WHBECTULMOHHARA
KOMMAHWA

‘ NHAWKaTOPbI PbIHKA aKLNA

3akp. WUsm. WU3m.
AeHb, % Hed., %
MMBB 1356,43 1,63% -1,36%
PTC 1409,51 1,71% -2,50%
MSCI Russia 751,169 2,22% -2,83%
MSCI EM 966,05 0,35% -2,84%
S&P 500 1047,22 -0,77% -2,64%
VIX 27,37 2,51% 3,52%
DJ Euro Stoxx 600 237,51 1,74% -2,65%
FTSE 100 5155,84 0,91% -1,06%
DAX 30 5912,58 0,22% -2,68%
NIKKEI 225 8971,42 0,73% -2,27%
SSE Composite (Ha 09:00 MCK) 2594,75 -0,34% -1,80%
3akp. W3m. N3m.
AeHb, 6.n. Heg,, 6.n.
UST2 YTM, % 0,52 -0,55 3,00
UST 10 YTM, % 2,48 -5,82 -9,73
UST10 - TIPS 10, 6.n. 1,59 0,51 -2,77
iTraxx Crossover Europe 5Y, 6.n. 453,68 0,00 33,55
Russia 30 YTM, % 4,44 -7,20 9,40
Russia 5Y CDS, 6.n. 178,50 0,00 18,00
Libor 3m USD, % 0,2994 -0,44 -3,97
Libor 12m USD, % 0,8653 -0,47 -5,39
USD/RUB NDF 3m, % 2,96 -16,00 3,00
USD/RUB NDF 12m, % 4,02 -16,00 -6,00
RUB overnight, % 2,1 -15,00 35,00
Mosprime 3m, % 3,74 0,00 -1,00
3akp. W3m. [ZEN
AeHb, % Hepd,, %
USD Index 82,98 -0,42% 0,54%
EUR/USD 1,2719 0,49% -0,79%
UsSD/JPY 84,45 -0,15% -1,04%
GBP/USD 1,5530 0,45% -0,41%
AUD/USD 0,8864 0,31% -0,68%
USD/CAD 1,0574 -0,19% 1,69%
USD/CNY 6,7998 0,00% 0,15%
Kop3uHa (EUR+USD)/RUB 34,48 -0,49% 0,29%
USD/RUB LB 30,90 0,45% 1,55%
EUR/RUB LB 39,09 0,57% 0,10%
3akp. WUsm. WU3m.
AeHb, % Hed., %
HedpTs WTI, USD/6app. (ICE) 73,36 1,16% -1,44%
HedTb Brent, USD/6app. (ICE) 75,02 2,10% -0,37%
Har. ra3, USD/BTU (ICE) 3,817 -1,39% -8,49%
3071070, USD /yH. 1234,1 -0,41% 0,32%
cepebpo, USD/yH. 18,880 -0,11% 3,51%
antoMuHwit, USD/T. (LME) 2023 1,00% -2,08%
meab, USD/T. (LME) 7305 2,87% -0,01%
HuKenb, USD/T. (LME) 20450 1,79% -6,17%
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POCCWA / PbIHOK AKLLUM
27.08.2010

MporHos
OXUAaem YMEpPEeHHOrO0 CHUMEHMA POCCUMCKMX MHAEKCOB B npeaenax
BYEpalLUHero TOproBoro AuvanasoHa, bonee BbipaXKeHHOW ANMHAMUKKU He byaet
[0 BbicTynaeHna b. BepHaHKke Ha exeroaHoh KoHdepeHumun PPC cerogHsA
Beyepom

CerogHa
BoicTynneHune b. bepHaHKe Ha exerogHon KoHdpepeHunmn OPC

CTaTUCTUKA: NepecmoTpeHHbI BBIM BennkobpuTaHum 3a 2 KB., NnepecMoTpeHHbIl BBIM
CLLA 3a 2 KB., MHAEKC NoTpebutenbckoro gosepma MUYMraHCKOro YHUBEpPCUTETA

KopnopaTusHasn otyeTHOCTb: Vimpelcom (US GAAP 3a 1 nonyrogme 2010 T.)

