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BPOKEPCKAA KOMMAHUSA 4. A. 22, cTp. 1, aTax 21, nomelyexne A21,

komHata Ne 43

IepeyeHb aKTHBOB, NPHHHMAaeMbIX B OGecneveHne Map;KHHAIBHBIX ONlepaNuii,
JJ151 KJIHEHTOB €O cTaHAapTHBIM ypoBHeM pucka (KCYP) u noBbpimennsiM ypoBHeM pucka (KITYP)

JUnst KaJI0T0 aKTUBA PACCUUTBIBAIOTCS AUCKOHTUPYIoIHE Kod(duuuents! Dlong (mst JNIMHHBIX O3ULHIT) K
Dshort (u1st KOPOTKHX MO3HULNIA) CIIEAYIOMUM 00pa3oM:

Dlong =1-(1- R+)2
, T
Dshort =

R™ - 3nauenue CraBku pucka najienns uenst (%), paccuntsizaemoii HKO HKI[ (AO), Uisi COOTBETCTBYIOIIETO
aKTHBa Ha COOTBETCTBYIOILYIO Jaty st J{uanasona 2;
00- B OTHOLIEHUM aKTUBA ACHCTBYET 3alpeT KOPOTKHUX MPOAAK.

3nauenne R * my6muxyercss HKO HKII (AO) 1 Z0CTYIHO [1s1 IPOCMOTPA 1O CChLIKE:
https://www.nationalclearingcentre.ru/rates/fondMarketRates/ juist eHHbIX Oymar;
https://www.nationalclearingcentre.ru/rates/currMarketRates s Bamor

Koy akrnBa AxTuB Tun akruBa

RUB Py6nu Bamora
RUO000A0ZYU21 AJIb®A BO40 O6mrauun
RUO00A105HJ9 AJIbOAB2P18 O6auraunn
RUO00A105UWS5 AJIbOAB2P21 O6urauun
RUO000A106268 AJIbOAB2P22 O6auraunn
RUO00AL06AJ2 AJIbOAB2P23 O6urauun
RUO00A106KV6 AJIbOAB2P24 O6auraunn
RUOO0A107AM4 AJIbOAB2P25 O6urauuu
RUO00A107TH4 AJIbOAB2P26 O6auraunn
RUOO0A0JX5W4 AnbpabO-18 Oo6urannn
RUO00A0ZYBM4 AnbhabO-21 O6auraunn
RUO000A107613 BTB B1-309 O6uraunn
RUO00A106TM6 BTB 51-343 O6auraunn
RUO000A107B35 BTB B1-346 O6uraunn
RUO00A101TBO BOB 1P-19 O6auraunn
RUO00A1013P1 BOB1P-18 O6uraunn
RUO000A1031U3 BDB1P-26 O6auraunn
RUO00A105JU2 BOB1P-34 O6uraunn
RUO000A104748 BDB2P-33 O6auraunn
RUOO0AOZYLC4 Ta3mug 1 P4R Oo6nuranuu
RUO00A101137 Tasnad3P1R O6auraunn
RUO000A1017J5 Ta3mup3P2R O6mrannn
RUO00A101GJO Tasnad3P3R O6auraunn
RUOO0A105KPO Tasnad3P5R Oo6nurannu
RUOO0A106565 Ta3nad3P6R O6auraunn
RUO000A0JUV08 I'TI6 BO-10 Oo6nuranuu
RUO0O0AOZYEES5 I'TI6 BO-17 O6auraunn
RUO000A101350 T'TIB001P14P Oo6nuranuu
RUO000A101Z74 T'TIB001P17P O6auraunn
RUO000A102GJ8 T'TIB001P19P Oo6nuranuu
RUO000A104B46 T'TIB001P21P O6auraunn
RUO00A1064G3 T'TIE001P26P Oo6nuranuu
RUO00A106YH6 T'TIB003PO1P O6auraunn
RUO00A107A28 T'TIB005PO1P Oo6nuranuu
RUO00A107UA7 T'TIE005PO3P O6auraunn
RUO00A106938 HOBATOKIPI Oo6nuranuu
RUOO0A100VQ6 HopHuxb1P1 O6uraunn
RUOO0A105A61 HopHuxb1P2 O6uranuu
SU26207RMFS9 Od3 26207 Toc obmuranun
SU26212RMFS9 0OD3 26212 T'oc obauranuu
SU26218RMFS6 O®d3 26218 Toc obmuranun
SU26219RMFS4 0OD3 26219 T'oc obauranuu
SU26221RMFS0 Od3 26221 Toc obmuranun
SU26222RMFS8 0ODd3 26222 T'oc obnuranuu
SU26224RMFS4 Od3 26224 Toc obmuranun
SU26225RMFS1 0d3 26225 T'oc obauranuu
SU26226RMFS9 Od3 26226 Toc obmuranun
SU26228RMFS5 0OdD3 26228 T'oc obauranuu
SU26229RMFS3 O®d3 26229 Toc obmuranun
SU26230RMFS1 0Od3 26230 T'oc obauranuu
SU26232RMFS7 O®d3 26232 Toc obmuranun
SU26233RMFS5 0Od3 26233 T'oc obauranuu
SU26234RMFS3 Od3 26234 Toc obmuranuu
SU26235RMFSO 0D3 26235 Toc obimrannu




