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B Teuenne nexabps 2022 r. xirodeBas crtaBka banka Poccuum coxpaHsiiack Ha YpOBHE
7,5% ronoBeiX. MenuanHasi OleHKa WHOISIIUOHHBIX OKHIAHUH, COTJIACHO JAaHHBIM OIpoca
000 «wH®OM», cHm3umace 3a wecan Ha 0,1% wu cocraBmma 12,1%. YmMenblieHue
HaOJII01ATIOCh U 1S TO10BO# MHDIsINK, HabmogaemMoil HacenenueM: 16,3% (-1,3 mporeHTHBIX
MyHKTa K HOS0pio). KpaTKkocpodHBIE IIEHOBBIC OXHUIAHHS TPEINPHUSATHIA, B CBOIO OYEpPeb,
BbIpocnu 10 ypoBHA 19,6%. Ilo omenkam Ilentpobanka Poccum (IIb), Ha kpaTkocpouHom
TOPU30HTE TMPOUH(DISAIUOHHBIE PUCKA yBEIUYHWINCh, HAa CPEIHECPOYHOM TOPHU3OHTE
Ne3UH(DISIUOHHBIE  PUCKUA  SIBISIOTCS  MEHEe  BBIPAKEHHBIMH 1O  CPaBHEHHIO C
POUHGISITMOHHBIMEA PUCKAMH.

3a ngexabpp 2022 1. craBka MosSPrime co cpokom “overnight” ysemwuunnacs ¢ 7,37% 10
7,52%. CtaBka MOSPrime co cpokoMm 1 Hemens takxke yBenuumiack ¢ 7,73% B Hauvasie Mecsia
no 7,79% B koune mecsua. [lo urory kanenaapHoro mecsiua crtaBka RUONIA Bo3pocna 1o
3HaueHus 7,37% (7,22% na 1 pgexabps 2022 r.). MakcumanbHble HTPOLEHTHBIE CTaBKH IO
BKJIaJIJaM B POCCUHCKHX PYOJISIX JECSATH KPEIUTHBIX OpraHu3alui, IpUBIEKaOMUX HauOOIbIINI
00BeM Jemno3uToB (U3MYECKUX NUIl B fAekadpe 2022 r. mpuHUMaNM cleayloniue 3HadyeHus: |
nexkaga — 7,39%, Il mexama — 8,19% (B Il nmexame wmosibps 2022 r. — 7,30%). I[IpuBenem

CTATUCTUKY IO KOHCYHBIM 3HAUCHUAM CPCAHUX MAKCUMAJIBbHBIX TPOHCHTHBLIX CTABOK II0



BKIaaM B fiekabpe 2022 r.: Ha cpok 10 90 mueit — 6,02%; na cpok ot 91 no 180 mneit — 7,01%;
Ha cpok ot 181 nus go 1 roma — 7,24%:; Ha cpok Bbeiie 1 roga — 8,16%.

3a nepsbie 11 mecsaueB 2022 mmupoxas JeHexHas macca B PP (BXOIAT BaIIOTHBIE U
pyOJIeBbIC ICHEKHbIC aKTUBBI) CHU3MIACH Ha 2.9% T/T, 4TO CONOCTaBUMO ¢ Kpu3ucHbiME 2008 u
2016 rogamu. OTMETUM CYIIECTBEHHBIH POCT PYOJICBBIX JEMO3UTOB IOPUIUIYCCKUX JIMI] (POCT HA
30% 3a rox). Jemo3utsl ¢usiui ¢ Mas 2021 mo uronp 2022 ObLIM B 00JACTH OTPUIATEIBHBIX
TEMIIOB W3MEHEHUs (C y4eToM HHQIAIHMMA) U JMmib ¢ aprycra 2022 Beinmumd Ha ciabo-
HOJIOXKHUTEIbHYIO tuHaMuKY (3% pocra 3a rox).

Cpennuii 00beM BAIIOTHBIX JICTIO3MTOB B POCCUMCKUX OaHKax cocTaBui mopsika 180
mipa goiut Ha koner 2022 rona (B nexadbpe 2021 u B stHBape — deBpasie 2022 00beM COCTaBIISLIT
nopsinka 241 mupa momn). 3a 2022 rox mopsiaka 25 Map/ 10U ObUTO KOHBEPTHPOBAHO B PyOIIH
(kak (PU3UYECKUMU, TaK U FOPUIUYCCKHUMH JIMI[AMH), & OCTaJIbHas BAJIIOTa ObUIa BbIBencHA U3 PO
(Tonbko B Kuprusuro 3a 11 mecsues 2022 pusnuna nepeseaun pexkopanbie $2,6 mipi.).

K xoHIly roma HameTwics NPUTOK BKIJIAJOB HacelleHHs Ha OaHKOBCKHE pYOJIeBbIC
nerno3uthel. B HOsOpe 2022 BmepBeie ¢ aBrycra 2022 mMen MECTO MOJOKHTEIbHBIA TMPUTOK:
00BeM CpelCTB Ha PYOJIEBBIX CPOUYHBIX BKJIAJaX POCCHSIH BbIpoc Ha 58 mupn py6. C mpyroi
cTOpoHbI, B HOsiOpe LIb BmepBbie B HMcTOpuU 3aUKCHpPOBAI CHU)KEHHE OOBbEMa CpelICTB Ha
ACKpOYy-CUEeTaX: COKPATUIUCh Ha 25 MIpJI, UTO CBUJCTEIBCTBYET O CHMIKEHUHU CIpoca Ha
MIEPBUYHOM PBIHKE JKUJIBSI.

