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MounuTop priaka obmurammi 10 nekabps 2020 r.
Yetsepr, 10 mexabps 2020

HoBoCTH H COOBITHUSA

e B cpenmy Mundun PO mpoBen mBa ayKLUHMOHA, HA KOTOPHIX IPENJIOKUM [IBa BEITYCKA OOIUTAIMH
dhemepanpHOTo 3aiiMa (OP3). CymmapHEH 00beM pa3MeleHus coctaBui noutu 30 mipg pyo.

e Ha mepBoM aykimoHe Mwunoun pasmectun O®3 Brimycka 26233 Ha 25,7 mnpp pyOrnei mpu
cipoce B 27 mippn py6ned. lleHa oTceyenus obnuranuil Gblyla yCTaHOBIEHa Ha ypoBHE 98,6% oT
HOMUHAala, CpefHeB3BellleHHad IeHa - 98,7556% oT HoMUHana. [JOXOOHOCTh 110 IeHe OTCeYeHHs
cocTtaBuia 6,34% rofioBLIX, II0 CPeNHEB3BEIIEHHON 1ieHe - 6,33% romoBhix. [laTta noramenus O3
BHITyCKa 26233 - 18 utong 2035 roga, cTaBKa IIOIYrofloBOT0 KymoHa coctaBmnseT 6,10% romoBhHIX.

e Ha BTOpOM aykKIuoHe HHBecTopaM Owul mpepnyioxeH MunpuHOM BRITycK O®3 26236. O0beM
pasMerenus coctaBun 3,6 Mappn py6reit mpu cmpoce B 15,7 mupa py6nei. [lata noramenus O®3
BHITycKa 26236 - 17 mas 2028 roma. CTaBKa KyImOHa Ha BeCh CPOK oOpalmieHus Oymar
yCTaHOBJIeHa B pa3Mepe 5,70% TOmOBHIX.

WHaukaTopbl Focobnuraumm BantoTbl MeTannbl / Cbipbe

Ruonia 41 13.13% RUS 10Y 583 0.34% USD/RUB 73.273 -0.82% Hedt Brent 496 1.45%
MosPRIME 3m 49 -101% US10Y 093 -071% EUR/RUB 88.849 -0.16% Hedte WTI 462 1.43%
Od3 1Y 43 -038% GE10Y -0.59 Lb: «kopauHa»  80.282 -0.52% 3onoTo 18448 029%
03 3Y 48 046% UK10Y 0.20 -22.22% EUR/MUSD 1.213 0.37% Hukens 164750 0.52%
Od310Y 6.1 028% CN10Y 329 -051% USDNPY 104360 0.12% Menb 77045 091%

* 'K IluoHep mnaHupyeT NpennoxkuTh ¢ 17 mo 18  pyod.

mekabpst 60HOBE Ha CYyMMY OO 5 MIIpH pyo. * OT'K-2 yTBepauna mporpamMmy obmuraiuii Ha 27

* CBepayoBckasi 00macTh npeinoxkuT 14 mekabpsi  mnph pyo.

GOH[IBI Ha CYyMMY [0 3 MiIpH pyo. * IleBenonep Oxra [I'pynn 3aperucTpuposa

* KamuHuHTpapackas o0macTe MNOpennoxuT 17  obnuralmoHHy mporpammy Ha 10 mmppm pyo.

mexabpst OOHOLI M0 2 MIIPH . Arpodupma-nemM3aBoq “ITobema”
3aperucTpupoBaia mporpaMmy OOHIOB Ha 6 MIpH
pyo.

