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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 600 .%.\./-
1M 3,5950 -1 -2 1M 5,3924 3 -7 4,9498 1,1550 500
3M 3,5250 2 -16 3M 5,3329 3 21 4,8958 1,0700
6M 3,3820 3 26 6M 5,1830 6 38 47516 0,9200 400
12M 3,1020 -3 -41 12M 6,0414 8 31 4,4818 0,9050 300 | e,
™M 3M &M 12M
INTEREST RATE SWAPS TAXA DE REFERENCIA —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,0585 -3 38 2,2758 2,2795 2,3968 Zona Euro 4,25 CURVA FORWARD
2y 2,6713 -4 38 2,2565 2,3035 2,4277 EUA 5,50 375
3y 2,5293 -4 34 2,2630 2,3320 2,4590 Reino Unido 5,00 350
4y 2,4692 -4 31 2,2780 2,3630 2,4900 Japao 0,25 325
5Y 2,4415 -4 29 2,3017 2,3949 2,5190 Canada 4,50 3,00
7Y 2,4370 -3 -26 2,3520 2,4530 2,5680 Suica 0,75 ;;z
10Y 2,4770 2 23 2,4314 2,5210 2,5960 China 5,75 25
15Y 2,5378 2 21 2,4950 2,5160 2,5075 Brasil 10,50 200 4
20Y 2,4866 2 20 2,4325 2,4108 2,3716 Australia 435
30Y 2,2908 -1 -19 2,2370 2,1980 2,1500 india 4,50 EURIBORIM  —— EURBORSM  —— ELRIBOR 124
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 50 INTEREST RATE SWAPS
1y 4,2558 6 56 3,1680 3,1000 3,2700 425
2y 3,7220 7 59 3,1140 3,1350 3,2960 400
3y 3,5090 -7 56 3,1100 3,1780 3,3340 375
4y 3,4104 -6 52 3,1240 3,2130 3,3650 o
5Y 3,3658 5 -50 3,1510 3,2500 3,3840 300
7v 3,3474 5 -47 3,2080 3,3070 3,4300 275
10Y 3,3741 -4 -44 3,2835 3,3790 3,4810 iig
15Y 3,4385 -3 -42 3,3660 3,4180 3,4700 T 2v 3y av sy 7v 107 15Y 20v 30v
20Y 3,4406 -3 -40 3,3640 3,3720 3,3780 —e—ER  —e—uUsD
30Y 3,2970 3 -39 3,2200 3,1870 3,1490
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 78,98 1,76 -1,09 oT2y 2,454 -0,03 3490 600 005
JETFUEL 738,50  -325  -62,00 oTs5Y 2,363 0,05 -29,40 0,10
DIESEL 702,75 225  -50,25 oT 10Y 2,807 0,04 29,00 5% 015
COBRE 9.120,00 -12950 -8600 BUND10Y 2134 -2,15 2020, w Pyt
ZINCO 283241 14,40 12557 SCHATZ2Y 2,731 2,73 21,40 00
OURO 251090 26,14 101,26 T-NOTE10Y 4,301 -4,49 3520 3004 | 0as
TRIGO 533,00 »2’50 »34,75 T_NOTE ZY 4'237 '7,26 _40'90 25/07 27/07 29/07 31/07 02/08 04/08 06/08 08/08 10/08 12/08 14/08 16/08 18/08 20/08 22/08
LICENCA C02 71,30 0,27 557 GILT 10Y 4,008 5,52 -26,20 UsD ——GEP ——EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1121  -0,13%  2,40% 1,1168 1,1209 1,1282 i
EUR/GBP 0,84733  0,25%  -0,78% 0,8504 0,8538 0,8608
EUR/JPY 16237  0,17%  4,48% 162,36 162,34 162,33
EUR/CHF 0,9490  -0,20%  1,95% 0,9428 0,9370 0,9278 1
EUR/BRL 6,1609  0,72%  -1,60% 6,2504 6,3549 6,5876
EUR/PLN 42684  0,29%  0,19% 4,2934 4,3251 4,3851 110
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FIXINGS CONTRA U
EUR usD GBP JPY CHF SEK CAD AUD BRL NOK
EUR - 1,1121  0,8473 162,37 0,9490 11,3787 74611 1,5105 1,64882  6,1609 11,7127
USD  0,8944 - 0,758 145,145 0,8488 10,1912  6,6735 1,3520 1,4769 55019 10,5082
ACCIONISTA
TITULO COTACAC 1D%  YTD% iNDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,842 0,33 5,26 Titulo Variacdo % PSI 6.69807 080% 4,71%  6.993,53  5.823,43
BCP 0,404 1,43 47,38 MOTA ENGIL 2,25 CAC40 757704  0,70% 045% 825919  6.773,82
CORT.AMORIM 8,900 0,68 2,63 SONAE SGPS 1,62 ESTX50 PR 4.909,20 050% 858%  5.121,71  3.993,10
cTT 4,325 1,17 23,93 EDPR 1,45 XTRADAX  18.633,10 0,76% 11,23% 18.892,92 14.630,21
EDP 3,757 1,02 -17,52 BCP 1,43 S&P 500 5.630,65 1,05% 18,02%  5.669,67  4.103,78
EDP R 13,980 1,45 24,53 crT 1,17 IBEX 35 1127810  1,09% 11,64% 11.469,90  8.879,30
GALP 19,065  -0,29 42,92 NIKKEI225  38.364,27 0,40% 14,64% 4242677 30.487,67
GREENVOLT 8,300 0,00 1,47
J MARTINS 16,700 0,06 -21,52 EVOLUCAO MENSAL (BASE 100%)
MOTA ENGIL 3,450 2,25 -12,88
NAVIGATOR 3,676 0,55 3,61 GALP 0,29 104%
NOS 3,505 0,43 9,53 1019%
REN 2,365 0,85 1,72 psI 98%
SEMAPA 14,300 1,13 6,72 95%
SONAE SGPS 0,939 1,62 3,81 6850 92%
IBERSOL 7,200 0,28 7,78 6750 89%
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