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USD Libor 3m 0.474% 0 6.n.

Hedtb Brent 126.4 3.23 2.62%
3onoto 1660 1.57  0.09%
EUR/USD 1.3175  0.009  0.73%
RUB/Kop3uHa 33.44 0.02  0.06%
MosPRIME O/N 5.31% 26.0 6.1.

OcTaTku Ha Kopp. cy. 759.52 38.2 5.30%
Cyeta n genosutel B LIb 109.58 2.6 2.42%
RUSSIA CDS 5Y $ 165.67 -2.9 6.M.

Rus-30 - UST-10 174.60 -5.9 6.M.

JAMHAMMKA CNPEJA RUS-30 - UST-10

400

350

300

250

200

150

100

50
- — — - - o N
— b — — Lol — —
[ T = =< x o o
T 38 & 2 % z 3

AWHAMUKA TUKBUAHOCTHU

1500

1250 LA\ n

1000 V j

750

500
pu pa b a o
= T g aﬁ) )
g 3 g & 3

Ocamu

42 KOPP. C4. W AenoauT B LB, Craga MOSPRIME O/N

anp12

7.0
6.0
5.0
4.0
3.0
2.0
1.0
0.0

JONrOBOW PbIHOK | EXXEAHEBHbIN OB30P

BTOPHWK, 20 MapTa 2012 T.

BHELLUHUA ®OH

® AykumoH rpevyeckux CDS 3aBepwunca C pbIHOYHOM LEHOW Ha
ypoBHe 21,5% OT HOMMHana. MWHBectopbl nonyyatr 78,5% oOT
nepBoHavyanbHON CTOMMOCTM OGymar, YTo OKa3anoCb HEMHOrO Bblille
OXWAaHWA yyacTHMKOB. [locne nepBoro Typa ayKuMoHa LUeHa
yCTaHoBMNach Ha ypoBHe 78,25%. Bcero cTpaxoBuiMKy Bbinnatat $2,5
MAPA. 1 GYAYT BbINOMHEHDI 4 ThIC. 323 CTPAXOBbIX KOHTPAKTa.

® B xo4e nepBOro ayKuUMOHa 20-1eTHUX KOPMNOPaTUBHbIX 06nuraumun
EBponeiickomy toHay (VHaAHCOBOW CTabUABHOCTM yCNewWwHo YAanochb
BbIpYYUTb 1,5 MAPA. €BPO, KOTOpPble NOWayT Ha (UHaHCMpoBaHue
coBCTBEHHbIX HY¥A No cnaceHuto EBponbl oT kKpusuca. CTaBKa KynoHa
coctaBuna 3,875%, a poxogHoctb — 1,15%. Cnpoc npeBbicun
npeanoxeHne B 3 pasa. B yerBepr opraHu3auma nnaHupyet
JanbHenlmne pasmelleHna 6-MecayHbIX 3aiMOB Ha CyMMYy 0 2 MJPA.
€BpO, a TaKKe 5-1eTHUX 06nuraLmMm Ha 3 MApA. eBpo.

®  Yonn-cTpUT HEMHOrO Bblpocna B noHefenbHuk: Standard & Poor's
500 BbIPOC Ha 0,40% A0 1.409,75, UHaexc Dow Jones npubasun 0,05%
no 13.239,13. JloxoaHoctb UST-10 pacTteT yxe 5- AeHb noapag u
gocturna otmetkn B 2,38%. [lo 30-neTHUM Oymaram [OXOLHOCTb
cocTaBuna 3,48% - MaKCUManbHbIi YPOBEHb C CEeHTAGPSA MpoLwnoro
roga.

® (CroumocTtb Brent cHusmnacb Ha 0,48 ponn. go 125,23 AONA. 3a
6appenb Ha oHe yBennyeHune noctaBok HedTn n3 CayaoBCcKo ApaBum
B CLIA B AHBape. OBt IKCNOPT NOBLICUACA [0 143.000 6appeneii B
cyTku. TaKxe cTano M3BecTHo, yto Mpak paspaboran nnaH akcnopTa Ha
cnyyan, ecam MpaH 3akpoer OpMy3CKM NpoOAMB, Yepe3 KOTOPbIN
NPOXOAMT TPETb MUPOBBIX NOCTABOK HedTH.

® A3 Haubonee BawHbIX HOBOCTEN CErOAHSA Mbl BbiAeNfemM WHAEKC
noTpeouTeNnbCKUX LeH wmnu BenunkobpuraHuu, WNHAEKC
NpombliLiNeHHbIX 3aKa3oe CBI BennkobpuTaHumu, CTPOUTENLCTBO HOBbLIX
pomoB B CUIA, a Takke BbicTynneHne npeaceaatens OPC r-Ha
bepHaHKa.



