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Exxe0OHesHbIlU 0630p pUHAHCO8bIX PbIHKOB

Ol MABJIEHUNE KOPOTKO O IN'TABHOM

KOPOTKO O
I''IABHOM

AKIIUWH, US 2

TREASURIES Axkuuu, KasHaueuckue obauraumu (UST): 3acepaHue MHUHUCTPOB GUHAHCOB

Hosoctu 3 G20

HUTOI' TOPTOB
3A IEHb
AMKBHAHblE aKTUBbI 6aHKOB B LIB, MApA. py6. ] Con—
1400 MHpuKaTopsl Ceroanst 32 JIeHb 32 HeJeI0
1200 A EUR/USD 1.2899 | -0.0001 0.03
1000 \ He{s Brent, IPE 4493 | -0.35% -2.58%
o0 S&P 500 756.55 |  0.77% 6.13%
000 %V Libor(6M) (%) 1.90 0.00 0.09
4003‘, ¥ 3 2 2 2 3 3 8 g MOSPRIME(3M) (%) 20.13 -0.70 -2.29
& % &% g gz g g g ¢
2 88 2 2R 2 g2 UST10 (%) 2.95 0.09 -0.03
HeTOsHU: LB PO, Bank Crypr RusGLB30 92.88 2.00 5.63
Josnap (TOM) 34.69 -0.49 -1.38
Egpo (TOM) 44.82 -0.17 -0.52
Wnpexc PTC 652.53 5.43% 15.93%
Wnjexc MMBB 749.29 2.89% 9.28%
3BP (mip. 10J11) 380.50 -1.40
Jlenexmas 6asa y3Koe onp. (MIpIL. py6) 3741.40 -40.40
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Akuuu, KasHauenckue obavraumm (UST10)

B MWHyBLUME BbIXOAHbIE COCTOAACA CaMMMT MWHUCTPOB
¢uHaHcoB G20, no utoram KOTOpPOro ObIAM MPUHATbI CAeAylOLLUE
pelweHusn:

1. TAaHMpyeTcA HauaTb PEryAMpoBaHue AEATEeAbHOCTU XeAX-
$oHAOB,

2. YCUAUTb KOHTPOAb 3@ AEATEAbHOCTBIO PEUTUHIOBLIX areHTCTB,

3. BbIAGAUTb AONOAHUTEAbHBbIE cpeacTBa MB® U perMoHaAbHbIM
6aHkam,

4. KatanusupoBaTtb npouecc U3baBAeHUA 6GAHKOB OT «[AOXMUX»
aktuBoB. MuHuctp ¢uHaHcos CLUA T. FaiTHep coobLLUA, UTO
ouyeHb CKopo O6yaeT O06bLABAEHO O HOBOM KOHLEMNUUM
CMUCAHUA «TOKCUUYHbIX» aKTUBOB.

Ha cammuTe Takke aKTUBHO oOCY)Xpanacb UAEA McUepnaHus
3P PEKTUBHOCTU «<KOAMUECTBEHHOIO» MeToAa 60pbObI C KPU3UCOM.

Cyad NO HOBOBBEAEHUAM MOXHO YBUAETb, KaK HauuHaeT
BbIpUCOBbLIBATbCA HOBaA ¢uUHaHcoBasa apxutektypa. lpobrema B
TOM, YCMET AU HOBble MepPbl pearu3oBaTbCA U pa3opBaTb NOPOUHbIN
Kpyr: 6aHKu - notpebuteanr - 6aHKM A0 TOro, Kak HaAuHyT
OCYLLECTBAATbCA  MpauyHble MPOrHo3bl MO HeBo3BpaTtam nNo
KPEeAUTHbIM nopTdpensim GUHaAHCOBbLIX UHCTUTYTOB.

AoxopHocTb e Treasuries 3a MNOCAeAHWW TOProBblM AEHb
noApocAa, BAAOTHYIO NMPUOAM3MBLUUCL K oTMeTke 3%. Moxoxe, uTto
paBHoBecue Ha pbiHKke UST HauuMHaeT mocTeneHHo ycTynatb MecTo
onaceHUsIM pocTa NepBUYHOro NpPearoXXeHUs rocéymar. Ecau aTo Tak,
TO ronoca, npeapeKarLLe AaAbHEULLUIK POCT CTaBKU B GAMXKaMLLee
BpeMsA MOryT OKa3aTbCsA Npasbl.

