m
BDA

WHBECTULMOHHARA
KOMMAHWA

NHAanKaTopbl pbiHKA aKLUMM

3akp. W3m. M3m.
fieHb, % Hea,, %
MMBB 1815,60 1,54% 2,54%
PTC 2035,92 0,85% 1,95%
MSCI Russia 1081,309 1,31% 1,92%
MSCI EM 1159,52 1,48% 3,19%
S&P 500 1319,44 0,00% 1,69%
VIX 18,16 0,00% -5,27%
DJ Euro Stoxx 600 293,22 0,93% 1,78%
FTSE100 5948,30 0,27% 2,63%
DAX 30 7057,15 1,77% 3,71%
NIKKEI 225 9729,77 0,22% 3,12%
SSE Composite (Ha 09:00 MCK) 2925,97 -1,01% -0,70%
3akp. WUam. W3m.
feHb, 6.n. Heg,, 6.M.
UST 2 YTM, % 0,80 -2,77 13,57
UST 10 YTM, % 3,44 -4,67 9,04
UST 10 - TIPS 10, 6.n. 2,59 -9,68 -4,01
iTraxx Crossover Europe 5Y, 6.n. 297,98 3,86 -0,88
Russia 30 YTM, % 4,71 -1,10 3,30
Russia 5Y CDS, 6.n. #3HAY! #3HAY!
Libor 3m USD, % 0,3045 -0,25 -0,35
Libor 12m USD, % 0,7820 0,25 0,75
USD/RUB NDF 3m, % 3,23 6,00 1,00
USD/RUB NDF 12m, % 4,16 -6,00 -6,00
RUB overnight, % 3,15 40,00 40,00
Mosprime 3m, % 3,97 3,00 -1,00
3akp. WUam. N3m.
fieHb, % Hea,, %
USD Index 76,36 -0,19% 0,41%
EUR/USD 1,4125 0,11% 0,31%
usb/IpY 82,87 0,49% 2,42%
GBP/USD 1,6075 0,37% -0,94%
AUD/USD 1,0325 0,36% 1,95%
USD/CAD 0,9710 -0,30% -1,05%
USD/CNY 6,5558 -0,07% -0,03%
Kop3uHa (EUR+USD)/RUB 33,81 0,61% 0,59%
USD/RUB LB 28,34 -0,24% 0,67%
EUR/RUB LB 40,03 0,26% -0,13%
3akp. M3m. M3m.
AeHb, % Hep,, %
HepTs WTI, USD/6app. (ICE) 104,27 -0,50% -1,40%
HedTb Brent, USD/6app. (ICE) 115,13 -0,03% -0,36%
Har. ras, USD/BTU (ICE) 4,355 2,71% 0,46%
301070, USD/yH. 14234 0,46% -0,89%
cepebpo, USD fyH. 37,440 1,00% 0,21%
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MporHo3s

Poccuiickne UHOEKCbl MOryT 3aKOHYUTb I'IepBbIl;'I KBapTan HOBbIMKM TroaoBbIMU
MaKCcMmymamu, HO yBepeHHOCTU B /J,aﬂbHeVILUEM POCTe HeT, NnepCcneKkTunBbl Ha 6aunkanwme
Hegenwn BbIrnaaAT HeonpeaneneHHbIMN.

PoccuiACcKuii pbIHOK

B cpeny, 30 mapTa, Ha dOHEe panan Ha asMaTCKUX NIOLWAAKaX TOPrKM Ha POCCUIACKOM PbIHKe
Haya/uCb C POCTa KOTUMPOBOK, MHAeKC MMBE y)Ke 3a nepBblit Yac TOPros BepHyACA K
rogoBomMy Makcumymy Ha oTmeTke 1810 nyHKTOB. Bnpodem, pa3BuTb HacTynieHue
«BblKam» He yAanocb, U A0 Bevyepa WMHAEKC KOHCONMAMPOBA/ICA HA 3TUX YPOBHAX, HA
3aKpbiTe OH cocTaBun 1815,6 nyHKTOB (+1,54 %). «/TOKOMOTMBaMM» POCTa CTaZn aKLUK
lasnpoma (+2,37 %) u /lykoiina (+1,88 %).

