#PCXB NHBecTuuumn , 05.09.2024

OOJIOBbIE PbIHKU

KOPOTKO 3A AEHb

+ LleHoBasa cTtaTucTuka, onybrnMkoBaHHasi Be4epoM B cpefdy, Nokasana HaKOHEL, CHUWXeHWe LieH B pasmepe
0,02% nocne 3aMenneHus MHMMALUUM Ha MPOTSXKEHUM MNocneaHux 8 Hedenb. B coyeTaHuy ¢ OaHHbIMU O
3aMefnieHnM SKOHOMMUYECKOM aKTUBHOCTU U MNOTpebKkpeouToBaHWs, [OaHHble Mo HedenbHON WHNALUU
YNYYLLMIAN CEHTUMEHT Ha OOoNroBoM pbiHKe. O6GnMrauMoHHble MHOEKChbl B YeTBepr nepeLunn K akTUBHOMY
pocty. Cyumaem, 4mo cueHapuli noebiweHuUss BaHkoM Poccuu Kroueeoli cmaeku Ha CeHMs6PbCKOM
3acedaHuu celiyac 8blenigdum He 2apaHMuUpPOBaHHO.

* Kpuas Roisfix Ha cpoke oT 1 Hegenu oo 6 mMecsaueB aepXxutca B avanasoHe 18,4-20%, 4TO roBOpUT O TOM,
YTO PUCKM YXKECTOUEHUS OEeHEeXHO-kpeanTHon nonutukn LIB 0o koHua roga «euwe B LeHe». ba3oBble cTaBku
OEHeXHOro pbliHKa Takke Bce elle yaepxuBaroTca Bbiwe 18%: ctaBka RUSFAR O/N - 18,37% (+3 6.n.), a
MOEXREPO OI/N - 18,18% (-1 6.n.).

* B knaccmnyecknx OP3 MHBECTOPLI aKTUBHO YBENMUMBaANM Aropauunio cBomx noptdenen 3a cuetr OP3 26243
(price +1,75%), O®3 26233 (price +1,8%) n OP3 26238 (price +2,4%). [oxoOgHoCTM rocobnuraumi c
aropaument ot 2-x oo 8 net cHuannmcb Ha 30-35 6.M. OT ypoBHeN cpefpbl.

* ABTO huHaHCc GaHK, BEPOATHO, TOTOBUTCS K pa3MeLLEeHN0 HOBOTO 3-X NIETHErO BblinyckKa.
* AsTtogunep Ponbd 19 ceHTAabps nnaHupyeT cobpaTb 3asBku Ha hrnoatep obbemom 500 MiH py6.

* [mobGanbHble pbiHkKM obnurauun. NHgekc PMI B cpepe ycnyr ISM B CLUA Bbipoc o 51,5 B aBrycte ¢ 51,4 B
ntone, NpPeBbICMB OXMAaHUSA pbiHKa B 51,1n. B To e BpemMsa MHOEKC 3aHATOCTU B CEKTOPE He3HauuTerbHO
cHu3uncs, oo 50,2 ¢ 51,1n. MHagekc ueH ISM npogormkun poct go 57,3n. ¢ 57n., onepeaus oXxXnaaHUsa pbiHKa o
3ameaneHun pocta go 56n. JoxogHocTtn gonrobix 6eHuUmapkoB CLUA cHwxkatotea - 10Y UST go 3,75% (-2
6.n.), 2Y UST po 3,76% (-1 6.n.).

HE ABNAETCA WHBECTULOHHOW PEKOMEHOALIMEN



OOJTITOBbIE PbIHKU KINOYEBbIE MHOVKATOPLI

POCCVIFICKVWI aon rOBOﬁ prHOK. LleHOBaﬂ KniouyeBble cTaBku / Mocneaxue Mpeabiaywee Balataolons
WUndnsauma AaHHble 3HauyeHue
cTatucTuka, onybnukoBaHHas BeYepoM B cpeny, rnokasana opc CLIA 5,50 5,50 5,50
HakoHeL CHwkeHne uUeH B pasmepe 0,02% nocrne WhHdbnsuna s CLIA, % 290 3.00 320
roaoBbIX ! ! !
3amennieHs MHASUMM Ha NpPOTSHKEeHWM nocnegHux 8 LB P& 18,00 16,00 16,00
Hegenb. B coyeTaHMM ¢ paHHbIMM O  3aMedneHun Uncbnsiumst B PO, % 657 ool a8
3KOHOMMWYECKON  aKTUBHOCTU U NOTPEOKPEeAUTOBaHMS, OAOBbIX ' ' '
JaHHble N0 HeAENbHOW UHMPMALUN YITYyYLLIMITA CEHTUMEHT Ha  BanioTHbiit pbiHok ":‘;’;ﬁi:‘:e W3m. 3a 1 AeHs ”“"-fozg“af‘a
[ONroBoM pblHke. OOGnMraumMoHHble WHAEKCbl B 4eTBepr Espo/fonnap 1,11 A 0,1% A 0,5%
nepelnu K akTMBHOMY pocTy. Hambonee auHammyHo, 3a VHAexc aonnapa 101,21 v 0,1% v 0,2%
YeT KPYMHbIX  MOKYMOK TCKaKnBaroT iy YHbI RUSFAR ON 18,37 A3 A 306
cue Py OKYnoK, — OTCKakuBatoT  AONrocpo € MOoEX REPO 18,18 Vi A 299

