MOCKOBCKAHA
BUPXA

OUWHAMUKA HA OEHEXXHOM PbIHKE

CpeaHepHeBHO 06bem Topros, Mapa, pyb6.
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KommeHTapum

= CpeaHeaHeBHOM 06bemM TOProB Ha
[eHexxHom pbiHKe (PEMO m
AEeN03UTHO-KpeauTHbIe onepaunn)
coctasun — 1,99 TpaH py6.

= CpepgHuii cpok PEMNO c UK (Bka. PEMO
c KCY) coctasun 4,5 gHa

* CpegHenHeBHaA OTKPbITAA NO3ULKA
PENO c UK coctasuna — 3,4 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 coctaBuna 621 mapg, pyb.

= [Jona PEMNO c LUK (Bkn. PENO c KCY) B
obbeme bupkeBoro pbiHKa PEMO -
81%

= [Nona PEMO c KCY (BkAn. eno3uTsbl C
LIK) B 06beme GupKeBOro pbiHKa
PEMO -19%

= CpeaHeaHeBHOM 06bem TOPros B
CermeHTe Aeno3nUTHO-KpeanTHbIX
onepauunit coctasun 207 mapg, pyb.

JaHHeble 3a 3 keapman 2021 e.

CrpyKkTtypa pbiHKa PEMO c LK
O6bem Topros, 3Q2021, %
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WHAUKATOPbBI AEHEXXHOIO PbIHKA

RUSFAR RUONIA = = =Knwouyesas ctaBKa baHKa Poccumn
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Mo nHdopmauun ns odpurumanbHoro npecc-penmsa: Coset aupekTopos baHKka Poccun ¢ 13 ceHTsbpsa 2021 roga npuHan
pelLeHre NoBbICUTb KAtoUeBYHo CTaBKy Ha 0,25% n0 6,75% rogosbix.

COBbITUA AEHEXXHOTO PbIHKA

2 Asrycrta 2021 roaa:

= M3mMeHUACAa MUHUMANbHbIN 06beM 3aABOK NO AEMO3UTHbIM OMnepaunam
depepanbHOro KasHavelcrsa ¢ LK

C 27 CeHTabpsa 2021 roaa:

= YnpasnAawowme KOMNAHUM MOTYT pa3meLL,aTb NEHCUOHHbIE HAaKOMAEHUA TpaXaaH B
aeno3ntbl ¢ LUK

= HIM® moryT pasmellaTb Ha pbiHKe Aeno3unToB ¢ LIK He TonbKo cobCcTBEHHbIE
CpeacTBa, HO M CpeacTBa NEHCMOHHbBIX Pe3epBoOB

= YK nonyumamn Bo3mMOXKHOCTb pasmellatb cpeactsa 3MND n bINMN® B aenosutbi ¢ LIK
6e3 orpaHMYeHnA No CPOKY

= Pacwunpunaca nepevyeHb MHCTPYMEHTOB U pexnmoB ana PEMO v Jeno3ntos B
BEYEPHIO ceccuto

= [loABMAUCb AOMNOJIHUTENbHbIE CPOKM B ayKuMoHax PEMO ®epepanbHoro
KasHauencTBa ¢ LK: 2 u 5 Hegenb
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CObbITUA

03.07 — ExxeroaHbii penu3 Euromoney FX Survey 2021. Joctuxkenus FX MOEX:
= 2-e MEeCTO MO YPOBHIO K/TMEHTCKOM YAOBIETBOPEHHOCTU CPeAM MEXAYHAPOAHbIX TOProebix nnatgdopm (MDP)
=  4-e MecTo B HOMMHaLuK Best ECN
= 6-e MecTo no oblemMy o6beMy onepaLinii C MH. BantoToW cpean Bcex MDP

m MOCKOBCKAHA BAAIOTHbIN PbIHOK MOEX | FX& MONEY MARKET | REPORT

30.08 — MNepeBop cepBuca «JIMHKM C MHOCTPAHHBLIMU NpoBakAepamMu IMKBUAHOCTU>» MO onepaumsM cnoT ¢ BantoTamm G10 Ha
TexHonornn nnatdopmbl NTPro

