#PCXB NHBecTuuumn , 04.07.2024

OOJIOBbIE PbIHKU

KOPOTKO 3A AEHb

* Bblwegwue pgaHHble N0 MHPNALMK, NMOKasaBlUMEe CYLIEeCTBEHHbLIW CKa4yok 3a cuyeT uHAaekcaumm XKKX
TapucoB ¢ 1 nons, okasbiBalOT CerogHsA AaBJieHUe Ha KOTUPOBKU Krnaccuuvecknx OP3 — LieHoBOW MHAEKC
RGBI no coctosHuto Ha 17:00 cHmkaeTcs Ha 0,19% npu coOXpaHeHUV HEBLICOKMX 06BbEMOB TOProB (Mo MHAEKCY B
MomeHTe 5,1 mnpa py6.).

« Ha pbiHke O®3-cornoatepoB ob6bemMbl TOproB oueHuBatoTca B 2,0 mnpg pyb. nmo coctosHuio Ha 17:00 ¢
YMEPEHHbIM MpeobnagaHNeM CHUXKEHUSI KOTMPOBOK B MOMEHTE B paMkax pPbIHOYHOW BOMATUNBHOCTH.
[lOXOAHOCTM NUHKEPOB NPEVMYLLECTBEHHO PaCTYT.

* 3aHegento ¢ 25 uioHA no 1 uonsa nHdnaumsa yckopunacb go 0,66% no cpaBHeHumio ¢ 0,22% Hegenen paHee.
FopgoBas nHdnsaums gocturna 9,22%, a HakonneHHas nHNAUUA ¢ Hadana roga - 4,51%.

*  KommeHTMpysa cTtatucTuky no mHdnauum, rmasa BaHka Poccuun 3asiBuna, 4to NpouvHMNALMOHHbIE PUCKU
peanusoBanuck. [py aTom, no cnosam 3amnpega LIb P®, nuk rogosoi nHnaumm, BepositTHo, byaeT OCTUTHYT
B Mtone, a K 4% nHpNAunsa BepHETCS KO BTOPOM nonosuHe 2025 .

* Ha Tekywen Hegene AOXOAHOCTUM BbICOKOHAAEXHbLIX KOPMOPATUBHLIX OGNUrauum nperMyLLIecTBEHHO
ABUranucb B «0OKOBOM» TpeHAe, Toraa kak 6onee pMckoBaHHbIX 06nUraumin NpermMyLecTBEHHO CHXKamUCh.

* [oxoagHoCTb MHAeKca 3amellarowmx obnuraumm Cbonds 3akpbina cpegy Ha ypoBHe 8,36% rogoBbiX Mpu
aropauumn nHaekca 3,4 roga.

*  ®uHanbHbIA OPUEHTUP NO KYNMOHY HOBOFO BbiNycka o6nurauui EBponnaHa ycTaHOBMEH Ha YPOBHE «KIHOY.
+ 1,9%».

* 8 uionsa [lomoaenoBo HayHET 3amelleHne espoobnurauui B gonnapax CLUA.
»  Okcnept PA npucBouno perutudr NMAO «MockoBckas 6upka» Ha ypoBHe ruAAA, nporHo3 CTtabunbHbIN

* [nobanbHble pbiHKM obnuraumn. [NaBa baHka CnoeseHun BowTtbaH Bacne npepocteper ELB ot Gonee
ObICTPOro CHWXeHus cTaBoK. 10 ero MHeHM, COXPaHSITCA PUCKU, KOTOPble MOryT NOAOPBaTh AeNSALMOHHYIO
TEeHOEHLMIO B €BPO30HE.

HE ABNAETCA WHBECTULOHHOW PEKOMEHOALIMEN



OOJTITOBbIE PbIHKU

Poccuiickun  gonroBoM pbIHOK.  Bbiweawwne
OaHHble N0 WHGMALMM, NOoKasaBLUME CYLLECTBEHHbIA CKa4oK
3a cyeT uHgekcaumm XKX Tapudos ¢ 1 uons, okasbiBaloT
CcerofHst [aBreHWe Ha KOTUMPOBKM krnaccudeckux OP3 —
ueHoBon nHaekc RGBI no coctosiHuio Ha 17:00 cHuxkaeTcs Ha
0,19% npwn COXpaHEeHUW HEBLICOKUX OOBLEMOB TOPros (Mo
nHaekcy B momeHTe 5,1 mnpg py6.). OcHoBHasa NMUKBUOHOCTb
CchoKycrpoBaHa B KOPOTKOM YacTu KpuBOW (OO 3-X NeT) n B
14-netHem Bbinycke OP3 26243 (pox. 15,56%, ntwop. 6,6
roga, ueHa -0,85%).

