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PTC:
MMBB:

Od3 10Y:

1382,09 V 0,32% S&P 500:
2755,88 V¥ 0,02% UST 10Y:
7,37 + 0,010 RUS 28:

MUP

o~

VIX

NMAHUKA

uHOeKkc — eonamusnbHOCMU
(«uHOekc ~ cmpaxa»), ompaxaem
oxudaHusi no S&P500 Ha
npedcmosiwyue 30 OHedll.

POCCUs

CAHKUMU

BHYTP.

NMOJMINTUKA

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

OXUOAHUA MO PbIHKY HA 10-30 OHEMN:

BULL NEUTRAL BEAR

OBJINTALIUA
O®d3 + Cybhenbl

[NoxoaHocTb HaubGonee NIMKBUOHbLIX
BbINYCKOB, OT 2 A0 5 net

YTM,
Ne MoraweHne % ron.
26223 28.02.2024 7,18
26215 16.08.2023 7,15
25083 15.12.2021 7,15
26209 20.07.2022 7,15
MopnoBua03 03.09.2021 8,47
MocO6n2016 21.11.2023 7,87
HoBcub6 706 10.10.2022 6,82
AHAO-2016 06.12.2023 7,50
HKO O®3 u cybgedeparnbHbix
8bIyCKO8 He obnazaemcs
Haom.

PaHtbe (USD)

CyBepeHHble eBpoobnuraumm

YTM, Oiopauus,
LTS % roa. ner
RUS 28 4,00 6,2
RUS 23 3,01 3,7
RUS 30 3,09 2,8
RUS 20 2,44 0,8
Llena 3akp. [Aopauus,
ner
RUS 47 111,90 15,3

BantomHas nepeoueHka u HK He
obnaesaromcesi HH<DJ73).

3004,04 'V 0,34% CSI 300:

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

3806,84 V 0,45% FTSE 100:

210  +0,375 BRENT: 64,35
399  -0,006 RUS4T: 4,50
HOBOCTHU OHA

s

v
Vo
N

018

¥ 3,20% USD/RUB:
+ 0,017 RSHB 10/23, 8.5%:

Poccencxo3baHk

63,05
5,78

KpynHenwme 6aHku CLUA curHanuavpoBanu, 4YTO TPU OXMAAEMBIX MOHWKEHUS
ctaBku ®PC B 3TOM rogly yMmeHbLWaT Ux NpubbinbHOCcTb. — CNBC

BputaHckuin yHT ynan o MyHuMyma c anpens 2017 Ha onaceHusx Brexit 6e3

caenku. - CNBC
lMNMocne Hanapok

Ha WHocTpaHHble LB Tpamn mMoxeT BMmellaTbcs,

AeBanbBUpOBaTh Kypc gonnapa. - CNBC

PEATUHI UHBECTULIMOHHOIO ®OHA:

| BULL | NEUTRAL | BEAR |

MnoTteka maccoBo AelweseeT (Huxe 10%). — Begomoctun
CnusiHue «SlHgoekca» M «TuHbKOp» NoMoxeT OGU3Hecy OGEUX KOMMaHUA. —

BenomocTtu

4YTOObI

7577,20 A 0,60%
A 0,60%

- 0,034

C6epbaHk 3arimMeTca pa3BUTUEM MCKYCCTBEHHOro MHTemnnekra B Poccun BmecTe c
«AHpekcom», Mail.ru Group n «Fa3npom HedTblO». — BegomocTu

KpynHenwun akumonep Petropavliovsk npopact BCio CBOW JOM0 B KOMMAHUWN. —

BenomocTtu

HITMK notepsn 40% BantTHOW BbIpy4ky. — finanz.ru

AnbTepHatuBa geno3uty (RUB)

