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O630p POCCUNCKOro pblHKA

HecmoTps Ha No3nTmMB, CBA3aHHbLIM C NMOKa OTCYTCTBMEM CaHKUWW, POCCUNCKUN CYyBEpPEHHbIN eB-
pOBOHO0BLIN CerMeHT Bbin BbIHYXAEH y4eCTb Ha MNPOLUMON Heaene HeyaepXumbli pocT 4OXO4HO-
CTN 6a30BbIX aKTMBOB U HUCXOASLLYIO LIEHOBYH ANHAMUKY Ha HE(PTAHOM pbiHKe. Tak, JOXOAHOCTb
UST-10 npeBbicuna otmeTky 2,8%, a HedpTb BCe ganblue oTkaTbiBaeTcs oT otMeTkun 70 gonn./6app.
mapku Brent. Bnpoyem, LieHoBble noTepn Bbinvn MMHMMAarbHbBI: MO UTOraM Heaenu cyBepeHHas 4or-
naposasi NpakTU4eckn He TPoHynach ¢ MecTa.

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

LleHoBOe aBmXeHMe B KOPNopaTMBHOM CEerMeHTe 6bino MUHUMarnbHbeiM. OTMETUM yaopoXXaHue ca-
MbIX JanbHUX BbinyckoB «Fasnpomax». BocctaHaBnuean no3mumm n «BeyHbli» 6oHg BTB, noctpa-
AaBLUMA B XOo4e pacnpodax B KoHue npowsoro roga. O nnaHax pasmecTtuTb HOBble €BPOOOHAbI
06bsBmnn MKB n MockoBckui asaponopTt [lomoaenoBso.

Jlnpepbl LeHoBoOro pocrta (26 sHBaps — 2 cheBpansa 2018 r.)

N3M. LeHbl [doxogHocTb

B PaHr Owopa- °
blMYCK 3a nepuvoa, K noraweHuio Kyn0|-|, %o
BbinnaTt uua, net
n. n. (odbepTe), %
«la3npom»
(norawehve 16.08.2037) ~ CT-Heobecned.  125,7 1.4 52 11,4 7,288
«a3npom»
(28.04.2034) Ct.Heobecneu. 138,3 1,1 51 10,0 8,625
BTB
(nepn.) Cy6opauH. 112,0 0,7 6,6 4,0 9,5
MKB
(nepn.) Mn. cy6opa. 93,9 0,6 10,5 38 8,875
el Crt.Heobecneu. 109,1 0,5 4,2 5,0 5,942

(21.11.2023)
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Jlnpepbl LeHoBOro cHMxeHusA (26 aHBapa — 2 cheBpans 2018 r.)

N3M. LeHBbI [doxogHocTb

Bbinyck BI':?:_I;T 3a nepuon, | K moraweHuro ﬂ:'j_:T KynoH, %
n. n. (ocpepTe), % uns,
(noraS;HZI:g?nagSZOZl) OISR 7o -8,0 16,9 3,0 8,25
<((C2(;B§£(;'|:2111I3)) CT1.Heobecneu. 153,4 -2,0 -12,4 32 05
(18 oTs|a< Eozo) CybopanH. 70,9 -0,9 26,0 2,2 10
( 1«5P8362M:2»3) Ct.Heobecneu. 106,7 -0,8 3,6 4.9 4,875
«Poccusa» Ct.Heobecneu. 172,1 -0,5 4.1 7.0 12,75

(24.06.2028)
UcmouyHuk: Bloomberg, K « DUHAM»

YpoBeHb KpeanTHOro pucka Ha Bbinyck "Poccua CDS 5Y" npogosmkmnn CHMXaTbCs, NOTUXOHbKY Noa-
Bupasicb k ABy3HAYHbIM 3Ha4YeHNAM. CTOMMOCTb CTPaxoBKM OT AedhonTa Ang poCCUNCKMX Kopnopa-
TMBHbIX 3MUTEHTOB HE NMoKasarna BblPaXXeHHOW ANHAMMKMN.

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

UHeecmopsbl, no-eudumomy, npudepkuearomcsi MHeHUsi, Ymo Oaxe ecnu CLUA u eee-
dym o2paHuUYeHuUsi Ha UHeecmuuyuu e pocculickuli 20cAoJsi2, HOMUHUPOBaHHbIe 8 doJia-
pax 6ymazu (eepob60HObI) oM 3amozo npakmu4ecku He nocmpadarom. Bnpoyem, Havyano
Hedenu obewaem ebi0ambCcs 80J/1aMusIbHbIM, €CJIU UHOPMaYUsi MO CaHKYUsIM cmaHem
ny6nu4Hodl.
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MHBecTULMOHHbIE naeu (poccnmckue eBpooboHAbI)

ToproBbii HELTTT? [doxogHocTb
P PaHr (Moody’s | Owopauums, 2
Kona ISIN K noraweHuro
oBnuraLmm BbIinnat IS&P/ ner (odbepTe), %
. Fitch) pTe), %
5,3

GTLKOA 24  XS1577961516 gge';ﬁ Ba3/-/BB , 101,3 4,9 5,125

AreHTcTBO Moody's NOBbICUNO NPOrHO3 MO penTuHry «focyaapcTBeHHOW TPaHCMOPTHOM JNIU3UH-
roBoun komnaHum» ('TJIK) co «cTabmnbHOro» 4o «NO3NTUBHOIOY», MOATBEPANB PEUTUMHI HA YPOBHE
Ba3. Takke 6bin noaTBEPXAEH PENUTUHT CTapLUEro Jorira KomnaHum (y KomnaHum aBa 40rnapoBbIX
eBpoboHaa ¢ noraweHuamu B 2021 n 2024 rr.) Ha ypoBHe Ba3. AreHTcTBO Fitch gepxuTt no amu-
TEHTY W ero gonnapoBbiM obsi3aTenbcTBam penTmHr BB.

Mbl oTMeyaeMm, 4To Bbinyck ['TJIK ¢ noraweHnem B 2024 r. aBNAeTCA OAHOW U3 HEMHOIMX anbTep-
HaTUB cpeaun «aanbHUXx» Gymar OT pOCCUNCKUX AMUTEHTOB C PENTUHIFAMM YyTb HUXKE CYBEPEHHOTO.

