NH®OPMALINS O BHEBVPYKEBbIX CLESTKAX
C LIEHTPAJTbHbIM KOHTPATEHTOM,
GROUP  3aK10YEHHBIX HA PbIHKE CNdM 2Q2026

O6beM caenok ¢ MHCTPYMEHTaMM B K/IOYEBbIX TOYKax 3a nepuoa 2Q 2026

WHcTpymeHT/
FWD/NDF 25 345 394 076 P CpoK A

1w 2 133 505 880 P oIS 499 875 859 000 P
2W 1 445 299 002 P

T N AAE 1w 50 289 306 000 P
2M 248 922 900 P 2W 95 500 000 000 P
3M 1 510 546 000 P

M —— 1M 27 500 000 000 P
1Y 7 622 508 750 P 2M 100 000 000 P

i 2 133 505 880 P 3M 43 950 000 000 P
FXSWAP 163 121 117 700 P

W 48 364 668 000 P 6M 22 959 306 000 P
2W 35 074 783 000 B 9M 81 910 247 000 P
- — w o 50 o0
3M 32 581 922 500 P 2Y 27 002 000 000 P
6M 8 765 060 000 P

o TR 3Y 41 125 000 000 P
XCCY 487 869 672 034 P 4y 1 500 000 000 P
1w 8 014 155 700 P

T ——— 5Y 44 050 000 000 P
1M 183 002 675 100 P 6Y 2 425 000 000 P
2M 89 086 093 633 P 2y 25 000 000 P

3M 108 647 085 000 P

6M 54 994 938 600 £ oY 10 000 000 £

9M 18 537 160 000 P 10Y 270 000 000 P

1Y 1 881 564 000 P

Basis SWAP 27 000 000 000 P

3M 10 000 000 000 P 2 359 441 579 291 P
6M 10 000 000 000 P

9M 2 000 000 000 P

1Y 2 000 000 000 P

3Y 3000 000 000 P .

IRS Swap 1 155 877 536 482 P CyMMapHbIN 06beM CAENOK 33
1w 100 000 000 P

1M 370 000 000 000 P nepuoa 2Q 2026

3M 88 845 000 000 P

6M 87 849 000 000 P

M 42 414 036 482 P NHCTpyMeHT 06bem caenok
1Y 319 529 500 000 P

2Y 205 235 000 000 P

3Y 27 215 000 000 P FWD/NDF 34333215732 P
4:; ‘15 ggg 888 888 E FXSWAP 195 751 462 100 P
ZY —————r XCCY 563 213 613 233 P
10Y 10 000 000 P IRS Swap 1177 177 536 482 P
CAP 352 000 000 P Basis SWAP 27 000 000 000 P
3M 51 000 000 P oIS 499 875 859 000 P
6M 1 000 000 P Cap 352 000 000 P

1Y 200 000 000 P
lNpeacrasneHHas MH(bOpMaLI,MFI HOCUT UCKTHOYUTENIbHO CI'IpaBO‘-IHbIl\/II XapaKTep, OCHOBaHa Ha AaHHbIX, Noly4yaeMbiX U
06pa6aTbIBaEMbIX EVIp)Kel\;I, N HE UMEET B CBOEIN OCHOBE KaKMX-N1Bo CYG'beKTVIBHbIX oueHoK. [lpeacTaBneHHble AaHHble
N NHblE MHd’)OpMaLl,VIOHHbIe MaTepuasbl, pa3MeLllaeMbIe Ha CaﬁTe, HE ABNAI0TCA peKJ'IaMOﬁ N HE MOryT paCUueHMBATbCA B

KauyecTBe peKoMeHAALMIA, HanpaBaeHHbIX Ha NpuobpeTeHne Monb3oBaTensiMmM MHAHCOBLIX MHCTPYMEHTOB. MoapobHee
0 NpaBuIax Monb30BaHusl MHOPMaLIMEN, pa3MeLLaeMol Ha calite MockoBckoii Bupsku, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

NH®OPMALINS O BHEBVPYKEBbIX CLESTKAX
C LIEHTPAJTbHbIM KOHTPATEHTOM,
GROUP  3akI0YEHHBIX HA PbIHKE CNdM 1Q2026

O6beM caenok ¢ MHCTPYMEHTaMM B K/IOYEBbIX TOYKax 3a nepuoa 1Q 2026

UHCTpYyMeEHT/cpok 061beM caenok UHCcTpYyMeHT/cpok 061beM caenok

FWD/NDF 14533992573 P oIS 531 305 178 500 P
2 ol S A 2 1w 206 360 516 000 P
1M 5756774373 P
M 6742 413 000 P 2W 26 104 960 000 P
6M 1 803 222 000 P 1M 16 900 025 000 P

FXSWAP 189 789 211 190 # 2M 15 500 000 000 P
1w 124 692 769 690 P 3M 62 776 287 500 P
i‘(ﬁ\’ — ;gfl’ 53’;11 ‘1388 i 6M 48 751 390 000 P
oM 54323 000 £ 9M 46 460 000 000 £
3M 32 413 868 400 P 1y 49 600 000 000 #
9M 8 408 745 000 P 2Y 35 555 000 000 #
1Y 7 818 190 000 2 3Y 19 067 000 000 P

XCCY 295 511 993 540 £ 4y 1 650 000 000 £
1w 24 731 085 000 P 5y 2 580 000 000 P
2W 14 051 965 000 P
— bl Wror 1 598 805 575 803 P
3M 82 973 880 800 P
6M 13300436 340°P
9M 47 386 255 200 P
1Y 24 166 190 000 P
Basis SWAP 112 000 000 000 £
1y 112 000 000 000 £ C v

