#PCXB NHBecTuuumn , 20.06.2023

OOJIOBbIE PbIHKU

KOPOTKO 3A AEHb

MobanbHble aonroBbie pbIHKU. JonroBble pbiHkM CLUA 1 EBponbl cerogHst pactyt bnarogaps ctataaHHbIM:
LueHbl npousBoauTenen B [epMaHuy NpOAoKalT CHUXaTbCs onepexatrowmmu Temnamm (-1,4% r/r B mae), a
CTaTUCTUKa Mo pbIHKY HoBocTpoek B CLUA Bbiwna nyywe oxuaaHui (paspelueHns Ha cTpouTenbCcTBo: +1,49
MITH.; 06beM HoBOro ctpouTenscTBa; +21,7% m/m). JoxogHocTb US Treasuries cHukaeTca — o 4,66% (-4 6.n.)
no UST-2Y, go 3,72% (-56.n.) no UST-10Y. B EBpo3oHe goxogHocTb 10-neTHUX Hemeukmx bunds pgocTturna
2,40% (-10 6.n.), 10-netHun gonr ®parHumm - 2,92% (-8 6.1.).

.Poccuicknn oonroBon pbIHOK B MOHEAENbHMK TOPryeTcsl B HuUcxogswem Tpenge — Ha 17:00 mHgekc OP3
nonHon poxopgHoctn (RGBITR) cHuxkaetca Ha 0,08%, B KOprnopaTUBHbIX OOnuraumsix ToproBasi akTMBHOCTb
CHM3MMAcb NOYTU B 2 pa3a Ha hOHe pacLUMpeHUs CnpeaoB B AMNMHHbIX BbinyckaxX. COBOKYMHbIN TOProBbIi 060poT
npesbicun 13 mnpa py6. n B Gonbluen creneHn copmmpoBaH caenkamu B rocgonre (55%) UHaukatTuBHbIE
CTaBKM OEHEXHOro pbiHKa cHu3unuck - RUSFAR go 7,10% c 7,18%, a MOEXREPO pno 7,06% c 7,12%.

B O®3 npeobnagatot npogaxu — okono 80% oT Bcex caenok B rocgonre npownm B8 OP3 26215 (price -0,01%),
Od3 26223 (price -0,14%), OP3 26207 (price -0,46%) n OP3 26241 (price -0,17%). KpmBas AOXOAHOCTU
roc6oHaoB Ha cpoke oT 1 go 10 neT Bblpocna Ha 4 6.1. .

KopnopaTveHble 60HAbI 1-0r0 3llefnioHa nokasbiBaloT HanbornbLUyH YCTOMYMBOCTbL MO CTOMMOCTU, 3a CHeT cnpoca
Ha CpaBHUTENBHO KOPOTKME BbIMYCKM 1 cnabom NMKBUAHOCTM BbIMYCKOB cTapLue 3-x net. MegnaHHasi JOXOAHOCTb
B cermMeHTe nukBuaHbix AAA-60HOOB cHu3unacb ¢ 85 go 77 6.n. Haww dasoputbl B AAA-cErmMeHTe Ha
Hebonbwmx obopotax pacTtyT B ueHe - METAJIMHBO3 (price +0,02%), Mo4taP1P10 (price +1,3%). Cpean
nnkBnaHbIx AA-60HOOB NpuBnekaTenbHble JOXOOHOCTM No3BonsatoT pactu 6ymaram IM'IK 1P-07 (price +0,05%),
'TIK 2P-01(price +0,06%) n ABTogop4P4 (price +0,13%).

'K «CamoneT» nokynaeT kpynHoro 3actpowimka Mockosckoro permona 'K MAL,.

BanTtunckum NU3nHr: puHanbHbI OPUEHTUP CTaBKM KynoHa no obnuraumsm cepum BO-MN08 — 10,7% (YTM —
11,24% ropgoBbix), 06beM pasmMeLleHnst ysenuydeH go 10 mnpga pyo.

B Hauvane utona Whoosh nnaHupyeT pasMecTuTb Bbinyck obnuraumin obbemMom He MmeHee 3 mnpg pyo.

Moc6upika nnaHupyeT 3anycTuTb UHAEKC «3aMeLLatowmnxy obnurauuii



OONTOBbIE PbIHKU KINOYEBbBIE MHOVKATOPHI

Fno6anbHble pbiHKM o6nuraumn. Jonrosble pbiHku CLLUA n ;"”“e‘*"'e"“""“’ LocHentye Mpenbiayuiee
Hq)ﬂﬂu"ﬂ AaHHbIe 3Ha4YeHue

EBponbl cerogHsa pacTyT ©Onarogapsi CTaTAaHHbIM:  LeHbl  &PC CLIA 5,25 5,00 4,50
npou3soguTenen B [epmaHuyM  npoAdosrkalT  cHwkKaTbest  WHdnsuws B CLUA, %

