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2818,60 V 0,08% UST 10Y: 1,80 -0,210 BRENT: 63,60 V¥ 1,47% USD/RUB: 64,15 V¥ 0,33%
7,03 RUS 28: 3,44 - 0,017 RUS 47: 4,11 - 0,037 RSHB 10/23, 8.5%: 5,24 + 0,049
MUP HOBOCTW HA
CaypoBckass ApaBus o6BuHunNa MpaH B HaHeceHun ypgapa no HedTesaBoay.-
vedomosti.ru
®PC CLUA cHM3una npoLeHTHYI cTaBKy.- vedomosti.ru
B CLUA He xBaTaeT gonnapos.- finanz.ru
CaypoBckaa ApaBusi o6bLsiIBUNIa O MOJSIHOM BOCCTaHOBJIEHUM MOCTaBOK
HedpTu.- finanz.ru
NAHUKA
VIX = UHOeKc 8oslamursibHocmu
(«uHOekc ~ cmpaxa»), ompaxaem _ .
LT e S&P500 re PEUTUHI MLHBECTULMOHHOIO ®OHA:

npedcmosiwyue 30 OHedll.

POCCUA
CAHKLIUM .

BHYTP.
NOJINTUKA

KpacHbIl ysem — mpesoea,
XKEnmbIl — 8HUMaHUe,
3enéHbIl — criokoticmaue.

OXUOAHUA MO PbIHKY HA 10-30 OHEMN:

BULL NEUTRAL BEAR

OBJINTALIUA
O®d3 + Cybhenbl

[JoxoaHocTb Haubornee NUKBUAHbIX
BbINYCKOB, OT 2 A0 5 net

Ne MoraweHue Oox-Tb,%
26227 17.07.2024 6,81
26223 28.02.2024 6,79
26215 16.08.2023 6,74
26209 20.07.2022 6,71
MocO6n2016 21.11.2023 7,56
HoBcu6 706 10.10.2022 5,65
AHAO-2016  06.12.2023 7,90
HKO O®3 u cybgedepanbHbix

8bInycKkos He obnazaemcsi Hﬂd)ﬂl).

PaHTbe (USD)

EBpooGnurauumu
AOiop.,
= 0,

Bbinyck Oox-Tb,% pa

RUS 28 3,43 6,1

RUS 23 2,38 3,6

RUS 30 2,88 2,7
RUS 47 4,11 15,5
[ox-Tb,% Arop.,

nert

RSHB-23 5,18 3,4

| BULL | NEUTRAL | BEAR |

KOTOpbIA Mo3BonsieT
6aHKy agoxop.—

Mopgenb 6aHKka-coBeTHMKA CTAHOBUTCS LIEHTPOM,
HagcTpaMBaTb 3KOCUCTEMbl, CMOCOOHble MpPUHECTU
vedomosti.ru

MAToM YacTu CTPaxoBLUMKOB He XBaTaeT ycTaBHoro kanurtana. KomnaHusm
npeacTouT nmnepBoe YyBenuvyeHWe Kanutana B aAHBape 2020 ropa.—
vedomosti.ru

MockoBckue MpoTecTbl OMacHbl ANl POCCUMCKUX KOopnopauui. 3aeMLUMKu
npepynpexanaloT UHBECTOPOB 06 3TOM pucke B MpocheKkTax obnurauun. —
vedomosti.ru

MpaBuTENLCTBO NPU3Bano roToBUTLCA K 3MOXe HU3KUX LieH Ha POCCUMCKUM
ras.-finanz.ru

AnbTepHatuBa geno3uty (RUB)

O6nuraummu 6aHKoB, oT 2 Ao 5 net PekomeHayemble o6nurauumu

Bbinyck Hox-Tb,% Cj_'l)::’ Bbinyck Oox-16,% CE:TK’
MB 1P-05P 7,44 34 Allb®A 5040 7,26 1,43
Allb®A-B2P2 7,43 2,1 B3Bb 1P-15 8,52 1,44
BTb b-1-8 7,43 19 YpKalBO5P 7,67 2,14
B3b 1P-12 7,38 2,3 PH BAHK1P2 7,65 1,07
CGepb BOGR 730 37 B BO-17 746 212
zggfpgmonazoaauubm 129 C?)‘C:)LK ®onkeeBb1P2 78 o
Hox-Tb,% " PCXB BO 3P 7,73 2,03
BbINyCK net
pv——— 040 86 PH BAHK1P3 7,71 2,18
POXE 09T 931 86 PH BAHK1P1 7,33 0,58

JuckoHm npu nozaweHuu obnueayuu U 8ce eblrayusaemMble KyrnoHbl He obrasaromcs
HAO®JT no ebinyckam, pa3meuieHHbiM rocre 01.01.2017 2),

