NHAWKaTOPbI PbIHKA aKLNA

BDA

WHBECTULMOHHARA
KOMMAHWA

3akp. WU3m. WUzm.
AeHb, % Hesd,, %
MMBbB 1548,96 -0,48% 0,57%
PTC 1610,97 -1,13% 0,53%
MSCI Russia 852,694 -1,07% -0,37%
MSCI EM 1121,17 -1,55% -3,01%
S&P 500 1199,21 -1,18% -2,17%
VIX 20,61 10,57% 12,87%
DJ Euro Stoxx 600 276,49 -0,21% -2,99%
FTSE 100 5796,87 -0,32% -1,34%
DAX 30 6734,61 0,17% -0,29%
NIKKEI 225 9724,81 -1,39% 1,03%
SSE Composite (Ha 09:00 MCK) 2985,43 -5,16% -4,60%
3akp. N3m. WUsm.
AeHb, 6.n. Heq,, 6.n.
UST 2 YTM, % 0,51 8,76 13,87
UST 10 YTM, % 2,79 14,77 25,57
UST10 - TIPS 10, 6.1. 2,20 -1,25 3,79
iTraxx Crossover Europe 5Y, 6.n. 333,95 0,00 39,36
Russia 30 YTM, % 4,25 -0,10 20,50
Russia 5Y CDS, 6.n. 146,20 0,00 17,54
Libor 3m USD, % 0,2844 -0,12 -0,12
Libor 12m USD, % 0,7628 0,38 0,76
USD/RUB NDF 3m, % 3,15 -6,00 -13,00
USD/RUB NDF 12m, % 4,24 1,00 -3,00
RUB overnight, % 2,55 0,00 30,00
Mosprime 3m, % 3,75 1,00 0,00
3akp. [ZEYN Wsm.
AeHb, % Hend,, %
USD Index 78,23 -0,16% 2,01%
EUR/USD 1,3691 0,26% -2,42%
USD/IPY 82,5 -0,02% 1,54%
GBP/USD 1,6133 0,12% -0,27%
AUD/USD 0,9865 -1,09% -2,90%
USD/CAD 1,0090 0,62% 0,87%
USD/CNY 6,6368 0,19% -0,27%
kop3uHa (EUR+USD)/RUB 35,94 0,73% -1,06%
USD/RUB LB 30,51 -0,59% -0,85%
EUR/RUB LB 42,06 -0,57% -2,56%
3akp. WUsm. WUzm.
LeHb, % Hed,, %
HedpTs WTI, USD/6app. (ICE) 84,88 -3,34% -2,27%
HedTb Brent, USD/6app. (ICE) 86,34 -2,78% -2,01%
Har. ra3, USD/BTU (ICE) 3,799 -3,26% -3,51%
301070, USD /yH. 1368,4 -2,88% -1,79%
cepebpo, USD /yH. 26,010 -6,07% -2,58%
antomuHuin, USD/T. (LME) 2404 -2,16% -1,96%
meap, USD/T. (LME) 8615 -2,43% -0,46%
Hukenb, USD/T. (LME) 22680 -5,50% -7,26%
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MporHos
BAn30CTb MHAEKCOB K YPOBHAM NOAAEPKKM U OTCYTCTBME BHELIHWUX OPUEHTMPOB OrpaHuyaT
BONIATU/IbHOCTb TOPFYHOLLLEro CerogHA B ropA0M OANHOYECTBE POCCUIACKOTO PbIHKA

CerogHa

- Cratuctuka: I'Iy6}'IMKaLI,VIVI BaXXHbIX MaKPO3KOHOMUYECKUX AaHHbIX HE OXKUOaeTCA

