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KO[LIA LLARHbIE LOCTATART KOGMOCA..

9SMUNCCUU B ba3e

M1 l I KOTUPOBOK
B Cbonds Estimation

—

-—ray

AOBAAbHOE MOKPBITUE AAHHBIX

AaHHble poctynHbl no 180 ctpaHam: 1 MAH o6Anraumin n espoobauvrauuin, 80 Tbic. akunm, 162 Toic. ETF & Funds, 352 ncrourHnkos
KOTUPORBOK (B T. 4. aMepUKaHCKMe U eBponenckmue bup»u, arperatopbl TOproBon MHGopMaumu, bpokepsbl, baHKM 1 nNp),
50 penTMHroebiX areHTCTB, OTYETHOCTb MO 33 ThIC. KOMMAaHUM




NIE)K[LVHAPU[LHIJIE EA3bI ﬂAHHbIX

I/IH,A,I/IFI I/I KI/iTAI/I

e MoaHoe I'IOKprTl/Ie rlapa':Me'TpOB aMmccnin -
' PeliTUHIN oT AOKaABHbIX aFeHTCTB W :
e YyeT Ao KaAbH ol cneum (I)m KW - i T
(30AOTbIE 1 MyHMUMMAABHbBIE 06/\1/1
MAEHTUOMKATOPbI SMUCCUIA) -
o KoTnpoBsKu u KpuBbie ,A,oxo,A,Hoc:TeM 8

MOHUNTOP HOBbIX .
N NAAHNPYEMbIX PASMELLEHWNW

* AYKLMOHDbI 1 pasMeLleHna rocobanraummn
Pa3BUTbIX CTPaH

o CTpyKTypHble obanraummn Eeponbl
® HOBOCTHaA AeHTa N0 MNPOBOMY PbIHKY ObAMraummn

- [MAPAMETPbI
- IMUCCUNA
| ‘PacwmnpeHne nokpbITuA
MO KOBeHaHTaM
3 KQQ(I)(I_)‘Ii/ILI,_VIerbI
. MHAeKcauumn
& | TesERSCLUA
e h‘"‘-CD/\ar ngthleld

T "._'_"'_._Non complex Financial
e ";Instruments (MiFID) Indicator

PeliTUHroBblE oTYeThl
B baroKe «KpeanTHbIE

- n ESG pentuHrny
‘bapomMeTp nsmMeHeHna

PEUTUHIOB



CrtaTtyc — B o6paiyeHuun ba3oBas cTaBKa — RUONIA <

Discount Margin, 6n
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B MO6MABHOM
NMPUAOXKEHUMN

O6nuraunn POCCUUCKMX KOMNaHWi C peMTUHIOM Bbllie BBB 1 AoxoaHOCTLO oT 20%

Positive Technologies, 001P-02
Sber CIB, CIB-CO-EQ-0015-69
Sber CIB, CIB-SN-EQ-0015-325
Sher CIB, CIB-SN-EQ-001S5-32
Sber CIB, CIB-C0-543

Sber CIB, CIB-C0-545

Sber CIB, CIB-CO-650

ABT0 PuHaHc bauk, O-001P-12
ABTO PuHaHc bank, BO-001P-13

ABTOBAH-®uHanc, bO-NO7

KopnopaTHBHbIA
KopnopaTUBHbIi
KopnopaTHBHBIA
KopnopaTuéHbl 7|
KopnopaTUBHbIi
KopnopaTHBHBIA
KopnopaTUBHbIi
KopnopaTUBHbIA
KobnopaTHBHbl 7|
KopnopaTUBHbI#

BanwTta

RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB

OKOHYaHne
pasMellleHud

07.12.2022
11.09.2025
22.10.2025
23.10.2025
21.02.2025
03.06.2025
09.11.2023
21.06.2024
20.09.2024
20.11.2025

MorawexHue

03.12.2025
18.09.2026
29.10.2026
27.10.2026
03.03.2026
05.06.2026
25.11.2023
18.06.2027
17.09.2027
20.10.2031

WHaukaTueHan @
LOoXoaHOCTh, %

20,850
2901,051
2177975
2220124

45,539

59,990

20,221
20,323
20,023

OrpaHudeHuA

06bem B
o6palleHnn

2 500 000 000
5000 000 000
5000 000 000
5000 000 000
56 730 000
500 000 000
242 560 000
10 000 000 000
10 000 000 000
5000 000 000

QuuncTuTb hopmy

MoguduuupoBaHHas
alopauna

0,03
0,03
0,04
0,04
019
0,34
0,00

[MTonck no ISIN
Opa3MeLeHNA




PAGLLUAPERME NOKPOITWA

[10 06JIATALMORRBIM KPUBBIW

AaHHble AOCTYNHbl HA OTAEAbHOU CTPaHuLe
M B MOOBUABHOM MPUAOXKEHUU

AobaBAeHbl boAee
70 Hoebix KpmBbIX 1 Money Market

YMD

JloxopHOCTb
W

AUD ATM BOT

KRW KIT LKR

XOF ZAR ZhW

EUR Spot Rate AAA
{calculated)

