#PCXB NHBecTuuumn , 03.04.2024

OOJIOBbIE PbIHKU

KOPOTKO 3A AEHb

*  YYaCTHMKM POCCUMCKOrO pbiHKa obnuraumm Gombluyld YacTb TOProB B CPeAy BO3AEPXMBANUCb OT aKTUBHBLIX AEWCTBUN, 4TO
no3sonuno kotupoBkam OP3 noka3aTb yMepeHHbI pocT Ha HebonblwoM obbeme caenok. WHaekc RGBITR Ha 18:30 pacteT Ha
0,12% npu aTom 06bem cAenok B Bymarax, BXOASILLMX B MHAEKC, cocTaBun nuwb 5 mrpa py6. CTaBku OEHEXHOro pbiHKa BbIPOCIN:
RUSFAR O/N go 15,47% (+6 6.n.), a ctaBka MOEXREPO pno 15,25% (+1 6.n1.).

*  AykumoHbl O®3. /HBecTOpbl BHUMATENbHO crieawnu 3a nepsbiMU aykumoHamn MuHdUHa B HOBOM kBapTane: 1- aykumoH no
npogaxe nuHkepa OP3-MH 52005 oxunaaeMo He COCTOSANCH B CBA3M «C OTCYTCTBMEM 3asiBOK MO NpUeMIIeMbIM YPOBHSAM LIEH», Ha 2-M
aykumoHe MUHGUH pasMecTun He cambll «AnuHHBbIAY OP3 26242 Ha 54,76 mnpg pyb. npu cnpoce 1245 mnpg py6.
CpepnHeB3BelleHHass OOXOOHOCTb cdopmupoBanacb Ha ypoBHe 13,34% npu ueHe 85,044% ot HomuHana. lMpemusi K ypOBHIO
CpeAHEB3BELLEHHOW JOXOAHOCTM BbiMycka BO BTOPHUK (13,27%) coctaBuna 7 6.n.

+ B kopnopaTtuBHbIX ¢hrioaTepax TOproBas akTUBHOCTb Takke 3HauYMTENbHO COKpaTunack — 06bem caenok efsa npesbilwaeT 750 MiH
py6. B MasnpomKO7 n MasnHdp3PIR Toproseii 060poT B Bymarax npesbicun 2 mrpa pyb. un 1,6 mnpg py6. cooTBeTcTBEHHO. [pn LeHe
HWxe HoMuHana (99,7%) npuenekartensHo Bbirmagut MTC 2P-05 (KC +1,3%; CY ~15,8%).

+ «Knaccuueckue» koprnopatMBHble 60HABLI TOpryloTcs B 6okoBuKe. [MprBnekaTenbHble LeHOBbIE YPOBHU crioxunucs B HoBoTp 1P3
(g-spread ~210 6.n.), Megcu 1P03 (g-spread ~220 6.n.), MoutaPB1P6 (g-spread ~220 6.n.), Megcu 1P02 (g-spread ~225 6.n.),
MoutaP2P04 (g-spread ~230 6.n.). B 6onee goxogHOM cerMeHTe MHTepec MoryT npeacTtaBnsAtb 60HAbI AeBenonepoB - CamoneTP13
(g-spread ~220 6.n.), CatnlpB2P3 (g-spread ~330 6.n.), Bpyc 2P02 (g-spread ~370 6.1.), a Takke HOBbI BbINycK puTeiinepa, O'KEMN
B1P6 (g-spread ~320 6.1.).

* B yetBepr, 4 anpens, BOb npoeenet cbop 3asBok Ha dnioatepbl 06bemoM oT 50 mnipa py6. ¢ npuesskon kK RUONIA

* Evraz He noracut eBpoobnaraunn-2024 n3-3a oTcyTCTBUSA NuueHaum ot OFSI

*  MTC-BaHk packpbin pe3ynbtaTtbl 3a 2023 rog no PCBY — ¢hnoamep MTC-baHk03 moxem 6bimb UHMEpPeceH.

* [nobanbHble pbiHKM obnurauumn. 10-netHune kasHadenckme obnuraumm CLUA npubasunu 3 6.n., go 4,39%. Poct genoson
aKTMBHOCTM B cdiepe yCnyr HeOXuOaHHO 3amMeanuncs B MapTe MNpu pe3koM CHMXKEHUM LeH B 3TOM cektope. Pesynbrart
6naronpuaTcTByeT ToMy, 4Tobbl PPC NpuHsna pelleHne O CHKEHMN CTaBKU B UOHE, CHU3MB AaBrieHne NpoaaBLIOB B Ka3HAYENCKNX

obnurauyusax CLUA Ha aTov Hegene nocne Toro, Kak psig 9KOHOMUYECKMX OTYETOB NPOAEMOHCTpMpoBan ykpenneHne akoHoMmukn CLUA.
dbroyepchbl Ha fed rate nokasbiBatoT, YTO NOYTH 60% pbiHKA CKMNOHATCS K TOMY, 4TO PPC CHM3UT NPOLEHTHbIE CTaBKM B MIOHE.

