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3akp.

N3m.

AeHb, %

N3m.

Hea., %

MMBB 1374.19 -0.66% -0.21%
PTC 1047.47 -1.54% -1.83%
MSCI Russia 575.48 -1.78% -1.56%
MSCI EM 987.09 0.54% 0.46%
S&P 500 1927.11 -0.73% 3.47%
DII 16461.32 -0.92% 1.98%
FTSE 100 6399.73 0.43% 3.03%
DAX 30 8940.14 0.60% 4.30%
NIKKEI 225 15195.77 2.64% 0.81%
SSE Composite (09:00 MCK) 2305.63 -0.90% -2.16%
VIX 17.87 11.13% -31.92%

3akp.

N3m.

N3m.

AeHb, 6.n. Hea., 6.0.

PblHOK akuum

B cpeay eBponenickme pblHKW MPOAOSIXMUAM OTCKOK BBepX (FTSEu-
rofirst300 +0,73%), npeoaosieB COMHeEHMSsl, MOsSIBUBLUMECS MoOcC/e
coobuweHnn CMN o ToMm, yTto 11 6aHKOB MOryT He MpPOWTU CTpecc-
TecTbl. OCHOBHble aMepuKaHCKMe MHAMKATOPbl B Hadase ceccum
TaKXe Aep>Xasncb B HE6ObLIOM «MJIOCE», HO 3aTEM pa3BePHYINCH
BHM3, HA OHE CHUXEHUSA LeH Ha HedTb M CTpenbbbl B KAHAACKOM
napnameHTe, notepsas 0,7-0,9%.

Boiwegwmne Byepa B CLIA gaHHble no ueHaMm notpebutenein 3a
CeHTsi6pb 0Kasalncb HEOAHO3HAUHbIMW, MecAYHas AMHAMUKA
OCHOBHOMO MH/JEKCA HEMHOrO Bbllle MPOrHO30B, a 6a30BOro —
HEMHOro Huxe. lNonaraem, 4To OMpefesieHHOro BbiBoga 06 MX
B/IMAHMM HA TEMMbl YXECTOYEHMSA MOHETapHOW nonnTukn OPC
caenaTtb Henb34,

NHpekc passuBatowmxcs pbiHkoB MSCI EM (+0,54%) yMepeHHO
poC yXe u4eTBepTyl ceccuto noapssa. OgHako cerofgHs B A3uum
AVHaMMKa MHAEKCOB pa3HoHamnpaB/eHHas, B ayTcangepax Kutan
(Shanghai Composite -0,9%), HecmoTpsa Ha pocT Manufactur-
ing PMI ot HSBC B okTa6pe Ao TpexmecsiuHoro makcumyma (50,4
MyHKTa) NO NpeaBapuUTeNbHbIM AAHHbIM.

UST 2 YTM, % 0.37 2.00 6.60 NHoekc MMBB cyTpa KOHCONMMAMPOBAICS Mo 30HOM CONPOTUBEHUS
UST 10 YTM, % . S B 1390 - 14v00 MYHKTOB, HO BO BTOPOM MONOBMHE AHS OTCTYMNuA
BHWU3, B paloH 1375 nyHKTOB, Ha pboHe nepeHoca NeperoBopoB Nno
UST 10 - TIPS 10, 6.n. 0.32 0.00  5.50 rasy. CeroAHs K HeraTuBHbIM (bakTopaM aobasnseTcs ABMXKEHME
iTraxx Crossover Europe 5Y, 6.n. 357.46  -15.03  -26.56 KOoTupoBok HedTn Brent Huxe 85 ponn./6app. UHaekc MMBB
Russia 30 YTM, % 483 034  -3.25 MOXET YMEepeHHO CHU3UTbCS, NPUBAN3UBLLNCE K OKTABPbCKUM
MUHMMYMaM (1355 - 1360 nyHKTOB).
Russia 5Y CDS, 6.n. 301.11 12.79 18.82
Libor 3m USD, % 0.23 -0.15 0.15
[OHeBHoOM rpaduk nuagekca MMBB
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USD/CAD 1.12 0.16% -0.15% —EMA(50) e EMA(200)
USD/CNY 6.12 -0.04% -0.11%
3akp. N3m. N3mM.
AeHb, % Hea., %
HedTb Brent, USD/6app. (ICE) 84.71 -1.75%  1.11%
HedTb WTI, USD/6app. (NYMEX) 82.86 0.45%  1.32%
HaT. ra3, USD/min BTU (ICE) 3.66 -1.40% -3.71%
3onoto, USD/yHu. (CME) 1240.55 -0.69% -0.00%
cepebpo, USD/yHu. (CME) 17.07 -2.46% -1.90%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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Toprosbiin 6anaHc, mapa. veH (Trade balance total)

O6bem skcnopra r/r, % (Exports y/y)

O6bvem umnopra r/r, % (Imports y/y)

WHaekc noTpebut. LeH kB/kB, % (CPI q/q)

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

WHaekc notpeb. ueH m/M, % (CPI m/m)

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

WHpekc notpeb. ueH 6e3 npoaos./sHep. m/M, % (CPI ex food / energy m/m)
WHaekc notpeb. ueH 6e3 npoaos./aHep. r/r, % (CPI ex food / energy y/y)
Po3HuuHble npofaxu M/M, % (Retail sales m/m)

CtaBka baHka KaHaabl, % (BoC rate decision)

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

3anacbl 6eH3uHa: Hea/Hea, MaH. 6app. (EIA weekly gasoline stocks)
3anackl gucTunn.: Hea/Head, mnH. 6app. (EIA weekly dist stocks)

