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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
M 3,5420 1 -3 M 52770 -1 -19 4,9287 1,0400 500 -—-\./.
3M 3,4700 2 -11 3M 5,2560 2 23 4,8644 1,0142
6M 3,3640 2 -13 6M 51132 2 -32 4,7169 0,9000 400
12M 3,0530 -4 -19 12M 6,0414 8 31 4,4295 0,8800 ol T
™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 2,9855 -3 -16 2,1720 2,2734 2,3937 Zona Euro 4,25 CURVA FORWARD
2y 2,5830 -3 -16 2,1784 2,3041 2,4246 EUA 5,50 350
3y 2,4528 2 -14 2,2090 2,3340 2,4575 Reino Unido 5,00 25
ay 2,4102 2 -12 2,2415 2,3635 2,4895 Japdo 0,25 300
5Y 2,3965 2 -10 2,2706 2,3947 2,5200 Canada 4,25 275
7Y 2,4040 2 -8 2,3300 2,4553 2,5690 Suica 0,75 250
10Y 2,4550 2 7 2,4155 25223 2,5949 China 5,75 225
15Y 2,5209 -1 -6 2,4822 25141 2,5035 Brasil 10,50 200 1
20Y 2,4719 -1 K] 2,4199 2,4069 2,3660 Austrélia 435
30Y 2,2779 -2 -3 2,2262 2,1940 2,1435 india 4,50 EURIBOR3M  —— EURIBOR &M  —— EURIBOR 120
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 5 INTEREST RATE SWAPS
1y 4,0733 0 -19 3,0190 3,0350 3,2210 00
2y 3,5556 0 -18 2,9970 3,0770 3,2480 375
3y 3,3675 0 -15 3,0090 3,1230 3,2790 350
ay 3,2873 1 -12 3,0360 3,1590 3,3060 325
5Y 3,2560 0 -11 3,0700 3,1940 3,3330 300
7Y 3,2534 0 -8 3,1330 3,2540 3,3875 278
10Y 3,2913 0 7 3,2180 3,3320 3,4350 izz
15Y 3,3645 -1 -5 3,3060 3,3690 3,4230 T 2v 3y av sy 7v 107 15Y 20v 30v
20Y 3,3703 -1 -4 3,3060 3,3210 3,3270 s —e-usp
30Y 3,2299 1 -3 3,1600 3,1330 3,0950
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 73,08 0,38 2,88 oT2y 2,405 -0,05 -13,80 600 00
JETFUEL 71250  -11,25  -50,50 OT5Y 2,359 0,01 -5,90
DIESEL 674,00 -1400  -48,25 oT10Y 2,814 0,01 460 500 010
COBRE 896500 550 9550  BUND 10Y 2,169 0,47 390 Lo w/ﬂ 015
ZINCO 275385 -52,11 12554 SCHATZ2Y 2471 -0,99 0,30 020
OURO 250670 10,98 9591 T-NOTE10Y 4,189 -1,24 9,10 3004 | 025
TRIGO 569,75 _11’00 6,50 T'NOTE ZY 3,850 _1100 '13,80 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
LICENGA C02 66,09 0,91 2,64 GILT 10Y 4,040 2,58 -3,30  usb G EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FwW3Mm FW 6M FW 12M EURUSD
EUR/USD 1,097  043%  1,19% 1,1141 1,1178 1,1245 1
EUR/GBP 0,84318 -0,08%  1,85% 0,8462 0,8494 0,8565
EUR/JPY 1592  067%  -2,02% 159,19 159,17 159,16
EUR/CHF 09389  -0,09% -057% 0,9328 0,9272 0,9184 i
EUR/BRL 62073  0,73%  0,96% 6,2964 6,3948 6,6449
EUR/PLN 42814 -0,15%  0,49% 4,3066 4,3377 4,4004
1,10
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FIXINGS CONTRA U
EUR USD GBP JPY CHF SEK CAD AUD BRL  NOK
EUR - 1,1097  0,8432 159,20 0,9389 11,3853  7,4613 1,4992 1,64916  6,2073 11,8132
UsSD 09026 - 0,7601 143,955 0,8483 10,2919  6,7346 1,3517 1,4877 56085 10,6487
ACCIONISTA
TITULO COTACAC 1D%  YTD% iNDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,794 -0,29 4,22 Titulo Variagio % PSI 6.741,10  0,02% 539%  6.99353  5.823,43
BCP 0,411 -0,63 49,85 EDPR 325 CAC40 7.431,96 -092% -147%  8.259,19  6.773,82
CORT.AMORIM 8,960 0,22 -1,97 EDP 3,02 ESTX50 PR 481515 -0,68% 6,50%  5.121,71  3.993,10
cTT 4,435 -1,00 27,08 SEMAPA 0,98 XTRADAX 1857650 -0,08% 10,89% 18.990,78 14.630,21
EDP 3,987 3,02 -12,47 REN 0,63 S&P 500 5.491,83 -051% 1514% 5.669,67  4.103,78
EDP R 15270 325 -17,57 NOS 0,42 IBEX 35 11.27350 053% 11,60% 11.469,90  8.879,30
GALP 17,720 1,72 32,83 NAVIGATOR -0,99 NIKKEI 225  36.657,09 -1,05% 9,54%  42.426,77 30.487,67
GREENVOLT 8,310 0,12 1,59 crT -1,00
J MARTINS 16,220  -3,16  -29,60 GALP 1,72 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 2,624 6,02  -33,74 JMARTINS -3,16 e
NAVIGATOR 3,610 0,99 1,75 MOTA ENGIL 6,02
NOS 3,595 0,42 12,34 109%
REN 2,410 0,63 3,66 psi 107%
SEMAPA 14,400 098 7,46 105%
SONAE SGPS 0,961 0,42 6,25 6750
6700 103%
IBERSOL 7,200 -0,55 7,78 b
6600 101%
6550 99% -+
6500 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
%0 D‘?/DB 14/08 21/08 28/08 04/09 PSI20 ——— CAC40 Eurostoxx50 ——— DAX S&P500 ——— IBEX e NIKKEI
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