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AeHb, % Hen., % B ueTBepr eBponelickuin uHpaekc FTSEurofirst 300 (+0,04%)
MMBE 1696.06  2.42%  3.44% KOHCO/IMAMPOBANCA HEMHOrMM HUXE YCTAaHOBJSIEHHOIO MOMTOPbI
Heaenv Hasa/ CEMUJIETHErO MakCMMyMa, B ayTcalaepax B permoHe

PTC 804.50 4.40% 7.63% o

6bIIM MHAEKCbl nepudepuinHbix cTpaH nocne peweHns ELB o
MSCI Russia 440.65  4.63%  7.66% npeKpaLieHMn NprMeMa B 3as10r rpedyecknx obnaurauunii.
MSCI EM 982.21 0.14%  0.93%
S&P 500 2062.52  1.03%  2.04% AMEPUKAHCKMIN PbIHOK aKuui TeM BpeMeHeM BO306HOBWA pPOCT,

OCHOBHble wuHAekcbl npubasunm 1-1,2%, S&P 500 BRANOTHYH
2 17884.88  1.20%  2.69% npubnuMsannca K JoKanbHbIM MakCMMyMaM sHBaps. Jlydwe
FTSE 100 6865.93  0.09% 0.81% 0XMAAHUIM OKa3alNCb exeHeAesnbHble AaHHble MO PbIHKY TPyAa,
I 10905.41  -0.05%  1.56% CerofHs BblIMAET eXeMeCsayHbI OTYET 3a AHBapb.

0,

NIKKEI 225 17504.62 -0.98%  -0.58% WHaekc pasemBatowmxca poiHkoB MSCI EM (+0,14%) cHoBa B

HebonbwWwoM «nntce», B nuaepax Poccus, FOAP, Mekcuka. CerogHs
60/IbLUIMHCTBO @3MaTCKMX MHAEKCOB pPacTyT, HO PEe3KO CHWUXaeTcCs
VIX 16.85 -8.07% -10.18% kutanckmi Shanghai Composite (-1,9%), NpobuBLIKIA SHBAPCKUNA
NIOKaNbHbIA MUHUMYM,

SSE Composite (09:00 MCK) 3093.91 -1.36% -3.63%

KoTupoeku HedTn Brent Buepa ot 53 pgonn./6app. pa3BepHynucb
BBEPX, U yTpOM yxe npubnmxatTca Kk 58. lMpu npoaosmkeHnn
AeHb, 6.1, Hea., 6.1 pocta B (OKyce BHMMaHua 6yaeT MakCMMyM CepefuHbl Heaenu
59 ponn./6app., 34eCb Xe Ha AaHHbI MOMEHT MPOXOAUT JIMHUS

3akp. N3m. N3zm.

UST 2 YTM, % 0.52 0.80 0.00
Hucxoasuwero TpeHaa 4kel4.
UST 10 YTM, % 1.82 2.00 6.20
UST 10 - TIPS 10, 6.1, 0.14 8.10 0.40 Poccuickune WHAEKCbI BYepa pannnposanu, OTbIrpbiBas
pa3BopoOT BBEPX LEH Ha HedTb M, MNO-BUAMMOMY, HaAexAabl Ha
raxx Crossover Europe 5Y, 6.n. 307.49  3.65  -3.13 pe3ynbTaTUBHOCTL BM3MTa Nmaepos ®PpaHuun u [epMaHun B
Russia 30 YTM, % 6.77 -11.88 -72.54 Krnee n MoCKBY C HOBbIMW MpeasIOXEHUSMU MO YyperynmpoBaHUio
Russia 5Y CDS, 6.. 538.73  -36.27 -71.27 yKpanHckoro kpusuca.
Libor 3m USD, % 0.26 0.00 0.05 MHaekc MMBB BYepa MO4YTM BEPHY/ICA K MakKCMMyMaM TpeTben
(0]
_ nekagbl sHBaps (1696,06 nyHkTOB, +2,42%), a cerogHs Ha cTapTe
Wiz iz LD, 7 Oy 072 OB TOProB nerko ux o6HoBuA. Bamxaiiwen Lenbo no nHaekcy MMBB
USD/RUB NDF 3m, % 16.08  -40.00 -481.00 Ternepb ABASETCSH JIOKaNbHbIN MakcuMyMm nionsa 2011 B parioHe 1750
MYHKTOB.
USD/RUB NDF 12m, % 14.66 -146.00 -287.00
3akp. Nzm. N3m.
neHb, % Hea., %
USD/RUB LB 65.45 -3.43%  -2.54% [lHeBHOI1 rpacdumk uHaekca MMBB
EUR/RUB LB 75.04  -2.32%  -1.60% 1750 ,
kopanta (EUR+USD)/RUB 71.04  -1.72%  -2.43% 1700 /
USD Index 93.73  -0.46%  -1.35% l . u
1650 | ! f
EUR/USD 1.15  1.15% 1.38% HIA
USD/IPY 117.51 0.21%  -0.63% 1600 - M/
GBP/USD 1.53  0.94% 1.72% 1550 | i —
AUD/USD 0.78  0.58%  0.46% v/
I
USD/CAD 124 -1.11%  -1.44% 1500 1 |
\./
USD/CNY 6.25  0.07% 0.08% 1450 | ;
K
1400 | i '
T
3akp. N3m. N3Mm. 1350 |
AeHb, % Hea., %
1300
HedTb Brent, USD/6app. (ICE) 56.57 4.45% 15.14% i O ] I O O O O 9
és és e};y \é» és oes 6:, d:» ‘&»
? ? [ o o > * * @
HedTb WTI, USD/6app. (NYMEX) ~ 50.48 4.19% 13.36% ——EMA(50) —— EMA(200)
Har. ras, USD/min BTU (ICE) 2.60 -2.33% -4.38%
3onoto, USD/yHu. (CME) 1264.40 -0.41% 0.63%
cepebpo, USD/yHu. (CME) 17.25 -0.63% 1.95%
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Po3HWUYHbIe npoaaxu M/M, % (Retail sales m/m)

