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O630p POCCUNCKOro pblHKA

Mo utoram npowurion Hegenn poccumnckasa cyBepeHHas 4orrnapoBasi KpuBas HEMHOIO CKOPPEKTUPO-
Banacb no A0OXOO4HOCTU BBEPX — CHMXKEHME LIEH B CEKTOpe B cpeaHem coctaBuno okomno 10 6. n.
[MprymnHOM 3TOMY CTanu pocT AOXOOHOCTEN aMePUKAHCKMX KasdHaYenckux obnmraumm n Hectabwnp-
Has cuTyaumsa Ha pbliHke HedTn. B pesynbtaTte, oxoaHOCTb 10-NMeTHMX OTEYEeCTBEHHbIX Oymar
ocTaeTcs Ha oTmeTke 4%, cyBepeHHbIX eBpoboHA0B ¢ noraweHnem B 2042-2047 rr. — okono 5%.

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

KopnopaTuBHbIn CekTop poCCUUACKUX €BpOOOHOO0B He nokasan eavHOW AMHaMWKW. TpaauuMOHHO
BONATUIbHbIMU ObINN Cy6OpANHMPOBAHHBLIE BbIMYCKM YAacTHbIX 6aHKOB. CUNbHY0 ANHAMUKY Ha He-
Aene nokasan «BeYHbI» Bbinyck BT, gopoxan n eaMHCTBEHHbIM eBpoboH komnaHum O1 Prop-
erties (cm. pasgen «MHBecTULMOHHbIE naeny). CkoppekTupoBancs BHM3 Mo ueHe Bbinyck APK «Cu-
CTEMay: MHBECTOpPbI OThbIrPbIBaN MHAOPMaUnUo 0 ToM, YTo «PocHedTb» nodana anennauuio Ha
pelLeHue cyaa ¢ TpeboBaHMeM COXpaHUTb CyMMY Bbinnathbl Ha yposHe 170 mnpa py6.

Jlnpepbl ueHoBOro pocta (29 ceHTAOPA — 6 okTAGPA 2017 r.)

M3M. ueHbl [JoxoaHoCTb

5 Panr Aiopa- 0
bIMYyCK 3a nepuopa, | K noraweHuro KynoH, %
BbInnart uus, net
n. n. (odbepTe), %
O1 Properties
(norawerme 27.09.2021) CT1.Heobecneu. 97,3 2,0 9,1 3,4 8,25
BTB
(nepn.) Cy6opauH. 114,5 1,7 6,2 4.1 9,5
«CeBepcranb»
(29.04.2021) CT1.Heobecneu. 137,4 1,6 -8,3 3,5 0,5
MoCKOBCKMIA KpeAUTHbIN
06aHkK Cy6opauH. 96,5 1,5 12,2 1,0 8,7
(13.11.2018)
DL TG Cy6opamH. 9,7 1,4 193,7 1,2 10

(17.12.2019)
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Jlnpepbl LeHOBOro CHMXeHUsA (29 ceHTAOPA — 6 okTAGPSA 2017 r.)

N3M. LeHBbI [doxogHocTb

Bbinyck LT 3a nepuon, | K moraweHuro Aiopa- KynoH, %
Bbinnart ums, net
n. n. (ocbepTe), %
A®K «Cucrtemar
(17.05.2019) CT.Heobecneu. 98,5 -1,0 7,9 1,5 6,95
Home credit
(19.04.2021) CyGopauH. 105,2 -1.0 6.8 1.4 10,5
JanbHeBOCTO4YHOE
MOPCKO€E MapOX0ACTBO Obecneu. 79,4 -0,5 19,0 2,3 8,75
(02.05.2020)
Anbda-baHk
(18.02.2025) CyGopauH. 110,0 -0,5 4,9 2,1 9,5
Turbkotbd Cy6opauH. 106,3 -0,4 4,1 0,6 14

(06.06.2018)
UcmouHuk: Bloomberg, UK « DUHAM»

YpoBeHb KpeanTHOro pucka Ha Bbinyck «Poccma CDS 5Y» Ha npownon Hegene nepenuvceiBan 6o-
nee 4yem 4-neTHNE MUHUMYMbI, 3aKOHYMB NATHULY Ha oTMeTke 131 6. N. CTOMMOCTb CTPaxoBKu OT
aedonTa ang pocCCUMCKUX KOMMAHUA Takke B LeSTOM HEMHOIO YMeHbLUMNAach.

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

MbI He ucknrovaem danbHelwuli pocm 0doxo0Hocmel 6a308bIX akmueoe Ha 3mol He-
denre, ymo 6ydem oepaHu4Yueamb UEHO8OlU pocm pocculickux eepoboHdos. Kpome
moeo, Hegpmb 8bi2/150um A080JIbHO 80J/1aMUJIbHO, YMO MakKxe oxsiaxdaem 3HmMy3ua3m
nokynameisned.
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ExxeHepenbHbIA MOHUTOPUHT
pbiHKa eBpoo6nurauum (9 oktadpa 2017 r.)

MHBecTMLMOHHbIE naeu (poccnmckue eBpooboHAabI)

ToproBbii FELITTT? [doxogHocTb
P Panr (Moody’s | Oropauus, -
Kopn, ISIN K noraweHuro
oBnuraLmm BbInnart IS&P/ ner (odbepTe), %
- Fitch) pTe), 7o
0,6

CT. He-
NORDLI 18  XS0923472814 oge':; Ba2/-/BB- , 101,9 2.9 6.375

AreHTcTBO Moody's noBbICuo penTuHr 3onotogobbiBatowen komnaHum Nordgold ¢ Ba3 go
Ba2, nporHo3 penTuHra — «ctabunbHbiny. NoBbiweHne pentuHra Nordgold oTpaxaeT oxuaa-
HUa Moody's, YTO KOMMaHUs BOCCTAHOBUT 0ObeM 3010TOA0ObIYN, KOTOPbIN BPEMEHHO CHU-
3unca B 2016 r., n paclumpuT MacTabbl onepaumnin 3a CHET BBEAEHMWS B 9KCNNyaTaumio pygHuka
«I'poccy» B 2018 r. o nporHo3am areHTCTBa, SMUTEHT NPOAOIIKUT NPOBOANTL cbanaHCcnpoBaH-
HYO (DMHAHCOBYIO MOSIUTUKY N COXPAHUT SOCTATOYHYH NIMKBUAHOCTb.

EAMHCTBEHHbIN €BpO6GOHA KOMNAaHWUM BbIrMSAUT UHTEPECHO Ha hoHe Bymar CBEPXKOPOTKOM Ato-
pauuu.

