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3akp.

MMBB 1533.61
PTC 1514.39
MSCI Russia 838.412
MSCI EM 1042.66
S&P 500 1744.66
DJI 15392.20
FTSE 100 6654.2
DAX 30 8867.22
NIKKEI 225 14693.57
SSE Composite (09:00 MCK) 2211.42

3akp.
UST 2 YTM, % 0.32
UST 10 YTM, % 2.61
UST 10 - TIPS 10, 6.n. 2.20
iTraxx Crossover Europe 5Y, 6.n. 230.13
Russia 30 YTM, % 3.86
Russia 5Y CDS, 6.n. 158.83
Libor 3m USD, % 0.24
Libor 12m USD, % 0.61
USD/RUB NDF 3m, % 6.25
USD/RUB NDF 12m, % 6.17
RUB overnight, % 6.00
Mosprime 3m, % 6.80

3akp.
USD Index 79.75
EUR/USD 1.3681
USD/IPY 98.18
GBP/USD 1.6145
AUD/USD 0.9648
USD/CAD 1.0300
USD/CNY 6.0924
Kop3uHa (EUR+USD)/RUB 37.24
USD/RUB LB 31.85
EUR/RUB LB 43.56

3akp.
HedTb WTI, USD/6app. (NYMEX) 99.22
HedTb Brent, USD/6app. (ICE) 109.64
Har. ras, USD/BTU (ICE) 3.668
3051010, USD/yHu. (CME) 1315.1
cepebpo, USD/yHu,. (CME) 22.190
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22 0KTA6pA2013

PbIHOK aKuui

B noHenenbHUK, 21 oKTAbGpsA, nHgekc MMBB Ha cTapTe TOpProB He3HauyMTE/NbHO
NPeBbICU MaKCMMYM MpeablayLLeit ceccum, HO NOYTU Cpaly Pas3BepHYNCHA BHU3. B
cepenuHe CeccUM MHAEKC onycKkanca HuxKe 1527 nyHKTOB, HO BO BTOPOM MOJIOBMHE
OHA NOTepwu OTbIrpan, K 3akpbiTUiO cocTasms 1533,61 nyHKT (+0,02%).

BHM3 pbIHOK B TeyeHue ceccun TAHyAM akumm FA3MNPOMa n PocHedTH, cCHU3MUAMCH
KoTupoBku Cesepctanu n MTC. Bblpocin KOTUPOBKWU aKUuii Ypankanua, nydiwe
PbIHKA BbIFNAAEN U 3NEKTPOIHEPreTUYECKUn CeKTop, ocobeHHO aKkumm PocceTtei 1
®CK E3C.

MUHUCTP 3KOHOMMYECKOro passutua A.YioKaes Buepa COO6LWMA, YTO Temnbl
pocTta BB Poccun B ceHTABpe 3ameannnuch Ao 1,5% r/r (8 asrycte 6b110 1,6%) 1
KOHCTaTMPOBa/ NPOLO/IKEHME CTAarHaL MM B SKOHOMUKE, HO OTMETUA AOCTUKUMOCTb
LLeNeBoOro nokasartena Ha yposHe 1,8% no ntoram roga. lNonaraem, 4to samepsieHune
SKOHOMMKM YIKe BMOJHE OTPANKEHO B KOTUPOBKAX POCCUMCKUX aKLUIA.

He Habntopanock HanpaBieHHOM AMHAMUKM U HA BHELWHMX NAOWAAKax, N0 UToram
Topros B EBpone FTSEurofirst B «nntoce» scero Ha 0,1%. B CLLA NASDAQ Composite
npubasun 0,15%, pOCT TEXHO/IOrMYECKOTO CEKTOPA BO3rNaBman akuum Apple. DJIA n
S&P500 nameHMANCH Ha COTble A0/ MPOLEHTA.

Yucran npubsbinb McDonald’s HemHOro Bbllwe NPOrHO308, HO BbIPyYKa He AOTAHYAA
[0 OXKUAaHMI. Kpome TOoro, KOMNaHMA CO0BLWMAA, YTO OXKMAAET CTarHaLMM NPoaax
B OKTABpE, ¥ Npeaynpeamnna, Yto cnabocTb MOMKET MPOLOIKUTLCA B TEYEHME BCETO
yeTBepToro kBapTana. Y Halliburton npubbinb 4yTb Bbille OXWMAAHWUMI, BbIpyYKa —
YyTb HUKeE.

B A3uu c yTpa HabnogaeTcs HEKOTOPbI nepeBec KOPPEKLMOHHbIX HAaCTPOEHUN,
nopaaka 1% TtepatT nHaekcol Knutaa n MHaoHe3nn, B NONYNPOLLEHTOM «MUHYCE»
FOHKOHICKM Hang Seng, ocTafbHble WHAEKCbl Pa3BMBAIOWMXCA PbIHKOB Ha
HEeNTpPaNbHON TePPUTOPUN.

