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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF oo ./’/'f"/.
1M 3,8530 1 6 M 5,4727 0 3 5,1961 1,7100 '
3M 3,9200 -1 7 3M 5,6394 -1 -1 5,2116 1,7850 500
6M 3,9120 -3 -16 6M 57221 -4 -14 5,1533 1,7250 425
12M 3,6440 8 -38 12M 6,0414 8 31 4,8708 1,6750 a0l v t——g
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,5398 5 -43 2,2740 2,1720 2,3560 Zona Euro 4,50 CURVA FORWARD
2y 2,9107 -8 -61 2,1860 2,2205 2,3890 EUA 5,50 400
3y 2,6447 -9 -63 2,1790 2,2650 2,4300 Reino Unido 5,25
4y 2,5320 -9 -63 2,1980 2,3030 2,4630 Japao 0,10 8,50
5Y 2,4839 -9 -62 2,2333 2,3410 2,4900 Canada 5,00 300
7v 2,4583 -9 -62 2,2930 2,4100 2,5500 Suica -0,75
10Y 2,4868 -10 -64 2,3900 2,4910 2,5738 China 5,75 250
15Y 2,5400 -11 -65 2,4558 2,4806 2,4785 Brasil 11,75 200
20Y 2,4809 -12 -64 2,3940 2,3765 2,3445 Austrélia 4,35
30Y 2,2870 -12 -61 2,2140 2,1810 2,1440 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 4,8962 4 -36 3,4990 3,2210 3,3100 475
2y 4,2161 4 -54 3,3420 3,2280 3,3290 25
3y 3,8873 3 -58 3,3030 3,2545 3,3580
ay 3,7225 2 -60 3,2870 3,2770 3,3880 a7
5Y 3,6320 1 -61 3,2910 3,3030 3,4120 325
7v 3,5541 0 -64 3,3150 3,3550 3,4550 275
10Y 35321 -1 -67 3,3700 3,4160 3,4940 226 |
15Y 3,5488 -3 -69 3,4290 3,4430 3,4670 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,5206 -3 -69 3,4100 3,3810 3,3540 —=—ER  —=—UsD
30Y 3,3407 -4 -68 3,2350 3,1795 3,1265
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 76,45 -0,16 -4,60 oT2Y 2,541 -0,04 -65,80 010
JETFUEL 829,25 18,50  -109,75 OT 5Y 2,331 -0,09 -64,10  °7 020
DIESEL 763,25 1850  -87,50 OT 10Y 2,654 -0,09 67,40 500 030
COBRE 8.531,00 221,50 316,50 BUND 10Y 1,859 -11,41 -60,50 w 00
ZINCO 249825 7350 -10574 SCHATZ2Y 2,664 -6,21 47,90 4 050
OURO 203372 -251 72,23 T-NOTE10Y 4,428 -0,91 47,60 350 4 I 06
TRIGO 621,75 6,00 33‘75 T-NOTE 2Y 4,524 1’22 _47’90 16/11 18/11 20/11 22/11 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12 12/12 14/12
LICENCA C02 66,35 044  -1339  GILT 10Y 3,829 -11,49 -61,80 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0946  0,25%  0,72% 1,0989 1,1033 1,1129 110
EUR/GBP 0,85833  0,14%  1,58% 0,8612 0,8646 0,8723
EUR/JPY 155,15  -0,23%  5,31% 155,13 155,12 155,10
EUR/CHF 0,9472  0,70%  1,70% 0,9418 0,9366 0,9284 100
EUR/BRL 53877 0,19%  -1,75% 5,4590 5,5346 5,6897
EUR/PLN 43175 -025%  1,75% 4,3391 4,3628 4,4165
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0946  0,8583 155,15 0,9472 11,1850  7,4545 1,4579 162362 53877 11,3921
UsD 0,9162 - 0,7875 141,73 0,8670 10,2574  6,8294 1,3370 1,4879  4,9429 10,4737
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,620 -0,65 9,83 Titulo Variacéo % PSI 6.436,10 -1,07% 12,40% 6.63500  5.591,09
BCP 0,282 -3,03 92,28 SEMAPA 0,30 CAC40 7.606,17  0,40% 17,49% 7.653,99  6.388,23
CORT. AMORIM 9,300 0,00 6,65 GREENVOLT 0,20 ESTX50 PR  4.554,36  033% 20,05% 4.593,11  3.767,26
cTT 3,545 -0,28 15,10 XTRADAX  16.771,73 0,12% 20,46% 17.003,28 13.791,52
EDP 4,592 -0,04 -1,37 S&P 500 472390 0,09% 23,04% 473857  3.764,49
EDP R 18,015  -052  -12,46 IBEX 35 10.097,30 -0,73% 22,70% 10.301,30  8.059,50
GALP 13295  -134 5,43 NOS -0,68 NIKKEI 225 ~ 32.970,55 0,87% 26,35% 33.853,46 25.661,89
GREENVOLT 7,695 0,20 -1,35 SONAE SGPS -0,87
J MARTINS 23,080  -154 14,37 GALP -1,34 . .
MOTA ENGIL 4,240 0,47 262,39 JMARTINS -1,54 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,604 0,00 434 BCP -3,03 106%
NOS 3,214 0,68  -11,83 Lown
REN 2,420 -0,62 -3,97 psI
SEMAPA 13,240 0,30 7,12 w625 102%
SONAE SGPS 0,912 0,87 2,51 100% —
IBERSOL 6,640 -0,60 20,29 6525
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A informacao mencionada € meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A informacao
foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorre¢ées que as mesmas possam conter. Para mais informagées, contactar a Sala de Mercados

2017 © Caixa - Banco de Investimento, SA. Todos os direitos reservados.
O Caixa - Banco de Investimento, S.A. é membro da Euronext e é um intermediério financeiro registado na CMVM com o nimero 102.