KapTta pbiHKa eBpOGOHAOB OT SMUTEHTOB
HedPMHAHCOBOro cekTopa
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UcmouHuk: Bloomberg, K « DUUHAM»
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PentuHr

Toprosbin PaHr (Moody’s [doxopgHocTb
Koa K NoralieHuio
o6nurauumn SEHIET (SE&H (odbepTe), %
o Fitch) pTe), 7o
CT. He-
OPRORU 21  XS1495585355 o6ecn B1/B/- 3,3 97,4 9,1 8,25

B pamkax BbICOKOPUCKOBAHHOW CTpaterum Cctout obpatnutb BHUMaHWE Ha €AMHCTBEHHbIN eB-
po6OHA, OAHOrO N3 KPYNHENLLMX COBCTBEHHMKOB OOUCHON HEABMXKXMMOCTH Knacca A B Mockee
komnaHun O1 Properties. KomnaHusa BnageeT u ynpasnsieT noptdenem u3 15 rotoBbix 6u3sHec-
LEeHTPOB 4YUCTOM apeHayeMon nnowanblo 584 Thbic. KB. M. Tekywas CTOMMOCTb NPOEKTOB B
noptdene cocraenseT 4,34 mnpa. gonn. HegaBHo areHTCTBO S&P NOHU3WUMNO PEUTUHT aMU-
TeHTa ¢ B+ o B, nogvepkHyB, 4TO AaHHOE OEeNCTBME OCHOBAHO MUCKIMIOYUTESTbHO Ha NpUMeHe-
HUWN NEPECMOTPEHHbIX areHTCTBOM PENTUHIOBbLIX KPUTEPUEB U HE OTPaXKaeT Kaknx-nmbo name-
HEHUIN B KOPNOpPaTUBHbLIX KpeanTHbIX pernTuHrax O1 Properties.

Mbl obpalliaeM BHUMaHME, YTO cevyac eaAnHCTBEHHbIN eBpOOOoHO KOMNaHun npeanaraeT ogHy
N3 HaUBbICLUMX AOXOAHOCTEN B CEIMEHTE OTEYECTBEHHbIX OyMar, UMeLWMX PENTUHT, OT IMU-
TEHTOB HEGAHKOBCKOro cekTopa.

KapTta pbiHka eBpo60HA0B € penTuHramu B+/B
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UcmoyuHuk: Bloomberg, UK « DUHAM»
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MHBecTULMOHHbIE ngen (MHoCTpaHHble eBPO6OoHAbI)

o PentuHr
Toprosbin . [doxogHocTb

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

BPL 3.95 CT. He- Baa3/BBB-/

12/01/26 US118230AQ44 oecn. BB 7,5 99,3 4,1 (4,1) 3,95

Cpeawn 3apybexHbix eBpOoOOHA0B C MHBECTULMOHHBIM PENTUHIOM O0OpaTUM BHMMaHWE Ha OOWH U3
BbIMYCKOB amepukaHckor komnaHun Buckeye Partners, LP ¢ noraweHunem B 2026 r. EBpoboHa
ob6bemom 600 mnH gonn. pasmelleH B oktsbpe 2016 r. Mo 6ymare npegycMOTpeH OAMH KOnn-on-
LMOH 3a TpM MecsiLa A0 MorawleHus.

Buckeye Partners, LP — He3aBucumasa komnaHug, obecnedmBaroiaa obLyo TpaHCNOpPTUPOBKY
HedpTenpoaykToB B CLUA. lNog koHTponem komnaHum Haxogatcest okono 9700 km Tpy6onpoBoaos m
6onee yem 120 TepMmMHanoB, paccuMTaHHbIX Ha nepeBarnky okorno 110 mnH 6app. HedhTENPOAYKTOB.
Ltab-kBapTupa pacnonoxeHa B XbtocToHe (WwTaT Texac). B komnaHmnm 3aHsaTo 1,6 ThiC. YENOBEK.

Mo cocTosiHuio Ha 30.06.17 r. Bbipyyka u EBITDA Buckeye Partners, LP 3a nocnegHue 12 mecsiueB

pocturnn 3,5 u 1,0 mnpa Aonn. COOTBETCTBEHHO, YncTasi npuodbinb coctasuna 0,5 mnpa gonn. Ak-
unm amuteHTa ToprytoTca Ha NYSE ¢ Tekyulen pblHOMHOW KanuTanu3auven 8,3 mnpg gonn.
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PenTuHr

ToproBbin (Moody’s [doxopgHocTb
Kog K NoralieHuio
o6nurauumn e (ocbepTe), %
2 Fitch) PTe), %0
PDLLN 7 Y4 2-o0e
osior/ze  USCTO2BAABIL - x.  B2BY 3,0 102,3 6,7 (7.9) 7,25

B cermeHTe MHOCTpaHHbIX Oymar C MOBbILEHHON AOXOL4HOCTbO OTMETUM €BPOOOHA KOMMNaHWUK
Petra Diamonds Limited c noraweHnem B 2022 r. Beinyck o6bemom 650 MAH 4oNS. pasMeLleH B
anpene 2017 r. Mo BbINYCKy NpeayCMOTPEHbI TPU KOM-OMUMOHA, JOXOLHOCTb K Brvkanwemy 13
Hux (01.05.2019 r. no ueHe 103,625%) coctasnseTt 7,9%. Kpome Toro, go 01.05.2020 r. amuTeHT
BrpaBse BblKynuTb 40 35% Bbinycka no ueHe 107,25% 3a cyeT cpeacTs, npusneveHHbix ot SPO.
OTtmeTnm, 4TO Oymara xapakTepusyeTCa CpaBHUTENbHO BbICOKMM KyrnoHOM (7,25%) u OTHOCK-
TEnbHO KOPOTKUM CPOKOM Atopauui.

Petra Diamonds Limited — anma3sogobbiBatolLast KOMNaHus, 3aHMMaroLascsa passegkon n gobbl-
Yyewn anmasos B Acpuke. KomnaHusa paboTaet B TaH3aHuu, FOAP n botceaHe, nocTaBnss anmasHoe
CbIpbE Ha MEXAyHapOaHbIN pbIHOK. LLTa6-ksapTupa pacnonoxeHa B MloxaHHecbypre (FOAP). B kom-
MaHUK 3aHATO 5 ThIC. YENOBEK.

Mo cocTosiHuio Ha 30.06.17 r. Bblpydka u EBITDA amuTeHTa 3a nocrnegHve 12 mecsaues CoCTaBunu,

COOTBETCTBEHHO, 477 n 157 MnH gonn., ynctas npubbinb coctasuna 18 mnH gonn. Akuumn Petra
Diamonds Limited Toprytotcsa Ha LSE ¢ TekyLlen pbIHOYHON KanuTanu3sauuven 0,6 mnpa gonn.
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pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) ‘:’f ®UHaMm

OTpacneBas KapTa pOCCUUCKOro pblHKa AONapoBbIX o6nuraymmn
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UcmoyHuk: Bloomberg, UK « DUHAM»
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ExxeHepenbHbIA MOHUTOPUHT £
pbiHKa eBpoo6nurauum (9 oktadpa 2017 r.)