KapTa pbiHka eBpO6GOHAOB OT SMUTEHTOB
Hedh)MHaHCOBOro cekTopa ¢ peMtTuHramm BB/B+
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UcmouHuk: Bloomberg, K « DUUHAM»
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MHBecTULMOHHbIE ngen (MHoCTpaHHble eBPO6OoHAbI)

o PenTuHr
ToproBbiu . JdoxogHocTb

(Moody’s
Kopg ISIN K NOraweHuro
obnuraumu (S&H (ocbepTe), %
o Fitch) pTe), 7o

MOS 4.05 CT. He- Baa3/BBB-

11/15/27 US61945CAG87 oBecn. /BBB- 7,9 98,2 4,3 (4,3) 4,05

B cermeHTe eBpo6OHAOB OT 3apyOeXHbIX SMUTEHTOB C MHBECTULMOHHBIM PENTUHIOM OOpaTUM BHU-
MaHue Ha BbiNyck amepukaHckon The Mosaic Company c noraweHuem B 2027 r. EBpo6oHa 06b-
emom 0,7 mnpg 4onn. pasMmeLleH CpaBHUTENBHO HeaaBHO — B HOs16pe 2017 r. [lo norawieHnsa no
BbINYCKY NpeayCMOTPEH OAMH KOMM-ONUUOH 3a Tpu Mecsua Ao noraweHnsd. MrmHumanbsHbIn NOT no
BGymare coctaBnseT 2 TbiC. 4OM/.

The Mosaic Company npon3BoauT 1 NOCTaBNAET CENbCKOXO3AMCTBEHHbIE NUTaTEeSbHbIE BELLECTBa
ans pepmepckmx xo3ancte B CesepHon Amepuke n apyrnx permoHoB. OCHOBHbIE NPOOYKTbl KOM-
NaHWK: KOHLEHTpUpoBaHHble doocaTthbl M NoTaLl, Mo NPOM3BOACTBY KOTOpbIX The Mosaic Company
3aHMMaeT nugupyowyto nosnunio B CesepHon Amepuke. MNMpoaykums peanuayetcsa B 40 cTpaHax.
B kopnopauumn 3aHATO 8,7 ThiC. YENOBEK.

Mo coctosiHnio Ha 30.10.2017 r. Bbipy4yka n EBITDA amuTeHTa cocTtaBuimn, COOTBETCTBEHHO, 7,2 U

1,1 mnpg aonn., ymctasa npmbbinb 6bina 3adumkcnpoBaHa Ha ypoBHe 336 MIH Aonn. AKuumn komna-
Hun ToprytoTca Ha NYSE ¢ TekyLlen pblHOYHOW Kanutanusaunen 9,4 mnpg oonn.

OVHAM www.finam.ru 4


http://www.finam.ru/

ExxeHepenbHbIA MOHUTOPUHT 4
pbiHka eBpoo6nuraumn (5 cheBpans 2018 r.)

o

dOUHam

S

ToproBbii HELTTT? JdoxoaHocTb
; (Moody’s | [Oropa- A
koA K noraweHmio
o6nurauum IS&P/ RAEICH (othepTe), % %
2 Fitch) pTe), 7o
RGCARE 8 le
osio1/zz  USUTSBBLAB3T ok BLBS 35 1051  7,1(86) 8,25

B cermeHTe MHOCTpaHHbIX Bymar ¢ NOBbILWEHHOW AOXO4HOCTbIO 06paTM BHMMaHWe Ha eBpoboHA
amepukaHckon Regionalcare Hospital PR ¢ norawenuem B 2023 r. Boinyck o6bemom 800 MnH
ponn. pasvelleH B anpene 2016 r. [No 6ymare npeaycMoTpeHo 4 KOnma-OnuuoHOB, 4OXOAHOCTb K
Gnwkanwemy n3 Hux (01.05.2019 r. no ueHe 106,188%) coctasnsaet 8,6%. Kpome ToOro, oo
01.05.2019 r. aMMTeHT nmeeT Npaso BbikynuTb A0 40% Bbinycka no ueHe 108,25% 3a cyeT cpeacTs,
npuBneyeHHbix oT SPO. OTmeTuM Bbicokui (8,25%) kynoH no RGCARE 8 4 05/01/23.

Regionalcare Hospital PR — amepukaHckasa komnaHust B obnactu 3gpaBooxpaHeHuns. Cneumanm-
3MpyeTcsa Ha NpefoCcTaBNeHnn ycnyr B 06nactu OHKonormm n xumpypriun. AreHtctea Moody’s n S&P
AepXar no AMUTEHTY «CTabunbHbINY NPOrHO3 NO U3MeHeHUIo penTuHros. B mae 2016 r. Regional-
care Hospital PR 6bina nornoweHa komnaHven Medical Properties Trust Inc. — nnoTe4YHbIM MHBE-
CTMLMOHHbIM TPAacTOM, CO34aHHbIM AN NpruobpeTeHns 1 pasBuTUS apeHayeMbIX MeoyYpexXaeHnn
B 25 wratax CLWA n N'epmanunn. PeiHouHas kanuTanusaumsa Medical Properties Trust Inc. (komnaHus
Topryetca Ha NYSE) coctaenset 4,6 mnpa Jonn.
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OTpacneBas KapTa pOCCUUCKOro pblHKa AONapoBbIX o6nuraymmn
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UcmouHuk: Bloomberg, K « DUUHAM»
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Poccuinckue cyBepeHHble aonnapoBble eBpoodGnmMraumm

