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H3menennst
HuukaTopel Ceropust 32 JIeHb 32 HeeIo
EUR/USD 1.2624 0.0045 0.00
Hedts Brent, IPE 42.21 -8.93% 0.52%
S&P 500 700.82 -4.66% -10.03%
Libor(6M) (%) 1.80 0.00 0.01
MOSPRIME(3M) (%) 22.75 0.00 -1.75
UST10 (%) 2.86 -0.15 0.01
RusGLB30 87.25 -0.50 -1.63
Josnap (TOM) 36.14 0.14 0.36
Egpo (TOM) 45.59 0.21 0.14
HWunexc PTC 539.37 -0.96% -1.79%
Wunexkc MMBB 646.79 -2.89% 0.04%
3BP (mutp. nosun) 381.90 -4.70
JlenexHas 6aza y3koe onp. (MIpA. pyo) 3781.80 26.40
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BAJTIOTHbIV 1N OEHEXXHbIN PbIHKN
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UHpekc py6bas K KopauHe BanloT
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AeHEeXHbIH pbIHOK:

CymMma ocTaTKOB CPEACTB Ha KopcueTax U Aeno3uTax Mo utoram
BUYEpaALLHEro AHA cocTaBUAa 546,3 MAPA. pybnaent (-42 Mmapa. pybaen).

Buepa kpeauTHble oOpraHM3auMM MpPOLWAM YNAATYy HaAora Ha
NpUOBLIAL. HETTO-OTTOK AMKBUAHOCTH B 61OAXKET (C yUETOM BCTPEUHbIX
NoCTyNnA€HUWU U noraweHur obasatenbctB nepep LB no npamomy
PENO) coctaBuA okono 10 MApA. pybaen.

OueBHAHO, UTO TO, Kak GaHKM MPOXOAAT HAAOr Ha MPUODIAD,
oTpaxkaeT MOAOXEHUE AEA B IKOHOMUKE. C APYrol CTOPOHbI Takxe
YyBCTBYETCA POCT 610AXKETHbIX PAcXOAOB.

Buepa coctoanca aykumoH baHka Poccun no npepoctaBAeHUIO
cpeacTB 6e3 obecneueHus Ha 3 mecaua o6bemMom 15 MApA. pyoAen.
Cnpoc npeBbicUA nNpepnokeHWe B 4 pasa. CraBka oTceyeHUsA
cocTtaBuAa 16,7%, ynOBAETBOPEHO 3aABOK Ha 14,3 MApA. pyonen.

MoxoXxe, YTo cnpoc Ha AEeHbIM €CTb, OAHAKO O6OAbLUMHCTBO
6aHKoB He rotoBo 6OpaTb MX MO BbLICOKMM cTaBkam. CeroaHs
3anAaHUMpoBaH ewe oAuH 6e33anoroBblt aykuuMoH BaHka Poccuu
y)XXe Ha 5 Hepenb ¢ 6oaee LULMPOKUM KPYroM YYaCcTHUKOB.

Ynpaenenue Kasnauenctea
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PbIHOK BAJTKOTHbIX OBNIFALIAN
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Akuuu, KasHauenckue obavraumm (UST10)

Ecau He 6paTb BO BHUMAHUE 3aronOBKU BpoAe: «PbIHKM aKUMM
NaTUHCKOW AMepUKU 06pylIUAUCL», «PyXHYAU LEHbl Ha HedTby,
«UHpekc Aoy-AxkoHca npobun otmetky 7 000» M npouy., HUYero
NPUHUMNMANBHO HOBOIO HE MPOU30LLAO.

Buepa 6bIn onybAMKOBaH OYEpPEAHON NMYA MAKPO3KOHOMMUUYECKOM
ctatuctuku B CLUA. AaHHble AWLIb NOATBEPAUAUM HeUsbexHoe -
3amMeANEHHE B NPOMBbILUAEHHOCTU U CTPOUTEABLCTBE.

