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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 R .
M -0,4470 0 0 M 1,8228 0 -20 0,7114 -0,7804 100
3M -0,4040 0 0 3M 1,9396 0 -17 0,7985 -0,7666
6M -0,3480 0 3 6M 1,9140 2 -14 0,8665 -0,6976 025
12M -0,2880 0 3 12M 1,9428 2 9 0,9585 -0,5704 o0 m— - —w——n
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —=EURIBOR = USDLISOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1Y -0,3647 0 5 -0,3733 -0,2220 0,0171 Zona Euro 0,00 CURVA FORWARD
2y -0,3720 0 6 -0,3442 -0,1690 0,0867 EUA 2,00 025
3y -0,3520 0 9 -0,3025 -0,1051 0,1604 Reino Unido 0,75 P R O
4y -0,3220 -1 11 -0,2552 -0,0396 0,2281 Japao 0,10
5Y -0,2830 2 13 -0,2003 0,0297 0,2960 Canada 1,75
v -0,1790 3 16 -0,0767 0,1596 0,3975 Suica 0,75 /—/v_/
10Y -0,0020 -4 18 0,1059 0,3164 0,5139 China 5,75
15Y 0,2400 5 19 0,3210 0,4662 0,5911 Brasil 5,50 050
20Y 0,3600 6 19 0,4169 0,5107 0,5852 Austrélia 0,75
30Y 0,3970 7 20 0,4287 0,4720 0,5017 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7440 0 -18 1,4740 1,4870 1,6240 175 .\_‘____F/_/.\.//
2y 1,6270 0 -10 1,4530 1,5205 1,6590 1%
3y 1,5870 0 5 1,4510 1,5530 1,6970 Too
4y 1,5750 23 3 1,4850 1,5880 1,7350 075
5Y 1,5820 0 0 1,5140 1,6260 1,7916 st e
v 1,6210 0 3 1,5760 1,6980 1,8250 000
10Y 1,7080 -1 6 1,6715 1,7730 1,8720 02 ﬁ y lo¥ 1s¥ ¢ 0¥
15Y 1,5480 8 9 1,7811 1,8470 1,9305 '
20Y 1,6040 7 9 1,8327 1,8720 1,9150 ——ER  —=—UsD
30Y 1,8950 2 11 1,8360 1,8680 1,8920
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 61,40 0,23 0,72 oT 2y -0,544 0,00 1,80 035 oo
JETFUEL 628,67  -049  -29,33 OT 5Y -0,205 0,00 9,20 ' ,M/\/\A ’
DIESEL 594,42 0,17 -21,58 oT 10Y 0,184 0,01 410 @ *® 030
COBRE 587850 63,00 103,00 BUND 10Y 0,850 -1,03 19,90 005 020
ZINCO 2506‘00 3’50 167'00 SCHATZ 2Y _0'046 _1’15 7'70 -0,10 3505-27/09 1/10 03/10 05/10 07/10 09/10 11/10 13/10 15/10 17/10 19/10 21/10 23/10 t 0,10
OURO 1.499,76 7,39 3455 T-NOTE 10Y 2,578 -1,37 7,00 oz 000
TRIGO 517,25  -3,50 3550  T-NOTE 2Y 2,015 1,72 3,30
LICENGA C02 25,45 0,70 0,09 GILT 10Y 0,613 5,46 8,50 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1128  0,05%  1,14% 1,1201 1,1263 1,1384 1
EUR/GBP 0,86288  0,14%  2,16% 0,8658 0,8687 0,8744
EUR/JPY 120,86  -0,19%  -1,99% 120,86 120,86 120,86
EUR/CHF 1,1017  001%  -151% 1,1006 1,0097 1,0980
EUR/BRL 4,4495  094%  3,14% 4,4950 4,5355 4,6419 111
EUR/PLN 42773 -011%  2,39% 4,3022 4,3256 4,3732
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1128  0,8629 120,86 1,1017 10,7127 7,4703 1,4514 1,62737  4,4495 10,1446
uUsD 0,9006 - 0,7783 108,515 0,9916 9,6392 6,7277 1,3086 1,4657  4,0120 19,1347
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,445 0,27 6,12 Titulo Variagdo % PSI 20 5.078,10 041% 7,33% 542932  4.551,84
BCP 0,203 0,69 -11,42 cTT 4,19 CAC40 567225  0,34% 19,91% 5737,15  4.555,99
CORT. AMORIM 9,880 0,00 9,78 GALP 1,77 ESTX50PR  3.616,62  0,27% 20,49% 3.630,43  2.908,70
cTT 2,636 4,19 -10,52 SEMAPA 1,32 XTRADAX 1286575 0,53% 21,85% 12.914,24 10.279,20
EDP 3,646 1,17 19,55 EDP 1,17 S&P 500 3.006,78  0,08% 19,95%  3.027,98  2.346,58
EDP R 9,890 0,10 27,20 MOTA ENGIL 0,90 IBEX 35 9.393,40  0,09% 10,00%  9.587,60  8.286,20
GALP 14,110 1,77 2,28 ALTRI 0,27 NIKKEI 225  22.750,60 055% 13,67% 22.780,99  18.948,58
IBERSOL 7,540 0,79 -4,56 NOS 0,29
J MARTINS 14,885 0,07 43,96 SONAE CAP. 0,76 B 5
MOTAENGIL 2016 090 2522 IBERSOL 079 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,330 0,12 -7,50 REN -1,09
NOS 5,235 0,29 1,13 104%
NOVABASE 2,550 0,00 26,24 PSI120 o
PHAROL 0,101 0,00 -37,87 5100
RAMADA 6,300 0,00 -16,00 w050 100%
REN 12,700  -1,09 -3,05 !
SEMAPA 0,692 132 1849 e o
SONAE CAP. 0.910 -0.76 12.35 4900 %% 25009 27109 29/08 OL/10 03/10 05/10 07/10 09/10 11/10 13/10 15/10 17/10 19/10 21/10 23/10
SONAE SGPS 6,300 0,00 -16,00 g
- - - - 25/09 02/10 09/10 16/10 23/10 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&PS00  ———IBEX  ——— NIKKEI
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