IR Swap 455 665 200 0008 YMMapHbI 06beM cAesokK 3a
1w 10 000 000 P nepuoa 1Q 2026
3M 70 872 200 000 2
6M 83 250 000 000 ?
9M 47 960 000 000 P WUHCTpyMeHT 06beM caenok
1y 121 725 000 000 P
2Y 92 705 000 000 ? FWD/NDF 58 059 717 183 P
3Y 26 688 000 000 2 FXSWAP 264 161 124 390 P
4y 1490 000 000 P XCCY 310737 027 500 P
5Y 9 760 000 000 P IRS Swap 473 052 400 000 P
7Y 420 000 000 2 Basis SWAP 112 000 000 000 P
8Y 385 000 000 P OIS 570805 178 500 £

9y 50 000 000 2 Wror 1788 815 447 573
10Y 350 000 000 P

lMpeacTaBneHHas UHGOpMaLMs HOCUT UCKTIOYUTENBHO CMPaBOYHbIN XapakTep, OCHOBaHa Ha AaHHbIX, MOAYYAEMbIX U
obpabaTbiBaeMbix BUpXKel, U He UMEET B CBOEN OCHOBE KaKMX-IMB0 CYyGbEKTMBHbIX OLEHOK. peAcTaBfieHHbIE AaHHbIE
U MHble MH(OPMALMOHHbLIE MaTepuanbl, pasMellaeMble Ha CaiiTe, He SBNSIOTCS PEKIaMOi U HE MOTYT pacLEHMBATLCA B
KauyecTBe peKoMeHAALMIA, HanpaBaeHHbIX Ha NpuobpeTeHne Monb3oBaTensiMmM MHAHCOBLIX MHCTPYMEHTOB. MoapobHee
0 NpaBuIax Monb30BaHusl MHOPMaLIMEN, pa3MeLLaeMol Ha calite MockoBckoii Bupsku, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

NHOOPMALMNA O BHEBUPXXEBbBIX CAEJIKAX
C LEHTPAJIbHbIM KOHTPAITEHTOM,
G ROU P 3AKJTIOMEHHbIX HA PbIHKE CN®Kn 4Q2025

O6beM caenok ¢ MHCTPYMEHTaMM B K/HOYEBbIX TOUKax 3a nepuoa 4Q 2025

P————

FWD/NDF 14 951 070 500 P .
16\, 289 900 000 P Basis SWAP 36 300 000 000 P
1M 327920000 P 6M 300000000 #
2M 81 200 000 P 1Y 20 000 000 000 P
3M 3640810500 % 5y 10 000 000 000 P
oM 106000000 % 7Y 6 000 000 000 P
1Y 9 905 240 000 P
FXSWAP 574 920 221 250 P oIS 659 251 707 555 ¢
1W 346 291 316 900 P 1W 218 900 000 000 P
2W 112 807 050 000 P W 26 500 000 000 P
1M 42 799 108 400 P ™ 13 828 380 855
2M 9 048 000 000 P
3M 59 343 345 950 P 2M 25 S 22D 00 2
6M 1247 400 000 P 3M 47 000 000 000 P
M 1108 000 000 £ 6M 89 937 000 000 P
1Y 2276000000 ° 9M 102 388 500 000 P
XCCY 612 880 220426 P
T T 1Y 107 992 606 700 P
2W 5571510 000 P 2Y 20 555 000 000 P
1M 86 468 435 600 £ 3y 2 870 000 000 P
2M 33829131676 P 2y 550 000 000 P
3M 112 208 790 900 P
6M 203 188 527 600 P = 27400000008
9M 29961 921 500 P 9y 40 000 000 P
1Y 108 789 352 450 P 10Y 40 000 000 P
2Y 28 446 454 700 P m 3 679 720 219 731 P
Basis SWAP
7 952 000 000 P
(XCCY) .
1Y 2 272 000 000 P CyMMapHbI 06beM caenok 3a
2Y 5 680 000 000 P nepuoa 4Q 2025
IR Swap 1773 465 000 000 P
i D
2M 405 000 000 000 P FX Ndf 28 225921900 P
3M 256 100 000 000 P FX Swap 600 533 215 350 P
6M 189 200 000 000 P oIS 750 751 707 554 P
9M 111 800 000 000 P Xcey 680 828 117 126 P
1y 226 550 000 000 P IRS 1796 465 000 000 P
2Y 188 750 000 000 P BASIS SWAP 36300 000 000 P
3y 66 185 000 000 P BASIS SWAP (XCCY) 7 952 000 000 P
4y 18 330 000 000 P L R L CEBLE
5Y 11 530 000 000 P
9y 20000 000 P

MpeacraBneHHas MHGOPMaLMS HOCUT UCKITIOUUTENBHO CNIPaBOYHBIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOAyYaeMbIX U
obpabatbiBaeMblx Bupxeid, U He MMEET B CBOEN OCHOBE Kakux-Mbo CyOGbEKTUBHbIX OLEHOK. MpeacTaBfieHHble AaHHblE
U MHble MHOPMaLIMOHHbIE MaTepuabl, pa3Mellaemble Ha CaliTe, He SBNSIOTCA peKnaMoi U He MOTYT pacLieHUBaTLCS B
KayecTBe peKkoMeHZaLmii, HarnpaBieHHbIX Ha npuobpeTeHue lMonb3oBaTensMu UHAHCOBLIX MHCTPYMEHTOB. MoapobHee
0 MpaBuax Nosib30BaHusl MHdOpMaLmeil, pasMelLaemMol Ha caiite MockoBckoi Bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

