AW BDA BAHK

PbIHOK akuMii: exenHEBHbIN 0630p
3 desBpans 2015

3akp. N3m.

AeHb, %
MMBB 1625.31 -1.36%
PTC 745.82 1.15%
MSCI Russia 407.03 1.30%
MSCI EM 963.80 0.23%
S&P 500 2020.85 1.30%
DII 17361.04 1.14%
FTSE 100 6782.55  0.49%
DAX 30 10828.01 1.25%
NIKKEI 225 17558.04 -0.66%

SSE Composite (09:00 MCK) 3157.73  0.94%

VIX 19.43 -7.34%

N3m.

Hea., %

-1.04%
-4.54%
-5.14%
-2.52%
-1.76%

-1.80%

-1.02%

0.27%

0.51%

-5.82%

25.19%

3akp. N3m.

N3m.

AeHb, 6.n. Hea., 6.0.

PblHOK akuum

Ha ctapte d¢deBpana 60AbLIMHCTBO PasBUTbIX PbIHKOB aKLUWi
pa3BepHynCb BBepX. B EBpone 06HOBMA UCTOPUYECKUIA MaKCUMYM
HeMmeukuii DAX (+1,25%), B HebonbwoM «nntce» n FTSEurofirst
300 (+0,18%) HecMOTpsa Ha MpPEMMYLLECTBEHHO He onpaBaaBlUne
OXWAAHWUWA AaHHblE MO AE/I0BON aKTUBHOCTU B MPOMBbILIEHHOCTH.
CHuXanucb  uHAEKCbl  nepudepuirHbiX  pblIHKOB Ha  QoHe
«rpedeckunx» npobnem.

B CLUA BuepawHsAa CTaTUCTMKA TakKXe MNpeuMyLeCTBEHHO XYyXe
MPOrHo30B. B 4acTHOCTWM, NMYHble pacxoAbl B Aekabpe ynanu
Ha 0,3% m™/M, 3TO XyAwas AMHaMWKa 3a MNocneaHue NaTb JIeT,
ocob6eHHO 3aMeTHas Ha (OHe pocTa NUYHbIX goxonoB Ha 0,3%.
TeM He MeHee, OCHOBHble WMHAEKCbl OTbIFpann 4YacTb MATHUYHbIX
notepb, npnbasms 0,9 - 1,3%.

HeMHOro oTckoumMn BBepX W WHAEKC Pa3BMBALMXCA PbIHKOB
MSCI EM (+0,23%). HedTb Brent Buepa Bo BTOpOI NOSIOBUHE AHSA
nepewna B Auana3oH 53 - 55 pgonn./6app., cerogHs nbiTaetcs
NMPoOMTK Bbile. Llenbto TeKyuwero oTckoka MoXeT 6biTb palioH 60
nonn./6app., rae, B 4YaCTHOCTM, MPOXOAWUT JIMHUS HUCXOASILLErO
TpeHaa 4kBl4.

UST 2 YTM, % 0.47  -0.40  -5.50 Ha poccuickoM pbiHKE HEKOTOpPOE BOCCTaHOB/IeHMe pybns Bcnen
UST 10 YTM, % 167  -0.70 -15.40 3a HedTbto BbI3BANO YMEepEHHbIN pocT nHaekca PTC (+1,15%), B TO
] - 0,
UST 10 - TIPS 10, 6.1, 0.04 350 -18.60 BpeMs KaKupyﬁﬂeBbIM MHAEKC MLVIBE (-1,36%) cHusuncs. Bnpouem,
NOKasnbHbIA MUHMMYM npownoi Hegenu (okono 1620 NyHKTOB)
raxx Crossover Europe 5Y, 6.n. 319.24  0.66  20.80 yctosin. [onaraeMm, 4To ceroAHs wHAekc MMBB yaepxutcs B
Russia 30 YTM, % 712 -12.12  -18.24 AvanasoHe 1620 - 1650 nyHKTOB.
Russia 5Y CDS, 6.n. 605.00 -23.00 15.01
Libor 3m USD, % 0.25 -0.15 -0.30
Libor 12m USD, % 0.62 0.05  -0.10
USD/RUB NDF 3m, % 17.04 -42.00 -239.00
USD/RUB NDF 12m, % 15.08 -48.00 -2.00 o
OHeBHOM rpadumk nHaekca MMBB
1750 -
3akp. U3m. 1700
neHb, % 1650
USD/RUB UB 68.93 0.29% 8.73%
1600
EUR/RUB LB 78.11 0.70% 8.63%
kop3uHa (EUR+USD)/RUB 72.55 -0.55% -0.23% 1550
USD Index 94.73 -0.28% -0.40%
1500
EUR/USD 1.13 0.48% 0.92%
USD/IPY 117.58  0.12%  -0.73% 1450
GBP/USD 1.50 -0.19% -0.27% 1400
AUD/USD 0.78  0.45%  -1.55%
USD/CAD 1.26 -1.29% 0.75% 1350
USD/CNY 6.26  0.16%  0.09% 1300
‘\"D‘ (,’b‘ “,’u .g:”u .yb& Q,ybt ‘}0‘ ‘}0‘ R &
& ® & & &8 & & &
3akp. Vam. Uam. ———EMA(50) e EMA(200)
AeHb, % Hea., %
HedTb Brent, USD/6app. (ICE) 54.75 3.32% 13.68%
HedTb WTI, USD/6app. (NYMEX) 49.57 2.76%  9.79%
HaT. ra3, USD/min BTU (ICE) 2.68 -0.41% -6.98%
3onoto, USD/yHu. (CME) 1274.69 -0.63% -0.48%
cepebpo, USD/yHu. (CME) 17.20 -0.12% -3.75%
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MakpoaKoOHOMMYeckasa CTaTUCTUKA
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M HAekc penoBoi akTUBHOCTM B npoMblw . (PMI Manufacturing)

