NEPEYEHDb JIMKBUJHOI'O UMYIIECTBA

s KnenToB ¢ HauansubiM ypoBHeM prcka (KHYP)

PEFrMOH

BPOKEPCKAS KOMMAHWNA

HJ’I}I KaXX10TO aKTUBA, I10 KOTOPOMY pa3pereHbl HeIIOI(pLITLIe TIO3UIIMHU U (I/IJ'I]/[) BpeMeHHO HEMOKPBITHIC MO3ULUH, CTABKUA PUCKA PACCYUTHIBAIOTCA 110 (i.)OpMyJ'IaM:

Diongrrye =1 - (1 - R+)2'B

Dyrorucrve = (1 +R)** - 1

- IS JUTMHHBIX TTO3UIHI

- 1Sl KOPOTKHX TO3HLIUI

HJ’I}I KaXX10TO aKTUBA, I10 KOTOPOMY HE pa3peIiCHbI HeHOKpLITI:Ie MO3ULUU U (I/IJ'II/I) BpBMeHHO HETIOKPBITHIC TO3UIHUH, CTABKA PUCKA paCCYUTHIBAKOTCS 10

bopmymam:

Diongrrye =1 - (1 - R+)2'B

Dsporticrrvp =00

- JUTS ATTMHHBIX TTO3ULIKN

- CTaBKa PUCKa HE PACCYNTHIBACTCS, TAK KaK 110 aKTHBY He pasperieHbl HenokpeiTsie nosuumnu u (1) BpemenHo

HCMOKPBITHIC MTO3ULAU.

+ o
R" - 3Hauenne CraBku pucka najgenus uensl (%), paccunrsisaemoit HKO HKLI (AO), auist COOTBETCTBYIOLIETO aKTHBA HAa COOTBETCTBYIOLLYIO AaTy [Uist [iana3oua 2;

R’ - 3nayenne CraBku pucka pocra uensi (%), paccunrsiBaemoiit HKO HKI] (AO), st COOTBETCTBYIOLIETO aKTHBA HA COOTBETCTBYIOLLYIO AaTy juls J{nanasoHa 2.

3nauenns R myGmukyrorest HKO HKL] (AO) u rocTymHbl Uist IPOCMOTPA 0 CCBUIKAM:
JlnnamMuyeckye pUCK-apamMmeTphbl PhIHOYHBIX PHCKOB HA (H)OHIOBOM PHIHKE

2 JMHAMUYECKUE PUCK-ITIAPAMETPBI PHIHOYHBIX PUCKOB HAa BAJIFOTHOM PBIHKE

Paspenrenst
Kop axrusa Kparkoe HauMeHOBaHUE aKTHBA OMuTeHT ISIN Tumn akTiBa e i ()
(MockoBckasi Bupika) BpemeHHO HETOKPHITHIE
MO3ULUH
RUB Py6mn RUB Baora Jla
ALRS ALRS AK AJIPOCA TTAO RU0007252813 Axrn Her
VTBR VTBR bauk BTh I[TAO RUO00AQJP5V6 Akuun Her
GAZP GAZP Tasmpom ITAO RU0007661625 Akuuu Her
GMKN GMKN I'MK Hopusckuit Hukens [TA(JRU0007288411 Axiuu Her
IRAO IRAO Hurep PAO ITAO RUOOOAOJPNM1 Axrn Her
X5 X5 Kopnoparusssiii neatp MKC 5 I[RU000A108X38 AKLHH Her
LKOH LKOH JIYKOIJI TAO RU0009024277 Axin Her
YDEX YDEX MKITAO SIHIEKC RUO00A107T19 Akuun Her
MOEX MOEX MMBB ITAO RUOOOAOJR4AL Axrn Her
MTSS MTSS MTC ITAO RU0007775219 Akuun Her
NLMK NLMK HJIMK ITAO RU0009046452 Axrn Her
NVTK NVTK HOBATDOK ITAO RUOOOAODKYVS5 Akuun Her
PLZL PLZL IMomoc ITAO RUOOOAOIJNAAS Akuuu Her
RTKM RTKM Pocrenexkom [TAO RU0008943394 Axiuu Her
SBER SBER Coepbank ITAO RU0009029540 Axrn Her
CHMF CHMF Cesepcrais [TAO RU0009046510 Axiuu Her
FLOT FLOT CoBromduiorT RUOOOAO0JXNUS8 Akuuu Her
SNGS SNGS Cypryraedreras [TAO RU0008926258 Axiuu Her
TATN TATN Taruedrs [TAO RU0009033591 Akuuu Her
T T T-Texuonorun MKITAO RUO00A107UL4 Axiuu Her
PHOR PHOR DocArpo RUOOOAOQJRKTS8 Axrn Her
SBERP SBERP Coepbank [TAO RU0009029557 Axiuu Her
RUO00A10BFG2 Atomaunp05 Atomsuepromnpom AO RUOOOAL0BFG2 O6muranun Her
RUO00A10C6L5 AtomsHp07 ArtomsHepronpom AO RUO00A10C6L5 O6nuranuu Her
RUO00A10CT33 Atomaunp08 Atomsuepromnpom AO RUOOOA10CT33 O6muranun Her
RUO00A108JV4 lasnKan3P2 Tasnipom kanmran 000 RUO00A108JVv4 O6nuranuu Her
RUO00A105BY1 T'a3K3-28E Tasmpom kanutaa 000 RUOOOA105BY1 O6muranun Her
RUO00A105A95 la3sK3-34]1 Tasnpom kanmran 000 RUOO0A105A95 O6nuranuu Her
RUO00A105RH2 T'a3K3-37]1 Tasmpom kanutaa 000 RUOOOA105RH2 O6muranun Her
RUO00A109B33 la3nu3P13R Tasnpom Hedb [TAO RUO00A109B33 O6uranuu Her
RUO00A10BKO09 T'a3mu3P14R Tasmpom Hedts TTAO RUOOOA10BKO09 O6muranmn Her
RUO00A10BK17 la3nu3P15R Tasnpom Heds [TAO RUO00A10BK17 O6uranuu Her
RUOO0A1083A6 HopHuxB1P7 I'MK Hopunsckuit Hukens TACRUO00AL1083A6 O6muranun Her
RUO000A102DB2 I'TI001P18P I'lIb Kb RUO00A102DB2 OGnuranuu Her
RUO000A102GJ8 I'TI001P19P I'Ib Kb RUO00A102GJ8 O6muranun Her
RUOO0A105GW4 I'TIE001P22P I'lIb Kb RUOO0A105GW4 OGnuranun Her
RUOOOAL0ANZ8 Maruut5P01 Maruut ITAO RUOOOAL0ANZ8 O6muranun Her
RUOO0AL0BOA2 Maruut5P03 Maruut I[TAO RUOO0AL0BOA2 O6nuranuu Her
RUOO0A10C618 Maruut4P08 Maruut ITAO RUOO0A10C618 O6muranun Her
RUOO0A10BF48 SIHIEKC1P1 MKITAO SIHIEKC RUOO0A10BF48 OGnuranun Her
RUOOOAL0CMTY SIHIEKC1P2 MKITAO SIHIEKC RUOOOAL0CMTY O6muranun Her
RUO00A1083U4 MTC 2P-04 MTC ITAO RUO00A1083U4 OGnuranun Her
RUOO0A1083W0 MTC 2P-05 MTC ITAO RUOO0A1083W0 O6muranmn Her
RUOO0A10BW62 MTC 2P-12 MTC ITAO RUOO0A10BW62 OGnuranuu Her
RUOO0A10CQ85 MTC 1P-29 MTC ITAO RUOO0A10CQ85 O6muranun Her
RUO00AO0JUAHS PXJ1-30 060 PXJ[ OAO RUO00AO0JUAHS Ooranuu Her
RUO00A108285 P 1P-32R PXXJ1 OAO RUO00A108285 O6muranmn Her
RUOOOAI0AUES PXXJT 1P-36R PXXJ1 OAO RUOO0OAI0AUES OGnuranun Her
RUOOOA10AZ45 PXJT 1P-37R PXXJ1 OAO RUOOOA10AZ45 O6muranun Her
RUOO0AL0AZ60 PXXJT 1P-38R PXXJ1 OAO RUOO0AL0AZ60 OGnuranun Her
RUOO0A10B115 PXXJT 1P-40R PXJ1 OAO RUOO0A10B115 O6muranun Her

