#PCXB NHBecTuuumn , 11.10.2024

OOJIOBbIE PbIHKU

KOPOTKO 3A AEHb

* Poccunckn aonroBon pbIHOK COXPaHW MO3UTUBHbLIA UMMYNbC B NATHMLY — LeHOoBOM uHaekc Od3
(RGBI) ctpemuTcsa BepHyTCs Ha ypoBHW Bbiwe 100 6.n. B TO e BpeMmsi, TOproBble 060pPOThI MOKa He
CBMOETENLCTBYIOT O MOKYMKax CO CTOPOHblI KPYMHbIX YYaCTHUKOB pbiHKa. [OXOAHOCTU KpUBOW
rocobnuraumn cHmxkarotesa Ha 5-10 6.n. no Bcen AnmHe.

* PaclumpeHne cnpenoB B KNacCMYECKMX KOpMopaTMBHbLIX OoHAax NpodoiKUNOCh NPU HEBLICOKOWN
TOProBOM aKTUBHOCTW. CpasHUMmMesibHO akmueHble mopau rnpoxodusnu 6 bonbwuHcmee 8binyckos K
Camornem, cpedu Komopbix Mbl 8bl0ernisiem Haubonee kopomkuli CamonemPl11 (g-spread 620 bp) u
CamonemP13 (g-spread 540 bp).

e Cpean nMKBMOHBIX KOPMOpaTMBHbIX rioaTepoB 2-ro0 U 3-r0  JLWIENOHOB BbIAENWM  BbIMYCKM C
€XeMeCSIYHbIM KYNOHOM, KOTOPbIE€ TOPrytTCA HXKE HOMUHana n MoryT OblTb MHTEPECHBLI TONEPaHTHBIM K
pucky wuHBecTtopam - iBYW 1P3 (KC+2,5%), Bbant/lnall2 (KC+2,3%), xu-rp 2P5 (KC+3,0%),
MCTBaHk1P2 (KC+2,75%) n TpaHcKo2P1 (KC+1,75%).

» 23 oktab6ps CoBKOMOGaHK nnaHupyeT cobpaTb 3asBku Ha dnoatep o6bemom 10 mnpa py6. ¢ npyBsA3kon
k KC UB. — ywacmue moxem bbimb UHMepecHo HeksanuuyuposaHHbIM UHEECMOopam.

* Bo BTOpon nonosnHe oKkT6ps AKpOH nNpoBeaeT cOop 3asiBOK Ha 3-X NeTHUI dorioaTtep ¢ amopTM3aumnen.

* [mobanbHble pbiHKKM obnuraumn. VHgekc ueH npomssogutenen (PPI) CLUA cHmsmnca go 0% c 0,2%
npu nporHose cHmxeHusa ao 0,1%. basoBbii nHaekc ueH PPI cHuanncsa go 0,2% m/m ¢ 0,3% m/m, coBnas
C OXMOAHUSIMN PbIHKA.

HE ABNAETCA WHBECTULOHHOW PEKOMEHOALIMEN



OOJTITOBbIE PbIHKU KINOYEBbIE MHOVKATOPLI

P o o o KnioueBble ctaBku / Mocneanve Mpeabiaywee Balataolons
OCCUWACKUIN [ONTOBOW PbIHOK COXPAHWUI Mudnauns AanHbie sHaseHme
MO3UTMBHBIA MMMYNbC B MATHULY — LeHoBow ©PCCUA 5,00 5,50 5,50
n CWA, %
mHoekc O®3 (RGBI) CTpemMUTCA BEpHYTCA Ha ronmn " 2,50 2,90 3,20
ypoBHU Bbllwe 100 6.n. B To e Bpemsi, TOProBble |5 po 19,00 18,00 16,00
060pOThI NOKa HE CBMAETENLCTBYIOT O MOKYMKAX CO  Undprsuus 8 PD, % 652 657 48
CTOPOHBI KPYMHbIX Yy4YaCTHMKOB pblHKa, A% S Mo e vaana
B L Uam. 3a 1 b
JoxogHOCT Hambonee NUKBUAHBLIX  BbIMYCKOB o oot A 3m. 321 AeHb owa
naTHUUbI, OP3 26248 (price -0,13%) n OD3 26243 Espolfionnap 1,09 A 0.1% v 0.8%

. 0 WHpekc ponnapa 102,88 V¥ 0,1% A 15%
(price +0,14%) cTabunuampoBanucb Ha YPOBHE o o o 14,22 a02 s o
16,9-17% npn obbeme caenok B 1,3 mnpa py6. RUSFAROIN RUB 18,67 v 0,0 A 336
CoXpaHsncs  BbICOKMA CMPOC Ha  Hauboree |t Rero 18,37 401 4318

i OBapHble PbIHKU
kopoTkne O®P3 26222 (price +0,10%) n OP3 3onoro 265353 A 0,90% A 287%

