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TeKyw,asa ueHa: 2 270,73

MoapepiKKa:

2 238,25

ConpoTtusneHume: 2320

TpeHp:

Pactywmi

PekomeHpaumus: BE3 MNO3NLINN

B Hawem ¢okyce BHOBb pasHuLa mexagy 10-Tm n
2-x neTHumun OP3, aMHaMMKa KOTOPbIX ANA Hac
BaXHa M3-32 CBOEro BAWAHMA HA MHAEKC
MocBupku (cm. mecayHbln rpaduk).

Ha aHesHom rpaduke cnpega obpasosanca
«TPeyronabHUK» (CM. puc.l), BbIXO4 M3 KOTOPOro
onpesenvT Ans Hac MOMEHT pPa3BopoTa Ha

Lens: o POCCUICKOM PbIHKE aKuuit (peub MAET o Bbixogde
U3 «TPEYro/IbHUKa» BHU3)...
Puc.1
Daily RUIOYT=RR; RUZYT=RR 29,08.2017 - 04.09. 2018 (GVT)
Spread; RU10YT=RR; Bid Yield{Last); RUZVT=RR; Bid Yield{Last); 1,0; 1,0; 21.06.2018; 0,57 Value
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Monthly RU10YT=RR; RU2YT=RR; .IMOEX 31.03.2007 - 30.06.2020 (GMT)
Price | Spread; RU10YT=RR; Bid Yield(Last); RU2YT=RR; Bd Yield(Last); 1,0; 1,0; 30.06.2018; 0,57; Value
RUB | Line; .IMOEX; Trade Price(Last); 30.06.2018; 2 245,94; -10,33; (-0,46%) 4
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Uupekc PTC:

TeKywian ueHa: 1 100,79 MocnenHWit pas, Koraa Kpueasa 5-TM  NETHUX
KpeAWUTHO-AedONTHBIX CBOMOB MOAHMMA/CA BbliLle

MoaAepskka: 104511115 130 NyHKTOB KOTMPOBKU MHAeKca PTC (B Hawem
Conpotusnenue: 1200-1220 cnydae 310 rpaduk dblodepca Ha mHaekc PTC)
Tepan 6onee 20%-o8.!
TpeHp: dopmupyetca P 0
PekomeHpauuma: LLOPT
Uenb: 920
Weekly .IRTS; RUGVSYUSAC=R 18.12.2009 - 20.12.2019 (MOW)
Price | BarQHLC; .IRTS; Trade Price; 22.06.2018; 1114,010; 1 121,990; 1 077,520; 1 110,790; Price
USD | -8,420; (-0,75%); Line; RUGV5YUSAC=R; Mid Spread(Last); 22.06.2018; 146, 160; UsD
1 0007 -2,480; (-1,70%)
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Tekyw,an ueHa: 210,40 Haxoaawmmcs BHe pbliHKA CeKynaHTam, TeKylwmne
YPOBHM, Ha Hal B3ria4, CTOUT 334eACTBOBATbL A1A
Moanepxka: 1916 CNEKYNATUBHOW WrPbl Ha MOHUMKEHWE, PUCKM
ConpotusneHue: 220,20 n 225 KOTOPOI HeobXoAMMO OrpaHMUUTbL ABUMKEHMEM
TpeHa: dopmupyetca Bbiwe 215 pyb6.
PekomeHgaums: LLOPT B KauecTBe Lenn Mbl Npeasaraem 0CTaHOBUTLCA Ha
ropmsoHTanbHOM nogaepxKe 191,6 py6 3a akuumio,
LUenb: 191,60 py6
rAe, BO3MOMKHO, «LIOPT» CTOUT 3aMeHUTb Ha
«JIOHI»...
4 Hours [SBER.MM 13:50 08.05.2018 - 13:50 16.07.2018 (MOW)
5)BarOHLC; /SBER.MM; Trade Price; 18:50 21.06.2018; 210,19; 210,75; 208,62; 210,40; -1,80; (-0,85%) Price
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CBEPBAHK ATll:

187 pyb6.
npegaaraem BOCCTaHOBWUTb KOPOTKYIO MO3MLMIO NO

Mocne nNpeofoneHUss CBepXy BHU3

TeKkyw,asn ueHa: 186,43

Moaaepka: 1641 168,30 NPVUBUAETMPOBAHHBIM akLuMAm CoepbaHka!

