POCCUA / PbIHOK AKLLUM
WA 12.10.2010

WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. U3m. Vam. |'|por|.|03
g % vep, % Poccuiickuii pbIHOK KoppekTupyeTcs, no uHaekcy MMBB 6auvkaiilwan cunbHaa noaaepikka
MMBB 1482,11 1,19% 1,16% P PP Py ! AEKCY AAEP
pTC 158829  137%  2.96% 1450-1455 nyHKTOB, HO BPAA, /M OHa byAeT LOCTUTHYTa Y)Ke CerofHsa
MSCI Russia 843,45 1,08% 3,07%
MSCI EM 1107,67 0,58% 1,55%
S&P 500 1165,32 0,01% 2,49% Ceroaus
VIX 1896  -845%  -19,42% o
: Ak 7e% m CTaTUCTMKA: MHAOEKC NOTPebUTeNbCKUX LeH fepmaHun M BennkobpuTaHWW, TOProsblit
DJ Euro Stoxx 600 273,12 0,08% 3,71% 6 B 6 ®PC CLUA
anaHc BennkobpuTaHUK, NPOTOKON NOCeAHEro 3acefaHns
FTSE 100 5672,40 0,26% 2,10% P » NP A A
DAX 30 630951  028%  286% W  KopnopaTuBHas oTueTHOCTb: Intel (3 k8. 2010 T.)
NIKKEI 225 9399,08  -198%  0,19%

