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NHAanKaTopbl pbiHKA aKLUMM

3akp. M3m. M3m.
BeHb, % HeA, %
MMBB 1859,99 0,64% 2,44%
PTC 2110,90 1,07% 3,68%
MSCI Russia 1122,184 0,93% 3,78%
MSCI EM 1203,47 0,72% 3,79%
S&P 500 1332,63 0,00% 0,33%
VIX 17,25 0,00% -2,60%
DJ Euro Stoxx 600 301,71 1,23% 2,90%
FTSE 100 6041,13 0,57% 1,56%
DAX 30 7215,11 0,55% 2,24%
NIKKEI 225 9603,48 0,20% -1,55%
SSE Composite (Ha 09:00 MCK) 3004,61 0,00% 1,65%
3akp. M3m. W3m.
feHb, 6.n. Heg,, 6.M.
UST 2 YTM, % 0,84 2,40 4,43
UST 10 YTM, % 3,55 6,20 10,47
UST 10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.n. 270,81 -9,30 -27,17
Russia 30 YTM, % 4,63 -3,10 -6,30
Russia 5Y CDS, 6.n. #3HAY! #3HAY!
Libor 3m USD, % 0,2926 -0,11 -1,19
Libor 12m USD, % 0,7783 0,05 -0,38
USD/RUB NDF 3m, % 3,16 0,00 -7,00
USD/RUB NDF 12m, % 4,04 -1,00 -12,00
RUB overnight, % 2,25 -55,00 -90,00
Mosprime 3m, % 391 -1,00 -6,00
3akp. N3m. N3m.
BeHb, % HeA, %
USD Index 75,76 -0,47% -0,79%
EUR/USD 1,4332 0,79% 1,47%
usb/IPY 85,46 0,67% 3,13%
GBP/USD 1,6331 0,24% 1,59%
AUD/USD 1,0439 1,08% 1,10%
USD/CAD 0,9601 -0,37% -1,12%
USD/CNY 6,5440 0,08% -0,18%
Kop3uHa (EUR+USD)/RUB 33,73 0,18% -0,26%
USD/RUB LB 28,31 0,30% -0,11%
EUR/RUB LB 40,17 0,01% 0,33%
3akp. M3m. M3m.
AeHb, % Hep,, %
HepTs WTI, USD/6app. (ICE) 108,83 0,45% 4,37%
HedTb Brent, USD/6app. (ICE) 122,30 0,07% 6,23%
Har. ras, USD/BTU (ICE) 4,146 -2,01% -4,80%
301070, USD/yH. 1457,0 0,44% 2,36%
cepebpo, USD fyH. 39,430 0,51% 5,32%
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POCCUA / PbIHOK AKLMI
07.04.2011

MporHo3s

MupoBble pPbIHKM XAYT UTOroB 3acegaHua baHka AHrauun u Esponelickoro LleHTpanbHoro
BaHKa. Ha aTom $poHe OT pOCCUCKMX MHAEKCOB BblPaXKeHHON AUHAMUKM HE OXKUAAEM.

PoccuiicKuii pbIHOK

HakaHyHe pOCCUIACKUI PbIHOK BO30OHOBW POCT, MHAEKCHI K cepeanHe AHA NOAHAAUCH Ha
HOBble rogoBble MakcuMmymbl, MHAekc MMBBE Ha 3akpbiTne coctasun 1859,99 nyHkTOB
(+0,64 %). OCHOBHbIM MONOXKWUTENbHLIM APAWBEPOM OCTaBasacb CUTyaLMs Ha CbliPbEBbIX
pbiHKax. MpoaomKaowmMnea pocT LeH Ha HedTb noaaepKan HedTaHble «dULWKM» (Jlykoin
+0,97 %, PocHedTb +0,93 %). UCTOPMUYECKMIA MaKCUMYyM LEeH Ha 30/10TO (NogHMManuncb
Bbiwe 1460 gonn./yHu.) u panam B cepebpe BbiBEAWM B AMAEPbl POCTa cCpeay MeHee
NIMKBUAHBIX 6Bymar Monmmetann (+4,34 %).

