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3akp.

MMBB 1451,54
PTC 1380,37
MSCI Russia 766,729
MSCI EM 973,79
S&P 500 1655,17
DJI 15063,12
FTSE 100 6530,74
DAX 30 8276,32
NIKKEI 225 14205,23
SSE Composite (09:00 MCK) 2220,67

3akp.
UST 2 YTM, % 0,45
UST 10 YTM, % 2,91
UST 10 - TIPS 10, 6.n. 2,06
iTraxx Crossover Europe 5Y, 6.n. 206,97
Russia 30 YTM, % 4,48
Russia 5Y CDS, 6.n. 188,16
Libor 3m USD, % 0,26
Libor 12m USD, % 0,67
USD/RUB NDF 3m, % 6,39
USD/RUB NDF 12m, % 6,17
RUB overnight, % 5,85
Mosprime 3m, % 6,80

3akp.
USD Index 81,80
EUR/USD 1,3254
USD/IPY 99,57
GBP/USD 1,5692
AUD/USD 0,9226
USD/CAD 1,0370
USD/CNY 6,1209
Kop3uHa (EUR+USD)/RUB 38,03
USD/RUB LB 33,43
EUR/RUB LB 43,89

3akp.
HedTb WTI, USD/6app. (NYMEX) 109,52
HedTb Brent, USD/6app. (ICE) 113,72
Har. ras, USD/BTU (ICE) 3,605
3051010, USD/yHu. (CME) 1386,2
cepebpo, USD/yHu,. (CME) 23,660
research@bfa.ru www.bfa.ru

Uam.
AeHb, %

1,98%
2,58%
2,56%
1,89%
0,01%
0,94%

-0,25%
0,01%
2,48%

0,37%

N3m.

AeHb, 6.0,
-0,01
-0,07
3,00
-9,03
0,01
-3,34
-0,05
-0,95
0,00
0,00
0,00
1,00

Uzm.
AeHb, %

-0,45%
0,57%
0,47%
0,40%
0,49%
-0,31%
0,01%
0,02%
0,13%
-0,20%

Wzm.
AeHb, %
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PbIHOK aKuui

B noHeneNbHUK, 9 ceHTABPA, POCCUMIACKUI PbIHOK aKLMIM NPOLOKNUA POCT. UHAEKC
MMBE poc ¢ camoro oTKpbITUS U iHEM OOHOBMT MaKCMMYM C KOHLLA MapTa TEKYLL,ETO
roga, B MOMeHTe nogHaAswMUcb A0 1455,28 nyHKTOB, @ BO BTOPOW MOJI0OBUHE AHA
KOHCONUAMPOBAJICA HA [AOCTUIHYTbIX YPOBHAX M B UTOre Ha 3aKpbiTUE COCTaBWUI
1451,54 nyHKTa (+1,98%).

Cpean «NOKOMOTMBOB» poOCTa cHoBa akuuu T[A3MPOMa, HoBbiM ¢daKTopom
NnoALEepKKM MOria CcTaTb HOBOCTb O MPUHATOM «MNOJAUTUYECKOM pPELIeHUU» O
nepexoAe rocKOMMaHWi Ha BbINAATY AUMBUAEHAOB UCXOAA M3 YUCTOM NpUbLIAK
no MC®O. flyywe pbiHKa BblAKn TakKe obbluka M npedbl ChepbaHKka. KOoTMpoBKM
aKuui Ypankanua pocam Ha GoHe pa3HOHaMNpaB/eHHbIX COOBLWEHM O BOSMOXHOM
M3MEHEeHMM B COCTaBe aKLMOHEpPOB W B MpeafBepuu cerogHAwHeln nybavkaumm
oTyeTHOCTM 3a 1nrl3 no MC®O.

OnHamuKka eBponencKknx MHAEKCOB BYepa Oblna pasHOHanpaB/ieHHON, O4HAKO B
CLUA no3utme cHoBa npeobnagan, MHAeKchl Bbipocav Ha 1,0 — 1,25%. B pesynbtate
S&P 500 nogHanca Hag 50-aHeBHoM EMA 1 npeofonien noKanbHblA MaKCUMyM
BTOPOW NonoBuMHbI aBrycta, a NASDAQ Composite HaxoAUTCA Ha MaKCUMYMe C OCEHU
2000 roaa. MNokynkam cnocobcTBOBA/IM HOBOCTU O PAAE CAUAHUI U NOTNALLEHWNA.

