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‘ NHAWKaTOPbI PbIHKA aKLNA

3akp. Uzm. WUzm.
AeHb, % Hea., %
MMBB 1498.16 0.33% -0.10%
PTC 1572.00 0.34% -2.88%
MSCI Russia 807.813 0.05% -2.89%
MSCI EM 964.43 -0.57% -2.39%
S&P 500 1172.87 0.91% 0.65%
VIX 36.91 -4.35% -0.24%
DJ Euro Stoxx 600 225.63 1.40% -3.02%
FTSE 100 5174.25 0.87% 0.34%
DAX 30 5166.36 1.85% -0.53%
NIKKEI 225 8530.01 -1.00% -2.66%
SSE Composite (Ha 09:00 MCK) 245443 -0.68% -0.65%
3akp. Uzm. WUzm.
AeHb, 6.0. Heg,, 6.n.
UST 2 YTM, % 0.20 -0.38 0.48
UST 10 YTM, % 1.99 4.49 1.01
UST 10 - TIPS 10, 6.1. 1.00 149 -5.89
iTraxx Crossover Europe 5Y, 6.n. 698.11 -24.16 17.10
Russia 30 YTM, % 4.16 3.70 4.00
Russia 5Y CDS, 6.n. 22191 -0.69 16.03
Libor 3m USD, % 0.3471 0.42 1.15
Libor 12m USD, % 0.8308 0.28 1.67
USD/RUB NDF 3m, % 5.16 28.00 36.00
USD/RUB NDF 12m, % 5.38 17.00 25.00
RUB overnight, % 3.7 30.00 20.00
Mosprime 3m, % 4.83 0.00 2.00
3akp. Mam. Mam.
JeHb, % Hep,, %
USD Index 77.00 -0.86% 1.24%
EUR/USD 1.3680 0.06% -2.27%
USD/IPY 76.92 -0.36% -0.86%
GBP/USD 1.5782 -0.48% -1.00%
AUD/USD 1.0316 -0.35% -1.71%
USD/CAD 0.9861 -0.61% -0.39%
USD/CNY 6.3985 0.17% 0.13%
Kop3uHa (EUR+USD)/RUB 35.20 0.00% 0.59%
USD/RUB U 28.18 0.00% 1.39%
EUR/RUB Lib 40.05 0.39% -0.45%
3akp. W3m. W3m.
fAeHb, % Hea., %
Heb™s WTI, USD /6app. (ICE) 89.79 1.81% 4.38%
HedTb Brent, USD/6app. (ICE) 111.89 -0.32% -0.89%
Har. ra3, USD/BTU (ICE) 3.988 2.65% 127%
301070, USD/yH. 1828.7 0.85% -2.36%
cepebpo, USD/yH. 40.710 1.24% -291%
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MporHos

Oxugaem oT nHaekca MMBB npogonkeHus GOKOBOM AMHAMMKM Ha TEKYLLMX YPOBHSX,
BbIFNAAALWLNX OTHOCUTENBHO YCTONYMBBIMM, B OXKUAAHWUM BHELHUX HOBOCTEW.

POCCHIACKUIA PbIHOK

Bo BTOpHUK, 13 ceHTabps, mHaekc MMBB Hayan ceccuto ¢ BOMATUAbLHBLIX KonebaHwid,
NnepBOHaYa/bHbIA «ran» HaBepx ObICTPO CMEHWUACA CHUMKeHMeM HuKe 1480 nyHKTOB.
OfHako ¢ nonygHa npeobnafana ymMepeHHO MO3UTMBHAsA [AMHAMUKA, MO3BO/IMBLUASA
BEPHYTbCA «B NOCY», HA 3aKpbITUE MHAEKC cocTaBun 1498,16 nyHkToB (+0,33 %). B cngepax
— 6aHKuM (CoepbaHk +0,98 %, BTE +1,74 %) n yepHaa metannyprua (pap Pycana +5,94 %,
Meuen +2,18 %, Cesepctanb +1,87 %). CoseT pgupektopos MK Hopunbckuit Hukenb

oa06pun buyback no ueHe 306 40N, 33 aKUMIO — KaK U 0XXNAAN0Ch.