Kateropwus pucka kaventa [ KHYP ]
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Paszpentenst

Kop axrusa Kparkoe HauMeHOBaHUE aKTHBA OMuTeHT ISIN Tumn akTiBa e 1 ()
(MockoBckasi Bupika) BpemeHHO HEMOKPHITHIE
MO3ULIUH
RUOO0AL0BGF2 PXXJT 1P-42R PXXJ1 OAO RUOO0AL0BGF2 OGnuranun Her
RUOOOAL0BTAG PXXJT 1P-43R PXXJ1 OAO RUOOOAL0BTAG O6muranun Her
RUO00A10C8CO PXXJT 1P-44R PXXJ1 OAO RUO00A10C8CO OGnuranun Her
RUOO0A10CDZ5 PXXJT 1P-45R PXJ1 OAO RUOO0A10CDZ5 O6muranun Her
RUO00A109X29 PocrenP12R Pocrenexkom [TAO RUO00A109X29 O6uranuu Her
RUO00A10A349 PycI'ux2P01 Pycl'uapo ITAO RUO00A10A349 O6auranuu Her
RUO00A10AEB8 Pycl'ux2P05 Pycl'uapo [TAO RUO00A10AEB8 Ob6uranuu Her
RUO00A10BRR4 PycI'ux2P06 Pycl'uapo ITAO RUO00A10BRR4 O6auranuu Her
RUO00A10CC24 Pycl'ux2P07 Pycl'uapo [TAO RUO00A10CC24 O6uuranuu Her
RUO00A10BZH8 Co6ep ShD7R Coepbank I[TAO RUOOOA10BZH8 O6muranun Her
RUO00A10C8S6 C6ep ShD8R C6epbank [TAO RUOO0A10C8S6 O6uranuu Her
RUO00A109K40 DocArpo I12 DocArpo RUOO0A109K40 O6muranun Her
SU26207RMFS9 0d3 26207 Mundun Poccun RUO00AQJS3W6 O6nuranuu Her
SU26212RMFS9 003 26212 Mundun Poccun RUOOOAQJTK38 O6muranun Her
SU26218RMFS6 0D3 26218 Mundun Poccun RUO00A0JVWA48 O6nuranuu Her
SU26219RMFS4 0d3 26219 Mundun Poccun RUOO0AO0JWMO7 O6muranun Her
SU26221RMFSO 0D3 26221 Mundun Poccun RUOO0AQJXFM1 O6nuranuu Her
SU26224RMFS4 003 26224 Mundun Poccun RUOOOAOZYUA9 O6muranun Her
SU26225RMFS1 0d3 26225 Munudun Poccun RUO00AOZYUB7 O6nuranuu Her
SU26226RMFS9 0D3 26226 Mundun Poccun RUOO0A0ZZYW2 O6muranun Her
SU26228RMFS5 0D3 26228 Mundun Poccun RUOO0A100A82 O6uranuu Her
SU26230RMFS1 0D3 26230 Mundun Poccun RUOOOAL00EFS O6muranun Her
SU26232RMFS7 0D3 26232 Munudun Poccun RUO00A1014N4 O6uranuu Her
SU26233RMFS5 0D3 26233 Mundun Poccun RUOO0A101F94 O6muranmn Her
SU26235RMFSO 0®3 26235 Mundun Poccun RUO00A1028E3 O6uranuu Her
SU26236RMFS8 0D3 26236 Mundun Poccun RUOO0A102BT8 O6muranun Her
SU26237RMFS6 0D3 26237 Mundun Poccun RUO00A1038Z7 O6uranuu Her
SU26238RMFS4 0D3 26238 Mundun Poccun RUOO0A1038V6 O6muranun Her
SU26239RMFS2 0d3 26239 Mundun Poccun RUO000A103901 O6nuranuu Her
SU26240RMFSO 0D3 26240 Mundun Poccun RUOO0A103BRO O6muranun Her
SU26241RMFS8 0D3 26241 Mundun Poccun RUOO0A105FZ9 O6uranuu Her
SU26242RMFS6 0D3 26242 Mundun Poccun RUOOOA105RV3 O6muranun Her
SU26243RMFS4 0D3 26243 Mundun Poccun RUOO00A106E90 O6uranuu Her
SU26244RMFS2 003 26244 Mundun Poccun RUO00A1074G2 O6muranun Her
SU26245RMFS9 0D3 26245 Mundun Poccun RUOO0A108EG6 O6nuranuu Her
SU26246RMFS7 0D3 26246 Mundun Poccun RUOOOAI08EEL O6muranun Her