BaxkHbiMm ¢dakTOpomM onTMMUM3Ma (OHAOBbLIX PbIHKOB CTalo W HeKoTopoe
CHUKEHUe reonosIMTUYECKUX pUckoB. Poccua Buyepa npegnoxuna Cupum nepegatb
XMMUYECKOEe OpYXWe NOoJL MEeXAYHAPOAHbIA KOHTPO/Ab. [amack BCTpeTUn
npeanoxeHne no3nTneHo, a 6.06ama no3xe Ha3Ban Takoe peleHne BO3MOMKHbIM
NpPoOpbIBOM — €CAn OHO byaeT peanusosaHo. LieHbl Ha HedTb Brent Ha aTom doHe
BrnepBble 3a HeAeNto OTCTYNUAN HuxKe 113 gonn./6app.

Bonbwoi 670K KUTAWCKOW CTAaTUCTMKM 3@ aBryCcT, BblleAwen C yTpa, TaKxKe
no3uTMBeH, npomnpoussoactso (+10,4% r/r), o6bem mnHsecTUumit (+20,3% r/r) u
pO3HMYHble npoaaxku (+13,4%)Bbipocan bosblie OXMAAHWK. Ha COBOKYMHOCTM
3TUX PAKTOPOB a3MATCKMUE PbIHKU NPOAOJIKAOT POCT, CEroAHs B amaepax UHgma u
MHaoHes3uA.

Poccuiicknin pbIHOK 6AM30K K TOMyY, YTOGbI BNepBble 3a NATb MeCALEB 3aKPenuTbCA
Bbiwe 1450 nyHKTOB no uHaekcy MMBB. Bnpouem, cHuXeHue ueH Ha HedTb B
COBOKYMHOCTWU C CMUION 30HbI conpoTusaeHuns 1440 — 1450 nyHKTOB MOryT cTaTb
NPUYMHON Nepexosa B KOHCONMAALMIO HA TEKYLLMX YPOBHAX.

[OHeBHOM rpaduKk nHaekca MMBB
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[ata Bpema CrpaHa

10cen 3:50 JP
10cen 3:50 JP
10cen 930 CN
10cen 930 CN
10ceH 1045 FR
10ceH 1545 US
10ceH 1545 US
10ces 16:55 US
10cew 16:55 US
10 cen : IN

11ceds 930 FR
11cen 10:00 DE
11cen 10:00 DE
11cen 1045 FR
11ced 12:30 GB
11ced 12:30 GB
11cen 18:00 US
11ced 18:00 US
11ced 18:30 US
11ced 18:30 US
11ced 18:30 US
11ced 18:30 US
11 cen 8 RU

12cen 530 AU
12cen 530 AU
12ceH 10:00 DE
12ced 10:00 DE
12ceH 13:00 EZ
12cedn 13:00 EZ
12ceH 16:00 |IN
12ced 16:00 BR
12cedn 16:30 US
12ceH 16:30 US
12ced 16:30 US
12ceH 16:30 US
12 ced 1830 US
12 ceH 22:00 US

13cen 830 JP
13cen 830 JP
13cen 13:00 EZ
13cen 1530 IN
13cen 16:330 US
13cen 16:30 US
13ced 16:30 US
13ced 16:30 US
13ced 16:30 US
13cen 16:30 US
13cen 1755 US
13ced 17:55 US
13ced 18:00 US
13ced 18:30 US
13ceH 18:30 US
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MaKposaKoHoOMMYEeCKasa CTAaTUCTUKA

[okasaTtenb

MHAEKC LeH Ha Kopn. ToBapbl (onToBble LeHbl) M/M, % (Corp goods price m/m)
MHAEKC ueH Ha Kopn. Tosapbl (onTosble LeHbl) r/r, % (Corp goods price y/y)
Mpom. npoun3soacTso r/r, % (Industrial production y/y)

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

Mpom. npounssoactso m/m, % (Industrial production m/m)

Po3HuuHble npoaaxu cem ICSC Hea/Hea, % (ICSC chain store sales w/w)
Po3HuuHble npoaau cem ICSC r/r, % (ICSC chain store sales y/y)

Redbook: po3HuuHbie npogaxmu m/m, % (Redbook m/m)

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

Deduumt Topr. 6anaHca, $ mapga, (Trade deficit)

Hosble pab. mecTa B Hec/x cektope nepecm. m/m, % (Non-farm payrolls rev)
WNHAeKc noTpebuT. LeH okoHyat. m/m, % (CPI m/m F)

MHAeKe noTpebuT. LeH okoHuar. r/r, % (CPIy/y F)

Cyer TekyLLMX onepaumii, mapa. espo (Current account)

YposeHb 6e3pabotnupl, % (ILO Unemployment rate, 3M)

Yucno 6e3pabotHbix M/m, Thic. (Jobless claims change m/m)

OnTosble 3anacbl M/m, % (Wholesale inventories m/m)

