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EURIBOR vs. USD LIBOR
5,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o ./_/./'
1M 0,9380 2 25 M 3,4891 1 48 2,6475 0,2200 !
3M 1,4620 1 40 3m 4,2426 2 68 3,2838 0,4400 300
6M 2,0570 2 32 6M 4,7150 4 59 3,9814 0,7700 175 _/./'/.
12M 2,6840 -1 39 12M 5,3389 3 67 4,6611 1,2100 050 |
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,7090 5 35 3,3845 3,2260 3,2920 Zona Euro 1,25 CURVA FORWARD
2y 3,0440 8 45 3,3085 3,2640 3,2890 EUA 3,25 350
3y 3,1033 9 55 3,2840 3,2730 3,3110 Reino Unido 2,25
4y 3,1340 9 60 3,2880 3,2760 3,3360 Japao 0,10 3.00
5Y 3,1695 8 63 3,2890 3,2920 3,3610 Canada 3,25 250
7v 3,2018 8 67 3,2980 3,3310 3,3860 Suica 0,75
10Y 3,2590 6 68 3,3400 3,3510 3,3180 China 5,75 200
15Y 3,2610 5 68 3,2700 3,1532 2,9870 Brasil 13,75 150
20Y 3,0449 7 63 3,0095 2,8448 2,6583 Australia 2,60
30Y 2,5840 3 50 2,5370 2,3830 2,2255 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,0280 7 60 4,6489 3,8850 3,8248 500
2y 4,9016 9 59 4,3951 3,8400 3,7958 250
3y 4,6491 10 58 4,2034 3,8020 3,7803
ay 4,4700 11 58 4,1096 3,7735 3,7540 “00
5Y 4,3525 11 58 4,0348 3,7485 3,7985 350
7v 4,2089 11 57 3,9700 3,8030 3,8284 300 ./_’4.___.___.—_-—’-—-\_\-
10Y 4,1030 10 54 3,9572 3,8449 3,8030 250 ]
15Y 4,0508 10 52 3,8933 3,7958 3,6985 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,9490 9 50 3,7535 3,6600 3,4955 ——ER —e—usD
30Y 3,6465 8 42 3,5240 3,3508 3,2333
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 00
BRENT 90,80 0,77 0,14 oT2Y 2,039 0,05 50,00 030
JETFUEL 110560 -30,40 128,41 OoT 5Y 2,770 0,10 53,00 4% 020
DIESEL 114659 -1541 17584  OT10Y 3,452 0,09 60,50 300 010
COBRE 7.44750 -141,50 -341,00 BUND 10Y 2,009 12,73 60,70 0,00
ZINCO 288525 -9,75  -28625 SCHATZ2Y 2567 12,59 379 7 010
OURO 1.631,70 -2053  -44,14 T-NOTE 10Y 4,709 8,35 48,40 os0 4 ' 020
TRIGO 837,75 _11’75 7'25 T-NOTE 2Y 4,878 9,61 57'70 20/09 22/09 24/09 26/09 28/09 30/09 02/10 04/10 06/10 08/10 10/10 12/10 14/10 16/10 18/10
LICENCA C02 67,46 0,31 3,64  GILT 10Y 4131 -12,96 75,30 USD ——BP —— EUR®HS)
CAMBIAL
SEN FW6M _ FW 12V EURUSD
EUR/USD 09778  -0,58%  -2,12% 0,9856 0,9920 1,0033 102
EUR/GBP 0,86993 -0,07%  0,91% 0,8746 0,8795 0,8896
EUR/IIPY 146,34  0,21%  -2,00% 146,33 146,32 146,30 o1
EUR/CHF 09823 -0,16%  -1,55% 0,9794 0,9758 0,9671
EUR/BRL 51702 -0,05%  0,23% 5,3108 5,4341 5,6632 100
EUR/PLN 47992  -027%  -1,96% 4,9261 5,0184 5,2062
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 0,9778  0,8699 146,34 0,9823 10,9639  7,4392 1,3489 155927 51702 10,3874
usD 1,0215 - 0,8883 149,715 1,0039 11,1807  7,5993 1,3782 15897 52805 10,6035
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,500 0,64 31,71 Titulo Variacio % PSI 5.426,62 0,49% -2,57% 6.370,78  5.128,86
BCP 0,133 1,45 -5,82 NOS 1,86 CAC40 6.052,84 -0,23% -15,38% 7.384,86  5.628,42
CORT. AMORIM 9,030 0,11 -19,95 NAVIGATOR 1,70 ESTX50 PR 3.474,74  031% -19,16% 4.41523  3.249,57
cTT 2,920 0,17 -35,89 J MARTINS 1,63 XTRADAX 12,755,774 -0,08% -19,70% 16.290,19 11.862,84
EDP 4,240 0,96  -12,25 BCP 1,45 S&P 500 3.704,82  -0,42% -22,27% 4.818,62  3.491,58
EDP R 20,180  -0,54 -7,85 GALP 0,87 IBEX 35 759290 -0,24% -12,86% 9.198,10  7.189,60
GALP 9,700 0,87 13,85 NIKKEI 225  27.257,38 0,37% -533% 29.960,93 24.681,74
J MARTINS 19,900 1,63 -1,00 SEMAPA 0,48
MOTA ENGIL 1,148 0,53 -8,47 EDPR -0,54 .
NAVIGATOR 3,940 1,70 17,61 REN 0,81 EVOLUGAO MENSAL (BASE 100%)
NOS 3,606 1,86 5,75 EDP -0,96 101%
REN 2,450 0,81 3,73 a0%
SEMAPA 12,560  -0,48 7,35 psI o7
SONAE SGPS 0,934 0,65 -6,88 o0
GREENVOLT 7,440 0,27 19,80 5775
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