#PCXB NHBecTuuumn , 14.05.2024

OOJIOBbIE PbIHKU

KOPOTKO 3A AEHb

* Poccuickuin gonroBo pbiHOK. OxuaaHus 6oree ANWUTENbHOrO YAepXaHUs BbICOKOW KIOYEBOW CTaBKU
yCUnUnucb B cermeHTe smart-money — B rocygapctBeHHoMm ponre. WHoekc RGBITR BTopow AeHb noapsig
ONHaMUYHO cHmxaeTcsl, Ha 0,5% k 17:30 npw Bo3pocllen fo 15 mnpg py6. TOproBon akTMBHOCTM B Gymarax,
BxogsAwmx B nHaekc. Kpusas goxogHoctn OP3 B BbiNyCckax cTaplle 2-x neT 3akpenunacb Ha ypoBHe 14% wn
Bblle. B kopnopaTuBHbIX 0b6nuraumsax mMbl Takke oTMedYaeM MOCTeneHHbIN pocT g-cnpefoB. CTaBKM OEHEXHOro
pbiHka Bbipocnu - RUSFAR O/N go 16,26% (+5 6.n.), a MOEXREPO O/N go 16,01% (+8 6.1.).

«  JKecmkocmb anpenibCKux «npomokosioe» om baHka Poccuu cmara, 8eposimHo, 00MNOIHUMEIbHbIM OCHO8aHUEM
0ns 3akpenrieHusi 0oxo0Hocmel cpedHeCPOYHbIX U 0on2ocpoyHbix OD3 Ha yposHe 14% u ebiwe. Ommemum,
ymo «nymb» 8 100 6.1. 6bi11 «fpolideH» 2ocobruzayusamu npumepHo 3a 1,5 mecsua.

* [popaxn e koprnopamueHbix 60HOax C (UKCUPOBAHHLIM KYMOHHLIM [OXOAOM Takke HabupatT cuny.
OO6beMHble cOEeNKM NPOLUM B HE CaMbIX JIMKBUAHbLIX Bbinyckax - JOM 1P-5R (price -0,04%), MTC 1P-21 (price
+0,03%), MasnpomKP5 (price -0,31%). B 6onee 4OXO4HOM cermMeHTe akTMBHO cHuxanucb CamonetP13 (price -
0,15%), Bpyc 2P02 (price -0,02%), iCenkt1P4R (price -0,10%).

* B cpeay MuHdmH PP npoBegeT ayKUMOHbI MO pasmeLLeHnio OP3 26226 n «HoBoroy» Bbinycka, OP3 26247.

* B noHepgenbHuk PocTtenekom npoBefeT cbop 3asiBOK Ha doroaTep C NPUBS3KONM K KIo4YeBOW cTaBke o6bemom 10
mnpa py6.

+ Okcnept PA npucsoun pentuHr kpegutocnocobHoctn [MP-JIu3mHr Ha ypoBHe ruBBB+ co cTabunbHbIM
NMPOrHO30M.

+ [nobanbHble pbiHKKM obnurauun. B CLUA 3a anpenb ueHbl npou3sBoguTener Bblpocnu Ha 0,5% m/m nocne
NepecMOTPEHHOrO B CTOPOHY MOHWKEHUST CHKeHNs Ha 0,1% B mMapTe U NPeBbICMB KOHCEHCYC-MPOrHo3 O pocTe
Ha 0,3%. Mo3anTnBHaa OuMHaAMMKa LEHOBOW CTaTUCTUKW Bbl3Bana CHWKEHWe OOXOAHOCTU KasHavelckux 60HO0B
CWA — 2-netHne UST cHuaunucb go 5,17% (-1 6.n.), 10-neTHne kasHadvernckme obnuraumn CLUA cHusmnnmce 0o
4,46% (-2 6.n.).
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OOJTITOBbIE PbIHKU

Poccuiickun ponroBon pbiHOK. OxupaHus 6onee
ONUTENBHOTO  YOEpXXaHWsi  BbICOKOW  KIIOYEBOW  CTaBKU
YCUMUINUCb B CErMeHTe smart-money — B rocygapCTBEHHOM
ponre. Hgekc RGBITR BTOpor AeHb noapsa AVHaMUYHO
CHmxaeTcs, Ha 0,5% k 17:30 npu Bo3pocLuen 4o 15 mnpg pyo.
TOProBOM akTMBHOCTM B Oymarax, BXOOSWMX B WHAEKC.
KpuBass poxogHoct O®P3 B BbiNyckax cTapwie 2-x net
3akpenunacb Ha ypoBHe 14% wu Bbiwe. B KopnopaTuBHbIX
obnuraumusix Mbl Takke OTMeYaeM MOCTENEHHbIN pPOCT ¢-
cnpenoB. CTaBkM AeHEXHOro pbiHka Bblpocnm - RUSFAR O/N
0o 16,26% (+5 6.n.), a MOEXREPO O/N po 16,01% (+8 6.1.).

B knaccuuyeckux OP3 ob6bem TOproB npeBbicun 13
mnpa py6. Bonee 70% oT Bcex CAENOK MPOLUNM B BbiMyckax
ctapwe 5 neT go noraweHus u, npexae Bcero, OP3 26241
(ytm 14,06%; dur 5,4y; price -1,15%) O®3 26244 (ytm
14,13%; dur 5,9y; price -1,06%) O®3 26243 (ytm 14,17%; dur
6,7y; price -0,87%) n O3 26238 (ytm 13,99%; dur 7,5y; price
-1,35%). >KeCTKOCTb anpenbCKkux «MpoTokorioB» OT baHka
Poccun crtana, BeposTHO, AOMOMHUTENbHBIM OCHOBAHMEM
Ona  3aKkpenneHusi  OOXOOHOCTEeW  CPedHEeCPOuYHbIX U
[onrocpoyHbix OP3 Ha ypoBHe 14% u Bbiwe. OTMETUM, YTO
«nyTe» B 100 6.n. 6bIN  «npoideH» rocoGnurauusimm
npumepHo 3a 1,5 mecaua.

