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EXxe0HesHbIl 0630p pUHAHCOBbIX PbIHKOB

OIMMABJIEHVE KOPOTKO O INMABHOM
KopoTtko 0 rnaBHOM
KOPOTKO O 1 06bem cpeacTB UHBecTPOHAQ, BbIAEAIEMbIX HA peaan3auutio UHBecTnpoekToB B 2009 roay, cokpalueH
[JIABHOM co 113 mApA. py6. Ao 64 MApA. py6.
AKIIHMH, US 2 AKM
TREASURIES .
AkuuM, KasHauelckue obamraumm (UST)
PYBJIEBBIE 3 MHpekc DJIA cHu3uaca Ha 1,46% po 8 473,97 n., S&P 500 ynan Ha 2,26%, coctaBus 870,26 n. CtaBka
JOJTI' UST10 cocraBuna 2,3% (-10 6.n.). CeroaHa nybAMKauuu BaXKHbiX HOBOCTEW HE 3aNAaHMPOBAHO.
Hosoctu 4 06AMraumMm
Mocrenpa3pHUuHas (HU3Kaa) akTUBHOCTb Ha pbiHKe pybAaeBbix AOATOB. LleHbl CHWXatoTcA, HUBEAUPYA
HUTOI' TOPTOB -
3A IEHD 5 «pPOCT» MOCAEAHUX AHEW Aekabpsa. Ckopee BCEro, anNU30AMYECKUE MPOAAXKU CEropHA MPOAOAKATCA Ha
¢oHe HU3KOW aKTUBHOCTH.
AvikBupHBIE akTHBBI 6aHKoB B LIB, MApA. py6. T
1‘;28 ] HNuaukaTopst Ceroans 3a JIeHb 32 HeIeI0
1300
ﬁig . EUR/USD 1.3282 -0.0138 -0.08
1828 ] Hedts Brent, IPE 4291 -3.40% 17.21%
ggg ] S&P 500 870.26 | -2.26% 0.61%
280 1 Libor(6M) (%) 1.51 -0.09 -0.32
500 -
€ £ %5 5 5 5 5 8 8 ¢ MOSPRIME(3M) (%) 21.67 0.00 -0.33
288222 UST10 (%) 2.30 -0.10 0.12
WUctounuk: L PO, Bank Cnypt RusGLB30 90.88 _0.13 5.38
Jomnap (TOM) 31.05 0.52 2.37
Espo (TOM) 41.63 0.50 1.46
Hunexc PTC 629.49 0.42% -4.03%
Wnnexc MMBB 653.28 2.81% 4.06%
3BP (myps. j10511) 438.20 -12.60
Jlenexnas 6a3a y3koe onp. (Mip. py6) 4283.10 89.50
Ynpaenenue Kasnauenctea Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Crp.1
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PbIHOK BAJTKOTHbIX OBNIFALIAN

Akuuu, KasHauenckue obavraumm (UST10)

UST10
;‘;g@ Ay Kak 310 o06bluHO 6GbiBaeT npu  «risk  aversion»,
ool amMepUKaHCKMe (OHAOBbIE PbIHKM 3aBEpLUMAM BYepallHWUM
el AeHb B MUHyce. UHaekc DJIA cHusuAcs Ha 1,46% po 8 473,97
2.30 A
2,00 A\ n., S&P 500 ynaa Ha 2,26%, coctaBuB 870,26 n.
S g g 222 aaacs KasHaueickue obauraumm, Hao60poT, NOAPOCAU B LIEHE M
Wcrounmk: Reuters notepAnn B AoXopHOCTH. CtaBka UST10 cocraBuna 2,3% (-10
6.n.).
RUSGLB30 CeropHsi He 3anAaHUpOBaHO NyGAMKAUMM  BaXKHbIX
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WUcTtouHuk: Reuters