3apy6exHble pPbIHKK

OcHOBHOW HeraTus Ans GOHAOBbIX M TOBaPHbIX PbIHKOB BYepa ucxoamn us Kutasa: onaceHus
YIKECTOUEHUA AeHeXHO-KpeaUTHOW MOIMTUKK B CTPaHe B CBA3M C YCKOpPEHUeM MHOAALUN
BbI3Ba/IM BOJIHY PacnpoAax Ha 6O/bLIMHCTBE PbIHKOB. A OTCYTCTBUE MPUHATUA KaKUX-1Mbo
COBMECTHbIX pelleHuin anaepamm G20 no BantoTHOMy Bonpocy (6bliv caenaHbl TONbKO
3aAB/IeHNA 0 HEOH6XOAMMOCTU BefeHWNA TMOKON BastOTHOW NOSIUTUKMN U BO3AEPKMUBAHUA OT
[eBaNbBaLMM HaLMOHaNbHbIX BA/OT), a TakxKe no UpnaHguu (npeactasutenu EC npussanu
NpnaHanio obpatntbca B8 MB®D u ELLE 33 ¢dMHaHCOBOM NMOMOLLbIO) AULWbL yCyrybuam atm
pacnpogaku. AMepuKaHCKUIM GOHAOBbLIM PbIHOK noTepsan Byepa po 1-1,5 % (DJIA -0,8 %,
S&P500 -1,18 %, NASDAQ -1,46 %), eBponenckuit pbIHOK MPOCEN HECKO/IbKO MeHbLue
(FTSE100 -0,32 %, CACA40 -0,94 %, DAX +0,17 %), NOCKO/IbKY, MOXOXe, YTO MHBECTOPbI BEPAT
B BblAeneHne prHaHcoBol nomowm UpnaHamu.

LeHbl Ha HedTb BYepa obBanuauch Bcnen 3a Knutaem m eBpo Ha 3 %: HedpTb mapku WTI
3aKpblnacb HUXKe 85 aonn. 3a bappens, Brent — okono 86 gonn. 3a 6appens. bavxKanwue
uenu — 80 1 81 gonn. 3a bappenb COOTBETCTBEHHO.

S&P500 BYepa CKOPPEKTUPOBaAAcA A0 ypoBHA 1195 nyHKTOB — 6AMKallueln nogaepikku.
Hayano HoBOM Hegenu Ha amepUKaHCKOM pblHKe 6ygeT BO MHOTOM Onpeaenatbcs
OUHAMMKOW a3MaTCKMX MHAEKCOB, U, MPEeXKAe BCEro, KUTalCKoro

Poccuiicknii pbiHOK

Ha ¢oHe 6ecrnoKolicTBa BHELWHWMX PbIHKOB MO MOBOAY AOArOBbiXx Npobnem EBPO30HbI U
BO3MOHOIO Y)KECTOUYEHUA [EHENKHO-KPeaUTHON noAnTUKM B Kutae uHaekc MMBB
HaKaHyHe Haya/ AEeHb «r3rom» BHU3, OTKPbIBWKWCL B6AM3M TPEHAO0BOW /IMHUUK ceHTAbpsA-
OKTAbpA, NpoxoaslLen B paiioHe 1540 NyHKTOB, 04HAKO NPOOUTL 3TOT YPOBEHb HE CYMeN U
B TeyeHue Bosbluei 4YacTU Ceccuu MOCTEMEHHO OTbIrPbiBas MOTEPM, 3aKPbIBLWIMCH Ha
oTmeTke 1548,96 nyHKTOB (-0,48 %). CHM3UAUCH KOTMPOBKU He(DTErasoBbiX «PULLIEK»
(Frasnpom -0,42 %, Nykoiin -0,82 %, PocHedTb -0,31 %) v akumit CoepbaHKa (06bIKHOBEHHbIE
-0,47 %, npusunermpoBaHHble -0,92 %), nydylie pbiHKa BbIrNAAEeN TENEKOMMYHUKALUOHHbIN
ceKkTop Poctenekoma +1,89 %, OObIKHOBEHHblE U

(0BbIKHOBEHHbIE  aKLMK

npusBMaernpoBaHHble akuum MPK o1 +1,5 oo +3,5 %).

ToBapHble PbIHKA HaKaHyHe BEYEepPOM PEe3KO YWAM BHWU3, amepuKaHcKue poHAOoBbIe
1,5 %.

