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HABUTATOP OOJITOBOI'O PbIHKA

BAJMIOTHbIE OBJIUTALIUA KINNKOYEBbLIE MHOWUKATOPDI
e Bropas HeyauHas nombiTka pocTa JOXOAHOCTH Value ADay  AMonth  AYTD
EMBI+Rus Spread T 204.00 4.00 33.00 57.00
o  Durable goods nopgepxanu Emerging debt EMBI+ Spread T 309.50 0.69 24.85 70.50
o PoCCUVCKMii PBIHOK: XOPOLUVX HOBOCTENA HET, HO MHBECTOpbI uyTh | oo 30 Price vome o 049 220
PHIHOK: X0p ; PLYYTE | pussiad0Spread 1 19450  +1.50 $2050  +45.90
cmenee Gazprom 13Price 4 1087/8 0 4458 5
PYBINEBbIE OEHMFAU,MM Gazprom 13 Spread T 423 +1 +63 +126
UST 10y Yield 3776 -0.00 -0.24 -0.25
e HacTpoeHus neccMUCTUYHBI, HO MpogaBaTh Hekyaa BUND 10y Yield T 472 +0.06 -0.35 -0.13
UST10y/2y Spread T 148 +4 +5 +50
*  HoBocTV nepBM4HOTO pbiHKa Mexico 33 Spread 242 +14 +47
MAKPO3KOHOMMKA U OEHEXHbIA PbIHOK Brazil 40 Spread 440 ' 24 +3
Turkey 34 Spread { 373 -1 -6 +74
e OGvem PEMO LB Hayan pactu, cerogHs aT1oT npoljecc | 09346014 Vo623 -0.01 -0.06 -0.02
MPOAOMKUTCS Mockea 39 1041 +0.79 +2.52 +3.89
Mocobnactb 5 y 9.01 -0.04 +0.36 +1.98
OMUTEHTbI: COBbITUA U KOMMEHTAPUU Faanpom 5 T 761 +0.31 +1.79 +1.49
LienTen 4 T 957 +0.01 +0.61 +1.76
e  KAMA3: otyeTHocTb no MC®O 3a 2007 r. PY6/$ 1 24556 -0.073 +1.216 -0.007
$/EUR T 1479 +0.010 -0.095 +0.020
TOPTOBbIE UAEN Py6./ EUR T 36.326 +0.165 -0.420 +0.483
o Tokynatb Transneft 18, xemkvpys nokynky npomaxeit sbinycka | NOF 6 mec. Vo487 0201 +1.338  +0.187
Gazprom 18. Cnpena mexay aTumm 6oHgamm BbiTh He [OMKHO. B TO EUR Overnight I 567:(2 3";320 2’;3/380 n/a
+! .
Xe Bpems 113-3a AABNEHNS NEepBUYHOTO PhiHKA COKPALLEHMS crpeaa K | oro e ' ' '
CYBEPEHHO KPUBOW B Bnivkaiiluee BpeMst MOXET W He CIy4UTbCS Renoairsi & Lib Toos +390 6180
yBED Canbgo onep. LI V284 -10.50 +105.40
e [okynate TMK 11. JoxogHocTb 10.00% Anst AaHHOrO Bbinycka — | RTS Index T 158905  +063%  -17.61%  -30.62%
CIILLKOM MHOTO Dow Jones Index T 1150251 +0.79% +3.34% -13.29%
Nasdagq T 238246  +087%  +5.22%  -10.17%
e [lokynaTb cybopanHMpoBaHHbIA Bbinyck Transcapital 17. BoHA | 3onoto T 832,00 +055%  -10.79% -0.20%
cnuwkom fgewes. Lienb — 88% oT HomuHana Hedpts Urals T 11141 +0.02 -0.09 +0.22
