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ExxeHepenbHbIA MOHUTOPUHT
pbiHKa eBpoob6nuraumn (21 masa 2018 r.)
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O630p POCCUNCKOro pblHKA

[aeneHue Ha pbiHKM EM Ha npolwunon Hegene npoAoSPKUMNOCh: CyBepeHHas poccuirckas Kpyuas
CHOBa CABMHYNacb Mo AOXoAHocTn B gnanasoH 3,0-5,8%. MNo-sugmumomy, pacnpogaku Obinm Obl
cunbHee, ecrnim 6bl He HeYTb, KOTUPOBKN KOTOPOW HAaxogAaTCs Ha Makcumymax ¢ gekabps 2014 r.

OvHamMmuka ueHbl HecpTu Brent u
Kypca pybns kK gonnap
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UcmouHuk: Bloomberg, K « DUUHAM»

KopnopatueHble n 6aHKOBCKME OTeYecTBEHHble eBpOOOHAblI Takke B OCHOBHOM HaxoOuNUChb B
«kpacHon» 3oHe. Jewesenu 6ymarn MKB, camble ganbHue eBpoboHabl, Bbinycku Anbda-baHka.
Pocnu B ueHe Bbinyckn «PXXO» Ha nHdopmaumm o nnaHax aMUTEHTa BbIKyNUTb €BPOBOHAbI C No-

raweHmem B 2020 1. n 2024 r.

Jlnpepbl ueHoBoro pocrta (11 — 18 mas 2018 r.)

N3M. LeHbl
Bbinyck Paur e
Bbinnart ,
n. n.
BCIN
(norawexwe 24.10.2018) CybopauH. 1,3
PXXO
(01.03.2024) Ct.Heobecneu. 98,5 0,7
«DocArpo»
(03.11.2021) CT1.Heobecneu. 96,3 0,6
«TMK»
(03.04.2020) CT1.Heobecneu. 100,2 0,5
«HIMK CT1.Heobecneu. 101,4 0,5

(26.09.2019)

OMHAM www.finam.ru

(ocpepre), %

4,2

4,7

51

6,7

3,9

[doxogHocTb
K norawieHuro

Oopa-

ums, net

04

51

3,2

1,8

1,3

KynoH, %

11

4,375

3,95

6,75

4,95


http://www.finam.ru/

ExxeHeaenbHbIA MOHUTOPUHI

8
pbiHKa eBpoob6nuraumn (21 masa 2018 r.) -+ UHaM

&

)

Jlnpepbl ueHoBoro cHmxkeHusa (11 — 18 maa 2018 r.)

N3M. LeHBbI [doxogHocTb

Bbinyck B:i:;_r 3a nepuon, | K moraweHuro ﬂ:T‘;T KynoH, %
n. n. (ocbepTe), % )
(noramgsv?:((:)vzllﬂ& 2042) Crt.Heobecneu. 101,4 2,1 55 13,4 5,625
(n“fl,';ﬁ ) M. cyGopa. 79,7 2,0 15,2 3,6 8,875
(:L«GP(())E():CZM: 4);,,) Ct.Heobecneu. 104,3 -2,0 5,6 13,6 5,875
(05 %Klzsom Cy6opauH. 80,8 -1,8 13,4 3,7 7,5
A”'(’ii'nsf”" Mn. cy6opa. 97,6 B 8,8 32 8

UcmouyHuk: Bloomberg, K « DUHAM»

CToumocTb CTpaxoBku OT gedonTta no NATUNEeTHUM OONroBbiM 0bsa3atensctBam PP npogomkaet
konebaTtbcs B AgnanasoHe 130-140 6. n. Cnpeabl no CDS Ha poccunckme KoprnopaTtuBHble 1 6aH-
KOBCKMe eBpOBOHAbI B LIESTOM HECKOJSTbKO Cy3unach No UToram Hegenm.

5-neTHme cnpeabl no CDS Ha poccuinckne KopnopaTuBHbie eBpooGnMraumm
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UcmouHuk: Bloomberg, UK « DUHAM»

B uyesnom, mpeHd Ha PbIHKe He MeHsiemcs. doxodHocmb 6a308020 akmuea, Kak u UeHa
Ha HG(pr wmypmMyrom MHO20JIemHUe MaKCuUMyMbl. lloka ymo HezamueHble d)akmopbl
rnepesewuesarom.
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pbliHKa eBpoobnuraumm (21 masa 2018 r.) 4{5 CDMHEM

MHBecTMLMOHHbIE naeu (poccnmckue eBpooboHAabI)

ToproBbii AT JdoxoaHocTb
P (Moody’s Oiopa- a
Kona ISIN K nmoraiieHuro
obnurauuu (S&H S IET (ohepTe), %
: Fitch) pTe), %
VTB 35 XS0223715920  CL M Bal/ 03 103,8 59 6,25
obecn. BBB-/-

BTB npenctasun gaHHble 3a | kBaptan 2018 r. no MC®O, nokasas 55,5 mnpg py6. umcton npu-
ObINK, YTO NPaKTUYECKM BABOE NPEBbLICUIO Noka3aTenb 3a | kBapTan npownoro roga. Ceov Bknag
B AMHaMUVKy nokasaTens YncTton npubbiniv BHECNO CHWXEHUE OTYMCneHnn B pesepsbl. Npeacras-
NeHHble pe3ynbTaThl OKa3anucb Nyylle OXXMAAHUA PbIHKa.

B aTOM Mecsue y aMUTEHTa 0XNOAKTCA MiaHOBble NoraeHnsa eBpoboHA0B, HOMUHUPOBAHHBIX B
aonnapax v weenuapcknx opaHkax, n Tenepb crnegyrollee noraweHme npegcront Tonbko B 2020
r. 3ameTtum, yto BTH, Kak n gpyrme poccumnckme rocbaHku, HaxoauTCa Nog cekTopanbHbIMKU 3anag-
HbIMW CaHKLMSAMU, TO €CTb, NIULLIEH BO3MOXXHOCTM NPMBIeKaTh CPeacTBa Ha MeXayHapogHOM pbiHKe
KanuTana Ha cpok 6onee 30 gHen. Ham HpaButca cambii ganbHun (6e3 yyeTa «BEYHOro» €B-
poboHaa) BbiNyck aMmuTeHTa ¢ noraweHmemM B 2035 ., KOTOPbIN NPAKTUYECKN HE UMEET anbTepHa-
TMB B GAHKOBCKOM CErMEHTE C TOYKM 3pEHUS BENMYMHbLI Atopaumn. Cenyac y NHBECTOPOB ECTb BO3-
MOXHOCTb 3aMKCMpOBaTb NOYTU 6%-10 JOXOLHOCTL MO AaHHOW Oymare.

EBpoGoHAbI 3IMUTEHTOB GAHKOBCKOro CeKTopa
C peMTUHramMmm He Hmxe BB
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UcmouHuk: Bloomberg, K « DUHAM»
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pbiHKa eBpoob6nuraumn (21 masa 2018 r.)