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 112,8 3,3 7,75
CHMFRU 17 «CeBepcTanb» gge';i na XS0551315384  100,3 0,5 6,7
CHMFRU 18 «CeBepcTanb» gge';i na XS0899969702  101,0 2,2 4,45
DMEAIR 18 Mpynna DME gge'li na XS0995845566 1114 3,4 5,9
DMEAIR 21 Mpynna DME gge'li HeT ~ XS1516324321 103,2 3,1 6
CHMFRU 22 «CeBepcTanby» gge'li na XS0841671000  106,1 4,2 5,875
GAZPRU 18 «Ta3npom» gge'li na XS0357281558  103,0 2,1 8,146
GAZPRU 19 «Ta3npom» gge'li na XS0424860947  109,4 2,9 9,25
GAZPRU 20N «Ta3npom» gge'li na XS0885733153  101,7 3,1 3,85
GAZPRU 21 «Ta3npom» gge'li na XS0708813810  107,9 3,4 5,999
GAZPRU 22 «Ta3npom» gge':;en na XS0290580595 111,0 3,8 6,51
GAZPRU 22N «Ta3npom» gge':;en na XS0805570354  104,8 3,8 4,95
GAZPRU 27 «Taanpom» gge':;en WeT  XS1585190389 102,3 4,7 4,95
GAZPRU 28 «Taanpom» gge':;en na  XS0885736925 102,2 4,7 4,95
GAZPRU 34 «Ta3npom» gge':;en na XS0191754729  136,0 5,3 8,625
GAZPRU 37 «Taanpom» gge':;en na XS0316524130 121,6 5,5 7,288
SRy g | TS CREEITERE) | G- na XS0022134712  101,1 2,3 4,375
HUKENb» obecn.
GMKNRM 20 | MK«Hopuneckui  Crhe- o yon9g0861087 1064 3.3 5,55
HUKENb» obecn.
GMKNRM 22 | MK«Hopuneckun  Crhe- 0 yo1500447010 1124 3,9 6,625
HUKENb» obecn.
GMKNRM 22N MK «Hopunbckunt  Crhe- o yoq650146758 1004 3,8 3,849
HUKENb» obecn.
GMKNRM 23 | MK«Hopunmbckun  Crhe- o ya500394075  100,5 4,0 41
HUKENb» obecn.
LUKOIL 18 «JyKoiin» gge':; HeT  XS0919502434  100,6 2,2 3,416
LUKOIL 19 «JyKoiin» gge':; na XS0461926569 109,4 2,5 7,25
LUKOIL 20 «JyKoiin» gge':; na XS0554659671  109,1 3,0 6,125
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Poccunckue kopnopatmBHblie eBpooonuraumm HechMHaAaHCOBOIro ceKTopa
C PENTUHIOM He HUXe CyBepeHHOro (npoaosmkeHue)

. Jlom- JoxogHocTb
Topromseen | Swens En
Lub
LUKOIL 22 «JlyKoiin» gge';i na  XS0304274599  113,0 3,6 6,656
LUKOIL 23 «JlyKoiin» gge';i HeT ~ XS0919504562 103,8 3,8 4,563
LUKOIL 26 «JyKoiin» gge';i HeT ~ XS1514045886  105,3 4,0 4,75
MOBTEL 20 «MTC» gge'li na XS0513723873 114,1 3,1 8,625
MOBTEL 23 «MTC» gge'li na XS0921331509  104,0 4,2 5
NLMKRU 18 «HIMK» gge'li na XS0808632847 101,0 1,5 4,45
NLMKRU 19 «HIMK» gge'li na  XS0783934325 105,1 23 4,95
NLMKRU 23 «HIMK» gge'li HeT ~ XS1405775617 103,2 3.9 45
NLMKRU 24 «HIMK» gge'li HeT  XS1577953174 99,8 4,0 4
NVTKRM 21 «HOBAT3K» gge'li na  XS0588433267 110,5 3,2 6,604
NVTKRM 22 «HOBAT3K» gge':;en na XS0864383723  102,9 3,8 4,422
PHORRU 18 «DOCATpO» gge':;en na  XS0888245122  100,8 1,9 4,204
PHORRU 21 «DOCATpO» gge':;en WeT  XS1509428726 1015 35 3,95
ROSNRM 22 «PocHedTb» gge':;en na XS0861981180 100,8 4,0 4,199
RURAIL 20 «PXKI» gge':;en WeT  XS1501561739 100,5 3,3 3,45
RURAIL 22 «PXKIO» gge'::en na XS0764220017 1084 3,6 5,7
RURAIL 24 «PX[» gge'::en HeT  XS1574068844 101,8 41 4,375
SIBNEF 22  «[a3npoMHedhTb» gge':; na XS0830192711 102,1 3,9 4,375
SIBNEF 23 «a3npomHedTb» gge';i na XS0997544860  109,9 4,1 6
SIBUR 18 «CUBYP» gge':; na  XS0878855773  100,7 1,7 3,914
SIBUR 23 «CUBYP» gge':; HeT ~ XS1693971043 99,9 4,1 4,125
TMENRU 18 «PH-XonauHr» gge':; na  XS0324963932  102,4 2,2 7,875
TMENRU 20 «PH-XonauHr» gge':; HeT  XS0484209159 109,2 3,1 7,25
TNEFT 18 «TpaHcHedTb» gge';i na  XS0381439305  105,1 2,3 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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. g RUALRU23  ®
TRUBRU 20 ° ® SCFRU 23
. EVRAZ 22 M R 2 VIP 23N VP 24 @ METINR 24
EVRAZ 21 ® VIp23
@ PGILLN 23
GRKOA21 ® ® PGILLN 220
4.0 EVRAZ 2D VIP 21N
o IMHRUS 18 EUCMENEDGLLI 20 e o .
VIP 21
VIP 20 .PGILI\I 20 . EUCHEM 23p 22
BORFIN 18 & METINR 20
30 |rrusruss e VIP19
’ ® NORDLI 18 e
URKARMP18 ®
2,0 .
® VP18
EUCHEM 17
1,0
0,0 T T T T T T \
0,0 1,0 2,0 3 4,0 5,0 6,0 7,0

0 [Oiopauus, net

UcmoyHuk: Bloomberg
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pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) 4{3‘, ®UHaMm

Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro cekTopa
c peutnHrom BB+/B-
Nom-

6apa.
CMUCOK

JdoxoaHocTb
K norawie-

ToproBbin Kog

OMUTEHT
o6nurauuu

AFKSRU 19

BORFIN 18

BORFIN 22

EDCLLI 20

EUCHEM 17

EUCHEM 20

EUCHEM 21

EVRAZ 18

EVRAZ 18N

EVRAZ 20

EVRAZ 21

EVRAZ 22

EVRAZ 23

GLPRLI 22

GLPRLI 23

GTLKOA 21

GTLKOA 24

HOLGRO
2lconv

IMHRUS 18

IMHRUS 22

METINR 20

METINR 24

PUHAM

ADK «Cucreman

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

Global Ports

GTLK EUROPE
LTD

GTLK EUROPE
LTD

Abigrove

(«CeBepcTanb»)

«KOKC»

«KOKC»

«MeTannonHBecT»

«MeTannonHBecT»

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

LB

HeT

HeT

HeT

HeT

aa

HeT

HeT

aa

aa

aa

HeT

HeT

HeT

HeT

HeT

HeT

HeT

HeT

HeT

HeT

aa

HeT

XS0783242877

XS0974469206

XS§1596115409

XS0918604496

XS0863583281

XS1495632298

XS1632225154

XS0359381331

XS0618905219

XS0808638612

XS1319822752

XS1405775377

XS1533915721

XS1319813769

XS1405775450

XS1449458915

XS1577961516

XS1403868398

XS1255387976

XS1600695974

XS0918297382

XS1603335610

12

4,875
5,125
3,8
3,95
9,5
6,75
6,5
8,25
6,75
5,375
6,872
6,5
5,95
5,125
0,5
10,75
7,5
5,625

4,85
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pbiHKa eBpoo6nurauum (9 oktadpa 2017 r.)

