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WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1855,97 0,63% 0,68%
PTC 2123,56 1,63% 2,25%
MSCI Russia 1129,169 1,57% 2,14%
MSCI EM 1206,03 0,32% 1,76%
S&P 500 1333,51 0,00% 0,08%
VIX 17,11 0,00% -1,67%
DJ Euro Stoxx 600 303,67 1,33% 2,65%
FTSE 100 6055,75 0,81% 0,76%
DAX 30 7217,02 0,53% 0,52%
NIKKEI 225 9728,04 -0,41% 0,09%
SSE Composite (Ha 09:00 MCK) 3055,53 0,84% 4,35%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,81 2,82 1,25
UST 10 YTM, % 3,58 3,40 13,33
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 269,20 -4,60 -17,72
Russia 30 YTM, % 4,71 1,80 7,90
Russia 5Y CDS, 6.n. #3HAY! #3HAY!
Libor 3m USD, % 0,2853 -0,42 -1,58
Libor 12m USD, % 0,7773 -0,05 -0,80
USD/RUB NDF 3m, % 3,2 5,00 6,00
USD/RUB NDF 12m, % 4,00 -5,00 -9,00
RUB overnight, % 3 100,00 15,00
Mosprime 3m, % 3,83 -3,00 -12,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 75,27 -0,71% -1,06%
EUR/USD 1,4478 1,23% 1,76%
usb/IpY 84,7 -0,29% 0,79%
GBP/USD 1,6382 0,39% 1,68%
AUD/USD 1,0561 0,88% 1,67%
USD/CAD 0,9556 -0,29% -0,81%
USD/CNY 6,5350 -0,11% -0,19%
Kop3uHa (EUR+USD)/RUB 33,60 -0,23% -0,14%
USD/RUB LB 28,23 0,04% -1,01%
EUR/RUB LB 40,35 0,18% -0,09%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 112,79 2,26% 4,49%
HedTb Brent, USD/6app. (ICE) 126,65 3,24% 6,70%
Har. ras, USD/BTU (ICE) 4,041 -0,39% -7,36%
3001070, USD/yH. 1473,1 1,14% 3,17%
cepebpo, USD /yH. 40,840 3,21% 8,39%
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POCCUA / PbIHOK AKLLUM
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MporHos

OT POCCUIACKMX MHAEKCOB OXMAaem ymepeHHoro pocta. Muaekc MMBB Bcneg 3a MHAEKCOM
PTC morkeT 06HOBUTb rOA40BOM MAaKCMMYM, HO B TEKYLLMX YCNOBUAX 3TO, CKOpPee BCEro, He
CTaHeT KaTa/In3aTopoM Aa/ibHelLel AMHAMUKM.

Poccuiicknii pbIHOK

B nATHMUY, 8 anpens, TOPrM Ha POCCUMACKOM pPbIHKE MPOXOAUAN HA NONONKUTENbHOM
MHaekc PTC,
noafep:KnBaemblii ykpenaeHnem pybnsa, obHOBWA ro40BOM MaKCMMYM, COCTaBMB Ha
3aKpbITUE OCHOBHOW ceccum 2123,56 nyHkTOB (+1,63 %). UHaekc MMBB B TeueHue aHA

TEPPUTOPUM — B OCHOBHOM 6arofapa pacTywum LeHam Ha HedTb.

ABuranca 8 gnanasoHe 1845 — 1860 nyHKTOB, @ HA 3aKpbiTe coctasun 1855,97 nyHKTOB
(+0,63 %). IngupoBann Hanbonee NUKBUAHbIE akuMM — Fasnpom (+2,18 %) n CbepbaHK
(+1,98 % obbIkHOBEHHbIE, +1,99 % npusuaernposaHHble). KOTUPOBKN HedTAHbIX «dULLEK»
M3MEHMAUCb pa3HoHanpasnaeHHo (/lykoin +0,58 %, PocHedTb -0,5 %). B ayTtcaigepax
OKasanca metannyprudeckuii cektop (TMK Hopwunabckuint Hukens -0,52 %, HIMK -1,11 %,
Meuen -2,36 %).

