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Hroru Topros, 29.02.2016

HanmeHoBaHue

BYRRUB_TOD
BYRRUB TOM
CNYRUB_TOD
CNYRUB_LTV
CNYRUB_SPT
CNYRUB_TOM
EURRUB_LTV
EURRUB_SPT
EURUSD_TOD
EURUSD_TOM
EURRUB_TOD
EURRUB_TOM

GBPRUB_TOD
GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM

KZTRUB_TOD
UAHRUB_TOD
USDRUB_TOD
USDRUB_TOM

USDRUB_LTV

USDRUB_SPT

Kon
VIHCprMeHTa
BYRRUB_TOD

BYRRUB_TOM
CNY000000TOD
CNYRUB_FWD
CNYRUB_SPT
CNYRUB_TOM
EURRUB_FWD
EURRUB_SPT
EURUSDO000TOD
EURUSD000TOM
EUR_RUB__TOD
EUR_RUB__TOM

GBPRUB_TOD
GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM

KZT000000TOM
UAH000000TOM
UsSD000000TOD
USD0O0OUTSTOM

USDRUB_FWD

USDRUB_SPT

OTKp.

35,5000

0
11,571000
0

0
11,540900
0

0
1,094350
1,094550
82,5500
82,6240

105,5000
104,9000

0
9,794400

0
0
75,4500
75,5480

0

0

MuHuMyM

35,5000

0

11,541000

0

0

11,450000

0

0

1,088100

1,086200
82,5500
81,3380

105,2000
104,4800

0
9,794400

0
0
75,4500
74,8580

0

0

Makcumym

35,5000

0

11,605000

0

0

11,640000

0

0

1,095600

1,096350
83,4420
83,4450

105,8000
105,7400

0
9,794400

0
0
76,2700
76,2960

0

0

3akp.

35,5000

0
11,590000
0

0
11,498000

0

0
1,088350

1,088500
82,6480
81,8400

105,3500
105,4370

0
9,794400

0
0
75,7050
75,2000

Cpenok

1
0

O61bLem caoenok -

pyo.
17 750

0

31 126 139 617,600000

82

313

2745

6 249

17
41

-—

0
0
19 909
53 840

0

0

1629 761
698,300000

0

0

1071 532
581,290000

2093 765
294,410000
15 449 975 216

26 922 879 756

33 181 550

56 096 587

0
39177,600000

0
0
120 041 735 749
275976 513 315



Hroru topros, 01.03.2016

HaumeHoBaHue Koa
MHCTPYMEHTA

BYRRUB TOD BYRRUB_TOD
BYRRUB _TOM BYRRUB_TOM
CNYRUB_TOD CNY000000TOD
CNYRUB LTV CNYRUB_FWD
CNYRUB_SPT CNYRUB_SPT
CNYRUB TOM CNYRUB_TOM
EURRUB LTV EURRUB_FWD
EURRUB_SPT EURRUB_SPT
EURUSD _TOD EURUSDO000TOD
EURUSD TOM EURUSDO00OTOM
EURRUB _TOD EUR_RUB__TOD
EURRUB _TOM EUR_RUB__TOM
GBPRUB_TOD GBPRUB_TOD
GBPRUB_TOM GBPRUB_TOM
HKDRUB_TOD HKDRUB_TOD
HKDRUB _TOM HKDRUB_TOM
KZTRUB _TOD KZT000000TOM
UAHRUB _TOD UAHO000000TOM
USDRUB_TOD UsSD000000TOD
USDRUB_TOM USDOOOUTSTOM
USDRUB LTV USDRUB_FWD
USDRUB_SPT USDRUB_SPT

OTkp.

34,6000
0
11,347500

0
0
11,330100

0
0
1,089000

1,088250

81,4710

81,3000
100,8000
103,3000

0
9,541100
0

0
74,4400
74,5870

0
0

MuHumym

34,5000
0
11,290000

0
0
11,182900

0
0
1,085100

1,083450

79,9200

79,3040
100,8000
102,3000

0
9,459600
0

0
73,5500
73,1670

0
0

Makcumym

35
0
11,350000

0
0
11,330100

0
0
1,089900

1,089700

81,4710

81,3440
105
103,7000
0
9,541100
0

0
74,9990
74,8040

0
0

3akp.

