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H3menennst
HMnaukaTopsl Ceroanst 3a IeHb 32 HeJeJI0
EUR/USD 1.3077 -0.0125 -0.02
Hedrs Brent, IPE 53.06 1.18% 2.85%
S&P 500 865.30 1.55% 4.86%
Libor(6M) (%) 1.64 -0.01 -0.05
MOSPRIME(3M) (%) 15.88 0.00 -0.37
UST10 (%) 2.83 0.07 -0.02
RusGLB30 98.88 0.31 1.63
Josnap (TOM) 33.35 -0.12 -0.35
Egpo (TOM) 44.06 -0.06 -0.63
Wunexc PTC 819.57 1.70% 7.76%
Wunexkc MMBB 917.10 1.23% 5.08%
3BP (mutpa. mon) 385.00 -3.00
Jlenexnas 6a3a y3koe onp. (Mip. py6) 3710.10 -19.70
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BAJTIOTHbIN 1N OEHEXKHbLIA PbIHKM

Kypc py6ab-aonnap
5750 CymmMa oCTaTKOB CPEACTB Ha Kopcuetax U AenosuTax
3.00 cocTaBMAQ MO UTOram BuepallHero AHA:662.3 MApA. pybaen.
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CEKTOPOM Ha ceropHsiliHee yTpo: 58,9 mapa. pybnen.

3amMeTHbIX ABUWKEHUW ¢ BAHKOBCKOM AMKBUAHOCTBIO HE
npoucxoaut. CtaBku no onepaumuam SWAP ¢ ponnapamu uyTb
Hcrounuk: MMBB, Baw Cnypr NoAPOCAU A0 9-9,5%. UHAMKATUBHAA CTaBKa MeX6aHKOBCKOTO
poiHka MIACR (overnight) coctaBuna Buepa 8,09%. Mbl
nonaraem, YTo KOHbIOHKTypa A€HEXHOI0 pblHKA CyLLECTBEHHO
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PbIHOK BAJTKOTHbIX OBIFALIANA
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Akuuu, KasHauenckue obavraumm (UST10)

CraBKka pecATUAETHEW HOTbl cOCTaBUAA MO UTOram BUepallHEro
AHA 2.83 % (0.070 nn.). MpombiwAeHHbIM UHAEKC Dow Jones -
8,125.43 n. (+1.19%). PacluuMpeHHbIH UHAEKC (OHAOBOIO pblHKA

S&P 500 cocraBun 865.30 n. (+1.55%).
qupa BbIXOAUAU KaK NO3UTUBHbIE, TaK W HeraTtuBHble

HOBOCTW, OAHAKO PbIHOK BCe XXe obpaTMA BHMMaHWE Ha MNO3UTUB.
Cpear NO3UTUBHbBIX HOBOCTEM MOXXHO BbIAEAUTb AOCTAaTOYHO XOPOLLUM
KBapTanbHblM KopnopaTuBHbIM oTtueT JP Morgan, a Takke BbIXOA
AaHHbIX Jobless Claims B CLUA.

PazouapoBanu AaHHble MO pas3pelleHUAM Ha CTPOUTEAbCTBa
(Building permits) - 513 Tbic. npu nporHo3e 550 TbiC., U Hayana
CTPOUTEABLCTB HOBbIX AOMOB — 510 ThIC. (OXXMAaHUA - 560 ThiC.).

CeropHs 3anAaHMpoBaHa nybAnkauus KBapTaAbHOM
otyeTtHocTn no Citigroup, a Takke BbIXoA MHAEKCA MuUUUraHCKoro

YHusepcuteta CLUA.
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Pybnesble gonru

Buepa Ha pblHKe pybAeBbIX AOATOB OCHOBHas aKTUBHOCTb ObiAa
BHOBb COCpPEAOTOYEHA B MYHUMLMMAAbHOM CEKTope Ha obAMraumax
Mockebl. B  KopnopaTUBHOM  CEKTOpe  TOpPrMu  MPOXOAAT
npeuMMyLLEeCTBEHHO B Bymarax nepsoro swenoHa.

Mbl He WCKAIOUAEM, UTO CEroaHA LieHbl Ha PbiHKE PybAEBbIX
AOArOB MOAPAcTYT Ha ¢(OHEe AOCTAaTOYHO HHU3KUX cTaBoK MBK u
onTUMM3Ma Ha GOHAOBLIX PbIHKaX.

