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S

HoBoCTH H COOBITHUSA

e B MunyBUIyI0 cpeny MuHpuH PO pa3MecTun OOWH BHIIYCK OOIUTAImMil (emepanbHOTO 3aiiMa Ha
17,8 mmpp pyOne# mpu cmpoce B 23,2 mipp py6neit. Ilema otcedenust obmuramuii Gwina
ycraHoBieHa Ha ypoBHe 100,4500% ot HOMMHana, cpemHeB3BelieHHas ueHa - 100,6025% ot
HOMUMHana. [JoXOOHOCTh IO LieHe OTcedeHus cocraBuia 5,70% TOmOBBIX, II0 CPeNHEB3BEIIEeHHOU
neHe - 5,68% romoseix. [ara moramenus O®3 Brimycka 26236 - 17 mag 2028 roga. CtaBka
KyIlOHa Ha Bech CPOK oOpalrneHus Oymar ycTaHOBieHa B pa3Mmepe 5,70% TOmOBHIX.

WHaukaTopbI Tocobnuraunmu BanwoTbl MeTannbi / Coipbe

Ruonia 41 1.25% RUS 10Y 582 000% USD/RUB 75681 0.17% Heds Brent 478 -167%
MosPRIME 3m 49 1.66% US10Y 0858 0.00% EUR/RUB 90.037 0.04% Hedpte WTI 450 -164%
03 1Y 44 054% GE 10Y 059 LB: «kopauHa» 82141 0.11% 3onoto 18132 0.31%
03 3Y 48 027% UK10Y 029 -881% EUR/USD 1.190 -0.16% Hukens 159750 -0.20%
03 10Y 61 0.25% CN 10Y 330 0.24% USDWPY 104250 -0.20% Menb 72385 -0.87%
* A®K Cucrema mnnanupyeT mnpemnoxuts 30 pyo6.

HOsIOpS OBa BHITyCKa oOnurauuil Ha oburyto cyMmMmy ¢  bank  Peneccanc  Kpemur — mimaHupyer

15 mnpp pyo.

* YenabuHcKas 0051acTh 2 HeKaOps MpPemyioxKUT
obnurauuy Ha 7 Mapg pyo.

* PocHaHO IIpeOOXUT B IIE€PBOX IIOJIOBUHE
mekabpst 60HOE Ha 6,5 Mupm pyo.

* BocToyHast CTUBHOOpPHAS KOMIIAHHUS IJIAHUPYET
IIPOBECTH B IEPBOU fekane mekabps cOop 3asBOK
Ha TOKYTIKYy obnuranuit Ha CyMMy OT 5 MJpp pyo.

* X3pmxaHTep IJIAHUPYET IPENJIOKUTL OOHOEl Ha
CyMMy OT 3 MIIpO

pasMemnienue obnuranuit o 4 mipp pyo.

* ABTOmOp yTBEPAUI 6ECCPOUHYIO OONMUTAlMOHHYIO
mporpaMmy Ha 48,5 mipg pyo.

* PKII nnnanupyioT B 20211 Beunsle 60HAE Ha ~20
MIIpA PyO.

. Arpodupma-nnemM3aBop “ITobema”
3aperucTpupoBana nporpaMmy GOHIOB Ha 6 MIIpH
pyo.

« BTE UuBecTturnuonusie [IpOOyKTHI TOTOBUT
CTPYKTypHBIE 6oHAE HA cymMy mo0 100 mpp pyo.

* JIK EBpormnian yTBepauia IporpaMmy o0auranui
Ha o 50 mypgn pyo.

Kapra peiaka O®3, KopnmopaTHBHbBIX 001uranuu u BI1O

Rexcsccs % oo3

650

* 093 29008
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VHCTPYMEHT COKD.

0®3 29010
003 46020
003 26230
0®3 26233
0®3 26225
003 26221
003 26218
0®3 26235
003 26228
003 26224
0®3 26236
003 29006
03 26212
003 26232
0®3 29007
0®3 26207
003 26226
003 26219
0®3 29008
003 26229
03 26234
003 29009
003 26222
003 46022
003 26227
003 26223
003 25084
0®3 26215
0®3 29012
003 25083

Doapacts %

8.50

8,00

8,50

8,00

VIHCTPYMEHT COKD.

