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MMBB 1494.92
PTC 1383.70
MSCI Russia 749.13
MSCI EM 1062.37
S&P 500 1964.68
DII 16915.07
FTSE 100 6672.37
DAX 30 9659.13
NIKKEI 225 15216.47
SSE Composite (09:00 MCK) 2046.19
VIX 12.59
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UST 2 YTM, % 0.46
UST 10 YTM, % 2.53
UST 10 - TIPS 10, 6.n. 0.24
iTraxx Crossover Europe 5Y, 6.n. 247.51
Russia 30 YTM, % 4.12
Russia 5Y CDS, 6.n. 170.19
Libor 3m USD, % 0.23
Libor 12m USD, % 0.55
USD/RUB NDF 3m, % 9.00
USD/RUB NDF 12m, % 8.51
RUB overnight, % 7.25
Mosprime 3m, % 9.33
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3akp.
USD/RUB LB 34.08
EUR/RUB LB 46.41
kop3uHa (EUR+USD)/RUB 39.46
USD Index 80.17
EUR/USD 1.36
USD/IPY 101.31
GBP/USD 1.71
AUD/USD 0.94
USD/CAD 1.06
USD/CNY 6.20
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PblHOK akuum

B yeTBepr pa3BuTble€ PbIHKW CHOBA OTCTYMNasin, OCHOBHbIM BUAMMbIM
HeraTuBHbLIM AparBepoM CTano 6ecnoKoMCTBO 3a YCTOMYMBOCTb
nopTyranbckmx 6aHkoB. EBponencknme MWHAEKCbl Tepsnnm B
cpegHeMm okono 1%, B ayTcanpaepax npeackasyemMo OKasasucb
nepudepuinHole pbiHkU. FTSEurofirst300 (-1,0%) onycTtunacs Ao
OBYXMECAYHOrO0 MWHMMYMa, TeCcTUpyeT MNOALAEPXKY Ha YpOBHE
MaKCUMYMOB siHBapsi-anpens u, Noxoxe, roToB OTCTYNUTb A0 JIMHUN
BOCXOASLLEro TpeHAa BTOPOM NooBMHbI 2013 — NnepBo NOSTI0BUHbI
2014 (okono -1,5% OT TeKyLWmnx ypoBHe).

B CLUA DIJIA (-0,42%) u S&P500 (-0,41%) B Hauyane ceccum
oTCTynanu A0  NosyTopaHeAenbHOro  MWUHMMyMa,  OAHakKo
3aTeEM NOTEpU COKpaTU/M, 3aKpbIBLWINCL B Mpeaesiax TOpProBbiX
AMana3oHoB [ABYX npeablaywmx ceccuii. OT  KOprnopaTUBHOWM
OTYETHOCTM B OGaAmMXaWwme AHM OyaeT 3aBUCETb, MNOJYYUT NK
HUCXoAAWas Koppekuusi npoaosxeHue. CerogHss MepBbIM U3
6aHkoB oTumTaetcsa Wells Fargo.

PasBuBatowmecs pblHKWM B CpeAHEM BbIMsiAe/IM HECKOIbKO Nyylle
(MSCI EM +0,14%) - Brpo4eM, 3TO OTpaXkaeT B NepBYI oyepenb
HeboNbLWOM POCT a3vMaTCKUX WHAEKCOB BYepa yTpoMm. [lo3xe B
EBpone un JlaTnHckon AMepunke 60NbLWNHCTBO Naowanok 6biam nog
nasneHueM. CerogHs c yTpa pacteT kuTanckumn Shanghai Compos-
ite (+0,6%), HO oCTanbHble pa3BMBaKLMECH PbIHKM a3naTCKOro
pervoHa B «MUHyCe».

NHpekc MMBB Buepa npobun nonyTopaTbiCAYHYO OTMETKY M BO
BTOpPOM NOSIOBUHE AHSA AOXOAWN A0 nopaep>Xku 1480 nNyHKTOB, HO
B Moc/fieAHWMI Yac TOProe oTckoumn Ao 1494,92 (-1,22%). CerogHs
oXuaaeMm MNpOAOIHKEHNA CHUXEHUS POCCUMNCKOro pblHKA, WHAEKC
MMBB, npobue noaaepxky 1480 nyHkTOB, HanpasuTcs k 1460. 15
nions 3akpbiBaetca peectp JIYKOWMa.