B nexabpe 2022 r. coBOKyIHBIM 00beM TOpProB Ha pbiHKax Mocbupxku cocraBun 139
mipa pyoneit. O6beM ToproB Ha (POHJIOBOM pbIHKE B jekadpe 2022 noctur otmetku 10946,5
MIIpI pyOsieit (6e3 yuera ofHOAHEBHBIX obnuraiuii). O0beM TOProB aKIUSIMHU, JAETO3UTAPHBIMU
pacnucKkaMu M nasMu coctaBuil 794,2 mipn pyOsei, ToproBelii 00bEM MO KOPIIOPATUBHBIMH,
pPErHOHANIBHBIM U TOCYAApCTBEHHBIM oOiuranusm — 10,2 tpnH pybneit. Ha cpounom pbiHke
00BeM TOPTroB NOCTUT 3HaueHus 4,9 TpiH pyOnield, Ha BaIIOTHOM PBIHKE — 32 TpIH pyOJei.
ToproBblii 00beM MHCTPYMEHTAMU CIOT COCTaBUI 9 TpiH pyOisiel, MHCTPyMEHTaMHU CBOI U
dopBapn — 13.1 tpau pyOneit. Ha nenexxaom peinke Mocbupku o6bem Topros coctaBui 67.7
TpIH pyOJsield, Ha PBIHKE JParoleHHBIX METAIoB (10 MHCTPYMEHTaM CBOIl U CIOT) — 19 mupa
py6iTeit, B TOM urcIe 00BEM TOProB 3010TOM — 18 Mpx py6ueii, cepebpom — 1.1 mapa py6eit.”
OO0BeM TOproB 3epHOM | caxapoMm yBeuwuscs a0 71,1 mapa py6neit (+387%).

B 2022 1. coBOKYIHBIN TOPTOBBIN 00BEM Ha pPhIHKaX MOCKOBCKO# OMpkU BBIpoC Ha 4,6%
(mo cpaBuenuto ¢ 2021 r.) no 3Havyenus 1,1 xBagpuimmona pyoneil. B To xe Bpems MHaekc

Mocbupxu causuics 3a rox Ha 43,1%. O6beM TOProB akIHUsIMHU, I€TIO3UTAPHBIMH PACITUCKAMHU

1 o o
3HauyeHWe TOproBoro o6bema Mo Kaxaon nepemeHHoM 3a gekabpb 2022 r. nony4eHo NocpeacTBOM BblYMTAHUA
CYMMbI 3Ha4YEeHWI gaHHOM nepemeHHoM ¢ sHBapa 2022 r. no Hosbpb 2022 r. n3 cymmbl 3a Becb 2022 T.



U masMu coctaBui 17,6 TpaH pybned. CpeaHeTHEBHOW 00beM TOPTOB aKIUSMH CYIIECTBEHHO
ymaj 3a roq u cocrasisii P69,5 mupn (-40,9%).

ToproBelii 00beM 1O KOPIOPATHBHBIM, PETHOHAIBHBIM H  TOCYAapCTBEHHBIM
obmuramnusm — 19,6 tpan pyouneit. CpenneaHeBHO#M 00beM yan 3a rox go P77,6 mupa (-11,8%).

Ha cpounom peiake 06beM TOProB coctaBui 77,9 TpiH pybieii (cpeaHeaHeBHOM 00beM:
P307,8 mupn , nagenue Ha -50,5%), Ha BamrOTHOM pbiHKe — 267,8 TpiH pyOsei. Toproorit
0o0beM HHCTpyMEHTaMH crnoT poctur ormetrku 100,4 Tpnu pyOnel, o0beM TOProB 1o
WHCTpYMEHTaM cBon W QopBapa coctaBui 167,5 tpan pyOneii. Ha neHexHOM pBIHKE
MoCKOBCKOM OMpPKH TOProBBIA 00BEM cocTaBmsl 672,7 TpaH pyOsel, Ha pbIHKE AParoleHHBIX
METaJuIoB (10 MHCTPYMEHTaM CBON M cnoT) — 122,8 mupa pyoOineil, B ToM 4ucie 00beM TOproB

3onotoM — 118,7 mupa pyoseid, cepedbpom — 4,1 mupa pyOieid.

PBIHOK AKIIMH U JIUHAMHWKA ®OHJIOBbIX NHIEKCOB B JIEKABPE 2022 T.
Bmnots 1o 14 nexabpst 2022 r. unaexcel Mocbupxu u PTC xapakTepu3oBaaiuch HU3KOM
BOJIATHIIBHOCTBIO (cM. puc. 1). B To e BpeMs Bo BTOpoi mosioBuHe aekadopst 2022 r. uHACKC
PTC mperepnen 3HaunTensHOE NajieHHE (TIaBHBIM O0pa3oM, BCIEACTBHE OCla0ieHus pyois):
0a30BbI TeMN TaaeHUs K Havalxy wecsna cocrtaBui -14,64% na 30 nexabps. Wupekc
Mocbupxu TaKke CHH3WICS, HO HE TaK 3HAYUTEIbHO (COOTBETCTBYIONIMH IOKa3aTesb
paBusiercs -1,53%). 3nauenus ungekca Mocbup:ku Ha Ha4aja0 U KOHIE Mecsla paBHbI 2187,29

u 2154,12. CootBetcTByomue 3Hadenus uujaexkca PTC: 1123,63 u 970,6.

Ga3oBble TeMMNbl MPUPOCTAa OCHOBHbIX MHAEKCOB MocBupru
(nekabpb 2022r.)
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PucyHnok 1. luHaMuKka 0CHOBHBIX HHIeKCOB MocCKOBCcKOI Oup:ku B 1exkadpe 2022 r.



Jnst oTpacneBbIX HMHIEKCOB Mocbupku (UKCHpOBAJICS OTHOCHUTEIBHO HEBBICOKUN
pa3dpoc 1o 3HaueHHsAM Oa3HMCHBIX TeMIIOB mpupocTa A0 14 nexabps (cM. puc. 2). OxHako BO
BTOpOIl MOJIOBHHE Mecsia pazopoc yBenunuwica. Haubomnbiime 6a3ucHbIE TEMIIbI MPUPOCTa K
HavyaJly Mecsia Ha KoHer HosiOps 2022 r. Habmomanuck st cienyromux uaaekcoB: MOEX
Metals and Mining Index (3,27%), MOEX Financial Index (1,79%), MOEX Electric Utilities
(+0,99%). Unpexcet MOEX IT Index, MOEX Consumer Index, MOEX Transportation Index
HMMeEJIH, B CBOIO OYepe/lb, HAMMEHbINNE 0a3MCHBIC TEMITBI PUPOCTa 3a mecsil: -7,93%; -6,18% wu -
5,71% cOOTBETCTBEHHO.

