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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1657,54 -2,00% -5,01%
PTC 1949,94 -1,36% -3,36%
MSCI Russia 1029,154 -2,31% -4,38%
MSCI EM 1170,93 -1,25% -2,62%
S&P 500 1347,32 -0,69% -0,62%
VIX 17,08 2,28% 11,27%
DJ Euro Stoxx 600 313,34 0,10% 1,57%
FTSE 100 6069,90 -0,21% 0,03%
DAX 30 7373,93 -1,69% -0,42%
NIKKEI 225 10004,20 1,57% 3,33%
SSE Composite (Ha 09:00 MCK) 2866,23 0,01% -2,02%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,59 -1,59 -5,94
UST 10 YTM, % 3,22 -2,95 -13,55
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 272,50 6,67 -3,20
Russia 30 YTM, % 4,58 -0,30 -14,80
Russia 5Y CDS, 6.n. 127,82 0,25 -0,93
Libor 3m USD, % 0,2703 -0,20 -0,30
Libor 12m USD, % 0,7563 -0,15 -0,62
USD/RUB NDF 3m, % 3,52 -9,00 9,00
USD/RUB NDF 12m, % 4,36 6,00 26,00
RUB overnight, % 2,5 -81,00 -90,00
Mosprime 3m, % 4,10 2,00 32,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 73,21 -0,14% -0,65%
EUR/USD 1,4821 -0,03% 0,30%
usb/IpY 80,58 -0,43% -1,98%
GBP/USD 1,6492 0,07% -0,81%
AUD/USD 1,0743 -0,89% -1,18%
USD/CAD 0,9583 0,61% 0,87%
USD/CNY 6,4925 -0,06% -0,29%
Kop3uHa (EUR+USD)/RUB 33,19 -0,29% -1,02%
USD/RUB LB 27,33 -0,61% -2,01%
EUR/RUB LB 40,52 -0,70% -0,15%
3akp. Wam. Wam.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 109,24 -1,63% -3,12%
HedTb Brent, USD/6app. (ICE) 121,19 -1,03% -3,15%
Har. ras, USD/BTU (ICE) 4,577 -1,99% 4,57%
3001070, USD/yH. ESyIIGES -1,33% -0,72%
cepebpo, USD /yH. 39,340 -5,52%  -17,63%
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MporHos

Ecan nHgekc MMBEB yiiaeT Huxke 1650 NyHKTOB, cneaytouwei uenbto byaetr otmeTtka 1600
NYHKTOB. MpK NONbITKax OTCKOKa CONPOTUBAEHUEM BbICTYNUT OTMeTKa 1680 NyHKTOB.

POCCHIACKUIA PbIHOK

B cpeay, 4 mas, yacbl POCCUIACKOM  pblHKE

Pa3HOHaNpPaB/€HHbIX KonebaHusXx: ¢ OTKPbITUA UHAOEKCDHI YWAN BHU3, 3aTEM 6blna nonbiTKa

nepsble TOProB Ha npowan B
OTCKOKa, Haekc MMBB nonbiTanca BepHyTbeca K oTmeTKe 1700 nyHKTOB. Ho nocne yaca gHA

KOTMPOBKM CHOBa YCTPEMUAUCb BHW3, U K Beyepy WHAEKCbl OBHOBMAW J/IOKanbHble
MWHUMYMbI, npuyem uHaekc MMBB npobun BakHyto 30HYy nopaepku 1670 — 1680
MYHKTOB, KOTOPAA OrpaHMuYMBana ABUMKEHUE BHU3 HA NPOTAXXEHMUM BCEro NepBoro KBapTana,
M 3aKpbIACcA Ha YPOBHAX Havyana aekabpsa 2010 roga (-2,0 %). 3akpbITUE HUXKE 3TUX YPOBHEM
OTKPbIBAET A0POry ANs YINyb6aeHUs Koppekunn. JIngepamm CHUKEHWA BHOBb CTA/IM aKkLUK
lasnpoma (-4,15 %) n BTE (-3,43 %), B oTpac/ieBOM pa3pese ayTcaigepom ocTaeTcs YepHas

MeTaNnyprus.

