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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 } -  u———a—*
M -0,5370 1 0 M 0,1501 0 -1 0,0380 -0,8060 000
3M -0,5230 0 1 3M 0,2065 0 1 0,0459 -0,7722 050
6M -0,5100 0 1 6M 0,2538 1 0 0,0639 -0,7260 ’ L & fLat
12M -0,4820 0 2 12M 0,3356 0 0 0,1349 -0,6116 100
INTEREST RATE SWAPS TAXA DE REFERENCIA —=—EURBOR  —=— USDUIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y -0,5179 0 -1 -0,5214 -0,4086 -0,2350 Zona Euro 0,00 CURVA FORWARD
2y -0,5189 0 0 -0,5020 -0,3624 -0,1823 EUA 0,25 025
3y -0,5065 1 -0,4706 -0,3190 -0,1295 Reino Unido 0,10 N N
ay -0,4815 1 1 -0,4319 -0,2718 -0,0767 Japéo 0,10 TS S S F S
5Y -0,4482 1 1 -0,3922 -0,2221 -0,0210 Canada 0,25 050
7Y -0,3710 1 1 -0,3016 -0,1189 0,0530 Suica 0,75
10Y -0,2328 2 2 -0,1560 0,0140 0,1645 China 5,75
15Y -0,0369 1 3 0,0153 0,1215 0,2079 Brasil 2,00 075
20Y 0,0465 1 3 0,0736 0,1306 0,1730 Australia 0,10
30Y 0,0241 1 4 0,0332 0,0538 0,0644 india 3,00 EURIBOR M~ EURIBOR &M EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 150 INTEREST RATE SWAPS
1Y 0,2200 1 1 0,2908 0,5848 1,0479 s
2y 0,2584 1 2 0,3470 0,7078 1,1110 100
3y 0,3053 1 4 0,4141 0,8070 1,1520 075
4y 0,3750 1 4 0,5259 0,9035 1,2530 pyos
5Y 0,4652 1 5 0,6185 0,9910 1,3185 000 -
7Y 0,6511 2 6 0,7890 1,1200 1,3490 0251 1Y 2¥ 3y av sY 4 1Y, 0¥ BOY.
10Y 0,8815 4 6 1,0160 1,2300 1,3905 050 j
15Y 1,1070 4 5 1,1650 1,3220 1,4760 '
20Y 1,2185 5 4 1,2680 1,3920 1,4760 ——ER  —e—USD
30Y 1,2853 5 3 1,3222 1,3879 1,4294
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 05
BRENT 47,78 1,72 5,71 oT 2Y -0,668 0,00 A1,80 oo W 030
JETFUEL 377,50 6,75 40,00 oT5Y -0,434 0,00 -12,00 025
DIESEL 371,50 7,25 37,75 oT 10Y 0,033 0,01 14,10 %% 020
COBRE 720900 -100,00 310,00 BUND10Y  -1,083 1,14 010 045 \/\/\/x’\/\’/ o
ZINCO 271750 -6825 16350 SCHATZ2Y  -0,153 0,46 2,10 o35 005
OURO 180320 -36,62 -98,85 T-NOTE10Y 1,808 1,13 150 oz d |
TRIGO 612,50 8,00 _20’00 T-NOTE 2Y 0,756 _0’19 0,80 26/10 28/10 30/10 01/11 03/11 05/11 07/11 09/11 11/11 13/11 15/11 17/11 19/11 21/11 23/11
LICENGA C02 27,58 0,33 2,09 GILT 10Y 0,428 0,17 3,80 U e —ERGHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1865  -0,30%  0,39% 1,1892 1,1916 1,1966 120
EUR/GBP 0,89012  -0,14%  1,96% 0,8915 0,8929 0,8959
EUR/IPY 124,06 -0,48%  0,06% 124,06 124,06 124,06
EUR/CHF 1,0831  -0,24%  -1,03% 1,0824 1,0817 1,0803
EUR/BRL 6,4031  048%  3,73% 6,4331 6,4718 6,6084 119
EUR/PLN 44614  022%  2,62% 4,4694 4,4767 4,4952
EURGBP EURJPY
1,18
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0,88 + 120 + 1,16
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1865  0,8901 124,06 1,0831 10,1766  7,4420 1,5471 1,61555  6,4031 10,5942
usD 0,8422 - 0,7488 104,665 0,9120 8,5721 6,2686 1,3038 1,3621 53852 89414
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,470 813  -21.30 Titulo Variagdo % PSI 20 457102  2,73% -12,33% 545421  3.500,02
BCP 0,120 6,03  -41,07 NOS 13,48 CAC40 555842  1,21% -7,02% 611141  3.632,06
CORT.AMORIM 10,240 1,39 -9.38 ALTRI 8,13 ESTX50 PR 3507,98  130% -6,33%  3.867,28  2.302,84
cTT 2,410 063  -2445 GALP 6,74 XTRADAX 1329244 126% 033% 1379524  8.25565
EDP 4,433 -1,09 17.39 BCP 6,03 S&P 500 3.630,08 147% 1236% 3.64599  2.191,86
EDP R 17,080 2,84 62,67 SEMAPA 5,53 IBEX 35 814320 203% -14,72% 10.100,20 5.814,50
GALP 9,816 674  -34.12 NIKKEI 225  26.165,59  2,50% 10,61% 26.261,78 16.358,19
IBERSOL 4,450 373  -4438
J MARTINS 13,945 -0,53 -4,91 J MARTINS -0,53 <
MOTA ENGIL 1,444 285 2278 EDP -1,09 EVOLUGAOC MENSAL (BASE 100%)
NAVIGATOR 2,406 425  -30.23 EDP R 2,84 118%
NOS 3,200 1348  -3333 114%
PHAROL 0,112 2,39 12,05 SI20 1o
RAMADA 3,560 259  -39,04 Lo
REN 2,265 1.80  -16.73 5o
SEMAPA 8,780 553 3601 4 1oz
SONAE CAP.  #N/AReal #N/AN/A 226 4150 98% >
SONAE SGPS 0,652 432 2841 ‘
~ ~ _ _ 4000 26/10 28/10 30/10 01/11 03/11 05/11 07/11 09/11 11/11 13/11 15/11 17/11 19/11 21/11 23/11
- - - - 38502‘6/10 02/11 09/11 16/11 2311 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&PS00  ———IBEX -~ NIKKEI
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