NHAWKaTOPbI PbIHKA aKLNA

BDA

WHBECTULMOHHARA
KOMMAHWA

3akp. U3m. WUzm.
AeHb, % Hea., %
MMBbB 1418,58 -1,22% -0,58%
PTC 1487,86 -0,05% 1,41%
MSCI Russia 786,702 -0,33% 0,45%
MSCI EM 1061,57 0,79% 1,66%
S&P 500 1142,16 -0,57% -0,05%
VIX 22,54 3,82% 4,84%
DJ Euro Stoxx 600 264,51 -0,44% 1,68%
FTSE 100 5573,42 -0,45% -0,52%
DAX 30 6184,71 0,00% -1,75%
NIKKEI 225 9510,63 -0,96% -1,20%
SSE Composite (Ha 09:00 MCK) 2619,94 -0,31% 0,67%
3akp. N3m. Wsm.
AeHb, 6.0. Heq,, 6.n.
UST 2 YTM, % 0,43 -2,08 -4,61
UST 10 YTM, % 2,53 -8,04 -17,77
UST 10 - TIPS 10, 6.n. 1,83 -4,79 -1,47
iTraxx Crossover Europe 5Y, 6.n. 388,02 -1,92 2,19
Russia 30 YTM, % 4,36 1,20 -9,40
Russia 5Y CDS, 6.n. 164,16 -0,67 0,00
Libor 3m USD, % 0,2894 0,00 -0,09
Libor 12m USD, % 0,7786 -0,20 -1,50
USD/RUB NDF 3m, % 2,99 -8,00 4,00
USD/RUB NDF 12m, % 4,22 -2,00 -2,00
RUB overnight, % 2,5 0,00 0,00
Mosprime 3m, % 3,75 1,00 0,00
3akp. N3m. WUsm.
AeHb, % Hea., %
USD Index 79,55 -0,06% -2,49%
EUR/USD 1,3454 -0,25% 2,99%
USD/IPY 84,26 0,10% -1,66%
GBP/USD 1,5827 0,05% 1,79%
AUD/USD 0,9608 0,21% 1,38%
USD/CAD 1,0291 0,48% 0,12%
USD/CNY 6,6911 -0,18% -0,33%
kop3uHa (EUR+USD)/RUB 35,31 -0,68% -0,16%
USD/RUB LB 30,95 -0,18% -0,43%
EUR/RUB LB 41,26 -0,67% 1,10%
3akp. W3m. WUzm.
LeHb, % Hea., %
HedpTs WTI, USD/6app. (ICE) 76,52 0,04% 2,22%
HedTb Brent, USD/6app. (ICE) 78,57 -0,38% -0,95%
Har. ras, USD/BTU (ICE) 3,8 -2,09% -0,58%
3051070, USD /yH. 1294,0 -0,15% 1,34%
cepebpo, USD /yH. 21,390 -0,09% 3,43%
antomuHuin, USD/T. (LME) 2293 -1,08% 4,46%
meap, USD/T. (LME) 7910 -0,44% 2,53%
Hukenb, USD/1. (LME) 23090 0,83% 0,07%
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POCCWA / PbIHOK AKLLUM
28.09.2010

MporHos
MHoekc MMBBE nocne BbiXxoAa M3 ABYXHeAe/NbHOro OOKOBMKa MPOAOJ/IKUT CHUMKEHUE,
cnegyowan 3oHa nogaepKku 1390 — 1400 nyHKTOB

CerogHa

CratcTuka: BBIM BenukobputaHum 3a 2 KB. (OKOHYAT.), UHAEKC NOTPEebUTENbCKOro
nosepus 3a ceHTA6pb B CLUA