AEHEXXHbIA PbIHOK

® [lepen cerogHAwHen Bbinnaton Tpetn HAC, octaTkm Ha cyetax B LB
YBENUYMAUCH Ha 23.9 MAPA. py6. fo 893 mapa. py6. Kak oxuaanock paHee, B
noHeAenbHWK CTaBKW [EHEXHOro pblHKA NpoAeMoHCTpupoBanu poct. o
uToram AHA cTaBka Mosprime overnight Bblpocna Ha 20 6.n. po 5,51%,
OAHOHefeNbHan CTaBKa BbIpoC/ia Ha 4 6.n. Ao 5,70%, TpexmecsyHas CTaBKa
BbIPOC/IA HE3HAUYUTENbHO HA 3 6.M. Ao 6,79%. CerogHa yTpOM OJHOLHEBHbIE
CTaBKM Ha MexbaHKe cTabMAM3MpPOBaNUCb Ha YPOBHE 5,65-5,75% rOfOBbIX.
O6bem npusiedeHHbIx cpeacts Yepes PEMO ¢ LB B noHeaenbHWK coctaBun
89,99 mnpa. pyb., cpeaHeB3BelleHHan CTaBKa BTOPOro ayKuUWMOHa AocTuria
5,74%.
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BNIOK «KA3SHAYENCTBO»

Baaum Kopa6nuH
Ynpasnstowuin gupektop, Pykosogutens 61oka
Vadim@mdmbank.com

| OENAPTAMEHT LLIEHHbIX BYMAT

NPOAAXHN AOJITOBbIX UHCTPYMEHTOB

AHHa Ka3HauyeeBa Nroamuna Pyabix Omutpuin CacoHoB
+7 495787 94 52 +7 495363 55 83 +7 495363 23 88

TOProenaa poJroBbiMn UHCTPYMEHTAMW U ONEPALIUA PENO

Anppent JlapuH Feopruii BenukopHbii Anekcanap 3y6koB Denuc AHOXUH
Andrey.Larin@mdmbank.com Georgiy.Velikodniy@mdmbank.com Alexander.Zubkov@mdmbank.com Denis.Anokhin@mdmbank.com

BPOKEPCKOE OBC/TYXXUBAHUE

AHHa WnbuHa Wropb bepaun leopruii fageHko
Anna.llina@mdmbank.com Igor.Berdin@mdmbank.com dyadenko@mdmbank.com

TOPTOB/IA U NPOJAXM HA PbIHKE AKLIWIA

NaHnun 3aTonorux Aptyp CemeHoB AHactacus BopoxkeiikKuHa
Zatologin@mdmbank.com Artur.Semenov@mdmbank.com Anastasija.Vorozheikina@mdmbank.com
106. 52408 106. 52599 106. 52533

AHAJIUTUYECKOE YNPABNEHME 706. 52410

Muxaun 3ak

HavyanbHWK aHannTU4eCcKoro

ynpasneHus

Mikhail.Zak@mdmbank.com

Hukonaiu l'yakos Omutpuin ®ununnos ExkatepuHa XXypaBnesa KoHcTaHTuH AGpaBuUTOB

PbIHOK aKuui PbIHOK aKuuii [lonroBoi pbIHOK [lonroBoW pbIHOK
Gudkov@mdmbank.com Dfilippov@mdmbank.com Katerina.zZh (! dmbank.com Abravito dmbank.com

PEAAKTOPCKAA IPYNNA

Juapto Mannuupep JHxe Mapeesa
Andrew.Mullinder@mdmbank.com EGareeva@mdmbank.com

HacToawmn 0630p MMeeT TONbKO MchopmauvaHoe 3Ha4YeHne N He MOXKET pacCMaTpuUBaTbCA KaK NpeAnoXeHne o0 CoBepLlleHnn CAEeNOK Ha
(bI/IHaHCOBOM PbIHKE. OTYeT OCHOBAH Ha NCTOYHMKAX led)opmau,mm, 3acnyxuBawumnx goeepue, 04HaKo Mbl He rapaHTUpyem, 4To BCe CBefeHnA
a6CONIOTHO TOYHbI. MHdJOpMaLI,I/Iﬂ MOXET 6bITb U3MeHeHa Hamu 6e3 npeaBapuUTeNbHOro yBeaomneHunsa.
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