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‘ NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. WUzm.
AeHb, % Hea., %
MMBbB 1510,69 2,73% 0,73%
PTC 1655,03 3,78% -0,17%
MSCI Russia 872,555 4,59% 2,07%
MSCI EM 1013,41 2,39% 2,35%
S&P 500 1204,49 2,18% 7,60%
VIX 31,87 -12,35% -33,60%
DJ Euro Stoxx 600 256,6 1,77% 5,75%
FTSE 100 5350,58 0,57% 5,56%
DAX 30 6022,24 0,41% 1,67%
NIKKEI 225 9085,07 -0,01% 1,57%
SSE Composite (Ha 09:00 MCK) 2620,77 1,06% 3,72%
3akp. W3m. WUzm.
AeHb, 6.0. Heg,, 6.n.
UST 2 YTM, % 0,19 -0,02 -6,90
UST 10 YTM, % 2,31 4,78 -0,83
UST 10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.n. #3HAY! #3HAY!
Russia 30 YTM, % 4,22 -10,60 -4,50
Russia 5Y CDS, 6.n. 201,52 0,00 28,46
Libor 3m USD, % 0,2917 0,17 1,69
Libor 12m USD, % 0,7748 0,20 0,82
USD/RUB NDF 3m, % 4,45 15,00 -24,00
USD/RUB NDF 12m, % 4,79 -11,00 -9,00
RUB overnight, % 3,25 -20,00 0,00
Mosprime 3m, % 4,74 0,00 35,00
3akp. [ZEIR Uzm.
AeHb, % Hea., %
USD Index 73,93 -1,09% -1,35%
EUR/USD #3HAY! #3HAY!
usD/IPY #3HAY! #3HAY!
GBP/USD #3HAY! #3HAY!
AUD/USD #3HAY! #3HAY!
USD/CAD #3HAY! #3HAY!
USD/CNY #3HAY! #3HAY!
Kop3uHa (EUR+USD)/RUB 34,45 -0,78% 0,41%
USD/RUB LB 28,18 0,00% 0,00%
EUR/RUB LB 40,05 0,00% 0,00%
3akp. N3m. WUsm.
AeHb, % Hea,, %
HedpTb WTI, USD/6app. (ICE) 87,88 2,93% 8,08%
HedTb Brent, USD/6app. (ICE) 109,91 1,74% 5,95%
Har. ra3, USD/BTU (ICE) 4,024 -0,89% 2,26%
301070, USD /yH. 1765,0 1,09% 2,80%
cepebpo, USD/yH. 39,840 2,10% 2,23%

Mowucees Anekceit

+7(812) 329 8181 (n06. 1286)

a.moiseev@bfa.ru

POCCWA / PbIHOK AKLLUM
16.08.2011

MporHos

O)MAaem OCTaHOBKY B pPOCTe POCCMICKOTO pPblHKa W nepexos WHaekca MMBE B
KOHconmpauuto okono otmeTkn 1500 nyHKTOB. B TeueHune Hepenn no-npexHemy cyntaem
BepoATHbIM pocT Ao 1550 nyHKTOB.

Poccuiicknii pbIHOK

B noHeaenbHUK, 15 aBrycra, Ha MUPOBbIX PbIHKaX NPOAOXANCA POCT KOTUPOBOK PUCKOBbIX
AKTMBOB W CHUXEHWE BONATUIBHOCTU. POocCUiCKMe MHAEKCI OTKPLIZINCL C IANOM HaBepXx Ha
YPOBHE MaKCMMYyMOB NpeblayLieli CeCCUU U AePKanncb Ha NONOXKUTENBHON TeppUTopum,
nHaekc MMBEB 6auxke K Beuepy npeoaosien oTMmeTKky 1500 NyHKTOB M Ha 3aKpbITUE OCTaBUA
1510,69 nyHkTOB (+2,73 %). BoccTaHoB/AEHME WO No BcemMy GPOHTY bymar, B vaepax —
Hanbosiee NOCTPaaBLLME HA NPOLU/ION HeAese 3/1IeKTPOIHEPTeTUKA U TETIEKOMMYHUKALUM.

