MOCKOBCKAHA
BUPXA

OUWHAMUKA HA OEHEXXHOM PbIHKE

CpeaHepHeBHO 06bem Topros, Mapa, pyb6.
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O6bem OTKpPbITON NO3ULMK, mapa pyb.
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KommeHTapuu

= CpeaHeaHeBHOM 06bemM TOProB Ha
[eHexxHom pbiHKe (PEMO m
AEeN03UTHO-KpeauTHbIe onepaunn)
coctasun — 1,81 TpaH py6.

= CpepgHuii cpok PEMNO c UK (Bka. PEMO
c KCY) coctasun 4,7 gHa

= CpeaHegHeBHasa OTKPbITas NO3MLUMA
PENO c UK coctasuna — 3,2 Tp/H pyb.

® CpegHeaHeBHaA OTKPbITAA NO3ULKA
no PEMO c KCY (Bkn. Oeno3utbi ¢ LK)
cocTtaBuia 1 TpaH pyb.

* CpegHenHeBHaA OTKPbITAA NO3ULKA
no onepaumMam pasmeLleHusa cpeacTs
depepanbHOro KasHaveiictea yepes
UK coctasuna 572 mapg, pyb6.

= [Jona PEMNO c LUK (Bkn. PENO c KCY) B
obbeme bupkeBoro pbiHKa PEMO -
84%

= [Nona PEMO c KCY (BkAn. eno3uTsbl C
LIK) B 06beme GupKeBOro pbiHKa
PEMO - 18%

= CpeaHeaHeBHOM 06bem TOPros B
CermeHTe Aeno3nTHO-KPeauTHbIX
onepauunit coctasun 255 mapg, py6.

JaHHeble 3a 2 keapman 2021 e.

CtpyKTtypa pbiHKa PEMO c LK
O6bem Topros, 202021, %
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WHAUKATOPbBI AEHEXXHOIO PbIHKA

RUSFAR RUONIA KntoueBas ctaBka baHka Poccum
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Mo nHdopmauun ns oburumanbHoro npecc-penmsa: Coset gupekTopos baHKka Poccum ¢ 15 mioHa 2021 roga npuHan
pelueHre NoBbICUTb KAtoveByto cTaBKy Ha 0,5% no 5,50% roaosbix.

COBbITUA AEHEXXHOIO PbIHKA

2 Anpens 2021 roaa:

= CoCTOS/1ICA NepBbIi aYKLUMOH NO pasMeLLeHNIO CPeaCcTB C eAMHOro cyeTa broaxKeTa
CaHkT-lMeTepbypra B 4€n03unTbl Yepes LLEeHTPaAbHOro KoHTpareHTa (LK)

28 uioHa 2021 roaa:

= [losBMNACb BO3MOXKHOCTb BHOCUTb AparoLeHHble meTannbl (301010 n cepebpo) B
OTAEeNbHbIM MMmyLecTBeHHbIM Nyn «KCY GC Metal», B KOTOPbIN TakKe NPUHUMALOTCA
py6amn PO 1 nHoCTpaHHaA BantoTa

= [loaBMaacb BO3MOXKHOCTb gonycka B PEMO ¢ LK ueHHbIX Bymar, HOMMHMPOBAHHbIX
B Ka3axCTaHCKUX TeHre

= [lo aHanormm ¢ BastoTHbIM U GOHAOBbLIM PbIHKOM Ans onepaunii PEMO ¢ UK
BBOAMUTCA HOBbIN KoA pacyeToB Y2 no nepsBoi Yactun caenkm PEMO.

= OTMEHATCA NPUOCTAHOBKM TOProB eBPO06AUraLmamm ¢ AaTbl PUKcaLMK peecTpa
BNafenbLes bymar 0 OKOHYAHUA KYMOHHOIo nepuoja.
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01.04 — 119 HOBbIX Y4aCTHMKOB BasltoTHOro pbiHka (BP) 1 pbiHka aparmetannoB (PAM) MapKeTUHIroBbl NepUoa C OTMEHOM
B3VMMaHMS C HUX abOHEHTCKOM NnaTbl BBEAEH Ha MNOCTOSHHOM OCHOBE

26.04 — BBefieHbl MHCTPYMEHTbLI C MESIKMMM JI0TaMK, pacluMpsitoLMe BO3MOXHOCTM onepaumii HebonbwmumMm cyMMmamu

20-22.05 — VI MexayHapoaHbit ®opyM BantoTHOrO M AEHEXHOro pbiHKOB B . Couu.