RUO000AQJVAQ1 6.39
RUOO0AOGN9A7 6.39
RUO00A100EF5 6.32
RUO00A101F94 6.3
RUO00AOZYUBY 6.24
RUO00AQJXFM1 6.15
RUO00AQJVW48 6

RUO00A1028E3 5.96
RUO00A100A82 5.84
RUO00AOZYUA9 5.72
RUO00A102BT8 5.68
RUO00AQJVAL2 5.64
RUO00AOJTK38 5.6
RUO000A1014N4 5.59
RUO00AQJVAMO 5.55
RUO00AQJS3W6 5.46
RUO00AOZZYW2 5.35
RUO00AQOJWMO7 5.35
RUOO0AQJVAP3 5.26
RUO00A100EG3 5.23
RUO000A101QEQ 5.16
RUO00AQJVANS 5.09
RUO00AQJXQF2 5

RUOO0AOJPLH5 4.94
RUO00A1007F4 4.93
RUO00AOZYUSS 4.89
RUOO0A101FA1 4.77
RUO00AQJU4L3 4.76
RUOO0AOJX0H6 4.65
RUO00AOZYCK6 4.47

IT0XOOHOCTH

Ilena mocme. Homunan IToramenue [0
110.03 1000 12/6/2034 8.97
105.702 1000 2/6/2036  9.35
115.95 1000 3/16/2039 10.60
99 1000 7/18/2035 9.68
110.056 1000 5/10/2034 9.05
1141 1000 3/23/2033 8.39
120.464 1000 9/17/2031 7.54
100.2 1000 3/12/2031 7.81
113.581 1000 4/10/2030 6.99
108.4 1000 5/23/2029 6.45
100.589 1000 5/17/2028 6.18
103.606 1000 1/29/2025 3.66
108.894 1000 1/19/2028 5.68
102.75 1000 10/6/2027 5.71
104.354 1000 3/3/2027  5.23
114.391 1000 2/3/2027  4.97
113.299 1000 10/7/2026 4.84
112.223 1000 9/16/2026 4.80
106.249 1000 10/3/2029 7.00
108.607 1000 11/12/2025 4.29
97.579 1000 7/16/2025 4.14
107.456 1000 5/5/2032  8.59
107.549 1000 10/16/2024 3.46
101.233 1000 7/19/2023 2.01
108.347 1000 7/17/2024 3.20
104.949 1000 2/28/2024 2.96
101.54 1000 10/4/2023 2.67
105.768 1000 8/16/2023 2.49
100.355 1000 11/16/2022 1.90
102.661 1000 12/15/2021 0.00

KopnopatusHble o6nuraumm

® GusHeg 1P1

* Hosom 1P1
KHBHD 1P01
AT 1P-1

amﬁn.}‘g&m:l ‘e
* MOCTPECT 7 ® (MOPOMAIWIEY
. O'XEA G1P4
Emponnanb3
e ® nuuK 192 o Pacamn1pl
¢ * ki 1e3 4TN3 1P5
* Genyrabi2 CucremlP12
4T3 @3
® CucremB1PS
- WucremlPll Cmcrem1P1d
v emal -
Fsifel . Cuctews1Ps
e
CrcrenalPd * rmangaP1R *
Tamsmodd2R MIC 19-14
1,00 2,00 3,00 4,00 5,00

panus, et Pasmep Kynora [InuT.Kym., gHEH
36.8 182
34.41 182
38.39 182
30.42 182
36.15 182
38.39 182
42.38 182
26.02 161
38.15 182
34.41 182
30.61 196
32.66 182
35.15 182
29.92 182
31.46 182
40.64 182
39.64 182
38.64 182
30.32 182
35.65 182
28.48 231
29.37 182
35.4 182
27.42 182
36.9 182
32.41 182
26.43 182
34.9 182
23.88 182
34.9 182

