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3akp. W3m. W3m.

AeHb, % HeA, % I'IporH03
MMBB 1633,99 162%  -0,72%
PTC 1857,04 1,48% -1,15% Mpoaonkatoweeca CHUXKEHWEe UeH Ha He(l)Tb U oTpuuatesibHaa AWMHaMUKa BHeELWHUX
MSCI Russia 974,892 179%  -107% $OoHA0BbIX MHAEKCOB GOPMMPYIOT HeraTMBHbIN BHewHu ¢oH. UHaekc MMBB, c yTpa
MSCIEM 111567 094%  1,08% OTCTYNMB HWKe 1630 MyHKTOB, B TEYEHUE CECCUWM MOMKET HaMpaBUTbCA K MUHUMYMY

_ [ i [ “ -
S&P 500 1268,45 117% 0.24% npegblaywen Hegenun B panoHe 1600 nyHKTOB.
VIX 21,10 938%  -3,43%

. [ - [ " -
DJ Euro Stoxx 600 279,27 001%  -2,18% POCCUIMCKMIA PLIHOK
FTSE 100 5697,72 041%  -0,30%
DAX 30 712138 -039%  -0,609 . o

: .39% .60% B nATHMLUY, 24 WIOHA, POCCUMCKUI PbIHOK CMOT OTbIrpaTb NOTepu npeablaywen ceccum. Ha

NIKKEI 225 9578,31  -1,04%  2,39%

ssC ke(a0S00MCK) 275175  -013%  398% ¢doHe HoBOCTM O cornacosaHuu [peumeit ¢ avpgepamu EC 1 MB® nnaHa yyKecToyeHus
omposite (Ha ) ) -0, o ) o

duckanbHOM NoANTUKM MHAeKC MMBE Hauan feHb € «rana» HaBepX U K Yacy AHA BEpHyACcA

3akp. L 0 K HeaenbHbIM Makcumymam B pailoHe 1640 nyHKTOB. Bnpouem, npeogonetb 37O
UST2 YTV % 034 Ae"b'_g;;'s "ep"_zzg CONPOTMB/IEHME CHOBA HEe YJan0Cb, U BTOPYIO MOMOBUHY CECCUM MHAEKC MPOBEN B Y3KOM
UST10 YTM, % 287 436 728 AnanasoHe 1630 — 1640 nyHKTOB, M Ha 3aKpbiThe coctaBun 1633,99 nyHktos (+1,62 %),
UST10- TIPS 10, 6.1, #BHAY!L  #3HAY! HenenbHOe M3MEHeHWe OKasasnocb oTpuuaTenbHbiM (-0,72 %). B nupepax pocta — akuumu
iTraxx Crossover Europe 5Y, 6.1. 364,22 3,42 21,43 CbepbaHKa (06bluKa +3,14 %, npedbl +2,88 %).
Russia 30 YTM, % 4,58 6,60 12,70
Russia 5Y CDS, 6.n. 155,93 2,24 12,72 K Beuepy NATHULbI OXMAAHWA WMHBECTOPOB OTHOCUTENIbHO Pa3BUTUA cobbiTUIM B Mpeunn
Libor 3m USD, % 0,2463 -0,03 -0,03 CHOBa CTanu 6onee TPEBOXKHLIMM: OBCYKAEHWE HEMOMNYAAPHOTO MAaHa XKeCTKON IKOHOMUK
HEORZIICEDnE L L La B MapfilaMeHTe, HauuHatollee cerofHsa, byaeT HempocTbiM. B pesynbTaTe amepuKaHCKue
USD/RUB NDF 3m, % 4,04 0,00 8,00
T —— £50 500 500 WHAEKCbl B MNATHULY pPa3BepHYyAUCb BHM3, noTepaB 3a geHb 1 — 1,25 % u BHOBb
RUB overnight, % 35 50,00 0,00 3adUKCMPOBAB CHUMXKeHWEe Mo utoram Heaenwn. CerogHsa B A3uvu H6O/BLIMHCTBO MHAEKCOB
Mosprime 3m, % 425 1,00 4,00 TaKKe CHUKaloTCA. MPOoA0KAIOWEECA CHUKEHME LeH Ha HedTb TaKXKe OKaXKeT AaBfeHue
Ha KOTMPOBKMU POCCUMNCKMX «ronybbix duwek». UHaekc MMBE, ¢ yTpa oTcTynus Huxke 1630
R Ae":i""% H:':”;ﬂ MYHKTOB, B TEYEHME CECCMM MOMKET HAMpaBWUTbCA K MUHUMYMY Npeablayuwiein Hepenu B
USD Index 7621 040%  0,99% paiioHe 1600 nyHKTOB.
EUR/USD 14406  0,00%  0,68%
e 8026 000%  027% MCX - Daily 24.06.2011 EMa(CIose 21) = 1,648.71, EMA1 (leuﬁe,sup 1,672.10, Eriniag(0|ose,zuu)= 1,63012 Clog
GBP/USD 16242 000%  030% T g
AUD/USD 1,0589  0,00%  -035%
USD/CAD 09717  000%  -0,78%
USD/CNY 64650  0,00%  -0,08%
Kop3uHa (EUR+USD)/RUB 33,62 0,25% 0,47%
USD/RUB LB 28,18  0,00%  -0,04%
EUR/RUB LI 40,05  0,00%  0,57%
3akp. W3m. W3m.

