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Equivaléncia — Tipos de Curva
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Metodologia - Interpolacao
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e Juros compostos

ey Linear

 Juros simples

mmm CuUDbic Spline

e Juros compostos com suavizacao de transicao
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CDI
Data Valor
02/07/24 10,4

COPOM
Data
30/01/24
19/03/24
07/05/24
18/06/24
30/07/24
17/09/24
05/11/24
10/12/24

Contrato DIl

Serie
DI1F25
DI1F26
DI1F27
DI1F28
DI1F29
DI1F30
DI1F31
DI1F32
DI1F33
DI1F34
DI1F35
DI1F36
DI1F37
DI1F38
DI1F39

DI1G25
i Lo E

Vcto.
2025-01-02
2026-01-02
2027-01-04
2028-01-03
2029-01-02
2030-01-02
2031-01-02
2032-01-02
2033-01-03
2034-01-02
2035-01-02
2036-01-02
2037-01-02
2038-01-04
2039-01-03
2025-02-03

pTatrl= et al=

Swap DIXPRE
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1
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Taxa
10,4
10,42
10,42
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10,42
10,42
10,42
10,42
10,42
10,42
10,43
10,45
10,45
10,45
10,47
10,47

¢

ANBIMA

Data ‘ Feriado

12/10/2024 Nossa Sr.a Aparecida - Padroeira do Brasil
02/11/2024 Finados

15/11/2024 Proclamacgao da Republica

20/11/2024 Dia Nacional de Zumbi e da Consciéncia Negra
25/12/2024 Natal

01/01/2025 Confraternizagao Universal

03/03/2025 Carnaval

04/03/2025 Carnaval

18/04/2025 Paixao de Cristo

21/04/2025 Tiradentes

01/05/2025 Dia do Trabalho

19/06/2025 Corpus Christi

07/09/2025 Independéncia do Brasil

12/10/2025 Nossa Sr.a Aparecida - Padroeira do Brasil
02/11/2025 Finados

15/11/2025 Proclamacao da Republica

20/11/2025 Dia Nacional de Zumbi e da Consciéncia Negra
25/12/2025 Natal

01/01/2026 Confraternizagao Universal

16/02/2026 Carnaval

17/02/2026 Carnaval

03/04/2026 Paixao de Cristo

e e b e o . F e
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Cupom IPCA — 02/07/2024 — Fontes
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IPCA

Data Valor

02/07/24 6.869,21

Contrato |IAP
Série Vcto.

Contrato DAP
Série Vcio.
DAPF25 2025-01-15
DAPF26 2026-01-15
DAPJ24 2024-04-15
DAPK?24 2024-05-15
DAPK25 2025-05-15
DAPK27 2027-05-17
DAPK29 2029-05-15
DAPK33 2033-05-16
DAPK35 2035-05-15
DAPKA45 2045-05-15
DAPKS5 2055-05-17
DAPM24 2024-06-17
DAPN24 2024-07-15
DAPQ24 2024-08-15
DAPQ26 2026-08-17
DAPQ28 2028-08-15

DAPQO30

2030-08-15
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0 =] v N =
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10,65
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10,62
7,11
0.89
1,51
2,3
3.35
3,92
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Cupom de TLP — Fontes — 10/03/2023

L
et
BANCO CENTRAL
DO BRASIL
SGS 27572

utilizado

més taxa
fev/2023 6,08]

A

ANBIMA
Feriados

mar/2023 6,15]

SGS 433

més
01/2023
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variacdo mensal IPCA
0,53

0,84

[B]
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S
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Valor

10/03/24

6,553,930




Cupom de TLP — Formula
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Cupom de TLP — Férmula




Cupom de TLP — Metodologia — 10/03/2023
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Cupom de TLP — Metodologia — 10/03/2023
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Curvas e Precificacao
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Choque por Ponto na Curva

Choque Positivo

Choque Negativo




Choque por Ponto na Curva
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Choque Absoluto

Choque Positivo

Choque Negativo




Consideracoes Finais

Fonte, tratamento e metodologia

Precificacao
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