Ha Hauyano roga

rONOBLIX 4,00 4,90 6,50
onepexatwmmy Temnamu (-1,4% r/r B mMae), a ctatuctuka no Lung 750 750 750
peitky  HoBOCTpoek B CLUA  Belna  myywe  oxupaHmt -0 0 ' ' '
uus 8 PO, % 2,87 2,68 11,94
(paspelleHns Ha cTpouTenbcTBo: +1,49 MmH.; 06beM HOBOMO  ropoBbix ' ' '
CTpOUTEeNbCTBa, +21,7% M/M). ,D,OXOAHOCTb US Treasuries BanioTHbIN PbIHOK Eg:l?sfemue WU3m. 3a 1 aeHb rv_ls:a ClHadana
CHwkaeTcsi — Ao 4,66% (-4 6.n.) no UST-2Y, no 3,72% (-56.1.) N0 pyene/ fonnap 84,41 A 0,32% A 20,8%
UST-10Y. B EBpo3oHe goxogHocTb 10-neTHux Hemeukmx bunds  Py6ns/Espo 92,26 A 0,74% A 242%
nocturna 2,40% (-10 6.n.), 10-netHun gonr GpaHumm - 2,92% (-8  Espo/fonnap 1,09 A 0,08% A 2,5%
6.1.) WHaekc gonnapa 102,47 ¥ 0,05% Vv 1,0%
S . . RUSFAR O/N 7,10 -0,08 A 6,0%
Poccuickuin [ONroBoil PbIHOK B MOHEAENbHUK TOPryeTcs B\ oes pepe 7.06 0,06 A 11.0%
Hucxopswem TpeHae — Ha 17:00 wHoekc O®P3  MOMHOM  TosapHbie poiHku
poxogHocTu (RGBITR) cHukaeTcss Ha 0,08%, B KopropaTUBHbIX — 30MoTo 1951,03 A 0,04% A 4.2%
0BrMraLysix TOproBasi akTUBHOCTb CHU3MMNACh MOYTH B 2 pa3a Ha ::il’:b?:::mmmﬁ 76,70 A 0.80% v 10.6%
(hOoHe pacluMpeHns CnpefoB B AMUHHbLIX Bbinyckax. COBOKYMHBIA  Gupxm
TOProBbiii 060poT Npesbicyn 13 Mnpa py6. u B Gonbluei cteneHn  MMBB 2807,65 v 0,26% A 30,3%
cchopmupoBaH caenkamu B rocgonre (55%) WHOMKATUBHbIE r:ii';ccziiéile? 628,49 v 0.04% A27%
CTaBKW OEHEeXHOro pblHKa cHusunucb - RUSFAR pgo 7,10% ¢ o3 1Y 7,01 +6,2 + 66
7,18%, a MOEXREPO po 7,06% c 7,12%. o®3 2y 8,41 +23 + 46
B knaccuyeckux Bbinyckax O®3 npeobnaaatot npoaaxu — bonee O3 5Y 9,73 +22 +37
80% oT Bcex caenok B rocgonre npownu B O®3 26215 (ytm ?Cbs 10¥ 10,99 ta 69
i nobGanbHble PbIHKU Mocnenxue WU3m. 3a 1 peHb WU3m. ¢ Hau. ropga
7,18%; dur 0,2y; price -0,01%), O®3 26223 (ytm 7,74%; dur 0,7y; o6nurauui naHHble, % (6.n.) (6.n.)
price -0,14%), O®3 26207 (ytm 9,02%:; dur 3,1y; price -0,46%) UgT 2; §~98 -7 -43
. UST 10Y 77 -0,7 -12
- : - 0 ' '
OP3 26241 (ytm 10,68%; dur 6,3y; price -0,17%). Kpuas Fepmanms 10Y 245 67 1
AOXOAHOCTY roc6OHA0B Ha cpoke oT 1 Ao 10 net Bblpocnia Ha 4 gpapyus 10v 2,96 .68 _15
©0.n. ®dnoytepbl W §NMHKEpbl TOprywoTcs 6e3  BbIpaXEHHOW  Ucnanus 10Y 3,37 -7,2 -29
AVHaMKKY, a obwmin o6beM caenok He npeBblwaeT 250 MiH py6.  Wranus 10Y 4,05 -82 - 67
[lononHuTenbHoe AaBrneHve Ha PbiHKM OKa3blBalT NpeacTosiime
B cpedy nepBUYHble aykumoHbl — MUHMUH pasmecTuT
knaccuyeckme Bbinyckn OP3 26242, HOBbIN Bbinyck OP3 26243 un KPHEaH UsT
nuHkep O®3-UH 52005. 5,50 25
B ko 6 o 525 Hsm. 33 geHs 20
prnopaTuBHbIX OOHAAX NEepBbI  3LUENOH  MoKa3sbiBaeT : 16.06.23
HanBombLUY0 YCTOMYMBOCTL MO CTOMMOCTHM, 3@ CYET crpoca Ha 500 s 15, 06,73 15
CpPaBHUTENbHO KOPOTKME BbIMYCKM U cnabon NUKBUAHOCTY 475 IUE
BbINyckoB cTaplue 3-x net. MeguaHHasi JOXOAHOCTb B CErMEHTe = 450 s ;
nukeuaHbix AAA-6oHO0B cHuaunack ¢ 85 go 77 6.n. HauGonee & ’ o
nonynapHele obnuraumm gHa — PXO 1P-16R BIr10 (ytm 9,5%; E 4,25 o é
cnpeq ~80 6.n.; dur 2,6y; price -0,1%), C6ep Sb44R BIM10 (ytm =400 -5§
. £
9,4%; cnpep ~70 6.n.; dur 2,6y; price +0,1%), C6ep Sb33R BM10 & 375 -10
(ytm 8,8%; cnpeg ~80 6.n.; dur 1,3y; price +0,1%) n PocHedTbb5 150 5
Br10 (ytm 8,5%; cnpen ~90 6.n.; dur 0,5y; price -0,01%). Hawwm 0 10 Net 20 30
aBopuTbl Ha Hebonbwmx obopoTax pacTyT B LeHe -
METAJTMHBO3 (ytm 9,58%; cnpea ~126 6.n.; dur 1,7y; price
+0,02%), MouytaP1P10 (ytm 8,9%; cnpen ~100 6.n.; dur 1y; price
ey ) v 0 CHIPSA y: p Kpusan O3
3%). 11,75 16
Bo 2-m awenoHe 6oHabl TOpryoTcs B GOKOBOM TpeHae - 06bem 11.25
npesbicun 600 MnAH  py6., Cc HebonbwMM nepeBecom 10.75 11

npeobnapatoT npopaxu. B nuaepax no obbemy caenok 3 i#qp ag
Bbinycka - AJTb®AB2P18 (ytm 9,1%; cnpeq ~95 6.n.; dur 1,4y; & g:?s,
price +0,15%), KAMA3 BIM10 (ytm 9,35%; cnpeg ~150 6.n.; dur cﬁt 9,25
1y; price -0,2%) 1 iXagX1PO1R (ytm 8,5%; cnpea ~120 6.n.; dur g 875