e [lokynats Promsvyaz 18, Topryetcs ¢ HeobocHoBaHHol npemueit | TRUST Bond Indices
k Promsvyaz 12
y TR ADay  AMonth  AYTD
e [lokynatb Alfa Bank Ukraine 11 — 12.00% k rogoBomy nyTy, | TRIP High Grade T 17981 0.04 -1.21 0.65
XOpOLLAst JOXOAHOCTb, HEBbICOKIIE PUCKM TRIP Composite T 183.88 0.00 0.00 0.07
TRIP OFZ L 166.34 -1.02 -3.28 -2.44
e T[lokynatb Bbinyck JICP-2. [loxogHocTb Bbiwe 13.00%, npu 3TOM | TD|Russia L 16941 0.03 0.26 69.41
Oymara siBnsieTcsi KaHaWAATOM Ha BKItoveHue B cnucok PEMO TDI Ukraine v 160.27 -0.05 -1.03 60.27
TDI Kazakhs 14137 0.14 -0.89 4137
e T[lokynatb JIK YPANICUBE-2, Kb Pexeccanc Kanutan-3. KopoTkast | 1p) ganks r 16437 0.04 022 64.37
flopauus 1 OTNMYHasi AOXOAHOCTb ANsS  MHCTPYMEHTOB  YPOBHS | 1pjcor L 16993 0,02 064 69.93
nombapaHoro cnucka
. . TRUST Dollar and Rouble Bond Indices
e T[lokynate PBK BO-5. lpuBnekaTenbHbli 3aLUMTHBIA MHCTPYMEHT
¢ goxoaHocTbto okono 10.95% \— TRI+ Ofz — TRI+ Composite — TDI Russia
e T[lokynatb MHN3-2, TMM3. Tlocne npoxoxaeHus odept
[OXO[HOCTM BbIMYCKOB COOTBETCTBYHOT HOBBIM PbIHOYHLIM OPUEHTHPAM S
e [okynatb Bbinyck Xenpopunoteka-2. Cnpen 530 6n k PX[ %
(maTeprHCKON KOMNaHMK) — Yepecyyp BENMK &
e [lokynaTb KopoTkue «3awuTHble» Oymaru BTB-6, BBO-3 u A®K §
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Hacmoswuii omyem He sensiemcs npednoxeHueM umu npocsBol Kynums unu npodame Kakue-ubo UeHHble Bymazu Unu cessakHble ¢ HUMU (DUHAHCOBbIE UHCMPYMEHMb! UG NPUKSME y4acmue 8 KakoU-Iubo cmpameauu mopaoenu.
Xoms u:-npopmauus U MHEHUS, U3/TOXeHHbIe 8 HacCmosAweM om4yeme, A8MAMCA, HACKONbKO HaM U3BECMHO, 8EPHbIMU Ha Bamy om4yema, Mbl He npe@ocmasnﬁeM NPAMO 02080PEHHbIX Unu nodpaayMeeaEMblx aapaHmuu unu 3akmYeHull
OMHOCUMENBHO UX MOYHOCMU Unu NOMHOMb!. [pedcmaeneHHble UHGOPMaUUs U MHEHUS He Bbinu cneyuasibHo nod2omoeneHs! Onisi KOHKPeMHOU onepayuu mobbix Mpembux Uy U He Nped 0 i aHanu3 KOHKpemHoli
cumyayuu, croxuswedcs y mpemsux nuy. Ml MOXeM USMEHUMb C80e MHEHUE 8 00HOCMOPOHHeM nopsdke 6e3 obA3amenbemea cneyuarbHo yeedomMsmb K020-Mubo 0 MaKuX USMEHEHUSX. MHDOPMAUUS U 3aKITIOYEHUS, USMOXEHHbIE 8
