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WHBECTULMOHHARA
KOMMAHWA

[ NHAWKaTOPbI PbIHKA aKLNA

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

VMBS 167383 0.64% 0.45% Poct Ha poccuiACKOM pblHKE MPOJOJ/IKUTCA, OAHAKO YCKOPEHUA AMHAMUKU He OXuaaem,
pTC 175579  003%  057% ye bnmxaiiwee conpotusieHve B paioHe 1680 nyHKToB nNo uHAekcy MMBB ctaHer
MSCI Russia 924,495 1,01% 0,50% cepbe3HbIM NPenATCTBUEM
MSCI EM 1124,34 1,20%  -0,40%
S&P 500 1254,6 0,60% 1,05%
VIX 16,49 0,49%  -6,36% CeropHn
DJ Euro Stoxx 600 275,73 124%  -0,65% .
FISE 100 s 1,00% 103% = CraTucTuka: BBIM BennkobpuTaHuM 3a 3 KB. OKOH4YaTenbHbi, BBM CLUA 3a 3 kKs.
DAX 30 7077,99 0,85% 0,72% OKOHYaTe/NIbHbIN, MHAEKC LEeH Ha XWUIbe U NPOoAa*KM Ha BTOPUYHOM PbIHKE KWU/bA B
NIKKEI 225 1034648  -0,23% 0,36% CLLUA, 3anacbl HedTn 1 HedTenpoaykTos B CLLUA

SSE Composite (Ha 09:00 MCK) 2879,83 -0,84% -1,08%

3apybe’KkHble pbIHKK

3akp. Uam. Wam. o o
FIEE G AMepUKaHCKUM GOHA0BbLIN PbIHOK BYepa Ha ¢oHe NPOAO/IKUBLLEroCs POCTa LeH Ha HedTb
UST2 YTM, % 0,62 0,54 -4,52 (+1 % no WTI) BHOBb O6HOBMA NIOKanbHble Makcumymbl (DJIA +0,48 %, S&P500 +0,6 %,
SSIRCONIM e 3,32 2,58 71517 NASDAQ +0,68 %). TMMogabemMy Ha pblHKE TaKKe CrnocobcTBOBaAM  MO3UTUBHbIE
UST 10 - TIPS 10, 6.11. 2,37 0,03 8,84

KopropaTuBHble nporHosbl (Adobe Systems Inc. u np.) 1 ToT ¢akKT, 4To MHAEKC S&P500

