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CTpyKTypa aKTUBOB

MO CEKTOPaM pPblHKaA, MO KPEAUTHbIM peﬁTVIHFaM, no d)VIHaHCOBbIM UHCTPYMEHTAM. KOHLI,EHTpaLI,MFI dKTMBOB B O4HOM SMUTEHTE U BbiNyCKe
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PacnpepeneHune akTuBoB noprdeneii
no Kateropuu gropaunn, no Tmnam MHCTPYMEHTOB, MO CEKTOPAM PbIHKa
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KpeautHble pUcKku
CTpyKTypa aKTMBOB MO pPerTUHIram, pacnpeseneHme npoLeHTHOro pucka u goxogHoctn (MWY) no pentuHram

C:\GAMA11\TEMPLATES\Dashboards\ON_Cocroanme_KpeauThbie peiituirinxml - AHanuTiueckan nanens GAMA =] x|
AHaIMTUUECKaR NaHeb n
Ta6anua 1
|
Pacnpeaenenme pucka no Fitch (nay saniora) Pacnpepenenwe poxoanoctm no Fitch (hay samora) Pacnpepenenve peinounoid crommocty no Fitch
Omnn — — . CrpyxTypa no Fitch
-10mnH -
25
-20mnH — £
'E 20
3
-30mMAH - ;_’[ 15
]
5
“40mnn E
oI 0 OTozsaH: 8,60%|
-50MAH - 54
T T T T T T T T o-
BEBE- QTosBaH BB BB+ B+ BB- B- BEBB B- BBE B+ BB- BBB-  OTozEan BB BB+
Pacnpepenenme pucka no S&P (nay santota) Pacnpepenenme goxoanoctu no S&P (kay santora) Pacnpepenenne puinounol crommoctk no S&P
Onann — - CtpykTypa no S&P
~10mnn
MK 30 ]
S
~20mMnH - 25
&
o
-30mnn - Q 20
5[ 15
~40mAH - 5
CT 10
~Smn 5 ] BB: 3,50%]
“S0mAH A, T T T T T T T T T T T 0-
BBEB- Oroseas BS- 8B+ BB  BBE B+ 8 B cco+ BBBE B ccc+ BSB+ B+ BBB B BB+ Oroseaw BB BBB-  BS- BB-: 22,33%
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OMAH T —
304 CtpykTypa no Moodys
~10mnH
] 25
~20mnw - i 20 |
5]
s]
-30MnH - E( 15
Q
=
[u]
~40MnH BT 10 OTozeat: 8,60%)
50 * [
i | \ BB~ 9,69%)
- BBB: 0,23%,|
T T T T T T T T T T T 0-
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Ecnn Bac 3anHTepecoBann BO3MOXHOCTU CUCTEMbI ynpaBaeHna noptdenamm GAMA, CBAXKUTECH C AUPEKTOPOM MO MapKeTUHTy ImuTpuem PomaHom no ten: +7 (921) 935-5122 nau
c opucom, TenedoH: +7 (812) 325-9093, an. agpeca: info@infostroy.com, Droman@infostroy.com. CaiT: www.gama.ru



mailto:info@infostroy.com
mailto:Droman@infostroy.com
http://www.gama.ru/

YyBCTBUTENbHOCTb NOPTdeneit K U3SMeHEeHUIO NPOLLEHTHbIX CTAaBOK
M3meHeHne CTOMMOCTU nopchenﬂ npn USMEHEHUN NPOLEHTHBIX CTABOK Ha PblIHKE (CABVII' n NameHeHume d)OprI KpVIBOlz AOXO,EI'HOCTM)