NHOOPMALMNA O BHEBUPXXEBbBIX CAEJIKAX
C UEHTPAJIbHbIM KOHTPAIFEHTOM,
3AKJTIOMEHHbIX HA PbIHKE CN®Kn 3Q2025

O6beM caenok ¢ MHCTPYMEHTaMM B K/HOYEBbIX TOUKax 3a nepuog 3Q 2025

FWD/NDF
3M
6M
1Y

FXSWAP
1W
2W
3w
1M
2M
3M
6M
1Y

XCCY
1W
iM
2M
3M
6M
9M
1Y
2Y
3Y
4Y
Basis SWAP
1Y
2Y
3Y

IR Swap
3M
6M
9M

1Y
2Y
3Y
4Y
5Y
6Y
8Y

8301 768 500 P

2 511 850 000 2
1429 053 500 P

4 360 865 000 P
356 878 945 450 P
178 334 078 800 P
93 560 869 750 P
578 301 000 P

62 550 745 900 P

6 105 500 000 P

10 943 600 000 P

1 478 500 000 P

3 327 350 000 P
261 844 088 709P
27 225 000 000 P
33 365 095 000 P
32 995 390 000 P
36 530 448 448 P
54 243 994 209 P

12 209 636 500 P
36 267 646 276 P
24773 396 776 P
4117 539 000 P
115 942 500 P

105 000 000 000 P
70 000 000 000 P

10 000 000 000 #

25 000 000 000 #
685 206 010 000 P
67 610 010 000 P
83 780 000 000 P
47 460 000 000 P
183 585 000 000 P
189 790 000 000 £
97 956 000 000 P

7 470 000 000 P

7 210 000 000 P

45 000 000 P

300 000 000 P

1101715010000°

1w 344 700 000 000 #
2W 123 200 000 000 P
1M 138 000 000 000 P
2M 90 500 000 000 P
3M 23 900 000 000 P
6M 65 000 010 000 P
oM 152 872 975 000 P
1Y 126 270 000 000 P
2Y 20 200 000 000 2
3Y 21 900 000 000 2
4Y 1 375 000 000 2
9Y 2 000 000 000 2

2 564 821 610 159

CyMMapHbIM 06bEM CAENOK 3a
nepuog 3Q 2025

FX Ndf 21 855 143 979 P
FX Swap 359 343 291 250 P
OIS 1132 685 010 000 P
XCCY 362 986 093 609 P
IRS 695 394 164 000 P
BASIS SWAP 105 000 000 000 P

2677 263 702837 P

lMpeacTaBneHHas UHGOpMaLMs HOCUT UCKTIOYUTENBHO CMPaBOYHbIN XapakTep, OCHOBaHa Ha AaHHbIX, MOAYYAEMbIX U
obpabaTbiBaeMbix BUpXKel, U He UMEET B CBOEN OCHOBE KaKMX-IMB0 CYyGbEKTMBHbIX OLEHOK. peAcTaBfieHHbIE AaHHbIE
U MHble MH(OPMALMOHHbLIE MaTepuanbl, pasMellaeMble Ha CaiiTe, He SBNSIOTCS PEKIaMOi U HE MOTYT pacLEHMBATLCA B
KauyecTBe peKoMeHAALMIA, HanpaBaeHHbIX Ha NpuobpeTeHne Monb3oBaTensiMmM MHAHCOBLIX MHCTPYMEHTOB. MoapobHee
0 NpaBuIax Monb30BaHusl MHOPMaLIMEN, pa3MeLLaeMol Ha calite MockoBckoii Bupsku, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

NHOOPMALINA O BHEBNPXXEBbBIX CAEJTIKAX
C LUEHTPAJIbHbIM KOHTPAFEHTOM,
GROUP  3aK10YEHHBIX HA PHIHKE CNdM 2Q2025
O6beM caenok ¢ MHCTPYMEHTaMM B K/IOYEBLIX TOUKax 3a nepuoa 2Q 2025

MHCTpyMeHT/cpok MHCTpyMeHT/ cpok

FWD/NDF SERSTEIGESIE IR Swap 484 044 200 000 P
3W 109 057 000 P M 50 000 000 000 P
2W S0 oy i 3M 78 750 000 000 P
ém %gﬁ ggg ggg E 6M 55 150 000 000 P
6M 813 405 300 P M 111 250 000 000 P

FXSWAP 223 163 525703 P 1Y 54 250 000 000 P
1W 100 536 007 557 B
2W 31 013 372 000 P 2Y o LY D A
1M 23233920 112 P 3Y 40 290 000 000 P
oM 19 960 615 000 P 4y 24 344 200 000 P
3M 33 386 164 034 P
6M 4 597 650 000 P Y SRR
9M 9 545 664 000 P oY 1520 000 000 £
1Y 890 133 000 P 7Y 8 160 000 000 P
GO UL T L vror | 1283206917 1972
oW 3 273 840 0002 P
1M 20 648 930 000 P
oM 11 617 380 000 P
3M 31 415 829 330 P
6M 28 029 742 000 P
9M 5 471 650 000 P
1Y 11 805 968 000 P
Basis SWAP 375 000 000 P
3y 375 000 000 P
oIS 431774 717 100 P CyMMapHbIl 06beM CAenoK 3a
1w 210 201 000 000 P nepuon 2Q 2025
2W 201 000 000 P
1M 2 000 000 000 £
2M 53 315 000 000 £ FX Ndf 2 599 346 481 P
3M S A QDD FX Swap 230 545 185 703 P
ol -~ oIS 432 634 617 100 P
9M 10 400 000 000 P SRR
1y 45 375 000 000 P 95/
>y 13389 717 100 IRS 511 809 200 000 P
SWAP 375 000 000P
3y 18 455 000 000 P BASIS
5Y 2 060 000 000 P
6Y 1 175 000 000 P
7Y 6 850 000 000 P
10Y 3 510 000 000 P

MpeacraBneHHast MHGOPMaLMS HOCUT UCKITIOUUTENTbHO CNPaBOYHBIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOAyYaeMbIX U
obpabatbiBaeMblx Bupxeid, U He UMEET B CBOEM OCHOBE KakuxX-Mb0o CyGbEKTUBHBIX OLIEHOK. MpeacTaBfieHHble AaHHblE
U MHble MHOPMaLIMOHHbIE MaTepuabl, pa3MellaemMble Ha CaliTe, He SBNSIIOTCA peKknaMoi U He MOTYT pacLieHUBATLCS B
KauecTBe peKOMeHZaLui, HanpaBfeHHbIX Ha NpuobpeTeHune lMonb3oBaTensMmn GUHAHCOBLIX MHCTPYMeHTOB. MoapobHee
0 MpaBuax Nosib30BaHUs MHQOPMaLMel, pa3melLaeMol Ha caite MockoBckoii bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