BbIMYCKN rocaosra, CHMKasaCb B OOXOAHOCTU Ha 25-35 6.M.  Tosapubie puitku
NHpekc kopnopaTtuBHbix obnvraumii RUCBTRNS 1 nHagekc 3omoto 251597 A 0,81% A 22,0%
HedTb Brent 72,98 A 0,39% V 53%
. 0, 0,
rocgonra RGBITR Ha 18:00 pocrim Ha 0,11% wn 1,2% Urperci: Mockosckoit
COOTBETCTBEHHO. [lonnazaem, 4mo cueHapull Mo8bILEHUS] ©upxn

. MMBB 2621,62 A 0,63% v 15,4%
Barkom Poccuu kno4eeol cmaeku Ha CeHmsiGpbCKOM ’ ) ’

8 Whpekc O®3 (RGBITR) 570,60 A 1,20% v 7,4%
3acefaHuu celvac 8bleniadum He 2apaHmuposaHHO. Kpueasi  Poccwiickuii poitok O3
Roisfix Ha cpoke om 1 Hedenu do 6 mecsues Oepxumcsi 8 OP3 1Y 18,40 v 10 A 5612
Ouana3oHe 18,4-20%, ymo eogopum O MOM, 4YMO PUCKU 008 2v 18,08 430 A o421
' o p . ’ p 0d3 5Y 16,41 v 12,0 A 457,0
yxxecmoyeHusi OeHexHo-kpedumHou nonumuku LB 00 oo3 10y 15.32 v 290 A 3624
KOHUa 200a «ewe 8 yeHey. n ecnu K o/(mgﬁp;o umnyrnsc Fno6ankbHble pbiHKK MocnegHue W3am. 3a 1 peHb W3m. ¢ Hau. ropa
o6nurauui AaHHble, % (6.n.) (6.n.)
CHUXeHusA uHgrayuu ocnabHem y peayrnamopa 6ydym ece g1 oy 377 v 120 v 462
OCHOBaHus 07151 HOB020 M08bILEHUS cmaskKu, 8rsioms 00 19-  UsT 10Y 3,77 V75 v 59,6
20%. BasoBble CTaBKM OEHEXHOro pbiHKa Takke Bce elle epmanua 10Y 2,22 A 06 A 195
X PpaHumns 10Y 2,95 A21 A 39,1
0, - 0,
yaepxuBatoTcs Bblwe 18%: ctaBka RUSFAR O/N - 18,37% Venaris 10y 304 Ald A 53
(+3 6.|'|.), a MOEXREPO OIN - 18,18% ('1 6|'|) WUtanus 10Y 3,60 A21 v 11,4
B knaccuyecknx O®P3  umHBECTOPbl  aKTUMBHO
yBenuuMBanu Aropauuto ceoumx noptdenen 3a cyetr OP3
26243 (ytm 15,84%; dur 6,3y; price +1,75%), O®3 26233
Ot L ) Kpusas UST
(ytm 15,3%; dur 6,8y; price +1,8%) n O®3 26238 (ytm 500
15,2%; dur 7,3y; price +2,4%). [JoxogHOCTM rocobnurauuii ¢ : WMam. 33 petb 40
aropauven ot 2-x go 8 net cHmsunucb Ha 30-35 6.n. oT 473 _g;'g:;:
L] . .
ypoBHew cpeabl. CpegHeB3BelleHHble koTupoBkn OP3-UH 2 450 0.0
52002 Bbipocri Ha 0,30%, a BMEHEHHas WHPNALUMS Ha &
o« 1+
onwxanwwne 4 roga cHuaunack Ha 38 6.0., 4o 7,22%. 2 425
=
Cpeou kopnopaTuBHbIX (onoatepoB B cpegy & 400
(=1
Hanbornee akTMBHO TOProBancd «HOBMYOK» CermMeHTa =

