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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) GBPLIBOR CHF LIBOR 250 /
M -0,3710 0 0 M 2,2651 0 15 0,7211 -0,7776 150
3M -0,3180 0 0 3M 2,3981 0 8 0,7994 -0,7322
6M -0,2680 0 0 6M 2,6063 0 7 0,9024 -0,6548 050
12M -0,1570 0 1 12M 2,9255 1 9 1,0679 -0,5196 os0 ] M———RW———®
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2410 0 1 0,0131 0,7184 1,2315 Zona Euro 0,00 CURVA FORWARD
2y -0,1030 0 4 0,1993 0,8550 1,3370 EUA 2,25 050
3y 0,0730 0 8 0,3706 0,9785 1,4340 Reino Unido 0,75
4y 0,2460 0 11 0,5251 1,0958 1,5220 Japao 0,10 025
5Y 0,4040 0 12 0,6631 1,2002 1,6015 Canada 1,50 000
v 0,6800 1 13 0,9078 1,3803 1,7220 Suica 0,75 SRR SO @
10Y 1,0080 1 13 1,1936 1,5715 1,8340 China 5,75 025
15Y 1,3480 2 11 1,4698 1,7281 1,8980 Brasil 6,50 050
20Y 1,5030 2 10 1,5837 1,7642 1,8710 Austrélia 1,50
30Y 1,5610 3 9 1,6067 1,7225 1,7871 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
1y 2,7840 -1 12 31717 3,0971 30735 an] &= e
2y 2,9830 2 14 3,1420 3,0690 3,0860 a2e
3y 3,0400 2 16 3,1220 3,0635 3,1040 e
4y 3,0570 2 16 3,1080 3,1002 3,1487 1o
5Y 3,0620 2 16 3,0960 3,0890 3,1678 o
v 3,0760 2 16 3,1060 3,1413 3,1670 oz
10Y 3,1100 2 16 3,1571 3,1490 3,1800 o T
15Y 3,1460 2 15 3,1585 3,1620 3,1740 " 2 3 A oY ™ 1ov Y 0% sov
20Y 3,1510 -1 15 3,1545 3,1485 3,1490 —e—ER  —e—uUsD
30Y 3,1210 -1 15 3,1165 3,1050 3,0990
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 115
BRENT 85,13 0,15 7,73 oT 2y 0,077 0,00 3,40 oo
JETFUEL 789,35 5,77 63,60 oT 5Y 0,757 0,00 4,00 ' 110
DIESEL 74585 6,52 52,10 oT 10Y 1,901 0,00 230 @ °® 105
COBRE 6.237,50 -9,00 274,00  BUND 10Y 0,030 6,28 8,80 050
ZINCO 2.691,50 42,00 230,00 SCHATZ2Y 0,062 2,53 4,10 025 100
OURO 1.205,69 16,72 559  T-NOTE 10Y 3,722 2,21 1500 oo d{l (— — — 7 s
TRIGO 512125 2’75 _33’25 T-NOTE 2Y 3'200 _1’18 14'90 03/09 05/09 07/09 09/09 11/09 13/09 15/09 17/09 19/09 21/09 23/09 25/09 27/09 29/09 01/10
LICENGA C02 21,06 0,31 0,03 GILT 10Y 1,665 -4,98 8,80 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1543  -0,54%  -0,57% 1,1636 1,1727 1,1928 118
EUR/GBP 0,89043  0,04%  1,25% 0,8935 0,8965 0,9032
EUR/JPY 131,46  0,60%  -1,85% 131,46 131,46 131,46
EUR/CHF 1,1381  0,02%  -1,06% 1,1368 1,1357 1,1335 117
EUR/BRL 45407  251%  6,43% 4,6158 4,6946 4,8812
EUR/PLN 42919  -0,20%  0,02% 4,3154 4,3386 4,3876
EURGBP EURJPY e
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1543  0,8904 131,46 1,1381 10,3861 7,4560 1,4819 160614 45407 19,4353
uUsD 0,8654 - 0,7702 113,655 0,9837 8,9954 6,4522 1,2821 1,3891 3,9561 8,1668
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,240 0,48 59,35 Titulo Variagdo % PSI 20 5.297,05 -0,30% -1,69% 580145  5.208,33
BCP 0,245 1,73 -10,11 NAVIGATOR 1,90 CAC40 5.469,58  -0,68% 2,96%  5.657,44  5.038,12
CORT.AMORIM 11,460  -1,88 11,26 SEMAPA 1,62 ESTX50 PR 3.389,23  -0,73% -3,27%  3.708,82  3.261,86
cTT 3,330 -1,07 -5,05 EDP 0,96 XTRADAX 1228353 -0,45% -4,91% 13.596,89 11.726,62
EDP 3,150 0,96 9,19 GALP 0,80 S&P 500 292662 007% 947% = 294091  2.520,40
EDP R 8,620 0,23 23,73 SONAE SGPS 0,34 IBEX 35 9.317,00 -0,96% -7,24%  10.643,40  9.111,10
GALP 16,945 0,80 10,57 J MARTINS 2,31 NIKKEI 225  24.270,62  0,10%  6,61% = 24.448,07 20.347,49
IBERSOL 9,100 -2,78 -10,12 MOTA ENGIL -2,31
J MARTINS 12,270 -231 24,24 IBERSOL 2,78 -
MOTAENGIL 1988 231  -4573 PHAROL 367 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,402 1,90 431 SONAE CAP. 5,41 106%
NOS 5,070 1,74 -7.50 Loi%
NOVABASE 2,660 0,00 12,76 PSI120
PHAROL 0,168 -3,67 32,88 sazs 102% —
REN 2,388 -1,16 -3,67 100% —
SEMAPA 17,540 1,62 -1,43 5375
SONAE CAP. 0,700 5,41 21,08 5325 o
SONAE SGPS 0,889 0,34 21,09 275 % +
~ ~ _ _ 03/09 05/09 07/09 09/09 11/09 13/09 15/09 17/09 19/09 21/09 23/09 25/09 27/09 29/09 01/10
- - - - 52250‘3/09 10/09 17/09 24/09 01/10 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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