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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR s L ——
1M -0,4620 -1 5 M 2,0435 -1 -10 0,7158 -0,8206
3M -0,4120 0 1 3M 2,1044 0 -4 0,7708 -0,7564 Lo
6M -0,3770 0 4 6M 2,0644 2 2 0,8516 -0,7182 025
12M -0,3250 0 4 12M 2,0201 4 -1 0,9316 -0,6074 o0l m— —a
- M 3m 6M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —=EURIBOR = USDLISOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,4210 0 -0,4884 -0,3755 -0,1692 Zona Euro 0,00 CURVA FORWARD
2y -0,4500 0 7 -0,4723 -0,3290 -0,1037 EUA 2,00 025
3y -0,4520 1 7 -0,4401 -0,2748 -0,0340 Reino Unido 0,75 NN R
4y -0,4390 1 6 -0,4025 -0,2157 0,0330 Jap&o 0,10 VNN
5Y -0,4150 2 5 -0,3555 -0,1510 0,0915 Canada 1,75 050
7Y -0,3360 3 4 -0,2435 -0,0251 0,1918 Suica 0,75
10Y -0,1760 4 3 -0,0705 0,1232 0,3034 China 5,75
15Y 0,0360 5 1 0,1273 0,2568 0,3726 Brasil 5,50 075
20Y 0,1410 5 0 0,2158 0,2991 0,3660 Australia 1,00
30Y 0,1690 5 -3 0,2252 0,2625 0,2873 india 4,00 ———EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 1,8460 -8 6 1,4467 1,4070 1,5130 175 W
2y 1,6340 0 9 1,4120 1,4310 1,5598 150
3y 1,5410 -10 9 1,4100 1,4610 1,5720 Too
4y 1,5030 -10 11 1,4230 1,5056 1,6060 075
5Y 1,4880 -10 8 1,4410 1,5160 1,6598 2%
Y 1,4960 -10 8 1,4850 1,5790 1,6850 0.00 "
10Y 1,5490 -10 7 1,5640 1,6440 1,7270 gzggﬁ v z ¥ R R Y 0¥ aov
15Y 1,6300 -9 6 1,6614 1,7090 1,7680
20Y 1,6780 9 5 1,6930 1,7350 1,7740 —e—ER —e—uUsD
30Y 1,6950 -9 4 1,7090 1,7320 1,7530
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 61,87 0,87 2,84 oT 2Y 0,592 -0,01 1,70 03 /_\/\/\/\/_/ 00
JETFUEL 650,50 10,83 54,25 oT 5Y 0,301 0,01 5,40 030
DIESEL 608,42 10,50 49,92 oT 10Y 0,167 0,01 710 %% 025
COBRE 572100 -6500 89,00 BUND10Y  -1,017 0,41 1490 005 oe
ZINCO 2.336,50 27,50 78,50  SCHATZ2Y  -0,149 -1,37 13,00 01039 009 1209 14/09 16109 18/09 t o0
OURO 1.494,48 -11,75  -48,38 T-NOTE10Y 2,553 0,30 17,20 025 0,00
TRIGO 488,50 4,25 11,75  T-NOTE 2Y 2,038 0,19 17,20
LICENGA C02 25,31 0,33 0,10 GILT 10Y 0,493 -2,87 5,60  USD ——GBP —EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0035  -0,03%  -152% 1,1015 1,1082 1,1211 1
EUR/GBP 0,88778 -0,31%  1,87% 0,8909 0,8938 0,8998
EUR/JPY 118,21  -0,41%  -0,66% 118,21 118,21 118,21
EUR/CHF 1,0852  0,00%  0,23% 1,0841 1,0831 1,0815
EUR/BRL 45512  0,02%  0,67% 4,6072 4,6593 4,7729 112
EUR/PLN 43829  0,11%  -0,16% 4,4087 4,4315 4,4815
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0935  0,8878 118,21 1,0852 10,7285 7,4663 1,4501 1,61847  4,5512  9,9405
usD 0,9135 - 0,8124 108,155 0,9921 9,7933 6,8207 1,3235 1,4763 4,1508  9,0696
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,055 1,34 4,40 Titulo Variagao % PSI 20 493428  057% 4,29% 542932  4.551,84
BCP 0,188 2,22 17,91 cTT 5,54 CAC40 5.640,58  0,36% 19,23%  5.696,25  4.555,99
CORT.AMORIM 9,920 -1,00 10,22 PHAROL 3,81 ESTX50 PR 354588  0,39% 1814% 357804  2.908,70
CTT 2,056 5,54 30,21 BCP 2,22 XTRADAX  12.380,94 0,75% 17,26%  12.656,05 10.279,20
EDP 3,549 -0,06 16,40 NAVIGATOR 1,97 S&P 500 297148  -0,24% 1849%  3.027,98  2.346,58
EDP R 9,940 0,40 27,85 NOVABASE 1,75 IBEX 35 9.184,10  060% 7,54%  9.587,60  8.286,20
GALP 13,670 0,96 0,91 SEMAPA 0,66 NIKKEI 225  21.878,90 -0,77% 9,31%  24.448,07 18.94858
IBERSOL 8,080 0,00 2,28 MOTA ENGIL -0,72
J MARTINS 15,445 0,03 49,37 CORT.AMORIl | -1,00 . 5
MOTAENGIL 1800  -0.72  11.80 RAMADA 1,99 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,216 1,97 -10,67 RAMADA -1,99
NOS 4,920 -0,40 7,08 107%
NOVABASE 2,900 1,75 43,56 PSI20 1055
PHAROL 0,109 3,81 -33,21 .
RAMADA 5,900 -1,99 21,33 025 103%
REN 11,580 0.17 -11,60 4975 10196
SEMAPA 0,600 0,66 29,33 4925
SONAE CAP. 0,855 1,48 5,56 4875 99%
SONAE SGPS 5’900 _1'99 _21'33 4825 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09 26/09
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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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