MHBecTULMOHHbIE ngen (MHoCTpaHHble eBPO6OoHAbI)

o PentuHr
Toprosbin . [doxogHocTb

(Moody’s
Kopg ISIN K noraweHuro
obnurauuu (S&H (odhbepTe), %
: Fitch) pTe), %

KCN 5.95 CT. He- Bal/BBB-

03/15/24 US496902AN77 o6ecn. /BBB- 4,7 103,1 5,3 (5,3) 5,95

Cpenm BbINyCKOB C OTHOCUTENBbHO BbICOKMMUW PENTUHraMu o6paTtMM BHUMaHWE Ha O4MH U3 eBPOBOH-
A0B TpaHCcHaumoHanbHon Kinross Gold Corporation ¢ noraweHvnem B 2024 r. EBpo6oHa 06bemom
500 mnH gonn. pasmelleH B aekabpe 2014 r. o Bbinycky NpegyCMOTPEH OAMH KOSM-OMUMOH Mo
HOMUHany 3a 3 mecsua o noraweHns. Otmetm, yto KCN 5.95 03/15/24 HaxoguTcsa Ha obenyxu-
BaHun B HP[.

Kinross Gold Corporation 3aHMmaeTcs pas3Begkon, paspaboTkon M NpPou3BOACTBOM 30510Ta MO
Bcemy Mupy. B HacTosiwee Bpemsi koprnopauus gencteyeT B CoeguHeHHbIx LtaTax, bpasunuu,
Okeagope n Poccuu. LLtab-kBapTupa pacnonoxeHa B r. TopoHTo (KaHaga). B dunmanax komnaHmm
3aHATO OKOJ10 7 ThIC. YENOoBeEK.

Mo coctosiHmio Ha 31.03.2018 r. Beipyyka, EBITDA n ynctaa npmbbinb KOMnaHuu 3a nocriegHue 12
MecsILIEB COCTaBUIM COOTBETCTBEHHO 3,4, 1,3 1 0,4 Mnpa amepukaHckux gonn. Bece Tpu areHTcTBa
«BoNbLUON TPONKM» AepXKaT «CTaburbHbIA» NPOrHO3 No nameHeHnto pentnHros Kinross Gold Cor-
poration. AKUUK 3MUTEHTa TOPryoTca Ha oHA0BON Bupke TOPOHTO C TeKyLLen pbIHOYHOW Kanuta-
nunsaumen 4,5 mMnpg amepukaHcKux Jonsn.
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pbiHKa eBpoob6nuraumn (21 masa 2018 r.)

PentuHr

Toprosbin (Moody’s Iiopa- JdoxogHocTb
Koa K noraiueHuio
o6nurauuun (S&H AL EIET (odbepTe), % &
. Fitch) pTe), %
PBI 3 % CT. He- Bal/BB+/
05/15/22 US724479AL44 oBech. BBB- 3,6 90,7 7,1(7,1) 4,375

B cermeHTe 3apybexHbix eBpOOOHA0B C UHTEPECHOW AOXO4HOCTBIO U YMEPEHHON Alopaunen otme-
TUM BbINyCK amepukaHckon Pitney Bowes Inc. ¢ noraweHuem B 2022 r. EBpo6oHa ob6bemom 0,4
MApA Aonn. pasmelleH B mae 2017 r. 3a mecsy 4o noraweHus no Gymare npegyCMOTPEH KO-
OnNuUWoH no HoMmuHany. OTmeTuM, yto PBI 3 7 05/15/22 HaxoguTca Ha obenyxnBaHum B HP[.

OcHoBaHHaga B 1920 r. Pitney Bowes Inc. — ceBepoaMmepuKkaHCKUN Npom3BoanTESNb NPOrpamMmMHbIX
M annapaTtHbIX NPOAYKTOB. [pegocTaBnsaeT ycnyrn B 06nacTsax, CBA3aHHbIX C LOKYMEHTOOB0POTOM,
YyNakoBKOW, COPTUPOBKOW M MepPeChISIKON noYThl. [[0noBHOM ouc pacnosioxkeH B wrtate KoHHeEKTH-
KyT, BCEro B KOMMaHUM 3aHATO OKOJS10 15 ThiIC. YenoBeK.

Mo cocTtosiHmio Ha 31.03.2018 r. Bbipyyka n EBITDA amuTeHTa cocTaBunm COOTBETCTBEHHO 3,7 n

0,6 mnpa gonn., ynuctasa npubbine gocturna 250 mnH gonn. Akunn amuteHTa ToprytoTcs Ha NYSE
C TeKyLlen pbIHOYHOW KanuTanusauven 1,7 mnpg gonn.
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OTpacneBas KapTa pOCCUUCKOro pblHKa AONapoBbIX o6nuraymmn
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ExxeHepenbHbIA MOHUTOPUHT £

pbliHKa eBpoobnuraumm (21 masa 2018 r.) ‘?f’” OUHam

Poccuinckue cyBepeHHble aonnapoBble eBpoodGnmMraumm

Jlom- JoxogHocTb
ToproBbin Kog AMUTEHT PaHr BbI- 6apAa. ISIN K norawie-
06I'IVII'3L|VIVI nnart CMUCOK
B

. CT.He-
Russia-18 P® i na XS0089375249  101,4 2.8 11

. CT.He-
Russia-19 P® i na XS0971721377  100,0 3,4 3,5

. CT.He-
Russia-20 P® i na XS0504954347  102,4 3,7 5

. CT.He-
Russia-22 PO i na XS0767472458 1014 41 4,5
Russia-23 PO gge':; na XS0971721450  103,1 42 4,875
Russia-26 PO gge':;?. na  RUOOODAOJWHA4  100,3 4,7 475

. CT.He-
Russia-27 P® i na  RUOOODAOJXTS9 96,1 4,8 4,25
Russia-28 P® gge':; na XS0088543193  160,8 5,0 12,75
Russia-29 P® gge':; na  RUOOOAOZYYN4 955 4,9 4,375

. CT.He-
Russia-30 P® i na XS0114288789  110,7 43 7.5
Russia-42 Po gge'li na XS0767473852  101,5 5,5 5,625
Russia-43 P® gﬁTe'::?. na XS0971721963  104,3 5,6 5,875

. CT.He-
Russia-47 PO o6ecn na RUOOOA0JXU14 93,0 5,8 5,25
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KapTa ,OXOAHOCTU POCCUMNCKUX KOPMOpaTUBHbLIX eBpooonurauumn Hedu-
HaAHCOBOIO CEeKTopa C PEeUTUHIOM He HMXXe CYyBepPEeHHOro K pOCCMUCKOMN
CyBepeHHOU KpBOW
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UcmouHuk: Bloomberg
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Poccunckue kopnopatuBHbie eBpooonuraumm HedoMHaAaHCOBOIroO CeKkTtopa
C PENTUHIOM He HUXXe CYBepeHHOro

