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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1724,57 -0,92% 1,56%
PTC 1958,40 -0,94% 1,08%
MSCI Russia 1027,957 -1,20% 0,50%
MSCI EM 1163,93 -0,32% 0,62%
S&P 500 1353,22 0,00% 1,01%
VIX 15,95 0,00% 0,50%
DJ Euro Stoxx 600 291,53 -1,53% -1,96%
FTSE 100 5990,58 -1,06% 0,01%
DAX 30 7402,73 -0,92% -0,23%
NIKKEI 225 10068,03 -0,69% 1,03%
SSE Composite (Ha 09:00 MCK) 2798,37 0,02% -0,51%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,39 -7,54 -7,90
UST 10 YTM, % 3,03 -10,72 -15,18
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 363,49 15,03 43,25
Russia 30 YTM, % 4,40 -0,10 -5,30
Russia 5Y CDS, 6.n. 143,49 3,24 4,53
Libor 3m USD, % 0,2461 0,00 0,03
Libor 12m USD, % 0,7358 0,05 0,18
USD/RUB NDF 3m, % 3,85 -4,00 -14,00
USD/RUB NDF 12m, % 4,47 1,00 -1,00
RUB overnight, % 3,4 40,00 5,00
Mosprime 3m, % 4,25 0,00 0,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 75,51 0,34% 1,12%
EUR/USD #3HAY! #3HAY!
usb/IpY 80,26 0,00% 0,00%
GBP/USD 1,6242 0,00% 0,00%
AUD/USD 1,0589 0,00% 0,00%
USD/CAD 0,9717 0,00% 0,00%
USD/CNY 6,4650 0,00% 0,00%
Kop3uHa (EUR+USD)/RUB 33,39 -0,01% -0,28%
USD/RUB LB 28,18 0,00% 0,00%
EUR/RUB LB 40,05 0,00% 0,00%
3akp. W3m. W3m.
feHb, % Hea,, %
HedTs WTI, USD/6app. (ICE) 96,2 -2,50% 1,33%
HedTb Brent, USD/6app. (ICE) 118,33 -0,22% 5,87%
Har. ras, USD/BTU (ICE) 4,205 1,74% -2,46%
3001070, USD/yH. 1543,5 0,84% 3,97%
cepebpo, USD /yH. 36,630 0,66% 8,34%
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MporHos

PoccuiickuiA pbIHOK HauMHaeT ceccuto B paiioHe 1720 nyHKTOB no uHaekcy MMBE. Ecau
yAeprKaTb 3TOT YPOBEHb HE YAACTCA, OXKMAaeM CHUXKeHMA A0 1700 nyHKTOB.

POCCHIACKUIA PbIHOK

B naTtHuuy, 8 uions, nHaekc MMBE B nepBoii NON0OBUHE AHA KOHCONMANPOBA/ICA HEMHOTUM
Hue 1740 nyHKTOB, @ BO BTOPOI NosoBUHE AHA npubaumxkanca K 1750 nyHKTam, oaHaKo
nocse HeOXKMAAHHO cNabblX AaHHbIX MO aMEPUKAHCKOMY PbIHKY TPyAa Pe3Ko pa3BepHy/cs
BHM3 W 3aBepwun AeHb CHuKeHuem Ha 0,92 % (1724,57 nyHKTOB Ha 3aKpbiTue).
Hanbonbwne notepu B nepBOM 3LIENOHE MOHEC/AM akuuu baHkoB (CbepbaHk -2,18 %
06bl4Ka, -1,88 % npeodsol; BTE -1,62 %).

OduumnanbHble aaHHble mUHUcTepcTBa Tpyaa CLUA 3adukcupoBanm poct uncna paboumx
MECT B HECENbCKOXO3SMCTBEHHbIX OTPACAAX SKOHOMWKM B WMIOHE BCero Ha 18 Tbicay
(nporHo3suposanocb 105 Tbicay), ypoBeHb 6e3paboTmubl Bbipoc ¢ 9,1 Ao 9,2 %. [daHHble
OKasanucb Tem 60s1iee HEOXUAAHHbIMUK, YTO PE3KO KOHTPACTMPOBAAM C ONTUMMUCTUYHBIM
otyeTom ADP HakaHyHe. Cpa3y nocne CTaTUCTUKU PbIHKWM PUCKOBbIX aKTUBOB pPEe3KO
pa3BEPHYANCb BHM3, aMePUKAHCKME WHAEKCbl B cepeauHe ceccum Tepanan bonee 1 %,
OfHaKO 6MKe K 3aKPbITUIO OTbIFPaaN YacTb NoTepb.

