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MonwuTop phiHKa obnmuranui 29 oxktsabps 2020 r.
Yetsepr, 29 oxTsa6ps 2020

HoBoCTH H COOBITHUSA

e B mumysmyto cpeny Munpun PO pasmectun obnuranuu ¢enepanbHOro 3aliMa Ha PEKOPOHBIM
o0beM - 436 Mapm py0., YTO IO3BONMIIO yXKe B KOHIE OKTSIOpS BHIIOJTHUTL BEIOMCTBY
KBapTa/JIbHEIY IIJIaH N0 pa3Memenuio O®3 Ha TpU 4YETBEPTH.

e Ha nepsom aykiuoHe Munpun PO pasmectun O®3 Brimycka 29019 na 430 mupgn pyOneit npu
cupoce B 474 wmnpn pybnein. lleHa orcedenust obnuranuii Oblla ycTaHOBJIEHA Ha YPOBHE
95,8000% oT HOMHHAaJa, CpefHEB3BelleHHas IeHa - 95,8156% oT HOMHMHana. [laTa moralleHus
03 Brimycka 29019 - 18 utons 2029 roga. KynmoHHEIN Hoxon MO 0OIUTAIUsM PacCUUTHIBAETCS
ucxops u3 cpepHero 3HaveHus cTtaBoK RUONIA 3a Tekymuii KyIIOHHBIYM II€PUOR C BPEMEHHBIM
J1IarOM B CEMb KaJIeHIapHbIX THEU.

o Ha BTOpOM aykimone Mundun pasmectun O®3 Brimycka 26235 Ha 6 Mipp pyOnel mpu cpoce B
13 mnpn py6neii. lleHa oTceueHus obmuramuil Oblla ycTaHoBiIeHa Ha ypoBHe 98,1500% ot
HOMMWHAJa, CpegHeB3BelleHHad 1eHa - 98,8542% ot HoMuHana. [JOXOOHOCTE IO IIeHe OTCEeYeHUs
cocTaBuia 6,24% romoBLIX, II0 CPeNHEB3BEIIEeHHON LieHe - 6,14% romoBeix. [lata noramenus O3
BHmycKa 26235 - 12 mapra 2031 roma. CTaBKa KymOHa Ha BeCh CpPOK oOpaieHus Oymar
ycTaHOBIeHa B pa3Mepe 5,90% romoBEIX.

WHaukaTopbI Tocobnuraunmu BanwoTbl MeTannbi / Coipbe

Ruonia 42 047% RUS 10Y 228 -125% USD/RUB 76.942 028% Hedts Brent 421 0.79%
MosPRIME 3m 47 0.00% US10Y 081 -163% EUR/RUB 90.973 0.06% Hedte WTI 404 0.80%
Od3 1Y 43 -0.26% GE10Y -0.58 Ub: «kop3uHa» 83.256 0.18% 3onoto 19166 -040%
03 3Y 49 023% UK10Y 0.27 1281% EUR/USD 1.182 -0.31% Hukens 160640 1.73%
Od3 10Y 6.2 045% CN10Y 317 -0.41% USDIPY 104710 0.11% Mens 69530 204%

« AT3K mnpoBemer cOOp 3afBOK Ha MOKYNKy PYyo.

6oHmOB 06BEMOM 3 MpH PYO. * HeadHunter 3apeructpupoBan OpOTrpaMMy
o I'TJIK mpoBemeT BTOPUYHOE pa3MelleHue Ha oOnurauuiét Ha 20 Miupn pyo.

cymmy mo 4 mmpp pyo. * O0yBb Poccum yTBEpOUIa MporpaMMy GOHOOB Ha
* PocHaHOo mpemymoxuT B HOsAOpe GOHOEI Ha 6,5 cyMmy mo 5 mipp pyo.

MIIpa pyo. ¢ MarsHuT yTBEpAWUT IpOrpaMMmy OOHTaImii Ha
* PocuedTs yTBEpAuIa mporpamMmy obnurauuit Ha 100 mnpp py®.

800 mrnpn * JIOM.P® mnmamumpyer pasmectuts B 2020-21 r.

6oumbt Ha 700 mipn pyo.

KapTta peiaka O®3, KopnopaTuBHBIX 00uranui u BI10
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ISIN IToXOmHOCTH

Ilena nocnep.

