AW BDA BAHK

PbIHOK akuMii: exenHEBHbIN 0630p
13 mas 2014

3akp. Nzm. Nzm.

AeHb, %

Hea., %

MMBB 1375.31 0.28% 5.93%
PTC 1234.31 0.12% 7.95%
MSCI Russia 673.60 0.77%  8.30%
MSCI EM 1015.81 0.88% 1.48%
S&P 500 1896.65 0.97%  0.64%
DII 16695.47 0.68%  1.00%
FTSE 100 6851.75 0.55% 0.43%
DAX 30 9702.46 1.26% 1.81%
NIKKEI 225 14149.52 -0.35% -2.13%
SSE Composite (09:00 MCK) 2051.64 -0.06% 1.16%
VIX 12.23 -5.34% -7.98%

3akp. WU3M. N3m.

AeHb, 6.n.

Hea., 6.n.

PblHOK akuum

B noHegenbHuk, 12 Mas, nHaekc MMBB 6onblylo 4acTb ceccum
nposen B AmanasoHe 1365 - 1375 nyHkTOoB. Beuepom 6bina
ouvepenHas nonbiTKa NOAHATLCS K JIOKAJIbHOMY MakCMMyMy anpens
(1383,87 NyHKTOB B MOMEHTE), OAHAKO 3aKpbIlBa/lCA UHAEKC HUXE
(1375,31 nyHkT, +0,28%).

B nuaepax pocta - Meuen, AJIPOCA, M.Bugeo, HJIMK, NHTepPAO.
Cpean Hanbonee nuKBUAHbIX 6yMar panaupoBanuM axkuumu
BTB, nyuywe pblHka Takxe CeepcTanb, PocHedTb m HoBaTak.
AyTcangepsl AHa — Cuctema, MUK, obbluka n npedsbl bawHedTn.

Taknum o6pa3om, Mo UTOFOBOMN AMHaMUKe nHaekc MMBB Heckonbko
oTCcTan oOT eBponenckmx nnowanok. FTSEurofirst300 (+0,67%)
npogosxaeT O6HOBNATb «MNOCTKPU3UCHbIE» MaKCUMyMbl. Bce
HauWOHasbHble MHAEKChI TaKXXe Ha MONIOXKUTENbHON TeppUTOpUM, B
nuaepax Hemeukuin DAX (+1,26%).

B CLUA DJIA (+0,68%) Ha cTapTe Henenu yBepeHHO npeogonesn
COMpOTUBIIEHWNE HA YPOBHE BEPLUUH anpens — Hayana mMasi, 06HOBMB
NCTOPUYECKUI MaKCMMyM. MakCMMyM MO 3aKpbITUIO OGHOBUA U
S&P500 (+0,97%), A0 BHYTPUAHEBHOrO OH HE AOTAHY/CS COTbIX