35
0
11,300000

0
0
11,230900

0
0
1,087650

1,086700

80,5700

79,7700
103,3000
102,3000

0
9,510900
0

0
73,8240
73,3920

0
0

Cpenok

4
0
32

467

3931
7731

26 424
73 669

0
0

O6bLem caenox -
py6.
601 030

0

96 654
664,900000

0
0

1385 650
110,300000

0
0

511 557
682,860000

2204 904
889,990000

20 277 861 096

29 055 888 913

6 969 099

84 749 956

0

9 582 757,600000
0

0

134 173 615 829
399 931 901 615

0
0



Hroru Topros, 02.03.2016

HaumenoBaHnue

Kox mHcTpyMeHTAa

BYRRUB_TOD
BYRRUB_TOM
CNYRUB_TOD

CNYRUB_LTV
CNYRUB_SPT
CNYRUB_TOM

EURRUB_LTV
EURRUB_SPT
EURUSD_TOD

EURUSD_TOM

EURRUB_TOD

EURRUB_TOM

GBPRUB_TOD

GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM

KZTRUB_TOD
UAHRUB_TOD

USDRUB_TOD
USDRUB_TOM

USDRUB_LTV

USDRUB_SPT

BYRRUB_TOD
BYRRUB_TOM
CNY000000TOD

CNYRUB_FWD
CNYRUB_SPT
CNYRUB_TOM

EURRUB_FWD
EURRUB_SPT
EURUSD000TOD

EURUSD000TOM
EUR_RUB__TOD

EUR_RUB__TO
M

GBPRUB_TOD
GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM
KZT000000TOM
UAH000000TOM

USD000000TOD
USD000UTSTOM

USDRUB_FWD

USDRUB_SPT

OT1kp.

34,8000
0
11,177000

0
0
11,185000

0
0
1,085200

1,085000
79,6020
79,5140

103,1500
102,4400
0

0
0
0

73,2400
73,2880

0

MuHumym

34,8000
0
11,167700

0
0
11,180000

0
0
1,084900

1,082550
79,3180
79,1810

103,0500
102,3800
0

0
0
0

73,1430
73,0100

0

Maxkcumym

34,8000
0
11,261800

0
0
11,320000

0
0
1,087600

1,087500
80,6160
80,6340

103,6500
104,3000
0

0
0
0

74,1400
74,2600

0

3akp.

34,8000
0
11,261800

0
0
11,200900

0
0
1,084900

1,086750
80,1800

79,4000

103,6500
103,4000
0

0
0
0

73,8930
73,0700

0

Cnejox

427

2731

5708

48

I

17 864
59 945

O0BbeM caeliok -

pyo.
890 880

0

209 973
609,600000

0
0

1257 053
540,500000

0
0

245 873
932,770000

2 368 806
006,930000
12 555 800 880

23 311 677 002

13 514 150
152 390 437
0

0
0
0

101 738 056 635
300 523 563 167



Hroru topros, 03.03.2016

HanmeHoBaHue

KOTI HHCTPYMEHTA

BYRRUB_TOD
BYRRUB_TOM
CNYRUB_TOD

CNYRUB_LTV
CNYRUB_SPT
CNYRUB_TOM

EURRUB_LTV
EURRUB_SPT
EURUSD_TOD

EURUSD_TOM

EURRUB_TOD
EURRUB_TOM
GBPRUB_TOD
GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM

KZTRUB_TOD
UAHRUB_TOD
USDRUB_TOD

USDRUB_TOM

USDRUB_LTV

USDRUB_SPT

BYRRUB_TOD
BYRRUB_TOM
CNY000000TOD

CNYRUB_FWD
CNYRUB_SPT
CNYRUB_TOM

EURRUB_FWD
EURRUB_SPT
EURUSD000TOD

EURUSD000TOM

EUR_RUB__TOD
EUR_RUB__ TOM
GBPRUB_TOD
GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM
KZT000000TOM
UAH000000TOM
USD000000TOD
USD000UTSTOM

USDRUB_FWD

USDRUB_SPT

OT1kp.

34,7000
0
11,215000

0
0
11,216000

0
0
1,086400

1,086250

79,4910
79,6480
103,9000
104,9990
0

0

0

0
73,3000
73,0690

0

Munumym

34,7000
0
11,213000

0
0
11,184100

0
0
1,086000

1,086000

79,4910
79,6390
103,4000
103,3600
0

0

0

0
73,2440
72,8800

0

Maxkcumym

34,7000
0
11,325000

0
0
11,321900

0
0
1,088050

1,097100

80,5070
80,7430
104,3500
104,9990
0

0

0

0
74,0720
74,1000

0

3akp.

