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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF N

M 3,6250 1 1 M 5,4434 0 1 5,2938 1,6750 '

3M 3,8020 0 6 3M 5,6639 0 3 5,4595 1,8213 500

6M 3,9380 2 0 6M 5,8815 0 2 5,6172 1,8500 425

12M 4,0680 2 2 12M 6,0414 8 31 5,7485 2,0100 N

INTEREST RATE SWAPS TAXA DE REFERENCIA 1M —s—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
-1 -4

1y 3,9813 3,3302 2,8840 2,9720 Zona Euro 4,25 CURVA FORWARD
2y 3,6610 -1 5 3,1450 2,9060 2,9990 EUA 5,50 425
3y 3,4345 1 5 3,0550 2,9300 3,0240 Reino Unido 5,25 400
ay 3,3040 0 -4 3,0270 2,9540 3,0580 Japdo 0,10 375
5Y 3,2323 1 -4 3,0185 2,9775 3,1010 Canada 5,00 250
7Y 3,1698 1 -4 3,0260 3,0370 3,1534 Suica 0,75 325
10Y 3,1705 2 2 3,0880 3,1170 3,1800 China 5,75 300
15Y 3,2000 3 -1 3,1220 3,0775 3,0430 Brasil 13,25 275 4
20 3,1020 4 1 3,0155 2,9370 2,8751 Australia 4,10
30Y 2,8516 4 3 2,7720 2,6980 2,6370 india 4,50 EURIBOR3M —— EURIBOR &M —— ELRBOR 120
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 5,3841 3 7 4,2560 3,5660 3,6860 525
2y 4,8333 6 15 3,9800 3,5900 3,6940 275
3y 4,4665 6 18 3,8470 3,6210 3,7070
ay 42575 7 19 3,7920 3,6400 3,7280 42
5Y 4,1388 7 19 3,7720 3,6580 3,7480 ars
7Y 4,0220 7 18 3,7580 3,6990 3,7890 a2s
10Y 3,9612 7 16 3,7820 3,7570 3,8310 ars |
15Y 3,9532 7 14 3,8210 3,7810 3,7910 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,9035 7 13 3,7770 3,7000 3,6600 —s—ER  —e—usD
30Y 3,6873 7 10 3,5670 3,4730 3,4090
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 91,08 2,08 5,30 oT 2Y 3,083 0,07 5,20 010
JETFUEL 992,75 4,25 31,50 oT 5Y 3,040 0,03 0,60 578 020
DIESEL 937,75 9,00 21,75 oT 10Y 3,351 0,04 500 500 020
COBRE 8450,00 -4850 -121,00 BUNDI1OY 2,410 2,78 4,20 e
ZINCO 246800 -7,25  -3500 SCHATZ2Y 3,403 2,28 610 BINn——— T [la
OURO 1927,31 -1538 -1560 T-NOTE10Y 4,733 6,89 19,80 301 | 070
TRIGO 600,75 5’25 _59’50 T-NOTE 2Y 5,087 8,63 23'10 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 02/09 04/09
LICENGACO2 8388  -0.28 023  GILT10Y 4,804 9,60 18,40 USD ——GBP —— EUR®HS)
CAMBIAL
SVEN FW6M _ FW 12V EURUSD
EUR/USD 1,0731  -0,65% -2,30% 10778 1,0834 1,0932 s
EUR/GBP 0,85535 0,02%  0,73% 0,8590 0,8635 0,8730
EUR/IPY 158,2  -0,06% -126% 158,18 158,17 158,14
EUR/CHF 09532  0,19%  0,76% 0,9482 0,9432 0,9339 112
EUR/BRL 53284  0,05%  1,17% 5,4201 5,5002 5,6482
EUR/PLN 44946  -053% -1,54%  4,5320 4,5777 4,6326 111
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1,10
0,87 160
158 100
156
0,86
154 1,08
152
0,85 + 150 + T T T T T T T T T 1,07
04/07 18/07 01/08 15/08 29/08 04/07 11/07 18/07 25/07 01/08 08/08 15/08 22/08 29/08 05/09 04/07 11/07 18/07 25107 01/08 08/08 15/08 22/08 29/08 05/09

FIXINGS CONTRA USD e EUR

EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0731  0,8554 158,20 0,9532 11,8973  7,4543 1,4603 1,68106 53284 11,4868
usD 0,9338 - 0,7966 147,675 0,8892 11,1281  6,9604 1,3637 15691  4,9756 10,7505
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,570 0,18 8,64 Titulo Variacio % PSI 614856 -0,56% 7,38% 627394 512886
BCP 0,261 -0,53 78,01 MOTA ENGIL 2,36 CAC40 725472 -034% 12,06% 758126 562842
CORT. AMORIM 10,240 1,19 17,43 GALP 2,30 ESTX50 PR 4269,16 -0,25% 12,54% 449151 324957
cTT 3,365 0,74 9,25 CORT. AMORI 1,19 XTRADAX  15771,71 -0,34% 13,27% 1652897 11862,84
EDP 4,095 41,09 -12,05 NOS 0,46 S&P 500 450469 -025% 17,32% 4607,07 349158
EDP R 16,500  -152  -19,83 ALTRI 0,18 IBEX 35 939200 -0,26% 14,13% 974190 7 189,60
GALP 13,350 2,30 5,87 NAVIGATOR -0,83 NIKKEI 225 33036,76 0,30% 26,60% 33 772,89 2562196
GREENVOLT 6,080 1,14 22,05 EDP -1,09
J MARTINS 22,040  -4.26 9,22 GREENVOLT -1,14 R .
MOTA ENGIL 3,040 236 159,83 EDP R -1,52 L% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,360 -0,83 -2,72 J MARTINS -4,26 102%
NOS 3,490 0,46 -4,25
REN 2,490 0,00 -1,19 psi Lo
SEMAPA 13,260  -0,60 7,28 100% <N
: ' ' 6225
SONAE SGPS 0068 057 348 o oo RN
IBERSOL 6,940 0,57 25,72 oo 98%
97%
6075 96%
6025 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 02/09 04/09
59750‘7/08 14/08 21/08 28/08 04/09 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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