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iTraxx Crossover Europe 5Y, 6.n.
Russia 30 YTM, %

Russia 5Y CDS, 6.n.

USD/RUB NDF 3m, %

USD/RUB NDF 12m, %

RUB overnight, %

Mosprime 3m, %

0.41 -0.10  -2.90
2.35 -530  -7.00

0.15 -2.90  -3.70

264.76-0.12  -35.83
4.47 -17.59  -50.52
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8.99 -15.00  -83.00
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7.25 0.00 -25.00
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PblHOK akuum

B naTHMUY BeYepoM OTCKOK pPasBUTbIX PbIHKOB aKuuin 6bin
MPUOCTAaHOBNEH HOBbIMM OMACeHUAMU 3CKanauum poCCUNCKO-
YKPaAMHCKNX MpoTuBopeYnii. B pesynbraTe eBponenckue pbiHKHK,
6onbWwyto YacTb ceccum nogpacTaBlive, nepej 3akpblTUEM pe3Ko
cHmannucob (FTSEurofirst300 -0,45%, DAX -1,44%).

OCHOBHble aMepuKaHCKMe MHAEKCbl B TeYeHne CeCCUM CHUXKanChb
Ha 0,5% - 0,8%, HO B wuUTOre no4yTuM BOCCTaHoBMAUCHL, Nas-
dag Composite (+0,3%) paxe Bblwen B <«nawc». [AuHamumka
NMpoOMMpoOn3BOACTBa B utone yckopunacbk go +0,4% M/M, HO Xyxe
OXWAAHWI aBrycToBCKas CTaTUCTMKA (MHAEKC NPOU3BOACTBEHHOM
akTuBHoctn OPBE Hblo-Mopka wn npeaBapuTesbHOe 3HadeHue
MHAeKca noTpebutenbckmux HacTpoeHui Reuters/Michigan).

PasBuBalowmecs PpbiHKM B NATHULY B CpPeAHEM BbIMNAAEnn
Heckonbko nydwe passutbix (MSCI EM +0,2%, MSCI World
-0,09%) 6narogaps pannu B bpazunun (+2,12%).

B A3um c yTpa wun pas3BuTble, U pasBuBawLMecs WHAEKCHI
M3MeHsTC cnabo M pa3HOoHamnpaB/ieHHO. VIHBECTOpPOB MOXET
CMyLWaTb NpPOAO/DKMBLUEECS B WONe TpeTuh Mecsy noapas
CHUXEHME UeH Ha HoBocTpoliku B Kutae (-0,9% m/M). Mpu aToM,
Kak coobuaet Reuters co cCbIIKOM Ha AaHHble HaumoHanbHOro
Biopo CTaTUCTMKK, LeHbl CHU3UAUCL B 64 n3 70 OoTCnexuBaeMbiX
ropoaos (B utoHe 6b1s10 55).

NWHpekc MMBB (+0,73%) B nsATHMUY BO BTOpPOM MOJSIOBUHE AHSA
NnOAHANCS B panoH 1420 NyHKTOB, a CerogHs OTKpbiBaeTcs
NMPUMEPHO Ha Tex e ypoBHsAX. CHOBa OTMedyaeM, 4YTO AumanasoH
1410 - 1420 nyHKTOB No nHaekcy MMBB siBnsieTcss BaXXHOW 30HOM
conpotuBnenusa (50-gHeBHasa u 200-gHeBHas EMA). Mocne wecTtwn
ceccuin pocTa NoApsiA OT HEro BMOJSIHE BO3MOXHA KOPPEKLNS BHU3.

OHeBHOM rpaduk nugekca MMBB
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Mpom. nponssoacTso r/r, % (Industrial production y/y)

BBM nepecmoTp. kB/KB, % (GDP q/q P)

BBM nepecmoTp. r/r, % (GDP y/y P)

NHaekc npouss. akTUBHOCTH B Hbto-Mopke (New York Fed Manufacturing)
YpoBeHb 6e3pabotuubl, % (Unemployment rate)

Yucno 3aHATbIX M/M, TbiCc. (Employment change m/m)

YucTtole nokynku amep. u/6 Hepesna., $ mnpa. (Net long-term TIC flows)
3arpyska npou3BOACTB. MowHocTel, % (Capacity utilization)

MpoM. nponsBoacTBo M/M, % (Industrial production m/m)

Toprosbii 6anaHc, mapa. espo (Trade balance)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