AtobonbiTHaA HOBOCTb MpULLAA YTpoMm M3 AnoHuu. Moxoxe, uto
LeHTpanbHbl BaHK 3TOW CTpaHbl pPeLMWA He OorpaHUYUBaTbCA
NpPAMbIM yyacTueM B KanuTane 6aHKoOB, a NPOU3BECTU «AUDTUHI
Bcero ¢oHAOBOro pbiHKa. Bnpouem, oKOHYaTEAbHOE peLUEeHUE MNoKa

eLle He MPUHATO.

DAOXOAHOCTU AECATUAETHUX HOT CHU3UAUCL Ha ¢oHe 6erctBa OT
puckoB, coctaBuB 2,86% (-15 6.n.). Ha noBectke aAHA B AMepuke -
AlG ¢ KBapTanbHbIM yObiTkoM B $61.7 MApA., cnaceHue nony3omo6m,
KoTopble Bce eLe too big to fail. B EBpone e B «30MbU» nocTeENEHHO
npeBpaLlaroTCA CTpaHbl MOCTCOBETCKOro Hn0Ka.

Ynpaenenue Kasnauenctea

Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Crp.3
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HOBOCTW

O0nem pesepBaoro donna PD Ha 1 mapra 2009 roga cocramn 4.869,74 muumapaa pyoneit ($136,33
Muiumapaa), Gouaa HaruoHaasHOro Omarococtossaus (OPHB) - 2.995,51 mmmmapaa pyoneit ($83,86
MUJUTHAPIIA), TOBOPUTCS B  cooOmieHHH Ha caiite MwunuctepctBa QuaancoB (www.minfin.ru).
Pasmep pezepHoro ¢onma PO na 1 despans 2009 roma cocrabnsn 4.863,8 muumapaa pyoneu, uiu
$137,34 mwumapna, ¢oHaa HanMOHAIBHOTO —OnarococtosHUs - 2.991,5 Mwnmapna pyOinei, wiu
$84,47 muumapa.

Hopunbckuii HUKENb, KpPYNHEWIIWA B MHUPE MNPOU3BOJWTENb HUKENS W Najlagus, HE IUIAHUPYET
COKpallleHUs nepcoHana B Poccuum, HECMOTpPSA Ha OXHUAAEMOE B TEKYLIEM IOy PE3KOE COKpalleHHE
npoAax - BABoe Mo cpaBHeHUIO ¢ 2008 romoM, cka3zal BO BTOPHUK F'€HEPAIbHBIN TUPEKTOP KOMIAHUU
Brnagumup CrpxankoBckuii. [lo cinoBam CrpxkankoBckoro, HopHukenbs B Hacrosiee BpeMs HeE
IJIAaHUPYeT CIAUSHUKA HU ¢ MertamuionnBecToM Aummimiepa YCMaHOBa, HU € KaKUM-JTHOO JIPYyruM
KPYIIHBIM UTPOKOM Ha pbIHKE. "B nanubiii MOMeHT y HOpHUKENS HET Cepbe3HbIX MIaHOB OTHOCUTEIBHO
CIUSHUS C KakKoW-TMOO0 KOMIaHWEW, OJIHAaKO B OyIyImieM s JTOr0 HE HCKIo4Yar'", - cKazal
CrpxankoBckuii B Ilekune. Kpome toro, Hopaukens B 2009 rony He cobupaercst 3aHUMAaTh CPEICTBA 32
pyoOexxoM.

UYucras npubsuie ['azmpoma, paccumtanHas mo crangapram IFRS um oTHocsmascs k akmuonepam
KOMIIaHUM, BbIpocia B TpeTbeM KkBapTasne 2008 roga B roJOBOM MCUMCICHUHM Ha 16 MpPOIEHTOB IpH
nporuosze pocra Ha 50 IPOIEHTOB, COOOIIMI KOHLEPH BO BTOPHUK. DTOT MOKa3aTeNb yBEIMYWICS B
TpetbeM kBaprane 2008 roma mo 131,653 mummapna pyouneit co 113,088 mmmmmapaa pyoneit B utone-
cenTsa6pe 2007 roma mpu mporuo3e pocrta 10 170,5 mummmapaa py6:saeit. Komnanus coobmumna, 9To pocT
ObUI BBI3BaH, B OCHOBHOM, YBEJIMYCHUEM MPOJIAXK I'a3a B CTPAHBI JAJIBHETO 3apyOeKbs U "POCTOM LIEH 110
MpoJIaykaM ra3a Bo BceX reorpaduueckux cerMmeHrtax'. Beipydka 3a TOT e mepuos Beipocia 10 829,749
MuMapaa pyoneit ¢ 516,175 munnuapaa pyOusieit mpu mporHose yBenudeHus no 781,4 muumapna
pyoei.

