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PblHOK akuum

Hea., % B

3akp. N3m. Nzm.

AeHb, %

NATHULY Ha PpblHKax axkuuii npogoskanu npeobnagaTtb

MMBE 1374.83 -0.35% -0.98% HeraTuBHblE HacTpoeHus. NpuMepHO TeMu Xe TeMnamm, 4YTo U B
. 121274 -0.54% -2.69% YETBEpr, CHWXaNWCb EeBPONenCKNe WHAKCHI. FTSEurofirst 300
(-1,23%), 0O6HOBMB TpeXMECHAYHbI MUHUMYM, OMYCTUACH MNOYTU
MSCI Russia 657.58 -0.19% -3.12% no 200-agHeBHOM EMA. B ayTcaigepax octaBasics HeMeukuin DAX
MSCI EM 1060.13 -0.53% -1.72% (-2,1%), oH yxe Huxe 200-AHEBHOMN.
S&P 500 1925.15 -0.29% -2.69%
MageHne OCHOBHbIX aMEpPUKAHCKUX WHAEKCOB TEM BpPEMEHEM
DII 16493.37  -0.42% -2.75% 3amegnunock ao -0,3 - 0,4%. Llndpbl MOIBCKOrO OTYETA MO PbIHKY
FTSE 100 6679.18 -0.76% -1.65% TpyAa OKa3anuCb HECKONbKO XyXe oxuaaHui (+209 Teic. pabounx
o >
I 9210.08  -2.10%  -4.50% MecT, pocT 6e3paboTtuubl Ha 0,1 n.n., 8o 6,2%), 4To B TeKkyLlen
cuTyaumun, Bmammo, 6bI10 onTMManbHO AN «6bIKOB», Tak Kak
NIKKET 225 15523.11  -0.63%  0.42% CHMXaeT onaceHus 6osiee O6bICTPOro yXecToYeHUss MOHEeTapHOM
SSE Composite (09:00 MCK) ~ 2210.27 1.14%  1.48% NONINTUKN.
VIX 17.03  0.47% 34.20% Pa3BuBaloLlIMECS PbIHKW B CpeAHEM TakXe cHuxanucb (MSCI EM

WN3m.

N3m.

AeHb, 6.n. Hea., 6.n.

-0,53%) - BnpoyemMm, BCe TaTMHOaAMEpPUKaAHCKNE BEYEPOM 3aKpbIICb
B «ntoce». CeroaHs pacTyT pa3BmBatowmecs pbiHKM A3nmn BO rnase
¢ Kntaem (Shanghai Composite +1%). WHpekc MMBB B naTHuuUy
K cepeauHe ceccuu gowen Ao noaaepxku 1360 nyHKTOB, HO OHa

