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PbIHOK akuuin

B noHenenbHuk, 20 aHBaps, nHaekc MMBB oTkpbinca HebonbLwmM

MMBE 1495,36  0,57%  1,20% CHWXEHMeM, OAHAaKO MO4YTU Cpa3y pa3BepHYICs BBEpX, U poc
oTC ey B TeYeHMe MNpaKTUYeckn BCei ceccum. K Beuyepy OH o06HOBUN
MATHUYHBIA OKaslbHbI MAaKCUMYM, MOAHSBLUMCbL B MOMEHTE A0
MSCI Russia 756,70 0,09% -0,49% 1498,37 NyHKTOB, a 3aKpbliCa NUWb HeMHOrMM Huxe (1495,36
MSCI EM 970,82 -0,15% -0,68% nyHkToB, +0,57%).
S&P 500 1838,70 -0,39% -0,20% Bo3srnaBunu poct akumm T[A3MPOMa, cHoBa nOAHsBLUMECS K
Bl 16458,56  0,25%  0,13% JIVMHUM HUCXoAsLWero TpeHaa 4kBl13. Takxke Nlyylle nHaekca cpeau
NNKBUAHbIX 6ymar akuum Ypankanus, JIYKOWa, obbluka n npedbl
FTSE 100 683673  011%  1,18% C6epbaHka. B HE60/bLIOM «MUHYCe» akuum BTB n CeBepcTtanm.
DAX 30 9715,90 -0,28% 2,16% o o
° . EBponenckne pbiHKWM NATHUYHbBIN POCT MPOAOSIXKUTL HE CMOI/IN Ha
NIKKEI 225 15641,68 -0,59% -1,70% doHe ybbiTka 3a 4kB13 Deutsche Bank, oTumMTaBlerocs paHblie
SSE Composite (09:00 MCK) ~ 2003,96  0,64% -1,13% pacnucaHus. AyTcangepoM U3 HaUMOHaNbHbIX WHAEKCOB CTas
vix oaa 072% 247 Hemeukuin DAX (-0,28%), a B cpeaHeM AMHaMUKa B pervoHe
A Ak HenTpanbHas (FTSEurofirst -0,05%). B CLUA B4Yepa TOproB He
6b1710 B CBA3M € npaszgHoBaHueM [IHa MapTuHa Jliotepa KuHra.
B KuTae cTaBKM [OEHEXHOro pblHKA, HakKaHyHe B3JeTaBlue A0
UST 2 YTM, % 0,38 -0,80 0,10 MaKCMMyMa MoYTM 3@ Mecsll, CerogHs OoTCTynuau BHU3 6narogaps
UST 10 YTM, % 2,83 1,80 43,30 BMelaTenbCTsy Hapo.u,H_oro EaHKE? KuTtas, n Ha 3ToM doHe pacTyT
n kutanckmii Shanghai Composite (+0,9%), n apyrue pbiHKU
UST 10 - TIPS 10, 6.n. 0,55 290 1,30 asmMaTckoro pervoHa. B nugepax - Sinonus (Nikkei 225 +1,1%) Ha
iTraxx Crossover Europe d)OHe ocnabneHmnsa meHsol.
5Y, 6.n. 44,50 -4,25 2,50 o
MHaoekc MMBB, Buepa He CMOTpPS Ha CpPaBHUTENbHO HEraTUBHbIN
Russia 30 YTM, % 3,97 456 16,17 BHELWHUM HPOH CHOBA OO6HOBMBLUMI NOKANbHbIN MaKCUMYM, CEroAHS
Russia 5Y CDS, 6.n. 167,85 3,62 3,31 Ha doHe no3nTvMBa M3 A3nn NpoKaeT Bbille MNOJYyTOpaTbiCAYHOM
Libor 3m USD, % 0.24 0,05 -0,18 OTMETKW W, COOTBETCTBEHHO, MPOObLET HUCXOASAWMA TpeHAa
yepe3 MakKCuMyMbl OKTA6psa u aekabps. OgHako 6onee BaXHbIM
Libor 12m USD, % 0,57 0,00 -0,15 COMpOTUBNEHNEM Ha  [AaHHbIN MOMEHT  npeacTaBnseTcs
USD/RUB NDF 3m, % 6,44 2,00 8,00 Aekabpbckuit MakcuMyM (1510 NyHKTOB), CEroAHs €ro wrypMa He
KAEM.
