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WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1645,82 -1,51% -2,26%
PTC 1878,55 -0,96% -2,46%
MSCI Russia 985,389 -1,33% -3,15%
MSCI EM 1103,74 -0,33% -2,22%
S&P 500 12715 0,30% 0,04%
VIX 21,85 -3,87% 15,85%
DJ Euro Stoxx 600 285,49 1,34% -0,71%
FTSE 100 5714,94 0,28% -0,88%
DAX 30 7164,05 0,76% 1,33%
NIKKEI 225 9367,84 0,18% -0,85%
SSE Composite (Ha 09:00 MCK) 2617,13 -0,97% -3,08%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,38 -0,45 -2,11
UST 10 YTM, % 2,94 1,80 -2,93
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 342,79 -8,09 9,82
Russia 30 YTM, % 4,45 1,80 7,80
Russia 5Y CDS, 6.n. 143,20 -1,98 2,57
Libor 3m USD, % 0,2465 0,00 -0,20
Libor 12m USD, % 0,7278 0,05 0,52
USD/RUB NDF 3m, % 3,96 -2,00 17,00
USD/RUB NDF 12m, % 4,55 5,00 22,00
RUB overnight, % 3,5 50,00 25,00
Mosprime 3m, % 4,21 0,00 0,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 75,46 -1,00% 0,89%
EUR/USD 1,4308 0,69% -0,26%
usb/IpY 80,04 -0,69% -0,34%
GBP/USD 1,6194 0,21% -0,24%
AUD/USD 1,0626 0,66% 0,93%
USD/CAD 0,9793 -0,25% -0,03%
USD/CNY 6,4700 -0,07% -0,16%
Kop3uHa (EUR+USD)/RUB 33,47 0,14% 0,13%
USD/RUB LB 28,19 1,06% 1,76%
EUR/RUB LB 39,82 -0,77% -1,74%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 93,01 -2,04% -6,32%
HedTb Brent, USD/6app. (ICE) 113,21 -0,71% -4,69%
Har. ras, USD/BTU (ICE) 4,325 -1,97% -9,08%
3001070, USD/yH. 1539,0 0,70% 0,59%
cepebpo, USD /yH. 35,800 0,90% -0,97%
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MporHos

Bavkaiwan noageprkka no mHaekcy MMBE — 1630 nyHKTOB. EC/lM OHa He YCTOMT, MOXHO
0XXMaaTb NOXo4a K MUHUMYMY ABYXHeZeNbHOW AaBHOCTM (1611,91 nyHKT).

POCCHIACKUIA PbIHOK

B nmATHWLY poCcUiiCKME MHAEKCbl cnefoBann 3a cyrybo HeraTMBHbIMM HACTPOEHUAMMU Ha
BHELHMX PbIHKAX, MPUYEM MO CPABHEHWUIO C MpeablayLlelt Ceccuell CHUMKeHMEe 3amMeTHO
yckopunocb. MHaoekc MMBBE uyepe3 gBa 4aca nmocne Havana TOpros ywen Huxke 1640
MYyHKTOB, TepAA B MOMEHTe OKono 2 %. 3atem coobuieHnsa m3 EBponbl 0 nporpecce B
neperoBopax Mo rpedyeckon npobseme NOAAEPKA/NM MOMbITKY OTCKOKA, HO 3aKpbiTUe
COCTOANOCb NIUWb HEMHOMMM BbIWE YTPEHHUX MUHUMYMOB: MHAeKc MMBE coctasun
1645,82 nyHKkTa (-1,51 %). «/IOKOMOTMBAMM» CHUMKEHWUA OCTAaBaNUCb «ronybble GpULLKU»
HedTerasoBoro M 6aHKoOBCKoro cektopos (Fasnpom -1,86 %, Jlykoin -1,86 %, PocHedTb -
2,85 %, CbepbaHK obbluKa -1,69 %, BTE -1,97 %).

