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MMBB 1501.01
PTC 1461.00
MSCI Russia 810.504
MSCI EM 1005.69
S&P 500 1656.4
DJI 14802.98
FTSE 100 6337.91
DAX 30 8516.69
NIKKEI 225 14037.84
SSE Composite (09:00 MCK) 2193.61

3akp.
UST 2 YTM, % 0.36
UST 10 YTM, % 2.66
UST 10 - TIPS 10, 6.n. 2.20
iTraxx Crossover Europe 5Y, 6.n. 230.13
Russia 30 YTM, % 3.94
Russia 5Y CDS, 6.n. 171.83
Libor 3m USD, % 0.25
Libor 12m USD, % 0.63
USD/RUB NDF 3m, % 6.31
USD/RUB NDF 12m, % 6.17
RUB overnight, % 5.35
Mosprime 3m, % 6.76

3akp.
USD Index 80.47
EUR/USD 1.3523
USD/IPY 97.33
GBP/USD 1.5954
AUD/USD 0.9439
USD/CAD 1.0391
USD/CNY 6.1209
Kop3uHa (EUR+USD)/RUB 37.45
USD/RUB LB 32.30
EUR/RUB LB 43.82

3akp.
HedTb WTI, USD/6app. (NYMEX) 101.61
HedTb Brent, USD/6app. (ICE) 109.06
Har. ras, USD/BTU (ICE) 3.679
3051010, USD/yHu. (CME) 1306.6
cepebpo, USD/yHu,. (CME) 21.870
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PbIHOK aKuui

B cpesy, 9 oOKTAGpA, POCCMICKMI PbIHOK MbITancA yAepKaTb 3aBOEBaHMA
npeablayLier TOproBoi ceccuu, YTo yAaaoChb emy He TaK YK U nnoxo. Bcto nepsyto
nonosuHy aHA nHaekc MMBB nposen 3HauntenbHo Bbiwe 1500 NyHKTOB, eABa He
pPeLWwmnBLINCL Ha WTYPM OTMeTKM 1515 npu noaneprKke OTKPbIBLUMXCA HEUTPanbHO
eBpONencKkux nnowanok. Bo BTOpOlM nNOMOBMHE aKTUBHOCTb MOKynaTesnen
3amMeTHO oc/labna, XOTA Xopolune AaHHble Mo npomnponssoacTsy B PPl nomornm
MHAEKcaM eBPonenckux BUpK nNpoaepKaTbCa B 3e/1€HOM 30He A0 Beyepa. B utore
M OTeYeCTBEHHbIe MHAEKCbI, U eBPONeNCKMe NAOLLALKM 3aKPbIIUCL C HEBONbLIMMM
notepamu: nHaekc MMBB no utoram BeyepHeit ceccum coctasma 1501,01 nyHKT,
onycTuBLWNCL Ha 0,27%.

AMepUKaHCK1e NnowaaKku Benm ceba 0OTHOCUTENbHO HEMMOXO Ha pOHe nocneaHUX
aHewn: nHaekcy Dow Jones yaanoch 3adpukcuposatb pocT Ha 0,18%, B To Bpemsa
Kak S&P octanca B6aM3M HyneBoh oTMeTKMU (+0,3%). TeXHONOTMYECKUI CEKTOop
NPOAONKAET BbITNALETb OTHOCUTeNbHO cnabo (Nasdag -0,46%). HecmoTpsa Ha
OTCYTCTBME pelleHua no broaKeTHoW npobneme, HacTpoeHMa Ha bupxkax CLUA
3aMETHO YNYYLIMWANCH - PbIHOK 6AAroNpPUATHO BOCMIPUHAN HOMUHMPOBaHWe MeneHH
Ha nocT rnasbl PPC. n nnwb cnabas HedTb (WTI cHM3MAACk HA AaHHbIX NO 3anacam)
n nybaukauus npoTokona nocnegHero 3aceganua FOMC (KomuteT ponyckaet
COKpalleHWe BblKyna 06/1Mraumii 4o KOHLa roga, 4To, BMPOYEM, HEYAUBUTENBHO),
CNpOBOLMPOBABLLIAA  YKpenaeHwe  Aonnapa, BocnpenaTcTBoBanu  6onee
CyL,ecTBEHHOMY POCTY MHAEKCOB.