Hacmoswem om4yeme, He 3aMEHAM He3agUCUMYK OUEHKY UHBEeCMUUUOHHbIX nompeﬁHocmeﬂ u l{sﬂefl Kak020-1ubo nuya. MHeHUﬂ, 8blpaXeHHbIe 8 0OaHHOM om4yeme, Mo2ym omiu4yambCA UIU nNpomusopeyums MHEHUAM 6py2ux
nodpasdeneruli AK6 «TPACT» («baHK») @ pesysibmame UCNoMb308aHUS PasHbIX OUEHOK U Kpumepues, a makxke npoeedeHust aHanusa uHpopmayuu Onsi pasHbix uened. [aHHbili OOKYMEHM MOXem ucnofb308amscsi mosbko Onst
UHGhOPMAUUOHHBIX yenel. Onucarue mo6ol KoMNaHUU Unu KOMNaHUl, Unu UX UeHHbIX Gymae, unu pbIHKos, U HanpasseHul pasgumus, ynomsHymbIx @ daHHOM omyeme, He npednonazaiom NOMHOMbI UX ONUCAHUS. YMeepxdeHus
OMHO 0 NPOWTBIX Pt 08 He of 0 cgudemenscmeyiom o 6ydywux pesynsmamax. baHk u ces3aHHble ¢ HUM CMOPOHbI, OOMKHOCMHbIE nuya, Oupekmopa u/unu compydHuKku baHka u/unu cesidaHHble ¢ HUMU
CMOPOHbLI Mo2ym enademsb AonsMU Kanumana KoMnaHull Unu 8bINoiHAMmb yenyeu 0nsi 00HoU unu 60Mbweeo Yucna KoMnaHul, ynoMsiHymbIx 8 Hacmosiwem omyeme, u/unu Hamepesaomes npuobpecmu makue 0onu kanumana u/unu
8bINOMHAMb NUGO HaMepesambCs 8bINONHAML Makue ycryeu 8 Gydywem (C y4emom eHympeHHUX npouedyp baxka no usbexaHuto KOHGIUKMOS UHMepecos). baHk U Ces3aHHble C HUM CMOPOHbI Moeym Oelicmeosamb Ui yxe
deticmeoeanu Kak Qunepbl ¢ UeHHbIMU Bymazamu unu Opyeumu (hUHaHCOBBIMU UHCMPYMEHMaMU, ykasaHHbIMU & OaHHOM om4eme, Unu UeHHbIMU GyMazamu, NexaujuMu 8 0CHO8e MaKux (hUHaHCOBbIX UHCMPYMEHMO MU CeA3aHHbIMU C

bILLE! HHBIMU UEHHbIMU 6] Kpome mozo, baHk Moxem uMemb UnU yxe UMEn 83aUMOOMHOWEHUs, uniu moxem npedc unu yxe npeoc (huHaHcoBbIe YCIy2u YNOMSHYMbIM KOMNAHUSIM (BKTioyast
UHBECMULUOHHbIE GaHKOBCKUE ycrtyeu, (hOHA0BBII PbIHOK U npoyee). CompyOHUKU banka Unu Ces3aHHble ¢ HUM CMOPOHbI MO2YMm Unu Mo2nu Bbimb Makxke cOmpyOHuKamu umu Oupekmopamu ynoMsHymbIx KomnaHul (c ydemom
8HympeHHux npouedyp baxka no usbexaHuro KOHIUKMos uHmepecos). B barke pa3pabomatbi U 8HEOPEHbI cneyuarbHbie npouedypbl, np YI0UUE HECaHKUUOHUPOBAHHOMY UCNOMb308aHUI0 CTyXeBHOU UHGOpMayuU, a makxe

803HUKHOBEHUIO KOH(PIUKMA UHMEPECO8 8 Cesi3u C OKasaHUeM BaHKOM KOHCYNbMauUoHHbIX U Opyeux YCrye Ha (huHaHCOBOM PbiHKe. BaHK u cessaHHble ¢ HUM CIOPOHbI He Gepym Ha cebsi 0meemcmeeHHOCb, BOSHUKAIOWYIO U3
