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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 178
1M -0,4560 -1 0 M 1,8043 2 24 0,7144 -0,7784 100
3M -0,4130 -1 0 3M 1,9356 0 -18 0,8051 -0,7670
6M -0,3500 0 3 6M 1,9320 2 -13 0,8784 -0,6910 025
12M -0,2930 -1 3 12M 1,9609 2 -7 0,9741 -0,5572 os0) @ — w  w——m
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,3610 0 5 -0,3529 -0,1774 0,0651 Zona Euro 0,00 CURVA FORWARD
2y -0,3710 0 6 -0,3182 -0,1185 0,1388 EUA 2,00 025
3y -0,3490 0 9 -0,2707 -0,0570 0,2099 Reino Unido 0,75 PN
4y -0,3130 1 11 -0,2179 0,0104 0,2780 Jap&o 0,10 J
5Y -0,2730 1 13 -0,1614 0,0787 0,3430 Canada 1,75
7Y -0,1680 1 17 -0,0342 0,2113 0,4492 Suica 0,75 /\//
10Y 0,0120 1 18 0,1526 0,3725 0,5736 China 5,75
15Y 0,2530 1 20 0,3724 0,5222 0,6542 Brasil 5,50 050
20Y 0,3740 1 21 0,4748 0,5715 0,6480 Australia 0,75
30Y 0,4110 1 22 0,4881 0,5347 0,5661 india 4,00 ———EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 1,7360 -1 11 1,5103 1,4790 1,6500 175 w
2y 1,6090 2 2 1,5010 1,5525 1,6735 150
3y 1,5670 2 3 1,5025 1,5695 1,7000 Too
4y 1,5550 2 5 1,5270 1,6190 1,7650 075
5Y 1,5580 -2 7 1,5350 1,6195 1,8259 st e
7Y 1,5930 -3 10 1,5725 1,6965 1,8280 0,00
10Y 1,6750 3 13 1,7070 1,7940 1,8825 oz ﬁ g T oy 15Y 20v sov
15Y 1,5480 -8 9 1,7910 1,8840 1,9380 g
20Y 1,6040 7 9 1,8240 1,8950 1,9405 —=—ER  —=—UsD
30Y 1,8590 -4 16 1,8635 1,8780 1,9195
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 61,67 0,00 0,24 oT 2Y -0,520 0,02 3,80 035 040
JETFUEL 634,00 -3,60 -10,75 oT 5Y 0,183 0,02 10,30 ’ rM/\/\/\—/ ’
DIESEL 602,10  -3,15 0,15 oT 10Y 0,210 0,03 520 %% 030
COBRE 5.884,00 -1,00 100,00  BUND 10Y 0,817 3,38 20,70 005 020
ZINCO 2.534‘00 28’00 243'25 SCHATZ 2Y _0'030 1’60 8,70 -0,10 4670928/0930/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 18/10 20/10 22/10 24/10 0,10
OURO 1.508,54 7,40 3,07 T-NOTE10Y 2,604 1,07 220 o2 0,00
TRIGO 521,25 5,25 44,00  T-NOTE 2Y 2,059 2,48 -0,40
LICENGA C02 25,02 0,42 0,19 GILT 10Y 0,654 3,43 13,20  USD ——GBP —EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1107  -0,19%  1,14% 1,1180 1,1243 1,1365 1
EUR/GBP 0,86598 -0,36%  2,39% 0,8689 0,8718 0,8775
EUR/JPY 12059  0,22%  -2,15% 120,59 120,59 120,59
EUR/CHF 1,1016  0,07%  -1,52% 1,1006 1,0996 1,0978
EUR/BRL 4,43 134%  2,47% 4,4742 4,5149 4,6200 111
EUR/PLN 42777 -0,07%  2,45% 4,3029 4,3267 4,3748
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1107  0,8660 120,59 1,1016 10,7395 7,4702 1,4482 1,6223 4,4300 10,1884
usD 0,9017 - 0,7793 108,575 0,9934 9,6862 6,7355 1,3063 1,4645 4,0187 9,1886
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,510 1,10 -5,09 Titulo Variagao % PSI 20 5.086,33  0,09% 7,51%  5.429,32  4.551,84
BCP 0,203 0,25 -11,50 NOS 1,43 CAC40 571823  061% 20,89% 5.737,15  4.555,99
CORT.AMORIM 9,760 -1,31 8,44 ALTRI 1,10 ESTX50 PR 3.623,00  0,05% 20,72%  3.631,04  2.908,70
CTT 2,642 0.38 -10,32 GALP 0,88 XTRADAX  12.891,39  0,15% 22,09% 12.914,24  10.279,20
EDP 3,628 -0,36 18,99 EDPR 0,41 S&P 500 3.026,61  054% 20,74%  3.027,98  2.346,58
EDP R 9,910 041 27,46 NOVABASE 0,39 IBEX 35 9.428,00  0,39% 10,40%  9.587,60  8.286,20
GALP 14,250 0,88 3,30 IBERSOL 0,52 NIKKEI 225  22.799,81  0,22% 1391% 22.819,92  18.948,58
IBERSOL 7,600 0,52 -3,80 NAVIGATOR 0,84
J MARTINS 14,900 0,13 44,10 CORT.AMORIl | -1,31 -
MOTAENGIL 2012  -0.10  24.97 RAMADA 379 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,302 0,84 -8,28 RAMADA 3,79 Lo
NOS 5,320 143 0.47
NOVABASE 2,560 0,39 26,73 PSI20 102% —
PHAROL 0,101 0,20 -37,99 s100 o —
RAMADA 6,100 3,79 -18,67 5050
REN 12,640 0,47 3,51 w000 8%
SEMAPA 0,690 0,29 -18,73 2050
SONAE CAP. 0.909 -0.16 12.16 4900 %% 26109 28109 3008 02/10 04/10 06/10 0B/10 10/10 12/10 14/10 16/10 18/10 20/10 22110 24/10
SONAE SGPS 6,100 3,79 -18,67
- - - - 485022;/09 03/10 10/10 17/10 24/10 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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