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AW BDA BAHK

PblHOK akuum

3akp. N3m. Nzm.

AeHb, %

Hea., %

Bo BTOPHMK Ha BHELWHWUX pbiHKax CHoBa npeobsiagasn yMepeHHbIN

MMBB 1468.17 0.23%  4.84% neccMmusM, noALepXMBaemMbli HOBOW BOJIHOW NpeanoOnOXeHU

. 1246.64  0.09%  5.83% O BO3MOXHOCTM 60siee 6bICTPOro YyXecToYeHUss MOHEeTapHOW
nonntukmn OPC.

MSCI Russia 677.90 0.21% 5.75%

MSCI EM 1087.54 -0.68%  0.07% EBponelickne MHAEKCbI MOTepsM B CpegHeM euwe O0KOoJo
Tpetn npoueHTa, FTSEurofirst300 (-0,35%) npubnusunca «k

S&P 500 1988.44 -0.65% -0.69% °
BHYTPUAHEBHOMY MWHMMYMY TMOHeAesbHUKA, B ayTcalhaepax

DII 17013.87 -0.57% -0.31% pernmoHa nepudepunHbie pblHKKM, ocobeHHo WcnaHua (IBEX
- 0,

FTSE 100 6829.00 -0.08% -0.00% 1,36%).

DAX 30 9710.70 -0.49%  2.14% OCHOBHble aMepuKaHCKWe WHAEKCbl CHU3MAUCL BYyepa Ha 0,6 —
0,9%. S&P500 3akpbiics Ha ABYxHeneNbHOM MuHUMyMe (1988,44

0 0 (v

NIKKEL 225 15749.15  0.28%  0.51% MyHKTa), Ceccus ctana ANs Hero xyALei ¢ KoHua uions. Monaraem,

SSE Composite (09:00 MCK) ~ 2308.56 -0.77% 0.87% yToO cCreaywlWwein uenbld ANA  JIOKanbHOW Koppekuuu 6yaer

VIX 13.50  6.64% 10.20% 50-gHeBHas EMA B parioHe 1970 nyHKTOB.

N3m.

N3m.

PasBuBatowmecs pbiIHKM OTCTyNanun B CpPeAHEM B HOTY C pa3BUTbIMU,
MSCI EM Buepa BepHyncs CBepxy K YPOBHIO Makcumymo 2012
- 2014, a c yTpa Ha (POHEe CHOBa CHMXAMLWUMXCH PbIHKOB B A3umn
npobun 3Ty NOAAEPXKKY BHW3, Aenas aKTyalbHbIMU OMaceHus

