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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors _/r/k”'
M 3,8580 1 22 M 5,4335 0 -1 5,1986 1,7338 '
3M 3,9510 0 18 3m 5,6571 0 -3 5,2898 1,7200 500
6M 4,1380 1 20 6M 5,8955 0 -3 5,3853 1,7809 B R ——
12M 4,1980 3 14 12M 6,0414 8 31 5,4524 1,9550 350 4
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 4,1596 1 16 3,4995 3,1680 3,3295 Zona Euro 4,50 CURVA FORWARD
2y 3,8357 3 17 3,3455 3,2152 3,3700 EUA 5,50 450
3y 3,6271 4 19 3,2870 3,2100 3,4060 Reino Unido 5,25 425
4y 3,5165 5 22 3,2780 3,2870 3,4440 Japao 0,10 400
5Y 3,4680 6 24 3,2915 3,3263 3,4833 Canada 5,00 375
7Y 3,4430 7 29 3,3290 3,3550 3,4873 Suica 0,75 350
10Y 3,4764 9 33 3,4130 3,4757 3,5533 China 575 325
15Y 3,5200 9 35 3,4560 3,4360 3,4125 Brasil 12,75 3,00 4
20Y 3,4314 8 36 3,3545 3,2960 3,2413 Austrélia 4,10
30Y 3,1873 9 38 3,0720 3,0530 2,9940 india 4,50 EURIBOR 31 EURIBOR 6 EURIBOR 12
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 50 INTEREST RATE SWAPS
1y 5,4797 4 13 4,5820 4,0260 4,1850 525
2y 5,0406 7 27 4,3260 4,0800 4,1970 500
3y 4,7283 9 33 4,2300 4,1130 4,2170 450
4y 4,5650 10 37 4,2080 4,1360 4,2400 425
5Y 4,4850 11 41 4,2040 4,1590 4,2580 P
7v 4,4133 12 46 4,2120 4,2020 4,2860 350
10Y 4,3860 12 50 4,2440 4,2440 4,3050 a2
15Y 4,3817 11 50 4,2720 4,2460 4,2460 ' 1y 2y 3y av % v 107 15Y 20y 30v
20Y 4,3289 11 50 4,2190 4,1520 4,1020 —=—ER  —=—USD
30Y 4,1065 10 49 3,9960 3,9050 3,8290
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 90,90 -1,30 3,10 oT 2Y 3,258 0,02 27,60 010
JETFUEL 1.057,50 6,50 59,00 oT 5Y 3,280 0,05 36,60 > 020
DIESEL 1.019,75 8,25 71,00 oT 10Y 3,668 0,07 47,40 500 0.30
COBRE 827500 53,00 -178,00 BUND 10Y 2,787 9,22 47,80 4\—_\/_/ oe0
ZINCO 264575 31,75 206,25 SCHATZ2Y 3411 3,29 2800 4% 060
OURO 183236 -16,27 -107,70 T-NOTE10Y 5,053 8,62 4420 350+ 070
TRIGO 560,25 18,75  -3525 T-NOTE2Y 5,349 7,24 36,00 0109 08109 15/09 22109 2909
LICENCA C02 80,77 -0,90 -450  GILT 10Y 4,936 19,62 38,00 USD ——CBP ——EUR®HS)
CAMBIAL
SVEN FW6M ___FW 12M EURUSD
EUR/USD 1,053  -0,60% -2,51% 1,0578 1,0622 1,0715 ™
EUR/GBP 0,86628 -0,20%  -1,24% 0,8696 0,8728 0,8801
EUR/JPY 157,67  0,27%  0,28% 157,65 157,64 157,61
EUR/CHF 0,9640  037%  -0,94% 0,9582 0,9527 0,9427 110
EUR/BRL 53228 -0,04%  0,15% 5,4063 5,4827 5,6383
EUR/PLN 46137  0,25%  -3,09% 4,6504 4,6734 4,7134 100
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0530  0,8663 157,67 0,9640 11,5702  7,4571 1,4356 1,64704 53228 11,3637
usD 0,9528 - 0,8251 149,84 0,9192 11,0284  7,1051 1,3667 15696 50724 10,8215
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,330 1,03 2,93 Titulo Variacéo % PSI 6.071,00 -0,32% 6,02%  6.273,94  5.128,86
BCP 0,265 1,57 80,67 GREENVOLT 2,06 CAC40 7.06731 -095% 9,17%  7.58126  5.654,44
CORT. AMORIM 9,800 0,72 12,39 BCP 1,57 ESTX50 PR 4.138,12 -0,88% 9,08%  4.491,51  3.256,32
CTT 3,490 0,43 13,31 ALTRI 1,03 XTRADAX  15.249,96 -0,89% 9,53%  16.528,97 11.893,94
EDP 3,832 2,64  -17,70 NAVIGATOR 0,78 S&P 500 429654  0,26% 11,97% 4.607,07  3.491,58
EDP R 15,200 -2,03  -26,14 MOTA ENGIL 0,73 IBEX 35 9.317,10 -1,18% 13,22% 9.741,90  7.189,60
GALP 13,820  -157 9,60 NOS -0,46 NIKKEI 225  31.759,88 -0,31% 21,71% 33.772,89 25.621,96
GREENVOLT 5,445 2,06 -30,19 SEMAPA -0,74
J MARTINS 21,260 0,00 5,35 GALP -1,57 R
MOTA ENGIL 3,450 073 19487 EDP R -2,03 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,596 0,78 411 EDP 2,64 102%
NOS 3,466 0,46 4,91
REN 2,415 0,21 4,17 ps) 100%
SEMAPA 13,500  -0,74 9,22 6250 o a4
SONAE SGPS 0,922 0,22 -1,39
IBERSOL 6,880 0,29 24,64 6200

Ainformacao mencionada € meramente indicativa e reflete 0 mercado pelas 16h30. As opinioes emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A informacao

96%
6150

6100 01/09

6050

01/09 08/09 15/09 22/09 29/09 PSI20

——cacdo

08/09

15/09 22/09 29/09

Eurostoxx50  ——— DAX S&P500  ——IBEX  ——— NIKKEI

foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorre¢des que as mesmas possam conter. Para mais informagdes, contactar a Sala de Mercados

2017 © Caixa - Banco de Investimento, SA. Todos os direitos reservados.

O Caixa - Banco de Investimento, S.A. € membro da Euronext e € um intermedirio financeiro registado na CMVM com o nimero 102.