SU26247RMFS5 0D3 26247 Mundun Poccun RUOOOA108EF8 O6uranuu Her
SU26248RMFS3 0D3 26248 Mundun Poccun RUOOOA108EH4 O6muranun Her
SU26249RMFS1 0D3 26249 Mundun Poccun RUOO0A10BVC8 O6nuranuu Her
SU26250RMFS9 0D3 26250 Mundun Poccun RUOOOAL0BVH7 O6muranun Her
SU29007RMFSO 0O®3 29007 Mundun Poccun RUO000A0JV4AMO O6nuranuu Her
SU29008RMFS8 Od3 29008 Mundun Poccun RUOO0AQJV4P3 O6muranun Her
SU29009RMFS6 0O®3 29009 Mundun Poccun RUO00A0JV4ANS O6nuranuu Her
SU29010RMFS4 0d3 29010 Mundun Poccun RUO000A0JV4Q1 O6muranun Her
SU29013RMFS8 0®3 29013 Mundun Poccun RUO00A101KT1 O6nuranuu Her
SU29015RMFS3 0d3 29015 Mundun Poccun RUOO0A1025A7 O6muranun Her
SU29016RMFS1 0®3 29016 Mundun Poccun RUO000A1025B5 O6nuranuu Her
SU29018RMFS7 0d3 29018 Mundun Poccun RUOO0A102A31 O6muranun Her
SU29019RMFS5 0®3 29019 Mundun Poccun RUO00A102A49 O6uranuu Her
SU29020RMFS3 0d3 29020 Mundun Poccun RUO00A102BV4 O6muranun Her
SU29021RMFS1 0®3 29021 Mundun Poccun RUO00A105B11 O6nuranuu Her
SU29022RMFS9 0d3 29022 Mundun Poccun RUOO0A105G16 O6muranun Her
SU29023RMFS7 0®3 29023 Mundun Poccun RUO00A105L19 O6nuranuu Her
SU29024RMFS5 0D3 29024 Mundun Poccun RUOO0A1066D5 O6muranun Her
SU29025RMFS2 0®3 29025 Mundun Poccun RUO00A106Z61 O6nuranuu Her
SU29027RMFS8 0D3 29027 Mundun Poccun RUOOOAI0AA93 O6muranun Her
SU52002RMFS1 0®3 52002 Mundun Poccun RUOO0AO0ZYZ26 O6nuranuu Her
SU26252RMFS5 0D3 26252 Mundun Poccun RUOOOA10D4Y2 O6muranun Her
SU26251RMFS7 0®3 26251 Mundun Poccun RUOOOAI0CKT3 O6uranuu Her
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NEPEYEHDb JIMKBUJHOI'O UMYIIECTBA

Ju1st KieHToB co CTannapTHBIM ypoBHeM prcka (KCYP)

PETr'MOH

BEPOKEPCKASI KOMIMAHMS

HJ’I}I KaXX/10TO aKTUBA, I10 KOTOPOMY pa3peIeHbL HeIIOKpLITLIe TIO3UIIUHU U (I/IJ'I]/[) BpeMeHHO HEMOKPBITHIC MMO3UIUH, CTABKU PUCKA PACCUUTHIBAIOTCS

1o hopmyam:
Diong keyp =1+ (- R+)2
Dyroruceyr = (L +R)? -1

- IS JUTMHHBIX TTO3UIHI

- JU1sl KOPOTKMX TO3HLIUI

Jlnst KaXKI0r0 aKTHBA, 110 KOTOPOMY He pasperueHsl HenmokpeiTeie no3uunu u (1) BpeMeHHO HEMOKPBITHIC TO3ULIMH, CTABKH PUCKA

PacCUMTBIBAIOTCSA 1O (hOpMyIIaM:

Diongreyr =1 - (- R+)2

Dsporticcyp =00

+ o
R" - 3Hauenne CraBku pucka najenus uensl (%), paccunrsisaemoit HKO HKLL (AO), ai1st COOTBETCTBYOLIEr0 aKTHBA HA COOTBETCTBYIOLLYIO AaTy uisi J{nanasona

R’ - snauyenne CraBku pucka pocra tensl (%), paccunrsisaemoit HKO HKLI (AO), ai1st COOTBETCTBYIOLIETO aKTHBA HAa COOTBETCTBYIOLLYIO AaTy [uisi J{iana3oHa 2.

- IS JUTMHHBIX TTO3UIHI

- CTaBKa PUCKa HE PACCYNTHIBACTCS, TAK KaK 110 aKTUBY He pasperieHbl HenmokpsITie no3uumnu u (i)
BpemeHHO HETOKPBITEIC HO3HIHH.

