#PCXB NHBecTuuumn , 06.03.2024

OOJIOBbIE PbIHKU

KOPOTKO 3A AEHb

* Poccuiicknin gonroBor pbIHOK. KOTMpOBKM rocobnuraumii npoaosbkatoT  YBEPEHHO CHWKaTbCA Meped  BeyepHen
nyénvkaumen AaHHbIX NO NOTPEBUTENbCKOM MHMNALUM 32 MUHYBLUYIO Hedemnto. B COOTBETCTBUM C HaWUMU OXWUAAHWUAMU
OOXOOHOCTb CPEAHECPOYHbIX U ANMHHbIX OP3 cmecTunack B AmanasoH 12,75-13,0% ropoBbiX NpW BbICOKOW TOProBOW
aktmBHocTu. MiHgekc RGBITR TepsieT B MomeHTe 0,34%, 0o 609 n. CTtaBkn AeHEXHOro pbiHka Bbipocnn — RUSFAR npubasun
12 6.n., go 15,38%, a ctaeka MOEXREPO yeenuuunace Ha 4 6.n., go 15,21%.

* B knaccuyeckux O®P3 obbeM chenok Ha cepeauHy ToproB npesbicun 7,5 mnpg pyb. Ha ¢oHe pasmeweHnin MuHgmrHa Ha
NepBUYHbIX ayKuMoHax. Temrbl pocTa AOXOAHOCTU BbIMYCKOB BbIPOCNM OTHOCUTENbHO BTOpHMKa ¢ 5 6.n., go 10-15 6.n.
Bbinyckn crapwe 4-x neTt, No Halew OueHKe, B Hedanekon nepcnekTuBe MOryT MpOTEeCTUPOBaTb BEPXHIOW rpaHuLy
AnanasoHa KpuBon goxogHocTn (12,75-13%) B cnyyae ecnu OyaeT NOATBEPXKAEHO YCKOPEHUE HedernbHOW NoTpebuTenbCKom
MHNALMN.

* B kopnopamusHbix chrioamepax Hanbonee BbiCOkasi TOProBasi akTMBHOCTb CKOHLUEHTpUpoBaHa B AnMHHbIX BOBP-37, BOBP-
39 n PXO 1P-27R c NpoOrHo3Hom Tekyllerh AOXOOHOCTbIO Mo rogy B AuanasoHe 15,2-15,8% roposbix. [MoTeHumanbHas
Tekywaa goxopHoctb dnoatepoB MTC-BaHk03 1 BuH®apm1P3 coctaBnser ~16%. B Bbinyckax C NMpUBSA3KOM KyrmoHa K
KIMOYEBOW CTaBKe aKTMBHO PacTyT KOTUPOBKU Hawwmnx ¢aBoputoB - AGBAHK1P11, I'TJIK 1P-03 u I'TJIK 2P-03 ¢ nporHo3Hom
CY B ananasoHe 16,3-16,6%.

*  HelTpanbHbIi CEHTUMEHT 8 KoprnopamugHbIx 6oHOax ¢ MPUKCUPOBAHHBIM KYMOHHBIM JOXOAOM COXPaHSIeTCS:

. MeduaHHbIl g-spread s1uk8udHbIX 60HO08 pelimuHe08020 yposHs «AAA» Ha npomsikeHuu Hederu depxumcsi Ha
yposHe 75-80 6.11. l[NocmeneHHO cyxaromcs cripedsl y Haubonee npusnekamernbHbix Montoc B1P1 (g-spread ~160 6.11.) u
EABP I13-01 (g-spread ~220 6.n1.). Ha 20dosom 2opu3oHme uHeecmuposaHusi ¢ rnpemuel ~100 6.n1. noka euwe
uHmepecHs! Toliomabl1P5, Céep Sh42R u MNasnpomb22.

. Obnueayuu pelimuHa08020 yposHsi «AA» mopeytomcsi co cpedHell npemueli K Kpusol aocdonza e 165 6.n. C
dropayueti okorno 200a ebi2o0Ho cmompsmesi I'TJIK 1P-10 (g-spread ~250 6.11.), BanmJlusbl18 (g-spread ~250 6.1.) u
Cucmem1P17 (g-spread ~260 6.11.). Ha eopusoHme 6onee 2-x nem moeym b6bimb UHmMepecHsl Aemodop5P1 (g-spread
~225 6.1n1.) u Aemodop2P5 (g-spread ~210 6.11.).