PLATES\Dashboards\Oem ~_PbIHOK_AHanu BCTBHTENLHOCT b.xml - AHanMTHUEeCKan nanens GAMA = il
AHANMTUUYECKAA NaHeNb 5]
CToMmMocTH noprd: NpW CABMIE KPMBOW JOXOAHOCTH
Foaw! -2 wara -1 war +1 war +2 wara
0 269 814,76 134 356,44 -133 268,32 -265 462,041
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4 74 415,06 35 226,67 -31435,03 -50 238,98
5 207 922,97 101 778 41 -97 618,78 -191 272,87
[ 167 366,71 8192432 -78 575,64 -153 961,71
7 61 329,84 29 343,60 -26 866,89 -51 410,23
8 86 705,00 41825,59 -38989,36 -75341.74
£ 94 33347 45363,52 -42 050,06 -81 052,59
10 183910781 827 651,89 -680 924,53 -1244 12300
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z | = [ ™ |
< Omnw - L N - - -—_-
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g
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T T T T T T T T T T T T T T T
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Crpecc-tectuHr HM® no metoguke un cueHapuam Ub PP

I'IporHoaprBaHme 6anaHca HMN® Ha ocHoBaHUK AdHHbIX NO AE€HEXHbIM MNOTOKaM OT aKTUBOB M NMPOTrHO3HbIX nnaTexker no o6a3aTenbCTBaMm.

Onpeaenexne sBeposaTHocTM gedonTtos HMND npu 3agaHHbIX CLEHapUaxX

MoToku No aKTMBaM W NaCCHBaM

th

I roros no axrvean (py6) [l Mhatexa (py6)

SOmnpa |
80mnpa |
Finnpa |
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T T T T T T T T T
1ke. 2019 2ke. 2019 3 xe.2019 4 Kke. 2019 1xe. 2020 2 Kke. 2020 3 Ke. 2020 4ke. 2020 1ke. 2021 2xe. 2021 3Kke. 2021 4xe. 2021 1ke. 2022 2Ke. 2022 3 ke. 2022

T
4Kke. 2022

T
1ke.2023

T
2Ke. 2023 3 ke, 2023 4Ke. 2023 1ke. 2024 2 ke, 2024

CXOMMOCTS AKTHEOB W OCTATKM Ha JlEHENHBIX CHeTax

th
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600mnpa |
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552 554mnpq]
. . ‘

[ [ [T e —
. . . o . o ¢
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1ke. 2019

2ke.2018 3 ke, 2019
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YnpasneHue aktusamu\naccusamu (ALM) cTpaxoBoit KOMNaHUU
I'IporHoaprBaHme COCTOAHMA NacCnBOB, MPOrHO3MpPoBaHME NPOLEHTHbIX CTAaBOK U MHOEKCA, onpeaeneHne BepoATHOCTU p,ed)onTa CTanOBOﬁ
KOMMNaHUN XU3HU NPUN 3a4aHHbIX NapamMeTpax ynpaBieHUA

Kanuran o1 | Axryapuwii peseps -
I trvn [0 27en [ 3 men [l 4 Ten B i [0 2ven [ 3 men [l 4Ten
20mMnH -
20MH -
15maH
15mMnH
10MnH - N -
MK SMAH -
Omnn T T T T T T T T Omnn T T T T T T T
0,00 50,00 100,00 150,00 200,00 250,00 300,00 350,00 0,00 50,00 100,00 150,00 200,00 250,00 300,00 350,00
bonyce 51| Ceoboanuiii peseps -
2,5MnH —
800TmiC. —
2MnH
600ThIC. —
1,5MnH
200THIC, 0,5MnH |
OThiIC, T T T T T T T T L] T T T T T T T T
0,00 50,00 100,00 150,00 200,00 250,00 300,00 350,00 0,00 50,00 100,00 150,00 200,00 250,00 300,00 350,00
80
2,5MnH - e
2MnH - 50 -
1,5mMnH ag -
1MnH -
20
0,5MnH
Omne - T T T T T T T 0 T T T T T T T T
0,00 50,00 100,00 150,00 200,00 250,00 300,00 350,00 0,00 50,00 100,00 150,00 200,00 250,00 300,00 350,00
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CueHapHblii aHanus noprdenen

N3meHeHne ctoumocTu nopTdeneli (No Kaxkaomy akTMBY) NPU NPOrHO3HOM M3MeHeHUU MHAeKkca MMBE 1 G-KpuBoI Ha 3a[aHHOM FOPU30HTE.