AMepUKaHCKME MHAEKCbI POCAW TPETbIO ceccuto noapaa, npmubasmse 1,8 — 2,2 %. OgHUM U3
OpaliBepoB ANA HUX CTano coobuieHne o Tom, YTo Google HamepeHa npuobpectn Motorola
Mobility Holdings 3a 12,5 mapg. goan. He ctann nomexoi ana pocta GoHLOBOIO pbiHKa HU
CHUMXEHMe MHAEeKca NPOM3BOACTBEHHOW aKkTMBHOCTU Hbio-Mopka Empire Manufacturing 8
asrycte Ao -7,72 nyHKTa (NporHoO3vpoBasocb Hy/NeBOe 3HauyeHue, B uione 6bino -3,76
NYHKTOB), HN yxyAweHue areHTcTBoMm Moody's nporHo3sa pocrta BBM CLWA ¢ 3,5 % 4o 2 % Bo
2kB.2011r.mc3,5% n03%8B2012T.

B A3uu cTpemuTenbHO pacteT Kopeinckuit Seoul Composite, npubasaawowmii noytm 5 %,
O[HAKO AMHAMMKa OCTaNbHbIX PbIHKOB Kyaa 6osiee caepikaHHasn, B npegenax +/- 0,6 %.
OcHOBHOe cobbiTve AHA — BCTpeya nngepos FepmaHuu v OpaHumu, Ha KoTopoi ByayT
ob6cykaatbea cnocobbl yperynmpoBaHua [0Arosoro Kpusuca B EBposone, -
BEUEPOM, TaK UYTO MOMHO OXMAATb OCTAHOBKM B POCTE POCCMICKOrO pbiHKa M nepexoaa

cocTouTca

uHaekca MMBB B KoHconupaumio Hag otmeTkon 1500 nyHKTOB. B TeyeHue Hegenu no-
npexxHemy OXKuaaem Bbixoaa K oTmeTke 1550 nyHKTOB.

MCX - Daily 15.08,2011 EMAICI052,21) = 1,593,77, EMALICI0se,50) = 1,642.06, EMA2(C105e,200) = 1,837 05 4 o00