[ropanus, et

Pa3mep KynmoHa [InMT.KyI., gHeR

RUOOOAOGNO9A7 6.5 104.734 1000 2/6/2036  9.39 34.41 182
RUOOOA100EF5 6.48 114.155 1000 3/16/2039 10.62 38.39 182
RUOOOAQJV4NS 6.47 108.965 1000 5/5/2032  7.85 37.3 182
RUO00A101F94 6.47 97.5 1000 7/18/2035 9.71 30.42 182
RUO00AQJV4Q1 6.45 109.5 1000 12/6/2034 9.03 36.8 182
RU0O00AOZYUB7 6.43 108.298 1000 5/10/2034 8.79 36.15 182
RUOOOAQJXFM1 6.38 112.086 1000 3/23/2033 8.43 38.39 182
RUOO0AQJVW48 6.26 118.297 1000 9/17/2031 7.58 42.38 182
RUOOOAQOJX0H6 6.2 100.522 1000 11/16/2022 1.90 31.81 182
RUO00A1028E3 6.15 98.8 1000 3/12/2031 7.87 26.02 161
RUO00A100A82 6.09 111.798 1000 4/10/2030 7.04 38.15 182
RUOO0AOZYUA9 6 106.551 1000 5/23/2029 6.51 34.41 182
RUOOOAQJTK38 5.82 107.659 1000 1/19/2028 5.76 35.15 182
RU000A1014N4 5.75 101.867 1000 10/6/2027 5.78 29.92 182
RUO00AQJV4L2 5.71 103.407 1000 1/29/2025 3.74 32.66 182
RUOO0OAQJS3W6 5.61 113.699 1000 2/3/2027  5.04 40.64 182
RUOO0AOZZYW?2 5.57 112.31 1000 10/7/2026 4.91 39.64 182
RUOO0AQJV4MO 5.56 104.35 1000 3/3/2027  5.31 31.46 182
RUOO0AQJWMO7 5.49 111.589 1000 9/16/2026 4.87 38.64 182
RUOO0A100EG3 5.43 107.831 1000 11/12/2025 4.23 35.65 182
RUO00A101QEO 5.28 97.049 1000 7/16/2025 4.22 28.48 231

www.solidbroker.ru
© @Solid Pro Trading


https://solidbroker.ru/
https://t.me/SolidPro
https://t.me/SolidPro

fh

0®3 29008
003 26222
003 26227
003 26223
0®3 25084
0®3 26215
003 46022
003 26211
0®3 26220

Domapacts %

8.50

8.00 1

*

8,50 1

PE

8,00 4

RUOOOAQJV4P3 5.22
RUOO0AQJXQF2 5.12
RU000A1007F4 5.12
RUO00A0ZYU88 5.07
RUOO0A101FAl 4.88
RUOOOAQJU4L3 4.86
RUOOOAQJPLHS5 4.8
RUOOOAQJTJL3 4.62
RUOO0AQOJXB41 4.6

* PeliplPl

fsponnabb

Espannanbl

* *
NHK K 1P3

*

MOCTPECT 7

Coucrem1P10
Cucremal P

CONMm3BN4

MonwuTop phiHKa obnmuranui 29 oxktsabps 2020 r.

Yetsepr, 29 oxTsa6ps 2020

VIHCTPYMEHT COKD.

BusHen 1P1
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RU000A1022G1
RU000A100X69
RU000A1014S3
RUO000A1026H0
RUO00A100DG5
RUO00A100W60
RUO00A100L63
RU000A1026C1
RU000A1016Z3
RUOOOAQJWNG63 7.15
RUO00A101WB4 7.11
RUO00A101R09
RU000A101D13
RUO000A100UG9
RU000A101Q26
RUOOOAQJWZY6
RUOO0AOJXME4
RU000A1008B1 6.74
RUO000A101012 6.69
RUO000A1008]4 6.65
RUO00A0ZYWU3 6.59
RUO000A1017]5 6.56
RUOO0A1005L6 6.54
RUOOOA100N12
RUO00A101FH6
RU0O00A100F95
RUO000A101137
RUO00A101FG8
RUOO0A101EF3
RUO000A0ZZZ17

