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Exxe0HesHb Il 0630p hUHAHCO8bIX PbIHKO8

OIMABJIEHVE KOPOTKO O I'MTJABHOM
Co6biTHA U daKTbl
KOPOTKO O i1
LJIABHOM 1 AenapTaMeHT BHELWHUX U 06LiecTBEHHbIX cBA3enW baHka Poccuu coobluaet, uto CoBeT AUPEKTOPOB
BaHka PoccuMM npUHAA pelleHWe 06 M3MEHEHUW HOPMATMBOB 00s3aTeAbHbIX PE3EepPBOB AAA
BAJIlOTHLIfIl/l 9 KPEAUTHbIX opraHusauuMn. C 1 wuona 2007 ropa HopmatTUB 06MA3aTenbHblX pe3epBOB MO
AEHEXHbIN ob6sa3artenbcTBaM nepes 6aHkaMU-Hepe3nAeHTaMu B BantoTe Poccuiickon deaepaunu U MHOCTPaHHOMW
PBIHKHN

BAAIOTHBIW PbIHOK
AEHEXHbIN PIHOK

PBIHOK
BAJIIOTHBIX
OBJIMT'AIIMHU

KA3HAUENCKUE
OBAUTALUK
POCCUNCKUE
EBPOOBAUIALMU

PYBJIEBBIE
OBJIMTALIUA

AKIIANA
HOBOCTH

HUTOT'H TOPTOB 3A
JIEHb

BanlOTe, a Takke MO MHbIM ob6s3aTenbcTBaM KPEeAUTHbIX opraHusauui B Bantote Poccuiickon
dPepepauun u obssatenbCTBaM B MWHOCTPAHHOW BaAlOTe YCTaHOBAeH B pasmepe 4,5%, no
06s3aTenbCTBaM KPEAUTHbIX OpraHusauuin nepep ¢GU3MUECKUMU AMUaMKU B Banote Poccuiickom
depepauuu - B pasmepe 4%.

Mo matepuanam MA AKM, BaHka Poccun, PEK, ®CIC, BeaomocTn, MAPUT, PUA HosocTn, Bpems Hosocteit, MPAMM-TACC, Peiitep

AeHeXHbli U BaAlOTHbIA PbIHOK

Kypc aomapa no wuToram BuepallHero AHA coctaBun 25,795 py6. (-5 kon.). Mbl cuutaem,
CEroAHALUIHUE TOPrU Kypc aMEpUKaAHCKOM BaAlOTbl 3aBEpLUMT B HEUTpaAbHOWU 30He. Mbl noaaraem,
YTO CErOAHA CTaBKU Ha AEHEXHOM pbiHKe ocTaHyTcA Ha ypoBHe 3-3,5% MIACR (overnight).

EBpoobavrauuu

KOTMPOBKU pPOCCUICKUX €BPOOOHAOB MO MTOraM BUEpallHUX ToproB coctaBuau 113,44% ot
HOMMHaAa (-0,06 n.n.), 3HaueHue cyBepeHHoro cnpeapa - 97 6.n. (+2 6.n.). Mbl noaaraem, 4to A0
BbIXOAQ BaXHbIX UUpP MO 3aNapHOM MaKPOCTAaTUCTUKE KOTUPOBKU POCCUMICKMX €BpooOGAMraumm no
UTOram CEroAHALLHEro AHA CYLLECTBEHHO HE U3MEHATCA.

Py6aeBble o6AMraumvu

KopnopaTuBHble 06AMraunu B MOHEAEABHUK HE MOoKa3aAu ONPEAEAEHHOro TPEHAA, XOTA Ha PbIHKe
AIBHO oLuyLiaeTcs npeobnrasaHue nNpoAaBLoB. Mbl cuMTaeM, UTo MO UTOraM CEroAHSAILLHEro TOproBoro
AHS LEHbI POCCMMCKUX KOPNOPATUBHLIX M PEerMOHaAbHbIX 0OAMrauMi CyLLECTBEHHO He U3MEHATCA.

