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;., ‘ NHAMKATOPbI PbIHKA aKLWM
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WHBECTULMOHHARA
KOMMAHWA

3aKp. Uam. Nam. MporHo3
[AeHb, % Hed., %
MIVIBE 150663 003%  -L41% B ycnoBuAXx MNPOTMBOPEYMBOrO  BHelHero ¢oHa  CcyYMTaemM  LenecoobpasHbim
e 1583,44 002%  -133% OPUEHTUPOBATLCA HA HaMpaB/ieHWe BbiXoAa U3 60KoBoro AnanasoHa 1750-1790 nyHKTOB no
MSCI Russia 835,635 0,24%  -1,39% nHaekcy MMBB.
MSCI EM 1102,82 035%  -031%
S&P 500 1183,78 011%  0,30%
VIX 2088  082%  835% Poccuiickmii pbIHOK
DJ Euro Stoxx 600 276,04 1,25% -1,36% o o
FTSE 100 567789 056%  -139% B pabouyto cy660Ty, 5 MapTa, aKTUBHOCTb TOProB Ha POCCUIACKOM PbIHKE aKLMIA B YCAOBUAX
DAX 30 6595,28 042%  -0,24% 3aKPbITbIX BHELHUX PbIHKOB PE3KO CHU3WAAcb, MpuM 3TOM npeobnasgana no3nMTUBHAA
NIKKEI 225 9220,06  -156%  -2,19% OVUHAMMKKa KOTMPOBOK: nHAekc MMBE oTbirpan notepu npeapiaywein ceccum 1 Ha 3akpbitue
SSE Composite (Ha09:00 MCK) ~ 2967,22  -0,85%  -0,26% Topros coctaBun 1780,62 nyHkTa (+0,89 %). OnepeskatoLLyto PbIHOK AMHAMUKY — Ha 3TOT pas
BOCXOZAWLYO — BHOBb MPOAEMOHCTPUPOBaAM  GaHKOBCKMI  ceKTop  (CHbepbaHk
B T o 0bblKHOBEHHbIE +1,22 %, npuBuneruposBaHHble +1,02 %, BTE +1,33 %) M uepHas
6 en, 66 meTannyprua (Meuen +3,02 %, HIMK +1,39 %).
UST2 YTM, % 0,37 -5,03 1,05
UST 10 YTM, % 2,66 -6,21 11,26 3a Bpemsi POCCUMCKUX BbIXOAHbIX B GOKYCe BHMMAHWA (MHAHCOBbLIX PbIHKOB OCTaBa/siacb
UST10 - TIPS 10, 6.0. 212 -1745 3,58 cutyauma B8 JIMBUM — HOBOCTHble COODLIEHNA O KOTOPOM OCTaloTCA  BecbMa
iTraxx Crossover Europe 5Y, 6.n. 320,24 i Zo NPOTUBOPEUMBLIMU — U AWHAMMKA LeH Ha HedTb. 3aaBneHna yneHos OMEK o Hanmumm
Russia 30 YTM, % 4,27 9,50 12,60 o
E———— P N p. CBOOOAHbLIX MOLWIHOCTEM W BO3MOMKHOCTM yBenndYeHua p[obblun HedTU AN1A MOKpbITUA
Libor 3m USD, % 0,2869 012 -0,16 CHUXXEHWA MOCTaBOK M3 JIMBMM NPUBEN K CHUXKEHUIO PblodepcoB Ha HedTb Brent go 112
Libor 12m USD, % 0,7640 0,14 -0,14 A0NN./6app. M OKasanu HEKOTOPYH MNoAAEPKKY (GOHAO0BbIM PbIHKaM, CHU3WMB OMaceHus
USD/RUB NDF 3m, % 299  -19,00 0,00 OTHOCUTE/IbHO HOBOTO «HEPTAHOTO LLIOKAY.
USD/RUB NDF 12m, % 4,14 -5,00 -3,00
RUB overnight, % 2,25 0,00 0,00 NHaekc MMBB octaetcAa BHyTpM 60KoBOro amanasoHa 1750-1790 nyHkTOB. B ycnosuax
DS RNEE 374 R0 0ig0 NPOTUBOPEUMBOrO BHEWHero ¢GoHa CYMTaeM LeNecoobpasHbiM OPUEHTUPOBATLCA Ha
Hanpas/ieHWe BbIXO4A U3 Hero.
3akp. WUzm. Uzm.
[AeHb, % Hed., %
USD Index 77,50 -1,12% -0,17%
EUR/USD 1,3931 1,18%  0,08%
USD/JPY 81 -0,84% -0,42%
GBP/USD 1,5941 1,07% 1,50%
AUD/USD 0,9789 0,70% 0,09%
USD/CAD 1,0206  -0,68%  -0,57%
USD/CNY 6,6867 0,09% 0,55%
Kop3uHa (EUR+USD)/RUB 36,02 0,30% -0,31%
USD/RUB LiG 30,57 0,55%  -0,74%
EUR/RUB LB 42,18  -0,66%  -0,61%
3akp. WUsm. W3m.
[AeHb, % Hed., %
HedTs WTI, USD/6app. (ICE) 82,18 0,29% 2,01%
HedTb Brent, USD/6app. (ICE) 83,59 0,43% 2,15%
Har. ra3, USD/BTU (ICE) 3,89 18,17% 15,50%
3001070, USD /yH. 1343,4 1,40% 1,42% oo DL ot S ......................
cepebpo, USD/yH. 23,970 1,87% 3,72% .
antomuHuit, USD/T. (LME) 2347 1,03% -0,13%
meab, USD/T. (LME) 8340 0,48% 0,40% X
snkens, USD/. (M) 100 129%  ASK S e Tee Tod e Toe 20— -
2.26,8) = B.66 --
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MokasaTenb