* [noGanbHble pbiHKM obnuraumin. Mnasa ®PC B cBoeM OT4YeTe O OEHEXHO-KpeauTHOM nonuTuke KoHrpeccy oTMeTwn, Yto
perynsatopy 6bino 6bl YMECTHO HayaTb CHWXaTb CTABKY «B KAKOM-TO MOMEHT B 3TOM rogy», HO «TONbKO Toraa, koraa byaet
Bonblue yBEPEHHOCTM B TOM, YTO MHMPMALMSA YCTONYMBO ABUXKETCS K LileneBoMy nokasartentox». [loxogHoctb 10Y US Treasuries
nokasblBaeT BOCXOASALLYO AMHAMUKY nocre BbicTynneHus Mayanna — ¢ 4,09% no 4,12%.
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OONTOBbIE PbIHKU

Poccuiickun  ponroBo  pbIHOK.  KOTupoBkM
POCCUNCKNX rocobnurauui npoaorxarT YBEPEHHO
CHWKaTbCA nepen BedvepHen nybnvkaumenm [AaHHbIX Mo
noTpebuTenbCckon MHNALMM 32 MUHYBLUYO Hegen. B
COOTBETCTBMM C  HAWWUMW  OXUOAHUAMWU  LOXOOHOCTb
CPEeAHECPOYHbIX M ANMHHBIX OP3 cmecTunacb B AManasoH
12,75-13,0% rogoBbIX MPU BbICOKOW TOProBOW aKTUBHOCTU.
MHpekc RGBITR TepsieT B MomeHTe 0,34%, o 609n. CtaBku
[EHEXHOro pbiHka Bblpocnn — RUSFAR npubasun 12 6.n., Ao
15,38%, a ctraBka MOEXREPO yBenuuunacb Ha 4 6.n., go
15,21%.

B knaccudeckux O®3 obbem CAernok Ha cepeauHy
ToproB npesbicun 7,5 mnpg pyb. Ha oHe pasmelleHui
MvHdrHa Ha nepBMYHBLIX —ayKuMOHax. Temnbl pocTa
[OXOAHOCTM BbIMYCKOB BbIPOCN OTHOCUTESNBHO BTOPHUKA C 5
0.n., go 10-15 6.n. OcHoBHOM 06bEM cAenok, okorno 60% oT
Bcero obopoTta, npoxoaun B BbiMyckax cTaplie 4-x nerT,
KOTOpble B Hefarnekown MnepcrnekTuBe MOryT npoTecTMpoBaTb
BEPXHIOK rpaHuLy AuanasoHa KpvBow goxogHoctu (12,75-
13%) B cnyvae ecnm OyaeT noATBEPXKOEHO YCKOpPEHue
HegenbHon  noTpebutensckon  mHNsaumMn.  Mpoaasupl
cerogHs Hanbonee akTmBHbl B O®3 26236 (ytm 12,85%; dur
5,8y; price -0,2%), OP3 26244 (ytm 12,85%; dur 5,8y; price -
0,2%), O®3 26243 (ytm 12,85%; dur 5,8y; price -0,2%) n
O3 26238 (ytm 12,6%; dur 8,2y; price -0,3%).

B O®3-MH oTmevaem yBenuyeHue TOProBOro
obopoTa, npeumyuiectseHHo, B O®P3 52002 (avg price
+0,20%). BMmeHeHHas uWHdnAums Ha OGnwkanwuve 4 roga
npogorkaeT pacTu Bcned 3a COBUIOM [0OXOOHOCTEN B
knaccudeckmx OP3 Ha 10 6.n., oo 6,86%. B OP3-cpnoarepax
KpynHble caenku npoxoamnu B OP3 24021 (avg price -0,01%)
n O®3 29014 (avg price -0,01%).

B kopriopamusHbix ¢hrioamepax Hanbonee Bbicokas
TOProBasi akTMBHOCTb CKOHLIEHTpMpPOBaHa B AnvHHbIX BOBP-
37 (avg price +0,08%; Ruonia+1,8%), BOBP-39 (avg price
+0,02%; Ruonia +1,45%) a Takke B PX[ 1P-27R (avg price
+0,09%; Ruonia +1,25%). MporHo3Hasa TekyLias AOXOOHOCTb
no rogy B yKa3aHHbIX Bbllyckax MOXeT Aoctuyb 15,2-15,8%
rogoBbiX. [oTeHUManbHast Tekyllasi 4OXOAHOCTb hrioaTepoB
MTC-Bank03 (avg price -0,06%; Ruonia +2,2%) wn
Bun®apm1P3 (avg price -0,11%; Ruonia +2,4%) coctaBnseT
bonee wHTepecHylo BenuunHy (~16%). B Bbinyckax c
NMPUBSI3KON KyMoHa K KIMIOYEBOW CTaBKe [OOBOJSIbHO aKTUBHO
pacTyT KOTUPOBKM Hawwmx ¢asoputoB - AOBAHK1P11 (avg
price +0,10%; KC +2,5%) I'TJIK 1P-03 (avg price +0,10%; KC
+2,2%) n I'TNK 2P-03 (avg price +0,16%; KC +2,3%) c
nporHo3Hon CY B ananasoHe 16,3-16,6%.

