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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250 /
M -0,3690 0 0 M 2,2865 0 7 0,7244 -0,7842
3M -0,3170 0 0 3M 2,4874 1 11 0,8046 -0,7404 150
6M -0,2590 0 1 6M 2,7293 1 14 0,9087 -0,6636 050
12M -0,1490 0 2 12M 3,0310 1 12 1,0716 -0,5318 osol  M——® @ w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2349 1 1 0,0056 0,7160 1,2430 Zona Euro 0,00 CURVA FORWARD
2y -0,1080 1 2 0,1894 0,8570 1,3530 EUA 2,25 050
3y 0,0630 2 3 0,3649 0,9853 1,4480 Reino Unido 0,75
4y 0,2400 3 4 0,5222 1,1030 1,5330 Japao 0,10 025
5Y 0,4010 3 5 0,6640 1,2080 1,6080 Canada 1,50 000
7y 0,6840 4 5 0,9108 1,3870 1,7260 Suica -0,75 o M o
10Y 1,0170 4 5 1,1959 1,5723 1,8340 China 5,75 025
15Y 1,3580 3 3 1,4628 1,7175 1,8870 Brasil 6,50 050
20Y 1,5090 3 2 1,5740 1,7510 1,8540 Austrélia 1,50
30Y 1,5590 2 0 1,5881 1,7025 1,7650 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,8940 0 14 3,2213 3,1210 3,1530 sl e a8
2y 3,1060 -1 13 3,1970 3,1120 3,1785 275
3y 3,1690 2 13 3,1720 3,1504 3,2020 225
4y 3,1850 2 12 3,1735 3,1690 3,2250 175
5Y 3,1910 2 11 3,1747 3,1885 3,2733 125
v 3,2160 -1 12 3,1946 3,2070 3,2770 07
10Y 3,2610 1 12 3,2190 3,2707 3,3196 o pa—
15Y 3,3100 -1 13 3,2525 3,2660 3,3141 " 2 3 R Y n 0¥ Y 20¢ oY
20Y 3,3200 0 13 3,2752 3,2510 3,2575 —s—ElR  —s—uUsD
30Y 3,2940 0 13 3,2437 3,2385 3,2385
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 118
BRENT 76,84 2,99 -1,40 oT 2y -0,096 0,00 0,30 oo 116
JETFUEL 749,25 -14,50 23,75 oT 5Y 0,832 -0,01 12,70 ' ﬁ‘z‘
DIESEL 70825  -12,75 19,75 oT 10Y 2,006 0,01 13,70  °7 110
COBRE 6.228,50 22,00 -121,00 BUND 10Y 0,013 3,70 6,20 080 108
ZINCO 271500 3850 207,25 SCHATZ2Y 0,025 -1,61 620 oz [
OURO 1.233,47 11,18 36,14 T-NOTE10Y 3,754 -6,32 1,00 0,00 4 | 102
TRIGO 507175 _0’25 _14’00 T-NOTE 2Y 3,228 _5’11 2'00 24/09 26/09 28/09 30/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 18/10 20/10 22/10
LICENGA C02 19,20 0,20 2,93 GILT 10Y 1,609 -4,27 -7,80 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1478  -0,14%  -2,51% 1,1573 1,1665 1,1867 118
EUR/GBP 0,88103  0,37%  1,54% 0,8840 0,8870 0,8935
EUR/IPY 128,76  0,68%  2,95% 128,76 128,76 128,76
EUR/CHF 1,1418  0,12%  -0,85% 1,1406 1,1394 1,1370 117
EUR/BRL 4,255  -0,66%  12,94% 4,3193 4,3859 4,5472
EUR/PLN 42941  -0,03%  0,01% 4,3174 4,3399 4,3885
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1478  0,8810 128,76 1,1418 10,3758 7,4602 1,5044 1,6235 4,2550 9,5288
uUsD 0,8728 - 0,7707 112,115 0,9953 9,0446 6,5110 1,3107 1,4165 37141  8,2987
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,140 -4,03 38,08 Titulo Variagdo % PSI 20 493255  -1,72% -8,46% 580145  4.932,55
BCP 0,223 -1,02 -18,09 JMARTINS 1,33 CAC40 4.967,69 -1,69% -6,49%  5.657,44  4.95567
CORT. AMORIM 9,620 -3,02 -6,60 SONAE CAP. 0,14 ESTX50 PR 3.140,94  -1,54% -10,36% 3.708,82  3.132,29
cTT 3,160 -0,63 9,89 XTRADAX 1127428 -2,17% -12,72% 13.596,89  11.228,50
EDP 3,101 -1,40 7,49 S&P 500 270860  -1,68% 1,34% = 294091  2.532,69
EDP R 7,940 -1,98 13,97 IBEX 35 8.726,10  -0,91% -13,12% 10.643,40  8.681,90
GALP 15,070 3,86 -1,66 CORT.AMORI ~ -3,02 NIKKEI 225  22.010,78 -2,67% -3,31% 24.448,07 20.347,49
IBERSOL 8,540 -1,39 -15,65 SEMAPA 3,05
J MARTINS 11,465 1,33 -29,21 GALP -3,86 - 5
MOTA ENGIL 1,696 4,18 -53,70 ALTRI -4,03 o EVOLUCAO MENSAL (BASE 100%)
NAVIGATOR 4,052 2,17 3,98 MOTA ENGIL -4,18
NOS 5,055 -1,84 7,77 100%
NOVABASE 2,480 0,80 -18,66 PSI20 98%
PHAROL 0,139 2,52 44,24 sazs 06%
REN 2,330 -1,10 6,01 w25 ot
SEMAPA 15,900 -3,05 -10,65 .
SONAE CAP. 0,734 0,14 -17,25 s 92%
SONAE SGPS 0,855 0,23 24,07 90% +
B B _ _ 5025 24/09 26/09 28/09 30/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 18/10 20/10 22/10
- - - - 49252)‘/09 01/10 08/10 15/10 22110 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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