MOCKOBCKAA
BUIPXA

ANHAMUKA HA AEHEXXHOM PbIHKE
CpeaHepHeBHOM 06bEeM TOProB., Mnps pyb.
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CpenHuii cpok PENO c LK (Bkn. PENO c KCY)
B KaJieHAapHbIX AHAX
2014 1,5
2015 1,8
2016 2,3
2017 3,2
2018 3,5
2019 4,1
2020 4,1
2021 4,6
9M2022 3,4

0O61beM OTKpbITOM NO3ULMM, MNpa pyo.

B Mexxannepckoe PEMO PENO c UK
PEMNO c UK c KCY (PEMO-Aeno)

4500 m PEMO c LK c KCY (PEMO-PEMO)

4000

3500

3000

2 500

2 000

1500

1000

500

103

.y |

27 32 36 36 36 37 41

0®329006 lasnpom O®3 52002 PcHdpT 3P1 OP3 29014 PcHT 2P1 PcHPT 3P2  PcHPTL KCY Bce  KCY o6n.

ao 1P1

T: +7(495) 363-32-32 | E: repo@moex.com | moex.com

MOEX | MONEY MARKET | REPORT
1 Jul - 30 Sept 2022

KoMmmMmeHTapum

CpenHeaHeBHOM 06beM TOProB Ha
[eHexxHoM pbiHke (PEMO un
[Een03UTHO-KpeauTHbIE onepawmn)
coctaswn — 2,3 TpNH py6.

Cpeanwnii cpok PEMO c LK (Bkn. PEMO
¢ KCY) coctasun 3,4 gHA

CpenHenHeBHast OTKpbITas No3nuus
PENO c UK coctasuna — 2,8 TpJsiH

py6.

CpeaHeaHeBHas OTKpbITas No3uuus rno
PEMNO c KCY (Bkn. 1eno3uTbl €
LIK) coctasuna 720 mnpa pyb6.

CpenHefHeBHas OTKpbITast NO3vLUMs No
onepauusiM pasMeLleHus CpeacTs
deaepasibHOro Ka3Hauyencrea
yepe3 LK coctasnna 340 mnpp

py®6.
[Jona PEMNO c UK (Bkn. PEMO c KCY) B

obbeme buprkeBoro poiHka PEMMO -
92%

[Oons PEMNO c KCY (Bkn. eno3unTbl C
LK) B 06beme 61pkeBoro pbiHka
PEMO - 30%

CpenHeaHeBHOM 06beM TOProBs B
CerMeHTe Aen03MTHO-KPEANTHbIX
onepauui coctasun 495 mnpp py6.

JaHHble 3a 3 kKeapman 2022 2.

CtpykTtypa pbiHka PENO c LIK
O6beMm Topros, 3Q2022, %

W KCY

Akumn, AP v ETF

W O3 n OBP

~ 7% EBpo06aMraLmMm

40% [pyrve obauraumm
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MHAOAWKATOPbDbI AEHEXXHOIO PbIHKA

——RUSFAR
— RUONIA

KntoueBas ctaBka baHka Poccum

Mo nHdopmaumm 3 opuumnansHoro npecc-penusa: Coset ampektopos baHka Poccum ¢ 19
ceHTa6psa 2022 roaa NpuHAN pelleHne COXpaHUTb KIIOYEBYIO CTaBKy Ha ypoBHe 7,5% roaosbix.

COBbbITUA AEHEXXHOIO PbIHKA

18 Uronsa 2022 ropa:

= [onyck B kayecTse obecneyeHns k onepauunsiM PEMO ¢ ®K ¢ LIK nnoteyHbix 6ymar
AOM.PO

15 Asrycra 2022 roaa:
= [lonyck B ka4yecTBe obecneyeHns k onepaumnsam PEMNO ¢ ®©K c LK 6ymar cybvektos PO
= Pa3BUTME PacYETOB C KUTAWCKMMM HOAHSIMU Ha AEHEXXHOM PbIHKE:

v YANnHeHne CpoKoB B aapecHoM pexunme PENMO ¢ LeHTpanbHbIM KOHTPareHToM
(LK) ao 3 mec. n yBennuyeHue spemeHn Topros o 19:00

26 CeHTn6ps 2022 ropa:
= Pa3BWTUE pacyYETOB C KUTANCKUMM H0aHSIMU Ha AEHEXHOM PbIHKE:

v" 3anyck onepauuii ¢ pacdyetamm B CNY B PEMO ¢ KNMPUHIroBbIMK cepTudmkaTamm
yyactus (KCY), MexxannepckoM peno 1 Ha pbiHke KpeanTos.

v Hauano pac4eta toaHeBoro nHankatopa RUSFAR CNY u 3anyck MapkeT-
Melikepckoin nporpammel PEMO ¢ LIK ¢ KCY 1 aeHb (pacy. B CNY)
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