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BasitoTHBIN PBIHOK YKpauHbI

Ha doHe ykpenneHus rpusHbl, HaubaHk cerogHa 3-t0 ceccuto noapag nokynan gonnapsl CLUA Ha mexbaHKoB-
CKOM Ba/IlOTHOM PbIHKE MOCPeACTBOM MHTEPBEHLMM C 3aNPOCOM Jly4yLLero Kypca, nocaegHuii pas nogobHas cu-
Tyauus 6blna B Havane utona. LOononHUTENbHYIO NOAAEPKKY FPUBHE OKA3an0 CHUXKEHME LUMPOKOW rPUBHEBOM
NMKBUAHOCTY (CM. CTpaHuLy 2), B pe3y/ibTaTe TOPrM OTKPbINCL CEroAHA Ha ypoBHE 26,65 rpH./S - ¢ ranom BHU3
Ha 7 Kon./$ No cpaBHEHMIO C 3aKPbITUEM BUYepaLLHeN Toprosoii ceccum. Korga napa gonnap/rpymeHa cHU3MAach
[0 26,63 rpH./S, HBY Kynun Ha BaNlOTHOW MHTepBEHLMM $18 MAH. no 26,63 rpH./S. Mocne Bbixoga HaubaHka
rPUBHA A0 KOHL@ TOProB BepHY/Iachb K ypoBHIO 26,65 rpH./S, Nokasas yKpenaeHue 3a aeHb Ha 0,26%. C Hauana
Tekywei Hegenun HBY yxe Kynun $107 maH. 3aBTpa Mbl OKUAAEM TOPIM Ha TEKYLUMX YPOBHAX.

Ha HasMyHOM BHEBAHKOBCKOM PbIHKE HaLlMOHabHasA BaaloTa yKpenuaack ceroaHa Ha 0,05% fo0 26,81 rpH./S.

AHHBMHKE Kypca Aonnap/rp“BHa Ob6bem npogaxu BankTbl Ha mexbaHKoBCKOM
29.0 29.0 pbiHke (6aHK-6aHK, 6aHK-HBY), S MnH.
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Kypc (mid) Ha Han. BHebaHHK. pbiHKe ¢ AyKuMoHbl HBY: CpB3B. KYpC NOKYNKK Bce BanioTel HAonnape: CLIA

% U3MeHeHue

DOonnap CLLWA/TpusHa
33 AeHb C Hay. HeJenn € Hady. mecAaua C Hay. roga
OdurumanbHbIv Kypc HBY 26.7513 -0.37% -0.67% -0.29% -1.62%
PbIHOYHBIN KYpC 3aKpbITUA HA MeXKbaHKe 26.6500 -0.26% -1.04% -0.82% -2.02%
PbIHOYHBIN GUKCUHT mexkbaHKa (EMTA 11.00 KT) - - - - -
Kypc (mid) Ha HafMyHOM BHEBGAHKOBCKOM PbiHKE 26.8115 -0.05% -0.40% 0.04% -4.20%
Eepo/IpueHa % n3meHeHue
33 geHb C Hay. HeJenn € Hadv. mecAua C Hay. roga
OduumanbHbIit Kypc HBY 30.9298 -0.61% -1.38% -0.72% 8.82%
PbIHOYHBIM KypC 3aKpbITUA Ha MeXKbaHKe 30.9103 -0.16% -1.13% -1.22% 7.98%
Kypc (mid) Ha HafMyHOM BHEGAHKOBCKOM PbiHKe 31.0976 0.05% -0.50% -0.37% 5.59%
Py6nb/TpuBHa % n3meHeHue
33 AeHb C Hay. HeJenn € Hadv. mecAaua C Hay. roga
OduumanbHbIi Kypc HBY 0.4576 -0.41% -1.30% -1.29% 1.44%
PbIHOYHBIN Kypc 3aKpbITUA Ha MexbaHKe 0.4500 -0.07% -1.33% -2.30% 1.73%
Kypc (mid) Ha HanM4YHOM BHEGAHKOBCKOM PbIHKE 0.4527 0.14% -0.69% -1.46% -0.52%
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J/leHeXHbIU PbIHOK YKpPaUHbI