Ba3suncHble TeMMNbl NPUPOCTa OTPACNEBbIX MHAEKCOB
MocBbupun (gexkabpb 2022 1.)
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Pucynok 2. Jlnunamuka orpacieBbix nuaekcoB Mocbup:ku B nexadpe 2022 r.

Ha pucynke 3 oroOpakeHa nuHamuka 0a3MCHBIX TEMIIOB IpHpOCTa (K Hadalmy AeKaops
2022 r.) Tpex MHIACKCOB MockoBckoi Oupxku: muaekc ronyosix ¢umek (MOEX Blue Chip
Index), unnmexc cpeaneit u mamoi kamutamuzaiuun (MOEX SMID Index), a takxke mupoOKOro
peiaka (MOEX Broad Market Index). Ha mpoTshkeHHr 3HAYUTEIBHON YaCcTH MEPBBIX JABYX ICKa]
nexabpst 2022 r. wHACKCH Majnanu. B TedeHwe mocneaHeidl aekaabl WHIACKCHI UMETH POCIH,
OJIHaKO BOCCTAHOBJIEHUS K YPOBHAM Ha | 1exkabps He IpOU30IILIO.

B cepeanne mecsua renepanbhbiii qupextop “CIIb 6upxu” Poman ['oproHOB cooOmiu,
yro B 2023 1. Toprosas IJoUiaka MIaHUPYeT Pa3pelIuTh POCCUICKIM MHBECTOpAM COBEPILATh
CHAENKU C eBponeickuMu Oymaramu (c pacdyeraMd B pyOssix), 3a0JOKMpOBaHHBIMU B
Hanuonansnom pacuetnHom nenosutapuu (HPJI). bouio orMedeHo, 4TO MOTEHIMATIBHO MOXKET

ObITh pa3dsokupoBaHo 10 100% akTUBOB B HACTYMAIOIIEM TOY.



JlBanuaTh BTOPOro JeKkaOpsi pPOCCHMCKME HOBOCTHBIE areHCTBAa COOOLIMIIM, YTO
MunucreperBo ¢puHancoB benbrun Beigano paspemenue HP/[ Ha pa3010kupoBKy akTHBOB BCEX
HECAHKIIMOHHBIX MHBECTOPOB. B koHue cenTsiOops 2022 r. pa3mep BBIIUIAT, MPeIHA3HAYCHHBIX

POCCUICKHUM MHBECTOpaM, coctaBui 119,9 mupn eBpo.
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Pucynok 3. lnunamuka nngexcoB Mocbup:xu B nexadpe 2022 r

JIBaauate nepBoro aekadps 2022 Mundun Poccun npoBen 3akIIOYUTENbHBIN ayKIIMOH B
2022 r. ¢ cymMMapHoii BeIpyukoit B 6osee 300 miipa py6sielt, Oosblas yacTb KOTOPOH MPUIILIACH
ot mpojaxu Od3 ¢ miaBaromiem miaTexom Boimycka 29023. MToroBeiit pazmep pa3MerieHus 3a
2022 r. coctaBun 3,28 TpiaH pyOsel, mpudueM OCHOBHOM 00beM pazmernieHudt OD3 mpuiien Ha

IV kBaprai.

JIOJITOBOM PBIHOK P® B JIEKABPE 2022
CoBokynubiii BHemHuit gonr P® cocrasuser $434 wmupn, $ mopsiaka 160 mmpm —
pyOneBplii BHemHM gonr. C wmapra 2022 BHemHuil jgoar P® B MHOCTpaHHOH BaroTe
cokpatmics Ha $75 mupa (21.5%, ¢ 350 mupa mo 275 mutpa). ¢ anpens o ceHTssops 2022 Gw110
norameHo 65 mupxa gomwt. Ha xonen 2022 noir B MHOCTPaHHOM BalltOTE BKJIKOYAET TOCHOIT Ha
$19 mupna, 6anku — $ 65 mupa, npoune cexkropa — $106 mipa, 00s3aTENBCTB TEPE MTPIMBIMU
uHBecTopamu — $83 mupa.

PrIHOK (pegepanbHBIX 00 IMranui

B nexabpe 2022 r. Mundurom Poccun Obl10 MpoBeaeHO 9 ayKIIMOHOB IO Pa3MEIICHUIO
LEeHHBIX Oymar oOmiei HoMHuHaiIbHOW crtoumocThio 14974 mupa. pyO. (ans cpaBHeHUs, B
HOs10pe 2022 r. cocrosunock 15 aykmnuonoB no pazmerniennio OD3, 00beM pa3MeleHus: COCTaBUI
1418,2 mupn pyd mo HomuHany). B pesymbrare Obuto BBIpydeHo 1443.,8 mipa. pyo.



CpenneB3BelleHHas JOXOAHOCTh coctaBmwia 8,97%. Cpok pasmemieHus B aekabpe 2022 r.
BapbupoBayics oT 2275 no 4277 nHeil, cpeTHEeB3BEIIEHHbIA CPOK — 3415 nHEl.

Crpykrypa (enepanbHOro BHyTpeHHEro jaosira PD, BbIpaXeHHOTO B IEHHBIX OyMmarax,
npeacrasieHa B Taom. 1.

Ta6auna 1. CTpykrypa ¢enepaibHoro BHyTpeHHero aoJra P@,
BBIPA’KEHHOI'0 B ICHHBIX OymMarax, MiIpA. py0. 10 HOMHHAJIY

I'ib ITo cocrostuio Ha 01.12.2022
OD3-1IK 5 495,967
OD3-11]] 9 886,935
OD3-A/] 165,992
I'CO-IIIIC 94,400
I'CO-®IIC 80,000
OD3-H 966,538
OD3-1 22,270
Uroro 16 712,102

Hcmounux: Munucmepcmeo ¢unarncoe PO

CpenHeMecssyHble CTaBKHM IO KpPaTKOCPOUHBIM (Cpok a0 mnorameHuss — 1-3 ropa),
cpenHecpouHbIM (3-5 net) u goarocpounbiM OD3 (cBeimie 5 ser) B aexkadpe 2022 r. ObuTu HE
BEIIIIE, 4eM B HossOpe. CpeaHeMecssuHasi cTaBka 1o KpaTkocpounbiM OD3 B nexkabpe cocTaBmiia
7,89%, B HOs10pE - 8,12%, o cpeanecpounbiMm OD3 B nexadpe — 8,53%, B HOs10pe — 8,63%, Mo
noarocpoudbiM OP3 B aekadpe — 9,98%, B HosiOpe — 9,98% (mo mamubiM Chonds, uHaekc
Cbonds-GBI RU, Puc. 4).