HE ABNAETCA WHBECTULOHHOW PEKOMEHOALIMEN



OONTOBbIE PbIHKU KINOYEBbBIE MHOVKATOPHI

YyacTHUKM pOCCMﬁICKOFO PbIHKa ob6n VII'aLWIl7I KnioueBble cTaBkm / Mocnenxue Mpeabiaywee

BONbLLYIO YACTb TOPrOB B CPE/Y BO3AEPKMBAMNCH OT AKTUBHbIX 1 pnauws Aanble 3naueHue
y P peRy Bosaep ®PC CLLA 5,50 5,50 5,50

AeVicTBUiA, 4YTO Mo3BONMMO  koTMpoBkaM O®3  MokasaTb  pugpnsuws s CLUA, %
YMEPEHHBIN POCT Ha HebonbloM 06beme caenok. [JJOXooHOCTM — FOAoBbIX
O®3 ¢ aopauveit Gonee 4-x neT cHwkawTcs Ha 5-10 6.1 4P PP 16,00 16,00 16,00

n PD, %
MHpekc RGBITR Ha 18:30 pacteT Ha 0,12% npu 3TOM 06beM ro?;::im ? 7,61 7,58 7,48

Ha Hayano roga

3,80 3,90 3,20

chenok B Gymarax, BXOASIUMX B MHOEKC, COCTABMA MWL 5 poror oo Mocneame o owe  Vi3WCHavana
6. C : RUSFAR O/N Aannsle ' oha
MApa py6. CTaBKN [EHEXHOMO PbiHKA BbIPOCIM: Py6ne/ fonnap 92.40 v 0206 50,
no 15,47% (+6 6.I'I.), a ctaBka MOEXREPO po 15,25% (+1 Py6ns/EBpo 99,96 A 0,4% A 1,4%
6.n.). Espo/fonnap 1,08 A 0,5% v 1,9%
VIHBECTOPbI BHUMATENbHO Creaunmy  3a nepsbiMu  VIHASKS Aonnapa 104,38 v 042% A 30%
" L RUSFAR O/N 15,47 A6 A 16
aykuvoHamu MuHMHa B HOBOM KBapTane: 1-i aykumoH mo 7' =~ 1o25 . ‘o

npogaxe nuHkepa OP3-UH 52005 oxmaaemMo He COCTOSNCS B TopapHbie puiHku
CBSI3U «C OTCYTCTBMEM 3asiBOK MO MPUEMIIEMbIM YPOBHAM LigH», 3071070 228318 A 0,11% A 10,7%
- o 0, 0,
Ha 2-M aykunmoHe MuHUH pasMecTun He camblii «AnuHHbIAy  Ho®T Brent ) 89,60 A 0.76% A 16,:3%
WUnpekckbl MockoBckomn
OP3 26242 Ha 54,76 mnpg py6. npu cnpoce 124,5 mnpa py6.  6upxm

CpenHeB3BeLLeHHas! JOXOAHOCTb chOPMUPOBANach Ha YpOBHE '\M"MBB 063 (RGBITR) 36?(’)%4i23 : 8’(1522;0 : 2':(0;"
HOEKC f , 0 , 070

13,34% npu ueHe 85,044% oT HoMUHana. MNMPemust K YPOBHIO  poccpiickuit poitok 003
CcpenHeB3BELLUEHHOW AOXOAHOCTH BbiMycka BO BTOPHUK (13,27%) O0d3 1Y 14,39 v 6,0 A 160,2
coctaBuna 7 6.n. Mo 3aBeplueHnio aykuuoHoB oBopoTbl OP32Y 13,80 A 20 A 1141
0b3 26242 0.3% 03 5Y 13,03 A20 A 1190
KOTUPOBKM rnojckouMnu B MomeHTe Ha 0,3%, [0 Jus 1oy 13.23 v 30 A 1534
85,3%. Hanbonee nuKBMAHBIMU BbINYCKAMUN B «KIACCUYECKUXY»  FnoGanbHble pbiHkM

