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WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. WUzm.
Aeb, % Hen,, % I'IporH03
MMBB 1481,18  -1,95%  -1,11%
PTC 1632,31  -137% 1,37% Ha ycnoKkouBwemca BHewHemM ¢OHe POCCUICKUIA PLIHOK cerogHsA OyaeT oTbIrpbiBaTh
MSCI Russia 855,859  -1,91% 2,86% BYepalwHue notepn, uHaekc MMBB nonbiTaetcA BepHyTbca Bblwe 1500 nyHKTOB.
MEEIEY 101864 052%  518%  CpepHecpouHble MEPCreKTUBLI B BAMKaILMe AHM ByayT OCTaBaTbCA HEONPEAeNeHHbIMMU.
S&P 500 1192,76  -0,97%  1,73%
VX 3285 S O Poccuiicknii pbiHOK
DJ Euro Stoxx 600 255,46  -0,44%  3,58%
FISE100 235763 O13% - 3,73% Ha mMunpoBbIX GOHAOBLIX PbIHKAaX HaKaHyHe C yTpa HameTunacb naysa nocne Tpex AHeMn
DAX 30 59949  -045%  1,32%
NE 225 906750  -0,44% 0,32% OTCKOKa, NPEeBPATUBLLAACA B CHUMKEHME UHAEKCOB nocae cabbix AaHHbIX no BBM MepmaHun
SSE Composite (Ha 09:00 MCK)  2608,88 003%  234% 1 EBPO30HbI 3a BTOPOIA KBapTan: v TOT U APYroi NMoKasaTe/iv OKa3aancb MEHbLLE OXKMAAHWUI
aHA/IMTUKOB, NPUYEM B MOKBAPTANbHOM M3MEPEHUW POCT eABa OTAMYEH OT Hynsa: +0,1 % B
3aKp. Usm. Vam. fepmanum, +0,2 % B EBpo30oHe (no cpaBHeHWto ¢ 2 KB. 2010 +2,8 % mn +1,7 %
UST2 YTV, % 0,19 p'eHb'_s:;'_,’ Hep"_;s COOTBETCTBEHHO). He ocTancA B CTOPOHE M POCCUICKMI PLIHOK, MHAeKc MMBB ¢ OTKpbITHA
UST 10 YTM, % 222 -8,30 497 ynan Ha 2 %, AHeM yBeanuuMBan notepu, HO BMXKE K KOHLY CECCUM HEMHOIO OTCKOYMA Ha
UST 10 - TIPS 10, 6. #3HAY!  #3HAY! xopouwel ctatuctuke mn3 CLUA, 1481,18 nyHktoB (-1,95 %) Ha 3akpbiTve. Jlydwe pbiHKa
iTraxx Crossover Europe 5Y, 6.n. 536,93 0,00 0,56 BbIrNAfeNa 3NEeKTPO3HepreTuka 6narofapa YMEPEeHHOMY CHUMEHME NIMKBUAHbLIX Bymar
Russia 30 M. % 2.26 2201210 (Pycruapo -0,2 %, ®CK E3C -0,13 %, MHTepPAO -0,68 %) 1 pocTy KoTMposok OTK.
