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RENDA FIXA
INTERBANK OFFERED RATES 550 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s
1M 1,9100 2 46 M 4,3887 0 37 3,4297 0,8000 '
3M 2,1410 2 24 3m 4,7239 -1 3 3,6842 0,9925 350
6M 2,7010 1 34 6M 5,1486 -1 -1 4,0351 1,2000 250 /
12M 3,2380 5 38 12M 5,4159 -2 -16 4,3965 1,4600 150 +
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,2617 4 46 3,4665 2,9480 2,9250 Zona Euro 2,50 CURVA FORWARD
2y 3,3610 6 49 3,2538 2,9565 2,9060 EUA 4,50 400
3y 3,2541 7 47 3,1550 2,9430 2,9230 Reino Unido 3,50
4y 3,1730 5 45 3,1090 2,9350 2,9420 Japao 0,10 350
5Y 3,1378 6 45 3,0730 2,9350 2,9570 Canada 4,25 300
7v 3,0770 4 43 3,0340 2,9570 2,9810 Suica 0,75
10Y 3,0545 3 40 3,0300 2,9540 2,8950 China 5,75 250
15Y 2,9870 2 33 2,9290 2,7730 2,6225 Brasil 13,75 200 4
20Y 2,7780 3 29 2,7000 2,5240 2,3690 Australia 3,10
30Y 2,3860 2 26 2,3130 2,1590 2,0255 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1Y 5,0472 2 -13 4,1297 3,3070 3,4020
2y 4,6027 4 -20 3,7510 3,3260 3,3930 o7
3y 4,2194 4 -16 3,6055 3,3579 3,4217 425
ay 4,0084 4 -11 3,5490 3,3680 3,4416 375
5Y 3,8861 4 -7 3,5325 3,3874 3,4751 325
7Y 3,7640 4 1 3,4845 3,4050 3,5070 s M’\-\-
10Y 3,6992 5 3 3,5160 3,4906 3,5310 226 |
15Y 3,6876 5 5 3,5468 3,4977 3,4575 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,6298 5 7 3,4871 3,4054 3,3295 ——ER —e—usD
30Y 3,3884 5 10 3,2673 3,1535 3,0743
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 83,30 2,32 -1,84 oT2Y 2,590 0,05 44,00 005
JETFUEL 959,37  -12,00  -37,23 oT 5Y 2,835 0,05 4840 % e
DIESEL 923,08 -10,49  -54,22 oT 10Y 3,402 0,04 57,30 350 020
COBRE 8.257,50 -83,00 297,50 BUND 10Y 2,093 3,52 51,00 % 025
ZINCO 2.963,50 -6550 5150 SCHATZ2Y 3,103 8,03 4740 Post
OURO 1.801,71 9,19 52,03 T-NOTE 10Y 4,355 3,78 030 1504 ! 040
TRIGO 773’00 10’75 _40’50 T-NOTE 2Y 4'499 3,85 »ls’go 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12 12/12 14/12 16/12 18/12 20/12 22/12
LICENGA C02 88,99 -0,28 10,03 GILT 10Y 3,922 5,33 67,20 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ___ FW 12M EURUSD
EUR/USD 1,0622 -0,10%  2,88% 1,0692 1,0749 1,0834 o7
EUR/GBP 0,8803  0,24%  -1,89% 0,8841 0,8873 0,8932
EUR/IIPY 140,86 -0,31%  3,47% 140,85 140,84 140,82 106
EUR/CHF 09912 -0,46%  -1,15% 0,9878 0,9836 0,9748 105
EUR/BRL 54516  057%  2,09% 5,5809 5,7084 5,9495
EUR/PLN 46414  0,00%  1,33% 4,7135 4,7781 4,8937 104
EURGBP EURIPY 103
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0622  0,8803 140,86 0,9912 11,1780  7,4362 1,4437 158323 54516 10,4871
usD 0,9423 - 0,8291 132,845 0,9334 10,5263 7,0070 1,3586 1,4924 51312 9,8820
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,050 0,30 20,94 Titulo Variacio % PSI 5781,18 0,31% 3,80%  6.370,78  5.128,86
BCP 0,147 0,41 4,26 GALP 1,75 CAC40 6.50490 -0,20% -9,06%  7.384,86  5.628,42
CORT. AMORIM 8,700 1,16 -22,07 CORT. AMORI 1,16 ESTX50 PR 3.817,01 -0,16% -11,20% 4.395,78  3.249,57
cTT 3,060 0,66 -32,82 crT 0,66 XTRADAX  13.940,93 0,19% -1224% 16.285,35 11.862,84
EDP 4,720 0,32 2,32 BCP 0,41 S&P 500 3.829,30 0,19% -19,65% 4.818,62  3.491,58
EDP R 20,940  -0,43 -4,38 REN 0,39 IBEX 35 827140 -0,01% -508% 899270  7.189,60
GALP 12,525 1,75 47,01 JMARTINS -0,29 NIKKEI 225 2623525 -1,03% -8,88% 29.388,16 24.681,74
GREENVOLT 8,090 -0,37 30,27 NAVIGATOR -0,34
J MARTINS 20,620 -0,29 2,59 GREENVOLT -0,37 i 5
MOTA ENGIL 1,190 017 5,12 EDPR 0,43 -~ EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,492 -0,34 10,27 SEMAPA -0,48
NOS 3,814 -0,05 11,85 100% e —
REN 2,555 0,39 0,39 psI -
SEMAPA 12,360  -0,48 16,27 \
SONAE SGPS 0,940 0,37 -6,28 5925 96%
5875
5825 94%
5775 929% +
5725 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12 12/12 14/12 16/12 18/12 20/12 22/12
56752‘Alll ov12 08/12 15/12 22112 Psi20 ———CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ~——— NIKKEI
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