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3akp. N3m.

AeHb, %
MMBB 1380.39 0.54%
PTC 1036.68 0.07%
MSCI Russia 570.30 0.13%
MSCI EM 984.38 0.27%
S&P 500 1964.58 0.71%
DII 16805.41 0.76%
FTSE 100 6388.73 -0.47%
DAX 30 8987.80 -0.66%
NIKKEI 225 15291.64 1.01%
SSE Composite (09:00 MCK) 2284.66 -0.77%
VIX 16.11
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3akp.

N3m.

N3m.

AeHb, 6.n. Hea., 6.0.

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.

AMepuKaHCKne MWHAEeKCbl Bblpocan Ha 1,2 - 1,6% 6naropaps
KOPMOpaTUBHOM OTYETHOCTM W BOMPEKWM HeKoTopor cnaboctu
CTaTUCTMKM (POCT umcna 3asBok Ha nocobue no 6HespaboTuue,
CHUXXEeHVe unHAeKca AeN0oBON aKTUMBHOCTWM B MPOU3BOACTBEHHOM
cekTope B OKTs6pe).

BrnpoueM, yxe BYepa OCTaHOBWAM POCT MHAEKCOB COO6WEHUS O
noAo3peHUsX Ha NepBbili cny4dar D6osbl B Heto-Nopke. MNo3xe oHn
noaATBEpPAUIUCE, OrpaHnUYMBasg C yTpa anneTuT K puUcky. Ha sTom
¢doHe S&P500 MoOXeT pa3BepHYTbCS BHM3 OT AOCTUIHYTOro BYepa
conpoTtussieHnsa 1950 NnyHKTOB.

NHoekc pasBuBawowmxcs pbiHkoB MSCI EM  (-0,54%) Buepa
pa3BepHY/ICS BHMU3 MNOC/Je HECKOJIbKUX CecCuMi OTCKOKa, B
ayTcanpgepax bpasunusa (Bovespa -3,24%) B npeaaBepumn
BTOpPOro Typa npe3maeHTCKux Bbl6opoB. B A3uun c yTpa AMHaMUKa
pa3BMBatOLLMXCS PbIHKOB pa3HOHanpaB/ieHHas.

NHpoekc MMBBE BuYepa MOBTOpPUT CBOM OKTSAOPLCKUA JIOKANbHbIN
MUHUMYM, OTCTYNMB B cepeanHe AHSA A0 1355 nyHKTOB, HO no3xe
no4yTW BCE NOTepu oTbirpan, bnarogaps B TOM YMC/ie OTCKOKY LieH
Ha HedTb Brent, ocTaHOBMBLUEMYCA MO34HO BEYEPOM TOJIbKO B
panoHe 87 ponn./6app.

CerogHs oxupgaeM oT nHaekca MMBB KoHconMaaunm Ha BYepaLLHNX
YPOBHSIX B OXXWAAHUM UTOrOB MepecMoTpa CYBEPEHHOIO peNTUHIa
areHTcTBOM S&P. lNMpu Tekywem penTtuHre (BBB-) nioboe CHMxXeHue
byneTt o3HayaTb MOTEPH WMHBECTUMLMOHHOIO YpOBHSA. [llonaraem,
YTO 3TOT CLEHApPUI1 B KOTUPOBKW MOKa HE 3aI0XKEH, N MOXET CTaTb
HOBbIM CWJ/IbHbIM HEraTMBHbIM [ApalBepoM, a NoATBEpPXAEHME
penTUHra CUIbHOrO OTCKOKA, COOTBETCTBEHHO, HE BbI3OBET.
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HedTb WTI, USD/6app. (NYMEX) 81.01 -1.32% -2.10% EMA(50) EMA(200)
Har. ras, USD/min BTU (ICE) 3.62 0.06% -3.77%
3onoto, USD/yHu. (CME) 1230.96 -0.08% -0.54%
cepebpo, USD/yHu. (CME) 17.13 -0.12% -0.58%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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MHaekc notpebut. poepus GfK (GfK consumer sentiment)
BBM npepBapwuT. kB/KB, % (GDP g/q A)

BBM npeaBapwuTt.r/r, % (GDP y/y A)

Cuet Tekyuwux onepauuin, $ mnpa. (Current account)
Mpoaaxu HoBoro xunbsi, MaH. (New home sales)

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

WHpekc akoH. oxunaanuii IFO (IFO expectations)

WHpekc penosoro knumata IFO (IFO business climate)
MHaekc Tekywmux ycnosuin IFO (IFO current conditions)
[eHexHbl arperat M3 r/r, % (M3 money supply y/y)
Hes3aBepuw. npogaxu xunbs M/M, % (Pending home sales m/m)

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

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

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

Po3HunuHble 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 AAUT. Nonb3. M/M, % (Durable goods orders m/m)
3aKkasbl Ha TOB. ANUT. N0Mb3. 6€3. TpaHcn. M/M, % (Durable goods ex transp)
Redbook: po3HuuHble npoaaxwu M/M, % (Redbook m/m)

Redbook: po3HuuHble npogaxw 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. noBepus (Consumer confidence)

MpoM. NpoM3BOACTBO NpeaBapuT. M/M, % (Industrial production m/m P)
MoTpeb. kpeanToBaHue, £ Mapa. (BoE consumer credit)

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

O pnobp. 3a9BKM Ha XuUnUWHbIEe KpeanuTbl, Thic. (Mortgage approvals)
[eHexHblt arperat M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)

WHpekc ueH nponssoaut. M/m, % (PPI m/m)

M Haekc ueH npoussoaut. r/r, % (PPI y/y)

3anackl HedTu: Hea/Hed, MaH. 6app. (EIA weekly crude stocks)
3anacbl 6eH3uHa: Hea/Hen, MnH. 6app. (EIA weekly gasoline stocks)
3anacbl AUCTUNN.: Hea/Hea, MaH. 6app. (EIA weekly dist stocks)
3anachl HedTn B KywuHre: Hea/Hen, MaH. 6app. (EIA weekly crude Cushing)
CtaBka OPC (FOMC interest rate decision)

MHaekc ueH Ha xunbe Nationwide m/m, % (Nationwide house price m/m)
WHaekc 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. oxunaanuii (Economic Sentiment)

MepsuuHasa 6espabotuua, Toic. (Initial jobless claims)

Onawascsa 6espabortuua, maH. (Continuing claims)

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

MHaekc noTpebut. ueH npeasapurt. r/r, % (CPIy/y P)

3anacskl rasa: Hea/Hea, Mnpa. ky6. & (EIA weekly natural gas)
MexayHapoaH. pesepBbl, $ 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)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Ba3oBblli nHAekc noTpeb. pacxoaoB M/M, % (Core PCE price index m/m)
ba3oBbli UHAEKC noTpeb. pacxoaos r/r, % (Core PCE price index y/y)
Lednstop notpeb. pacxonos r/r, % (PCE price index y/y)

JnuHble goxoabl M/M, % (Personal income m/m)

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

Yukarckui nHgekc genosou aktueHocTtun (Chicago PMI)

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