ConpotusneHue: 192 n 203,35 o
Mbl npegnonaraem, 4YTO B pamKax BblAe/sI€HHOM

TpeHa: dopmupyeTtca rapMoOHMYECKOW  MoAenn  KOTUPOBKM  BaHKa

PekomeHAaLMs: LLOPT onycratca B paitoH 120 py6 3a akuutio...

Uensb: 120 Tem, KTO MOAAEPXWT HalM PacCyXKAeHUA, CBOM

yObITKM

cTout

OrpaHn4ynTb

CTON-NPUKasom,

KOTOPbIM, Ha Hal B3rns4, CTOMT PasMecTUTb YyTb
Bbiwe 192 py6!

Daily /SBER_p.MM
&BarOHLC; /SBER_p.MM; Trade Price; 21.06.2018; 188,58; 189,81; 186,35; 186,43; -2,01; (-1,07%)

18.10.2016 - 04.01.2019 (MOW)
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TeKyw,asa ueHa: 960,50 KaK 1 HecKonbKO AHEeN Ha3aa, Mbl PacCYUTbIBAEM
YBUAETb [JajibHeliee  ABUMKEHWE BHU3, K
MoapepiKKa: 911
KOTOPOMY MOMHO MPUCOEANHUTLCA B MOMEHT
ConpotusneHue: 965,90 1 1 020 peTtecTa IMHUM TpeHAa...
TpeHa: Popmupyertca HanoMHum, 4To Ha AHeBHOM rpaduke 50-Tn
PekomeHpauuma: LLOPT AHeBHaAa CKo/Mb3AWan cpeaHAA nepecekna 200-ot
OHEBHYIO — «KMepPTBbIN KpecT» (cm. puc.2).
Uenb: 970
Puc.2
Daily .MOMM 16.02.2018 - 02.08.2018 (MOW)
BarCOHLC; .MOXMM; Trade Price; 21.06.2018; 5 740,53; 5 777,50; 5 06,43; 5 762,14; N/A; NjA; Price
SVA; JMOXMM; Trade Price(last); 50; 21.06.2018; 5 751,90; SMA; .MCXMM: Trade Price(Last); 200; RUB
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WUctouHuk: Reuters
Daily /CHMF.MM 08.02.2018 - 07.09.2018 (MOW)
E)BarOHLC; /CHMF.MM; Trade Price; 21.06.2018; 963,4; 972,0; 950,0; 960,5; +0,5; (+0,05%) Price
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TeKyw,asa ueHa: 28,375 Ecnu paHee mMmbl HE UCKAOYAAN ABUKEHWE BBEPX U
CNEKYNATUBHYIO UrPY Ha NoBblWeHue (cMm. puc.3),
MoapepiKKa: 28,20
Puc.3
ConpotusneHue: 29,351 30 Hours 1SS 170 25,0%.2015 1605 16,05, 2018 MO
@BarCHLC; /SNGS.MM; Trade Price; 18:50 21.06.2018; 29,030; 29,090; 28,850; 28,850; -0,445; (-1,52%) :Li;e
TpeHa; dopmupyeTtca

- 30

PekomeHpauuma: LLOPT
Uenb: 27,60

2426 3003 0710 14 16 18 2224 2830 010507 1114 1820 222528020405 10 1215 1820 2426 3001030709 1315
| Maii 2018 | Hione 2018 | Wonw 2018 | Aarycr 2018

UcTtouHuk: Reuters

TO CErogHs Mbl XOTUM BEPHYTbCA K NPOMNopumam
rapMOHWYECKO MOZEeNN, B MpoL,ecce NOCTPoeHUs
KOTOPOM KOPOTKaa MNO3ULMA MOXKET NpUHecTu
4,5% npubbinn n/mnm 2% ybbiTKa...

