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RENDA FIXA
INTERBANK OFFERED RATES 550 EURIBOR vs. USD LIBOR

. INTERBANKOFFEREDRATES _ |
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps)  GBP CHF as ./././'
™M 0.9190 1 24 ™M 3.4799 4 47 2.6170 0.2200 :
M 1.4560

0 39 3M 4.2266 3 66 3.2688 0.4350 300
6M 2.0380 1 37 6M 4.6737 1 55 3.9766 0.7400 175 _/./'/.
12M 2.6980 2 44 12M 5.3124 3 64 4.6552 1.2100
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INTEREST RATE SWAPS TAXA DE REFERENCIA IM —=—EURBOR —=—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
0 30

1y 2.6639 3.2770 3.1480 3.2470 Zona Euro 1.25 CURVA FORWARD

2y 2.9640 -3 37 3.2050 3.2040 3.2498 EUA 3.25
3y 3.0140 -3 46 3.2065 3.2365 3.2920 Reino Unido 2.25 325
4y 3.0487 -3 51 3.2240 3.2440 3.3180 Jap&o 0.10 275
5Y 3.0891 -4 55 3.2120 3.2625 3.3310 Canada 3.25 oo
v 3.1308 -4 60 3.2505 3.3100 3.3800 Suica -0.75 )
10Y 3.1995 -4 62 3.2890 3.3390 3.2977 China 5.75 175
15Y 3.2170 -4 64 3.2309 3.1430 2.9680 Brasil 13.75 125 4
20Y 3.0048 -4 58 2.9730 2.8405 2.6494 Austrélia 2.60
30Y 2.5617 -3 47 2.5350 2.3905 2.2370 india 4.50 EURIBOR 3M EURIBOR &M EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 500 INTEREST RATE SWAPS
1y 4.9707 -1 54 45513 3.7801 3.7020 475
2y 4.8169 -1 50 4.3000 3.7500 3.7050 450
3y 45577 0 49 41257 3.7360 3.6885 s
A 4.3738 1 49 4.0332 3.7285 3.7010 375
5Y 4.2549 1 49 3.9760 3.7150 3.7452 e
7Y 4.1192 2 49 3.8990 3.7380 3.7803 300
10v 40248 3 48 3.8869 3.7955 3.8047 215 _/"4'_—'——._—./.—-\'\_
15Y 3.9868 5 48 3.8668 3.7511 3.6960 T - v a o ~ 1ov By v | aov
20Y 3.8961 6 47 3.7590 3.6494 3.5180 ——ER  —=—UsD
30Y 3.6052 7 41 3.4830 3.3390 3.2406
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps)  AM (bps) [EN SWAP 10y-2y 040
BRENT 89.04 -2.58 -1.01 oT 2y 1.994 0.03 52.20 030
JETFUEL 1,136.00 23.83  158.81 OoT 5Y 2.668 0.01 4790 4B 020
DIESEL 1,162.00 29.00  191.25 OT 10Y 3.358 0.02 55.90 300 010
COBRE 7,531.50 2400 -199.50 BUND 10Y 1.911 -0.18 51.80 000
ZINCO 2,895.00 -80.50 -276.50 SCHATZ2Y  2.451 -0.25 2800 ' 010
OURO 1,650.90 -6.57  -24.16 T-NOTE10Y  4.662 1.30 4820  os0 4 I o
TRIGO 845.50 -15.50 -14.25 T-NOTE 2Y 4.798 0.41 58.40 19/09 21/09 23/09 25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10 13/10 15/10 17/10
LICENGA C02 67.77 0.26 -5.50 GILT 10Y 4.323 -2.15 94.50 CUSD ——cBP ——EURGHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M EVEN FW 6M FW 12M EURUSD
EUR/USD 0.9835  0.99%  -1.55% 0.9913 0.9979 1.0091 103
EUR/GBP 0.86928 -0.78%  0.99% 0.8741 0.8793 0.8898
EUR/JPY 146.65  -1.13%  -2.20% 146.64 146.63 146.61 102
EUR/CHF 0.9811  -0.09%  -1.44% 0.9784 0.9747 0.9662
EUR/BRL 52021  -0.11%  -0.40% 5.3424 5.4674 5.6953 101
EUR/PLN 47947  0.14%  -1.83% 4.9175 5.0124 5.1959
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 0.9835  0.8693 146.65 0.9811 10.9433  7.4393 1.3577 156639  5.2021 10.4213
usD 1.0152 - 0.8832 149.075 0.9946 11.0929  7.5516 1.3750 15869 52671 10.5548
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5.465 0.46 30.87 Titulo Variac&o % PSI 5,399.98  -0.48% -3.04%  6,370.78  5,128.86
BCP 0.131 -4.11 747 MOTA ENGIL 1.96 CAC40 6,067.00  0.44% -15.18% 7,384.86  5,628.42
CORT. AMORIM  9.020 1.69 -20.04 SEMAPA 1.77 ESTXS50PR  3,463.83  0.64% -19.42% 4,41523  3,249.57
CcTT 2.915 1.57 -36.00 CORT. AMORI! 1.69 XTRADAX  12,765.61  0.92% -19.64% 16,290.19 11,862.84
EDP 4.281 1.33 -11.40 cTT 1.57 S&P 500 3,699.77  0.66% -22.33% 4,818.62  3,491.58
EDP R 20.290 1.10 -7.35 EDP 1.33 IBEX 35 7,609.60  0.78% -12.59%  9,198.10  7,189.60
GALP 9.616 -4.89 12.86 NIKKEI 225  27,156.14  1.42% -5.68% 29,960.93 24,681.74
J MARTINS 19.580 0.00 -2.59 REN -0.40
MOTA ENGIL 1.142 1.96 -8.94 GREENVOLT -1.20 "
NAVIGATOR 3.874 0.31 15.64 BCP -4.11 EVOLUGAO MENSAL (BASE 100%)
NOS 3.540 0.91 3.81 GALP -4.89 100%
REN 2.470 -0.40 -2.95 8%
SEMAPA 12.620 177 7.86 psI o6
SONAE SGPS 0.928 0.43 -7.48 o
GREENVOLT 7.420 -1.20 19.48 5775
5675 92%
5575 90%
5475
5375 8 +
5275 19/09 21/09 23/09 25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10 13/10 15/10 17/10
517512‘1/09 26/09 03/10 10/10 17/10 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  ——IBEX  ——— NIKKEI
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