OcnabneHue iieHbl K 00NNApy CNPOBOLMPOBANO 3aMETHbIA POCT Ha TOKMIACKOM
6u1pKe, B TO BpeMs Kak ocTasbHaa A3usa nposesa ceccuto B Hebonblwom “muHyce”.
O6cTaHOBKa Ha HedpTAHOM pPbIHKE OCTaeTCA HEeWTpanbHOW ANA  POCCUACKUX
aKUWi, KOTOpOMy, MO BWAMMOMY, CEroAHA MPUAETCA OPUEHTUPOBATLCA Ha
3anagHble NOWALKM U BbIXOAAWYH CTAaTUCTUKY. CeroaHs Kaem paHHble Mo
npomnpoussoacTay 8o ®parHumm n Utanum (10:45 n 12:00 MCK), peweHune baHKa
AHIAMK No MoHeTapHoM nonntuke (15:00 MCK) 1, KOHEYHO e, JaHHbIe MO PbIHKY
Tpyga CLUA (16:30 MCK). POCCMICKMIA PbIHOK YAEPXUBAET MO3UTUBHbIA HACTPOM -
oXupgaem, 4tTo uHaekc MMBB Npogo/IKUT NOMNbITKW 3aKPENUTLCA Bbllle NoayTopa
TbiCAY, a aKuuu lA3Npoma NPOoAOJ/IKAT OTTOProBbiBaTb BaxKHeWwWwwut pybexx 150
py6neit. Llenb 1515 nyHKkTOB No MMBB ocTaeTcsa akTyanbHOW.

DHeBHOM rpadumK nHaekca MMBB
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KomnaHus xaeT npoeKkta npounssoacTtsa NPK-yaobpeHni

B pekabpe atoro roga OAO DOCArpo y:Ke MOMKeT NoAy4yuTb OT McraHckow IN-
CRO 6a308Bbili NpoeKT HoBoro npoussoactea NPK-ygobpeHuit Ha naowaake 000
BanakoBckMe MUHepanbHble yaobpeHns. MHBeCTULMM B MPOEKT COCTaBAT 5-6 mapp,
py6., pesynbtaTom OyaeT CTPOUTENbCTBO TMOKOM NIMHUWM MO BbIMYCKY TPOMHbIX
yao6peHnit (NPK/NPS n NP-ygo6peHnit) MowwHOCTbio 450 ThiC. TOHH B roA,. Takske B
X04e peanv3aummn NpoekTa PeKoHCTPYKuMA byaeT nposeaeHa B uexe dochopHoi
Kucnotbl LPK-2 c yBennyeHnem obLLeit MowHOCTH Npom3BoacTsa 40 850 TbiC. TOHH B
rog, nNJaHUpPyeTca CTPOUTENbCTBO HOBOM YCTAaHOBKMW KOHLLEHTpUpoBaHua dochopHoi
KMCNOTbl MOLLHOCTbIO 200 ThIC. TOHH B roA, M PEKOHCTPYKLLMA CKAaAa CEPHOM KUCIOTbI.

