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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) %’ UHaM

O630p POCCUNCKOro pblHKA

Mpolunas Heaens NpyMHecna NO3NTUB Ha POCCUIMCKMI AONTOBOM pbiHOK. Bo3BpalueHue rnobanb-
HOro CrMpoca Ha PUCK, NOAKPENSIEHHOEe MO3MTUBOM Ha pblHKE HedTH, obecneunnu cMmeleHne
POCCMICKON CyBEPEHHOW KPMBOM MO AoX0AHOCTM Ha 10-15 6. n. BHM3. JoxoaHocTb 10-neTHux
A0NNapoBbIX A0NTOBbIX 0683aTenbCTB MUHPpUHaA PO ckoppekTuposanack BHU3 A0 5,0%.

[MHaMMKa LeHb! HecTh Brent u OvHamuka AOXOAHOCTU CyBepeHHbIX
VDCa nonnana AonnapoBbIX €BPOOOHAOB 3a HeAernto
) P (6a3ncHbIe NYHKTbI)
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UcmoyHuk: Bloomberg, K « DUHAM»

KoprnopaTuBHbI CErMEHT yCNen OTbirpaTb NATHUYHBLIA NOABEM CYBEPEHHLIX bymar. Jinaepamu
LIEHOBOr0 poCTa OKa3anuncb BbiNyCkM, Hanbosiee NocTpaaaBluMe B XOAEe HEAABHMX pacnpoaax:
«BeYHble» eBpoboHabl BTB, Anbcha-baHka, nuHelrika BAba. OctanbHou cekTop (bymaru He-
(bnHaHCOBbLIX KOMNaHWI), MO CyTW, U HE 3aMETUN HeAaBHEN TypOYNEHTHOCTM Ha PbIHKE.

Jlnpepbl ueHoBoro pocrta (30 HoA6pAa — 7 aekabpsa 2018 r.)

Panr Lena, N3M. LeHbl JdoxoaHocTb Miopa- .
Bbinyck 2 3a nepuvon, | K norawieHwuro KynoH, %
Bbinnar % uus, nert
n. n. (ocpepTe), %
5 93,6 9,5

(nepn.) Cy6opauH. : 2,5 11,5 34 ,
(21'51:_?'25023) Crt.Heobecneu. 99,5 2,3 6,1 43 5.942
(22';_3]?25025) Cr1.Heobecneu. 101,2 1,8 6,6 5.6 6.8
Am(ali)a?)-n?)aHK Mn. cy6opa. 91,4 1,5 11,3 2,8 8

AK Bapc O6ecr. 104,1 1,2 6,7 3,1 8

(13.07.2022)
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Jlnpepbl ueHoBoro cHmkeHus (30 HosdOpA — 7 aekadbpsa 2018 r.)

N3M. LeHbl [doxogHocTb
PaHr L|e|-|a Oopa- o
Bbinyck 3a nepvopa, | K norawieHuro KynoH, %
Boinnar uus, net
n. n. (ocbepTe), %

O1 Prop.
(norawerme 27.09.2021) ~ CTHeobecne. 20 -0.5 19.9 25 8,25
(rlu\gﬁ ) Mn. cyGopa. 3.2 03 18,7 32 8,875
(19 1”55019) Crt.Heobecneu. 93,6 -0,3 13,4 0,8 5,25
Home credit
(19.04.2021) Cy6opauH. 101,6 -0,1 5,7 0,4 10,5
M?I?’g’fz"'(;';g)“ Cr.Heobecned. 1008 0.1 5,0 13 5,625

UcmouyHuk: Bloomberg, K « DUHAM»

HoBoCTM C He(TAHOro pbiHKA B MNATHULY NPUBENN K CHKEHWUIO 5-neTHero crnpeaa Ha "Poccuio”
A0 OTMETKM 4YyTb Bbiwe 150 6. n. CDS-npeMun Ha poccMMCcKne KoprnopaTuBHbIE eBpoobamraumm
Cy>aInMCb BCnep 3a CyBEPEeHHbIM 3HAYEHNEM.

5-neTHMe CDS-npemumn Ha poccumckmne
5-neTHAsa CDS-npemus Ha Poccuro
KopnopaTuBHblie eBpoo6nurauum (6. n.
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UcmouHuk: Bloomberg, K « DUUHAM»

Ecnn gonroseie ppIiHkn EM mu 3axX/1€CTHET pOrXKgEeCTBEHCKOE pasl/in, To 415 Poccum
OHO, BEPOSITHO MPOHAET B PEIXKHME JIAUT M3-3a COXPAHTIOLYNXCH CaAHKLHOHHbIX PHC-
KOB.
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’5?‘& (®OUHam

MHBecTULMOHHbIE naeu (poccnmckue eBpooboHAabI)

PentunHr

(Moody’s Miopa- HoxoaHocTb

K norawieHuro

ToproBbin

KoA
o6nurauumn I/:SIE%: I;; LA, NOT (ocbepTe), %

CT. He- Ba2/BB+/

obecr. BB+ 11 Aot & B2

VIP 20 XS1400710999

B pamkax cTpaternvm no MMHMMM3auMM PUCKOB OTMETMM eBpoboHA «aoyvkn» Veon Ltd. komna-
Hun GTH Finance BV c noraweHuem B anpene 2020 r. Celiyac no aToi 6ymare MOXHO 3achmk-
CupoBaTb NpPUMepHO 5%-t0 AOXOAHOCTb Ha OTpe3ke AtopauMu OKONO roAa, YTo BUAUTCS HaM
npuBeKaTe/IbHbIM YPOBHEM C YYETOM PEUTUHIOB KOMMNaHuW. KpoMe Toro, Ha Hal B3rnsia, AaH-
HbI/ BbIMYCK XapaKTepM3yeTCcs ropa3ao MEHbLUMM CaHKLMOHHBIM PUCKOM, YeM, HanpuMmep, cpas-
HMMblE MO AOXOAHOCTU W Atopaumn eBpoboHAbl HEKOTOPbLIX POCCUMCKUX METasNyproB-3KCnop-
TEpOB.

KapTa pbiHKka eBpOGOHAOB OT 3MUTEHTOB
He(hMHAHCOBOro CeKTopa C PEMTUHIOM HUXe CyBepPeHHero
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UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) (®OUHam

MHBecTULMOHHbIE ngen (MHOoCTpaHHble eBPO6OoHAbI)

Toprosbin Pentunr [ PR——
: (Moody’s | Dropa- A
S K NoraweHuio
obnurauum IS&PI uusa, net —
) Fitch) pTe), /o
ENELIM 4 % Ct.He- Baa2/BBB+
ooiarps  USNSOTOTAKAS - nen.  /BBB+ 5.8 95,1 5,5 4,625

Cpeaum 3apybexxHbix 6yMar ¢ MHBECTULIMOHHBLIMW PENTUHIAMU OTMETMM €BPOBOHA EBPOMNENCKOro
aHepreTuyeckoro ruraHta Enel SpA c norawenunem B 2025 r. EBpoboHa obbvemom 1,5 mnppg
[ONN. pa3MelleH B ceHTabpe 2018 r. Onuuii No AOCPOYHOMY OT3bIBY M/UIN NEPECMOTPY YPOBHS
KynoHa no 6ymare He npegycMoTpeHo. ObpallaeM BHWMaHWE, YTO MUHWMManbHBLIA NOT MO
ENELIM 4 58 09/14/25 coctaBnseTt 200 Tbic. gonn.