. H Brent 79,16 V¥ 0,30% A 2,8%
26234 (price +0,07%). B LEMNOM [OXOOHOCTU oo trm @ o ’ ’

KPMBOW rocoBnuraLmii CHuXarTes Ha 5-10 6.n. no o

MMBB 2 745,69 V¥ 0,57% V 11,4%
BCceM nanuHe. B kopnopaTuMBHbIX ObGnUraumsax Whaexc O®3 (RGBITR) 552,33 4 032% Vv 10,4%
CHVKEHME KOTUPOBOK COMPOBOXAAETCH (ocsTang " 146,29 4008% A07%
Poccuiickuit ppiHOk O®3
pacwupervem crnpegoB  k  O®3.  WHAekcbl o2 19.46 v 100 26672
KopnopaTuBHbix 6oHaoB U OP3, RUCBCPNS un oe32y 19,35 v 9,0 A 669,1
0 0 003 5Y 17,99 v 9,0 A 6150
RGBI, pactyTt Ha 0,06% u 0,28% COOTBETCTBEHHO. -0, 16,24 Y60 P
Ba3OBb|e CTaBKU py6j‘|eBO|’0 OEeHEeXHOro 216106a:bn5:|ephmm I'I:cnep;m;n/e V|3M.(3681)Aeﬂb Nam. (zsﬂa";. roga
nurauumn AaHHble, % .n. .n.
pblHKa U3MeHUNUCb pasHoHanpasreHHo: RUSFAR ustay 3,97 v29 v 26,0
0, _ UST 10Y 4,10 A 0,2 V 26,7
O/N cHusunace po 1867% (-1 6.n.), a Fepwians 10Y 229 i35 A 261
MOEXREPO O/N Bbipocna go 18,37% (+7 6.1.), B dpanums 10v 3,06 A33 A 501
To BpeMs kak kpuBasi Roisfix BHOBb nogpocna, ¢ /oo 10V o Lo i
18,92%-21,55% fo 18,91%-21,63% Ha cpoke oT 1
Heoenu oo 1 roaa. Kpueas UST
dnoatepbl OP3 ymepeHHO CHWXanuUcb B s5g0 Viaw. 33 gews 2.0
naTHMULy UM 06e3  3aMeTHbIX OObEMOB, HO 475 — 10, 10.24
nHaukatTmeHbin O®3 29025 nogopoxan Ha 0,02%. 450 —09.10.24
&
CpepHeB3BelLeHHble KOTUPOBKM NuHKkepa OP3-NIH = 425 4.0 E
52002 cHu3unmcb Ha 0,24%, a BMeHeHHas §4=Uﬂ f
VHNAUMS Ha Gnwkaiiluve 4 roga cHM3Wmacb oo % 75 00 %
T =
8,31% (-15 6.n.). O6bem caenok B koprnopatueHbix =9 3
cdrnoatepax npesbicun 1,5 mnpa py6. Mpu atom 322
Gonee 50% Bcex CAenoK cosepwamuce B 5 00 0 ‘0 20 30'4'”
Bbinyckax - ®ocArpo M2 (KC+1,1%), AJIPOCA1P1 fler
(KC+1,2%), Ma3nH3P10R (KC+1,3%),
HopH 0 Kpueas O®3
pHUKB1P7 (KC+1,3%) " CamonetP14 0.0 0
(KC+2,75%). Cpean nukBuOHbIX brioaTtepos 2-ro u 19,5 2
310  SWEMNOHOB  BLIAEMMM  BbINCKM  C o0 4
€XXEeMECSYHbIM KYNOHOM, KOTOPbIE TOPryTCS HKe % 18,0 : ';;i
5 17.5 - E
HOMWHanNa u MoryT GbITb MHTEPECHbI TONIEPaHTHLIM £ 17,0 R
K pucky uHBectopam - iBYW 1P3 (KC+2,5%), g165 2 g
5 16,0 #
BanT/naMN12 (KC+2,3%), Mxu-rp 2P5 (KC+3,0%), y5's Wam. 3a geks 148
MCMBanklP2  (KC+2,75%) w  TpaucKo2Pl 150 —10.10.24 e
(KC+1,75%). 140 e 9. 10.24 Mg,
KoTupoBKM Knaccuyeckmx KopnopaTUBHbIX 0 2.5 5 7.5 M 125 15
6oHOoB npoaomKatoT OBHOBNATb HOBblE
MUHUMYMbl — cnpegbl kK O®3 B [A0OXOOHbIX NaHHble 11.10.2024 Ha 19:00 (MCK)

cermeHTtax KOpI‘IOpaTVIBHOI'O p‘onra, BbII'IyCKaX HE ABNIAETCA MHBECTULMOHHOW PEKOMEHLALMEN



