POCCWA / PbIHOK AKLLUM
BOA 30.09.2010

WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. N3m. Vam. |'|por|.|03
AeHb, % Hea., % o

MMBE 141918 064%  -0.84% NHaekc MMBB byaeT KoHconnampoBaTbea B palioHe 1420 NyHKTOB A0 BbIXOAa CTaTUCTUKM
pTC 149403 0,76% 121% B CLLA nocne 16:30 mck
MSCI Russia 790,19 0,56% 0,72%
MSCI EM 1070,38 0,85% 2,14%
S&P 500 1144,73  -0,26% 0,92%
VIX 23,25 2,88% 3,29% CerogHn
DJ Euro Stoxx 600 2651  -0,12% 1,33%
FISE 100 oy A p— = CTaTUCTUKA: 3asBKM Ha nocobure no 6e3paboTumie M OKOHYATENbHbIE gaHHble no BBM 3a
DAX 30 6278,89 0,00%  1,14% BTOpO¥t KBapTan 8 CLUA
NIKKEI 225 9440,59  -124%  -131%

=  KoprnopaTuMBHas OTYETHOCTb: NYyO/AMKAUMKM BaKHbIX KOPMNOPATUBHbIX OTYETOB He
SSE Composite (Ha 09:00 MCK) ~ 2648,68 146%  2,32%