3a Hepento ¢ 25 wmoHa no 1 wuona wuHbNSAuMN
yckopunacb go 0,66% no cpaBHeHnuio ¢ 0,22% Hepenen
paHee. NogoBas uHdNsauma gocturna 9,22%, a HakonsieHHas
MHMNIAUMS ¢ Hadvama roga - 4,51%, 4TO COOTBETCTBYET
NPOrHo3HOMy Auana3oHy banka Poccum no uHpnsauum no
ntoram Bcero 2024 r. KomMMeHTMpys CTaTUCTMKy Mo
MHNALUN, rmaBa baHka Poccum  3aaBuna, 4TO
NPOUHMNSALMOHHbIE PUCKM peanu3oBanuck. [Mpu aToMm, Mo
cnosam 3amnpega UB P®, nuk rogoBon wuHASAUMK,
BEPOSITHO, OyaeT OOCTUrHYyT B utone, a Kk 4% uHdpnaums
BEpHeTCs KO BTOpou nmonoBuHe 2025 r. O4yeBMAHO, YTO Ha
6nwkariwem 3acegaHum LUb P® nporHos no nHdnsaumm byaet
NnepecMoTPEH B CTOPOHY MOBbILLEHNS.

Ha pbiHke O®3-cprnoatepoB 06beMbl TOpros
oueHuBatoTca B 2,0 mnpa py6. no coctosHuio Ha 17:00 ¢
yMepeHHbIM npeobnagaHneM CHMKEHNSI KOTUPOBOK B pamKax
pPbIHOYHOW  BOMaTUibHOCTM. PasMelleHHbIl  BYepa Ha
aykumoHe O®3 29025 (ueHa 96,93%) TepsieT B MOMEHTE
0,11%, Hanbonee NuUkBMAHbLIA Bbinyck — OP3 29024 (ueHa
97,5%, nU3M. -0,1%). [oxoaHocTun TNNHKEPOB
NpevMyLLLeCTBEHHO pacTyT, BO3BpaLlasach K ypoBHIo 7,2-8,3%
B 3@aBMCUMOCTM OT CPOYHOCTM BbIMyCKa.

Ha TekyLleln Hegene AOXOOHOCTU BbICOKOHAAEXHbIX
KoprnopaTyBHbIX 0bnurauuin NpenMyLLEeCcTBEHHO ABUranuch B
«OoKOBOM» TpeHOe, Torga kak Oonee  pUCKOBaHHbLIX
obrnvraumMn - NpeuMmyLLEecTBEHHO CHwxanuck. CornacHo
nHgekcy Cbonds, cpenHeB3BelleHHas OOXOAHOCTb Gymar ¢
pevituHrom He Hwke AA(RU)/ruAA no wrtoram cpegbl
coctaBuna 16,47% roposbix (+3 6.M. 3a OeHb) CO cpeaHUM
cnpegoM Ha ypoBHe 47 ©6.n. [JoXogHOCTb MHAEKca
KopnopaTtuBHbix obnurauyui Cbonds c penTtuHrammn AA-(RU) —
A-(RU)/ ruAA- — ruA- coctaBuna 18,21% rogosbix (-12 6.n. 3a
OeHb) co cpeaHumM cnpeaom 264 6.n.

CeroHs Ha pblHKE KOpMoOpaTUBHbLIX obnurauuin c
PUKCMPOBaHHbIM KynmOHOM HabnopaeTcs
pasHoHanpaBreHHas guHamuka c Goree CyLecTBEeHHbIMU
obbemamu ToproB B Hoabesbll4 (mox. 18,56%, atop. 1,0
roga, ueHa +0,1%, G-cnpen 189 6.n.), MoutaPB1P7 (mox.
20,52%, pgrop. 0,7 ropa, ueHa +0,85%, G-cnpepn 402 6.n.),
JICP BO 1P4 (pox. 18,47%, awp. 0,2 roga, ueHa -0,05%, G-
cnpeg 288 6.n.), MK 1P-10 (gox. 20,15%, gwoop. 0,9 roaa,
ueHa -0,51%, G-cnpepg 358 6.n.). TemM He MeHee, B OCHOBHOM
B TOlN-10 6ymar no obbemam TOpProB BXoAsAT dprioaTepsl,
cpean Hux A®PBAHK1P12, HopHukb1P7. Ewe oguH
noTeHUManbHO WHTEpPECHbI droatep, Ha Haw B3rNsg,
EBponnaH cepun 001P-07 co cTaBKOW KynoHa «KroYy. +
1,9%» (pa3melleHune 09.07.2024), a Takke dnoatep pynnbl
MoanTtue (cOop 3asiBOK B UKONE, OPUEHTUP MO CTaBKE «KIHOY. +
He Bbile 1,9%p»).