3apy6exHble pPbIHKK

HakaHyHe Ha BHeWHWX GOHAOBLIX PbIHKAX BO BPeMs €BPOMENCKOW Ceccum COXPaHAIUCH
NO3UTUBHbIE HACTPOEHMA, NOALEPNKKY KOTOPbIM OKa3asna KOPNopaTMBHAA OTYETHOCTb
L'Oreal u Credit Agricole, no ntoram ceccum eBponeiickne MHAEKCL NPUbaBUAK B Npeaenax
1 %. bharonpuATHOM ANnA «BbIKOB» OKa3asacb U MaKpPO3KOHOMMYECKan cTaTUcTUKa mn3 CLUA:
M YNCNO MEPBUYHBLIX 3aABOK Ha nocobue no 6espaboTuue, M obliee YNCNO NOAYYAOLLMX
nocobue CHU3UAUCH 3aMETHO CU/IbHEE OXKUAAHUIA: YNCI0 33aABOK YMEHbLUMAOCL Ha 31 TbiC.,
00 473 TbiC. (0XKMAANOCH CHUMKEeHMe Ha 10 TbiC. 3aABOK), @ YACA0 NPOAO/IKAIOLLMX NOAYYATb
nocobue ymeHblUMNOCb Ha 62 TbiC., A0 4,456 MAH. (OXKMAaNca PpocT nokasaTensa Ha 17 Tbic.
yesnoBeK). Bnpoyem, MNO3UTMBHAA peaKkUMA aMEPUKAHCKOrO pPblHKA Ha 3TU  JaHHble
OKaszasacb HENPOAO/IKUTENbHON: CTApPTOBaB B YMEPEHHOM «MJOCEe», OCHOBHbIE UHAEKCHI
[,0BO/IbHO ObICTPO OTKATMAUCL HA HEWTPASIbHYIO TEPPUTOPMIO, @ K KOHLLY CECCMM U BOBCE
OTKATUINCh HUXKE BANNKAMLLIMX YPOBHEN NOAAEPKKN, 0COO0 OTMEYaEM 3aKPbIBLUMICA HUXKe
NCUXONIOTUYECKM 3HaUYMMOM oTmeTKM 10000 nyHKTOB MHAEKC DJIA (9985,81 nyHKT, -0,74 %

3a OeHb).

Poccuiicknii pbiHOK

Hayano Topros Ha POCCUMIACKOM pbIHKE B YeTBepr, 26 aBrycra, 66110 A0BO/IbHO MO3UTUBHBIM,
OTCKOK LLeH Ha HedTb OT BaXKHOIO YPOBHSA NoAAepKKU 72 nonn. 3a bappenb HedTH Brent u
NepBblii 33 HECKONbKO [AHEeW pOCT aMepUKAHCKMX WHOEKCOB HaKaHyHe co34anu
6/71aronpuATHLIA BHEWHMIW GOH ANA NOBTOPEHWUA MOMbITKM OTCKOYUTb Hasepx. MHAeKkc
MMBB B nepsbiii Yac Topros npubasnan HemHorum 6onee 1 %, oAHaKo AOAr0 He mor
3aKpenuTbCA Bbllle MaKCMMyma npeaplaylieii ceccum B pailoHe 1350 MyHKTOB, M TO/IbKO
BbllUEALAn CTaTUCTMKA NO 3asBKam Ha nocobue no 6espabotuue B CLUA, 4ucno KoTopbix
CHM3W/IOCb CWUIbHEE, YeM OXMWAAN0Ch, MO3BOIMIA CAENATb ele oAWH Hebosbwol war

Brnepes, Ha 3aKpbiTMe 3HaYeHne nHAaeKc coctaBmn 1356,43 nyHkra (+1,63 %).

N3 nukBmAHbIX 6ymar B Auaepax pocTa OKasanucb akuum Cb6epbaHka (+3,55 %
06bIKHOBEHHble, +3,19 % npusuaernposaHHblie) u BTE (+2,88 %). TakKe Aydlie pbiHKa
Bbirnagenu akumm MK Hopwunbckuit Hukenb (+2,11 %) wu Tlasnpoma (+1,99 %). B
OTpac/eBOM paspese /ydlle PbiHKa BbIrnagenn GuUHaHCOBbLIA CEKTOp (B NepBylo oyepenb
WMEHHO 3a CYET ABYX KPyMHelLmnx 6aHKOB) U MeTannyprua (KOTMPOBKM METaNNYPrUYeCcKUX
KOMbUHaTOB Npubasmam no 2-3 %). HedrerasoBblil CeKTOp OKasascaA B YMcae OTCTAOLWMX 33
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UHAMKATOPbI PbIHKA aKLUA

CYeT AOBOJ/IbHO claboi AMHAMUKN HedTAHbIX KomnaHui (Slykoiin +0,9 %, PocHedTb +0,67
%) HECMOTPA HA BbILWEYNOMAHYTbINA OTCKOK LeH Ha HedTb.