B O®3-chrioatepax M nuHKepax Mpu COBOKYMHOM
obbeme cgenok B cektope B 1 mnpa py6. Haubornbluyio
NVKBMAHOCTL nokasbiatoT OP3 29014 (price -0,01%) n OP3
29016 (price -0,01%). B nwuHKkepax OTMETUM nerkoe
OXWBIEHWE MNpOAaBLOB - BMEHEHHass WHMNAUMSA  Ha
onwkanwue 4 roga npogorkaeT pactu, oo 8,08% c 7,8% Ha
doHe cHwxeHust goxogHoctn OP3 52002 (ytm 5,91%, dur
3,6y, price +0,03%). KoprnopatuBHble dnoatepbl 0Oonee
YCTOMYMBLI 32 cyeT Bornee MHTEPECHBLIX NMPEMUIA K KIHYEBOW
ctaBke LIB n RUONIA. B Tporike nuaepoB no akTMBHOCTU
ToproB HopHukb1P7 (KC+1,3%; price -0,36%), 'TJIK 1P-03
(KC+2,15%; price +0,01%), PCXb 24 (KC+1,6%; price
+0,01%) un PCXB2P2 (Ruonia+1,5%; price -0,01%).
HeraTnBHas nepeoueHka B MHCTPYMEHTax ¢ (PMKCMPOBAHHBLIM
KyMOHHbIM JoxofoM OyaoeT nopfepXvBaTb MHTEpec K
NVKBUOHBIM U [OOXOAHbIM KOPMopaTuBHbIM dnoatepam. B
nepevHe Hawwnx gasoputo AGBAHK1P11 (KC+2,5%), I'TJIK
2P-03 (KC+2,3%), I'TJIK 1P-03 (KC+2,2%), MTC-BbaHk03
(Ruonia+2,2%).

Mpopaxu B KOprnopaTuBHbIX 6oHpax c
(PUKCUPOBAHHBIM KYMOHHLIM JOXOO0M Takke HabuparT cuny.
OGbeMHble CcAenks MpownM B He CamblX JMKBUOHbIX
Bbinyckax - JOM 1P-5R (ytm 15,58%; dur 0,8y; price -0,04%),
MTC 1P-21 (ytm 14,88%; dur 1,9y; price +0,03%),
MasnpomKP5 (ytm 15,1%; dur 2,6y; price -0,31%). B Gonee
[OXOOHOM CermMeHTe akTUBHO cHwxkanucb CamonetP13 (ytm
16,7%; dur 1,5y; price -0,15%), bpyc 2P02 (ytm 17,4%; dur
1,2y; price -0,02%), iCenktlP4R (ytm 15,95%; dur 1,65y;
price -0,10%).

HoxonHocTtu KBa3MBantoTHbIX OoHAOB,
HOMVHMPOBaHHbIX B gonnapax CLWA wn eBp,0 no-npexHemy
6anaHcupyloT B AmanasoHe 5-7%. B nupepax no obvemy
caoenok HopHuk3250 (ytm 5,05%; dur 1,3y; price +0,41%),
MaskK3-29[ (ytm 6,3%; dur 4,4y; price +0,39%), Ma3K3-25E
(ytm 6,87%; dur 0,85y; price +0,39%) u Ma3K3-24E (ytm 7,2%;
dur 0,5y; price +0,09%).

KINOYEBbIE MHOVKATOPLI

KntoueBble cTaBku / Mocneaxune Mpeabiaywee Lo aanolens
WHdnsauma AaHHble 3HauyeHue
OPC CLLA 5,50 5,50 5,50
0,
WHdnsauma B CLUA, % 350 3.20 3.20
rogoBbIX
ub P® 16,00 16,00 16,00
0,
WHdnsumsa B PO, % 781 775 7.48
roaoBbIX
o Mocneaxue WU3m. c Hauana
BantoTHbIN pbIHOK WU3m. 3a 1 geHb
AaHHble roga
Py6nb/ Qonnap 91,36 A 0,0% A 11%
Py6nb/EBpo 98,63 ¥ 0,2% A 0,0%
Espo/donnap 1,08 A 0,0% VvV 2,2%
WHpoeke ponnapa 105,24 A 0,02% A 3,8%
RUSFAR O/N 16,26 A5 A 95
MOEX REPO 16,01 A8 A 82
TOBaprle PbIHKU
3onoTo 2 347,48 A 0,48% A 13,8%
HedTb Brent 83,39 A 0,04% A 82%
WHpaekcbl MockoBckomn
6upxu
MMBB 3 459,00 A 0,05% A 11,6%
WHpekc O3 (RGBITR) 591,67 V 0,45% V 4,0%
Poccuiickuit pbiHok O®3
od3 1Y 14,95 v 8,0 A 216,2
0d3 2Y 14,56 Vv 39,0 A 190,1
O3 5Y 13,97 A 120 A 2130
O3 10Y 13,92 A 120 A 2224
Fno6anbHble pbIHKK Mocneaxune WU3m. 3a 1 peHb WU3m. ¢ Hau. ropa
obnuraunit AaHHble, % (6.n.) (6.n.)
UST 2Y 4,84 vi9 A 60,8
UST 10Y 4,48 v 0,2 A 117
Fepmanus 10Y 2,51 A 03 A 484
®PpaHums 10Y 3,02 A 09 A 46,4
WcnaHua 10Y 3,30 A 03 A 310
WNtanua 10Y 3,87 A 17 A 158
Kpusaa UST
5,50 2,0
5,25 0,0
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Fnob6anbHble aonrosble 6eHYMapku. B CLUA 3a anpenb LeHbl npoussoautenen Bolpocnun Ha 0,5% M/M nocne CHWXeHus Ha
0,1% B MapTe W MNpPEeBbLICMB KOHCEHCYC-NporHo3 o pocte Ha 0,3%. LleHbl Ha ycnyrm Bblpocnu Ha 0,6%, 4To sABNAeTcd
MakcuMMarbHbIM Mokasatenem c uond, nocne cHuxexnus Ha 0,1% B mapTte. Bas3oBbl MHOEKC LeH Npou3BoauTEnen BbIpOC B
anpene Ha 0,5% npu nporHo3e pocta Ha 0,2%. B roqoBOM BblpaXXeHUN UHMNALNA OCHOBHbIX LieH Npou3BOAMTENEN Bbipocra C
1,8% po 2,2%, a 6a3oBbIN MHAEKC LieH npou3BoauTenen Bbipoc ¢ 2,1% [o 2,4%. MNo3antneHaa gMHaMmka LLEHOBOW CTaTUCTUKM
BbI3BanoO CHWXeHWe LOOXOAHOCTU kadHayenckux 6oHpgoB CLUA — 2-netHme UST cHusunucb o 5,17% (-1 6.n.), 10-neTHue
KasHayvenckue obnuraummn CLUA chusmnuce o 4,46% (-2 6.n.).

