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H3menennst
HuukaTopel Ceropust 32 JIeHb 32 HeeIo
EUR/USD 1.2691 0 0.01
Hedts Brent, IPE 43.96 -0.39% -5.16%
S&P 500 719.60 6.37% -2.11%
Libor(6M) (%) 1.96 0.05 0.16
MOSPRIME(3M) (%) 21.67 0.17 -1.08
UST10 (%) 3.00 0.15 -0.01
RusGLB30 89.00 1.88 1.25
Josnap (TOM) 34.89 -0.77 -1.10
Ezpo (TOM) 44.64 -0.73 -0.75
HWunexc PTC 634.92 10.15% 16.59%
Wunexkc MMBB 750.19 8.90% 12.63%
3BP (mutp. nosun) 384.30 2.40
Jlenesxnas 6asa y3koe onp. (MIpj. py6) 3715.90 -65.90
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BAJTIOTHbIV 1N OEHEXXHbIN PbIHKN
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UHpekc py6bas K KopauHe BanloT
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AeHEeXHbIH pbIHOK:

Cymma oOCTaTKOB CpPEACTB Ha KopcueTax M AenosuTax
CHU3MAACb MO MTOoram BuepallHero AHA Ha 43,5 mapa. pybaed,
coctaBuB 501,3 MApA. pybaen.

CeropHA KpeauTHble opraHusauuMM OyayT paccuMTbiBaTbCA MO
6e33anoroebiM aykunoHam ¢ LB. B utore u3s 6aHKOBCKOW cCUCTEMDI
AO/KHO YUTHU OKOAO 117 MApA. pybnen.

Ha Haw B3rafa, yweawyr AMKBUAHOCTL OaHKU  mMoryt
BOCMOAHUTb 3a CUeT NpOBeAeHUA ayKuuoHoB npsamoro PEMO c¢

baHkom Poccum.
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PbIHOK BAJTKOTHbIX OBNIFALIAN
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WUcTtouHuk: Reuters

Akuuu, KasHauenckue obavraumm (UST10)

Kak nepepaet Peiitepc, BuepaluHee pamu Ha pblHke Emerging
Markets 6bin0 Bbi3BaHO nucbMom raaBbl Citi B. MaHauTa K cBOUM
COTPYAHMKAM, B KOTOPOM TOT COOOLLUA O MOAYYEHHOW B SIHBape M
deBpane npubbinn. MaHAUT Takke ckasan, uto 6aHK obaapaer

AOCTAaTO4YHbIM KalNUTanOM.

UHTepnpeTUpoBaTb peakUUIo PbIHKOB Ha croBa MaHAUTA MOXHO
no-pasHomy. Kaszanocb 6bl, UITHOPMPOBAHUE YXXacaloLenW CTaTUCTUKK
aMepUKaHCKOro pbiHKa TPyAa U pamu B OTBET Ha MUCbMO, NMyTb U
rnaBbl Citi, MOXeT cBMAETEABCTBOBATb O CKOPOM BOCCTAaHOBA€HWU
9KOHOMMUKWU. Bepb camoe TeMHOe BpeMSA CYTOK, KaK W3BECTHO,
6biBaET Nnepep paccBeTOM.

Ho BOT AeMCTBUTEABHO AU Mbl BUAUM MPEAPACCBETHbIE CYMEPKH,
MAM XKe 3TO rAyxas Houb? He Hy)XHO MMEeTb HECKOALKO NAAEn BO AGY,
yTo6bl NOHATH, FA€ Mbl MOKa HaxoAuMMCA, U Tem 6oree HaWBHbIMM
BbIFASIAAT NOMbITKW NOKYNaTb.

Ckopee Bcero, Mbl MNOKa MWMeeM AEA0 C OYEepPeAHbIM
«TEXHUYECKUM» OTCKOKOM. BO3MOXHO, pocTy ¢$HOHAOBbLIX pPbIHKOB
TaKkkKe KOCBEHHO cnocobcTByeT napeHUMe KOTUPOBOK Treasuries.
Bnpouem, 6biBaloT cAyuau, Koraa Xo4eTca ownubUTbLCA.