FanngIP2R

ar

Dopsue,

8,00

BusHen 1P1
Hogotp 1P1
PenCtplP1
KHUBHO® 1P01
AT3K 1P-1
EBpomnnanb6
MOCTPECT 7
TUOPOMAIIB3
O'KEY 51P4
TYK K 1P2
PocarpnlP1
TYK K 1P3
YTTI3 1P5
Espomnnanb3
BenyrabII2
Cucrtem1P13
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ISIN IMoxomuocTh llena mocnen. Homunan I[Toramenue Hata odeptsl [diopaius, 1eT Hnl;'}r[g{gn.,
RU000A1022G1 8.24 99.74 1000 8/23/2024 2.75 19.7 91
RU000A1014S3 7.8 103.21 1000 11/27/2024 2.72 21.82 91
RUO000A100X69 7.59 101.26 1000 10/7/2022 10/8/2021  0.84 44.88 182
RU000A1028C7 7.57 102.64 1000 10/10/2023 2.56 20.94 91
RU000A102B48 7.55 102.81 1000 10/31/2023 2.65 42.38 182
RU000A100DG5 7.48 100.97 1000 5/15/2029 5/25/2021  0.49 46.87 182
RUOOOAQJWN63 7.29 103.13 1000 7/7/2026  7/12/2022  1.50 46.12 182
RUO000A1026H0 7.29 101.98 1000 9/20/2030 9/29/2023  2.57 39.64 182
RUO00A102BK7 7.17 101.35 1000 10/25/2030 11/3/2023  2.65 18.7 91
RUO000A1016Z3 7.06 104 1000 12/11/2024 2.88 20.57 91
RUO000A101R09 7 101.8 1000 5/28/2025 3.79 36.65 182
RU000A1026C1 6.99 101.26 1000 3/29/2023 2.15 18.45 91
RU000A101WB4 6.98 99.19 1000 7/4/2025 3.97 16.45 91
RU000A100W60 6.96 103.31 1000 9/20/2029 9/29/2022  1.72 43.88 182
RUOO0A100L63 6.87 107 1000 7/10/2024 2.50 47.37 182
RU000A101Q26 6.76 99.85 1000 5/15/2030 5/22/2024  3.17 32.91 182
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YTII3 1P3 RUOOOAQJXME4 6.74 109.24 1000 3/21/2024 2.85 24.18 91
Cuctem1P12 RUO000A101012 6.72 104.2 1000 10/23/2029 10/29/2024 3.45 39.14 182
Cuctem1P11 RUO0OA100N12 6.69 106.75 1000 7/16/2029 7/24/2023  2.36 46.87 182
CerexalP1R RUO00A101D13 6.66 101.08 1000 1/26/2023 2.00 35.4 182
CucremalP8 RUO00AOZYWU3 6.54 108.42 1000 2/23/2028 8/28/2024  3.23 44.88 182
XK®Baukb506 RUO00A100UGY9 6.53 103.85 1000 9/13/2024 9/16/2022 1.67 21.57 91
Ta3nuG3P2R RUO00A1017]5 6.52 105.39 1000 12/7/2029 6.71 17.83 91
Cuctem1P10 RUO000A1008]4 6.49 106 1000 3/23/2029 9/30/2022 1.71 49.36 182
Cuctemb1P5 RUOOOAQJWZY6 6.48 101.5 1000 11/13/2026 2/16/2024 2.92 17.08 91
CucremalP9 RUOOOA1005L6 6.42 104.25 1000 2/21/2029 3/2/2022 1.19 49.36 182
Tunbskodpd2R RUO00A1008B1 6.41 103.7 1000 3/21/2029 3/30/2022 1.28 46.12 182
Ta3nud3P1R RUO000A101137 6.35 102.25 1000 11/5/2024 3.49 17.08 91
MTC 1P-14 RUO0OA101FH6 6.31 102.2 1000 2/11/2027 5.15 16.45 91
Doavects % BbicokogoxoaHble o6nuraumm (BOO)

13,50

12,50 ® ElewmwmlPl

. NKE 1P-01

* *
Amot-rp 1P1
11,50 .
NKE 60-01
10,50
. MT_FREDO L »*
MT-FREED2
9.50 .
3TC 102
® MurHp 01MC
8,50
7.50 Dopeymm
0.00 0.50 1.00 1.50 2,00 2.50 3.00 350"

VIHCTpYMEHT COKD. ISIN IoxomgHocTh, % llena mocnen. Homunarn IToramenue og:;:ﬂ [ropauus, 1et E;ilggg HHI;[IIT{.Q’ I,
BoensrulP1 RU000A101483 12.58 104.8 925 11/17/2022 422 12.16 30