Hzm. 33 geHs

BasvcHBe nyHKTE

0,5y; price -0,1%). BCK 1P-01R (ytm 10,24%: crpea ~165 6.n.; = gos —19.06.23

: — 15, 05.23 -4
dur 2,3y) nogopoxan Ha 0,10%, npu cpaBHUTENbHO HEOONbLLIOM 7,75
obveme caenok (okono 240 Tbic. py6.). Cpean nukBugHbIX AA- 7,25 i
O0oHOO0B MpuBReKaTenbHble OXOAHOCTM no3sonsoT pacty [TJIK 0 5 Net 10 15

1P-07 (ytm 12,3%; cnpeg ~340 6.n.; dur 2,9y; price +0,05%),
ITNK 2P-01(ytm 11,4%; cnpeg ~330 6.n.; dur 1,2y; price
+0,06%), ABTomop4P4 (ytm 10,43%; cnpen ~180 6.n.; dur 2,6y;
price +0,13%) u MWK K 1P2 (ytm 9,7%; cnpen ~187 6.n.; dur
0,9y). HaHHble 20.06.2023 Ha 17:00 (MCK)



B 3amewatowmx obnuraumin cmelaHHas AuHamyka KOTMPOBOK - B nuaepax no cnpocy - [a3k3-23E (ytm 10,25%; dur 0,5y; price
+0,2%), Mask3-370 (ytm 7,8%; dur 4,4y; price -0,9%) n CK® 302028 (ytm 8,8%; dur 8,5y; price -0,2%). O6bem caenok npesbilaeTt
2,5 mnpg pyb6.

HOBOCTW

'K «CamoneT» nokynaeT kpynHoro 3actpouimka MockoBckoro permoHa 'K MULL.

Hesenonepckas rpynna «Camonet» noanucana cornaweHve o npuobpeteHnn 100% K MWL, opgHoro w3 KpynHemnwwmx
3acTponmkoB MockoBCkoro pervoHa. B nepumeTtp caoenku BoaeT Becb cywiecTtByrowmin 6usHec 'K MWL 6onee 50 komnaHui,
Bxoaswmx B 'K MALL, semenbHbIi 6aHk B Mockse, HoBoi Mockse 1 MockoBcko obnactu, Bkroyawwmii 11 npoekTtoB B cTagmm
CTpouTEnbCTBa U NpoekTupoBaHus. B nopTdene aktneos 'K MWL, Haxoautca Gonee 5 MNH kB. METPOB Xunbsi. M3 HMX noytn 630
TbICAY KB. METPOB - B CTaauMM CTPOMTENbCTBA B CerMeHTax komdgopT u 6busHec-knacca. [MpuobpeteHne MK MWL, nossonsieT
CYLLECTBEHHO yBenuuuTb 3emernbHbli 6aHk MK CamoneT, ycunuTb no3vuum Ha pbiHke MOCKOBCKOTO peroHa u BbIATU Ha obbem
Tekywiero cTpoutensctBa B 4,2 MnH kB.M. no Bcen Poccun. O6bem cpenkvu npesblwaet 40 mnpa py6., onnata 6yger
OCYLLECTBNATLCA B HECKOSIbKO TpaHLIen ¢ npuBnedyeHnem OGaHkoBckoro duHaHcvMpoBaHusi. Kpome Toro, caenka forkHa Oyaet
nonyynTb paspeLueHne co ctopoHbl PAC.

Coenka npubnuxaem K Camonem K nudepy xumnoeo cmpoumesnscmea [pynne [MVK, obbem mekyweeo cmpoumernscmea
Komopoeo cocmassnsiem oKkono 5,2 MiiH k.M. C yd4emom nodmeepxOeHHbIX Mi1aHo8 akmueHO20 8bixo0a Ha PbIHOK cmpoumersibcmea
JleHuHepadckol obnacmu u CaHkm-llemepbypza, Oesenonep Moxem ob602Hamb M0 orepayuoHHbIM rnokadamensam MUK e
bnuxatwue Heckonbko niem. Tekywul g-spread 6oHOoe K Camonem cocmasnssiem 150-275 6.n1. 8 3agucumMocmu Om CPOKO8
obpauwjeHusi ebinyckos. Haubonee uHmepecHbl, Ha Haw 832190, CamonemP10 (ytm 10,38%; crped ~250 6.n1.; dur 1,1y),
CamonemP11 (ytm 10,89%; crnped ~275 6.n.; dur 1,5y) u CamonemP12 (ytm 10,56%; crnped ~225 6.n1.; dur 1,8y) — doxo0Hocmu
8bI1yYCKOB CHU3UUCH 3a rocriedHue 2 Hedenu Ha 30-60 6.1

Bantuncknn nu3uvHr: ¢uHanbHbLIA OPUEHTUP CTaBKU KynoHa no obnurauusim cepum BO-M08 - 10,7% (YTM - 11,24%
rogoBbIix), 06beM pa3mMelleHus yBenuyeH ao 10 mnppa py6.

O6bem Bbinycka — oT 5 mnpg pybnen. Cpok obpaweHna — 10 net (3630 gHen), nNo BbIMyCcKy nNpedycMoTpeHa odepTta yepes 24
Mecsiua. KynoHHbii nepuog — 30 gHelt. iHamkatuBHas gropaums — 1,78 net. Mo 3anmy 6yaeT npegoctaBneHo obecneyeHme B oopme
nybnunyHomn 6e30T3biBHON 0hepTbl 0T AO «banTtuicknii NnanHry. [lata Hayana pasMeLleHnst — 23 UIOHS.