Mpofo/KeHNI0 KoppekumMn Ha ¢OHAOBbIX pbIHKAX BYepa cnocobcTBoBana cnabas
MaKPO3KOHOMMYECKasA CTaTUCTUKA. B eBpO30OHe PO3HUYHbIE MPOLANKM B MapTe CHU3MAUCH
Ha 1,0 % m/m (nporHosupoBsancs pocT Ha +0,1 %), UTO CTano CambiM 3HaUYUTEIbHbIM
MECAYHbIM CHUXKEHMEM NOYTM 3a rod. B rogoBom ucumciaeHmm cHukeHue coctasunao -1,7 %
(oxunganocb Hynesoe uameHeHue). B CLLUA He onpasaanu OXWAAHWIA AaHHblE UHCTUTYTA
ADP 0 uucne HoBbIXx paboumx MecT B anpene: NpupocT coctaBun 179 Tbic. nNpoTus
oxumaaswmxca 198. MHaekc aenosol aktueHocTM B cdepe yeayr ISM Non-Manufacturing B
anpesie COCTaBMA TOJIbKO 52,8 nyHKTa npu nporHose 57,4.

BaXHbIM HeraTuBHbIM GaKTOPOM A1 POCCUMCKUX aKLMI OcTaeTcA cnabaf KOHbBbIOHKTYpa
CbIpbEBbIX PbIHKOB: MPOAO/IKAETCA KOPPeKLMs B 30/0Te U cepebpe, BYepa Bevyepom
YCKOPUIOCh CHUMEHNE KOTUPOBOK 6a30BbIX METaNN0B, NoA, AaBNEHNEM OCTAlOTCA LieHbl Ha
HedTb. OXngaem NPoAO/IKEHUA KOPPEKLMN HA POCCUMIACKOM pblHKe, ecnn uHaekc MMBB
yngetr Huke 1650 nyHKTOB, crnepytowen uenbto byger oTmeTka 1600 nyHkTOB. [Mpun
NonbITKax OTCKOKA HaBEPX CONMPOTUBIEHNEM BbICTYNUT OTMeTKa 1680 nyHKTOB.

MG - Daily 04.05.2011 EMACInse 217 = 1,758 36, EMA1 (Close, 5002 1,759 25, EMAZ

(Close 2001 =1,625.07
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MaKpOo3KOHOMMYECKAA CTaTUCTUKA
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3anacbl HedTM API: Hea/Hea, maH. 6app. (APl weekly crude stocks)

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

MHAeKc LeH Ha kunbe Nationwide m/m, % (Nationwide house price m/m)
MHAaeKc ueH Ha kunbe Nationwide r/r, % (Nationwide house price y/y)
MHAaeKc AenoBoit akTMBHOCTU B cdhepe ycayr okoHuaT. (PMI Services F)
MHAaeKc AenoBoi akTMBHOCTU B cdhepe ycayr okoH4aT. (PMI Services F)
MHAaeKc AenoBoi akTMBHOCTU B cdhepe ycayr okoHuaT. (PMI Services F)
MHAEKc AeN0BOM aKTUBHOCTU KOMMO3MUTH. OKoHYaT. (PMI Composite F)
MoTpeb. kpeautosaHue, £ wipa. (BoE consumer credit)

Yuctoe KpeauT-me Ha NoKynKy xuabs, £ mapa. (Mortgage lending)

Of06p. 3aABKM Ha XKUNULLHbIE KpeauTbl, Toic. (Mortgage approvals)
Po3HuYHble Npoaaxu m/m, % (Retail sales m/m)

Po3HuuHble npopaxu r/r, % (Retail sales y/y)

HoBsble paboune mecTa B Hec/xcektope - ADP, Tbic. (ADP National Empl Report)
MHAaeKc AenoBoi akTMBHOCTH ISM B Henpowmse. cekTope (ISM Non-Mnfg Comp)
3anacbl HedTU: Hea/Hea, mnH. 6app. (EIA weekly crude stocks)

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

3anacbl gucTuan.: Heg/Hea, maH. 6app. (EIAweekly dist stocks)

3anacbl HedTH B KywnHre: Hep/Hes, maH. 6app. (EIAweekly crude Cushing)

Po3HuYHbIE Npoaaxun m/m, % (Retail sales m/m)

Po3HuuHble npoaaxu ke/ke, % (Retail sales q/q)

MHAaeKc aenosoi aktBHocTu B cdepe yeayr (PMI Services)
3akasbl npom. npeanp-uin m/m, % (Factory orders, m/m)
CraBKa baHka AHrnuu, % (BoE rate decision)