.- B

mTa T T0 T a7 To ™ D -2011 W Ta T To T TA



mailto:a.moiseev@bfa.ru

16.08.2011 NHAMKaTOPbI pbIHKA aKLuit

MaKpOSKOHOMMHECKaﬂ CTaTUCTUKA McTouHmk: Reuters
fAaTta Bpema CrpaHa MokasaTenb Mepuon ®akt MporHo3 [Mpea. Mepecm.
15asr 3:50 JP BBM npeaBapwuT. kB/KB, % (GDP q/q P) 2 KB. -0.3 -0,7 -0,9
15asr 3:50 JP BBMN npeggapwur. r/r, % (GDP y/y P) 2 KB. -1.3 -2,6 -3,5
15asr 16:30 US  MHAeKc npouss. akTMBHOCTM B Hbto-Mopke (New York Fed Manufacturing) Asr -7.72 -3,76
15asr 17:00 us YucTble NoKynku amep. /6 Hepesna,., S mapa. (Net long-term TIC flows) UioH 3,7 23,6 24,2
16asr 10:00 DE  BBI npeggapur. ke/ks, % (GDP q/q P) 2 k8. 0,5 1,5
16asr 10:00 DE BB npeggapwr.r/r, % (GDPy/yP) 2 k8. 3,2 5,2
16asr 12:30 GB  MHaekc notpebut. ueH m/m, % (CPI m/m) Wion -0,1 -0,1
16asr 12:30 GB  WHpekc notpebur. ueH r/r, % (CPly/ly) Wion 4,3 4,2
16 asr 13:00 EZ BBM npeaBapwut. KB/KB, % (GDP q/q P) 2 KB. 0,3 0,8
16asr 13:00 EZ BBMN npeagapwur. r/r, % (GDP y/y P) 2 KB. 1,8 2,5
16asr 13:00 EZ  Toprosblii 6anaHc, mapa. espo (Trade balance) NioH
16asr 15:45 US  Po3HuuHble npoaaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w) no 13 asr. -0,5
16 asr 15:45 us Po3HuuHble npoaaxu cetm ICSC r/r, % (ICSC chain store sales y/y) po 13 asr. 3,6
16asr 16:30 us PaspeleHus Ha cTpouTenbeTBo, MaH. (Building permits) Wion 0,605 0,617
16asr 16:30 US  Pa3peweHus Ha cTpouTtenbcteo m/m, % (Building permits m/m) Nion 1,3
16asr 16:30 US  HoBoe cTpoutenbcTsBo, MiH. (Housing starts) Wion 0,600 0,629
16asr 16:30 US  Hosoe ctpouTenbctBo m/m, % (Housing starts m/m) Wion 14,6
16asr 16:30 us LleHbl akcnopTa m/m, % Export prices m/m) Uion 0,1 0,1
16 asr 16:30 us LleHbl umnopTa m/m, % (Import prices m/m) Uton 0,1 -0,5
16asr 16:55 US  Redbook: posHuuHble npogaxu m/m, % (Redbook m/m) no 13 asr. 0,7
16 asr 16:55 us Redbook: posHuuHbie npogaxu r/r, % (Redbook y/y) po 13 asr. 4,8
16asr 17:15 us 3arpysKka npou3BoACTB. MoLHocTel, % (Capacity utilization) Wion 76,9 76,7
16asr 17:15 us Mpom. npounssoacteo m/m, % (Industrial production m/m) Wion 0,5 0,2
17 asr 0:30 US  3anacblHedTn APIl: Hea/Hea, maH. 6app. (APl weekly crude stocks) 0o 12 asr. -0,300 -5,213
17 asr 0:30 US  3anacbl 6eH3nHa API: Hea/Hen, maH. 6app. (APl weekly gasoline stocks) no 12 asr. -1,000 -1,005
17 asr 0:30 US  3anacbl guctunn. APl: Heg/Hen, maH. 6app. (APl weekly dist stocks) no 12 asr. 0,700 -0,558
17 asr 12:00 EZ CueT TeKyLMX Onepaumii Ce30HHO CKOpPpPeKT., Mipa. espo (Current account sa) UioH -5,2
17 asr 12:00 EZ CueT TeKyLMXonepaumii Ce30HHO HECKOPPEKT., MApA. eBpo (Current account nsa) UioH -18,3
17 asr 12:30 GB  YpoBeHb 6e3pabotuupl, % (ILO Unemployment rate, 3M) MioH 7,7 7,7
17 asr 12:30 GB  Yucno 6e3paboTHbix M/m, Thic. (Jobless claims change m/m) Wion 20,0 24,5
17 asr 13:00 EZ NHaekc notpeburt. ueH m/m, % (CPI m/m) Wion -0,6
17 asr 13:00 EZ MHaekc notpe6bur. ueH r/r, % (CPIy/y) Wion 2,5 2,5
17 asr 13:00 EZ MHAekc noTpebuT. ueH 6e3 npogos../aHep. m/m, % (CPl exfood /energy m/m) Wion -0,6 0,1
17 asr 13:00 EZ MHAeKc noTpeburt. LeH 6e3 npogos../aHep. r/r, % (CPl exfood / energy y/y) Uon 1,6 1,8
17 asr 16:30 us MHAaeKc ueH npounss. m/m, % (PPl m/m) Wion 0,1 -0,4
17aer 16:30 US  WHaekc ueH npowmss. r/r, % (PPly/y) Wion 7,0 7,0
17 asr 16:30 us WMHaeke ueH npouss. 6a3osbii m/m, % (PPl core m/m) Wion 0,2 0,3
17 asr 16:30 us MHaekc ueH npounss. 6asosbii r/r, % (PPl core y/y) Wion 2,3 2,4
17 asr 18:30 US  3anacblHedTn: Hea/Hen, maH. 6app. (EIAweekly crude stocks) [o12 asr. -0,300 -5,200
17 asr 18:30 US  3anacbl 6eH3unHa: Hea/Hea, miH. 6app. (EIA weekly gasoline stocks) [0 12 asr. -1,000 -1,600
17 asr 18:30 US  3anacbl guctuan.: Hea/Heg, maH. 6app. (EIAweekly dist stocks) no 12 asr. 0,700 -0,700
17 asr 18:30 US  3anacbl HedTu B KywnHre: Hea/Hen, maH. 6app. (EIAweekly crude Cushing) [0 12 asr. -1,372
17 asr - RU MHAeKc ueH npounssogut. m/m, % (PP m/m) Wion -2,2
17 asr - RU WHApeKe ueH npounssoaur. r/r, % (PPl y/y) Wion 18,6
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aHaNUTUK
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AymueBa AHHa
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TanuHos MNetp
CTapLlumMit cneymanuct