CtaBKM pbiHKa O®P3 B AaHBape-aeKabpe 2022 roga
(cornacHo nHgeKcy py6nesbix rocyaapcTseHHbiX o6auraumii Cbhonds-GBI RU)
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e CTaBKa NO roc. 06/1Mraumam co CPOKOM A0 noraweHus 1-3 net, % rogosbix (MHAeKc Cbonds-GBI RU)
eeeeese CTaBKa No roc. 06/1Mraumam co CPOKoMm Ao noraweHus 3-5 net, % rogosbix (MHAeKc Cbonds-GBI RU)
——— (CTaBKa No roc. 06/Mrau1sam co CPoOKOM A0 noraweHus cebiwe 5 net, % rogosbix (MHAeKkc Cbonds-GBI RU)

Pucynok 4. Jloxonnocts no O®3 (uaaexc Cbhonds-GBI RU)
Hcrounuk: Chonds



PbIHOK KOPIOPATUBHBIX 00JIUTALMIA
1. Py0JieBbie KOpIOpATHBHBbIE 00 TUT AT

ITo cocrostnmio Ha 31 nexadpst 2022 1. cyMMapHbIii 00beM BTOPHYHOTO PHIHKA PYOJIEBBIX
KOPIOPAaTUBHBIX obnuramuii coctaBisut 19 789,0 mupa. py6. (2 702 BeIycka B 00paIieHun ), 4To
Ha 12.6% BbIle 00beMa BTOpUYHOTO phiHKa Ha 31 mexadbps 2021 r. (17 571,9 mapa. pyo., 2 480
BBIITYCKOB; 110 JaHHbIM Chonds).

B nexabpe 2022 r. oOummii 00beM HOBBIX pa3MELICHHN PyOJIEBBIX KOPHOPATUBHBIX
obsuraruii coctaBui 2 183,1 mupa. py0. (Mo HOMUHANY), B T.4. 00bEM pa3MEIIEHUN Ha CPOK HE
menee | roga (6e3 yuera KpaTKOCPOUHBIX OOJIMTAllMOHHBIX BBITYCKOB) — 904,8 mupa. py6. s
cpaBHeHus, B nekabpe 2021 r. oOmuii 00beM HOBBIX pa3MelIeHui coctaBui 886,6 mipa. pyo.,
B T.4. Ha cpok Oosee 1 rona — 434,4 mupa. py0. (Taoum. 2).

B oTpacneBoii cTpyKType HOBBIX pa3MEIeHU Ha CPOK He MeHee | roga B aekabpe 2022
r. Tpeodiafgany BBITYCKM WHCTHTYTOB Pa3BUTHS W TOCYJapCTBEHHBIX areHTCTB, TOTJa KaK B
nexabpe 2021 r. mpeobitaganu BeIycKH (PUHAHCOBBIX HHCTUTYTOB (Tabi. 2).

B nexabpe 2022 r. pazmenieHo 22 KpaTKOCPOYHBIX oOiuranuoHHbIX Bbilycka BTH co
CpoKOM pa3zmenieHus 1 1eHs oobemoM ot 6,8 1o 74,9 mupa py0. kaxaslid, 1 Beimyck ClaaBOpoeKT
cpokoM pasmemienus 2 gHS u odovemom 0,058 mupa py6., 4 Beimycka BOB.P® cpokom
pa3merienust 86 nueit oovemom ot 0,1 mo 4,1 mupa py6., 5 BeimmyckoB BTB co cpokom
pasmemenus ot 180 mo 182 nmueit oobemom ot 0,2 mo 0,37 mipa pyO. Kakaslid, 2 BBITyCKa
Anbda-bank cpokom pasmemenuss 284 u 335 nueit o6vemom 0,025 u 0,1 mapa pyoO.
cooTBeTcTBeHHO, | Bhimyck BTB cpokom pasmemenust 364 nus oovsemom 0,085 mupxa pyo., 1
BbImyck BOB.P® cpokom pasmenienus 361 nens oobemom 1,6 mipa pyo.

s cpaBHeHus, B nekabpe 2021 r. pazmenieHo 20 KpaTKOCPOYHBIX OOJHMTaIllMOHHBIX
Boimycka BTH co cpokom pasmemienust 1 nenp oobemom ot 11,6 no 50 mupn py6. Kakabii,
1 BeImyck ABTOAOpP CO CPOKOM pasMelieHus 3 qHs o0bemoM 26,2 miipa pyo., 2 Beimycka BObB co
cpokoM pasmenieHus 86 mHeit oobemom ot 0,68 mo 3 mipna py0O., 1 Beimyck BTB co cpoxom
pasmenienus 182 nust oobemom 0,026 nuelt, 2 Bbimycka BTB co cpokamu pasmemienus 311 u
346 nmeit obvemoMm 7,5 m 9,1 mapn pyO. coorBercTBeHHO, | BbImyck BOb co cpokom
pasmemienus 361 nenp oobemom 2,1 mipa pyo.

Tab6auna 2. HoBble pasmemenust py0JeBbIX KOPIMOPATUBHBIX o0turanuii B 1exkadpe 2021 r.

u 2022 r.
IToxka3areusn exadps 2021)/Iexadps 2022

OOmmii 00beM IMUCCUH HOBBIX BBIITYCKOB (110 HOMHUHAILY), MApO pYo. 886,6 2183,1

B T.4. 00bEM 3IMHCCHUHU CO CPOKOM JIO MOTAICHHs He MeHee | rona, 434.4 904,8
Mapo pyb.
OO6miee KOTMYECTBO HOBBIX BBITYCKOB 124 144

B T.4. KOJINYECTBO BBIIIYCKOB CO CPOKOM JO HOTAICHHUS HE MEHee 97 109
1roma
Cpennuii pa3mep BBITYCKOB, pPa3MEIICHHBIX HAa CPOK HE MeHee 4,4 8,3
1 roma, mapo. pyo.

