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3akp. Uam. Uam. MporHo3
SRS Mpeanonaraem, YTO POCCUMCKUI PbIHOK MPOAO/MKUT ABUKEHWE K BepxHeW rpaHule
MMBB 1766,53 0,96% 1,82%
e 1928,58 0,60% 2,28% 6oKoBoro granasoHa 1700 — 1790 nyHKToB nNo nHaekcy MMBB. [lanbHenwme nepcrneKkTmBbl
MSCI Russia 1015,482 1,25% 4,02% 6yayT 3aBMCETb OT HaNpaBAEeHWA BbIX04a U3 AManasoHa.
MSCI EM 112969  -0,30% 0,30%
S&P 500 1310,87 0,29% 2,71%
VIX 1593  -455% -20,51% PoccuiicKmii pbIHOK
DJ Euro Stoxx 600 289,41 -0,25% 1,41% o o o
FTE 100 599738 0.23% Le7% B NATHULY POCCUMCKUA PbIHOK aKUMIA OTbIrpas noTtepu, MOHECEHHble 3a MnpeablayLLyto
DAX 30 721621 031% 1,60% Toprosyto ceccuto. MHaekc MMBE npubasun 0,96 % u Ha 3aKkpbiTMe coctaBun 1766,53
NIKKEI 225 10592,04 0,46% 3,46% nyHKTa. OCHOBHbIM JIOKOMOTMBOM pPbIHKA BbICTYMUAN AKLUK HecherasoBoro CEeKTOopa BO
SSE Composite (Ha 09:00 MCK)  2798,96 0,30% 4,54% rnaBe C ocTalolWmmca anaepom no obopotam Masnpomom (+ 3,03%) n akupamu PocHedTn
(+1,82 %). Akumn 6aHKOB OoCTaBaucb nog AasneHnem (CoepbaHK 0bbiKHOBEHHbIE -1,04 %,
BTE-0,1 %).
3akp. WUsm. WUzm.
10 NG IO Ony6nMKOBaHHble B MATHULY eXeMecCAYHble JaHHble Mo pbiHKY Tpyga CLUA okasanuch
UST2 YTM, % 0,75 3,10 19,79 -
UST10 YTM, % 364 943 3147 HEOXUOAHHBIMW AR PbIHKA, YNCNO0 PaboUMX MECT BbIPOC/NIO 3aMETHO MEHbLUE OXUAAHWN,
UST10 - TIPS 10, 6.1, 2,60 1,53 24,05 OflHaKO ypoBeHb 6e3paboTuubl pesko cokpatuacs: ¢ 9,4 go 9,0 % (aHaNUTUKKM oxuaanm
iTraxx Crossover Europe 5Y, 6.1. 288,16 7,26 -13,31 pocta o 9,5 %). UToroeas peakumsa amMepMKaHCKOTO pPbiHKA Ha 3TWM JaHHble OKas3asacb
Russia 30 YTM, % 4,97 9,70 7,20 MO3UTMBHOM, MHAEKCHI N0 UTOramM BOMIaTU/IbHOM ceccum npmbasuan nopaaka 0,25 %.
Russia 5Y CDS, 6.n. 144,75 -2,58 -8,75
Libor 3m USD, % 0,3115 0,10 0,71 LleHa Ha HedTb Brent cHusmamcb ao 100 ponn./6app., HO MOKa 3TO ABUNKEHUE
Libor 12m USD, % 0,7913 0,27 1,06 npeacTasaseTca He 6onee Yem IOKaNbHOM KoppeKumeir. Ha Toprax B A3uu, rae naowankm
USD/RUB NDF 3m, % 342 100 -21,00 NOCTENEeHHO HAaYMHAIOT BLIXOAUTL C HOBOTOAHMX KaHWKY/, yTPOM NpeobnafaeT nosuTUBHas
USD/RUB NDF 12m, % 4,30 41,00 -20,00 . .
RUB overnight, % 275 50,00 25,00 OMHaMKKa. B cBA3M ¢ 3TMM npegnosiaraem, YTo POCCUNCKUIM PbIHOK MPOLAO/IKUT ABUMKEHME K
Mosprime 3m, % 4,00 0,00 0,00 BEepXHel rpaHuue 60KoBoro avanasoHa 1700 — 1790 nyHKTOB no wHAekcy MMBB.
[anvHeliwne nepcnekTMabl OyayT 3aBMCETb OT HanpaBAeHUS BbIXOA4a M3 3TOro AManasoHa.
3akp. WUsm. WUzm.
AeHb, % Hed., %
USD Index 78,16 037%  -0,16%
EUR/USD 13585  -0,33%  -0,21%
USD/JPY 82,17 0,71% 0,09%
GBP/USD 1,6099 -0,24% 1,51%
AUD/USD 1,0133 -0,21% 2,03% . 171264
USD/CAD 0,9877 -031%  -124% ... i
USD/CNY 6,5560 0,00%  -0,39% : A
Kop3uHa (EUR+USD)/RUB 34,16 -0,18% -1,40%
USD/RUB Li5 2935  -025%  -1,09% r 18200
EUR/RUB LIB 40,53  -0,49%  -0,23%
.................... Fo1,560.0
3akp. WUsm. WU3m.
fAeHb, % Hed., % r 15000
HedTs WTI, USD/6app. (ICE) 89,03 -1,67%  -0,35%
HedTb Brent, USD/6app. (ICE) 99,83 -1,90% 0,41% L 14400
Har. ra3, USD/BTU (ICE) 4,31 -0,62% -0,30%
301010, USD/yH. 13488  -030%  1,05% g
cepebpo, USD/yH. 29,120 0,69% 4,15% : ro1.3s0d
=] ) .
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07.02.2011 NHANKATOPbI PbIHKA aKkuui