Mo pe3ynbTaTam BTOPHUKA 06bEM LIMPOKON FPUBHEBOW IMKBUAHOCTU CHU3UACA Ha 2,5 MApA. rpH. A0 74,8 MApA. TPH.
Ob6bem ocTaTKoB Ha KopcyeTax 6aHKoB B HBY yBennunnca Ha 0,4 mapa. rpH. 8o 42,0 MApA. rpH., a 06bem 4eno3nTHbIX
cepTMdMKaToB B 06paLLEeHMM YMEHbLIMACA HA 2,8 MAPA. TPH. 40 32,8 MApA. rpH. Mputok 1,0 Mapa. rpH. No BanlOTHOMY
KaHany 6bl1 KomneHcMpoBaH OTTOKOM 1,0 MApA. FPH. NO HA/JIMYHOMY KaHany, B TO BPeMs KaK OTTOK M3 BaHKOBCKOWM
cucTembl B Nonb3y FOCKasHavencTBa coctaBun 2,5 mapa. rpH. CeroaHa MUHOUMH He npuB/ek cpeacTB B HlOAXKeT Ha
ayKumoHe no pasmetieHunto OBI3, a nnaHoBble BbiNAaTbl Mo 06aMraumam B Noab3y 6aHKoB cocTaBuam scero 0,2 MApA.
TPH., B TO e Bpemsa HBY Kynun Ha BantoTHOM MHTepBeHUMM aonnapos CLUA Ha cymmy 0,5 MApAa. rpH. B SKBUBAEHTE,
COOTBETCTBEHHO Mbl OXWAAEM HEe3HauUTesIbHbIi POCT FPUBHEBOW NUKBUAHOCTU. UHAMKaTUBHbIe cTaBkM Kiebid/or
OBEPHAMNT CHU3UINCL CerogHa B cpegHem Ha 25 6.n. 4o 11,06%/13,13%, a CTOMMOCTb MeK6aHKOBCKMX KPeamnTos no
HaLWMM OLEHKaM coxpaHunach Ha yposHe 12,0%/12,5% Ha cpok oBepHaiT 1 13,0%/13,5% Ha 1 Hegento.

Buepa HBY nepeuncaunn B 6104KeT o4epesHOM TPaHL YacTn cBoel Npubbliv B cymme 5 MApA. rpH., [0 KOHLA TeKyLle-
ro roga HaubaHKy octanocb nepeuncaunTb ewe 4,4 MApA. FPH., Mbl OXXUAAEM, YTO NOCAEAHUN TpaHW byaeT B Havane

nekabps.
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Leno3uTHele cepTuduKkaTel HBY (> 7 aHeit), mapa. rpH.
MoNoHMTENBHOE OTHAOHEHKWE OT HeobBxogumoro HOP, mAapa. rpH.
OcTaTKM Ha KopcyeTax, MApA. TPH.

Leno3nTHele cepTuduKkaTel HBY (<=7 aHeil), mapa. rpH.
OTpu1UAaTENBHOE OTKNOHEHKE OT Heobxogumoro HOP, mapa. rpH.
Craska Kieibor cpokom Ha 1 Hegento, % np. WK.

lNoka3sarenn NAMKBMAHOCTU CeroaHsa
OcTaTKM Ha KopcuyeTax 6aHKoB B HBY 41985 100 000
O6vem AC B 06paweHnmn 32 808 000 000

