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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1726,78 0,40% -2,16%
PTC 194491 0,79% -3,37%
MSCI Russia 1024,442 1,24% -3,42%
MSCI EM 1116,91 0,76% -1,33%
S&P 500 1296,39 -0,60% -1,05%
VIX 21,13 5,23% 2,27%
DJ Euro Stoxx 600 284,42 -0,09% -3,20%
FTSE 100 5775,24 -0,92% -3,32%
DAX 30 6866,63 -1,65% -4,12%
NIKKEI 225 860515 -10,55% -18,24%
SSE Composite (Ha 09:00 MCK) 2875,94 -2,10% -4,13%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,60 -4,41 -10,38
UST 10 YTM, % 337 -3,70 -15,05
UST 10 - TIPS 10, 6.n. 2,65 -1,10 -6,33
iTraxx Crossover Europe 5Y, 6.1. 294,47 -6,13 -0,63
Russia 30 YTM, % 4,63 -1,00 7,10
Russia 5Y CDS, 6.n. 131,48 0,03 8,78
Libor 3m USD, % 0,3090 -0,05 -0,05
Libor 12m USD, % 0,7775 -0,25 -0,90
USD/RUB NDF 3m, % 3,26 8,00 13,00
USD/RUB NDF 12m, % 4,35 -5,00 3,00
RUB overnight, % 3,25 15,00 25,00
Mosprime 3m, % 3,99 2,00 0,00
3akp. W3m. W3m.
feHb, % Hea,, %
HedTs WTI, USD/6app. (ICE) 101,19 0,03% -4,03%
HedTb Brent, USD/6app. (ICE) 113,67 -0,15% -1,19%
Har. ras, USD/BTU (ICE) 3914 0,64% -0,33%
3001070, USD/yH. 1426,7 0,68% -0,41%
cepebpo, USD /yH. 35,870 0,03% -0,31%
3akKp. W3m. W3m.
OeHb, % Hepd,, %
USD Index 76,46 -0,40% -0,07%
EUR/USD 1,3990 0,60% 0,13%
usD/IPY 81,61 -0,34% -0,73%
GBP/USD 1,6170 0,57% -0,19%
AUD/USD 1,0089 -0,53% -0,22%
USD/CAD 0,9736 0,22% 0,13%
USD/CNY 6,5696 -0,07% 0,24%
Kop3uHa (EUR+USD)/RUB 33,63 -0,01% 1,22%
USD/RUB LB 28,63 0,69% 1,63%
EUR/RUB Lip 39,54 0,57% 0,34%
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POCCUA / PbIHOK AKLLUM
15.03.2011

MporHos

B doKyce BHMMaHUA MUPOBbIX PbIHKOB — YXYALLIEHWe CUTyaL MM Ha NOCTpasasluel BO Bpems
3emneTpaceHna AIC «DyKkycuma» 1 3aceaHMe KOMUTETA NO OTKPbITbIM pbiHKam ®PC CLUA.
Ha poccuiickom pbiHKe OXUAaemM CHUMKEHWE B pamKax npogosikatolerocs H6OKOBOro
Auanas3oHa, nHaekc MMBB onyctuTca K nogaeprkke Ha otmeTke 1700 nyHKTOB.

POCCUIACKUIA PbIHOK

HoBasi Hepjena Ha pPOCCUMCKOM pbIHKE aKLMIW Havanacb C MOMbITKM OTCKOKA HaBepx,
JIOKOMOTMBOM KOTOPOM BbICTYNUAM akumu Masnpoma (+3,42 % Ha 3HAaUUTENBHO BbIPOCLLMX
ToproBbix obopoTax). OgHAKO nocse Yaca AHA PbIHOK Pa3BEPHY/ACA BHM3, U MO UTOram
Topros nHaekc MMBB npnbasun scero 0,4 %, no 1726,78 nyHKTOB. B ayTcaraepax — akumm
6aHKoB (CbepbaHK 0bbIKHOBEHHbIE -1,67 %, npuBUaernpoBaHHble -1,11 %, BTE -1,73 %).

CerogHA Ha a3MaTcKMx GOHAOBbLIX PbIHKAX HabNOAAIOTCA NAHUYECKME pacipofaku nocne
coOoblEeHMIA O HOBbIX B3pbiBax Ha MNocTpajaBwell B pesynbTaTe 3emneTpaceHua AIC
«®DyKycMMa», NOBbIWAKLWNX PUCK BbIXOAa CUTYaUUKM U3-Nog KoHTpona, nHaekc Nikkei 225
Ha AaHHbIN MOMeHT TepseT 10 %, B MOMeHTe CHU}Kanca Ha 14 %, ppyrue MHAEKCbl permoHa
TepaT 2-3 %. BanaHne cutyaummn B ANOHUKM Ha CbipbeBble MAOWAAKM OCTAETCA YMEPEHHO
HeraTMBHOW.