Koj akrusa AKTHB Tun akrusa
SU26236RMFS8 Od3 26236 Toc obmuranuu
SU26237RMFS6 0D3 26237 Toc obimraunu
SU26238RMFS4 Od3 26238 Toc obmuranuu
SU26239RMFS2 0D3 26239 Toc obimrannu
SU26240RMFSO Od3 26240 Toc obmuranuu
SU26241RMFS8 OD3 26241 Toc obimrannu
SU26242RMFS6 Od3 26242 Toc obmuranuu
SU26243RMFS4 0D3 26243 Toc obimrannu
SU26244RMFS2 Od3 26244 Toc obmuranuu
SU29006RMFS2 0D3 29006 Toc obamraunu
SU29007RMFSO Od3 29007 Toc obnuranuu
SU29008RMFS8 OD3 29008 Toc obamraunu
SU29009RMFS6 O®d3 29009 Toc obnuranuu
SU29010RMFS4 0329010 Toc obamraunu
SU29013RMFS8 Od3 29013 Toc obnuranuu
SU29014RMFS6 00329014 Toc obamraunu
SU29015RMFS3 Od3 29015 Toc obnuranuu
SU29016RMFS1 0329016 Toc obamraunu
SU29017RMFS9 Od3 29017 Toc obnuranuu
SU29018RMFS7 0329018 Toc obamraunu
SU29019RMFS5 Od3 29019 Toc obnuranuu
SU29020RMFS3 0D3 29020 Toc obamraunu
SU29021RMFS1 Od3 29021 Toc obnuranuu
SU29022RMFS9 0D3 29022 Toc obamraunu
SU29023RMFS7 O®d3 29023 Toc obnuranuu
SU29024RMFS5 0D3 29024 Toc obauraunu
SU29025RMFS2 0D3 29025 T'oc obimraunu
SU46020RMFS2 O®d3 46020 Toc obmuranun
SU52002RMFS1 O®3 52002 T'oc obimraunu
SU52003RMFS9 O®d3 52003 Toc obmuranun
SU52004RMFS7 OD3 52004 T'oc obumraunu
SU52005RMFS4 O®d3 52005 Toc obmuranun
RUO00A0ZYU05 PXJI 1P-05R O6uranuu
RUO00A0ZZ9R4 PXX]T 1P-07R O6auraunn
RUO00A1007Z2 PXJ 1P-13R Oo6urannn
RUO000A1008D7 PXX]T 1P-14R O6auraunn
RUOOOAL00HY9 PXJ 1P-16R Oo6urannn
RUO000A1010M4 PXXJI 1P-17R O6auraunn
RUOO0A101M04 PXJ 1P-20R Oo6urannn
RUO000A102QP4 PXXJI 1P-21R O6auraunn
RUO00A104SX0 PXJ 1P-24R Oo6uraunn
RUO00A106K43 PXX]T 1P-26R O6auraunn
RUOO0A106ZL5 PXJI 1P-28R O6auranuu
RUO000AO0JXNO5 PXXJIBOIPIR O6auraunn
RUO00A0JXQ44 PXJ[ BO1P2R Oburanuu
RUO00A0JXZB2 PXXJT BO1P4R O6auraunn
RUO00AQ0JTUBS PXX/I-28 061 O6urannn
RUOOOAO0JUAHS PXJI-30 060 Ob6nurannn
RUO00A0JSGVO PXJI-32 o6n O6auranuu
RUO00A1062L7 Poc6ank3P1 O6auraunn
RUO00A0JXQK2 Pocudr1P4 O6mrannn
RUO00A101SF3 Pocup12P10 O6auraunn
RUOO0AO0ZYT40 PocHp12P4 Oo6nuranuu
RUOO0A0JV1X3 Pocup1tb03 O6auraunn
RUO00A0JV219 Pocuprb09 Oo6urannu
RUOO0A105PH6 PoccernlP7 O6auraunn
RUOO0A106GD2 Pycl'unbIll1 Oo6urannu
RUO00A106ZU6 Pycl'unbIl12 OO6auranuu
RUO00A1057P8 Pycl'unpBIl6 O6smrannn
RUOO0A105HC4 Pycl'unpBIl7 Ob6nuranun
RUO00A105MW?2 PycI'nnpBIl8 OO6auraunn
RUOO0A105SL2 Pycl'unpBIl9 Ob6nuranun
RUO00A102YG7 Coep Sb25R O6smnrann
RUO00A103661 Coep Sb27R O6urannn
RUO00A103G42 Cbep Sb29R O6mnrann
RUOO0A103WV8 C6ep Sb33R O6urannn
RUO00A105SD9 Chep Sb42R O6mnrann
RUO00A1069P3 Coep Sb44R O6urannn
RUO00A103KG4 Coep SbDIR O6mnrann
RUOO0A1008W7 CeepctB06 O6urannn
RUO00A103DS4 CubypX 503 O6mnrann
RUOOOA104XW?2 CubypX1P01 O6urannn
RUO00A1010B7 TpupBO1P13 Oo6nuranuu
RUO00A0ZYDD9 TpupBO1P8 O6uraunn
RUOO0A0ZYJ91 OCK PC b4 Oo6nuraunu
RUO00A101CL5 OCK PC1P4 Ob6nuranuu




