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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 e —
M -0,4350 -1 -4 M 2,0819 -1 -15 0,7081 -0,8886
3M -0,4480 -1 7 3M 2,1328 0 -11 0,7668 -0,8548 Lo
6M -0,4480 1 -8 6M 2,0240 1 -11 0,7835 -0,8492 025
12M -0,3850 0 -8 12M 1,9494 2 -17 0,8321 -0,7498 050l w an oM
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,5143 0 -8 -0,6172 -0,5247 -0,3064 Zona Euro 0,00 CURVA FORWARD
2y -0,5620 1 -10 -0,6045 -0,4721 -0,2393 EUA 2,25 025
3y -0,5710 1 -12 -0,5778 -0,4168 -0,1667 Reino Unido 0,75 R
ay -0,5560 1 -13 -0,5376 -0,3549 -0,0993 Japdo 0,10
5Y -0,5270 0 -15 -0,4911 -0,2884 -0,0380 Canada 1,75 050
7Y -0,4370 1 -18 -0,3773 -0,1618 0,0556 Suica 0,75 Rﬂ
10Y -0,2670 1 21 -0,2059 -0,0185 0,1593 China 5,75
15Y -0,0470 2 -26 -0,0125 0,1155 0,2290 Brasil 6,00 05
20Y 0,0650 2 -30 0,0776 0,1609 0,2308 Austrélia 1,00
30Y 0,1130 2 -32 0,0994 0,1401 0,1715 india 4,00 ———EURBOR3M  —— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 1,7850 2 -30 1,1622 1,0790 1,2565 175
2v 1,510 1 37 1,1200 1,1376 1,2810 125 —~— . . . e
3y 1,4000 2 -42 1,1165 1,1750 1,3150
4y 1,3330 2 -48 1,1150 1,2010 1,3490 078
5Y 1,3110 2 51 1,1410 1,2504 1,4009 025 —
7Y 1,3190 -3 57 1,2114 1,3080 1,4380 PP ~ " - o ” -V —
10Y 1,3740 -4 -63 1,3060 1,3870 1,4880 o J
15Y 1,4610 -4 67 1,3720 1,4435 1,5150 '
20Y 1,5140 5 -69 1,4260 1,4755 1,5220 —e—ER  —eUsD
30Y 1,5810 4 -64 1,4515 1,4790 1,5391
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 57,73 -0,93 -3,59 oT 2y -0,670 -0,02 A1,30 oo oe0
JETFUEL 595,65  -16,60  -20,60 oT5Y -0,347 0,00 -10,20 M 030
DIESEL 56520 -12,80  -18,05 oT 10Y 0,124 0,01 1680 % 025
COBRE 5617,00 -3200 -109,50 BUND10Y  -1,348 1,83 22,60 005 oe
ZINCO 225050 4150 -10550 SCHATZ2Y  -0,256 1,14 10,50 00 15/08 07108 09108 1108 13108 L/06—F7/08TOT08-2110823/08-25/08-27/08 25708 SI108 V205" t 010
OURO 1.547,51 18,24 100,52 T-NOTE 10Y 2,358 5,38 28,10 .oz 000
TRIGO 452,75  -975  -38,75 T-NOTE2Y 1815 -6,08 22,30
LICENGA C02 25,23 0,04 44,03 GILT 10Y 0,410 2,41 22,40 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0937  -0,28%  -2,19% 1,1013 1,1088 1,1218 i
EUR/GBP 0,90885 -0,07%  1,09% 0,9118 0,9149 0,9212
EUR/JPY 116,05  0,53%  2,21% 116,05 116,05 116,05
EUR/CHF 1,0826  0,33%  0,66% 1,0813 1,0797 1,0771 113
EUR/BRL 45689  0,55%  -2,51% 4,6297 4,6907 4,8219
EUR/PLN 43467  0,31%  -0,68% 4,3699 4,3933 4,4403
EURGBP EURJPY v
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0937  0,9089 116,05 1,0826 10,7902  7,4570 1,4618 1,62256  4,5689 9,9852
usD 0,9121 - 0,8268 105,885 0,9875 9,8507 6,8015 1,3339 1,4803  4,1601 9,1161
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,705 0,35 -1,64 Titulo Variagao % PSI 20 488541 -0,74% 325% 543236  4.551,84
BCP 0,192 010  -16.34 RAMADA 0,63 CAC40 5.466,07 -0,49% 1554% 567277 455599
CORT.AMORIM 9,170 0,22 1,89 RAMADA 0,63 ESTX50 PR 3.420,74 -0,34% 1397% 357357  2.908,70
cTT 1,886 021  -3598 CORT.AMORIl | 0,22 XTRADAX  11.910,86 -0,36% 12,80% 12.656,05 10.279,20
EDP 3,460 0,17 13,48 JMARTINS 0,06 S&P 500 290541 -0,73% 1589%  3.027,98  2.346,58
EDP R 9,890 -0.80 27.20 IBEX 35 8.809,20 -0,07% 3,15%  9.66540  8.286,20
GALP 12,765  -1.85 7,47 MOTA ENGIL 1,31 NIKKEI 225  20.625,16  0,02%  3,05%  24.44807 18.948,58
IBERSOL 8,140 -0.73 3,04 REN 1,33
J MARTINS 15,650 0,06 51,35 GALP -1,85 - 5
MOTAENGIL 1878  -131  16.65 NOS 1.86 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,030 1,05 -15.83 PHAROL 2,93 o
NOS 5,265 -1.86 -0,57 103 /—‘\
NOVABASE 2,870 0,00 42,08 PSI20 10996
PHAROL 0113 293 3100 . Jous / N
RAMADA 6,380 0,63 -14,93 1000 100% \
REN 11,900  -1.33 -9.16 w50 99%
SEMAPA 0,619 0,16 -27,09 oo o8%
SONAE CAP. 0'829 -0‘72 2'35 4750 o 65108 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
SONAE SGPS 6,380 0,63 -14,93 g
- - - - 05/08 12/08 19/08 26/08 02/09 PSI20  —— CAC40 Eurostoxs0  ——— DAX S&PS00  ——IBEX  —— NIKKEI
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