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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF oo ././_/-
1M 3,8190 -2 -3 M 5,4456 0 0 5,1998 1,6763 '
3M 3,9840 2 1 3M 5,6287 0 3 5,2284 1,7178 500
6M 4,0640 -1 5 6M 5,8033 -1 -7 5,2476 1,7600 e S S
12M 3,9910 -4 -17 12M 6,0414 8 31 5,1417 1,8550 350
INTEREST RATE SWAPS 1M —=—EURBOR —=—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,9515 1 -19 3,0052 2,7493 2,9370 Zona Euro 4,50 CURVA FORWARD
2y 3,4854 2 -34 2,8680 2,7970 2,9790 EUA 5,50 425
3y 3,2380 2 -37 2,8270 2,8430 3,0170 Reino Unido 5,25 4,00
ay 3,1205 2 -38 2,8300 2,8820 3,0560 Japéo 0,10 375
5Y 3,0687 2 -38 2,8530 2,9270 3,0965 Canada 5,00 350
7Y 3,0448 1 -36 2,9060 2,9999 3,1458 Suica 0,75 by
10Y 3,0827 1 -35 3,0020 3,0930 3,1850 China 5,75 275
15Y 3,1420 0 -32 3,0685 3,0775 3,0719 Brasil 12,25 250 +
20Y 3,0706 0 29 2,9890 2,9530 29115 Austrélia 4,35
30Y 2,8450 -1 -26 2,7580 2,7210 2,6710 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 525 INTEREST RATE SWAPS
1y 5,2373 3 -23 4,1720 3,7750 3,9230 500
2y 4,7195 6 -37 3,9730 3,8000 3,9470 ars
3y 4,4180 6 -42 3,9100 3,8390 3,9760 425
Y 4,2613 5 -43 3,8900 3,8710 4,0030 4,00
5Y 4,1814 4 -44 3,8960 3,9010 4,0310 b
7Y 4,1217 3 -43 3,9240 3,9580 4,0900 325
10y 4,1147 2 -40 3,9860 4,0390 4,1370 b
15Y 4,1546 1 -36 4,0550 4,0680 4,1030 ' 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 4,1286 1 -33 4,0340 4,0030 3,9810 —=—ER —=UsD
30Y 3,9441 0 -28 3,8470 3,7860 3,7350
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 79,98 2,56 -8,58 oT 2y 3,100 0,04 -20,90 005
JETFUEL 907,75  -33,75 -110,75 oT 5Y 2,947 0,05 -34,80 % e
DIESEL 824,50  -22,00 -130,00 oT 10Y 3,251 0,01 -40,60 500 920
COBRE 8241,00 -4550 243,50 BUND 10Y 2,473 2,79 -32,40 030
ZINCO 2581,00 -80,20 136,00 SCHATZ2Y 3,302 2,53 1470 4 m e
OURO 198091 0,01 57,73 T-NOTE10Y 4,899 2,84 33,90 350 I oas
TRIGO 576,00 _5’00 _22’75 T-NOTE 2Y 5'211 7’01 -24,60 19/10 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
LICENCA C02 76,24 0,77 6,31  GILT 10Y 4,367 1,01 -68,10 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0872  0,21%  2,87% 1,0916 1,0959 1,1054 100
EUR/GBP 0,87395 0,14%  -0,66% 0,8769 0,8799 0,8866
EUR/IPY 162,29  1,08%  -2,62% 162,27 162,26 162,23
EUR/CHF 0,9648  -0,04% -1,31% 0,9590 0,9536 0,9440 108
EUR/BRL 53296 -0,92% -0,01% 5,4016 5,4742 5,6261
EUR/PLN 43924  -0,44%  0,66% 4,4189 4,4444 4,5008
EURGBP EURIPY o
0,88 165
163 108
0,87 161
159 1,05
0,86
157
0,85 + 155 + 1,04
15/09 29/09 13/10 27/110 10/11 15/09 22/09 29/09 06/10 13/10 20/10 27/10 03/11 10/11 17/11 15/09 22109 20/09 06/10 13/10 20/10 27710 0311 1011 1711
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0872  0,8740 162,29 0,9648 11,4848 74575 1,4949 167523 53296 11,8064
uUsD 0,9185 - 0,8043 149,58 0,8864 10,5431  6,8487 1,3729 15380  4,8935 10,8509
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,664 5,38 10,87 Titulo Variac&o % PSI 628056 053% 9,68% 644578  5591,09
BCP 0,287 1,59 95,90 ALTRI 5,38 CAC40 723391 091% 11,74% 758126 638823
CORT. AMORIM 9,070 -1,20 4,01 MOTA ENGIL 2,83 ESTX50 PR 4340,77  089% 14,42% 449151 3767,26
cTT 3,540 0,14 14,94 BCP 1,59 XTRADAX  15919,16 0,84% 14,33% 16 528,97 13 791,52
EDP 4,279 0,21 -8,10 NAVIGATOR 1,30 S&P 500 450463 -008% 17,33% 4607,07 376449
EDP R 16,325  -0,55  -20,68 GALP 0,90 IBEX 35 9761,10 0,97% 18,62% 977470  7986,10
GALP 13,465 0,90 6,78 NOS 0,23 NIKKEI 225 3358520 0,48% 28,71% 33772,89 25661,89
GREENVOLT 6,690 0,30 -14,23 EDP R -0,55
J MARTINS 21,760  -1,18 7,83 J MARTINS -1,18 R .
MOTA ENGIL 3,275 2,83 179,91 IBERSOL -1,20 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,742 1,30 8,34 CORT.AMORI v -1,20 106%
NOS 3,424 0,23 -6,06 Lown
REN 2,420 0,62 3,97 pSI
SEMAPA 13560 0,74 9,71 s 102%
SONAE SGPS 0,921 0,71 -1,55 100%
IBERSOL 6,600 -1,20 19,57 6325
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