Bonee 200 y4acTHMKOB MPUHSNK

yyacTue B NepekpecTHbIX ANCKYCCUSX U NaHensx No akTyasbHbIM TeMaM pa3BUTUS PbIHKOB
pacCMOTPeH BOMPOC MO OFPaHUYEHUIO  HEPBIHOYHOMO
LieH006pa30BaHus (OrpaHMYeHne arpecCMBHOCTM 3asiBOK) Ha YTPEHHMX TOprax Ha BasloTHOM M CPOYHOM pbIHKaX

28.06 — B pexxume "KnupuHr ¢ LIK« (CPCL) BBegeHbl HoBble BantoTHble napbl: USDCNY, GBPRUB, GBPUSD, CHFRUB, USDCHF

03.06 3acepaHve Pabouyelt rpynnbl MO JIMKBUAHOCTU:

ANHAMMUKA U CTPYKTYPA TOPIroB
AnHaMuka 6uprkeBoi 40NN Ha MeXX6aHKOBCKOM pbiHKe,
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CpenHenHeBHO 06beM Topros u gons CrNOT
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KommMeHTapumn

Oons Mb B cpeaHeM 3a 2021 Ha BasnlOTHOM
pbiHke P® coctaBuna 46,4% (-0,7% k 2020)

Mo onepauusaMm B OCHOBHbIX napax pons MBb:
USDRUB 55,0%, EURRUB 70,1%,
EURUSD - 11,6%

3a wioHb 21 cpeaHepHeBHOW 06beM  TOpros
coctasun — 16,6 mnpg (Man 21 — $17,4 mnpg),
obbeMm CMOT — $4,7 mnppa (Maih 21 — $4,2 mnpp)

= [ons CMAOT Bbipocna Ao ypoBHs1 29% (+5%)

= Pacnpegenenve no napam antoT: gons USDRUB

80,6% (+1,2%), nons EURRUB 14,3% (-1,4%),
nons EURUSD 4,6% (+0,0%), npouve 0,5%

PacnpegeneHue 06beMoB Mo nNapaM BasitoT

4,6%
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KommeHTapum

B ntoHe 21 pocT ueH Ha HedTb U CHUXXEHME Kypca eBpo
K MMpOBbIM BasllOTaM MPUBENN K POCTY Kypca pybns kak
K fonnapy, Tak u K eBpo:

- CPeAHEB3BELUEHHbIM KypC AOJUlapa CHU3WICA Ha
0,36 py6. (-0,5%) ao yposHs 73,00 B/$

- CpedHeB3BeLUEHHbI KypCc e€BpO CHM3MACS Ha 2,74
py6. (-3,1%) po ypoBHs 86,75 R/€

O61bem TOproB Ha paHHux Toprax (07:00 — 10:00)
—$20,2 mnpp (Main 21 — $14,7 mnpa)

PekopaHblii 06beM Topro B pexunme RFS — $620 M/H

PekopaHbIit 06beM ToproB yepes cepsuc TWAP — $4,0
mnppa (Man 21 - $3,2 mnpa)

3/5


https://www.moex.com/

MOCKOBCKAHA BAAIOTHbIN PbIHOK MOEX | FX& MONEY MARKET | REPORT
BUPXA 1 Apr—30Jun 2021

YYACTHUKU U KTTUEHTDI

[OuHaMuKa gonei y4acTHMKOB No Tunam B Toprax CMOT
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HFT/He HFT Ha ocHoBHbIX Toprax CMOT USDRUB, EURRUB KoMMeHTapum

= [ons knueHToB B 06opoTe CMOT - 48,4% (-0,7% K
Mato 21), U3 Hux:
Hepes-T1bi (H0/1+0J1) — 34,3% (-0,9%)
= AUNEPSI ®u3. nuua (pes-Tol) — 12,1% (-0,1%)
® KJ/TMEHTBI tOp. /inua Hepes. I'Op. nmya (pe3-TbI) -2,1% (+0,4°/0)

= YUCNo YHMKaNbHbIX 3aperncTpupoBaHHbIX K/IMEHTOB -
__Non HFT =48% K/IMEHTBI tOp. Juua Pes. 12,02 mnH (+450 Tbic. K Mato 21)

»

= PekopaHOe 4MCNO aKTUBHbIX KIMEHTOB >975 TbIC.
(+106,5 TbIC. K Mato 21), U3 HKX:

HepesunpeHntbi (10/1+®J1) — 2,0 TbiC. pexkopa
®us. namua (pes-Tol) — 971 ThIC. peKopa
HOp. nunua (pe3-Tbl) — 2,1 ThIC.

