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EXXEJIHEBHBIM OB30P PLIHKOB

yeTBepr, 20 ceHTsa6psa 2018 r.

BasitoTHBIN PBIHOK YKpauHbI

Ha mexk6aHKOBCKOM BaNtOTHOM PbIHKe FPMBHA TPETUIN AeHb NOAPAL YKPenasaeTcsa B yCN0BUAX COaNaHCUPOBAHHbIX
Topros. CerofiHa TOProBas Ceccus OTKPbIIOCb Ha yposHe 28,06 rpH./S (-2 Kon./S no cpaBHEHWMIO C 3aKpbITUEM
BYEPALLHWUX TOProB) U Becb AeHb Npoxogunaa 6e3 cywecTBeHHbIX KoiebaHuit napbl A4onnap/rpMBHa B guanasoHe
28,04-28,07 rpH./S. K MOMEHTY OKOHYaHMA TOProB CPEAHMUIA Kypc COXpaHUAca Ha yposHe 28,06 rpH./S, nokasas
YKpenaeHue rpusHbl 3a geHb Ha 0,09%. C Hayana TeKywen Hefenun yKpenieHne HaunmoHaabHOM BaatoTbl COCTABU-
N0 0,28%, a ¢ Hayana ceHTabpa — 0,69%. O6bem Npogaxku gonnapos CLUA Ha mek6aHKOBCKOM BasIlOTHOM PbIHKe
BCEMMW YHaCTHMKaMM CHU3UACA Ha TEKyLLel Heaene B CpefHeM K YPOBHIO 0Ko10o $200 MJIH., NOC/e 3HaUYeHNsA OKOo-
N0 $220 MAH. Ha Npeablaylwei Hegene. 3aBTPa Mbl OXKMAAEM TOPTY Ha TEKYLLMX YPOBHSAX.

Ha HannyHoM BHEBGaHKOBCKOM PbIHKE HaLMOHanbHaA BanloTa yKpenuaach cerogHa Ha 0,16% po 28,01 rpH./S -
MWHUMAaNbHbIN Kypc 3a 6osee Yyem 3 nocnegHue Hegenw (c 28 asrycra).

ArHamnKa Kypca gonnap/rpueHa O6bem nokynkn/npogaxm HBY BantoTel Ha
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& WHTepseHuum HBY: Nnpogaa & WHTepeeHLmu HBY: noKynKa [ [TokynKa BanioTbl
OdmuManbHbIA RypC > AykuWoHbl HBY: CpB3B. KypC Nnpogamu HeTTo-nokynka/Mpogama c Hauana roga, np. WH.
Kypc (mid) Ha Han. BHebaHk. pbiHke ¢ AyrumoHbl HBY: CpB3B. KYPC NOKYNKM  wevenas HeTTo-MOKyNKa/Npofaa B NPeasAYLLEM roay, Np. WK.
% N3MeHeHune
Donnap CLWWA/TpuBHa
3a AeHb C Hay. HeJenn  C Had. mecaua 3a 12 mec.
OduumanbHbIit Kypc HBY 28.1202 -0.11% -0.02% -0.56% 7.63%
PbIHOYHBIN KypC 3aKpbITUA HA MeXKbaHKe 28.0550 -0.09% -0.28% -0.69% 7.16%
PbIHOYHbIN GUKCUHT MexkbaHKa (EMTA 11.00 KT) - - - - -
Kypc (mid) Ha HafMyHOM BHEBGAHKOBCKOM PbiHKE 28.0065 -0.16% -0.27% -0.68% 6.89%
% U3MeHeHne
Espo/lpueBHa >
3a AeHb C Hay. Hegenn € Hay. mecaua 3a 12 mec.
OduumanbHbIit Kypc HBY 32.8078 -0.37% 0.38% -0.78% 4.89%
PbIHOYHBIN KypC 3aKpbITUA HA MeXKbaHKe 32.9705 0.59% 0.82% 0.59% 5.90%
Kypc (mid) Ha HafMyHOM BHEGAHKOBCKOM PbiHKe 32.9135 0.52% 0.84% 0.60% 5.63%
% N3MeHeHune
Py6nb/TpuBHa -
32 AeHb C Hay. HeJenn  C Hay. mecAaua 3a 12 mec.
OduumanbHbIi Kypc HBY 0.4196 1.00% 2.40% 1.03% -6.68%
PbIHOYHBIN Kypc 3aKpbITUA Ha MexbaHKe 0.4216 0.15% 2.08% 0.76% -6.16%
Kypc (mid) Ha HanM4YHOM BHEGAHKOBCKOM PbIHKE 0.4209 0.07% 2.10% 0.78% -6.40%
1
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J/leHexKHbI PbIHOK YKpauHbl

