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WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. U3m. Vam. |'|por|.|03
AeHb, % Hesd,, % v

MIMBE 157463 -126% 2.24% Poccuiickne MHAEKCHI ByayT OTbIrpbiBaTh BYEpPALLHWE NoTepu 6aarogapa BO30OHOBAEHUIO
pTC 163702 -135% 2,15% pocTa Ha CblpbeBbIX PbIHKAX, OAHAKO PUCKM 6onee rnAyboKol KoppeKkuun ocTatoTcs
MSCI Russia 867,948  -1,64% 2,19% CyLLEeCTBEHHbIMMU
MSCI EM 114795  -0,58% 1,37%
S&P 500 1218,71 0,44% 1,73%
VIX 18,47 -3,20%  -5,57% CerogHn
DJ Euro Stoxx 600 277,74  -2,25%  -0,43% )
FISE 100 ) 0,.99% Tian =  JleHb BeTepaHoB B CLLUA: Toprn Ha $OHAOBOM pbIHKE COCTOATCA
DAX 30 671984 -100%  154%  w  QrRpbITME cammuTa G20 B tOHOI Kopee
NIKKEI 225 9861,46 0,31% 537%

SSE Composite (Ha 09:00 MCK) 3160,47 0,03% 0,99% - CratucTtuka: I'Iy6l1VIKaLI,VIVI BaXXHbIX MaKPO3KOHOMUYECKUX aHHbIX HE OXKNaaeTcA

3akp. Wam. Vam. 3apybe’KkHble pbIHKK
AeHb, 6.n. Heq,, 6.n.
UST2 YTM, % 0,42 2,54 8,13 AMEpPUKAHCKMIA  POHAOO0BBLIM PbIHOK, HAa KOTOPOM BYEpa C OTKPbITMA Npoaanaach
UST 10 YTM, % 2,64 -2,34 6,52 oTpuLaTeNbHas KOppeKuma, No UToram AHA BCe ¥Ke Bblwen B Hebonbwol natoc (DJIA +0,09
UST10-TIPS 10, 6.n. 2,19 -0.86 -137 %, S&P500 +0,44 %, NASDAQ 0 %). 3Tomy cnocob6CTBOBANO pas/iM Ha HedTAHOM pPbIHKE
iTraxx Crossover Europe 5Y, 6.n. 329,04 28,58 8,71