HOBOCTWU

B cpeay MuHduH P® npoBefeT ayKLuMoOHbI No pa3mereHnto OP3 26226 u «HoBoro» Bbinycka, O®3 26247.

15 masa MwuHucTtepctBo (huHaHcoB Poccum npoBegeT aykuuoHbl no npopaxe O®P3-MO cepum 26247 B obbeme OCTaTKOB,
OOCTYMHbIX ANS pa3MeLLeHns B JaHHOM Bbinycke, a takke OD3-IM[ cepun 26226 B o6beme 20 mripa pyo.

O6nvrauun cepumn 26247 ¢ noraweHnem 11 masa 2039 roga mmetoT 30 NonyrogoBbIX KYMOHHbIX NEPUOAOB, AaTa BbinnaTtbl 1-ro
KyMOHHOro goxoda - 27 Hosibpsi 2024 roga. CTaBka KyrnoHHOro goxoda ornpepgernieHa B pasmepe 12,25% rogoBbiX. [aHHbI
BbIMyCK BNepBble npeanaraetca MyHgrHaM Ha ayKuMOHbI, ero Hepa3MeLleHHbIn o6bem cocTaBnseT 750 mnpa pybnen. Boinyck
O®3 26226 ¢ noraweHnem 7 oktabps 2026 roaa umeroT 15 nonyrogoBbix KyMOHHbIX MEPUOAOB CO CTaBkow 7,95% roaoBbiX.

B noHepenbHuk, 20 masa, Poctenekom npoBeaeT c60p 3asiBOK Ha chrioatep ¢ NPUBA3KOM K KIHOYeBOM CTaBKe 06 beMoM
10 mnpa py6.

20 mas MNAO «PocTenekom» nnaHvpyeT NpoBecTy cOop 3asBOK MHBECTOPOB Ha npuobpeTteHune 3-neTHux obnuraumn cepum 001P-
07R obbemom 10 mnpa py6. KynoHel no 3anmy 6yayT nepeMeHHbIMU U KBapTarnbHbIMU, OPUEHTUP crnipeda K KIo4eBON CTaBke
OyneTt onpegeneH nosgHee. TexpasMelleHue 3annaHupoBaHo Ha 23 mas. Takke cerogHsa, AKPA noatBepanno pewrTuHr
«PocTtenekoma» u ero obnurauuii Ha ypoHe AA+(RU) co cTabunbHbIM NPOrHO30M.

Okcnept PA npucBoun peWTUHr kpegutocnocob6Hoctu OOO «[P-JlusuHr» Ha ypoBHe ruBBB+ co cTabunbHbIM
NMPOrHO30M.

PeliTnHroBoe areHTcTBo «3kenepT PA» nmpucBouno pelTuHr kpeamtocrnocobHoctn OO0 «MP-MnsuHry ¢ «BBB+» A0 ypoBHS
«ruA-», NPOrHO3 MO PEWTUHTY COXPaHEH Ha YpPOBHE «CTabWnbHbIAY. PENTUHI 3MUTEHTa, MO MHEHWUK areHTCTBa, 0OyCrnoBreH
«MPUEMIIEMBIMU OLEHKAMU PbIHOYHbBIX MO3MLMIA, AOCTAaTOYHOCTU KanuTana u 3pEeKTMBHOCTU OEeATEeNbHOCTU, afeKBaTHbIM
KayeCTBOM fIM3NHIOBOro NopTdens 1 no3vumm no NMKBMAHOCTU, a TaKkKe afeKkBaTHbIM YPOBHEM KOPMOPATMBHOIO yNpaBieHns».

KomnaHus 3aHumaeT 37-e MecTo B paHkuHre «dkcnepT PA» no utoram 2023 roga no o6bemy HoBoro 6usHeca u 40-e MecTo no
pasmepy nunamHrosoro noptdens. O6bem HoBoro GusHeca komnaHum 3a 2023 rog BbIpoc B 2,2 pa3a oTHocUTENbHO 2022-ro n
coctaBun 7,2 mnpg pyob., YTO COOTBETCTBYET AoNe pbiHKa okono 0,2%. O6bEM YMCTbIX MHBECTULMIA B NN3MHT 3a 2023 rog Takke
yBenuuuncs Ha 48% un goctur 6,9 mnpg pyb. k koHuy roga. B obpalieHun HaxoguTcsa 3 Bbinycka obnurauuin komnaHmm obwmm
ob6bemMom 3,65 mnpa pyb. KOTOpble 4OCTATOYHO NMKBUAOHBI, TOPrysicb CO cpeAHeaHeBHbIM obopoTom 6onee 1 MrH py6. - MP-n3
1P3 (ytm 21,75%; dur 0,5y; g-spread ~630 bp), MNMP-JIusz 2P1 (ytm 21,75%; dur 0,7y; g-spread ~670 bp) u MNMP-JInsz 2P2 (ytm
20,76%; dur 1,8y; g-spread ~630 bp).

