[
BDA

WHBECTULMOHHARA
KOMMAHWA
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3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1709,99 0,23% 3,54%
PTC 1953,07 0,24% 4,20%
MSCI Russia 1023,87 -0,22% 3,58%
MSCI EM 1166,20 -0,28% 4,02%
S&P 500 1339,67 0,00% 3,32%
VIX #3HAY! #3HAY!
DJ Euro Stoxx 600 297,74 -0,30% 4,65%
FTSE 100 6024,03 0,11% 4,46%
DAX 30 7439,44 -0,05% 3,75%
NIKKEI 225 10046,97 0,75% 2,55%
SSE Composite (Ha 09:00 MCK) 2786,45 -1,06% 2,12%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,43 -3,95 -4,67
UST 10 YTM, % 3,12 -6,32 8,46
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 337,66 8,99 -21,86
Russia 30 YTM, % 4,41 -4,90 -0,30
Russia 5Y CDS, 6.n. 139,99 0,99 -13,31
Libor 3m USD, % 0,2458 0,00 0,00
Libor 12m USD, % 0,7345 0,00 -0,05
USD/RUB NDF 3m, % 3,99 1,00 -4,00
USD/RUB NDF 12m, % 4,55 1,00 3,00
RUB overnight, % 2,75 -25,00 -100,00
Mosprime 3m, % 4,25 0,00 0,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 74,92 0,48% -0,76%
EUR/USD 1,4406 0,00% 0,00%
usb/IpY 80,26 0,00% 0,00%
GBP/USD 1,6242 0,00% 0,00%
AUD/USD 1,0589 0,00% 0,00%
USD/CAD 0,9717 0,00% 0,00%
USD/CNY 6,4650 0,00% 0,00%
Kop3uHa (EUR+USD)/RUB 33,48 0,06% -0,42%
USD/RUB LB 28,18 0,00% 0,00%
EUR/RUB LB 40,05 0,00% 0,00%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 96,89  #3HAY! 4,31%
HedTb Brent, USD/6app. (ICE) 113,61 1,99% 4,44%
Har. ras, USD/BTU (ICE) 4,363 1,21% 0,14%
3001070, USD/yH. 1515,7 1,35% 1,01%
cepebpo, USD /yH. 35,430 3,96% 4,61%
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MporHos

Ha BHewWwHMX $OHAO0BbIX PbIHKaX AMHAMUKA Pa3HOHaNpPaB/AeHHan, HO BbIXoA LeH Ha HedTb
M3 KOHCOIMAALMMN HaBepPX NOAAEPHKUT POCCUNCKUE MHAEKCHI. Ecam nHaekc MMBB npoiiget
BYEPALIHNI MAaKCUMYM, OXKMAAEM CErofHA-3aBTpa Nnoabema B palioH 1750 nyHKTOB.

Poccuiicknii pbIHOK

Bo BTOPHWK, 5 MOAA, Ha POCCUMMCKOM pPbIHKE aKUWMM COXPaHANacb HWU3KaAa TOprosas
aKTUBHOCTb. MHaekc MMBB ¢ yTpa npoTectupoBan 30Hy noaaepku 1700 nyHKTOB,
KOTOpas /ierko ycTosna, a BO BTOPOW MNONOBMHE AHA NOAHMMANcA K banxkalhwemy
conpoTusaeHuto B paioHe 1717 nyHKToB (50 % ypoBeHb PUOOHAYUM K CHUNKEHUIO anpens —
Mas) rae, BNpoYeM, TOXe 3aKpenuTbCca He CMOT, Ha 3aKpbiTue cocTasus 1709,99 nyHKTOB
(+0,23 %). Cpeay «ronybbix ¢puwer» nnauposann akumm MK Hopunbckuii Hukenb (+1,2
%), B ayTcanhaepax — akumu Fasnpoma (-0,8 %) n BTE (-2,12 %). B oTpacnesom paspese
Hanbonee 3ameTHbIM COObITMEM [AHSA CTaN  YBEPEHHbIA POCT JIMKBUAHLIX Oymar
3N1eKTpo3HepreTuyeckoro cektopa (Pycfmapo +2,09 %, ®CK E3C +2,98 %, MPCK XonauHr

+6,12 % 06bluKa, +3,35 % npeodbl).

BHewWHMe pbIHKKN ABUraANCb pasHOHaNPaBAEHHO: ONTUMM3M MO NOBOAY MHUMOTO pelleHus
npobnem rpeyeckoro Aosra 6bin ¢ AMXBOKM OTbIrPaH elwe B npeaplaywmne ceccuun. Takxke
HebnaronpuaATHOe HanomMHaHWe npuwno m3 Kutaa: raseta China Daily co ccbinkoli Ha
MECTHbIX 3KOHOMWCTOB COOBLWMAG, YTO B MIOHE MHOAALUMA MOXKET YCKOopWUTbcA 40 6 %
rogoBblX, B TO BPEMS KaK MPaBUTE/NIbCTBO MO MTOram rofa nnaHupyeT uHonsumio 4 %.
COOTBETCTBEHHO, Y}KECTOYEHME AEHEKHO-KPEeAUTHON NONUTUKKN ByAeT NpoaoKaTbCA.