3uayennst R myGnukyrorest HKO HKIL (AO) 1 JOCTYIHBI 1S IPOCMOTPA IO CCHUIKAM:

2 JMHAMUYCCKUE PUCK-IIAPAMETPbI PhIHOYHBIX PUCKOB HA CbOH}_'[OBOM DbIHKE

gHHaMI/l‘IECKHe YUCK-TTAPAMETPBI PEIHOYHBIX PUCKOB Ha BaJIOTHOM PBIHKE

Paszpentenst
Koy akrusa Kparoe Hemnoxpsitbie 1 (1)
HaHMEHOBAaHHE OMHTEHT ISIN Tun akTHBa
(MockoBckasi Bupika) BpemeHHO HETOKPHITHIE
aKTHBA
MO3ULIUH
RUB Py6mn RUB Bamora Jla
ALRS ALRS AK AJIPOCA TTAO RU0007252813 Axrn Her
VTBR VTBR bauk BTh I[TAO RUOOOAQJP5V6  |Akuuu Her
GAZP GAZP Tasmpom ITAO RU0007661625 Akuuu Her
GMKN GMKN I'MK Hopusckuit Hukens [TAO RU0007288411 Axiuu Her
IRAO IRAO Hurep PAO ITAO RUOOOAOJPNM1  [Aximu Her
X5 X5 Kopnoparususiii nentp MKC 5 ITAO [RUOO0OAL108X38  |Akumn Her
LKOH LKOH JIYKOMJI TAO RU0009024277 Axrn Her
YDEX YDEX MKITAO SIHIEKC RUOO0AL07T19  [Akuuu Her
MOEX MOEX MMBB ITAO RUOOOAOJR4AL  [Axumu Her
MTSS MTSS MTC ITAO RU0007775219 Akuun Her
NLMK NLMK HJIMK ITAO RU0009046452 Axrn Her
NVTK NVTK HOBATDOK ITAO RUOOOAODKVS5  [Akiun Her
PLZL PLZL IMomoc ITAO RUOOOAOINAA8  [Aximu Her
RTKM RTKM Pocrenexkom [TAO RU0008943394 Axiuu Her
SBER SBER Coepbank ITAO RU0009029540 Axin Her
CHMF CHMF Cesepcrais [TAO RU0009046510 Axiuu Her
FLOT FLOT CoBkomduioT RUOOOAOJXNU8  [Aximu Her
SNGS SNGS Cypryraedreras [TAO RU0008926258 Axiuu Her
TATN TATN Tatuedrs [TAO RU0009033591 Akuuu Her
T T T-Texnonorun MKITAO RUO00AL07UL4  [Akuuu Her
PHOR PHOR DocArpo RUOOOAQJRKT8  [Akuuu Her
SBERP SBERP C6epbank [TAO RU0009029557 Axiuu Her
RUO00A10BFG2 Artomaunp05  [Atomsueprompom AO RUOOOAIOBFG2  [OGmurannn Her
RUO00A10C6L5 ArtomdHnp07  |AromsHepronpom AO RUOO0AL0C6L5  [OGmurammn Her
RUO00A10CT33 Atomaunp08  [Atomsueprompom AO RUOOOAIO0CT33  [OGmuranun Her
RUO00A108JV4 lasnKan3P2  [[asmpom kanmran OO0 RUO00A108JV4 O6uranuu Her
RUO00A105BY1 T'a3K3-28E Tasmpom kamutaa 000 RUOOOA105BY1  [OGmuranmn Her
RUO00A105A95 la3sK3-34]1 Tasnpom kanmran 000 RUOO0A105A95 O6nuranuu Her
RUO00A105RH2 T'a3K3-37]1 T'asmpom kammtaa 000 RUOOOAL05RH2  [OGmuranmn Her
RUO00A109B33 la3nu3P13R  [Tasmpom Hedrs ITAO RUOO0A109B33 O6uranuu Her
RUO00A10BKO09 T'a3mu3P14R  [Tasmpom Hedts TTAO RUOOOAL0BKO09  [O6muranmn Her
RUO00A10BK17 la3nu3P15R  [Tasmpom Hedrs ITAO RUO00A10BK17  [OGmurarmun Her
RUOO0A1083A6 HopHuxb1P7 [ITMK Hopwunsckuit Hukens ITAO RUOOOA1083A6 O6muranmn Her
RUO000A102DB2 I'TI5001P18P  [I'TIB Kb RUO00A102DB2  [OGmuramun Her
RUO00A102GJ8 I'TIB001P19P  [I'TIB KB RUO000A102GJ8 O6muranmn Her
RUOO0A105GW4 I'TI5001P22P  [I'IB KB RUOO0A105GW4  [OGmuranun Her
RUOOOA10ANZ8 Maruut5P01  |Maraur ITAO RUOOOAL10ANZ8 |O6aurauun Her
RUOO0AL0BOA2 Maruut5P03  [Maruut I[TAO RUOO0AL0BOA2  [OGmurarmn Her
RUOO0A10C618 Maruut4P08  [Maruut ITAO RUOO0A10C618 O6muranun Her
RUOO0A10BF48 SIHIEKCIP1  |MKITAO SHJAEKC RUOOOAL0BF48  [OGmurarun Her
RUOOOAL0CMTY SIHIAEKC1P2  |MKITAO AHJEKC RUOOOALIOCMTY  [OGmuranmn Her
RUO00A1083U4 MTC 2P-04 MTC ITAO RUO00A1083U4  [OGmurarmn Her
RUOO0A1083W0 MTC 2P-05 MTC ITAO RUOOOA1083WO0  [OGmuranmn Her
RUOO0A10BW62 MTC 2P-12 MTC ITAO RUOOOAL10BW62  [OGmuranun Her
RUOO0A10CQ85 MTC 1P-29 MTC ITAO RUOOOA10CQ85  [O6muranmn Her
RUO00AO0JUAHS PXJ1-30 061 [PXKJT OAO RUOO0AOJUAH8  |O6nuranmu Her
RUO00A108285 P 1P-32R  [PXKJI OAO RUO00A108285 O6muranun Her
RUOO0OAL0AUES PXXJ1 1P-36R  [PXKJ1 OAO RUOOOAIOAUES  [OGmuranun Her
RUOOOA10AZ45 P 1P-37R  [PXKJI OAO RUOOOA10AZ45  [OGmuranmn Her
RUOO0AL0AZ60 PXXJ1 1P-38R  [PXKJI OAO RUOO0AL0AZ60  [OGmurammn Her
RUOO0A10B115 PXXJ1 1P-40R  [PXKJT OAO RUOOOA10B115  [OGmuranmn Her
RUOO0AL0BGF2 PXXJ1 1P-42R  [PXK]1 OAO RUOO0ALOBGF2  [OGmuramun Her

