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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1705,41 -0,27% 2,74%
PTC 1939,01 -0,72% 2,35%
MSCI Russia 1014,4 -0,92% 1,66%
MSCI EM 1161,17 -0,43% 2,51%
S&P 500 1337,88 0,00% 2,33%
VIX 16,06 0,00% -7,01%
DJ Euro Stoxx 600 293,59 -1,39% 1,21%
FTSE 100 6002,92 -0,35% 2,51%
DAX 30 7431,19 -0,11% 1,88%
NIKKEI 225 10085,68 0,03% 2,75%
SSE Composite (Ha 09:00 MCK) 2819,31 0,31% 2,07%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,43 -0,79 -3,89
UST 10 YTM, % 3,11 -0,92 -1,11
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 355,24 17,58 9,67
Russia 30 YTM, % 4,42 0,70 -1,40
Russia 5Y CDS, 6.n. 142,47 2,49 -5,63
Libor 3m USD, % 0,2458 0,00 0,00
Libor 12m USD, % 0,7350 0,05 0,00
USD/RUB NDF 3m, % 3,94 -5,00 -12,00
USD/RUB NDF 12m, % 4,49 -6,00 -1,00
RUB overnight, % 2,5 -25,00 -100,00
Mosprime 3m, % 4,25 0,00 0,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 75,44 0,70% 0,49%
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 33,44 -0,15% -0,28%
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) 96,65 -0,25% 1,98%
HedTb Brent, USD/6app. (ICE) 113,62 0,01% 1,09%
Har. ras, USD/BTU (ICE) 4,217 -3,35% -2,27%
3001070, USD/yH. 1527,5 0,78% 1,06%
cepebpo, USD /yH. 35,850 1,19% 3,14%
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MporHos

O 6/MKaNLWIMX NepCcrneKkTUBaX POCCUMICKOrO pPblHKA MOXHO ByaeT cyAuTb MO HanpaBAeHUIO
BbIxoAa U3 gnanasoHa 1700 — 1717 nyHkTOB No uHaekcy MMBB.

POCCHIACKUIA PbIHOK

B cpeay, 6 utons, Ha poHe pasHOHANPaBAEHHOW AMHAMUKN BHELIHUX PbIHKOB POCCUMCKUM
PbIHOK aKLMIi NPoAO/MKan ABUKeHWe B BOKOBOM AMana3oHe, Nnoagepyka B pavioHe 1700
MYHKTOB W CONPOTUB/EHME B palioHe 1715/1717 nyHKTOB No nHaekcy MMBB no-npexHemy
YeTKO OrpaHMuYMBaNM pasmax KosebaHWil, 3aKpbITUE COCTOANOCH B HEDO/bLIOM «MUHYCE»
(1705,41 nyHkT, -0,27 %). KOTUPOBKM HONBLIMHCTBA «ro/ybbix GULIEK» MOHECAN NOTEPU, B
ayTcaigepax — akumm BTB (-2,59 %), PocHedTH (-1,03 %) n Fasnpoma (-1,0 %). Cpegu bymar,
OBUraBLUMXCA NPOTUB PbiHKa BBEPX, OTMeTUM «Montoc3onoto» (+4,44 %), Pacnaackyto (+1,8
%) 1 Ypankanuii (+4,99 %).

Ha BHeLWHMX pbIHKax HAaCTPOEHMSA YXYALIUIUCL NOC/E TOro, KaK areHTcTBa Moody's Investors
Service Beyepom BO BTOPHWK NMOHWU3WUIO LONTOCPOUHbIN pPelTUHT MopTyranmm ¢ Baal po Ba2
C HeraTMBHbIM NPOTHO30M. TaK)Ke BYepa CTano WM3BECTHO, 4To HapoaHbiit 6aHk Kutas
nogHAn 6asoBble CTaBKM NO KpeguTam U aenosmtam Ha 0,25 NpPOLEHTHOrO MyHKTa — B
TpeTuih pas 3a TeKywui roa. Bnpoyem, HeraTMBHAA peakLMA PUCKOBbIX aKTUMBOB Ha
Nnoc/efHIO HOBOCTb OKa3asiacb AOBOJIbHO CAEPYKAHHOW, TaK KaK 3TOT wWar 6bla BNosHe
NPOrHO3MpyeMm B CBETE NOCNEAHMUX AAHHbIX N0 UHOAALMK B KHP.