USD/RUB NDF 12m, % 6,33 0,00 6,00
RUB overnight, % 5,65 0,00 0,00 ﬂHeBHOM I—pa(bMK MH'D'eKca MMBE
Mosprime 3m, % 7,02 0,00 -3,00
1550 -
USD/RUB UB 33,43 0,10% 0,69%
EUR/RUB LIB 45,52 0,05% 0,69%
kop3uHa (EUR+USD)/RUB 39,19 0,68% 1,04% 1500
USD Index 81,36  0,00%  0,93%
EUR/USD 1,36 0,08% -0,89%
USD/IPY 104,16 -0,12% 1,15%
GBP/USD 1,64 0,05% 0,29%
1450 -
AUD/USD 088  035% -2,68%
USD/CAD 1,09 -0,15% 0,76%
\
USD/CNY 6,05 0,04% 0,15%
1400 ‘ } H' "‘
HedTb Brent, USD/6app. (ICE) 106,35 -0,12% -0,37% l x UH ‘ ‘
HedTb WTI, USD/6app. (NY- “ |
MEX) 93,87 -0,53% 2,25% # /*H
HaT. ra3, USD/min BTU (ICE) 4,33 -1,28% 6,74% /
30noTo, USD/yHu. (CME) 1253,19  -0,01% 0,01% 1350
0 N ~f’ y 5’ N 0 0
cepe6po, USD/yHu. (CME) 20,26 0,00% -0,44% ‘éy bé c,}\ 00‘\ °¢ ‘\o‘r &4- &4-
—EMA(50) —EMA(200)
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MaKpOBKOHOMMLIeCKaﬂ CTaTUCTUKaA

Jata Bpema CrtpaHa loka3zaTtenb MNMepuog, ®Pakt [Mpea. [lepecm.
20sH8  6:00 CN BB r/r, % (GDP y/y) 4 KB. 7,7 7.8
20aH8  6:00 CN Mpom. npownssoacTeo r/r, % (Industrial production y/y) Oex 9,7 10,0
20848 6:00 CN Po3HuuHble npogaxu r/r, % (Retail sales y/y) Oek 13,6 13,7
20848 8:30 JP 3arpy3ka npouss. mowwHocTel m/m, % (Capacity utilization m/m) Hos -0.5 1,2
20aHB  8:30 JP Mpom. Npoun3BoACTBO OKOHYAT. M/M, % (Industrial production m/m F) Hoa -0.1 0,1
20aH8  11:00 DE MHAeKe ueH npoussoauT. m/m, % (Producer prices m/m) [Jek 0,1 -0,1
20aHB  11:00 DE MHAeKe ueH npoussoaut. r/r, % (Producer prices y/y) Oek -0.5 -0,8
21aHB  14:00 DE WHAEKC 3KOH. 0XXuAaHui ZEW (ZEW Survey —economic sentiment) AxB 62,0
21av8  14:00 DE WHAeKc Tekywmx ycnosuit ZEW (ZEW Survey —current conditions) fAHB 324
21au8 17:30 CA OnTosble npogasku m/m, % (Wholesale trade m/m) Hosa 1,4
22848 4:30 AU MHaeKe noTpebuT. ueH Ke/ks, % (CPI q/q) 4 k. 1,2
22848 4:330 AU MHaekc noTpebur. ueH r/r, % (CP1y/y) 4 ks. 2,2
22au8  13:30 GB YpoBseHb 6e3pabotnubl, % (ILO Unemployment rate, 3M) Hoa 7,4
22aHB  13:30 GB Yucno 6e3paboTtHbix m/m, Toic. (Jobless claims change m/m) Oex -36,7
22848 15:30 IN [LeHexHbin arperat M3 2 Hea.r/ 2 Hea.r, % (M3 money supply) 14,9
22848 1645 US Po3HWuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) [0 18 axs. -1,0
22 a8 1645 US Po3HuWuHble npogaxu cetn ICSC r/r, % (ICSC chain store sales y/y) [0 18 aHB. 1.3
22848 17:55 US Redbook: po3HuyHble npogakm m/m, % (Redbook m/m) 80 18 aus. -0,3
22848 17:55 US Redbook: po3HuuHble npogaxm r/r, % (Redbook y/y) b0 18 aHB. 2,9
22 aHB  19:00 CA CraBka baHka KaHagpl, % (BoC rate decision) - 1,00
23aHB  11:58 FR WHAaeKc flenoBoi akTMBHOCTM B Npom. npeagapuT. (PMI Manufacturing A) fHB 47,0
23a4B  11:58 FR NHAEKC fenoBoi akTMBHOCTU B cdepe ycayr npeagaput. (PMI Services A) flus 47,8
23 a8 12:28 DE NHAEKC AenoBoi aKTMBHOCTM B NpoM. npeasapuT. (PMI Manufacturing A) flus 54,3
23948  12:28 DE MHAeKe aenoBoit aktueHoc B cdepe yenyr npeasaput. (PMI Services A) AHB 53,5
23 aHB  12:58 EZ WHAeKe fenoBoi akTMBHOCTM B Npom. npeagapuT. (PMI Manufacturing A) fHB 52,7
23 a4 12:58 EZ MHaeKc fenosoit akTMBHOCTU B cdepe ycayr npeasapuT. (PMI Services A) fiHB 51,0