NHOOPMALMNA O BHEBUPXXEBbBIX CAEJIKAX
C LEHTPAJIbHbIM KOHTPAITEHTOM,
3AKJTIOYEHHbIX HA PbIHKE CIMN®u 1Q2025

O6beM caenok ¢ MHCTPYMEHTaMM B K/IOYEBLIX TOUKax 3a nepuoa 1Q 2025

FWD/NDF 10320199 210P
1w 1312715750 P
2W 175 393 400 P
3M 1 956 214 000 P
6M 6 875 876 060 P

FXSWAP 165 477 685 000P
1w 47 023 591 000 P
2W 36 485 650 000 P
1M 13 519 448 000 P
2M 25 301 225 000 P
3M 18 527 019 000 P
6M 21 153 592 000 P
oM 2 311 440 000 £
1Y 1155 720 000 P

XCCY 12743 991 000 P
3M 6 367 845 000 P
6M 5730 500 000 P
9M 379 886 000 P
1Y 265 760 000 P

Basis SWAP 16 000 000 000 P
3M 10 000 000 000 £
6M 5000 000 000 £
3Y 1 000 000 000 P
OIS 51 489 563 000 P
1w 500 000 000 2
2W 500 000 000 2
1M 1 010 000 000 P
2M 3 000 000 000 £
3M 3 624 563 000 £
6M 1 800 000 000 P
9M 1 600 000 000 P

1Y 14 900 000 000 £
2Y 12 800 000 000 P
3Y 8 665 000 000 P
5Y 790 000 000 2
6Y 200 000 000 2
9y 50 000 000 P
10Y 2 050 000 000 P

T—

IR Swap 836 509 000 000 P
1W 20 000 000 P
M 240 000 000 000 P
3M 163 400 000 000 P
5M 11 250 000 000 P
6M 79 200 000 000 P
M 30 800 000 000 £
10M 10 000 000 000 P
1Y 152 080 000 000 P
2Y 60 314 000 000 P
3Y 62 105 000 000 P
4Y 16 315 000 000 P
5Y 8 795 000 000 P
6Y 400 000 000 P
7Y 430 000 000 P
8Y 500 000 000 P
9Y 600 000 000 P
10Y 300 000 000 P

| uror | 1079796447 210P

CyMMapHbIM 06bEM CAENOK 3a
nepuog 1Q 2025

FX Ndf 32 876 562 600 P
FX Swap 173 089 485 000 2
OIS 54 489 563 000 P
XCCY 18 532 457 000 P
IRS 841 889 000 000 P
BASIS SWAP 16 000 000 000 P

MpeacraBneHHast MHGOPMaLMS HOCUT UCKITIOUUTENTbHO CNPaBOYHBIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOAyYaeMbIX U
obpabatbiBaeMblx Bupxeid, U He UMEET B CBOEM OCHOBE KakuxX-Mb0o CyGbEKTUBHBIX OLIEHOK. MpeacTaBfieHHble AaHHblE
U MHble MHOPMaLIMOHHbIE MaTepuabl, pa3MellaemMble Ha CaliTe, He SBNSIIOTCA peKknaMoi U He MOTYT pacLieHUBATLCS B
KauecTBe peKOMeHZaLui, HanpaBfeHHbIX Ha NpuobpeTeHune lMonb3oBaTensMmn GUHAHCOBLIX MHCTPYMeHTOB. MoapobHee
0 MpaBuax Nosib30BaHUs MHQOPMaLMel, pa3melLaeMol Ha caite MockoBckoii bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

NHOOPMALMNA O BHEBUPXXEBbBIX CAEJIKAX

C UEHTPAJIbHbIM KOHTPAIFEHTOM,

3AKJTIO4EHHbIX HA PbIHKE ClNou 4Q2024

O6beM caenok ¢ MHCTPYMEHTaMM B KNIOYEBLIX TOYKax 3a nepuoa 4Q 2024

FWD/NDF
1w
3M
6M

1Y
XCCY
1w
2W
1M
3M
6M
1Y
2Y
4Y
5Y
(0) )
1w
2W
1M
3M
6M
oM
1Y
2Y
3Y
4Y
5Y
6Y
9Y

MUHCcTpYyMeHT/Ccpok 06beM caenok

3254163 000P
1 168 975 000 P
1702 408 000 P

331 772 000 P

51 008 000 P

14 293 133560 P
4 075 148 360 P
3007 730 100 P

2 979 856 600 P
13 498 850 P
3197 970 500 P
475 717 450 P
408 223 200 P

67 494 250 P

67 494 250 P

478 215 215100P
15474 101 800 P
205 408 638 900 P
200 374 101 800 P
32 200 000 000 P
5400 000 000 ¢
1014 688 600 P

6 679 342 000 P

1 837 000 000 £

8 235 000 000 2
750 000 000 P
679 342 000 P

160 000 000 P

3 000 000 P

IR Swap

1w
2W
3W
M
3M
6M
oM
1Y
2Y
3Y
4Y
5Y
6Y
7Y
8Y
9Y

582773 019 297 P

20 000 000 P

1 000 000 P

1 000 000 P

180 000 000 000 P
107 150 000 000 P
72 260 019 297 P
28 350 000 000 P
102 735 000 000 P
38 050 000 000 P
21 745 000 000 P
11 930 000 000 P
13 480 000 000 P
6 660 000 000 P
280 000 000 P