34,7000
0
11,325000

0
0
11,184100

0
0
1,088050

1,096300

79,9090
80,1880
103,4000
103,4700
0

0

0

0
73,8100
73,1710

0

Cneox

400

2771
6 844

31

18 981
58 141

O0BeM c1eI0K -

pyo.
635010

0

121 398
720,800000

0
0

1390 883
947,200000

0
0

403 028
669,540000

3135616
238,380000
12 750 249 008

30930 185 591
26 605 700
25875154

0
0
0
0
100 655 599 582
296 227 859 422

0



Hroru Topros, 04.03.2016

HaumeHnoBaHnue

Koa mHCTpYMeHTa

BYRRUB_TOD
BYRRUB_TOM
CNYRUB_TOD
CNYRUB_LTV
CNYRUB_SPT
CNYRUB_TOM

EURRUB_LTV
EURRUB_SPT
EURUSD_TOD

EURUSD_TOM

EURRUB_TOD
EURRUB_TOM
GBPRUB_TOD
GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM

KZTRUB_TOD
UAHRUB_TOD
USDRUB_TOD

USDRUB TOM
USDRUB_LTV

USDRUB_SPT

BYRRUB_TOD
BYRRUB_TOM
CNY000000TOD
CNYRUB_FWD
CNYRUB_SPT
CNYRUB_TOM

EURRUB_FWD
EURRUB_SPT
EURUSD000TOD

EURUSD000TOM

EUR_RUB__TOD
EUR_RUB_ TOM
GBPRUB_TOD
GBPRUB_TOM
HKDRUB_TOD
HKDRUB_TOM
KZT000000TOM
UAH000000TOM
USD000000TOD

USD000UTSTOM
USDRUB_FWD

USDRUB_SPT

Orkp.

34,5000
0
11,180000
0
0
11,201900

0
0
1,094650

1,094700

79,6930
80,1000
103,5500
104,4940
0

0

0

0
72,9130

73.0300
0

Munumym

34
0
11,180000
0
0
11,061900

0
0
1,093450

1,090600

79,5500
78,9720
103,4500
102,4000
0

0

0

0
72,4870

71.7500
0

Maxkcumym

34,5000
0
11,230000
0
0
11,271900

0
0
1,098750

1,104300

80,3880
80,5000
103,7000
104,4940
0

0

0

0
73,3390

73.4450
0

3akp.

34
0
11,220000
0
0
11,077100

0
0
1,098000

1,099600

80,2980
79,2000
103,5500
102,4000
0

0

0

0
72,5120

71.9700
0

Cuenok O0BeM clIesIoK -

pyo.

6 2 286 400

0 0
30 83710 714,800000
0 0

0 0
283 1353 802
446,800000

0 0

0 0

82 621 665 951,090000

622 3 882 256
505,960000

2626 13 931 716 433
7090 27 711 233 674

5 931 700
34 31 645 052
0 0
0 0
0 0
0 0

18 133 97 519 616 246

58 703 290 767 836 679
0 0



O6bem TOProB Ha BaAlOTHOM PbIHKa 3a

HEACAIO

700,000,000.000

600,000,000,000

500,000,000.000

400,000,000,0004

300,000,000,000+

200,000,000.0004

100,000,000,000+

0

2/29/2016 3172016 3/2/12016 332016

435,906,701,803

3/4/2018




RN

CTpyKTypa CAEAOK Ha BaAlOTHOM
PbIHKE 32 HEAEAIO

1%0%0%

= nonnap-pydnb
®eBpo-pybnb
“eBpo-gonnap
®0aHb-pyonb
“npoyne




Benymue oneparopsl peiaka (01.2016)
o e oo
EvRRUB TOD.EVRRUBTOM |

USDRUB_TOD, USDRUB_TOM EURRUB_TOD, EURRUB_TOM
 ®rEKC :

1 1 . ®r "OTKPLITUE"

2 - K "PeHeccaHc Kanutan” 2 @r BKC

3 O "OTKPBITUE" 3 WK "PeHeccaxc Kanutan”

4 AO «ANbOA-BAHK» 4 A0 «ANb®A-BAHK»

5 MAO CoepbaHk 5 MAO AKE "MeTtannuHeectdaHK"

6 - OAO «MK «Alt T UHgecT» | 6 KB «MWA» (AO)

7 - AO "OMHAM"; AD «MHBECTUUMOHHAA KOMNaHWA « PUHANM» | 7 - AO "®OPYC BaHk"

8 - OAO VK «LUIEPWX KanuTan MeHepxMeHT» 8 - AO "OUNHAM": AD «MHBECTULMOHHAA KOMNaHNA « DVHAM»
9 AO "PaitddaizeHdaHk’ 9 - AO "KpeauT Epona BaHk"

