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128198 | 12A200 |12A21H | 12228 12H23H]| Net Chg

USD/BRL Spot 3.3690| 3.3500( 3.3300( 3.2910] 3.2700] -0.0210

= BRL/JPY Spot 34.80 35.16 35.28 35.73 35.86 +0.13

A EUR/USD Spot 1.0403( 1.0388| 1.0429| 1.0433] 1.0452| +0.0019
USD/JPY Spot 117.23| 117.80| 117.52| 117.62] 117.27] -0.35

Brazil DI} 6MTH(p.a.) 12.54 1253 12.46| 12.44 12.45| +0.0063

£ Future 1Year(p.a.) 11.68 11.69 11.63 11.61 11.60] -0.0101
On-shore : 6MTH(p.a.) 2.580 2.608[ 2.493| 2.415 2.367| -0.048

UsSD 1Year(p.a.) 2.618 2.647 2.645 2.589 2.591] +0.002

st Bovespatga s 57,111.00( 57,583.00|57,646.52|57,255.22|58,031.40] +776.18
CDS CDS Brazil 5y 290.24 286.53 | 282.78 | 283.01 282.73 -0.28
Fo CRBTEH 191.222| 190.567| 190.781| 190.309] 190.529] +0.220

* ZIDIFAVE-N VTG D7 7Y VTG TREDAY T A r—vay T, EREOV—MERIFFATH YTV AT —E TBWE DR T3V,

2 8EHR . FEYSIR

=7 La) b?)b[ixuo)ﬁ%l)lhktlh\béﬁb\b(ﬁ.th 26A35TJ:§F0
BHOLTILIE3.3920CTH YUV iz, ZDELT7ILFEYIE—ELT,. KONDEERALBLELTZILEWVZAZELTEL
EFEN . BXREERIZ(X3.2600% 1+, #£/53.2700 THEE.,

BHEARODIO/IRNFEEHTIE. 2016 FORERREFHILA3A8KITIFEZAEM N, 2017EFTIX0.70% M5
0.58WIZ T AHBIESNT=, Tf-. 2016 FEND AV TLEFH(£6.52%H 56.49%(ZF FIEIEESH., 2017E F481E4.90%IZ4F
ZAEDNTZ, 2016 FERKDF R EBEL—HME3.39M53.3812, 201 7EFTHIL3.45M53.49[CL T LR A RANMEIEESNT=,
2182 KRENT-12 B DHIPCA-1514 T IX FEFE6.58%ERTA KY1.06%E T, 1> ILAIEAICIETLTLNSZE
MSRFEDCOPOMITFITIFIEZIEKRTHEDRANRFEY ., ERIREETL =

23BICEREINF12ADKBEEE A VI H(FETEE) (2004 FE LIED T KEIZEF L=, FSUTROKIKEEHHE
ZIT=REFOKBEANDREBHRE L,

3SEHDFY—F&NLAFA

3.5 L7 IIERFILTRIBLER
~  BRL/USDA35
3.45 SEOLT LG ERHIREREERET HODX%
\ ERELIM. 1L TILIERATEETES R S1C
3.4 EPXONEERALRLELZILEVNVSERDKSIZR
\—\ ~ N\ BRI ECRASIRE UKL D208~ ERLL,
3.35 \—/ \
3.3 N
3-25 T T T T T T T T T T T T T T T T 1
5838334888838 a8a88482384
R T T R I I
HiFT : Bloomberg

PSS £, FLCBIL LT £ it RS PO RO RN B CI ) A, #au
BoTBIEE A, B, MERHT EE Y, FEHEERIC LD RS CHOET, Y70 B E I LD WA MR 5

itls ﬁx‘ib( i f”" B KlfﬁJHﬁf"
ESis 7 L E SHSUTBIE AL, YRR T 0%
=% MABE DL R E R~ O % fZ;J: TTEERA,



2016%12H23H

Banco de Tokyo-Mitsubishi UFJ Brasil S/A
. M U FG Treasury Department

Av. Paulista, 1274 — Bela Vista

AFBDAEETBEER
FEFIL-L7ILHEGBLYY  3.25—3.45

FBITENTREYIVATRIRERBRE R T THESMELSRSIP . RBEIMETIHLES. =, TV ILTIRERBIBER
IRXPRERORRNTIEENDS, ZTOM, 12A30H [IBME&FEGIFI ARG LG DT80, REMEA—REETIHRRAH

5.4 HD X ERFER

A~k EZ5 = I
735 FGVCPIIPC-S 0.23% 0.24% 0.17%
IS5 FGVEEBSHER -- 73.30 79.10
IS5 FGVEERIAMAETA LE) 0.30% 0.36% 0.17%
I3V B-UEREGRTAL) - 0.30% -0.50%
I32)L ®EERS -- 3104b 3094b
T3V BEAR-Y-T IHMAE -- 6.10% 6.20%

KE FEFERTHH 575k 592k 563k
KE N VREFEHEEVIY 98.0 98.2 98.0
6. K BAFRE I 5 TERFIEE

E Bt AR+ HAR F18 AIE
IS5 12/26  HRBFFHBUIRE Nov -38.0b 40.8b
ITSTN 12/27  EBMBMEINE Nov -54.0b 39.6b
T30 12/27  Nominal Budget Balance Nov -- 3.4b
ITSTN 12/27  #HEFAGDPL Nov - 44.20%

KE 12/27  )9FEUL EBHEEIEH Dec 5.0 4.0
ITSTN 12/28 EHHREREIHAG Nov -66000 74748
*E 12/28 HEEERFRZMETAL)  Nov 0.5% 0.1%
XKE 12/28 ¥ GREREEEES Dec 10.60 10.20

T3T0L 12/29  FGVAYIVIGPM(AT A L) Dec 0.4% 0.0%

ITSTN 12/29  FGVAYILIGPM(RIT4E L) Dec 7.0% 7.1%

IS5 12/29 &E%kE®E Nov 11.90% 11.80%
XKE 12/29 HFHREERRBFER Dec-16 265k 275k
KE 12/30 v BESHBESRIER Dec 56.50 57.60
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