UST 2 YTM, % 0.40 0.00 -2.80 ponen nyHkta. Onepexatowmnmm Temnamm poc NASDAQ Composite
0,
UST 10 YTM, % 2EE DI A5 (+1,7Z o) Ha (POHE BOCCTAHOBMIEHUSA KOTUPOBOK TEXHONOMMYECKNX
aKuumn.
UST 10 - TIPS 10, 6.n. 0.47 4.90 4.20
iTraxx Crossover Europe 5Y, 6.1, 262.41-0.09  -9.23 HoBble MakCUMMyMbl aMepUKaHCKUX WHAEKCOB _MoryT cTaTb
MNO3UTUBHbBIM CUTHANOM U ANS APYTUX PbIHKOB akuui. B yacTHoCTH,
Russia 30 YTM, % 4.62 2.10 -55.84 B A3un pannupyet AnoHnsa (Nikkei225 +1,9%). Kutanckmin Shang-
Russia 5Y CDS, 6.1. 233.215.96 -39.70 hai Composite B Hebo/bWOM «MUHYCe» MnOocCse TOro Kak psij
Libor 3m USD, % 023 0.10 0.23 OaHHbIX B 60sblIOM 6510KEe MaKpO3KOHOMWMYECKOM CTaTUCTUKM
3a anpesib OKasajMCb XyXe MPOrHO30B (PO3HMYHbIE MPOAAXM,
Libor 12m USD, % 0.54 -0.25  -0.93 MPOMBILLIEHHOE MPOU3BOACTBO).
USD/RUB NDF 3m, % 9:20 22.00  -95.00 YKpaunHCKne HOBOCTM POCCUIACKMI PLIHOK BUEpa BOCMPUHMMA Kak
USD/RUB NDF 12m, % 0.08 0.00 50.00 oXunpaemble, HaAesACb Ha Ae3acKanauui cutyaumn. Tem He MeHee,
rnosiaraeM, 4YTO WMHBECTOPbl 3axXOTAT YBWUAETb SBHbIE MNPU3HAKWU
RUB overnight, % 8.00 0.00 -35.00 BOCCTaHOBJIEHUSA AoBepUs Mexay Poccueli u 3anaaoMm, npexae 4yem
Mosprime 3m, % 9.82 3.00 -18.00 nHagekc MMBB cMoXeT NpoiTh 1 3aKpennTbCS BblE anpesibCKoro
MakCMMyMa, CerogHs OXuaaem KOHCOAMAauMum Ha BYepalwHux
o YPOBHSIX.
AeHb, %
USD/RUB LI 3503 -1.30%  -1.93% [HeBHOM rpaduk nHaekca MMBB
1600 -
EUR/RUB LB 48.76 -1.31% -1.12%
kopauHa (EUR+USD)/RUB 40.97 -0.36%  -2.35% 1550 | i
USD Index 79.97 0.01% 1.06% 1500 . IF“! [ P — i i
EUR/USD 138 -0.01%  -0.85% , s '"“‘I i
1450 - . N
USD/IPY 102.11 0.26%  -0.02% i S
GBP/USD 1.69 0.11% 0.03% 1400 - o~
AUD/USD 0.94 -0.03% 0.95%
° ° 1350 - =4 hﬁ_ _______
USD/CAD 1.09 0.01% -0.54% ”i WX 'li
!
USD/CNY 6.24  0.16%  -0.13% 1300 i i”w wu
[
1250 -
3akp. WU3m. Nzm.
1200
neHb, % Hen., %
HedTb Brent, USD/6app. (ICE)  108.41 0.48% 0.64% 1130
" . . . o B o
04 o 04 :? j” j’ 5’ @? °~,°‘ N Q»"
@Q 4 «® + ¢ of & & é"Q &
0 0
HedTb WTI, USD/6app. (NYMEX) 100.59 0.60% 1.12% EMA(S0) EMA(200)
HaT. ra3, USD/min BTU (ICE) 4.43 -2.14% -5.42%
3on0to, USD/yHu. (CME) 1295.30 0.50% -1.08%
cepebpo, USD/yHu. (CME) 19.50 2.09% -0.15%
OAO «baHk B®A». 197101, CaHkT-lNeTepbypr, MeTporpaackas Hab., 4. 36, nuT. A 1

Ten.: 8 (800) 700-54-54, +7 (812) 458-54-54, bfa.ru
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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KpeanTbl 3KOHOMUKMK (OCTATOK CCYAHOW 3a80nX-CcTun) r/r, % (Bank lending y/y)
Mpom. nponssoacTeo M/M, % (Industrial production m/m)
lFocypapcTs. 6ioaxeT, $ mnpa. (Federal Budget)

MpomM. npousBoacTBo r/r, % (Industrial production y/y)

Po3HuuHble npogaxwu r/r, % (Retail sales y/y)

OnTtoBble ueHbl M/M, % (Wholesale price index m/m)

OnToBble weHbl 1/r, % (Wholesale price index y/y)

CueT Tekywux onepaumnin, mnpa. espo (Current account)

MHAeKC aKOH. oxuaaHuini ZEW (ZEW Survey - economic sentiment)
NHpekc Tekywnx ycnosun ZEW (ZEW Survey - current conditions)
Po3HunuHble npogaxu cetn ICSC Hea/Hea, % (ICSC chain store sales w/w)
Po3HuuHble npogaxu cetn ICSC r/r, % (ICSC chain store sales y/y)
Po3HuuHble npogaxu M/M, % (Retail sales m/m)