ucnonb308aHust MBOL UHHOPMAUUU UM 3aKMIOYEHUL, UTOKEHHbIX 8 Hacmosiwem omdeme. Llumuposaxue unu ucnosib3oeaHue ecell unu Yacmu UHghopmauuu, codepxatuelicss 8 Hacmosiuem omyeme, Gonyckaemcs mosbko ¢ NPAMo
02080PEHHO20 pa3peweHus baHka. Hacmoswul omyem moxem Gbimb UCNOMb308aH UHEECMOpaMU Ha meppumopuu Poccuu ¢ ydemom delicmeylowe2o 3akoHodamenscmea P®. MHocmpaHHble UHBECMOpbI (BKMKOYas, HO He
ozpaHuyugasice: LUisetyapus, Koponeecmeo Hudepnawdos, Mepmanus, Mmanus, ®panyus, LLseyus, [awusi, A6cmpus) Mozym Ucnofis306ams HACMOALYUL OMYem MOIbKO, eCU OHU SB/SIOMCS UHCMUMYYUOHATBHBIMU UHBECMOPamMU No
3aKoHo0amerbemay cmpakbl peeucmpayuu. Hacmosuut omyem nodeomoeneH barkom, KomopbIil He 3apeaucmpuposaH 8 kadecmee Gpokepa-Ouepa YNOMHOMOYEHHbIM OpP2aHOM NO peeucmpayuu (huHaHCco8bIx opearudayull CLUA,

pacnpocmparsiemcs koHmpazeHmam banka e CLUA u npedHasHayaemes monbko 055 amux nuy, Komopble nodmeepxdatom, Ymo OHU 1 OCHO8HBIMU UHCMUMYYUOHabHbIMU uHeecmopamu CLUA, kak amo onpedeneHo e [pasune
15a-16 3akoHa CLUA o ueHHbIx Gymazax om 1934 200a, u noHUMalOm U NPUHUMAIOM 8CEe PUCKU, Cesi3aHHbIe C OnepayusiMu ¢ (PUHaHCO8bIMU UHCMPYMEHMaMU (8KmloYasi UeHHble Gymaau). Hacmoswuli omyem nodzomosneH bakkom,
KomOpbIii He 3apeaucmpuposaH yNoIHOMOYEHHbIM 0P2aHOM N0 pesucMpauUL (UHaHCOBbIX opearu3ayuli BenukobpumaHuu, u pacnpocmp KoHmY bBarka 6 BernukobpumaHuu, He SeNIAIoULUMCS YaCMHbIMU UHBECMOopamu.

KaxObili aHanumuk [enapmamenma uccriedosaHull 00/1208bIX PbIHKOB, YaCMUYHO UMU NOHOCMbI0 OMeevarwull 3a codepxaHue daHHO20 omyema, nodmeepxdaem, Ymo 6 OMHOWEHUU Kax0020 (hUHaHCOB020 UHCMPYMeHma umu
amumeHrma, ynomsHymeIx € omyeme: (1) ece b 18 MHEHUSI omy €20 NUYHOE OMHOLWEHUE K OaHHbIM UeHHbIM Gymazam iU IMumeHman; (2) e2o 803HazpaxdeHue HanpsMyIo LU KOCBEHHO He C8A3aHO0 C peKkoMeHOayusaMu

unu e3ensdamu, ebIpaxeHHbIM 8 omdeme; U (3) OH He NPOBoOUM ONepayul C (hUHaHCOBBIMU UHCMPYMEHMAaMU KoMNaKull, aHanus OesmesibHOCMU KOMopbIX OH Ocywiecmensiem. bak He Hecem Hukakoll omeemcmeeHHocmu 3a
UCnoNb308aHuUe KeM-ubo UHGOPMAYUL, OCHOBAHHOL Ha MHEHUU awarumuka Jenapmamerma uccriedoganuil A0208bIX PbIHKO8 8 OMHOLEHUU KaKOZ0-TUGO (hUHAHCOBO20 UHCMpYMEHMa.
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