Enel SpA — obbeanHeHHas raso- n 371eKTpoCHabXxaroLas KoMnaHms, KoTopasi Mpon3BoauT, No-
CTaB/SIeT M NPOAAET INEKTPOIHEPrUIO U ras, a TakKe NpeaocTaBnseT ycayrn rno nux TpaHcnop-
TUPOBKE U XpaHEHUIO NO BCEMY MUPY. B KauecTBe MHBECTOPA 3MUTEHT NPUCYTCTBYET M B Poccum
(anekTporeHepupytoLLast KoMnaHus «Hen Poccusa»). LLTab-kBapTupa pacnonoxeHa B Pume, B
KOMMNaHun 3aHaTo 70 ThIC. YenoBek.

Mo coctosiHuto Ha 30.09.2018 r. Bbipyyka 1 EBITDA Enel SpA 3a nocnegHue 12 mecsues cocTa-
BMIN COOTBETCTBEHHO 73,7 1 16,3 MnpAa eBpo, unctas npubbinb gocturna 4,2 mnpa espo. Bee
TPW areHTCTBa «60NbLION TPONKN» AepXaT «CTabubHbIN» NPOrHO3 MO U3MEHEHWIO PENTUHIOB
3MUTEHTA. AKLMM KOMMNaHMKM TOPrytoTcs Ha Brsaltaliana ¢ TekyLien pbIHOYHOM KanuTanmsaumnen
48 mnpAa espo.
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;‘f (®OUHam
OTpacneBas KapTa pOCCUUCKOro pblHKa AONapoBbIX o6nuraymmn
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UcmoyHuk: Bloomberg, UK « DUHAM»


http://www.finam.ru/

'z
ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’5}“& (®OUHam

Poccuinckue cyBepeHHble AoonnapoBble eBpoodGnmMraumm

Jlom- JoxogHocTb
ToproBbi Kog SMUTEHT PaHr BbI- 6apAa. ISIN K norawue-
06nurauvw| nnart CMUCOK
LB
; CT.He-
Russia-19 P® bl na XS0971721377  100,0 23 35
Russia-20 P® gge*('; na XS0504954347  101,6 3,8 5
Russia-22 Po gge*('; na XS0767472458  100,9 42 45
Russia-23 Po gge*('; na XS0971721450  101,7 45 4,875
Russia-26 P® gge'li na  RUOODAOJWHA4 984 5,0 4,75
Russia-27 P® gge'li na  RUOODAOIXTS9 94,5 5,0 4,25
Russia-28 P® gge'li na XS0088543193  158,0 5,0 12,75
Russia-29 P® gge'li na  RUODDAOZYYN4 94,3 5,1 4,375
Russia-30 P® gge'li na XS0114288789  108,5 4,7 7.5
Russia-42 P® gge'li na XS0767473852  101,7 55 5,625
Russia-43 P® gge“ci na XS0971721963  104,8 55 5,875
Russia-47 P® gge“ci ga  RUOODAOJXU14 93,0 5,7 5,25
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;‘f& (®OUHam

KapTa ,OXOAHOCTU POCCUMNCKUX KOPNOpaTUBHbLIX eBpooonurauumn Hedu-
HaHCOBOrO CEeKTopa C PeUTUHIOM He HMXXe CyBepPEeHHOro K pOCCMUCKOMN

CyBepeHHOWU KpBOW

6,5
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UcmouHuk: Bloomberg
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;:‘f * OUHam

Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro ceKkTopa
C PENTUHIOM He HUXXe CyBepeHHOro

Jlom- JoxogHocTb
ToproBbin kog SMUTEHT 6apa. K noratue-
OﬁﬂMFaLIVIVI CMUCOK
LB
Ct.He-
ALRSRU 20 «Anpoca» g na XS0555493203  105,7 4,6 7,75
CHMFRU 21 «Cesepcranby gge'li HeT ~ XS1567051443 96,9 5,1 3,85
CHMFRU 22 «Cesepcranby gge'li na  XS0841671000 102,3 5,2 5,9
GAZPRU 19 «Ta3npom» gge'li na XS0424860947 101,9 3,9 9,25
GAZPRU 20N «Taanpom» gge'li na XS0885733153 99,6 4,2 3,85
GAZPRU 21 «Ta3npom» gge'li na XS0708813810 102,8 4,6 5,999
GAZPRU 22 «Ta3npom» gge'li na XS0290580595 1044 5,0 6,51
GAZPRU 22N «Ta3npom» gge'li na XS0805570354  100,3 4,9 4,95
GAZPRU 27 «Ta3npom» gge'li na XS1585190389 94,1 5,9 4,95
GAZPRU 28 «Ta3npom» gge'li na XS0885736925 94,1 5,8 4,95
GAZPRU 34 «Ta3npom» gge'fr’l na XS0191754729 1213 6,4 8,625
GAZPRU 37 «aanpom» gge'fr’l na XS0316524130  109,6 6,4 7,288
GMKNRM 20 | MK«Hopunbckuit  Cr.He- . yon9g0861287  101,9 45 5,55
HUKENb» obecn.
GMKNRM 22 | MK«Hopunbckuit  Cr.e- . yo1598447019  105,0 5,2 6,625
HUKENb» obecn.
GMKNRM 22N MK «Hopunbckmi — Crhe- o yq1699146758 959 5,2 3,849
HUKENb» obecn.
GMKNRM 23 | MK«Hopunbckuit - Cr.e- o yo1589304075 95,0 5,4 41
HUKENb» obecn.
LUKOIL 19 «TyKomn» gge';i na XS0461926569 102,9 3,9 7,25
LUKOIL 20 «JlyKoiin» gge':; na XS0554659671  103,2 4,4 6,125
LUKOIL 22 «JlyKoiin» gge':; na XS0304274599  105,9 4,8 6,656
LUKOIL 23 «JlyKoiin» gge':; HeT ~ XS0919504562 97,6 5,2 4,563
LUKOIL 26 «JlyKoiin» gge':; HeT ~ XS1514045886 95,8 5,4 4,75
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ExeHeaenbHbIN MOHUTOPUHT pbiHKa eBpoobnuraumn (10 pekadbpsa 2018 r.) *‘f& ®OUHaM

Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro ceKkTopa
C PENTUHIOM He HUXXe CyBepeHHOoro (npoaomxeHue)

Jlom- JoxogHocTb
6apAa. K norawe-
CMUCOK

ToproBbi Kog

OMUTEHT
obnurauumu

NLMKRU 19

NLMKRU 23

NLMKRU 24

NVTKRM 21

NVTKRM 22

PHORRU 21

PHORRU 23

ROSNRM 22

RURAIL 20

RURAIL 22

RURAIL 24

SIBNEF 22

SIBNEF 23

SIBUR 23

TMENRU 20

PVHAM

«HIMMK»
«HIMMK»
«HIMMK»
«HOBAT3K»
«HOBAT3K»
«DocArpo»
«DocArpo»
«PocHedTb»
«PX0O»
«PX0O»

«PX0O»

«lMasnpoMHedTb»

«lMasnpoMHedTb»

«CUBYP»

«PH-XonanHry

www.finam.ru

Ct.He-
obecr.
Ct.He-
obecr.
Ct.He-
obecr.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.