O6nurauum 6aHKoB, oT 2 fo 5 nert

Bbinyck YTM, Cpok, Bhinyck YTM, Cpok,
% roa. nert % roa. nert
B3b 1P-12 8,02 2,4 C6epb BO3R 7,55 1,40
BTB B-1-8 7,98 2,1 Co6ep 1P78 7,75 1,69
PCXB BO-6P 7,98 3,2 Anbdab0-21 7,60 1,22
rnB 1P-05P 7,97 3,5 AlIb®A B0O40 7,97 1,61
Allb®A-B2P2 78 23 ANb®A 5039 6,79 215
C6epb BO6R 767 38 rMB 60-24 727 1,20
gﬁ‘;{gﬁ”“”p“a“”b'” Uenasap. PO IMB BO-14 807 1,18
TpHhpBO1P7 5,96 1,28
PCXB 01T1 94,99 8,7 TpHBO1PE 7.70 1,69
[uckoHm rpu nozaweHuu obnuzayuu u
6ce  ebinnayueaemble  KYrnoHbl  He
obnazaromesi  HO®J1 no  ebinyckam,
pasmeweHHbIM nocre 01.01.2017 2).
AKUUAN INupepsbl pocTta U nageHus
3A [EHb 3A HEQEJIKO
Bymara Llena 3akp. W3meHeHue Bymara LleHa 3akp. W3mMeHeHue
TATNP 625,80 A 2,41% FIVE 2249,00 A 3,19%
FIVE 2249,00 A 1,76% PLZL 637150 A 2,62%
TATN 730,00 A 1,74% YNDX 2542,60 A 2,61%
NLMK 156,00 A 1,23% DSKY 88,96 A 2,49%
GMKN 14 440,00 A 1,22% RNFT 595,40 A 1,43%
AFKS 11,57 VY 2,77% FEES 0,18 V 12,97%
FEES 0,18 V 2,49% ALRS 79,96 ¥V 7,02%
VTBR 0,04 V 2,23% GAZP 238,01 V 4,86%
IRAO 455 V 2,07% SNGSP 41,95 V 3,52%
HYDR 0,58 V 1,98% LKOH 5190,50 V 3,41%
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YnpaeneHue KNUMeHTCKUX onepauui
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CnpaBOYHUK

VIX - GupxxeBOM 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 HOMUHarNbHOM CTOMMOCTU. BbinnayvBaeTcs aMUTEHTOM BriagenbLy
NnepuoLNYecku.

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

6.n. - 6a3nCcHbIN NYHKT Mnu 1/100 NpoLEHTHOro NyHKTa.
HA®N - Hanor Ha goxoabl uandeckmx nuy, (13%).

OMCKOHT - ecnu LeHa obnuraumm Ha pbiHKE NagaeT HWXKe LieHbl NoralleHus — 3TO MOSNIOXUTENbHAs pasHuua mMexay
LeHoM NpnobpeTeHns 1 LIEHOW noralleHus.

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 OucKkoHma — fpu no2aweHuu 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 «Poccenbxo30aHK»

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

Hactoawwmin otyeT 6bIn nogrotoBneH aHanutudeckum otaenom AO «Poccenbxo3baHk» (ganee —
BbaHk). NpeacraBneHHble B HACTOSALLEM OTYETE OLIEHKN M MHEHUS BblPa)KeHbl C y4EeTOM CUTyaLun Ha
aaTty Bbixoga oT4yeTa. baHk octaBnseT 3a cobow NpaBO BHOCUTb UMM HE BHOCUTb B AaHHbLIA OTYET
N3MEHEHMSI N KOPPEKTUPOBKM 0e3 npenBapuUTENbHOrO yBeAOMIEHMs. HacTosawmm oTyeT Hocut
NCKIMIOYMTENBHO O3HAKOMUTENbHbIA XapakTep M He ABMSeTcs npeasioXeHueM no nokynke nunbo
npoAdaxe LEHHbIX Oymar M He AOMMKEeH paccmaTpuBaTbCs Kak pekomMeHgaumsi nogobHoro popa
aencteun. MNpeacraeneHHas MHOPMaLMs, MHEHNS U OLIEHKN NOArOTOBMEHbI HA OCHOBE NMYONMYHBIX
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 WUCMNOJIb30BaHME AaHHOW MHopMauuu, 3a NPsMON UM KOCBEHHBLIN yLiepo,
HaCTYyNMBLUMI BCNEACTBME UCMOMb30BaHUA NPeacTaBNeHHON B HAacTosALLEeM oTyeTe MHpopMaumm, a
TaKke 3a ee JOCTOBEPHOCTb. baHKk ocyluecTBNAeT CBOW AesaTernbHOCTb B Poccuiickon deaepaunn.
[daHHbIn MaTepuan MOXeT MCnonb3oBaTbCA WHBECTOpamMu Ha Tepputopum PO npu ycnosum
cobnogeHns poCCUNCKOro 3akoHodaTenbCTBa. Vicnonb3oBaHNe HaAcToSALWEro oT4eTa 3a npegenamm
Poccuiickon ®enepaumm JOMKHO perynnpoBaTbCs 3aKOHOAATENbLCTBOM TOM CTPaHbl, B KOTOPOW OHO
ocyuiectensieTcs. baHk obpallaeT BHUMaHME Ha TO, YTO MHBECTULIMM B POCCUMCKYIO SKOHOMMUKY U
onepaumm Ha PMHAHCOBOM pbIHKE CBS3aHbl C MOBbLILEHHLIM PUCKOM U TPEDYHOT COOTBETCTBYIOLLEN
kBanudukaumm n onbita. PacnpocTtpaHeHne, KonupoBaHWe M U3MeHeHne matepuanoB baHka He
ponyckaeTca 6e3 nonyvyeHns nNpeaBapuTENbHOrO NUCbMEHHOro cornacus banka. [lononHutensHas
NMHOpMaLMa NpeaocTaBnsieTcs Ha OCHOBaHMM 3anpoca.

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