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3akp.

MMBB 1454,12
PTC 1394,03
MSCI Russia 774,597
MSCI EM 991,94
S&P 500 1689,13
DJI 15326,60
FTSE 100 6588,43
DAX 30 8495,73
NIKKEI 225 14425,07
SSE Composite (09:00 MCK) 2269,09

3akp.
UST 2 YTM, % 0,45
UST 10 YTM, % 2,91
UST 10 - TIPS 10, 6.n. 2,11
iTraxx Crossover Europe 5Y, 6.n. 206,97
Russia 30 YTM, % 4,39
Russia 5Y CDS, 6.n. 183,83
Libor 3m USD, % 0,25
Libor 12m USD, % 0,67
USD/RUB NDF 3m, % 6,35
USD/RUB NDF 12m, % 6,08
RUB overnight, % 5,70
Mosprime 3m, % 6,80

3akp.
USD Index 81,52
EUR/USD 1,3309
USD/IPY 99,85
GBP/USD 1,5815
AUD/USD 0,9328
USD/CAD 1,0319
USD/CNY 6,1183
Kop3uHa (EUR+USD)/RUB 37,63
USD/RUB LB 33,06
EUR/RUB LB 43,86

3akp.
HedTb WTI, USD/6app. (NYMEX) 107,56
HedTb Brent, USD/6app. (ICE) 111,50
Har. ras, USD/BTU (ICE) 3,567
3051010, USD/yHu. (CME) 1366,1
cepebpo, USD/yHu,. (CME) 23,160
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0,04%
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0,33%
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0,01%
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Uzm.
AeHb, %

-0,36%
0,32%
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0,21%
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-0,79%
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Wzm.
AeHb, %
0,16%
0,22%
-0,47%
0,19%
0,96%

Uam.
Hea., %
5,70%
7,35%
7,84%
5,77%
2,18%
2,65%
1,76%
3,66%
2,64%

6,91%

Hea., %
-0,83%
0,77%
0,10%
1,22%
1,77%
-1,64%
-0,03%
-1,40%
-0,93%
-0,21%

Uam.
Hea., %
0,31%
-2,97%
-3,15%
-1,78%

-1,19%

PbIHOK aKuui

B cpeay, 11 ceHTABpPA, HAaNpaBAEHHOM AUHAMMKM HA POCCUMCKOM PbIHKE aKL Wi
He Habnopanoch, HAekc MMBB nepelwen B KOHCONMAALMIO Ha AOCTUTHYTbIX
YPOBHAX. TpX NOMNbITKM CHUXKEHUA OblM NIerko OCTaHOB/eHbl B paioHe 1450
NYHKTOB, @ BHYTPUAHEBHOW MAKCMMyM, AOCTUTHYTbI B NMepBOM NONOBUHE AHSA,
cocTtaBun 1459,67. [JHeBHOE U3MEHEHME COCTAaBUIO COTble A0/M NpoueHTa (1454,12
nyHKToB, +0,04%). [loNnnapoBblii UHAMKATOP MOKa3an Ayylly AUHAMUKY (MHAEKC
PTC +0,25%) Ha doHe ykpenneHus pybnsa (napa ponnap/pybnb snepsbie 3a ase
Heaenu onycTunach HUxKe 33).

B nuaepbl pocTa BYepa Bbilia 31eKTposHepreTuka (Poccetn, ®CK E3C, Pycluapo,
OrK-2). TakKe ny4lie pbiHKa BbIrAAEAN aKLMK NIYKOMNa n Poctenekoma, cpeam
MeHee IMKBUAHBbIX Bymar — AspodnoT. B ayTcailgepax AHA MeTannypruyeckuii
cekTop (TMK Hopunbckuit Hukens, Cesepctanb, HIMK), KoppeKTupoBasLumMii panim
npegblaywen ceccum. TakKe XyKe pbiHKa 06biuka 1 npedbl CoepbaHKa.

Ha BHELWHMX pbIHKaX aKUMi TakKe npeobiagany BbiXuaaTebHble HaCTPOEHUA Ha
$OHe CKYAHOro MaKpO3KOHOMMYECKOTO KaNeHAapa v Nepexosa CUTyaunu BOKpyr
Cypwuu B AMNAOMATUYECKYHO NIOCKOCTb — MO KpaiiHel mepe, Ha 6ausKalilee Bpems.
B KuTae npembep /In KausaH Buepa 3aaBuA, YTo GyHAAMEHT NOJ YCKOPEHWEM poCTa
KMTaCKON SKOHOMMKM MOKa He MPOYeH, HO BAACTM NPUHMMAIOT Mepbl, YTO6bl ero
cTabununsmposatb, U UeneBble Temnbl pocta BBM no utoram roga (7,5%) 6yayt
LOCTUTHYTBI.