Maxpo:—monomuqecxan CTAaTUCTUKa MUcTouHuk: Reuters
faTta Bpema CrpaHa MokasaTenb MNepuoa ®akt MporHo3 [Mpea. Mepecm.
7 e 3:30 AU Po3sHuuHbIe Npogaxu m/m, % (Retail sales m/m) Oek 0,2 0,5 0,3 0,4
7 des  3:30 AU  PosHuuHble Npogaku KB/kB, % (Retail sales q/q) 4 KB. -0.3 -0,3 0,7 0,5
7 ves 8:00 JP MHAeKc onepex. nHankaTopos r/r, % (Leadingindicators y/y) Oek 0,8 3,3 2,9
7 de  8:30 IN  BBMr/r, % (GDPy/y) 2 KB. 8,9
7 e 14:00 DE  3aka3sblnpom. npeanp-uin m/m, % (Factory orders, m/m) Oek -1,5 5,2
8 e 2:50 JP KpeanTbl 5SKOHOMUKM (0CTaTOK CCyAHOM 3aa0k-cTn) r/r, % (Bank lending y/y) AHB -1,9
8 e 7:30 JP HauaTble npoueaypbl 6aHKpoTcTBa M/M, % (Bankruptcies m/m) fHB 3,9
8¢des 7:30 JP HauaTble npoueaypbl 6aHKpoTCcTBa r/r, % (Bankruptcies y/y) AHB -3,0
8 pes 14:00 DE Mpombiwn. nponssoacteo M/m, % (Industrial production m/m) Oek 0,3 -0,7
8 des 14:00 BR MHaekc notpe6. ueH m/m, % (IPCA - Extended National CPl m/m) AHB 0,63
8 des 15:45 US  Po3HuuHble npoaaxu cetm ICSC Hea/Hen, % (ICSC chain store sales w/w) 0o 05 ¢des. -1,0
8 peB 15:45 us Po3HuuHble npogaxu cetn ICSCr/r, % (ICSC chain store sales y/y) 0o 05 ¢pes. 1,6
8 peB 16:55 us Redbook: posHuuHbie npogaxu m/m, % (Redbook m/m) 0o 05 des. -0,9
8 des 16:55 US  Redbook: po3HuuHble npogau r/r, % (Redbook y/y) 0o 05 des. 1,8
8 pes 23:00 us MoTpeb. kKpeauToBaHue m/m, S mapa. (Consumer credit) Oek 2,30 1,40
9¢des 0:30 US  3anacblHedTn APIl: Hea/Hea, maH. 6app. (APl weekly crude stocks) 0o 04 des. 3,770
9¢es 0:30 US  3anacbl6eH3unHa APl: Hea/Hea, maH. 6app. (APl weekly gasoline stocks) 0o 04 pes. 3,909
9 des 0:30 US  3anacbl auctunn. APl: Hea/Hen, mnH. 6app. (APl weekly dist stocks) 0o 04 pes. -1,138
9 ¢pes 8:00 JP MHaekc noTpebut. gosepus (Consumer confidence) fuB 40,1
9¢es 10:00 DE Ob6bemakcnoprta m/m, % (Exports m/m) Oex 1,0 0,5
9¢es 10:00 DE Ob6vemwumnopta m/m, % (Imports m/m) Lex 0,5 4,1
9 ¢es 10:00 DE  Toprosblit 6anaHc, mapa. espo (Trade balance) Oek 12,1 11,8
9 e 12:30 GB  Toprosbiit 6anaHc, £ mipg, (Trade balance) Jek -8,600 -8,740
9 des 12:30 GB  Toprosbiii 6anaHc 6e3 ctpaH EC, £ mipa. (Non-EU trade balance) Oek -4,880 -5,030
9 ¢es 18:30 US  3anacbiHedTn: Hea/Hea, maH. 6app. (EIAweekly crude stocks) 0o 04 pes.