8.28
8.26
8.19
7.89
7.73
7.45
7.35
7.32
7.21

6.98
6.84
6.82
6.82
6.82
6.8

6.51
6.41
6.4

6.39
6.38
6.38
6.35
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106.601 1000 10/3/2029 7.08 30.32 182
107.246 1000 10/16/2024 3.54 35.4 182
107.852 1000 7/17/2024 3.28 36.9 182
104.528 1000 2/28/2024 3.03 32.41 182
101.298 1000 10/4/2023 2.75 26.43 182
105.673 1000 8/16/2023 2.56 34.9 182
101.555 1000 7/19/2023 2.09 27.42 182
105.099 1000 1/25/2023 2.08 34.9 182
105.65 1000 12/7/2022 1.94 36.9 182
KopnopatueHbie oGnuraumm
® Gasbeg 191
® Hosom 1P1
& MMIPOMALIE3
Benyrab2 ok 1p2
® ym3 1ps
* PocapnlPl
O et sp CucTou1p 13
CucremlP12
CrcremlPI® Cocromal PE MTC 1P-14 .
* * . Pocten2P2R R
METANHHEDS
rasnmd3P1R HKHX 1P-01
Dopaumsm, ner
2,00 400 £.00 8,00 7.00 8,00
Pa3zme TIUT.KyII.,
IoxomuocTth llena nmocnen. Homwunan IToramenue [Jata opepTsl [opanus, 1eT KyHOH}a) . g

99.62 1000 8/23/2024 2.82 19.7 91
100.79 1000 10/7/2022 10/8/2021  0.92 44.88 182
102.25 1000 11/27/2024 2.79 21.82 91
100.52 1000 9/20/2030 9/29/2023  2.65 39.64 182
100.98 1000 5/15/2029 5/25/2021  0.55 46.87 182
102.6 1000 9/20/2029 9/29/2022  1.80 43.88 182
105.9 1000 7/10/2024 2.58 47.37 182
100.59 1000 3/29/2023 2.22 18.45 91
103.64 1000 12/11/2024 2.95 20.57 91
103.48 1000 7/7/2026  7/12/2022  1.58 46.12 182
98.7 1000 7/4/2025 4.05 16.45 91
101.9 1000 5/28/2025 3.87 36.65 182
100.75 1000 1/26/2023 2.08 35.4 182
103.5 1000 9/13/2024 9/16/2022  1.75 21.57 91
99.66 1000 5/15/2030 5/22/2024  3.15 32.91 182
100.59 1000 11/13/2026 2/16/2024  2.95 17.08 91
109.25 1000 3/21/2024 2.93 24.18 91
103.47 1000 3/21/2029 3/30/2022  1.35 46.12 182
104.38 1000 10/23/2029 10/29/2024 3.40 39.14 182
105.95 1000 3/23/2029 9/30/2022  1.79 49.36 182
108.41 1000 2/23/2028 8/28/2024  3.31 44.88 182
105.1 1000 12/7/2029 6.79 17.83 91
104.35 1000 2/21/2029 3/2/2022 1.27 49.36 182
107.37 1000 7/16/2029 7/24/2023  2.43 46.87 182
101.75 1000 2/11/2027 5.15 16.45 91
101.74 1000 6/8/2021 0.59 46.37 182
102.14 1000 11/5/2024 3.51 17.08 91
101.89 1000 2/10/2027 5.19 33.16 182
101.19 1000 1/30/2030 2/4/2026 4.48 32.66 182
115.1 1000 12/7/2028 12/11/2025 4.10 48.62 182
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ISIN IoxomHocTh, % llena mocimen. HomuHan IToramenue
RU000A101483 13.66 103.84 925 11/17/2022
RUOOOAQJWWGO 13.3 101.27 400 10/15/2021
RUOOOA101TS4 13.07 100.03 1000 6/19/2023
RU000A1020S0 13.02 101.06 1000 8/10/2023
RUOOOA100GKO 11.22 104.22 667 6/19/2022

1.23
0.57
1.71
1.86
0.79

Pa3mep Ut KyI.,
KyIIOHa IHeH
12.16 30
14.96 91
31.16 91
32.41 91
9.06 31
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A

9TC 1P02 RUO00A101TR6 10.96 102.51 1000 6/19/2023 1.73 29.92 91
iMT FREEO1 RUO00A101XD8 10.12 102.01 1000 7/14/2026 7/18/2023  2.37 53.6 182
KWBH® 1P01 RU000A1028C7 7.92 101.84 1000 10/10/2023 2.64 20.94 91

KopnopaTtusHsbie eBpooduramuu (USD)

