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HoBoCTH H COOBITHUSA

MonuTOp pHHKa o6nuranui 5 Hosopst 2020 T.

Yetsepr, 5 Host6ps 2020

e B cBA3u C TeM, 4TO B cpeny, 4 HOsIOps, OBUI BBIXOMHOM MHEeHb, AYKLUHUOH IO Pa3MeIIeHHI0
obnurauui ¢demgepanbHOro 3aiiMa mpolesl Bo BTOPHUK. Ha aykimoHe Munduu PO pasmectun
O®3 Brimycka 29018 ma 427,7 mnpn py6newt npu cripoce B 447 mipp pyonedt. IleHa oTcedueHus
obnuraiui Oblla ycTaHOBIIeHa Ha ypoBHe 94,5400% oT HOMMHAasa, CpefHEeB3BEelIeHHas IeHa -
94,5948% ot mommHana. [lata mnoramenuss O®3 Beimycka 29018 - 26 mos6ps 2031 ropa.
KynouHBI [OXOR PacCUMTHIBAETCS UCXOHOS U3 cpegHero 3HaueHUS cTaBOK RUONIA 3a Tekymuit
KYTIOHHBII ITePHOJ C BDEMEHHBIM JIaroM B CEMb KalleHIapHLIX THEH.

WHaukaTopbI
Ruonia
MosPRIME 3m
Od3 1Y

03 3Y
Od310Y

Tocobnuraunmu BanwoTbl MeTannbi / Coipbe
42 258% RUS 10Y B.16 -1.12% USD/RUB 77641 -2.17% HedTs Brent 412 0.19%
47 -0.42% US 10Y 0.74 -2.84% EUR/RUB 91663 0.80% HedhTs WTI 390 -0.38%
44 156% GE10Y 064 LB: «kop3auHa»  83.951 -0.83% 3onoTo 1918.1  0.80%
49 -3.04% UK 10Y 022 6.28% EUR/USD 1181 0.70% Hukenb 153910 0.17%
6.3 -3.60% CN 10Y 319 050% USDIJPY 104.060 -0.44% Meab 6748.0 -064%
* MockBa B Teuenme 2021 T. mIaHUpPyeT pa3MelleHHs 06CCPOYHEIX PYOIEBHIX OOIUT AV

pasMecTuTh oOnuranuyu Ha CyMmy mo 396 miph

pyOneit

* Pocuano mpemnoxut B HOos6pe GoHOBI Ha 6,5

MIIpA Pyo.
. bank

Peneccasnc

Kpemur

pasMenenue obnuranuit o 4 miupp pyo.
* ['a3mpoM u3yyaeT BO3MOKHOCTE

IIIaHUPYeT

* PocuedTs yTBEpAUIIA MPOTPaMMy OOIMTalui Ha

800 mmpx pyo.

* O0yBb Poccum yTBEpOUIa MporpaMMy GOHIOB Ha

cyMMy 1o 5 mipp pyo.

¢ MarsHuT yTBEpOWUT IpOrpaMMmy OOIHraImii Ha

100 mipn pyo.

Kapra peiaka O®3, KopnmopaTHBHbBIX 001uranu u B0

6.50 4

WHCTpYMEHT COKD.

* 093 29012

09326207 & 093 29007
& Heidin
$ o3 deie

ISIN

ToxogHOCTE

Ilena nocnen.

o®3

am

Howmunan [Toramenue

® 03 25008

Iopauusd, et

25010
® O3 26020
26213 @ 00326230

10.00

Pa3mep KynoHa

[nuT.Ky1., gHeH

0®3 29009
0®3 29010
003 46020
0®3 26230
0®3 26233
0®3 26225
003 26221
03 29012
0®3 26218
0®3 26235
003 26228

RUOOOAQJV4NS 6.52
RUO00AQJV4Q1 6.46
RUOOOAOGN9A7 6.46
RUOOOA100EF5 6.38
RUO00A101F94 6.38
RUOOOAOZYUB7 6.35
RUOOOAQJXFM1 6.31
RUOOOAQJX0H6 6.21
RUOOOAQJVW48 6.2
RUO00A1028E3 6.14
RUO00A100A82 5.99

108.52
109.45
105.03
115.351
98.3
109
112.74
100.499
118.756
98.89
112.5

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

7.82
9.01
9.38
10.62
9.70
8.78
8.41
1.88

5/5/2032
12/6/2034
2/6/2036
3/16/2039
7/18/2035
5/10/2034
3/23/2033
11/16/2022
9/17/2031 7.57
3/12/2031 7.84
4/10/2030 7.03
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36.8