iTraxx Crossover Europe 5Y, 6.n. 329,15 -7,80 1,86 Leh B th T
HaKOHEeL,-Takn MNOJIHOCT Thir nageHu I13BaHHOE Kpaxom man Br rs. ™
E—— 401 0.70 490 aKoHeu-Ta O/IHOCTbIO OTbIrpan NageHune, Bbi3BaHHOE Kpaxom Lehma others. Topru B
0, 0, [s)
Russia 5Y CDS, 6.1. 148,94 0,44 6,44 EBpone Takxe 3aBepwuancb poctom (FTSE100 +1,02 %, CAC40 +0,46 %, DAX +0,52 %),
Libor 3m USD, % 0,3028 0,00 0,09 HEeCMOTPSA Ha NPOAOJ/IKAIOLLMECH YrPO3bl PENTUHTOBbLIX AareHTCTB O NMOHUMEHUU CYyBEPEHHbIX
Libor 12m USD, % 0,7833 0,00 -0,05 M KOPNOpaTMBHbLIX pPenTUHroB (BYepa Moody's NOMecTMNO Ha NepecmoTp PEenTUHIU
0y - - v .
USD/RUB NDF 3m, % 3,48 12,00 47,00 MopTyrannm c BOSMOXHOCTbIO NMOHUMKEHMA, aHANIOTMYHOE AelcTBue npeanpuHano u Fitch 8
USD/RUB NDF 12m, % 469  -10,00  -25,00 .
) OTHOLLEHWUW CyBEPEHHOro peilTuHra Mpeunu).
RUB overnight, % 2,75 25,00 -25,00
MospimeBmFd 02 000 0i0g C yTpa a3maTCKuMe MHAEKCbl AEMOHCTPUPYIOT CMELaHHyo aAnHamuky (oT -1 % Ao +0,5 %).
LleHbl Ha HedTb OTCTaMBAIOTCA Ha JOCTUTHYTLIX BYEPA YPOBHSAX: Brent 06HOBUAA NOKaNbHbIN
. ; 7 MaKCMMyM M MOAHANACb Bbllle OTMETKM B 93 ponn. 3a bappenb, WTI noka He gocturaa
aKp. 3m. 3m.
Aenb, % Hen, % HeJaBHEro MakcMMyma B paiioHe 91 gonn. 3a 6bappenb U TOPryeTcs oKoao oTMeTkn B 90
USD Index 81,07 0,12% 1,73% [onn. 3a bappenb. Poroyepchbl Ha MHAeKCbl CLUA ¢ yTpa TaKkXe HaxogATca B HeMTpasbHOM
~ Y . 0,
EUR/USD 1,3095 0,18% 2,16% 30He.
USD/IPY 83,73 0,00% 0,12%
GBP/USD 1,5464 -0,30%  -2,04% CeroZiHA BHMMaHWe MHBECTOPOB ByAeT NPUKOBAHO K Ny6IMKauumn nocieaHel OLEeHKM pocTa
AUD/USD 09968  035%  -0,23% BBM CLUA 3a 3 kB. ECIM AaHHbIe OKaXkyTcA He Xye NporHosa (+2,8 %), To nogbem Ha
USD/CAD 1,0172 0,02% 1,06%
$OHA0BbIX M TOBAPHbIX PbIHKAX, BEPOSATHO, NPOAO/IKUTCA. YTO KacaeTca HePTAHOIO PbIHKa,
USD/CNY 66580  -0,25% 0,03% 6
kopsHa (EURSUSD)/RUB Cen min mE TO, Mbl, NO-NPEXHEMY, oXngaem, 4yto HedTb Mapku WTI He cmokeT NpobuTb BEPXHIOH
USD/RUB LI 30,77 035%  -0,41% rpaHuLy AnMana3oHa, Noc/e Yero MOXKeT NocAe0BaTb CU/bHbLIN OTKAT BHU3
EUR/RUB LIB 4051  -0,72%  -0,73%
Poccuiicknii pbiHOK
3akp. WUsm. WUzm.
I, 5 ) Ha poccuiickom pblHKe BO BTOPHMK NPEeAHOBOroAHAA anatus 6Oonbliylo 4acTb AHA
HedpTs WTI, USD/6app. (ICE) 89,82 0,50% 1,74% o -
nobexaana BHELWHMM NO3UTUBHbLIN GOH — B YAaCTHOCTM, POCT LeH Ha HedTb — O4HAKO 6anKe
HedTb Brent, USD/6app. (ICE) 93,20 0,50% 2,18%
war. ras, USD/BTU (ICE) 4,059 420%  -461% K KOHUy ceccumn nHaekc MMBB Bce-Taku npeogonen otmetky 1670 nyHKTOB M NO UTOram
301070, USD/yH. 1385,3 0,08%  -0,76% AHA npubasun 0,64 %, po 1673,83 nyHKTOB. J/IMaepom AHA cTan GUHAHCOBbIM CEKTOP
cepe6po, USD/yH. 29,300  -0,07%  -0,34% (C6bepbaHk +1,14 % o06bikHOBeHHble, +2,30 % npuBuaeruposaHHble, BT +1,26 %).

CHUXeHMe TOProBbix 060pOTOB NPOLOMKUNOCD.

Bbixoa M3 AMana3oHa HaBepx W OTCYTCTBME BHELWHEero HeratMBa cerogHA MO3BOAAT
POCCUMCKMM MHAEKCAM MPOAO/IKUTb POCT, OAHAKO YCKOPEHUA ANHAMUKWU He OXKUAAem, U
npeanonaraem, Yto yxe baunxkalwee conpoTusaeHre B panoHe 1680 NyHKTOB MO MHAEKCY

N MMBB — noKanbHbIA MaKCUMYM HeaeNbHOM AAaBHOCTU — CTAHET CEPbE3HbIM NPEnATCTBUEM
Mowucees Anekcen

+7 (812) 329 8181 (n06. 1286)
a.moiseev@bfa.ru
Mukpiokosa Mapus

+7 (812) 329 8181 (po06. 1105)
m.mikryukova@bfa.ru
Xenesnak Makcum

+7 (812) 329 8181 (p06. 1154)
m.zheleznyak@bfa.ru



mailto:a.moiseev@bfa.ru
mailto:m.mikryukova@bfa.ru
mailto:m.zheleznyak@bfa.ru

22.12.2010

MaKpO3KOHOMMYECKAA CTaTUCTUKA
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MokasaTtenb

