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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s .‘.\./-
1M 3,3300 -2 -26 1M 4,9602 0 -35 4,9603 0,8500 '
3M 3,2520 3 24 3M 4,8537 0 -42 4,8156 0,8700 480
6M 3,0920 -1 27 6M 4,6821 -1 -45 4,6488 0,7800 350
12M 2,7490 0 34 12M 6,0414 8 31 4,2878 0,7400 250 S
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,6460 -2 -40 1,8659 2,0993 2,2683 Zona Euro 3,65 CURVA FORWARD
2y 2,2580 -4 -42 1,9208 2,1418 2,3088 EUA 5,00 350
3y 2,1668 5 -39 1,9790 2,1843 2,3450 Reino Unido 5,00 325
ay 2,1510 5 -37 2,0297 2,2238 2,3785 Japéo 0,25 3,00
5Y 2,1570 -6 -35 2,0755 2,2607 2,4095 Canada 4,25 275
7Y 2,1981 7 -32 2,1595 2,3298 2,4631 Suica 0,75 s
10Y 2,2764 -7 29 2,2640 2,4078 2,5019 China 5,75 200
15Y 2,3733 -8 -25 2,3563 2,4198 2,4304 Brasil 10,75 175 4
20Y 2,3495 -8 23 2,3169 2,3323 2,3121 Austrélia 4,35
30Y 2,1914 -8 -19 2,1557 2,1450 2,1106 india 4,50 ——EURIBOR M —— EURIEOR 6W EURBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 3,8321 -3 -40 2,9530 3,0340 3,2110 375
2y 3,3976 5 32 2,9615 3,0720 3,2430 350 \_\‘\.—.’_'.’,./_’___\.
3y 3,2599 5 26 2,9850 3,1170 3,2790 325
Y 3,2058 -6 23 3,0150 3,1550 3,3130 300
5Y 3,1882 -6 21 3,0520 3,1925 3,3430 275
7Y 3,2021 -6 -19 3,1210 3,2590 3,4000 ;:: \_\m
10Y 3,2596 -6 -18 3,2150 3,3450 3,4605 200
15Y 3,3539 -5 -16 3,3195 3,3980 3,4620 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,3742 5 -14 3,3310 3,3590 3,3740 —e—EUR  —=—UsD
30Y 3,2536 -5 -12 3,2000 3,1830 3,1530
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 010
BRENT 74,67 2,97 -1,57 oT 2y 2,121 -0,05 -41,40 005
JETFUEL 694,25 500  -50,00 oT 5Y 2,111 0,07 35,40 5% 000
DIESEL 670,50 6,00  -31,75 oT 10Y 2,620 -0,08 29,00 450 0,05
COBRE 9.865,00 -153,50 594,00 BUND 10Y 2,011 -8,24 -22,60 010
ZINCO 3.067,28 2,44 190,85 SCHATZ2Y 2,255 3,43 29,20 % 015
OURO 266104 2646 157,65 T-NOTE10Y 4,175 -5,86 414,10 250 + } 020
TRIGO 595,50 11’50 44’00 T-NOTE 2Y 3,800 _3’99 -21,80 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09 26/09 28/09 30/09
LICENCA C02 63,88 -1,68 6,42  GILT 10Y 4,112 -8,19 -4,80 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1086 -0,98%  0,23% 1,1128 1,1165 1,1245 i
EUR/GBP 0,83193  0,42%  1,23% 0,8353 0,8390 0,8470
EUR/IPY 159,37  0,28%  2,00% 159,36 159,35 159,33
EUR/CHF 0,9360 0,60%  0,75% 0,9300 0,9251 0,9172 1
EUR/BRL 6,0301  062%  3,12% 6,1183 6,2317 6,5120
EUR/PLN 42881 -0,09% -0,43% 4,3177 4,3510 4,4216
EURGBP EURJPY w0
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1086  0,8319 159,37 0,9360 11,3782 7,575 1,4935 1,6074  6,0301 11,7469
uUsD 0,9029 - 0,7526 143,615 0,8452 10,2624  6,7338 1,3503 1,4516 54668 10,5911
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,045 0,50 9,67 Titulo Variacéo % PSI 6.73827 -0,80% 534% 699353  5.823,43
BCP 0,387 -454 41,03 GALP 0,77 CAC40 757407 -081% 041% 825919  6.773,82
CORT. AMORIM 8,850 0,00 3,17 JMARTINS 0,62 ESTX50 PR  4.954,15 -0,93% 957% 5.121,71  3.993,10
cTT 4,340 1,14 2436 ALTRI 0,50 XTRADAX  19.213,14 -058% 14,69% 19.491,93 14.630,21
EDP 4,088 0,34  -10,25 SONAE SGPS 0,21 S&P 500 570486 -0,98% 19,63% 5767,37  4.103,78
EDP R 15590  -0,76  -1584 NAVIGATOR 0,16 IBEX 35 1167350 -1,72% 1556% 12.004,60 8.879,30
GALP 16,930 0,77 26,91 EDP -0,34 NIKKEI 225 ~ 38.651,97 1,93% 1550% 42.426,77 30.487,67
GREENVOLT 8,300 0,00 1,47 EDP R 0,76
J MARTINS 17,750 062  -22,96 crT 1,14 N N
MOTA ENGIL 2,466 -390  -37,73 MOTA ENGIL -3,90 Lo EVOLUGAG MENSAL (BASE 100%)
NAVIGATOR 3,694 0,16 411 BCP -4,54 oot
NOS 3,645 0,27 13,91
REN 2410 0,21 3,66 psi 1026 ~
SEMAPA 14,420  -0,14 7,61 6850 100%
SONAE SGPS 0,951 0,21 5,14 98% R
IBERSOL 7,240 0,00 8,38 6800 96%
94%
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