Jlom- JoxogHocTb
ToproBbiN Kog, 6apa. K noratue-
o6nurauum SLablE CMUCOK
Lub
Ct.He-
ALRSRU 20 «Anpoca» e na XS0555493203  107,8 4,4 7,75
DMEAIR 18 Fpynna DME gge';i na  XS0995845566  103,2 5,1 5,9
DMEAIR 21 Fpynna DME gge';i na  XS1516324321 100,6 4,9 6
CHMFRU 22 «CeBepcTanby» gge'li HeT  XS0841671000 100,9 5,6 5,875
GAZPRU 19 «Ta3npom» gge'li na XS0424860947 1048 3,8 9,25
GAZPRU 20N «Ta3npom» gge'li na XS0885733153 99,5 4,1 3,85
GAZPRU 21 «Ta3npom» gge'li na XS0708813810 1034 4,6 5,999
GAZPRU 22 «Taanpom» gge'li na XS0290580595  105,7 4,8 6,51
GAZPRU 22N «Ta3npom» gge'li na XS0805570354  100,5 4,8 4,95
GAZPRU 27 «Ta3npom» gge'li na XS1585190389 97,4 5,3 4,95
GAZPRU 28 «Ta3npom» gge':;en na XS0885736925 97,3 5,3 4,95
GAZPRU 34 «Ta3npom» gge':;en na XS0191754729 1251 6,1 8,625
GAZPRU 37 «Taanpom» gge':;en na XS0316524130 113,0 6,1 7,288
GMKNRM 20 MK «Hopunbckwin  Crhe- 0 yon980861087  102,2 4,6 5,55
HUKENb» obecn.
SRz | TS CREETEERE) | G na XS1298447019 1054 5,2 6,625
HUKENb» obecn.
GMKNRM 22N | MK«Hopunbckmi  Crhe- 0 yq1699146758 953 5,2 3,849
HUKENb» obecn.
GMKNRM 23 MK «Hopunbckuit - Crre- 0 yq1589394075 954 5,2 4,1
HUKENb» obecn.
LUKOIL 19 «JyKoiin» gge':; na XS0461926569 1047 3,9 7,25
LUKOIL 20 «JyKoiin» gge':; na XS0554659671  104,4 4,2 6,125
LUKOIL 22 «JyKoiin» gge':; na XS0304274599 1071 4,7 6,656
LUKOIL 23 «JyKoiin» gge':; HeT ~ XS0919504562 99,1 4,8 4,563
LUKOIL 26 «JyKoiin» gge':; HeT ~ XS1514045886 97,5 5,1 4,75
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Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro cekTopa
C PENTUHIOM He HUXe CyBepeHHOro (npoaosmkeHue)

JdoxoaHocTb
K norawie-

Jlom-
6apa.
CnuUcokK

ToproBbin Kog

OMUTEHT
o6nurauuu

LB

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

TNEFT 18

PVHAM

«HINMK»
«HINMK»
«HINMK»
«HOBAT3K»
«HOBAT3K»
«®DocArpo»
«®DocArpo»
«PocHedTb»
«PX0O»
«PX0O»

«PX0O»

«lMasnpoMHedTb»

«lMasnpoMHedTb»

«CUNBYP»
«PH-XonanHry

«TpaHCcHedTb»

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.
Ct.He-
obecn.

na

na

HeT

na

na

na

HeT

na

HeT

na

HeT

aa

aa

HeT

HeT

aa

XS0783934325

XS1405775617

XS1577953174

XS0588433267

XS0864383723

XS51599428726

XS1752568144

XS0861981180

XS1501561739

XS0764220017

XS1574068844

XS0830192711

XS0997544860

XS1693971043

XS0484209159

XS0381439305

101,4
96,1
92,0

104,4
97,7
96,3
93,7
97,6
98,3

103,6
98,5
97,5

103,5
95,0

104,0

101,2

4,8

2,7

6,604
4,422
3,95
3,949
4,199
3,45
5,7
4,375
4,375
6
4,125
7,25

8,7

UcmouHuk: Bloomberg, K « DUUHAM»
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pbiHKa eBpoob6nuraumn (21 masa 2018 r.)

%,* OUHaM

KapTa ,OXOAHOCTU POCCUMNCKUX KOPNOpaTUBHbLIX eBpooonurauumn Hedu-
HaHCOBOro ceKkTopa ¢ penTuHrom BB+/B- kK poccumnckom cyBepeHHoOmn

KpuBOM
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mETINR FYR$? 288N 20vip 21
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UecmouyHuk: Bloomberg
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ExxeHepenbHbIA MOHUTOPUHT
pbiHKa eBpoob6nuraumn (21 masa 2018 r.)
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Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro cekTopa
c peutnHrom BB+/B-

ToproBbin Kog

o6nurauuu

OMUTEHT

Jlom-
6apa.
CnuUcokK

LB

JdoxoaHocTb
K norawie-

AFKSRU 19

BORFIN 18

BORFIN 22

EDCLLI 20

EUCHEM 20

EUCHEM 21

EVRAZ 20

EVRAZ 21

EVRAZ 22

EVRAZ 23

GLPRLI 22

GLPRLI 23

GTLKOA 21

GTLKOA 24

HOLGRO
21conv

IMHRUS 18

IMHRUS 22

METINR 20

METINR 24

MOBTEL 20

MOBTEL 23

OPRORU 21

PVHAM

AOK «Cucrema»
Borets Finance
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ExxeHeaenbHbIA MOHUTOPUHT 4’;‘,
pbliHKa eBpoobnuraumm (21 masa 2018 r.) ‘:’f ®UHaMm

Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro cekTopa

c peutuHrom BB+/B- (npogomxeHue)

. Jlom- JoxogHocTb
Topronution | e O
Lub
PGILLN 20 «Tontoc» gge'li na  XS0922301717  100,3 5,5 5,625
PGILLN 22 «Tontoc» gge'li HeT ~ XS1405766384 94,1 6,4 4,699
PGILLN 23 «Montoc» gge'li HeT  XS1533922933 94,9 6,5 5,25
PGILLN 24 «[Montoc» gge'li HeT  XS1713474325 91,5 6,5 4,7
POGLN 22 Petropavlovsk gge'li HeT ~ XS1711554102 91,0 10,7 8,125
SCFRU 23 «COBKOMEIIOT» gge'li HeT ~ XS1433454243 985 5,7 5,375
TRUBRU 20 «TMK» gge'li pa  XS0911599701  100,2 6,6 6,75
VIP 19 VimpelCom gge'li HeT ~ XS0889401054 100,5 4,4 5,2
VIP 20 VimpelCom gge'li HeT ~ XS1400710999 101,6 5,2 6,25
VIP 21 VimpelCom gge'li na XS0587031096  106,3 5,2 7,748
VIP 21N VimpelCom gge'fr’l HeT ~ XS1625994022 95,7 5,5 3,95
VIP 22 VimpelCom gge'fr’l na  XS0643183220 106,6 5,5 [
VIP 23N VimpelCom gge':;’l HeT ~ XS1400710726 103,5 6,4 7,25
VIP 23 VimpelCom gge'fr’l na XS0889401724  100,5 5,8 5,95
VIP 24 VimpelCom gge'fr’l HeT ~ XS1625994618 94,1 6,1 4,95
UcmouHuk: Bloomberg, K « DUUHAM»
SPNHAM www.finam.ru
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ExXXeHepenbHbIA MOHUTOPUHI .,9;
pbliHKa eBpoobnuraumm (21 masa 2018 r.) @‘f OUHaMm