(+1,3 % no WTI), passepHyBweeca Ha ¢OHe BbIXOAA AAHHLIX O CMALHOM COKpaLeHWu

Russia 30 YTM, % 4,18 13,70 15,90 .
Russia 5Y.CDS, 6.0. 142,66 6.66 450 3anacoB HedTn n HedpTenpoayktos B CLUA (-3,3 mnH. bappeneit no HedTH, -1,9 — no
Libor 3m USD, % 02856 0,00 -0,03 6eH3nHy, -5 — No gUCTUANATaM), a TaKKe cnag onaceHuii No A0NroBbiM npobiemam B
Libor 12m USD, % 0,7591 0,03 -0,13 €BPO30HEe MOoc/e 3anABNEHUA FNaBbl LEeHTpobaHKa MpnaHauMmM o TOM, YTO CTpaHa CMOXKET
USD/RUB NDF 3m, % 3,16 -5,00 -1,00 BepHyTb cebe pJoBepue WHBECTOPOB 6narogapA Mepam MO COKpalleHuio aeduumTa
USD/RUB NDF 12m, % 405 27,00  -23,00 o
/ m 7% 6roaKeTa. EBponeiickne pbiHKKW, NO-BUAMMOMY, He ycneslMe OTbirpaTb 3TO 3anB/ieHue,
RUB ovemight, % LA FTSE100 -0,99 %, CAC40 -1,45 %, DAX -1 %
KPbIIMCb CHUMKEHNEM - - - .
Mosprime 3m, % 3,75 0,00 0,00 3aKPBINCE CHUMKeHeM ( 172 70 270 6)
C yTpa BHeEWHWn ¢GOH  BLIFAAWUT A0BOAbHO 61aronpUATHLIM:  a3MaTCKUE  PbIHKK
. . - OEMOHCTPUPYIOT CMELIaHHY0 AMHaMUKY, HO KuTall u AnoHua Hennoxo nogpactatoT (+1,5 %
aKp. 3m. 3m.
e e n +0,5 % COOTBETCTBEHHO); LieHbl Ha HedpTb NPOAO/KAOT NpUbaBAaTb (B cpegHem no +0,5
USD Index 77,77 0,24% 1,50% %), KaK Ha JaHHbIX No 3anacam Hedptu B CLUA, Tak M Ha yTpeHHeln ctatuctuke us Kutas
EUR/USD L,3782010,08% 1152,55% (nepepaboTka HedTH B cTpaHe B OKTAGpe Bbipocna Ha 12 %); dblouepcbl Ha amepuKaHcKue
USD/IPY 82,29 0,64% 1,54%
/ - > MHAOEKCbl HEMHOro npocegatoT (B npegenax -0,5 %).
GBP/USD 1,6122 0,86%  0,16%
AUD/USD 1,0058 0,27% 0,02% CerogHA OCHOBHOM HOBOCTHOW ¢OH byaeT ucxoguTb M3 HOxKHOW Kopee, rae cobepyTtca
- 0 - 0 o
U5/ e: L0000 CpREED AL npeacrasutenn «6onbWoOW ABagLaTKM». Bugumo, nocneayloT ouyepegHble B3aMMHble
USD/CNY 6,6335  -0,13%  -0,63% . N
06BMHEHWA B MPOAO/IKEHUM BeAeHUA MPOTEKUMOHUCTCKOM MOAUTUKM BO BHELUHEW
kop3uHa (EUR+USD)/RUB 35,86 -0,48% -1,29%
USD/RUB LIG 30,86 019%  022% Toprossie pAAOM CTpaH. [103TOMy OCHOBHbIM OPWMEHTMPOM ANA UIPOKOB Ha (GOHAOBbLIX
EUR/RUB LIE 42,78  -048%  -031% pbIHKax ByAeT AMHaMKKa Ba/IlOTHOTO PbIHKA
3akp. W3m. WUzm. ~ -
ap =t . Poccuniickuii pbIHOK
LeHb, % Hed,, %
0y 0
HeTo WTI, USD/6app. (ICE) 8781  126%  368% POCCMIACKMI PLIHOK HaKaHyHe KOPPEeKTUPOBasacA Mocie AMHAMWYHOTO pocTa Havana
HedTb Brent, USD/6app. (ICE) 88,96 0,71% 2,99% o o
Hegenn. OCHOBHOW NPUYMHOM, NO-BUAMMOMY, CTas0 OTCTYMJ/IEHUE CbiPbEBbIX TOBAapPOB OT
Har. ra3, USD/BTU (ICE) 4,046 -3,90% 5,47%
SonorolUSD/yr! 14033 0,98% 413% MHOTOMeCAYHbIX MakcumymoB. MHaekc MMBE cHuaunca o otmeTku 1574,63 nyHkra (-1,26
cepebpo, USD/yH. 27,210 1,38% 9,72% %), B IMAepax CHUMKEHUA okasanucb akumm CbepbaHka (-3,04 % 06bIKHOBEHHbIe, -1,59 %
antoMuHuii, USD/T. (LME) 2448 -0,85% 1,24% nNpuBMUAErNMPOBaHHbIE).
menp, USD/T. (LME) 8760  -1,11%  529%
Hukens, USD/T. (LME) 24155  -189%  257% Moabem amepuKaHCKUX WHAEKCOB BYepa BeYEepOM M, rMaBHOe, BO30OHOBAEHME pocTa

KOTUPOBOK Hed)TM n MeTannoB cerogHA CHOBa TOJIKAKOT pOCCVIVICKMVI PbIHOK HaBepX,
MHAOEKCbI 6yp,yT OTbIrpbiBaTb BYepallHME NOoTepn U, BO3MOXKHO, MONbITAKOTCA 06HOBUTL
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11.11.2010 NHAMKaTOPbI pbIHKA aKLuit