SSE Composite (Ha 09:00 MCK) 2799,23 -0,27% 7,19%

3apy6exHble pbIHKK

3akp. Vam. am. B oTcyTcTBME BbIXOAA BaXKHbIX MaKpPO3KOHOMMUYECKUX HoBocTel u3 CLLA 1 EBponbl, a Takke
(Bl Gl (2 G Ha ¢oHe 3aKpbiTUA gonroeoro pbiHKa CLUA u3-3a npasgHoBaHusa [HA Konymba, Topru Ha
UST 2 YTM, % 0,35 0,00 -6,09 . .
OCHOBHbIX 3aMagHbIX NAOLWAAKAX NPOTEKaM BYEpa KpaliHe BANO. EBponeiickue MHAEKCHI No
UST10 YTM, % 2,40 0,00 -8,34
0, 0, 0, 0,
UST 10 - TIPS 10, 6.11. 2,02 0,00 10,68 utoram aHa npubasmnn go +0,3 % (FTSE100 +0,26 %, CAC40 +0,14 %, DAX +0,28 %),
iTraxx Crossover Europe 5Y, 6.n. 332,71 000  -3446 aMepUKaHCKME NPAKTUYECKN HE U3MEHWIUCL MO CPaBHEHMUIO C 3aKpbiTem nAaTHUUbI (DJIA
Russia 30 YTM, % 4,13 0,00 -7,50 +0,04 %, S&P500 +0,01 %, NASDAQ +0,02 %).LleHbl Ha HedTb BYepa npocenn Ha 0,5 % (82,2
RYSSE S CE, B 20 000 -1500  honn. 3a Gappenb no WTI, 83,7 gonn. 3a Gappenb no Brent), Ha ¢oHe ycunuelueiics
Libor 3m USD, % 0,2891 0,00 -0,16 . .
OTPUL,ATENIbHOM KOPPEKLMM MO €BPO U 3aABJEHUN MUHUCTPA HEBTAHON NMPOMbILWNEHHOCTM
Libor 12m USD, % 0,7669 -0,26 -1,01 B N
USD/RUB NDF 3m, % 275 13,00 18,00 CaypoBckoit ApaBunM 0 KOMPOPTHOM ypoBHE LeH Ha HedTb B panoHe 70-80 ponn. 3a
USD/RUB NDF 12m, % 4,07 0,00 -10,00 6appenb, M NPoAONXKAKT C yTpa ocnabnatb csom nosnunn (,CI,O -1 %). MageHne ueH Ha
RUB overnight, % 2,25 25,00 -7,00 cbipbe U ocnabneHve Kypca eBpo 06yCNaBAMBAET YTPEHHWE MpoAasku B A3um (MHAEKCbI
Mosprime 3m, % 3,74 1,00 -1,00 pervoHa TepatoT oT -0,5 % 10 -2 %).
BakHble HoBocT M3 CLUA cerogHa 6yayT onyb6anKoBaHbl TONbKO NO34HO Bevyepom: B 22.00
3 . Uzm. U3m. -
ap mim% HE;M% MCK BbiiiaeT npoTokon 3acefanua ®PC CLLUA 1, No-BUAMMOMY, MOC/E 3aKPbITUA GOHAOBOrO
USD Index 7766  0,13%  -1,26% pbiHKa oTumTaetcA Intel. B TeyeHue Bcero AHA OCHOBHbIM OPMEHTMPOM A/A 3anagHbiX
EUR/USD 13873  -048%  1,41% MHBECTOPOB BYLET CNYKUTL AMHAMMKA KypCa €BPO M COOTBETCTBEHHO HedTAHbIX LeH. [Ann
USD/IPY 8208  022%  -151% NpoAo/KeHUa noabema Ha pbiHKe CLUA uHaekcy S&P500 HeobxoauMmo npeoaoneTbh
GBP/USD 15878  -053%  0,36% o o o
BaXHblll YPOBEHb CONPOTUBAEHUA B paioHe 1170-1175 NyHKTOB (MaiCK1e MaKCUMyMbl)
AUD/USD 09831  -0,17%  159%
USD/CAD 10138  031%  -0,90%
USD/CNY 66679  -0,05%  -0,35%
kop3uHa (EUR+USD)/RUB 35,16 -0,13% -1,00% P o "
MIACKNIA PbIHOK
USD/RUB Li5 2991 093%  -1,97% oceunc PbIHO
EURRU L £t T OV 0767 M 005 B noHeaenbHUK, 11 OKTABPA, TOPIU Ha POCCUIICKOM PbIHKE OTKPbIIUCH C TIMOM» HaBepxX,
0[HaKO, OTbIrPaB y}Ke 3a Nnepsble MUHYTbI TOProB MATHUYHLIA pocT B CLUA v no3uTMBHble
E— — o~ HacTpoeHua B A3uK, MHAEKCHI Nepewnn B 6OKOBYIO KOHCOMAALMIO, B KOTOPOM MpoBesu
metb, % e, % MPaKTUYECKM BCIO CECCUIO, ele HEMHOro NpubaBMB ANLWb B CAMOM KOHLLe Topros. MHAaeKc
WTI, USD/6app. (ICE 8221  -054%  091%
Hepm /6app. (ICE) ° ° MMBB Ha 3akpbiTue coctasun 1482,11 nyHktos (+1,19 %). Toprosble 060poTbl pe3Ko
HedTb Brent, USD/6app. (ICE) 83,72 -0,37% 0,53% o o o
ynanu, ocobeHHO 3aMeTHO — B CamMOli /IMKBUAHOM Ha AaHHbIM MOMEHT Bymare, obbluke
Har. ras, USD/BTU (ICE) 3601  -137%  -3,38%
[ -
30070, USD/yH. 13530  049%  2,94% CbepbaHka (+1,37 %). Jlyuwwe pbiHKa BbIFAAENMN CbIPbEBbIE CEKTOPa — HedTeras BO rnase C
cepe6po, USD/yH. 23,240 0,22% 6,26% akumamm PocHedTH (+2,38 %) n metannyprua, rae anamposanu HIMK (+2,96 %) n MMK
anlomuHuii, USD/r. (LME) 2400  -0,83%  157% (+2,46 %).
mezp, USD/T. (LME) 8290  -0,24%  2,80%
Hukens, USD/T. (LME) 24325  031%  077% CeroHa pOCCUINCKMI PbIHOK HaYMHAET AeHb B KPaCHOM 30He Ha GOoHe OTCTYMNaloWmX LeH Ha
HedTb WM CHUMKEHWMA a3naTCKMX QGOHAOBbLIX MHAEKCOB. Brnpoyem, OCHOBHOe CO6bITUA
CerogHAWHero AHA — MpOTOKOA 3acefaHna OPC, KOTOPbIA MOKa)eT, HaCKO/bKO
Moucees AneKceii onpaBAaHHA YBEPEHHOCTb PbIHKOB B HOBOW BOJIHE KO/IMYECTBEHHOrO CMArYeHUs, BblAAeT
+7 (812) 329 8181 (n06. 1286) Y)Ke Noc/ie 3aKpbiTUA poccuiickon ceccun. Mo mHaekcy MMBE 6aunkaliwas cunbHan
a.moiseev@bfa.ru nopgaepxka 1450-1455 nyHKTOB, HO BpAa AU oOHa OyaeT [AOCTUrHYTa CerofHsa