C yTpa BHeWHUIH GOH HelTpaneH ANs POCCUICKOro pbiHKa. B Asun anHamunka GoHA0BbIX
WMHAOEKCOB pasHOHaNpaBAeHHasd, UeHbl Ha HedTb HE3HAYUTENbHO OTCTYNUAW OT JI0KaNbHOro
MaKcMmyma nocsie coobuieHunii o cornacun Myamapa Kagaadu ¢ MUPHBIMW MHULMATMBAMM
AdpuKaHCcKoro cotosa. B pokyce BHUMaHMA MUPOBLIX PbIHKOB B BAMMKaWMe AHM — HaYyano
ce3oHa otyeTHocTel B CLUA. CeroaHs nocnie 3aKpbiTMA aMepUKaHCKOM CeCCMM OTYETHOCTb
3a nepsblii KBapTan onybaukyet Alcoa. OT pPOCCUIACKMX MHAEKCOB OXMAAEM YMEPEHHOTrO
pocta. UHaekc MMBE Bcneg 3a uHAeKcom PTC moyKeT 06HOBUTbL FOA0BOI MaKCMMyM, HO B
TEKYLMX YCN0BUAX 3TO, CKOpee BCero, He CTaHeT KaTain3aTopoM AasibHerwen gUHaAMUKH.

MCH - Daily 08.04.2011 EM&(Close, 21 = 1,904.59, EMAT (Close 50) = 1,762.20, EMA2(Close, 2000 = 1,5089.87
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MaKpOo3KOHOMMYECKAA CTaTUCTUKA
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MNMokasaTenb

Mpom. npounssoacteo m/m, % (Industrial production m/m)
Mpom. npounssoacteo m/m, % (Industrial production m/m)
Toproeblii 6anaHc LIB, $ mapga, (Trade balance)

KpeamnTbl 5SKOHOMMKM (OCTaTOK CCYAHOM 3am0k-cTn) r/r, % (Bank lending y/y)
MHaeke notpebut. ueH okoHuat. m/m, % (CPI m/m F)

MHpeke noTpebuT. LeH okoHyar. r/r, % (CPly/y F)

CueT Tekywmxonepaunii, mapa. espo (Current account)

NHAeKc noTpe6but. ueH m/m, % (CPI m/m)

NHaekc notpebut. ueH r/r, % (CPIy/y)

Toprosbit 6anaHc, £mnpa. (Trade balance)

Toprosblit 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)
WNHAEKC 3KOH. 03knaaHuii ZEW (ZEW Survey —economic sentiment)
NHAaeKc Tekywmx ycnosuii ZEW (ZEW Survey —current conditions)
Po3HuuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w)
Po3HuuHble npogaxu cetn ICSCr/r, % (ICSC chain store sales y/y)
Toproeblin 6anaHc, $ mapga,. (Trade balance)

LleHbl akcnopTa m/m, % Export prices m/m)

LleHbl umnopTa m/m, % (Import prices m/m)

Po3HuuHble npogaxu m/m, % (Retail sales m/m)

O6bemakcnopta, CS mnpa. (Exports)

0O6bem umnopta, CS mapa. (Imports)

Toprosblit 6anaHc, CS mapa. (Trade balance)

Redbook: po3HuuHble npogakm m/m, % (Redbook m/m)

Redbook: po3HuuHble npogau r/r, % (Redbook y/y)

CraBKa baHka KaHagpl, % (BoC rate decision)

FocynapcTs. 6logkeT, S mapa,. (Federal Budget)

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

3anacbl 6eH3unHa API: Hea/Hea, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctnan. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks)

MHAEeKC LeH Ha Kopn. ToBapbl (onToBble LeHbl) m/m, % (Corp goods price m/m)
MNHAEKC LeH Ha Kopn. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
OnTosble ueHbl M/M, % (Wholesale price indexm/m)

OnTosble ueHbi r/r, % (Wholesale price indexy/y)

YposeHb 6e3pabotuubl, % (ILO Unemployment rate, 3M)

Yucno 6e3paboTHbIXx M/Mm, Tbic. (Jobless claims change m/m)

Mpombiwn. nponssoactso M/m, % (Industrial production m/m)

Mpombiwn. npounssoactseo r/r, % (Industrial production y/y)

Po3HuuHble npoaaku m/m, % (Retail sales m/m)

Po3HuyHble Npoaaku 6e3 asTomobuneit m/m, % (Retail sales exautos m/m)
Mpowuse. 3anacbl m/m, % (Business Inventories m/m)

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

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

3anacbl HedTM B KywuHre: Hea/Hep, maH. 6app. (EIAweekly crude Cushing)
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NHAMKATOPbI PbIHKa akumit
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McTouHuK: Reuters
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www.bfa.ru Henesnak Makcum £806. 1105