110 000 000 P

1 000 000 P

| wror | 1078535530956P

CyMMapHbI 06bEM CAENOK 33

nepuoa 4Q 2024

“icrpymenr | ovven caenox
FX Ndf 114 170 929 643 P
FX Swap 88 441 967 381 P
OIS 498 217 009 500 P
XCCY 25 790 867 920 P
IRS 670 861 370 297 £

MpeacraBneHHast MHGOPMaLMS HOCUT UCKITIOUUTENTbHO CNPaBOYHBIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOAyYaeMbIX U
obpabatbiBaeMblx Bupxeid, U He UMEET B CBOEM OCHOBE KakuxX-Mb0o CyGbEKTUBHBIX OLIEHOK. MpeacTaBfieHHble AaHHblE
U MHble MHOPMaLIMOHHbIE MaTepuabl, pa3MellaemMble Ha CaliTe, He SBNSIIOTCA peKknaMoi U He MOTYT pacLieHUBATLCS B
KauecTBe peKOMeHZaLui, HanpaBfeHHbIX Ha NpuobpeTeHune lMonb3oBaTensMmn GUHAHCOBLIX MHCTPYMeHTOB. MoapobHee
0 MpaBuax Nosib30BaHUs MHQOPMaLMel, pa3melLaeMol Ha caite MockoBckoii bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

NHOOPMALIMA O BHEBUPXXEBBIX CAEJTIKAX
C LUEHTPAJIbHbIM KOHTPAFEHTOM,
GROUP  3aKI0YEHHBIX HA PbIHKE CNdM 3Q2024
O6beM caenok ¢ MHCTPYMEHTaMM B KNOYEBLIX TOYKax 3a nepuoa 3Q 2024

FWD/NDF 5 261 804 500 P o:s 193 373 358 400 P
1w 950 820 000 P 1218 289 000 P
M 1 360 269 500 P 2W 13 621 600 000 P
3M 2 485 565 000 P M 76 517 000 000 P
6M 465 150 000 P 2M 15 920 151 000 P
FXSWAP 626 386 412 830 P 3M 59 954 448 400 P
1w 584 730 837 900 P 6M 10 092 360 000 P
2W 190 284 640 P 9M 4 294 510 000 P
M 24 343 680 700 P 1Y 100 000 000 P
2M 5 525 476 200 P 2y 1 000 000 000 P
3M 11 596 133 390 P 3y 7 115 000 000 P
IR Swap 497 136 000 000 P 4y 3300 000 000 P
M 58 000 000 000 P 7Y 140 000 000 P
2M 122 000 000 000 P 8Y 60 000 000 P
3M 101 702 000 000 P 10Y 40 000 000 P
6M 77 100 000 000 P 1361 426 457 530 P
9M 4200 000 000 P
— ——— CyMMapHbI 06beM CieoK 3a
3y 16 239 000 000 P nepuoa 3Q 2024
4y 700 000 000 P
oY 500 000 000 P UHcTpymeHT 061bem caenok
7Y 240 000 000 P
o A Fx NDF 81031 657 580 P
9y 100 000 000 P
T 20I00I000lE Fx Swap 683 395 731 812 P
Xccy 27 224 861 800 P IR Swap 497 286 000 000 P
1w 6 970 354 500 P
iM 12 511 826 500 £ OIS 193 393 158 400 P
2M 1 897 108 500 P ,
M Ehrietnydd Basis Swap 149 076 000 000 P
6M 656 953 000 P XCCY 31 510 257 500 P

2Y 118 992 800 P
Basis Swap 12 044 020 000 P 1 635 692 805 291 P

MpeacraBneHHast MHGOPMaLMS HOCUT UCKITIOUUTENTbHO CNPaBOYHBIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOAyYaeMbIX U
obpabatbiBaeMblx Bupxeid, U He UMEET B CBOEM OCHOBE KakuxX-Mb0o CyGbEKTUBHBIX OLIEHOK. MpeacTaBfieHHble AaHHblE
U MHble MHOPMaLIMOHHbIE MaTepuabl, pa3MellaemMble Ha CaliTe, He SBNSIIOTCA peKknaMoi U He MOTYT pacLieHUBATLCS B
KauecTBe peKOMeHZaLui, HanpaBfeHHbIX Ha NpuobpeTeHune lMonb3oBaTensMmn GUHAHCOBLIX MHCTPYMeHTOB. MoapobHee
0 MpaBuax Nosib30BaHUs MHQOPMaLMel, pa3melLaeMol Ha caite MockoBckoii bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

NHOOPMALUNA O BHEBUPXXEBbIX COEJTIKAX
C UEHTPAJIbHbIM KOHTPAIFEHTOM,
3AKJTHIOYEHHbIX HA PbIHKE ClMNou 2Q2024

O6beM caenok ¢ MHCTPYMEHTaMM B KNHOYEBLIX TOYKax 3a nepuoa 2Q 2024

Ancrpywenr/cpor

FWD/NDF 72 815499 700 P
1w 41 225 563 400 P
1M 7 747 262 500 P
3M 6 154 140 800 P
6M 5753415 000 P
oM 11 935 118 000 P

FXSWAP 1342555096 723 P
1w 1035970 259 178
2W 48 588 523 499 P
3W 98 504 000 000 P
1M 64 140 028 717 P
2M 3 014 100 000 £
3M 75 021 739 080 2
6M 17 123 503 000 P
1Y 192 943 250 2

IR Swap 746 816 000 000 P
1M 332 000 000 000 2
3M 50 700 000 000 2
6M 75 769 000 000 2
oM 26 500 000 000 2
1Y 113 750 000 000 P
2Y 67 550 000 000 P
3Y 34 771 000 000 2
4Y 29 300 000 000 2
5Y 9 200 000 000 P
6Y 2 180 000 000 P
7Y 300 000 000 P
8Y 1 325 000 000 P
10Y 3471 000 000 P

