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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 P B . —
M -0,4570 1 3 M 2,0315 -1 -8 0,7135 -0,8048
3M -0,4180 -1 2 3M 2,0086 El 2 0,7609 -0,7672 Lo
6M -0,3860 -1 4 6M 2,0630 0 3 0,8285 -0,7144 025
12M -0,3300 -1 5 12M 2,0433 2 9 0,8921 -0,5982 o50) w— @ m———w
- M 3m 6M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —=EURIBOR = USDLISOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1Y -0,4255 0 -0,4820 -0,3820 -0,1647 Zona Euro 0,00 CURVA FORWARD
2y -0,4470 0 8 -0,4688 -0,3354 -0,0988 EUA 2,00 025
3y -0,4450 1 9 -0,4392 0,2781 -0,0263 Reino Unido 0,75 NN
4y -0,4280 1 8 -0,4018 -0,2165 0,0400 Japao 0,10 N
5Y -0,4000 2 8 -0,3541 -0,1495 0,1040 Canada 1,75 050
v -0,3200 2 7 -0,2399 -0,0209 0,2083 Suica 0,75
10Y -0,1610 2 6 -0,0637 0,1317 0,3195 China 5,75
15Y 0,0530 2 5 0,1375 0,2683 0,3898 Brasil 5,50 075
20Y 0,1570 2 3 0,2301 0,3141 0,3832 Austrélia 1,00
30Y 0,1830 1 0 0,2412 0,2804 0,3087 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,8490 0 6 1,4685 1,4140 1,5253 175 W
2y 1,6570 2 14 1,4030 1,4390 1,5320 1%
3y 1,5740 3 17 1,4005 1,4505 1,5650 Too
4y 1,5370 3 18 1,4292 1,4700 1,6000 075
5Y 1,5240 4 19 1,4320 1,5095 1,6523 2%
7Y 1,4960 -10 8 1,4770 1,5740 1,6715 0.00 "
10Y 1,5870 4 18 1,5590 1,6295 1,7265 B I —3 3 D
15Y 1,6300 9 6 1,6355 1,6865 1,7665 '
20v 1,6780 -9 5 1,6900 1,7255 1,7550 ——ER  —=—UsD
30Y 1,7280 3 14 1,6925 1,7224 1,7585
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 60,82 -1,09 1,57 oT 2y -0,594 0,00 3,40 03 M 040
JETFUEL 650,50 10,83 54,25 oT 5Y -0,280 0,02 5,20 030
DIESEL 608,42 10,50 49,92 oT 10Y 0,158 0,01 320 %% 025
COBRE 576200 4500 8400 BUND10Y  -1,011 0,27 13,00 005 oe
ZINCO 2.349,50 13,00 69,75 SCHATZ2Y  -0,146 0,23 14,90 010 TW/M t 010
OURO 1.469,53 -32,69  -53,57 T-NOTE10Y 2,555 1,52 1350 025 000
TRIGO 48550  -1,75 23,00  T-NOTE 2Y 2,036 1,72 13,70
LICENGA C02 24,99 0,31 -1,33 GILT 10Y 0,479 2,26 4,30 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0889  -0,42%  -0,72% 1,0969 1,1036 1,1164 1
EUR/GBP 0,88573  0,23%  2,54% 0,8888 0,8917 0,8976
EUR/IPY 117,59  053%  -0,79% 117,59 117,59 117,59
EUR/CHF 1,0878  -0,34%  -0,14% 1,0865 1,0856 1,0840 112
EUR/BRL 45378  026%  1,23% 4,5951 4,6480 4,7621
EUR/PLN 43693  0,30%  -0,21% 4,3951 4,4183 4,4679
EURGBP EURJPY e
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0889  0,8857 117,59 1,0878 10,7165 7,4669 1,4437 161606 45378 9,9032
uUsD 0,9172 - 0,8113 108,065 0,9974 9,8289 6,8481 1,3239 1,4826  4,1655 9,0828
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,075 0,33 474 Titulo Variagdo % PSI 20 497275  080% 512% 542932  4.551,84
BCP 0,191 1,59 -16,60 crT 3,11 CAC40 5.669,40  0,53% 19,87%  5.696,25  4.555,99
CORT. AMORIM 9,950 0,30 10,56 PHAROL 2,02 ESTX50 PR  3.564,77  0,56% 18,80% 3.578,04  2.908,70
cTT 2,120 3,11 28,04 NOS 1,93 XTRADAX 1241844 0,32% 17,63% 12.656,05 10.279,20
EDP 3,560 0,28 16,73 NAVIGATOR 1,87 S&P 500 297724  052% 18,77%  3.027,98  2.346,58
EDP R 9,920 -0,40 27,33 BCP 1,59 IBEX 35 9.241,50  0,66% 8,26%  9.587,60  8.286,20
GALP 13,825 1,10 0,18 NIKKEI 225  21.755,84 -0,56% 8,70%  24.448,07 18.94858
IBERSOL 8,060 0,25 2,03 SEMAPA 0,17
J MARTINS 15,445 0,06 49,47 IBERSOL 0,25 N .
MOTAENGIL 1810 056  12.42 EDPR 0,40 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,278 1,87 9,00 NOVABASE -1,38 oo
NOS 5,015 1,93 5,29 105
NOVABASE 2,860 -1,38 41,58 PSI120 T0a%
PHAROL 0,111 2,02 -31,86 103%
RAMADA 5,980 1,36 20,27 5050 1029% g /
REN 11,680 0,86 -10,84 5000 101%
SEMAPA 0,599 -0,17 -29,45 4950 100%
SONAE CAP. 0,855 0.12 5,68 4900 99%
SONAE SGPS 5,980 1,36 _20'27 4850 30/08 06/09 13/09 20/09 27/09
4800
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