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
PEUTUHIOM He HMXe BB K pocCUNCKOU cyBepeHHON KPpUBOM

7,0
6.0 SBERRU 24/
' b SBERRU 23/ VEBBNK 25 S
® °
VEBBNK 22# SBERRU 22NA
® VEBBNK 23
VEBBNK 20 SBERRU 29

5,0

4,0

RSHB 18\¢ VEBBNK

hd ® ALFARD 21

® SBERRU 21
% ® GPBRU19 ® VTB20
4 1

3,0 /

2,0
1,0
0,0 ; ; ; ; ;
0,0 2,0 4,0 [Bdpaumna, net 8,0 10,0
UemouHuk: Bloomberg
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ExxeHeaenbHbIA MOHUTOPUHI

&
&
pbliHKa eBpoobnuraumm (21 masa 2018 r.) f.,? ®UHaMm

Poccuinckue eBpoobnuraumm 6aHKOBCKOro CeKTopa C peMTUHIOM He HUXe

BB
. Jlom- JoxogHocTb
Topromseen | Swens En
Lub
ALFARU 18 «Anbdha-6aHk» gge'li HeT ~ XS1324216768 100,6 3,8 5
ALFARU 21 «Anbdha-6aHk» gge'li na  XS0620695204 107,5 5,0 7,75
GPBRU 19 «Ta3npomBaHK» gge'li na  XS1040726587 100,6 4,5 4,96
RSHB 18N «Pogcens: SIHe pa XS0055232854 1002 3,6 5,1
SBERRU 19 C6epbatik gge'li na  XS0799357354  101,1 4,1 5,18
SBERRU 19 C6epbatik gge'li na  XS1043519567  100,1 4,0 4,15
SBERRU 21 C6epbaHk gge'li na  XS0638572973  102,7 4,8 5,717
SBERRU 22 C6epbatk gge'li na XS0743596040 103,8 5,0 6,125
SBERRU 22NA C6epbatik ggg_‘ HeT ~ XS0848530977 98,3 5,6 5,125
SBERRU 23" C6epbatik ggg_‘ HeT  XS0935311240 98,2 57 5,25
SBERRU 24/ C6epbaHk ggg_' HeT  XS1032750165 99,7 5,9 5,5
VEBBNK 18 «BOB» gge':;en na XS0993162170  100,2 3,9 4,224
VEBBNK 20 «BOB» gge':;en na XS0524610812 103,9 5,0 6,902
VEBBNK 22 «BOB» gge':;en na XS0800817073  102,8 5,3 6,025
VEBBNK 23 «BOB» gge':;en na XS0993162683 102,7 5.4 5,942
VEBBNK 25 «BOB» gge':;en na XS0559915961  106,8 5,7 6,8
VTB 20 «BTB» gge':;en na XS0548633659  104,5 4,5 6,551
VTB 35 «BTB» gge':; na  XS0223715920 103,8 5,9 6,25

UcmouHuk: Bloomberg, K « DUUHAM»

OVHAM www.finam.ru 15


http://www.finam.ru/

ExXXeHepenbHbIA MOHUTOPUHI _ ;
pbliHKa eBpoobnuraumm (21 masa 2018 r.) "sf OUHaMm

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
peuTtuHrom BB-/B- K poCCUMNCKON CyBEepPEHHON KPUBOU

12,0
10,0 | CRBKMO 18NA
[ J
STPETE 19~ ®
8,0
[ ]
CRBKMO 23
® CRBKMO 21
% ® HCFBRU 214 VTB 224 ® RsHB 23
GPBRU 23* ® o
FCFIN 197
6o o BROVIBKFARU 25"
" TakeARS 18 ALFARU 164
® AKBBIN 1g
° )
GPBRU 19
STPETE 18% °
o NMOSRM 19
) /
2,0
0,0 T T T T T !
00 1,0 2,0 [opadda, ner 4,0 5,0 6,0

UcmoyHuk: Bloomberg
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ExxeHeaenbHbIA MOHUTOPUHI

&
&
pbliHKa eBpoobnuraumm (21 masa 2018 r.) f.,? ®UHaMm

Poccunckue eBpoobnuraumm 6aHKOBCKOro cektopa ¢ pentuHrom BB-/B-

Jlom- JoxogHocTb
ToproBbiN Koa, AMUTEHT 6apa. ISIN K noratue-
Oﬁnurauvwl CMUCOK
Lub
AKBARS 18 «AK BAPC» gge'li na XS1272198265 100,5 5,4 8
AKBBIN 19 «BUHBAHK» gge'li HeT  XS1379311761 102,3 5,6 8,5
ALFARU 197 «Anbda-6aHk» Sgg' HeT XS0832412505 102,5 55 7,5
ALFARU 257 «Anbda-6aHk» Sgg_ HeT XS1135611652 105,3 6,2 9,5
CRBKMO 18N~ “erhﬂ"””"”" bakk™ - Cyo- HeT  XS0924078453 99,5 9.7 8.7
OCKBbI» opa.
CRBKMO 21 KpepumHbi Bank  CrHe- o yoieineaa677 96,3 71 5.875
MockBbI» obecn.
CRBKMO 23 “Kpepwuthbimbank  Cr.He- —  yo1759801720 91,8 76 555
MockBbI» obecn.
CRBKMO 274 “erhﬂ"””"”" bakk™ - Cyo- HeT  XS1589106910 80,8 135 75
OCKBbI» opa.
FCFIN 197 Credit Europe Cyo- HeT  XS0854763355 1035 6.0 8.5
Bank opA.
GPBRU 19"  «Tasnpombark» ggg‘ HeT  XS0779213460 1017 5.4 7.25
GPBRU 23"  «Taanpom6aHk» ggg‘ WeT  XS0975320879  100,4 6,8 7,496
HCFBRU 217 Home credit ggg' HeT  XS0981028177 1035 6.5 10,5
NMOSRM 19 «Batk «OTkpbl-  CT.He- HeT  XS1503160571 99,7 4,7 4,5
Tme» obecn.
PROMBK 19  «[Mpomcasiab6aHk» gge':;en HeT  XS1506500039 98,7 6,2 5,25
STPETE 18" «BaHK Cye- HeT  XS0848163456 102,8 42 11
Cankr-lNeTepbypr»  opa.
STPETE 197 «batiK Cye- HeT  XS0954673934 1021 83 10,75
Cankr-lNeTepbypr»  opa.
VTB 227 «BTB» ggg' HeT  XS0842078536  102,0 6.4 6.95

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaenbHbIA MOHUTOPUHI

8
pbiHKa eBpoob6nuraumn (21 masa 2018 r.) ‘5?‘& ®UHaM

KapTa [oXxoaHOCTN pOCCUNCKUX BeCCpOUHbIX eBpoobnuraumm

20,0

18,0

® BocT. 9Kcnpecc

16,0

® MKB
14,0

12,0

%
10,0

TuHbKODD
Anbda-banHk @ oo ® Anbda-baHk'

8,0
BTB

6,0 ® Tla3npombaHk

4,0

—

2,0

0,0

0,0 1,0 2,0 3,0 fopaums, ner 4,0 5,0 6,0 7,0

UcmouHuk: Bloomberg
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ExxeHepenbHbIA MOHUTOPUHT
pbiHKa eBpoob6nuraumn (21 masa 2018 r.)