9MUTEHTOB C KpeauTHbIM pentuHrom AA-A, B naTHUUy Bblpocnn Ha 10-20 6.n., go ~240 n ~520
cooTBeTCcTBEHHO. CpaBHUTENbLHO akTMBHbIE TOprM npoxoawnu B 6onblumHcTBe BbinyckoB K Camoner,
cpeam KoTopbiX Mbl Bblgensiem Hanbonee kopotkun CamonetP11 (ytm 25,8%; dur 0,3y; g-spread 620 bp) n
CamoneTP13 (ytm 24,9%; dur 1,2y; g-spread 540 bp).

Mensexun TpeHA B KBas3MBaMOTHbIX OOHOAX NPOOOIMKAET [OOMMHMPOBATb HECMOTPs Ha
ocnabnexue kypca pybns. bonee Tpetm oT Bcero obbema cAenok akkymynmpoBanun Ha cebe BbiMycku
RUS-28 (ytm 10,7%; dur 3,0y; price -1,3%), Ma3K3-34[ (ytm 10,07%; dur 6,3y; price -1,6%), asKb3026[]
(ytm 62,3%; dur 1,2y; price -2,0%) n NaskK3-24E (ytm 32,2%; dur 0,1y; price -0,7%).

MobGanbHble pbiHKKM obnurauun. Nugekc ueH npomssoautenen (PPI) CLUA cHusmncs go 0% c
0,2% npwn nporHo3e cHwkeHua o 0,1%. basoBbin HAaekc LeH PPl cHuannca go 0,2% m/m ¢ 0,3% m/m,
COBMaB C OXuAaHusMW pblHKa. [JoxogHoCTn kasHadverncknx obnuraunn CLUA cHmxaroTca cpeau KOpOTKUX
BbInyckoB — [JoxogHocTb 10Y UST coctaenset 4,095% (+1 6.n.), 2Y UST go 3,96% (-4 6.n.).

HOBOCTWU

23 okTabps CoBKkOMOaHK nnaHupyeT cobpaTb 3asBKM Ha chnoatep o6bemom 10 mnpa pyb6. ¢
npuBsaskon k KC LIB. — yyacmue moxxem 6bimb UHmMepecHO HeKkeanuguyuposaHHbIM UH8ecmopam.

B cpeany, 23 okta6ps, CoBkoMmbaHK nnaHuMpyeT cobpaTtb 3asiBKM Ha BbINyCK 3-X NETHUX obnurauumn
cepun BO-T05 o6bemom 10 mnpa py6. NMpeoycMoTpeHbl NepeMeHHbIE eXeMeCSUHbIE KYMOHbI, KOTOpble
OyoyT paccumTblBaTbCA MO POpMyre: 3HadeHue Kn4yeBon cTtaBkm baHka Poccum + cnpep. OpueHTup
cnpena — He bonee 225 6.n. TexpasmeLlleHne 3aniaHnpoBaHo Ha 25 okTabps.

BbaHk umeem petiimuHau AA(RU)/CmaburnbHbiti om AKPA, ruAA/CmaburbHbit om «3kcriepm PA».
B Hacmosuwee spemsi 8 obpaweHuu Haxodumcs 4 ebinycka pybnesbix obmuzayul Ha 32 mapd pyb. u 7
Knaccu4yeckux ebiryckos Ha $578,5 msH. nepeoHayasnbHbIl opueHmup cripeda K Kno4egol cmaeske brusok
K cripasednusomMy ypoeHt. Beinyck 6ydem OQocmyrneH Ons npuobpemeHuss HekeanuguuyuposaHHbIM
uHeecmopam. Oxudaem, 4mo 8bICOKUL Crpoc npu cbope KHuau 3asi80K MOXem rnpueecmu K CHUXEHUI
3Ha4yeHus cripeda ¢ 225 6.n. 0o 210-215 6.1.

Bo BTOpoM NonoBMHe OKTAGOps «AKpOH» npoBedeT cbop 3asiBOK Ha 3-x neTHun cpnoartep ¢
amMopTusaumen.