doHpoBble MHAeKcbl CLUA HakaHyHe Npogo/KMAM POCT, cHoBa npubasms 0,6 — 0,7 %,
a3MaTCKME NNOLAAKM TaKKe B NJIOCE — HO MeHee yBepeHHOM, YemM BuYepa (B npegenax +0,5
- +1,0 %), a WaHXalCcKMi MHAEKC cHUKaeTcA. LleHbl Ha HedTb CTabubHbI U NPaAKTUYECKU He
pearvpyloT Ha nepemeHuYMByl0 O6CTaHOBKY B JlIuBuu. Takum o06pa3om, BHeWHWN ¢OH
[OCTaTOYHO bnaronpuATeH A8 TOro, YTobbl POCCUMICKME WMHAEKCbI 3aKOHYMIM MepBbii
KBapTan Ha HOBbIX rOAO0BbIX MaKCMMyMax. B To ke Bpems, BYEpaLUHAA BHYTPUAHEBHaA
AVHAMMKa, MO HallemMy MHEHWIO, TOKa3blBaeT OTCYTCTBME Y pblHKA YBEPEHHOCTU B
JanbHelWwem pocTe, TaK YTO JaNbHeNLLMe NepCrneKkTUBbI BbIFNALAT HeonpeaeieHHbIMU.
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MNokasaTenb

Mpom. npon3BoacTBo Npeagaput. m/m, % (Industrial production m/m P)
MHAEKC 3KOH. oxunaaHmii (Economic Sentiment)

Hosble paboune mecTa B Hec/xcektope - ADP, Tbic. (ADP National Empl Report)

MHAeKc ueH npounssogut. m/m, % (PP m/m)

MHAeKc ueH nponssoaut. r/r, % (PPl y/y)

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

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

3anacbl HedTH B KywnHre: Hea/Hea, miH. 6app. (EIAweekly crude Cushing)
3anacbl HedTn API: Hea/He, maH. 6app. (APl weekly crude stocks)

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

MHAeKc e NoBOM aKTUBHOCTU B Npombliw. (PMI Manufacturing)
Po3sHuyHble Npoaaxu m/m, % (Retail sales m/m)

3aKasbl Ha cTpouTenbeTso r/r, % (Construction orders y/y)

Hogoe ctpoutenscTso r/r, % (Housing starts y/y)

MHaekc ueH Ha unbe Nationwide m/m, % (Nationwide house price m/m)
MHaekc ueH Ha xunbe Nationwide r/r, % (Nationwide house price y/y)
Po3HuYHbIe Npoaaxu m/m, % (Retail sales m/m)

Po3HuyHble npogaxu r/r, % (Retail sales y/y)

MHAeKc ueH nponssoaut. m/m, % (Producer prices m/m)

YposeHb 6e3paboTtuubl, % (Unemployment rate)

Yucno 6e3paboTHbix M/m, Tbic. (Unemployment change m/m)

OueHkKa uHAeKca noTpebur. ueH r/r, % (CPl estimate y/y)

MnaTexHbii 6anaHc, S mnpa. (Balance of payments)

CueT Tekywmxonepauuii, $ mapa,. (Current account)

MepsuyHas 6e3paboTuua, Thic. (Initial jobless claims)

Onawasnca 6espaboTtmua, maH. (Continuing claims)

BBIM m/m, % (GDP m/m)

YuKarckuii MHAeKc AenoBoit aktusHocTH (Chicago PMI)

3akasbl npom. npeanpuatnii m/m, % (Factory orders m/m)

3akasbl npom. npeanpuatuil 6e3 TpaHcn. m/m, % (Factory orders extransp)
3anacbirasa: Hea/Hea, mapg. ky6. ¢ (EIAweekly natural gas)

