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EURIBOR vs. USD LIBOR
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EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250 _/./-/'
M -0,3670 0 0 M 2,3789 3 6 0,7356 -0,8322
3M -0,3160 0 0 3M 2,7513 2 16 0,8956 -0,7414 150
6M -0,2470 0 1 6M 2,8953 0 7 1,0123 -0,6674 050
12M -0,1420 0 1 12M 3,1382 2 3 1,1476 -0,5338 oso b AM——®— W iw
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2343 0 1 -0,0696 0,5490 1,0819 Zona Euro 0,00 CURVA FORWARD
2y -0,1480 1 3 0,0793 0,6843 1,1937 EUA 2,25 025
3y -0,0110 1 6 0,2349 0,8155 1,2985 Reino Unido 0,75 w
4y 0,1380 1 -8 0,3796 0,9366 1,3922 Japao 0,10 000
5Y 0,2850 1 9 0,5172 1,0487 1,4670 Canada 1,75 R O S
v 0,5540 1 -10 0,7652 1,2360 1,6051 Suica 0,75 025
10Y 0,8890 1 9 1,0600 1,4400 1,7160 China 5,75
15Y 1,2450 1 -8 1,3440 1,5986 1,7760 Brasil 6,50 050
20Y 1,4060 1 7 1,4618 1,6384 1,7470 Austrélia 1,50
30Y 1,4660 1 -6 1,4826 1,5950 1,6620 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
1y 2,9060 1 3 3,0384 2,8785 2,9210 e — ———
2y 2,9790 1 6 2,9840 2,8805 2,9465 a2e
3y 2,9840 1 9 2,9495 2,8940 2,9730 e
4y 2,9790 1 -10 2,9340 2,9110 3,0050 1o
5Y 2,9780 1 11 2,9300 2,9340 3,0612 oo
v 3,0000 0 11 2,9495 2,9890 3,0870 oz
10Y 3,0570 0 11 3,0095 3,0520 3,1160 s "
15Y 3,1330 0 -10 3,0630 3,0850 3,1230 " 3 A ™ 1ov Y 0% sov
20Y 3,1580 0 9 3,0750 3,0850 3,1070 —s—usp
30Y 3,1510 0 9 3,0500 3,0550 3,0630
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 112
BRENT 62,20 0,51 -10,63 oT 2y 0,276 -0,04 1380 o 110
JETFUEL 624,64 2333  -91,90 oT 5Y 0,581 0,00 -11,00 106
DIESEL 582,89 21,08  -92,65 oT 10Y 1,809 0,01 750 @ °® 1,04
COBRE 6.250,00 97,00 12,00 BUND 10Y 0,157 -4,45 41850 050 e
ZINCO 2.640,50 45,50 72,00 SCHATZ2Y  -0,016 1,15 320 oz 0%
OURO 1.238,30 5722 6,10 T-NOTE10Y 3,611 3,37 2310 oo b, — [0
TRIGO 520,00 _1’25 _4’00 T_NOTE 2Y 3'153 '1,96 _15'30 05/11 07/11 09/11 11/11 13/11 15/11 17/11 19/11 21/11 23/11 25/11 27/11 29/11 01/12 03/12
LICENGA C02 20,64 0,01 3,56 GILT 10Y 1,493 2,30 21,20 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1409  0,68%  0,34% 1,1502 1,1596 1,1792 i
EUR/GBP 0,89058  0,10%  -1,71% 0,8935 0,8967 0,9035
EUR/JPY 128,68  0,02%  0,10% 128,68 128,68 128,68
EUR/CHF 1,1319  0,12%  1,16% 1,1307 1,1295 1,1272 116
EUR/BRL 43486  028%  -2,07% 4,4082 4,4778 4,6287
EUR/PLN 42782  -0,04%  0,65% 4,3024 4,3263 4,3745
EURGBP EURJPY e
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1409  0,8906 128,68 1,1319 10,2194 7,4630 1,4987 154363  4,3486 9,6380
uUsD 0,8809 - 0,7857 113,005 0,9973 9,0021 6,5735 1,3207 1,3595 3,8283 8,4916
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,570 -1,94 27,05 Titulo Variagdo % PSI 20 493851 -1,01% -8,35% 580145  4.783,34
BCP 0,248 2,94 9,01 SONAE CAP. 0,74 CAC40 5.012,66 -0,82% -565% 565744  4.894,30
CORT. AMORIM 9,560 0,74 7,18 CORT. AMORI! 0,74 ESTX50 PR 3.189,29  -0,80% -8,98%  3.687,22  3.090,85
cTT 3,502 1,13 0,14 REN 0,50 XTRADAX 1133532 -1,14% -12,25% 13.596,89  11.009,25
EDP 3,110 0,03 7,80 IBERSOL 0,49 S&P 500 2.766,63 -0,87% 3,46% = 2.940,91  2.532,69
EDP R 7,805 0,00 12,03 NOVABASE 0,42 IBEX 35 9.064,30  -1,26% -9,75%  10.643,40  8.627,60
GALP 14,860  -1,33 3,03 SONAE SGPS -1,73 NIKKEI 225  22.036,05 -2,39% -320% 24.448,07 20.347,49
IBERSOL 8,140 0,49 -19,60 ALTRI 1,94
J MARTINS 10,600 0,14 34,55 BCP 2,94 - .
MOTAENGIL 1722  -1.60  -52,99 SEMAPA 3.36 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,702 -3,69 12,28 NAVIGATOR -3,69 oo
NOS 5,475 0,18 0,11 1020%
NOVABASE 2,410 0,42 20,96 PSI20 019
PHAROL 0,184 0,97 26,32 100%
REN 2,408 0,50 -2,86 5000 99%
SEMAPA 13820 336 2234 s o \\M
SONAE CAP. 0,815 0,74 8,12 4900 7%
SONAE SGPS 0,823 1,73 26,95 6
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- - - - PSI20  —— CAC40 ——IBEX  — NIKKEI

05/11 1211 1911 26/11 03/12 Eurostoxx50 = DAX S&P500
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