Kateropws pucka knneHta [ KCYP ]
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Paspenienst

Kpatkoe
Kox akTusa Hemnoxpsitbie u (1)
(MockoBckasi Bupska) HAHMCHOBAHHE OMHTCHT ISIN Tn axcriza BpemeHHO HEMOKpPEITEIE
aKTHBA
TIO3UIIUH
RUOOOAL0BTAG PXXJ1 1P-43R  [PXKJI OAO RUOOOALOBTA6  [OGmuranmn Her
RUO00A10C8CO PXXJ1 1P-44R  [PXK]1 OAO RUOO0A10C8CO  [OGmurarun Her
RUOO0A10CDZ5 P 1P-45R  [PXKJ1 OAO RUOOOAL0CDZ5  [O6muranmn Her
RUO00A109X29 PocrenP12R  [Poctenexkom [TAO RUO00A109X29  [OGmurarun Her
RUO00AL0A349 PycI'um2P01  [PycT'uapo ITAO RUO00A10A349 O6uranuu Her
RUO00A10AEB8 Pycl'ux2P05  [Pyclmapo ITAO RUOO00AL0AEB8  |O6nuramuu Her
RUO00A10BRR4 PycI'um2P06  [Pycl'mapo ITAO RUOO0ALOBRR4  |O6nuramuu Her
RUO00A10CC24 Pycl'ux2P07  [Pycl'uapo [TAO RUO00AL0CC24  |O6nuramuu Her
RUO00A10BZH8 C6ep SbD7R  |C6epbank [TAO RUOOOAL0BZH8  [OGmuranmn Her
RUO00A10C8S6 C6ep ShD8R  [CGepbGank [TAO RUOO0A10C8S6 O6nuranuu Her
RUO00A109K40 DocArpo I12  [DocArpo RUOOOA109K40  [OGmuranmn Her
SU26207RMFS9 0D3 26207 Mundun Poccun RUO00DAQJS3W6  |OD3 Her
SU26212RMFS9 Od3 26212 Mun¢un Poccun RUOOOAQJTK38  [OD3 Her
SU26218RMFS6 0d3 26218 Mundun Poccun RUO0DAO0JVWA8  |OD3 Her
SU26219RMFS4 Od3 26219 Mun¢un Poccun RUOO0DAQJWMO7 _ [OD3 Her
SU26221RMFSO 0d3 26221 Mundun Poccun RUOO0DAQJXFM1 |O®3 Her
SU26224RMFS4 OD3 26224 Mun¢un Poccun RUOOOAOZYUA9 [O®3 Her
SU26225RMFS1 0D3 26225 Munudun Poccun RUOODAOZYUB7 |0®3 Her
SU26226RMFS9 OD3 26226 Mun¢un Poccun RUO00AOZZYW2 [OD3 Her
SU26228RMFS5 0D3 26228 Mundun Poccun RUO00A100A82 003 Her
SU26230RMFS1 OD3 26230 Mun¢un Poccun RUOOOAIO00EF5  [OD3 Her
SU26232RMFS7 0D3 26232 Mundun Poccun RUO00A1014N4  |O®D3 Her
SU26233RMFS5 Od3 26233 Mungun Poccun RUOO0A101F94 o3 Her
SU26235RMFSO 0D3 26235 Mundun Poccun RUO00A1028E3 003 Her
SU26236RMFS8 OD3 26236 Mun¢un Poccun RUOO0A102BT8  [OD3 Her
SU26237RMFS6 0d3 26237 Mundun Poccun RUO00A103827 003 Her
SU26238RMFS4 OD3 26238 Mun¢un Poccun RUOO0A1038V6  [OD3 Her
SU26239RMFS2 0D3 26239 Mundun Poccun RUO000A103901 003 Her
SU26240RMFS0 OD3 26240 Mun¢un Poccun RUOOOA103BRO  [OD3 Her
SU26241RMFS8 0D3 26241 Mundun Poccun RUO00A105FZ9 003 Her
SU26242RMFS6 OD3 26242 Mun¢un Poccun RUOOOAIO05RV3  [OD3 Her
SU26243RMFS4 0D3 26243 Mundun Poccun RUOO0AL06E90 003 Her
SU26244RMFS2 OD3 26244 Mun¢un Poccun RUO00A1074G2  [OD3 Her
SU26245RMFS9 0D3 26245 Mundun Poccun RUOOODAL08EG6  |O®D3 Her
SU26246RMFS7 OD3 26246 Mun¢un Poccun RUOOOAIO8EE1  [OD3 Her
SU26247RMFS5 0D3 26247 Mundun Poccun RUOO0A108EF8 003 Her
SU26248RMFS3 OD3 26248 Mun¢un Poccun RUOOOAI08EH4  [OD3 Her
SU26249RMFS1 0D3 26249 Mundun Poccun RUOODA10BVC8 |0®3 Her
SU26250RMFS9 OD3 26250 Mun¢un Poccun RUOOOALOBVH7 [O®3 Her
SU29007RMFSO 0O®3 29007 Mundun Poccun RUO00DAO0JVAMO  |OD3 Her
SU29008RMFS8 Od3 29008 Mun¢un Poccun RUO00AQJV4P3  [OD3 Her
SU29009RMFS6 O®3 29009 Mundun Poccun RUOODAOJV4ANS  |OD3 Her
SU29010RMFS4 Od3 29010 Mungun Poccun RUO00AOJV4Q1  [OD3 Her
SU29013RMFS8 0®3 29013 Mundun Poccun RUO0DAL01KT1 |O®3 Her
SU29015RMFS3 Od3 29015 Mun¢un Poccun RUOO0A1025A7  [OD3 Her
SU29016RMFS1 0®3 29016 Mundun Poccun RUO00A1025B5 003 Her
SU29018RMFS7 Od3 29018 Mun¢un Poccun RUOO0A102A31  [OD3 Her
SU29019RMFS5 0®3 29019 Mundun Poccun RUO00A102A49 003 Her
SU29020RMFS3 Od3 29020 Mun¢un Poccun RUO00A102BV4  [OD3 Her
SU29021RMFS1 0®3 29021 Mundun Poccun RUO00A105B11 003 Her
SU29022RMFS9 Od3 29022 Mun¢un Poccun RUOO0A105G16  [OD3 Her
SU29023RMFS7 0®3 29023 Mundun Poccun RUOO0A105L19 003 Her
SU29024RMFS5 Od3 29024 Mun¢un Poccun RUO00A1066D5  [OD3 Her
SU29025RMFS2 0®3 29025 Mundun Poccun RUO00A106Z61 003 Her
SU29027RMFS8 Od3 29027 Mun¢un Poccun RUOOOAI0AA93  [OD3 Her
SU52002RMFS1 0®3 52002 Munudun Poccun RUO0DA0ZYZ26 |O®3 Her
SU26252RMFS5 OD3 26252 Mungun Poccun RUOOOA10D4Y2  [OD3 Her
SU26251RMFS7 0®3 26251 Mundun Poccun RUOODAL0CKT3 |O®3 Her
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NEPEYEHDb JIMKBUJHOI'O UMYIIECTBA