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

WHAeKC AenoBoit akTMBHOCTH B npoM. npeaBaput. (PMI Manufacturing A)
WNHaekc penoBoit akTMBHOCTK B cepe ycnyr npeasaput. (PMI Services A)
WHpekc penoBoi akTMBHOCTK B npoM. npeaBaput. (PMI Manufacturing A)
WHaekc penosoii akTusHocTH B cepe ycnyr npeasaput. (PMI Services A)
WHAeKc AenoBoit akTMBHOCTH B npoM. npeasaput. (PMI Manufacturing A)
WHAekc aenoBoit akTuBHOCTH B cepe ycnyr npeasaput. (PMI Services A)
WNHAeKC AenoBoit akTUBHOCTM KOMNO3WUTH. npeaBaput. (PMI Composite A)
Po3. npogaxu M/m, % (Retail sales m/m)

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

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

MepBuuHasa 6e3paboTuua, Toic. (Initial jobless claims)

Onawascs 6e3pabotuua, maH. (Continuing claims)

WNHAeKC LeH Ha xunbe M/M, % (FHFA home price m/m)

WHAekc ueH Ha xunbe r/r, % (FHFA home price y/y)

WNHaekc onepex. nHankaTopos M/M, % (Leading indicators m/m)

3anachbl rasa: Hea/Head, mnpa. ky6. @ (EIA weekly natural gas)
MexayHapoaH. pe3sepsbl, $ mapa. (Central Bank reserves)

WHaekc notpebut. gosepus GFK (GfK consumer sentiment)

BBM npeaBaput. kB/KB, % (GDP q/q A)

BB npeaBapuT. r/r, % (GDP y/y A)

3onoToBanioTH. pe3epsbl, $ MapA. (Foreign reserves)

CuyeT Tekyuwmux onepaunii, $ mnpa. (Current account)

Mpoaaxw HoBoro xunbs, MAH. (New home sales)

Mpoaaxw HoBoro xunbs M/M, % (New home sales m/m)

WHpekc onepex. nHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)

WHpekc onepex. nignkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

WHAaeKkc akoH. oxuaaHui IFO (IFO expectations)

WHaexkc penosoro knumaTta IFO (IFO business climate)
NHpexkc Tekywux ycnosuin IFO (IFO current conditions)
LeHexHbi arperat M3 r/r, % (M3 money supply y/y)
HesaBepw. npoaaxu xunbst M/M, % (Pending home sales m/m)

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

Po3HuuHble npoaaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
Po3HuuHble npoaaxu cetn ICSC r/r, % (ICSC chain store sales y/y)

3akasbl Ha ToBapbl ANUT. Nonb3. M/M, % (Durable goods orders m/m)

3akasbl Ha TOB. ANINT. NONb3. 6€3. TpaHcn. M/M, % (Durable goods ex transp)
Redbook: po3HuuHble npoaaxu M/M, % (Redbook m/m)

Redbook: po3HuuHble npoaaxwu r/r, % (Redbook y/y)

WHpekc ueH Ha xunbe S&P/Case-Shiller 20 m/m, % (S&P/Case-Shiller 20 m/m)
WHpekc notpe6. nosepusa (Consumer confidence)

MoTpeb. kpeanToBauue, £ Mapa. (BoE consumer credit)
YucTtoe kpeanT-ue Ha NOKYnKy xunbs, £ mnpa. (Mortgage lending)
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115054, Mocksa,

KocmopnamuaHckas Hab., a. 52, ctpoeHue 5,
6/u «Riverside Towers»

Ten.: +7 (495) 662-63-63 (0OCHOBHOW)
dakc: +7 (495) 662-63-64

moscow@bfa.ru

YnpasneHue aUanHra
npsiMoit +7 (812) 329 81 98

A3yraes PoMmaH no6. 1032
HayanbHUK ynpaBneHus r.dzugaev@bfa.ru
AHanuTU4YecKnn otaen research@bfa.ru
MouceeB Anekcen no6. 1286
HayanbHUK oTAena a.moiseev@bfa.ru
XXpaHoB AMutpuin nob6. 1241
BeAYLWWNIA aHaNNTUK d.zhdanov@bfa.ru
HoBo)xunos fikos nob. 1222
aHaNUTUK j.novozhilov@bfa.ru
MpyaHukosa JlroaMuna no6. 1154
crneymanncT no MHaHCOBOMY |.prudnikova@bfa.ru
MoAEeTMPOBaHNIO

OTaen npoaax
npsamon +7 (812) 326 93 61

Knpko KoHCcTaHTUH [o6. 1337
HayanbHUK oTAena k.kirko@bfa.ru
OTaen pbIHKOB aKUMi npsiMoit +7 (812) 329 81 92
Heaymos AAMuTpuii £06. 1092
HavyanbHWUK oTAena d.nedumov@bfa.ru

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

HapopoBbiii PomaH nob. 1144
HavanbHWK oTAena r.narodovyy@bfa.ru

OTpen aAnnepcKkunx onepauuﬁ

Bo3HbIN Anekcen no6. 1010
HayanbHuK oTaena a.voznyi@bfa.ru
LWnpokoB CtaHucnas no6. 1053
rnaBHbIM cneynanucT s.shirokov@bfa.ru

OTAen AeHEeXXHOro u BaJIloTHOro pbiHKOB

OneitHuk NaBen no6. 1098
HavanbHUK OoTAeNa 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»