B CLUA Bbipocau DJIA (+0,89%) n S&P500 (+0,31%), S&P B «natoce» y»Ke cegbmyto
ceccuto nogpag. NASDAQ Composite noHec He3HauuTenbHble notepu (-0,11%) ns-
33 YCKOPMBLLErocsa CHUXKeHUA KOoTUpoBOK Apple (-5,4%). M3 BuepallHel cTaTUCTUKM
MOHO OTMETUTb TONIbKO POCT ONTOBbIX 3akasoB B utone (+0,1%, meHble
nporHo3os). CeroaHa B poKyce BHUMAHUA eXKeHeae bHble AaHHble MO PbIHKY TpyAa
M ucnonHeHue depepanbHoro broaKeTa 3a aBrycr.

Ha ¢oHA0BbIX pblHKaX A3UMK AUHAMMKA C yTpa pa3HoHanpasaeHHasn. B AinoHuun Nik-
kei 225 (-0,5%) cHuxaeTcA Ha pOHe I0KaNbHOTO YKpenaeHns neHbl n 6onee cnabblix,
YyeM 0XKMAAN0CH, AAHHbIX N0 3aKa3amM NPOMbILNEHHOCTM B utone (+0% m/m B utone).
M3 pa3BMBatloLWMXCA PbIHKOB B «MUHYCe» UHAeKcbl MHann (BSE 30 -0,5%) 1 ToHKOHTra
(Hang Seng -0,3%), ocTasnbHble Ha NONOXUTENBHOW TEepPPUTOPUM, AnaupyeT Kutai
(Shanghai Composite noutn +0,9%).

HedTb Brent BTOpoOit AeHb KOHCONMAMpPYeTCA B AnanasoHe 111 — 112 gonn./6app.,
TaK¥Xe He AaBas ABHbIX CUrHaN0B. Ha 3Tom GoHe POCCUINCKMIA PbIHOK BNOHE MOXKET
NpoOBECTU elle OAHY CMOKOMHYH Ceccuto B KOHCONMAALMM OKOJIO NIOKaNbHbIX
MaKCMMYMOB. HanpaBaeHue BbIXxofa U3 Hee onpeaenuT fasbHenwne nepcnekTusbl.
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12 ceHTAbpa 2013 ExxeAHEBHbIN 0630p: PbIHOK aKLUA

MaKposaKoHoOMMYEeCKasa CTAaTUCTUKA

JNaTta Bpema CrtpaHa [MokasaTtenb MNepuoa ®akt [lpea. Mepecm.
11cew 3:50 JP WHAEKC LeH Ha Kopn. ToBapbl (onTosble LeHbl) M/m, % (Corp goods price m/m) Asr 0,3 0,5
11cen 3:50 JP WHAEKC LeH Ha Kopr. ToBapbl (onTosble LeHbl) r/r, % (Corp goods price y/y) Asr 2,4 2,2
1l1ced 9:30 FR Hosble pab. mecTa B Hec/x cektope nepecm. M/m, % (Non-farm payrolls rev) 2 KB. -0.20 -0,2
11lced 10:00 DE NHaeKc noTpebuT. ueH okoHyat. m/m, % (CP1 m/m F) Asr 0,0

11cen 10:00 DE NHAEKC NOTPeBUT. LieH OKoHYar. r/r, % (CP1y/y F) Asr 1,5 1,5
11ced 10:45 FR CyeT Tekywwmnx onepauuin, mapa. espo (Current account) Uon -3.2 -1,4 -1,8
11ced 12:30 GB YposeHb 6e3pabotnubl, % (ILO Unemployment rate, 3M) Wion 7,7 7,8
11ceH 12:30 GB Yucno 6e3paboTHbix m/m, Thic. (Jobless claims change m/m) Asr -32.6 -29,2 -36,3
11ceH 18:00 US OnTosble 3anacbl m/m, % (Wholesale inventories m/m) Uton 0,1 -0,2
11ceH 18:00 US OnTosble npoaakun m/m, % (Wholesale sales m/m) Uton 0,1 0,4
11 ceH 3 RU Toprosbit 6anaHc LB, $ mapa. (Trade balance) WUon 13,30 13,60
12ced 530 AU YpoBeHb 6e3paboTtuubl, % (Unemployment rate) Asr 5,8 5,7
12ced 530 AU Yuncno 3aHatbix m/m, Thic. (Employment change m/m) Aer -10800 -10200 -11400
12 ceH 10:00 DE OnTosble LeHbl M/m, % (Wholesale price index m/m) Asr -0,3
12ced 10:00 DE OnTosble LeHbl r/r, % (Wholesale price index y/y) Asr

