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MMBB

PTC

MSCI Russia
MSCI EM
S&P 500

DII

FTSE 100

DAX 30

NIKKEI 225

SSE Composite (09:00 MCK)
VIX

3akp. Nzm. Nzm.

neHb, % Hen., %

1425.18 0.52% 3.84%
1243.56 0.91% 3.31%
674.43 0.64% 3.51%
1077.07 0.24% 1.47%
1971.74 0.85% 1.80%
16838.74 1.06% 1.62%
6741.25 0.78%  1.63%
9245.33 1.68% 0.70%
15322.60 0.03% 1.27%
2234.90 -0.20% 0.60%
12.32  -6.31% -13.42%

N3m. N3m.

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

UST 2 YTM, %

UST 10 YTM, %

UST 10 - TIPS 10, 6.n.

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, %

0.42 0.80 -2.50
2.39 4.20 -3.30
0.21 5.40 1.70
262.63-2.13 -30.56
4.60 12.45 -17.04
244.1514.43 -27.88
8.90 -9.00 -72.00
9.08 -4.00 -50.00
7.25 0.00 -75.00
10.13 3.00 -4.00

PblHOK akuum

B noHegenbHUK pa3BuTblie PbIHKW AOBOJSIbHO 604p0 pa3BepHyNuChb
BBEPX, WHBECTOPbI ropasgo  CrNOKOMHee  CMOTpenu  Ha
reononMTuyeckme HOBOCTMU, NpeanoYmnTas BUAETb B HUX MPU3HAKKU
cTabunmsauum cutyaumm. B EBpome OCHOBHble WHAWKATOPbI
npubasunn 6onee 1% (FTSEurofirst300 +1,23%, BepHynca K
BHYTPUAHEBHOMY MakKCUMYMYy NATHULbI).

B CLUA ocHOBHble MHAEKCbI Takxe npubasunm okono 1%, NAS-
DAQ Composite Ha makcumyme ¢ 2000 roga. Cpean NO3UTUBHBIX
OpariBeEpoOB — HOBOCTM PpblHKA CAUSHUA W MOMNOWEHUA WU
NPOAO/IKMBLUMIACA B aBrycTe PpoCT WMHAEKCA COCTOSHUSA pbIHKa
xunbsg ot NAHB. [JoxooHOCTb AeCATUNETHUX Ka3HaYemcKux
obnuraumii  oTckouuna BBEpX OT 4eTblpHAALATUMECSYHOrO
MWHWUMYMa, HO OCTanacb HUXxe oTMeTKn 2,4%.

PassuBawLwmecs pbiIHKW BbIPOC/IN B MNOHEAENIbHUK B CpeAHEeM
MeHblle, HoO MSCI EM (+0,24%) B «natce» yxe LIecTYyr CEeCCUto
noapsa. CerogHa OH NpoAoKaeT NOAbEM U HAXOAUTCA MEHee YyeM
B MOJIynpoLeHTe OT YpOBHS MakcumymoB 2012 - 2013 rr (1085
MYHKTOB), MOBTOPEHHOIO B KOHLE MIONS.

LeHbl Ha HedTb BYepa nNPOAO/KANN CHUXEHUE, KOTUPOBKMU
6nunxanwero dbiovepca Ha Brent Buepa otctynanu go 101 gonn./
6app. BnpouyeMm, 3a HOYb OHM oTckoumnm, 6nmxe k 102. Kpome
TOro, KpaTKoOCpOYHas KoppensumMs poOCCUMCKOro pbiHKA C LeHaMu
Ha HedTb B NnocneaHne AHN NpakTUYECKN OTCYTCTBYET.

MHaekc MMBB Buepa noyTn BCHO CECCUO KOHCONMMAMPOBANCA Hajg
oTMeTko 1420 NyHKTOB W cerogHss MNpoOAO/DKUT OCTOPOXHbIN
poOCT BCAe4 3a BHEWHWMMWU pblHKaMW. TakuMm 06pa3oM, MOXHO
KOHCTaTUpoOBaTb BO3BpaleHne wuHaekca MMBDB Bbllwe 30HbI
conpoTtuBneHns 1410 - 1420 nNYyHKTOB, 4TO y/iy4waer W
KPaTKOCPOYHble, W  CpefHEeCpPOYHble  MNEepPCneKTUBLI. Ecnn
MOSIBATCSH KOHKPETHblEe MPU3HAKW CHUXEHUS TreonoMTUYECKOMN
HanpsXXeHHOCTH, BO3MOXHbIM  CLeHapueM Ha ropu3oHTE
HECKOJIbKUX HeaeNb CTaHeT Bo3BpalleHue B parioH 1500 nyHKTOB.

