MOHHUTOPHUHI
OUHAHCOBOI'O
PbIHKA

IenTp puHAHCOBBIX MCCOAeA0BAHUN 1 aHaIM3a nanHbIXx HUY BIID
MoOHUTOPUHT (PUHAHCOBOIO PbIHKA PD

OKTABPb 2023
Tennoea T.B., Cokonoea T.B., lypoe C.B.

DUHAHCOBBIN PHIHOK

27 oxts6ps CoBer aupekTopoB banka Poccuu mpuHSN penieHne MOBBICUTH KITIOYEBYIO
ctaBky Ha 200 6a3ucHbIX MyHKTOB, 10 15,00% ronossix. CtaBka RUONIA 3a mecsin Beipocia ¢
12,43% (na 29 cents6pst) n0 14,50% (ua 31 oktsa0pst). CTaBka MEKOAHKOBCKOTO KPEAUTOBAHHS
MIACR (cpenmnsisi craBka (PaKTHUECKH pa3MEIIEHHBIX MEKOAHKOBCKMX KPEIUTOB, OTPa)KaeT
CTOMMOCTh JICHET Jisi OaHKOB CpOKOM | JIeHB) Takke Ha KOHeEI[ Mmecsua coctaBuina 14,5%
roJIOBbIX. MakcuMasibHasi NPOLIEHTHas CTaBKa IO BKJIAaJaM B POCCHMCKHUX pyOsIsSX JIecsTH
KPEIUTHBIX OpraHU3allUil, TPUBJIEKAIOIINX HAHOOIBIINNA 00bEM AETO3UTOB (U3NYECKUX JIMII, B
nepBoi nekane okTsaopst cocraBmina 10,18%, Bo Bropoit mekame — 11,436%. Cpennue
MaKCHMaJbHblE€ TPOIEHTHBIE CTAaBKH IO BKJIa/JaM (COIJIACHO CTaTUCTHKE, MpeaocraBieHHon 1B
P®) cocraBuiu B OKTIOpe ciaeayromme 3Ha4eHus: Ha cpok g0 90 aueit — 9,51%; Ha cpok ot 91
no 180 mueit — 11,27%; Ha cpok ot 181 mus no 1 roma — 10,98%; Ha cpok Bbime 1 roma —
10,57%. Ha ¢one ykpemnnenus pyons ¢puzauia B OKTAOpe HapacTWIN MOKYIKY BatOTh A0 121
MIIpZ pyO. (ToJuIapsl U €BpO MPEBATMPOBAJIH) 1O cpaBHEHUIO ¢ 40,7 Mapa pyOseit B ceHTs0pe.

O6bem @Donnma HanuoHanbHOTO OnarococrosiHus (PHB) ymenpmmsics 3a mecsiy 1o
naHHbIM Mununa P® wu cocraBun Ha 1 HOs0ps 13 Tpinu 541,2 mupn pyOneil (3KBUBaJIeHT
$145,224 mapa, 9% BBII, nporno3upyemoro Ha 2023 rox).

[To manubM LB P® perHOK mmudpoBsix punancoBbix akTuBoB (LIMGA) B PD Ha Havamo

OKTSIOps cocTaBmi 32,6 Mip pyo.



O0bemM HaMMYHBIX JIeHET B oOpareHuu B okTsa0pe 2023 roma cokparmiics Ha 150,7 mipa
py0. (IO CpaBHEHMIO C CEHTAOpEM BO3BpAT HATMYHOCTH B OAHKOBCKYIO CHCTEMY YBEIUYMIICS B
5,4 paza, B Hauaje CEHTAOPS U3BATUS COCTaBHIU 27,9 Mmip pyo.).

O6mmit 06beM TOproB Ha peiHKax Mocbupxu B okTsA0pe mgocTur orMetku 135,5 TpaH
pyouneii (+89% k oxTsa6pro 2022 r.). Toproseiit 06beM Ha (OHIOBOM pbIHKE cocTaBui 4829,5
MiIpy pyOneit (6e3 yueTa OJHOTHEBHBIX OONHTraIuii); 00beM TOPTOB aAKIHMSIMH, JCTIO3HTAPHBIMU
pactiuckamMu ¥ masmMu — 22415 wmupn pyOneil, KOpHOpaTUBHBIMH, PETHOHAIBHBIMH H
rocyaapcTBeHHbIM oOmuranusmu — 2588,0 mupa pyoseir. Ha dbongoBom peiHke Mocbupku
obu10 pasmerieHo 80 oOIMTranMOHHBIX 3aiiMa Ha oOmryro cymmy 3495,1 mupa pyOieit, BKitodas
00beM pa3MelIeHus OJHOTHEBHBIX oOiuranuii Ha 2696,6 mupxa pyOuseit. Ha nepBuynoM phiHKe
BBICOKOZI0XOMHBIX oOymranuii (BJIO) craproBanmo pa3memieHue 16 BBIMYCKOB, MOJHOCTHIO
pazmectiiuch B okTsA0pe 11 u3 mux Ha Mocbupxe. Ha ¢one pocta xirodeBoil cTaBkud U
MPOLEHTHBIX CTaBOK Ha pbIHKE (U3NIMIA MPOSBISIIM aKTUBHOCTh B mokynmke O®d3. Ve B
ceHTsa0pe HeTTO-NoKynKu O®D3 co ctopoHsl ¢uznmui cocraBuian 28,1 mupa pyonel (MakcuMyMm
¢ 2022 rona).

O6beM TOproB Ha cpouyHoM pbiHKe Mocbupxu noctur ormerku 8,8 TpnH pyOneil, Ha
BaJIIOTHOM phIHKE — 32,9 TpiH pyOuiel (TOproBelii 00beM HHCTPYMEHTAMHU CIIOT JOCTUT OTMETKU
11,4 tpnH pyOuneit, nHCcTpyMeHTamu cBoml U ¢opBapa — 21,5 TpiH pyoieii). Toprosolit 00beM Ha
JICHe)KHOM pBIHKE cocTaBui 86,3 TpiH pyOsieil, Ha pBIHKE AParoleHHBIX METAUIoB (10
MHCTPYMEHTaM CBON U croT) — 63,8 mapa pybreil, B Tom yuciie 00beM TOProB 30J10TOM — 62,7
MIIpa pyoaeit, cepedpom — 1,1 mapn pyOnei.