12ceH 13:00 EZ Mpombiwn. nponssoactso m/m, % (Industrial production m/m) Uon 0,7
12ced 13:00 EZ Mpombiwn. npoussoacTso r/r, % (Industrial production y/y) WUion 0,3
12ced 16:00 |IN Mpom. nponssoactso m/m, % (Industrial production m/m) WUion -2,2
12ced 16:00 BR Po3HuYHble Npogaku m/m, % (Retail sales m/m) Wion 0,5
12ced 16:30 US MepsuyHan 6e3pabotnua, Toic. (Initial jobless claims) £0 07 ceH. 323
12 cen 16:30 US Onawanca 6e3pabotmua, maH. (Continuing claims) £o 31 asr. 2,951
12 ced 16:30 US LleHbl akcnopTa m/m, % Export prices m/m) Asr -0,1
12ced 16:30 US LieHbl umnopTa m/m, % (Import prices m/m) Asr 0,2
12 cen 18:30 US 3anacsl rasa: Hea/Hen, mapa. ky6. ¢ (EIA weekly natural gas) b0 06 ceH. 58
12 ceH 22:00 US FocyaapcTs. 6loaxer, $ mnpa. (Federal Budget) Asr -97,60
13ced 8:30 JP 3arpy3ka npowmss. mowHocTei m/m, % (Capacity utilization m/m) ion -2,3
13cen 830 JP Mpom. npon3BoAcTBO OKoHYaT. M/M, % (Industrial production m/m F) Wion 3,2
13ceH 13:00 EZ Toprosbiit 6anaHc, mapa. eepo (Trade balance) Wion 17,3
13cen 15330 |IN 30/10TOBaNIOTH. pe3epsbl, S Mapa. (Foreign reserves) £0 06 ceH. 275,49
13ced 16:30 US WHaekc ueH npounss. m/m, % (PP m/m) Asr

13ced 16:30 US WHAeKe ueH npouss. r/r, % (PPl y/y) Asr 2,1
13ceH 16:30 US NHaeKc ueH npounss. 6a3osbiii m/m, % (PPl core m/m) Asr 0,1
13ced 16:30 US NHAeKc ueH npouss. 6a3osblii r/r, % (PPI core y/y) Asr 1,2
13cen 16:30 US Po3HuuHblE Npoaaxu M/m, % (Retail sales m/m) Asr 0,2
13ced 16:30 US Po3HUYHblE Npoaaxm 6e3 asTomobuneit m/m, % (Retail sales ex autos m/m) Asr 0,5
13 ced 17:55 US NHaeke noTpeb. gosepusa Muuur. yHusep. npeas. (U. of Michigan Conf, A) CeH 82,1
13ceH 17:55 US MHZAeKc ueH Ha )uibe m/m, % (FHFA home price m/m) CeH 82,1
13 cen 18:00 US Mpowuss. 3anackl M/m, % (Business Inventories m/m) Wion

13 ceH 1830 US NHAaeKe onepex. nHamkatopos ECRI WLI (ECRI U.S. Weekly Leading Index) £0 06 ceH. 131,5
13ced 18:30 US WHaekc onepex. nHamkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) 00 06 ceH. 3,9
17 ceH 12:00 EZ CyeT TeKyL X onepaLmnii Ce30HHO CKOPPEKT., Mapa. eBpo (Current account sa) Uon 16,9
17 ceH 12:00 EZ CuyeT TekyLLMX onepauuii CE30HHO HECKOPPEKT., MApA,. e8po (Current account nsa) Uon 26,1
17 ced 12:30 GB NHAekc noTpebuT. ueH m/m, % (CP1 m/m) Asr