01.09 — HoBble WHCTPYMEHTbI C KOTMpPOBKaMW OT rnobanbHbiX MpoBaiAepoB NIMKBUAHOCTU: 30/10TO CMOT JIOKO-JIOHZOH
(XAUUSD), csonbl EURUSD, GBPUSD, XAUUSD

01.09 — [JocTynHbl MHCTPYMeHTbI cBon B cepauce KnupuHr OTC caenok ¢ LIK

28.09 — 3acegaHve KomuTeTa no BanOTHOMY PbIHKY. [1puHATbHIE pelieHvs
AOUHAMMUKA U CTPYKTYPA TOPIoB

OvHaMuka 6upixeBoi 4onn Ha Mexx6aHKOBCKOM pbiHKe, %o KommeHTapumn

L ADV CNOT, mapa ponn. mmmm ADV CBOTI, mnppg gonn
e 10N MB (npaBas ocb), %

= [Hons MBb B cpeaHeM 3a 2021 Ha BasnlOTHOM

30 - sa 5% sag 60% pbiHke P® coctasuna 44,6% (-2,5% k 2020)
49% . = o " Mo onepauusM B OCHOBHbLIX napax pons Mb:
25 1 6~ 50%  yUSDRUB - 53,3%, EURRUB - 67,3%,
20 40% EURUSD - 11,3%
T r (1)
= 3a ceH. 21 cpepHegHeBHOMW 06beM TOpros
15 - - 30% coctaeun — 15,8 mnpp (asr.21 - $14,2 mnpg),
10 20% o6vem CAOT — $4,2 mnppa (asr.21 — $4,0 mnpga)
T r (]
= [ons CAOT cHu3unnacb Ao ypoBHa 27% (-1%)
5 - 10% Pacnpegenenne no napam antoT: gons USDRUB
0 0% 79,8% (-1,3%), nons EURRUB 13,6% (+1,0%),
s e 6 oA e e o 0 pons EURUSD 6,1% (+0,3%), npouve 0,5%
I R I A G
CpenHeaHeBHO# 06beM Topros u gons CMOT PacnpepeneHue 06beMOB Mo NapaMm BankoT
e CNOT, mnppa aonn. s CBOMN, mappa, aonn. 0,5%
30 L—.qon;IsCI}OT (npaBas ocb), % - 40% " USDRUB
4% 339,34% 3 _ EURRUB
25 0% 30% 2% 29% 29% 289 3%
o ° > 28% 27%- 30% EURUSD
20 - 4%
- 25%
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OvHamuka kypcoB RUB/USD u RUB/EUR KommMeHTapumn
9 | = B ceH.21 pocT UeH Ha HedTb U CHUXKEHUE Kypca eBpo K
MWpOBLIM BasloTaM B YCNOBWSIX HapacTaHusi NaHAeMuu
. +.”,,,?....,..T¢¢¢-u+-_..¢_n¢.w.¢.. e, npvBeENM K pocTy Kypca pybnsi k aonnapy v espo:
L + T o .

- CpedHeB3BELUEHHbI KypC Ao/Ulapa CHU3WICA Ha
W EURRUB_TOM 0,52 py6. (-0,7%) o ypoBHs 72,76 B/$

80 EEUSDRUB_TOM - CpedHeB3BELUEHHbI KypC eBpO CHM3MNCS Ha 2,34
py6.(-2,7%) no yposHsi 84,32 B/€
s or cu at-uetg = 06bemM caenok Ha paHHux Toprax (07:00 — 10:00)
I BT LT S R R — $21 mnpna (aBr.21 — $18,7 mnpa)
70 : : . . . . . = O6bem TOproB B OTC pexumax (OTCT, OTCF, RFS,
B T O S I B T S i B A, P i CPCL) — $1,9 mnpp (asr.21 — $1,2 mnpg). PekopaHblii
RS S S S S P RSN o6wem Topros B RFS - $1,3 mnpa
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YYACTHUKU U KTTUEHTDI

[AvHaMuKa fosied y4aCcTHMKOB Mo Tunam B Toprax CMOT
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HFT/He HFT Ha ocHOBHbIX Toprax CMOT USDRUB, EURRUB KoMMeHTapuu