LB
na

na

HeT

aa

aa

aa

HeT

aa

HeT

aa

HeT

aa

aa

HeT

HeT

XS0783934325

XS1405775617

XS1577953174

XS0588433267

XS0864383723

XS51599428726

XS1752568144

XS0861981180

XS1501561739

XS0764220017

XS1574068844

XS0830192711

XS0997544860

XS1693971043

XS0484209159

92,5
104,3
98,2
96,9
93,5
97,2
98,8
102,2
97,7
98,2
103,3
95,4

103,2

3,7 4,95
5,2 4,5

55 4

4,5 6,604
4,9 4,422
51 3,95
5,7 3,949
51 4,199
4,2 3,45
5,0 5,7

4,9 4,375
4,9 4,375
5,2 6

5,2 4,125
4,4 7,25

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;‘f& (®OUHam

KapTa ,OXOAHOCTU POCCUMNCKUX KOpNOpaTUBHbLIX eBpoobnurauum Hedu-
HaHCOBOro ceKkTopa ¢ penTuHrom BB+/B- kK poccumnckoum cyBepeHHOMn
KpuBOM
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® |MHRUS 22
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GTLKOA 21 ® . GTLKOA 24
°
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VIP 23N
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° TRUBRU 20 EVRAZ 23 oVIOBTEL 23
L4 °
EVRAZ22 e
%
EVRAZ 21 vp 21N
° °®
EVRAZ 20 EUCHEM 21 VIP 23
50 EUCHEM 20 @ [ )
4 METINR 20 ®
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4,0
°
VIP 19 VIP 21
°
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Ll,}opau:vm, net

UcmoyHuk: Bloomberg
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;:‘f * OUHam

Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro ceKkTopa
c pentuHrom BB+/B-

ToproBbi Kog

obnurauumu

AFKSRU 19

BORFIN 22

DMEAIR 21

DMEAIR 23

EDCLLI 20

EUCHEM 20

EUCHEM 21

EVRAZ 20

EVRAZ 21

EVRAZ 22

EVRAZ 23

GLPRLI 22

GLPRLI 23

GTLKOA 21

GTLKOA 24

HOLGRO 21
conv

IMHRUS 22

METINR 20

METINR 24

MOBTEL 20

MOBTEL 23

PVHAM

OMUTEHT

A®K «Cucrtema»
Borets Finance
'pynna DME
'pynna DME
EDC Finance
«EBpoxum»
«EBpoxum»
«EBPA3»
«EBPA3»
«EBPA3»
«EBPA3»
Global Ports

Global Ports

GTLK EUROPE
LTD

GTLK EUROPE
LTD

Abigrove
(«CeBepcTanby)

«KOKC»
«MeTannonHeecT»
«MeTannonHeecT»

«MTC»

«MTC»

www.finam.ru

Ct.He-
obecr.
Ct.He-
obecr.
Ct.He-
obecr.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
He-
obecn.
He-
obecn.
Ct.He-
obecn.
Ct.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.

Jlom-
6apa.
CrnuUcokK

LB
aa

na
HeT
HeT
na
HeT
HeT
na
HeT
HeT
HeT
HeT
HeT
na
na
HeT
HeT
na
HeT
na

aa

XS0783242877

XS1596115409

XS1516324321

XS1772800204

XS0918604496

XS1495632298

XS1632225154

XS0808638612

XS1319822752

XS1405775377

XS1533915721

XS1319813769

XS1405775450

XS1449458915

XS1577961516

XS1403868398

XS1600695974

XS0918297382

XS1603335610

XS0513723873

XS0921331509

100,5
98,2
99,4
95,5

100,4
98,4
96,9

101,9

106,0

103,3
98,6

102,4

101,2
97,2
91,3

152,9

100,5

100,8
95,3

105,7

97,4

OdoxoaHocTb
K norawie-

4,6
5,0
53
5,0
53
5,6
5,7
6,0
6,2
7,2
7,1
-16,7
7,3
5,0
59
4,7

5,7

11

5,875
5,075
4,875
3,8
3,95
6,5
8,25
6,75
5,375
6,872
6,5
5,95
5,125
0,5
7,5
5,625
4,85

8,625
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) %’ UHaM

Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro CeKktopa
c penTtuHrom BB+/B- (npogonmxeHue)

. Jlom- JoxogHocTb
Topromution | e S
PGILLN 20 «TMontocy gge:ﬁ ga  XS0922301717  101,2 4,7 5,625
PGILLN 22 «TMontocy gge:';?. HeT ~ XS1405766384 96,1 6,0 4,699
PGILLN 23 «Moroc» gge:';?. HeT ~ XS1533922933 96,3 6,3 5,25
PGILLN 24 «[Montoc» ggeﬁ HeT  XS1713474325 93,2 6,3 4,7
SCFRU 23 «COBKOMEIOT» ((J:6Tel-<|:$| HeT — XS1433454243 96,7 6,2 5,375
TRUBRU 20 «TMK» gge*('; ga  XS0911599701  101,3 5,7 6,75
VIP 19 VimpelCom ((J:6Tel-<|:$| HeT ~ XS0889401054 100,2 3,9 5,2
VIP 20 VimpelCom ((J:6Tel-<|:$| HeT ~ XS1400710999 1015 4,9 6,25
VIP 21 VimpelCom ((J:6Tel-<|:$| na XS0587031096 1085 3,6 7,748
VIP 21N VimpelCom ((J:6Tel-<|:$| HeT ~ XS1625994022 97,0 5,2 3,95
VIP 22 VimpelCom gge*(':fl pa  XS0643183220  109,2 4.4 [
VIP 23N VimpelCom gge*(':fl HeT ~ XS1400710726 102,7 6,5 7,25
VIP 23 VimpelCom gge*(':fl na XS0889401724 1034 5,0 5,95
VIP 24 VimpelCom gge*(':fl HeT  XS1625994618 94,9 6,0 4,95

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) %’ UHaM

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
PEUTUHIOM He HMXe BB+ K pocCMUCKON CyBepeHHOU KpUBOU

8,0

7,0

VEBBNK 25
[

VEBBNK 22

6.0 ° ® VEBBNK 23

[
SBERRU 237 VTB 35

(]
VEBBNK 20 ® SBERRU 22N7

° SBERRU 22
% SBERRU 21 e

50 = OO ALFARU 21 ® FURDEV 22 —
3

® GPBRU 19 VT8 20

SBERRU 19N
[ )

