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MMBB 1838.18
PTC 914.05
MSCI Russia 505.47
MSCI EM 986.65
S&P 500 2096.99
DII 18019.35
FTSE 100 6873.52
DAX 30 10963.40
NIKKEI 225 17913.36
SSE Composite (09:00 MCK) 3223.16
VIX 14.69
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UST 2 YTM, % 0.64
UST 10 YTM, % 2.02
UST 10 - TIPS 10, 6.n. 0.36
iTraxx Crossover Europe 5Y, 6.n. 301.79
Russia 30 YTM, % 6.41
Russia 5Y CDS, 6.n. 476.04
Libor 3m USD, % 0.26
Libor 12m USD, % 0.67
USD/RUB NDF 3m, % 16.57
USD/RUB NDF 12m, % 14.27
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USD/RUB LB 66.10
EUR/RUB LB 74.83
kop3auHa (EUR+USD)/RUB 67.50
USD Index 94.28
EUR/USD 1.14
USD/IPY 118.72
GBP/USD 1.54
AUD/USD 0.78
USD/CAD 1.24
USD/CNY 6.24
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PblHOK akuum

B naTHUUY pas3BuUTble eBponenckue pbiHKKM aKUuWii NpoAOSIXKUAMU
poct, FTSEurofirst 300 (+0,64%) Ha HOBOM CEMUJIETHEM
MakcuMmyMme, Hemeukuii DAX (+0,4%) - Ha nCTopuyeckoM Ha doHe
NyylWwmnX, YEM 0XMAAN0Ch, NpeABapuUTebHbIX AaHHbIX 3a 4kB14 o
BBIN lrepmanun (+0,7% kB/kB, +1,5% r/r) n EBpo30oHbI (+0,3% KB/
kB, +0,9% r/r).

LUTYypMYIOT 3KCTPEMYMbl M OCHOBHblE aMepUKaHCKNe MHANKATOPbI:
B MNATHULY pekopaHoe 3akpbiTve no S&P500 (+0,41%), Nasdaq
Composite (+0,75%) Ha makcumyme c 2000 roga. CraTtucTuka
3aduKcmpoBana peskoe CHUXXEeHMe LeH Ha WMMOopT B sHBape.
MuUunraHckun  nHAeKC noTpebuTenbCKux  HacTpoeHwui,  no
npeaBapuUTebHbIM JaHHbIM, B (peBpasie OTCTYNuS OT MHOMOJIETHErO
Makcumyma (93,6 NyHKTOB).

YCcKopucsa pocT pa3BMBaKLWLMXCS PbIHKOB akuni, nHgekc MSCI EM
(+1,59%) 3akpblncs Ha MakCMMyMe 3a ABe Heaenu, npubnmxaertcs
K CWAbHOM 30HEe COMpPOTMB/IEHUS, rAe COoBMajaltT MaKCUMMyM
nocnegHen pekaabl sHBaps (994 nyHkToB), 200-gHeBHass EMA
(996) n ncuxonornyeckn BaxHasa otmetka 1000. C yTpa a3maTtckue
naoWwaaKn NpenmMyLecTBEHHO B HEDBObLLOM «MJoCe».

Bnvmwxanwunii peroyepc Ha HedTb Brent 3akpenuncs sbiwe 60 gonn./
6app., HOUbIO B MOMEHTe mogHuMasnca Ao 62, Cc yTpa Topryertcs
HEMHOrMM Bbile 61.

Nupekc MMBB (1838,18 nyHkTOB, +1,96%) B NATHULY yXe C yTpa
BEPHY/CH K BHYTPUAHEBHOMY MaKCMMYMY Ha4vana nNpoLuion Heaenu
(okono 1830 NyHKTOB) M MOYTK BCHO CECCUIO KOHCONTMANPOBACS Ha
3TOM YpOBHe, Nepej 3aKpbiTMeM Nporaa HEMHOrO Boilwe. Brnipoyem,
CerofHsl, KOCHYBLWNCb Ha cTapTe 1848 nyHKTOB, MHAekc MMBBH
pa3BepHysCcs BHU3, 3akpbiTve Huxe 1800 NyHKTOB MOXeT CTaTb
TPUITEepPOM AN KOPPEKLUUU.
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HedTb Brent, USD/6app. (ICE) 61.52 7.84%  6.44% EMA(50) EMA(200)
HedTb WTI, USD/6app. (NYMEX) 52.78 3.07% 2.11%
Har. ras, USD/min BTU (ICE) 2.80 3.35% 8.72%
3onoto, USD/yHu. (CME) 1229.20 0.57% -0.33%
cepebpo, USD/yHu. (CME) 17.29 2.79% 3.59%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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BBMN npeaBapuT. kB/kB, % (GDP q/q P)