MaKpOSKOHOMMHeCKaﬂ CTaTUCTUKA McTouHmk: Reuters
fata Bpema CrtpaHa MNokasaTtenb MNepwuog ®akr [porHo3 [Mpes. MNepecm.
10Hoa 0:30 US  3anacbiHedTn APl: Hea/Hea, maH. 6app. (APl weekly crude stocks) po07 Hos. -7.398 1,400 -4,137
10 Hoa 0:30 US  3anacbl 6eH3unHa APl: Hea/Hea, miH. 6app. (APl weekly gasoline stocks) po 07 Hos. -3.448 -0,800 -3,202
10 Hoa 0:30 US  3anacbl guctunn. APl: Heg/Hen, maH. 6app. (APl weekly dist stocks) po 07 Hosa. -3.995 -1,900 -4,727
10 Hoa 5:10 CN  Toprosbiii 6anaHc, mapa. toaHei (Trade balance) OKT 27,1 25,0 16,9
10HoA 5:10 CN  O6bemakcnopra r/r, % (Exports y/y) OKT 22,9 23,5 25,1
10Hoa 5:10 CN  O6bemumnoprta r/r, % (Imports y/y) Okt 25,3 28,5 24,1
10HoA 8:00 JP NHpekc noTpebut. gosepus (Consumer confidence) OKT 40,9 41,2
10 Hoa 10:00 DE  Ontosble ueHbl M/m, % (Wholesale price indexm/m) OKT -0.3 1,0
10Hoa 10:00 DE  Ontosble ueHblir/r, % (Wholesale price indexy/y) Okt 7,7 7,6
10 Hos 10:45 FR Mpom. npounssoacteo m/m, % (Industrial production m/m) CeH 0,1 0,4
10 Hos 16:30 us MepsuyHasa 6espaboTuua, Toic. (Initial jobless claims) po 08 Hoa. 435 450 457 459
10 Hos 16:30 US  Ansawasca b6espabotnua, maH. (Continuing claims) po01lHos. 4,301 4,330 4,340 4,387
10 Hos 16:30 US  Toprosbii 6anaHc, S mapa. (Trade balance) CeH -44.00 -45,50 -46,35 -46,48
10 Hoa 16:30 us LieHbl akcnopTa M/m, % Export prices m/m) OkT 0,8 0,5 0,6
10 Hoa 16:30 us LieHbl umnopTa m/m, % (Import prices m/m) OkT 0,9 1,2 -0,3 -0,1
10 Hos 16:30 CA  O6bemakcnopta, CS mapa,. (Exports) CeH 33,07 34,00 34,00 33,70
10 Hos 16:30 CA  O6bemwumnopta, CS mapa. (Imports) CeH 35,55 35,40 35,30 35,10
10 Hos 16:30 CA  Toprosblit 6anaHc, CS mnpa. (Trade balance) CeH -2.49 -1,55 -1,35 -1,49
10 Hos 18:30 US  3anacblHedTn: Hea/Hen, maH. 6app. (EIAweekly crude stocks) po 07 Hos. -3.274 1,400 2,000
10 Hos 18:30 US  3anacbl 6eH3unHa: Hea/Hea, miH. 6app. (EIAweekly gasoline stocks) po07 Hos. -1.917 -0,800 -2,700
10 Hos 18:30 US  3anacbl guctuna.: Hea/Hea, maH. 6app. (EIAweekly dist stocks) po 07 Hoa. -4.972 -1,900 -3,600
10 Hoa 18:30 US  3anacbliHedTu B KywuHre: Hea/Hea, maH. 6app. (EIA weekly crude Cushing) po 07 Hoa. -1.746 -0,114
10 Hos 20:00 US 3anacbira3sa: Hea/Hen, mapa. Ky6. ¢ (EIAweekly natural gas) 0o 07 HoA. 19 21 67
10 HoA 22:00 US  Tocymapcts. 6ogkeT, S mapa. (Federal Budget) OKT -140.43 -150,00 -176,36
10 HoA - RU  Toprosbiit 6anaHc LB, $ mapa,. (Trade balance) CeH 9,00 8,29
11 HosA CA Remembrance Day
11 HonA US  Veterans'Day
11Hoa 2:50 JP MHAEeKC LeH Ha Kopn. ToBapbl (onToBble LeHbl) M/m, % (Corp goods price m/m) OKT 0,2 -0,2
11Hoa 2:50 JP NHAeKc LeH Ha Kopn. ToBapbl (onTosble LeHbl) r/r, % (Corp goods price y/y) OKT 0,9 0,5 -0,1
11Hoa 3:30 AU  VYposeHb 6e3pabotuubl, % (Unemployment rate) OKT 5,4 5,0 51 5,1
11Hoa 3:30 AU Yucno 3aHaTbIXx M/M, Tbic. (Employment change m/m) OkT 29700 20000 49500
11Hoa 5:00 CN  MNpom. npoussoacteo r/r, % (Industrial production y/y) OKT 13,1 13,5 13,3
11Hoa 5:00 CN NHaekc ueH npounssogur. r/r, % (PPl y/y) OKT 5,0 4,6 4,3
11Hoa 5:00 CN  MupaeKc notpebur. ueH r/r, % (CPIy/y) OKT 4,4 4,0 3,6
11Hoa 5:00 CN  PosHuuHble npogau r/r, % (Retail sales y/y) OKT 18,6 18,7 18,8
11 Hos - RU  MexayHapogaH. pesepsbl, S mapa. (Central Bank reserves) 00 07 HoA.