Ynpaenenue Kasnauenctea
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HOBOCTW

Opranuzanus CTpaH- SKCIOPTEPOB He(DTH B BOCKPECEHBE peEIIMa  COXPaHHUTh CYIIECTBYIOIIHE
orpaHuyeHusi 1oObIYM 06€3 W3MEHEHHI, HO MUHHUCTPHI 3asBWIH, 4TO OyAayT Oojiee CTpOro coOJoIaTh
paHee COTrIaCOBAaHHOE COKpalleHHe mpou3BoacTBa. OHU TakKe COOOIIUIIHN, YTO MPOBEAYT OUYEpPEIHOE
cobpanue 28 w™as, 4TOOBI BHOBb OIICHHTH OajgaHC cmpoca M TpemaoxkeHus. B mpennsepun
ceronusmHero 3acenanuss MuHUACTpbI OIIEK roBopmim, 4To mepBbIM IMyHKTOM Ha IOBECTKE THS OyaeT
OoJiee CTpOroe BBIOTHEHUE COTJIANICHUH O COKpAIIEHUH OOBEMOB MPOU3BOJCTBA Ha 4,2 MUJUIMOHA
Oappeneil B CyTKH, NPUHATBIX C CEHTAOpA mnpouutoro roga. OJHAKO HEKOTOPHIE YJICHBI TPYIIIBI
3asABJISIIIA, UTO XOTAT HOBOT'O CHIDKEHUS HOOBIUM, YTOOBI M30€XKaTh JajdbHEHIIero ocjialdieHus IeH U
npeIynpeuTh HOBBIA POCT 3aMacOB, MOCKOJBKY CIPOC MalaeT.

Poccuiickue HeTAHBIE KOMIIAHWUU MOANEPKUBAIOT JIt000e perienne OpraHu3aluy CTpaH-3KCIOPTEPOB
He(dTH, ckazanm penoprepam Buie-npeMbep PO Urops CeunH, NpuHUMAIONIMK ydacTHe B 3aceIaHUU
kaprens. OH TakKe CKas3all, YTO POCCHICKHE KOMIAHWM K KOHILY Tofla COKpAaTHJIM J00bIYy HeTH Ha
TPU  MWIIMOHA TOHH. AHAJIUTHUKA CUHUTAIOT, 4YTO J0O00€ CHIDKEHHWE  POCCUUCKOW J00BIYH
HENPEJHAMEPEHHO U SBIAETCS  CJIEACTBUEM HEIOCTAaTOYHOIO WHBECTUPOBAHUS M 3PENIOCTH
MecTopoxaeHu. MuHucTp sHepreTuku U Heptn Bewnecyanbr Padasns Pammpec ckazan, dro Bce
muaucTpbl OITEK paGotatoT Haj Gojiee CTPOTUM BBITIOJIHEHHEM TEKYIIMX OrpaHudeHuid 1oObruu. Ha
BOIIPOC O TOM, €CTh JIM B IPYyNIE KOHCEHCYC B IOJIb3Yy JYYUIErO BBINOJHEHUS OTPaHUYEHU BMECTO
HOBOTO COKpallleHus] Ipou3BoACcTBa, Pamupec oteetmi: "Bee paGoTaioT Haja Jy4IIUM BBIOJHEHHEM.
Mps1 10JDKHBI OOCYAUTH 3TO. Y HAC €CTh KOHCEHCYC O 00Jiee CTPOrOM BBITTOTHEHUN".

Hcrounuxk: 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 0.0322 0.03500 0.0275 0.0298 1213 299 968
EURRUB_TOD 44.9307 45.02250 44,7565 44,92 69 132 000
EURRUB_TOM 44.8853 44.85000 44.695 44.8225 144 875 008
USD_TODTOM 0.0227 0.02900 0.0135 0.0135 5 060 499 968
USDRUB_TOD 34.7911 35.00000 34.7102 34.73 829 465 984
USDRUB_TOM 34.7699 35.09950 34.6 34.6925 2811013 120
rub

UHcTpymeHT 06opor CpB3B LeHa Usm cpB3B Aox cpB3B Kon caenok Aopasmewy,
RUOOOA0JQ144 65 223 185 97.73 0.02 9.00 3 0
SU25060RMFS3 61 919 805 99.74 -0.06 8.04 7 0
SU46003RMFS8 36 902 400 99.20 0.22 11.31 7 0
SU25057RMFS9 32062 281 97.75 0.23 10.56 6 0
SU25061RMFS1 8 828 037 94.79 0.21 11.12 3 0
SU46014RMFS5 2 665 000 81.25 -7.75 13.95 2 0
SU25059RMFS5 334 804 90.00 -0.98 12.77 1 0
SU25062RMFS9 133 760 88.00 -6.00 12.82 1 0
SU46018RMFS6 1480 74.00 -2.00 11.97 2 0
(o] 0 0.00 0.00 0.00 0 0
0 0 0.00 0.00 0.00 0 0

