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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR _.ASTPRICE 1D (bps) 1M (bps)  GBP CHF 575
1M 2,2220 1 2 ™M 4,9602 0 -35 3,7442 -0,0300 450 -‘-\/
3M 2,5370 1 5 3M 4,8537 0 -42 3,7999 0,0050
6M 2,7720 1 5 6M 4,6821 A -45 3,9255 0,1100 325 -—/*'*/4
12M 2,9930 A 0 12M 6,0414 8 31 4,1377 0,1925 2,00 |
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,9856 2 4 1764 3,1509 3,2779 Zona Euro 2,40 CURVA FORWARD
2y 3,0802 2 4 3,1540 3,1717 3,3204 EUA 3,75 325
3y 3,0972 1 5 3,1530 3,2060 3,3676 Reino Unido 3,75
4y 3,1101 1 5 3,1629 3,2440 3,4110 Japgo 1,00 300
5Y 3,1259 0 6 3,1850 3,2864 3,4487 Canada 2,25
7Y 3,1773 0 6 3,2454 3,3640 3,5159 Suica 0,75 275
10Y 3,2750 0 7 3,3434 3,4576 3,5784 China 5,75
15Y 3,4028 A 7 3,4540 3,5248 3,5840 Brasil 14,00 2550 4
20Y 3,4398 A 8 3,4690 3,4990 3,5183 Australia 435
30Y 3,3588 A 8 3,3661 3,3603 3,3470 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y ars INTEREST RATE SWAPS
1Y 4,0321 1 12 4,1420 41530  4,3260 450
2y 4,0026 0 -8 4,1320 41840  4,3690 425 ./—.—.—.’_’././_/"/”\ﬂ
3y 4,1035 A 5 4,1390 42290  4,4080 400
4y 4,1160 A 2 4,1570 42730 44520 375
5Y 4,1362 2 0 4,1880 43125  4,5070 350
7v 42020 2 3 42550 44040 46010 325 ./._____._././'/.——_.\'
10Y 4,3135 2 6 43740 45320  4,7005 .
15Y 4,4833 -3 10 4,5305 4,6520 4,7580 Ty 2v 3y ay 5Y 7v 10Y 15Y 207 307
20Y 4,5655 -3 1 4,5860 46585  4,7290 —e—ER —eusD
30Y 4,5357 -3 14 4,5370 45600  4,5740
SWAR 102y 0s
BRENT 9235 2,04 0,67 OT2Y 2,858 002 1,20 55 025
JETFUEL 134575 0,50 58,25 OT5Y 3,130 0,00 0,70 0z
DIESEL 1.369,50 6,00 117,00 OT 10Y 3,603 0,01 3,00 450 ors
COBRE 14.185,00 179,00 330,50 BUND 10Y 3,176 0,52 2,20 .
ZINCO 3.872,00 68,34 311,09 SCHATZ 2Y 3,183 2,52  -430 %% 005
OURO 465479 49,99 601,56 T-NOTE 10Y 4918 247 470 | '
TRIGO 701,50 2,25 6,00 T-NOTE 2Y 4,441 0,00 -14,40 " 24/0726/0728/0730/0701/0803/0805/0807/0809/08 11/08 13/08 15/08 17/0819/0821/08 23/08
LICENGA C02 8390 1,29 0,50 GILT 10Y 5,837 0,00 520 — ER - usp
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M| FW3M FW6M  FW12M EURUSD
EUR/USD 1,1664 -0,30%  2,52% 1,1705  1,1746 1,1823 s
EUR/GBP 0,8555 0,14% -0,19% 0,85855 0,86164  0,86808
EUR/PY 185,600 0,03%  0,42% 185,593 185,586 185,574
EUR/CHF 0,9359 -0,02% -0,62% 0,9296  0,9231 0,9100
EUR/BRL 6,0024 -0,02% -3,69% 6,1439  6,2801 6,5727 1.16
EUR/PLN 4,3050 0,16% 0,27% 43200  4,3337 4,3624
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1664 0,8555 185,60 09359 11,0778 74757 16145 16313 6,0024 10,8530
uUsb 08572 - 07334 159,177  0,8025 94968 64083  1,3840 1,3977 51482 9,3063
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE LAST _ Var.1D YTD% MAX Anual MIN Anual
ALTRI 4770 053 6,00 Titulo Variagio % PSI 9.391,96 0,40% 13,65% 9.516,43 7.639,00
BCP 1,109 1,00 23,69 J MARTINS 3,08 CAC40 8.453,01 -0,37% 3,72%  8.755,03 7.505,27
CORT. AMORIM 6,990 000 575 IBERSOL 1,10 ESTX50PR  6.447,98 -0,22% 11,34%  6.577,20 5.290,46
cTT 6,475 1,01 -12,85 ctT 1,01 XTRADAX  26.106,60 -0,11% 6,60% 26.573,50 21.863,81
EDP 4636 0,39 18,42 BCP 1,00 S&P 500 7.657,35 -0,23% 11,86%  7.816,70 6.316,91
EDP R 13500 0,22 12,13 SONAESGP! | 0,75 IBEX 35 20.098,60 0,69% 16,12% 20.356,50 14.646,00
GALP 21,430  -2,28 46,48 NIKKEI 225  65.528,09 -0,74% 30,17% 72.831,73 41.83517
IBERSOL 10,100 1,0 2,02
J MARTINS 18,080 3,08 -10,76 REN 0,28 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 4504 031  -897 MOTAENGIL | -0,31
NAVIGATOR 329 0,61 4,97 GALP 2,28 107%
NOS 4890 0,33 24,18 105%
REN 3540 0,28 10,11 PsI 0%
SEMAPA 20,750 024  -0,72 i
SONAE SGPS 2020 075 2531
TEIX. DUARTE 0,481 0,10 -24,45 99%
9225 97%
9125 %% 2‘4/07 31/07 07/08 14/08 21/08
9025 +
24/07 31/07 07/08 14/08 21/08 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ———IBEX — NIKKEI
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