CtaBKa baHKa finoHuu (BoJP rate decision)

NHpeke noTpebut. gosepusa GFK (GFK consumer sentiment)

MHaekc notpeb. ueH 3a 1/2 mec. m/m, % (IPCA-15 - Extended National CPI m/m)
NHaekc noTpebut. ueH m/m, % (CPI m/m)

NHaekc noTpe6burt. ueH r/r, % (CP1y/y)

NHpeke noTpebut. ueH 6a3osbiit m/m, % (CPl core m/m)

MHpeke notpeburt. ueH 6a3osbiii r/r, % (CPI core y/y)

CueT Tekywmxonepauuii, $ mapa. (Current account)

Po3HuuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w)
Po3sHuuHble npogaxu cetm ICSCr/r, % (ICSC chain store sales y/y)
Po3HuuHble Npogaxu m/m, % (Retail sales m/m)

Redbook: po3HuyHble npogaxu m/m, % (Redbook m/m)

Redbook: po3HuuHble npogaku r/r, % (Redbook y/y)

3anacbl HedTn APl: Hea/Hen, miH. 6app. (APl weekly crude stocks)
3anacbli 6eH3unHa APl: Hea/Hen, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks)
Toprosblii 6anaHc, mapg,. vet (Trade balance total)

06bemakcnopTa r/r, % (Exports y/y)

06bvem umnopTa r/r, % (Imports y/y)

LleHbl umnopTa m/m, % (Import prices m/m)

LleHbl umnoprTa r/r, % (Import prices y/y)

BBIM okoHuarT. Ke/kB, % (GDP q/q F)

BBM okoHuarT. r/r, % (GDP y/y F)

CueT Tekywmxonepauui, £ mapg. (Current account)

BBM npeagapwur. r/r, % (GDP y/y A)

Oednatop BBI, % (GDP deflator)

NHAeKc ueH Ha xunve m/m, % (FHFAhome price m/m)

NHAeKc ueH Ha xunbe r/r, % (FHFAhome price y/y)

Mpoaaskm Ha BTOPUYHOM PbIHKE ¥KuUba, MiH. (Existing home sales)
Mpoaasku Ha BTOPUYHOM pbiHKe unnba m/m, % (Existing home sales m/m)
3anacbl HedTU: Hea/Hea, maH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3unHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks)
3anacbl gucTnnn.: Hea/Hen, maH. 6app. (EIAweekly dist stocks)

3anacbl HedTH B KywmHre: Hea/Hea, maH. 6app. (EIA weekly crude Cushing)

Birthday of the Emperor

NHAaeKc ueH nponssoant. m/m, % (Producer prices m/m)

MNotpeb. pacxoapl M/m, % (Consumer spending m/m)

Ba3oBbIit MHAEKC NoTpeb. pacxosos m/m, % (Core PCE price indexm/m)
Ba3oBblit MHAEKC noTpeb. pacxosos r/r, % (Core PCE price indexy/y)
Lednatop notpeb. pacxogos r/r, % (PCE price indexy/y)

3aKa3bl Ha TOBapbl 4/1MT. Mob3. M/M, % (Durable goods orders m/m)
3aKa3bl Ha TOB. 4/IUT. NO/b3. 6e3. TpaHcn. m/m, % (Durable goods extransp)
MepsuyHana 6espaboTuua, Toic. (Initial jobless claims)

Onawasnca 6e3paboTtmuya, maH. (Continuing claims)

JnyHble goxoabl M/m, % (Personal income m/m)

Nuunble pacxogpl M/m, % (Personal spending m/m)

BBMN m/m, % (GDP m/m)

NHpekc noTpeb. gosepusa Muuur. yHusep. okoHuarT. (U. of Michigan Conf, F)
NHpeKe noTpeb. gosepua Muuur. yHusep. npeap. (U. of Michigan Conf, A)
Mpoaaku HOBOTO *unbsa, MaH. (New home sales)

Mpogasku HoBoro Kuaba m/m, % (New home sales m/m)

3anacbira3a: Heg/Hen, mapga,. ky6. ¢ (EIAweekly natural gas)