L
~
wn

TpaHcKo2P1 (KC+1,75%; price -0,03%) ¢ o6bemom caenok
6onee 735 mnH py6., a Takke MTC 2P-06 (KC+1,3%; price -
0,01%), CamonetP14 (KC+2,75%; price +0,08%) wn
Cnctem1P27 (Ruonia+1,9%; price +0,7%). [doxogHble
¢roaTepbl BCe elle OCTalTCcA Havmboree nonynsipHbIMU
WHCTPYMEHTaMW B YCIOBUSIX MOBbILIEHHbIX MPOLEHTHbIX
cTaBoK. [locTeneHHoe HakomnsieHne No3vumMm B KOMGOPTHBLIX

3,50

no  KpeouTHOMY KadecTBy (noatepax CO  CPOKOM 19.0 Kpusas OD3 s
obpalyeHns fo 2-3-x neT, U, xenaTemnbHO, C eXeMeCHYHON 13:5
BbIMMATOM KYMOHHOIO A0X04a SBNSAETCH, Ha Haw B3rnsag, 18.0 5
Haubonee akTyarnbHOW cTpaTerueil Ha [JONroBOM pbiHke. B 47 5 10 B
nepeyeHb HalWX NpPeanoyTeHnin cpeau droatepos BXOOAT E"ﬁ-.n 45 =
— [Ixu-rp 2P4 (KC+3,0%), EsponnHlP7 (KC+1,9%), 2465 20 ¥
iMoautneP1 (KC+1,7%), CamonetP14 (KC+2,75%). §1a,u 25 §
Knaccnyeckne kopnopatuBHble OOHALI B LEenom 1155 M3m. 3a getk -30 E
ToproBanucb B 6GokoBuke. VHBECTOpbl TOYeYHO AoKynanu 15,0 — (4. 09,24 -35
ONWHHLIE  BbLINYCKM  HAAEXHbIX OMUTEHTOB, CTPEMsiCb 14,5 o (1309 24 J'Ie:rm
3ahuKCUPOBaTh OTHOCUTENbHO BLICOKYID [JOXOAHOCTb — 14,0 -45

0 25 5 7.5 10 12,5 15

MoutaP2P04 (ytm 18,7%; dur 2,6y; price +1,4%), MTC 1P-
14 (ytm 19,0%; dur 2,2y; price +1%). Ha npuBnekaTenbHbIX
LEHOBbIX YPOBHSAX ToprytwoTtca Takke [asnpomKP5 (ytm

18,9%; dur 3y; g-spread ~220 bp) u asnpomKP5 (ytm _
19,5%: dur 2,2y; g-spread ~175 bp). HanHble 05.09.2024 Ha 18:00 (MCK)
HE ABNIAETCA MHBECTULMOHHOW PEKOMEHLALMEN



B poxogHbix Kraccuyeckmx koprnopatax 3-4 alefioHa CyLeCTBEHHbIN POCT KOTMPOBOK nokadanu bymarn «Cerexuny.
[maBa ocHoBHOro akumoHepa komnaHum, AGK «Cuctembl», NoaTBEpANT HAMEPEHME YBENUYMTL OO0 B KOMMAHMK
yepes gonamuccuto — Cerexa3P2R (ytm 47,1%; dur 0,6y), Cerexa2P5R (ytm 45,3%; dur 1,3y), Cerexa2P4R (ytm
32,3%; dur 0,7y) nogopoxanu Ha 4-6%.

[Mpogaxu npeBanupyloT B YeTBEPr B KBa3MBAmOTHbIX OoHAax — Havbonee aktmuBHo ToprytoTca MasK3-25E2 (price -
1,0%), Mask3-34[ (price +0,4%) n MasK3-31[ (price +2,9%).

nobanbHble pbiHKKM obnurauun. NiHgekc PMI B cdepe ycnyr ISM B CLUA Beipoc go 51,5 B aBrycte ¢ 51,4 B uione,
NpeBbICUB OXMAAHUS pbiHKa B 51,1n. B T0O )Xe Bpems MHAEKC 3aHATOCTM B CEKTOPE He3Ha4YMTeNbHO cHM3uncs, 0o 50,2 ¢
51,1n. NHgekc ueH ISM npogomkun pocT oo 57,3n. ¢ 57n. onepeavB oxugaHus pbiHKka 0 3ameafieHum pocta go 56n.
HoxopHocTtn gonroebix 6eHumapkoB CLUA cHuxkatoTes - 10Y UST go 3,75% (-2 6.n.), 2Y UST go 3,76% (-1 6.n.).