Mukpiokosa Mapus
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m.mikryukova@bfa.ru
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12.10.2010 MHAuKaTOpbI pbIHKA aKuuii

MaxposxouomuquKaﬂ CTaTUCTUKA McTouHmk: Reuters
faTta Bpema CrpaHa MNokasaTenb Nepuon  Pakr MNporHo3 [Mpea. MNepecm.
11 oKt CA Canadian Thanksgiving Day
11 oKkt US  Columbus Day
11 oKkt JP Health-Sports Day
11 okt 10:45 FR Mpom. npounssoacteo m/m, % (Industrial production m/m) Asr 0,0 0,3 0,9 0,8
12 okt 9:00 JP NHaekc noTpebut. aosepus (Consumer confidence) CeH 41,2 42,4
12 okt 9:30 IN Mpom. npounssoacteo m/m, % (Industrial production m/m) Asr 13,8
12 okt 10:00 DE  WHaeKkc noTpebur. ueH okoHYaT. m/m, % (CPl m/m F) CeH -0,1 -0,1
12 okt 10:00 DE MHAeKc noTpebut. ueH okoHyar. r/r, % (CPly/y F) CeH 1,3 1,3
12 okt 10:00 DE  OnTtosble ueHbl M/m, % (Wholesale price indexm/m) CeH 1,6
12 okt 10:00 DE  Onvosble ueHbir/r, % (Wholesale price indexy/y) CeH 6,4
12 okt 10:45 FR CueT Tekywmxonepaumn, mapa. espo (Current account) Asr 2,2
12 okt 12:30 GB  UHaeKc noTpebuT. ueH m/m, % (CPI m/m) CeH 0,1 0,5
120kt 12:30 GB  MHAaeKc notpebur. ueH r/r, % (CP1y/y) CeH 3,1 3,1
120kt 12:30 GB  Toprosbiit 6anaHc, £mnpa. (Trade balance) Asr -8,100 -8,670
12 okt 12:30 GB  Toprosbii 6anaHc 6e3 ctpaH EC, £ mapa. (Non-EU trade balance) Asr -4,500 -4,800
12 okt 15:45 us Po3HuuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) A0 09 OKT. -0,8
12 okt 15:45 us Po3HuuHble npogaxu cetn ICSCr/r, % (ICSC chain store sales y/y) £0 09 OKT. 2,4
12 okt 16:00 RU  Toprosbiii 6anaHc LB, $ mapa,. (Trade balance) Asr 9,20 10,96
12 okt 16:55 US  Redbook: po3HunuHbie npoaaxu m/m, % (Redbook m/m) 00 09 OKT. -0,4
12 okt 16:55 us Redbook: po3HuuHble npogasku r/r, % (Redbook y/y) 00 09 oK. 2,7
13 okt 3:50 JP KpeaunTtbl 3SKOHOMMKM (OCTaTOK CCyaHOM 3a80/K-CTH) /T, % (Bank lending y/y) CeH -1,9
13 okt 12:30 GB  YposeHb 6e3pabotuubl, % (ILO Unemployment rate, 3M) Asr 7,8 7,8
13 okt 12:30 GB Yucno 6e3paboTHbIXx M/M, Tbic. (Jobless claims change m/m) CeH 5,0 2,3
13 okt 13:00 EZ Mpombiwn. nponssoacTso m/m, % (Industrial production m/m) Asr 0,8
13 okt 13:00 EZ Mpombiwn. nponssoacTso r/r, % (Industrial production y/y) Asr 7,5 7,1
130Kkt 16:30 US  LeHblakcniopta m/m, % Export prices m/m) CeH 0,2 0,8
130Kkt 16:30 US  LeHblumnopta m/m, % (Import prices m/m) CeH -0,2 0,6
13 okt - CN  Toprosbiii banaHc, mipa. toaHew (Trade balance) CeH 18,0 20,0
13 oKkt - CN 06bemakcnopTa r/r, % (Exports y/y) CeH 25,5 34,4
13 oKt - CN  Ob6bvemumnoprta r/r, % (Imports y/y) CeH 23,7 35,2
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HacToAwWwmMM fOKYMEHT NoAroTos/eH aHaauTuyeckum otgenom 3A0 «bantuiickoe ®drHaHCOBOE AreHTCTBO» M HOCUT UCKAOUUTEIbHO MHPOPMALMOHHBIN
XapaKkTep. Bce OUEHKM M MHEHMsA, BbiCKa3aHHble B OT4YeTe, NPEeACTaBAAOT COBOM HE3aBUCMMOE CYKAEHWE aHaA/NMTUKOB Ha AaTy BbIXOAa OTYeTa.
BosHarpaxaeHue aBTOPOB OTYETa HU MPAMbIM, HU KOCBEHHbIM 06Pa3OM He yBA3aHO C NMpPeAcTaBAeHHbIMM B OTYeTe Toukamu 3peHus. 3A0 «Bantuiickoe
duHaHcoBoe AreHTCTBO» OCTaBAAET 3a 060 NPaBO M3MEHATb BbICKa3aHHbIE OLLEHKM U MHeHUA B Ntoboe Bpems 6e3 npeaBapuTenbHOro yBeAoMAEHUA.

