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O630p POCCUNCKOro pblHKA

Hu HekoTOopbI POCT AOXOOHOCTU aMepUKaHCKMUX treasures, HU Bsnasi HepTb HE CMOMNKN okasaTb
MOHMXXaTenbHOE BO3AENCTBME HA CEKTOP POCCUMUACKMX CyBEpPEHHbIX €BPOOOHAO0B: MO UTOram npo-
LUSION Heaenm NonoXXeHne cyBepeHHOM KpUBOW NPaKTUYECKN He N3MeHUIoCk. [JoOXogHOCTU AanbHUX
BbIMycKoB (C noraweHnem B 2042-2043 rr.) octatoTcs okono otmeTku 4,8%, B TO BpeMsi Kak oxoa-
HOCTb BeH4YmMapka — Bbinycka ¢ norawenmem B 2023 r. — cocTtasnsieT 3,4%. Ero cnpepn K 4OXOAHO-
ctn UST-10 BnnoTtHyto npubnuamnca k 100 6. n., 3akoH4MB Hegento Ha otmeTke 107 6. n.

OvHamMmuka ueHbl HecpTn Brent n Cnpep «Poccusa-23» k UST-10
Kypca pybns K gonnapy (6a3ncHbIe NYHKTbI)
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UcmoyHuk: Bloomberg, K « DUHAM»

OT ueH poccumnckux KopnopaTuBHbIX Bymar Obifio CAOXHO OXMAaTb 3aMeTHbIX OBMKEHUA B yCro-
BUSIX HEU3MEHHOCTU MOMOXEHUsSI CyBEPEHHON KPUBOW. HeKoTopbI pOCT AEeMOHCTpUpoBanu eB-
poboHabl HedhTerasoBbIX KOMMaHUN, B YaCTHOCTU, AanbHue Bbinyckn « asnpoma». OCHOBHas ak-
TMBHOCTb B CEKTOPE CKOHLIEHTpUpoBaHa B cdepe NepBuYHbIX pasMmeLleHni. Tak, HOBble BbIMyCKU
eBpoboHAOB Ha npownon Heaene pasmectunu «Metannounsect», «PYCAI», «®ocArpo», Moc-
KOBCKMI KpeanTHbI 6aHK 1 NMMX (bbiBwag «pynna «KOKC»).

INnpepbl pocta (21 — 28 anpensa 2017 r.)

N3M. UeHbl [doxogHoCTb

PaHr Aiopa- 0
Bbinyck 3a nepuvon, | K norawieHuro KynoH, %
BbInnart ums, net
n. n. (ocpepre), %
«TpaHckanutan6aHk»
(norgmeHme 18.00.2020)  CYOoPAUH. 82,4 7.9 17,0 2,9 10
[anbHeBOCTOYHOE
MOpPCKO€e NapoXoACcTBO Ob6ecneu. 68,0 1,5 53,3 1,0 8
(02.05.2018)
«MpomcBA3LOaHK»
(30.07.2021) Cy6opauH. 116,7 1,4 6,0 3,5 10,5
«a3npom»
(28.04.2034) Ct.Heobecneu. 132,5 1,1 5,6 10,2 8,625
O1 Properties Cr.eobecney. 1019 1,0 7,7 38 8,25

(27.09.2021)
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Jlnpepbl cHuxeHuna (21 — 28 anpens 2017 r.)

N3M. LeHBbI [doxogHocTb

Bbinyck FELTY 3a nepuopn, | K noraweHuro Aropa- KynoH, %
Bbinnart uusa, net
n. n. (ocbepTe), %
«XaHTbl-MaHcuckmin
BaHk» Cy6opauH. 100,6 -1,6 9,9 4.6 10
(norawenwne 18.06.2023)
«Poccusa»
(24.07.2018) CTt.Heobecneu. 111,5 -0,4 1,5 1,2 11
«JTykonn»
(24.04.2023) Ct.Heobecneu. 103,0 -0,3 4,0 53 4,563
CTEEIPINERRLS Cy6opavH. 103,1 -0,2 4,6 1,0 7,875
(nepn.)
096 B Cy6opavH. 110,8 -0,2 3,9 1,0 14

(06.06.2018)
UcmouHuk: Bloomberg, UK « DUHAM»

YpoBeHb KpeauTHoro pucka Ha Poccuto CDS 5Y, HeB3Mpas Ha cnabyto HedTb, NPoAoSIKaeT yBe-
peHHoe aBwmxeHue K ypoBHaM 2013 r., npubnuxasnce kK otmetke 150 6. n. 3ametum, yto B 2013 T.
cpeaHsasa ueHa HedTM mapku Brent npesbiwana 100 gonn./6app. CTOMMOCTb CTpaxoBKM OT ge-
donTa aAns POCCUNCKMUX KOMMaHWIN Takke nokasbliBaeT (OPOHTANbHOE CHMXKEHME.

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

Moka Ymo MbI HabnO0aeM Hee8OCNPUUMYUBOCMb CYy8ePEeHHO20 CeKmopa K 8HeWHUM
puckam. Bnpoyem, cumyayusi Moxxem u3MeHUMbLCSI, €C/IU KOmUpPo8KU Heghmu MapKu
Brent ytidym Huxxe ommemku 50 donn./6app.
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dOUHam

MHBecTMLMOHHbIE naeu (poccnmckue eBpooboHAabI)

ToproBbin SELIETE [JoxoaHocTb
P PaHr (Moody’s | Oropaums, - KynoH,
Kon ISIN LleHa | K noraweHuro
Bbinnar IS&P/ ner o %
obnurauumu . (odpepTe), %
Fitch)
3,4

NVTKRM 21 XS0588433267  C1-He-  Bal/BBB- 1105 36 6,604
obecneu. /BBB-

CT. He- Bal/BBB-
obecneu. /BBB-

NVTKRM 22 XS0864383723 5,0 102,5 3,9 4,422

«HOBAT3K» packpbin nokasatenu 3a 1 ksaptan 2017 r. no MC®O. C To4kM 3peHust KpeanTHOro
Npounnsa OTMETUM CHIKEHME YNCTOro Aosra (3a CYET noralleHust 4ONroCPOYHbIX 3auMCTBOBAHNI
Ha 25 mnpg py6.), Npu 3TOM KPaTKOCPOYHbIN A0 C 60NbLUMM 3anacoM NOKPbIBAETCA AEHEXHbBIMN
cpeactBamm Ha 6anaHce. 3HayeHne meTpukn «Yuctoin gonr/EBITDA» HaxoguMTca Ha OYEHb KOM-
dopTHOM ypoBHe 0,6. B obiem, npeactaBneHHble pe3ynbTaTbl NOATBEPXKOAIOT BbICOKOE KpeanT-
Hoe ka4yecTBO amuTeHTa. EBpoboHabl «<HOBATOKa» B nocnegHee BpemMsi COKpaTUnm NpeMumio B 4o-
XOOHOCTM K Oymaram nepBOro 3LlenioHa, BCNeACTBME Yero Haw B3NS Ha HUX Cenyac ckopee
HenTpasrbHbIN.

