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3akp. N3m.

AeHb, %
MMBB 1748.55 -0.39%
PTC 840.48 1.70%
MSCI Russia 460.32 1.40%
MSCI EM 972.83 -0.59%
S&P 500 2046.74 -0.42%
DII 17729.21 -0.53%
FTSE 100 6837.15 -0.24%
DAX 30 10663.51 -1.69%
NIKKEI 225 17711.93  0.36%
SSE Composite (09:00 MCK) 3121.39 0.85%
VIX 18.55  7.29%
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PblHOK akuum

B noHenenbHUK pa3BuTble €BPOMNENCKUE PbIHKW aKLUMn OTCTYMUAN
BHU3 (FTSEurofirst 300 -0,73%), a B ayTcangepax 6bina nepudepus
(ucnaHcknin IBEX -1,97%, wTanbsiHckuit FTSE MIB -1,9%) Ha
doHe yXXecToYeHUs pUTOPMKN HOBOIO NMpeMbep-MUHUCTPa Mpeunn
OTHOCWUTEJIbHO MPEeXHUX nporpamm sakoHomun. B CLUA ocHOBHble
MHOEKCbl YMEPEHHO CHMXaNuUCb BTOPYI CECCUI0 NoApsaa, noTepsis
0,4 - 0,5%.

Mon paBneHneM B Havane Hegenu 6binv M pasBuBaroLmecs
pblHKKW, BnpodeM uHaekc MSCI EM (-0,59%) 3akpbiBasacs Bbiwe
AHEBHOr0 MMHMMYMa, Hauas noaAaepXkKy Ha ypoBHe 50-gHeBHOWN
EMA. CerogHs B A3MM UHAEKCbl U3MEHSTCS pa3HOHanpaB/ieHHO
C HEKOTOpPbIM MEepeBecOM MOJIOXUTENbHOW AWHAMUKK, B nuaepax
Kutan (Shanghai Composite +0,62%).

HedTb Brent BYepa BHYTpU AHA nogHuManacb Ao
nosytopamecsiyHoro Makcumyma (59,61 ponn./6app.), HO K
3aKpbITUIO OTCTYNWAa BHW3, C yTpa TopryeTcs B paioHe 57,8.
Takum o6pa3oM, NoKa KOTUPOBKAM He yAaeTcs 3aKpenuTbCs Bbille
Hucxoasawero TpeHaa 4kBl4 n 50-gHEBHONM CKONb3SILLEN CpeaHEN,
NMPUMEPHO COBMajarwLWmnxX Ha AaHHbIXW MOMEHT Ha ypoHe 59 pgonn./

UST 2 YTM, % 0.64 0.40  17.60 6app.
UST 10 YTM, % 1.95 1.00  27.50 NHpekc MMBB HakaHyHe CTpeMUTeNlbHO poC B MepBOW MOJSIOBUHE
UST 10 - TIPS 10, 6.1. 0.28 3.10  24.20 ceccum (1829,66 nyHKTOB), BO BTOpPON BeCb MPUPOCT pacTtepsn
- o,
e e e R B G, EEE) A0 (1748,55 nyHkTOoB, -0,39%), HO CeroaHs cCHoBa nNbiTaeTCca pacTy.
Monaraem, 4TO MNpW COXPaHEHUW CPaBHUTENbLHOW YCTOWYMBOCTU
Russia 30 YTM, % 6.56  -2.96 -56.51 LeH Ha HedTb M XOTa 6bl OTHOCUTENBLHOM YyCrexe MneperoBopoB
Russia 5Y CDS, 6.. 540.95 -4.22  -64.05 Mo YyKpawHCKol npobnemMe BO3BpaleHMe wuHaekca MMBB «k
Libor 3m USD, % 026 -0.05 0.25 NIOKasIbHOMY MaKCUMYMYy Ha rOpU30HTE HECKOJIbKO [IHEW OCTaeTcs
BMOJIHE peasibHbIM.
Libor 12m USD, % 0.63 0.25 1.06
USD/RUB NDF 3m, % 16.71 -49.00 -33.00
USD/RUB NDF 12m, % 13.96  -57.00 -112.00 ﬂ,HeBHOVI rpachK MHAaeKca MMBB
1900 |
1850 |
3akp. Nzm. N3m. 1800
neHb, %  Hed., % 1750
USD/RUB LB 66.04  -3.74%  -4.19% ]
1700 1
EUR/RUB LB 75.66 -2.92% -3.14% 3
1650 |
kopanta (EUR+USD)/RUB 69.79  -1.66%  -3.81% ]
1600 |
USD Index 94.58  -0.28%  -0.16% ]
1550 |
EUR/USD 113 0.09%  -0.15% ]
1500 -
USD/IPY 118.63  -0.28% 0.89% ]
GBP/USD 1.52 -0.22% 1.14% 1450 ]
AUD/USD 0.78  0.06%  -0.05% 1400 4
USD/CAD 1.25 -0.46%  -0.80% 1350
USD/CNY 6.25  0.05%  -0.20% 1300
yoooy ¥ N S A
R & & & & & & & &
-, ——EMA(50) —— EMA(200)
AeHb, % Hea., %
HedTb Brent, USD/6app. (ICE) 58.34 0.93%  6.56%
HedTb WTI, USD/6app. (NYMEX)  52.86 2.26%  6.64%
Har. ras, USD/min BTU (ICE) 2.60 0.70% -3.10%
3onoto, USD/yHu. (CME) 1238.93 0.46% -2.81%
cepebpo, USD/yHu. (CME) 16.98 1.74% -1.28%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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KpeanTbl 3KOHOMUKM (0CTaTOK CCYAHOMW 3aA0NX-CTH) r/r, % (Bank lending y/y)
MHaekc notpebut. sosepusa (Consumer confidence)