M HAekc penoBoi akTUBHOCTM B NpoM. okoHyaT. (PMI Manufacturing F)

M HAeKC aenoBoi akTUBHOCTM B NpoM. okoHyYaT. (PMI Manufacturing F)

M HAekc aenoBoi akTUBHOCTM B NpoM. okoHuYaT. (PMI Manufacturing F)
WHAeKC fenoBoi akTUBHOCTK B npoMbiw . (PMI Manufacturing)
Ba3oBbIii MHAeKkC noTpeb. pacxonos M/M, % (Core PCE price index m/m)
Ba3oBblIii MHAeKC noTpeb. pacxonos r/r, % (Core PCE price index y/y)
Lednstop notpeb. pacxonos r/r, % (PCE price index y/y)

JInunble goxoabl M/M, % (Personal income m/m)

JInunblie pacxoabl M/M, % (Personal spending m/m)

WHaekc aenosoi akTuBHocT ISM B npouss. cektope (ISM Manufacturing)
MNHAaekc ueH B npouss. cektope ISM (ISM Mfg Prices Paid)

Pacxoabl Ha cTpoutenbcTBo M/M, % (Constriction spending m/m)
Toprosblit 6anaHc, $ mnpa. (Trade balance)

Toprosbilt 6anaHc, A$ mMaH. (Trade balance)

CtaBka banka AscTpanuu, % (RBA Cash Target Rate)
MNHaekc ueH nponsBoaut. M/M, % (PPI m/m)

MNHaeKkc ueH npoussoauT. r/r, % (PPIy/y)

MpoM. npousBoacTBo M/M, % (Industrial production m/m)
MpoM. npousBoacTeo r/r, % (Industrial production y/y)
MHAeKC ueH npoussoauT. M/M, % (PPI m/m)

MHAaeKc wueH npoussoauT. r/r, % (PPI y/y)

Redbook: po3HuyHble npogaxu m/M, % (Redbook m/m)
Redbook: po3HuyHble npogaxu r/r, % (Redbook y/y)
3akasbl NpoM. npeanpusTuin M/mM, % (Factory orders m/m)
3akasbl NpoM. NpeanpusTuin 6e3 TpaHcn. m/M, % (Factory orders ex transp)

M Hpekc penoBoi akTMBHOCTM B cepe ycnyr okoHyaT. (PMI Services F)
M Haekc penoBoi akTMBHOCTM B cepe ycnyr okoHyaT. (PMI Services F)
WNHAoekc nenoBov akTUBHOCTK B chepe ycnyr okoHyaT. (PMI Services F)
WNHAoekc nenoBOW aKTUBHOCTM KOMMO3UTH. okoHyaT. (PMI Composite F)
WHaoekc nenosow akTuBHocTM B cdepe ycnyr (PMI Services)
Po3HunuHble Nnpogaxu m/M, % (Retail sales m/m)

Po3HunuHble npogaxw r/r, % (Retail sales y/y)

