MoHMTOP pBIHKA 00JIMIaAllUH

19.07.2018



Hosble TOPU30HTb!

8 (800) 250-70-10
COAWV Vs www.solidbroker.ru

WHBECTULIMOHHO - DUHAHCOBAR
KO MDMNOAHMUK A

HoBoctn n cobbitua

CuTyaumsa Ha pbiHKe obauraumm peaepanbHoro 3amma (OP3)
Hanbonee akTnBHble KoprnopaTmeHbie pybaesble obanraunm
NnoTteuyHblie obanraumm

EBpoobauraumm

Kpusble goxoaHocTten (USD)

[JoxoaHocTb obauraumm Emerging Markets High Yield (EMHY, USD)
BepoaTtHocTb peueccuun B CLLUA B cneayrowme 12 mecaues

MpeacTroAawme pasmelleHnA

UupukaTopbl Foco6nuraunmn BantoTbl MeTtannbl! / Cbipbe

Ruonia 7.2 0.05 RUS 10Y 4.67 -0.01 USD/RUB 63.367 0.52% HedTb Brent 72.3
MosPRIME 3m 7.5 0.00 US 10Y 2.88 0.01 EUR/RUB 73.525 0.19% Hedto WTI 68.3
Op3 1Y 7.0 0.01 GE 10Y 0.35 0.00 UBb: «kop3nHa» 67.938 0.37% 3ornoTto 1218.0
O3 3Y 7.3 0.00 UK 10Y 1.23 0.00 EUR/USD 1.161 -0.29% Hwkenb 13315.0
Od3 10Y 7.8 0.01 CN10Y 3.44 -0.04 USD/IPY 112.980 0.11% Mepb 6068.0
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HBECTMLIMOHHO -OUHAHCOBA
KO MDNDAHMWA

v' B muHyswyio cpeay MuHduH PP pasmectun 8 nonHom obveme obauraumm
depepanbvHoro 3avma (OP3) asyx cepuit Ha 40 mapa, pyb. npu COBOKYNHOM crnpoce B
90,3 mapg, pyb. Ha nepBom ayKumoHe muHUCTepCcTBO pasmectnno OP3 cepumn 25083 ¢
noraweHnem B aekabpe 2021 roga Ha 20 mapa pyb. LleHa oTceyeHuns coctasmna 99,2%
OT HOMMHaNa, AOXOAHOCTb NO UeHe oTcedyeHna — 7,4% rogosbix. CpeaHeB3BeLEHHAA
ueHa coctasuna 99,222% oT HOMMHana, cpegHeB3BelleHHaa poxoaHoctb 7,39%
rogosbix, cnpoc — 52,885 mapa pyb. Ha BTopom ayKunmoHe MuHPuUH pasmectmn OP3
cepumn 26224 c noraweHnem B mae 2029 roaa, TakKe Ha 20 mapa pyb. LleHa oTceueHusn
coctasuna 94,3722% ot HOMMHanNa, AOXOAHOCTb NO UeHe oTcevyeHnAa — 7,82% roaosbix.
CpenHeB3BelwleHHaA uUeHa coctasuna 94,4624% oT HOMMHanNa, cpeaHeB3BelleHHaA
poxoaHocTtb 7,81% roposbix, cnpoc — 37,431 mapa pyb.

v  MNo paHHbim MuHdpuHa CLUA, Poccua pBa mecsaua noapap, pesko CoKpalana
B/IO}KEHUA B aMepUKaHCKMe rocobauraumm: B anpene — Ha 47,5 mapa Aonnapos, B
Mae — eule Ha 33,8 mapa. B utore oHun ynann go 14,9 mapa g4onnapos — MMHUMYMaA C
2007 ropa, u Poccua Bbibblia 13 yncna 33-x KpynHenwux aeprkatenen rocaonra CLUA,
TOrga Kak Ha KOHeu mapTa 3aHMmana 16-10 CTpPOYKy C nokasatesnem B 96,1 mnppg
AONNapos.
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HBECTULIA
KOMDMNDAHMW A

v' Anbda-6aHK npeanoxut 6oHabl Ha 5 mapa pyb6.

v' C6epbaHK HauHeT pa3melleHne CTPYKTYPHbIX 6oHA0B Ha 3 mapa pyb.

v' PeHeccaHc CTpaxoBaHue [0 KOHLLA UIoNA NpeanoXuT 6oHabl Ha 4 mapg, py6.

v’ flpocnasckan o6nactb npeaioxut 6oHabl Ha 3 mapa pyb.

