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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR _.ASTPRICE 1D (bps) 1M (bps)  GBP CHF 575
Y 2,4430 A 2 ™M 4,9602 0 -35 3,9034 -0,0700 450 -‘-\/
3M 2,6380 3 3 3M 4,8537 0 -42 4,0202 -0,0750
6M 2,9780 3 9 6M 4,6821 A -45 42143 0,125 325 k/*/*/*
12M 3,2250 -4 15 12M 6,0414 8 31 4,5525 0,3200 200
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 3,2620 0 - 5705 34295 34179 Zona Euro 2,65 CURVA FORWARD
2y 3,4140 2 15 3,5364 34130 34350 EUA 4,00 375
3y 3,4420 2 17 3,5020 34140 3,4600 Reino Unido 3,75 250
4y 3,4390 2 20 3,4764 34240 34822 Japgo 1,25
5Y 3,431 2 21 3,4654 34398 3,5050 Canada 2,25 82
7Y 3,4320 1 22 3,4700 3,4762 3,541 Suica 0,75 300
10Y 3,4649 1 24 3,5038 35190  3,5508 China 5,75 275
15Y 3,5040 1 24 3,5220 34967 34762 Brasil 13,75 2550 4
20Y 3,4620 1 23 3,4592 34048 33530 Australia 4,60
30Y 3,2828 2 26 3,2660 3,950  3,1270 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y ars INTEREST RATE SWAPS
1Y 4,4556 3 15 46660  4,4790 45320 M
2y 4,5580 2 22 46100 44790  4,5520 %0
3y 4,5565 2 25 45680  4,4960 45900 425
4y 4,5383 1 26 45480 45140 46260 400
5Y 4,5274 0 27 45450  4,5430  4,6600 a7s
7Y 4,5351 A 28 45640  4,6030  4,7340 350
107 45873 -2 28 46300 46970 48110 o e
15Y 4,6941 -2 =27 4,7300 4,7780 4,8450 ’ v 2y 3y 4 57 7v 107 15Y 207 307
20Y 4,7350 -3 26 47560  4,7660  4,7910 e ER e U
30Y 4,6540 -3 25 46570  4,6290 46100
SWAR 102y 0s
BRENT 117,17 045 19,73 OT2Y 3,197 0,03 -1550 025
JETFUEL 165850 21,00 63,50 OT5Y 3,459 0,02 -1580 0z
DIESEL 153150 50,75 11,00 OT 10Y 3,874 0,03 10,90 450 ors
COBRE 14.298,00 244,50 -295,50 BUND 10Y 3,371 1,69 -2540 .
ZINCO 3.771,37 81,17 -154,76 SCHATZ 2Y 3,408 582 2550 3% 005
OURO 401817 22,00 -97,22 T-NOTE 10Y 5,201 020 1630 | '
TRIGO 617,50 -7,50 -85,75 T-NOTE 2Y 4,909 1,64 -20,90 " 2500 30/09 05110 10110 1510 20110 25/10
LICENGA C02 88,36 2,10 1,58 GILT 10Y 6,016 342 9,70 — ER - usp
CAMBIAL
[T FIXING Var.1D Var.1M| FW3M FW6M FW12M EURUSD
EUR/USD 1,1188 -0,04% -1,67% 11232 1,1275 1,1364 .
EUR/GBP 0,8382 -0,11% 2,34% 0,84136  0,84467  0,85205
EUR/PY 176,150 -0,36% 1,33% 176,144 176,137 176,125
EUR/CHF 09251 -0,10% 2,28% 09185  0,9118 0,8984 116
EUR/BRL 6,0875 -8,38% -2,41% 62246  6,3634 6,6917
EUR/PLN 4,4041 -0,04% -0,77% 44191 44345 4,4706 115
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1188 08382 176,15 09251 11,1308 74744  1,5681 1,59364  6,0875 10,4171
UsD  0,8942 - 0,7493 157,52 0,8274 99557  6,6840  1,4045 14253 54644 93308
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4310 082 -4,22 Titulo Variago % PSI 9.175,73 -0,75% 11,04%  9.759,12 7.97515
BCP 1073 1,23 19,67 EDPR 2,88 CAC40 7.847,32 0,83% -3,71% 875503 7.50527
CORT. AMORIM 6,880 0,29 4,08 moTAENGIL T 2,81 ESTX50 PR 6.116,23 0,79% 5,61%  6.577,20 5.376,81
cTT 5500 1,66 -25,98 SEMAPA 2,09 XTRADAX  25410,84 0,91% 3,76% 26.618,74 21.863,81
EDP 4756 1,41 2148 ctT 1,66 S&P 500 7.678,65 0,72% 12,17% 7.844,52 6.316,91
EDP R 12,160 2,88 1,00 NAVIGATOR | 1,50 IBEX 35 19.033,30 0,23% 9,97% 20.356,50 15.724,60
GALP 20,470 -10,84 39,92 SONAE SGPt 0,23 NIKKEI 225  62.189,65 -0,80% 23,54% 72.831,73 48.235,30
IBERSOL 10,280 -0,19 3,84 CORT.AMOF | -0,29
J MARTINS 18,040  -1,85 -10,96 NOS 0,97 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 4616 2,81  -6,71 JMARTINS 41,85 .-
NAVIGATOR 2984 1,50  -4,97 GALP 10,84 oo
NOS 5115 0,97 29,90
REN 3,550 0,28 10,42 psi 108%
SEMAPA 19,500 2,09 6,70 101% I~
SONAE SGPS 2135 0,23 32,44 9675 9% N
TEIX. DUARTE 0,431 141 3223 975 %
9475 95%
9375 93%
9275 25/09 02/10 09/10 16/10 23/10
9175 +
25/09 02/10 09/10 16/10 23/10 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ———IBEX — NIKKEI

A informagdo mencionada é meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendag&o para a pratica de qualquer acto.
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