oXXnaaetca

3akp. N3m. Wsm.
. 3apy6eKHble pbIHKK
UST2 YTM, % 0,45 1,01 0,81 .
EBponelickMe MHAEKCblI HaKaHyHe MNOC/Ae MO3UTUBHOIO OTKPbITUA ObICTPO BEPHY/WUCH Ha
UST 10 YTM, % 2,51 4,11 -5,39
UST 10 - TIPS 10, 6.1. 191 1553 3,04 HEeUTPasbHYlO TEPPUTOPUIO, Fae M NpoBenn 6Oo/blYI0 YacTb CEeCCUMM, YBEANYUB MOTEpU
iTraxx Crossover Europe 5Y, 6.11. 377,28  -1554  -17,32 nocne cnaboro Hayana Topros B CLUA. MHAEKC SKOHOMMYECKUX HAacTPOEHWUA B €BPO30HE B
Russia 30 YTM, % 4,38 2,50 -3,10 ceHTAbpe HeoXKNaaHHO BbIPOC, ero 3HaveHue coctasmno 103,2 nyHKTa (B aBrycte 3HayeHue
[RvisiE) 2 €2, Gm 152,16 2[00 =L 102,3 nyHKTa, NPOrHO3MpPOBaNoCh CHUNKeHMe Ao 101,3).
Libor 3m USD, % 0,2900 0,06 0,06
Libor 12m USD, % 0,7783 -0,02 0,34
feer2em ° AMEpPUKaHCKME MHAEKChI BYEpa He CMOFM Pa3BUTb HacTynneHue. bonblias YacTb ceccum
USD/RUB NDF 3m, % 2,99 6,00  -13,00 . .
npowna Ha oTpuLaTesIbHOW TeppPUTOPUM, BO BTOPOW NMONOBUHE CECCUU MHAEKCHI NbITaNNUCh
USD/RUB NDF 12m, % 4,20 1,00 -4,00
RUB overnight, % 24 15,00 15,00 BbINTM B M/KOC, OAHAKO 3aBepWWIN AeHb NOTepAMM B Mpeaesax YeTBepTU MpoueHTa.
Mosprime 3m, % 3,75 0,00 0,00 CerofiHA BbIXOAUT 60/1bWOM 06bEM CTAaTUCTUKM — B TOM YUC/E eeHeaeNbHble 3afBKU Ha
nocobue no 6e3paboTurie 1 OKOHYATENbHbIE AaHHble No BBI 3a BTOpoli KBapTan. Bnpoyem,
¢ yyetom TOro, yto B CLLUA Ha KoHel, ceHTABpPA npuxoamuTca KoHel, GMHAHCOBOrO roaa,
3akp. N3m. WUsm. o
PbIHOK B Nt060W cTaTUCTMKe ByaeT cKaTb, MpeXae BCero, No3uTUB.
AeHb, % Hea., %
USD Index 7891  -0,39%  -1,45%
EUR/USD 13628 0,36% 1,71% 3anacbl HedpT 1 HedTenpoaykTos B CLUA CHU3MAKUCH CYLLECTBEHHO CU/IbHEE OXWUAAHWI (B
USD/IPY 83,68  -0,24%  -0,99% HanbosbLiel cTeneHn PasoLINCh C MPOrHO3aMM PbiHKa 3anacbkl 6eH3nHa: CHUXKeHue Ha 3,5
GBP/USD 15786  -0,07% 0,82% MAH. 6app. 3a Headeno npu nporHose pocta Ha 0,35 mAaH. Gappeneit), YTo NO3BOAUNO
0, 0 .
AUD/USD 09685  014%  1.28% KOTMPOBKaM dblouepcos Ha HedTb Light noackounTs Ao 77,5 fonn./6app. Brent snepsbie ¢
USD/CAD 1,0322 0,21% 0,21% .
nepBoi NOM0BMHbI aBrycTa Topryetca sbiwe 80 gonn./6app.
USD/CNY 6,6869  -0,05%  -0,25%
kop3uHa (EUR+USD)/RUB 35,35 0,17% -1,10%
USD/RUB LiE 3060  -0,03%  -1,54%
EUR/RUB LI 41,09  -0,32% 1,08% ..
Poccuidickuit pbIHOK
PoccuickMii pbIHOK BYepa B TeYEeHWe CEeCccMM O4veHb OCTOPOXKHO nogpacrtan, cnabo
3akp. W3m. WUzm. o
I e oTpuLaTeNbHaA AMHAMMKA €BPOMENCKUX PbIHKOB YPaBHOBELLMBAMACh Palii HA CbiPbEBbIX
HepTs WTI, USD/6app. (ICE) 77,86 2,21% 4,22% pblHKax. B utore BTOpYytO NONOBUHY ceccun nHaekc MMBB nposen BoKpyr otmeTkn 1420
HedTs Brent, USD/6app. (ICE) BT 2062% 32 NMYHKTOB, HO 3aKPbITUE COCTOANOCH BCE-TaKM HEMHOTO Hue Hee: 1419,18 nyHkToB (+0,64
Har. ras, USD/BTU (ICE) 3,962 3,26% -0,10% o
%). B nupepax cpeam «ronybbix ¢uiek» bnarogapa pocTy Ha CblipPbeBbIX PbIHKaX 6blan
3051070, USD /yH. 1308,9 0,06% 1,40% . o o .
cepeBpo, USD/y. 21860 074%  355% akumu TMK Hopunbckuit Hukenb (+2,4 %) u PocHedT (+1,22 %), akuum Jlykoina nocne
aniomuHmii, USD/r. (LME) 2341 1,39% 4,74% BO/IATU/IbHOW CECCUM 3aKPLIANCL BBAN3U MUHUMYMOB AHA (-0,97 %).
mezp, USD/T. (LME) 8064 1,42% 2,79%
HUKenb, USD/T. (LME) 23350 0,76% 3,43% CerofiHA ¢ yTpa as3uaTtckne GoHAO0BbIe NOWAAKM U Pbloyepchbl HA aMepUKAHCKUE MHAEKCbI
CHUKatoTCA. Pe3KuiA pocT LeH Ha HedTb, HaKaHyHe, CKopee BCEro He CMOXEeT HUBE/IMPOBATb
STOT HEraTMB, TaK Kak KOTUPOBKWU KYEPHOrO 30/10Ta» OCTAlOTCA B paMKax COXpaHAloLLerocs
yKe rog 6okoBoro auanasoHa. MHaekc MMBB Hayan Topru B paiioHe oTmeTku 1420
Mowucees Anekceit 6
+7(812) 329 8181 (206. 1286) MYHKTOB W, BEPOATHO, OyAeT KOHCOAMAMPOBATbCA Ha 3TOM YpPOBHe [0 TOro, KakK
a.moiseev@bfa.ru aMepUKaHCKan cTaTUCTMKa nocne 16:30 MCK CTaHeT OCHOBHbIM ApaliBepom AN MUPOBbIX
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30.09.2010 MHAuKaTOpbI pbIHKA aKuuii