Uwucno Gu3nyYecKux JIMI, UMEIoMuUX Opokepckue cuera Ha Mocbupike, cocrasmio 28,5
MiH. Komm4ecTBO 4acTHBIX MHBECTOPOB, (DAKTHYECKH B OKTAOpE COBEPINABIIMX CHEIKH Ha
Mocbupike, nocturiio otMeTku 3,6 MIIH 4esoBek. B o0beMe ToproB akuusMu 101 pU3MUECKUX
o B OokTs0pe coctaBuna 80%, B oObeme ToproB oOmuranusmMu — 32%, Ha CHOT-PbIHKE
BamOTHl — 16%, Ha cpoynom pbiHKe — 69%. CaMbIMU TOMYJSIPHBIMH IIEHHBIMH Oymaramu B
noprdensx YacTHBIX HMHBECTOPOB ObUIM OObIKHOBeHHbIe akimu CoOepbanka (29,0%),
npuBMIernpoBanHble akun Coepbanka (7,2%), akumu Taznpoma (16,2%), TYKOWIIa (14,3%),
npuBuiernpoBannbie akiuu Cyprytaedrerasa (6,7%), Pocuedtu (6,0%), Sumexca (5,9%),
HOBATDKa (4,2%) u Maruura (3,7%).

B oxTsa0pe TOpromeiif 00beM crenok B Pexrme OCHOBHBIX TOPIOB C HWHOCTPAaHHBIMU
oymaramu Ha CIIb Bupxe moctur ypous $3,09 mupn. KoimdecTBo aKTHBHBIX CUYETOB
MHBECTOPOB 32 MeCsI BO3pocio 10 ypoBHs 126,43 Toic. (+1,78% k centsopro 2023 r.) B ton-10
JHUIEPOB 10 0OBEMY TOPTOB BOIUIM AKIIMU H JCTIO3UTAPHBIC PACTIMCKU CIIEIYIOIIUX IMHTEHTOB:

Tesla (23,10% ot obmero oowema ToproB B Mecsie), NVIDIA (5,90%), Marathon Digital



Holdings (4,69%), Coinbase (3,28%), Intel Corporation (2,13%), Advanced Micro Devices
(1,98%), ProShares UltraPro Short QQQ (1,66%), Riot Platforms (1,65%), Netflix (1,39%).

JAunamuka GOHI0BBLIX HHAEKCOB B OKTsSIOpe
bazuchbie Temmnbl npupocta unHaekcoB IMOEX u momnapoBoro PTC npeacraBieHsl Ha

Puc. 1. Py6nessiit uanexc Mocbupxu Beipoc Ha 2,16% 3a okTs16ps; unnexc PTC — na 7,18%.

Ba3sucHble TeMnbl NPUPOCTa OCHOBHbIX MHAEKCOB MocBbunpKu
(oKTA6pbL 2023 T1.)
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PucyHnok 1. luHaMuKa 0CHOBHBIX HH/IEKCOB MOCKOBCKOI OMPKHM B OKTAOpe

UYeTeipe U3 OecATH OTpacieBbIX MHAEKCOB Mochbupxu npoaeMoHCTpUpOBaiu MaJICHUE B
tekymieM mecsie: MOEXIT (6a3ucHbiii TeMn pupocTta K Hadany mecsia — -0,67%), MOEXRE
0a3MCHBIN TEMIT MpUpOCTa K Hadany mecsia — -1,58%), MOEXCH (6a3ucHsIii Temn mpupocTa K
Hayany mecsna — -4,06%), MOEXTN (6a3ucHblii TemnT mpupocta K Hadany mecsia — -5,95%)
(cm. Puc. 2). Ha 31 okTts10pst HauboIbIINI TOJI0KUTEIbHBIA 0a3UCHBIN TEMIT MPUPOCTA K Hayally
Mmecsiiia  npojaeMoncTpupoBanmu  uHaekecbl MOEXCN  (+3,72%), MOEXOG (+1,66%) wu
MOEXEU (+1,53%).

Ha Puc. 3 npoaeMoHCTpUpoOBaHa IWHAMHKA TEMIIOB IPUPOCTA UHAEKCA FOTYObIX (HILEK
(MOEX Blue Chip Index), nagekca cpenneit u manoi kanutanusaiuua (MOEX SMID Index) u
unnekca mmpokoro peiaka (MOEX Broad Market Index): Bce Tpu unnmekca B oktssope 2023 .

MpOACMOHCTPHUPOBAJINA POCT K HaYaJTy MECALlA.



Ba3ucHble TeMnbl NPUPOCTa OTPAC/IEBbLIX MHAEKCOB
MocBup»u (okTabpb 2023 1.)
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Pucynok 2. lunamuka orpacijieBbiX uHaekcoB Mocbup:ku B okTsope.

C 1 okra0pst poccuiickue OaHKM TiepecTanu ucnonb3oBath cuctemy SWIFT s
nepenaun (puHaHcoBoil uHGOpManuu TpuU mepeBojax cpencts BHyTpu Poccuu. Ilomobnoe
pemienne banka Poccun, nmpunstoe B Mapte 2023 ., 00s3bIBacT OAHKU UCIIOJIL30BaTh CEPBHUCHI
CTOPOHHHMX POCCUHCKUX KOMITAHUN HJIM COOCTBEHHBIE OAaHKOBCKHE CHCTEMBI, a Takxke CHucremy
nepeaayn punaHcoBbIx coobmenuit L[b PO.