v UeHTtpanbHaa NMNK naaHmpyeT npeanoskutb obavraumm Ha cymmy o 4 mapg, pyb.
v TTIB nhaHMpyeT nonyroaosbie obauraummn, NpuBA3aHHbIE K akumam Masnpoma

v' ANTaliCKuii Kpaii MOXeT pasmecTutb obanraumm 8 2018 .

v' MTC yasounna o6bem obaunraumoHHon nporpammbl go 200 mapg, pyb.

v' P/ rotoBuT 06AuraumoHHyto nporpammy Ha 80 mnpg, pyb.
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KO MDMNOAHMUK A

Kpusas goxogHoctn OD3 (% roposbix)

v' UHauKaTuBHble goxoaHoctn O3

85 - e TeKyLLas Hepento Hasap
3a HEAENIO NPOAEMOHCTPUPOBAIN Mecsily Hasan —— Tpv MecALa Hasan
8.0
NONOXUTENbHYIO AUHAMMUKY, NPU 15 /
3TOM KpuBaa goxoaHoctn OP3 7.0 - /
COXpPaHMNa «BOCXOAALLMNIN» BUA, 6.5 1
6.0 -
5.5
v 1I0XOAHOCTU «KOPOTKUX» OD3 ¢ o0
Zifopaumein 0KoNo roga Bbipoc/in B M oM 1Y 2Y 3Y 5 107 157
OnHamunKa MHAUKaTUBHOM aoxoaHocTn OP3 (% ronosbix)
npeaenax 21-24 6.n., a 1.0
noxoaHoctn OP3 ¢ aropaumen M/ 00
6onee 10-T1 net B cpegHeM L 00
nogpocan 12-14 6.n. a0
| - 7.0
v HAMKaTUBHaA JOX0AHOCTb 10-Tu - oy T \,/V: 60
netHnx OP3 gocTurna ypoBHs 8y —10Y 50
7 83% FO,D,OBblx 24/01/16  24/05/16  24/09/16  24/01/17  24/05/17  24/09/17  24/01/18  24/05/18
?

McTouHuK: Solid Research
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WHBECTULIMOHHO-OUHAHCOBAR
KO MDMNOAHMUK A

v' [loxogHOCTU Hanbosiee akTUBHO

TOPTrYIOLWUXCA KOPNOPATUBHbIX 06AUraLni

3a HEAENIO BbIPOCIU

v" Hanbonblumm noBbIlLEHNEM A0XOAHOCTU @K, 001P-03
AkpoH, BO-001P-01
BblAE/ININCb KOPNOPaTUBHbIE 0bAMrauum c Cucrema, 001P-07
AropaLmnen oOKoNo roaa CUBYPXon11
MTC BO-02
dCK BO-04
v’ Cpegy KomnaHuit HeGUHAHCOBOTO CeKTopa ¢ ' oeTendotP-03k
MKC5duHBO5
XOPOWMNM KpeaAUTHbIM Ka4eCTBOM METANVHB08
METAJITMHBO02

KOMEH M K MOKYNK nraumm
PEROMETAYE OKYMKE 067 atl PXX[1-28 o6n
«CUBYPa» n « MetannonHsecta» YTM3 BO-001
EspXong® 8

v ToBbIWEHHOMN AOXOAHOCTHIO BblAENAOTCA MK 1P-01

6oHabl ADK «Cuctema» n YTM3

KopniopaTmuBHEIE pyOJieBEIE OOJIMUI'ALIUMU

Oomogenoeo, 001P-01
OrK-2, 001P-03R
Cuctema b1P4
Montocb1

Cwncrema 001P-06
Cwncrema B1P5

Ypankanun 50-04-P

CUBYPXon10
P>XX[-19 obn
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UHBECTULIMOHHO-DUHAHCOBAR
KO MDMNDAHMWSA

v AKTUBHOCTb MHBECTOPOB Ha PblHKE

o o LieHa Jox-cte  KynoH

NMNOTeYHblX o6nmrau,mm OCTaeTCAd HeBbICOKOMW. Bid Ask Mid (%)
Oenbtakpenut 17-UM 101,99 102,26 7.7 10,57

Mo 60/1bLUI/IHCTBy MNOTEeYHbIX UEHHbIX 6YMaI' HenbraKpeaur 14-1M 111.17 112,04 81 12.00
WHOWKATUBHAA AOXOAHOCTb M3MEHMNACH Renerakpeaur 13-UN 10428 10517 81 9,65
HenbtaKpeaunt 18- 106,27 107,25 8,1 10,29

