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3akp.
MMBB 1515.36
PTC 1045.51
MSCI Russia 573.97
MSCI EM 997.66
S&P 500 2038.26
DII 17613.74
FTSE 100 6611.25
DAX 30 9351.87
NIKKEI 225 16780.53
SSE Composite (09:00 MCK) 2467.46
VIX 12.67
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UST 2 YTM, % 0.54
UST 10 YTM, % 2.36
UST 10 - TIPS 10, 6.n. 0.43
iTraxx Crossover Europe 5Y, 6.n. 346.49
Russia 30 YTM, % 5.01
Russia 5Y CDS, 6.n. 269.49
Libor 3m USD, % 0.23
Libor 12m USD, % 0.57
USD/RUB NDF 3m, % 11.76
USD/RUB NDF 12m, % 10.82
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3akp.
USD/RUB LB 47.88
EUR/RUB LB 59.32
kop3auHa (EUR+USD)/RUB 50.85
USD Index 87.91
EUR/USD 1.24
USD/IPY 114.14
GBP/USD 1.58
AUD/USD 0.87
USD/CAD 1.14
USD/CNY 6.12
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PblHOK akuum

B Hauyane BTOpolM Hepenu Hosi6pA Ha pasBUTbIX PbIHKaX akuui
npeobnagan OCTOPOXHbIN oNTUMM3M. CHOBa pa3BepHYUCb BBEPX
eBponenckme niowankm, no unHaekcy FTSEurofirst300 (+0,74%)
BUepallHee 3aKpblTUe CTasio MakCUMMasibHbIM C Ha4vana oKTsa6ps
(BNpoyeM, BHYTPUAHEBHbIE MaKCUMMYMbl MPOLUSION HEAENN NoKa He
OOCTUTHYTbI).

OCHOBHble aMepuKaHCKMe uHAeKcCbl Bblpocan Ha 0,2 - 0,4%,
yto noseonuio DIJIA wn S&P500 3adwukcupoBaTb oOuepeaHble
MCTOpUYECKME MaKCUMyMbl. B nuaepax — TpaHCMOPTHbINA CEKTop.
CeroaHs KaneHgapb MaKpOCTaTUCTUMKM TaK >Xe MNycT, Kak W
HakKaHyHe.

NHpekc pasBuBawowmxcs pblHkoB MSCI EM  (+1,01%) Buepa
OoTbirpan 4acTb NOTepb MNpowson Hedenu 6narogaps panau B
A3uM nocne aHoHCa Havana B3aMMHOIro AoCTyna mexay bupxamum
loHkoHra u LWaHxasa. Takxe cpeam nuaepos Poccua. JlaTnHckas
AMepuKa B OTCKOKe He noy4acTteoBasna (Bovespa -0,93%).

Cepusa BepbanbHbIX MHTEPBEHLUMNI POCCUNCKUX AO/HDKHOCTHbBIX 1L,
B T.4. npe3upaeHTa B.MyTuHa, n obewaHne LB P® orpaHnuuntb
npepoctaeneHne 6aHkam py6aeBol JNUKBUAHOCTM MNO3BOAMAMU
pOCCUICKOMY py6J1t0 MPOAOIXKNTb OTbIFPbIBaTb MOTEPU U CMOKOWNHO
BOCMPUHATb HOBOCTb 06 OKOH4YaTeNbHOM OTKase perynatopa oT
KOpuaopa v perynsapHbiX MUHTEPBEHLMNA.

NHpoekc MMBB, yxe Ha cTapTe Topros warHys Bbilwe 1500 nyHKTOB,
MoYTK BCHO BUEPALLUHIOK CECCUIO NpoBen B Anana3oHe 1500 - 1510
NYHKTOB, Mepea 3akpbiTMEM nogHsBWMCbL A0 1515,36 (+1,22%).
BrnpoueM, cerogHs odepefHoe UCMNblITaHWE Ha NPOYHOCTb U py6to,
M POCCMNCKOMY PpblHKY obellaeT ynaswas 3a Houb ¢ 85 go 82
aonn./6app. HedTb Brent.

Mo wHoekcy MMBB cneaywouwern uenbk cervac BbIrnNagsaTt
MaKCUMyMbl npowon Hepgenn (1526) n wwona (1532), oaHako
CerogHs NpenaTCcTBMEM AN ABUXEHUSA K HUM CTAHET BO3BpalleHue
LeH Ha HedTb K CpeaHEeCPOYHbIM MUHMMYyMaM, CYLLECTBEHHOro
M3MEHEeHMS MHAEKCA MO UTOraM AHSA He OXuaaem.

