AW BDA BAHK

PbIHOK akuMii: exenHEBHbIN 0630p
22 anpens 2014

MMBB

PTC

MSCI Russia
MSCI EM
S&P 500

DII

FTSE 100

DAX 30

NIKKEI 225

SSE Composite (09:00 MCK
VIX

3akp. n3m.

N3m.

AeHb, % Hea., %

1345.04 -0.85%  0.01%

1187.94 -1.02% 0.68%

647.41 -0.69%  0.31%

1010.77 -0.11% -0.09%

1871.89 0.38% 2.25%

16449.25 0.25% 1.71%

6625.25 0.62% -0.25%

9409.71 0.99% -0.47%

14512.38 -0.03% 4.33%

) 2064.73 -0.05% -1.75%

13.25 -0.82% -17.75%

UST 2 YTM, %

UST 10 YTM, %
UST 10 - TIPS 10, 6.n.

iTraxx Crossover Europe
5Y, 6.n.

Russia 30 YTM, %
Russia 5Y CDS, 6.m.
Libor 3m USD, %
Libor 12m USD, %
USD/RUB NDF 3m, %
USD/RUB NDF 12m, %

RUB overnight, %

Mosprime 3m, %

N3m.

AeHb, 6.M.
0.40 -0.40
272 -0.60
0.51 0.00
284.76 -6.13
4.83 2.25
238.99 -0.01
0.23 -0.20
0.55 0.00
8.81 2.00
8.77 0.00
7.25 0.00
9.15 1.00

2.80
7.60
-1.20

1.96

13.85

-0.12

-0.20

-6.00

-54.00

0.00
0.00

USD/RUB LB

EUR/RUB LB

kop3uHa (EUR+USD)/RUB
USD Index

EUR/USD

USD/JPY

GBP/USD

AUD/USD

USD/CAD

USD/CNY

N3m.

AeHb, %

35.54 -1.08%
49.10 -1.26%
41.83 0.26%
80.03 0.16%
1.38 -0.16%
102.61 0.21%
1.68 -0.09%
0.93 -0.02%
1.10 -0.05%

6.23 0.05%

-0.24%
-0.80%
-0.83%
0.18%
-0.20%
0.78%
0.37%
-1.00%
0.45%

0.13%

HedTb Brent, USD/6app. (ICE) 109.95

HedTb WTI, USD/6app. (NY-
MEX)

N3m.

N3m.

neHb, % Hen., %

104.37 0.07%

0.38%

0.81%

0.31%

PblHOK akuum

B noHepenbHuk, 21 anpens, uHaekc MMBB c yTpa yMepeHHO
CHMXancs, 3a nepsble MNosTopa 4Yaca TOProeB OTCTYNUB B panoH
1345 nyHkTOB. BO BTOpPOM MOMOBUHE AHS MHAEKC Ha HEeKoTopoe
BpPEMS BEPHY/CSA Ha HeWTpanbHYl TeppuTopuio, OAHaKO 3a
rnocnegHUn 4ac TOProB BEPHYNCA K AHEBHbIM MWHMMYMaM, Ha
3aKkpbiTne coctasms 1345,04 nyHkTta (-0,85%).

B nuaepax pocta - akuum BEPO®APMa (Ha cnyxax 0 BO3MOXHOW
MoKyMnKe KOHTPOJIbHOrO NakeTa amepukaHckon Abbot) n, Bcnea 3a
HMMK, akumn GapmctaHgapTa. Cpeam NMKBUAHbIX 6ymar B «natce»
Pycluapo n Ypankanuin. Cpeaun ayTcanaepoB AHSA 06bluka u npedbl
Poctenekoma, ®CK ESC.

CornacHo 03BY4Ye€HHbIM BYepa nporHoszam MuHdwuHa, BBI1 moxeTt
CHU3UTbCS B 04HOM 13 kBapTanos 2014 roga, Nnuk nHpnaunm éynet
OOCTUIHYT B Mae-utoHe U CcoCTaBuUT okono 7,5% c nocneaytowwmm
3amennenmem Ao 6% k KoHuy roga. OTTOK KanuTana, rno AaHHbIM
MUHUCTEPCTBA, B anpenie 6bl1 yXe 3HAaYUTEeNIbHO HWUXE, 4YeM B
MapTe, 1 B LenoM 3a 2014 r. moxeT cocTaBuTb $70-80 mnpa.