34.41
38.39
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36.15
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26.02
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182
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182
182
182
182
161
182

www.solidbroker.ru
© @Solid Pro Trading


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

fh

MonuTOp pHHKa o6nuranui 5 Hosopst 2020 T.
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003 26224 RUOOOAOZYUA9 5.87 107.399 1000 5/23/2029 6.50 34.41 182
093 26212 RUOO00AQJTK38 5.76 108.015 1000 1/19/2028 5.74 35.15 182
003 29006 RUOOOAQJV4L2 5.75 103.25 1000 1/29/2025 3.72 32.66 182
003 26232 RUO00A1014N4 5.71 102.099 1000 10/6/2027 5.76 29.92 182
0®d3 29007 RUO000AQJV4AMO 5.6 104.153 1000 3/3/2027  5.29 31.46 182
003 26207 RUOOOAQJS3W6 5.55 113.957 1000 2/3/2027  5.03 40.64 182
003 26219 RUOOOAQJWMO7 5.47 111.68 1000 9/16/2026 4.85 38.64 182
03 26226 RUOO0A0ZZYW?2 5.45 112.9 1000 10/7/2026 4.89 39.64 182
093 29008 RUOOOAQJV4P3 5.25 106.349 1000 10/3/2029 7.05 30.32 182
0d3 26229 RUOO0A100EG3 5.25 108.592 1000 11/12/2025 4.21 35.65 182
003 26234 RUOOOA101QEO 5.2 97.37 1000 7/16/2025 4.20 28.48 231
003 26222 RUOOOAQJXQF2 5.04 107.525 1000 10/16/2024 3.52 35.4 182
0d3 26227 RUOO0A1007F4 4.99 108.247 1000 7/17/2024 3.26 36.9 182
003 26223 RUO00A0ZYUS88 4.96 104.821 1000 2/28/2024 3.01 32.41 182
003 26215 RUOOOAQJU4L3 4.83 105.714 1000 8/16/2023 2.55 34.9 182
0®d3 25084 RUOOOA101FAl1 4.82 101.45 1000 10/4/2023 2.73 26.43 182
003 46022 RUOOOAQJPLHS5 4.79 101.561 1000 7/19/2023 2.07 27.42 182
003 26211 RUOOOAQJTJL3 4.6 105.101 1000 1/25/2023 2.07 34.9 182
003 26220 RUOOOAQJXB41 4.55 105.715 1000 12/7/2022 1.92 36.9 182
S KopnopaTuBHbele oGnuraumm

8,50

& Gushen 191
* PeiCipipl A T
8,00
EaponamiEs NuKW1py @ MMKKIP2
® MOCTPECT 7 W 4Tn3a 1P
7.00 * onness 4TN3 183 * pocapn1pl
CeremalPIR * ® Cucrem1P12
Ky E,“':“'mlam .(ﬂaﬂﬁj”i‘:«-.vctvr—u
8.50 Q,, wwéq”:— — —~ Crcremal P8 . RN 1P01 - g 3020
. ~ T Crcmapt ~ b < a:u.:_-wzaz:: .
Fasnnd3IPIR PO 1P-14R
6.00 FreanmEns METANMHEDS
Popue, ner
. “"‘.T'JC 1,00 2,00 2‘:3-’.‘ 4‘:}3 5"'3-3 E‘:I-’.‘ ‘-'.:3-3 3“.3'3

