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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 ——a
M -0,4680 1 -3 M 1,9135 -1 -12 0,7164 -0,8020
3M -0,4160 0 2 3M 2,0009 1 -13 0,7848 -0,7868 Lo
6M -0,3530 1 2 6M 1,9756 4 -8 0,8514 -0,7180 025
12M -0,3010 0 2 12M 1,9555 6 -5 0,9414 -0,5924 0,50 ] — a8 —8—4=&
INTEREST RATE SWAPS M cbor = vsusor
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,3907 1 1 -0,4332 -0,2795 -0,0385 Zona Euro 0,00 CURVA FORWARD
2y -0,4340 2 7 -0,4058 -0,2274 0,0320 EUA 2,00 025
3y -0,4210 3 8 -0,3649 -0,1645 0,1118 Reino Unido 0,75 NN
ay -0,3910 3 9 -0,3166 -0,0960 0,1842 Japdo 0,10 W
5Y -0,3520 3 9 -0,2608 -0,0226 0,2438 Canada 1,75 050
7v -0,2530 4 7 -0,1313 0,1157 0,3628 Suica 0,75
10Y -0,0740 4 4 0,0610 0,2751 0,4827 China 5,75
15Y 0,1610 4 0 0,2769 0,4247 0,5557 Brasil 5,50 075
20Y 0,2800 4 2 0,3791 0,4732 0,5569 Australia 0,75
30Y 0,3150 4 -4 0,3960 0,4430 0,4773 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7990 8 -6 1,5246 1,4665 1,6007 175
2y 1,6560 10 1 14712 1,5077 1,6485 1% W
3y 1,5930 10 3 1,4696 1,5397 1,7623 Lo
4y 1,3450 -1 -3 1,4891 1,5847 1,7228 075
5Y 1,5620 11 5 1,5146 1,6139 1,8115 g;g ———
7Y 1,4880 13 3 1,5722 1,6888 1,8095 000
10Y 1,6660 10 6 1,6648 1,7583 1,8562 o2 J v 2 3 & oy oasyoo2voov
15Y 1,5480 -8 9 1,7544 1,8241 1,8896 -
20Y 1,6040 7 9 1,8014 1,8510 1,8985 —e—ER  —eUsD
30Y 1,8370 8 5 1,8207 1,8472 1,8706
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 59,12 -1,39 0,13 oT2Y -0,584 -0,01 070 oo W 040
JETFUEL 61825  -632  -14,83 oT5Y -0,239 -0,02 -1,60 030
DIESEL 586,25  -632  -14,33 oT 10Y 0,172 0,03 630 025
COBRE 5.803,00 1500 2350 BUND10Y  -0,899 -0,96 9,60 005 o
ZINCO 245650 2825 93,00 SCHATZ2Y  -0,082 2,06 390 010 ﬁwm 04/10 11110 tgr;g
OURO 1.492,15 7,13 1,85 T-NOTE10Y 2,559 -3,05 720 oz 000
TRIGO 508,75 0,75 2525  T-NOTE2Y 2,034 1,72 -8,40
LICENCA C02 24,13 0,31 225  GILT 10Y 0,633 -6,89 -0,60 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1031  -0,11%  0,00% 1,1103 1,1166 1,1292 s
EUR/GBP 0,87983  -0,53%  0,60% 0,8828 0,8856 0,8916
EUR/JPY 1194  029%  -0,37% 119,40 119,40 119,40
EUR/CHF 1,0996  0,09%  -0,71% 1,0984 1,0974 1,0956 112
EUR/BRL 45587  -0,48%  -1,55% 4,6057 4,6468 4,7473
EUR/PLN 42933 025%  0,81% 4,3173 4,3408 4,3907
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1031  0,8798 119,40 1,0996 10,8268  7,4694 1,4583 1,62864  4,5587 10,0489
usD 0,9070 - 0,7947 108,405 0,9964 9,8190 6,7746 1,3225 14781  4,1253 19,1097
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,365 -1,83 7,50 Titulo Variagéo % PSI 20 497517  -0,58% 5,15%  5429,32  4.551,84
BCP 0,192 159 -16,17 SEMAPA 5,26 CAC40 5.643,08 -0,40% 19,29%  5.704,93  4.555,99
CORT.AMORIM 9,740 -0,61 8,22 RAMADA 1,31 ESTX50 PR  3.556,26  -0,38% 18,49%  3.588,68  2.908,70
cTT 2,206 063  -2512 RAMADA 1,31 XTRADAX  12.48656 -0,20% 18,26% 12.656,05 10.279,20
EDP 3,579 -0,69 17,38 SONAE CAP. 0,85 S&P 500 2971,54  0,04% 1853%  3.027,98  2.346,58
EDP R 9,850 -0,20 26,69 NOS 0,77 IBEX 35 9.246,50  -0,29% 827%  9.587,60  8.286,20
GALP 13565  -0,48 1,67 ALTRI -1,83 NIKKEI 225  21.798,87 1,15% 891%  22.959,41 18.948,58
IBERSOL 7,880 -1,99 -0.25 PHAROL -1,90
J MARTINS 14980  -112 44,87 NAVIGATOR -1,93 - 5
MOTAENGIL 1879  -0.60  16.71 IBERSOL 1,09 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,256 -1,93 -9,56 NOVABASE 3,11 o
NOS 5,260 0,77 -0,66
NOVABASE 249 311 2327 PSI20 100% SN
PHAROL 0103 190  -36.89 oh AN
RAMADA 6,180 1,31 -17,60 5050 9%
REN 12,340 0.33 -5,80 5000 7%
SEMAPA 0,660 5,26 22,26 1950 9%
SONAE CAP. 0.888 0.85 9.63 4900 % 13/0 20/09 27/09 04/10 11710
SONAE SGPS 6,180 1,31 -17,60 soso |
- - - - 13/09 20/09 27/09 04110 11/10 PSI20  ——— CAC40 Eurostoxs0  ——— DAX S&PS00  ———IBEX  ——— NIKKEI
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