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PTC: 1083,43 A 3,20% S&P 500: 2663,68 A 7,03% CSI300: -- - FTSE 100: 5582,39 A 3,08%

MMBB: 262259 A 1,96% UST 10VY: 0,67 -0,473 BRENT: 33,05 ¥ 3,11% USD/RUB: 76,02 V¥ 0,62%

O®d3 10Y: 6,74 -0,010 RUS 28: 3,20 -0,051 RUS47: 3,74 -0,039 RSHB 10/23, 8.5%: 7,63 - 0,650
MUP HOBOCTY IHSA

CaynoBckasA ApaBus BbiCTaBUNa ynbTUMaTym: Poccusi fomkHa cCoKpaTUTb
pob6blvy 6onble Bcex.-finanz.ru

AmMepuKaHCKMe MHOEKCbl NPOAOIKMIIM POCT Ha (pOHEe OXMAAHUN 3amenneHus
naHgemuu.-finanz.ru

3acepaHne CoBGeza OOH no kopoHaBupycy MoxeT npouTtu 9 anpens.-
kommersant.ru

MpaBuTtenbcTBOo UTanum o6bLABUIO O NNaHe noanepXxku 6usHeca Ha 400 mnpa
eBpo.-1prime.ru

VIX ——  uHOekc eomamumbHocmu PEATUHI UHBECTULIMOHHOIO ®OHA:
(«uHOekc ~ cmpaxa»), ompaxaem
oXudaHus no S&P500 Ha

. BULL | NEUTRAL | BEAR |
npedcmosiwyue 30 OHedll. |

CAHKLIUM Focb6aHkn ToHHamMu BbIBO3AT 3010710 u3 Poccum.-finanz.ru

PbiHOK akumn P® Bbipoc Ha (poHe ynyylIMBLUENCA BHELIHENW KOHBIOHKTYpPbI.-
BHYTP. . dprime.ru
NONNTUKA MUHMUH NPeAnoXUT HOBLIN Bbinyck O®3 ¢ norawennem B 2030 rogy. —
KpacHbIl ysem — mpesgoea, lprime.ru
KENmbIl — 8HUMaHue, 0 .
T — e T, KonunyectBo nnyHbIX 6aHKpoTCcTB B Poccum Belpocno Ha 68%.- vedomosti.ru

OXUOAHUA MO PbIHKY HA 10-30 AHEMN:

