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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1660,00 0,51% 1,21%
PTC 1894,58 1,08% 0,86%
MSCI Russia 997,875 0,95% 0,61%
MSCI EM 1132,79 1,04% 1,48%
S&P 500 1307,41 0,83% 1,57%
VIX 17,27 -9,91% -6,75%
DJ Euro Stoxx 600 290,08 1,96% 0,38%
FTSE 100 5855,95 1,54% 1,44%
DAX 30 7294,14 1,73% 0,22%
NIKKEI 225 9822,18 0,25% 2,35%
SSE Composite (Ha 09:00 MCK) 2766,53 1,39% 291%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,47 -1,57 9,10
UST 10 YTM, % 3,12 8,65 14,12
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 345,57 -13,95 3,76
Russia 30 YTM, % 4,41 -4,20 -3,60
Russia 5Y CDS, 6.n. 148,10 -5,20 3,79
Libor 3m USD, % 0,2458 0,00 0,03
Libor 12m USD, % 0,7350 0,00 0,88
USD/RUB NDF 3m, % 4,06 3,00 4,00
USD/RUB NDF 12m, % 4,50 -2,00 0,00
RUB overnight, % 3,5 -25,00 0,00
Mosprime 3m, % 4,25 0,00 0,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 75,07 -0,55% -0,15%
EUR/USD 1,4406 0,00% 0,00%
usb/IpY 80,26 0,00% 0,00%
GBP/USD 1,6242 0,00% 0,00%
AUD/USD 1,0589 0,00% 0,00%
USD/CAD 0,9717 0,00% 0,00%
USD/CNY 6,4650 0,00% 0,00%
Kop3uHa (EUR+USD)/RUB 33,53 -0,29% 0,04%
USD/RUB LB 28,18 0,00% 0,00%
EUR/RUB LB 40,05 0,00% 0,00%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 94,77 2,02% -0,67%
HedTb Brent, USD/6app. (ICE) 112,40 3,33% -1,58%
Har. ras, USD/BTU (ICE) 4,315 -0,96% -0,05%
3001070, USD/yH. 1511,6 0,74% -2,22%
cepebpo, USD /yH. 34,760 2,63% -4,14%
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POCCWA / PbIHOK AKLLUM
30.06.2011

MporHos

PoccuiicKMIiA PbIHOK aKUMi BYepa OCTaBasiICA HECKO/IbKO B CTOPOHE OT 06LEemMUpOoBOro
BCM/IECKA ONTUMM3MA, TeM He MeHee, 0a30BbIM CLEHapuem Ha CerogHA CyYMTaem
NPOAO/IKEHME POCTa, NPUCOEANHATLCA K KOTOPOMY LiesiecoobpasHo npu npoboe nHAeKcom
MMBB BuepallHero makcumyma.

POCCUIACKUIA PbIHOK

B cpeay, 29 MIOHA, POCCUMICKMIA PbIHOK aKLUMIM Hayan AeHb POCTOM, HO BCKOpe nepellen B
KOHCONIMAALMIO, B KOTOPOM OCTaBascA 40 Beyepa, MHAeKc MMBE Ha 3aKpbiTWe cocTaBua
1660,00 nyHKkTOB (+0,51 %). AMHamuKa «ronybbix OULIEK» OKasasiacb HEOAHOPOLHOM:
vampoBanu akuum BTBE (+4,13 %), Tak:Ke nydwe pbiHKa akuumu Masnpoma (+1,24 %) wm
PocHedTn (+0,92 %), cpeam otcrtatowmx — akumm MK Hopunbckuit Hukens (-0,08 %)
Jlykoiina (-0,28 %)

MupoBbIX GUHAHCOBbIE PbIHKW HaKaHyHe AEMOHCTPUPOBANN MO3UTUBHYIO OUHAMMKY Ha
boHe oKpenLei yBEPEHHOCTU MHBECTOPOB B TOM, YTO peLus cmoxkeT usbexats gedonta,
KoTopas bauxke K Beyepy onpaBAanacb, NapaAaMeHT cTpaHbl 6onbwnHCTBOM B 155 ronocos
(npoTne — 138) oaobpun obuyto cxemy naaHa GUCKaNbHOW SKOHOMUK 0Bbemom 78 mAapa.
€BpO, r0/I0COBaHME 33 AETa/IbHYIO CXEMY M/1aHA OXKUAAETCA CErOLHS.

