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RENDA FIXA
ARG PERIRA EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps)| USD LIBOR LAST PRICE 1D (bps) 1M (bps)| GBP LIBOR | CHF LIBOR 175
M -0.3720 0 0 M 1.2350 0 0 0.2533 -0.7826 1.00
3M -0.3290 0 0 3M 1.3350 0 2 0.3335 -0.7260
6M -0.2730 0 0 6M 1.5094 1 5 0.4924 -0.6492 02
12M -0.1720 0 -1 12M 1.7868 0 6 0.7344 -0.5106 PRI T e —
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y Banco Central /
Y -0.2557 0 0 -0.0800 0.5239 1.1130 Zona Euro 0.00 Curva Forward
2y -0.1630 0 2 0.0665 0.6755 1.2460 EUA 1.25 025
3y -0.0330 1 4 0.2185 0.8205 1.3730 Reino Unido 0.25
4Y 0.1140 1 6 0.3700 0.9590 1.4890 Japao 0.10 0.00
5Y 0.2640 2 8 0.5169 1.0910 1.5935 Canada 1.00 S N S ST w"“\ 2
7Y 0.5520 3 10 0.7935 1.3230 1.7550 Suica -0.75 025
1oy 0.9330 3 11 1.1380 1.5648 1.8880 China 5.75
15Y 1.3410 4 12 1.4683 1.7569 1.9655 Brasil 8.25 050
20Y 1.5240 4 12 1.6061 1.8132 1.9550 Australia 1.50
30Y 1.6260 4 12 1.6689 1.8089 1.9020 india 4.00 — EURIBOR 3 EURIBOR 6M  ——— EURIBOR 121 )
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y Interest Rate Swaps
1y 1.5640 1 11 1.8903 2.1753 2.3970 250
2y 1.7250 2 16 1.9540 2.2170 2.4646 2.00
3Y 1.8290 3 17 2.0205 2.2750 2.4920 1.50
4y 1.9080 3 17 2.1003 2.3290 2.5300 100
5Y 1.9770 4 16 2.1420 2.3780 2.5915 050
A4 2.1020 4 15 2.2738 2.4600 2.6110 0.00
10Y 2.2490 4 13 2.3740 2.5340 2.6470 D I sv v v sy v zov
15Y 2.3980 4 11 2.4979 2.6030 2.6740
20Y 2.4690 4 11 2.5480 2.6190 2.6690 R o
30Y 2.5080 4 10 2.5500 2.6010 2.6310 J
COMMODITIES . s Swap 10y-2y
BRENT 57.42 0.01 5.76 oT 2Y -0.019 -0.04 -7.50 l
JETFUEL 521.50 -1.25 47.50 oT 5Y 0.956 -0.02 -24.40 el e ——
DIESEL 552.25 1.75 65.00 OT 10Y 2.388 -0.03 -41.70 0.85
COBRE 6,552.50 85.00 -144.00 | BUND 10Y -0.083 -2.31 -0.20 0.65
ZINCO 3,168.00 4850  106.75 | SCHATZ2Y  -0.060 0.46 -1.60 0 s —
OURO 1,284.73 -2.60 -24.54 | T-NOTE 10Y 3.034 1.27 3.50 25
TRIGO 454.25 -0.75 24.50 T-NOTE 2Y 1.965 1.91 8.80 25/08 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09 22/09
LICENGA C02 7.04 0.08 1.00 GILT 10Y 1.428 -2.48 26.10 R usD —— o
J
CAMBIAL
CAMBIAL Fixing EURUSD
EUR/USD 1.1806 0.24% -2.01% 1.1868 1.1931 1.2068 121
EUR/GBP 0.88178  -0.62% 5.43% 0.8839 0.8862 0.8916
EUR/JPY 132.82 -0.20% -1.48% 132.82 132.82 132.82 120
EUR/CHF 1.1444 -0.08% -0.02% 1.1430 1.1418 1.1398
EUR/BRL 3.7347 0.43% 1.42% 3.7994 3.8603 3.9944 119
EUR/PLN 4.3091 0.10% -1.26% 4.3304 4.3519 4.3966
EURGBP EURIPY 118
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133
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0.8’ 125 1.14
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FIXINGS CONTRA USD e EUR
EUR uUsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1.1806 0.8818 132.82 1.1444 9.6422 7.4416 1.4787 1.50679 3.7347 9.4144
usD 0.8459 - 0.7455 112.54 0.9676 8.1612 6.2954 1.2503 1.2749 3.1631 7.9625
ACCIONISTA
TITULO Cotacédo 1D % YTD % Maiores ganhos/perdas INDICE YTD% MAX Anual MIN Anual
ALTRI 4.468 3.91 15.63 Titulo Variagéo % PSI 20 5,409.58 0.63% 15.61% 5,409.58 4,356.54
BANCO BPI 1.060 -0.84 -6.28 PHAROL 4.18 CAC40 5,329.81 0.68%  9.61% 5,442.10 4,342.64
BCP 0.2453 0.53 32.98 ALTRI 3.91 ESTX 50 PR 3,593.53 0.84%  9.21% 3,666.80 2,922.82
MONTEPIO - - - MOTA ENGIL 2.39 XTRA DAX 12,828.86 0.98% 11.74% | 12,951.54 | 10,174.92
CORT. AMORIM 11.865 1.50 39.59 SEMAPA 2.34 S&P 500 2,515.43 0.22% 12.37% 2,515.92 2,083.79
CTT 5.098 0.12 -20.90 CORT. AMORII 1.50 IBEX 35 10,356.60 0.27% 10.74% | 11,184.40 8,512.40
EDP 3.185 -0.13 10.06 NIKKEI 225 20,356.28  -0.03%  6.50% 20,481.27 | 16,111.81
EDP R 7.200 0.56 19.28
GALP 14.995 -0.60 5.67 EDP -0.13 Evolugao Mensal (Base 100%)
J MARTINS 16.690 0.97 13.23 GALP -0.60 105%
MOTA ENGIL 3.172 2.39 97.02 BANCO BPI -0.84 10a%
NOS 5.240 0.52 -7.06 103%
PHAROL 0.374 4.18 80.68 PSI20 102%
NAVIGATOR 4.124 0.76 30.15 101%
REN 2.754 0.55 2.08 5300 100%
SEMAPA 16.210 2.34 20.97 :zzg 99%
SONAE CAP. 0.871 0.00 16.44 a5 :j::
SONAE SGPS 1.021 1.49 16.82 5100 25/08 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09 22/09
- - ~ _ 025/03 01/09 08/09 15/09 22/09 PSI20  ———CAC40 Eurostoxxs0  ———DAX S&PS00  —— IBEX NIKKEI

A informacdo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacédo para a pratica de qualquer acto. A
informacé&o foi recolhida de fontes consideradas fidveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria de Gestdo de Risco a Empresas) do CaixaBl.