1600 AHeBHOM rpadmnk nHaekca MMBB
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HedTb Brent, USD/6app. (ICE) 108.67 0.36% -2.10% EMA(50) EMA(200)

HedTb WTI, USD/6app. (NYMEX) 102.93 0.63% -1.09%

Har. ras, USD/min BTU (ICE) 4.12 -1.20% -6.49%

3on0to, USD/yHu. (CME) 1334.90 0.70% 1.17%

cepebpo, USD/yHu. (CME) 21.39 1.62% 1.42%

OAO «baHk B®A». 197101, CaHkT-lNeTepbypr, MeTporpaackas Hab., 4. 36, nuT. A 1

Ten.: 8 (800) 700-54-54, +7 (812) 458-54-54, bfa.ru
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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WNHAeKC LeH Ha kopn. ToBapbl (onToBble LeHbl) M/M, % (Corp goods price m/m)

MNHAeKC LeH Ha kopn. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
YpoBeHb 6e3paboTuubl, % (Unemployment rate)

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

Toprosbiii 6anaHc, mnpa. oaHen (Trade balance)

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

O6bem umnopTta r/r, % (Imports y/y)

NHaekc noTtpebut. nosepusa (Consumer confidence)

Mpom. npousBoacTBo M/M, % (Industrial production m/m)
ToproBblli 6anaHc, £ mapa. (Trade balance)

Toprosbii 6anaHc 6e3 ctpaH EC, £ mapa. (Non-EU trade balance)
CTtaBka baHka AHrnun, % (BoE rate decision)

MepsuyHasa 6e3paboTuua, Toic. (Initial jobless claims)

Onswascs 6e3paboTtuuya, MaH. (Continuing claims)

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

OnTosble npoaaxu M/M, % (Wholesale sales m/m)

3anacskl rasa: Hea/Hea, mnpa. ky6. @ (EIA weekly natural gas)

WHoekc noTpebuT. ueH okoH4yaT. M/M, % (CPI m/m F)

NHpekc noTpebuTt. ueH okoHyaT. r/r, % (CPI y/y F)

OnTtoeble yeHbl M/M, % (Wholesale price index m/m)

OnToBble ueHbl r/r, % (Wholesale price index y/y)

CueT Tekywmnx onepauunin, mnpa. espo (Current account)

30n10TOBaNOTH. pe3epBbl, $ Mapa. (Foreign reserves)

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

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

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

NHaekc onepex. nHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)

NHpekc onepex. nHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

FocynapcTs. 6toaxeT, $ mnpa. (Federal Budget)
Oedwuunt Topr. 6anaHca, $ mnpa. (Trade deficit)
ToproBbit 6anaHc UB, $ mnpa. (Trade balance)

3arpyska npousB. MmouHocTen M/M, % (Capacity utilization m/m)
MpoM. nponsBoACTBO OKOHYAT. M/M, % (Industrial production m/m F)
MpoMbiwn. npon3soacTso M/M, % (Industrial production m/m)
Mpombiwn. nponsBoAcTBO r/r, % (Industrial production y/y)

WHaekc noTpebuT. ueH m/mM, % (CPI m/m)

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

WHaekc ueH nponssoant. M/M, % (PPI output m/m)

WHaekc ueH npoussoaut. r/r, % (PPI outputy/y)

WHAaekc ueH npoussoanT. 6asosbili M/M, % (PPI core output m/m)

WHpekc ueH nponseoauT. 6a3oBbin r/r, % (PPI core output y/y)

WHAEeKC LeH Npou3BOAUT. Ha ¢ akTopbl NpousB-Ba M/M, % (PPI input m/m)
NHaeKkc L eH Nnpon3BoaunT. Ha pakTopbl nponss-Ba r/r, % (PPI inputy/y)
WHpoekc 3KOH. oxuaaHui ZEW (ZEW Survey — economic sentiment)
WHaekc Tekywmx ycnosuin ZEW (ZEW Survey - current conditions)
Po3HunuHble npogaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
P o3HuYHble npofaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
MHAeKC Npou3B. akTUBHOCTU B Hbto-Mopke (New York Fed Manufacturing)
P o3HUYHbIE Npogaxun M/M, % (Retail sales m/m)

P o3HUYHbIe Npofaxu 6e3 aBTomobunen M/M, % (Retail sales ex autos m/m)
LleHbl akcnopTa M/M, % Export prices m/m)

LleHbl umnopTa M/M, % (Import prices m/m)

Redbook: po3HuuHblie npoaaxu M/M, % (Redbook m/m)

Redbook: po3HuuHblie npoaaxv r/r, % (Redbook y/y)

Mpowuss. 3anackl M/M, % (Business Inventories m/m)

YpoBeHb 6e3pabotuubl, % (ILO Unemployment rate, 3M)
Yucno 6e3paboTHbIX M/M, Tbic. (Jobless claims change m/m)
ToproBbiii 6anaHc, Mmnpa. eBpo (Trade balance)
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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»