HakaHyHe Be4epom 1.0. Npembep-MUHUCTPa MopTyranmm 3asasu, YTo CTpaHa obpaTnTca 3a
dnHaHCOBOM NomoLLbio K EBponeiickomy cotosy — YTo, B NpUHLMIME, U 0XKuaanocb. CerogHs
OCHOBY HOBOCTHOTO GOHa COCTABAT 3acefaHuA LLeHTPasibHbIX 6aHKOB. YKe U3BECTHbI UTOMM
3acegaHna baHka ANoHMM, KOTOpble B Le/IOM COBMAAN C OMUAAHMAMM PbIHKA: y4eTHas
CTaBKa W MNporpamma BblKyna aKTMBOB OCTaBiAeHbl 6e3 M3MEeHeHUsA, MNpPessIoKeHbI
[ONO/MHUTENbHbIE Mepbl  NOAAEPKKM AnA 6aHKOB MOCTPaZaBLIMX PerMoHoB. Tenepb B
¢doKyce BHMMAHMA 3aceaaHus baHka AHrium u ELLB, oT nocneaHero »KayT nepsoro nocne
KpM3MCa NOBbLILLEHNA CTaBKM.

Poccuiickne MHAEKCHI C YTPa CHUXKAKOTCA Ha pOHe JIOKaNIbHOrO OTCTYNAEeHUA LeH Ha HedTb.
Bnpouem, npeanonaraem, 4Yto, No KpaHel mepe Ao utoros 3acegaHua ELLB, ycToliumBoi
AVHAMUKM HA POCCUIACKOM PbIHKE aKL MM He CNOMKUTCA.

MCH - Daily 06.04.2011 EbACI0se 271 =1,794.97, EMAT(Close 50) = 1,754 96, EMAZ(Close, 2000 = 1,594 81
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MaKpo3KoOHOMMYECKaA CTaTUCTUKA

faTta Bpema CipaHa
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MokasaTenb

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

3anacbl 6eH3unHa APIl: Hea/Hen, miH. 6app. (APl weekly gasoline stocks)
3anacbl guctunn. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks)
MHAeKc onepex. uiankaToposr/r, % (Leadingindicators y/y)

MHAeKc LeH Ha kunbe Halifaxm/m, % (Halifaxhouse price indexm/m)
MHAaeKe ueH Ha sunbe Halifax3 mec.r/ 3 mec.r, % (Halifaxhouse price index)
Mpom. nponseoactso m/m, % (Industrial production m/m)

Mpom. nponseoacTso r/r, % (Industrial production y/y)

BBI okoHuaT. KB/KB, % (GDP q/q F)

BBM okoHuar. r/r, % (GDP y/y F)

3aka3bl npom. npeanp-uin m/m, % (Factory orders, m/m)

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

3anacbl 6eH3unHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks)
3anacbl gucTuAAN.: Hega/Hea, maH. 6app. (EIAweekly dist stocks)

3anacbl HedTn B KywmnHre: Hea/Hea, miH. 6app. (EIAweekly crude Cushing)

30/10TOBaNIOTH. pe3epBbl, S Mapa. (Foreign reserves)
YposeHb 6e3paboTmubl, % (Unemployment rate)

Yucno 3aHaTbIXx M/m, Tbic. (Employment change m/m)

CraBka baHka finoHuun (BoJP rate decision)

Mpombiwn. nponssoactso M/m, % (Industrial production m/m)
CraBka baHka AHrauu, % (BoE rate decision)

CraBKa ELIB, % (ECB rate decision)

UHpaeke notpeb. ueH m/m, % (IPCA - Extended National CPI m/m)
MepsuyHas 6e3paboTuua, Thic. (Initial jobless claims)
Onawasnca 6espabotmua, maH. (Continuing claims)
3anacblrasa: Heg/Hed, mapg. ky6. ¢ (EIAweekly natural gas)
Motpeb. KpeauToBaHue m/m, S mapg. (Consumer credit)

HayvaTble npoueaypbl 6aHKpoTcTBa M/M, % (Bankruptcies m/m)

HauaTble npoueaypbl 6aHkpoTcTsa r/r, % (Bankruptcies y/y)
0O6bemakcnopta m/m, % (Exports m/m)

0O6bem umnopTa M/m, % (Imports m/m)

Toprosbili 6anaHc, mapa,. espo (Trade balance)

MHAeKc ueH npounssogut. m/m, % (PPl output m/m)

MHAeKc ueH npounssogut. r/r, % (PPl output y/y)