3&
%,* OUHaM

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

ToproBbin Kog

o6nurauuu

NORDLI 18

OPRORU 21

PGILLN 20

PGILLN 22

PGILLN 23

RUALRU 22

RUALRU 23

SCFRU 23

TRUBRU 18

TRUBRU 20

URKARM 18

VIP 18

VIP 19

VIP 20

VIP 21

VIP 21N

VIP 22

VIP 23N

VIP 23

VIP 24

PUHAM

OMUTEHT

Nordgold
«O1 Properties»
«[lMontoc»
«[lMontoc»
«[lMontoc»
«PYCAJI»
«PYCAJI»
«CoBkomdpnoT»
«TMK»
«TMK»
«Ypankanumi»
VimpelCom
VimpelCom
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.

Jlom-
6apa.
CnuUcokK

Lub
na

HeT

na

HeT

HeT

HeT

HeT

HeT

na

na

aa

aa

HeT

HeT

aa

HeT

aa

HeT

aa

HeT

XS0923472814

XS1495585355

XS0922301717

XS1405766384

XS1533922933

XS1533921299

XS1577964965

XS1433454243

XS0585211591

XS0911599701

XS0922883318

XS0361041808

XS0889401054

XS1400710999

XS0587031096

XS51625994022

XS0643183220

XS1400710726

XS0889401724

XS$1625994618

101,9
97,3
105,6
102,4
104,9
101,9
102,5
103,9
101,4
105,5
100,5
104,0
103,0
106,2
113,6
100,7
115,4
113,7
108,7

102,7

JdoxoaHocTb
K norawie-

4,1

4,5

5,375
7,75
6,75

3,723

9,125

5,2
6,25
7,748

3,95

7,504
3

7,25
5,95

4,95

UcmouHuk: Bloomberg, K « DUUHAM»
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R
pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) ‘f?f"’ M®OUHam

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

7,0
6,0 ® VB35S
ALFARU 250
5,0 - VEBBNK-25
[ )
SBERRU 237
0,
% ® © VEBBNK23
VEBBNK 22
e ® SBERRU22NA
4,0
SBERRU 24%  VEBBNK20 e AIFARRRYL22
® “SBERRU 19N N
[ ] [ )
30 ALFARU 18
§ VEBBNK1S
RSHB 18
[ ]
RINB 17Ng pshp 18
° []
B 18
20 TeTEEENK 17
1,0
0,0 T T T T T 1
0,0 2,0 4,0 60 popaus, ner 80 10,0 12,0

UcmoyHuk: Bloomberg
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pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) ‘%f ®UHaMm

Poccuinckue eBpoobnuraumm 6aHKOBCKOro CeKTopa C peMTUHIOM He HUXe

BB
Jlom- JoxogHocTb
ToproBbiN Kog, AMUTEHT 6apa. K noratue-
obnurauumn CNNCOK
Lub
ALFARU 18 «Anbdha-6aHk» gge';i HeT ~ XS1324216768 102,3 2,9 5
ALFARU 21 «Anbdha-6aHk» gge';i na  XS0620695204 112,8 3,8 7,75
ALFARU 257 «Anbda-6aHk» ggg- HeT XS1135611652 109,9 50 9,5
GPBRU 19 «Ta3npomBaHK» gge'li na XS1040726587  103,1 33 4,96
RSHB 17N «Paccent- Crre- o XS0796426228 100,6 23 5298
X030aHK» obecn.
RSHB 18 «Paccent- CT.He: na XS0366630902  103,3 2,4 7,75
X030aHK» obecn.
RSHB 18N «Paccent- Crre- o Xs0955232854 1019 27 51
X030aHK» obecn.
SBERRU 19 C6epbaHk gge'li na XS0799357354  104,0 2,8 5,18
SBERRU 19 C6epbaHk gge'li na XS1043519567 1005 3,8 4,15
SBERRU 21 C6epbatk gge'li na XS0638572973  108,4 3,3 5,717
SBERRU 22 C6epbatk gge'::en na XS0743596040 109,5 3,7 6,125
SBERRU 22NA Cep6aHKk ggg' WeT  XS0848530977 104,5 41 5,125
SBERRU 237 C6epbaHk ggg' HeT  XS0935311240 104,0 4,4 5,25
SBERRU 24/ Cep6aHKk ggg' WeT  XS1032750165 1024 3,7 5,5
VEBBNK 17 «B3B» gge':;en na XS0559800122  100,4 1,9 5,45
VEBBNK 18 «B3B» gge':;en na XS0993162170 101,4 2.9 4,224
VEBBNK 20 «B3B» gge':;en na XS0524610812 108,3 3,7 6,902
VEBBNK 22 «B3B» gge':; na XS0800817073  108,2 41 6,025
VEBBNK 23 «B3B» gge':; na XS0993162683  107,9 4,4 5,942
VEBBNK 25 «B3B» gge';i na XS0559915961  113,0 4,8 6,8
VTB 18 «BTB» gge':; na XS0365923977 102,8 2,4 6,875
VTB 18N «BTB» gge':; na XS0592794597  101,5 2.1 6,315
VTB 20 «BTB» gge':; na XS0548633659  109,4 3,2 6,551
VTB 35 «BTB» gge':; na XS0223715920  103,1 6,0 6,25

UcmouHuk: Bloomberg, K « DUUHAM»
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ExeHeagenbHbIN MOHUTOPUHT _ ;
pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) "sf M®OUHam

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

18,0
L PROMBK 21N~
TRACAP 20~ .
16,0
14,0
® CRBKMO (perp)
CRBKMO 18N~ PROMBK 19"
° [ )
12,0
® CRBKMO 277
10,0 ® AKBBIN 19
%
30 ® AKBHC (perp)
’ AKBARS 224 ®
© HCFBRU 217
CRBKMO 18 ® ALFARU (perp)
6.0 RMOSRM 18 ®_RSHB.23A
"’ FRUNVIDN 1D@
° ® FCFIN 194
HCFBRU 20¢ ® VTB 224
® CRBKMO 21
[ )
GPBRU 231® STPETE 197
A,
4,0 RKENEHRIA e o ®—éLFARU-194
[
STPETE 184 GPBRU 194 NMOSRM 19
2,0 /
0,0 T T T T T \
0,0 1,0 2,0 3,0 4,0 5,0 6,0

