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He3HayHe cKOpO4YeHHs NiKBiAHOCTI 2
Mig BnmMBOM HU3KM hakTopiB 06CAr BiNbHOI rPpuBHI B GaHKIBCLKI cucTeMmi
HEeCyTTEBO CKOPOTMBCS 3a NiACyMKaMu cepeam, - i3 4eproBMM 30iMbLUEHHAM
obcary KowTiB BknageHnx y pAenceptudikatm Haubadky. BigTik kowrTis
BiabyBaBcsa nepeBaxHo A0 GlopxeTy.

BaNIOTHUMN PUHOK seemrursmsmmsssnsnmssssssssssnsnssnsnssnsnsnsnnsnsnnnnsnnnnnnsnnnnsn 3

Adopatok N21: BHTYPIlWHA NIKBIiAIHCTb suurrsmresmsmsnsssnsnsnnsnnnnnnnns 4

®IHAHCOBUI LLOOEHHWK MAE BUKMOYHO IHGOPMALIMHE NMPU3HAYEHHSA.

00miHHMI Kypc rpuBHSA / ponap CLUA
(ocTaHHi Tpu micsiua po 26 ciyHa 2017 p.
BKJIIOYHO)
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[hxepeno: Bloomberg.

IHanKaTopy hiHaHCOBMX PUHKIB
(3a 26 ciyns 2017 p.)

Octawne 1pewp 1Ci4nsA
0y
anavenss A %) A%

BHYTPILLHSA NIKBIAHICTb
Kntovosa on.ctaska HBY (%)  14.00 +0bp
(CTaBka 0BEpHANT (MiXOaHK) 12.60 +0bp
KoppaxyHki 6aHKiB (MAH rpH) 49,220
Nen.ceptuchikatu (MH rpH) 45,600

+0bp

BAJIOTHUA PUHOK
[pvBHS/nonap (MkOaHK) 27.2250
0bcar Topris (MnH gon) 141.61

IHAeKc rpyeHi (peanbHui,ICL) — 102.733
[HAeKc rpveHi (peanbHui ILB) - 162.487

PUHOK EBPOOBJIIFALUA YKPATHU

Kpeawmo-fiechonT.ceomCDS  597bp +0bp

CBITOBI PUHOKBI IHAUKATOPU
IHgexc S&P 500 2,298.37
IHaexkc MSCI EM N/A
Inaekc gonapy CLUA (DXY)  100.380
Kypc nonap CLLA / eBpo 1.0682
Hachta WTI (nonap/6apens) 53.78
Hacpra Brent (qonap/6apens)  56.24

Inaexkc CRB N/A
3070T0 (nonap/yHuis) 1,188.55 -1.02 & 4315
Horatku: .

[hxepeno: Bloomberg, ICU.
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®diHaHCOBUM LWOAEHHUK He3HauyHe CKOpOYeHHS MikBiQHOCTI

Icu

He3Ha4yHe CKOpO4YEHHA NiKBIAHOCTI

Mig BNAMBOM HM3KM hbakTopiB 06CAr BiNbHOI rPpUBHI B GaHKIBCLKi CUCTEMI
HECyTTEBO CKOPOTMBCA 3a MigcyMKamu cepegu, - i3 4eproBum 36inbLUeHHAM
obcAry kowTiB BknageHnx y penceptudpikatn HaubaHky. BiaTik kowTis
BinOyBaBCcsa nepeBaxHo A0 GoaxKeTy.

3anuLiknM KowTiB Ha koppaxyHkax 6aHkiB ckopoTunuck Ha 2.07 mnpg rpH,
ToOi SK BKNadeHHsa y pAdenceptudpikatm 3pocnu Ha 1.42 wmnpa  TpH,
CMPUYMHUBLLM CKOPOYEHHS MikBigHOCTI Ha 0.66 mnpa rpH.