HewnTpanbHbIl  CEHTUMEHT B  KOPrIopamueHbIX
60HdAax ¢ PMKCUPOBAHHBIM KyMOHHBIM JOXOAOM COXPaHAETCH.
MegnaHHbin  g-spread nUKBMAHLIX OOHOOB PENTUHIOBOrO
ypoBHS  «AAA» Ha MpOTSHKEHUW HeOemnu [epXuTcs B
ananasoHe 75-80 6.n. [lMocTeneHHO cyxawTca cnpegbl y
Hanbonee npusnekaTensHeix MNonc B1P1 (g-spread ~160
6.n.) n EABP MM3-01 (g-spread ~220 6.n.). Ha rogosom
ropn3oHTE MHBECTMPOBaHUA ¢ npemunert ~100 6.n. noka ewle
MHTepecHbl ToroTtablP5 (ytm 15,0%, dur 0,95y), CoGep
Sb42R (ytm 15,0%, dur 1y) n Nasnpomb22 (ytm 14,76%, dur
1.3v).

KINOYEBbBIE MHOVKATOPHI

KnioyeBble cTtaBkm / Mocnepxue Mpeabiaywee
WUHdnsauma AaHHble 3Ha4veHue Laliayancirona
OPC CWIA 5,50 5,50 5,50
0,
WHdnsauma B CLUA, % 3.10 3.40 3.20
rofoBbIX
L P® 16,00 15,00 15,00
0,
WHdnsums B PO, % 758 757 7.48
roaoBbIX
B - Mocneaxvne WU3m. c Hauana
antoTHLIA PLIHOK W3m. 3a 1 aeHb
AaHHble roaa
Py6nb/ Jonnap 90,55 A 0,0% A 02%
Py6nb/EBpo 98,45 V¥ 0,3% ¥ 0,2%
Espo/Oonnap 1,09 A 0,2% v 1,4%
MHpekc ponnapa 103,61 V¥ 0,18% A 22%
RUSFAR O/N 15,38 A 12 A7
MOEX REPO 15,21 A4 A2
ToBapHble pbIHKK
3onoTto 2 132,05 A 0,19% A 3,4%
HedTb Brent 82,59 A 0,67% A 7.2%
WHpekckl MockoBckom
oupxun
MMBB 3311,20 A 0,44% A 6,8%
Whaekc O3 (RGBITR) 609,74 V¥ 0,29% Vv 1,1%
Poccuiickuit pbiHok O®3
O»3 1Y 14,03 A 6,0 A 1242
O3 2Y 13,40 A 50 A 741
O®3 5Y 12,52 v 1,0 A 68,0
O3 10Y 12,65 A 50 A 954
no6anbHble pbIHKK Mocnepxue WU3m. 3a 1 peHb WU3m. ¢ Hau. roga
obnurayuit AaHHble, % (6.n.) (6.n.)
UST 2Y 4,56 A 06 A 328
UST 10Y 4,16 A25 A 28,1
FepmaHusa 10Y 2,35 A 32 A 324
®dpaHums 10Y 2,81 A 26 A 254
Wcnanna 10Y 3,19 V¥V 55,9 A 20,0
Wtanua 10Y 3,71 v 0,6 v 05
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Obnuzayuu pedmuH208020 YPo8HS «AA» TOPryloTCH CO CpedHen npemuen K Kpymow rocgornra B 165 6.n. C
atopaumen okono roga BbirogHo cmotpatca 'TJIK 1P-10 (g-spread ~250 6.n.), bantJinsbl8 (g-spread ~250 6.n.) u
Cuctem1P17 (g-spread ~260 6.n.). Ha ropu3oHTe G6onee 2-x net MoryT 6bITb MHTepecHbl ABTogop5P1 (g-spread ~225
6.n.) n ABTogop2P5 (g-spread ~210 6.n.).

