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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1813,59 -0,11% 1,01%
PTC 2044,20 0,41% 0,80%
MSCI Russia 1083,85 0,23% 0,52%
MSCI EM 1170,87 0,98% 3,19%
S&P 500 1328,26 0,00% 1,42%
VIX 17,71 0,00% -1,61%
DJ Euro Stoxx 600 292,41 -0,28% -0,02%
FTSE 100 5908,76 -0,66% 0,47%
DAX 30 7041,31 -0,22% 1,55%
NIKKEI 225 9755,30 0,00% 2,30%
SSE Composite (Ha 09:00 MCK) 2935,28 0,24% -1,43%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,83 3,57 13,87
UST 10 YTM, % 3,47 2,61 6,29
UST10 - TIPS 10, 6.n. 2,67 3,28 0,31
iTraxx Crossover Europe 5Y, 6.1. 300,06 2,08 7,18
Russia 30 YTM, % 4,66 -3,00 -1,30
Russia 5Y CDS, 6.n. #3HAY! #3HAY!
Libor 3m USD, % 0,3030 -0,15 -0,55
Libor 12m USD, % 0,7825 0,05 0,70
USD/RUB NDF 3m, % 3,21 -2,00 -8,00
USD/RUB NDF 12m, % 4,12 -4,00 -18,00
RUB overnight, % 3,3 15,00 30,00
Mosprime 3m, % 3,96 -1,00 -1,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 76,07 -0,37% 0,24%
EUR/USD 1,4165 0,28% -0,06%
usb/IpY 83,15 0,34% 2,68%
GBP/USD 1,6031 -0,27% -0,53%
AUD/USD 1,0327 0,02% 1,16%
USD/CAD 0,9700 -0,10% -0,64%
USD/CNY 6,5483 -0,11% -0,15%
Kop3uHa (EUR+USD)/RUB 33,78 -0,10% 0,52%
USD/RUB LB 28,43 0,30% 0,56%
EUR/RUB LB 40,02 -0,03% -0,10%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 106,72 2,35% 1,06%
HedTb Brent, USD/6app. (ICE) 117,36 1,94% 1,42%
Har. ras, USD/BTU (ICE) 4,389 0,78% 3,42%
3001070, USD/yH. 1430,0 0,47% 0,06%
cepebpo, USD /yH. 37,600 0,43% 1,29%
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MporHos

BAMKalluMe HEeCKONIbKO CecCUil MOKaXKyT, rOoTOBbl /M YYAaCTHUKU POCCUIACKOTO pPbIHKA
NPOAO/MKUTL OBHOB/ATL FOA0BbIE MAaKCUMYMbl MO OCHOBHbIM MHAEKCaM, Mb0o Hac »KaeT

BO3BpallleHWe B TOProBbIi AMANa30H AHBaPA - MapTa.
Poccuiicknii pbIHOK

HaKkaHyHe c yTpa pPOCCMMCKMI PbIHOK MONbITANCA MNPOAOMKUTL POCT, MHAeKC MMBB
nogHumanca go 1820 nyHKTOB, OTKyAa Pa3BepHYACA BHM3 W [0 CepeauHbl ceccuu
CHW}KANCA, OOHAKO 3aTeM NPaKTUYEeCKM OTbirpan AHeBHble 61arogapA BO306HOBAEHUIO
pocTa LeH Ha HedTb. Mo utoram ceccumn nHaekca MMBE He3HaunTenbHo cHusmaca: -0,11 %
00 1813,59 nyHKTOB.

B nupepax cHuxkeHua — PocHedTb (-1,65 %), NpaKTUYECKM HE U3MEHUIUCb MO WUTOram
CeccMm KoTUPOBKM akumii Fasnpoma (-0,1 %) w Jlykoina (+0,01 %). B TO ke Bpems,
CYLLECTBEHHbIM NAOC MoKasanu akumm CypryTHedTerasa (+1,8 06bikHOBeHHble, +1,38
npusuaernpoBaHHble), npedbl TatHedTn (+1,79 %) n TpaHcHedTn (+1,5 %). YMepeHHble
notepu noHecnn akumm 6aHku (CbepbaHk -0,26 %, BTE -0,63 %). Bo BTOpom 3wenoHe
MOXXHO BbIAENUTb POCT KOTUPOBOK DONBLUMHCTBA OMTOBbIX FEHEPUPYIOLLMX KOMMNAHUA BO

rnase ¢ OMK-5 (+5,3 %) u OTK-6 (+3,49 %).