Ynpaenenue Kasnauenctea Otaen aHanu3a PUHAHCOBbLIX PbIHKOB Ctp4
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HOBOCTW

O0beM o0s3arenbcTB  DenepanbHoit pesepHoit cuctembl CIIIA Bripoc 3a Hemento kK 15 ampens mo $2,169
TpwutHoHa ¢ $2,069 TpwinMOoHA 3a  TPEABIAYINYIO HeAenro, roBopurcs B coobmennn DOPC. Tlpsmsre
3auMcTBOBaHMs 6aHkoB y MPC mocpeacTBOM Tak Ha3bIBAEMOTO "MHCKOHTHOTO OKHA" COKpaTHIUCh 10 $48,49
MuMapaa B cyTku ¢ $49,16 muwuinapna B CyTKM Ha Tpeapinymiei  Heaene. YUCThI 00beM BIOXKCHUI MO
nporpamme kommepdeckux Oymar (Commercial Paper Funding Facility), B pamkax xotopoit ®PC mokymaer
TPEXMECSIYHbIC OyMaru ¢ HAaUBBICIIMMH PEHTUHTaMU, YTOOBI 0)KMBHTH CEKTOP KPaTKOCPOYHOT'O KPEIUTOBAHUS,
camsuics 1o $238,44 munnmuapaa no cocrosiauto Ha 15 anpens ¢ $251,23 munnuapna va 8 anpens.

JIVKOIMJI nocpouso moracun kpemuT Ha 400 MIIH eBpO, B3AThIi Y TPeX 3allajHBIX OAHKOB HA MOKYIKY JOJIH B
HedTenepepabaTriBatoieM 3aBoge B Wrtamuu, cooOmwia kommnanus B 4eTBepr. Kpemut mpusnekna "gouka"
JIVKOMJIa LUKOIL Finance Ltd B Hosi6pe 2008 roa Ha IIECTh MECSLEB ¢ BO3BMOXKHOCTBIO IPOJIOHTALNH CIIIE
Ha 6 MecsAueB JUII ~ YAaCTHYHOro (PMHAHCHPOBAHMSA TOKYNKH 49-TIpOLEHTHON MO B UTAIBSTHCKOM
HedTenepepabaTriBatoeM komiiekce ISAB. "/locpouHoe morameHne KpenuTa OCYLIeCTBICHO U3 COOCTBEHHBIX
CPEICTB, CTEHEPHPOBAHHBIX B IMEPBOM KBapTalle TEKylIero roja'", - TOBOPUTCS B COOOIICHHH KOMIIaHUU.
Benymmumu opranmzatopamu kpenuta 0t ABN AMRO bank, Barclays Capital m ING, areatom - The Royal
Bank of Scotland. JIVKOWJI B uioHe MpomLIOro roja OOBABHI O CO3IAHHH COBMECTHOTO MPEIIPHATHS C
utanbsHckoit ERG, 49 mporeHToB B KOTOPOM  00OIIIOCH POCCHICKOW KOMIaHuu B 1,35 Muwmmapaa eBpo mpu
obmeit cronmoctr CII 2,75 mummapaa espo. Bsamen JIYKOWJI monyunn goctyn k asym HIT3 Ha CHupmnu
COBOKYITHOM MOIITHOCTHIO 16 MHJUTHOHOB TOHH B rojl. B kKoHIIE mporuioro roaa JIVKOWMIT TIPUBJIEK KPEAUTHI IS
(MHAHCUPOBAaHMS CIEIKH: TPEXJICTHUH KpeauT Ha $280 MUJUTMOHOB 1O 5,4 TPOIICHTA B TOJ M ILIECTUMECSYHBIH
Ha 400 MIJITHOHOB €BpO MO 5,9 MPOIEHTa FOI0BBIX.

[pesunent Poccun Amutpuit MenseneB Beien 3a nubepanaMu NMpHU3Ball BEPHYTh KOHKYPEHIMIO B TIOJHUTHKY,
BBICITYIIAB Tepen 3TuM xano0y Ha m3bueHne OMOHoMm rpaxknan nmo BmagmBocToke, MCTOPHIO W3THAHHOM
KypHAITUCTKHA- MoigaBanku Hartampm Mopaps u TpeOoBaHHE pa3peliuTh MUTHHTH Ha KpacHo# Turomamm.
Berpeua 43-meTHero mpesuieHTa C INpaBo3allMTHHKaAMH B Kpemie cocrosiack B cpefqy, HO CTEHOrpaMMa
3aKpBITOH OT Tpecchl 4acTu Oecenpl Obla OMyONWKOBaHA Ha KpeMJIEBCKOM caiite www.kremlin.ru nums Ha
JIpyTOM JIEHb.

