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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

| INTERBANKOFFEREDRATES ___ __ ___ __ _______ |
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s2s
M -04650 -1 7 M 1,7910 1 67 1,2078 -0,1500 200

3M -0,1520 -1 16 3M 2,3483 3 72 1,6007 -0,0800
6M 0,2260 -1 22 6M 2,9666 2 86 2,0276 0,0800 075 e
12M 0,8390 -10 32 12M 3,5923 4 82 2,4853 -0,7000 o0l m—— =
INTEREST RATE SWAPS TAXA DE REFERENCIA M e elRBoR —e—usoUBoR 2M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 0,7172 -3 10 1,5630 1,8925 2,2170 Zona Euro 0,00 CURVA FORWARD
2y 1,1340 7 -15 1,5880 2,0165 2,2650 EUA 1,75 175
3y 1,2905 9 23 1,6860 2,0823 2,3330 Reino Unido 1,25
4y 1,4377 8 21 1,7955 2,1400 2,3990 Japao 0,10 125
5Y 1,5740 7 -16 1,8780 2,2040 2,4716 Canada 1,50 075
v 1,7645 7 9 2,0200 2,3325 2,5800 Suica 0,75
10Y 2,0020 -7 2 2,2192 2,4770 2,6065 China 5,75 025 ]
15Y 2,2266 6 8 2,3490 2,4400 2,4252 Brasil 13,25 0251 ¢
20Y 2,1760 7 9 2,2420 2,2585 2,2068 Austrélia 1,35 R
30Y 1,9338 -4 6 1,9655 1,9520 1,8970 india 4,50 EURIBOR 3M EURIBOR oM EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 3,2420 3 49 3,0213 2,7310 2,8655 300
2y 3,1573 6 6 2,8524 2,7815 2,8890 250
3y 3,0059 7 11 2,8140 2,8090 2,9045
4y 2,9436 8 -16 2,8238 2,8340 2,9525 200
5Y 2,9262 8 -16 2,8270 2,8580 2,9970 150
v 2,9226 8 17 2,8560 2,9200 3,0610 100
10Y 2,9595 7 17 2,9355 3,0375 3,1200 050 |
15Y 3,0594 6 -14 3,0320 3,0626 3,1004 ' v ™ a o v -~ 10v 157 20v 0¥
20Y 3,0499 6 -13 3,0010 2,9878 2,9493 —e—ER —e—USD
30Y 2,8495 5 -15 2,7895 2,7312 2,6676
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) S SWAP 10y-2y 100
BRENT 99,81 2,96 -17,16 oT 2y 0,699 -0,08 -0,50 —_— T s
JETFUEL 1.164,90 -11599 -230,12 OoT 5Y 1,443 -0,04 18,60 125 '
DIESEL 1.147,90 -109,49  -190,04 oT 10Y 2,278 0,01 29,90 oz 080
COBRE 7.625,00 -336,00 -1.829,50 BUND 10Y 0,641 -4,10 15,80 040
ZINCO 3.03560 -130,40 -834,90 SCHATZ2Y 1,034 4,73 020  °® 020
OURO 1.737,61 -27,15 -103,82 T-NOTE 10Y 3,673 6,40 15,60 0,25 47106 00/06 11/06 13/06 1506 17/06 19/06 21/06 23/06 25/06 27/06 29106 OL/07 0307 05/07 | 0,00
TRIGO 792,75  -14,25  -311,75 T-NOTE 2Y 3,314 5,51 13,10
LICENGA C02 83,69 0,50 2,26 GILT 10Y 2,219 1,95 -8,00 CUSD ——cBP ——EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0177  -1,10%  -5,12% 1,0247 1,0329 1,0465 108
EUR/GBP 0,85676  0,20%  -0,30% 0,8611 0,8655 0,8742
EUR/IPY 137,71 1,50%  1,78% 137,71 137,71 137,70 o7
EUR/CHF 0,9881  0,64%  5,10% 0,9881 0,9874 0,9854
EUR/BRL 55437  -021%  -7,52% 5,7298 5,9007 6,2401 Lo
EUR/PLN 47920  -0,94%  -4,31% 4,8916 4,9887 5,1723 '
EURGBP EURJPY 105
0,87 145 1,04
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139 1,03
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0,84 133 1,02
0,83 + 130 + 1,01
04/05 18/05 01/06 15/06 29/06 04/05 11/05 18/05 25/05 01/06 08/06 15/06 22/06 29/06 06/07 04/05 11/05 18/05 25/05 01/06 08/06 15/06 22/06 29/06 06/07
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0177  0,8568 137,71 0,9881 10,7379 7,4414 1,3279 1,50147 55437 10,3273
usD 0,9810 - 0,8395 135,665 0,9704 10,5326 7,2996 1,3074 1,4761 54313 10,1284
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,905 1,64 41,41 Titulo Variac&o % PSI 588534  0,04% 560%  6.370,78  4.859,53
BCP 0,147 1,21 433 EDPR 2,46 CAC40 591143  1,93% -17,42% 7.384,86  5.756,38
CORT. AMORIM 10,120 0,40 -10,28 ALTRI 1,64 ESTX50 PR 3.422,26  1,84% -20,40% 4.41523  3.357,06
CcTT 3,010 0,33 33,92 NAVIGATOR 1,38 XTRADAX  12597,77 1,60% -20,68% 16.290,19  12.390,95
EDP 4,569 0,68 5,44 GREENVOLT 1,04 S&P 500 381450 -0,47% -19,99% 4.818,62  3.636,87
EDPR 23,750 2,46 8,45 J MARTINS 0,95 IBEX 35 7.94860 -0,14% -8,78%  9.198,10  7.287,70
GALP 9,850 3,34 15,61 REN 0,35 NIKKEI 225  26.107,65 -1,20% -9,32%  30.795,78 24.681,74
J MARTINS 21,360 0,95 6,27 SONAE SGPS 0,36
MOTA ENGIL 1,204 0,17 6,11 BCP -1,21 ~
NAVIGATOR 3,676 1,38 9,73 SEMAPA 2,56 . EVOLUGAOC MENSAL (BASE 100%)
NOS 3,720 0,43 9,09 GALP 3,34 Lo
REN 2,840 0,35 11,59
SEMAPA 12,920 256 1043 psi 9%% \
SONAE SGPS 1,110 0,36 10,67 o7 =
GREENVOLT 7,770 1,04 25,12 6275 5%
6175 93%
91%
6075 0%
5975 & 67/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07 05/07
58750‘7/06 14/06 21/06 28/06 05/07 PSI20 ——— CAC40 Eurostoxx50 ———DAX S&P500 —— IBEX ———— NIKKEI

Ainformacdo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opiniées emitidas n&o podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informagé&o foi
recolhida de fontes consideradas fiaveis, néo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informagdes, contactar a Sala de Mercados (Assessoria
e Gestdo de Risco a Empresas) do CaixaBl.
2017 © Caixa - Banco de Investimento, SA. Todos os direitos reservados.
O Caixa - Banco de Investimento, S.A. € membro da Euronext e € um intermediério financeiro registado na CMVM com o ndmero 102.