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

HoBble paboune mecTta B Hec/x cekTope - ADP, Toic. (ADP National Empl Report)
WNHaekc nenosoi akTneHocTn ISM B Henpowuse. cektope (ISM Non-Mnfg Comp)

3anacel HedTu: Hea/Hen, mnH. 6app. (EIA weekly crude stocks)

3anackl 6eH3unHa: Hea/Hea, mnH. 6app. (EIA weekly gasoline stocks)
3anacel aucTunn.: Hea/Hea, mnH. 6app. (EIA weekly dist stocks)

3anacbl HedTu B KywwuHre: Hea/Hen, mnH. 6app. (EIA weekly crude Cushing)

Po3HuuHble Nnpogaxwu m/M, % (Retail sales m/m)
Po3HuuHble Nnpogaxwu kB/kB, % (Retail sales q/q)

3akasbl npoM. npeanp-ui m/mM, % (Factory orders, m/m)
CtaBka baHka AHrnuu, % (BoE rate decision)

MepBuuHas 6espabotumua, Teic. (Initial jobless claims)
Onswascsa 6e3pabotmua, maH. (Continuing claims)
Toprosbii 6anaHc, $ mnpa. (Trade balance)

O6wvem skcnopTta, C$ mnpa. (Exports)

O6wvem umnopta, C$ mnpa. (Imports)

Toprosbiii 6anaHc, C$ mnpa. (Trade balance)

3anacskl rasa: Hea/Hea, mnpa. ky6. @ (EIA weekly natural gas)
MexayHapoaH. pesepBbl, $ mapa. (Central Bank reserves)

Mpombiwn. npon3BoAcTBO M/M, % (Industrial production m/m)

ToproBsbiii 6anaHc, £ mapa. (Trade balance)

ToproBsbiii 6anaHc 6e3 ctpaH EC, £ mnpa. (Non-EU trade balance)

WHaekc onepex. niankatopos ECRI WLI (ECRI U.S. Weekly Leading Index)

WHaekc onepex. nHankatopos ECRI WLI r/r, % (ECRI Weekly Leading Index y/y)

MoTpe6. kpeautosaHune M/M, $ Mnpa. (Consumer credit)
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197101, CaHnkT-lNeTepbypr,

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

dakc: +7 (812) 458-54-54

mail@bfa.ru

www.bfa.ru

dunuan “MaBeneukun” bBaHka B®A
B . MockBa

115054, Mocksa,

KocmopnamuaHckas Hab., a. 52, ctpoeHue 5,
6/u «Riverside Towers»

Ten.: +7 (495) 662-63-63 (0OCHOBHOW)
dakc: +7 (495) 662-63-64

moscow@bfa.ru

YnpasneHue aUanHra
npsiMoit +7 (812) 329 81 98

A3yraes PoMmaH no6. 1032
HayanbHUK ynpaBneHus r.dzugaev@bfa.ru
AHanuTU4YecKnn otaen research@bfa.ru
MouceeB Anekcen no6. 1286
HayanbHUK oTAena a.moiseev@bfa.ru
XXpaHoB AMutpuin nob6. 1241
BeAYLWWNIA aHaNNTUK d.zhdanov@bfa.ru
HoBo)xunos fikos nob. 1222
aHaNUTUK j.novozhilov@bfa.ru
MpyaHukosa JlroaMuna no6. 1154
crneymanncT no MHaHCOBOMY |.prudnikova@bfa.ru
MoAEeTMPOBaHNIO

OTaen npoaax

npsamon +7 (812) 326 93 61
Knpko KoHcTaHTUH k.kirko@bfa.ru
HavanbHUK oTAeNa

OTaen pbIHKOB aKUMi npsiMoit +7 (812) 329 81 92

Heaymos AAMuTpuii £06. 1092
HavyanbHWUK oTAena d.nedumov@bfa.ru

OTaen ToBapHbIX PbIHKOB
npsimon +7 (812) 329 81 98

HapopoBbiii PomaH nob. 1144
HavanbHWK oTAena r.narodovyy@bfa.ru

OTpen aAnnepcKkunx onepauuﬁ

Bo3HbIN Anekcen no6. 1010
HayanbHuK oTaena a.voznyi@bfa.ru
LWnpokoB CtaHucnas no6. 1053
rnaBHbIM cneynanucT s.shirokov@bfa.ru

OTAen AeHEeXXHOro u BaJIloTHOro pbiHKOB

OneitHuk NaBen no6. 1098
HavanbHUK OoTAeNa 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»