AeHb, 6.n. Hea., 6.n. -
6onee cywecTBeHHON KOppeKLumun.
UST 2 YTM, % 0.56 3.20 3.20
NHpekc MMBB B TeueHue BYepallHen ceccum npubnumxanca K
UST 10 YTM, % 2.50 3.10 8.10
MNATHUYHOMY Makcumymy (1480 nyHkTOB npoTtuB 1481), HO K
UST 10 - TIPS 10, 6.n. 0.39  5.40 12.20 3aKpbITUKD MNOYTM BeCb MNpUPOCT pactepsan (1468,17 nyHKTOB,
iTraxx Crossover Europe 5Y, 6.n. 239.8311.24 -2.18 -0,23%). Ha 3anage noka He npekpauwaeTtcs o6CcyxXaeHne HOBbIX
Russia 30 YTM, % 408 032 4176 CaHKUMM npoTtmB Poccun, HedTb Brent Houbto npubnmxanacb K
99 ponn./6app. 1 Ha 3ToM ¢doHe nHaekc MMBB npoBeaeT AeHb Ha
Russia 5Y CDS, 6.n. 236.739.32 -42.69 HeraTMBHOW TEPPUTOPUN, LESIbI0 Ha CEerofHsi MOXeT CTaTb panoH
USD/RUB NDF 3m, % 7.98 -10.00 -101.00 1450 nyHkTOB.
USD/RUB NDF 12m, % 8.53 -1.00  -76.00
RUB overnight, % 7.00 -25.00 -50.00
HeBHOW rpadumk nHagekca MMBB
Mosprime 3m, % 10.16 -2.00  -7.00 1600 -, A pad
1550 -
|
U3m. U3m. 1ot
1500 | UHU‘A”U U i ql
neHb, %  Hea., % npd bt 1
. & N LQW ! il H ] QIA
USD/RUB LI 37.09  0.45%  -0.56% 1450 P"ﬁljﬂ'l“ | A
.S | | N =
EUR/RUB LB 47.98 0.42% -2.02% 1400 | \n.a._7' aﬂﬂl “ H Ih}
T ALl 1 |
kopauHa (EUR+USD)/RUB  42.04 0.34%  -1.65% 1350 || HPNU ?ﬂ” ﬂ'\V it TTI' hﬂ*
USD Index 84.28 0.05%  1.53% ‘l mw L i7 !,| N
EUR/USD 1.29 0.30%  -1.49% 1300 i T |UMH
USD/IPY 106.18 0.15%  1.06% 1250 T
GBP/USD 1.61  0.01%  -2.21% }
AUD/USD 092  -0.84%  -0.80% 1200 1
USD/CAD 1.10  0.05%  0.49% 1150
o o o
USD/CNY 6.14  -0.06%  -0.19% Q~°‘ Q‘*’ Q’*’ ,‘&" Q’ Q’ o Vad Vi
& & S & K4 K4 & ® ®
——EMA(50) —— EMA(200)
N3m. U3m.
neHb, % Hen., %
HedTb Brent, USD/6app. (ICE) ~ 99.16 -1.04% -1.18%
HedbTs WTI, USD/6app. (NYMEX) 92.75 0.10% -0.14%
HaT. ra3, USD/min BTU (ICE) 3.98 2.79% 2.42%
30n070, USD/yHU. (CME) 1255.94 0.04% -0.75%
cepe6po, USD/yHu. (CME) 19.03 0.26% -0.52%
OAO «baHk B®A». 197101, CaHkT-lNeTepbypr, MeTporpaackas Hab., 4. 36, nuT. A 1
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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WHaekc noTpebut. aoBepus (Consumer confidence)

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

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

Toprosbiih 6anaHc, £ mnapa. (Trade balance)

ToproBblit 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)
Po3HuuHble npogaxwu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w)
Po3HuuHble npogaxwu cetn ICSC r/r, % (ICSC chain store sales y/y)
Redbook: po3HuyHble npoaaxu m/mM, % (Redbook m/m)

Redbook: po3HnyHble npoaaxwm r/r, % (Redbook y/y)

MHAeKc ueH Ha kopn. ToBapbl (oNToBbIe LeHbl) M/M, % (Corp goods price m/m)
MHAeKc ueH Ha kopn. ToBapbl (onToBblie LeHbl) /T, % (Corp goods price y/y)
HoBble pab. MecTa B Hec/x cekTope nepecM. m/M, % (Non-farm payrolls rev)
Mpom. nponssoacTBo M/M, % (Industrial production m/m)

Ontosble 3anackl M/M, % (Wholesale inventories m/m)

OnToBble npoaaxu m/M, % (Wholesale sales m/m)

3anacbl Hed TU: Hea/Hed, MAaH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3nHa: Hea/Hea, MaH. 6app. (EIA weekly gasoline stocks)

3anacbl AMCTUAN.: Hea/Hea, MiH. 6app. (EIA weekly dist stocks)

3anacbl HedpTH B KylwnHre: Hea/Hea, MiH. 6app. (EIA weekly crude Cushing)

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

MHaekc noTpebuT. ueH r/r, % (CPILy/y)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTbix M/M, Tbic. (Employment change m/m)
MHAekc noTpebuT. LeH okoHyaT. M/M, % (CPI m/m F)
MHAekc noTpebuT. LueH okoHyaT. r/r, % (CPI y/y F)
Po3HuuHble npoaaxu M/M, % (Retail sales m/m)
MepBuyHas 6espaboTtuua, Toic. (Initial jobless claims)
Onawascsa 6e3paboTtuua, maH. (Continuing claims)
3anaceol rasa: Hea/Hen, mnpa. ky6. @ (EIA weekly natural gas)
lFocynapcTs. 6oaxet, $ mnpa. (Federal Budget)
MexayHapoaH. pe3sepsbl, $ Mmnpa. (Central Bank reserves)