Poccuinckmne 6eccpoyHblie eBpooGnuraumm

KomMno3nTtHbIN

SMUTEHT PeTUHF
BTB

MKB NR

rasnpombaHk NR

TvHbKOD D NR

BocTt. Okcnpecc NR

Anbga-baHk NR
Anbda-baHk' B
ONHAM www.finam.ru
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ExxeHepenbHbIA MOHUTOPUHT
pbiHKa eBpoob6nuraumn (21 masa 2018 r.)

;&*’
%,* OUHaM

KapTa goxoaHocTu 6eccpoyHbIX AosIapoBbIX 3anagHoeBponeucKknx eB-
poobnurauun ¢ KOMNO3UTHbIM PEUTUHIOM He HMXKe B-

7,0

7,0
LLOYDS 12 12/29/49 ®
6,5
SOCGEN 7% 12/29/49 ®
ACAFP 7 % 12/29/49
o ® SOCGEN 812/29/49
RBS 8 12/29/49
UBS 6 % 12/29/49
LLOVBNED foh/3fa%/ 40 @
H8BC 6 % 12/29/49
CAFP 8 % 12/29/49
SOCGEN 6 10/27/49 . .
6,0 ® 1 €S 7% lL/LWBKS§6/%S{Q729749 12729700
STANLN 7 % 12/29/49 5712200 Go 6% 1IBTY /29/.
L4 ® EDF 5% 12/29/49
® NDASS 5 % 12/29/49
® EDF5 % 01/29/49
5,5
[ ]
% STANLN 6% 12/29/49  pac g5 12/29/49
SHBASS 5% 12/29/49 ® 8 UBS7%12/29/49
UBS 6 % 12/29/49
NDASS 5 % 09/29/49® SWEDA 5 % 12/29#M9
® RBS 7 % 12/29/49
BACR 6 % 06/29/49 N
5,0 * BNP 7% 12/29/49 ®
® INTNED 6 12/29/49
ACAFP 6 % 09/29/49HWC 5 % 1272878 o
[ ]
HSBC 6 % 12/29/49
[ ]
UBS 7 % 12/29/49
4,5
4,0 T T T T T T \
0,0 1,0 2,0 3,0 Oropauus, ner 4,0 5,0 6,0
UcmouHuk: Bloomberg
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ExXXeHepenbHbIA MOHUTOPUHI

3\
&
pbliHKa eBpoobnuraumm (21 masa 2018 r.) ‘%f ®UHaMm

Beccpo4Hble gonnapoBble eBpoodnMraumm oT 3anagHoeBpPoOnemMCcKmx 3a-
€MLUMKOB C KOMMO3UTHbLIM PENTUHIOM He HMXe B- n ¢ 0oxXoaHOCTbLIO He
HuXxe 4%

ToproBbIii kog, Komno-
P OMUTEHT 3UTHbIN ISIN
oonurauum o
PEenTUHr
AXASA 6.379 Mn.cy
12/29/49 AXA 6opa. BBB USFO0609NAQ19 110,6 51 6,379
BACR 8 V4 Mn.cy
12/29/49 Barclays 6opa. BB- USO06738EAA38 102,9 3,1 8,25
BACR 6 % Mn.cy
06/29/49 Barclays 6opa. BB- US06738EAB11 102,1 5,0 6,625
BACR 6.278 Mn.cy
12/29/49 Barclays Bank 6opa. BB US06738C8284 109,8 4,7 6,278
BACR 6.86 Mn.cy
09/29/49 Barclays Bank 6opa. BB+ XS0155141830 114,8 4.8 6,86
BNP 7 3% 12/29/49 BNP Paribas I\G/Igpzy BB+ USF1R15XK367 108,3 5,9 7,375
BNP 7 % 12/29/49 BNP Paribas I\GA;be BB+  USF1R15XK441 106,9 50 7,625
BNP 7.195 . Mn.cy
06/29/49 BNP Paribas 6opa. BBB- USF1058YHX97 109,1 5,4 7,195
ACAFP 6 % L Mn.cy
09/29/49 Credit Agricole 60pA. BB+ USF22797YK86  102,2 4,9 6,625
ACAFP 7 % . . Mn.cy
12/29/49 Credit Agricole 60pA. BB+ USF22797RT78  107,2 6,4 7,875
ACAFP 8 % . Mn.cy
12/29/49 Credit Agricole 60pA. BB+ USF2R125CD54 112,7 6,0 8,125
CS7 1 12/29/49 ~ CreditSuisse  Mncy  pn yon9g9394589 107,30 59 7.5
Group oopa.
CS 6 V4 12/29/49 CredG't Suisse  Mncy  gm y51076957700 1018 59 625
roup oopa.
DB 7 % 12/29/49  Deutsche Bank "6";5?’ B+ US251525AN16 98,6 7.8 7,5
DB 6 V4 05/29/49 Deutsche Bank 'ggbzy B+ XS1071551474 97,8 7,4 6,25
s Electricite de Mn.cy
EDF 5 %& 12/29/49 France 6opa. BB+ USF2893TAMS83 98,8 5,9 5,625
4 Electricite de Mn.cy
EDF 5 . 01/29/49 S 6opn. BB+ USF2893TAF33 98,8 5,5 5,25
HSBC 6 7 . Mn.cy
12/29/49 HSBC Holdings 6opn. BBB- US404280BC26 105,6 49 6,875
HSBC 6 % . Mn.cy
12/29/49 HSBC Holdings 6opn. BBB- US404280AT69 102,1 6,0 6,375
HSBC 6 % . Mn.cy
12/29/49 HSBC Holdings 6opa. BBB- US404280AS86 101,6 6,1 6,375
HSBC 5 % . Mn.cy
12/29/49 HSBC Holdings 6opa. BBB- US404280AR04 101,2 4,8 5,625
HSBC 10.176 HSBC Capital Mn.cy 10,17
12/29/49 Funding 6opa. BBB USG4637HAB45 156,1 4.2 6
SNHAM www.finam.ru 21
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ExXXeHepenbHbIA MOHUTOPUHI

3\
&
pbliHKa eBpoobnuraumm (21 masa 2018 r.) ‘%f ®UHaMm

BeccpouHbie gonnapoBble eBpoobnurauum ot 3anagHoeBpONnenckux 3a-
€MLMKOB C KOMNO3UTHbLIM PEUTUHIOM He HMUXe B- u ¢ 4OXOQHOCTBLIO He
Huxe 4% (npoaosmkeHue)