Kapra peiaka O®3, KopnmopaTHBHbBIX o01uranuu u BIIO
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VIHCTPYMEHT COKD. ISIN IT0XOOHOCTh ITena mocmeq. Howmunan [Toramenue [ropamus, et Pasmep Kynona [InuT.Kym., BHEH

0®d3 29010 RUO000AQOJV4Q1 6.4 109.897 1000 12/6/2034 8.93 36.8 182

03 46020 RUOO0AOGN9A7 6.37 105.9 1000 2/6/2036  9.31 34.41 182
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003 26233 RUO00A101F94 6.35 98.598 1000 7/18/2035 9.63 30.42 182
003 26230 RUOOOA100EF5 6.34 115.737 1000 3/16/2039 10.56 38.39 182
003 26225 RUO00AOZYUB7 6.25 109.881 1000 5/10/2034 9.01 36.15 182
003 26221 RUOOOAQJXFMI 6.16 113.96 1000  3/23/2033 8.35 38.39 182
003 26218 RUO0OAQJVWA48 6.01 120.3 1000 9/17/2031 7.50 4238 182
003 26235 RUO00A1028E3 6 99.899 1000 3/12/2031 7.77 26.02 161
003 26228 RUOOOA100A82 5.84 1135 1000 4/10/2030 6.95 38.15 182
003 26224 RUO00AOZYUA9 5.77 108.064 1000 5/23/2029 6.62 34.41 182
003 29006 RUOOOAQJVAL2 5.75 103.194 1000 1/29/2025 3.62 32.66 182
003 26236 RU000A102BT8 5.7 100.49 1000 5/17/2028 6.14 30.61 196
003 26232 RU000A1014N4 5.61 102.601 1000 10/6/2027 5.67 29.92 182
003 29007 RUO0OAQJVAMO 5.56 104.302 1000 3/3/2027 5.19 31.46 182
003 26212 RUO0OAQJTK38 5.56 109.112 1000 1/19/2028 5.65 35.15 182
003 46018 RU000AOD0G29 5.52 101 400 11/24/2021 0.93 6.48 91
003 26207 RUO00AQJS3W6 5.45 114.35 1000 2/3/2027  4.93 40.64 182
003 26226 RU000A0ZZYW?2 5.37 113.097 1000 10/7/2026 4.80 39.64 182
003 26219 RU000AQJWMO7 5.37 112.004 1000 9/16/2026 4.76 38.64 182
003 26229 RUO00A100EG3 5.26 108.389 1000 11/12/2025 4.25 35.65 182
003 29008 RUOOOAQJVAP3 5.24 106.36 1000 10/3/2029 6.96 30.32 182
003 26234 RU000A101QEO 5.23 97.3 1000 7/16/2025 4.10 28.48 231
003 29009 RUO0OAQJVANS 5.03 107.949 1000 5/5/2032  8.56 29.37 182
003 26222 RUOOOAQJXQF2 4.99 107.5 1000 10/16/2024 3.42 35.4 182
003 26227 RU000A1007F4 4.99 108.05 1000 7/17/2024 3.16 36.9 182
003 26223 RU000AOZYUSS 4.93 104.8 1000 2/28/2024 2.92 3241 182
003 46022 RUOOOAQJPLH5 4.85 101.381 1000 7/19/2023 1.98 27.42 182
003 26215 RUO0OAQJUAL3 4.79 105.638 1000 8/16/2023 2.45 34.9 182
003 25084 RUOOOA101FA1 4.78 101.492 1000 10/4/2023 2.63 26.43 182
003 29012 RUO0OAQJXOH6 4.73 100.21 1000 11/16/2022 1.87 23.88 182
003 26211 RUOOOAQJTJL3  4.57 104.956 1000 1/25/2023 1.97 34.9 182
Paecrs % KopnopaTuBHble oBnurauvu
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VIHCTPYMEHT COKD. ISIN IoxonHocTh llena mocnen. Homunan IToramenue [lata obepTsl  [diopanus, et E;ilgsg IV
BusHen 1P1 RU000A1022G1 8.2 99.85 1000 8/23/2024 2.76 19.7 91

Hosotp 1P1 RUO000A1014S3 7.77 103.26 1000 11/27/2024 2.74 21.82 91
EBponnanb6 RU000A100DG5 7.74 100.78 1000 5/15/2029 5/25/2021 0.45 46.87 182
XK®uuBb1P5 RU000A102CDO 7.71 0 1000 11/10/2023 2.63 18.7 91