3arpy3ka npou3B. Mol HocTen M/M, % (Capacity utilization m/m)

Mpom. Nnpon3BoACTBO OKOHYAT. M/M, % (Industrial production m/m F)
OnTtoBble LeHbl M/M, % (Wholesale price index m/m)

OnToBble UeHbl 1/r, % (Wholesale price index y/y)

CueT Tekywwux onepauuit, mnpa. espo (Current account)

Mpomblwn. Nnpon3BoacTBO M/M, % (Industrial production m/m)

Mpombiwn. npon3BoacTeo r/r, % (Industrial production y/y)
3o0n0TOBaNOTH. pesepBbl, $ Mapa. (Foreign reserves)

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

Po3HuuHble Nnpogaxu M/M, % (Retail sales m/m)

Po3HUYHbIe Npoaaxwu 6e3 aBToMobunei M/M, % (Retail sales ex autos m/m)
LleHbl akcnopTa M/M, % Export prices m/m)

LleHbl umnopta M/M, % (Import prices m/m)

Mpouss. 3anackl M/M, % (Business Inventories m/m)

WHaekc onepex. nhankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)

WHaekc onepex. nHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

Toprosblit 6anaHc, mapa. espo (Trade balance)

WNHaekc npouss. akTueHocTn B Hbto-Mopke (New York Fed Manufacturing)
3arpyska npou3BoACTB. Mo HocTeln, % (Capacity utilization)

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

MHaekc notpebut. ueH m/M, % (CPI m/m)

WHaekc noTpebuT. ueH r/r, % (CPI y/y)

WHAeKkC LeH npousBoaut. M/M, % (PPI output m/m)

WHaekc ueH npoussoaut. r/r, % (PPI output y/y)

MHaekc ueH nponsBoauT. 6a3oBbiii M/M, % (PPI core output m/m)
MHAaekc LeH npoussoaut. 6asosbii r/r, % (PPI core output y/y)
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B®A baHk
LleHTpanbHbI opuUc

197101, CaHkT-lMNeTepbypr,

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

dunmnan “MaBeneukuin” bBaHka B®OA
B . MockBa

115054, Mocksa,

KocmonammnaHckas Hab., 4. 52, ctpoeHune 5,
6/u «Riverside Towers»

Ten.: +7 (495) 662-63-63 (ocHOBHOW)
dakc: +7 (495) 662-63-64

moscow@bfa.ru

YnpaBneHue gUJIMHra

LlesuyoB MNasen nob6. 1195

Ha4yalJibHUK ynpaBneHunsa p.shevtsov@bfa.ru

AHanuTuyeckuit otgen research@bfa.ru
MouceeB Anekcem [06. 1286
HayanbHWK oTAena a.moiseev@bfa.ru
XXpaHoB AMUTpUM [o6. 1241
BeAYyLMA aHannTumK d.zhdanov@bfa.ru
HoBo>kxunoe flkos [06. 1222
aHaNnTmK j.novozhilov@bfa.ru
MpyaHukoBa JlrogMuna no6. 1154
cneumanucT no GuHaHCOBOMY |.prudnikova@bfa.ru
MOAEeNMPOBaHUIO

Mywko AnekcaHap no6. 1280
aHanNnTmK a.glushko@bfa.ru

OTaen npopax

npsimon +7 (812) 326 93 61
Kunpko KOHCTaHTUH no6. 1337
HayanbHWK oTAena k.kirko@bfa.ru

OTAen PbIHKOB aKUMW  npsmoii +7 (812) 329 81 92

HepgymoB OAMuTpuin no6. 1092
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

OTaen AeHe>XHOro v BaJiloTHOro pbiIHKOB

TypaeB AMUTpUM [o6. 1157
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.

© OTKpbITOE akunoHepHoe obuiecTBo «baHk BOA»