UST 2 YTM, % 0.48 -6.30 -1.60 BHOBb YCTOSAJla, U K 3aKpPbITUKO 4YaCTb MOTEPb yAa/I0OCb OThbIrpaTb
(1374,83 nyHkT0B, -0,35%).
UST 10 YTM, % 2,51 -530  3.60
UST 10 - TIPS 10, 6.1. 0.25 -450  4.90 Mo-snanmomy, B 6awmxanwune AHU WHAeKC MMBB npoaomxuT
e C . Sy 6.1 273.3523.80  27.88 pednekcMpoBaTb 0 reonoINTUYECKUX TPEHUAX U IKOHOMUYECKUX
e e : CaHKUMSX B AuanasoHe 1360 - 1410 nyHkToB. B BbIXOAHblE
Russia 30 YTM, % 471 4.39 13.51 MopTyranua obbaBmna o nnaHe cnaceHuss Banco Espirito Santo
Russia 5Y CDS, 6.1. 234.207.45 36.52 CTOMMOCTbIO 4,9 MNpA. €Bpo, YTO MOXET noAaepxaTb eBpovnel7|C|<V|e
nnowaaku. B ¢pokyce BHUMaAHUSA BHELWHUX PbIHKOB Ha 3TOW Hepene
Libor 3m USD, % 0.23 -0.25  -0.20
- 3acepaHua baHka AHrnunu n ELB B yeTsepr.
Libor 12m USD, % 0.55 0.00 0.06
USD/RUB NDF 3m, % 9.61 -12.00 -3.00
USD/RUB NDF 12m, % 9.53 -17.00  13.00 [JHeBHOW rpadmk nHagekca MMBbB
1600 -
RUB overnight, % 7.25 0.00 0.00
Mosprime 3m, % 10.16 0.00 51.00 1550 |
|
iy | ]
1500 } } >
Wam. UL UL AL e
M T AN Pl LA | S
e ras0 1 T N\ T
USD/RUB LB 35.44  -0.79%  1.04% 1400 ] S LA N //hrl?
EUR/RUB LI 47.47  -0.89%  0.64% W— iﬁ“
. =U. 0 . (] -
1350 - [l
kopanHa (EUR+USD)/RUB ~ 41.26  0.14%  1.74% Hl * mn{ﬂ It !i 1”'!1
USD Index 81.38 -0.18%  0.31% 1300 i T"T | ‘ll‘;?”
EUR/USD 134  0.31%  0.00% |
1250 "
USD/IPY 102.61 -0.18%  0.78%
GBP/USD 1.68  -0.38%  -0.90% 1200
AUD/USD 0.93  0.12%  -0.93% 1150
USD/CAD 1.09  0.09%  0.96% 0~,°‘ °~,°‘ Qs," Q«,’ Q»," J‘:J" ¢~,°‘ e~,°‘ ‘\»,"‘
a @ & & O O ©
USD/CNY 6.18  0.09%  -0.19% ¢ & € ® i € ¢ € &
——EMA(50) e EMA(200)
3akp. WU3m. Nzm.
neHb, % Hen., %
HedTb Brent, USD/6app. (ICE)  104.84 -1.11% -3.28%
HedbTs WTI, USD/6app. (NYMEX) 97.88 -0.30% -4.12%
HaT. ra3, USD/min BTU (ICE) 3.83 -0.26% 1.32%
3071070, USD/yHU. (CME) 1293.60 0.90% -1.09%
cepe6po, USD/yHu. (CME) 20.28 -0.34% -1.89%
OAO «baHk B®A». 197101, CaHkT-lNeTepbypr, MeTporpaackas Hab., 4. 36, nuT. A 1

Ten.: 8 (800) 700-54-54, +7 (812) 458-54-54, bfa.ru
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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Mpom. npoussoacTso r/r, % (Industrial production y/y)

[eHexHbli arperaTt M2 r/r, % (M2 money supply y/y)

NHAaekc LeH npoussoaunTt. kB/kB, % (PPI q/q)

NHaekc ueH npoussoaunt. r/r, % (PPI y/y)

WNHAeKC AenoBoi akTMBHOCTHM B Npomblw . (PMI Manufacturing)
OnToBble LeHbl M/M, % (Wholesale price index m/m)

OnToBble LeHbl r/r, % (Wholesale price index y/y)

Oedwunt Topr. 6banaHca, $ mnpa. (Trade deficit)

MNHpekc ueH Ha xunbe Halifax M/M, % (Halifax house price index m/m)

MHpekc ueH Ha xunbe Halifax 3 mec.r/ 3 mec.r, % (Halifax house price index)

MnaTexHbin 6anaHc, $ Mmnpa. (Balance of payments)

CueT Tekyuwwmx onepauuii, $ mnpa. (Current account)

MNHpekc penoBoin akTMBHOCTM B NpoM. okoH4YaT. (PMI Manufacturing F)
MHpekc nenoBoin akTMBHOCTM B NpoM. okoH4YaT. (PMI Manufacturing F)
MNHpekc nenoBoin akTMBHOCTM B NpoM. okoH4YaT. (PMI Manufacturing F)
NHpekc noTpebut. ueH M/mM, % (CPI m/m)

MNHAEeKC AeN0BOW akKTUBHOCTM B npoMbiwn. (PMI Manufacturing)

Mpom. nponssoacTeo M/M, % (Industrial production m/m)

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

Ba3oBblit MHAEKC NoTpeb. pacxonosB M/M, % (Core PCE price index m/m)
Ba3oBblil MHAEKC NoTpeb. pacxonos r/r, % (Core PCE price index y/y)
Hednsatop notpeb. pacxoanos r/r, % (PCE price index y/y)

Jinynble foxoabl M/M, % (Personal income m/m)

JNinyHble pacxoabl M/M, % (Personal spending m/m)

CpefHsasa novacosas onnata Tpyaa M/M, % (Average hourly earnings m/m)
CpenHsas nposonxut. pabouelt Hea. (Average weekly hours)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