10 BaHk BTE (MAO) 10 . BaHKTIB (AO)

Mo3UUMA B pelTuHre HaumeHoBsaHue [lunepa

EURUSD_TOD, EURUSD_TOM

Mo3uuma B peiiTuHre HaumeHoBaxue [unepa

CNYRUB

1 AO «Alb®A-BAHK» ; 1 - ACUBUCH BaHk (AO)
: [03uLuA B peitTMHre ‘ HaumeHosaxue [lunepa i = z
2 MAO AKE "MeTannuHeectdaHy" GnlR 2 O "OTKPBITUE
3 ®©rBKC . 3 - OrBKC
1 -TAO AKB "MeTannuteecrank’ e ki
4 000 KB "Haknuc-baHk" ; 4 - K "PeHeccaHc Kanutan
: 2 O "OTKPBITUE" : X
5 - AO "Poccentxo3daHk’ : : 5 - AKB "B3HK O® HAMHA" (AO)
O BK .
6 MAO CoepbaHk x _ bie 6 - 000 "WIK BENEC Kanutan”
4 - AQ "OMHAM'", AO «/AHBECTULIMOHHAA KOMNAHMA « DUHAND, : : 5
7 AO "Paﬁwwaﬁae'.{ﬁaHK" : g T : Q00 "YHWBEP Kanutan
8 AQ "OOPYC BaHK" ; 8 ‘MAO AKE "MeTtannuHeectoaHk"
: 6 ‘KB "M®BaHk' 000 :
9 000 "YHWBEP Kanutan" : :AKE e 9 KB «MWA» (AO)
: : aHK', :
10 000 «Mopran CT3HMM BaHk» 10 - BTE 24 (NAO)
8 - AD "TiHEKOD® BaHK"
9 0AO «baHK Mockgbl»
10 - AD AKB "UexmpoKpeput”



Oara

01.01.2016
01.12.2015
01.11.2015
01.10.2015
01.09.2015
01.08.2015
01.07.2015
01.06.2015
01.05.2015
01.04.2015
01.03.2015
01.02.2015

01.01.2015

onpeaencHue) B 2015-2016 rr., mapa. pyoO.

HanuyHbie
OeHbIU B
obpaweHun
BHe
GaHKoBCKOM
CHCTEMbI
(aeHexHbIA
arperat M0)
1

72391
6786,6
67869
67449
67857
67595
66595
6576.,6
66196
65408
66719
67003

71715

JleHexxHast Macca (HalMOHAJILHOE

MepesogHbie
AEeNno3uTbl

2=3+4
9336.1
85225
81048
83539
84912
82815
84448
83980
81958
83094
84112
82993

82173

B TOM yucne:

Hacenexus

3

32713

26278

2606,0

26362

26387

27374

26747

25679

26011

24112

24517

23610

27638

He(pMHAHCOBbIX

W (PUHAHCOBbIX
(kpome
KpeaWuTHbIX)
opraHu3auun

6 064.8
58946
54988
57177
58525
55440
57701
58302
55948
58981
59596
59383

54535

[eHexHbIn

arperar
Mm1!

5=1+2
165752
15309,1

148917
150987
152769
150410
151043
149747
148154
148502
150832
149996

153888

AOpyrme
[EnosnTbl,

Bxogaume
B COCTaB

[eHEHOro
arperata
M2

6=7+8
192340
18 006.4
17 967.9
17 8521
177537
17 6245
17 388.6
17 3356
17 2880
16786.5
166333
164491

167218

B TOM Yyucne:

Hacenexusa

7

127750

124201

122740

121503

12 068.1

119392

118088

116804

115592

113491

111334

10 868,6

106714

He(puHAHCOBbIX
W (pMHAHCOBbIX
(kpome
KpeaWTHbIX)
OpraHu3ayumn

64589
5586,3
56940
57018
56857
56853
55797
5655,1
5728.8
54374
54999
55804

6 050.4

[eHexHan
macca B

Hal W OHanNbHOM
onpeaeneHuu
(AeHeMHDbIA
arperat M2)2
9=5+6
358092
333154
328596
329508
330307

32 665.5
3249238
323102
321034
31636,7
317164
3144856

321105

Temnbl NnpupocTa AeHexHoro arperata M2, %

K
npeablaywemy
Mecsauy

10

75

14

-03

-02

11

05

06

0.6

15

-03

09

-21

48

K

01.01.2015

1"

UL

38

23

26

29

1.7

12

0.6

0,0

-15

-12

-21

K COOTBETCT-
ByHOLEMY
Mecsauy
NpeAbIAYWero
roga

12

115

8.8

86

75

7.6

7.0

6.8

6.8

6.4

6.2

41

44

22



CoctossHue 6aHKOBCKOIo
ceKTopa

Cymma ocTaTkoB Ha KopcuyeTax u genosutax LIb 3a40MKEeHHOCTb DaHKOBCKOW CHCTEMbI

B Kopcyema 2635,2 W fenosumer 319,9 W 15 1866,6 W MuHpuH 524
2590 | ‘ ‘ ‘ 8000 - - - ,
7000 -
2000 -
o000 -
1500 - 5000
4000
1000 -
3000 -
2000
5eo -
1000
0 0
AHE 15 M3p 15 Mal15 WMOAN15 CeH1§ HOA15 #AHE16 AHE 15 M3p 15 M3M15 WOA15 CEeH 1§ HOR15 AHE 16

http://psbinvest.ru/analytics/tekhnicheskiy monitor/




Kypchbl OCHOBHBIX MUPOBBIX BAJIIOT

| EURO(EC),EURUSD |

1,1367

1,1279

1,1191

1,1103

1,1015

1,0927

1,0839

1,0751 T T T - 1
17.12 25.12 11.01 15.01 27.01 04.02 12.02 22.02 01.03 05.03
2015 2015 2016 2016 2016 2016 2016 2016 2016 2016