BucHoeok: Biomik kowmie 0o 6r00xemy yepe3 crnnamy 3a npudbaHri y
eiemopok OBAll ma nodamkoei nmnamexi 6ynu OCHOBHUMU
YUHHUKaMu, Wo enJIuHynu Ha JikeidHicmb. [Mpu ubomy 6aHKu
npodoexyromb Hakonu4dyeamu Kowmu y 0erno3umHux cepmudpikamax,
y 4Yepzoeuli pa3 3MeHwyr4u obcsiau dericepmudpikamie oesepHalm.
HabnuxeHHs1 3aeepuweHHs1 nepiody nodamkoeux njamexie Moxe
cnpu4uHuUmMu dodamkoee 3MeHWeHHSs JlikeiOHocmi.

Tapac Komoeuy, m.Kuie, (044) 220-0120 000.724

CTaBKM Ha PUHKY pe3epBHUX rpoLuen
(3a 3 mic po 26 ciuns 2017 p. BKJIIOYHO)
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[bxepeno: Bloomberg, ICU.

IHaMKaTOpK pUHKY (3a 26 ciyHs 2017 p.)

OctaHHe 1paeHb 7 pHiB 30 gHiB 1 CiyHs
3HaYeHHa A (%) A (%) A(%) A(%)

DAHI HBY LLLO/10 PUHKY PE3EPBHUX IPOLLIEV (%)
CrasaHBy'  14.00 +0bp  +0bp  +0bp  +0Obp
OsepHaiitr ~ 12.60  +0bp
CTABKM "KHiB-NPAAM" PUHKY PESEPBHUX POLLIEH (%)
OBepHaitT N/A N/A N/A N/A N/A

TwkaeHb NAONA L ONA L NA O NA
1 micsup NA ONA ONA L NA NA
2 wicAuj NAONA L ONA L NA O NA
3 wicaj NA ONA ONA L NA NA
BHYTPILLHS NIKBIAHICTb (MAH FPUBEHb)
SRR 275 +4.75 +4.15
JISo T 1596 -33.25 -27.79
Bevoro 94,820 [ Rk

CTPYKTYPA BNIACHUKIB OBAMN (MJIH TPMBEHb)

HBY 383,344

BaHkn 254,302

Pesunp-tn 23,992

Hepea—m4 6,324

Bcooro 667,962

IHANKATUBHI AOXIAHOCTI PUHKY NDF (%)

3 micauj N/A N/A N/A N/A N/A
6 micsus N/A N/A N/A N/A N/A
9 micsuis N/A N/A N/A N/A N/A
1 pik N/A N/A N/A N/A N/A

PUHOK EBPOOBJITALII YKPATHU (%)
CDS5p. 597 IEEEUNET  +0bp  +0bp
Hotatku: [1] obnikosa cTaka HBY; [2] 3anuLok pe3epsHux

rpoLuert Ha Kop.paxyHkax 6arkis B HBY; [3] 3anuiiok aeno-
3uTHUX cepTudikartis HBY; [4] HepeanaeHTw.

[bxepeno: Bloomberg, ICU.
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BanioTHUM pMHOK

IcTopia BantoTHMX iHAEKCIB WOAO YKPaiHCLKOI FPUBHI OHOBIIOETLCA
WwoaeHHo i AocTynHa Ha cauTi ICU.

IngukaTopu puHKY (3a 26 ciyng 2017 p.)

OctanHe 1peHb 7 pHiB 30 gHiB 1 civHa
3HaueHHas A (%) A (%) A (%) A (%)

OBMIHHI KYPCH (10 ZIO/APA CLLIA, KPIM €BPO TA OYHTA)
[pyBHS 27.2250
Jonap'  100.380
€Bpo 1.0682
lva 1145300
DyHT 1.2597
10aHb NA - NA NA L NA NA
YOSl 135 +0.76| -1.05 -1.95

Hotatku: [1] DXY, iHgexc monapy CLUA; [2] yHT cTepniHriB.
[hxepeno: Bloomberg, ICU.

00MiHHWIA Kypc rpuBHi go gonapa GLUA
Ha MiDK0aHKIBCbKOMY PUHKY
(3a 3 mic no 26 ciyHs 2017 p. BKNIOYHO)

PuHoK B HbYkyniens ™ HBY npogax
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26 X0BTHS 4 1pyaHs 12 ciyng

Hotarku: Ha rpachiky noaHayeHi Lyipamu CepeaHb03BKEHI
Kypcu Ha 2-x nonepeHix iHTepseHuisix HBY (Ha kynisio Ta
npoaax iHoemHoi BanioTy). [hkepeno: HBY, Bloomberg, ICU.