Urtoro 208 070 752 32

PernoHanbHble pOATH

UHCTpYMeHT 060poT OCH Cp-B3Bew LeHa WUsm cp-B3Beww Kon caenok 06opor PINC 0O6oport PEMNO
Mrlop45-06 240 891 400 78.69 0.20 17 125 535 000 1211 658 000
CamapO6n 5 88 597 000 78.41 -3.49 21 123 000 000 76 695 780
MTlop46-06 21 300 950 99.25 0.20 3 877 305 800 0
Moc.o6n.4B 18 675 200 98.50 0.14 28 0 9 343 300
Moc.o6A.88 5943 484 59.65 -0.47 20 128 875 000 159 224 800
Tomck.06-4 1344 525 85.37 -0.42 3 0 136 615 100
Moc.o6A.7B 56 031 50.03 1.83 4 0 544 915 500
Ka3aHb0606 2926 97.53 -0.23 3 0 118 197 900
Mrlop44-06 800 79.99 9.99 1 0 116 094 400
BopoHex064 0 0.00 0.00 0 0 139 889 400
MTlop50-06 0 0.00 0.00 0 0 551 323 300
(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

Uroro 397 969 400 142 1254 716 000 3327 122 000
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KopnopaTuBHbIe AOATH
UHcTpymeHT 060opor ocH Cp-B3Bel LeHa W3m cp-B3Beww Kon caenok O6opor PINC O6opor PENO

BTE- 5 06 89 135 380 99.64 0.06 44 315 560 500 0
FA3MPOM A4 66 967 650 97.23 -0.25 51 0 0
CAHOC-0206 65 116 820 94.40 0.25 21 23 562 500 71625 930
Poccenxb 7 64 531 360 99.16 -0.02 8 49 565 000 0
MKC5®un 01 63 281 650 84.33 0.24 23 26 782 760 13 404 240
TpaHcKoHT1 50 490 000 99.00 -0.50 2 9 851 078 000 0
06KoHa®-02 49 751 980 99.50 0.01 4 98 232 750 0
TIOMEH3HPr2 44 965 200 89.31 3.86 4 0 214 416 800
AK BAPC-04 42 140 000 98.00 0.00 39 0 23 456 170
AK BAPC-03 39 200 000 98.00 0.00 23 0 23 517 390
AUXK 1006 38 746 630 64.33 1.51 4 19 350 000 36 546 320
MpomTp0206 31 528 590 43.79 13.79 17 39 875 000 0
TMK-03 06A 23 806 320 91.27 1.88 4 0 59 310 990
HC-¢uH. 01 19 300 000 96.50 0.00 1 0 40 736 100
CtpTprasz03 13 261 340 97.02 0.03 17 17 498 080 330 262 300
Meuen 206 12 810 500 83.52 3.00 10 0 46 253 940
BBA MM 206 10 254 000 85.45 0.16 1 0 69 993 100
®unBualp 1 10 000 000 100.00 0.00 1 175 982 400 0
NyKoiin206n 8774 999 97.50 0.00 5 17 483 110 128 276 300
BTB-Ans®02 6 960 687 98.55 -0.24 3 123 192 500 51027 730
7KoHTUH-02 4069 233 79.25 -1.55 8 79 795 000 0
Pasrynan®3 1586 280 42.08 -1.66 27 183 713 500 0
YBPUP-¢ 02 1001 926 91.50 0.00 11 65 959 090 0
MOMTK-02 258 068 19.78 -0.22 17 504 000 000 0
®CK E3C-05 55267 96.96 0.03 2 0 477 443 200

WUroro 1207 718 000 1615 13 231 290 000 4 194 886 000
Akuuu

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

FA3MNPOM ao 17 713 290 000 127.96 3.77% 103 703 447 541 400 10 788 710 000
C6epbaHk 8 884 220 000 17.3 1.30% 66 836 213 203 400 2174 858 000
AYKOWA 7 063 364 000 13335 5.13% 53 992 466 941 700 1 947 075 000
PocHedTb 4 058 863 000 152.34 5.82% 37450 353 903 700 1 899 629 000
MKHopHuk 4038 749 000 1885.56 0.92% 41880 184 823 100 2026 047 000
Cypruérs 1 869 228 000 24.152 3.91% 22264 308 349 800 1377 278 000
BTE ao 1 402 281 000 0.0266 0.00% 14 510 54 538 460 788 477 900
Ypkanui-ao 1014 026 000 67.85 0.72% 17 446 710 000 72 303 000
Montoc3onot 940 817 400 1189.86 1.84% 12991 33575 580 77 722 850

WUrtoro 50 177 310 000 456 001 2 197 540 000 40 031 760 000

WUctouHuk: MMBB
BepHyTbCA K OrnaBAEHUIO
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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 MHGOOPMAaUMOHHBIX Lenei. LiMTpoBaHMe WAM HUCMOAb30BaHME BCEH MAM 4acTu
MHbOPMaLUK, CoAepXKaLLEeCA B HACTOALLEM OTYETE, AOMYCKAETCA TOALKO C NPSAMO OroBOPEHHOTO pa3peLueHus baHka.
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