Portfolio ROR. Securities

ESSCER  Dynamic | Cashflows | Deals

PX 1P-07R RUDDDADZZIRA 26.05:2033 1000
TaanpomkP3 RUOO0A101QM3 5 1000

B36 1P-21 RUODDA101WFS 07.2023 1000

PachdT1P4 RUQODAQIXQK2 0 7 1000

RUODDA102CU4 3 1000
RUO00A1032P1 01.12.2030 1000 .356 375 9.4361

MTC-001P-21 RUODDA104WJ1 2 6 1000 0 9.0496 9.0111

CocrtaB BblbpaHHOro noptdens:

WHCTPYMEHTbI, No3nuUmMKn Ha AaTbl Ha4ana u OKOHYaHus oT4yeTa,

. QoxoagHocTn RoR Time Weighted no3vuuuii n pbiHka, pacdeT cnpefa Mexay HAMK

. Ooxoabl no 6ymaram BelIGpaHHOro noptgens — obLmMii U KyNOHHbIN (QUBMOEHAHbIN)
BPV, YTM/YTO, CY, CY Modified, Dur, Dur Modified, Convexity 4ONroBbIX UHCTPYMEHTOB
PbIHOYHbIE CTOMMOCTM MHCTPYMEHTOB 1 nx HK[ Ha AaTbl oTyeTa

. [eHexHble NOTOKM B pa3pese MHCTPYMEHTOB (CAENKM, BbinnaTbl BMUTEHTA, KOMUCCUN)

oo s N

Ipynna OnucaHune
nonei

Instrument = OnucaHue UHCTPyMeHTa:

FaceVal BenuunHa Tekyiyero HomMmHana UHCTpyMeHTa, MonasLLero B
OTYET.

YkasblBaeTcsi B BanoTe HOMWHanNa WHCTpyMeHTa.
Maturity [aTa noralleHns UHCTPyMeHTa.
[Ans akumii n 6eccpoyHbIx 0bnurauuin none octaeTcs nycTbiM

Instrument | Ha3saHue nHcTpymeHTa

Ccy BarnioTa HoMUHana UHCTpymMeHTa
FaceVal TeKyLumMin HOMUHAN MHCTPYMEHTa Ha aaTy
ISIN Kog ISIN nHcTpymeHTa.

ROR Rate Of Retum

Portfolio BHyTpeHHﬂﬂ HOpMa WHCTpYMeHTa, paccuyuTaHHas aAnsa scex nnaTexewn C HAM: CAEenKu, BbiNnaTel 3MUTEHTA, KOMUCCUN.

B pacyeT BkntovaloTCs nnaTexu OTKPLITUA U 3aKpbITUSA NO3MLMK Ha AaTbl HaYana v OKOHYaHus oTyeTa

roe:

® _ —nnatéxyepe3. net(. .)un
. — HavanbHas UHBECTULNS

Market = doxopHocTb cTpaTerum Buy-And-Hold. Pacyet napameTpa nponssoamTcs no noruke:
1. kynunu 1 6ymary B AaTy ... NO PbIHOYHOW LieHe Ha aaTy ..,

2. BKNOYMNM B 060POTHI BCE MOraleHns (aMopTu3aLumn) U KyNnoHHble (AMBUAEHAHbIE BbiNNaThl), NpuyuTatolmecs Ha 1 Gymary u
3. npopanu 1 Gymary B faTy .. Mo LieHe Ha aaTy

Spread = Cnpep mexay AoxoaHoCTbio MopTdens v PoiHka.

PacyeT nponssoauTtcs no opmyne: Moanums — PbIHOK.
Ecnu Tpeiigep cpaboTan nyulue pbiHka — 3Ha4eHWe NapameTpa NonoXUTENLHOE, U HA0BOPOT.

HokymeHTaums Cocdp1Ben © Bee npaBa 3alyLLeHbI.



