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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 3,2070 -3 21 1M 4,9602 0 -35 4,8995 0,9000 '
3M 3,2080 -1 28 3M 4,8537 0 -42 4,7644 0,7625 480
6M 3,0470 -1 24 6M 4,6821 -1 -45 4,6076 0,6800 350
12M 2,7430 2 23 12M 6,0414 8 31 4,3289 0,6550 ol e g
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,6865 -3 -17 2,0257 2,2250 2,3693 Zona Euro 3,65 CURVA FORWARD
2y 2,3614 -4 -7 2,0740 2,2603 2,4033 EUA 5,00 350
3y 2,2845 -4 -3 2,1239 2,2970 2,4370 Reino Unido 5,00 325
ay 2,2695 5 -1 2,1663 2,3305 2,4650 Japéo 0,25 3,00
5Y 2,2754 -4 -1 2,2050 2,3640 2,4958 Canada 4,25 275
7Y 2,3110 -4 0 22772 2,4250 2,5440 Suica 0,75 s
10Y 2,3802 -4 1 2,3690 2,4935 2,5750 China 5,75 200
15Y 2,4637 -4 0 2,4470 2,4962 2,4955 Brasil 10,75 175 4
20Y 2,4308 -4 1 2,3970 2,3993 2,3675 Austrélia 4,35
30Y 2,2570 -3 1 2,2190 2,1984 2,1550 india 4,50 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,0940 -2 26 3,3570 3,3400 3,4620 400
2y 3,7316 -2 38 3,3430 3,3690 3,5020 375 w
3y 3,6023 2 41 3,3420 3,3990 3,5240 350
Y 3,5406 -2 41 3,3560 3,4330 3,5515 325
5Y 3,5141 2 41 3,3760 3,4590 3,5800 300
7Y 3,5100 2 40 3,4230 3,5140 3,6295 ;;Z -\\.
10Y 3,5443 2 39 3,4960 3,5850 3,6770 225 g e
15Y 3,6136 -2 37 3,5730 3,6230 3,6720 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,6214 2 37 3,5720 3,5765 3,5780 —e—EUR  —=—UsD
30Y 3,4860 -2 37 3,4290 3,3955 3,3560
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 008
BRENT 73,83 -0,42 1,68 oT 2Y 2,191 -0,04 -9,50 006
JETFUEL 700,00 -32,75 14,75 OT 5Y 2,201 0,04 4,00 5% st
DIESEL 651,75 -3575  -3,00 oT 10Y 2,656 -0,04 5,00 450 000
COBRE 9.520,00 -129,00 222,50 BUND 10Y 2,162 -4,12 7,90 002
ZINCO 3.044,40 -29,82 14342 SCHATZ2Y 2427 -394 600 *® py
OURO 2.670,70 8,13 88,25 T-NOTE10Y 4,428 -1,82 34,00 250+ | 008
TRIGO 584,75 5’25 6,25 T-NOTE 2Y 4,158 _2’41 48,80 17/09 19/09 21/09 23/09 25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10 13/10 15/10
LICENCA C02 63,01 -2,08 0,20 GILT 10Y 4,250 -13,49 39,80 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0897  -0,06%  -2,06% 1,0942 1,0085 1,1076 112
EUR/GBP 0,83605 -0,30%  0,81% 0,8396 0,8430 0,8505
EUR/IPY 162,57 0,17%  -4,25% 162,56 162,55 162,53
EUR/CHF 0,9397 -0,07%  0,08% 0,9335 0,9283 0,9197
EUR/BRL 6,1591  -0,04%  -0,39% 6,2536 6,3676 6,6577 111
EUR/PLN 42989 -0,13%  -0,54% 4,3305 4,3638 4,4344
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0897 0,8361 162,57 0,9397 11,4159  7,4613 1,4976 163218  6,1591 11,8881
uUsD 0,9191 - 0,7687 149,62 0,8643 10,4737  6,8579 1,3779 1,4999 56704 10,9088
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,155 -0,58 12,07 Titulo Variac&o % PSI 674992 0,78% 553%  6.99353  5.984,82
BCP 0,429 0,85 56,45 MOTA ENGIL 5,58 CAC40 7.492,00 -0,40% -0,68%  8.259,19  6.773,82
CORT. AMORIM 8,900 0,91 2,63 EDP R 2,14 ESTX50PR  4.90871 -077% 857% 5.121,71  3.993,10
cTT 4,325 0,23 23,93 EDP 1,60 XTRADAX  19.432,81 -027% 16,01% 19.633,91 14.630,21
EDP 3,942 1,60 -13,46 CORT. AMORI 0,91 S&P 500 5.824,04 0,15% 22,11% 587141  4.103,78
EDP R 14320 2,14 -22,70 BCP 0,85 IBEX 35 11.996,70 0,56% 18,75% 12.024,10  8.879,30
GALP 16,865 0,51 26,42 NIKKEI 225 ~ 39.180,30 -1,83% 17,08% 42.426,77 30.538,29
GREENVOLT 8,330 0,12 1,83 SEMAPA -0,13
J MARTINS 17,440 0,58 -24,31 SONAE SGPS -0,53 X o
MOTA ENGIL 2,612 5,58 -34,04 ALTRI -0,58 1 EVOLUGAG MENSAL (BASE 100%)
NAVIGATOR 3,720 0,75 4,85 NAVIGATOR 0,75 oo
NOS 3,670 0,27 14,69
REN 2,415 0.42 3,87 psI 1o
SEMAPA 14,800  -013 1045 e 109%
SONAE SGPS 0,939 -0,53 3,81 103%
IBERSOL 7,260 0,55 8,68 6778 1019
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