POCCWA / PbIHOK AKLLUM
WA 18.08.2011

WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. WUzm.
AeHb, % Hea., % I'IporH03
MMBB 1509,19 1,89% 5,43%
PTC 1663,86 1,93% 8,21% HedTb Brent Topryetca sbiwe 110 gonn./6app., HO yMEPEHHO HeraTMBHbIE HACTPOEHMA Ha
MSCI Russia 871,466 1,82%  10,17% BHELUIHMX PbIHKAX aKUMI He NO3BONAT POCCUMIACKOMY PbIHKY C YyTPa NPOAO/IKUTL BYEPALLHUMI
MEEIEY 102445 057%  448%  noct, MHAeKc MMBB BygeT KOHCONMANPOBATLCA B paiioHe 1500 NyHKTOB.
S&P 500 1193,89 0,09% 6,53%
VIX 31,58  -3,87% -26,54% POCCHIiCKNii PBIHOK
DJ Euro Stoxx 600 256,96 0,59% 8,55%
FISE100 2331607 -049% 6.48% B cpeay, 17 aBrycta, poCCUIACKMIA PbIHOK MOC/AE HEKOTOPbIX KonebaHuii B Hayane TOPros
DAX 30 594894  -0,77% 5,98%
R 898175  -0,83% 0,00% BCTA/l HA TPAEKTOPUIO YBEPEHHOrO pocTa, UHAeKc MMBB nHem BepHyn cebe oTmeTky 1500
SSE Composite (Ha09:00 MCK)  2586,61  -0,56% 0,20% NYHKTOB, a BAMMKe K KOHLY CeccuMm nbiTanca obHOBUTb HeAe/IbHbI MaKCUMYyM, HO B UTOre
33KPbINICA YyTb HUKE, YemM B NoHeaenbHuK: 1509,19 nyHkToB (+1,89 %). Onepexalowmmm

Bk ez e, TEMNamMM POCIM KOTMPOBKM yepHbiXx meTanayproe (MMK +5,61 %, H/IMK +4,78 %,
T e AeHblg.,;.s Hen, ir:u CeBepctanb +4,04 %) v anekTpoaHepretukn (PCK EIC +4,41 %, UHTepPAO +4,82 %, OTK oT
UST 10 YTM, % 217 -5,80 718 42,6 po +11,8 %) — ceKTOpOB, NOHECLUMX HanbobLMe NOTEPU B MEPBOM NONOBMHE MeECALA.
UST 10 - TIPS 10, 6. #3HAY!  #3HAY!
iTraxx Crossover Europe 5Y, 6.11. 544,05 0,00 -16,86 Bblweawue HakaHyHe B CLUA gaHHble No LeHam NpousBoanTesNel 3a b 3adpUKCMpoBanm
Russia 30 YTM, % 4,14 -12,60 -13,90 npesbllWeHne NPOrHO30B Kak B MeCAYHOM, TaK U B roAoBOM MUcUYUCNeHUU, nHAaekc PPI
RUssial5Y|CDS,|6:n: 17720 I6R6 2200 coctaun +7,2 % r/r (nporHosmposanock +7,0 %, Kak u B nioHe), uHaekc Core PPl +2,5 % r/r
tibor 3m USD, % 0.2959 031 153 (MpOrHO3MpoBanoCb CHUMEHME C MIOHbCKMX +2,4 % [o +2,3 %). 3HauuTenbHaa 4acTb
Libor 12m USD, % 0,7776 0,17 1,10
USD/RUB NDF 3m, % 438 500 88,00 npesblweHns 6bina obecneyeHa POCTOM LLeH BCEro Ha HECKO/IbKO TOBapHbIX rpynn (B
USD/RUB NDF 12m, % 476  -10,00  -48,00 YaCTHOCTU, POCTOM LieH Ha Tabak). Tem He MeHee, COXPaHAIOLWMINCA pacTyLLmMn TpeHa no
RUB overnight, % 3,5 2500  -75,00 Core PPl BbIrNAAUT NpenaATcTBUEM ANA AaZlbHENWETO CMAMYEHUS MOHETAPHOMN MOAUTUKM,
Mosprime 3m, % 4,73 0,00 -1,00 ecnn 6bl ®PC CKNOHANACb K TaKOMY PELIEHUI0, M 3acTaBffeT CerofHAa BHUMaTeNbHee

CMOTpETb Ha MHAEKC noTpebuTenbckux ueH (CPI) B 16:30 mck.
3akp. [ZEIR Uzm.
Hb, % Hen,, % o o

