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3akp. Nzm. Nzm.

neHb, % Hen., %

MMBB

PTC

MSCI Russia
MSCI EM
S&P 500

DII

FTSE 100

DAX 30

NIKKEI 225

SSE Composite (09:00 MCK)
VIX

1728.55 -1.82% -1.73%
903.45 -0.98% 0.76%
491.13 -0.31% -0.90%
959.22 -1.24% -2.94%

2079.43 0.39% -1.79%

17995.72  0.78% -1.60%
6876.47 -0.51% -0.92%
11582.11 0.27% 1.51%
18790.55 -0.95% -0.19%
3297.83 -0.14% 1.07%
15.06 -0.92% 15.49%

3akp. N3m. N3zm.

AeHb, 6.n. Hea., 6.n.

UST 2 YTM, %
UST 10 YTM, %
UST 10 - TIPS 10, 6.n.

iTraxx Crossover Europe 5Y, 6.n.

Russia 30 YTM, %
Russia 5Y CDS, 6.n.
Libor 3m USD, %
Libor 12m USD, %

USD/RUB NDF 3m, %

USD/RUB NDF 12m, %

0.70 -2.30 3.80
2.20 -4.50 11.10
0.43 1.40 17.10
253.36 3.67 -10.30
5.44 -8.33  -42.19
457.66 491 -20.83
0.26 0.10 0.27

0.69 -0.07 0.85

15.85 -7.00 -250.00

15.21 0.00 -67.00

PblHOK akuum

Mpownas Hedenss  3aBepwuiacb Ha  MUPOBbIX  pbIHKax
NoNyTOPanpoOLEHTHbIM CHMXXEHUEM OCHOBHbIX aMepMKaHCKUX
WHAEKCOB. TpUrrepom, No-BUAMMOMY, CTasl OYeHb CUMbHbIM OTYET MO
pbIHKY TpyAa 3a deBpasnb, NoAAEPXaBLUNI OXUAAHUSA MNOBbILLIEHUS
CTaBOK. B HecenbCKOX03ANCTBEHHbIX OoTpacnax 6bi10 cozgaHo 295
TbiC. paboynx MecT, a ypoBeHb 6e3paboTuubl ynan go 5,5%.

Ha sToM ¢doHe pa3BuTble eBpOMnencKMe pPbIHKW BYepa Havanu
Hegen CcHuXxeHmeM. Bnpouem, B TeyeHue gHa 6osblwias 4vacTb
notepb 6blna oTbirpaHa. Hanpumep, TepSBWNIA HA MUHUMYME OHS
okono 1% oTHocuMTenbHO npeablayuiero 3akpbiTms FTSEurofirst
300 B uTOore cHusuncsa Bcero Ha -0,24%. Mo ntoram BYepallHEN
BCTpeun EBporpynnbl 6611 @aHOHCMpPOBAHbI MEPEroBOpPbl MexXAy
lpeunen n kpegntTopamm B 6anxanWwyo cpeay.

PasBuBaloLwmecss pblHKM B MNOHeAeNIbHUK Toxe O6blin  noja
AasneHueM, nHgekc MSCI EM (-1,24%) cHOBa yCKOPW CHUXXEHUE,
B pernoHanbHOM paspe3e ayTcangepom 6bina JlaTuHCKas
Amepuka. CerogHs B A3MM AWHaMMKa pasHoHarnpasfieHHas, B
MONYMpOLEHTHOM <«MWHyCe» KuTalnckmin Shanghai Composite.
B Kutae B deBpane npoao/DKUAOCE YCKOpeHue MNafeHus LUeH
npounssoantenei (-4,8% r/r). AuHamMmmka noTpebuTenbCcKuUX LEH,
HanpoTMB, HECKOJIbKO BoccTaHoBunack (+1,4% r/r).

Bnnxanwuii dbtovepc Ha HedTb Brent Buepa oTcTynwun B palioH
58,5 ponn./6app., cerogHs C yTpa nbliTaetcs MNpPOAOCSIXUTb
CHMXeHMne. 3akpbiTue HMxe 58 gonn./6app. 6yaeT o3HayaTb BbIXOZ,
BHM3 K3 BOKOBOro Avana3oHa, MpOoAOJIXKAlOLWErocs C cepeaunHbl
despans (58 - 63), B 3TOM c/yyae cneayrowen Lenbio BHU3y bynet
paioH 54 ponn./6app.

