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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1678,82 -0,17% 0,84%
PTC 1919,05 -0,34% 0,40%
MSCI Russia 1010,951 -0,79% -0,19%
MSCI EM 1127,80 -0,58% -1,54%
S&P 500 1265,42 -1,74% -1,11%
VIX 21,32 16,76% 13,46%
DJ Euro Stoxx 600 285,99 -2,34% -2,55%
FTSE 100 5742,55 -1,04% -1,14%
DAX 30 7204,79 0,00% 2,05%
NIKKEI 225 9422,42 -1,59% -0,47%
SSE Composite (Ha 09:00 MCK) 2674,89 -1,13% -1,05%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,38 -6,43 -0,52
UST 10 YTM, % 2,97 -13,17 2,14
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 338,60 10,17 13,35
Russia 30 YTM, % 4,43 5,40 8,70
Russia 5Y CDS, 6.n. 140,69 1,00 5,54
Libor 3m USD, % 0,2450 -0,03 -0,52
Libor 12m USD, % 0,7213 0,10 -0,05
USD/RUB NDF 3m, % 3,9 1,00 7,00
USD/RUB NDF 12m, % 4,45 7,00 7,00
RUB overnight, % 3,4 -45,00 40,00
Mosprime 3m, % 4,21 0,00 1,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 76,07 1,85% 2,88%
EUR/USD 1,4166 -1,88% -2,81%
usb/IpY 81,03 0,76% 1,38%
GBP/USD 1,6176 -1,22% -1,34%
AUD/USD 1,0564 -1,06% -0,51%
USD/CAD 0,9789 1,06% -0,06%
USD/CNY 6,4813 0,03% 0,09%
Kop3uHa (EUR+USD)/RUB 33,38 -0,21% -0,38%
USD/RUB LB 27,90 0,39% 0,42%
EUR/RUB LB 40,28 0,13% -0,92%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 94,81 -4,59% -5,89%
HedTb Brent, USD/6app. (ICE) 117,10 -2,55% -0,64%
Har. ras, USD/BTU (ICE) 4,577 -0,09% -5,57%
3001070, USD/yH. 1530,2 0,53% -0,35%
cepebpo, USD /yH. 35,760 1,22% -2,77%
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MporHos

BHEWHME PbIHKA CHUMKAKOTCA Ha ¢(OHE BHOBb YCUAMBLUMXCA CTPAxOB OTHOCUTENbHO
rpeyeckoro fonra u HebnaronpmatHoh ctatuctukm m3 CLUA. Ha atom ¢oHe Toprn Ha
POCCUIACKOM pPbIHKE Haya/nCb CO CHUXeHusa mHaekca MMBB B palioH 1660 nyHKTOB, B
TeYEHMEe JHA He UCKoYaeM yraybaeHna KoppeKLmu.

POCCUIACKUIA PbIHOK

B cpeay, 15 MIOHA, POCCUINCKME MHAOEKCbI B NEepBOM MONOBUHE AHSA KOHCOAMAMPOBAIUCH
BbllLe YPOBHEWN Npeablaywero 3akpbiTus, a mexay 15:00 n 16:00 mck (pacyeTHbli nepuog,
ONA ueHbl ucnonHeHus ¢btovyepcoB FORTS) 06HOBUAM MecsUHble MAKCUMYMbl, UHAEKC
MMBB nogHumanca sbiwe 1700 nyHkTOB, MHAEKC PTC — Bbiwe 1950 nyHKTOB. 3a 3TUM
nocnefoBan peskuii pasBopoT BHU3, NMOAKPENIEHHbIN NECCMMU3IMOM Ha BHELLUHUX PbIHKAX,
N 3aKpbITUE COCTOANOCH Ha OTPULATENbHOW Tepputopumn, nHaekc MMBB coctasun 1678,82
nyHkta (-0,17 %). Cpeau ayTcaigepoB B NepBOM 3lieNoHe — aKkuuu asnpoma (-1,08 %),
PocHedTun (-0,9 %),  npedbl CoepbaHKa (-1,51 %).

BHewHMe pbIHKM BYepa CHOBa OKasa/uWcCb NOA AABAEHMEM HOBOCTENW OTHOCUTE/IbHO
rpeyeckoro gosara U HebnaronpuMATHON amMepPUKAHCKOM CTaTUCTUKKU. CTpaxm OTHOCUTENbHO
BO3MOXHOIo gedonta Mpeunn 6bIAM peaHMMMPOBaHbl Ha GoHe 6e3ycnelHbiX NOMbITOK
MMHUCTPOB GUHAHCOB CTpaH EBPO30HbI cornacosatb NaaH NOAAEPKKM peunn 1 akTUBHbIX
aKuMi npoTecta NPoTUB mep 61oAXKeTHOW 3KOHOMUM BHYTPM cTpaHbl. B CLUA pocT nHaekca
noTpebuTeNnbCKUX LLEH 32 Mal CyLLECTBEHHO NpeBbicMA oxKuaaHua, Core CPl npubasun 0,3
% M/M, UTO CTaNI0 CaMbIM CUJ/IbHbIM NPUPOCTOM 3a 3 roaa. MpomblLLIeHHOE NPOU3BOACTBO B
Mae BbIPpOC/0 MeHblUe OXKuaaHui, +0,1 % npu nporHose +0,2 %.