10 okTs0pss MockoBckast OMp:ka 3amycTHIa TOPTH MIPeMUAIbHbIE ONIIMOHAMHU Ha 30JI0TO
(1aHHBIM MHCTPYMEHT MOAPA3yMEBAET HE €XKEJIHEBHOE HAUMCIIEHUE U CIHCAHHWE BapHallMOHHOM
Map)Kd, a €IMHOPA30BYIO YIUIAaTy MPEMUU IMOKyNareieM omnuuoHa). JlocTynHble CpoKu
ONIMOHHBIX KOHTPAKTOB — JIBa HEJEIbHBIX U JIBA MECAYHBIX KOHTPaKTa, JOT — | TpaMm 30510Ta,
MUHHMMaJbHbIHN mar 1ensl — 0,1 poccuiickoro pyoss.

23 okTsa0ps ObUIO OOBSABIEHO O HU3MEHEHHWHM METOAMKHM pacdyeTra HHAEKCOB aKIMH
Mocbupxu ¢ 7 Hosi6pst 2023 r. B wactHOCTH, ¢ 3TOH naThl B 0a3zy pacuera MHpaekca cpenHeit u
MaJIol KaluTalu3alii JOMYyCKaeTCs BKIIOYEHHE akiuii (pUHAHCOBBIX opraHu3anuii. Takxke B
CBSI3U C TEPEXOJIOM POCCUHUCKOTO (DOHIOBOrO pHIHKA HA E€AMHBIM pacueTHbI muka T+1
M3MEHSIETCSA MOPSIOK y4eTa JWBUACHIOB: “IPU pacyeTe MHAECKCOB aKIUW MOJHOW JTOXOJAHOCTH
JTUBUICHABI OYIyT YYMTHIBAaThCS B TOPIOBBbIM J€Hb, SBJSIOUIMICS AaToil, HA KOTOpPYIO B
COOTBETCTBUHU 3aKOHOJATEJIILCTBOM OIPEAEISAIOTCS JIMIA, HMEIOIIME IpaBO Ha IIOJyYEeHUE

IUBUACHIOB .



oKTsAbpe 2023 .

Temn npupocta nHaekcos Mocbup»xu B
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Pucynok 3. lnnamuka nngexkcoB Mocbup:xu B oxtsiope 2023 r.



J10JIr0BOM PHIHOK
PoiHoK (eaepaibHBIX 00U ANMIA

B okTts6pe Mundunom Poccuu 6b110 mpoBeieHO 6 ayKIIMOHOB 10 Pa3MEIIEHUIO [IEHHBIX
Oymar o0rmielt HOMUHAJIbHOM cToUMOCTRIO 155,1 Mapa. py6. (s cpaBHeHus, B ceHTsI0pe 2023 T.
MPOBEJICHO 7 ayKIHUOHOB 10 pasmenieHuo OD3, 4 u3 KOTOPHIX MPU3HAHBI HECOCTOSBIIMMHUCS,
o0beM pasmemieHust coctaBui 90,3 mupa pyd mo HomuHany). B pesymnbrate ObUIO BBIpYYEHO
143,1 mupn. py6. CpenneB3BemieHHas A0xogHocTh cocraBuia 11,82%. Cpok pasmemnieHus
B okTs10pe 2023 r. BappupoBaiics oT 3325 1o 6419 nueil, cpenHeB3BemIeHHbINH Cpok — 4484 nmHs.

Crpykrypa (enepanbHOro BHyTpeHHEro jaoira P®, BeIpa)keHHOro B IEHHBIX Oymarax,
npencrasieHa B Taou. 1.

Taoauna 1. Crpykrypa ¢denepaibHOro BHyTpeHHero 10Jra P@®, BbipaxkeHHOT 0
B LEHHBIX OymMarax, MJipJi. py0. 10 HOMMHAJLY

I'lb [To cocrosinuio Ha 01.10.2023
OD3-IIK 7 640,656
OD3-111 10 649,978
O0D3-A/1 122,731
I'CO-IIIIC 94,400
'CO-®IIC 41,000
O®3-UH 1110,162
OD3-u 13,929
Hroro 19 672,857

Hcmounux: Munucmepcmeo ¢punancos PD

CpenHeMecsiyHble CTaBKM IO KpaTKOCPOUYHBIM (CpoK 10 morameHus — 1-3 ropa),
cpenHecpouHbIM (3-5 net) u qonrocpodyrsiM (cBoie 5 get) OD3 B okTsiOpe 2023 1. ObLIN BHIIIE,
yeM B ceHTs10pe 2023 r. CpeaHeMecsiuHas cTaBka 1o kpaTkocpodHbiM OP3 B okTs10pe cocTaBuia
12,64%, B centsope - 11,85%, no cpeanecpounsim OD3 B okTsi6pe — 12,39%, B ceHTAOpe —
11,73%, no nonrocpounsiM OD3 B oktsiOpe — 12,31%, B centsiope — 11,72% (o naHHBIM
Cbonds, uaaexc Cbonds-GBI RU, Puc. 4).



CtaBKu pbiHKa Od3 B sHBape-oKkTAGpe 2023 roaa
(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 CPOKOM Ao noraweHus 3-5 net, % rogosbix (MHAeKc Cbonds-GBI RU)
—— (CTaBKa No roc. 06/Mrau1sam co CPOKOM A0 noraweHus cebiwe 5 net, % rogosbix (MHAekc Cbonds-GBI RU)

Pucynok 4. Toxognocts no O®3 (uuaexc Cbonds-GBI RU)
Hcrounuk: Cbonds

PbiHOK KOPIOPATUBHBIX 00 IMT AU
1. Py0jieBble KOPIIOPATHBHBIE 00U ALl

ITo cocrostanro Ha 31 OKTSOps CyMMapHBI O0BEM BTOPUYHOTO PBIHKA PYOJIEBBIX
KOPIOPAaTUBHBIX oOmuranuii coctanisii 23 636,6 mipa. pyo. (3 381 Beimyck B 0OpalieHun), 4To
Ha 31% BeIEe 00BeMa BTOPUYHOTO phiHKA HA 31 okTsa0ps 2022 r. (18 043,3 mupa. pyo., 2 580
BBINTYCKOB; M0 AanHbIM Chonds).