BHewHMI GOH C yTpa pasHOHaNpPaBAEHHbIN, NAAEHNE aMEPUKAHCKUX MHAEKCOB HAaKaHYHe U
NIOKasIbHaA KOppeKuMs LeH aH HebTb 4YacTUYHO HUBEAMPYIOTCA POCTOM  a3UATCKUX
UHAeKcoB. OXnaaem YMEpPEeHHOro CHUXKEHUA POCCUMCKUMX WHOEKCOB B nNpeaenax
BYEpPALLHEro TOProBoro AuanasoHa, 60/iee BblparKeHHOW AUHAMUKM CEFrOAHA, CKOpee BCEro,
Mbl HE YBUAUM, TaK KaK BCe PUHAHCOBbIE PbIHKM ByAYT HANPAXKEHHO OXKMAATb BbICTYNAEHUSA
b. BepHaHKe Ha exerogHol KoHdpepeHunn ®PC — MHOrMe y4acTHUKU HAZETCs, YTO Ban
cnaboi CTaTUCTMKKM, MOCTynaBwelt B nocnegHee Bpems, 3acTasut OPC pacwwmputb
KOJIMYECTBEHHOE CMAMYEHME.

Ctp.2us 4



MaKpOaKOHOMMUYECKaA CTaTUCTUKA McTouHuk: Reuters

faTta Bpema CrpaHa MNokasaTenb MNepuoa ®akr [porHo3 [Mpea. [Mepecm.
26 asr 10:00 DE MHaekc noTpebut. aosepua GFK (GFK consumer sentiment) CeH 4,1 4,0 3,9 4,0
26asr 12:00 EZ  [OeHexHbinarperaTt M3 r/r, % (M3 money supply y/y) Wion 0,2 0,3 0,2 0,2
26 asr 16:00 BR  YposeHbbe3paboTuupl, % (Unemployment rate) Wion 6,9 7,1 7,0

26asr 16:30 us MepsuyHan 6e3paboTmua, Toic. (Initial jobless claims) po24asr. 473 490 500 504
26asr 16:30 US  [OnAwasncs 6e3pabotnua, maH. (Continuing claims) pol7asr. 4,456 4,500 4,478 4,518
26asr 18:30 US  3anacbirasa: Hea/Hea, mapa,. ky6. ¢ (EIAweekly natural gas) po23aser. 40 38 27

27 asr 3:30 JP WHpeke notpeburt. ueH r/r, % (National CPly/y) Wion -0.9 -0,7

27 asr 3:30 JP MHaekc notpeburt. ueH 6a3osbiit r/r, % (National CPly/y) Wion -1.1 -1,1 -1,0

27 asr 3:30 JP NHaekc notpe6bur. ueH B Tokuo r/r, % (Tokyo CPly/y) Asr -1.0 -1,2

27 asr 3:30 JP MHaekc noTpe6burt. ueH 6a3osbii 8 Tokuo r/r, % (Tokyo CPly/y) Asr -1.1 -1,2 -1,3

27 asr 3:30 JP Pacxoabl somoxo3aicte r/r, % (All household spendingy/y) Uon 1,1 1,3 0,5

27 asr 3:30 JP YposeHb 6e3paboTuubl, % (Unemployment rate) WUion 5,2 5,3 5,3

27 asr 3:30 JP CooTHOLIEeHMe HOBble BaKaHCKM /uncio couckatenei (Job /applicants) Uion 0,53 0,53 0,52

27 asr 10:00 DE LleHbl umnopTta m/m, % (Import prices m/m) Wion -0,3 0,9

27 asr 10:00 DE LleHbl umnoprta r/r, % (Import prices y/y) Wion 9,8 9,1

27aer 12:30 GB BB nepecmotp. k8/k8, % (GDP q/q P) 2 k8. 1,1

27asr 12:30 GB BB nepecmotp. r/r, % (GDP y/y P) 2 KB. 1,6

27 asr 15:30 IN [LeHesHbi arperat M3 2 Hea.r/ 2 Hea,r, % (M3 money supply) 14,7

27 asr 15:30 IN 30/10TOBaNIOTH. pe3epsbl, S mapa,. (Foreign reserves) £o 23 asr. 282,79

27aser 16:30 US  BBMnepecmotp.r/r, % (GDPy/y A) 2 K8. 1,4 2,4

27 aBr 16:30 US  Oednsatop BBM, % (GDP deflator) 2 KB. 1,8 1,8

27 asr 17:55 us MHaekc noTpeb. gosepua Muuur. yHusep. okoHyaT. (U. of Michigan Conf, F) Asr 69,6 69,6

27 aBr 17:55 US  WHaekc notpeb. aosepus Muuur. yHusep. npeas. (U. of Michigan Conf, A) Asr 69,6 69,6

27 aBr 18:30 US  WHaekc onepe. nHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) 0o 23 asr. 120,8