B CLLUA HaKaHyHe TOpru 3aBepLUNINCE CHUMKEHMEM OCHOBHbIX MHAEKCOB B Npeaenax 0,25 %,
ceroaHs 60/bWNHCTBO MHAEKCOB B A3MK, HanpoTuB, NpubasnatoT B npegenax 0,5 %. LieHbl
Ha HedTb BYepa Npubasuan okono 2 % Ha ¢oHe 3aTarMBatouelica onepauuu B JIneuu,
dbtovepc Ha amepukaHcKyto WTI nokasan HOBble «MOCTKPU3SUCHbIE» MAaKCUMYyMbI, dbrovepc
Ha Brent 61130k K 3TOMY.

Takum 06pa3om, BHeWHW GpOH OCTaeTcs CKopee MO3UTUBHbIM. O4HAKO HepelmnTebHan
AMHAMMKa POCCUMCKMX MHOEKCOB B NOC/AEAHMUE AHU, MO HALLEMY MHEHMIO, ABAAETCA BECKUM
NoBOAOM UYTO6bl YCOMHUTLCA B AasIbHENLIMX NepcneKkTueax. banKailmne HECKOIbKO ceccuit
MOKaXXyT, rOTOBbl NN YYAaCTHUKM POCCUMICKOrO PblHKA MNPOAO/IMKUTL OBHOBAATL OAOBblE
MaKCMMYMbl MO OCHOBHbIM MHAEKCaM, IM60 Hac KAeT BO3BpalleHMe B TOProBblii AManasoH
AHBapA - MapTa.
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MaKpOo3KOHOMMYECKAA CTaTUCTUKA

faTta Bpema CrpaHa
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MNMokasaTenb

WNHAEeKC AeN0BOM aKTMBHOCTM B Nnpombiw. (PMI Manufacturing)
Po3HuuHble Mpogaxu m/m, % (Retail sales m/m)

3aKa3bl Ha cTpouTeNbCTBO /T, % (Construction orders y/y)

HoBgoe cTpouTenbcTso r/r, % (Housing starts y/y)

NHaeKc ueH Ha xunbe Nationwide m/m, % (Nationwide house price m/m)
MHpeke ueH Ha xunbe Nationwide r/r, % (Nationwide house price y/y)
Po3HuuHble npogaxu m/m, % (Retail sales m/m)

Po3sHuuHble npogaxu r/r, % (Retail sales y/y)

NHaeKc ueH npounssogut. m/m, % (Producer prices m/m)

YpoBeHb 6e3paboTuupl, % (Unemployment rate)

Yucno 6e3paboTHbIX M/M, Tbic. (Unemployment change m/m)

OueHKa nHaeKkca notpebur. ueH r/r, % (CPl estimate y/y)

MnaTeskHbIM 6anaHc, S mapa. (Balance of payments)

CyeT Tekywmxonepauui, $ mapa. (Current account)

MepeuyHana 6e3paboTmua, Thic. (Initial jobless claims)

Onawasncsa 6e3paboTtmya, maH. (Continuing claims)

BBIM m/m, % (GDP m/m)

YMKarckun nHaeKe genosoi aktueHoctv (Chicago PMI)

3aka3bl npom. npeanpuatuii m/m, % (Factory orders m/m)

3aKa3sbl Nnpom. npeanpuatmii 6es TpaHcn. m/m, % (Factory orders extransp)
3anacblrasa: Hea/Hea, mapa. Ky6. ¢ (EIAweekly natural gas)

Dedunumnt Topr. 6anaHca, S mapa. (Trade deficit)

WNHAEeKC AeN0BOM aKTUBHOCTM B NPOM. OKOHYaT. (PMI Manufacturing F)
WHAEeKC AeN0BOM aKTMBHOCTM B NPOM. OKOHYaT. (PMI Manufacturing F)
WNHOeKe AeN0BOM aKTMBHOCTM B NPOM. OKOHYaT. (PMI Manufacturing F)
NHAeKe AenoBoM aKTMBHOCTM B NpombiwA. (PMI Manufacturing)

YpoBeHb 6e3paboTuupl, % (Unemployment rate)