HoBble paboune MmecTa B Hec/x cekTope, Toic. (Non-farm payrolls)
MHaekc AenoBoi akTuBHOCTM ISM B npownss. cektope (ISM Manufacturing)
MHaekc ueH B npouss. cektope ISM (ISM Mfg Prices Paid)

Pacxoabl Ha cTpouTenbcTBo M/M, % (Constriction spending m/m)
Toprosblii 6anaHc, $ mnpa. (Trade balance)

YpoBeHb 6e3paboTtuubl, % (Unemployment rate)

Toprosbiit 6anaHc Ub, $ mnpa. (Trade balance)

WNHaekc ueH npoussoaunt. M/m, % (PPI m/m)

NHaekc ueH npoussoaut. r/r, % (PPI y/y)

Po3HUuUHbIE Npoaaxu M/M, % (Retail sales m/m)
Po3HuuHble Npoaaxwu kB/kB, % (Retail sales q/q)
WHaekc ueH npoussoaut. M/M, % (PPI m/m)
WHaekc ueH npoussoaut. r/r, % (PPI y/y)

Toprosbiit 6anaHc, A$ mnH. (Trade balance)

CrtaBka baHka ABcTpanuu, % (RBA Cash Target Rate)

WHaekc nenoBoit akTUBHOCTM B cpepe ycnyr okoHyaT. (PMI Services F)
WNHAeKC AenoBOil akTUBHOCTM B cdepe ycnyr okoHyaT. (PMI Services F)
WNHAeKC AenoBOi aKTUBHOCTM B cd epe ycnyr okoHyaT. (PMI Services F)
WHaekc nenoBo akTUBHOCTM KOMNO3UTH. okoH4YaT. (PMI Composite F)
WHpekc penosoit akTuBHOCTM B cpepe ycnyr (PMI Services)

Po3HuyHbIe npoaaxu M/M, % (Retail sales m/m)

Po3HuuHbIe npoaaxu r/r, % (Retail sales y/y)

Po3HuuHble npoaaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
Po3HuuHbie npoaaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
Redbook: po3HuuHbie npoaaxu M/M, % (Redbook m/m)

Redbook: po3HuyHbie npoaaxu r/r, % (Redbook y/y)

3aka3sbl npoM. npeanpuatuii M/mM, % (Factory orders m/m)

3akasbl NpoM. NpeanpusaTuii 6e3 TpaHcn. m/m, % (Factory orders ex transp)

MNHpekc penosoin akTuBHocTn ISM B Henpouss. cekTope (ISM Non-Mnfg Comp)

3akasbl NpoM. npeanp-wuit M/m, % (Factory orders, m/m)
Mpom. nponssoacTeBo M/M, % (Industrial production m/m)
Mpom. nponseoacTBo r/r, % (Industrial production y/y)
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B®A baHk
LleHTpanbHbI opuUc

197101, CaHkT-MeTepbypr,

MeTtporpaackas Hab., 4. 36, nuT. A, 6/u «JIMHKOpP>»
Ten.: +7 (800) 700-54-54 (ocHOBHOI)

dakc: +7 (812) 458-54-54
mail@bfa.ru
www.bfa.ru

dunnan
B . MockBa

“MaBeneukun”

baHka bB®A

115054, MockBa,

KocmonammnaHckas Hab., 4. 52, ctpoeHune 5,

6/u «Riverside Towers»

Ten.: +7 (495) 662-63-63 (0OCHOBHOW)

