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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 o2 M
™ 1,9260 1 3 ™ 4,9602 0 -35 3,9727 -0,0750 '
3M 2,0250 1 0 3M 4,8537 0 -42 3,9664 -0,0276 400
6M 2,1040 0 0 6M 4,6821 -1 -45 3,9287 0,0350 275
12M 2,2090 -1 4 12M 6,0414 8 31 3,8559 0,1500 e e— —
™M 3M 6M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,1151 0 3 2,1605 2,5573 2,8175 Zona Euro 2,15 CURVA FORWARD
2y 2,1376 1 6 2,2705 2,6265 2,8804 EUA 4,25 250
3y 2,2173 2 7 2,3650 2,6860 2,9395 Reino Unido 4,00
4y 2,2998 2 8 2,4430 2,7495 2,9913 Japao 0,50
5Y 2,3748 2 8 2,5153 2,8088 3,0370 Canada 2,50 225
7Y 2,5101 2 7 2,6450 2,9100 3,1110 Suiga 0,75
10Y 2,6838 2 6 2,8040 3,0247 3,1766 China 575
15Y 2,8707 2 4 2,9550 3,0072 3,1771 Brasil 15,00 2,00 +
20Y 2,9305 2 3 2,9873 3,0791 3,1235 Australia 3,60
30Y 2,9107 2 2 2,9470 3,0070 3,0338 india 3,50 T EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 400 INTEREST RATE SWAPS
1Y 3,5967 0 -5 3,1330 3,3920 3,7150 375
2y 3,3710 1 5 3,1940 3,4660 3,7890 350
3y 3,3343 1 11 3,2570 3,5460 3,8580 325
4y 3,3487 1 13 3,3250 3,6220 3,9190 300
5Y 3,3835 1 13 3,3970 3,6920 3,9820 275
7Y 3,4885 1 12 3,5360 3,8200 4,0930 2580
10Y 3,6552 1 9 3,7190 39830 42050 by
15Y 3,8769 1 7 3,9280 4,1110 4,2610 ' 1y 2y 3y ay AY v 10Y 15Y 20Y 307
20Y 3,9741 1 6 4,0015 4,1260 4,2210 —s—ER = USD
30Y 3,9474 1 4 3,9520 4,0145 4,0500
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 058
BRENT 65,91 0,34 -0,20 oT 2y 2,004 0,00 5,80 056
JETFUEL 721,75 11,25 8,75 OoT 5Y 2,418 0,02 2,90 525 054
DIESEL 686,50 7,00 22,75 oT 10Y 3,008 0,02 1,60 400 052
COBRE  10.701,00 -92,00 754,00 BUND10Y 2,693 2,46 3,70 o
ZINCO 3.050,19 -4587 169,88 SCHATZ2Y 2,363 1,23 550 27 046
OURO 401369 -28,34 387,06 T-NOTE10Y 4435 0,91 9,40 1504 | 044
TR|GO 510,50 3,25 _9’75 T-NOTE 2Y 3,802 1’40 11’00 10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09 26/09 28/09 30/09 02/10 04/10 06/10 08/10
LICENCA C02 79,22 0,21 2,32 GILT 10Y 5,236 4,40 12,20 — USD —GBF ——EURHS)
CAMBIAL
EURUSD
EUR/USD 1,611  -0,14% -1,13% 1,1670 1,1720 1,1811 1o
EUR/GBP 0,8683  -0,14%  -0,23% 0,8728 0,8771 0,8855
EUR/JPY 1774 0,07%  -2,84% 177,39 177,39 177,38
EUR/CHF 09314  0,3%  0,26% 0,9263 0,9215 0,9120
EUR/BRL 6,2011  0,23%  2,69% 6,3670 6,5308 6,8636 1,18
EUR/PLN 42576  -0,08%  -0,24% 4,2855 4,3102 4,3582
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1611  0,8683 177,40 0,9314 11,0385  7,4668 1,6189 1,76334 6,201 11,6416
usD 0,8633 - 0,7501 152,995 0,8044 9,5185 6,4460 1,4000 1,5232 53635 10,0502
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 5,000 1,32 6,19 Titulo Variacéo % PSI 822995  0,99% 29,05% 819835  6.194,45
BCP 0,759 0,69 63,33 TEIX. DUARTE 5,09 CAC40 8.04136 -0,23% 8,95% 8257,88  6.763,76
CORT.AMORIM 7,190 0,14  -10,68 EDP R 2,87 ESTX50PR 562556 -0,43% 14,90% 5.674,55  4.540,22
cTT 7,090 0,42 31,30 SEMAPA 2,08 XTRADAX 2461125 0,06% 23,62% 24.639,10 18.489,91
EDP 4,205 1,40 36,04 MOTA ENGIL 2,04 S&P 500 6.72724  -0,38% 14,39% 6.75564  4.835,04
EDP R 12,910 2,87 28,59 EDP 1,40 IBEX 35 15.584,80 -0,60% 34,41% 15.732,70 11.295,00
GALP 16,650 0,70 4,39 NIKKEI 225  48.580,44 1,77% 21,77% 48.597,08 30.792,74
IBERSOL 10,100  -0,49 35,03
J MARTINS 20,660  -0,67 11,98 CORT.AMORI | -0,14 R .
MOTA ENGIL 5,760 2,04 97,67 IBERSOL -0,49 EVOLLIGAO MENSAL (BASE 100%)
NAVIGATOR 3,164 076  -11,87 J MARTINS -0,67 10%
NOS 3,775 0,13 14,89 108%
REN 3,065 0,16 34,43 psI 106%
SEMAPA 18,680 2,08 31,73 o
SONAE SGPS 1,376 0,73 50,55 8175
TEIX. DUARTE 0,578 509 631,65 8075 102%
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