30/10TOBaNIOTH. pe3epBsbl, S wipa. (Foreign reserves)

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

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

CpepHsnn noyacosas onnata Tpyaa m/m, % (Average hourly earnings m/m)
CpegHsas npofonxut. paboyeii Heg, (Average weekly hours)

YpoBeHb 6e3paboTuupbl, % (Unemployment rate)

HoBble paboune mecTa B Hec/xcektope, Tbic. (Non-farm payrolls)

NHaeKc AenoBoi akTMBHOCTM ISM B npousBs. cektope (ISM Manufacturing)
NHAaeKc ueH B npouss. cektope ISM (ISM Mfg Prices Paid)

Pacxogpl Ha cTpoutenbeTBo m/m, % (Constriction spending m/m)
Toprosbiit 6anaHc, S mapa. (Trade balance)

WHpeKc onepex. nHamkaTopos ECRI WLI (ECRI U.S. Weekly Leading Index)

NHaekc onepex. nHankaTopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y)

NHAeKc ueH npounssogut. m/m, % (PP m/m)
NHaekc ueH npounssogur. r/r, % (PPl y/y)

NHAMKATOPbI PbIHKa akumit
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MHGOPMaLMOHHO-TEXHUYECKas NOALEPIKKA m.zheleznyak@bfa.ru
YnpasneHue npopax OTaen CTPYKTYPHbIX NPOAYKTOB
AOymueBa AHHa npamoi +7 (812) 326 9361, no6. 1088 Manes Bcesonog npamoi +7 (812) 322 5899, no6. 1293
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cTapwuii Tpenaep v.sergeev@bfa.ru HavyaNbHUK KNMEHTCKOro oTaena e.kukushkina@bfa.ru

OTaen 6poKepcKUX onepauuni npamon +7 (812) 329 8199

Lesuos MNasen npamoi +7 (812) 329 8195, no6. 1195

HaYaNbHUK oTAena p.shevtsov@bfa.ru

Muwapes AHape# no6. 1199

crneumanuct a.misharev@bfa.ru

HacToAwmin AOKYMEHT nogrotosieH aHaautuyeckum otaenom 3A0 «bantuiickoe ®uHaHCOBOE AreHTCTBO» M HOCWUT MCKIOUYMTENIbHO MHGOPMaLMOHHbIN XapaKrep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JMTMKOB Ha AaTy BbIXO4a OTdyeTa. BosHarpaskgeHue aBTOpPOB OTYETa HU
NPAMbIM, HU KOCBEHHbIM 06Pa3oM He YBA3aHO C NPeACTaBJeHHbIMU B OTYeTe TOYKamu 3peHusn. 3A0 «banTuiickoe PuHaHCOBOe AreHTCTBO» OCTaBAAET 33 coboi NpaBo
U3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHMA B loboe Bpema 6e3 npeaBapuTe/ibHOro yBeA0MAEHUA.

MHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MUCTOYHMKOB, MPM3HABAEMbIX HaMW AOCTOBEPHbIMWM, O4HAKO HE CYLLEeCTBYeT HMKaKWMX rapaHTWi, YTO yKasaHHas
MHbOPMaLMA ABNAETCA NOAHON U TOYHOM W, COOTBETCTBEHHO, OHA HE [O/I)KHA PACCMaTPMBATLCA KaK MOJIHAA M ToYHasA. Mbl ocTaBnsem 3a coboii NpaBo He O6HOBNATL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MONHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuitckoe ®MHaHCOBOE AreHTCTBO» M ero COTPYAHMKM MOTYT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeMKepoM MM CoBepLIaTb UHbIe CAENKMU B KadecTBe NpuHLMNana ¢
WNHBECTULMOHHBIMWU MHCTPYMEHTAMU, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» MPOBOAMUT BHYTPEHHIOK MOMIMTUKY, HANPABAEHHYIO Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «Bbantuiickoe ®MHaHCOBOE AreHTCTBO» W ero COTPYAHMKM He HecyT OTBETCTBEHHOCTM 3a NPAMOIN AN KOCBEHHbIN yuep6, HacTyNMBLLNIA B pe3yabTaTe MCMNONb30BaHUA
HacToaweln Ny6avKaumm uam ee cogepianus.

© 3aKpbIToe aKuMoHepHoe 0buLecTBo «BanTuitckoe PMHaHCOBOE AreHTCTBO»
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