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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR _.ASTPRICE 1D (bps) 1M (bps)  GBP CHF 575
Y 2,4440 1 6 ™M 4,9602 0 -35 3,7888 -0,0650 450 -‘-\/
3M 2,6320 0 2 3M 4,8537 0 -42 3,9543 -0,0275
6M 2,8920 2 7 6M 4,6821 A -45 4,1476 0,1400 325 . o —w—°
12M 3,1770 K 2 12M 6,0414 8 31 4,4778 0,3700 200
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 3,2260 1 -8 6000 35254  3,5580 Zona Euro 2,65 CURVA FORWARD
2y 3,4104 1 -8 35750  3,5198  3,5830 EUA 4,00 375
3y 3,4540 0 7 35590 35310  3,6130 Reino Unido 3,75 250
4y 3,4705 0 -4 35470  3,5503  3,6390 Japgo 1,25
5Y 3,4789 0 A 3,5502 35720  3,6638 Canada 2,25 82
7Y 3,5055 0 1 35730 36190  3,7070 Suica 0,75 300
10Y 3,5630 A 2 3,6264 36743  3,7271 China 5,75 275
15Y 3,6290 2 4 36670 36714  3,6682 Brasil 13,75 250
20Y 3,6070 2 3 36220 35918  3,5560 Australia 4,60
30Y 3,4520 3 4 34484 33963  3,3410 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y 525 INTEREST RATE SWAPS
1Y 4,4780 2 29 4,8280  4,7740 48510 500
2y 4p568 2 36 48170 47860 48820 475 ./.,._.—.——-/'/'/l\'
3y 4,7073 2 39 4,8030  4,8070 49120 450
4y 4,7195 1 39 4,8020  4,8320 49420 oo
5Y 4,7303 1 39 48110 48580  4,9820 a7s
7Y 4,7687 0 39 48450 49190 50510 350 ./.,4.—_-—-——-/"/"*'\.
10Y 4,8423 -1 39 4,9180 5,0110 5,1250 if}g
15Y 4,9638 -1 37 5,0210 5,0880 5,1540 Ty 2y 3y 4 57 7v 107 15Y 207 307
20Y 5,0105 2 35 50470 50720  5,0970 CeER e us
30Y 4,9326 2 33 49460  4,9300 49110
SWAR 102y 0s
BRENT 106,54 1,82 6,76 OT2Y 3,264 002 3,10 5 025
JETFUEL 163125 -54,75 117,50 OT 5Y 3,535 0,00 7,40 02
DIESEL 149150 10,25 30,25 OT 10Y 3,968 0,00 890 450 o
COBRE 14.550,00 231,00 -227,50 BUND 10Y 3,480 1,49 -4,40 005
ZINCO 3.877,75 99,61 -233,82 SCHATZ2Y 3,446 1,78 12,50 3% 0
OURO 4.167,64 -26,33 -131,20 T-NOTE 10Y 5,405 060 2280 | 20
TRIGO 670,00 -1,00 -55,25 T-NOTE 2Y 5,042 1,85 22,50 7 1100 16/09 21/09 26/09 01/10 06/10 1o
LICENGA C02 8790 0,96 2,38 GILT 10Y 6,184 332 500 — ER - usp
CAMBIAL
[T FIXING Var.1D Var.1M| FW3M FW6M FW12M EURUSD
EUR/USD 1,1181 -0,22% -3,20% 11225  1,1268 1,1359 .
EUR/GBP 0,84478 0,34%  1,33% 0,84784 0,85104  0,85804
EUR/PY 177,330 0,01% 0,67% 177,324 177,317 177,305
EUR/CHF 09313 -0,14% 1,36% 0,9248  0,9182 0,9049 116
EUR/BRL 55859 0,81%  6,40% 57039 58199 6,0384
EUR/PLN 43852 0,10% -1,00% 4,4001 44154 4,4518 115
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 11181 08448 177,33 09313 11,2112 74753  1,5932 1,60338 5,5859 10,6881
UsD  0,8950 - 07564 158,689  0,8343 10,0229 6,6904 14273 14363  4,9873 95635
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4265 1,07 522 Titulo Variago % PSI 9.311,49 0,47% 12,68% 9.759,12 7.97515
BCP 1,119 1,91 24,80 BCP 1,91 CAC40 7.832,88 0,38% -3,89% 875503 7.50527
CORT. AMORIM 6670 045 0,91 EDP 1,35 ESTX50 PR 6.201,21 0,45% 7,08%  6.577,20 5.376,81
cTT 5545 3,31 -2537 EDP R 1,14 XTRADAX 2527768 0,76% 3,21% 26.618,74 21.863,81
EDP 4864 1,35 2424 ALTRI 1,07 S&P 500 7.811,82 -0,01% 14,10% 7.844,52 6.316,91
EDP R 12,460 1,14 349 IBERSOL 0,91 IBEX 35 19.285,80 1,33% 11,43% 20.356,50 15.409,30
GALP 22360  -0,67 52,84 NOS -0,19 NIKKEI 225  69.030,92 -0,02% 37,13% 72.831,73 46.544,05
IBERSOL 9940 0,91 040 SEMAPA -0,31
J MARTINS 17,120 -0,06 -15,50 NAVIGATOR | -0,39 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 4686 0,77 530 GALP -0,67
NAVIGATOR 3046 0,39  -2,99 cTT -3,31 100%
NOS 5180 0,19 31,55
REN 3555 0,57 10,58 psl 106%
SEMAPA 19,080 -0,31 8,71 103%
SONAE SGPS 2050 0,00 27,17 s T00%
TEIX. DUARTE 0447 0,56 -29,80 o
9450
94% +
9350 11/09 18/09 25/09 02/10 09/10
9250 +
11/09 18/09 25/09 02/10 09/10 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ———IBEX — NIKKEI

A informagdo mencionada é meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendag&o para a pratica de qualquer acto.
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