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PTC: 1256.22 A 0.12% S&P 500:
MMBB: 2571.65 V 0.23% UST 10VY:
OP3 10V: 8.00 -0.040 RUS 28:
MUP
VIX — uHOekc eormamunbHocmu
(«uHOekc ~ cmpaxa»), ompaxaem
oxudaHusi no S&P500 Ha

npedcmosiwyue 30 OHedll.

POCCUA

CAHKUMU

BHYTP.

NMOJMINTUKA

KpacHbIl uysem — mpesgoea,
KENMbIU — 8HUMaHUe,
3enéHbIl — criokoticmaue.

OXUOAHUA MO PbIHKY HA 10-30 OHEMN:

BULL NEUTRAL BEAR

OBJIUrALLN
Od3 + Cybhenbl

[oxoAHoCTb Hanbonee NMKBUAHbLIX
BbINYCKOB, OT 2 A0 5 net

YTM,
Ne MoraweHune % ron.
26215 16.08.2023 7.78
26223 28.02.2024 7.76
26209 20.07.2022 7.68
26211 25.01.2023 7.67
MopgoBusa03 03.09.2021 9.16
MocO6n2016 21.11.2023 8.34
HoBcub6 706 10.10.2022 8.46
AHAO-2016 06.12.2023 8.24
HKO O®3 u cybgedeparnbHbix
8bII1yCKO8 He obnaszaemcs
HOom.

PaHnTbe (USD)

CyBepeHHble eBpoobnuraumm

YTM, Oiopauus,
Bbinyck % rog. .
RUS 28 4.32 6.1
RUS 23 3.33 3.9
RUS 30 3.55 2.9
RUS 20 2.81 0.9
LleHa zakp. [Atopauus,
ner
RUS 47 105.08 14.6

BantomHas nepeoueHka u HK He
obnaesaromcesi Hﬂ<DJ73).

2840.23 V 0.67% CSI 300:

S8

YnpaeneHne KNMeHTCKWUX onepaunii
+7-495-651-60-91

%) Poccenbxo3baHK
1A%

(o rsen

3617.79 'V 0.85% FTSE 100:

neccuMmsama no nmnoBoAy MepcneKkTMB TOProBOW CcAeNnkun Mexay AByMS
KPYMHENLLIMMN S3KOHOMUKaMV MUpa, B TO BPEMS KaK akLummn 1 obnuraumm B nokanbHbIX
BantoTax ynanu o caMmoro HU3KOro ypoBHsi C SHBaps. — Bloomberg

B cuTyauuu, Koraa nepcriekTMBa TOProBOro  COFNAlleHUst Mexay [OByMsi
KPYMHeMLIMMI 3KOHOMUKaMW B MUpE CTaHOBUTCS Gornee oTAaneHHoi, rmobanbHbIn
poct ocna6esaet, a B EBpone ycunuBaeTcsi 6ecrnoKkoMCTBO No noBoAy
NONUTUKW, KasHayelnckue obnurauum NPUTSIMBAIOT WHBECTOPOB, WLLYLLMX 3aLUTy
oT puckoB. — Bloomberg

B TeueHune Heckonbkux Hepenb I/IpaH AOCTUTHET MakKCumasibHO AonycTUMoro,
corfnacHo ycrnoBusiMm cornaweHus, ob6bema 3amacoB HU3KOOOGOraweHHOro

ypaHa - 300 kr. — finanz.ru
PEWTUHI MHBECTULIMOHHOIO ®OHA:

BULL

NEUTRAL

BEAR

Komuter Tlocaymbl opobpun 3aKOHONMPOEKT O pa3feneHUuM MHBECTOPOB Ha
¢uHpbIHKe No KaTeropusaMm. — finanz.ru

Focobnuraummn P® nopopoxanu pekopaHo ¢ ssHBaps. — Bloomberg

BbICOKMIA NPOLEHT MHOCTPAHHOrO Kanutana Ha pbIHKE POCCUMCKOro rocgosnra
HeceT 3a COGON PUCKU MacLITaGHOro NMOHMKeHUA ctoumoctTn OP3, ecnm BTOpPONA
naket cadkumn CLUA npotuB Poccum BCTynUT B Cuny UM Hepe3naeHTbl HauvHyT
136aBNATLCA OT 06nUrauuii B CBA3N ¢ 9TuUM. — finanz.ru