NEPBNYHBIE PASMELWEHWNA C PCXB-UHBECTULINA

O6beM , MIH Cpok go

PentuHr
OMUTeHT/Bbinyck g (el AN @] G ) OpuWeHTHp NO KyMOHY (AOXOAHOCTM) eagEpy (AKPA/
He ykazaHo pasmeLLeHns noratueHust
Okcnept PA)
MHoe) (11eT)

000 «EBpasXonauHr ®uMHaHC», n . ) N PevtuHr
003P-01 (AO «Espas HTMK» - 15 000 16.05.2024/21.05.2024 epe“"e””b'igy:jgeKﬁyg'scgaBKa cnpea 30 25 nopyuuTens

nopyumTens) o AA+(RU)/-

Manaa o6nvraumu. OpueHTUp No cTaske

no 1500 KynoHa: He Bbiwwe 8,00% roaosbix (YTM He

NMAO «Akpon», 50-001P-04 MAH t0aHe 21.05.2024/24.05.2024 BbiLe 8,24% rofi08bIX). AMOPTUIALMS — 50% 91 2 -[ruAA
OT HOMWHana B AaTy BbiNnaThbl 6ro KynoHa
12.03.2024 r./c
400 MnH 14.03.2024 r. no pathl Manpa-obnurauun. OpueHTUp No ctaBke
000 «CnaesiHck 9KO», 001P-03Y loaHeit pasmelleHnst nocneaHew KkynoHa:11,00% roaoBbIX (AOXOAHOCTb K 91 2 BBB(RU)/-
obnurauum BblNycKa, HO He noraweHuio 11,46% rogosbix)
nosgHee 31.05.2024
CraBka kynoHa: 18.00% rogosbix
¢ 28 mapta 2024 r. o (moxopHocTb: 19.25% ropoBbix).
000 «ArpoTek», 50-05 s MOJTHOTO pa3MeLLEeHNs] AmopTusauus 34%- B aaty 18 kynowa, 33% - 91 5 BB.ru ot HKP
B aaTy 19-20 KynoHos.
MepeMmeHHbIii KynoH: Krioy. CTaBka + crpef,
MAO «PocTtenekom», 001P-07R 10 000 20.05.24r. / 23.05.24r. pa3Mep KOTOPOTO GyAET ONpeaeneH no3aHee 91 3 AA+(RU) / -
TpeTbs oekana He 6onee 16.50% rogoBbIx
000 «A101», BO-001P-01 500 mas 2024 rona (noxopHOCTS: 17.81% roaoBbIX) 30 3 A(RU) / ruA
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SAMELAIOLWNE OEJ'II/IFALI,I/II/I

HaHHble 14.05.2024 Ha 18:30 (Mck)

ISIN ISIN HaseaHue O6bem c CpepaHeBs.
OMUTEHTbI "3ameLyaemoro” "3amelyatowero” |"samewatowero| Bantota | 3amelatowiero Morawexue TaBka [oxodHoCTb, % b Aropaums, Cp. ueHa
BblMycka BblMycka " BblMycka BbIMyCKa, TbiC. /o roaoBbIX L
Bopet Kanutan XS2230649225 RUOOOA105GN3 Bopeuk3026 USD 221 050 17.09.2026 6,00 6,69 A4 2,20 98,72
CH1120085688 RUOOOAL05XA5 [a3k3-27¢  CHF 173 185 30.06.2027 1,54 6,43 A36 3,02 85,77
XS1721463500 RUOOOA105C51 [asK3-24E  EUR 446 691 22112024 2,25 7,75 A 59 0,52 97,26
XS0906949523 RUOODAL05VLE [asK3-25E  EUR 305 326 21.03.2025 3,13 6,97 A3 0,85 97,90
XS2157526315 RUOODA105WJ8 [asK3-25E2 EUR 670 015 15.04.2025 2,95 7,05 v 29 0,92 96,47
XS1795409082 RUOODA105WH2 [asK3-26E  EUR 457 455 21.03.2026 2,50 6,84 v 1,82 92,68
XS2301292400 RUOOOA105RZ4 [asK3-27E  EUR 473 499 17.02.2027 1,50 6,84 v 14 2,71 86,96
XS2408033210 RUOOOA105BY1 [asK3-28E  EUR 343 388 17.11.2028 1,85 6,47 A1l 4,31 82,39
XS1951084471 RUOODA105RG4 [asK3-26[,  USD 892 081 11.02.2026 5,15 6,07 v2 1,67 98,46
XS1585190389 RUOOOA1056U0 [asK3-270  USD 402 348 23.03.2027 4,95 5,76 v 2,68 97,89
FasnpoMm  XS2196334671 RUOO0AL05JH9 [asK3-27[02 USD 628 751 29.06.2027 3,00 6,24 A6 2,96 90,96
XS0885736925 RUOOOAL05R62 [asK3-280,  USD 410 083 06.02.2028 4,95 6,16 A1l 3,40 96,02
XS2291819980 RUOODA105KUO  [asK3-290,  USD 1171512 27.01.2029 2,95 6,42 A 10 4,36 86,11
XS2124187571 RUOO0A105SG2 [ask3-30]  USD 1463 726 25.02.2030 3,25 6,32 v 10 5,23 85,32
XS2363250833 RUO00OA105JT4 [ask3-31[]  USD 479 122 14.07.2031 3,50 6,38 A5 6,23 83,69
XS0191754729 RUOODA105A95 [asK3-34[,  USD 748 626 28.04.2034 8,63 6,44 —0 7,10 115,94
XS0316524130 RUOODAL05RH2 [asK3-37[,  USD 903 068 16.08.2037 7,29 6,42 —0 8,76 107,71
X$2243631095 RUOOOA105QW3 lasKB3026[] USD 1069041  °o%oC 460 15,56 A50 163 8468
XS2243636219 RUOOOA105QX1 [lask3-526E  EUR 716 276 B 3,90 22,44 A34 166 76,01
XS1577961516 RUO00DA1077H3 [TNK, 3024[] USD 252131 31.05.2024 5,13 17,07 v 1292 0,04 99,57
XS1713473608 RUOO0AL078V2 [TJIK 30250 USD 292 090 17.04.2025 595 7,14 A38 0,91 99,05
i XS2010044381 RUOODAL07AQ5 TTJIK 30260 USD 303 644 18.02.2026 4,95 6,89 A9 1,69 96,98
XS2131995958 RUO00A107B43 [TINK 3027[] USD 346 639 10.03.2027 4,65 7,08 A7 2,65 94,16
XS2249778247 RUO00OA107CX7 TTIK 3028[] USD 167 099 26.02.2028 4,80 6,74 v 28 3,46 93,93
XS2010027451 RUOOODA107D58 [TJIK 30290 USD 141 112 27.02.2029 4,35 6,57 A 16 4,31 91,37
XS1514045886 RUOOOAL059N9 JIYKOWST 26  USD 315 760 02'“'206;%2'0524 4,75 4,69 v 2,36 100,08
XS2401571448 RUOOOA1059P4 JIYKOWMM 27  USD 257 411 26'04'2&55)‘5'04'24 2,80 4,59 A7 2,84 94,98
ﬂyKOVIJ'I v 06.05.30 (06.05.24
XS2159874002 RUOOOA1059Q2 JIYKOWMS1 30  USD 287 279 RS 3,88 4,66 vi 537 95,90
XS2401571521 RUOOOA1059R0 TYKOWM 31 USD 253 992 26&03&;5)‘*‘0“-24 3,60 4,97 A4 6,55 91,91
MeTannouHsect XS2400040973 RUOOOA105A04 METAMMHO28  USD 285 780 22102028 3,38 5,58 A26 414 91,68
XS1964558339 RUODOALO7VWY MKB 3024-2  USD 77 942 25.06.2024 7,12 6,97 A 219 53 100,00
MKB XS2384475930 RUOOOA107VV1 MKB 3026-2 USD 160 108 21.09.2026 3,88 6,80 vs 6,3 93,75
XS2099763075 RUO00OA1086M4 MKB 3025-2 USD 160 126 19.09.2028 4,70 8,37 A77 7.3 97,41
XS2281299763 RUOOOAL07R03 MKB 3026-1 EUR 210 200 21.01.2026 3,10 7,66 v 8,3 93,29
MMK XS1843434959 RUOOOA105H64 MMK 302024 USD 307 636 13.06.2024 4,38 12,40 A327 008 99,40
Hopunbekuit  XS2134628069 RUO00A107BL4 HopHWk3250 USD 315 559 11.09.2025 2,55 5,24 v2 1,6 96,66
Hukemb  XS2393505008 RUOOOA107C67 HopHuk326[ USD 119 561 27.10.2026 2,80 0,00 —0 2,6 94,22
HIMK XS1843435337 RUOOOALO7ELS HNIMK3026-4  USD 275 948 30.05.2026 4,70 4,80 v 35 2,6 99,78
MUK-