Bcero Kopcueta+/C

74 793 100 000

Hepento Hasap,
43 681 400 000

35 732 000 000
79 413 400 000

Mecay Hasag,
42 435 900 000
30 455 000 000
72 890 900 000

B Hauane ropga

40 503 100 000
68 042 000 000
108 545 100 000

OKuaaemble U3SMEeHeHUA I'pMBHEBOﬁ NIMKBUAHOCTU 6aHKOBCKOM CMCTEMbI Ha NPOTAXXEHUU cneayowmx 7 pa60-mx AHeﬁ

MoraweHue [leno3uTHbIX

Ceptudpukaros HBY

Cymma BbinsaTtbl No
rpuBHeBbim OBI3

MHAWKaTOPbI PbIHOYHOW CTOMMOCTH CPeacTB, %

WUHAEKC CTAaBOK NO Aeno3uTam GpU3NYECKUX nL,

(oBepHaiiT nn TeHAEePHbIX)

08.11.2017 8 289 000 000 195 000 000
09.11.2017 0 0
10.11.2017 3820 000 000 0
13.11.2017 0 0
14.11.2017 5078 000 000 0
15.11.2017 0 814123324
16.11.2017 7 114 000 000 0
WUtoro 24301 000 000 1009 123 324
o Kieibor Kievprime (He ny6aukyeTca ¢
Mokynka Mpoaaxa 01.03.2017)
OBepHalT 11.06 13.13
1 Hepena 11.75 13.67
2 Hepenu 12.17 14.50
1 mecay, 12.83 15.17
2 mecaua 13.33 16.17
3 mecaua 13.83 16.83
6 mecaues
9 mecAues

1ropn

FpuBHa Aonnap
13.19 2.45
14.20 3.10
14.26 3.38
14.30 3.70

MnaHoBbIl BO3BpaT
pedurHaHcUpoBaHUA

0

OoOjlO 0O O o o o

Mpouee

479 340 000
0

o O o o

0
479 340 000

Espo

1.58
2.08
2.42
2.68

UTOro oueHka BamaHuA
Ha IMKBUAHOCTb

8963 340 000
0

3820 000 000
0

5078 000 000

814123324
7 114 000 000
25 789 463 324

USDUAH NDF Implied
Rates Differential
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EBpo/gonnap VS LieHbl Ha 30/10T0

MexxayHapoaHble PbIHKU

CToMmocTb HedpTU CHUXKAEeTCA HaKaHyHe Ny6aukaumumn odpuuMnanbHbIX AaHHBIX No 3anacam Hedtu B CLLUA. CornacHo
NpPOrHo3am, exxeHegenbHbl oT4eT MuHaHepro CLUA noKaskeT cHuXeHue 3anacos HedpT Ha 2,8 MaH. bappeneit. OgHa-
KO, COrNacHO BblWeAWMM BYepa AaHHbIM AMEPUKAHCKOrO MHCTUTYTa HedTW, 3amacbl CHU3MAWUCL 33 Heaento
(3aBepwmBLIytoca 3 HOA6PA) Ha 1,6 MAH. bappeneii, BMECTO OXKUAAEMOTO CHUXKEHUA Ha 2,7 MAH. bappeneit. onoaHu-
TeNbHOE fAaBneHne Ha HedTb OKa3anu AaHHble O COKpALWEeHMU umnopTa HedpTn Kutaem (BTopoi noTpebutens HepTH B
MUupe) B OKTABpe Ao 7,3 MAH. bappenel B CyTKM NOC/E NOYTU PEKOPAHOro MmnopTta 9 MaH. bappeneit B CyTKM B CEH-
TA6pe. CTonmocTb Mapku Brent cHU3mnaco cerogHs Ha 0,7% , a mapku WTI — Ha 0,3%.

