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Wtorn Hepgenwu (NnMKBuAHbIE)

% HOMMHana

FA3MNPOM A3 -0.36
FA3MNPOM A4 -0.88
FA3MNPOM A5 -0.58
FA3MNPOM A6 -0.91
BTE - 4 06 -0.05
P>K[-0606n -0.62
P>XX[-0706n -0.95
$®CK ESC-01 -0.25
$®CK EQC-02 -1.11
Jlykonn2o6n -0.71
Jlnpepbl pocTa 3a Hepento

% HOMWHana

KOrrpaHaut 5.00
MukosiH-106 2.07
LIHT-01 o6n 1.48
KOTK-03 06. 1.47
Cubakapem2 1.40
HwxINeHNHB 1.30
MHTEKO-106 1.20
MukomIlapal 1.12
Baronmatu 1 1.01
JlenaneprO1 0.96

nMﬂepbl CHNXeHuUA 3a Hepgentro

% HOMWHana

MeHcKHB 01
HKHX-04 06
AnagyLkmH1
MHnpom 01
OPKO-01 06
Mpanm[oH-1
®CK ESC-02
P>X0O-0706n
A3SIMPOM A6
P>XX[O-0306n

-4.33
-2.36
-1.90
-1.75
-1.61
-1.45

-1.

11

-0.95
-0.91
-0.90

Jlngepbl no 06bLemy Topros

MnH K-BO Mam  Nam
Bymara pybn caen cpB3B  nocn
LlentpTen-4 54 22 -0.17 -0.15
CtpTplraso1 36 7 0.09 0.10
Jlykonn2o06n 33 6 0.02 -0.12
FA3®uH 01 32 5 0.06 0.00
Oro-arpo-1 31 35 -0.12 -0.20
MeuenCrl 106 25 3 -0.08 -0.04
BbimMnKom®-1 25 3 0.01 -0.05
HOTK-03 06. 23 22 0.02 0.01
PyccHedTb1 21 11 -0.02 0.01
HWUTOI 01 21 2 0.07 0.10

PbIHOK OBJIUFALIUA

B naTHMUY TOpru Ha pbiHKe pybneBbix 06/Mraunii NPpoOXoauam AOCTaTOYHO CMOKOWHO,
NMpY HWU3KOM aKTUBHOCTM YYACTHUKOB B CBSA3M C OTCYTCTBMEM OPUEHTMPOB B BuAe
pblHKa MeXAYyHapoAHbIX obnvraumii B cBA3M C npasgHoBaHueMm CTpacTHOM MATHUUBI.
KoTupoBku 6onbluinHCcTBa pybneBbix ob6naMraumini CHU3MANCL Ha (QOHE 3HAYUTESIbHOrO
CHMXeHunsa KoTnpoBok US Treasuries B 4yetBepr. [JOXOAHOCTU ANMHHbLIX 10-neTHUX n
30-neTHuMx obnuraunit AMepukaHckoro KasHaudencrBa 3akpenunucb Bbiwe 5%, 4To
rOBOPUT O POCTE OXMAAHUW AanbHeEWLero y>XecTo4eHUs MOHeTapHon nonutukmn ®PC,
W NOBbILWEHNSA CTaBkK Bblwe 5%.

CuTyaumsa Ha AEHEeXHOM pblHKE OCTaeTcs HeoAHO3Ha4yHoW. C OAHOW CTOpPOHbI CyMMa
OCTaTKOB Ha KopcyeTax u aeno3mTtoB 6aHkoB B LIB Bbipocna 3a Hegento Ha 72 mnpa.
pybnei, c Apyrov 0XuaaHus NoOBbILWEHWUS AEMNO3UTHON CTaBkn A0 4% He JaeT cTaBkaM
MBK cHu3nTbcs A0 ypoBHS 1-2%.

Kypc py6ns no oTHoweHutio K 6uBantoTHOM KOp3uHe cTtabunusmposasncs, Kak wu
obewan UB, n cHm3uncs 3a Hegenwo Ha 0.09 konerkn, Toraa Kak 3a npeablayLlyto
Heaento Kypc pybna Kk 6uBantoTHOM KOp3MHe BbIpoC Ha 3.35 Konenku.