Pa3smep Ut KyI.,

VIHCTPYMEHT COKD. IoxopuocTth llena nmocnmen. Homwunan IToramenwue [Jata opepTl [ioparus, et Kynonzi uﬁeg
BusHen 1P1 RU000A1022G1 8.32 99.51 1000 8/23/2024 5.63 19.70 91
Hogotp 1P1 RU000A1014S3 8.29 101.96 1000 11/27/2024 5.56 21.82 91
PenCrplP1 RUO000A100X69 8.13 100.89 1000 10/7/2022 10/8/2021  1.81 44.88 182
MUK K 1P2 RUO000A1016Z3 7.40 103.08 1000 12/11/2024 5.88 20.57 91
MUK K 1P3 RU000A1026C1 7.32 100.59 1000 3/29/2023 4.42 18.45 91
EBponnanb6 RU0O00A100DG5 7.28 101.18 1000 5/15/2029 5/25/2021  1.06 46.87 182
BenyrabIl2 RUOO0A100L63 7.23 106.18 1000 7/10/2024 5.13 47.37 182
MOCTPECT 7 RUOOOAQJWN63 7.16 103.43 1000 7/7/2026  7/12/2022  3.12 46.12 182
YTII3 1P5 RU000A101WB4 7.10 98.74 1000 7/4/2025 8.08 16.45 91
PocarpnlP1 RUO000A101R09 7.08 0.00 1000 5/28/2025 7.72 36.65 182
EBponnanb3 RU000A100W60 7.06 0.00 1000 9/20/2029 9/29/2022  3.57 43.88 182
CerexalP1R RU000A101D13 6.89 100.65 1000 1/26/2023 4.13 35.40 182
Cucrem1P12 RU000A101012 6.86 103.79 1000 10/23/2029 10/29/2024 7.03 39.14 182
YTII3 1P3 RUOO0AQJXME4 6.84 109.08 1000 3/21/2024 5.84 24.18 91
Cuctem1P13 RU000A101Q26 6.75 99.86 1000 5/15/2030 5/22/2024  6.27 32.91 182
CucremalP8 RU000A0ZYWU3 6.70 107.99 1000 2/23/2028 8/28/2024  6.60 44.88 182
Cucremb1P5 RUO00AQJWZY6 6.68 100.97 1000 11/13/2026 2/16/2024  5.87 17.08 91
Cuctem1P10 RU000A1008]J4 6.59 105.99 1000 3/23/2029 9/30/2022  3.55 49.36 182
Ta3naG3P2R RUO000A1017]5 6.56 105.13 1000 12/7/2029 13.57 17.83 91
XK®Baukb06 RU000A100UGY9 6.53 103.96 1000 9/13/2024 9/16/2022  3.46 21.57 91
Tunbkohd2R RU000A1008B1 6.52 103.71 1000 3/21/2029 3/30/2022  2.68 46.12 182
Cucrem1P11 RUOO0A100N12 6.48 107.41 1000 7/16/2029 7/24/2023  4.84 46.87 182
MTC 1P-14 RUOOOA101FH6 6.46 101.50 1000 2/11/2027 10.28 16.45 91
HKHX 1P-01 RUO00A0ZZZ17 6.41 114.80 1000 12/7/2028 12/11/2025 8.18 48.62 182
Kamam BIT1 RUO00AQJXPU3 6.36 103.88 1000 4/21/2022 2.80 45.38 182
Tasnud3P1R RUO000A101137 6.35 102.28 1000 11/5/2024 6.99 17.08 91
METAJIMHE04  RUOOOA101EF3 6.33 101.39 1000 1/30/2030 2/4/2026 8.96 32.66 182
Pocten2P2R RUO0OA101FG8 6.31 102.24 1000 2/10/2027 10.37 33.16 182
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PXKII 1P-14R
PECOJIu3BIl4

Poomacts %
14,00

11,00

9,00

RU000A1008D7 6.30
RUO0OA100F95 6.29

118.89
101.75

MonuTOp pHHKa o6nuranui 5 Hosopst 2020 T.
Yetsepr, 5 Host6ps 2020

1000 5/4/2029 12.22 45.38 182
1000 6/8/2021 1.14 46.37 182

BbicokogoxoaHble obnuraumm (BOO)

NHE 50-01

* GlewwmlPl

Murblp 01MC
*

4 NME 1P-01
*
Omw-rp 1P1

*
ITC 1P02

MT_FREEO1

* AT 1P-1
, Bropeum,

1.00

IoxomHocTh, % LleHa mocnen. Homwuuan IToramexnue

1,50 2,00 2,50 3.00™

VHCTPYMEHT COKD. ISIN

BllensrulP1
IIKB 1P-01
TIKB BO-01
Ixu-rp 1P1
9TC 1P02
MurKp 01MC
iMT FREEO1
ATIK 1P-1
KHUBHU® 1P01

RUO00A101483 13.43
RUO000A1020S0 12.75
RUOOOAOJWWG0 12.66
RUO00A101TS4 12.58
RUOO00A101TR6 10.47
RU000A100GKO 10.27
RUO00A101XD8 9.98
RUO00A102B48 8.36
RUO000A1028C7 7.83