ToproBbii Kog Komno-
P OMUTEHT 3UTHbIN ISIN
obnurauumn "
PEenTUHr
INTNED 6 %2 Mn.cy
12/29/49 ING Groep NV 6opa. BB+ US456837AF06 101,6 6,2 6,5
INTNED 6 Mn.cy
12/29/49 ING Groep NV 6opa. BB+ US456837AE31 101,9 4,9 6
LLOYDS 7 V2 Lloyds Banking Mn.cy
04/30/49 Group 6opa. BB US539439AG42 106,9 6,1 7,5
LLOYDS 12 Mn.cy
12/29/49 Lloyds Bank 6opa. BB+ XS0474660676 126,8 6,9 12
LLOYDS 6.657 Lloyds Banking Mn.cy
01/29/49 Group 6opa. BB US539439AE93 108,9 50 6,657
LLOYDS 6.413 Lloyds Banking Mn.cy
01/29/49 Group 6opa. BB USG5533WAA56  107,0 50 6,413
NDASS 5 V4 Mn.cy
12/29/49 Nordea Bank 6opa. BBB XS1202090947 98,5 5,7 5,25
NDASS 6 ¥ Mn.cy
12/29/49 Nordea Bank 6opa. BBB US65557DAL55 101,1 59 6,125
NDASS 5 7% Mn.cy
09/29/49 Nordea Bank 6opa. BBB+ US65557DAM39  100,5 51 55
RBS 6.425 RBS Capital Mn.cy
12/29/49 ] 6opa. B+ US74927PAAT75 119,7 4.5 6,425
RBS 8 % 12/29/49 ~ RoyalBankof - Mncy g, ;5780007BB64  109,8 53 8625
Scotland 6opa.
RBS 7 % 12/29/49 ~ RoyalBankof - Mncy g, g780009ci48 1051 50 7,5
Scotland 6opa.
RBS 8 12/20/49 ~ RoyalBankof  Mncy g, g780000cK11  110,0 6,3 8
Scotland 6opa.
RBS 7.648 Royal Bank of Mn.cy
08/29/49 Scotland Group  6opn, BB US780097AH44 128,0 4,8 7,648
SANTAN 2 Santander Mn.cy
03/29/49 Finance Capital  6opga. Bl X50418134317 9.7 34 2
SANTAN 2 Santander Mn.cy
03/29/49 Finance Capital  6opga. Bl X50418133426 8.1 85 2
SANTAN 2 Banco Mn.cy
03/29/49 Santander 6opA. BB XS0418031778 84,2 2,4 2
SOCGEN 8 V4 Societe Mn.cy
09/29/49 Generale 6opa. BB XS0867614595 102,4 35 8,25
SOCGEN 6 Societe Mn.cy
10/27/49 Generale 6opa. BB USF8586CXG25  100,0 6,0 6
SOCGEN 7 7% Societe Mn.cy
12/29/49 Generale Gop BB USF8586CRW49  106,5 6,5 7,875
SOCGEN 8 Societe Mn.cy
12/29/49 Generale 6opa. BB USF43628B413 109,4 6,4 8
OUHAM www.finam.ru 22
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ExxeHepenbHbIA MOHUTOPUHT £

pbliHKa eBpoobnuraumm (21 masa 2018 r.) ‘?f’” OUHam

BeccpouHbie gonnapoBble eBpoobnurauum ot 3anagHoeBpONnenckux 3a-
€MLMKOB C KOMNO3UTHbLIM PEUTUHIOM He HMUXe B- u ¢ OXOQHOCTBLIO He
Huxe 4% (npoaosmkeHue)

ToproBbIii kog, Panr Komno-
P OMUTEHT Bbl- 3UTHbIN ISIN
ob6nurauum o
nnart PEenTUHr
STANLN 7.014 Standard Mn.cy
s s Gopn, BB+ US853254AC43  112,0 52 7,014
STANLN 6 2 Standard Mn.cy
e s Gopn, BB USG84228CE61  101,9 5,4 6,5
STANLN 7 %2 Standard Mn.cy
e i Gopn, BB USG84228CQ91  105,5 5,9 75
SHBASS 5 4 Svenska Mn.cy
12/29/49 Handelsbanken oopa. Bz e e 2 228
SWEDA 5 V2 Mn.cy
T Swedbank Gopn, BBB XS1190655776  100,5 5,2 55
UBS 7 % 12/29/49 UBS Group %A&;Zy BB+ CHO0331455318  105,2 53 7,125
UBS 6 % 12/29/49 UBS Group %A&;Zy BB+ CHO0317921697  104,3 52 6,875
UBS 7 % 12/29/49 UBS Group 'g'gb;y BB+ CH0271428317  103,9 47 7125
UBS 6 % 12/29/49 UBS Group %A&;Zy BB+ CH0286864027  103,7 62 6,875
UBS 7 12/29/49 UBS Group '\GAC‘)“F')ZV BB+ CH0271428333  105,9 5,9 7
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ExxeHeaenbHbIA MOHUTOPUHI

R
pbliHKa eBpoobnuraumm (21 masa 2018 r.) ‘f?f"’ OUHam

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

5,5
® DB 605/31/49
5,0 ® USIMIT 5 % 06/30/49
® COFP 4.87 01/31/49
4,5
%
ISPIM 7 12/29/49
[
EDF 5 01/22/49
[ ]
4,0
® ASSGEN 4.596 11/30/49
EDF 5% 01/29/49 e
® SOCGEN 7.715 07/29/49
3,5
® TELEFO 5% 03/31/49
3’0 . . . [ ] . HSBCS5 % ‘I7/7C)/4C)I . . .
0,0 1,0 2,0 3,0 4,0 5,0 6,0 7,0 8,0

,
[Oiopaumsa, net

UcmoyHuk: Bloomberg
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ExxeHeaenbHbIA MOHUTOPUHI

pbiHKa eBpoob6nuraumn (21 masa 2018 r.)

3&
%,* OUHaM

Beccpo4Hble eBpooOGnUraumm ot 3anagHoeBpPOnNencKnX 3aeMLnKoB, HO-
MMWHUPOBaHHbIE B €BPO, C KOMMO3UTHLIM PEUTUHIOM He HUXe B- n ¢ go-
XOAHOCTbLI0 He HUXe 4%

ToproBbi Kog

obnurauumu

ABNANV 5 %
12/29/49
ACAFP 6 V2
04/29/49
ASSGEN 4.596
11/30/49
BACR 6 %2
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 s 12/29/49

COFP 4.87
01/31/49
DANBNK 5 %
10/31/49
DANBNK 5 %
10/29/49

DB 6 05/31/49

DB 8 05/29/49

EDF 5 01/22/49

EDF 5 % 01/29/49

HSBC 5 V4
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 "4
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

Deutsche Bank
Contingent Capital
Trust IV
Electricite de
France

Electricite de
France

HSBC Holdings
HSBC Holdings
Intesa Sanpaolo

KBC Group

Lloyds Banking
Group
Nykredit
Realkredit

www.finam.ru

Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopga.
Mn.cy
oopga.
Mn.cy
oopga.
Mn.cy
oopga.

Mn.cy
oopa.