B pamkax nporpammbl 6upxebix obnurauuin cepum 001P o6bemom fo 100 mnpa. py6. BO BTOpPOM
MOMoBMHE OKTSAOPS «AKPOH» NnaHMpyeT nNpoBecTu cbop 3asBOK Ha 3-netHue obnuraumm cepun 5O-001P-
05. MnaHupyembin o6bem pasmelleHus - OyaeT onpegeneH nosgHee. KynoHHeii nepuog - 30 OHen.
[MoraweHne HOMWHANBLHOW CTOMMOCTWU OCYLLECTBNAETCH aMOpPTM3aLMOHHbIMK YacTtamu: no 10% B gatbl
Boinnat 18-ro, 21-ro, 24-ro, 27-ro, 30-ro, 33-ro kynoHoB, 40% B paty noraweHus. KynoHHbIi goxon
onpegensdeTcs Kak Cymma AOXOAOB 3a KaxAbl AeHb KYNOHHOro nepuvoga no copmyrie kniovesas craBka
BbaHka Poccumn + cnpeq. OpueHTup cnpega - He Bbiwe 150 6.n.

KomnaHnusi umeem petmure ruAA/CmabunbHbiti om «3kcniepm PA». B Hacmosiuee epemsi 8
obpauweHuu Haxodsimcs 2 ebirycka pybnesbix 60HAoe AkpoH B1P1 u AkpoH B1P2 Ha 10 mnpd py6. u 1
8bInycK «naHOa-obnuzayuli» Ha 1,5 Mapd kumatckux roaHed.

HE ABNAETCA WHBECTULOHHOW PEKOMEHOALIMEN



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

HaHHble 11.10.2024 Ha 19:00 (Mck)

ISIN ISIN Hassanue O6bem CpepHesa.
" CraBka ® [iopaums
OMUTEHTBI 3ameLLaemMo 3ameLLatoLLe 3ameu.Larou.lero Bantota | 3ameluatoLer MoraleHne KyroHa |ROXOAHOCTb, % - Cp. ueHa
Bbinycka Bbinycka " BbiMycka BbINyCKa, ThIC. Y rofoBbIX

25.06.2027 (25.03.2027

ANPOCA  XS2010030919 RUOO0OA108TV3 ANPOC30274 262 413 o 3,10 9,38 85,50
XS2107554896 RUOO0A107670 A”"s‘fz)a_'olia“'“ RUB 12313600  30.01.2025 6,75 40,33 Al 0,34 91,21
XS2333280571 RUOOOAL08JQ4 AMbOA30350  USD 137 649 (26?166?622%3&&0 5,50 31,82 A 216 1,9 65,00

Anba-baHk  XS2410104736 RUOOOALOSBDY ANb®A30400  USD 262 414 (258?;3;;?6”) 5,90 32,55 A 165 2,3 57,95
XS1760786340 RUOOOAL08NS5 ANb®A30500  USD 209 824 (3(;5.82.05(?;;?&1”) 8,13 20,79 A74 2,9 71,55
XS2063279959 RUOOOAL08Q29 AMbOA30850  USD 345 603 (15@%“6223&”) 5,95 81,80 A554 05 76,01

Bopel Kanutan XS2230649225 RUOOOAL05GN3 Bopeuk3026 USD 221 050 17.09.2026 6,00 14,82 A 116 1,8 86,41
BTE XS0810596832 RUO00A1082Q4 BTB 30-T1  USD 1676 729 (nggfz"g;:acﬂa”) 9,50 18,99 A 30 53 61,15
XS1721463500 RUOODA105C51 [ask3-24E  EUR 446 691 22112024 225 31,01 A 920 0.1 97,26
XS0906949523 RUOODA105VL6 [ask3-25E  EUR 305 326 21.03.2025 3,13 13,10 A137 043 96,47
XS2157526315 RUOODA105WJ8 [ask3-25E2 EUR 670 015 15.04.2025 2,95 15,75 A 298 0,5 94,20

XS1795409082 RUOOOALI05WH2 [ask3-26E  EUR 457 455 21.03.2026 2,50 13,12 A 168 1,4 86,86

XS2301292400 RUOODA105RZ4 [ask3-27E  EUR 473 499 17.02.2027 1,50 12,21 AT3 2,3 79,21
XS2408033210 RUOOOA105BY1 [ask3-28E  EUR 343 388 17.11.2028 1,85 11,45 A30 39 69,92
XS1951084471 RUOODA105RG4 [asK3-26[]  USD 892 081 11.02.2026 5,15 12,10 A 118 1,3 91,86
XS1585190389 RUO00A1056U0 [ask3-27[1  USD 402 348 23.03.2027 4,95 11,42 A 69 2,3 86,86