HecnoKolHbIM 0CTaeTca U HOBOCTHOM GOH BOKPYr EBPO30HbI, CerogHAa MUHUCTPbI GUHAHCOB
cTpaH EBpo30HbI 06cyKaatoT NnaH GpUHAHCOBOM NomoLLm Fpeuunn, Npu 3TOM, Kak coobwatoT
CMMW, BnepBble MOXeT 6biTb MNpPM3HaHa BO3MOXHOCTb Aedonta Mo pagy rpeyveckux
06s3aTenbCTB. TakKe NpegMeTom 06CYKAEHNA MOXKET CTaTb CUTyauua B UTanum, B3rnaabl
WHBECTOPOB Ha NepPCneKTUBbI KOTOPOW PE3KO YXYALIMNANCH B KOHLE HeAenu.

Bnpouem, BbllenepeyncneHHble PUCKM ANIA PbIHKOB aKUWin BMOJAHE MOFyT OKa3aTbCA
nepeyepKHyTbl CE30HOM OTYETHOCTbIO aMepPUKAHCKMX KOpnopauuit 3a 2 KBapTan, KOTopbli
CTapTyeT cerofHs nocae ceccum ¢ otyeTHocTu Alcoa. Poccuiickuii pbiHOK ByaeT cnepoBath B
pycne MMpoBbIX Naowaaok. CeroaHs AeHb HaumMHaeTca B paioHe 1720 NyHKTOB MO MHAEKCY
MMBB. Ecnu yaeprKaTb 3TOT ypOBEHb He yAaCTCA, OXKngaem cHmKeHna go 1700 nyHKTOB.
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MaKpOSKOHOMMHECKaﬂ CTaTUCTUKA McTouHmk: Reuters
fAaTta Bpema CrpaHa MokasaTenb MNepuoa  Pakr MNporHo3 [Mpea. MNepecm.
11wmon 9:00 JP WHpeKe noTpebut. gosepusa (Consumer confidence) MioH 35,3 34,2
11 wmon 10:45 FR Mpom. npounssoactso m/m, % (Industrial production m/m) Maw 0,5 -0,3
12mon  7:30 JP CraBKa baHka finoHuu (BoJP rate decision) - 0,10
12mion  9:30 IN Mpom. npounssoactso m/m, % (Industrial production m/m) Mait 8,2 6,3
12 vion 10:00 DE  WMHAaeKkc noTpebuT. ueH okoHYat. m/m, % (CP1 m/m F) MioH 0,1 0,1
12 vion 10:00 DE  WHaeKkc noTpebuT. ueH okoHyar. r/r, % (CPly/y F) MioH 2,3 2,3
12 non 10:45 FR CyeT TeKyLWMX onepauuin, mapa. espo (Current account) Maw -4,8
12wmon 12:30 GB  WUHAeKc noTpebuT. ueH m/m, % (CPI m/m) MioH 0,2 0,2
12wmion 12:30 GB  WHAeKc noTpebuT. ueH r/r, % (CP1y/y) NioH 4,5 4,5
12 mon 12:30 GB  Toprosblit 6anaHc, £ mipga,. (Trade balance) Maw -7,370 -7,390
12uion 12:30 GB  Toprosblii 6anaHc 6e3 ctpaH EC, £ mapa. (Non-EU trade balance) Ma -4,300 -4,340
12 vion 15:45 us Po3sHuyHble Npoaau cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) 00 09 nion. 1,5
12 mion 15:45 US  PosHuuHble npoaaxu cetn ICSCr/r, % (ICSC chain store sales y/y) 0o 09 uion. 3,5
12 mion 16:00 BR Po3HuuHble npoaaxu m/m, % (Retail sales m/m) Ma -0,2
12uion 16:30 CA  O6bemakcnopta, CS mapa. (Exports) Maii 36,50 36,30