= Mocnenxue W3m. 3a 1 peHb WU3m. ¢ Hau. ropa
O®d3 no-npexHemy 6binn OP3 26242 (ytm 13,33%; dur 4,2y, ‘2’332,’25‘2"3 {Zakeielia o ©.n) 6.n)
price -0,23%), O®3 26241 (ytm 13,4%; dur 5,5y; price +0,39%) UST 2y 4,71 All A 482
n O®3 26244 (ytm 13,49%; dur 6y; price +0,36%). UST 10Y 4,39 A6l A 27
KoTuposku  O®3  nuHkepoB M chnoaTepos | oPManws 10Y 2,41 V02 A 381
®paHuma 10Y 2,92 v 0,5 A 364
NPenNMyLLIECTBEHHO CHWXaloTcA 6e3 o06bemoB. BMeHeHHas  |1naima 10v 3.27 A08 A 279
MHNAUMS Ha Gnwxkanwme 4 roga coctaBuna nopsigka 7,7%,  Wranus 10Y 3,84 A 38 A 128
npu cHuxeHun kotmposok OP3 NH 52002 (ytm 5,5%; dur 3,8y;
price -0,14%).
B KopriopaTuBHbIX dhrioaTepax TOProBasi aKTUBHOCTb Kpusaa UST
TakKe 3HauYUTEnbHO CcoKpaTunace — o0Obem caenok ensa 5,50 6,0
npesbiwaeT 750 mnH py6. MNMo-npexHemy MHTEpec MHBECTOPOB 535 4.0
choKycrpoBaH Ha OAHOM M3 Hawux ¢aBoOpUTOB Cpeam 5,00 2,0
ANuHHBIX pnoatepos - HopHWkB1P7 (KC +1,3%; CY ~15,7%; =& 0,0 é
price +0,06%). B Bbinyckn asnpomKO7 (Ruonia +1,2%; CY §4'?5 20 T
~15%; price -0,35%) u la3nHh3PIR (Ruonia +1,2%; CY 2450 Y-
~15,6%; price -0,27%) BO BTOPOil MOrOBUHe AHS mpuwnn = 425 60 2
KpyrnHble NokynaTenu — TOproebIi 060poT B Bymarax npesbicun ':‘[4,00 U E
2 mnpa py6. n 1,6 mnpa py6. cooTBeTCTBEHHO. Mpun LeHe Huxe 375 ) ﬁ.Um
HoMUHana (99,7%) npuenekaTensHo BuIrMsanT MTC 2P-05 (KC 350 Wam. 33 feHs em===02.0424 ==—=010424
+1,3%; CY ~15,8%; price -0,17%). Ha TeKkywmx LEHOBbIX 0 10 fer 20 30
YPOBHSAX WMHTEPECHbI Takke W Hawu (HaBoOpuUTbl B CEKTOpE -
ADPBAHK1P11 (KC +2,5%; CY ~16,7%), MasnHp3P8R (KC
+1,3%; CY ~15,5%), MNasnH3P10R (KC +1,3%; CY ~15,6%),
MTC-BaHk03 (Ruonia +2,2%; CY ~15,8%). Kpnsan O®3
«Knaccuueckme» koprnopaTuBHble 6OHABI TOPryTCS B 15,50 3. 33 feHs 15
HeWTpanbHOM TpeHAe — B «rofybbiXx (ULLKax» [OXOLHOCTU 15.00 — ()2 (424 10
Hanbonee NUKBMAHBLIX BbIMYCKOB CHU3UNWCb Ha 5-10 6.n., BO 2- - 14,50 — (1 4. 24 E
M 3llernoHe Mnpodaxu € HebGonblMM  NPeuMyLLeCTBOM :5'14-00 %
npeobnagatT — goxoaHocTn AA-60HA0B BLIPOCiM Ha 10 6.n. B 513,50 0 8
[aHHbIX CerMeHTax rpuBrieKaTernbHble LEHOBblE  YPOBHU %13.00 §
cnoxunucb B HooTp 1P3 (g-spread ~210 6.n.), Meacu 1P03 = 12,50 -5 L%
(g-spread ~220 6.n.), MNMouytaPB1P6 (g-spread ~220 6.n.) wn 12,00
Megacn 1P02 (g-spread ~225 6.n.), MNoytaP2P04 (g-spread ~230 11,50 -10
6.n.). B ©Gonee [OXOOHOM CErMEHTE WHTEpec MoryT 11.00 fet L.
npeactaensatb 6oHabl aesenonepos - CamonetP13 (g-spread ' 0 25 5 7.5 10 12.5 15

~220 6.n.), CatnlpBb2P3 (g-spread ~330 6.n.), bpyc 2P02 (g-

spread ~370 6.n.), a Takxe HOBbI BbiNyck puTeiinepa O'KEMN

B1P6 (g-spread ~320 6.1.). OaHHble 03.04.2024 Ha 18:00 (MCK)
HE ABNAETCS UHBECTULYOHHOM PEKOMEHIALEN



B kBasuBanoTHbIX obnurauusax obbem Topros npesbicun 4,5 mnpg pyb., npu atom 4yTb Gonee 2 mnpa py6. npownu B
3ameLlaroLmx Beinyckax asnpoma: MasK3-37[1 (+0,6%), Ma3k3-34[ (+0,52%), Ma3K3-31[ (-0,01%), MasKb3026[ (-0,01%),
a3K3-27E (+0,27%). B Bbinyckax ApyrMx aMuTeHTOB npeobnaganu npopgaxu - ®ocA3028- (-1,03%), CKd 302028 (-
0,78%), HITMK3026-[] (-0,38%).

