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PTC

MSCI Russia
MSCI EM
S&P 500

DII

FTSE 100

DAX 30

NIKKEI 225

SSE Composite (09:00 MCK)
VIX

3akp. N3m. Nzm.

neHb, % Hen., %

1473.18 -0.59% -1.47%
1377.41 -0.41% 0.43%
748.04 -0.63% 0.83%
1046.81 0.48% -0.30%
1957.22 -0.12% -0.12%
16846.13 -0.13% -0.45%
6735.12  0.02% -1.07%
9804.90 -0.64% -1.99%
15308.49 0.27% -0.34%
2031.62 -0.35% 0.24%

11.63 0.35% 9.51%

WN3m. N3m.

AeHb, 6.n. Hea., 6.n.

UST 2 YTM, % 0.47 -1.50 0.90
UST 10 YTM, % 2.52 -3.60 -9.90
UST 10 - TIPS 10, 6.n. 0.25 -2.50 -10.60
iTraxx Crossover Europe 5Y, 6.n. 235.01 3.58 6.89

Russia 30 YTM, %
Russia 5Y CDS, 6.n.
Libor 3m USD, %
Libor 12m USD, %
USD/RUB NDF 3m, %
USD/RUB NDF 12m, %

RUB overnight, %

Mosprime 3m, %

4.05 -23.25 -14.79
169.54 1.69 -7.44
0.23 0.03 0.45

0.55 -0.10 0.05

8.43 0.00 -35.00
8.28 0.00 -18.00
7.75 0.00 -25.00
9.47 -5.00 -3.00

PblHOK akuum

B yeTBepr pasBuTble PbIHKN B CpeAHEM HE3HAUUTENTbHO CHU3UITUCh.
B EBpone FTSEurofirst300 (-0,12%) 06HOBMA MUHMMYM 3a MecsL,
BHYTPUAHEBHON MWHUMYM TMOYTU [AOCTUI JIMHUM BOCXOASILLErO
TpeHaa yepe3 MMHMMYMbl MapTa-anpesns, a 3akpbiTMe COCTOS10Ch
Bbilwe 50-gHeBHOM EMA. Takum obpasom, bnmxkanwasa uenb Ans
KOppeKunn AOCTUIHYTa, AN Mpoxoda HMXe MOryT noHaaobutbcs
HOBble HeraTuBHble ApanBepbl. M3 HauMOHaNbHbIX WHAEKCOB B
ayTcanpgepax Hemeukuin DAX (-0,64%), B HebONbWOM «naKCeE»
ncnaHckuii IBEX (+0,2%).

B CLUA S&P500 (-0,12%) wmn DIJIA (-0,13%) B Hauyane ceccum
CHmxanucb 6onee yem Ha 0,7% OTHOCUTENbHO NpeAblAyLIEro
3aKpbITUS, HO B UTOre MO4YTWU BCE NOTEPWU OTbIrpanu. Takum
o6pa3oM, Moka pbIHOK [O0BOJIbHO CMOKOMHO MNepeHec U HOBYH
rnopLuio He onpaBAaBlUelr OXuaaHus cTaTUCTukm (bonee cnabbin
POCT IMYHBIX [OXOA0B M pacxonoB), U cnosa rnaebl ®PB CeHT-
Nywnca Ox.Bynnapaa o ToOM, YTO COCTOSAHME 3KOHOMUKU MO3BOSUT
HayaTb MOBbIWEHME CTaBOK yXe K KOHUYy 1kB15.

