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USD/BRL Spot 2,2040 2,1880 2,1830 2,1810 2,1930] +0,0120
USD/YEN Spot 97,28 97,40 97,71 98,18 98,59 +0,41

Forex —FURIUSD § Spot 1,3802| 1,3814| 1,3807| 11,3741 1,3727| 00014
BRL/YEN Spot 44,16 44,54 44,84 44,93 45,02 +0,09
Dollar Clean i 6MTH(p.a.) 1,2651 1,2322 1,2309 1,2559 1,3625 +0,11
Swap 1Year(p.a.) 1,4868 1,5146 1,5355 1,5238 1,5741 +0,05
Real Interest: 6MTH(p.a.) 10,02 9,94 10,04 10,04 10,06 +0,02
1Year(p.a.) 10,42 10,38 10,41 10,44 10,46 +0,02
Stock Bovespa 54.877 54.154 55.073 54.539 54.173 -366

Bond CDS Brazil 5y 159,66 162,00 163,20 164,25 164,25 u,c,

Global 40 117,130 117,000 117,000 117,000 116,750 -0,25
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2,190 FGV Inflation IGPM MoM 0.91% 0.86% 1.50%
g}gg FGV Inflation IGPM YoY 5.33% 5.27% 4.40%
2:134 PPI Manufacturing MoM -- 0.62% 1.48%
2,182 PPI Manufacturing YoY - 5.86% 5.97%
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10/24 10/25 10/28 10/29 10/30 USD gained against G10 currencies after the FED statement, that was not as dovish
as the market expected. Despite recent data showing an improvement in the
. American economy, with activity expansion, FED decide to keep its USD 85bin
| vy
L7 L& FEGE X E Bond-buying pace. In today’s session, BCB sold USD 500MM in its daily auction
9,61 program, besides the rollover of USD 1bin with maturity on Nov 1% . Close to the
end of the month, players that are long USD also contributed to the BRL
9,60 - depreciation in an attempt to influence the PTAX fixing. BRL closed at 2.1904
959 - DI’s stayed flattish in the short and long tenor, reacting less than expected to FED’s
’ statement and the rise of treasuries yield. Jan/15 contract stable at 10.53% level,
9,58 1 and DI Jan/17 closed + 1bp at 11.32% level.
Ibovespa was strongly influenced by OGX’s stocks, after Eike Batista’s Oil company
9,57 A filed for bankruptcy protection today. The filling puts USD 3.6bin bonds into default
956 - IThe index fell and closed at 54.172 pts.
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YNGR O MAME— D BELIb 0T, BEEHEZ BELIZbOTIROY EE A, FHEOEMIETEEZLT AL OB C2S DI BBV ELET, BEEHIER T HRD
DIFRFRICHESEAERLIZb DTN, ZORROIEMENE, ZEME2RGET 20D TEbY A, Eo, WEORERPLTLLIBROR RER R OLDOTIEDHY A, MYEEHIBGERH O FLIF
WIS EERESNTb DO THY | Yttt —Sh 7= AFTIEHY E A, MR T 228080 ETDONRLFHDARICOW THIFHIITHEZ AV EE A,
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