XCCY 12 493 292 500 P
1w 2 472 374 000 P
2W 1836 145 500 P
1M 1836 145 500 P
3M 1224 097 000 P
oM 649 005 500 P
1Y 1277 741 000 P
2Y 646 771 000 P
5Y 2 551 013 000 P

Basis Swap 14 790 770 000 P
3M 2 450 770 000 P
6M 6 340 000 000 P
1Y 6 000 000 000 £

91 635 000 000 P
1W 5100 000 000
2w 1100 000 000
M 2 200 000 000 2
2M 2 600 000 000
3M 6 600 000 000 2
6M 2 950 000 000
oM 2 200 000 000 2
1y 24 500 000 000 2
2y 17 350 000 000 P
3y 25 785 000 000 P
ay 1000 000 000 £
5Y 250 000 000 £

CyMMapHbIM 06bEM CAENOK 3a
nepunopg 2Q 2024

Fx 470 500 000 P

Fx NDF 175 103 240 337 P
Fx Swap 1450 096 425 723 P
IR Swap 759 316 000 000 P
OIS 108 935 000 000 P
Basis Swap 14 790 770 000 P
XCCY 12 493 292 500 P

2 521 205 228 560

MpeacraBneHHast MHGOPMaLMS HOCUT UCKITIOUUTENTbHO CNPaBOYHBIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOAyYaeMbIX U
obpabatbiBaeMblx Bupxeid, U He UMEET B CBOEM OCHOBE KakuxX-Mb0o CyGbEKTUBHBIX OLIEHOK. MpeacTaBfieHHble AaHHblE
U MHble MHOPMaLIMOHHbIE MaTepuabl, pa3MellaemMble Ha CaliTe, He SBNSIIOTCA peKknaMoi U He MOTYT pacLieHUBATLCS B
KauecTBe peKOMeHZaLui, HanpaBfeHHbIX Ha NpuobpeTeHune lMonb3oBaTensMmn GUHAHCOBLIX MHCTPYMeHTOB. MoapobHee
0 MpaBuax Nosib30BaHUs MHQOPMaLMel, pa3melLaeMol Ha caite MockoBckoii bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

O6beM caenoK C MHCTPYMEeHTaMu
B K/IIOYEBbIX TOYKAX 3a nepuos

1Q 2024

ncrpymnr/cpox

NDF
iM
3M
6M

Fx Swap

1w
2W
3W
iM
2M
3M
6M
oM

IR Swap

M
2M
6M
oM
1Y
2Y
3Y
4Y
5Y
6Y
7Y
10Y

OIS
1w
2W
M
3M
6M
oM
1Y
2Y
3Y
4Y
5Y
7Y
8Y
9Y

10Y
XCCY

1w
2W
M
3M
6M
oM
1Y
2Y
5Y

6 749 535 000 P
296 360 000 P
1766 750 000 P

4 686 425 000 P

973 006 304 984 P

412 520 038 228 P
385 315 369 056 P
1811 778 000 P
83 731 460 000 P
11 784 000 000 P
76 528 370 250 P
1 252 505 500 P
62 783 950 P

490 859 000 000 P

230 000 000 000 P
56 000 000 000 £
34 000 000 000 £
20 400 000 000 £
51 400 000 000 £
40 510 000 000 P
16 400 000 000 P
23 974 000 000 P
14 600 000 000 P

450 000 000 P
2 325000 000 P
800 000 000 £

145 854 612 500 P

300 000 000 £
300 000 000 #
100 000 000 2

20 859 612 500 P
26 755 000 000 P
19 020 000 000 P
20 390 000 000 £
25 200 000 000 P
7 585 000 000 P
1 300 000 000 P
5 850 000 000 P
200 000 000 £

3 950 000 000 P
850 000 000 2

13 195 000 000 P
9 255 310 750 P
633 592 000 P
122 113 500 P
1916 015 000 P
2493722 000 P
310 078 750 P
760 198 000 P

1 298 986 800 P
1 083 343 700 P
637 261 000 P

1 625 724 763 234 P

NHOOPMALMNA O BHEBUPXXEBbBIX CAEJIKAX
C UEHTPAJIbHbIM KOHTPAIFEHTOM,
3AKJTIOYEHHbIX HA PbIHKE ClMNou 1Q2024

CyMMapHbI 06beM CAENoK 3a
nepvoa
1Q 2024

18 450 977 350

Fx NDF 226 375 556 978 P
Fx Swap 999 040 424 041 P
IR Swap 494 209 000 000 P
oIS 145 954 612 500 P
XCCY 9 255 310 750 P

 Mror | 1 893 285 881 618 P

MpeacraBneHHas MHQOPMALMSA HOCUT UCKIIOYUTENTBHO
CMpaBOYHbIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOMYyYaEMbIX 1
06pabaTbiBaeMbix BUpeld, U He MMEET B CBOEI OCHOBE
KaKMX-JIM60 Cy6bEKTUBHbIX OLIEHOK.

lMpeacTaBneHHblE AaHHbIE U UHBbIE MH(OPMALIMOHHbIE
MaTepuasbl, pa3MellaeMble Ha CaiTe, He SBNSIIOTCS peknaMoii
¥ He MOryT pacLieHMBaTbCS B KaUECTBE PEKOMEHAALNN,
HarpaB/eHHbIX Ha NpMobpeTeHue Monb3oBaTENSIMM
(bMHAHCOBBIX UHCTPYMEHTOB.

