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O030p pbIHKA
KopnopaTUBHbLIX oGnuraumm

O/V Bbinyck Nel: aHeapb 2021
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PLIHOK KOpnopaTuUBHbLIX oonurauumn
@ KOxHoe I'Y BaHka Poccum priop H
oo~ Bbinyck Nel: aHsapb 2021

YcnoBHble 06003Ha4YeHUs, UCNONb3yeMble B 0030pe Q

RUCBICP - OCHOBHOM MHAOWKATOP PblHKA POCCUMCKOro koprnopatuBHoro pgomnra. OH BKNtovYaeTr Havbornee
NUKBMAOHbIE OBNUraummM PoOCCUIACKNX 3aeMLLMKOB, AONyLeHHble K Topram Ha MockoBckon Bupke, ¢ alopaumen

bonee ogHoro roaa, pacCynNTbiIBA€TCA B peXmMe pearsibHoro spemMeHm rno mMetogamMm COBOKYMNHOro goxona w
YUCTbIX LEH.

SMA90 (180,360) - npocTteuwasi opma MHOMKATOPA, M3BECTHAs KaK MpocTasl CKONMb3filasa CpenHss,

BbIYUCIIAETCS NMyTEM HaXOXOeHNa cpegHero apndoMeTM4ecKoro 3agaHHoro Habopa 3Ha4yeHun 3a onpeneneHHbINn
nepuog BpemeHun 90, 180 unun 360 gHen.

VIX - 9TO (pOHOOBbIN UHAOEKC, OTpaXawlmnn oxugaHna byayuien BonaTunbHOCTU B TedeHue cregyrowmx 30

aoHen. Ero 3HadeHne onpegensieTcss ueHamu onumoHoB B 6Oornee wupokoMm wunHaekce S&P 500, koTopble
ToprytoTca Ha Ywumkarckonm Oupxe OMNUMOHOB.

VIX TakkKe WuU3BEeCTeH Kak WHOEKC cTpaxa WM WHOEKC
BONAaTUINbHOCTMN.



@ OXxHoe IN'Y BaHka Poccumn

PbIHOK KOpnopaTUBHbIX 0GnMraummn
oo~ Bbinyck Nel: aHBapb 2021

Crtatuctuka no P&, 01.01.2021 &8

CTpyKTypa pblHKa Mo oTpacasam

OcTtanbHble oTpacnu Hedrerasosas
21% oTpacnb
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SMA180, 01.2021 RUCBICP

RUCBICP, 01.2021 97,84 , 01. 97,40

01.2021/01.2020

SMA90, 01.2021 97,41| SMA360, 01.2021 96,88 +1,2%

JlonA MOCKOBCKUX SMUTEHTOB B 06wem obbeme BbinyckoB 82, 8%V

*be3 yyema UHOCMPAHHbIX SMUMeHmMos8 u 06bA871EHHbIX 8bll1yCKO8
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@ KOxHoe 'Y baHka Poccum

MmaBHble HOBOCTU pbIHKa Kopmn. obnurayumn®

O6bembl TOproB Ha MOCKOBCKOM BupKe K KoHUy aekabps 2020 roga
Aocturnn 924 TpnH pybnen n CTaHyT PEKOPAHbIMKU 33 BCHO UCTOPUIO
Toproson nnowanku. Konnyectso KaneHTtoB-pusnmy, Ha MOCKOBCKOM
6up)Ke K KOHUYy AeKkabps pocturno 8,5 mnH. B KopnopaTUBHbIX
pasmeLleHuax obaurauymii gona ¢pmusnuy ysennuunaco B 1,5 pasa v Ha
TEeKyLWUii MOMEHT cocTaBnseT 18%.

lpaxkgaHe BCe elle OCTAKOTCA KOHCEpBAaTMBHbIMM MHBecTopamu. [lo
cnoBam npesmgeHta HAYOOP** Anekces TumodeeBa, okono 60%
COBOKYNHOro noprtdena rparaaH MHBECTUPOBAHO B pasHOro popa
obaurauumn.
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HeucTBylowas
KnioueBasa ctaBka

4,25%

CoxpaHeHa Ha YypOBEHb
4,25% peweHuem CoBeTa
HAnpektopoB BaHka Poccum
ot 18 nekabps 2020 ropa

Ton-10 pernoHoB
no o6 bLeMy BbINyCKOB
Kopn. o6nurauumn

..............................................

‘Mocksa 82,8%!

iCa HKT-MeTepbypr

‘TiomeHckan 06,

iMocKoBcKan 06..

