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PbIHOK akL WM

B ueTBepr, 16 aHBaps, nHaekc MMBB c yTpa OCTOPOXHO poOC WU,
nponas 6nuxariwee conpoTuBieHne Ha oTmeTke 1490 NyHKTOB,

MMBB 1465,14  0,17% -2,59%
pTC T —, B MOMeHTe noaHumancs Ao 1492,55. OaHako okono 13:00 mck
MHAOEKC O6bICTPO BEPHY/ICA Ha HEWTpasibHYK TeppuTopuio, a
MSCI Russia 756,52 -0,21%  -3,16% BEUEPOM YLUeN B «MUHYC», Ha 3aKpbiTue cocTaBuB 1480,73 NyHKT
MSCI EM 963,11 -1,03% -2,79% (-0,39%). Cpeaun NUKBUAHbBIX ByMar xyxe pblHKa MO UTOram AHs
S&P 500 183813 0,03%  0,34% akumm MTC, HoBaTaka, obbiuka CypryTHedrerasa, Cesepcransb,
NYKOWN, PocHedTb. B He3HauMTeNnbHOM <«MUHycCe» 06bluka U
DJI 16444,76 -0,11%  0,02% npedbl CbepbaHka u akumm [A3MPOMa. Bbipocnin KOTMPOBKMU
FTSE 100 6691,34 -0,45% -0,40% AspodrioTa 1 Ypankanus.
DAX 30 9421,61 -0,80% 0,23%
NIKKEI 225 15880,33 -1,50% -2,52% Ha eBponerckux nnowankax npeobnagana HenTpanbHas
) . X AVHaMuKa, Beaylune MHAEKCbl U3MeHUNUCb He3HaumTenbHo (FT-
SSE Composite (09:00 MCK) 201761 -0,49%  -3,15% SEurofirst 300 -0,15%), nNpu 3TOM CYLIECTBEHHO Jyylle pbIHKa
VIX 12,89 0,16% -9,42% Bbirnaaen pobeiBarowmnm cektop. B CLUA uyucno nepBUYHbIX
3a8BOK Ha nocobue no 6e3paboTmue CHU3UIOCL Ha 2 ThbiC., KakK
M oXuaanocb. MecsiyHas AMHaAMMKa nMoOTpebuTenbCkuUx LeH
oKasanacb MakcuManbHoi 3a nonroaa (CPI +0,3% M/M), npu 3TOM
UST 2 YTM, % 0,43 0,00 4,50 coBMaB C MpOrHo3amu, Kak M AnHamMuka 6a30BOro nokasartens
0,
UST 10 YTM, % 2,97 2,80 -2,00 (Core CPI +0,1% m/m).
UST 10 - TIPS 10, 6.n. 0,64 -5,20 7,60 KopnopaTuBHas OTYETHOCTb BYepa cTana HeraTuBHbIM
iTraxx Crossover Europe ApaiiBepoM As AaMEpPUKAHCKOro pblHKa. CHuxeHne poxonos oOT
5Y, 6.0, 42,50 -6,58 -6,58 oGnmrauMOHHoro_ TpenAanHra Bbi3BaNO CHUXEHWe npunbbinn Gold-
‘ man Sachs un Citigroup B 4KkB13, NMpu 3TOM y BTOPOro 4mcras