AnbTepHatuBa geno3uty (RUB)

O6nurauum 6aHkKoB, oT 2 fo 5 nert

7310.88 V 0.51%

2.42 -0.252 BRENT: 71.97 ¥V 0.33% USD/RUB: 64.53 V 0.39%
4.33 -0.047 RUS 47: 491 -0.045 RSHB 10/23, 8.5%: 6.94 - 0.004
HOBOCTW OHA
Bantotel EM pactepsinu poct 2019 roga Ha doOHe ycunuBarolerocs

Beinyck AL Boinyck YTM, Cpok,
% rog. nert % rop. nert
b6 1P-05P 8.60 3.7 C6epb BO3R 7.73 1.55
PCXBb BO-6P 8.52 3.4 Cb6ep 1P78 7.52 1.85
B3b 1P-12 8.43 2.6 Anbcdab0-21 8.43 1.38
Allb®A-B2P2 8.39 2.5 AlTb®A 5040 8.44 1.76
BTB B-1-8 825 23 Alb®A 5039 838 230
C6epb BOGR 790 4.0 rMe 60-24 805  1.35
gg?;;gﬁ"“"pm"“b'" Uewa sap. PO TMB BO-14 824 133
TpHHBO1P7 797 1.44
PCXB 01T1 90.20 8.9 TpHHBO1P6 8.02 184
JAuckoHm nipu nozaweHuu obnuzayuu u
ece 8blrnnavyusaemMmbie KynOHbI He
obnazaromecss  HAO®JT no  ebinyckam,
pasmeweHHbIM nocre 01.01.2017 2).
AKLUWUWN nuaepei pocta u napenus
3A IEHb 3A HEQENIKO
Bymara LleHa 3akp. WU3meHeHue Bymara LleHa 3akp. WU3MeHeHue
MAGN 4414 A 2.83% GAZP 200.80 A 23.19%
SNGSP 4052 A 2.57% SFIN 524.80 A 9.11%
NVTK 1220.20 A 1.80% RTKM 81.36 A 8.87%
HYDR 0.54 A 1.33% YNDX 2407.80 A 5.30%
SFIN 524.80 A 0.96% FIVE 1995.00 A 4.78%
TRNFP 152 500.00 V 2.31% RUAL 24.08 V 7.10%
RUAL 24.08 V 2.25% UPRO 251 V 4.85%
GMKN 13358.00 V 1.71% TRNFP 152 500.00 V 4.63%
LKOH 517250 V 1.66% PLZL 4773.00 V 4.56%
PLZL 4773.00 V 1.48% GMKN 13358.00 V 4.38%
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CnpaBOYHUK

VIX - GupxeBov MHAEKC BONATUIbHOCTM, PAcCYMTbIBAETCS MO LieHaM OMNUMOHOB, OTPaXKaloLMX OXMAAHUSA pbiHKa B
OTHOLLEeHUn Byayuien BONaTuibHOCTM onumMoHoB Ha nHaekc SNP500. Takke U3BECTEH Kak "MHAaeKc cTpaxa”.

KynoH - npoueHTHasi cTaBka Mo obnuraumm K ee HOMUHarNbLHOM CTOMMOCTU. BbinnayvBaeTcs aMUTEHTOM BrnafenbLy
NnepuoLNYecku.

HKLO - HakonmneHHbI KyMOHHbIA AOXOA4, U3MEPSEeMbIl B OEHEXHbIX eAnHMLAX: 4acTb AoxoAda "HakomnneHHoro" ¢
Hayana TekyLlero KynoHHoro nepuoaa.

6.n. - 6a3ncHbIV NYHKT unu 1/100 NpouEeHTHOro NyHKTa.
HA®N - Hanor Ha goxoabl uandeckmx nuy, (13%).

OMCKOHT - ecnu LeHa obnuraumm Ha pbiHKE NagaeT HWXKe LieHbl NoralleHus — 3TO MOSNIOXUTENbHAs pasHuua mMexay
LeHoM NpnobpeTeHnst N LIEHOW NnoralleHusl.

1) KyrioH no O®3 He obnazaemcsi HA®/].