MpOrHo3Hoe M3MeHeHue CTPYKTYpPbl aKTUBOB

C:\GAMA\DASHBOARDS\Crt pecc-tectunr LB crpecc noprdemnixml - Avanurwueckan nanens GAMA

Mpornoznan crommocts noprgeneit

2018 » 2019

Otenonenne PC | Peii crovmocte | Jons e PC Orenonenne PC
b 06 JenosuTel 0,00% 12080 000 000,00 38,23% 0,00%
» 07 Vinoteun... 4 -3542% 99 357 825,33 0,29% 4 -54, 46%
+ 10 Bpokepck... 0,00% 101171 920,00 -0,03% 0,00%
v 12 Cuere Y 0,00% 35898011124 1,05% 0,00%
b YK Mpoext BP B -10,41% 286159 534,87 084% B -0,62%
b YKMpeexr CNE -1.55% 1288114591 0,04% A 0,19%
YK Pervonanshan -6,19% 55BE 47274147 16,34% ¥ -14,89%
b YK ¥panbckan .5 -16,66% 5061 166 053,26 1479% ¥ -1376%
OVRais urar 41. SN 1A% 34 700095 091 31 nonnz A 7 'rm:'

-

AHanuTMueckan naHesb

Ipadmk M3meHeHNA CTOMMOCTH 0DAMTALMI € YYETOM NPOTHOZA CAEWIA ...

[ 02 08nkopropatvereie [l 03 060 Myriumnansmse
- 04 06n cybdeaepanstbie - 05 Mocynaapcreestbie LB BHyT

- 06 fAenozuThl - 07 WnoTesHbie wH
I 15roc kopropaunm
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S sumpa
b ikas
=
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W]
3 -
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o
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[ | I 01 Axun [ 02 08nkopnopatuekse
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B 12 CueTe OY

,_.
=
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80%

60%

4%

20%
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Aneape 2018 Axeape 2019 Axeaps 202

0

Hzmenenne nporko3noi croMmocti noprgensii

[ otazarenscrea [ YK Menemsmert [l YK Mpoekt
[ vicnpoerr 6P [l ¥ Mpoexr cne [l ¥K Pervonanskan
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e

4mnpa -

2mnpa

Omnpa -
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T T
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OHPEAEI'IEHME JIMKBUAHOCTU aKTUBOB
CPOKa 3aKpbITMA nosmumm\noptdens, KoappuuneHTa MrHoBEHHOM NUKBUAHOCTU. CTPYKTypa nopTdenein no NMKBUAHOCTU

