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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
3,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 0] e w——
M -0,3690 0 0 M 2,2967 0 5 0,7248 -0,7816
3M -0,3180 0 0 3M 2,5204 1 13 0,8102 -0,7412 150
6M -0,2590 0 1 6M 2,7768 0 18 0,9114 -0,6638 050
12M -0,1490 0 1 12M 3,0568 1 14 1,0534 -0,5322 ool MW & m
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2390 0 0 -0,0085 0,6780 1,2147 Zona Euro 0,00 CURVA FORWARD
2y -0,1260 1 2 0,1695 0,8168 1,3248 EUA 2,25 050
3y 0,0290 1 5 0,3390 0,9483 1,4225 Reino Unido 0,75
ay 0,1910 2 6 0,4900 1,0682 1,5100 Japdo 0,10 025
5Y 0,3430 2 7 0,6338 1,1765 1,5870 Canada 1,75 000
7v 0,6180 2 -8 0,8827 1,3595 1,7110 Suica 0,75 RN & @
10Y 0,9480 2 -8 1,1727 1,5513 1,8225 China 5,75 025
15Y 1,2960 2 7 1,4461 1,7036 1,8800 Brasil 6,50 050
20Y 1,4500 2 7 1,5621 1,7415 1,8505 Austrélia 1,50
30Y 1,5050 2 -8 1,5816 1,6966 1,7610 india 4,00 ———EURBOR3M  ——— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y - INTEREST RATE SWAPS
1Y 2,8950 2 10 3,1766 3,1142 3,1205 are - == = & s —8— & =—a
2y 2,9890 -8 1 3,1310 3,0950 3,1515 vos
3y 3,0210 -9 5 3,1100 3,1010 3,1630 1o
ay 3,0290 9 6 3,1220 3,1210 3,2080 o
5Y 3,0310 -9 7 3,1045 3,1255 3,2606 o
7Y 3,0580 9 6 3,1380 3,1720 3,2650 o
10Y 3,1140 -8 -3 3,2040 3,2410 3,2950 o T —
15Y 3,1770 -8 0 3,2215 3,2330 3,2910 " 3 A oY ™ 1ov Y 0% sov
20Y 3,1940 7 1 3,2290 3,2360 3,2495 —e—ER  —eUsD
30Y 3,1780 7 2 3,2425 3,2040 3,2429
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 118
BRENT 77,49 -0,13 -5,24 oT 2y -0,137 -0,01 290 o 110
JETFUEL 75325  -300  -1475 oT5Y 0,691 -0,03 -3,50 1
DIESEL 716,75  -1,75  -11,50 oT 10Y 1,874 0,03 060  °® 110
COBRE 6.182,00 -66,00 -122,00 BUND10Y  -0,023 4,27 17,00 080 s
ZINCO 2.699,00 16,00 14325 SCHATZ2Y 0,009 2,29 BB —
OURO 1.226,01  -7,93 3349 T-NOTE 10Y 3,729 2,38 0,70 000 100
TRIGO 506,50 1,25 250 T-NOTE2Y 3,188 2,36 -3,20 28009 05/10 12110 19710 26/10
LICENGA C02 16,68 -1,60 453 GILT 10Y 1,533 2,88 -19,50 CUsp B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1381  0,32%  -1,94% 1,1478 1,1569 1,1771 s
EUR/GBP 0,88788  -0,12%  0,33% 0,8910 0,8941 0,9007
EUR/JPY 127,92 -0,62%  3,38% 127,92 127,92 127,92
EUR/CHF 1,1401  -0,23%  -0,16% 1,1389 1,1377 1,1355 117
EUR/BRL 42091  -1,30% 10,59%  4,2765 4,3424 4,4999
EUR/PLN 43273  -0,38%  -1,01% 4,3516 4,3744 4,4241
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1381  0,8879 127,92 1,1401 10,4037  7,4619 1,4938 1,6106  4,2091 9,5405
usD 0,8785 - 0,7804 112,485 1,0001 9,1222 6,5546 1,3124 14125  3,6389 8,3670
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,630 0,93 47,55 Titulo Variagéo % PSI 20 495231  056% -8,09% 580145  4.893,44
BCP 0,220 1,43 -19.04 PHAROL 4,62 CAC40 498935 044% -6,08% 565744  4.896,80
CORT.AMORIM 9,730 -0,82 -5,53 MOTA ENGIL 3,24 ESTX50 PR 3.154,93  064% -9,96%  3.708,82  3.090,85
cTT 3,226 0.81 -8,01 NAVIGATOR 2,51 XTRADAX  11.33548 120% -12,25% 13.596,89 11.051,04
EDP 3,088 1,21 7,04 BCP 1,43 S&P 500 267872 073% 0,16% 294091  2532,69
EDP R 7,870 -1.38 12,96 NOS 1,23 IBEX 35 8.821,20 1,04% -12,17% 10.643,40 8.627,60
GALP 14,970  -0,20 2,32 JMARTINS -0,39 NIKKEI 225  21.149,80 -0,16% -7,09%  24.448,07  20.347,49
IBERSOL 8,520 047  -1585 IBERSOL 0,47
J MARTINS 11,410 039  -2955 CORT.AMORIl | -0,82 - 5
MOTAENGIL 1722 324  -5299 SONAE CAP. 135 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,328 2,51 2,56 EDPR -1,38 - =
NOS 4,940 1,23 -9,87
NOVABASE 2,480 081  -18,66 PSI20 e
PHAROL 0,145 4,62 -42,00 95%
REN 2,340 0,17 5,61 5400 93% I—
SEMAPA 16,460 111 -7.50 5300 91%
SONAE CAP. 0,733 1,35 -17.36 5200 89%
SONAE SGPS 0,859 0.47 2371 5100 87%

4900

28109 05/10 12/10 19/10

26110

28/09 05/10 12/10 19/10 26/10

PSI20  —— CAC40

Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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