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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF oo r/a—-/.
1M 3,8770 1 2 M 5,4500 0 -2 5,1967 1,6925 '
3M 3,9360 1 -1 3M 5,5851 0 -4 5,2022 1,7350 500
6M 3,9020 1 -3 6M 5,6014 -1 -12 5,1500 1,7050 425
12M 3,6350 3 -9 12M 6,0414 8 31 4,8361 1,7100 as0 = = T
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,5850 3 -11 2,4160 2,3630 2,5460 Zona Euro 4,50 CURVA FORWARD
2y 3,0095 3 -14 2,3513 2,4150 2,5868 EUA 5,50 400
3y 2,7713 3 -12 2,3520 2,4370 2,6240 Reino Unido 5,25
4y 2,6727 3 -11 2,3810 2,4990 2,6570 Japao 0,10 8,50
5Y 2,6337 3 -10 2,4148 2,5380 2,6905 Canada 5,00 300
7v 2,6218 3 -10 2,4800 2,5910 2,7330 Suica -0,75
10Y 2,6606 2 -9 2,5760 2,6850 2,7663 China 5,75 250
15Y 2,7170 2 -8 2,6421 2,6683 2,6631 Brasil 11,75 200
20Y 2,6546 1 -7 2,5740 2,5577 25227 Austrélia 4,35
30Y 2,4560 1 -6 2,3720 2,3550 2,3120 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 4,8169 -2 -29 3,5255 3,3300 3,4805 475
2y 4,1902 -2 -33 3,3970 3,3555 3,5120 25
3y 3,8976 2 -31 3,3750 3,3960 3,5365
ay 3,7575 -1 -28 3,3770 3,4310 3,5670 a7
5Y 3,6861 -1 -27 3,3960 3,4600 3,5910 325
7v 3,6397 0 24 3,4410 3,5180 3,6400 275
10Y 3,6430 0 21 3,5120 3,5910 3,6860 225
15Y 3,6851 0 -18 3,5860 3,6230 3,6650 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,6709 1 -17 3,5800 3,5740 3,5590 —=—ER —=UsD
30Y 3,5081 1 -14 3,4180 3,3755 3,3280
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 77,37 0,22 1,37 oT 2y 2,690 0,04 -7,30 010
JETFUEL 852,50 16,50 36,00 OT 5Y 2,508 0,03 -12,00 °%® ’
DIESEL 786,00 22,25  -2,00 oT 10Y 2,841 0,01 10,40 500 020
COBRE 8329,00 -7850  -79,00 BUND 10Y 2,076 3,24 -4,40 030
ZINCO 248225 -476 93,00 SCHATZ2Y 2865 4,99 020 4% W -040
OURO 202560 -4,61 20,93 T-NOTE10Y 4,499 -0,91 419,50 350 4 Iy
TRIGO 607,75 _2’25 _24’00 T-NOTE 2Y 4,562 -1,83 -28,30 12/12 14/12 16/12 18/12 20/12 22/12 24/12 26/12 28/12 30/12 01/01 03/01 05/01 07/01 09/01
LICENCA C02 69,96 -1,98 -1,73  GILT 10Y 3,991 3,90 -31,70 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0946  0,05%  1,76% 1,0986 1,1026 1,1117 i
EUR/GBP 0,86023 -0,10%  -0,52% 0,8630 0,8661 0,8731
EUR/JPY 159,03 -0,88%  -0,94% 159,01 159,00 158,97
EUR/CHF 09333 -0,17%  1,32% 0,9278 0,9229 0,9151 11
EUR/BRL 53627 -0,03% -0,89% 5,4373 55118 5,6629
EUR/PLN 43462  0,06%  -0,23% 4,3664 4,3899 4,4478 110
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0946  0,8602 159,03 0,9333 11,2190  7,4570 1,4659 163774 53627 11,3507
UsD 0,9117 - 0,7851 145,61 0,8513 10,2235  6,7993 1,3380 1,4934  4,8932 10,3417
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,580 0,44 0,43 Titulo Variacéo % PSI 660222 2,19% 3,22% 663500 5591,09
BCP 0,303 3,66 10,31 GALP 8,04 CAC40 742608 -0,01% -1,55% 765399 677382
CORT. AMORIM 9,130 0,33 0,11 MOTA ENGIL 5,44 ESTX50PR 446898  004% -1,16% 459311 398094
cTT 3,580 0,70 2,58 BCP 3,66 XTRADAX  16689,81 0,01% -0,37% 17003,28 14 458,39
EDP 4,578 -0,04 0,50 J MARTINS 1,09 S&P 500 476337 0,14% -014% 479330 3808,86
EDP R 17,140  -0,52 -7,48 GREENVOLT 0,99 IBEX 35 10071,10 0,11% -0,31% 10301,30 8501,20
GALP 14,980 804 12,29 NIKKEI 225 3444172 2,01% 2,92% 34539,02 25 748,10
GREENVOLT 8,180 0,99 0,00
J MARTINS 22,280 1,09 -3,30 EDP -0,04 . .
MOTA ENGIL 4,650 5,44 17,42 IBERSOL -0,30 Lot EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,668 0,05 3,38 EDP R -0,52 Lo
NOS 3,300 0,18 3,12
REN 2335 043 0,43 psI 103
SEMAPA 13,520 0,60 0,90 625 Loz
SONAE SGPS 0,910 0,06 0,55 6575 101%
IBERSOL 6,660 -0,30 -0,30 6525 100%
6475 99%
6425 8%
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