B okTs6pe oOuuii 00beM HOBBIX pa3MelleHU pyOJeBbIX KOPIOPATUBHBIX OOJUTaLUl
coctaBui 3167,1 mipa. py6. (mo HOMHHANY), B T.4. 00bE€M pa3MELIeHUH Ha CPOK He MeHee
lroma (6e3 ydera KpaTKOCPOYHBIX OOJIMTAllMOHHBIX BBITYCKOB) — 433,4 mupa. py6. Hms
cpaBHeHMs1, B OKTs10pe 2022 r. oOuuii 00beM HOBBIX pa3MerieHuit cocrtasmi 1 257,6 mupn pyo.,
B T.4. 00bEM pa3MeNIeHU# Ha CPOK He MeHee rona - 95,0 mupy py06. (Tabu. 2).

B oTpacneBoii CTpyKType HOBBIX pa3MelIeHUi Ha CpoK He MeHee | roaa B okTsa0pe 2023 T.
npeobiiajany BbITYCKH OaHKOB, TOr1a Kak B OKTA0pe 2022 T. - BBITYCKA HHCTUTYTOB Pa3BUTHUS U
rocynapctBeHHbIX areHTCTB (Tabun. 2). Banku pa3mectunu 54 Bbilycka Ha CymMmy Oosiee

227 muipn py©. (IBe TpeTH Bcero oobemMa MpHIUIoCh Ha pa3Menienne ['aznpombanka B 150 mupa
py6.). [To KoMnaHusIM peasbHOrO CEKTOPAa YKOHOMHMKH BBIXOAMIM SMUTEHTHI IIEPBOTO U BTOPOTO
3IIIEJIOHA C KPYNMHBIMU 3aiiMamu Ha 15—45 mipa py6. Peanuu ocenu 2023 roga — pa3MenieHus ¢
TUIaBAIOLIMMHU CTaBKaMH ((JioaTepoB): B CEMH pa3MeEIIEHUIX CTaBKa KyMoHa Oblla MpUBsA3aHa K
ctaBke MexxOaHkoBckuX KpeauToB RUONIA, no onHOMY BBITYCKY — K HHMIISIUU U K
KJII04eBOM craBke banka Poccun.

B oxTsa6pe 2023 r. pazmenieHo 22 KpaTKOCPOUYHBIX oOnuranuoHHbIX Bbiycka BTH co
CpokoM pasMmereHus 1 genp oobemoM oT 61,9 no 174,9 miapa py6. kaxasii, 17 BeimyckoB BTh
co cpokoM pasmenieHust ot 124 no 364 nueit o6bemom ot 0,046 no 1,3 mupa py0 Kaxnwlid, 2
Beinmycka BOB.P® co cpokoMm pasmemenus 86 nueit oovemom 0,07 u 0,96 mupa py6., 7
BeimyckoB SBER CIB co cpokom paszmemienust ot 178 no 200 mueit oosemom ot 0,073 mo 0,48
MiIpa py0. kaxelid, 16 BbimyckoB Anbda-bank co cpokom pasmemieHus ot 69 no 352 nueit



oovemom ot 0,036 mo 2,6 mupa pyO., 1 BeIMyck ABTOIOp CO CPOKOM pa3MerineHust 364 mHs
obbemoM 17,6 mupx py0., 1 Beimyck HTC I'paguent co cpokom pasmemnienust 90 nHeit oobeMom
0,1 mapn py6., 1 Beimyck MHko-DHepro co cpokoMm pasmenienus 183 maust oovemom 0,01 mipn

pyo.

Hnst cpaBHeHHs, B OkTs0pe 2022 r. pasmemieH 21 KpaTKOCPOYHBIH OOIUTaIlMOHHBIN
Beiyck BTB co cpokom pasmenienust 1 geHp oobemMoM oT 25 m0 75 mupa pyO. KaKIabld, 2
Beimycka BOB.PD cpokom pasmemenus 86-88 mneit u oobemom 0,05 u 0,63 mupa pyo., 5
BeITycKOB BTB co cpokom pasmemenuss 180 nmueit o6bemom ot 0,09 mo 0,19 mapn pyo, 1
Bbinyck BTB cpokxom pazmenienus 335 aueit oobemom 0,34 miipa pyo.

Taouuna 2. HoBble pa3MeeHusi py0JieBbIX KOPIOPATUBHBIX 00J1Uranuii B oKTAOpe 2022

r.u 2023 r.
Moka3aTennb Oxkta6ps 2022 | OxkTsa0ps 2023

OO0muit 00beM SMUCCHH HOBBIX BBIITYCKOB (IT0 HOMHHAITY ), MapO pyo. 1257,6 3167,1

B T.4. 00BEM IMHCCHHU CO CPOKOM IO TOTaIleHHs He MeHee | rona, 95,0 433,4
MAPO pyo.
OO11ee KOJIMYEeCTBO HOBBIX BBIITYCKOB 77 196

B T.4. KOJJMYECTBO BBIIIYCKOB CO CPOKOM JI0 NOTalIEHUsI HE MEHee 58 121
1rona
Cpenumii pasMep BBITYCKOB, Pa3MEIICHHBIX Ha CPOK HE MEHee 2,0 4,0

1 roma, mapo. pyo6.

Jons pa3MeniieHnid 00Iuraiil KOMIaHUH| pa3nrYHbIX OTpaciiel B 001eM 00beMe HOBBIX pa3MeIleHNuN
(co cpoxom o moramienus 1 rox u Boite), %

- OaHKH 17,5 39,4
- (hrHAHCOBBIE UHCTUTYTHI 3,0 7,1
- He(prerazoBas OTpacib - 15,2
- METaJLTypIHsl 26,3 -

- MAIIMHOCTPOCHUE - -

- CTPOUTEBCTBO - 0,8
- TPaHCIIOPT - 10,4
- Ipyrue oTpaciu 53,2 27,1

Ncrounuk: CBONDS, pacueTsl aBTOpOB

Ha Puc. 5 npeacrasnena nuHamuka 3HaueHnit nagexca RUCBTRNS 3a sHBaps-okT0ph
2023 r. B okxTsa0pe moxomaHocTh uHAeKca coctaBuna -0,6%, torma kak B ceHTsOpe -1,8%.
CpennenneBHOM 00beM TOProB B OKTAOpe coctaBwia 1,3 mupa. pyO. (B centsOpe — 1,5 mupa.

pyo.).