Ynpaenenue Kasnauenctea

Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Crp.3



BaHk «Cnypmy ExeOHeeHbIll 0630p (hUHAHCOBBIX PbIHKOS 11.03.2009 ﬁpum BANK

HOBOCTW

CpenctB PezepBHoro ¢onma P xBatuT Ha mokpbiTHe jAeduumTa OrOMXKETa B TEUYEHUE IBYX C
MOJIOBUHOM JIET, a 3aTeM JAe(PUIHUT MOKET ObITh TMOKPHIT 3a CUET 3aUMCTBOBAHMM, CKa3aJl MUHUCTP
¢unancos PO Anekceit Kynpun. "B nHacrosmmii MomeHT PesepBHoro (onma XBaTHUT Ha JiBa C
MOJIOBUHOM TOJ1a, TO ecTh moiHocThio Ha 2009, 2010 rox u npuMepHO MOJOBHHY MoTpedHocTei 2011
roga. 3HAYUT BTOpYIO mojoBuHY aedummra (Oromxkera) 2011 roma, mcxoas M3 TpeX MPOILEHTOB
nebummra B 2011 romy Mbel Oymem ... He 3a cueT PesepBHoro ¢oHaa TOKpHIBaTh, a 3a CYET
3auMCcTBOBaHUI", - cka3an oH. [lo ero cioBaM, eciM OTKPOIOTCS PBIHKM M OyIayT OJaronpusTHbIC
yCIIOBHS, HE Haj0 Oy/aeT MCIoJIb30BaTh Bech PesepBHBINM (OoHA W "MBI OyzeM OoJbIlle BBIXOIUTH HA
PBIHOK 3aMMCTBOBaHUI".

Konrpecc CHIA BO BTOpHHUK OJ00OpWJI  3aKOHOMPOEKT O BbiAeaeHun $410 MwimapaoB Ha
MPAaBUTEILCTBEHHBIE HYXKJbl 10 KOHIA TEKylIero ()MHAHCOBOIO rojila W HAIMpaBWJI €ro MpPe3UJICHTY
CIOA bapaky Obame, HECMOTpsi Ha BO3paxkeHHUs pecryOiukaHueB. [locne HampspkeHHBIX 1e0aToB
CEHATOPBl OJ00OpWIM 3aKOHOMPOEKT O  BBIACIEHUM CPEICTB, M3 KOTOPBIX, B TOM 4YHCIe, OyIeT
NPOBOIUTHCA (PHHAHCHPOBAHME MHUHUCTEPCTB TPAHCIIOPTA U CEIbCKOro xo3siicTBa. Kpome toro, Cenar
nojzepxkan npemaoxeane O6ampl CMATYUTH CAaHKIMKA TPOTUB KyObl. "MBI yaenuian BHUMaHUE TEM
YUpEKACHUAM, (PUHAHCUPOBAHHE KOTOPBIX MpHU Mpe3uaeHTe byiie, Ob10 HEJOCTAaTOUHBIM", - cKa3al
Tuaep AeMokpaTudeckoro OomibimuHcTBA B CeHat ['appu Pu.

Hcrounuxk: Peiitep

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 0.0109 0.01180 0.0102 0.011 4 590 700 032
EURRUB_TOD 45.0028 46.00000 44.8575 44.895 73 013 000
EURRUB_TOM 44.8168 45.22750 44.47 44.635 167 556 992
USD_TODTOM 0.0084 0.00750 0.0075 0.0085 4 419 200 000
USDRUB_TOD 35.32 35.94250 35 35.09 943 635 968
USDRUB_TOM 35.2174 35.66000 34.845 34.89 3349 792 000
rub

UHcTpymeHT 06opor CpB3B LeHa Usm cpB3B Aox cpB3B Kon caenok Aopasmewy,
SU46018RMFS6 36 185 555 69.32 -5.68 13.03 3 0
SU25060RMFS3 24 937 456 99.75 0.10 7.85 5 0
SU25057RMFS9 24 350 000 97.40 0.03 11.00 1 0
SU46002RMFSO 2700 000 90.00 0.99 13.15 1 0
SU25061RMFS1 69 044 94.58 1.58 11.31 2 0
SU25059RMFS5 1805 90.25 -0.25 12.57 2 0
SU26198RMFS0O 1600 80.01 0.00 13.22 2 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