12 Hoa 8:30 IN Mpom. npounssoacteo m/m, % (Industrial production m/m) CeH 5,6
12 Hoa 9:30 FR  BBM npeasapur. ke/ks, % (GDP q/q P) 3 k8. 0,5 0,7
12 Hos 10:00 DE  BBI npeggapwr. ke/kB, % (GDP q/q P) 3 k8. 0,7

12 Hoa 10:00 DE  BBMnpeasapur.r/r, % (GDPy/yP) 3 KB. 3,7

12 Hoa 13:00 EZ BB npeggapwurt. ke/kB, % (GDP q/q P) 3 Ks. 0,4 2,2
12 Hoa 13:00 EZ BBMN npeasapwur. r/r, % (GDP y/y P) 3 KB. 1,9 4,1
12 Hoa 13:00 EZ Mpombiwn. nponssoacteo M/m, % (Industrial production m/m) CeH 0,3 1,0
12 Hoa 13:00 EZ Mpombiwn. nponssoacTso r/r, % (Industrial production y/y) CeH 7,1 7,9
12 Hoa 14:00 BR  Po3Hu4Hble Npogaxu m/m, % (Retail sales m/m) CeH 2,0
12 Hoa 14:30 IN 30/10TOBaNIOTH. pe3epBsbl, S mipa. (Foreign reserves) 0o 07 HoA. 297,96
12 Hoa 17:55 us NHaekc noTpeb. gosepusa Muuur. yHusep. npeap. (U. of Michigan Conf, A) Hos 69,0 67,7
12 Hoa 17:55 us MHpeKe ueH Ha xunbe m/m, % (FHFA home price m/m) Hosa 69,0 67,7
12 Hoa 18:30 US  WUHaekc onepex. uHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) 80 07 Hos. 123,2
12 Hoa 18:30 US  WHpekc onepesk. nHamkaTtopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y) 80 07 Hos. -6,5
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HacToAwmin AOKYMEHT nogrotosieH aHanutuyeckum otaenom 3A0 «bantuiickoe ®uHaHCOBOE AreHTCTBO» M HOCUT MCKIKOUMTENbHO MHGOPMALMOHHBIN XapaKrep. Bce
OLLEHKM M MHEHWA, BbICKa3aHHble B OTYETE, MPEeACTaBAAOT COBOM HE3aBUCUMOE CYXAEHWEe aHa/IMTMKOB Ha AaTy BbIXOAA OT4yeTa. BosHarpaxpeHue aBTOPOB OTYETa HU
NPAMbIM, HWU KOCBEHHbIM 06Pa3oM He yBA3aHO C NPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «banTuitckoe PuHaHcoBOe AreHTCTBO» OCTaBAAeT 3a Coboi npaBo
WU3MEHATb BbICKa3aHHbIE OLEHKM 1 MHeHUA B iloboe Bpema 6e3 npeaBapuTeIbHOro yBeA0MAEHUS.

NHbopmaumsa, coaepskallasca B OTYETE, MOJYYEeHa M3 MCTOYHWMKOB, NPM3HABAaEMbIX HaMKM AOCTOBEPHbLIMU, OJHAKO HE CYLLECTBYET HMKaKWMX rapaHTWUM, YTO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO/KHA PACcCMaTPMBATLCA KaK MOHAA M ToyHas. Mbl ocTasasem 3a coboii npaBo He 06HOBAATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMA.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WNHBECTULMOHHBIMW MHCTPYMEHTAMK, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» NPOBOAMUT BHYTPEHHIOK MOMIMTUKY, HANPABAEHHYIO Ha
npefoTBpaLLeHMe NoTeHLUMabHbIX KOHPNNKTOB MHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM HEe HECYT OTBETCTBEHHOCTM 3a NPAMOI MAN KOCBEHHbIN ylep6, HAaCcTyNMUBLLNIA B pe3yabTaTe UCMNONb30BaHUSA
HacToALweln NybAVKaLumMm Unm ee cogepskanus.

© 3aKkpbIToe aKkLMoHepHoe 06LecTBo «banTtuitckoe GMHaHcoBOe AreHTCTBO»
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