3010TO0 NoBbIWAETCA B LieHe Ha ¢poHe ocnabneHus gonnapa CLUA n reononutuueckoin HanpaxKeHHocTu. [lonnap CLUA
OKasasca nog, AasjeHMeM nocae 3asaBEHNN O TOM, YTO Angepbl PecnybankaHcko naptum B CeHate CLUA paccmatpum-
BAlOT BO3MOXHOCTb OT/IOXUTb CHUMXKEHME CTaBKM KOPMOPATMBHOrO Hasiora € Lenblo BbiNosHeHnA npasua CeHaTa, o
3TOro YKpenneHuto aMepmrKaHCKOW BasitoTbl CNOCOHCTBOBAAN HAZEKAbl O CTUMYIMPOBAHUM SKOHOMMUYECKOro pocTa B
CTPaHe NyTeM CHUMKEHWUs Hanoros. K pocTy reononnTMYecKolr HanpsaXKeHHOCTM NpuBesa pedb Tpamna K napiameHTy
HOxkHOM Kopewn o Tom, 4To B Npowaom caepaHHocTb CLLUA ucTtonkoBbiBanack Kak cnabocTb, OAHAKO ceilyac B CTpaHe
paboTaeT coBcem Apyras agmuHucTpauma. MHgekc gonnapa CLUA (DXY) cHusmaca cerogHs Ha 0,04%, a 30/10To oTpea-
rmposasnio poctom Ha 0,75% 3a geHb.