Kopnopauws  XS2010026560 RUO00A105146 MUK K 1P5  USD 395 000 19.11.2026 5,63 7,44 v3 2,31 96,21
XS2393688598 RUO00A107B84 Coskom30-1  USD 116 426 (lfggfg’g;;‘i"a”) 7,60 8,93 —0 2,47 97,40
XS2113968148 RUO00A107C59 CoBkom30-2 USD 16 773 (Ogggcgg;g‘?a”) 7,75 11,59 v 10 0,95 97,08

CoBkomBaHK o
XS0973219495 RUOO0OA107CMO CoBkom30-3 USD 6 475 BeccpouHas 2,00 37,90
XS2010043656 RUOODA107E99 CoskomM30-4 USD 25222 (07(.)54(.)362205%0 8,00 5,59 A28 0,88 102,37

CosromdrioT XS2325559396 RUOODAL05A87 CK® 302028 USD 317 813 26.04.2028 3,85 5,29 A16 3,69 95,16

BeccpouH.

Turbkopp ~ XS1631338495 RUODOAL07738  TCSperpl — USD 72992 (15005094 Cal) 11,99 713 A 126 0,6 101,62
Bani XS2387703866 RUOO0A107746 TCSperp2 ~ USD 130060 0 monoacan  6:00 13,05 v2 27 85,82
TMK XS2116222451 RUOO0AL07JN3 TMK 302027 USD 349 904 12.02.2027 4,30 5,54 v2 2,59 96,85

GocArpy | (S2099039542 RUOODAL06G31 ®0cA3025-] USD 96 941 23.01.2025 3,05 4,44 v 58 0,68 99,08

P XS2384719402 RUOO0A106G56 $ocA3028-[, USD 115 327 16.09.2028 2,60 5,25 A 12 4,10 90,05
BeccpoyHas

XK® Bavk  XS2075963293 RUO00DAL07L82 XK®B T1-01 USD 39 645 8,80 14,38 v 24 6,3 89,70

(07.02.2025 Call)

4yTna XS2010044548 RUO00A107JY0 YTM3302024 USD 261 473 19.09.2024 4,50 5,31 ¥ 69 0,35 99,70



OBJINMTALUUMN B FOAHAX HA MOCBUPXE

[aHHble 14.05.2024 Ha 18:30 (Mck)

CpepnHeBs.
KpaTtkoe AOXTb K [iopa-uus, CpepnHeBa.
T Ortpacnb KynoH, % rog.  noraiieHwio 5 e OdcbepTa** Morawenve Lewa
(odpepTe), %
rOfi0BbIX