O61wecTBo € OrpaHUYEHHON OTBETCTBEHHOCTLIO Tenedom: +7 (495) 777 29 64
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A, A. 22, cTp. 1, aTax 21, nomeLyenune A21,

komHaTta Ne 43

@ PEFTMOH

IlepeyeHn aKTHBOB, NPHHUMAaeMbIX B OfecneyeHne MapKHHAILHBIX ONepPANUii,
JJIs1 KJIMEHTOB ¢ 0co0bIM ypoBHeM pucka (KOYP)

JUist KaXI0ro aKTHBA PACCUMTBIBAIOTCS AUCKOHTHpYOMIE Koddduuuentst Dlong (st JIMHHBIX MO3ULHIT) H
Dshort (u1s1 KOPOTKUX [TO3ULIIA) CIIEAYIOIIUM 0Opa3oM:

— pt
Dlong =R
, TIe
Dshort =

R™ - snauenne CraBkn pucka nageHus nenst (%), paccuntsiBaemoiit HKO HKII (AO), a1t COOTBETCTBYIOLIErO
aKTHBA Ha COOTBETCTBYIOIIYIO AaTy Juis Jlnama3ona 2;
00- B OTHOLICHHMH aKTHBA JEHCTBYET 3alpeT KOPOTKUX MPOAAX.

3nauenne R * ny6maxyercs HKO HKILI (AO) i ZOCTYIIHO JUIst IPOCMOTpA T10 CChIITKE:
https://www.nationalclearingcentre.ru/rates/fondMarketRates/ 17151 1ieHHBIX Oymar;
https://www.nationalclearingcentre.ru/rates/currMarketRates uist Basrot