feHb, % Hea,, %

HedTs WTI, USD/6app. (ICE) 91,16 0,15% -1,99%
HedTb Brent, USD/6app. (ICE) 105,12 -2,00% -7,15%
Har. ras, USD/BTU (ICE) 4,229 0,86% -2,22%
3001070, USD/yH. 1500,2 -1,23% -2,52%
cepebpo, USD /yH. 34,260 -2,81% -4,30%

1,200
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MCH- MACD(12,26)= -8
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27.06.2011 NHAMKaTOPbI pbIHKA aKLuit

MaKPOSKOHOMMHECKaﬂ CTaTUCTUKA McTouHmk: Reuters
fAata Bpema CrpaHa MNokasaTenb Mepuop  ®akt MporHo3 T[pep. [MMepecm.
27 vioH 16:30 US  ba3osbii MHAEKC noTpeb. pacxogos m/m, % (Core PCE price indexm/m) Mai 0,2 0,2
27 vioH  16:30 us ba3oBbIli MHAEKC noTpeb. pacxogos r/r, % (Core PCE price indexy/y) Mai 1,0
27 vioH 16:30 US  [Ldednsatop notpeb. pacxoposr/r, % (PCE price indexy/y) Mati 2,2
27 vioH  16:30 US  Nlnunble goxoabl m/m, % (Personal income m/m) Mai 0,4 0,4
27 vioH  16:30 us JNnuHble pacxoapl m/m, % (Personal spending m/m) Mait 0,1
27 vioH 17:30 BR CueT Tekywmxonepauuii, S mapa. (Current account) Ma -3,5
28 utoH  3:50 JP Po3HuuHble npogaxu r/r, % (Retail sales y/y) Mait -2,6 -4,8
28 uioH 10:00 DE  WHaekc notpebur. gosepua GK (GFK consumer sentiment) Wion 5,3 5,5
28 uioH 10:00 DE  LeHbliumnopTa m/m, % (Import prices m/m) Mai -0,3 0,3
28 uioH 10:00 DE LleHbl umnopTa r/r, % (Import prices y/y) Mait 8,4 9,4
28 uioH 12:30 GB  BBIlokoHuaT. kB/KB, % (GDP q/q F) 1 k8. 0,5 0,5
28mioH 12:30 GB BB okoHuarT. r/r, % (GDP y/y F) 1ks. 1,8 1,8
28 uioH  12:30 GB  Cuert Tekywmxonepauuit, £ mapa. (Current account) 1 kB. -4,900 -10,490
28 mioH 15:45 us Po3HuuHble npoaaxu cetm ICSC Hea/Hea, % (ICSC chain store sales w/w) A0 25 nioH. -0,7
28 uioH 15:45 US  Po3sHuuHble npoaaxu cetn ICSCr/r, % (ICSC chain store sales y/y) 00 25 vioH. 2,2
28 uioH 16:55 us Redbook: posHuuHble npogaxu m/m, % (Redbook m/m) 00 25 UIoH. 1,0
28 vioH  16:55 US  Redbook: posHuyHble npogaxu r/r, % (Redbook y/y) 00 25 UIoH. 4,2
28 uioH 17:00 us NHAEKC ueH Ha skunbe S&P/Case-Shiller 20 m/m, % (S&P/Case-Shiller 20 m/m) Anp 0,3 -0,8
28 ioH 18:00 us NHaekc notpeb. gosepua (Consumer confidence) WioH 60,5 60,8
28 vioH - DE NHAaeKc noTpebut. ueH npeasaput. m/m, % (CPI m/m P) WioH 0,1
28 nioH - DE NHaeKe notpebuT. ueH npeagapwrt. r/r, % (CP1y/y P) MioH 2,3 2,3
29 uioH  0:30 us 3anacbl HedTn APl: Hea/Hen, maH. 6app. (APl weekly crude stocks) 1,0 24 VIoH. -0,081
29uoH  0:30 US  3anacbl 6eH3unHa APl: Hea/Hen, miH. 6app. (APl weekly gasoline stocks) 00 24 vioH. -1,516
29 moH  0:30 us 3anacbl guctunn. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks) 00 24 UIoH. -0,541
29 uioH  3:50 JP Mpom. nponssoacTeo npeagaput. m/m, % (Industrial production m/m P) Man 5,5 1,6
29 uioH  9:30 FR BBI okoHuaT. KB/KB, % (GDP q/q F) 1 k8. 1,0
29 umioH  12:30 GB  Motpeb. kpeantosaHue, £ mnpa. (BoE consumer credit) Ma 0,350 0,500
29 uioH  12:30 GB  YucTtoe KpeauT-me Ha NOKynKy »uabs, £ mapa. (Mortgage lending) Maii 0,700 0,700
29 umioH  12:30 GB  Opo6p. 3aABKM HA KUAULLHbIE KpeauTbl, Thic. (Mortgage approvals) Maw 46,10 45,20
29 uoH  13:00 EZ NHAEKC 3KOH. 0xunaaHuii (Economic Sentiment) MioH 105,0 105,5
29 mioH  15:00 CA  WHaekc notpeburt. ueH m/m, % (CPI m/m) Mai 0,2 0,3
29mioH 15:00 CA  WUHpekc notpebur. ueH r/r, % (CPly/y) Mai 3,3 3,3
29 mioH  15:00 CA  WHaekc notpeburt. ueH 6a3osbii m/m, % (CPI core m/m) Mai 0,2 0,2
29mioH 15:00 CA  WUHpekc notpebuT. ueH 6asosbii r/r, % (CPI core y/y) Mai 1,6 1,6
29 mioH  18:00 us HesasepLu. npoaaxu kunba m/m, % (Pending home sales m/m) Man 3,8 -11,6
29 mioH  18:30 us 3anacbl HebTn: Hep/Hea, maH. 6app. (EIAweekly crude stocks) 00 24 vioH. -1,700
29 mioH 18:30 US  3anacbl6eH3unHa: Hea/Hen, miH. 6app. (EIAweekly gasoline stocks) 00 24 vioH. -0,500
29 mioH  18:30 us 3anacbl gucTUAAN.: Hea/Hea, wiH. 6app. (EIAweekly dist stocks) 00 24 VIoH. 1,200
29 mioH  18:30 US  3anacbiHedTu B KylwnHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 00 24 vioH. 0,273
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HacToawmit LOKYMEHT NoAroTosieH aHanutuyeckum otaenom 3A0 «banTtuiickoe ®UHAHCOBOE AreHTCTBO» M HOCUT UCKAOUMTENBHO MHGOPMALMOHHBIN XapaKrep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JIMTMKOB Ha AaTy BbiXO4a oTdyeTa. BosHarpaskaeHue aBTOPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06Pa3oM He YBA3aHO C NPeACTaBJeHHbIMU B OTYeTe TOYKamu 3peHusn. 3A0 «banTuitickoe PuHAHCOBOe AreHTCTBO» OCTaBAAET 33 Coboi NpaBo
WN3MEHATb BbICKa3aHHbIE OLEHKM U MHeHUA B itoboe Bpemsa 6e3 npeaBapuTeIbHOMO YBEAOMNEHUS.

MHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 UCTOYHMKOB, MPM3HABAEMbIX HaMKW AOCTOBEPHbIMW, O4HAKO HE CYLLEeCTBYeT HMKaKWMX rapaHTWi, 4YTO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM M, COOTBETCTBEHHO, OHA HE [O/IKHA PACCMaTPMBATLCA KaK MOJIHAA M ToYHasA. Mbl ocTaBnsem 3a coboii NpaBo He O6HOBNATL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuiickoe ®rMHaHCOBOE AreHTCTBO» M ero COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM MM CoBepLIaTb UHbIe CAENKMU B KadecTBe NpuHLUMNana c
WNHBECTULMOHHbIMWU MHCTPYMEHTAaMK, YNTOMAHYTbIMM B HacToslwem otyeTe. 3A0 «banTuitckoe ®rHaHCOBOE AreHTCTBO» MPOBOAMUT BHYTPEHHIOK MOIMTUKY, HaNpaBAEHHYIO Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «Bbantuiickoe ®MHaHCOBOE AreHTCTBO» W ero COTPYAHMKM He HecyT OTBETCTBEHHOCTM 3a NPAMOIN AN KOCBEHHbIN yuep6, HacTyNuBLLNIA B pe3yabTaTe MCMNONb30BaHUA
HacToawweln Ny6avKaumm uam ee cogepiaHus.

© 3aKpbIToe aKuMoHepHoe 06uLecTBo «BanTuitckoe PMHaHCOBOE AreHTCTBO»
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