MMBB:
O®d3 10Y:

1534,89 V 0,56% S&P 500:
3096,88 V¥ 0,42% UST 10Y:
5,93 -0,040 RUS 28:

MUP

NMAHUKA

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

VIX -

POCCUA

CAHKLUK

BHYTP.

MOJINTUKA

KpacHbIl ygsem — mpeegoea,
KENMBbIU — 8HUMaHUe,
3en1éHbIl — criokolicmeue.

OXUOAHUA MO PbIHKY HA 10-30 AHEMN:

. 3aBTpak ¢ PCXB-Bpokep 17.02.2020

3380,16 A 0,18% CSI 300:

159  -0,070 BRENT:
2,77  +0,001 RUS 47:
HOBOCTHU OHA

B pasBuBalowmecs pbIHKA 3aKayanu Munnvapabl
KopoHaBupyce.— finanz.ru

o @broker_rshb

s
S

3987,73 A 0,70% FTSE 100:

57,32
3,48

A 1,74% USD/RUB:
-0,016 RSHB 10/23, 8.5%:

Poccencxo3baHk

7 409,13 V 0,58%

63,56
3,98

Vv 0,11%
- 0,002

nog pasroBopbl O

CLUA roTtoBAT apMuUIo K NaHAeMumn KopoHaBupyca.- finanz.ru

Y Ub Bpa3unuu caanv HepBbl NOCre pe3Kkoro nageHus peana.- finanz.ru

Boeing nepectana npogaBaTb caMmoneTbl.- 1prime.ru

BBIM AAnoHun B |V kBapTane cHusuncs Ha 1,6%, xye nporHosa.- lprime.ru

PEATUHI UHBECTULIMOHHOIO ®OHA:

| BULL | NEUTRAL | BEAR |

HedTsiHble KOMMaHWUM ucCNyranucb YKpenneHus pyonsi us3-3a cAenku c
akumamm CbepbaHka.- finanz.ru

"Kamas" n Sollers goroBopunucb o co3gaHum anbsHca.- lprime.ru

AkcnepT pacckasan, noyeMy Poccusi cMoXeT AOCTPOUTb "CeBepHbIi NOTOK-

2".- lprime.ru

BULL NEUTRAL BEAR
O®d3 + cybdeabl O6nurauun c onmmajouguoﬁ puck/Ao0XoaHOCTb
O6opoT HOox- Cpok ©fpens Dox-
- Cpok, POk, 2-3ropa
Bbinyck Tﬂ:;} np:: 10, mnu RO 2 et T™,% net 1%;2”“ A Tb,%
' pYyo. :

0®3 29012 6,52 2,7 282,0 MoutaPocb4 6,45 1,1 0,4 Anb¢paB0-18 6,63
O®3 29006 627 50 3002 PHBAHKIP3 643 18 59 PHBAHKIPS oo

O®d3 29007 6,96 7,0 22,0 Poc6aHk2P4 6,39 2,0 3,1 ABToAOp '
0®329010 7,10 14,8 89 ANb®AB2P2 638 17 16 AIDOABZES o2t

O®3 52002 269 8,0 00 B3BMBO1PY 630 13 17,4 MarHurt ;
C6ep Sb14R 628 18 0,7 MB1P-05P 6,34
Anbda-B2P1 625 15 0,5 ANb®A-B2P3 6,33
Oox-
BeccpoyHble To,%
PCXB 01T1 8,11
HKO O®3 u  cybgedepanbHbix [JuckoHm npu nozaweHuu obnueayuu u ece PCXB 09T1 8,14

8binycKko8 He obnazaemcsi Hﬂd)/'ll).

8blnayueaeMble KyrnoHbl He obnazaromcs
HAO®JT no ebinyckam, pa3meu,eHHbIM rocrie

01.01.2017 2.
EBpooGnurauun (USD)  AKLIUU
HOox- Cpok,
ERIVES T™,% net Hewa
RUS-28 2,77 84 MAGN 45,70
RUS-35 324 151 TATN 763,10
RUS-23 205 36 SNGSP 35,20
RUS-47 348 274 SBER 251,75
RUS-30 2,41 10,1 MTSS 340,55
Aox- Cpok, Gazp 232,50
1-5net Tb,o/o ner SBERP 232,87
ARl A RUAL 35,33
10/22/24 357 4.4
LKOH 6 451,00
NG-24 308 44
EUCH-24 a1 og AW 20
EVR-24 302 39 CHMF 928,00
STL-24 298 46 UPRO 3,13
TRNFP 163 000,00
GMKN 21 530,00

