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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors .//./_/.
1M 3,8420 -2 -3 M 5,4389 -1 1 5,2217 1,6996 '
3M 3,9410 2 2 3m 5,6398 2 2 5,2742 1,7050 500
6M 4,1020 1 2 6M 5,8674 -3 -4 5,3410 1,7600 S
12M 4,1540 1 -6 12M 6,0414 8 31 5,3741 1,9000 350
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,0840 -2 -7 3,3490 3,0736 3,2630 Zona Euro 4,50 CURVA FORWARD
2y 3,7237 -4 -9 3,2100 3,1220 3,3036 EUA 5,50 425
3y 3,5108 5 -7 3,1653 3,1710 3,3450 Reino Unido 5,25 00
Y 3,4060 5 -4 3,1667 3,2092 3,3870 Japao 0,10
5Y 3,3625 5 -2 3,1850 3,2510 3,4270 Canada 5,00 378
7v 3,3465 5 2 3,2400 3,3340 3,4850 Suica 0,75 350
10Y 3,3923 -4 5 3,3320 3,4150 3,5015 China 575 325
15Y 3,4475 -3 7 3,3840 3,3790 3,3598 Brasil 12,75 3,00 +
20Y 3,3606 -1 6 3,2830 3,2332 3,1807 Austrélia 4,10
30Y 3,1115 -1 3 3,0400 2,9768 2,9155 india 4,50 T EURBOREM  ——— EURIBOR GM  —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 550 INTEREST RATE SWAPS
1Y 5,3944 3 -6 4,5100 4,2500 4,4080 525
2y 4,9655 5 5 4,3550 4,2890 4,4180 500
3y 4,7217 4 4 4,3220 4,3270 4,4270 450
ay 4,6081 3 11 4,3240 4,3510 4,4430 425
5Y 45575 2 16 4,3390 4,3680 4,4610 P
7v 4,5196 1 23 4,3640 4,4060 4,4990 350
10Y 4,5130 0 27 4,4105 4,4580 4,5250 32
15Y 4,5370 0 30 4,4550 4,4590 4,4600 Ty 2y 3y av % v 107 15Y 20y 30v
20Y 4,4920 -1 31 4,4070 4,3660 4,3170 ——ER —eusD
30Y 4,2799 -1 31 4,1890 4,1180 4,0410
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HN SWAP 10y-2y 000
BRENT 87,96 -1,87 -4,00 oT 2y 3,197 -0,06 -4,50 010
JETFUEL 100550 -13,50  -39,50 oT 5Y 3,203 -0,04 2,70 578 ’
DIESEL 941,25 -13,00 -63,00  OT10Y 3,553 -0,03 520 500 020
COBRE 798550 2350 -250,00 BUND 10Y 2,698 -4,45 9,40 030
ZINCO 241650 -22,00 -14250 SCHATZ2Y 3,358 -3,29 630 **® N -040
OURO 1967,80 -5,05 42,57 T-NOTE10Y 5,193 3,11 30,20 3s0+ Iy
TRIGO 580,25 _7’00 0'75 T-NOTE 2Y 5'351 5’17 4'50 25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10 13/10 15/10 17/10 19/10 21/10 23/10
LICENCA C02 80,55 0,05 493 GILT 10Y 4,931 -8,46 43,90 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,0632  0,33%  -0,01% 1,0678 1,0723 1,0818 110
EUR/GBP 0,87025 0,15%  -0,07% 0,8734 0,8765 0,8836
EUR/IIPY 159,26  -0,22%  -0,74% 159,24 159,23 159,20
EUR/CHF 0,9466  0,45%  2,06% 0,9409 0,9354 0,9253 109
EUR/BRL 53008 0,88%  -0,79% 5,3824 5,4592 5,6187
EUR/PLN 44634 -0,09%  3,17% 4,4917 45158 4,5660 108
EURGBP EURIPY
1,07
0,88 160
159 106
0.87 158 '
0,86 w 1,05
156
0,85 + 155 + T T T T T T T T r 04
22/08 05/09 19/09 03/10 17/10 22/08 29/08 05/09 12/09 19/09 26/09 03/10 10/10 17/10 24/10 22/08 29/08 05/09 12/09 19/09 26/09 03/10 10/10 17/10 24/10
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0632 0,8703 159,26 0,9466 11,7704  7,4635 1,4561 1,6688 53008 11,8421
usD 0,9435 - 0,8211 149,87 0,8932 11,1000  7,0419 1,3728 15726  4,9952 11,1699
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,360 1,68 3,65 Titulo Variacio % PSI 605555 0,46% 575% 627394 547121
BCP 0,277 0,14 89,07 MOTA ENGIL 4,03 CAC40 689365 0,63% 649% 758126 604114
CORT. AMORIM 9,140 0,77 4,82 EDP R 3,82 ESTX50PR 406537 058% 7,16% 449151 347321
cTT 3,495 1,60 13,47 ALTRI 1,68 XTRADAX  14879,94 0,54% 6,87% 1652897 12747,38
EDP 3,801 1,36 -18,36 cTT 1,60 S&P 500 424004 0,54% 10,43% 4607,07 3698,15
EDP R 14,415 3,82 29,96 EDP 1,36 IBEX 35 897050 -0,28% 9,01% 974190  7570,00
GALP 14,420  -0,03 14,35 NIKKEI 225  31062,35 0,20% 19,04% 3377289 25661,89
GREENVOLT 5,985 033  -2327 GALP -0,03
J MARTINS 20,180 -1,56 0,00 IBERSOL -0,30 i 5
MOTA ENGIL 2,970 4,03 153,85 GREENVOLT -0,33 1019 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,516 0,00 1,80 J MARTINS -156 100% /SN
NOS 3,406 0,06 -6,56 005 /\/
REN 2,415 0,00 417 psI 8% =
SEMAPA 13,400 0,45 8,41 7%
SONAE SGPS 0,920 0,22 -1,66 5100 96%
IBERSOL 6,700 -0,30 21,38 95%

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

6000

5900

5800

25/09

02/10

09/10

16/10

23/10

PSI20

——cacdo

25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10 13/10 15/10 17/10 19/10 21/10 23/10

Eurostoxx50

DAX S&P500  ——IBEX  ——— NIKKEI

foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorre¢cdes 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 intermediério financeiro registado na CMVM com o niimero 102.