Fasmpom  XS2196334671 RUO00A105JH9 [asK3-2702  USD 628 751 29.06.2027 3,00 11,72 A 45 2,6 80,58
XS0885736925 RUOODAI05R62 [ask3-28]  USD 410 083 06.02.2028 4,95 11,02 A1l 3,0 83,82
XS2291819980 RUOOOAL05KUO Fask3-29[]  USD 1171512 27.01.2029 2,95 12,21 A27 4,0 70,24
XS2124187571 RUO00A105SG2 [ask3-30[]  USD 1463 726 25.02.2030 3,25 11,84 A8 438 67,06
XS2363250833 RUO00OA105JT4  [ask3-311  USD 479 122 14.07.2031 3,50 11,12 A 12 5,8 64,95
XS0191754729 RUOODA105A95 [ask3-34[]  USD 748 626 28.04.2034 8,63 10,07 A22 6,3 91,81
XS0316524130 RUOOOA105RH2 ask3-37[1  USD 903 068 16.08.2037 7,29 9,90 A21 7,9 81,78
XS2243631095 RUO0O0A105QW3 TasKB3026[ USD 994 081 Beccpour 4,60 62,26 A 296 1,2 57,02
XS2243636219 RUO00A105QX1 TasK3-B26E  EUR 716 276 Beccpoun Call 3,90 71,37 A 338 1,2 52,55
XS1713473608 RUO00A1078V2 TTINK 30250 USD 292 090 17.04.2025 595 22,09 A 357 05 93,11
XS2010044381 RUO00A107AQ5 ITINK 3026[1 USD 303 644 18.02.2026 4,95 17,38 A214 1,31 86,30

rTIK XS2131995958 RUO00A107B43 [TNK 302701 USD 346 639 10.03.2027 4,65 14,21 A52 2,3 81,92
XS2249778247 RUO00OA107CX7 [TINK 3028[] USD 167 099 26.02.2028 4,80 13,14 A2 3,1 78,77
XS2010027451 RUO00A107D58 TTIK 30290 USD 141 112 27.02.2029 4,35 12,43 v7 39 74,33

fomomenoBo XS2278534099 RUO00A108Y11l [dd 3028  USD 354 715 08.02.2028  5,35% 19,12 A29 3,0 68,79
XS1514045886 RUOOOA1059N9 JIYKOW1 26  USD 315 760 iizarcay 475 9,14 A 60 1,9 92,06

Ao XS2401571448 RUO00AL059P4 JIYKOWN 27 USD 257 411 (6 10smtcaly 280 9,19 A2 2,4 86,00
XS2159874002 RUOOOA1059Q2 JIYKOWIT 30  USD 287 279 (Oorisoncaly 388 10,55 A2 4,8 72,83

XS2401571521 RUOOOAL059RO  JIYKOWN 31 USD 253 992 (o togmneay 360 9,78 A29 6,0 70,00
MeTannonHsecT XS2400040973 RUOOOAL05A04 METANMH028  USD 285 780 22102028 3,38 10,81 A59 3,7 77,01
XS2384475930 RUOOOA107VV1 MKB 3026-2 USD 160 108 21.09.2026 3,88 12,63 A 144 1,9 85,66

XS2099763075 RUOO0OA1086M4 MKB 3025-2 USD 160 126 19.09.2028 4,70 14,63 A 246 0,3 97,30

XS2281299763 RUOO0A107R03 MKB 3026-1 EUR 210 000 21.01.2026 3,10 13,81 A 176 1,2 88,20

MKB XS1601094755 RUOO0A108LX6 MKB 302017 USD 137 204 (l(figff(;’;;ac"a”) 8,97 24,72 v3 2,6 69,60
XS2392969395 RUO00A108L24 MKB 302021 USD 91 996 © fgjf;g;;%"a”) 7,63 34,89 A 16 2,2 60,00
XS1589106910 RUO00A108NQ6 MKB 302027 USD 77 965 05.10.2027 7,50 13,12 A9l 2,7 87,00

Hopunbcknii  XS2134628069 RUOOOAL07BL4 HopHwk3250 USD 315 559 11.09.2025 2,55 8,54 v 101 09 95,00

Hukerb  xS2393505008 RUO0OA107C67 HopHuk326[1 USD 119 561 27.10.2026 2,80 6,64 v 46 2,2 0,00

HAMK XS1843435337 RUOOOAL07ELS HNMK, 30261 USD 275 948 30.05.2026 4,70 8,81 v 37 1,8 94,00
XS2346922755 RUOOOAL08PRO HIIMK3026-E  EUR 159 461 28.06.2024  1,45% 8,98 va 2,8 89,00

Kop;'g'p':um XS2010026560 RUO00A105146 TMWUKK1P5  USD 395 000 19.11.2026 5,63 15,84 A25 1,9 83,22

Momoc  XS2396900685 RUOOOAL08P79 Momoc3028  USD 450 832 14102028 3,25 10,46 AT2 37 77,20
XS1843431690 RUOOOA1084Q0 PXA3026-2P RUB 14571400  10.09.2026 7,68 19,54 AS 1,8 82,98