U3m. U3m.
HEBHOM I MK nHgekca MMBbB
AeHb, %  Head., % 1600 - 'D' € ° pad) Aekca
USD/RUB LB 36.00 -0.11%  -1.22%
1550 |
EUR/RUB LIB 48.12  -0.04%  -1.33% ! : Lni“
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AUD/USD 0.93  0.01%  0.60% 1Tl W [
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USD/CAD 1.09  -0.07%  -0.33% Ii \ |U
USD/CNY 6.14  -0.07%  -0.17% 1250 | N
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N3m. U3m.
Q,’b& o> R N > > ‘,,o‘
neHb, % Hea., % & "?Q &Q OQQ e?ﬂ‘ "?0 “oé “pﬁ &
HedTh Brent, USD/6app. (ICE)  101.60 -1.86% -2.94% ——EMA(50) == EMA(200)
HedbTs WTI, USD/6app. (NYMEX) 96.41 -0.97% -1.70%
HaT. ra3, USD/min BTU (ICE) 3.79 0.42% -4.36%
3071070, USD/yHU. (CME) 1297.19 -0.55% -0.81%
cepe6po, USD/yHu. (CME) 19.63  0.20% -1.11%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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ToproBbit 6anaHc, mapa. espo (Trade balance)
WHaekc ueH nponssoant. M/M, % (PPI m/m)
WHaekc ueH npoussoaunt. r/r, % (PPIy/y)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

CyeT TeKyLunx onepauuii Ce30HHO CKoppekT., Mapa. eBpo (Current account sa)
CuyeT TeKyL X onepaunit CE30HHO HECKOPPEeKT., MapA. eBpo (Current account nsa)
NHpoekc notpebut. uen m/mM, % (CPI m/m)

NHpoekc notpebut. ueH r/r, % (CPI y/y)

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

NHAekc ueH nponssoaunT. r/r, % (PPI output y/y)

MHAeKc LeH npon3BoAanT. 6a3oBbivi M/M, % (PPI core output m/m)

MNHAeKC ueH npon3BoaunT. 6a3oBblii r/r, % (PPI core output y/y)

MNHAEKC LeH Npon3BOAUT. Ha G akTopbl Nponss-Ba M/M, % (PPI input m/m)
MNHAEeKC LeH Npon3BOAWT. Ha dakTopbl Npouss-Ba r/r, % (PPI inputy/y)
Po3HunyHble npogaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
Po3HuuHble npogaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
NHaekc notpeb. ueH m/m, % (CPI m/m)

NHaekc notpeb. ueH r/r, % (CPI y/y)

MHaekc notpeb. ueH 6e3 nponos./aHep. M/M, % (CPI ex food / energy m/m)
NHaekc notpeb. ueH 6e3 npoaos./aHep. r/r, % (CPI ex food / energy y/y)
Pa3pelweHuns Ha cTpoutenbcTBo, MaH. (Building permits)

Pa3pelweHuns Ha ctpoutenbcTBo M/M, % (Building permits m/m)

HoBoe cTpoutenbcTBO, MAH. (Housing starts)

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

Redbook: po3HuuHbie npoaaxu M/M, % (Redbook m/m)

Redbook: po3HuuHbie npoaaxwm r/r, % (Redbook y/y)

ToproBblii 6anaHc, Mapa. nex (Trade balance total)

O6bvem sakcnopTa r/r, % (Exports y/y)

O6bem umnopTa r/r, % (Imports y/y)

WHaekc ueH npomsBoanT. M/M, % (Producer prices m/m)

MHaekc ueH npousBoauT. r/r, % (Producer prices y/y)

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

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

3anachl HedTU: Hea/Hea, MnH. 6app. (EIA weekly crude stocks)

3anachl 6eH3unHa: Hea/Hed, maH. 6app. (EIA weekly gasoline stocks)
3anacel gucTunn.: Hea/Hen, MaH. 6app. (EIA weekly dist stocks)

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

M HAaekc nenoBol akTMBHOCTU B NpoM. npeaBaput. (PMI Manufacturing A)
MHAaeKc fenoBoi akTUBHOCTM B chepe ycnyr npeasaput. (PMI Services A)
M HAaekc fenoBoi akTUBHOCTU B nNpoM. npeaBaput. (PMI Manufacturing A)
MHpekc nenosoi akTuBHoCTM B chepe ycnyr npeasaput. (PMI Services A)
M HpeKkc nenoBoy akTUBHOCTHM B NpoM. npeaBaput. (PMI Manufacturing A)
M HpeKkc nenoBor akTUBHOCTK B chepe ycnyr npeasaput. (PMI Services A)
M HAaeKkC AenoBoi akTUBHOCTU KOMNO3UTH. NpeaBapuT. (PMI Composite A)
Po3. npogaxu m/M, % (Retail sales m/m)

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

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

MepBuyHasa 6e3paboTtuua, Teic. (Initial jobless claims)

Anawascsa 6e3pabotuua, maH. (Continuing claims)

WNHaoekc onepex. nHankatopos M/M, % (Leading indicators m/m)

Mpoaaxv Ha BTOPUYHOM pblHKE XWUnbs, MaH. (Existing home sales)
Mpoaaxu Ha BTOPUYHOM pbiHKe xunbsa M/M, % (Existing home sales m/m)
3anacskl rasa: Hea/Hea, mnpa. ky6. @ (EIA weekly natural gas)
MexayHapoaH. pesepsbl, $ Mapa. (Central Bank reserves)

30/10TOBaNOTH. pe3epBbl, $ Mapa. (Foreign reserves)
NHaoekc onepex. niankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
NHpoekc onepex. niankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
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Tpenaep s.shirokov@bfa.ru
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HapopoBbiit PoMaH nob6. 1144
HavasbHUK oTAena r.narodovyy@bfa.ru
KasaHueB Cepreii no6. 1168
Tpenagep s.kazantsev@bfa.ru
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Bo3Hbi Anekcemn n06. 1010
HavanbHuk oTaena a.voznyi@bfa.ru
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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»