AT3K 1P-1 RU000A102B48 7.66 102.5 1000 10/31/2023 2.61 42.38 182
TUOPOMAIIIB3 RU000A1026H0 7.31 101.9 1000 9/20/2030 9/29/2023 2.53 39.64 182

O'KEH B1P4 RUO000A102BK7 7.23 101.2 1000 10/25/2030 11/3/2023 2.62 18.7 91
EBponnanb3 RU000A100W60 7.22 102.82 1000 9/20/2029 9/29/2022 1.68 43.88 182
MOCTPECT 7 RUOOOAQJWNG63 7.17 103.23 1000 7/7/2026  7/12/2022 1.46 46.12 182
PocarpnlP1 RUO00A101R09 6.97 101.9 1000 5/28/2025 3.89 36.65 182

YTII3 1P5 RU000A101WB4 6.95 99.3 1000 7/4/2025 3.93 16.45 91
BenyrabII2 RUOO0A100L63 6.89 106.86 1000 7/10/2024 2.46 47.37 182
Cucrem1P17 RUO00A102FT9 6.87 99.99 1000 11/25/2030 6/2/2025 3.94 33.66 182

MUK K 1P3 RU000A1026C1 6.86 101.5 1000 3/29/2023 2.11 18.45 91

MUK K 1P2 RUO000A1016Z3 6.84 104.58 1000 12/11/2024 2.84 20.57 91

YTII3 1P3 RUOO00AQJXME4 6.84 108.83 1000 3/21/2024 2.82 24.18 91
Cucrem1P12 RU000A101012 6.78 103.98 1000 10/23/2029 10/29/2024 3.41 39.14 182

YTII3 1P6 RUO00A102F85 6.75 100.57 1000 11/28/2023 2.71 16.95 91
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Cuctem1P13 RUO000A101Q26 6.73 99.93 1000 5/15/2030 5/22/2024 3.13 32.91 182
CerexalP1R RUO00A101D13 6.69 101 1000 1/26/2023 1.96 35.4 182
CuctemBb1P5 RUOOOAQJWZY6 6.66 101 1000 11/13/2026 2/16/2024 2.88 17.08 91
CucremalP8 RUO00A0ZYWU3 6.62 108.06 1000 2/23/2028 8/28/2024 3.19 44.88 182
Cuctem1P11 RUOOOA100N12 6.58 106.92 1000 7/16/2029 7/24/2023 2.32 46.87 182
Omck0620 RUOOOA102DR8 6.47 100.49 1000 11/24/2025 3.93 16.08 91
Tasnud3P1R RUO000A101137 6.39 102.08 1000 11/5/2024 3.45 17.08 91
MTC 1P-14 RUO0OA101FH6 6.37 101.93 1000 2/11/2027 5.12 16.45 91
IOetMup BO7 RUOO0OA1009B9 6.35 103.32 1000 4/6/2026  4/11/2022 1.27 44.38 182
TunpkoH2R RUO00A1008B1 6.33 103.69 1000 3/21/2029 3/30/2022 1.24 46.12 182
CeepanO6m19 RUO00A102CT6 6.3 100.4 1000 11/17/2027 4.22 15.58 91
PXKI 1P-14R RUO00A1008D7 6.28 118.9 1000 5/4/2029 6.23 45.38 182
Poapects % BbicokogoxoaHbie o6nurauum (BAO)
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VIHCTPYMEHT COKD. ISIN IoxomuocTs, % lleHa mocnen. Homwuuan [Toramenue oclj:)[:;ibl [opanus, neT i;il\gsg Hn?;é{g 1.,
BoenrrulP1 RU000A101483 12.44 104.81 925 11/17/2022 1.13 12.16 30