FmobanbHble pbiHKKM ob6nuraumn. [JoxogHoctn US Treasuries Bblpocnu - 10-neTHue kasHadenckue obnurauum CLUA
npunbasunu 3 6.n., 8o 4,39%, B TO BPEMS Kak [OXOOAHOCTb 2-NeTHUX obnurauun ysenuuunace Ha 1 6.n., oo 4,71%. duHamuka
OONroBbIX 6eHYMapkoB Obifia Bbl3BaHa CHWXeHMeM OGu3Hec-akTMBHOCTM B cekTope ycnyr CLUA. PocT aenoBoi akTMBHOCTU B
cdepe ycnyr HEOXKMAAHHO 3aMeANUCcs B MapTe NPy Pe3KoM CHUXEHUW LieH B 3TOM cekTope. Pe3ynbTat Gnaronpustcieyet
ToMmy, 4TOObl ®PC NpuHsna peLleHne 0 CHUXKEHUM CTaBKW B UIOHE, CHU3NB AaBrieHne NpoAaBLOB B Ka3HAYelCcKnx obnuraumsax
CLUA Ha aTon Heperne nocne TOro, Kak psi 3KOHOMWUYECKMX OTYETOB NMPOAEMOHCTPUpOBarn ykpenneHne akoHomwuku CLUA.
duroyepcol Ha fed rate nokasbiBatoT, 4TO NouTH 60% pbIHKa CKIOHATCA K TOMY, 4TO ®PC CHM3UT NPOLEHTHbIE CTaBKMN B MIOHE.

HOBOCTWU

B yeTBepr, 4 anpensi, BOb npoBegeT c60op 3aABoOK Ha hnoaTepbl 06eMoM oT 50 mnipa py6. ¢ npuBsaskon kK RUONIA

4 anpenst BOb npoBegeT cbop 3asiBOk Ha 8-neTHue obnuraumm cepun MBO-002P-40 o6bemom He meHee 50 mnpg pyo6.
KynoHbl no Bbinycky OyayT nepemeHHbiMu M KBapTanbHbiMu. OpueHTup cnpega Kk RUONIA - He 6Gonee 150 6.m.
Texpa3MelLieHne 3annaHMpoBaHo Ha 9 anpens.

B Hacmosiwee epemsi 8 obpaweHuu Haxodumcsi 24 ebinycka bupxeeabix obrueayuli obvemom 623,9 mpd pyb., 3 ebinycka
knaccuyeckux 6oHOo8 Ha 35 mnpd pyb. u dsa ebirlycka bupxxesbix obnueayul Ha $900 mnH. Cpedu obnueayuli 6aHka Mbl
obpawaem sHumMaHue Ha ¢hbrioamepsbi ¢ npussdkoli kK RUONIA — BOEP-36 (Ruonia +1,7%; CY ~15,7%), BO6P-37 (Ruonia
+1,8%; CY ~15,6%) u BO6P-39 (Ruonia +1,45%; CY ~15,5%).

Evraz He noracut eBpoo6narauuun-2024 us-3a otcytcTBusi nuueH3sumn ot OFSI

pynna Evraz coobwwmna, 4To HECMOTPSA Ha OOCTATOYHYI NMKBUOHOCTb KOMMAHWW, HE CMOXET MOMHOCTBK UIMU YacTUYHO
noracutb eBpoobnurauun, noanexawne noraweHuto 2 anpena 2024 roga wu3-3a oTcyTCcTBMS nuueHsum ot OFSI
BenunkobputaHum ons coBepLUeHnst NnaTexen.

MTC-BaHk packpbin pe3ynbTatbl 3a 2023 rog no PCBY — chnoatep MTC-BaHk03 MoxeT ObITb UHTEPECEH.

YucTtasa npubbinb MTC-6aHka Bbipocna B 4 pasa, Ao 12,3 mnpg py6. npotus 3 mnpg py6. B 2022 roagy. YncTble NpoLeHTHbIe
poxoabl 6aHka no utoram 2023 roga yBenuuunuck Ha 50% un gocturnun 36,6 mnpa py6. YncTtble NpoLeHTHble A0XOAbl Nocne
co34aHus pe3epBOB Ha BO3MOXHbIE NOTepy cocTaBunu 7,6 mnpa py6. KomnccrnoHnHble foxoabl B 2023 rogy Bo3pocnu Ha 43%,
o 30,3 mnpga py6. KomuccrnoHHble pacxogbl coctasunm 8,5 mnpg pyb., onepaumoHHble pacxobl - 31,1 mnpg py6.

MTC-6aHk BxoauT B uncno 40 kpynHenwmx 6aHkoB Poccun no BennunHe akTMBOB, KOTOPblE YBENUYMNNCH 3a rod Ha 34%, Ao
476,6 mnpg py6. CpeacreBa KIMEHTOB, He SBMSIOLLMXCA KpeaAUTHbIMU opraHusaumamu, B 2023 rogy coctasunmn 334,2 mnpa
py6., 4To Ha 29% GonbLue, Yem rogom paHee. Bknaabl umanyeckux nuu, B Tom yucne UMM, yBennymnuck 3a OTYETHBIN rof Ha
38% wu coctaBunu 198,3 mnpg py6.

B Hacmosuee epems 8 obpauweHuu Haxodumcsi 2 8blflyckos bupxesebix obnu2ayuli komrnaHuu Ha 17 mapd py6. —
knaccuyeckul 8birnyck MTC- baHk02 (ytm 15,0%; dur 1,2y; g-spread ~80 6.11.) u ¢prioamep MTC-baHk03 (Ruonia +2,2%; CY
~15,8%). Takxe 8 KoHUe mMapma baHk coobwarn o nnaHax pasmMecmums 8binycku beccpoyHbix obnueayul ceputi 05CYE u
06CYbB cymmapHbimM 06bemom 18 mpd pyb.