Hs. U3m. mox- Cpen.
IMox-cTh mox-cTH [I0X-CTh
CTU IO IleHAa M3MeHeHWe , . . .
SMETEHT Kon Gymars ISIN Iata [iopanus Kynor mo o o Ipemnox. (8% CpeR. HeHH PeiiTuHT PegTHHr PeHTnHIr
Toraii. (;meT) (%) cmpocy cIpocy Ipemiox. S&P Fitch Moody's
%) - %) 3a 0T  3a Hefeno
TR He[enn HOM)
AJIPOCA XS0555493203 03.11.2020 0.0 7.750 7.5 10.38 7.46 22.8 100.0 -0.3 BBB- BBB- Baa2
AJIPOCA XS1843441731 09.04.2024 3.0 4.650 2.5 0.06 2.39 0.1 106.8 -0.2 BBB- BBB-
Bopen XS1596115409 07.04.2022 1.4 6.500 4.8 -0.16  4.22 -0.1 102.8 0.2 BB- BB- Ba3
BriMnennkoM XS0587031096 02.02.2021 0.2 7.748 1.5 0.28 0.17 -0.0 101.8 -0.1 BB+ BBB- Ba2u
EBpoXum XS1632225154 05.07.2021 0.7 3.950 2.1 0.03 1.15 -0.3 101.5 0.0 BB- BB
Evraz Group XS1319822752 28.01.2021 0.2 8.250 1.0 -0.17  -0.06 -0.4 101.9 -0.0 BB+ BB+
Evraz Group XS1405775377 31.01.2022 1.2 6.750 2.1 0.01 1.80 0.0 105.9 -0.0 BB+ BB+
Evraz Group XS1533915721 20.03.2023 2.3 5.375 24 0.00 2.21 -0.0 107.1 -0.1 BB+ BB+ Ba2
Evraz Group XS1843443273 02.04.2024 3.2 5.250 2.5 0.04 2.34 0.0 109.2 -0.1 BB+ BB+ Ba2
Tasmpom Hedtsr XS0830192711 19.09.2022 1.8 4.375 2.0 0.07 1.88 0.0 104.5 -0.1 BBB- BBB Baa2
T'asnpom Hedts XS0997544860 27.11.2023 2.8 6.000 2.2 -0.01  2.10 0.0 1114 -0.1 BBB- BBB Baa2
T'a3npom XS0708813810 23.01.2021 0.2 5.999 0.9 -0.02  -0.03 -0.3 101.2 -0.0 BBB- BBB Baa2
Ta3npom XS0290580595 07.03.2022 1.3 6.510 1.8 0.01 1.66 -0.0 106.3 -0.1 BBB- BBB Baa2
T'a3npom XS0805570354 19.07.2022 1.6 4.950 1.9 0.05 1.66 -0.1 105.3 -0.0 BBB- BBB Baa2
Ta3npom XS1585190389 23.03.2027 5.6 4.950 3.0 0.03 2.94 0.0 111.5 -0.1 BBB- BBB Baa2
Ta3npom XS0885736925 06.02.2028 6.2 4.950 3.1 0.01 3.09 0.0 111.9 -0.1 BBB- BBB Baa2
T'a3npom XS0191754729 28.04.2034 9.2 8.625 3.8 0.05 3.78 0.0 150.5 -0.9 BBB- BBB Baa2
Ta3npom XS0316524130 16.08.2037 11.0 7.288 3.9 0.07 3.90 0.1 141.1 -0.9 BBB- BBB Baa2
T'asnpom XS0906949523 21.03.2025 4.0 4.364 1.9 0.08 1.73 0.0 110.7 -0.2 BBB- BBB Baa2
Ta3npom XS1038646078 26.02.2021 0.3 3.600 0.4 0.18 -0.35 0.0 101.1 -0.1 BBB- BBB Baa2
Ta3npom XS1521039054 17.11.2023 2.9 3.125 1.6 0.11 1.49 0.1 104.7 -0.2 BBB- BBB Baa2
T'aznpom XS1721463500 22.11.2024 3.8 2.250 1.8 0.03 1.76 0.1 101.8 -0.3 BBB Baa2
Ta3npom XS1795409082 21.03.2026 5.0 2.500 2.1 0.04 2.03 0.0 102.2 -0.3 BBB- BBB Baa2
Ta3npom XS1911645049 24.01.2024 3.1 2.949 1.8 0.02 1.63 0.0 103.8 -0.1 BBB- BBB Baa2
T'a3npom XS1951084471 11.02.2026 4.7 5.150 2.8 0.04 2.76 0.0 111.5 -0.1 BBB- BBB Baa2
Ta3npom XS2124187571 25.02.2030 8.1 3.250 3.2 0.01 3.22 0.0 100.2 -0.2 BBB- BBB Baa2
T'TJIK XS1713473608 17.04.2025 4.0 5.950 4.4 0.09 4.31 0.2 106.4 -0.6 BB+ Ba2
I'TIIK XS2010044381 18.02.2026 4.7 4.949 45 0.05 4.44 0.1 102.1 -0.4 BB+ Ba2
T'TIK XS1449458915 19.07.2021 0.7 5.950 3.3 0.08 2.45 -0.1 102.2 -0.0 BB+ Ba2