104.04
101.5

101.54
100.77
103.27
104.83
102.3

100.79
102.05

ara Pasme JIAT.KYIL.,
ogeme TR, R KyHOHlF: 8 ;:[Heiz,
925 11/17/2022 1.21 12.16 30
1000 8/10/2023 1.84 32.41 91
400 10/15/2021 0.55 14.96 91
1000 6/19/2023 1.69 31.16 91
1000 6/19/2023 1.71 29.92 91
667 6/19/2022 0.78 9.06 31
1000 7/14/2026 7/18/2023  2.35 53.6 182
1000 7/14/2026 2.70 42.38 182
1000 10/10/2023 2.62 20.94 91

KopnopaTtuBHsbie eBpooduramuu (USD)

OMUTEHT

AJIPOCA

Kop 6ymaru ISIN

XS1843441731

Iata iopanus Kynon

TIOTarl. (net) (%)

09.04.2024 3.0

4.650

Hawm.
ox-cTe mox-cté [10X-CTh
o o o
CIIPOCY CIPOCY TNPENJIoXK.
(%) 3a (%)
HeJ eI

HW3m. pox- Cpen.
CTU IO IeHa V3MeHeHUe
npennox. (B % cpep. IeHH
3a 0T  3a Hefeno

HefleJl0  HOM)

Petitunr Peitunr PeiTuHT
S&P Fitch Moody's

2.45

Boper XS1596115409 07.04.2022 1.4 6.500 5.12 0.34 4.3 0.02 102.5 -0.3 BB- BB-  Ba3
Bovmenkom  XS0587031096 02.02.2021 0.2 7.748 131 -0.17 0.54 0.36 101.6 -0.2 BB+ BBB- Ba2u
EBpoXuM XS1632225154 05.07.2021 0.6 3.950 1.93 -0.14 1.12 -0.03 101.6 0.0 BB- BB

Evraz Group  XS1319822752 28.01.2021 0.2 8250 1.26 0.30 0.18 0.24 101.7 -0.2 BB+ BB+

Evraz Group  XS1405775377 31.01.2022 1.2 6.750 2.06 -0.05 1.72 -0.08 105.8 -0.1 BB+ BB+

Evraz Group  XS1533915721 20.03.2023 2.2 5375 236 0.00 2.19 -0.02 107.1 -0.0 BB+ BB+ Ba2
Evraz Group  XS1843443273 02.04.2024 3.2 5250 2.49  0.02  2.37 0.02 109.2 0.0 BB+ BB+ Ba2
Tasmpom Hedts XS0830192711 19.09.2022 1.8 4375 2.02 -0.03 185 -0.03 104.4 -0.1 BBB- BBB  Baa2
TasmpoM HedTs XS0997544860 27.11.2023 2.8 6.000 2.18 -0.01 2.16 0.06 111.2 -0.1 BBB- BBB  Baa2
Ta3npom XS0708813810 23.01.2021 0.2 5999 0.75 -0.13 -0.32 -0.30 101.2 -0.0 BBB- BBB  Baa2
Ta3smpoM XS0290580595 07.03.2022 1.3 6.510 1.87 0.04 1.66 -0.00 106.2 -0.1 BBB- BBB  Baa2
Tasmpom XS0805570354 19.07.2022 1.6 4950 1.86 -0.00 1.71 0.05 105.2 -0.1 BBB- BBB  Baa2
TasmpoM XS1585190389 23.03.2027 5.6 4950 3.01 0.01 291 -0.03 111.5 0.0 BBB- BBB  Baa2
TasmpoM XS0885736925 06.02.2028 6.2 4950 3.14 0.01 3.10 0.01 111.8 0.2 BBB- BBB  Baa2
TasnpoM XS0191754729 28.04.2034 9.2 8625 3.88 0.05 3.87 0.09 1495 -1.0 BBB- BBB  Baa2
Tasmpom XS0316524130 16.08.2037 10.9 7.288 3.98 0.04 3.96 0.06 140.3 -0.8 BBB- BBB  Baa2
TasmpoM XS0906949523 21.03.2025 4.0 4364 1.88 0.02 1.76 0.02 110.6 -0.2 BBB- BBB  Baa2
Tasnpom XS1038646078 26.02.2021 0.3 3.600 0.66 025 0.12 0.47 100.9 -0.2 BBB- BBB  Baa2
Ta3smpoM XS1521039054 17.11.2023 2.8 3.125 1.65 005 1.51 0.02 104.6 -0.1 BBB- BBB  Baa2
Ta3npoM XS1721463500 22.11.2024 3.8 2250 1.85 0.04 1.80 0.04 101.6 -0.1 BBB  Baa2
TasmpoM XS1795409082 21.03.2026 5.0 2500 2.17  0.08  2.04 0.01 102.0 -0.3 BBB- BBB  Baa2
TasmpoM XS1911645049 24.01.2024 3.0 2,949 1.82 003 1.74 0.10 103.7 -0.1 BBB- BBB  Baa2
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Tasnpom XS1951084471 11.02.2026 4.7 5.150 2.78  -0.03 2.73 -0.03 111.7 0.1 BBB- BBB Baa2
T'asnpom XS2124187571 25.02.2030 8.0 3.250 3.24 0.00 3.19 -0.03 100.2 0.0 BBB- BBB Baa2
T'TJIIK XS1713473608 17.04.2025 4.0 5.950 4.33 -0.07 4.20 -0.11 106.7 0.3 BB+ Ba2
T'TIIK XS2010044381 18.02.2026 4.7 4.949 449  -0.06 443 -0.02 102.3 0.2 BB+ Ba2
T'TIIK XS1449458915 19.07.2021 0.7 5.950 3.35 0.04 2.53 0.09 102.0 -0.1 BB+ Ba2
T'TIIK XS1577961516 31.05.2024 3.2 5.125 3.77 -0.08 3.61 -0.17 104.7 0.4 BB+ Ba2
DeloPorts RUO00A0ZZ2A5 01.04.2025 3.9 6.750 4.90 0.02 4.67 0.05 108.1 -0.1