NEPBNYHBIE PASMELLEHVA C PCXB-UHBECTULINA

O6bem , MIH Cpok o

PentuHr
OMuUTEHT/BbInyck 227k ({2 (A QUL ] CETL OpwueHTUp No KyMoHy (AOXOAHOCTH) OATEI (AKPA/
He yka3aHo pasmeLLeHus norawueHust
OkcnepT PA)
VHOE) (net)
OpUEHTUP MO JOXOAHOCTU: HE Bbille
AO «JP-Tenekom XonauHr», 04.04.2024/ 3HaueHnst G-curve Ha cpoke 2 roga +
cepun MNB0-02-06 7000 09.04.2024 375 6.1, (Ha 03.04.2024 He Bbile 30 2/5 /TuA-
17,42%)
OpWeHTUp No cTaBke KyrnoHa
Poccenbxo36aHK, AONBbLINYCK  He MeHee 5 (nepemerkeiit): RUONIA + cnipea 130 29.01.2027

16.04.2024 6.n. Tekywas craska kynoHa 17,08% 31 AA(RU)/-

cepum BO-03-002P 000 LieHa paamelieHmsi: 100% ot (2.8 rona)
HoMuHana +HK
12.03.24 r./c14.03.24 1.
Manpa-obnurauum. OpueHTMp no
000 «CnaBsaHck IKO», 001P- 400 MnH AO Aatel pva3n6/|eu.|eHMﬂ cTaBke KyroHa:11,00% rogoBbix 91 2 BBB(RUY/
03Y toaHen MOCRIEAREN obnuramn (0oxo0Hocmb K noeaweHuro 11,46% (RU)/-

BbiMycka, HO He no3aHee 20008b1X)

15.04.2024 HE ABAAETCS UHBECTULIVIOHHOM PEKOMEHAALIVEN



3AMELLAIOLWME OBNNTALAN

HanHble 03.04.2024 Ha 16:00 (mcK)

ISIN ISIN HaseaHue [o]e1Y] CpepnHeBa.
o o Q ' CraBka 5 [iopaums,
OMUTEHTBI 3amMeLLaeMoro 3aMeLLaloLLero’ 3amellatolero| B 3amMeLLaoLLero MorawueHne KyoHa |AOXAHOCTS, % Nam. net Cp. ueHa
BbINycka BbiNycka " BbiNycka BbIMYyCKa, ThIC. Y rofOBbIX
221 050 17.09.2026 6,00 6,50 A 14 2,31 99,09

aniota
Bopeu Kanvtan XS2230649225 RUOO0A105GN3 Bopeuk3026 USD

XS1592279522 RUOO0A1059A6 [ask3-24d  GBP 411 244 06.04.2024 425 51,55 A4410 001 99,68
CH1120085688 RUOOOA105XA5 [ask3-27¢  CHF 173 185 30.06.2027 1,54 6,55 v2 3,14 85,77
XS1721463500 RUOOOA105C51 [askK3-24E  EUR 446 691 2211.2024 2,25 6,04 v 24 0,64 97,68
XS0906949523 RUOODA105VL6 [asK3-25E  EUR 305 326 21.03.2025 3,13 6,12 AO 0,96 98,40
XS2157526315 RUOOOA105WJ8 [ask3-25E2 EUR 670 015 15.04.2025 2,95 6,15 v 40 1,00 96,89
XS1795409082 RUOOOAL05WH2 [ask3-26E  EUR 457 455 21.03.2026 2,50 6,22 v 32 1,94 93,31
XS2301292400 RUOODA105RZ4 [ask3-27E  EUR 473 499 17.02.2027 1,50 6,53 vo 2,83 87,18
XS2408033210 RUOOOA105BY1 [ask3-28E  EUR 343 388 17.11.2028 1,85 6,36 A 13 4,42 82,45
XS1951084471 RUOODA105RG4 [ask3-26[]  USD 892 081 11.02.2026 5,15 5,79 A 13 1,78 99,03
Fasnpow ~ XS1585190389 RUOODAL056U0  [ask3-274  USD 402 348 23.03.2027 4,95 5,35 A 10 2,79 99,11
XS2196334671 RUOODA105JH9 [ask3-27[02 USD 628 751 29.06.2027 3,00 5,73 A 10 3,08 92,25
XS0885736925 RUOOOA105R62 [asK3-28[]  USD 410 083 06.02.2028 4,95 6,00 v2 3,52 96,72
XS2291819980 RUOOOAL05KUO ask3-290,  USD 1171512 27.01.2029 2,95 6,22 A4 4,47 86,92
XS2124187571 RUOO0A105SG2 [ask3-30[  USD 1463 726 25.02.2030 3,25 6,30 vs 5,35 85,59
XS2363250833 RUOOOAL105JT4  [ask3-31[]  USD 479 122 14.07.2031 3,50 6,28 AO 6,35 84,46
XS0191754729 RUOO0A105A95 [ask3-34[]  USD 748 626 28.04.2034 8,63 6,42 vs 6,97 117,00
XS0316524130 RUOO0A105RH2 [ask3-37[]  USD 903 068 16.08.2037 7,29 6,45 v7 8,89 108,41
XS2243631095 RUOO0A105QW3 MasKB3026[] USD 1069041  Pegpeical 460 16,68 A114 174 8239
X$2243636219 RUOOOA105QX1 [ask3-526E  EUR 716 276 Beccpom <@ 3,90 22,47 viss 177 7484
XS1577961516 RUO00A1077H3 [TMK, 3024[] USD 252 131 31.05.2024 513 6,37 v 57 0,16 99,81
XS1713473608 RUOO0A1078V2 [TIK 30250 USD 292 090 17.04.2025 595 6,94 A28 0,99 99,14
- XS2010044381 RUOO0AL07AQ5 TTIK 302601 USD 303 644 18.02.2026 4,95 7,27 \ & 1,80 96,21
XS2131995958 RUO00A107B43 [TJIK 30270 USD 346 639 10.03.2027 4,65 7,53 vs 2,76 92,88
XS2249778247 RUOOOAL07CX7 [TIK 30281 USD 167 099 26.02.2028 4,80 7,26 V36 3,57 92,18
XS2010027451 RUOO0A107D58 [TIK 302901 USD 141 112 27.02.2029 4,35 7,60 v 14 4,41 87,41
XS1514045886 RUOOOAL059N9 JIYKOWST 26  USD 315 760 02'“'2&5%2'05'24 4,75 4,42 A0 241 100,92
XS2401571448 RUOO0A1059P4 JYKOWST 27  USD 257 411 26'04'207&55;3'04-24 2,80 4,62 A23 2,91 95,00