Takum obpas3oMm, Ha 3TON Hedene Mbl He OXuAaeM pocTa KOTUPOBOK py6neBbixX
obnuvraunii. JononHUTENbHbIM HEraTMBHbIM (aKTOPOM ANA PpblHKA CTaHeT Havano
nepuoaa HasoroBbIX NaaTexen.

JoxoaHoctn annHHbIX US Treasuries 3akpenunuck Bbiwe 5% n coctasunmn ana UST 10
- 5.02%, ana UST 30 - 5.09%. JdanbHenwas gnHammka 6a30BbiXx aKTMBOB byaeTt
3aBUCETb OT HOBbIX AaHHbIX Ny6ANKYEMbIX BO BTOPHUK U Cpeay.

KopnopatuBHbie 06auraumm

B cektope pybneBbix KOpropatuMBHbIX 0bnurauunii Hambonee akKTUBHO TOProBasnChb
6yMmaru 4-ro Bbinycka LleHTpTenekoma, ¢ KOTOpbIMK 6bl10 3aKIOYEHO 22-e CAENKN Ha
obwyto cymmy 54 MnH. p., ueHa cHm3mnacb Ha 0.15%. Ha BTOpoM MecTe no ob6bemy
3aK/IlOYEHHbIX caenok ToproBanucb 6ymarm  1-ro  Bbinycka CrporiTpaHclasa,
nocneaHsis ueHa KoTopbiX Bbipocna Ha 0.1%. 3aMbikanu TPONKy JIMAEPOB aKTUBHOCTHU
obnuraunm 2-ro Bbinycka Jlykonna, NocnefHss LeHa KOTOpbIX CHM3mnacb Ha 0.12%
HOMWHana.

Co6biTNA Ha ceroagHA
Pa3melieHve [loraweHne OdepTa KynoH

JNIOKO-BaHk 2 14 MnH. p.

Hawum pekoMmeHaauum

CeroaHs Mbl oXxuaaeMm 60KOBOe ABWMXKEHME KOTMPOBOK Ha (hOHE YKperseHus Kypca
py6/1s MO OTHOLIEHWUIO K AOMNApY W Y/yUlEeHUs CUTyaumn ¢ py6rneBoi TIMKBUAHOCTbIO.
TeM He MeHee, PbIHOK py6neBbIX WMHCTPYMEHTOB C (DUKCMPOBAHHOM [LOXOAHOCTHHO
NpoAo/XaeT HAaXoAUTLCA NoA AaB/EHUEM HEraTUBHOM BHELWHEN KOHBbHOHKTYPbI.

B aTux ycnosusix, Ha Haw B3rns4, Hanbosiee nepcnekTUBHO BbIMSAAT KOPOTKME
obavraunm BTOPOro sLwiesioHa C AOCTAaTOYHO BbICOKOW AOXOAHOCTbK, Cpeau KOTOpbIX
Mbl OTMe4yaeMm: CYSK-02, CeepanosaHepro 1, HOTK 1, KOTK-2, MugneHa KM-1 wu
MaunpUHBecT 1.

MHaekcbl kopnopaTuBHbIX o6nurauun MMBB

138
136
134
132
fo

Z

28
126
124
122

120
118

AHB (heB Map anp Mal WIOH WO @Bl CeH OKT HOA [AeK sHB Map anp Mai MIOH WO aBr CeH OKT HoA Aek sHB ¢deB map
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MHAeKC KopriopaTUBHbiX 0B nuraLt i MMBE KynomHbii ViHaexc kopropaTueHbix o6 nrauui MMBE
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KOpHOpaTMBHbIe o6nurauum: CUTyauus Ha pbliHKe

