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. e e PblHOK akuum

ASHb, % Hen., % B cpeay BHewHWMe PpbIHKM aKUWW  pa3BEpHYUCb  BBEPX.
MMBE 1474.72  -0.07% -2.55% PannupoBann nHAeKCbl pa3BuUTbIX eBponenckux nnowanok (FTS-
Eurofirst 300 +1,33%, ntanbsaHckuit FTSE MIB +3,17%). OCHOBHblE

PTC 1350.52 -0.12% -3.79% o
amepuKaHcKMe nHaeKkcbl npubasunun B npeaenax 0,5% He cMoTps
MSCI Russia 728.09 -0.61% -3.99% Ha 6ofiee HW3KMWI, YeM OXWAanocb, POCT MPOMMNPOM3BOACTBA B
MSCI EM 1066.83 0.05%  0.56% MIOHE, U CHUXeHne npubbinm Bank of America. DJIA oCcTur HOBOro
S&P 500 1981.57 0.42% 0.44% MCTOqueCKoro MaKCMMyMa'
DI 17138.20 0.45% 0.90%
Pa3sBuBaloWMecs pbIHKM, BMpoYeM, BO BYepallHEM pocTe
FTSE 100 6784.67 1.11% 0.99%

npakTuyecku He noy4dacteoBanu (MSCI EM +0,05%). B yacTHOCTH,
DAX 30 9859.27  1.44%  0.52% HECMOTpS Ha Ny4llyo, YeM OXWUAanocb, AnHamuky BBIT Bo 2kB14
CHu3nncsa kutamckmin Shanghai Composite. CerogHs OH Takxe

NIKKEI 225 15379.30 -0.10% 0.50%
BO3rNaBAsieT OTCTYMJIeHUe asmaTckux nnowanok (-0,7%).

SSE Composite (09:00 MCK) ~ 2050.59 -0.81%  0.60%
NWHpekc MMBB BuYepa B NepBON MOJSIOBMHE AHSA CHOBA MOAHACA
oT 1460 po 1480 nyHKTOB, OAHAaKO C cepeAuHbl ceccuun
KOHCOIMAMPOBACH Ha HENTPasbHON TEPPUTOPUMN N3-3a OXUAAHUSA
3akp.  Mam. U3m. HOBbIX @HTUPOCCUNCKMX caHKuui. CLLUA ony6nkoBanm paclumpeHue
CaHKLUMOHHOro crnucka BeyepoM. MHorme O60pOHHbIE KOMMaHWUu
nonanun B cnucok SDN, npeanonaratowmin 610KMpoBaHne akTMBOB

VIX 11.00 -8.03% -5.58%

AeHb, 6.n. Hea., 6.0.

UST 2 YTM, % 049 1.60  -0.80 B CLUA. MasnpombaHk, HoBaTak, PocHedTb v BIB BKtOYEHbI B
UST 10 YTM, % 254  -1.20 -0.70 cnucok OFAC, orpaHnymBarLWwmn 4OCTYN K aMEPUKAHCKOMY PbIHKY
UST 10 - TIPS 10, 6.n. 029  -0.10 2.20 Kanutana.
iTraxx Crossover Europe 5Y, 6.n. 246.26 3.00 5.10 B yetBepr nHaekc MMBB c oTkpbiTna otctynan go 200-gHeBHOM
Russia 30 YTM, % 428 1366  17.76 EMA B parioHe 1430 MYHKTOB U CEOAHSA 3TUM MOXET OrpaHUYUTLCS,
OAHAKO B 6Gnumxanwme AHW  KOPpeKUMss MOXeT Moay4uuTb
RUESE) B CDE, ©.m, 174K 29 82 nNpoAo/IKeHne, creayowas uenb — B painoHe 1410 nyHKTOB Mo
Libor 3m USD, % 0.23 -0.25  -0.20 nHagekcy MMBB. Bo3BpalieHne CaHKUMOHHOM TEMAaTUKN HEraTUBHO
) AN HacTpOeHUs WHBECTOpoB camMo no cebe u, KpoMme TOro,
Libor 12m USD, % 0.55 0.00 0.06

MOXEeT pacCMaTpMBaATbCA KaK MHAUKATOP YXYALEHWUs cuTyauumu
USD/RUB NDF 3m, % 8.58  -15.00 2.00 Ha BOCTOKEe YKpauHbl. [1pn 3TO POCCUMNCKUNA PbIHOK TOJSIbBKO YTO
rnoTepsas NoAAEPXKY B BUAE ANBUAEHOHbBIX OTCEYEK.