MoapobHee o npaBunax Nonb3oBaHUS MHDOPMaLIMEN,
pa3MeLLaemMoi Ha cante MockoBCKoin Bupxu,

agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

O6beM caenoK C MHCTPYMEeHTaMu
B K/IIOYEBbIX TOYKAX 3a nepuos
4Q 2023

Wncrpymes cpor

Fx NDF 186 488 982 400 P
1w 46 870 000 000 P
1M 10 761 449 600 P
3M 24 807 045 000 P
6M 67 145911 800 P
9M 36 904 576 000 P

Fx Swap 398 741 955 600 P
1w 105 703 078 500 P
2W 59 756 619 000 P
3W 4 675 000 000 P
1M 57 347 500 000 P
2M 77 316 000 000 P
3M 82 498 158 100 P
6M 11 445 600 000 P

IR Swap 443 750 000 000 P
3M 39 500 000 000 P
6M 35 800 000 000 P
9M 5500 000 000 2
1Y 160 425 000 000 P
2Y 71 600 000 000 P
3Y 71 650 000 000 P
4Y 38 525 000 000 P
5Y 20 250 000 000 P
6Y 300 000 000 P
QY 200 000 000 P

(o) 1 185 858 085 500 P
1w 6 000 000 P
1M 10 000 000 000 P
3M 34 588 040 000 2
6M 33 037 940 000 P
I9M 27 800 000 000 P
1Y 16 181 105 500 P
2Y 6 900 000 000 P
3Y 29 385 000 000 P
4Y 26 400 000 000 P
5Y 1 160 000 000 P
6Y 400 000 000 £

Basis Swap 89 132108 700 P
Tom/1W 128 700 R
Tom/1Y 89 131 980 000 P

XCCY 14 521 593 700 P
Tom/1Y 14 521 593 700 P

1318 492 725 900 P

NHOOPMALMNA O BHEBUPXXEBbBIX CAEJIKAX
C LEHTPAJIbHbIM KOHTPAITEHTOM,
3AKJTHIOYEHHbIX HA PbIHKE ClrNou 4Q2023

CyMMapHbI 06beM CAENoK 3a

nepvion

4Q 2023
Fx 9 469 015 000 P
Fx NDF 339 046 714 500 P
Fx Swap 604 146 075 415 P
IR Swap 458 350 000 000 R

OIS 211 218 185 500 P
Basis Swap 89 132 108 700 P
XCCY 14 521 593 700 P

1 725 883 692 815 P

MpeacTasneHHas UHAOPMALINS HOCUT UCKIOUNUTENBHO
CMpaBOYHbIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOMYyYaEMbIX 1
obpabaTbiBaeMblx BUpXKell, U He UMEET B CBOE OCHOBE
KaKUX-NIM60 CyOLEKTUBHBIX OLIEHOK.

MpeacTaBneHHble AaHHbIe U MHblE MHAOPMALMOHHbIE
MaTepuarbl, pasMelliaeMble Ha CaliTe, He SBASAOTCA pekiaMon
Y HE MOTYT PacLEHNBATLCA B KAYECTBE PEKOMEHAALIMI,
HampaBeHHbIX Ha NpuobpeTeHne Monb3oBaTensMu
(PMHAHCOBbIX UHCTPYMEHTOB.

MoapobHee o npaBunax Nonb3oBaHUS MHDOPMaLIMEN,
pa3MeLLaemMoi Ha cante MockoBCKoin Bupxu,

agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

NHOOPMALMA O BHEBNPXKEBbIX CAEJIKAX C
LEHTPAJIBHbIM KOHTPATEHTOM, 3AKJIKOYEHHbIX HA
PbIHKE ClNou 3Q2023

O6bEM CAENOK C MHCTPYMEHTaMM
B K/IIOYEBbLIX TOYKAX 3a nepuon
3Q 2023

o
CPOK

Fx NDF 2 641 630 760 P
1w 2 641 630 760 P
Fx NDF 45 927 349 071 P
6M 33 900 634 270
3M 6 825 096 051 P
1Y 5201 618 750 P
Fx Swap 504 992 313 410°P
1w 220 451 093 250 P
2W 74 985 064 910 P
3W 4 800 000 000 2
1M 88 220 655 250 P
2M 17 646 000 000 P
3M 83 529 000 000 2
4M 6 350 000 000 £
5M 630 000 000 P
6M 8 380 500 000 #
IR Swap 441 987 000 000 P
3M 55 100 000 000 2
6M 22 250 000 000 £
oM 18 250 000 000 P
1Y 184 252 000 000 P
2Y 58 700 000 000 2
3Y 61 400 000 000 2
4Y 7 025 000 000 £
5Y 31 760 000 000 2
6Y 3 250 000 000 £
OIS 140 676 000 000 P
3M 45 530 000 000 2
6M 47 460 000 000 2
oM 24 900 000 000 P
1Y 8 601 000 000 P
2Y 3 600 000 000 P
3Y 7 405 000 000 P
4Y 500 000 000 P
5Y 2 160 000 000 £
6Y 520 000 000 P

Mror = | 1136 224 293 241 F

CyMMapHbIM 06bEM CAENOK 33
nepwoa
3Q 2023

22 297 807 260 P

Fx NDF 92 275 344 071 2
Fx Swap 528 552 728 310 P
IR Swap 449 987 000 000 P

OIS 141 076 000 000 P

1234 188 879 641 P

MpeacraBneHHas MHQOPMALMSA HOCUT UCKIIOYUTENTBHO
CMpaBOYHbIN XapaKTep, OCHOBaHa Ha AaHHbIX, MOMYyYaEMbIX 1
06pabaTbiBaeMbix BUpeld, U He MMEET B CBOEI OCHOBE
KaKMX-JIM60 Cy6bEKTUBHbIX OLIEHOK.

lMpeacTaBneHHblE AaHHbIE U UHBbIE MH(OPMALIMOHHbIE
MaTepuasbl, pa3MellaeMble Ha CaiTe, He SBNSIIOTCS peknaMoii
¥ He MOryT pacLieHMBaTbCS B KaUECTBE PEKOMEHAALNN,
HarpaB/eHHbIX Ha NpMobpeTeHue Monb3oBaTENSIMM
(bMHAHCOBBIX UHCTPYMEHTOB.

