m GROUP

O6beM TOProB NHCTPYMEHTaMU B
K/TIOUYEBbIX TOYKAX 3a Nepuosa

1Q 2024
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973 006 304 984 P

412 520 038 228 P
385 315 369 056 P
1811 778 000 £
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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,
3AKJTHIOYEHHbIX HA PbIHKE ClrNou 4Q2023

CyMMapHbIi 06beM TOPros
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

m GROUP

O6beM TOProB NHCTPYMEHTaMU B
K/TIOUYEBbIX TOYKAX 3a Nepuosa

4Q 2023
CPOK
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 67 145 911 800 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 £
3W 4 675 000 000 P
1M 57 347 500 000 £
2M 77 316 000 000 P
3M 82 498 158 100 P
6M 11 445 600 000 £
IR Swap 443 750 000 000 P
3M 39 500 000 000
6M 35 800 000 000 2
9M 5 500 000 000
1Y 160 425 000 000 P
2Y 71 600 000 000 P
3Y 71 650 000 000 P
4Y 38 525 000 000 £
5Y 20 250 000 000 £
6Y 300 000 000 £
9y 200 000 000 £
OIS 185 858 085 500 P
1w 6 000 000 £
1M 10 000 000 000 P
3M 34 588 040 000 P
6M 33 037 940 000 P
oM 27 800 000 000
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 P
Tom/1Y 89 131 980 000 R
XCCY 14 521 593 700 P
Tom/1Y 14 521 593 700 P
Mror | 1318492725900 P

NHOOPMALMNA O BHEBUPXXEBbBIX CAEJIKAX
C UEHTPAJIbHbIM KOHTPAIFEHTOM,
3AKJTHIOYEHHbIX HA PbIHKE ClrNou 4Q2023

CyMMapHbIi 06beM TOPros

3a nepuoa
4Q 2023
Fx 9 469 015 000 P
Fx NDF 339 046 714 500 P
Fx Swap 604 146 075415 P
IR Swap 458 350 000 000 P
OIS 211 218 185 500 P
Basis Swap 89 132 108 700 £
XCCY 14 521 593 700 P

1 725 883 692 815 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

m GROUP

NHOOPMALNA O BHEBNPXKEBbBIX CAEJIKAX C
LEHTPAJIBHbIM KOHTPATEHTOM, 3AKJIKOYEHHbIX HA
PbIHKE Clou 3Q2023

O6beM TOProB NHCTPYMEHTAMU B
K/TIOYEBbIX TOYKAX 3a Nepuoa
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

CyMMapHbIi 06bEM TOpros
3a nepvon
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

m GROUP

NHOOPMALNA O BHEBNPXKEBbBIX CAEJIKAX C
LEHTPAJIBHbIM KOHTPATEHTOM, 3AKJIKOYEHHbIX HA
PbIHKE Crou 2Q2023

O6beM TOProB NHCTPYMEHTAMU B
K/TIOYEBbIX TOYKAX 3a Nepuoa

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

CyMMapHbI 06bEM TOProB

3a 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 P
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

m GROUP

NHOOPMALNA O BHEBNPXKEBbBIX CAEJIKAX C

LEHTPAJIBHbIM KOHTPATEHTOM, 3AKJIKOYEHHbIX HA
PbIHKE Clou 1Q2023

O6beM TOProB NHCTPYMEHTAMU B
K/TIOYEBbIX TOYKAX 3a Nepuoa

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

CyMMapHbIi 06bEM TOpros
3a nepvon
1Q 2023

O6wem T0pros (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