4 Hours /SNGS.MM 17:50 26.03.2018 - 18:50 19.07.2018 (MOW)
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TeKylan ueHa: 140,55 KaKk BuAHO Ha rpadmke HUXKe, Mbl HE TOPONMMCA
MOKa OTKAa3blBaTbCsA OT paHee 03BYYEHHOU WAEW,
MoaAepskka: 130,40 COr/laCHO KoTopon aKuuu Aspodsota moryt
ConpotusneHue: 143,30 n 153 BblpacTu go 170-175 py6.
TpeHp: dopmupyetca [Bu1rasacb oT NPOCTOro K C/I0XKHOMY, Mbl 33/10XKMAN
PeKkomeHpauma: BE3 NO3ULMM B CBOM OXMAaHuA nattepH «ABCD», KoTOpblIi,
BO3MOHO, MPOACHUT TEKYLLYI KOHCTPYKUMIO
enb: - .
H rpaduka  w/Man  TpaekTopuio  JasnbHenwero
ABUXKEHUA aKkumii AspodnorTa.
Ha Tekywem rpaduke BugHo, nocnenHee Bpems
TOprM  uayT B palioHe  TOPWU3OHTAaNIbHOTO
COMPOTUBNEHNA U HUCXOLALWEN NUHUM TpeHaa,
npeogoneHne KOTopoi BONpocC BpemeHu!
Daily /AFLT.MM 19.02.2018 - 01.10.2018 (MOW)
E)BarOHLC; /AFLT.MM; Trade Price; 21.06.2018; 141,00; 142,30; 139,90; 140,55; -0,45; (-0,32%) Price
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Mopnepixka,

Conporusnexnue,

Cron — npukassl,

SMUTEHT py6 py6 TpeHpn PexomeHpauus py6
Nykoiin 4 072,70 4 460 ®opmupyeTcst ﬂljs;ta;bsggug%» Bblwe 4 350 py6
Marnut 4 072,70 n 4 245 5200 1 6 180 dopMupyeTcs Bes noauumm

PocHedTb 345 1 360 408,40 PacTywwmi AEZﬁ:nggn;;g 7 Hwxe 376 py6

HIMK 153,10 v 164 ®opmupyeTCs uenﬂe1p5)§a;7M;L:()1€1T(;>pys Bbiwe 175 py6

PycTMapo 0,575 0,711 0,76 Nanatoumii HEZ’;(ET(;’, :;”;5; 7 Bbiwe 0,725 py6

C6ep6ank AO | 191,60 u 217,50 225 1 248,70 ®opmupyeTcs ﬂf_{ﬁ iﬂl’;;”’p(;%w Bbiwe 217,50 py6
CbepGark Al 172,50 1 187 193,60 v 206,15 dopmupyeTcs ﬂf_‘lﬁiﬂl’;;mp‘;%w Bbilwe 192 py6
CesCranb 911 965,90 1 1 020 dopmupyetcs AT;(_ITS;SMFJC;%T» Bbiwe 1 060 py6
CypHedreras AO 28,20 29,33 1 30 dopmupyeTcs OJ:E:';';;%J%F;? Bbilwe 29,45 py6
Aspocnot 130,40 143,30 n 153 dopmupyeTcst Bes nozuumm
BTb 0,039 0,047 10,0518 Mapatolmii Bes noauumm
lasrpom 135,50 149 n 151,75 Manatouwii Be3 noanumm
MTC 263,15 275,30 u 280,40 dopmupyeTtcst 3aKpbITb «/IOHT»
MK HopHukens | 10 500 1 11 200 11930 ®opmupyeTCs Ll&:;i:a;b%gx;zg» Bbiwe 11 830 py6
HosaTak 779 1 786,70 854,50 dopMupyeTcs OH?;:;;;L”;;; 7 Boiwwe 854,50 py6
8
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KoHTaKTHasa nHpopmauma

