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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 F/.”'/'
M -0,3710 0 0 M 2,2793 1 17 0,7183 -0,7840 150
3M -0,3180 0 0 3M 2,4083 0 9 0,7968 -0,7384
6M -0,2680 0 0 6M 2,6089 0 7 0,8956 -0,6596 050
12M -0,1590 0 1 12M 2,9273 0 9 1,0621 -0,5334 os0 ] M———RW———®
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2415 0 1 0,0549 0,8190 1,3340 Zona Euro 0,00 CURVA FORWARD
2y -0,1110 0 4 0,2637 0,9555 1,4340 EUA 2,25 050
3y 0,0600 1 7 0,4485 1,0810 1,5260 Reino Unido 0,75
4y 0,2280 1 9 0,6080 1,1930 1,6110 Japao 0,10 025
5Y 0,3840 1 11 0,7505 1,2940 1,6890 Canada 1,50 000
v 0,6570 1 12 0,9930 1,4710 1,7762 Suica 0,75 SRR S @
10Y 0,9860 1 12 1,2740 1,6516 1,9000 China 5,75 025
15Y 1,3310 1 10 1,5385 1,7933 1,9510 Brasil 6,50 050
20Y 1,4880 1 9 1,6438 1,8221 1,9200 Austrélia 1,50
30Y 1,5480 1 8 1,6566 1,7710 1,8310 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
1y 2,7850 0 12 3,2001 32010 32135 ] &&= =
2y 2,9790 -1 15 3,2510 3,2125 3,2560 a2e
3y 3,0350 -1 17 3,2370 3,2200 3,2720 e
4y 3,0490 2 18 3,2420 3,2100 3,2910 1o
5Y 3,0530 2 18 3,2410 3,2490 3,3356 oo
v 3,0680 2 19 3,2540 3,2810 3,3280 oz
10Y 3,1030 2 19 3,2875 3,2800 3,3639 o T
15Y 3,1440 2 19 3,2855 3,2960 3,3280 " 2 3 A oY ™ 1ov Y 0% sov
20Y 3,1500 2 19 3,2805 3,3238 3,3030 —s—ElR  —s—uUsD
30Y 3,1220 2 18 3,2871 3,2295 3,2225
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 116
BRENT 85,57 0,72 7,67 oT 2y -0,098 0,01 2,00 100 114
JETFUEL 791,64 2,29 55,99 oT 5Y 0,758 0,02 8,90 110
DIESEL 74739 154 4449 oT 10Y 1,015 0,02 450 O™ 10
COBRE 6.332,00 -13,00 300,00 BUND 10Y 0,152 7,15 17,80  0%0 1o
ZINCO 2.681,00 -7,00 21250 SCHATZ2Y 0,113 2,30 7,40 e —————
OURO 120130 2,59 794 T-NOTE10Y 3,835 3,08 2260 o004 0%
TRIGO 517175 2’50 _13’75 T-NOTE 2Y 3'275 2’36 19'70 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 03/10
LICENGA C02 21,35 0,17 1,17 GILT 10Y 1,796 9,82 22,40 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1502  -0,40%  -0,52% 1,1594 1,1685 1,1888 118
EUR/GBP 0,8858  0,36%  1,67% 0,8888 0,8918 0,8986
EUR/IPY 131,31 0,12%  -2,06% 131,31 131,31 131,31
EUR/CHF 1,1416  -0,20%  -1,17% 1,1404 1,1392 1,1370 117
EUR/BRL 4514  -0,76%  6,74% 4,5894 4,6708 4,8603
EUR/PLN 43053 -0,10%  0,06% 4,3287 4,3518 4,4014
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1502  0,8858 131,31 1,1416 10,4121 7,4569 1,4845 162608 45140 19,4789
uUsD 0,8679 - 0,7677 113,685 0,9910 9,0440 6,4723 1,2876 1,4105 39125 8,2251
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,610 5,13 66,51 Titulo Variagdo % PSI 20 5.254,19  -0,76% -2,49% 580145  5.208,33
BCP 0,240 2,20 -11,80 ALTRI 5,13 CAC40 5.410,85 -1,47% 1,85%  5.657,44  5.038,12
CORT.AMORIM 11,320  -0,70 9,90 crT 0,12 ESTX50PR  3.37538 -0,88% -3,67% 370882  3.261,86
cTT 3,330 0,12 -5,05 XTRADAX 1224414 -0,35% -521% 13.596,89 11.726,62
EDP 3,185 -0,50 10,40 S&P 500 290357 -0,75% 860% 294091  2.531,80
EDP R 8,590 2,05 23,30 IBEX 35 9.322,40  -0,41% -7,18%  10.643,40  9.111,10
GALP 16,950  -0,03 10,60 SONAE CAP. -1,97 NIKKEI 225  23.975,62 -0,56% 5,32% = 24.448,07 20.347,49
IBERSOL 9,100 0,00 -10,12 EDPR 2,05
J MARTINS 11,750  -0,68 27,45 BCP 2,20 - 5
MOTAENGIL ~ 1994  -153  -4556 SONAESGPS | -2,47 oo EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 4,298 -0,69 1,85 PHAROL -4,41
NOS 5,085 -0,88 7,22 106%
NOVABASE 2,650 0,00 -13,09 PSI120 Lo
PHAROL 0,156 -4.41 -37,60 sazs
REN 2,388 0,17 -3,67 102%
SEMAPA 17,440 -1,02 -1,99 5375 100%
SONAE CAP. 0,696 -1,97 21,53 5325
SONAE SGPS 0,868 2,47 22,96 275 9 +
~ ~ _ _ 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 03/10
- - - - 52250‘5/09 12/09 19/09 26/09 03/10 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI

Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
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