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RENDA FIXA
INTERBANK OFFERED RATES 050 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR } - —=——a—"
M -0,5560 -1 2 M 0,1465 0 0 0,0440 -0,8026 000
3M -0,5270 0 2 3M 0,2238 1 1 0,0479 -0,7682 050
6M -0,5120 0 2 6M 0,2569 0 0 0,0605 -0,7256 ’ L & fLat
12M -0,4830 0 1 12M 0,3388 0 0 0,1319 -0,6118 1,00
INTEREST RATE SWAPS TAXA DE REFERENCIA —=—EURBOR  —=— USDUIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y -0,5203 0 -1 -0,5300 -0,4190 -0,2358 Zona Euro 0,00 CURVA FORWARD
2y -0,5242 0 1 -0,5130 -0,3730 -0,1857 EUA 0,25 025
3y -0,5142 1 1 -0,4799 -0,3280 -0,1318 Reino Unido 0,10 NN NN
ay -0,4894 1 2 -0,4418 -0,2800 -0,0797 Japéo 0,10 R
5Y -0,4574 1 3 -0,4005 -0,2300 -0,0310 Canada 0,25 050
7Y -0,3795 1 4 -0,3084 -0,1270 0,0622 Suica 0,75
10Y -0,2419 2 6 -0,1638 0,0038 0,1547 China 5,75
15Y -0,0492 2 7 0,0041 0,1088 0,1962 Brasil 2,00 075
20Y 0,0320 2 7 0,0608 0,1169 0,1599 Australia 0,10
30Y 0,0080 2 8 0,0190 0,0390 0,0501 india 3,00 EURIBOR M~ EURIBOR &M EURIBOR 124
INTEREST RATE SWAPS FORWARDS
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 150 INTEREST RATE SWAPS
1Y 0,2134 -1 1 0,2809 0,5559 0,9790 s
2y 0,2516 1 2 0,3324 0,6728 1,0690 100
3y 0,2963 1 3 0,4092 0,7680 1,1510 oz
ay 0,3609 1 a4 0,5009 0,8640 1,2130 pyod
5Y 0,4452 2 4 0,5981 0,9530 1,2764 000 -—
7Y 0,6245 2 6 0,7730 1,0830 1,3350 025 1Y 2 3y av sY v BV 20 0¥
10Y 0,8504 3 6 0,9700 1,2160 1,3990 050
15Y 1,0757 -3 6 1,1550 1,3240 1,4680 o
20Y 1,1881 -3 6 1,2543 1,3778 1,4450 —e—tR  —euso
30Y 1,2556 -4 6 1,2938 1,3578 1,3980
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 05
BRENT 43,99 -0,35 1,01 oT 2Y -0,665 0,00 860 o 030
JETFUEL 367,00 6,00 24,83 oT5Y -0,418 0,01 -9,60 ' 025
DIESEL 35950 4,75 13,42 oT 10Y 0,035 0,02 2,70 %% 020
COBRE 7.069,00 20,50 34850 BUND10Y  -1,086 -1,08 3,50 045 W o
ZINCO 273850 59,05 30650 SCHATZ2Y  -0,144 0,23 6,00 035 005
OURO 185964 -1577  -50,10 T-NOTE10Y 1,794 -1,41 320 oz |
TRIGO 602,00 _4’50 _24’00 T-NOTE 2Y 0,761 -0,56 2'40 21/10 23/10 25/10 27/10 29/10 31/10 02/11 04/11 06/11 08/11 10/11 12/11 14/11 16/11 18/11
LICENGA C02 26,41 -0,78 1,43 GILT 10Y 0,428 -0,86 13,00 o ——cEP RS
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1832  -0,30%  0,40% 1,1860 1,1883 1,1933 e
EUR/GBP 0,89378 -0,01%  1,35% 0,8952 0,8966 0,8995 '
EUR/IPY 123,08  0,16%  0,84% 123,08 123,08 123,08
EUR/CHF 10799  -0,01%  -0,77% 1,0792 1,0785 1,0772
EUR/BRL 6,2932  1,00%  4,84% 6,3235 6,3575 6,4807
EUR/PLN 4,4708  -0,08%  2,35% 4,4793 4,4867 4,5045 118
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1832  0,8938 123,08 1,0799 10,2196  7,4517 1,5494 1,63024  6,2932 10,6917
usD 0,8446 - 0,7561 103,885 0,9121 8,6343 6,2937 1,3087 1,3756 53112 9,0357
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 3,962 241 -30.25 Titulo Variagdo % PSI 20 436751 -1,14% -16,24% 545421  3.500,02
BCP 0,110 300  -4571 EDPR 1,05 CAC40 547466 -0,67% -8,42%  6.111,41  3.632,06
CORT.AMORIM 10,040  -233  -11.15 ESTX50 PR 3.451,97 -0,87% -7,83%  3.867,28  2.302,84
cTT 2,340 127 26,65 XTRADAX  13.086,16 -0,88% -1,23% 1379524  8.255,65
EDP 4,449 -0.11 17.81 S&P 500 356154 -0,18% 10,23%  3.64599  2.191,86
EDP R 17,260 1,05 64,38 IBEX 35 7.930,20 -0,64% -16,95% 10.100,20  5.814,50
GALP 8,820 189 -4081 NOS 2,39 NIKKEI 225  25.634,34 -0,36% 8,36%  26.057,30 16.358,19
IBERSOL 4,400 0,68  -45,00 ALTRI 2,41
J MARTINS 13,915  -0.43 511 PHAROL 2,77 _
MOTA ENGIL 1,342 469 2824 BCP -3,00 EVOLUGAOC MENSAL (BASE 100%)
NAVIGATOR 2,248 1,75 3481 MOTA ENGIL -4,69 116%
NOS 2,782 239 -42,04 112%
PHAROL 0,105 2,77 5,82 SI20 0%
RAMADA 3,370 0,88 -42,29
g i g 4450 —_—
REN 2220 -0.67 1838 sy 104 ==
SEMAPA 7,920 210  -4227 4250 100%
SONAE CAP. 0,770 -0.26 2,26 4150 96%
SONAE SGPS 0,610 2,01 -32,97 4050 925
~ ~ _ _ 3950 21/10 23/10 25/10 27/10 29/10 31/10 02/11 04/11 06/11 08/11 10/11 12/11 14/11 16/11 18/11
- - - - 385021/10 28/10 04/11 11/11 18/11 PSI20  ——— CAC40 Eurostoxxs0  ———DAX S&PS00  ——IBEX  —— NIKKEI
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