= [lons knuneHToB B 060poTe CMOT - 45,5% (-1,0% «k
aBr. 21), U3 Hux:

Hepes-Tbi (HO/1+®J1) — 31,4% (-1,2%)
®u3s. nuua (pe3-Tol) — 12,0% (+0,3%)
® KJIMEHTBI tOp. Iuua Hepes. HOp. nuua (pe3-Tbl) — 2,1% (-0,1%)

* YuCno YHUKaNbHbIX 3aperncTpUpOBaHHbLIX KINEHTOB -
13,86 mMnH (+750 ThIC. K aBr. 21)

® K/MEHTbI dus. Siuua Pes.  ® PexkopaHoe umcio akTuBHbIX KivMeHToB ~1 058 ThbIC.
(+126 TbIC. K @Br. 21), us Hux:

HepesugeHTbi (0J1+®J1) — 2,2 TbiC. pekopa
®us. amuya (pes-tol) — 1 053 TbIC. pekopa
HFT = 52% HOp. nuua (pe3-Tbl) — 2,0 ThIC.
= [Jlons HFT Ha ocHoBHbIx Toprax ClMNOT - 52% (+0%)
= O6opoT koprnopauuii — $5,3 mapa (asr.21- $3,5 Mnpa)

= AWNEPbI

_Non HFT =48%
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AvHaMuKa fosiel yYaCTHMKOB U KJIMeHToB B Toprax CMOT
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MUWKPOCTPYKTYPA PbIHKA
Cnpea Ha 1 MnH BanoTbl (N0 KBaHTUNO 50%), Kon. CpepHumii 06beM caenok CMOT (OocH. Topru), nor

== JSDRUB_TOM 65 - USDRUB
— 59 e EURRUB
PR R EURRUB_TOM 60 59 ;
, 3,2 3,1 2 31 55 53 o
26 25 50 4 55
2 .
45 -
. 1,7 17 44
L7 1,5 1,3 40 ~ 43 43
1,3
0 , , . . i i 35 T T T T T T
o o N N N N N > » e W v Ui e
QQ'» ss'} Qs'} 6’;} S‘;'\' 6\'} Qq’), & K Q> & 0(,’ A 6\ A &