= [Jlons HFT Ha ocHoBHbIx Toprax ClMNOT - 52% (+1%)

= PekopgzHbli1 060poT kopropauuii — $5,7 mnpa (Mai 21 -
$4,0 mnpa), pekopaHoe 3HadyeHne ADTV ~$270 MnH

61% = KNUEHTBI ®us. NInua Pes.

HFT = 52%

[OvHaMuKa gonei y4acTHMKOB U KJIMEHTOB B Toprax CMOT
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MUKPOCTPYKTYPA PbIHKA
Cnpea Ha 1 Ms1H BantoThbl (No kBaHTUO 50%), Kon. CpepnHwuii 06beM caenok CMOT (ocH. Topru), JioT
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KOHTAKTbI

Tutos Cepreii CkabenuH AHgpen
[OupeKTop AenapTameHTa OupekTop AenapTameHTa
JeHeXHoro pbiHKa BantoTHOro pbiHKa
Sergey.Titov@moex.com Andrey.Skabelin@moex.com

+7(495) 363-32-32, nob. 5455 +7(495) 363-32-32, no6. 5400

PACKPbITUE UHGOPMALIUU

Hactosawmin SOKYMEHT 6bin NOATOTOBAEH M BbiNyLleH MMyBAnYHbIM akuMOHepHbIM obLecTBom «Mockosckan Bupska MMBB-PTC» (ganee — «Komnanusa»).
Ecnn HeT Kakoi-nnbo oroBopku 06 MHOM, TO KomnaHuA CYMTAeTCA MCTOYHMKOM Bcell MHGOPMALIMM, MU3NOMKEHHOM B HacToAlem AOoKymeHTe. [aHHas
MHGOPMaLMA NpeAoCTaBAAETCA MO COCTOAHMIO HA AaTy HACTOALLEro AOKYMEHTa M MoeT ObiTb uameHeHa 6e3 Kakoro-nmbo ysesomneHus. [aHHblin
[OKYMEHT He ABnfeTcA, He GOpMUpYeT U He AO/IKEH PacCMATpUBaTbCA B KAYeCTBE MPeAJsIOXKeHUs WK e MPUrialeHnsa AAA NPOAAXKM WU yvyacTus B
NOANWUCKe, UK Ke, Kak NobyxaeHWe K NPUoBpeTeHUIO UK XKe K MOANUCKe Ha Kakne-1nbo LieHHble Bymaru, a TakKe 3TOT JOKYMEHT UM ero YacTb UM Ke
$aKT ero pacnpoctpaHeHMA He ABNAIOTCA OCHOBAHWMEM M Ha HUX He/b3A MoNaraTbCA B CBA3M C KaKMM-NM60 NpeasiokeHnem, 4oroBopom, obasatesibcTBOM
WIN Ke WMHBECTULMOHHBbIM pelleHUeM, CBA3AHHbIMU C HWM, PAaBHO KaK M OH He ABAAETCA PeKoMeHJauMeil OTHOCWUTENbHO LEHHbIX Bymar KomnaHuu.
M3noxeHHan B JaHHOM JOKyMeHTe MHPOPMaLMA He ABAAAACh MPeaMETOM HEe3aBUCUMOKN NMPOBEPKU. B HemM TaKkKe He CoAepKUTCA KaKux-nmbo 3aBepeHuit
VAW rapaHTuii, cGopMyanPOBaHHbIX AN NOApPasymMeBaeMbIX U HUKTO He [AOJIKEH MoaaraTbCA Ha A0CTOBEPHOCTb, TOYHOCTb M MOHOTY MHGOPMALIUM UK
MHEHUA, U3/I0XKEeHHOTO 34ecb. HUKTO 13 KomnaHum unam Kakux-nnbo ee govepHUx obuiects nam adpuanpoBaHHbIX UL, N UX AUPEKTOPOB, COTPYAHUKOB
NN PabOTHWMKOB, KOHCYNIbTAHTOB WAW WX MPEACTaBUTENel HEe MPUHUMAET KakoW-1MBo OTBETCTBEHHOCTW (HE3aBUCMMO OT TOrO, BO3HUKAA AW OHA B
pesynbTaTe XanaTHOCTU UM YEro-To APYroro), NPSMO UAK KOCBEHHO CBA3AHHOW C MCMO/b30BAaHWMEM 3TOTO AOKYMEHTA MAU UHbIM 06Pa3oM BO3HUKLLEN U3