2) KyrioH (OuckoHm) 1o KopriopamueHbIM py6reebiM obrusayusM, 8bimyweHHsIM 6 nepuod ¢ 01.01.2017 -
31.12.2019, He obnacaemcs HA®J1 npu ebirnname KyrioHa (8 criydae OucKoHma — fpu rno2aweHuu obnusayuu).
3) KynoH u eantomHasi nepeoueHka ro cysepeHHbIM eapoobnusayusm P® He obnazaromes HO®/T.

lModpobHee — n. 17.2 cm. 217 HK P®, eanasa 23 cm. 214.1 n.7 HK P®, ®edepanbHbili 3akoH om 19 utons 2018e.
Ne200-@3.

KoHTakTbl B AO «Poccenbxo30aHkK»

HenapTamMmeHT no pa6oTe Ha pbIHKax KanuTana
YnpaBneHue KIMeHTCKUX onepavui
+7 495 651-60-91

Hactoawwmin otyeT 6bIn nogrotoBneH aHanutudeckum otaenom AO «Poccenbxo3baHk» (ganee —
baHk). NpencraBneHHble B HACTOSALLEM OTYETE OLIEHKN M MHEHWS BblPaXKEHbI C y4ETOM CUTyaLUKn Ha
aaTty Bbixoga oT4yeTa. baHk octaBnseT 3a cobow NpaBO BHOCUTb MMM HE BHOCUTb B AaHHbIA OTYET
N3MEHEHMSI N KOPPEKTUPOBKM Ge3 npenBapuUTeNbHOrO yBeAOMIeHMs. HacTosawmm oTyeT Hocut
NCKIMIOYMTENBHO O3HAKOMUTESbHbBIA XapakTep M He ABMSeTCs NpeasioXeHueM no nokynke nunbo
npoAdaxe LEHHbIX Oymar M He AOMKEeH paccmaTpuBaTbCsl Kak pekomMeHaaumsi nogobHoro poga
aencteun. MNpeacraeneHHas MHOPMaLNSA, MHEHNS U OLIEHKN NOArOTOBMEHbI HA OCHOBE NMYOMMYHBIX
MCTOYHMKOB, KOTOpble paccMaTpuBaloTCa Kak HagexHble. OpgHako 3a [OCTOBEPHOCTb
npeaoctasneHHon nHgopmaumm AO «Poccenbxo3baHk» OTBETCTBEHHOCTU He HeceT. ViHBecTopam
He crnegyeT nonaraTtbCs UCKMOUYUTENBHO Ha codepkaHue OaHHOro otyeta B yulepb npoBeneHuto
cobcTBeHHOro aHanusa. bank, ero addunupoBaHHble nuMuUa U COTPYOHWKU HE  HECyT
OTBETCTBEHHOCTM 3a WUCMOJIb30BaHMe AaHHOW MHopMauuu, 3a NpsiMOM UMM KOCBEHHBLIN YLUEepo,
HaCTYyNMBLUMI BCNeACTBME UCMOMb30BaHUA NPeACcTaBNeHHON B HAacTosALLEM OoTyeTe MHpopMaumm, a
Takke 3a ee JOCTOBEPHOCTb. baHK ocyLuecTBNAeT CBOW AesaTernbHOCTb B Poccuiickon Peaepaumn.
[aHHbIi mMaTepman MOXeT MCMNoMb30BaTbCA WMHBECTOpaMu Ha Tepputopum PO npu ycrnosuu
cobnogeHms pocCUNCKOro 3akoHogaTenbcTBa. cnonb3oBaHne HacTosILWEro oT4yeTa 3a npegenamu
Poccuickon ®egepauunn JOMKHO perynmpoBaTbCs 3aKOHO4ATENTbCTBOM TOW CTPaHbl, B KOTOPOW OHO
ocyulectensietca. baHk obpalwjaet BHMMaHWE Ha TO, YTO UHBECTULMN B POCCUMCKYHO 3KOHOMMUKY U
onepaumm Ha PMHAHCOBOM pbIHKE CBSI3aHbl C MOBbLILEHHLIM PUCKOM U1 TPEDYIOT COOTBETCTBYIOLLEN
kBanudukaumm n onbita. PacnpocTtpaHeHne, KonupoBaHWe M U3MeHeHne matepuanoB baHka He
ponyckaeTca 6e3 nonyvyeHns nNpeaBapuTENbHOr0 NUCbMEHHOro cornacus banka. [lononHutensHas
NMHOpMaLMa NpeaocTaBnsieTcs Ha OCHOBaHMM 3anpoca.

©2019 AO «Poccenbxo3baHk». Bce npaBa 3alliuLLeHbI.
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