Domodedovo XS1772800204 15.02.2023 2.1 5.075 5.27  -0.02 4.69 -0.01 100.2 0.0 BB Bal
Global Ports XS1319813769 25.01.2022 1.2 6.872 2.63 -0.09 2.16 -0.12 105.3 0.0 BB+ Ba2
Global Ports XS1405775450 22.09.2023 2.7 6.500 3.14  -0.04 2.89 -0.03 109.5 0.1 BB+ Ba2
JIVKOHUTT XS0554659671 09.11.2020 0.0 6.125 5.95 4.89 5.95 12.12 100.0 -0.2 BBB BBB+ Baa2
JIVKOMIT XS0919504562 24.04.2023 2.4 4563 1.99 -0.04 1.89 -0.00 106.2 0.0 BBB BBB+ Baa2
JIVKOMJT XS1514045886 02.11.2026 5.3 4.750 2.60  -0.02 254 -0.02 112.0 0.1 BBB BBB+
JIVKOMTT XS0304274599 07.06.2022 1.5 6.656 1.59 0.01 1.38 -0.05 108.0 -0.1 BBB BBB+ Baa2
Mertannounsect XS1603335610 02.05.2024 3.3 4.850 2.38 0.01 2.27 -0.02 108.4 -0.0 BB+ BB+ Bal
MTC XS0921331509 30.05.2023 2.4 5.000 2.33 0.01 2.17 0.04 106.8 -0.1 BBB- BB+ Baa3u
HOBAT3K XS0588433267 03.02.2021 0.2 6.604 0.52 -0.14  -0.84 -0.48 101.6 -0.1 BBB BBB Baa2
HOBAT3K XS0864383723 13.12.2022 2.0 4.422 2.01 0.02 1.82 0.03 105.2 -0.1 BBB BBB Baa2
HJIMK XS1405775617 15.06.2023 2.4 4.500 2.13 0.02 1.96 -0.01 106.2 -0.0 BBB- BBB Baa2
HJIMK XS1577953174 21.09.2024 3.6 4.000 2.31 0.03 2828 0.03 106.4 -0.1 BBB- BBB
Hopruxens XS1298447019 14.10.2022 1.8 6.625 2.09 -0.09 191 -0.08 108.7 0.0 BBB- BBB-  Baa2
Hopruxkens XS1589324075 11.04.2023 2.3 4.100 2.21 -0.09  2.08 -0.05 104.6 0.1 BBB- BBB-
Hopuuxens XS1622146758 08.04.2022 1.4 3.849 190 -0.02 1.65 -0.03 102.8 -0.0 BBB- BBB-
Hopruxkens XS2069992258 28.10.2024 3.5 3.375 2.45 -0.05 2.40 0.00 103.4 0.0 BBB- BBB-  Baa2
Petropavlovsk ~ XS1711554102 14.11.2022 1.6 8.125 7.97 0.05 7.25 -0.06 100.9 0.0 B-*- B *-