OunHamuka nHgekca RUCBTRNS B aHBape-okTabpe 2023 r.
RUCBTRNS MAH. pY6.
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Pucynok 5. Unaexc kopnoparuBHbIX oouramuii Mocoup:xun (RUCBTRNS)

JloxomHocTh K moramieHuro oonumranmid, Bxoasammx B uHIekc RUCBTRNS, B okTsa6pe
2023 r. u3mensach B npenenax ot 13,06% no 14,07% (Puc. 6), Torna xak B centsiope 2023 r.
¢dukcupoBanach 10xoaHOCTh OT 11,36% mo 12,94%. [lropauust obnuramnuii B cocTaBe MHIEKCA
CHHU3WIACH 3a OKTA0Ph 2023 1. ¢ 724 no 698 nHeil.

CpeaHeB3BeLlUEeHHAA A0X04HOCTb K NOraweHuIo 1 giopauusa
% KopnopaTusHbIX 06auraumit, Bxogawmx 8 uHaekc RUCBTRNS, [Hel
B AHBape-oKTAbpe 2023 r.
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= == == CpeAHAs Atopauma obavraumnii, BXoaawmx B UHAEKC, AHEN

Pucynok 6. CpeaHsisi 10X0JHOCTH K NOTAlEHUIO U TI0Pauus 001 Mraunii, BXOAsIIIHX

B ungexkc RUCBTRNS

Hcemounux: Mocouporca

B okta6pe 2023 r. kpynHeiime 1o 00beMy BHITYCKH pyOIeBbIX KOPIIOPATUBHBIX 00IUTaluii Ha
cpok Ha 1 rog u 6osee pazmectunu I'aznpom6bank, PXX/I, 'aznpom Kanuran, Pycl'napo, MTC




(Tab6a. 3). CnpaBemnuBasi TOXOIHOCTh It KpenuTHoro perituara BBB nmogusiiacek 1o 18%
(mpu mropanuu 2,7-2,9 roga cupen k OD3 cocraBun 500-540 6Ga3rCHBIX TyHKTOB).

Tabauua 3. Beimycku pyoJieBbIX KOPIOPAaTUBHBIX 00/ Mramnuii B oktsaope 2023 r. (Ha cpok
1 roa u 6oJiee)

Brinyck

O6bpem
SMHCCHU
(o HOMU-
Hay),
MIIpA. pyo.

Jlata
pa3MeneHus

Jlara
TTOTAIICHHS

CraBka KymnoHa, %
T'O/IOBBIX

ITmaBaromas
CTaBKa,
MepUOANY-
HOCTb
BBIIUIATEI
KyIOHA

JloxogHOCTB
[IEPBUYHOTO
pa3melneHus,
%

Toprosas
IIoHIagKa

laznpomOank,
['TIB-T2-05P

150

06.10.2023

28.10.2078

1-11 kynonsr - 15%,
12-21 kynossi - Cj =
1/5*cymma(MHOCKC
O®d3 Syi) + 3,25%,
rre: Cj - pasmep
TIPOIICHTHOMN CTaBKH j
KYIIOHa;
j=12,13,14,15,16,17,
18,19,20,21;
Hupexke OD3 Syi -
CTaBKa KpUBOi1
0CCKyNOHHON
JTIOXOTHOCTH
natrnetaux Od3, na
1 paboumii IeHb 10
IaTel Havana 12-ro
KYIOHHOTO TIEpHOJa;
22-111 xynownst - Cj=
1/5*cymma(MHICKC
O®3 5yij) +3,70%,
rae: Cj - pasmep
TPOICHTHOM CTABKH |
KymoHa ¢ j o (j19)
(BKITIOYUTENBHO).
j=22,32,42,52,62,72,
82,92,102

HeT, 2 pa3a
B TOJ

15,00

P)KJI, 001P-
28R

45

05.10.2023

20.09.2030

1 xynon - 13.37%,
2-82 KyTIOHHI -
cpenHee
apupMeTHIeCKOe
3HAYECHHE CTaBOK
RUONIA 3a nepuon,
HAYMHAIONIIUNACS 3a 7
ITHEH 10 JaThl Hadana
M 3aKaHYMBaIOIIUICS
3a 7 IHEH 10 IaThl
OKOHYaAHUA
MPEABLAYIIETO
KYIIOHHOT'O IIepro/ia
+1.2%

na, 12 pas
B I'OJl

13,33

Mocbupxa

I"azmpom
Kanuran, BO-
002P-09

30

10.10.2023

04.04.2028

1-18 kymons! - RDi =
R +1.25%, rne R -
3HAYEHHE CTAaBKU
RUONIA 3a 7-i
JI€Hb,
MpeIIeCTBY O H
nare Di (nanee - Di-
7). Di - xanennapHas
Jlata i-ro KyImoHHOTO
nepuoja, Ha

na, 4 paza
B Irof

Mocbupxa




Brimyck

O0bem
SMHCCHU
(o HoMM-
Hafy),
MIIpA. pyo.

Jlara

pa3MenIeHust

Jlara

noramcHus

CraBka kynona, %
TO/IOBBIX

IInaBaromas
CTaBKa,
TIEPHOINY-
HOCTb
BBITLJIATBI
KyHoHa

JoxomHocTh
MIEPBUYHOTO
pasMeIeHHs,
%

Toprosas
IUIOIIA/IKA

KOTOPYIO
paccuuThIBaeTCS

J0X0[

I'aznpom
Kanmran, O-
002P-10

30

10.10.2023

04.04.2028

1-18 kymons! - RDi =
R +1.25%, roe R -
3HAYEHHE CTaBKH
RUONIA 3a 7-#
JICHB,
MPEeIIeCTBYOUTUH
nare Di (nanee - Di-
7). Di - xanennapHas
JlaTa i-T0 KyOHHOTO
repuona, Ha
KOTOPYIO
paccuuThIBaeTCS
JI0X0]T

na, 4 paza
B TOJ

Mocbupxa

PycT'uapo, bO-
12

30

11.10.2023

04.10.2028

1 kymnoH - 14.2%, 2-
20 kymownsr: Ci =
Ck(i) + nmpemust, Tae
Ci - pasmep
MIPOLIECHTHOM CTaBKU
10 i-MY KYTIOHY
(i=2,3...,20), Ck(i) -
JEHCTBYIOILEE
3HAa4YCHUE KIIIOYCBON
craBku banka
Poccun Ha 5-i
pabouwuii neHb,
MpeIIeCTBYOITNI
JiaTe Hayasia i-ro
KYIOHHOT'O TIepHOa