KapTa foxogHOCTU poCcCUNCKNX eBPOOOHA0B Hec(huHAHCOBOro
CeKTopa C KOMNO3UTHbIM PEMTUHIOM He HUXKe CyBepPeHHOro
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UcmouHuk: Bloomberg, K « DUUHAM»
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ToproBbINn PewTvm,r JdoxogHocTb
KO Panr (Moody’s K noraweHuro
oGnMr: " BbinnaTt IS&P/ (ocbepra)) o )
o Fitch) pTe), 7o
CT. He-
EDCLLI 20 XS0918604496 o6ecn -/BB/BB 2,8 103,0 3,8 4,875

Ha npownon Hegene areHTCTBO S&P M3MEeHUN0 NPOrHo3 penTruHra PpOCCUNCKON HedpTeCepPBUCHOMN
komnaHuu Eurasia Drilling ¢ «HeraTMBHOro» Ha «CTabunbHbINY BBUAY BbICOKMX ONEPALMOHHbIX U
(PUHAHCOBLIX Pe3ynbTaToB, AEMOHCTPUPYEMbIX KOMNaHnen. AHanntnkm S&P oxupaatoT yBuaeTb
AanbHenwee ynyJleHne xapakTepucTuk KpeamtocnocobHocTn amuteHTta B 2017 1. B pe3ynbTaTte
HEKOTOPOro yBeSfiMYeHUs nporpaMmm KanutasnbHbIX pacxogoB KpYNHENLWNUMN PpOCCUNCKUMUN HedTS-
HbIMW KOMMNaHnsaMnU. PenTuHr npnoputeTHoro HeobecneyeHHoro gonra Eurasia Drilling nogteep-
XOeH Ha ypoHe BB. Cpean 6ymar ymepeHHon gropaumm EDCLLI 20, Ha Haw B3rnsag, BbIrnaguT
AOCTaTOYHO UHTEPECHO.

KapTa pbiHka eBpO6GOHOOB OT SMUTEHTOB
HedMHAHCOBOro CeKTopa ¢ KOMNO3UTHbLIM penTuHrom BB/BB-
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pbiHKa eBpooGnuraumm (2 mas 2017 r.)

MHBecTULMOHHbIE ngen (MHoCTpaHHble eBPO6OoHAbI)

ToproBbi# AT JdoxoaHoCTb
P (Moody’s 5
Kopa, ISIN K norawieHuro
obnurauumn ISR (ocbepTe), %
. Fitch) pTe), %
CARCAP 5 & CT.He- Baa3/BBB-
08/15/26 US14162VAB27 o6ecr. /BBB- 7,4 100,4 5,1(5,1) 5,125

Cpean MHOCTpaHHbIX Bymar ¢ MHBECTULMOHHBIM PEATMHIOM OTMETUM €OUHCTBEHHbLIN €BPOOOHA
amepukaHckon komnaHum Care Capital Properties, Inc. ¢ norawennem B 2026 r. EBpoobnuraymm
obvemom 0,5 mnpa Aonn. pasmelleHbl B SsHBape 3Toro roga. 3a Tpy Mecsua 4O noraweHus no
eBpoboHAY NPeayCMOTPEH KOMM-OMNuUnoH No HoMmnHany. Ha Haw Barnaa, ans éymarm ¢ HBecTuum-
OHHbIM penTuHrom Tekywas goxogHocts CARCAP 5 s 08/15/26 BbIrMAgUT MHTEPECHON.

Care Capital Properties — MNOTEYHbIN MHBECTULUMOHHBIA TPacT, KOTOPbIM cneuuannanpyeTcs Ha
obbekTax HeaBmKMMOCTU cdpepbl 3apaBooxpaHeHmns B CLUA. Mo coctosHuio Ha 30 ceHTabps 2016
r., noptdens komnaHum coctosin n3 340 06 bEKTOB HEABMKMMOCTUN, PACCHMTAHHbIX Ha NpuMepHo 38
ThIC. KONKOMECT, KOTOPbIMU ynpaBnanm 38 YyacTHbIX permoHarbHbIX MeaydpexaeHuin B 36 wrartax
CUWA. Wra6-kBapTupa pacnonoxeHa B Yukaro. B 2016 r. EBITDA n ynuctasa npubbinb COCTaBUNK
cooTBeTCTBEHHO 298 1 123 MmnH gonn. Akunmn amuteHTta Toprytotca Ha NYSE ¢ TekyLen pbIHOYHON
Kanutanusauven 2,3 mnpa gonn.
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ExxeHepenbHbIA MOHUTOPUHT &
pbiHKa eBpooGnuraumm (2 mas 2017 r.)

ToproBbif HELTTT? JdoxoaHocTb
5 (Moody’s Miopa- A
Kopn, K MoralueHuIo
o6nurauuun (S&H AL EIET (odbepTe), %
2 Fitch) PTe), %o
NGL 6 7% CT.He-
10/15/py  USB2913TACE2 " B2/BB-/B+ 3,9 99,9 6,9 (14,8) 6,875

Cpeawn 6ymar oT 3apy0exHbIX SMUTEHTOB C MOBbILLEHHOW LJOXOAHOCTLIO BblAEITMM BbIMYCK amepu-
kaHckon komnaHum NGL Energy Partners LP ¢ norawenvem B 2021 r. EBpo3aem o6bemom 450
MIH gonn. (B obpalleHmn octaetca bymar Ha 369 mnH gonn.) pasmelleH B aHBape 2015 r. [lo
noraweHns no Gymare nocnefywT ABa KOMM-OMUMOHA, OOXOOHOCTb K Onvbkanwemy u3 Hux
(15.10.17 r. no ueHe 103,438%) pocturaet 15,7%. [na 6ymarn ¢ ymepeHHbIM CPOKOM Atopauum
Tekywas goxogHoctb NGL 6 7 10/15/21 npuBnekaeT BHUMaHMeE.

NGL Energy Partners LP 3aHgTa B cdpepax NormcTukn Cbipo HePTU U CXUXKEHHOITO NPUPOLAHOro
rasa, OYMCTKM BOAbl N PO3HUYHOM TOProBnu nponaHom. KomnaHus ocyLecTBISeT CBOK AedTerlb-
HocTb B CLUA, B Hew 3aHATO 3,2 ThiC. Yen. B 2016 r. Bbipyyka n EBITDA coctaBunm cCOOTBETCTBEHHO
11742 v 145 mnH gonn. Akuun amuteHTa ToprytoTcs Ha NYSE ¢ TekyLien pbIHOYHOW Kanutanuaa-
umen 1,9 mnpg gonn.
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ExxeHeaenbHbIA MOHUTOPUHT
pbiHKa eBpoobnuraumm (2 masa 2017
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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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Poccunckue kopnopatuBHblie eBpooobnuraumm HeoMHaAaHCOBOIro CeKkTopa
C PENTUHIOM He HUXXe CYBepeHHOro