HOBOCTU

«ABTO CI.WIHaHC 6aHKy, BEpPOATHO, rOTOBUTCA K pa3MmeLljeHn0 HoBoro 3-neTHero BblMyCKa

MockoBckas Gupxa 3aperncrpvpoBana Bbinyck 3-neTHUx obnuraumm godvepHero 6aHka «ABToBASa», ABTO douHaAHC
6aHka, cepun BO-001P-13 1 Bkntoumna ero B 3- ypoBEHb CMMCKa LEeHHbIX Bymar, gonylweHHbIX K Topram. Beinycky
NPWCBOEH PEerncTpaLmoHHbin Homep 4B02-13-00170-B-001P. HomuHan ogHon obnuraumm - 1 Teic. pybnen, o6bem
3aMma noka He packpbiBaeTcda. B Hacmoswee spemsi 8 obpaweHuu Haxo0ssmcesi 4 ebirnycka bupxeebix obnuzsayul
baHka obwum obbemom 32 mpd pybnedl. Haubonee uHmMepecHbIMU, Ha Haw 8327150, aensomcs roameps! baHka -
A®BAHK1P11 (KC+2,5%) u AODBAHK1P12 (KC+2,2%) ¢ nozaweHuem 24.12.2026 u 18.06.2027 coomeemcmeeHHO.

Astogunep «Ponbd» 19 ceHTAGPA nnaHMpyeT cobpaTb 3assBkM Ha pnoaTtep o6bemom 500 MIH pyo.

B vetBepr, 19 ceHTabpsa, AO «Ponbd» nnaHupyeT cobpaTtb 3asiBKM Ha 3-X NETHWUIA BbiNyck obnuraumin cepum 001P-03
o6bemom 500 mrH py6. o BbiNycKy npegycMOTPEeHbl NEPEMEHHbIE eXeMecsiyHble KynoHbl. Popmyna aona pacyeta:
kntoyeBas ctaBka LIb P®, gencreytowiasn Ha 5-bii pabounii AeHb, NpedwecTBYOLWMIA aTe Hadvana KyrnoHHOro nepuoaa,
+ npemus He Bbilwe 325 6.n. TexpasmelleHune 3annaHnpoBaHO Ha 24 ceHTsbps. Beinyck GygoeT [OCTyneH TONbko
KBanMUUMpOBaHHbLIM MHBECTOPAM.

B cpedy, 4 ceHmsbps, pelimuHaogoe azeHmcmeo «3kcriepm PA» ycmaHosuno cmamyc «rnod HabnodeHuem» o
petmuHey kpedumocrnocobHocmu AQO «Ponbg», 4mo 03Ha4Yaem 8bICOKYH 8epOosimHOCMb pelmuHa08bix delicmeull 8
bnuxalwee epemsi. WsmMeHeHue cmamyca, CO2/1aCHO KOMMEHmMapusiM azeHmcmea, C8513aHO CO CMeHoU
Ma)opumapHo20 aKuyuoHepa KomrnaHuu. PelmuHe «Ponbgha» npodomkaem Oelicmeogamb Ha yposHe TUA ¢
pas3suearoUUMCS MPOEHO30M.

HE ABNAETCA WHBECTULOHHOW PEKOMEHOALIMEN



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

HaHHble 05.09.2024 Ha 18:00 (Mck)

ISIN ISIN HassaHue CpepHess.
" . CraBka 0 [iopaums,
OMUTEHTbI 3ameLLiaeMo| 3amelLLaloLLero 3amemarou4ero Baniota | 3amelatoLer MorateHune Kynowa |AoxoaHocTs, % net Cp. ueHa
BbInycka BbIMycka BblﬂyCKa BbIMycKa, TbIC Y! roaoBbIX

AIIPOCA  XS2010030919 RUOODAL08TV3 AMPOC3027/ 262413  POOXT @322 310 11,11 81,45
XS2107554896 RUOO0A107670 A”"é*’oa_'o'ia“"' RUB 12313600  30.01.2025 6,75 34,05 A12 0,0 91,21
XS2333280571 RUOOOA108JQ4 ANb®A30350  USD 137 649 (26?56%;’622%3&‘”) 5,50 25,78 A 158 2,0 70,00

Anba-baHk  XS2410104736 RUOOOA108BD9 ANb®A30400  USD 262 414 (zs'fggfg’g;;f"c"am 5,90 30,50 A 109 2,4 59,10
XS1760786340 RUOOOAL08NS5 ANb®A30500 USD 209 824 (3532?2"3;;2”) 8,13 20,36 A19 31 71,91
XS2063279959 RUOOOA108Q29 AMb®A30850  USD 345 603 (15%)54'_024652323”) 5,95 55,62 A 9% 0,6 79,00