AKUMH

PbIHOK aKuMi 3aBepLUUA AeHb pa3HoHanpaBAeHHo. MHaekc PTC noapoc Ha 0,31% ao 1 851,22 n.
CeroaH pOCCUMCKUM PbIHOK aKUM BHOBb HaXOAWUTCA B KPAacHOW 30HE W3-3a CHWXXEHWUA MUPOBbBIX
$OHAOBBIX UHAEKCOB, U N0 BCEMY NMOXO0XE, 4YTO AeHb 6yAeT 3aBepLUeH ¢ yObITKaMu.

AMKBMAHEIE aKTUBLI 6aHKOB B LB, MApA.

py6.

1 WHAMKaTOpbI CeroaHs SIRERERRY
1200 3a AeHb 3a HepeAr
1000 EUR/USD 1.3542 | -0.0005 -0.0059
200 Hedrs Brent, IPE 67.00 | 0.39% 2.76%
00| S&P 500 150315 | -0.18% 0.16%
200 Libor (6M) (%) 53500 | -0.011 0.001
e s 5 o8 o8 g g MOSPRIME(3M) (%) 5.1000 |  -0.030 -0.130
YN T s N T UST10 (%) 4.6900 0.020 0.040
Hcrouruk: LB PO, Bank Cnypr RusGLB30 113.44 -0.060 -0.060
Wngexc PTC Aomap (MMBB USD/RUB_UTS_TOM),Bid 25.7950 | -0.0500 0.0475
Espo (MMBB EUR/RUB_UTS_TOD) 34.9445 | 0.0621 -0.0780
j;Z: | OcTtaTku Ha KopcueTtax B LIb (Mapa. py6.) 4449 61.6 60.0
1700 4 Aenoautbl 6aHkoB B LB (MApA. py6.) 1028.4 -63.8 276.4
1500 WUHpeke PTC 1851.2 0.31% -4.08%
| Wnaekc MMBB 1632.46 0.42% -3.88%
:Z: ‘ ‘ ‘ ‘ 3BP (MAPA. AOAA.) 3721 10.90
§ Eﬁ E'f E g g § AeHexHasn 6a3a yakoe onp. (MApA. py6.) 32139 44.00

Uctounuk: ®b PTC, baHk Cnypt

Ynpaenenue Kasnauenctea

Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Crp.1
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BAJTIOTHbIN 1N OEHEXKHbLIA PbIHKM
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BanloTHbIA pPbIHOK
Kypc aoanapa no utoram BYEpaLLHEro AHA cocTtaBuA 25,795 py6.

(-5 Kon.). 06LEM NpoAaX AOANAPOB U BAAKOTHbIX UHTEPBEHLMN BaHKka
Poccuu 6bIn Ha cpepHem ypoBHe. Mbl cuMtaem, CeropHsILLHWE TOPru
KYpC aMepUKaHCKOW BaAlOTbl 3aBEPLLUUT B HEHTPaAbHOMW 30He.

Ha FOREX Kypc eBpO nNpakTM4eCKM He WU3MEHUACA no
CPaBHEHUIO CO 3HAUYEHUAMMU NOHepenbHUKa - 1,3542. UHBecTOpbI
XAYT nybaukaumu naketa mMakpoctatucTuku CLUA, BkatouvaloLlero
UMpbl N0 anpeAbCKor UHOAALMK B NOTPEOUTEABLCKOM CEKTope, U A0
3TOro BpPeMEeHU Ha pbIHKE eBpo-AOANap, CKopee Bcero, He
NPOU30MUAET HUUETO CYLLLECTBEHHOTO.