06MmiHHuMiIA Kypc rpuBHI fo aonapa CLLUA
Ha roTiBKOBOMY PMHKY
(3a 3 mic no 26 ciyHs 2017 p. BKNIOYHO)
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[hxepeno: HBY.

BigxuneHHs' pUHKOBOro Kypcy rpuBHi Bifi
thyHpameHTanbHoro pisHs? (%)
(3a 3 mic po 26 ciyHs 2017 p. BKAKOYHO)

Cnoxmsya iH-q === [Hth-5 LiH BMPOOHMKiB
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Horarku: [1] "+" nepeoujHka, "-" HeaooLHKa; [2] poapaxo-
BYETHCS MO IHAEKCAM IPUBHI, LLO CKOPUTOBaHi Ha CIOXVBYY '
iHchnswio Ta iHnawjio L BpoBHuKiB. xepeno: ICU.
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dopatrok N21: BHTypilwHA NiKBIigiHCTDL

I'pachik 1. BUKOpMCTaHHSA pe3epBHNX rpoLueil Ha 6aHKIBCbKMX KoppaxyHkax B HBY 3a ocTaHHiii 3BiTHWI GaHKIBCbKWIA fieHb (MJTH FPH)

53,000 +1,469 -341
-2,884

52,500 ]
52,000
51,500
51,000 +1,021 1,339
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49,500 -1 49,220
49,000 :,_,___|

KoppaxyHku Kpeantn O/N [leno3utHi TeHpepu3 TeHpepu 3 IHWi 3miHao6cary  Onepauii IHWi KoppaxyHku

(Hano4aTok cepTudika™ NigTPMMaHHS PO3MIlLIEHHS! MOHeTapHi roTiBkmn HKCYTa onepauii*** (HakiHeub 25

25 ciyHa 2017 O/N nikeigHocri aen. onepauii* Oreopo** CiyHA 2017 p.)

p.) cepTudikaris
I'padhik 2. BUKOpUCTaHHS pe3epBHUX rpoLei Ha 6aHKiBCbKMX KoppaxyHkax B HBY 3a ocTanHi 30 AHiB (MAIH rpH)
55,000
+22,581 +69 49,220

50,000
45000 41,411 +1,909 -1,702 -22,420
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Koppaxynkn Kpegutn O/N [Jleno3utHi TeHpepn3 TeHpepu 3 IHWi 3minaobcary Onepauii IHWi KoppaxyHku

(Hanoyatok cepTuikam™m NiATPMMAHHS PO3MILLEHHS MOHETapHi roTiBKMN HOKCYTa onepauii*** (HakiHeyb 25

5rpyansa 2016 O/N niksigHocTi aen. onepauii* Sreo o+ ciyna 2017 p.)

p.) ceptudikaris

Hotatku: [1] IHchopmaist 3rigHo LioAeHHoT 3BiTHOCTI https://bank.gov.ua/control/uk/publish/article?art _id=38643651&cat id=40807142 ;

* onepauii peno, onepawlii 3 Kynisni/npoaxy AepxasHux obniravyii Ykpaitu, iHTEPBEHLLT Ha BalOTHOMY PUHKY, HaZlaHHs! cTabini3auiitHix KpeauTiB, KyniBns-npoaax iHo3eMHol
BantoTM Ha ymoBax “ceon”; ** IKCY — [lepxaBHa kasraueicbka cnyxba Ykpaiiu, PrBMO — Mo rapaHTyBaHHs BKNaAiB (isniHmx 0ci6; *** 06CAr NPOLEHTHUX NnaTexis 3a
KOPUCTYBaHHS KpeauTami HaujoHanbHoro 6aHky Ykpaiku, 06csr MpOLEHTHUX NnaTexis 3a Aeno3uTHUMM cepTudikaTami HauioHanbHoro 6aHky Ykpaitu, Binve onepati
NikBifaTopiB BaHKiB 3a paxyHkamu, BiIkpUTUMK B HaljioHanbHomy 6aHKy Ykpaiku, onepauji HatjoHansHoro 6aHky YKpaiku sk rocnoaaptoryoro cy6'exTa B Mexax BnacHoro
KOLLTOPWCY, & TaKOX BMAMB PELLTW OnepaLiid, ki He BpaxoBaHi B iHLLMX cknanosux Tabnuui. kepeno: HBY, ICU.

