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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR e —
M -0,3940 0 -1 M 2,2370 0 -17 0,7163 -0,8020 '
3M -0,3670 0 2 3M 2,2658 1 6 0,7833 -0,7598 Lo
6M -0,3510 1 -4 6M 2,2049 3 1 0,8119 -0,7372 025
12M -0,3140 0 -10 12M 2,1966 2 1 0,8621 -0,6256 os0 ) WM——a——e———m
INTEREST RATE SWAPS TAXA DE REFERENCIA —eEURBOR —=— USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,4110 1 -4 -0,4599 -0,2510 0,0785 Zona Euro 0,00 CURVA FORWARD
2y -0,4440 2 7 -0,4222 -0,1700 0,1675 EUA 2,50 025
3y -0,4260 2 -9 -0,3660 -0,0860 0,2570 Reino Unido 0,75 AR
ay -0,3790 2 -10 -0,2958 0,0023 0,3460 Japdo 0,10
5Y -0,3180 2 -10 -0,2205 0,0896 0,4168 Canada 1,75
7v -0,1740 2 -12 -0,0571 0,2518 0,5451 Suica 0,75
10Y 0,0620 2 -13 0,1738 0,4410 0,6886 China 5,75
15Y 0,3710 2 -13 0,4349 0,6255 0,7985 Brasil 6,50 050
20Y 0,5360 3 -12 0,5705 0,6993 0,8083 Australia 1,00
30Y 0,6130 3 -11 0,6192 0,6913 0,7462 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,0840 1 9 1,6786 1,7300 1,9565 200
2y 1,8940 2 12 1,6776 1,7840 2,0003 150
3y 1,8280 1 11 1,6999 1,8400 2,0540 ‘
4y 1,8140 1 10 1,7363 1,8940 2,1218 1o
5Y 1,8240 1 8 1,7820 1,9627 2,1666 050 /-—/'
7v 1,8870 0 6 1,8776 2,0330 2,2035 000
10Y 1,9990 0 4 1,9880 2,1310 2,2680 MOJ y 2y 3y v sy 2y 3oy
15Y 2,1330 0 3 2,1095 2,2140 2,3005 -
20Y 2,1990 0 3 2,1750 2,2415 2,3360 —e—ER  —eUsD
30Y 2,2330 0 2 2,1940 2,2390 2,2725
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 070
BRENT 63,25 0,21 -1,49 oT2Y -0,554 0,00 1340 o e R L.
JETFUEL 627,00  -400  -15,00 oT5Y -0,230 -0,01 7,70 ' 050
DIESEL 58850  -4,50  -1525 oT 10Y 0,418 0,02 640 % 040
COBRE 5.966,00 -4400 -2500 BUND10Y  -1,032 -1,56 240 04
ZINCO 2.439,00 0,00 89,00 SCHATZ2Y  -0,133 -1,14 120 |lasi———— ———— =
OURO 1.421,02 2,32 11,42  T-NOTE10Y 2,834 -1,87 5,30 000 | 000
TRIGO 501,50 5,50 2575 T-NOTE2Y 2247 2,30 15,20 28006 os/07 12007 19007 26/07
LICENCA C02 28,38 0,09 2,10 GILT 10Y 0,642 3,44 -17,90 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1119  -0,17%  -2,03% 1,1201 1,1286 1,1433 e
EUR/GBP 0,9044  -0,89%  -0,80% 0,9072 0,9103 0,9162 '
EUR/JPY 120,81  021%  1,75% 120,81 120,81 120,81
EUR/CHF 1,1047  0,07%  0,93% 1,1035 1,1023 1,1001
EUR/BRL 42221 -041%  2,72% 4,2863 43474 4,4726
EUR/PLN 42893 -0,46%  -1,15% 4,3110 4,3366 4,3855 113
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1119  0,9044 120,81 1,1047 10,5707  7,4664 1,4655 1,61283  4,2221  9,6964
usD 0,8984 - 0,8179 108,795 0,9926 9,4867 6,7079 1,3170 1,4498  3,7903 8,7042
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,095 -0,57 5,09 Titulo Variagéo % PSI 20 5.134,84 -0,13% 853%  5651,42  4.551,84
BCP 0,251 -0,20 9,15 CORT.AMORI 1,46 CAC40 5.601,10 -0,16% 18,40% 5.672,77  4.555,99
CORT. AMORIM 9,700 1,46 7,78 EDPR 1,08 ESTX50PR  3.524,04 -0,01% 17,41%  3.573,57  2.908,70
cTT 2,000 0,99  -3211 EDP 0,57 XTRADAX  12.417,47 -0,02% 17,60% 12.886,83 10.279,20
EDP 3,381 0,57 10,89 GALP 0,53 S&P 500 3.021,18 -0,14% 20,53% 3.027,98  2.346,58
EDP R 9,350 1,08 20,26 IBEX 35 9.21540  001% 803%  9.924,40  8.286,20
GALP 14,150 0,53 2,57 PHAROL 1,31 NIKKEI 225  21.616,80 -0,19% 800%  24.448,07 18.948,58
IBERSOL 8,060 0,00 2,03 REN 1,76
J MARTINS 14,725  -091 4241 RAMADA 2,05 ~ 5
MOTAENGIL 1881  -1.05 16,83 RAMADA 2,05 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,156 217  -12,33 NAVIGATOR 2,17
NOS 5,765 -0,60 8,88 102%
NOVABASE 2,670 0,74 32,18 pSI20 ot
PHAROL 0,151 -1,31 -7.48
RAMADA 6,700 -2,05 -10,67 5250 100%
REN 12260  -1,76 -6.41 oo
SEMAPA 0,711 014  -16,25 5200
SONAE CAP. 0,855 -1,10 5,56 5150 9% 4
SONAE SGPS 6,700 22,05 210,67 28/06 05/07 12/07 19/07 26/07
- - - - 51002\8106 05/07 12/07 19/07 26/07 PSI20 ——— CAC40 Eurostoxx50 ———DAX S&P500 — IBEX ~— NIKKE!
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