27 aBr 18:30 US  WUHaekc onepex. nHgnkaTtopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) 00 23 asr. -10,0

27 asr - DE  WHAekc noTpebur. ueH npeasaput. m/m, % (CPl m/m P) Asr 0,3

27 aBr - DE MHAeKc noTpebut. LueH npeggapur. r/r, % (CPIy/y P) Asr 1,0 1,2

30asr GB  Summer Bank Holiday

30aer 13:00 EZ MHAeKc aKoH. oxkuaaHuii (Economic Sentiment) Asr 101,3

30aer 16:30 us Ba30Bbiit MHAEKC NoTpeb. pacxoaos m/m, % (Core PCE price index m/m) Wion 0,1

30aer 16:30 us Ba3oBbiit MHAEKC noTpeb. pacxonos r/r, % (Core PCE price index y/y) Wion 1,4

30aer 16:30 US  [Odednsatop notpeb. pacxomos r/r, % (PCE price index y/y) Wion 1,4

30asr 16:30 US  Jlnunble goxoabl m/m, % (Personal income m/m) Wion 0,2

30asr 16:30 us JlnuHble pacxogpl m/m, % (Personal spending m/m) Uion 0,1

30asr 16:30 CA CyeT Tekywwmx onepauumii, CS mnpa. (Current account) 2 KB. -7,82

30asr 16:30 CA  WHaekKc ueH npoussoaut. m/m, % (PP m/m) Wion -0,9

30aer 16:30 CA MHpeke ueH npoussoaur. r/r, % (PPly/y) Wion 0,2
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HaCTOFILIJ,VIVI AOKYMEHT NOAroToB/€H aHANUTUYECKMUM OTAENIOM 3A0 «bantuitckoe PMHaHCOBOE AreHTCTBO» U HOCUT UCKAOYUTENBHO l/IHd)OpMaLI,I/IOHHbe/’I
XapaKTep. Bce oueHKM M MHeHMA, BbICKa3aHHble B OTYeTe, npeacTaBaArT coboli HesaBucumoe CyXXQeHUe aHaUTUKOB Ha AaTy BbIXOAa OT4YeTa.
BO3Hana)K,CI,EHME ABTOPOB OTYETa HU NPAMbIM, HN KOCBEHHbIM o6pa30M He yBA3aHO C nNpeAcCTaB/IeHHbIMU B OTHETE TOYKaMUN 3pPEHUA. 3A0 «bantuiickoe
®rHaHcoBOe AreHTCTBO» OCTaBAAET 3a cOboM npaBoO U3SMEHATb BbICKa3aHHbIE OLLEHKN U MHEHUA B ntoboe Bpema 6e3 npeaBapnUTenbHOro ysegomMnieHuA.

MHd)OpMaLI,I/IFI, coaeprKauaaca B ot4yeTe, noaydyeHa n3s UCTOYHUKOB, MPU3HaBaeMbIX HaMU O0CTOBEPHbIMU, OAHAKO He CyLeCTBYeT HUKaKnNX I'apaHTVIVI, 4yTO
YKa3aHHasA I/IH(I)OpMaU,VIﬂ ABNAETCA NOJIHON U TOYHOM M, COOTBETCTBEHHO, OHA He [0J/I)KHa PacCMaTpmMBaTbCA Kak NONHaA M ToyHasa. Mbl ocTaBasem 3a

cobori npaso He 06HOBNATL MH¢OpMaLI,MIO Ha OCHOBE HOBbIX AaHHbIX IM60 NONHOCTbLIO OTKA3aTbCA OT ee ocseleHunA.

3A0 «bantuiickoe ®uHaHcOBOe AreHTCTBO» M €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeWKepom WKW CoBepluaTb MHble CAENKU B
KayecTBe NPUHLMNANE C UHBECTULIMOHHBIMMU UHCTPYMEHTaMMU, YNOMAHYTBIMU B HacToslwem oTyeTe. 3A0 «banTtuiickoe PrHaHcoBOe AreHTCTBO» NPOBOAUT
BHYTPEHHIOKO NONNTUKY, HaNPaBAEHHYIO HA NMPeAOTBPaLLEHME NOTEHLMaNbHbIX KOHGIMKTOB MHTEPECOB.
3A0 «BanTuitickoe PrHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HecyT OTBETCTBEHHOCTM 3a NPAMOI UM KOCBEHHBIN yuiep6, HacTynuBLIKI B pe3ynbTaTe
MCMNO/Ib30BaHUA HacToALLEN NyBAMKaLMM UK ee CoAepKaHUA.

© 3akpbiToe aKuMoHepHoe 0bLecTBo «banTuiickoe PMHaHCOBOE AreHTCTBO»
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