Jlom- JoxogHocTb
ToproBbiN Kog, AMUTEHT PaHr BbI- 6apna. ISIN K noratue-
oGnurauww nnart CHEEOK
R‘ziiio%ls PO gge”; na  XS0089375249  104,1 2,1 11
Russia-19 P gge”c‘il pa  XS0971721377  100,7 2,7 3,5
Russia-20 PO gge”ci ga  XS0504954347 1044 3,0 5
Russia-22 P gge”c‘il pa  XSO0767472458  104,9 3,2 4,5
Russia-23 P gge':; ga  XS0971721450  106,7 3,5 4,875
Russia-26 P gge':; na  RUOODAOJWHA4  106,0 3,9 4,75
Russia-27 P gge':; na  RUODDAOJXTS9  102,3 4,0 4,25
Russia-28 P gge':;?. na XS0088543193  172,1 4,1 12,75
Russia-30 P gge':;?. na XS0114288789  114,6 3,2 7,5
Russia-42 P® gge':; na XS0767473852  112,1 4,8 5,625
Russia-43 P gge':; ga  XS0971721963 1159 4,8 5,875
Russia-47 P gﬁTe'::?. na  RUODDAOJXU14  105,3 4,9 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 kopnopatmBHblie eBpooonuraumm HechMHaAaHCOBOIro ceKTopa
C PENTUHIOM He HUXXe CYBepeHHOro

Jlom- JoxogHocTb
ToproBbiN Kog, 6apa. K noratue-
o6nurauum SLablE CMUCOK
Lub
Ct.He-
ALRSRU 20 «Anpoca» e na  XS0555493203  110,6 3,7 7,75
CHMFRU 18 «Cesepcranby gge';i na  XS0899969702  100,3 2,3 4,45
DMEAIR 18 Fpynna DME gge';i na  XS0995845566  108,9 3,8 5,9
DMEAIR 21 Mpynna DME gge'li na XS1516324321 102,0 35 6
CHMFRU 22 «CeBepcTanby» gge'li HeT ~ XS0841671000 104,7 4,5 5,875
GAZPRU 18 «Ta3npom» gge'li na XS0357281558  101,1 2,1 8,146
GAZPRU 19 «Ta3npom» gge'li na XS0424860947 1074 3,0 9,25
GAZPRU 20N «Ta3npom» gge'li na XS0885733153  101,1 33 3,85
GAZPRU 21 «Ta3npom» gge'li na XS0708813810  106,9 35 5,999
GAZPRU 22 «Ta3npom» gge'li na XS0290580595  110,0 3,8 6,51
GAZPRU 22N «Ta3npom» gge':;en na XS0805570354  104,2 3,9 4,95
GAZPRU 27 «Ta3npom» gge':;en na XS1585190389  104,3 4,4 4,95
GAZPRU 28 «Taanpom» gge':;en na  XS0885736925 104,2 4.4 4,95
GAZPRU 34 «Ta3npom» gge':;en na XS0191754729 1384 5,1 8,625
GAZPRU 37 «Taanpom» gge':;en na XS0316524130 1258 5,2 7,288
SRy g | TS CREEITERE) | G- na XS0922134712  100,4 2,6 4,375
HUKENb» obecn.
GMKNRM 20 | MK«Hopuneckun - Crhe- - yon9g0861087 1057 3.3 5,55
HUKENb» obecn.
GMKNRM 22 | MK«Hopuneckun - Crhe- 0 yo1500447010 1117 3,9 6,625
HUKENb» obecn.
GMKNRM 22N | MK «Hopunbckuit - CTHe- o yoq650146758 99,9 3,9 3,849
HUKENb» obecn.
GMKNRM 23 | MK«Hopuneckun  Cr.he- o yai500394075 1003 4,0 41
HUKENb» obecn.
LUKOIL 18 «JyKoiin» gge':; HeT ~ XS0919502434  100,2 2,7 3,416
LUKOIL 19 «JyKoiin» gge':; na XS0461926569 1071 3,1 7,25
LUKOIL 20 «JyKoiin» gge':; na XS0554659671  107,3 3,3 6,125
LUKOIL 22 «JyKoiin» gge':; na XS0304274599 112,1 3,6 6,656
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Poccunckue kopnopatuBHblie eBpooobnuraumm HeoMHaAaHCOBOIro CeKkTopa
C PENTUHIOM He HUXe CyBepeHHOro (npoaosmkeHue)
Nom-

6apa.
CMUCOK

JdoxoaHocTb
K norawie-

ToproBbin Kog

OMUTEHT
o6nurauuu

LB

LUKOIL 23

LUKOIL 26

MOBTEL 20

MOBTEL 23

NLMKRU 19

NLMKRU 23

NLMKRU 24

NVTKRM 21

NVTKRM 22

PHORRU 18

PHORRU 21

PHORRU 23

ROSNRM 22

RURAIL 20

RURAIL 22

RURAIL 24

SIBNEF 22

SIBNEF 23

SIBUR 23

TMENRU 18

TMENRU 20

TNEFT 18

PUHAM

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

«PX0O»

«lMasnpoMHedTb»

«[asanpomMHedTb»

«CUNBYP»
«PH-XonguHry
«PH-XonguHry

«TpaHcHeTb»

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

HeT

HeT

na

na

na

na

HeT

na

na

na

aa

HeT

aa

HeT

aa

HeT

aa

aa

HeT

aa

HeT

aa

XS0919504562

XS51514045886

XS0513723873
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XS1577953174
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XS0864383723
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XS0764220017

XS1574068844

XS0830192711
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XS1693971043

XS0324963932

XS0484209159

XS0381439305

103,4
104,6
1119
103,8
103,3
103,3
99,8

108,3
102,2
100,2
100,6
100,0
100,4
100,5
107,3
101,7
101,7
109,8
99,8

100,6
107,1

103,0

3,5

2,8

6,604
4,422
4,204
3,95
3,949
4,199
3,45
5,7
4,375
4,375
6
4,125
7,875
7,25

8,7

UcmouHuk: Bloomberg, K « DUUHAM»
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KapTa ,OXOAHOCTU POCCUMNCKUX KOPNOpaTUBHbLIX eBpooonurauumn Hedu-
HaHCOBOro ceKkTopa ¢ penTuHrom BB+/B- kK poccumnckom cyBepeHHoOmn
KpuBOM
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UcmouHuk: Bloomberg
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Poccunckue kopnopatuBHblie eBpooonuraumm HepMHaAaHCOBOIro CeKkTopa
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
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ExxeHeaenbHbIA MOHUTOPUHI