AMEPUKAHCKUIN PbIHOK, BbIMAA C TPEXAHEBHBIX BbIXOAHbIX, YCTOAN MPOTUB KOPPEKLMOHHbIX
HaCTPOEHWUI: U3 OCHOBHbIX MHAeKcos DJIA (-0,1 %) S&P 500 (-0,13 %) He3HauuTesNbHO
cHusunancb, a NASDAQ Composite npubasun (+0,35 %), cerogHa dblovepchbl B «natoce». B
A3MM  UHOEKCbl BHOBb M3MEHAKTCA pasHoHanpasneHHo. OAHako NO3MTUBHAA Ana
POCCUIACKOrO pPblHKA CUTyauUMA CKNaAbiBaeTCA Ha pblHKe HedTU: KOTUPOBKWM BbIWAN U3
KOHCONMAaaumMn HaBepx, Brent Topryetca sbiwe 114 gonn. 3a 6appens. MHaekc MMBB Ha
CTapTe TOProB NOAHANCA KO BYEPALHUM MAKCMMYMaM, €C/IM YAACTCA UX NPONTH, OXKMUAAEM

cerofHs-3aBTpa nogbema B paiioH 1750 nyHKTOB.
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MaKpOSKOHOMMHECKaﬂ CTaTUCTUKA McTouHmk: Reuters
fOaTta Bpema CrpaHa MokasaTenb MNepuoa  ®akr MporHo3 [Mpea. MNepecm.
Suion  5:30 AU  Toprosblit 6anaHc, AS maH. (Trade balance) Ma 2333 1900 1597 1617
S5uion  8:30 AU  CraBka baHka Asctpanuu, % (RBA Cash Target Rate) - 4,75 4,75 4,75
Suion 11:48 FR MHAeKc AenoBoi akTMBHOCTU B cdhepe ycayr okoH4YaT. (PMI Services F) NioH 56,1 56,7 56,7
Suion 11:53 DE  WHAeKc penoBoi aKTMBHOCTU B cdepe ycayr okoHuaT. (PMI Services F) NioH 56,7 58,3 58,3
5wuion 11:58 EZ MHAaeKc AenoBoi akTMBHOCTU B cdhepe ycayr okoHuaT. (PMI Services F) UioH 53,7 54,2 54,2
5wuion 11:58 EZ MHAeKC AeN0BOM aKTUBHOCTM KOMMO3MTH. oKoHYaT. (PMI Composite F) UioH 53,3 53,6 53,6
S5wuion 12:28 GB MHaeKc aenosoi aktmeBHocTu B cdhepe yeayr (PMI Services) UioH 53,9 53,5 53,8
S5uion 13:00 EZ Po3HuuHbIE Npoaaxu m/m, % (Retail sales m/m) Mai -1.1 -1,0 0,9 0,7
Suion 13:00 EZ Po3sHuyHble npogaxu r/r, % (Retail sales y/y) Mati -1.9 -0,5 1,1 0,8
S5uion 18:00 US  3akasblnpom. npeanpuatiii m/m, % (Factory orders m/m) Mai 0,8 1,0 -1,2 -0,9
Suion 18:00 US  3akasblnpom. npeanpuatuii 6es tpaHcn. m/m, % (Factory orders extransp) Ma 0,2 -0,2 0,2
5 uion - RU NHaeKc noTpeburt. ueH m/m, % (CPI m/m) WioH 0,2 0,5
6uon  9:00 JP MHpaeke onepex. nHamkaTopos r/r, % (Leading indicators y/y) Ma 3,6 -3,7
6uon 11:00 GB  MHaeKc ueH Ha xunbe Halifaxm/m, % (Halifaxhouse price indexm/m) UioH 0,1
6uon 11:00 GB  MHaekc ueH Ha xunbe Halifax3 mec.r/ 3 mec.r, % (Halifaxhouse price index) UioH -4,1 -4,2
6uon 13:00 EZ BBM okoHuarT. KB/KB, % (GDP q/q F) 1 k.. 0,8
6 uion 13:00 EZ BB okoHuar. r/r, % (GDP y/y F) 1 Ks. 2,5
6 nion 14:00 DE 3aka3bl npom. npeagnp-uin m/m, % (Factory orders, m/m) Maw -0,5 2,8
6 uon 15:45 us Po3HuuHbIe npoaaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w) 00 02 uion. 2,9
6 uion 15:45 US  Po3HMuHble npogaxu cemm ICSCr/r, % (ICSC chain store sales y/y) 80 02 uion. 3,0
6 uon 16:55 us Redbook: po3HuuHble npoaaxu m/m, % (Redbook m/m) 0o 02 uton. 0,6
6 uon 16:55 us Redbook: pozHuuHbie npogaxu r/r, % (Redbook y/y) £o 02 nion. 2,5
6 nion 18:00 us MHAaeKc aenoBo aktMBHocT ISM B Henpowuse. cekTope (ISM Non-Mnfg Comp) UioH 54,0 54,6
7 vion  0:30 US  3anacblHedTn API: Hea/Hea, maH. 6app. (APl weekly crude stocks) 00 01 uion. -2,300 -2,699
7wvion  0:30 US  3anacbl 6eH3unHa API: Heg/Hen, maH. 6app. (APl weekly gasoline stocks) 00 01 uion. -0,091
7wvion  0:30 US  3anacbl guctunn. APl: Heg/He, maH. 6app. (APl weekly dist stocks) 0o 01 uion. 0,600 -0,945
7wvion  5:30 AU  YposeHb 6e3pabotuupbl, % (Unemployment rate) WioH 4,9 4,9
7wvion  5:30 AU Yucno 3aHATbIXM/M, Tbic. (Employment change m/m) WioH 15000 7800
7wvion 12:30 GB  MNpom. npoussoacteo m/m, % (Industrial production m/m) Maii 1,1 -1,7
7wvion 12:30 GB  Mpom. npoussoacteo r/r, % (Industrial production y/y) Ma -0,5 -1,2
7 wion 14:00 DE  Mpombiwn. nponssoactso m/m, % (Industrial production m/m) Mai 0,6 -0,6
7 vion 15:00 GB  CraBka baHka AHrnuu, % (BoE rate decision) - 0,50 0,50
7 vion 15:45 EZ CraBka ELLB, % (ECB rate decision) - 1,50 1,25
7 vion 16:00 BR MHaekc notpeb. ueH m/m, % (IPCA - Extended National CPl m/m) UioH 0,07 0,47
7wvion 16:15 us Hosble paboune mecTa B Hec/x cektope - ADP, Tbic. (ADP National Empl Report) WioH 68 38
7vion 16:30 us MepsuyHan 6e3pabotuua, Tic. (Initial jobless claims) £o 02 nion. 420 428
7vion 16:30 US  [OnAawasncsbespaboTtuua, maH. (Continuing claims) 00 25 uioH. 3,700 3,702
7 von 18:30 US  3anacbirasa: Hea/Hen, mapa. Ky6. ¢ (EIAweekly natural gas) 0o 01 uton. 78
7wion  19:00 US  3anacblHedTn: Hea/Hen, maH. 6app. (EIAweekly crude stocks) 80 01 uion. -2,300 -4,400
7 vion 19:00 US  3anacbl 6eH3unHa: Hea/Hea, wiH. 6app. (EIA weekly gasoline stocks) 80 01 uion. -1,400
7vion 19:00 US  3anacbl guctuan.: Hea/Hea, maH. 6app. (EIAweekly dist stocks) 00 01 uion. 0,600 0,300
7 vion 19:00 US  3anacbl HedTu B KylwnHre: Hea/Hen, maH. 6app. (EIA weekly crude Cushing) 80 01 uion. -0,542
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HacToAawmin AOKYMEHT nogrotosieH aHaautuyeckum otaenom 3A0 «Bantuiickoe ®PuHaHCOBOE AreHTCTBO» M HOCUT MCKAOUYMTESIbHO MHOOPMAaLMOHHDBIN XapakTep. Bce
OLEHKM M MHEHMS, BbiCKasaHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JIMTMKOB Ha AaTy BblXO4a oTdyeTa. BosHarpaskgeHue aBTOPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06Pa3oM He YBA3aHO C NPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «bantuiickoe ®rHaHcoBoe AreHTCTBO» OCTaBAAET 3a coboi npaso
U3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHUA B loboe Bpema 6e3 npeaBapuTe/ibHOro yBeA0MAEHUS.

