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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 178
M -0,4530 1 0 M 1,7646 0 4 0,7036 -0,7886 100
3M -0,3980 1 1 3M 1,9080 1 1 0,7898 -0,7062
6M -0,3420 1 -1 6M 1,9049 0 -1 0,8561 -0,6350 025
12M -0,2620 1 1 12M 1,9696 0 2 0,9568 -0,5098 ) I ———
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —=EURIBOR = USDLISOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1Y -0,3388 0 0 -0,2901 -0,0576 0,2083 Zona Euro 0,00 CURVA FORWARD
2y -0,3240 0 1 -0,2356 0,0114 0,2723 EUA 1,75 000
3y -0,2860 0 2 0,1741 0,0705 0,3405 Reino Unido 0,75 NN
4y -0,2360 0 3 -0,1108 0,1416 0,3999 Japao 0,10 N
5Y -0,1820 0 3 -0,0470 0,2084 0,4682 Canada 1,75 025 /
v -0,0680 0 2 0,0820 0,3366 0,5781 Suica 0,75 /_///
10Y 0,1140 0 2 0,2702 0,4940 0,6975 China 5,75
15Y 0,3630 0 2 0,4871 0,6440 0,7820 Brasil 4,50 050
20Y 0,4930 0 2 0,5914 0,6902 0,7677 Austrélia 0,75
30Y 0,5220 0 2 0,5926 0,6430 0,6758 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7750 3 3 1,5861 1,7050 1,8560 175
2y 1,6860 0 5 1,5890 1,7430 1,8910 1%
3y 1,6660 5 7 1,6270 1,7946 1,9392 Too
4y 1,6430 6 11 1,6645 1,8160 1,9729 075
5Y 1,6900 5 9 1,7000 1,8651 2,0079 st //—"
v 1,6720 3 1 1,7870 1,9160 2,0390 0,00
10Y 1,8150 4 9 1,8710 2,0051 2,0986 02 ﬁ e S 0v 1s¥ 20v 3ov
15Y 1,8610 2 31 1,9809 2,0510 2,1160 '
20Y 1,8930 29 29 2,0140 2,0730 2,1329 —e—ER —e—uUsD
30Y 1,9910 4 8 2,0260 2,0620 2,0840
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 66,44 0,27 6,42 oT 2y -0,551 0,01 920 ol o~ | s
JETFUEL 652,71 4,92 46,90 oT 5Y 0,115 0,02 2,50
DIESEL 618,68 3,93 46,93 oT 10Y 0,410 0,02 370 % 030
COBRE 6.187,00 -2550 344,50  BUND 10Y 0,821 0,55 L e —— e G
ZINCO 230800 19,25  -4350 SCHATZ2Y 0,016 0,23 230 o1 w 040
OURO 1.479,93 0,03 844  T-NOTE10Y 2,737 2,01 10,80 o004 | 0,00
TRIGO 547175 _0’50 32’50 T_NOTE 2Y 2'055 '2,87 7'10 20/11 22/11 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12 12/12 14/12 16/12 18/12
LICENGA C02 26,85 0,27 3,27 GILT 10Y 0,708 0,09 5,20 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1117  0,02%  0,36% 1,1185 1,1249 1,1373 1
EUR/GBP 0,85073  -0,02%  0,59% 0,8535 0,8563 0,8618
EUR/JPY 121,73 0,07%  -1,04% 121,73 121,73 121,73
EUR/CHF 1,0872  0,02%  0,89% 1,0864 1,0856 1,0840
EUR/BRL 45118  0,23%  3,10% 4,5727 4,6184 4,7365
EUR/PLN 42608  0,00%  0,82% 4,2850 4,3093 4,3574 111
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1117  0,8507 121,73 1,0872 10,4835 7,4731 1,4598 1,61647 45118 9,9798
uUsD 0,8996 - 0,7675 109,295 0,9784 9,4314 6,7226 1,3130 1,4538 4,0671 8,9745
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,805 0,09 0,09 Titulo Variagdo % PSI 20 521851  0,33% 10,29% 542932  4.551,84
BCP 0,206 1,78 -10,41 BCP 1,78 CAC40 597228  0,21% 26,25%  6.003,38  4.555,99
CORT. AMORIM 11,400 0,52 27,64 EDP 1,62 ESTX50 PR  3.739,17  0,00% 24,58%  3.778,47  2.908,70
cTT 3,190 0,06 8,28 JMARTINS 0,69 XTRADAX 1321196 -0,08% 2513% 13.42585 10.279,20
EDP 3,836 1,62 25,81 GALP 0,60 S&P 500 3.200,87  0,31% 27,69%  3.203,36  2.346,58
EDP R 10,040 -0,40 29,13 ALTRI 0,09 IBEX 35 9.617,20  -0,05% 12,61%  9.692,40  8.286,20
GALP 15,045 0,60 9,06 NOS -1,06 NIKKEI 225  23.864,85 -0,29% 19,24% 24.091,12 18.948,58
IBERSOL 7,900 0,25 0,00 MOTA ENGIL -1,50
J MARTINS 14,580 0,69 41,01 NOVABASE -1,92 -
MOTAENGIL 1906  -150  18.39 RAMADA 268 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,546 0,78 -1,50 RAMADA 2,68 Lo
NOS 4,864 -1,06 -8,14
NOVABASE 2,550 1,92 32,66 PSI20 102%
PHAROL 0,101 -0,59 -38,36 sors o
RAMADA 5,820 2,68 22,40 225
REN 13,700 0,72 4,58 ors -
SEMAPA 0,770 0,00 9,31 .
SONAE CAP. 0.927 -0.22 14.38 5075 %% 20111 22111 24/11 26/11 28/11 30/11 02112 0412 0B/12 08/12 1012 12/12 14/12 16/12 18/12
SONAE SGPS 5,820 2,68 22,40 s |
- - - - 20/11 27111 04/12 1112 18/12 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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