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AeHb, % Hen., % B 4eTBepr B UEHTpe BHMMaHUA MUPOBbIX PbIHKOB OKa3asnocCb
MMBB 1563.21  0.56%  1.02% peweHne HaunoHanbHoro 6aHka LUBeluapum oTKasaTbCs OT
YOAEPXAHUS MUHMMaNbHOrO 3HadyeHuMss Kypca eBpo/dpaHK Ha

PTC 762.39 2.60% -6.11%

oTMeTKe 1,2 U CHM3UTb NPOLEHTHYI cTaBKy A0 -0,75% rogosbix.
MSCI Russia 416.30  2.26% -6.23% Pe3ynbTaToM CTasia 3KCTpeMaJsibHasl BONIaTUbHOCTb Ha BasIlOTHOM
MSCI EM 959.97  0.44%  0.12% pbiHKe, eBpodpaHK B MOMeHTe onyckascs npumepHo Ha 30%,
&P 500 1092.67 -0.92% -3.37% npexae 4em CTabunanpoBaTbCs HEMHOIO Bbllle NapuTeTa.
DII 17320.71 -0.61% -3.28% LBeruapckun hOHAOBbLIN MHAEKC SMI no wuToram AHS ynan Ha
FTSE 100 6498.78  1.73% -1.08% 8,67%, HO ona 60NbLUIMHCTBA €BPOMENCKUX MHOEKCOB pelleHune

wBenuapckoro LB cTano no3mtmBHbIM ApariBepoM. FTSEu-
DAX 30 10032.61 2.20% 1.98% " o,

rofirst 300 (+2,88%) 3akpbiBancs Ha MakKCMMyMe 3a Mecsaul,
NIKKEI 225 17108.70  1.86% -0.34% HeMHOrmm 6onee 1% eMy ocTaeTcs 10 MHOIOJIETHENO0 MakCMMyMa,
SSE Composite (09:00 MCK) 3378.76  1.27%  2.84% AOCTUIHYTOrO B MpoLWJ/ioM ceHTabpe.
VIX 2239  4.24% 31.63% OCHOBHble aMepuKaHCKMe WHAEKCbl TEeM BpeMeHeM MpoAanvIu

HUCXOAALYIO CEpUIo A0 NATU AHEeN noapsih, CHU3MBLUUCHE elle
Ha 0,6 - 1,5% (B ayTtcangepax NASDAQ Composite). Mpn aToM
3akp. MM, Vam. S&P500 onycTuacs Huxe ABYXTbICAYHOW OTMeTKU. CHmxKanucb
nocne oT4YeTHOCTU KOTUPOBKM akumin Bank of America un Citigroup.

AeHb, 6.n. Hea., 6.0.

NHpekc passuBatowmxcsa poiHkoB MSCI EM (+0,44%) B ouepenHomn

UST 2 YTM, % 0.44 -4.90 -16.90 o
pa3 pas3BepHysCs BBEpPX. YXe Heaenw ocTaeTcs B y3KOM
UST 10 YTM, % 1.78 -6.00  -24.10 KOHconMuaaunmm B parioHe 960 nyHKTOB M Huxe 50-aAHEBHOWN
UST 10 - TIPS 10, 6.n. 0.16 -12.90 -24.30 cKonb3sulen cpegHel. LleHbl Ha HedTb Brent B Xxoae BoNaTUAbHOWN
iTraxx Crossover Europe 5Y, 6.n. 342.36 0.27 -6.53 ceccun  noaHuManucb  Bbllwe 50 pgonn./6app., € Beyepa
KOHCOIMANPYOTCSA HEMHOIMM Bblwe 48.
Russia 30 YTM, % 7.13 -6.02 17.68 .
MHoekc MMBBE Buyepa B nepBOM MOJOBMHE AHSA NoAHMMANCs B
Russia 5Y CDS, 6.n. 536.40 -28.60 0.41

MoMeHTe A0 1586 NnyHKTOB, HO BEHYepHee CHUXEHNE HNBETMpPOoBano
Libor 3m USD, % 0.25 0.03 0.15 60onblWyl0 YacTb AHEBHOro npupocTa, B pe3ynbraTe 3aKkpbiTue
6bIN10 HUXE MaKCMMyMa nepBoi Hegenu sHBaps (1563,21 nyHKT,

