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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 o2 B.\./'
™ 1,8930 0 -4 1M 4,9602 0 -35 3,9192 -0,0800 '
3M 2,0660 -1 5 3M 4,8537 0 -42 3,8748 -0,0713 400
6M 2,1230 0 1 6M 4,6821 - -45 3,7794 0,0000 275
12M 2,1850 El 0 12M 6,0414 8 31 3,6444 0,1150 ol B——e— a8
1M 3M &M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,155 -1 -1 2,1288 2,4932 2,7331 Zona Euro 2,15 CURVA FORWARD
2y 2,1220 E -4 2,2256 2,5568 2,7930 EUA 4,25 250
3y 2,1884 0 6 2,3130 2,6150 2,8500 Reino Unido 4,00
ay 2,2620 0 -6 2,3880 2,6710 2,9020 Japao 0,50
5Y 2,3311 0 6 2,4533 2,7288 2,9488 Canada 2,25 225
7Y 2,4552 0 -6 2,5760 2,8290 3,0300 Suiga 0,75
10Y 2,6202 0 6 2,7301 2,9470 3,1000 China 575
15Y 2,8081 0 -5 2,8869 3,0250 3,1041 Brasil 15,00 2,00 +
20Y 2,8689 0 -5 2,9208 3,0089 3,0515 Australia 3,60
30Y 2,8463 0 -5 2,8792 2,9369 2,9620 india 3,50 TTTEURBORSM  —— EURIBOR &M  ——EURIBOR 120
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 400 INTEREST RATE SWAPS
1Y 3,5099 2 14 3,0470 3,3140 3,6350 375
2y 3,2830 1 12 3,1080 3,3830 3,7010 350 M
3y 3,2455 1 -1 3,1740 3,4640 3,7685 325
4y 3,2630 1 -10 3,2410 3,5365 3,8310 3,00
5Y 3,2999 1 -9 3,3140 3,6060 3,8880 275
7Y 3,4050 2 -9 3,4510 3,7300 3,9970 250 »_.I.__//é.‘.
10Y 3,5684 2 -9 3,6300 38895 41060 e
15Y 3,7857 2 -8 3,8350 4,0150 4,1620 : 1y 2y 3y avy % 7v 10Y 15Y 20Y 30Y
20Y 3,8812 2 -7 3,9080 4,0290 4,1200 —e—ER —eUSD
30Y 3,8531 2 6 3,8570 3,9180 3,9520
COMMODITIES LAST  Var.1D Var.1M | BONDS E) 1D (bps) 1M (bps) [ SWAP 10y-2y 0s8
BRENT 65,01 0,61 2,08 oT 2y 1,935 0,01 -10,30 0556
JETFUEL 762,75 26,25  -2,50 oT 5Y 2,337 0,01 11,20 5% 054
DIESEL 727,00  -26,75  -16,25 oT 10Y 2,986 0,01 13,80 400 052
COBRE 11.02950 9,50 857,00 BUND10Y 2,605 0,20 -9,40 o
ZINCO 3.118,77 0,30 220,41 SCHATZ2Y 2,340 0,00 -4,50 27 046
OURO 399962 47,48 166,07 T-NOTE10Y 4,334 0,72 410,30 1504 044
TR'GO 529150 0’50 10,00 T-NOTE 2Y 3'734 1,00 _9,40 30/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 18/10 20/10 22/10 24/10 26/10 28/10
LICENCA C02 78,78 0,46 1,99 GILT 10Y 4,786 0,92 -39,20 — USD —GEP —EURRHS)
CAMBIAL
CAMBIAL FIXNG Var.1D Var.1iM| FW3M  FW6M  FW12M | EURUSD
EUR/USD 1,1636 0,05%  -0,74% 1,1694 1,1742 1,1828 1o
EUR/GBP 0,8807  -0,53% -0,95% 0,8852 0,8892 0,8966
EURIJPY 177,07 0,02%  -1,52% 177,06 177,06 177,05
EUR/CHF 0,9284  -0,42%  0,76% 0,9233 0,9184 0,9089
EUR/BRL 6,2296 0,24%  0,19% 6,3957 6,5584 6,8810 1,18
EUR/PLN 42378  -019% 0,72% 4,2638 4,2873 4,3323
EURGBP EURJPY
117
0,89 180
178
0,88
! 176 116
087 174
172
0,86 + 170 + 1,15
27/08 03/09 10/09 17/09 24/09 01/10 08/10 15/10 22/10 29/10 27/08 10/09 24/09 08/10 22110 27/08 03/09 10/09 17/09 24/09 01/10 08/10 15110 22/10 29/10
FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1636  0,8807 177,07 0,9284 10,9106  7,4681 1,6204 1,76344  6,2296 11,6074
usD 0,8586 - 0,7562 152,06 0,7972 9,3548 6,4123 1,3907 15147 53426 9,9767
ACCIONISTA
TITULO COTACAO 1D% YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,985 0,70 6,47 Titulo Variacao % PSI 8.385,55  0,44% 31,49% 838156  6.194,45
BCP 0,784 1,74 68,71 REN 2,85 CAC40 8.200,88 -0,19% 11,11% 8271,48 6.763,76
CORT.AMORIM 7,310 0,54 9,19 IBERSOL 1,97 ESTX50PR 570624  0,03% 16,55% 5.712,78  4.540,22
cTT 7,280 0,41 34,81 BCP 1,74 XTRADAX 2412874 -0,62% 21,19% 24.771,34 18.489,91
EDP 4,343 0,60 40,50 MOTA ENGIL 1,15 S&P 500 6.907,61  0,25% 17,45% 6.911,30  4.835,04
EDP R 12,820 0,39 27,69 EDP 0,60 IBEX 35 16.150,10  0,39% 39,29% 16.10590 11.295,00
GALP 17,290 0,52 8,40 CORT.AMORI  -0,54 NIKKEI 225  51.307,65 2,17% 28,61% 51.412,97 30.792,74
IBERSOL 10,350 1,97 38,37 SEMAPA 0,55
J MARTINS 20,120 1,47 9,05 ALTRI 0,70 5 )
MOTA ENGIL 6,140 1,15 110,71 J MARTINS 1,47 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,030 033  -15,60 TEIX. DUARTE v  -1,68
NOS 3,800 -0,39 15,65 112%
REN 3,250 2,85 42,54 psI 109%
SEMAPA 17,980 0,55 26,80 106%
SONAE SGPS 1,428 0,42 56,24 8350 o =
TEIX. DUARTE 0,702 1,68 788,61 8250 ) —
8150 100%
8050 s 03\0/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 18/10 20/10 22/10 24/10 26/10 28/10
795036/09 07/10 14/10 21/10 28/10 PSI20  ———CAC40 Eurostoxx50 ~ ——— DAX S&P500  ———IBEX  — NIKKEI
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