OCHOBHble amMepUKaHCKMe WHAeKCcbl npubasuan Byepa 0,4 — 0,8 % n, Takum 0b6pasom,
pacTyT yxe Tpu ceccum nogpas. C TEXHUYECKOM TOUYKM 3pEeHUs NpeacTaBaseTcs BaXKHbIM,
4YTO WMHAEKC WUpOoKoro pblHKa S&P 500 ysepeHHO npeogonen otmetky 1300 nyHKTOB.
NnanpoBanm Ha ameprMKaHCKOM pbIHKe akuuKu BaHKOBCKOro CEKTopa.

LleHam Ha HedTb NOAAEPIKKY, MOMUMO O6LLErO ONTUMM3MA HA PbIHKAX PUCKOBbIX aKTUBOB,
OKas3a/M TaKxke exeHedesbHble AaHHble u3 CLUA, 3adMKcMpoBaBLIME CHUMKEHWE 3anacoB
cbipoit HedTH Ha 4,4 MAH. bapp. (0XKMAANoCb CHMXeHMe Ha 1,5 maH. 6app.) u 6eH3nHa Ha
1,4 mnH. 6app. (okmuaanca poct Ha 0,8 maH. 6app.).

POCCUICKMIN PbIHOK BYepa OCTaBasCA HECKONbKO B CTOPOHE OT 06LeMMpOoBOro BCrnjiecka
oNnTMMM3Ma, Tem He MeHee, 63a30BbIM CLEHAPUMEM Ha CEroAHA CYMTAeM NPOLO/IKEHUE
pocTa, MPUCOEAMHATLCA K KOTOpOMY LesnecoobpasHo npu npoboe wuHgekcom MMBB
BYEPALLHEr0 MaKCMMyMa.
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MaKpOo3KOHOMMYECKAA CTaTUCTUKA

Nata Bpema CrpaHa
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MNokasaTtenb

3anacbl HedTM API: Hea/Hea, maH. 6app. (APl weekly crude stocks)
3anacbl 6eH3unHa APl: Hea/Hea, miH. 6app. (APl weekly gasoline stocks)
3anacbl guctuan. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks)
Mpom. npoussoacTso npeasaput. m/m, % (Industrial production m/m P)
BB okoHuaT. Ke/k8, % (GDP q/q F)

MoTtpeb. kpeauToBaHue, £ mnpa. (BoE consumer credit)

YucToe KpeauT-me Ha NoKynky xkuabs, £ mapa. (Mortgage lending)
0Of06p. 3aABKM HA KUAULWHbIe KpeauTbl, Toic. (Mortgage approvals)
WHAEKC 3KOH. oxkungaHuii (Economic Sentiment)

NHAeKc notpebur. ueH m/m, % (CPI m/m)

NHAeKc noTpe6buT. ueH r/r, % (CP1y/y)

NHAaeKc noTpebur. ueH 6asosbiii m/m, % (CPI core m/m)

NHpeKe noTpebuT. ueH 6a3osbii r/r, % (CPl core y/y)

Hesasepu. npogaxu xunbs m/m, % (Pending home sales m/m)

3anacbl HedTU: Hea/Hea, miH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3unHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks)
3anacbl gucTuan.: Hea/Hea, maH. 6app. (EIAweekly dist stocks)

3anacbl HedTH B KywnHre: Hea/Hea, miH. 6app. (EIAweekly crude Cushing)

WNHAeKC Aen0BOM aKTMBHOCTM B NpombiwA. (PMI Manufacturing)
3akKa3sbl Ha cTpouTenbeTso r/r, % (Construction orders y/y)

HoBoe ctpoutensctso r/r, % (Housing starts y/y)

MHaekc ueH Ha xunbe Nationwide m/m, % (Nationwide house price m/m)
MHpeKe ueH Ha xunbe Nationwide r/r, % (Nationwide house price y/y)
Po3HMyYHble Npogaxu m/m, % (Retail sales m/m)

Po3HuuHble npogau r/r, % (Retail sales y/y)

MHAeKc ueH nponssoaut. m/m, % (Producer prices m/m)

MoTpeb. pacxoabl m/m, % (Consumer spending m/m)

YposeHb 6e3paboTuupbl, % (Unemployment rate)

Yucno 6e3paboTHbix M/Mm, Tbic. (Unemployment change m/m)
[JexexHbid arperat M3 r/r, % (M3 money supply y/y)

OueHKa uHaekca notpebur. ueH r/r, % (CPl estimate y/y)

MnaTekHbIi 6anaHc, $ mapa. (Balance of payments)

CueT Tekywmxonepaumi, S mapa,. (Current account)

MepsuyHan 6e3paboTuua, Thic. (Initial jobless claims)

Onawasnca 6e3paboTtmua, maH. (Continuing claims)

BBIM m/m, % (GDP m/m)

YuKarckuii uHaeKc aenosoi aktusHoctv (Chicago PMI)

