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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
1M 1,8980 2 1 M 4,9602 0 -35 3,9730 -0,0350 '
3M 2,0750 0 8 3M 4,8537 0 -42 3,9722 -0,0155 400
6M 2,0890 0 2 6M 4,6821 -1 -45 3,9398 0,0500 275
12M 2,1620 1 2 12M 6,0414 8 31 3,8605 0,1225 P e S A
™M 3M 6M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,0850 1 5 2,1160 2,5621 2,8725 Zona Euro 2,15 CURVA FORWARD
2y 2,1001 2 5 2,2401 2,6413 2,9480 EUA 4,50 250
3y 2,1873 3 6 2,3450 2,7190 3,0190 Reino Unido 4,00
4y 22775 3 6 2,4360 2,7910 3,0810 Japao 0,50 225
5Y 2,3627 3 7 2,5190 2,8610 3,1329 Canada 2,75
7Y 2,5200 4 8 2,6730 2,9820 3,2180 Suiga 0,75 200
10Y 2,7223 4 11 2,8572 3,1120 3,2873 China 575
15Y 2,9343 4 15 3,0283 3,1939 3,2895 Brasil 15,00 175 4
20Y 3,0043 5 17 3,0686 3,1791 3,2369 Australia 3,60
30Y 2,9943 5 20 3,0370 3,1110 3,1470 india 4,00 T EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 25 INTEREST RATE SWAPS
1Y 3,7715 1 2 3,0730 3,3390 3,8110 400
2y 3,4283 4 -1 3,1050 3,4420 3,9110 375 -\-’\1—.///.—.
3y 3,3356 4 -1 3,1800 3,5610 4,0060 3%
4y 3,3354 4 -1 3,2670 3,6680 4,0860 300
5Y 3,3754 4 0 3,3680 3,7670 4,1630 275
7Y 3,5162 4 2 3,5610 3,9370 4,2980 250
10Y 3,7326 4 6 3,7995 4,1400 4,4300 o
15Y 4,0055 4 12 4,0600 4,3000 4,5000 Ty 2y 3y ay AY v 10Y 15Y 20Y 307
20Y 4,1270 4 15 4,1590 4,3310 4,4690 —e—EUR  —eUSD
30Y 4,1280 4 18 4,1350 4,2340 4,3020
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y os4
BRENT 69,08 0,93 0,32 oT 2y 2,017 0,02 7,10 062
JETFUEL 717,00 2,75 6,75 OoT 5Y 2,514 0,04 8,70 525 post
DIESEL 701,00 10,50 8,75 oT 10Y 3,235 0,04 12,70 400 056
COBRE 9.87500 -18,00 253,50 BUND 10Y 2,679 3,74 9,80 054
ZINCO 2.849,00 22,31 120,73 SCHATZ2Y 2,382 1,72 660  7° o
OURO 3517,47 41,40 143,88 T-NOTE10Y 4,477 3,82 0,60 150+ ! 048
TR'GO 526,25 -8,00 _10’75 T-NOTE 2Y 3,800 3’59 0’40 04/08 06/08 08/08 10/08 12/08 14/08 16/08 18/08 20/08 22/08 24/08 26/08 28/08 30/08 01/09
LICENCA C02 73,79 0,18 2,75 GILT 10Y 5,336 6,51 35,60 — USD —GBF ——EURHS)
CAMBIAL
EURUSD
EUR/USD 1,1646  -0,59%  0,70% 1,171 1,1770 1,1873 110
EUR/GBP 0,8702  -0,46%  0,02% 0,8746 0,8791 0,8879
EURIJPY 1731 -0,36% -1,53% 173,09 173,09 173,08
EUR/CHF 09359  0,16%  -0,08% 0,9310 0,9262 0,9168 118
EUR/BRL 6,3682  0,03%  -0,09% 6,5449 6,7115 7,0680
EUR/PLN 42603  0,04%  0,34% 4,2901 4,3195 4,3706
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1646  0,8702 173,10 0,9359 11,0162 7,4625 1,6067 1,78865  6,3682 11,6947
usD 0,8573 - 0,7464 148,07 0,8027 9,4301 6,3976 1,3794 1,5335 54585 10,0221
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,950 1,79 7,13 Titulo Variacdo % PSI 767758 -1,71% 20,39% 8.029,69  6.194,45
BCP 0,720 1,10 54,94 CAC40 765425 -0,70% 3,71% 8257,88  6.763,76
CORT.AMORIM 7,530 0,40 6,46 ESTX50PR 529104 -1,42% 807% 556819  4.540,22
cTT 7,150 2,59 32,41 XTRADAX 2348733 -2,29% 17,97% 24.639,10 18.208,84
EDP 3,726 213 20,54 S&P 500 6.367.92 -1,43% 8,27% 650823  4.83504
EDP R 9,900 -3,04 1,39 IBEX 35 1470420 -1,57% 26,82% 15.443,90 11.138,80
GALP 16,440  -1,56 3,07 ALTRI 1,79 NIKKEI 225  42.310,49 0,29% 6,06% 43.876,42 30.792,74
J MARTINS 21,180  -0,75 14,80 REN -1,84
MOTA ENGIL 4,852 1,78 66,51 EDP 2,13 R .
NAVIGATOR 3,272 1,27 -8,86 cTT -2,59 EVOLLIGAO MENSAL (BASE 100%)
NOS 3,895 1,64 18,54 EDP R -3,04 108%
REN 2,930 1,84 28,51 oo
SEMAPA 17,440 1,58 22,99 psI
SONAE SGPS 1,276 1,69 39,61 w025 104%
IBERSOL 9,580 0,21 28,07 s 102% A
7825 100% - §
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