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PTC: 1241,77 A 2,44% S&P 500: 3029,73 V 0,21% CSI300: 3856,63 A 0,29% FTSE 100: 6218,79 A 1,21%

MMBB: 2779,98 A 1,42% UST 10VY: 0,69 + 0,009 BRENT: 35,29 A 1,58% USD/RUB: 70,49 V 0,74%

O®d3 10Y: 5,47 -0,010 RUS 28: 2,49 -0,032 RUS 47: 3,28 -0,043 RSHB 10/23, 8.5%: 4,86 - 0,033
MUP HOBOCTY IHSA

BupxeBble uHAeKchbl B Hblo-Mopke noHMsunmch Ha oxmpaaHuax o6ocTpeHus
oTtHoweHun mexay CLUA u KHP.-finanz.ru

B flnoHun ypoBeHb 6e3paboTuubl pacTeT BTOpPOM MecsiL, noapsAn u3-3a
naHpemMum KopoHaBupyca.-finanz.ru

CLUA npu Heo6xoaMmocTu BBeAyT NpoTMB FOHKOHra Takue Xe MOLMUHBI, Kak
npotuB KHP.-finanz.ru

[donnap peweBeeT K OCHOBHbIM MUPOBbLIM BankTaM Ha poOCTe PUCKOBBLIX
HacTpoeHun.-1prime.ru

VIX - uHOekc  eonamumbHOCMU PEATUHI MHBECTULMOHHOIO ®OHA:
(«uHOekc ~ cmpaxa»), ompaxaem
oXudaHUs o S&P500 Ha | BULL | NEUTRAL | BEAR |

npedcmosiwyue 30 OHedll.

POCCUA

BBIN P® B anpene cHu3nncA Ha 12% B roqoBOM BbIpaXeHun.-finanz.ru
Sl CyeTHas nanara coo6wmna o ¢eikoBbIx 3anacax Hed)TM u rasa B Poccum.-
BHYTP. . finanz.ru
I'IOHVITVIKA MuwycTiH Ha coBeTe rnaB npaBuTenbcTB CHI o6cyauT ¢ Konneramm mepbl
KpacHbIU ysem — mpegoaa, 60pLO6bLI ¢ COVID-19. —=1prime.ru

KENMbIU — 8HUMaHuUe,

- - " 00.-
ST — G ETEE, B Poccun pona npobneMHbIX MMKpoO3aimoB npeBbicuna B anpene 40%.