OHepreTuka
OMUTEHT O6bem LleHa LUena Cpegns Uena [OHen  [HoxogHocTtb k AHen  JoxopgHoct OHen  O6bem W3m. ueHbl U3m. N3am.
BbINYCK MOKYMKN NPOAax s nocnes o norawleHvio Ao b k odepTe Ao PbIHOYHBIX B % [0XOAHOCTU K OXOAHOCTM
a mnpa. " Hen norawe npocras, % odepTblnpocTas, Onwx-rocoenok,  HoMmMHana norawleHuo kK odepTe 3a
p. COENKN Hus % KynoHa MnH. py6. 3a Hegento 3a Heaento  Hepaento
BawknpaH2e 0.5 315 7.58 132 0 -0.10 -0.04
[T-T3L, 206 1.5 100.53 100.65 100.59 100.63 70 8.65 69 1.11 -0.04 -0.74
I'T-T3L 306 1.5 736 195 8.17 7 0 0.44 -1.11
JeHanepr01 3 371 7.93 6 0 0.96 -1.07
CepandH-1 0.5 101 103 102.00 322 7.94 139 0 0.58 -0.84
CY3K-02 1 100 308 8.36 34 0 0.00 -0.05
TaTaHepro1 1.5 102.9 103.25 103.08 700 7.74 153 0 0.00 -0.09
OCK ESC-01 5 102.11 102.95 102.53 614 6.94 67 0 -0.25 0.06
PCK ESC-02 7 102.1 102.29 10220 102.3 1531 7.38 74 0.01 -1.11 0.28
OCK EQC-03 7 99.3 99.35 99.33 99.34 974 7.23 63 0.00 -0.56 0.21
AxyTckOH-1 0.4 140 6.58 139 0 -0.30 -0.36
TenekoMMyHUKauumn
OMUTEHT O6bem LleHa LUena Cpegns Uena [OHen  [HOoxogHocTtb k AHen  [oxopgHocT OHen  O6bem M3m. ueHbl U3m. N3am.
BbINYCK MOKYMKN NPOAax s nocnes o norawleHvio Ao b k odbepTe Ao PbIHOYHBIX B % [0XOAHOCTU K IOXOAHOCTM
a mnpa. " Hen norawe npoctas, % odepTblnpocTas, Onwx-rocoenok,  HomMHana norawleHuto  k odepTte 3a
cOenkn Hust % KynoHa MrH. py6. 3a Hegenio 3a Heaenio  Hepaenio
BEBK-01 06 0.3 103.5 420 7.78 55 0.44 0.80 -0.88
BnrTnkBT-2 3 98.9 101.1 100.00 100.1 1692 966 7.94 53 0.00 -0.06 -0.02
BnrTnkBT-3 2.3 99.85 100.29 100.07 100.29 1692 7.91 53 0.00 -0.41 0.07
BbimnKom®-1 3 100.1 100.1 33 7.51 32 25.04 -0.20 0.41
HanbCB3106 1 1027 103 102.85 216 7.51 33 0 -0.30 -0.05
MITC-04 06 1.5 100 100.07 100.04 100 1105 13 8.26 12 0.49 -0.28 1.86
MITC-05 06 1.5 1503 411 6.64 46 0 0.00 -0.10
Mera®oH206 1.5 9265 102.65 97.65 363 6.42 180 0 0.18 -0.07
Mera®oH306 3 733 7.03 4 0 -0.20 0.01
Mera®oH®01 1.5 100.45 100.7 100.58 55 7.14 54 0 -0.30 0.18
C3Tenek206 1.5 9945 99.83 99.64 538 7.59 82 0 0.00 0.11
C3Tenek306 3 1778 693 7.41 48 0 -0.25 0.05
Cun6Tnk-306 1.53 101.65 101.8 101.73 101.6 92 7.12 91 0.04 -0.45 -0.02
Cun6Tnk-406 2 105 106.1 105.55 448 7.30 83 0 -0.15 -0.14
Cun6Tnk-506 3 1015 102.7 102.10 743 7.67 14 0 0.04 -0.10
Cun6Tnk-606 2 99 99.5 99.25 99.5 1617 894 8.00 160 0.54 -0.10 0.31
CMAPTC 02 0.5 100.06 100.45 100.26 100.05 439 75 13.88 73 5.16 -0.44 1.38
CMAPTC 03 1 100.55 100.85 100.70 1265 176 12.20 172 0 0.03 0.46
TaTTenekom 0.6 1035 103.9 103.70 103.79 388 7.94 26 0.45 -0.42 0.15
YpanCs3/H4 3 103.1 103.25 103.18 103.2 567 7.37 20 19.90 -0.02 -0.11
YpanCe3MH5 2 735 7.53 6 0 0.27 -0.22