Alb®AB2P20 RUOOOA105NH1 BaHkmn 4,00% 5,43 A 27 0,65 23.12.2024 99,19
METANMH1P1 RUOO0A1057A0 YepHasi meTannyprus 3,10% 5,57 Vv 80 0,33 13.09.2024 99,23
METANNH1P2 RUOOOA1057D4 YepHasi meTannyprus 3,70% 6,02 A4 3,12 10.09.2027 93,43
METANNH1P3 RUOO0A105M75 YepHasi meTannyprusi 3,25% 5,28 V 63 1,53 11.12.2025 97,07
METANNH1P5 RUO00A1071S3 YepHasi meTannyprus 5,75% 5,97 v7 1,83 14.04.2026 99,75
Montoc B1P2 RUOO0A1054W1 [o6Gblva gparoueHHbIX MeTarnnos 3,80% 5,96 V6 3,08 24.08.2027 93,90
PocHpT2P13 RUOOOA105ZC6 Hedreraszosas otpacrnb 3,05% 4,51 Vv 115 0,83 17.03.2025 07.03.2033 101,76
PocHpT2P12 RUO00A1057S2 Hedreraszosas otpacrnb 6,00% 6,60 A 10 0,39 17.09.2024 07.09.2032 98,85
PocHdpT4P1 RUOOOA1083N9 Hedreraszosas otpacrnb 5,50% 6,18 A 62 0,00 26.03.2025 15.03.2034 99,50
PYCAN 1P1 RUOOOA105C44 LiBeTHas meTannyprus 3,75% 7,16 A 18 0,93 24.04.2025 97,05
PYCAIl 1P2 RUOO0A105PQ7 LiBeTHas meTannyprus 3,95% 6,74 A 87 1,56 23.12.2025 96,68
PYCAI 1P5 RUOOOA1076U8 LiBeTHas meTannyprus 6,70% 6,85 v 13 1,87 08.05.2026 99,85
PYCAIl 1P6 RUOOOA107RH8 LiBeTHas meTannyprus 7,20% 7,56 v4 2,07 05.08.2026 99,69
PYCAN 1P7 RUOOOA1089K2 LiBeTHas meTannyprus 7,90% 8,16 v 13 2,20 09.10.2026 99,96
PYCAIl BO05 RUOO0A105104 LiBeTHas meTannyprus 3,90% 9,85 v 30 0,21 31.07.2024 28.07.2027 98,82
PYCAIT BO06 RUOO0A105112 LiBeTHas meTannyprus 3,90% 9,80 A 35 0,21 31.07.2024 28.07.2027 98,83

LienntonosHo-6ymaxHas v

Cerexa3P1R RUOOOA105EW9 4,15% 16,71 A 35 1,44 06.11.2025 22.10.2037 84,95
nepeBoobpabaTbiBatoLlas
CKo 1P1CNY RUOO0A1060Q0 BogHblIii TpaHcnopT 4,95% 6,32 A3 1,79 24.03.2026 97,78
CnaB3KO1P3 RUO0O0A1080Z9 Hedreraszosas otpacrb 11,00% 11,34 1,65 12.03.2026 100,18
YpanCt1P03 RUOOOA107U81 YepHasi meTannyprus 7,05% 7,26 1,65 19.02.2026 99,98
®ocA1M1CHY RUO00A1063Z5 Ypo6peHus 4,65% 4,39 Vv 28 0,16 11.07.2024 09.04.2026 100,05
HOrk 1P1 RUOO0A105GS2 [o6Gblya gparoueHHbIX MeTannos 3,95% 6,09 Vv 25 0,50 19.11.2024 98,98
HOrk 1P2 RUOO0A1061L9 [o6Gblya gparoueHHbIX MeTannos 5,50% 6,12 v8 0,87 01.04.2025 99,54

*B Tabnuue npeacTaBneHbl BbiMycku C (PUKCUPOBAHHBIM KYNOHOM
**B KayecTBe AaTbl 0thepThl ykasaHa JaTa NocnegHero AHS nepuoaa NpeabsineHus K Bbikyny obnuraumin



HALL BbIBOP

HaHHble 14.05.2024 Ha 18:30 (Mck)

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

Huskwia Torotab1P5 RUO00A104L36 BaHku 11,15% 16,1% ¥ 20,0 0,78 27.02.2025 96,77 117

Huzkuin EABP M3-01 RUOO0A1050H0 BaHku 9,35% 17,2% A 170 1,15 29.07.2025 92,30 243
Xumnyeckas n

Huzkun HKHX 1P-01 RUO00A0ZZZ17 HedTexvMmmyeckas 9,75% 15,9% Y 4,0 1,45 11.12.2025 07.12.2028 92,44 122
NPOMBbILLNIEHHOCTb

Huakuii MTC 1P-14 RUOO0A101FH6 CBsi3b 11 TENEKOMMYHUKaLWS 6,60% 15,0% A 16,0 2,47 11.02.2027 82,85 82

Huzkun B3b 1P-19 RUO00A101TBO BaHku 6,59% 14,9% A 190 2,72 10.06.2027 81,19 77

Hu3skull ypoeeHb pucka - dropayusi om 1 do 3 nem.
PetimuHzoeas epynna «AA» no HayuoHaslbHOU WkKaise

Huakuin ITJK 1P-15 RUOO00A100Z91 JIN3nHr 1 apeHaa 7,69% 17,3% v 12,0 0,89 18.08.2032 92,72 239
Huskunin Bant/insbna RUOOOAL06EM8  JInsnHr n apeHaa 10,70% 18,0% A 140 1,02 12.06.2025 31.05.2033 94,09 314
Huskuin Mepcu 1P02 RUOO0A105YB1 MeauumHckue yenyru 10,35% 16,4% v70 1,66  12.03.2026 25.02.2038 91,89 189

Hwskunin iCenkt1P3R RUOO0A106R95 WT cepsyickl 1 MO 13,30% 15,9% v 20,0 1,96 14.08.2026 96,14 155

MouToBasi n kypbepckas

Huskwia MoutaP2P04 RUOOOA1055Y4
cnyxba

9,25% 15,8% v10 2,84  01.09.2027 25.08.2032 84,77 179

CpedHuli ypoeeHb pucka - Oropayusi 3o 3 1em.
Pelimurzoeas epynna «A» no HayuoHasbHOU WkKase

(O ILT7 A3BYKABKM2  RUOOOALO5WR1  FMCG peteiin 10,25% 19,2% v 21,0 0,77 28.02.2025 18.02.2033 94,31 429

CpepgHuii Onem/ns1P7 RUOO0OA1080N5 JIn3unHr n apenpa 15,75% 17,2% A 170 0,88 03.03.2026 99,84 224

(OB voHep 1P6 RUO00A104735 CrponTenscTo 11,75% 17,9% v 17,0 1,10 04.12.2025 94,66 296

(O Gpyc 2P02 RUOO0A107UUS  CTpoWTEnbCTBO 3A4aHUN 16,25% 17,5% A 30 1,22 16.09.2025 28.03.2027 100,06 270

Mpouee malmHocTpoeHue U
(O ILT7 CTM 1P3 RUOOOA105M91  npubopocTpoeHue 11,50% 17,1% A10 1,45  12.12.2025 10.12.2027 93,60 250