Pound (Benukobputauusa), GBP/USD

1,536

1,421+

1,398+

1,375 T T ' T T 1
17.12 25.12 11.01 19.01 27.01 04.02 12.02 22.02 01.03 09.03

2015 2015 2016 2016 2016 2016 2016 2016 2016 2016




Kypcbl OCHOBHbIX MUPOBbIX BAaAIOT

| Frank (LUgeiapus), USDICHF |

1,0290 —
1,0201 -
1,0112
1,0023
0,9975
0,9924 \/
0,9845 -

0,9756

0.9667

1742 2542  11.01  19.01  27.01  04.02 12.02  22.02 01.03  09.03
2015 2015 2016 2016 2016 2016 2016 2016 2016 2016

Yen (Anoxua), USDIJPY

NS

Aewpw T

121,84

;
120,04
118,24
116,4 -

114,6 -

112,8+ 112,509 0

111,0

17.12 25:12 11.01 15.01 27.01 04.02 12.02 22.02 01.03 05.03
2015 2015 2016 2016 2016 2016 2016 2016 2016 2016




Kypcbl BaAloT LLB PD

Jara

29.02.2016
01.03.2016
02.03.2016
03.03.2016
04.03.2016

nara

29.02.2016
01.03.2016
02.03.2016
03.03.2016
04.03.2016

USD/RUB

Kypc
75,0903
75,8994
74,0536
73,6256
73,8242

GBP/RUB

Kypc
105,0663
105,2876
103,3344
102,7813
103,8559

HU3MEHCHUE

0,8091
-1,8458
-0,428
0,1986

N3MCHCHUC

02213
-1,9532
-0,5531

1,0746

nara
29.02.2016
01.03.2016
02.03.2016
03.03.2016
04.03.2016

nara
29.02.2016
01.03.2016
02.03.2016
03.03.2016
04.03.2016

EUR/RUB

KypcC
82,9748
83,1023
80,5333
79,9721

80,21

CNY/RUB

KypcC
11,487
11,5928
11,3111
11,238
11,2821

N3MCHCHUC

0,1275
2,569
-0,5612
0,2379

N3MCHCHUC

0,1058
-0,2817
-0,0731

0,0441



Kypcbi BaaoT LLB PO

76.5

76 -~ @94
75.5 //
75 75.0903 \

74.5 N\

74 74, .
73.824
735 73.6256 ‘

73
72.5
72

2/29/2016  3/1/2016 3/2/2016 3/3/2016 3/4/2016

835

83 10223
825 82 9748 K

82 AN

815 N\

81 AN

80 799724

79.5
79

78.5

78

2/29/2016 3/1/2016 3/2/2016 3/3/2016 3/4/2016



105.5

— "%@.2876
105 105.0663 N\

104.5
104 \\ /103.855
103.5 M —

103 '

102.7813
102.5
102
101.5
2/29/2016  3/1/2016  3/2/2016  3/3/2016  3/4/2016
11.7

11.6 /—4?*‘ 5928
1.5 1487
11.4 \

111

11.3

11.2 H-238
11.1

11

2/29/2016  3/1/2016 3/2/2016 3/3/2016 3/4/2016



N3meHeHune uen USD LIB PO/He¢pTb Brent

I'pacuk USD/RUR Ipaduk uHgekca Hede Brent

: : ' . (&4 —
» | 7 | =lEY !

! ‘ 137.25

{75.75 f

- {37

75. “
! 136.75

136.5

USD/RUR HedTb Brent

Oara 3HavyeHue Data 3HaueHuwe

04.03.2016 73.8242 04.03.2016 37.27
03.03.2016 73.6256 03.03.2016 37.04
02.03.2016 74.0536 02.03.2016 36.64
01.03.2016 75.8994 01.03.2016 36.55
29.02.2016 75.0903 29022016 35.82




BbuBaAlOTHas KOp3MHa U LLEHDI
Ha HedTb

pacuk busanTHana KopauHa/RUR Ipaduk nHaekca Hedte Brent

bueanoTHaa KopauHa/RUR Hed1e Brent

Oata 3Hayexue Dara 3HaueHue

04.03.2016 76.6978 04.03.2016 37.27
03.03.2016 76.4815 03.03.2016 37.04
02.03.2016 76.9695 02.03.2016 36.64
01.03.2016 79.1407 01.03.2016 36.55