Bonee nonosuHbl OT TOProBoro obopoTa 8 k8asusantomHbix 6oHOax NpULWNocb Ha 5 caenok o6bemom Gonee
1,65 mnpg py6. B RUS-47 (ytm 6.05%; dur 7,1y; price +0,56%). B Bbinyckax 'TJIK ctouT obpatuTb BHUMaHue Ha
anvHHble TTJIK 3028[ (ytm 8,4%; dur 3,6y) n I'TJIK 3029 (ytm 8,5%; dur 4,5y), cpean 3ameLiaroimx obnuraumn
pynnbl M@3npom Ha Tekywux KoTupoBkax uHTepecHsl [a3K3-30 (ytm 6,58%; dur 5,4y) n Ma3K3-314 (ytm 6,53%; dur
6,4y).

MobGanbHble ponroBbie 6eHuYMapku. [naBa PPC B cBOeM oOT4YeTe O [OEHEXHO-KpeOUTHOW MONUTUKE
KoHrpeccy oTmeTun, 4to perynatopy Obino 66l yMECTHO HaYaTb CHWXaTb CTaBKy «B KakOW-TO MOMEHT B 3TOM rogy», HO
«TONbKO TOrga, Korga OyaeT Gonblue yBEPEHHOCTM B TOM, YTO WMHMNAUMSA YCTOMYMBO [OBUMXKETCHA K LierieBomy
nokasartento». loxogHocTe 10Y US Treasuries nokasbiBaeT BOCXOAALLYIO OUHAMUKY nocre BbicTynnenus Mayanna — ¢
4,09% po 4,12%.

HOBOCTWU

MuHdUH P pasmecTun Ha aykumoHax cymmapHo O®3 Ha 77,3 mnppa pyo

Ha nepsom aykumoHe MuHdpuH PP no pasmereHnto OP3-IML cepum 26207 ¢ noraweHnem B despane 2027
roga cpenHeB3BelleHHas ueHa Ha coctaBuna 90,0001% oT HOMUWHana, YTO COOTBETCTBYeT JoxoaHocTu 12,72%
rogoBbix. OBLWMI CNpOC OKa3arncsa MeHblle npearioxeHus - 6bino pasmelleHo 50,2% oT obbema npeanoxeHusr no
BbIMycKy npu cnpoce 8,5 mnpg py6. n o6beme npeanoxerusa 10 mnpa py6. Beipydka oT aykumoHa coctasuna 4,55 mnpg
py6. LleHa oTceveHusa Gbina yctaHoBrneHa Ha ypoBHe 90% OT HOMMWHanNa, YTO COOTBETCTBYET AOXoAHOCTM 12,72%
rogoBbiX. PasmelleHne npowno 6e3 npegocTaBrieHnss NpemMun No CpefHEeB3BELUEeHHOW AOXOOHOCTU K 3HayYeHUsiM
BTOPHMKA.

Ha BTOpoM aykumoHe uHBecTopam 6bin npeanoxeH Boinyck OP3 26244 ¢ noraweHvem B MapTe 2034 r O6bem
pasmeLleHnsa coctasun 72,3 mnpa py6 npwm cnpoce B 110,49 mnpg py6 CpegHeBsBelleHHas ueHa 92,7915% ot
HOMMHana, OOXOAHOCTb - 12,92% rogosbix. [lpemuss Mo cpegHEB3BELUEHHON AOXOOHOCTM K 3HAYEHMSIM BTOPHMKA
coctaBuna 4 6 n.

Xopowuli crpoc Ha OnuUHHbIE 8bIMyCKU C (OUKCUPOBaHHbLIM KyMOHOM MpuU ycriosuu npedocmasrieHus npemuu 8
pasvepe 3-6 6.n. noszgonsem MuHepuHy ycnewHO pa3mewamsb Heobxodumble 00beMbl 6 pamkax rnaHa
3auMcmeosaHusl.

Putennep X5 yctaHoBUN (pUHaNbLHbLIN OPUEHTUP NPEMUM K KNOYEBOW cTaBke obnuraumn Ha 10 mnpa py6. Ha
ypoBHe 110 6.n.

OO0 «WNkc 5 DuHaHC» yCTaAHOBMUIIO (PMHAnNbHLIA OPUEHTUP NPeMUM K KnodeBol cTaBke LB 10-neTHmx
obnurauunn cepumn 003P-04 ¢ ocepTon Yepes 2,5 roga o6bemom 10 mnpa pybnen Ha ypoeHe 110 6.n. MNepBoHavansHo
OpPUEHTUP crpefda K KM4YeBOW CTaBke cocTaBnsan He Bbiwe 140 6.n. KynoHbl mo Bbinycky OyayT nepemMeHHbIMU U
kBapTanbHbiMK. MopyunTens - OO0 «KopnopaTtueHbii ueHTp MKC 5». TexpasmelleHne 3annaHnpoBaHo Ha 12 mapTa.

