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LleHTp yeHoBbix MHOekcoB (L) co3pan B 2022 r. BHYTPU AHanMTM4yecKkoro aenaprtaMeHTa NasnpomMbaHka ang
onepaTMBHOIo peLlleHnsa npobneMbl NOTEPU UCTOYHMKOB MHPOPMaL UM O LeHax Ha TOBaPbl POCCUUCKOTO
skcnopTa. Ponb IMB no obecnevyeHnto PMHAHCOBOU MHOPACTPYKTYPbl BHELLHETOPIrOBOW OeATEeNbHOCTU TpebyeT
onepaTUBHOM M KaYeCTBEHHOM LLeHOBOM aHANIMTUKM TOBAPHbIX PbIHKOB A9 CHUXKEHMSA PUHAHCOBbLIX PUCKOB.

Mpouecchbl LILIM n3Ha4yanbHO 6bI/IM NOCTPOEHbI B COOTBETCTBMM C KOMIMIaeHC-TpeboBaHMAMM BaHKa U MO
NPUHLUMNAM 0N LLeHOBbIX areHTCTB MeXXayHapoaHOM opraHu3aLmMm KOMMCCUM NO LeHHbIM byMaram (IOSCO
Principles for Oil Price Reporting Agencies). MeTogonornyeckasa cny>6ta u KOMMNnaeHc He3aBUCUMbI OT
aHanNUTUYECKUX cny>kb. YnpaBneHme KOHGNMKTaMU MHTEPECOB perinaMeHTMPOBaHO.

MeTtoponorumn UL - cbop MHPopMaL MM O LleHax C ABYX CTOPOH caenku (npopasua u nokynatensa). CTapT € HYNS
BHE MaTE€PUHCKUX OPUCOB rnobasnbHbIX areHTCcTB notpebosan ot LM co3paHnga HOBbIX KOTUPOBOK Ha
POCCUNCKMX PbIHKE — HA OCHOBE cbopa NepBUYHbIX AaHHbIX M 6e3 UCNONb30BaHMA PacYeTHOro MeToaa.

B 2023 r. UL BbigpeneHo B otgenbHoe AO «LleHTp LeHOBbIX MHOEKCOBY.

[lo cocToaHUIO Ha ceHTabpb 2024 r. UL BbinyckaeT 20 LLeHOBbIX M3OaHUM:

HedTb MeTaHor NonysaroHsi Mopckasa nornctuka yrns
HedTenpomyKThbl ApoMaTuka KoHTelHepsbl (cyxonyTHas nornctuka)  MOPCKas NOrncTuka sepHa
Yronb KaycTuyeckasa copa KoHTenHepbl (MOpCcKas NorMcTmka) MepeBarnka KOHTENHEPOB
a3 MweHunya Mopckas normctuka Hedptu epesasnka yrns

YnobpeHus NopconHeyHoe Macno Mopckas norncTuka Hedptenpoagyktos | 1€PeBanka 3epHa



MHpekcbl LLLIU poctynHbl Ha nnatdopme Cbonds. {) LLLLL
Hawun KnueHTbl

BOQ Y3HaloT NepBbIMU LLE€Hbl M MHCaWAbl POCCUMCKOro TOBAapPHOIO PbIHKA

@% Mcnonb3yloT onepexxatowme nHankatopbl — CbipbeBoM MHAOEKC (Ong Kypca pybns), CTaBKM MOPCKOW JTOTMCTUKM
(019 OUCKOHTOB Ha HedTb) M Ap.

@ MMeloT AOCTYN K POCCUUCKMM TOBAPHbIM MHOMKATOPAaM Ha nnaTdopMe POCCUMCKOro arperatopa gaHHbIX.



CbipbeBoM nHgekc LM — oneperxaowmm MHAUKaTOP

Kypca pybns

CbipbeBOU nHaekc LILI

MHoeKc cblipbeBbliXx LeH LILIM - cBogHbiM MHAOEKC
LLeH Ha POCCUMUCKOE Cblpbe

PaccuuTbiBaeTCca e)XeHegenbHoO W BK/IOYaeT B
cebs WUPOKUM KPYr KOTUPOBOK — HedTb, ras,
ypobpeHus, yronb, NpogoBONbCTBUE U AP.

dBngerca onepexarwuwmM  UHOUMKATOPOM AN
BaNIIOTHOro Kypca. Pe3koe cHuKeHune CblpbeBoOro
mHpexkca UUM npuBogmMno Kk ocnabneHuio Kypca
pybnga yepes 2-3 Mecsua.

B ceHTa6pa 2024 r. CbipbeBoM MHHAeKkc LU
OOCTUT MUHMMANbHOIO 3Ha4YeHUs C Hadvana 2024 r.,
YTO 9BNAETCH OOHUM U3 HEeraTMBHbIX GaKTOPOB 414
pyonsa B Hoabpe-gekabpe 2024 r.