Hero. HacTofWmMin AOKYMEHT COAEPXUT MPOTrHO3Hble 3aAB/ieHUA. Bce BK/IIOYEHHble B HACTOALLMIA AOKYMEHT 3aABAEHWA, 3a UCKIOYEeHMeM 3asBiaeHui o6
MUCcTOpUYecKUx GaKTax, BKAIOYAA, HO, HE OrpaHUYUBAACH, 3aABAEHUAMM, OTHOCALLMMUCA K Halemy GUHAHCOBOMY MOOXKEHUI0, BU3Hec-cTpaTerun, naaHam
MeHe)XMeHTa U Lenam no byaylum onepaumam ABAAIOTCA MPOrHO3HbIMMU 3aABJEHUAMU. ITU MPOrHO3HblE 3aABAEHUA BK/IOYAIOT B cebA M3BECTHble U
Heun3BecTHble PUCKK, paKTOPbl HeonpeaeNeHHOCTU U UHble GaKTOPbl, KOTOPble MOTYT CTaTb MPUYMHOMN TOTO, YTO HALUM HbIHELUHWE NOoKa3aTenn, JOCTUMKEHUA,
CBEPLUEHWA UV e NPOU3BOACTBEHHbIE NOKasaTenu, byayT CyLecTBEHHO OTINYaTbCA OT TeX, KOTopble CHOPMYIMPOBaHbI MW NOAPA3YMEBAIOTCA NOA 3TUMU
NPOTrHO3HbIMM 33aABNEHUAMMU. [laHHbIe NPOrHO3HbIE 33aAB/IEHUA OCHOBAHbl HA MHOTOYMC/IEHHBIX MPE3YMMLMAX OTHOCUTE/IbHO Halei HbiHeWwHel n byayuiei
6u3Hec-cTpaTerun 1 cpesbl, B KOTOPOW Mbl OXKMAAEM OCYLLECTBAATL CBOKO AeATENbHOCTb B Byayliem. BaxHedwmnmm paktopamm, KOTOpble MOTYT NOBAUATL
Ha HalK HbIHEWHNe NoKasaTenn, AOCTUMKEHUA, CBEPLUEHMA WN e NPOU3BOACTBEHHbIe MOKas3aTenn, KOTopble MOMyT CYLeCTBEHHO OT/M4YaTbCcA OT Tex,
KoTopble cHOPMYIMPOBaHbI MAKU NOAPA3YMEBAIOTCA STUMM NMPOTHO3HLIMU 33ABJEHUAMMW ABNAIOTCA, MOMUMO WHbIX GAKTOPOB, Creaylolme:  BOCNpUATUE
PbIHOYHBIX YCAYT, MPeAocTaBaAemMbix KomnaHueit n ee A04ePHUMM 0BLLECTBAMMU; ® BONATUIBHOCTL (a) POCCMIACKOM SKOHOMMKM M PbIHKA LEHHbIX Bymar v (b)
CEeKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KomnaHua u ee aouvepHue obliecTBa OCYLLECTBAAIOT CBOK AEATENbHOCTb; ® U3MeHeHusA B (a)
OTeYeCTBEHHOM W MEXAYHApPOAHOM 3aKOHOAATENbCTBE U HA/NOTOBOM PeryinpoBaHunn u (b) rocyAapcTBeHHbIX NPOrpamMmmax, OTHOCALMXCA K GUHAHCOBBIM
PbIHKaM U PbIHKaM LieHHbIX Bymar; ® pocTOM YPOBHA KOHKYPEHLMW CO CTOPOHbI HOBbIX UIPOKOB Ha pbiHKe Poccuu;e cnocobHOCTL ycnesaTh 3a GbiCTpbiMM
MN3MEHEHUAMM B Hay4YHO-TEXHWYECKOW cpefe, BK/Yas CNoCOBHOCTb MCMO/b30BaTh pacluMpeHHble GYHKLMOHaNbHbIE BO3MOXHOCTU, KOTOPbIE MOMYAAPHbI
cpeau knmeHToB KomnaHum 1 ee fo4epHUX 06LLECTB; ® CNOCOBHOCTL COXPaHATL MPEEeMCTBEHHOCTbL NMpoLEecca BHeAPEHNA HOBbIX KOHKYPEHTHbIX NPOAYKTOB U
YCNYr, paBHO KaK W MoAJep)KKa KOHKYPEHTOCMOoCOBHOCTW; ® CnoCOBHOCTb MPMBAEKaTb HOBbIX KAMEHTOB Ha OTEYECTBEHHLIA PbIHOK M B 3apybeHbix
IOPUCAMKLMAX; ® CNOCOBHOCTb yBENMYMBaTL NPeA/IONKEHWE NPOAYKLUMUN B 3apybeHbIX I0pUcanKLumMaAX. [POrHO3HbIe 3aABNEHNUA AEeNatoTCA TObKO Ha AaTy
HaCTOALLero AOKyMeHTa.
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