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NHAanKaTopbl pbiHKa aKLUMN

3akp. WUsm. WU3m.
AeHb, % Hed., %
MMBB 1729,53 -2,14% -1,50%
PTC 1910,50 -1,27% 0,03%
MSCI Russia 1000,758 -1,72% 0,04%
MSCI EM 1126,94 -0,12% -0,34%
S&P 500 1324,57 0,42% 1,30%
VIX 15,81 -2,89% -10,32%
DJ Euro Stoxx 600 294,64 0,89% 0,65%
FTSE 100 6091,33 0,67% 2,24%
DAX 30 7283,62 0,00% 1,38%
NIKKEI 225 10617,83 -0,17% 1,53%
SSE Composite (Ha 09:00 MCK) 2769,85 -1,04% 2,25%
3akp. WUsm. WUzm.
[AeHb, 6.n. Heg,, 6.n.
UST2 YTM, % 0,86 9,25 24,55
UST 10 YTM, % 3,74 9,88 29,40
UST10- TIPS 10, 6.n. 2,54 2,06 0,89
iTraxx Crossover Europe 5Y, 6.n. 278,20 -4,80 -14,53
Russia 30 YTM, % 4,91 -5,00 -0,60
Russia 5Y CDS, 6.n. 139,82 -1,01 -3,18
Libor 3m USD, % 0,3120 0,00 0,15
Libor 12m USD, % 0,7933 0,05 0,78
USD/RUB NDF 3m, % 3,2 -21,00 -19,00
USD/RUB NDF 12m, % 4,68 -17,00 -10,00
RUB overnight, % 2,85 60,00 135,00
Mosprime 3m, % 4,00 0,00 0,00
3akp. WUsm. WUzm.
AeHb, % Hed., %
USD Index 78,09 -0,04% 1,17%
EUR/USD 1,3633 0,35% -1,45%
UsD/IPY 82,32 0,01% 1,24%
GBP/USD 1,6072 -0,24% -0,45%
AUD/USD 1,0144 0,15% 0,29%
USD/CAD 0,9946 0,37% 0,43%
USD/CNY 6,5520 -0,12% -0,63%
Kop3uHa (EUR+USD)/RUB 34,00 0,00% -1,77%
USD/RUB LB 29,37 -0,15% -1,45%
EUR/RUB LB 39,96 -0,31% -1,53%
3akp. WUsm. WU3m.
AeHb, % Hed., %
HedTb WTI, USD/6app. (ICE) 86,94 -0,62% -4,22%
HedTb Brent, USD/6app. (ICE) 99,92 0,68% -1,79%
Har. ra3, USD/BTU (ICE) 4,04 -1,56% -7,06%
3001070, USD /yH. 1363,7 1,10% 1,75%
cepebpo, USD/yH. 30,320 3,48% 6,42%
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POCCUA / PbIHOK AKLMI
09.02.2011

MporHo3

PoccuiickuMii  pbIHOK HaKaHyHe BbirnAgen Becbma cn1abo, nagas Cc  oneperkeHuem
OTHOCUTENbHOW BHewHero ¢oHa. OpHaKo MPOAO/MKMBLUMIACA POCT  aAMEPUKAHCKUX
$OHAOBbLIX MHOEKCOB M BO3BpaLleHWe KOTUPOBOK Brent Bbiwe 100 gonn. 3a Happenb

ceroaHa, BepoATHO, NO3BOIAT OTbIrPaTb YaCTb NOTEPb.

PoccuitcKuii pbIHOK

Bo BTOPHWK BOMATU/BHOCTb Ha POCCUMCKOM PbIHKE aKUMi yBesnuuaacb, 3a Mnepsyto
NnosIoBUHY TOpros MHAeKc MMBB ycnen CHU3UTBCA A0 MUHUMYMOB NpeablayLen ceccum u
NOJIHOCTbIO OTbIrPaTh 3TO NageHne, OAHAKO NOC/E TOro Kak B paoHe 13:30 McK NosBMIOCH
coobuieHme o Tom, yYto LB Kutaa B ouyepeaHoM pas 3a nociedHue MmecAubl NOBbICUA
6asoBble BCEMY CnekTpy 6ymar

Bo306HOBMANOCL. o uTOram ceccun MHaekc MMBB cHusunca Ha 2,14 % po 1729,53

NPOUEHTHble CTaBKKU, CHUXeHue KOTUPOBOK Mo

NMYHKTOB.