XS1843442465 RUOODA1089T3 PX[O3025-2P RUB 9 986 200 04.10.2025 8,80 19,08 A 12 1,0 91,90
PXO XS2271376498 RUOOOAL089X5 PXA3028-1P RUB 17350600  02.03.2028 6,60 19,08 A3 30 71,50
XS2318748956 RUOOOAL089U1 PX[3028-37 RUB 5 485 600 18.09.2028 7,45 19,78 A43 33 19,78
CH0522690715 RUOOOAL084S6 PXO302610P  CHF 85 950 15.05.2024 0,84 12,90 A 103 1,7 85,31

CH0419041634 RUOOOA1089W7 PXA30282¢P  CHF 86 465 03.04.2028 1,20 11,84 A 19 3,4 71,05



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

HaHHble 11.10.2024 Ha 19:00 (Mck)

ISIN ISIN HaseaHue O6bem CpepaHeBs.
o " 0 w e Craska o [iopaums,
OMUTEHTbI 3amellaemMoro 3amellarouwero 3amellarouiero BanioTa 3ameujarowero Morawexve KynoHa AOXOAHOCTb, % ner Cp ueHa
BblMnycka Bblnycka " Bblnycka BbIMyCKa, TbiC. o rogoBbIX
Beccpoynas
XS2393688598 RUO000A107B84 Coskom30-1 116 426 (17.02.2027 Call) 7,60 34,01 A 160 62,91
BeccpoyHas
XS2113968148 RUO0O0OA107C59 CosBkom30-2 USD 16 773 (06.05.2025 Call) 7,75 57,55 A 323 0,5 81,17
CoBKkoMbBaHk
XS0973219495 RUOOODA107CMO CoBkom30-3 USD 6 475 BeccpoyHas 2,00 30,94
07.04.2030
XS2010043656 RUOOOA107E99 CoBkom30-4 USD 25 222 (07.04.2025 Call) 8,00 32,34 A 174 0,5 90,77
CoBkomMcroT XS2325559396 RUOO0A105A87 CKd 302028 USD 317 813 26.04.2028 3,85 10,82 A 85 3,2 80,67
BeccpouH
TuHbKod XS1631338495 RUO00A107738  TCS perpl UsD 72 992 (15.09.2024 Call) 11,99 24,18 A 318 0,9 90,65
BaHk BeccpouyH.
XS2387703866 RUO00A107746  TCS perp2 UsD 130 060 (20.12.2026 Call) 6,00 31,88 A 334 2,0 64,14
TMK XS2116222451 RUOO00A107JN3 TMK 302027 USD 349 904 12.02.2027 4,30 13,66 A 49 2,2 82,23
XS2099039542 RUO00A106G31 ®ocA3025-1 USD 96 941 23.01.2025 3,05 10,79 A 223 0,3 98,00
docArpo
XS2384719402 RUO00A106G56 ®ocA3028-[1 USD 115 327 16.09.2028 2,60 10,29 A 37 3,7 76,34
XK® Bavk  XS2075963293 RUOODAL07L82 XK®B T1-01  USD 39 645 Beccpodrar 8,80 105,90 A 1342 0,3 81,44

(07.02.2025 Call)

OBJINTAUMN B KOAHAX HA MOCBUPXE

HaHHble 11.10.2024 Ha 19:00 (Mck)

Kpatkoe
HanMeHoBaHue

AlTb®AB2P20
AkpoH B1P4
[a3nH3P12R
MB3P6CNY
I'TIK 2P-05
EC3r1pPCs

Montoc B1P2
PocHpT2P12
PocHpT2P13
PocHpT4P1
PYCAI 1P1
PYCAN 1P2
PYCAN 1P5
PYCAI 1P6
PYCAN 1P7
PYCATI BO05

PYCAI BO06

Cerexa3P1R

CK® 1P1
Cnas3KO1P3
YpanCt1P03

OrK 1P1

OrK 1P2

RUOOOA105NH1
RUOOOA108JH3
RUOOOA108PZ2
RUOO0A1087C3
RUOOOA108NS2
RUOOOA108FX8

RUOOOA1054W1
RUOO0A1057S2
RUOOOA105ZC6
RUOOOA1083N9
RUOOOA105C44
RUOOOA105PQ7
RUOOOA1076U8
RUOOOA107RH8
RUOOOA1089K2
RUOO0A105104

RUOO00A105112

RUOOOA105EW9

RUO00A1060Q0
RUOO0A1080Z9
RUOO0A107U81

RUOOOA105GS2

RUOOOA1061L9

Otpacnb

BaHkn

YpobpeHus
HedpTterasosas oTpacnb
BaHkun

JIn3nHr n apexpa

OrnekTpoaHepreTuka

[o6blya aparoueHHbIX
MeTansios

HedTeraszosas otpacnb
HedTeraszosas otpacnb
HedTerasoas otpacnb
LiBeTHass MmeTannyprus
LiBeTHast MmeTannyprusi
LiBeTHast MmeTannyprusi
LiBeTHast MmeTannyprusi
LiBeTHass meTannyprus
LiBeTHass meTannyprus

LiseTHast meTannyprusi

LienntonosHo-bymaxHas v
nepesoobpabatbiBatoLlas
oTpacnu

BogaHbIvi TpaHcnopT
HedTerazosas otpacnb
YepHasa meTannyprusi

[No6blva aparoLeHHbIx
MeTasnnos
[obbiva gparoueHHbIX
meTansos

KynoH, % rog.