Libor 12m USD, % 0.62 0.0  -0.49
+0,56%). Mocne BYyepalwHero BHYTPUAHEBHOro pa3BOpOTa BHU3
0y - -
USD/RUB NDF 3m, % 20.30 -457.00 -848.00 CeroAHs Mbl OXXMAaeM KOHCONMaaunm nHaekca MMBB B He60bLLIOM
USD/RUB NDF 12m, % Gy SESE0 ST «MUHYCEe» OTHOCUTEIbHO BYEpaLUHEro 3aKpbITus.

3akp. Nzm.
0 [V}
S OHeBHOM rpadmk nHaekca MMBbB

USD/RUB LB 66.10  1.94%  17.53% 1650 1
EUR/RUB LB 77.96 1.55%  14.03%

1600 |
kopauHa (EUR+USD)/RUB 70.05 0.08%  14.03% ‘
USD Index 92.61 0.28% 0.01% 1550 | ?
EUR/USD 1.16  -1.37%  -1.39% 1
USD/IPY 116.16  -0.99%  -2.92% 1500 !

N
GBP/USD 1.52 -0.33% 0.62% ) -
»

AUD/USD 0.82  0.82% 1.12% 1450 -
USD/CAD 120 0.06%  1.09% | |H

1400 - ﬂ |
USD/CNY 6.19 -0.14%  -0.44%

1350 |
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HedTb Brent, USD/6app. (ICE) 47.67 -2.09% -6.46%
——EMA(50) EMA(200)

HedTb WTI, USD/6app. (NYMEX) 46.25 -4.60% -5.21%
Hat. ras, USD/min BTU (ICE) 3.16 -2.32%  7.20%
3onoto, USD/yHu. (CME) 1261.16 2.57% 4.35%
cepebpo, USD/yHu. (CME) 16.88 0.30% 3.49%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA

15 aHB
15 aHB
15 aHB
15 aHB
15 aHB
15 aHB
15 aHB
15 aHB
15 aHB
15 aHB
15 aHB

16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB
16 aHB

20 aHB
20 aHB
20 aHB
20 aHB
20 aHB
20 aHB
20 aHB
20 aHB
20 aHB

21 aHB
21 aHB
21 aHB
21 aHB
21 aHB
21 aHB
21 aHB
21 aHB
21 aHB

22 sHB
22 sHB
22 gHB
22 9HB
22 gHB
22 gHB
22 gHB

23 aHB
23 aHB
23 aHB
23 aHB
23 aHB
23 aHB

w NN

13
15
16
16
16
18

10
10
13
13
13
13
14
16
16
16
16
17
17
18
18

10
10
13
13
16
16

12
12
14
16
16
16
16
16
18

15
17
17
19
19
19
19

11
11
12
12
12
12

:50
:50
:30
:30

:00
:00
:00
:30
:30
:30
:30

:00
:00
:00
:00
:00
:00
:30
:30
:30
:30
:30
115
115
:30
:30

:00
:00
:00

:00
:00
:00
:00
:55
:55

:30
:30
:30
:30
130
:30
130
:30
:00

145
:00
:00
:00

:00
:00
:00

:30
:30
:00
:00
:30
:30

JP

JP

AU
AU
DE
EZ
RU
us
us
us
us

DE
DE
EZ
EZ
EZ
EZ
IN
us
us
us
us
us
us
us
us

CN
CN
CN
DE
DE
DE
DE
us
us

GB
GB
IN

us
us
us
us
CA
CA

EZ
us
us
us
us
us
us

DE
DE

GB
GB

WHAeKC LeH Ha kopn. ToBapbl (onToBble LieHbl) M/M, % (Corp goods price m/m)
WHAeKc LeH Ha kopn. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
YposeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTeix M/M, Teic. (Employment change m/m)

BB rogosoii r/r, % (GDP annual y/y)

Toprosbiil 6anaHc, mnpa. espo (Trade balance)