B ayTcaillgepax octaBanncb akumm BTE (-4,64 %), 6ymarn HedTerasoBoro CEKTopa TaK»Ke
CHuKanucb, Masnpom (-1,5 %), PocHedTb (-1,76 %). Akumm Jlykoina (-2,25 %) nvwb
HEeHaZo/ro noaaepikano cooblieHne npecc-cay»K6bl KOMMAHUMK O TOM, YTO MO COCTOSHUIO
Ha 7 ¢eBpansa Conoco NOJHOCTbIO BbIlW/IA U3 KanuTana, NPOAAB aKLMM Ha OTKPLITOM PbIHKE.

POCCMICKMIA  PbLIHOK HaKaHyHe BbIrAgen Becbma Cn1abo, nagasa ¢ onepexeHuem
OTHOCUTENIbHOW BHewHero ¢oHa. Ho NMpogo/mKMBLLMIACA POCT aMePUKAHCKUX PpOHAO0BbIX
MHAEKCcoB, BHOBb NpubasusLimx no 0,5 — 0,6 %, 1 Bo3BpaLLeHMe KOTUPOBOK Brent Bbiwe 100
fonn. 3a bappenb cerogHa, BepPOATHO, MNO3BOAT OTbIFPaTh YacTb NoTepb. C TOYKU 3peHun
OaNbHENLWMX NepCcrneKkTMB BarKHeWLWe NnoaaepKkoi octaetca 3oHa 1700 — 1705 nyHKToB no
nHaekcy MMBB, npobutve KOTOpPOW, MO Hawemy MHeHuto, 6bi1o 6bl  YpeBaTo
CyLLEeCTBEHHbIM yrnybaeHnem Koppekuuu. OCHOBHOE CONPOTUBEHME HAa AAHHbIA MOMEHT —
AHBAPCKUI MaKCMMyM B paiioHe 1790 nyHKTOB.
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MaKpo3KoOHOMMYECKaA CTaTUCTUKA
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MokasaTenb

KpeauTbl 3KOHOMUKM (OCTaTOK ccyaHowM 3a8onk-cTu) r/r, % (Bank lending y/y)
HauaTble npoueaypbl 6aHKpoTcTBa M/M, % (Bankruptcies m/m)

HauaTble npoueaypbl 6aHKpoTcTBa r/r, % (Bankruptcies y/y)

Mpombiwn. nponssoacTeo M/m, % (Industrial production m/m)

MHaekc notpeb. ueH m/m, % (IPCA - Extended National CPl m/m)

Po3HuuHble npoaaxu cetm ICSC Hea/Hepn, % (ICSC chain store sales w/w)
Po3HuuHble npoaaxu cetm ICSC r/r, % (ICSC chain store sales y/y)

Redbook: posHuuHble npogaku m/m, % (Redbook m/m)

Redbook: posHuuHble npogaxu r/r, % (Redbook y/y)

MoTtpeb. kKpeauToBaHue m/m, S mapa. (Consumer credit)

3anacbl HedTM API: Hea/Hea, maH. 6app. (APl weekly crude stocks)
3anacbl 6eH3uHa APl: Hea/Hen, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks)
MHaeKkc noTpebut. aosepus (Consumer confidence)

06bemakcnopta M/m, % (Exports m/m)

06bemumnopta m/m, % (Imports m/m)

Toprosbli 6anaHc, mapa. espo (Trade balance)

Toprosbii 6anaHc, £ mapa. (Trade balance)