AmepuKaHcKkMe ¢oHAO0BblE MHAEKCHI BYEpPa BHOBb «OTKA3a/IMCb» HAYMHATb KOPPEKLMIO,
3aBepwuB 6e3biaeliHyto ceccuto poctom Ha 0,1 — 0,45 %. B A3mum HabnogaeTca HEKOTOPbIN
nepeBec NO3UTUBHbIX HACTPOEHUIA. LleHbl Ha HedTb BO BTOPOM MOJIOBUHE BYEPALUHEro AHSA
CHUXANMNCb, HO 3@ HOYb OTbIrPanun noTepu, Brent BHOBb, KaK U HakaHyHe yTPOM, Bbiwe 114
nonn. 3a 6appens. O 6AMKaWLWNX NEPCNEKTUBAX POCCUICKOTO PbiHKA MOXHO ByaeT cyauTb
Mo HanpaB/eHWIo BbIXxoaa M3 AmanasoHa 1700 — 1717 nyHktoB MMBEB. [pansepom gas
BbIXOZQ M3 KOHCOAMAALMM MOXET CTaTb ceroaHswHee 3acepaHue ELB (oxkmpaetca
NOBbILWEHWE Y4YEeTHON CTaBKM) AMBO BbIXOAALLIME 3aBTPa EKemecAyHble [AaHHble Mo
aMepUKaHCKOMY pbIHKY Tpyaa (non-farm payrolls 3a uioHb).
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07.07.2011 NHAMKaTOPbI pbIHKA aKLuit