I'TIIK XS1577961516 31.05.2024 3.3 5.125 3.9 -0.02  3.79 0.2 104.3 -0.3 BB+ Ba2
DeloPorts RUO00A0ZZ2A5 01.04.2025 3.9 6.750 4.9 -0.03  4.62 -0.0 108.2 0.1
Domodedovo XS1772800204 15.02.2023 2.2 5.075 5.3 0.22 4.70 0.1 100.2 -0.3 BB Bal
Global Ports XS1319813769 25.01.2022 1.2 6.872 2.7 -0.06  2.28 -0.0 105.3 0.0 BB+ Ba2
Global Ports XS1405775450 22.09.2023 2.7 6.500 3.2 0.06 2.92 -0.0 109.4 -0.1 BB+ Ba2
JIVKOWIT XS0554659671 09.11.2020 0.0 6.125 1.1 1.35 -6.18 -1.9 100.2 -0.1 BBB BBB+ Baa2
JIVKOMIT XS0919504562 24.04.2023 2.4 4.563 2.0 -0.01  1.89 0.1 106.2 -0.1 BBB BBB+ Baa2
JIYKOMII XS1514045886 02.11.2026 5.3 4.750 2.6 0.03 2.56 0.0 111.9 -0.2 BBB BBB+
JIVKOWIT XS0304274599 07.06.2022 1.5 6.656 1.6 -0.01 144 0.1 108.1 -0.1 BBB BBB+ Baa2
MerannounBect XS1603335610 02.05.2024 3.3 4.850 2.4 0.02 2.29 0.1 108.4 -0.2 BB+ BB+ Bal
MTC XS0921331509 30.05.2023 2.4 5.000 2.3 -0.01 213 -0.0 106.9 -0.0 BBB- BB+ Baa3u
HOBAT3K XS0588433267 03.02.2021 0.3 6.604 0.7 -0.39  -0.36 -0.2 101.6 -0.0 BBB BBB Baa2
HOBAT3K XS0864383723 13.12.2022 2.0 4.422 2.0 0.03 1.79 0.1 105.2 -0.1 BBB BBB Baa2
HJIMK XS1405775617 15.06.2023 2.5 4.500 2.1 0.10 1.97 0.1 106.2 -0.2 BBB- BBB Baa2
HIIMK XS1577953174 21.09.2024 3.6 4.000 2.3 -0.01  2.20 -0.0 106.5 -0.0 BBB- BBB
HopHukens XS1298447019 14.10.2022 1.9 6.625 2.2 -0.03  1.99 0.0 108.7 -0.0 BBB- BBB- Baa2
HopHukens XS1589324075 11.04.2023 2.3 4.100 2.3 -0.03  2.13 -0.0 104.5 0.2 BBB- BBB-
HopHukens XS1622146758 08.04.2022 1.4 3.849 1.9 -0.13  1.69 -0.1 102.9 0.1 BBB- BBB-
HopHukens XS2069992258 28.10.2024 3.5 3.375 2.5 0.02 2.39 -0.0 103.4 0.1 BBB- BBB- Baa2
Petropavlovsk ~ XS1711554102 14.11.2022 1.6 8.125 7.9 -0.15  7.31 -0.0 100.9 0.2 B- *- B *
Tomntoc XS1533922933 07.02.2023 2.1 5.250 2.1 -0.06  2.00 -0.1 106.9 0.0 BB BB Bal
TTomntoc XS1405766384 28.03.2022 1.4 4.699 2.1 -0.14 191 -0.0 103.7 0.0 BB BB Bal
TTomntoc XS1713474325 29.01.2024 3.0 4.700 2.4 -0.05  2.32 0.0 107.2 -0.0 BB BB Bal
PXI XS0764220017 05.04.2022 1.4 5.700 1.4 -0.05  1.14 -0.0 106.2 -0.0 BBB- BBB Baa2
PXIT XS1574068844 01.03.2024 3.1 4.375 2.0 0.08 1.79 0.0 108.0 -0.1 BBB Baa2
PXII XS0919581982 20.05.2021 0.5 3.374 0.6 0.23 0.20 0.4 101.6 -0.2 BBB- BBB Baa2
PXI XS1041815116 06.03.2023 2.2 4.600 0.7 -0.04 0.54 -0.0 109.2 -0.0 BBB- BBB Baa2
PXIT XS1843437036 23.05.2027 5.9 2.200 1.7 0.02 1.63 -0.0 103.2 -0.0 BBB Baa2
Pocued s XS0861981180 06.03.2022 1.3 4.199 2.1 -0.07  1.77 0.0 103.0 0.0 BBB- Baa3
Pycan XS1533921299 02.02.2022 1.2 5.125 4.1 -0.01  3.52 0.0 101.6 -0.1 B+ B1
Pycan XS1577964965 03.05.2023 2.3 5.300 4.2 -0.20  3.93 -0.0 102.9 0.2 B+ B1
Pycan XS1759468967 01.02.2023 2.1 4.850 4.2 0.03 3.92 0.0 101.7 0.0 B+ B1
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A