KOpI'IOpaTVIBHaFI OTYETHOCTb! I'Iy6ﬂMKaLI,VIM BaXXHbIX KOPMNOPATUBHbLIX OTYETOB HeE

oXKunaaerca

3apybe’kHble pbIHKK

BHelwHMe PbIHKM B NOHEAEIbHUK HE CMOMAN NPOAOMIKUTL panaun. Ecam B Asuum ¢ yTpa euwe
Hab/l04aN0Cb HEKOTOPOE BOOAYLIEB/IEHNE, XOTA B CPEAHEM U He CTONb 3HaUUTe/IbHOe, KaK
B LTaTax B npownyl NATHMLUY, TO HauyMHas C eBPOMENCKOW ceccun npeobnagana yxe
YMEPEHHO MOoHMXKaTeNbHaa AMHAaMMKa Ha ¢GOHe HOBbIX OMNaceHUMit OTHOCUTENbHO
YCTONYMBOCTM €BPOMNENCKUX BAHKOB - B MOHeAEeNbHUK areHTcTBO Moody's CHU3WUIO PENTUHT
Anglo Irish Bank — ogHoro ns KpynHenwmx 6aHKoB MpnaHamm — cpasy Ha 3 CTyneHu - oo

"Baa3". Mo utoram gHA OCHOBHblE eBPONENCKNE NHAEKCHI NoTepsann B npeaenax 0,5 %.

AmepuKaHckne ¢GOHAOBblE MHAEKCbl, HayaB BYepalHWe TOPrM Ha OTpuLATENbHOM
TeppuTopUN, 6MKE K KOHLY CECCUM NbITAINCh BbIMTU B KMJIHOC», HO B UTOre 3aKPbIIUCh Ha
MWHUMYMax AHA, CHU3UBLLUUCL Ha Hebosbwwmx Toprosbix obopoTax B npegenax 0,6 %.
CeroaHa B QOKyce BHMMAHMA MHBECTOPOB OyaeT 3HauyeHue WMHAEKca NoTPebuTesbCcKoro
JoBepua 3a ceHTABPb, TaK Kak MeaneHHOe BOCCTaHOB/AEHME MNOTPebuTenbcKoro crnpoca
0CTaeTcA OAHWM W3 CYLECTBEHHbIX PUCKOB AN aMEePUKAHCKON 3KOHOMMKW. Mo Hawemy
MHeHuto, noka S&P500 octaeTca Bbiwe oTMeTKM 1130 NyHKTOB, AOpOra A8 NPOAOIKEHUA

POCTa He 3aKpblITa.

PoCCUIACKMIA PbIHOK

PoccuiCKMA PbIHOK B NMOHEAENbHUK, 27 CEHTAOPA, OTKPbLICA F3NOM HaBepX, OL4HAKO YKe
oTmeTKa 1440 nyHKTOB cTana Ana nHaekca MMBE cepbe3Hoi nperpagon. A ¢ nonygHa, no
Mepe yXyALeHUA CUTYaUnn Ha eBPONenCcKMX pbiHKaxX, MHAEKC BHOBb OTMPABMACA K HUXKHEN
rpaHuue 6OKOBOro guanasoHa MocnefgHUX AHeW, KOTOPOW M AOCTUT K KOHLY CeccuMu: Ha
3aKpbITMe OH cocTaBun 1418,67 nyHKTOB (-1,21 %). OCHOBHbIM JIOKOMOTUBOM CHUMKEHMUS
cTanu akumm Jlykoiina (-4,12 %), coobmsLiero 26 ceHTabpsa o NpMobpeTeHMn COBMECTHO C
rpynnon uHBectopoB 42,5 MAH. OObIKHOBEHHbIX akuui KomnaHum B dopme AP vy
ConocoPhilips. Takum 06pa3om, ONLUMOH UCMONHEH YacTUYHO, U Yy ConocoPhilips ocTaetca
naket B 6,15 % akuuii Jlykoina. TakKe cpeau aytcaiaepos — akumm baHkoB (CobepbaHk -
1,36 % 06bIKHOBEHHbIE, -1,55 % npusuaernpoBaHHble, BTG -2,17 %).