&
&
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) 4{3‘, ®UHaMm

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

. Jlom- JoxogHocTb
Topronution | e O
Lub
PGILLN 20 «Tontocy gge'li na  XS0922301717 103,6 3,9 5,625
PGILLN 21 «Moroc» gge'li HeT  XS1759275578 99,4 1,2 1
PGILLN 22 «Tontocy gge'li HeT ~ XS1405766384 101,2 4,4 4,699
PGILLN 23 «Mortoc» gge'li HeT ~ XS1533922933 103,2 455 5,25
PGILLN 24 «Tontoc» gge'li HeT ~ XS1713474325 99,8 4,7 4,7
POGLN 22 Petropaviovsk gge'li HeT  XS1711554102 99,5 8,3 8,125
RUALRU 22 «PYCAI» gge'li HeT  XS1533921299 101,1 4,8 5,125
RUALRU 23 «PYCAI» gge'li HeT  XS1577964965 102,0 4,9 5,3
RUALRU 23 «PYCAI» gge'li HeT  XS1759468967 99,6 4,9 4,85
SCFRU 23 «COBKOMEIIOT» gge'li HeT  XS1433454243 103,1 4,7 5,375
TRUBRU 20 «TMK> gge':;en na  XS0911599701 1054 4,1 6,75
URKARM 18 «Yparnkanuit» gge':;en na XS0922883318  100,2 2,9 3,723
VIP 18 VimpelCom gge':;en na XS0361041808 101,5 2,6 9,125
VIP 19 VimpelCom gge':;en HeT ~ XS0889401054 101,8 3,4 5,2
VIP 20 VimpelCom gge':;en HeT ~ XS1400710999 1044 3,9 6,25
VIP 21 VimpelCom gge':;en na XS0587031096  111,3 3,7 7,748
VIP 21N VimpelCom gge':;en HeT ~ XS1625994022 99,6 4,1 3,95
VIP 22 VimpelCom gge':; na  XS0643183220 1125 41 7'204
VIP 23N VimpelCom gge':; HeT  XS1400710726 1114 4,6 7,25
VIP 23 VimpelCom gge':; na XS0889401724 1064 4,5 5,95
VIP 24 VimpelCom gge':; HeT  XS1625994618 100,3 4,9 4,95

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaenbHbIA MOHUTOPUHI &

%
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘gf OUHam

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
PEUTUHIOM He HMXe BB K pocCUNCKOU cyBepeHHON KPpUBOM
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5,0
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[
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RsHB 188 VEBBEK dBeor
3,0 T—ewrrARUTS
VTB 18

® RSHB 18
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2,0 1

VTB 18N

1,0
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0,0 2,0 4,0 LBO auus, ner 8,0 10,0

UcmouHuk: Bloomberg
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ExxeHeaenbHbIA MOHUTOPUHI

&
&
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) 4{3‘, ®UHaMm

Poccuinnckue eBpoobnuraumm 6aHKOBCKOro CeKTopa C peMTUHIOM He HUXe

BB
. Jlom- JoxogHocTb
Topromaeen | e oo,
Lub
ALFARU 18 «Anbdha-6aHk» gge';i HeT ~ XS1324216768 101,5 3,1 5
ALFARU 21 «Anbha-6aHk» gge';i na  XS0620695204 1115 3,9 7,75
GPBRU 19 «Ta3npomBaHK» gge';i na  XS1040726587 1024 3,4 4,96
RSHB 18 “)(Z‘;g‘;‘;‘; gge'li na  XS0366630902 101,6 2,7 7,75
RSHB 18N «Pogcens: SIHe pa XS0955232854 1010 3,0 5,1
SBERRU 19 C6epbatik gge':; na  XS0799357354  102,8 3,1 5,18
SBERRU 19 C6epbatik gge':; na  XS1043519567 101,0 3,2 4,15
SBERRU 21 C6epbatk gge'li na XS0638572973  106,8 3,6 5,717
SBERRU 22 C6epbaHk gge'li na  XS0743596040 1088 3,7 6,125
SBERRU 22N7 Cepbark ggg_‘ WeT  XS0848530977 103,7 4,2 5,125
SBERRU 23" C6epbarik ggg_' HeT ~ XS0935311240 103,9 4,4 5,25
SBERRU 24/ Cep6aHKk ggg_' WeT  XS1032750165 1021 3.5 5,5
VEBBNK 18 «BOB» gge':;en na XS0993162170  100,8 3,2 4,224
VEBBNK 20 «BOB» gge':;en na XS0524610812 107,7 35 6,902
VEBBNK 22 «BOB» gge':;en na XS0800817073  108,3 4,0 6,025
VEBBNK 23 «BOB» gge':;en na XS0993162683  109,1 4,2 5,942
VEBBNK 25 «BOB» gge':;en na XS0559915961 114,7 4,5 6,8
VTB 18 «BTB» gge':; na  XS0365923977  101,2 3,0 6,875
VTB 18N «BTB» gge':; na  XS0592794597  100,2 1,4 6,315
VTB 20 «BTB» gge':; na  XS0548633659 107,6 3,6 6,551
VTB 35 «BTB» gge':; na  XS0223715920  103,0 6,0 6,25

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHeaenbHbIA MOHUTOPUHT 4’;‘,
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘:’f ®UHaMm

Kapta noxoaHOCTN pOCCUNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
peuTtuHrom BB-/B- K poCCUMNCKON CyBEepPEHHON KPUBOU
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8,0
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[ ]
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UemouHuk: Bloomberg
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ExXXeHepenbHbIA MOHUTOPUHI