HE3HAYUTE/IbHO Oenbtakpeaut 15-UM 113,71 115,32 4,2 11,92
HenbtaKpeaunt 19-UM 98,60 99,68 8,2 7,82

2014-1 A2 100,03 100,19 8,1 8,50

v' «CTaBKM NO nnoteke B PO nmerloT noTeHuman  2010-1A2 99,97 100,57 8,1 9,00
. AVDKK 2012-1, A2 100,62 101,05 8,4 9,00

ANA faNbHENLEero CHUXeHuaA», - coobwmna AVDKK 2013-1, A2 100,91 101,48 8,6 9,00
Ha BCTpeye ¢ npe3naeHTom PO Baagumupom  AA® 10001 10012 81 8,75
NA MKB 100,77 101,44 8,2 10,65

[yTuHbIM rnasa baHKa Poccumn dnbsBupa MCB 2013 100,01 100,27 8,1 8,50
. WA TMetpokommepL-1 100,19 100,57 8,2 8,75

HabuynnuHa. Mo eé cnoBam, Ka4yecTtBo ABCOMOT 2 10002 100,67 81 8.90
MNOTEYHOro NOpPTPena Ha PbIHKe ceiyac Abcoriot 3 10063 10470 82 10,10
WA MTCE 101,31 101,82 8,2 10,50

«OY4YeHb Henaoxoe». ((npOCpOl-IKa Nno MNOTeEKe, WA BospoxaeHue 5 100,60 101,08 8,3 9,25
WA Canpaiis 2 100,09 101,45 8,2 9,50

no MNOoTeYHbIM KpeAUTAM K Ha4aly roga 6b|fla VIA BospoxaeHve 3 100,04 100,95 8.2 9.00
NA Okrmnc-1 100,42 100,81 8,4 8,75

1,3%. MpnbAN3UTENBHO HA TAKOM YPOBHE U
cenyacy, - oTMETU/1a OHa
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WUHBECTULIMOHHO-®UHAHCOBAR
KO MDMNDAMHMW A

v' PekomeHOyeM K MOKynke KoprnopaTuBHble €BpOObnmrauum ¢ HEBLICOKUM PUCK-GaKTOPOM.

ST enT Kog bymarm [ata HOopauma  KynoH  [ox-ctbno  [ox-CTb no Cpep. ueHa  PentuHr PeP!T WHF  PenTuHr
ISIN norawenus  (net) (%) cnpocy (%) npegnox. (%) (B % ot Hom)  S&P Fich  Moody's
nykoun XS0461926569 05/11/19 1,2 7,250 3,32 3,19 105,0 BBB BBB+ Baa3 il
nykown XS0554659671 09/11/20 2,2 6,125 3,89 3,82 104,9 BBB BBB+ Baa3 il
nykoun XS0304274599 07/06/22 35 6,656 4,32 4,21 108,4 BBB BBB+ Baa3 ol
nykown XS0919504562 24/04/23 4,3 4,563 4,34 4,23 101,1 BBB BBB+ Baa3 il
nykoun X$1514045886 02/11/26 6,9 4,750 4,82 4,79 99,6 BBB BBB+ ol
MertannonHsect XS0918297382 17/04/20 1,7 5,625 4,86 4,66 101,5 BB BB Ba2 il
MetannouHsect X$1603335610 02/05/24 5,0 4,850 571 5,66 95,9 BB BB Ba2 il
HOBAT3K XS0588433267 03/02/21 2,3 6,604 4,03 3,84 106,3 BBB- BBB Baa3 il
HOBATOK XS0864383723 13/12/22 4,0 4,422 4,60 4,49 99,5 BBB- BBB Baa3 il
HNMK XS0783934325 26/09/19 1,1 4,950 3,27 2,83 102,2 BBB- BBB- Baa3 il
HIMK XS$1405775617 15/06/23 44 4,500 4,86 4,84 98,5 BBB- BBB- Baa3 il
HNMK X81577953174 21/09/24 54 4,000 5,08 5,05 94,5 BBB- BBB- il
®ocArpo XS1599428726 03/11/21 3,1 3,950 4,67 4,60 98,0 BBB- BBB- Baa3 il
®ocArpo X81752568144 24/04/23 4,3 3,949 5,03 4,97 95,6 BBB- BBB- Baa3 il
PX[ X$1501561739 06/10/20 2,1 3,450 4,04 3,95 98,9 BBB- BBB- il
CeBepcrarb XS$1567051443 27/08/21 29 3,850 4,41 4,37 98,4 BBB- BBB- il
Ceepcrarnb XS0841671000 17/10/22 3,8 5,900 4,81 4,75 104,3 BBB- BBB- Baa3 il
Puck-caktop: 41l - vuskuit il - cpearmit il - nosbiweHHbII all - sbicokmin WcTounmk: Solid Research