®OHA0BbIE MHAEKCDI
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Eepo/monnap 3onoTo, Np. Wk. $/oz ”:i::; E;%({F()Z[I]_E;H}?Lp.mu. Waekc VB (Yipauna)
MeXAayHapoaHbIA BaNtOTHbIN elisvietieie MeKayHapoaHble TOBapHble PbIHKHU, elisierieie
PbIHOK 33 AeHb € Has. € Had. C Hay. roga ueHbl cnort B gonn. CLUA 33 feHb € Has. € Has. € Had
Heaenu mecaua Heaenu mecAua roga
Espo/ponnap 1.1599 0.10% -0.09% -0.41% 10.21% 3050710 1284.86 0.75% 1.18% 1.05% 11.97%
Lonnap/poc. pybnb 59.23 -0.19% 0.29% 1.52% -3.69% Cepebpo 17.10 0.89% 1.53% 2.29% 7.36%
®yHT/poNnap 1.3096 -0.54% 0.15% -1.41% 6.07% Cranb (China Hot Rolled) 619.18 -0.39% 0.44% 0.47% 9.91%
Lonnap/vieHa 113.60 -0.36% -0.41% -0.03% -2.92% HedTtb Brent 63.24 -0.71% 1.88% 3.05% 11.30%
[Lonnap/wseiu,. ppaHk 1.0001 0.03% -0.05% 0.24% -1.80% Hedtb WTI 57.03 -0.30% 2.50% 4.87% 6.16%
Lonnap/toaHb 6.6297 -0.18% -0.11% -0.04% -4.94% enesHasa pyaa 60.46 0.00% 0.00% 3.60% -22.55%
[Lonnap/non. 3n0Tbii 3.65 -0.23% -0.03% 0.40% -12.69% Puc 11.52 0.00% -0.52% -0.69% 19.82%
[onnap/kas. TeHre 333.18 -0.06% -0.30% -0.49% -0.15% Kykypysa 1.65 0.00% 0.00% 0.00% -1.49%
Lonnap/6en. pybnb 1.99 -0.08% -0.08% 0.84% 1.44% MNweHunya 1.87 0.00% 0.00% 0.00% 2.75%
[Lonnap/typ. nvpa 3.8689 -0.43% -0.49% 2.08% 9.71% Caxap 18.61 0.70% 4.55% 5.32% -33.11%
MHAMKaTOpbI CTOMMOCTH LIBOR EURIBOR = MOSPRIME MesayHapoaHbIe GOHAOBBIE PbIHKM n3meHeHue (% unm 6asucHbIe NYHKTbI)
cpeacTs, % usD EUR EUR RUB U PbIHKM Kanutana 3a AeHb ¢ Had. € Has. ¢ Has.
Heaenu mecAua roga
OsepHaiiT 1.18389 -0.43829 - 8.10 YKpauHcKan bupa 1260.55 1.12% 0.42% -1.17% 58.39%
1 Hepena 1.20550 -0.41614 -0.379 8.27 PTC (Poccus) 1152.87 0.51% 3.92% 3.54% 0.05%
2 Hepgenu - - -0.376 8.31 Akummn CbepbaHKa (py6.) 209.83 1.88% 8.27% 8.27% 21.11%
1 mecay, 1.24389 -0.40000 -0.372 8.36 S&P 500 (CLUA) 2587.09 -0.14% -0.03% 0.46% 15.56%
2 mecaua 1.33944 -0.39071 -0.342 8.36 Euro Stoxx 50 (EBpo3oHa) 3651.58 -0.20% -1.04% -0.61% 10.97%
3 mecaua 1.40258 -0.37786 -0.329 8.37 DAX (Fepmanus) 13 371.15 -0.06% -0.80% 1.07% 16.46%
4 mecaua - - - - FTSE 100 (Benunkobp.) 7519.74 0.09% -0.54% 0.36% 5.28%
5 mecaues - - - - Nikkei 225 (Anoxua) 22913.82 -0.10% 1.66% 4.10% 19.88%
6 mecaues 1.59809 -0.31443 -0.275 8.33 Shanghai Comp (Kutait) 3415.46 0.06% 1.30% 0.65% 10.05%
7 mecaues - - - - BoHap! CLUA 10Y, % 2.31% -0.18 -1.98 -6.66 -13.16
8 mecaues - - - - BoHap! Ffepmanum 10Y, % 0.32% -0.70 -4.40 -4.30 11.20
9 mecaues = = -0.220 = BoHabl Bennkobp., 10Y, % 1.22% -1.60 -4.70 -11.70 -2.40
10 mecsues - - - - BoHap! Mpeuunn 10Y, % 5.24% 0.00 -4.40 -38.90 -192.50
11 mecaues = = = = BoHab! YKpauHsl, 11Y, % 7.38% 3.40 11.00 10.00 -131.20
12 mecaues 1.86844 -0.23757 -0.190 - CDS YKpauHbl, 5Y, 6. n. 440.9 0.00 0.85 3.30 -212.08
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OTKas OT OTBETCTBEHHOCTU: [laHHble, NPUBEAEHHbIE B HACTOALLEM AOKYMEHTE, He ABNAIOTCA peKoMeHAaLmen o BNoXeHun aeHer. MHpopmauma