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

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

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

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

HoBble pab. MecTa B Hec/x cekTope M/M, % (Non-farm payrolls m/m)
BBMN npeasaput. kB/kB, % (GDP g/q P)

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

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

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

WHaekc notpebut. uexn M/m, % (CPI m/m)

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

MHaekc ueH nponssoanT. M/M, % (PPI output m/m)

MHaekc ueH nponssoamnT. r/r, % (PPI outputy/y)

MHAeKC LeH Nnpon3BoAUT. 6a30Bbii M/M, % (PPI core output m/m)

MHaekc ueH nponsBoamnT. 6a3oBbii 1/r, % (PPI core outputy/y)

M HAeKC LeH Npon3BOAUT. Ha G akTopbl Nponss-Ba M/M, % (PPI input m/m)
MNHAEeKC LeH NnpousBoAunT. Ha dakTopbl npouss-Ba r/r, % (PPI inputy/y)
MHAekc 3KOH. oxuaaHuin ZEW (ZEW Survey - economic sentiment)
NHaekc Tekywux ycnosuin ZEW (ZEW Survey - current conditions)
WNHaeKc Npouss. akTMBHOCTH B Hbto-Mopke (New York Fed Manufacturing)
Redbook: po3HuuHblie npogaxu m/m, % (Redbook m/m)

Redbook: po3HuuHbie npogaxwu r/r, % (Redbook y/y)

YucTtble nokynku amep. u/6 Hepesua., $ mnpa. (Net long-term TIC flows)
YpoBeHb 6e3paboTtuubl, % (ILO Unemployment rate, 3M)
Yucno 6e3paboTHbIX M/M, Thic. (Jobless claims change m/m)
[eHexHbln arperaT M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)
YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Pa3peweHunsa Ha cTpouTenbCcTBO, MAH. (Building permits)
PaspeweHns 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)

3arpyska npousBOACTB. Mol HOCTe, % (Capacity utilization)
Mpom. npoussoacTso M/M, % (Industrial production m/m)

Toprosbivi 6anaHc, mnpa. vew (Trade balance total)

O6bvem akcnopTa r/r, % (Exports y/y)

O 6bem umnopta r/r, % (Imports y/y)

CueT TeKyLWMUX onepaLuii CE30HHO CKOppeKT., MpA. eBpo (Current account sa)

CuyeT TeKyLWMX onepaLuuin Ce30HHO HeCKOppeKT., Mapa. eBpo (Current account nsa)

MepBuuHas 6e3pabotuua, Teic. (Initial jobless claims)

Onswascs 6e3spabotuua, MaH. (Continuing claims)

MHaekc onepex. HAnKaTopoB M/M, % (Leading indicators m/m)

3anacsl rasa: Hea/Hen, mnpa. ky6. & (EIA weekly natural gas)

3anacbl Hed TU: Hea/Hea, MmnH. 6app. (EIA weekly crude stocks)

3anackl 6eH3uHa: Hea/Hen, MnH. 6app. (EIA weekly gasoline stocks)
3anacbl gucTunn.: Hea/Hea, mnH. 6app. (EIA weekly dist stocks)

3anacbl He@ T B KywuHre: Hea/Hen, MnH. 6app. (EIA weekly crude Cushing)
MexayHapoaH. pesepsbl, $ mnpa. (Central Bank reserves)

WHaekc ueH nponssoanT. M/M, % (Producer prices m/m)

MHaekc ueH nponsBoaunT. r/r, % (Producer prices y/y)

MHaeKkc penoBo akTUBHOCTKM B NpoMm. npeaBapuT. (PMI Manufacturing A)
M HAekc aenoBoii akTuBHOCTK B cchepe ycnyr npeasaput. (PMI Services A)
MHAaeKkc penoBoi akTMBHOCTKM B NpoM. npeaBapuT. (PMI Manufacturing A)
MHaekc aenoBoi akTUBHOCTM B cepe ycnyr npeasaput. (PMI Services A)
MNHaeKkc 4enoBOn akTUBHOCTM KOMMNO3UTH. npeaBaput. (PMI Composite A)
Po3. npopaxu M/m, % (Retail sales m/m)

Po3. npopaxwu r/r, % (Retail sales 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.
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