CpegHuii OT1anoH®uH1 RUO00A105VU7 CTpouTenscTBO 3aaHui 13,70% 17,8% A 6,0 1,56 18.02.2026 03.02.2038 95,43 322
(O ILT7 Cotnlpb2P2 RUOOOA105X64  CTpouTensCTBO 3aHuit 12,20% 17,2% v 70 1,62 05.03.2026 93,86 261
(LU O'KEN B1P5 RUOO0A106AH6 FMCG petenn 11,75% 17,4% v 19,0 1,79 25.05.2026 16.05.2033 92,07 297
(ST XKdBaHKBE04 RUO00A103760 BaHku 8,00% 17,5% v 30 1,87 01.06.2026 85,44 309

LUVl O'KEW B51P6 RUOOOA1084E6 FMCG peteinn 15,50% 16,78% v2 2,29 14.03.2027 07.03.2034 99,74 236

Bbicokuli ypoeeHb pucka — Oropayusi 0o 3 1em.
PetimuHzoeas epynna «BBB» no HayuoHasibHOU wWkase

Bbicokun  CnaB3KO1P1 RUOOOA103WBO Hedprerasosas oTpacnb 11,00% 24,67% vo 0,41 15.10.2024 13.10.2026 95,44 937

Bbicokuit MNP-Nnz 1P3 RUOOOA100Q35 JIn3nHr n apexHpa 11,00% 21,96% v 75 0,48 14.11.2024 07.07.2026 95,73 671

LlenntonosHo-6ymaxHas un

Boicokmit  Cerexa2PlR  RUO00A1041B2 9,85%  23,92% A 55 0,50 13.11.2024 29.10.2036 94,27 865
fepeBoobpabaTbiBatoLas

Bbicoknit  TTIOPAKC1P1  RUOOOALOSXF4  CTpOWTENbCTBO 3aaHmit 15,00%  19,44% A22 0,77 11.03.2025 97,62 433

Bucowmii Cerexa3P2R  RUOODAL05SP3  LSTUIOMOSHOGYMAXHAA U 1 chor 57 9300 0,92  02.05.2025 15.01.2038 87,67 1285

nepesoobpabaTbiBatoLlas

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



HE ABNAETCA NWHBECTULIMOHHOW PEKOMEHOALIMEW, B TOM YYCHE MHAVNBULOYANLHOM

OrPAHNHEHWE OTBETCTBEHHOCTU

[eHepanbHas NUUEH3NA Ha ocyLlecTBneHne GaHKOBCKMX
onepaumi Ne 3349 (BbigaHa baHkom Poccum 12.08.2015).

JlnueHsns Ha ocyuwiectBneHne OGPOKEPCKOW OEATENbHOCTU
(BblpaHa ®epepanbHon crnyx6on No pUHAHCOBBLIM pbIHKaM
oT 19.05.2005 Ne077-08455-100000).

MpeacTaBneHHble B HACTOSLLEM [OOKYMEHTE CBeaeHus
HOCAT  UCKMIOYUTENBHO  UH(OPMALIMOHHBIN  XapakTep,
OLIEHKM U MHEHUS BblpaXKeHbl C Y4ETOM CUTyaUumn Ha Oaty
nyGnuMkaumMm [OoKymMeHTa. HacToAwmin  OOKYMEHT He
ABNAETCA MpeasioXeHMeM Mo MoKynke nunbo npopaxe
hMHaHCOBbIX WHCTPYMEHTOB " He JOKeH
paccMaTpuBaThCA Kak pekoMeHaauns K AeNCTBUAM.

MpencraBneHHas UHopMauus He MOXeT
paccmaTpuBaTbCA B KavecTBe rapaHtui wunm obeluaHns
Oyaoyuiern  OOXOQHOCTM  BnoxeHun. [lpeactaBneHHas
nHOopMaLMs, MHEHUS U OLLeHKN NOArOTOBMEHbl Ha OCHOBE
nybrnMyHbIX  WCTOYHWKOB, KOTOPblE paccMaTpuBaloTCH
BaHkom kak HagexHble. OpHako 3a [OCTOBEPHOCTb
npepoctaeneHHon wuHgopmaummn AO «Poccenbxo3baHk»
OTBETCTBEHHOCTMU He HeceT.

MHdopmauma v MHeHus, cofepXalimecs B HacTosiLeM
OOKYMEHTe, ecrniv NpsiMO He yKa3aHO WHOe, npeacTaBrieHbl
AO «Poccenbxo3baHk» Ha COOTBETCTBYHOLLYO AaTy. baHk
OCTaBnsieT 3a CoOOM npaBo MO CBOEMY YCMOTpPeHMO Oe3
npeaBapuTeNbHOro  yBEAOMIEHUS  KIMUEHTOB  U3MEHSITb
nbo He akTyanu3upoBaTb WHGOPMaUMIO U  MHEHWs,
copepxalymecs B [[aHHOM [okKymeHTe. KnueHTam He
cnegyet nonaraTbCs WUCKIMIOYUTENBHO Ha coaepxaHue
[aHHOro JOKyMeHTa B ywepb npoBedeHWio COOCTBEHHOrO
aHanusa. baHk, ero acddunMpoBaHHble NuLA N COTPYAHUKN
He HeCyT OTBETCTBEHHOCTM 3a WCMONb30BaHWE [aHHOW
uwHdOpMaumMM, 3a nNpsSMON WM KOCBEHHbIN  yLiepb,
HaCTyNuBLLINIA BCneacTeme NCMNONb30BaHUA
npencTaBfieHHON B HACTOALLEM AOKYMEHTe UHopmaLmm, a
Takke 3a ee [OCTOBEPHOCTb. baHk He gaeT rapaHTui unu
3aBEPEHUN N HE MPUHUMAET KaKoW-NnMbo OTBETCTBEHHOCTU
B OTHOLUEHUN (PUHAHCOBLIX PE3YNbTaTOB, MOMYYEHHbLIX Ha
OCHOBaHMKN MCMOMb30BaHNA MHdOpMaLMK, cofepxallencs
B HacTosweM AoKyMeHTe. CTOMMOCTb MHBECTULIM MOXET
KaK yMeHbLUATbCH, TaK U yBENNYMBATLCSH, U KITUEHT MOXET
B KOHEYHOM cYyeTe He [Mony4uTb nepBOHaYanbHO
WHBECTMPOBAHHYIO CyMMY.

