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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

2,50
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR s e —
M -0,3930 1 -2 M 2,4044 0 -3 0,7225 -0,8084
3M -0,3430 0 3 3M 2,3493 1 -17 0,7749 -0,7222 Lo
6M -0,3080 0 7 6M 2,2201 0 34 0,8599 -0,6798 025
12M -0,2100 0 -6 12M 2,2021 4 -45 0,9624 -0,5776 os0]  W—— S 1
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,3555 -1 -9 -0,3832 -0,1042 0,2684 Zona Euro 0,00 CURVA FORWARD
2y -0,3630 1 -12 -0,3298 -0,0085 0,3625 EUA 2,50 025
3y -0,3320 1 -14 -0,2552 0,0835 0,4588 Reino Unido 0,75 R
ay -0,2690 1 -15 -0,1688 0,1755 0,5450 Japdo 0,10
5Y -0,1970 1 -17 -0,0815 0,2717 0,6235 Canada 1,75
7v -0,0320 1 -19 0,0994 0,4415 0,7546 Suica 0,75
10Y 0,2210 1 22 0,3456 0,6384 0,8920 China 5,75
15Y 0,5380 1 25 0,6183 0,8220 0,9875 Brasil 6,50 050
20Y 0,6980 1 -26 0,7447 0,8823 0,9863 Australia 1,25
30Y 0,7660 1 27 0,7797 0,8580 0,9130 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,0240 -11 -44 1,5571 1,7187 1,9970 200
2y 1,8190 9 -50 1,5360 1,7920 2,0290 150
3y 1,7630 9 -49 1,5890 1,8250 2,0760
4y 1,8530 7 -40 1,6686 1,8875 2,1335 1o
5Y 1,7930 10 45 1,7317 1,9460 2,1959 050 /‘
7v 1,8740 9 -42 1,8210 2,0430 2,2275 000
10Y 2,0040 9 -39 1,9943 2,1455 2,2810 s v Ty e e v sy 2y 3oy
15Y 2,1450 8 -36 2,1273 2,2240 2,3250 -
20Y 2,2120 7 -35 2,1600 2,2590 2,3220 —e—ER  —eUsD
30Y 2,2470 7 -33 2,2185 2,2580 2,2940
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 068
BRENT 64,36 -0,84 -3,11 oT2Y -0,401 -0,04 140 oo 0g
JETFUEL 62059  -566  -19,32 oT5Y -0,115 -0,03 -14,40 06
DIESEL 583,34  -741  -26,82 oT 10Y 0,525 -0,06 4880 % 060
COBRE 595950 -200  -2500 BUND1OY  -0,895 2,75 20,50 030 oee
ZINCO 248950 -31,00 -117,00 SCHATZ2Y  -0,119 -0,91 10,30 o1s 054
OURO 141337 19,06 128,79 T-NOTE10Y 2,779 -4,36 24,40 o0 ) 050
TRIGO 539,00 8,25 4225 T-NOTE2Y 2,053 5,74 -35,10 24105 avos o7ios 14106 2106
LICENCA C02 26,40 1,10 0,93 GILT 10Y 0,811 -3,50 -15,40 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1394  0,69%  1,85% 1,1475 1,1548 1,1688 ™
EUR/GBP 0,89365 0,07%  -1,17% 0,8965 0,8995 0,9060
EUR/JPY 12225  -050%  0,29% 122,25 122,25 122,25
EUR/CHF 1,1077  023%  1,35% 1,1065 1,1054 1,1030
EUR/BRL 43539  -0,19%  3,57% 4,4213 4,4813 4,6003
EUR/PLN 42527  0,04%  0,87% 4,2739 4,2969 4,3455 113
EURGBP EURJPY
0,90 130
0,89 128
112
0,88 126
0,87 124
0,86 122
0,85 + 120 + 111
22/04 06/05 20/05 03/06 17/06 22/04 29/04 06/05 13/05 20/05 27/05 03/06 10/06 17/06 24/06 22/04 29/04 06/05 13/05 20/05 27/05 03/06 10/06 17/06 24/06
FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1394  0,8937 122,25 1,1077 10,5905  7,4662 1,5029 1,63571  4,3539 9,6718
usD 0,8779 - 0,7858 107,375 0,9719 9,3037 6,5550 1,3206 1,4379  3,8208 8,4918
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,550 1,19 -431 Titulo Variagéo % PSI 20 5.084,74 -081% 7,47% 568645  4.551,84
BCP 0,260 -0,08 13,12 SEMAPA 2,95 CAC40 5521,71 -0,12% 16,72%  5.601,38  4.555,99
CORT. AMORIM 10,560 0,00 17,33 RAMADA 2,59 ESTX50 PR  3.45557 -0,33% 1513%  3.536,87  2.908,70
cTT 2,094 1,87 -28,92 RAMADA 2,59 XTRADAX  12.27457 -0,53% 16,25% 12.886,83 10.279,20
EDP 3,370 0,74 10,53 ALTRI 1,19 S&P 500 2953,14  0,09% 17,80%  2.964,15  2.346,58
EDP R 8,980 -1,43 15,50 IBERSOL 0,50 IBEX 35 9.192,50 -0,38% 7,64%  9.971,60  8.286,20
GALP 13,330  -0,74 -3,37 PHAROL 0,79 NIKKEI 225 2128599 0,13%  6,35%  24.448,07 18.948,58
IBERSOL 8,100 0,50 2,53 EDP R 1,43
J MARTINS 14,240  -0,35 37,72 MOTA ENGIL -1,65 -
MOTAENGIL 1849  -1.65 1484 REN 1,75 EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 3,232 055  -10,22 cTT -1,87 10% —
NOS 5,820 0,34 9,92 —
NOVABASE 2,250 0,00 11,39 pSI20 102%
PHAROL 0,150 0,79 -8,09 co2s o
RAMADA 7,140 2,59 -4,80 e
REN 12,320  -1,75 5,95 oios o8 \ 3
SEMAPA 0,698 2,95 -17,79 wore
SONAE CAP. 0846 -0.35 4.38 5025 %% 24105 31/05 07/06 14/06 21/06
SONAE SGPS 7,140 2,59 -4,80
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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
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