CraBka ELLB, % (ECB rate decision)

MepsuyHas 6e3paboTuua, Thic. (Initial jobless claims)
Onawasncsa 6espabortmua, maH. (Continuing claims)
3anacsblrasa: Hega/Heg, mapga. ky6. ¢ (EIAweekly natural gas)

MHaekc ueH npounssoaut. m/m, % (PPl output m/m)

MHaekc ueH npounssoaut. r/r, % (PPl output y/y)

MHAeKc ueH nponssoaut. 6a3osbii M/m, % (PPl core output m/m)

MHAeKc ueH nponssoaunT. 6asosbiii r/r, % (PPl core output y/y)

MHAEeKC LeH Npon3soauT. Ha dakTopbl npounss-Ba m/m, % (PPlinput m/m)
MHAeKC ueH nponssoamT. Ha paKtopbl npounss-ga r/r, % (PPlinput y/y)
Mpombiwn. nponssoacTso M/m, % (Industrial production m/m)

YposeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHatbix M/m, Toic. (Employment change m/m)

[LeHeskHbit arperatM3 2 Hea.r/ 2 Hea.r, % (M3 money supply)
30/10TOBaNIOTH. pe3epBbl, S Mapa,. (Foreign reserves)

MHaekc notpeb. ueH m/m, % (IPCA - Extended National CPI m/m)

CpeaHss noyacosas oniaTa Tpyaa m/m, % (Average hourly earnings m/m)
CpeaHasa npoaonxkuT. pabouyeii Hep, (Average weekly hours)

YposeHb 6e3paboTuubl, % (Unemployment rate)

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

MHAaeKc onepesk. uiamkatTopos ECRI WLI (ECRI U.S. Weekly Leading Index)
MHaekc onepesx. niankatopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y)
Motpeb. kpeauToBaHue m/m, S mapa. (Consumer credit)

NHAMKATOPbI PbIHKa akumit
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3,650
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186

5,00

McTouHuK: Reuters

Mpea. Mepecm.
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HacToAawmin AOKYMEHT nogrotossieH aHaautuyeckum otaenom 3A0 «bantuiickoe ®PuHaHCOBOE AreHTCTBO» M HOCUT UCKAOYMTENbHO MHGOPMaLMOHHBIN XapaKrep. Bce
OLEHKM M MHEHMS, BbICKa3aHHble B OTYETe, NPEACTaBAAlOT cObOM HE3aBUCMMOE CYKAEHME aHA/JIMTUKOB Ha AaTy BblIXOA4a OTYeTa. Bo3HarpaskaeHue aBTOPOB OTYETA HU
NPAMbIM, HWU KOCBEHHbIM 06Pa3oM He yBA3aHO C NpPeACTaBJeHHbIMM B OTYeTe TouKamu 3peHun. 3A0 «banTuitckoe duHaHcoBoe AreHTCTBO» OCTaB/AAET 3a cobol npaso
U3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHMA B loboe Bpema 6e3 npeaBapuTeIbHOro yBeA0MAEHUS.

NHbopmaumsa, copeprkalanca B OTYETE, MOJYYEHA M3 UCTOYHWMKOB, MPU3HABAEMbIX HaMWM AOCTOBEPHbLIMW, OJHAKO HE CYLLECTBYET HMKAKWMX rapaHTWUM, YTO yKasaHHas
MHbOPMaLMa ABAAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HEe AO0/KHA PAcCMaTPMBATLCA Kak MoHas M ToyHas. Mbl ocTasasem 3a coboi npaBo He 06HOBAATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MONHOCTBIO OTKA3aTbCA OT ee OCBEeLLEeHMS.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WHBECTULMOHHBIMWU MHCTPYMEHTAMK, YNTOMAHYTbIMU B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» NPOBOAUT BHYTPEHHIOK MOMUTUKY, HANPaBAEHHYIO Ha
npefoTBpaLLeHMe NOTeHLUMAbHbIX KOHPNNKTOB MHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HECYT OTBETCTBEHHOCTU 3a NPAMOI MAN KOCBEHHbIN ylep6, HacTyNUBLLNIA B pe3yabTaTe UCMNONb30BaHUA
HacToAwweln Ny6AVKaLumMm v ee cogepskanus.

© 3akpbIToe akuMoHepHoe obuiectBo «banTtuiickoe duHaHcoBoe AreHTCTBO»
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