Ixu-rp 1P1 RUO0OA101TS4 12.14 101.39 1000 6/19/2023 1.60 31.16 91

TIKB 1P-01 RU000A1020S0 12.11 102.49 1000 8/10/2023 1.81 32.41 91

IIKB BO-01 RUOOOAQJWWGO 11.46 101.78 400 10/15/2021 0.45 14.96 91
iMT-FREE(2 RU000A102DK3 9.99 99.99 1000 5/21/2024 3.00 48.62 182

iMT FREEO1 RU000A101XD8 9.82 102.59 1000 7/14/2026 7/18/2023  2.25 53.6 182

3TC 1P02 RUOO0A101TR6 8.54 106.19 1000 6/19/2023 1.62 29.92 91

KHUBHU® 1P01 RU000A1028C7 8.33 100.79 1000 10/10/2023 2.52 20.94 91

KopnopaTtuBHsbie eBpooduramuu (USD)

Cpen. . . .
OMUTEHT Kogn 6ymaru ISIN [laTa morar. HI?JE:SM Kynosn (%) (J:Ir?;occ;b("HA;(; n]f[e();nf);i.r:&)) ug;le:l (()1;4 ;Vo Pe;[ éI;Hr P?FP;tTCI/IhHr [;/?:()Tg;{,g

AJIPOCA XS1843441731 09.04.2024 2.9 4.650 1.90 1.80 108.3 BBB- BBB-

Boper XS1596115409 07.04.2022 1.3 6.500 4.80 3.51 103.0 BB- BB- Ba3
BriMmenkoM XS0587031096 02.02.2021 0.1 7.748 0.93 -1.49 101.0 BB+ BBB- Ba2u
EBpoXum XS1632225154 05.07.2021 0.5 3.950 1.69 0.68 101.5 BB- BB

Evraz Group XS1319822752 28.01.2021 0.1 8.250 0.99 -0.13 101.0 BB+ BB+

Evraz Group XS1405775377 31.01.2022 1.1 6.750 1.86 1.44 105.6 BB+ BB+

Evraz Group XS1533915721 20.03.2023 2.1 5.375 2.05 1.94 107.5 BB+ BB+ Ba2
Evraz Group XS1843443273 02.04.2024 3.1 5.250 2.23 2.11 109.9 BB+ BB+ Ba2
Tasmpom Hedtsr XS0830192711 19.09.2022 1.7 4.375 1.52 1.34 105.1 BBB- BBB Baa2
Tasnpom HebTs XS0997544860 27.11.2023 2.8 6.000 1.92 1.74 112.0 BBB- BBB Baa2
Ta3npom XS0708813810 23.01.2021 0.1 5.999 0.90 -0.65 100.6 BBB- BBB Baa2
T'asnpom XS0290580595 07.03.2022 1.2 6.510 1.35 1.24 106.4 BBB- BBB Baa2
T'a3npom XS0805570354 19.07.2022 1.5 4.950 1.47 1.28 105.6 BBB- BBB Baa2
Ta3npom XS1585190389 23.03.2027 5.5 4.950 2.69 2.59 113.3 BBB- BBB Baa2
T'asnpom XS0885736925 06.02.2028 6.1 4.950 2.77 2.69 114.4 BBB- BBB Baa2
Ta3npom XS0191754729 28.04.2034 9.2 8.625 3.45 3.40 155.3 BBB- BBB Baa2
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T'asnpom XS0316524130
T'asnpom XS0906949523
T'asnpom XS1038646078
T'asnpom XS1521039054
T'a3npom XS1721463500
T'asnpom XS1795409082
T'aznpom XS1911645049
T'asnpom XS1951084471
T'asnpom XS2124187571
T'TJIK XS1713473608
T'TJIIK XS2010044381
T'TJIIK XS1449458915
I'TIIK XS1577961516
DeloPorts RUO00A0ZZ2A5
Domodedovo XS1772800204
Global Ports XS1319813769
JIVKOMIT XS0919504562
JIYKOMII XS1514045886
JIVKOWIT XS0304274599
MetannourBect XS1603335610
MTC XS0921331509
HOBAT3K XS0588433267
HOBAT3K XS0864383723
HIIMK XS1405775617
HJIMK XS1577953174
Hopnukens XS1298447019
Hopruxeins XS1589324075
Hoprukens XS1622146758
HopHukens XS2069992258
Petropavlovsk ~ XS1711554102
TTomoc XS1533922933
TTomntoc XS1405766384
TTommoc XS1713474325
PXII XS0764220017
PXKIT XS1574068844
PXII XS0919581982
PXIT XS1041815116
PXKIT XS1843437036
PocredTs XS0861981180
Pycan XS1533921299
Pycan XS1577964965
Pycan XS1759468967
CesepcTanb XS1567051443
CeBepcTainb XS0841671000
CeBepcTaib XS2046736919
Cubyp XS1693971043
Cubyp XS2010044621
CoBkoMdoT XS1433454243
docArpo XS1599428726
docArpo XS1752568144
docArpo XS2099039542
Ypankanui XS2010040397
YTII3 US16325LAA52