® SBER
4,0

SBERRU 247
(]
3,0 1

2,0

1,0

0,0 ; ; ; ; ;
0,0 2,0 4,0 fidbaumn, ner 8,0 10,0

UcmoyHuk: Bloomberg
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) %

o

dOUHam

Poccuinckue eBpoobnuraumm 6aHKOBCKOro CeKTopa C peMTUHIOM He HUXe
BB+

Jlom- JoxogHocTb

ToproBbiN Kog AMUTEHT 6apa. K noratue-

oGnurame CMUCOK

LB

ALFARU 21 Anbtha-6aHk gge'l‘:l HeT  XS0620695204  106,0 5,1 7,75

EURDEV 20 EABP gge':; HeT  XS0972645112 101,3 4,3 5

EURDEV 22 EABP gge'l‘:l HeT  XS0831571434 99,0 5,1 4,767

GPBRU 19 Fasnpom6aHk gge':; HeT  XS1040726587  100,0 4,9 4,96

SBERRU 19 C6epbatik gge':; HeT  XS0799357354 100,5 417 5,18
SBERRU 19N C6epbatik gge':; HeT  XS1043519567 99,9 4,3 4,15

SBERRU 21 C6epbaHk gge':; HeT  XS0638572973 101,6 5,0 5,717

SBERRU 22 C6epbatik gge':; HeT  XS0743596040 102,6 5,2 6,125
SBERRU 22N* C6epbatik ggg‘ HeT  XS0848530977 98,4 5,6 5,125
SBERRU 237 C6epbatik ggg‘ HeT  XS0935311240 98,4 5,7 5,25
SBERRU 247 C6epbatk ggg' HeT  XS1032750165 100,5 6,6 (3) 55

VEBBNK 20 BOB gge'::fl HeT  XS0524610812 102,3 5,3 6,902

VEBBNK 22 BOB gge'::fl HeT  XS0800817073 100,0 6,0 6,025

VEBBNK 23 BOB gge'::fl HeT  XS0993162683 99,3 6,1 5,942

VEBBNK 25 BOB gge'::fl HeT  XS0559915961 101,0 6,6 6,8

VTB 20 BTE Cr.He: HeT  XS0548633659 102,8 4,9 6,551
obecr.
VTB 35 BTE Cr.He: HeT  XS0223715920 103,6 5,9 6,25
obecr.

UcmouHuk: Bloomberg, K « DUUHAM»
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'z
ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) %’ UHaM

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
peuTuHrom BB/B- K pOCCUNCKON CyBEepPEeHHOWN KPUBOM

18,0
® CRBKMO 27~
16,0
14,0
® PROMBK 19
12,0 FCFIN-19" @
10,0
%
8'0 VIB ZZ
ALFARU 25~ * .
STPETE 197 ¢ o
" ® CRBKMO 21
6,0
HCRBRU 21+ % GPBRUI1
® AKBBIN19 o pgrARU 197
NMOSRM 19
N / —
2,0
00 . . i T T T T T )
00 05 1,0 15 2,0 25 30 35 4,0 45 >0
[iopatina, net

UcmouHuk: Bloomberg
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7. * OUHaM

ExxeHegenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 gekadbps 2018 r.) 4

Poccuinckue eBpoobnuraumm 6aHKOBCKOro cekropa ¢ peutuHrom BB/B-

Jlom- JoxogHocTb
ToproBbi Kog SMUTEHT 6apAa. ISIN K norawue-
05nMraL|VIVI CMUCOK
LB
AKBBIN 19 «BVHBAHK» gge?;?. HeT XS1379311761  100,9
ALFARU 198  «Anbda-GaHk» ggg' HeT  XS0832412505 1019 5,1 7,5
ALFARU 25"  «Anbda-6ario ggg' weT  XS1135611652 1025  9.8(72) 9,5
CRBKMO 21 «Kpemwthbid Gank  CT.He- o yo1510534677 081 6.6 5.875
MockBbI» obecn.
CRBKMO 23  “KpemwtHeid Gank  CrHe- o yo1959801700 932 75 555
MockBbI» obecr.
CRBKMO 27 “erhﬂ"””""" Gauk  Cy6- o7 XS1589106910 751 12,6 (16,6) 7.5
OCKBbI» opa.
FCFIN 197 Credit Europe Cye- HeT  XS0854763355 96,9 12,1 8.5
Bank opa.
GPBRU 19"  «TaanpomBark» ggg‘ WeT  XS0779213460 1005 5,8 7,25
GPBRU 23" «Taanpombark» ggg‘ WeT  XS0975320879 999  88(88) 7,496
HCFBRU 214 Home credit Sgg‘ eT  XS0081028177 1016  97(57) 10,5
NMOSRM 19 ¢BaHk «Otkpel-  CTHe- ' yo1503160571 99,5 5.0 45
Tme» obecr.
PROMBK 19  «[Mpomcasiab6aHk» gge'::fl HeT ~ XS1506500039 93,6 13,4 5,25
STPETE 197 «BanK Cy6- HeT  XS0954673934 101,4 6,7 10,75
Cankr-lNeTepbypr»  opa.
VTB 224 WEIIED ggg' HeT  XS0842078536 981 75 6.95
UcmouHuk: Bloomberg, K « DUUHAM»
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'z
ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’5}“& (®OUHam

KapTa [oxoaHOCTN pOCCUNCKUX BeCCpOoUHbIX eBpoobnuraumm

20,0

® Bocr. dKkcnpecc
® MKB

18,0

16,0 ® [aznpombaHK
)

14,0

12,0

Anbda-baHk @ ® Anbda-baHk'
% BTB

10,0

L]
TuHbkodpd

8,0

6,0

* /

2,0

0,0

0,0 1,0 2,0 3,0 4,0 5,0 6,0 7,0
[Oiopaumsa, net

UemouHuk: Bloomberg
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£
ExxeHepgenbHbIN MOHUTOPUHI pbiHKa eBpooonuraumn (10 gekadbpsa 2018 r.) ‘g’f‘& (®OUHam

Poccuinckmne 6eccpoyHble eBpooGnuraumm

Nowm- Roxopn-
Komno3aur- Panr Ganl HOCTb
OMUTEHT HbIN PA. K 6nu-
< Bblnnat CMUCOK -
PEenTUHr Xanuwewmy
ub
BTE NR Cybopa.  HeT  XS0810596832 95 935 102 11,6
MKB NR M’;'p;y@ HeT  XS1601094755 8,875 732 121 18,7
"a3npomMbaHk NR Cy6opa. HeT XS0848137708 9,835 97,7 10,1 16,2
TuHbKOD D NR M’;'p;y@ HeT ~ XS1631338495 925 98,3 94 9,8
B°r?;£;°' NR Cybopa.  HeT  XS0973219495 10 52,5 19,0 -
Anbaha-BaHk NR M’;'pzy@ HeT  XS1513741311 8 914 88 11,3
Anbda-BaHK B M’;'pzy@ HeT  XS1760786340 695 850 82 11,3
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;‘f (®OUHam

KapTta noxoaHocTn 6eccpoyHbIX A0NapoBbIX 3anagHOeBPONenCKMX eB-
poobnurauum ¢ KOMNO3UTHbIM PEUTUHIOM He HMXe B-