MNCTOYHUK: LIeHTP LLeHOBbIX MHOEKCOB

O LU

MWUHMMaNbHbIE 3Ha4YeHUSa CblpbeBOro MHOEKCA

LILI coBnapgatoT ¢ nMKaMm ocnabnenmsa pyons

py6./monn. NHpekc, 01.22=100

110 - 115

30 - 85

50 55
01.2022 08.2022 03.2023 10.2023 05.2024 12.2024

—Kypc pybns, py6./pgonn.
—J HOeKc cbipbeBbiX LeH LW (nar 12 Hepenb), npaBas wWkKana



UHpeKc cbipbeBbix LeH LLUU # uHpeKc ueH Ha HedTb

CbipbeBon nHaekc LI

CbipbeBOoM MHAekc UUWM oToenbHO y4uuTbiBaeT
LEeHbl 3Kcnopta HedpTU M rasa B BOCTOYHOM M
3anagHOM HanpaBneHun. Mx TpaekTopua ObiBaeT
Pa3HOHanpaB/IeHHOMW.

B aBrycte 2024 r. UeHbl Ha TOBapbl POCCUMUCKOTO
3KCNopTa Ha BOCTOYHOM HaNpaBNEHUU YyNanu
BC/fied 3a MMPOBbIMU, @ Ha 3anagHOM — BbIPOC/M
M3-3a CHUXKEHUS LEeH Ha MOPCKYIO NOTUCTUKY U
POCTa crnpoca B Typuum.

B okTabpe 2024 r. okTabpsd OUCKOHTbl Ha HedTb
Mapkn ESPO, noctaBngemoro B KuTan, ynanu go
MMHMMYMa c 2022 r. Poccunckmm copT HedTH
ESPO npopaBancga B Kutae ¢ npemuen kK Dubai.
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Bknap oToenbHbIX TOBAPOB B MU3MEHEHUE
MHOEKCa 3a Mecql, M.
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# HedTb (3anapHoe HanpaBneHue) HedTb (BocTouyHOE HanpaBneHue)
M [a3 (3anagHoe HanpaBneHue) W [a3 (BocTouyHOE HanpaBneHue)
Yronb H YpobpeHus
[logconHe4yHoe Macno M [TweHnya



LleHbl pPOCCUMUCKOIro 3KCNnopTa oTopBaZIMCb OT MUPOBbIX (} LLLLLA
3TaNIOHOB

[JMCKOHT MeXay LLleHaMU POCCUMUCKMX

CbipbeBoun nHpgekc LILIN 3KCMOPTEPOB U MUPOBbLIMM BeHYMapKaMu, %
160 MHOEKC, o | 40
C 2022 r. LUeHbl [POCCMMUCKOro 3KCMopTa 140 ﬂHBap%gozzz
OTOPBANNUCh OT MUPOBBIX 3TAIOHOB. e ‘
N
LleHbl POCCUMCKMX IKCMOPTEPOB CTaNM YYUTbIBATb 100 A
He TOMbKO MMUPOBYIO KOHbBIOHKTYPY, HO M Gonee 30 /,/ :
O0JIUTENbHYIO TPAHCNOPTUPOBKY Ha HOBblE PbIHKM [/’
cObITa U U3OEPIKKM TOPFOBbIX OrPaHUYEHUH. 0 | o~
40 u
INckoHT Mexpay CblipbeBbiM MHOeKcoM LN wu 50 0
MHOEKCOM  CblpbeBbIX LEH N0  MWPOBbIM A N 0 o9 s o . .
QAN AN R, L. VOt . S S )
6eHYMapKaM OCTaeTCs BbICOKMM. ARSI I R S LA SR SIS

ONCKOHT, % (Np.LwK.)
—CblpbeBOW UHAOeKC LILIN

MHOEeKC CbipbeBbIX LEeH Mo MMPOBbIM BeHYMapKaM
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80% n3MeHeHMMU guckoHTa Urals onpepensietr ctrouMmocTb (} LLLLL
MOPCKOMU NNOrMCTUKM

1
:@ Urals CTOMMOCTb TPaHCNOPTUPOBKU U AUCKOHT
onga Urals FOB Primorsk, ponn./6app.