&
&
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘:‘%’ ®UHaMm

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

Jlom- JoxogHocTb
ToproBblii Kog, T 6apa. SN K noratuue-
OGnMrawal CMUCOK
Lub
AKBARS 18 «AK BAPC» gge';i na XS1272198265 101,0 5,9 8
AKBBIN 19 «BUHBAHK» gge'l‘li HeT  XS1379311761 1028 5,9 8,5
AKBHC 18* «TuHbKOMd BaHK» Sgg_ HEeT XS0808636913 103,7 2,9 14
Mn.
AKBHC (perp)  «TuHbkodd GaHk»  cyb- HeT XS1631338495 106,2 7,6 9,25
opa.
ALFARU 19"  «Anbda-6ari ggg‘ WeT  XS0832412505 1062 3.5 7.5
ALFARU 25"  «Anbda-6ark» ggg‘ WeT  XS1135611652 109,0 4,8 9,5
Mn.
ALFARU (perp) «Anbda-6aHk» cyb- HeT XS1513741311  105,0 6,6 8
opa.
CRBKMO 18N~ “erhﬂ"””"”" bakk™ - Cyo- HeT  XS0924078453  99.9 8.8 8.7
OCKBbI» opa.
CRBKMO 21 “erhﬂ"””"”" Gabk CrHe- 0 x51510534677 1045 46 5.875
OCKBbI» obecn.
CRBKMO 277 “erhﬂ"””"”" bakk™ - Cyo- HeT  XS1589106910 958 8.6 75
OCKBbI» opa.
FCFIN 197 Credit Europe Cye- HeT  XS0854763355 104,0 6.1 8.5
Bank opA.
GPBRU 19"  «Tasnpombark» ggg' WeT  XS0779213460 1033 45 7,25
GPBRU 23"  «Tasnpombark» ggg' HeT  XS0975320879  102,0 5,2 7,496
HCFBRU 207 Home credit ggg' HeT  XS0846652666 1017 15 9,375
HCFBRU 217 Home credit ggg' HeT  XS0981028177 1039 7.0 10,5
NMOSRM 18 ~ «BaHKk «Otkpel-  CTHe- oy 56953110232 100,3 5.9 7.25
Tme» obecn.
NMOSRM 19 «BaHKk «Otkpel-  CTHe- o yo1503160571  100,0 45 45
Tme» obecr.
PROMBK 19 «[pomMcBsabbaHk» gge':; HeT  XS1506500039 99,1 5,8 5,25
STPETE 18" e Cye- HeT  XS0848163456 1042 4,9 11
CaHkT-lleTepbypr»  opa.
STPETE 19~ e Cye- HeT  XS0954673934 105,6 5,9 10,75
CaHkr-lMeTepbypr»  opa.
VTB 227 TS ggg' HeT  XS0842078536 108.4 4.9 6,95

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHepenbHbIA MOHUTOPUHT
pbiHka eBpoo6nuraumn (5 cheBpans 2018 r.)

&
%,* ®OUHaM

KapTa goxoaHocTu 6eccpoyHbIX AosIapoBbIX 3anagHoeBponenucKknx eB-
poobnurauun ¢ KOMNO3UTHbIM PEUTUHIOM He HMXKe B-
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UcmouHuk: Bloomberg
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ExXXeHepenbHbIA MOHUTOPUHI

3\
&
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘%f ®UHaMm

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

ToproBbiit kof Panr Kowmno-
opﬁnura o~ OMUTEHT Bbl- 3UTHBIN ISIN
u nnar PenTUHr
AXASA 6.379 Mn.cy
12/29/49 AXA Gopa, BBB  USFO609NAQ19  116,2 4,7 6,379
BACR 8 V4 Mn.cy
12/29/49 Barclays Sl BB- US06738EAA38  104,5 3,0 8,25
BACR 6 %4 Mn.cy
06/29/49 Barclays o BB- US06738EAB11  102,4 51 6,625
BACR 6.278 Mn.cy
12/29/49 Barclays Bank o BB US06738C8284  117,6 4,1 6,278
BACR 6.86 Mn.cy
09/29/49 Barclays Bank o BB+ XS0155141830 1224 4,2 6,86
BNP 7 % : Mn.cy
12/29/49 BNP Paribas Gopa, BB+ USF1R15XK367 114,6 5,0 7,375
BNP 7 % : Mn.cy
12/29/49 BNP Paribas Gopa, BB+ USF1R15XK441  109,0 4,5 7,625
BNP 7.195 : Mn.cy
06/29/49 BNP Paribas Gopa, BBB-  USF1058YHX97 1156 4,8 7,195
ACAFP 6 % L Mn.cy
09/29/49 Credit Agricole G, BB+ USF22797YK86  103,3 45 6,625
ACAFP 7 % L Mn.cy
12/29/49 Credit Agricole o BB+ USF22797RT78 1134 5.2 7,875
ACAFP 8 % L Mn.cy
12/29/49 Credit Agricole G, BB+ USF2R125CD54  119,5 51 8,125
CS7v%12/20i49 ~ CreditSuisse  Mncy  pp ygi9g9304589 1135 48 75
Group 6opa.
CS6vi12/20i49 ~ CreditSuisse  Mnoy  gp ygig76057700 1075 2 49 6,25
Group 6opa.
DB 7 % 12/29/49  Deutsche Bank '\6"(’;");3’ B+ US251525AN16  104,5 6,7 7,5
DB 6 % 05/29/49  Deutsche Bank lf\iﬂgbzy B+  XS1071551474 99,5 ao | 62s
EDF 5 % Electricite de Mn.cy
12/29/49 France Gopn, BB+ USF2893TAM83  103,6 4,9 5,625
EDF 5 Y4 Electricite de Mn.cy
01/29/49 France 60pa. BB+ USF2893TAF33  101,1 5,0 5,25
HSBC 6 7% . Mn.cy
12/29/49 HSBC Holdings Gl BBB- US404280BC26  107,5 4.4 6,875
HSBC 6 % . Mn.cy
12/29/49 e BBB- US404280AT69  108,4 5,0 6,375
HSBC 6 % . Mn.cy
12/29/49 RSB E Holting = N S opn. BBB-  US404280AS86  106,4 5,2 6,375
HSBC 5 % . Mn.cy
12/29/49 RSB E Holting = N S opn. BBB-  US404280AR04  102,0 4,6 5,625
HSBC 10.176 HSBC Capital Mn.cy USG4637HAB4 10,17
12/29/49 Funding 6opa. Bl 5 162,4 38 ;
DPUHAM www.finam.ru 19
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ExXXeHepenbHbIA MOHUTOPUHI
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pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘%f ®UHaMm

