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ASHb, % Hen., % B ueTtBepr ELUB no utoram 3acenaHus orpaHnyumncsa sepbanbHbiMu
MMBE 1497.46  0.15%  3.07% MHTepBeHUMAMU. M.[Jparn o0603HaumMn rOTOBHOCTb perynsatopa
paclnpsaTb WCMNOJIb30BaHWE HeCTaHAApTHbIX WMHCTPYMEHTOB AJ1A

PTC 1017.28 -3.53% -7.41%
npenoTBpalleHns pucka aednsumm. CHoBa Ha3BaHa Lesb BEPHYTb
MSCI Russia 555.72 -3.81% -7.98% BennunHy 6anaHca ELB k pasmepam 2012 roaa, 4To npeanosaraet
MSCI EM 991.33 -0.71% -1.61% yBeNMYeHne NpuMepHoO Ha 1 TpsiH. eBpo.
S&P 500 2031.21  0.38%  1.83% 3asBneHus [paru cnpoBouMpoBanu najeHWe eBpo B nape C
o 1755047  0.40%  2.09% OONnapoM Huxe 1,24, 0O HOBOrO ABYXJIETHErO MWHMMYyMa. TeM
BpPEMEHEM WHAEKC Aonnapa npubnmxaetcs K Makcumymy 2010
FTSE 100 6551.15  0.18%  1.36% roAa, a B Nape C MeHoM Aonnap Ha MakcMMyMe ¢ oceHn 2007 roga
DAX 30 9315.48 1.63%  2.56% (Bblwe 115). Pag eBponenckux MHAEKCOB nocne 3acenaHums ELIB
NIKKEI 225 1679248 -0.86%  7.24% BbIWAN C HEWTpanbHOM TeppuTopum B Hebonbwon «nawc» (FT-
SEurofirst300 +0,19%). Mpoaosmkuacsa nocTtynaTeNbHbI POCT C
SSE Composite (09:00/MCK)I12452.01 7 71,08%) " 1.32% YCTaAHOBJIEHMEM HOBbIX MakcuMmyMmoB no DIIA (+0,4%) u S&P500
VIX 13.67 -3.53% -5.85% (+0,38%) B CLLUA.

NHaekc pasBuBatowmxcs pbiHkoB MSCI EM (-0,71%) TeM BpeMeHeM
NpoAOJIXXaeT OTCTYMNJ/IeHMe, onepexarwwnmm TeMnamm CHOBa
SERpy B UED, cHuxatTcss Bpasunua u Typuuma. HedTb Brent k yTpy noutu

fAeHb, 6.0. Hen., 6.1, BepHynacb Kk 82 ponn./6app. Ha (OHe yXyAlweHuss MporHo3oB
crpoca Ha HedTb co cTopoHbl OMEK.

UST 2 YTM, % 0.54 1.60 6.50
UST 10 YTM, % DT o = 310 MHoekc MMBB B uyeTBepr K cepeauHe ceccuu noAHMMancA
00 1520 nyHKTOB, HO MOTOM MOYTU BeCb MPUPOCT pacTepsn,
UST 10 - TIPS 10, 6.n. 0.45 2.30 3.90 ~
BEPHYBLUNCb K MOoayTopaTbicayHOM oTMeTKe. MHaekc PTC Ha doHe
iTraxx Crossover Europe 5Y, 6.n. 351.97  -8.26  -11.58 NpOAO/IXMBLUENCS AeBanbBaunm pybns BepHYNCs K BECEHHeMY
Russia 30 YTM, % 4.93 486 36.02 MWHUMYMY, @ C YTpa HaxoAuUTCs HMXe Hero, Bnepsble ¢ 2009 roaa
60psCb 3@ NCUXOI0rMYeckn 3Ha4mMmMyro oTtMmeTky 1000 nyHKTOB.
Russia 5Y CDS, 6.n. 304.62 39.15 59.72
Libor 3m USD, % 0.23 0.00  -0.08 Pybnesble KOTUPOBKM POCCUACKMX aKLMA CEroAHs COXPaHAT
CpaBHUTENbHYI YCTONYMBOCTb, MHAeKC MMBB, npnbaBnsawWmnin Ha
Libor 12m USD, % 0.56 0.20 1.60 cTapTe Topros okono +0,8%, BNOAHE MOXET yAep>XaTbCs B «MJ1H0Ce»
USD/RUB NDF 3m, % 11.10  46.00 -19.00 M no utoram AHs. OgHaKO CHOBa BblpoClWas HeonpeaeneHHOCTb
B YKPaWHCKOM KOHMAWKTE OrpaHuymBaeT BO3MOXHOCTW BbIX0Aa
WISTB/RUE (BT d2im, Y 10.56° " 38.007"40.00 Bbille. AN BHELWHUX PbIHKOB B (POKYyCE BHUMAHUSA OKTAGPbLCKUA

OT4eT no pbiHKY Tpyaa CLUA.