Jons pa3meneHuit ooaurauuii KOMHaHU pa3IUuyHbIX OTpaciel B 001eM 00beMe HOBBIX
pa3MerieHnii (co CpokoM 10 norauenus 1 roa u Beime), %

- 0aHKU 25,4 6,8

- (hHAHCOBBIE MHCTUTYTHI 63,9 11,3

- HedTerazoBast OTpacib 6,5 3,3




HokazaTenb exadps 2021/Iexadps 2022
- METaJUTyprus - 1,1
- MaIIUHOCTPOEHHE - 1,5
- CTPOUTEBCTBO 3,1 24,3
- TpaHCTIOPT - 44
- IPyTHE OTPACITH 1,1 47,3

Hcrounuk: CBONDS, pacuersr aBTOpOB

Ha Puc. 5 npeacrasnena nunamuka 3HadeHuid maaexkca RUCBITR 3a sHBapb-nexaOpp
2022 r. B nexabpe 2022 r. 1oxoIHOCTh UHAEKca cocraBuia +1,1%, Torna xak B HosiOpe +0,4%.
CpennenneBHON 00beM TOproB B jaekadpe 2022 r. cocraBun 1,3 mupa. py6. (B Hossope — 0,9

MIIpA. Pyo.).
OnHamuKa nHgekca RUCBITR B aAHBape-gekabpe 2022 r.

RUCBITR MJH. py6.
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Pucynok 5. Unaexc kopnopatuBHbIX o6auramuii Mocoupxu (RUCBITR)

JloxomHocTh K morameHuto obnuranuii, Bxomsmux B uHAekc RUCBITR, B nmexaOpe
2022 r. wm3mensutack B mpenenax ot 9,31% nmo 9,58% (Puc.
¢dbukcupoBanack 10x0oAHOCTh OT 9,18% mo 9,35%. [ropamus obnuramnmii B cocTaBe WHIEKCA
CHU3MWIACH 3a Aekadpb 2022 1. ¢ 814 1o 793 nueil.

6), Torma kak B HOsIOpe




CpeaHeB3BeLleHHAA 40X0AHOCTb K NOralleHuIo U Alopauus KOpnopaTUBHbIX
obaurauuii, Bxogawmx B uHaekc RUCBITR,

e CpegHAA AOXOAHOCTb K NoraweHuto obanraunii, Bxogawmx 8 uHgekc RUCBITR

= = = CpegHAan Atopaumsa 06anraumii, BXoAALWMX B MHAEKC, AHEN
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PucyHnok 6. CpeHsisi T0XOHOCTh K MOTAIIEHUIO U TIOPAIUs 00JIUTAIUIi, BXOASIIHX
B unaexc RUCBITR

Hcmounux: Mocouporca

B nexabpe 2022 r. xpynHedmme mo 00BbeMy BBITYCKH PYOJIEBBIX KOPHOPATHBHBIX
obnuramuii Ha cpok Ha 1 rox m Oosee pasmectwnn ABtomop, JJOM.P® HMnoreunsiii areHr,
BOB.PO, I'aznipom Hed1h, JJIOM.PD, Pocceru (Taba. 3).

Tabnuna 3. Beimycku py06sieBbIx KOprnopaTUBHBIX obnuranuii B fekadpe 2022 r. (Ha cpok 1 ron

u boee)
Brimyck O0BemM JHara JHara CraBka kynoHa, % | [InaBatomas | Jloxognocts | Toprosas
OMHCCUM | pa3MCUICHUS | TIOTAICHUA CTaBKa, TNIEPBUIHOTO IIomaaka
(1o HOMM- HNEpUOANY- | Pa3MELICHNUS,
Haly), HOCTb %
MIIpA. pyo. BBIMIJIATHI
KyIoHa
Astomop, 003P- | 115,0 |23.12.2022 |10.12.2032| 1-40 xymons! - 3% | HeT, 4 pa3a 3,03
02 B IOJI
Astognop, 004P- | 66,9 |23.12.2022 |22.11.2047 | 1-50 kynons! - 3% | HeT, 2 pa3a 3,02
01 B IO
JOM.PO 60,8 |23.12.2022 |28.09.2032| craBKM KyIIOHOB | HET, 4 pa3za
Hnoreunsiit YCTaHABIMBAIOTCS B T'OJT
arent, 5O-001P- 110 UTOraM
31 OykOwmuHTa /
KOHKypca 1o
KYIOHY WM
OTIPEeISIOTCS
SMUTEHTOM B
CYIIECTBEHHBIX
¢axTax /
OMHUCCHOHHBIX
JIOKyMEHTaX
JOM.POD 54,8 |22.12.2022 |28.11.2032| 1-119 kynoHsl - | nga, 12 pa3
Hnioreyssiin Ci=R+f, rue Ci - B IOJ
arent, bO-001P- pasmep
29 MIPOLICHTHOM
CTaBKH 10 i-OMY