st kinenToB ¢ [osbimensiM yposHeM pucka (KITYP) u Oco6biM ypoHeM prcka (KOVP)

PErMOH

BPOKEPCKASF KOMMAHUA

Jlnist KaXkI0T0 aKTHBA, 110 KOTOPOMyY pasperueHsl HenokpeiTeie mo3uimu 1 (1) BpeMeHHO HEMOKpBIThIC TO3ULHMH, CTABKH PHCKA

PacCUMTBIBAIOTCSA 1O (hOpMyIIaM:
—_ +
Diong krrve_ xove = R

Dsnortrrve kove =R

- JUTS ATTMHHBIX TTO3ULIKI

- JU1sl KOPOTKMX TO3HLIUI

Jlnst KaXKI0r0 aKTHBA, 110 KOTOPOMY He pasperueHsl HenmokpeiTsie no3uuuu u (1) BpeMeHHO HEMOKPBITHIC MO3ULIMH, CTABKH PUCKA

PacCUUTHIBAIOTCS 1O HOPMyITaM:
D, =R"
longKITVP_KOVP —

Dshortxrrve xove =0

- ISl JUTMHHBIX TTO3UIHI

- CTaBKa PUCKa HE PACCUNTHIBACTCS, TAK KaK 110 aKTUBY He pasperieHbl HemokpsITsie no3uumnu u (i)
BpemeHHO HETTOKPBITEIC HO3HIHH.

+ .
R" - 3snauenne Craku pucka nagenus uensi (%), paccuntsiBaemoit HKO HKII (AO), 1u1st COOTBETCTBYIOIIETO aKTHBA HA COOTBETCTBYIOLIYIO ATy JUIst

R’ - snauenne CraBku pucka pocra uensl (%), paccunrsiBaemoit HKO HKLL (AO), a1st COOTBETCTBYIOIIETO aKTHBA HA COOTBETCTBYFOLLYIO ATy ISt

Juamasona 2.

3nauenns R myGmukyrorest HKO HKL] (AO) u rocTymHbl Uist IPOCMOTPA 0 CCBUIKAM:

gHHaMI/l‘IECKHe DUCK-TTAPAMETPBI PHIHOYHBIX PUCKOB HA d)OHZlOBOM PBIHKE

2 JMHAMUYCCKUE PUCK-IIAPAMETPBI PIHOYHBIX PUCKOB HAa BAJIFOTHOM PBIHKE

Paspentenst
Kpatkoe
Kox akTuBa Hemnoxpsitbie u (1)
(MockoBckasi Bupska) HAHMCHOBAHHE OMHTCHT ISIN Tn axcriza BpeMeHHO HemnokphIThIe
aKTHBA
TO3UIIMH
RUB Py6mnu Bamora Jla
ALRS ALRS AK AJIPOCA ITAO RU0007252813 AKLHI Her
VTBR VTBR bauk BTh ITAO RUOOOAQJP5V6  |Axiun Her
GAZP GAZP Tasnpom [TAO RU0007661625 Axiuu Her
GMKN GMKN I'MK Hopunsckuit Hukens ITAO |[RU0007288411 Axuuu Her
IRAO IRAO Wnrep PAO ITAO RUOOOAOJPNM1  |Akuuu Her
X5 X5 Kopnoparusnbiii ientp MKC 5 TTARUO00A108X38 | Akunn Her
LKOH LKOH JIYKOMJI TAO RU0009024277 AKLHI Her
YDEX YDEX MKITAO SIHIEKC RUOOOA107T19  |Aximn Her
MOEX MOEX MMBE ITAO RUOOOAOJR4AL  |Axiun Her
MTSS MTSS MTC ITAO RU0007775219 Axuun Her
NLMK NLMK HJIMK ITAO RU0009046452 AKLHI Her
NVTK NVTK HOBATOK ITAO RUOOOAODKVS5 | Aktnn Her
PLZL PLZL Tlomoc ITAO RUOOOAOIJNAAS  |Akiuuu Her
RTKM RTKM Pocrenexkom ITAO RU0008943394 Axuuu Her
SBER SBER Coepbank [TAO RU0009029540 Axiuu Her
CHMF CHMF Cesepcrains [TAO RU0009046510 Axuuu Her
FLOT FLOT CoBkoMQuIoT RUOOOAOJXNUS  |Akiuu Her
SNGS SNGS Cyprytaedreras [TAO RU0008926258 Axuuu Her
TATN TATN Taruedrs [TAO RU0009033591 Axiuu Her
T T T-Texnonornun MKITAO RUOOOAL07UL4  |Axiun Her
PHOR PHOR DocArpo RUOOOAQJRKTS  |Akuuu Her
SBERP SBERP Coepbank ITAO RU0009029557 Axuun Her
RUO00A10BFG2 AtomsHp05 ArtomsHepronpom AO RUO00AL0BFG2  |O6Gnuraunu Her
RUO00A10C6L5 Atomaunp07 Atomsueprompom AO RUOOOAIOC6LS  |O6nurauun Her
RUO00A10CT33 Atom>HIp08 ArtomsHepronpom AO RUOO0AI0CT33  |OGuurauuun Her
RUO000A108JV4 T'a3nKan3P2 Tasmpom kamutaa 000 RUOOOA108JV4  |O6nurauun Her
RUOO0A105BY1 Ta3K3-28E Tasnpom kanmran 000 RUOO0A105BY1 |O6auraunuu Her
RUO00A105A95 T'a3K3-34]1 Tasmpom kamutaa 000 RUOOOAL05A95  |O6nurauun Her
RUOO00A105RH2 T'a3K3-37]] Tasnpom kanmran 000 RUOO00A105RH2  |O6auranuu Her
RUO000A109B33 T'a3mu3P13R Tasmpom Hedtb ITTAO RUOOOA109B33  |O6nurauun Her
RUO00A10BK09 la3nu3P14R Tasnpom Hedrb [TAO RUO00A10BKO09  |[O6nuraunu Her
RUO00A10BK17 T'a3mu3P15R Tasmpom Hedtb ITTAO RUO00A10BK17  |OGauraumn Her
RUO00A1083A6 HopHuxb1P7  [MK Hopuisckuii Hukens [TAO |RUO00A1083A6  |OGnurauun Her
RUO00A102DB2 I'TI5001P18P  [I'TIB KB RUOO0A102DB2  |O6nuranun Her
RUO000A102GJ8 I'TIB001P19P  [I'TIB KB RUO00A102GJ8  |OGuurauuu Her
RUOOOA105GW4 I'TI5001P22P  [I'TIB KB RUOOOA105GW4  |O6nuranun Her
RUOOOA10ANZ8 Maruut5P01 Maruut [IAO RUOOOA10ANZ8 |O6auramuu Her
RUOO0OA10B0A2 Maruut5P03 Maruut ITAO RUOOOA10B0A2  |OGmuramuu Her
RUO00DA10C618 Maruut4P08 Marsuur [TAO RUOO0A10C618  |OGuurauuun Her
RUOOOA10BF48 SIHIAEKCIP1  [MKITAO AHAEKC RUOOOALOBF48  |O6nurauun Her
RUOO0ALI0CMTY SIHIEKC1IP2  [MKITAO SHAEKC RUOOOALIOCMTY  |O6umranuun Her
RUOO0A1083U4 MTC 2P-04 MTC ITAO RUOO0A1083U4  |OGnurauun Her
RUO00A1083W0 MTC 2P-05 MTC ITAO RUOOOA1083W0  |O6uuranuun Her
RUOOOA10BW62 MTC 2P-12 MTC ITAO RUOOOA10BW62  |O6nuranun Her
RUOO0A10CQ85 MTC 1P-29 MTC ITAO RUOOOA10CQ85  |O6umranuun Her
RUOOOAOJUAHS PXKI-30 061 PXJ1 OAO RUOOOAQOJUAHS  |O6nuranun Her
RUO00A108785 P/ 1P-32R  [PXKJI OAO RUO00A108Z85  |OGuurauuun Her
RUOOOAL0AUES PXJI 1P-36R  [PXKJI OAO RUOOOALOAUES |O6nuranun Her
RUOO0A10AZ45 P 1P-37R  [PXKJI OAO RUOO0AL0AZ45  |OGuurauun Her
RUOOOAL0AZ60 P 1P-38R _ [PXKJT OAO RUOOOAI0AZ60  |Obnuraumun Her
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Paspenienst

