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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 F/./-/'
1M -0,3710 0 0 M 2,2122 3 15 0,7258 -0,7828 150
3M -0,3190 0 0 3M 2,3664 1 6 0,8044 -0,7308
6M -0,2680 0 0 6M 2,5849 1 8 0,9001 -0,6516 050
12M -0,1680 0 0 12M 2,8966 1 8 1,0676 -0,5186 o5l m——— & D
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2500 0 0 -0,0119 0,6922 1,2327 Zona Euro 0,00 CURVA FORWARD
2y -0,1280 0 3 0,1711 0,8336 1,3472 EUA 2,00 050
3y 0,0350 0 6 0,3431 0,9656 1,4502 Reino Unido 0,75
4y 0,2030 0 8 0,4989 1,0885 1,5426 Japao 0,10 0.25
5Y 0,3590 0 10 0,6429 1,1997 1,6150 Canada 1,50 0.00
7v 0,6390 0 11 0,8975 1,3840 1,7470 Suica 0,75 W S 2
10Y 0,9780 0 11 1,1930 1,5826 1,8560 China 5,75 05
15Y 1,3340 0 11 1,4763 1,7431 1,9230 Brasil 6,50 050
20Y 1,4990 0 11 1,6004 1,7878 1,9010 Austrélia 1,50
30Y 1,5660 0 11 1,6303 1,7510 1,8200 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
v 2,7540 2 12 3,2063 3,1440 3,1180 B e
2y 2,9750 2 17 3,1750 3,1145 3,1260 oo
3y 3,0420 3 19 3,1789 3,1160 3,1631 e
Y 3,0660 4 20 3,1648 3,1376 3,1758 12
5Y 3,0790 4 20 3,1584 3,1478 3,1944 ore
7v 3,1010 5 21 3,1627 3,1739 3,2061 0ze
10Y 3,1440 6 22 3,1903 3,2027 3,2286 o - - - . . S —
15Y 3,1820 6 22 3,1900 3,2110 3,2204
20Y 3,1890 6 22 3,2036 3,1964 3,1944 —=—ER  —=—UsD
30Y 3,1610 6 21 3,1661 3,1539 3,1459
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 112
BRENT 78,70 0,00 5,79 oT2Y -0,093 -0,01 880 . 110
JETFUEL 72550  -425 36,50 oT5Y 0,705 -0,02 170 o
DIESEL 688,50  -325 32,75 OT 10Y 1,869 -0,01 7,40 ' 104
COBRE 6.11500 -39,00 90,50  BUND 10Y 0,076 -1,90 11,10 0% 102
ZINCO 2.45450 27,00 73,00 SCHATZ2Y 0,090 0,23 L T s —— 4
OURO 1.197,81  -9,39 1,74  T-NOTE10Y 3,751 0,17 20,40 000 + | 096
TRIGO 516,75 _7’25 _31’00 T-NOTE 2Y 3'224 _0'39 20‘40 23/08 25/08 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09
LICENCAC02 22,20 0,17 2,89 GILT 10Y 1,685 -3,81 11,80 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1759  -0,09%  2,23% 1,1845 1,1941 1,2146 11
EUR/GBP 0,894  -091%  0,38% 0,8968 0,8999 0,9066
EUR/JPY 132,44  -0,35%  -4,10% 132,44 132,44 132,44
EUR/CHF 1,1267  0,24%  1,19% 1,1255 1,1243 1,1221 117
EUR/BRL 47411 128%  -1,19% 4,8141 4,8960 5,0882
EUR/PLN 43034 -029%  -0,27% 4,3261 4,3489 4,3980
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1759  0,8940 132,44 1,1267 10,3198 7,4595 1,5162 161337 47411 95703
UsD 0,8502 - 0,7636 112,545 0,9578 8,7871 6,3420 1,2915 1,3722  4,0824 8,1395
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 8,160 0,73 57,80 Titulo Variacéo % PSI 20 534585 -0,24% -0,79% 580145 520833
BCP 0,251 -1,06 7,72 NOS 1,88 CAC40 5.49417 0,78% 342%  5657,44  5.038,12
CORT.AMORIM 11,640 0,17 13,01 EDPR 1,69 ESTX50 PR  3.430,81 081% -2,09% 3.708,82  3.261,86
cTT 3,372 0,18 -3,85 NOVABASE 0,75 XTRADAX  12.430,88 0,85% -3,77% 13.596,89 11.726,62
EDP 3,224 0,03 11,75 GALP 0,46 S&P 500 293690 021% 9,85% 294091  2.488,03
EDP R 8,720 1,69 25,16 crT 0,18 IBEX 35 9.590,40  0,07% -4,52% 10.643,40  9.111,10
GALP 16,425 0,46 7,18 MOTA ENGIL -3,20 NIKKEI 225 ~ 23.869,93  0,82% 4,85% 24.129,34 20.213,66
IBERSOL 9,220 -3,96 -8,94 SONAE CAP. -3,53
J MARTINS 12,875 -0,43 -20,50 SONAE SGPS -3,80 i 5
MOTA ENGIL 2,120 320 -42,12 IBERSOL -3,96 Lo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,318 -1,33 2,32 PHAROL -4,03
NOS 5,135 1,88 6,31 105%
NOVABASE 2,690 075  -11,77 PSI20 103%
PHAROL 0,181 403 -27,68 o525 101%
REN 2,422 0,08 -2,30 sars oo
SEMAPA 17,100  -2,17 -3,91 5425
SONAE CAP. 0,766 -3,53 -13,64 5375 o
SONAE SGPS 0,899 3,80  -20,16 5325 95% 1
_ _ ~ ~ 5275 23/08 25/08 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09
- - - - 522525/08 30/08 06/09 13/09 20/09 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ——IBEX  ——— NIKKEI
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