Beuepom coctouTca 3acesaHme KomuteTa No OTKPbITbIM pbiHKam ®PC CLUA. N3meHeHua
YYETHOM CTaBKM OXUAATb He npuxogutcs. Ha poccuickom pbiHKe cerogHa 6yayt
OOMWHUPOBATb HeraTMBHble HacTpoeHuda, mHaekc MMBB onyctutca K nopggeprkke Ha
oTmeTke 1700 nyHKTOB. [lOKa WHAEKC oOcCTaeTcA Bbiwe ¢eBpanbCKOro JIOKa/JbHOro

MUHMMYMa (1674 nyHKTa), BEpPOATHOCTb BO306HOBNEHMA POCTa OCTaeTcA.
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MaKpO3KOHOMMYECKAA CTaTUCTUKA
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MNokasaTenb

3arpyska npouss. moLtHocTen m/m, % (Capacity utilization m/m)
Mpom. Npon3BoACTBO OKOHYAT. M/M, % (Industrial production m/m F)
NHaekc notpe6but. sosepus (Consumer confidence)

Mpombiwn. npoussoacTso m/m, % (Industrial production m/m)
Mpombiwn. nponssoacTso r/r, % (Industrial production y/y)

CraBKa baHka finoHuu (BoJP rate decision)

WNHAEKC 3KOH. 0xkuaaHuii ZEW (ZEW Survey —economic sentiment)
UHApeKe TeRywmx ycnosuii ZEW (ZEW Survey —current conditions)
Po3HuuHble npogau cetn ICSC Hea/Hea, % (ICSC chain store sales w/w)
Po3HuuHble npogau cetn ICSCr/r, % (ICSC chain store sales y/y)
Po3HMuHble npoaakun m/m, % (Retail sales m/m)

MHaeKe npouss. akTMeHocTH B Hbto-Mopke (New York Fed Manufacturing)
LieHbl akcnopTa M/m, % Export prices m/m)

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

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

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

YucTble NoKynku amep. u/6 Hepesuna., S mapa. (Net long-term TIC flows)
CraBka ®PC (FOMCinterest rate decision)

YposeHb 6e3paboTuubl, % (ILO Unemployment rate, 3M)

Yucno 6espaboTHbix /M, TbiC. (Jobless claims change m/m)

NHpeKke notpebut. ueH m/m, % (CP1 m/m)

NHpeke notpebut. ueH r/r, % (CPly/y)

NHaeKc notpe6burt. ueH 6e3 npogos./sHep. m/m, % (CPl exfood / energy m/m)
NHaekc notpe6but. ueH 6e3 npogos./sHep. r/r, % (CPl exfood / energy y/y)
NHAeKc ueH npounss. m/m, % (PP1 m/m)

NHaekc ueH npouss. r/r, % (PPly/y)

NHAeKc ueH npounss. 6a308bii M/m, % (PPl core m/m)

NHaekc ueH npouss. 6a3o.blit r/r, % (PPl core y/y)

Pa3pelleHuns Ha cTpouTenbecTBo, MiH. (Building permits)

Pa3pelueHus Ha cTpouTenbctso m/m, % (Building permits m/m)

HoBoe cTpouTenbctBo, MH. (Housing starts)

HoBoe ctpoutensbctso m/m, % (Housing starts m/m)

CueT TeKkywmxonepauuit, S mapa. (Current account)

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

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

3anacbl He¢Tn B KywuHre: Hea/Hen, miH. 6app. (EIAweekly crude Cushing)
3anacbl HedTH APl: Hea/Hea, mnH. Bapp. (APl weekly crude stocks)
3anacbl 6eH3unHa API: Hea/Hen, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks)
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NHAMKATOPbI PbIHKa akumit

McTouHuK: Reuters
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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
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TanuHos MeTp I'IpFIMOl)'I +7 (812) 611 0064, LI,O6. 1032 HapOAOBbIﬁ PomaH I'IpﬂMOl‘/‘I +7 (812) 329 8198, ,EI,O6. 1168
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Nawkos Anekcei 06. 1147
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Muwapes AHape# no6. 1199

crneumanuct a.misharev@bfa.ru

HacToAwmin AOKYMEHT NnogrotosieH aHaautuyeckum otaenom 3A0 «bantuiickoe ®uHaHCOBOE AreHTCTBO» M HOCWUT MCKIOUMTENIbHO MHGOPMALMOHHBIN xapaKkrep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYETe, NPeacTaBaAlT coboi HEe3aBUCMMOE CYKAEHME aHa/IMTMKOB Ha AaTy BbiXo4a oTyeTa. BosHarpaskaeHue aBTOPOB OTYETA HU
NPAMbIM, HU KOCBEHHbIM 06Pa3oM He YBA3aHO C NPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «bantuiickoe ®rHaHcoBoe AreHTCTBO» OCTaBAAET 3a coboi npaso
U3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHMA B loboe Bpema 6e3 npeaBapuTe/ibHOro yBeA0MAEHUA.

NHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MUCTOYHMKOB, MPM3HABAEMbIX HaMKW AOCTOBEPHbIMW, O4HAKO HE CYLLECTBYeT HWMKaKMX rapaHTWi, YTO yKasaHHas
MHbOPMaLMA ABNAETCA NONHON U TOYHOM U, COOTBETCTBEHHO, OHA HE [O/I)KHA PACcCMaTPMBATLCA Kak MOJIHAA M ToYHas. Mbl ocTaBnsem 3a coboit npaBo He O6HOBNATL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuitckoe ®rMHaHCOBOE AreHTCTBO» M ero COTPYAHUKM MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-MeMKepoM MM COBepLIaTb UHbIe CAENKMU B KadecTBe NpuHLMNana c
WHBECTULMOHHBIMW MHCTPYMEHTAMK, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIOK NONMTUKY, 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
HacToawweln Ny6anKaumm v ee cogepikanus.

© 3aKpbIToe aKuMoHepHoe 0buLecTBo «BanTuitckoe PMHaHCOBOE AreHTCTBO»
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