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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors r/*/ala
1M 3,6540 2 7 M 5,4455 0 1 5,2648 1,6750 '
3M 3,8030 2 8 3m 5,6841 2 5 5,4757 1,8400 500
6M 3,9560 1 0 6M 5,9292 3 5 5,6758 1,8400 425
12M 4,0650 -1 5 12M 6,0414 8 31 5,8512 2,0150 350 | "
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,0287 2 1 3,3928 2,8180 2,8760 Zona Euro 4,25 CURVA FORWARD
2y 3,7172 1 1 3,1840 2,8244 2,8980 EUA 5,50 425
3y 3,4748 2 1 3,0650 2,8414 2,9250 Reino Unido 5,25 400
4y 3,3180 1 2 3,0080 2,8610 2,9530 Japao 0,10 375
5Y 3,2258 1 3 2,9829 2,8833 2,9885 Canada 5,00 350
7v 3,1380 2 4 2,9740 2,9405 3,0480 Suica 0,75 325
10Y 3,1150 2 5 3,0150 3,0100 3,0665 China 5,75 300
15Y 3,1265 2 6 3,0365 2,9678 2,9265 Brasil 13,25 275 +
20Y 3,0180 2 6 2,9210 2,8231 2,7550 Australia 4,10
30Y 2,7536 1 7 2,6700 2,5780 2,5140 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,3722 -2 0 4,1590 3,4330 3,5280 525
2y 4,7793 -3 2 3,8720 3,4460 3,5360 a5
3y 4,3914 -3 1 3,7310 3,4720 3,5450
ay 4,1690 -3 4 3,6670 3,4900 3,5630 42
5Y 4,0372 -3 7 3,6410 3,5030 3,5850 375
7v 3,9047 -3 10 3,6180 3,5420 3,6350 325
10Y 3,8310 -2 13 3,6380 3,6080 3,6850 ars
15Y 3,8227 -2 17 3,6830 3,6390 3,6510 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7743 -1 19 3,6420 3,5620 3,5240 ——ER —e—usD
30Y 3,5587 -1 20 3,4360 3,3390 3,2770
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 85,64 0,15 1,23 oT2Y 3,023 0,04 0,90 010
JETFUEL 998,50  -21,00 71,00 oT 5Y 3,007 0,04 3,50 578 020
DIESEL 948,75  -12,25 56,00 oT 10Y 3,245 0,03 210  s00 030
COBRE 845500 9300 -21400 BUNDI10Y 2,335 1,52 6,20 e
ZINCO 243450 5500  -64,50 SCHATZ2Y 3,398 1,27 500 Pl oS~ T——— | e
OURO 194508 7,54  -14,41 T-NOTE10Y 4,675 -1,86 10,90 350 Iy
TRIGO 607,75 7’25 _120’25 T-NOTE 2Y 5'219 -2,68 2'70 01/08 03/08 05/08 07/08 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08 29/08
LICENCA C02 85,74 0,97 294  GILT10Y 4,649 -2,61 19,40 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M __ FW 12V EURUSD
EUR/USD 1,0886  0,77%  -1,24% 1,0033 1,0989 1,1084 13
EUR/GBP 0,8592 -0,07% -0,18% 0,8628 0,8673 0,8768
EUR/IIPY 159,15  -0,14%  -1,52% 159,13 159,12 159,09
EUR/CHF 09586 -0,31%  0,02% 0,9534 0,9483 0,9389 112
EUR/BRL 53138  -0,60% -2,15% 5,4059 5,4854 5,6256
EUR/PLN 44674  -002%  -1,40% 4,5054 4,5496 4,5999
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0886  0,8592 159,15 0,9586 11,8220  7,4524 1,4767 16826 53138 11,5478
usD 0,9151 - 0,7859 145,84 0,8768 10,8154  6,8200 1,3530 15399  4,8785 10,5614
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,564 0,35 8,49 Titulo Variacio % PSI 6189,74 -0,24% 8,10% 627394 512886
BCP 0,259 1,61 76,98 BCP 1,61 CAC40 736440 -0,12% 1376% 7581,26 5 628,42
CORT.AMORIM 10,000  -0,60 14,68 MOTA ENGIL 1,47 ESTX50 PR 431531 -0,26% 1375% 449151 324957
cTT 3,400 -0,29 10,39 NOS 1,35 XTRADAX  15891,93 -0,24% 14,14% 1652897 11862,84
EDP 4,260 2,34 -8,51 NAVIGATOR 0,59 S&P 500 451412 0,35% 17,55% 4607,07 349158
EDP R 17,200 -291  -16.42 GALP 0,52 IBEX 35 9560,20 -0,22% 16,18% 974190 7 189,60
GALP 12,650 0,52 0,32 CORT.AMORI | -0,60 NIKKEI 225 3233346 0,33% 23,91% 3377289 2562196
GREENVOLT 6,265 -1,10 -19,68 J MARTINS -0,67
J MARTINS 23,700  -0,67 17,44 GREENVOLT -1,10 5 .
MOTA ENGIL 2,760 147 13590 EDP 2,34 L% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,394 0,59 -1,74 EDPR 2,91
NOS 3,446 1,35 -5,46 1019%
REN 2,485 -0,20 -1,39 psI 5o
SEMAPA 13,480 045 9,06 o225
SONAE SGPS 0,973 0,05 4,01 ors 7%
IBERSOL 6,740 0,00 22,10
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