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

ToproBbii ko FELTT LG
P OMUTEHT Bbl- 3UTHbIN ISIN
obnurauumn "
nnart PEenTUHr
INTNED 6 %2 Mn.cy
12/29/49 ING Groep NV 6opa. BB+ US456837AF06 107,2 53 6,5
INTNED 6 Mn.cy
12/29/49 ING Groep NV 6opa. BB+ US456837AE31 103,0 4,5 6
LLOYDS 7 V2 Lloyds Banking  Mn.cy
04/30/49 Group 6opa. BB US539439AG42 112,5 52 7,5
LLOYDS 12 Mn.cy
12/29/49 Lloyds Bank 6opa. BB+ XS0474660676 133,8 59 12
LLOYDS 6.657 Lloyds Banking  Mn.cy
01/29/49 Group 6opa. BB US539439AE93 119,6 4,2 6,657
LLOYDS 6.413 Lloyds Banking  Mn.cy
01/29/49 Group 6opa. BB USG5533WAA56  117,9 4,2 6,413
NDASS 5 V4 Mn.cy
12/29/49 Nordea Bank 6opa. BBB XS1202090947 102,0 4,6 5,25
NDASS 6 ¥ Mn.cy
12/29/49 Nordea Bank 6opa. BBB US65557DAL55 107,1 4,9 6,125
NDASS 5 7% Mn.cy
09/29/49 Nordea Bank 6opa. BBB+ US65557DAM39  102,0 4,2 55
RBS 6.425 RBS Capital Mn.cy
12/29/49 Trust II 6opa. B+ US74927PAAT75 126,0 4,0 6,425
RBS 8 % 12/29/49 ~ RoyalBankof = Mncy g, 57800978864 1116 50 8,625
Scotland 6opa.
RBS 7 % 12/29/49 ~ RoyalBankof - Mncy g, g7g0000c148 1058 50 7,5
Scotland 6opa.
RBS 8 12/20/49 ~ RoydlBankof — Mncy g, g780009ck1l  114,3 5,7 8
Scotland 6opa.
RBS 7.648 Royal Bank of Mn.cy
08/29/49 Scotland Group Gopa. BB US780097AH44 132,5 4.4 7,648
SANTAN 2 Santander Mn.cy
03/29/49 Finance Capital  6opg. Bl X50418134317 784 2.6 2
SANTAN 2 Santander Mn.cy
03/29/49 Finance Capital  6opg. Bl XS0418138426 73:4 2.7 2
SANTAN 2 Banco Mn.cy
03/29/49 Santander 6opa. BB XS0418031778 81,9 25 2
SOCGEN 8 V4 Societe Mn.cy
09/29/49 Generale 6opa. BB XS0867614595 104,3 29 8,25
SOCGEN 6 Societe Mn.cy
10/27/49 Generale 6opa. BB USF8586CXG25  101,8 50 6
SOCGEN 7 7% Societe Mn.cy
12/29/49 Generale 6opA. BB USF8586CRW49  112,9 53 7,875
SOCGEN 8 Societe Mn.cy
12/29/49 Generale 6opA. BB USF43628B413 116,7 53 8
DPUHAM www.finam.ru 20
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ExxeHepenbHbIA MOHUTOPUHT £
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pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘gf OUHam

BeccpouHbie gonnapoBble eBpoobnurauum ot 3anagHoeBpONnenckux 3a-
€MLMKOB C KOMMNO3UTHbLIM PEUTUHIOM He HMXe B- u ¢ OXOQHOCTBLIO He
Huxe 4% (npoaosmkeHue)

ToproBbIi Ko, Panr Komno-
P AMUTEHT Bbl- 3UTHbIN ISIN
obnurauuu o
nnart PEenTUHr
STANLN 7.014 Standard Mn.cy
07/29/49 Chartered 6opa. BB+ US853254AC43 122,4 4,4 7,014
STANLN 6 %2 Standard Mn.cy
12/29/49 Chartered 6opa. BB USG84228CE61 102,8 51 6,5
STANLN 7 %2 Standard Mn.cy
12/29/49 Chartered 60pA. BB USG84228CQ91 110,5 4,7 7,5
SHBASS 5 4 Svenska Mn.cy
12/29/49 Handelsbanken 6opn. BBB XS1194054166  101,9 4,6 5,25
SWEDA 5 72 Mn.cy
12/29/49 Swedbank 6opa. BBB XS1190655776  102,5 4,3 55
UBS 7 Y Mn.cy
12/29/49 UBS Group 60pA. BB+ CH0331455318  107,6 4,7 7,125
UBS 6 7% Mn.cy
12/29/49 UBS Group 60pA. BB+ CHO0317921697  106,4 4,6 6,875
UBS 7 Y Mn.cy
12/29/49 UBS Group 60pA. BB+ CH0271428317  105,4 4,3 7,125
UBS 6 7 Mn.cy
12/29/49 UBS Group 60pA. BB+ CH0286864027  111,0 51 6,875
UBS 7 12/29/49 UBS Group '\GAC’)“F')ZV BB+ CH0271428333  112,7 4,8 7
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ExxeHeaenbHbIA MOHUTOPUHT 4’;‘,
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘:’f ®UHaMm

KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMMHUPOBAHHbLIX B €BPO, C KOMMO3UTHbIM PEUTUHIOM He HUXKe B-
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4,5

® USIMIT 5 % 06/30/49

%

3,5
EDF 501/22/49
[ ]
® COFP 4.87 01/31/49 EDF 5% 01/29/49 ®

® ASSGEN 4.596 11/30/49
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BACR 6% 12/29/49 @ BKIR 7% 18/29/49 " 70 HSBC 6 12/29/49 ® OMVAV 6% 12/29/49
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[iopaumsa, net

UcmouHuk: Bloomberg

OVHAM www.finam.ru 22


http://www.finam.ru/

ExxeHepenbHbIA MOHUTOPUHT
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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%

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 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 "4
12/29/49

PUHAM

AMUTEHT

ABN AMRO Bank ~ W/-¢¥
6opa.
Credit Agricole I(\S/In.cy
opa.
Generali Finance ey
6opa.
Mn.cy
Barclays 6opa.
Mn.cy
Barclays 6opa.
Banco Bilbao Mn.cy
Vizcaya Argentaria  6opga.
Banco Bilbao Mn.cy
Vizcaya Argentaria  6opga.
Bank of Ireland MIHEY
6opa.
BNP Paribas Mn.cy
6opa.
Casino Guichard Mn.cy
Perrachon oopa.
Danske Bank A
oopa.
Danske Bank A
oopa.
Deutsche Bank ey
oopa.
Deutsche Bank Mr.c
Contingent Capital 60 cy
Trust IV PA.
Electricite de Mn.cy
France oopa.
Electricite de Mn.cy
France oopg.
HSBC Holdings '%A”'Cy
opa.
HSBC Holdings '%A”'Cy
opa.
Intesa Sanpaolo %A”'Cy
opa.
KBC Group e
opa.
Lloyds Banking Mn.cy6-
Group opa.
Nykredit Mn.cy6-
Realkredit opa.

