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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 575
1M 2,1510 1 -19 M 4,9602 0 -35 4,3062 0,1100 50 -\.\/
3M 2,1860 1 -14 3M 4,8537 0 -42 4,1975 0,1041
6M 2,1240 2 23 6M 4,6821 -1 -45 4,0480 0,0800 325
12M 2,0660 2 26 12M 6,0414 8 31 3,8557 0,1375 200 B 0
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 1,9749 0 26 1,8625 2,3775 2,6620 Zona Euro 2,40 CURVA FORWARD
2y 1,9192 1 26 2,0080 2,4548 2,7235 EUA 4,50 250
3y 1,9970 2 25 2,1300 2,5050 2,7620 Reino Unido 4,50
4y 2,0891 3 -23 2,2305 2,5840 2,8060 Japao 0,50 225
5Y 2,1738 3 22 2,3101 2,6410 2,8510 Canada 2,75 2,00
7v 2,3212 4 -19 2,4360 2,7150 2,8780 Suica 0,75
10Y 2,4900 4 -16 2,5970 2,8020 2,9030 China 5,75 L7s
15Y 2,6260 5 -15 2,6876 2,7910 2,8071 Brasil 14,25 150 4
20Y 2,6150 5 -15 2,6452 2,6935 2,6760 Australia 4,10
30Y 2,4820 5 -16 2,4840 2,5240 2,5070 india 4,00 T EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 3,8199 -2 -16 3,1210 3,4810 3,8335 375
2y 3,4737 -4 26 3,1950 3,5680 3,8805 350 -\.\.,_,H/'/'/FA\.
3Y 3,4085 -3 -26 3,2880 3,6530 3,9270 i'éi
4y 3,4256 3 23 3,3760 3,7185 3,9680 275
5Y 3,4705 2 20 3,4610 3,7750 4,0070 250
7Y 3,5772 2 -15 3,5940 3,8690 4,0760 225 .\.’././-—-\-
10Y 3,7140 -1 -8 3,7435 3,9800 4,1460 21
15Y 3,8761 -1 -3 3,8960 4,0530 4,1570 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,9318 0 -1 3,9330 4,0300 4,0790 —=—EUR  —=—UsD
30Y 3,8472 0 1 3,8280 3,8650 3,8615
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 070
BRENT 65,61 -1,26 7,15 oT 2Y 1,806 -0,02 32,70 75 060
JETFUEL 692,50 9,50 -32,75 oT 5Y 2,293 0,04 -30,80 \/JW 050
DIESEL 641,00 6,75 42,25 oT 10Y 3,054 0,05 22,80 480 040
COBRE 9.360,00 -1850 -738,00 BUND 10Y 2,447 3,94 27,60 . ggg
ZINCO 2.629,77 -4220 -342,86 SCHATZ2Y 2,130 0,73 -29,40 010
OURO 3.323,06 3,34 237,94 T-NOTE10Y 4,532 -2,20 415,10 200 4 000
TRIGO 532,00 -13,00 -10,75 T-NOTE 2Y 3,960 -3,80 -24,20 26103 o404 /04 16/04 2504
LICENGA C02 65,16 -1,27 364  GILT 10Y 4,896 2,26 -30,80 — USSP —cBP —EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1358  0,01%  5,20% 1,1424 1,1488 1,1600
EUR/GBP 0,8514  0,20%  -2,09% 0,8560 0,8607 0,8694
EUR/JPY 162,8  0,00% -0,10% 162,79 162,79 162,78 L4
EUR/CHF 0,9397  0,12%  1,49% 0,9346 0,9300 0,9214
EUR/BRL 6,4694  -0,18%  -3,58% 6,6448 6,8389 7,1980 112
EUR/PLN 42651  0,18%  -2,02% 4,2994 4,3299 4,3830
EURGBP EURJPY 1,10
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1358  0,8514 162,80 0,9397 10,9539  7,4641 1,5776 1,77607  6,4694 11,8010
uUsD 0,8787 - 0,7467 142,825 0,8253 9,6190 6,5590 1,3833 15574 56737 10,3709
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,074 -1,56 13,96 Titulo Variacao % PSI 6.872,80 -101% 7,77%  7.026,93  6.194,45
BCP 0,562 -1,20 20,85 IBERSOL 0,64 CAC40 7.573,76  0,50% 2,62%  8.259,19  6.763,76
CORT.AMORIM 7,370 2,12 -8,45 EDP 0,15 ESTX50PR  5.170,49  032% 561% 556819  4.473,94
CTT 7,540 0,79 39,63 XTRADAX  22.271,67 0,13% 11,87% 23.476,01 17.024,82
EDP 3,369 0,15 8,99 S&P 500 5.493,67 -0,60% -6,62%  6.147,43  4.83504
EDP R 8,045 0,98  -19,87 IBEX 35 13.456,10 0,75% 16,05% 13.515,10 10.298,70
GALP 13555  -301  -15,02 NAVIGATOR -1,39 NIKKEI 225 ~ 35.839,99 0,38% -10,16% 42.426,77 30.792,74
J MARTINS 21,200  -0,47 14,91 ALTRI -1,56
MOTA ENGIL 3,432 -2,89 17,78 CORT. AMORI | -2,12 . .
NAVIGATOR 3,274 -1,39 -8,80 MOTA ENGIL 2,89 EVOLUGAG MENSAL (BASE 100%)
NOS 3,675 0,54 11,85 GALP -3,01 101%
REN 2,840 -0,53 24,56 98%
SEMAPA 15,998  -0,97 12,82 . 9s%
SONAE SGPS 1,080 -0,55 18,16 .
IBERSOL 9,380 0,64 25,40 J oo
6700 86%
6550
83% +
6400 28/03 04/04 11/04 18/04 25/04
6250 +
28/03 04/04 11/04 18/04 25/04 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI

Ainformacao 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
informacé&o foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorre¢des que as mesmas possam conter. Para mais informagdes, contactar a Sala de

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.



