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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 175
M -0,4530 1 2 M 1,7590 0 -18 0,7161 -0,7360 100
3M -0,3940 0 2 3M 1,9006 0 -11 0,7899 -0,7092
6M -0,3310 -1 3 6M 1,9230 0 -4 0,8714 -0,6476 025
12M -0,2630 0 4 12M 1,9998 2 11 0,9575 -0,5298 os0) @— & ——a——=
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,3390 -1 6 -0,3196 -0,0789 0,2040 Zona Euro 0,00 CURVA FORWARD
2y -0,3280 1 15 -0,2693 -0,0100 0,2829 EUA 1,75 000
3y -0,2900 2 19 -0,2046 0,0624 0,3540 Reino Unido 0,75 5 P RS PSS
ay -0,2400 3 22 -0,1392 0,1367 0,4235 Japdo 0,10 N
5Y -0,1820 3 24 -0,0702 0,2090 0,4905 Canada 1,75 025
7v -0,0540 4 28 0,0723 0,3467 0,5994 Suica 0,75 %
10Y 0,1440 5 30 0,2706 0,5102 0,7205 China 5,75
15Y 0,4060 5 32 0,4986 0,6628 0,8010 Brasil 5,00 050
20Y 0,5370 5 33 0,6053 0,7128 0,7919 Australia 0,75
30Y 0,5760 5 33 0,6162 0,6708 0,7054 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 1,7750 3 11 1,6452 1,7232 1,8066 200
2y 1,7000 5 24 1,6586 1,7422 1,8788 150 .\.__‘_/___/-\_/_/'
3y 1,6830 6 30 1,6797 1,7635 1,9362
4y 1,6430 6 11 1,7020 1,8176 1,9603 1o
5Y 1,6950 7 36 1,7287 1,8585 1,9884 050 ///4———'
7v 1,6610 -3 31 1,7988 1,9163 2,0424 000
10v 1,8240 8 39 1,8864 1,9918 2,0883 ) W v v o
15Y 1,5480 -8 9 1,9797 2,0569 2,1255 -
20v 1,6040 7 9 2,0265 2,0734 2,1232 —e—ER  —eUSD
30Y 2,0040 8 38 2,0433 2,0726 2,0941
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 060
BRENT 62,44 -0,07 2,32 oT2Y -0,491 0,03 9,30 o0 050
JETFUEL 619,45  -0,79 534 oT5Y -0,107 0,03 wroo Ul ~ " |
DIESEL 58369 045 2,83 oT 10Y 0,354 0,03 1530  °%® 030
COBRE 5.923,00 -50,00 248,50 BUND 10Y -0,688 1,47 2430 020 020
ZINCO 251950 -850 206,50 SCHATZ2Y 0,016 0,23 12,10 oo 010
OURO 145507 -6,74  -30,00 T-NOTE10Y 2,742 0,62 2330 o004 000
TRIGO 509,25  -1,00 1,25  T-NOTE 2Y 2,156 1,34 18,90 11710 18110 2510 o1l og/11
LICENCA C02 25,00 0,16 0,56 GILT 10Y 0,795 1,97 25,20 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1041  0,06%  -0,02% 1,1111 1,1173 1,1299 1
EUR/GBP 0,85743  0,48%  2,07% 0,8603 0,8630 0,8688
EUR/JPY 12029  0,36%  -0,45% 120,29 120,29 120,29
EUR/CHF 1,0973  0,19%  0,32% 1,0964 1,0955 1,0938
EUR/BRL 45764  036%  -0,88% 4,6230 4,6622 4,7681 111
EUR/PLN 42715  -0,17%  0,76% 4,2964 4,3196 4,3679
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1041  0,8574 120,29 1,0973 10,7142 7,4722 1,4594 161146  4,5764 10,0892
usD 0,9062 - 0,7769 109,095 0,9946 9,7126 6,7715 1,3216 1,4602 4,513 19,1446
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,045 1,09 422 Titulo Variagéo % PSI 20 5.294,47  -0,19% 11,90% 5429,32  4.551,84
BCP 0,214 -1,02 6,62 SEMAPA 2,21 CAC40 5.893,82  0,07% 2459% 5.906,33  4.555,99
CORT. AMORIM 9,930 0,10 10,33 IBERSOL 1,33 ESTX50PR  3.696,82 -0,08% 23,17% 3.708,65  2.908,70
cTT 3,044 -3,43 3,33 ALTRI 1,09 XTRADAX  13.19837 -0,23% 2500% 13.300,76 10.279,20
EDP 3,690 0,14 21,02 SONAE CAP. 0,75 S&P 500 3.082,21 -0,35% 22,95% 3.097,77  2.346,58
EDP R 10,220  -0,58 31,45 NAVIGATOR 0,73 IBEX 35 9.388,50  -0,06% 9,94%  9.587,60  8.286,20
GALP 14,900  -0,27 8,01 NOVABASE 1,43 NIKKEI 225  23.331,84 -0,26% 16,57% 23.591,09 18.948,58
IBERSOL 7,600 1,33 -3,80 RAMADA 1,57
J MARTINS 15330  -0,55 48,26 RAMADA -1,57 -
MOTAENGIL 2058 039  27.83 crT 343 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,586 0,73 -0,39 PHAROL 3,72 107
NOS 5,330 0.09 0.66
NOVABASE 2,750 -1,43 36,14 PSI120 105%
PHAROL 0,109 372 -33.33 w25 o —
RAMADA 6,260 157 -16,53
REN 13,700 0,29 4,58 5225 1019
SEMAPA 0,787 2,21 7,30 5125
SONAE CAP. 0,936 0.75 15,56 05 909 |
SONAE SGPS 6,260 _1'57 '16,53 11/10 18/10 25/10 ov11 08/11
- - - - 49251i110 18/10 25/10 ou1L 08/11 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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