Ipadhik 3. 3annwkmn 3a MoHeTapHUMK iHCTpymeHTamu HBY Ta yncTa no3uuis komepuiiHux 6atkiB npoty HBY (Mnpg, rpH)
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Ixepeno: HBY, ICU.
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TOB «IHBECTULIMHUIA KAMITAIN YKPAIHA» NMiuensii HKUMN®P Ha 3piicHeHHs npodieciHoi AisnbHOCTI Ha (hOHA0BOMY PUHKY:
avnepcbka AianbHicTtb — AE 263019, 6pokepcbka AisinbHicTb — AE 263018, neno3utapHa AiANbHICTE AEeNO3UTapHOI YCTaHOBU —
AE 286555, pisnbHicTb aHaepanTepa — AE 263020.

3ACTEPEXEHHS / PO3KPUTTA AOAATKOBOI IHOOPMALIIT

Lito aHaniTnyny nybnikauito nigrotoBneHo y TOB «IHBecTuuinHui kanitan YkpaiHa» cyTo Ans iHdopMaLUiHUX Linen Ans CBOiX KMiEHTIB.
BoHa He € iHBecTuuiiHOW nopagot abo nponosuuieto npoaatv Yu Kynutu Oyab-sikuid ¢piHAHCOBUIA IHCTPYMeHT. Todi sik Byno BXuUTO
BiANOBIgHMX 3axoAiB, Wob6 onybnikoBaHa iHopMaLis He Byna HenpaBAMBO YK BBOAWUNA B oMaHy, TOB «lHBecTuuiiHui kanitan YkpaiHa»
He pobuTb 3asB, WO BOHA € NOBHOIO | TOYHO. IHopMaLlis, Wo MICTUTbCS Y Ui nybnikauii, Moxe 6yTu 3MiHeHa 6e3 KOAHMX nonepeaXeHb.
3axucT aBTOPCbKMX NpaB Ta npaBa Ha 6a3y AaHuX NpUCYTHI B Ui nybnikadii, i il He Moxe BiATBOPUTY, Nowwmputh abo onybnikysatu 6yab-
saka ocoba gna Oyapb-akvx uinen 6e3 nonepepHboi 3rogn TOB «lHBecTwuiiHWI kaniTan YkpaiHa». Yci npaBa 3axuieHo. Byab-ski
iHBECTMUii, 3ragaHi TyT, MOXyTb BKIOYaTU 3HAYHUIA PU3NK, HE 0OOB’AI3KOBO Y BCiX IOPUCAMKLISX, MOXYTb OyTW HENIKBIAHUMY i HE MOXYTb

OyTW MPUAHATHUMKU ONs BCix iHBecTopiB. BapTicTb abo goxia 3rajaHux TyT iHBECTUUiN MOXYTb 3MiHIOBaTuCs abo
3anexartu Big oBMiHHOro kypcy. IcTopuyHi gaHi He MoxyTb ByTu migcTaBoto Ans ManbyTHix pesynbTaTiB. |HBECcTOpU
MatoTb pobuTK BnacHi AOCNigXEHHS Ta NpUAMaTK PiLLEHHS, HE MOKMaJarynch Ha U nybnikadito. Jluwe iHBecTopU 3i
3HAYHMMM 3HAHHAMW W [OCBIAOM Yy (DIHAHCOBMX MUTAHHSX, CMPOMOXHi OUIHWTU nepeBarn Ta pPU3NKW, MaloTb
po3rnsaaTu iHBecTuLii B 6yab-saKoro eMiteHTa abo puHOK, a iHLWi 0coby He MOBMHHI pOBUTM XOAHUX Ai Ha nigcTaBi Liel

ny6nikauji.

ByAb-nacka HapcunauTe 3anuT Npo AoAATKOBY iHcopmauilo i3 uboro 3BiTy Ha research@icu.ua.
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