Jlom- JoxogHocTb
ToproBbiN Kog, 6apa. K noratue-
o6nurauum SLablE CMUCOK
Lub
Ct.He-
CHMFRU 17 «CeBepcTanb» o6ecn na XS0551315384 102,4 1,7 6,7
CHMFRU 18 «CeBepcTanb» gge';i na XS0899969702  102,1 2,1 4,45
CHMFRU 22 «Cesepcranby gge';i na  XS0841671000 109,6 3,9 5,9
GAZPRU 18 «Ta3npom» gge'li na XS0357281558  105,7 2,0 8,146
GAZPRU 19 «Ta3npom» gge'li na XS0424860947 1123 2,8 9,25
GAZPRU 20N «Ta3npom» gge'li na XS0885733153 1018 3,2 3,85
GAZPRU 21 «Ta3npom» gge'li na XS0708813810 108,6 35 5,999
GAZPRU 22 «Ta3npom» gge'li na XS0290580595 1114 3,9 6,51
GAZPRU 22N «Ta3npom» gge'li na XS0805570354 1044 4,0 4,95
GAZPRU 27 «Ta3npom» gge'li HeT ~ XS1585190389  100,9 4,8 4,95
GAZPRU 28 «Ta3npom» gge':;en na XS0885736925 100,8 4,9 4,95
GAZPRU 34 «Taanpom» gge':;en na  XS0191754729 1325 5,6 8,625
GAZPRU 37 «Taanpom» gge':;en na XS0316524130 119,0 5,7 7,288
SRy g | TS CREEITERE) | G- na XS0022134712  102,3 2,0 4,375
HUKENb» obecn.
GMKNRM 20 MK «Hopunbckui  Crhe- o yon9g0861087 1074 3.3 5,55
HUKENb» obecn.
SRz | TS CREETEERE) | G na XS1298447019 112,9 4,0 6,625
HUKENb» obecn.
GMKNRM 23 MK «Hopunbckuit - Crre- 0 yqq589394075 998 4,1 4,1
HUKENb» obecn.
LUKOIL 17 «JyKoiin» gge':; na XS0304273948  100,5 1,1 6,356
LUKOIL 18 «JyKoiin» gge':; HeT ~ XS0919502434 101,2 2,2 3,416
LUKOIL 19 «JyKoiin» gge':; na XS0461926569 111,2 2,6 7,25
LUKOIL 20 «JyKoiin» gge':; na XS0554659671  110,2 3,1 6,125
LUKOIL 22 «JyKoiin» gge':; na XS0304274599 112,7 3,9 6,656
LUKOIL 23 «JyKoiin» gge':; HeT ~ XS0919504562 103,0 4,0 4,563
LUKOIL 26 «JlyKoWn» gge':; HeT  XS1514045886 102,4 4,4 4,75
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Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro cekTopa
C PENTUHIOM He HUXe CyBepeHHOro (npoaosmkeHue)
Nom-

6apa.
CMUCOK

JdoxoaHocTb
K norawie-

ToproBbin Kog

OMUTEHT
o6nurauuu
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www.finam.ru
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CT.He-
obecn.
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CT.He-
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CT.He-
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Ct.He-
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Ct.He-
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Ct.He-
obecn.
Ct.He-
obecn.
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CT.He-
obecn.
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XS0888245122
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XS0764220017

XS1574068844

XS0830192711
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116,8
104,1
102,0
105,2
101,7
110,5
102,5
101,4
100,2
100,4
100,6
107,6
100,0
101,4
108,5
101,2
104,8
110,5

108,2

3,0
4,2
2,0
2,7
4,2
3,6
3,9
2,3
3,9
4,1
3,3
4,0
4,4
4,1
4,5
2,3
2,2
3,2

2,1

6,604
4,422
4,204
3,95
4,199
3,45
5,7
4,375
4,375
6
3,914
7,875
7,25

8,7

UcmouHuk: Bloomberg, K « DUUHAM»
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KapTa ,OXOAHOCTU POCCUMNCKUX KOpNOpaTUBHbIX eBpoobnurauum Hedu-
HaHCOBOro ceKkTopa ¢ penTuHrom BB+/B- kK poccumnckom cyBepeHHoOmn
KpuBOM
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RUALRU 22 e o ® RUALRU23
50 EVRAZ22 @ @ EVRAZ 23
)
EVRAZ21 VIPQ3 by ® METINR 24
BORFIN 18 fional e o PIULARY 23
° i ® PGILLN 22
DMEAIR 2
® TRUBRU 20
evRaZ 5y VIP 22
40 . VIP 21
¥ .
vip2o o © eoctui2d
PGILLN 20
SCFRU 17 EUCHEM 20 ®
° AFKSRU 19 & ® ALRSRU20
VIP19¢
METINR 20
30 — DMEAIR 1§,
URKARM 18 °® ®
® @ NORDLI 18
® VPl
& EVRAZ18N
2,0
® EVRAZ18
EUCHEM 17
1,0
0,0 T T T T T T \
0,0 1,0 2,0 4,0 5,0 6,0 7,0

30 [topaums, net

UcmoyHuk: Bloomberg
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ExXXeHepenbHbIA MOHUTOPUHI

&
&
pbliHKa eBpoobnuraumm (2 masa 2017 r.) ‘:‘%’ ®UHaMm

Poccunckue kopnopatmBHblie eBpooonuraumm HechMHaAaHCOBOIro ceKTopa
c peutnHrom BB+/B-
Nom-

6apa.
CMUCOK

JdoxoaHocTb
K norawie-

ToproBbin Kog

OMUTEHT
o6nurauuu

AFKSRU 19

ALRSRU 20

BORFIN 18

BORFIN 22

DMEAIR 18

DMEAIR 21

EDCLLI 20

EUCHEM 17

EUCHEM 20

EVRAZ 18

EVRAZ 18N

EVRAZ 20

EVRAZ 21

EVRAZ 22

EVRAZ 23

GLPRLI 22

GLPRLI 23

GTLKOA 21

HOLGRO
17conv
HOLGRO
21conv

IMHRUS 18

IMHRUS 22

PUHAM

A®PK «Cuctemar
«Anpoca»
Borets Finance

Borets Finance

MockoBckui
asponopT
[JomopenoBo
MockoBcKkui
asponopT
[Nomopenoso

EDC Finance
«EBpoxum»
«EBpoxum»
«EBPA3»
«EBPA3»
«EBPA3»
«EBPA3»
«EBPA3»
«EBPA3»
Global Ports

Global Ports

GTLK EUROPE
LTD
Holgrove
(«CeBepcTanby)
Abigrove
(«CeBepcTanby)

«KOKC»

«KOKC»

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

LB

HeT

na

HeT

HeT

aa

HeT

HeT

aa

HeT

aa

aa

aa

HEeT

HEeT

HEeT

HEeT

HEeT

HEeT

HEeT

HEeT

HEeT

HEeT

XS0783242877

XS0555493203

XS0974469206

XS1596115409

XS0995845566

XS1516324321

XS0918604496

XS0863583281

XS1495632298

XS0359381331

XS0618905219

XS0808638612

XS§1319822752

XS1405775377

XS1533915721

XS1319813769

XS1405775450

XS1449458915

XS0834475161

XS1403868398

XS1255387976

XS1600695974

105,2

103,0
101,9
100,9
107,1
104,5
106,9
1119
107,2
100,6
105,1
103,5
105,0
103,2
120,8
107,3

100,7

12

5,875

4,875
5,125
3,8
9,5
6,75
6,5
8,25
6,75
5,375
6,872
6,5

5,95

0,5
10,75

7,5
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ExxeHepenbHbIA MOHUTOPUHT
pbiHKa eBpooGnuraumm (2 mas 2017 r.)

3&
%,* OUHaM

Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro cekTopa
c peutuHrom BB+/B- (npogomxeHue)

ToproBbin Kog

o6nurauuu

METINR 20

METINR 24

NORDLI 18

OPRORU 21

PGILLN 20

PGILLN 22

PGILLN 23

RUALRU 22

RUALRU 23

SCFRU 17

SCFRU 23

TRUBRU 18

TRUBRU 20

URKARM 18

VIP 18

VIP 19

VIP 20

VIP 21

VIP 22

VIP 23N

VIP 23

PUHAM

OMUTEHT

«MeTannonHBecT»

«MeTannonHBecT»

Nordgold
«O1 Properties»
«[lMontoc»
«[lMontoc»
«[lMontoc»
«PYCAI»
«PYCAI»
«CoBkomdpnoT»
«CoBkomdpnoT»
«TMK»
«TMK»
«Ypankanumi»
VimpelCom
VimpelCom
VimpelCom
VimpelCom
VimpelCom
VimpelCom

