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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 .,,4/-/'
1M 3,8770 1 1 M 5,4358 0 -2 5,1910 1,7227 '
3M 3,9150 -1 -1 3M 5,5873 2 1 5,2083 1,6750 500
6M 3,9250 2 5 6M 5,6852 6 10 5,1812 1,6125 425
12M 3,6620 -3 9 12M 6,0414 8 31 5,0092 1,5125 as0 = = in—
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,6610 2 15 2,6070 2,4573 2,5710 Zona Euro 4,50 CURVA FORWARD
2y 3,1398 2 22 2,5270 2,4885 2,6017 EUA 5,50 425
3y 2,9131 3 22 2,5030 2,4840 2,6320 Reino Unido 5,25
4y 2,8030 3 20 2,5070 2,5440 2,6650 Japao 0,10 875
5Y 2,7490 3 18 2,5200 2,5722 2,6940 Canada 5,00 325
7v 2,7090 3 14 2,5590 2,6080 2,7280 Suica -0,75
10Y 2,7235 3 10 2,6300 2,7040 2,7755 China 5,75 275
15Y 2,7650 3 8 2,6870 2,6910 2,6765 Brasil 11,25 225 +
20Y 2,6975 4 6 2,6140 2,5780 2,5355 Austrélia 4,35
30Y 2,4894 3 4 2,3920 2,3710 2,3230 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 525 INTEREST RATE SWAPS
1y 5,0046 0 37 3,8940 3,6610 3,7100
2y 4,4684 0 49 3,7580 3,6520 3,7260 o7
3y 4,2024 -1 49 3,7260 3,6710 3,7480 425
Y 4,0639 -1 46 3,7070 3,6880 3,7710 375
5Y 3,9846 0 43 3,7070 3,7080 3,7890 325
7v 3,9186 -1 39 3,7230 3,7465 3,8310 275
10Y 3,8953 0 35 3,7660 3,8030 3,8700 225 ]
15Y 3,9151 0 30 3,8180 3,8260 3,8420 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,8871 0 28 3,7950 3,7610 3,7270 —=—ER —=UsD
30Y 3,7065 0 25 3,6120 3,5500 3,4890
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 83,11 1,51 5,30 oT 2y 2,612 0,02 22,70 005
JETFUEL 877,25  -23,25 -1,50 oT 5Y 2,637 0,02 10,90 5™ e
DIESEL 889,50 -19,75 84,75 OT 10Y 3,122 0,00 480 s 020
COBRE 8201,00 -63,00 -142,00 BUND 10Y 2,225 0,56 13,50 030
ZINCO 229300 -3,00 -22390 SCHATZ2Y 3138 1,76 350  *® /\f\m\—\/ 03
OURO 1999,19 685 57,36 T-NOTE10Y 4,722 -0,93 20,70 as0 + I oas
TRIGO 577,50 _5’50 _32’50 T-NOTE 2Y 4,899 _0'20 45‘40 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02 14/02
LICENCA C02 58,05 1,42 9,20 GILT10Y 4,256 -1,63 24,70 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0743  0,28%  -1,85% 1,0783 1,0826 1,0925 112
EUR/GBP 0,85635 -0,44%  0,51% 0,8591 0,8622 0,8695
EUR/IPY 161,26  0,01%  -0,99% 161,24 161,23 161,20
EUR/CHF 0,9477  028%  -1,12% 0,9421 0,9366 0,9272 111
EUR/BRL 53538 -0,34%  -0,48% 5,4256 5,4998 5,6517
EUR/PLN 43445  -0,08%  0,56% 4,3651 4,3896 4,4508
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0743  0,8564 161,26 0,9477 11,2599  7,4544 1,4523 1,65345 53538 11,3491
uUsD 0,9292 - 0,7946 150,03 0,8803 10,4568  6,9272 1,3499 15344  4,9778 10,5432
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,374 2,29 -4,91 Titulo Variacéo % PSI 612710 044% -4,21% 666515 5591,09
BCP 0,260 0,31 -5,32 EDP R 2,51 CAC40 774342 086% 2,65% 775235 677382
CORT. AMORIM 9,260 0,43 1,31 ALTRI 2,29 ESTX50PR 474317  072% 4,90% 474927 398094
cTT 3,645 -0,55 4,44 EDP 1,81 XTRADAX  17046,69 0,60% 1,76% 17089,12 14 458,39
EDP 3,823 1,81 -16,07 REN 1,14 S&P 500 500708 0,13% 4,97% 504839 380886
EDP R 14,295 2,51 -22,83 NAVIGATOR 1,13 IBEX 35 992730 0,11% -1,73% 10301,30 8501,20
GALP 14,005  -0,88 4,99 NIKKEI 225 ~ 38157,94 1,21% 14,03% 3818874 26 632,92
GREENVOLT 8,100 0,00 -0,98
J MARTINS 21,540 0,00 -6,51 BCP 0,31 R .
MOTA ENGIL 5,160 0,98 30,30 cTT -0,55 Los EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,746 1,13 558 GALP -0,88
NOS 3,142 0,13 -1,81 106%
REN 2,210 1,14 -4,95 psI 104%
SEMAPA 13,840 0,87 3,28 102%
SONAE SGPS 0,873 0,58 -3,54 6400
6350 100%
IBERSOL 6,640 0,61 -0,60
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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.