17ced 12:30 GB MHAeKe noTpebuT. ueH r/r, % (CP1y/y) Asr 2,8
17ced 12:30 GB NHAeKc ueH nponssoaut. m/m, % (PPl output m/m) Asr 0,2
17 ced 12:30 GB NHaekc ueH npoussoaur. r/r, % (PPl output y/y) Asr 2,1
17 cen 12:30 GB MHAEKC LeH npoun3soauT. 6asosblit m/m, % (PPI core output m/m) Asr 0,1
17ced 12:30 GB NHAeKc ueH npoussoaut. 6a3osblit r/r, % (PP1 core output y/y) Asr 1,1
17 ced 12:30 GB MHAEKC LeH npou3BoauT. Ha daktopbl npounss-sa m/m, % (PPl input m/m) Asr 1,1
17 cen 12:30 GB MHAEKC LeH Npou3BoauT. Ha daktopbl npouss-ga r/r, % (PPl input y/y) Asr 5,0
17 cen 13:00 DE MHAeKe 3KOH. oxkupaanuin ZEW (ZEW Survey —economic sentiment) CeH 42,0
17 cen 13:00 DE NHAaeKc Tekywmx ycnosumit ZEW (ZEW Survey —current conditions) CeH 18,3
17 cen 15:45 US Po3HuyHble npoaaxu cem ICSC Hea/Hea, % (ICSC chain store sales w/w) 00 07 ceH. 1,5
17 cen 16:30 US MHAeke noTpeb. ueH m/m, % (CP1 m/m) Asr 0,2
17 ced 16:30 US NHaeke notpeb. ueH r/r, % (CP1y/y) Asr 2,0
17 ced 16:30 US NHaekc notpeb. ueH 6e3 npogos./aHep. m/m, % (CPl ex food / energy m/m) Asr 0,2
17 cen 16:30 US NHaekc notpeb. ueH 6e3 npoaos./aHep. r/r, % (CPl ex food / energy y/y) Asr 1,7
17 cen 16:55 US Redbook: posHuuHble npogaxu m/m, % (Redbook m/m) £o 07 ceH. 0,3
17 ceH 16:55 US Redbook: po3HuuHbie npogaxu r/r, % (Redbook y/y) 00 07 ceH. 4,6
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MHBecTULMOHHAA KomnaHuAa BOA

KnueHTCcKuit otaen

client@bfa.ru

197101, CaHkT-NeTepbypr,

MeTporpaackas Hab., 4. 36, auT. A, 6/u, «/IMHKOP»
Ten.: +7(812) 329 81 81 (ocHOBHOM)

dakc: +7 (812) 329 81 80

info@bfa.ru

www.broker.bfa.ru

OT1aen 6pokepcKkux onepaumin npamoit +7 (812) 329 81 95

UsaHoB Hukonam 006.1235
HayanbHuk otgena n.ivanov@bfa.ru

Tpadpumos Masen n06. 1199
cneumanuct a.trafimov@bfa.ru
baHK BPA

JlekcuHa EneHa
HaYaNbHUK OoTAEeNa

LlleknHa Enena

3amecTuTeNIb Ha4YaNbHUKa oTAeNna

KosbipeBa AHHa
cneumanuct

Kpocc AHHa
cneumanuct

OTaen npopgax

npamont +7 (812) 3298171

006. 1196
e.leksina@bfa.ru

no6. 1174
e.schekina@bfa.ru

006. 1073
a.kozyreva@bfa.ru

n£06. 1087
a.kross@bfa.ru

npamoii +7 (812) 326 93 61

197101, CaHkT-NeTtepbypr,

MeTporpaackas Hab., 4. 36, auT. A, 6/u, «JIMHKOP»
Ten.: +7(812) 458-54-54 (ocHOBHOM)

®dakc: +7 (812) 458-54-54

mail@bfa.ru

www.bfa.ru

AHanuTuueckuii otaen research@bfa.ru

AémuH fleHuc 006. 1284
HayanbHWK OTAENa d.demin@bfa.ru

Mowucees AneKkceu £06. 1286
3aMecTUTeNb HayalbHWKa oTaena a.moiseev@bfa.ru

XpaHoB AmuTtpuii [o6. 1241
BeAYyLWMA aHANUTUK d.zhdanov@bfa.ru
Hosoxunos fikos 006.1222
aHaNUTUK j.novozhilov@bfa.ru
OHuKkcumosa KOnua no6. 1281
aHaNUTUK j.oniximova@bfa.ru
Aukus KceHnsa 006.1154
cneumanucT no pUHaHCOBOMY k.yatskiv@bfa.ru

