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AW BDA BAHK

PblHOK akuum

3akp. N3m. Nzm.

neHb, % Hen., %

B yeTBepr Ha MMpPOBbLIX pbiHKaxX HabNAaN0Ch CHUXEHNE anneTuTa
K pUCKY Ha ¢doHe »3ckanauum 60eBbiX AEUCTBUMN Ha BOCTOKE

MMBB 1423.78 -1.67% -2.60%
- 191645 3.97%  -4.40% YKpavHbl M CHOBa pe3KO YCUMBLUENCA MOMIEMUKM MO MoBoAy
TOro, BoB/ieYeHa M B KOHMAUKT Poccus. Moa AaBrieHMeM 6binu
MSCI Russia 663.02 -3.31% -3.84% eBponeickne akuum (FTSEurofirst300 -0,64%), onepexalwmnmm
MSCI EM 1086.98 -0.62%  0.47% TEMMNaMN CHUXKANIMCb pasBUBaOLLMECS PbIHKWU PErMoHa.
S&P 500 1996.74 -0.17% 0.22%
- 1707957 -0.25%  0.24% B TO e BpeMsi, aMepuKaHCKne MHAEKCbl NepBoOHavasibHble NoTepu
K 3aKpbITUIO CYLLECTBEHHO COKpaTWaW, MOTepPsiB B npeaenax
FTSE 100 680580 -0.36%  0.42% yeTBepTU npoueHTa. OTyacTM 3TOMy criocob6CTBOBana XopoLlas
DAX 30 9462.56 -1.12%  0.65% MaKpoO3KOHOMMYeckass CTaTUCTMKaA, B TOM 4uCNe MepecMoTp
0, (o)
NIKKEI 225 1545086 -0.48%  -0.81% anHammnkun BBI B 2kB14 ¢ +4,0% A0 +4,2% W poCT 4yncna caenok
Ha pblHKE HEABUXUMOCTMU.
SSE Composite (09:00 MCK) ~ 2201.60  0.26% -1.75% .
Poccuiickme aKTuMBbl HakaHyHe MoABEPr/MCb pacrnpoga)am.
VIX 12.05 2.29% 2.47%

Bnpouem, wnHaekc MMBB poctur AHEBHOro MuHMMyMa (1415
MYHKTOB) yXe€ K MOAyAHIO, @ B AajibHEWLWeM KOHCONMAMPOBasIcs
HeMHoro Bbiwe (1423,78 nyHKTOB, -1,67% Ha 3akpbiTne). CerogHs
OH OTKPbIBAETCS MNOSYNPOLEHTHBIM CHUXEHUEM.

N3m. N3m.

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

[MonaraeM, 4TO Cero4Hs TeMMbl CHUXEHUS pOCCVIVICKOFO pPbIHKa

UST 2 YTM, % 0.50 -1.20  3.60 3aMennatcsa, npu o6HOBNEHWM JIOKAIbHOrO MWHMMYMa WHAEKC
UST 10 YTM, % 25 270 5% MMBB HangeTr cnegytowyto MoadepXKy yxe B panoHe 1400

MyHKTOB. Ha OTCKOK BBEpX paccyMTbiBaTb MOKa He MPUXOAUTCH,
UST 10 - TIPS 10, 6.n. 0.21 -1.40 -2.60

TaK KakK BO3MOXHOCTb ObICTpOM AescKanaumu reonoanTu4ecKon

iTraxx Crossover Europe 5Y, 6.n. 236.795.12 -10.34 HanpsXeHHOCTM noZ 60MblWKMM BOMPOCOM, a B BbIXOAHble 3anag

Russia 30 YTM, % 474 17.64  26.67 rpo3nTcsa obcyXaaTb HOBble CaHKLUMKM NMpoTmB Poccuu.

Russia 5Y CDS, 6.1. 224.77-6.19 -8.41 Cpean 3KOHOMMYECKMX HOBOCTEN OAHMM M3 OCHOBHbIX COObITUN

USD/RUB NDF 3m, % 002 13.00  -14.00 OHS 6yayT MonbCckue gaHHble no 6e3paboTuue n npeaBapuTeNbHble
aBrycToBCckMe no MH@naumm B EBpo3oHe. OT nocnegHmx MoxeT

USD/RUB NDF 12m, % 9.23 20.00  20.00 3aBUCeTb rOTOBHOCTb ELIB CMArYMTb MOHETapHyl MOJINTUKY

RUB overnight, % 7.25  0.00 -75.00 yXe Ha ceHTA6pbCKOM 3acejaHum (Noka Mbl CYMTaEM, YTO 3TO
MasloBEPOSTHO).