PasBuBaloLmecs pbiIHKM BYepa B CPeAHEM pPa3BEPHYINCh BBEPX, YTO
nossonusio MSCI EM (+0,48%) ocTaTbCsl B y3KOWM KOHCOMMAALMUN.
BnpouyeM, 3TOT poCT OTpaxaeT B OCHOBHOM MO3UTUBHYIO ANHAMUKY
a3naTCKMX MJIOWAAO0K BYepa YTPOM — HauyMHas CO B4YepallHen
€BpOMENCKON CeccMnm W Ha  pa3BMBAKOWMUXCH  Naowagkax
npeobnagatoT coMHeHus. MHaekc MMBB Buepa nocne nonyaHs
npobun nogaepxky 1480 MyHKTOB W K 3aKpbITUKD CHU3UICA A0
1473,18 nyHkTOoB (-0,59%), BHYTpU AHS goxoaws noytu o 1465.
MonaraeMm, 4YTO WHAEKC TMPOAO/IKUT OCTOPOXHOE CHUXEHUE,
cnepytowern noaaepxXKorn octaetca otMeTka 1460 nyHkTOB. Yepes
ABa pabounx aHs, 1 vons, 3akpbiBaeTcs Noa AUBUAEHAbl peecTp
BTB.
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HedTb Brent, USD/6app. (ICE)  113.21 -0.69% -1.61%
HedTb WTI, USD/6app. (NYMEX) 105.84 -0.62% -0.55%
HaT. ra3, USD/min BTU (ICE) 4.40 -3.36% -4.01%
301070, USD/yHu. (CME) 1317.60 -0.11% -0.16%
cepebpo, USD/yHu. (CME) 21.05 0.33% 1.69%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA

26 mioH 16:00 BR YpoBeHb 6e3paboTtuibl, % (Unemployment rate) Maii 4.9
26 wioH 16:30 US ba3oBbli1 nHAEKC noTpeb. pacxonoB M/M, % (Core PCE price index m/m) Man 0.2 0.2
26 wioH 16:30 US ba3oBbli1 nHAeKkC noTpeb. pacxonos r/r, % (Core PCE price index y/y) Mai 1.5 1.4
26 mioH 16:30 US fednsatop noTpeb. pacxonos r/r, % (PCE price index y/y) Maii 1.8 1.6
26 moH 16:30 US MepBuyHasa 6espabotuua, Toic. (Initial jobless claims) [0 21 mioH. 312 312 314
26 moH 16:30 US Answascsa 6espabotuua, maH. (Continuing claims) fo 14 wion. 2.571 2.561 2.559
26 noH 16:30 US JNnyHble poxoabl M/M, % (Personal income m/m) Man 0.4 0.3
26 nioH 16:30 US JlnuHble pacxoabl M/M, % (Personal spending m/m) Man -0.1 -0.3 -0.2
26 nioH 18:30 US 3anacol rasa: Hea/Hen, mnpa. ky6. @ (EIA weekly natural gas) 80 20 mioH. 110 113
26 vioH : RU MexayHapoaH. pe3epsbl, $ mapa. (Central Bank reserves) 80 20 mioH. 471.1 468.7
27 mioH  3:30 JP WHaekc noTpebut. ueH r/r, % (National CPI y/y) Maii 3.7 3.4
27 mioH  3:30 JP WHaekc noTpebut. ueH 6asosblii r/r, % (National CPI y/y) Maii 3.4 3.2
27 vioH  3:30 JP WHpekc noTpebuT. ueH B Tokuo r/r, % (Tokyo CPIy/y) WioH 3.0 3.1
27 vioH  3:30 JP WHpekc noTpebuT. ueH 6a3oBblii B Tokuo r/r, % (Tokyo CPI y/y) WioH 2.8 2.8
27 vioH  3:30 JP Pacxoabl nomoxosancTs r/r, % (All household spending y/y) Man -8.0 -4.6
27 vioH  3:30 JP YpoBeHb 6e3paboTtuubl, % (Unemployment rate) Man 3.5 3.6
27 vioH  3:30 JP COOTHOLW EeHWE HOBbIe BakaHCcKK / umcno couckaTenen (Job /applicants) Man 1.09 1.08
27 vioH  3:50 JP Po3HunuHble npopaxw r/r, % (Retail sales y/y) Man -0.4 -4.4
27 vioH 10:00 DE LleHbl nMnopTa M/M, % (Import prices m/m) Man -0.3
27 vioH 10:00 DE LleHbl mnopTa r/r, % (Import prices y/y) Man -2.4
27 vioH 10:45 FR BB okoHuaT. kB/KB, % (GDP qg/q F) 1 kB.

