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WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1633,49 0,03% -0,70%
PTC 1865,64 0,41% -0,01%
MSCI Russia 986,477 0,07% -0,39%
MSCI EM 1149,00 -0,56% 0,07%
S&P 500 1286,17 -1,08% -3,38%
VIX 18,49 3,01% 15,71%
DJ Euro Stoxx 600 296,33 -0,30% -0,12%
FTSE 100 5863,16 0,14% -1,27%
DAX 30 7084,57 -0,34% -1,06%
NIKKEI 225 9435,00 0,58% -2,67%
SSE Composite (Ha 09:00 MCK) 2728,56 0,02% 0,82%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,42 -0,40 -5,57
UST 10 YTM, % 3,00 0,54 -7,49
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 322,32 4,46 14,28
Russia 30 YTM, % 4,35 -1,00 -17,50
Russia 5Y CDS, 6.n. 134,87 -1,96 -7,09
Libor 3m USD, % 0,2520 0,00 -0,19
Libor 12m USD, % 0,7273 0,00 -0,23
USD/RUB NDF 3m, % 3,82 -4,00 -16,00
USD/RUB NDF 12m, % 4,43 3,00 -6,00
RUB overnight, % 3,2 -20,00 -5,00
Mosprime 3m, % 4,20 -1,00 -4,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 74,00 0,26% -1,37%
EUR/USD 1,4575 -0,40% 2,08%
usb/IpY 80,1 -0,20% -1,04%
GBP/USD 1,6353 -0,45% -0,72%
AUD/USD 1,0712 -0,03% 0,22%
USD/CAD 0,9803 0,25% 0,35%
USD/CNY 6,4785 0,00% -0,07%
Kop3uHa (EUR+USD)/RUB 33,60 0,09% 0,34%
USD/RUB LB 27,88 -0,59% -0,86%
EUR/RUB LB 40,34 0,09% 0,66%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 99,01 -1,21%  #3HAY!
HedTb Brent, USD/6app. (ICE) 114,48 -1,17% -0,17%
Har. ras, USD/BTU (ICE) 4,827 2,55% 6,84%
3001070, USD/yH. 1542,0 0,10% 0,26%
cepebpo, USD /yH. 36,740 1,49% -3,44%
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MporHos

[na poccuiicKoro pblHKA CerofHs OCHOBHbIM OpPUEHTUPOM byayT ueHbl Ha HedTb. Ecnum
KOTMPOBKM Brent npobbloT AByxHedesbHylo NoAAepsKKy B paioHe 114 ponn./6app.,
nHaekcy MMBEB He nsberkatb HoBoro Tecta 200-4HEBHOM CKO/b3ALLEN CpeaHEe.

Poccuiicknii pbIHOK

B noHepenbHWUK, 6 WMIOHA, TOPrM HAa POCCAMCKOM PbIHKE aKUMI HAYa/iMCb CO CHUMKEHUA
KOTUPOBOK BONbLIMHCTBA NNKBUAHBLIX Bymar, nHaekc MMBE B MOMEHTe OMyCKasica HUKe
1615 nyHKTOB. Bnpoyem, BCcKope nocie NoayaHA NpouM3oLLen pa3sBopOT HaBepX, U MHAEKC
CHOBa BepHy/cA Bbllwe cBoelt 200-AHEBHOM 3KCMOHEHLMaNbHOM CKOMb3Alen cpegHei
(1627 nyHKTOB), @ B KOHLE AOHA Bbllen B He3HauuTenbHbl natoc (1633,02 nyHKTa Ha
3akpbiTne, +0,03 %). lIngepom cpean bymar nepsoro swenoHa cranu npedbl CbepbaHka
(+2,17 %), npoaonxKaloLWwme COKpaLWaTh AUCKOHT K 06bluKe (+0,93 %). He cmornv BepHyTbCA
Ha NoNoXuUTeNbHYlo Tepputopuio Masnpom (-0,3 %) n TMK Hopunbckuii Hukens (-1,0 %). B
oTpacneBom paspese cnabee pbiHKA BbIrALENA META/IIYPrvsA, B OCTaJibHbIX CEKTOpax
AMHAMMKa pasHOHanpaB/ieHHas.