v' B ycnoBusx yxxectodeHus CLUA 6nokmpyoLmx CaHKLUUn B OTHOLLEHUN P® Henb3s uckntoyaTb NPUOCTaHOBKU TOProOB Ha
HeonpeneneHHbIN CPOK LIeHHbIMM Bymaramm nobbix POCCUNCKMX AMUTEHTOB € pacyeTamu B gonnapax CLLUA
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ST enHT Kog bymaru [ata [Oiopauma  KynoH  [ox-ctbno  [ox-CTb no Cpep. ueHa  PentuHr PeﬁT WHr  PenTuHr Puck-
ISIN noratul. (net) (%) cnpocy (%) npegnox. (%) (B % ot Hom)  S&P Fith ~ Moody's dakTop*)
AJIPOCA XS0555493203 03/11/20 2,1 7,750 4,30 4,21 1074 BB+ BB+ Baa3 I|||
DeloPorts RUOO0AQZZ2A5 01/04/25 54 6,750 6,60 6,38 101,9 I|||
Eurasia Driling XS0918604496 17/04/20 1,7 4,875 4,82 4,57 100,3 BB+ BB I|||
EBpoXum XS$1495632298 12/04/20 1,7 3,800 4,45 4,20 99,2 BB- BB I|||
EBpoXum XS$1632225154 05/07/21 2,8 3,950 4,69 4,53 98,1 BB- BB I|||
Evraz Group XS0808638612 22/04/20 1,7 6,500 4,73 4,59 102,9 BB BB I|||
Evraz Group XS$1319822752 28/01/21 2,2 8,250 5,04 4,89 107,7 BB BB I|||
Evraz Group XS1405775377 31/01/22 3,1 6,750 5,29 5,23 104,7 BB BB I|||
Evraz Group XS$1533915721 20/03/23 41 5,375 5,53 5,40 99,6 BB BB Ba3 I|||
la3npom HedTb XS0830192711 19/09/22 3,8 4,375 4,96 4,91 98,0 BBB- BBB- Baa3 I|||
la3npom HedpTb XS0997544860 27/11/23 4,6 6,000 5,04 4,96 104,7 BBB- BBB- Baa3 I|||
la3npom XS0424860947 23/04/19 0,7 9,250 3,69 3,43 104,2 BBB- BBB- Baa3 I|||
la3npom XS0885733153 06/02/20 1,5 3,850 3,75 3,69 100,2 BBB- BBB- Baa3 I|||
la3npom XS0708813810 23/01/21 2,4 5,999 4,15 4,01 104,5 BBB- BBB- Baa3 I|||
la3npom XS0290580595 07/03/22 3,2 6,510 4,55 4,49 106,6 BBB- BBB- Baa3 I|||
la3npom XS0805570354 19/07/22 3,7 4,950 4,58 4,50 101,5 BBB- BBB- Baa3 I|||
la3npom X$1585190389 23/03/27 7,0 4,950 5,36 5,32 97,3 BBB- BBB- Baa3 I|||
la3npom XS0885736925 06/02/28 75 4,950 5,30 5,27 97,5 BBB- BBB- Baa3 I|||
la3npom XS0191754729 28/04/34 9,5 8,625 6,04 6,01 126,2 BBB- BBB- Baa3 I|||
la3npom XS0316524130 16/08/37 10,9 7,288 5,94 5,92 1154 BBB- BBB- Baa3 I|||
Global Ports XS$1319813769 25/01/22 3,1 6,872 6,13 6,05 102,4 BB Ba3 I|||
Global Ports XS1405775450 22/09/23 4,4 6,500 6,20 6,14 101,4 BB Ba3 I|||
Puck-cbaktop: gl - Hmskuit gl - cpeanmit il - noBbiweHHbI |||| - BbICOKMI UcTounnk: Solid Research
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Kog bymaru Hata [topauus Kynon  Hox-ctbmo  [lox-cTb no Cpep. ueHa PentuHr PeiTuHr PentuHr