AO «Poccenbxo3baHk» He HeceT OTBETCTBEHHOCTU Mepen
KNMMEeHTOM 3a  (pMHAHCOBble TMOTepu, sBNSALIMECH
pe3ynbTaTom N3MeHeHUs PbIHOYHbIX KOTMPOBOK,
M3MeHeHMs1 Kypca BanioT, OedonTa 3MUMTEHTa LEHHbIX
Gymar 1 MHbIX PbIHOYHBIX (DAKTOPOB.

@RSHB_INVEST

AO «Poccenbxo3baHk» He ocyLlecTBRsSeT AeSATenbHOCTb MO
WHBECTULMOHHOMY  KOHCYNbTMPOBaHUIO, He  sABMnseTcs
WHBECTULMOHHLIM  COBETHMKOM W He MpegocTaBnsaer
WHAMBYAYaNbHbIX NHBECTULMOHHBIX PEKOMEHAaUNA B paMKax
depepanbHoro 3akoHa oT 22.04.1996 Ne 39-O®3 «O pbliHke
LeHHbIX Bymar». drHaHCOBbIE UHCTPYMEHTLI NGO onepaumu,
YyNoMsHyTble B [AOKYMEHTEe, MOryT He COOTBETCTBOBaTb
WHBECTULMOHHOMY npodoumnio KnueHTa " ero
WHBECTULUMOHHLIM  UensMm  (oxuaaHusm).  Onpepgenexve
COOTBETCTBMNS (DMHAHCOBOIO MHCTPyMEHTa nvbo onepauuu
UHTepecam KnneHTa, WHBECTULMOHHbBIM Lensm,
WHBECTMLMOHHOMY TFOPU30OHTY M YPOBHIO AONYCTUM pucKa
ABMSeTCH 3agaden knmeHTa. baHk He HeceT OTBETCTBEHHOCTM
3a BO3MOXHble YObITKM B Cry4yae COBEpLUEHMS onepauui
nMbo MHBECTUpPOBaHUSi B  (PUHAHCOBbLIE  WHCTPYMEHTHI,
yNOMSAHYTble B [OaHHOM [OKYMEHTe, M He peKkomeHayet
ncrnonb3oBaTb  YyKa3aHHylo  MHopMaumio B KayecTBe
€OWHCTBEHHOr0 WCTOYHUKA MWHOpMaLuyM Mpu  MPUHATAN
WHBECTULMOHHOIO peLLeHNs.

CpencTtBa, MHBECTMPOBAHHbIE B pamkax 3aKM4YeHHbIX C
BaHkom cornaweHun o6 okasaHuym Bpokepckux ycryr n/mmm
cornaweHmn o6  okasaHuMm  OpOKepcKMxX  ycnyr  C
MCNoNb30BaHMEM UHONBUAYATNBHOINO MHBECTULIMOHHOIO CYeTa,
He 3acTpaxoBaHbl B cOOTBETCTBUM ¢ PeaeparnbHbiM 3aKOHOM
«O cTpaxoBaHuMuM BknagoB B OaHkax  Poccuiickon
depepauumny» ot 23.12.2003 Ne 177-P3.

KnneHT gomkeH yuntbiBaTb BO3MOXHbIE PUCKU, CONPSXKEHHbIE
C OCYLLeCTBNEeHNeM ornepaumm Ha UHaHCOBBIX pbiHKaXx. Bce
OCHOBHbIE pPUCKM onucaHbl B [lpunoxeHuax 12.1 -12.4 Kk
Pernamenty oKasaHus OpokepcKux ycnyr AO
«Poccenbxo3baHk» Ne 15-P, ¢ KOTOpbIMM  MOXHO
O3HaKOMUTbLCA Ha odmumanbHOM canTe baHka no agpecy
www.rshb.ru B pasgene «Bpokepckoe obcnyxuBaHuey. [do
COBEpLUEHUA CcAenok C (UHAHCOBBIMW  MHCTPYMEHTamMu
KnueHTam  crnegyeT  O3HAaKOMUTbCS € yKa3aHHbIMU
JOKYMEHTaMK, OMNUCbIBAKOLWMMN  OCHOBHbIE  PUCKM  MpuU
WHBECTULMAX HA PUHAHCOBOM pPbIHKE.

Bcto nHcopmaumio 06 ycnoBusix npegocTaBneHns NpogyKToB
n ycnyr baHka, a Takke 0 Tapudax KNMeHT MOXeT MonyyYnTb
Ha odwmumanbHoMm canTe baHka no agpecy www.rshb.ru, a
Takke B opucax baHka.

Hactoswwmm AO  «Poccenbxo3baHk»  UHopMupyeT o
BO3MOXHOM  HanmuuuM  KOH(NIMKTA  MHTEPECOB  Mpu
NpeanioXeHUN YNoMSHYTbIX B OOKYMEHTE MPOAYKTOB, YCIYT,
(PMHAHCOBLIX WHCTPYMEHTOB, KOTOPbIA MOXET BO3HUKATb
BBUAOY COBMeLLEeHNst BaHkom pasnu4HbIX BMOOB
npodheccroHanbHoON AeATENBHOCTU Ha (PMHAHCOBLIX PbIHKAX,
a Takke TeM, 4YTo baHK ABNAETCS 3MUTEHTOM LiEHHbIX Bymar.
Mpu yperynmpoBaHuy BO3HUKAIOLNX KOH(ITMKTOB MHTEPECOB
BaHk pyKkoBoACTByeTCA MHTepecamu CBOMX KIMEHTOB.

Bce npaBa Ha npeAcTaBrneHHylo MHAOPMaLmio NpuHagnexar
AO «Poccenbxo3baHk». [daHHas wHdopmauma He MOoXeT
BOCMPOM3BOAUTLCSH, NepeaaBaTbCa U pacnpocTpaHaTbes 6e3
npeasapuTenbHOro NMNCbMEHHOTO paspeLueHus AO
«Poccenbxo3baHk».

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