U3 Haxodsuuxcst 8 obpauwjeHuu 5-mu ebirnyckos bupxesbix obnuzayul komnaHuu nuwbs banm/fluzbll4 (ytm 11,01%; crnped ~330 6.11.;
dur 0,7y) npednascaem 6onbwyto npemuro K Kpusoli doxoOHocmel e2ocdonea. Cyumaem, ymo banm/Iuzbli8 (ytm 11,24%; crniped
~295 6.1.; dur 1,8y) coxpaHsem nomeHyuan 0718 pocma KOmupOo8OK Ha 8MOPUYHbIX mopaax.

B Hauane uiona Whoosh nnaHupyeT pasmecTuTb BbiNyCcK o6nuraumMn o6LeMomM He MeHee 3 MnpAa pyo6.

Onepatop cepsuca Whoosh, OO0 «BYLLU», nnaHMpyeT B Havarne uons pasMectTutb BbiNyck 3-neTHux obnuraumi cepumn 001P-02
obbeMom He MeHee 3 mnpg pyb. OpueHTup cTtaBkuM 1-ro kynoHa — 11,9-12,2% rogoBbiX, KyMOH kBapTarnbHbIi. HomuHanbHas
cToumocTb 60HAOB — 1 Thic. pybnen. [NpruBneyeHHble cpeacTBa SMUTEHT NaHMpPyeT HanpaBuUTb Ha pUHaAHCMPOBaHME 3aKynoK HOBOMO
napka anekTpocamokaToB 1 anekTpoBenocuneaos. 14 anpens 2023 AKPA nogteBepauno KpeauTHblin penTuHr «BYLL» Ha ypoBHe «A-
(RU)»/ CTabunbHbIN.

B utoHe 2022 2oda amumeHm debromuposan Ha 00512080M pbiHKe ¢ ebinyckom iBYLI 1P1 Ha 3,5 mnapd pyb. ¢ nozaweHuem
25.06.20252. BoHObI iBYL 1P1 (ytm 11,75%; criped ~345 6.n.; dur 1,7y) mopeyromcsi akmusHo — cpedHeOHesHoU obopom 3a
rnocnedHue 14 OHel cocmasnissiem okoro 10,7 mnH pyb. C Havyana utoHsi cHuxeHue doxodHocmu ro iBYLL 1P1 cocmasurno 60 6.11.
lNepsuyHbie opueHmMupskI Mo KyrnoHy HOB020 8blirycKa rpednonazarm 00X00HOCMb K rnozaweHuro 8 duana3oHe 12,4-12,8% u npemuro
K Kpugol 0oxodHocmu 2ocdoriea 8 pa3mepe 340-390 6.11.

Moc6upka nnaHupyeT 3anycTUTb MHOEKC «3aMeLLalolmx» obnurauum

MocBupxa B Gnvxariem Oyaywiem nrnaHupyeT 3anycTuTb MHAEKC «3amelatrolimxy» obnuraumii. CornacHo npeseHTauun 6upxu, B
6a3y pacyeTa HOBOro MHAEKCA MIaHUPYeTCs BKMIOYATb BbIMYCKM KOPMOPaTUBHBLIX 06nuraumin, HOMUHMPOBaHHBLIX B gonnapax. [o
rnocneaHero BpeMeHn pasmelleHre "3amellarowmx” obnurauuin 661110 OAHOM U3 ONUMIA AN 3aEMLLMKOB, HO OMyOrMKOBaHHbIV B KOHLIE
Mas yka3 npes3uaeHTa caenan Bbinyck Takux A4ONroBbix 6ymar obsi3atenbHbiM. Ceyac nbBrHYO AOM0 pbiHKa "3amelyatolmx” 60HA0B
3aHumatoT bymaru «lFfasnpoma, KOTOPbI YaCTUYHO 3aMEeCTUIN YXKe BCe BbIMyCkv eBPOOOHAOB M MO PSiAY BbIMYCKOB yXe Havan BTOpoW
payHn obmeHa.

NMNEPBYHbLIE PASMELLEHNA

Cpok oo
odhepTbl/
noraweHusa
(neT)

PentuHr
(AKPA/
OkcnepT PA)

O6bem , MIH KynoH.
OpwueHTUp No KyMoHy (4OXO4HOCTH) nepvioa

(aHen)

[laTa oTKpbITUSI KHUMN /
pasmeLLeHst

OMUTEHT/BbInyck py6. (ecnu He
yKa3aHo MHoe)

C 07 nioHs 2023 roaa oo

Hanbonee paHHelt u3
t—,\g igoog;:PEanOBEAHK», 5000 cneaytowmx far- a) 30 uiokst  8.75% rogoebix (YTM: 9.04% rofgoBbix) 91 3 AARU) / -
T 2023, 6) nata pasmeLleHus

nocnegHen obnurauum.

He meHee BTopasi nonoBvHa mioHsi  [10XOAHOCTb He Bbllle 3HaveHns G-curve

AO «BCK», 001P-03 5000 2023 ropa Ha cpoke 2,5 ropa + 250 6.n. el g -
He meHee 20 vioHs 2023 roga / Mo kynoHy - He Bbiwe 12,5% rogoBbix o
00O «MP-Nun3unHr» 1500 23 woks 2023 roga (loX0mHOGTS — 13,24%) 30 aHen 89/3 BBB+(RU) / -

04 vionsa 2023 roga / 13,50- 13,75 % rogoBbix (4OXOQHOCTb

OOLAREHSATIEO= 00 06 nonsa 2023 roaa 14,37- 14,65 % rogoBbix)

30 3 -/ ruBB-



«3AMELLAIOLLME» OBJIUIALM

HaHHble 20.06.2023 Ha 16:15 (Mck)