[iopauma, net

UcmoyHuk: Bloomberg
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pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) ‘:‘%’ ®UHaMm

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

Jlom- JoxogHocTb
Toprosbin kog SMUTEHT 6apa. ISIN K noratue-
OGJ'WII'aLIVIVI CMUCOK
B
AKBARS 18 «AK BAPC» gge';i na XS1272198265 103,4 3,7 8
AKBARS 227 «AK BAPC» Sgg' HeT  XS0805131439  100,9 7.8 8
AKBBIN 19 «BUHBAHK» gge';i HeT  XS1379311761 98,2 9,9 8,5
AKBHC 18"  «TuHbKkodd BaHK» Sgg' HeT  XS0808636913 106,3 41 14
Mn.
AKBHC (perp)  «TuHbkocpe Gark»  cyb- HeT  XS1631338495 104,1 8,2 9,25
opa.
ALFARU 19"  «Anbda-6ari ggg‘ WeT  XS0832412505 106,5 4,0 7.5
Mn.
ALFARU (perp)  «Anbca-6aHk» cy6- HeT  XS1513741311 105,4 6,6 8
opa.
CRBKMO/18 | <IPERUTHEI Bark  CT.te- na XS0879105558  100,4 6,1 7.7
MockBbI» obecn.
CRBKMO 18N~ “erhﬂ"””"”" bakk™ - Cyo- HeT  XS0924078453 96,4 12,3 8.7
OCKBbI» opA.
CRBKMO 21 “erl\ﬂ"””"”" Gakk ~ Cr.He- HeT  XS1510534677 1027 5,1 5,875
OCKBbI» obecn.
CRBKMO 274 “erl\ﬂ"””"”" Gakk™ - Cyos HeT  XS1589106910 87,1 10,9 75
OCKBbI» opA.
. Mn.
CRENE | GERIIIED] B |- o5 HeT  XS1601094755 84,5 13,1 8,875
(perp) MockBbI» opn
FCFIN 194 Credit Europe Cye- HeT  XS0854763355 1055 57 8.5
Bank opa.
GPBRU 197 «lFasnpombaHk» ggg- HeT XS0779213460 105,0 3,9 7,25
GPBRU 23* «lFasnpombaHk» ggg- HeT XS0975320879 104,0 4,1 7,496
HCFBRU 207 Home credit ggg' HeT  XS0846652666 102,1 5,3 9,375
HCFBRU 217 Home credit ggg' HeT  XS0981028177 105,2 6,8 10,5
NMOSRM 18 «BaHk «OTkpbl-  CT.He- na XS0923110232  100,8 5,7 7.25
TMe» obecr.
NMOSRM 19 «BaHk «OTkpbl-  CT.He- HeT  XS1503160571 101,0 4,0 4,5
TMe» obecr.
NMOSRM 197 ¢BaHK «OTkpbi- Cye- HeT  XS0776121062 9,0 296,8 10
T™e» opa.
PEOIEIRGY CEE I TR Cye- HeT  XS0940730228 9,7 193,7 10
19N~ ™me» opa.

PUHAM

www.finam.ru
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ExxeHeaenbHbIA MOHUTOPUHI

r
pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) ‘5?‘& ®UHaMm

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

Jlom- JoxogHocTb

6apa. K noratue-
OMUTEHT
o6nurauuu CNUCOK

LB

ToproBbin Kog

PROMBK 19  «[Mpomcasiab6aHk» gge:';?. HeT ~ XS1506500039 98,6 6,0 5,25
PROMBK 19"  «[pomcBa3b6aHk» Sgg_ HeT XS0851672435 96,1 12,4 10,2
PROMBK 21N~  «[pomcesiab6aHk» Cgb‘;yf; HeT ~ XS1086084123 82,5 16,9 10,5
STPETE 18" «BatiK Cyo- HeT  XS0848163456 107.2 3.9 11

Cankr-lMeTepbypr»  opa.
STPETE 19" «BatiK Cyo- HeT  XS0954673934 1092 45 10,75
Cankr-lMeTepbypr»  opa.
TRACAP 20 “Tpagc"a”"”a”‘ Cyo- HeT  XS0311369978 836 17.3 10
aHK» opa.
VTB 224 EIIE ggg‘ HeT  XS0842078536  108.8 50 6.95

UcmouHuk: Bloomberg, K « DUUHAM»
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pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) f.,? ®UHaMm

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

7,0
DB 7 % 12/29/49
[ ]
6,5
DB 6 % 05/29/49
i RBS 8 12/29/49
[ ]
6,0
LLOYDS 12 12/29/49 ®
STANLN 7 % 12/29/49 ACAFP 7 % 12/29/49
° . ® SOCGEN 8 12/29/49
1,
SOCGEN 6 ft?&;/z/fgu/ 29/49
5,5 o
STANLR 6% 12/29/49  RBS 8% 12/29/49
[ )
1,
% WLOYDS 16X IRATRS Y6 12/29/49
SOCGEN 7 % 12/29/ LYY 120/ 548
8 Y/
INTNED 6 % 12/20/49 00> 6 7% 12/29/49
BACR 6 % 06/29/49
[ )
HSBC 6 % 12/29/4€S 6 % 12/29/49
5,0 CS77% 12729749
® UBS712/29/49
NDASS 6 % 12/29749
[ ]
ACAFP 6 % 09/29/49 ® o EDF 5% 12/29/45
® UBS 7% 12/29/49 #12/29/
INTNED 6 12/29/49
4,5 4 UBS 6 % 12/29/49
SHBASS 5 4 12/29/49
BNP 7 % 12/29/49 & ® NDASS 5 % 12/29/49
® EDF 5% 01/29/49
HSBC 5 % 12/29/49 HSBC 6 % 12/29/49
hd [ ]
UBS 7 % 12/29/49
4,0 T T T T T T \
0,0 1,0 2,0 3,0 [Oiopaums, net 4,0 5,0 6,0 7,0

UcmoyHuk: Bloomberg
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pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) 4{3‘, ®UHaMm

