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. e e PblHOK akuum

AeHb, % Hen., % B noHeaenbHUMK Ha pasBUTbIX pblHKax akuuMin npeobnaganu
MMBE 1513.72  1.62%  2.53% HeraTuBHble HacTpoeHus. EBponenckne WHAEKCbl YCKOPWUIN
NATHUYHOE CcHuXxeHune, FTSEurofirst (-0,9%) cHoBa oTCcTynaeTt

PTC 1385.24 1.82% 1.40% o
oT conpotuBnaeHnsa 1400 nyHKTOB. XyXe OXWAAHWA oOKa3anucCb
MSCI Russia 749.64  1.54%  1.39% Malckue AaHHble MO NMPOMMNPOU3BOACTBY B lepMaHuu, (-1,8%m/m).
MSCI EM 1064.33  0.18%  1.29% Mmasa Esporpynnbl W.[JeliccenbnyM Ha BYepallHeM 3acenaHuu
&P 500 197765 -0.39%  0.89% 3aaBuUf, 4YTO CTpaHbl EBpocotw3a ™MoryT nonyuutb 6onble
BpPEMEHU ANs 0340pOBAeHUs HGUHAHCOB NMpU YC0BUW NMpoBeAeHus
DII 17024.21 -0.26%  1.17% [ONTOCPOYHbIX pedopM.
FTSE 100 6823.51 -0.62% 1.18% CHWXanucb B MOHEAENbHUK MOCNe TPEXAHEBHbIX BbIXOAHbIX W
DAX 30 9906.07 -1.03%  0.74% aMepuKaHCKMEe MHAEKCbl, YMEPEHHO OTCTYMNWAN OT UCTOPUYECKUX
- (o) - 0,
NIKKEI 225 1537944 0.37%  1.43% Makcumymos DIIA (-0,26%) wm S&PSOP (-0,39%), onepexarowmmm
TemMnaMmm OoTCTynanum KOMMaHum Manown kKanutanusauumun. B dokyce
SRIE Compesie (WD FEky) VSISl GMEh 0.5 BHMMaHUsA B 6nuxahwme [AHW — CTapT Ce30Ha OTYETHOCTEN:
VIX 11.33  9.79% -2.07% CeroaHs rnocne 3aKpbiTUsS aMepPUKaAHCKOM ceccum oTumTbiBaeTcs Al-

coa, B nNsATHMLY - Wells Fargo, MHOrounc/fieHHble OTYETbl BbIAAYT

Ha cneaywLllen Heaene.
3akp. WU3M. N3m. Aytow A

NHaekc MMBB, Bonpekn HalwuM OXUAAHWAM, He CTas pa3BuBaTb
MATHUYHOE CHWXXEHME a, HanpoTMB, YBEPEHHO BOCCTaHaB/IMBasICS.

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

UST 2 YTM, % 0.52 0.40 5.90 Bo BTOpoW nonoBuHe AHA OH nmoaHsAcs Ao 1510 nyHKTOB, a nepena
UST 10 YTM, % 262  -3.10 10.10 3aKpbITMeM warHyn ewe Bbiwe (1513,72 nyHkTa, +1,62%). Takum
UST 10 - TIPS 10, 6.1, 034 -1.70 2,60 06pa3oM, poOCCUNCKNIA PbIHOK CHOBA AEMOHCTPUPYET YCTONUYMBOCTb

Ha TeKywmnx ypoBHax. CerogHs nHaekc MMBB, BuanMo, nonbiTaeTcs
iTraxx Crossover Europe 5Y, 6.n. 228.51 3.37 -9.53

npeononeTb conpotussieHne 1520 nyHKTOB. B cnyvyae ycnexa oH
Russia 30 YTM, % 4.15 -9.46  -0.95 MOXeT yCneTb MOBTOPUTb MakKCuMMyMm okTa6psa 2013 ropa (1540
NYHKTOB) A0 3aKpbITUS peecTpoB HedTerasoBblX «PULLEK>.

