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WHBECTULMOHHARA
KOMMAHWA

/ NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. WUzm.
AeHb, % Hea., % I'IporH03
MMBB 168396  -0,50% 3,12%
PTC 1926,02  -0,77% 3,66% Bnarogapna ctabunbHOCTM LieH Ha HedTb Brent 1 pocTy nHAEeKcoB B A3MM POCCUNCKUI PbIHOK
MSCI Russia 1017,415  -1,17% 3,21% C yTpa BO BTOPHMK He CTa/l OTbIrpbiBaTb BYEPALLUHMI HEraTMB MUPOBBIX PbIHKOB. B cayyae
RCIEN M LS 2SS BbIXOZa MHAeKca MMBE Bbixoga Bbilwe 1700 NyHKTOB creaytolime uean — 1715 nyHKToB U
S&P 500 127098  -1,40%  -2,24% .
- : paitoH 1740 — 1750 nyHKTOB.
VIX 18,86 6,13% 5,07%
DJ Euro Stoxx 600 287,54  -2,34%  -3,42% . .
Poccuiicknii pbiHOK
FTSE 100 576580  -155%  -152%
DAX 30 70699  -1,25%  -0,55%
NE 225 — G5 L0053 B naTtHuuy, 10 uioHsA, mHaekc MMBE c yTpa npubaunxkancs K oTmetke 1700 NyHKTOB, O4HaKO
SSE Composite (Ha09:00 MCK) 272431  -0,15%  -0,94% TECTUPOBATb €e He CTan, M Nocae MONYAHA Pa3BEpPHYCA BHM3, @ BO BTOPOM NOSOBMHE
CeCccuM KOHCONMAMPOBAACA Ha BayKHOW nogaep:koit 1680 nyHKTOB. Ha 3aKkpbiTE UHAEKC
Bk e, e, coctaBun 1683,96 nyHktoB (-0,5 %). B ayTcaigepax cpegu «ronybbix ¢uwek» — akuuu

AeHb, 6.0. Heg,, 6.n.

CbepbaHKa (-1,68 % obbiuka, -1,86 % npedsbl) 1 Maznpoma (-1,28 %).

UST 2 YTM, % 0,40 2,03 -2,86
UST 10 YTM, % 2,97 2,38 -1,85
0,
UST 10 - TIPS 10, 6.1, SHAY!  #3HAYI AMmepurKaHcKMe GOHA0BbIE MHAEKCHI B MATHULY CHU3UAWUCL Gosee yem Ha 1 %, 3aBepLlunB
iTraxx Crossover Europe 5Y, 6.n. 332,97 7,73 15,11 nageHuem wecTyo Hegento noapsag. S&P 500, Takmm obpasom, oKasanca Huxke 200-
Russia 30 YTM, % 437 4,60 1,20 [HEBHOM CKONb3Awen cpeaHel, a DIIA — HUXKe NCUXONOTMYECKU 3HAYMMOM oTMeTKK 12000
[RVslE 3 CI2S) 10 S0 S NyHKTOB. MO MTOram BuepallHei ceccum MHAEKCbI M3MEHUANCL HE3HAUYUTENbHO, OAHAKO C
Libor 3m USD, % 0,2485 0,10 0,35 2 o
yTpa dblovepcbl NpubaBaAlOT B npegenax % %, NO3BONAA OXMMAATb OTCKOKa HaBepx. Ha
Libor 12m USD, % 0,7225 0,00 -0,47 .
USD/RUB NDF 3m, % 379 4,00 7,00 JanbHenwmne nepcnekTMBbl MOKA CMOTPUM CKOpee HeraTMBHO, OXMAAEM CHUMXKEHUA
USD/RUB NDF 12m, % 433 -2,00 -7,00 MHAEeKCa S&P 500 B paﬁOH 1250 nyHKTOB.
RUB overnight, % 3,25 5,00 -15,00
Mosprime 3m, % 421 1,00 0,00 M3 cobbiTnii, nNpousowealwnx 3a BPemMs POCCUUCKUX BbIXOAHbIX, OTMETUM CHUMKEHUe
areHTctBOM S&P 500 peiituHra Mpeunn o CCC ¢ HeraTMBHbIM MPOFHO30M; YCKOpPEeHMue
3akp. Vam. am. nHnaumm 8 Knutae go 5,5 % r/r; a Takke 3aBepluMBLIEecA CerogHsa 3acefaHue 6HaHka
AeHb, % Hend,, % o o
AnoHunn (cTaBKa ocTanacb 6e3 nameHenuit, 0 — 0,1 %, BblaeNeHa HOBasA KpeauTHasA IMHUA
USD Index 74,80 0,80% 1,34% N
EUR/USD 14345 112%  -1.97% ans 6aHkoB o6bemom 500 mapa. fieH).
USD/IPY 80,31 0,02% 0,06%
- ) 0,
GBP/USD 16233 -082%  -1,18% B A3uu ¢oHAOBblE MHAEKCHI — HA NOJIOXKUTENbHOW TeppuTopumM, npubasnaaot go 1,5 %.
AUD/USD 1,0528  -094%  -1,75% LeHbl Ha HedTb Brent nocne KonebaHuit HakaHyHe ocTatoTcsa Bbiwe 119 ponn./6app.
USD/CAD 0,9796 0,65% 0,17% bnarogapa aToMy pOCCUMMCKMIA PbIHOK C yTpa BO BTOPHMK He CTan OTbIrPbIBATb BYEpPALUHUMN
USD/CNY 64801 006%  002% BHELLHWI1 HeraTme, MHAEKCHI PacTyT. B cayyae Bbixoga vHAeKca MMBB Bbixoga Bbilwe 1700
Kop3uHa (EUR+USD)/RUB 33,52 0,29% -0,13% o
NYHKTOB cnegytowme uenm — 1715 nyHKkTos 1 panoH 1740 — 1750 nyHKTOB.
USD/RUB LB 27,70 0,07%  -1,21%
EUR/RUB up 40,52 -0,25% 0,54% M - Daily 10.06.2011 EpACose 210 =1,657.85, EnlA’ (CID%e,ﬁD) =1,683.498, EMA2’(’CIDSE,2DD) =1.828.60, MAsilos
3akp. N3m. WUsm.
AeHb, % Hea,, %
HedTs WTI, USD/6app. (ICE) 99,29  -2,59%  -0,93%
HedTb Brent, USD/6app. (ICE) 118,78 -0,66% 2,54%
Har. ras, USD/BTU (ICE) 4,757 1,78% 1,06%
3071070, USD/yH. 1529,9  -0,81%  -0,69%
1,627.91p
cepebpo, USD /yH. 36,150 -3,70% -0,14% :
r 1,500
- 1,400
- 1,300
- . - 1,200
hlar Thiay TJun TJul  TAug TSep 'Toet TRov 'Dec 2011 Thiar TApr May 1Jun