3anacbirasa: Hea/Hea, mapa. ky6. ¢ (EIAweekly natural gas)

NHaeKc noTtpe6burt. ueH r/r, % (National CPly/y)

MHaekc notpebuT. ueH 6a3o.bii r/r, % (National CPly/y)

NHaeKc noTpe6buTt. ueH B Tokuo r/r, % (Tokyo CPly/y)

MHaeKc notpebuT. ueH 6a3osblit 8 Tokuo r/r, % (Tokyo CPly/y)

Pacxogpl fomoxo3ancte r/r, % (All household spendingy/y)

YposeHb 6e3paboTtuupbl, % (Unemployment rate)

CoOTHOLWEHWe HOBble BaKaHCUM / unucno conckaTeneit (Job /applicants)
Ledunumnt Topr. 6anaHca, $ mapa,. (Trade deficit)

WNHAEKC AeN10BOM aKTMBHOCTM B MPOM. OKOHYaT. (PMI Manufacturing F)
MHAEKC e N0BOM aKTUBHOCTU B MPOM. OKOHYaT. (PMI Manufacturing F)
WHAEeKC AeN0BOM aKTMBHOCTM B NPOM. OKOHYaT. (PMI Manufacturing F)
MHAEKC e N0BOM aKTUBHOCTU B pombliw. (PMI Manufacturing)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

[eHexxHbih arperatM3 2 Hea.r/ 2 Hea.r, % (M3 money supply)
30/10TOBaNIOTH. pe3epsbl, S mapa. (Foreign reserves)

Mpom. nponseoactso m/m, % (Industrial production m/m)

Mpom. npoussoacteo r/r, % (Industrial production y/y)

Toprosbiit 6anaHc, S mapa. (Trade balance)

WHpeKe noTpeb. gosepua Muuur. yHusep. npeas. (U. of Michigan Conf, A)
MHAEKC LeH Ha unbe m/m, % (FHFAhome price m/m)

WNHpeKe AenoBoi akTMBHOCTM ISM B npou3sBs. cektope (ISM Manufacturing)
MHAeKc LeH B npounss. cektope ISM (ISM Mfg Prices Paid)

Pacxogpl Ha cTpouTenbeTBo M/M, % (Constriction spending m/m)

NHaekc onepesk. uiamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index)

NHpeke onepesk. uiamkatopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y)

NHAMKATOPbI PbIHKa akumit

Mepuoa  ®akr [porHo3

00 24 nioH. -2.699  -1,400

no 24 uoH. -0.091 0,600
no 24 vioH. -0.945 1,000
Mati 5,7 5,5
1 KB. 0,9

Mait 0,200 0,350
Mait 1,100 0,700
Mait 45,94 46,10
WioH 105,1 105,0
Ma 0,7 0,2
Ma 3,7 3,3
Mati 0,5 0,2
Mati 1,8 1,6
Mai 8,2 3,8

0o 24 vioH. -4.375 -1,400
oo 24 vioH. -1.428 0,600

£o 24 vioH. 0,258 1,000
00 24 wioH. -0.542

UioH 50,7

Mati 25,5

Mati 6,4 3,5
UioH

UioH -1,2
Mati 0,5
Ma 2,3
Maw 0,3
Mai 0,9
UioH 7,0
UioH -17,0
Mati 2,1
UioH 2,8
4 kB.

4 kB.

00 25 UioH. 420
00 18 utoH. 3,690
Anp -0,1
UioH 54,0
00 24 VioH. 81
Mati

Mat 0,5
UioH

UioH 0,2
Mai -1,8
Mati 4,7
Mati 0,60
Mati

UioH 52,5
UioH 54,9
UioH 52,0
UioH 52,1
Mai 9,9
00 24 VioH.

Mati 1,1
Mati 2,2
UioH 4,000
UioH 71,9
UioH 71,9
UioH 51,8
UioH 71,8
Mati

00 24 VioH.

00 24 nioH.

WUcTouHmK: Reuters

Mpea. MNepecm.
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YnpasneHue npogax

DémuH fleHuc
HaYaNbHUK OoTAEeNa

Mowucees Anekceit
3aMecTMTe/Ib HayaNbHUKA OoTAeNa

KypuneHko Kupunn
BeAyLWMI aHaUTUK

KasaHues Cepreit
AHANUTUK

DopodeitkuH Oner
AHANUTUK

UBaHoBa Onbra
AHANUTUK

OTAen CTPYKTYPHbIX NPOAYKTOB

£06.1284
d.demin@bfa.ru
0o6. 1286
a.moiseev@bfa.ru
£06. 1280
k.kurilenko@bfa.ru
[06. 1281
s.kazantsev@bfa.ru
[06.1222
o.dorofeykin@bfa.ru
£06.1241
o.ivanova@bfa.ru