VimpelCom

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

Jlom-
6apa.
CnuUcokK

Lub
na

HeT

na

HeT

na

HeT

HeT

HeT

HeT

na

HeT

aa

aa

aa

aa

HeT

HeT

aa

aa

HeT

aa

XS0918297382

XS1603335610

XS0923472814

XS1495585355

XS0922301717

XS1405766384

XS1533922933

XS1533921299

XS1577964965

XS0552679879

XS1433454243

XS0585211591

XS0911599701

XS0922883318

XS0361041808

XS0889401054

XS1400710999

XS0587031096

XS0643183220

XS1400710726

XS0889401724

106,4
100,0
103,7
101,9
106,3
100,6
102,2
100,4
100,0
101,8
103,4
103,7
106,6
100,9
106,7
103,8
106,5
113,4
113,3
109,7

106,5

JdoxoaHocTb
K norawie-

53

4,7

5,375
5,375
7,75
6,75
3,723
9,125
5,2
6,25

7,748

7,504
3

7,25

5,95

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaenbHbIA MOHUTOPUHI

R
pbliHKa eBpoobnuraumm (2 masa 2017 r.) ‘f?f"’ OUHam

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

6,0
VEBBNK 25
[ )
5,0
® ALFARU 257
SBERRU 23/
® VEBBNK 23
VEBBNK 22
d ® SBERRU 22N7
4 0 SBERRLL.22
® SBERRU 24/ ® ALFARU 22
%
VEBBNK 20
° °
[ )
SBERRU 19N SBERRU 21
® VTB20
3’0 ® GPBRU 19
ALFARU 18
[ )
RSHB 18N
o VEBBNK®gSBERRU 19
RSHB 17N
LN $ RsHB 18
VTB 18
VTB 18N
2,0
® VEBBNK 17
ALFARU 17N
[ J
1,0
0,0 T T T T T T T \
0,0 1,0 2,0 3,0 4,0 Niopauus, ne‘r’r'o 6,0 7,0 8,0

UcmoyHuk: Bloomberg
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ExxXeHepenbHbIA MOHUTOPUHT
pbliHKa eBpoobnuraumm (2 masa 2017 r.)

3&
%,* OUHaM

Poccuinckue eBpoobnuraumm 6aHKOBCKOro CeKTopa C peMTUHIOM He HUXe

BB

ToproBbin Kog

o6nurauuu

OMUTEHT

Jlom-
6apa.
CnuUcokK

LB

JdoxoaHocTb
K norawie-

ALFARU 17N

ALFARU 18

ALFARU 21

ALFARU 257

GPBRU 17

GPBRU 19

RSHB 17

RSHB 17N

RSHB 18

RSHB 18N

SBERRU 19

SBERRU 19

SBERRU 21

SBERRU 22

SBERRU 22N”

SBERRU 23*

SBERRU 247

VEBBNK 17

VEBBNK 18

VEBBNK 20

VEBBNK 22

VEBBNK 23

VEBBNK 25

PUHAM

«Anbda-6aHk»
«Anbda-6aHk»
«Anbda-6aHk»
«Anbda-6aHk»
«l asnpombBaHKk»

«l asnpombBaHKk»

«Poccernb-
X030aHK»
«Poccernb-
X030aHK»
«Poccernb-
X030aHK»
«Poccernb-
X030aHK»

CbepbaHk
CbepbaHk
CbepbaHk
CbepbaHk
CbepbaHk
CbepbaHk
CbepbaHk
«B3b»
«B3b»
«B3b»
«B3b»
«B3b»

«B3b»

www.finam.ru

Ct.He-
obecr.
Ct.He-
obecr.
Ct.He-
obecr.
Cy6-
opa.
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.
Cy6-
opa.
Cy6-
opa.
Cy6-
opa.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.
CT.He-
obecn.

na

HeT

na

HeT

na

na

na

na

na

na

aa

aa

aa

aa

HeT

HeT

HeT

aa

aa

aa

aa

aa

aa

XS0544362972

XS1324216768

XS0620695204

XS1135611652

XS0783291221

XS1040726587

XS0300998779

XS0796426228

XS0366630902

XS0955232854

XS0799357354

XS1043519567

XS0638572973

XS0743596040

XS0848530977

XS0935311240

XS1032750165

XS0559800122

XS0993162170

XS0524610812

XS0800817073

XS0993162683

XS0559915961

102,4
103,6
114,2
111,9
100,2
104,3
100,2
101,9
105,8
103,2
105,4
101,2
108,2
109,7
103,7
103,7
102,8
102,0
102,6
109,9
107,5
107,5

111,9

5,625
4,96
6,299
5,298
7,75
51
5,18
4,15
5,717
6,125
5,125
5,25
55
5,45
4,224
6,902
6,025
5,942

6,8

15


http://www.finam.ru/

ExxeHeaenbHbIA MOHUTOPUHI

&8
pbiHKa eBpoob6nurauum (2 maa 2017 r.) ’4;?" OUHam

Poccuinckue eBpoobnuraumm 6aHKOBCKOro CeKTopa C peMTUHIOM He HUXe
BB (npoaomxeHue)

Jlom- JoxogHocTb
ToproBbiN Kof, AMUTEHT 6apna. K noratue-
obnurauumn CMUCOK
Lub
CT.He-

VTB 18 «BTB» e na XS0365923977  104,8 2,3 6,875
VTB 18N «BTB» gge:';?. na XS0592794597  103,2 2,2 6,315

VTB 20 «BTB» gge:';?. na XS0548633659  110,4 3,3 6,551

VTB 35 «BTB» gge*éfl na XS0223715920  105,0 5,8 6,25

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaienbHbLIN MOHUTOPUHT R
pbIHKa eBpoobnuraumm (2 masa 2017 r.) ‘:’f ®UHaM

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
peuTtnHrom BB-/B- K pocCUMMCKON CyBEpPEHHON KPUBOM

18,0
® TRACAP 200

16,0

14,0

12,0

10,0

%

® CRBKMO (perp)
8,0
AKBARS 22% ®
NMOSRM 19N~ ® CRBKMO 274
HCFBRU 217 ®
o ® FCFIN 194 PROMBK 21NA @ ALFARU (perp)
6,0 o
NMOSRM 194 R
° ® g AKBBIN 19
AKBARS 18 © @ LROMBK 191 VTB 228
® STPETR19"
® CRBKMO 21
GPBRU 23 PROMK 19
40 AKBHC 18{‘ADDIII\IIF\ 1.g,|\|/\ NMOS®RM 19
’ . . ALFARU 194
HCRRRUSON @ sTPETE 18~ @ .
JIMOSRM 18 GPBRU 19/
STPETE 174
2,0 ° /
\J§178_BKMOSC 177
0,0 1,0 2,0 3,0 4,0 5,0 6,0

[iopauma, net

UcmouHuk: Bloomberg
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ExxXeHepenbHbIA MOHUTOPUHT
pbliHKa eBpoobnuraumm (2 masa 2017 r.)

3&
%,* OUHaM

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

ToproBbin Kog

obnurauumu

ALFARU 197

ALFARU
(perp)

AKBARS 18
AKBARS 227
AKBBIN 19
AKBHC 18"
BKMOSC 17
CRBKMO 18
CRBKMO 18N*
CRBKMO 21
CRBKMO 27

CRBKMO
(perp)

FCFIN 197
GPBRU 19"
GPBRU 237
HCFBRU 20"
HCFBRU 217
NMOSRM 18
NMOSRM 19

NMOSRM 197

NMOSRM
19N~

PUHAM

OMUTEHT

«Anbda-6aHk»

«Anbda-6aHk»

«AK BAPC»
«AK BAPC»

«BHBAHK»

«TuHbKOM D BaHK»

«BaHk MockBbI»

«KpeanTHbIn 6aHK

MockBbI»

«KpeanTHbIn 6aHK

MockBbI»

«KpeanTHbIn 6aHK

MockBbI»

«KpeanTHbIn 6aHK

MockBbI»

«KpeanTHbI 6aHK

MockBbI»

Credit Europe
Bank

«FasnpombBaHk»
«FasnpomBaHk»
Home credit

Home credit

«baHk «OTKpbI-
TmMe»
«baHk «OTKpbI-
TmMe»
«baHk «OTKpbI-
TMe»
«baHk «OTKpbI-
TMe»

www.finam.ru

Cy6-
opa.
Mn.
cyb-
opa.
Ct.He-
obecr.
Cy6-
opa.
Ct.He-
obecn.
Cy6-
opa.
Cy6-
opa.
Ct.He-
obecn.
Cy6-
opa.
Ct.He-
obecn.
Cy6-
opa.
Mn.
cy6-
opa.
Cy6-
opa.
Cy6-
opa.
Cy6-
opa.
Cy6-
opa.
Cy6-
OpEA.
CT.He-
obecn.
CT.He-
obecn.
Cy6-
opa.
Cy6-
opa.