Russia 30 YTM, % 414 6,45 447 nNpvbbiib Ha aKkuUMio OKasanacb MeHblle KOHCEHCYC-MpPOrHo3a.
Russia 5Y CDS, 6.n. 163,57 2,00 -0,48 O6a 6aHka 6binM cpeamn ayTcanaepoB BUepawHen ceccum B CLLA.
Libor 3m USD, % 0,24 0,13 012 DJIA n S&P 500 BClo ceccuio NpoBesin B YMEPEHHOM «MUHYCe», B
Hebonbwon «nac» Bedyepom Bbiwen Toabko NASDAQ Composite.
Libor 12m USD, % 0,58 -0,10 0,20 Ha aTom ¢doHe B A3umn Takxe npeobnagaer yMepeHHbI HeraTums.
USD/RUB NDF 3m, % 6,17 “400  -4,00 WHaekc MMBB MoXeT MpoAO/MKUTL BuepallHee OTCTyMn/eHue,
USD/RUB NDF 12m, % 6,12 0,00 -4,00 cnepylowas nokanbHasa nogaepxka — B pavoHe 1470 nyHKTOB. B TO
Ke BpeMs, TeKyllee CHUXKEHME MoKa He OTMeHsIeT KPaTKOCPOYHbIN
i 0 - [ o
RUB overnight, % 5,65 0,00 85,00 BOCXOAALWMNA TPeHA MNOCNeNHUX HECKONbKUX ceccui. Beyepom
Mosprime 3m, % 711 -4,00 -4,00 B (oKyce BHMMaHusA 6yaeT 6onbwoi 6nok ctatuctukm B CLUA, B
TOM 4yuncne gekabpbckue gaHHble MO HOBOCTPOMKAM U SHBAapCKWUI
MHAEKC AoBepus MMUYMraHCKOro yHueepcuTeTa.
USD/RUB LB 32,66  -0,22%  -0,22% AHeBHOM rpadumk nHaekca MMBbB
EUR/RUB LB 45,06 0,19% 0,19% 1550 -
kop3uHa (EUR+USD)/RUB 38,60 0,39% 0,39% [
USD Index 81,14 -0,03% 0,43% ‘Hm !| \
EUR/USD 1,36 0,24%  -0,47% MH FH ' WM H
1500 ‘d ' \H f T \Mht
USD/IPY 104,82 -0,01% 0,06% ] ‘k T AU \U N ﬁ ﬂll
GBP/USD 1,65 0,19% 0,17% ' o' ><I /.,-tm\gu/\
AUD/USD 0,89 -0,07%  -0,11% n# h” JM Ppos i
USD/CAD 1,08 0,18% 1,58% ¥ Y HW *
1450 - | v
USD/CNY 6,05 0,05% 0,06% \x /
i
-//
HedTb Brent, USD/6app. (ICE) 106,39 -0,71% -1,29% 1400 | ﬂ |
HedTb WTI, USD/6app. (NY- 1 H "
MEX) 91,66 -0,73% -3,96% ‘ |nq n‘ |
[
HaT. ra3, USD/mIn BTU (ICE) 4,01 -5,00% -7,31% /JHM
3050710, USD/yHU. (CME) 1227,49 0,15% 0,24% 1350
cepe6po, USD/yHu. (CME 19,54 0,15% -2,30% ~? ~? ~? 4 N4 »? ~
pe6p yHu. (CME) o o & & & & ra & & &
——EMA(50) ——EMA(200)
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MaKpOBKOHOMMLIeCKaﬂ CTaTUCTUKaA