J'IyKonn 1 06.05.30 (06.05.24
XS2159874002 RUOOOA1059Q2 JYKOWMM 30  USD 287 279 BRI 388 5,07 v2 5,37 94,10
XS2401571521 RUOOOA1059R0 JYKOWMM 31  USD 253 992 26‘10'301;5)‘5‘0“'24 3,60 4,98 Al 6,53 91,74
MeTannonHsect XS2400040973 RUOOOA105A04 METAMMH028  USD 285 780 22.10.2028 3,38 5,26 v3 4,18 92,70
VIKE XS1964558339 RUOOOALO7VWY MKB 3024-2  USD 77 942 25.06.2024 7,12 6,29 v 103 5,3 100,19
XS2384475930 RUOOOAL07VV1 MKB 3026-2 USD 160 108 21.09.2026 3,88 6,77 A2 6,3 93,75
MMK XS1843434959 RUOO0A105H64 MMK 302024 USD 307 636 13.06.2024 4,38 6,62 A257 0,19 99,58
Hopunbokuii  XS2134628069 RUOO0A107BL4 HopHwk325[ USD 315 559 11.09.2025 2,55 5,14 v 10 1,6 96,54
Hukenb  XS2393505008 RUOOOA107C67 HopHuk326[ USD 119 561 27.10.2026 2,80 5,13 A7 2,6 94,60
HIMK XS1843435337 RUOOOA107ELS HIIMK3026-1  USD 275 948 30.05.2026 4,70 5,10 A13 2,6 99,30
Kop:c':'p':um XS2010026560 RUO00A105146 TMWUKK1P5  USD 395 000 19.11.2026 5,63 6,52 AO 2,43 98,11
XS2393688598 RUO00A107B84 Coekom30-1  USD 116 426 (lﬁggfgg;;ac"au) 7,60 12,04 v2 2,7 90,49
XS2113968148 RUO00A107C59 Coskom30-2 USD 16 773 beccpourias 7,75 14,47 A 160 1,2 94,01

(06.05.2025 Call)

CoBkombaHk
XS0973219495 RUOOOA107CMO Coekom30-3  USD 6 475 Beccpoutas 2,00 31,50
XS2010043656 RUOODA107E99 Coskom30-4 USD 25222 (07(.)54(.)362205%0 8,00 6,03 A48 3.2 101,99
CoskomcbrioT  XS2325559396 RUOOOAL05A87 CK® 302028 USD 317 813 26.04.2028 3,85 5,38 A22 3,73 94,74
BeccpouH.

Turbkochp ~ XS1631338495 RUODOAL07738  TCSperpl — USD 72 992 (15005004 Cal) 11,99 6,48 A 107 0,6 102,49
Baik XS2387703866 RUOO0A107746 TCSperp2  USD 130 060 (Zoiezfgggg*'c'all) 6,00 13,85 v2 2,7 83,83
TMK XS2116222451 RUOO0A107IJN3 TMK 302027 USD 349 904 12.02.2027 4,30 5,81 V12 2,70 96,29

oA XS2099039542 RUOO0AL06G31 ®ocA3025- USD 96 941 23.01.2025 3,05 4,48 A 20 0,80 98,91
OCATPO 52384719402 RUOODAL06G56 ®ocA3028- USD 115 327 16.09.2028 2,60 4,52 v 19 4,22 92,53
XK BaHk  XS2075963293 RUO00A107L82 XK®B T1-01  USD 39 645 Beccposnas = 8,80 26,19 A23 6,3 89,70

