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3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1691,45 -2,89% -4,24%
PTC 1976,74 -2,48% -2,78%
MSCI Russia 1053,468 -2,93% -2,70%
MSCI EM 1185,76 -1,72% -1,46%
S&P 500 1356,62 -0,34% 0,70%
VIX 16,70 4,44% 6,91%
DJ Euro Stoxx 600 313,34 0,00% 2,00%
FTSE 100 6069,90 0,00% 0,01%
DAX 30 7500,7 -0,36% 1,96%
NIKKEI 225 10004,20 1,57% 3,33%
SSE Composite (Ha 09:00 MCK) 2891,26 -1,40% -1,62%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,61 0,00 -0,18
UST 10 YTM, % 3,25 -2,96 -5,79
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 265,83 0,41 -9,92
Russia 30 YTM, % 4,58 -9,50 -14,70
Russia 5Y CDS, 6.n. 127,57 0,54 -2,64
Libor 3m USD, % 0,2723 -0,08 -0,05
Libor 12m USD, % 0,7578 -0,32 -0,42
USD/RUB NDF 3m, % 361 14,00 15,00
USD/RUB NDF 12m, % 4,30 6,00 18,00
RUB overnight, % 3,31 -94,00 1,00
Mosprime 3m, % 4,08 23,00 32,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 73,32 0,24% -0,96%
EUR/USD 1,4826 0,01% 1,26%
usb/IpY 80,93 -0,36% -0,70%
GBP/USD 1,6480 -1,02% 0,00%
AUD/USD 1,0839 -0,92% 0,59%
USD/CAD 0,9525 0,24% 0,11%
USD/CNY 6,4965 0,07% -0,47%
Kop3uHa (EUR+USD)/RUB 33,28 -0,16% -0,91%
USD/RUB LB 27,50 0,00% -1,75%
EUR/RUB LB 40,81 0,00% 0,04%
3akp. Wam. Wam.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 111,05 -2,18% -1,03%
HedTb Brent, USD/6app. (ICE) 122,45 -2,13% -1,36%
Har. ras, USD/BTU (ICE) 4,67 -0,49% 6,45%
3001070, USD/yH. 1535,9 -0,56% 1,92%
cepebpo, USD /yH. 41,640 -5,13% -8,46%
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MporHos

CerogHA He UCKAIOYAEeM Ha POCCMICKOM PbIHKE aKUMI MOMbITOK OTCKOKA HaBepx, HO B
LENIOM CYUTAEM, YTO HUCXOAALLAA KOPPEKLUMA HE 3aBEpPLUEHA.

POCCHIACKUIA PbIHOK

Mai ¢ camoro Havana nonbiTancs NOATBEPAMUTL CBOK penyTauuto HebnaronpuaTHoro Ans
«BbIKOB» MecALa Ha POCCUMINCKOM PbIHKE aKLMii: BO BTOPHUK NOCAe HEMNPOAO/IKUTEbHOM
3aMMWHKWN Ha OTKPbITUUN CHUMKEHWE KOTUPOBOK MO BCeMy CNeKTpy bymar Bo3o6HoBMAOCh. Bo
BTOpOM nonosuHe AHA nHAeKC MMBE nbiTanca yAep»KaTbCa Bbllle NOAAEPKKN Ha OTMETKe
1700 nyHKTOB, HO B MOC/eAHME MoaYaca TOpros Hbina NPobUTa U OHA, HA 3aKPbITUE UHAEKC
coctaBun 1691,45 nyHktoB (-2,89 %). CunbHble nNoTepu noHec U muHaekc PTC (-2,48 %),
CHUXKEHME KOTOPOro YCKOPW/IOCb MOC/e TOro, Kak 6biia npobuTa NCUXONornyecku
3HauMMas oTmeTKa 2000 nyHKTOB. B ayTcaigepax - MeTannypruyecknii CEKTop BO rnaBe C
MK Hopunbckuii Hukenb (-5,56 %), Ha 4-5 % CHU3MAUCbL KOTUPOBKW NpeacTaBuTenei

YepHoW MeTannyprum. Xyxe pblHKa Bbirniageny akumv fasnpoma (-4,37 %) v BTb (-3,05 %).

AMEpPUKAHCKME WHAEKCbl BYEPAWHW AeHb MNPOBEAN Ha OTPULATENLHOW TeppuTopum,
HECMOTpPA Ha MPeB30LWeANe OXNAAHMA AaHHbIE MO NPOMbIW/IEHHbIM 3aKa3aM 3a MapT:
+3,0 % m/m npu nporHose +1,9 %, despanbckue AaHHble nepecmoTpenbl ¢ -0,1 % ao +0,7 %,
OOHAKO K KOHUy ceccum cokpatunm notepu, a DIIA Bbiwen B «HOMb». Oxupgaem
NPOAO/IKEHUSA NIOKAaNbHOW KOPPEKUMU Ha aMEPUKAHCKOM pPbIHKE aKumii. BoAbKMHCTBO
A3UaATCKNUX UHAEKCOB CerogHA TaKXe CHUXXaloTcA. CyLIJ.ECTBeHHbIM HEeratTMBHbIM (I)aKTopOM
BbIFNAAMT C€nabana KOHBIOHKTYpPA pPblHKa METansioB, B T.M. CTPEMUTENbHOE CHUXKEHWe
KOTUPOBOK cepebpa. 3ameTHble MOTEPU MOHECAN MO UTOraM AHA U LeHbl Ha HedTb, XOTA

NOKa OHU yAEPXKUBAIOTCA B paMKaX TOProsoro AnanasoHa nocneaHero mecata.