Brimyck O0bem JHara JHara CraBka kynoHa, % | [InaBatomast | loxonHocts | Toprosas
OMHCCHUM | Pa3MCUICHUA | TTIOTAICHUA CTaBKa, TICPBUIHOTO IIomaaka
(o HoMM- MepUOINY- | pa3MelIeHHs,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KYIIOHA
KyIoHny; R -
KITIOYeBasi CTaBKa
b PD; f-1.7%
JOM.PD 48,9 |26.12.2022 |28.09.2032| 1-39 kynoHsl - | HeT, 4 pasa
Nnoreunsrit 7.75% B IOJ
arent, BO-001P-
28
BOB.P®, I1BO- 30,0 |20.12.2022 |11.12.2025 1-6 KyTOHBI - HET, 2 pasa 9,78 Mocbup:xa
001P-35 9.55% B I'OJ
I'asmpom wedts, | 30,0 | 06.12.2022 |02.12.2025| 1-12 kynons! - 9% | HeT, 4 pa3a 9,31 Mocbupxa
003P-05R B IOJ
JOM.P®, 002P-| 30,0 |19.12.2022 |22.09.2027 | RDi = RUONIA + | na, 4 pasa Mocbupxa
01 Spread; RDi - B IroJ
3HAYEHUE CTaBKU
RUONIA 3a 7-it
JICHb,
MPEIIIECTBY O
nare Di,
YBEIHYEHHOE Ha
3HaueHue Spread -
1.35%
Poccern, 001P- 30,0 |27.12.2022 |08.12.2037| 1-10 xymoHsI - | HeT, 4 paza 9,10 Mocbupxa
07R 8.8%, 11-60 B T'OJ
KYIIOHBI - CTaBKY
oTpeensieT
OMUTEHT
B3B.PD, I1EO- 25,0 |06.12.2022 |03.12.2024 1-4 xymoHsI - HeET, 2 pa3a 9,57 Mocbupxa
001P-34 9.35% B IOl
JOM.PD 20,6 12.12.2022 {28.11.2032| 1-118 xynoHsI - HET, HET,
Nnoreunsiit 7.4% 12 paz B
aredt, bO-001P- rojJ pa3 B
27 roJ
Marsur, bO- 20,0 ]06.12.2022 |02.12.2025 1-6 KymnoHsI - HET, 2 paza 9,36 Mocbupxa
004P-01 9.15% B IOJI
HUKC 5 20,0 |01.12.2022 |25.11.2027 1-5 xynoHsI - HeT, 2 paza 9,10 Mocbupxa
OUHAHC, 8.9%, 6-10 B IO
002P-02 KYTIOHEI - CTaBKY
oTpeieIsieT
OMHUTEHT
Konnepn 20,0 |20.12.2022 |07.12.2032 HET, 2 paza
POCCUVYM, B IOJI
003P-01
Astognop, 005P- | 17,7 | 23.12.2022 |29.11.2041 | 1-76 xynons! - 3% | HeT, 4 pa3a 3,03
01 B roJl
Kunoi 16,6 |26.12.2022 |30.12.2037| craBKu KYIIOHOB | HET, 4 pa3a
MUKpPOpaoH, yCTaHABIUBAIOTCS B TOJI
KO-I114 10 UTOTaM

OyxOwmuHra /
KOHKYypca 1o
KYIIOHY WJIH

ONPEJIeISIIOTCS




Brimyck O0bem JHara JHara CraBka kynoHa, % | [InaBatomast | loxonHocts | Toprosas
OMHCCHUM | Pa3MCUICHUA | TTIOTAICHUA CTaBKa, TICPBUIHOTO IIomaaka
(o HoMM- MEPUOANY- | pa3MEIICHHUS,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KyHoHa
SMHUTEHTOM B
CYLIECTBEHHBIX
¢axTax /
SMHUCCUOHHBIX
JIOKYMEHTaX
MTC, 001P-23 15,0 |21.12.2022 |18.12.2024 | 1-8 xynons! - 8.4% | HeT, 4 pa3a 8,67 Mocbupxa
B IOA
Pycl'unpo, BO- 15,0 |20.12.2022 |17.12.2024 | 1-8 xynonsI - 8.4% | HeT, 4 pa3a 8,67 Mocbup:xa
1108 B roJl
JomMonenoso 15,0 |20.12.2022 |16.12.2025 1-6 KymoHHI - HeT, 2 paza 13,21 Mocbupxa
®rr05n 12.8% B TOJ
dacnmTHc,
002P-01
Bocrtounas 15,0 |06.12.2022 |30.11.2027| 1-10 xymoHsl - | HeT, 2 pa3a 11,57 Mocbupxa
CruBugopHas 11.25% B T'OJT
Kommanmus,
001P-03R
HUKC 5 14,0 |22.12.2022 |16.12.2027 1-5 xymnoHsI - HeT, 2 paza 8,87 Mocbupxa
OHMHAHC, 8.68%, 6-10 B IOJ
002P-03 KYIIOHBI - CTaBKY
oTpeieIisieT
HSMHUTEHT
Poctenexom, 10,0 |09.12.2022 |05.09.2025| 1-11 kymoHsI - | HeT, 4 paza 9,15 Mocbupxa
001P-06R 8.85% B TOJl
VYpanbsckas 10,0 |29.12.2022 |25.12.2025 1-6 KymoHHI - HeT, 2 paza 11,09 Mocbupxa
Cranb, BO- 10.8% B I'OJl
001P-01
COIl® 10,0 21.12.2022 [15.11.2026 1-8 KymoHHI - HeET, 2 pa3a 10,20
Hudpactpykryp 9.95% B TOJ
HbIe OOJIMraIuu,
04
I'pynma 10,0 |15.12.2022|09.12.2027| 1-20 xymoHkl - | HET, 4 pa3a 11,79
Yepxkuzoso, bO- 11.3% B IOJ
001P-06
Cunapa- 10,0 |16.12.2022|10.12.2027| 1-12 xymoHkl - | HeT, 4 pa3a 12,01 Mocbupxa
TpancnopTHbie 11.5%, 13-20 B I'OJI
Maunsi, 001P- KYIIOHBI - CTaBKY
03 oTpeaensieT
OMHTEHT
C®O BTh PKC 10,0 15.12.2022 {02.04.2030| 1-88 kymoHsI - HET, HET, 11,35 Mocbupxa
Oranos, 01 11% 12 paz B
roj pa3 B
rof
A®K Cucrema, 10,0 |07.12.2022 |24.11.2032| 1-12 xymoHsl - | HeT, 4 pa3a 10,38 Mocbupxa
001P-24 10%, 13-40 B IOJ
KYTOHBI - CTaBKY
OTIpeIeIIseT
OMHUTEHT
Henollopte, 10,0 |29.12.2022 |01.04.2025| 1-5 kynoH - 11% | HerT, 2 pa3a 11,32
001P-03 B IoJ
ATOM3HEpPTrOmpo 9,0 06.12.2022 | 02.12.2025 1-6 xynoHsI - HeT, 2 paza 9,15 Mocbupxa