AMEPUKaHCKUIN PbIHOK aKL M NOKa He CMOF ONPaBUTbLCA OT Pa304apoBaHUA, NMPUHECEHHOTO
Ha npownon Hepene cnabbiMM JaHHBIMM MO PbIHKY TpyAa. OCHOBHble WHAEKCHI
NPOJO/MKUAN CHUXKaTbCA M notepann 0,5 — 1,1 %. MNMpu atom S&P 500 c oTKpbITUA ywen
HU}Ke Ba*KHOM noaaepKu Ha oTmeTke 1300 NYHKTOB U HUXKE IMHUW BOCXOAALLEro TpeHaa
yepes MUHMMYMbI HO6pa 2010 n mapTa 2011 r., YTO 3aMETHO YBE/NIMUYMBAET BEPOATHOCTb
AanbHelwero yrnybneHna KoppekLmun. BaxkHOW CTaTUCTUKK, KOTOopasa morna 6bl NnpuBecTu K
CMeHe HaCTPOeHW, cerofHa He oXuaaetcs. PbIHOK ByZeT »aaTtb BbiCTynieHus rnasbl PPC

B.BepHaHKe, KOTOpPOe HaYHEeTCA He33a40/1r0 40 KOHL,A aMepuKaHCKoW ceccum (23:45 Mck).

B A3MK MHAOEKCbI BHOBb M3MEHAIOTCA Pa3HOHanpaBaeHHo, 60/bWMHCTBO — B npeaenax +/-
0,5 %. B 31X ycnoBmaAx gas POCCUMCKOTO PblHKA OCHOBHbLIM OPUEHTUPOM, BEPOATHO, CTAHYT
LUeHbl Ha HedTb, KOTMPOBKM Brent 3a BYepaLLHIO CECCUI0 CHU3MAUCL A0 OTMeTku 114
[onn./6app., KOTopas B TedeHMe nocnedHux 2 Hedenb BbICTynaeT noaaepKkoi. Ecam oHa
6yaer npobuta, nHaekcy MMBBE He msbexaTb HoBoro Tecta 200-aHeBHON cpegHeit. B
NPOTUBHOM C/ly4ae MOXHO OXKMAATb YMEPEeHHOro OTCKOKa HaBepX.
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07.06.2011 NHAMKaTOPbI pbIHKA aKLuit

MaxposxouomuquKaﬂ CTaTUCTUKA McTouHmk: Reuters
faTta Bpema CrpaHa MNokasaTenb MNepuon  Pakr MNporHo3 [Mpea. MNepecm.
6 uioH 13:00 EZ MHAeKc ueH npounssogut. m/m, % (PP m/m) Anp 0,9 0,8 0,7 0,8
6uioH 13:00 EZ MHaekc ueH npounssogut. r/r, % (PPly/y) Anp 6,7 6,6 6,7 6,8
6 uioH 16:00 RU NHAeKc noTpeburt. ueH m/m, % (CPI m/m) Ma 0,5 0,5 0,4
7 vioH  8:30 AU CraBKa baHKa AscTpanuu, % (RBA Cash Target Rate) - 4,75 4,75 4,75
7vioH 9:00 JP UHaeke onepex. niavkaTtopos r/r, % (Leadingindicators y/y) Anp -3.7 -4,5
7vioH 11:00 GB  MHaeKc ueH Ha xunbe Halifaxm/m, % (Halifaxhouse price indexm/m) Mai 0,2 -1,4
7vioH 11:00 GB  MHaekKc ueH Ha xunbe Halifax3 mec.r/ 3 mec.r, % (Halifaxhouse price index) Ma# -4,1 -3,7
7 vion  13:00 EZ Po3HuYHbIE Mpogaxu m/m, % (Retail sales m/m) Anp 0,4 -1,0
7vioH  13:00 EZ PosHuyHble npogaxu r/r, % (Retail sales y/y) Anp -1,7
7 wvioH  14:00 DE 3akasbl npom. npegnp-uin m/m, % (Factory orders, m/m) Anp 2,0 -4,0
7 wioH  15:45 US  Po3HuuHble npoaaxu cetm ICSC Hea/Hen, % (ICSC chain store sales w/w) 00 04 nioH. 0,4
7wioH  15:45 us Po3HuuHble npoaaxu cetn ICSCr/r, % (ICSC chain store sales y/y) 00 04 nioH. 2,8
7viioH  16:00 BR UHpeke notpeb. ueH m/m, % (IPCA - Extended National CPI m/m) Ma 0,47 0,77
7 viioH  16:55 US  Redbook: posHuuHble npogaku m/m, % (Redbook m/m) 00 04 nioH. -2,7
7vioH  16:55 US  Redbook: posHuuHble npogaxu r/r, % (Redbook y/y) 00 04 nioH. 3,6
7 vitoH  23:00 us Motpeb. kpeauToBaHue m/m, S mapa. (Consumer credit) Anp 5,30 6,00
8uoH 0:30 US  3anacblHedTn APIl: Hea/Hea, maH. 6app. (APl weekly crude stocks) £0 03 uioH. -0,600 3,465
8uoH 0:30 US  3anacbl6eH3unHa APl: Hea/Hea, maH. 6app. (APl weekly gasoline stocks) 00 03 vioH. 1,100 1,492
8uwoH 0:30 US  3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks) 00 03 uioH. 0,200 -1,405
8uoH  3:50 JP KpeanTbl 3KOHOMUKM (0CTaTOK CCyaHOM 3a80k-cTn) r/r, % (Bank lending y/y) Maw -0,9
8uioH 10:00 DE  O6bemakcrniopta m/m, % (Exports m/m) Anp -3,0 7,3
8uioH 10:00 DE  O6bemwumnopta m/m, % (Imports m/m) Anp -1,0 3,1
8uioH 10:00 DE  Toprosblii 6anaHc, mapg,. espo (Trade balance) Anp 13,8 15,2
8uioH 14:00 DE Mpombiw. nponssoacTeo M/m, % (Industrial production m/m) Anp 0,7
8uoH 18:30 US  3anacblHedTn: Hea/Hen, maH. 6app. (EIAweekly crude stocks) £0 03 nioH. -0,600 2,900
8uoH 18:30 US  3anacbl6eH3uHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks) 00 03 vioH. 1,100 2,600
8uioH 18:30 US  3anacblguctunn.: Hea/Hen, miH. 6app. (EIAweekly dist stocks) 00 03 uioH. 0,200 -1,000
8uoH 18:30 US  3anacbiHedTu B KywnHre: Hea/Hea, mnH. 6app. (EIAweekly crude Cushing) 00 03 vioH. -0,159
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YnpasneHue npogax