ISIN ISIN HaseaHue Obuem CpepnHeBs.
OMUTEHTZ "3amellaemoro” | "samelyatowiero” | "3amelyarowiero” sameiLaroLuer MNorawexne Craexa [OXOOHOCTb,
O BblINyCKa, KynoHa o
BbINycka BbInycka BbINycka hiC, % rOLOBbIX
XS1592279522 RUOOOA1059A6 [a3K3-240 GBP 411 244 06.04.2024 4,25 9,64 A 70 0,8
CH1120085688 RUOOOA105XA5 [a3K3-27d CHF 168 155 30.06.2027 1,54 8,94 3,8
XS1721463500 RUOOOA105C51 [asK3-24E EUR 268 709 22.11.2024 2,25 7,41 v 73 1,4
XS2408033210 RUOO0O0A105BY1 [a3K3-28E EUR 264 340 17.11.2028 1,85 8,91 v 51
XS0906949523 RUO00A105VL6 [as3K3-25E EUR 228 644 21.03.2025 4,36 8,34 Vv 33 1,7
XS2301292400 RUOOOA105RZ4 [a3K3-27E EUR 317 813 17.02.2027 1,50 9,10 v5 3,6
XS1795409082 RUOO0A105WH2 [a3K3-26E EUR 402 244 21.03.2026 2,50 9,37 A5 2,7
XS2157526315 RUOO0A105WJ8 [a3K3-25E2 EUR 670 015 15.04.2025 2,95 8,83 Vv 28 1,8
XS1911645049 RUOOOA105GZ7 [a3K3-24E2 EUR 421 103 24.01.2024 2,95 7,72 Vv 51 0,6
XS1521039054 RUOOOA105BL8 [ask3-23E EUR 439 703 17.11.2023 3,13 10,25 Vv 39 0,4
XS1585190389 RUOOOA1056U0 [asK3-27[ uUsD 402 348 23.03.2027 4,95 7,61 V5 3,4
XS0316524130 RUOOOA105RH2 [ask3-37[ uUsD 775 436 16.08.2037 7,29 8,84 A2 8,5
lasnpom XS0191754729 RUOO0A105A95 [a3K3-34[ usD 748 626 28.04.2034 8,63 8,46 vi 7,2
XS2196334671 RUOO0A105JH9 [a3K3-2702 uUsD 442 596 29.06.2027 3,00 9,12 A8 3,7
XS0885736925 RUOO0OA105R62 [a3K3-28[ uUsD 347 638 06.02.2028 4,95 8,62 A 34 4,1
XS1951084471 RUOOOA105RG4 [a3K3-26[ USD 761 880 11.02.2026 5il5 7,99 VvV 24 2,5
XS2363250833 RUO00A105JT4 [asK3-31[ UsD 405 096 14.07.2031 3,50 8,89 Vv 16 6,7
XS2291819980 RUOOOA105KUO ask3-29[ uUsD 1029 740 27.01.2029 2,95 8,93 A3 51
XS2124187571 RUOOOA105SG2 ask3-30[ uUsD 1368 419 25.02.2030 325 9,05 v7 5,8
Beccpoun./
XS2243631095 RUOOOA105QW3 [a3kb3026[ usD 994 081 Call 4,60 17,85 vi 2,4
26.01.2026
BeccpouH./
XS2243636219 RUOO0A105QX1 [a3K3-B26E EUR 551 395 Call 3,90 18,76 v 19 2,5
26.01.2026
XS1514045886 RUOOOA1059N9 TNIYKOWN 26 usD 315 760 02.11.2026 4,71 6,47 v2 3,1
ko XS2401571448 RUO00A1059P4 nyKown 27 usD 257 441  26.04.2027 2,79 6,26 A 37 36
yroan XS2159874002 RUOOOA1059Q2  JIYKOWN 30 USD 287279 06052030 3,84 6,75 v3 6,0
XS2401571521 RUOOOAL059R0  JIYKOWN 31 usD 253992  26.10.2031 3,59 6,79 A 19 7.1
MeTannounHeect XS2400040973 RUOO0A105A04 METAIINHO028 usD 285 780 22.10.2028 3,38 7,36 A8 4.9
MMK XS1843434959 RUOODA105H64  MMK 302024 usD 307 636 13.06.2024 4,38 6,55 A 57 1,0
Bopeu Kanutan XS2230649225 RUOOOA105GN3 BopeuK3026 UsD 221 050 17.09.2026 6,00 8,79 \ 29
MNK-Kopnopauna XS2010026560 RUO00A105146 MUK K 1P5 usD 395 000 19.11.2026 5,63 9,40 v2 3,1
CokomnoT XS2325559396 RUOO0A105A87 CKd 302028 uUsD 317 813 26.04.2028 3,85 7,77 A 22 4.4

OBJITAUNK B FOAHAX HA MOCBUPXKE

HaHHble 20.06.2023 Ha 17:00 (mck)

CpepnHeBs.

NOX-Tb K
noraLieHuIo

(odhepTe),

Kpatkoe
HavMeHoBaHue

KynoH, %
rof.