187112025 ¥

NoxazaTo AWHEMMHHY

BUR Par Yield AAA
{calculated)

MNoxazats AWH3MHKY

Austria Government Bond
Yiald Curve

e

Moxazams AAHaMHKY

Ireland Government Bond
Yield Curve

Mosazato AHHBMHKY

Slowenia Government Bond
Yield Curve

0 2 4 6 8 10 12 14 16 18 20 22 24 26 28 30 oGz

CpoK fo0 norawueHus, net

MowazaTh GMHIMMKY

BGHM BHD BRL CAD

MaD MUR MYR MAD

MokaaaTs pwe dMEHEY

EUR Par Yield All Ratings
{calculated)

MoaaaTo QEHaMHEY
Belgium Gowernment Bond
Yield Curve

MowaaaTo g HEY

Maita Government Bond
Yield Curve

MokazaTo preEMmsy

Spain Government Bond
Yield Curve

MowaaaTo P R Y

KpuBble [OXOOHOCTMU
00000

AMD

CLP CZK DEE

MGM MO NI

EUR Spot Rate All Ratings

{caleulated)

MoxazaTo aMHE MHKY

EUR ESTR 015 Zero Curve

MoxazaTh aMHE MUY

Cyprus Government Bomnd
Yield Curve

MokazaTs aMHE MHEY

Metherlands Government
Bond Yiedd Curve

MNokazatb AWHEMMEY

EGP

PEN

GEL HED HLUF

PHF  PLN  RON

EUR Instantaneous Forward
AAM (calculated)

IloecazaTn MR MY

« Ialy Government Bond Yield

Cumve online

200112025 x

[losiazaTo mHHaM MRy

Finland Government Bond
Yiald Curve

TH0s{a3aT SHHaM L LY

Portugal Government Bond
‘field Curve

[loecazaTo muHaM MY

IR ILS IMR JPY

EUR Instantaneous Forward
All Ratings {calculated)

MNoKa3aTh QHHSMEH Yy

.~ France Yield Curve

19112025 K

MoKa33Th DHHSMEH MYy

Greece Government Bond
Yield Curve

MoKz3aTh AHHSMEH Ky

Shovakia Government Bond
Yield Curve

Moxa3aTh DHHEMEH Ky
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BOND - 4OXOOb C6oHAc KopnopaTuBHble o6nuraunu PO
(RUOOOA104Z22)

LN

JNoxogHocTs {0 KoTupoek 2 Npopwne | o CTpykTypa (51 Opyrue ETF & Funds npogaf

Bupxesble MU (BMAD) CéopmupoBaH Aoxoab
oBCKanA Oupwa T+

1 526,20 rus

O6nuraumn KopnopaTHeHble Poccua

1519,6 RUB 709,17 mnu RUB 15.08.2022 RUOO0A104Z22

Mo UeHe Ha BUPKE C YUETOM BbINNET L0X0AA

Fpadmx TDprOB H CLIA MockoBckan Gupxa T+

Apxue

Liena, RUB A Ha akumo KOTHBIX 3HAYEHHAX

4 [ ] e | k

- BbiBog NMU® Ha Cbonds:
-napamMeTpbl, 6upxeBble: KOTUPOBKU,

nan -/ CYA, puBupeHppl, CTPYyKTypa = & . AR S S S S S N S N S



LleHbl 30A0Ta OcHoBHble copTa:
CO BCEX OCHOBHbIX Brent, WTI, Urals,
NAOLLAAOK Dubai u T. A.

AMHaMuKa akumnm
M obAUraumim HePTAHbIX

OcHOBHblE '
30A0Tble ETF

®

1 MNDb KOMMaHUu
[locMOTpeTb
AvHaMuKka akumn - @ ___ CTpaHuuy 0 KatoueBble HedTAHbIe ETF
30AOTOAODOBITYNKOB R
n obAmnraunmn, NPUBA3HHbLbIE o KapTa pblHKa o6AMraumnn

K 30AOTY

MakpocTtatucruka: o
SKCMOPTHbIE NOTOKMW,
AOObIYA U T.A.