P&L Profit and Loss:

Coupon = Cymma peanusoBaHHOro 1 Hepeanu3oBaHHOro JOX0Aa Mo KynoHam / avBuaeHaam

Total O6wwin poxon. Cymma peannaoBaHHbIX U Hepeann3oBaHHbIX J0X0A0B MO3NLUN.
Market Market:

DurM MogungpuumposarHas gropauyms (Modified Duration, MD) — napameTp, KOTOPbIi ONUCBLIBAET AMACTUHHOCTb LIEHbI 0BMMraLnn OTHOCUTENBHO JOXOAHOCTU.
Mogpo6Ho — B cTaTbe [opaumns MoanduLmMpoBaHHast.

Dur Miopauus (Duration, D) — 310 cpeaHeB3BELLEHHbI N0 AUCKOHTUPOBAHHO CyMMe CPOK MOTOKa NnaTexei.
Moapo6Ho — B cTaTbe [dropaums.

CY MopauguympoBaHHas TekyLasi JOXOAHOCTb PACCHUTLIBAETCS NyTeM NpubaBneHus K TeKyLien AOXOAHOCTU CNeayoLEen BENUYMHDI:
Mod

roe:

— yncTas CTOMMOCTL obnuraLum
N — CpOK /10 MoraLueHus o6nmraLmm B rogax

dopwmyna pacyeTa MOAUULIMPOBAHHOMN IOXOHOCTM:

MoaucnumpoBaHHas TekyLasi AOXOAHOCTb — OAUH U3 YNPOLLEHHBIX METOZ0B CPaBHEHMUS OBNUraLuii, KOTOPbIA, B OTAIMYME OT TEKYLLE [JOXOAHOCTH, B HEKOTOPOIl CTEMEHN YUUTLIBAET
BO3MOXHOCTb MOKYMKI OBNUraLym ¢ npemmuen Unu JUCKOHTOM.

Tekywasn iHas BeccpoyHoi obnurauumu

Tekywwas moandrLMpoBaHHas AOXOAHOCTL GeccpoyHoii obnuraumm paccunTbiBaeTcs no hopmyne

Mpu pacueTe k ochepTe C U3BECTHOI AaToil CNonbayeTcst hopMyna [Ans CPOYHbIX 06nuraLmi.

CY TekyLias AOXOAHOCTb MPOLIEHTHON 0BNUraLmum — 3To CyMMa KyMNOHHbIX NNaTexeit 3a rof, AenéHHas Ha TekyLLyto PbIHOYHYO CTOMMOCTL Obnuraumum.
MoapobHee — B cTaTbe [JoXOAHOCTL TeKyLLas.

YTM [lo0XOAHOCTb K NOralleHuio, paccuMTaHHas Ha AaTy oTyéta Ans Tekyluen pbIHOYHOW LeHb!
Mpu pacyeTe 3HayeHWst cnonbayeTcst MeTof pacyeta YTM, ykasaHHbIV B HACTPOVkax oGnuraumu.
MeTopb! Mcronb3yemble B pacyeTax onucaHsl B CTaTbe [JoXOHOCTb.

BPV Llena 6a3ucHoro nyHkTa (Price value of a basis point, BP01) — nokasaTenb, oLeH1BaLLWi U3MEHEHWE CTOMMOCTU 0BnuraLmuy nNpu U3MeHEeHUM OXOAHOCTU Ha OAWH Ga3NCHbINA MyHKT
BBEPX.

Moppo6Hee — B cTaTbe Llena GasucHoro nyHkra (BVO1).

Cnvxty = BbinyknocTb notoka nnatexeii (Convexity, C) xapaktepuayeT cTeneHb OTKITOHEHWsi CTOMMOCTYW NOTOKa NnaTexeii OT IMHENHON thyHKUWW U NpeacTaBnsieT coboit BTOPOiA KoapduLmneHT
Pa3noxeHus 3TON CTOMMOCTY B psif Teiinopa no NPOLIEHTHO CTaBKe.

Moppo6Hee — B cTaTbe BbinyknocTb.