Brimyck O0bem JHara JHara CraBka kynoHa, % | [InaBatomast | loxonHocts | Toprosas
OMHCCHUM | Pa3MCUICHUA | TTIOTAICHUA CTaBKa, TICPBUIHOTO IIomaaka
(o HoMM- MEPUOANY- | pa3MEIICHHUS,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KyHoHa
M, 001P-02 8.95% B IOJ
JOM.PO 6,1 23.12.2022 |28.11.2032| 1-118 kynonsl - | na, 12 pa3
Wnoreunsrit KiroueBast ctaBka B Ioj
arent, 5O-001P- +0.7%
32
TI'K-1, BO- 50 22.12.2022 |16.12.2027 1-6 KymoHHI - HeT, 2 paza 9,46 Mocbupxa
001P-01 9.25%, 7-10 B IOJ
KYIOHBI - CTaBKY
oTpeneseT
OMHTEHT
MODK, 001P- 50 22.12.2022 (14.12.2028 1-6 KyTOHBI - HET, 2 pasa 9,52 Mocbup:xa
05 9.3%, 7-12 B IOJ
KYIIOHBI - CTaBKY
oTpeieIisieT
OMHUTEHT
I'TJIK, 002P-02 50 06.12.2022 {17.11.2037| 1-16 xynoHsl - | HET, 4 pa3a 12,22 Mocbupxa
11.7%, 17-60 B TOJI
KYIOHBI - CTaBKY
oTpenesseT
OMHUTEHT
JOM.PD 4,5 22.12.2022 |28.10.2032| 1-39 kymoHsI - | HET, 4 pa3a
HNnoreunsrit 9.46% B IOJ
arent, bO-001P-
30
CoP0O MOC 4,0 28.12.2022 |26.05.2033| 1- 12 xymoHsl - | Het, 12 pa3 Mocbupxa
MCII 2, ximacc 9.55% B I'OJl
A-2021
I'MJIPOMALIC 3,0 29.12.2022 | 25.12.2025| craBKu KYIIOHOB | HET, 4 pa3a 12,55 Mocbupxa
EPBUC, 001P- YCTaHABJIUBAIOTCS B IroJ
01 10 UTOTaM
OykOunauHra /
KOHKYpca 1o
KYHOHY W
OTIPEIENIAIOTCS
SMHUTEHTOM B
CYLIECTBEHHBIX
(akrax /
OMHUCCUOHHBIX
JIOKYMEHTax
IOBenut, 001P- 3,0 27.12.2022 |23.12.2025| 1- 12 xynoHsl - | HeT, 4 pa3a 14,09 Mocbupxa
01 13.4% B IO
Poccenpxo30anK 2,7 29.12.2022 |26.11.2025| 1-35 kymnoHsl - | HeT, 12 pa3 9,27 Mocbupxa
, 5O-01-002P 8.9% B IOJ
[To3uTuB 2,5 07.12.2022 |03.12.2025| 1-12 xynoHsl - | HeT, 4 pa3a 10,97 Mocbupxa
TexkHOIOIKHU3, 10.55% B roj
001P-02
NOK Xonaunr, 2,0 27.12.2022 |23.12.2025| 1-12 xynoHsl - | HeT, 4 pa3a 13,32 Mocbupxa
001P-01 12.7% B IOJ
ArpoKybanb- 1,9 28.12.2022 | 24.12.2025 1-6 xynoHsI - HeT, 2 paza 9,73
Pecype, KO-01 9.5% B TOJl
Joxu-rpym, 1,5 29.12.2022 | 27.06.2024 1-6 KymnoHsI - HeT, 4 paza 15,31 Mocbupxa




Brimyck O0bem JHara JHara CraBka kynoHa, % | [InaBatomast | loxonHocts | Toprosas
OMHCCHUM | Pa3MCUICHUA | TTIOTAICHUA CTaBKa, TICPBUIHOTO IIomaaka
(o HoMM- MEPUOANY- | pa3MEIICHHUS,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KyHoHa
002P-02 14.5% B TOJI
Kommepueckas 1,5 21.12.2022 |18.11.2025| 1-12 xymnoHsI - | HET, 4 pa3a 15,59 Mocbupxa
HEIBUKUMOCTD 14.75% B IO
OIIK TI'apanT-
Husect, 002P-
05
OTKpBITHE 0,90 |13.12.2022 {09.12.2025| 1-13 kynoHsl - | Her, 4 pasa Mocbup:xa
opokep, CO- 13% B I'OJI
HeT, 12 pa3 B
rof
OTKpBITHE 0,60 |29.12.2022 |25.12.2025| 1-13 kynoHsl - | Her, 4 pasa Mocbup:xa
opoxkep, CO-11 24% B I'OJI
Peruosn- 0,55 [07.12.2022 {18.09.2031| 1-36 xynoHsI - | HeT, 4 pa3za 3,80
Kompopr, KO- 3.75% B T'OJ
02
Comupn-Jluzunr, 0,50 |26.12.2022 |22.06.2024| 1-36 xynoH®I - | HeT, 12 pa3 14,94
KO-09 14% B IO
MOK Jlaiim- 0,50 |19.12.2022 {27.09.2025| 1-36 kynoHbl - | HeT, 12 pa3 21,94 Mocbupxa
3aiim, 001P-01 20% B IOJ
C®O Aunbra, 0,31 |27.12.2022 |16.12.2027| 1-17 xynoHsl - | HeT, 4 paza
Kjacc A 10% B IOJl
M®K 0,30 |01.12.2022 | 30.04.2025| cTaBKH KyIOHOB
OiipioaHc, YCTaHaBIUBAIOTCA
002P-02 10 UTOTaM
OykOunauHra /
KOHKYpca I0
KYIHOHY WJIH
OTIPENIENAIOTCS
SMHUTEHTOM B
CYLIECTBEHHBIX
¢axrax /
OMHUCCUOHHBIX
JIOKYMEHTax
KapManwu, 02 0,27 | 22.12.2022 |{13.09.2025| 1-36 xynoHsl - | HeT, 12 pa3 20,75 Mocbupxa
19% B IO
JIK POJEJIEH, 0,25 |22.12.2022 {19.11.2027| 1-24 kynoHsl - | HeT, 12 pa3 16,08 Mocbupxa
001P-03 15%, 25-60 B IoAl
KYIIOHBI - CTaBKY
oTpeieIIsieT
SMHUTEHT
MCB-JIuswuHr, 0,20 |14.12.2022 {01.09.2024| 1-24 kynoHsl - | HeT, 12 pa3 15,51 Mocbupxa
002P-06 14.5% B IOJ
Mocroprombap 0,15 |27.12.2022 |22.06.2027| 1-18 kynoHsl - | Her, 4 paza 17,55
I, 001P-02 16.5% B IOJ
Astonop, 002P- | 0,15 |28.12.2022 |21.12.2049 | 1-27 kynoHs! - Max | aa, 1 pa3 B

