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NHAWKaTOPbI PbIHKA aKLNA

3akp. W3m. W3m.
AeHb, % Hep,, %
MMBB 1664,83 0,13% 0,86%
PTC 1911,41 0,38% 1,84%
MSCI Russia 1012,907 0,09% 1,61%
MSCI EM 1145,47 -0,62% -1,82%
S&P 500 1279,56 -0,42% -2,66%
VIX 18,79 3,98% 2,68%
DJ Euro Stoxx 600 293,46 -1,56% -2,15%
FTSE 100 5808,89 -0,95% -2,02%
DAX 30 7060,23 -0,61% -2,18%
NIKKEI 225 9453,54 0,04% -1,06%
SSE Composite (Ha 09:00 MCK) 2722,51 -1,01% -0,77%
3akp. W3m. W3m.
[eHb, 6.n. Hea,, 6.n.
UST2 YTM, % 0,38 -1,99 -5,22
UST 10 YTM, % 2,95 -5,45 0,15
UST10 - TIPS 10, 6.n. #3HAY! #3HAY!
iTraxx Crossover Europe 5Y, 6.1. 325,25 7,10 20,04
Russia 30 YTM, % 4,35 -0,10 -11,90
Russia 5Y CDS, 6.n. 135,15 1,51 -3,89
Libor 3m USD, % 0,2503 -0,15 -0,26
Libor 12m USD, % 0,7218 -0,32 -0,78
USD/RUB NDF 3m, % 3,83 4,00 -11,00
USD/RUB NDF 12m, % 4,38 1,00 -16,00
RUB overnight, % 3 -28,00 -30,00
Mosprime 3m, % 4,20 -1,00 -2,00
3akp. W3m. 7N
AeHb, % Hep,, %
USD Index 73,94 0,56% -1,06%
EUR/USD 1,4576 -0,77% 1,84%
usb/IpY 79,93 -0,16% -1,20%
GBP/USD 1,6395 -0,31% 0,41%
AUD/USD 1,0618 -0,87% 0,17%
USD/CAD 0,9795 0,54% 0,23%
USD/CNY 6,4754 -0,09% -0,04%
Kop3uHa (EUR+USD)/RUB 33,51 -0,14% 0,15%
USD/RUB LB 27,78 0,02% -0,71%
EUR/RUB LB 40,66 -0,07% 1,03%
3akp. W3m. W3m.
feHb, % Hea,, %
HedpTs WTI, USD/6app. (ICE) 100,74 1,67% 0,45%
HedTb Brent, USD/6app. (ICE) 117,85 0,92% 2,90%
Har. ras, USD/BTU (ICE) 4,847 0,33% 4,71%
3001070, USD/yH. 1535,6 -0,53% -0,30%
cepebpo, USD /yH. 36,780 -0,84% -0,03%
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MporHos

HacTpoeHus Ha BHELHWX PbIHKaxX akUMii — NPeMMyLLecTBEHHO HeraTuBHble. OAHaKo ecnu
NPOAO/MKUTCA POCT LeH Ha HedTb, uHAEKC MMBE BnonHe MoXeT NpoTecTUpoBaTb BaXKHOE
conpoTtusaeHune Ha otmeTke 1680 NyHKTOB.

Poccuiicknii pbIHOK

B cpeay, 8 VIOHA, POCCUMIACKMIA PBIHOK aKUMIA B NepBOl MONOBUHE OHA KOPPEKTUpOBanca
BC/Med, 33 MWPOBbIMM PbIHKAMWM aKUWMIM, pPa3oyvyapoBaHHbIMU COCTOABLUMMCA HaKaHyHe
BbICTynneHnem b. bepHaHKe, nHaekc MMBB K cepeanHe Topros Tepan 6onee 1 %. OgHako
6auKe K Beuyepy BO30OHOBMBLUMECA MOKYMKWM BEPHYIN WMHAEKC HA MOJOMUTENbHYIO
TEPPUTOPUIO, Ha 3aKpbliTUe OH cocTasun 1664,83 nyHkTta (+0,13 %). B nnaepax - akumu
lasnpoma (+1,19 %) u PocHedTn. DaKTOPOM MOAAEP!KKU CTa/NM HEOMKUAAHHbIE WUTOTU
3acefaHua ONEK: uneHbl KapTens He CMOTMIM NPUNTU K eAUHOMY PELUeHWUI0, UHULUMaTKBA
CaynoBckoi ApaBuu O MOBbIWEHUU KBOT He Bblna nogaepikaHa. B pesynbTtate dbroyepchl
Ha Brent Bnepsble Moyt 3a mecaAL, nogHaAuch Bbiwe 118 gonn./6app.