CesepcTanb XS1567051443 27.08.2021 0.8 3.850 1.4 -0.02  1.02 -0.1 102.1 0.0 BBB- BBB

CesepcTanb XS0841671000 17.10.2022 1.9 5.900 2.1 0.03 1.91 0.0 107.5 -0.2 BBB- BBB Baa2
CesepcTans XS2046736919 16.09.2024 3.7 3.150 2.3 -0.02  2.27 0.0 103.1 0.0 BBB Baa2
Cubyp XS1693971043 05.10.2023 2.8 4.125 2.1 0.06 1.87 -0.0 106.1 -0.1 BBB- Baa3
Cubyp XS2010044621 23.09.2024 3.7 3.450 2.4 -0.01  2.29 -0.0 104.1 -0.0 BBB- Baa3
CoskomMdroT XS1433454243 16.06.2023 2.4 5.375 2.5 0.02 2.30 -0.1 107.4 0.1 BB+ BB+ Ba2
®ocArpo XS1599428726 03.11.2021 1.0 3.950 1.6 0.02 1.30 -0.0 102.4 -0.1 BBB- BBB- Baa3
docArpo XS1752568144 24.04.2023 2.2 3.949 2.2 -0.09 1.90 -0.3 104.2 -0.0 BBB- BBB- Baa3
®ocArpo XS2099039542 23.01.2025 3.7 3.050 2.4 0.06 2.28 0.0 102.8 -0.0 BBB- BBB- Baa3
Ypankanuit XS2010040397 22.10.2024 3.7 4.000 3.0 0.02 2.85 -0.1 104.0 0.0 BB- Ba2
4T3 US16325LAA52 19.09.2024 3.4 4.500 3.5 -0.06  3.42 0.0 103.6 -0.0 BB- Ba3
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Anbda-Bark XS0620695204 28.04.2021 0.5 7.750 1.97 0.21 1.36 0.16 102.9 -0.2 BB+ BB+ Bal
BTB XS0223715920 30.06.2035 9.8 6.250 5.62 0.05 5.48 0.01 107.0 -0.5 BBB- Baa3
B3B XS0559915961 22.11.2025 4.3 6.800 2.73 0.09 2.67 0.07 119.2 -0.5 BBB- BBB
B9B XS0993162683 21.11.2023 2.8 5.942 2.41 0.18 2.31 0.18 110.5 -0.6 BBB- BBB
B3B XS0893212398 21.02.2023 2.2 4,032 1.76 0.18 1.53 0.12 105.4 -0.4 BBB- BBB
B3B XS0800817073 05.07.2022 1.6 6.025 2.12 0.07 1.99 0.15 106.5 -0.2 BBB- BBB
Mock.Kpen.bank XS1510534677 07.11.2021 1.0 5.875 2.73 0.32 2.09 0.15 103.4 -0.3 BB- BB
Mock.Kpen.Bank XS1759801720 14.02.2023 2.2 5.550 3.93 0.04 3.64 0.08 103.8 -0.2 BB- BB Ba3
C6epbank XS0638572973 16.06.2021 0.6 5.717 1.25 0.09 0.82 0.22 102.9 -0.2 BBB  Baa3
C6epbank XS0743596040 07.02.2022 1.2 6.125 1.88 0.14 1.73 0.21 105.4 -0.3 BBB  Baa3

CyoopnunupoBaHHbie eBpooduramuu (USD)
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Ax Bapc Bark ~ XS0805131439 13.07.2022 1.6 8.000 4.71 0.05 4.17 -0.02 105.8 -0.1