Po3HunuHble npogaxw kB/kB, % (Retail sales q/q)

3akasbl npoMm. npeanp-uin m/M, % (Factory orders, m/m)

WHpekc ueH Ha xunbe Halifax m/m, % (Halifax house price index m/m)
MHpekc ueH Ha xunbe Halifax 3 mec.r/ 3 mec.r, % (Halifax house price index)
CrtaBka baHka AHrnuu, % (BoE rate decision)

WHpekc notpebuT. ueH m/mM, % (CPI m/m)

MepBuyHas 6espaboTtuua, Teic. (Initial jobless claims)

Onawasncs 6espabotuua, MaH. (Continuing claims)

Toprosblii 6ananc, $ mnpa. (Trade balance)

O6bem akcnopta, C$ mnpa. (Exports)

0O6bem umnopta, C$ mapa. (Imports)

Toprosbiii 6ananc, C$ mnpa. (Trade balance)

3anachbl rasa: Hea/Hed, mapa. ky6. ¢ (EIA weekly natural gas)

30n0TOBaNOTH. pe3epBbl, $ Mnpa. (Foreign reserves)

M Hpekc onepex. uHanMkaTopos r/r, % (Leading indicators y/y)

Mpombllwn. Npon3BoAcTBO M/M, % (Industrial production m/m)

Toprosbiii 6anaHc, £ mnpa. (Trade balance)

ToproBbiii 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)

MHaekc noTpeb. ueH m/m, % (IPCA - Extended National CPI m/m)
3on0T0BaNOTH. pe3epsbl, $ MapA. (Foreign reserves)

CpegnHsia noyacoBas onnaTa Tpyaa m/M, % (Average hourly earnings m/m)
CpepnHsa npoaonxuT. paboyeii Hea. (Average weekly hours)

YpoBeHb 6e3pabotuubl, % (Unemployment rate)

HoBble paboune MecTa B Hec/x cekTope, Thic. (Non-farm payrolls)

YposeHb 6e3pabotuubl, % (Unemployment rate)

Yucno 3aHaTeIX M/M, Toic. (Employment change m/m)

WHpekc onepex. nhankatopo ECRI WLI (ECRI U.S. Weekly Leading Index)
WHpekc onepex. nHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
MoTpe6. kpeantoBanue m/M, $ mnpa. (Consumer credit)

Kpeauntbl 3KOHOMUKK (0CTATOK CCyAHOMN 3agonx-cTu) r/r, % (Bank lending y/y)
WHaekc notpebut. nosepusi (Consumer confidence)

06bem akcnopTa M/M, % (Exports m/m)

06beM numMnopTa M/M, % (Imports m/m)

ToproBblit 6anaHc, Mapa. eBpo (Trade balance)

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

MHaekc LeH npoussoaut. r/r, % (PPI y/y)

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

MpoM. npon3BoacTBo M/M, % (Industrial production m/m)
MpoM. npon3BoacTBo M/M, % (Industrial production m/m)
MpoM. nponsBoacTBo r/r, % (Industrial production y/y)
Redbook: po3HuyHble npoaaxu m/M, % (Redbook m/m)
Redbook: po3HuyuHble npoaaxu r/r, % (Redbook y/y)
OnTosble 3anackl M/M, % (Wholesale inventories m/m)
Ontosble npoaaxu Mm/M, % (Wholesale sales m/m)

CueT Tekywunx onepauuii, mapa. espo (Current account)

Po3HuuHbIEe Npoaaxu M/M, % (Retail sales m/m)

3anackl HedTH: HeA/Head, MAH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3nHa: Hea/Hen, MaH. 6app. (EIA weekly gasoline stocks)
3anacbl AUCTUAN.: Hea/Hed, MNnH. 6app. (EIA weekly dist stocks)

3anacbl HedTH B KywwuHre: Hea/Hea, mnaH. 6app. (EIA weekly crude Cushing)
lFocyaapcTs. 6toaxeT, $ mnpa. (Federal Budget)

MHpekc noTpebuT. ueH okoHyaT. M/M, % (CPI m/m F)

MHaekc noTpebuT. LeH okoHvaT. r/r, % (CPIy/y F)
MpombIwn. npon3BoacTBo M/M, % (Industrial production m/m)
Mpombllwn. Npon3BoAcTBO r/r, % (Industrial production y/y)
Mpou3e. 3anackl M/M, % (Business Inventories m/m)
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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 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»