CymmapHble nHectuumm PocArpo B pa3sutve BMY B HamKaWwme yeTbipe roga
coCTaBAaT nopagka $279 M/H, 4TO MO3BOAWUT YBE/NMYUTb MOLLHOCTM MOLLAAKK
Nno MPOM3BOACTBY MMUHepanbHbiXx yaobpeHuin no 1,577 maH ToHH, dochopHoi
KncaoTbl — go 850 ThiC. TOHH, ynapeHHon dpochopHOoM KMcnoTbl — A0 530 TbiC. TOHH
B rog. 3anfaHWpPOBaHO CTPOUTENIbCTBO HOBOFO CK/afZa aMMMaKa BMeECTUMOCTbIO
8 TbiC. TOHH (ceiuac Bcero 500 TOHH), paclIMpeHUe CKNada XpaHeHWs anaTUToBOrO
KOHUEHTPATa, yBeIMYeHNe aHeproreHepupyoLLein MoLWHOCTM U CTPOUTENbCTBO BETBU
TpybonpoBoaa ammuaka go Tpybonposoaa TonbaTTM-Onecca).

KomnaHus pasmectuaa akumm Ha 2,5 mapg py6b.

Poccetn npogonkatoT cHab)KaTb CBOW A0YEPHUE CTPYKTYPbl HAJIMYHOCTHIO MyTEM
y4acTua B AOMNIMUCCUMAX MX aKkuuii. B ouvepeaHoW pa3 paHHas npoueaypa 6bina
nposegeHa B oTHoweHun MPCK CK. Kak u rogom paHee, KOMNaHWA NpuBaeKaa
nopsaka 2,5 mapg pyb., pasmectus 98,469787 maH akumit no ueHe 25,94 pyb. 3a
6ymary. OCHOBHbIM MOKynaTesem BbICTYMMAM MMeHHO PocceTu. CTOMT OTMETUTb,
YTO aKuMu 6bINM NpoAaHbl MAaTEPUHCKON KOMMNAHWMK NO LieHe CYLLeCTBEHHO Bbllle
pblHOYHOW (ceiuyac bymarm MPCK CK TopryioTcAa Ha 6upKe OKo/io oTmeTku 17
pyb. 3a akumio). Cpeau Lueneil, Ha KoTopble OyayT HanpaBAeHbl BblpyYyeHHble
CpeAcTBa yKasbiBaeTcsi GMHAHCMPOBaHME MPOrPaMMbl MO CHUMKEHUIO MOTepb 3/3 B
pervoHanbHbIX pacnpeaceTax, a TakKe 06CNyKMBaHWE paHee B3ATOro Mo AaHHYyHo
nporpammy gonra.

MopobHble npoueaypbl, KOHEYHO, HOCAT HEeAPYKECTBEHHbIM MO OTHOLWEHWU K
MUHOPUTaApPUAM XapakTep. Beab [oam nocnefHuMX CyLecTBEHHO pPa3mbiBalOTCA.
B gaHHOM cnyyae pasmep AOMNIMUCCUMU NPAKTUYECKU BABOE MPEBbICU YCTaBHbIN
KanutTan sMWUTEHTA, KOTopbiid cocTosn M3 56,092 maH akuui. Mo pesynbratam
ponamuccun pona Poccetent B Kanutane MPCK CK ysenuuunace ¢ 78% no 92%.
Echam peno Tak v panbwe noipet, To PocceTv B Hedanekom byayuiem cmoryT
KoHconMaupoBatb 6onee 95% akuMii KOMMAHUM WM MPOBECTU MPUHYAUTENbHbIN
BbIKYN C PbIHKA OCTaBLUMXCA Bymar, NMLIMB ero TeM CaMblM oYepeHOro bbloLerocs B
KOHBYNbCUAX NYBANYHOTO IMUTEHTA.
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MaKposaKoHoOMMYEeCKasa CTAaTUCTUKA

JNaTta Bpema CrtpaHa MNokasaTtenb MNepuog ®Pakt lpea. Mepecm.
9 oKT 3:50 JP KpeauTbl 5SKOHOMMKM (OCTaTOK ccyaHOM 3a4013K-cTn) r/r, % (Bank lending y/y) CeH 2.0 2.0