29.02.2016

78.6383 29.02.2016 35.82




MosPrime Rate

Jlata 1 feHb 1 Hep. 2 Hep. 1 mec. 2 mec. 3 mec. 6 mec.
29.02.2016 1.1 11,25 11,35 1N 1.8 11,94 12,08
01.03.2016 1113 11,23 11,34 11,69 1.8 11,94 12,08
02.03.2016 11,13 11,23 11,36 1. 11,78 11,92 12,07
03.03.2016 11,14 11,23 11,38 1.7 11,78 11,91 12,06
04.03.2016 11,1 11,23 11,38 11,71 11,79 11,91 12,06

MIBID (% roaosbix)

[lata 1 feHb 0T 2007 JH. ot 8 o 30 aH. ot 31 go 90 gu. ot 91 no 180 gH. ot 181 gH. oo 1 ropa
04.03.2016 10,50 10,72 10,58 10,92 11,31 —

03.03.2016 10,58 10,72 10,53 10,99 11,19 11,19

02.03.2016 10,50 10,76 10,86 10,86 11.14 11,29

01.03.2016 10,41 10,61 10,69 10,76 10,58 11,17

29.02.2016 10,66 10,50 10,83 10,50 11,03 11,59



MIBOR (% roaogbix)

Hata

04.03.2016
03.03.2016
02.03.2016
01.03.2016

29.02.2016

MIACR (%

Hata

04.03.2016
03.03.2016
02.03.2016
01.03.2016

29.02.2016

1 deHb
11,25
11.20
11,25
11.05

11.34

1 feHb
10,83
10,98
10,89
10,87

10,82

oT 2 o 7 AH.
11,59
11,64
11,87
11,45

11,22

ot 8 go 30 gH.

12,01

11.89

12,39

11.90

11.83

roAOBbIX)

oT 2 oo 7 gH.
10,72
11,28
10,87
11,29

10,82

ot 8 go 30 gH.

10,41

11.49

11,28

ot 31 go 90 gH.

12,53
12,31
12,65
12.18

11,78

ot 31 go 90 gH.

11,53

ot 91 go 180 gH.
13.08
12,58
1291
11,27

12.43

ot 91 go 180 gH.

ot 181 gH. go 1 roga

12,65
13.21
12,71

13,17

ot 181 aH. go 1 roga



LIBOR

29.02.2016 01.03.2016 02.03.2016 03.03.2016
O/mn 0,3715 0,3679 0,3715 0,37300
1 week 0,3973 0,39275 0,3964 0,3989
1 month 0,4405 0,43525 0,4376 0.44050
2 months 0,52175 0,5175 0,5201 0,52175
3 months 0,6331 0,6316 0,63485 0,6356
6 months 0,8859 0,88265 0,889 0,8949
1 year 1,17875 1,179 1,1955 1,20045



YyeTHble LeHbl HA AParoLeHHble
MeTaAAbl LLB PO, py6./r

[lata* 3onoro Cepebpo MnaTuxa MNannauit
04.03.2016 2 9477700 35,1800 2 221,6000 12271000
03.03.2016 2910,0100 35,4800 2 2203600 12261700
02.03.2016 2952.2900 35,1200 22332600 1197,5800

01.03.2016 3011,6000 37,0200 2 2450000 1198,1500



Y4eTHble LeHbl Ha AparoueHHbie MeTaaAbl LIB PO, py6./r
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Onepauuun PENO
[TapameTpsl aykionoB PEIIO B py0isax

Tun aykymoHa Cpok [arta MakcHManbHbIA MuHMManbLHanA cTaBka, [laTta UCnonHeHuA
obbem % rogoBbIX NepBoM 4acTu
npegocTaBnAeMbIX

cpeacTs, MApa.

pyo.
PEMNO in 04.03.2016 440 11.00 09.03.2016
PEINO Fa 01.03.2016 430 11.00 02.03.2016

NTtoru ayknuoHoB PEIIO B py0iax

Tun aykKuuoHa CPpoK, OHU [ata Bpema OBWKN 00BLEM 3aKNHYEHHBIX CAENOK, CpegHeB3BelleHHAA CTaBKa,
ayKuuoHa MIH. py0. % rogoBbIX

