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RENDA FIXA
RBA 0 RED RA EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps)| GBP LIBOR | CHF LIBOR 175
M -0,3730 0 0 M 1,2317 -1 0 0,2502 -0,7872 1,00
3M -0,3290 0 0 3M 1,3178 0 1 0,2774 -0,7262
6M -0,2730 0 0 6M 1,4539 0 0 0,4016 -0,6514 025
12M -0,1610 0 -1 12M 1,7134 0 -1 0,5940 -0,5056 050 | W——a———— 1%
R RA AP Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y Banco Central 4
1Y -0,2610 0 -1 -0,1159 0,3942 0,9790 Zona Euro 0,00 Curva Forward
2y -0,1840 0 -3 -0,0014 0,5380 1,1170 EUA 1,25 025
3y -0,0830 0 -6 0,1294 0,6905 1,2470 Reino Unido 0,25
4Y 0,0380 1 -9 0,2679 0,8260 1,3670 Japao 0,10
5Y 0,1690 1 -11 0,4089 0,9605 1,4710 Canada 0,75
14 0,4350 1 -14 0,6825 1,1975 1,6428 Suica -0,75
10Y 0,8020 1 -15 1,0295 1,4494 1,7820 China 5,75
15Y 1,2020 1 -16 1,3666 1,6511 1,8655 Brasil 9,25
20Y 1,3810 1 -16 1,5091 1,7116 1,8565 Australia 1,50
30Y 1,4780 1 -16 1,5752 1,7092 1,8035 india 4,00 " EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 121 )
= RA AP ORWARD
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 250 Interest Rate Swaps
1y 1,4430 1 -2 1,6523 1,9210 2,2070
2y 1,5430 2 -6 1,7055 1,9915 2,2680 20
3y 1,6290 3 -9 1,7775 2,0620 2,3200 150
4Y 1,7060 3 -12 1,8465 2,1280 2,3620 1,00
5Y 1,7810 3 -14 1,9165 2,1845 2,4344 0,50
Iad 1,9220 4 -16 2,0420 2,2785 2,4680 000
10Y 2,0880 4 -18 2,1880 2,3820 2,5205 080 D — - sv Yooy asy v 3oy
15Y 2,2600 4 -18 2,3300 2,4435 2,5320
20 2,3430 4 -19 2,3925 2,4915 2,5350 e tn e o
30Y 2,3930 4 -18 2,4220 2,4525 2,5095 J
COMMODITIES Var. 1M YIELD 1D (bps) 1M (bps) - Swap 10y-2y
BRENT 52,65 -0,21 0,71 oT 2Y 0,010 0,01 -11,70 i
JETFUEL 474,00 3,75 -6,00 OoT 5Y 1,193 0,01 -4,30 110 -_
DIESEL 511,25 10,00 12,75 OT 10Y 2,841 0,01 -2,30 0,95
COBRE 6.815,00 19,00 419,00 | BUND 10Y -0,362 1,30 -14,90 0,80
ZINCO 3.142,75 51,50 353,00 | SCHATZ 2Y -0,126 -0,46 -7,60 065
OURO 132460 319 5575 |T-NOTE10Y 2,891 1,57 -10,60 N e
TRIGO 438,00 3,50 -49,75 T-NOTE 2Y 1,843 1,52 -4,60 03/08 05/08 07/08 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08 29/08 31/08
LICENCA C02 5,83 -0,11 0,53 GILT 10Y 1,131 2,31 -18,70 — R USD —— aBP
. J
CAMBIAL
CAMBIAL Fixing EURUSD
EUR/USD 1,192 0,80% 0,91% 1,1977 1,2040 1,2170 121
EUR/GBP 0,92075 -0,11% -2,86% 0,9224 0,9244 0,9287
EUR/JPY 131,29 -0,37%  -0,58% 131,29 131,29 131,29 1,20
EUR/CHF 1,1438 -0,17%  -0,37% 1,1427 1,1413 1,1391
EUR/BRL 3,7222  0,75%  -0,85% 3,7871 3,8496 3,9869 119
EUR/PLN 4,2559 -0,20%  -0,04% 4,2750 4,2962 4,3409
118
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FIXINGS CONTRA USD e EUR
EUR usbD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1920  0,9208 131,29 1,1438 9,4985 7,4373 1,4711 148895  3,7222 9,643
uUsD 0,8417 - 0,7709 110,18 0,9624 7,9802 6,2597 1,2380 1,2539 3,1298 7,7888
ACCIONISTA
TITULO Cotagao 1D % YTD % aiores ganhos/perda INDICE MAX Anual MIN Anual
ALTRI 3,715 1,23 -3,86 Titulo Variacédo % PSI 20 5.195,28 0,75% 11,03% | 5.359,19 4.356,54
BANCO BPI 1,077 1,89 -4,77 SONAE CAP. 2,13 CAC40 5.123,26 0,74%  537% 5.442,10 4.310,88
BCP 0,2265 1,39 22,79 BANCO BPI 1,89 ESTX 50 PR 3.443,88 0,65%  4,66% 3.666,80 2.922,82
MONTEPIO 0,997 0,10 136,82 CORT. AMORI 1,84 XTRA DAX 12.142,64 0,72%  5,76% | 12.951,54 | 10.174,92
CORT. AMORIM 11,645 1,84 37,00 BCP 1,39 S&P 500 2.477,90 0,24% 10,67% | 2.490,87 2.083,79
CTT 5,168 -0,75 -19,81 SEMAPA 1,32 IBEX 35 10.325,50 0,25% 10,41% | 11.184,40 8.512,40
EDP 3,245 0,62 12,13 NIKKEI 225 19.691,47 0.23% 3,02% | 20.318,11 | 16.111,81
EDP R 6,908 0,49 14,45
GALP 14,040 0,93 -1,06 = o
JMARTINS 16890 078 14,59 crr -0,75 Lo Evolugdo Mensal (Base 100%)
MOTA ENGIL 2,428 0,04 50,81 PHAROL -1,24
NOS 5,390 0,20 -4,40 1o
PHAROL 0,318 1,24 53,62 pSI20 100% \ /\/\/\
NAVIGATOR 3,623 1,06 14,34 5300 99% \ / \\\/
REN 2,789 1,05 3,37 98%
SEMAPA 15375 132 1474 | % o v
SONAE CAP. 0,766 2,13 2,41 5200
SONAE SGPS 0,951 1,06 8,81 5150 oo 03/08 10/08 17/08 24/08 31/08
- _ ~ ~ 510003,05 10/08 17/08 24/08 31/08 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  —— IBEX NIKKEI
J

A Informacao mencionada & meramente Indicativa e reflecte o mercado pelas 16n30. As OpINices emitidas nao podem ser entendidas como CONselo ou recomendacao para a pratica de qualquer acto. A
informacéo foi recolhida de fontes consideradas fidveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorrec¢cdes que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria de Gestéo de Risco a Empresas) do CaixaBl.



