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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o2 M
M 1,8740 3 0 M 4,9602 0 -35 3,9745 -0,0700 '
3M 2,0340 0 - 3M 4,8537 0 -42 3,9733 0,0000 400
6M 2,1120 1 3 6M 4,6821 -1 -45 3,9198 0,0000 275
12M 2,1160 2 0 12M 6,0414 8 31 3,8101 0,0625 150l @——@& &8
™M 3M 6M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,0783 1 5 2,0934 2,5400 2,8160 Zona Euro 2,15 CURVA FORWARD
2y 2,0857 1 5 2,2219 2,6120 2,8840 EUA 4,50 250
3y 2,1730 2 4 2,3260 2,6780 2,9430 Reino Unido 4,00
4y 2,2626 2 2 2,4130 2,7430 3,0000 Japao 0,50 225
5Y 2,3435 3 1 2,4900 2,8061 3,0465 Canada 2,75
7Y 2,4881 3 -1 2,6280 2,9140 3,1190 Suiga 0,75 200
10Y 2,6720 3 2 2,7951 3,0263 3,1789 China 575
15Y 2,8610 3 -3 2,9466 3,0045 3,1741 Brasil 15,00 175 4
20Y 2,9193 3 -1 2,9771 3,0728 3,1188 Australia 3,60
30Y 2,9010 3 1 2,9380 3,0015 3,0302 india 4,00 T EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 25 INTEREST RATE SWAPS
1Y 3,8169 6 A7 3,1550 3,4430 3,8420 400
2y 3,4918 6 -16 3,2000 3,5400 3,9240 375 '\_\.—.///H
3y 34114 6 -16 3,2790 3,6360 4,0000 ggg
4y 3,4194 6 -15 3,3640 3,7240 4,0680 300
5Y 3,4610 6 14 3,4530 3,8050 4,1300 275
7Y 3,5813 6 13 3,6160 3,9440 4,2370 250
10Y 3,7640 5 -1 3,8160 4,1070 4,3400 o
15Y 3,9879 5 -9 4,0280 4,2300 4,3880 ' 1y 2y 3y ay AY v 10Y 15Y 20Y 307
20Y 4,0824 5 -8 4,1010 4,2390 4,3390 —e—EUR  —eUSD
30Y 4,0493 5 6 4,0460 4,1190 4,1570
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 070
BRENT 66,78 1,15 1,45 oT 2y 1,961 0,02 5,90 e -
JETFUEL 68525 -10,75  -75,00 OoT 5Y 2,421 0,02 1,0 5% 050
DIESEL 659,50 -11,25 -118,25  OT 10Y 3,008 0,03 520 400 040
COBRE 9777,00 -37,50 142,50 BUND1OY 2611 3,32 -0,30 o
ZINCO 2.829,90 -1584 92,56 SCHATZ2Y 2,340 1,23 760 27 010
OURO 334262 -13,24  -0,89 T-NOTE10Y 4,519 4,20 18,10 150 + ! 000
TR'GO 524,75 _3’50 _37’50 T-NOTE 2Y 3,972 5’20 _17’40 16/07 18/07 20/07 22/07 24/07 26/07 28/07 30/07 01/08 03/08 05/08 07/08 09/08 11/08 13/08
LICENCA C02 71,05 -0,69 0,63 GILT 10Y 5,091 7,04 0,60 — USD —GBF ——EURHS)
CAMBIAL
EURUSD
EUR/USD 1,169  -0,18%  0,00% 1,1757 1,1819 1,1923 110
EUR/GBP 0,861  0,24%  0,66% 0,8654 0,8700 0,8783
EURIJPY 1713 0,68%  0,57% 171,29 171,29 171,28
EUR/CHF 0,9410  0,20%  -1,08% 0,9358 0,9308 0,9212 118
EUR/BRL 6,3028  0,24%  3,41% 6,4867 6,6568 7,0049
EUR/PLN 42610 -0,24%  -0,17% 4,2915 4,3209 4,3688
EURGBP EURJPY w
0,88 175
173 18
0,87
171
0,86 16 115
0,85 167
0,84 + 165 + 114
12/06 26/06 10/07 24/07 07/08 12106 26/06 10/07 24/07 07/08 12/06 19/06 26/06 03/07 10/07 17/07 24/07 31/07 07/08 14/08
FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1690  0,8610 171,30 0,9410 11,1731 7,4633 1,6077 1,7944  6,3028 11,9044
usD 0,8577 - 0,7378 147,47 0,8072 9,5830 6,4010 1,3792 1,5379 54007 10,2164
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 5,030 0,40 -5,63 Titulo Variacéo % PSI 772276  -0,47% 21,10% 7.830,90  6.194,45
BCP 0,758 1,23 63,03 EDP 0,85 CAC40 7.87034  0,84% 6,63% 8257,88  6.763,76
CORT. AMORIM 7,580 0,39 5,84 NOS 0,66 ESTX50PR 543470  0,86% 11,00% 556819  4.540,22
cTT 7,710 1,15 42,78 MOTA ENGIL 0,64 XTRADAX 2437750 0,79% 22,44% 24.639,10 17.827,08
EDP 3,699 0,85 19,67 REN 0,17 S&P 500 6.451,14  -0,23% 9,69%  6.48028  4.83504
EDP R 9,620 0,10 -4,18 IBEX 35 15.206,40 1,24% 31,15% 15.033,90 10.720,00
GALP 16,085  -2,28 0,85 SEMAPA -0,56 NIKKEI 225  42.649,26 -1,45% 6,91% 43.45146 30.792,74
J MARTINS 20,780  -0,38 12,63 SONAE SGPS | -0,61
MOTA ENGIL 5475 0,64 87,89 cTT 1,15 R .
NAVIGATOR 3,268 0,55 8,97 BCP 1,23 EVOLLIGAO MENSAL (BASE 100%)
NOS 3,795 0,66 15,50 GALP -2,28 109%
REN 2,965 0,17 30,04 107%
SEMAPA 17,720 0,56 24,96 psI 0%
SONAE SGPS 1,296 0,61 41,79 o
IBERSOL 9,620 0,41 28,61 7718
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