AeHeXHbIW PbIHOK
YDOBeHb GaHKOBCKOﬁ AMKBUAHOCTU NO UTOramM noHepAeAnbHUKa

coctaBun 1 473,3 mapa. py6. (-2,2 mapa. py6.). Canbao onepauumu c
6aHKOBCKMM CEKTOPOM Ha yTpo 15.05.2007 r. coctaBuno 35,9 MApA.

py6.
Mbli nonaraem, UYTo cCeropHA CTaBKM Ha AEHEXHOM pblHKe

octaHyTcs Ha ypoBHe 3-3,5% MIACR (overnight).

BepHyTbCA K OrA@aBA€HUIO

Ynpaenenue Kasnauenctea

Otaen aHanu3a (OMHaAHCOBbLIX PLIHKOB Ctp.2
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PbIHOK BAJTKOTHbIX OBINTALIANA
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KasHaueWckue obavrauuu

CtaBKka AeCATUAETHEW HOTbl MO MWTOraM BUEpaluHero AHSA
noapocaa A0 oTMeTKU 6,49% (+2 6.n.). AoxoaHocTb UST10 HaxoauTcA
OKOAO BEpPXHEH rpaHuubl KPaTKOCPOYHOrO AvManasoHa
KOHCOAMAALIUM, U, CAEAOBATEABHO, HanpalluBaeTCA Hayano nepuvopa
CHW)XXEHUA CTaBKU. Bnpouem, Mbl cuuMTaemM, 4YTO BbIBOAbI MOXHO
6yaeT AenaTb TOAbKO NOCA€ MYGAMKALMM CEroAHALIHUX uudp no
MHOAALUMU B noTpebutenbckom cektope CLUA. Xotenocb 6bl, UTOOLI
AaHHble cnocob6cTBOBaAM CHUWXEHUIO cTaBKU US Treasuries.

Poccumnckue eBpoobAMraLuu

KOTUPOBKU POCCUMCKUX €BPOBOHAOB MO MTOraM BuepalLlHUX
ToproB coctaBunu 113,44% ot HomuHana (-0,06 n.n.), 3HauyeHue
cyBepeHHoro cnpepa - 97 6.n. (+2 6.n.). Mbl noaaraem, uYTto AO
BbIXOAQ BaXHbIX UM$pP NO 3anapHOW MAKPOCTATUCTUKE KOTUPOBKM
POCCUICKUX €eBpoobGAMrauuii No WUTOraM CeroAHfILUHEro AHA
CYLLECTBEHHO HE U3MEHSATCH.

BepHyTbCA K OrnaBA€HUKD

Ynpaenenue Kasnauenctea

Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Crp.3
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PYBJIEBBLIE OBJIUTIALIN

FOCYAaDCTBeHHbIe O6I\MFaLI.I4I4

LeHbl Ha pbiHke OD3 Buepa UyTb CHU3UAUCH, UTO, BUAUMO, BbINO
CBA3aHO C HEraTUBHOW KOHBIOHKTYPOM Ha POCCUMCKOM PbIHKE aKLUMN.
AKTUBHOCTb Obina HU3KOW. CeropHsas O®d3 ycToMuMBbI, HECMOTPA Ha
npoao/AKaloOWMECA NPOAAXK Ha AOAEBOM pblHKe. Mbl noaaraem, 4to
AeHb Ha pblHKe TrocyAapcTBeHHbIX obauMrauuMid 6GypeT 3aBeplueH B
HeiTpanbHOM 30He.

KopnopaTuBHble 06AMrauuu

KOpI'IOpaTMBHbIe 06/\Mrau.uu B NOHepAeAnbHUK He NOoKa3aAu
onpepeneHHoro TpeHAa, XoTAa Ha PblHKE ABHO oOllylWlaeTca
I'Ip606I\aAaHMe npopaBLUOB. AKTVIBHOCTI:, KaK 7] Ha PbIHKE
rocypAapCTBEHHbIX Oﬁl\VIrﬂLlMﬁ, ocTtaeTcA HU3KoW. Mbl CyuTaem, uTo no
UTOram ceropHdLwHero TOoproeoro AHA LUeHbl pOCCMﬁCKMX
KOPNOpaTUBHbLIX W PErMoHanbHbIX OOAMraLuii CyLLECTBEHHO He
U3MEHSTCS.