Ixu-rp 1P1 RUO0OA101TS4 12.29 101.19 1000 6/19/2023 597 31.16 91

TIKB 1P-01 RU000A1020S0 12.25 102.3 1000 8/10/2023 673 32.41 91

TIKB BO-01 RUO00AQJWWG0 11.43 101.94 400 10/15/2021 179 14.96 91
iMT-FREEQ2 RUO00A102DK3 9.95 100.1 1000 5/21/2024 1108 48.62 182

iMT FREEO1 RU000A101XD8 9.88 102.49 1000 7/14/2026 7/18/2023 836 53.6 182

9TC 1P02 RUO00A101TR6 9.39 104.9 1000 6/19/2023 605 29.92 91

MurKp 01MC RU000A100GKO 9.03 105.65 633.7 6/19/2022 280 8.33 30

KopnopaTtusubie eBpooduramuu (USD)

Cpen. . . .
OMUTEHT Kogp 6ymaru ISIN [laTa morar. JIK()E:;I)M Kynosn (%) Jclrﬁfocc;b("HAS ngé);nf);];r;"ob) us;{ell{ é};{ ‘)’A) Pe;l g:;,ﬂr Peg;:gfr 1;/?:;&4;2

AJIPOCA XS1843441731 09.04.2024 2.9 4.650 2.08 1.91 107.9 BBB- BBB-

Boper XS1596115409 07.04.2022 1.3 6.500 4.69 3.69 103.0 BB- BB- Ba3
BriMmenkoM XS0587031096 02.02.2021 0.2 7.748 1.52 -0.13 101.2 BB+ BBB- Ba2u
EBpoXum XS1632225154 05.07.2021 0.6 3.950 1.48 0.88 101.7 BB- BB

Evraz Group XS1319822752 28.01.2021 0.2 8.250 -0.20 -0.97 101.4 BB+ BB+

Evraz Group XS1405775377 31.01.2022 1.1 6.750 1.91 1.53 105.8 BB+ BB+

Evraz Group XS1533915721 20.03.2023 2.2 5.375 2.15 1.96 107.5 BB+ BB+ Ba2
Evraz Group XS1843443273 02.04.2024 3.1 5.250 2.20 2.14 109.8 BB+ BB+ Ba2
Tasmpom Hedtsr XS0830192711 19.09.2022 1.7 4.375 1.75 1.54 104.8 BBB- BBB Baa2
Tasnpom HepTs XS0997544860 27.11.2023 2.8 6.000 2.05 1.95 111.6 BBB- BBB Baa2
Ta3npom XS0708813810 23.01.2021 0.1 5.999 0.50 -0.03 100.8 BBB- BBB Baa2
Ta3mpom XS0290580595 07.03.2022 1.2 6.510 1.51 1.36 106.4 BBB- BBB Baa2
T'a3npom XS0805570354 19.07.2022 1.6 4.950 1.62 1.44 105.5 BBB- BBB Baa2
Ta3npom XS1585190389 23.03.2027 5.5 4.950 2.83 2.78 112.4 BBB- BBB Baa2
T'asnpom XS0885736925 06.02.2028 6.1 4.950 2.88 2.81 113.6 BBB- BBB Baa2
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T'asnpom
T'asnpom
T'asnpom
T'asnpom
T'aznpom
T'asnpom
T'aznpom
T'asnpom
T'asnpom
T'asnpom
T'TJIIK
T'TIIK
I'TIIK
T'TJIIK
DeloPorts
Domodedovo
Global Ports
JIVKOWJTT
JIYKOHJT
JIVKOTT
MertasniouHBeCT
MTC
HOBAT3K
HOBAT3K
HJIMK
HIIMK
Hopuukens
Hoprukens
Hoprukens
Hoprukens
Petropavlovsk
TTomntoc
Tlomroc
TTomntoc
PXKIT

PXII

PXIT

PXKIT

PXI
PocuedTn
Pycan
Pycan
Pycan
CeBepcTainb
CeBepcTanb
CeBepcTanb
Cubyp
CuGyp
CoBromdoT
docArpo
®ocArpo
docArpo
Vpankanuit
YTII3