Mosprime 3m, % 10.21 3.00 8.00

U3m. U3m.
HEBHOM I MK nHgekca MMBbB
AeHb, %  Head., % 1600 - D‘ € o paq) Aekca
USD/RUB LB 36.14  0.01%  -0.23%
1550 |
EUR/RUB LIB 47.62 -0.23%  -1.19% ‘
o
kopauHa (EUR+USD)/RUB 42.02  1.55% 1.62% 1500 nlv“HU“HUIx “OT“‘
USD Index 8252 0.08%  0.37% 1450 T L L ] S i
—-L\\ w I l Aq |
EUR/USD 132 -0.08%  -0.75% I AUP ] P
USD/IPY 103.70 -0.14%  -0.12% 1400 1 m W /Wl, &1 ) ‘*ﬂ
GBP/USD 1.66  0.05%  0.04% 1350 | H | wﬂ T?H”my W H| hﬂ
L
AUD/USD 0.94  0.16%  0.58% 1T I \
1300 } frydat
USD/CAD 1.09  -0.03%  -0.77% |‘ \ [
USD/CNY 6.14  -0.01%  -0.14% 1250 | h
1200 |
N3m. U3m. 1150
) ) o,,,u Q,,u Q,,u Q,,ta J‘&u é,,u s\,,u 9,3 ‘~o~
OeHb, % Hea., % &o & & & & «o @9 «o £
HedTb Brent, USD/6app. (ICE)  102.46 -0.25% -0.17% ——EMA(50) —— EMA(200)
HedTb WTI, USD/6app. (NYMEX) 94.55 0.71% 0.63%
HaT. ra3, USD/min BTU (ICE) 4.04 2.20% 3.99%
30n070, USD/yHU. (CME) 1289.74 0.57% 1.00%
cepe6po, USD/yHu. (CME) 19.55 0.67% 0.72%
OAO «baHk B®A». 197101, CaHkT-lNeTepbypr, MeTporpaackas Hab., 4. 36, nuT. A 1
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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YpoBeHb 6e3pabotuubl, % (Unemployment rate) ABr
Yucno 6e3paboTHbix M/M, Thic. (Unemployment change m/m) ABr
[LeHexHbln arperaT M3 r/r, % (M3 money supply y/y) Nion
NHAeKc 3KOH. oxunaanuii (Economic Sentiment) ABr
NHaekc noTpebuT. ueH npeasaput. /M, % (CPI m/m P) ABr
WNHaekc noTpebuT. ueH npeasaput. r/r, % (CPI y/y P) ABr
MepeuuHas 6espabotuua, Teic. (Initial jobless claims) [0 23 aBr.
Onawascs 6e3paboTtuua, MaH. (Continuing claims) [0 16 aBr.
CuyeT Tekywux onepaumnin, C$ mnpa. (Current account) 2 KB.
HesaBepu . npoaaxu xunbs M/M, % (Pending home sales m/m) Wion
3anachkl rasa: Hea/Hen, mnpa. ky6. @ (EIA weekly natural gas) [0 22 aBr.
NHpaekc noTpebuT. ueH r/r, % (National CPI y/y) Wion
WNHaekc noTpebuTt. ueH 6asosbiii r/r, % (National CPI y/y) Wion
NHaekc noTpebuT. ueH B Tokuo r/r, % (Tokyo CPI y/y) ABr
WHaekc noTpebuT. ueH 6a3oBblii B TokKno r/r, % (Tokyo CPI y/y) Asr
Pacxoabl AoMox03aicTB r/r, % (All household spending y/y) Wion
YpoBeHb 6e3pabotuubl, % (Unemployment rate) Wion
CooTHOLWeHMe HOBble BakaHCcuu / umcno conckartenei (Job /applicants) Wion
Mpom. NnponsBoAcTBO NpeaBapuT. M/M, % (Industrial production m/m P) Wion
Po3HuuHble npoaaxwu r/r, % (Retail sales y/y) Wion
3akasbl Ha cTpouTenbcTBO r/r, % (Construction orders y/y) Wion
HoBoe cTpoutenbcTtBo r/r, % (Housing starts y/y) Wion
WHpekc ueH Ha xunbe Nationwide m/m, % (Nationwide house price m/m) ABr
NHaekc ueH Ha xunbe Nationwide r/r, % (Nationwide house price y/y) Asr
Po3HuuHble npoaaxu M/M, % (Retail sales m/m) Wion
Po3HunuHble npoaaxwu r/r, % (Retail sales y/y) Wion
WHaekc ueH npoussoaut. M/M, % (Producer prices m/m) WNion
OueHka nHaekca notpebut. ueH r/r, % (CPI estimate y/y) ABr
YpoBeHb 6e3pabotunubl, % (Unemployment rate) Wion
3o0n0T0BaNOTH. pe3epBbl, $ Mnpa. (Foreign reserves) [0 22 aBr.
BBM r/r, % (GDP y/y) 1 kB.
BBM kB/kB, % (GDP q/q) 2 KB.
BB r/r, % (GDP y/y) 2 KB.
Ba3oBblii MHAEKC noTpeb. pacxoaoB M/M, % (Core PCE price index m/m) Wion
BasoBblii MHAEKC noTpeb. pacxonos r/r, % (Core PCE price index y/y) Nion
fednatop notpeb. pacxonos r/r, % (PCE price index y/y) Wion
JlnyHble poxoabl M/M, % (Personal income m/m) WNion
JInyHble pacxoabl M/M, % (Personal spending m/m) Nion
WHaekc ueH npoussoaut. M/M, % (PPI m/m) Wion
WHaekc ueH nponssoaut. r/r, % (PPI y/y) Wion
BBM mM/M, % (GDP m/m) NioH
BB kB/kB, % (GDP q/q) 2 KB.
BB r/r, % (GDP y/y) 2 KB.
Yukarckuin nHaekc aenosoi aktusHocTn (Chicago PMI) Asr
WHaekc onepex. nHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index) [0 22 aBr.

