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RENDA FIXA
INTERBANK OFFERED RATES o0 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 550 -\.\/
Y] 3,2560 2 25 M 4,9602 0 -35 4,9524 0,9000
3M 3,2230 -4 -24 3M 4,8537 0 42 4,7911 0,8575 450
6M 3,0470 -1 26 6M 4,6821 1 -45 4,6436 0,7700 L
12M 2,7920 -1 -19 12M 6,0414 8 31 4,3981 0,7625 250 1
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5y BANCO CENTRAL
1y 2,7599 0 -14 2,1855 2,3478 2,4700 Zona Euro 3,65 CURVA FORWARD
2y 2,4778 2 -1 2,2293 2,3780 2,5010 EUA 5,00 a5
3y 2,4110 2 3 2,2690 2,4070 2,5310 Reino Unido 5,00 a0
ay 2,3960 2 5 2,3030 2,4393 2,5600 Japao 0,25
5Y 2,3981 2 6 2,3341 2,4672 2,5872 Canada 4,25 27
7Y 2,4253 1 7 2,3960 2,5230 2,6330 Suica -0,75 250
10Y 2,4865 1 7 2,4788 2,5900 2,6622 China 5,75 225
15Y 2,5630 1 7 2,5490 2,5870 2,5805 Brasil 10,75 200 4
20Y 2,5255 1 8 2,4940 2,4877 2,4507 Austrélia 4,35
30Y 2,3450 1 9 2,3090 2,2820 2,2353 india 4,50 ——EURIBORM  ——EURIBOR S  —— EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y uzs INTEREST RATE SWAPS
1y 4,1514 3 16 3,4430 3,3785 3,5000 200
2v 3,8053 4 35 3,4160 3,4010 3,5210 ars \'\‘\-‘-—»—-/'—'\_
3y 3,6720 4 40 3,4040 3,4330 3,5490 350
ay 3,6022 3 40 3,4090 3,4590 3,5720 325
5Y 3,5688 3 39 3,4260 3,4870 3,5960 300
7Y 3,5561 3 37 3,4650 3,5350 3,6440 273 '\_\._—._.___./r’/_\_\.
10Y 3,5817 2 35 3,5280 3,6030 3,6905 s
15Y 3,6436 1 34 3,5980 3,6370 3,6810 T 2y 3y ay 57 7 10y 15Y 20Y 307
20Y 3,6462 1 33 3,5920 3,5880 3,5850 —a—ER —e-usp
30Y 3,5045 1 33 3,4430 3,4030 3,3610
COMMODITIES  LAST  Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 008
BRENT 76,74  -044 5,38 oT 2y 2,260 0,03 -8,00 006
JETFUEL 731,75 3225 3425 oT 5Y 2,281 0,02 380 5% oo
DIESEL 689,00 -3425 3075 oT 10Y 2,775 0,02 230 s 0%
COBRE 9.758,00 -187,00 746550 BUND10Y 2,237 0,57 11,00 004
ZINCO 3.066,27 -81,97 373,57 SCHATZ2Y 2,500 1,73 11,30 % 208
OURO 261445 540 109,99 T-NOTE10Y 4,459 1,64 31,20 | | 010
TR'GO 595’50 0,75 27v00 T_NOTE 2Y 4,218 2,62 45,80 10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09 26/09 28/09 30/09 02/10 04/10 06/10 08/10
LICENCACO2 6258 2,29 394  GILT10Y 4,419 2,17 43,40 s oo cuREHS)
CAMBIAL
CAMBIAL FIXING Var. 1D Var.IM| FW3M FW 6M FW 12M EURUSD
EUR/USD 1,0057 -0,23% -0,78%  1,1002 1,1043 1,1134 -
EUR/GBP 08374  005%  0,75% 0,8409 0,8444 0,8523
EUR/IPY 162,97  -029% -272% 162,96 162,95 162,93
EUR/CHF 09414  001% -043% 09353 0,9303 0,9213
EUR/BRL 61111 -057%  0,83% 6,2026 6,3183 6,5988
EUR/PLN 42934 022%  -042% 43247 4,3565 4,4246 ™
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0957  0,8374 162,97 0,9414 11,3749  7,4583 1,4985 1,62813 61111 11,7918
USD 09135 - 0,7649 149,16 0,8593 10,3926  6,8137 1,3690 1,4899 55830 10,7867
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 5,190 0,10 12,83 Titulo Variacao % 6.709,77  0,62% 4,90%  6.993,53  5.898,12
BCP 0,416 0,46 51,49 MOTA ENGIL 3,92 CAC40 756597  059% 0,30%  8.259,19  6.773,82
CORT.AMORIM 8,780 0,57 3,94 JMARTINS 2,17 ESTX50PR  4.98423 071% 1024% 5121,71  3.993,10
cTT 4240 012 21,49 SEMAPA 1,64 XTRADAX  19.257,72 1,00% 14,96% 19.491,93 14.630,21
EDP 3,898 039  -14,42 NAVIGATOR 0,86 S&P 500 577857  048% 2115% 5.779,99  4.103,78
EDPR 14700 062  -20,65 EDPR 0,62 IBEX 35 11.741,80 0,06% 16,23% 12.004,60  8.879,30
GALP 16,715 0,06 25,30 NIKKEI 225 3927796 0,87% 17,37% 42.426,77 30.538,29
GREENVOLT 8,300 0,00 1,47
J MARTINS 17,450 2,17 24,26 EVOLUCAO MENSAL (BASE 100%)
MOTA ENGIL 2,546 392 3571 crT -0,12
NAVIGATOR 3,764 0,86 6,09 IBERSOL -0,28 110%
NOS 3,580 014 11,88 L08%
REN 2,400 0,42 3,23 psi Lo
SEMAPA 14,840 164 10,75 Lo . P
SONAE SGPS 0,950 0,21 5,03 6825
IBERSOL 7220 028 808 o 102 \//\/

6725
6675

6625

10/09

17/09

24109 01/10

08/10

100%

98% +

10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09 26/09 28/09 30/09 02/10 04/10 06/10 08/10

PSI20

—— cacao

—— Eurostoxxs0

——Dax S&PS00  ——IBEX  ——— NIKKEI

ATTONTTEGE0 TITETTCIoTTata € TITETarTeTe MuCanva € TEMETe U TTErCauy Peras ToMSuU: RS UPIUES ENMiuas a0 PUUeTTT SEr ENMENtuas COMu COMSENTUUu TECUMENUaGauU Para & Pratta Ue (uar]uer acio: A TToTTagauo Tor
recolhida de fontes consideradas fiaveis, néo se responsabilizando, no entanto, o CaixaBl por quaisquer incorregdes que as mesmas possam conter. Para mais informacdes, contactar a Sala de Mercados (Assessoria e

(Gectin de Ricrn a Fmnracac) dn CaivaRl

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

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