USD/RUB NDF 12m, % 8.53 -6.00 20.00
RUB overnight, % 7.90 0.00 65.00
Mosprime 3m, % 9.34 1.00 -2.00

3akp. Nzm. Nzm. o
. AHeBHON rpadmk nHaekca MMBB
neHb, %  Hed., % 1600
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EUR/RUB LI 46.79  0.23%  -0.05% |
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HedTb Brent, USD/6app. (ICE) 105.85 -0.16%  -2.24%
——EMA(50) ——EMA(200)

HedTb WTI, USD/6app. (NYMEX) ~ 101.20 1.24% -1.07%
HaT. ra3, USD/min BTU (ICE) 4.12 0.54% -1.22%
301070, USD/yHL. (CME) 1298.87 0.37% -2.02%
cepebpo, USD/yHu. (CME) 20.67 0.10% -1.81%
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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BBM r/r, % (GDP y/y)

Mpom. npoussoacTso r/r, % (Industrial production y/y)

Po3Hu4YHble npoaaxwu r/r, % (Retail sales y/y)

YpoBeHb 6e3paboTuubl, % (ILO Unemployment rate, 3M)

Yucno 6e3paboTHbIX M/M, Thic. (Jobless claims change m/m)

ToproBbiit 6anaHc, mnpa. espo (Trade balance)

Po3HuYHble npogaxu M/M, % (Retail sales m/m)

YucTble nokynku amep. u/6 Hepe3ua., $ mnpa. (Net long-term TIC flows)
3arpyska npou3BoACTB. Mol HocTel, % (Capacity utilization)

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

Crtaska baHka KaHapbl, % (BoC rate decision)

3anacbl HedTU: Hea/Hen, MaH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3nHa: Hea/Hea, MnH. 6app. (EIA weekly gasoline stocks)
3anacsbl aucTunn.: Hea/Hea, MnH. 6app. (EIA weekly dist stocks)
3anacel Hed T B KywuHre: Hea/Hea, MaH. 6app. (EIA weekly crude Cushing)
Oedunuunt Topr. 6anaHca, $ mnpa. (Trade deficit)

WHAaekc ueH npoussoaut. /M, % (PPI m/m)

WHaekc ueH npoussBoaut. r/r, % (PPI y/y)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

WHaekc noTpebut. ueH m/m, % (CPI m/m)

WHAaekc noTpebuT. ueH r/r, % (CPI y/y)

NHpekc noTpebut. ueH 6e3 npoaos./aHep. M/M, % (CPI ex food / energy m/m)
WHpekc noTpebuT. ueH 6e3 nponos./aHep. r/r, % (CPI ex food / energy y/y)
MepBuyHas 6e3paboTuua, Teic. (Initial jobless claims)

Onawascsa 6espaboTmua, MmnH. (Continuing claims)

PaspelweHuns Ha cTpouTenbCcTBO, MAH. (Building permits)

Pa3peweHunsa Ha cTponTenbcTBo M/M, % (Building permits m/m)

HoBoe cTpoutenbcTBo, MaH. (Housing starts)

HoBoe cTpoutenbcTBo M/M, % (Housing starts m/m)

3anacshl rasa: Hea/Hen, mnpa. ky6. @ (EIA weekly natural gas)
MexayHapoaH. pe3sepBbl, $ Mapa. (Central Bank reserves)

CueT TeKyLMX onepaLmnii Ce30HHO CKOppeKT., Mapa. eBpo (Current account sa)
CyeT TeKkyLWwmnx onepaLnin Ce30HHO HeckoppekT., Mapa. eepo (Current account nsa)
3onoToBanoTH. pe3epsbl, $ Mapa. (Foreign reserves)

WHpekc notpebut. ueH m/m, % (CPI m/m)

WHaekc noTpe6buT. ueH r/r, % (CPI y/y)

NHaekc noTpebuT. LeH 6a3oBblii M/M, % (CPI core m/m)

MNHaekc noTpebuT. LeH 6asoBblli r/r, % (CPI core y/y)

OonToBble npofaxu Mm/M, % (Wholesale trade m/m)

NHaekc onepex. nHankaTopos M/M, % (Leading indicators m/m)

WHpekc onepex. uHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
NHaekc onepex. uHankatopoB ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

WHaekc ueH npoussoaut. m/M, % (Producer prices m/m)
MNHaekc ueH npoussoauT. r/r, % (Producer prices y/y)

Po3HuuHble npogaxu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
Po3HuuHble npogaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
WHpekc noTtpeb. ueH 3a 1/2 mec. m/mM, % (IPCA-15 - Extended National CPI m/m)
MWHpekc notpe6. ueH m/mM, % (CPI m/m)

NHpoekc notpeb. ueH r/r, % (CPI y/y)

MNHpaekc noTtpeb. ueH 6e3 npoaos./aHep. M/M, % (CPI ex food / energy m/m)
WHaekc noTpeb. ueH 6e3 npoaos./aHep. r/r, % (CPI ex food / energy y/y)
Redbook: po3HuuHble npogaxu m/mM, % (Redbook m/m)

Redbook: po3HuyHblie npogaxu r/r, % (Redbook y/y)

WHaekc ueH Ha xunbe M/M, % (FHFA home price m/m)

WUHAekc ueH Ha xunbe 1/r, % (FHFA home price y/y)

Mpoaaxu Ha BTOPUYHOM pblHKE XWUibs, MaH. (Existing home sales)
Mpoaaxu Ha BTOPUYHOM pblHKE XuUnbsa M/M, % (Existing home sales m/m)
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MeTtporpaackas Hab., 4. 36, nuT. A, 6/u «JIMHKOpP>»
Ten.: +7 (800) 700-54-54 (ocHOBHOI)

dakc: +7 (812) 458-54-54
mail@bfa.ru
www.bfa.ru

dunnan
B . MockBa

“MaBeneukun”

baHka bB®A

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»