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

BULL NEUTRAL BEAR
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O®3 25084 4,75 530 3,4 18315 [lo4raPB1P3 599 6,00 3,0 01 ’ ’ ' ’
O®3 26223 4,90 650 3,8 6,24 Maruut2P03 5,87 5,90 3,0 0,1
O®326215 4,79 7,00 32 57,34 PCXBBO2RP 558 6,05 27 0,0
O0®d3 26211 4,73 7,00 2,7 20,30
O®d3 26222 5,00 7,10 4,4 827,89
O®d3 26229 5,10 7,15 5,5 2356,47 c O6opoT
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- Cpok, Tb,% % ner
Bbinyck To.% cpe1 HAR ©o 10, MnH py6.
O®d3 24020 _Y_ 7% 3'9% 29 5p2y2.0 JuckoHm npu noeaweHuu obnuesayuu u ece ngs 01T1 788 9,00 79 21
’ ’ ! 8bifnaqyueaemMble KyrnoHbl He obnazaromcs PCXB 09T1 7,81 9,00 79 0,5
HKA O®3 u cybghedeparibHbIX 8biMyCKO8 He HAO®JT no ebinyckam, pa3meweHHbIM 1ocie
obnasaemcsi Hﬂfbﬂz). 01.01.2017 3.
Ous. OuB. pox-Tb LleneBas ueHa MoTeHu.
EBp006n|/|rau,vm (USD) Coox AKuMM LioHa [OX-Tb,% cneg 12 mec. Yyepe3 12 mec poxon, %
Buinyck 4 Dox-Tb,% erT’ VTBR 0,04 3,06% 5,57% 0,04 19,56%
RUSSIA 4 1/4 06/23/27 227 71 IRAO 5,11 3,85% 3,53% 821  64,00%
RUSSIA 4 3/8 03/21/29 2,38 8,8 SBER 205,00 9,12% 9,12% 268,08 39,90%
RUSSIA 4 3/4 05/27/26 2,18 6,0 SBERP 185,50 10,10% 10,10% 237,67 38,23%
RUSSIA 4 7/8 09/16/23 1,47 3,3 GAZP 196,86 7,76% 7,76% 215,34 17,15%
RUSSIA 2 7/8 12/04/25 0,88 55 TATNP 529,70 0,76% 0,19% 642,15  21,42%
Ons NAB > ”°"'“g, ;'/a Cpox, GMKN 22 544,00 7,43% 8,81% 23 595,84 13,48%
GAZPRU31/4 0225130 285 og  UPRO 271 8,20% 9,96% 2,94 18,69%
VEBBNK 5.942 11/21/23 193 35 LKOH 5 392,00 10,03% 7,81% 5613,57 11,92%
SIBNEE 6 11/27/23 1’83 3’5 MTSS 324,05 5,37% 8,66% 348,67 16,25%
VEBBNK 6.8 11/22/25 2,17 55 SIBN 336,00 11,30% 12,16% 364,74 20,71%
GAZPRU 7.288 08/16/37 3,01 17,2 RTKM 82,40 12,17% 9,74% 91,02 20,20%
BeccpouHble . ., Cpok, NVTK 1 084,00 2,99% 3,14% 1225,15 16,16%
eBpooGnurayum  POXTe% Kymor, % oot yNDX 2 888,00 - - 3157,79 9,34%
VTB 9 1/2 PERP 5,82 9,5 2,5 RTKMP 74,00 -- 7,64% 74,37 8,13%
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https://www.finanz.ru/novosti/aktsii/birzhevye-indeksy-v-nyu-yorke-ponizilis-na-ozhidaniyakh-obostreniya-otnosheniy-mezhdu-ssha-i-knr-1029258569
https://www.finanz.ru/novosti/aktsii/v-yaponii-uroven-bezraboticy-rastet-vtoroy-mesyac-podryad-iz-za-pandemii-koronavirusa-1029261467
https://www.finanz.ru/novosti/aktsii/ssha-pri-neobkhodimosti-vvedut-protiv-gonkonga-takie-zhe-poshliny-kak-protiv-knr-bely-dom-1029258335
https://1prime.ru/Financial_market/20200529/831535221.html
ttps://www.finanz.ru/novosti/aktsii/vvp-rf-v-aprele-snizilsya-na-12percent-v-godovom-vyrazhenii-mer-1029258386
https://www.finanz.ru/novosti/birzhevyye-tovary/cchetnaya-palata-soobshchila-o-feykovykh-zapasakh-nefti-i-gaza-v-rossii-1029245000
https://1prime.ru/News/20200529/831534012.html
https://www.kommersant.ru/doc/4358700
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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) Cmaeka kynoHa no O®3 24020 nybnukyemcsi 3a 08a OHs 00 biNnambl U paccyumbsieaemcsi Kak cpedHee
apugpmemuyeckoe 3HavYeHue RUONIA 3a npedwecmeyrowue 7 OHel. [Jama OKOHYaHUSI MeKywe20 KyroHa:
29.07.2020.

2 KynoH no O®3 He obnazaemcs HO®JI. C 2021 eoda nbeoma siensiemcs HedelicmeumesibHoU.

%) KynoH u AuckoHm no KopriopamueHbIM pybrieebiM obriuzayusiMm, 8binyuweHHbIM 6 nepuod ¢ 01.01.2017 -
31.12.2019, He obnaesaromcss HAO®JI npu ebinname KyrioHa, 8 criydae QUCKOHMa — fpu rosaweHuu obnuzayuu. C
2021 20da nbeoma sensemcs HedelicmeumerbHOU, KyroH u OuckoHm 6ydym obnacamscsa HODJI.

4) KynoH u eanromHasi nepeoyeHka rno cyeepeHHbIM eepoobniuzayusm P® He obnazaromes HO®/I. C 2021 2oda
Jlbeoma OmHOCUMesIbHO KyroHa sienisiemcsi HedelicmeaumesibHOU.

5 Jlbeoma Ha donzocpo4Hoe enadeHue UeHHbIMU 6ymazamu (JIgB) - npu ydepxaHuu ueHHOU 6ymazu 6
nopmebesie 6ornee mpex fiem uHeecmop umeem rpaso nodame Ha Hasl0208bIl 8bldem 8 pasmepe rno 3 MiH pyb. 8
200 3a KaxOblIl MosiHbIt 200, Mo ucmevyeHuu mpex iem. Takum obpasom, J0x00 Om MopeaoskIx ornepayull Moxem
66imb 0c8060)X0EH om HLO®J1 Ha cymmy 9 mnH pybned. lNonyyeHue ebidema 803MOXHO MPU yC08UU, YMO UEHHbIe
bymazu obpawaromcs Ha Mockosckol unu CaHkm-llemepbypackoli 6bupxe. Ha ebiiem mo2ym npemeHd08amb
enadenbubi akyul, obnuzayul, UHBECMUUUOHHbIX naee omkpbimbix [TN®o8, pocculicKux yrnpasnisiouux KomnaHud
AO «Poccenbxo3baHK» He HECEM 0meemCcmeeHHOCMU 8 Cllyyae omkasa 8 roslyYyeHuu /1b20Mmal.