3akp. Nzm. N3m.
Berb, % Hea., % OHeBHOW rpaduk nHaekca MMBB
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EUR/RUB LIB 55.62  5.50%  2.36% H JIHLI ‘
1500 | m
KopauHa (EUR+USD)/RUB 51.88  3.82%  11.48% oo, TR ‘ i
T t [
USD Index 88.13  0.65%  2.21% il ] | L MH H
1450 | ‘ Jf
EUR/USD 124 -0.90%  -1.90% Uﬁnﬂ"’f—-k HDUMA AW ‘
— N
USD/IPY 11520  0.50%  5.49% ! ! \} Y | I~/ [ \"\ i\ %
GBP/USD 1.58  -0.91%  -1.06% 1400 | DWH / M : W I IE H gix |
AUD/USD 0.86 -0.38%  -3.08% M / IA m M ! | ﬂmﬂ
: (L ‘
USD/CAD 114 0.32% 2.11% 1350 '_/ | “
|
USD/CNY 6.11  -0.03%  -0.04% ,ﬂ ‘
1300 |
3akp. N3m. N3Mm. 1250
AeHb, % Hed., % o o s A g A A A N
» o @ ) & & & & &
& & & & & 2 ¢ o o
HedbTb Brent, USD/6app. (ICE) 82.86 -0.11% -3.92%
——EMA(50) ——EMA(200)
HedbTs WTL, USD/6app. (NYMEX) ~ 77.91 -0.98%  -3.96%
Har. ras, USD/min BTU (ICE) 4.40 5.01% 15.08%
3onoto, USD/yHu. (CME) 1140.90 -0.02% -4.82%
cepebpo, USD/yHu. (CME) 15.37 0.26% -6.39%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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YpoBeHb 6e3paboTuubl, % (Unemployment rate)

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

NHaekc onepex. MHAMKATOpOB r/r, % (Leading indicators y/y)

3akasbl NpoM. npeanp-uit M/m, % (Factory orders, m/m)

WHaekc ueH Ha xunbe Halifax m/mM, % (Halifax house price index m/m)
NHaekc ueH Ha xunbe Halifax 3 mec.r/ 3 mec.r, % (Halifax house price index)
Mpom. npoussoacTBo M/M, % (Industrial production m/m)

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

CtaBka baHnka AHrnuu, % (BoE rate decision)

CtaBka EUB, % (ECB rate decision)

MepeuuHas 6espabortuua, Toic. (Initial jobless claims)

Onawasacs 6e3paboTtuua, MaH. (Continuing claims)

3anachl rasa: Hea/Hea, Mapa. ky6. @ (EIA weekly natural gas)

O6bem skcnopta M/M, % (Exports m/m)

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

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

Toprosbii 6anaHc, mnpa. espo (Trade balance)

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

Toprosblii 6anaHc, £ mapa. (Trade balance)

ToproBbiii 6anaHc 6e3 cTpaH EC, £ mnpa. (Non-EU trade balance)

MHaekc noTpeb. ueH M/M, % (IPCA - Extended National CPI m/m)
30/10TOBaNIOTH. pe3epBbl, $ MApA. (Foreign reserves)

CpepaHsis noYacosas onnaTa Tpyaa M/M, % (Average hourly earnings m/m)
CpepaHss npoaonxuT. paboueit Hea. (Average weekly hours)

YpoBeHb 6e3paboTtuubl, % (Unemployment rate)

HoBble pabouve MecTa B Hec/x cekTope, Tbic. (Non-farm payrolls)

YpoBeHb 6e3paboTtuubl, % (Unemployment rate)

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

MHaekc onepex. niankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
WHpekc onepex. nuiankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
MoTtpeb. kpeanToBaHue m/M, $ mapa. (Consumer credit)

30/10TOBaNIOTH. pe3epBbl, $ MApa. (Foreign reserves)
Toprosbiit 6anaHc LB, $ mnpa. (Trade balance)
WHaekc ueH npoussoaut. r/r, % (PPI y/y)

NHpaekc notpebuT. ueH r/r, % (CPIy/y)

KpeanTbl 3KOHOMMKM (0CTATOK CCYAHOM 3aA0nx-cTu) r/r, % (Bank lending y/y)
WHaekc notpebut. poBepus (Consumer confidence)

Po3HuuHble npopaxwu cetn ICSC Hea/Hen, % (ICSC chain store sales w/w)
Po3HuuHble npogaxwu cetn ICSC r/r, % (ICSC chain store sales y/y)
Redbook: po3HnuHble npoaaxu m/m, % (Redbook m/m)

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

YposeHb 6e3pabotuubl, % (ILO Unemployment rate, 3M)
Yucno 6e3paboTHbIx M/M, Thic. (Jobless claims change m/m)
Mpombiwn. npon3soacTBo M/M, % (Industrial production m/m)
Mpombiwn. Nnpon3BoAcTBO r/r, % (Industrial production y/y)
[eHexHbl arperaT M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)
Mpom. npoussoacTeo M/M, % (Industrial production m/m)
OnTtoBbie 3anackl M/M, % (Wholesale inventories m/m)
OnTtoBbie npoaaxu M/M, % (Wholesale sales m/m)

3arpyska npousB. Mol HocTe M/M, % (Capacity utilization m/m)

MNHaekc noTpebuT. ueH okoHyaT. M/M, % (CPI m/m F)

MHaekc noTpebut. LeH okoHyaT. r/r, % (CPIy/y F)

3anacbl Hed TU: Hea/Hen, mnH. 6app. (EIA weekly crude stocks)

3anacsbl 6eH3nHa: Hea/Hen, mnH. 6app. (EIA weekly gasoline stocks)
3anacbl gucTunn.: Hea/Hea, mnH. 6app. (EIA weekly dist stocks)

3anacbl Hed Tn B KylwunHre: Hea/Hen, MnH. 6app. (EIA weekly crude Cushing)
lFocypapcTs. 610axeT, $ mnpa. (Federal Budget)
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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 KoHcTaHTUH k.kirko@bfa.ru
HavanbHUK oTAeNa

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»