Kop aktuBa AxTuB Tun akTuBa

RUB Py6an Bamora
RUO00AO0ZYU21 AJIb®A BO40 O6mHranun
RUO00A105HJ9 AJIb®AB2P18 O6urauun
RUOO00A105UWS5 AJIbOAB2P21 O6mHranun
RUO00A106268 AJIb®AB2P22 O6urauun
RUO00A106AJ2 AJIb®AB2P23 O6umHranun
RUOO0A106KV6 AJIbOAB2P24 O6vranuu
RUO00A107AM4 AJIb®AB2P25 O6mHranun
RUO00A107TH4 AJIbD®AB2P26 OOnurauuu
RUO00A0JX5W4 AnbhabO-18 OO6nuranun
RUOO0AO0ZYBM4 AnbhabO-21 O6auranun
RUO000A107613 BTE b1-309 O6mHranun
RUOO0A106TM6 BTE b1-343 O6vranuu
RUO00A107B35 BTE b1-346 O6mHranun
RUO00A101TBO BOb 1P-19 O6vranuu
RUO000A1013P1 BOB1P-18 OO6nuranun
RUO00A1031U3 BDB1P-26 O6nvranuu
RU000A105JU2 BOB1P-34 OO6nuranun
RUO00A104Z48 BDB2P-33 O6nvranuu
RUOO0AOZYLC4 T'aznud 1P4R OO6nuranun
RUO00A101137 Tasnud3PIR O6auranun
RU000A1017J5 Taznud3P2R OO6nuranun
RUO00A101GJO Ta3snad3P3R Ob6srannn
RUO000A105KP0O T'aznud3P5R OO6nuranun
RUO00A106565 Ta3nad3P6R Ob6urannn
RUO000A0JUV08 T'TIb BO-10 OO6nuranun
RUOOOAOZYEES I'TIb BO-17 Ob6urannn
RUO000A101350 T'TIB001P14P O6umranin
RUO00A101Z74 I'TIB001P17P Ob6urannn
RUO00A102GJ8 T'TIB001P19P O6umranin
RUO00A104B46 I'TIB001P21P Ob6rannn
RUO00A1064G3 T'TIB001P26P Ob6umranin
RUOO0A106YH6 T'TIB003PO1P O6nvranuu
RUO00A107A28 T'TIB005PO1P O6umranin
RUOO0A107UA7 T'TIB005P0O3P O6nvranuu
RUO00A106938 HOBATOKIP1 O6umranin
RUOO0A100VQ6 HopHukBb1P1 Ob6surannn
RUO00A105A61 HopHuxBb1P2 OOnurauun
SU26207RMFS9 03 26207 T'oc obsmrammmn
SU26212RMFS9 Od3 26212 T'oc obsuramuu
SU26218RMFS6 0326218 T'oc obsmrammmn
SU26219RMFS4 Od3 26219 T'oc oburamumu
SU26221RMFS0 OP3 26221 T'oc obnurarmn
SU26222RMFS8 Od3 26222 T'oc obsuramuu
SU26224RMFS4 0OD3 26224 T'oc obnurarmn
SU26225RMFS1 Od3 26225 T'oc oburamumu
SU26226RMFS9 03 26226 T'oc obsmranmmn
SU26228RMFS5 Od3 26228 T'oc oburamumu
SU26229RMFS3 03 26229 T'oc obsmrammmn
SU26230RMFS1 Od3 26230 T'oc obsuramuu
SU26232RMFS7 Od3 26232 T'oc obauranmmn
SU26233RMFS5 O®d3 26233 T'oc oburamumu
SU26234RMFS3 Od3 26234 T'oc obauranumn
SU26235RMFS0 0®d3 26235 T'oc obauranuu
SU26236RMFS8 Od3 26236 T'oc obauranumn




