(¢) MUFG

1.X—=%v k- L—F

201556 A 15H

Banco de Tokyo-Mitsubishi UFJ Brasil S/A
Treasury Department
Av. Paulista, 1274 — Bela Vista

S&o Paulo, SP — 01310-925

6H9H | 6H10H | 68118 | 6812H | 6A15H Net Chg
USD/BRL Spot 3.0970 3.1180 3.0900 3.1190 3.1260] +0.0070
BRL/JPY Spot 40.14 39.35 39.94 39.55 39.48 -0.07
HE EUR/USD Spot 1.1281 1.1328 1.1258 1.1266 1.1281] +0.0015
USD/JPY Spot 124.29 122.74 123.47 123.40 123.44 +0.04
Brazil DI { 6MTH(p.a.) 14.056 14.119 14.210 14.196 14.278| +0.083
% Future 1Year(p.a.) 13.996 14.117 14.228 14.227 14.339 +0.113
A On-shore i 6MTH(p.a.) 1.420 1.484 1.411 1.405 1.524] +0.119
uUsD 1Year(p.a.) 2.029 2.102 1.963 1.909 2.017] +0.108
%= Bovespatg# 52,816 53,876 53,689 53,348 53,138 -210
CDS CDS Brazil 5y 244.50 249.45 239.96 244.33 248.39 +4.06
B CRB¥5# 226.427| 228.184| 225.305| 223.529| 222.545 -0.98
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(R)-1-I-)EER B % B A 6.00 -1.98 3.09 3.1200
CRSET 24 EGAL) 0.2% -0.2% -0.5% 3.1100
CR)EEREBE 78.3% 78.1% 78.3% 3.1000
(K)NAHB{E EHIHIEE 56 59 54 3.0900
(K)4ry MREATICTD- -- $53.9B $25.6B 3.0800
(K)#ybTICIR-& 5 $106.6B -$95.2B 3.0700
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« XHOLTIILIE3.1270THYF UV BRICFY v BERBISERNREONLENICLERITT, YRV EETEY
RAMNDLTIEA—TUERICABDRELGS3.1370 TELIz, LAL, EOBRERINI-KE D6 A RE %
RREHAFRICRLTIAFTRELGY  RVTHEREN-KSARIELEELFTEND YA FRELDE, FILEY
MERFYLTIVIERFEL ., PIRARL—FRERICH T TLZILEVAEBGHICH T, L7ILIEEEELS3. 0950%
Dtz MBRL—IARERENDELTIVERFEL. ATV DKELETTE, #/53.1260Ty/A—AL 1=,

o BHICHRRINIPRICKDTFIRANFEEH T, 2015F DR FREEFEH-1.30%0 5-1.35%~4:8 E %
TTRABESNT, Ffz, AV TLEKIL8.46%HD8.79%F TR EM T EAIBESNT=, —77. 2015F RDBUIK
EFFEIL14.00% TREEG ST, TIVILEFICHITIRANBEABE TS EMNRINT, .
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DORBRREZTT. KMNED . HXTBEERAICTELTNS,
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