6 3¢gpghekmueHass doxodHocmb — paccHumana 3a ebidvemom HADJ1 13%.

IModpobHee 0 Has10200610)KeHUU UeHHbIx 6ymaz — nn.1, 2 n.3, n.7 cm. 214.1 HK P®, n.17.2 cm. 217 HK P®, cm.
219.1 HK P®, nucemo MuHguHa Poccuu om 21.02.2017 Ne 03-04-05/9885, ®edeparibHbili 3akoH om 19 urons
2018e. Ne200-®3.

KoHTakTbl B AO «Poccenbxo30aHk»

HenapTtameHT no paboTe Ha pbIHKax Kanutana
YnpaBneHue KNMEHTCKUX onepauunmn
+7 495 651-60-91

Hactoswwmin otyeT Gbin noprotoBneH aHanutuyeckum otaenom AO «Poccenbxo3baHk» (oanee — baHk). MpeactaBneHHble B
HaCTOSILLEEM OTYETE OLIEHKU M MHEHWSI BbIPaXXEHbl C YYETOM CUTyauun Ha AaTy Bbixoaa otyeTa. baHk octaBnsieT 3a coboi npaso
BHOCUTb WSM HE BHOCWTb B JAHHbIN OTYET U3MEHEHUSI U KOPPEKTUPOBKM Ge3 npefBapuTenbHOro yBeaoMIneHus. Hactoswmii otyeT
HOCUT WUCKMIOUMTENIbHO 03HAKOMUTESbHBIN XapakTep U He SBMSETCS NpeasiokeHMeM Mo Nokynke nMbo npoaaxe LEeHHbIX Bymar u He
[OSKEH paccMmaTpuBaTbCs Kak pekoMeHdaumsi nogobHoro poaa AevcTBuid. MpeacTaBneHHas MHGOPMaLUUsi, MHEHUS U OLEHKU
NMoAroTOBNEHbl Ha OCHOBE MyONMYHbLIX MCTOYHMKOB, KOTOPble PaccMaTpuBalOTCH kak HafdexHble. OfHako 3a [OCTOBEPHOCTb
npepocTtaeneHHon nHdopmaumn AO «Poccenbxo3baHk» OTBETCTBEHHOCTM He HeceT. MHBectopam He criefyeT nonaratbes
UCKIIOUNTENBHO Ha codepxaHue JaHHOro otyeta B yulepb npoBeaeHuio cobCTBeHHOro aHanusa. baHk, ero addunupoBaHHble
nMua 1M COTPYOHUKW He HEeCyT OTBETCTBEHHOCTW 3a WCMOSIb30BaHWE AaHHOW MHGOpMauuu, 3a NPsIMOA UMM KOCBEHHbIN YyLiepb,
HacTynuBLUWIA BCIeACTBUE WCTONb30BaHWS NPeACcTaBNeHHON B HACTOSILLEM OTYeTe MHOPMauMK, a Takke 3a ee [JOCTOBEPHOCTb.
BaHk ocylecTBnsSieT cBOW AeATenbHOCTb B Poccuiickon denepaumn. [JaHHbI MaTepuan MOXeT UCNonb3oBaThCst MHBECTOPaMU Ha
Tepputopun PP npu ycrnoeum cobnitofeHns poccuinckoro 3akoHogatenbcTea. Vcnonb3oBaHue HacTosLLero oTyeTa 3a npefaenavu
Poccuiickon Pepepauum [OMKHO perynupoBaTbCs 3aKOHOAATENbCTBOM TOM CTpaHbl, B KOTOPOW OHO ocyllecTBngetcs. baHk
obpallaeT BHMMaHWE Ha TO, YTO WHBECTULMM B POCCUMCKYIO IKOHOMWKY W onepauum Ha (UHAHCOBOM pbIHKE CBSi3aHbl C
MOBbLILLIEHHLIM PUCKOM W TPebyT COOTBETCTBYHOLLEH KBanuduKkauMm u onbita. PacnpocTpaHeHue, KOMUPOBaHWE W U3MEHEHWe
maTtepuanos baHka He [ponyckaeTcss 6e3 nonyyeHus npedBapuTENbHOrO MUCbMEHHOro cornacusi Badka. [ononHutenbHas
MHpopMaLmst NpefoCTaBNAETCst HA OCHOBaHWK 3anpoca.

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