!ballKopTOCTaH

iTaTapcTaH

‘KpacHomapcKkuit Kp.

gMpKyTCKaH 06n.

iKemeposckas 061 5
iKpacHoApCKUiA Kp.

{Op.pervorel | 3

U3 pangxectoB
MockoBckon bupxu
3a Aekabpb 2020

AKTMBHOCTb  KOPMOPATUBHbLIX  3aeMLWMKOB  Ha
NepBMYHOM PbIHKE OCTaeTcA BbICOKOM. KomnaHuu
CTpemsaTcs 3adpuKcmMpoBaTb HU3KMe CTaBKM
3aMMCTBOBaHUM Ha PpoHe pacTyLen MHPAALUN.

C Havana 2020 rogma B/IOXKEHWA POCCUMCKOro
HaceneHma B obauraumm BbipocAn Ha 958 mnppg
pybnen (U3 Hmx 70% — obauraumm pPOCCUMCKMUX
3MUTEHTOB).

NHTepec K pblHKY eBpoobnuraumni pacrter. Yxke
ceryac Ha MockoBckoM bupxke ectb nopaaka 50
Kopn. eBpoobauraumii, NO  KOTOPbIM  MOXKHO
coseplaTtb onepauun ot 1000S.

B aekabpe 2020 r. Ha poHAOBOM pbiHKE Mocbupxu
pa3melteHo 135 06aMrauMOHHbIX 3aMMOB Ha CYMMy
1722,9 mnppg pybnein, BkAtoYas o6beM pasmelleHmn
oAHoAHEBHbIX obaurauuii Ha 348,5 mnpa pybnen.

*Mo 0aHHbIM MHTEP®AKC, TACC, MocKkosckoli bupxcu, baHka Poccuu u op.

**KpynHeliwasa pocculickas camopeaynupyemas op2aHuU3ayus npogpy4yacmHUKO8 PbIHKA YeHHbIX bymae.
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PbIHOK KOpnopaTUBHbIX oGnuraummn
oo~ Bbinyck Nel: aHsapb 2021

[JoxoaHOCTU AeUCTBYIOLWMX BbIMYCKOB obnuraumu komnaHum 1-ro awenoHa* [
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A YTM A YTCIYTP ® YTM cnncok Peno O YTC/YTP cnmcox Peno

YcnoBHble 0603Ha4YeHUsA

YTM (Yield to maturity) — goxoaHocTb K
noraweHuto.

YTC (yield to call) — goxoaHocTb K 4OCPOYHOMY
noraweHuto, opepte no tmny call opepTol.

YTP (yield to put) — AoX04HOCTb K AOCPOYHOMY
noraweHuto, No Tuny put opepTtobl.

CALL odpepta — odepTa Ha NOKYMNKY, COrNacHO
KOTOPOM 3MUTEHT MMeeT NPaBo BbIKYNUTb
obnnraymm no 3apaHee OroBOPEHHOMN LiEHE B
3apaHee OroBOPEHHYIO AaTy.

PUT odpepTta— odepTa Ha NOKYNKY, COMMACHO
KOTOPOM 3IMUTEHT 0653aH BbIKYNNTb 06amnraumnm
No 3apaHee OroBOPEHHOM LieHe B 3apaHee
OrOBOPEHHYIO AaTy.

*IMo daHHbIM naamgopmel R-Navigator no cocmosHuro Ha 11.01.2021
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PbIHOK KOpnopaTUBHbIX oGnuraummn
oo~ Bbinyck Nel: aHsapb 2021

[JoxoaHOCTU AeUCTBYIOLWMX BbIMYCKOB obnuraumMu komnaHum 2-ro awenoHa* [
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@ YTM cnucok Peno O YTC/NYTP cnucox Peno
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YcnoBHble 0603Ha4YeHUsA

YTM (Yield to maturity) — goxoaHocTb K
noraweHuto.

YTC (yield to call) — goxoaHocTb K 4OCPOYHOMY
noraweHuto, opepte no tmny call opepTol.

YTP (yield to put) — AoX04HOCTb K AOCPOYHOMY
noraweHuto, No Tuny put opepTtobl.

CALL odpepta — odepTa Ha NOKYMNKY, COrNacHO
KOTOPOM 3MUTEHT MMeeT NPaBo BbIKYNUTb
obnnraymm no 3apaHee OroBOPEHHOMN LiEHE B
3apaHee OroBOPEHHYIO AaTy.

PUT odpepTta— odepTa Ha NOKYNKY, COMMACHO
KOTOPOM 3IMUTEHT 0653aH BbIKYNNTb 06amnraumnm
No 3apaHee OroBOPEHHOM LieHe B 3apaHee
OrOBOPEHHYIO AaTy.