B CLLA skoHOMuYecKuii 0630p PPC (Beige Book) 3apukcupoBan 3amegneHve B 4 u3s 12
perMoHoB — BNepBble B 3TOM ro4y — NOAAEPKAB, TaKMM 06pa3om, BOSHUKLLNE Y MUHBECTOPOB
Ha ¢oHe yepenbl HEONArONPUATHBIX CTAaTUCTUYECKUX AAHHbIX COMHEHWS B YCTOMYMBOCTM
SKOHOMMYECKOro pocta. B pesynbTaTe BONATMUAbHAA TOProBas Ceccus 3aBepluniach
oyepegHbIM CHUMKEHMEM OCHOBHbIX MHAeKcos: DJIA -0,18 %, S&P 500 -0,42 %, Nasdaq
Composite -0,97 %. UHaekc S&P 500 cHukaeTca yxe 6 ceccuit noapaa, snpoyem, ot 200-

AHEBHOWM CKONb3ALWel cpeaHelt B pailoHe 1275 NyHKTOB BO3MOMKEH OTCKOK HaBepX.

Ha Toprax 8 A3un HacTPOEeHMA BHOBb NPEMMYLLECTBEHHO HEraTUBHbIE, MHAEKCbI TEPAIOT A0
1 %.
HepewwuTenbHoctn OMEK, npogonkntca, nHaoekc MMBB BnosHe MOXeT nNpoTecTMpoBaTb

OpHako ecnnm pocT ueH Ha HedTb, MNOAYYMBLUMX ApaiiBep pocTa B BuAe

BaXHOE CONPOTMBAEHNE HAa OTMETKe 1680 NyHKTOB (MMHMMYMbI NEPBOro KBapTana u 38,2 %

ypoBeHb PuboHauuM K CHUXKeHUto anpens — masA). OCHOBHble cobbITUA AHA — 3acefaHua
BaHKa AHranmn n EBponeickoro LleHTpanbHoro baHka.
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MaKpOo3KOHOMMYECKAA CTaTUCTUKA
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3anacbl HedTM API: Hea/Hea, maH. 6app. (APl weekly crude stocks)

3anacbl 6eH3unHa APl: Hea/Hea, maH. 6app. (APl weekly gasoline stocks)
3anacbl guctuan. APl: Hea/Hea, maH. 6app. (APl weekly dist stocks)
KpeanTbl SKOHOMUKM (OCTaTOK CCyAHOM 3a40/3K-CTn) r/r, % (Bank lending y/y)
06bemakcnopta M/m, % (Exports m/m)

06bem umnopta m/m, % (Imports m/m)

Toprosbiii 6anaHc, mapa,. espo (Trade balance)

BB okoHu4aT. KB/KB, % (GDP q/q F)

BB okoHuarT. r/r, % (GDP y/y F)

Mpombliw. nponssoacTeo m/m, % (Industrial production m/m)

3anacbl HedTM: Hea/Heq, maH. 6app. (EIA weekly crude stocks)

3anacbl 6eH3unHa: Hea/Hen, maH. 6app. (EIAweekly gasoline stocks)
3anacbl gucTuAA.: Hega/Hea, maH. 6app. (EIAweekly dist stocks)

3anacbl He$TU B KywnHre: Hea/Hea, mnH. 6app. (EIAweekly crude Cushing)

BB okoHuaT. kB/KB, % (GDP q/q F)

BBM okoHuar. r/r, % (GDP y/y F)

YposeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTbIX M/Mm, Tbic. (Employment change m/m)

NHpeke notpebut. gosepusa (Consumer confidence)

Hosble pab. mecTa B Hec/xcektope nepecm. m/m, % (Non-farm payrolls rev)
Toproebit 6anaHc, £ mnpa. (Trade balance)

Toprosbiit 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)
CraBKa baHka AHruu, % (BoE rate decision)

CraBka ELIB, % (ECB rate decision)

MepsuyHana 6e3spaboTuua, Toic. (Initial jobless claims)
Onawasnca 6e3paboTtmua, maH. (Continuing claims)

Toproebit 6anaHc, S mapga. (Trade balance)

06bemakcnopTa, CS mapa,. (Exports)

0O6bem umnopta, CS mapa,. (Imports)

Toprosbiit 6anaHc, CS mnpa,. (Trade balance)

OnToBble 3anacbl M/m, % (Wholesale inventories m/m)

OnTosble npogaxun m/m, % (Wholesale sales m/m)

3anacbirasa: Hea/Hed, mapg. ky6. ¢ (EIA weekly natural gas)