Bopeu Kanutan XS2230649225 RUOOOAL0SGN3 Bopeuk3026 USD 221 050 17.09.2026 6,00 14,25 v 10 1,9 86,62
BTE XS0810596832 RUO00A1082Q4 BTB 30-T1  USD 1676 729 (nggfgg;;?a”) 9,50 19,47 v 51 53 59,63
XS1721463500 RUOODAL05C51 [ask3-24E  EUR 446 691 22112024 225 14,16 v 219 0,2 97,66
XS0906949523 RUOO0A105VL6 [ask3-25E  EUR 305 326 21.03.2025 3,13 11,55 ¥ 65 0,5 96,39
XS2157526315 RUOO0AL05WJ8 [ask3-25E2 EUR 670 015 15.04.2025 2,95 10,24 v 191 0,6 95,89
XS1795409082 RUOOOAL05WH2 [ask3-26E  EUR 457 455 21.03.2026 2,50 11,24 AT9 15 88,22

XS2301292400 RUOODA105RZ4 [ask3-27E  EUR 473 499 17.02.2027 1,50 11,28 A16 2,4 80,02
XS2408033210 RUOODA105BY1 [ask3-28E  EUR 343 388 17.11.2028 1,85 11,34 A7 4,0 69,58
XS1951084471 RUOO0A105RG4 [ask3-26[1  USD 892 081 11.02.2026 5,15 11,42 Ve 1,4 92,08

XS1585190389 RUO00A1056U0 [ask3-27[1  USD 402 348 23.03.2027 4,95 11,53 \ X 2,3 86,17

Fasnpom  XS2196334671 RUO00A105JH9 [a3k3-27[12 USD 628 751 29.06.2027 3,00 11,53 v 30 27 80,32
XS0885736925 RUOODAI05R62 [ask3-28f1  USD 410 083 06.02.2028 4,95 11,04 v 26 3,1 83,36
XS2291819980 RUOOOA105KUO  ask3-2901  USD 1171512 27.01.2029 2,95 11,24 v 23 41 72,24
XS2124187571 RUO00A105SG2 [ask3-30[]  USD 1463726 25022030 325 11,19 v 30 49 68,59
XS2363250833 RUOO0OA105JT4  [ask3-31[1  USD 479 122 14.07.2031 3,50 10,72 v 28 5,9 66,03
XS0191754729 RUOO0A105A95 [ask3-34f1  USD 748 626 28.04.2034 8,63 9,76 v 23 6,4 93,54
XS0316524130 RUOOOAL05RH2 ask3-37[1  USD 903 068 16.08.2037 7,29 9,74 v 15 8,1 82,72
X$2243631095 RUOOOA105QW3 TasKBE3026[ USD 994 081 Beccpom <l 4,60 36,56 A51 13 69,22
X$2243636219 RUOOOA105QX1 [ask3-626E  EUR 716 276 Beccpom = 3,90 48,93 vis 13 60,70
XS1713473608 RUO00A1078V2 TTIK 30250 USD 292 090 17.04.2025 595 16,95 V12 0,6 94,21
XS2010044381 RUOO0AL07AQ5 TTIK 30261 USD 303 644 18.02.2026 4,95 13,92 A 30 1,4 89,08

rTIK XS2131995958 RUO00A107B43 TTIK 30270 USD 346 639 10.03.2027 4,65 12,58 vs 2,3 84,11
XS2249778247 RUOOOAL07CX7 TTIK 30281 USD 167 099 26.02.2028 4,80 12,27 vs 3,2 80,22
XS2010027451 RUOODA107D58 TTIK 302901 USD 141112 27.02.2029 4,35 11,21 v 45 41 77,22
XS1514045886 RUOOOALOS9NO fIYKOWN 26 USD 315 760 riigarcay  AT5 9,28 A31 2,0 91,45

ycorin XS2401571448 RUO00AL059P4 JYKOWN 27 USD 257 411 (6 10sorcaly 280 9,82 A 65 25 84,23
XS2159874002 RUOOOA1059Q2 JIYKOWN 30  USD 287 279 (O6risoncal 388 9,46 A 37 5,0 76,24

XS2401571521 RUOODALO59RO  JIYKOWN 31 USD 253 992 otosomcay  3.60 9,37 A20 6,1 71,30
MeTannonHsecT XS2400040973 RUOOOAL05A04 METANMHO28  USD 285 780 22102028 3,38 10,12 v2 3,8 78,37
XS2384475930 RUOOOAL07VVL MKB 3026-2 USD 160 108 21.09.2026 3,88 11,68 A35 1,9 86,44

XS2099763075 RUOOOA1086M4 MKB 3025-2 USD 160 126 19.09.2028 4,70 14,16 Vv 385 0,4 96,55

XS2281299763 RUOODAL07R03 MKB 3026-1 EUR 210 000 21.01.2026 3,10 13,13 v 58 1,3 88,04

MKB XS1601094755 RUOO0A108LX6 MKB 302017 USD 137 204 (l(figf;;’;;ac"a”) 8,97 23,37 A 26 2,7 71,00
XS2392969395 RUO00A108L24 MKB 302021 USD 91 996 © fgjffg;;ac"am 7,63 26,39 A4 2,3 68,51
XS1589106910 RUOO0AL08NQ6 MKB 302027 USD 77 965 05.10.2027 7,50 12,95 —0 2,7 87,00

