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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 2,4150 2 6 ™M 4,9602 0 -35 3,8449 -0,1100 450 -‘-\/
3M 2,6430 0 2 3M 4,8537 0 -42 3,9884 -0,0373
6M 2,9940 2 2 6M 4,6821 A -45 4,1824 0,1100 325 k/_./k—d
12M 3,2330 2 -1 12M 6,0414 8 31 4,5148 0,3350 2,00
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 3,2759 1 -4 5740 3,5121 3,5340 Zona Euro 2,65 CURVA FORWARD
2y 3,4228 0 -4 3,5540 3,5090 3,5618 EUA 4,00 375
3y 3,4576 1 A 3,5390 3,5165 3,5920 Reino Unido 3,75 250
4y 3,4700 0 1 3,5326 3,5360 3,6192 Japgo 1,25
5Y 3,4767 1 3 3,5332 3,5573 3,6453 Canada 2,25 82
7Y 3,4980 1 5 3,5570 3,6060 3,6850 Suica 0,75 300
10Y 3,5529 1 6 3,6081 3,6540 3,7040 China 5,75 275
15Y 3,6139 1 7 3,6440 3,6478 3,6421 Brasil 13,75 2550 4
20Y 3,5880 1 6 3,5982 3,5678 3,5300 Australia 4,60
30Y 3,4308 0 4 3,4270 3,3740 3,3160 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y 500 INTEREST RATE SWAPS
1Y 4,5074 5 2 4,7740 46640 47430 s M
2y 4,6385 7 2 4,7490 46770 47760 450
3y 4,6624 7 6 4,7220 46980  4,8020 125
4y 4,6634 7 8 4,7140 47240 48350 400
5Y 4,6677 8 1 4,7200 47490 48740 075
7Y 4,6933 7 14 4,7490 48110  4,9470 e W_H/J/-‘.\.
10Y 4,7585 7 18 4,8210 4,9070 5,0270 was |
15Y 4,8771 6 21 4,9280 4,9880 5,0560 ’ v 2y 3y 4 57 7v 107 15Y 207 307
20Y 4,9225 6 22 4,9530 4,9730 5,0000 e ER e U
30Y 4,8444 5 22 4,8540 4,8340  4,8160
SWAR 102y 0s
BRENT 109,61  -0,25 10,32 OT2Y 3,211 004 1,50 025
JETFUEL 1.591,25 -40,75 -86,50 OT 5Y 3,494 0,04 570 02
DIESEL 1.459,75 -14,00 -132,50 OT 10Y 3,935 0,05 9,60 450 o
COBRE 14.359,50 60,50 175,00 BUND 10Y 3,465 531  -3,40 005
ZINCO 3.705,87 28,36 -123,54 SCHATZ 2Y 3,429 431 13,90 3% 0
OURO 4142,89 22,70 -193,16 T-NOTE 10Y 5,324 335 1250 | 20
TRIGO 656,00 -4,50 -58,25 T-NOTE 2Y 4,991 3,69 4,50 7 18109 23/09 28/09 03/10 08/10 13110 1810
LICENGA C02 8540  -0,01  -1,49 GILT 10Y 6,185 13,03 27,40 — ER - usp
CAMBIAL
[T FIXING Var.1D Var.1M| FW3M FW6M FW12M EURUSD
EUR/USD 11225 -0,25% -2,31% 1,1269  1,1313 1,1405 .
EUR/GBP 0,84205 0,21%  1,87% 0,84515 0,84834  0,85543
EUR/PY 177,630 0,11% 1,73% 177,624 177,617 177,604
EUR/CHF 09262 -0,02% 1,65% 09196  0,9130 0,8996 116
EUR/BRL 56672 0,43%  3,36% 57885 59076 6,1436
EUR/PLN 43703 -0,03% -0,56% 43853 44015 4,4379 115
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 11225 08421 177,63 09262 11,1187 74748  1,5791 1,60648 5,6672 10,5540
uUsb 08915 - 0,7509 158,429  0,8257 99056  6,6638  1,4090 14316 50575 9,4080
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4355 0,00  -3.22 Titulo Variago % PSI 9.394,18 -0,78% 13,68%  9.759,12 7.975,15
BCP 1,106 1,29 23,41 JMARTINS 2,59 CAC40 7.868,05 -1,11% -3,45%  8.75503 7.50527
CORT. AMORIM 6,850 0,88 3,63 IBERSOL 2,58 ESTX50 PR 6.144,81 -0,96% 6,10%  6.577,20 5.376,81
cTT 5500 -1,70 -25,98 SEMAPA 2,16 XTRADAX 2531977 -1,18% 3,39% 26.618,74 21.863,81
EDP 4761 3,23 21,61 CORT.AMOF | 0,88 S&P 500 7.709,17 0,68% 12,65% 7.844,52 6.316,91
EDP R 12,110  -343 0,58 GALP 0,66 IBEX 35 19.039,30 -1,49% 10,00% 20.356,50 15.704,70
GALP 22800 066 5584 REN 41,39 NIKKEI 225  64.916,70 -0,62% 28,96% 72.831,73 48.235,30
IBERSOL 10,340 2,58 4,44 NOS 1,51
J MARTINS 18,650 2,59  -7,95 cTT 41,70 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 4674 043  -554 EDP -3,23 oo
NAVIGATOR 3070 -0,39 2,23 EDPR -3,43 o
NOS 5230  -1,51 32,82
REN 3,540 1,39 10,11 psi 108%
SEMAPA 19,900 216  -4,78 105%
SONAE SGPS 2,125 0,47 31,82 gs50 101% o
TEIX. DUARTE 0448 0,22 -29,56 oo 9%
9450 97:/0
9350 %% 1‘8/09 25/09 02/10 09/10 16/10
9250 +
18/09 25/09 02/10 09/10 16/10 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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