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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 2,2767 0 16 0,7198 -0,7828 150
3M -0,3180 0 0 3M 2,4081 0 9 0,8024 -0,7414
6M -0,2670 0 0 6M 2,6229 0 8 0,9039 -0,6582 050
12M -0,1580 0 1 12M 2,9583 0 11 1,0900 -0,5282 os0 )l M———R——® o
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2390 0 1 0,0552 0,8335 1,3400 Zona Euro 0,00 CURVA FORWARD
2y -0,0900 0 6 0,2613 0,9650 1,4420 EUA 2,25 050
3y 0,1020 1 11 0,4501 1,0890 1,5340 Reino Unido 0,75
4y 0,2870 1 15 0,6110 1,2010 1,6200 Japao 0,10 025
5Y 0,4520 1 17 0,7540 1,3030 1,6960 Canada 1,50 000
7Y 0,7320 1 18 0,9990 1,4795 1,8120 Suica 0,75 S &S
10Y 1,0600 1 18 1,2825 1,6651 1,9200 China 5,75 025
15Y 1,3950 1 15 1,5530 1,8143 1,9775 Brasil 6,50 050
20Y 1,5440 1 13 1,6646 1,8459 1,9480 Austrélia 1,50
30Y 1,5960 1 11 1,6810 1,7987 1,8600 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,8160 0 14 3,2980 3,2536 3,3674 325 W-—-—-
2y 3,0660 2 23 3,3063 3,2516 3,3242 275
3y 3,1470 2 26 3,2894 3,2690 3,3384 225
4y 3,1730 2 28 3,2799 3,2869 3,3880 175
5Y 3,1870 2 28 3,2846 3,2998 3,3700 125
v 3,2160 2 29 3,3018 3,3335 3,4008 Z;z
A - - A
20Y 3,3090 2 28 3,3578 3,3573 3,3605 —s—ElR  —s—uUsD
30Y 3,2790 1 27 3,3181 3,3103 3,3056
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 118
BRENT 83,44 0,72 6,97 oT 2y 0,102 0,01 1,50 100 e
JETFUEL 78333  -8,01 62,61 oT 5Y 0,794 0,02 12,40 112
DIESEL 74008  -676 56,61 oT 10Y 1,968 0,03 g70 %™ 108
COBRE 6.186,50 -117,00 302,00  BUND 10Y 0,139 -4,20 17,10 = 0%0 v
ZINCO 2.669,50 -14,00 242,50 SCHATZ2Y 0,085 2,76 3,50 T ———. |
OURO 118672 -1469  -935 T-NOTE10Y 3,842 1,20 26,00 o004 5%
TRIGO 51475  -6,25 350  T-NOTE2Y 3,259 -1,97 20,40 07109 14/09 21109 28109 05/10
LICENGA C02 21,89 0,27 -1,33 GILT 10Y 1,796 -3,66 23,40 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1478  -0,24%  -0,80% 1,1570 1,1661 1,1864 118
EUR/GBP 0,8801  0,18%  151% 0,8831 0,8861 0,8929
EUR/JPY 130,11  0,71%  -1,21% 130,11 130,11 130,11
EUR/CHF 1,1398  0,34%  -0,80% 1,1386 1,1374 1,1352 117
EUR/BRL 43144  253%  9,78% 4,3849 4,4601 4,6381
EUR/PLN 43165 -0,26%  -0,04% 4,3399 4,3632 4,4132
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1478  0,8801 130,11 1,1398 10,4539 7,4601 1,4889 1,62434  4,3144 95144
uUsD 0,8716 - 0,7652 113,115 0,9933 9,1057 6,5028 1,2974 1,4147 3,7540 8,2878
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,650 2,04 67,28 Titulo Variagdo % PSI 20 5.122,99  -1,55% -4,92% 580145  5.107,64
BCP 0,224 411 -17.65 SONAE CAP. 2,14 CAC40 5.300,25 -1,10% -0,23%  5.657,44  5.038,12
CORT. AMORIM 10,900 -1,80 5,83 EDP 0,06 ESTX50PR  3.309,72 -1,07% -554% 370882  3.261,86
cTT 3,304 -0,30 5,79 XTRADAX  11.947,16 -1,36% -7,51% 13.596,89 11.726,62
EDP 3,187 0,06 10,47 S&P 500 2.866,81  -0,65% 7,22% = 2.940,91  2.532,69
EDP R 8,520 -0,06 22,29 IBEX 35 9.199,20  -0,59% -8,41%  10.643,40  9.111,10
GALP 16,325 2,22 6,53 NOS 2,16 NIKKEI 225  23.783,72 -0,80% 4,48%  24.448,07 20.347,49
IBERSOL 9,060 0,22 -10,52 GALP 2,22
J MARTINS 11,335 -1,39 -30,01 PHAROL 3,39 - 5
MOTAENGIL ~ 1870  -488  -48.95 BCP 411 o EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 4,130 2,13 2,14 MOTA ENGIL -4,88
NOS 4,980 2,16 9,14 107%
NOVABASE 2,650 0,00 -13,09 PSI20 105%
PHAROL 0,159 -3,39 36,24 103%
REN 2,368 -0,67 -4,48 5400 1015 =
SEMAPA 16,820  -187  -548 oo ==
SONAE CAP. 0,715 2,14 -19,39 5250 99%
SONAE SGPS 0,853 0,93 24,29 5200 979
B B i h 5150 07/09 14/09 21/09 28/09 05/10
- - - - 51000‘7,09 14/09 21/09 28/09 05/10 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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