Cratuctka B CLUA oOKasanacb pasHOHanpaB/ieHHOM: WMHAEKC AoBepua notpebuteneit,
paccunTbiBaemMbli MUUYUTAHCKUM YHUBEPCUMTETOM, ynan B uioHe ¢ 74,3 go 71,8 nyHKTOB
(oxnpanoch 74,0),
nokasartenen, paccumtoiBaembli Conference Board, B8 mae Bblpoc Ha +0,8 %, a Xganu

CHUXeHWe o 33aTO  WHAOEKC Oneperatowmx 3KOHOMUYECKUX
Tonbko +0,3 %. B COBOKYMHOCTM C Hagexaamu Ha pelweHue no Fpeunmn 3To NO3BOAWAO
nHgekcam DJIA n S&P 500 npubasuTtb no utoram gHa okono 0,3 %. Takxke oba MHAEKCa
3aduMKcupoBanu nepsblit HegenbHbI Npupoct (+0,44 % n +0,04 % cOOTBETCTBEHHO) nocne

wectn nogpAan Hegenb CHUXEHUA.

MATHWYHbIE HageXAbl PbIHKOB He ONpaBAaNNCh, BCTPeYa MUHUCTPOB PpUHaHCOB EBPO3OHDI
paHo yTPOM B NOHeAe/IbHUK BHOBb 3aBepLuniacb 6e3pesynbTaTHO: N0 MHEHUIO MUHWUCTPOB,
BblOE/NIEHUIO C/leaytowero TpaHwa GUHAHCOBOM MOMOLWM B Havane UIONA  [AO/IKHO
npeglwecrsoBaTb ofobpeHue napnameHTom peuumn CHUXKEHUA BIOAMKETHbIX PacxoLoB U
npvBaTM3aLMM TOCMMYLLECTBA. B pesynbTaTe Tekyllyld Hezento 60/bWWMHCTBO PbIHKOB
PUCKOBbIX aKTUBOB BHOBb HauMHAlOT B «MUHyce». baukailuaa nopaepikka no uHAeEKcy
MMBB — 1630 nyHKTOB, rae npoxogut 200-gHeBHaA CKOMb3AWaa cpefHAsa. Ecam oHa He
YCTOUT, MOXXHO OXMAATb NMOX04a K MUHUMYMY AByXHeAeNbHOU faBHOCTM (1611,91 nyHKT).

MC3 - Daily 17.06.2011 Ebe(Close 21) = 1,661.05, EMAT(Close 50) = 1,68+73, EMAZ(Close,200) = 1,630.19,
- : T00.0%
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20.06.2011 NHAMKaTOPbI pbIHKA aKLuit