OMHUTEHT

Kop 6ymarwu ISIN [TaTa morar.

16.08.2037 11.0
21.03.2025 3.9
26.02.2021 0.2
17.11.2023 2.8
22.11.2024 3.8
21.03.2026 4.9
24.01.2024 2.9
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 3.2
01.04.2025 3.8
15.02.2023 2.0
25.01.2022 1.1
24.04.2023 2.3
02.11.2026 5.2
07.06.2022 1.4
02.05.2024 3.2
30.05.2023 2.3
03.02.2021 0.1
13.12.2022 1.9
15.06.2023 2.4
21.09.2024 3.5
14.10.2022 1.7
11.04.2023 2.0
08.04.2022 1.0
28.10.2024 3.4
14.11.2022 1.6
07.02.2023 2.0
28.03.2022 1.3
29.01.2024 2.9
05.04.2022 1.3
01.03.2024 3.0
20.05.2021 0.4
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 2.0
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 2.3
03.11.2021 0.9
24.04.2023 2.0
23.01.2025 3.6
22.10.2024 3.6
19.09.2024 3.3

ropauus

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

Kymnosn (%)

3.60
1.42
1.13
0.87
1.18
1.49
1.22
2.30
2.83
BYE
3.92
2.42
3.29
4.04
4.98
2.31
1.43
2.23
1.06
2.14
1.95
0.13
1.61
1.60
2.02
1.50
1.59
1.26
1.95
5.28
1.99
1.72
2.18
1.08
1.50
0.17
0.41
1.22
1.51
3.43
3.75
3.61
1.16
1.44
1.84
1.75
2.00
2.51
1.23
1.66
1.97
2.80
3.39

3.58
1.34
-0.93
0.83
1.12
1.45
1.07
2.24
2.79
3.65
3.84
%75
3.24
3.77
4.29
1.71
1.31
2.15
0.87
2.01
1.68
-1.87
1.39
1.44
1.93
1.35
1.52
0.99
1.90
4.77
1.78
1.47
2.02
0.88
1.33
-0.36
0.31
1.18
1.27
2.87
3.50
3.27
0.80
1.33
1.78
1.56
1.88
2.39
0.92
1.45
1.87
2.61
3.14
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146.0 BBB- BBB Baa2
112.2 BBB- BBB Baa2
100.7 BBB- BBB Baa2
106.6 BBB- BBB Baa2
104.2 BBB Baa2
105.2 BBB- BBB Baa2
105.5 BBB- BBB Baa2
114.0 BBB- BBB Baa2
103.5 BBB- BBB Baa2
109.0 BB+ Ba2
105.0 BB+ Ba2
102.3 BB+ Ba2
106.1 BB+ Ba2
111.2

100.9 BB Bal
105.3 BB+ Ba2
107.5 BBB BBB+ Baa2
114.1 BBB BBB+

108.4 BBB BBB+ Baa2
109.0 BB+ BB+ Bal
107.6 BBB- BB+ Baa3u
101.0 BBB BBB Baa2
105.7 BBB BBB Baa2
107.2 BBB- BBB Baa2
107.3 BBB- BBB

