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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 _//./"’/"
M -0,3690 0 0 M 2,0821 0 1 0,6923 -0,7764 150
3M -0,3190 0 0 am 2,3483 0 1 0,8021 -0,7256
6M -0,2690 0 0 6M 2,5336 0 3 0,9053 -0,6484 050
12M -0,1760 0 1 12M 2,8321 0 7 1,0559 -0,5148 osol M——W & im
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2509 0 0 -0,0362 0,6884 1,2353 Zona Euro 0,00 CURVA FORWARD
2y -0,1410 1 3 0,1515 0,8348 1,3452 EUA 2,00 050
3y 0,0210 2 5 0,3301 0,9663 1,4456 Reino Unido 0,75
ay 0,1900 2 6 0,4911 1,0864 1,5385 Japdo 0,10 025
5Y 0,3480 2 7 0,6366 1,1960 1,6110 Canada 1,50 000
7Y 0,6260 3 7 0,8906 1,3780 1,7230 Suica 0,75 B MM &
10Y 0,9600 2 7 1,1830 1,5687 1,8350 China 5,75 025
15Y 1,3060 2 6 1,4611 1,7248 1,8960 Brasil 6,50 050
20Y 1,4670 2 6 1,5776 1,7626 1,8720 Austrélia 1,50
30Y 1,5340 2 7 1,6074 1,7290 1,7970 india 4,00 ———EURBOR3M  ——— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,6780 0 7 3,0896 3,0644 3,0395 e e —
2y 2,8810 0 9 3,0690 3,0370 3,0801 250
3y 2,9440 -1 9 3,0620 3,0360 3,0650 200
ay 2,9660 1 9 3,0747 3,0430 3,1108 150
5Y 2,9770 -1 9 3,0510 3,0530 3,1275 o
7v 2,9960 -1 10 3,0590 3,0800 3,1210 050
10Y 3,0310 1 11 3,0910 3,1296 3,1280 D I e p o~ ~ o v o wor
15Y 3,0630 1 11 3,1050 3,1100 3,1443 ’
20Y 3,0670 -1 12 3,0945 3,0865 3,0940 —e—ER  —eUsD
30Y 3,0380 2 12 3,0540 3,0410 3,0295
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 112
BRENT 73,46 1,07 -3,52 oT 2y -0,148 0,01 350 g 110
JETFUEL 691,95 6,71 -19,19 oT5Y 0,593 0,03 -0,30 108
DIESEL 651,70 7,71 -17,19 oT 10Y 1,804 0,02 69  °® 1,06
COBRE 6.124,00 -12800 -454,00 BUND10Y  -0,098 2,98 10,40 080 o
ZINCO 256800 -6800 -294,50 SCHATZ2Y 0,050 -1,38 940 oz Lo
OURO 1.213,44 -488  -2856 T-NOTE10Y 3,675 1,52 EL e R e —— Py
TRIGO 577,50 19’25 97’25 T-NOTE 2Y 3'035 _2’35 9'70 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07 26/07 28/07 30/07 01/08
LICENGA C02 17,67 0,11 2,60 GILT 10Y 1,587 -1,06 11,30 CUsp B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1617  -0,68%  -0,19% 1,1698 1,1790 1,1981 1o
EUR/GBP 0,89145 -0,12%  -0,56% 0,8942 0,8971 0,9036
EUR/JPY 12943  1,07%  -0,44% 129,43 129,43 129,43
EUR/CHF 1,1548  021%  0,01% 1,1537 1,1525 1,1502
EUR/BRL 43635  020%  4,32% 4,4353 45101 4,6735 118
EUR/PLN 42722 -021%  321% 4,2955 4,3197 4,3673
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1617  0,8915 129,43 1,1548 10,3048  7,4523 1,5100 157413 4,3635 9,5491
usD 0,8613 - 0,7673 111,465 0,9944 8,8723 6,4185 1,3016 1,3564  3,7608 8,2258
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,680 1,36 67.86 Titulo Variagao % PSI 20 5.607,48 -0,53% 4,07% 580145  5.014,62
BCP 0,265 -1.67 2,57 J MARTINS 0,55 CAC40 546302 -0,64% 283% 565744  4.99507
CORT.AMORIM 10,9600  -3,18 6,41 PHAROL 0,44 ESTX50 PR 3.46831 -1,17% -1,02% 3.708,82  3.261,86
cTT 2,9880 0,27 -14,80 MOTA ENGIL 0,35 XTRADAX 1254581 -151% -2,89% 13.596,89 11.726,62
EDP 3,541 0,23 22,74 cTT 0,27 S&P 500 281472  002% 524% 287287 241735
EDP R 8,710 -0.80 25,02 EDP 0,23 IBEX 35 9.691,90 -1,10% -3,50% 10.758,20  9.327,60
GALP 17,735 0,00 15,73 NAVIGATOR -0,98 NIKKEI 225 2251253 -1,03% -1,11% 24.129,34 = 19.239,52
IBERSOL 9,800 -0.41 321 ALTRI 1,36
J MARTINS 12,715 0,55 21,49 SONAE SGPS -1,67 - 5
MOTAENGIL 2885 035  -21.24 BCP 167 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,866 -0,98 15,30 CORT.AMORIl v -3,18
NOS 4,970 0,20 9,32 104%
NOVABASE 2,690 0,00 11,77 PSI20 103%
PHAROL 0,230 0.44 -8.20 w75 1o2%
REN 2,496 -0,16 0,69
SEMAPA 20300 025 14,08 5625 o
SONAE CAP. 0,895 0,00 0,90 5575 100%
SONAE SGPS 0,973 167 -13.63 o525 % 1
~ ~ _ _ 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07 26/07 28/07 30/07 01/08
- - - - 54750“”07 11/07 18/07 25/07 01/08 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ——IBEX  — NIKKEI

Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
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