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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 175
M -0,4430 0 1 M 1,8218 0 21 0,7111 -0,7890 100
3M -0,4020 0 0 3M 1,9360 0 20 0,7899 -0,7726
6M -0,3510 0 1 6M 1,9325 0 -14 0,8679 -0,6964 025
12M -0,2880 0 1 12M 1,9673 1 -10 0,9701 -0,5672 os0) B — & ==
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,3655 0 4 -0,3708 -0,2124 0,0125 Zona Euro 0,00 CURVA FORWARD
2y -0,3730 -1 5 -0,3436 -0,1690 0,0780 EUA 2,00 025
3y -0,3490 -1 8 -0,2979 -0,1081 0,1485 Reino Unido 0,75 NN
ay -0,3110 -1 10 -0,2527 -0,0444 0,2166 Japdo 0,10 Ny
5Y -0,2640 2 12 -0,1992 0,0215 0,2780 Canada 1,75
7v -0,1530 2 14 -0,0806 0,1505 0,3827 Suica 0,75 /_\/—/
10Y 0,0360 -3 15 0,1000 0,3039 0,4980 China 5,75
15Y 0,2910 -3 16 0,3085 0,4494 0,5740 Brasil 5,50 050
20Y 0,4200 -3 17 0,4040 0,4938 0,5653 Australia 0,75
30Y 0,4640 -3 17 0,4133 0,4559 0,4855 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7450 0 -18 1,4688 1,4875 1,6290 175
2y 1,6240 1 -10 1,4692 1,5290 1,6610 1% .\'\'\./'/'/'\P”'/.
3y 1,5830 2 -6 1,4916 1,5445 1,6930 o0
4y 1,3450 -1 -3 1,5142 1,6169 1,7665 075
5Y 1,5780 3 1 1,5025 1,6205 1,7992 st /——'
7v 1,6230 4 3 1,5675 1,6930 1,8200 000
107 1,7170 5 7 1,6957 1,7700 1,8680 g;ﬂ T L
15Y 1,5480 -8 9 1,7650 1,8674 1,9387 -
20Y 1,6040 7 9 1,8430 1,8964 1,9120 —e—ER  —eUsD
30Y 1,9110 5 12 1,8623 1,8919 1,9120
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 60,31 0,61 -3,42 oT2Y -0,543 0,00 020 oo 040
JETFUEL 628,67  -049  -29,33 oT5Y -0,209 0,01 6,20
DIESEL 50442 017  -2158  OT10Y 0,196 -0,02 220 @ °® /JM/\/’\/\ 030
COBRE 5.826,00 -10,00 2000 BUND10Y  -0,838 -1,52 19,80 005 020
ZINCO 2502‘50 _5’50 192'00 SCHATZ 2Y _0'032 0’23 8,50 -0,10 3470926709 28/09 30/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 18/10 20/10 22/10 t 0,10
OURO 149374 9,51 29,29 T-NOTE 10Y 2,588 0,76 1,80 025 000
TRIGO 519,50 1,50 3650 T-NOTE2Y 2,032 0,19 2,90
LICENCA C02 24,89 0,77 0,91 GILT 10Y 0,677 0,97 14,40 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1123  -0,06%  1,26% 1,1198 1,1261 1,1382 =
EUR/GBP 0,86408  -0,40%  2,24% 0,8671 0,8700 0,8758
EUR/JPY 120,63  0,20%  -2,12% 120,63 120,63 120,63
EUR/CHF 1,1016  0,00%  -1,29% 1,1005 1,0996 1,0979
EUR/BRL 45232 046%  1,25% 4,5701 46118 4,7400 111
EUR/PLN 42734 -0,11%  2,76% 4,2986 4,3218 4,3695
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1123  0,8641 120,63 1,1016 10,7408  7,4707 1,4550 1,6236  4,5232 10,1728
usD 0,8997 - 0,7763 108,605 0,9905 9,6577 6,7214 1,3099 1,4610  4,0678 9,1605
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,460 -0,09 -5,86 Titulo Variagéo % PSI 20 5.057,72  0,83% 690% 542932  4.551,84
BCP 0,202 1,87 -12,03 ctT 4,03 CAC40 5.653,44 -0,08% 1951% 5.737,15  4.555,99
CORT. AMORIM 9,880 -0,80 9,78 SONAE CAP. 2,12 ESTX50PR  3.606,89  0,06% 20,17%  3.630,43  2.908,70
cTT 2,530 4,03 14,12 MOTA ENGIL 2,04 XTRADAX 1279819  0,34% 21,21% 12.819,22  10.279,20
EDP 3,603 1,09 18,17 BCP 1,87 S&P 500 3.001,68  0,19% 19,74%  3.027,98  2.346,58
EDP R 9,900 -0,60 27.33 GALP 1,20 IBEX 35 9.385,00  0,05% 9,90%  9.587,60  8.286,20
GALP 13,865 1,20 0,51 RAMADA 0,32 NIKKEI 225 2262538  0,34% 13,04% 22.698,79 18.948,58
IBERSOL 7,600 0,00 -3,80 EDPR -0,60
J MARTINS 14,875 0,68 43,86 SEMAPA 0,73 ~ 5
MOTAENGIL 1998 2,04 2410 NOVABASE 078 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,326 0,24 -7.61 CORT. AMORIl v -0,80 Lo
NOS 5,250 0,28 -0,85 102%
NOVABASE 2,550 0,78 26,24 pSI20 Lo%
PHAROL 0,101 020  -37.87 100% N———
RAMADA 6,300 032  -16,00 5050 0%
REN 12,840 0,94 -1,98 5000 8%
SEMAPA 0,683 073  -19,55 1950 o7
SONAE CAP. 0917 212 13,21 4900 %% 24109 26109 28/09 30/09 02/10 04/10 06/10 0B/10 10/10 12/10 14/10 16/10 18/10 20/10 22110
SONAE SGPS 6,300 032  -16,00 ol
- - - - 24109 01/10 08/10 15/10 2210 PSI20  ——— CAC40 Eurostoxs0  ——— DAX S&PS00  ———IBEX  ——— NIKKEI
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