npeaocTaBNeHa UCKUUTEIBHO B 03HAKOMUTENbHBIX Lensx. /llobas nHdbopmaums, npescTaBieHHas B HAaCTOALLEM AOKYMEHTE, HOCUT 03HaKOMMU-
Te/IbHbIN XapaKTep W He ABNAETCA NpeasioKeHneM, Npocbboii, TpeboBaHMEM UM PeKOMeHZALMeN K MOKYMNKe, NpoAarke, Uan NpefocTaBieHuio
(NpAMOMY MM KOCBEHHOMY) LIEHHbIX Bymar uau ux NpounsBoAHbIX. Mpoaaka UM NOKYMKa LEeHHbIX Bymar He MOXKET OCyLLeCTBIATLCA Ha OCHOBa-
HUWM MHPOPMALMU, U3NI0XKEHHOWN B HACTOALLEM AOKYMEHTE, M YKa3aHHbIX B HeM LieH. MHpopmaLuma, U3N0KeHHaA B HaCTOALEM JOKYMEHTe, He
MOeT ObITb UCMONb30BaHa B OCHOBE KaKOro-mMbo lpuanyeckun cBA3bIBatOLWEro 06Aa3aTeNbcTsa UAN COMNALLEHUA, BKIOYan, HO He OrpaHunYmBa-
Acb, 06sA3aTeNbCTBA NO O6HOBAEHWIO AaHHOM MHGOPMaLMK. OHa He MOMKET BOCMPOU3BOAMUTLCA, PACMPOCTPAHATLCA UM M3aBaTbCA NOObIM UH-
bopmunpyembiM IMLLOM B LLeNAX KaKoro-1Mbo npeasiokeHns, Motuea, TpeboBaHMA MAKM peKOMeHAAUMN K MOAMNUCKe, NMOKYNKe UAK NpoaaKe Nto-
6bIX LIEHHbIX Bymar uam ux NPou3BoAHbIX. ByAeT cuntaTbes, UTO KaxAbli, MoNyumnBLwIKi HOPMALMIO, MPOBEN CBOe COBCTBEHHOE UCCef0BaHME
M [an cBOK COBCTBEHHYHO OLEHKY MEPCMNEKTUB UHBECTULMIA B UHCTPYMEHTbI, YNIOMAHYTbIE B HacToAlweM AokymeHTe. MAO «CBEPBAHK» He 6epeT
Ha cebs HMKAKOWN OTBETCTBEHHOCTM 3a Ntobble NPsMble UM KOCBEHHbIE YObITKM, 3aTpaTbl UM yuepb, NOHECeHHble B CBA3M C UCMO/b30BaHNEM
MHGOPMALMM, U3NOKEHHON B HACTOALLEM AOKYMEHTe, BK/oYan npeactasBieHHble fAaHHble. MHPopmaLma TakKe He MOXKeT BbiTb paccMoTpeHa B
KayecTBe peKOMeHAaLMM No onpeaeneHHon MHBECTULMOHHOM NOMUTUKE AN B KayecTBe Nt06ON Apyrol pekomeHaauum. MHdopmaumsa He mo-
YKEeT paccMaTpmBaThbCA Kak 0653aTenbCTBO, rapaHTuA, TpeboBaHue, obellaHne, odepTa, peKomeHAaLumK, KoHcyabTaumm u T.4. MAO «CBEPBAHK»
He HeceT OTBETCTBEHHOCTb 33 MOCNEACTBUA, BOSHUKLIME Y TPETbUX UL, MPU UCMO/b30BaHUU MHGOPMALMU, U3NOXKEHHOW B HAcTOALLEM JOKYMEH-
Te. baHk Bnpase B Ntoboe Bpemsa un 6e3 Ybero-nnmbo yseaomneHna 3meHaTb MHGOPMaLMIO, U3N0XKEHHYIO B HACTOALLEM AOKYMeHTe TpeTbu anua
(MHBECTOPbI, aKLMOHEpPbI U Np.) CAMOCTOATENbHO OLLEHMBAIOT 3KOHOMMUYECKME PUCKW M BbIrOAbl OT CAENKU (YCNyru), HaNoroBble, LOPUANYECKUE,
byxrantepckme NocnescTBUA, CBO FOTOBHOCTb M BO3MOXHOCTb NPUHATL Takue pucku. NMAO «CBEPBAHK» He faeT rapaHTMM TOYHOCTM, MOMHOTbI,
afleKBaTHOCTM BOCMPOU3BeAEeHUA UHPOpMaLMM TPETbUMMK IMLAMM U OTKA3blBAETCA OT OTBETCTBEHHOCTM 33 OWMUOKM M ynyLeHUs, AoNyLWeHHble
MW NPY BOCNPOU3BELEHUMN TaKoW HPOPMaLMKN. UHPOpMaLWA, U3N0KEHHAA B HACTOALLEM JOKYMEHTE, HE MOXET ObITb MHTEPNPETMPOBaHA Kak
npeanoxexue / obeprta UaM Kak pekomeHAaums / KOHCYbTaumusa No MHBECTULMOHHBIM, IOPUAMYECKMM, HANOrOBbIM, GAHKOBCKMM U APYrMM BO-
npocam. B cnyyae BO3HUKHOBEHMA NOTPEBHOCTM B NOAyYeHUM NOA0OHbIX KOHCYbTaUMi cneayeT 0bpaTnTbea K cneuuanmcram.
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