*IMo daHHbIM naamgopmel R-Navigator no cocmosHuro Ha 11.01.2021
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Pa3smeweHunn B gekabpe 2020 roga*

HanmeHoBaHWe obauraumm

AB3-1-001P-01-606
BceUHcTpymeHTbI.py-3-606
YOM3 N0O-60-I02
NMpomomeg AM-001P-01
MpoekT-Npaa-60-01

®I1K fapaHT-NHBECcT-002P-02
T4, PKC-Coun-002P-01

ATPW ®nait MnsHuHI-60-M04
MNMuoHep-nn3mur-b0-No4
TennosHepro-001P-01

Oxta lpynn-60-M01
LeHTp-UHBeECT-EO-001P-07
M®K K3LLAPANB-KO-M01
Anpekt/InamHr-001P-06-606
OTkpbITHEe bpokep-CO-01
bantn-rpana-60-Mo3
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KaneHpapb npeacroawmx noraweHumn m ocdept**

[aTta

18.01.2021
18.01.2021
18.01.2021
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18.01.2021
18.01.2021
18.01.2021
18.01.2021
19.01.2021
19.01.2021
26.01.2021
28.01.2021
29.01.2021
29.01.2021
05.02.2021
09.02.2021
09.02.2021
12.02.2021
12.02.2021
15.02.2021

MoraweHus

RUOOOAOQJV5R6: BHH6aHKBE06
RUOOOAO0JV5UQ: BuHb6aHKEO7

PocH$pTEO18
PocH$pTEO26
PocHdpTBEO19
PocHdpTBEO25
PocH$pTEO20
PocH$pTBEO23
PocHdpTB022
PocHdpTB021

RUOOOAOJW373: PTCHaBBOIM2

BTb b-1-49
lasnpHed10
C6epMn0OC189
MpondHb-N1
BCS Ladder
PocuHTpynl
Meuen 1506
Meuen 1606
bant/In3b01

RUOO0A1001M3: Cbepb B49R

MeradoH1P4

* Boinycku He npessiwaroujue 2,5 mapo pybneli

** C 15 aHeapsa no 15 ¢espana 2021 2oda

PbIHOK KOpnopaTUBHbIX oGnuraummn

oo~ Bbinyck Nel: aHsapb 2021

[arta

15.01.2021
19.01.2021
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29.01.2021
29.01.2021
02.02.2021
02.02.2021
02.02.2021
02.02.2021
02.02.2021
02.02.2021
03.02.2021
05.02.2021
09.02.2021
09.02.2021
11.02.2021
12.02.2021

OdepTa
®CK E3C-24
PCXb 21
iJ9HNKO/1b1
PocHT1P6
PocHdT1P7
0O6ysbPocb7
NeHta 6O-3
OOM.P®1P2R
Cuctemb1P7
B3B/13USD11
B3B/13USD12
B3b/13USD13
B3B/13USD14
bawHedTb07
bawHepTH09
MP-ln3 1P1
B36a113b04
B36n13b605
Camonet1P5
MCI1 baHK 2
MKT 02
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PbIHOK

KopnopaTUBHbIX obonurauumn
oo~ Bbinyck Nel: aHsapb 2021

Toprosnn G 10 Bbinycku 3a aekabpb 2020
M TenbHocTs ! | I
po4as AeATeNbHOCTL 9 CtpykTypa no obbemy KoMmnaHus | Cymma ! KynoH ' CpoK
SHepreTvka NN S Toprogna | mmmmmmmmmmmmmmmmmmmmeeoo e e e e — - oo
MNpouee o "2'3"" ! 1 1
Gurance I 4 11% 0% P<C  TPK-PKC-Coum : 500 mnH py6.: 12,5% : 3ropa
Bankv I 4 CrponTenbcTBo ----- '119-35”-0 B Fmmmmmmm e e dmmmeeeee e
Cenbckoe xo3aicteo NI 2 7% %d LeHTp-UHBecT | 300 mnH pYG. E 5,75% E 1ropn
Ctpoutenscreo I 2 "__® """"""""""""""" yTTTTTTT T 1:' _________ 'i' ___________
! 1 (V) 1
B KonnyecTso BbIMyCKOB CJ[I"(-Z OrK-2 : 27 mnpa, pyb. : 4,25% : 3 roa
Konunuecrso Bbinyckos O6bem BbiNyCKOB Konuuyectso CybbeKTbl
B 06paweHmn* 39 B o6paLieHumn, mapp, pyb. 157,6 3MUTEHTOB™ 18 IMUTEHTOB™ ** 513 15