(07.02.2025 Call)

4yTn3 XS2010044548 RUO00A107JY0 4TMN3302024 USD 261 473 19.09.2024 4,50 6,85 Ve 0,46 99,00



OBJINMTALUUMN B FOAHAX HA MOCBUPXE

[aHHble 03.04.2024 Ha 16:00 (Mck)

CpeaHess.
[OX-Tb K
LPEER OTpacnb KynoH, % ron.  noralieHwio . Atopa-ums, OdpepTa** Morawexune Cpenvess.
HavMeHoBaHue ner Lena
(odpepTe), %
rogoBbIX
Alb®AB2P20 RUOOOA105NH1 BaHku 4,00% 4,86 v3 0,70 23.12.2024 99,44
METAITMH1P1 RUOOOA1057A0 YepHasa metannyprus 3,10% 5,74 v o1 0,43 13.09.2024 98,93
METANMNH1P2 RUOOOA1057D4 YepHasa meTtannyprus 3,70% 5,76 v 10 3,22 10.09.2027 94,00
METANMNH1P3 RUOO0A105M75 YepHasa meTannyprusi 3,25% 4,95 VvV 82 1,63 11.12.2025 97,39
METAITMH1P5 RUOOOA1071S3 YepHasa metannyprus 5,75% 5,77 v7 1,88 14.04.2026 100,11
HopHukB1P5 RUOOOA105ML5 LiBeTHas meTannyprus 3,95% 3,96 v 19 1,76 15.12.2025 100,05
Montoc B1P2 RUOOOAL054W1 ~ HODbI@ AparouenHeix 3,80% 5,84 v3 3,18 24.08.2027 94,06
meTannos
PocHpT2P12 RUO00A1057S2 HedTerasosas oTpacnb 3,05% 4,10 vo 0,93 17.03.2025 07.03.2033 101,80
PocH®dT2P13 RUOO0A105ZC6 Hedrerazoasa otpacnb 6,00% 5,38 vs8 0,61 17.09.2024 07.09.2032 98,99
PYCAN 1P1 RUOOOA105C44 LiBeTHas meTannyprus 3,75% 7,08 v 1,02 24.04.2025 96,82
PYCAN 1P2 RUOO0A105PQ7 LiBeTHas meTannyprus 3,95% 4,74 v 211 1,66 23.12.2025 98,84
PYCAN 1P5 RUO0O0A1076U8 LiBeTHas meTannyprus 6,70% 7,16 A 19 1,93 08.05.2026 99,36
PYCAI 1P6 RUOOOA107RH8 LiBeTHas meTannyprus 7,20% 7,4 Al 2,14 05.08.2026 99,99
PYCAN BO05 RUO00A105104 LiBeTHas meTannyprus 3,90% 8,10 v 173 0,31 31.07.2024 28.07.2027 98,77
PYCAN BO06 RUOO0A105112 LiBeTHas meTannyprus 3,90% 7,79 v 20 0,31 31.07.2024 28.07.2027 98,86
LlenntonosHo-6ymaxHas n
Cerexa3P1R RUOOOA105EW9 AepeBoobpabaTbiBatoLast 4,15% 15,67 A4 1,52 06.11.2025 22.10.2037 85,20
oTpacnu
CK® 1P1 RUOO0A1060Q0 BoaHbIvi TpaHcnopT 4,95% 5,87 Al 1,89 24.03.2026 98,46
YpanCt1P03 RUO00A107U81 YepHas meTannyprusi 7,05% 6,90 A8 1,75 19.02.2026 100,56
lorK 1P1 RUOODA105GS2 ~ HO0bI@ AparoLierHbix 3,95% 5,99 A70 06l 19.11.2024 98,83
meTannos
lorK 1P2 RUOOOA1061L9 [lobeiia AparouerHeix 5,50% 5,64 Al 0,97 01.04.2025 99,94
meTannos

*B TaGnyLie NPeACTaBNEHb! BINYCKM C (HUKCUPOBAHHBIM KYNIOHOM
**B KayecTBe fjaTbl 0hepThl yKasaHa AaTa NocreAHero AHs NepuoAa NPeabABEHNs K BbIKyny obnuraLmii

NMKBUOHBIE KOPTMOPATUBHbLIE ®JIOATEPHI
HanHble 03.04.2024 Ha 16:00 (Mck)
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HALL BbIBOP

HaHHble 03.04.2024 Ha 16:00 (Mck)

