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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) GBP CHF 375 ./././'
1M 0,3940 3 44 M 2,6849 4 32 2,1651 0,0550 250
3M 0,8220 1 55 3M 3,1679 2 30 2,5586 0,3750
6M 1,3630 3 69 6M 3,7103 2 28 3,1031 0,6750 125 ././'/.
12M 1,9130 -1 89 12M 4,1706 2 31 3,7431 -0,7000 0,00 +
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 1,8750 -1 78 2,4430 2,3665 2,4880 Zona Euro 0,50 CURVA FORWARD
2y 2,1560 -4 85 2,3650 2,4125 2,5110 EUA 2,50 250
3y 2,1990 5 82 2,3650 2,4380 2,5600 Reino Unido 1,75 225
4y 2,2380 5 79 2,3885 2,4600 2,6080 Japao 0,10 2,00
5Y 2,2813 -6 77 2,4068 2,4990 2,6557 Canada 3,25 L7s
7Y 2,3433 7 73 2,4590 2,5815 2,7010 Suica 0,75 by
10Y 2,4576 -9 70 2,5580 2,6410 2,6775 China 5,75 00
15Y 2,5300 -9 64 2,5655 2,5260 2,4384 Brasil 13,75 075 +
20Y 2,3912 -11 58 2,3870 2,3020 2,1933 Austrélia 2,35
30Y 2,0595 -12 47 2,0420 1,9600 1,8688 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
USD LAST 1D (bps) IM(bps) 1Y 3y 5Y o INTEREST RATE SWAPS
1Y 3,9555 0 31 3,6848 3,1390 3,1905 375
2y 3,8493 -3 37 3,4683 3,1180 3,1590 350 .’\‘-\'\‘\ﬂ\«.ﬂ,_.p\,\-
3y 3,6591 -4 43 3,3510 3,1449 3,1720 sz
A 3,5348 -6 48 3,3010 3,1607 3,2254 275
5Y 3,4580 -6 51 3,2785 3,1520 3,2621 250
7v 3,3880 -6 54 3,2510 3,2210 3,2950 225 ./.,4.’—-———-”'/"’.\'\_
10Y 3,3676 -6 55 3,3003 3,2818 3,3300 e
15Y 3,3944 -6 52 3,3190 3,2710 3,2752 Uy 2y 3y av % v 107 15Y 20y 30v
20Y 3,3354 -6 48 3,2566 3,1835 3,1210 ——ER —e—usD
30Y 3,1199 -6 43 3,0428 2,9369 2,8631
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 060
BRENT 89,34 -3,49 -3,84 oT2Y 0,998 -0,04 61,10 475 050
JETFUEL 112461 -37,60 115,69 oT5Y 1,912 -0,06 95,00 040
DIESEL 1.101,11 -3258 129,19 oT 10Y 2,630 -0,08 84,20 280 030
COBRE 7.666,00 29,50 -187,50 BUND 10Y 1,191 2,46 8230 . 020
ZINCO 320550 -37,00 -341,00 SCHATZ2Y 1,744 2,66 73,90 010
OURO 1.711,04 8,90 -64,46 T-NOTE 10Y 4,043 -4,21 47,40 000 + ' 0,00
TRIGO 851,25 34’25 56,00 T-NOTE 2Y 3,846 _3,59 53'30 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08 29/08 31/08 02/09 04/09 06/09
LICENCA C02 70,03 0,15 -14,73  GILT 10Y 3,284 3,77 105,30 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 0,9885 -0,43%  -3,08% 0,9949 1,0019 1,0128 105
EUR/GBP 0,8651 -0,89%  -2,71% 0,8692 0,8741 0,8844
EUR/IIPY 1432 -1,60%  -3,90% 143,20 143,19 143,17 ™
EUR/CHF 0,9755 -0,03%  -0,15% 0,9741 0,9726 0,9692
EUR/BRL 52009 -158%  0,20% 5,3488 5,4934 57774 108
EUR/PLN 47187  0,26%  -0,42% 4,8188 4,9223 5,0759
EURGBP EURJPY 102
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 0,9885  0,8651 143,20 0,9755 10,7000  7,4361 1,3098 1,47754 52009 9,9850
usD 1,0052 - 0,872 144,48 0,9819 10,7601  7,4753 1,3185 1,4874 52488 10,0474
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,310 -2,39 27,16 Titulo Variacio % PSI 595250 -0,24% 6,88%  6.370,78  5.163,65
BCP 0,145 -1,37 2,56 EDP R 3,11 CAC40 6.113,12  0,14% -14,54% 7.384,86  5.756,38
CORT. AMORIM 9,830 1,01 -12,85 EDP 3,02 ESTX50 PR 3.506,72  0,19% -18,42% 4.41523  3.357,06
cTT 3,245 046  -28,76 SEMAPA 1,43 XTRADAX  12.941,32 0,54% -1853% 16.290,19 12.390,95
EDP 4,919 3,02 1,80 J MARTINS 1,27 S&P 500 394298 088% -17,28% 4.81862  3.636,87
EDP R 24530 311 12,01 IBEX 35 7.869,80  0,35% -9,69%  9.198,10  7.287,70
GALP 10570  -351 24,06 ALTRI 2,39 NIKKEI 225  27.430,30 -0,71% -4,73% 30.795,78 24.681,74
J MARTINS 22,380 1,27 11,34 NAVIGATOR -2,62
MOTA ENGIL 1,196 -1,16 -6,27 GREENVOLT -2,96 %
NAVIGATOR 3716 2,62 10,93 NOS -3,06 EVOLUGAO MENSAL (BASE 100%)
NOS 3,554 -3,06 4,22 GALP -3,561 105%
REN 2,620 0,00 2,95 -
SEMAPA 14,200 1,43 21,37 psI
SONAE SGPS 0,987 -1,69 -1,60 101%
GREENVOLT 8,850 -2,96 42,51 6250 0%
6150 97%
6100
6050 95% -+
6000 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08 29/08 31/08 02/09 04/09 06/09
59500‘9/08 16/08 23/08 30/08 06/09 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500 ——IBEX  —— NIKKEI
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