CerofiHA He MCK/OYAaemM Ha POCCUMACKOM PblIHKE MOMbITOK OTCKOKA HaBepx, HO B LLeIoMm
cyMTaem, YTO HMCXOAALLAA KOPPEeKLUMA He 3aBeplieHa. B cnyyae npoaonkeHNA CHUXKeHUA B
doKyce BHUMaHUA byneT AMHUA noaaepXku 1680 nyHKTOB no uHaekcy MMBB — HUXHARA
rpaHuua 60KOBOro AnanasoHa NepBoro KBapTana.
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MaKPOSKOHOMMHECKaﬂ CTaTUCTUKA McTouHmk: Reuters
HOata Bpema CipaHa MokasaTenb Mepuon  ®akt MMporHo3 [pea. Mepecm.
3man 8:30 AU  CraBka baHKka Asctpanuu, % (RBA Cash Target Rate) - 4,75 4,75 4,75
3man 12:28 GB  MHAeKc fenoBoi aKTMBHOCTU B pombiw. (PMI Manufacturing) Anp 54,6 56,9 57,1 56,7
3man 13:00 EZ MHAeKc ueH npounssogut. m/m, % (PP m/m) Map 0,7 0,6 0,8
3man 13:00 EZ NHAeKc ueH npounssoaut. r/r, % (PPly/y) Map 6,7 6,6 6,6
3mann 15:45 us Po3HuyHble Nnpoaau cetn ICSC Hea/Hea, % (ICSC chain store sales w/w) po30anp. -0.8 0,4
3man 15:45 us Po3HuuHble npoaaxu cetm ICSC r/r, % (ICSC chain store sales y/y) po30anp. 2,8 3,2
3man 16:00 BR Mpom. nponseoactso m/m, % (Industrial production m/m) Map 0,5 1,9 2,0
3man 16:00 BR Mpom. nponseoacTso r/r, % (Industrial production y/y) Map -2.1 6,9 7,3
3 man 16:55 US  Redbook: po3HuyHbie npoaaxu m/m, % (Redbook m/m) no30anp. 1,3 1,2
3main 16:55 us Redbook: posHuuHble npogaxu r/r, % (Redbook y/y) go30anp. 5,5 5,3
3man 18:00 us 3aka3bl npom. npegnpuatmii M/m, % (Factory orders m/m) Map 3,0 1,9 -0,1 0,7
3man 18:00 us 3aKasbl npom. npeanpuatuii 6e3 TpaHcn. m/m, % (Factory orders extransp) Map 2,6 0,1 0,6
4 man  0:30 us 3anacbl HedTn APl: Hea/Hen, mnH. 6app. (APl weekly crude stocks) po29anp. 3,196 2,000 4,911
4 mant  0:30 US  3anacbl 6eH3unHa APl: Hea/Head, maH. 6app. (APl weekly gasoline stocks) po29anp. 0,680 0,300 -2,088
4man  0:30 us 3anacbl guctunn. APl: Hea/Hen, maH. 6app. (APl weekly dist stocks) po29anp. -1.492 0,600 1,525
4 man 10:00 GB  MHaekc ueH Ha xunbe Nationwide m/m, % (Nationwide house price m/m) Anp 0,2 0,5
4mann 10:00 GB  WUHAeKc ueH Ha xuabe Nationwide r/r, % (Nationwide house price y/y) Anp -0,7 0,1
4man 11:48 FR MHAeKc fAenoBOM aKTUBHOCTU B cdhepe ycayr okoH4YaT. (PMI Services F) Anp 63,4 63,4
4 man 11:53 DE  WHAeKc penoBol akTMBHOCTU B cdepe ycayr okoHyaT. (PMI Services F) Anp 57,7 57,7
4 man 11:58 EZ MHAeKc fe10BOM aKTMBHOCTY B cdhepe ycayr okoHuaT. (PMI Services F) Anp 56,9 56,9
4 man 11:58 EZ MHAEeKc fe10BOM aKTMBHOCTU KOMMNO3UTH. OKoHYaT. (PMI Composite F) Anp 57,8 57,8
4man 12:30 GB  Motpeb. kpeanTosaHue, £ mapa,. (BoE consumer credit) Map 0,450 0,800
4 man 12:30 GB YucTtoe KpeauT-me Ha NoKynky *uibd, £ mipa. (Mortgage lending) Map 1,000 1,200
4man 12:30 GB  Opobp.3aaBKM Ha KUAULLHbIE KpeauTbl, Tbic. (Mortgage approvals) Map 48,00 47,00
4 mann 13:00 EZ Po3HuYHbIE Npoaaxu m/m, % (Retail sales m/m) Map 0,1 -0,1
4mann 13:00 EZ PosHuyHble npogaxu r/r, % (Retail sales y/y) Map 0,1
4 man 16:15 us HoBsble paboune mecTa B Hec/xcektope - ADP, Tbic. (ADP National Empl Report) Anp 198 201
4 man 18:00 us NHAaeKc aenosoit aktBHocT ISM B Henpowmss. cekTope (ISM Non-Mnfg Comp) Anp 57,4 57,3
4 man 18:30 us 3anacbl HedTU: Hea/Hea, miH. 6app. (EIA weekly crude stocks) £0 29 anp. 2,000 6,200
4 man 18:30 us 3anacbl 6eH3uHa: Hea/Hea, maH. 6app. (EIAweekly gasoline stocks) [o 29 anp. 0,300 -2,500
4mann 18:30 us 3anacbl gucTunn.: Hea/Hea, maH. 6app. (EIAweekly dist stocks) £0 29 anp. 0,600 -1,800
4 man 18:30 US  3anacblHedTu B KywuHre: Hea/Hea, maH. 6app. (EIAweekly crude Cushing) 4029 anp. -0,738
Smain 5:30 AU Po3HuYHbIE Npoaaxu m/m, % (Retail sales m/m) Map 0,5 0,5
5maii 5:30 AU Po3sHuuHble Npoaau Ke/Ks, % (Retail sales q/q) 1kB. 0,6 -0,3
5man 12:28 GB  UHAeKc AenoBoit akTMBHOCTM B cdhepe ycnyr (PMI Services) Anp 55,7 57,1
5main 14:00 DE  3akasblnpom. npeanp-uit m/m, % (Factory orders, m/m) Map 0,1 2,4
5man 15:00 GB  CraBka baHka AHraum, % (BoE rate decision) - 0,50 0,50
5mann 15:45 EZ CraBKa ELIB, % (ECB rate decision) - 1,25 1,25
S5man 16:30 us MepBuyHas 6e3paboTuua, Thic. (Initial jobless claims) po30anp. 410 429
5mann 16:30 US  [OnAwascs 6e3pabotnua, maH. (Continuing claims) fo 23 anp. 3,650 3,641
S5man 18:30 US  3anacbirasa: Hea/Hea, mapa. Ky6. ¢ (EIAweekly natural gas) £o 29 anp. 31
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HacToAawmin AOKYMEHT nogrotosieH aHaautuyeckum otaenom 3A0 «bantuiickoe ®PuHaHCOBOE AreHTCTBO» M HOCUT MCKIOUMTENIbHO MHGOPMaLMOHHBIN xapaKkrep. Bce
OLEHKM M MHEHMS, BblCKa3aHHble B OTYETe, NPEACTaBAAlOT cObOM HE3aBUCMMOE CYKAEHME aHA/JMTUKOB Ha AaTy BblIXOAa OTyeTa. BosHarpakaeHue aBTOPOB OTYETA HU
NPAMbIM, HM KOCBEHHbIM 06Pa3oM He yBA3aHO C NpPeACTaBJeHHbIMM B OTYeTe ToYKamu 3peHusn. 3A0 «bantuiickoe ®uHaHcoBoe AreHTCTBO» OCTaBAseT 3a coboit npaso
WU3MEeHATb BbICKa3aHHble OLEHKM 1 MHeHMA B loboe Bpema 6e3 npeasapuTesibHOro yBe40MAEHUA.

