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SATOH EHEAHEBHIA 0530P A0NTOBOTO PhIHKA
B ®OKYCE

BHELLUHME PbIHKW EBpona BHOBb B LieHTpe BHUMaHUS
AEHEXXHbIA PbIHOK NepexwTs YeTBepr
PYBJIEBbIE OBJ/IMTALIMA B kpuBoii O®3 6e3 nepemMeH
MWPOBbLIE PbIHKA POCCUA: KJITFOUEBDBIE NMOKA3ATE/IN
MocnenHee NMpeabiaywee UsMeHeHune — Cnpeg Poccnst 30 —UST 10 —— Poccus CDS 5Y

UST 10, YtM (%) 2,02 2,03 -16.n. ¥ 290v
BUND 10, YtM (%) 1,79 1,79 - th\-,—-;\\/\
HedTb Brent ($/6app.) 126 126 -0,16% ¥ 260 v—
3onoto ($/0z) 1710 1714 -0,22% ¥
EUR/USD 1,3089 1,3124 -0,27% ¥ £ 530 AN
S&P 500 1371 1371 - ©
Euro Stoxx 50 2516 2516 - 200 A
FTSE 100 5887 5887 - \\\'jt.
DAX 6 880 6 880 -
Nikkei 225 9961 9930 031% 4 O L a s s s b s om e & oA

B & & & & & # & & 8 8 8 & ¢
Dow Jones 12 922 12 922 T A 8 % o 2 9 =~ =z b oN o2 5
POCCUIACKWIA PbIHOK PA3BUBAIOLLMECS! PbIHKWU

NMocnepHee Mpeabipywiee NsmeHeHne MocnepHee Mpeabiayuwee N3meHenne
OcTaTtkm lga KopcueTax 565 651 S13,27% ¥ Russia 30, YtM (%) 3,93 3,93 06.n.
(mnpa py6.) Ukraine 20, YtM (%) 9,23 9,23 06.n.
Mosprime 3M (%) 6,75 6,73 26.n. & Brazil 40, YtM (%) 1,06 1,06 -16.0. ¥
MICEX Total Return 211 211 -0,08% ¥ Mexico 30, YtM (%) 4,69 4,69 06.m.
0®d3 25073 (%) 5,92 5,92 06.n. CDS Poccus 5Y, (6.n.) 179 179 -
O®d3 25077 (%) 7,31 7,27 46.n. & CDS YkpauHa 5Y, (6.1.) 768 768 -
Fasnpom-11 (%) 7,40 7,48 -76.n. ¥ cps KasaxcraH 5Y, (6.n.) 220 220 -
MMBE USD/RUB 29,5265 29,7103 -0,62% ¥ DS Bpasunus 5Y, (6.n.) 129 129 .
MMBB EUR/RUB 19,4100 39,0200 -50,26% ¥ (DS Mekcuka 5Y, (6.11.) 122 122 .
MMBEB KopauHa 33,7050 33,8750 -0,50% ¥
BHELLIHUE PbIHKA

EBpona BHOBb B LIeHTpe BHUMaHUA

CerogHsi HAUHETCS BYXAHEBHAs BCTPEYa MUHUCTPOB (UHAHCOB EBPO30HbI, B paMKax KOTOPOW, BEPOSITHO, PeLUMTCs cyabba ocTaBmxcs 71,5 Mnpg
€BPO BTOPOro nakeTa uHaHcoBOM nomowum Mpeunn (061umm obbemMoM B 130 Mpa eBpo). XoTS pUTOpMKa NpeacTaBuTeneit hMHaHCOBLIX BEAOMCTB
CrocobHa oKasaTb BAUSHUE Ha PbIHKK (MPeXae BCEro — Ha Kypc eBpo), OKOHYATebHOE peLLeHune, No BCel BUANMOCTM, BYAET MPUHSITO TOMLKO BO
BTOPHWK.

