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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR P B —.—
M -0,4570 0 -3 M 2,0536 1 -9 0,7149 -0,8250
3M -0,4130 0 1 3M 2,0996 El -4 0,7643 -0,7608 Lo
6M -0,3760 0 4 6M 2,0441 2 -4 0,8448 -0,7112 025
12M -0,3240 0 4 12M 1,9850 -4 -4 0,9310 -0,6016 o0l m— —=
- M 3m 6M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1Y 3y 5Y
1y -0,4170 0 6 -0,4740 -0,3851 -0,1925 Zona Euro X CURVA FORWARD
2y -0,4500 2 5 -0,4558 -0,3392 -0,1315 EUA 2,00 025
3y -0,4580 2 4 -0,4334 -0,2901 -0,0636 Reino Unido 0,75 NN
ay -0,4500 2 3 -0,3986 -0,2353 0,0038 Japdo 0,10 N
5Y -0,4310 -3 1 -0,3583 -0,1736 0,0650 Canada 1,75 050
7v -0,3670 -3 2 -0,2542 -0,0504 0,1626 Suica 0,75
10Y -0,2190 5 5 -0,0875 0,0931 0,2690 China 5,75
15Y -0,0100 6 -8 0,1013 0,2223 0,3349 Brasil 5,50 075
20Y 0,0940 -7 -10 0,1870 0,2637 0,3274 Australia 1,00
30Y 0,1190 -8 -13 0,1928 0,2252 0,2478 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,8460 -8 6 1,4300 1,4000 1,4940 175 W
2y 1,6340 0 9 1,3825 1,4278 1,5050 150
3y 1,5410 -10 9 1,4001 1,4280 1,5420 Lo
4y 1,5030 -10 11 1,3900 1,5699 1,5740 075
5Y 1,4880 -10 8 1,4080 1,4810 1,6291 st
7Y 1,4960 -10 8 1,4520 1,5678 1,6495 000 —
10Y 1,5490 -10 7 1,5550 1,6115 1,7145 gvggﬁ By 2v 3v 4y Y sy 20v - 30v
15Y 1,6300 -9 6 1,6160 1,6760 1,7430 -
20Y 1,6780 -9 5 1,6823 1,7110 1,7435 —e—usp
30Y 1,6950 -9 4 1,6989 1,7206 1,7401
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 61,99 -0,40 3,87 oT2Y -0,583 -0,03 290 /_\M\/\ 049
JETFUEL 639,67  -508 42,92 oT5Y -0,290 0,00 4,10 030
DIESEL 597,92  -4,33 38,92 oT 10Y 0,174 0,02 620  °% 025
COBRE 578800 7,00 15400 BUND10Y  -1,022 0,14 11,90 008 oe
ZINCO 2309,00 1225 51,00 SCHATZ2Y  -0,133 1,60 1500 10 fmwmmlm o tgr;g
OURO 1.507,67 2,21 21,51 T-NOTE 10Y 2,544 -3,80 14,00 025 000
TRIGO 483,50 6,25 825  T-NOTE2Y 2,023 -4,01 13,80
LICENCA C02 25,65 0,44 0,18 GILT 10Y 0,511 -1,13 1,00 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0938  -0,40%  -1,60% 1,1011 1,1085 1,1213 s
EUR/GBP 0,88505 0,18%  2,60% 0,8880 0,8912 0,8975
EUR/JPY 117,73  023%  -0,05% 117,73 117,73 117,73
EUR/CHF 1,0859  -0,09%  0,22% 1,0849 1,0837 1,0821
EUR/BRL 45396  0,01%  1,63% 4,5921 4,6472 4,7598 112
EUR/PLN 43876  -0,12%  -0,65% 4,4112 4,4359 4,4848
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0938  0,8851 117,73 1,0859 10,6746  7,4665 1,4512 1,61907  4,5396 9,9312
usD 0,9140 - 0,8106 107,685 0,9926 9,7516 6,8244 1,3261 1,4794  4,1494 9,0715
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,975 0,00 3,02 Titulo Variagéo % PSI 20 490645  0,64% 3,70% 542932  4.551,84
BCP 0,184 4,07 -19,69 BCP 4,07 CAC40 5.620,57 0,66% 1881% 5.696,25  4.555,99
CORT.AMORIM 10,020  -0,20 11,33 PHAROL 1,55 ESTX50PR  3.532,18  0,55% 17,68%  3.578,04  2.908,70
cTT 1,948 0.67 -33,88 EDP R 1,54 XTRADAX  12.28854 0,44% 16,38% 12.656,05 10.279,20
EDP 3,551 0,85 16,46 NOVABASE 1,06 S&P 500 2.966,76  -0,61% 18,34%  3.027,98  2.346,58
EDP R 9,900 1,54 27.33 EDP 0,85 IBEX 35 9.129,70  0,49% 691%  9.587,60  8.286,20
GALP 13540  -0,15 -1,85 MOTA ENGIL -1,15 NIKKEI 225  22.048,24  0,13% 10,16% 24.448,07 18.948,58
IBERSOL 8,080 0,00 2,28 NOS -1,20
J MARTINS 15,450 0.39 49,42 RAMADA -1,31 -
MOTA ENGIL 1,813 1,15 12,61 RAMADA 1,31 EVOLUCAO MENSAL (BASE 100%)
NAVIGATOR 3,154 019  -12,39 REN -1,53 107
NOS 4,940 -1,20 -6.70
NOVABASE 2,850 1,06 41,09 pSI20 105%
PHAROL 0,105 1,55 -35,66 wors o
RAMADA 6,020 131 -19,73 026
REN 11560  -153  -11.76 4975 Lo
SEMAPA 0,604 0,50 28,86 4925
SONAE CAP. 0,843 0.42 4,01 4875 909 4
SONAE SGPS 6,020 _1'31 _19'73 4825 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 25/09
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