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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors r/./,_/.,/4-
1M 3,8770 -1 1 M 5,4442 1 1 5,2071 1,7175 '
3M 3,9560 2 -1 3M 5,6543 0 0 5,2546 1,7525 500
6M 4,0620 -1 -7 6M 5,8732 -1 -1 5,2989 1,7500 L S
12M 4,0040 -1 -20 12M 6,0414 8 31 5,2530 1,8750 350 |
INTEREST RATE SWAPS 1M —=—EURBOR —=—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,9640 -2 -19 3,0160 2,8020 3,0295 Zona Euro 4,50 CURVA FORWARD
2y 3,4961 -3 -33 2,8815 2,8580 3,0758 EUA 5,50 425
3y 3,2530 5 -37 2,8560 2,9400 3,1240 Reino Unido 5,25 4,00
ay 3,1450 5 -38 2,8700 2,9670 3,1650 Japéo 0,10 375
5Y 3,1027 -6 -38 2,9020 3,0140 3,2050 Canada 5,00 350
7Y 3,0057 7 -38 2,9730 3,1240 3,3020 Suica 0,75 by
10Y 3,1500 -8 -37 3,0830 3,1990 3,3085 China 5,75 275
15Y 3,2290 -8 -34 3,1648 3,1900 3,1945 Brasil 12,25 250
20Y 3,1650 -8 32 3,0890 3,0645 3,0320 Austrélia 4,10
30Y 2,9423 -8 -28 2,8930 2,8320 2,7890 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 525 INTEREST RATE SWAPS
1y 5,2335 -10 -24 4,1430 3,8400 4,0460 500
2y 4,7031 -15 -36 3,9670 3,8890 4,0760 ars
3y 4,4119 -17 -36 3,9260 3,9390 4,1090 425
Y 4,2740 -16 -36 3,9290 3,9790 4,1420 4,00
5Y 42128  -15 -35 3,9510 4,0160 4,1690 b
7Y 4,1795 -14 -33 4,0000 4,0810 4,2210 325
10y 4,1938 -11 -30 4,0770 4,1580 4,2610 g
15Y 4,2420 -9 -25 4,1490 4,1800 4,2180 ' 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 4,2170 -9 -23 4,1270 4,1110 4,0910 —=—ER  —=—UsD
30Y 4,0324 -7 -19 3,9380 3,8850 3,8290
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 85,66 -1,19 -3,53 oT2Y 3,017 -0,01 -22,70 010
JETFUEL 979,75 2050  -37,75 OT 5Y 2,968 -0,03 -30,50 % ’
DIESEL 92900 20,75 56,25  OT 10Y 3,313 -0,09 33,60 500 020
COBRE 8179,50 33,50 90,00  BUND 10Y 2,498 7,18 -32,30 030
ZINCO 2469,00 -2499 -12500 SCHATZ2Y 3,254 -1,51 12,40 4% w 0,40
OURO 1990,32 4,53 167,30 T-NOTE10Y 4,923 -11,46 416,10 350 4 Iy
TRIGO 572'75 7’25 4‘25 T-NOTE 2Y 5'124 _13'40 _15’90 05/10 07/10 09/10 11/10 13/10 15/10 17/10 19/10 21/10 23/10 25/10 27/10 29/10 31/10 02/11
LICENCAC02 77,25 -1,36 240  GILT 10Y 4,576 -13,27 -42,80 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0702  0,38%  2,23% 1,0747 1,0790 1,0882 100
EUR/GBP 0,86983 0,37%  -0,24% 0,8729 0,8760 0,8833
EUR/JPY 159,87  0,01%  -1,79% 159,85 159,84 159,81
EUR/CHF 0,9634  -0,10%  0,07% 0,9577 0,9522 0,9423 108
EUR/BRL 5246  -0,14%  3,11% 5,3267 5,3977 5,5573
EUR/PLN 44527  -0,15%  4,00% 4,4821 4,5052 4,5517
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0702  0,8698 159,87 0,9634 11,6946  7,4619 1,4667 1,64859 572460 11,8526
UsD 0,9329 - 0,8104 149,485 0,8991 10,9468  6,9613 1,3701 15394  4,8955 11,0884
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,596 -0,30 9,26 Titulo Variacéo % PSI 640181  0,05% 11,80% 644578  5591,09
BCP 0,294 342 100,48 EDP R 6,93 CAC40 704750 -0,19% 886% 758126 619173
CORT. AMORIM 9,120 1,72 4,59 EDP 3,05 ESTX50PR 417467 0,12% 10,04% 449151 356342
cTT 3,605 41,23 17,05 SEMAPA 1,93 XTRADAX  15189,25 0,30% 9,09% 1652897 13022,64
EDP 4,217 3,05 9,43 GREENVOLT 1,09 S&P 500 436834  1,17% 13,77% 460707 369815
EDP R 16,595 693  -19,36 J MARTINS 1,08 IBEX 35 929580 0,38% 12,96% 974190  7798,40
GALP 14,060 -226 1150 NAVIGATOR -0,53 NIKKEI 225 ~ 31949,89 1,10% 22,44% 33772,89 25661,89
GREENVOLT 6,505 1,09  -16,60 ctT -1,23
J MARTINS 22,440 1,08 11,20 CORT.AMORI | -1,72 . .
MOTA ENGIL 3,200 0,47 17350 GALP 2,26 L10% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,758 -0,53 8,80 BCP -3,42 oo
NOS 3,536 0,34 -2,99
REN 2485 040 -1,39 psI 106
SEMAPA 13,720 1,93 11,00 1o% /7
SONAESGPS 0957 074 235 poos 102% =
IBERSOL 6,700 0,30 21,38 6200 100%
6100 98%
6000 96% -+
5900 05/10 07/10 09/10 11/10 13/10 15/10 17/10 19/10 21/10 23/10 25/10 27/10 29/10 31/10 02/11
580005/10 12/10 19/10 26/10 02/11 PsI20 ——— CAC40 Eurostoxx50 ———DAX S&P500 —— IBEX ———— NIKKEI
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