Monaraem, 4to wHAekc MMBB, He cymeB BYyepa XOoTa Obl NPOTECTUPOBATL
6aukalilee nokanbHoe conpoTuBaeHue 1540 NyHKTOB, CErofHA Ha HEKOTOPOM
ocnabneHnmn BHewHero GpoHa OTCTYNUT HUXKe, B paiioH 1520 nyHKToB. Ha nosecTke
6NMKANWMX OHEN U MOWCK NOBOAOB ANA bonee CywecTBEHHOM KOPPEKLLUN BHU3

B CLUA cerogHs onybaukyoT oTyeTHoCTb DuPont n United Technologies. Takxe
MHBECTOPbI HAaKOHEL, MOyYaT OTYeT Mo pPbiHKY Tpyaa CLUA 3a ceHTabpb. Bnpouem,
nosiaraem, 4To nNtobble gaHHble He CMOTYT 0Ka3aTb CMIbHOIO BAMSAHMA Ha PbIHOK,
TaK KaK OHW He YUYMTbIBAKOT BMAHMA Ha S3KOHOMUKY OKTABGPLCKOro MOANUTUYECKOro
Kpu3uca.

AHeBHOM rpaduK nHaexkca MIMBB
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22 oKkTAbpna 2013 ExxeAHEBHbIN 0630p: PbIHOK aKLUA

MaKposaKoHoOMMYEeCKasa CTAaTUCTUKA

JNaTta Bpema CrtpaHa MNokasaTtenb MNepuog ®Pakt MMpea. Mepecm.
21 okt 3:50 JP Toprosbiit 6anaHc, mapa. neH (Trade balance total) CeH -932.1 -960.3
21okt 3:50 JP 06bem akcnopTa r/r, % (Exports y/y) CeH 115 14.7
21 okt 3:550 JP 06bem nmnopTa r/r, % (Imports y/y) CeH 16.5 16.0
21 okt 10:00 DE NHAeKc ueH npounssoaut. m/m, % (Producer prices m/m) CeH 0.3 -0.1
21 okt 10:00 DE WHAEKC ueH npounssoauT. r/r, % (Producer prices y/y) CeH -0.5 -0.5
21 okt 16:30 CA OnTosble npogaxun m/m, % (Wholesale trade m/m) Asr 0.5 1.5 1.7
21 okt 18:00 US Mpoaaxu Ha BTOPUYHOM PbIHKE XU bs, MH. (Existing home sales) CeH 5.29 5.48 5.39
21 okt 18:00 US MpoJaku Ha BTOPUYHOM PbIHKE XubA M/M, % (Existing home sales m/m) CeH -19 1.7
22 okt 1545 US Po3HUYHble Nnpoaaxm ce ICSC Hea/Hen, % (ICSC chain store sales w/w) A0 19 oK. -0.7
22 okt 15:45 US Po3HuyHble npoaaxu cem ICSC r/r, % (ICSC chain store sales y/y) A0 19 oK. 1.0
22 okt 16:30 US CpeaHnAs noyacosas onsiara 1pyaa m/m, % (Average hourly earnings m/m) CeH 0.2
22 okt 16:30 US CpeaHsAa NpoAoKUT. paboueit Hea,. (Average weekly hours) CeH 345
22 okt 16:30 US YposeHb 6e3pabotnubl, % (Unemployment rate) CeH 7.3
22 okt 16:30 US HoBble paboume mecTa B Hec/x cektope, Tbic. (Non-farm payrolls) CeH 169
22 okt 16:30 CA Po3HUYHble Nnpoaaxku m/m, % (Retail sales m/m) Asr 0.6
22 okt 16:55 US Redbook: po3HuuHbie npogamm m/m, % (Redbook m/m) £0 19 oKT. -1.4
22 okt 16:55 US Redbook: po3HuuHbie npogaxu r/r, % (Redbook y/y) 10 19 oK. 3.2
22 okt 17:00 US YucTble noKynku amep. u/6 Hepesna., $ mapga. (Net long-term TIC flows) Asr 31.1
22 okt 18:00 US Pacxogpl Ha cTpouTenbeTso m/M, % (Constriction spending m/m) Asr 0.6
22 okt 18:30 US 3anacel rasa: Heg/Hea, mapa,. ky6. ¢ (EIA weekly natural gas) 00 18 oK. 90
23 okt 430 AU MHAeKe noTpebuT. ueH ke/ks, % (CP1 q/q) 3 KB. 0.4
230kt  4:330 AU NHAaeKe noTpebuT. ueH r/r, % (CPly/y) 3 KB. 2.4
23 okt 16:30 US LleHbl akcnopTa m/m, % Export prices m/m) CeH -0.5
23 okt 16:30 US LleHbl umnopTa m/m, % (Import prices m/m) CeH