HeT, 4
pasa B rox

14,20

Mocbupxa

MTC, 002P-01

25

31.10.2023

26.10.2027

1-16 xymnoHsI -
craBka RUONIA 3a
7-ii eHb,
TIPEIIIECTBYOITHIA
KaXKIOU
KaJICHIApHOM Jarte,
YBEJIMYCHHAS Ha
3Hauyenune S= 1.25%

na, 4 paza
B IO

Mocbupxa

®DoHJ pa3BUTHS
TEPPUTOPHUIA,
001P-27

18,7

30.10.2023

30.10.2048

1-101 xymonsr - 3%

HET, 4
pasa B rox

HJIK-®wunanc,
001P-04

18,7

04.10.2023

15.09.2038

CTaBKH KyTIOHOB
YCTaHaBJIMBAIOTCS 110
UTOraM OyKOMIAMHTa

/ KOHKypca 1Mo
KYIOHY W
OTIPEIEIISIFOTCS
SMUTEHTOM B
CYLIECTBEHHBIX
¢axrax /
SMHCCHOHHBIX
JIOKYMEHTax

HET, 4
pasa B rox

Agtonop, bO-
006P-02

17,6

10.10.2023

08.10.2024

1-4 xynonsr: 14.66%

HeT, 4
pasza B 1oz

14,80

Mocbupxa

AODK Cucrema,

15

03.10.2023

28.09.2027

1-16 xymnoH®I -

na, 4 paza

Mocbupxa




Brimyck O0bem JHara JHara CraBka kynoHa, % | I[InaBaromas | JloxonHocts | Toprosas
SMHUCCHH | PA3MEIICHHUS | TOTAIICHUS TOJOBBIX CTaBKa, MEPBUYHOIO | IUIOMIAIKA
(10 HOMMU- MEPUOINY- | pa3MEIICHUS,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KyIOHa
001P-26 craBka RUONIA 3a B TOf
7-#1 neub,
MpeauIecTBYIOIUN
KaXK 101
KaJIeHIapHOU J1are,
YBEJIMUCHHAS Ha
3HaueHue S = 1.9%.
MTC-bask, 10 23.10.2023 | 21.10.2026 | 1 xynon - 15.37%, | na, 4 pa3za Mocbupxa
001P-03 2-13 KymoHsI - B TOJ
craBka RUONIA 3a
7-11 neub,
MIpeALIECTBYIOLUN
KaKIOHu
KaJIeH/IapHOH J1are,
YBEIMYCHHAS HA
3HaueHue S = 2.2%.
KNBU ®unanc, 8,5 31.10.2023 | 26.10.2027 | 1-8 kymoHsI - cTaBKa | na, 4 pa3a Mocbupxa
001P-02 RUONIA 3a 7-i1 B IOJI
JICHb,
MpeIIeCTBYOITNI
KaXX0H
KaJIeH/IapHOH J1are,
YBEJIMYCHHAS HA
3HadeHne S = 3.4%;
9-16 KymoHHI -
CTaBKa
YyCTaHABJINBACTCS
OMUTECHTOM
JOM.PD 6,1 23.10.2023 | 28.09.2033 1-118 xymoHsI - HeT, 12 8,14
UnoTedyHsri 7.85% pa3 B rox
areuTt, bO-
001P-38
SITOK, 001P-03 6 13.10.2023 | 09.10.2026 1-6 xyTOHEI - HET, 4 15,20 Mocbupxa
15.35%, 7-12 pasa B rox
KYTIOHBI - CTaBKa
yCTaHABJIMBACTCS
SMUTEHTOM
Masctpo, 001P- 3 10.10.2023 | 08.10.2028 | 1-5 xymoHsl - 14% | Hert, 1 pa3 14,00
01 B rOJ
[Ipakrtuka JIK, 3 25.10.2023 | 14.11.2026 |1-36 kynonsi - 15.7% | HeT, 12 16,27 Mocbupxa
001P-02 pa3 B rof1
Anbda-baHk, 2,6 06.10.2023 | 22.09.2024 | 1 xyno= - 13%, 2-12 | na, 12 pa3 12,88 Mocbupixa
001P-07 KyIOHHI - R +s, r1ie B IoJ

R- cpennee 3HaueHue
KirroueBoii ctaBku
banka Poccun:
R=(R-2+R-1
+...#Rn)/T, rae
R-2 - KiroueBas
craBka banka Poccun
110 COCTOSIHUIO Ha 2
pabouwuii eHb,
MpeaLIeCTBYIOIUN
JlaTe Hayajia
KYIIOHHOT'O NIEPHUO/A;

R-1+...+Rn -




Brimyck

O0bem
SMHCCHU
(o HoMM-
Hafy),
MIIpA. pyo.

Jlara

pa3MenIeHust

Jlara

noramcHus

CraBka kynona, %
TO/IOBBIX

IInaBaromas
CTaBKa,
TIEPHOINY-
HOCTb
BBITLJIATBI
KyHoHa

JoxomHocTh
MIEPBUYHOTO
pasMeIeHHs,
%

Toprosas
IUIOIIA/IKA

KiroueBas cTtaBka
banka Poccun nmo
COCTOSIHHIO Ha
KaXK bl
KaJICHIAPHBIN JICHB,
HayuHasi ¢ 1
pabouero nHs,
MpeALIeCTBYIONIErO
aTe Hayaja
KYIOHHOTO TIepHoAa
(R-1) u 3akan4ymBas
BKITFOUMTEIIBHO 3
pabouum mHEM,
TIPEIIECTBYIOIIHM
JaTe OKOHYAHHUS
KYIIOHHOTO TIepro/ia
(Rn); T - oGree
KOJIMYECTBO
KaJICHIapHBIX JHEH
Ha4MHas C JaThl
pacuera R-2 1o natel
pacuera Rn;

S - mapamerp,
MPUHUMAIOLUI
3HaYCHUE, PABHOE
0,01% B ciyuae,
ecnu 3HaueHue R Ha
JlaTy pacuera 1o
KYIIOHHOMY TIEPHOY
OyzaeT MeHbIIe 100
paBubM 0 wiu 0%, B
cirydae, eciu
3HavyeHue R Ha maty
pacdera 1o
KYNOHHOMY TIEPHOJLY
Oyzet 6oubrre 0.