MaKpOSKOHOMM‘-IeCKaFI CTaTUCTUKaA McTouHmk: Reuters
[Oata Bpema CrtpaHa MNokasaTtenb MNepuoa  ®akr [MporHo3 T[pea. Mepecm.
29ceH 0:30 US  3anacbl HedTn APIl: Hea/Hea, maH. 6app. (APl weekly crude stocks) bo26 ceH. -2.415 -0,300 2,231
29ceH 0:30 US  3anacbl6eH3unHa APl: Hea/Hea, mnH. 6app. (APl weekly gasoline stocks) no26ceH. 3,018 0,500 2,422
29ceH 0:30 US  3anacbl gauctuan. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks) no26ceH. -2.814 0,400 2,509
29ceH 12:30 GB MoTpeb. KpegutosaHue, £ mipa. (BoE consumer credit) Asr -0.120 0,100 0,170 0,160
29ceH 12:30 GB  YucToe KpeauT-Me Ha MOKYMKY unbsa, £ mapa. (Mortgage lending) Asr 1,657 0,300 0,100
29ceH 12:30 GB  Opo6p. 3aABKM Ha KUNMLLHbIE KpeauTbl, Tbic. (Mortgage approvals) Asr 47,37 47,00 48,72 48,35
29ceH 13:00 EZ NHAOEKC 3KOH. oxknaaHuii (Economic Sentiment) CeH 103,2 101,2 101,8 102,3
29 ceH 16:30 CA MHaekc ueH npounssogut. m/m, % (PP m/m) ABr 0,4 0,2 0,1
29ceH 16:30 CA  WHaekc ueH npoussoaut. r/r, % (PPly/y) Asr 0,6 1,0 0,8
29 ceH 18:30 US  3anacblHedTu: Heg/Head, maH. 6app. (EIAweekly crude stocks) no26ceH. -0.475 -0,300 1,000
29 ceH 18:30 US  3anacbl 6eH3uHa: Hep/Heq, maH. 6app. (EIA weekly gasoline stocks) no26ceH. -3.469 0,500 1,600
29 ceH 18:30 US  3anacblgyctunn.: Hea/Hea, maH. 6app. (EIAweekly dist stocks) no26ceH. -1.265 0,400 0,300
29ceH 18:30 US  3anacbl HedTv B KywinHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 0o 26 ceH. -0.399 -0,210
30ceH 3:15 JP NHAOeKC AenoBoi aKTMBHOCTM B Npombiw. (PMI Manufacturing) CeH 49,5 50,1
30ceH 3:50 JP Mpom. nponssoacTeo npeagaput. m/m, % (Industrial production m/m P) Asr -0.3 1,1 0,3
30ceH 3:50 JP Po3sHuuHble npogaxu r/r, % (Retail sales y/y) Asr 4,3 4,4 3,9
30ceH 9:00 JP 3aKa3bl Ha CTPoMTENbCTBO r/T, % (Construction orders y/y) Asr -0.02 -0,7
30ceH 9:00 JP HoBoe ctpoutenbcTso r/r, % (Housing starts y/y) ABr 20,5 10,4 4,3
30ceH 10:00 GB MHAeKc ueH Ha unbe Nationwide m/m, % (Nationwide house price m/m) CeH -0,3 -0,9
30ceH 10:00 GB WHaeKc ueH Ha »unbe Nationwide r/r, % (Nationwide house price y/y) CeH 2,5 3,9
30ceH 10:45 FR MHaeke ueH npounssoaut. m/m, % (Producer prices m/m) Nion 0,3
30ceH 12:00 DE  YposeHb6e3paboTuupl, % (Unemployment rate) CeH 7,6 7,6
30ceH 12:00 DE  Yucno 6espaboTHbix M/m, Thic. (Unemployment change m/m) CeH -20,0 -17,0
30ceH 13:00 EZ OueHKa nHaekKca notpebur. ueH r/r, % (CPl estimate y/y) CeH 1,8 1,6
30ceH 15:42 IN MnaTexkHbiit 6anaHc, S mapa. (Balance of payments) 2 KB. 2,10
30ceH 15:42 IN CyeT Tekywmx onepaumii, S mapa. (Current account) 2 KB. -13,00
30cen 16:30 US |BBIl npeasapur.r/r, % (GDP y/yA) 2 KB. 1,6 1,6
30ceH 16:30 US  dednsarop BB, % (GDP deflator) 2 KB. 1,9 2,0
30ceH 16:30 us MNepeuyHana 6espaboTtmua, Toic. (Initial jobless claims) 0o 27 ceH. 460 465