C:\GAMA\DASHBOARDS\Ctpecc-tecruir_0MN_CocTtoaune_MruoseHnan Minkenanoct baxml - Ananuriueckan nanens GAMA - |E'|
T
AHanuTuueckasa naHenb L5
Cnmcox 1 Koadpuument mraosernoi AMKEMAHOCTH noprdeneid Koadupmument MrHoEeHHOA TMKEWAHOCTH nopTdeneii 5 XyAWMX N0 TMKENIHOCTH AKTEOE
W (Bee) OBy uter “ | Hazeawme.. Hazeanme .. CymmaPCza..
% ii EEHW PC3al7oproe.. Cpok3akpeiTHA M., CTOW. YK Meneg... Poccwa, 2. 3275412000 =
EH
7 v I_Ipo:iPTK L Y P—— 650 6419~ _ _ _ _ ) _ YK Menea,. Poccus, 2. 30352820,00
W YKTMpoexr!|| » YKMeteskmer... 1697349753 ® 1068 ) - ! . - : YK Menen... Poccua, 2. 30033 350,00
E VK Pervona T 32449321205 24 v 73%65 — YK Menes... Mockoek... 9 585 450,00
d K poekT STeIC,
W YK Pernona o e T VK 27,870/0 YK 15,890/0 YK Menen... Coepbank.. 0,00
M YK ¥Ypaneck i aliposciiiy ! 206reic. Me HedXMeH || YK Menes... CGepBaHk... 1 558 883,00
W ¥K3dgext |+ YKPermonanshan 5547090117 727 7600 MeHemxmeH np YK Mpoexr  Pocews, 2., 50707 031,70
b YK PernoHaneHa... 5498 252,29 2 42thIC. Q77 v YK Mpoekr  Pocous, 2. 31 406 095,00
b YK ¥paneckan a0 207 543,78 2127kIC. 7349 YK Mpoekr  Pocowa, 2. 28639 134,00
~ YK3¢derrBeero 408 235 047,08 28T, 66022 YK Mpoexr | Coeplank... 10668 878,70
0 0,5 1 0 0,5 1 YK Mpoekr  MockoeK... 9 685 450,00
v 01 A 33156 183,00 21 Breic, 410
K = . i L . i YK Pervon... CBep6ari... 10 668 878,70
‘ ’ 0, 0, YK Pervon.. Pocoua, 2. 0,00
+ 02 O6n kop. 183 181 072,00 6,66Toic. 48462 4 439, 0.66%
- ’ L
e A1 12T DL gl AT YK Mpoekt YK MpoekT _ | YKYpanc.. CbepBank.. 1012399810 _
Crpyxrypa ankengroct Ponga Crpykrypa AMKBEWAHOCTH nopTdenei 5 Ay4IWMX N0 TMKEMAHOCTH aKTMEOE
VK MeHen... YK MeHed... YK Mpoekt YK MpoekT... YK PervoH... | Hassauuen.. Hassasmeakr..  CyuuaPC.
YK Menen«... BeimnenKom-... 0,00

BblCoKas NuKBMaHD CTh: 0,69%

@l YK Mpoekr Cenwraap 773924
YK Mpoekr EepoXum MXK... 79 316,77
YK Mpoekr .. Meyen-15-08 14 936,87
YK Mpoexr ... Cenwraap 0,00

YK Pervona.. EppaXum MXK. 60 621,79

H¥=Kaa MMKBMGHOCTE:
24,38%

YK Permona. Meuen-15-o06 14 936,87
YK PervoH... YK VYpansc... YK 3ddekr VK Pernoma.. Cenurgap 772947
YK ¥Ypansck., BemanenKom-.. 360,87

YK 3dpext  Cenurpap 773924
YK 3dpdexr  BemnenKom-.. 360,87
Cremrns rwenar s 37,317 YK 3dpdbext  Conomflec3as.. 4219178
YK 3pdext  EppoXum MXK. 79 316,77
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[eHeXHblii NOTOK Ha 3a,aHHOM rOpU30HTe
Bo3moXHOCTb MOAeNnpoBaTb USMeHeEHNE AeEHENKHOIo NOTOKa Npu ,u,ed)onTe 9MUTEHTOB, CEKTOPOB PblHKA

C:\GAMA\DASHBOARDS\Ctpecc-tectunr LB nexn noroxxml - Anarnmrwueckan nasens GAMA

T
AHanuTtUueckasa naHesb

i MaLIMHOCTPOEHME W ME..,

+ b Crpowtenscree

M ¥K PermoHansHan

W vKY b ¥K Mpoext 145 344 620,30 93 508 634,71
v W Metannypraa paneckan B
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2
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1 |
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G-KpuBasa J0X0AHOCTU
M nonoxeHne bymar noptdens oTHOCUTENbHO 3TON KPUBOMA

06ume noprdenn - cocroanne va 07 /06 /19 (6asa 28/06/18) — |EI|£|
o Towen o He aTs kpuByI0 e AHanun3 poxogHocTn obnurayun
[ Wex Toukw kpusoi || He aTe G-kpuEyto - . .
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8,20% e .. o e @
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e ® o & @
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g e ® ®
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o]
L
[o]
C
¥ L]
= [ ]
8 7.40% - L
I
5[ .
Q L]
é’[ 7,20% -
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*
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6,60% ®
6,40% -
"I T 3]
LEEHEEE ==L . . . . . . . . . . .
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MOﬂHd)HLlHDOBaHHaFI Apauunsa
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Cnpeapbl 6ymar B noprdene K G-KpuBoi J,0X04HOCTU
Cnpefbl C y4eTOM glopaumm akTuBa n 6e3 yyeTa gropaumm