Hopunbckmin  XS2134628069 RUOOOALO07BL4 HopHuK3250 USD 315 559 11.09.2025 2,55 10,23 v 145 1,0 93,00

Hukene  x$2393505008 RUOOOAL07C67 HopHuk326[] USD 119 561 27.10.2026 2,80 6,64 v 46 2.2 87,24

HIMK XS1843435337 RUOOOAL07ELS HIMK, 30261 USD 275 948 30.05.2026 4,70 8,89 A3 1,8 93,52
XS2346922755 RUOOOAL0SPRY HIIMK3026-E  EUR 159 461 28.06.2024  1,45% 10,70 A13 2,8 86,00

Kop:?pﬁ’um XS2010026560 RUOOOA105146 TMWUKK 1P5  USD 395 000 19.11.2026 5,63 14,92 A2 2,1 83,89

Montoc XS2396900685 RUOOOA108P79 Monioc3028[ uUsD 450 832 14.10.2028 3,25 10,73 A 38 3,8 76,00
XS1843431690 RUOO0A1084Q0 PXKA3026-2P RUB 14571400  10.09.2026 7,68 20,49 AT1 1,8 81,02

XS1843442465 RUOOOAL089T3 PXI30252P RUB 9986 200 04.10.2025 8,80 16,83 v 233 1,0 92,96
PXI XS2271376498 RUOOOAL089X5 PXA3028-1P RUB 17350600  02.03.2028 6,60 18,80 —o0 3,1 71,40
XS2318748956 RUOOOAL089U1 PX[3028-37 RUB 5 485 600 18.09.2028 7,45 18,19 AS 3,3 18,19
CH0522690715 RUOOOA1084S6 PXO302610P  CHF 85 950 15.05.2024 0,84 12,32 V61 1,7 84,98

CH0419041634 RUOOOA1089W7 PXA30282¢P  CHF 86 465 03.04.2028 1,20 10,88 A7 3,5 72,50



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

HaHHble 05.09.2024 Ha 18:00 (Mck)

ISIN ISIN HaseaHue O6bem CpepaHeBs.
o " 0 w e CraBka o [iopaums,
OMUTEHTbI '3aMeLLaemMoro! 3ameLatoLlero’ 3amellatowlero| Baniota | 3amelyatolero MoraweHnwve Kynowa |AOXORHOCTb, % ner Cp. ueHa
BbINycKa BbINycka " Bbnycka BbINYCKa, TbIC. Y rofoBbIX
Beccpoynas
XS2393688598 RUO00A107B84 CoBkom30-1 116 426 (17.02.2027 Call) 7,60 23,54 73,72
BeccpoyHas
XS2113968148 RUO00A107C59 CoBkom30-2 USD 16 773 (06.05.2025 Call) 7,75 51,99 A 281 0,6 80,02
CoBkombaHk
XS0973219495 RUO0O0OA107CMO CosBkom30-3 USD 6 475 BeccpouHas 2,00 31,00
07.04.2030
XS2010043656 RUOOOA107E99 CoBkom30-4 USD 25222 (07.04.2025 Call) 8,00 22,51 A 590 0,6 93,00
CoBkomMcroT XS2325559396 RUOO0A105A87 CKd 302028 USD 317 813 26.04.2028 3,85 11,00 A 34 3,3 79,76
BeccpouH
TuHbKODD XS1631338495 RUO00A107738  TCS perpl uUsb 72 992 (15.09.2024 Call) 11,99 94,48
BaHk BeccpouyH.
XS2387703866 RUO00A107746  TCS perp2 usb 130 060 (20.12.2026 Call) 6,00 25,76 A7 2,1 69,57
TMK XS2116222451 RUOO00A107JN3 TMK 302027 USD 349 904 12.02.2027 4,30 13,87 V24 2,3 81,21
XS2099039542 RUO00A106G31 ®ocA3025-[1 USD 96 941 23.01.2025 3,05 9,78 A 341 0,4 97,62
docArpo
XS2384719402 RUOO0A106G56 @ocA3028-[1 USD 115 327 16.09.2028 2,60 10,13 A9 3,8 76,26
BeccpoyHas ~
XK® BaHk XS2075963293 RUO00A107L82 XK®b T1-01 USD 39 645 (07.02.2025 Call) 8,80 81,38 v 0,4 80,50
yTna XS2010044548 RUO00A107JY0 4TrM3302024 USD 261 473 19.09.2024 4,50 37,23 V- 0,0 99,00

OBJINTAUMN B KOAHAX HA MOCBUPXE

HaHHble 05.09.2024 Ha 18:00 (Mck)