Hanbonee nMkBMOHOE 3KCMNOPTHOE HanpaB/ieHue

20
ona copta Urals — MapuwpyT «bantuka-3anagHas
Muouna» (Baltic-WCI).
[o nekabps 2023 roga CHUXXEHUE UK 15
pacwmnpenme guckoHTa Urals k Brent 13
onpenensanocb AMHaMUKOU MOPCKOU TOFMCTUKMU.
B aHBape-deBpane 2024 — guBepreHyums: 10
ondpdepeHuman paclumpsaeTcs npu 5
CHMXKEeHUM/cTarHauum ctaBok ppaxTa.
B KOHUe ¢peBpansd ppaxT BE€PHY/1 OCHOBHYIO POJSIb > | | | | |
aBr.23 HOH.23 deB.24 Man.24 aBr.24 HOS.24

B GOPMUPOBAHUMN OUCKOHTA.
F»—Mpemus Brent k Urals FOB Primorsk

=~—O®paxT bantuka - 3anagHaa MHaus

MNCTOYHUK: LIeHTP LLeHOBbIX MHOEKCOB 7



K KOHLY HOsiI6ps 2024 r. npeMuss Ha POCCHMCKYIO (} LLLLL
nweHmuy K ¢pblovyepcam CBOT Bbipocna ao 26 ponn.

Nz

89 NweHnuya 12,5%, nonn./T

C 2022 r. coxpaHgeTcs npeMus Ha

POCCHMMNCKYIO MLIEHMLY MO CPaBHEHMUIO C 500

dbtovyepcamu CBOT. 450

B 2024 r. (AHBapb-HOAOPL) NpeMus B 400

cpenHeM cocTtasuna 12 gonn. 250
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—LILIM Russian Wheat 12,5% FOB Black sea =—Wheat CBOT Futures Closing Price (Continuous)

NcTtounumk: LU, CBOT



MopAconHeyHoe Macno - YeMMMUOH MO POCTY LieH B 2024 (} LLLLLN
roay cpeam pocCUMMCKMX CbipbeBbiX TOBAPOB

\O/
ah MweHnua 12,5%, ponn./T
K koHuy 2024 ropga nogconHe4yHoe 1300
MacCJ/10 — CTaJZ10 CaMbiM AOPOIrM™M 200
PaCTUTE/IbHbIM MaCJIOM, O60rHaB 1133
MaibMoOBOe N coepoe MacClJla 1100 OEE
1000

200

800

700
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09.02.24 04.04.24 05.06.24 05.08.24 01.10.24 01.12.24
emm==| || Russian Sunflower Oil FOB Black Sea e====HTB Sunflower Oil NAMEX Export Index

NcTtounumk: LU, CBOT 9



Mo GOPMUPOBAHMN LEHOBbLIX MHOUMKATOPOB Ha KOHKPETHbIX PblHKax LUeHTp ueHOoBbIX
MHOEKCOB OMNMMUPaeTCs Ha cneLunannm3mpoBaHHble MEeTOAO0NOMMN, pa3paboTaHHble

M yTBEPXXOEHHble HE3aBMCUMbIM OT B/I0KA OUEHKM MEeTO40NOrMY€CKMM KOMUTETOM.
MeToaooMorMm packpbiBatloOT OCHOBHbIE MPUHLMMbI U Nogxonbl paboTbl LleHTpa
LLEHOBbIX MHOEKCOB, a Tak>)Xe TUNOBble YCNOBUA CAENOK, KOTOPbIE YYMTbIBAIOTCH NMPU
DOPMUPOBAHUU LLEHOBbLIX MHOAMKATOPOB.

© LleHTp ueHoBbIX MHOekcoB 2024. Bce npaBa 3almLLeHbl. Jlloboe KonMpoBaHMe, NepenedaTtka Uan nocnenytollee pacnpocTpaHeHme nHdopMaLmm
LleHTpa LeHOBbIX MHOEKCOB, B TOM YMC/le NPOM3BOAMMOE NYyTEM KILLUMPOBAHUS, KagpUPOBaHMS MU MCMOMb3OBaHUS aHaNIOMMYHbIX CPenCTB, 3anpeLLeHo
6e3 npenBapuTENbHOro NMCbMEHHOTO COMachs CO CTOPOHbI LleHTpa LLeHOBbIX MHOEKCOB.

OrpaHn4yeHne OTBETCTBEHHOCTHU

LleHTp LeHOBbIX MHOEKCOB HE HECET OTBETCTBEHHOCTHU 33 NPUYMHEHUE NOBOTOo yilepba UM YObITKOB, BO3HUKLLUX

B CBSAA3U C TEM, YTO JIULLO NOoNarasocCb Ha BO3MOXXHOCTb UCMONb30BaHUA MHPOPMaLMK B onpeaeneHHbiX Lenax,
M UCKNIOYaEeT NobYyIo APYryto OTBETCTBEHHOCTb, BO3HMKLLYIO B CBA3U C MCMNONb3oBaHUeM MHbOpMaLMM UK CBA3AHHYIO C HEW.

PykoBogutenb LleHTpa ueHoBbix MHpgekcos (LILLA)
HaTtanba [NopoxoBa

QS +7 (916) 578-8559
+7 (495) 287-6100 po6. 305-9921

cMmc| office@pbc-index.ru




