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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 s .—.\'/-
1M 3,3950 0 -19 1M 5,0753 0 37 4,9231 0,8725 '
3M 3,4550 0 -10 3M 5,0751 -1 31 4,8155 0,9290 480
6M 3,2230 2 -19 6M 4,8721 1 -40 4,6254 0,8855 R
12M 2,9360 2 -25 12M 6,0414 8 31 4,2410 0,8836 250
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,8454 -3 27 2,0746 2,2658 2,4355 Zona Euro 3,65 CURVA FORWARD
2y 2,4645 -4 27 2,1130 2,3070 2,4725 EUA 5,00 350
3y 2,3620 -3 22 2,1620 2,3510 2,5080 Reino Unido 5,00 325
ay 2,3380 -2 -18 2,2090 2,3880 2,5410 Japéo 0,25 3,00
5Y 2,3410 2 -14 2,2505 2,4250 2,5746 Canada 4,25 275
7Y 2,3765 0 -9 2,3310 2,4940 2,6270 Suica 0,75 s
10Y 2,4511 1 5 2,4339 2,5720 2,6624 China 5,75 200
15Y 2,5421 3 0 2,5215 2,5800 2,5876 Brasil 10,75 175 4
20Y 2,5146 4 3 2,4780 2,4890 2,4655 Austrélia 4,35
30Y 2,3496 5 6 2,3100 2,2970 2,2596 india 4,50 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 3,8302 -3 -56 2,9540 3,0710 3,2400 275
2y 3,3990 -2 -46 2,9770 3,1120 3,2740 250 \'\.\.__,_,.//"—"\.
3y 3,2697 0 37 3,0080 3,1530 3,3060 azs
Y 3,2220 1 -30 3,0430 3,1900 3,3365 200
5Y 3,2094 2 25 3,0795 3,2240 3,3655 s
7v 3,2266 3 -20 3,1480 3,2870 3,4230 25 w
10Y 3,2810 3 -15 3,2400 3,3700 3,4780 225 |
15Y 3,3728 4 -10 3,3390 3,4150 3,4730 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,3907 5 -8 3,3460 3,3740 3,3840 —e—EUR  —=—UsD
30Y 3,2661 5 -5 3,2125 3,1950 3,1610
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 75,03 1,38 2,07 oT 2Y 2,296 -0,05 -22,80 005
JETFUEL 692,00 7,75 -64,50 OT 5Y 2,282 -0,03 -1380 % '
DIESEL 660,50 6,00  -60,75  OT 10Y 2,772 -0,01 6,30 450 010
COBRE 9.400,00 30,50 28500 BUND 10Y 2,155 0,56 -1,20 015
ZINCO 2.871,15 -4133 121,16 SCHATZ2Y 2412 -3,94 1300 % 020
OURO 258644 2752 82,16 T-NOTE10Y 4,180 3,72 7,00 2504 | 025
TRIGO 565,50 _10’25 13’25 T-NOTE 2Y 3,748 0‘20 _27'20 21/08 23/08 25/08 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09
LICENCA C02 62,94 0,76  -10,20  GILT 10Y 4,032 5,63 -2,80 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1156  0,29%  1,04% 1,1193 1,1227 1,1289 i
EUR/GBP 0,83953 0,32%  1,54% 0,8425 0,8459 0,8528
EUR/IPY 159,53  -1,00%  1,06% 159,52 159,51 159,49
EUR/CHF 0,9449  -0,43%  1,21% 0,9387 0,9332 0,9250 1
EUR/BRL 6,0318  063%  -0,54% 6,1169 6,2184 6,4792
EUR/PLN 42735  -0,06% -0,17% 4,2987 4,3311 4,3932
EURGBP EURJPY w0
0,87 175
1,09
086 171
167
0,85 163 108
0,84 159
0,83 + 1855 + 1,07
18/07 01/08 15/08 29/08 12/09 18/07 01/08 15/08 29/08 12/09 18/07 25/07 01/08 08/08 15/08 22/08 29/08 05/09 12/09 19/09
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1156  0,8395 159,53 0,9449 11,3405  7,4595 1,5115 1,63594  6,0318 11,6932
uUsD 0,8987 - 0,7547 142,935 0,8485 10,1824  6,7040 1,3581 1,4695 54267 10,5129
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 4,850 0,37 5,43 Titulo Variacéo % PSI 6.720,43 -051% 506%  6.99353  5.823,43
BCP 0,415 -0,57 51,38 MOTA ENGIL 1,11 CAC40 761541  229% 0,96%  8.259,19  6.773,82
CORT. AMORIM 8,930 0,56 2,30 CORT. AMORI 0,56 ESTX50 PR 4.94338  224% 933% 5.121,71  3.993,10
cTT 4,445 0,45 27,36 cTT 0,45 XTRADAX  19.002,38  1,55% 13,44% 19.044,96 14.630,21
EDP 3,967 41,51 -12,91 NAVIGATOR 0,38 S&P 500 571248  1,68% 19,76% 572388  4.103,78
EDP R 15080  -1,18  -18,60 GALP 0,35 IBEX 35 11.778,10 0,80% 16,59% 11.808,20  8.879,30
GALP 17,060 0,35 27,89 SONAE SGPS | -0,84 NIKKEI 225 ~ 37.155,33  2,13% 11,03% 42.426,77 30.487,67
GREENVOLT 8,320 -0,06 1,71 REN -1,03
J MARTINS 16,680  -0,24  -27,60 NOS -1,10 . .
MOTA ENGIL 2,540 1,11 -35,86 EDP R -1,18 EVOLUGAG MENSAL (BASE 100%)
NAVIGATOR 3,660 0,38 3,16 EDP -1,51 105%
NOS 3,585 -1,10 12,03 103%
REN 2,405 -1,03 3,44 . 1019
SEMAPA 14,560 0,14 8,66 s \/‘J\/
SONAE SGPS 0,947 0,84 4,70 6825
IBERSOL 7,260 0,28 8,68 6775 o
6725 9%
93%
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