Ten +7(495) 363-32-32 | moex.com 4/5


https://www.moex.com/

MOCKOBCKAHA MOEX | FX& MONEY MARKET | REPORT
BUPXA 1 Jul - 30 Sept 2021

KOHTAKTbI

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

+7(495) 363-32-32, f06. 5455 +7(495) 363-32-32, 406. 5400

PACKPbITUE UHGOPMALIUU

Hactosawmin SOKYMEHT 6bin NOATOTOBAEH U BbiNyLleH MMyBAnYHbIM akuMoHepHbIM obLecTeom «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 u3meHeHa 6e3 Kakoro-nmbo ysegomneHus. [aHHbli
[OKYMEHT He ABnfeTcA, He GopMUpyeT U He AO/IKEH PacCMATpUBATbCA B KAYeCTBE MPeAJsIOXKeHUs WK Ke MPUrialeHnsa ANA NPOAAKM WU yyacTus 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-IM60 NpeasiokeHnem, 4orosopom, obasatesibcTeOM
WIN Ke MHBECTULMOHHBbIM pelleHNeM, CBA3AHHbIMU C HWM, PAaBHO KaK M OH He ABAAETCA PeKoMeHAauMeil OTHOCWUTENbHO LEHHbIX Bymar KomnaHuu.
M3noxeHHan B JaHHOM JOKyMeHTe MHPOPMaLMA He ABAAAACh MPeaMETOM HEe3aBUCHMOM NMPOBEpPKU. B HemM TaKkKe He CoAepKUTCA KaKux-nmbo 3aBepeHuit
WAV rapaHTuii, cGOpMyIMPOBaHHbIX AN NOAPa3yMeBaeMbIX U HUKTO He [AOJIKEH MoaaraTbCA Ha A0CTOBEPHOCTb, TOYHOCTb M MOHOTY MHGOPMALIMM 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
pesy/ibTaTe XaNaTHOCTU UK YEro-TO APYroro), MPAMO UAKM KOCBEHHO CBA3AHHOI C UCMO/b30BAHWEM 3TOMO JOKYMEHTA WAW MHbIM 06pa3oM BO3HUKLLIEN U3
Hero. HacToAWMA [OKYMEHT COAEPKUT NPOrHO3HbIE 3aABNEHUA. Bce BK/IIOYEHHble B HACTOALMI AOKYMEHT 3aABNEHWA, 33 UCKNIOYEHWEM 3aAaBNeHni 06
NCTOPUYECKMX PaKTax, BK/IOYAA, HO, HE OrPaHNYMBAACH, 3aABNEHUAMM, OTHOCALLMMUCA K HalemMy GpUHAHCOBOMY MO/IONKEHUIO, BU3Hec-cTpaTernmn, naaHam
MeHeXKMeHTa M Lefam no byaylwym onepauuam ABAAIOTCA MPOTHO3HLIMW 33aABAEHUAMMU. DT NPOTrHO3HbIE 3aABNEHWA BK/OYAIOT B cebA M3BECTHblE U
HeusBecTHble PUCKM, GaKTOPbI HEOMpPeAeNeHHOCTU U UHble GaKTOpPbl, KOTOPbIE MOTYT CTaTb MPUYUHOM TOTO, YTO HALLM HbIHELIHWE NOKa3aTenn, JOCTUNKEHNS,
CBEPLUEHWA U e NPOU3BOACTBEHHbIE NOKa3aTenu, byayT CyLecTBEHHO OTINYaTbCA OT TeX, KOTopble CHOPMYIMPOBAHbLI UM NOAPA3YMEBAIOTCA NOJ 3TUMU
NPOTrHO3HbIMM 33aABNEHUAMMU. [laHHbIe NPOrHO3HbIE 33aAB/IEHUA OCHOBAHbl HA MHOTOYMC/IEHHBIX MPE3YMMLMAX OTHOCUTE/IbHO Halei HbiHeWwHel n byayuiei
6u3Hec-cTpaTerum 1 cpesbl, B KOTOPOW Mbl OXKMUAAEM OCYLLECTBAATL CBOKO AeATENbHOCTb B Byayliem. BaxHedwmnmn paktopamm, KOTOpble MOTYT NOBAUATL
Ha HalM HbIHEWHWe NoKasaTenn, AOCTUMKEHUA, CBEPLUEHMA WIN XKe NPOU3BOACTBEHHbIe MOKas3aTenn, KOTopble MOMyT CYLeCTBEHHO OT/M4YaTbCcA OT Tex,
KoTopble cHOPMYIMPOBaHbI MAKU NOAPA3YMEBAIOTCA STUMM NMPOTHO3HLIMU 33ABJEHUAMMW ABNAIOTCA, MOMUMO WHbIX GAKTOPOB, Creaylolme:  BOCNpUATUE
PbIHOYHBIX YCAYT, MPeAocTaBaAemMblx KomnaHuei n ee A04epHUMM 0BLLECTBAMM; ® BONATUIBHOCTL (a) POCCMIACKOM SKOHOMMKM M PbIHKA LEHHbIX Bymar v (b)
CEKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KomnaHua u ee aoyvepHue obLliecTBa 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 fo4epHMX 06LLECTB; ® CNOCOBHOCTL COXPaHATL MPEEMCTBEHHOCTb NpoLecca BHeAPEHNA HOBbIX KOHKYPEHTHbIX NPOAYKTOB U
YCNYr, paBHO KaK W MoAJep)KKa KOHKYPEHTOCMOoCOBHOCTW; ® CnoCOBHOCTb MPMBAEKaTb HOBbIX KAMEHTOB Ha OTEYECTBEHHLIA PbIHOK M B 3apybeHbix
IOPUCAMKLMAX; ® CNOCOBHOCTL yBeNNYMBaTb NPeA/IoKeHWe NPOAYKUMN B 3apybeHbIX IopUCauKUMAX. [POrHO3HbIe 3aABNEHWUA AEeNaloTCA TOIbKO Ha AaTy
HaCTOALLEro JOKyMeHTa.
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