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RENDA FIXA
INTERBANK OFFERED RATES 600 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s
M 1,3620 -3 52 M 3,8731 -1 56 2,9288 0,2550 '
3M 1,7620 -4 42 3M 4,6497 2 73 3,3504 0,4525 350

6M 2,2910 -3 29 6M 5,1336 -2 71 3,7955 0,8300 225 '/'/l/-
12m 2,8110 -5 12 12M 5,6313 0 58 4,2594 1,2000 |
INTEREST RATE SWAPS TAXA DE REFERENCIA IM —s—EURBOR —#—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3Y 5Y BANCO CENTRAL
15

1y 2,7803 4 3,0630 2,7441 2,8455 Zona Euro 2,00 CURVA FORWARD
2y 2,9197 7 -4 2,9087 2,7843 2,8510 EUA 4,00 350
3y 2,8653 7 -16 2,9425 2,8040 2,9450 Reino Unido 3,00 325
ay 2,8355 8 -25 2,9200 2,8770 2,9765 Japéo 0,10 300
5Y 2,8326 9 -31 2,8479 2,8460 2,9709 Canada 3,75 275
7Y 2,8370 9 -37 2,9320 2,9140 3,0250 Suica 0,75 b
10Y 2,8985 9 -41 2,9350 2,9740 3,0010 China 5,75 200
15Y 2,9367 8 -37 2,9270 2,8515 2,7523 Brasil 13,75 175 1
20Y 2,7759 7 -37 2,7340 2,6130 2,4878 Austrélia 2,85
30Y 2,4025 6 -29 2,3560 2,2340 2,1125 india 4,50 EURIBOR EURIBOREM ~—— EURIBOR 120
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1Y 5,0660 0 35 4,2632 3,4561 3,6246
2y 4,7113 1 7 3,9480 3,4365 3,4814 o7
3y 4,3615 0 -8 3,7998 3,4603 3,5033 425
ay 4,1552 2 -14 3,7049 3,4615 3,5493 375
5Y 4,0150 1 -18 3,6668 3,4806 3,5883 325
7Y 3,8758 0 -19 3,6245 3,4980 3,6778 275 .,/«4—-—.—.—.——-———-\.\-
10Y 3,8205 0 -14 3,6780 3,6455 3,7533 225 ]
15Y 3,8515 0 -4 3,7240 3,6702 3,7025 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,8030 0 3 3,6758 3,5900 3,5588 —a—ER  —s—UsD
30Y 3,5720 0 11 3,4511 3,3306 3,2610
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 035
BRENT 95,68 2,01 3,19 oT2Y 2,250 0,15 31,30 030
JETFUEL 1.02340 -808 -100,96  OT5Y 2,553 0,18 730 47 o2
DIESEL 1.008,00 -14,32 -141,36  OT 10Y 3,110 0,16 30,00 50 ot
COBRE 8.263,00 167,00 693,00 BUND 10Y 1,761 17,29 24,70 005
ZINCO 2.90050 32,00 -86,00 SCHATZ2Y 2535 15,53 1430 2% o0
OURO 1.763,87 841 97,53 T-NOTE10Y 4,477 4,00 800 100 | 00
TRIGO 810,75 7’25 _90’25 T-NOTE 2Y 4'729 4,48 8,80 13/10 15/10 17/10 19/10 21/10 23/10 25/10 27/10 29/10 31/10 02/11 04/11 06/11 08/11 10/11
LICENGACO2 7577 2,72 9,43 GILT 10Y 3,502 11,71 -152,90 USD ——GBP —— EUR®HS)
CAMBIAL
FW 3M FW6M __ FW 12V EURUSD
EUR/USD 1,0308  3,56%  6,02% 1,0385 1,0447 1,0563 oo
EUR/GBP 087538 -027%  0,19% 0,8792 0,8827 0,8901
EUR/JPY 143,89  1,10%  -1,63% 143,88 143,87 143,85 103
EURICHF 09770  0,68% -0,95%  0,9735 0,9694 0,9603 o
EUR/BRL 54903 -0,05%  -6,24% 5,6366 5,7578 6,0272 !
EUR/PLN 46799  024%  3,64% 4,7792 4,8502 4,9853 101
EURGBP EURJPY 1,00
091 150 0,99
0,90 147 0,98
0,89 144
0,88 141 0,97
0,87 138 0,96
0,86 + 135 + T - - - - - - - . 0,95
09/09 23/09 07/10 21/10 04/11 09/09 16/09 23/09 30/09 07/10 14/10 21/10 28/10 04/11 11/11 09/09  16/09 ~ 23/09  30/09 0710 1410 2110 2810 0411 1111
FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0308  0,8754 143,89 0,9770 10,7192  7,4382 1,3718 1,54268 54903 10,2499
usD 0,9686 - 0,8493 139,05 0,9461 10,3839  7,2052 1,3267 1,4931 52718 19,9208
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5565  -2,79 3327 Titulo Variacio % PSI 5.739,34  -1,66% 3,05%  6.370,78  5.128,86
BCP 0,145 0,21 2,70 1T 4,27 CAC40 6.594,62 058% -7,81% 7.384,86  5.628,42
CORT.AMORIM 8820  -0,90  -21,81 GALP 3,01 ESTX50PR  3.868,75 0,58% -10,00% 4.41523  3.249,57
cTT 3,295 427 -27.66 SEMAPA 0,72 XTRADAX 1422486 056% -10,45% 16.290,19 11.862,84
EDP 4,402 2,76 -8,90 BCP 0,21 S&P 500 3.954,19 -0,05% -17,03% 4.818,62  3.491,58
EDP R 21990  -347 0,41 IBEX 35 8.104,70 -0,35% -6,99%  9.164,10  7.189,60
GALP 11,310 3,01 32,75 JMARTINS -3,07 NIKKEI 225  28.263,57 2,98% -1,83% 29.960,93 24.681,74
J MARTINS 20,200  -3,07 0,50 REN -3,40
MOTA ENGIL 1,214 -1,94 -3,20 EDP R -3,47 .
NAVIGATOR 3,660 -3,48 9,25 NAVIGATOR -3,48 EVOLUGAO MENSAL (BASE 100%)
NOS 3,876 -1,62 13,67 GREENVOLT -4,43 115%
REN 2555  -3.40 0,39 112%
SEMAPA 13,900 0,72 18,80 psi 109%
SONAE SGPS 0,966 2,28 3,74 1055
GREENVOLT 8200  -443 3204 5775
5675 103%
5575 100%
5475
5375 97% +
5275 13/10 15/10 17/10 19/10 21/10 23/10 25/10 27/10 29/10 31/10 02/11 04/11 06/11 08/11 10/11
51751‘3/10 20/10 27/10 03/11 10/11 PSI20 ——— CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ~——— NIKKEI
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