KINOYEBbIE MHOVKATOPLI

Emoqem:le cTaBku / Mocneaxue Mpeabiaywee Lo aanolens
Hd)nﬂl.lvlﬂ AaHHbIe 3Ha4YeHue
OPC CLLA 5,50 5,50 5,50
0,
WHdnsauma B CLUA, % 3.30 3.40 3.20
rogoBbIX
ub P® 16,00 16,00 16,00
0,
WHdnsumsa B PO, % 9.22 8,61 7.48
roaoBbIX
B o Mocneaxue WU3m. c Hauana
antoTHbLIA PbIHOK W3m. 3a 1 aeHb
AaHHble roga
Espo/Oonnap 1,08 A 0,3% v 2,0%
WHaeke gonnapa 105,11 Vv 0,28% A 3,7%
RUSFAR O/N 15,58 Vv 69 A 27
MOEX REPO 15,38 Vv 75 A 19
ToBapHble pbIHKK
3onoto 2 366,05 V¥ 0,14% A 147%
HedTb Brent 87,54 A 0,23% A 13,6%
WHpaekcbl MockoBckomn
6upxu
MMBB 3132,03 V 2,22% A 11%
WHpekc 093 (RGBITR) 570,75 V¥ 0,15% Vv 7,4%
Poccuiickuit pbiHok O®3
Od3 1Y 16,53 A 50 A 3742
O3 2Y 16,53 A 120 A 387,1
O3 5Y 15,71 A 131 A 387,1
O3 10Y 15,22 A 10,0 A 3524
Mmo6anbHble pbIHKK MocnegHue WU3m. 3a 1 geHb WU3m. c Hay. roga
o6nurauui AaHHble, % (6.n.) (6.n.)
UST 2Y 4,71 A 478
UST 10Y 4,37 A 09
Fepmanus 10Y 2,58 v o1 A 556
PpaHumns 10Y 3,28 v 0,3 A 719
Wcnaxuna 10Y 3,39 v 0,7 A 40,3
WNtanua 10Y 4,00 v 0,6 A 290
KpuBasa UST
5,50 0,0
5,25 2.0
5,00 Mawm. 3a geHb 3
£ — ()3.07.24 4,0
>
Q4,75 e 02.07.24 c
g = 6,0 3
3 4,50 = 3
= 3
— @
4,25 8.0
4,00 -10,0
0 10 Met 20 30
KpuBasa O®3
17,0 40
16,5 M3m. 3a geHb 35
16,0 — 04.07.24 30 =
X155 e 03.07.24 25 %
i 2
815,0 20 °
I o
14,5 5 3
X 3
14,0 0 3
13,5 5
13,0 0
12,5 Neg

12,5 15

OaHHble 04.07.2024 Ha 18:30 (MCK)
HE ABNAETCS UHBECTULIIOHHOM PEKOMEHTIALIVEN



[oxogHocTb MHAekca 3ameltatoLmx obnuraumii Chonds 3akpbina cpeny Ha ypoBHe 8,36% rogoBbix npuv gropauum
nHoekca B 3,4 ropga. CerogHsa Ha pblHKe 3ameljarolmx obnuraumm u  KBasmsanioTHbIX 6GoHOOB Habnopaetcs
pasHOoHanpaBneHHas AnHamvka ¢ npeobnagaHnem CHUXEHUS KOTMPOBOK 3ameluarowmnx obnurauyuni Masnpom Kanutana. Ha
5 mionga baxk Poccun yctanoBun kypc pyonsi no otHowweHuto k gonnapy CLUA Ha yposHe 88,12 py6. (+0,2%), eBpo — 94,98
py6. (+0,4%). B toaHeBbix obnuraumax nyyiwe pbiHKa (MpU CyLLEeCTBEHHbIX 0ObemMax ToproB) BbIrnsagaT AkpoH B1P4,
METANNH1P1 n MasnH3P12R.

moGanbHble pbiHKM obnurauun. [naBa Bbanka CnoeeHun BowTbsiH Bacne npepocteper ELIB ot Gonee
ObLICTPOro CHUXEeHUSA CTaBOoK. [10 ero MHEHMI0, COXPaHSATCA PUCKM, KOTOPbIE MOTYT NOAOPBaTh AePNALMOHHYIO TEHOAEHUMIO B
eBpo3oHe. «Ham Heobxoaumo 6bITb BHUMATENBHBIMU U HE TOPONUTLCS CO CNEAYLWUM CHUXEHNEM CTaBoK. CHU3UM CTaBKy
B CEHTAbpEe 1nmn Yepes HECKOMbKO MECSLIEB — BOMPOC OTKPbITbIAY», - oTMeTun rnasa LIb Cnosakun. CerogHsa goxogHoctu 10-
neTHUx 6eHYMapKoB NPeVMyLLECTBEHHO PaCTyT, POCT orpaHunyeH 5 6.n.