CuyeT TeKyLWMX onepaLuunit CE30HHO CKOPPeKT., Mapa. eBpo (Current account sa)
CueT TeKyLWMX onepauunii CE30HHO HeCcKkoppeKT., Mapa. eBpo (Current account nsa)
WHpekc noTpebuT. ueH M/m, % (CPI m/m)

WHpekc noTpebuT. ueH r/r, % (CPIvy/y)

MHaekc ueH nponssoamnT. M/M, % (PPI output m/m)

MHaekc ueH npoussoaunT. r/r, % (PPI output y/y)

MHAeKC LueH npon3BoamnT. 6a3oBbiii M/M, % (PPI core output m/m)

MHAeKC ueH npousBoaunT. 6a3oBbiii r/r, % (PPI core output y/y)
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HoBoe cTpouTenbcTBO, MAH. (Housing starts)

HoBoe cTpoutenbctBo M/M, % (Housing starts m/m)

Redbook: po3HnyHblie npogaxu M/M, % (Redbook m/m)

Redbook: po3HuyuHblie npogaxwu r/r, % (Redbook y/y)

Toprosbii 6anaHc, mnpa. neH (Trade balance total)

O6bveM skcnopTa r/r, % (Exports y/y)

0O 6beM umnopTa r/r, % (Imports y/y)

MHaeKkc ueH npon3soamnT. M/M, % (Producer prices m/m)

WHaekc ueH nponssoauT. r/r, % (Producer prices y/y)

[JeHexHbln arperat M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)

WHpekc notpeb. ueH 3a 1/2 mec. m/M, % (IPCA-15 - Extended National CPI m/m)
OnToBble npoaaxu M/M, % (Wholesale trade m/m)

3anachl HedTH: Hea/Hen, MAH. 6app. (EIA weekly crude stocks)

3anachl 6eH3nHa: Hea/Hen, MnH. 6app. (EIA weekly gasoline stocks)
3anacbl AMcTuAn.: Hea/Hea, MnH. 6app. (EIA weekly dist stocks)

3anacbl HedTv B KywuHre: Hea/Hea, mnH. 6app. (EIA weekly crude Cushing)

MHaekc AaenoBon akTUBHOCTK B MpoM. npeaBapuT. (PMI Manufacturing A)
MHaekc aenosoi akTUBHOCTK B cpepe ycnyr npeasaput. (PMI Services A)
M Haekc aenoBoi akTMBHOCTK B MpoM. npeaBapuT. (PMI Manufacturing A)
MHaekc aenoBoi akTUBHOCTK B cpepe ycnyr npeasaput. (PMI Services A)
MNHAeKC AenoBoi akTUBHOCTM KOMMNO3UTH. npeaBaput. (PMI Composite A)
Po3. npogaxu m/M, % (Retail sales m/m)

Po3. npogaxu r/r, % (Retail sales y/y)

MepeuuHasa 6espabotumua, Teic. (Initial jobless claims)

Anawascsa 6espabotuua, maH. (Continuing claims)

MHaeKkc onepex. MHAMKATOpoB M/M, % (Leading indicators m/m)

MpoAaxv Ha BTOPUYHOM pbIHKeE Xunbs, MaH. (Existing home sales)
MpoAaxu Ha BTOPUYHOM pbiHKE Xunba M/M, % (Existing home sales m/m)
3anacskl rasa: Hea/Hea, mnpa. ky6. @ (EIA weekly natural gas)
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MouceeB Anekcem [06. 1286
HayanbHWK oTAena a.moiseev@bfa.ru
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cneumanucT no GuHaHCOBOMY |.prudnikova@bfa.ru
MOAEeNMPOBaHUIO
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HayanbHWK oTAena k.kirko@bfa.ru
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HayanbHUK oTAena d.nedumov@bfa.ru
Llnpokos CtaHucnas no6. 1053
Tpenaep s.shirokov@bfa.ru

OTaen ToBapHbIX PbIHKOB
npamon +7 (812) 329 81 98

HapopoBbiit PoMaH nob6. 1144
HavasbHUK oTAena r.narodovyy@bfa.ru
KasaHueB Cepreii no6. 1168
Tpenagep s.kazantsev@bfa.ru

OTaen gUnepckKux onepauum

Bo3Hbi Anekcemn n06. 1010
HavanbHuk oTaena a.voznyi@bfa.ru

Asyraes PoMmaH

. no6. 1032
rnaBHbIN cneynannct

r.dzugaev@bfa.ru
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HauyanbHuk oTaena d.turaev@bfa.ru

OneiHuk MNaBsen
rnaBHbIM cneunanncT no6. 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.
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