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

Komno-
3UTHbIN
PenTUHr

BB

BB+

BBB-

BB-

BB-

BB

BB

B+

BB+

BB-

BB+

BB+

B+

BB-

BB+

BB+

BBB-

BBB-

B+

BB

BB

BB+

XS1278718686

XS1055037177

XS1140860534

XS1068574828

XS1002801758

XS1190663952

XS1394911496

XS1248345461

XS1247508903

FR0011606169

XS1044578273

XS1190987427

DEOOODB7XHP3

DEOOOAQOTU305

FR0011697028

FR0011401751

XS1111123987

XS1298431104

XS1346815787

BE0002463389

XS1043545059

XS1195632911

108,2
112,0
104,1
105,9
114,6
107,2
116,3
110,3
113,3
93,2

107,0
1114

99,4

100,0

106,2
109,1
109,0
114,9
106,8
103,2
108,6

109,7

0,0

4,0
3,8
3,0
3,0
4,3
1,7
2,2

2,1

25

4,596

6,5

6,75
8,875
7,375
6,125

4,87

5,75

5,875

5,375

5,25

5,625
6,375

6,25
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ExxeHeaenbHbIA MOHUTOPUHT 4’;‘,
pbliHKa eBpoobnuraumm (21 masa 2018 r.) ‘:’f ®UHaMm

BeccpouHbie eBpooGnurauum ot 3anagHoeBpONencKux 3aeMLUNKoOB, HO-
MWHUPOBaHHbIE B €BPO, C KOMMO3UTHLIM PEUTUHIOM He HuXe B- n ¢ go-
XOAHOCTbIO HEe HMXe 4% (npoaonxeHue)

ToproBbi Kog

OMUTEHT
obnurauumu
OMVAV 6 Y4 Mn.cy
12/29/49 oMV 6opa. BBB- XS§1294343337 122,7 2,9 6,25
RABOBK 6 ¥ Cooperatieve Mn.cy i
12/29/49 Rabobank 6opa. BBB XS1400626690 114,2 1,9 6,625
RABOBK 5 %2 Cooperatieve Mn.cy i
01/22/49 Rabobank 6opa. BBB XS1171914515 108,1 1,6 5,5
RBS 51 11/29/49 ~ ROyalBankof — Mncy g, yooo05935470 1014 7.4 5,5
Scotland 6opa.
RBS 5% 06/20/49 ~ RoyalBankof — Mncy g, peggopoEec37 1014 78 5,25
Scotland Group 6opa.
SANTAN 2 Santander Finance  Mn.cy
03/18/49 Capital 6opa. BB XS0418135041 84,8 2,4 2
SANTAN 2 Santander Finance  Mn.cy
03/18/49 Capital 6opa. BB XS0418134663 84,9 2,4 2
SOCGEN 7.715 . Mn.cy
07/29/49 Societe Generale 6opa. BB XS0373447969 96,3 3,6 7,715
SOCGEN 6 % . Mn.cy
04/07/49 Societe Generale 6opa. BB XS0867620725 110,7 2,9 6,75
SOLBBB 5.869 . Mn.cy
12/29/49 Solvay Finance 6opa. BB XS1323897725 117,0 2,8 5,869
TELEFO 5 % . Mn.cy
03/31/49 Telefonica Europe 6opa. BB XS1050461034 113,3 3,3 5,875
UBS 5 % 12/29/49 UBS Group "6"&?’ BB+  CHO0271428309 111,3 2,5 5,75
UCGIM 9 % . . Mn.cy
07/29/49 UniCredit 6opa. B+ XS0527624059 115,8 1,8 9,375
. UniCredit
UCBIM8 % | iernational Bank M™% B+ XS0470937243  110,5 13 8125
12/29/49 oopa.
Luxembourg
USIMIT 5 % . . Mn.cy
06/30/49 UnipolSai 6opa. NR XS1078235733 102,7 5,0 5,75
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KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMWHUPOBAHHbIX B OpUTAHCKNX (PyHTaX, C KOMMNO3UTHbLIM PEUTUHIOM
He HuXe B-

6,5
DB 7 % 05/30/49
[ ]
6,0
55
%
® EDF612/29/49 ® LLOYDS 7% 12/29/49
® BACR7%12/29/49
® EDF 5% 07/22/49
® SANUK7 % 12/29/49
510 LLOYDS 13 01/29/45 @ ° ® SANUK7 % 09/29/49
NWIDE 7.859 03/29/49
® LLOYDS 7 % 12/29/49
45
o LOYBXAART B33/ 40 RBS 5% 06/29/49 ®
4,0 . . . . . . . . . .
0,0 1,0 2,0 3,0 40  [opaby@s, net 6,0 7,0 8,0 9,0 10,0

UcmouHuk: Bloomberg
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Beccpo4Hble eBpooOGnUraumm ot 3anagHoeBpPOnNencKnX 3aeMLnKoB, HO-
MUHUPOBAHHbIE B OPUTAHCKMX (pyHTaX, C KOMMNO3UTHLIM PENTUHIOM He
Huxe B- n ¢ poxoaHOCTLIO HEe HMXe 4%

ToproBbIn KoA, PaHr BbI- Komno-
opﬁnurau,uu OMUTEHT nnat SMIHbIVI ISIN
PeuTUHr
ACAFP 7.589 . . Mn.cy6-
01/29/49 Credit Agricole opa. BB+ FR0010575654 108,3 2,5 7,589
ACAFP 8 & . . Mn.cy6-
10/29/49 Credit Agricole opa. BB+ FR0010814418 107,9 2,4 8,125
AXASA 5.453 Mn.cy6-
11/29/49 AXA opa. BBB XS1134541561 108,6 41 5,453
ASSGEN 6.269 Assicurazioni Mn.cy6-
06/29/49 Generali opa. BBB- XS0257010206 107,6 3,5 6,269
BACR 7 % Mn.cy6-
12/29/49 Barclays opa. BB- XS1274156097  109,7 53 7,875
BACR 7 06/15/49 Barclays Mg;zlﬁ- BB- XS1068561098 104,6 3,4 7
BACR 5.3304 Mn.cy6- 5,330
03/29/49 Barclays Bank opa. BB+ XS0248675364 103,3 3,9 4
BACR 6 07/29/49 Barclays Bank Mg;z'ﬁ- BB+ XS0150052388 102,2 3,1 6
BACR 9 10/29/49 Barclays Bank Mg;zﬁ- BB+ GB0000870369 128,5 3,2 9
BACR 9 11/29/49 Barclays Bank Mgbcg/G- BB+ XS0046132014 128,1 3,2 9
CLMD 7 % Clerical Medical Mn.cy6-
11/29/49 Finance opa. BBB+  XS0103961743  105,8 3,2 7,375
CYBGLN 8 Mn.cy6-
12/29/49 CYBG opA. B+ XS1346644799 103,6 7,0 8
DB 7 % 05/30/49  Deutsche Bank MQ;,‘;VG' B+  XS1071551391 97,9 64 7,125
EDF 6 12/29/49 Electricite de  Mn.cy6-  pp. rpo011401728 1038 54 6
France opa.
EDF 57%07/22/49 ~ Electricitede  Mncy6- pp. ppog11700203 1009 52 5,875
France opa.
LLOYDS 7 % Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043552261 120,7 54 7,875
LLOYDS 7 Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043550307 104,6 2,7 7
LLOYDS 7.754 Bank of Scotland  Mn.cy6-
03/29/49 Capital Funding opa. BB+ XS0109139344 1134 3,1 7,754
LLOYDS 7 % Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043552188 113,1 4.7 7,625
LLOYDS 13 Mn.cy6-
01/29/49 Lloyds Bank opA. BB+ XS0408620721  181,0 5,0 13
LLOYDS 11 % Cheltenham & Mn.cyo
10/29/49 Gloucester opa. BBB- GB0001905362 221,8 5,3 11,75
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Beccpo4Hble eBpooOGnUraumm ot 3anagHoeBpPOnNencKnX 3aeMLnKoB, HO-
MUHUPOBAHHbIE B OPUTAHCKMX (pyHTaX, C KOMMNO3UTHLIM PENTUHIOM He
Huxe B- n c ooxoaHOCTbIO He HMXe 4% (npoaoskeHue)