Cnpeppl kK G-KpUMBOW B 3AaBMCHMMOCTH OT AHOpaLMK o2 Cnpepw k G-kpuBOi o
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E |
. Pocoun, 26210 '|l
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1 - .. ® S . . 000020004 3 _—
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— 9 Py & a0 5 E —
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POK/I-001P-07R 7 _—_
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e E —
3 L 19 3 —
=3 L ] E —
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-
Pocrenexkom, 001P-04R BEB- 13.03.2024 03.03.2028 0,70 821 7,50 /] BBE-
Cesepcrane, 6O-06 BEB- 04.04.2024 27.03.2029 0,84 834 7,50
PAO-001P-07R BEB- 11.06.2024 26.05.2033 0,84 8,35 7,51
Faznpom kanutan-60-0 BEB- 21.02.2025 15.02.2028 0,80 8,35 7,55 |:|

Ecnn Bac 3anHTepecoBann BO3MOXHOCTU CUCTEMbI ynpaBaeHna noptdenamm GAMA, CBAXKUTECH C AUPEKTOPOM MO MapKeTUHTy ImuTpuem PomaHom no ten: +7 (921) 935-5122 nau
c opucom, TenedoH: +7 (812) 325-9093, an. agpeca: info@infostroy.com, Droman@infostroy.com. CaiT: www.gama.ru
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3aBUCMMOCTb A0XO4HOCTU K NOraleHuIo U puckKa no obaurauuam noprtdensa
AKTMBbI € MakcumanbHbiMm VaR

C\GAMA\DASHBOARDS\CTpecc-TecTuhr LB VaR.xml - AvanuTHueckan navens GAMA - Iﬁ' Iﬁ
AHanuTuueckas naHenb 5
33aBMCUMOCTE AOXOAHOCTH K NoTawenmnio u pucka (VaR) Wcropuueckmii VaR no nozuumam
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Q E
% WKC 5 PHHAHC, BO-02 -
g % Benropog. obn, 34006 -
2 _
Q Camapckan 0bn-35010 -
I 4% E
MockoeKpenbank-7460G -
3% MCN Bakk, B0-04 -
Camapckan odn, 35008 -
2% Poccun, 26207 -
19 - Pocown, 26205 3
POCEAHK, 5CO-1 Mineuw 08, 35008 -
0% Pocoun, 26212 -
Pocown, 46021 =
-1% — E
I I ! I I ! I I ! ! I CCMO NexCreyCMY, 02 4
-2% -1,8% -1,6% -1,4% -1,2% -1% -0,8% -0,6% -04% -0,2% 0% -2% -1,5% -1% -0,5% 0%
3HaueHue noa puckom % (VAR) 3HauyeHne noa puckom % (Vi
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MCTOpVIﬂ U3MeHeHUA NPOUEHTHbIX CTABOK Ha PbIHKEe
n3mMeHeHune Bo BpeMEHU CTAaBOK Ha PbIHKE, CTaTUCTUKaA

CPEAIIEKBBMJIIH‘II)E OTEKAOHEHWE MPOLLEHTHBIX CTAE0K

0.25 roaa 3 roaa

0.5 roga 075 roga 1rog 2 roga

T ner 10 ner 20 ner
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Wcropua npouentieix cragok G-kpueoid (ot 0,25 pgo 1 ropa)
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HWcropua npouentHeix crasok G-kpueoii (ot 2 go 7 ner)
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Wcropua npouenTHbix cragok G-kpueoii (ot 10 go 30 ner)
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UcTtopua nsmeHeHua ¢popmbl G-KpUBOIA
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