Russia 5Y CDS, 6.n. 171.52 -4.64  -5.28
Libor 3m USD, % 0.23 -0.25 -0.20
Libor 12m USD, % 0.55 0.00 0.06
USD/RUB NDF 3m, % 8.56 -2.00 1.00
USD/RUB NDF 12m, % 8.36 -3.00 0.00
RUB overnight, % 7.20 20.00 -55.00
Mosprime 3m, % 9.37 0.00 -8.00
3akp.  Mam. Wam. OHeBHOM rpadumk nHaekca MMBB
1550 -
AeHb, %  Hed., %
t
USD/RUB LIB 34.32 0.38% 2.06% 1500 4 it ﬂlﬂéh HIMH Hw
______ T + untf 11
EUR/RUB LIB 46.69  0.00%  1.88% YL L TR AN L7zl
1450 | My i I‘
kop3uHa (EUR+USD)/RUB 40.05 0.15% 1.05% 1] P’_g IH -
pu—
USD Index 80.27 -0.02%  0.57% 1400 N—— ! M
\W\ W%:/‘%/
EUR/USD 1.36 0.08%  -0.55% ﬂ
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USD/IPY 101.82  -0.27%  0.51% Hl ”. mn.h 1 “ h|
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GBP/USD 1.71 0.19% 0.13% 1300 ] U I ‘ V| b
AUD/USD 0.94 0.14%  -0.62% lL
USD/CAD 1.07 0.27% 0.14% 1250 - I
USD/CNY 6.20  -0.00% 0.00%
1200 |
WaMm.  U3m. 1150
% e o > (3 (3 3 3 (3
N N N N N N N N N
OeHb, % Hea., % &+ & @ ] < Q > > >
& & & &£ & & *® *® &
HedTb Brent, USD/6app. (ICE) 110.24 -0.36% -1.89% —EMA(50) —— EMA(200)
HedTb WTI, USD/6app. (NYMEX) ~ 103.53 -0.24% -1.75%
HaT. ras, USD/min BTU (ICE) 4.23 -4.11% -5.29%
3onoto, USD/yHu. (CME) 1319.89 -0.01% -0.55%
cepebpo, USD/yHu. (CME) 21.04 -0.43% 0.33%
OAO «baHk B®A». 197101, CaHkT-lNeTepbypr, MeTporpaackas Hab., 4. 36, nuT. A 1
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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3onoToBantoTH. pe3epsbl, $ Mnpa. (Foreign reserves)
NHaekc onepex. uHankaTopos r/r, % (Leading indicators y/y)
Mpombiwn. nponsBoacTBO M/M, % (Industrial production m/m)

KpeaunTbl 3KOHOMUKK (OCTATOK CCYAHOM 3a40/X-CTH) /T, % (Bank lending y/y)
O6bem sakcnopTta M/M, % (Exports m/m)

O6beM umnopta M/M, % (Imports m/m)

ToproBbiit 6anaHc, mapa. espo (Trade balance)

Mpom. npousBoacTeo M/M, % (Industrial production m/m)

MpoMm. npousBoacTBo r/r, % (Industrial production y/y)

Po3HunuHble npofaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
Po3HuyHble npogaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
MWHpekc noTpeb. ueH m/m, % (IPCA - Extended National CPI m/m)
Redbook: po3HuuHblie npogaxu M/M, % (Redbook m/m)

Redbook: po3HuuHble npoaaxu r/r, % (Redbook y/y)

MoTpe6. kpeauToBaHue M/M, $ mnpa. (Consumer credit)

MHaekc ueH npousBoauT. r/r, % (PPI y/y)

NHaekc notpebut. ueH r/r, % (CPI y/y)

[eHexHbl arperat M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)

3anacokl Hed TU: Hea/Hean, MnH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3nHa: Hea/Hen, MaH. 6app. (EIA weekly gasoline stocks)
3anacbl AUCTUAN.: Hea/Hea, MnH. 6app. (EIA weekly dist stocks)

3anacbkl HedTM B KywuHre: Hea/Hea, mnH. 6app. (EIA weekly crude Cushing)

MHAaekc ueH Ha kopn. ToBapbl (onToBble LeHbl) M/M, % (Corp goods price m/m)
MHAeKkcC ueH Ha kopn. ToBapbl (onToBble UeHbl) /T, % (Corp goods price y/y)
YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTbix M/M, Teic. (Employment change m/m)

ToproBbit 6anaHc, Mapa. oaHer (Trade balance)

O6bem sakcnopTa r/r, % (Exports y/y)

O 6bem umnopTa r/r, % (Imports y/y)

WHaekc notpebut. noBepusa (Consumer confidence)

Mpom. npouzBoacteo M/M, % (Industrial production m/m)

ToproBbiit 6anaHc, £ mnpa. (Trade balance)