HOBOCTWU

®durHanbLHLIN OPUEHTUP NO KYNOHY HOBOIO Bbifycka obnuraunn EBponnaHa yctaHOBIEH Ha YpOBHe «KntoY. + 1,9%»

4 wionst EBponnaH cobuvpan 3asBkM Ha HOBbIV Bbinyck obnurauui cepum 001P-07 ¢ nnaBawwmm KynoHom. OuHarnbHbIN
OPUEHTUP MO KyrMOHY YCTaHOBMEH Ha YPOBHE «KMoY. cTaBka + 1,9%». KynoHbl GyayT BbinnaynmBaTbCA pa3 B MeCsL, CPOK
norawenusi — 3 roga. o BbinycKky npegycmoTpeHa amopTtmaaumsa no 25% B gatel Beinnat 27, 30, 33 1 36-ro kynoHoB. O6bem
pasmeLleHus coctasuT 12 mnpa pyo.

EBponnaH pasmeltaeT Ae6HoTHbIN drioaTep Ha OONrOBOM pbiHKe. PuHAmNbHbBIN Clpes K KIHYEeBOW CTaBKe COOTBETCTBYET
HWKHEWN rpaHuLe M3HadvamnbHO 3asBrneHHoro gnanadoHa 190-200 6.n. CymTtaem, YTO YCTaHOBIMEHHbIA CNped COOTBETCTBYET
crnpaBeanvBov NpeMyy no BbIMYCKY K KIHOYEBOW CTaBke. Ha Tekywmin MOMEHT y amuTeHTa B obpaweHun 10 BbinyckoB
obnuraumi ¢ PUKCUPOBAHHBIM KYNMOHOM, KOTOPbIE HE OTIIMYAKTCS NOBbILLIEHHOW NTMKBUAHOCTbIO.

8 uronsa [lomogenoBo HavyHeT 3ameLleHue eBpoobnuraumi B gonnapax CLUA

8 wiona [JomoaenoBO MraHvMpyeT HayaTb pasMelleHune 3ameljarowimx obnuraumi cepum 3028 (OJomogenoBo dbioan
dacunutue, 3028) B3ameH epoobGnuraunn DME-28 (XS2278534099). MakcumarnbHbIl 00bemM pasMelleHns MOXeT
coctaBuTb 453 mnH gonn. CLUA. MNnaHvpyemas gata okoH4aHus pasMelleHns 3ameLlaromnx obnuraumn - 2 aerycra.

Akcnept PA npucBouno perutuHr NAO «MockoBckas 6upxka» Ha ypoBHe ruAAA, nporHo3 CTabunbHbIN

CornacHo npecc-penudy areHtctBa, pedtuHr NAO MockoBckas Bupxka oBycnoBneH CunbHbIMU PbIHOYHBIMU NO3ULMSMU,
CWUMbHOM NO3MuUMent No Kanutany n peHTabenbHOCTU, BbICOKUM Ka4eCTBOM akTUBOB, afeKBaTHOW NO3uLMEN No NUKBUOHOCTH,
a Takke BbICOKUMW OLLlEHKaMW YPOBHS OpraHu3aLmMmn KopriopaTMBHOIO yrpaBneHusi 1 GU3Hec-npoLeccos.

Y Mocbupxum Ha TEKyLLMA MOMEHT B obpaLllieH M HeT 06nuralmnin, OAHaKo NorydeHne penTuHra MoXeT CBUOETENbCTBOBAThL O
nriaHax KOMMaHUM BbIATK Ha JOSNTOBOM PbIHOK.

HE ABNAETCA WHBECTULOHHOW PEKOMEHOALIMEN



3AMELL|,A|‘OLL|,|/|E OE”MFAU,MM (npogomkeHne Tabnuubl Ha cneg. cTp.)

HaHHble 04.07.2024 Ha 18:30 (Mck)

ISIN ISIN HaseaHue Ob6bem CpepnHeBs.
0 " @ " CraBka o [iopaums,
OMUTEHTBI 3ameLLaemoro! 3aMeLLatoLLero’ 3ameu.|,aro|.uero Baniota | 3ameluatoLiero MoraweHne Kymona |ROXOAHOCTS, % ner Cp. ueHa
BbINycka BbINycka " Bbinycka BbINYCKa, TbIC. Y rofoBbIX

XS2410104736 RUOOOAL08BD9  Alb®A30400 262 414 Beccposas 5,90 1814 A 240 74,60
XS2333280571 RUOOOAL08JQ4 ANbOGA30350  USD 137 649 (6 1os0mscaly 550 8,01 v 6870 22 88,50
Anbcba-Banx  XS2410104736 RUODOAL08BDY  ANb@A30400  USD 262 414 Caoesoey 5,90 18,14 A 24,0 2,6 74,60
B
XS1760786340 RUOOOAL08NS55 ANb®A30500  USD 209 824 00is0meny 813 17,78 A 20,0 32 76,10
XS2063279959 RUOOOAL08Q29 ANbOGA30850  USD 345 603 15 0is0on ey 5:95 22,81 A140 08 89,05
Bopew KanvTan XS2230649225 RUOOOA105GN3 Bopeuk3026 USD 221 050 17.09.2026 6,00 8,63 A620 21 95,13
BeccpoyHas
BTE XS0810596832 RUODOA1082Q4 BTE30-T1  USD 1676729  (06.12.2024 9,50 1506 A 210 60 73,93
call)

