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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 178
M -0,4730 -1 2 M 1,9213 -1 12 0,7103 -0,8034 100
3M -0,4180 0 1 3M 1,9861 0 -15 0,7738 -0,7900
6M -0,3580 2 5 6M 1,9355 -1 -10 0,8290 -0,7286 025
12M -0,3030 2 7 12M 1,8960 1 -7 0,8854 -0,6220 o0 B &=
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INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,3983 1 7 -0,4411 -0,2760 -0,0134 Zona Euro 0,00 CURVA FORWARD
2y -0,4550 2 6 -0,4075 -0,2160 0,0640 EUA 2,00 025
3y -0,4480 3 7 -0,3634 -0,1480 0,1410 Re|r10 Unido 0,75 6 S PSS B
4y -0,4210 3 8 -0,3120 -0,0750 0,2160 Japao 0,10
5Y -0,3850 3 8 -0,2520 -0,0010 0,2830 Canada 1,75 050
v -0,2900 3 6 -0,1167 0,1406 0,3934 Suica 0,75
10Y -0,1180 3 4 0,0799 0,3047 0,5123 China 5,75
15Y 0,1210 3 2 0,3042 0,4584 0,5896 Brasil 5,50 075
20Y 0,2380 3 1 0,4050 0,5038 0,5827 Austrélia 0,75
30Y 0,2750 2 -1 0,4199 0,4687 0,5026 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y s INTEREST RATE SWAPS
1Y 1,6630 1 -13 1,5093 1,4850 1,6512 150 W
2y 1,4570 -1 7 1,4485 1,5206 1,6285 125
3y 1,3790 -1 -4 1,4884 1,5470 1,7257 100
ay 1,3450 1 -3 1,4970 1,5630 1,7420 e
5Y 1,3360 -1 3 1,4210 1,6220 1,7988 025 .
v 1,3620 -1 2 1,5790 1,6980 1,7805 000
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30Y 1,6210 -1 0 1,8477 1,8754 1,8890
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 60,35 1,25 0,41 oT 2y -0,584 0,00 3,50 035 /\/_/_/\/—-/ 040
JETFUEL 618,25  -632  -14,83 oT 5Y 0,223 0,00 2,30 030
DIESEL 586,25  -632  -14,33 oT 10Y 0,201 0,00 650  *® 025
COBRE 578050 97,00  -4400 BUND10Y  -0,879 5,20 1370 00 oe
Z|NCO 2428‘25 100'25 85’25 SCHATZ 2Y _0'098 0’69 11'90 -0,10 ﬂZ/OQ 14/09 16/09 18/09 6709 28/09 30/09 02/10 04/10 06/10 08/10 10/10 t 0,10
OURO 148088 -1448 -1288 T-NOTE10Y 2588 7,90 010 o2 o0
TRIGO 509,00 16,00 31,50  T-NOTE 2Y 2,049 8,21 -0,80
LICENGA C02 24,31 1,05 -1,96 GILT 10Y 0,707 16,53 6,70 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1043  0,12%  0,36% 1,1117 1,1181 1,1310 1
EUR/GBP 0,87518  3,01%  1,85% 0,8781 0,8811 0,8872
EUR/IPY 119,75  -1,03%  -1,04% 119,75 119,75 119,75
EUR/CHF 1,1007  -0,35%  -0,68% 1,0996 1,0085 1,0969 112
EUR/BRL 45271 -0,15%  -1,06% 4,5753 4,6182 4,7280
EUR/PLN 43002 031%  0,97% 4,3248 4,3486 4,3982
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1043  0,8752 119,75 1,1007 10,8213 7,4691 1,4561 1,62244 45271 10,0092
uUsD 0,9064 - 0,7886 108,595 0,9984 9,8176 6,7700 1,3198 1,4722  4,1102 9,0769
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,475 3,11 -5,60 Titulo Variagéo % PSI 20 4.999,95  1,12% 567% 542932  4.551,84
BCP 0,196 2,56 -14,60 NAVIGATOR 5,35 CAC40 5.663,03  1,69% 19,71% 570493  4.55599
CORT. AMORIM 9,760 0.83 8,44 REN 4,05 ESTX50 PR  3.56534  2,04% 18,79%  3.588,68  2.908,70
cTT 2,210 1,47 24,98 MOTA ENGIL 3,62 XTRADAX 1249628 2,73% 18,35% 12.656,05 10.279,20
EDP 3,586 0,25 17,61 ALTRI 3,11 S&P 500 2.991,38  1,78% 19,30%  3.027,98  2.346,58
EDP R 9,850 1,13 26,69 BCP 2,56 IBEX 35 9.257,40  1,68% 840%  9.587,60  8.286,20
GALP 13,660 1,49 0,98 NIKKEI 225  21.798,87 1,15% 891% 23.051,19 18.948,58
IBERSOL 8,040 2,03 1,77
J MARTINS 15,165 0,66 46,66 5 .
MOTAENGIL 1891 362  17.45 EDP 0,25 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,310 5,35 -8,06 SONAE CAP. -1,24 o
NOS 5,210 0,68 -1,61
NOVABASE 2,570 0,39 27,23 PSI20 100%
PHAROL 0,105 0,77 -35,91 99% &
RAMADA 6,100 0,66 -18,67 5050 9%
REN 12320 4,05 -5,95 5000 % ﬁ
SEMAPA 0,617 0,65 27,33 1950 96%
SONAE CAP. 0879 -1.24 8.52 4900 % 12109 14109 16/09 18/08 20/09 22/09 24/09 26/09 28109 30/09 02/10 O4/10 06/10 0B/10 10/10
SONAE SGPS 6,100 0,66 -18,67 g
- - - - 12/09 19/09 26/09 03/10 10/10 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ———IBEX  — NIKKEI
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