YpanCs3/H6 3 1016 1019 101.75 101.8 96 6.90 95 3.05 -0.45 0.00
YpCU cep06 2 99.3 99.74 99.52 2044 956 8.12 41 0 -0.36 0.12
LleHtpTen-3 200 101.8 1019 101.85 101.9 155 7.58 154 17.67 -0.22 -0.18
LlentpTen-4 562 1151 1152 11515 1152 1226 7.91 127 53.60 -0.84 0.14 -1.00
LIHT-01 obn 0.5 102 102.91 102.46 102.49 131 8.53 39 1.02 1.48 -4.67
OTK-01 06. 1.5 102.05 102.2 102.13 102.05 154 9.26 153 1.09 -0.14 -0.39
IOTK-02 06. 1.5 101.03 101.27 101.15 101.18 300 8.74 117 6.78 0.88 -1.22
tOTK-04 06. 5 100.5 100.74 100.62 100.5 1336 8.83 61 4.07 0.61 -0.30
MeTtannyprus
OMUTEHT O6bem UeHna LleHa CpepgHsi LleHa [OHen  OoxopHocTb k Hen  OoxopHocT AHeir  O6bem Mam. ueHbl N3m. Nam.
BbINYCK MOKYMKN NPOAax st nocnes Ao norawleHvio Ao b k odbepTe Ao PbIHOYHBIX B % [OXOAHOCTU K OXOAHOCTMN
amnpa. " Hen norawe npoctas, % odepTblnpocTas, Onwx-rocoenok,  HomMHana norawleHuto kK odepTte 3a
p. cOenkn Hust % KynoHa MrH. py6. 3a Heaernio 3a Heaenio  Hepaenio
WHnpom 02 1 100.7 100.8 100.75 100.8 1554 104 8.27 97 2.03 0.12 -1.02
MavpWHB-01 0.5 100.5 100.7 100.60 100.7 355 11.38 81 1.92 -0.23 0.44
MawvpWHB-02 1 99.42 99.5 99.46 99.5 593 231 11.15 46 1.99 -0.40 0.58
Meuven T[-1 3 100.61 100.89 100.75 100.69 1156 64 7.30 63 5.03 -0.36 0.38
MeuenCrlr1o6 2 100.3 100.6 100.45 100.3 588 43 7.64 41 25.07 -0.36 1.01
MuanenoKM1 0.53 100.3 101.2 100.75 100.3 175 10.75 174 0.04 -0.37 1.05
HCMM3-1 06 1 100 100.4 100.20 100 767 39 9.45 38 0.01 -0.13 -0.10
OMK 1 06 3 102 102.5 102.25 791 7.73 55 0 -0.02 -0.06
PycAn®-28 5 100.85 101.05 100.95 101.05 402 6.84 36 0.34 -0.25 0.14
PycAnd®-38 6 98.95 99.15 99.05 99 892 7.62 160 0.00 -0.39 0.16
CBo6Cokon2 0.6 99.83 100.9 100.37 588 44 9.09 41 0 0.14 -2.11
CesCrtanb-1 3 441 6.91 76 0 -0.07 -0.02
TMK-01 o6n 2 190 6.97 6 0 0.07 -0.46
TMK-02 obn 3 102.1 102.25 102.18 102.18 1076 351 7.50 165 11.24 -0.21 0.39
TYM 0206n. 1 99.8 100.15 99.98 100.1 598 50 9.66 49 1.00 0.10 -0.85
YTMN3 0106 3 102.2 102.48 102.34 102.06 1525 797 7.99 68 0.03 0.06 -0.11
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[Hel 0o noraweHus
Cy6denepanbHbie obnuraumm: cMTyaumsa Ha pblHKe
B cybdenepanbHOM cekTope TOprn npoxoawunun Bsno. EAMHCTBEHHOM aKTMBHO ToproBaBliencs 6ymaroin 6blan obnuraumm
1-ro Bbinycka Huxeropoackor o06s1actm, ¢ KOTopbiMK 6b110 3akntoyeHo 18 caenok Ha 121 mMnH. pybnein, ueHa Bbipocia Ha
0.16% HoMuHana. CyMMapHbI 060pOT PbIHOYHbBIX CAENOK B CEKTope cocTaBua 268 MAH. pybnein no cpaBHeHuto ¢ 454
MNH. pybnen gHem paHee. [loxogHocTu MockoBckux 6ymar 3a Hezento Bblpocam Ha 10-20 6a3MCHbIX MYHKTOB Ha (oHe
HEeraTMBHOM BHELUHEN KOHbIOHKTYPbI.