Cpn KonnuecTBo [Heit TeKyLLero KynoHHoro nepuoga
Days

HokymeHTaums Cocdp1Ben © Bee npaBa 3alyLLeHbI.


https://confluence.softwell.ru/pages/viewpage.action?pageId=23528021
https://confluence.softwell.ru/pages/viewpage.action?pageId=23528006
https://confluence.softwell.ru/pages/viewpage.action?pageId=71008342
https://confluence.softwell.ru/pages/viewpage.action?pageId=1671186
https://confluence.softwell.ru/pages/viewpage.action?pageId=71008359
https://confluence.softwell.ru/pages/viewpage.action?pageId=71008355

Date 2 [lata OKOHYaHus oT4yeTa:

Value
PbIHoYHas ctoumocTb nosuuum ¢ HKA Ha paty
PbIHOYHAs CTOMMOCTb PACCUUTLIBAETCA MO PLIHOYHOM LieHe N NPUBOAMUTCS K BanoTe oTyeTa no Kypcy, ykasaHHOMY B NapameTpe Tun Kypca.
Ecnu Baniota oT4eTa He ykasaHa, TO pacCHMTbIBAETCS B HALMOHAmNBHOM BasioTe.

[ns GonblUMHCTBA CryYaeB Ans akuMin M o6nuraumnin pbIHoYHasi CTOMMOCTb onpeaensieTcs no dopmyne:

rae
1. — KOPPEKLMOHHbIN hakTop UHCTPYMEHTA Ha AaTy OKOHYaHUs OTyeTa,
2. . — KONMYeCTBO MHCTPYMEHTa MO3uLMKM Ha AaTy
3. ... — pbIHOYHas LieHa Ha JaTy

ﬂﬂﬂ c4yeTa noagTuna ﬂo noraLueHust pacCY1UTbliBaeTCA Ha OCHOBAHUW CAEMOK NMOKYMKN.

Moapo6Hee — B cTaTbe PbIHOYHAsH CTOMMOCTb.

Weight ' [Jonsi MHCTpyMeHTa OT COBOKYMHOW PbIHOYHON CTOMMOCTU NopTdens Ha [JaTy okoH4YaHus oTyeTa.
YkasbiBaeTCs B NPOLIEHTax.

Market
PblHOYHasA LeHa, aencTeytoLlas Ha aaty

I'Inou.la,qKa n TUN UeHbl NnepeoueHKn MoryT 6bITb 3afaHbl NnapamMmeTpamMu oT4yeTa.

ﬂ]'lﬂ c4yeTa nogTuna ,uO noraweHns paccynTbiBaeTCA Ha OCHOBAaHUN COEMOK NMOKYMKN.

MoapobHee — B cTaTbe PbIHOYHASH CTOMMOCTb.

Ecnu napameTpbl 0T4eTa He 3afiaHbl, TO UCMOMb3YIOTCA HACTPOKM MHCTPYMEHTa. MICTOYHMK LieHbl yka3blBaeTcst B norie MrnoLiaaka nepeoLeHKu.
Ecnun ueHa HangeHa, To:
1. Onst ponesbIx Gymar (aKuwsi) pelHOYHAs! LieHa KOHBEPTUPYeTCs B BaroTy OTYeTa Mo Kypcy Mriolafku, ykasaHHoii B napameTpe Tur kypca (MCronb3yeTcst Kypc
Ha JaTty oTyeTa).

2. ina ponroBbix Bymar (o6nurauus), pbIHOYHasA LieHa NOKa3biBAETC B NPOLIEHTax OT HOMWHana.
3. [nsa dbloyepcos, B HACTPOKaX KOTOPbLIX yKa3aH TUN LeHbl Price, pblHOYHAs LeHa KOHBEPTUpYeTCa B BanwTy oTyeTa.

Ecnu ueHa ¢ ykasaHHbIMU NapameTpamu He MOXeT BbITb HaliaeHa, To B none Owmbka ykasblBaeTcs NpuimHa.
3HaueHne He oKpyrnsieTcs.

Accrued HKA Ha paty ... PacyeT npon3BoanTCs TOMbKO AN AONTOBbIX MHCTPYMEHTOB.

Mpw pacyeTte ncnonbayetcs TN okpyrnenns HKM, ykasaHHbIA B HACTPOWKaX MHCTPYMEHTA.