MaKpOSKOHOMMHeCKaﬂ CTaTUCTUKA McTouHmk: Reuters
fOaTta Bpema CrpaHa MokasaTenb MNepuog ®akr [lporHo3s [pea. Mepecm.
6wuon  9:00 JP MHAeKc onepex. uHankaTopos r/r, % (Leading indicators y/y) Mati 3,6 3,7
6uon 11:00 GB  MHaeKc ueH Ha xunbe Halifaxm/m, % (Halifaxhouse price indexm/m) NioH 1,2 0,1 0,4
6unon 11:00 GB MHAeKc ueH Ha xunbe Halifax3 mec.r/ 3 mec.r, % (Halifaxhouse price index) UioH -3.5 -4,1 -4,2
6uon 13:00 EZ BB okoHuarT. kB/KB, % (GDP q/q F) 1Ks. 0,8
6unon 13:00 EZ BBIM okoHuarT. r/r, % (GDP y/y F) 1ks. 2,5
6 nion 14:00 DE 3aka3bl Npom. npeanp-uin m/m, % (Factory orders, m/m) Mati 1,8 -0,5 2,8 2,9
6 uion 15:45 us Po3HuuHble npoaaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) £o 02 nion. 1,5 2,9
6 uon 15:45 us PosHuuHble npogaxu cetn ICSCr/r, % (ICSC chain store sales y/y) no 02 uion. 3,5 3,0
6 uion 16:55 US  Redbook: posHuyHbie npoaaxu m/m, % (Redbook m/m) no02wuion. 0,9 0,6
6 uion 16:55 us Redbook: posHuuHble npogaxu r/r, % (Redbook y/y) no02wuon. 5,2 2,5
6 nion 18:00 US  WHAeKc penosoli aktuBHocTv ISM B Henpou3sBs. cektope (ISM Non-Mnfg Comp) MioH 53,3 54,0 54,6
7wvion  0:30 US  3anacblHedTv APl: Hea/Hea, mnH. 6app. (APl weekly crude stocks) po0l1lwuwon. -3.172 -2,300 -2,699
7wvion  0:30 us 3anacbl 6eH3uHa APl: Hea/Hen, maH. 6app. (APl weekly gasoline stocks) po0Olwuwwon. -1.914 0,100 -0,091
7vion  0:30 US  3anacbl auctuan. APl: Hea/Hea, mnH. 6app. (APl weekly dist stocks) po0lwuwon. -1.625 0,700 -0,945
7won  5:30 AU  YposeHb 6e3pabotuupbl, % (Unemployment rate) NioH 4,9 4,9 4,9
7wvion  5:30 AU Yucno 3aHaTbixm/m, Tbic. (Employment change m/m) NioH 23400 15000 7800 -500
7won 12:30 GB  Mpom. npounssoacteo m/m, % (Industrial production m/m) Mai 1,1 -1,7
7wion 12:30 GB Mpom. npounssoacTso r/r, % (Industrial production y/y) Ma -0,5 -1,2
7 vion 14:00 DE Mpombiw. nponssoacTeo M/m, % (Industrial production m/m) Maii 0,6 -0,6
7 vion 15:00 GB  CraBka baHka AHrnuu, % (BoE rate decision) - 0,50 0,50
7wion 15:45 EZ CraBka ELLB, % (ECB rate decision) - 1,50 1,25
7 vion 16:00 BR UHpeke notpeb. ueH m/m, % (IPCA - Extended National CPI m/m) MioH 0,07 0,47
7wvion 16:15 us HoBsble paboune mecTa B Hec/xcekTope - ADP, Tbic. (ADP National Empl Report) UioH 68 38
7 viion 16:30 US  MMepsuyHan 6e3paboTunua, toic. (Initial jobless claims) 80 02 nion. 420 428
7wvion 16:30 US  [OnAwascs 6e3paboTuua, maH. (Continuing claims) 00 25 nioH. 3,700 3,702
7vion 18:30 US  3anacblirasa: Hea/Hea, mapa. Ky6. ¢ (EIAweekly natural gas) 00 01 uion. 80 78
7vion 19:00 US  3anacblHedTn: Hea/Hen, maH. 6app. (EIAweekly crude stocks) 0o 01 uion. -2,300 -4,400
7 vton 19:00 US  3anacbl6eH3uHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks) 0o 01 uton. 0,100 -1,400
7vion 19:00 us 3anacbl AUCTUAN.: Hea/Hea, MaH. 6app. (EIAweekly dist stocks) £o 01 uton. 0,700 0,300
7 vton 19:00 US  3anacbiHedTu B KywnHre: Hea/Hea, maH. 6app. (EIA weekly crude Cushing) £o 01 uton. -0,542
8uon 3:50 JP KpeauTtbl 5SKOHOMMKM (OCTAaTOK CCyaHOM 3a40/K-cTn) r/r, % (Bank lending y/y) MioH -0,7
8wuon 10:00 DE 0O6bem akcnopta m/m, % (Exports m/m) Mamn 1,2 5,5
8uon 10:00 DE 06bem umnopTa m/m, % (Imports m/m) Mam 1,2 -2,5
8uon 10:00 DE  Toprosebiit 6anaHc, mnpa,. espo (Trade balance) Mati 12,0 12,0
8uon 12:30 GB  MHAeKc ueH npounssoamt. M/m, % (PPl output m/m) WioH 0,1 0,2
8wuon 12:30 GB UHaeke ueH npoussoaur. r/r, % (PPl output y/y) UioH 5,6 5,3
8wuon 12:30 GB MHAaeKc ueH nponssoaut. 6a3osbliit m/m, % (PPI core output m/m) WioH 0,2 0,2
8uon 12:30 GB MHaekc ueH npounssoauT. 6a3osbiii r/r, % (PPl core output y/y) UioH 3,2 3,4
8uon 12:30 GB  WHAEKC LeH NpoM3BoAUT. Ha GpaKTopbl Npom3e-Ba M/m, % (PPl input m/m) MioH -2,0
8uon 12:30 GB  MHAeKc ueH npounssoauT. Ha dakTopbl npouse-ga r/r, % (PPlinput y/y) WioH 16,2 15,7
8uon 15:00 CA  YposeHb be3pabotuubl, % (Unemployment rate) NioH 7,4 7,4
8uon 15:00 CA  Yucno 3aHatbixm/m, Toic. (Employment change m/m) WioH 15,0 22,3
8wuion 15:30 IN 30/10TOBaNIOTH. pe3epBsbl, S mapa. (Foreign reserves) £o 01 uion. 309,02
8wuon 16:30 us CpepHss noyacosas onnaTa Tpyga m/m, % (Average hourly earnings m/m) WioH 0,2 0,3
8uon 16:30 us CpepHan npoaonkut. paboueit Hea, (Average weekly hours) UioH 34,4 34,4
8uon 16:30 US  YposeHbbe3paboTuupl, % (Unemployment rate) NioH 9,1 9,1
8uion 16:30 US  Hosble paboune mecTa B Hec/xcektope, Tbic. (Non-farm payrolls) NioH 90 54
8uon 18:00 us OnTosble 3anacbl M/m, % (Wholesale inventories m/m) Mam 0,7 0,8
8uion 18:00 us OnToBble npoaaxun m/m, % (Wholesale sales m/m) Maw 0,2 0,3
8uon 18:30 us MHAaeKc onepex. nHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) £o 01 nion. 126,4
8uon 18:30 us MHpeke onepex. nHamkatopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y) £o 01 nion. 2,0
8uon 23:00 us MoTpeb. kKpeamtosaHue m/m, S mipa. (Consumer credit) Mati 4,00 6,30
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HacToAawmin AOKYMEHT noArotosieH aHaautuyeckum otaenom 3A0 «Bantuiickoe ®PUHaHCOBOE AreHTCTBO» M HOCUT MCKAKOUYMTEIbHO MHOOPMAaLMOHHDBIA XapakTep. Bce
OLEHKM M MHEHMS, BbiCKasaHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JIMTMKOB Ha AaTy BblXO4a oTdyeTa. BosHarpaskgeHue aBTOPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06Pa3oM He YBA3aHO C NPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «bantuiickoe ®rHaHcoBoe AreHTCTBO» OCTaBAAET 3a coboi npaso
U3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHUA B loboe Bpema 6e3 npeaBapuTe/ibHOro yBeA0MAEHUS.