17

(1%;(CPIn+1%)-
100%), rne CPI -
WIIIL] 3a
MMOCIEIHUN
MPEIIIECTBY O
Hayajiy n-ro

roj




Brimyck O0bem JHara JHara CraBka kynoHa, % | [InaBatomast | loxonHocts | Toprosas
OMHCCHUM | Pa3MCUICHUA | TTIOTAICHUA CTaBKa, TICPBUIHOTO IIomaaka
(o HoMM- MepUOINY- | pa3MelIeHHs,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KYIIOHA
KYIIOHHOTO
nepuoaa
KaJEHAAPHBIN roj
Onekrpoanmapa | 0,mer, |27.12.2022 |25.06.2026 1-4 xKymnoH®I - HET, 4 pasa 20,98 Mocbup:xa
1, 5O-01 12 pa3 19.5%, 5-16 B I'OJ
B TOI KYIHOHBI - CTaBKY
oTIpeIeTIsieT
OMUTEHT
I'moGan 0,10 |01.12.2022 {15.11.2025| 1-36 kynoHsl - | HeT, 12 pa3 21,94 Mocbupxa
DakTOpPUHT 20% B IO
Hetopk Pyc,
50O-01-001P
Pennnomns, 0,10 |26.12.2022 |08.12.2026| 1-16 kynoHsl - | HeT, 4 pa3a 19,25 Mocbupxa
001P-02 18% B IroJ
Jlmzunar-Tpetin, 0,10 |26.12.2022 |22.07.2027 | 1-6 xymons! - 17%, | Her, 12 pa3 17,23 Mocbupxa
001P-05 7-12 KyTIOHBI - B IOJI
16%, 13-18
KymnoHsI - 15%, 19-
60 KyIoHsI -
CTaBKy OIpeeserT
OMHTEHT
I'panomioke, 002 | 0,100 | 01.12.2022 |29.09.2025| 1-4 xymions! - 12%, | Het, 4 pa3a
5-12 paz BTOx B T'OJ
KYIIOHBI CTaBKY
oTpeensieT
OMUTEHT
ABTO3KCIIpEcC, 0,069 |26.12.2022 |02.10.2025 | 1-4 xynons - 11%, | HeT, 4 pa3a 11,46
311-KOO01 5-12 KyTOHBI - B TOJ
CTaBKY OMNpe/eseT
OMUTEHT
C®O Aunbra, 0,005 |22.12.2022 |09.12.2032| craBKu KYIIOHOB | HET, 4 pa3a
Kitacc b YCTaHaBJIMBAIOTCA B TOJI
10 UTOTaM
OykOunauHra /

KOHKypca 10
KYIIOHY WU
OIIPEACISIOTCS
SMHUTEHTOM B
CYIIECTBEHHBIX
(akrax /
OMHCCUOHHBIX
JIOKYMEHTaX

Ucrtounuk: Chonds

2. KopnnopaTtuBHbIe eBPO0OJIUTallMH POCCUCKHUX IMHUTEHTOB

IIo

cocroguuo Ha 31

nexaops

2022 r.

CyMMapHbIii 00beM oOpalarmuxcs

KOPIOPATHUBHBIX eBpooOmranuii cocraBui $76,3 miapa. (509 BeiyckoB B 00OpallieHHn), 9YT0 Ha
28,7% w™eHblle oObeMa BTOPHYHOTO pbiHKa Ha 31 nekabps 2021 r. ($106,9 mupa., 515
BBIITYCKOB; M0 AanHbIM Chonds).




B nexabpe 2022 r. KOprnopaTHBHBIE €BPOOOJIMTALIMN HE pa3MeIIainchk. [l cpaBHEeHUs, B
nexkabpe 2021 r. Obur pasmenieH 21 BBITYCK KOPIOPATHUBHBIX €BPOOOJIMTalliii COBOKYITHBIM
oobemom $0,44 mupn (o manaeiM Chonds).

PbIHOK MYHUIIMIIAJIBHBIX 00/ IMT AU

ITo coctostauto Ha 31 nexadps 2022 . cymMMapHBI 00bEM BTOPHYHOTO PhIHKA PYOJIEBBIX
MYHHIIUMTATBHBIX obmuranuii coctaBisut 903,9 mupa. py6. (122 Bemmycka), uto Ha 8,8% Huxke
o6bema BTopuyHOTO phiHKa Ha 31 nexadps 2021 1. (990,8 mupa. py0., 124 BeITycKka; Mo TaHHBIM

Cbonds).

B nexabpe 2022 r. 6110 pa3MenieHo 2 BBITYCKa pyOJIeBBIX MYHUIIUITATILHBIX OOIUT AN
cymmapaeiM oobeMoMm 1,1 mupa py6. (Ta6m. 4). [ns cpaBHenusi, B aekabpe 2021 r. Obut
pa3MeIleH eIMHCTBEHHBIN BBITYCK PYOJIEBBIX MYHUILIMMAIBHBIX oOnuranuii oobemom 0,3 Mipn

pyo.
Tabnua 4. Beimycku py0ieBbIX MyHHUIIMIANBHBIX o0auranuii B aexabpe 2022 r. (ua cpok 1 roa
u boee)
Brimyck O0Bem Jara JHara CraBka kynoHa, % | [InaBatomas | Jloxognocts | Toprosas
OMHUCCUU pa3MeIlI€HI/I$[ TIOTallICHUS CTaBKa, l'[epBI/I‘-IHOFO IIomaaka
(HO HOMMU- nepuoantv- | pasmMeuICHUs,
HaIy), HOCTh %
MIIpA. pyo. BBIILIAThI
KYIIOHA
Mundua 1,0 23.12.2022 |17.12.2027| 1-20 xymoHBI - | HET, 4 paza Mocbupxa
MaragaHckon 10.61% B IroJi
obmactu, 34002
Kamuauarpan- 0,088 |22.12.2022 |13.12.2029 1-4 xynoHsI - HET, 4 paza 10,72 Mocbupxa
cKas 00J1acThb, 10.35%, 5-28 B IO

35007

kynoHsl - 10.3%




