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MMBB 1380.39
PTC 1036.68
MSCI Russia 570.30
MSCI EM 984.38
S&P 500 1964.58
DII 16805.41
FTSE 100 6388.73
DAX 30 8987.80
NIKKEI 225 15291.64
SSE Composite (09:00 MCK) 2284.66
VIX 16.11
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UST 2 YTM, % 0.39
UST 10 YTM, % 2.27
UST 10 - TIPS 10, 6.n. 0.37
iTraxx Crossover Europe 5Y, 6.n. 350.54
Russia 30 YTM, % 4.75
Russia 5Y CDS, 6.n. 251.03
Libor 3m USD, % 0.23
Libor 12m USD, % 0.54
USD/RUB NDF 3m, % 9.35
USD/RUB NDF 12m, % 9.44
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PblHOK akuum

B 4yeTBepr eBponenckMe pbIHKM Ha4yMHaNM fAeHb HeyBEepeHHO
Ha d¢doHe cnaboi KOpNOpaTMBHOM OTYETHOCTM B pPErvOHEe HO
no3xe BblwnmM B «nntoc» (FTSEurofirst300 +0,65%) 6naroaaps
NyylWwrM, YeM OXWAanocCb, AaHHbIM O AeN0BON aKTUBHOCTM B
NMPOMbILINIEHHOCTN MepMaHum 1 EBpO30HbI U BO306HOBIEHUS poCcTa
nHaekcos B CLUA.

AMepuKaHCKMe UHAEKCbl Bblpocan Ha 1,2 - 1,6% 6narogaps
KOpPMOpaTUBHOM OTYETHOCTM W BOMpeKM HekoTopor cnabocTtu
cTatTucTuku (poCcT umcna 3asBOK Ha nocobue no 6eszpaboTuue,
CHWXXEHMEe uHAeKCa AEesI0BOM aKTUBHOCTM B MPOM3BOACTBEHHOM
cekTope B oKTS6pe).

BnpoueM, yxe BYepa OCTaHOBMIM POCT MHAEKCOB coobueHus o
NoJO3peHNsAX Ha NepBblii cnyyai 36onbl B Hbto-Mopke. Mo3xe oHK
noATBEPAUIINCL, OFpaHUYMBas C yTpa anneTuT K pucky. Ha aTtom
¢doHe S&P500 MoXeT pa3BepHYTbCS BHU3 OT AOCTUIFHYTOro BYepa
conpoTussieHnsa 1950 NyHKTOB.

NHoekc pasBuBawowWwmxcs pbiHkoB MSCI EM  (-0,54%) Buepa
pasBepHy/ICS BHMU3 MNOC/e HECKOJIbKMX CecCUi OTCKOKa, B
ayTtcanpgepax bpasumnua (Bovespa -3,24%) B npeaasepuu
BTOPOro Typa npe3naeHTCKkux Bbi6bopoB. B A3un c yTpa AnMHaMuMKa
pa3BMBatOLLMXCS PbIHKOB pa3HOHanpaBieHHas.

NHpekc MMBB B4Yepa MOBTOPUA CBOW OKTAOGPLCKMIA fIOKaNbHbIN
MWHWMYM, OTCTYNUB B cepeanHe AHS A0 1355 nyHKTOB, HO no3xe
no4yTW BCe NOTepu oTbirpan, 6narogaps B TOM YMCe OTCKOKY LieH
Ha HedTb Brent, ocTaHOBMBLUEMYCA MO34HO BEYEPOM TOJIbKO B
parioHe 87 ponn./6app.

CerogHs oxugaeM oT nHaekca MMBB KoHconuMaaunm Ha BYepaLLHNX
YPOBHSIX B OXMAAHUN UTOrOB MNepecMoTpa CYBEPEHHOrO peNTUHra
areHTcTBOM S&P. Mpun Tekylwem pertuHre (BBB-) ntoboe cHuxeHune
6yneT o3HayaTb MOTEPH MHBECTULMOHHOIO YpPOBHS. [lonaraewm,
YTO 3TOT CUEHapuii B KOTUPOBKM MOKa He 3a/l0XeH, U MOXeT CTaTb
HOBbLIM CWJ/IbHbIM HeraTuBHbIM ApaiBepoM, a MOoATBEpXAeHne
perTUHra CUIbHOrO OTCKOKA, COOTBETCTBEHHO, HE BbI3OBET.
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MakpoaKoOHOMMYeckasa CTaTUCTUKA

24 oKT
24 oKT
24 oKT
24 oKT
24 okT
24 okT

27 OKT
27 OKT
27 OKT
27 oKkT
27 OKT

28 okT
28 oKT
28 okT
28 oKkT
28 okT
28 okT
28 okT
28 okT
28 okT
28 okT
28 okT

29 okT
29 okT
29 okT
29 okT
29 okT
29 okT
29 oKT
29 okT
29 oKT
29 okT
29 oKT
29 oKkT

30 okT
30 okT
30 okT
30 okT
30 okT
30 okT
30 okT
30 okT
30 okT
30 okT
30 okT

31 okT
31 okT
31 okT
31 okT
31 okT
31 okT
31 okT
31 okT
31 okT
31 okT
31 okT
31 okT