MHbopmauma, copepskalanca B oTyeTe, MOJyyeHa M3 MCTOYHMKOB, MPU3HABAEMbIX HaMW AOCTOBEPHbIMM, OAHAKO HE CYLLeCTBYET HMKaKMX rapaHTMi, 4TO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM M, COOTBETCTBEHHO, OHA HE [O/IKHA PACCMaTPMBATLCA KaK MOIHAA M ToYHas. Mbl ocTaBnsem 3a coboii NpaBo He OBHOBNATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MONHOCTBIO OTKA3aTbCA OT ee OCBELLEHMA.

3A0 «bantuitckoe ®MHaHCOBOE AreHTCTBO» M ero COTPYAHWMKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM MM CoBepLIaTb UHbIe CAENKMU B KadecTBe NpuHLUMNana ¢
WNHBECTULMOHHBIMW MHCTPYMEHTAMU, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe PrHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIOK NONMTUKY, HAaNPaBAEHHYIO Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «Bbantuiickoe ®HaHCOBOE AreHTCTBO» W ero COTPYAHMKM He HecyT OTBETCTBEHHOCTM 33 MPAMOM UM KOCBEHHbIN yliepb, HaCTyNUBLIMIA B pe3y/ibTaTe UCMOAb30BaHMA
HacToAwweln Ny6AVKaLuMm v ee cogepskanusa.

© 3aKpbIToe aKuMoHepHoe 0buLecTBo «BanTuitckoe PMHaHCOBOE AreHTCTBO»
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