2B =-4.60, Signal(12,268=-16.18" - -
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MaKPOSKOHOMMHECKaﬂ CTAaTUCTUKA McTouHmk: Reuters
HAata Bpema CrpaHa MNokasaTensb Mepuop  Pakt MporHo3 [Mpep. Mepecm.

14 vioH  6:00 CN  Mpom. npoussoactso r/r, % (Industrial production y/y) Mam 13,3 13,2 13,4
14 ioH  6:00 CN  MHaekc ueH npoussogur. r/r, % (PPl y/y) Mai 6,8 6,5 6,8
14 nion 6:00 CN UHaeKe notpebuT. ueH r/r, % (CPly/y) Mait 5,5 5,4 5,3
14 vioH  6:00 CN Po3HuyHble npogaxu r/r, % (Retail sales y/y) Mait 16,9 17,0 17,1
14 noH  7:30 JP CraBKa baHka AinoHuu (BoJP rate decision) - 0-0.1 0,10
1l4wmoH  8:30 JP 3arpyska npouss. MoLHocTe m/m, % (Capacity utilization m/m) Anp -1.1 -21,5
14 vion 8:30 JP Mpom. NPon3BOACTBO OKOHYAT. M/M, % (Industrial production m/m F) Anp 1,6 1,0
14 o 10:45 FR CyeT TeKywWMX onepauuin, mapa. espo (Current account) Anp -4,1
14uvioH 12:30 GB  WUHAekc noTpe6buT. ueH m/m, % (CPl m/m) Mati 0,2 1,0
14 von 12:30 GB  MHaeKc notpeburt. ueH r/r, % (CPly/y) Mai 4,5 4,5
14 ion 15:45 US  Po3HuuHble npoaaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) 00 11 nioH. 0,4
14 vion 15:45 US  Po3HMuHble npoaaxu cetn ICSCr/r, % (ICSC chain store sales y/y) 00 11 vioH. 2,5
14 vion 16:30 us MHAeKc ueH npounss. m/m, % (PPl m/m) Mai 0,1 0,8
14 vion 16:30 us MHaekc ueH npouss. r/r, % (PPly/y) Mat 6,8 6,8
14 vion 16:30 us MHAeKc LeH nponss. 6a3osbii M/m, % (PPl core m/m) Mai 0,2 0,3
14 vioH 16:30 us MHAaeKc ueH npouss. 6a3osbii r/r, % (PPl core y/y) Mat 2,1 2,1
14uvioH 16:30 US  Po3HuuHble npogakm m/m, % (Retail sales m/m) Mati -0,4 0,5
14 noH 16:30 us Po3HuuHble Npoaaxu 6e3 aBTomobuneit m/m, % (Retail sales ex autos m/m) Mat 0,3 0,6
14 vion 16:55 us Redbook: po3HuuHble npogaxu m/m, % (Redbook m/m) A0 11 nioH. 1,3
14 vion 16:55 US  Redbook: posHuuHble npogaxu r/r, % (Redbook y/y) 00 11 vioH. 4,2
14 vion 18:00 US  MMpowuss. 3anackl m/m, % (Business Inventories m/m) Anp 0,9 1,0
15ui0H  0:30 US  3anacblHedTv API: Hea/Hea, maH. 6app. (APl weekly crude stocks) 00 10 nioH. -1,000 -5,512
15u0H  0:30 us 3anacbl 6eH3unHa API: Hea/Hep, maH. 6app. (APl weekly gasoline stocks) 00 10 nioH. 0,900 -0,390
15uioH  0:30 US  3anacbl guctunn. APl: Hep/Hen, maH. 6app. (APl weekly dist stocks) £0 10 nioH. 1,000 1,774
15uoH 12:30 GB  YposeHb 6e3paboTtuupl, % (ILO Unemployment rate, 3M) Anp 7,7 7,7
15uioH 12:30 GB  Yucno 6e3paboTHbix m/m, Tbic. (Jobless claims change m/m) Mat 7,0 12,4
15uioH 13:00 EZ Mpombiw. npoussoacTeo m/m, % (Industrial production m/m) Anp -0,2 -0,2
15uioH 13:00 EZ Mpombiwn. npouseoacTeo r/r, % (Industrial production y/y) Anp 4,9 5,3
15uoH  16:30 us MHaeKc nponss. aktneHocTM B Hbto-Mopke (New York Fed Manufacturing) MioH 12,50 11,88
15uioH  16:30 US  WUHaekc notpeb. ueH m/m, % (CPI m/m) Mai 0,1 0,4
15uoH  16:30 us MHaekc notpeb. ueH r/r, % (CPly/y) Mai 3,4 3,2
15uioH 16:30 US  UHaekc noTpeb. ueH 6e3 npogos../aHep. m/m, % (CPl ex food /energy m/m) Ma 0,2 0,2
15uioH 16:30 us MHaekc notpeb. ueH 6e3 npogos./aHep. r/r, % (CPl ex food / energy y/y) Mai 1,4 1,3
15uoH 17:00 US  YucTble nokynku amep. u/6 Hepesua., S mapa. (Net long-term TIC flows) Anp 24,0
15uon 17:15 us 3arpy3sKka npounsBoACTB. MoLwHocTel, % (Capacity utilization) Maw 77,0 76,9
15wuoH 17:15 us Mpom. nponseoactso m/m, % (Industrial production m/m) Maw 0,2