Hcrounuk: Pelitep

YnpaBneHue KaszHaueicTBa Otpen aHanu3a (hMHaHCOBLIX PbIHKOB Ctp.5
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Utoru TOproB 3a A€Hb

ETC

UHctpymeHT Cp-B3B WU3m cp-B3B Open Close 06bem Topros
EUR_TODTOM 0.0149 0.01220 0.012 0.014 4 665 200 128
EURRUB_TOD 45.5143 45.46500 45.43 45.5075 95 845 000
EURRUB_TOM 45.5415 45.57000 45.46 45.5875 132 445 000
USD_TODTOM 0.011 0.00900 0.009 0.009 5129 299 968
USDRUB_TOD 36.1472 36.35000 36.06 36.16 739 593 024
USDRUB_TOM 36.162 36.12000 36.1111 36.135 1 547 016 960
rub

UHcTpymeHT 06opor CpB3B LeHa Usm cpB3B Aox cpB3B Kon caenok Aopasmewy,
SU25060RMFS3 72225434 99.62 0.17 8.46 12 0
SU27026RMFS2 44 375 582 99.90 0.07 10.43 3 0
SU25063RMFS7 10 907 600 99.16 0.00 6.71 2 0
SU25059RMFS5 10 116 480 90.33 -0.12 12.44 2 0
SU46021RMFSO 6 000 60.00 9.93 14.75 1 0
SU25057RMFS9 1978 98.90 -2.10 8.98 2 0
SU26200RMFS4 848 84.80 9.80 10.89 1 0
(o] 0 0.00 0.00 0.00 0 0
(0] 0 0.00 0.00 0.00 0 0
(o] 0 0.00 0.00 0.00 0 0
0 0 0.00 0.00 0.00 0 0

Urtoro 137 633 922 23

PernoHanbHble pOATH

UHCTpYMeHT 060poT OCH Cp-B3Bew LeHa WUsm cp-B3Beww Kon caenok 06opor PINC 0O6oport PEMNO
Mrlop45-06 78 240 000 78.24 -0.95 1 0 789 864 200
Avneuk06n6 55 509 650 78.65 -0.55 19 0 68 161 060
CamapO6a 5 8190 000 81.90 0.00 2 0 76 452 960
Moc.o6A.88 4 393 081 58.43 -2.10 41 0 168 297 800
MTlop39-06 2584 345 74.05 0.05 3 0 23916 790
MTlop50-06 1 896 108 78.68 -8.91 4 0 28 036 730
Tomck.06-4 645 750 86.10 -0.10 1 0 149 965 700
MTlop46-06 4962 99.23 0.11 3 292 497 300 0
Mrlop44-06 750 75.00 2.47 1 0 115 001 700
BopoHex064 0 0.00 0.00 0 0 140 273 500
(0] 0 0.00 0.00 0 0 0
(0] 0 0.00 0.00 0 0 0
(0] 0 0.00 0.00 0 0 0
0 0 0.00 0.00 0 0 0

Uroro 180 470 700 135 292 497 300 1944 458 000

YnpaBneHue KaszHaueicTBa Otpen aHanu3a (hMHaHCOBLIX PbIHKOB Ctp.6
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KopnopaTuBHbIe AOATH
UHcTpymeHT 060opor ocH Cp-B3Bel LeHa W3m cp-B3Beww Kon caenok O6opor PINC O6opor PENO