B Hacmosiwee epemsi 8 obpaweHuu HaxoOumcsi 6 8binyckoe obnuzayul komnaHuu Ha 84 mapd py6.
Knaccuueckue ebinycku MKC5®@uH2P1 (ytm 15,2%; dur 0,5y; g-spread ~85 6.11.), MKC5®uHP12 (ytm 15,1%; dur 0,8y; g-
spread ~90 6.11.), MKC5®uH2P3 (ytm 13,1%; dur 1y; g-spread ~20 6.1.), MKC5@uH2P2 (ytm 14,5%; dur 1,1y; g-spread
~65 6.n.) u MKC50®uH3P3 (ytm 13,8%; dur 2,0y; g-spread ~50 6.71.) mopaytomcsi Ha MasonpueiekamersibHbIX YPOBHSIX.
®noamep MKC50®uH3P2 (avg price +0,1%; KC +1,1%) mopayemcs ebiwe HOMUHasa, rosebiwas, makum obpa3om,
8eposimHocmMb pocma cmoumocmu 8birlycka 003P-04 rocre pa3amew,eHus.

NEPBNYHbBIE PASMELLEHWA C PCXB-UHBECTULINA
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3AMELLAIOLWME OBNNTALAN

HanHble 06.03.2024 Ha 17:30 (McK)