USD Index 73,76 Ae-o,45% _’31'35% MpoJoMKNUTL BYEPALLHUIA POCT CO CTApTa TOProB POCCUINCKOMY PbIHKY HE yAacTCA, Tak Kak
EUR/USD ——_ YyacTb BYEpaLUHero ycrnexa, 6e3ycs10BHO, cieayeT OTHECTM Ha CYET ONTUMMUCTUYHOIO Havana
USD/IPY HBHAY!  #3HAY! Topros B CLLUA — KoTOpoe B panbHerwem pasBuTuAa He nonyumno. K cepeauHe ceccum
GBP/USD #3HAY!  #3HAY! amMepUKaHCKMe MHAEKCbI pacTepanm yTpeHHuii npupoct, DJIA (+0,04 %) n S&P 500 (-0,00 %)
AUD/USD H3HAY!  #3HAY! 3aBepWmnaN JeHb Ha HelTpanbHol Tepputopun, a Nasdaq Composite cHusunca Ha 0,47 %.
oneD ASHAGL - BHAN! CerogHa ¢bloyepcbl TEPAIOT eLle NOPAAKA % %, YUTO CO3AaeT HeraTuBHbIM GOH ana Asuu, rae
USD/CNY #3HAY!  #3HAY! .
kopawHa (EUR-USD)/RUB W 013%  -225% WHAEKCbI TaKKe HecyT notepu. MNoaaepk Ky pPOCCUINCKOMY PbIHKY OKaXKyT LeHbl Ha HedTb:
USD/RUB LG 28,18 0,00% 0,00% Brent ewe HemHoro npubasun wu Topryetca Bbiwe 110 ponn./6app. Cymmupys
EUR/RUB LIb 40,05 0,00% 0,00% BblLLECKa3aHHOe, OXKnaaem ot nHgekca MMBB KoHconnaaumm B panoHe 1500 nyHKTOB.
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MaKpOo3KOHOMMYECKAA CTaTUCTUKA

JOaTta Bpema CrpaHa
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MNokasaTenb

3anacbl HedTn API: Hea/Hea, miH. 6app. (APl weekly crude stocks)

3anacbl 6eH3unHa API: Hea/Hep, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctunn. APl: Hea/Heg, maH. 6app. (APl weekly dist stocks)

CyeT TeKYLLMX OnepaLmii Ce30HHO CKOPPEeKT., mapa. espo (Current account sa)

CyeT TeKyLLMX OMepaLLmii Ce30HHO HECKOPPEKT., MApA. eBpo (Current account nsa)

YposeHb 6e3paboTuupl, % (ILO Unemployment rate, 3M)

Yucno 6e3paboTHbIx M/m, Tbic. (Jobless claims change m/m)

MHpeke notpebut. ueH m/m, % (CPI m/m)

UMHpeke notpeburt. ueH r/r, % (CP1y/y)

MHaekc notpeburt. ueH 6e3 npogos./aHep. m/m, % (CPl ex food / energy m/m)
MHAekc noTpe6bur. ueH 6e3 npogos../aHep. r/r, % (CPl ex food / energy y/y)
NHAeKc ueH npounss. m/m, % (PP m/m)

NHaekc ueH npomss. r/r, % (PP1y/y)

MHAeKc ueH npounss. 6a3osbiii M/m, % (PPl core m/m)

MHAeKc ueH npouss. 6a3osbii r/r, % (PPl core y/y)

3anacbl HedTU: Hea/Hen, maH. 6app. (EIAweekly crude stocks)

3anacbl 6eH3uHa: Hea/Hea, wiH. 6app. (EIAweekly gasoline stocks)
3anacbl AUCTUAN.: Hea/Hea, wiH. 6app. (EIAweekly dist stocks)

3anacbl HedTu B KylunHre: Hea/Hea, miaH. 6app. (EIAweekly crude Cushing)
MHaekc ueH npounssogut. m/m, % (PP m/m)

NHAeKc ueH npounssogut. r/r, % (PPl y/y)

YposeHb 6e3paboTuubl, % (Unemployment rate)

Toprosbii 6anaHc, mapa. neH (Trade balance total)

O6bemakcnopTa r/r, % (Exports y/y)

06bem umnoprta r/r, % (Imports y/y)

Po3. npogaxu m/m, % (Retail sales m/m)

Pos. npogaxur/r, % (Retail sales y/y)

MHaekc notpeb. ueH m/m, % (CP1 m/m)

NHaekc notpeb. ueH r/r, % (CPly/y)

NHaekc notpeb. ueH 6e3 npoaos./aHep. m/m, % (CPl ex food / energy m/m)
MHaekc notpeb. ueH 6e3 npogos./aHep. r/r, % (CPl ex food / energy y/y)
MepsuyHas 6espaboTmua, Toic. (Initial jobless claims)