Poccuiickuii Ypca 06ank, Bxonsamuii B Ton-30 KpymHeHmMx 0aHKOB, OOBSBUI O BHIKYIE ABYX BBITYCKOB CBOMX
eBpoOoHn0B (LPN) - ¢ moramennem B 2010 roxy o6semom 400 MuILTMOHOB eBpo 1 ¢ moramienneM B 2011 romy
o6bemMoMm 300 MIJITMOHOB €BpO, TOBOPHTCS B MaTepuaiaXx OaHka, nMeromuxcs y Peiitep. bank orpanmamin
npeanoxenue o0bemMoM 100 MWIIMOHOB €BpO MO OOOMM BBHITyCKAM M YCTaHOBHJI MHHHUMAIBHYIO LIEHY Ha
ypoBHe 92 mporenToB or HommHana 1 LPN-2010. Jns LPN-2011 cHayanma Oputa oObsiBIeHa 1eHa 82
MPOIICHTA, 3aTeM OaHK CKOPPEKTHUpoBal ¢€ 10 84 TpOIeHTOB OT HOMHHANA. CpOK MpemIoKeHus UcTekaer 23
anpens. B aHBape 6aHK OOBSBWI, YTO MOXKET BpeMs OT BPEMEHHU BBIKYyNaTb, Kak HA OTKPBITOM pBIHKE, TaK U
Yyepe3 yacTHbIC TpaH3aKIHK, eBpoOOHAbI ¢ moramenneM B 2010 roxy. Tpeiinep kpymHOro poccuiickoro 6aHka
TOBOpWJ, YTO Ypca OaHK TIpemiarajl KylmuTh OOHABI IO IIeHE 75 TMPOIEHTOB OT HOMHHaNA. MHUpPOBOMA
(hMHAHCOBBIH KPU3UC OOPYIIMI CTOMMOCTh KOPHOPATHBHBEIX E€BPOOOHIOB POCCHHCKUX SMHUTEHTOB, YTO JEIAeT
JOCPOUYHBIH BBIKYN JOJTa BBICOJHBIM JJIsl MHOTHX KOMIIAaHMK - BTOpoW mo BennunHe rocoank PO - BThH B
ampe’ie BBIKYITHII YacTh CyOOPAMHUPOBAHHBIX eBpooOuranmii ¢ moramenneM B 2015 roxy, npeioxus neny 64
MPOIIEHTa OT HOMHUHAIA. Ypca 0aHK, HETaBHO OOBSIBUBIIHK O ciiussHuHA ¢ MJIM-0aHKOM, BXOIAIINM B JECATKY
KPYNMHEHIINX 4YacTHbIX OaHKoB P®, Obul OJHMM W3 aKTHUBHBIX 3a€MIIUKOB Ha MEXIyHAPOIHBIX PBIHKAX
KaIuTaia.

Wcrounuk: Peiitep
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ETC

UHctpymeHT Cp-B3B WU3m cp-B3B Open Close 06bem Topros
EUR_TODTOM 0.01 0.01000 0.0096 0.0104 416 400 000
EURRUB_TOD 44.0597 44.12000 44.01 44.072 59 562 000
EURRUB_TOM 44.0226 44.13750 43.93 44.055 122 051 000
USD_TODTOM 0.0077 0.00750 0.0072 0.008 5 608 800 256
USDRUB_TOD 33.412 33.44540 33.36 33.395 745190 976
USDRUB_TOM 33.4084 33.47000 33.32 33.345 2 849 312 000
rub

UHcTpymeHT 06opor CpB3B LeHa Usm cpB3B Aox cpB3B Kon caenok Aopasmewy,
RUOOOAO0JQ4H7 1509 787 162 96.22 0.17 9.50 9 0
SU25063RMFS7 49 768 030 89.81 0.31 11.24 7 0
SU25057RMFS9 39 856 354 98.66 -0.03 9.56 5 0
RUOOOAOGTHA6 39 730 000 99.33 8.18 15.14 2 0
SU25060RMFS3 19 986 000 99.93 0.03 7.98 1 0
SU46017RMFSS8 4 800 000 80.00 -1.85 11.65 2 0
SU25059RMFS5 1014 196 93.91 -0.09 10.29 3 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