DneMeHT
JInzunar, 001P-
06

2,5

18.10.2023

02.10.2026

1-36 xynonsI - 15.5%

HeT, 12
pa3 B roa

16,64

Mocbupxa

®DoHJ pa3BUTHS
TEPPUTOPHUIA,
001P-28

2,4

30.10.2023

30.10.2048

1-101 xymonsr - 3%

HET, 2
pasa B rox

Tou-rpyn,
002P-03

03.10.2023

29.09.2026

1-12 xynonsr - 15.4%

HET, 4
pasa B roj

16,11

Mocbupxa

T1 000, 001P-
01

27.10.2023

14.10.2025

1-6 xynownsI - 15.5%,
KyIoHbI 7-8 - cTaBka
yCTaHaBJINBACTCS
SMUTCHTOM

HeT, 4
pasa B roa

15,48

Mocbupxa

lNazmpomObank,
003P-01P

1,9

31.10.2023

27.09.2033

1-7 xymoH - 12%, 8-
20 KyTIOHBI - CTaBKY
OIpeIeNIIeT SIMUTEHT

HET, 2
pasa B rox

12,00

Mocbupxa

CoHEeYHBIH
ceet, 001P-01

25.10.2023

17.04.2025

1-18 xymoHsI -
15.25%

Her, 12
pa3 B rof1

16,29

Mocbupxa

B3B.PO, ITbO-
001P-K445

0,96

30.10.2023

24.01.2024

1 kymos - 13.29%

HeT, 4
pasa B roj

13,97

Air]ln Komekr,

0,9

20.10.2023

03.10.2026

1-12 kynonsi - 16%,

HeT, 12

15,98

Mocbupxa




Brimyck O0bem JHara JHara CraBka kynoHa, % | I[InaBaromas | JloxonHocts | Toprosas
OMHCCHMH | pa3MEIIEHHs | IOTalleH s rOJIOBBIX CTaBKa, MEPBUYHOrO | IUIOLIAKA
(1o HOMHU- [EPHOANY- | pa3MELIEHHs,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KyITOHa
05 13-36 kymoHs! - pa3 B rog
CTaBKa OTPe/IeIIeTCSI
SMHUTEHTOM
I'TJIK, 006P-03 0,5 17.10.2023 | 16.10.2030 | 1-28 xymonsI - 3% HeET, 4 3,03
pasza B 1o
Oxra I'pynm, 0,5 11.10.2023 | 07.10.2026 | 1-4 xynons! - 17% , HeT, 4 16,60 Mocbupxa
BO-I103 5-8 kymoHsI - 16% , pasa B roa
9-12 xymonsl - 14%
Astonop, 002P- 0,4 24.10.2023 | 17.10.2050 | 1 xymon -12.94%, | na, 1 pa3 B
19 2-277 KyTIoHHI - Max roa
(1%;(CPIn+1%)-
100%), roe CPI -
HWIILI 3a mocaeaumii
TPEIIIECTBYIOMHI
Hayaay n-ro
KYIIOHHOT'O TIEpHOjIa
KaJICHJIapHBIN rof
I'pynma Acton, 0,4 17.10.2023 | 06.10.2028 | 1-4 xymonsl - 14% , HeT, 4 14,00
KO-I105-002PC 5-20 KymoHSI - pasa B rox
CTaBKa
yCTaHABJIUBAETCS
SMHUTEHTOM
M®K 0,35 31.10.2023 | 09.03.2027 | 1-6 xynomns - 20%, Hert, 12 18,11 Mocbupxa
BOBGEAHKIP, 7-12 xymoner - 18%, | pa3 B rox
001P-03 13-18 xymowns! - 17%,
19-42 xymosns1 - 15%
Moropuka, BO- 0,3 18.10.2023 | 14.10.2026 1-4 kynoHs! - HerT, 4 15,76 Mocbupxa
01 15.75%, 5-12 pasza B rox
KYIIOHBI - CTaBKa
YCTaHABJIUBAETCSI
OSMUTCHTOM
Huka, 001P-02 0,3 03.10.2023 | 29.08.2028 | 1-20 kynoHsI-17% . HeT, 4 18,42 Mocbupxa
pasa B rojt
CubcTekio, 0,3 25.10.2023 | 28.09.2027 | 1-18 kymonsi - 17%, Hert, 12 17,02 Mocbupxa
BO-T104 19-48 kymomsI - pas B oz
CTaBKa
YCTaHABIMBAETCS
OMHUTEHTOM
JInzunar-Tpetin, 0,2 25.10.2023 | 26.09.2028 | 1-12 kymnonsI - 20%, Her, 12 18,17 Mocbupixa
001P-10 13-36 xynomns! - 16%, | pas B rog
37-60 kynonsl - 15%
MurKpeaur, 0,2 03.10.2023 | 22.08.2026 1-12 xynoHsI - HeT, 12 16,75 Mocbupxa
002MC-02 16.75%, 13-36 pa3 B rox
KYIIOHBI - CTaBKY
OIPEENISIET DMUTEHT
[Tna3a- 0,2 04.10.2023 | 23.09.2026 1-12 kyrmoHsI - HeT, 4 18,30 Mocbupxa
Tenexom, BO- 17.15% pasa B roj
01
Arportek, bO- 0,15 17.10.2023 | 24.06.2027 | 1-15 xymonsr - 16.5% |  Her, 4 17,60 Mocbupxa
03 pasa B rojt
I'a3TpancCHao, 0,15 31.10.2023 | 24.10.2028 | 1-20 xymonsl - 20% HeT, 4 21,55 Mocbupxa
001P-01 paza B 1o
Manu Kanmrai, 0,15 30.10.2023 | 08.10.2026 | 1-6 kymonsI - 21%, HeT, 12 18,13 Mocbupixa
001P-01 7-12 xymosnsr - 18%, pas B roa

13-18 xymowus! - 16%,
19-36 kynousl - 15%




Brimyck

O0bem
SMHCCHU
(o HoMM-
Hafy),
MIIpA. pyo.