MoapobHee o pacyete HK[] — B ctatbe PacyeT kynoHos v HK[.
Qty

BenuunHa 6anaHcoBoi 1 chopBapa No3uLwii Ha aary .

HokymeHTaums Cocdp1Ben © Bee npaBa 3alyLLeHbI.
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Date 1 [ara Ha4ana oryeta:

Market
PbIHOYHasA LeHa, AencTBytoLas Ha aaty

Mnowaaka 1 TN LeHbl NepeoLieHkn MoryT BbiTb 3aAaHbl NapameTpamu oTyeTa.

[ns cyeta noatvuna o noraweHus paccynTbiBaeTCA Ha OCHOBaHWW COEMNOoK NOKYMKW.

MoppobHee — B cTaTbe PbIHOYHAs CTONMOCTb.

Ecnu napameTpbl 0T4eTa He 3afaHbl, TO UCMONb3YITCA HACTPOVKM MHCTPYMEHTA. MICTOUHMK LieHb! yka3biBaeTcs B nose Mnolaaka nepeoLeHku.
Ecnu ueHa HaiiaeHa, To:
1. Ans ponesbix Gymar (akuws) pbIHOYHAs LieHa KOHBEPTUPYETCA B BaroTy OTYeTa No Kypcy NioLafku, ykasaHHoi B napameTpe Tun kypca (Mcnonb3yeTcsi Kype
Ha AaTy oTyeTa).
2. [nsa ponrosbix Bymar (06nurauus), pelHOYHasA LieHa NoKa3bIBAETCA B MPOLIEHTax OT HOMWHana.
3. [nsa dbloyepcoB, B HAacTpoWikax KOTOPbIX yKa3aH TUM LieHbl Price, pblHOYHas LieHa KOHBEPTUpYeTCs B BanoTy otyeTa.
Ecnu ueHa ¢ ykasaHHbIMU napameTpamu He MOXeT ObiTb HaliaeHa, To B none OLwmbka ykasbiBaeTCst IpUYMHa.
B3HaueHue He oKpyrnsieTcs.
Qty
BenununHa 6anaHcoBoii 1 hopBapa No3uumnii Ha aaTy
Accrued
HK Ha paty ... PacyeT Npou3BoAMTCS TOMbKO A1t 4ONTOBbLIX MHCTPYMEHTOB.
Mpw pacyeTte ncnoneayetcst Tun okpyrnenns HKM, ykasaHHbIN B HACTPOWKaX MHCTPYMEHTA.
Moapo6Hee o pacyete HK[ — B ctaTtbe PacuyeT kynoHos v HK/.
Value
PbiHoYHas ctoumocTb nosuuum ¢ HKA Ha paty
PbIHOYHas CTOMMOCTb PaCCHUTLIBAETCA MO PLIHOYHOM LieHe N NPUBOAMUTCS K BanoTe oT4eTa no Kypcy, ykasaHHOMY B NapameTpe Tun Kypca.

Ecnu Baniota otyeta He yKasaHa, TO pacCymnTbiBaeTCA B HaLl,I/IOHaJ'IbHOI;I BankTe.

[ns GonblUMHCTBa CryYaeB Ans akuMin U 06nuraumnin pbIHoYHasi CTOMMOCTb onpeaensieTcs no dopmyne:

rae
1. ... — KOPPEKLMOHHbI (haKTOP UHCTPYMEHTA Ha AaTy OKOHYaHUs OTYeTa,
2. . — KONMYeCTBO MHCTPYMEHTa MO3uLMK Ha AaTy
3. ... — pbIHOYHas LieHa Ha aaTy

ﬂﬂﬂ c4yeTa noagTuna ﬂo roraLueHus pacCY1UTbiBaeTCA Ha OCHOBAHUN CAEMOK NMOKYMKN.

MoapobHee — B cTaTbe PbiHOYHAS CTOMMOCTb.

Weight ' [Jonsi MHCTpyMeHTa OT COBOKYMHOW PbIHOYHON CTOMMOCTMN nopTdens Ha [Jaty Hayana otyeta MuHyc 1 AeHb.

YkasbiBaeTcs B npoueHTax.
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