OnAwasncs 6e3paboTnua, maH. (Continuing claims)

OnTosble npoaaxun m/m, % (Wholesale trade m/m)

MHaeke onepex. nHamkatopos m/m, % (Leading indicators m/m)
Mpoaau Ha BTOPUYHOM PbIHKE }KUbs, MIH. (Existing home sales)
MpoAaskm Ha BTOPUYHOM PbIHKE Xuabs M/m, % (Existing home sales m/m)
3anacblrasa: Hea/Hea, mipa. ky6. ¢ (EIAweekly natural gas)

MHAekc ueH npounssogut. M/m, % (Producer prices m/m)

MHAekc ueH npounssogut. r/r, % (Producer prices y/y)

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

MHaekc noTpeburt. ueH r/r, % (CPIy/y)

NHaekc noTpe6burt. ueH 6a3osbit m/m, % (CPI core m/m)

MHpeke notpebut. ueH 6a3os.biii r/r, % (CPI core y/y)

30/10TOBaNIOTH. pe3epsbl, S Mapa,. (Foreign reserves)

MHaekc notpeb. ueH 3a 1/2 mec. m/m, % (IPCA-15 - Extended National CPl m/m)
NHAaeKc onepex. nHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
NHaekc onepex. nugnkaTtopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

NHAMKATOPbI PbIHKa akumit

Mepuop  ®akt MMporHos

pol2asr. 1,745 -0,800
pol2asr. -5.374 -1,300
pol2asr. -1.293 0,400
UioH -7.4

WioH -3.3

UioH 7,9 7,7
Uton 37,1 20,0
Uion -0.6 -0,6
Uion 2,5 2,5
Uion -0.8 -0,6
Uion 1,5 1,6
Wion 0,2 0,1
Uion 7,2 7,0
Uion 0,4 0,2
WUton 2,5 2,3
pol2asr. 4,233 -0,800
pol2asr. -3.510 -1,300
pol2asr. 2,449 0,400
nol2asr. -0.893

Uion -1.0

Uion 16,1

Wion 6,5

Uton 72,5 71,0
Uion -3.3 -2,4
Uton 9,9 10,9
Uion 0,3
Uion 0,3
Uion 0,2
Uion 3,3
Wion 0,2
Uion 1,7
po 13 asr. 400
£o 06 asr. 3,695
UioH -0,5
Uton 0,2
Uion 4,90
Uion 3,8
no 12 asr. 49
Uion 0,1
Uon 5,3
Uion 0,2
Uon 2,8
Uon 0,2
Uion 1,6
no 12 asr.

Uion 0,19
no 12 asr.

no 12 aser.

WUcTouHmK: Reuters

MNpepn. Mepecm.

-5,213
-1,005
-0,558
-5,2 -5,6
-18,3 -18,7
7,7
24,5 31,3

2,5 2,7
0,1
1,8 1,8
-0,4
7,0
0,3
2,4
-5,200
-1,600
-0,700
-1,372
2,2
18,6
6,1

70,7
-1,6
9,8
0,7
0,4
-0,2
3,6
0,3
1,6
395

3,688
1,9
0,3

4,77

-0,8
25

0,1
5,6
-0,7
3,1
-0,6
1,3
317,23
0,10
127,9
1,7
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YnpasneHue npogax

Démun flenunc
HavanbHUK oTAena

Mowucees Anekcei
3amecTuTeNb Ha4va/lbHMKa oTAaena

KypuneHnko Kupunn
BeAyLWNA aHANNTUK

KasaHues Cepreii
aHaNUTKK

Dopodeitkun Oner
aHaNUTUK

UBaHoBa Onbra
AHAINTUK

OTAen CTPYKTYpPHbIX NPOAYKTOB

[06.1284
d.demin@bfa.ru
£06. 1286
a.moiseev@bfa.ru
£06. 1280
k.kurilenko@bfa.ru
no6.1281
s.kazantsev@bfa.ru
006.1222
o.dorofeykin@bfa.ru
£06.1241
o.ivanova@bfa.ru

AymueBa AHHa
HaYyanbHWUK ynpasaeHna

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

Manes Bcesonog
HayaNbHUK OTAeNa

HapopgoBsblit PomaH
cTapwui Tpenaep
Aeopaues AnekcaHgp
Tpenaep

NawkoB Anekcen
aHaINTUK

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
AHacTtacoB AHTOH
Tpenaep

Lunpokos CraHucnas
NOMOLLHWK Tpelraepa

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

client@bfa.ru

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.

© 3akpbIToe akuMoHepHoe obLecTso «banTuiickoe PMHaHCOBOE AreHTCTBOY»