CpepnHeBs.
LieHa

Oiopa-
uus, net

Otpacnb

OdpepTta** MMorawexve

% rofgoBbIX

PocHpT2P12 RUOO0A1057S2 HedTerasosas oTpacnb 3,05 3,74 A3 1,26 17.09.2024 07.09.2032 99,21
METAJNTMH1P1 RUOOOA1057A0 YepHasa metannyprus 3,10 3,81 A7 1,21 13.09.2024 99,22
METAITMH1P2 RUO00A1057D4 YepHasa meTannyprus 3,70 5,05 3,92 10.09.2027 95,24
METAMUH1P3  RUOOOA105M75 YepHasi meTannypris 3,25 4,02 v 16 2,40 11.12.2025 98,29

Montoc 51P2 RUOO0A1054w1 ~ HODbINa AparoueHrsix 3,80 4,78 vi1 3,85 24.08.2027 96,53

MeTannos

PYCAN 1P1 RUOO0A105C44 LiBeTHass meTtannyprus 3,75 4,75 A 10 1,79 24.04.2025 98,34

PYCAI 1P2 RUOOOA105PQ7 LiBeTHasa metannyprus 3,95 4,08 v 2,38 23.12.2025 99,85
PYCAI1 BO05 RUO00A105104 LiBeTHas metannyprus 3,90 5,76 A 15 1,08 31.07.2024 28.07.2027 98,11
PYCAJ1 BO06 RUO00A105112 LiseTHas MeTannyprus 3,90 5,88 A 36 1,08  31.07.2024 28.07.2027 97,99
Cerexa3P1R RUOOOA105EWG ~ Liennionosto-Gymaxwas u 4,15 5,79 vi 227  06.11.2025 22.10.2037 96,64

nepeBoobpabatbiBatoLlas
CK® 1P1CNY RUO00A1060Q0 BopaHbii TpaHcnopT 4,95 5,05 A3 2,58 24.03.2026 99,90
forK 1P1 RUOO0A105GS2 ~ HoBbi4a AparoueHHsix 3,95 4,06 v 19 1,43 19.11.2024 100,37
mMeTannos
IorK 1P2 RUOO0A1061L9 FoBerva aparouerikbix 5,50 5,75 A2 1,70 01.04.2025 99,71

*B Tabnuue npeacTaBneHbl Hanbonee NUKBIUAHbIE BbINYCKN
**B KayecTBe AaTbl 0PepThl ykasaHa JaTa NocrnegHero AHA nepuoaa npeabasrieHus K Bbikyny obnurauumin

MeTannos



HALL BbIBOP

HaHHble 20.06.2023 Ha 17:00 (Mck)

CpenHeBs.
nox-Tb k. Wamenenne, [topa-
norawieHmio 6.n. ums, net
(ocpepre)

YpoBeHb

KPeanTHO Otpacnb KynoH
HavMeHoBaHWe
ro pucka

KpaTtkoe

OdcpepTa* Moralexne

Hwnskuin yposeHb pucka - gropauma ot 1 roga go 1,5 ner

Husknin C6ep Sb19R RUO00A102CU4 BaHkn 5,55% 8,87% A 74 0,41 17.11.2023 98,76
Huakuin EBpXumB1P6 RUOOOA100RG5  YnoGpeHus 7,85% 8,87% A 81 0,16 18.08.2023 99,88
Huskunia MB001P17P RUOO00A101Z74 BaHkn 5,85% 8,73% A9 0,60 31.01.2024 31.07.2030 98,41
Huakun [asnHp1P6R RUOOOAOZYXV9 HedTeraszosas otpacnb 7,20% 8,31% A 12 0,70 07.03.2024 99,34

Husknin BTB B1-307 RUOOOA105HEO BaHku 7,85% 8,06% vi1 0,42 24.11.2023 100,13

Hunskun ypoBeHb pucka - gropauus ot 1,5 go 3,5 ner

Huskwid Cbep Sb16R RUOOOA101QW2  BaHku 5,65% 8,44% v 6 0,93 31.05.2024 97,66
Huaknia MNKC5®unH2P2 RUOOOA105JP2 FMCG pertein 8,90% 9,07% V2 1,82  29.05.2025 25.11.2027 100,04
Huskuin Pyclmopb7 RUOOOA105HC4 OnekTpoaHepreTuka 9,00% 8,94% Vv 14 2,22 21.11.2025 100,52
SR TpHdbBO1P8 RUOOOAOZYDDY | PYOOMPOBOAHeI 7,90% 8,74% A 40 2,12 09.10.2025 98,64
TpaHcnopT
Huskuia [asnpomKP2 RUOOOA100LL8 HedTerasosas otpacnb 7,80% 8,52% A 20 1,00 11.07.2024 99,45
Huaknin Pocten1P6R RUOOOA105LC6 CBA3b 1 TenekoMmyHukaums  8,85% 8,74% Vv 38 2,03 05.09.2025 100,76
Huakuin PocHpTBEO3 RUOOOA0JV1X3 HedTeraszosas otpacnb 9,40% 8,46% 1,38 28.11.2024 101,47

CpeaHun ypoBeHb pucka - aropauns go 3 net

(O U7V Camonet1P9 RUOO0A102RX6 CTpounTenscTBo 9,05% 9,27% 0,63 15.02.2024 99,95

[ LCYM EsponnH1P1 RUO00A102RU2 JIMsuHr n apenga 7,10% 10,19% A3 0,75 13.08.2024 98,00

(oIl CuidapmiPl  RUOOOAL04377 — POVSBOACTBO MEKapeTB v g g, 9,73% v 16 0,42 22.11.2023 05.11.2036 100,20
6uoTexHonorum

(G LLEVV Cotnlpb1P3 RUOOOA1030X9 CTpounTenscTBo 8,50% 9,43% Vv 53 0,79 17.04.2024 99,51

(S LET Y JICP 5O 1P6 RUOO0A102T63 CTponTenbcTBo 8,00% 11,82% A 27 1,72 24.02.2026 94,51

Ol Cerexa2P3R RUOOOALO4FG2 ~ IGNUIONOSHO-GyMaxHas u 14 g00 10 909y A5 0,58 24.01.2024 07.01.2037 100,23
nepeBoobpabatbiBatoLlas

CpegHui ['TJIK BO-03 RUOO00AQJV375 JIn3nHr n apenga 6,83% 10,67% 1,38 10.12.2024 100,20

NSl STOK 1P-2 RUOO0A102ZH2  HedpTerasosasi oTpachb 9,15% 10,76% vi 1,13 07.04.2025 98,52