TTomoc XS1533922933 07.02.2023 2.1 5.250 2.21 0.07 1.97 -0.04 106.9 -0.1 BB BB Bal
Tomoc XS1405766384 28.03.2022 1.4 4.699 2.19 0.07 1.84 -0.06 103.6 -0.1 BB BB Bal
TTomoc XS1713474325 29.01.2024 3.0 4.700 2.42 -0.01  2.26 -0.06 107.2 -0.1 BB BB Bal
PXKIT XS0764220017 05.04.2022 1.4 5.700 1.43 0.02 1.11 -0.03 106.2 -0.1 BBB- BBB Baa2
PXIT XS1574068844 01.03.2024 3.1 4375 1.98 -0.01 1.69 -0.10 108.1 0.1 BBB Baa2
PXKII XS0919581982 20.05.2021 0.5 3.374 048 -0.12 0.10 -0.11 101.6 -0.0 BBB- BBB Baa2
PXIT XS1041815116 06.03.2023 2.2 4.600 0.73  -0.00 0.59 0.05 109.1 -0.1 BBB- BBB Baa2
PXKI XS1843437036 23.05.2027 5.9 2.200 1.67 -0.02 1.59 -0.04 103.3 0.0 BBB Baa2
Pocredts XS0861981180 06.03.2022 1.3 4.199 2.09 0.01 1.82 0.05 102.9 -0.1 BBB- Baa3
Pycan XS1533921299 02.02.2022 1.2 5.125 4.08 -0.03 3.49 -0.02 101.6 0.0 B+ B1
Pycan XS1577964965 03.05.2023 2.4 5.300 4.22 0.05 3.91 -0.02 102.9 -0.1 B+ B1
Pycan XS1759468967 01.02.2023 2.1 4.850 4.21 0.02 3.89 -0.03 101.6 -0.1 B+ B1
CesepcTanb XS1567051443 27.08.2021 0.8 3.850 1.43 -0.00 1.19 0.17 102.1 -0.1 BBB- BBB
CesepcTanb XS0841671000 17.10.2022 1.9 5900 2.07 -0.01 1.89 -0.02 107.5 -0.0 BBB- BBB Baa2
CesepcTann XS2046736919 16.09.2024 3.6 3.150 2.38 0.05 2.22 -0.05 103.1 -0.0 BBB Baa2
Cubyp XS1693971043 05.10.2023 2.8 4.125 1.98 -0.08 1.87 -0.01 106.2 0.0 BBB-  Baa3
Cubyp XS2010044621 23.09.2024 3.6 3.450 2.37  -0.02 2.29 -0.00 104.1 0.0 BBB-  Baa3
CoskomMdroT XS1433454243 16.06.2023 2.4 5.375 2.64 0.09 2.49 0.20 107.1 -0.4 BB+ BB+ Ba2
®ocArpo XS1599428726 03.11.2021 1.0 3.950 1.66 0.03 1.31 0.01 102.4 -0.0 BBB- BBB-  Baa3
®ocArpo XS1752568144 24.04.2023 2.1 3.949 2,10 -0.08 191 0.01 104.1 -0.0 BBB- BBB-  Baa3
®ocArpo XS2099039542 23.01.2025 3.7 3.050 2.36 -0.04 2.27 -0.00 102.9 0.1 BBB- BBB-  Baa3
Ypankanuit XS2010040397 22.10.2024 3.7 4.000 3.02 0.01 2.87 0.03 103.9 -0.0 BB- Ba2
4qTII3 US16325LAA52 19.09.2024 3.4 4.500 3.55 0.08 3.34 -0.07 103.6 0.0 BB- Ba3

H3m.

W3Mm. mox-
CTH 110 H3meneHuE
TIPenJIoxX. Cpef. IeHk
3a 3a Hefleno

[ox-cTb mox-cTé [0X-CTh
[iopauus Kymon 1o b110) 1o
(neT) (%) cmpocy cmpocy IpemioX.
(%) 3a (%)

Peiituar PedTuHr PedTHHT
S&P Fitch Moody's

Kop 6ymaru

IaTa
moratr.

