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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR B I e — —
M -0,4230 -1 -3 M 2,1395 -1 -13 0,7090 -0,8568 )
3M -0,4180 -1 5 3M 2,1444 1 -13 0,7620 -0,8422 Lo
6M -0,4150 1 5 6M 2,0801 4 -10 0,8055 -0,8214 025
12M -0,3640 1 5 12M 2,0285 6 -16 0,8663 -0,7170 os0) W
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,4790 0 6 -0,5789 -0,4519 -0,2393 Zona Euro 0,00 CURVA FORWARD
2y -0,5000 1 5 -0,5585 -0,3999 -0,1710 EUA 2,25 025
3y -0,4990 2 -8 -0,5230 -0,3512 -0,0980 Reino Unido 0,75 AR
ay -0,4770 2 -1 -0,4791 -0,2887 -0,0264 Japdo 0,10
5Y -0,4440 3 -14 -0,4331 -0,2208 0,0390 Canada 1,75 050
7Y -0,3460 5 -20 -0,3157 -0,0897 0,1409 Suica 0,75
10Y -0,1730 6 -28 -0,1365 0,0660 0,2581 China 5,75
15Y 0,0650 6 -36 0,0762 0,2147 0,3368 Brasil 6,00 05
20Y 0,1890 7 -40 0,1753 0,2690 0,3473 Austrélia 1,00
30Y 0,2450 7 -42 0,2092 0,2558 0,2904 india 4,00 ———EURBOR3M  —— EURIBOR M —— EURIBOR 124
INTEREST RATE SWAPS FORWARDS
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7850 2 23 1,2802 1,0650 1,3820 175
2y 1,5450 3 28 1,2381 1,2668 1,4125 1% B ———
3y 1,4560 3 -32 1,1905 1,2970 1,3852 Lo
ay 1,3890 -4 -46 1,2215 1,2629 1,3894 075
5Y 1,4050 3 -38 1,2495 1,3087 1,5404 2%
v 1,4190 3 -44 1,3300 1,3175 1,4987 0,00 e
10Y 1,4770 2 -50 1,4230 1,5290 1,5580 gvggﬁ 1 ¥ 3 a 5Y Y 20v o 30¥
15Y 1,5690 2 -55 1,5458 1,6247 1,7052 ’
20Y 1,6260 1 -56 1,6045 1,6470 1,7139 —eER —eusD
30Y 1,6540 1 57 1,6335 1,6620 1,6893
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 060
BRENT 59,16 -0,18 -4,21 oT 2y -0,578 0,00 100 . 050
JETFUEL 603,75 0,00 -26,50 oT5Y -0,362 -0,08 12,90 040
DIESEL 568,00 0,00 21,75 oT 10Y 0,168 0,00 2580 % 030
COBRE 563450 -50,00 -33500 BUND10Y  -1,297 0,59 29,70 005 020
ZINCO 225950 7,50  -180,50 SCHATZ2Y  -0,249 0,23 11,20 010 16/07 02108 ovos o Stees— 2908 { 010
OURO 153045 3,47 111,77 T-NOTE10Y 2,484 -0,15 36,20 .oz 000
TRIGO 47500  -275 2925 T-NOTE2Y 2,007 0,76 24,50
LICENGA C02 25,82 0,72 247  GILT10Y 0,490 0,00 20,70 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1116  0,46%  -0,20% 1,1194 1,1269 1,1399 e
EUR/GBP 0,90808 -0,39%  -1,29% 0,9111 0,9142 0,9206 '
EUR/JPY 117,67  0,10%  2,88% 117,67 117,67 117,67
EUR/CHF 1,0873  -007%  1,68% 1,0859 1,0843 1,0815
EUR/BRL 46132 -0,38%  -8,87% 4,6755 4,7361 4,8648 113
EUR/PLN 43583  0,37%  -2,03% 4,3820 4,4066 4,4548
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1116  0,9081 117,67 1,0873 10,7454  7,4569 1,4747 1,63817  4,6132 9,9850
usD 0,8997 - 0,8183 105,985 0,9782 9,6612 6,7091 1,3290 1,4765  4,1445 8,9829
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,540 0,72 -4,48 Titulo Variagao % PSI 20 480824 033% 162% 554373 455184
BCP 0,206 1,93 -10.24 ctT 2,56 CAC40 5.351,02 045% 13,11% 567277 455599
CORT. AMORIM 8,940 0,67 0,67 BCP 1,93 ESTX50 PR 3.348,84  0,44% 1158% 357357 290870
cTT 1,926 2,56 -34,62 NAVIGATOR 1,34 XTRADAX  11.658,04 040% 10,41% 12.656,05 10.279,20
EDP 3,361 0,30 10,23 REN 0,67 S&P 500 2.866,36  0,66% 14,32% 3.027,98  2.346,58
EDP R 9,550 -0.52 22,83 SONAE CAP. 0,49 IBEX 35 867920 034% 163%  9.671,10  8.286,20
GALP 12,545  -0,55 9,06 EDPR -0,52 NIKKEI 225  20.261,04 -2,17% 1,23%  24.44807 18.948,58
IBERSOL 8,100 0,00 2,53 GALP 0,55

J MARTINS 14,485 0,21 40,09 CORT.AMORIl | -0,67 - 5

MOTAENGIL 1925 036  10.57 ALTRI 072 o EVOLUGAO MENSAL (BASE 100%)

NAVIGATOR 3,028 1,34 -15,89 PHAROL 1,75

NOS 5,190 0.48 -1.98 99%

NOVABASE 2,870 0,35 42,08 pSI20 - .
PHAROL 0,112 1,75 -31.37 5200 N
RAMADA 6,320 0,32 -15,73 100 95%

REN 12,000 0.67 -8,40 )
SEMAPA 0618 032 2721 o %
SONAE CAP. 0,825 0.49 1,85 Pt 0196
SONAE SGPS 6,320 0'32 _15'73 26/07 02/08 09/08 16/08 23/08
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