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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors ././.,/.
1M 3,6390 0 6 M 5,4419 0 1 5,2630 1,6978 '
3M 3,7700 -3 5 3m 5,6628 -1 4 5,4591 1,8000 500
6M 3,9340 -5 -1 6M 5,8832 -2 2 5,6349 1,8300 425
12M 4,0550 5 -2 12M 6,0414 8 31 5,7870 2,0100 350 | e
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,9720 -2 -5 3,3133 2,8270 2,9080 Zona Euro 4,25 CURVA FORWARD
2y 3,6478 2 -8 3,1244 2,8467 2,9450 EUA 5,50 425
3y 3,4148 4 7 3,0170 2,8530 2,9720 Reino Unido 5,25 400
4y 3,2735 5 -6 2,9820 2,8940 2,9840 Japao 0,10 375
5Y 3,1968 7 5 2,9720 2,9200 3,0456 Canada 5,00 350
7v 3,1299 8 -4 2,9770 2,9680 3,0850 Suica 0,75 325
10Y 3,1267 9 -1 3,0390 3,0627 3,1280 China 575 3,00
15Y 3,1543 9 1 3,0726 3,0223 2,9910 Brasil 13,25 275 +
20Y 3,0539 9 2 2,9645 2,8820 2,8220 Austrélia 4,10
30Y 2,8010 10 3 2,7080 2,6490 2,5900 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,3560 0 -2 4,1880 3,5130 3,6270 525
2y 4,7795 1 -4 3,9200 3,5430 3,6360 a5
3y 4,4130 3 0 3,7890 3,5700 3,6470
ay 4,2076 5 5 3,7380 3,5880 3,6660 42
5Y 4,0908 6 9 3,7170 3,6030 3,6850 375
7v 3,9724 7 12 3,7020 3,6410 3,7300 325
10Y 3,9088 8 15 3,7230 3,7000 3,7710 a5 ]
15Y 3,9000 9 18 3,7620 3,7220 3,7290 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,8506 9 19 3,7170 3,6400 3,6000 ——ER —e—usD
30Y 3,6352 9 19 3,5100 3,4160 3,3510
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 88,01 1,18 3,54 oT2Y 2,968 -0,01 -8,00 010
JETFUEL 968,00 5,50 33,75 oT 5Y 2,975 0,06 5,40 5T 020
DIESEL 908,50 0,25 12,75 oT 10Y 3,278 0,08 0,60 500 030
COBRE 8437,00 -50,00 -409,00 BUND 10Y 2,344 8,82 1,80 e
ZINCO 242150 -4,75 -143,81 SCHATZ2Y 3,340 2,78 150 BIN—""————— T e
OURO 193974  -0,45 -455 T-NOTE10Y 4,679 6,85 10,30 350+ Iy
TRIGO 606,75 4’75 _71’50 T-NOTE 2Y 5,018 2,87 6,80 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 31/08
LICENCA C02 85,21 -0,55 0,11 GILT 10Y 4,648 9,20 5,20 USD ——CBP ——EUR®HS)
CAMBIAL
SVEN FW6M _ FW 12V EURUSD
EUR/USD 1,0844  -022%  -1,15% 1,0892 1,0048 1,1043 13
EUR/GBP 0,85538  0,21%  0,38% 0,8591 0,8635 0,8727
EUR/IIPY 157,47  0,65%  -0,39% 157,45 157,44 157,41
EUR/CHF 0,9554  026%  0,62% 0,9503 0,9453 0,9361 112
EUR/BRL 53308  0,80%  -1,25% 5,4233 5,5040 5,6540
EUR/PLN 44674  0,16%  -0,43% 4,5050 4,5506 4,6034
EURGBP EURJPY v
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158 110
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0844 0,8554 157,47 0,9554 11,9206  7,4533 1,4657 167284 53308 11,5170
usD 0,9253 - 0,7926 146,02 0,8842 11,0239 6,8964 1,3581 15487  4,9357 10,6399
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,530 -0,40 7,69 Titulo Variacio % PSI 6182,07 0,13% 7,96% 627394 512886
BCP 0,262 1,67 78,76 GALP 2,48 CAC40 729677 -027% 12,71% 758126 562842
CORT.AMORIM 10,120 0,00 16,06 MOTA ENGIL 2,26 ESTX50 PR 428264 -0,34% 12,89% 449151 324957
cTT 3,395 0,30 10,23 BCP 1,67 XTRADAX  15840,34 -0,67% 13,77% 16528,97 11862,84
EDP 4,164 41,00  -10,57 IBERSOL 0,59 S&P 500 451021  0,06% 17,47% 4607,07 349158
EDP R 16,880  -0,15  -17,98 crT 0,30 IBEX 35 944960 -059% 14,83% 974190 7 189,60
GALP 13,020 248 3,25 SEMAPA -0,45 NIKKEI 225 32710,62 0,28% 2535% 3377289 2562196
GREENVOLT 6,175 1,36 -20,83 REN -0,79
J MARTINS 22,940  -238 13,68 EDP -1,00 R .
MOTA ENGIL 2,935 2,26 150,85 GREENVOLT -1,36 10a% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,368 -0,18 -2,49 J MARTINS -2,38 103%
NOS 3,464 0,23 -4,97
REN 2,500 0,79  -0,79 psi 102%
SEMAPA 13,340  -045 7,93 6225 10136 ~
SONAE SGPS 0,975 0,21 4,22 otrs 100% N
IBERSOL 6,820 0,59 23,55 9%
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