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PbIHOK akuMii: exenHEBHbIN 0630p
5 uioHa 2014

3akp.

MMBB 1475.
PTC 1324.
MSCI Russia 720.
MSCI EM 1031.
S&P 500 1927.
DII 16737.
FTSE 100 6818.
DAX 30 9926.
NIKKEI 225 15067.
SSE Composite (09:00 MCK) 2024.
VIX 12.

N3m. N3m.

neHb, % Hen., %
79 0.20%  3.50%
87 0.06% 1.88%
46  0.27% 1.77%
19 -0.46% -0.68%
88 0.19% 0.95%
53 0.09% 0.63%
63 -0.26% -0.48%
67 0.07% -0.13%
96 0.22% 2.71%
04 -0.04% -0.81%
08 1.77%  3.42%

3akp.

UST 2 YTM, % 0.40
UST 10 YTM, % 2.61
UST 10 - TIPS 10, 6.n. 0.42

WN3m.

N3m.

AeHb, 6.n. Hea., 6.n.

0.00
1.30
2.60

iTraxx Crossover Europe 5Y, 6.n. 253.39-1.58

Russia 30 YTM, % 4.21 4.56
Russia 5Y CDS, 6.n. 186.452.30
Libor 3m USD, % 0.23 0.21
Libor 12m USD, % 0.53 -0.10
USD/RUB NDF 3m, % 8.63 0.00
USD/RUB NDF 12m, % 8.69 8.00
RUB overnight, % 7.25 0.00
Mosprime 3m, % 9.61 -6.00

3.20
16.80
20.50
-4.12
10.50
-5.31
0.19
-0.14
-25.00

-18.00

-45.00
-10.00

USD/RUB LB 35.01
EUR/RUB LIB 47.63
kopauHa (EUR+USD)/RUB  40.67
USD Index 80.71
EUR/USD 1.36
USD/IPY 102.73
GBP/USD 1.67
AUD/USD 0.93
USD/CAD 1.09
USD/CNY 6.25

N3m.

AeHb, %

0.35%
0.18%
-0.29%
0.14%
-0.21%
0.24%
-0.08%
0.15%

0.30%

-0.07%

2.20%
1.84%
1.28%
0.11%
0.07%
0.88%
0.15%
0.43%

0.62%

-0.07%

3akp. WU3m.

U3m.

neHb, % Hen., %

PblHOK akuum

B cpeay, 4 woHA, uHAekc MMBB 6o0nblyld 4acTb ceccumu
KOHCOMMANPOBANCS Noj NOoKasbHbIM MAaKCMMYMOM Hadana Heaenu
(1475 nyHkTOB). Hebonbwoe pannm nocne 15:00 MCK nNo3BONMIO
€ero HeMHoro o6HoBuTb (1482,63 NYHKTOB B MOMeHTe). Ho Beuepom
MoyTn BECb NPUPOCT 6bIs1 NOTEPSH, Ha 3aKpbITUE UHAEKC COCTABUII
1475,79 nyHkTOB (+0,2%).

Cpean nuaepoB pocTa cHoBa pap Pycana v lasnpomHedTb, a
Takxe COJIIEPC, H/IMK, npedbl bawHedTn. B nepsom swenoHe
Nlydwe pblHKa BbICTYNuUAM obbiuka u npedbl CbepbaHka u
CypryTHedTerasa. B aytcariaepax aHsa Meuen, AJIPOCA, HoBaTak,
NHTepPAO.

Ha cocTosBlwelica Buyepa B AcTpaxaHu Komuccum no TIK
npesvaeHT B.[lyTWUH nNpeasioXua npaBuUTENbLCTBY «noAyMaTb O
AokanuTanusaumun Masnpoma Ha 06bEM CTOMMOCTM CTPOUTENLCTBA
HOBOW WHMPACTPYKTYpbl», HeobxoAMMON ANs MNOCTaBOK rasa B
KuTali Nno HOBOMY KOHTpaKTYy.

Ha eBponenckux  pblHKax AuHamMuka 6bina  BAAOA U
pa3HoHanpasneHHol (FTSEurofirst300 3adukcupoBan Hynesoe
Nn3MeHeHune). AMEPUKAHCKME NHAEKChl HAYMHANM TOPrn CHUXKEHNEM,
HO 3aTeM BbIWAK B «nnawc», npubasms 0,1 - 0,4%, S&P500 Ha
HOBOM MCTOPUYECKOM MaKCUMyMeE.