AymueBa AHHa
HaYa/IbHUK ynpaBaeHun

TanuHos MeTp
CTapLUKniA cneymanuct

BuHorpapos Kupunn
cneumanuct

OTaen pbiHKOB aKuui

MyH Muxaunn
Haya/IbHUK OTAEeNna
AHacTtacoB AHTOH
Tpenaep

Lnpokos CraHucnas
NOMOLLHUK Tperaepa

npamon +7 (812) 326 9361, no6. 1088
a.dumcheva@bfa.ru

npamoi +7 (812) 611 0064, no6. 1032
p.tapinov@bfa.ru

no6. 1144
k.vinogradov@bfa.ru

npamon +7 (812) 329 8194, no6. 1051
m.mun@bfa.ru

£06. 1052

a.anastasov@bfa.ru

£06. 1053

s.shirokov@bfa.ru

Manes Bcesonopg,
HayaNbHUK oTAena

HapopgoBblit PomaH
cTapwui Tpenaep
Aeopaues AnekcaHgp
Tpenaep

NawkoB Anekcei
ERENIA

OTaen 6poKepcKuxX onepauuni

npamoi +7 (812) 322 5899, no6. 1293
v.malev@bfa.ru

npamoi +7 (812) 329 8198, no6. 1168
r.narodovyy@bfa.ru

006. 1092

a.deordiev@bfa.ru

no6. 1147

a.pashkov@bfa.ru

npamoi +7 (812) 329 8199

UBaHoB HuKonau
HavanbHUK oTgena

Muwapes AHape#
3aMecTuTeNlb Ha4YalbHUK oTAeNa

YnpasneHue no pabore c KIMeHTamm

KoHcTaHTMHOBa Bukropua
HaYaNbHUK ynpaBieHns

npamoi +7 (812) 329 8195, no6. 1235
n.ivanov@bfa.ru

npamoi +7 (812) 329 8195, no6. 1199
a.misharev@bfa.ru

client@bfa.ru

npsmoi +7 (812) 329 8191, no6. 1191
v.konstantinova@bfa.ru

HacToAawmin AOKYMEHT NogrotosieH aHaautuyeckum otaenom 3A0 «bantuiickoe ®PUHaHCOBOE AreHTCTBO» M HOCUT MCKAKOYUTEbHO MHGOPMALMOHHBIN XapakTep. Bce
OLEHKM M MHEHMS, BbiCKasaHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JIMTMKOB Ha AaTy BbiIXO4a oTdyeTa. BosHarpaskgeHue aBTOPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06Pa3oM He yBA3aHO C NPeACTaBAEHHbIMM B OTYeTe ToYKamu 3peHus. 3A0 «bantuiickoe ®duHaHcoBOe AreHTCTBO» OCTaB/AET 3a Cobol npaso
U3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHUA B loboe Bpema 6e3 npeaBapuTe/ibHOro yBeA0MAEHUS.

NHbopmauma, copepskalanca B OT4eTe, MOJyyeHa M3 MUCTOYHMKOB, MPM3HABAEMbIX HAaMM AOCTOBEPHbLIMM, OAHAKO HE CYLLECTBYET HWMKaKMX rapaHTWi, YTO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM W, COOTBETCTBEHHO, OHA HE [O/IKHA PACCMaTPMBATLCA KaK MOJIHAA M ToYHas. Mbl ocTaBnsem 3a coboii NpaBo He O6HOBNATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MOMHOCTHIO OTKA3aTbCA OT ee OCBELLEHMA.

3A0 «bantuitckoe ®MHaHCOBOE AreHTCTBO» M ero COTPYAHWMKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM MM CoBepLIaTb UHbIe CAENKMU B KadecTBe NpuHLUMNana ¢
WNHBECTULMOHHBIMWU MHCTPYMEHTAMK, YNTOMAHYTbIMU B HacToAwwem oTyeTe. 3A0 «banTuiickoe ®UHaHCOBOE AreHTCTBO» NPOBOAMT BHYTPEHHIOK MNONUTUKY, HANPaBAEHHYIO Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «Bbantuiickoe ®MHaHCOBOE AreHTCTBO» W ero COTPYAHMKM He HecyT OTBETCTBEHHOCTM 3a NPAMOIN MAM KOCBEHHbIN ylep6, HaCTyNMBLWIMI B pe3y/bTaTe UCMNONb30BaHMA
HacToAwweln Ny6AVKaLuMm v ee cogepskanusa.

© 3aKpbIToe aKuMoHepHoe 0buLecTBo «BanTuitckoe PMHaHCOBOE AreHTCTBO»
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