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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 so0f
M 3,6040 1 -4 M 5,4637 0 1 5,1245 1,1619 500
3M 3,6860 -1 -1 3M 5,5408 -1 -6 5,0895 1,1900
6M 3,6190 -3 5 6M 5,5673 -1 -13 4,9961 1,0900 B e ——
12M 3,4810 5 -10 12M 6,0414 8 31 4,7975 1,0950 300 4
wm ELY) M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —8— EURIBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 3,3710 -4 -15 2,5788 2,4663 2,5810 Zona Euro 4,25 CURVA FORWARD
2y 2,9788 -3 -20 2,5160 2,4848 2,6157 EUA 5,50 s
3y 2,8082 -3 -19 2,5000 2,5160 2,6470 Reino Unido 5,25 350
4y 2,7255 -3 -16 2,5010 2,5490 2,6778 Japao 0,10 325
5Y 2,6838 -3 -14 2,5155 2,5802 2,7065 Canada 4,50 300
v 2,6650 -3 -10 2,5610 2,6400 2,7560 Suica 0,75 275
10Y 2,6951 -2 -6 2,6339 2,7091 2,7841 China 5,75 250
15Y 2,7450 -3 -4 2,6923 2,7010 2,6900 Brasil 10,50 225 1
20Y 2,6880 -3 2 2,6230 2,5900 2,5480 Austrélia 4,35
30Y 2,4790 -3 0 2,4170 2,3690 2,3200 india 4,50 ———EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
uUsD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y INTEREST RATE SWAPS
1Y 4,7545 -1 -29 3,6990 3,5260 3,6125 475
2y 4,2462 0 32 3,5800 3,5340 3,6460 025
3y 4,0040 0 -28 3,5630 3,5590 3,6720
4y 3,8787 0 23 3,5580 3,5880 3,7010 375
5Y 3,8162 -1 -19 3,5680 3,6140 3,7270 325
v 3,7734 -1 -13 3,6030 3,6665 3,7770 275
10Y 3,7766 -1 -7 3,6670 3,7350 3,8200 225 |
15Y 3,8201 -2 -2 3,7330 3,7640 3,8060 ’ v o a a v I oy 1y 200 sov
20Y 3,8105 -2 1 3,7215 3,7100 3,7030 —a—ER  —eUsD
30Y 3,6551 -2 5 3,5650 3,5180 3,4720
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 81,73 0,02 -2,49 oT 2Y 2,740 -0,06 -1830 600 0,05
JETFUEL 806,25 1325  -31,50 oT 5Y 2,616 0,04 -13,70 e
DIESEL 762,00 15,75 -32,50 oT 10Y 3,057 -0,04 -9,40 5.00 020
COBRE 9.050,50 -62,00 -557,00 BUND 10Y 2,309 2,76 10, 030
ZINCO 2.646,99 -3,63 -180,34 SCHATZ2Y 2,913 -3,25 -7,70 M 03
OURO 2.364,55 -54,56 46,63 T-NOTE10Y 4,612 -4,07 5,00 300 | 05
TRIGO 539’00 -8,00 _21’50 T-NOTE 2Y 4,637 -0,81 »20,80 26/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07
LICENCA C02 66,87 -1,54 41,056 GILT 10Y 4,255 -1,51 8,80 CUsh B — EUR®HS)
CAMBIAL
FW 3M FW6M____FW 12M EURUSD
EUR/USD 1,0851  0,03%  1,28% 1,0898 1,0946 1,1031 10
EUR/GBP 0,8428 -0,36%  0,22% 0,8459 0,8494 0,8562
EUR/IIPY 165,62 0,97%  3,15% 165,60 165,59 165,57
EUR/CHF 0,9561  0,36%  0,27% 0,9498 0,9439 0,9338
EUR/BRL 6,1126  0,27%  -4,45% 6,2027 6,2935 6,5192 109
EUR/PLN 42885  0,18%  0,20% 43121 4,3431 4,4038
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0851  0,8428 165,62 0,9561 11,7296  7,4627 1,5004 1,65839  6,1126 11,9657
usb 0,9212 - 0,7765 153,585 0,8797 10,8046  6,8748 1,3817 15258 56422 11,0305
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,310 2,12 15,43 Titulo Variago % PSI 6.72329 -2,54% 511%  6.99353 582343
BCP 0,389 1,12 4176 GREENVOLT 1,07 CAC40 742423 -1,19% -1,58%  8.259,19  6.773,82
CORT. AMORIM 9,470 -1.87 3,61 REN 0,42 ESTX50 PR 4.811,77 -1,03% 6,42%  5.121,71  3.993,10
cTT 4,640 -1.49 32,95 XTRADAX  18.303,94 -045% 9,27% 18.892,92 14.630,21
EDP 3,723 021 -1827 S&P 500 544863 043% 1427% 5.669,67  4.103,78
EDP R 14,120  -063  -23.78 IBEX 35 11.154,30 -0,50% 10,42% 11.469,90 8.879,30
GALP 19,045 101 42,77 SEMAPA -1,93 NIKKEI 225  37.869,51 -3,28% 13,16% 42.426,77 30.487,67
GREENVOLT 8,495 1,07 3,85 ALTRI 2,12
J MARTINS 16,470  -1571  -2852 NAVIGATOR 2,15 R .
MOTAENGIL 3568 251  -9.90 MOTAENGIL | -2,51 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,830 2,15 7.95 J MARTINS -15,71
NOS 3,590 -0,83 12,19 105%
REN 2,380 0.42 2,37 psI 103%
SEMAPA 15220  -193 13,58 100% -
SONAE SGPS 0,928  -1.28 2,60 6875 so -9;’{ /\\w\’/‘
IBERSOL 7,180 -0,28 7,49 6775
6675 7%
6575 o 2‘6/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07
64752‘5/06 03/07 10/07 17/07 24/07 PSI20 ——— CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX. —— NIKKEI
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