KpeauTbl 3KoHOMUKM (0CTaTOK ccyaHowM 3a8oK-cTu) r/r, % (Bank lending y/y)
HauaTble npoueaypbl 6aHKpoTcTBa M/M, % (Bankruptcies m/m)

HauaTble npoueaypbl 6aHKpoTCcTBa r/r, % (Bankruptcies y/y)

3akasbl npom. npegnp-uin m/m, % (Factory orders, m/m)

Po3HuyHble Nnpoaau cetn ICSC Hea/Hea, % (ICSC chain store sales w/w)
Po3HuuHbIe npoaaxu cetn ICSCr/r, % (ICSC chain store sales y/y)

Redbook: pozHuuHble npoaaxu m/m, % (Redbook m/m)

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

Motpeb. KpeauToBaHue m/m, S mapa. (Consumer credit)

3anacbl HedTM API: Hea/Hen, maH. 6app. (APl weekly crude stocks)
3anacbl 6eH3uHa API: Hea/Hen, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks)
Toprosbit 6anaHc, £ wipa. (Trade balance)

Toprosbit 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)
Mpombliw. nponssoacTeo M/m, % (Industrial production m/m)

OnToBsble 3anacbl M/m, % (Wholesale inventories m/m)

OnTosble npoaaxun m/m, % (Wholesale sales m/m)

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

3anacbl 6eH3uHa: Hea/Hea, wiH. 6app. (EIAweekly gasoline stocks)
3anacbl gucTunan.: Hea/Hea, wiH. 6app. (EIAweekly dist stocks)

3anacbl HedTH B KywnHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing)

BB okoHuarT. kB/KB, % (GDP q/q F)

BBIM okoHuaT. r/r, % (GDP y/y F)

MHAEeKC LeH Ha Kopr. ToBapbl (onToBble LeHbl) M/m, % (Corp goods price m/m)
MHAeKc LeH Ha Kopr. ToBapbl (onToBble ueHbl) r/r, % (Corp goods price y/y)
YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTbIX M/m, Tbic. (Employment change m/m)

HoBsble pab. mecTa B Hec/x cekTope nepecm. m/m, % (Non-farm payrolls rev)
0O6bemakcnopTa m/m, % (Exports m/m)

06bem umnopta Mm/m, % (Imports m/m)

Toprosblii 6anaHc, mapa,. espo (Trade balance)

Mpom. npouseoactso m/m, % (Industrial production m/m)

Mpom. npounssoactso m/m, % (Industrial production m/m)

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

CraBka baHKa AHrnumn, % (BoE rate decision)

MepsuyHas 6e3paboTnua, Thic. (Initial jobless claims)

Onawasnca 6espabotmua, maH. (Continuing claims)

Toprosbiit 6anaHc, S mapa. (Trade balance)

0O6bemakcnopTa, CS mnpa. (Exports)

06bem umnopta, CS mapa,. (Imports)

Toprosbiit 6anaHc, CS mapa, (Trade balance)

3anacbirasa: Hega/Hen, mapg. ky6. ¢ (EIAweekly natural gas)

Focypapcts. 6iogxeT, S mapa. (Federal Budget)

Toprosbiii 6anaHc, mapa. toaHel (Trade balance)

O6bemakcnopra r/r, % (Exports y/y)

06bem umnopTa r/r, % (Imports y/y)
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NHAMKaATOpPbI PbIHKA aKUMi

MUcTouHuk: Reuters

®akr [porHo3 Mpep. Mepecm.
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197101, Cankt-MNetepbypr, Metporpaackas Hab., 4. 36, aut. A, 6/u DémuH feHunc no6. 1284
«JINHKOp» Haya/NbHWK OTAEeNa d.demin@bfa.ru

Mowcees Anekceii n06. 1286

Ten.: +7 (812) 329 8181 (ocHoBHOM) 3amecTuUTeNb HavaibHUKa oTaena a.moiseev@bfa.ru

dakc: +7 (812) 329 8180

KasaHues Cepreii no6. 1281
info@bfa.ru aHaNUTUK s.kazantsev@bfa.ru
www.bfa.ru *enesHak Makcum £06. 1105