Ol CTM 1P1 RUOOOA1035DQ  |1POUEE MALMHOCTROBHME M g 4 1o, 8,85% v 12 0,91 24052024 99,50

npnbopocTpoeHne

Bbicokuii ypoBeHb pycka — Aropauus Ao 3 net

Boicokun  xu-rp 2P2 RUO00A105Q97 CTponTenscTBo 14,50% 11,90% v2 0,87 27.06.2024 102,71

CneumnanusnpoBaHHas
PO3HWYHasi TOProBnsi
M3roToBneHve oaexasl 1

Bbicokuin  EBpoTpaHci RUOO0A105PP9 13,50% 11,27% vi1 2,11 11.12.2025 106,02

Bhicokwit  tOBenuT 1P1 RUOOOA105PKO 13,40%  12,76% V12 2,11 23.12.2025 102,58
aKceccyapos

BbicokMii  XaHAPCHBO1 RUOO0A103Qog ~ Creuvanvauposarias 10,50%  12,87% vs5 0,97 25.03.2025 98,28
PO3HUYHasA TOProesa

Boicokuit  Muorep 1P5 RUOOOAL02KG6  CTpouTenscTso 975%  12,23% v 32 0,84 17.12.2024 98,41

*B Ka4yecTBe [jaTbl OhepTbl ykasaHa aata nocnefHero AHA Nepuosa NpeabsBIeHns K Boikyny obnuraumin # P CX 5 M H BeCT M L" M M



OrPAHNHEHWE OTBETCTBEHHOCTU

[eHepanbHas NUUEH3NA Ha ocyLlecTBneHne GaHKOBCKMX
onepaumi Ne 3349 (BbigaHa baHkom Poccum 12.08.2015).

JlnueHsns Ha ocyuwiectBneHne OGPOKEPCKOW OEATENbHOCTU
(BblpaHa ®epepanbHon crnyx6on No pUHAHCOBBLIM pbIHKaM
oT 19.05.2005 Ne077-08455-100000).

MpeacTaBneHHble B HACTOSLLEM [OOKYMEHTE CBeaeHus
HOCAT  UCKMIOYUTENBHO  UH(OPMALIMOHHBIN  XapakTep,
OLIEHKM U MHEHUS BblpaXKeHbl C Y4ETOM CUTyaUumn Ha Oaty
nyGnuMkaumMm [OoKymMeHTa. HacToAwmin  OOKYMEHT He
ABNAETCA MpeasioXeHMeM Mo MoKynke nunbo npopaxe
hMHaHCOBbIX WHCTPYMEHTOB " He JOKeH
paccMaTpuBaThCA Kak pekoMeHaauns K AeNCTBUAM.

MpencraBneHHas UHopMauus He MOXeT
paccmaTpuBaTbCA B KavecTBe rapaHtui wunm obeluaHns
Oyaoyuiern  OOXOQHOCTM  BnoxeHun. [lpeactaBneHHas
nHOopMaLMs, MHEHUS U OLLeHKN NOArOTOBMEHbl Ha OCHOBE
nybrnMyHbIX  WCTOYHWKOB, KOTOPblE paccMaTpuBaloTCH
BaHkom kak HagexHble. OpHako 3a [OCTOBEPHOCTb
npepoctaeneHHon wuHgopmaummn AO «Poccenbxo3baHk»
OTBETCTBEHHOCTMU He HeceT.

MHdopmauma v MHeHus, cofepXalimecs B HacTosiLeM
OOKYMEHTe, ecrniv NpsiMO He yKa3aHO WHOe, npeacTaBrieHbl
AO «Poccenbxo3baHk» Ha COOTBETCTBYHOLLYO AaTy. baHk
OCTaBnsieT 3a CoOOM npaBo MO CBOEMY YCMOTpPeHMO Oe3
npeaBapuTeNbHOro  yBEAOMIEHUS  KIMUEHTOB  U3MEHSITb
nbo He akTyanu3upoBaTb WHGOPMaUMIO U  MHEHWs,
copepxalymecs B [[aHHOM [okKymeHTe. KnueHTam He
cnegyet nonaraTbCs WUCKIMIOYUTENBHO Ha coaepxaHue
[aHHOro JOKyMeHTa B ywepb npoBedeHWio COOCTBEHHOrO
aHanusa. baHk, ero acddunMpoBaHHble NuLA N COTPYAHUKN
He HeCyT OTBETCTBEHHOCTM 3a WCMONb30BaHWE [aHHOW
uwHdOpMaumMM, 3a nNpsSMON WM KOCBEHHbIN  yLiepb,
HaCTyNuBLLINIA BCneacTeme NCMNONb30BaHUA
npencTaBfieHHON B HACTOALLEM AOKYMEHTe UHopmaLmm, a
Takke 3a ee [OCTOBEPHOCTb. baHk He gaeT rapaHTui unu
3aBEPEHUN N HE MPUHUMAET KaKoW-NnMbo OTBETCTBEHHOCTU
B OTHOLUEHUN (PUHAHCOBLIX PE3YNbTaTOB, MOMYYEHHbLIX Ha
OCHOBaHMKN MCMOMb30BaHNA MHdOpMaLMK, cofepxallencs
B HacTosweM AoKyMeHTe. CTOMMOCTb MHBECTULIM MOXET
KaK yMeHbLUATbCH, TaK U yBENNYMBATLCSH, U KITUEHT MOXET
B KOHEYHOM cYyeTe He [Mony4uTb nepBOHaYanbHO
WHBECTMPOBAHHYIO CyMMY.

