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RENDA FIXA
RBA 0 RED RA 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps)| USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR | CHF LIBOR 1'75
M -0,3700 0 0 M 1,5011 1 21 0,4924 -0,8413 '
3M -0,3290 0 0 3M 1,6255 1 18 0,5128 -0,7588 100
6M -0,2740 0 0 6M 1,7817 1 15 0,5689 -0,6580 025
12M -0,1940 0 0 12M 2,0583 1 15 0,7569 -0,5346 0,50 s —— ="
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Banco Central J
1Y -0,2660 0 0 -0,0017 0,5491 1,0449 Zona Euro 0,00 Curva Forward
2y -0,1880 0 1 0,0753 0,6899 1,1617 EUA 1,50 025
3y -0,0590 0 1 0,2322 0,8075 1,2675 Reino Unido 0,50
4y 0,0790 1 1 0,3808 0,9242 1,3720 Japao 0,10 0,00
5Y 02130 1 1 05118 1,0340 1,4650 Canada 1,00 & M P
7Y 0,4590 0 2 0,7551 1,2374 1,6075 Suica 0,75 025
10Y 0,7870 0 -6 1,0640 1,4553 1,7435 China 575
15Y 1,1530 -1 -10 1,3700 1,6359 1,8205 Brasil 7,00 050
20Y 1,3200 -1 -13 1,4979 1,6871 1,8085 Australia 1,50
30Y 1,4050 -1 -16 1,5488 1,6739 1,7530 india 4,00 EURIBOR 3 EURIBOR 6M EURIBOR 121 )
usD FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y 250 Interest Rate Swaps - o
1Y 1,8600 1 16 2,2394 2,3855 2,4575
2y 2,0300 1 16 2,2710 2,3980 2,4840 %0
3y 2,1200 1 15 2,3130 2,4445 2,5225 150
4y 2,1730 1 13 2,3110 2,4410 2,5650 100
5Y 2,2110 0 10 2,3170 2,4990 2,6339 0550
7Y 2,2720 -1 6 2,4180 2,5345 2,6110 000
107 2,3540 2 2 25110 2,5800 2,6665 ol B % e s v v sy v v
15Y 2,4460 -3 -3 2,5870 2,6475 2,6755 '
20Y 2,4910 -4 -4 2,6060 2,6640 2,6650 e ton s
30Y 2,4990 5 -6 2,5805 2,6490 2,6778 J
COMMODITIES - Swap 10y-2y
BRENT 63,62 0,21 1,07 oT 2y 0,214 0,05 -1,20 ’
JETFUEL 608,75 0,83 6,66 oT 5Y 0,493 0,02 -11,00 105
DIESEL 570,75 0,58 4,29 oT 10Y 1,829 0,05 -15,40 0.5
COBRE 6.932,50 19,00 128,00 | BUND 10Y -0,169 8,31 1,60 0,65
ZINCO 319475 -9,75 9,25 | SCHATZ2Y  -0,021 1,83 4,80 s —m—————mM™—rro—
OURO 1.260,32  -2,09 33,88 | T-NOTE 10Y 3,208 5,32 9,30 2
TRIGO 420,25 -0,25 -23,25 | T-NOTE 2Y 2,364 3,08 12,70 20/11 22/11 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12 12/12 14/12 16/12 18/12
LICENCA C02 7,55 0,12 0,04 GILT 10Y 1,326 5,83 -10,80 cor s> —— GBp
J
CAMBIAL
[SVET Fixing EURUSD
EUR/USD 1,1823  0,24%  0,36% 1,1899 1,1972 1,2130 120
EUR/GBP 0,885  -0,33%  0,50% 0,8872 0,8896 0,8950
EUR/JPY 133,23  -043%  -0,85% 133,23 133,23 133,23
EUR/CHF 1,1657 -0,38%  -0,02% 1,1641 1,1627 1,1604 110
EUR/BRL 39016  -0,68%  -2,04% 3,9647 4,0298 4,1670
EUR/PLN 42002  0,16%  0,73% 4,2204 4,2431 4,2923
EURGBP EURIPY e
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132 1,16
0,88
131
0,87 130 1,15
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J y, y,
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1823  0,8850 133,23 1,1657 9,9518 7,4436 1,5251 154452 39016 9,8998
usD 0,8464 B 0,7488 112,965 0,9873 8,4330 6,3007 1,2899 1,3072 3,3053" 78,3713
ACCIONISTA
TITULO Cotacdo 1D% YTD % aiores ganhos/perda INDICE YTD% MAX Anual MIN Anual
ALTRI 5,453 -0,53 41,12 Titulo Variacao % PSI 20 5.431,01  0,04% 16,07% | 5.49587 | 4.45576
BANCO BPI 1,183 0,68 4,60 cTT 2,34 CAC40 538291 -0,69% 10,71% | 5.536,40 | 4.733,82
BCP 0,2695 1,58 46,10 SONAE CAP. 1,59 ESTX50 PR 358222 -0,75% 8,86% | 3.708,82 | 3.214,31
- - - - BCP 1,58 XTRADAX 1321579 -0,72% 15,11% | 13.525,56 | 11.380,12
CORT.AMORIM 11,175  -1,11 32,40 REN 0,78 S&P 500 2.684,75  -022% 19,89% | 2.694,97 | 2.233,62
CTT 3,494 2,34 -45,79 BANCO BPI 0,68 IBEX 35 10.234,30 -0,10% 9,43% | 11.184,40 | 9.236,60
EDP 2,925 0,17 1,07 EDP R 0,48 NIKKEI 225  22.868,00 -0,15% 19,64% | 23.382,15 | 18.224,68
EDP R 6,832 -0,48 13,19 ALTRI -0,53
GALP 15,610  -0,10 10,01 CORT. AMORI -1,11 ~
JMARTINS 15900 -003  7.87 SEMAPA -1,40 Evolugdo Mensal (Base 100%)
MOTA ENGIL 3,740 0,13 132,30 NOS -1,90
NOS 5,522 -1,90 2,06
PHAROL 0,273 0,00 31,88 PSI20
NAVIGATOR 4,404 0,29 38,99 sa50
REN 2,462 0,78 3,22 sa00
SEMAPA 17,950  -1,40 33,96
SONAE CAP. 0,894 1,59 19,52 5350
SONAE SGPS 1173 0,34 34,21 5300 % 2011 211 oan2 112 1812
~ _ _ _ 525020/11 2711 04/12 1112 18/12 PSI20 ——— CAC40 Eurostoxxs0  ——— DAX S&P500  —— IBEX NIKKE!

A'informacao mencionada € meramente indicativa e reflecte o mercado pelas 16h30. As opinioes emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
informagéo foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorrec¢des que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria de Gestéo de Risco a Empresas) do CaixaBl.