Wroro 88 245 460 16

PernoHanbHble pOATH

UHCTpYMeHT 060poT OCH Cp-B3Bew LeHa WUsm cp-B3Beww Kon caenok 06opor PINC 0O6oport PEMNO
Moc.o6A.88 6 341 156 58.98 0.06 26 0 345 748 700
Moc.o6A.78 761 024 50.57 0.57 19 0 110 631 200
Moc.o6n.68 129 931 63.07 -0.48 6 201113 700 165 058 600
Mrlop44-06 106 180 62.09 0.09 2 0 119 302 100
BopoHex064 0 0.00 0.00 0 0 139 995 100
MpkO6A31-6 0 0.00 0.00 0 0 148 749 100
MTlop45-06 0 0.00 0.00 0 0 684 671 600
CamapO6n 5 0 0.00 0.00 0 0 171 535 500
Tomck.06-4 0 0.00 0.00 0 0 152 097 400
(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
0 0 0.00 0.00 0 0 0

Uroro 16 909 180 100 201 113 700 2 701 054 000

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

UKC5®uH 01 106 912 500 83.72 0.59 31 0 0
HOTK-05 06. 60 446 670 83.70 -1.30 18 0 0
BTE - 4 06 55 662 240 99.95 0.03 27 0 0
Poccenxb 7 52 440 740 99.21 0.03 14 0 0
BTE - 6 06 46 644 480 98.78 -0.01 46 17 793 000 13 613 330
PycbBaHk-1 38 497 780 99.73 -0.02 4 38 484 200 0
MTC 03 34 358 080 91.57 2.19 20 0 39 663 520
NeHaHepr02 28 648 010 68.05 0.98 6 0 80 594 400
TioMeHaHpr2 19 767 180 89.12 4.07 3 0 35 144 600
Meuen 206 15 854 690 81.48 0.58 17 0 46 352 750
06KoHAD-02 14 872 500 99.15 0.00 1 39 640 000 0
CAHOC-0206 11 612 120 93.74 0.24 21 0 71 250 400
Yenaopun-2 7 095 134 96.55 -0.95 7 13 489 000 46 021 620
PycouHaHcd 5664 645 88.28 1.26 5 0 51832 310
XK® BaHk-5 4143 025 99.23 -0.02 3 0 73 662 000
CrpTpras03 2947 115 97.62 -0.02 23 0 270 819 100
UeHTpTen-4 1344 388 99.58 0.17 9 0 50 718 250
AMUEHTPo61 1267 990 55.13 213 4 0 48938 770
ABTOBA3604 1136 200 95.00 2.50 1 0 292 575 600
Hactiowa3K1 5526 92.10 7.97 3 111 735 000 1177 200
MKX-02 1800 90.00 -3.00 1 114 750 000 0
MUA-306 980 98.00 -0.50 1 1221 349 000 0
AUXK 1006 698 69.80 0.01 1 0 133 311 700
Kanyx06n-4 0 0.00 0.00 0 0 120 102 000
HOMOC-Auzl 0 0.00 0.00 0 0 3792 707 000

WUroro 983 972 700 1284 1 837 942 000 7 119 678 000
Akuuu

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

FA3MNPOM ao 13 968 010 000 119.97 9.33% 95 047 594 183 400 10 798 080 000
C6epbaHk 9307 934 000 16.79 7.33% 79 183 7 001 084 2 188 462 000
AYKOWA 6 002 986 000 1276.46 9.38% 56 774 45 803 740 1 451 366 000
PocHedTb 4 059 632 000 142.65 13.04% 37312 44 707 100 2208 248 000
MKHopHuk 2820 736 000 1795.87 6.28% 33363 6102 393 1908 410 000
BTE ao 2413 598 000 0.025 14.01% 26 686 21 747 970 932 283 100
Cypruérs 1939 077 000 25.117 7.46% 20 701 2670925 975 408 600
Ypkanui-ao 1670 453 000 63.22 19.81% 29 487 58 000 66 904 680
Cypruéra-n 949 161 300 8.91 4.79% 9 537 36 768 040 2298 113 000

WUrtoro 47 383 270 000 493 782 828 303 200 46 977 860 000

WUctouHuk: MMBB
BepHyTbCA K OrnaBAEHUIO

Ynpaenenue Kasnauenctea Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Ctp.7




BaHk «Cnypmy ExeOHeeHbIll 0630p (hUHAHCOBBIX PbIHKOS 11.03.2009 ﬁpum BANK

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 MPOTrHO3bl, CoOAepXXalyuecs 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