Jata Bpema CrtpaHa MNokasaTtenb MNMepuog ®akr MMpea. Mepecm.
9 AHB 0:00 US MNoTtpeb. kpeantosaHme m/m, $ Mapa. (Consumer credit) Hos 12,32 18,19 17,90
9 AHB 430 AU Po3HMuHble Nnpoaaku M/Mm, % (Retail sales m/m) Hos 0,7 0,5

9 AHB 5:30 CN WHaeKc ueH npounssogurt. r/r, % (PPl y/y) Jek -1.4 -1,4

9au8  5:30 CN MHAaeKc noTpebuT. e r/r, % (CPly/y) [Oek 2,5 3,0

9aH8  13:30 GB Toprosbivi 6anaHc, £ mapa. (Trade balance) Hos -9.439 -9,730 -9,650
9a48  13:30 GB Toprosbiit 6anaHc 6e3 ctpaH EC, £ mapa. (Non-EU trade balance) Hosn -3.023 -3,250 -3,110
9aHB 14:00 EZ MHAEKC 3KOH. oxunaaHmit (Economic Sentiment) [Jek 100,0 98,5 98,4
9aHB 15:00 DE Mpombiw . nponssoacTso m/m, % (Industrial production m/m) Hos 1,9 -1,2

9sa4B  16:00 GB CraBka baHka AHrnuu, % (BoE rate decision) - 0,50 0,50

9auB 16145 EZ Craska ELLB, % (ECB rate decision) - 0,25 0,25

9avB  17:30 US MepBuyHasa 6e3pabotmua, Teic. (Initial jobless claims) £o 04 aHB. 330 339 345
9aHB 17:30 US Onawanca 6espabotnua, MaH. (Continuing claims) 0o 28 pek. 2,865 2,833 2,815
9auB 19:30 US 3anacbl rasa: Hea/Hea, Mapga,. Ky6. ¢ (EIA weekly natural gas) £o 03 aHe. -157 -97

10 A48 3:50 JP 30/10TOBaNIOTH. pe3epssbl, S Mapa. (Foreign reserves) Oex 1267 1275

10a4B  6:00 CN Toprosbiii 6anaHc, mapga, toaHel (Trade balance) [Oek 25,6 33,8

10sH8  6:00 CN 06bem akcnopTa r/r, % (Exports y/y) [Oek 4,3 12,7

10s48  6:00 CN 06bem nmnopra r/r, % (Imports y/y) Lex 8,3 53

10aHB  9:00 JP MHAeKc onepex. MHAMKaTopos r/r, % (Leading indicators y/y) Hos 0,7

10a48 11:45 FR Mpom. npounssoacteo m/m, % (Industrial production m/m) Hoa -0,3

10a48  13:30 GB Mpom. nponseoacteo m/m, % (Industrial production m/m) Hos 0,4

10a48  13:30 GB Mpom. npomssoacTso r/r, % (Industrial production y/y) Hosa 3,2

10 a4  14:00 EZ BBI okoHuar. ke/ks, % (GDP q/q F) 3 KB. 0,1

10a48  14:00 EZ BB okoHuar. r/r, % (GDP y/y F) 3 KB. -0,4

10a48 15:00 BR MHaekc noTpe6. uen m/m, % (IPCA - Extended National CPI m/m) [Jek 0,54

10 a8 15:30 IN 30/10TOBaNOTH. pe3epsbl, S mapa. (Foreign reserves) A0 03 auB. 295,71

10a48  16:00 IN Mpom. npounssoactBo m/m, % (Industrial production m/m) Hos -1,8

10aHB8 17:30 US CpegHas novyacosas onarta Tpyaa m/m, % (Average hourly earnings m/m) Jek 0,2

10a48 17:30 US CpesHas npofokuT. pabouelt Hea. (Average weekly hours) [ek 34,5

10a48  17:30 US YposeHb 6e3paboTmupl, % (Unemployment rate) Oek 7,0

10a48 17:30 US Hosble paboune mecta B Hec/x cektope, Tbic. (Non-farm payrolls) Oek 203

10a48  17:30 CA YposeHb 6e3paboTmupl, % (Unemployment rate) Oexk 6,9

10au8 17:30 CA Yucno 3aHATbIX M/Mm, Teic. (Employment change m/m) [Jex 21,6

10 aHB  19:00 US OnTosble 3anacbl M/m, % (Wholesale inventories m/m) Hos 14

10a48  19:00 US OnToBble npoaaxu m/m, % (Wholesale sales m/m) Hosa 1,0

10s48  19:30 US NHAaeKe onepex. uHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index) 8o 03 saHB. 132,9

10aH8  19:30 US WHaexc onepex. uHamkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) 0 03 aHB.. 1,8

10 AHB : IN Oednumt Topr. 6anaHca, $ mapa. (Trade deficit) Jek 9,22

13 a4B  23:00 US Focyaapcts. 6loaxer, $ mnpa. (Federal Budget) Oek -135,20

14 a8 3:550 JP KpeauTbl 3KOHOMMKM (OCTaTOK CCyAHOM 33803K-CTH) r/r, % (Bank lending y/y) Jek 2,2

14 av8  11:45 FR CueT TekyLLMx onepauuii, mapa,. espo (Current account) Hosa -2,1

14 a8 13:30 GB MHAaeke noTtpebut. ued m/m, % (CPI m/m) [ek 0,1

14 au8  13:30 GB MHAaeke noTpebuT. ueH r/r, % (CPly/ly) ek 2,1

14aH8  13:30 GB MHAeKe ueH npoussoaunT. m/m, % (PPl output m/m) Oex -0,2

14 su8  13:30 GB MHaeke ueH npoussoauT. r/r, % (PPl output y/y) ek 0,8

14 an8  13:30 GB MHaeKe LeH npounssoauT. 6a3osblit M/m, % (PPI core output m/m) [Jek -0,1