www.finam.ru

Komno-
3UTHbIN
PenTUHI

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

110,0
114,2
110,2
106,7
115,4
108,7
119,7
111,6
116,3
101,5
108,3
1144

104,3

102,1

1111
113,1
112,7
119,6
1115
104,1
109,5

110,9

0,2

3,4
3,2
2,3
2,3
2,9
19
2,3

2,1

23

5,75
6,5
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’;‘,
pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) ‘:’f ®UHaMm

BeccpouHbie eBpooGnurauum ot 3anagHoeBpONencKux 3aeMLUNKoB, 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- XS1294343337 128,0 2,3 6,25
RABOBK 6 ¥ Cooperatieve Mn.cy i
12/29/49 Rabobank 6opa. BBB XS1400626690 116,3 1,7 6,625
RABOBK 5 %2 Cooperatieve Mn.cy i
01/22/49 Rabobank 6opa. BBB XS1171914515 109,5 1,4 5,5
RBS 5 1 11/20/49 ~ RoyalBankof — Mncy g, yg5o05035470 1019 -6,9 5,5
Scotland 6opa.
RBS 5 % 06/29/49 ~ ovalBankof — Mncy g5, prggoaoEec37 1019 0 -69 525
Scotland Group 6opa.
SANTAN 2 Santander Finance  Mn.cy
03/18/49 Capital 6opa. BB XS0418135041 76,8 2,6 2
SANTAN 2 Santander Finance Mn.cy
03/18/49 Capital 6opa. BB XS0418134663 76,6 2,6 2
SOCGEN 7.715 . Mn.cy
07/29/49 Societe Generale 6opa. BB XS0373447969 102,8 0,8 7,715
SOCGEN 6 % . Mn.cy
04/07/49 Societe Generale 6opa. BB XS0867620725 113,5 2,3 6,75
SOLBBB 5.869 . Mn.cy
12/29/49 Solvay Finance 6opa. BB XS1323897725 121,6 2,2 5,869
TELEFO 5 % . Mn.cy
03/31/49 Telefonica Europe 6opa. BB XS1050461034 117,9 2,7 5,875
UBS 5 % 12/29/49 UBS Group "6"&?’ BB+  CHO0271428309 113,8 2,1 5,75
UCGIM 9 % . . Mn.cy
07/29/49 UniCredit 6opa. B+ XS0527624059 119,1 1,4 9,375
. UniCredit
SOENLIE % International Bank W'Y By XS0470037243  112,9 1,0 8,125
12/29/49 oopa.
Luxembourg
USIMIT 5 % . . Mn.cy
06/30/49 UnipolSai 6opa. NR XS1078235733 108,4 4,2 5,75
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pbiHKa eBpoobnuraumm (5 cpeBpans 2018 r.) &

Kapta poxoaHocTn 6eccpo4HbIX 3anagHoeBpoONencKMx eBpoodnuraumm,
HOMWHUPOBAHHbIX B OpUTAHCKNX (PyHTaX, C KOMMNO3UTHbLIM PEUTUHIOM

He HnXxe B-
6,5
CYBGLN 8 12/29/49
[ ]
6,0
DB 7 % 05/30/49
[ ]
5,5

NWIDE 7.859 03/29/49
[ ]

® EDF57% 07/22/49
® SANUK 7 % 09/29/49
® EDF612/29/49
® |IOYDS 7 % 12/29/49

® BACR7 % 12/29/49

LLOYDS 13 01/29/49 m

45
® LLOYDS 7% 12/29/49
4,0
LLOYDS 8 % 06/29/49 _®
® 'SANUK 7 % 12/29/49
SANUK 7.037 08/29/49
[ ]
35
® BACR706/15/49 y /’ RBS 5 % 09/29/49
SLLN 6 % 07/29/49 ®
© AXASA 5,453 11/26/48 LLOYDS 7.881 12/29/49
ASSGEN 6.269 06/29/49 .
[ ]
® BACR910/29/49
3,0 : : : : . /29/49 : : : .
0,0 1,0 2,0 3,0 40  [wopab@n, netr 60 7,0 8,0 9,0 10,0
UcmoyHuk: Bloomberg
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Beccpo4Hble eBpooOGnUraumm ot 3anagHoeBpPOnNencKnX 3aeMLnKoB, HO-
MUHUPOBAHHbIE B OPUTAHCKMX (pyHTaX, C KOMMNO3UTHLIM PENTUHIOM He
Huxe B- n ¢ goxoaHOCTLIO HEe HMXe 4%