PEMNO 7 04.03.2016 13:40 440 000.0 11.7805

PENO T 01.03.2016 13:33 430 000.0 11.6856

[aTta ucrnonHeHus
BTOPOM YacTu

16.03.2016

09.03.2016

Kog pacyerta

S5

S1



[MapameTpbl ayKumoHoB PEMO B MHOCTPaHHOM BantoTe

Bug PENO

AykumoH PEMNO B
MHOCTPaHHOI BanTe
Ha Cpok 12 mMecALes

Aykumod PEMNO B
MHOCTPaHHON BanTe
Ha Cpok 28 aHei

AyrumoH PEMNO B
MHOCTPaHHON BanoTe
Ha Cpok 1 Hepens

AyrumoH PEMNO B
MHOCTPaHHOI BankoTe
Ha cpox 12 MecALes

Ayrumod PEMO B
WHOCTPaHHOI BanoTe
Ha CpoK 28 aHei

AykumoH PEMO B
MHOCTPaHHOI BankoTe
Ha cpok 1 HegenAa

Hassanue
WHOCTpPaHHOW
BanioTbl

Jonnap
CLUA

Lonnap
CLUA

Lonnap
CLUA

Honnap
CLUA

[Nonnap
CLIA

Jonnap
CLUA

Cpok
PENO,
aHen

364

28

363

28

[laTta 3aKn4eHus

29.02.2016

29.02.2016

01.03.2016

03.03.2016

03.03.2016

04.03.2016

BpeMeHHOW pernameHT

3aKnyeHne caenok ¢
15:00:00 go 15:30:00,
BBOA CTaBKM OTCEYEHMA
15:45:00

3aKnoueHne caenok ¢
13:00:00 go 13:30:00,
BBOZ CTaBKM OTCEYEHUR
13:45.00

3aKnueHne caenok ¢
15:00:00 go 15:30:00,
BEOA CTaBKM OTCEYEHNA
15:45:.00

3aKnoueHue caenok ¢
15:00:00 go 15:30:00,
BBOA CTaBKM OTCEYEHNA
15:45:00

3aKnKueHne caenok ¢
13:00:00 go 13:30:00,
BBOZ CTaBKW OTCEYEHUR
13:45.00

3aKnyeHe caenok ¢
15:00:00 go 15:30:00,
BEOJ] CTaBKKM OTCEYeHUA
15:45:00

MakcuManbHbIA
obbem
npeaoCcTaBNAeMbIX
CPeAcCTB, MAH. ed.

100

1000

100

100

3300

100

MuHumanbHas  [lata MCnonHeHWs 1-om

cTaBka, %
rofoBbIX

4,161

24385

2,3973

4,1955

2.4376

2,3989

4acTu

02.03.2016

02.03.2016

02.03.2016

09.03.2016

09.03.2016

09.03.2016

[laTta ucnonHexuns
4acTu

01.03.2017

30.03.2016

09.03.2016

07.03.2017

06.04.2016

16.03.2016



Cpox PEMNO

1 Heaena
12 mecALes
28 pHeit

1 Hegena
12 MecALes

28 AHelt

Banwora

[Jonnap CLLUA
[Jonnap CLLA
[Jonnap CLLA
[Jonnap CLLUA
[Jonnap CLLA

[Jonnap CLLA

NTorn aykumonos PEIO B
MHOCTPaHHOMW BaAlOTE

Cpok PEMO, axu

~

363

28

364

28

[Jlara

04.03.2016
03.03.2016
03.03.2016
01.03.2016
29.02.2016

29.02.2016

Bpems
ayKuMoHa

15:43
15:33
1348
1543
15:36

1341

OBLumit 0Gbem 3aKniHERHbIX CAENOK,
MNH. €.

64,7

29564

143

4476

CpeaHeB3BeluesHan CTaBka,

0/
0

24040

24450

24081

25058

Koz pacyerta

S5
S6
S6
S1
S2

S2



33A0AKEHHOCTb KPEAUTHBIX OpraHm3aummn nepes baHkom

Poccun no onepauuam PEIMO B pybasx, MAH py6.

(Ha Havano dHs)

MH. pyb.

barta

04.03.2016

03.03.2016

02.03.2016

01.03.2016

29.02.2016
900,000.00
800,000.00
700,000.00
600,000.00
500,000.00
400,000.00
300,000.00
200,000.00
100,000.00
0.00

