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KommeHTapwuii

Mpoweawan Hegena OKasasllacb YMEPEHHO NO3UTUBHOM ANA
KOpNoOpaTMBHOro cekTopa pybnesoro [J0NroBOro pbliHKaA.
KoTnposku npubasuam B  cpeaHem no 0,07%,
cpepHeaHeBHble 06beMbl TOProB BblNM YyTb HUXKE MECAYHbIX
3HauyeHU — Ha ypoBHe 22 mnpa pyb. B nocnegHue 2
TOProBble CeccMyv MOBbIWEHHbIM CMNPOCOM M0/Ib30BA/INCH
BbINYCKM C Alopauument ceblilwe 2 neT, poCcT MHTepeca COCTaBuUA
20-30%. [aHHble BbINYCKM SABWUAUCH TaKXKe U Aupepamu
pblHKa, NogopoXaB Ha 0,11%.

B uenom, oToenbHble CErmMeHTbl pPblHKA  BbIrAgenun
pPaBHOMEpPHO, BbINYCKM pocan B cpeaHem Ha 0,1-0,15%,
HeraTMBHaA [AWMHAMMKA CAOXWAACL /Wb B PO3HULE U
HedTerasa (-0,15%) 3a cuyeT nageHus Hanbonee NUKBUAHbLIX
6ymar. TpaHCMOPTHbIN ceKTop HBnarogapsa yBepeHHOMY pPOCTy
ctonmocTu Bbinyckos HIMK mn otgenbHbix Bymar P/, okasanca
B Anaepax pbiHKa (+0,2%).

Ha pblHKe BHYTpeHHero rocaonra B TeYeHWe BCeW Heaenu
OMHAaMMKA Oblna BOCXoAAllen, CuabHOe NageHue CTOMMOCTM
BbIMYCKOB C Alopaumen ot 1 40 3 neT NponsoLIo B NATHULLY,
notepsas 0,4% cToMmocTU. 3a paccMmaTpuMBaemblil MNepuof
dopma Kpuso ODP3 crana 6onee nonorot 3a cueT
pa3HOHaANpPaBAEeHHOMW AMHAMWMKM  KOPOTKOrO W AJIMHHO
Yy4acTKoB. Bbinyckn ¢ aropaumeirt cebile 3 /IeT NoAopOoXKanu
Ha 0,2%, B TO Bpemsa Kak C Alopaumert Ao roga notepu
coctasuan 0,07%.

27.08.2012

UcmouHuk: Bloomberg

investment
COMmpany

MUHpuKaTopbl pbiHKA

3ono0T0 1670,55 +3,09% +3,39%
HedT1b Brent 115,14 +0,10% +8,29%
5-neTtHuit CDS 164 -3,37% -14,43%
BbuBantoTHaa KoOp3uHa 35,43 -0,04% -0,61%
Foposaa craBka NDF 6,70 +0,15% +0,15%
Mosprime o/n 5,94 +0,05 -0,30
Aeno3sutbl B Ub 238,24 +142,10 +120,13
OcTaTKM Ha Kopp. cu. 536,07 -310,78 -100,81
UST 2 0,27 -0,02 +0,04
UST 10 1,69 -0,12 +0,25
Russia 10yr 3,23 -0,10 -0,24
China 10yr 3,30 -0,02 +0,04
India 10yr 8,38 +0,00 +0,12
Brazil 9yr 2,38 -0,10 -0,11
Portugal 10 yr 9,04 -0,43 -1,90
Ireland 9 yr 5,85 -0,08 -0,35
Italy 10 yr 5,70 -0,06 -0,33
Greece 10 yr 23,58 -0,31 -3,36
Spain 10 yr 6,39 +0,14 -0,49

NHaeKc RGBI +0,23 +1,02 +2,91
NHpaekc MBI CP +0,09 +1,03 +6,21
MHpekc CBI CP +0,06 +0,11 -0,21
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MHBECTULUOHHAA KOMNAHUA UK PYCC-UHBECT
ExxeHepaenbHbli1 0630p AONTOBbIX PbIHKOB

3aABneHune 06 orpaHnYeHM 0TBETCTBEHHOCTH, HacToAwme 0630pbl NoAroToBAEHbI B UHGOPMALMOHHBIX Lienax, OHW HU B KOEM C/y4vae He
ABNAKOTCA U He AO/IKHbI PAacCCMaTPMBATBLCA KaK NpeaioKeHWe KynuTb AN NPoAaTbh COOTBETCTBYHOLLME LieHHble Bymarun, MHbopmaLms,
cofeprKallanca B JaHHbIX 0630pax, NosyvyeHa M3 Bbi3blBAOLLMX AOBEPUA OTKPbITbIX UCTOYHMKOB, HECMOTPA Ha TO, YTO NPU NOAFOTOBKE
0630poB 6bIIN NPeANPUHATLI HeObXoANMbIE Mepbl A/1A NoayYeHua goctoBepHon MHbopmauum, MK PYCC-UHBECT He uckntoyaeT
BO3MOXHOCTb BK/It0YEHMS B 0630p OWMO0YHOM MHGOPMaLUK, NPeaoCTaBAEHHOM COOTBETCTBYOLLMMM UCTOYHUKAMK, U HE HEeCeT 3a 3TO
oTBeTcTBeHHOCTU, MK PYCC-UHBECT, ero paboTHUKM U KAMEHTbI MOTYT ObITb 3aMHTEPECOBaHbl B MOKYMKe UAW NPOAarKe LLeHHbIX bymar,
YyNoMAHYTbIX B 0630pax.
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