OMUT EHT

HopHukenb
HopHukenb
HopHukenb
MTC

MTC
Petropavlovsk
Pefropavlovsk
Mornioc
Mornioc
Montoc
Morntoc
Mornioc
PocHedTb
PocHedTb
CoskomdnoT
Cubyp

A®K Cucrema
TMK
BbiMnenkom
Angekc

PXA

PXA

Pwck-chakTop:

ISIN

X80982861287
X81622146758
X81298447019
X80921331509
X80513723873
X81201840326
X81711554102
X80922301717
X81533922933
XS1405766384
X81759275578
X81713474325
XS0484209159
XS0861981180
XS81433454243
X81693971043
XS80783242877
X80911599701

X80587031096
US98474TAB35
XS0764220017
XS81574068844

- HU3KUI 4

noraltw.

28/10/20
08/04/22
14/10/22
30/05/23
22/06/20
18/03/20
14/11/22
29/04/20
07/02/23
28/03/22
26/01/21
29/01/24
02/02/20
06/03/22
16/06/23
05/10/23
17/05/19
03/04/20
02/02/21
15/12/18
05/04/22
01/03/24

(net)

2,1
3,4
3,7
43
18
15
36
17
4,0
34
25
438
14
33
4.4
47
0,8
16
23
0,4
33
49

(%)

5,650
3,849
6,625
5,000
8,625
9,000
8,125
5,625
5,250
4,699
1,000
4,700
7,250
4,199
5,375
4,125
6,950
6,750
7,748
1,125
5,700
4,375

cnpocy (%)

4,16
4,97
4,88
5,21
422
8,99

12,13
478
5,59
5,15
5,11
5,94
3,83
4,88
5,00
513
6,83
5,04
4,61
4,59
453
4,64

-cpearuii il - nosbiwenHbI d“ - BbICOKMI

npeanox. (%)

4,06
4,83
475
5,07
4,04
7,94

11,78
458
5,48
5,08
472
5,83
3,46
4,81
493
4,99
6,11
490
4,44
2,39
4,44
4,62

(B % OT HOM)

103,1
96,5
106,8
99,5
108,2
100,8
87,4
101,6
98,9
98,6
90,9
94,5
105,3
97,9
101,7
95,8
100,4
102,8
107,7
99,1
104,1
98,8