PaHr Komno-

ToproBbin Kog

OMUTEHT Bbl- 3UTHbIN ISIN
obnurauumn o
nnart PEenTUHr
LLOYDS 8 % Mn.cy
S Bank of Scotland Gops ~ BBB-  GBO000395102 1245 3,6 8,75
LLOYDS 9 % Mn.cy
e Bank of Scotland Gops  BBB-  GBO005242879 1652 5,7 9,375
LLOYDS 7.881 HBOS Sterling Mn.cy
T Finance Jersey  Gop, BBt  GB00S8327924 1449 3,6 7,881
LLOYDS 7.281 Mn.cy
T Bank of Scotland Gops  BBB  XS0125686220 1214 41 7,281
NWIDE 6 7 Nationwide Mn.cy
e Building Society  Gops,  BBY  XS1043181269 1043 2,8 6,875
NWIDE 7.859 Nationwide Mn.cy
R Building Society  Gopg, BB GB0001777886 1255 5,0 7,859
RABOBK 6.91 Cooperatieve Mn.cy i
SR B it Gops,  BBB XS0368541032  147,8 3,6 6,91
RBS 5 % 06/29/49 Royal Bank'ef® “Mn.cy: = pp XS0138939854  108,8 41 5,625
Scotland 6opa.
RBS 5% 09/29/49 ~ RoyalBankof — Mncy — po yoni54144130 1080 36 5625
Scotland 6opa.
RBS 11 ¥ 12/29/49 National Mncy  pe. GBOOO6210255 1725 63 115
Westminster Bank  6opa.
RBS 11 ¥ 12/29/49 National Mncy  pp. xs0041078535 1750 62 115
Westminster Bank  6opa.
RWE 7 03/29/49 RWE '\6/'(’;")‘2’ BB XS0652913988  103,6 25 7
SANUK 7 % Santander UK Mn.cy
e Group Holdings  Gopa, BB- XS1244538523  108,2 5,1 7,375
SANUK 10.062 Mn.cy 10,06
10/29/49 Santander UK 6opa. BBB XS0060837068 166,5 6,0 o5
SANUK 7.037 Mn.cy
08/29/49 Santander UK 6opa. BB+ XS0124569566 123,2 3,6 7,037
SANUK 7 ¥ Mn.cy
PR Santander UK Gops  BBB-  XS0117973420 1162 5,0 7,125
SLLN 6 % 07/29/49 Standard Life 'g"gbcﬂy A- XS0151267878  129,6 3,0 6,75
STANLN 7 % Standard Mn.cy
e Chartered Bank  Gops,  BBBT  XS0119816402 1175 2,7 7,75
TELEFO 6 % : Mn.cy
11/29/49 Telefonica Europe 6opa. BB XS0997326441  109,4 2,8 6,75
UniCredit
uciaz|/|\g98/;159925 International Bank 'g”g'cy B+ XS0372556299  100,7 1,1 8’%92
Luxembourg PA.
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YnpaBneHue TpenauHra

Cepren CocyHoOB,
pykoBoauTenb

(+7 495) 796 93 88, 0ob. 22-10
sosunov@corp.finam.ru

OTgen npogax U KOHCYNbLTUPOBAHUA

Bnagumunp LibiGeHkKo,
pykoBOAUTENb

(+7 495) 796 93 88, 0o6. 40-10
visybenko@-corp.finam.ru

AHanuTuyeckuu oraen

(+7 495) 796 93 88, no6. 28-04
akovalev@corp.finam.ru

Anekceun KoBaneB

Be6-cant: www.finam.ru 127006, Mocksa, HacTacbuHckuii nepe-

ynok, 7/2

http://bonds.finam.ru/quotes/euro-
bonds/

(+7 495) 796 93 88

HacTtosimin matepuan v cogepxalimecs B HEM CBefieHWs1 NpeaHa3HaveHbl Ans knmeHToB AO «PVMIHAM», HOCAT UCKMOYUTENBHO MHOPMa-
TUBHBI XapakTep 1 He MOryT paccMaTpMBaTbCs HU Kak npurnalleHve unu nobyxaeHue caenatb oepTy, HU Kak npocbba KynuTb unv npoaatb
LeHHble Bymaru/gpyrne hvMHaHCOBbIE MHCTPYMEHTbI MO0 OCYLLIECTBUTL KaKyo-nMb0 NHYI0 MHBECTULIMOHHYIO AeATenbHOCTb. MNpeacTaBneHHas
MHOPMaLMs NOArOTOBIIEHA HA OCHOBE UCTOYHMKOB MHpopMaLMoHHON cuctemsl Bloomberg, PTC u LB P®, koTopble, N0 MHEHMWIO aBTOPOB
[aHHOro aHanuTu4eckoro ob63opa, SBNSHTCS HaAEXHbIMU, HO NPU 3TOM OTpaXkaeT UCKIIOYUTENBHO MHEHUE aBTOPOB OTHOCUTENbHO aHanu3u-
pyeMbix 06beKToB. HecMoTps Ha To, YTO HacTosLMIA 0630p ObiN COCTaBNEH C MakcUMarnbHO BO3MOXHOM TLATENbLHOCTBIO, HU €70 aBTOpbI, HU
AO «®PNHAM» He 3asBNSIOT U HE rapaHTUPYIOT HU MPSIMO, HN KOCBEHHO €ro TOYHOCTb M NONHOTY. Jltobas nHdopmauus n nobble cyXaeHus,
npuBefeHHbIe B JaHHOM MaTepuane, SBMsTCS CYXXOEHUEM Ha MOMEHT nybnukaLmm HacTosILLEro aHanuTnyeckoro o63opa u MoryT GbiTe U3-
MeHeHbl 6e3 npeaynpexaenusa. Hn AO «PUHAM», HM ero COTPYAHUKN HEe HECYT OTBETCTBEHHOCTM 3a Kakvue-nmbo notepu, BO3HWKLIKE B pe-
3ynbTaTe MCNonb30BaHNsa HacTosLLEero Matepyana nmbo B Kakon-nmbo Apyron cBa3u ¢ HUM. KonnpoBaHue, BOCMPOU3BOACTBO W/UMK pacnpo-
CTpaHEeHWe HaCTOosILLEro MaTepumana YacTUYHO U NONHOCTLI0 6e3 nucbMeHHoro paspelueHus AO « PUHAM» kaTeropuyecku 3anpeLLeHo.
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