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RENDA FIXA
INTERBANK OFFERED RATES 550 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s
M 15230 1 13 ™M 4,1849 1 35 3,2574 0,4500 '

3M 1,9750 24 3m 4,7326 -3 22 3,5585 0,6300 350

0
6M 2,4360 3 16 6M 5,1491 -3 18 3,9418 0,8200 2550 -/./l/-
12m 2,8410 3 5 12M 5,4294 -7 -11 4,3124 1,1600 150 +
INTEREST RATE SWAPS TAXA DE REFERENCIA IM —s—EURIBOR —&—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3Y 5Y BANCO CENTRAL

1y 2,8190 2 -2 2,9247 2,4380 2,4480 Zona Euro 2,00 CURVA FORWARD
2y 2,8703 3 21 2,7360 2,4500 2,4530 EUA 4,00 325
3y 2,7660 3 -31 2,6400 2,4450 2,4860 Reino Unido 3,00 300
4y 2,6876 3 -38 2,5970 2,4515 2,5210 Japao 0,10 275
5Y 2,6430 4 -44 2,5690 2,4710 2,5570 Canada 3,75 250
7v 2,5918 3 -50 2,5515 2,5230 2,5770 Suica 0,75 225
10Y 2,6023 2 -55 2,5820 2,5440 2,5257 China 5,75 200
15Y 2,5703 1 -61 2,5154 2,3845 2,2540 Brasil 13,75 175 +
20Y 2,3695 0 -63 2,2910 2,1270 1,9793 Australia 2,85
30Y 1,9502 -1 -64 1,8750 1,7290 1,6040 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1Y 5,1323 6 -9 4,1877 3,0470 3,1908 s
2y 4,6759 9 -40 3,6950 3,0670 3,1900 a5
3y 4,2063 11 -58 3,4850 3,1188 3,1865 s
ay 3,9406 11 -64 3,3910 3,1280 3,2150 oo
5Y 3,7840 11 -67 3,3617 3,1375 3,2669 o
7Y 3,6289 10 -68 3,3120 3,1940 3,2865 a2 F—.\'\""'—'—'\-\-
10Y 3,5463 10 -68 3,3360 3,2809 3,3520 rs ]
15Y 3,5308 8 -67 3,3672 3,2945 3,2945 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,4678 8 -64 3,3056 3,2140 3,1722 ——ER —e—usD
30Y 3,2151 6 -62 3,0728 2,9493 2,8780
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 015
BRENT 85,03 -0,54  -11,87 oT2Y 2,225 0,02 9,20 0.10
JETFUEL 959,23  -11,60  -82,08 oT 5Y 2,252 0,04 3510 4% %
DIESEL 928,16  -11,67 -13625  OT 10Y 2,795 0,02 43,30 50 008
COBRE 8.472,00 114,00 82350 BUND 10Y 1,485 1,92 -39,80 015
ZINCO 3.087,50 -2,75 326,00 SCHATZ2Y 2,429 0,00 990 ¥ 22
OURO 177371 -2393 91,84 T-NOTE10Y 4,266 7,48 42,80 150 | -030
TRIGO 742,25  -18,75 -124,50 T-NOTE 2Y 4,562 8,52 -39,80 0411 i 1811 25111 0212
LICENCA C02 87,75 0,08 11,39 GILT 10Y 3,292 -8,95 -68,90 USD ——CBP ——EUR®HS)
CAMBIAL
SVEN FW6M __ FW 12V EURUSD
EUR/USD 1,0587  0,47%  5,94% 1,0660 1,0727 1,0850 106
EUR/GBP 0,86085 -0,27%  1,22% 0,8646 0,8684 0,8764
EUR/IIPY 143,07 -1,22%  2,17% 143,06 143,05 143,03 105
EUR/CHF 09893 -021%  0,10% 0,9857 0,9814 0,9730 Loa
EUR/BRL 55302 -0,61% -6,48% 5,6623 5,7983 6,0705
EUR/PLN 47079  -0,62%  -0,79% 4,8058 4,8797 5,0138 o3
EURGBP EURIPY 102
1,01
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0587  0,8609 143,07 0,9893 10,9182  7,4372 1,4256 156425 55302 10,4271
usD 0,9502 - 0,8186 136,295 0,9384 10,3634  7,0666 1,3516 1,4820 52564 9,8807
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,370 -0,09 28,60 Titulo Variacio % PSI 5.86547 0,15% 531%  6.370,78  5.128,86
BCP 0,148 1,23 4,97 SEMAPA 1,90 CAC40 6.696,96 -0,67% -6,38%  7.384,86  5.628,42
CORT. AMORIM 8,900 0,22  -21,10 BCP 1,23 ESTX50 PR 3.956,53 -0,54% -7,95% 4.395,78  3.249,57
cTT 3,285 0,31 -27,88 NOS 1,21 XTRADAX  14.447,61 -056% -9,05% 16.28535 11.862,84
EDP 4,597 0,24 -4,86 NAVIGATOR 0,93 S&P 500 402006 -127% -1565% 4.818,62  3.491,58
EDP R 22,130 045 1,05 REN 0,78 IBEX 35 8.374,80 -0,09% -3,89% 899270  7.189,60
GALP 12,080 0,08 41,78 NIKKEI 225  27.820,40 0,15% -3,37% 29.388,16 24.681,74
J MARTINS 20,820  -2,25 358 ALTRI -0,09
MOTA ENGIL 1,222 -0,16 -2,56 MOTA ENGIL -0,16 i 5
NAVIGATOR 3,906 0,93 16,60 CORT. AMORI (2)22 100% EVOLUGAO MENSAL (BASE 100%)
NOS 3,834 1,21 12,43 J MARTINS 2,25
REN 2570 078 098 1076 //\dv/\_/f‘ ~
SEMAPA 13,980 1,90 19,49 psi Lo ~
SONAE SGPS 0,948 0,11 -5,48 K
GREENVOLT 8,020 0,00 29,14 5925 103%
5875 101%
5825 |
99% -+
5775 04111 11/11 18/11 25/11 02/12
5725 +
04/11 11/11 18/11 25/11 02/12 Psi20 ———CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ~——— NIKKEI
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