Russia 5Y CDS, 6.n. 186,49 6,88  -10,60
tibor3m USD, % 02928 o1t 144 BcTpeyua nupepos rnas FepmaHum n OpaHumMm, Haxoamswasncsa B GOKyce BHUMaHUA PbIHKOB
Libor 12m USD, % 0,7759 0,11 0,60
USD/RUB NDF 3m, % ™ 000 4500 BEUEPOM, CYLIECTBEHHbIX pPe3y/nbTaToB He npuHecna: Mepkenb n Capkosu obcyskaanu
USD/RUB NDF 12m, % 4,86 7,00 -45,00 ,Cl,afleel’lLlJle UHTErpauno eBpO30HblI U NpeanoXunanm BBECTU HaNor Ha d)VIHaHCOBbIe
RUB overnight, % 3,25 0,00  -75,00 onepaummu, Ho HM noobewann HU yBenmyeHns poHaa druHaHcoBOM cTabunbHocTH (EFSF), HK
Mosprime 3m, % 4,73 -1,00 -4,00 BbINyCKa eAuHbIX eBpobOHA0B. B npuHUMNE, OTCYTCTBME «MPOPbIBa» MO WUTOram
neperoBopos 6bI10 OXMAAEMO — HO, TEM He MeHee, 6blJI0 HEraTMBHO BOCMPUHATO
3akp. Ae":’“% H:';M;ﬁ PbIHKaMU. AMEPUKaHCKME MHAEKCbl MPOBEM CECCUI0 Ha OTPULATENbHON Tepputopum,
USD Index 74,09 0:22% -0:34% notepsas 0,7 — 1,2 %. HekoTopytlo NoadepsKKy OKasanu AaHHble Mo NPOMMPOU3BOACTBY B
EUR/USD #3HAY!  #3HAY! CLUA: pocT B Mt0/1e OKa3ancsa MakCMMabHbIM B 3TOM rogy u coctasun +0,9 %, 3HaunTeNbHO
USD/IPY #3HAYL - #3HAY! npesbicuMB NPOrHosbl (+0,5 %), NOHBbCKUIA NoKa3aTenb nepecmoTpeH ¢ +0,2 % ao +0,4 %.
GBP/USD #HAY!  #3HAYI
AUD/USD H3HAY!  #3HAY! C yTpa a3matckme GOHAOBblE WMHAEKCbI MPEMMYLLECTBEHHO B M/loce, ¢bloyYepcbl Ha
oneD ASHAGL - BHAN! aMepPUKaHCKME MHAEKCbl CHUMKATCA He3HauuTenbHo, HedTb Brent npmbamxaerca Kk 110
USD/CNY #3HAY!  #3HAYI .
—————— S5 AT A Aonn. 3a 6appens. Ha aTom ¢poHe POCCUIACKUIA PBIHOK CEroAHA NOMbITaeTCcA OTbIrpaTh XOTA
USD/RUB LIE 28,18 0,00%  000% 6bl YacTb BYEPALLHUX NOTepb, MHAeKC MMBB nonbiTaetca BepHyTbCA Bbiwe 1500 NyHKTOB.
EUR/RUB |5 40,05 0,00%  0,00% CpeaHecpouHble NepcnekTuBbl B 6ansKaiiume aHu 6yayT ocTaBaTbCa HeomnpeaeeHHbIMN.
By o — M- Daily 16,08 2011 EMaiciose 21) = 158354, EMATICIDSS 500 = 1,835 7.5‘-’5;’)4'.‘}1?(0!05.9:3.[‘.”)?1:5.3;5).)5_”, R B Ti
AeHb, % Hea,, %
HedbTs WTI, USD/6app. (ICE) 86,65  -1,40%  9,27%
Hed s Brent, USD/6app. (ICE) 109,47  -0,40%  6,73% VW%
Har. ras, USD/BTU (ICE) 3934  -224%  -1,50% nlr‘m WVV/" |
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17.08.2011 NHAMKaTOPbI pbIHKA aKLuit

MaKpOSKOHOMM‘-IeCKaFI CTaTUCTUKA McTouHmk: Reuters
Oata Bpema CrpaHa MokasaTtenb Nepuon  ®akt [MporHo3 [MMpep. Mepecm.