S&P

BBB-
BBB-
BBB-
BB
BB

BB-
BB-
BB-

BB-
BB+
BB+

BB

B+
B+
BB *+

BBB-

Fitch

BBB- *-
BBB- *-
BBB- *-

BB+
BB+

BB-
BB-
BB-

BB-

BB

BB+

BB-

BB+

BBB-
BBB-

WcTouHumk: Solid Research

Moody's
Baa3

Baa3
Batu
Balu

Ba1
Ba1

Ba1
Baa3
Baa3

Ba2
Baa3

B1
Ba2

Baa3
Baa3
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SuuTeHT Kog bymaru Hata [topauus Kynon  fox-ctbmo  [lox-cTb no Cpep. ueHa  PentuHr Pe|7!T WHr  PenTuHr
ISIN norau. (net) (%) cnpocy (%) npeanox. (%) (B % ot Hom)  S&P Fich ~ Moody's
Ak Bapc bank XS1272198265 06/08/18 0,0 8,000 23,26 3,07 99,8 B2 I|||
Anba-baHk XS1324216768 2711118 0,3 5,000 4,37 3,62 100,3 BB+ Ba1 I|||
Anbpa-baHk XS0620695204 28/04/21 2,5 7,750 4,90 4,78 107,4 BB+ BB+ Ba1 I|||
AKB BunbaHk XS1379311761 27/03/19 0,7 8,500 5,24 412 102,5 B+ I|||
BaHk OK OTkpbITHE XS1503160571 1111119 1,3 4,500 4,62 419 100,1 NR B1 I|||
Mock.Kpep.BaHk XS$1510534677 07/11/21 3,0 5,875 6,51 6,35 98,3 BB- BB- I|||
Mock.Kpen.baHk XS1759801720 14/02/23 4,0 5,550 6,72 6,60 95,7 BB- BB- Ba3 I|||
a3npombaHk XS1040726587 05/09/19 11 4,960 3,93 3,69 101,3 BB+ BB+ I|||
MK "O1 Properties” XS1495585355 27/09/21 2,7 8,250 23,91 22,04 68,0 CCC+* B3 *- I|||
lMpomcBsizbbaHk XS1506500039 19110119 1,2 5,250 6,77 6,19 98,6 B+ *+ B2 I|||
PCXb XS0955232854 25/07/18 0,0 5,100 0,41 0,24 100,0 BB+ Ba2 I|||
C6epbaHk XS1043519567 06/03/19 0,6 4,150 3,87 3,55 100,3 BBB- Ba1 I|||
Cbepbank XS0799357354 28/06/19 0,9 5,180 3,54 3,18 101,7 BBB- Ba1 I|||
C6epbaHk XS0638572973 16/06/21 2,7 5717 4,32 419 103,9 BBB- Ba1 I|||
C6epbaHk XS0743596040 07/02/22 3,2 6,125 4,56 4,49 105,2 BBB- Ba1 I|||
BTb XS0548633659 13/10/20 2,1 6,551 4,25 412 105,0 BBB- Ba1 I|||
BTB XS0223715920 30/06/35 10,8 6,250 5,99 5,88 103,4 BBB- Ba1 I|||
B3Ob XS0559915961 22111125 59 6,800 5,69 5,67 106,6 BBB- BBB- I|||
B3b XS0993162683 21/11/23 4,6 5,942 512 5,07 103,9 BBB- BBB- I|||
Puck-paktop: il - HM3KMIA il - cpeaHmit alll - nosbiwweHHbIM |||| - BbICOKMUI UcTounuk: Solid Research
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SvTEHT Kop 6ymaru [ata [iopavus KynoH  [Hox-ctbmo  [lox-CTb no Cpep. ueHa  PeATuHr PeV!TMHr Pentunr Puck-
ISIN noratv. (neT) (%) cnpocy (%) npeanox. (%) (B % ot Hom)  S&P Fitth  Moody's dhakTop®)
Ak Bapc baHk XS0805131439 13/07/22 35 8.000 7.54 7.28 102.0 I|||
Anbha-baHk X$1513741311 3.1 8.000 8.44 8.31 98.9 B B2u I|||
Anbda-bank XS1135611652 18/02/25 1.4 9.500 6.01 5.80 105.3 BB B1u I|||
Mock.Kpen.BaHk XS1601094755 35 8.875 13.26 12.92 86.3 CCC+ Caa2u dll
Mock.Kpen.BaHk XS0924078453 13/111/18 0.3 8.700 11.18 9.35 99.5 B NR I|||
Mock.Kpen.BaHk XS1589106910 05/10/27 3.5 7.500 12.07 11.86 85.5 B I|||
Kpeaut EBpona bank XS0854763355 1511119 1.3 8.500 6.39 5.69 103.1 B+ B2 I|||
SkcnobaHk XS81230115625 22/04/21 25 8.000 717 6.80 102.5 I|||
la3npombaHk XS0954024617 17/07/20 1.9 6.500 6.71 6.44 99.9 NR I|||
Mpomcas3bbaHK XS0851672435 06/11/19 1.1 10.200 276.31 252.47 14.4 WR I|||
Kb Peneccanc Kpegut XS0996297544 22/05/19 0.8 13.500 10.85 8.56 102.9 NR I|||
Poccenbxo3baHk XS0979891925 16/10/23 43 8.500 6.80 6.68 107.8 NR I|||
CbepbaHk XS0935311240 23/05/23 4.3 5.250 5.10 5.06 100.6 BB+ I|||
TuHbKOd Bank XS1631338495 3.5 9.250 8.36 8.21 103.3 B- I|||
BTb XS0842078536 17/10/22 3.7 6.950 5.88 5.80 104.1 B- Ba3 I|||
BTb XS0810596832 3.7 9.500 8.16 8.09 105.0 NR I|||
Bank Cankt-leTepbypr ~ XS0848163456 24/10/18 0.3 11.000 6.81 2.94 101.5 B2 I|||

Puck-cpaktop:

- HU3KUIA 4l

-cpearuit il - nosbiweHHbIA |||| - BbICOKMI
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Hosble TOPU30HTb!
AONTOCPOYHOIO rnapTHepPCcrea
®