Mo pesynbTaTam cpegbl 06beM LIMPOKONM IPUBHEBOMN JIMKBUAHOCTU MUHUMANBbHO CHU3MACA Ha 0,1 mapa. rpH. go 74,0
MApA. rpH. O6bem OCTaTKOB Ha KopcyeTax 6aHKkoB B HBY ymeHbwmnca Ha 0,8 mapg,. rpH. Ao 52,5 mapa. rpH., a 06vem
OEen03UTHbIX CepTUOMKATOB B 06paLeHnm yeeanuunca Ha 0,7 mapg,. rpH. 4o 21,6 mapa. rpH. OTTOK B pe3y/ibTaTe nora-
weHua HaubaHky TeHAepHOro kpeauta coctasua 400 MAH. TPH. U Bbla YyCUAEH OTTOKOM M3 BaHKOBCKOWM CMCTeMbl B
nosb3y FockasHayencTsa Ha cymmy 54 MaH. rpH. Mo BantOTHOMY M HAaZIMYHOMY KaHanax IMKBUAHOCTb HE U3MEHMNACh,
a OTTOK MO ApYrMm HemoHeTapHbIm onepaumam HBY coctasun 377 maH. rpH. CerogHa so3melleHne HAC coctasuno
0,4 MApA. rPH., COOTBETCTBEHHO Mbl OXKMAAEM HE3HAUUTENbHbIM NPUTOK B BAaHKOBCKYIO cucTeMy M3 focKaszHavencTea.
MHAaMKaTUBHbIe cTaBKM Kiebid/or oBepHalT cHU3MAMUCH ceroaHa B cpeaHem Ha 9 6.n. go 15,90%/17,50%, oTbirpas Bue-
paLHMit POCT, @ CTOMMOCTb MeXB6aHKOBCKMX KPeAUTOB MO HaLUMM OLLeHKam coxpaHuaach Ha yposHe 16,0%/17,0% Ha

CpOK oBepHalT n 17,0%/18,0% Ha 1 Hegento.

MokasaTtenun NMKBEMZHOCTU 6aHKOBCKOM cuctembl VS Kieibor 1w
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OcTaTKW Ha KOpCYeTax, MAPA. TPH. e [leno3uTHble cepTudukaTtel HBY, mapa,. rpH.
= HOP, mnpa. rpH. Craska Kieibor cpokom Ha 1 Hepgeno, % np. WK.
lNMoKasarenun NAMKBUAHOCTH CeropgHs Hepentio Hasap Mecsauy Hasag Fop Hasapg
OctaTkm Ha KopcyeTax 6aHkos B HBY 52 464 200 000 54 847 900 000 47 360 800 000 54 414 000 000
O6vem AC 8 o6paweHnu 21 560 000 000 20 544 000 000 27 286 000 000 28 084 000 000
Bcero Kopcueta+/1C 74 024 200 000 75 391 900 000 74 646 800 000 82 498 000 000
O)KMABEMbIe n3meHeHusa rpMBHEBOﬁ JIMKBUAHOCTU 6aHKOBCKOI cucTembl Ha npoTa*XeHuu cnegyrowmnx 7 paGo'mx AHeﬁ
MNoraweHue [leno3unTHbIX Cymma BbInaaTbl No Mnanosbii Bo3BpaT WUToro oueHKa BAMAHUA
Ceptudukaros HBY rpuBHeBbim OBI3 pe¢1uaucuposauuﬂ Mpouee Ha IMKBUAHOCTb
(oBepHaiT Unu TeHAEpPHBbIX)
20.09.2018 2 627 000 000 0 0 0 2627 000 000
21.09.2018 3852 000 000 0 0 0 3852 000 000
24.09.2018 0 0 0 0 0
25.09.2018 5513 000 000 0 0 0 5513 000 000
26.09.2018 0 827 741058 0 0 827 741058
27.09.2018 0 0 0 0 0
28.09.2018 7 324 000 000 0 0 0 7 324 000 000
WUtoro 19 316 000 000 827 741 058 0 0 20 143 741 058
WNHAUKaTOpbl PbIHOYHOM CTOMMOCTU CpeacTB, %
Cpox Kieibor Kievprime (He ny6aukyercs ¢ WUHAEKC CTAaBOK NO Aeno3uTam GpU3NUECKUX nL, USDUAH NDF Implied
Mokynka Mpoaaxa 01.03.2017) T'pusHa Donnap EBpo Rates Differential
OsepHaiT 15.90 17.50
1 Hepena 16.33 17.67
2 Hepenu 17.00 18.50
1 mecay, 17.44 18.88
2 mecaua 17.38 19.06
3 mecaua 17.31 19.13 13.68 2.15 1.26
6 mecaues 14.56 2.88 1.59
9 mecaues 14.76 3.39 2.04
1rop 14.71 3.46 2.09
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EBpo/ponnap VS LieHbl Ha 301070