NHbopmaunsa, cogepikalianca B oTyeTe, Nosy4eHa U3 UCTOYHMUKOB, MPU3HABAEMbIX HAMU 4OCTOBEPHbIMM, OAHAKO He CYLLECTBYET HUKAKMX rapaHTUii, 4to
yKasaHHan MHbopMaLma ABAAETCA MOAHON M TOYHOM U, COOTBETCTBEHHO, OHA HEe AO0/IHa PacCMaTpMBaTbCA KaK MosiHas M TodHan. Mbl ocTaBndem 3a

cobori npaBo He 06HOBNATL VIH(bOpMaLI,I/HO Ha OCHOBE HOBbIX AaHHbIX NMB0 NONHOCTBIO OTKA3aTbCA OT ee ocseuleHunA.

3A0 «bantuitickoe PuHaHCOBOe AreHTCTBO» W €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM WM CoBepLlaTb WHble CAENKU B
KauyecTBe MpUHLMNana C MHBECTULMOHHBIMU MHCTPYMEHTaMK, YNIOMAHYTbIMK B HacToswwem oTyeTe. 3A0 «BanTuitckoe ®MHaHcoBoe AreHTCTBO» NPOBOANUT
BHYTPEHHIOI0 MOMIUTUKY, HanpaBAeHHYI0 Ha NpeaoTBpalLeHMe NOTEHLMabHbIX KOHGNNKTOB MHTEPECOB.
3A0 «banTuiickoe PrHaHCOBOE ATeHTCTBO» U €r0 COTPYAHUKM HE HECYT OTBETCTBEHHOCTM 33 NPAMOM MM KOCBEHHbIN yLiep6, HaCTyNUBLLMWIA B pe3ynbTaTe
MCNONb30BaHUA HACTOALEN NYBANKALMM UK ee COoLepIKaHUA.

© 3akpbIToe akumoHepHoe obuectso «bantuiickoe PrHaHcoBOE AreHTCTBO»
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