XS1721463500 RUODOA105C51 [a3sK3-24E  EUR 446 691 2211.2024 225 1112 A210 04 96,81
XS0906949523 RUOODAL05VLE —[a3K3-25E  EUR 305 326 21.03.2025 313 8,03 v 400 07 97,53
XS2157526315 RUOOOAL05WJ8 [a3k3-25E2 EUR 670 015 15.04.2025 2,95 8,85 A490 08 95,72
XS1795409082 RUOODAL05WH2 Fask3-26E  EUR 457 455 21.03.2026 2,50 8,45 A470 17 90,87
XS2301292400 RUOOOALO5RZ4 [asK3-27E  EUR 473 499 17.02.2027 1,50 8,04 A360 26 85,05
XS2408033210 RUOOOALO05BY1 [ask3-28E  EUR 343 388 17.11.2028 1,85 8,55 A300 42 76,35
XS1951084471 RUOODAL05RG4 [asK3-26[,  USD 892 081 11.02.2026 5,15 7,67 v300 15 96,27
XS1585190389 RUOOOA1056U0 [ask3-27[,  USD 402 348 23.03.2027 495 8,04 A560 25 92,69
Fasnpow ~ XS2196334671 RUOODA105JH9 [ask3-272 USD 628 751 29.06.2027 3,00 7,63 A540 29 87,94
XS0885736925 RUOOOA105R62 [a3k3-280,  USD 410083  06.02.2028 4,95 7,86 A120 32 91,13
XS2291819980 RUOODAL05KUO Fask3-29f, USD 1171512  27.01.2029 2,95 8,04 A230 42 81,00
XS2124187571 RUOODA105SG2 [ask3-30, USD 1463726 25022030 3,25 8,01 A230 51 78,87
XS2363250833 RUOO0AL05JT4 [ask3-31  USD 479 122 14.07.2031 3,50 7,83 A150 60 77,08
XS0191754729 RUOODAL05A95 [ask3-34[]  USD 748 626 28.04.2034 8,63 7,56 A60 68 107,46
XS0316524130 RUOODAL05RH2  ask3-37[  USD 903 068 16.08.2037 7,29 7,40 AL0 84 99,23
XS2243631095 RUOO0AL05QW3 asKB3026[] USD 994 081 Becsbomn Call 4,60 21,85 v 9,0 15 78,97
XS2243636219 RUOO0A105QX1 [ask3-526E  EUR 716 276 Beccbomn Call 3,90 28,94 A280 15 71,53
XS1713473608 RUO00A1078V2 [TNK 30250 USD 292 090 17.042025 595 1061 V640 08 96,75
XS2010044381 RUOO0A107AQ5 [T/K 3026 USD 303 644 18.02.2026 4,95 9,06 A360 16 94,17
MK XS2131995958 RUO00A107B43 [TNK 3027 USD 346 639 10.03.2027 4,65 8,39 A280 25 91,57
X$2249778247 RUOODALO7CX7 [TNK 30280 USD 167 099 26.02.2028 4,80 8,58 A130 33 88,84
X$2010027451 RUOOOA107D58 [T/K 30294 USD 141112 27.02.2029 4,35 8,48 A70 41 84,93
XS1514045886 RUOODAL059N9 JIYKOMN 26 USD 315760 22202052 475 6,65 A60 22 95,98
XS2401571448 RUOOOAL059P4 JIYKOMN 27 USD 257411 20043705042 580 6,11 A20 27 91,59

Tyroiin ° 06.05.30 (06.05.24
XS2159874002 RUO00A1059Q2 JYKOMN 30 USD 287 279 BRI T 388 6,71 v50 52 86,57
XS2401571521 RUOODAL059R0 JIYKOM 31 USD 253992 20103105042 369 6.46 A380 64 8404
MeTannonHsecT X$2400040973 RUOOOA105A04 METANMHO28  USD 285 780 2210.2028 3,38 7,62 A140 40 85,12
XS2384475930 RUOODALO7VVL MKE 30262 USD 160 108 21.00.2026 3,88 8,43 A220 21 91,06
XS2099763075 RUOODAL086M4 MKB 30252  USD 160 126 19.09.2028 4,70 7,90 V460 06 98,25
XS2281299763 RUOOOA107R03 MKB 3026-1 EUR 210 000 21.01.2026 3,10 8,46 —00 15 92,48
VIKE XS1601094755 RUOODA108LX6 MKB 302017 USD 137 204 Beccpouas 8,97 1836 V180 28 78,78