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

ToproBbii ko Kowmno-
OMUTEHT 3UTHbIN ISIN
o6nurauuu pEVTUHT
AXASA 6.379 Mn.cy
12/29/49 AXA Gopa, BBB  USF0609NAQ19 1151 4,5 6,379
BACR 8 74 Mn.cy
12/29/49 Barclays e BB- US06738EAA38  106,0 3,0 8,25
BACR 6 % Mn.cy
06/29/49 Barclays ol BB- US06738EAB11  102,8 51 6,625
BACR 6.278 Mn.cy
12/29/49 Barclays Bank S, BB US06738C8284  115,0 4,0 6,278
BACR 7.434 Mn.cy
09/29/49 Barclays Bank e BB+ XS0322792010  100,8 2,9 7,434
BACR 6.86 Mn.cy
09/29/49 Barclays Bank e BB+ XS0155141830  122,0 4,0 6,86
BNP 7 % . Mn.cy
12/29/49 BNP Paribas Gopn, BB+ USF1R15XK367  113,0 5,3 7,375
BNP 7 % . Mn.cy
12/29/49 BNP Paribas g o¥ BB+  USFIRISXK441 1103 44 7,625
BNP 7.195 : Mn.cy
06/29/49 BNP Paribas Gopn,  BBB-  USFL0S8YHX97 1177 4,5 7,195
ACAFP 6 % Lo Mn.cy
09/29/49 Credit Agricole e BB+ USF22797YK86  103,6 4,7 6,625
ACAFP 7 % Lo Mn.cy
12/29/49 Credit Agricole e BB+ USF22797RT78  111,8 5,6 7,875
ACAFP 8 % Lo Mn.cy
12/29/49 Credit Agricole e BB+  USF2R125CD54 1187 5,3 8,125
CS7 V122049 ~ CreditSuisse  Mncy  pp yon0gg304589 1135 4.9 7.5
Group 6opa.
CS6 v 122049 ~ CreditSuisse  Mncy  pp yog76957700 1070 0 51 625
Group 6opa.
DB 7 % 12/29/49  Deutsche Bank ’f\i/lgb;y B+ US251525AN16  105,5 6,5 7,5
DB 6 % 05/29/49  Deutsche Bank ’f\i/lgb;y B+  XS1071551474 99,9 g2 | 529
EDF 5 % Electricite de Mn.cy
12/29/49 France 6opa. BB+ USF2893TAMS83 105,3 4.6 5,625
EDF 57 Electricite de Mn.cy
01/29/49 France 6opa. BB+ USF2893TAF33 104,2 4,3 5,25
OUHAM www.finam.ru 20
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pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) ‘:‘%’ ®UHaMm

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

S S—— 5 Panr Komno:
i MUTEHT Bbl- 3UTHBIA ISIN
nnar PEenTUHr
S ome’  HSBC Holdings 'g";ﬁ BBB-  US404280BC26 1092 41 6875
S ome’  HSBC Holdings 'g";ﬁ BBB-  US404280AT69 1081 51 6375
S ome’  HSBC Holdings '\6";5?_’ BBB-  US404280AS86 1063 53 6375
S one’  HSBC Holdings '\6";');3_’ BBB-  US404280AR04 1032 4,1 5625
HSS/?Z;%?G HSE&(‘;?]‘S"E" '\6";5?_’ BBB  USG4637HAB45 1593 41 10é17
o ING Groep NV '\6";')?_’ BB+  US456837AF06  107,4 53 6,5
O 2. ING Groep NV '\6";')?_’ BB+  US456837AE3L 1035 45 6
LL&\/(?%%Z Ve L'Oydesrgj‘;king '\6";5?_’ BB US539439AG42  112,3 5,3 7,5
O o Lioyds Bank '\6";5?_’ BB+  XS0474660676 1354 59 12
LL%I/[;;EQGW L'Oyde'f*rgjgkmg '\6"&?_’ BB US539439AE93  115,6 42 6,657
LL%I/[;;E;B L'Oyde'f*rgjgkmg '\6"&?_’ BB  USG5533WAA56  114,1 41 6,413
e Nordea Bank '\6/':;;3_’ BBB  XS1202090947 1030 4,4 5,25
N e o Nordea Bank '\GA:F')Z‘_’ BBB  US65557DAL55 1075 48 6,125
Noolsome . NordeaBank g™V BBB+  US6SS57DAM3 1030 39 55
RlBizg-/i? RBTSr éi‘?lita' 'g"g‘g B+ US74927PAA75  118,3 41 6,425
?529?:3 Roéi'oﬁ:r':‘g of 'g'gﬁ B+ US780097BB64  111,0 5.4 8,625
TZ‘Z’JJ? Roéiloﬁ::g of '(\5";@_’ B+ US780099CJ48 1052 55 75
RBS 8 12120149 <OYa) Bankof Gony B+ US780099CK1l 1110 62 8
RO%%Z)-/%S S'?:‘;i’laa'ngaé‘fozg 'g";b?_’ BB US780097AH44  127,3 4.4 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)

" Komno-
ToproBbin Kog

OMUTEHT 3UTHbIN ISIN

o6nurauuu 5
PeNTUHr

SANTAN 2 Santander Finance  Mn.cy

3/29/49 Capital Sopn BB XS0418134317 64,6 3.1 2
oMo Sama’éiﬁ;it':l”ance 'g"g;; BB XS0418133426 630 3,2 2
S&'}gﬁ'gz Banco Santander '\6"(’::;_’ BB XS0418031778 68,7 2,9 2

So&%%'/‘zg % Societe Generale '\6";');3_’ BB XS0867614595 1059 2,9 8,25
S s Societe Generale '\6";');3_’ BB  USF8586CXG25 1011 5,5 6

solc;i;z%r/\zg % Societe Generale '\6";');3_’ BB USF8586CRW49 1131 54 7,875
S sosg.  Societe Generale '\6";');3_’ BB  USF43628B413 1149 57 8

ST%‘%LZ'; /319014 gf\i’:tde"‘r‘gé '\6"(’)1');3_’ BB+  US853254AC43 116,3 4,6 7,014

S Standard '\6";');3_’ BB  USGB4228CE6L 1022 55 6,5
S s Standard '\6"(’;5;3_’ BB  USG84228CQ91 107,3 56 7,5
1
Sngf‘zsgig 7 Hansd"eelgsgﬁken '\6/'(’;5;3_’ BBB XS1194054166  102,6 4,4 5,25
Sy Swedbank '\6/'(’;5;3_’ BBB  XS1190655776 1035 4,0 5,5
&’5‘297/ 413 UBS Group '\6/'(’;5;3_’ BB+  CHO0331455318 1086 46 7,125
Lljg‘;g? 47{;* UBS Group '\6/'(’;5‘;3_’ BB+ CH0317921697 107,6 4,4 6,875
25‘297/ 413* UBS Group 'g'gr')‘;‘_’ BB+ CH0271428317 106,6 4,1 7,125
Lljg‘;;g? 47{5 UBS Group 'g"g;;‘_’ BB+ CH0286864027  110,2 5,3 6,875
UBS 7 12/29/49 UBS Group 'g"(‘;bcn‘_’ BB+ CH0271428333 1125 4,9 7
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KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMMHUPOBAHHbLIX B €BPO, C KOMMO3UTHbIM PEUTUHIOM He HUXKe B-

