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RENDA FIXA
INTERBANK OFFERED RATES 650 - EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF
1M 3,8430 2 22 1M 5,4319 0 1 5,1975 1,6800 >75 ] ./'/'—/4
3M 3,9410 4 15 3M 5,6527 1 1 5,2732 1,7937 5,00 -
6M 4,0900 3 16 6M 5,8975 1 0 5,3511 1,8150 N
12M 4,1990 1 15 12M 6,0414 8 31 5,4009 1,9973 250 ‘ | |

INTEREST RATE SWAPS

TAXA DE REFERENCIA
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL

1M —&—EURIBOR ~—#—USDLIBOR 12M

1Y 4,1355 -1 11 3,4632 3,0535 3,1590 Zona Euro 4,50 CURVA FORWARD
2Y 3,8065 0 8 3,2844 3,0836 3,1951 EUA 5,50 450 -
3Y 3,5775 0 8 3,2080 3,1040 3,2310 Reino Unido 5,25 425 -
4Y 3,4520 0 10 3,1830 3,1330 3,2650 Japao 0,10 400 -
5Y 3,3894 1 13 3,1815 3,1692 3,3025 Canada 5,00 3,75 -
7Y 3,3370 1 16 3,2020 3,2340 3,3580 Suica -0,75 3,50 -
10Y 3,3480 1 19 3,2680 3,3100 3,3830 China 5,75 325 -
15Y 3,3839 0 22 3,3111 3,2840 3,2625 Brasil 12,75 3.00
20Y 3,3010 0 24 3,2200 3,1570 3,1067 Australia 4,10
30Y 3,0718 -1 28 2,9980 2,9320 2,8729 india 4,50 EURIBOR 3M EURIBOR 6M EURIBOR 12M
USD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 550 - INTEREST RATE SWAPS
1Y 5,4664 1 -1 4,5600 3,8720 3,9900 5,25 -
2Y 5,0259 1 10 4,2740 3,9010 4,0050 5,00 +
3Y 4,6909 1 15 4,1450 3,9290 4,0280 o ]
4Y 4,5001 0 19 4,0950 3,9510 4,0550 4,25 -
5Y 4,3953 0 22 4,0760 3,9740 4,0700 g‘gg |
7Y 4,2958 0 27 4,0690 4,0170 4,1070 3,50 -
10Y 4,2493 1 31 4,0930 4,0710 4,1450 325 1 | | | | | | - | H\'\.
15Y 4,2475 1 34 4,1310 4,0940 4,1060 ' 1y oy 3y av Y 7Y 10Y 15Y 20Y 30Y
20Y 4,2015 2 35 4,0890 4,0130 3,9730 —=—EUR  —=—USD
30Y 3,9885 2 37 3,8780 3,7810 3,7130
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 000
BRENT 93,84 0,55 9,89 oT 2Y 3,242 0,02 20,80 - -0,10
JETFUEL 1024,00 -21,00 4,50 OT 5Y 3,218 0,03 22,00 5751 - -0,20
DIESEL 982,25 -22,00 21,25 OT 10Y 3,576 0,03 30,10 5,00 1 - -0.30
COBRE 8149,00 -76,50 -210,00 BUND 10Y 2,664 0,69 25,10 o
ZINCO 2518,25 -33,00 134,75 SCHATZ 2Y 3,393 -0,51 19,40 425 1 :0:60
OURO 1902,65 -13,27 -12,31  T-NOTE 10Y 4,952 -0,19 20,90 3,50 ‘ : : : : : : : : : : : : : -0,70
TRIGO 590’75 1175 _31’00 T-NOTE 2Y 51322 1’24 17’70 28/08 30/08 01/09 03/09 05/09 07/09 09/09 11/09 13/09 15/09 17/09 19/09 21/09 23/09 25/09
LICENCA C02 82,69 -2,58 -2,70 GILT 10Y 4,612 1,30 -7,70 USD GBP EUR (RHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0605 -0,26% -1,88% 1,0646 1,0697 1,0792 112
EUR/GBP 0,8702 -0,06% -1,38% 0,8732 0,8767 0,8839
EUR/JIPY 157,87 0,13% 0,30% 157,85 157,84 157,81
EUR/CHF 0,9667 -0,06% -1,08% 0,9610 0,9555 0,9453 111
EUR/BRL 5,2668 -0,14% 0,12% 5,3487 5,4252 5,5693
EUR/PLN 4,6087 -0,08% -3,06% 4,6387 4,6771 4,7197 110 -
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FIXINGS CONTRA USD e EUR

EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR i 10605 08702 157,87 0,9667 116580  7,4567 1,4282 165094 52668 114404
USD  0,0448 i 08217 148,835 0.9136 11.0075  7.0457 13491 15586  4.9646 107924
ACCIONISTA
INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4258  -0,09 1,22 Titulo Variacio % PSI 610158 -029% 656% 627394 512886
BCP 0260 270  77.25 I MARTINS 1,03 CAC40 707402 -0,70% 927% 758126 562842
CORT.AMORIM 9640  -031 10,55 NAVIGATOR 4 1,02 ESTX50 PR 412918  -0,92% 8.85% 449151 324957
CTT 3.295 0,61 6.08 EDP R 0,97 XTRADAX 1525587 -097% 957% 1652897 11 862,84
EDP 4057 017  -12.87 cTT 061 S&P 500 4286,80 -117% 1165% 460707 349158
EDP R 15640 097  -24,00 SEMAPA 0,30 IBEX 35 9366,90 -020% 13.83% 974190 7 189,60
GALP 13.990 025 10,94 CORT.AMORN  -0,31 NIKKEI 225 3231505 -1,11% 23,84% 33772,89 25 621,96
GREENVOLT 5605  -141  -28.14 GREENVOLT 1,41
J MARTINS 21560 1,03 6.84 MOTA ENGIL 11,76 )
MOTAENGIL 3350  -176 18632 NOS -2.33 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3.382 1,02 2,08 BCP L 2,70 o
NOS 3520  -233  -3.43
REN 2.470 0,20 11,98 o) 102% -
SEMAPA 13340 0,30 7.93 o o
SONAE SGPS 0926  -022  -0.96 ;
IBERSOL 6,900 0,29 25,00 6200 1 o8% | \
6150 -
96% N |
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