MHaekc MMBB 3aKpbincA Ha HUMKHEM rpaHuue AByxHedenbHOro H60OKOBOro AnanasoHa
(1420 — 1450 nyHKTOB). TaK KaK yMEPEHHO HeraTMBHbIA BHELWHUI GOH M OTCTaBKa M3apa
Mocksbl HO. Jly»KKOBa, BUAMMO, He MO3BOAT «ObIKAM» CEroAHA MomnbITaTbCA BEPHYTHCA B
BbILLEYKA3aHHbIA AMana3oH, MOXHO OXWAATb CHUMKEHMA MHAEKCa K cneaylollel 30He
noaaepku 1390 — 1400 nyHKTOB.
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MaxposxouomuquKaﬂ CTaTUCTUKA McTouHmk: Reuters
fOata Bpema CrpaHa Moka3aTtennb Mepuoa ®dakrt MporHo3 [pea. Mepecm.
27 ceH 3:50 JP Toprosblii 6anaHc, mapa,. neH (Trade balance total) Asr 103,2 238,4 804,2
27 ceH 3:50 JP 0O6bvemakcnopTa r/r, % (Exports y/y) Asr 15,8 19,0 23,5
27ceH  3:50 JP O6bemumnopTa r/r, % (Imports y/y) Asr 17,9 17,4 15,7
27 ceH 12:00 EZ Oewneskubin arperat M3 r/r, % (M3 money supply y/y) Asr 1,1 0,3 0,2 0,2
28 ceH 10:00 DE  WHaekc notpeburt. nosepus GfK (GfK consumer sentiment) OKT 4,2 4,1
28 ceH 10:45 FR  Motpeb. pacxoabl M/m, % (Consumer spending m/m) Wion 0,6 -1,4
28 ceH 12:30 GB BB okoHuarT. KB/KB, % (GDP q/q F) 2 KB. 1,2 1,2
28 ceH 12:30 GB  BBIlokoHuaT. r/r, % (GDPy/y F) 2 KB. 1,7 1,7
28 ceH 12:30 GB  Cuert Tekywmx onepauuit, £ mapa. (Current account) 2 KB8. -9,750 -9,630
28 ceH 15:45 us Po3sHuuHble npoaau cetn ICSC Hea/Hen, % (ICSC chain store sales w/w) 00 25 ceH. -1,4
28 ceH 15:45 us Po3HunuHble npogaxu cetn ICSC r/r, % (ICSC chain store sales y/y) [0 25 ceH. 3,3
28 ceH 16:55 us Redbook: posHuuHble npogau m/m, % (Redbook m/m) 0o 25 ceH. -0,4
28 ceH 16:55 US  Redbook: posHuuHbie npogaxu r/r, % (Redbook y/y) 00 25 ceH. 2,2
28 ceH 17:00 US  WMHAeKc ueH Ha »kunbe S&P/Case-Shiller 20 m/m, % (S&P/Case-Shiller 20 m/m) Wion 0,4 1,0
28 ceH 18:00 us NHpeke noTpeb. gosepusa (Consumer confidence) CeH 52,5 53,5
28 ceH - DE MHAeKc noTpebuT. ueH npeagaput. m/m, % (CPI m/m P) CeH -0,2
28 ceH - DE MHpeke notpebut. ueH npeagapurt. r/r, % (CPIy/y P) CeH 1,2 1,0
29ceH 0:30 US  3anacbiHedTn APl: Hea/Hen, miH. 6app. (APl weekly crude stocks) 00 24 ceH. -0,400 2,231
29ceH 0:30 US  3anacbl6eH3unHa APl: Hea/Head, maH. 6app. (APl weekly gasoline stocks) 00 24 ceH. 0,700 2,422
29ceH 0:30 US  3anacbl guctuan. APl: Heg/Hea, maH. 6app. (APl weekly dist stocks) 00 24 ceH. 0,300 2,509
29ceH 12:30 GB  ToTpeb. KpegutosaHue, £ mipa. (BoE consumer credit) Asr 0,100 0,170
29ceH 12:30 GB  YucToe KpeamT-me Ha NOKynKy }Kuabs, £ mapa. (Mortgage lending) Asr 0,300 0,100
