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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 3,2450 -1 -20 1M 4,9602 0 -35 4,9322 0,8525 '
3M 3,1790 -1 29 3M 4,8537 0 -42 4,7910 0,7550 480
6M 3,0640 1 21 6M 4,6821 -1 -45 4,6518 0,7200 350
12M 2,8220 3 14 12M 6,0414 8 31 44127 0,7525 o) a
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,7520 1 -10 2,1243 2,3405 2,4678 Zona Euro 3,65 CURVA FORWARD
2y 2,4420 0 1 2,1760 2,3758 2,4980 EUA 5,00 325
3y 2,3715 0 6 2,2300 2,4030 2,5283 Reino Unido 5,00 200
ay 2,3640 0 8 2,2730 2,4350 2,5570 Japéo 0,25
5Y 2,3733 0 9 2,3105 2,4655 2,5852 Canadé 4,25 278
7v 2,4069 0 10 2,3780 2,5210 2,6300 Suica -0,75 250
10Y 2,4730 0 9 2,4653 2,5870 2,6580 China 5,75 225
15Y 2,5510 0 9 2,5370 2,5818 2,5745 Brasil 10,75 2,00 +
20Y 2,5140 2 9 2,4820 2,4811 2,4424 Austrélia 4,35
30Y 2,3340 -2 9 2,2970 2,2735 2,2265 india 4,50 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,1145 -1 11 3,3920 3,4040 3,5430 400
2y 3,7578 -1 32 3,3820 3,4360 3,5690 375 -\'\-\-—.—.——-—/"—"\.
3y 3,6334 -1 39 3,3890 3,4700 3,5990 350
Y 3,5785 -1 41 3,4080 3,5010 3,6270 325
5Y 3,5582 0 42 3,4330 3,5300 3,6550 300
7Y 3,5612 0 42 3,4840 3,5870 3,7095 278 \.\M\
10Y 3,6024 1 42 3,5610 3,6630 3,7590 -
15Y 3,6796 1 41 3,6450 3,7010 3,7520 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,6902 2 41 3,6450 3,6565 3,6610 —e—EUR  —=—UsD
30Y 3,5595 2 41 3,5050 3,4760 3,4380
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 008
BRENT 78,95 -0,45 8,78 oT 2Y 2,246 0,02 -5,10 006
JETFUEL 741,00 1400 6425 oT 5Y 2,303 0,04 630 5% o0
DIESEL 688,75 5,75 45,50 oT 10Y 2,776 0,02 420 450 000
COBRE 9.737,50 48,00 697,00 BUND 10Y 2,251 0,47 19,80 0,04
ZINCO 3.070,47 7409 38355 SCHATZ2Y 2,500 0,49 1920 3% o0
OURO 2.657,70 27,96 14594 T-NOTE10Y 4,471 -1,64 3560 250+ I 010
TRIGO 601,00 _2’75 21’75 T-NOTE 2Y 4,180 _4’03 44‘00 12/09 14/09 16/09 18/09 20/09 22/09 24/09 26/09 28/09 30/09 02/10 04/10 06/10 08/10 10/10
LICENCA C02 64,80 -0,20 -1,60  GILT 10Y 4,455 2,94 61,80 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0938  0,05%  -0,95% 1,0983 1,1024 1,1113 i
EUR/GBP 0,83705 -0,02%  0,80% 0,8405 0,8440 0,8517
EUR/JPY 162,94 -0,06%  -3,89% 162,93 162,92 162,90
EUR/CHF 0,9382  -0,20%  0,04% 0,9323 0,9270 0,9183
EUR/BRL 6,1666 -0,98%  1,10% 6,2613 6,3783 6,6650
EUR/PLN 42883  0,32%  0,03% 4,3192 4,3519 4,4212 111
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0938  0,8371 162,94 0,9382 11,3437  7,4602 1,5065 161981  6,1666 11,7074
uUsD 0,9137 - 0,7649 149,235 0,8574 10,3753 6,8168 1,3774 1,4824 56412 10,7104
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,150 -0,10 11,96 Titulo Variacéo % PSI 6.756,08  1,04% 562%  6.99353  5.984,82
BCP 0,433 3,51 57,91 BCP 3,51 CAC40 7577,89  0,48% 046% 825919  6.773,82
CORT. AMORIM 8,780 0,00 -3,94 cTT 2,49 ESTX50PR 500392 068% 10,67% 5.121,71  3.993,10
cTT 4,320 2,49 23,78 NAVIGATOR 1,81 XTRADAX  19.373,83 0,85% 1565% 19.491,93 14.630,21
EDP 3,861 0,03  -1524 GALP 1,21 S&P 500 581542  0,60% 21,91% 581947  4.103,78
EDP R 14,320 -0,07  -22,70 J MARTINS 0,98 IBEX 35 11.720,00 054% 16,02% 12.004,60  8.879,30
GALP 17,105 1,21 28,22 EDP -0,03 NIKKEI 225  39.605,80 0,57% 18,35% 42.426,77 30.538,29
GREENVOLT 8,310 0,06 1,59 EDP R -0,07
J MARTINS 17,430 098  -2435 ALTRI 0,10 . .
MOTA ENGIL 2,548 0,63  -3566 SEMAPA -0,13 1099 EVOLUGAG MENSAL (BASE 100%)
NAVIGATOR 3,816 1,81 7,55 SONAE SGPS v -0,84
NOS 3,590 0,56 12,19 107%
REN 2,400 0,63 3,23 . 105%
SEMAPA 14,980  -0,13 11,79 108%
SONAE SGPS 0,946 0,84 4,59 6825 o1
IBERSOL 7,260 0,28 8,68 6775
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