BeccpoyHas
XS2392969395 RUOO0AL08L24 MKB 302021 USD 91 996 (04.04.2027 7,63 23,12 A30 24 71,50
call)
XS1589106910 RUOODAL08NQE MKB 302027 USD 77 965 05.10.2027 7,50 11,07 A60 29 90,77
Hopunbckuin  XS2134628069 RUOOOALO7BL4 HopHuK3250 USD 315 559 11.09.2025 255 7,42 A170 1.2 94,70
Hukenb  XS2393505008 RUOOOA107C67 HopHuk326[, USD 119 561 27.10.2026 2,80 6,95 v63 22 91,50
HIIMK  XS1843435337 RUOOOAL07EL8 HIMK3026-1  USD 275 948 30.05.2026 4,70 5,83 v210 18 98,00
MVIK-
¢ XS2010026560 RUOO0AL05146 TMUKK1P5  USD 395 000 19.11.2026 5,63 9,10 A70 22 93,12
opropauys

Momoc  XS2396900685 RUOODAL08P79 Momoc3028H  USD 450 832 14102028 3,25 7,73 AL0 40 84,05
XS1843431690 RUOOOAL084Q0 PX[30262P RUB 14571400  10.09.2026 7,68 1825 V100 20 82,75
XS1843442465 RUOODA1089T3 PX[30252P RUB 9986200  04.10.2025 8,80 1885 V250 12 90,00
- XS2271376498 RUOODA1089X5 PX[3028-1P  RUB 17350600  02.03.2028 6,60 1897 A 430 31 70,02
XS2318748956 RUOOOA1089U1 PXO3028-3 RUB 5485600  18.09.2028 7,45 18,29 A50 34 70,80
CH0522600715 RUOODAL084S6 PX[302610P  CHF 85 950 15.05.2024 0,84 9,08 A80 17 87,63

CH0419041634 RUOOOA1089W7 PX[O302820P CHF 86 465 03.04.2028 1,20 7,69 —0,0 3,7 79,50



SAMELLI,Al'OLU,ME OE”MFAU,MM (NpononkeHve Tabnuuibl)

HaHHble 04.07.2024 Ha 18:30 (Mck)

ISIN ISIN HaseaHue O6bem CpepaHeBs.
o " 0 w e CraBka o [iopaums,
OMUTEHTBI '3ameLLaemMoro' 3amMeLLatoLLero 3ameLlatowiero| Banota | 3amelyatowero Morawexue —— [oxodHoCTb, % ner Cp. ueHa
BblMnycka Bblnycka " Bblnycka BbIMyCKa, TbiC. o rogoBbIX
Beccpoynas
XS2393688598 RUO0O0A107B84 Coskom30-1 USD 116 426 (@70s 500 cany 760 16,59 A 179,0 82,91
XS2113968148 RUOOOA107C59 Coskom30-2 USD 16 773 Beccpourias 7,75 17,12 A 76,0 0,8 93,57
CoBkombBaHk (06.05.2025 Call)
XS0973219495 RUOOOAL107CMO Coskom30-3  USD 6 475 Beccpoutas 2,00 33,99
07.04.2030
XS2010043656 RUOOOAL07E99 Coskom30-4 USD 25222 (o7 0az0scan 800 11,19 A 10,0 0,7 102,00
CoBkomcprioT XS2325559396 RUOODAL05A87 CK® 302028 USD 317 813 26.04.2028 3,85 7,49 A 1000 35 88,51
BeccpouH
Tumbropp ~ XS1631338495 RUO00AL07738  TCSperpl  USD 72 992 (15.00.0004 Caly 11,99 15,80 A 8480 02 99,39
BaHk BeccpouH.
XS2387703866 RUOO0OA107746 TCSperp2  USD 130 060 (20129006 Caly 600 17,83 A 150 23 78,68
TMK XS2116222451 RUO00A107JN3 TMK 302027 USD 349 904 12.02.2027 4,30 7,54 A 40 2,4 93,15
Soch XS2099039542 RUOO0A106G31 ®ocA3025- USD 96 941 23.01.2025 3,05 7,45 v 76,0 05 97,71
OCATPO 52384719402 RUOODAL06G56 ®ocA3028-0 USD 115 327 16.09.2028 2,60 6,92 A330 40 84,84
XK B XS2075963293 RUO00A107L82 XK®B T1-01  USD 39 645 Beccpouiar 8,80 22,52 A 1270 06 93,21
aHK - (07.02.2025 Call) & . . : :
yTns3 XS2010044548 RUOO0A107JY0 YTM3302024 USD 261 473 19.09.2024 4,50 4,52 v 12810 0,2 99,97

OBJINTAUMN B KOAHAX HA MOCBUPXE
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Kpatkoe
HanMeHoBaHue

Otpacnb

KynoH, % rog.