OMUTEHT

XS0191754729
XS0316524130
XS0906949523
XS1038646078
XS1521039054
XS1721463500
XS1795409082

XS1911645049
XS1951084471

XS2124187571

XS1713473608
XS2010044381

XS1449458915
XS1577961516
RUO00A0ZZ2A5
XS1772800204
XS1319813769
XS0919504562

XS1514045886
XS0304274599
XS1603335610
XS0921331509
XS0588433267
XS0864383723
XS1405775617
XS1577953174
XS1298447019
XS1589324075
XS1622146758
XS2069992258
XS1711554102
XS1533922933
XS1405766384
XS1713474325
XS0764220017
XS1574068844
XS0919581982
XS1041815116
XS1843437036
XS0861981180
XS1533921299
XS1577964965
XS1759468967
XS1567051443
XS0841671000
XS2046736919
XS1693971043
XS2010044621

XS1433454243
XS1599428726
XS1752568144
XS2099039542
XS2010040397
US16325LAA52

Kop 6ymaru ISIN ata norar.

28.04.2034 9.2
16.08.2037 11.0
21.03.2025 3.9
26.02.2021 0.2
17.11.2023 2.9
22.11.2024 3.9
21.03.2026 5.0
24.01.2024 3.0
11.02.2026 4.6
25.02.2030 8.0
17.04.2025 3.9
18.02.2026 4.6
19.07.2021 0.6
31.05.2024 3.3
01.04.2025 3.8
15.02.2023 2.1
25.01.2022 1.1
24.04.2023 2.3
02.11.2026 5.3
07.06.2022 1.4
02.05.2024 3.2
30.05.2023 2.4
03.02.2021 0.2
13.12.2022 1.9
15.06.2023 2.4
21.09.2024 3.6
14.10.2022 1.8
11.04.2023 2.0
08.04.2022 1.1
28.10.2024 3.5
14.11.2022 1.6
07.02.2023 2.1
28.03.2022 1.3
29.01.2024 2.9
05.04.2022 1.3
01.03.2024 3.0
20.05.2021 0.5
06.03.2023 2.1
23.05.2027 5.8
06.03.2022 1.2
02.02.2022 1.1
03.05.2023 2.3
01.02.2023 2.1
27.08.2021 0.7
17.10.2022 1.8
16.09.2024 3.6
05.10.2023 2.7
23.09.2024 3.6
16.06.2023 2.4
03.11.2021 0.9
24.04.2023 2.1
23.01.2025 3.7
22.10.2024 3.6
19.09.2024 3.3

[iopanus

8.625
7.288
4.364
3.600
3.125
2.250
2.500
2.949
5.150
3.250
5.950
4.949
5.950
5.125
6.750
5.075
6.872
4.563
4.750
6.656
4.850
5.000
6.604
4.422
4.500
4.000
6.625
4.100
3.849
3.375
8.125
5.250
4.699
4.700
5.700
4.375
3.374
4.600
2.200
4.199
5.125
5.300
4.850
3.850
5.900
3.150
4.125
3.450
5.375
3.950
3.949
3.050
4.000
4.500

Kynon (%)

3.58
BY/8
1.60
0.38
1.24
1.51
1.74
1.40
2.41
2.92
3.94
4.06
2.61
3.53
4.45
5.26
2.45
1.49
2.30
1.14
2.29
2.03
0.00
1.79
1.86
2.20
1.64
1.67
1.37
2.13
5.64
2.08
1.90
2.27
1.13
1.56
0.18
0.57
1.51
1.90
3.41
3.97
3.90
1531
1.67
1.94
1.79
2.19
2.65
1.49
1.77
2.04
2.81
3.35

Iox-cTh O
crpocy (%) npemnox. (%)

3.55
3.68
1.46
-0.46
1.13
1.43
1.69
1.34
2.33
2.87
3.76
3.89
1.89
3.39
4.19
4.61
1.82
1.33
2.22
0.91
2.15
1.80
-1.59
1.52
1.71
2.04
1.38
12511
1.11
2.03
4.97
1.81
1.62
2.17
0.96
1.45
-0.35
0.39
1.44
1.57
2.95
3.74
3.58
0.86
1.53
1.84
1.70
2.10
2.47
1.01
1.55
1.94
2.67
3.17