EBponelickne MHBeCTOpbl B MOHeAENbHUK MPOoAoIXKaAn OoTMevaTb
Macxy, a B CLIA wnHAEKCbl BbIPOCAM YXe MNATYH CeCCuio
noapsa (ot +0,25% po +0,64%). Y Halliburton n npubbinb, u
BbIpyYKa MNpPEeB3OW/N OXWAAHUA PbIHKA, KPOME TOro, KOMMaHus
nporHosupyet pocT npubbinim Ha 25% B Tekywem KBapTasne.
CerogHs otuuTbiBatoTca BNY Mellon, Lockheed Martin, McDon-
ald’s, AT&T.

Ha @oHAaoBbIX pblHKax A3Mnm  AMHaMMKa C  yTpa CHoOBa
pasHoHanpasneHHasd, Ha 0,5 - 0,6% CHMXaTCA WHAEKCHI B
AnoHuun, MHKoHre n Kutae. 18 poCCUIACKOro pblHKa OCHOBHbIM
orpaHuyuTesnieM, nMo-BMAMMOMY, OCTaHETCHd reonoanTuyeckas
HeonpeaeneHHoOCTb. CTOpOHbI XeHesckoro cornaweHms
NpoAOIXKAKT 0OBMHATL APYr Apyra B UX HEBbINONHeHUU, a CLLA yxe
MPUBLIYHO rpo3aT POCCMM HOBbLIMU CaHKUMUAMU. B 3TUX yCoOBUAX
MHaekc MMBB MOXeT NpoAo/IXXNUTb YMepeHHOe OTCTYMN/IEHNE BHUS,
6nnxanwasn nogaepxka — B panoHe 1335 nyHKTOB.
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cepe6po, USD/yHu. (CME) 19.39 -1.02% -2.66%
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MHBecTUMOHHaA koMmnaHua BOA

197101, CankT-leTepbypr,

MeTporpaackas Hab., 4. 36, nuT. A, 6/u «JIMHKOp>»
Ten.: +7 (812) 329 81 81 (0CHOBHOI)

dakc: +7 (812) 329 81 80
info@bfa.ru
www.broker.bfa.ru

OTaen 6pokepcKux onepauuvm

npsmoin +7 (812) 329 81 99
nob6. 1888
n.ivanov@bfa.ru

no6. 1899
a.trafimov@bfa.ru

MBaHoB Hukonam
HayanbHWK oTaena

Tpadumos Nasen
cneunanuct

KnueHTCckuii otoen

client@bfa.ru

LlekuHa EneHa
HayanbHWK OoTAena

Kpocc AHHa
crneymanmct

Kapa6aHoBa ApuHa
cneumnanuct

npsiMoit +7 (812) 329 81 71

nob6. 1874
e.schekina@bfa.ru

no6. 1887
a.kross@bfa.ru

no6. 1873
a.karabanova@bfa.ru

B®A baHk
LleHTpanbHbIX oduc

197101, CankT-lNeTepbypr,

MeTporpaackas Hab., 4. 36, nuT. A, 6/u «JIMHKOp>»
Ten.: +7 (800) 700-54-54 (ocHoBHOI4)

dakc: +7 (812) 458-54-54
mail@bfa.ru
www.bfa.ru

dunuan
B . MockBa

“MaBeneuxkunn”

BaHka DB®A

115054, Mocksa,

KocmogammnaHckast Hab., a. 52, ctpoeHue 5,

6/u «Riverside Towers»