Anbda-Bark XS1513741311 Perp 1.2 8.000 6.53 0.20 6.02 0.13 102.1 -0.2 B B2u
BTB XS0842078536 17.10.2022 1.9 6.950 3.64 0.30 3.49 0.36 106.3 -0.6 B- Ba2
BTB XS0810596832 Perp 1.9 9.500 5.31 0.37 5.12 0.29 108.3 -0.8 NR
Mock.Kpen.bank XS1601094755 Perp 1.8 8.875 12.81 0.02 12.49 0.08 934 -0.0 B- Caa2u
Mock.Kpen.baak XS1589106910 05.10.2027 1.8 7.500 10.14 0.22 9.75 0.26 95.8 -0.4 B+
Poccenpxo3bank XS0979891925 16.10.2023 2.7 8.500 4.08 0.06 3.88 0.09 112.5 -0.2 NR
C6epbank XS0935311240 23.05.2023 2.4 5.250 2.77 0.18 2.57 0.15 106.4 -0.4 BBB-
C6epbank XS0848530977 29.10.2022 1.9 5.125 2.53 0.20 2.33 0.15 105.2 -0.3 BBB- Bal
Tunpkodd Bank XS1631338495 Perp 1.7 9.250 6.88 0.49 6.44 0.37 104.5 -0.9 B-

EBpooonuranuu P® (USD)
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ggfﬁq’“ XS0767472458 04.04.2022 1.4 4500 1.15  0.05  0.90 0.02 104.9 -0.1 BBB- BBB  Baa3
g’gjﬂq’“ XS0971721450 16.09.2023 2.7 4875 144 007  1.39 0.07 109.7 -0.2 BBB- BBB  Baa3
yq‘fﬂq’“ RUO00AQJWHA4 27.05.2026 4.9 4750 2.02 010  1.92 0.04 1146 -0.5 BBB
g‘q‘f“q’“ RUOOOAQJXTS9 23.06.2027 5.8 4250 218  0.03  2.15 0.05 112.7 -0.3 BBB
glgﬂd’“ XS0088543193 24.06.2028 5.6 12.750 2.48  0.04  2.43 0.01 1714 -04 BBB- BBB  Baa3
I;g“*‘bm* RUOOOAOZYYN4 21.03.2029 7.2 4375 241 011 237 0.10 115.1 -0.8 BBB
11;4;}14)“ RU000A1006S9 28.03.2035 10.8 5100 3.6 009  3.15 0.09 1223 -1.3 BBB
glchde XS0767473852 04.04.2042 13.9 5625 346 008  3.45 0.11 132.6 -1.7 BBB- BBB  Baa3
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yq‘f“q’“ﬂ XS0767473852 04.04.2042 13.9 5.625 3.48  0.09
11;4;“‘1’“ XS0971721963 16.09.2043 14.3 5875 349  0.07
Ir‘,gm‘bm* RUO00AQJXU14 23.06.2047 16.0 5250 3.43  0.09

EBpooonuramuu P® (USD)

Texkymue kpuBsbie goxogaoctd RF u UST (USD,
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3.44 0.08 132.6 -1.7 BBB- BBB  Baa3
3.47 0.10 137.5 -1.8 BBB- BBB  Baa3
3.41 0.08 131.8 -1.8 BBB

Cupep poxogaoctu RF x UST (6.1m.)

300 -
250—5
zoo—f
150—5
100%
50—5
E\:M &M 1Y 2y 37 5Y 1ov 15Y

Tekywan Hegenio Hasag Mecay Hasag Tpw mecaua Hasag,

H3Menenue kpuBou moxoguoctH RF (USD, %
rOTOBBIX)

40
352
3.0-
25-%
Zo—i
152
10°
05—%

3M &M ¥ 2y 3 5Y 1oy 157

Texywan Hegenwo nazap Mecay Hazaa Tpw MmecAaua Haiap,

7/28/2000 B/8/2003 B/1B/2006 Bf28/2009

2 -

9/7/2012 9/18/2015 9/28/2018

Joxogrocte rocobanraynii CLUA (UST'10)

WupankatusHan goxogHocts obaurayni EM High Yield (USD)
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ITo m00BEIM BOIIpOCAM KacaTeNlbHO JaHHOT0 0030pa, oXKalyiucTa,
oOparmgaiiTech K aHanuTuKy Kimtoesoit TaTbsiHe

Kmoesa TaTesHa

Ananutuk AO UOK «Conmug»
+7 (495) 228-70-10
klyuyeva@solidinvest.ru

AO UDK «Comum»