YpoBeHb

KpeauTHOr
o pucka

Huskwia
Huskwia
Huskuia
Huskwia

Huskwnia

Huskwia
Huskwia
Huskwia
Huskwia

Huskwia

CpegHuii

CpegHuii

CpepgHuii

CpegHuii

CpepgHuii

CpepgHuii

CpepgHui

CpegHuii

CpepgHuii

Bbicokuit

Bebicokuit

Beicokui

Bebicokui

Bebicokui

KpaTkoe
HaMmeHoBaHue

TonoTab1P5
EABP M3-01
HKHX 1P-01
MTC 1P-14

B3b 1P-19

ITIK 1P-15
Bant/n3brg
Mepncu 1P02
iCenkt1P3R

MoutaP2P04

A3BYKABKIM2
Onemn31P7

MuoHep 1P6
Bpyc 2P02
CTM 1P3
SranoH®uH1
Catnllpb2P2
O'KEM B1P5

XKdbaHkb04

LnrK 1P-03
NEFEHOA1P4
Cerexa3P2R

oxu-rp 2P3

MOPAKC1P2

RUOO0A104L36

RUOO0A1050H0

RUO00A0ZZZ17

RUOO0OA101FH6

RUOO0A101TBO

RUO00A100Z91

RUOOOA106EM8

RUOOOA105YB1

RUOO0A106R95

RUOO0OA1055Y4

RUOOOA105WR1

RUOOOA1080N5

RUO00A104735

RUOO0A107UUS

RUOO0A105M91

RUOO0A105VU7

RUOO0A105X64

RUOO0A106AH6

RUO00A103760

RUOO00A103F27

RUO00A102Y66

RUOO0OA105SP3

RUOO0A106Z38

RUO00A108132

Otpacnb KynoH

CpenHeBs.
[OX-Tb K
noratlueHuo
(ocbepre)

Wawm., 6.n.

[iopa-
ums, net

Hu3skull ypoeeHb pucka - dropayusi om 1 do 3 nem.

BaHku 11,15%
BaHkn 9,35%
XUM. 1 HedpTEXMM. 9.75%
MPOMBILLNEHHOCTb

CBsi3b 1 TeNeKOMMYHMKaLMsI 6,60%
VIHCTUTYTbI passuTus un 6,59%

rocyfapcCtBeHHble areHTCcTBa

15,67%
16,21%
15,41%
14,87%

14,66%

V 43

A4

PetimuHzoeas epynna «<AAA» no HayuoHasibHOU wWkKase

0,87

1,25

Hu3kul ypoeeHb pucka - dropayusi om 1 do 3 nem.
PetimuHzoeas epynna «AA» no HayuoHaslbHOU WkKaie

JInauHr n aperga 7,69%
JInsuHr n apexaa 10,70%
MeauumHckve yenyru 10,35%
WT cepsucel n MO 13,30%
MoyTtoBas u Kypbepckas 9.25%

cnyxba

16,99%
17,54%
16,10%
15,61%

15,52%

v 13

V6

v9

A3

A 31

0,97
1,11
1,76
2,06

2,94

CpedHuli ypoeeHb pucka - Oropayusi do 3 siem.
PetimuHzoseas 2pynna «A» rno HayuoHasibHoU Wkase

FMCG petein 10,25%
TNnauHr n apeHpa 15,75%
CTponTensCcTBO 34aHui 11,75%
CTpouTensbCTBO 3aaHuit 16,25%
[Mpoyee malLMHOCTpoeHWe 1 11,50%
npnbopocTpoeHue

CTpouTensCcTBO 3aaHwui 13,70%
CTpoutensCcTBO 3aaHui 12,20%
FMCG peteun 11,75%
BaHku 8,00%

18,15%

16,71%

17,43%

17,82%

16,35%

17,13%

16,66%

16,95%

16,48%

0,87

1,65

1,72

1,89

1,98

Bbicokuli ypoeeHb pucka — Oropayusi 9o 3 iem.

YKenesHoaopoXHbI

9,50%
TpaHcnopT
CTpouTensCcTBO 3aaHwi 9,95%
LlenntonosHo-6ymaxHas un 10,60%
fepeBoobpabaTbiBatoLas
CTpouTenbCTBO 34aHWI 15,40%
CTpouTenbCcTBO 3aaHui 17,25%

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

17,68%

20,28%

29,99%

16,39%

18,78%

PetimuHzoeas epynna «BBB» no HayuoHasnbHoOU wWkase

0,28

0,47

1,01

1,57

1,63

Odpepra*

11.12.2025

12.06.2025

12.03.2026

01.09.2027

28.02.2025

16.09.2025

12.12.2025

18.02.2026

25.05.2026

02.05.2025

MoraweHnne

27.02.2025
29.07.2025
07.12.2028
11.02.2027

10.06.2027

21.10.2025
31.05.2033
25.02.2038
14.08.2026

25.08.2032

18.02.2033

03.03.2026

04.12.2025

28.03.2027

10.12.2027

03.02.2038

05.03.2026

16.05.2033

01.06.2026

17.07.2024

08.04.2025

15.01.2038

29.09.2026

05.03.2026

CpenHeB3 G-spread,

Llena

96,75
92,76
92,58
82,59

81,10

92,24
94,01
91,97
96,59

85,14

94,41
100,19

94,69
99,66
94,23
96,12
94,27
92,47

86,37

97,96
95,88
85,00

99,90

99,87

6.n.

120

198

136

122

257

322

217

185

213

362

231

315

271

309

266

552

1557

479

#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.



