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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 o2 .N'\./'
M 1,8440 2 7 ™ 4,9602 0 -35 3,9740 -0,0700 '
3M 2,0360 1 1 3M 4,8537 0 -42 3,9734 -0,0475 400
6M 2,1000 0 3 6M 4,6821 -1 -45 3,9176 -0,0100 275
12M 2,1360 -1 5 12M 6,0414 8 31 3,8109 0,0700 150l @——@& a8
™M 3M 6M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,0674 -1 4 2,0725 2,5099 2,7835 Zona Euro 2,15 CURVA FORWARD
2y 2,0696 3 4 2,1947 2,5780 2,8487 EUA 4,50 250
3y 2,1515 -4 2 2,2990 2,6430 2,9110 Reino Unido 4,00
4y 2,2382 -4 0 2,3840 2,7110 2,9650 Japao 0,50 225
5Y 2,3162 5 2 2,4595 2,7725 3,0120 Canada 2,75
7Y 2,4594 5 -4 2,5980 2,8790 3,0850 Suiga -0,75 200
10Y 2,6420 5 5 2,7633 2,9929 3,1464 China 575
15Y 2,8310 5 6 2,9152 3,0616 3,1405 Brasil 15,00 175 4
20Y 2,8890 5 -4 2,9450 3,0405 3,0858 Australia 3,60
30Y 2,8708 -5 2 2,9050 2,9690 2,9970 india 4,00 T EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 25 INTEREST RATE SWAPS
1Y 3,7661 -4 22 3,0910 3,3800 3,7800 400
2y 3,4372 5 22 3,1410 3,4740 3,8670 375 -\-\.—f
3y 3,3574 5 21 3,2180 3,5720 3,9410 3%
4y 3,3623 6 21 3,3030 3,6630 4,0070 300
5Y 3,4015 6 20 3,3920 3,7440 4,0730 275
7Y 3,5223 6 -19 3,5570 3,8850 4,1830 250
10Y 3,7060 5 A7 3,7595 4,0510 4,2860 o
15Y 3,9330 -5 -15 3,9730 4,1745 4,3350 ' 1y 2y 3y ay AY v 10Y 15Y 20Y 307
20Y 4,0291 5 13 4,0470 4,1850 4,2870 —e—EUR  —eUSD
30Y 3,9978 -5 -1 3,9940 4,0660 4,1060
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 070
BRENT 65,23 -0,89 3,93 oT 2y 1,942 -0,04 3,00 e -
JETFUEL 696,00  -4,00  -64,25 OoT 5Y 2,396 -0,05 530 5% 050
DIESEL 670,75  -8,25  -107,00  OT 10Y 3,066 -0,07 10,20 400 040
COBRE 9.840,00 109,00 180,00 BUND10Y 2584 -6,46 -5,80 o
ZINCO 284574 23,82 108,40 SCHATZ2Y 2,331 -3,69 520 27 o0
OURO 3.356,92 8,66 13,41 T-NOTE 10Y 4,471 -4,75 17,10 150 4 ! 000
TR'GO 505,75 0,75 _39’25 T-NOTE 2Y 3,910 '4,80 _17’40 15/07 17/07 19/07 21/07 23/07 25/07 27/07 29/07 31/07 02/08 04/08 06/08 08/08 10/08 12/08
LICENCA C02 71,85 0,35 1,30 GILT 10Y 5,027 -3,92 2,30 — USD —GBF ——EURHS)
CAMBIAL
EURUSD
EUR/USD 1,171 0,90%  0,18% 1,1780 1,1840 1,1941 1o
EUR/GBP 0,8631  -0,12%  0,42% 0,8676 0,8721 0,8803
EUR/JPY 172,47  0,10% -0,12% 172,46 172,46 172,44
EUR/CHF 0,9421  -0,05%  -1,20% 0,9369 0,9318 0,9220 118
EUR/BRL 6,3233  -0,51%  3,07% 6,5073 6,6803 7,0252
EUR/PLN 42517 0,07%  0,05% 4,2821 4,311 4,3588
EURGBP EURJPY w
0,88 175
172 18
0,87
169 W
0,86 166 115
0,85 163
0,84 + 160 + 114
11/06 25/06 09/07 23/07 06/08 11106 25/06 09/07 23/07 06/08 11/06 18/06 25/06 02/07 09/07 16/07 23/07 30/07 06/08 13/08
FIXINGS CONTRA USD e EUR
EUR usb GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 11711 0,8631 172,47 0,9421 11,1787  7,4622 1,6120 1,78886  6,3233 11,9464
usD 0,8534 - 0,7368 147,135 0,8039 9,5324 6,3681 1,3763 1,5264 53931 10,1884
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 5,050 -0,59 5,25 Titulo Variacéo % PSI 7.759,56  0,06% 21,68% 7.830,90  6.194,45
BCP 0,767 0,39 6505 MOTA ENGIL 1,68 CAC40 7.80497  0,66% 575% 8257,88  6.763,76
CORT.AMORIM 7,610 0,13 5,47 SONAE SGPS 1,40 ESTX50PR 538825 098% 10,05% 5.568,19  4.540,22
cTT 7,800 0,38 44,44 IBERSOL 1,05 XTRADAX 2418559 0,67% 21,48% 24.639,10 17.669,64
EDP 3,668 0,27 18,67 NAVIGATOR 0,86 S&P 500 6.45372  0,13% 9,73%  6.44655  4.83504
EDP R 9,630 41,03 -4,08 J MARTINS 0,77 IBEX 35 15.019,90 1,08% 29,54% 14.94850 10.645,70
GALP 16,460  -0,54 3,20 cTT -0,38 NIKKEI 225 4327467 1,30% 8,47% 43.45146 30.792,74
J MARTINS 20,860 0,77 13,06 BCP -0,39
MOTA ENGIL 5,440 1,68 86,68 GALP -0,54 R .
NAVIGATOR 3,286 0,86 8,47 ALTRI -0,59 o EVOLLIGAO MENSAL (BASE 100%)
NOS 3,770 0,13 14,74 EDP R -1,03 o
REN 2,960 0,00 29,82 ’
SEMAPA 17,820 0,22 2567 . 106%
SONAE SGPS 1,304 1,40 42,67 104%
IBERSOL 9,660 1,05 29,14 775 102%
100%
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