AO «Poccenbxo3baHk» He HeceT OTBETCTBEHHOCTU Mepen
KNMMEeHTOM 3a  (pMHAHCOBble TMOTepu, sBNSALIMECH
pe3ynbTaTom N3MeHeHUs PbIHOYHbIX KOTMPOBOK,
M3MeHeHMs1 Kypca BanioT, OedonTa 3MUMTEHTa LEHHbIX
Gymar 1 MHbIX PbIHOYHBIX (DAKTOPOB.

@RSHB_INVEST

AO «Poccenbxo3baHk» He ocyLlecTBRsSeT AeSATenbHOCTb MO
WHBECTULMOHHOMY  KOHCYNbTMPOBaHUIO, He  sABMnseTcs
WHBECTULMOHHLIM  COBETHMKOM W He MpegocTaBnsaer
WHAMBYAYaNbHbIX NHBECTULMOHHBIX PEKOMEHAaUNA B paMKax
depepanbHoro 3akoHa oT 22.04.1996 Ne 39-O®3 «O pbliHke
LeHHbIX Bymar». drHaHCOBbIE UHCTPYMEHTLI NGO onepaumu,
YyNoMsHyTble B [AOKYMEHTEe, MOryT He COOTBETCTBOBaTb
WHBECTULMOHHOMY npodoumnio KnueHTa " ero
WHBECTULUMOHHLIM  UensMm  (oxuaaHusm).  Onpepgenexve
COOTBETCTBMNS (DMHAHCOBOIO MHCTPyMEHTa nvbo onepauuu
UHTepecam KnneHTa, WHBECTULMOHHbBIM Lensm,
WHBECTMLMOHHOMY TFOPU30OHTY M YPOBHIO AONYCTUM pucKa
ABMSeTCH 3agaden knmeHTa. baHk He HeceT OTBETCTBEHHOCTM
3a BO3MOXHble YObITKM B Cry4yae COBEpLUEHMS onepauui
nMbo MHBECTUpPOBaHUSi B  (PUHAHCOBbLIE  WHCTPYMEHTHI,
yNOMSAHYTble B [OaHHOM [OKYMEHTe, M He peKkomeHayet
ncrnonb3oBaTb  YyKa3aHHylo  MHopMaumio B KayecTBe
€OWHCTBEHHOr0 WCTOYHUKA MWHOpMaLuyM Mpu  MPUHATAN
WHBECTULMOHHOIO peLLeHNs.

CpencTtBa, MHBECTMPOBAHHbIE B pamkax 3aKM4YeHHbIX C
BaHkom cornaweHun o6 okasaHuym Bpokepckux ycryr n/mmm
cornaweHmn o6  okasaHuMm  OpOKepcKMxX  ycnyr  C
MCNoNb30BaHMEM UHONBUAYATNBHOINO MHBECTULIMOHHOIO CYeTa,
He 3acTpaxoBaHbl B cOOTBETCTBUM ¢ PeaeparnbHbiM 3aKOHOM
«O cTpaxoBaHuMuM BknagoB B OaHkax  Poccuiickon
depepauumny» ot 23.12.2003 Ne 177-P3.

KnneHT gomkeH yuntbiBaTb BO3MOXHbIE PUCKU, CONPSXKEHHbIE
C OCYLLeCTBNEeHNeM ornepaumm Ha UHaHCOBBIX pbiHKaXx. Bce
OCHOBHbIE pPUCKM onucaHbl B [lpunoxeHuax 12.1 -12.4 Kk
Pernamenty oKasaHus OpokepcKux ycnyr AO
«Poccenbxo3baHk» Ne 15-P, ¢ KOTOpbIMM  MOXHO
O3HaKOMUTbLCA Ha odmumanbHOM canTe baHka no agpecy
www.rshb.ru B pasgene «Bpokepckoe obcnyxuBaHuey. [do
COBEpLUEHUA CcAenok C (UHAHCOBBIMW  MHCTPYMEHTamMu
KnueHTam  crnegyeT  O3HAaKOMUTbCS € yKa3aHHbIMU
JOKYMEHTaMK, OMNUCbIBAKOLWMMN  OCHOBHbIE  PUCKM  MpuU
WHBECTULMAX HA PUHAHCOBOM pPbIHKE.

Bcto nHcopmaumio 06 ycnoBusix npegocTaBneHns NpogyKToB
n ycnyr baHka, a Takke 0 Tapudax KNMeHT MOXeT MonyyYnTb
Ha odwmumanbHoMm canTe baHka no agpecy www.rshb.ru, a
Takke B opucax baHka.

Hactoswwmm AO  «Poccenbxo3baHk»  UHopMupyeT o
BO3MOXHOM  HanmuuuM  KOH(NIMKTA  MHTEPECOB  Mpu
NpeanioXeHUN YNoMSHYTbIX B OOKYMEHTE MPOAYKTOB, YCIYT,
(PMHAHCOBLIX WHCTPYMEHTOB, KOTOPbIA MOXET BO3HUKATb
BBUAOY COBMeLLEeHNst BaHkom pasnu4HbIX BMOOB
npodheccroHanbHoON AeATENBHOCTU Ha (PMHAHCOBLIX PbIHKAX,
a Takke TeM, 4YTo baHK ABNAETCS 3MUTEHTOM LiEHHbIX Bymar.
Mpu yperynmpoBaHuy BO3HUKAIOLNX KOH(ITMKTOB MHTEPECOB
BaHk pyKkoBoACTByeTCA MHTepecamu CBOMX KIMEHTOB.

Bce npaBa Ha npeAcTaBrneHHylo MHAOPMaLmio NpuHagnexar
AO «Poccenbxo3baHk». [daHHas wHdopmauma He MOoXeT
BOCMPOM3BOAUTLCSH, NepeaaBaTbCa U pacnpocTpaHaTbes 6e3
npeasapuTenbHOro NMNCbMEHHOTO paspeLueHus AO
«Poccenbxo3baHk».

©2023 AO «Poccenbxo3baHk». Bce npaBa 3almLLEHbI.