9okt 10:00 |IN Leduunt Topr. 6anaHca, $ mnpa. (Trade deficit) CeH 6.70 10.90

9okt 12:30 GB Mpom. npounssoactso m/m, % (Industrial production m/m) Asr -1.1 0.1
9okt 12:30 GB Mpom. npoussoactso r/r, % (Industrial production y/y) Asr -1.5 -1.6 -1.1
9okt 12:30 GB Toprosbiit 6anaHc, £ mapga,. (Trade balance) Asr -9.625 -9.850 -9.940
9okt 12:30 GB Toprosbiit 6anaHc 6e3 ctpaH EC, £ mapa. (Non-EU trade balance) Asr -4.351 -4.530 -4.780
9okt 14:00 DE Mpombiwn. npounssoactso m/m, % (Industrial production m/m) Asr 1.4 -1.7 -1.1
9okt 16:00 BR WHaeke notpeb. ueH m/m, % (IPCA - Extended National CPI m/m) CeH 0.35 0.24

9okt 18:30 US 3anacbl HedTU: Hea/Hea, mH. 6app. (EIA weekly crude stocks) £o 04 okt. 6.807 5.472

9okt 1830 US 3anacbl 6eH3nHa: Hea/Hea, MaH. 6app. (EIA weekly gasoline stocks) po 04 okt. 0.149 3.495

9okt 1830 US 3anacb! gucTuan.: Hea/Hen, maH. 6app. (EIA weekly dist stocks) £o 04 okt. -3.141 -1.680

9okt 18:30 US 3anacbl Hed T B KywiunHre: Hea/Hea, maH. 6app. (EIA weekly crude Cushing) £o 04 okt. -0.168 -0.059

10 okt  3:50 JP MHZAEKC LeH Ha Kopn. ToBapbl (onTosble LeHbl) m/m, % (Corp goods price m/m) CeH 0.3

10 okt 3:50 JP MHAeKc LeH Ha kopn. ToBapbl (onToBble ueHbl) r/r, % (Corp goods price y/y) CeH 24

10 okt  4:30 AU YpoBeHb 6e3pabommubl, % (Unemployment rate) CeH 5.6 5.8

10 okt  4:30 AU Yucno 3aHaTbIX M/M, Thic. (Employment change m/m) CeH 9100 -10800 -10200
10 okt 9:00 JP MHaekc notpebut. gosepus (Consumer confidence) Asr 45.4 443

10 okt 10:45 FR Mpom. nponssoactso m/m, % (Industrial production m/m) Asr -0.6

10 okt 15:00 GB CraBKa baHka AHriuu, % (BoE rate decision) - 0.50

10 okt 16:30 US MepsuyHan 6e3pabotnua, Teic. (Initial jobless claims) A0 05 oK. 308

10 okt 16:30 US Anawanca 6eapabomua, MaH. (Continuing claims) [0 28 ceH. 2.925

10 okt 18:30 US 3anacel rasa: Hea/Hea, mapa. ky6. ¢ (EIA weekly natural gas) A0 04 oK. 101

10 oKkt : RU MexayHapoaH. pesepsbl, S mapa,. (Central Bank reserves) A0 04 oK. 5149

11 okt 10:00 DE MHAEKC NOTPEBUT. LeH oKoHuYat. M/m, % (CPI m/m F) CeH

11okr 10:00 DE MHAEKC NOTPeBbuT. LeH okoHyar. r/r, % (CP1y/y F) CeH 14

11 okt 10:00 DE OnTosble LeHbl m/m, % (Wholesale price index m/m) CeH -0.6

11 okt 10:00 DE OnTosble ueHbl 1/r, % (Wholesale price index y/y) CeH -1.7

11 okt 1045 FR CyerT TekyLuUx onepaumii, mapa. espo (Current account) Asr -3.2

11 okt 15:30 |IN 30/10TOBaNOTH. pe3epsbl, $ Mapa. (Foreign reserves) no0 04 okKr. 276.26