ISIN ISIN Hassanue O6bem c CpepHesa. i
OMUTEHTbI "3ameLaemoro” "zamelyawoulero” |"samewatoulero| BantwoTta | 3amewarowero MoraweHne KT:::: [OXOAHOCTb, % N3m. mﬁzy”‘ Cp. ueHa
BblNycka BblMycka " BblMycka BbIMyCKa, TbiC. Y! rogoBbIX
Bopet Kanutan XS2230649225 RUOOOA105GN3 Bopeuk3026 USD 221 050 17.09.2026 6,00 7,45 va 2,32 97,00
XS1592279522 RUOODA1059A6 [ask3-240  GBP 411 244 06.04.2024 4,25 17,76 A49 0,08 98,97
CH1120085688 RUOOOA105XA5 Ta3k3-27®  CHF 173 185 30.06.2027 1,54 6,72 v2 3,21 85,03
XS1721463500 RUOOOA105C51 [asK3-24E  EUR 446 691 22112024 2,25 7,00 A28 0,71 96,79
XS0906949523 RUOODA105VL6 [asK3-25E  EUR 305 326 21.03.2025 3,13 7,29 v 12 0,99 97,15
XS2157526315 RUOODA105WJ8 [ask3-25E2 EUR 670 015 15.04.2025 2,95 7,43 A 70 1,08 95,38
XS1795409082 RUOOOAL105WH2 [asK3-26E  EUR 457 455 21.03.2026 2,50 7,38 A 33 1,96 91,06
XS2301292400 RUOOOA105RZ4 [asK3-27E  EUR 473 499 17.02.2027 1,50 6,88 A15 2,90 86,05
XS2408033210 RUOOOA105BY1 [asK3-28E  EUR 343 388 17.11.2028 1,85 6,52 A 13 4,50 81,62
XS1951084471 RUOOOA105RG4 [asK3-26[]  USD 892 081 11.02.2026 5,15 6,42 A22 1,86 97,90
Fasmooy  XS1585100389 RUOODAL056U0  ask3-27[1  USD 402 348 23.03.2027 4,95 5,56 v1 2,80 98,51
P XS2196334671 RUOODA105JH9 [ask3-27[02 USD 628 751 29.06.2027 3,00 6,09 A4 3,15 91,10
XS0885736925 RUOOOA105R62 [asK3-28[]  USD 410 083 06.02.2028 4,95 5,90 v 18 3,59 97,00
XS2291819980 RUOOOAL05KUO Fask3-29[]  USD 1171512 27.01.2029 2,95 6,59 A17 4,55 85,38
XS2124187571 RUOO0A105SG2 [asK3-300  USD 1463 726 25.02.2030 3,25 6,58 A 18 5,42 84,25
XS2363250833 RUOO0OA105JT4 [ask3-31[]  USD 479 122 14.07.2031 3,50 6,53 A6 6,41 83,03
XS0191754729 RUOODA105A95 [asK3-34[]  USD 748 626 28.04.2034 8,63 6,86 v3 6,99 113,61
XS0316524130 RUOO0AL05RH2 [ask3-37[]  USD 903 068 16.08.2037 7,29 7,01 A3 885 103,40
X$2243631095 RUOOOAI05QW3 lasKB3026[] USD 1069041  °o%gpowiCl 460 16,07 A53 18 8229
XS2243636219 RUOOOA105QX1 [a3k3-526E  EUR 716 276 B 3,90 21,71 v265 18 7439
XS1577961516 RUOO0A1077H3 [TMK, 3024[] USD 252 131 31.05.2024 5,13 9,27 A 37 0,23 99,10
XS1713473608 RUOO0A1078V2 TTINK 30250 USD 292 090 17.04.2025 595 7,71 v 1,07 98,29
- XS2010044381 RUOO0A107AQ5 TTIK 3026[] USD 303 644 18.02.2026 4,95 8,00 A25 1,88 94,85
XS2131995958 RUOO0A107B43 [TIK 30270 USD 346 639 10.03.2027 4,65 8,10 v3 2,76 91,34
XS2249778247 RUO00OAL07CX7 TTIK 3028[] USD 167 099 26.02.2028 4,80 8,40 va 3,64 88,56
XS2010027451 RUOO0A107D58 [TJIK 3029[] USD 141 112 27.02.2029 4,35 8,51 A5 4,48 84,02
XS1514045886 RUOOOAL059N9 JIYKOWST 26  USD 315 760 02'“'22;%2-05-24 4,75 5,04 A9 2,49 99,43
XS2401571448 RUOO0A1059P4 JYKOWST 27  USD 257 411 25'04'25;5)5-04-24 2,8 4,52 A 10 2,99 95,17
J'IyKonn 1 06.05.30 (06.05.24
XS2159874002 RUOOOA1059Q2 JYKOWMM 30  USD 287 279 BRI 388 5,38 A 33 5,44 92,56
XS2401571521 RUOOOA1059R0 JIYKOWMM 31  USD 253 992 26'10-%;5)6'0“-24 36 5,08 A9 6,60 91,10
MeTanmnonHeecT XS2400040973 RUOOOAL0S5A04 METANMH028  USD 285 780 22.10.2028 3,38 5,59 v2 4,25 91,38
MMK XS1843434959 RUO00A105H64 MMK 302024 USD 307 636 13.06.2024 4,38 7,14 vs 0,27 99,30
Hopunbckuii  XS2134628069 RUOO0A107BL4 HopHuk325[ USD 315 559 11.09.2025 2,55 6,28 A 13 1,6 94,82
Hukenb  XS2393505008 RUOOOA107C67 HopHuk326[ USD 119 561 27.10.2026 2,80 6,13 Al4 2,6 92,19
HIMK XS1843435337 RUOOOAL07ELS HIMK3026-1  USD 275 948 30.05.2026 4,70 6,15 A 60 2,6 97,20
MVIK-
Kopropaus  XS2010026560 RUO00A105146 MMKK1P5  USD 395 000 19.11.2026 5,63 8,04 A 36 2,50 94,57
XS2393688598 RUO00A107B84 Coskom30-1  USD 116 426 Beccpouras 7,60 14,87 A 15 2,7 84,52
(17.02.2027 Call)
XS2113968148 RUO00A107C59 Coskom30-2 USD 16 773 (Ogg‘;?ggggg"am 7,75 11,96 A 30 1.2 96,00
CoBkombaHk
XS0973219495 RUOOOA107CMO Coekom30-3 USD 6 475 Beccpounas 2,00 41,47
XS2010043656 RUOO0A107E99 Coekom30-4 USD 25222 07.04.2030 8,00 8,27 A2 32 99,88
(07.04.2025 Call)
CoBkomroT XS2325559396 RUOOOA105A87 CKd 302028 USD 317 813 26.04.2028 3,85 5,45 va 3,80 94,38
BeccpoyH.

Turbkochp ~ XS1631338495 RUOD0A107738  TCSperpl — USD 72 992 (s oastcan 11,99 7,89 A 133 06 102,20
Baik XS2387703866 RUO00A107746 TCSperp2  USD 130 060 (zoi‘f_gggg”c'a”) 6,00 14,99 v2 2,7 81,35
TMK XS2116222451 RUOO0A107IN3 TMK 302027 USD 349 904 12.02.2027 4,30 6,24 AO 2,78 95,10

SocA XS2099039542 RUOO0AL06G31 ®ocA3025- USD 96 941 23.01.2025 3,05 5,20 A 68 0,87 098,23

OCATPO 52384719402 RUODOA106G56 ®ocA3028- USD 115 327 16.00.2028 2,60 5,22 v 10 4,23 89,79
Beccpounas