BuHorpapos Kupunn
cneumannct

OTAen pbiHKOB aKuui

npamoii +7 (812) 326 9361, 406. 1088
a.dumcheva@bfa.ru

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

£06. 1144
k.vinogradov@bfa.ru
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Tpenaep

NawkoB Anekcen
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OTaen 6poKepcKkux onepaumii

npamoii +7 (812) 322 5899, n06. 1293
v.malev@bfa.ru

npamon +7 (812) 329 8198, nob. 1168
r.narodovyy@bfa.ru

£06. 1092

a.deordiev@bfa.ru

£o6. 1147

a.pashkov@bfa.ru

npamoii +7 (812) 329 8199

MyH Muxaun
HayaNbHUK oTAeNa
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npamoii +7 (812) 329 8194, n06. 1051
m.mun@bfa.ru

006. 1052

a.anastasov@bfa.ru

£06. 1053

s.shirokov@bfa.ru

UsaHoB HuKonam
HauanbHUK oTaena

Muwapes AHapei
3aMecTUTeNb HauYaNbHUK OTAeNa

KnueHTckuii otgen

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

npamoi +7 (812) 329 8195, po6. 1199
a.misharev@bfa.ru
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JlykbAHOBA AHacTacua
HavaNbHUK oTAeNa

npamoi +7 (812) 329 8167, pob. 1196
a.lukyanova@bfa.ru

HacToAwmin LOKYMEHT NOAroTOBNEH aHanuUTUYeckum otaenom 3A0 «bantuiickoe ®UHaAHCOBOE AreHTCTBO» M HOCWUT MCKIOUUTENbHO MHOOPMALMOHHbIN XapakTep. Bce
OLLeHKM U MHEHWA, BbICKa3aHHble B OTYETe, NPeACTaBAAT CObOM He3aBUCUMOE CyXKAEHWE aHaNUTUKOB Ha AaTy BbIxoAa oTyeTa. BosHarpaxaeHue aBTOpoOB OTYeTa HU
NPAMbIM, HA KOCBEHHbIM 06PA3OM He yBA3aHO C NPeACTaBJAEeHHbIMU B OT4YeTe TOuKamu 3peHusa. 3A0 «banTtuilckoe PuHaHCOBOe AreHTCTBO» OCTaBAsAeT 33 coboli npaso
M3MEHATb BbICKa3aHHbIe OLLEHKM U MHEHWA B tloboe Bpema 6e3 npeasapuTeIbHOro yBeAOMNEHNA.

MHbopmauma, copeprKallaaca B OoTyeTe, MOJlydeHa M3 UCTOYHMKOB, MPU3HABAEMbIX HAaMU AOCTOBEPHbLIMM, OJHAKO He CYLLecTBYeT HWUKAKUX rapaHTUW, YTO yKasaHHaA
nHbOpMaLMA ABNAETCA MOMHOM M TOYHOW W, COOTBETCTBEHHO, OHA He AO0/KHA PAcCMaTpMBaTbCA KaK NoaHaa WM TouHaa. Mbl ocTaBnsem 3a coboli NnpaBo He 06HOBNATH
MHPOPMaLMIO Ha OCHOBE HOBbIX JaHHbIX IMBO NOMHOCTHIO OTKA3aTbCA OT ee OCBELLEHUA.

3A0 «banTtuiickoe ®PuHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-MeKepoM UK COBEPLUATb MHble CAE/IKM B KayecTse NpuHLMNana c
WHBECTULIMOHHBIMU UHCTPYMEHTaMM, YNIOMAHYTbIMK B HacToAlwem otyeTe. 3A0 «banTuitckoe PrHaHCcOBOE AreHTCTBO» NPOBOAMUT BHYTPEHHIOK MOSIMTUKY, HANPaBAEHHYIO Ha
npeaoTepalleHne NoTeHUMaNbHbIX KOHGINKTOB UHTEPECOB.

3A0 «BbanTuiickoe ®UHaHCOBOE AreHTCTBO» U €ro COTPYAHWKM HE HECYT OTBETCTBEHHOCTU 33 NPAMOI MM KOCBEHHbIN ylepb, HacTyNUBLUKIA B pe3ynbTaTe UCNONb30BaHMUA
HacToALel NybAnKauMmn nnmn ee coaepaHua.
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