ObbeM 3330ITKeHHOCTH

B TOM 4ucne no onepauyusm PEMO Ha B TOM 4ucne no onepauusm PEMO no

ayKUMOHHOM OCHOBE thuKCHPOBaKHON CTaBKe
582 2873 4241228 158 164,5
581900,3 430 961,0 150 939,3
5612048 490911,0 702938
790 638,6 490 986,8 299 651,8
608 056,9 490 9868 117 070,1
g
- == O0beM 33Q0MKEHHOCTH
— B T.4. Mo onepaunam PENMO Ha

ayXUMOHHOW OcHOBE

B T.M4. Mo onepaumm PEMO no
(OUKUPOBAHHOWN CTaBke

3/3/2016

3/2/2016

" 2292016



MMBB PEINO akuuu

WTtorn Topros ¢ 29.02.2016 no 04.03.2016
. MMBB PEMNO aky, | aeHb

MCX EQ ON / MICEXEQRRON @ MoCToakHan ccoinka
Aata Koa wHaekca OrkpeTie Musiraym Makcinyn 3akpeTie Ofeem
04.03.2016 MICEXEQRRON - - - 10,10 3781968 978,58
03.03.2016 MICEXEQRRON - - - 10,99 14 962 594 688,30
02.03.2016 MICEXEQRRON - - - 10,97 14 620 737 626,43
01.03.2016 MICEXEQRRON - - - 11,88 21337 547 44553
29.02.2016 MICEXEQRRON - - - 11,06 14 873 407 109,56

Wtorun Topros ¢ 29.02.2016 no 04.03.2016 MMBB PEMNO akuy, 7 aHen

MCX EQ 1W/ MICEXEQRR1W @ MocToskrHan cooinka
Aata Koa nHaexca OrkpeTne Munmrym Makcumyn 3akpuTie Ofeen
04.03.2016 MICEXEQRR1W = - = 13,88 0
03.03.2016 MICEXEQRR1W - - - 13,88 0
02.03.2016 MICEXEQRR1W - - - 13,88 8964 250 000
01.03.2016 MICEXEQRR1W ~ - = 11,60 0
29.02.2016 MICEXEQRR1W - - - 11,60 2703272000
Wtorun Topros ¢ 29.02.2016 no 04.03.2016 MMBB PEINO akuy 14
MCX EQ 2W ! MICEXEQRR2W AHeﬁ &> MNocToaxHan cobinka
Asta Koa uHaexca OrkpeTne Murnmym Makcuuym 3akpuTie Ofeem
04.03.2016 MICEXEQRR2W - = - 11,58 0
03.03.2016 MICEXEQRR2W = = - 11,58 0
02.03.2016 MICEXEQRR2W = = - 11,58 0
01.03.2016 MICEXEQRR2W - - - 11,58 0
25.02.2016 MICEXEQRR2W - = - 11,58 0

B Cravatb XML § CSV B DBF B Onucanua nonew



MMBbB PEINO o6Auraumum

Wtorun Topros ¢ 29.02.2016 no 04.03.2016
MCX BO ON / MICEXBORRON

MMBB PEINO 06A | poeHb

Oata
04.03.2016
03.03.2016
02.03.2016
01.03.2016
29.02.2016

Wtoru Topros ¢ 29.02.2016 no 04.03.2016

Kaoa wHaexca

MICEXBORRON
MICEXBORRON
MICEXBORRON
MICEXBORRON
MICEXBORRON

MCX BO 1W/ MICEXBORR1W

-
OrxpeTye Miruraym Makcuuym 3akpuTie Ofmem
- - - 11,16 0
- - - 11,16 100 784 380 324,93
- - - 11,19 8173394382817
- - - 11,16 79 148 587 543,12
- - - 11,15 78 405916 921 47

MMBB PEINO o06A ZAHeﬁ

ininls

Kd

Asta Koa unaskca OrrpeTe Murimaym Makcumyn 3akpeTie Ofeem
04.03.2016 MICEXBORR1W - = - 9,64 1312 155 489,33
03.03.2016 MICEXBORR1W - = - 11,95 35000002 501,16
02.03.2016 MICEXBORR1W - - - 11,41 7340854 537,19
01.03.2016 MICEXBORR1W - - - 11,62 792 684 987 47
29.02.2016 MICEXBORR1W - - - 11,95 0

Wtorn Topros ¢ 29.02.2016 no 04.03.2016

MCX BO 2W / MICEXBORR2W

MMBB PEINO 06A 14 poHen

& NocToAHHaA CobinKa

Aata Koa uHaexca OTxpeTie Mursrays Makciuym 3akpuTie Obmem
04.03.2016 MICEXBORR2W - - - 10,34 0
03.03.2016 MICEXBORR2W - - - 10,34 0
02.03.2016 MICEXBORR2W - - - 10,34 0
01.03.2016 MICEXBORR2W - - - 10,34 0
29.02.2016 MICEXBORR2W - - - 10,34 0



CnuUcoK UCTOYHUKOB:

OduumarbHbiM canT baHka Poccuum
http://www.cbr.ru/

OduumanbHbit cant MockoBcKoM BUpXKU
http://moex.com/ru/

http://investfunds.ru/

TexHnvecknm moHuTop [lpomceasbbaHKa
nttp://psbinvest.ru/analytics/tekhnicheskiy monitor/

nttp://www.pmfd.ru/

nttp://www.global-rates.com/