5,5
® DB605/31/49
5,0
® USIMIT 5 % 06/30/49
ISPIM 7 12/29/49
[ ]
4,5
%
BBVASM 6 % 12/29/49 ®
4,0
® SOCGEN 7.715 07/29/49 ® BBVASM 8 % 12/29/49
® ASSGEN 4.596 11/30/49
BACR 8 12/15/49 ®
BACR 6 % 12/29/49
[ )
3'5 ® SOCGEN 6% 04/07/49 EDF o UL/ 22745
[ ]
® HsBC5 % 12724738 12/29/49 °
® LLOYDS 6 % 06/27/49
EDF 5% 01/29/49 ®
® ACAFP 6 % 04/29/49 ® TELEFO 5% 03/31/49
UCGIM 9 % 07/29/49 BNP 6 % 12/29/49
o ®_ DANBNK 5 % 10/29/49 ® OMVAV 6 % 12/29/49
® NYKRE 6 % 12/29/49  ®
3,0 T T T T T T T |
0,0 1,0 2,0 3,0 4,0 5,0 6,0 7,0 8,0
[Oiopaumsa, net
UcmoyHuk: Bloomberg

DPUHAM www.finam.ru 23


http://www.finam.ru/

ExxeHeaenbHbIA MOHUTOPUHI

&
&
pbiHKa eBpoobnuraumm (9 okTadbpa 2017 r.) f.,? ®UHaMm

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

T o Komno-
o%rosbm kon OMUTEHT 3UTHbIN
oonurauummun pel?ITMHF
ABNANV 5 % Mn.cy
12/29/49 ABN AMRO Bank 6opa. BB XS1278718686 108,0 2,9 5,75
ACAFP 6 %2 . . Mn.cy
04/29/49 Credit Agricole 6opa. BB+ XS1055037177 111,7 3,2 6,5
ASSGEN 4.596 - Mn.cy
11/30/49 Generali Finance 6opa. BBB- XS1140860534 105,6 3,8 4,596
BACR 6 %2 Mn.cy
12/29/49 Barclays 6opa. BB- XS1068574828 105,4 3,6 6,5
BACR 8 12/15/49 Barclays 'ggp;y BB- XS1002801758 112,7 3,7 8
BBVASM 6 % Banco Bilbao Mn.cy
12/29/49 Vizcaya Argentaria  6opga. 22 ASILEI0IeEEE A0 i e
BBVASM 8 75 Banco Bilbao Mn.cy
12/29/49 Vizcaya Argentaria  6opga. 22 SRR Ha e S
BKIR 7 %% Mn.cy
12/29/49 Bank of Ireland 6opa. B+ XS1248345461 111,4 2,9 7,375
BNP 6 % . Mn.cy
12/29/49 BNP Paribas 6opa. BB+ XS1247508903 113,4 3,0 6,125
COFP 4.87 Casino Guichard Mn.cy
01/31/49 Perrachon 6opa. BB- FR0011606169 102,9 2,6 4,87
DANBNK 5 % Mn.cy
10/31/49 Danske Bank 6opa. BB+ XS1044578273 107,5 2,6 5,75
DANBNK 5 7 Mn.cy
10/29/49 Danske Bank 6opa. BB+ XS1190987427 111,7 3,1 5,875
DB 6 05/31/49 Deutsche Bank “aﬂcT;;Zy B+ DEOOODB7XHP3  101,9 5,1 6
Deutsche Bank Mr.c
DB 8 05/29/49 Contingent Capital 6 cy BB- DEOOOAOTU305  103,7 1,7 8
opa.
Trust IV
EDF 5 01/22/49 Electricte de  Mn.cy  pp.  ppoo11697028 1110 34 5
France oopa.
EDF 5 % Electricite de Mn.cy
01/29/49 France 6opa. BB+ FR0011401751 113,9 3,2 5,375
HSBC 5 Y4 . Mn.cy
12/29/49 HSBC Holdings 6opa. BBB- XS1111123987 108,1 3,4 5,25
HSBC 6 12/29/49  HSBC Holdings 'g"gr')‘;y BBB-  XS1298431104 113,6 35 6
ISPIM 7 12/29/49  Intesa Sanpaolo 'g"(‘)‘b‘;y B+ XS1346815787  106,7 48 7
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BeccpouHbie eBpooGnurauum ot 3anagHoeBpONencKux 3aeMLUNKoOB, HO-
MWHUPOBaHHbIE B €BPO, C KOMMO3UTHLIM PEUTUHIOM He HuXe B- n ¢ go-
XOAHOCTbIO HEe HMXe 4% (npoaonxeHue)

o PaHr
LI 2] AMUTEHT Bbl-
obonurauuu nnar
KBCBB 5 % Mn.cy
03/29/49 KBC Group 6opn. BB BE0002463389  104,2 2,7 5,625
LLOYDS 6 % Lloyds Banking Mn.cy
06/27/49 Group 6opa. BB XS1043545059  107,8 3,4 6,375
NYKRE 6 Y4 . . Mn.cy
12/29/49 Nykredit Realkredit 6opa. BB+ XS1195632911  109,3 3,0 6,25
OMVAV 6 V4 Mn.cy
12/29/49 oMV 6opa. BBB- XS1294343337 122,7 3,1 6,25
RABOBK 6 ¥ Cooperatieve Mn.cy )
12/29/49 T 6opa. BBB XS1400626690 113,2 2,9 6,625
RABOBK 5 %2 Cooperatieve Mn.cy )
01/22/49 Rabobank 6opa. BBB XS1171914515 107,3 2,7 55
RBS 51 11/29/49 ~ RoyalBankof — Mncy 5, yg5o05035470 1015 1,1 5,5
Scotland 6opa.
RBS 5 14 06/20/49 ~ 1ovalBankof — Mncy g, heggoa0Esc37 1014 1,1 5,25
Scotland Group 6opa.
SANTAN 2 Santander Finance  Mn.cy
03/18/49 Capital 6opa. BB XS0418135041 63,4 3,2 2
SANTAN 2 Santander Finance  Mn.cy
03/18/49 Capital 6opn. BB XS0418134663 63,4 3,2 2
SOCGEN 7.715 , Mn.cy
07/29/49 Societe Generale 60pA. BB XS0373447969 91,4 3,9 7,715
SOCGEN 6 % . Mn.cy
04/07/49 Societe Generale 6opa. BB XS0867620725 110,6 3,5 6,75
SOLBBB 5.869 . Mn.cy
12/29/49 Solvay Finance 6opa. BB XS1323897725 120,3 2,5 5,869
TELEFO 5 % . Mn.cy
03/31/49 Telefonica Europe 6opa. BB XS1050461034 115,7 3,2 5,875
UBS 5 % 12/29/49 UBS Group '\6/'&;3’ BB+  CHO0271428309 112,4 2,7 5,75
UCGIM 9 % . . Mn.cy
07/29/49 UniCredit G, B+ XS0527624059  116,6 3,0 9,375
. UniCredit
UCGIMB % | temational Bank M™% B+ XS0470937243 1125 22 8125
12/29/49 oopg.
Luxembourg
USIMIT 5 % . . Mn.cy
06/30/49 UnipolSai 6opa. NR XS1078235733 104,0 5,0 5,75
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KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMWHUPOBAHHbIX B OpUTAHCKNX (PyHTaX, C KOMMNO3UTHbLIM PEUTUHIOM

He HnXxe B-
6,5
6,0
DB 7 % 05/30/49
[ ]
® BACR7 7% 12/29/49
® LLOYDS 7 % 12/29/49
5,5

