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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) GBPLIBOR CHF LIBOR e —
M -0,4010 -1 -1 M 2,2285 2 -15 0,7114 -0,8160
3M -0,3840 0 2 3M 2,2393 5 7 0,7731 -0,7722 Lo
6M -0,3690 0 3 6M 2,1330 9 9 0,8114 -0,7562 025
12M -0,3080 0 -4 12M 2,1159 -12 9 0,8460 -0,6414 050 ) W— a8
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,4342 0 5 -0,5062 -0,3470 -0,0697 Zona Euro 0,00 CURVA FORWARD
2y -0,4630 3 6 -0,4845 -0,2771 0,0037 EUA 2,25 025
3y -0,4540 3 8 -0,4384 -0,2075 0,0816 Reino Unido 0,75 R
4y -0,4230 -4 -10 -0,3775 -0,1350 0,1614 Japao 0,10
5Y -0,3760 5 12 -0,3185 -0,0601 0,2200 Canada 1,75 050 v
v -0,2590 7 -16 -0,1818 0,0789 0,3326 Suica 0,75
10Y -0,0550 8 21 0,0159 0,2466 0,4552 China 5,75
15Y 0,2140 -10 27 0,2465 0,4079 0,5515 Brasil 6,00 075
20Y 0,3660 11 29 0,3633 0,4697 0,5547 Austrélia 1,00
30Y 0,4280 -12 -31 0,3927 0,4492 0,4907 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 1,9610 -11 5 1,4227 1,4295 1,6465 200
2y 17370 13 8 137138 14670 16740 o — . . . .
3y 1,6540 -13 -10 1,3565 1,5238 1,7155
4y 1,6220 -13 12 1,4000 1,5823 1,7855 1o
5Y 1,6190 -13 -14 1,4510 1,6320 1,8302 050
7Y 1,6580 -13 17 1,5400 1,7225 1,8986 000 /'/'/.
10Y 1,7570 -13 20 1,6840 1,8125 1,9335 MJ g 2y 3y 4 10 Y 20v 30y
15Y 1,8930 12 21 1,7965 1,9020 1,9900 '
20v 1,9650 11 22 1,8600 1,9340 1,9960 ——ER  —=—UsD
30Y 2,0050 -10 20 1,9091 1,9516 1,9870

SWAP 10y-2y

COMMODITIES Var. 1D

1D (bps)

1M (bps)

0,70

BRENT 60,59 -1,30 oT2Y -0,568 -0,01 840 o 060
JETFUEL 616,25  -9,69 -4,82 oT 5Y -0,238 0,01 1,90 ' J\\ 050
DIESEL 58325  -8,19 0,51 oT 10Y 0,283 0,01 520 % 040
COBRE 5.722,00 -169,50 -157,50 BUND 10Y -1,150 2,81 -16,10 03 gig
ZINCO 234850 -5450 -139,50 SCHATZ2Y  -0,178 2,74 380 o015 m o0
OURO 1.460,74 13,74 61,40 T-NOTE10Y 2,620 6,91 13,00 o000 4 000
TRIGO 49050  -0,25  -2450 T-NOTE2Y 2,030 -10,90 -10,00 os/07 12007 19107 26007 02/08
LICENCA C02 28,64 -0,62 2,26 GILT 10Y 0,504 -4,88 -16,40 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1182  0,68%  -0,69% 1,1261 1,1339 1,1471 ™
EUR/GBP 09188  -0,41%  -2,37% 0,9217 0,9249 0,9309
EUR/JPY 118,61  -0,03%  2,66% 118,61 118,61 118,61
EUR/CHF 1,0892  0,19%  2,20% 1,0879 1,0864 1,0839
EUR/BRL 44109  -2,09%  -2,74% 4,4754 4,5353 4,6512 113
EUR/PLN 43196  -0,29%  -1,50% 4,3413 4,3661 4,4155
EURGBP EURIPY
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1182 0,9188 118,61 1,0892 10,7580  7,4639 1,4768 1,65092  4,4109 9,9826
usD 0,8939 - 0,8233 106,045 0,9736 9,6294 6,6736 1,3211 14759  3,9413 18,9343
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,425 -1,09 -6,47 Titulo Variagéo % PSI 20 4.853,48  -1,03% 258%  5651,42  4.551,84
BCP 0,219 -1,67 -4,79 NOVABASE 0,77 CAC40 5.249,37  -2,05% 10,96% 567277  4.555,99
CORT. AMORIM 9,500 0,94 5,56 IBERSOL 0,74 ESTX50PR  3.31547 -1,80% 10,46%  3.573,57  2.908,70
cTT 1,896 0.21 -35,64 REN 0,50 XTRADAX  11.676,57 -1,65% 10,58% 12.738,53 10.279,20
EDP 3,302 -0,63 8,30 crT 0,21 S&P 500 2.869,49  -2,13% 14,48%  3.027,98  2.346,58
EDP R 9,330 -0,85 20,00 IBEX 35 8.780,80  -1,31% 2,82%  9.813,60  8.286,20
GALP 13,310  -1,04 -3,52 BCP -1,67 NIKKEI 225  20.720,29  -1,74% 352%  24.448,07 18.948,58
IBERSOL 8,120 0,74 2,78 SONAE CAP. -1,94
J MARTINS 14,030  -0,99 35,69 NAVIGATOR 2,14 - 5
MOTAENGIL 1651 501 255 SEMAPA 379 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,836 214 2122 MOTA ENGIL 5,01
NOS 5,530 -1,25 4,44 100%
NOVABASE 2,620 0,77 29,70 pSI20 -
PHAROL 0,146 122 -10,78
RAMADA 6,200 1,27 -17,33 5250 96%
REN 11,960 0,50 -8,70 5150 ot
SEMAPA 0,660 379  -22.26 5050
SONAE CAP. 0,808 -1,94 0,25 1050 025 1
SONAE SGPS 6,200 _1'27 _17'33 05/07 12/07 19/07 26/07 02/08
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PSI20  ——— CAC40

Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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