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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR ] B—— =
M -0,4480 1 0 M 1,8775 -1 -16 0,7118 -0,7948
3M -0,4100 0 -1 3M 2,0033 0 -14 0,7836 -0,7776 Lo
6M -0,3490 1 2 6M 1,9859 1 9 0,8624 -0,7064 025
12M -0,2940 1 1 12M 1,9923 2 -8 0,9568 -0,5800 o50) w— - —w——a
- M 3m 6M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —=EURIBOR = USDLISOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1Y -0,3730 0 3 -0,3852 -0,2194 0,0140 Zona Euro 0,00 CURVA FORWARD
2y -0,3980 1 3 -0,3527 -0,1631 0,0827 EUA 2,00 025
3y -0,3810 2 4 -0,3080 -0,1063 0,1554 Reino Unido 0,75 NN
4y -0,3460 2 5 -0,2577 -0,0414 0,2266 Japao 0,10 N
5Y -0,3040 3 5 -0,2046 0,0269 0,2940 Canada 1,75 v
v -0,1970 3 4 -0,0812 0,1611 0,4042 Suica 0,75 /\/_/
10Y -0,0110 4 3 0,1066 0,3233 0,5236 China 5,75
15Y 0,2380 4 0 0,3270 0,4769 0,6053 Brasil 5,50 050
20Y 0,3620 4 -1 0,4283 0,5241 0,6003 Austrélia 0,75
30Y 0,4030 4 2 0,4425 0,4887 0,5201 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7950 0 -15 1,4872 1,4825 1,6135 175
2y 1,6600 0 12 1,4680 1,5060 1,6540 150 '\-\a\./.,——-’/l\k_/'
3y 1,6040 1 -10 1,4730 1,5400 1,6920 o0
4y 1,3450 -1 3 1,4870 1,5775 1,7270 075
5Y 1,5760 1 -9 1,5110 1,6170 1,7864 st e
v 1,6020 11 6 1,5730 1,6890 1,8190 000
10Y 1,6770 1 -8 1,6675 1,7700 1,8740 02 ﬁ y 2 ¥ 1o¥ 1s¥ ¢ 0¥
15Y 1,5480 8 9 1,7735 1,8465 1,9145 '
20v 1,6040 7 9 1,8180 1,8700 1,9170 ——ER  —=—UsD
30Y 1,8470 1 -8 1,8415 1,8740 1,9000
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 58,99 0,43 -4,57 oT 2y 0,567 0,01 560 o \/‘/_/\/_‘/\/\ 040
JETFUEL 629,74 5,98 52,43 oT 5Y 0,233 0,02 -5,80 030
DIESEL 59525 4,75 -46,42 oT 10Y 0,182 0,02 1290 025
COBRE 572150 -4300 -140,00 BUND10Y  -0,846 1,24 760 005 oe
ZINCO 2.469,50 6,25 102,25 SCHATZ 2Y -0,044 1,15 5,00 0,10 ﬂs/mmw—zzes—mvs 6709 28/09 30/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 t 0,10
OURO 149364 471 1222 TNOTE10Y 2582 0.30 660 o2 o0
TRIGO 52550 12,25 41,25  T-NOTE 2Y 2,024 0,19 -9,00
LICENGA C02 25,83 0,47 0,39 GILT 10Y 0,684 0,09 0,10 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1113  080%  0,79% 1,1186 1,1249 1,1373 1
EUR/GBP 0,8684  -0,32%  2,27% 0,8714 0,8742 0,8802
EUR/IPY 12081  -0,75%  -1,31% 120,81 120,81 120,81
EUR/CHF 1,087  0,34%  -0,02% 1,0976 1,0965 1,0048 112
EUR/BRL 46147  -0,35%  -2,19% 4,6622 4,7034 4,8107
EUR/PLN 42823  0,05%  1,37% 4,3063 4,3299 4,3786
EURGBP EURJPY e
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1113  0,8684 120,81 1,0987 10,8043 7,4704 1,4610 1,6301  4,6147 10,2143
uUsD 0,8996 - 0,7783 108,635 0,9876 9,7026 6,7207 1,3137 1,4664  4,1360 19,1726
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,395 0,65 7,07 Titulo Variagdo % PSI 20 5.021,33  043% 6,13% 542932  4.551,84
BCP 0,199 -0,30 -13,12 NOS 3,39 CAC40 5.692,00 -0,09% 20,32% 5737,15  4.555,99
CORT. AMORIM 9,870 1,65 9,67 cTT 2,91 ESTX50 PR 3.600,46  0,03% 19,96%  3.630,43  2.908,70
cTT 2,332 2,91 20,84 RAMADA 1,92 XTRADAX  12.69475 0,20% 20,23% 12.814,49  10.279,20
EDP 3,525 -1,67 15,61 RAMADA 1,92 S&P 500 2.999,74  0,34% 19,67%  3.027,98  2.346,58
EDP R 9,760 0,72 25,53 CORT. AMORII 1,65 IBEX 35 9.370,40  -0,17% 9,73% = 9.587,60  8.286,20
GALP 13,585 0,30 -1,49 NIKKEI 225  22.451,86 -0,09% 12,18% 22.959,41 18.948,58
IBERSOL 7,240 2,16 -8,35
J MARTINS 15,145 0,40 46,47 BCP 0,30 N .
MOTAENGIL 1992 127 2373 EDP 167 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,308 0,43 8,11 IBERSOL 2,16 oo
NOS 5,335 3,39 0,76 1020%
NOVABASE 2,470 0,82 22,28 PSI120 1019
PHAROL 0,102 0,20 37,38 100%
RAMADA 6,380 1,92 -14,93 5050 0% Z.
REN 12,580 1,29 3,97 5000 98%
SEMAPA 0,685 0,88 -19,32 4950 7%
SONAE CAP. 0914 0.00 12.84 4900 g 18109 20109 22/09 24/09 26/09 28/09 30/09 02110 0410 06/10 08/L0 10/10 12/10 14/10 16/10
SONAE SGPS 6,380 1,92 -14,93 g
- - - - 18/09 25/09 02/10 09/10 16/10 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&PS00  ———IBEX  ——— NIKKEI
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