Jlom-
6apa.

CMUCOK

LB

HeT

HeT

na

HeT

HeT

HeT

HeT

na

HeT

HeT

HeT

HeT

HeT

HeT

HeT

HeT

HeT

aa

HeT

HeT

HeT

ISIN

XS0832412505

XS1513741311

XS1272198265

XS0805131439

XS1379311761

XS0808636913

XS0299183250

XS0879105558

XS0924078453

XS1510534677

XS1589106910

XS1601094755

XS0854763355

XS0779213460

XS0975320879

XS0846652666

XS0981028177

XS0923110232

XS1503160571

XS0776121062

XS0940730228

109,2

106,2

103,0
101,5
105,3
110,8
100,1
103,6
107,5
104,2

101,4

100,1

104,9
107,6
105,2
105,7
107,8
103,7
99,8

108,5

107,9

JdoxoaHocTb
K norawie-

55
7,6
55
3,9
0,1
2,8
3,6
4,8

7,2

8,9

6,4
33
4,2
3,4
6,2
3,4
4,6
5,4

6,7

8,5
14
6,02
7,7
8,7
5,875

7,5

8,875

8,5
7,25
7,496
9,375
10,5
7,25
4,5
10

10
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ExxeHepenbHbIA MOHUTOPUHT £

pbliHKa eBpoobnuraumm (2 masa 2017 r.) ‘gf" OUHam

Poccuinnckue eBpoobnuraumm 6aHKOBCKOro cekropa ¢ peutuHrom BB-/B-
(npoaomxeHue)

Jlom- JoxogHocTb
6apg. K norawie-
OMUTEHT pA
obnurauumn CMNUCOK

LB

ToproBbin Kog

PROMBK 19 «[pomcBsabbaHk» gge'li HeT  XS1506500039  102,4 4,2 5,25
PROMBK 19"  «[pomcBa3b6aHk» Sgg_ HeT XS0851672435 1124 4,9 10,2
PROMBK 21N~  «[pomcesiab6aHk» Cgb‘;yf; HeT ~ XS1086084123 116,7 6,0 10,5
STPETE 177 «BaHK Cyo- HeT  XS0312572984 1013 1.8 7.63
Cankr-lMeTepbypr»  opa.
STPETE 18" «BaHK Cye- HeT  XS0848163456 110,4 3,7 11
Cankr-lMeTepbypr»  opa.
STPETE 197 «BatiK Cyo- HeT  XS0954673934 110,6 5.0 10,75
Cankr-lMeTepbypr»  opa.
TRACAP 20 “Tpagc"a”"”a”‘ Cyo- HeT  XS0311369978 824 17.0 10
aHK» opa.
VTB 17/ «BTB» Sgg‘ HeT  XS0299183250 100.1 01 6,02
VTB 224 EIIE ggg‘ HeT  XS0842078536  109,2 5.0 6.95

UcmouHuk: Bloomberg, K « DUHAM»
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ExxeHepenbHbIA MOHUTOPUHT
pbiHKa eBpooGnuraumm (2 mas 2017 r.)

&
%,* ®OUHaM

KapTa goxogHocTn 6eccpoyHbIX [OMNMapoBbIX 3anagHOeBpPOnernCcKUX eB-

poobnurauun ¢ KOMNO3UTHbIM PEUTUHIOM He HMXKe B-

8,0
RBS 8 12/29/49
7,5 °
DB 7 % 12/29/49
[ ]
7,0 SOCGEN 7% 12/29/49
o ®SOCGEN 8 12/29/49
RBS 8 % 12/29/49 ACAFP7%12/29/49  ACAFP 8 % 12/29/49
RBS 7 % 12/29/49 * ) .
DB 6 % 05%29/49
65 P29/
i .
SOCGEN 6 10/27/49 BNP 7 % 12/29/49
e ©® STANLN 6% 12/29/49
1,
LLOXRE Dfe%/ 193810 o
60 BACR 6 % 06/29/49 . ® UBS6%12/29/49
’ ° STANLN 7 % 12/29748> 12 12723743
[ ]
% HSBC 6 % 12/29/49
HSBC 6 % 12/29/49 ®
€S 7% 12/29/49
ACAFP 6 % 09/29/49 °
5’5 ® 9 CS. 6 1‘. 12/20/40
INTNED 6 12/29/49 EDF 5% 12/29/49 ® ® N®ASS 6 % 12/29/49
. UBS 7 12/29/49
® EDF 5% 01/29/49
UBS 6 % 12/29/49
50 BNP 7 % 1%/29/49)BS 7 % 12/29/49
® NDASS 5 % 12/29/49
HSBC 5 % 12/29/49
R SHBASS 5 % 12/29/49
® SWEDAS)}
NDASS 5 % 09/29/%9 PBE 200
WBS 7 % 12/29/49 .
4,5
® SOCGEN 8 % 09/29/49
BACR 8 % 12/29/49
[ )
4,0 T T T T T T 1
0,0 1,0 2,0 3,0 flopauus, ner 4,0 5,0 6,0 7,0
UcmouHuk: Bloomberg
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ExxeHeaenbHbIA MOHUTOPUHI

&
&
pbliHKa eBpoobnuraumm (2 masa 2017 r.) 4{3‘, ®UHaMm

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

ToproBbIN Koa Kowmno-
opﬁnurauuu AMuTeHT 3UTHBIN ISIN
PenTUHr
AXASA 6.379 Mn.cy
12/29/49 AXA Gopa, BBB  USFO609NAQ19  110,5 4,7 6,379
BACR 8 V4 Mn.cy
12/29/49 Barclays e BB- US06738EAA38  106,5 8,1 8,25
BACR 6 %4 Mn.cy
06/29/49 Barclays ol BB- US06738EAB11  101,5 6,8 6,625
BACR 6.278 Mn.cy
12/29/49 Barclays Bank S, BB US06738C8284  108,6 4,2 6,278
BACR 7.434 Mn.cy
09/29/49 Barclays Bank G BB+ XS0322792010  102,3 4,3 7,434
BACR 6.86 Mn.cy
09/29/49 Barclays Bank e BB+ XS0155141830  114,8 4,3 6,86
BNP 7 % . Mn.cy
12/29/49 BNP Paribas Gopa, BB+ USF1R15XK367  105,9 6,7 7,375
BNP 7 % . Mn.cy
12/29/49 BNP Paribas Gopa, BB+ USF1R15XK441  108,8 75 7,625
BNP 7.195 . Mn.cy
06/29/49 BNP Paribas ¢ BBB-  USFI058YHX97 1116 48  7.195
ACAFP 6 % Lo Mn.cy
09/29/49 Credit Agricole e BB+ USF22797YK86  102,5 6,5 6,625
ACAFP 7 % Lo Mn.cy
12/29/49 Credit Agricole 6opn. BB+ USF22797RT78  106,6 6,8 7,875
ACAFP 8 % Lo Mn.cy
12/29/49 Credit Agricole G BB+ USF2R125CD54  109,8 7.4 8,125
CS7 V120049 ~ CreditSuisse  Mncy  pp yqn989304589 1104 6,2 7.5
Group 6opa.
CS6 V1202049 ~ CreditSuisse  Mncy pp yoi076057700 1034 55 6,25
Group 6opa.
DB 7 % 12/29/49  Deutsche Bank 'gg")zy B+ US251525AN16  101,3 7.1 7,5
DB 6 % 05/29/49  Deutsche Bank ’f\i/lgb;y B+ XS1071551474 97,4 6,5 6,25
EDF 5 % Electricite de Mn.cy
12/29/49 France Gopa, BB+ USF2893TAM83 99,5 54 5,625
EDF 5 Y4 Electricite de Mn.cy
01/29/49 France Gopa, BB+ USF2893TAF33  100,0 5,8 5,25
OVHAM www.finam.ru 21
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ExXXeHepenbHbIA MOHUTOPUHI

