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3akp. N3m.

N3m.

PblHOK akuum

AeHb, % Hen., % OnTMMM3M, BbI3Ba@HHbIA  MNPOTOKONIOM 3aceaaHmsa ®PC, He
MMBE 1384.33  0.33%  0.58% npoAep>xancss Ha MUPOBbLIX pPblHKax JAaxe CcyToK. [laHHble K3
. 1088.80  0.57% -0.58% fepmMaHum o PE3KOM CHMXEHMM 3KCMOopTa B aBrycTe CHoBa caenan
OCHOBHbIM ApanBepoM onaceHus ocnabneHnss MMpoBOM 3KOHOMUKMU.
MSCI Russia 595.13 0.32% 0.25%
MSCI EM 1008.33  0.96%  1.59% Ha 3TOoM ¢oHe pa3BepHynIUCb BHWU3 BHYTPU [AHS €Bponenckue
; " Ao o
S&P 500 1028.21 -2.07%  -0.92% muaekcol (FTSEurofirst300 -0,4%), pa3rpoMHON OKa3anacb ceccus
A1 OCHOBHbIX aMepuKaHCKuX (CHMxeHue Ha 2,0 - 2,1%), HecMoTps
DII 16659.25 -1.97% -0.84% Ha Xopolune exeHeaenbHble AaHHble MO PbIHKY Tpyaa. S&P500
FTSE 100 6431.85 -0.78% -0.23% MOYTM BEPHYNCA K BHYTPUAHEBHbIM MAHWMYMaM NOCNeAHUX ABYX
Hegenb (B parioHe 1925 nyHKTOB), NpyY BbIXO4E HUXE Lesblo CTaHeT
0y - 0, ~
R 9005.02 0.11%  -2.07% 200-gHeBHas EMA (ceituac 1900 nyHKTOB).
NIKKEI 225 15478.93 -0.75% -1.17%
Bo306HOBU/IOCH  CHMXXEHME  KOTUPOBOK HedTW, KOTUPOBKM
SSE Composite (09:00 MCK) ~ 2375.28 -0.59%  0.48% 6nmxanwero dboyepca Ha Brent HOUbO 0OHOBUY BHYTPUAHEBHOMN
VIX 18.76 24.16% 16.09% MUHUMYM cepeaunHbl 2012 r. (88,11 npotmuB 88,49 monn./6app.),

N3m.

AeHb, 6.M.

N3m.

Hea., 6.m.

3aKpbITUE HUXKE TeKYLUMX YPOBHEN C TEXHMUYECKOW TOYKWU 3peHus
OTKpbIBAET AOpPOry eule HuXxe, B parioH 80 gonn./6app.

NHpekc passuBatowmxcs ppiHkos MSCI EM (4+0,96%) BYepa BbIpoC,
HO ceroaHs nHAaekcbl B A3un TepstoT B cpeaHeM okono 1% Bcnen
3a LWTaTtaMu, n OH CHOBa OTCTYMNWA K MPUHLUMMNMANBbHO BaXXHOW Ha

0 - - (v
UST 2 YTM, % 045 -080 -840 QaHHbIi MOMEHT 30He noaaepxkn 990 — 1000 NyHKTOB.
UST 10 YTM, % 233 -0.30  -10.90
Ha cdoHe OTCTYMneHUs BHELWHWX (hOHAOBLIX U CbiPbEBLIX PbIHKOB
UST 10 - TIPS 10, 6.n. 036 050 -11.80 Yy uHAekca MMBB npuuuH Ans ONTMMU3Ma CEroAHs TOXe He
iTraxx Crossover Europe 5Y, 6.n. 347.70-2.56  91.16 nossutcsa. C OTKPbITUS OH TepsieT okono 1%. Brpoyem, nonaraem,
Russia 30 YTM, % 4.84 -2.56  -5.69 4yTo 6aKaiwan noadepxka B panoHe 1360 nNyHKTOB cerofHs
YCTOWT.
Russia 5Y CDS, 6.n. 295.0945.23 49.47
USD/RUB NDF 3m, % 7.88 28.00 -4.00
USD/RUB NDF 12m, % 839 6.00 21.00 1550 AHeBHOW rpacduk nHaekca MMBB
RUB overnight, % 7.50 0.00 25.00 ] L
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USD/RUB LB 39.98  0.60%  0.81% 1400 N m / W l hq 0/ hﬁ ”
EUR/RUB LB 50.51 0.61%  0.91% H‘\ M/ M' M / !
kopsuHa (EUR+USD)/RUB  45.00 0.14%  1.57% 1350 —W' ‘I 'l“ /
1 |
USD Index 85.66 0.29%  -0.04% ] m n J
EUR/USD 1.27  -0.34%  0.17% 1300 - |an
USD/IPY 107.83 -0.23%  -0.54% ] J
GBP/USD 1.61  -0.30%  -0.15% 1250 |
AUD/USD 0.88  -0.70%  -0.28% A R Na A N Na A A
& R > 2 & & & & &
S 2 *® & & & & 5 ¢
USD/CAD 112 0.70%  0.26%
——EMA(50) —— EMA(200)

USD/CNY 6.13  -0.14%  -0.13%

N3m. U3m.

neHb, % Hen., %
HedTb Brent, USD/6app. (ICE)  90.05 -1.46% -3.61%
HedbTb WTI, USD/6app. (NYMEX) 85.77 -1.76% -5.76%
HaT. ra3, USD/min BTU (ICE) 3.85 -0.26% -2.21%
30n070, USD/yHU. (CME) 1223.750.21% 0.86%
cepebpo, USD/yHu. (CME) 17.30  -0.23% 1.47%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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YpoBeHb 6e3paboTuubl, % (Unemployment rate)
Yucno 3aHaTbIXx M/M, Toic. (Employment change m/m)
O6bem skcnopTa M/M, % (Exports m/m)