BULL NEUTRAL BEAR

OBJINTALN
O®d3 + cybchenbl o6 O6nurauuu c onTumaJOug‘:-wOTﬁ pUCK/BOX0QHOCTb OGopor
Bbinyck Aox- Cpok, 10 ol\fl’l:: Ao 2 net fox- Cpox, 10 I\EI)HH 2-3ropa ﬂoz;— L 1A, MnH
T,% net ;;yG. To,% net ;;y6. ubsg % bl pYG.
O®3 52001 3,02 34 7.1 Poc6aHk2P2 852 0,2 0,9 PCXB BO-6P 810 25 16
0®3 52002 2,85 7.8 Meracon1P5 843 18 0,6 PHBAHK1PS 7,97 20 2,0
0353005 - 2,8 MouraPB1P2 7,87 11 0,1 ANb®A-B2P5 7,69 23 19,6
0®3 26223 6,45 39 7,3 AnbaB0O-18 7,75 0,1 0,1 Marunt2P01 7,60 29 96,8
0326215 6,38 3,4 266,1 MBBO-19 742 19 0,2 MB1P-05P 753 28 6,1
e BO-17 7,41 1,6 5,4 MaruuT3P05 7,40 2,7 99,3
[ox. [op,, 080POT  ANBOAB2P2 736 16 2,8 PCKESCB3 [ o A0
L oBhes T,% J'IET, U L0 Oox- Cpok, i
’ pyo6. HKO O®3 u cybgedeparnbHbix Beccpoutibie Tb,% net 1A, Mnx
CamapO6n12 7,47 2,47 0,4 sbinyckos He obnazaemcsi HAPY. py6.
MocO6n2016 7,15 2,24 0,2 PCXB 01T1 8,70 8,0 9,9
Moc0634013 6,90 3,38 12994 [luckoHm npu rozaweHuu obauzayuu u ece PCXB 09T1 8,85 8,0 0,8
MocOGn2017 684 161 18777 (IS o e oo
MocO6n2019 6,84 2,67 ZRAS I R )
Ous. OuB. ooX-Tb LleneBas ueHa MoTteHu.
EBpOOGHMFaLIVIVI (U%B))K AKLIMM S A[ox-Tb,% cnep 12 mec. yepe3 12 mec  pgoxop, %
Boinyck Rox-Te% " " GAZP 191,10 8,72% 9,05% 256,72 43,39%
RUS-27 3,07 72  VIBR 0,03 3,27% 8,92% 0,06 87,96%
RUS-29 3.02 90 SBER 190,70 9,81% 9,81% 306,54 70,55%
RUS-26 3,06 61 IRAO 5,30 3,70% 3,70% 8,28 60,07%
RUS-23 2,28 34  NVTK 1 006,20 3,20% 3,27% 1 225,67 25,09%
MTSS 308,85 5,63% 9,08% 390,76 35,60%
SBERP 179,88 10,40% 10,40% 263,88 57,09%
Oox-Th,% CP%%  ROSN 343,00 8,92% 8,70% 409,03 27,95%
TET - TATN 608,90 16,08% 16,37% 713,33 33,52%
ggg:g . 3'32 gg TATNP 566,40 17,20% 17,51% 682,99  38,10%
=y 471 39  LKOH 5 163,00 6,74% 12,48% 6 103,40 30,69%
URKA-24 4.49 43  YNDX 2 582,00 = = 3 253,51 26,01%
MI-24 4.47 41 GMKN 19 590,00 3,09% 9,64% 25 567,84 40,15%
UPRO 2,64 8,38% 10,17% 3,22 32,26%
SIBN 339,40 7,69% 11,54% 378,83 23,16%
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https://www.finanz.ru/novosti/birzhevyye-tovary/saudovskaya-araviya-vystavila-ultimatum-rossiya-dolzhna-sokratit-dobychu-bolshe-vsekh-1029069619
https://www.finanz.ru/novosti/aktsii/amerikanskie-indeksy-prodolzhili-rost-na-fone-ozhidaniy-zamedleniya-pandemii-1029069419
https://www.kommersant.ru/doc/4315931
https://1prime.ru/News/20200406/831216513.html
https://www.finanz.ru/novosti/birzhevyye-tovary/gosbanki-tonnami-vyvozyat-zoloto-iz-rossii-1029068943
https://1prime.ru/Financial_market/20200406/831216160.html
https://1prime.ru/Financial_market/20200406/831216096.html
https://www.vedomosti.ru/finance/news/2020/04/07/827312-kolichestvo-lichnih-bankrotstv
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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%).

[IMCKOHT - 3TO NONOXWUTENbHAA pasHULA MeXay LeHON NoraweHns n LeHom npuobpeTeHuns.

1) KynoH no O®3 He obnazaemcs HO®J1. C 2021 20da nbeoma siensiemcsi HedelicmaumeribHOU.

2) KynoH u QuckoHm o KopriopamueHbIM pybrieebiM obruzauusm, ebinyweHHbiM & nepuod ¢ 01.01.2017 -
31.12.2019, He obnazaromcsa HA®J1 npu ebinname KyroHa, 8 ciiyyae ucKkoHma — rpu noz2aweHuu obnuzayuu. C
2021 200a nbeoma siensemcs HedelicmeumerbHOU, KyrnoH u QuckoHm 6ydym obnazamscsi HO®JI.

3) KynoH u eantomHasi nepeoueHka ro cysepeHHbIM eapoobusayusm P® He obnazaromes HO®J1. C 2021 eoda
Jlbeoma omHocumersibHO KyroHa sienissemcs HedelicmeumersibHoU.

lModpobHee — n1.17.2 cm. 217 HK P®, anasa 23 cm. 214.1 0.7 HK P®, ®edepanbHbili 3akoH om 19 urons 2018e.
Ne200-93.