MoapobHee o npaBunax Nonb3oBaHUS MHDOPMaLIMEN,
pa3MeLLaemMoi Ha cante MockoBCKoin Bupxu,

agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

NHOOPMALMA O BHEBNPXKEBbIX CAEJIKAX C
LEHTPAJIBHbIM KOHTPATEHTOM, 3AKJIKOYEHHbIX HA
PbIHKE ClNou 2Q2023

O6bEM CAENOK C MHCTPYMEHTaMM
B K/IIOYEBbLIX TOYKAX 3a nepuon

2Q 2023
CPOK
Fx NDF 4 198 500 000 £
2M 4 198 500 000 £
Fx Swap 378 140 485 406 P
Tom/1W 170154 489 716 P
Tom/2W 29911737 190,
Tom/1M 123 994 600 000 P
Tom/3M 36 523 000 000 P
Tom/6M 13 141 808 000 P
Tom/2Y 1622324000 %P
Tom/3Y 2792526 500 P
IR Swap 201 900 500 000 £
Tom/1W 500 000 P
Tom/1Y 76 500 000 000 £
Tom/2Y 51 050 000 000 2
Tom/3Y 48 450 000 000 P
Tom/4Y 14 300 000 000 #
Tom/5Y 11 600 000 000 £
(0] I 9 805 600 000 £
Tom/1W 600 000 P
Tom/6M 1300 000 000
Tom/2Y 7 000 000 000 P
Tom/3Y 1 505 000 000 £
XCcy 8085 P
Tom/1W 8085P

CyMMapHbIM 06bEM CAENOK 33

nepvon

2Q 2023
Fx 3226 152 138 B
Fx NDF 359 524 428 976 B
Fx Swap 380 554 135 406 P
IR Swap 211 900 500 000 £
OIS 9 805 600 000 £
XCCY 8 085 P

965 010 824 605 P

MpeacTaBneHHas MHbOPMALMS HOCUT UCKITIOYUTENBHO CMPABOYHbIV XapaKTep, OCHOBAHA HA AAHHbIX, MOyYaeMbiX U
06pabaTbiBaeMbIx BUpXKel, U HE MMEET B CBOEN OCHOBE KaKMX-NIMB0 CyEbEKTUBHBIX OLEHOK. MpeacTaBfieHHble AaHHbIE 1
MHble MHOPMALIMOHHbIE MaTepuarbl, pasMellaeMble Ha CaliTe, He SBNSIOTCA PEKIaMoM M HE MOTYT PacLiEHWBATLCA B
KauecTBe peKoMeHAaLMiA, HanpaBiEHHbIX Ha NpuobpeTeHue Mosb3oBaTeNnsaMM GUHAHCOBLIX MHCTPYMEHTOB. MoapobHee o
npaBunax noJsib3oBaHMs MHdOpMaLmeli, pa3MeLlaeMol Ha caiTe MockoBckol Bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf

mGROUP

NHOOPMALMA O BHEBNPXKEBbIX CAEJIKAX C

LEHTPAJIBHbIM KOHTPATEHTOM, 3AKJIKOYEHHbIX HA
PbIHKE CINou 1Q2023

O6bEM CAENOK C MHCTPYMEHTaMM
B K/IIOYEBbLIX TOYKAX 3a nepuon

1Q 2023

CpOK Dy6.

Fx NDF 1 627 371 000 P
oM 1 550 760 000 P
2Y 76 611 000 P

Fx Swap 166 167 337 820 P
Tom/1W 57 683 963 520 P
Tom/2W 11 170 000 000 P
Tom/1M 40 407 874 300 P
Tom/3M 19 980 500 000 P
Tom/6M 26 340 000 000 P
Tom/9M 10 585 000 000 P

IR Swap 137 293 000 000 P
Tom/6M 12 000 000 000 P
Tom/1Y 46 530 000 000 P
Tom/2Y 60 875 000 000 P
Tom/3Y 14 300 000 000 P
Tom/4Y 388 000 000 P
Tom/5Y 1 200 000 000 P
Tom/7Y 2 000 000 000 P

oIS 94 351 000 000 P
Tom/3M 20 000 000 000 P
Tom/6M 25 100 000 000 P
Tom/9M 3 300 000 000 P
Tom/1Y 13 001 000 000 P
Tom/2Y 5 750 000 000 P
Tom/3Y 8 000 000 000 P
Tom/4Y 14 800 000 000 P
Tom/5Y 4 400 000 000 P

CyMMapHbIM 06bEM CAENOK 33
nepwoa
1Q 2023

O6vem caenok (py6.)

17 319 292 846 P

Fx NDF 34 781 989 800 P
Fx Swap 195 227 717 536 P
IR Swap 153 693 000 000 P
OIS 97 361 000 000 2

| Mtor | 498 383 000 182 P

MpeacTaBneHHas MHbOPMALMS HOCUT UCKITIOYUTENBHO CMPABOYHbIV XapaKTep, OCHOBAHA HA AAHHbIX, MOyYaeMbiX U
06pabaTbiBaeMbIx BUpXKel, U HE MMEET B CBOEN OCHOBE KaKMX-NIMB0 CyEbEKTUBHBIX OLEHOK. MpeacTaBfieHHble AaHHbIE 1
MHble MHOPMALIMOHHbIE MaTepuarbl, pasMellaeMble Ha CaliTe, He SBNSIOTCA PEKIaMoM M HE MOTYT PacLiEHWBATLCA B
KauecTBe peKoMeHAaLMiA, HanpaBiEHHbIX Ha NpuobpeTeHue Mosb3oBaTeNnsaMM GUHAHCOBLIX MHCTPYMEHTOB. MoapobHee o
npaBunax noJsib3oBaHMs MHdOpMaLmeli, pa3MeLlaeMol Ha caiTe MockoBckol Bupxu, agreement.pdf (moex.com)


https://fs.moex.com/f/3499/agreement.pdf
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