OnTosble npogaxu m/m, % (Wholesale sales m/m)

3anacbl Hed™: Hes/Hea, maH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3uHa: Hea/Hea, maH. 6app. (EIA weekly gasoline stocks)
3anacbl AUcAA.: Hea/Hen, maH. 6app. (EIA weekly dist stocks)

3anacbl Hed™ B KywinHre: Hen/Hea, maH. 6app. (EIA weekly crude Cushing)

Toprosbiit 6anaHc LB, S mapa. (Trade balance)

YposeHb 6e3pabotnLibl, % (Unemployment rate)

Yucno 3aHatbix m/m, Teic. (Employment change m/m)
OnTosble LieHbl M/M, % (Wholesale price index m/m)
OnTosble LieHbl 1/r, % (Wholesale price index y/y)
Mpombliwwn. npoun3soacTso m/m, % (Industrial production m/m)
Mpombliwwn. npoun3BoacTso r/r, % (Industrial production y/y)
Mpom. npounssoacTso m/m, % (Industrial production m/m)
Po3HuuHblE Npoaaxn m/m, % (Retail sales m/m)

MepBuyHan 6e3pabotnua, oic. (Initial jobless claims)
Onawanca 6espabotua, maH. (Continuing claims)

LleHbl 3KcnopTa m/m, % Export prices m/m)

LleHbl umMnopTa m/m, % (Import prices m/m)

3anacbl rasa: Hea/Hea, mapa,. ky6. ¢ (EIA weekly natural gas)
Tocyaapcts. 6roaket, $ mapa. (Federal Budget)

3arpyska npou3s. mowHocTein m/m, % (Capacity utilization m/m)

Mpom. NPon3BOACTBO OKOHYaT. M/M, % (Industrial production m/m F)
Toprosbiii 6anaHc, Mapa. espo (Trade balance)

30/10TOBa/IOTH. pe3epBbl, $ mapa, (Foreign reserves)

MHAeKe ueH npounss. m/m, % (PPI m/m)

MHaekc ueH npouss. r/r, % (PPIy/y)

MHAeKe ueH npounss. 6a3osbit M/m, % (PPl core m/m)

MHaeke ueH npouss. 6asosbint r/r, % (PPl core y/y)

Po3HuuHble Npoaaxu m/m, % (Retail sales m/m)

Po3HuuHble Nnpoaaxu 6e3 asTomobuneit m/m, % (Retail sales ex autos m/m)
MHpaeke notpeb. gosepua Muunr. yHusep. npegg. (U. of Michigan Conf, A)
MHAeKe ueH Ha kunbe m/m, % (FHFA home price m/m)

MNpowuss. 3anacsl M/m, % (Business Inventories m/m)

MHaekc onepexk. Hamnkatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
MHAeKe onepex. uHamkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
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MHBecTULMOHHAA KomnaHuAa BOA

KnueHTCcKuit otaen

client@bfa.ru

197101, CaHkT-NeTepbypr,

MeTporpaackas Hab., 4. 36, auT. A, 6/u, «/IMHKOP»
Ten.: +7(812) 329 81 81 (ocHOBHOM)

dakc: +7 (812) 329 81 80

info@bfa.ru

www.broker.bfa.ru

OT1aen 6pokepcKkux onepaumin npamoit +7 (812) 329 81 95

UsaHoB Hukonam 006.1235
HayanbHuk otgena n.ivanov@bfa.ru

Tpadpumos Masen n06. 1199
cneumanuct a.trafimov@bfa.ru
baHK BPA

JlekcuHa EneHa
HaYaNbHUK OoTAEeNa

LlleknHa Enena

3amecTuTeNIb Ha4YaNbHUKa oTAeNna

KosbipeBa AHHa
cneumanuct

Kpocc AHHa
cneumanuct

OTaen npopgax

npamont +7 (812) 3298171

006. 1196
e.leksina@bfa.ru

no6. 1174
e.schekina@bfa.ru

006. 1073
a.kozyreva@bfa.ru

n£06. 1087
a.kross@bfa.ru

npamoii +7 (812) 326 93 61

197101, CaHkT-NeTtepbypr,

MeTporpaackas Hab., 4. 36, auT. A, 6/u, «JIMHKOP»
Ten.: +7(812) 458-54-54 (ocHOBHOM)

