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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 ] T ———a
M -0,4090 -1 2 M 2,2113 0 -16 0,7051 -0,8210
3M -0,3980 -1 -4 3M 2,1845 0 -13 0,7710 -0,7864 Lo
6M -0,3930 0 6 6M 2,0476 0 -16 0,8008 -0,7746 025
12M -0,3390 2 -8 12M 1,9770 2 21 0,8349 -0,6664 0501 am———18M
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,4610 0 -7 -0,5470 -0,3951 -0,1031 Zona Euro 0,00 CURVA FORWARD
2y -0,4890 2 -8 -0,5212 -0,3290 -0,0232 EUA 2,25 025
3y -0,4840 2 9 -0,4806 -0,2532 0,0544 Reino Unido 0,75 I R
4y -0,4580 2 -11 -0,4260 -0,1760 0,1309 Japao 0,10
5y 04160 -2 13 03608  -0,0982 0,1930 Canada 175 050 \‘%
v -0,3120 3 -16 -0,2190 0,0464 0,2865 Suica 0,75
10Y -0,1330 5 21 -0,0159 0,2164 0,4336 China 5,75
15Y 0,1040 7 27 0,2199 0,3849 0,5289 Brasil 6,00 075
20Y 0,2330 7 31 0,3367 0,4446 0,5333 Austrélia 1,00
30Y 0,2780 -8 34 0,3694 0,4257 0,4690 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,8350 -13 17 1,3765 1,3999 1,5845 175
2y 1,5930 -14 20 1,3360 1,4255 1,6300 1%
3y 1,5090 -15 21 1,3704 1,4760 1,6770 o0
4y 1,4810 -14 22 1,3984 1,5414 1,7200 075
5Y 1,4820 -14 23 1,4210 1,5730 1,7808 st [ —
v 1,5300 -13 25 1,5040 1,6610 1,8260 000
10Y 1,6320 -13 27 1,6245 1,7610 1,8880 02 ﬁ ¥ 2¥ 3¢ 4 1s¥ ¢ 0¥
15Y 1,8930 12 21 1,7510 1,8500 1,9360 '
20v 1,9650 11 22 1,8130 1,8992 1,9410 —=—usp
30Y 1,8770 -13 28 1,8460 1,8890 1,9210
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 070
BRENT 57,53 1,30 6,29 oT 2y 0,598 0,02 1520 o 060
JETFUEL 576,13  -2295  -41,04 oT5Y -0,236 0,01 -6,60 /\\/ 050
DIESEL 541,88  -2295  -41,54 oT 10Y 0,241 0,06 2320 % 040
COBRE 5.746,00 22,00 -197,00 BUND 10Y -1,193 3,12 24,90 015 o
ZINCO 2'258‘00 _51’50 _150'00 SCHATZ 2Y _0'217 0’91 _10'00 -0.05 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07 26/07 28/07 30/07 01/08 03/08 05/08 07/08 t 0:10
OURO 1.497,94 -7,16 100,95 T-NOTE10Y 2,610 4,73 23,40 ozs 000
TRIGO 501,75 13,50 9,25  T-NOTE 2Y 2,044 4,96 22,60
LICENGA C02 28,56 0,28 1,75 GILT 10Y 0,515 4,34 -19,50 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1193  -0,08%  -0,20% 1,1270 1,1348 1,1479 ™
EUR/GBP 0,92115  0,26%  -2,70% 0,9241 0,9273 0,9335
EUR/IPY 118,64  -0,13%  2,66% 118,64 118,64 118,64
EUR/CHF 1,0929 -0,18%  1,92% 1,0915 1,0001 1,0877
EUR/BRL 44108  083%  -3,15% 4,4741 4,5340 4,6554 113
EUR/PLN 43208 -0,01%  -1,44% 4,3432 4,3666 4,4163
EURGBP EURJPY
1,12
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1193  0,9212 118,64 1,0929 10,7342 7,4631 1,4843 164581  4,4108 9,9989
uUsD 0,8931 - 0,8244 106,22 0,9778 9,5982 6,6652 1,3278 1,4707 3,9367 8,9502
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,610 5,06 3,28 Titulo Variagdo % PSI 20 492722  1,80% 4,14% 565142  4.551,84
BCP 0,219 2,48 -4,40 ALTRI 5,06 CAC40 5.387,96  2,31% 13,89% 567277  4.55599
CORT. AMORIM 9,250 -1,07 2,78 MOTA ENGIL 4,62 ESTX50PR  3.37538  1,98% 12,46% 357357  2.908,70
cTT 1,903 2,31 -35,40 JMARTINS 2,68 XTRADAX 1184541  1,68% 12,18% 1270458 10.279,20
EDP 3,362 0,87 10,27 BCP 2,48 S&P 500 292316  1,35% 16,59%  3.027,98  2.346,58
EDP R 9,630 1,16 23,86 crT 2,31 IBEX 35 8.869,00  1,41% 3,85%  9.794,00  8.286,20
GALP 13,250 2,28 3,95 NIKKEI 225  20.593,35 0,37% 2,89%  24.448,07 18.94858
IBERSOL 8,180 0,00 3,54 CORT. AMORI! -1,07
J MARTINS 14,740 2,68 42,55 RAMADA -1,29 B 5
MOTAENGIL 1742 462 820 RAMADA 1,29 o EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 2,888 2,27 -19,78 SEMAPA -1,84
NOS 5,570 1,36 5,19 101%
NOVABASE 2,620 1,55 29,70 PSI120 oo
PHAROL 0,146 0,55 -10,78
RAMADA 6,100 -1,29 -18,67 5225 o7%
REN 11,980 1,53 -8,55 5125 o5
SEMAPA 0,641 1,84 2450 so25
SONAE CAP. 0,821 1,11 1,30 1025 % +
SONAE SGPS 6,100 _1'29 -18,67 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07 26/07 28/07 30/07 01/08 03/08 05/08 07/08

10/07

17/07 24107
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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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