MaxposxouomuquKaﬂ CTaTUCTUKA McTouHmk: Reuters
fAaTta Bpema CrpaHa MNokasaTenb MNepuon  ®Pakr [porHo3 [Mpea. lNepecm.
20 uioH  3:50 JP Toprosblii 6anaHc, mapa. neH (Trade balance total) Mai -853.7 -711,1 -463,7
20uioH  3:50 JP 0O6bemakcnopTa r/r, % (Exports y/y) Mait -10.3 -8,4 -12,5
20uioH  3:50 JP 06bem umnopTa r/r, % (Imports y/y) Mait 12,3 11,6 8,9
20 uioH  10:00 DE MHAaeKc ueH npounssoamt. M/m, % (Producer prices m/m) Mat 0,2 1,0
20wuoH  10:00 DE NHaeKc ueH npoussoaur. r/r, % (Producer prices y/y) Mait 6,3 6,4
20wuoH  12:00 EZ CyeT TeKyLMX Onepaumin Ce30HHO CKOPPEKT., Mapa,. espo (Current account sa) Anp -6,6 -4,7
20wuioH 12:00 EZ CyeT TEKYLUMX ONepaLmii Ce30HHO HECKOPPEKT., Mipa. eBpo (Current account nsa) Anp -6,6 -3,8
21 uoH 13:00 DE WHAEKC 3KOH. oXXupaHuii ZEW (ZEW Survey —economic sentiment) NioH -2,0 3,1
21uoH  13:00 DE NHAeKc TeKywmx ycnosuit ZEW (ZEW Survey —current conditions) NioH 89,5 91,5
21 uioH 15:45 us Po3HuuHble npogarku cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) £0 18 nioH. -0,8
21umoH 15:45 us Po3HuyHble npoaaxu cetn ICSC r/r, % (ICSC chain store sales y/y) 00 18 nioH. 2,4
21umioH 16:00 BR  UHaekc notpeb. ueH 3a 1/2 mec. m/m, % (IPCA-15 - Extended National CPI m/m) Mati 0,17 0,70
21uoH  16:30 CA Po3HuuHble Nnpoaaxu m/m, % (Retail sales m/m) Anp 0,5
21woH 16:55 US  Redbook: posHuuHbie npogaxu m/m, % (Redbook m/m) 00 18 nioH. 0,8
21woH 16:55 us Redbook: posHuuHbie npogaxu r/r, % (Redbook y/y) 00 18 nioH. 3,2
21uoH 18:00 US  MNpoAaaku Ha BTOPMYHOM PbIHKE Xuaba, MaH. (Existing home sales) Mai 4,80 5,05
21 uwioH 18:00 us Mpogarku Ha BTOPUYHOM PbIHKE Kb m/M, % (Existing home sales m/m) Man -6,0 -0,8
22 vioH  0:30 us 3anacbl HedTn APl: Hea/Hea, mnH. 6app. (APl weekly crude stocks) 00 17 vioH. -3,029
22 uioH  0:30 US  3anacbl6eH3unHa APl: Hea/Hen, miH. 6app. (APl weekly gasoline stocks) 00 17 vioH. 1,126
22 uioH  0:30 us 3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks) 00 17 vitoH. -0,426
22 mioH  13:00 EZ 3akasbl npom. npeanp-uin m/m, % (Industrial new orders m/m) Anp 1,0 -1,8
22 vioH 13:00 EZ  3akasbinpom. npeanp-uiir/r, % (Industrial new orders y/y) Anp 14,2 14,1
22 vioH  16:00 BR  YposeHbbe3paboTtuupl, % (Unemployment rate) Mai 6,4
22 vioH  18:00 us NHAeKC LeH Ha )xunbe m/m, % (FHFAhome price m/m) Anp -0,3
22 nioH 18:00 us MHAeKc ueH Ha unbe r/r, % (FHFA home price y/y) Anp 5,8
22uioH 18:30 US  3anacblHedTu: Hea/Hen, maH. 6app. (EIAweekly crude stocks) 00 17 vioH. -3,400
22 wioH 18:30 US  3anacbl6eH3uHa: Hea/Hen, miH. 6app. (EIAweekly gasoline stocks) 00 17 nioH. 0,600
22 nioH  18:30 us 3anacbl gucTunA.: Hea/Hea, wiH. 6app. (EIAweekly dist stocks) 00 17 vtoH. -0,100
22 vioH  18:30 US  3anacbiHedTu B KylunHre: Hea/Hea, mnH. 6app. (EIAweekly crude Cushing) 00 17 vioH. -1,141

22 uioH 20:30 US  Craska ®PC (FOMCinterest rate decision) -
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r.narodovyy@bfa.ru
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npamoi +7 (812) 329 8195, no6. 1235
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a.misharev@bfa.ru
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Hacroawmit LOKYMEHT NoaroTosieH aHanutuyeckum otaenom 3A0 «bantuiickoe ®UHAHCOBOE AreHTCTBO» M HOCWUT UCKAOUMTENbHO MHGOPMALMOHHBIN XapaKTep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHa/JIMTMKOB Ha AaTy BbiIXO4a oTdyeTa. BosHarpaskaeHue aBTOPOB OTYETa HU
NPAMbIM, HM KOCBEHHbIM 06Pa3oM He yBA3aHO C NpPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «bantuiickoe ®urHaHCOBOe AreHTCTBO» OCTaBaseT 3a coboi npaso
WU3MEHATb BbICKa3aHHbIE OLLEHKM M MHeHUA B itoboe Bpemsa 6e3 npeaBapuTeIbHOrO YBEAOMNEHUS.

MHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MCTOYHMKOB, MPM3HABAEMbIX HaMKW AOCTOBEPHbIMW, O4HAKO HE CYLLECTBYeT HWMKaKMX rapaHTWi, YTO yKasaHHas
MHbOPMaLMa ABAAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO0/KHA PAcCMaTPMBATLCA Kak MoHas M ToyHas. Mbl ocTasasem 3a coboi npaBo He 06HOBAATL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuiickoe ®rMHaHCOBOE AreHTCTBO» U €0 COTPYAHWKU MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WNHBECTULMOHHbIMU MHCTPYMEHTAMM, YNTOMAHYTbIMM B HacToswwem otyeTe. 3A0 «banTuitckoe ®rHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIOK MOIMTUKY, HaNpaBAEHHYIO Ha
npefoTBpaLLEHME NOTEHLMABbHBIX KOHPNNKTOB MHTEPECOB.

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