mMoenimpoBaHUKO

Kupko KoHcTaHTUH
Havya/NbHUK oTAena

OTAen pbIHKOB aKuui

£06. 1337
k.kirko@bfa.ru

npamoi +7 (812) 329 81 92

[Aeopanes AnekcaHap
cTapluii Tpengep

Lunpokos CtaHucnas
Tpeigep

OTaen ToBapHbIX PbIHKOB

n06. 1092
a.deordiev@bfa.ru

no6. 1053
s.shirokov@bfa.ru

npamoii +7 (812) 329 81 98

HapopoBbiit PomaH
Haya/lbHUK OTAeNa

KasaHues Ceprei
Tpenaep

006.1144
r.narodovyy@bfa.ru

no6.1168
s.kazantsev@bfa.ru

MpepcrasutenncTeo baHka BPA B r. MocKksa

115054, Mocksa,

KocmogamuaHcKkas Hab., 4. 52, ctpoeHue 5, 6/u, «Riverside Towers»

Ten.: +7 (495) 662-63-63 (ocHOBHOW)

dakc: +7 (495) 662-63-64
moscow@bfa.ru

BopTeituyk laHuun

BuUe-npesnaeHT, AUMPeKTop NpeacTaBuUTeIbCTBa

fop6yHoB Muxaun
BULLE-NPE3NAEHT

£06. 1601
d.borteychuk@bfa.ru

£06. 1650
m.gorbunov@bfa.ru

HacToAwmin OOKYMEHT MNOAroTOBAEH aHanuTuyeckum otgenom OAO «BbaHK BDPA» M HOCUT MUCKAKOYUTENBHO WMHPOPMALLMOHHbIN
XapakTep. Bce OUEHKM M MHEHMWA, BbiCKa3aHHble B OTYeTe, MPeACTaBAAOT COOON He3aBUCMMOE CYXKAEHWe aHa/NUTMKOB Ha AaTy
BblXx0Z4a OT4yeTa. BosHarpa)kAeHWe aBTOPOB OTYETA HWU MPAMbIM, HU KOCBEHHbIM OOpa3om He yBSA3aHO C NpeAcTaB/IEHHbIMU B
oTyeTe Touykamu 3peHuna. OAO «baHK B®A» ocTaBnseT 3a coboi NPAaBO M3MEHATb BbICKa3aHHble OLEHKM W MHeHus B ntoboe
Bpema 6e3 npeasapuTenbHoro ysegomnaeHusa. MHGopmauma, copeprKalianca B oTyeTe, MOAyYeHa U3 UCTOYHWMKOB, MPU3HABAEMbIX
HaMW [0CTOBEPHbIMW, OLHAKO He CYWEeCTBYeT HWMKAKWUX rapaHTUI, 4YTO yKasaHHAaa WHbOpPMauuMsa ABASETCA MNONHOM U TOYHOW,
W, COOTBETCTBEHHO, OHA He [OJ/IKHA PacCMaTpMBaTbCA KakK NOAHaA WM ToyHasa. Mbl ocTaBnsem 3a coboii npaBo He OOHOBAATHL
MHOOPMALUMIO Ha OCHOBE HOBbIX AaHHbIX NGO MONHOCTbIO OTKAs3aTbcA OT ee ocselweHUAa. OAO «baHK BPA» U ero CoOTpyaHUKM
MOTYT MHBECTUPOBATb, BbICTYNaTb MapKeT-MeNKepoM WAM COBEpLaTb MHble CAENKM B KayecTBe MPUHUMMNANA C MHBECTULUOHHbIMU
WHCTPYMEHTaMM, YyMOomMAHYTbIMM B HactoAwem otyeTe. OAO «baHk BPA» npoBOAUT BHYTPEHHIOK MOJUTUKY, HaNpaBAEHHYH Ha
npenoTBpalleHne NoTeHUMaNbHbIX KOHOAMKTOB MHTepecoB. OAO «baHk B®PA» M ero COTpPygHUKM He HecyT OTBETCTBEHHOCTU
332 NPAMOM MAM KOCBEHHbIN yuwepb, HaCTynuBLWIKKA B pe3ynbTaTe MCNONb30BAHWA HACTOALEN NybAMKauMKU WAM ee COAEepsKaHus.
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