27 vioH 10:45 FR MHaekc ueH nponssoant. M/M, % (Producer prices m/m) Maw -0.1
27 vioH 10:45 FR MoTpeb. pacxoabl M/M, % (Consumer spending m/m) Main -0.3
27 mioH 12:30 GB BBI okoHuyaT. kB/KB, % (GDP q/q F) 1 k8. 0.8
27 vioh 12:30 GB BBIM okoHu4aT. r/r, % (GDP y/y F) 1 kB. 3.1
27 mioH 12:30 GB CyeT Tekylux onepauuit, £ mapa. (Current account) 1 k8. -22.400
27 noH 13:00 EZ WHaekc 3KOH. oxuaaHui (Economic Sentiment) NioH 102.7
27 mioH 15:30 IN 3onoToBantoTH. pesepsbl, $ Mapa. (Foreign reserves) 0 20 nioH. 313.54
27 mioH 16:00 DE WHaekc noTpebuT. ueH npeasaput. M/M, % (CPI m/m P) MoH -0.1
27 mioH 16:00 DE WHaekc noTpebuT. ueH npeasapuT. r/r, % (CPIy/y P) MoH 0.9
27 mioH 16:30 CA WHaekc LueH npoussoaut. M/m, % (PPI m/m) Maii -0.2
27 mioH 16:30 CA WHaekc ueH npoussoaut. r/r, % (PPI y/y) Maii 3.9
27 nioH 18:30 US WHaekc onepex. nHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) 0 20 nioH. 135.4
27 vioH 18:30 US WHpekc onepex. uHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) 10 20 nioH. 4.4
30 mioH  3:50 JP MpoM. Nnpon3BoACTBO NpeaBaput. M/M, % (Industrial production m/m P) Maii -2.8
30 mioH  9:00 JP 3aka3sbl Ha cTpouTenbCcTBO I/r, % (Construction orders y/y) Mai 104.9
30 mioH  9:00 JP Hosoe cTpouTenbcTBO r/r, % (Housing starts y/y) Maii -3.3
30 moH 10:00 DE Po3HuuHble npopaxm M/M, % (Retail sales m/m) Mai -0.9
30 mioH 10:00 DE Po3HuuHble npopaxu r/r, % (Retail sales y/y) Man 3.4
30 mioH 12:00 EZ LeHexHblit arperat M3 r/r, % (M3 money supply y/y) Man 0.8
30 moH 12:30 GB MoTpe6. kpeantoBaHue, £ mnpa. (BoE consumer credit) Man 0.670
30 moH 12:30 GB YucTtoe KpeauT-me Ha NOKynky xunbs, £ mnpa. (Mortgage lending) Man 1.700
30moH 12:30 GB O pno6p. 3a%9BKM Ha XuAuWHbIe KpeauTsl, Tic. (Mortgage approvals) Man 62.92
30 moH 13:00 EZ OueHka nHgekca notpebut. ueH r/r, % (CPI estimate y/y) NioH 0.5
30 mioH 16:30 CA BBM m/M, % (GDP m/m) Anp 0.1
30 mioH 17:45 US Yukarckuit nnaekc genosoi aktnueHocTtu (Chicago PMI) WioH 65.5
30 nioH 18:00 US Hesasepw. npoaaxv xunbs M/M, % (Pending home sales m/m) Maw 0.4
1 uwon 6:00 DE OnToBble LeHbl M/M, % (Wholesale price index m/m) NioH -0.1
1 wmon 6:00 DE OnToBble UeHbl 1/, % (Wholesale price index y/y) WioH -0.9
1won 7:00 GB WHpekc ueH Ha xunbe Halifax m/m, % (Halifax house price index m/m) NioH 3.9