Anbda-baHk (MocKsa) Poccua, Mocksa, 107078, np-T Akagemunka Caxaposa, 12

AHanuTUUecKuii otgen
TenedpoH/dakc (7 495) 795-3676
PykoBoauTenb aHaANTUYECKOro noapasaeneHus, Bopuc KpacHoxeHos
MaKpo3KoHOMMKa Hatanua Opnosa, Ph.D, Banepus Bonrapesa
MeTannbl 1 ropHasa gobblua Bopuc KpacHokeHoB, KOnua Tonctbix
MNoTtpebutenbckuii cektop, MHTEpHET AnekcaHgpa MenbHukosa, Oneca Koponesa
BaHKku EBreHuit Kunuuc
AHaNUTMYECKaAA NOALEPIKKA POCCUMCKUX KIUEHTOB Fenbgbl CotoHOB, AnaH Kasunes
MNepesog, AHHa MapTblHOBa
Pepaktop [KoH Bonw
TexHnyeckan nogaeprkka [Oenuc fopodees

Toprosble onepauuu U Npoaarku
TenedoH (7 495) 223-5500, (7 495) 223-5522
Mpoaakn pocCUMCKUM U MHOCTPAHHBIM KAMEHTaM KoHctaHTuH Wanwapos, AnekcaHap 3opos
Ipynna npogax Anbda-AupeKT (7 495) 795-3680

NpuHa Papeesa, Banepuii KpemHes, Onbra babuHa

i 1 matepuan np AO «Anbda-BaHk» (ganee — «Anbda-baHk») ans pacnp B Poccuiickoii @ OH He ana cpeaun
YacTHbIX UHBECTOPOB. HecmoTpa Ha To, uTo B A matepuane uHo y u3 UC pbie, no Anbda-baHKa, ABNAIOTCA HaAEKHbIMY,
Anbda-baHk, ero py unp COTPYAHUKM He A, i 1 He paloT MHUB i, Hu B 1 bopme, oOTHOCUTE IbHO CBOEI OTBETCTBEHHOCTU 33
TOYHOCTb, NONIHOTY TaKoi MHGOPMaLK U OTCYTCTBUE B Mmarepuane 61 ci . Mobas nud U niobble cyxKaeHus, NnpuBeAeHHbIe B JaHHOM
matepuane, MoryT 6biTb 6e3 npeaynpexaeHua. Anbda-baHK He AaeT 3aBepeHuii U He 3aABNAET, YTO YNOMAHYTbIE B JAHHOM MaTepuane LeHHble Gymaru u/uam cyxaenus
npeaHasHaueHbl ANA BCcex ero nonyvartenei. [laHHbIi maTepuan v co, B HEeM C HOCAT UCKAIO bHO UHOP 1 XapaKTep 1 He MOryT PacCMaTPMBaTLCA HU
KaK npurnawenue nnm nobyxaeHune caenatb odpepry, HU Kak Npocbba KynuTb AW NPOAaTH LieHHble Bymaru nam apyrue GUHAHCOBbIE MHCTPYMEHTBI, M OCYLLLECTBUTDL KaKyl0-1M60 HYO
WHBECTULMOHHYIO AieATeNbHOCTb. ANlbda-baHK U CBA3aHHbIE C HUM KOMNAHWUK, PYKOBOAALLUE COTPY 1 npoume coTpy BCeX 3TUX CTPYKTYP, B T.4. ML, y4acTBylowMe B
MOATOTOBKE U U3AaHWUM AAaHHOTO MaTepuana, MoryT UMeTb O ¢ map ] a MHOTAa M BbICTYNAThb B KaYeCTBe TAKOBbIX, a TAKXKe B KauecTse KOHCY/IbTaHToB, 6pokepos
WAK npeacTasuTenein KOro namn HOro 6aHKa B OT 6ymar, ¢ X Py 0B Un i,y yTbIX B marepuane, imb6o
BXOAUTb B OPraHbl YNPaBAEHUA TaKUX . L 6ymarm c IOM B MHOCTPaHHOI Ba/loTe NOABEPKEHbI KONEGaHUAM BaNOTHOTO Kypca, KOTOpble MOTYT NPUBECTU K
CHUXXEHMIO UX CTOUMOCTH, LieHbl UNW LOXOAA OT BNIOXKEHWI B HUX. KpOoMe TOro, MHBECTOPbI, BKAaAbIBaloWMe CPeACTBa B LieHHble 6ymaru Tuna AP, b p AB
3aBMCMMOCTU OT Kypca MHOCTPAHHBIX Ba/llOT, NPMHMMAIOT Ha ce6A Ba/IlOTHBIN PUCK. UHBECTULMM B POCCUM U B pOCCHiicKUe LeHHble Gymaru conp: €O 3Haun

