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KOMMEHTAPWIA ECKA OrpaHUuYeHHasi aKTUBHOCTb, He6o/blUME U3MEHEHUS

BHELLUHME PbIHKA Y 3akoHogaTenei CLUA ecTb yeTbipe Heenun Ha
npeopgosieHune “puckasbHOro obpbisa”

Momowb Mpeunn HaKOHeL-TO yTBEpXAeHa

MWPOBbLIE PbIHKA POCCHSA: KJTFOUEBBIE MOKA3ATE/IU

Nocnepxee Npenbiayuiee UsmeHenne —— Cnpen Poccus 30 - UST 10 —— Poceus CDS 5Y
UST 10, YtM (%) 1,67 1,69 -26.n. ¥ 170
BUND 10, YtM (%) 1,41 1,44 -26.n. ¥
Hed1b Brent ($/6app.) 112 112 -0,25% ¥
3onoto ($/0z) 1751 1753 -0,12% ¥ 140-
EUR/USD 1,2997 1,2976 0,16% & Lg:
S&P 500 1406 1409 -0,20% ¥
Euro Stoxx 50 2 543 2 557 -0,57% ¥ 110
FTSE 100 5787 5819 -0,56% ¥
DAX 7 292 7 309 -0,23% ¥
Nikkei 225 9426 9367 0,63% 4 80— = I I L L L L o & & &
Dow Jones 12 967 13010 -0,33% ¥ $8 88 s s 5555 35 2 2 2 2
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POCCUMMCKMIA PbIHOK PA3BMBAIOLUMECS PbIHKU

MocnepHee MNMpeabiayuwee U3meHeHune MocnepHee Mpeabiayuwee N3meHeHne
OcTaTKu Ha KopcyeTax 736 715 202% & Russia 30, YtM (%) 2,83 2,85 -26.n. ¥
(mnpa py6.) ' Ukraine 20, YtM (%) 7,12 7,14 -26.n. ¥
Mosprime 3M (%) 7,44 7,42 26.n. & Brazil 40, YtM (%) 0,96 0,98 -26.0. ¥
MICEX Total Return 221 221 0,06% & Mexico 30, YtM (°/0) 3,99 4,02 -36.0. ¥
0®3 25073 (%) 6,18 5,94 246.n. & cps Poccus 5Y, (6.n.) 146 146 06.n.
0®3 25077 (%) 6,81 6,81 -16.n. ¥ cps ykpauna 5Y, (6.n.) 645 659 -146.0. ¥
Fasnpom-11 (%) 7,55 7,49 66.n. & cps KasaxcraH 5Y, (6.n.) 158 159 -16.n. ¥
MMBB USD/RUB 31,0275 31,1086 -0,26% ¥ cps Bpasunus 5Y, (6.n.) 106 104 26.n. 4
MMBB EUR/RUB 40,1963 40,1413 0,14% & CDS Mekcuka 5Y, (6.n.) 102 101 16.n0. 4
MMBB Kop3uHa 35,1773 35,1510 0,07% &

KOMMEHTAPUWA IECKA

OrpaHuYyeHHas aKTUBHOCTb, HebonbLUNEe N3MEeHeHUs

JlokanbHbINA PbIHOK. KpyBasi O®3 NpaKTUYECKM He M3MEHMACk BYEPa MO CPABHEHMIO C YPOBHSMM NATHULBI. B NoHeAenbHUK Habnoaancs BbICOKUM
Crpoc Ha AMHHble 6ymarn ®CK E3C, MasnpomHedTH, Vimpelcom.

[HoxopHocTb OD3 25076 BYepa npocena Ha 3 6.n. 4o 6,47%, O®3 25077 — octanack npexHel, 6,81%, OD3 26204 — onycTunacs Ha 1 6.n. ao 6,81%.
B kopnopaTuBHOM cekTope: A0XOAHOCTb EBpa3XonauHr ®uHaHc-4 ynana Ha 2 6.n. ao 9,5%, PCXB-15 — Bbipocna Ha 9 6.n. ao 8,23%.

