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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR _.ASTPRICE 1D (bps) 1M (bps)  GBP CHF 575
1M 2,2520 3 21 ™M 4,9602 0 -35 3,7480 -0,1500 450 -‘-\/
3M 2,3530 4 0 3M 4,8537 0 -42 3,7961 -0,0445
6M 2,5670 3 2 6M 4,6821 A -45 3,9051 0,0600 325
12M 2,7370 4 -8 12M 6,0414 8 31 4,0777 0,2325 2,00 4 e
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,7954 9 A 2,9863 3,0023 3,1651 Zona Euro 2,40 CURVA FORWARD
2y 2,8890 12 0 2,9720 3,0384 3,2160 EUA 3,75 325
3y 2,9110 12 2 2,9820 3,0800 3,2670 Reino Unido 3,75
4y 2,9331 12 2 3,0040 3,1243 3,3140 Japao 1,00 300
5Y 2,9607 1 3 3,0350 3,1720 3,3572 Canada 2,25 275
7Y 3,0288 10 4 3,1110 3,2590 3,4310 Suica 0,75
10Y 3,1442 9 4 3,2260 3,3657 3,5060 China 5,75 250
15Y 3,2951 8 4 3,3557 3,4484 3,5230 Brasil 14,25 225 1
20Y 3,3470 7 4 3,3851 3,4341 3,4677 Australia 435
30Y 3,2880 5 6 3,3034 3,3140 3,3127 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y i50 INTEREST RATE SWAPS
1Y 4,0644 7 13 4,1030 39930  4,1550 w25 M
2y 4,0836 8 7 4,0440 40320  4,1990 400
3y 4,0540 9 5 4,0280 40720  4,2380 ars
4y 4,0393 9 4 4,0390 41120  4,2780 050
5Y 4,0440 9 4 4,0600 41510  4,3220 o35
7Y 4,0833 8 3 4,170 42310  4,4050 oo _/.___.___~———-/"'/./'/'\.
10Y 4,1675 7 3 4,2180 43480  4,5020 ars |
15Y 4,3131 6 3 4,3580 4,4500 4,5550 ' v 2y 3y 4y 5Y 7v 107 15Y 20v 30Y
20Y 4,3818 5 3 4,4060 44570  4,5160 —e—ER —eusD
30Y 4,3356 4 4 4,3350 43410  4,3480
SWAR 102y 00
BRENT 80,32 6,16 -11,93 OT2Y 2,710 012 3,20 55 025
JETFUEL 996,25 -10,25 -140,25 OT 5Y 2,996 012 540 \//\/_\/\/_/\ 020
DIESEL 982,25 -10,75 -92,25 OT 10Y 3,486 0,11 4,60 450 045
COBRE 13.334,50 -38,00 -154,00 BUND 10Y 3,049 10,37 160 010
ZINCO 357420 -32,39 52,86 SCHATZ2Y 3,058 12,02 1,50 005
OURO 4.033,56 -72,19 -296,39 T-NOTE 10Y 4,870 566 2,00 200/ 000
TRIGO 611,75  -6,75 16,00 T-NOTE 2Y 4,469 6,68 4,70 09/06 16/06 23108 3006 orior
LICENGA C02 7910 1,09 2,5 GILT 10Y 5,716 2013 6,40  USD ——GBP — EURGRHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M| FW3M FW6M  FW12M EURUSD
EUR/USD 1,1404 -0,25% -1,18% 1,1448  1,1492 1,1580 e
EUR/GBP 0,85435 -0,03% 1,08% 0,85768  0,86097  0,86773
EUR/PY 185,300 -0,11% -0,38% 185293 185286 185,272
EUR/CHF 0,9236 -0,15% -0,38% 09175 09115 0,8994 7
EUR/BRL 58829 0,04% 1,81% 6,0329  6,1697 6,4655
EUR/PLN 43125 -0,27% -1,66% 43293 4,3440 4,3719
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1404 0,8544 185,30 09236 11,0994 74755 16168 1,64902 58829 11,1732
Usb 08767 - 07479 162,61 0,8091 97155  6,5539  1,4175 14455 51579 9,7898
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE LAST _ Var.1D YTD% MAX Anual MIN Anual
ALTRI 4755 1,04 567 Titulo Variagio % PSI 9.085,24 -1,77% 9,94%  9.516,43 7.590,90
BCP 1,023 -448 14,15 GALP 4,20 CAC40 8.252,66 -2,18% 1,27%  8.642,23 7.505,27
CORT. AMORIM 6,320 1,71 -4,39 ESTX50PR  6.204,91 -1,82% 7,14%  6.431,42 5.154,83
cTT 5765  -3,68 -22,41 XTRADAX  24.897,45 -2,23% 1,66% 25.900,10 21.863,81
EDP 4483 1,36 14,51 S&P 500 7.433,11 -0,94% 8,58%  7.620,90 6.201,59
EDP R 13,760  -2,55 14,29 IBEX 35 19.104,30 -2,73% 10,38% 19.879,10 13.855,50
GALP 19,745 4,20 34,96 MOTAENGIL ~ -3,65 NIKKEI 225  66.819,05 -2,11% 32,74% 72.831,73 39.288,90
IBERSOL 9,440 1,97  -4,65 cTT -3,68
J MARTINS 16,180  -4,37 -20,14 JMARTINS -4,37 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 4544 365 8,16 BCP 4,48
NAVIGATOR 3282 0,73 4,52 TEIX. DUART v -5,28 10%
NOS 4878 1,13 23,88 108%
REN 3760 0,27 16,95 PsI 106%
SEMAPA 20400 1,92 2,39 e
SONAE SGPS 2,075 1,66 28,72 g5
TEIX. DUARTE 0502 528 21,07 g5 102% —
9075 100%
98%
8975 09/06 16/06 23/06 30/06 07/07
8875 +
09/06 16/06 23/06 30/06 07/07 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ———IBEX — NIKKEI
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A informacéo foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorregdes que as mesmas possam conter. Para mais informagoes,

2017 © Caixa - Banco de Investimento, SA. Todos os direitos reservados.
O Caixa - Banco de Investimento, S.A. é membro da Euronext e é um intermediario financeiro registado na CMVM com o nimero 102.