Iox-cTh O
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Anbda-Bank
BTB
B9B
B9B
B9B
B3B

XS0620695204
XS0223715920
XS0559915961
XS0993162683
XS0893212398
XS0800817073

Mock.Kpen.Bauk XS1510534677
Mock.Kpen.Bauk XS1759801720

C6epbank
C6epbank

Cy0opaunupoBaHHbIe eBpoodruranuu (USD)
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XS0638572973
XS0743596040

28.04.2021 0.4
30.06.2035 9.7
22.11.2025 4.4
21.11.2023 2.8
21.02.2023 2.1
05.07.2022 1.5
07.11.2021 0.9
14.02.2023 2.1
16.06.2021 0.5
07.02.2022 1.1

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

7.750
6.250
6.800
5.942
4.032
6.025
5.875
5.550
5.717
6.125

1.33
5.54
2.38
1.98
1.33
1.72
2.55
3.38
0.64
1.38

0.62
5.38
2.33
1.96
1.08
1.59
2.04
3.08
0.17
1.24

153.6 BBB- BBB Baa2
144.5 BBB- BBB Baa2
111.7 BBB- BBB Baa2
100.9 BBB- BBB Baa2
105.6 BBB- BBB Baa2
102.9 BBB Baa2
103.9 BBB- BBB Baa2
104.8 BBB- BBB Baa2
113.5 BBB- BBB Baa2
102.9 BBB- BBB Baa2
108.4 BB+ Ba2
104.5 BB+ Ba2
102.3 BB+ Ba2
105.5 BB+ Ba2
109.7
100.3 BB Bal
105.4 BB+ Ba2
107.3 BBB BBB+ Baa2
113.7 BBB BBB+
108.4 BBB BBB+ Baa2
108.6 BB+ BB+ Bal
107.5 BBB- BB+ Baa3u
101.3 BBB BBB Baa2
105.5 BBB BBB Baa2
106.7 BBB- BBB Baa2
106.9 BBB- BBB
109.4 BBB- BBB- Baa2
105.2 BBB- BBB-
102.9 BBB- BBB-
104.5 BBB- BBB- Baa2
104.6 B- B*
107.0 BB BB Bal
103.8 BB BB Bal
107.6 BB BB Bal
106.2 BBB- BBB Baa2
109.1 BBB Baa2
101.6 BBB- BBB Baa2
109.3 BBB- BBB Baa2
104.2 BBB Baa2
103.1 BBB- Baa3
102.2 B+ Bl
103.3 B+ Bl
102.3 B+ Bl
102.1 BBB- BBB
107.9 BBB- BBB Baa2
104.6 BBB Baa2
106.6 BBB- Baa3
104.7 BBB- Baa3
107.0 BB+ BB+ Ba2
102.5 BBB- BBB- Baa3
104.8 BBB- BBB- Baa3
104.0 BBB- BBB- Baa3
104.6 BB- Ba2
104.1 BB- Ba3

CIZEE%LLETHa PesiTunr PeﬁTnHr PetiTunr

S&P Fitch Moody's
HOM)

102.8 BB+ BB+ Bal

107.7 BBB- Baa3

120.7 BBB- BBB

111.4 BBB- BBB

106.2 BBB- BBB

106.8 BBB- BBB

103.3 BB- BB

104.9 BB- BB Ba3

102.9 BBB Baa3

105.7 BBB Baa3
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OMHUTEHT Kop 6ymaru ISIN Mata morar. H?ﬁ:ﬁ“ Kymon (%)
Ak Bapc Barnk XS0805131439 13.07.2022 1.5 8.000
Anbda-BaHk XS1513741311 Perp 1.1 8.000
BTB XS0842078536 17.10.2022 1.8 6.950
BTB XS0810596832 Perp 1.8 9.500
Mock.Kpen.Bark XS1601094755 Perp 1.8 8.875
Mock.Kpen.Bark XS1589106910 05.10.2027 1.7 7.500
Poccenmpxo36ank  XS0979891925 16.10.2023 2.6 8.500
COepbank XS0935311240 23.05.2023 2.4 5.250
C6epbank XS0848530977 29.10.2022 1.8 5.125
Tunrkodd Bank XS1631338495 Perp 1.6 9.250

EBpooOnuranuu P® (USD)