&
&
pbliHKa eBpoobnuraumm (2 masa 2017 r.) ‘:‘%’ ®UHaMm

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

ToproBbIn Koa 3 Komno:
obnurauumn MUEEHE i S
PEenTUHr
S one’  HSBC Holdings 'g";;ﬂ}’ BBB-  US404280BC26 1085 68 6,875
S one’  HSBC Holdings 'g";;ﬂ}’ BBB-  US404280AT69 1040 61 6375
S one’  HSBC Holdings 'g";;ﬂ}’ BBB-  US404280AS86 1028 57 6,375
S one’  HSBC Holdings 'g";;ﬂ’_’ BBB-  US404280AR04 1023 55 5625
H31|32</32$?4$76 Hsgli;ﬁgita' 'g";;ﬂ‘_’ BBB  USG4637HAB45 1537 53 10,176
e ING Groep NV 'g'g;ﬂ’_’ BB+  US456837AF06 1022 63 6,5
s ING Groep NV 'g'g;ﬂ’_’ BB+  US456837AE31  101,8 62 6
LL&\/%%Z Ve L'Oydérsfgking 'g";;ﬂ’_’ BB US539439AG42  108,1 6,5 75
O e’ Lioyds Bank 'g";;ﬂ’_’ BB+  XS0474660676 1363 9.2 12
LL%\{/E;;‘%GW L'Oydérgfgking ’%"gﬁ BB US539430AE93  110,1 45 6,657
LL%IZ§/2-9413 L'Oydérgfgking ’%"gﬁ BB USGS5533WAA56  109,0 43 6,413
N?Q‘E'S, fg% Nordea Bank 'gt?b?-l BBB  XS1202090947  101,2 5.1 5,25
N " Nordea Bank 'g'gﬁ BBB  US65557DAL55 1033 54 6125
N o Nordea Bank 'gt?b?-l BBB+  US65557DAM39 1021 54 5,5
ng?zg'/iés RBTSr L?S":‘ﬁ’lita' 'g'c’:b?_’ B+ US74927PAA75  110,2 4,4 6,425
nggfj:g Roéii)ﬁ::g of ’%";F-)ZY B+ US780097BB64  107,3 8,6 8,625
F1<|23/§97/41g2 Roéi'oﬁ::'g of '(\5/';;?_/ B+ US780099CJ48  102,8 7.5 75
RBS 812/20/49 ~ ROY2l Bankol '(\5/';;?_/ B+  US780099CK11 1032 7.6 8
RO%?ZQ/%S Sig%i'niag'r‘oﬂg '(\5/';;?_/ BB US780097AH44  119,3 4,7 7,648
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BeccpouHbie gonnapoBble eBpoobnurauum ot 3anagHoeBpONnenckux 3a-
€MLMKOB C KOMNO3UTHbLIM PEUTUHIOM He HMUXe B- u ¢ OXOQHOCTBLIO He
Huxe 4% (npoaosmkeHue)

o Komno-
ToproBbin koA,

OMUTEHT 3UTHbIN ISIN

oonurauum >
pPenTUHr

SANTAN 2 Santander Finance  Mn.cy

et erit Gon. BB XS0418134317 574 35 2
oMo Samag‘;epri Fanee 'g"c’:")‘g BB XS0418133426 57,3 35 2
oMo Banco Santander '\6"&‘2_’ BB XS0418031778 66,6 3.0 2

SO&%’;’AS 7 Societe Generale I\GA:;;ZY BB XS0867614595  106,1 7,9 8,25
S g Societe Generale I\GA:;;ZY BB  USF8586CXG25 958 6,3 6
SO e Societe Generale '\6";')?_’ BB  USF8586CRW49 1050 69 7,875
S o Societe Generale I\GA:;;ZY BB USF43628B413 1067 7.4 8
STAO';'/LZE /4719014 g;grr‘tdeer‘gé '\6";')?_' BB+  US853254AC43 1110 4,8 7,014
Mehvbnes Standard I\GA:;SZY BB  USGB84228CE61 1005 67 6,5
S s Standard "6";[')?_’ BB  USG84228CQ91 1068 7.5 7,5

1
LT | e "6"&?_’ BBB  XS1194054166 1020 52 5,25
svlszlggA/ 4591/2 Swedbank "6";[')?_’ BBB XS1190655776 1022 5,6 5,5
25297/ 41{5’ UBS Group "6";[')?_’ BB+  CH0331455318 1078 7.1 7,125
2529? 47{5’ UBS Group "6";[')?_’ BB+ CH0317921697  106,2 6,9 6,875
55297/ 41{; UBS Group 'gg‘ﬁ BB+ CH0271428317  106,4 6,9 7,125
Lljgggé 47{; UBS Group '(‘5";')?_’ BB+ CH0286864027 1054 6,3 6,875
UBS 7 12/29/49 UBS Group 'g"c‘:")‘;’_’ BB+ CH0271428333  109,8 6,3 7
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KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMMHUPOBAHHbLIX B €BPO, C KOMMO3UTHbIM PEUTUHIOM He HUXKe B-

7,0
6,5
6 0 ISPIM.7.12/29/49
[ )
%
5,5
BBVASM 6 % 12/29/49 ®
® UCGIM 9 % 07/29/49
® DB605/31/49
/31/ ® USIMIT 5 % 06/30/49
5,0 ® BBVASM 87% 12/29/49
BACR 8 12/15/49 ®
® SOCGEN 6 % 04/07/49
BACR 6 % 12/29/49 ® ACAFP 6 % 04/29/49
45 s
EDF 5% 01/29/49 ®
BNP 6 % 12/29/49
o e HSBCS%12/29/49 A®SGEN 4.596 11/30/49
® BKIR 7 % 12/29/49 ® EDF501/22/49
® COFP 4.87 01/31/49 ® HSBC612/29/49
o o NYKRE 6% 12/29/a9® DANBNK 5% 10/29/49
0,0 1,0 2,0 3,0 4,0 5,0 6,0 7,0 8,0
[iopaumsa, net
UcmouHuk: Bloomberg
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Beccpo4Hble eBpooOGnUraumm ot 3anagHoeBpPOnNencKnX 3aeMLnKoB, HO-
MMWHUPOBaHHbIE B €BPO, C KOMMO3UTHLIM PEUTUHIOM He HUXe B- n ¢ go-
XOAHOCTbLI0 He HUXe 4%