KoHTakTbl B AO «Poccenbxo30aHK»

HdenapTamMeHT no paboTe Ha pbIHKaX KanuTana
YnpaBneHue KNMeHTCKUX onepauum
+7 495 651-60-91

HacTtosawmn otyeT 661N noarotoBneH aHanutuyeckum otaenom AO «PoccenbxosbaHk» (ganee — baHk).
MpeacraBneHHble B HacTOSILLEM OTYETE OLEHKU U MHEHWS BblpaXeHbl C y4eTOM cuTyauum Ha paty
BbIxoAa otyeTa. baHk ocTtaBngaeT 3a coboi npaBo BHOCUTb UMW HE BHOCUTbL B AaHHbIN OTYET U3MEHEHUS U
KOPpPEeKTUpOBKM 6e3 npeaBapuTenbHOro yBeAOMMeHus. HacTodawmi OT4EeT HOCUT  MUCKMYUTENBHO
03HAKOMUTENbHbIN XapakTep 1 He ABNSETCHA NpeanoXeHnem no nokynke Nubo npogaxe LeHHbIX Gymar n
He [OMKeH paccMaTpuBaTbCs Kak pekoMeHpauus nogobHoro popa pencteui. [NpencraBneHHas
WHpopMaLns, MHEHWSS W OLEHKM MNOArOTOBMEHbl Ha OCHOBE MNYGMWYHBIX WCTOYHUKOB, KOTOpbIE
paccmaTpuBaloTCa Kak HagexHble. OgHako 3a OO0CTOBEPHOCTb MpefocTaBrieHHon wuHgopmauum AO
«Poccenbxo3baHk» OTBETCTBEHHOCTM He HeceT. IHBecTopaMm He crniefyeT nonaratbCsi UCKIMIOYMTENbHO Ha
cofgepXaHue [JdaHHoro otdyeta B ywepb npoBegeHuto cobcTBeHHoro aHanmsa. baHnk, ero
adhunupoBaHHble nuUa M COTPYOHMKM HE HecyT OTBETCTBEHHOCTM 3a WCMOMb30BaHWE [aHHOW
WHpopmaumm, 3a NpsAMOM  WMAW  KOCBEHHbIN yulepb, HACTynUBLUMI BCNeACTBME UCMNONb30BaHUS
NpeacTaBneHHOW B HacToswem oTyeTe wuHdopmauuMm, a Takke 3a ee [OCTOBEepHOCTb. baHk
ocyLlecTBNsieT CBOK fgeaTenbHocTb B Poccuiickon ®epepaumn. [aHHbIi  maTepuan  MOXeT
nucnonb3oBaTbCA UWHBECTOpaMu Ha Tepputopum PO  npu  ycnoBum cobGnogeHust  pOCCUNCKOro
3akoHoaaTenbCcTBa. Mcnomnb3oBaHue HacTosiwero otyeTa 3a npegenamm Poccuickon depepauun
OOIMDKHO perynupoBaTbCa 3akoHOAATenbCTBOM TOW CTpaHbl, B KOTOPOW OHO ocyllectBnseTcs. baHk
obpallaeT BHUMaHME Ha TO, YTO MHBECTULUN B POCCUIACKYD 3KOHOMMUKY M onepaumm Ha (PUHaAHCOBOM
pblHKE CBsi3aHbl C MOBbLIWEHHBIM PUCKOM WU TPebylT COOTBETCTBYIOLEN KBanudukaumm u onbiTa.
PacnpocTtpaHeHune, konMpoBaHMe U M3MeHeHue MatepuanoB baHka He pgonyckaeTcs 6e3 nonyyeHus
npeaBapuUTENBLHOro NMCbMEHHOro cornacus banka. [JononHuTenbHas MHopMauns NpeaocTaBnseTca Ha
OCHOBaHWKX 3anpoca.

©2020 AO «Poccenbxo36aHk». Bce npaBa 3awuueHsbl.
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