XK® Bank ~ XS2075963293 RUO00OA107L82 XKOB T1-01 USD 39 645 8,80 26,19 A23 6,3 89,70

(07.02.2025 Call)

yTn3 XS2010044548 RUO00A107JYO 4TMN3302024 USD 261 473 19.09.2024 4,50 6,60 V 160 0,53 98,96



OBJINMTALUUMN B FOAHAX HA MOCBUPXE

[aHHble 06.03.2024 Ha 17:30 (Mck)

CpepnHeBs.
[0X-Tb K
roraLieHuio
(odpepTe), %
roloBbIX

KpaTtkoe
HauMeHoBaHWe

[ropa-uwns,
ner

Morawenve

OTpacnb

KynoH, % rog. OdcpepTa**

AlTb®AB2P20
METANVH1P1
METANMH1P3
METANVH1P7
METANMVH1P5
METANMH1P2
HopHukB1P5
Montoc B1P2
PocHdT2P13
PocHpT2P12
PYCAIl BO05
PYCAIN BO06
PYCAN 1P1
PYCAN 1P2

PYCAI 1P5

Cerexa3P1R

CK® 1P1CNY
HOrK 1P1

HOrK 1P2

RUOOOA105NH1
RUOOOA1057A0
RUOO0A105M75
RUOOOA107K18
RUOOOA1071S3
RUOO0A1057D4
RUOOOA105ML5
RUOO0A1054W1
RUOOOA105ZC6
RUOOOA1057S2
RUOOOA105104
RUO0OA105112
RUOO0A105C44
RUOOOA105PQ7

RUO0O0A1076U8

RUOOOA105EW9

RUO0O0A1060Q0
RUOOOA105GS2

RUOO0A1061L9

Banku
YepHasa meTannyprus
YepHasa meTannyprus
YepHasa meTannyprus
YepHasa meTannyprus
YepHasa metannyprus
LiBeTHast meTannyprus
[o6biva AparoueHHbIX MeTanmnos

HedTeraszoeas oTtpacrnb
HedTerasosas otpacnb
LiseTHas meTannyprus
LiBeTHas meTannyprus
LiBeTHas meTannyprus
LiBeTHast meTannyprus

LiBeTHast meTannyprvs

LienntonosHo-6ymaxHas n
nepeBoobpabatbiBatoLlas

BopgHbii TpaHcnopT
[obblya aparoueHHbIX MeTannos

[o6blya AparoueHHbIX MeTannos

*B TabnuLe npeacTaBneHbl BbiMycku € (PUKCUPOBaHHBLIM KYNOHOM
**B KayecTBe AaTbl 0PepThl ykasaHa JaTa NocrnegHero AHA nepuoaa npeabasrieHus K Bbikyny obnurauumin

4,00%

3,10%

3,70%

3,25%

5,75%

5,90%

3,95%

3,80%

3,05%

3,50%

3,75%

3,95%

6,70%

7,20%

3,90%

4,15%

4,95%
3,95%

5,50%

4,11

5,79

3,49

5,48

7,30

15,17

v?2

A 51

A 37

18.03.2024

17.09.2024

31.07.2024

31.07.2024

06.11.2025

23.12.2024

13.09.2024

11.12.2025

25.12.2025

14.04.2026

10.09.2027

15.12.2025

24.08.2027

07.03.2033

07.09.2032

28.07.2027

28.07.2027

24.04.2025

23.12.2025

08.05.2026

22.10.2037

24.03.2026

19.11.2024

01.04.2025

CpepnHeBs.
Liena

99,27

98,96

96,74

100,00

99,88

93,97

99,76

94,08

100,00

98,77

98,73

98,72

98,09

98,64

100,24

85,07

98,84

99,11

99,65



HALL BbIBOP

HaHHble 06.03.2024 Ha 17:30 (Mck)

CpeaHeBss.
nox-Tb Kk Wamenenve, [Lropa-
rnoraLleHuno 6.n. uua, net
(odbepte)