MHGOPMaLMOHHO-TEXHUYECKas NOALEPIKKA m.zheleznyak@bfa.ru
YnpasneHue npopax OTaen CTPYKTYPHbIX NPOAYKTOB
AOymueBa AHHa npamoi +7 (812) 326 9361, no6. 1088 Manes Bcesonog npamoi +7 (812) 322 5899, no6. 1293
Haya/IbHUK yNpaBaeHnn a.dumcheva@bfa.ru HavyanbHUK oTAena v.malev@bfa.ru
TanuHos MeTp I'IpFIMOl)'I +7 (812) 611 0064, LI,O6. 1032 HapOAOBbIﬁ PomaH I'IpﬂMOl‘/‘I +7 (812) 329 8198, ,EI,O6. 1168
cTaplumnii cneumanuct p.tapinov@bfa.ru CTapuwni Tpeiiaep r.narodovyy@bfa.ru

Nawkos Anekcei 06. 1147
BuHorpaaos Kupunn 806. 1144 A

. AHaNUTUK a.pashkov@bfa.ru
cneumanuct k.vinogradov@bfa.ru
OTAen pbIHKOB aKuui YnpasneHue no paborte c KnMeHTamm client@bfa.ru
MyH Muxaun npamon +7 (812) 329 8194, no6. 1052 KoHcTaHTMHOBa Buktopus npamoi +7 (812) 329 8191, nob6. 1191
HayaNbHUK oTAena m.mun@bfa.ru HavyanbHUK ynpaB/ieHns v.konstantinova@bfa.ru
CepreeB Bnagumunp npamon +7 (812) 611 0063, no6. 1010 KyKywkuHa EkatepuHa npamoi +7 (812) 329 8196, nob. 1196
cTapwuii Tpenaep v.sergeev@bfa.ru HavyaNbHUK KNMEHTCKOro oTaena e.kukushkina@bfa.ru

OTaen 6poKepcKUX onepauuni npamon +7 (812) 329 8199

Lesuos MNasen npamoi +7 (812) 329 8195, no6. 1195
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Muwapes AHape# no6. 1199

crneumanuct a.misharev@bfa.ru

HacToAwmin AOKYMEHT nogrotosieH aHaautuyeckum otaenom 3A0 «bantuiickoe ®uHaHCOBOE AreHTCTBO» M HOCWUT MCKIOUYMTENIbHO MHGOPMaLMOHHbIN XapaKrep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JMTMKOB Ha AaTy BbIXO4a OTdyeTa. BosHarpaskgeHue aBTOpPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06Pa3oM He YBA3aHO C NPeACTaBJeHHbIMU B OTYeTe TOYKamu 3peHusn. 3A0 «banTuiickoe PuHaHCOBOe AreHTCTBO» OCTaBAAET 33 coboi NpaBo
U3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHMA B loboe Bpema 6e3 npeaBapuTe/ibHOro yBeA0MAEHUA.

MHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MUCTOYHMKOB, MPM3HABAEMbIX HaMW AOCTOBEPHbIMWM, O4HAKO HE CYLLEeCTBYeT HMKaKWMX rapaHTWi, YTO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM W, COOTBETCTBEHHO, OHA HE [O/I)KHA PACCMaTPMBATLCA KaK MOJIHAA M ToYHasA. Mbl ocTaBnsem 3a coboii NpaBo He O6HOBNATL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuitckoe ®MHaHCOBOE AreHTCTBO» M ero COTPYAHMKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM MM CoBepLIaTb UHbIe CAENKMU B KadecTBe NpuHLMNana ¢
WNHBECTULMOHHBIMWU MHCTPYMEHTAMU, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» MPOBOAMUT BHYTPEHHIOK MOMIMTUKY, HANPABAEHHYIO Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «Bbantuiickoe ®MHaHCOBOE AreHTCTBO» W ero COTPYAHMKM He HecyT OTBETCTBEHHOCTM 3a NPAMOIN AN KOCBEHHbIN yuep6, HacTyNMBLLNIA B pe3yabTaTe MCMNONb30BaHUA
HacToaweln Ny6avKaumm uam ee cogepianus.

© 3aKpbIToe aKuMoHepHoe 0buLecTBo «BanTuitckoe PMHaHCOBOE AreHTCTBO»
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