T o Komno-
OperBbM xon OMUTEHT 3UTHBbIN
oonuvrauvmn pel?ITMHF
ABNANV 5 % Mn.cy
12/29/49 ABN AMRO Bank 6opa. BB XS1278718686 106,3 53 5,75
ACAFP 6 V2 . . Mn.cy
04/29/49 Credit Agricole 6opa. BB+ XS1055037177 107,3 52 6,5
ASSGEN 4.596 —_— Mn.cy
11/30/49 Generali Finance 6opa. BBB- XS1140860534 102,2 4,2 4,596
BACR 6 V2 Mn.cy
12/29/49 Barclays Gopa. BB- XS1068574828 104,5 59 6,5
BACR 8 12/15/49 Barclays 'g"gbcﬂy BB- XS1002801758  110,6 6,5 8
BBVASM 6 % Banco Bilbao Mn.cy
12/29/49 Vizcaya Argentaria  6opg. = ASElElEeeys AU 8 i
BBVASM 8 7 Banco Bilbao Mn.cy
12/29/49 Vizcaya Argentaria  6opga. 22 SRR B £l S
BKIR 7 %% Mn.cy
12/29/49 Bank of Ireland Gopa. B+ XS1248345461 109,3 6,6 7,375
BNP 6 % . Mn.cy
12/29/49 BNP Paribas 6opa. BB+ XS1247508903 108,7 51 6,125
COFP 4.87 Casino Guichard Mn.cy
01/31/49 Perrachon 6opa. BB- FR0011606169 99,5 41 4,87
DANBNK 5 %4 Mn.cy
10/31/49 Danske Bank 6opa. BB+ XS§1044578273 106,0 4.8 5,75
DANBNK 5 7 Mn.cy
10/29/49 Danske Bank 6opa. BB+ XS1190987427 108,1 5,3 5,875
DB 605/31/49  Deutsche Bank '\6"&?’ B+  DEOOODB7XHP3 984 5,2 6
Deutsche Bank Mr.c
DB 8 05/29/49 Contingent Capital 6 Y BB- DEOOOAOTU305 106,0 7,5 8
OpA.
Trust IV
EDF 5 01/22/49 Elecrrictede  Mncy g, rpoo11607028 1034 4.2 5
France oopa.
EDF 5 % Electricite de Mn.cy
01/29/49 France 6opn. BB+ FR0011401751 106,6 4.6 5,375
HSBC 5 V4 . Mn.cy
12/29/49 HSBC Holdings 6opA. BBB- XS1111123987 104,9 4,5 5,25
HSBC 6 12/29/49  HSBC Holdings %”CT;;ZV BBB-  XS1298431104 110,6 51 6
ISPIM 7 12/29/49  Intesa Sanpaolo 'g"gbcﬂy B+ XS1346815787  103,4 6,8 7

OVHAM www.finam.ru 25


http://www.finam.ru/

ExxeHeaenbHbIA MOHUTOPUHI

pbiHKa eBpooGnuraumm (2 mas 2017 r.)

&
%,* ®OUHaM

BeccpouHble eBpooGnuraumum ot 3anagHoeBpPoONencKnX 3aeMLmKoB, HO-
MWHUPOBaHHbLbIE B €BPO, C KOMNO3UTHbLIM PENTUHIOM He HUXe B- u ¢ go-

XOAHOCTbIO HEe HMXe 4% (npoaonxeHue)

ToproBbi Kog

obnurauumu

AMUTEHT

KBCBB 5 %
03/29/49
LLOYDS 6 %
06/27/49
NYKRE 6 74
12/29/49
OMVAV 6 74
12/29/49
RABOBK 6 %
12/29/49
RABOBK 5 2
01/22/49
RBS 5 %2
11/29/49
RBS 5 %4
06/29/49
SANTAN 2
03/18/49
SANTAN 2
03/18/49
SOCGEN 7.715
07/29/49
SOCGEN 6 %
04/07/49
SOLBBB 5.869
12/29/49
TELEFO 5 7
03/31/49
UBS 5 %
12/29/49
UCGIM 9 %
07/29/49

UCGIM 8 s
12/29/49

USIMIT 5 %
06/30/49

PUHAM

KBC Group

Lloyds Banking
Group

Nykredit Realkredit

oMV

Cooperatieve
Rabobank
Cooperatieve
Rabobank
Royal Bank of
Scotland
Royal Bank of
Scotland Group
Santander Finance
Capital
Santander Finance
Capital

Societe Generale
Societe Generale
Solvay Finance
Telefonica Europe
UBS Group

UniCredit

UniCredit
International Bank
Luxembourg

UnipolSai

www.finam.ru

Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
6opa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopa.
Mn.cy
oopg.
Mn.cy
oopg.
Mn.cy
oopg.
Mn.cy
oopg.

Mn.cy
oopg.

Mn.cy
oopg.

BB

BB

BB+

BBB-

BBB-

BBB-

B+

B+

BB

BB

BB

BB

BB

BB

BB+

B+

B+

NR

BE0002463389

XS1043545059

XS1195632911

XS1294343337

XS1400626690

XS1171914515

XS0205935470

DEOOOAOEGC37

XS0418135041

XS0418134663

XS0373447969

XS0867620725

XS1323897725

XS1050461034

CHO0271428309

XS0527624059

XS0470937243

XS1078235733

103,1
107,0
107,1
116,5
111,0
105,9
99,8

98,8

58,3

58,3

110,2
107,5
114,9
1123
109,5

111,8

110,4

99,8

4,9
53
5,8
5,6
6,2
5,2
55
53
3,4
3,4
3,2
55
4,8
4,7
51

6,9

6,1

5,2

26

5,25

7,715
6,75
5,869
5,875
5,75

9,375

8,125

5,75
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KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMWHUPOBAHHbIX B OpUTAHCKNX (PyHTaX, C KOMMNO3UTHbLIM PEUTUHIOM
He HuXe B-

8,0
7,5 CYBGLN 812/29/49
°
7,0
6,5
® BACR7 7% 12/29/49
%
6,0
DB 7 % 05/30/49
® BACR706/15/49 ® SANUK 7 % 12/29/49 [ ® LLOYDS 7 % 12/29/49
5,5 NWIDE 7.859 03/29/49
® LLOYDS7%12/29/49 o gpfg12/29/49 .
® EDF57%07/22/49
® LLOYDS 8% 06/29/49 . 20 ns jocsa
5,0 tHEOYDS13-01/29/49—=
® NWIDE 6 % 12/29/49
®ANUK 7 % 09/29/49
® RBS7.387 12/29/49; 4,6
® LLOYDS 7 12/29/49
BACR 9 11/29/49
4,5 ° SANUN7.US7 UO/’ 7/"0‘7
° LLOYDS 7.881 12/29/49
°
® BACR9 10/29/49
CLMD 7% 11/29/49 /29/ ® LLOYDS 7.281 05/29/49
°
® STANLN 7 % 10/29/49
UCGIM 8.5925 12/29/49 TELEFO 6 % 11/29/49 ® AXASA 5.453 11/29/49
.
4,0 o . . . . . T T T )
0,0 1,0 2,0 3,0 4,0 6,0 7,0 8,0 9,0 10,0

