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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 -0,3700 0 0 M 2,0759 0 0 0,7236 -0,7766 150
3M -0,3190 0 0 3M 2,3126 0 3 0,8036 -0,7278
6M -0,2680 0 0 6M 2,5275 0 0 0,8977 -0,6484 050
12M -0,1660 0 1 12M 2,8330 0 1 1,0459 -0,5174 os0 ] M———RW———®
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2440 0 1 -0,0451 0,5809 1,1130 Zona Euro 0,00 CURVA FORWARD
2y -0,1480 0 1 0,1134 0,7200 1,2270 EUA 2,00 050
3y -0,0060 0 0 0,2694 0,8500 1,3320 Reino Unido 0,75
4y 0,1460 1 -1 0,4155 0,9710 1,4270 Japao 0,10 025
5Y 0,2930 1 -1 0,5530 1,0840 1,5100 Canada 1,50 000
v 0,5610 2 2 0,8023 1,2760 1,6390 Suica 0,75 SR S a2
10Y 0,8960 2 2 1,1000 1,4811 1,7630 China 5,75 025
15Y 1,2570 2 -1 1,3875 1,6482 1,8320 Brasil 6,50 050
20Y 1,4230 2 -1 1,5146 1,6962 1,8110 Austrélia 1,50
30Y 1,4950 2 -1 1,5470 1,6648 1,7360 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,6640 1 -1 3,0204 2,9265 2,8980 275
2y 2,8390 2 -4 2,9908 2,8940 2,9110 225
3y 2,8840 2 6 2,9470 2,8960 2,9260 175
4y 2,8950 2 7 2,9537 2,9030 2,9698 125
5Y 2,8990 3 7 2,9230 2,9368 2,9899 05
v 2,9130 3 7 2,9526 2,9664 2,9920 028
10Y 2,9510 4 7 2,9836 2,9967 3,0278 I - = - p— o> p— -
15Y 2,9920 4 6 3,0051 3,0101 3,0241 :
20Y 3,0000 4 6 3,0036 2,9995 2,9998 —s—ElR  —s—uUsD
30Y 2,9760 4 -6 2,9700 2,9590 2,9530
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 112
BRENT 77,41 0,27 1,86 oT 2y 0,113 0,02 7,20 oo 110
JETFUEL 726,50 4,00 26,62 oT 5Y 0,709 0,03 17,70 ' fgi
DIESEL 693,00 4,75 34,37 oT 10Y 1,918 0,02 17,70 °%® 104
COBRE 6.092,00 -61,00 -211,00 BUND 10Y 0,227 6,42 410,90 0% 102
ZINCO 252025 -32,75  -8325 SCHATZ2Y 0,000 2,75 A e —
OURO 1.199,69  -621 23,86 T-NOTE 10Y 3,574 -1,68 8,90 o001 ! 096
TRIGO 532,50 _9’25 _34’00 T-NOTE 2Y 3,008 _2’35 _3'90 01/08 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
LICENGA C02 21,22 0,16 4,17 GILT 10Y 1,602 -3,69 2,80 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1692  0,27%  0,07% 1,1774 1,1866 1,2061 118
EUR/GBP 0,89758  0,83%  -0,77% 0,9004 0,9033 0,9098
EUR/JPY 130,32 -0,45%  -0,41% 130,32 130,32 130,32
EUR/CHF 1,1311  058%  2,35% 1,1300 1,1287 1,1264 117
EUR/BRL 48971  -1,86% -10,82%  4,9718 5,0512 5,2437
EUR/PLN 42974  -0,24%  -0,64% 4,3190 4,3411 4,3901
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1692  0,8976 130,32 1,1311 10,6436 7,4561 1,5133 1,60349  4,8971 9,7309
uUsD 0,8577 - 0,7688 111,38 0,9709 9,1189 6,3956 1,2972 1,3730 4,1835 18,3359
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,070 -1,82 56,06 Titulo Variagdo % PSI 20 5.464,80 -056% 1,42% 580145  5.014,62
BCP 0,253 0,82 6,91 CORT. AMORII 1,26 CAC40 5.479,83  -0,36% 3,18%  5.657,44  5.038,12
CORT. AMORIM 11,2600 1,26 9,32 cTT 0,30 ESTX50 PR 343161 -0,68% -2,04% 370882  3.261,86
cTT 3,3540 0,30 -4,36 XTRADAX 1249407 -0,58% -3,32% 13.596,89 11.726,62
EDP 3,370 0,03 16,81 S&P 500 290475 -0,35% 861% 291650 = 2.443,77
EDP R 8,560 -0,64 22,86 IBEX 35 9.463,60 -1,13% -580% 10.643,40  9.327,60
GALP 17,810 0,06 16,22 SONAE CAP. -1,36 NIKKEI 225  22.869,50 0,09% 0,46% = 24.129,34  19.239,52
IBERSOL 9,680 0,00 -4,40 NAVIGATOR -1,46
J MARTINS 13,000 -1,63 -19,73 JMARTINS -1,63 -
MOTAENGIL 2800 210  -2356 ALTRI 182 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,330 -1,46 2,60 MOTA ENGIL 2,10 103%
NOS 4,930 0,00 -10,05
NOVABASE 2,710 0,37 11,12 PSI120 101%
PHAROL 0,209 0,95 -16,40 5650
REN 2,436 0,81 1,73 5600 9%
SEMAPA 18,220 -1,19 2,39 wes0 -
SONAE CAP. 0,873 -1,36 -1,58 .
SONAE SGPS 0,927 0,43 -17,67 95% +
B B _ _ 5450 01/08 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
- - - - SAOOOi/OS 08/08 15/08 22/08 29/08 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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