12 von 16:30 CA  O6bemumnopta, CS mnpa,. (Imports) Maii 37,20 37,20
12uon 16:30 CA  Toprosbiii 6anaHc, CS mapa. (Trade balance) Mai -0,70 -0,92
12 mon 16:55 us Redbook: posHuuHble npogaxku m/m, % (Redbook m/m) 00 09 uion. 0,9
12 mon 16:55 us Redbook: po3HuuHble npogasku r/r, % (Redbook y/y) £0 09 uion. 5,2
12 nion - us Toprosbit 6anaHc, $ mapa. (Trade balance) Mat -44,00 -43,70
12 vion - RU  Toprosbit 6anaHc LB, S mapa. (Trade balance) Mai 19,30
13uon 0:30 us 3anacbl HedTn API: Hea/Hea, maH. 6app. (APl weekly crude stocks) 0o 08 vton. -1,500 -3,172
13umon  0:30 US  3anacbl 6eH3unHa APl: Hea/Hed, miH. 6app. (APl weekly gasoline stocks) 0o 08 uion. 1,000 -1,914
13uon 0:30 us 3anacbl guctunn. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks) 00 08 uion. 1,000 -1,625
13mon 6:00 CN  BBMr/r, % (GDPy/y) 2 KB. 9,4 9,7
13 uon  8:30 JP 3arpy3ska npouss. MoLHocTe m/m, % (Capacity utilization m/m) Ma -1,1
13 umion  8:30 JP Mpom. Npon3BoACTBO OKOHYAT. M/M, % (Industrial production m/m F) Mai 5,7
13 mion 10:00 DE  OnTtosble ueHbl M/m, % (Wholesale price indexm/m) MioH -0,4
13 mion 10:00 DE  Ontosble ueHblir/r, % (Wholesale price indexy/y) NioH 8,7 8,9
13uion 12:30 GB  YposeHb6e3pabotuubl, % (ILO Unemployment rate, 3M) Maw 7,7 7,7
13 umon 12:30 GB  Yucno 6espaboTHbixm/m, TbiC. (Jobless claims change m/m) NioH 15,0 19,6
13 umon 13:00 EZ Mpombiwa. nponssoacteo Mm/m, % (Industrial production m/m) Ma 0,5 0,2
13 wmon 13:00 EZ Mpombiw. nponssoacTso r/r, % (Industrial production y/y) Mai 4,8 5,2
13 mion 16:30 us LleHbl akcnopTta m/m, % Export prices m/m) NioH 0,2 0,2
13 uon 16:30 us LleHbl umnopTa m/m, % (Import prices m/m) UioH -0,6 0,2
13 mion 18:30 US  3anacblHedTn: Hea/Hea, maH. 6app. (EIAweekly crude stocks) 0o 08 uion. -0,900
13 uion 18:30 us 3anacbl 6eH3uHa: Hea/Hea, miH. 6app. (EIAweekly gasoline stocks) 0o 08 uton. -0,600
13 uion 18:30 us 3anacbl gUCTUAAN.: Hea/Hea, miH. 6app. (EIAweekly dist stocks) 00 08 uton. -0,200
13 mon 18:30 US  3anacbiHedTu B KylwnHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 0o 08 uion. -0,460
13 uon 22:00 US Tocyaapcts. 6ogket, S mapa. (Federal Budget) WioH -68,00 -57,64
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YnpasneHue npogax