YnpaBneHue KaszHaueicTBa Otpen aHanu3a (hMHaHCOBLIX PbIHKOB Ctp.3



BaHk «Cnypmy ExeOHeeHbIll 0630p (hUHAHCOBBIX PbIHKOS

13.01.2009 ﬁPURT BANK

Pybnesble gonru

UST10

4.10
3.80 -
3.50 -
3.20
2.90 -
2.60 -

2.30

\

2.00

10 okT
30 okT
9 Host
19 HoA
29 Hos

9 nek
19 pek

20 okt

WUctounuk: Reuters

RUSGLB30

29 pek

8 sHB

100

90 4

80 4

70

10 okT
9 Host
19 Hos
29 Host
9 nek
19 pek

20 okt
30 okt

WUctouHuk: Reuters

29 pek

8 sHB

MocaenpaspHUuHaa (HU3Kasf) aKTUBHOCTb Ha PblHKE PYyO6AEBbIX
AOATOB. LleHbl CHWXalOTCAl, HUBEAUPYA «POCT» MOCAEAHUX AHEWN
peKabps.

CeropHsa Cutyauusa BpsAa AU uameHutcsa. Mo Bcel BUAMMOCTH, Mbl
6yaem HabAOAaTbL 3NU30AMUYECKUE NPOAAXKU HAa ¢pOHe 06LLel HU3KOM

AKTUBHOCTMU.

06 OTBETCTBEHHOM OTHOLLIEHUU K MPOXOXXAEHUIO KAIOUEBbIX AAT.

Kasanocb, CKOABKO Yxe ObIn0 ckazaHo 06 OTBEeTCTBEHHOCTU
SMUTEHTA NMPU NMPOXOXKAEHUU O0PEPTbl AU BbIMAATE KyNnoHa, OAHAKO,
BUAMMO, HEKOTOpble 3aEeMILUMKK MOAaratoT, UYTo WHBECTOpbl OyAyT
paabl Ato6omy akTy NOCTYNAEHUMA OT HUX AEHEr, 3aaepXuBas
BbINAATbl HaA HECKOAbKO AHeﬁ no «TeXxHUH4eCKumM» npUuvYuHam. Hy,
Hey>XeAnu, eCAu 'y aIMUTeHTa eCTb AeHbln, HeAb3A 3a BpeMA MeXAYy
KynoHaMH yAaAUTb BCE «TEXHUUYECKKUE» BOMPOCHI?

Ynpaenenue Kasnauenctea

Otaen aHanu3a (OMHaHCOBbLIX PLIHKOB Ctp4
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HOBOCTW

N36pannsiii npesunent CIIIA Bapak O6ama nomnpocut KoHrpecc o BeIeIeHUH BTOPOM TOJIOBUHBI U3
$700 mummapnoB, NpeaHa3HAYCHHBIX U CIIACEHUS] aMEPUKAHCKOW 3KOHOMUKHU. [OMUTHKY IO BCceMy
MHUpPY TBITAIOTCS CMATYUTH d(PPeKThl (PUHAHCOBOrO Kpu3Wca M CHU3UTH pocT Oe3zpabortuiel. Obama
oOpatuiicst K mpe3uaeHTy bymy ¢ nmpocs6oit (opMaabHO 3alpoCUTh O BBIAECIECHUHM OCTaBIICHCS YacTH
CPEICTB CTa0MIM3AIMOHHOTO (OHIA ¢ TeM, 4ToObl OHU ObuTM TOTOBBI K 20 stHBaps, korma Obama
BCTYNHT B JOJDKHOCTh. "B CBA3M € TeM, UTO MOJNOBHHA CPeACTB (OHIA YK€ MOTpayeHa, s JOJKEeH
UMETh B CBOEM pACHOpSDKEHHH Cpela Ha Clydyail HempeABHICHHBIX CHTyallMd WM ocialieHus
(bUHAHCOBOM CUCTEMBI".

