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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1633,02 -1,53% -0,31%
PTC 1858,08 -1,33% -0,02%
MSCI Russia 985,743 -1,29% -0,15%
MSCI EM 1155,51 -0,30% 0,67%
S&P 500 1300,16 -0,97% -2,32%
VIX 17,95 -0,77% 12,33%
DJ Euro Stoxx 600 297,72 0,51% 0,18%
FTSE 100 5855,01 0,12% -1,41%
DAX 30 7109,03 0,49% -0,76%
NIKKEI 225 9368,73 -1,30% -1,43%
SSE Composite (Ha 09:00 MCK) 2728,02 0,84% 0,67%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,43 -3,18 -5,17
UST 10 YTM, % 2,99 -4,01 -8,03
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 317,86 3,01 9,82
Russia 30 YTM, % 4,36 -6,60 -16,50
Russia 5Y CDS, 6.n. 136,83 -1,73 -5,39
Libor 3m USD, % 0,2520 0,00 -0,19
Libor 12m USD, % 0,7273 0,00 -0,23
USD/RUB NDF 3m, % 3,86 -2,00 -18,00
USD/RUB NDF 12m, % 4,40 -13,00 -15,00
RUB overnight, % 3,4 -20,00 10,00
Mosprime 3m, % 4,21 -1,00 -1,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 73,81 -0,76% -1,61%
EUR/USD 1,4634 0,99% 2,19%
usb/IpY 80,26 -0,78% -0,63%
GBP/USD 1,6427 0,32% -0,48%
AUD/USD 1,0715 0,41% 0,18%
USD/CAD 0,9779 0,26% 0,23%
USD/CNY 6,4785 -0,07% -0,21%
Kop3uHa (EUR+USD)/RUB 33,56 0,18% 0,40%
USD/RUB LB 28,04 0,26% -0,66%
EUR/RUB LB 40,31 -0,10% 0,71%
3akp. Wam. Wam.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 100,22 -0,18% -0,37%
HedTb Brent, USD/6app. (ICE) 115,84 0,26% 0,70%
Har. ras, USD/BTU (ICE) 4,707 -1,81% 4,18%
3001070, USD/yH. 1540,5 0,56% 0,38%
cepebpo, USD /yH. 36,200 0,14% -4,74%

POCCWA / PbIHOK AKLLUM
06.06.2011

MporHos
CeroZiHA POCCUMICKUI PbIHOK MOMbITAETCA OTbIFPATb YacCTb MNATHUYHbIX NOTEPb.
Poccuiicknii pbIHOK

B NATHMLY Ha POCCUIICKOM PbIHKE aKuuMit Habaloganack BONaTUAbHAA AUHAMWKa, O4HAKO
cnabas cratuctnka us CLUA npepgonpefennna HeraTuBHbIM UTOr Topros, Haekc MMBB
3aBepLNUA AeHb OKOJIO HeAeNbHbIX MUHUMYMOB: 1633,02 nyHKTa Ha 3akpbiTue (-1,53 %). B
ayTcangepax — Hambonee NUKBUAHblE Bymarn HedTerasoBoro M 6aHKOBCKOrO CEKTOPOB:
Fasnpom (-2,54 %), Nykonn (-2,27 %), PocHedTb (-1,55 %), obbluka CbepbaHka (-1,95 %),
BTE (-2,92 %). (+6,12 %), cTpemuTenbHO
B3/IeTeBlIME MOC/e TOro, Kak npeacepatenb npasnaeHua 6aHka . Mped Ha cobpaHum

UckntoueHnem ctanm npedbl CbepbHaHKa

aKUMOHepoB
NPUBWUIETMPOBAHHBIX AKUUIA B CTPYKTYpe KanuTana. «BTopoi 3wenoH» oT KOppPeKUUOHHbIX

YNOMAHYZT O BO3MOXHOCTM COKpauweHua uan Anksunaauummn  gonu

HaCTpOEHMVI B CpeaHeM NocCTpaaan 3aMeTHO MeEHbLLE.

OduumanbHble paHHble MO  PbIHKY TPyAa 3a Mail  OKasaaucb

onyb/avMKoBaHHble B cpeay AaHHble ADP. KonnyecTBo BHOBb CO34aHHbIX pabounx mecT B

