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1436,98 V¥ 0,06% S&P 500:
2922,45 'V 0,39% UST 10VY:
6,47 -0,040 RUS 28:

MUP

NAHUKA

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

VIX -

POCCuUA
cankum @

BHYTP.
MNONIUTUKA

KpacHbIl ysem — mpeeoea,
KENMBbIU — 8HUMaHUe,
3enéHbIl — criokolicmaue.

OXUOAHUA MO PbIHKY HA 10-30 AHEMN:

BULL NEUTRAL BEAR

OBJIUrALLUN
O®d3 + Cybchenbl
Hanbonee nukBugHble
BbINYCKW, OT 2 A0 7 net

Ne Oox-Tb,% Cpok, net
Od3 26224 6,44 9,5
Od3 26212 6,36 8,2
Od3 26226 6,32 6,9
Od3 26219 6,32 6,8
Od3 26222 6,21 4,9

Oox-1b,% [Oiop., ner
ApO6n 2017 7,31 4,32
HHosrop 17 7,08 1,84
KpacHogKp1 7,08 3,09
AkyT-13 06 7,07 3,95
HoBocun610 7,03 3,69

HKO O®3 u cybgedeparnbHbix

8blIrycKkos He obnazaemcsi HOomY.

3096,63 A 0,08% CSI 300:

o @broker_rshb w{'} Poccenbxo3baHk

s
See

3905,86 A 0,15% FTSE 100: 7292,76 'V 0,80%

1,82  -0370 BRENT: 62,28 V¥ 0,14% USD/RUB: 6398 VY 0,57%
327  -0,026 RUSA4T: 408  -0,054 RSHB10/23,85%: 4,77  -0,005
HOBOCTHU OHA

®PC CLUA HanevaTaeT Ans pbiHKOB ewe $115 mnpa. — finanz.ru
Hemeukui 6usHec maccoBo yxoauT u3 Kutasa.— finanz.ru

JlykaweHko ycoMHunca B LenecoobpasHocTu coto3a Benopyccum c Poccuen.
— vedomosti.ru

Google 3armeTcss 6aHKOBCKMM AenoM.- vedomosti.ru

PEATUHI UHBECTULIMOHHOIO ®OHA:
| BULL | NEUTRAL | BEAR |

Y «[QeTckoro mupa» 3a gBa roga ¢ |[PO nosiBMNUCb HOBbLIE PUCKU. —
vedomosti.ru

MuHdUH yBennUuT npoaaxm MHMNALUMOHHbLIX o6nuraumin.- Bloomberg

nonb3oBatesiel Yy  MHTEPHET-KOMMaHUM.
obewarT OTKN4YATL  peknamy.-

FocyaapcTtBO
ConpotuBnsowmmcs
vedomosti.ru

MuHdUH 3anbeT B IKOHOMUKY 4 TPUNNMOHA 3a ABa Mecsaua.- finanz.ru
OAK Bounpet B Poctex B nepsom nonyroauu 2020 roga.- 1prime.ru

nepecuuTaet
nnowagkam

KopnopaTtuBHblie obnurauum (RUB)

1-2 roga 5-7 net
Cpok, Cpok,
. 0, ! 0,
Bbinyck Oox-Tb,% ner Bbinyck Lox-Tb,% ner
FasnHdp3P1R 7,01 2,0 PXO 1P-17R 6,86 6,0
MarnuuTt3P03 6,77 1,1  TpHdBO1P13 6,94 7,0
PECOIJIu3bn4 7,71 1,6 MTC 1P-06 7,19 53
CoekomBOIN1 7,79 15  rasnpomKb1 6,97 53
AsTonop2P3 7,03 14 rasnudp1P4R 6,93 51
Cpok,
2-5 net Aox-te,% ~° " BeccpouHble Dox-Tb,% Cﬁ:_:(’
ﬁ';‘g‘:';fl";lz ;’gg 28 PCXB 01T1 900 84
Axpon B1P3 724 3.4 PCXB 09T1 9,02 8,4
POCHAHO2P3 7,52 2,9
PECOIJIn3bNn7 8,58 4,9

[uckoHm npu rozaweHuu obnuzauyuu U 6ce ebinaqyusaemMbie KyrnoHbl He obnazaromcs
HAO®JT no ebinyckam, pa3meujeHHbIM rocre 01.01.2017 2),

EBpooGnurauyum (USD) AKUUHA JNInpepsbl pocta 1 nageHus

Bbinyck Hox-Tb,% Cpok, net 3A EHb 3A HEQENO

RUS-28 3,27 8,6 Bymara LeHa 3akp. U3meHeHue Bymara LleHa 3akp. U3meHeHune

RUS-26 2,98 6,5 YNDX 2267,00 A 3,69% PIKK 364,50 A 6,24%

RUS-23 2,24 3,8 PIKK 364,50 A 291% YNDX 2267,00 A 3,76%

RUS-30 2,71 104  MAGN 37,98 A 2,08% AFKS 15,26 A 2,48%

0,
\G.2a 110;‘;:"* CPZ"é ;eT AFKS 1526 A 1,61% LKOH 6161,00 A 2,00%
) 2 b A 1,53% A 2,00%

URKARM 4 10/22/24 3,90 4,68 CBOM 2,69 o VTBR 0.05 o
TATN 764,00 V 1,28% CHMF 881,40 V 3,10%

EVR-24 3,49 4,13

EUCH-24 3.47 407 SNGSP 37,70 'V 1,28% FIVE 2157,50 V¥ 3,25%

NLMK-26 3,43 6,28 UPRO 2,66 V¥ 1,33% NLMK 126,64 ¥ 3,36%

GAZ-26 333 624 FIVE 2157,50 V¥ 1,69% GMKN 17 680,00 V¥ 4,54%
SNGS 46,45 V 1,80% GAZP 248,01 V 6,76%
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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.