23 okt 17:00 US NHAeKc ueH Ha )uabe m/m, % (FHFA home price m/m) Asr 1.0
23 okt 17:00 US NHaeKc ueH Ha xunbe r/r, % (FHFA home price y/y) Asr 8.8
23 okt 18:00 CA CraBKka baHka KaHagpl, % (BoC rate decision) - 1.00
23 okt 18:30 US 3anacsl HedTv: Hea/Hea, maH. 6app. (EIA weekly crude stocks) A0 18 OKT. 3.999
23 okt 18:30 US 3anacbl 6eH3uHa: Hea/Hea, miaH. 6app. (EIA weekly gasoline stocks) 00 18 oK. -2.570
23 okt 18:30 US 3anacbl guctunn.: Hea/Hen, maH. 6app. (EIA weekly dist stocks) £0 18 okr. -1.801
23 okt 18:30 US 3anacbl Hep TV B KywuHre: Hea/Hea, maH. 6app. (EIA weekly crude Cushing) 00 18 oK. 0.366
24 okt 10:58 FR WHAEKC [en0BOW aKTMBHOCTU B MpoMm. npeasaput. (PMI Manufacturing A) OKT 49.8
24 okt 10:58 FR WHpaeKe AenoBoi aktmBHOCTU B cdhepe yenyr npeasapuT. (PMI Services A) OKT 51.0
24 okt 11:228 DE WNHAEKC [en0Bo akTMBHOCTU B poM. npeasapuT. (PMI Manufacturing A) OKT 51.1
24 okt 11:28 DE NHAeKc Aenosoii aktusHocTM B cdepe yenyr npeasaput. (PMI Services A) Okt 53.7
24 okt 11:558 EZ WHAeKc AenoBoi akTMBHOCTM B Npom. npeagapuT. (PMI Manufacturing A) OKT 51.1
24 okt  11:558 EZ WNHAeKc aenoBoit akTMBHOCTU B chepe yenyr npeasapuT. (PMI Services A) OKT 52.2
24 okt 11:58 EZ WHAEeKc AenoBoi aKTMBHOCTU KOMMO3MTH. npeagaput. (PMI Composite A) OKT 52.2
24 okt 15:00 BR YposeHb 6e3pabommubl, % (Unemployment rate) CeH 53
24 okt 16:30 US MepBuyHan 6e3paboTnua, Tbic. (Initial jobless claims) 10 19 oK. 358
24 okt 16:30 US Ansawanca 6e3pabomua, maH. (Continuing claims) A0 12 oK. 2.859
24 okt 16:30 US Toprosbiii 6anaHc, S mapa. (Trade balance) ABr -39.20
24 oKkt : RU MexayHapoaH. pesepsbl, $ mapa,. (Central Bank reserves) 80 18 okr.

250kt  3:30 JP MHAeKc noTpebuT. ueH r/r, % (National CP1y/y) CeH 0.9
250kt 12:00 DE MHAeKc 3KoH. oxunaanuit IFO (IFO expectations) OKT 104.2
250Kkt 12:00 DE WHpeke aenosoro knumara IFO (IFO business climate) OKT 107.7
250kt 12:00 DE NHpaekc Tekywwmx ycnosuii IFO (IFO current conditions) OkT 111.4
250Kkt 12:00 EZ [JeHexHbl arperat M3 r/r, % (M3 money supply y/y) CeH 23
250kt 12:30 GB BBMN npeaapwu. kKe/ks, % (GDP q/q A) 3 KB. 0.7
250kt 12:30 GB BBM npeagapwrT. r/r, % (GDP y/y A) 3 KB. 13
250Kkt 16:30 US 3aKasbl Ha ToBapbl 4/1UT. N0Ab3. M/M, % (Durable goods orders m/m) CeH

250kt 16:30 US 3aKasbl Ha TOB. A/UT. Nob3. 6e3. TpaHcn. m/m, % (Durable goods ex transp) CeH

250Kkt 17:55 US NHpaeke noTpeb. gosepusa Muuur. yHusep. okoHuar. (U. of Michigan Conf, F) OKT 75.2
250kt 17:55 US NHaeke noTtpeb. gosepua Muuur. yHusep. npeas. (U. of Michigan Conf, A) OKT 75.2
250kt 18:00 US OnTosble 3anacbl M/m, % (Wholesale inventories m/m) Asr 0.1
250kt 18:00 US OnTosble npogaxu m/m, % (Wholesale sales m/m) Asr 0.1
250kr 18:30 US NHaeke onepex. nHankatopos ECRI WLI (ECRI U.S. Weekly Leading Index) A0 18 oK. 1304
25 0okt 18:30 US NHAaekc onepex. uHavkatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y) £0 18 oK. 2.8
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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

Aémun feHuc, CFA 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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