Toproebiit 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)
3anacbl HedTU: Hea/Hea, mnH. 6app. (EIAweekly crude stocks)

3anacbl 6eH3unHa: Hea/Hea, wiH. 6app. (EIAweekly gasoline stocks)
3anacbl gucTunn.: Hea/Hea, wiH. 6app. (EIAweekly dist stocks)

3anacbl HedTH B KywunHre: Hea/Hed, maH. 6app. (EIAweekly crude Cushing)

MHaeKc ueH Ha Kopn. ToBapbl (onToBble LeHbl) m/Mm, % (Corp goods price m/m)
MHAeKC LeH Ha Kopr. ToBapbl (onToBble ueHbl) r/r, % (Corp goods price y/y)
YposeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHAaTbIX M/m, Tbic. (Employment change m/m)

Mpom. npounssoacteo m/m, % (Industrial production m/m)

Mpom. npounssoacteo m/m, % (Industrial production m/m)

Mpom. nponssoacTso r/r, % (Industrial production y/y)

CraBka baHka AHrauu, % (BoE rate decision)

MepsuyHas 6e3paboTmua, Thic. (Initial jobless claims)

Onawasnca 6espaboTtmua, maH. (Continuing claims)

OnTosble 3anacbl M/m, % (Wholesale inventories m/m)

OnTosble npogaxu m/m, % (Wholesale sales m/m)

Focyaapcts. 6iogkeT, S mapa. (Federal Budget)
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NHAMKaATOpPbI PbIHKA aKUMi
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MUcTouHuk: Reuters

MporHo3 [Mpepa. Mepecm.

0,3
0,80

2,30

2,400
2,500
-1,200

1,0

0,5

12,1
-8,600
-4,880
2,400
2,500
-1,200

0,3
1,4
5,0
15000
-0,4
0,5
3,7
0,50
410
3,900
0,7
1,3
-70,00

-1,9 -2,0
3,9
-3,0
-0,7 -0,6
0,63
-1,0
1,6
-0,9
1,8
1,40 2,00
3,770
3,909
-1,138

40,1

0,5

4,1

11,8
-8,740
-5,030

0,4
1,2
5,0
2300
2,3
0,4
3,3
0,50
415
3,930
-0,2
1,9
-80,00

Ctp.2u33



UHBecTMUMOHHAA KomnaHua BOA

AHanuTUYecKuit otaen

research@bfa.ru

197101, Cankt-MNetepbypr, Metporpaackas Hab., 4. 36, aut. A, 6/u

«JINHKOP»

Ten.: +7 (812) 329 8181 (ocHOBHOI)

dakc: +7 (812) 329 8180

info@bfa.ru

www.bfa.ru

YnpasneHue npogax

AymueBa AHHa
HaYaNbHUK ynpaBneHus

TanuHos MNetp
CTapLumnii cneyuanmcT

BuHorpagos Kupunn
cneumanuct

OTpen pbIHKOB aKUuii

MyH Muxaun
HavyaNbHUK OoTAena

Ceprees Bnagumup
CTapLumnii Tpengep

npamoit +7 (812) 326 9361, 4o6. 1088
a.dumcheva@bfa.ru

npamoi +7 (812) 611 0064, no6. 1032
p.tapinov@bfa.ru

£06. 1144
k.vinogradov@bfa.ru

npamoii +7 (812) 329 8194, n06. 1052
m.mun@bfa.ru

npamoii +7 (812) 611 0063, 706. 1010
v.sergeev@bfa.ru

Mowucees AneKkcei
3aMecTUTe/Ib Havya/ibHUKa oTaena

KasaHues Cepreii
aHaIUTUK

XenesHak Makcum

n Hd)OpMaLI,MOHHO-TeXHMLIECKaﬂ nogaepka

OTAen CTPYKTYPHbIX NPOAYKTOB

Manes BceBonop,
HayaNbHWK OTAEeNa
Hapopaosbliii PomaH
cTapLmi Tpengep
NawkoB AnekKcei
aAHA/IUTUK