AKLWWI Jinpepbl pocTta U nageHus
3A OEHb 3A HEQEIO

Bymara LleHa 3akp. WUsmeHeHue Bymara LleHa 3akp. U3meHeHue
RUAL 28,90 A 4,29% IRAO 4,76 A 8,05%
GMKN 16 100,00 A 1,71% PLZL 778450 A 4,63%
IRAO 476 A 1,18% SNGSP 38,00 A 4,40%
HYDR 0,55 A 1,08% AFKS 12,91 A 3,65%
ALRS 77,70 A 0,84% ALRS 77,70 A 3,32%
SNGS 3551 V 2,61% FIVE 2275,00 V 4,81%
NLMK 146,96 'V 1,49% AFLT 102,50 V 3,76%
FIVE 2275,00 V 1,43% CHMF 986,80 V 3,44%
CHMF 986,80 V 1,20% MVID 439,50 V 3,17%
RTKM 78,50 V 1,01% NLMK 146,96 ¥ 2,00%
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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 «Poccenbxo30aHKk»

HenapTtamMeHT no pa6oTe Ha pbIHKax KanuTana
YnpaBrneHue KIMeHTCKUX onepauun
+7 495 651-60-91

HacTtoawmin otyet 6bin nogrotoBneH aHanutudeckum otgenom AO «Poccenbxo3baHk» (ganee —
BaHk). MNpenctaBneHHble B HACTOALLEM OTYETE OLIEHKN U MHEHUS BbIP@XEHbI C YY4ETOM CUTyauun Ha
aaTty Bbixoga oTyeTa. baHk octaBnsieT 3a cobow NpaBo BHOCUTb UMM HE BHOCUTb B AAHHbIA OTYET
N3MEHEHMST N KOPPEKTUPOBKM 6e3 npeaBapuTEnbHOro yBeAoMSeHus. HacToAwmn oTyeT HOCUT
NCKITIOUYUTENBHO O3HAKOMUTENbHLIN XapakTep M He ABNAETCA MNpeasioKeHMeM Mo nokynke nmbo
NnpoAdaxe LEHHbIX OymMar M He OOfMKEH paccmaTpuBaTbCs Kak pekoMeHgaums nofobHoro poaa
aencteun. MNpencrasneHHas MHAOPMaLMS, MHEHNST M OLEHKM NOAroTOBSIEHbl HA OCHOBE NMYyGMMYHbIX
WCTOYHWKOB, KOTOpble paccMaTpuBalTCA Kak HagexHble. OpgHako 3a [OOCTOBEPHOCTb
npepocraeneHHon nHopmaumm AO «Poccenbxo3baHk» OTBETCTBEHHOCTM He HeceT. VHBecTopam
He cnefyeT nonaratbCa UCKMIOYUTENBbHO Ha copep)XaHue OaHHOro otyeTa B ywepd npoBeaeHuto
cobctBeHHOro aHanmsa. baHk, ero adpdunupoBaHHble nMUA W COTPYAHWKA HE HecyT
OTBETCTBEHHOCTU 33 WCMOMb30BaHUE AaHHOW WHopMaLMK, 3a MPSAMON MMM KOCBEHHLIN yuepo,
HaCTYyNMBLUMIA BCreACTBUE MCMONb30BaHUA NpeacTaBfieHHOMW B HACTOAWEM OTyeTe nHdopmMaumn, a
Tarke 3a ee JOCTOBEPHOCTb. baHK ocyLlecTBNAeT CBOK AeATenbHOCTb B Poccuiickon degepauuu.
[aHHbIN MaTepman MOXET MWCMofb30oBaTbCA MHBECTOpaMn Ha Tepputopum PO npu ycnosum
cobniogeHns pocCcUNCKOro 3akoHoaaTenbCcTea. Mcnonb3oBaHne HacTosWEro oT4yeTa 3a npegenamm
Poccuinckon deaepaumm OOMKHO perynmpoBaTbCa 3aKOHO4ATENbCTBOM TOM CTPaHbl, B KOTOPOW OHO
ocyuwiectBnsaeTca. baHk obpaliaeT BHMMaHME Ha TO, YTO MHBECTULMM B POCCUMCKYID SKOHOMWUKY W
onepaumm Ha (OUHAHCOBOM PbIHKE CBSI3aHbl C NMOBbLILEHHBIM PUCKOM M TPeOBYOT COOTBETCTBYIOLLEN
kBanudpukaumm n onbiTa. PacnpocTtpaHeHue, KonMpoBaHue U U3MeHeHue maTepuanoB baHka He
ponyckaetcs 6e3 nonyyeHnsa npegBapuTenbHOro NMcbMeHHoro cornacust barka. [JononHutenbHas
MHdOopMaLMs NpeaocTaBnseTCsl Ha OCHOBaHWUM 3anpoca.

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