DémuH fleHuc
HaYaNbHUK OoTAEeNa

Mowucees Anekceit
3aMecTMTe/Ib HayaNbHUKA OoTAeNa

KypuneHko Kupunn
BeayLwuii aHaNUTUK

KasaHues Cepreit
AHANUTUK

UBaHoBa Onbra
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
CTapLUKnit 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 NoaroTosneH aHanutuyeckum otaenom 3A0 «banTtuiickoe ®UHAHCOBOE AreHTCTBO» M HOCWUT UCKAOUMTENBHO MHGOPMALMOHHBIN XapaKTep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JIMTMKOB Ha AaTy BbiIXO4a OoTyeTa. BosHarpaskaeHue aBTOPOB OTYETa HU
NPAMbIM, HM KOCBEHHbIM 06pa3oM He yBA3aHO C NpPeACTaBJAeHHbIMM B OTYeTe ToYKamu 3peHus. 3A0 «banTuitckoe dPuHaHcoBOe AreHTCTBO» OCTaBAAET 3a cobol npaso
WU3MEHATb BbICKa3aHHbIE OLLEHKM U MHeHUA B itoboe Bpemsa 6e3 npeaBapuTeIbHOMO YBEAOMNEHUS.

MHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MUCTOYHMKOB, MPM3HABAEMbIX HaMKW AOCTOBEPHbIMW, O4HAKO HE CYLLECTBYET HMKaKWMX rapaHTWUM, YTO yKasaHHas
MHbOPMaLMa ABAAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO0/KHA PAcCMaTPMBATLCA Kak MoHas M ToyHas. Mbl ocTasasem 3a coboi npaBo He 06HOBAATL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WNHBECTULMOHHbIMU MHCTPYMEHTAaMK, YNTOMAHYTbIMM B HacToslem otyeTe. 3A0 «banTuitckoe PrHaHCOBOE AreHTCTBO» NPOBOAMUT BHYTPEHHIOK MOIMTUKY, HaNpPaBAEHHYIO Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HECYT OTBETCTBEHHOCTU 3a NPAMOI AN KOCBEHHbINM ylepb, HAacTyNMBLLNIA B pe3yabTaTe UCMNONb30BaHUSA
HacToawweln Ny6avKaumm v ee coaepikanus.

© 3akpbIToe akuMoHepHoe obuiectBo «banTtuiickoe duHaHcoBoe AreHTCTBO»
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