AMepPUKaHCKME MHAEKCbl HaKaHyHe cHu3uaucb Ha 1,5 — 1,8 %. Ha a3sumartckoit ceccum
HeraTMBHbIE HACTPOEHMUA COXPAHAIOTCA, HONBLMHCTBO MHAEKCOB PErMOHA TaKKe B MUHYCe
Ha 1,5 — 2,0 %. LleHbl Ha cbipbeBble TOBapbl NOA, AaBleHNeM Ha pOHe Pe3Koro yKpenaeHus
ponnapa Ha forex. Ha aTom ¢oHe TOprn Ha POCCMIMCKOM PbIHKE HAYa/IMCb CO CHUMKEHUS
nHaekca MMBE B paitoH 1660 nyHKTOB, B TeyeHMe AHA He WCKAo4Yaem yrnybneHua
KOppeKUUu.
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16.06.2011 NHAMKaTOPbI pbIHKA aKLuit

MaKpOSKOHOMMHECKaﬂ CTaTUCTUKA McTouHmk: Reuters
faTta Bpema CrpaHa MNokasaTenb MNepuwoa  ®akr lporHo3 [pea. [lepecm.

15uoH  0:30 US  3anacbiHedTn API: Hea/Hea, maH. 6app. (APl weekly crude stocks) no 10 uoH. -3.029 -1,500 -5,512

15ui0H  0:30 us 3anacbl 6eH3unHa APl: Hea/Hea, miH. 6app. (APl weekly gasoline stocks) po10wuwoH. 1,126 1,000 -0,390

15uioH  0:30 us 3anacbl guctuan. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks) po 10 uoH. -0.426 1,000 1,774

15uoH 12:30 GB  YposeHb 6e3pabotuubl, % (ILO Unemployment rate, 3M) Anp 7,7 7,7 7,7

15uoH 12:30 GB Yucno 6e3paboTHbix M/m, Thic. (Jobless claims change m/m) Mai 19,6 7,0 12,4 16,9
15uioH 13:00 EZ Mpombiw. npoussoacTeo m/m, % (Industrial production m/m) Anp 0,2 -0,2 -0,2

15uioH 13:00 EZ Mpombiwn. npomssoacTso r/r, % (Industrial production y/y) Anp 5,2 4,9 5,3 5,8
15uioH  16:30 us WMHaeKc nponss. aktneHocTM B Hblo-Mopke (New York Fed Manufacturing) WioH -7.79 12,50 11,88

15uioH  16:30 US  WUHpekc notpeb. ueH m/m, % (CPI m/m) Mai 0,2 0,1 0,4

15uioH  16:30 us MHaekc notpeb. ueH r/r, % (CPly/y) Ma 3,6 3,4 3,2

15 uioH 16:30 us NHaekc notpeb. ueH 6e3 npoaos./aHep. m/m, % (CPl exfood /energy m/m) Mam 0,3 0,2 0,2

15uioH  16:30 us MHaekc notpeb. ueH 6e3 npoaos./aHep. r/r, % (CPl exfood / energy y/y) Mai 1,5 1,4 1,3

15uioH 17:00 us YucTble nokynku amep. u/6 Hepesuna., S mapa. (Net long-term TIC flows) Anp 30,6 24,0 24,0
15uoH 17:15 us 3arpyska npousBoAcTB. MoLLHOCTel, % (Capacity utilization) Mai 76,7 77,0 76,9 76,7
15uioH 17:15 us Mpom. npoussoacteo m/m, % (Industrial production m/m) Ma 0,1 0,2

15uioH  18:30 US  3anacbiHedTn: Hea/Hen, maH. 6app. (EIAweekly crude stocks) no10uoH. -3.406 -1,500 -4,800

15 uioH 18:30 us 3anacbl 6eH3unHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks) no10uwoH. 0,573 1,000 2,200

15uioH 18:30 us 3anacbl gucTnan.: Heg/Hea, maH. 6app. (EIAweekly dist stocks) po 10 moH. -0.105 1,000 0,800

15uioH 18:30 US  3anacbl HedTu B KylwnHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 0010 uioH. -1.141 -1,016

16 mioH 12:30 GB  Pos3.npogaxum/m, % (Retail sales m/m) Mati -0,6 1,1

16uioH 12:30 GB  Pos.npogaxur/r, % (Retail sales y/y) Mati 1,5 2,8

16 uion 13:00 EZ  WHpekc notpebut. ueH m/m, % (CPl m/m) Maii 0,6

16 moH 13:00 EZ MHaekc notpebur. ueH r/r, % (CPIy/y) Mait 2,7 2,7

16 mioH 13:00 EZ  WHaekc notpebur. ueH 6e3 npoaos./aHep. m/m, % (CPI exfood / energy m/m) Maii 0,1 0,5