CpepnHess.
[I0X-Tb K
rioratleHunio
(ocbepTe), %
rof0BbIX

Wam.

[iopa-uuns,

ner

Ocpepra** Morawexune

CpepHess.
Llena

AlNb®AB2P20 RUOOOA105NH1 BaHkn 4,00% 5,98 A 90 0,47 23.12.2024 99,13
AkpoH B1P4 RUOOOA108JH3 YnobpeHusi 7,75% 7,90 Vv 16,0 1,53 22.05.2026 100,11
[a3nH3P12R RUOO0A108PZ2 HedTeraszosas otpacnb 7,75% 8,18 A 130 2,24 14.12.2026 99,58
EC3r1pPCs RUOOOA108FX8 OnekTposHepreTuka 8,10% 8,75 Vv 10,0 2,16 17.11.2026 99,19
METAJIMH1P1 RUOO0A1057A0 YepHasa meTannyprus 3,10% 6,27 v 77,0 0,19 13.09.2024 99,43
METAJTIMH1P2 RUOO00A1057D4 YepHasa meTannyprus 3,70% 7,48 A 10,0 3,00 10.09.2027 89,92
METAJTMH1P3 RUOO0A105M75 YepHasa metannyprus 3,25% 6,55 A 1230 1,42 11.12.2025 95,66
METAJIMH1P5 RUO00A1071S3 YepHasa metannyprus 5,75% 7,39 A 190 1,70 14.04.2026 97,51
Montoc B1P2 RUOOOAL054w1 ~ HOObIN@ AparoueHHeix 3,80% 7,82 v 90 2,93 24.08.2027 89,38
mMeTannos
PocHpT2P12 RUO00A1057S2 HedTeraszosas otpacnb 3,05% 8,23 VvV 4,0 0,20 17.09.2024 07.09.2032 99,00
PocHpT2P13 RUOO0A105ZC6 HedTeraszosas otpacnb 6,00% 5,94 A 1920 0,68 17.03.2025 07.03.2033 100,14
PocHpT4P1 RUOOOA1083N9 HedTerasosas otpacnb 5,50% iS5 v 10 0,84 26.03.2025 15.03.2034 100,01
PYCAI 1P1 RUOO00A105C44 LiBeTHasa meTtannyprus 3,75% 7,97 A 19,0 0,79 24.04.2025 96,89
PYCAI 1P2 RUOO0A105PQ7 LiBeTHasa metannyprus 3,95% 8,15 A 1310 1,43 23.12.2025 94,55
PYCAIl 1P5 RUO0O0A1076U8 LiBeTHasa metannyprus 6,70% 7,85 A 26,0 1,75 08.05.2026 98,30
PYCAIT 1P6 RUOOOA107RH8 LiBeTHasa metannyprus 7,20% 7,37 V 48,7 2,29 05.08.2026 100,04
PYCAIl 1P7 RUOO0A1089K2 LiBeTHasa meTtannyprus 7,90% 8,37 A 16,3 3,29 09.10.2026 101,04
PYCAIT BO05 RUOO00A105104 LiBeTHas meTtannyprus 3,90% 16,53 V 366,0 0,07 31.07.2024 28.07.2027 99,17
PYCAIT BO06 RUOO00A105112 LiBeTHasa metannyprus 3,90% 17,22 A 17,0 0,07 31.07.2024 28.07.2027 99,13
LienntonosHo-6ymaxHas un
Cerexa3P1R RUOOOA105EW9 nepeBoobpabatbiBatoLlas 4,15% 24,04 A 40,0 1,30 06.11.2025 22.10.2037 79,63
oTpacnu
CK® 1P1 RUOO00A1060Q0 BogaHbIvi TpaHcnopT 4,95% 7,92 A 27,0 1,64 24.03.2026 95,54
CnaB3KO1P3 RUO00A1080Z9 HedTerasosas oTpacnb 11,00% 11,49 A 10 1,55 12.03.2026 99,95
YpanCt1P03 RUOO0A107U81 YepHasa meTannyprus 7,05% 7,68 v 20 1,54 19.02.2026 99,36
torK 1P1 RUOD0AL05GS2 ~ H0bINa AparouerHbix 3,95% 7,65 A650 0,38 19.11.2024 98,70
mMeTansos
IOTK 1P2 RUOOOA1061L9 AoBbiua Aparouentbix 5,50% 7,55 A30 073 01042025 98,63

MeTannos



HALL BbIBOP
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YpoBeHb

CpenHeBs.
KpaTkoe

OX-Tb K topa- CpenHeB3 G-spread,
KpeauTHor OTpacnb KynoH A Wawm., 6.n. Frop OdpepTa* MoraweHve ped p
& EE HavMeHoBaHve noratlueHuo uns, net LleHa 6.n.