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

O6bem nmnopta m/M, % (Imports m/m)

Toprosbiit 6anaHc, Mnpa. espo (Trade balance)

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

MHAekc ueH npon3sBoAaunT. r/r, % (PPI y/y)

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

Mpom. npon3soacTBO M/M, % (Industrial production m/m)
Mpom. nponssoacTso M/M, % (Industrial production m/m)
Mpom. npouseoacTso r/r, % (Industrial production y/y)
Redbook: po3HuuHbie npogaxu m/M, % (Redbook m/m)
Redbook: po3HuuHbie npogaxu r/r, % (Redbook y/y)
OnTtosble 3anackl M/M, % (Wholesale inventories m/m)
OnTtosble npogaxu M/M, % (Wholesale sales m/m)

CueT Tekywwux onepauui, mapa. eepo (Current account)

Po3HuuHbie npogaxu m/M, % (Retail sales m/m)

3anacel Hed@Tu: Hea/Hea, MaH. 6app. (EIA weekly crude stocks)

3anackl 6eH3unHa: Hea/Hen, mnH. 6app. (EIA weekly gasoline stocks)
3anacel aucTunn.: Hea/Hea, mnH. 6app. (EIA weekly dist stocks)

3anacbl Hed T B KywuHre: Hea/Hea, MnH. 6app. (EIA weekly crude Cushing)
FocypapcTB. 6r0axeT, $ Mnpa. (Federal Budget)

MHaeKc ueH Ha kopn. ToBapbl (onToBble LeHbl) M/M, % (Corp goods price m/m)
MHaekc ueH Ha kopn. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
YpoBeHb 6e3paboTtuubl, % (Unemployment rate)

Yucno 3anaTeix M/M, Tbic. (Employment change m/m)

MHAaeKkc noTpebuT. ueH okoHyat. M/M, % (CPI m/m F)

MHAeKC noTpebuT. LLeH okoHYaT. r/r, % (CPI y/y F)

Mpombiw. nponssoacTso M/M, % (Industrial production m/m)

Mpombiwn. NponsBoAcTBO r/r, % (Industrial production y/y)

Mpom. npon3BoacTBO M/M, % (Industrial production m/m)

Mepeuunas 6e3paboTtuua, Toic. (Initial jobless claims)

Onawascs 6e3spabotuua, maH. (Continuing claims)

Po3HuuHbie npogaxu m/M, % (Retail sales m/m)

Po3HuuHbie nposaxu 6e3 aBTomobuneit M/m, % (Retail sales ex autos m/m)
Mpouss. 3anacel M/M, % (Business Inventories m/m)

3anachkl rasa: Hea/Hed, mnpa. ky6. @ (EIA weekly natural gas)
MexayHapoaH. pesepBsbl, $ mnpa. (Central Bank reserves)

BBM npeasaput. kB/kB, % (GDP q/q P)

BBM npeasaput. kB/kB, % (GDP g/q P)

BBMN npeasaput. r/r, % (GDP y/y P)

OnTtoBble LeHbl M/M, % (Wholesale price index m/m)

OnTtoBble LweHbl 1/r, % (Wholesale price index y/y)

HoBblie pab. mecTa B Hec/x cekTope M/M, % (Non-farm payrolls m/m)

BBl npeaBaput. kB/kB, % (GDP g/q P)

BB npeaBaput. r/r, % (GDP y/y P)

Toprosbit 6anaHc, Mapa. espo (Trade balance)

30/10TOBanNOTH. pe3epBbl, $ Mapa. (Foreign reserves)

LleHbl akcnopTa M/M, % Export prices m/m)

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

MHaekc onepex. nHankaTopos ECRI WLI (ECRI U.S. Weekly Leading Index)
MHaekc onepex. uHankaTopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

MHAekc noTpebut. ueH M/M, % (CPI m/m)

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

MHAeKC LeH npon3BoAnT. M/M, % (PPI output m/m)

M HAeKkc LeH npon3sBoaunT. r/r, % (PPI outputy/y)

MHaekc ueH nponsBoamnT. 6a3oBbit M/M, % (PPI core output m/m)
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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»



