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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 .‘.\/
1M 1,9620 -1 -15 M 4,9602 0 -35 4,2153 -0,0525 '
3M 1,9550 0 17 3M 4,8537 0 -42 4,1760 -0,0600 400
6M 2,0530 2 -6 6M 4,6821 -1 -45 4,1007 -0,0025 275
12M 2,0880 5 6 12M 6,0414 8 31 3,9656 0,0275 150 —a——&——4@
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,0050 0 2 2,0023 2,4520 2,7375 Zona Euro 2,15 CURVA FORWARD
2y 2,0043 -1 5 2,1285 2,5280 2,7983 EUA 4,50 250
3y 2,0869 -1 5 2,2310 2,5950 2,8510 Reino Unido 4,25
4y 2,1758 2 5 2,3235 2,6595 2,8990 Japao 0,50 225
5Y 2,2580 2 5 2,4016 2,7171 2,9355 Canada 2,75
7v 2,4030 2 6 2,5390 2,8110 2,9880 Suica 0,75 2,00
10Y 2,5749 -1 7 2,6880 2,8990 3,0199 China 5,75
15Y 2,7308 0 9 2,8021 2,9186 2,9588 Brasil 14,75 175
20Y 2,7458 0 11 2,7870 2,8523 2,8606 Australia 3,85
30Y 2,6659 1 16 2,6910 2,7300 2,7343 india 4,00 T EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,0816 1 10 3,4660 3,6970 4,0250 400 M
2y 3,7820 3 11 3,5050 3,7710 4,0890 375
3Y 3,7051 -3 10 3,5660 3,8530 4,1420 i'ig
4y 3,7028 3 10 3,6325 3,9250 4,1880 300
5Y 3,7290 -3 9 3,7050 3,9850 4,2380 275
7Y 3,8221 3 10 3,8340 4,0910 4,3220 250 -/M_/_‘\'
10Y 3,9583 2 11 3,9890 4,2160 4,3940 o
15Y 4,1240 -1 12 4,1450 4,2940 4,4070 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,1818 -1 12 4,1830 4,2750 4,3350 —e—EUR  —=—UsD
30Y 4,1036 -1 13 4,0860 4,1220 4,1280
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 02
BRENT 66,84 0,37 3,41 oT 2Y 1,874 -0,02 6,60 060
JETFUEL 672,75 525 28,50 OT 5Y 2,350 -0,01 6,60 525 pat
DIESEL 640,25 0,25 34,00 oT 10Y 3,039 -0,01 090 400 054
COBRE 9.670,50 -46,50 155,00 BUND 10Y 2,525 0,00 5,80 052
ZINCO 2.636,15 -2084 2047 SCHATZ2Y 2,262 0,74 1300 27 by
OURO 3.330,32 19,90 534 T-NOTE10Y 4,713 3,17 8,40 150 4 046
TRIGO 544,00 -10,75 22,25  T-NOTE 2Y 4,150 -4,02 15,60 09105 1605 23105 30005 06/06
LICENGA C02 74,26 0,76 3,87 GILT 10Y 5,037 -1,35 12,00 — USSP —cBP —EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,141  -0,01%  1,40% 1,1480 1,1550 1,1678 115
EUR/GBP 0,8424  0,02%  0,63% 0,8472 0,8518 0,8609
EUR/IPY 164,88  -0,16%  -0,92% 164,87 164,87 164,86
EUR/CHF 0,9373  -0,03%  -0,22% 0,9323 0,9274 0,9178 114
EUR/BRL 6371  -053% -0,16% 6,5535 6,7410 7,1069
EUR/PLN 42667  0,49%  -0,80% 4,3018 4,3348 4,3965 113
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1410 0,8424 164,88 0,9373 10,9566  7,4596 1,5622 1,75051  6,3710 11,4876
uUsD 0,8766 - 0,7382 1446 0,8216 9,6046 6,5394 1,3680 15336 55853 10,0636
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,120 -3,03 -394 Titulo Variacao % PSI 7.42575  -0,38% 16,44%  7.500,54  6.194,45
BCP 0,678 1,04 45,99 EDP R 1,36 CAC40 7.791,47 -017% 556%  8.257,88  6.763,76
CORT.AMORIM 7,890 0,88 -1,99 BCP 1,04 ESTX50 PR 542152 -0,16% 10,73% 5.568,19  4.473,94
CTT 7,550 -0,40 39,81 EDP 0,43 XTRADAX 2417432 -054% 21,42% 24.479,42 17.024,82
EDP 3,538 0,43 14,46 S&P 500 6.006,26  0,09% 2,11%  6.147,43  4.835,04
EDP R 9,285 1,36 7,52 IBEX 35 14.251,30  0,03% 22,91% 14.370,80 10.298,70
GALP 15,280  -0,13 -4,20 MOTA ENGIL -1,18 NIKKEI 225 ~ 38.088,57 0,92% -4,53% 42.426,77 30.792,74
J MARTINS 21,240  -0,93 15,12 REN -1,34
MOTA ENGIL 4,344 -1,18 49,07 NAVIGATOR -1,65 N N
NAVIGATOR 3,344 -1,65 6,85 ALTRI -3,03 EVOLUGAG MENSAL (BASE 100%)
NOS 3,850 -1,03 17,17 SEMAPA 7,73 106%
REN 2,940 -1,34 28,95
SEMAPA 16,240  -7,73 14,53 . 104%
SONAE SGPS 1,210 0,98 32,39 ars Lo
IBERSOL 9,900 0,00 32,35 a5
7275 100%

7175
7075
6975

98%

09/05

09/05

16/05 23/05 30/05 06/06 PsI20

—— CAC40

16/05

23/05 30/05 06/06

EUrostoxks0  ——— 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.