16asr 10:00 DE BBl npeagapwur. kB/kB, % (GDP q/q P) 2 KB. 0,1 0,5 1,5 1,3
16 asr 10:00 DE BBN npeggapwur. r/r, % (GDP y/y P) 2 KB. 2,8 3,2 5,2 5,0
16asr 12:30 GB  MHaeKc noTpebut. ueH m/m, % (CPI m/m) Wion 0,0 -0,1 -0,1
16asr 12:30 GB  UHAeKc noTpe6but. ueH r/r, % (CPly/y) Wion 4,4 4,3 4,2
16asr 13:00 EZ BBM npeaBapwut. kB/KB, % (GDP q/q P) 2 KB. 0,2 0,3 0,8 0,8
16asr 13:00 EZ BBM npepagapur. r/r, % (GDP y/y P) 2 k8. 1,7 1,8 2,5 2,5
16asr 13:00 EZ  Toprosbiii 6anaHc, mapa. espo (Trade balance) NioH 0,9 0,2
16 asr 15:45 us Po3sHuuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) pol3asr. -1.5 -0,5
16asr 15:45 US  Po3sHuuHble npogaku cetv ICSC r/r, % (ICSC chain store sales y/y) pol3asr. 3,5 3,6
16asr 16:30 us PaspeleHuns Ha cTpouTenbeTBo, MH. (Building permits) Wion 0,597 0,605 0,617
16asr 16:30 us Pa3peweHusa Ha ctpoutenscteo m/m, % (Building permits m/m) Uion 3.2 1,3
16asr 16:30 us HoBoe cTpoutenbctBo, MiH. (Housing starts) Uion 0,604 0,600 0,629 0,613
16asr 16:30 US  HoBsoe ctpoutenbctso m/m, % (Housing starts m/m) Wion -1.5 14,6 10,8
16asr 16:30 us LleHbl akcnopTa m/m, % Export prices m/m) Uion -0.4 0,1 0,1 0,1
16asr 16:30 us LleHbl umnopTa m/m, % (Import prices m/m) Uion 0,3 0,1 -0,5 -0,6
16asr 16:55 us Redbook: posHuuHble npogaxu m/m, % (Redbook m/m) pol3asr. 0,6 0,7
16asr 16:55 US  Redbook: posHuuHble npogaxu r/r, % (Redbook y/y) pnol3asr. 4,7 4,8
16asr 17:15 US  3arpyska npou3BoACTB. MowHOCTel, % (Capacity utilization) Wion 77,5 76,9 76,7 76,9
16asr 17:15 us Mpom. npounssoacteo m/m, % (Industrial production m/m) Uion 0,9 0,5 0,2 0,4
17 asr 0:30 US  3anacblHedTv APl: Hea/Hea, mnH. 6app. (APl weekly crude stocks) pol2asr. 1,745 -0,800 -5,213
17 asr 0:30 US  3anacbl 6eH3unHa API: Hea/Hen, maH. 6app. (APl weekly gasoline stocks) pol2asr. -5.374 -1,300 -1,005
17 asr 0:30 US  3anacbl auctuan. APl: Hea/Hen, mnH. 6app. (APl weekly dist stocks) pol2asr. -1.293 0,400 -0,558
17 asr 12:00 EZ CueT TeKyLMXONepaunii CE30HHO CKOPPEKT., MipA. eBpo (Current account sa) UioH -5,2
17 asr 12:00 EZ CueT TeKyLIMXOnepaumii CE30HHO HECKOPPEKT., MIpA. eBpo (Current account nsa) WioH -18,3
17asr 12:30 GB  YposeHb 6e3paboTuubl, % (ILO Unemployment rate, 3M) NioH 7,7 7,7
17 asr 12:30 GB Yucno 6e3paboTHbix M/m, Tbic. (Jobless claims change m/m) Uion 20,0 24,5
17 asr 13:00 EZ NHAeKc noTpebut. ueH m/m, % (CPI m/m) Wion -0,6
17 asr 13:00 EZ NHAaeKc noTpebur. ueH r/r, % (CPIy/y) Wion 2,5 2,5