Jlara

pa3MenIeHust

Jlara

noramcHus

CraBka kynona, %
TO/IOBBIX

IInaBaromas
CTaBKa,
TIEPHOINY-
HOCTb
BBITLJIATBI
KyHoHa

JoxomHocTh
MIEPBUYHOTO
pasMeIeHHs,
%

Toprosas
IUIOIIA/IKA

busnec-
HNuBecTunmmy,
6.9448%
310ct2033,
RUB (LIDA,
444723A4)

0,14

11.10.2023

31.10.2033

6.9448% (pacu.)

HTC I'panuenr,
FRN
10jan2024,
RUB (LI®A,
NDM_12)

0,1

12.10.2023

10.01.2024

KmoueBas craBka 1{b
PD +3.4%

na, 12 pas
B TOX

YacTtHas
MTUBOBApPHS
Adanacwuii, bO-
01

0,1

19.10.2023

15.10.2026

1-12 xynons! - 16%

HeT, 4
pasa B rox

16,98

Mocbupxa

Yucras
mranera, O-01

0,1

12.10.2023

15.09.2028

1-18 KymoHHI -
17.5%, 19-60
KYIIOHBI - CTaBKY
OIIPEAENISAET SMUTEHT

HeT, 12
pa3 B ro1

17,45

Mocbupxa

buznec-
HMuBecTunuu,
6.9091%
1dec2033, RUB
(LDA,
2DA857D7)

0,08

19.10.2023

01.12.2033

6.9091% (pact.)

buznec-
HMuBecTunmmy,
6.9204%
1dec2033, RUB
(LA,
C228376D)

0,08

25.10.2023

01.12.2033

6.9204% (pact.)

BOB.PO, ITbO-
001P-K433

0,07

17.10.2023

11.01.2024

1 kymnoH - 12.88%

HeT, 4
paza B rof

13,52

dabpuka
dasoput, bO-
01

0,06

10.10.2023

19.09.2027

1-18 kymnons - 20% ,
19-48 xymoHsI -
CTaBKa
YCTaHABJINBACTCS
SMUTEHTOM

HeT, 12
pa3 B roA

19,58

Mocbupxa

I1P-JIu3uHr,
14% 20ct2026,
RUB (LI®A,
NDM_13)

0,05

18.10.2023

02.10.2026

14%

HeT, 12
pas B rof

bank BTbh
(ITAO), b-1-329

0,015

31.10.2023

23.07.2026

1-12 xymnons - 9.5%

HET, 4
pasza B 1ot

9,84

Mocbupxa

Nuko-Ownepro,
17% 2apr2024,
RUB (I®A)

0,01

02.10.2023

02.04.2024

17%

JK JIuzunr, C-
01-1

0,0078

16.10.2023

09.01.2026

1-11 xynonsi - 18%

HET, 4
pasa B roj

19,25

Hudposoe
Hacnenue

(OpmuTax),
170ct2028,
RUB

0,000135

17.10.2023

17.10.2028




Brimyck O0bem JHara JHara CraBka kynoHa, % | I[InaBaromas | JloxonHocts | Toprosas
9MHCCHH | pa3MEIICHHS | IOTAIlCHHS TO/IOBBIX CTaBKa, MEPBUYHOTO | IUIOLIAIKA
(o HOMHU- MEPHOANY- | pa3MELICHUS,
HAIy), HOCTB %
MIIpA. pyo. BBITIJIATEI
KyTIOHa
(HERMITAGE
_25, NFT)
Iudposoe 0,000135| 17.10.2023 | 22.09.2028
Hacnenue
(OpmuTax),
22sep2028,
RUB
(HERMITAGE
_24,NFT)
ADT Cucrema, 0,0001 | 13.10.2023 | 13.11.2023 | 11.0606% (pacu.)
11.0606%
13nov2023,
RUB (I®A)

Hcrounuk: Chonds

2. KopniopaTuBHbI€e €BPOOOIMTallMU POCCHIICKUX IMUTEHTOB

I[Io cocrosuuo ©Ha 31 okta0ps 2023 1. cymmapHbli 00BeM oOOpalarnuXxcs
KOPIOPATUBHBIX eBpooOumramuii coctaBui $51,5 mapa. (415 BeilyckoB B 00OpallieHHH), YTO HA
35% meHbIIe 00beMa BTOpHYHOTO pbiHKa Ha 31 oktsa0ps 2022 . ($79,2 mapa., 510 BeITyCKOB;
no panHeiM Chonds).

B oxTsa6pe 2023 r. u okTs0pe 2022 1. KOpIOpaTUBHBIE €BPOOOIUTAIIMN HE pa3MEIIAINCh
(mo manubM Chonds).

PbIHOK MYHUIIMTIAJIBHBIX 00/ IMT AU

[To cocrosHuio Ha 31 OkTAOps cymMmapHbIi 00BEM BTOPHUYHOTO pBIHKA PYOJIEBBIX
MYHUIUNATBHBIX o0auranuii coctaBisia 867,7 mapa. py6. (119 BeimyckoB), uto Ha 7,9% Hike
o0bema BTOpUYHOTO pbhiHKA Ha 31 okTa6pst 2022 1. (941,8 muipa. py0., 124 Beimycka; Mo JaHHBIM
Cbonds).

B oxta6pe 2023 r. u okrsi6pe 2022 r. pyOseBble MyHHIMMAIbHbIE OOJHMraluu HE
pa3sMelalucCh.