NHAEKC LeH Ha Kopn. ToBapbl (onToBble LeHbl) m/m, % (Corp goods price m/m)
MHAeKc ueH Ha Kopn. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
Mpom. npoussoacteo m/m, % (Industrial production m/m)

MHaeke notpebuTt. ueH okoHyaT. M/m, % (CPI m/m F)

NHAaeKc noTpe6uT. ueH okoHyar. r/r, % (CPly/y F)

OnTosble ueHbl M/M, % (Wholesale price indexm/m)

OnTosble weHbl r/r, % (Wholesale price indexy/y)

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

NHAeKc ueH nponssogut. m/m, % (PPl output m/m)

MHaekc ueH npounssoaut. r/r, % (PPl output y/y)

MHpeKe ueH nponssoaut. 6azosblit m/m, % (PPI core output m/m)

UHaekc ueH npoussoaut. 6asosbiii r/r, % (PPl core output y/y)

MHAeKe LeH Nnpon3soauT. Ha dakTopbl npomse-Ba m/m, % (PPl input m/m)
MHAEKC LeH NponssoauT. Ha dakTopbl npounss-Ba r/r, % (PPlinputy/y)
Mpom. npounssoacteo m/m, % (Industrial production m/m)

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

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTbIx M/m, Tbic. (Employment change m/m)

30/10TOBaNIOTH. pe3epsbl, S mapa. (Foreign reserves)

Po3HuuHble npoaaxu m/m, % (Retail sales m/m)

LleHbl akcnopTa mM/m, % Export prices m/m)

LleHbl umnopTa m/m, % (Import prices m/m)

NHpeKe onepex. uHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
MHaekc onepesx. niamnkatopos ECRI WLI r/r, % (ECRI Weekly Leading Indexy/y)
FocypapcTs. 6ogkeT, S mnpa. (Federal Budget)

Toprosblii 6anaHc, mapa,. toaHel (Trade balance)

06bemakcnoprta r/r, % (Exports y/y)

O6bem umnoprta r/r, % (Imports y/y)

Toprosbiit 6anaHc LB, S mapa. (Trade balance)
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WUcTouHmK: Reuters
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UHBecTULUMOHHAA KomnaHua BOA

AHanuTUYecKuii otaen

research@bfa.ru

197101, Cankr-lMetepbypr, MeTporpaackana Hab., 4.36, auT. A, 6/u

«JINHKOpP»

Ten.: +7 (812) 329 8181 (ocHOBHOIA)

dakc: +7 (812) 329 8180

info@bfa.ru

www.bfa.ru

YnpasneHue npogax

DémuH fleHuc
HaYaNbHUK OoTAEeNa

Mowucees Anekceit
3aMecTMTe/Ib HayaNbHUKA OoTAeNa

KypuneHko Kupunn
BeayLwuii aHaNUTUK

KasaHues Cepreit
AHANUTUK

UBaHoBa Onbra
aHaNUTUK

OTAen CTPYKTYPHbIX NPOAYKTOB

£06.1284
d.demin@bfa.ru
0o6. 1286
a.moiseev@bfa.ru
£06. 1280
k.kurilenko@bfa.ru
[06. 1281
s.kazantsev@bfa.ru
£06.1241
o.ivanova@bfa.ru