Takum o6pa3oM, aMepuKaHCKUA PbIHOK CHOBa MNPOMIFHOPUpOBas
pa3HOHanpaB/IEHHOCTb MaKpO3KOHOMUYECKOM CTaTUCTUKMW:
BUYEpA XYXe OXMAAHMN oKaszanucb AaHHble ADP (179 TbiC. HOBbIX
pabouunx mecT), a ISM Non-Manufacturing (56,3) B Mae BbIpoC A0
AEeBATUMECSYHOr0 Makcumyma.

B A3uu c yTpa aMHaMumKa OHAOBbIX PbIHKOB pa3HoHarnpasJ/eHHas,
B KnTae uHAekc AenoBoM akKTUBHOCTU B cdepe ycnyr ot HSBC
B Mae cHu3unca (50,7 nyHKTOB), HO ocTasics Bbiwe 50 MyHKTOB.
Monaraem, u4yto wnHaekc MMBB ceroaHs nNpoOAO/DKUT MOMbITKK
NPOMTU N 3aKPenuTbCH Bblle 1475 nyHKTOB.

Ons MUpoBbIX pPbIHKOB B (OKyce BHUMaHus 3acepaHue ELB.
MegwnaHa onpoca Reuters coctasnseT 0,1% ANna KNKOYEBON CTAaBKU
n -0,1% no peno3uTHoN. Mbl e cumTaem, 4yto ELUB «HauHeT C
Manoro», U Haw NporHo3 no ctaBkam 0,15% gns knwouesoi n 0 ans
AenosuTHon. Mpuyem npeacTtaBuTENM €BPOMENCKOro perynsatopa
3a nocnegHee BpeMs TaK MHOMO rOBOPWU/IN O CHUXEHWUWU CTaBOK,
UTO pelleHne, BEPOATHO, YXKe 3a/10)KEHO B LieHaxX M MOXEeT CTaTb
noBoAOM ANs pukcaunum Nnpubbisin Ha pbIHKE aKLUNA.

OHeBHOW rpadumk nHaekca MMBB
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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BBIM kB/kB, % (GDP q/q)

BBM r/r, % (GDP y/y)

MoTtpe6. pacxoabl kKB/kB, % (GDP final consumption q/q)

MHBecTnunm kB/kB, % (GDP capital expenditure q/q)

MHAeKC AenoBoit akTMUBHOCTM B cepe ycnyr okoHyat. (PMI Services F)

M HAeKc AenoBoit akTMBHOCTM B cepe ycnyr okoHyaT. (PMI Services F)

M HAeKkc AenoBoi akTMBHOCTM B cepe ycnyr okonyat. (PMI Services F)

M HAekc AenoBoi akTUBHOCTM KOMNO3UTH. okoHyaT. (PMI Composite F)
NHaekc aenoBoi akTuBHOCTU B cdepe ycnyr (PMI Services)

BBM okoHuaT. kB/KB, % (GDP g/q F)
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HoBble paboune mecta B Hec/x cekTope - ADP, Tbic. (ADP National Empl Report)
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Craska baHka KaHaabl, % (BoC rate decision)
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MexanyHapoaH. pesepsbl, $ mapa. (Central Bank reserves)
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WHaekc onepex. MHANKaATOpOB r/r, % (Leading indicators y/y)
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WHpekc notpeb. ueH m/m, % (IPCA - Extended National CPI m/m)

CpeaHsas novacosas onnata Tpyaa M/m, % (Average hourly earnings m/m)
CpeaHsas npoaonxut. paboueit Hea. (Average weekly hours)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

HoBble paboune MecTa B Hec/x cekTope, Tbic. (Non-farm payrolls)

YpoBeHb 6e3paboTuubl, % (Unemployment rate)

Yucno 3aHaTeix M/M, Tbic. (Employment change m/m)

Whaekc onepex. niankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)
WHaekc onepex. niankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)
MoTpeb. kpeautoBaHue m/M, $ mapa. (Consumer credit)
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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»