OMUTEHT O6bem LleHa LleHa CpegHsisiLieHa OHewn go [oxogHocTb, M3MeHeHne U3MeHeHne [Hen go O6bem N3ameHeHne B
obpalleHunsi, MOKYyMKW Mnpoaaxu nocnegHen norawexHuss % cp. B3B. LieHbl K cneayloLero pbIHOYHbBIX % HOMWHana
mnpa. py6. caenku, % LieHbl B % 3aKpbITUIO B KyrnoHa CAEenok, MnH.  3a Hegento

HOMMHana % py6.
HOMWHana

AHrapck-01 0.15 953 8.75 43 0 0

BapHayn 01 0.2 103.85 103.85 245 7.23 0.79 0.85 63 0.12 -0.22

BawkopT406 0.5 518 712 154 0 -0.05

Benrop2003 0.32 747 6.96 16 0 0.25

BenrO6 306 2 10251 102.65 102.58 102.6 1672 7.92 -0.1 0.15 34 8.20 -0.43

Bonrorp 01 0.45 826 7.73 7 0 0.39

Bonrorp 11 0.2 31 31 0 0

BonrorpO61 0.7 106 108.5 107.25 1526 7.79 70 0 -0.27

BonrorpO6n 0.6 106 109 1075 1155 7.96 63 0 -9.59

BopoHexO6bn 0.6 109.5 109.7  109.6 109.8 611 6.92 0.2 0 62 0.01 -0.5

BopoHex062 0.5 11351 11425 113.88 114.6 1162 7.3 0.42 0.21 64 7.49 -0.2

MpkO6n-a01 0.5775 102.2 102.25 102.225 465 7.38 98 0 -0.25

MpkO6n-a02 0.63 101  101.14 101.07 147 7.21 54 0 -0.01

NpkO6n31-1 1.5 103.25 103.95 103.6 1344 7.39 70 0 -0.61

NpkO6n31-2 0.9 100.8 101 100.9 100.95 924 7.55 -0.1 -0.1 13 0.00 -0.17

Ka6bank 1 0.5 555 11.72 7 0 -1.08

KasaHb0106 1 99 7.27 7 0 -0.1

KasaHb0206 1 102.16 102.47 102.315 102.22 363 7.88 -0.09 0.07 90 3.07 -0.4
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OMUTEHT O6bem LleHa Llena CpepHsiallena [Oxen no [oxoaHocTb, M3MeHeHue i3MeHeHne [Hen Oo O6bem N3meHeHne B
obpalleHus, MOKyMkM npoaaxku nocnegHen norawexHuss % Cp. B3B.  LeHbl K CcrneayLlero pbiHOYHbIX % HOMWHana
mnpa. pyo6. caenku, % LieHbl B % 3aKpbITUIO B KyrnoHa CAEMNoK, MIH.  3a Hefento

