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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

3,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 0l g —w—— "
M -0,3680 0 0 M 2,3869 0 7 0,7359 -0,8378
3M -0,3150 0 0 3M 2,7671 0 18 0,9017 -0,7400 150
6M -0,2460 0 1 6M 2,8891 0 5 1,0208 -0,6650 050
12M -0,1370 0 1 12M 3,1119 -1 0 1,1576 -0,5270 oso b AM——®— W iw
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2280 0 1 -0,0560 0,5420 1,0800 Zona Euro 0,00 CURVA FORWARD
2y -0,1460 1 2 0,0898 0,6780 1,1920 EUA 2,25 025
3y -0,0190 1 5 0,2401 0,8120 1,2975 Reino Unido 0,75 w
4y 0,1230 1 -8 0,3833 0,9330 1,3961 Japao 0,10 000
5Y 0,2600 1 9 0,5210 1,0470 1,4710 Canada 1,75 & M = 2
v 0,5190 1 12 0,7687 1,2405 1,6045 Suica 0,75 025
10Y 0,8470 0 12 1,0654 1,4423 1,7220 China 5,75
15Y 1,2000 0 12 1,3453 1,5978 1,7780 Brasil 6,50 050
20Y 1,3560 0 11 1,4603 1,6350 1,7455 Austrélia 1,50
30Y 1,4130 1 -11 1,4778 1,5900 1,6564 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
1Y 2,9240 0 -1 2,9584 2,7720 2,8920 275 - ——a— 88—
2y 2,9940 0 -10 2,8677 2,7990 2,9130 a2e
3y 2,9890 -1 -15 2,8260 2,8265 2,9770 e
4y 2,9730 -1 -18 2,8260 2,8550 3,0088 1o
5Y 2,9600 2 20 2,8380 2,9123 3,0416 o
v 2,9680 3 22 2,8989 2,9734 3,0485 oz
10Y 3,0140 -4 23 2,9723 3,0125 3,0905 s F——"
15Y 3,0790 5 23 3,0354 3,0515 3,0835 " 3 A oY ™ 1ov Y 0% sov
20Y 3,0980 6 23 3,0210 3,0787 3,0770 —s—ElR  —s—uUsD
30Y 3,0870 -6 22 3,0397 3,0195 3,0250
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 112
BRENT 62,78 2,72 9,35 oT 2y 0,231 0,00 750 g e
JETFUEL 62596 3227  -100,41 oT 5Y 0,562 0,02 -16,80 106
DIESEL 58471 3202 -10241  OT10Y 1,799 0,01 13,10  °® 1%
COBRE 6.134,50 -10500 -88,00  BUND 10Y 0,235 2,78 21,70 050 i
ZINCO 2.657,00 -28,00 143,00 SCHATZ2Y 0,050 2,98 5,60 025 096
OURO 124540 571 16,75 T-NOTE10Y 3555 0,17 -29,00 0 1 o8
TRIGO 528,75 13’25 6,25 T_NOTE 2Y 3,063 '1,96 _27'50 08/11 10/11 12/11 14/11 16/11 18/11 20/11 22/11 24/11 26/11 28/11 30/11 02/12 04/12 06/12
LICENGA C02 20,19 0,20 1,57 GILT 10Y 1,478 3,53 -26,10 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1371  0,18%  -1,01% 1,1463 1,1556 1,1747 116
EUR/GBP 0,89085 -0,17%  -1,89% 0,8939 0,8971 0,9039
EUR/IPY 12836  -0,25%  1,29% 128,36 128,36 128,36
EUR/CHF 1,1293  0,06%  1,46% 1,1281 1,1270 1,1246
EUR/BRL 44145  0,04%  -3,01% 4,4744 4,5434 4,6933 115
EUR/PLN 42916  -0,29%  -0,09% 4,3150 4,3390 4,3865
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1371  0,8909 128,36 1,1293 10,2888 7,4644 1,5152 158057  4,4145 19,6651
uUsD 0,8781 - 0,7839 112,705 0,9919 9,0208 6,5547 1,3291 1,3855 3,8615  8,4867
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,930 0,34 14,68 Titulo Variagdo % PSI 20 4.836,73  0,40% -10,24% 580145  4.783,34
BCP 0,239 144 -1213 NOVABASE 4,44 CAC40 481313  0,68% -9,40% 565744  4.760,98
CORT. AMORIM 9,420 0,21 -8,54 SONAE CAP. 3,04 ESTX50 PR  3.05853  041% -12,71% 3.687,22  3.033,78
cTT 3,340 -0,30 -4.76 EDP 2,42 XTRADAX  10.788,09 -0,21% -16,49% 13.596,89  10.762,41
EDP 3,003 2,42 7,21 J MARTINS 2,29 S&P 500 2.664,20 -1,18% -0,36%  2.940,91  2.532,69
EDP R 7,670 0,13 10,09 SONAE SGPS 2,15 IBEX 35 8.81550  0,58% -12,23% 10.643,40  8.627,60
GALP 14,520 1,75 5,25 MOTA ENGIL 0,86 NIKKEI 225  21.678,68  0,82% -4,77% 24.448,07 20.347,49
IBERSOL 8,140 0,74 -19,60 SEMAPA 1,16
J MARTINS 10,495 2,29 -35,20 NOS 1,21 - 5
MOTAENGIL 1608 086  -56,10 BCP 144 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,612 2,38 -14,41 NAVIGATOR 2,38 oo
NOS 5,305 1,21 3,21 9056
NOVABASE 2,350 444 22,93 /
PHAROL 0178  -078  -28.64 Fer0 o //\
REN 2,404 -0,08 -3,03 5000 96%
SEMAPA 13,600  -1,16 23,57 4950 95%
SONAE CAP. 0,848 3,04 -4,40 4900 94%
SONAE SGPS 0,830 2,15 26,29 93%
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recolhida de fontes consideradas fidveis, néo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informagdes, contactar a Sala de Mercados (Assessoria
e Gestéo de Risco a Empresas) do CaixaBl.
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 niimero 102.