NHbopmaumsa, copeprkalanca B OTYETE, MOJYYEHA M3 UCTOYHWMKOB, MPU3HABAEMbIX HaMW AOCTOBEPHbLIMM, OJHAKO HE CYLLECTBYET HWMKAKMUX FapaHTWM, YTO yKasaHHas
MHbOPMaLMa ABAAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO0/KHA PAcCMaTPMBATLCA Kak Mo/Has M ToyHas. Mbl octasnsem 3a coboi npaso He 06HOBAATL
MHGOPMALMIO Ha OCHOBE HOBbIX AAHHbIX IM60 MONHOCTBIO OTKA3aTbCA OT ee OCBELLEHMA.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NpUHLMNana ¢
WHBECTULMOHHBIMWU MHCTPYMEHTAMU, YNTOMAHYTbIMM B HacToslwem oTyeTe. 3A0 «banTuitickoe ®rHaHCOBOE AreHTCTBO» MPOBOAUT BHYTPEHHIOK NONMTUKY, HANPABAEHHYIO Ha
npefoTBpaLLeHMe NOTeHLUMAbHbIX KOHPNNKTOB MHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCcOBOE AreHTCTBO» U €ro COTPYAHUKN HEe HECYT OTBETCTBEHHOCTM 33 NPAMOM MM KOCBEHHbIN yliepb, HAaCTyNUBLLMIA B pe3y/ibTaTe UCNOb30BaHMUA
HacToAwweln Ny6AVKaLumMm v ee cogepskanus.

© 3akpbIToe akuMoHepHoe obuiectBo «banTtuiickoe duHaHcoBoe AreHTCTBO»
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