CaxaflkyT-8 193 775 000 86.12 -4.88 5 0 0
MTC 03 99 956 490 89.11 -0.72 6 98 817 680 0
FA3MPOM A4 68 495 840 97.30 -0.07 58 0 0
CAHOC-0206 63 061 250 92.74 -0.51 8 46 625 000 70 963 020
Mrop59-06 58 208 140 95.17 0.04 38 0 0
TrK-10 061 53 960 320 97.75 -0.03 10 0 34 260 680
Poccenxb 3 29 040 000 96.80 2.80 1 56 856 000 19 355 800
YpCWU cep07 24 930 000 99.72 -0.11 5 65213 890 8317 545
HOMOC 98 22149 870 98.40 0.40 10 1 498 554 000 0
HOMOC 78 21 466 640 98.36 0.11 11 768 386 000 24 967 080
Meuen 206 15071 690 81.27 1.06 16 168 526 400 46 016 510
OrK-2 0106 14 892 760 83.87 0.56 9 0 66 628 330
TpaHcKpea3 9 825 000 98.25 0.00 2 0 42 073 640
rA3MPOM A6 7194 911 98.61 -0.15 7 43 428 000 0
MapoOrk-1 5024 878 80.98 0.65 10 0 60 793 540
ATK-01 3319371 76.54 271 12 0 48 225 900
PycouHaHcd 2570 000 85.67 -0.33 3 0 48 081 560
BTG - 4 06 1532 361 99.89 0.01 11 89 900 000 0
NeHaHepr02 1483 209 67.42 0.97 5 0 77 626 500
MUK-01 659 949 99.54 -0.46 4 0 224 000 000
ABTOBA3604 7679 95.99 3.99 1 0 292 568 800
BUA AWXKK A 0 0.00 0.00 0 0 221 373 400
Kanyx06n-4 0 0.00 0.00 0 0 120 554 000
CtpTprasz03 0 0.00 0.00 0 48 000 000 184 555 000
TMK-03 06n 0 0.00 0.00 0 26 452 500 79 685 500

WUroro 1157 167 000 1434 3900 494 000 2 531 265 000
Akuuu

UHcTpymeHT 060por ocH Cp-B3Bell LeHa W3m cp-B3BeLL Koa caenok 0O6opor PINC O6opor PENO

FA3MNPOM ao 5 440 907 000 11222 -4.18% 57 891 69 197 940 9 652 734 000
C6epbaHk 4 080 060 000 14.14 0.42% 42938 3828072 1704 223 000
AYKOWA 2411 476 000 111516 -4.35% 33639 39 003 000 1286 956 000
TMKHopHuk 2063 262 000 1638.03 -5.88% 36 685 55 057 020 1 580 169 000
PocHedpTb 1143 039 000 121.54 -4.86% 17 049 712 472 1419 692 000
Cypruérs 724 725 900 19.8 -3.24% 10938 2915233 662 403 300
Moatoc3onot 698 904 900 1244.58 0.55% 13240 54 738 720 109 321 200
Cyprudra-n 349 961 100 8.172 -2.24% 5844 1266 393 2194 734 000
BTG ao 306 962 800 0.0193 -0.51% 7161 0 735 316 500

WUrtoro 18 843 400 000 285 733 328 711 800 35 342 530 000

WUctouHuk: MMBB
BepHyTbCA K OrnaBAEHUIO

Ynpaenenue Kasnauenctea Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Ctp.7
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YnpaBaeHne KasHauencrea AKB «Cnypr»

Aupekrop KasHauencrtea LanxytanHoB Kupunan BaaaummnpoBuy
+7 843 291 50 02 kirill@spurtbank.ru