30ceH 16:30 US  [Onawasncs6e3paboTtmua, maH. (Continuing claims) 00 20 ceH. 4,480 4,489
30ceH 16:30 CA  BBMm/m, % (GDP m/m) Wion -0,1 0,2
30ceH 17:45 us YuKarcku MHAeKc genosoi aktmeHoctu (Chicago PMI) CeH 55,9 56,7
30ceH 18:30 US 3anacbirasa: Hea/Hen, wipa. Ky6. ¢ (EIAweekly natural gas) 00 26 ceH. 70 73
1okt 3:30 JP NHaekc notpe6burt. ueH r/r, % (National CPly/y) Asr -0,9
1okt 3:30 JP NHAaeKc noTpebuT. ueH 6a3osblii r/r, % (National CPly/y) Asr -1,0 -1,1
lokrt 3:30 JP MHpeke notpeburt. ueH B Tokwmo r/r, % (Tokyo CP1y/y) CeH -1,0
lokr 3:30 JP MHpeke notpebut. ueH 6a3osbiit B Tokuo r/r, % (Tokyo CP1y/y) Cen -1,0 -1,1
1okt 3:30 JP Pacxoapl gomoxo3ancte r/r, % (All household spendingy/y) Asr 1,3 1,1
lokr 3:30 JP YpoBeHb 6e3paboTnupl, % (Unemployment rate) Asr 5,2 5,2
lokr 3:30 JP CooTHOLIEeHMe HOBble BaKaHcuu /uncno comckatenen (Job /applicants) Asr 0,54 0,53
lokr 10:00 DE  PosHuyHble npogaxu m/m, % (Retail sales m/m) Asr 0,4 -0,3
1okt 10:00 DE Po3HuuHble npogaxu r/r, % (Retail sales y/y) Asr 3,5 0,8
1okt 10:30 IN Nedbuunt Topr. 6anaHca, $ mnpa. (Trade deficit) Asr 12,93
lokrt 11:48 FR NHAeKc AeN0BOM aKTMBHOCTU B NPOM. OKoHYaT. (PMI Manufacturing F) CeH 55,4 55,4
lokr 11:53 DE NHAEKC AeN0BOoM aKTUBHOCTM B NPOM. OKOHYaT. (PMI Manufacturing F) CeH 55,3 55,3
lokr 11:58 EZ NHAOEKC AeN0BOM aKTUBHOCTM B MPOM. OKOHYaT. (PMI Manufacturing F) CeH 53,6 55,1
lokr 12:28 GB NHAOeKc AenoBoi akTMBHOCTM B npombiwA. (PMI Manufacturing) CeH 53,8 54,3
1okt 13:00 EZ  YpoBeHbbe3paboTuupl, % (Unemployment rate) Asr 10,0 10,0
1okt 15:30 IN 30n10TOBaNOTH. pe3epsbl, S mapa. (Foreign reserves) 00 26 ceH. 287,73
1okt 16:00 BR Mpom. npounssoacteo m/m, % (Industrial production m/m) Asr 0,4 0,4
1okt 16:00 BR  Mpom. npoussoactso r/r, % (Industrial production y/y) Asr 9,5 8,7
lokr 16:30 us Ba30Bblit MHAEKC NoTpeb. pacxoaos m/m, % (Core PCE price index m/m) Asr 0,1 0,1
lokr 16:30 us Ba3oBbiit MHAEKC NoTpeb. pacxonos r/r, % (Core PCE price index y/y) Asr 1,4
lokr 16:30 US  [Oednsatop notpeb. pacxogos r/r, % (PCE price index y/y) Asr 1,5
1okt 16:30 us JNnuHble goxoabl m/m, % (Personal income m/m) Asr 0,3 0,2
1okt 16:30 US  JlnuHble pacxogpl M/m, % (Personal spending m/m) Asr 0,2
1okt 17:55 US  WMHaekc notpeb. posepus Muuur. yHusep. npeas. (U. of Michigan Conf, A) CeH 67,0 66,6
1okt 17:55 us NHAeKc ueH Ha xunve m/m, % (FHFA home price m/m) CeH 67,0 66,6
1okt 18:00 us NHAeKc aenosoi akteHocTM ISM B npouss. cektope (ISM Manufacturing) CeH 54,5 56,3
lokt 18:00 US  WHAeKc ueH Bnpouss. cektope ISM (ISM Mfg Prices Paid) CeH 60,0 61,5
lokr 18:00 us Pacxoppl Ha cTpouTtenbcteo m/m, % (Constriction spending m/m) Asr -0,4 -1,0
1okt 18:00 BR  Toprosbiii 6anaHc, S mnpa. (Trade balance) CeH 1,440 2,440
1okt 18:30 US  WMHaekc onepe. nHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) 00 26 ceH. 122,2