10,0
BACR 7 % PERP
9,5 e
9,0
LLOYDS 7 % 04/30/49
[ ]
RBS 7 % 12/29/49
[ ]
8,5
ACAFP 6 % 09/29/49 ® RBS 8 12/29/49
) LLOYDS 12 12/29/49 ® °
BACR &% 1202240 64 12/29/49 ®
8 SOCGEN 77% 12/29/49 ®
8,0 HSBC 6% 12/29/49
[ ]
ACAFP 7% 12/29/49 o ® SOCGEN 812/29/49
o INTNED 6 12/29/48 g 5 12/20/4 . INTNED 6 % 12/29/49
° ® EDF5 % 12/2984% % 12/29/49
ACAFP 8 % 12/29/49
STANLN 7 % 12/29/49 Q
7 5 HCB{‘ C, Sn 12,/ﬂﬂ’/4ﬂ II\‘IDACt 6 1‘! 1‘)/2()/40 [ )
’ [ ]
® o SWEDAS % 12/29/49 ® NDASS 5 % 12/29/49

[ ]
HSBC 6 % 12/29./49 o

% ® BNP 7% 12/29/49
° CS 6 % 12/29/49 #12/29/
CS 7 % 12/29/49

[ ]
7,0
NDASS 5 % 09/29/49 SHBASS 5 % 12/29/49
[ ] [ ]
® EDF 5% 01/29/49
UBS 6% 12/29/49 ®
6'5 BNP 7% 12/29/49 @ UBS712/29/49 @
[ ]
UBS 7 % 12/29/49
® UBS 7% 12/29/49
6,0
HSBC 6 % 12/29/49
[ ]
5,5
5'0 ! ! T T T T 1
0,0 1,0 2,0 3,0 [iwopauus, net 4,0 5,0 6,0 7.0

UcmouHuk: Bloomberg
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) %

o

dOUHam

Beccpo4Hble gonnapoBble eBpoosnMraumm oT 3anagHoeBpPonemMcKmx 3a-
€MLUNKOB C KOMMNO3UTHLIM PEUTUHIOM He HUXe B- n ¢ 4OXOOHOCTLIO He
HuXxe 4%

Komno-
OMUTEHT 3UTHbIN
PEATUHT

ToproBbi Kog

o6nurauuu

AXASA 6.379 Mn.cy
P AXA Sop, BBB  USFOB09NAQ19 99,6 6,4 6,4
BACR 8 V4 Mn.cy
19/29/49 Barclays Sop BB- US06738EAA38 1000 8,3 8,1
BACR 6 % Mn.cy
06/20/49 Barclays Sop BB- US06738EAB11 968 6,8 11,0
BACR 6.278 Mn.cy
15129149 Barclays Bank Sop BB US06738C8284 98,1 6,4 6,5
BACR 6.86 Mn.cy
00/20/49 Barclays Bank Sop, BB+ XS0155141830 1046 6,6 6,3
BACR 7 ¥% PERP Barclays PLC 'g";;;y BB- US06738EBA29 93,3 8,3 9,5
BNP 7 % 12/29/49 BNP Paribas If\iﬂgb;y BB+  USFI1R15XK367 1006 7,3 7.3
BNP 7 % 12/29/49 BNP Paribas 'g"(’)‘b‘;y BB+  USFIR15XK441 1024 7,4 6,5
BNP 7.195 . Mn.cy
06/29/49 BNP Paribas Gopn,  BBB-  USFI058YHX97 1032 7.0 6,9
ACAFP 6 % ] . Mn.cy
00/29/49 Credit Agricole ™ BB+ USF22797YK86 98,7 6,7 8,3
ACAFP 7 % ] . Mn.cy
1129/49 Credit Agricole ¢ BB+ USF22797RT78 1004 7.8 7.8
ACAFP 8 % ] . Mn.cy
12/29/49 Credit Agricole ¢ BB+  USF2R125CD54 1033 7,9 75
CS 7 ¥ 12/29/49 Clllie NI HTLEY BB XS0989394589 1018 7,4 7.1
Group oopa.
CS 6 V4 12/29/49 Ciredl SulEs Ly BB XS1076957700 949 6,6 7.3
Group oopa.
DB 7 % 12/29/49 Deutsche Bank 'g"(’;r';y B+ US251525AN16 81,6 9,2 11,7
DB 6 V4 05/29/49 Deutsche Bank It\iﬂgbzy B+ XS1071551474 81,0 7.7 2338
Electricite de Mn.cy
5
EDF 5 % 12/29/49 Erance Gopn, BB+  USF2893TAM83 915 6,1 7.7
EDF 5%01/20/49 ~ Cecticitede — Mncy  gp, grogo3TAF33 946 5,6 6.8
France oopa.
HSBC 6 7% . Mn.cy
R HSBC Holdings ¢ ™ BBB-  US404280BC26 102,4 6,7 5,8
HSBC 6 % . Mn.cy
R HSBC Holdings ¢ ™ BBB-  US404280AT69 951 6,7 7.4
HSBC 6 % . Mn.cy
R HSBC Holdings ¢ > BBB-  US404280AS86 93,0 6,9 7.9
HSBC 5 % . Mn.cy
R HSBC Holdings ¢ > BBB-  US404280AR04 98,1 57 7.4
HSBC 10.176 HSBC Capital Mn.cy
A Funding Sop, BBB  USG4637HAB45 1446 7,0 5,0
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7. * OUHaM

ExxeHegenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 gekadbps 2018 r.) 4

BeccpouHblie gonnapoBble eBpoobnurauum ot 3anagHoeBpONnenckux 3a-
€MLUNKOB C KOMMNO3UTHbLIM PEUTUHIOM He HMXKe B- n ¢ ,OXOAHOCTbLIO He
Huxe 4% (npoaosmkeHue)