OMUTEHT ISIN

He[e

Henemno

Anbda-Basrk XS0620695204 28.04.2021 0.5 7.750 2.04  0.07 1.36 -0.00 102.8 -0.1 BB+ BB+ Bal
BTB XS0223715920 30.06.2035 9.8 6.250 5.65 0.02 5.49 0.01 106.7 -0.2 BBB- Baa3
B3B XS0559915961 22.11.2025 4.3 6.800 2.68 -0.05 2.66 -0.00 119.3 0.1 BBB- BBB
B9B XS0993162683 21.11.2023 2.8 5.942 2.32 -0.09  2.27 -0.04 110.6 0.1 BBB- BBB
B9B XS0893212398 21.02.2023 2.2 4.032 1.70 -0.06 1.52 -0.00 105.4 -0.0 BBB- BBB
B3B XS0800817073 05.07.2022 1.6 6.025 2.01 -0.11 1.93 -0.06 106.6 0.0 BBB- BBB
Mock.Kpen.bank XS1510534677 07.11.2021 1.0 5.875 2.72  -0.00 221 0.12 103.3 -0.1 BB- BB
Mock.Kpen.Bank XS1759801720 14.02.2023 2.1 5.550 3.96 0.03 3.63 -0.01 103.7 -0.1 BB- BB Ba3
C6epbank XS0638572973 16.06.2021 0.6 5.717 1.18  -0.07 0.59 -0.23 102.9 0.0 BBB  Baa3
C6epbank XS0743596040 07.02.2022 1.2 6.125 1.87 -0.02 1.71 -0.01 105.3 -0.1 BBB  Baa3

Cy0opaunupoBaHHbIe eBpoodturanuu (USD)

Hzm.
Iox-CTh moX-CTH [l0X-CTh
[opanus KynmoH 1o o 1o
(11eT) (%) cmpocy cmpocy IpensioxX.
(%) 3a (%)
Heflemo

W3Mm. mox-
CTH 11O H3meHeHne
IIPENJIoK. cpejl. IIeHH
3a 3a HEZIETI0
HEMeo

PeiituHr PedTUHT PedTHHT
S&P Fitch Moody's

Kop 6ymaru

Iata
morari.

OMUTEHT ISIN
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Ak Bapc bauk ~ XS0805131439
Anpda-Bark XS1513741311
BTB XS0842078536
BTB XS0810596832

Mock.Kpen.Bark XS51601094755
Mock.Kpen.Bark XS1589106910
Poccenmpxo36ank XS0979891925
C6epbanKk XS0935311240
C6epbank XS0848530977

13.07.2022 1.6

Perp 1.2
17.10.2022 1.8
Perp 1.9
Perp 1.8

05.10.2027 1.8
16.10.2023 2.7
23.05.2023 2.4
29.10.2022 1.9

Tunbkodd Bank XS1631338495

Perp 1.7

EBpooOuranuu P® (USD)

OMUTEHT

Munoux
PO

Mundpux

Munbpux
PO
MuHbpuH
PO

Kop Gymaru ISIN [arta moramr.

XS0767472458
XS0971721450
RUO00AOJWHA4
RUOOOAOQJXTS9
XS0088543193
RUOOOAOZYYN4
RU000A1006S9
XS0767473852
XS0767473852
XS0971721963

RUO000AQJXU14

(;meT)

04.04.2022
16.09.2023 2.7
27.05.2026 4.9
23.06.2027 5.8
24.06.2028 5.6
21.03.2029 7.2
28.03.2035
04.04.2042
04.04.2042
16.09.2043

23.06.2047

EBpooOuranuu P® (USD)

OMUTEHT

MuHbpuH
PO
MuHbpuH
PO
Munoua
PO
Munoux
PO
Munoux
PO
Mundun
PO
Munbpux
PO

Kop 6ymaru ISIN [TaTa norar.

XS0767472458
XS0971721450
RUO0OAOJWHA4
RUOOOAOQJXTS9
XS0088543193
RUOOOAOZYYN4
RU000A1006S9
XS0767473852
XS0767473852
XS0971721963

RUO000AQJXU14

(net)

04.04.2022
16.09.2023 2.7
27.05.2026 4.9
23.06.2027 5.8
24.06.2028 5.6
21.03.2029 7.2
28.03.2035
04.04.2042
04.04.2042
16.09.2043

23.06.2047

[opanus Kymnon

[ropauus

8.000 4.69 -0.01
8.000 6.47 -0.06
6.950 3.67 0.03
9.500 5.27 -0.04
8.875 12.94 0.14
7.500 10.70 0.55
8.500 4.14 0.05
5.250 2.63 -0.13
5.125 2.44 -0.08
9.250 6.92 0.04

Iox-cThb

o
cmpocy
(%)

(%)

4.500 1.16

4.875 1.40
4.750 1.91
4.250 2.13
12.750 2.50
4.375 2.35
5.100
5.625
5.625
5.875

5.250

Iox-cThb

o
cmpocy
(%)

