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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR s [ —
M -0,4470 0 -1 M 1,7994 -1 11 0,7098 -0,7922
3M -0,3880 0 1 3M 1,9446 2 3 0,7944 -0,6938 Lo
6M -0,3250 0 2 6M 1,9208 0 1 0,8824 -0,6186 025
12M -0,2400 1 3 12M 2,0043 -1 6 0,9814 -0,4932 o0l B— —w————a——m
- M 3m 6M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —=EURIBOR = USDLISOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1Y -0,3221 0 2 -0,2599 0,0050 0,2738 Zona Euro 0,00 CURVA FORWARD
2y -0,3030 1 4 -0,1938 0,0761 0,3364 EUA 1,75 000
3y -0,2610 1 6 -0,1253 0,1418 0,4051 Reino Unido 0,75 NN
4y -0,2080 1 8 -0,0566 0,2061 0,4723 Japao 0,10 )
5Y -0,1520 1 9 0,0093 0,2730 0,5350 Canada 1,75 025 _/
v -0,0300 1 11 0,1404 0,4026 0,6445 Suica 0,75 ‘/
10Y 0,1590 1 12 0,3305 0,5610 0,7674 China 5,75
15Y 0,4170 2 13 0,5520 0,7128 0,8517 Brasil 4,50 050
20Y 0,5470 2 13 0,6575 0,7608 0,8409 Austrélia 0,75
30Y 0,5800 3 12 0,6648 0,7176 0,7511 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 1,6164 1,7250 1,9115 175
2y 1,6910 2 7 1,6270 1,7820 1,9400 1%
3y 1,6660 5 7 1,6435 1,7935 1,9455 Too
4y 1,6430 6 11 1,6805 1,8410 2,0170 075
5Y 1,6900 5 9 1,7185 1,8930 2,0720 o /"—_'
v 1,6720 3 1 1,7910 1,9911 2,0750 000
10Y 1,8150 4 9 1,9185 2,0220 2,1090 02 j v w0y 15Y 20v 3ov
15Y 1,8610 2 31 2,0142 2,1223 2,1560 '
20Y 1,8930 29 29 2,0585 2,1100 2,1886 —e—ER —e—uUsD
30Y 1,9910 4 8 2,0605 2,1264 2,1466
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 060
BRENT 68,42 0,26 7,93 oT 2y 0,547 0,00 1,00 oo 050
JETFUEL 661,02 5,02 35,69 oT 5Y -0,105 0,04 -0,20 e~ 040
DIESEL 629,50 6,43 38,50 oT 10Y 0,442 0,06 420 % 030
COBRE 6.226,50 -1,00 269,00 BUND 10Y 0,763 7,34 18,60 030 020
ZINCO 231425 31,75 525  SCHATZ2Y 0,044 2,53 4,20 015 W 010
OURO 151553 4,97 51,56 T-NOTE10Y 2,746 3,71 11,80 o004 000
TRIGO 554,00  -2,25 12,25 = T-NOTE 2Y 2,053 0,76 2,30 2011 06/12 112 2012 2712
LICENGA C02 25,12 -1,58 0,24 GILT 10Y 0,787 11,02 19,70 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1189  0,32%  1,51% 1,1253 1,1316 1,1446 1
EUR/GBP 0,85208 -0,09%  0,01% 0,8548 0,8576 0,8634
EUR/IPY 122,19  003%  -1,18% 122,19 122,19 122,19
EUR/CHF 1,0855  0,35%  1,22% 1,0846 1,0838 1,0822
EUR/BRL 45037 0,40%  3,76% 4,5825 4,6280 4,7450
EUR/PLN 42543 0,15%  0,79% 4,2781 4,3017 4,3511 111
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1189  0,8521 122,19 1,0855 10,4501 7,4699 1,4644 1,60158  4,5037 9,8526
uUsD 0,8928 - 0,7626 108,965 0,9692 9,3253 6,6694 1,3059 1,4299 4,0236  8,7844
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,700 0,18 -1,72 Titulo Variagdo % PSI 20 5.236,59 -0,62% 10,68%  5.429,32  4.609,58
BCP 0,203 0,65 11,72 IBERSOL 1,25 CAC40 5.982,22 -0,91% 26,46%  6.06500  4.606,20
CORT. AMORIM 11,400 0,18 27,64 NOVABASE 1,17 ESTX50 PR 3.748,47  -0,89% 24,89% 379493  2.936,76
cTT 3,150 -1,44 6,92 PHAROL 1,00 XTRADAX  13.249,01 -0,66% 2548% 13.425,85 10.386,97
EDP 3,856 -1,18 26,47 BCP 0,65 S&P 500 322591  -0,43% 28,69%  3.247,93  2.443,96
EDP R 10,440 0,57 34,28 ALTRI 0,18 IBEX 35 9.612,60 -0,91% 12,56%  9.700,50  8.355,00
GALP 15,145 0,39 9,79 J MARTINS -1,03 NIKKEI 225  23.656,62 -0,76% 18,20% 24.091,12  19.241,37
IBERSOL 8,100 1,25 2,53 EDP 1,18
J MARTINS 14,890 -1,03 44,00 MOTA ENGIL -1,32 B 5
MOTAENGIL 1875  -1.32  16.46 crT 144 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,600 0,17 0,00 NOS -1,63 Lo
NOS 4,818 -1,63 9,01 1020%
NOVABASE 2,590 1,17 34,75 PSI120 1019
PHAROL 0,101 1,00 38,11 sors 100%
RAMADA 5,860 0,34 21,87 coze 99%
REN 13,780 0,29 5,19 ors 98%
SEMAPA 0,760 0,00 -10,48 . 7%
SONAE CAP. 0.909 -0.98 1222 5075 %% 2011 06/12 13112 20112 2712
SONAE SGPS 5,860 0,34 21,87
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Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
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