dakc: +7 (495) 662-63-64
moscow@bfa.ru

YnpaBneHue gUJIMHra

LlesuyoB MNasen
HayanbHWK ynpaBneHus

AHanuTuyeckuit otgen

[06. 1195
p.shevtsov@bfa.ru

research@bfa.ru

MouceeB Anekcen
Ha4vya/lbHUK OoTAeNa

XXpaHoB AMUTpUM
BEeAYLWUNA aHaNMNTUK

OHukcuMmoBa HOnusa
BeAYLWWNA aHaNNTUK

HoBo)xunos fikoB
aHanuUTuK

MpyaHukoBa JlrogMuna
cneumanucT no puHaHCoOBOMY
MOAEeNMPOBAHUIO

Mywko AnekcaHap
aHaNINTUK

no6. 1286
a.moiseev@bfa.ru

no6. 1241
d.zhdanov@bfa.ru

no6. 1281
j.oniximova@bfa.ru

[o6. 1222
j.novozhilov@bfa.ru

nob6. 1154
|.prudnikova@bfa.ru

n[o6. 1280
a.glushko@bfa.ru

OTaen npopax

npsmon +7 (812) 326 93 61

Kunpko KOHCTaHTUH
HayanbHWK oTAena

OTaen pbIHKOB aKUMUM

no6. 1337
k.kirko@bfa.ru

npsiMoii +7 (812) 329 81 92

HepgymoB OAMuTpuin
HayaNbHKK oTAena

Llnpokos CtaHucnas
Tpenaep

OTAaen ToBapHbIX PbIHKOB

no6. 1092
d.nedumov@bfa.ru

no6. 1053
s.shirokov@bfa.ru

npamon +7 (812) 329 81 98

HapopoBbiit PoMaH
HayanbHUK oTaena

KazaHueB Ceprei
Tpenaep

OTaen gUnepckKux onepauum

nob6. 1144
r.narodovyy@bfa.ru

no6. 1168
s.kazantsev@bfa.ru

Bo3Hbi Anekcen
HavyanbHUK oTaena

A3yraes PomaH
rnaBHbIN cneymnanuct

n06. 1010
a.voznyi@bfa.ru

[06. 1032
r.dzugaev@bfa.ru

OTaen AeHe>XHOro v BaJiloTHOro pbiIHKOB

TypaeB AMUTpUM
HauanbHuk oTaena

OneiHuk MNaBsen
rnaBHbIM cneunanncT

no6. 1157
d.turaev@bfa.ru

[06. 1098
p.oleynik@bfa.ru

HacTtoswnn A[oKyMeHT noAroToBneH aHanutudeckmm otaenoMm OAO «BaHk B®A» M HOCUT WUCKNOYUTENBHO WHMOPMALMOHHBIN
xapaktep. Bce oOueHKM M MHeHMs, BblCKa3aHHble B OTYeTe, NpeACTaBAslT cOboW He3aBUCMMOE CYXAEHWe aHalMTUKOB Ha AaTy
BbIx0oAa OT4yeTa. Bo3HarpaxaeHvne aBTOPOB OTYETa HW MNpPSMbIM, HU KOCBEHHbIM 006pa3oM He yBSf3aHO C MpeACTaB/e€HHbIMU B
oTyeTe TOukamu 3peHusa. OAO «baHk B®A» ocTaBnseT 3a coboW MpPaBO W3MEHSTb BbIiCKa3aHHbIE OLEHKW W MHeHust B stoboe
BpeMs 6e3 npeaBapuTenbHOro yBeaomneHus. MHdopMmaums, coaepxallascs B OoTyeTe, MosydyeHa M3 UCTOYHWKOB, MpU3HaBaeMbIX
HaMW [AOCTOBEPHbIMM, OAHAKO He CyLleCTBYyeT HWKaKMX rapaHTUMin, 4YTO YyKasaHHas WHdopMauus SBASETCH MNOMHOM U TOYHOW,
N, COOTBETCTBEHHO, OHa He A0/KHa paccMaTpuBaTbCA Kak MonHas v ToyHas. Mbl octaBnsem 3a cobovi npaBo He OOHOBNATH
WH(OPMaLMI0O Ha OCHOBE HOBbIX AaHHbIX SIM60 MONHOCTbIO OTKa3aTbCa OT ee ocseweHusi. OAO «BbaHk B®A» n ero coTpyaHUKM
MOryT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeNKepoM WAW COBepLlaTb WHble CAENKW B KayecTBe MpuHUMMana C WHBECTULMOHHbBIMU
WHCTPYMEHTaMK1, YNOMSAHYTbIMM B Hactoswem otyeTe. OAO «baHk BOA» NpoBOAUT BHYTPEHHIOK MOMUTUKY, HaMpaBfE€HHYK Ha
npefoTBpalleHne noTeHuManbHbiXx KOHMAMKTOB MHTepecoB. OAO «baHk B®A» n ero COTPyAHUMKM HE HecyT OTBETCTBEHHOCTM
3@ NMpsAMOM WAW KOCBEHHbIV yllepb, HacTynuBLUMIK B pe3ynbTaTe WMCMNOAb30BaHMS HacTosiweh nybnvkauuum unm ee copepXxaHus.

© OTKpbITOE akunoHepHoe obuiecTBo «baHk BOA»



