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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) GBPLIBOR CHF LIBOR 250 /
M -0,3710 0 0 M 2,0660 0 0 0,7216 -0,7766 150
3M -0,3190 0 0 3M 2,3118 0 3 0,8059 -0,7256
6M -0,2660 0 0 6M 2,5125 0 -1 0,8974 -0,6500 050
12M -0,1670 0 1 12M 2,8080 0 1 1,0433 -0,5186 o050  M——Wr—— W Om
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2472 0 1 -0,0571 0,5720 1,1090 Zona Euro 0,00 CURVA FORWARD
2y -0,1530 0 1 0,1008 0,7100 1,2200 EUA 2,00 050
3y -0,0190 1 1 0,2580 0,8410 1,3250 Reino Unido 0,75
4y 0,1280 1 1 0,4050 0,9630 1,4227 Japao 0,10 025
5Y 0,2710 1 1 0,5430 1,0750 1,4983 Canada 1,50 000
v 0,5370 1 1 0,7925 1,2725 1,6300 Suica 0,75 S N &
10Y 0,8720 1 1 1,0915 1,4714 1,7520 China 5,75 025
15Y 1,2280 0 1 1,3766 1,6371 1,8220 Brasil 6,50 050
20Y 1,3920 0 1 1,5023 1,6851 1,8064 Austrélia 1,50
30Y 1,4630 0 0 1,5380 1,6567 1,7285 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,6260 0 2 2,9507 2,8480 2,8730 B —
2y 2,8010 1 3 2,9327 2,8450 2,8635 225
3y 2,8480 1 -3 2,9106 2,8450 2,9081 175
4y 2,8600 1 -4 2,8780 2,8530 2,8990 125
5Y 2,8650 1 -4 2,8720 2,8640 2,9464 075
v 2,8790 1 -4 2,8785 2,9182 2,9460 028
10Y 2,9150 1 -4 2,9135 2,9517 2,9610 P r——— " > - p— o> p— -
15Y 2,9560 1 3 2,9585 2,9649 2,9560 :
20Y 2,9650 2 3 2,9569 2,9534 2,9340 —s—ElR  —s—uUsD
30Y 2,9410 2 3 2,9010 2,8910 2,8860
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 112
BRENT 74,63 0,15 1,25 oT 2y 0,195 0,01 9,50 o 110
JETFUEL 705,25 1,25 9,75 OT 5Y 0,583 -0,01 0,00 ' bpss
DIESEL 670,58 0,50 15,83 oT 10Y 1,799 0,00 190  °® 104
COBRE 6.010,50 -40,00 -142,50 BUND 10Y 0,230 0,66 6,00 080 102
ZINCO 247975 43,75  -103,75 SCHATZ2Y 0,009 0,46 0,00 L 1
OURO 1.189,06  -6,47 34,63 T-NOTE 10Y 3,534 0,00 211,40 o000 | 096
TRIGO 544,50 _0’75 12’25 T-NOTE 2Y 2,969 0’39 _5,50 25/07 27/07 29/07 31/07 02/08 04/08 06/08 08/08 10/08 12/08 14/08 16/08 18/08 20/08 22/08
LICENGA C02 20,42 0,62 3,03 GILT 10Y 1,478 0,38 0,50 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1579  -0,32%  -1,17% 1,1660 1,1752 1,1940 118
EUR/GBP 0,89878  0,06%  -0,79% 0,9016 0,9046 0,9109
EUR/JPY 12831 -0,18%  1,46% 128,31 128,31 128,31
EUR/CHF 1,1392  0,07%  1,96% 1,1380 1,1368 1,1344 117
EUR/BRL 47324 -097%  -6,53% 4,8013 4,8775 5,0527
EUR/PLN 42912  -0,13%  0,86% 4,3134 4,3363 4,3837
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1579  0,8988 128,31 1,1392 10,5520 7,4595 1,5105 159251  4,7324 9,6835
uUsD 0,8640 - 0,7791 111,215 0,9848 9,1116 6,4449 1,3042 1,3747  4,0713  8,3530
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,340 0,36 61,28 Titulo Variagdo % PSI 20 5.490,72  -0,48% 1,90%  5.801,45  5.014,62
BCP 0,256 0,35 5,92 NOVABASE 0,75 CAC40 5.419,33  -0,02% 2,01% 565744  4.99507
CORT. AMORIM 10,9000 0,74 5,83 CORT. AMORI! 0,74 ESTX50 PR 3.419,26  -0,03% -2,42% 370882  3.261,86
cTT 33100  -1.49 -5,62 JMARTINS 0,46 XTRADAX 1236558 -0,16% -4,27% 13.596,89 11.726,62
EDP 3,396 0,09 17,71 EDP 0,09 S&P 500 285546  -0,22% 6,81% = 287323  2.428,20
EDP R 8,655 -0,80 24,23 IBEX 35 9.567,30  -0,13% -4,75%  10.643,40  9.327,60
GALP 17,545  -0,85 14,49 MOTA ENGIL 0,87 NIKKEI 225  22.410,82 0022% -156% 24.129,34  19.239,52
IBERSOL 9,840 -0,40 2,81 SEMAPA -1,10
J MARTINS 13,150 0,46 -18,80 crT -1,49 - .
MOTAENGIL 2850  -087  -22.19 SONAESGPS | -2,13 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,420 0,36 474 PHAROL 2,83 o
NOS 4,968 0,48 9,36
NOVABASE 2,700 075  -11,45 PSI20 Lo
PHAROL 0206  -283  -17,60 5650 100%
REN 2,440 0,49 -1,57 w600 9%
SEMAPA 17,940  -1,10 0,81 wes0 98%
SONAE CAP. 0,890 0,11 0,34 w0 7%
SONAE SGPS 0,942 2,13 -16,39 6%
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PSI20  —— CAC40 S&P500  ——IBEX  —— NIKKEI

Eurostoxxs0  ——— DAX

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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