Nowcasting report

2023-08-06
OueHKU TeKyLiero ypoBHA 6a30BbiX MaKpPO3KOHOMUYECKUX MHAUKaTOpoB Poccumn

Ha ©6ase onepatnBHOM craTtucTUKU Poccrata u banka PoccuM 1o 0OCHOBHBIM
MaKpO3KOHOMHUYECKUM [10Ka3aTeJAM pacCYUTaHbl aKTya/JIbHble OLleHKU JUHaMUKU BBII v ero
3JIeMEHTOB MWCIOJIb30BaHUA 3a NOCJAeJHUM KBapTaJ. B kKadyecTBe HMHCTpyMeHTa OL€HKH
MCII0JIb30BaJIMCh 9KOHOMETpHUUYEeCKHe MoJiesid HaykacTuHra tuna MIDAS (B 6a30Boil Bepcuy,
C peryJsipu3anuei, c MapKOBCKUM NepeKJIYeHUEM).

B3BemeHnHas oneHka TeMnoB npupocra BBII Poccum Bo 2 kBapTasie 2023 OTHOCUTE/ILHO
COOTBETCTBYIOLLEro KBapTaJja IpeAblAyliero rojga cocraBuiaa cocrasuiaa 3.9%. Bo 2
KBapTasie 2023 roja aHa/JIOrM4YHbIA TeMN NPUPOCTA COCTaBUI -4.5%.

B mae bank Poccun ouenuBan poct BBII Bo 2 kBapTasie 2023 Ha ypoBHe 4.2% OTHOCUTEJIBHO
aHAJIOTUYHOr0 Nepuoja Nmpourioro roja. 31 M/ NPOrHo3 ObLI CKOPPEKTUPOBAH BBEPX:
4.8%. Hamuy 3HauyeHUs oOKasaJWCb 4YyTb MeHee ONTUMUCTHYHBIMHU (3.9%), HO Takxe
ckoppekTHupoBaHbl BBepx Ha 0.1 m.i. npotus 0.6 m.n. y Ib. OTMeTuM, 4TO Halla oLieHKa pocTa
BBII B 1 kBapTasie 2023 roja coBnaJsia ¢ peasusoBaBmiuMcs ¢paktom: -1.8%. B nmocienHem
foknaze o JIKIlI o6bsiBJieHO O 3aBeplIeHUM BOCCTAaHOBUTEJIbHOW ¢$a3bl 3KOHOMUYECKOIO
pocta. Ib npuBes onenku pocta BBII B 3 u 4 kBapTasnax: 3.6% 1 1.5% cOOTBEeTCTBEHHO.

Haykactel BBII M ero KOMHOHEHT B TeKyLIMX MU 06a30BbIX LieHaX MO OTHOIIEHUI K
COOTBETCTBYIOILEMY IIEPpUOAY MPOLLJIOro roja:

Moka3arenb HaykacT, %
BBI1, npupocT B 6a30BbIX LieHaX 3.9
MoTpebneHne SOMOXO3ANCTB, NPUPOCT B Ba30BbIX LieHax 8.7
oc. noTpebneHne, NpMpocCT B 6a30BLIX LieHAxX 6.7
Ban. HakonneHne OCHOBHOrO KanuTana, NpUpocT B 6a30BbIX LieHax 8.7
BBI, npupocT B TekyLmnx ueHax 24.3
MoTpebneHne 4OMOX03AUCTB, NPUPOCT B TEKYLLMX LieHaX 14.6
oc. noTpebneHne, NPMPOCT B TEKYLLMX LieHaxX 254

Ban. HakonneHne OCHOBHOro Kanutana, NpUpoCT B TEKYLLNX LleHaX 255



TEKYH.[I/IE YPOBHH BCeEX 06'I)HCHHI'O].LU/IX [NepeMEeHHbIX, HCIIOJIb3OBAHHBLIX IIPHU OLI€EHKE MOJEJIN:

Moka3aTenb 2023m1 2023m2 2023m3 2023m4 2023m5 2023m6

Pos3Hn4yHaga Toprosns,

N0 -0.063 -0.074 -0.039 0.080 0.095

Po3Hn4yHas TOprosns,
HOMUHanN

0.047 0.024 -0.022 0.083 0.101 0.115

Yenyru, YOO 101.4 102.5 104.5 104.3 105.7 104.6

OnTosas Toprosns, .0.036 -0.063 -0.070 -0.035  0.104 0.136

HOMUHan

[Mpom. npon3BoAcTBO -0.096 -0.068 -0.011 0.081 0.098 0.092
[o6blya -0.102 -0.100 -0.097 0.060 0.040 -0.032
ObpaboTka -0.113 -0.072 0.070 0.116 0.171 0.188

OnekTposHeprus, ras3mgp -0.004 0.079 -0.052 -0.033 -0.051 0.022
BonocHabxeHuve 1 ap -0.076 -0.141 -0.205 0.064 -0.026 0.220
Ctpoutenbctso, NP0 0.099 0.119 0.060 0.065 0.143

CtpoutenbcTteo, HommHan  0.192 0.199 0.121 0.121 0.203 0.164
OK. aKTMBHOE HaceneHune 0.011 0.008 0.015 0.012 0.013 0.013

BbespaboTuua 0.036 0.034 0.034 0.033 0.032 0.032
KrtoyeBas cTaBka 7.5 7.5 7.5 7.5 7.5 8.5
Arperat M2 0.251 0.259 0.244 0.236 0.249 0.254
UHpnayua 100.84 100.46 100.37 100.38 100.31 100.37
LleHbl nponssoanTenemn 99.1 100.9 102.6 102.4 103.7

Kypc USD/RUB 69.593 75.432 77.086 80.509 80.687  87.034
Kypc EUR/USD 1.086 1.058 1.087 1.098 1.072 1.093
3BP 597.035 574.246 593.879 595.786 584.175 582.418
Hed1b Brent 83.09 82.71 78.53 84.11 75.70 74.89
Hedtb Urals 56.266 55.862 55.608 64.644 56.597 56.548

JloxoaHocTb Treasures

10Y 3.540 3.776 3.649 3.464 3.591 3.749



OvHamuKa mogenupyembix noKasareneu

BBI1, npupocT B 6a30BbLIX LieHax
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loc. noTpebnenune, NnpupocT B 6a30BbIX LeHax
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BBI1, npypocT B TEKYLLMX LeHax
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loc. notpebneHne, NPUPOCT B TEKYLUMX LieHaxX
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Jekomno3uuus HayKkactos BBI no otaenbHbIM 06bACHAIOWMM NepemMeHHbIM
HaykacTbl B 6a30BOM ClieHapuu

HayKaCTbI no oTaesnbHbIM NepeMeHHbIM

HoxogHocTe Treasures 10Y -
Hedyte Urals 4

HedTe Brent -

3BP A1

Kypc EUR/USD 4

Kypc USD/RUB 4

LleHbl nponaBoguTenei 4
WHdnsauma 4

ArperaTt M2

Kniovesasn cTaska o
BeapaboTuua o

OK. aKTUBHOE HaceneHue -
CTpoMTENLCTBO, HOMWHAN A
Crpoutenecteo, NP0 -
BopgocHabxkenune u gp A
3NeKTpoaHepris, ras u ap -
0O6paboTka A

IGGIEER

[Mpom. Npon3BOACTBO
OnToBas TOproens, HOMUHanN 4
Yenyru, MO

Po3Hu4Hasn TOproens, HOMMHanN 9

PoaHu4yHan Toprosns, MO A
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[lecCHMUCTUYHBIH ClieH

apum

HaykacTbl N0 nepemMeHHbIM: NeCCUMUCTUYHBIN cueHapui

HoxogHocTe Treasures 10Y -
Hedytb Urals A

Hedbte Brent 4

3BP

Kypc EUR/USD 4

Kypc USD/RUB 4

LleHbl npounssoauTeneii -
Wudbnayus -

Arperat M2 -

KntoueBan craska -
BeapaboTtuua

OK. aKTMBHOE HaceneHue
CTpouTensCTBO, HOMWHAN A
CTtpoutenscTeo, NdO
BopnocHabxeHue 1 ap o
3neKTPoaHeprus, ras u ap -
O6paboTka

[o6blya

[Mpom. npon3BoacTBO
OnToBasn TOProens, HOMUHan
Yenyrn, PO
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ONTUMHUCTUYHBIN CLileHapUM

HaykacTbl no nepemeHHbIM: ONTUMWUCTUYHBIN CLEeHapui
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