B CLUA TOoprn HakaHyHe HaYMHaNUCb AO0BOJIbHO HEYBEPEHHO, OAHAKO NOCTENEHHO MHAEKCHI
3aKPEnUAMCb Ha NOJIOKMUTENbHOW TeppuTopuKn, Npnubasmns no utoram ceccum DIIA +0,4 %,
S&P 500 +0,65 %, Nasdag Composite +1,49 % un 3aduKcnpoBaB ABa AHEBHbIX NPUPOCTa
nogpan BrnepBble C KOHUA aBrycta. Bnpouem, cerogHa ¢bioyepcbl Ha amepuKaHCKue
nHAeKcbl TepatoT 6onee 1 %, HeraTMBHaA AMHaMUKa HabatogaeTca Ha Toprax B A3uu.

CerogHA HeOAHO3Ha4YHble HOBOCTM NpUWAN M3 Kutaa. NMpembep MUHUCTP BaHb Li3A6ao B
NPOrpaMMHOM BbICTYNJIEHUN, C OLHOM CTOPOHbI, OTMETMN Hanunume y Kutaa KenaHua
uHBecTMpoBatb B EBpony, HO, nNpu 3TOM OTMETUA, UYTO pPas3BUTble CTPaHbl LONXKHbI
NPOAEMOHCTPMPOBATL CEPbE3HOE OTHOLIEHME K peLlleHuto Aonrosbix npobnem. Kpome
TOro, YyTb NO3Xe npeacrasuTenb baHka Knutaa oTmeTun, 4To CTpaHa A0MXKHA BO3AepXKaTbCA

OT BblKyna 60/1blnx 06bEMOB €BPONENCKUX AONTOB.

TakKe nepes OTKPbITUEM POCCUMIACKOTO PbIHKA CTafo M3BECTHO, YTO areHTcTBo Moody's
NOHM3UAO perTUHIM dpaHLy3CcKnX baHKoB Societe Generale (Ha oaHy cTyneHb, Ao Aa3) u
Credit Agricole (Ha oaHy cTyneHb, Ao Aa2), peilTtnHr BNP Paribas (Aa2) ocrtaetcs Ha
NepecmMoTpe C BO3MOXHOCTbIO MOHWMKeHMA. Bnpoyem, KommeHTapum Moody's
OTHOCUTENIbHO YA3BUMOCTU GpaHUy3CKMX 6GaHKOB K [AOATOBOMY KPWU3UCY BbIFNAAAT
[0BOJ/IbHO CAEPXKaHHbIMW, 3 BO3MOXKHOE MOHWMKEHWE PEUTUHIOB OTbIFPbIBA/IOCh PbIHKAMM
elle C Hayana Hedenu, Tak YTO CeroAHA HeraTMBHOE B/IMAHME HOBOCTM Ha KOHbBIOHKTYpY

npeacrtasaAeTca orpaHUYeHHbIM.