Py6puka: «XXKnsHb nocne pasmeLlleHuUs»

Mo cocTosaHMIo Ha AHBapb 2021 roga B 0bpalleHnn HaxoaATCA 4,Ba
BbiNycKa obauraumin 000 «Tpeinabeppu», pasmeLleHHbix B 2019
rogy:**

40 mnH py6. nog, 15%

BKYCbI
MWPA

000 «Tpengbeppu»

30 maH py6. noa 17%

M YucTbiid gonr

B CoBcTBeHHbIN KanuTan

123
IPJ

2017

30.5

k I“

2018

344

1x19

56.1
Iﬂ.9
-

2x18

Bce npueneyeHHble

89.3
79.7

77.8
70.1
55.4
Ia_g 1 l] 1 1
- — | || |

3k19 4k19 1k20 2k20 3k20

Ha paclwupeHune
NPOM3BOACTBA,
nonoJsiHeHve

W YacTUYHOe
peduHaHCUMpoBaHMe
3aimoB

CpeAcTBa, Hanpas/ieHbl

obopoTHOro KanuTana

B ceHTabpe KomnaHua o6bsaBuaa o Havane
9KCMOPTHbIX MOCTABOK NMPOAYKLUN B ApMEHUIO

Hauyanuce perynapHble OTrpy3Ku B TOprosble
ceTu Fix Price, Camokar, MNatépoyKka u ap.

KomnaHua npoaonxKaeTt ocBamBaTth e-

=) commerce: IMHENKA NPOAYKLMUK cTana
poctynHa Ha Wildberries.ru, a Tak»Ke Ha
Ozon.ru

*Be3 yuema 06bA6s1eHHbIX 6binycko8 **[1o daHHbIiMm «Cenmem Kanuman» u e-disclosure *** ImumeHmeol KopnopamusHbix obnuzayuli ecme monbKo 8 5 u3 15 peauoHos OPO u CKOO
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Crtatnctuka no KpacHogapckomy kpatro, 01.01.2021

Konunyectso BbiNYyCKOB peruoHasibHbIX samuteHtos* *
O6bembl amuccum PermoHa/ZibHbIX SMUTEHTOB

TO PKC-COYM I 2

BepxHeb6aKkaHCKuii
LleMeHTHbIN

NMNAO MarHur 3asop,

80 mnpga pyb. 11,2 mnpg, py6.

Poccet Kybarr [ 1
NAO Marnvt I, 7
Oeno Moptc N 2
BepxHebakaHckuit LlemeHTHbi 3asos I 2
AO um. T.T. WesueHko NN 2

B Konu4yecTBO BbINYCKOB

Dona KpacHopapcKoro Kpasa 8 OPO Leno Mopre
6,5 mapa py6.

KpacHoaapckui
Kpaii
40%

KpacHogapckui
Kpaii
64%

Bonrorpapckas
obnactb Bonrorpapckasn PocceTn
0,
6% obnacrtb Ky6aHb
15%
CraBpononbc 3,6 mapg, py6.
KUii Kpaii

Mo Konnuecrey
BbINYCKOB

24%

PocroBckas o6nactb

Mo o6bvemy 30%
(1)

*B obpaweHuu 9
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@ OxHoe I'Y baHka Poccum

KoHTakTHaa nHpopma LIMH*

MoutoBbiM agpec: 350063, KpacHoaap,
yn. Um. KoHgpaTteHko H.U., a. 12

TenedoH: +7 861 262-53-41
OTBeTCTBEHHbIE COTPYAHUKM:
(KoHapa A.P., MoHomapes ®.A.)

dneKTpoHHan nouta: 03svc_finmarket@cbr.ru ©

*nA Toro, YTobbl NOANNCATL HA PACCLINIKY eXXemecsiyHoro o63opa
CBSI}KUTECb C HAaMK NtobbIM yaobHbIM Ana Bac cnocobom.

Hactoawmnini matepman noarotoBneH HOxHbim Y BaHKa Poccum m npeaHasHayeH MUCKAKYUTENbHO A4 MHPOPMAaLMOHHbLIX ueneir. He ssndetca
MHAMBUAYANbHON UHBECTULMOHHOW pekomeHaaunein. Mcnonb3oBaHMe AaHHOTO mMaTepuana Ana nyb/MUHbIX BbICTYMNEHUI U pa3MelLleHMsa B cpeacTBax
MaccoBoi MHPOopMaLMM A0MNYyCKaeTcA TONbKO ¢ pa3pelleHmna KOxkHoro Y baHka Poccum.


https://forms.yandex.ru/u/5ffebfc312691ddcb6a7efc5/