He aydue, 4em

HeCeNbCKOXO3ANCTBEHHbIX  OTPAcNAX  3KOHOMMKM  COCTaBMAO  Bcero 54  Tbic.
(nporHosuposanocb 150 Tbic.). Takum 0bpasom, Temnbl CO34aHMNA PabOUYNX MECT OKa3anucb
MWHUMaNbHbIMM 33 nocnegHue 8 mecsaueB, U UX He XBaTwuo, YTobbl abcopbupoBaTb
npupoct paboueit cunbl — B pesynbTaTe ypoBeHb 6e3paboTuubl Bbipoc ¢ 9,0 go 9,1 %
(o*KmMaanocb, HanNpPoTUB, CHUKeHMe A0 8,9 %). HesHaunTeNbHO MPEBbICUBLLUUIA OXUAAHUSA
MaMCKUiA MHAEKC AeNnoBok akTMBHOCTM B chepe ycayr, ISM Non-Manufacturing, (54,6
NyHKTa Npu nporHose 54,0) cyw,ecTBEHHO yAy4YliUTb HAaCTPOEHUA TPENAEPOB YXKE HE MOT,

aMepPUKaHCKNEe MHAEKCbl CHOBaA CHU3UNUCD, 3aBePLUMB B K MUHYCE» NATYIO HeAEeNto noapAaa.

B A3uun B noHeae/IbHMK NOJIOBMHA PbIHKOB 3aKPbITbl, OCTaBLUMECA — CHMXKAIOTCA, BNPOYEM,
3TO OXMJaeMas peakUuMa Ha aMepPUKAHCKYH CTaTUCTUKY. [lNA pOCCUMIMCKOro pbiHKa BaxHee
TO, YTO LeHbl Ha HedTb Be4epoM B MATHMULY OTbIFPasIN NOYTU BCE CHUMKEHUE, Ppblodepcbl Ha
Brent BepHyaucb Bbiwe 115 gonn./6app. C yd4eTom TOro, YTOo B MATHULY MHAeKC MMBB

yaepxanca Bblwe 200-gHEBHOW cKoMb3Awel cpegHelt (1627 NyHKTOB), cerogHs
paccyMTbIBAaEM Ha MOMbITKY OTbINPATb YacCTb NATHUYHbLIX NOTEPb.
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MaxposxouomuquKaﬂ CTaTUCTUKA McTouHmk: Reuters
faTta Bpema CtpaHa MNMokasaTenb MNepuoa  Pakr MNporHo3 [Mpea. MNepecm.

6 uioH 13:00 EZ MHAeKc ueH nponssogut. m/m, % (PP m/m) Anp 0,8 0,7
6uioH 13:00 EZ  WHAEKC ueH npoussoaut. r/r, % (PPl y/y) Anp 6,6 6,7
7 vioH  4:00 RU NHAeKc noTpebut. ueH m/m, % (CPI m/m) Mai 0,5 0,4
7 vioH  8:30 AU CraBka baHka Asctpannu, % (RBA Cash Target Rate) - 4,75 4,75
7wvioH  9:00 JP NHaekc onepex. nHankaTopos r/r, % (Leading indicators y/y) Anp -4,5
7vion  13:00 EZ Po3HuuHble npoaaxu m/m, % (Retail sales m/m) Anp 0,4 -1,0
7 viion  13:00 EZ Po3HuuHble npogaxu r/r, % (Retail sales y/y) Anp -1,7
7uviod 14:00 DE  3akasblnpom. npeanp-uit m/m, % (Factory orders, m/m) Anp 2,0 -4,0
7 vitoH  15:45 US  Po3HuuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) 00 04 nioH. 0,4
7 ion  15:45 us Po3HuuHbIe npogaxu cetn ICSCr/r, % (ICSC chain store sales y/y) 00 04 vioH. 2,8
7wioH  16:00 BR MHaekc notpeb. ueH m/m, % (IPCA - Extended National CPl m/m) Maw 0,77
7 uioH  16:55 US  Redbook: po3HuyHble npogaxu m/m, % (Redbook m/m) 00 04 nioH. 2,7
7 vtoH  16:55 us Redbook: po3HuuHble npoaau r/r, % (Redbook y/y) 00 04 vioH. 3,6
7 vioH  23:00 us Motpeb. kpeautoBaHme m/m, S mapa. (Consumer credit) Anp 5,40 6,00
8uoH  0:30 US  3anacbiHedTn APIl: Hea/Hen, maH. 6app. (APl weekly crude stocks) 00 03 nioH. 3,465
8uioH  0:30 US  3anacbl 6eH3nHa APl: Hea/Hen, maH. 6app. (APl weekly gasoline stocks) 00 03 nioH. 1,492
8uoH 0:30 US  3anacbl guctuan. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks) 00 03 nioH. -1,405
8uoH  3:50 JP KpeauTtbl SKOHOMMKM (OCTaTOK CCyaHOM 3a80MK-cTv) /r, % (Bank lending y/y) Mati -0,9
8uoH 10:00 DE  O6bemakcnopta m/m, % (Exports m/m) Anp -3,0 7,3
8uioH 10:00 DE  O6bemumnopta m/m, % (Imports m/m) Anp -1,0 3,1
8uoH 10:00 DE  Toprosbiii 6anaHc, mapa. espo (Trade balance) Anp 13,8 15,2
8uoH 14:00 DE Mpombiwn. npoussoacTeo m/m, % (Industrial production m/m) Anp 0,7
8uioH 18:30 US  3anacblHedTn: Hea/Hea, maH. 6app. (EIAweekly crude stocks) 00 03 uioH. 2,900
8uoH 18:30 US  3anacbl 6eH3unHa: Hea/Heq, miH. 6app. (EIA weekly gasoline stocks) 00 03 nioH. 2,600
8uoH 18:30 US  3anacbl guctuan.: Hea/Hea, miH. 6app. (EIA weekly dist stocks) 00 03 nioH. -1,000
8uoH 18:30 US  3anacblHedTu B KywnHre: Hea/Hen, maH. 6app. (EIAweekly crude Cushing) 00 03 uioH. -0,159
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HaYaNbHUK OoTAEeNa
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KypuneHko Kupunn
BeayLwuii aHaNUTUK