MHAeKc LeH nponssoauTt. 6a3osblii M/m, % (PPl core output m/m)

MHAaeKc ueH npounssoaunT. 6a3osbiii r/r, % (PPl core output y/y)

MHAEKC LeH Npou3BoAMT. Ha daKTopbl Npouss-Ba M/m, % (PPl input m/m)
MHAEKC LeH NpousBoauT. Ha daKTopbl npouss-ga r/r, % (PPl input y/y)
YposeHb 6e3paboTmubl, % (Unemployment rate)

Yucno 3aHaTbIX M/m, Tbic. (Employment change m/m)

[LeHesHbi arperatM3 2 Hea.r/ 2 Hea.r, % (M3 money supply)
30/10TOBaNOTH. pe3epB.bl, $ Mapa. (Foreign reserves)

OnTosble 3anacbl M/m, % (Wholesale inventories m/m)

OnToBble Npoaaxu m/m, % (Wholesale sales m/m)

MHaekc onepex. iankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
UHaeKe onepex. nHamkatopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y)
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v.malev@bfa.ru

Manes BceBonop,
HaYanbHWK oTAeNa
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e.kukushkina@bfa.ru
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LllesuoB Masen
Havya/NbHWK OTAEeNa

HacToAwmit AOKYMEHT NOAroTOBAEH aHanuTuyeckum otaenom 3A0 «bantuitckoe ®UHaHCOBOE AreHTCTBO» M HOCUT MCKAIOUMTENbHO MHPOPMALMOHHBIN XapakTep. Bce
OLEHKU U MHeHWs, BbiICKa3aHHble B OT4YeTe, NPeACTaBAAOT cO6OM He3aBUCMMOE CYKAEHUEe aHaNWTMKOB Ha AaTy BbIXoAa oTyeTa. Bo3HarpakgeHwve aBTOPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06pPa3om He yBA3aHO C NPEeACTaBAEHHbIMKU B OTYeTe ToYKamu 3peHus. 3A0 «bantuitckoe ®UHaHCOBOE AreHTCTBO» OCTaBAAET 3a coboil Npaso
M3MeHATb BbICKAa3aHHbIE OLLEHKM M MHeHuA B Nto6oe Bpems 6e3 npesaBapuUTebHOro yBe40MIEHHUS.

MHdopmauma, codepialanca B OT4YeTe, NOAYYEHA M3 UCTOYHWMKOB, MPU3HABAEMbIX HaMU [OCTOBEPHbIMWM, OAHAKO He CYLLeCTBYET HWUKAKMX rapaHTWi, YTO yKasaHHas
nMHbOpMaLMA ABNAETCA MONHOM M TOYHOM W, COOTBETCTBEHHO, OHA He AO0/MKHA PACcCMaTPMBATLCA KaK Mo/Has v TouHas. Mbl ocTaBasem 3a coboii npaBo He 06HOBAATHL
MHbOPMALIMIO HAa OCHOBE HOBbIX AaHHbIX 160 NONHOCTBIO OTKA3aTbCA OT ee 0CBeLL eHUS.

3A0 «banTuiickoe PrHaHCOBOE AreHTCTBO» U €ro COTPYAHWKU MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-Meilkepom AN COBEPLIATb UHbIE CAENKM B KauecTBe NpuHLUMnana c
MHBECTULMOHHBIMU MHCTPYMEHTaMM, YNOMAHYTbIMU B HacTosAwem otyete. 3A0 «banTtuitickoe PMHaHCOBOE AreHTCTB O» MPOBOAMUT BHYTPEHHIOK NOJUTUKY, HanNpPaBAEHHYIo Ha
npeAoTBpaLLeHue NoTeHLMaNbHbIX KOHPAVKTOB UHTEPECOoB.

3A0 «bantuiickoe ®uHaHCOBOE AreHTCTBO» W €ro COTPYAHUKM He HecyT OTBETCTBEHHOCTM 3a MPAMON UM KOCBEHHbIN ylep6, HacTyNMBLINIA B pe3y/ibTaTe UCMO/b30BaHuUA
HacToAwel Ny6AMKaLmMK UK ee CoAepKaHus.

© 3akpbiToe aKLMoHepHoe oblecTso «BanTuiickoe ®HaHcoBOe AreHTCTBOY
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