Kynon
(%)

4.500 1.16

4.875 1.40
4.750 1.91
4.250 2.13
12.750 2.50
4.375 2.35
5.100
5.625
5.625
5.875

5.250

H3sm.
TOX-CTH
mo
cIpocy
3a
HeJeo

-0.04

-0.11

-0.05

0.01

-0.06

-0.12

-0.11

-0.13

-0.11

-0.13

H3m.
TOX-CTH
mo
CIpocy
3a
Hefeo

0.01

-0.04

-0.11

-0.05

0.01

-0.06

-0.12

-0.11

-0.13

-0.11

-0.13

4.18
6.04
3.53
5.07
12.54
10.23
3.85
2.52
2.25
6.39

Iox-cThb
mmo
IPeNJIoxK.
(%)

0.91
1.33

1.84

2.45
2.33
3.02
3.33
3!88
3.36

3.29

Iox-cThb
mmo
TIPEIJIOK.
(%)

0.91
1.33

1.84

2.45
2.33
3.02
3.33
3.33
3.36

3.29
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0.01
0.02
0.04
-0.06
0.05
0.48
-0.02
-0.05
-0.08
-0.06

H3Mm. mox-
CTH II0
TIPEeNJIOxK.
3a HEZeo

-0.06

-0.08

-0.05

-0.04

-0.13

-0.12

-0.11

-0.11

-0.13

H3Mm. mox-
CTH II0
TPeJIoK.
3a HefeJo

-0.06

-0.08

-0.05

-0.04

-0.13

-0.12

-0.11

-0.11

-0.13

105.8
102.1
106.2
108.4

93.3
95.0

112.3
106.5
105.3
104.5

Cpen.
IeHa
B %
oT
HOM)
104.8
109.8
115.1
113.1
171.0
115.4
124.1
134.8
134.8
139.7

134.5

(05:15: 8
IeHa
®B %
oT

HOM)
104.8
109.8
115.1
113.1
171.0
115.4
124.1
134.8
134.8
139.7

134.5
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Hi3MeHeHue
cpefl. IIeHH
3a HEZeJIo

-0.0

0.1

0.5

0.4
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2.2
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H3meHeHUE
Cpeq. eHkl
3a Heflemo
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0.5

0.4
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B-
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B+

BBB-
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Fitch

PedTiHT
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BBB
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BBB- BBB
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BBB- BBB
BBB
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Kpussbie noxoagHocreu (USD)

Texkymue kpussie goxoganoctu RF u UST (USD,

% romOBBIX)
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Cupen poxognoctu RF k UST (6.1m.)
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Joxognocts rocobanraynii CLUA (UST'10)

HugnkatueHan goxogHocte obanrayni EM High Yield (LUSD)

BepositHocTh peneccuu B CIITA
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MonuTOp pHHKa o6nuranui 5 Hosopst 2020 T.

[ BeponaTHocTh peusccku B CLUA B cnegyoume 12
MECAUEB (WKana cnpasa)

Mepuogkel peusccuu B CLUA

KOMMNOSMTHEIR WHOWKETOR TERYLULER
IHOHOMMYECKOW BKTMBHOCTK B CLUA (oBpaTtHas
WHKana cnesa)

BepoATHOCTE Ha 30 ceHTAGpA 2021 r. = 18,50%

YeTsepr, 5 HOs10ps 2020

r 60

r 50

i - 30

L,V-ZO

- 10
1]
N A
1 T— T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T o]
o N MM MmoS o9 W W W 0 ND @ OO o o fMNNMmoM oo oW W = NS m oo o
=2 2 2 9 9 2 2 2o g a0 oo 9 A A A4 A4 A A A A A A A A A A A4 A A A A4 A 0~
o o o o o o o o o o o o o o o o o o o o
EgEtpEpEpgEppEkgEptEppEppEpEeppEtpEptEpgt gt e gEgE B
°“ m ° @ ° ® ° @ ° @ ° @ ° @ ° @ ° @ ° @ ° @ ° @ ° @ ° @ ° @ °® @ ° @ ° @ ° @ ° @

IIpencrosinine pa3MenieHUs1

., OpHEeHTHp II0 CTaBKe KyIIOHa
BrIinyck o0uranuu p p A\

3aKpBITPIe KHHI'H 3a5IBOK

Tataedrexum, 01

(moxomHOCTH)
12.50%

(pa3MenieHue)
(05.11.2020)
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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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