WHaekc onepex. nHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) [0 22 aBr.

WNHAaekc fenoBo akTMBHOCTKU B npoMblwn. (PMI Manufacturing) ABr
OnToBbie LeHbl M/M, % (Wholesale price index m/m) ABr
OnToBble UeHbl 1/r, % (Wholesale price index y/y) ABr
WHaekc ueH Ha xunbe Halifax M/M, % (Halifax house price index m/m) Asr
WHaekc ueH Ha xunbe Halifax 3 mec.r/ 3 mec.r, % (Halifax house price index) Asr
BB okoHuaT. kB/KB, % (GDP q/q F) 2 KB.
BB okoHyat. r/r, % (GDP y/y F) 2 KB.
WNHaekc nenoBon akTMBHOCTKU B NPOM. okoHyaT. (PMI Manufacturing F) ABr
WHAeKC AenoBoi akTUBHOCTM B NpoM. 0koH4aT. (PMI Manufacturing F) Asr
MHAaekc AenoBoi akTUBHOCTM B NpoM. okoH4aT. (PMI Manufacturing F) ABr
NHaekc nenoBo akTMBHOCTKU B npoMblwn. (PMI Manufacturing) ABr
MNotpeb. kpeantoBanue, £ mapa. (BoE consumer credit) Wion
Yunctoe KpeanT-me Ha NOKynKy xunbs, £ mapa. (Mortgage lending) Nion

O pfo6p. 3a89BKU HA XUNULHbIE KpeauTsl, Teic. (Mortgage approvals) Wion
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6/u «Riverside Towers»

Ten.: +7 (495) 662-63-63 (ocHOBHOW)
dakc: +7 (495) 662-63-64

moscow@bfa.ru

YnpaBneHue gUJIMHra

LlesuyoB MNasen nob6. 1195

Ha4yalJibHUK ynpaBneHunsa p.shevtsov@bfa.ru

AHanuTuyeckuit otgen research@bfa.ru
MouceeB Anekcem [06. 1286
HayanbHWK oTAena a.moiseev@bfa.ru
XXpaHoB AMUTpUM [o6. 1241
BeAYyLMA aHannTumK d.zhdanov@bfa.ru
HoBo>kxunoe flkos [06. 1222
aHaNnTmK j.novozhilov@bfa.ru
MpyaHukoBa JlrogMuna no6. 1154
cneumanucT no GuHaHCOBOMY |.prudnikova@bfa.ru
MOAEeNMPOBaHUIO

Mywko AnekcaHap no6. 1280
aHanNnTmK a.glushko@bfa.ru

OTaen npopax

npsimon +7 (812) 326 93 61
Kunpko KOHCTaHTUH no6. 1337
HayanbHWK oTAena k.kirko@bfa.ru

OTAen PbIHKOB aKUMW  npsmoii +7 (812) 329 81 92

HepgymoB OAMuTpuin no6. 1092
HayanbHUK oTAena d.nedumov@bfa.ru
Llnpokos CtaHucnas no6. 1053
Tpenaep s.shirokov@bfa.ru

OTaen ToBapHbIX PbIHKOB
npamon +7 (812) 329 81 98

HapopoBbiit PoMaH nob6. 1144
HavasbHUK oTAena r.narodovyy@bfa.ru
KasaHueB Cepreii no6. 1168
Tpenagep s.kazantsev@bfa.ru

OTaen gUnepckKux onepauum

Bo3Hbi Anekcemn n06. 1010
HavanbHuk oTaena a.voznyi@bfa.ru

Asyraes PoMmaH

. no6. 1032
rnaBHbIN cneynannct

r.dzugaev@bfa.ru

OTaen AeHe>XHOro v BaJiloTHOro pbiIHKOB

TypaeB AMUTpUM [o6. 1157
HauyanbHuk oTaena d.turaev@bfa.ru

OneiHuk MNaBsen
rnaBHbIM cneunanncT no6. 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»