9 ¢des 18:30 US  3anacbl 6eH3unHa: Hea/Hen, maH. 6app. (EIA weekly gasoline stocks) 0o 04 des.
9 pes 18:30 US  3anacbl guctuan.: Heg/Hea, maH. 6app. (EIA weekly dist stocks) 0o 04 pes.
9 ¢des 18:30 US  3anacbl HedTu B KywnHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 0o 04 des.
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HacToAwmi AOKYMEHT NOAroToBAEH aHanuTuyeckum otaenom 3A0 «bantuitckoe ®UHaHCOBOE AreHTCTBO» M HOCWUT WMCKAOUMTENbHO MHGOPMALMOHHBIN XapaKkTep. Bce
OLEHKU U MHeHWs, BbiICKa3aHHble B OT4YeTe, NPeACTaBAAOT cO6OM He3aBUCMMOE CYKAEHUEe aHaNWTMKOB Ha AaTy BbIXoAa oTyeTa. Bo3HarpakgeHwve aBTOPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06pa3om He yBA3aHO C NPEeACTaBAeHHbIMKU B OTYeTe Toukamu 3penusn. 3A0 «bantuitickoe ®uHaHCOBOe AreHTCTBO» OCTaB/sfeT 3a coboi npaso
M3MeHATb BbICKAa3aHHbIE OLLEHKM M MHeHuA B Nto6oe Bpems 6e3 npesaBapuUTebHOro yBe40MIEHHUS.

MHdopmauma, codepialanca B OTYeTe, NOAYYEHA M3 UCTOUYHWMKOB, MPU3HABAEMbIX HaMU [OCTOBEPHbIMM, OAHAKO He CYyLLeCTBYeT HUKAKUX rapaHTWi, YTO yKasaHHas
nMHbOpMaLMA ABNAETCA MONHOM M TOYHOM W, COOTBETCTBEHHO, OHA He AO0/MKHA PACcCMaTPMBATLCA KaK Mo/Has v TouHas. Mbl ocTaBasem 3a coboii npaBo He 06HOBAATHL
MHbOPMALIMIO HAa OCHOBE HOBbIX AaHHbIX 160 NONHOCTbIO OTKA3aTbCA OT €€ OCBELLEHMA.

3A0 «banTuiickoe PrHaHCOBOE AreHTCTBO» U €ro COTPYAHWKU MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-Meilkepom AN COBEPLIATb UHbIE CAENKM B KauecTBe NpuHLUMnana c
MHBECTULMOHHBIMU MHCTPYMEHTaMM, YNOMAHYTbIMU B HacTosAwem otyete. 3A0 «banTtuitickoe ®rMHaHCOBOE AreHTCTBO» NPOBOAUT BHYTPEHHIOK MOIMTUKY, HanpasAeHHYIo Ha
npeAoTBpaLLeHue NoTeHLMaNbHbIX KOHPAVKTOB UHTEPECOoB.

3A0 «bantuiickoe PuHaHCOBOE AreHTCTBO» W €ro COTPYAHUKM He HecyT OTBETCTBEHHOCTM 3a MPAMON UM KOCBEHHbIN ylwep6, HaCTyNMBLIMI B pe3y/bTaTe UCMO/b30BaHMUA
HacToALwel Ny6MKaLmMn AN ee CoaepIKaHus.

© 3akpbiToe aKLMoHepHoe oblecTso «BanTuiickoe ®HaHcoBOe AreHTCTBOY
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