8 (800) 250-70-10 EBpOO@HMI‘aHMM P®(USD)
CTOA VLA www.solidbroker.ru

WHBECTULIMOHHO - DUHAHCOBAR
KO MDMNOAHMUK A

SwTeHT Kop 6ymaru [ata [Owopaums  KynoH  [ox-ctbno  [ox-CTb no Cpep. ueHa  PentuHr PeP!TMHr Pertunr
ISIN noraweHus  (rer) (%) cnpocy (%) npeanox. (%) (B % or Hom)  S&P Fich  Moody's
MwuHduH PO XS0089375249 24/07/18 0,0 11,000 10,44 5,30 100,0 BBB- BBB- Ba1
MuHdu PO XS0971721377 16/01/19 0,5 3,500 3,28 2,83 100,2 BBB- BBB- Ba1
MuHduH PO XS0504954347 29/04/20 1,7 5,000 3,37 3,25 102,9 BBB- BBB- Ba1
MuHgu PO XS0971722342 16/09/20 2,1 3,625 0,45 0,17 1071 BBB- BBB- Ba1
MuHduH PO XS0767472458 04/04/22 3.4 4,500 3,80 3,72 102,5 BBB- BBB- Ba1
MuHgu PO XS0971721450 16/09/23 4,6 4,875 3,86 3,84 104,7 BBB- BBB- Ba1
MuHduH PO RUOO0AOJWHA4 27/05/26 6,6 4,750 4,58 4,55 101,3 BBB-
MuHgu PO RUOQOOAQJXTS9 23/06/27 75 4,250 4,65 4,60 97,3 BBB-
MuHduH PO XS0088543193 24/06/28 6,8 12,750 4,64 4,62 163,9 BBB- BBB- Ba1
MuHgu PO RUOOOAOZYYN4 21/03/29 8,5 4,375 4,68 4,67 97,5 BBB-
MuHduH PO XS0114288789 31/03/30 3,1 7,500 413 4,05 110,8 BBB- BBB- Ba1
MuHgu PO XS0767473852 04/04/42 13,5 5,625 514 512 106,7 BBB- BBB- Ba1
MuHduH PO XS0971721963 16/09/43 13,7 5,875 5,16 5,15 110,1 BBB- BBB- Ba1
MuHgu PO RUO00AOJXU14 23/06/47 15,0 5,250 5,34 5,32 98,8 BBB-

WcTouHumk: Solid Research




HoBble ropr30oHT!
AONTOCPOYHOIO rnapTHepPCcrea
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COAWVHLA

WHBECTULMOHHO-®UHAHCOBAR
KO MDMNDAHMUWA

Kpupele pmoxopmHocTem (USD)

8 (800) 250-70-10
www.solidbroker.ru

Tekywme kpusble aoxoaHoctn UST n RF (% roaosbix)

Cnpeg aoxogHoct RF kK UST (6.n.)
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WHBECTULIMOHHO-OUHAHCOBAS
KOMIMNOAHWMWSA

HoBbie ropn3oHTb!
JA0/Ir0CPOYHOIO NapTHepPCTBa

8 (800) 250-70-10
www.solidbroker.ru

IoxomHocTs obamraumm EMHY (USD)

L

Cnpep goxogHoctn obauraumin EM High Yield Kk UST’10
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HoBble ropm30HTs!
JL0/IrOCPOYHOIO NapTHEPCTBa

8 (800) 250-70-10 BepOHTHOCTb peneccCmum B CIIA

N

COAWH Va www.solidbroker.ru

WHBECTULIMOHHO-OUHAHCOBAS
KO MDMNDAHMUWA

BepoatHocTb peueccun B CLLA B cneaytowme 12 mecaues F-100.00
I| =80.00
1 MNMepunopgbl peueccnn B CLLA > 60.00

1970-1974 1975-1979 1930-1934 | 1985-1939 1990-1994 1995-1999 20002004 2005-2009 2010-2014 2015-2019
WMcTtouHuk: Solid Research
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HoBble ropr30oHT!
L0/IrOCPOYHOIO MapTHEPCTBa
®

8 (800) 250-70-10 Hpe,HCTOHLU,Me pa3sMelleHMNA
COAHA www.solidbroker.ru

WHBECTULMOHHO-®UHAHCOBAR
KO MDMNOAHMUK A

OpueHTUp No cTaBKe 3aKpbiTHe 06bem
Bbinyck o6aunrauum KynoHa KHUIM 3aABOK MUIH Bantota
(aoxoaHocTDb) (pasmewieHue) ;
20.07.2018
CbepbaHk Poccumn, 001P-16R (25.07.2018) 60 000 RUB
27.07.2018
ApocnaBckaa obnactb, 35016 (30.07.2018) 3000 RUB
OAK, 001P-01R 25.07.2018 5000 RUB

(01.08.2018)