NHaekc MMBB Ha ¢doHe HeraTMBHOM BHELIHENW KOHBIOHKTYPbl HayYan CECCUIO0 CHUMXKEHMEM B
npegenax 1 %, ogHako nocnegHue ABe CECCUM MPOAEMOHCTPUPOBAIM OTHOCUTE/IbHYHO
YCTOMYMBOCTb TEKYLMX YPOBHEM, MNO3TOMY OXMOAEM B TEYEHME AHA NPOAOIKEHUA
6OKOBOI AMHAMMKM U MOMbITOK BO3BpalleHWa K 1500 NyHKTam B OXWAAHUM BHELUHUX
HOBOCTEI, cpeaun KOTOopbIX ceroaHsa Bblaennm 6osblwoit 610K ctatuctukm 8 CLUA B 16:30
MCK M cOBMeCTHoe BbicTynieHne A. Mepkenb, H. Capko3n 1 npembep-muHUcTpa Mpeymm
6amke K 20:00 mck.
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MaKPOSKOHOMMHECKaﬂ CTaTUCTUKA McTouHmk: Reuters
fata Bpema CrpaHa Moka3aTtenb MNepuon ®dakt MNporHo3 [MMpeg. Mepecm.
12ceH 3:50 JP MHAEeKC LeH Ha Kopn. ToBapbl (onToBble LeHbl) M/m, % (Corp goods price m/m) Asr -0.2 -0,2 0,2
12 ceHn 3:50 JP MHAeKC LeH Ha Kopn. ToBapbl (onToBble weHbl) r/r, % (Corp goods price y/y) Asr 2,6 2,7 2,9
12cen 9:30 IN Mpom. npounssoacteo m/m, % (Industrial production m/m) Uion 3,3 6,2 8,8
13cen 10:45 FR CueT TeKyLlMxonepaumini, mapa. espo (Current account) Uon 3,4
13cen 12:30 GB  WHaekc notpebur. ueH m/m, % (CPI m/m) Asr 0,6
13ceH 12:30 GB  WHaekc notpeburt. ueH r/r, % (CPly/y) Asr 4,5 4,4
13ceH 12:30 GB  Toprosbit 6anaHc, £ mnpa. (Trade balance) Wion -8,500 -8,870
13ceH 12:30 GB Toprosbiit 6anaHc 6e3 ctpaH EC, £ mapa. (Non-EU trade balance) Wion -5,450 5,720
13 ceH 15:45 us Po3HuuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) 00 10 ceH. -0,7
13ceH 15:45 us Po3HuuHble npogaxu cetn ICSCr/r, % (ICSC chain store sales y/y) 00 10 ceH. 2,7
13ceH 16:00 BR Po3HuuHble npoaau m/m, % (Retail sales m/m) Wion 1,0 0,2
13 cen 16:30 US  LUeHbiakcnopTa m/m, % Export prices m/m) Asr -0,4
13cen 16:30 us LleHbl umnopTta m/m, % (Import prices m/m) Asr -0,8 0,3
13cen 16:55 us Redbook: po3HuuHbie npogaxu m/m, % (Redbook m/m) 00 10 ceH. 0,4
13ceH 16:55 US  Redbook: posHuuHble npogaxu r/r, % (Redbooky/y) 8o 10 ceH. 4,9
13 ceH 22:00 US  TocyaapcTts. 6rogxeT, $ mapa,. (Federal Budget) Asr -132,00 -129,40
14 cen 0:30 us 3anacbl HedT API: Hea/Hen, maH. 6app. (APl weekly crude stocks) 00 09 ceH. -3,000 -2,968
14 cen 0:30 us 3anacbl 6eH3nHa APl: Hea/Hea, maH. 6app. (APl weekly gasoline stocks) 0o 09 ceH. -0,400 -0,871
14 cen 0:30 US  3anacbl auctmnn. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks) 0o 09 ceH. 0,800 3,952
14 cen 8:30 JP 3arpyska npouss. mowHocTe m/m, % (Capacity utilization m/m) Wion 5,2
14 cen 8:30 JP Mpom. npon3BoACcTBO OKOHYAT. M/M, % (Industrial production m/m F) Wion 0,6
l4cen 12:30 GB  YposeHb6espabotnupl, % (ILO Unemployment rate, 3M) Wion 7,9 7,9
l4ceH 12:30 GB  Yucno 6espaboTtHbixm/m, Tbic. (Jobless claims change m/m) Asr 35,0 37,1
14 cen 13:00 EZ Mpombiwn. nponssoactso M/m, % (Industrial production m/m) Wion 1,5 -0,7