17 asr 13:00 EZ MHAekc noTpebuT. LeH 6e3 nponos../aHep. m/m, % (CPl exfood /energy m/m) Wion -0,6 0,1
17 asr 13:00 EZ MHpeke notpeburt. ueH 6e3 npoaos./aHep. r/r, % (CPl exfood / energy y/y) Wion 1,6 1,8
17aer 16:30 US  WHaekc ueH npouss. m/m, % (PPl m/m) Wion 0,1 -0,4
17 aer 16:30 US  WHaekc ueH npowmss. r/r, % (PPly/y) Wion 7,0 7,0
17 asr 16:30 US  WHaekc ueH npouss. 6a3osbiii M/m, % (PPl core m/m) Wion 0,2 0,3
17 asr 16:30 us MHAeKc ueH npounss. 6a3osbiv r/r, % (PPl core y/y) Wion 2,3 2,4
17 asr 18:30 US  3anacblHedTn: Hea/Hen, maH. 6app. (EIAweekly crude stocks) po 12 asr. -0,800 -5,200
17 asr 18:30 US  3anacbl 6eH3unHa: Hea/Hea, maH. 6app. (EIA weekly gasoline stocks) po 12 asr. -1,300 -1,600
17asr 18:30 US  3anacblguctunn.: Hega/Hea, maH. 6app. (EIAweekly dist stocks) no 12 asr. 0,400 -0,700
17 asr 18:30 US  3anacbiHedTu B KywnHre: Hea/Hea, mnH. 6app. (EIAweekly crude Cushing) po 12 asr. -1,372
17 asr - RU MHAaeke ueH npoussoaut. m/m, % (PP m/m) Wion -1.0 -2,2
17 asr - RU NHaekc ueH npounssogut. r/r, % (PPl y/y) WUion 16,1 18,6
18asr 3:50 JP Toprosbii 6anaHc, mapa. neH (Trade balance total) Uion 71,0 70,7
18asr 3:50 JP  O6bvemskcnopta r/r, % (Exports y/y) Wion 2,4 -1,6
18asr 3:50 JP 06vemumnoprTa r/r, % (Imports y/y) Uion 10,9 9,8
18asr 12:30 GB  Po3.npogaxum/m, % (Retail sales m/m) Wion 0,3 0,7
18aer 12:30 GB  Pos.npogaxur/r, % (Retail sales y/y) Wion 0,3 0,4
18aer 16:30 US  WUHaekc notpeb. ueH m/m, % (CPl m/m) Wion 0,2 -0,2
18 asr 16:30 US  WHaekc notpeb. ueH r/r, % (CPly/y) Wion 3,3 3,6
18 asr 16:30 US  WHgekc notpeb. ueH 6e3 npogos./aHep. m/m, % (CPl exfood / energy m/m) Wion 0,2 0,3
18 asr 16:30 US  WMHaekc notpeb. ueH 6e3 npoaos./aHep. r/r, % (CPl exfood / energy y/y) Wion 1,7 1,6
18 asr 16:30 us MNepsuyHasn 6e3paboTmua, Toic. (Initial jobless claims) po 13 asr. 400 395
18 asr 16:30 US  [OnAwascs 6e3paboTuua, maH. (Continuing claims) £o 06 asr. 3,695 3,688
18 asr 16:30 CA  Onrtosble npoaaskun m/m, % (Wholesale trade m/m) NioH -0,5 1,9
18 asr 18:00 us MHaeke onepex. nHamkatopos m/m, % (Leading indicators m/m) Wion 0,2 0,3
18 asr 18:00 us Mpoaau Ha BTOPUYHOM pPbIHKE }Kunbs, MaH. (Existing home sales) Uon 4,90 4,77
18 asr 18:00 US  Tpoaasku Ha BTOPUYHOM PbIHKE }Kunbs m/m, % (Existing home sales m/m) Wion 3,8 -0,8
18 asr 18:30 US  3anacbirasa: Hea/Hen, mapa. Ky6. ¢ (EIAweekly natural gas) no 12 asr. 25
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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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