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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250
1M -0,3690 0 0 M 2,2798 0 15 0,7219 -0,7868 150
3M -0,3180 0 0 3M 2,4364 0 10 0,8106 -0,7424
6M -0,2660 0 0 6M 2,6521 2 9 0,9037 -0,6606 050
12M -0,1560 0 1 12M 2,9634 1 10 1,0871 -0,5262 o050  M— MW m
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2400 0 1 0,0381 0,8044 1,3350 Zona Euro 0,00 CURVA FORWARD
2y -0,0890 0 6 0,2375 0,9492 1,4460 EUA 2,25 050
3y 0,0970 1 10 0,4255 1,0595 1,5410 Reino Unido 0,75
4y 0,2780 1 12 0,5893 1,1940 1,6280 Jap&o 0,10 025
5Y 0,4410 1 13 0,7360 1,3000 1,7040 Canada 1,50 000
7Y 0,7250 2 14 0,9900 1,4800 1,8190 Suica 0,75 S &
10Y 1,0560 2 13 1,2789 1,6656 1,9260 China 5,75 025
15Y 1,3960 2 10 1,5475 1,8098 1,9780 Brasil 6,50 050
20Y 1,5480 2 9 1,6592 1,8426 1,9450 Australia 1,50
30Y 1,5960 1 6 1,6728 1,7915 1,8539 india 4,00 ———EURIBOR3M  —— EURIBOR6M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,8290 0 10 3,2532 3,1660 3,2224 325 W
2y 3,0460 0 13 3,2360 3,1530 3,1935 275
3y 3,1140 0 15 3,2130 3,1850 3,2488 225
4y 3,1330 0 15 3,1960 3,1730 3,2375 175
5Y 3,1420 0 16 3,1910 3,2194 3,2876 125
v 3,1650 0 18 3,2290 3,2000 3,3136 Z;z
A -
20Y 3,2640 0 20 3,2895 3,2892 3,2943 —s—ElR  —s—uUsD
30Y 3,2370 0 20 3,2175 3,2215 3,2430
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 118
BRENT 80,39 0,04 2,78 oT 2Y -0,092 0,00 2,90 oo 116
JETFUEL 764,25  -3,00 29,25 OT 5Y 0,836 -0,03 1560 o
DIESEL 72225 3,75 25,50 oT 10Y 2,004 0,04 13,90 %7 110
COBRE 6.288,50 60,00 30500 BUND 10Y 0,116 0,46 7,50 050 108
ZINCO 2.676,00 42,00 306,75 SCHATZ2Y 0,062 -1,15 L e 1
OURO 1.226,82 6,88 31,68 T-NOTE 10Y 3,799 1,88 13,60 o004 102
TRIGO 518,50 1,25 7,00  T-NOTE 2Y 3,239 1,57 7,00 14109 21109 28/09 05/10 12/10
LICENGA C02 18,74 -1,63 -1,23 GILT 10Y 1,738 2,16 9,90 USD ——GBP —EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1581  0,06%  -0,77% 1,1677 1,1770 1,1974 118
EUR/GBP 0,88045 -0,46%  0,94% 0,8835 0,8866 0,8932
EUR/IPY 12953  0,36%  0,97% 129,53 129,53 129,53
EUR/CHF 1,1445  0,26%  -1,65% 1,1432 1,1420 1,1396 117
EUR/BRL 43148  1,58%  11,91% 4,3847 4,4549 4,6206
EUR/PLN 4,2907  0,10%  0,22% 4,3145 4,3378 4,3869
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1581  0,8805 129,53 1,1445 10,3552 7,4609 1,5030 1,62242  4,3148 9,4422
usD 0,8633 - 0,761 111,785 0,9877 8,9427 6,4408 1,2984 1,4001 3,7262  8,1583
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,470 -3,36 44,46 Titulo Variagao % PSI 20 5.006,24  -0,01% -7,09% 580145  4.962,72
BCP 0,234 2,90 -13,82 BCP 2,90 CAC40 5.102,99  0,14% -394% 5.657,44  5.038,12
CORT. AMORIM 10,180 -1,93 1,17 REN 0,86 ESTX50 PR 3.21420  0,62% -8,27%  3.708,82  3.180,61
CTT 3,104 0,19 -11,49 EDP 0,43 XTRADAX  11.622,05 0,85% -10,03% 13.596,89  11.459,08
EDP 3,066 0,43 6,27 S&P 500 277036  0,12%  3,62% = 2.940,91  2.532,69
EDP R 8,120 0,12 16,55 IBEX 35 8.934,90  037% -11,04% 10.643,40  8.850,20
GALP 15,570 0,51 1,60 CORT.AMORIl  -1,93 NIKKEI 225  22.271,30 -1,87% -2,17% 24.448,07 20.347,49
IBERSOL 8,920 0,89 -11,90 PHAROL -1,97
J MARTINS 11,390 0,65 29,67 ALTRI -3,36 N
MOTAENGIL 1816  -0.77  -50.42 SONAE CAP. 337 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,094 0,15 2,99 SONAE SGPS 3,67 105%
NOS 4,870 -0,61 11,15 103%
NOVABASE 2,390 0,42 21,61 PSI20 Lo
PHAROL 0,149 -1,97 -40,40 oo —
REN 2,354 0,86 5,04 5375
SEMAPA 16,820  -0,12 -5,48 5275 e
SONAE CAP. 0,717 -3,37 19,17 175 95%
SONAE SGPS 0,840 -3,67 -25,40 93%
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