ToproBbIii koA

oonurauum

INTNED 6 Y2

OMUTEHT

Mn.cy

Komno-
3UTHbIN
PEATUHT

12/29/49 ING Groep NV 6opa. BB+ US456837AF06 93,3 7,0 79
INTNED 6 Mn.cy
12/29/49 ING Groep NV 6opn. BB+ US456837AE31 97,8 6,1 7,7
LLOYDS 7 %% Lloyds Banking ~ Mn.cy
04/30/49 Group 6opn. BB US539439AG42 94,3 8,0 8,8
LLOYDS 12 Mn.cy
12/29/49 Lloyds Bank 6opn. BB+ XS0474660676 117,8 10,2 8,2
LLOYDS 6.657 Lloyds Banking  Mn.cy
01/29/49 Group 6opn. BB US539439AE93 99,5 6,7 6,7
LLOYDS 6.413 Lloyds Banking  Mn.cy
01/29/49 Group 6opn. BB USG5533WAA56 98,4 6,5 6,6
NDASS 5 Vs Mn.cy
12/29/49 Nordea Bank 6opn. BBB XS1202090947 94,8 55 7,4
NDASS 6 /s Mn.cy
12/29/49 Nordea Bank 6opn. BBB US65557DAL55 94,0 6,5 7,4
NDASS 5 2 Mn.cy
09/29/49 Nordea Bank 6opn. BBB+ US65557DAM39 99,0 5,6 6,8
RBS 6.425 RBS Capital Mn.cy
12/29/49 Trust II 6opa. B+ US74927PAAT5 119,2 5,4 4,6
RBS 8 % 12/29/49 ~ RoyalBankof — Mncy o, US780097BB64 1025 8.4 7.6
Scotland oopa.
RECN A 20 o B =l I US780099CJ48 983 7.6 8,6
Scotland oopa.
RBS 8 12/29/49 Ryl B | gy B+ US780099CK11 99,0 8,1 8,2
Scotland 6opa.
RBS 7.648 Royal Bank of Mn.cy
08/29/49 Scotland Group  6opg. =2 PSR AR A 52 2!
SANTAN 2 Santander Mn.cy
03/29/49 Finance Capital  6opg. = e 63,3 28 62,9
SANTAN 2 Santander Mn.cy
03/29/49 Finance Capital  6opg. = ASD418145426 00 26 1067
SANTAN 2 Banco Mn.cy
03/29/49 . 6opa. BB XS0418031778 83,7 2,4 73,5
SOCGEN 6 Societe Mn.cy
10/27/49 Generale 6oph. BB USF8586CXG25 95,2 6,3 10,6
SOCGEN 7 % Societe Mn.cy
12/29/49 Generale 6oph. BB USF8586CRW49 99,3 7.9 8,1
SOCGEN 8 Societe Mn.cy
12/29/49 Generale 6oph: BB USF43628B413 100,6 8,0 7.9
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’3?‘& (®OUHam

BeccpouHblie gonnapoBble eBpoobnurauum ot 3anagHoeBpONnenckux 3a-
€MLUNKOB C KOMMNO3UTHbLIM PEUTUHIOM He HMXKe B- n ¢ ,OXOAHOCTbLIO He
Huxe 4% (npoaosmkeHue)

Komno-
OMUTEHT 3UTHbIN
PEeATUHT

ToproBbii koA

o6nurauuu

ST Standard 'g"gr;‘;‘_’ BB+  US853254AC43 1009 7,0 69
S Standard li\iﬂgr;cn)./ BB USG84228CE6L 980 66 81
S s Standard li\iﬂgr;cn)./ BB  USGB84228CQ91 1001 75 7,5

\

TS e, WY s xouswsacs me 54 o
Sy Swedbank li\iﬂgr;cn)./ BBB  XS1190655776 97,7 56 7.4
UBS 7 % 12/29/49 UBS Group li\iﬂgr;cn)./ BB+ CH0331455318  102,2 7,0 6,2
UBS 6 % 12/29/49 UBS Group li\iﬂgr;cn)./ BB+ CH0317921697  100,5 6,8 6,6
UBS 7 % 12/29/49 UBS Group 'g"gbcg BB+ CH0271428317 100,8 7,1 6,4
UBS 6 % 12/29/49 UBS Group '(\5"3533_' BB+ CH0286864027 9655 7,1 7,6
UBS 7 12/29/49 UBS Group '(\5"3533_' BB+ CH0271428333  102,3 68 6,5
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;‘f& (®OUHam

KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMUWHUPOBAHHbIX B €BPO, C KOMMO3UTHbIM PEUTUHIOM He HUXe B-

7,0

6,5

6,0

[ ] 3,
SOCGEN 6% OyoyA“ﬁBNK 5% 10/29/49

[
/RBCE B 5 % 03/29/49
[ EDF 501/22/49

® e ASSGEN 4.596 11/30/49

55 ® HSBCS5 % 12/29/49

® ACAFP 6 % 04/29/49
BACR 8 12/15/49 ®

EDF 5 % 01/29/49 ®

5,0
® BBVASM 8 % 12/29/49
BNP 6 % 12/29/49
[ ]
® HSBC6.12/2
UCGIM 9 % 07/29/49 HSBG 6,022 %% 03/31/49
[ )
4,5
BKIR 7 % 12/29/49 ® ® SOLBBB 5.869 12/29/49
® ABNANV 5 % 12/29/49 ® OMVAV 6% 12/29/49
4,0 T T T T T T T ]
0,0 1,0 2,0 3,0 5,0 6,0 7,0 8,0

4,0
[Oiopaumsa, net

UcmouHuk: Bloomberg

OUHAM www.finam.ru 23


http://www.finam.ru/

ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;f& (®OUHam

Beccpo4Hble eBpooOnuraumm ot 3anagHoeBpPONencKNX 3aeMLnKoB, HO-
MMWHUPOBaHHbIE B €BPO, C KOMMNO3UTHLIM PEUTUHIOM He HuXe B- n ¢ po-
XOAHOCTbIO He HMXxe 4%

ToproBbi Kog

obnurauumu

ABNANV 5 %
12/29/49

ACAFP 6 Y2
04/29/49
ASSGEN 4.596
11/30/49

BACR 6 Y2
12/29/49

BACR 8 12/15/49

BBVASM 6 %
12/29/49

BBVASM 8 7
12/29/49

BKIR 7 % 12/29/49

BNP 6 %5 12/29/49

COFP 4.87
01/31/49

DANBNK 5 %
10/31/49

DANBNK 5 7
10/29/49

DB 6 05/31/49

EDF 5 01/22/49

EDF 5 % 01/29/49

HSBC 5 %4
12/29/49

HSBC 6 12/29/49

ISPIM 7 12/29/49

KBCBB 5 %
03/29/49
LLOYDS 6 %
06/27/49
NYKRE 6 74
12/29/49

PVHAM

AMUTEHT

ABN AMRO Bank
Credit Agricole
Generali Finance
Barclays

Barclays

Banco Bilbao
Vizcaya Argentaria
Banco Bilbao
Vizcaya Argentaria

Bank of Ireland

BNP Paribas

Casino Guichard
Perrachon

Danske Bank
Danske Bank

Deutsche Bank

Electricite de
France
Electricite de
France

HSBC Holdings
HSBC Holdings
Intesa Sanpaolo

KBC Group

Lloyds Banking
Group
Nykredit
Realkredit

www.finam.ru

Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy6-
opa.
Mn.cy6-
opa.
Mn.cy6-
opa.