KoHceHcyc-nporHo3s @
aHaAUTUKOB

Mo L,eHe 30A0Ta <& TNocmoTpeTb

CTpaHuuy

Dblouepcsl
Ha HedTb

Obiovepco @
Ha 30A0TO
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PAG[[II/IPEHVIE ﬂUKPhITI/Iﬂ ﬂ[] K[]HGEHG\/G IPOTHO3AM

I/IH,A,EKCbI |/| KCEHCyC I'IPOI'HO3bI ) [ UEAEBbIE

o AHaAMTMLleCKme MaTepma/\bl Ha CTpaHVILI,e MH,A,eKca » . LI.EH bl AKUNI
o Kypchbl BaAloT LI,E 40+ c:TpaH Mmpa T ’

e [MporHo3bl nocTae LLI.VI KOB Ha I/lﬁe
. 20+ HOBBbIX y‘-IaCTHI/IKOB nporHQ3o"

. T ® CBOAHbIe
CTPaH“HaX L [ vetpyiku:
S T . 53 ,,MI_/IHMMaAbHaFI
: ”"_' |/| MaKCMMaAbHaFI |
o _LeHa, A
".f_MeAl/laHa *

y36eKl/ICTaH |/|H,A,VIFI . CL .
. I_pacl)VIKVI‘I'IpO.rHO?:HbIX 3Haqe_HV|f/'|' e

. ke fEme,A,HeBHoe
‘_““T?;o6HOBAeHme

KOHCEHCYC-MPOTHO3bI MOKASATEAE/ RIS
OTYETHOCTV SMUTEHTOB PO \

ArpernpoBaHHas
ot4yeTHoCTb PCH

no 400

pOCCUICKM BaHKa

e 10 nocraBWMKOB NPOrHO308
e 50+ dnHaHcoBbix nokasateaen no 80+ smuteHTam




IPOOECCMORANToRbIE MACTPYMERTEI ~ Cbonds
1117 @UHARGOBOLO ARAJIHM3A

o
_— '

200 BCTPOEHHbIX
OYHKLUNW

Oﬂl/lcaTeAbele AdHHDbDbIE O (I)VlHaHCOBblM CyLLI,HOCTFlM:
obauraumm, akummn, ETF, MNP, Mutual Funds

LleHoBble paHHble (Online, EOD) =

PacyeTHble MeTpUKu:
APXUB AAHHbIX N PacyeT OT BBEAEHHbIX LiEH

XapaKTEPUCTUKU AEHEMKHbIX MOTOKOB UHCTPYMEHTOB >
PenTtuHrum

beHuMapkun
NHaeKcbl
OTyeTHOCTb

i
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i e -

Web-cepBuc
BocnoAb3yntecb npeAHacTPOEHHbIM NYOANYHbLIM TECTOBbIM AOCTYNOM

MPEAHACTPOEHHLIE
ANCTbl C AAHHBIMW
O6bAauraumm > Axuum
NHAaeKkcbl ~ OruéTtHocTb
KoTupoBku = KanabkyasTtop
KapTbl pblIHKa ~ beHumapkn

AOCTYNHOCTb AaQHHbIX Ha Pa3HbIX CUCTEMAX:
e Microsoft Office (2019 n 365)
e P7-oduc

HaacTpounka Cbonds BHeceHa B peecTp oTedecTtBeHHoro 10

@dannoBble BbIrpyskmn
CkayvanTe TecTtoBble LAaBAOHDI

BbIFPY30K B Pa3HbIX popMaTax




AHBECTULIMORHbI
10PTOE/ 1

il — [loaaepXKa OCHOBHbIX
1 KAaccOB aKTMBOB:
4 akuuu, obAamraumu,

1] BaAtloThbl, ETF

[=] %3; [=]
' r
[=]

ABTOMaTU4YECKU
y4eT KYyNnOHOB
N NOoralleHunu

NnTerpauyuna
c 6a3on AaHHbIX

Cbonds
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e OTCcAEKMBaHNE AMHAMUKU CTOMMOCTU NopTdenen

 PacueT pA0xo0Aa M AOXOAHOCTM (Money-weighted,
time-weighted)

¢ PacyeT AOXOAA MO Ka*XAOU OTAEAbHOU MO3UNLUU

AO0CTynHO * AHaAM3 CTPYKTYpPbl NO CTPpaHaM, OTPACAAM, SMUTEHTaM U T. A.

B MOOMABHOM
NPUAOXKEHUU




® bbiCTpbi NTOUCK AEAOBE
KOHTaKTOB U NapTHEPO!
No KAIOUYEBbIM NapaMeTpam:
POUNO, AOAXKHOCTU, KOMMNAHUN,
OTPAaCAU, PETNOHY U T.A.

e Co3aaH OTAEAbHBIN OBLWNN
HaTt ANA Tpenaepos
POCCUUNCKOIo pbIHKa —
TradeTalk

/

AoctyneH b [pamon
ANA KAUEHTOB T nepexoa
Cbonds, Ha AManor N

MCNOAb3YIOLLINX B CboHac HaTt
CboHac HaTt




(_bonds
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