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|3Haqume|M3M. |M3M”(%
USD Libor 3m 0.468%  06.M.
Hedtb Brent 96.16 1.1 -1.13%
3onoTo 1617.05 7.25  0.45%
EUR/USD 1.2557  0.005  0.43%
RUB/Kop3uHa 36.22 -0.47  -1.29%
MosPRIME O/N 5.95% -2,3 6.M.
OcTaTku Ha Kopp. cy. 728.77 0.0 0.00%
CyeTa n genosutbl B LIb 85.70 0.0 0.00%
RUSSIA CDS 5Y $ 236.98 -0,8 6.n.
Rus-30 - UST-10 236.20 0,5 6.n.
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CraBka MOSPRIME O/N

JONrOBOW PbIHOK | EXXEAHEBHbIN OB30P

vyeTBepr, 14 UOHA 2012 T.

JEHEXXHbIA PbIHOK

® QOcraTku Ha cyetax baHka Poccum cHM3MAKCL A0 763,5 mnpa. pyo. ¢
814,5 mnpa. py6. CtaBka Mosprime overnight Beipocna ao 5,95%,
ofHOMecsYHas nogHanacb Ha 9 6.n. 00 6,66%. CerogHa yTpoM CTaBKM
Ha MexbaHKe 1O0CTUMN YPOBHA 5,25-6,50%.

BHELLUHWIA ®OH

° B pesynbTate BYepallHero aykuuoHa Ha cymmy $21 mnpa.
JOXOHOCTb 10-NeTHUX rocobnuraumin CLUA onyctunacb A0 PEKOPAHO
HU3KOT0 YPOBHA 1,622%, NpoTMB OXunpaembix 1,647%. CooTHOWeHME
cnpoc/npeanoxeHne BbIPOCIO 0 3.06 C 2.9 HAa MACKOM ayKLUWOHe Ha
npobnemax eBpo3oHbl. CerogHa KasHayercteo CLUA npoBegeT ayKunoH
30-71eTHuX 6oHA0B Ha $13 mnpa.

i B otnnume ot CLWIA cutyaums ¢ McnaHCKUMK JONTOM UHBECTOPOB
He paayeT. B cpeay A0X0OAHOCTb MCNAHCKUX 10-NE€THUX [ONTOBbIX Oymar
Bblpocaa Ha 2 6. n. 10 6,73%, BO BTOPHUK NoKasatenb npesbicui 6,8%.
06eCcnoKoeHHOCTb MHBECTOPOB, CKOPEe BCEero, CBA3aHa C HeACHOCTbIO
BOKPYr YCNOBUA MEXAYHAPOLHOM MOMOLM, Ha KOTOpYl paHee
cornacunack WcnaHua. Ctano M3BECTHO, YTO ANA peKanuTanusauuu
6aHKoB McnaHum cpeacTBa OyayT npeAocTaBneHbl Ha 15 neT noj 3%
roAoBbIX.

®  AMEepMKAHCKME PbIHKW Hayanu CHUXEeHUe B Cpeay Ha MI0XOM
cratuctuke: Dow Jones cHu3unca Ha 0,62% [0 12,496.38, S&P500 ynan
Ha 0,70% Ao 1,314.88. [loxogHoctb UST-10 Bbipocna Ha 1,2 6.n. Ao
1,61%. MoBOAOM Ana pa3BopOTa PbIHKOB CTanu AaHHble O CHUXKEHUU
po3HMYHbIX npogax B CLIA BTOpOM MecAy noapag Ha 0,2%, 4TO
COBMAno C OXUAAHUAMMU, @ TaKKe COKpalLeHMn onToBbIx LieH B CLUA.

o HedTb Brent Bbipocna Ha 0,54% A0 97,67 nonnapa 3a 6appens B
oxupgaHun pewenus OMNEK no kBoTam Ha HedTefobbliuy. B HacToslee
BpeMs KBOTa COCTaBNAET 30 MNH. bappeneit B CyTKN.

° Cpean Hanbonee BaXHbIX HOBOCTEW CErofiHA eXeMeCAYHbIA oTYeT
ELLB, uHaekc notpebutensckmx ueH (UML) B CLUA, 3asBKM Ha nocobue
no 6espabotuue B CLUA, a TakKe BbicTynneHue Mnaebl baHka AHraum
Kwnhra.
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Baaum Kopa6nuH
Ynpasnstowuii aupexTop, PykoBoauTens 61oka
Vadim@mdmbank.com

| OENAPTAMEHT LLIEHHbIX BYMAT

NPOAAXHN AOJITOBbIX UHCTPYMEHTOB

Anna KasHayeeBa loamuna Pyabix Omutpui 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 WUropb Bepauu Feopruit fapeHko
Anna.llina@mdmbank.com Igor.Berdin@mdmbank.com dyadenko@mdmbank.com

TOPTOBJA U NPOAAXM HA PbIHKE AKLIUIA

[anuun 3atonorut Aptyp CemeHnoB AHacTtacus BopoxeiikuHa
Zatologin@mdmbank.com Artur.Semenov@mdmbank.com Anastasija.Vorozheikina@mdmbank.com
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AHAJIUTUYECKOE YNPABNEHME 706. 52410

Muxaun 3ak

HayanbHWK aHanMTUYeCcKoro

ynpasneHus

Mikhail.Zak@mdmbank.com

Hukonaiu l'yakos Amutpuii dununnos ExkatepuHa XXypaBnesa
PbIHOK aKuui PbIHOK aKuuii [lonroBoi pbIHOK
Gudkov@mdmbank.com Dfilippov@mdmbank.com Katerina.Zhuravleva@mdmbank.com
PEOAKTOPCKAA IPYNMNA

Juapto Mannuupep JHxe Mapeesa

Andrew.Mullinder@mdmbank.com EGareeva@mdmbank.com

HacToawmn 0630[) NMeeT TONbKO I/IHdJOpMaLlVIOHHOe 3Ha4YeHne N He MOXKET pacCMaTpuUBaTbCA KaK NpeAnoXeHne o0 CoBepLlleHnn CAEeNOK Ha
d)I/IHaHCOBOM PbIHKE. OT4eT 0CHOBAH Ha MCTOYHUKAX VIH(bOpMaLlVII/I, 3acnyxuneamwmnx goeepme, 04HaKO Mbl He rapaHTUpyem, 4TO BCe CBeaeHUsA
a6CONIOTHO TOYHbI. MHd)OpMBLWIﬂ MOXET 6bITb U3MeHeHa Hamu 6e3 npeaBapuUTeNbHOro yBeaomneHunsa.
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