%

® SANUK 7 % 12/29/49

® LLOYDS 7 % 12/29/49

® BACR 7 06/15/49

NWIDE 7.859 03/29/49
[ ]

5,0
® EDF57%07/22/49
® EDF612/29/49 SANUK 7 % 09/29/49
LLOYDS 13 01/29/49 m

4,5

® NWIDE 6 % 12/29/49

® LLOYDS 7 12/29/49

LLOYDS 8 % 06/29/49 ®
4,0 T T T T T T T T T ]
0,0 1,0 2,0 3,0 4,0 5,0 6,0 7,0 8,0 9,0 10,0
[Oiopaumsa, net
UcmoyHuk: 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,

oonurauum

ACAFP 7.589
01/29/49
ACAFP 8 &
10/29/49
AXASA 5.453
11/29/49
ASSGEN 6.269
06/29/49
BACR 7 7%
12/29/49

BACR 7 06/15/49

BACR 5.3304
03/29/49

BACR 6 07/29/49

BACR 9 10/29/49

BACR 9 11/29/49

CLMD 7 %
11/29/49
CYBGLN 8
12/29/49

DB 7 ¥ 05/30/49

EDF 6 12/29/49

EDF 5 7% 07/22/49

LLOYDS 7 7
12/29/49
LLOYDS 7
12/29/49
LLOYDS 7.754
03/29/49
LLOYDS 7 %
12/29/49
LLOYDS 13
01/29/49
LLOYDS 11 %
10/29/49

PUHAM

OMUTEHT

Credit Agricole
Credit Agricole

AXA

Assicurazioni
Generali

Barclays
Barclays
Barclays Bank
Barclays Bank
Barclays Bank

Barclays Bank

Clerical Medical
Finance

CYBG

Deutsche Bank

Electricite de
France
Electricite de
France
Lloyds Banking
Group
Lloyds Banking
Group
Bank of Scotland
Capital Funding
Lloyds Banking
Group

Lloyds Bank

Cheltenham &
Gloucester

www.finam.ru

P Komno-
aHr Bbl- o
3UTHbIN
nnart o
PeuTUHr

Mn.cy6- BB+
OpA.

Mn.cy6- BB+
OpA.

Mn.cy6- BBB
OpA.

Mn.cy6- BBB-
OpA.

Mn.cy6- BB-
OpA.

Mn.cy6- BB-
OpA.

Mn.cy6- BB+
OpA.

Mn.cy6- BB+
OpA.

Mn.cy6- BB+
OpA.

Mn.cy6- BB+
OpA.

Mn.cy6- BBB+
OpA.

Mn.cy6- B+
OpA.

Mn.cy6- Bt
OpA.

Mn.cy6- BB+
OpA.

Mn.cy6- BB+
OpA.

Mn.cy6- BB
OpA.

Mn.cy6- BB
opA.

Mn.cy6- BB+
opA.

Mn.cy6- BB
opA.

Mn.cy6- BB+
opA.
Mn.cyo BBB-

opa.

ISIN

FR0010575654

FR0010814418

XS1134541561

XS0257010206

XS1274156097

XS1068561098

XS0248675364

XS0150052388

GB0000870369

XS0046132014

XS0103961743

XS1346644799

XS1071551391

FR0011401728

FR0011700293

XS1043552261

XS1043550307

XS0109139344

XS1043552188

XS0408620721

GB0001905362

111,7 2,3
112,8 1,7
113,0 3,6
108,7 3,3
109,5 5,6
103,6 5,0
101,3 3,8
103,0 29
129,9 3,4
129,0 3,5
108,1 3,2
103,7 7,1
103,3 5,8
107,4 49
104,4 49
119,8 5,6
104,6 4,2
118,5 2,4
112,0 52
188,5 4,6
201,0 5,8
27

7,375

7,125

5,875

7,875

7,754
7,625
13

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)

Toprosbii ko LT | LEUTes Ky-
P OMUTEHT Bbl- 3UTHbIN ISIN MOH,
oonurauum nnaT o o
PEenTUHr (0]
LLOYDS 8 % Mn.cy
06/29/49 Bank of Scotland 6opa. BBB- GB0000395102 124,0 41 8,75
LLOYDS 9 % Mn.cy
03/29/49 Bank of Scotland 6opa. BBB- GB0005242879 163,0 5,8 9,375
LLOYDS 7.881 HBOS Sterling Mn.cy
12/29/49 Finance Jersey 6opa. BB+ GB0058327924 146,0 3,7 7,881
LLOYDS 7.281 Mn.cy
05/29/49 Bank of Scotland 6opa. BBB XS0125686229 129,2 3,4 7,281
NWIDE 6 % Nationwide Mn.cy
12/29/49 Building Society Gopa. BB+ XS1043181269 103,9 4.4 6,875
NWIDE 7.859 Nationwide Mn.cy
03/29/49 Building Society 6opa. BBB- GB0001777886 120,8 54 7,859
RABOBK 6.91 Cooperatieve Mn.cy
06/29/49 Rabobank Gopa. BBB- XS0368541032 135,8 3,9 6,91
RBS 5% 06/20/49 ~ RoyalBankof - Mncy — pp yqh138930854 1093 3,9 5,625
Scotland 6opa.
RBS 5% 00/20/49 ~ RoyalBankof - Mncy — pp  yohi54144132 1070 33 5625
Scotland 6opa.
RBS 11 %2 National Mn.cy
12/29/49 Westminster Bank  6opga. iz CEUNEZIIPES | 12 . Sl
RBS 7.387 Royal Bank of Mn.cy
12/29/49 Scotland Group Gopa. BB XS0121856859 97,5 7,6 7,387
RBS 11 %2 National Mn.cy
12/29/49 Westminster Bank  6opg. iz Aetieligete | i e Sl
RWE 7 03/29/49 RWE '\6"&;3’ BB XS0652913988  107,2 1,9 7
SANUK 7 % Santander UK Mn.cy
12/29/49 Group Holdings 6opn. BB- XS1244538523 108,5 53 7,375
SANUK 10.062 Mn.cy 10,06
10/29/49 Santander UK 6opn. BBB XS0060837068 163,1 6,2 o5
SANUK 7.037 Mn.cy
08/29/49 Santander UK 6opa. BB+ XS0124569566 121,6 3,9 7,037
SANUK 7 Y& Mn.cy
09/29/49 Santander UK 6opa. BBB- XS0117973429 1145 49 7,125
SLLN 6 % . Mn.cy
07/29/49 Standard Life 6opa. A- XS0151267878  122,5 3,7 6,75
STANLN 7 % Standard Mn.cy
10/29/49 Chartered Bank  Gopn.  Cob-  XS0119816402 1175 3.3 e
TELEFO 6 % 3 Mn.cy
11/29/49 Telefonica Europe 6opn. BB XS0997326441  111,0 3,0 6,75
UniCredit
ucg/n\ggsjfggzs International Bank 'g"g'cy B+ XS0372556299  105,3 1,1 8'5592
Luxembourg PA.
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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 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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