Komno-
3UTHbIN
PeATUHr

BB
BB+
BBB-
BB-
BB-
BB
BB
B+
BB+
BB-
BB+
BB+
B+
BB+
BB+
BBB-
BBB-
B+
BB
BB

BB+

XS1278718686

XS1055037177

XS1140860534

XS1068574828

XS1002801758

XS1190663952

XS1394911496

XS1248345461

XS§1247508903

FR0011606169

XS§1044578273

XS1190987427

DEOOODB7XHP3

FR0011697028

FR0011401751

XS1111123987

XS§1298431104

XS1346815787

BE0002463389

XS51043545059

XS1195632911

102,7
103,0
94,5
97,4
105,5
99,6
108,7
104,6
104,6
67,6
98,2
100,2
84,3
96,6
101,8
99,1
105,7
99,3
100,0
98,9

104,3

5,6
6,3
4,9
6,7
7,6
6,8
8,2
7,1
59
7,2
59
59
7,1
52
53
53
5,7
7,1
5,6
6,4

6,0

24

10,1
51
7,1
4,9
4,2
4,7

330,2
7,2
5,8

11,9
5,6
50
55
4,7
7,4
5,6
7,1

3,8
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) fff'# (®OUHam

BeccpouHblie eBpooGnurauum ot 3anagHoeBpONencKux 3aeMLUNKoB, HO-
MUWHUPOBaHHLIE B €BPO, C KOMNO3UTHLIM PEUTUHIOM He HuXe B- n ¢ po-
XOAHOCTbIO HEe HMXe 4% (npoaonxeHue)

ToproBbii koA

oonurauum

OMVAV 6 %4

OMUTEHT

Mn.cy

19190/49 oMV bops  BBB-  XS1204343337 1124 56 4,2
ReErcoRdl Cooperafieve 'g"(‘;;;‘_’ BBB-  XS1400626690 108,7 6,1 3,1
RISPCORES Cooperafieve 'g"(‘;;;‘_’ BBB-  XS1171914515 102,8 573 3,6

RBS 5 % 11/29/49 ROéi'oﬁ:rr‘“g el 'g"(’;;;‘_’ B+  XS0205935470 1002 5,5 1,0
RBS 5 V4 06/29/49 Sizﬁz'ngag'r‘oﬁg 'g"(’;;;‘_’ B+  DEOOOAOE6C37 1002 5.2 1,0
oS Samag‘;‘;ri Finance 'g"(‘;;;‘_’ BB XS0418135041 865 23 592
oINS Samag;ri Finance 'g"(‘;;;‘_’ BB XS0418134663 864 23 59,7
SO&%’?’AS % Societe Generale "\5"(‘;[')‘;3_’ BB XS0867620725 1020 6,6 5,8
sotggg/iéseg Solvay Finance "\5"(‘;[');3.’ BB  XS1323897725 107,7 54 4,2
TEO'é'fgS 459 % Telefonica Europe "\5"(‘;[');3.’ BB  XS1050461034 1057 56 4,6
UBS 5 % 12/29/49 UBS Group "\5"(‘;[')? BB+  CH0271428309 106,8 5.4 3,5
Ug%'\é'/fg% UniCredit "\5"(‘;[');3.’ B+  XS0527624059  107,2 8,7 4,6
o e e WY By XS0470037243 1040 78 4,0
Luxembourg opA.
ch)é%'glfg% UnipolSai 'g"g;;’_’ NR  XS1078235733 86,7 6,6 8,9
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;f& (®OUHam

KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMMHUPOBAHHbLIX B OpUTAaHCKUX PyHTaX, C KOMMNO3UTHbIM PEUTUHIOM

He HnXxe B-
LLOYDS 7 12/29/49
8,0 ®

7,5
® SANUK 7 % 12/29/49
ASSGEN 6.269 06/29/49
[ ]
70 ® LOYDS 7 % 12/29/49
® LLOYDS 7% 12/29/49
® EDF57%07/22/49
® EDF612/29/49
6,5
LLOYDS 13 01/29/49 ®
% /29/
RBS5 % 06/29/49 @
6,0 e BACR6-07/20/49
NWIDE 6 % 12/29/49 o

® RBS5 % 09/29/49

5,5
[ ]
NWIDE 7.859 03/29/8 SANUK7 % 09/29/49
® AXASA 5.453 11/29/49
5,0 LLOYDS 7.281 05/29/49
4,5
® RWE 703/29/49
SANUK 7.037 08/29/49 LLOYDS 7.881 12/29/49
o °
4,0 T T T T T T T T T \
0,0 1,0 2,0 3,0 4,0 [iopak@a, net 6,0 7,0 8,0 9,0 10,0
UcmoyHuk: Bloomberg
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7. * OUHaM

ExxeHegenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 gekadbps 2018 r.) 4

Beccpo4Hble eBpooOnuraumm ot 3anagHoeBpPONencKNX 3aeMLnKoB, HO-
MUHUPOBaHHbIE B OPUTAHCKMX (pyHTaX, C KOMMNO3UTHLIM PENTUHIOM He
Huxe B- n ¢ goxoaHOCTLIO HEe HMXe 4%

ToproBbii koA

oonurauum

ACAFP 7.589

OMUTEHT

PaHr BbI-
nnart

Mn.cy6-

Komno-
3UTHbIN
PEATUHT

01/29/49 Credit Agricole opA. BB+ FR0010575654 105,1 7,2 3,0
ACAFP 8 & . . Mn.cy6-

10/29/49 Credit Agricole opa. BB+ FR0010814418 104,5 7,8 2,8
AXASA 5.453 Mn.cy6-

11/29/49 AXA opa. BBB XS1134541561 101,4 5,4 5,2
ASSGEN 6.269 Assicurazioni Mn.cy6-

06/29/49 Generali opa. BBB- XS0257010206 94,6 6,6 7,2

BACR 7 % 12/29/49 Barclays Mgb‘g’s' BB-  XS1274156097 992 7,9 8,1
Mn.cy6-

BACR 7 06/15/49 Barclays opa BB- XS1068561098 97,3 7,2 10,7
BACR 5.3304 Mn.cy6-

03/29/49 Barclays Bank opa. BB+ XS0248675364  100,6 5,3 5,3
BACR 6 07/29/49 Barclays Bank Mgb?@ BB+ XS0150052388  100,7 6,0 5,9
BACR 9 10/29/49 Barclays Bank Mgbcglt')- BB+ GB0000870369 123,9 7,3 3,5
BACR 9 11/29/49 Barclays Bank Mgbcglt')- BB+ XS0046132014  123,6 7,3 3,6

CLMD 7 % Clerical Medical Mn.cy6-
11/29/49 Finance opa. BBB+ XS0103961743  103,1 7,2 3,8
CYBGLN 8 Mn.cy6-
12/29/49 CYBG opa. B+ XS1346644799 93,5 8,6 10,0
DB 7 % 05/30/49  Deutsche Bank Mg;g"i' B+  XS1071551391 811 88 11,0
EDF 6 12/29/49 Blectricite de  Mn.cy6- g, rRg011401728 964 6,2 6,6
France opa.
Electricite de Mn.cy6-
7
EDF 5 7 07/22/49 France opa. BB+ FR0011700293 93,2 6,3 6,8
LLOYDS 7 % Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043552261  107,1 7,4 6,9
LLOYDS 7 Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043550307 99,5 7,0 8,0
LLOYDS 7.754 Bank of Scotland ~ Mn.cy6-
03/29/49 Capital Funding opa. BB+ XS0109139344  109,7 7,1 3,6
LLOYDS 7 % Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043552188 102,3 7,5 7,0
LLOYDS 13 Mn.cy6-
01/29/49 Lloyds Bank opA. BB+ XS0408620721  162,7 8,0 6,4
LLOYDS 11 % Cheltenham & Mn.cy6-
10/29/49 Gloucester opa. BBB- GB0001905362  205,1 5,7 -
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ExxeHeaenbHbIN MOHUTOPUHT pbiHKa eBpooonuraumm (10 aekadbps 2018 r.) ’;f& (®OUHam