HOMWHana % py6.
HOMWHana

KanyxO6n 0.3 620 7.9 72 0 -0.42

KnposO6n 1 04 1011 101.4 101.25 984 7.71 70 0 0.05

KnuHPH 106 0.2 103.9 100.2 385 12.32 -2.75 -2.75 21 0.08 -2.75

KOMMW 5B 06 0.5 110.05 110.4 110.225 110.3 620 7.1 -0.05 0 72 2.30 -0.34

KOMW 6B 06 0.7 1185 121 119.75 120 1645 7.19 3 35 184 2.39 0.62

KOMW 7B 06 1 107.2 1102  108.7 109.55 2780 7.73 -0.47 -0.65 40 0.00 0.33

KOMW 8B 06 1 98.9 99.3 99.1 99.9 3521 7.73 -0.02 0.7 145 0.00 0.54

KoctpomO64 0.8 107.81 108.25 108.03 108.25 698 7.02 0.23 0.17 61 5.56 0.44

KpacHogKp 1 102.8 103.1 102.95 397 7.23 33 0 -0.1

KpacHApKp2 1.5 196 4.93 12 0 0.9

KpacHApKp3 3  99.25 99.55 99.4 902 7.21 174 0 0.16

KpacApck04 0.63 103.02 103.17 103.095 103.12 197 6.7 0.07 0.04 13 5.15 -0.35

KpacApck05 1 919 7.92 5 0 0.01

JNlenO6n-206 0.8 113.55 125.5 119.525 1700 7.45 62 0 1

JlenO6n-306 1.3 128.15 128.75 128.45 128.75 3158 7.84 0.11 0.4 64 6.03 0.09

JluneukO6n3 0.3 524 7.03 69 0 -0.3

Ml op27-06 4 106.71 106.85 106.78 251 5.02 68 0 -0.56

Ml op29-06 5 106.23 107.3 106.765 784 6.45 53 0 -0.4

MTlop31-06 5 100.7 104.6 102.65 402 6.35 37 0 -0.74

Ml op32-06 4 100.56 100.79 100.675 42 4.75 42 0 -0.45

Ml op35-06 4 100.87 100.95 100.91 66 4.97 66 0 -0.51

Ml op36-06 4 109 978 6.41 64 0 -0.27

Ml op37-06 4 1021 102.26 102.18 163 4.6 71 0 -0.44

Mrop38-06 5 113 113.25 113.125 113 1718 6.84 -0.64 0 74 11.30 -1.19

Mrop39-06 10 109.65 109.8 109.725 109.7 3021 7.03 0.09 0 99 2.46 -1.28

Mrop40-06 5 105 106  105.5 561 6.29 13 0 -1.01

Ml op41-06 10 108.49 111 109.745 1569 6.45 108 0 0.1

Ml op42-06 5 1045 487 5.58 30 0 0.08

Ml op43-06 5 1064 108.5 107.45 765 7.08 34 0 -1.4

Ml op44-06 20 1094 109.9 109.65 109.4 3359 7.06 0.35 -0.05 72 17.22 -0.98

Ml op45-06 15 2267 75 0

Ml op46-06 10 1199 12 0

Ml op47-06 10 107.45 110 108.725 1111 6.32 15 0 -1.85

Moc.o6n.38 4 1052 105.4 105.3 105.25 493 6.96 -0.11 -0.1 129 4.95 -0.95

Moc.o6n.48 9.6 1104 7.22 12 0 -0.7

Moc.o6n.58 9 107.41 107.65 107.53 107.45 1447 7.39 -0.22 -0.3 173 1.61 -0.96

HwxropO6n1 1 10256 102.66 102.61 102.66 202 7.01 0.23 0.16 20 121.10 0.14

HwxropO6n2 25 10512 105.26 105.19 105.25 934 7.16 0.05 0.05 20 11.54 0.16

HoBcunb 206 1.5 103.25 103.5 103.375 103.17 238 7.14 -0.13 -0.32 54 0.21 -0.28

HoBcunb 306 1 11342 113.75 113.585 113.75 1188 7.7 0.32 0.35 90 6.18 -1.13

Hoecn606n1 1.5 101.71 10195 101.83 101.75 105 7.43 0.21 -0.35 15 0.00 -0.11

Hoecn606n2 2 1095 110.5 110 110.5 595 6.61 0.21 1 49 1.02 0.07

Hoecn60-05 25 101.3 101.68 101.49 101.55 1342 8 0.04 0.05 68 0.00 -0.08

HorunHck-01 0.25 100.8 101.24 101.02 70 9.91 70 0 -0.02

OpvHuoBo-1 0.275 1027 103.1 1029 251 7.67 68 0 0

Mepwmb 1 0.2 246 8.38 62 0 2.18

Camapa03-1 1.185  100.9 82 16.14 82 0 -5.58

CamapO6n 2 2 99.19 1610 7.2 63 0 -0.25

