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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 2,1203 1 4 0,7240 -0,7806 150
3M -0,3190 0 0 3M 2,3228 1 2 0,7994 -0,7284
6M -0,2690 0 0 6M 2,5390 0 1 0,8933 -0,6500 050
12M -0,1670 0 1 12M 2,8429 0 2 1,0396 -0,5180 os0 )l M———H———® O
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2483 0 0 -0,0407 0,6100 1,1340 Zona Euro 0,00 CURVA FORWARD
2y -0,1490 0 -1 0,1230 0,7480 1,2460 EUA 2,00 050
3y -0,0100 0 2 0,2866 0,8760 1,3485 Reino Unido 0,75
ay 0,1380 0 -4 0,4358 0,9950 1,4410 Japdo 0,10 025
5Y 0,2800 1 5 0,5741 1,1050 1,5223 Canada 1,50 000
7v 0,5450 1 6 0,8209 1,2970 1,6540 Suica 0,75 S S S e
10Y 0,8790 1 -6 1,1168 1,4982 1,7755 China 5,75 025
15Y 1,2400 1 5 1,4033 1,6644 1,8450 Brasil 6,50 050
20Y 1,4070 1 5 1,5274 1,7093 1,8240 Australia 1,50
30Y 1,4800 1 -4 1,5592 1,6766 1,7465 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 2,6660 1 1 3,0018 2,9397 2,9215 25| " ¥ = s
2y 2,8280 2 5 2,9860 2,9130 2,9460 225
3y 2,8660 -3 -8 2,9450 2,9065 2,9640 175
4y 2,8740 -3 -9 2,9340 2,9190 2,9870 125
5Y 2,8740 -3 -10 2,9310 2,9680 3,0359 075
7v 2,8830 -3 -11 2,9430 2,9710 3,0380 026
10Y 2,9160 -3 -12 3,0139 3,0135 3,0540 o " o - - . v ——————
15Y 2,9560 -3 -11 3,0422 3,0554 3,0450 i
20Y 2,9640 -3 -10 3,0439 3,0205 3,0290 —e—ER  —eUsD
30Y 2,9400 -3 -10 2,9930 3,0054 3,0025
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 108
BRENT 77,33 -0,84 3,80 oT2Y -0,122 0,00 4,60 100 Lar
JETFUEL 72883  -12,60 34,25 oT5Y 0,665 0,00 10,50 Tos
DIESEL 692,83  -11,85 36,75 oT 10Y 1,874 0,00 12,30 °® 1,04
COBRE 5840,00 -15200 -391,00 BUNDI0Y  -0,003 2,33 1,40 080 s
ZINCO 242800 -44,00 -219,00 SCHATZ2Y 0,062 2,30 0,70 1
OURO 1.197,00 3,64 -18,89  T-NOTE 10Y 3,602 0,67 470 o0 | 099
TRIGO 524,75 _6’75 _55’00 T-NOTE 2Y 3'063 _1’57 _3,90 07/08 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08 29/08 31/08 02/09 04/09
LICENCA C02 20,39 0,21 2,71 GILT 10Y 1,591 1,93 -1,00 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1582  0,17%  0,34% 1,1664 1,1756 1,1953 is
EUR/GBP 0,90328 -0,30%  -1,16% 0,9060 0,9090 0,9155
EUR/JPY 12917  -044%  -0,38% 129,17 129,17 129,17
EUR/CHF 1,1294  -0,08%  2,02% 1,1283 1,1271 1,1248 117
EUR/BRL 48321 -0,26% -10,68%  4,9100 4,9902 5,1850
EUR/PLN 43339 -0,60%  -1,80% 4,3560 4,3789 4,4286
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1582  0,9033 129,17 1,1294 10,5403  7,4558 1,5325 161648 48321 19,7732
usD 0,8602 - 0,7718 111,585 0,9716 9,0666 6,4132 1,3187 1,3905  4,1550 8,4044
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,740 -1,90 49,68 Titulo Variagéo % PSI 20 529433 -1,39% -1,74% 580145  5.014,62
BCP 0,250 0,04 -7.98 SEMAPA 1,14 CAC40 5.260,22 -1,54% -0,99%  5.657,44  5.038,12
CORT.AMORIM 10,9600  -2,32 6,41 BCP 0,04 ESTX50PR  3.31562 -130% -538% 3.708,82  3.261,86
cTT 33440  -071 -4,65 XTRADAX  12.040,46 -1,39% -6,79%  13.596,89 11.726,62
EDP 3,305 0,75 14,56 S&P 500 2.883,44  -0,46% 7,85%  2916,50  2.446,55
EDP R 8,350 1,12 19,85 IBEX 35 9.301,30  -0,80% -7,39%  10.643,40  9.301,30
GALP 16,835  -3,66 9,85 CORT.AMORII ~ -2,32 NIKKEI 225  22.580,83 -0,51% -0,81% 24.129,34  19.239,52
IBERSOL 9,160 -0,65 -9,53 J MARTINS -2,81
J MARTINS 12,435  -281  -2322 GALP -3,66 - 5
MOTAENGIL 2325 432  -3653 MOTAENGL | -4,32 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,172 -0,95 -1,14 SONAE CAP. -5,66 o
NOS 4,856 -0,41 -11,40 100% =
NOVABASE 2,690 1,10 -11,77 pSI20 905
PHAROL 0,187 148  -2520 o8%
REN 2,424 0,00 2,22 w75 -
SEMAPA 17,700 1,14 -0,53 9%
SONAE CAP. 0,800 -5,66 -9,81 5475 o5%
SONAE SGPS 0,911 098  -19,14 5375 4% +
~ ~ _ _ 07/08 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08 29/08 31/08 02/09 04/09
- - - - 52750‘7/08 14/08 21/08 28/08 04/09 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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