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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 575 .‘.\/
Y] 2,8710 -3 23 M 4,9602 0 -35 4,6981 0,3425 150
3M 2,8430 -4 -18 3M 4,8537 0 -42 4,6389 0,4625
6M 2,6390 -2 -14 6M 4,6821 -1 -45 4,5287 0,4100 325 —e .
12M 2,4050 2 -9 12M 6,0414 8 31 4,3510 0,3275 200 1
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5y BANCO CENTRAL
1y 2,3793 1 -9 2,0190 2,1750 2,2560 Zona Euro 3,15 CURVA FORWARD
2y 2,2007 4 7 2,0616 2,1970 2,2790 EUA 4,75 200
3y 2,1690 5 -8 2,0990 2,2160 2,3028 Reino Unido 4,75 ars
ay 2,1710 5 -10 2,1285 2,2325 2,3250 Japao 0,25
5Y 2,1802 5 A1 2,1525 2,2583 2,3425 Canada 3,25 250
7Y 2,2070 4 11 2,2000 2,2990 2,3720 Suica -0,75 225
10Y 2,2570 4 -9 2,2604 2,3370 2,3835 China 5,75 200
15Y 2,3080 4 -10 2,2990 2,3131 2,2834 Brasil 12,25 175 |
20Y 2,2526 3 -9 2,2233 2,1960 2,1429 Austrélia 4,35
30Y 2,0540 2 6 2,0210 1,9810 1,9232 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 4,1788 3 7 3,8990 3,7830 3,8160 200 '\.\.\.____’H__\.
2y 4,0400 6 -4 3,8660 3,7810 3,8260 a5
3y 3,9738 7 -3 3,8400 3,7925 3,8410 zig
ay 3,9276 7 -3 3,8250 3,8030 3,8570 I
5Y 3,9004 8 -3 3,8240 3,8160 3,8760 275
7 3,8810 8 -4 3,8315 3,8460 3,9170 250
10Y 3,8895 8 -4 3,8660 3,8970 3,9535 s '\-‘-—-—-———-——"_"\'\.
15Y 3,9322 7 -4 3,9070 3,9110 3,9300 R 2y 3y ay 57 7 10y 15Y 20Y 307
20Y 3,9204 7 -4 3,8830 3,8495 3,8255 —a—ER —e-usp
30Y 3,7601 6 -4 3,7100 3,6450 3,5840
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y oz
BRENT 74,20 0,79 2,22 oT 2y 2,138 0,03 9,80 515 010
JETFUEL 702,50 650  -11,50 oT 5Y 2,173 0,03 -17,60 008
DIESEL 668,50  -9,50 6,00 oT 10Y 2,704 0,06 15,10 480 006
COBRE 9.072,00 -10050 -50,50 BUND 10Y 2,123 6,97 1240 gg;
ZINCO 3.046,78 -49,17 120,20 SCHATZ2Y 2,340 6,14 -2,30 000
OURO 2.663,92 2249 8053 T-NOTE10Y 4,737 4,85 -5,00 | } 002
TR'GO 551’75 '6v75 _4,75 T_NOTE 2Y 4’471 5,26 0,20 14/11 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
LICENGACO2 6441  -1,69  -190  GILT10Y 4,723 8,88 -10,50 s oo cuREHS)
CAMBIAL
CAMBIAL FIXING Var. 1D Var.IM| FW3M FW 6M FW 12M EURUSD
EUR/USD 10518  0,26%  -1,04%  1,0560 1,0613 1,0728 10
EUR/GBP 083043 -0,74%  0,45% 0,8341 0,8387 0,8482
EUR/IPY 16145 -1,15%  2,02% 161,44 161,43 161,42
EUR/CHF 09376 -0,40% -0,20% 09317 0,9266 0,9174 109
EUR/BRL 6,3709 -146% -3,89%  6,4798 6,6380 7,0200
EUR/PLN 42619  029%  1,86% 4,2047 4,3335 4,4096 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0518  0,8304 161,45 0,9376 11,5263  7,4578 1,4943 1,65106  6,3709 11,7008
USD 09536 - 0,793 153,66 0,8936 10,9883  7,1114 1,4237 15727 60467 11,1522
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 5200  -057 13,04 Titulo Variacao % 6.352,41 -0,14% -0,69%  6.993,53  6.050,03
BCP 0,446 1,20 62,54 MOTA ENGIL 1,37 CAC40 7.401,13  -027% -1,88%  8.259,19 = 7.029,91
CORT.AMORIM 8180  -073  -10,50 BCP 1,20 ESTX50PR  4.961,89 -007% 9,74%  5121,71  4.380,97
cTT 4,590 0,99 31,52 crr 0,99 XTRADAX  20.386,99 -0,20% 21,70% 20.522,82 16.345,02
EDP 3162 220  -30,58 GALP 0,68 S&P 500 6.043,90 -0,12% 26,72%  6.099,97 = 4.64323
EDPR 9815 273 -47,02 SEMAPA 0,29 IBEX 35 11.748,40 -0,15% 16,28% 12.153,60  9.798,80
GALP 17,015 0,68 27,55 IBERSOL -0,26 NIKKEI 225  39.470,44 -0,95% 17,95% 42.426,77 31.156,12
J MARTINS 18,700  -0,05  -18,84 ALTRI -0,57
MOTA ENGIL 2,816 137 28,89 CORT. AMORI | -0,73 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3446 023  -2,87 EDP -2,20 o
NOS 3,385 0,00 5,78 EDPR 2,73
REN 2,350 0,00 1,08 105%
SEMAPA 13,760 0,29 2,69 psi
SONAESGPS 0,908 000 0,39 1o
IBERSOL 7540 026 12,87 625 101% e

6375

6325

99%

97%

14/11 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
6275

1411 2111 28/11 05/12 12112 PSI20  ———CAC40 ~ ——Eurostoxx50  ——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
(Gactin da Riern 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.