YpoBeHb
KpeanTHO
ro pucka

Kpatkoe

Otpacnb KynoH Odpepra* MoraweHnne

HanveHoBaHune

Hwnakun ypoBeHb pucka - aropaumsa go 1,5 net

Huakun
Huakun
Huakun
Huakun

Huakun

Huakun
Huzkuin
Huzkuin
Huzkuin

Huzkuin

CpeaHui

CpegHui

CpegHuii

CpegHuii

CpepgHuii

CpegHuii

CpegHuii

CpeaHui

Bbicokui

Bbicokui

Bbicokui

Bbicokui

Bbicokuit

Bbicokuii

Bbicokuii

BTb B1-320
AsTogop6P1
Cb6ep Sh33R
B3B1P-34

Poccetn1P7

Allb®AB2P23
MTC 1P-20
MB001P26P
ABTOn0p3P2
B3B2P-33

CamonetP11

Catnlpb2P1

'TNK BO-06

iCenkt1P2R

Catnlpb2P2

PECOIubMN22

Hosotp 1P3

HosabeBbl15

A3BYKABKIM1
XangpcHBO01
COJICBET1P1
iBYLL 1P1
Muonep 1P6
lOBenut 1P1

bxu-rp 2P3

RUOO0A106M25
RUOOOA106XP1
RUOOOA103WV8
RUOO0A105JU2
RUOOOA105PH6

RUOO0A106AJ2
RUOO0A104SU6
RUO00A1064G3
RUOOO0A104XR2
RUOO00A104Z748

BaHku
CTpounTenscTBo
BaHkn
BaHkn

OrnekTposHepreTuka

BaHkn

CBs3b U TeNleKOMMYHMKauuna

Barkn
CTpounTenbcTBo

BaHkn

9,05%
14,11%
9,00%
9,35%
8,80%

9,60%
11,75%
10,00%
10,65%
10,20%

15,64%
15,21%
15,47%
14,56%
14,72%

14,46%
13,46%
14,37%
14,34%
13,86%

A 23
v
A 114
A 57
Vv 52

A 28
vi4

v3

0,38
0,52
0,67
0,72
1,22

1,59
1,91
2,26
2,83
2,86

CpegHun ypoBeHb pucKa - gropaumsa oo 3 net

RUO00A104JQ3

RUOOOA1053A9

RUOOOA0JVWJ6

RUOOOA105FS4

RUOOOA105X64

RUOO0A106DP3

RUOOOA105CM4

RUOO0A104Y15

CTpounTenbCcTBO 34aHNUM

CTpounTenbcTBo

JIMsuHr n apenga

WT cepsuckl 1 MO

CTpouTenbCTBO 3aaHui

JIMsuHr n apenga

XK/n TpaHcnopT

Mp-BO NpoAyKTOB U
HanuTKoB

12,70%

12,15%

11,64%

11,50%

12,20%

10,90%

11,70%

10,85%

16,37%

14,77%

15,45%

15,83%

15,90%

14,73%

15,83%

15,48%

0,92

1,08

1,31

1,36

1,55

1,6

1,82

2,08

Bbicokuin ypoBeHb pucka — gropauuns o 3 net

RUOOOA100HE1L
RUO00A103Q08
RU000A1074Q1

RUOOOA104WS2
RUO00A104735

RUOOOA105PKO

RUO00A106Z38

FMCG putenn

Cneu,vlanmzmpoaaHHaﬂ
PO3HUYHaA TOProesa
CrleLl,VlaJ'II/I3MpOBaHHaﬂ
PO3HUYHasA TOProesna

[Opyrue otpacnu

CTpounTenscTBo

MaroToBnexue ogexabl v
akceccyapos

CTpounTenscTBo

*B Ka4yecTBe [jaTbl OhepTbl ykasaHa aata nocnefHero AHA Nepuosa NpeabsBIeHns K Boikyny obnuraumin

11,00%
10,50%
15,25%
13,50%
11,75%
13,40%

15,40%

17,97%
16,01%
15,93%
15,42%
16,91%
15,34%

15,77%

A 14

V 43

A 26

vo
v 22

v 23

Vv 16

0,28
0,57
1,02
1,18
1,28
1,58

1,59

24.06.2025

Hwnsknn yposeHb pucka - gropauma ot 1,5 go 3,5 ner

18.10.2026

11.02.2025

11.04.2025

12.06.2026

21.06.2024

26.07.2024
20.09.2024
15.11.2024
03.12.2024
08.12.2037

30.11.2025
01.05.2026
18.04.2033
01.07.2027
15.07.2027

08.02.2028

09.10.2026

11.07.2025

13.08.2025

20.10.2025

11.11.2025

05.03.2026

03.06.2033

15.06.2029

25.03.2025

17.04.2025

25.06.2025
04.12.2025

23.12.2025

29.09.2026

97,92
99,85
96,20
96,74
93,95

93,42
97,98
91,68
91,67
91,51

97,24

101,41

98,25

96,25

94,99

95,84

95,14

92,24

98,36
97,39
100,38

98,71
94,96

98,24

100,75

#PCXbB NHuBecTnumnmn



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.