1okt 18:30 US  WUHgekc onepex. nHgnkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) 00 26 ceH. -8,7
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Odwuchbi: KasaHues Cepreit s.kazantsev@bfa.ru
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NMHPOPMaUMOHHO-TEXHUYECKan
noaaepika
YnpasneHue no pabore ¢ KAMeHTaMu client@bfa.ru OTaen 6poKkepcKUX onepauuii +7(812) 329 8199
KoHctaHTMHOBa Buktopumsa +7(812) 329 8191 Lllesuos Nasen +7 (812) 329 8195
Ha4yaNbHUK ynpasaeHua v.konstantinova@bfa.ru Havya/sbHUK oTAena p.shevtsov@bfa.ru
KykywkuHa EkatepuHa +7 (812) 329 8196 Muwapes AHapeit a.misharev@bfa.ru
Havya/bHUK KNNEHTCKOro otaena e.kukushkina@bfa.ru crneumanuct
LLleknHa EneHa +7(812) 329 8171
cneumanuncT KIMEHTCKOro otaena e.schekina@bfa.ru

HacToAwWwmMi 4OKYMEHT noarotosseH aHaautTuyeckum otgenom 3A0 «bantuiickoe drHaHCOBOE AreHTCTBO» M HOCUT UCKAOUUTEIbHO MHPOPMALMOHHBbIN
XapakTep. Bce OLEHKM U MHEeHMUs, BbICKa3aHHble B OTYeTe, MpPeacTaBAAloT CObOM He3aBUCMMOE CYKAEHME aHa/NUTUMKOB Ha AaTy BbiXxoZa OT4yeTa.
BosHarpaaeHune aBTOPOB OTYETa HU MPAMbIM, HU KOCBEHHbIM 06pa3oM He YBA3aHO C NPEeLCTaBAEHHbIMU B OTYETe To4Kamm 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
coboit NpaBo He 06HOBAATL MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM6O NONHOCTBIO OTKA3aThCA OT €€ OCBELLEHMS.

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 AreHTCTBO» U €ro COTPYAHUKMN He HecyT OTBETCTBEHHOCTM 33 NPAMOM MAM KOCBEHHbIN yLiep6, HaCTyNUBLLMIA B pe3ynbTaTe
MCNONb30BaHMA HACTOALEN NYBANKALMM UK ee CoLepIKaHuA.

© 3akpbIToe akumoHepHoe 06uecTso «bantuiickoe ®rHaHcoBOE AreHTCTBO»
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