4,00%
7,75%
7,75%
5,00%
8,25%
8,10%

3,80%
3,05%
6,00%
5,50%
3,75%
3,95%
6,70%
7,20%
7,90%
8,50%

8,50%

4,15%

4,95%
11,00%
7,05%

3,95%

5,50%

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

Wam.

14,80 A 126
12,16 A 45
12,39 A 31
6,11 v 72
13,98 V6
13,13 A 60
13,16 A 42
2,46 ¥V 539
9,85 A 19
5,54 V2
20,12 v 47
11,70 Vv 235
13,79 Vv 264
13,25 Vv 35
13,41 Vv 184
18,27 A 79
17,21 v 10
63,27 A 25
12,91 A 22
20,34 A 230
15,13 A 68
27,39 A 1285
13,15 A 78

[iopa-uuns,

ner

Ocpepra**

Morawexne

0,19 23.12.2024
1,28 22.05.2026
1,99 14.12.2026
2,36 09.04.2027
1,55 09.06.2026
1,92 17.11.2026
2,70 24.08.2027
0,83 17.03.2025 07.03.2033
0,90 16.09.2025 07.09.2032
0,84 26.03.2025 15.03.2034
0,52 24.04.2025
1,17 23.12.2025
1,46 08.05.2026
1,68 05.08.2026
1,85 09.10.2026
0,77 30.07.2025 28.07.2027
0,77 30.07.2025 28.07.2027
1,03 06.11.2025 22.10.2037
1,40 24.03.2026
1,31 12.03.2026
1,28 19.02.2026
0,10 19.11.2024
0,46 01.04.2025

CpepHess.
Llena

98,10
95,19
92,25
97,68
92,61
91,95

79,08
101,48
99,45
100,01
92,60
91,99
89,64
91,32
91,56
93,55

94,22

62,61

90,29
90,36
91,19

97,98

96,83



HALL BbIBOP

HaHHble 11.10.2024 Ha 19:00 (Mck)

CpenHeBs.
[OX-Tb K
noratlueHuo
(ocbepre)

YpoBeHb

CpenHeB3 G-spread,
Llena 6.n.

