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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 F/./'/'
M -0,3700 0 0 M 2,2182 0 15 0,7244 -0,7788 150
3M -0,3190 0 0 3M 2,3736 0 6 0,8015 -0,7330
6M -0,2670 0 0 6M 2,5936 0 7 0,8986 -0,6536 050
12M -0,1650 0 0 12M 2,9089 0 9 1,0566 -0,5206 os0 )l M———R——® o
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2456 0 0 0,0312 0,7920 1,3168 Zona Euro 0,00 CURVA FORWARD
2y -0,1260 0 3 0,2310 0,9380 1,4213 EUA 2,00 050
3y 0,0360 0 5 0,4170 1,0610 1,5085 Reino Unido 0,75
4y 0,2020 0 7 0,5846 1,1783 1,5960 Japao 0,10 025
5Y 0,3580 0 8 0,7280 1,2765 1,6730 Canada 1,50 000
7Y 0,6360 0 10 0,9715 1,4555 1,7968 Suica 0,75 & M@ o
10Y 0,9760 0 10 1,2575 1,6412 1,8970 China 5,75 025
15Y 1,3320 0 10 1,5280 1,7887 1,9555 Brasil 6,50 050
20Y 1,4970 0 10 1,6430 1,8249 1,9270 Austrélia 1,50
30Y 1,5660 1 10 1,6622 1,7805 1,8425 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
N 2,7740 15 3,2257 3,1560 31533 ] a—— % w——w——= ==
2y 2,9860 0 19 3,2257 3,1390 3,1480 a2e
3y 3,0500 0 20 3,1850 3,1285 3,1824 e
4y 3,0690 0 21 3,1730 3,1440 3,1700 1o
5Y 3,0770 0 21 3,1670 3,1510 3,2128 oo
v 3,0940 0 22 3,1872 3,1979 3,2070 oz
10Y 3,1290 -1 21 3,1895 3,2211 3,2428 P
15Y 3,1660 -1 21 3,2284 3,2268 3,2100 " 3 A oY ™ 1ov Y 0% sov
20Y 3,1720 -1 21 3,2217 3,2132 3,1840 —=—ER U
30Y 3,1430 -1 20 3,1808 3,1420 3,1320
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 115
BRENT 81,93 0,73 5,80 oT 2y -0,093 0,00 1020 g
JETFUEL 745,25 19,75 27,25 oT 5Y 0,736 -0,01 12,80 ' 110
DIESEL 707,75 19,25 2425 oT 10Y 1,892 0,01 69  °® 105
COBRE 6.298,50 -10,00 248,00  BUND 10Y 0,162 3,51 20,40 | 080
ZINCO 256550 62,75 23,00 SCHATZ2Y 0,129 1,38 9,70 025 100
OURO 1.201,12 0,03 4,44  T-NOTE10Y 3,772 2,22 P Y S ———————————— P
TRIGO 520100 _7’00 _16’50 T-NOTE 2Y 3'224 1’57 17'70 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09
LICENGA C02 21,11 -1,32 0,42 GILT 10Y 1,760 2,36 19,20 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1777  003%  1,24% 1,1862 1,1960 1,2166 118
EUR/GBP 0,89425  0,04%  1,05% 0,8970 0,9001 0,9068
EUR/IPY 132,78  -0,17%  -2,73% 132,78 132,78 132,78
EUR/CHF 1,1355  -0,30%  0,79% 1,1344 1,1332 1,1309 117
EUR/BRL 48518  -0,95%  -1,73% 4,9248 5,0105 5,2157
EUR/PLN 42875  0,17%  -0,46% 4,3094 4,3328 4,3821
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1777  0,8943 132,78 1,1355 10,3536 7,4589 1,5234 1,62353  4,8518 9,5689
uUsD 0,8486 - 0,7597 112,885 0,9642 8,7922 6,3307 1,2949 1,3788  4,1289  8,1096
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,380 0,96 62,06 Titulo Variagdo % PSI 20 5391,17  0,55% 0,05% 580145  5.208,33
BCP 0,261 2,96 4,12 BCP 2,96 CAC40 5.479,10  0,05% 3,13% 565744  5.038,12
CORT. AMORIM 11,540 1,05 12,04 GALP 2,32 ESTX50 PR  3.419,78  0,27% -2,40% 370882  3.261,86
cTT 3,372 0,54 3,85 MOTA ENGIL 1,93 XTRADAX 1237466 0,19% -4,20% 13.596,89 11.726,62
EDP 3,260 -0,15 13,00 CORT. AMORI! 1,05 S&P 500 292219  0,10% 9,30% 294091  2.488,03
EDP R 8,735 0,34 25,38 ALTRI 0,96 IBEX 35 9.493,60 -0,20% -548%  10.643,40  9.111,10
GALP 17,170 2,32 12,04 SEMAPA 0,46 NIKKEI 225  23.940,26  0,29%  516% = 24.129,34 = 20.213,66
IBERSOL 9,380 0,64 -7.36 J MARTINS -0,47
J MARTINS 12,630  -0,47 22,01 PHAROL -0,66 - 5
MOTAENGIL 2115 193  -42.26 SONAESGPS | -0,67 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,184 1,74 0,86 NAVIGATOR 1,74
NOS 5,165 0,29 5,77 104%
NOVABASE 2,680 0,37 -12,10 PSI120 102%
PHAROL 0,181 -0,66 27,68 ss25 100%
REN 2,422 0,08 2,30 5475 0%
SEMAPA 17,240  -0,46 3,12 5425
SONAE CAP. 0,756 0,40 -14,77 5375 96%
SONAE SGPS 0,890 0,67 20,96 5325 9496 +
~ ~ _ _ 5275 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09
- - - - 52252‘7/08 03/09 10/09 17/09 24/09 PSI20  ——— CAC40 Eurostoxxs0  ——— 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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