®dakc: +7 (812) 458-54-54

mail@bfa.ru

www.bfa.ru

AHanuTuueckuii otaen research@bfa.ru

AémuH fleHuc 006. 1284
HayanbHWK OTAENa d.demin@bfa.ru

Mowucees AneKkceu £06. 1286
3aMecTUTeNb HayalbHWKa oTaena a.moiseev@bfa.ru

XpaHoB AmuTtpuii [o6. 1241
BeAYyLWMA aHANUTUK d.zhdanov@bfa.ru
Hosoxunos fikos 006.1222
aHaNUTUK j.novozhilov@bfa.ru
OHuKkcumosa KOnua no6. 1281
aHaNUTUK j.oniximova@bfa.ru
Aukus KceHnsa 006.1154
cneumanucT no pUHaHCOBOMY k.yatskiv@bfa.ru

mMoenimpoBaHUKO

Kupko KoHcTaHTUH
Havya/NbHUK oTAena

OTAen pbIHKOB aKuui

£06. 1337
k.kirko@bfa.ru

npamoi +7 (812) 329 81 92

[Aeopanes AnekcaHap
cTapluii Tpengep

Lunpokos CtaHucnas
Tpeigep

OTaen ToBapHbIX PbIHKOB

n06. 1092
a.deordiev@bfa.ru

no6. 1053
s.shirokov@bfa.ru

npamoii +7 (812) 329 81 98

HapopoBbiit PomaH
Haya/lbHUK OTAeNa

KasaHues Ceprei
Tpenaep

006.1144
r.narodovyy@bfa.ru

no6.1168
s.kazantsev@bfa.ru

MpepcrasutenncTeo baHka BPA B r. MocKksa

115054, Mocksa,

KocmogamuaHcKkas Hab., 4. 52, ctpoeHue 5, 6/u, «Riverside Towers»

Ten.: +7 (495) 662-63-63 (ocHOBHOW)

dakc: +7 (495) 662-63-64
moscow@bfa.ru

BopTeituyk laHuun

BuUe-npesnaeHT, AUMPeKTop NpeacTaBuUTeIbCTBa

fop6yHoB Muxaun
BULLE-NPE3NAEHT

£06. 1601
d.borteychuk@bfa.ru

£06. 1650
m.gorbunov@bfa.ru

HacToAwmin OOKYMEHT MNOAroTOBAEH aHanuTuyeckum otgenom OAO «BbaHK BDPA» M HOCUT MUCKAKOYUTENBHO WMHPOPMALLMOHHbIN
XapakTep. Bce OUEHKM M MHEHMWA, BbiCKa3aHHble B OTYeTe, MPeACTaBAAOT COOON He3aBUCMMOE CYXKAEHWe aHa/NUTMKOB Ha AaTy
BblXx0Z4a OT4yeTa. BosHarpa)kAeHWe aBTOPOB OTYETA HWU MPAMbIM, HU KOCBEHHbIM OOpa3om He yBSA3aHO C NpeAcTaB/IEHHbIMU B
oTyeTe Touykamu 3peHuna. OAO «baHK B®A» ocTaBnseT 3a coboi NPAaBO M3MEHATb BbICKa3aHHble OLEHKM W MHeHus B ntoboe
Bpema 6e3 npeasapuTenbHoro ysegomnaeHusa. MHGopmauma, copeprKalianca B oTyeTe, MOAyYeHa U3 UCTOYHWMKOB, MPU3HABAEMbIX
HaMW [0CTOBEPHbIMW, OLHAKO He CYWEeCTBYeT HWMKAKWUX rapaHTUI, 4YTO yKasaHHAaa WHbOpPMauuMsa ABASETCA MNONHOM U TOYHOW,
W, COOTBETCTBEHHO, OHA He [OJ/IKHA PacCMaTpMBaTbCA KakK NOAHaA WM ToyHasa. Mbl ocTaBnsem 3a coboii npaBo He OOHOBAATHL
MHOOPMALUMIO Ha OCHOBE HOBbIX AaHHbIX NGO MONHOCTbIO OTKAs3aTbcA OT ee ocselweHUAa. OAO «baHK BPA» U ero CoOTpyaHUKM
MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-MeNKepoM WAM COBEpLaTb MHble CAENKM B KayecTBe MPUHUMMNANA C MHBECTULUOHHbIMU
WHCTPYMEHTaMM, YyMOomMAHYTbIMM B HactoAwem otyeTe. OAO «baHk BPA» npoBOAUT BHYTPEHHIOK MOJUTUKY, HaNpaBAEHHYH Ha
npenoTBpalleHne NoTeHUMaNbHbIX KOHOAMKTOB MHTepecoB. OAO «baHk B®PA» M ero COTpPygHUKM He HecyT OTBETCTBEHHOCTU
332 NPAMOM MAM KOCBEHHbIN yuwepb, HaCTynuBLWIKKA B pe3ynbTaTe MCNONb30BAHWA HACTOALEN NybAMKauMKU WAM ee COAEepsKaHus.

© OTKpbITOE aKuMOoHepHoe obwecTBo «BaHK BDA»