j) CbEPBAHK

Mex/yHapoAHbIe pBIHKU

Uupekc ponnapa CLUA cHuUXKaeTcA, HECMOTPA Ha BbIXOA, NONOXKUTENIbHbIX IKOHOMUYECKMX OT4eTOB. Y1cno nepsumy-
HbIX 3aABOK Ha Mosy4yeHWe nocobua no 6espabotuue B CLUA cHM3MNOCb Ha 3 TbiC. Ha Npeaplayliein Hegene no 201
TbIC., BMECTO NporHo3mpyemoro ysennyenuna o 210 toic. CpegHee 3HauyeHMe NokasaTensa 3a nocnegHue 4 Hepenu
coctasuno 207,75 Tbic., YTO HA 2,25 TbiC. HUXKE, YeM Heaenel paHee. ObLiee YUCN0 AnL, NONYYAOLWMX NocobUe CHU3K-
nocb ¢ 1,700 maH. o 1,645 maH., Bmecto pocta o 1,705 mnH. Jpyroit oT4eT Nokasan, YTo MHAEKC NPOU3BOACTBEH-
HOW aKTMBHOCTU B WTaTe Punagenbous B ceHTabpe Bbipoc A0 22,9 nocse 3HadYeHus 11,9 B aBrycre, Npyv 3TOM aHaAu-
TUKM OXMaanu poct Bcero Ao 17,0. UHaekce gonnapa CLUA (DXY) cHusunca cerogHs Ha 0,6%, naBneHue Ha amepuKaH-
CKYHO BANIOTY NPOLOMKAET OKA3bIBaTb CUTYyaLMA BOKPYT TOProBbIX BOVH. B TO e Bpems, cToMMOCTb HedTu nepewuna K
CHU}KEHMIo nocse Toro Kak Tpamn notpe6osan ot OMEK ymeHblueHMA LeH Ha HedTb, NpUBA3aB NOAAEPKKY BANKHE-
BOCTOYHbIX CTPaH co cTopoHbl CLUA 1 cTabunbHOCTb B pernoHe K LieHam Ha HedTb. CTOMMOCTb MapKu Brent cHU3mnaco
3a AeHb Ha 1,01%.