Hosble TOPU30HTb!
AONTOCPOYHOIO rnapTHepPCcrea

8 (800) 250-70-10 KoHTakKTEL
COAFLA www.solidbroker.ru

WHBECTULIMOHHO -®UHAHCOBASR
KOMDMNDAHMW A

®

AO MNOK «Conma» 123007, Mockea, XopoLueBckoe Locce, 4. 32A

TenedoH: +7 (495) 228-70-10

dakc: +7 (495) 228-70-11

E-mail: solid@solid-ifc.ru

NTnueH3nn Ha oCyLLECTBIEHNE:

- bpokepckoit gesatenbHocTi — Ne 045-06790-100000, BbigaHa KLIB Poccumn 24 nions 2003 r. 6e3 orpaHnyeHnst Cpoka AencTins;

- annepckon gesitensHocTn — Ne 045-06793-010000, BoiaaHa PKLB Poccun 24 nionst 2003 r. 6e3 orpaHMyeHms cpoka AenNcTBuS;

- BeaTenbHOCTY Mo ynpaBneHunio LieHHbIMu 6ymaramm — Ne 045-06795-001000, BbigaHa PKLIB Poceun 24 mioHs 2003 r. 6e3 orpaHuyeHns cpoka
LENCTBUS;

- aenosutapHoit gestensHocTy — Ne 045-06807-000100, BbigaHa PKLIB Poccun 27 mnions 2003 r. 6e3 orpaHu4eHnst cpoka AenCTBUS.

Mpw noarotoBke faHHOro 0630pa 1Cnonb30BaHa MHGOpMaLMs 13 CriedytoLmx UCToYHKMKOB:, Bloomberg, Cbonds, Financial Times, Reuters, Wall Street Journal,
Begomoctu, PUA Hosoctu, MHTepdpake, KommepcaHT, PEK, Pocctar, MpaitM-Tacc u apyrvx.

HacToswwmin LOKYMEHT He MOXET paccMaTpyBaTLCS B KayecTee NybnnuHom odeptsl. MHopMaLmMs M MHEHWS, NpeaCcTaBNeHHbIe B JaHHOM OTYeTe, NOArOTOBIEHbI
komnaHuen AO NOK «Conngy. AO NOK «Conugy, ee pykoBOACTBO M COTPYAHWKM HE MOTYT rapaHTUpoBaTh abCOMTHYIO TOYHOCTb, MOMHOTY M JOCTOBEPHOCTbL
NPEeACTaBMEHHOMN B HACTOSLLEM LOKYMEHTE MH(OPMALMN 1 HE HECYT OTBETCTBEHHOCTM 33 BO3MOXHbIE NOTEPU KIWEHTA B CBA3M C ee 1cnonb3oBaHem. AO NOK
«Conuay, ee pyKOBOACTBO U COTPYOHUKN He HECYT OTBETCTBEHHOCTb 3@ MHBECTULIMOHHOE PELLIEHWE KNEHTA, OCHOBaHHbIE Ha MH(hopMaLIMK, coaepXaLlencs B
HacTosiem gokymeHTe. AO NOK «Conuay, ee pyKoBOACTBO U COTPYAHMKW, TaKKe He HECYT OTBETCTBEHHOCTb 3a NPAMbIe UK KOCBEHHbIE NoTepn uin yiepb,
BO3HUKLLWA B pe3ynbTaTe UCNONb30BaHMS KITMEHTOM MHOPMAaLW UK Kakorn-nbo ee YacTu Npu COBEPLLEHUM OnepaLuii C LeHHbIMK Bymaramu. PekomeHaaumm n
MHEHWS, BbiCKa3aHHbIE B JaHHOM OTYeTe, ABAAOTCS UCKNoUMTeNbHO MHeHEM AO DK «Comvay, n He SBNsoTCs NpeaniokeHNeM 0 NOKyMNKe UM Npoaaxe
LeHHbIx 6ymar. Be3 paspewenuns AO NOK «Conua» AaHHbI OTYET 3anpeLlaeTcs BOCNPOU3BOAMTL, afanTupoBaTh, nepegaBath No pasnuyHbIM KaHanam,
TpaHcnMpoBaTh B 3¢hup, 4OBOAUTL 40 06Lero ceegeHus, NybnnyHo nokasblsaTh, NPeobpa3oBbiBaTh B SNEKTPOHHYO POPMY, NEPEBOANTL Ha ApYrue A3bIKK,
peknamnpoBaTb, BKMtoYaTh B 6a3bl AaHHbIX.

© 2018 AO UK «Conuay. Bce npaBa 3aLlyLLEHbI