TBepOGn 06 1 105.9 106.09 105.995 224 6.95 42 0 -0.24

TeepOGn 05 0.8 100.6 100.9 100.75 962 7.74 49 0 0.25

Tomck 1 0.21 100.21 104.9 102.555 104.2 588 8.05 0.05 -0.35 42 0.00 0.05

Tomck.06-1 0.5 102.5 105 6.93 105 0 -0.06

Tomck.06-2 0.6 1045 104.65 104.575 104.65 548 7.14 0.03 0.15 183 8.72 -0.04

Tomck.06-3 0.9 99.9 100.2 100.05 100 1306 7.74 -0.07 -0.1 26 0.00 -0.27

Yomyptusa-1 1 101  101.29 101.145 101.05 989 7.9 0 0 75 5.25 0.05

Y®A-2003-1 0.4 100.55 100.75 96 7.11 -0.02 -0.02 96 0.96 -0.02

Ya-200406 05 1043 1045 1044 104.42 782 7.89 0.02 0.02 54 0.52 0.17

XabapoBck5 0.7 101.35 101.6 101.475 175 6.95 83 0 -0.25

XabapoBck6 1 100.75 101 100.875 1321 7.8 41 0 -0.3

XaHTMaH506 3 111.9 775 6.02 45 0 1.85

Yysawwwma-03 0.5 102.15 115.75 108.95 102.15 365 6.88 0.13 0.15 90 0.59 -0.37

Yysawuwma-04 0.75 113 113.5 113.25 113.5 1079 7.3 0.02 0 166 3.18 0

AkyT-04 06 0 932 15 0

AkyT-06 06 2 107.61 107.9 107.755 107.9 1491 7.6 -0.04 -0.05 35 15.76 -0.1

AkyT-10 06 0.8 109.2 109.69 109.445 109.7 796 7.34 0.06 -0.03 68 4.95 0.28

AHAO-1 06 1.8 1055 107.05 106.275 843 7.13 114 0 -0.33

ApO6n-02 1 107.2 107.48 107.34 107.4 446 6.67 0.12 0.1 82 8.59 0.16

ApO6n-03 0.7 102.85 103.25 103.05 218 5.3 35 0 0.15

ApO6n-04 1 108.25 109.2 108.725 109 1139 7.31 0.2 0.2 41 1.73 0.1

ApO6n-05 0.5 100.5 101.05 100.775 992 7.6 77 0 -0.27
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FocyaapcTBeHHble 06nurauumn: cutyauus Ha pbiHKe

KoTMpoBKM CyBEpPEHHbIX €BpO06NMrauun CHM3UANCL Ha oHe pocTa aoxoaHocten US Treasuries. MHAMKATUBHBIN BbINMyCK
Poccnsa 30 nopewesen Ha 0.5%, poxogHocTb coctaBuna 6.184%, cnpag k UST 10 pacwupunca go 116 6. n. no
cpaBHeHuto co 113 6. n. AHeM paHee.

B denepanbHOM cekTope pybneBbix 0bnmMraunii Takxe Habnoaanocb CHMXKEHME KOTMPOBOK. Hambonblumini o60poT npowen
B 8-Mu caenkax Ha 390 MAH. pybnen c obnuraumsamm O®3 46018, nocneaHsis LueHa KOTOpbIX cHu3uMnacb Ha 0.09%. Ha
BTOPOM MecTe no 060poTy ToproBanucbk 6ymarn O®3 46017, nocneaHss ueHa KOTOpbIX CHM3mMnacb Ha 0.2%. CyMMapHbIn
o6opoT coctaBun 614 MnH. pybnen no cpaBHeHuto ¢ 900 MaH. pybnen oHeM paHee.

Bbinyck 06bem LleHa [OHen no JloxoaHocTb, % W3MeHeHue cp. MN3MeHeHue ueHbl [Hen oo 06bem M3MeHeHue B
obpalleHuns, nocnegHen  noraweHus B3B. LeHbl B % K 3aKpbiTUiO B % cneaytowero PbIHOYHbIX % HOMWHana
MApA. py6. caenku, % HOMWHana HOMUWHana KynoHa cAenoK, MH.  3a Hepaenio
py6.

OBP 04002 98.50 97.76 1167 5.43 -0.0347 -0.1812 0.00 0.1565
OBP 04003 130.51 99.15 1258 5.07 0.1059 0.1059 60.70 0.2229
OBP 040031 56.95 1258 0 0
O®d3 25057 40.82 103.55 1378 6.49 -0.1483 -0.25 13 22.98 -0.2133
O®d3 25058 40.66 100.25 748 6.31 -0.0464 -0.02 20 12.56 -0.0968
O®d3 25059 8.98 98.66 1742 6.59 -0.415 -0.39 13 4.93 -0.1471
O®d3 25060 14.90 1112 6.34 20 0 0.12
O®d3 26175 0.01 221 8.1 221 0