Démun flenunc
HavanbHUK oTAena

Mowucees Anekcei
3amecTuTeNb Ha4va/lbHMKa oTaena

Kypunernko Kupunn
BeAYLMI aHANNTKK

KasaHues Cepreit
aHaUTKK

Dopodeitknun Oner
aHaUTUK

UBaHoBa Onbra
AdHANTUK

OTpen CTPYKTYPHbIX NPOAYKTOB

[06.1284
d.demin@bfa.ru
106. 1286
a.moiseev@bfa.ru
106. 1280
k.kurilenko@bfa.ru
no6. 1281
s.kazantsev@bfa.ru
£06. 1222
o.dorofeykin@bfa.ru
£o6. 1241
o.ivanova@bfa.ru

Aymuesa AHHa
HaYyanbHUK ynpasaeHna

TanuHos MNetp
CTapLlumMit cneymanmuct

BuHorpapos Kupunn
cneumanuct

OTAen pbiHKOB aKuui

npamoii +7 (812) 326 9361, 406. 1088
a.dumcheva@bfa.ru

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

£06.1144
k.vinogradov@bfa.ru

Manes Bcesonog
HayaNbHUK OTAeNa

HapopoBbiit PomaH
cTapwui Tperaep
Aeopaues AnekcaHgp
Tpeinpep

NawkoB Anekcen
aHaNNTUK

OTaen 6poKepcKkux onepaumii

npamoii +7 (812) 322 5899, 106. 1293
v.malev@bfa.ru

npamoi +7 (812) 329 8198, no6. 1168
r.narodovyy@bfa.ru

£06. 1092

a.deordiev@bfa.ru

nob. 1147

a.pashkov@bfa.ru

npamoii +7 (812) 329 8199

MyH Muxaun
HayaNbHUK oTAeNa
AHacTtacoB AHTOH
Tpenaep

Lunpokos CraHucnas
NOMOLLHUK Tperaepa

npsamoii +7 (812) 329 8194, 106. 1051
m.mun@bfa.ru

006. 1052

a.anastasov@bfa.ru

£06. 1053

s.shirokov@bfa.ru

UsaHoB HuKonai
HauanbHUK oTaena

Muwapes AHapei
3aMecTUTeNb HauyaibHUK OTAeNa

YnpasneHue no p360're C KIneHTamu

npamoi +7 (812) 329 8195, no6. 1235
n.ivanov@bfa.ru

npamoi +7 (812) 329 8195, no6. 1199
a.misharev@bfa.ru

client@bfa.ru

KoHcTraHTMHOBaA BukTOpua
HaYaNbHUK ynpasaeHuA

npamoi +7 (812) 329 8191, po6. 1191
v.konstantinova@bfa.ru

HacToAwmin LOKYMEHT NOArOTOBNEH aHanUTUYeckum otaenom 3A0 «bantuiickoe ®MHaAHCOBOE AreHTCTBO» MU HOCWUT UCKIUYUTENbHO MHGOOPMALMOHHbIN XapakTep. Bce
OLLeHKM U MHEHWA, BbICKa3aHHble B OTYETE, NPeACTaBAAT COBOW HE3aBUCUMOE CYKAEHWE aHA/NMTUKOB Ha AaTy BbIxoAa OT4eTa. BosHarpaxieHue aBTOPOB OTYETa HU
NPAMbIM, HA KOCBEHHbIM 06PA30M He yBA3AHO C MPeACTaBAEHHbIMU B OTYeTe TouYKamu 3peHusa. 3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» OCTaBAsET 3a coboi Npaso
M3MEHATb BbICKa3aHHble OLLEHKM U MHEHWA B 1toboe Bpema 6e3 npeasapuTeIbHOro yBeAOMNEHUA.

MHbopmauma, copeprallaaca B OTyeTe, MOJlydeHa M3 UCTOYHMKOB, MPU3HABAEMbIX HAaMMW AOCTOBEPHbLIMM, OJHAKO He CYLLeCTBYeT HUKaKUX rapaHTUW, YTO yKasaHHaA
nHbopMaLMA ABNAETCA MOMHOM M TOYHOW U, COOTBETCTBEHHO, OHA HE AO0/KHA PAcCMaTPUBaTLCA KaK NoaHaA M TouHaa. Mbl ocTaBnsem 3a coboli NpaBo He 06HOBAATH
MHPOPMaLMIO Ha OCHOBE HOBbIX JaHHbIX IMBO NONHOCTHIO OTKA3aTbCA OT ee OCBELLEHUA.

3A0 «banTtuiickoe ®PuHaHCOBOe AreHTCTBO» U €ro COTPYAHUKM MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-MeKepoM UK COBEpLUATb MHble CAE/KM B KayecTBe NpuHUMNana c
MHBECTULIMOHHBIMU MHCTPYMEHTaMM, YNIOMAHYTbIMK B HacToAlwem otyeTe. 3A0 «banTuitckoe PrHaHcoBOE AreHTCTBO» NPOBOAMUT BHYTPEHHIOK NOMUTUKY, HANPaBAEHHYIO Ha
npeaoTepalleHne NoTeHUMaNnbHbIX KOHGINKTOB UHTEPECOB.

3A0 «banTuiickoe ®PrHaHCOBOE Ar€HTCTBO» M €ro COTPYAHMKM He HecyT OTBETCTBEHHOCTM 3a MPAMON WM KOCBEHHbIN yLiepb, HaCTYNUBLLMIA B pe3y/ibTaTe UCMONb30BaHMSA
HacToALel NybAnKauMmn unmn ee coaepRaHua.
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