A
o @broker_rshb Hﬁ'} Poccenbxo3baHk

(o

. 3aBTpak ¢ PCXB-Bpokep 0s.04.2020

PTC: 1099,76 A 1,51% S&P 500: 2659,41 ¥V 0,16% CSI300: 3 798,02 FTSE 100: 5704,45 A 2,19%
MMBB: 2634,74 A 0,46% UST 10VY: 0,71 - 0,480 BRENT: 31,87 V 3,57% USD/RUB: 75,54 V 0,63%
OdP3 10V: 6,68 - 0,060 RUS 28: 3,14 - 0,063 RUS 47: 3,72 - 0,017 RSHB 10/23, 8.5%: 8,20 +0,577
MWUP HOBOCTM 1HSA
CeHaTtopbl CLUA o6cyasT pbiHOK HedhTU ¢ cayAoBCKMMU BnacTamu 11 anpens
- Pentep.-finanz.ru
Mpe3naeHT BeHecyanbl pacCcYMTbIBAaeT Ha MOJNIOXWUTENbHbIA UCXOQ BCTpPeYu
OrMEK+ 9 anpens.-finanz.ru
OOH: ToproBasi caenka CLUA n Kutas He cHMMaeT HeonpegereHHOCTb Ha
MUPOBOM pbIHKe.-1prime.ru
MuHucTpbl 3Hepretkn G20 obcypat 10 anpensi Mepbl CMAAFMEHUSA BIUAHUA
COVID-19 Ha 3HepropbIHKKU.-finanz.ru
VIX ——  uHOekc eomamumbHocmu PEATUHI UHBECTULIMOHHOIO ®OHA:
(«uHOekc ~ cmpaxa»), ompaxaem
oxudaHus no S&P500 Ha

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

CAHKLMM LieHa poccuiickor HedbTn B A3um pyxHyna Huxke $12.-finanz.ru

Fitch yxyawmno nporHo3 no 15 poccurMckMM GaHkaM A0 «HEeraTMBHOrO».-
BHYTP. . finanz.ru
NONMUTUKA

KpacHbIl ygsem — mpeegoea,
KENMbIU — 8HUMaHuUe,
3en1éHbIl — criokolicmeue.

KyapvH oueHun nopaepxky akoHomuke B 5% BBI, Tpebyetca ewe 2-3%. —
kommersant.ru

CkBopuoBa: [0 MNUKa 3NuaeMuM KopoHaBupyca ocTtanocb 10-14 pgHew.-

kommersant.ru
OXUOAHUSA MO PbIHKY HA 10-30 OHEN:

BULL NEUTRAL BEAR
O®d3 + cybchenbl O6nurauum c onTMManbHOM PUCK/AOXOAHOCTb
Tire e OGopoT Hox- Cpok OGopoT - [ox- Cpok 1O.,:("iopm'
B , i ) -3 ropa ! , MITH
Bbinyck T 1%;2”" 0o 2 net S Lo 111:),yngnu T,% net o6
0®3 52001 3,09 34 50,8 AnbaBO-18 7,67 0,1 0,2 MMNB001PO3P 8,02 2.2 01
0®3 52002 2,88 7,8 MeBO-25 7,66 0,7 0,4 PHBAHK1PS 797 20 0,1
0353005 6,77 2,8 MeBO-19 745 18 0,2 ANb®A-B2P5 7,56 23 2,0
O®3 26223 641 39 94,9 PHBAHKIP3 7,28 16 2,1 PCXB BO-6P 7,49 25 16
01326215 6,29 3,4 27,7 PCX6BO2P 7,09 1,2 5,8 [MB1P-05P 7,39 28 36,8
) C6epb B16R 6,95 28 5,8
Ilox- [liop., OGopot  ITB BO-13 7,03 02 0,6 P )
1-5ner 10, MnH . C P
Tb,% net BeccpoyHbie Box- Cpok, 10, MnH
pyo6. HKO O®3 u cybgedeparnbHbix P Tb,% net ’
CamapO6n12 7,47 2,47 0,4 sbinyckos He obnazaemcsi HAPY. py6.
MocO6n2016 7,15 2,24 0,2 PCXB 01T1 862 8,0 35
Moc0O634013 6.90 3.38 1299.4 HuckoHm npu nozaweruu obnuzayuu u ece PCXB 09T1 8,76 8,0 4,1
’ ' ' eblnnaqyusaemMble KyrnoHbl He obiazaromcsi
MocO6n2017 6,84 1,61 18777 HAO®JT no ebinyckam, pa3meu,eHHbIM rocrie
MocO6n2019 6,84 2,67 27175 0101.2017 2.
Ous. OuB. ooX-Tb LleneBas ueHa MoTteHu.
EBpOOGHMFaLIVIVI (U%DO)K AKLIMM S A[ox-Tb,% cnep 12 mec. yepe3 12 mec  pgoxop, %
Bhinyck Oox-Tb,% jfeT " GAZP 191,22 8,73% 9,07% 257,53 43,75%
RUS-27 2.98 72  VTBR 0,03 3,19% 8,72% 0,06 84,12%
RUS-29 2.96 90 SBER 197,63 9,47% 9,47% 297,92 60,22%
RUS-26 2,92 6,1 IRAO 5,27 3,71% 3,71% 8,28 60,84%
RUS-23 2,09 3,4 NVTK 1 038,00 3,12% 3,20% 1 225,67 21,28%
MTSS 308,70 5,64% 9,10% 356,33 24,53%
SBERP 183,74 10,18% 10,18% 260,14 51,76%
Lox-Tb,% Cpok,  ROSN 339,50 9,02% 8,80% 409,03 29,28%
TET - TATN 583,60 16,79% 17,10% 713,33 39,32%
ggg:g . 3’32 gg TATNP 548,60 17,83% 18,16% 682,99  42,66%
iEe e o LKOH 5118,00 6,83% 12,66% 6 103,40 31,92%
ALEA -21 418 11  YNDX 2 668,00 = = 3225,73 20,90%
RZD-24 414 39 GMKN 19 780,00 8,47% 7,80% 25 567,84 37,06%
UPRO 2,61 8,49% 10,31% 3,22 33,61%
SIBN 336,80 7,75% 11,63% 378,83 24,11%
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https://www.finanz.ru/novosti/aktsii/senatory-ssha-obsudyat-rynok-nefti-s-saudovskimi-vlastyami-11-aprelya-reyter-1029074307
https://www.finanz.ru/novosti/aktsii/prezident-venesuely-rasschityvaet-na-polozhitelny-iskhod-vstrechi-opek+-9-aprelya-1029073788
https://1prime.ru/News/20200408/831223448.html
https://www.finanz.ru/novosti/aktsii/ministry-energetiki-g20-obsudyat-10-aprelya-mery-smyagcheniya-vliyaniya-covid-19-na-energorynki-1029072832
https://www.finanz.ru/novosti/birzhevyye-tovary/gosbanki-tonnami-vyvozyat-zoloto-iz-rossii-1029068943
https://www.finanz.ru/novosti/aktsii/fitch-ukhudshilo-prognoz-po-15-rossiyskim-bankam-do-negativnogo-1029073441
https://www.kommersant.ru/doc/4316713
https://www.kommersant.ru/doc/4316575?from=hotnews
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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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