$oH[0BbIE MHAEKCDI
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MesKayHapOAHbIN BaNIOTHBINA VO CETIGIIE MesKkayHapoaHble TOBAapHble PbIHKY, VS VETHIEAIIE
PbIHOK + KPUNTOBaNIOTbI 3a feHb ¢ Had. ¢ Had. 3a 12 mec. ueHsbl cnot B gonn. CLUA 3a AeHb ¢ Had. CHa 12 mec.
Hepenu mecaua Hepenu mecaua
EBpo/monnap 1.1752 0.68% 1.11% 1.29% -1.18% 3onoT0, $/02 1206.03 0.17% 0.94% 0.41% -7.31%
Lonnap/poc. py6nb 66.54 -0.24% -2.32% -1.44% 14.20% Cepebpo, $/oz 14.30 0.38% 1.69% -1.66% | -16.78%
dyHT/m0NNap 1.3252 0.82% 1.40% 2.28% -1.79% HedTb Brent, $/bbls 78.60 -1.01% 0.65% 1.52% 39.63%
Lonnap/venHa 112.31 0.02% 0.22% 1.08% 0.08% Hedtb WTI, $/bbls 71.27 0.21% 3.30% 2.11% 41.38%
[onnap/wseiiy,. dpaHK 0.9595 -0.80% -0.82% -0.97% -1.07% Yrons, $/t 101.20 1.00% 1.81% 2.90% 7.95%
Lonnap/toaHb 6.8393 -0.18% -0.62% -0.08% 3.83% Mnactuk, S/t 1345.03 0.00% 0.00% 0.00% 11.04%
Lonnap/non. 3notbii 3.66 -0.37% -1.22% -1.36% 1.72% KapTtoH, $/t 656.89 0.00% 0.00% -0.52% -14.79%
[Lonnap/Kas. TeHre 360.11 -0.24% -3.76% -0.78% 5.55% Cranb (China Hot Rolled)$/t 631.06 0.00% 0.00% -0.48% 3.85%
Lonnap/6en. pybnb 2.09 -0.74% -1.97% 0.31% 7.69% enesHas pyaa, S/t 64.43 0.00% 0.26% 3.94% -10.66%
Lonnap/typ. nvpa 6.2802 0.48% 1.78% -4.04% 79.26% MoaconHeuyHoe macno, S/t 702.50 0.00% 0.00% -0.71% -8.77%
BTC/USD 6425 0.46% -1.31% -8.62% 65.92% Kykypysa, $/t 181.00 0.00% 0.00% 0.00% 12.77%
BTC/USD (futures) 6400 0.39% -1.92% -9.16% - MNuwenwnua, $/t 210.00 0.00% 0.00% 0.00% 17.65%
ETH/USD 212 1.01% -1.42% -25.01% -25.27% AlumeHsb, S/t 233.00 0.00% 1.97% 0.22% 26.63%
MHAUKaTOpPbI CTOMMOCTH LIBOR EURIBOR = MOSPRIME MeayHapoaHbie GOHAOBbIE PHIHKH n3meHeHMe (% nnn 6asncHble NYHKTbI)
cpeacTs, % usbD EUR EUR RUB W PbIHKMX Kanutana 3a AeHb € Has. € Has. 3a 12 mec.
Hepenu mecaua
OepHanT 191863 -0.44786 - 7.56 YKpanHcKkana bupxa 1552.79 0.00% 0.00% 0.00% 36.86%
1 HepenA 1.97531 -0.42700 -0.377 7.71 PTC (Poccus) 1142.20 0.71% 4.34% 4.57% 1.76%
2 Hegenn - - -0.371 7.76 AKummn CéepbaHKa (py6.) 193.82 -0.04% 2.71% 6.49% 3.94%
1 mecay, 2.18244 -0.40686 -0.371 7.84 S&P 500 (CLUA) 2923.97 0.55% 0.65% 0.77% 16.57%
2 mecaua 2.24750 -0.37029 -0.339 7.97 Euro Stoxx 50 (EBpo3oHa) 3403.55 1.04% 1.76% 0.31% -3.46%
3 mecaua 2.35338 -0.35243 -0.318 8.08 DAX (Fepmanus) 12 325.91 0.87% 1.66% -0.31% -1.94%
4 mecaua - - - - FTSE 100 (Benukobp.) 7 348.39 0.24% 0.61% -1.13% 1.05%
5 mecAues - - - - Nikkei 225 (Anoxua) 23 674.93 0.01% 2.51% 3.54% 16.57%
6 mecaues 2.57175 -0.31529 -0.267 8.13 Shanghai Comp (KuTait) 2729.24 -0.06% 1.78% 0.15% -18.92%
7 mecaues - - - - BoHap! CLUA 10Y, % 3.07% 0.56 7.23 20.78 80.06
8 mecaues - - - - BoHap! Ffepmanum 10Y, % 0.48% -0.90 2.80 15.20 3.50
9 mecaues - - -0.209 - BoHap! Bennkobp., 10Y, % 1.59% -1.70 6.10 16.40 24.90
10 mecaues - - - - BoHabl Mpeuun 10Y, % 4.53% 0.00 1.50 -11.80 -120.60
11 mecAaues - - S - BoHap! YKpauHsbl, 11Y, % 8.86% -2.10 20.20 -33.70 172.00
12 mecaues 2.88713 -0.21814 -0.167 - CDS YKkpauHbl, 5Y, 6. n. 418.2 0.00 0.02 0.06 13.74
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AKUMOHEPHOE OBLLECTBO

AO «CBEPBAHK»

yn. Bnagumunpckana 46
Kunes, 01601, YKpanHa
Ten.: +38044594 7165
®akc: +380 44 247 43 23

www.sbrf.com.ua

HavyanbHUK oTaena ynpasBaeHUA akKTMBaMu U naccuBamm

OmuTtpuin Hagtounit d.nadtochiy@SBRF.com.ua +380 44 354 06 81

AHanutn4yeckoe noapasgeneHue

Mwxann NMpocKkypuH m.proskurin@sbrf.com.ua +380 44 594 71 65

OTpen no pabote Ha GMHAHCOBDLIX PbIHKAX

Wropb CapHaukuit i.sarnackiy@sbrf.com.ua +380 44 247 43 10

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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