Kpatkoe
Kox akTuBa Hemnoxpsitbie u (1)
(MockoBckasi Bupska) HAHMCHOBAHHE OMHTCHT ISIN Tn axcriza BpemeHHO HENMOKpEITEIE
aKTHBA
TO3UIIMH
RUOO0A10B115 PXJI 1P-40R  [PXKJT OAO RUOOOAI0B115  |OGnurauun Her
RUOO0AL0BGF2 PXXJ1 1P-42R  [PXKJI OAO RUOOOALIOBGF2  |O6uuranuun Her
RUOOOAL0BTAG PXJI 1P-43R  [PXKJI OAO RUOOOALOBTAG  |O6nuranun Her
RUO00A10C8CO PXXJT 1P-44R  [PXKJI OAO RUOOOAI0C8CO  |OGuurauuu Her
RUOO0A10CDZ5 P 1P-45R  [PXKJT OAO RUOOOA10CDZ5  |O6nuranun Her
RUO00A109X29 PocrenP12R Pocrenexkom [TAO RUO00A109X29  |OGuurauuun Her
RUO00A10A349 Pycl'ux2P01 Pycl'uapo ITAO RUO00A10A349  |[OGauranuu Her
RUOOOA10AEBS Pycl'ux2P05 Pycl'uapo [TAO RUOOOAL0AEB8 |O6muramuu Her
RUOOOA10BRR4 PycI'ux2P06 Pycl'uapo ITAO RUOOOA10BRR4  |OGmuramuu Her
RUO00A10CC24 Pycl'ux2P07 Pycl'uapo [TAO RUO00A10CC24  |OGauranuu Her
RUO00A10BZH8 Coep ShD7R Coepbank I[TAO RUO00A10BZH8  |OGauraumnn Her
RUO00A10C8S6 C6ep ShD8R C6epbank [TAO RUOOOA10C8S6  |OGuurauuun Her
RUO00A109K40 DocArpo I12 DocArpo RUOOOA109K40  |O6nurauun Her
SU26207RMFS9 0d3 26207 Mundun Poccun RUO00DA0JS3W6  |OD3 Her
SU26212RMFS9 OD3 26212 Mun¢un Poccun RUOOOAQJTK38  |O®3 Her
SU26218RMFS6 0d3 26218 Mundun Poccun RUO0DAOJVWA8  |OD3 Her
SU26219RMFS4 Od3 26219 Mun¢un Poccun RUOOODAQJWMO7 |03 Her
SU26221RMFSO 0D3 26221 Mundun Poccun RUO0DAOJXFM1 |OD3 Her
SU26224RMFS4 OD3 26224 Mun¢un Poccun RUOOOAOZYUA9 |03 Her
SU26225RMFS1 0D3 26225 Mundun Poccun RUOOOAOZYUB7 |O®3 Her
SU26226RMFS9 OD3 26226 Mun¢un Poccun RUOODAOZZYW2 |03 Her
SU26228RMFS5 0D3 26228 Mundun Poccun RUOO0DAL00A82 |OD3 Her
SU26230RMFS1 OD3 26230 Mun¢un Poccun RUOOOAI00EF5  |O®3 Her
SU26232RMFS7 0D3 26232 Mundun Poccun RUO00A1014N4  |OD3 Her
SU26233RMFS5 OD3 26233 Mun¢un Poccun RUOOOA101F94 |03 Her
SU26235RMFSO 0®3 26235 Mundun Poccun RUOO00A1028E3  |OD3 Her
SU26236RMFS8 OD3 26236 Mun¢un Poccun RUOO0A102BT8 |03 Her
SU26237RMFS6 0D3 26237 Mundun Poccun RUO00A1038Z27 |OD3 Her
SU26238RMFS4 OD3 26238 Mun¢un Poccun RUOO0A1038V6  |Od®3 Her
SU26239RMFS2 0d3 26239 Mundun Poccun RUO000A103901 003 Her
SU26240RMFS0 OD3 26240 Mun¢un Poccun RUOOOA103BRO |03 Her
SU26241RMFS8 0D3 26241 Mundun Poccun RUO00DAL05FZ9  |OD3 Her
SU26242RMFS6 OD3 26242 Mun¢un Poccun RUOOOAL05RV3 |03 Her
SU26243RMFS4 0D3 26243 Mundun Poccun RUOOODAL06E90  |OD3 Her
SU26244RMFS2 OD3 26244 Mun¢un Poccun RUO00A1074G2 |03 Her
SU26245RMFS9 0D3 26245 Mundun Poccun RUOOODAL08EG6E |OD3 Her
SU26246RMFS7 OD3 26246 Mun¢un Poccun RUOOOAIO08EEL  |O®3 Her
SU26247RMFS5 0D3 26247 Mundun Poccun RUOOOAL08EF8 |OD3 Her
SU26248RMFS3 OD3 26248 Mun¢un Poccun RUOOOAL08EH4 |03 Her
SU26249RMFS1 0D3 26249 Mundun Poccun RUOO0DAL0BVC8 |OD3 Her
SU26250RMFS9 OD3 26250 Mun¢un Poccun RUOOOAL0BVH7 |0®3 Her
SU29007RMFSO 0O®3 29007 Mundun Poccun RUO00AO0JVAMO  |OD3 Her
SU29008RMFS8 Od3 29008 Mun¢un Poccun RUOOOAQJV4P3 |03 Her
SU29009RMFS6 O®3 29009 Mundun Poccun RUO0DAOJVANS  |OD3 Her
SU29010RMFS4 Od3 29010 Mun¢un Poccun RUOO0AOJV4Q1 |03 Her
SU29013RMFS8 0®3 29013 Mundun Poccun RUOO0DAL01IKT1 |OD3 Her
SU29015RMFS3 Od3 29015 Mun¢un Poccun RUOO0A1025A7  |O®3 Her
SU29016RMFS1 0®3 29016 Mundun Poccun RUO00A1025B5 |OD3 Her
SU29018RMFS7 Od3 29018 Mun¢un Poccun RUOO0A102A31 |03 Her
SU29019RMFS5 0®3 29019 Mundun Poccun RUO00AL02A49  |OD3 Her
SU29020RMFS3 Od3 29020 Mun¢un Poccun RUO00A102BV4 |03 Her
SU29021RMFS1 0®3 29021 Mundun Poccun RUO00A105B11 |OD3 Her
SU29022RMFS9 Od3 29022 Mun¢un Poccun RUOO0A105G16 |O®3 Her
SU29023RMFS7 0®3 29023 Mundun Poccun RUOOODAL05L19 |OD3 Her
SU29024RMFS5 Od3 29024 Mun¢un Poccun RUOO0A1066D5  |O®3 Her
SU29025RMFS2 0®3 29025 Mundun Poccun RUO00A106Z61 |OD3 Her
SU29027RMFS8 Od3 29027 Mun¢un Poccun RUOOOAL0AA93 |03 Her
SU52002RMFS1 0O®3 52002 Mundun Poccun RUO00DA0ZYZ26 |OD3 Her
SU26252RMFS5 OD3 26252 Mun¢un Poccun RUOOOA10D4Y2 |03 Her
SU26251RMFS7 0®3 26251 Mundun Poccun RUOO0DALOCKT3 |OD3 Her
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