Kpatkoe
HanMeHoBaHue

AlTb®AB2P20
AkpoH B1P4
[a3nH3P12R
MB3P6CNY
I'TIK 2P-05
EC3r1pPCs
METAIMH1P1
METAITMH1P2

METAJIMH1P3
METAJIMH1P5
Montoc B1P2

PocHpT2P12

PocHpT2P13

PocHpT4P1
PYCAI 1P1
PYCAI 1P2
PYCAI 1P5
PYCAN 1P6
PYCAN 1P7
PYCATI BO05
PYCATI BO06

Cerexa3P1R
CKo 1P1
Cnas3KO1P3

YpanCt1P03

HOrK 1P1

HOrK 1P2

RUOOOA105NH1
RUOOOA108JH3
RUOOOA108PZ2
RUOO0A1087C3
RUOOOA108NS2
RUOOOA108FX8
RUOOOA1057A0
RUOOOA1057D4

RUOOOA105M75
RUOO0A1071S3
RUOOOA1054W1
RUOOOA1057S2

RUOOOA105ZC6

RUOOOA1083N9
RUOOOA105C44
RUOOOA105PQ7
RUOOOA1076U8
RUOO0A107RH8
RUOOOA1089K2
RUOO0A105104
RUO00A105112

RUOOOA105EW9

RUO00A1060Q0
RUOOOA1080Z9

RUOOOA107U81

RUOO0A105GS2

RUOOOA1061L9

Otpacnb

BaHkn

YpobpeHus
HedpTterasosas oTpacnb
BaHkun

JIn3nHr n apexpa
OneKkTpoaHepreTuka
YepHasa meTannyprus

YepHas meTannyprus

YepHas meTannyprus

YepHas meTannyprus

[o6blya aparoyeHHbIX
MeTannos

HedTeraszosas otpacnb

HedTerasosas otpacnb
HedTerasosas otpacnb
LiBeTHass meTannyprus
LiseTHass meTannyprus
LiBeTHasa metannyprus
LiBeTHasa metannyprus
LiBeTHasa metannyprus
LiBeTHas meTannyprus

LiBeTHas meTannyprus

LienntonoaHo-6ymaxHas 1

nepeBoobpabatbiBatoLlas
oTpacnu

BogaHbivi TpaHcnopT
HedpTterasosas oTpacnb

YepHasa meTannyprus
[o6blya aparoueHHbIX
MeTansnos
[obblya aparoueHHbIX
MeTansnos

KynoH, % rog.

4,00%
7,75%
7,75%
5,00%
8,25%
8,10%
3,10%
3,70%
3,25%
5,75%
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%

rioratleHunio
(ocbepTe), %

CpepnHess.
[I0X-Tb K
Wam.

rogoBbIX

14,21 A 204
10,78 A 149
8,69 v 39
6,99 vi1
12,23 A 98
11,59 A 96
54,97 v 126
9,39 A 25
10,60 A 97
10,87 v 27
10,28 A 24
4,10 v 47
55,52 v 708
5,55 vi

15,38 A 122
9,24 v 270
11,67 v 128
11,73 A5

11,06 A 42
11,78 v 40
13,38 A 57
47,04 v 147
11,31 A 169
13,40 A24
10,91 v 13
12,26 v 710
10,44 All

[iopa-uuns,

ner

0,30
1,38
2,07
2,41
2,02
1,62
0,02
2,82
1,24
1,52
2,81
0,83
0,03
0,84
0,62
1,26
1,57
1,79
1,02
0,88
0,87

1,47

1,38

1,39

0,20

0,55

Ocpepra**

17.03.2025
17.09.2024
26.03.2025

30.07.2025
30.07.2025

06.11.2025

Morawexne

23.12.2024
22.05.2026
14.12.2026
09.04.2027
17.11.2026
09.06.2026
13.09.2024
10.09.2027

11.12.2025

14.04.2026

24.08.2027

07.03.2033

07.09.2032

15.03.2034
24.04.2025
23.12.2025
08.05.2026
05.08.2026
09.10.2026
28.07.2027
28.07.2027

22.10.2037

24.03.2026

12.03.2026

19.02.2026
19.11.2024

01.04.2025

CpepHess.
Llena

97,25
96,51
98,63
95,62
93,10
95,48
99,22
85,97
91,80
93,02
84,36
101,00
98,75
100,01
93,55
92,48
92,72
93,11
94,94
97,53
96,32

67,47

91,60

97,58

95,41

98,44

97,47



HALL BbIBOP
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CpenHeBs.
AOX-TB Ky 6., Atopa- Odbepta* [MoralueHne Cpeaness G-spread,
rnoraLleHuto uus, net Llena 6.n.
(ocbepre)