MHbopmauma, copepskalanca B oT4eTe, MOJyyYeHa M3 MCTOYHWMKOB, MPM3HABAEMbIX HaMW AOCTOBEPHbIMU, O4HAKO HE CYLLeCTBYEeT HWMKaKMX rapaHTMil, Y4TO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM W, COOTBETCTBEHHO, OHA HE [O/IKHA PACCMaTPMBATLCA KaK MOJIHAA M ToYHasA. Mbl ocTaBiasem 3a coboii NpaBo He 06HOBNATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MONHOCTBIO OTKA3aTbCA OT ee OCBELLEHMA.

3A0 «bantuitckoe ®MHaHCOBOE AreHTCTBO» M ero COTPYAHWMKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM MM CoBepLIaTb UHbIe CAENKMU B KadecTBe NpuHLUMNana ¢
WNHBECTULMOHHBIMW MHCTPYMEHTAMK, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIOK NONMTUKY, HANPABAEHHYIO Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «Bbantuiickoe ®uMHaHCOBOE AreHTCTBO» W ero COTPYAHMKM He HeCyT OTBETCTBEHHOCTU 33 MPAMOM UM KOCBEHHbIW yliepb, HacTyNUBLIMIA B pe3y/ibTaTe UCMOAb30BaHMA
HacToAwweln Ny6AVKaLuMm v ee cogepskanusa.

© 3aKpbIToe aKuMoHepHoe 0buLecTBo «BanTuitckoe PMHaHCOBOE AreHTCTBO»
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