WUroro 1664 941742 29

PernoHanbHble pOATH

UHCTpYMeHT 060poT OCH Cp-B3Bew LeHa WUsm cp-B3Beww Kon caenok 06opor PINC 0O6oport PEMNO
Mrlop45-06 930 595 400 80.42 0.23 55 0 1 557 801 000
MTlop50-06 544 327 000 83.73 0.15 42 83 775 000 168 151 300
MTlop59-06 223948 600 96.96 0.08 24 96 980 000 89921 210
MTlop58-06 185 209 100 90.61 0.08 49 117 777 000 787 971 300
MTlop54-06 110 841 500 78.81 0.22 59 102 460 000 484 160 600
Moc.06A.88 33 353 850 79.17 2.08 36 255 325 000 96 777 890
Ap06A-07 31675 280 93.35 -1.15 7 10 190 880 0
CamapO6n 5 16 740 000 83.70 -0.14 1 0 59 552 410
MTlop39-06 1617 960 74.94 0.02 6 0 38 041 560
Mrlop44-06 2174 72.47 0.74 3 0 119 527 300
MpkO6A31-6 0 0.00 0.00 0 0 510 963 400
(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

Uroro 2133 940 000 365 666 507 900 4 480 209 000
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KopnopaTuBHbIe AOATH
UHcTpymeHT 060opor ocH Cp-B3Bel LeHa W3m cp-B3Beww Kon caenok O6opor PINC O6opor PENO

Poccenxb 3 168 953 200 96.00 0.03 19 96 000 000 56 983 920
PycduHaHc3 152 515 400 99.49 -0.04 15 190 029 000 0
Cucrema-01 106 640 400 100.64 -0.08 30 357 105 500 487 100 700
PXA-0606A 93 563 140 90.00 -1.12 2 94 600 870 33 506 530
MKB 0306n 87 258 100 99.28 -0.52 3 198 540 000 0
TpaHcOUHM2 81 530 000 100.00 0.05 1 0 0
BBA NN 206 59 576 020 91.45 0.63 6 59 507 220 225 023 100
ABTOBA3604 58 652 650 92.83 -4.54 21 53 212 500 269 358 400
KBPeHKan-3 58 252 700 95.48 0.47 44 167 852 600 0
YpancubAK1 52 982 390 98.00 0.31 18 0 0
HOMOC 98 50 421 400 99.30 0.00 9 49 247 840 508 568 900
PycouHaHcd 40 307 200 94.00 0.82 6 43 807 770 0
Ky6Huea 01 39 000 000 100.00 100.00 5 81 000 000 0
TatpoHab 4 31415 750 99.73 0.32 10 19 946 000 0
PycCraHa-7 30 004 500 100.02 0.27 4 90 009 000 0
Meuen 206 29 602 580 89.50 1.08 12 22 287 500 8 854 608
Kokc 02 27 435 000 91.45 2.40 1 0 87 545 520
OTK-03 06. 24 512 680 96.32 0.35 3 0 79 097 700
BTG - 6 06 23 174 820 99.21 0.07 28 31 248 000 0
Maruut® 02 21 351 120 79.94 0.74 11 33 474 000 0
UKC5®un 01 21 081 870 89.38 0.02 5 447 000 000 16 957 580
NpomTp0306 20 520 590 57.00 3.95 2 38 700 000 0
EEPP 0106A 19 076 190 103.11 -0.14 11 154 500 000 0
MapoOrk-1 17 758 080 86.00 0.39 19 65 352 260 9665 754
TrK-10 061 15 895 750 98.96 -0.14 15 0 186 321 500

WUroro 1918 091 000 1854 4 515 605 000 8 149 794 000
Akuuu

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

C6epbaHk 27 233 940 000 29.14 3.67% 133 866 441 023 300 2 926 892 000
FA3MPOM ao 7 321 838 000 142.87 0.73% 60 050 136 588 000 10 314 870 000
AYKOWA 4 456 659 000 1503.69 -2.82% 47 625 35712 2 253 452 000
TMKHopHuk 3182 223 000 2649.05 0.56% 34 320 3260961 2 566 748 000
BTE ao 2311 747 000 0.0336 3.85% 17 700 3767 780 614 891 200
®CK E3C ao 1645 241 000 0.215 11.61% 12 717 4289 472 524 900 000
PocHedTb 1 526 909 000 174.4 1.93% 16 413 1207 570 4979 851 000
C6epbaHk-n 1 423 328 000 13.1 5.79% 21 950 28 384 000 505 443 600
Pycluapo 647 893 700 0.939 0.21% 7 346 29 908 030 1288 641 000

WUrtoro 54 006 970 000 461 652 963 103 700 46 960 070 000

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 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