AymueBa AHHa
HaYa/IbHUK yNpaBaeHun

TanuHos MeTp
CTapLUKnit cneymanuct

BuHorpapos Kupunn
cneumanuct

OTAen pbiHKOB aKuui

MyH Muxaun
HavyaNbHUK oTaena
AHacTtacoB AHTOH
Tpenaep

Lnpokos CraHucnase
NOMOLLHUK Tperaepa

npamon +7 (812) 326 9361, no6. 1088
a.dumcheva@bfa.ru

npamoii +7 (812) 611 0064, 106. 1032
p.tapinov@bfa.ru

no6. 1144
k.vinogradov@bfa.ru

npamoi +7 (812) 329 8194, no6. 1051
m.mun@bfa.ru

£06. 1052

a.anastasov@bfa.ru

£06. 1053

s.shirokov@bfa.ru

Manes Bcesonopg,
HayaNbHUK oTAena

HapopgoBblit PomaH
CTapLumii Tpengep
Aeopaues AnekcaHgp
Tpengep

NawkoB Anekcei
AHaNUTUK

OTaen 6poKepcKuX onepauuni

npamoi +7 (812) 322 5899, no6. 1293
v.malev@bfa.ru

npamoi +7 (812) 329 8198, no6. 1168
r.narodovyy@bfa.ru

0o06. 1092

a.deordiev@bfa.ru

no6. 1147

a.pashkov@bfa.ru

npamoi +7 (812) 329 8199

WBaHoB HuKonau
HavanbHUK oTAEna

Muwapes AHape#
3aMecTuTeNlb Ha4YalbHUK oTAeNa

YnpasneHue no pabore c KAMeHTaMmu

KoHcTaHTMHOBa Bukropua
HaYaNbHUK ynpaBieHna

npamoi +7 (812) 329 8195, nob. 1235
n.ivanov@bfa.ru

npamoi +7 (812) 329 8195, no6. 1199
a.misharev@bfa.ru

client@bfa.ru

npsmoi +7 (812) 329 8191, no6. 1191
v.konstantinova@bfa.ru

Hacroawmit LOKYMEHT NoAroTosieH aHanutuyeckum otaenom 3A0 «bantuiickoe ®UHAHCOBOE AreHTCTBO» M HOCUT UCKIKOYMTENIBHO MHOOPMALMOHHDBIW XapakTep. Bce
OLEHKM M MHEHMS, BbiCKa3aHHble B OTYeTe, NPeacTaB/floT coboi He3aBUCMMOE CYKAEHME aHaA/JIMTMKOB Ha AaTy BbiIXO4a OoTyeTa. BosHarpaskaeHue aBTOPOB OTYETa HU
NPAMbIM, HWU KOCBEHHbIM 06Pa3oOM He yBA3aHO C NPeACTaBAeHHbIMM B OTYeTe Toukamu 3peHus. 3A0 «bantuiickoe duHaHcoBoe AreHTCTBO» OCTaB/AeT 3a coboi npaso
WU3MEHATb BbICKa3aHHbIE OLLEHKM U MHeHUA B itoboe Bpemsa 6e3 npeaBapuTeIbHOMO YBEAOMNEHUS.

NHbopmauma, copepskalanca B OT4eTe, MOJyYeHa M3 MCTOYHMKOB, MPU3HABAEMbIX HaMW AOCTOBEPHbIMM, OLHAKO HE CYLLEeCTBYET HMKaKMX rapaHTMi, 4TO yKasaHHas
MHbOPMaLMa ABAAETCA NOAHON U TOYHOM U, COOTBETCTBEHHO, OHA HE AO0/KHA PAcCMaTPMBATLCA Kak MoHas M ToyHas. Mbl ocTasasem 3a coboi npaBo He 06HOBAATL
MHGOPMALMIO HA OCHOBE HOBbIX AAHHbIX IM60 MOMHOCTHIO OTKA3aTbCA OT €€ OCBELLEHMS.

3A0 «bantuiickoe ®MHaHCOBOE AreHTCTBO» M €ro COTPYAHWKM MOTYT MHBECTMPOBATb, BbICTYNaTb MAapPKET-MEMKEPOM UM COBEPLLATb UHbIE CAENKMU B KaYecTBe NPUHLMNana ¢
WNHBECTULMOHHbIMU MHCTPYMEHTAMMU, YNTOMAHYTbIMM B HacToswwem otyeTe. 3A0 «banTuitckoe dUHaHCOBOE AreHTCTBO» NMPOBOAUT BHYTPEHHIOK NOAUTUKY, HamnpaBaeHHYo Ha
npesfoTBpaLLEHME NOTEHLMABbHBIX KOHPNMKTOB UHTEPECOB.

3A0 «BbanTuiickoe ®MHaHCOBOE AreHTCTBO» U €ro COTPYAHUKM He HECYT OTBETCTBEHHOCTU 3a NPAMOM UM KOCBEHHbIW yLLepb, HACTYNUBLIMIA B pe3y/bTaTe UCMNONb30BaHUA
HacToaweln Ny6anKaumm uam ee cogepianus.

© 3akpbIToe akuMoHepHoe obuiectBo «banTtuiickoe duHaHcoBoe AreHTCTBO»


mailto:research@bfa.ru
mailto:info@bfa.ru
mailto:d.demin@bfa.ru
mailto:a.moiseev@bfa.ru
mailto:k.kurilenko@bfa.ru
mailto:s.kazantsev@bfa.ru
mailto:o.ivanova@bfa.ru
mailto:a.dumcheva@bfa.ru
mailto:p.tapinov@bfa.ru
mailto:k.vinogradov@bfa.ru
mailto:v.malev@bfa.ru
mailto:r.narodovyy@bfa.ru
mailto:a.deordiev@bfa.ru
mailto:a.pashkov@bfa.ru
mailto:m.mun@bfa.ru
mailto:a.anastasov@bfa.ru
mailto:n.ivanov@bfa.ru
mailto:client@bfa.ru
mailto:v.konstantinova@bfa.ru