Kop aktuBa AKTHB Tun akTuBa
SU26237RMFS6 03 26237 T'oc obauramuu
SU26238RMFS4 O®d3 26238 I"oc obaurammun
SU26239RMFS2 0®3 26239 T'oc obauranuu
SU26240RMFSO O®d3 26240 I"oc obauramun
SU26241RMFS8 03 26241 T'oc obauramuu
SU26242RMFS6 Od3 26242 I"oc obaurammu
SU26243RMFS4 0®3 26243 T'oc obauramuu
SU26244RMFS2 Od3 26244 I"oc obauramun
SU29006RMFS2 O3 29006 T'oc obauranuu
SU29007RMFSO O®d3 29007 I"oc obauramun
SU29008RMFS8 O3 29008 T'oc obauranuu
SU29009RMFS6 O®d3 29009 I'oc obauramun
SU29010RMFS4 Od3 29010 T'oc obauranuu
SU29013RMFS8 Od3 29013 I'oc obauramun
SU29014RMFS6 Od3 29014 T'oc oburanuu
SU29015RMFS3 Od3 29015 I'oc obauramun
SU29016RMFS1 0Od3 29016 T'oc obauranuu
SU29017RMFS9 Od3 29017 I'oc obauramun
SU29018RMFS7 Od3 29018 T'oc oburanuu
SU29019RMFS5 Od3 29019 I'oc obauramun
SU29020RMFS3 O®d3 29020 T'oc obauranuu
SU29021RMFS1 Od3 29021 I"oc obauramun
SU29022RMFS9 O®d3 29022 T'oc obauranuu
SU29023RMFS7 Od3 29023 I'oc obauramun
SU29024RMFS5 Od3 29024 T'oc oburanuu
SU29025RMFS2 O®d3 29025 I'oc obauramun
SU46020RMFS2 Od3 46020 T'oc obauranuu
SU52002RMFS1 O®d3 52002 T'oc obmuramuu
SU52003RMFS9 03 52003 T'oc oburanmu
SU52004RMFS7 Od3 52004 T'oc obmuramuu
SU52005RMFS4 03 52005 T'oc obsuranuu
RUO00A0ZYUO05 PX]1 1P-05R O6uranun
RUO00A0ZZ9R4 PXXJ{ 1P-07R OOnurauuu
RUO00A1007Z2 PXJ1 1P-13R O6sranun
RUO00A1008D7 PXXJI 1P-14R Ob6sranun
RUOO0A100HY9 PXJ1 1P-16R O6ranmn
RUO00A1010M4 PXJI 1P-17R Ob6suranun
RUO00A101M04 PX]1 1P-20R O6uranun
RUO00A102QP4 PX 1P-21R Ob6uranun
RUO00A104SX0 PX]1 1P-24R O6sranun
RUO00A106K43 PX]T 1P-26R OOnurauuu
RUO00A106ZL5 PX]1 1P-28R O6ranmn
RUOO0AO0JXNO5 PXXJ] BOIPIR Ob6suranun
RUO00A0JXQ44 PXJ] BO1P2R O6sranuu
RUO00A0JXZB2 PXXJ] B01P4R Ob6srannn
RUO00A0JTU8S PXXJI-28 o6 O6sranuu
RUO00AO0JUAHS PX/I-30 061 OOnurauuu
RUO00A0JSGVO PXXJ1-32 o6 O6sranuu
RUO00A1062L7 Poc6ank3P1 Ob6urannn
RUO00A0JXQK2 Pocudr1P4 OO6nuranun
RUO00A101SF3 Pocudpt2P10 Ob6srannn
RUO00AO0ZYT40 Pocudp12P4 OO6nuranun
RUO00A0JV1X3 Pocudptb03 Ob6rannn
RU000A0JV219 Pocudp1509 OO6nuranun
RUOO0A105PH6 Poccetnl P7 O6nvranuu
RUO000A106GD2 PycT'unbIll1 OO6nuranun
RUO00A106ZU6 Pycl'uablIl12 O6nvranuu
RUO00A1057P8 PycT'unpBIl6 OO6nuranun
RUOOOA105HC4 Pycl'uapBbIl7 O6nuranun
RUO00A105MW?2 PycT'unpBII8 OOnurauun
RUOO0A105SL2 Pycl'uapbI19 O6mvranuu
RUO000A102YG7 C6ep Sb25R OOnurauun
RUO00A103661 Cbep Sb27R Ob6ranin
RUO000A103G42 C6ep Sb29R OOnurauun
RUOO0A103WV8 C6ep Sb33R Ob6uranin
RUO000A105SD9 C6ep Sb42R OOnurauun
RUOO00A1069P3 Cbep Sb44R Ob6ranin
RUO00A103KG4 C6ep SbDIR OOnurauun
RUOO0A1008W7 Ceepctb06 Ob6uranin
RUO000A103DS4 CubypX B03 OOnurauun
RUOO0A104XW?2 CunbypX1P01 QOnuranuu
RU000A1010B7 TpudBbOI1P13 OOnurauun
RUO00A0ZYDD9 TpapbO1P8 OO6muranun
RUO00A0ZYJ91 OCK PC B4 OOnurauun
RUO00A101CL5 OCK PC1P4 O6mmranun