16 mioH 13:00 EZ MHaekc noTpebur. ueH 6e3 npogos../aHep. r/r, % (CPl exfood / energy y/y) Mait 1,6 1,8

16 mioH 16:30 us MepsuyHana 6e3spaboTuua, Toic. (Initial jobless claims) 00 11 nioH. 420 427

16 mioH 16:30 US  [Onawasca 6espabotnua, maH. (Continuing claims) 00 04 nioH. 3,650 3,676

16 mioH 16:30 us PaspeleHuns Ha cTpouTenbeTso, MiH. (Building permits) Mati 0,558 0,563

16 nion 16:30 us Pa3peLeHus Ha cTponTenbeTso M/m, % (Building permits m/m) Mai -1,9

16 noH 16:30 us HoBoe cTpouTenbctBo, MH. (Housing starts) Mati 0,540 0,523

16 nion 16:30 us HoBsoe cTpoutenscTtso m/m, % (Housing starts m/m) Mai -10,6

16 moH 16:30 US  CyeTTekywmxonepaumi, S mapa. (Current account) 1ks. -126 -113

16 mioH 18:30 us 3anacbirasa: Hega/Hed, mapg,. ky6. ¢ (EIAweekly natural gas) 00 10 nioH. 70 80

16 nioH - RU  MesxayHapoaH. pesepssl, S mapa. (Central Bank reserves) 00 10 unioH. 522,8

17 vioH 13:00 EZ Toprosblii 6anaHc, mapa. espo (Trade balance) Anp 2,1 2,8

17 vion 15:30 IN [JeHexHbi arperat M3 2 Hea,.r/ 2 Hea.r, % (M3 money supply) 16,8

17 vion 15:30 IN 3010TOBaNIOTH. pe3epsbl, S Mnpa. (Foreign reserves) 00 10 utoH. 312,90

17 vioH 16:30 CA OnTosble npogaxsu m/m, % (Wholesale trade m/m) Anp -0,2 0,1

17 ton 17:55 US  WHaekc notpeb. gosepua Muuur. yHueep. okoHuarT. (U. of Michigan Conf, F) WioH 74,0 74,3

17 mion 17:55 us MHaeKc noTpeb. aosepus Muuunr. yHusep. npeas. (U. of Michigan Conf, A) WioH 74,0 74,3

17 nion 18:00 us NHAeKc onepex. uHanMKaTopos m/m, % (Leading indicators m/m) Mai 0,2 -0,3

17 vion 18:30 us NHAaeKc onepex. uHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) 00 10 uioH. 127,7

17 vion 18:30 US  WUHpekc onepesx. uHankaTopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y) 00 10 nioH. 4,1
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HacToawmit LOKYMEHT NoAroTosieH aHanutuyeckum otaenom 3A0 «banTtuiickoe ®UHAHCOBOE AreHTCTBO» M HOCWUT UCKIOUMTENbHO MHGOPMALMOHHBIN XapaKTep. Bce
OLEHKM M MHEHMS, BbiCKasaHHble B OTYeTe, NPeacTaBaAloT coboil He3aBUCMMOE CyKAEHMe aHa/IMTMKOB Ha AaTy Bbixo4a oTdyeTa. BosHarpaskaeHue aBTOPOB OTYETa HM
NPAMbIM, HM KOCBEHHbIM 06Pa3soM He yBA3aHO C NpPeACTaBJeHHbIMM B OTYeTe TouKkamu 3peHus. 3A0 «bantuiickoe ®uHaHcoBoe AreHTCTBO» OCTaBaseT 3a coboit npaso
WU3MEHATb BbICKa3aHHbIE OLLEHKM M MHeHUA B itoboe Bpemsa 6e3 npeaBapuTeIbHOrO YBEAOMNEHUS.

MHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MUCTOYHMKOB, MPM3HABAEMbIX HaMKW AOCTOBEPHbIMW, O4HAKO HE CYLLECTBYeT HWMKaKMX rapaHTWi, YTO yKasaHHas
MHbOPMaLMa ABAAETCA NONHON U TOYHOM U, COOTBETCTBEHHO, OHA HE [O/IKHA PAcCMaTPMBATLCA Kak Mo/Has M TodyHas. Mbl ocTasasiem 3a coboit npaBo He 06HOBAATbL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHUKM MOTYT MHBECTUPOBATb, BbICTYNaTb MapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WNHBECTULMOHHbIMW MHCTPYMEHTAMK, YNOMAHYTbIMM B HacToswem otyeTe. 3A0 «banTuitckoe ®rHaHCOBOE AreHTCTBO» MPOBOAMUT BHYTPEHHIOK NOANTUKY, HaNpPaBAEHHYIO Ha
npefoTBpaLLEeHME NOTEHLMABHBIX KOHPNMKTOB UHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HECYT OTBETCTBEHHOCTU 3a NPAMOI AN KOCBEHHbIN ylep6, HAacTyNUBLLNIA B pe3yabTaTe UCMNONb30BaHUSA
HacToawweln Ny6anKaumm v ee cogepikanus.
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