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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 — s—
M -0,4490 0 -4 M 2,0184 2 -12 0,7134 -0,8088
3M -0,4030 0 1 3M 2,1063 3 -4 0,7650 -0,7594 Lo
6M -0,3730 1 4 6M 2,0585 1 2 0,8403 -0,7074 025
12M -0,3160 1 4 12M 2,0334 3 0 0,9434 -0,5852 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 -0,4141 -1 6 -0,4751 -0,4224 -0,2509 Zona Euro 0,00 CURVA FORWARD
2y -0,4320 1 7 -0,4698 -0,3804 -0,1889 EUA 2,00 025
3y -0,4390 1 6 -0,4520 -0,3350 -0,1172 Reino Unido 0,75 PR PR PRSP
ay -0,4280 2 5 -0,4262 -0,2845 -0,0490 Japdo 0,10 T
5Y -0,4080 3 4 -0,3891 -0,2218 0,0110 Canada 1,75 050
7Y -0,3370 5 1 -0,2928 -0,1000 0,1104 Suica 0,75
10Y -0,1770 6 0 -0,1304 0,0455 0,2224 China 5,75
15Y 0,0520 -8 1 0,0634 0,1817 0,2914 Brasil 5,50 05
20Y 0,1670 9 2 0,1483 0,2230 0,2877 Austrélia 1,00
30Y 0,1970 -10 5 0,1573 0,1900 0,2152 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 1,4570 1,3350 1,4590 I ————————————
2y 1,7250 1 21 1,3536 1,3690 1,4830 150
3y 1,6380 0 21 1,3400 1,4010 1,5110 Lo
ay 1,6000 1 21 1,3560 1,4260 1,5420 075
5Y 1,5860 -1 21 1,3770 1,4585 1,5995 2%
v 1,5960 7 20 1,4250 1,5215 1,6300 0,00 "
10Y 1,6500 2 19 1,5020 1,5870 1,6730 gggﬁ By 2 3 ey g BT 2Oy 30
15Y 1,7240 27 17 1,5890 1,6525 1,7135 ’
20Y 1,7700 26 16 1,6350 1,6810 1,7190 —e—ER  —eUsD
30Y 1,7870 2 14 1,6779 1,6770 1,6955
COMMODITIES ~ LAST  Var.1D Var. 1M YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 63,70 -1,07 4,90 oT 2y -0,562 -0,02 L70 \/_\/\/\/\ %0
JETFUEL 612,25 0,00 15,50 oT5Y -0,297 -0,03 -1,00 030
DIESEL 578,00 0,00 19,00 oT 10Y 0,143 0,03 210 @ *® 025
COBRE 579350 -2000 14500 BUND10Y  -1,043 -0,68 720 005 oe
ZINCO 2343,00 30,00 8500 SCHATZ2Y  -0,119 0,23 17,30 10 T@mﬁm@m t 010
OURO 1.527,54 451 0,56 T-NOTE10Y 2,535 -3,50 11,30 025 000
TRIGO 48050  -2,50 2,75  T-NOTE2Y 2,015 -4,58 14,30
LICENGA C02 25,55 0,25 0,45 GILT 10Y 0,526 0,70 -4,90 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1003  0,16%  -1,02% 1,1078 1,1151 1,1281 1o
EUR/GBP 0,88153  0,22%  3,01% 0,8844 0,8876 0,8940
EUR/JPY 118,45  -0,32%  -0,66% 118,45 118,45 118,45
EUR/CHF 1,0853  0,20%  0,29% 1,0843 1,0832 1,0815
EUR/BRL 45911  -023%  051% 4,6459 4,7012 4,8155 112
EUR/PLN 43798  0,26%  -0,47% 4,4032 4,4269 4,4758
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1003  0,8815 118,45 1,0853 10,6582  7,4655 1,4578 1,6191  4,5911 9,8990
usD 0,9093 - 0,8015 107,415 0,9879 9,6878 6,7886 1,3261 1,4720 4,726  9,0032
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,040 0,25 4,14 Titulo Variagao % PSI 20 495587 -0,35% 4,74% 542932  4.551,84
BCP 0,187 132 -18.34 EDP 1,05 CAC40 562833 -0,04% 1897% 569625  4.55599
CORT. AMORIM 10,080 0,60 12,00 CORT.AMORI £ 0,60 ESTX50 PR 353205 -0,14% 17,68% 357804 290870
cTT 2,012 668  -31.70 RAMADA 0,33 XTRADAX  12.307,15 -0,29% 1656% 12.656,05 10.279,20
EDP 3,547 1,05 16,33 RAMADA 0,33 S&P 500 298516  -0,22% 19,08%  3.027,98  2.346,58
EDP R 9,870 -0,10 26,95 RAMADA 0,33 IBEX 35 011820 027% 6,77%  9.587,60  8.286,20
GALP 13,675  -0,55 0,87 NAVIGATOR -1,30 NIKKEI 225  22.098,84 0,09% 10,41% 24.44807 18.948,58
IBERSOL 8,060 -0.25 2,03 BCP 1,32
J MARTINS 15,775  -0,03 52,56 MOTA ENGIL 2,77 -
MOTAENGIL 1898 277  17.89 PHAROL 327 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,182 1,30 -1161 crT -6,68 109%
NOS 5,060 -0.59 -4,44 Lo
NOVABASE 2,830 -0,70 40,10 PSI120
PHAROL 0,106 327 -34.80 sors 105%
RAMADA 6,020 0,33 19,73 026 L03%
REN 11,900  -0,17 -9,16 4975
SEMAPA 0,602 0,33 29,09 4925 1o
SONAE CAP. 0,841 0.30 3,77 4875 % 1
SONAE SGPS 6,020 0'33 _19'73 4825 26/08 28/08 30/08 01/09 03/09 05/09 07/09 09/09 11/09 13/09 15/09 17/09 19/09 21/09 23/09
- - - - 477522;/08 02/09 09/09 16/09 23109 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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