109.4 BBB- BBB- Baa2
105.2 BBB- BBB-

102.9 BBB- BBB-

105.0 BBB- BBB- Baa2
104.9 B- B*

107.0 BB BB Bal
104.0 BB BB Bal
107.8 BB BB Bal
106.1 BBB- BBB Baa2
109.3 BBB Baa2
101.5 BBB- BBB Baa2
109.4 BBB- BBB Baa2
105.9 BBB Baa2
103.3 BBB- Baa3
102.2 B+ B1
103.8 B+ B1
102.8 B+ B1
102.0 BBB- BBB

108.2 BBB- BBB Baa2
104.8 BBB Baa2
106.7 BBB- Baa3
105.5 BBB- Baa3
107.1 BB+ BB+ Ba2
102.6 BBB- BBB- Baa3
105.0 BBB- BBB- Baa3
104.2 BBB- BBB- Baa3
104.8 BB- Ba2
104.2 BB- Ba3

Cpen. ueHa

Ax Bapc Bark XS0805131439
Anbda-Bark XS1513741311
BTB XS0842078536
BTB XS0810596832

Mock.Kpen.Bauk XS1601094755
Mock.Kpen.Bark XS1589106910
Poccenmpxo36ank  XS0979891925
C6epbank XS0935311240
C6epbank XS0848530977
Tunbkodd Bank XS1631338495

CyoopauaupoBaHHbIe eBpoodturamuu (USD)

AO NUOK «Comup», XopoIieBcKoe 11occe, O. 32A, Poccusi,MockBa,125284

13.07.2022 1.5

Perp 1.1
17.10.2022 1.7
Perp 1.9
Perp 1.8

05.10.2027 1.7
16.10.2023 2.6
23.05.2023 2.3
29.10.2022 1.8

Perp 1.6

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

8.000
8.000
6.950
9.500
8.875
7.500
8.500
5.250
5.125
9.250

Iox-ctb m0  J10X-CTh IO (8 % oT Pe#THHT PeﬁTnHr PewTHHT
cmpocy (%) npennox. (%) ) S&P Fitch Moody's
3.78 3.27 106.9
3.18 2.70 105.6 B B2u
2.84 2.67 107.5 B- Ba2
3.90 3.77 110.7 NR
8.77 8.17 100.7 B- Caa2u
6.60 6.17 101.8 B+
3.34 3.12 114.2 NR
2.17 2.02 107.5 BBB-
1.96 1.81 105.9 BBB- Bal
5.29 4.98 106.8 B-
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TR TRy @i TSI ) @i [lopanus Kyrios (%) Iox-ctb m0  [10X-CTh IO CIZ?%} Lge_rﬂa PeutuHr PeuTWHr  PeWTHHT
ey © (;er) ¥ " copocy (%) mpenmox. (%) HO[;I) S&P Fitch Moody's

Ax Bapc Bauk ~ XS0805131439 13.07.2022 1.5 8.000 3.94 3.48 106.6
Anbda-BaHk XS1513741311 Perp 1.1 8.000 3.63 3.19 105.1 B B2u
BTB XS0842078536 17.10.2022 1.8 6.950 2.85 2.70 107.5 B- Ba2
BTB XS0810596832 Perp 1.9 9.500 4.08 3.94 110.5 NR
Mock.Kpen.Bark XS1601094755 Perp 1.8 8.875 8.90 8.43 100.4 B- Caa2u
Mock.Kpen.Bauk XS1589106910 05.10.2027 1.7 7.500 6.95 6.57 101.2 B+
Poccenbxo36ank XS0979891925 16.10.2023 2.6 8.500 3.41 3.34 113.8 NR
COepbank XS0935311240 23.05.2023 2.3 5.250 2.14 2.03 107.5 BBB-
C6epbaHK XS0848530977 29.10.2022 1.8 5.125 1.95 1.85 106.0 BBB- Bal
Tunskod® Bank XS1631338495 Perp 1.6 9.250 5.46 5.16 106.5 B-
AO NUOK «Comup», XopoIieBcKoe 11occe, O. 32A, Poccusi,MockBa,125284 www.solidbroker.ru
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EBpooOuranuu P® (USD)