NWHoekc MMBB B nSaTHULY CHMXKaNCA B Te4YeHWe BCen ceccuu,
npobue nogaepxky 1750 NyHKTOB M OCTAHOBUBLUMCb TOJSIbKO Haj
deBpanbCkUM MuHUMyMoM (1728). CerogHsi pOCCUMACKUIA PbIHOK
OTKPbIJICA C «r3MNOM» BHW3, OTbiFrpbiBasi NageHne ueH Ha HedTb,
noAAEPXKKON MOXET BbICTYNUTb oTMeTKa 1700 NnyHKTOB NO MHAEKCY
MMBB.
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HedTb WTI, USD/6app. (NYMEX) 50.00 0.79%  0.83%
war. ras, USD/min BTU (ICE) 2.68 -5.67% -0.74%
3onoto, USD/yHu. (CME) 1166.55 -0.01% -3.33%
cepebpo, USD/yHu. (CME) 15.72 -0.88% -3.85%
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BBI okoHuaT. kB/kB, % (GDP q/q F)

BB okoHuat. r/r, % (GDP y/y F)

KpeanTbl 9KOHOMUKM (0CTAaTOK CCYAHOMW 3aA0nX-CTK) r/r, % (Bank lending y/y)
O6bem akcnopTta M/M, % (Exports m/m)

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

Toprosbiit 6anaHc, Mnpa. espo (Trade balance)

WNHaekc ueH npoussoaut. r/r, % (PPI y/y)

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

Mpom. nponssoacTBo M/M, % (Industrial production m/m)
Redbook: po3HuuHblie npogaxu M/m, % (Redbook m/m)
Redbook: po3HuuHble npogaxu r/r, % (Redbook y/y)
OnToBble 3anacbl M/M, % (Wholesale inventories m/m)
OnToBble npogaxu M/M, % (Wholesale sales m/m)

MHaeKc LeH Ha kopn. ToBapbl (onToBble LeHbl) M/M, % (Corp goods price m/m)
MHaekc ueH Ha kopn. ToBapbl (onToBble WeHbl) r/r, % (Corp goods price y/y)
Mpom. npounssoacTso r/r, % (Industrial production y/y)

Po3HuuHbie npogaxu r/r, % (Retail sales y/y)

HoBble pab. mecTa B Hec/x cekTope nepecM. M/M, % (Non-farm payrolls rev)
Cuet Tekywux onepauwui, mapa. espo (Current account)

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

Mpom. npounssoacTso r/r, % (Industrial production y/y)

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

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

3anacbl HedTu B KywuHre: Hea/Hen, mnH. 6app. (EIA weekly crude Cushing)
locypapcTs. 60axeT, $ mnpa. (Federal Budget)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTbix M/M, Thic. (Employment change m/m)

WHaekc notpebut. nosepus (Consumer confidence)

WHpekc noTpebuT. LeH okoHyaT. M/M, % (CPI m/m F)

NHaekc noTpebut. LeH okoHyaT. r/r, % (CPI y/y F)

Toprosblii 6anaHc, £ mapa. (Trade balance)

Toprosblii 6anaHc 6e3 cTpad EC, £ mnpa. (Non-EU trade balance)
Mpombiwn. nponssoacTeo M/M, % (Industrial production m/m)
Mpombiwn. npon3soacTBo r/r, % (Industrial production y/y)
Mpom. nponssoacTBO M/M, % (Industrial production m/m)
MepsuuHas 6e3pabotuua, toic. (Initial jobless claims)

Onawasacs 6e3pabotuua, maH. (Continuing claims)

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

Po3HuuHble npoaaxu 6e3 aBTomobunei M/m, % (Retail sales ex autos m/m)
LleHbl akcnopTa M/M, % Export prices m/m)

LleHnbl umnopta M/M, % (Import prices m/m)

Mpouss. 3anacel M/M, % (Business Inventories m/m)

3anachl ra3a: Hea/Hea, mnpa. ky6. @ (EIA weekly natural gas)
MexayHapogaH. pesepsbl, $ mapa. (Central Bank reserves)

3arpyska npouss. MowHocTel M/M, % (Capacity utilization m/m)

MpoMm. Nnpon3BOACTBO OKOHYaT. M/M, % (Industrial production m/m F)
OnToBble LeHbl M/M, % (Wholesale price index m/m)

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

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

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

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHsaTbIX M/M, Teic. (Employment change m/m)

MHaekc onepex. uHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)

MHpekc onepex. uHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

WNHaeKc npouss. akTMBHOCTH B Hbto-Mopke (New York Fed Manufacturing)
3arpyska npousBOACTB. Mol HoCTe, % (Capacity utilization)
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cbnHaHCOBbIX pbIHKaX
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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.
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