1won 7:00 GB MHpekc ueH Ha xunbe Halifax 3 mec.r/ 3 mec.r, % (Halifax house price index) NioH 8.7
1 wmon 11:55 DE MHaekc AenoBOM akTUBHOCTM B NpoM. okoHuaT. (PMI Manufacturing F) MioH 52.4
1 wmon 11:55 DE YpoBeHb 6e3paboTuubl, % (Unemployment rate) MNioH 6.7
1wmon 11:55 DE Yucno 6e3paboTHbIX M/M, Thic. (Unemployment change m/m) MNioH 24.0
1wmon 12:00 EZ MHaekc AenoBol akTMBHOCTM B NpoM. okoHuaT. (PMI Manufacturing F) MNioH 51.9
1wmon 12:30 GB WHaekc AenoBoi akTMBHOCTM B npoMbiw . (PMI Manufacturing) MtoH 57.0
1 wmon 13:00 EZ YpoBeHb 6e3paboTtuubl, % (Unemployment rate) Mait 11.7
1 wmon 18:00 US WHaekc aenosBol akTuBHocTM ISM B npounss. cekTope (ISM Manufacturing) MioH 55.4
1 umon 18:00 US MHaekc ueH B npouss. cektope ISM (ISM Mfg Prices Paid) MioH 60.0
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HacTtoswnn A[oKyMeHT noAroToBneH aHanutudeckmm otaenoMm OAO «BaHk B®A» M HOCUT WUCKNOYUTENBHO WHMOPMALMOHHBIN
xapaktep. Bce oOueHKM M MHeHMs, BblCKa3aHHble B OTYeTe, NpeACTaBAslT cOboW He3aBUCMMOE CYXAEHWe aHalMTUKOB Ha AaTy
BbIx0oAa OT4yeTa. Bo3HarpaxaeHvne aBTOPOB OTYETa HW MNpPSMbIM, HU KOCBEHHbIM 006pa3oM He yBSf3aHO C MpeACTaB/e€HHbIMU B
oTyeTe TOukamu 3peHusa. OAO «baHk B®A» ocTaBnseT 3a coboW MpPaBO W3MEHSTb BbIiCKa3aHHbIE OLEHKW W MHeHust B stoboe
BpeMs 6e3 npeaBapuTenbHOro yBeaomneHus. MHdopMmaums, coaepxallascs B OoTyeTe, MosydyeHa M3 UCTOYHWKOB, MpU3HaBaeMbIX
HaMW [AOCTOBEPHbIMM, OAHAKO He CyLleCTBYyeT HWKaKMX rapaHTUMin, 4YTO YyKasaHHas WHdopMauus SBASETCH MNOMHOM U TOYHOW,
N, COOTBETCTBEHHO, OHa He A0/KHa paccMaTpuBaTbCA Kak MonHas v ToyHas. Mbl octaBnsem 3a cobovi npaBo He OOHOBNATH
WH(OPMaLMI0O Ha OCHOBE HOBbIX AaHHbIX SIM60 MONHOCTbIO OTKa3aTbCa OT ee ocseweHusi. OAO «BbaHk B®A» n ero coTpyaHUKM
MOryT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeNKepoM WAW COBepLlaTb WHble CAENKW B KayecTBe MpuHUMMana C WHBECTULMOHHbBIMU
WHCTPYMEHTaMK1, YNOMSAHYTbIMM B Hactoswem otyeTe. OAO «baHk BOA» NpoBOAUT BHYTPEHHIOK MOMUTUKY, HaMpaBfE€HHYK Ha
npefoTBpalleHne noTeHuManbHbiXx KOHMAMKTOB MHTepecoB. OAO «baHk B®A» n ero COTPyAHUMKM HE HecyT OTBETCTBEHHOCTM
3@ NMpsAMOM WAW KOCBEHHbIV yllepb, HacTynuBLUMIK B pe3ynbTaTe WMCMNOAb30BaHMS HacTosiweh nybnvkauuum unm ee copepXxaHus.
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