BepHyTbCa K OrnaBAEHULO

Ynpaenenue Kasnauenctea Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Crp.4
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Akuunmn

PblHOK akuuW 3aBepLlUUA AeHb pa3HoHanpaBAeHHO. UHAeKc
PTC noapoc Ha 0,31% po 1 851,22 n. Bo Bpems BYepallHUX TOProB
KOTUPOBKU B NEpBOM NMOAOBUHE AHA yNaAW, OAHAKO 3aTeM UHBECTOPbI
CTaAU BbIKynaTb 3TO CHW)XE€HWE. 3HaUUTEAbHbIW POCT NOCAE€ MAAEHUSA
nokasanu akuuu PAO E3C, TMK HopHukens.

CeropHA pPOCCUMCKUM PbLIHOK aKUMW BHOBb HaxoOAUTCA B
KpacHOM 30He U3-3a CHWXEHUA MUPOBbIX POHAOBBLIX UHAEKCOB, U NO
BCEMY NOX0Xe, UTO AeHb 6yaeT 3aBepLUeH ¢ YObITKaMM.

BepHyTbCA K OrA@aBA€HUIO

YnpaBneHue KaszHauelcTBa Otpen aHanu3a hMHaHCOBLIX PbIHKOB Ctp.5
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HOBOCTW

Mo matepuanam Peiitep, WA AKM, BaHka Poccun, PEK, ®CIC, Bepomocti, MOPUT, PUA HosocTi, Bpems Hosoctel, MTPAMM-TACC, MonyaspHas MexaHuka

Ynpaenenue Kasnauenctea Otaen aHanu3a ()MHAHCOBbIX PbIHKOB Ctp. 6
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NTOIM' TOPIroB 3A JEHb

UctouHnk: MMBB
BepHyTbCA K OrAaBAEHUIO

Ynpaenenue Kasnauenctea Otaen aHanu3a ()MHAHCOBbIX PbIHKOB Crp.7
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YnpaBaeHne KasHauencrea AKB «Cnypr»