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

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

YnpaBsieHue gusiMHra

LleBuoB MaBsen
HayalbHMK ynpaB/ieHns

AHanuTuyeckum otaen

no6. 1195
p.shevtsov@bfa.ru

research@bfa.ru

MouceeB Anekcei
3aMecTUTesNb HayalbHUKaA oTaena

XXpaHoB AMUTpUIA
BeAYLWUA aHANUTUK

HoBoXxunos AAkoB
aHaNMnTNK

OHukcuMmoBa HOnusa
aHanMnTnK

NMpyaHuukosa Jiroamuna
cneumnanucT no puHaHCOBOMY
MOAENNPOBaHUIO

Mywko AnekcaHap
cTaxep

no6. 1286
a.moiseev@bfa.ru

no6. 1241
d.zhdanov@bfa.ru

[o6. 1222
j.novozhilov@bfa.ru

[o6. 1281
j.oniximova@bfa.ru

no6. 1154
|.prudnikova@bfa.ru

a.glushko@bfa.ru

OTpen npopax

npsmon +7 (812) 326 93 61

Knpko KoOHCTaHTUH
HayanbHWK oTAena

OTAaen pblHKOB aKLUA

no6. 1337
k.kirko@bfa.ru

npsmon +7 (812) 329 81 92

HeaymoB AAMuTpun
HayanbHUK oTAena

LinpokoB CtaHucnas
Tpenaep

no6. 1092
d.nedumov@bfa.ru

no6. 1053
s.shirokov@bfa.ru

OTaesl TOBapHbIX PbIHKOB

npsimon +7 (812) 329 81 98

HapopoBbiii PomaH
HayanbHUK oTAeNa

KazaHueB Ceprei
Tpenaep

no6. 1144
r.narodovyy@bfa.ru

nob6. 1168
s.kazantsev@bfa.ru

OTpen AnNnepcKux onepal.wlﬁ

Bo3HbI Anekcein
HavanbHUK oTAena

Asyraes PomaH
rnaBHbIN cneymannct

no06. 1010
a.voznyi@bfa.ru

no6. 1032
r.dzugaev@bfa.ru

OoTaen AeHeX>XHOoro u BaJIloTHOro PblIHKOB

TypaeB AMUTpUi
HayanbHuk oTaena

OneiiHuk MNasen
rnaBHbIN cneunanucT

no6. 1157
d.turaev@bfa.ru

£06. 1098
p.oleynik@bfa.ru

HacTtoswnn A[oKyMeHT noAroToBneH aHanutudeckmm otaenoMm OAO «BaHk B®A» M HOCUT WUCKNOYUTENBHO WHMOPMALMOHHBIN
xapaktep. Bce oOueHKM M MHeHMs, BblCKa3aHHble B OTYeTe, NpeACTaBAslT cOboW He3aBUCMMOE CYXAEHWe aHalMTUKOB Ha AaTy
BbIx0oAa OT4yeTa. Bo3HarpaxaeHvne aBTOPOB OTYETa HW MNpPSMbIM, HU KOCBEHHbIM 006pa3oM He yBSf3aHO C MpeACTaB/e€HHbIMU B
oTyeTe TOukamu 3peHusa. OAO «baHk B®A» ocTaBnseT 3a coboW MpPaBO W3MEHSTb BbIiCKa3aHHbIE OLEHKW W MHeHust B stoboe
BpeMs 6e3 npeaBapuTenbHOro yBeaomneHus. MHdopMmaums, coaepxallascs B OoTyeTe, MosydyeHa M3 UCTOYHWKOB, MpU3HaBaeMbIX
HaMW [AOCTOBEPHbIMM, OAHAKO He CyLleCTBYyeT HWKaKMX rapaHTUMin, 4YTO YyKasaHHas WHdopMauus SBASETCH MNOMHOM U TOYHOW,
N, COOTBETCTBEHHO, OHa He A0/KHa paccMaTpuBaTbCA Kak MonHas v ToyHas. Mbl octaBnsem 3a cobovi npaBo He OOHOBNATH
WH(OPMaLMI0O Ha OCHOBE HOBbIX AaHHbIX SIM60 MONHOCTbIO OTKa3aTbCa OT ee ocseweHusi. OAO «BbaHk B®A» n ero coTpyaHUKM
MOryT MHBECTMPOBATb, BbICTYNaTb MapKeT-MeNKepoM WAW COBepLlaTb WHble CAENKW B KayecTBe MpuHUMMana C WHBECTULMOHHbBIMU
WHCTPYMEHTaMK1, YNOMSAHYTbIMM B Hactoswem otyeTe. OAO «baHk BOA» NpoBOAUT BHYTPEHHIOK MOMUTUKY, HaMpaBfE€HHYK Ha
npefoTBpalleHne noTeHuManbHbiXx KOHMAMKTOB MHTepecoB. OAO «baHk B®A» n ero COTPyAHUMKM HE HecyT OTBETCTBEHHOCTM
3@ NMpsAMOM WAW KOCBEHHbIV yllepb, HacTynuBLUMIK B pe3ynbTaTe WMCMNOAb30BaHMS HacTosiweh nybnvkauuum unm ee copepXxaHus.

© OTKpbITOE akunoHepHoe obuiecTBo «baHk BOA»