EBpo60HAbI. BuepaluHuii AeHb 6bin o4eHb TUXMM. Ha AnMHHOM KoHUe KpuBoi AJIPOCHI 6biim BbICOKME 3asiBKM Ha MOKYMKY, XOPOLWKM 6bi Crpoc U Ha

Akbars15. B LUenoM pocT No CpaBHEHWIO C NATHULEN cocTaBun 20-25 6.1M. B LieHe.
HaBepx



BHELUHME PbIHKA

Y 3akoHogaTenei CLUA ecTb ueTbipe Hegenu Ha npeogosieHme “puckanbHOro o6poisa”

[Jo 1 anBapsa 2013 r., Koraa AOMKHbI BCTYNUTb B CUITY OFPaHUYEHUs pacxoioB U YBENNYeHMe Hanoros (OHM CMOCO6HbI CyLLECTBEHHO 3aMeannTb
3KoHOMUYeckuid pocT B CLLA), ocTtaeTtcs 35 fHeil. BpeMeHM xe Ansi noMcka KOHCEHCYCa Y 3aKoHoAATeNEeN eLle MeHbLUE BBUAY POXAECTBEHCKMX
KaHWKyn.

CerogHs B 17.30 N0 MOCKOBCKOMY BPEMEHWN OXMAAETCS BbIXOA AAHHBIX MO 3aKa3aM Ha TOBapbl ANWUTENbHOrO Nonb3oBaHus, B 18.00 — nHaekcol
HeasuxmMocTn S&P/Case-Shiller, a B 19.00 Npou3BOACTBEHHbIN MHAEKC PPB PUUMOHA], MHAEKC NOTPEGUTENBCKOW YBEPEHHOCTH, @ TaKXXE MHAEKC LieH
Ha aoma FHFA.

S&P 500 npocen Byepa Ha 0,2%. [oX0AHOCTb aMeEpUKAHCKMX KasHayelcKkux obanraumii He M3MeHunach, COCTaBMB Ha cpoke 2 roaa 0,26%, Ha cpoke 5
net - 0,67%, Ha cpoke 10 net —1,65%.
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Hagepx
Momouwyb Npeumn HakoHeL-TO yTBepKAeHa

Kak coobwwmn rnasa ELIE Mapvo [paru, EC 1 MBO 1oroBopunvcb-Taku 0 BbiAeneHun peumn naketa hMHaHCOBOM MOMOLLM - €4HOBPEMEHHOIO TPaHLUA
obbeMoM 43 mnpa eBpo. B3ameH Mpeums obellaeT CHU3WUTL ONTOBYIO Harpy3sky 4o 124% BBIM k 2020 r.

CeroaHs A0/MKHbI MPOMTM ayKUMOHBI MO 06/MraumaM ctpaH KOxHoi EBporibl, pesybTaThl KOTOPbIX MOKaXYT, HACKOMbKO BEMIMKO A0BEpUE MHBECTOPOB
K PELLEHMAM eBPONeNcKmX oduLManbHbIX OPraHoB B OTHOLLEHWUM AOMrOBbIX NPo6eM. McnaHus NpoaaeT TPex- U LeCTUMecsyHble 6ymaru, a Utanus -
061Mraumm, NPUBSA3aHHLIE K MHGISALMK.

Eurostoxx 50 onyctuncs B noHegenbHUK Ha 0,57%, DAX — Ha 0,23%. B KpyBOI HEMeLIKUX CyBEpEHHbIX ByMar AJOXOAHOCTb OCTanach NpexHein: Ha
cpoke 2 roaa - 0%, Ha cpoke 5 net - 0,43%, Ha cpoke 10 net — 1,41%. CraBku No ABYX/IETHUM UCNAHCKUM, NOPTYrasbCkUM U UTaNbSHCKUM ByMaram
coctaBuu 3,01%, 4,27% v 2,01% cooTBeTcTBEHHO Cnpes obnuraumii eBponelickoro dboHaa ctabunbHocTn (EFSF 16) k 6yHaaM yBennumncst Ha 1 6.n.
0 56 6.n. Kypc eBpo k gonnapy CLUA nonusuncs Ha 0,02% ao 1,2964. OnaceHusi B OTHOLLIEHUN TMKBMAHOCTM B EBpone ctabunbHbl: cnpeg LIBOR-0IS
Ha cpoke 3 Mecsiua coctasun 13 6.m.
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*Bce ueHbl npveaeHsl Ha 8:00 (MCK) 27 Hos6ps 2012 r.
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