Tenedon: +7 (495) 228-70-10 XopoIeBcKoe Iocce, a. 32A
E-mail: solid@solidbroker.ru MockBa, 125284, Poccus

JInulleH3uM Ha OCYIIECTBIIEHNE:

— Opokepckoi mesitenbHOCTH - No 045-06790-100000, Beimana ®KIIB Poccuu 24 utons 2003 r. 6e3
OTPaHUYEHUS CPOKa MeNCTBUS;

— gunepckoit mesitenbHOCTH - N0 045-06793-010000, Brimana ®KILIB Poccuu 24 utons 2003 r. 6e3
OTPAHUYEHUS CPOKA NEeWCTBUS;

— OesaTeNbHOCTH TI0 YIIpaBieHuo IeHHEIMU OyMaraMu - No 045-06795-001000, Bermana @KL Poccun 24
utoHs 2003 r. 6e3 orpaHUYEHUS CPOKA NEeHCTBUS;

— MEeMO3UTapPHOU AesATeNbHOCTH - JesaTenbHoCTH - No 045-06807-000100, Bermana ®KIIb Poccuu 27 uoHsa
2003 r. 6e3 orpaHNYeHUs CpPOKa JeUCTBUS.

I[Tpu IOATOTOBKE HAaHHOTO 0630pa UCIIOJIb30BaHa HHGOPMAIUS U3 CIIEAYIOMUX HCTOYHUKOB: Bloomberg, Chonds, Financial Times, Reuters, Wall Street Journal,
BemomocTu, PUA Hosoctu, Uutepdaxc, Kommepcant, PEK, Poccrart, [Ipaitm-Tacc u gpyrux.

Hacrosmuil HOKyMeHT He MOXKeT PacCMaTpPUBAThCS B KadecTBe Iy6nu4HOHM odepTe. MHPOpPManus U MHEHUS, IpefCcTaBlIeHHbE B JaHHOM OTYETe,
noaroToBnens Komnanuei AO UOK «Conup». AO UOK «Comup», ee pyKOBOACTBO ¥ COTPYAHUKM HE MOTYT FapaHTUPOBATh aOCOMIOTHYIO TOYHOCTb, IIOJHOTY U
IOCTOBEPHOCTh IIpEACTaBlIeHHON B HACTOSIIEM NOKyMeHTe MHpOpMalUy U He HECYT OTBETCTBEHHOCTH 3a BO3MOXKHEIE ITOTEpPU KJIMEHTa B CBSI3U C ee
ucnonb3oBanueM. AO UK «Comnup», ee pyKOBOACTBO U COTPYJHUKH He HECYT OTBETCTBEHHOCTh 3a MHBECTUI[MOHHOE pellleHMe KJIMeHTa, OCHOBaHHEIE Ha
uH(OpManuyu, cogepxaiencss B HacTosmeM fokymerte. AO DK «Conun», ee pyKOBOICTBO ¥ COTPYAHUKY, TaKkKe HE HECYT OTBETCTBEHHOCTD 3a IIPSIMEIe UIIX
KOCBEHHEIE IIOTePHU UK YIepO, BO3HUKIINY B pe3ybTaTe UCIOJIb30BaHUS KINEHTOM HHGOPMAIUY UIH KaKOHIN00 ee YacTH IPU COBEPUIEHUH OIepaluil ¢
LeHHbBIMU OyMaraMu. PEKOMEHIAIUU ¥ MHEHHUS, BEICKa3aHHEIE B TaHHOM OTYeTe, SIBJISAIOTCS HCKIounTenbHo MHeHueM AO UK «Conup», U He SIBIISIOTCS
TIpeJyIoKeHUEM 0 [OKYIKe MIIM IIPOfaXKe LEHHBIX OyMar, a TakkKe He SBIISIOTCS WHOUBUAYaJIbHOW MHBECTUIMOHHON peKoMeHmanuel. be3 paspemenus AO
HOK «Conup» maHHEIM OTYET 3alpelliaeTcss BOCIPOM3BOAUTE, afalTHPOBaTh, IepefaBaTh 110 Pa3lMYHEIM KaHallaM, TPaHCIUPOBaTh B 9(up, [OBOAUTE A0
o011ero cBefeHus, My6IMYHO MOKA3kIBaTh, IPE0OPA30BLIBATE B 3JIEKTPOHHYIO (HOPMY, IIePEBOAUTh Ha APYTHe S3bIKH, PeKIaMUPOBaTh, BKIIOYATh B 6a3kl
TaHHBIX.
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