MHOOPMaALMOHHO-TEXHUYECKAA NoAAePKKa m.zheleznyak@bfa.ru

YnpasneHue npogax OTpaen CTPYKTYPHbIX NPOAYKTOB

npamoit +7 (812) 326 9361, 4o6. 1088
a.dumcheva@bfa.ru

Manes BceBonop,
HaYanbHWK oTAeNa

npamoi +7 (812) 322 5899, nob6. 1293
v.malev@bfa.ru

AymueBa AHHa
HaYaNbHUK ynpaBneHus

npamoi +7 (812) 611 0064, no6. 1032
p.tapinov@bfa.ru

BuHorpagos Kupunn nob. 1144

TanuHos MNetp
CTapLumnii cneyuanmcT

Hapopaosbliii PomaH
cTapLmi Tpengep
NawkoB AnekKcei
aAHA/IUTUK

npsmoii +7 (812) 329 8198, 106. 1168
r.narodovyy@bfa.ru

£06. 1147

a.pashkov@bfa.ru

cneunanuct k.vinogradov@bfa.ru

OTpen pbIHKOB aKuuii YnpasneHue no pabote ¢ KAMEHTaMKU client@bfa.ru

npamoii +7 (812) 329 8194, n06. 1052
m.mun@bfa.ru

npamoii +7 (812) 611 0063, 706. 1010
v.sergeev@bfa.ru

npamoit +7 (812) 329 8191, n06. 1191
v.konstantinova@bfa.ru

npamoit +7 (812) 329 8196, 106. 1196
e.kukushkina@bfa.ru

MyH Muxaun
HavyaNbHUK OoTAena

KoHcTaHTMHOBa Bukropusa
HaYa/IbHUK ynpaBaeHna

KyKywKuHa EkatepuHa
HaYa/IbHUK KIMEHTCKOTO OTAeNa

Ceprees Bnagumup
CTapLumnii Tpengep

Otaen 6poKkepcKkux onepauumi npamoi +7 (812) 329 8199

LllesuoB Masen
Havya/NbHWK OTAEeNa

npamoi +7 (812) 329 8195, nob6. 1195
p.shevtsov@bfa.ru

Muwapes AHgpeit £06. 1199
cneunanmcr a.misharev@bfa.ru

HacToAwmi AOKYMEHT NOAroToBAEH aHanuTuyeckum otaenom 3A0 «bantuitckoe ®UHaHCOBOE AreHTCTBO» M HOCUT MCKAIOUMTENbHO MHPOPMALLMOHH bl XapakTep. Bce
OLEHKU U MHeHUs, BbICKa3aHHble B OTYeTe, NPeACTaBNAT cO60M HEe3aBUCMMOE CYKAEHWEe aHaNUTMKOB Ha AaTy BbiXxoAa oTyeTa. BosHarpakgeHve aBTOpPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06Pa3om He yBA3aHO C NPEeACTaBAeHHbIMKU B OTYeTe ToYKamu 3peHus. 3A0 «bantuiickoe ®uUHaHcoBOe AreHTCTBO» OCTasaseT 3a coboil npaso
M3MeHATb BbICKAa3aHHbIE OLLEHKM M MHeHuA B Nto6oe Bpems 6e3 npesaBapuUTebHOro yBe40MIEHHUS.

MHdopmauma, codepialanca B OT4YeTe, NOAYYEHA M3 UCTOYHWMKOB, MPU3HABAEMbIX HaMU [OCTOBEPHbIMM, OAHAKO He CYLLeCTBYET HWKAKWUX rapaHTWUi, YTo yKasaHHas
nMHbOpMaLMA ABNAETCA MONHOM M TOYHOM W, COOTBETCTBEHHO, OHA He AO0/MKHA PACcCMaTPMBATLCA KaK Mo/Has v TouHas. Mbl ocTaBasem 3a coboii npaBo He 06HOBAATHL
MHbOPMALIMIO HAa OCHOBE HOBbIX AaHHbIX IM60 NONHOCTbIO OTKA3aTbCA OT ee 0CBeLLeHUs.

3A0 «banTuiickoe PrHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM MOTYT MHBECTUPOBATb, BbICTYNAaTh MapKET-MeKepoM AN COBEPLIATb UHbIE CAENKM B KauecTBe NpuHLUMnana ¢
MHBECTULMOHHBIMU MHCTPYMEHTaMM, YNOMAHYTbIMUM B HacTosAwem otyete. 3A0 «banTtuitickoe PMHaHCOBOE AreHTCTBOY» MPOBOAUT BHYTPEHHIOK NOW TUKY, HanpaBaeHHYo Ha
npeAoTBpaLLeHue NoTeHLMaNbHbIX KOHPAVKTOB UHTEPECOoB.

3A0 «bantuiickoe ®uHaHCOBOE AreHTCTBO» W €ro COTPYAHUKM He HecyT OTBETCTBEHHOCTM 3a MPAMON UM KOCBEHHbIN ylep6, HacTyNMBLINIA B pe3y/ibTaTe UCMO/b30BaHuUA
HacToALwel Ny6MKaLmMn AN ee CoaepIKaHus.

© 3akpbiToe aKLMoHepHoe oblecTso «BanTuiickoe ®HaHcoBOe AreHTCTBOY
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