MexayHapoaH. pesepBbl, $ mnpa. (Central Bank reserves)

WHaekc nponss. akTuBHoCTH B Hbto-Mopke (New York Fed Manufacturing)
MepsunuHas 6espaboTuua, Toic. (Initial jobless claims)

Onawascs 6e3paboTtuua, MaH. (Continuing claims)

3anachkl rasa: Hea/Hea, Mnpa. ky6. @ (EIA weekly natural gas)

NHAeKkc noTpebuT. LeH okoHYaT. M/M, % (CPI m/m F)

WNHaekc noTpebuT. ueH okoHyaT. r/r, % (CPI y/y F)

NHaekc noTpebuT. ueH M/M, % (CPI m/m)

WNHaekc noTtpebut. ueH r/r, % (CPI y/y)

MHaekc noTpebuT. ueH 6e3 npoaos./aHep. M/M, % (CPI ex food / energy m/m)
MHaekc noTpebuT. ueH 6e3 npoaos./aHep. r/r, % (CPI ex food / energy y/y)
30/10TOBaNOTH. pe3epbl, $ Mnpa. (Foreign reserves)

NHaekc noTpeb. ueH M/M, % (CPI m/m)

NHaekc noTpeb. ueH r/r, % (CPIvy/y)

MHaekc noTpeb. LeH 6e3 npoaos./aHep. M/M, % (CPI ex food / energy m/m)
MHaekc noTpeb. LeH 6e3 npoaos./aHep. r/r, % (CPI ex food / energy y/y)
3arpy3ka npousBOACTB. MoWwHocTel, % (Capacity utilization)

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

NHaekc onepex. nHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
MHaekc onepex. uHamkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

BBMN r/r, % (GDP y/y)

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

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

WHpekc ueH nponssoaut. M/m, % (Producer prices m/m)

MHpekc ueH npoussoauTt. r/r, % (Producer prices y/y)

MHaekc akoH. oxunganuin ZEW (ZEW Survey - economic sentiment)
WHpekc Tekywmx ycnosu ZEW (ZEW Survey - current conditions)
Redbook: po3HuyHble npogaxu m/M, % (Redbook m/m)

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

YpoBeHb 6e3paboTtuubl, % (ILO Unemployment rate, 3M)
Yucno 6e3paboTHbix M/M, Thic. (Jobless claims change m/m)
[leHexHbl arperat M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)
Pa3speweHus Ha cTpoutenbCcTBO, MNH. (Building permits)
Pa3peweHnsa Ha cTpouTenbcTBo M/M, % (Building permits m/m)
HoBoe cTpoutenbcTBO, MAH. (Housing starts)

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

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

CtaBka baHka KaHaabl, % (BoC rate decision)

CtaBka ELUB, % (ECB rate decision)

WHaekc ueH Ha xunbe M/M, % (FHFA home price m/m)

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

3anacel HedTu: Hea/Hea, MnH. 6app. (EIA weekly crude stocks)

3anackl 6eH3uHa: Hea/Hea, MaH. 6app. (EIA weekly gasoline stocks)
3anacsel AgucTunn.: Hea/Hen, maH. 6app. (EIA weekly dist stocks)

3anackl HedTn B KylwuHre: Hea/Hen, MaH. 6app. (EIA weekly crude Cushing)

WHAeKkc faenoBoi akTUBHOCTM B npoM. npeaBaput. (PMI Manufacturing A)
NHaekc nenoBov akTMBHOCTKU B cdhepe ycnyr npeasaput. (PMI Services A)
WHAeKC fAenoBol akTUBHOCTM B npoM. npeaBaput. (PMI Manufacturing A)
NHaekc AenoBov akTMBHOCTU B chepe ycnyr npeasaput. (PMI Services A)
Po3. npogaxu m/m, % (Retail sales m/m)

Po3. npogaxw r/r, % (Retail sales y/y)
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Ten.: +7 (800) 700-54-54 (ocHOBHOW)

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

dunuan “MaBeneukun” bBaHka B®A
B . MockBa

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 KoHcTaHTUH k.kirko@bfa.ru
HavanbHUK oTAeNa

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»