NHaekc onepex. niankaTopos ECRI WLI (ECRI U.S. Weekly Leading Index)
NHaekc onepex. nHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y)
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NHAMKATOPbI PbIHKa akumit

McTouHuK: Reuters

®akr [porHo3 [Mpea. Mepecm.
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AOymueBa AHHa npamon +7 (812) 326 9361, no6. 1088 Manes Bcesonog npamoi +7 (812) 322 5899, nob6. 1293
HaYa/IbHUK yNpaBaeHun a.dumcheva@bfa.ru HayaNbHUK oTAena v.malev@bfa.ru
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Hactoawmin AOKYMEHT NoarotoBneH aHanutnyeckum otaenom 3A0 «BanTuiickoe ®PuHaHcoBOe AreHTCTBO» U HOCUT MCKAIOUMTENbHO MHPOPMALMOHHBIN xapaKkTep. Bce
OLIEHKM M MHEHMS, BbICKa3aHHble B OTYETE, MPEeACTaBAAIOT COBON He3aBUCUMOE CYXAEHWe aHaUTMKOB Ha ATy BbiXoAa oTyeTa. BosHarpaxgeHue aBTOPOB OTYeTa HU
NPAMbIM, HW KOCBEHHbIM 06Pa3oOM He yBA3aHO C NPeACTaBJeHHbIMU B OT4YeTe Toykamu 3peHuna. 3A0 «bantuiickoe ®uHaHcoBoe AreHTCTBO» OCTaBAAeT 3a coboi npaso
MN3MEHATb BbICKa3aHHble OLEHKM 1 MHeHUA B itoboe Bpema 6e3 npeaBapuTeIbHOro yBeAOMAEHUA.

NHpopmaums, copepKalianca B oTyeTe, NoAyYyeHa M3 UCTOYHMKOB, MPU3HABAEeMbIX HaMW [AOCTOBEPHbIMM, OZHAKO He CyLEeCTBYeT HWKaKUX FapaHTWMi, YTO yKasaHHasA
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA He [OJ/I)KHA PAacCMaTPMBATLCA KakK MOMHAA M ToYHad. Mbl ocTaBnsem 3a coboli NpaBo He 06HOBNATH
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IMH6O MONHOCTHIO OTKA3aTbCA OT ee OCBELLEHUA.

3A0 «bantuiickoe ®nHaHCcOBOE AreHTCTBO» U €ro COTPYAHWKN MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-MeNKepoM MM COBEPLLATb UHbIE CAENKMN B KayecTBe NpUHLMNana ¢
WNHBECTULMOHHBIMU MHCTPYMEHTAaMK, YNOMAHYTbIMM B HacToAlem oTyeTe. 3A0 «banTuitickoe PrHaHCOBOe AreHTCTBO» NMPOBOAUT BHYTPEHHIOK NONNTUKY, HAaNPaBAEHHYIO Ha
npesfoTBpaLLeHne NOTeHLMabHbIX KOHPNNKTOB UHTEPECOB.

3A0 «banTuiickoe ®rHaHCcOBOE AreHTCTBO» U ero COTPYAHUKN He HecyT OTBETCTBEHHOCTU 3a NPAMOMN MNM KOCBEHHbIN ylepb, HacTyNuBLLNIA B pe3yabTaTe UCMONb30BaHUA
HacToALeN NybAvKaLMmM Unu ee coaepskaHua.

© 3aKkpbIToe aKkLMoHepHoe 06LecTBo «banTuitckoe GMHaHcoBOe AreHTCTBO»


mailto:research@bfa.ru
mailto:info@bfa.ru
mailto:r.dzugaev@bfa.ru
mailto:a.moiseev@bfa.ru
mailto:m.mikryukova@bfa.ru
mailto:s.kazantsev@bfa.ru
mailto:m.zheleznyak@bfa.ru
mailto:a.dumcheva@bfa.ru
mailto:p.tapinov@bfa.ru
mailto:k.vinogradov@bfa.ru
mailto:v.malev@bfa.ru
mailto:r.narodovyy@bfa.ru
mailto:a.pashkov@bfa.ru
mailto:y.lazarenko@bfa.ru
mailto:p.shevtsov@bfa.ru
mailto:a.misharev@bfa.ru
mailto:client@bfa.ru
mailto:m.mun@bfa.ru
mailto:v.sergeev@bfa.ru
mailto:v.konstantinova@bfa.ru
mailto:e.kukushkina@bfa.ru