OMHUTEHT

Kop 6ymaru ISIN laTa norarmeHus

Iiopanus
(11eT)

Kymnox (%)

Mundus PO XS0767472458  04.04.2022 1.3 4.500
Mungun PO XS0971721450  16.09.2023 2.6 4.875
Mundus PO RUOOOAOJWHA4  27.05.2026 4.9 4.750
Mungus PO RUO00AQJXTS9  23.06.2027 5.8 4.250
Mundus PO XS0088543193  24.06.2028 5.5 12.750
Mundus PO RUO00AOZYYN4  21.03.2029 7.1 4.375
Mungus PO RUOO0A1006S9  28.03.2035  10.8 5.100
Mundus PO XS0767473852  04.04.2042 13.9 5.625
Mundus PO XS0767473852  04.04.2042  13.9 5.625
Mundun PO XS0971721963  16.09.2043  14.4 5.875
Mundus PO RUO00AQJXU14  23.06.2047  16.1 5.250

Kpussbie noxoaguocrei (USD)

Texkymue kpussie goxoganoctu RF u UST (USD,

% TOI0BBIX)

4.0-

3M &M iag 2y

5Y

15y
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Hox-ctb m0  J10X-CTh ITO CIEEHD) I'LeTHa Peutunr PeuTuHr  PeWTHHT
crpocy (%) mpennox. (%) Ho(;w) S&P Fitch Moody's
4.18 3.66 106.3
4.47 3.85 104.4 B B2u
3.01 2.95 107.2 B- Ba2
4.38 4.31 109.8 NR
9.90 9.41 98.6 B- Caa2u
7.62 7.04 100.2 B+
4.07 3.83 112.2 NR
2.26 2.23 107.2 BBB-
1.97 1.93 105.9 BBB- Bal
5.92 5.47 106.1 B-

Iox-ctb 10 J10X-CTh ITO CIEE@ I'E)eTHa PeutuHT PedTuHT PeuTuHT
crpocy (%) mpemnox. (%) HOL;VI) S&P Fitch Moody's
1.10 0.77 104.8 BBB- BBB Baa3
1.29 1.19 110.0 BBB- BBB Baa3
1.84 1.78 115.4 BBB
2.06 1.98 113.5 BBB
2.40 2.36 171.3 BBB- BBB Baa3
2.27 2.25 115.9 BBB
2.88 2.85 126.2 BBB
3.25 3.21 136.8 BBB- BBB Baa3
3.24 3.23 136.8 BBB- BBB Baa3
3.27 3.25 141.8 BBB- BBB Baa3
3.23 3.22 135.9 BBB
Cupen moxognoctu RF x UST (6.1m.)

250+

200%

150—5

100—3

50%
'a‘_M &M 1 2Y 3 5Y lor 15Y

Texywan

Hegenwo nazan

Mecay Hazaa

Tpw MmecAaua Haiap,

Texywan UST Tewywan RF Mecay Hasap UST Mecay Hasap RF

Kpusas goxogHoctu UST (% rogoBbIx)

1z~

3 BM 1ir 2y 37 5Y 157

0.2 -

Tekywan Hegenw Hasag MecAy Hasaa Tpw MecAla Haiap,

OoxomHocTs o0onuranuu EM HY (USD)

IOoxomuocTs obnuranuin EMHY (USD)
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H3menenue KpuBou moxomHoctu RF (USD, %
TOTOBEIX)

3.5-

3 u—f

2z 5—

2 o—%

1 57

1 07

0. 57

3M &M iag 2y Exg 5Y 157
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JNoxoanocts rocobanraynii CLUA (UST'10)
—— WngnkatueHan goxogHocTe obanraymnii EM High Yield (USD)

Cnpeg goxoguocti obanraynii EM High Yield k UST'10
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o/ . [") o/
AQK Crctema, 001P-17 0.75% 3'824‘;)(6'8“’ 30.11.2020 (07.12.2020) 10,000  RUB
o/ . [5) o/ .
AQK Cucrema, 001P-16 6.15% g.zgoﬁ)(ﬁ.zgh 30.11.2020 (07.12.2020) 5,000 RUB
gggg?“cm‘ obmacre, 02.12.2020 (08.12.2020) 7,000  RUB
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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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