VIHBeCTOpbl MOTyT Takoke 06paTUTh BHUMaHWE Ha pasMelleHve obnuraumin ®paHummM, XOTs UTOMM ayKLUMOHOB BPSA SN OKaXyT CyLLECTBEHHOe
BO3JeMCTBME Ha HAaCTPOEHUS.
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OEHBXKHbINA PbIHOK

MepexuTb yersepr

CuTyaumsi C IMKBUAHOCTBIO Ha POCCUIMCKOM PbIHKE OCTaeTcs c6anaHCpoBaHHOM, 0AHAKO “3anac NPOYHOCTM” B BUE OCTAaTKOB Ha KOpCYETax v
peno3uTax B LIb nocteneHHo cokpalyaeTcs. K KOHLy NpoLusioi Heaenn o6beM IMKBUAHBIX aKTUBOB Ha 6anaHcax 6aHkoB onycTuncs Huke 800 mnpa
py6., YTO HE CIMLLKOM MHOFO, 0CO6EHHO YUUTbIBasi MPUBAVKAIOLWMIACS NEpUOA HaNoroBbiX BbiNaT. HeraTuBHas uMcTas NMKBUAHAS No3vumMs 6aHKOB He
cnvwkoM Benuka (-31,5 Mnpa py6. No COCTOsIHUIO Ha KOHeL, NPOLUO HeAenn), HO MOXET A0BOJIbHO BbICTPO CTaTb Kyaa 6onee 3HauUTeNbHON—
0cobeHHO ecnin Hanorosble MnaTexu He ByayT XoTa 6bl 0THACTM KOMNEHCUPOBAHbI MPUTOKOM 6I0AXETHBLIX PacxoAoB.

B uetBepr (15 mMapTa) 6aHkaM NpeacTOUT NepeuncIUTb NNaTexXu B MeHCUOHHLIM GoHA M DOHABI COLMAnbHOrO U 0653aTeNbHOr0 MeAULIMHCKOro
CTpaxoBaHus. o Hawwmm oueHkaM, obbeM BbiniaT MoXeT cocTtaBuTb 150—-180 mnpa pyb6.

Ha BantoTHOM pbiHKe py6nb Tepsin No3vummn — ero Kypc 0OTHOCUTENbHO Aonnapa Bbipoc Ha 0,53% o 29,58, oTHocuTenbHO eBpo — Ha 0,26% ao 38,68,
OTHOCUTENbHO 6MBAsNIOTHOM KOpP3WHBLI — Ha 0,39% a0 33,68. BonaTunbHOCTL Napbl py6ib/aonnap cokpatunack Ha 22 6.n. Ao 10,99%. Ha cpoke 3
Mecsiua ctaBka NDF yMeHblumnach Ha 1 6.n. o 5,25%, Ha cpoke 6 MecsueB - Ha 1 6.Mn. A0 5,34%. B Kp1BOI KPOCC-BatOTHLIX CBOMOB CTaBKW HEMHOMO
MOHM3MNNCL: Ha cpoke 1 rog —Ha 1 6.n. o 5,48%, Ha cpoke 3 roga - Ha 1 6.n. o 5,76%, Ha cpoke 5 net —Ha 1 6.n. Ao 6,03%.
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PYBJIEBbIE OBJIUITALIUAN

B kpuBoii O®3 6e3 nepeMmeH

B kpvBoit O®3: AOXOAHOCTb BbiNyckoB 25076, 25077 1 26204 ocTanack NpakTUYECKN HEM3MEHHOMN — 5,84%, 7,27% 1 7,62% COOTBETCTBEHHO. B
KOpMopaTUBHOM CEeKTOpe: A0X0AHOCTb EBpasXonanHr ®uHaHc-4 ysenuymnack Ha 17 6.n. ao 9,84%, ®CK E3C-19 - Ha 6 6.n. 8o 8,72%, PCXB-15 —
cokpaTtunack Ha 10 6.n. ao 8,21%.

AHHa boralokeBuy

anna.bogdyukevich@aton.ru
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*Bce ueHbl NpuBeaeHbl Ha 8:00 (MCK) 12 mapTa 2012 .
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