10
12
12
16

18

12
12
12
12
17

:00
:30
:30
:30
18:
:00

:00

:00
:00
:00
:00
:00

2:50

10
10
14
14
15
i
15
)
16
17

:00
:00
145
145
:30
:30
:55
55
:00
:00

2:50

12
12
12
13
15
15
17
17
17
17
21

10
10
11
11
13
15
15
16
16
17

10
10
13
13
15
15
15
15
15
16
17
17

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

:00
:00
:55
:55
:00
:30
:30
:00
:00
:30

:00
:00
:00
:00
:30
:30
:30
:30
:30
145
:30
:30

DE
GB
GB
BR
us
us

DE
DE
DE
EZ
us

JP

DE
DE
us
us
us
us
us
us
us
us

JP

GB
GB
GB
IN

CA
CA
us
us
us
us
us

GB
GB
DE
DE
EZ
us
us
DE
DE
us
RU

DE
DE
EZ
EZ
us
us
us
us
us
us
us
us

MHaekc notpebut. poepus GfK (GfK consumer sentiment)
BB npeasapwuT. kB/KB, % (GDP q/q A)

BBIM npeasapwuT. r/r, % (GDP y/y A)

CueT TekyLlmx onepaumnii, $ mapa. (Current account)
Mpoaaxw HoBoro xunbsi, MaH. (New home sales)

Mpoaaxw HoBoOro xunbst M/M, % (New home sales m/m)

WHaekc akoH. oxuaanuii IFO (IFO expectations)

WHpekc penosoro knumata IFO (IFO business climate)
MHaekc Tekywmux ycnosuin IFO (IFO current conditions)
LeHexHblt arperat M3 r/r, % (M3 money supply y/y)
HesaBepw. npoaaxu xunbsa M/M, % (Pending home sales m/m)

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

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

LleHbl umnopTa r/r, % (Import prices y/y)

Po3HuuHble npopaxm cetn ICSC Hen/Hen, % (ICSC chain store sales w/w)
Po3HuuHble npopaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
3akasbl Ha ToOBapbl ANUT. NoNb3. M/M, % (Durable goods orders m/m)
3aKkasbl Ha TOB. ANUT. MONb3. 6e3. TpaHcn. M/M, % (Durable goods ex transp)
Redbook: po3HuuHble npogaxwu m/M, % (Redbook m/m)

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

MHaekc ueH Ha xunbe S&P/Case-Shiller 20 m/M, % (S&P/Case-Shiller 20 m/m)
MHaekc noTtpeb. nosepus (Consumer confidence)

MpoM. nponsBoACcTBO NpeaBapuT. M/M, % (Industrial production m/m P)
MoTtpeb. kpeanToBanue, £ mnpa. (BoE consumer credit)

Yucrtoe KpeauT-me Ha NOKynKy xunbs, £ mapa. (Mortgage lending)

O p06p. 3a89BKU HA XUNULHbIE KpeauTbl, Teic. (Mortgage approvals)
[eHexHbl arperaT M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)

WHaekc ueH npoussoaut. M/M, % (PPI m/m)

W HAaekc ueH npoussoaut. r/r, % (PPI y/y)

3anackl HedTu: Hea/Hed, MnH. 6app. (EIA weekly crude stocks)
3anacbl 6eH3uHa: Hea/Hen, MnH. 6app. (EIA weekly gasoline stocks)
3anacsel auctunn.: Hea/Hen, mnH. 6app. (EIA weekly dist stocks)
3anackl HedTn B KywuHre: Hea/Hen, MnH. 6app. (EIA weekly crude Cushing)
CrtaBka ®PC (FOMC interest rate decision)

MHAaekc ueH Ha xunbe Nationwide /M, % (Nationwide house price m/m)
WHpekc ueH Ha xunbe Nationwide r/r, % (Nationwide house price y/y)
YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 6e3paboTHbix M/M, Tbic. (Unemployment change m/m)

MHaekc akoH. oxuaaHuii (Economic Sentiment)

MepBuuHasa 6espaboTtuua, Toic. (Initial jobless claims)

Onawascsa 6espabotuua, maH. (Continuing claims)

WHpekc noTpebut. ueH npeasaput. m/M, % (CPI m/m P)

WHaekc noTpebut. ueH npeasaput. r/r, % (CPI y/y P)

3anachkl rasa: Heg/Hed, mapa. ky6. @ (EIA weekly natural gas)
MexayHapoaH. pesepsbl, $ Mapa. (Central Bank reserves)

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

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

OueHka nHaekca notpebut. ueH r/r, % (CPI estimate y/y)

YposeHb 6e3paboTtuubl, % (Unemployment rate)

ba3oBblii MHAEKC noTpeb. pacxoaos M/M, % (Core PCE price index m/m)
ba3oBblii MHAEeKC noTpeb. pacxoaos r/r, % (Core PCE price index y/y)
Lednstop notpeb. pacxonos r/r, % (PCE price index y/y)

JNnunble poxonbl M/M, % (Personal income m/m)

Jlnunble pacxoabl M/M, % (Personal spending m/m)

Yukarckuin nuaekc aenosoi aktusHocTu (Chicago PMI)

WHaekc onepex. niankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
WHaekc onepex. niankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
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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»