["a3npom BO BTOPHUK BO300OHOBMJI MOCTAaBKH MPUPOJHOTO raza B EBpomy mo TeppUTOpUH YKpauHBIL.
"T"a3 momen B 10 yacoB. Bce HopManbHO", - cka3all KypHajJUcTaM NpeacTaBuTesb ['asnpoma B mTad-
KBapTupe komnaHuu B Mockse. Kpome Toro, Ha razonsmepurenbHoil ctanuuu Cyxa B BopoHexxckoi
00JIacTH TMOCTyNHJa KOMaHAAa OTKPBITh  NPUTPAHUYHBIA KpaH JJs TNPOKAYKH Ta3a B CTOPOHY
POCCHICKO-YKPaUHCKOU TpaHUIIBI. Oxunpaercs, 4TO ras JIOCTUTHET €BpOIEUCKON
ra3opacipeeInTeIbHON CUCTEMBI NIPUMEPHO 4epe3 CYTKM. MexIy TeM, CTOPOHBI JO CHX IOp HE
JIOTOBOPHJIMCH O HOBOM KOHTpPAKTE Ha MMOCTABKY ra3za NoTpeOuTesiM Y KpauHbI.

ConocraBuMble pO3HUYHBIE TMPOJAXH B BenukoOputaHuu magaay peKOpIHBIMH TEMIIAMU B MECSI]
POXIECTBEHCKUX paclpojax, MOJYEPKUBAsI CYpOBBIC YCIOBHUS, B KOTOPBIX OKa3aJIUCh OpUTaHCKHE
puTeiieppl B CBSI3M C PEIECCHUEH, CBHUACTEIBCTBYET HCCICIOBAHUE DBpUTAHCKOrO PO3HUYHOTO
koHcopuuyma (BRC). ITo nanusim BRC, conoctaBuMble po3HHYHBIE TPOJIAXKH CHU3HMIIUCH B JiekaOpe Ha
3,3 mporeHTa B TOAOBOM  HMCYHMCICHHM IIOCJI€ COKpalieHuss Ha 2,6 TpoIeHTa B HOsOpe. OTO
KPYIHEHIINI 1eKaOpbCKUil ciaj 3a BCIO UCTOPUIO cOOpa 3TUX JaHHBIX, HAaYaBIIylocs 14 et Ha3af.

Hcrounuk: Peiitep
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Utoru TOproB 3a A€Hb
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ETC

UHctpymeHT Cp-B3B WU3m cp-B3B Open Close 06bem Topros
EUR_TODTOM 0.0283 0.02750 0.015 0.015 4 529 299 968
EURRUB_TOD 41.5244 41.58000 41.445 41.5925 232 486 000
EURRUB_TOM 41.5871 41.60000 41.473 41.63 818 316 992
USD_TODTOM 0.0219 0.00750 0.0065 0.0075 5982 099 968
USDRUB_TOD 31.0319 30.90000 30.9 31.0326 2 276 059 904
USDRUB_TOM 31.0517 31.00000 30.94 31.0525 10 260 432 896
rub

UHcTpymeHT 06opor CpB3B LeHa Usm cpB3B Aox cpB3B Kon caenok Aopasmewy,
SU25060RMFS3 53 295 430 99.10 -0.48 9.24 7 0
SU27026RMFS2 2070 000 100.00 0.00 6.12 2 0
XS0114288789 1301 626 87.00 3.00 9.99 10 0
SU26200RMFS4 93 000 93.00 0.50 8.20 1 0
SU46021RMFSO 983 98.30 11.49 6.41 1 0
(0] 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
(o] 0 0.00 0.00 0.00 0 0
0 0 0.00 0.00 0.00 0 0