YnpasneHue no paboTte ¢ KNMeHTamm

nob. 1286
a.moiseev@bfa.ru
no6. 1281
s.kazantsev@bfa.ru

no06. 1105
m.zheleznyak@bfa.ru

npsmoii +7 (812) 322 5899, 406. 1293
v.malev@bfa.ru

npsmoii +7 (812) 329 8198, 106. 1168
r.narodovyy@bfa.ru

£06. 1147

a.pashkov@bfa.ru

client@bfa.ru

KoHcTaHTMHOBa Bukropusa
HaYa/IbHUK ynpaBaeHna

KyKywKuHa EkatepuHa
HaYa/IbHUK KIMEHTCKOTO OTAeNa

npamoit +7 (812) 329 8191, n06. 1191
v.konstantinova@bfa.ru

npamoit +7 (812) 329 8196, 106. 1196
e.kukushkina@bfa.ru

Otaen 6poKkepcKkux onepauumi npamoi +7 (812) 329 8199

npamoi +7 (812) 329 8195, nob6. 1195
p.shevtsov@bfa.ru

£06. 1199

a.misharev@bfa.ru

LllesuoB Masen
Havya/NbHWK OTAEeNa

Muwapes AHgpeit
cneumanmnct

HacToAwmi AOKYMEHT NOArOTOBAEH aHanuTU4eckum otaenom 3A0 «bantuiickoe ®UHAHCOBOe AreHTCTBO» U HOCUT UCKNOUUTENIbHO MHGOOPMALMOHHbIA XapakTep. Bce
OLEHKU U MHeHWs, BbiICKa3aHHble B OT4YeTe, NPeACTaBAAOT cO6OM He3aBUCMMOE CYKAEHUEe aHaNWTMKOB Ha AaTy BbIXoAa oTyeTa. Bo3HarpakgeHwve aBTOPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 0B6pPa3oM He yBA3aHO C MPEeACTaBAeHHbIMU B OTYeTe TouKamu 3peHusa. 3A0 «banTuiickoe PrHaHcoBOe AreHTCTBO» OCTaBaseT 3a coboil npaso
M3MeHATb BbICKAa3aHHbIE OLLEHKM M MHeHuA B Nto6oe Bpems 6e3 npesaBapuUTebHOro yBe40MIEHHUS.

MHdopmauma, cogepialanca B OT4YeTe, NOAyYeHA M3 WCTOYHMKOB, MPU3HABAEMbIX HAaMW AOCTOBEPHbIMU, OAHAKO HE CYLLEeCTBYET HMKAKWUX rapaHTUii, 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
MHbOPMALMIO HAa OCHOBE HOBbIX AaHHbIX 1M60 NONHOCTBIO OTKA3aTbCA OT ee 0CBeLLeHUs.

3A0 «banTuiickoe PrHaHCOBOE AreHTCTBO» U €ro COTPYAHWKU MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-Meilkepom AN COBEPLIATb UHbIE CAENKM B KauecTBe NpuHLUMnana c
MHBECTULMOHHBIMU MHCTPYMEHTaMM, YNOMAHYTbIMM B HacToswem otyeTe. 3A0 «bantuitickoe PrHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIO MOAMUTUKY, HanpaBaeHHYO Ha
npeAoTBpaLLeHue NoTeHLMaNbHbIX KOHPAVKTOB UHTEPECOoB.

3A0 «bantuiickoe PuHaHCOBOE AreHTCTBO» W €ro COTPYAHUKM He HecyT OTBETCTBEHHOCTM 3a MPAMOW UAN KOCBEHHbIN ylep6, HacTynuBLINIA B pe3y/ibTaTe UCMO/b30BaHUA
HacToALwel Ny6MKaLmMn AN ee CoaepIKaHus.

© 3akpbiToe aKLMoHepHoe oblecTso «BanTuiickoe ®HaHcoBOe AreHTCTBOY
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