23auB  12:58 EZ MHAEKC Aen10BOM aKTMBHOCTM KOMMO3WUTH. npeagapuTt. (PMI Composite A) AuB 52,1
23848 15:00 BR MHaekc notpeb. ueH 3a 1/2 mec. m/m, % (IPCA-15 - Extended National CP1 m/m) AHB 0,75
23aH8  15:00 RU MeayHapoaH. pesepBbl, S Mapa. (Central Bank reserves) £0 17 aHB. 499,1
23au8  17:30 US MepsuyHas 6e3pabommua, ic. (Initial jobless claims) 00 18 sAHB. 326
23auB8  17:30 US [Lnawanca 6e3pabotnua, maH. (Continuing claims) 0o 11 saHB. 3,030
23au8  17:30 CA Po3HuuHble Npogaxn m/m, % (Retail sales m/m) Hosa -0,1
23818 18:00 US MHAEKC LeH Ha xuabe m/m, % (FHFA home price m/m) Hos 0,5
23 a4 18:00 US MHaeKce ueH Ha xunbe r/r, % (FHFA home price y/y) Hos 8,2
23 a8 19:00 US MHAeKe onepex. HauKatopoB m/m, % (Leading indicators m/m) [Jek 0,8
23 a4 19:00 US Mpoaakm Ha BTOPUYHOM PbIHKE KMbA, MAH. (Existing home sales) Oex 4,90
23 a4B  19:00 US Mpoaaskn Ha BTOPUYHOM PbIHKe uaba M/m, % (Existing home sales m/m) [Oek -4,3
23au8  19:30 US 3anacol rasa: Hea/Hea, Mapa. ky6. ¢ (EIA weekly natural gas) 80 17 sHB. -287
23 aHB  20:00 US 3anacbl Hedp™: Hea/Hea, MaH. 6app. (EIA weekly crude stocks) A0 17 aHB. -7,658
23 au8  20:00 US 3anacbl 6eH3unHa: Heg/Hea, MaH. 6app. (EIA weekly gasoline stocks) 80 17 sHB. 6,183
23 a8 20:00 US 3anacbl AUCTUAA.: Hea/Heq, maH. 6app. (EIA weekly dist stocks) 80 17 sHB. -1,023
23848 20:00 US 3anacbl Hedp™ B KywuHre: Heg/Hea, maH. 6app. (EIA weekly crude Cushing) 80 17 auB. 0,145
24 av8  15:30 IN 30/10TOBaNIOTH. pe3epsbl, S Mapa,. (Foreign reserves) 00 17 aHB. 293,29
24 av8  16:30 BR CyeT Tekywwimx onepaumii, $ mapa,. (Current account) Jex -5,1
24348 17:30 CA MHaekc noTpebuT. ueH m/m, % (CPI m/m) ek

24848 17:30 CA MHaekc noTpebuT. ueH r/r, % (CP1y/y) Hek 0,9
24 a8 17:30 CA MHaeKc noTpebuT. ueH 6a3osblit M/m, % (CP1 core m/m) Jek -0,1
24 a8 17:30 CA MHAeKe noTpebuT. ueH 6asosblit r/r, % (CPIcorey/y) [ek 11
24 avB  19:30 US MHAaeke onepesk. nHavkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) 0o 17 saHB. 1345
24 a8 19:30 US MHaekc onepex. nHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) 80 17 aHB. 3,7
27 sHB  3:550 JP Toprosbii 6anaHc, mapga,. vex (Trade balance total) [ek -1292,9
27 aHB  3:50 JP 06bem akcnopTa r/r, % (Exports y/y) [Lek 18,4
27 a8 13:00 DE WHAEKe aKoH. oxunaanuii IFO (IFO expectations) AuB 107,4
27 sHB  13:00 DE NHAaeKke aenosoro knumara IFO (IFO business climate) fHB 109,5
27 avB  13:00 DE WHAeKe Tekywmx ycnosui IFO (IFO current conditions) AHB 111,6
27 aHB  19:00 US Mpogaaku HOBOTO *Kunbs, MaH. (New home sales) [ek 0,464
27 aHB 19:00 US Mpoaaku HoBOro Xunba M/M, % (New home sales m/m) ek 2,1
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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
KayecTBe npuMHunnana c UHBECTULMOHHBIMU MHCTPYMEHTaMM, yNoMsiHy TbiMu B HacTosiweM otyeTe. OAO «baHk BOA» NpoBOANT BHYTPEHHIOK
NOSINTUKY, HANPaB/IEHHYIO Ha NpeAoTBpaLLEHME NOTEHLMANbHbLIX KOHPANKTOB NHTepecoB. OAO «BbaHk BOA» 1 ero COTpyAHWKM HE HecyT
OTBETCTBEHHOCTU3aNpPAMONUINKOCBEHHbINYLLEepP6,HacTyNMBLUMIABPE3YNbTaTENCNO/Ib30BaHNAHACTOA e Nybankaunnmmnneecogepx aHus.
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