OMUTEHT

Mundunr PO XS0767472458
Mundur PO XS0971721450
Mundunr PO RUOO0AOJWHA4
Mundur PO RU0O00AQJXTS9
Munous PO XS0088543193
Musrdur PO RUO0O0AOZYYN4
Mundur PO RU0O00A1006S9
Munour PO XS0767473852
Mundusr PO XS0767473852
Mundunr PO XS0971721963
Mundur PO RU0O00AQJXU14

Kop 6ymaru ISIN JlaTa norarmeHus

04.04.2022
16.09.2023
27.05.2026
23.06.2027
24.06.2028
21.03.2029
28.03.2035
04.04.2042
04.04.2042
16.09.2043
23.06.2047

1.3
2.6
4.9
5.7
55)
7.1
10.7
13.9
13.9
14.3
16.1

Kpugsie noxoguocreu (USD)

Texkymiue kpussie goxoganoctu RF u UST (USD,

% TOI0BBIX)
35—:
30-5
25—?
20-%
li—i
10-5
os—?

[ropanus
(11eT)

Kynosn (%)

4.500
4.875
4.750
4.250
12.750
4.375
5.100
5.625
5.625
5.875
5.250

E 5M 17 2v
057

Texywan UST Tewywan RF Mecany,

Kpusas goxogHoctu UST (% rogoBbIx)

1.4-
12-
10-
0.8-
0.6-
0.4+

0.2 -

Hazap UST

5Y

Mecay Hasap RF

157

3 &M 1ir 2y 37

0.2~

Tekywan Hegenw Hasag

HoxomHocTh 00mMranuu EM HY (USD)

IOoxonuocTs oburanuii EMHY (USD)

MecAy Hasaa

5Y

Tpw MecAua Haiap,

157

Iox-cTh IO
copocy (%) mpennox. (%)

0.96
1.27
1.82
1.98
2.39
2.23
2.88
3.21
3.21
3.24
3.22

0.84
1.14
1.76
1.93
2.35
2.21
2.86
3.19
3.19
3.23
3.20
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Cpen. neHa .
Iox-cTh IO o PeuTuHT
s

104.7 BBB-
109.9 BBB-
115.4

114.0

171.4 BBB-
116.1

126.0

137.2 BBB-
137.2 BBB-
142.3 BBB-
136.2

Peiitunr
Fitch

BBB
BBB
BBB
BBB
BBB
BBB
BBB
BBB
BBB
BBB
BBB

Cnpepn moxomHoctu RF k UST (6.1m.)

250+
200%
150—5
100—i

50%

3M

Teywan

6M 1y

Hegenwo nasaa

Mecay nazaa

2y Exg

5Y 1lov

Tpn mecaua naian,

Pevitunr
Moody's

Baa3
Baa3

Baa3

Baa3
Baa3
Baa3

157

H3menenue KpuBou moxomHoctH RF (USD, %
TOJOBBIX)

35
30-
25-
20
15°
10°
E

3M

Texywan

M 1

Hepenwo Hasag
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JNoxoanocts rocobanraynii CLUA (UST'10)
—— WngnkatueHan goxogHocTe obanraymnii EM High Yield (USD)

BepositHocTh peneccuu B CIITA

-8

1/15/2016 1/25/2019

Cnpeg goxoguocti obanraynii EM High Yield k UST'10

r 60
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IIpencrosinmiue pa3MelieHUus1

u OpueHTHp IO CTaBKe
BhINyCcK 0OIHTanmuu p p

3aKpLITPle KHHI'M 3asIBOK

KyIoHa (IJOXOOHOCTH)

CeepmnoBckas 06macTs, 34011

(pa3menieHue)

14.12.2020 (16.12.2020) 10,000  RUB
o/ _ 0, (7

TK Iuonep, 001P-05 9.50% %8,(3)212)(9,84/0 18.12.2020 (22.12.2020) 5,000 RUB

?ggg;mmpa”c“aﬂ obnacts, 17.12.2020 (23.12.2020) 2,000 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.

© 2020 AO UOK «Conup». Bce mipaBa 3alluINeHH.
Tenedon: +7 (495) 228-70-10 Caiit: www.solidbroker.ru
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