11okt 16:00 IN Mpom. npounssoactso m/m, % (Industrial production m/m) Asr 2.6

11lokr 16:30 CA YpoBseHb 6e3pabommubl, % (Unemployment rate) CeH 7.1

11okt 16:30 CA Yucno 3aHATbIX M/M, Tbic. (Employment change m/m) CeH 59.2

11 okt 17:55 US NHaekc notpeb. gosepusa Muuur. yHusep. npeas. (U. of Michigan Conf, A) OKT 77.5

11 okt 17:55 US NHAeKc LeH Ha xuabe m/m, % (FHFA home price m/m) OkT 775

11 okt 18:30 US NHAaekc onepex. nHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index) A0 04 oK. 1321

11okr 18:30 US NHaekc onepex. Havkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) 00 04 OKT. 4.8

14 okt 5:30 CN WHAeKe ueH npoussoaur. r/r, % (PP1y/y) CeH -1.6

14 okt 530 CN NHaekc noTpebuT. ueH r/r, % (CPly/y) CeH 2.6

14 okt 13:00 EZ Mpombiwn. npounssoactso m/m, % (Industrial production m/m) Asr -1.5

14 okt 13:00 EZ Mpombiwn. npounssoacTso r/r, % (Industrial production y/y) Asr -2.1

150kt 830 JP 3arpyska npouss. MowHocTe m/m, % (Capacity utilization m/m) Asr 3.7

150kt 830 JP Mpom. npon3BoAcTBO OKoHYaT. M/M, % (Industrial production m/m F) Asr -0.7

150kt 12:30 GB NHAEKE NoTpebuT. ueH m/m, % (CP1 m/m) CeH 0.4

150kt 12:30 GB NHaekc noTpebuT. ueH r/r, % (CPIy/y) CeH 2.7

150kt 12:30 GB WHAeKc ueH npounssoauTt. m/m, % (PPl output m/m) CeH 0.1

150kt 12:30 GB WHaeKc ueH npoussoaurt. r/r, % (PPl output y/y) CeH 1.6

150kt 12:30 GB WNHAeKc ueH nponssoauT. 6asosbii M/m, % (PPI core output m/m) CeH

150kt 12:30 GB NHAeKe ueH npoussoauT. 6asosblii r/r, % (PPl core output y/y) CeH 1.0

150kt 12:30 GB WHAEKC LeH Npou3BoauT. Ha Gpaktopbl npounss-sa m/m, % (PPl input m/m) CeH -0.2

150kt 12:30 GB MHAEKC LeH Npou3BoAuT. Ha GpakTopsl Nnpown3ss-ga r/r, % (PPlinput y/y) CeH 2.8

150kt 13:00 DE WHAEeKC 3KOH. oxunaaHuin ZEW (ZEW Survey —economic sentiment) OKT 49.6

150kt 13:00 DE MHAeKc Tekywmx ycnosmin ZEW (ZEW Survey —current conditions) OKT 30.6

15 okt 15:45 US Po3HuyYHble npoaaku cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) A0 05 oK. -0.1

150kt 15:45 US Po3HuuHble npoaaxu cetm ICSC r/r, % (ICSC chain store sales y/y) A0 05 oK. 1.8

150kt 16:00 BR Po3HuuHble npoaaku m/m, % (Retail sales m/m) Asr 1.9

150kt 16:30 US MHaeKc npousB. akTmeHOCTM B Hblo-Mopke (New York Fed Manufacturing) OKT 6.29

150kt 16:55 US Redbook: po3HuuHble npogaxmn m/m, % (Redbook m/m) 10 05 oK. -0.5

150Kkt 16:55 US Redbook: po3HuuHbie npogaxm r/r, % (Redbook y/y) A0 05 oK. 3.3
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HayanbHWK OTAENa d.demin@bfa.ru

Mowucees AneKkceu £06. 1286
3aMecTUTeNb HayalbHWKa oTaena a.moiseev@bfa.ru
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Aukus KceHnsa 006.1154
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Kupko KoHcTaHTUH
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£06. 1337
k.kirko@bfa.ru

npamoi +7 (812) 329 81 92
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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
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s.kazantsev@bfa.ru
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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»