(ocbepTe)

Hu3skull ypoeeHb pucka - dropayusi om 1 do 3 nem.
PetimuHzoeas epynna «<AAA» no HayuoHasibHOU wWkKase

GUOUN  ToitotaB1P5  RUOOOA104L36  Bakkn 11,15%  19,0% A 66,0 0,62 27.02.2025 95,80 282
GO PX 1P-07R  RUOOOAOZZO9R4 f;iﬂiﬁgg’:o"o”‘“"'” 16,50%  17,1% v 9,0 0,88  05.06.2025 26.05.2033 100,06 59
SISOV EABP3P-006  RUOODAL05V90  Bamki 10,35%  19,0% A 540 1,46 13.02.2026 89,44 237
CTtpoutenscTBo
SOOI AsTomopdP1 RUOOOALO3NUg — SooPyXewan 7,95% 18,4% A 160 1,98 08.09.2026 83,10 182
cneunanusnpoBaHHoe
CTpoUTENbCTBO
SUE0 BOB2P-33 RUOO0AL04Z48  BaHku 10,20%  17,4% A 120 2,51 15.07.2027 85,07 99

Hu3kuti ypoeeHb pucka - dropayusi om 1 do 3 nem.
PelimuHzoeas epynna «AA» o HayuoHasIbHOU wkKase

Huzkuin [TNK 1P-15 RUO00A100Z91 JIvanHr n apenpa 7,69% 19,8% A 350 0,74 18.08.2032 92,36 341
Huzkunin Bant/nsbrg RUOOOALO6EMS8  JnauHr n apeHpa 10,70% 21,0% V 44,0 0,89  12.06.2025 31.05.2033 92,72 454
Huzkuin Meacu 1P02 RUO00A105YB1 MepawuumHckme ycnyru 10,35% 18,2% Vv 178,0 1,55 12.03.2026 25.02.2038 90,26 163

Huzkuin iCenkt1P3R RUOO0A106R95 WT cepsvickl 1 MO 13,30% 18,8% V 450 1,81 14.08.2026 91,99 223

MouToBasi n Kypbepckas
cnyx6a

CpedHuli ypoeeHb pucka - Oropayusi do 3 nem.
Petimurzosas epynna «A» rno HayuoHasnbHOU WkKase

Huzkuin MoutaP2P04 RUOO0A1055Y4 9,25% 18,2% v 13,0 2,67  01.09.2027 25.08.2032 80,75 183

(O ILT7 A3BYKABKM2  RUOOOAL05WR1  FMCG peteiin 10,25% 19,6% v 31,0 0,64  28.02.2025 18.02.2033 95,13 334

(O Onem/Tu31P7 RUOO0A1080N5 TvanHr v apeHpa 15,75% 19,1% ¥ 50,0 0,82 03.03.2026 98,51 264

(O LT/  MvoHep 1P6 RUO00A104735 CrponTenscTeo 11,75% 21,4% v 51,0 0,98 04.12.2025 92,56 485

(O Bpyc 2P02 RUOOOA107UUS  CTpouTenbCcTBO 3AaHuii 16,25% 20,8% v 23,0 1,08 16.09.2025 28.03.2027 97,00 425

Mpouee malLMHOCTpOEHME U
(O CTM 1P3 RUOOOA105M91  npu6opocTpoeHne 11,50% 20,5% Vv 15,0 1,33 12.12.2025 10.12.2027 90,60 391

OV OTanoHOUH1 RUOO0A105VU7  CTpouTenbecTBO 3A4aHU 13,70% 21,7% Vv 23,0 1,45  18.02.2026 03.02.2038 91,29 504
CpepgHuii Catnllpb2P2 RUOO0A105X64 CTpouTenbCTBO 3aaHuit 12,20% 21,0% A 180 1,51 05.03.2026 89,75 440
(LU O'KEN B1P5 RUOOOA106AH6  FMCG peTeiin 11,75% 22,6% A 170 1,68  25.05.2026 16.05.2033 85,97 601

(O  XKdBaHkb04 RUO00A103760 BaHku 8,00% 21,0% A 140 1,76 01.06.2026 82,00 440

Bbicokuli ypoeeHb pucka — Oropayusi 0o 3 nem.
PetimuHzoseas epynna «BBB» no HayuoHasibHoOU Wkase

Beicokun  MP-NMus 1P3 RUOOOA100Q35  JInauHr v apeHaa 11,00% 20,0% A 30 0,36 14.11.2024 07.07.2026 97,43 417

Bbicokuin [MIOPAKC1P1 RUOOOA105XF4 CTpounTenbCTBO 34aHWI 15,00% 21,9% A 550 0,66 11.03.2025 96,67 563

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



HE ABNAETCA NWHBECTULIMOHHOW PEKOMEHOALIMEW, B TOM YYCHE MHAVNBULOYANLHOM

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».

©2024 AO «Poccenbxo3baHk». Bce npaBa 3almLLEHbI.