Urtoro 56 761 039 21

PernoHanbHble pOATH

UHCTpYMeHT 060poT OCH Cp-B3Bew LeHa WUsm cp-B3Beww Kon caenok 06opor PINC 0O6oport PEMNO
Mrlop45-06 319 369 800 78.06 -6.93 6 0 128 815 200
Mrlop47-06 25743 920 99.28 -0.87 7 0 0
AvneukO6n6 13 986 920 84.05 0.00 10 49 999 000 43 478 640
Moc.o6A.88 4 854 948 61.85 -5.54 11 0 177 425 000
HoBcn60-05 1341 495 99.37 -0.53 1 78 502 300 0
Moc.o6A.7B 959 787 46.52 -1.48 12 0 318 614 900
Mrlop44-06 1600 80.00 -2.48 1 0 171 911 700
CamapO6n 5 630 63.01 3.10 1 0 114 707 200
BopoHex064 0 0.00 0.00 0 0 140 030 700
Moc.o6n.68 0 0.00 0.00 0 0 542 995 300
(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 392 797 600 77 176 997 900 2136 128 000

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

EEPP 0206A 55977 240 103.03 -0.03 11 0 0
TpaHcKpea2 28 914 200 96.38 141 6 32 708 000 138 055 800
OrK-2 0106 13 436 290 76.64 -3.36 15 0 298 729 400
TrK-10 062 9112 320 98.94 -0.06 11 3952 000 74 599 040
Aykoindo6n 7 215 495 76.65 -7.35 7 0 50 895 050
TexHukonb® 2490 002 62.25 -0.29 4 0 60 322 600
TrK-6UHB-1 1276 235 97.57 -0.27 17 1 030 000 000 0
AMLEEHTPo61 808 701 47.15 0.60 10 72 799 630 45 665 240
Aykoin206n 461748 96.60 1.35 1 0 114 294 000
UeHTpTen-4 300 097 99.70 0.30 5 0 113 548 900
BK-UHBecTl 91 790 89.99 3.10 3 182 159 400 71998 130
rac o1 640 64.00 -16.00 1 0 113 698 600
ABTOBA3604 0 0.00 0.00 0 0 295 205 800
BBA MM 206 0 0.00 0.00 0 19 838 100 117 721 300
BTB-Aus®01 0 0.00 0.00 0 0 685 027 600
Urepad-1 0 0.00 0.00 0 0 295 672 200
MBPP 0306n 0 0.00 0.00 0 0 328 653 200
HC-duH. 01 0 0.00 0.00 0 0 102 070 900
PMK-®UH 01 0 0.00 0.00 0 435 000 000 0
Cn6TAk-806 0 0.00 0.00 0 0 153 914 800
CrpTpras03 0 0.00 0.00 0 0 260 902 200
TpaHcKpea3 0 0.00 0.00 0 0 420 780 300
TIOMEH3HPr2 0 0.00 0.00 0 325 600 000 0
0 0 0.00 0.00 0 0 0
0 0 0.00 0.00 0 0 0

WUroro 407 312 700 1251 2 254 691 000 5362 781 000
Akuuu

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

FA3MNPOM ao 7 720 037 000 113.92 1.99% 70 550 38 451 480 6 289 820 000
AYKOWA 2048 452 000 1056.13 4.01% 29 029 37978 1106 607 000
C6epbaHk 1472 707 000 22.99 -0.83% 21320 2040 001 2918 742 000
PocHedTb 918 336 900 118.28 2.54% 13538 0 1 058 597 000
Cypruérs 750 994 400 15.819 -1.54% 12 916 141 453 500 694 385 300
TMKHopHuk 602 886 300 1943.55 -2.13% 16 952 22 955 500 2 153 379 000
Moatoc3onot 470 788 900 811.6 4.27% 13 602 0 29 369 450
Pyclmapo 443 815 900 0.632 7.07% 6749 0 439 862 700
Ypkaaui-ao 326 582 000 57.74 -0.41% 10 523 0 78 565 200

WUrtoro 16 373 740 000 267 003 338 271 200 33976 880 000

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 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





