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WHBECTULMOHHARA
KOMMAHWA

NHAWKaTOPbI PbIHKA aKLNA

3akp. U3m. Vam. |'|por|.|03
AeHb, % Hesd,, % o

MMBE 152339 111% 0.27% Hosbpb poccuitckMe MHAEKChbl HaYMHAT POCTOM BCaes 3a panaau B Asuu. UHaekc MMBB
pTC 1587,14 023%  -1534% MOJKET MpPOTEecTUPOBaTb anpesibCkuii MakcMmym (1540 nNyHKTOB) HO MpeoAoseTb €ero,
MSCI Russia 839,57 0,47%  -1,30% BEPOATHO, HE CMOXKeT
MSCI EM 1105,75 0,27% 0,05%
S&P 500 1183,26  -0,04% 0,02%
VIX 21,20 153%  12,89% CerogHn
DJ Euro Stoxx 600 276,08 0,01%  -0,48% .
FISE 100 il Ta0e% i 1o = CraTUCTUKa: Tn4YHble foxoabl-pacxoabl HaceneHua CLUA, nHaeKc 4enoBoM akTUBHOCTU B
DAX 30 6601,37 0,09%  -0,07% NPoOM3BOACTBEHHOM CEKTOPE M pacxoabl Ha cTpouTenbcTso B CLUA
NIKKEI 225 915227  -0,55%  -2,65%

SSE Composite (Ha 09:00 MCK) 3033,84 1,85% -0,58%

3apy6exkHble pPbIHKK

AMepUKaHCKUIN  GOHO0BLIM PbIHOK YETBEPTYHD Ceccuio noAapsasd NPOAEMOHCTPUPOBAN

3akp. N3m. WUsm.
e . npakTUYeckn Hynesoe usmeHeHune (DJIA +0,04 %, S&P500 -0,04 %, NASDAQ +0 %).
UST2 YTM, % 0,34 -3,02 -1,98 My6anKauma cmellaHHbIX cTaTaaHHbix (BBM CLUA B 3 KB. BbIpOC Ha 2 %, 4TO COBMano C
SSIRCONIM e 2,61 25,60 4,63 nporHosamu; mMHAaeKkc notpebutenbckoro gosepua MuUUMraHCKOro yHuMBepcuTteTa ynan B
UST 10 - TIPS 10, 6.n. 2,19 0,01 335

