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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 575
1M 2,8870 -6 -20 1M 4,9602 0 -35 4,6977 0,3000 50 -\.\/
3M 2,8720 1 -16 3M 4,8537 0 -42 4,6426 0,5700
6M 2,6550 -1 -17 6M 4,6821 -1 -45 4,5317 0,5200 325 s s .,
12M 2,4390 -1 -10 12M 6,0414 8 31 4,3481 0,4550 200
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,3312 -1 -16 1,8600 2,0260 2,1270 Zona Euro 3,40 CURVA FORWARD
2y 2,0970 -3 -15 1,9051 2,0487 2,1526 EUA 4,75 300
3y 2,0494 2 -17 1,9455 2,0732 2,1790 Reino Unido 4,75 a5
ay 2,0443 -1 17 1,9756 2,0998 2,2038 Japéo 0,25
5Y 2,0503 1 -18 2,0048 2,1250 2,2266 Canadé 3,75 250
7v 2,0785 0 -18 2,0595 2,1731 2,2603 Suica -0,75 225
10Y 2,1345 1 -17 2,1305 2,2240 2,2780 China 5,75 2,00
15Y 2,1942 1 -16 2,1800 2,2050 2,1826 Brasil 11,25 175 |
20Y 2,1452 1 -15 2,1128 2,0927 2,0437 Austrélia 4,35
30Y 1,9504 2 -14 1,9150 1,8800 1,8270 india 4,50 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,1607 2 -13 3,7735 3,6150 3,6440 400
2y 3,9706 3 -8 3,7240 3,6100 3,6520 378 M
3y 3,8761 4 -8 3,6890 3,6210 3,6700 325
Y 3,8131 4 -8 3,6690 3,6300 3,6860 300
5Y 3,7745 3 -8 3,6650 3,6445 3,7060 S
7v 3,7438 3 -9 3,6690 3,6760 3,7490 225 M
10y 3,7441 3 -9 3,7030 3,7290 3,7870 2
15Y 3,7828 2 -8 3,7450 3,7440 3,7630 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,7682 2 -8 3,7190 3,6820 3,6580 —e—EUR  —=—UsD
30Y 3,6025 2 -8 3,5450 3,4770 3,4170
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 012
BRENT 72,72 0,58 -0,89 oT 2y 2,071 -0,01 -18,00 575 010
JETFUEL 694,75 19,00  -21,50 oT 5Y 2,050 -0,01 -31,70 008
DIESEL 660,50 13,25 -5,75 OoT 10Y 2,523 0,01 -34,60 450 0,06
COBRE 9.231,50 109,50 -211,50 BUND 10Y 1,991 -0,09 2350 . gg;
ZINCO 310355 5566 137,19 SCHATZ2Y 2,240 2,94 -16,20 000
OURO 269165 31,34 6,88 T-NOTE10Y 4,627 3,32 5,20 2004 | 002
TRIGO 560,00 1’25 _27’50 T-NOTE 2Y 4,384 4‘04 _3'00 11/11 13/11 15/11 17/11 19/11 21/11 23/11 25/11 27/11 29/11 01/12 03/12 05/12 07/12 09/12
LICENCA C02 68,38 2,01 0,36 GILT 10Y 4,600 6,85 -14,20 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0527 -0,39%  -1,16% 1,0570 1,0624 1,0742 i
EUR/GBP 0,82555 0,30%  0,15% 0,8292 0,8339 0,8436
EUR/JPY 159,74  -0,21%  2,55% 159,73 159,72 159,71 110
EUR/CHF 0,9274  0,00%  1,21% 0,9217 0,9171 0,9087
EUR/BRL 6,3636  0,84%  -3,63% 6,4705 6,6193 6,9879 100
EUR/PLN 42600 -0,03%  243% 4,2933 4,3323 4,4100
EURGBP EURJPY 108
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158
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0527  0,8256 159,74 0,9274 11,5496  7,4573 1,4886 1,64872  6,3636 11,7374
uUsD 0,9522 - 0,7852 152,135 0,8825 10,9872 7,1006 1,4174 15700  6,0500 11,1743
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,160 0,00 12,17 Titulo Variacéo % PSI 6.34297 -0,19% -0,84% 6.99353  6.050,03
BCP 0,437 0,55 59,29 EDP 0,93 CAC40 739478  -1,14% -1,97% 8.259,19  7.029,91
CORT. AMORIM 8,270 0,84 -9,52 GALP 0,72 ESTX50 PR  4.951,74 -0,68% 952%  5.121,71  4.380,97
cTT 4,525 0,55 29,66 REN 0,21 XTRADAX  20.329,16 -0,08% 21,36% 20.461,85 16.345,02
EDP 3,250 093  -28,65 S&P 500 6.050,87 -0,03% 26,87% 6.099,97  4.593,39
EDP R 10,230  -0,29  -4478 IBEX 35 11.96550 -0,38% 18,45% 12.153,60  9.798,80
GALP 16,835 0,72 26,20 BCP -0,55 NIKKEI 225 ~ 39.367,58  0,53% 17,64% 42.426,77 31.156,12
J MARTINS 18,450  -1,18  -19,92 crT -0,55
MOTA ENGIL 2,652 0,38 -33,03 NAVIGATOR 0,76 . .
NAVIGATOR 3,414 -0,76 -3,78 CORT.AMORI | -0,84 EVOLUGAG MENSAL (BASE 100%)
NOS 3,390 -0,29 5,94 J MARTINS -1,18 100
REN 2,365 0,21 1,72
SEMAPA 13,700  -0,29 224 psI 102%
SONAE SGPS 0,916 -0,43 1,27
IBERSOL 7,480 0,00 11,98 6425 100%
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