,ﬂ,lOpa%(VOIﬂ, net

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

ToproBAKOn | g | PRTEM | BN gy
PEenTUHr
ACOAiI/:;g/74389 Credit Agricole Mgbcg’_cs' BB+  FR0O010575654 1116 38 7,589
Af&;g /291/8 Credit Agricole Mgbcg.@ BB+  FR0010814418 113,4 6,0 8,125
Ao AXA Mgg@ BBB  XS1134541561 1098 48 5453
e MS;,Zy_ﬁ' BBB-  XS0257010206 103,6 3,6 6,269
D o Barclays Mgb‘g’_@ BB-  XS1274156097 1067 67 7,875
BACR 7 06/15/49 Barclays Mgb‘g’_@ BB-  XS1068561098 1023 5.9 7
B o Barclays Bank Mgb‘g’_@ BB+  XS0248675364 934 43 53304
BACR 6 07/29/49  Barclays Bank Mgb‘g’_@ BB+  XS0150052388 983 3,2 6
BACR 9 10/29/49  Barclays Bank Mgb‘z’_@ BB+  GB0000870369 1260 7,1 9
BACR 9 11/29/49 Barclays Bank Mgggﬁ' BB+ XS0046132014 1249 7,2 9
L Clerical Medical Mgbcg’_ﬁ' BBB+ XS0103961743 1053 42 7,375
Cle'i’ngb"l\'gg CYBG Mgb‘g’_ﬁ' B+  XS1346644799 99,4 7.4 8
DB 7 % 05/30/49  Deutsche Bank Mgbcg’_ﬁ' B+  XS1071551391 100,1 59 7,125
EDF 6 12/29/49 E'egg‘r’\iéz B Mgb‘g’_ﬁ' BB+ FRO011401728 1024 54 6
O e Flectritte de Mgb‘g’_ﬁ' BB+  FRO011700293 984 51 5875
LL&T%?‘@ % L'oydérgfgking Mgb‘g’_ﬁ' BB  XS1043552261 1151 59 7,875
BTN L'oy‘g‘rffgking Mggﬁ' BB  XS1043550307 1049 57 7
O o %‘:g)‘itg‘; Eﬁﬁg%”gd Mggﬁ' BB+  XS0109139344 1153 45 7,754
RV L'Oydgrgfgki”g Mggﬁ' BB  XS1043552188 1115 57 7,625
"'6?/28233 Lloyds Bank Mggﬁ' BB+  XS0408620721 1849 7.2 13
L"?g/'gg’/ig 7 Cgﬁgﬁgg;rgr& M:F')‘;Ytﬁ BBB- GB0001905362 1935 61 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)

ToproBbii Kog Kowmno-
P OMUTEHT 3UTHbIN ISIN
o6nurauuu o
PeuTUHr
LLOYDS 8 % Mn.cy
06/29/49 Bank of Scotland 6opa. BBB- GB0000395102 120,0 7,3 8,75
LLOYDS 9 % Mn.cy
03/29/49 Bank of Scotland 6opa. BBB- GB0005242879 156,8 6,0 9,375
LLOYDS 7.881 HBOS Sterling Mn.cy
12/29/49 Finance Jersey 6opa. BB+ GB0058327924 137,3 4.6 7,881
LLOYDS 7.281 Mn.cy
05/29/49 Bank of Scotland 6opa. BBB XS0125686229 122,6 45 7,281
NWIDE 6 7 Nationwide Mn.cy
12/29/49 Building Society 60pA. BB+ XS1043181269 103,9 5,6 6,875
NWIDE 7.859 Nationwide Mn.cy
03/29/49 Building Society 6opa. BBB- GB0001777886 117,7 5,4 7,859
RABOBK 6.91 Cooperatieve Mn.cy )
06/29/49 Rabobank 6opa. BBB XS0368541032 125,0 4.4 6,91
RBS 5% 06/20/49 ~ RoyalBankof — Mncy — pp yohi38939854 1036 4,0 5,625
Scotland 6opa.
RBS 5% 00/20/49 ~ RoyalBankof — Mncy — pp yonisa1a4132 1012 3,4 5,625
Scotland 6opa.
RBS 11 % National Mn.cy
12/29/49 Westminster Bank  6opga. 255 CAUIIEZIZES | e ol S
RBS 7.387 Royal Bank of Mn.cy
12/29/49 Scotland Group 6opa. BB XS0121856859 101,2 7,3 7,387
RBS 11 % National Mn.cy
12/29/49 Westminster Bank  6opga. 255 Aorlmilone | Leee e S
RWE 7 03/29/49 RWE "6"&? BB XS0652913988  106,0 5,7 7
SANUK 7 % Santander UK Mn.cy
12/29/49 Group Holdings 6opa. BB- XS1244538523 106,6 6,2 7,375
SANUK 10.062 Mn.cy 10,062
10/29/49 Santander UK 6opa. BBB XS0060837068 155,7 6,5 5
SANUK 7.037 Mr.cy
08/29/49 Santander UK 6opa. BB+ XS0124569566 116,1 4.4 7,037
SANUK 7 % Mn.cy
09/29/49 Santander UK 6opn. BBB- XS0117973429 113,4 4.8 7,125
SLLN 6 % . Mn.cy
07/29/49 Standard Life 6opa. A- XS0151267878 116,9 3,8 6,75
STANLN 7 % Standard Mn.cy
10/29/49 Chartered Bank 6opn. BBB- XS0119816402 115,2 4,3 7,75
TELEFO 6 % : Mn.cy
11/29/49 Telefonica Europe 6opa. BB XS0997326441  108,8 50 6,75
UniCredit
UCGIM8.5925 | omational Bank ~ MI-6Y B+ XS0372556299  105,1 42 85925
12/29/49 oopa.
Luxembourg
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YnpaBneHue TpenauHra

Cepren CocyHoOB,
pykoBoauTenb

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

OTaen Knaccu4eckoro pblHKa

Bacunun KoHoBanos,
pykoBOAUTENb

(+7 495) 796 93 88, nob. 27-44
konovalov@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 U He MOryT paccMaTpyBaTbCs HU Kak NpurnalleHune unu nobyxaeHue caenatb oepTy, HU Kak npocbba KynuTb unv npoaatb
LeHHble Bymaru/gpyrne rMHaHCOBbIE MHCTPYMEHTbI MO0 OCYLLIECTBUTL KaKyk-nMb0 NHYI0 MHBECTULIMOHHYIO AeATenbHOCTb. [NpeacTaBneHHas
MHOPMaLMs NOArOTOBINEHA HA OCHOBE UCTOYHMKOB MHpopMaLMoHHON cuctemsl Bloomberg, PTC u LIB P®, koTopble, MO MHEHMWIO aBTOPOB
[aHHOro aHanuTu4eckoro o63opa, SABNSOTCA HaAEXHBIMU, HO NPU 3TOM OTPaXKaeT UCKIIOYUTENBHO MHEHWE aBTOPOB OTHOCUTENBHO aHanu3u-
pyeMbix 06beKToB. HecMoTps Ha To, YTO HacToSLLMIA 0630p GblN COCTaBMNEH C MakCUMarbHO BO3MOXHOW TLATENbHOCTBIO, HU €ro aBTopbl, HU
AO «®PNHAM» He 3asBNSIOT U HE rapaHTUPYIOT HY NPSIMO, HN KOCBEHHO €ro TOYHOCTb M NONHOTY. Jltobas nHdopmauus n nobble cyXaeHus,
npuBefeHHbIe B JaHHOM MaTepuane, SBnsTC CY)XAEHUEM Ha MOMEHT NybnuvkaumMm HacTosILLEro aHanuTu4eckoro o63opa u MoryT BbiTb 13-
MeHeHbl 6e3 npeaynpexaenusa. Hn AO «PUHAM», HM ero COTPYAHWKM He HEeCYT OTBETCTBEHHOCTU 3a Kakve-nmbo notepu, BO3HWKLIKE B pe-
3ynbTaTe MCNonb30BaHNsa HacTosLLEero Matepyana nmbo B Kakon-nmbo Apyron cBa3u ¢ HUM. KonnpoBaHue, BOCMPOU3BOACTBO W/UMK pacnpo-
CTpaHEeHWe HaCTOosILLEro MaTepumana YacTU4HO U NONHOCTLI0 6e3 nucbMeHHoro paspetueHust AO « DVIHAM» kaTeropuyecky 3anpeLyeHo.
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