14 cen 13:00 EZ Mpombiwn. npounssoacTseo r/r, % (Industrial production y/y) Uion 4,6 2,9
14 cen 16:30 us NHAaeKc ueH npounss. m/m, % (PPl m/m) Asr -0,1 0,2
l4cen 16:30 US  WHaekc ueH npowuss. r/r, % (PPly/y) Asr 6,5 7,2
14 cen 16:30 us MHpeke ueH npouss. 6a3osbiii m/m, % (PPl core m/m) Asr 0,2 0,4
14 cen 16:30 US  UHaekc ueH npouss. 6a3os.biii r/r, % (PPl core y/y) Asr 2,6 2,5
14 cen 16:30 US  PosHuuHble npogaxu m/m, % (Retail sales m/m) ABr 0,2 0,5
14 cen 16:30 us Po3HuuHblE Npogarku 6e3 aBTomobunen m/m, % (Retail sales exautos m/m) Asr 0,3 0,5
14 cen 18:00 us Mpowuse. 3anacbl m/m, % (Business Inventories m/m) Uion 0,5 0,3
14 cen 18:30 us 3anacbl HebTH: Hea/Hea, miH. 6app. (EIA weekly crude stocks) 00 09 ceH. -3,000 -4,000
14 cen 18:30 us 3anacbl 6eH3nHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks) 00 09 ceH. -0,400 0,200
14 cen 18:30 US  3anacbl auctmnn.: Hea/Hea, mnH. 6app. (EIA weekly dist stocks) 0o 09 ceH. 0,800 0,700
14 cen 18:30 us 3anacbl HedTH B KywinHre: Hea/Hea, mnH. 6app. (EIAweekly crude Cushing) 0o 09 ceH. -0,396
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HacToAwWmMM 4OKYMEHT NOArOTOBEH aHaNUTMYecKum otaenom 3A0 «Bantuitickoe PrHaHCOBOE AreHTCTBO» M HOCUT UCKAHOUNUTENIbHO MHPOPMALMOHH bIi
XapaKkTep. Bce OUEHKM M MHeHMUs, BbiCKa3aHHble B OTYeTe, MpPeACTaBAAlOT coboil He3aBUCMMOE CyKAEeHWEe aHaNUTMKOB Ha [aTy BblXxo4a OTYeTa.
BosHarpaxeHne aBTOPOB OTYETa HU NPSAMbIM, HX KOCBEHHbIM 06Pa3oM He YBA3aHO C MPeACTaBleHHbIMK B OTYeTe TouKamu 3peHns. 3A0 «banTtuiickoe
®urHaHcoBOE AreHTCTBO» OCTaB/IAET 3a CO6OI NPaBO M3MEHATb BbICKa3aHHbIe OLIEHKU U MHeHUA B Ntoboe Bpems 6e3 npeaBapuTeIbHOrO YBEA,0M/IEHUA.
MHbopmaums, cofepiKallanca B oT4eTe, NoayyYeHa U3 UCTOYHMKOB, NPU3HABAEMbIX HAMW JOCTOBEPHbIMU, OAHAKO HE CYLLECTBYET HUKAKUX rapaHTUi, uTo
yKa3aHHaa MHbopmaLua ABNAETCA NONHOM U TOYHOW U, COOTBETCTBEHHO, OHA He J0/IKHA PAacCMaTPUBATLCA KaK NoHan U TouHasn. Mbl ocTaBisem 3a coboi
npaBo He 06HOBNATE MHPOPMALMIO Ha OCHOBE HOBbIX J@HHbIX IMBO MOSHOCTBIO OTKA3aTbCA OT €€ OCBELLEeHUS.

3A0 «bantuiickoe PUHaHCOBOe AreHTCTBO» U €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKET-MENKEPOM WM COBEpLUaTb UHbIE CAE/KU B
KayecTBe NPUHLMNANA C UHBECTULMOHHBIMU UHCTPYMEHTaMM, YNOMAHYTbIMM B HacToAwem oTyeTe. 3A0 «banTtuiickoe duHaHcoBoe AreHTCTBO» NPOBOAUT
BHYTPEHHIOIO NONUTUKY, HAaNPaBAEHHYIO Ha NPeA0TBPaLLEeHME NOTEHLMANbHBIX KOHGIMKTOB UHTEPECOB.

3A0 «banTuiickoe PuHaHCOBOE AreHTCTBO» U €ro COTPYAHMKM He HECYT OTBETCTBEHHOCTU 3a MPSAMOM UAN KOCBEHHbIN yLwepb, HacTynuBLWKI B pesyibTaTe
MCMO/Ib30BaHNUA HACTOALLEN NYBAMKALMM UK ee COAEePKaHWA.
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