Toprosii ko swronr | ParEse | O
PeuTUHr
ACOA1|;2F>9/7£89 Credit Agricole M‘;b‘zﬁ' BB+ FRO010575654 1105 2,1 7,589
A%“/';g’ /291/8 Credit Agricole Mg;ﬁ’_@ BB+  FR0010814418 110,5 18 8125
A oia AXA M’;b‘z@ BBB  XS1134541561 1151 33 5453
| e Mg;‘g’_ﬁ‘ BBB-  XS0257010206 1158 32 6,269
o Barclays Mgb‘g’_ﬁ‘ BB-  XS1274156097 1130 47 7,875
BACR 7 06/15/49 Barclays Mgb‘g’_ﬁ' BB-  XS1068561098 1056 3.4 7
BA&%S}ESO“ Barclays Bank Mg;‘g’_ﬁ‘ BB+  XS0248675364 1045 38 o0
BACR 6 07/29/49  Barclays Bank Mgb‘g’_ﬁ‘ BB+  XS0150052388 1030 3,0 6
BACR 910/29/49  Barclays Bank Mgb‘g’_ﬁ‘ BB+  GB0000870369 1306 3,0 9
BACR 9 11/29/49 Barclays Bank Mg:g’_& BB+ XS0046132014 132,6 2,7 9
T Clerical Medical Mg;’g’_ﬁ' BBB+ XS0103961743 1078 28 7,375
PGS CYBG Mg;’g’_ﬁ' B+  XS1346644799 1078 6,1 8
DB 7 % 05/30/49  Deutsche Bank Mgb‘z’_ﬁ' B+  XS1071551391 1066 58 7,125
EDF 6 12/29/49 E'el‘;:gﬁgz B Mgb‘z’_ﬁ' BB+  FR0011401728 1072 4,9 6
EDF 57%07/22/49  loprore de Mggg’_ﬁ' BB+  FR0011700293 1055 50 5875
LL&E&; % L'oydérgfgking Mgb‘z’_ﬁ' BB  XS1043552261 1268 48 7,875
e = rfj‘gking Mg;’g’_@ BB  XS1043550307 1056 2,9 7
O o %‘:g)‘itg‘; Eﬁﬁg%”gd Mg;’g’_@ BB+  XS0100139344 117,7 22 7,754
""102\/(59‘742 7% L'oydé‘ rfj‘gking Mg;’g’_@ BB XS1043552188 1166 42 7,625
"'6?/28233 Lioyds Bank Mg;’g’_@ BB+  XS0408620721 1880 46 13
LL?(\)(BS/ jg 7 Cgelgsgggtrgr& M:F')‘;Yts BBB- GB0001905362 2156 54 11,75
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Beccpo4Hble eBpooOGNUraumm ot 3anagHoeBpPOnNencKnxX 3aeMLnKoB, HO-
MUHUPOBAHHbIE B OPUTAHCKMX (pyHTaX, C KOMMNO3UTHLIM PENTUHIOM He
Huxe B- n c ooxoaHOCTbIO He HMXe 4% (npoaoskeHue)

ToproBbii Kog Komno-
P OMUTEHT 3UTHbIN ISIN
o6nurauuu >
PEenTUHr
LLOYDS 8 % Mn.cy
06/29/49 Bank of Scotland 6opa. BBB- GB0000395102 125,3 3,7 8,75
LLOYDS 9 % Mn.cy
03/29/49 Bank of Scotland 6opa. BBB- GB0005242879 172,0 5,4 9,375
LLOYDS 7.881 HBOS Sterling Mn.cy
12/29/49 Finance Jersey 6opa. BB+ GB0058327924 151,1 3,2 7,881
LLOYDS 7.281 Mn.cy
05/29/49 Bank of Scotland 6opa. BBB XS0125686229 132,1 2,9 7,281
NWIDE 6 7 Nationwide Mn.cy
12/29/49 Building Society 60pA. BB+ XS1043181269 105,2 3,0 6,875
NWIDE 7.859 Nationwide Mn.cy
03/29/49 Building Society 6opa. BBB- GB0001777886 123,4 5,2 7,859
RABOBK 6.91 Cooperatieve Mn.cy
06/29/49 Rabobank 6opa. BBB- XS0368541032 149,0 3,5 6,91
RBS 5 % 06/29/49 RofEl Banlied | WAEy | e XS0138939854  109,3 40 5625
Scotland 6opa.
RBS 5 % 09/29/49 RofEl Banlied | WAEy | e XS0154144132  111,2 34 5625
Scotland 6opa.
1 National Mn.cy i
RBS 11 %2 12/29/49 Westminster Bank  6opa. BB GB0006210255 176,2 6,1 11,5
1 National Mn.cy i
RBS 11 %2 12/29/49 T Gopa. BB XS0041078535 177,4 6,1 11,5
RWE 7 03/29/49 RWE "GAC’)“F')ZV BB XS0652913988  105,3 2,2 7
SANUK 7 % Santander UK Mn.cy
12/29/49 Group Holdings 6opa. BB- XS1244538523 114,9 3,7 7,375
SANUK 10.062 Mn.cy 10,06
10/29/49 Santander UK 6opa. BBB XS0060837068 170,3 59 o5
SANUK 7.037 Mr.cy
08/29/49 Santander UK 6opa. BB+ XS0124569566 124,0 3,5 7,037
SANUK 7 Y& Mn.cy
09/29/49 Santander UK 6opa. BBB- XS0117973429 116,0 49 7,125
SLLN 6 % 07/29/49 Standard Life %”&Zy A- XS0151267878  127,1 3,3 6,75
STANLN 7 % Standard Mn.cy
10/29/49 Chartered Bank 6opn. BBB- XS0119816402 119,8 2,5 7,75
TELEFO 6 % : Mn.cy
11/29/49 Telefonica Europe 6opa. BB XS0997326441  111,4 2,5 6,75
UniCredit
uciaz|/|\g98/;159925 International Bank 'gﬂg'cy B+ XS0372556299  102,9 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 otaen

(+7 495) 796 93 88, [06. 28-04

Anekcei Kosanes akovalev@corp.finam.ru

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 Unu npoaatb
LeHHble Bymaru/gpyrne rMHaHCOBbIE MHCTPYMEHTbI MO0 OCYLLIECTBUTL KaKyk-nMb0 NHYI0 MHBECTULIMOHHYIO AeATenbHOCTb. [NpeacTaBneHHas
MH(OPMaLMs NOArOTOBINIEHA HA OCHOBE UCTOYHMKOB MHpopMaLMOHHON cuctembl Bloomberg, PTC u LB P®, koTopble, N0 MHEHUIO aBTOPOB
[aHHOro aHanuTu4eckoro o63opa, SABNSOTCA HaAEXHBIMU, HO NPU 3TOM OTPaXKaeT UCKIIOYUTENBHO MHEHWE aBTOPOB OTHOCUTENBHO aHanu3u-
pyeMbix 06bekToB. HecMoTps Ha To, YTO HacTosALMA 0630p Obln COCTaBNEH C MakCUMarnbHO BO3MOXHOM TLATENbHOCTBIO, HU €ro aBTOpbI, HY
AO «®PNHAM» He 3asBNSIOT U HE rapaHTUPYIOT HY NPSIMO, 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 npegynpexaenusa. Hn AO « PUHAM», HM ero COTPYAHWKM HE HECYT 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 MaTepmana YacTU4HO UK NoNHOCTbI0 6e3 nucbMeHHoro paspelueHust AO « PUUHAM» kaTeropuyecku 3anpeLyeHo.
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