BeccpouHblie eBpooGnurauum ot 3anagHoeBpONencKux 3aeMLUNKoB, HO-
MUWHUPOBaHHbIE B OPUTAHCKUX (PYHTaAX, C KOMMNO3UTHbIM PENTUHIOM He
HuXxe B- n c ooxoaHOCTbLIO He HMXe 4% (npoaosmkeHue)

Komno-
3UTHbIN
PEeATUHT

ToproBbi Kog

OMUTEHT
o6nurauuu

o o 74 Bank of Scotland ggrﬁ BBB-  GB0000395102 1240 7,1 33
L"%\/%i‘% “ Bank of Scotland '25"3;2_’ BBB-  GB0005242879 1591 5,9 -
LL(?L\Z(/ZS /19881 ;:E;?:esﬂlsg '25"3;2_’ BB+  GB0058327924 136,6 5,8 4,2
L"%;/'ZS/L;ZM Bank of Scotland '25"3;2_’ BBB  XS0125686229 1141 6.4 5,0

g S—

N\{\Q/EZ)QE/EQA’ Bu’ﬁ'daitr;‘;”;";‘iieety '25"3;2_’ BB+  XS1043181269 1004 6,8 6,0
Nvg%zg/?‘igw Bu’ﬁ'daitr']‘;”;"(')‘iieety '25"3;2_’ BBB- GB0001777886 1210 6,5 5,4
RA()B;/)ZIBQI74%.91 Cg‘;%irg‘;iﬁl‘(’ € '25"3;2_’ BBB-  XS0368541032 136,1 5.1 4,2

RBS 5 % 06/29/49 R"é‘(’:"oﬁgrrl‘g @ 'g"gr')‘;’_’ BB  XS0138939854 946 59 6,2
RBS 5 % 09/29/49 Roéi'oﬁ:rr]‘g 2l 'g"g;g BB  XS0154144132 1003 5,6 5,6
RBS 1% 1220149 | Natonal 'g"g;;’_’ BB-  GBO006210255 167,6 69 65
RBS 1% 1220149 | Natonal 'g"g;;’_’ BB-  XS0041078535 1712 67 63
RWE 7 03/29/49 RWE 'g"g;g BB  XS0652913988 1006 7,0 4,4

z

3?21/354794 ;zﬁtgﬁdoﬁéiggs 'g'gb‘;)_' BB-  XS1244538523 100,01 74 7.3
SA';'(L)J/';;/S@%Z Santander UK 'g'gb‘;)_' BBB  XS0060837068 162,4 6.2 -
S raoe | Santander UK %ACJJ-I;J;}-I BB+  XS0124569566 117,3 6,0 4.2
Sggl/lzjs;(m?g% Santander UK '%ACJJ-I;J;.}-I BBB-  XS0117973429 1157 6,2 5,3

-

STQ’;'ZLQ%S /. - fg:?g;g’ank '(\5/'(])1[5?-/ BBB-  XS0119816402 1155 6,7 2,5

TElLl'fgg 43 7 Telefonica Europe 'g"g;ﬂ’_’ BB XS0997326441 1054 64 3,8
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YnpaBneHue TpenauHra

Cepren CocyHoB, (+7 495) 796 93 88, 0o6. 22-10
pyKoBoaUTENb sosunov@corp.finam.ru

OTAen npopax U KOHCYNbTUPOBaHUA

Bnagumup LibiGeHkKo, (+7 495) 796 93 88, 0o6. 40-10
pyKOBOOMUTESb visybenko@-corp.finam.ru
OTtpen no pa6ote c NMpemnym KnneHtamu (KOHCynbTauum 1 caenku)
MpuHa AkonoBa, (+7 495) 796 93 88, no6. 38-01/02
pyKOBOAUTENb premium_Mos@corp.finam.ru

AHanuTnyeckum otgen

An K (+7 495) 796 93 88, 0o6. 28-04
excen Roeanes akovalev@corp.finam.ru

Beb-cauTt: www.finam.ru

http://bonds.finam.ru/quotes/euro- 127006, Mocksa, HacTackuHcKuii nepe-
bonds/ yrok, 7/2

(+7 495) 796 93 88

HacToswuii maTepran 1 cogepxalumecst B HeM cBefieHus npefaHasHaveHbl anst knmeHToB AO « ®PUHAM», HOCSIT UCKINOYMTENBHO MHGOpMa-
TUBHbIN XapaKkTep U He MOryT paccMaTpMBaTLCS HU Kak npurnalleHve unu nobyxxaeHue caenatb opepTy, HY kak npocbba KynuTb unm npoaate
LeHHble Bymaru/gpyrme dorHaHCOBbIE MHCTPYMEHThI MO0 OCYLLIECTBUTL KaKyto-nnbo MHYI0 MHBECTULIMOHHYIO AeATenbHOCTb. [peacTaBneHHas
MHpopMaLMs NOAroTOBNEHA HAa OCHOBE MCTOYHUKOB MHDOPMaLMOHHON cucteMbl Bloomberg, PTC n LIB P®, koTopble, MO MHEHWIO aBTOPOB
AaHHOro aHanuTu4eckoro ob3opa, ABNATCA HAAEXHBLIMUA, HO NPU 3TOM OTPaXaeT UCKMIOYNTENbHO MHEHNE aBTOPOB OTHOCUTENbHO aHanmaun-
pyembix 06bekToB. HecMoTpst Ha To, 4TO HacTosALwwMn 0630p Gbln COCTaBMNEH C MakCMMaribHO BO3MOXHOW TLLATENbHOCTLI0, HU €ro aBTOpPbI, HU
AO «®NHAM» He 3asBNSIOT U HE rapaHTUPYIOT HY NPSIMO, HU KOCBEHHO €ro TOYHOCTb M NOMHOTY. Jltobas MHopMaLust U nobble CyXaeHus,
npvBedeHHble B JAaHHOM MaTtepuane, SBnsOTCSA CYXAEeHNeM Ha MOMEHT Ny6nvKaumy HacTosILLero aHanuTuyeckoro ob3opa u MoryT BbITb M3-
MeHeHbl 6e3 npeaynpexaeHus. Hn AO «PUHAM», HU ero coTpyaHUKM He HECYT OTBETCTBEHHOCTM 3a Kakune-nmbo notepw, BO3HWKLLIME B pe-
3ynbTaTe UCMoNb30BaHUsi HAcTosILLero matepmana nmbo B kakon-nubo apyron cBsiau ¢ HUM. KonmpoBaHve, BOCNPOU3BOACTBO W/UnK pacnpo-
CTpaHeHWe HacTosLLero Matepuvarna YacTUYHO U MOMHOCTBI0 6e3 nucbMeHHoro paspelueHust AO « PUIHAM» kaTeropuyecky 3anpeLyeHo.
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