O®d3 26176 0.01 586 222 0

OP3 26177 0.01 952 224 0

O®d3 26178 0.01 1317 225 0

O®d3 26198 42.12 96.09 2395 6.75 0.1484 0.1558 205 4.81 0.2403
O®d3 27019 8.80 461 5.57 97 0 -0.9509
0O®d3 27020 8.80 105.50 482 5.68 -0.15 -0.15 118 2.16 -0.5
O®d3 27024 15.00 6 6 0 0.1156
O®d3 27025 25.81 101.00 426 5.81 0 0 62 15.24 -0.1499
O®d3 27026 16.00 1063 6.36 62 0 -1.15
O®3 28002 8.80 699 4.95 153 0 0
O®3 28003 8.80 734 5.33 6 0 0
O®d3 28004 8.80 1126 6.07 34 0 0
O®d3 28005 9.03 1147 6.23 55 0 0
O®d3 45001 18.90 216 3.17 34 0 -0.1
O®d3 45002 2.76 111 5 111 0 -0.5055
O®d3 46001 60.00 881 6.17 62 0 -0.2469
O®d3 46002 62.00 110.29 2309 6.58 -0.2497 -0.41 125 11.84 -0.2996
O®d3 46003 37.30 1553 6.42 97 0 -0.1514
O®d3 46005 27.48 4654 6.81 0 -0.0383
O®d3 46010 30.00 8070 7.7 62 0 0
O®d3 46011 30.00 7069 7.09 153 0 0.05
O®d3 46012 40.00 8546 7.38 174 0 0
O®d3 46014 58.29 109.15 4521 6.76 0.1592 0.1995 153 0.59 0.1414
O®d3 46017 49.97 105.30 3765 6.88 -0.401 -0.2 34 86.20 -0.8046
O®d3 46018 44.98 109.66 5704 6.94 -0.156 -0.09 62 390.51 -0.4938
Od3 46019 26.00 4724 7.04 356 0 0.2298
O®d3 46020 7.91 100.10 10891 7.01 0.0607 0.1 125 2.22 -0.3283
O®d3 48001 24.10 4584 717 216 0 -1.0598
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onepauusM ¢ LeHHbIMKU bymaramu gsv@interfintrade.ru

N'y6aHoB Cepreii BuktopoBu4

HavanbHuk otAena
PbIHOK akuun, cTpaTerus lav@interfintrade.ru

JloreuH Anekcen

PbIHOK obnurauumn
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MeTtannyprus
KpumsoxwxuH Cepren ksy@interfintrade.ru

PbIHOK akuum

Ennceesa Kcenus eka@interfintrade.ru

0O630p, NOArOTOBMNEHHBIN aHaNMTUYeCcKon cnyx6om VIHTepdurH Tpena, npegHasHaveH ans Ballero nepcoHanbHOro UCnornb30BaHus.
[aHHble 1 MHopmauns aAnst 063opa B3siTbl U3 OTKPbITbIX UCTOYHWUKOB, NPU3HABaeMbIX HaMu HadeXHbIMU. HecMoTpsi Ha To, 4TO Npu
cocTaBneHun ob63opa rnaBHON 3agavet aHanMTUKOB KoMNaHuy Bbina ero 06 LEKTUBHOCTE U MHDOPMATUBHOCTb, TEM HE MEHEE, Mbl
He pyyaemcsl 3a abCONTHY HAOEXHOCTb NPeACTaBIEHHbIX BbIBOAOB. BbiaaBaemble pekoMeHaaumnm cnegyet paccMaTpuBaTth Kak
BEPOATHbIE BapuaHTbl AMHAMUKM (PUHAHCOBBLIX MHCTPYMEHTOB. Mbl He rapaHTMpyeM MX HaAeXHOCTb U He HECEM OTBETCTBEHHOCTU
3a pMHaHCOBbIE MOCNEeACTBMSA B Criydae criefoBaHusa Hawmm pekomeHgauusam. CogepxaHne o63opa oTpaxaeT MHEHME KaXaoro u3
aHanuTMKOB M MOXET He COoBNagaTb C MHEHWEM U NO3MUMEN KOMMaHuu B LernoM. Hageemcsi, Hawa paboTa okaxeTcs nonesHon ansi
Bac.

3A0 OK «MHTepduH Tpena»,127055, JlecHas 30. Ten./cakc: 7 (095) 755 8748. www.interfintrade.ru