YpoBeHb

KpaTkoe
KpeauTHOr Otpacnb KynoH
HauMeHoBaHWe
0 pucka

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

WT cepBuchl 1 nporpammHoe
Huzkuia Mo3Tex-1P2 RUO00A105JG1 obecneveHne 10,55% 19,71% Vv 60 1,18 03.12.2025 91,46 133

Xumnyeckas n

Huskwnia HKHX 1P-01 RUO000A0ZZZ17 HedTexMMmyeckas 9,75% 20,45% v2 1,19  11.12.2025 07.12.2028 89,47 207
NPOMBbILLNIEHHOCTb

Huzkuin lasnpomKP8 RUO00A105U00 BaHku 9,20% 19,22% v 31 1,35 06.02.2026 88,95 87

Huskwnia MKC5®uH3P3  RUO00A107AJO FMCG petenn 12,90% 19,43% Vv 16 1,58  02.06.2026 22.11.2033 92,31 118

Huzkwin MTC 1P-14 RUOO0OA101FH6 CB$i3b 1 TENEKOMMYHMKaLMs 6,60% 19,03% vi 2,23 11.02.2027 78,25 114

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

Huskwia Mepcu 1P03 RUOO0A106K27 MepauumHckme ycnyru 10,40% 22,40% A 43 1,04 13.10.2025 28.06.2038 90,04 401
Huakuin AsTOA0p3P3 RUOO0A105V82 CTtpoutenscTso 10,30% 20,41% A 28 1,36 12.02.2026 88,96 206
CTpouTtenscTBo
GUEWIAN  AsTomop4P1  RUOODAL03NUQ — COOPYMKeHMM v 7.95%  19,83% v 32 1,79 08.09.2026 82,35 168
cneunanu3npoBaHHoe
CTPOUTENBCTBO
FUE  Hosotp 1P5  RUO00A107W06 i';i:iﬁgg’:"pw“b'” 1425%  20,72% AS 2,03 04.03.2027 90,63 271
SV MoytaP2P01  RUOO0AL04V75 Eﬁ;};g:""" " Kypeepekas 11,40%  21,12% AQ 2,32 02.06.2027 26.05.2032 82,25 330

CpedHull ypoeeHb pucka - Oropayusi do 3 em.
PetimuHzoeas epynna «A» rno HayuoHasibHoOU WkKase

TnaunHr n apenpa

(1L HT I3 1P07 RUO00A1077X0 16,00% 25,31% Vv 23 1,01 31.10.2026 93,33 693
Mpoyee malMHOCTpoEHME U

(O CTM 1P3 RUOOOA105M91 npubopocTpoeHne 11,50% 22,69% A 33 1,16 12.12.2025 10.12.2027 89,69 430

CpepgHuii [xun-rp 2P3 RUOO0A106238 CTtpoutensctso 15,40% 23,70% A 21 1,18 29.09.2026 92,72 533

CpepnHuii CamoneTP13 RUOO0A107RZ0 CTtpoutenscTBo 14,75% 22,48% v 81 1,27 29.01.2026 24.01.2027 93,12 411

CpepgHuii OTtanoH®uH1 RUO00A105VU7 CTpounTenbCTBO 34aHWI 13,70% 23,89% v3 1,33 18.02.2026 03.02.2038 89,90 554

(O  CoTnlpb2P3 RUO00A1084B2 CrpouTtenbcTBo 15,50% 24,12% A 12 1,36 19.03.2026 14.03.2027 91,86 577

Xumunyeckas n
(Ol GCK 1P-03 RUO00A106JZ9 HedTexnMmmyeckas 10,60% 21,66% v 16 1,34 10.07.2026 88,23 331
MPOMBILLIIEHHOCTb

(O LT ICP 5O 1P8 RUO00A106888 CrpoutenscTso 12,75% 21,64% A 36 1,52 13.05.2026 89,74 336

(O XKOBaHKBE04 RUO00A103760 Banku 8,00% 23,59% Vv 28 1,62 01.06.2026 80,57 534

Bbicokull ypoeeHb pucka — dropayusi o 3 iem.
PelimuHzoeas 2pynna «BBB» no HauyuoHasibHOU wkKaie

Mp-BO CTPOUTENBHBIX
maTepuanos

Boicokun  AB3-1 1P05 RUOO0A1070X5 15,00% 25,56% v 119 1,27 30.09.2026 88,81 719

Bblicokui FMOPAKC1P2  RUO00A108132 CrpouTtenbcTBo 17,25% 23,99% V¥ 195 1,30 05.03.2026 94,37 564

*B Ka4yecTBe [jaTbl OhepTbl ykasaHa aata nocnefHero AHA Nepuosa NpeabsBIeHns K Boikyny obnuraumin # P CX 5 M e C



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.