Ous. OuB. OOX-Tb
[ox-Tb,% cnep 12 mec.
11,43% 12,04%
12,76% 12,99%
21,63% 19,75%
6,35% 8,13%
5,10% 8,22%
7,14% 7,42%
6,87% 8,79%
5,38% 9,96%
13,15% 13,39%
11,33% 12,43%
7,11% 8,64%
6,57% 7,31%
2,80% 8,74%

Cpok,
ner

2,9
2,2
2,9
2,5
2,8
3,0
2,4

Cpok,
ner

8,2
8,2

LleneBas ueHa
yepes 12 mec
44,95

835,61

50,36

322,62
426,17
315,85
270,50

40,29

6 987,52
805,64

1 002,21

3,21

182 140,22
22 643,09

O6opoT
10, MNH
py6.
0,5
0,3
0,7
3,0
2,4
68,7
74,6
O6opoT
10, MNH
py6.
1,3
0,8

MoTeHu.
apoxon, %
10,42%
22,49%
62,82%
36,28%
33,36%
43,26%
24,94%
14,05%
18,28%
21,96%
20,42%
11,23%
19,05%
13,91%


https://www.finanz.ru/novosti/fondy/v-razvivayushchiesya-rynki-zakachali-milliardy-pod-razgovory-o-koronaviruse-1028906106
https://www.finanz.ru/novosti/fondy/v-razvivayushchiesya-rynki-zakachali-milliardy-pod-razgovory-o-koronaviruse-1028906106
https://www.finanz.ru/novosti/fondy/v-razvivayushchiesya-rynki-zakachali-milliardy-pod-razgovory-o-koronaviruse-1028906106
https://www.finanz.ru/novosti/aktsii/ssha-gotovyat-armiyu-k-pandemii-koronavirusa-1028907840
https://www.finanz.ru/novosti/aktsii/ssha-gotovyat-armiyu-k-pandemii-koronavirusa-1028907840
https://www.finanz.ru/novosti/aktsii/ssha-gotovyat-armiyu-k-pandemii-koronavirusa-1028907840
https://www.finanz.ru/novosti/valyuty/u-cb-brazilii-sdali-nervy-posle-rezkogo-padeniya-reala-1028908422
https://www.finanz.ru/novosti/valyuty/u-cb-brazilii-sdali-nervy-posle-rezkogo-padeniya-reala-1028908422
https://www.finanz.ru/novosti/valyuty/u-cb-brazilii-sdali-nervy-posle-rezkogo-padeniya-reala-1028908422
https://1prime.ru/business/20200216/830947846.html
https://1prime.ru/business/20200216/830947846.html
https://1prime.ru/business/20200216/830947846.html
https://1prime.ru/business/20200216/830947846.html
https://1prime.ru/News/20200217/830948550.html
https://1prime.ru/News/20200217/830948550.html
https://1prime.ru/News/20200217/830948550.html
https://1prime.ru/News/20200217/830948550.html
https://www.finanz.ru/novosti/valyuty/neftyanye-kompanii-ispugalis-ukrepleniya-rublya-iz-za-sdelki-s-akciyami-sberbanka-1028907868
https://www.finanz.ru/novosti/valyuty/neftyanye-kompanii-ispugalis-ukrepleniya-rublya-iz-za-sdelki-s-akciyami-sberbanka-1028907868
https://www.finanz.ru/novosti/valyuty/neftyanye-kompanii-ispugalis-ukrepleniya-rublya-iz-za-sdelki-s-akciyami-sberbanka-1028907868
https://1prime.ru/News/20200215/830947537.html
https://1prime.ru/News/20200215/830947537.html
https://1prime.ru/News/20200215/830947537.html
https://1prime.ru/News/20200215/830947537.html
https://1prime.ru/energy/20200216/830947958.html
https://1prime.ru/energy/20200216/830947958.html
https://1prime.ru/energy/20200216/830947958.html
https://1prime.ru/energy/20200216/830947958.html
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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.

©2020 AO «Poccenbxo3baHk». Bce npaBa 3aliMULeHbl.