OKasasca nog AasneHnem. Bnpouem, 6AM30CTb MHAEKCOB K YPOBHAM noadepkku (1540

WHAEKCbl Takke notepaan 0,8 COOTBETCTBEHHO, POCCUICKMI PLIHOK C yTpa
NYHKTOB No uMHAekcy MMBB, 1600 nyHKTOB no uHAeKcy PTC) m oTcyTcTBME BHELHMX
¢dakTopoB (B cy6b60Ty POCCMICKUIA PbIHOK TOPryeT B ropAomM OAMHOYECTBe) orpaHuyaT
BOIATU/IbHOCTb, CYL,ECTBEHHOTO U3MEHEHWUA KOTUPOBOK /IMKBUAHbIX Bymar no utoram gHs
Mbl HE OXXMZaem
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MaxposxouomuquKaﬂ CTaTUCTUKA McTouHmk: Reuters
[ata Bpema CrpaHa Mokaszatenb Mepvog  ®Pakr [porHo3 [pea. Mepecm.
12 Hoa 8:30 IN Mpom. npounszsoactso m/m, % (Industrial production m/m) CeH 4,4 7,0 5,6
12 Hoa 9:30 FR  BBIN npeasapuT. kB/KB, % (GDP q/q P) 3 KB. 0,4 0,5 0,7
12 Hos 10:00 DE BB npepagapwur. ke/ks, % (GDP q/q P) 3 Ks. 0,7 0,7 2,2 2,3
12Hoa 10:00 DE  BBMnpeagapwur.r/r,% (GDPy/yP) 3 KB. 3,9 3,7 4,1 4,3
12Hos 13:00 EZ  BBM npepggapwur. ke/ks, % (GDP q/q P) 3 Ks. 0,4 0,4 1,0
12 Hoa 13:00 EZ  BBMnpeagapwrt.r/r,% (GDP y/yP) 3 KB. 1,9 1,9 1,9
12 Hosa 13:00 EZ Mpombiwn. npounssoactso m/m, % (Industrial production m/m) CeH -0.9 0,3 1,0 1,1
12 Hos 13:00 EZ Mpombiwn. npounssoacTso r/r, % (Industrial production y/y) CeH 5,2 7,1 7,9 8,4
12 Hos 14:00 BR Po3HuuHble Npogaxu m/m, % (Retail sales m/m) CeH 0,4 0,2 2,0 1,9
12 Hosa 14:30 IN 3010TOBaNIOTH. pe3eps.bl, S Mapa. (Foreign reserves) 8009 Hoa. 300,21 297,96
12Hoa 17:55 US  WHpekc noTpeb. gosepua Muuur. yHusep. npeas. (U. of Michigan Conf, A) Hos 69,3 69,0 67,7
12 Hos 17:55 us MHAEKC ueH Ha unbe m/m, % (FHFA home price m/m) Hos 69,3 69,0 67,7
12Hoa 18:30 US  WMHpekc onepesk. uiamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) po09 HoA. 123,9 123,2 1231
12Hos 18:30 US  WHaekc onepex. uHamkatopos ECRIWLI r/r, % (ECRI Weekly Leading Indexy/y) no09Hoa. -5.7 -6,5
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HacToAawmin AOKYMEHT NoAroToBneH aHaautuyecknum otaenom 3A0 «Bantuiickoe ®PUHaHCOBOE AreHTCTBO» M HOCUT MCKAKOUYMTENIbHO MHOPMALMOHHDBIN XapakTep. Bce
OLLEHKM M MHEHWA, BbICKa3aHHble B OTYETE, MPEeACTaBAAOT COBOM HE3aBUCUMOE CYXAEHWEe aHa/IMTMKOB Ha AaTy BbIXOAA OT4eTa. BosHarpaxpeHue aBTOPOB OTYETa HU
NPAMbIM, HWU KOCBEHHbIM 06Pa3oM He yBA3aHO C NPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «bantuiickoe ®uHaHcoBoe AreHTCTBO» OCTaBAseT 3a coboit npaso
WU3MEHATb BbICKa3aHHbIE OLEHKM 1 MHeHUA B iloboe Bpema 6e3 npeaBapuTeIbHOro yBeA0MAEHUS.

NHbopmMaumsa, coaepskalllanca B OTYETe, MOJyYeHa M3 MCTOYHWMKOB, MPU3HABAaEMbIX HaMW [OCTOBEPHbLIMU, OJHAKO HE CYLLEeCTBYET HMKaKMX rapaHTWi, 4TO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO0/KHA PAcCMaTPMBATLCA KaK MOHAA M ToyHas. Mbl ocTasasem 3a coboi npaBo He 06HOBAATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MOMHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMA.

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

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HECyT OTBETCTBEHHOCTM 33 MPAMOM UM KOCBEHHbIW ylLepb, HaCTyNUBLIMIA B pe3y/abTaTe UCNONb30BaHUA
HacToALweln Ny6AVKaLumMm Uau ee coaepskanus.

© 3aKkpbIToe aKkLMoHepHoe 06LecTBo «banTtuitckoe GMHaHcoBOe AreHTCTBO»
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