OT1aeA ToproBbix onepauuii Ha GUHAHCOBBIX PbIHKaX

AonroBble UHCTpyMeHTbl, MBK, BantoTa
+7 8432915141

O1a€eA A0BEPUTEABHOIO YNPaBAEHHSA

LamappaaHoB Apenb Unbru
ashamardanov@spurtbank.ru

HauanbHUK oTaena
+7 843 291 50 29

O1aen aHaAu3a PUHAHCOBBIX PbIHKOB

XaripymuH Aibynat PawunToBuy
aybulat@spurtbank.ru

CrapLuMi aHaAUTUK
+7 843 291 50 27

O1a€en pacyeToB U KOPPECHOHAEHTCKMUX OTHOLLEHUH

lFaneeB Tumyp PaBuneBuu
tgaleev@spurtbank.ru

3am. AupekTopa KasHayelicTea. HayanbHUK oTAeAa
+7 843 291 50 60

BanloTHble Kopp. cueta

YrapoBa TatbsiHa AneKkceeBHa
tugarova@spurtbank.ru

XypaBnaeB Cepreit AAeKCaHAPOBUY

+7 843 291 50 61 sjouravlev@spurtbank.ru
PybaeBble kKopp. cueTa NaBposa XXaHHa lOpbeBHa
+7 843 291 50 62 jlavrona@spurtbank.ru
bak-opuc MBK CadwuHa lNyzennsa 3MHHYpoBHa
+7 843 291 50 64 gsafina@spurtbank.ru
SWIFT AHuuc Py3sanusa PawutoBHa
+7 843 291 50 66 rancis@spurtbank.ru
PacueTtbl PKL, KawTaHoBa BaneHTMHa EpumoBHa
+7 843 291 50 65 vkashtanova@spurtbank.ru

Hactosiwmih MHGOPMALMOHHbIM 0630p pbiHKA LEHHbIX Gymar COAEPXMT OLEHKU U NPOrHosbl YnpaBneHUsa KasHauencTtBa AKLMOHEPHOro
KoMmmepueckoro baHka «CnypT» (OTKpbIToe akuuoHepHoe 06LLECTBO) (panee - «baHK») KacaTenbHo 6yAylIMX COOLITUM M/WUAM AEHCTBUW, MEPCNEKTUB
pPa3BUTUA CUTyaLMK Ha PbiHKE LieHHbIX Gymar, BepOATHOCTU HaCTyNAEHUS ONMpPeAENEHHbIX COObITUI U COBEPLUEHUA ONPEAENEHHbIX AEWCTBUIA Ha PbIHKE
LUeHHbIX 6ymar. MHBeCTopbl He AOMKHBI MOAHOCTBIO MOAAraTbCsl Ha OLLEHKU U MPOTHO3bl, CoOAepXalyMecs B HacToslweM 063ope, Tak Kak dpaktuueckoe
NOAOXEHUE AN HA PbIHKE LIEHHbIX Bymar B 6yAyLuem MOXET OTAMYATbCA OT NPOrHO3UPYeMbIX PE3yALTATOB MO MHOrMM NPUYMHAM.

HacroAwuin MHGOPMaLMOHHBIW 0630p HE ABASIETCA OQpepTor - MPEANOXKEHMEM KyNUTb UAM NPOoAATb Kakue-\Mbo LeHHble Bymaru Uau
cBA3aHHblE C HUMU PUHAHCOBbLIE MHCTPYMEHTbI AM6O NPUHATbL yyacTue B KakoW-AMb60 cTpateru ToproBau. OnucaHue Ao6oi KOMNaHUM UAU KOMMaHWUM,
WA UX LEHHbIX Gymar, MAM PbIHKOB, MAM HanpaBAEHWW Pa3BUTUA, YMOMSHYTbIX B AAHHOM 0630pe, He MpeAnoAaraloT MOAHOTbI MX OMUCAHUS.
MpeacTaBA€HHbIE UHOOPMALMA U MHEHUSI HE ObIAM CNELUANbHO MOATOTOBAEHbI AASI KOHKPETHOM Onepauuy AHObIX TPETbUX AULL U HEe MPEACTaBAAIOT
A€TaAbHbIM aHAAU3 KOHKPETHOM CUTYaLMU, CAOXMBLLENCS Y TPETbUX AULL.

NHPopMaums U 3aKAOUEHUS, UBNOXKEHHbIE B HacTosALeM 0630pe, He 3aMEHSIOT HE3aBUCUMYIO OLEHKY MHBECTULIMOHHBIX NoTpebHOCTEN U
uenei kakoro-Au6o amua.

AaHHbI 0630p MOXET WCMOAb30BaTbCA TOAbKO ANl MHGOPMAaUMOHHBIX Lenei. LiMTupoBaHMe WAM HUCMOAb30BaHME BCEW MAM 4acTu
MHbOPMaLMK, CoAepXKaLLEeCA B HACTOALLEM OTYETE, AOMYCKAETCA TOALKO C NPSAMO OroBOPEHHOTO pa3peLueHus baHka.

YnpaBneHue KaszHaueicTBa Otpen aHanu3a (hMHaHCOBLIX PbIHKOB Ctp.8