14 a8 13:30 GB MHAeKe ueH npoussoamT. 6asosbii r/r, % (PPl core output y/y) Lex 0,7

14 a8  13:30 GB MHAEKC LeH Npou3BoauT. Ha dakTopbl Npon3s-Ba m/m, % (PPl input m/m) [Oex -0,7

14 su8  13:30 GB MHAEKC LeH NpousBoauT. Ha daktopbl npoun3s-ga r/r, % (PPlinput y/y) ek -1,0

14 av8  14:00 EZ Mpombiwn. nponssoactso m/m, % (Industrial production m/m) Hoa -11

14 au8  14:00 EZ Mpombiwn. npoussoacTso r/r, % (Industrial production y/y) Hona 0,2

14 aHe 1645 US Po3HuyYHble npogakm cetm ICSC Hea/Hea, % (ICSC chain store sales w/w) 80 04 AHB. -5,4

14 av8  16:45 US Po3HuWuHble npogaxu cetm ICSC r/r, % (ICSC chain store sales y/y) 00 04 aHB. 1,7

14 a8 17:30 US Po3HWYHble npodaxu m/m, % (Retail sales m/m) Lex 0,7

14 a4 17:30 US Po3HWuHble nposaxu 6e3 asTomobuneit m/m, % (Retail sales ex autos m/m) [Jek 0,4

14 a8 17:30 US LleHbl aKkcnopTa m/m, % Export prices m/m) Lex 0,1

14 au8  17:30 US LleHbl umnopTa m/m, % (Import prices m/m) Lex -0,6

14 a8 17:55 US Redbook: po3HuuHble npogaxu m/m, % (Redbook m/m) 00 04 aHB. -0,6

14 avB8  17:55 US Redbook: posHuuHble npogaxu r/r, % (Redbook y/y) no 04 aHs. 4,1

14 avB  19:00 US Mpowuse. 3anackl M/m, % (Business Inventories m/m) Hos 0,7
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HacToawunii JoOKyMeHT NoAroToBneH aHanutndyecknm otaenom OAO «baHk BOA» 1 HOCUT UCKOYUTENTBHO MH(OPMALIMOHHbIN XapaKTep.
Bce oueHKW M MHEHUS, BblCKa3aHHble B OTYETE, NpeAcTaBnatoT cobon He3aBMCMMOe CYXAEeHWEe aHaNIUTMKOB Ha AaTy BbIXOAa OT4eTa.
Bo3HarpaxaeHne aBTOpOB OTYETa HU MPSIMbIM, HX KOCBEHHbIM 06pa30M He yBSA3aHO C NpeAcTaBfeHHbIMU B 0THeTe ToukaMn 3peHms. OAO
«BbaHk BOA» ocTaBnseT 3a o601 NpaBo N3MEHATb BbiCKa3aHHbIe OLEHKU U MHeHWs B toboe Bpemsa 6e3 npeaBapuTebHOr0 yBeAOMIEHNS.
NHdopmaums, cogepxallasncs B oT4eTe, NosyyeHa M3 MICTOYHUKOB, NPU3HaBaeMbIX HaMW AOCTOBEPHbBIMUW, OAHAKO HE CYLLEeCTBYET HUKaKMX
rapaHTUi, 4YTo yKasaHHasa MH@OpMauns SBASETCA MOMHON U TOYHON, N, COOTBETCTBEHHO, OHA He A0J/HKHa pacCcMaTpMBaTbCa Kak nosHas
N TouHasa. Mbl octaBnsieM 3a coboli npaBo He 06HOBNAATL MHMOPMALMIO HA OCHOBE HOBbIX A@HHbIX MO0 MOMHOCTBIO OTKas3aTbCs OT ee
ocseleHns. OAO «baHk BOA» 1 ero cOTpyAHMKM MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-MeNKepoM MAn CoOBepLlaTb UHble CAENKM B
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