AW BDA BAHK

PbIHOK akuMii: exenHEBHbIN 0630p
7 okTA6pa 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. Nzm.
neHb, % Hen., %

1418.15  2.42%  0.70%
1120.20 2.57% -0.53%
614.51 2.80% 0.81%
1010.32 1.31% 0.09%
1964.82 -0.16% -0.66%
16991.91 -0.10% -0.46%
6563.65 0.55% -1.25%
9209.51 0.15% -2.26%
15890.95 1.16% -2.57%
2363.87 0.26% 2.34%
15.46  6.25% -3.25%

N3m.

N3m.

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

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.n.

USD/RUB NDF 3m, %

USD/RUB NDF 12m, %

RUB overnight, %

Mosprime 3m, %

0.53 -3.90
2.43 0.00
0.49 -1.30
332.4078.49
4.82 -12.34
249.86 -48.82
7.40 -5.00
8.09 0.00
7.00 25.00

10.52 0.00

-4.70
-8.30
-4.30
65.02
-10.55
11.58
-76.00
-12.00
-25.00

-4.00

PblHOK akuum

Ha cTapte HOBOW HeAenn OTCKOK pasBUTbIX PbIHKOB aKuui
cylwecTBeHHO 3amepanwuicsa. EBponenckue wHpekcbl (FTSEuro-
first300 +0,22%) 3aKpbiBa/INCb HUXE MAKCMMYMOB AHS. OCHOBHblE
aMepuKaHCKMe WHAEKCbl HEMHOro OTCTYynuau B nNpeaaBepumn
ce30Ha oTyeTHOCTen (Alcoa oTUMTbIBAETCS 3aBTpa NOC/IEe 3aKPbITUSA
pbiHka): DJIA n S&P500 Ha 0,1 - 0,2%, NASDAQ Composite Ha
0,5%.

Ha pa3BuMBalOWKNXCA pbIHKAX OTCKOK, HanpoTWUB, YCKOpPWICS, ANS
mHgekca MSCI EM (4+1,31%) BuYepallHSasa ceccus cTana nyudllen
3a nocneaHun mecsu, BTOPOW AHEBHOW MPUPOCT NoApSA MHAEKC
Takxe 3aduKcMpoBan BNepBble C Havana ceHTabps. B nuaepax
- 6pasunbcknii poiHok (Bovespa +4,72%) Ha doHe pe3ynbLTaToB
rnepBoro Typa npe3naeHTCKuUx BbiIbopos.

HedpTb Brent BeuyepoM He3HauuTenbHO OOHOBMAA JOKasbHbINA
MWUHUMYM, OTCTynass B MOMeHTe Ao 91,25, HO C yTpa CHOBa Ha
nosTopa Aossiapa Bbiwe. Hanbonee npnHUMNmManbHOM NoAAEPIKKON
Ha AaHHbIA MOMEHT ABNsSeTCA ypoBeHb MMHUMYMa 2012 roga (88,5
nonn./6app). Noka KOTUMPOBKM OCTAlOTCH Bbllle HEro, TEKYLLYIO
CUTYaUMIO MOXHO paccMaTpuBaTb KakK MPOAOJIKEHME LMPOKOro
6okoBoro gnanasoHa 2011 - 2014 rr.

Poccuimnckui pblHOK akLMIA ToKalbHblE MUHUMYMbI B LlEHAX Ha HEDTb
BYEpa He CMYTuIKn, nHaekc MMBB (1418,15 nyHkTOoB, +2,42%) yXxe
C yTpa 3akpenuswuch Bbiwe 1400 NyHKTOB, B AaljibHeElLWeM poCT
MpoAOJIXWS, B UTOre BEPHYBLUIMCb Ha YPOBHW MEpPBOW MOJSIOBUHbI
MPoOLWIOA Heaenn uU K JMHUM HUCXOAALWEro TpeHaa MnocaefHux
Tpex HeAesb.

CerogHsa oxwuaaem 3amensieHuMs pocTta uHaekca MMBB, Ha nyTu
Yy Hero, MOMMMO JIMHUM KPaTKOCPOYHOro HUCXOAsILWEero TpeHaa,
COMpoTUB/IEHME B palioHe 1426 NyHKTOB, rae Ha AaHHbIA MOMEHT
coenagatot 50-gHeBHas u 200-gHEBHas CKOMb3SLME CpefHMe.
Bbixo4 BbIle MOXET OTKPbITb AOPOry Ans BO3BpalleHUs B
0603puMOM byayllEM K MakCMMyMaM NEpPBOM MOIOBUHbI CEHTAGPS
(1480 nyHKTOB).
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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.
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