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RENDA FIXA
INTERBANK OFFERED RATES ss0 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o ./././'
Y] 0,9430 1 24 M 3,5007 1 49 2,6869 0,0650 ’

3M 1,5020 40 3M 4,2776

4 4 71 3,2784 0,3700 300
6M 2,0830 3 34 6M 4,7374 2 61 3,9681 0,6800 175 _/./'/.
12M 2,7330 5 40 12M 5,3394 0 67 4,6465 1,2400

0,50 +

INTEREST RATE SWAPS TAXA DE REFERENCIA IM —s—EURBOR —#—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3Y 5Y BANCO CENTRAL
33

1y 2,7327 2 3,4210 3,2050 3,3195 Zona Euro 1,25 CURVA FORWARD
2y 3,0675 3 39 3,3370 3,2420 3,3109 EUA 3,25
3y 3,1210 2 45 3,2935 3,2670 3,3335 Reino Unido 2,25 325
4y 3,1430 2 49 3,2910 3,2750 3,3580 Japao 0,10 275
5Y 3,1710 1 52 3,2960 3,2970 3,3874 Canada 3,25 a2
7v 3,2083 2 56 3,3070 3,3410 3,4100 Suica 0,75 ’
10Y 3,2720 2 59 3,3533 3,3670 3,3390 China 5,75 175
15Y 3,2750 2 58 3,2880 3,1690 3,0090 Brasil 13,75 125 4
20Y 3,0611 1 53 3,0280 2,8650 2,6880 Austrélia 2,60
30Y 2,6100 3 42 25675 2,4150 2,2620 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,0722 3 61 4,7226 3,9392 3,8765 500
2y 4,9542 2 60 4,4613 3,9110 3,8750 250
3y 4,7034 2 58 4,2888 3,8880 3,8290
ay 45231 2 57 4,1937 3,8939 3,8370 “00
5Y 4,4044 2 57 4,1357 3,8570 3,8855 350
7Y 4,2692 3 56 4,0582 3,8765 3,9075 300 ./-——-——'——'———'"—'\-\-
10Y 41712 4 54 4,0299 3,9169 3,9130 250 ]
15Y 4,1195 5 52 3,9955 3,8665 3,8210 1y 2y 3y av % v 107 15Y 20y 30v
20Y 4,0157 5 51 3,8857 3,7404 3,6125 ——ER —e—usD
30Y 3,7125 5 45 3,5930 3,4379 3,3317
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 00
BRENT 93,04 0,63 3,64 oT2Y 2,103 0,07 45,30 030
JETFUEL 1.060,31 -4529 52,06 OoT 5Y 2,759 0,02 39,60 4% 020
DIESEL 111231 -34,28 110,56 oT 10Y 3,444 0,00 48,60 300 010
COBRE 7.365,00 -34,50 -367,00 BUND 10Y 2,027 424 45,60 0,00
ZINCO 292426 3901 -23124 SCHATZ2Y 2577 1,73 2660 7° 010
OURO 164253 13,09  -22,36 T-NOTE10Y 4,750 1,68 46,70 os0 + ' 020
TRIGO 849,25 8,00 _44’50 T-NOTE 2Y 4'923 1,64 60,00 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 19/10
LICENCA C02 66,95 0,34 -419  GILT 10Y 4,157 1,36 61,40 USD ——CBP ——EUR®HS)
CAMBIAL
SEN FW6M _ FW 12M EURUSD
EUR/USD 09811  034%  -1,75% 0,9888 0,9954 1,0069 102
EUR/GBP 0,87258 -0,30%  0,16% 0,8771 0,8819 0,8917
EUR/IIPY 146,99  -0,44%  -2,48% 146,98 146,97 146,95 o1
EUR/CHF 0,9827  -0,09% -2,17% 0,9798 0,9762 0,9676
EUR/BRL 51143  0,75%  0,28% 5,2537 5,3731 5,6015 100
EUR/PLN 47678  0,60%  -0,74% 4,8840 4,9783 5,1574
EURGBP EURJIPY 099
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0,84 + 135 + T r r r r r r r r 0,95
18/08 01/09 15/09 29/09 13/10 18/08 25/08 01/09 08/09 15/09 22/09 29/09 06/10 13/10 20/10 18/08 25/08 01/09 08/09 15/09 22/09 29/09 06/10 13/10 20/10
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 0,9811 0,8726 146,99 0,9827 10,9990  7,4386 1,3475 155034 51143 10,3926
usD 1,0159 - 0,8832 149,58 1,0007 11,1650  7,5566 1,3673 15741 51997 10,5513
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,445 -0,73 30,39 Titulo Variacio % PSI 5.466,48  0,74% -1,85% 6.370,78  5.128,86
BCP 0,135 1,43 -4,26 GALP 3,41 CAC40 6.086,90 0,76% -14,90% 7.384,86  5.628,42
CORT. AMORIM 9,080 0,11 -19,50 J MARTINS 1,47 ESTX50 PR 3.492,85 0,62% -18,74% 4.41523  3.249,57
cTT 2,915 0,52 -36,00 BCP 1,43 XTRADAX  12.767,41 0,20% -19,63% 16.290,19 11.862,84
EDP 4,245 0,26  -12,15 REN 1,22 S&P 500 372310 0,72% -21,91% 4.818,62  3.491,58
EDP R 20,160 0,15 7,95 crT 0,52 IBEX 35 7.64550  0,82% -12,26% 9.198,10  7.189,60
GALP 10,025 3,41 17,66 NAVIGATOR -0,25 NIKKEI 225  27.006,96 -0,92% -6,20% 29.960,93 24.681,74
J MARTINS 20,060 1,47 -0,20 EDP 0,26
MOTA ENGIL 1,148 -0,17 -8,47 SONAE SGPS -0,43 i 5
NAVIGATOR 3,920 0,25 17,01 SEMAPA -0,63 101 EVOLUGAO MENSAL (BASE 100%)
NOS 3,624 0,50 6,28 ALTRI -0,73 A
REN 2,490 1,22 2,16 99%
SEMAPA 12,580  -0,63 7,52 psI 7%
SONAE SGPS 0,932 0,43 -7,08 s a5%
GREENVOLT 7,460 0,13 20,13 aore -
5575 01%
5475
5375 89% -+
5275 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 19/10
517SZJJOS 28/09 05/10 12/10 19/10 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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