15uoH 18:30 us 3anacbl HedTU: Hea/Hea, mnH. 6app. (EIAweekly crude stocks) £0 10 vioH. -1,000 -4,800
15uoH  18:30 US  3anacbl beH3unHa: Hea/Hen, maH. 6app. (EIA weekly gasoline stocks) 00 10 nioH. 0,900 2,200
15uioH 18:30 us 3anacbl gucTunn.: Hea/Hea, wiH. 6app. (EIAweekly dist stocks) 00 10 nioH. 1,000 0,800
15uioH  18:30 US  3anacblHedTu B KywnHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 00 10 nioH. -1,016
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npamoi +7 (812) 611 0064, no6. 1032
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v.malev@bfa.ru
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a.misharev@bfa.ru
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npsmoi +7 (812) 329 8191, no6. 1191
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Hacroawmit LOKYMEHT NogroTosneH aHanutuyeckum otaenom 3A0 «bantuiickoe PUHAHCOBOE AreHTCTBO» M HOCUT UCKIOYMTENIBHO MHOOPMALMOHHDBIW XapakTep. Bce
OLEHKM M MHEHMS, BbiCKasaHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JMTUMKOB Ha AaTy BbiXO4a OoTdyeTa. BosHarpaskgeHue aBTOpPOB OTYETa HU
NPAMbIM, HWU KOCBEHHbIM 06Pa3oM He yBA3aHO C NpPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHus. 3A0 «bantuiickoe duHaHcoBoe AreHTCTBO» OCTaBAseT 3a coboit Npaso
WU3MEHATb BbICKa3aHHbIE OLLEHKM M MHeHUA B itoboe Bpemsa 6e3 npeaBapuTeIbHOrO YBEAOMNEHUS.

NHbopmauma, copepskalanca B OT4eTe, NoJyyeHa M3 MCTOYHWMKOB, MPU3HABAEMbIX HaMW AOCTOBEPHbIMM, OAHAKO HE CYLLEeCTBYEeT HMKaKMX rapaHTMi, 4TO yKasaHHas
MHbOPMaLMA ABAAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO0/KHA PAcCMaTPMBATLCA Kak MoHas M TouyHas. Mbl ocTasasem 3a coboi npaBo He 06HOBAATHL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WNHBECTULMOHHbIMWU MHCTPYMEHTaMU, YNOMAHYTbIMM B HacToswwem otyeTe. 3A0 «banTuitckoe drHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIOK NOAUTUKY, HaNpaBAEHHYIO Ha
npefoTBpaLLEHME NOTEHLMABbHBIX KOHPNNKTOB MHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HECYT OTBETCTBEHHOCTU 33 MPAMOM UM KOCBEHHbIW ylLepb, HaCTYNUBLWIMIA B pe3y/ibTaTe UCMONb30BaHUA
HacToawweln Ny6anKaumm v ee cogepikanus.
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