MHBECTULUMOHHAA KOMNAHUA UK PYCC-UHBECT
E)xxeHepenbHbIY 0630p AONTOBbIX PbIHKOB

KommeHTapui

MwuHyBWAaA Heagena [NA KOPNOPATUBHOrO
cekTopa pybnesoro A0NroBoro pbiHKa bbina
yMepeHHO HeraTuBHoON. CpeaHee CHUXKeHne
KOTMpOBOK coctaBuno 0,18%, ob6bembl
ToproB 6binM Ha 20% HUXKe cpeaHUX 3a
nocnegHnin  mecau. apgeHne  6biIO
npucylle BbiNyCKam Ha BCEM y4yacTKe
KpnBon. B  TeyeHue Bcelr  Hepenu
Hambonbluee faBneHWEe OKa3blBaNOCb Ha
BbINYCKM C pAlopaumen cBbiwe 3 feT,
KoTopble notepsanan 0,56%, Tem He meHee
MHTEPECOM Yy WHBECTOPOB BHOBb He
NoNb30Ba/INCb, 0O6BEM CAENOK COCTaBMUA
avwb 12% ot obwero. OcHoBHOM obopoT
npuwenca Ha KOpoTKue bymarn — 6onee
50%, enouHOW AWMHAMWMKKU BbIABAEHO He
6b110, M BbINYCKM MNOTEPANN B CPeaHEM
0,02%.

B uncne rnasHbIx ayTcangepoB HAXOANANUCH
BbIMYCKM  CEKTOPOB  METanayprum  u
TpaHcnopTta, 060poT N0 KOTOPbLIM COCTABUA
OKONO 4YeTBepTU B CermeHTe, a nageHue
cootBeTcTBEHHO Ha O0,57% wun +0,1%.
Moaaep*KKOM pPbIHKY BbICTYMUAN BbIMYCKK
aNeKTposHepreTnyeckoro  (+0,04%) n
po3Hu4YHoro (+0,09%) ceKTopoB.

B cektope OP3 He 6bI/10 BbIABNEHO eAMHOM

AVHaMKMKK.  [loNb30BanUCb  YBEPEHHbIM
CNPOCOM KOPOTKME U AJINHHbIE BbINYCKY,
npubaBumBLINE 0,18% 7 0,3%

COOTBETCTBEHHO. B TO Bpems Kak Ha y4acTke
1-3 roga nageHne coctasuno 0,09%,
KoTopble TaKxe cbopmmpoBanu
MOBbIWEHHbIA  UHTEpPEC Yy Y4YacCTHUKOB
pblHKa, cobpas cBbilwe 40% obopoTta B
CcermeHTe.
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He¢Tb Brent 106,77

5-netHunit CDS 298

busantoTHasa 36,19
KOp3MHa
FopoBasn ctaBka 6,64

NDF

Mosprime o/n 5,74

AenosutbiB b 108,67

OcTaTKku Ha 707,37
KOpp. cu.
UST 2 0,27
UST 10 1,96

Russia 10yr 4,80

China 10yr 3,55
India 10yr 8,91
Brazil 10yr 3,49

Portugal 10 yr 14,35

Ireland 10 yr 9,47

Italy 10 yr 7,17
Greece 10 yr 27,94
Spain 10 yr 6,49
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MHBECTULUMNOHHAA KOMNAHUA UK PYCC-UHBECT
E)XeHeaenbHblii 0630p AONTOBbIX PbIHKOB

0O6bem, mnH. pyb6.

Bbinyck Aarta
TpaHcOUH-M-17 29.11.2011
Ab6contot baHKk-b0-01 30.11.2011
TatdoHa6aHK-60-03 01.12.2011
Yamyptna-34005 01.12.2011
Kapenna-34014 02.12.2011

Bbinyck
PXAO-12 (odeprTa)
NHTerpa ®rHaHc-02
MaTpuua ®uHaHc-03 (odepTa)
baHK NHTe3a-02
Macrtep-baHk-03
Poctenekom-Y-39
MeTkombaHK-01 (odepTa)
Pasrynai-duHaHc-04 (odpepTa)
Pycckuii ctaHgapT-2016 (odepTa)
TKC BaHk-B0-02 (odepTa)

TpaHcrascepsuc-01 (odepTa)

28.11.2011

UcmouHuK: Bloomberg
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MHBECTULUMNOHHAA KOMNAHUA UK PYCC-UHBECT
E)XeHeaenbHblii 0630p AONTOBbIX PbIHKOB

3aaBaeHue 06 orpaHNYeHUn OTBETCTBEHHOCTHU, HacTosiwme 0630pbl NOAroToBAEHbI B MUHGOPMALLMOHHBIX
uensax, OHM HM B KOEM C/lyvae He ABNAKTCA U HE A0JIKHbI PACCMATPMBATLCA KaK NPeaioKeHMe KynnuTb
WKW NPOAATb COOTBETCTBYHOLLME LeHHble bymarn, HbopmaLms, cogeprkallanca B AaHHbIX 0630paXx,
NnoayyYeHa 13 Bbi3blBaOLLMX J0BEPUA OTKPLITbIX CTOYHMKOB, HECMOTpPA Ha TO, YTO NPU NOATOTOBKE
0630p0oB 6bIIM NPeANPUHATLI HEOBX0ANMMbIE Mepbl A1A NoAyYeHUA gocToBepHon nHdopmaumm, UK
PYCC-MHBECT He MCKAtoYaeT BO3MOXKHOCTb BK/IlOYEHUSA B 0630p owMbo4YHOM nHbopmMmaLmu,
npeaocTaB/eHHOM COOTBETCTBYIOLMMM UCTOYHMKAMM, U HE HECET 3a 3To oTBeTcTBeHHOCTH, MK PYCC-
MHBECT, ero paboTHUKM U KANEHTbI MOTyT BbITb 3aMHTEPECOBAaHbI B MOKYMKe AN NPOAAXKe LEeHHbIX

6ymar, ynomsaHyTbiX B 0630pax.
UHBECTULUMOHHAA KOMMNAHUA UK PYCC-UHBECT
http://www.russ-invest.com

MockBa CaHkT-MeTtepbypr

Ten: +7(495) 363-93-80 Ten: +7(812) 337-55-37
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Camapa

Ten: +7(846) 262-75-52

dakc: +7(846) 262-75-52

E-mail: sam@russ-invest,com
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