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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR B e ——
M -0,4500 0 -4 M 2,0365 -1 -13 0,7150 -0,8190
3M -0,4000 -1 1 3M 2,1346 2 -1 0,7763 -0,7538 Lo
6M -0,3630 1 5 6M 2,0704 1 5 0,8486 -0,7020 025
12M -0,3020 0 6 12M 2,0650 1 12 0,9469 -0,5704 os0) m— m &
- M 3m 6M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,4090 -2 7 -0,4747 -0,4010 -0,2105 Zona Euro 0,00 CURVA FORWARD
2y -0,4260 0 13 -0,4663 -0,3620 -0,1553 EUA 2,00 025
3y -0,4260 1 13 -0,4429 -0,3127 -0,0805 Reino Unido 0,75 PR P R PSS P
ay -0,4100 1 13 -0,4122 -0,2583 -0,0091 Japdo 0,10 T
5Y -0,3820 2 14 -0,3739 -0,1920 0,0560 Canada 1,75 050
7Y -0,2920 -3 14 -0,2698 -0,0627 0,1632 Suica 0,75
10Y -0,1160 -4 15 -0,0970 0,0930 0,2819 China 5,75
15Y 0,1330 5 17 0,1092 0,2378 0,3587 Brasil 5,50 05
20Y 0,2550 5 17 0,2038 0,2849 0,3544 Austrélia 1,00
30Y 0,2940 6 16 0,2143 0,2516 0,2800 india 4,00 ———EURBOR3M  —— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1y 1,9210 3 14 1,4560 1,3973 1,4980 LS ————
2y 1,7250 1 21 1,3735 1,4085 1,5335 150
3y 1,6380 0 21 1,3997 1,4490 1,5681 Lo
ay 1,6000 1 21 1,4117 1,4490 1,6027 075
5Y 1,5860 -1 21 1,4293 1,5084 1,6360 st [
7Y 1,5960 7 20 1,4768 1,5707 1,6803 000
10Y 1,6500 2 19 1,5440 1,6378 1,7247 gvggﬁ v 3 4 NG 1 sy 20v o 30v
15Y 1,7240 27 17 1,6401 1,7021 1,7644 ’
20Y 1,7700 26 16 1,6859 1,7271 1,7570 —eER —eUsD
30Y 1,7870 2 14 1,7023 1,7245 1,7320
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 64,26 -0,02 5,46 oT 2y -0,542 -0,02 370 oa M 040
JETFUEL 61225 0,00 15,50 oT5Y -0,272 -0,05 1,70 030
DIESEL 578,00 0,00 19,00 oT 10Y 0,174 -0,08 020  °%® 025
COBRE 575500 10,00 87,00 BUND10Y  -1,026 6,24 550 005 oe
ZINCO 231300 -4,00 87,50 SCHATZ2Y  -0,119 2,06 14,40 010 1%9—\/@@_/17%/—/’@0” t o1
OURO 1.522,82 19,40 4,16  T-NOTE10Y 2553 -5,49 6,60 025 000
TRIGO 482,50  -1,75 475  T-NOTE2Y 2,042 5,16 9,40
LICENGA C02 25,94 -0,59 0,84 GILT 10Y 0,541 -8,67 -5,00 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0985  -0,41%  -0,72% 1,1058 1,1129 1,1259 s
EUR/GBP 0,88343  -0,13%  2,39% 0,8863 0,8894 0,8958
EUR/JPY 118,07  0,88%  -0,24% 118,07 118,07 118,07
EUR/CHF 1,0876  0,41%  -0,10% 1,0866 1,0856 1,0838
EUR/BRL 45932  -051%  0,07% 4,6475 4,7001 4,8132 112
EUR/PLN 43901 -0,37%  -0,36% 4,4129 4,4358 4,4851
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0985  0,8834 118,07 1,0876 10,6813  7,4676 1,4593 1,62268  4,5932 9,9473
usD 0,9095 - 0,8046 107,365 0,9895 9,7395 6,7907 1,3280 1,4766 4,710 9,0722
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,060 -0,90 4,48 Titulo Variagao % PSI 20 497343 -0,86% 5,11% 542932  4.551,84
BCP 0,191 379 -16,99 NOVABASE 1,42 CAC40 563361 -1,00% 19,09% 569625  4.55599
CORT. AMORIM 10,020 0,30 11,33 RAMADA 1,35 ESTX50 PR 353920 -0,90% 17,92% 357804 290870
cTT 2,156 209 2682 RAMADA 1,35 XTRADAX  12.347,01 -0,97% 1693% 12.656,05 10.279,20
EDP 3,511 0,31 15,15 NAVIGATOR 0,50 S&P 500 299306 004% 19,41%  3.027,98  2.346,58
EDP R 9,870 -0.50 26,95 EDP 0,31 IBEX 35 9.096,30 -0,90% 652%  9.66540  8.286,20
GALP 13,710  -1.54 0,62 REN -1,65 NIKKEI 225  22.079,09 0,16% 10,31% 24.44807 18.948,58
IBERSOL 8,080 0,00 2,28 crT 2,09
J MARTINS 15,780  -0,47 52,61 MOTA ENGIL -2,50 -
MOTAENGIL 1954 250  21.37 SEMAPA 323 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,224 0,50 -10,44 BCP -3,79 107%
NOS 5,085 -0.29 -3.97 Lo —
NOVABASE 2,850 1,42 41,09 pSI20 Z
PHAROL 0,110 125 3235 sors 103%
RAMADA 6,000 1,35 20,00 026 Lo1%
REN 11,900  -1.65 -9,16 4975
SEMAPA 0,600 323 2933 4925 9%
SONAE CAP. 0,840 -1.35 3,70 4875 o796 |
SONAE SGPS 6,000 1'35 _20'00 4825 23/08 30/08 06/09 13/09 20/09
- - - - ”752&,05 30/08 06/09 13/09 20/09 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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