150 OHeBHOM rpacdmk nHaekca MMBB
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HedTb Brent, USD/6app. (ICE) 82.34 -1.26% -2.88% « PR & & Vad Vad S é"' \é"'
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HedTo WTI, USD/6app. (NYMEX)  77.40 -1.59%  -1.75% EMA(SO) EMA(200)
Hat. ras, USD/min BTU (ICE) 4.48 1.61% 10.80%
3onoto, USD/yHu. (CME) 1150.13 -2.22% -1.27%
cepebpo, USD/yHu. (CME) 15.57 -0.95% -3.35%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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30/10TOBaNIOTH. pe3epBbl, $ Mapa. (Foreign reserves)
ToproBbiit 6anaHc LB, $ mnpa. (Trade balance)
WHaekc ueH npouseoaut. r/r, % (PPI y/y)

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

KpeauTbl 3KOHOMMKYM (0CTATOK CCYAHOW 3af0NX-CTK) r/r, % (Bank lending y/y)
WHaekc notpebuTt. poBepus (Consumer confidence)

Po3HuuHble npoaaxu cetn ICSC Hea/Hed, % (ICSC chain store sales w/w)
Po3HuyuHble npogaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
Redbook: po3HuuHble npogaxu M/M, % (Redbook m/m)

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

OnToBsble LeHbl M/M, % (Wholesale price index m/m)
OonTosble LeHbl 1/r, % (Wholesale price index y/y)

YpoBeHb 6e3paboTuubl, % (ILO Unemployment rate, 3M)
Yucno 6e3paboTHbix M/M, Thic. (Jobless claims change m/m)
Mpombiwn. npon3soacTBo M/M, % (Industrial production m/m)
Mpombiwn. npon3sBoAcTBO r/r, % (Industrial production y/y)
[eHexHbl arperaTt M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)
Mpom. nponssoacTeo M/M, % (Industrial production m/m)
OnTtoBbie 3anackl M/M, % (Wholesale inventories m/m)
OnTtoBbie npoaaxu M/M, % (Wholesale sales m/m)

MHAeKkc ueH Ha kopn. ToBapbl (onToBble LieHbl) M/M, % (Corp goods price m/m)
MHAaekc ueH Ha kopn. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
3arpy3ka npou3Bs. MowHocTeh M/M, % (Capacity utilization m/m)

[poMm. Npon3BOACTBO OKOHYAT. M/M, % (Industrial production m/m F)

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

Po3HuuHble npopaxw r/r, % (Retail sales y/y)

MHaekc notpebut. ueH okoHyat. M/M, % (CPI m/m F)

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

MepBuuHas 6espabotuua, Toic. (Initial jobless claims)

Onawasca 6espabotmua, maH. (Continuing claims)

3anacel HedTun: Hea/Hea, MaH. 6app. (EIA weekly crude stocks)

3anacel 6eH3nHa: Hea/Hea, MaH. 6app. (EIA weekly gasoline stocks)
3anacbl gucTunn.: Hea/Hed, maH. 6app. (EIA weekly dist stocks)

3anacel HedTn B KywwuHre: Hea/Hen, mnH. 6app. (EIA weekly crude Cushing)
FocypapcTs. 6loaxeT, $ mnpa. (Federal Budget)

MexanyHapoaH. pesepsbl, $ Mnpa. (Central Bank reserves)

BBIM npeasapwut. kB/KB, % (GDP q/q P)

BB npeasapwuT. kB/KB, % (GDP q/q P)

BBIM npeasapwuT. r/r, % (GDP y/y P)

Hosble pab. mecTa B Hec/x cekTope M/M, % (Non-farm payrolls m/m)

BBIM npeasapwuT. kB/KB, % (GDP q/q P)

BB npeasapwuT. r/r, % (GDP y/y P)

MHaekc notpebut. ueH m/mM, % (CPI m/m)

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

MHaekc notTpebut. LeH 6e3 npoaos./aHep. M/M, % (CPI ex food / energy m/m)
WHaekc notpebut. ueH 6e3 npoaos./aHep. r/r, % (CPI ex food / energy y/y)
Po3HnuHble npogaxu M/m, % (Retail sales m/m)

30/10TOBaIOTH. pe3epBbl, $ Mapa. (Foreign reserves)

Po3HuyHble npoaaxu m/M, % (Retail sales m/m)

Po3HuyHble npoaaxu 6e3 asTtomobuneit M/m, % (Retail sales ex autos m/m)
LieHbl akcnopTa M/M, % Export prices m/m)

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

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

3anacel ra3a: Hea/Hea, Mnpa. ky6. @ (EIA weekly natural gas)

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

WHaekc onepex. nhankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
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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»