Ledunumt Topr. 6anaHca, S mipga. (Trade deficit)

MNHAEKC e N0BOM aKTUBHOCTU B MPOM. OKOHYaT. (PMI Manufacturing F)
MHAeKC AeN0BOM aKTUBHOCTU B MPOM. OKoHYaT. (PMI Manufacturing F)
MHAEeKC e 10BOM aKTMBHOCTY B NPOM. OKOHYaT. (PMI Manufacturing F)
MHAeKc AeN0oBOM aKTUBHOCTU B Mpombliw. (PMI Manufacturing)

YposeHb 6e3paboTuubl, % (Unemployment rate)

30/10TOBaNIOTH. pe3epBbl, S Mapa. (Foreign reserves)

Mpom. npounssoactso m/m, % (Industrial production m/m)

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

CpeaHss noyacosasn oniaTa Tpyaa m/m, % (Average hourly earnings m/m)
CpeaHAsa Nnpogo/kuT. paboueit Hea, (Average weekly hours)

YposeHb 6e3paboTtuubl, % (Unemployment rate)

HoBsble paboune mecTa B Hec/xcekTope, Tbic. (Non-farm payrolls)

MHAaeKc aenoBoit aktMBHOCTH ISM B npouss. cektope (ISM Manufacturing)
MHAeKc LeH B Nnpouss. cektope ISM (ISM Mfg Prices Paid)

Pacxoabl Ha cTponTenbcTBo M/M, % (Constriction spending m/m)
Toprosbiit 6anaHc, S mapa. (Trade balance)

NHAaeKc onepex. uHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index)

NHAeKc onepe. uiamnkaTopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y)
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NHAMKaATOpPbI PbIHKA aKUMi
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MHOOPMaALMOHHO-TEXHUYECKAA NoAAePKKa m.zheleznyak@bfa.ru

YnpasneHue npogax OTpen CTPYKTYPHbIX NPOAYKTOB

npamoit +7 (812) 326 9361, 4o6. 1088
a.dumcheva@bfa.ru

npamoi +7 (812) 322 5899, nob6. 1293
v.malev@bfa.ru

Manes BceBonop,
HaYanbHWK oTAeNa

AymueBa AHHa
HaYaNbHUK ynpaBneHus

npamoi +7 (812) 611 0064, no6. 1032
p.tapinov@bfa.ru

BuHorpagos Kupunn nob. 1144

TanuHos MNetp
CTapLumnii cneyuanmcT

Hapopaosbliii PomaH
cTapLmi Tpengep
NawkoB AnekKcei
aAHA/IUTUK

npsmoii +7 (812) 329 8198, 106. 1168
r.narodovyy@bfa.ru

£06. 1147

a.pashkov@bfa.ru

cneunanuct k.vinogradov@bfa.ru

OTpen pbIHKOB aKuuii YnpasneHue no pabote ¢ KAMEeHTaMK client@bfa.ru

npamoii +7 (812) 329 8194, n06. 1052
m.mun@bfa.ru

npamoii +7 (812) 611 0063, 706. 1010
v.sergeev@bfa.ru

npamoit +7 (812) 329 8191, n06. 1191
v.konstantinova@bfa.ru

npamoit +7 (812) 329 8196, n06. 1196
e.kukushkina@bfa.ru

MyH Muxaun
HavyaNbHUK OoTAena

KoHcTaHTMHOBa Bukropusa
HaYa/IbHUK ynpaBaeHna

KyKywKuHa EkatepuHa
HaYa/IbHUK KIMEHTCKOTO OTAeNa

Ceprees Bnagumup
CTapLumnii Tpengep

Otaen 6poKkepcKkux onepauumi npamoi +7 (812) 329 8199

npamoi +7 (812) 329 8195, nob6. 1195
p.shevtsov@bfa.ru

Muwapes AHgpeit £06. 1199
cneunanmcr a.misharev@bfa.ru

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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