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RENDA FIXA
RBANK OFFERED 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 1,2372 0 1 0,2517 -0,7850 100
3M -0,3290 0 0 3M 1,3239 0 1 0,3269 -0,7260
6M -0,2710 0 0 6M 1,4711 1 2 0,4712 -0,6492 025
12M -0,1710 0 -1 12M 1,7321 1 0 0,7020 -0,5086 os0 L w——a———
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Banco Central J
1Y -0,2567 0 0 -0,0894 0,5032 1,0930 Zona Euro 0,00 Curva Forward
2y -0,1800 1 -1 0,0518 0,6636 1,2357 EUA 1,25 025
3y -0,0660 2 -1 0,2021 0,8063 1,3643 Reino Unido 0,25
4y 0,0630 2 -1 0,3561 0,9482 1,4832 Japao 0,10 0,00
5Y 0,2010 2 -1 0,5011 1,0799 1,5864 Canada 1,00 < &M L
7Y 0,4770 2 0 0,7801 1,3146 1,7476 Suica 0,75 025
10Y 0,8540 1 1 1,1284 1,5558 1,8954 China 575
15Y 1,2670 1 3 1,4595 1,7502 1,9749 Brasil 8,25 0,50
20Y 1,4520 1 4 1,6022 1,8102 1,9619 Australia 1,50
30Y 1,5560 1 5 1,6654 1,8104 1,9071 india 4,00 EURIBOR 3 EURIBOR 6M EURIBOR 121 )
usb FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y 250 Interest Rate Swaps -
1Y 1,4980 1 2 1,7920 2,0490 2,3466 200
2y 1,6330 1 3 1,8755 2,1105 2,3780 '
3y 1,7350 2 3 1,9225 2,1940 2,4190 150
4y 1,8160 2 1 2,0115 2,2540 2,4742 100
5Y 1,8890 2 0 2,0758 2,3040 2,5221 050
7Y 2,0220 2 2 2,1680 2,3880 2,5470 000
107 2,1770 1 -4 2,3197 2,4690 2,6169 ol ® % e s v v sy v v
15Y 2,3330 0 -6 2,4373 2,5390 2,6455 '
20Y 2,4080 0 -6 2,4917 2,5826 2,6100 e ton s
30Y 2,4490 -1 -6 2,5112 2,5698 2,6035 J
COMMODITIES . 1D (bps) | 1M (bps) - Swap 10y-2y
BRENT 55,14 0,48 2,73 oT 2y 0,000 -0,03 -4,60 ’
JETFUEL 502,75 -0,75 38,50 OT 5Y 0,971 -0,22 -11,30 w4
DIESEL 543,25 4,00 64,85 OoT 10Y 2,436 -0,37 -33,90 0.5
COBRE 6.488,00 9,00 128,00 | BUND 10Y -0,077 1,19 0,40 T
ZINCO 3.043,00 33,00 87,50 | SCHATZ2Y  -0,057 0,46 -4,80 045
OURO 1.307,96 -12,19 24,01 |T-NOTE10Y 2,962 1,89 3,00 2
TRIGO 444,00 -5,00 1,50 T-NOTE 2Y 1,912 1,90 7,20 18/08 25/08 01/09 08/09 15/09
LICENCA C02 6,73 0,22 0,91 GILT 10Y 1,379 2,18 20,40 R US> —— cap
J
CAMBIAL
[SVET Fixing EURUSD
EUR/USD 1,1948  -0,13%  1,77% 1,2005 1,2069 1,2203 2
EUR/GBP 0,88253 -0,24%  3,33% 0,8844 0,8867 0,8920
EUR/JPY 133,09 -0,13%  -3,81% 133,09 133,09 133,09 120
EUR/CHF 1,1500 -0,30%  -1,34% 1,1488 1,1474 1,1452
EUR/BRL 37339  -050% -0,91% 3,8003 3,8618 3,9972 110
EUR/PLN 42911  -0,34%  -0,37% 4,3096 4,3296 4,3748
EURGBP EURIPY 118
0,93 135 117
133
0,91 131 1,16
0,89 129 1,15
127
0,87 125 114
17/07 31/07 14/08 28/08 11/09 17/07 31/07 14/08 28/08 11/09 17/07 24/07 31/07 07/08 14/08 21/08 28/08 04/09 11/09 18/09
J y, J
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF DKK CAD AUD BRL NOK
EUR - 1,1948  0,8825 133,09 1,1500 9,5159 7,4414 1,4599 1,49837 37339 9,3497
usD 0,8366 B 0,7378 111,56 0,9603 7,9562 6,2055 1,2216 1,2542 3,1289 " 7,8179
ACCIONISTA
TITULO Cotacdo 1D% YTD % aiores ganhos/perda INDICE YTD% MAX Anual MIN Anual
ALTRI 3,941 3,55 1,99 Titulo Variac&o % PSI 20 5.283,14  156% 12,91% | 5.359,19 | 4.356,54
BANCO BPI 1,072 3,88 5,22 BCP 5,59 CAC40 522932  0,30% 7,55% | 544210 | 4.310,88
BCP 0,2265 5,59 22,79 NAVIGATOR 4,51 ESTX50 PR  3.526,74  032% 7,18% | 3.666,80 | 2.922,82
MONTEPIO  #N/A Real #N/AN/A 137,53 PHAROL 3,98 XTRADAX  12559,39  032%  9,39% | 12.951,54 | 10.174,92
CORT. AMORIM 11,575 0,74 36,18 BANCO BPI 3,88 S&P 500 2506,56  0,25% 11,96% | 2.508,32 | 2.083,79
CTT 5,163 1,26 -19,89 ALTRI 3,55 IBEX 35 10.338,40  0,20% 10,55% | 11.184,40 | 8.512,40
EDP 3,289 2,52 13,65 NIKKEI 225  19.909,50  0,52%  4,16% | 20.318,11 | 16.111,81
EDP R 7,094 0,90 17,53
GALP 14,380 0.88 134 Evolugdo Mensal (Base 100%)
J MARTINS 16,565 0,70 12,38 104%
MOTA ENGIL 2,923 1,60 81,55 EDP -2,52 103% S
NOS 5,358 1,59 -4,97 109% _
PHAROL 0,340 3,98 64,25 PSI20 1015
NAVIGATOR 3,960 4,51 24,97 5300 1000
REN 2,795 0,18 3,60 5250 oot
SEMAPA 15,495 2,82 15,63 5200 oo
SONAE CAP. 0,826 1,47 10,43 5150
SONAESGPS 0899 1,94 1430 | soo o e - o8 a8 1509
~ _ _ _ 505013105 25/08 01/09 08/09 15/09 PSI20  —— CAC40 Eurostoxxs0  ——— DAX S&P500  —— IBEX NIKKE!

A'informacao mencionada € meramente indicativa e reflecte o mercado pelas 16h30. As opinioes emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
informagéo foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorrec¢des que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria de Gestéo de Risco a Empresas) do CaixaBl.