Toprosbit 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)

CtaBka baHka AHrnuun, % (BoE rate decision)

MNepBuyHas 6e3paboTuua, Teic. (Initial jobless claims)

Onswascs 6e3paboTtuua, MaH. (Continuing claims)

OnToBble 3anackl M/M, % (Wholesale inventories m/m)

OnToBble nNpoAaxu M/M, % (Wholesale sales m/m)

3anacekl rasa: Hea/Hen, mnpa. ky6. @ (EIA weekly natural gas)
MexayHapognH. pesepsbl, $ Mapa. (Central Bank reserves)

MWHaekc noTpebuT. ueH okoHyat. M/M, % (CPI m/m F)

NHaekc noTpebuT. ueH okoHvat. r/r, % (CPI y/y F)

OonToBble LeHbl M/M, % (Wholesale price index m/m)

OnToBble LeHbl I/r, % (Wholesale price index y/y)

CueT Tekywnx onepauunin, mnpa. espo (Current account)

Mpom. nponssoacTBo M/M, % (Industrial production m/m)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHATbIX M/M, Tbic. (Employment change m/m)

WHaekc onepex. niamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
NHaekc onepex. niankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
FocypapcTts. 6oaxeT, $ mnpa. (Federal Budget)

3arpyska npousB. Mol HocTel M/M, % (Capacity utilization m/m)
MpoM. Npon3BoACTBO OKOHYaT. M/M, % (Industrial production m/m F)
Mpombiwn. npousBoacTBo M/M, % (Industrial production m/m)
Mpombiwn. npousBoacTBo r/r, % (Industrial production y/y)
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115054, MockBa,

KocmonammnaHckas Hab., 4. 52, ctpoeHune 5,

6/u «Riverside Towers»

Ten.: +7 (495) 662-63-63 (0OCHOBHOW)

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

YnpaBneHue gUJIMHra

LlesuyoB MNasen
HayanbHWK ynpaBneHus

AHanuTuyeckuit otgen

[06. 1195
p.shevtsov@bfa.ru

research@bfa.ru

MouceeB Anekcen
Ha4vya/lbHUK OoTAeNa

XXpaHoB AMUTpUM
BEeAYLWUNA aHaNMNTUK

OHukcuMmoBa HOnusa
BeAYLWWNA aHaNNTUK

HoBo)xunos fikoB
aHanuUTuK

MpyaHukoBa JlrogMuna
cneumanucT no puHaHCoOBOMY
MOAEeNMPOBAHUIO

Mywko AnekcaHap
aHaNINTUK

no6. 1286
a.moiseev@bfa.ru

no6. 1241
d.zhdanov@bfa.ru

no6. 1281
j.oniximova@bfa.ru

[o6. 1222
j.novozhilov@bfa.ru

nob6. 1154
|.prudnikova@bfa.ru

n[o6. 1280
a.glushko@bfa.ru

OTaen npopax

npsmon +7 (812) 326 93 61

Kunpko KOHCTaHTUH
HayanbHWK oTAena

OTaen pbIHKOB aKUMUM

no6. 1337
k.kirko@bfa.ru

npsiMoii +7 (812) 329 81 92

HepgymoB OAMuTpuin
HayaNbHKK oTAena

Llnpokos CtaHucnas
Tpenaep

OTAaen ToBapHbIX PbIHKOB

no6. 1092
d.nedumov@bfa.ru

no6. 1053
s.shirokov@bfa.ru

npamon +7 (812) 329 81 98

HapopoBbiit PoMaH
HayanbHUK oTaena

KazaHueB Ceprei
Tpenaep

OTaen gUnepckKux onepauum

nob6. 1144
r.narodovyy@bfa.ru

no6. 1168
s.kazantsev@bfa.ru

Bo3Hbi Anekcen
HavyanbHUK oTaena

A3yraes PomaH
rnaBHbIN cneymnanuct

n06. 1010
a.voznyi@bfa.ru

[06. 1032
r.dzugaev@bfa.ru

OTaen AeHe>XHOro v BaJiloTHOro pbiIHKOB

TypaeB AMUTpUM
HauanbHuk oTaena

OneiHuk MNaBsen
rnaBHbIM cneunanncT

no6. 1157
d.turaev@bfa.ru

[06. 1098
p.oleynik@bfa.ru

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.

© OTKpbITOE akunoHepHoe obuiecTBo «baHk BOA»