Aupekrop KasHauerncrtea
+7 843 291 50 02

LUanxyTanHOB Kupnan BaaaummupoBuy

kirill@spurtbank.ru

OT1aen ToproBbix onepaunii Ha GUHAHCOBBIX PbIHKaX

AonroBble UHCTpyMeHTbl, MBK, BantoTa
+7 8432915141

OKoHOMMUCT

Oraen AOBEPUTENAbHOI0 yripaBAeHUA

LamappaHoB Apenb Unbru
ashamardanov@spurtbank.ru

MapTbiHOB Cepren AHApeeBUY
smartynov@spurtbank.ru

HauyanbHUK oTAeAa
+7 843 291 50 29

O1aen aHaAu3a PUHAHCOBbIX PbIHKOB

XavipynmuH Ainbynar PawmroBuy
aybulat@spurtbank.ru

AHaAUTUK
+7 843 291 50 27

AHaNUTUK
+7 843 291 51 27

O1a€en pacyeToB U KOPPECHOHAEHTCKMUX OTHOLLEHUH

PoaueHko MapuHa BuktopoBHa
mrodchenko@spurtbank.ru

lFaneeB Tumyp PaBuneBuu
tgaleev@spurtbank.ru

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

BanloTHble Kopp. cueTta
+7 843 291 50 61

Py6naeBble Kopp. cueta
+7 843 291 50 62

Bak-opuc MBK
+7 843 291 50 64

SWIFT
+7 843 291 50 66

Pacuetbl PKL,
+7 843 291 50 65

YrapoBa TatbsiHa AneKceeBHa
tugarova@spurtbank.ru

XypaBneB Cepren ANeKCaHAPOBUY
sjouravliev@spurtbank.ru

NaBpoBa )XaHHa KOpbeBHa
jlavrona@spurtbank.ru

CaduHa lN'yseansa 3uHHypoBHa
gsafina@spurtbank.ru

AHuuc Pysanua PawutoBHa
rancis@spurtbank.ru

KawTaHoBa BareHTMHa EpumoBHa
vkashtanova@spurtbank.ru

Hacrosawmi nHpopmMaLmuoHHbIN 0630p pbiHKa LEeHHbIX 6ymar copepXXWUT OLEeHKU M NporHo3bl YnpaBreHus KasHaueinctBa AKUMOHEPHOro
KoMMepueckoro baHka «CnypT» (OTKpbITOe aKuMoHepHoe o6LecTBo) (Aanee - «baHK») KacaTeAnbHO GyayLIMX COOLITUI U/UAU AEUCTBUI, NEPCNEKTUB
pa3BUTUA CUTyaLUM Ha PbIHKE LieHHbIX Bymar, BepOATHOCTU HAaCTyNAEHUS onpeAeneHHbIX COObITUI U COBEpLUEHUS ONpeAEAeHHbIX AEUCTBUW Ha PbIHKe
LeHHbIX 6ymar. MHBecTopbl He AOAKHBI MOAHOCTBIO MOAAraTbCA Ha OLLEHKU M MPOTrHO3bl, COAEpPXaLuMecs B HacTosiieM 063ope, Tak Kak ¢pakTuueckoe
NMOAOXEHHUE AeA Ha PbIHKE LieHHbIX 6ymar B 6yayLieM MoXeT OTAUYATbCS OT MPOrHO3UpPyeMbIX Pe3YAbTaToB MO MHOTUM NPUYUHAM.

Hactosawuin uHpopmMaumuoHHbIM 0630p He ABASeTCA ODEpPTON - NPeArOKEHMEM KyMUTb MAM NpoAaTb Kakue-\Mbo LeHHble bymaru uau
CBfi3aHHblE C HUMU GUHAHCOBbIE WHCTPYMEHTbl AM60 MPUHATL yyacTUe B Kakon-AMbo crpateruu ToproBau. OnucaHue A06OW KoMnaHUM WMAU
KOMMaHWUM, AU UX LEeHHBbIX 6yMar, AU PbIHKOB, MAWM HaNpPaBAEHUW Pa3BUTUA, YTOMAHYTbIX B AAHHOM 0630pe, He NpeAnoAaratoT NOAHOThLI UX OMUCaHMUA.
MpeacTtaBAeHHble UHPOPMALUA U MHEHUA He ObIAU CreLManbHO MOAFOTOBAEHbI AAA KOHKPETHOW onepauuu A6biX TPETbUX AWL, U He NMpPeACTaBAAIOT
AeTanbHbIA aHAAU3 KOHKPETHOW CUTYaLUH, CAOXKMUBLLENCA Y TPETbUX AUL.

UHpopMmaums U 3aknoUEHUSA, U3NOXKEHHbIE B HacTosALleM 0630pe, He 3aMeHSAOT HE3aBUCUMYHO OLEHKY MHBECTULIMOHHBIX NoTpebHocTen 1
uenen Kakoro-Aubo auua.

AaHHbIA 0630p MOXET WMCMOAL30BATbCA TOAbKO AAA MHOOPMAUMOHHbIX Lenel. LiuTMpoBaHMe WAM MCNOAb30BaHWE BCEH MAM 4acTu
MHbOpMaLMK, copepXKallleicA B HACTOALLEM OTUETE, AOMYCKAETCA TOAbKO C NPSIMO OroBOpPEHHOro paspelueHus baHka.

YnpaBneHue KaszHauelcTBa Otpen aHanu3a hMHaHCOBLIX PbIHKOB Crp.8
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