oKTABpe A0 67,7 MyHKTa, B TO BPEMA KaK OXWAANOCb CHUMKEHMEe A0 68 MyHKTOB) NMWb

iTraxx Crossover Europe 5Y, 6.n. 320,27 0,03 -8,25
Russia 30 YTM, % 426 1,00 5,50 nobasuna HeonpeaeneHHOCTU A1 UHBECTOPOB, KOTOPbIE TaK U HE CMOI/IN ONPeaeInTbCA €
Russia 5Y CDS, 6.1. 144,83 0,83 1,50 KPAaTKOCPOYHbIM HamnpaBfeHWEM ABMMKEHWA pPblHKA. B EBpone B NATHULY TaKkKe
Libor 3m USD, % 0,2859 -0,09 -0,25 Habntoganack cnabas pasHoHanpasneHHas guvHamuka (FTSE100 -0,05 %, CAC40 -0,03 %,
Libor 12m USD, % 0,7622 0,18 0,32 DAX +0,09 %).
USD/RUB NDF 3m, % 3,08 9,00 3,00
USD/RUB NDF 12m, % 4,08 -6,00 9,00 C yTpa BHewHW ¢OH BbIFNAAUT 6onee NO3UTMBHO: QOHAOBbIE PbIHKM A3uK, 3a
RUB overnight, % 2,65 40,00 40,00 nckntoveHnem snoHckoro Nikkei225 (-0,5 %), AEMOHCTPUPYIOT XOpowWwnn noabem (+1-2 %)
Mosprime 3m, % S 100 2100 Ha CUAbHbIX CTaTAaHHbIX M3 KuTas (MHAOEKC NPOM3BOACTBEHHON aKTUBHOCTM B CTpaHe B
OKTABpe BbIPOC A0 54,7 MyHKTa — MaKCMMyM C BECHbl TEKyLLero roga); ueHbl Ha HedTb
o o o Takxe umayT BeBepx (Ao +0,5 %) Ha HoBocTAX M3 KuTaa; ¢bloyepcbl Ha amepuKaHCKue
feHb, % Hem, % WMHAEKCbI TaKKe nogpactatoT (4o +0,5-0,7 %).
USD Index 77,46  -0,06%  -0,29%
EUR/USD 13947 011%  -0,01% MpubnnskeHune 3aceaaHma PPC CLUA v Bbibopos B KoHrpecc CLUA BHOCUT AONOHUTENbHYIO
USD/IPY 80,39  -0,75%  -1,18% HEPBO3HOCTb Ha aMEpPMKAHCKMI PbIHOK. [oKa 3TU COObITUA He COCTOATCA, OXWUAATb
GBP/USD 1,6038 0,61% 2,26% CUNILHOTO HANPABAEHHOTO ABUXEHMA HA PbIHKE He CTOUT. AKTUBHOCTb Ha 3anafHble PbIHKMK
AUD/USD 09834  046%  0,09% BEPHETCA TONbKO K YeTBepry
USD/CAD 1,0187  -0,19%  -0,69%
USD/CNY 66707  -0,24% 0,19%
Kkop3uHa (EUR+USD)/RUB 36,27 0,69% 1,47% _
USD/RUB LG 3068  036%  -0,18% Poccuiickuii pbiHOK
il e Lok = B nATHWUY B Havane ceccum mHaekc MMBB, HecmoOTpA Ha HeraTMBHble HACTPOEHMA Ha
Toprax B A3uu, Tak M He NPOTECTUPOBA NCUXONOMMYECKN BaXKHYIO 0oTMeTKY 1500 nyHKTOB, a
3aKp. K MEm BO BTOPOW MOJIOBUHE AHA PA3BEPHY/ICA HAaBEPX U BEPHY/ICA Ha YPOBHM NPOLLIOW cpeapl: Ha
I, 5 ) 3aKpbITHE OH cocTaBua 1523,39 nyHkToB (+1,11 %). /Ingepom cTann 06bIKHOBEHHbIE aKLMK
Hebr T, USD/6app. (ICE) 8143 091%  -032% CbepbaHKa (+2,02 %), Ha ypOBHE PbIHKA BbIPOC/IM TAKXKe OCTabHble GULLIKM HAHKOBCKOTO U
HedTb Brent, USD/6app. (ICE) 83,15 -0,53% 0,23%
war. ras, USD/BTU (ICE) 4,038 380%  21,19% HedTerasoBoro cektopos (BTE +1,2 %, /lykoiin +1,47; Nasnpom +1,03 %).
sonoto, USD/yH. 13591 LA7% - 280%  Cpnpnan cTaTMCTMKA M3 KUTas MpuHECna € yTpa MO3WTMBHbIE HACTPOEHWA Ha PbIHKM
cepebpo, USD /yH. 24,700 3,05% 6,28% o
T ———— R i OIS PUCKOBbIX aKTMBOB, M Ha 3Tom ¢oHe MHAekc MMBB B nepBol NOMOBUHE AHA MOMXKET
ez, USD/r. (LME) 8200  -168%  -161% NoAoONTM K CBOEMYy anpefibCKOMY JIOKaJlbHOMY MaKCMMyMy Ha oTmeTke 1540 nyHKTOB.
HUKenb, USD/T. (LME) 22990  -048%  -1,01% Henento Hasag npoTecTMpoBaTb 3TOT YPOBEHb He yaanocb. Npegnonaraem, 4to 3a4epKUT

OH MNPOABMXKEHWe HaBepx M ceroaHa, Tem 6osee 4YTO MHOTME WHBECTOPbl MNPOABAT
OCTOPOXHOCTb B npeaasepumn 3acegaHna ®PC M ANMHHBIX BbIXOAHbIX B Poccum, KoTopble

coenarT Y4aCTHMKOB OTe4YeCTBEHHOINO pPblHKA CTOPOHHUMU Haﬁﬂ}O,ﬂ,aTenﬂMM 3TOoro
Mouwucees Anekceit .
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MaKpOo3KOHOMMYECKAA CTaTUCTUKA
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MNMokasaTenb

Heduumt Topr. 6anaxca, S mapa. (Trade deficit)

NHpeKe AenoBoM akTMBHOCTM B NpombiwA. (PMI Manufacturing)

ba3oBbiii MHAEKC noTpeb. pacxogos m/m, % (Core PCE price indexm/m)
ba3oBblii MHAeKC noTpeb. pacxogos r/r, % (Core PCE price indexy/y)
Oednatop notpeb. pacxonos r/r, % (PCE price indexy/y)

NuynHble poxoabi m/m, % (Personal income m/m)

Jlnunble pacxoabl m/m, % (Personal spending m/m)

NHAOeKc aenoBoi aktmBHOCTM ISM B npousBs. cektope (ISM Manufacturing)
WHAaeKe ueH B npouss. cektope ISM (ISM Mfg Prices Paid)

Pacxogpl Ha cTpouTenbcTBo M/m, % (Constriction spending m/m)

CraBka baHka Asctpanuu, % (RBA Cash Target Rate)