O6bem umnopta m/M, % (Imports m/m)

Toprosbit 6anaHc, mnpa. espo (Trade balance)
CrtaBka baHka AHrnum, % (BoE rate decision)
MepsunuHas 6e3paboTtuua, Teic. (Initial jobless claims)
Onswascs 6espabotuua, maH. (Continuing claims)
OnToBble 3anackl M/M, % (Wholesale inventories m/m)
OnTosble npoaaxu M/m, % (Wholesale sales m/m)
3anachl rasa: Hea/Hea, Mnpa. ky6. @ (EIA weekly natural gas)

KpeanTbl 3KOHOMUKM (0CTAaTOK CCYAHON 3aA0nX-CTH) r/r, % (Bank lending y/y)
WHpekc noTpebut. gosepus (Consumer confidence)

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

Toprosbit 6anaHc, £ mnpa. (Trade balance)

Toprosbivi 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)
30n10TOBaNIOTH. pe3epBbl, $ Mapa. (Foreign reserves)

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

LleHbl akcnopTa M/M, % Export prices m/m)

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

YpoBeHb 6e3pabotuusbl, % (Unemployment rate)

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

MHaekc onepex. uhankaTopos ECRI WLI (ECRI U.S. Weekly Leading Index)
MHaekc onepex. unavkaTopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

Toprosbivi 6anaHc, mnpa. oaHer (Trade balance)
O6bem akcnopTa r/r, % (Exports y/y)
O6bem umnopta r/r, % (Imports y/y)

WHAEKC LeH Ha kopn. ToBapbl (ONToBbIE LieHbl) M/M, % (Corp goods price m/m)
MHaekc LeH Ha kopr. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
CuyeT Tekywux onepaunii, mapa. eepo (Current account)

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

WHpekc noTpebut. ueH r/r, % (CPIy/y)

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

WHpekc ueH npomssoaunT. r/r, % (PPI output y/y)

MHaekc ueH npon3BoanT. 6a3oBbliii M/M, % (PPI core output m/m)

MHpekc ueH npomssoanT. 6a3oBblii 1/r, % (PPI core output y/y)

M HAEeKC LeH Npon3BoANT. Ha dakTopbl Npouss-Ba M/M, % (PPI input m/m)
MHAaekc LeH npon3BoauT. Ha G akTopel Nnpouss-Ba r/r, % (PPI inputy/y)
MHaekc aKkoH. oxuaanunii ZEW (ZEW Survey - economic sentiment)

MHaekc Tekywux ycnosuit ZEW (ZEW Survey - current conditions)
Mpombiwn. nponssoacTBO M/M, % (Industrial production m/m)

Mpomblwn. nponsBoacTso r/r, % (Industrial production y/y)

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

WHaekc noTpebut. ueH r/r, % (CPIy/y)

3arpy3ka npousB. MmowHocTe M/M, % (Capacity utilization m/m)

Mpom. Nnpon3BoACTBO OKOHYAT. M/M, % (Industrial production m/m F)
WHaekc noTpebuT. LeH okoHyaT. M/M, % (CPI m/m F)

MHaekc noTpebuT. ueH okoHvart. r/r, % (CPIy/y F)

YpoBeHb 6e3pabotuubl, % (ILO Unemployment rate, 3M)

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

Po3HuuHble npogaxwu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
Po3HuuHble npogaxwu cetn ICSC r/r, % (ICSC chain store sales y/y)
WNRaekc npouss. akTUBHOCTH B Hblo-Mopke (New York Fed Manufacturing)
Po3HMyYHble npogaxwu M/M, % (Retail sales m/m)

Po3HMYHble Npogaxwu 6e3 aBTomobunein M/mM, % (Retail sales ex autos m/m)
Redbook: po3HuuHblie npogaxu M/m, % (Redbook m/m)

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

Mpowuss. 3anackl M/M, % (Business Inventories m/m)
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YnpasneHue aUanHra
npsiMoit +7 (812) 329 81 98

A3yraes PoMmaH no6. 1032
HayanbHUK ynpaBneHus r.dzugaev@bfa.ru
AHanuTU4YecKnn otaen research@bfa.ru
MouceeB Anekcen no6. 1286
HayanbHUK oTAena a.moiseev@bfa.ru
XXpaHoB AMutpuin nob6. 1241
BeAYLWWNIA aHaNNTUK d.zhdanov@bfa.ru
HoBo)xunos fikos nob. 1222
aHaNUTUK j.novozhilov@bfa.ru
MpyaHukosa JlroaMuna no6. 1154
crneymanncT no MHaHCOBOMY |.prudnikova@bfa.ru
MoAEeTMPOBaHNIO

OTaen npoaax
npsamon +7 (812) 326 93 61

Knpko KoHCcTaHTUH [o6. 1337
HayanbHUK oTAena k.kirko@bfa.ru
OTaen pbIHKOB aKUMi npsiMoit +7 (812) 329 81 92
Heaymos AAMuTpuii £06. 1092
HavyanbHWUK oTAena d.nedumov@bfa.ru

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

HapopoBbiii PomaH nob. 1144
HavanbHWK oTAena r.narodovyy@bfa.ru

OTpen aAnnepcKkunx onepauuﬁ

Bo3HbIN Anekcen no6. 1010
HayanbHuK oTaena a.voznyi@bfa.ru
LWnpokoB CtaHucnas no6. 1053
rnaBHbIM cneynanucT s.shirokov@bfa.ru

OTAen AeHEeXXHOro u BaJIloTHOro pbiHKOB

OneitHuk NaBen no6. 1098
HavanbHUK OoTAeNa 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»