KpaTkoe [iopa-
KpeauTHOr
HaMmeHoBaHue ums, net

0 pucka

OTpacnb KynoH Wawm., 6.n. OdpepTa* MoraweHve

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

Huskwia HKHX 1P-01 RUO00A0ZZZ17 Xvmunyeckast Npom-Tb 9,75% 21,38% Y 36 1,08  11.12.2025 07.12.2028 89,48 182
Huskwin Marnut4P03 RUO00A105TP1 FMCG petenn 9,20% 21,14% A 38 1,22 05.02.2026 03.02.2028 88,16 159
Huakuii MTC 1P-20 RUO00A104SU6 CB#3b 1 TenekoMMyHukaumns — 11,75% 20,63% vi 1,39 01.05.2026 90,22 112
Huskwia NKC5dunH3P3 RUO00A107AJO FMCG petenn 12,90% 21,10% A7 1,47  02.06.2026 22.11.2033 90,80 160
Huskwia [asnpomKP5 RUOO0A106672 Hedrerasosas otpacnb 9,80% 20,65% AS 2,17 22.04.2027 20.04.2028 81,52 132
Hu3skuli ypoeeHb pucka - dropayusi om 1 do 3 nem.
PetimuHzoeas epynna «AA» no HayuoHaslbHOU WkKase
Huzkuin Mepncm 1P03 RUOO0A106K27 MegawvumHckme ycnyru 10,40% 22,46% v3 0,96 13.10.2025 28.06.2038 90,86 290
Huzkuin Pocarpn1P4 RUOOOA107DM8  JlnauHr u apeHaa 14,50% 22,31% A 74 1,05 11.12.2025 07.12.2028 93,35 279
EVERO  HosoTp 1P4  RUO00A106SP1 ?;E:iizgﬂomwblﬂ 12,25%  22,99% AT 1,55 25.08.2026 87,20 350
Huskwia iCenkt1P3R RUOO0A106R95 WT cepswcol 1 MO 13,30% 23,64% Y9 1,64 14.08.2026 86,85 416
Huskwia MouytaP2P01 RUO00A104V75 MoyToBas cnyx6a 11,40% 22,63% A4 2,20  02.06.2027 26.05.2032 80,45 331
CpedHuli ypoeeHb pucka - Oropayusi do 3 em.
Pelimurzosas epynna «A» no HayuoHasnbHOU WkKase
CpepgHuii Bpyc 2P02 RUO00A107UU5 CTpoutenscTBo 16,25% 26,89% A 33 0,86 16.09.2025 28.03.2027 93,59 736
CpepgHuii CTM 1P3 RUOOOA105M91 MatuvHocTpoeHne 11,50% 26,10% A 33 1,09 12.12.2025 10.12.2027 87,74 653
CpenHuit [xu-rp 2P3 RUO00A106Z38 CrpouTtenbctBo 15,40% 25,08% v 10 1,12 29.09.2026 92,07 555
(O LLU7M CamonetP13 RUOO00A107RZ0 CTpoutenscTBo 14,75% 24,95% A2 1,18 29.01.2026 24.01.2027 91,39 541
CpepgHui OT1anoH®uH1 RUO00A105VU7 CTtpoutensctso 13,70% 26,06% A4 1,22 18.02.2026 03.02.2038 88,57 651
CpepgHuii Catnlpb2P3 RUOO0A1084B2 CTtpoutenscTBo 15,50% 26,94% A7 1,27 19.03.2026 14.03.2027 89,71 740
(Ul O'KEV B1P5 RUOOOA106AH6  FMCG peteiin 11,75% 29,48% A 25 1,45  25.05.2026 16.05.2033 80,92 993
CpepHuit iBYLW 1P2 RUOOOA106HB4  [pyrvie otpaciv 11,80% 25,28% A 17 1,56 02.07.2026 84,25 577
Bhbicokuli ypoeeHb pucka — ropayusi 0o 3 nem.
Petimurzoeas epynna «BBB» no HayuoHasibHOU WkKase
Beicokuii  TTIOPAKC1P1 RUOO0OA105XF4 CTtpoutensctso 15,00% 25,36% v 22 0,40 11.03.2025 96,87 588
Bbicokuii  APEH3A1P02  RUOOOA106GC4  JM3uHr 1 apeHaa 13,00% 29,15% v 37 0,97 18.06.2026 88,15 956

[aTta Havana
cnepywouwero [lMorawenne
KyrnoHa

INet po
noraw. HomuHan
(odbepTbl)

Mpemus k
6a3oBon
cTaBke

YpoBeHb
pucka

KpaTkoe
HavMeHoBaHue

KynoHoB B
ron

NHonkaTuBHasa
LeHa

OkcnepT

Ortpacnb AKPA

ba3oeasi cmaeka - RUONIA

OOl MTC-Bank03 RUOOOA107456 Baku 4 24.07.2024 21102026 2,03 1000 100,09 ARU)  ruA 2,20
(eI NiV7I GuHdapvm1P3  RUOO0AL107E81  BuoTexHonorum 4 16.09.2024 14.12.2026 2,18 1000 99,93 ruA 2,40
Huakuit PCXB2P3  RUOOOA107S10 BaHku 12 13.08.2024 29.01.2027 2,30 1000 100,05 AA(RU) 1,30
CUEI  asnH3P11R  RUODDAL07UX9 He‘i’:g;aci‘fa" 4 28.08.2024 24.02.2027 2,37 1000 100,12  AAA(RU) ruAAA 1,40
Bbasoeasi cmaeka — Knroyeeasi cmaeka b P®
SUEU EspXon3PO1l RUOOOA108GOS5 M;:ﬁ;y"";m 12 18.09.2024 07.11.2026 2,07 1000 100,47 TUAAA 1,30
BUEI/M TasnHp3PSR  RUOOOALO7HG1 Hqu:g;aciisa“ 12 25002024 12.12.2026 2,17 1000 101,7  AAA(RU) ruAAA 1,30
GUECOUM  asnH3P10R  RUOOOA107UW1 Heq;:g;a;iaa“ 12 25.00.2024 12.02.2027 2,34 1000 100,54  AAA(RU) ruAAA 1,30
CPEOUM  EsponnHiP7  RUOODAL08YS6 [uauHr v apega 12 07.10.2024 24.06.2027 2,70 1000 100,58  AA(RU) TuAA 1,90
CpepnHwit CamoneTtP14 RUOO00A1095L7 CTpouTenscTBo 12 05.10.2024 22.07.2027 2,78 1000 100,47 A+(RU) 2,75
Huskwia TpaHcKo2P1 RUOOOA109E71  XK/g TpaHcnopT 12 04.10.2024  20.08.2027 2,86 1000 99,75 ruAA- 1,75

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

#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.



