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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 .
M -0,4410 2 2 M 1,8049 0 25 0,7124 -0,7784 100
3M -0,4090 0 0 3M 1,9281 El -17 0,8030 -0,7592
6M -0,3460 0 3 6M 1,9333 0 -11 0,8741 -0,6972 025
12M -0,2810 1 4 12M 1,9558 -1 3 0,9623 -0,5544 o0 B ——a——n
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1Y -0,3580 0 7 -0,3450 -0,1548 0,1108 Zona Euro 0,00 CURVA FORWARD
2y -0,3600 1 9 -0,3006 -0,0889 0,1834 EUA 2,00 025
3y -0,3360 1 12 -0,2510 -0,0232 0,2563 Reino Unido 0,75 s W
4y -0,3030 1 15 -0,1946 0,0465 0,3266 Japao 0,10
5Y -0,2610 1 17 -0,1350 0,1174 0,3900 Canada 1,75
v -0,1560 1 21 -0,0027 0,2532 0,4999 Suica 0,75
10Y 0,0250 1 24 0,1899 0,4134 0,6193 China 5,75
15Y 0,2680 2 28 0,4102 0,5631 0,6988 Brasil 5,50 050
20Y 0,3910 2 30 0,5129 0,6129 0,6905 Austrélia 0,75
30Y 0,4290 2 31 0,5270 0,5771 0,6113 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7420 2 -10 1,5610 1,5620 1,7140 175 W
2y 1,6240 3 -1 1,5485 1,6030 1,7380 1%
3y 1,5820 3 4 1,5680 1,6445 1,7815 o0
4y 1,5360 2 3 1,5690 1,6640 1,8430 075
5Y 1,5710 3 8 1,5955 1,6955 1,9040 st e
7v 1,6050 3 11 1,6740 1,8050 1,9195 000
10Y 1,6900 3 14 1,7720 1,8981 1,9710 g;ﬂ v oy e R v sy 20v 30y
15Y 1,5480 8 9 1,8570 1,9520 2,0170 '
20Y 1,6040 7 9 1,9035 1,9805 2,0250 ——ER  —=—UsD
30Y 1,8770 3 18 1,9440 1,9630 2,0020
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 61,48 0,54 0,44 oT 2y 0,492 0,02 9,10 035 oo
JETFUEL 62921  -479  -21,29 oT5Y -0,151 0,03 13,90 i M i
DIESEL 597,00  -510  -11,42 oT 10Y 0,252 0,03 780  °%® 030
COBRE 5.907,50 4500 138,00 BUND 10Y 0,775 4,45 24,70 005 020
ZINCO 255500 21,00 256,00 SCHATZ2Y  -0,018 1,15 11,70 0102708 04/10 11710 1810 25/10 t 010
OURO 1.493,06 -9,68 9,17 T-NOTE10Y 2,660 3,68 11,00 025 000
TRIGO 510,25  -7,50 23,00  T-NOTE2Y 2,105 2,49 6,50
LICENGA C02 25,15 0,18 0,15 GILT 10Y 0,709 5,66 18,70 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1087  -0,18%  1,82% 1,1160 1,1224 1,1348 1
EUR/GBP 0,86328 0,31%  2,60% 0,8662 0,8690 0,8749
EUR/IPY 120,69  -0,08%  -2,57% 120,69 120,69 120,69
EUR/CHF 1,1045  -0,24%  -1,49% 1,1035 1,1025 1,1009
EUR/BRL 44264  028%  2,34% 4,4747 45157 4,6179 111
EUR/PLN 42730  0,15%  2,29% 4,2983 4,3221 4,3700
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1087  0,8633 120,69 1,1045 10,7685 7,4708 1,4491 162302  4,4264 10,2195
uUsD 0,9016 - 0,7779 108,885 0,9958 9,6896 6,7355 1,3063 1,4652 3,9782  9,2053
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,525 0,27 -4.74 Titulo Variagdo % PSI 20 5.106,62  0,32% 7,93% 542932  4551,84
BCP 0,202 034  -11.81 RAMADA 3,93 CAC40 5730,57 0,15% 21,14% 5747,10  4.55599
CORT. AMORIM 9,920 1,54 10,22 RAMADA 3,93 ESTX50 PR 3.62569  0,03% 20,80%  3.637,94  2.908,70
cTT 2,664 0,83 9,57 SEMAPA 2,46 XTRADAX 1294171 037% 22,57% 12.986,49 10.279,20
EDP 3,612 0,44 18,47 GALP 2,31 S&P 500 3.039,47  0,56% 21,24%  3.044,08  2.346,58
EDP R 9,910 0,10 27,46 CORT. AMORII 1,54 IBEX 35 9.433,00 0,03% 1046%  9.587,60  8.286,20
GALP 14,590 2,31 5,76 BCP 0,34 NIKKEI 225  22.867,27  0,30% 14,25% 22.896,22 18.948,58
IBERSOL 7,600 0,00 -3,80 PHAROL -0,40
J MARTINS 14,975 0,30 44,83 EDP 0,44 -
MOTAENGIL 2006  -050  24.60 MOTAENGL | -0,50 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,298 -0,18 -8,39 NOVABASE -1,95 10%
NOS 5,315 0,19 0,38
NOVABASE 2,510 -1,95 24,26 PSI120 102%
PHAROL 0,101 -0,40 -38,36
RAMADA 6,340 3,93 -15,47 5100 100%
REN 12,700 0,16 -3,05 5050 -
SEMAPA 0,709 2,46 -16,49 5000
SONAE CAP. 0,913 0.38 12,72 4950 96% 4
SONAE SGPS 6,340 3'93 _15'47 4900 27/09 04/10 11/10 18/10 25/10

4850

- - - - 27/09 04/10 1110 18/10 25/10 PSI20  —— CAC40 S&PS00  ——IBEX  —— NIKKEI

Eurostoxx50
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