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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 -0,3720 0 0 M 2,1326 1 5 0,7223 -0,7812 150
3M -0,3190 0 0 3M 2,3271 1 2 0,8035 -0,7284
6M -0,2690 0 0 6M 2,5442 0 2 0,8972 -0,6498 050
12M -0,1670 0 1 12M 2,8491 1 2 1,0391 -0,5178 os0 )l M———H———® O
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2510 0 -1 -0,0430 0,6190 1,1550 Zona Euro 0,00 CURVA FORWARD
2y -0,1460 0 -1 0,1229 0,7650 1,2680 EUA 2,00 050
3y -0,0010 1 -1 0,2870 0,8940 1,3710 Reino Unido 0,75
ay 0,1510 1 2 0,4416 1,0140 1,4640 Japdo 0,10 025
5Y 0,2970 1 2 0,5818 1,1250 1,5460 Canada 1,50 000
7Y 0,5640 1 3 0,8318 1,3160 1,6730 Suica 0,75 B MM« &
10Y 0,8990 2 -3 1,1300 1,5182 1,7940 China 5,75 025
15Y 1,2580 2 2 1,4177 1,6827 1,8640 Brasil 6,50 050
20Y 1,4240 1 -1 1,5430 1,7275 1,8420 Australia 1,50
30Y 1,4960 1 -1 1,5740 1,6947 1,7640 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,6730 0 0 3,0700 2,9340 2,9580 W & —&——=
2y 2,8400 0 -3 3,0000 2,9787 2,9560 250
3y 2,8850 0 -4 2,9770 2,9345 2,9745 200
4y 2,8980 0 -6 2,9645 2,9405 3,0455 150
5Y 2,9040 0 6 2,9600 2,9540 3,0638 o
7v 2,9230 0 -7 2,9615 2,9790 3,0410 050
10Y 2,9660 0 6 3,0526 3,0200 3,0630 Do I o ™ o~ ~ o v o wor
15Y 3,0140 0 5 3,0295 3,0460 3,0575 -
20Y 3,0250 1 5 3,0315 3,0295 3,0400 —e—ER  —e—uUsD
30Y 3,0050 1 5 3,0020 2,9875 2,9875
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 107
BRENT 76,52 0,02 1,53 oT2Y -0,106 0,01 5,10 100 106
JETFUEL 720,72 3,01 16,29 oT5Y 0,688 0,02 10,50 ' 1o
DIESEL 68347 2,51 18,29 oT 10Y 1,899 0,02 1280  °® 103
COBRE 5.908,50 56,50  -20550 BUND 10Y 0,005 3,68 2,40 080 102
ZINCO 244550 1550  -141,75 SCHATZ2Y 0,067 1,61 1,20 025 -
OURO 1.197,45 -1,51  -1428 T-NOTE10Y 3,636 5,38 3,90 000! | 099
TRIGO 511,00 _2’75 _79’00 T-NOTE 2Y 3'114 5’88 _1'50 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 06/09
LICENCA C02 23,00 1,53 5,49 GILT 10Y 1,599 3,67 -1,70 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1615 -0,16%  0,11% 1,1696 1,1790 1,1987 is
EUR/GBP 0,89275  0,62%  0,23% 0,8955 0,8984 0,9048
EUR/JPY 12874  0,63%  0,11% 128,74 128,74 128,74
EUR/CHF 1,1214  022%  2,89% 1,1203 1,1191 1,1169 117
EUR/BRL 47115  239%  -8,40% 4,7854 4,8637 5,0503
EUR/PLN 43111 027%  -1,23% 4,3328 4,3562 4,4056
EURGBP EURJPY e
0,91 135
133 115
0.90 131
129 114
0,89
127
0,88 + 125 + 1,13
06/07 20/07 03/08 17/08 31/08 06/07 13/07 20/07 27/07 03/08 10/08 17/08 24/08 31/08 07/09 06/07 13/07 20/07 27/07 03/08 10/08 17/08 24/08 31/08 07/09
FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1615  0,8928 128,74 1,1214 10,5042  7,4567 1,5240 162175 47115 9,7589
usD 0,8631 - 0,7718 111,125 0,9673 9,0603 6,4366 1,3154 1,3995  4,0552 8,4313
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,730 0,26 49,49 Titulo Variagéo % PSI 20 5.227,74  -0,65% -2,98%  5801,45  5.014,62
BCP 0,243 268  -10,55 ctT 0,99 CAC40 524942  0,11% -1,19% 5.657,44  5.038,12
CORT.AMORIM 11,2000 0,00 8,74 EDPR 0,83 ESTX50PR  3.290,70  -0,15% -6,08%  3.708,82  3.261,86
cTT 3,2540 0.99 7.21 ALTRI 0,26 XTRADAX  11.947,86 -0,04% -7,49% 13.596,89 11.726,62
EDP 3,290 -0,12 14,04 NOS 0,08 S&P 500 2.880,85  0,09% 7,75%  2.916,50  2.459,40
EDP R 8,455 0.83 21,36 IBEX 35 9.158,70  -0,54% -8,81%  10.643,40  9.111,20
GALP 16,325  -0,49 6,53 SEMAPA 1,37 NIKKEI 225  22.307,06 -0,80% -2,01% 24.129,34  19.239,52
IBERSOL 9,320 0,00 -7.95 SONAE SGPS 1,44
J MARTINS 12,340 0,72  -23.80 MOTA ENGIL -1,59 -
MOTAENGIL 2165  -1.50  -40,90 NOVABASE 184 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,080 1,11 -3,32 BCP 2,68 100%
NOS 4,868 0,08 -11,18 Lo
NOVABASE 2,670 1,84 -12.43 pSI20
PHAROL 0,189 053 -24.40 98%
REN 2,408 0,41 2,86 5625 96%
SEMAPA 17,340  -1,37 2,56 5525
SONAE CAP. 0,800 -0,62 9,81 5425 o
SONAE SGPS 0,889 144 -21,09 w25 % +
~ ~ _ _ 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 06/09
- - - - 522505/08 16/08 23/08 30/08 06/09 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ——IBEX  — NIKKEI
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