29ceH 12:30 GB  Opo6p. 3aABKM Ha KUNULLHbIE KpeauTbl, Tbic. (Mortgage approvals) Asr 47,00 48,72
29ceH 13:00 EZ WNHAEKC 3KOH. oxknaaHuii (Economic Sentiment) CeH 101,2 101,8
29ceH 16:30 CA NHaekc ueH npounssogut. m/m, % (PP m/m) Asr 0,2 0,1
29ceH 16:30 CA  WHaekc ueH npoussoaut. r/r, % (PPly/y) Asr 1,0
29ceH 18:30 US  3anacblHedTn: Hea/Hen, maH. bapp. (EIAweekly crude stocks) 0o 24 ceH. -0,400 1,000
29 ceH 18:30 US  3anacbl 6eH3unHa: Hea/Heq, maH. 6app. (EIA weekly gasoline stocks) 00 24 ceH. 0,700 1,600
29 ceH 18:30 US  3anacblguctunn.: Hea/Hen, maH. 6app. (EIAweekly dist stocks) 0o 24 ceH. 0,300 0,300
29 ceH 18:30 US  3anacbl HedTu B KywumHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 00 24 ceH. -0,210
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HacToAwWwmin 4OKYMEHT noarotossieH aHaautTuyeckum otgenom 3A0 «banTtuiickoe ®MHaHCOBOE AreHTCTBO» M HOCUT UCKAOUNUTENbHO MHGOPMALMOHH bIl
XapakTep. Bce OLEHKM U MHEHWs, BbICKa3aHHble B OTYeTe, MPeAcTaBAAloT COBON He3aBUCMMOE CYKAEHWEe aHa/JUTMKOB Ha AaTy BbiXo4a OT4YeTa.
BosHarpaaeHvne aBTOPOB OTYETa HU MPAMbIM, HU KOCBEHHbIM 06pa3oM He yBA3aHO C MpeACcTaBNeHHbIMW B OTYETe TOYKamu 3peHusn. 3A0 «bantuiickoe
duHaHcoBoe AreHTCTBO» OCTaB/AEeT 3a 060/ NPaBO M3MEHATb BbICKa3aHHbIE OLLeHKM U MHeHUA B ntoboe Bpems 6e3 npeaBapuTenbHOro yBeLAoMIEHNA.
NHbopmauma, coaepikalanca B oTyeTe, Nosy4eHa U3 UCTOYHMKOB, NPU3HABAEMbIX HAMM AOCTOBEPHbLIMU, O4HAKO HE CYLLeCTBYET HUKAKUX rapaHTUR, 4To
yKasaHHaa MHbopMaLma ABAAETCA MOAHON M TOYHOM W, COOTBETCTBEHHO, OHA He AO0/IXHa PacCMaTpMBaTbCA KaK MoJHas M TodHaAa. Mbl ocTaBasem 3a
coboit NpaBo He 06HOBAATL MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IMG6O MONHOCTHIO OTKA3aTbCs OT ee OCBELLEHUS.

3A0 «bantuitickoe ®PuHaHCOBOe AreHTCTBO» U €ro COTPYAHWKWM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM WM CoBepLlaTb WHble CAENKU B
KayecTBe MPUHLMNaNa C MHBECTULMOHHBIMU MHCTPYMEHTaMK, YNOMAHYTbIMU B HacToawem otdeTe. 3A0 «Bantuiickoe dPrHaHcoBoe AreHTCTBO» NPOBOAMUT
BHYTPEHHIOI0 MOMIUTUKY, HanpaB/ieHHYI0 Ha NPeAoTBpaLLEeHMEe NOTEHLMAAbHbIX KOHGIMKTOB MHTEPECOB.

3A0 «banTuiickoe PrHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HecyT OTBETCTBEHHOCTM 33 NPAMOM UAN KOCBEHHbIW yuepb, HacTynuBLWKI B pe3ynbTaTe
MCNONb30BaHMA HACTOALEN NYBANKALMM UK ee CoLepIKaHuA.

© 3akpbIToe akumoHepHoe obuectso «bantuiickoe @rHaHcOBOE AreHTCTBO»
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