NO3TOMY MHBECTOPbI, NPEXAE YeM BKNaAbIBaTL CPEACTBA B TaKne 6ymaru, AO/MKHbI Np 6 ucc. W U3yumntb Kue un GUHaHcoBbIe NOKasaTenn
camocToaTenbHo. UHBecTopbI 6cyanTsb co ¢ M1 pUCKMY, cBA € TakKum Anbda-baHK U UX fO4EPHUE KOMMAHUM MOTYT
ny6aMKoBaTh AaHHbIA MaTepuan B Apyrux ctpaHax. MockonbKy pacnp AaHHOM Ny6 Ha TeppUTOPMM APYrvX rocyAapcTs MoK eT 6biTb OrpaHUYEHO 3aKOHOM, IMUA, B
ybem p OKaxkeTca 1 MaTepuan, A0NKHBI 6bITb MHGOPMUPOBAHBI O TAKUX OFp: “ cob Tb UX. Jllo6ble cryyau Hecob. y orp 7
MOTYT paccMaTpuBaThCA KaK Hapy 3aKoHa 0 6ymarax u Apyrux cOOTBETCTBYIOLLMX 3aKOHOB, AEMCTBYIOLMX B TOW MM MHOIA cTpaHe. MpumeyaHue, Kacaloweeca
3aKoHopaTtenbeTea CLUA o ueHHbix 6ymarax: [laHHan ny6 pacnpocrpaHnsercs 8 CLUA i1 Alfa Capital Markets (USA) Inc. (aanee “Alfa Capital”), asnsatoweiica govepHei
KomnaHuei Anbda-rpynn, nocToNbKy, MOCKONbKY 3TO pasp T8om CLLIA no y W APYrMMU COOTBETCTBY " B 3Toi
cBa3u Alfa Capital HeceT OTBeTCTBEHHOCTb 3a Cf AAHHOrO MUCC: Jlnua Ha Tepp pum CLLUA, y A Y y6. ] OCYLECTBUTb CAENKY C
TOW MU UHOI LeHHO Gymaroii uau GpUHAHCOBBIM MHCTPYMEHTOM, aHa. y B HeW, AenaTtb 3TO TONbKO nocne y 06 3Tom npe, Alfa Capital B CLLA.
NMio6ble cnyyau Hecob. orp: i MOryT paccmaTpuBaTbCA KaK Hapy TBa CLUA o Ly 6ymarax.

11 yp! " P B H: 0630pe, MOryT OTIMYaTLCA OT B3rNAA0B LieHTpa makpoaKoHoMUUYecKoro nporHo3a AO «Anbda-BaHK» Ha GpOHe KPaTKOCPOUHbIX
CNEKYNATUBHBIX TPEHA0B B UHBECTULMOHHBIX MHCTPYMEHTaX.

© Anbda-baHk, 2017 r. Bce npasa leHep LB P® Ne 1326. HacTosLwmii oT4eT U €O, B HeM UHG ABNAOTCA UCKNIOYUTENBHOMN
cobcTBeHHOCTbIO Anbda-baHka. H poBaHHOe p , p ACTBO W pacnp H; 0 PUana, YacTUYHO M/IM NONHOCTbIO, B OTCYTCTBUE

paspewenun Anbda-baHKa B NMCbMeHHO GpopMe CTPOro 3anpeLeHo.
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