KasaHues Cepreit
AHANUTUK
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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
£06.1241
o.ivanova@bfa.ru

AymueBa AHHa
HaYa/IbHUK yNpaBaeHun

TanuHos MeTp
CTapLUKniA cneymanuct

BuHorpapos Kupunn
cneumanuct

OTAen pbiHKOB aKuui

MyH Muxaun
HavyaNbHUK oTaena
AHacTtacoB AHTOH
Tpenaep

Lnpokos CraHucnase
NOMOLLHUK Tperaepa

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

npamoii +7 (812) 611 0064, 106. 1032
p.tapinov@bfa.ru

no6. 1144
k.vinogradov@bfa.ru

npamoi +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
CTapLumii Tpengep
Aeopaues AnekcaHgp
Tpengep

NawkoB Anekcei
AHaNUTUK

OTaen 6poKepcKuX onepauuni

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

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

0o06. 1092

a.deordiev@bfa.ru

no6. 1147

a.pashkov@bfa.ru

npamoi +7 (812) 329 8199

WBaHoB HuKonau
HavanbHUK oTAEna

Muwapes AHape#
3aMecTuTeNlb Ha4YalbHUK oTAeNa

YnpasneHue no pabore c KAMeHTaMmu

KoHcTaHTMHOBa Bukropua
HaYaNbHUK ynpaBieHna

npamoin +7 (812) 329 8195, nob. 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

Hacroawmit LOKYMEHT NoaroTosieH aHanutudeckum otaenom 3A0 «banTtuiickoe ®UHAHCOBOE AreHTCTBO» M HOCWUT UCKAOUMTENbHO MHGOPMALMOHHBIN XapaKkTep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYeTe, NPeacTaBaAloT coboil He3aBUCMMOE CyKAEHMe aHa/IMTMKOB Ha AaTy Bbixoga oTdyeTa. BosHarpaskaeHue aBTOpOB OTYETa HM
NPAMbIM, HM KOCBEHHbIM 06Pa3soM He yBA3aHO C NpPeACTaBJeHHbIMM B OTYeTe TouKamu 3peHus. 3A0 «bantuiickoe ®uHaHcoBoe AreHTCTBO» OCTaBAseT 3a coboit npaso
WU3MEHATb BbICKa3aHHbIE OLLEHKM U MHeHUA B itoboe Bpemsa 6e3 npeaBapuTeIbHOMO YBEAOMNEHUS.

MHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MUCTOYHMKOB, MPM3HABAEMbIX HaMKU AOCTOBEPHbIMWU, O4HAKO HE CYLLECTBYeT HWMKaKMX rapaHTWUi, YTO yKasaHHas
MHbOPMaLMA ABAAETCA MNONHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO/IKHA PAcCMaTpMBaATLCA Kak MosiHas M TodyHas. Mbl ocTaBasiem 3a coboit npaBo He 06HOBAATbL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHUKM MOTYT MHBECTUPOBATb, BbICTYNaTb MapKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
VNHBECTULMOHHbIMU MHCTPYMEHTAMK, YNTOMAHYTbIMM B HacToslem otyeTe. 3A0 «banTuitckoe PrHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIOK NOANTUKY, HaNpPaBAEHHYIO Ha
npefoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HECYT OTBETCTBEHHOCTU 3a NPAMOI AN KOCBEHHbINM ylepb, HAacTyNMBLLNIA B pe3yabTaTe UCMNONb30BaHUSA
HacToaweln Ny6anKaumm uam ee cogepianus.

© 3akpbIToe aKkuMoHepHoe obuecTBo «banTuiickoe PuHaHcoBoe AreHTCTBO»
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