Po3HuuHble npogaxu 6e3 aBTomobuneit /M, % (Retail sales ex autos m/m)
LleHnbl akcnopTa m/M, % Export prices m/m)

LleHbl uMnopTa M/M, % (Import prices m/m)

Redbook: po3HuuHble npoaaxu m/M, % (Redbook m/m)

Redbook: po3HuyHble npoaaxw r/r, % (Redbook y/y)

Mpowuss. 3anackl M/M, % (Business Inventories m/m)

MHAeKC LueH Ha kopn. ToBapbl (ONTOBbIE LeHbl) M/M, % (Corp goods price m/m)
MHAeKkc ueH Ha kopn. ToBapbl (onToBble LeHbl) r/r, % (Corp goods price y/y)
NHaekc noTpebut. LeH okoHyat. M/M, % (CPI m/m F)

MHaekc noTpebuT. LeH okoHYaT. r/r, % (CPIy/y F)

YpoBeHb 6e3paboTuubl, % (ILO Unemployment rate, 3M)

Yucno 6e3paboTHbix M/M, Tbic. (Jobless claims change m/m)

Mpombiwn. nponssoacTso M/M, % (Industrial production m/m)

MpoMbiw . NnponsBoAcTBo r/r, % (Industrial production y/y)

[eHexHblvi arperat M3 2 Hea.r/ 2 Hea.r, % (M3 money supply)

3anachl Hed TH: Hea/Hen, MNH. 6app. (EIA weekly crude stocks)

3anachl 6eH3unHa: Hea/Hea, MnH. 6app. (EIA weekly gasoline stocks)
3anacel gucTunn.: Hea/Hea, mnH. 6app. (EIA weekly dist stocks)

3anacbl HedTH B KylwunHre: Hea/Hea, MaH. 6app. (EIA weekly crude Cushing)

BBM npeaBapwut. kB/kB, % (GDP q/q P)

BBM npeasaput. r/r, % (GDP y/y P)

NHaekc notpebut. gosepusa (Consumer confidence)

BB npeaBaput. kB/KB, % (GDP g/q P)

BBM npeaBapwut. kB/kB, % (GDP q/q P)

BBM npeaBaput. r/r, % (GDP y/y P)

BBMM npeaBapwut. kB/kB, % (GDP q/q P)

BBM npeaBaput. r/r, % (GDP y/y P)

WHaekc noTpebut. ueH m/M, % (CPI m/m)

WHaekc notpebut. ueH r/r, % (CPI y/y)

WHaekc noTpebuT. ueH 6e3 nponos./aHep. M/M, % (CPI ex food / energy m/m)
NHaekc noTpebut. ueH 6e3 npoagos./aHep. r/r, % (CPI ex food / energy y/y)
Po3HuuHble npodaxu M/M, % (Retail sales m/m)

NHaekc npouss. akTuBHOCTH B Hbto-Mopke (New York Fed Manufacturing)
NHaekc notpeb. ueH M/Mm, % (CPI m/m)

WHpekc noTtpeb. ueH r/r, % (CPIy/y)

NHaekc notpeb. ueH 6e3 npoaos./aHep. M/M, % (CPI ex food / energy m/m)
NHaekc notpeb. ueH 6e3 npoaos./3Hep. r/r, % (CPI ex food / energy y/y)
MepBuuHaa 6e3paboTuua, Teic. (Initial jobless claims)

Onswascsa 6e3paboTtuua, MaH. (Continuing claims)

YucTble nokynku amep. u/6 Hepe3ua., $ mnpa. (Net long-term TIC flows)
3arpyska npousBOACTB. MowHocTel, % (Capacity utilization)

Mpom. nponseoacTso M/M, % (Industrial production m/m)

3anacsl rasa: Hea/Hen, mapa. ky6. @ (EIA weekly natural gas)
MexayHapoaH. pesepsbl, $ Mapa. (Central Bank reserves)
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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»