NHAeKC AeN0BOM aKTUBHOCTU B NpoMm. oKoHuaT. (PMI Manufacturing F)
NHAeKc AeN0BOM aKTUBHOCTU B NpOM. oKoHuaT. (PMI Manufacturing F)
NHAEeKC AeN0BOM aKTMBHOCTM B NPOM. OKOHYaT. (PMI Manufacturing F)
Po3HuuHble npogaxu cetn ICSC Hea/He, % (ICSC chain store sales w/w)
Po3HuuHble npogaxu cetn ICSCr/r, % (ICSC chain store sales y/y)
Redbook: po3HuuHble npogaku m/m, % (Redbook m/m)

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

National Culture Day

3anacbl HedTv APl: Hea/Hen, MaH. 6app. (APl weekly crude stocks)
3anacbl 6eH3unHa APl: Hea/Hen, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks)
WHpeKc aenoBoi aktmBHoCTH B cdhepe ycnyr (PMI Services)

Hosble paboune mecTa B Hec/xcektope - ADP, Tbic. (ADP National Empl Report)

3aKa3bl npom. npegnpuatmii m/m, % (Factory orders m/m)
3aKasbl Nnpom. NpeanpuaTUil 6e3 TpaHcen. m/m, % (Factory orders extransp)

NHAaeKc aenoBoit aktmeHOCTM ISM B Henpowuss. cektope (ISM Non-Mnfg Comp)

3anacbl HedTn: Hea/Hea, miH. 6app. (EIAweekly crude stocks)

3anacbl 6eH3unHa: Hea/Hea, miH. 6app. (EIAweekly gasoline stocks)
3anacbl gUCTUAA.: Hea/Hea, maH. 6app. (EIAweekly dist stocks)

3anacbl He$TH B KywinHre: Hea/Hea, miH. 6app. (EIA weekly crude Cushing)
CrtaBka ®PC (FOMC interest rate decision)
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McTouHuK: Reuters
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CTapLnii cneuuanmct p.tapinov@bfa.ru HavyanbHUK oTAena p.shevtsov@bfa.ru
Mwuwapes AHgpei £06. 1199
cneunanuct a.misharev@bfa.ru
OTaen pbIHKOB aKuuii YnpasneHue no pabote C KIMeHTaMU client@bfa.ru
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OTAen CTPYKTYPHbIX NPOAYKTOB

Manes BceBonop, npamoi +7 (812) 322 5899, n06. 1293
HaYya/IbHUK OTAEeNna v.malev@bfa.ru
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HacToAwmin AOKYMEHT nogrotosieH aHanutuyeckum otaenom 3A0 «bantuiickoe ®uHaHCOBOE AreHTCTBO» M HOCUT MCKIKOUMTENbHO MHGOPMALMOHHBIN XapaKrep. Bce
OLLEHKM M MHEHWA, BbICKa3aHHble B OTYETE, MPEeACTaBAAOT COBOM HE3aBUCUMOE CYXAEHWEe aHa/IMTMKOB Ha AaTy BbIXOAA OT4yeTa. BosHarpaxpeHue aBTOPOB OTYETa HU
NPAMbIM, HWU KOCBEHHbIM 06Pa3oM He yBA3aHO C NPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «banTuitckoe PuHaHcoBOe AreHTCTBO» OCTaBAAeT 3a Coboi npaBo
WU3MEHATb BbICKa3aHHbIE OLEHKM 1 MHeHUA B iloboe Bpema 6e3 npeaBapuTeIbHOro yBeA0MAEHUS.

NHbopmaumsa, coaepskallasca B OTYETE, MOJYYEeHa M3 MCTOYHWMKOB, NPM3HABAaEMbIX HaMKM AOCTOBEPHbLIMU, OJHAKO HE CYLLECTBYET HMKaKWMX rapaHTWUM, YTO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO/KHA PACcCMaTPMBATLCA KaK MOHAA M ToyHas. Mbl ocTasasem 3a coboii npaBo He 06HOBAATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMA.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WNHBECTULMOHHBIMW MHCTPYMEHTAMK, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» NPOBOAMUT BHYTPEHHIOK MOMIMTUKY, HANPABAEHHYIO Ha
npefoTBpaLLeHMe NoTeHLUMabHbIX KOHPNNKTOB MHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM HEe HECYT OTBETCTBEHHOCTM 3a NPAMOI MAN KOCBEHHbIN ylep6, HAaCcTyNMUBLLNIA B pe3yabTaTe UCMNONb30BaHUSA
HacToALweln NybAVKaLumMm Unm ee cogepskanus.

© 3aKkpbIToe aKkLMoHepHoe 06LecTBo «banTtuitckoe GMHaHcoBOe AreHTCTBO»
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