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O630p POCCUNCKOro pblHKA

Poccunckum cyBepeHHbI CErMEHT NPOAOSTKU yBEPEHHOE BOCCTAHOBIIEHME Ha NPOLUSION Heaene,
Mo CyTu, faxe He 3aMeTuB TypbyneHTHOCTb Ha pbiHKe HedTu. CyBepeHHas KpyBasi CMecTunach Ha
15 6. n. BHM3, MakcmarnbHO AOCTYMNHast AOXOOAHOCTb Ha POCCUNCKOWN CyBEPEHHOWM AOMNNAapOBOMN KpK-
BOM onycTunacb Ao otmeTkn 5,2%. Kak 3assun MnHucTp douHaHcoB PP AHToH CunyaHoB, nmpo-
rpammy no o6MeHy cyBepeHHbIX eBpOOOHA0B NpeanonaraeTcsa 3aBepLunTb B CAeAyoLWeMm rogy, Ko-
roa 6yoet pasmewyeHo 6ymar Ha 7 mnpg gonn. B 2020-2021 r. BHelLHWe 3aiMbl ByayT COKpaLLeHbl
Ao 3 mnpg gonn. B rog u 6yayT npeanonaratb pasMeLLeHne TONbKO HOBbIX BbiMyCKOB.

IOuHamuka ueHbl HechbTn Brent n Cnpep «Poccuna-23» k UST-10
Kypca pybons K gonnapy (6a3ncHbIe NYHKTbI)
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UcmoyHuk: Bloomberg, K « DUHAM»

KoprnopaTuBHbI CeKTOp Takke AopoXarn, akTMBHO BOCCTaHaBnvBanu ceou nosnuun cybopna MKB.
Haunyuywyio oMHaMuKy nokasanu camble «AanbHuUe» BbiMyCKU.

Jlnpepbl ueHoBoro pocta (6 — 13 urona 2018 r.)

N3M. LeHbl [doxogHocTb

PaHr

Oopa-

Bbinyck 3a nepvon, | K moralieHuro KynoH, %
Bbinnar ums, net
n. n. (odbepTe), %
MKB
(norawenve 05.10.2027) ~ CYOOPAWH. 635 38 12,0 3,6 75
«CeBepcranb»
(29.04.2021) Ct.Heobecneu. 149,2 3,1 -13,5 2.8 0,5
MKB
(nepn.) Mn. cybopg. 85,6 3,4 13,3 3,5 8,875
«Poccusa»
(16.09.2043) CT.Heobecneu. 112,2 2,5 5,0 13,9 5,875
« aanpom» Cr.Heobecneu. 116,8 2,2 5,8 11,0 7,288

(16.08.2037)
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Jlnpepbl LeHoBOro cHmxkeHusa (6 — 13 urona 2018 r.)

N3M. LeHBbI [doxogHocTb

PaHr Oopa-

Bbiyck 3a nepvopa, | K norawieHuro KynoH, %
Bbinnar ums, net
n. n. (ocbepTe), %
Home credit
(norawenve 19.04.2021)  CYOOPAMH. MU 0.2 5.9 0,7 10,5

OTKkpbITHE

(11.11.2019) Ct.HeoGecney. 100,2 -0,2 4,3 1,3 4,5

BCIl

(24.10.2018) Cyizeami, 1013 -0,2 6,0 0,3 11
«KOKC»

(28.12.2018) Ct.HeoGecney. 102,8 -0,1 4,3 0,4 10,75
«Poccns Crt.Heobecneu. 100,2 -0,1 0,9 0,0 11

(24.07.2018)
UcmouyHuk: Bloomberg, K « DUHAM»

CToumMoCTb CTpaxoBku OT aedonTta no NATUNEeTHUM AONroBbiM obs3aTenscTeam PO npetepnena

3a HeJenw cyLecTBeHHoe CHkeHne B pasmepe 10 6. n. — go otmeTkn 125 6. n. Cnpegpl no CDS
Ha pocCUNCKME KopnopaTuBHbIE N GaHKOBCKME eBpoobnuraumm Takke opoHTanbHO CyXanuchb.

5-neTtHme cnpepbl no CDS Ha poccunckue KopnopaTtuBHbIe eBpooGnuraumm
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UcmoyHuk: Bloomberg, UK « DUHAM»

B cny4ae no3umueHbIx croprnpu3zoe om ecmpeyu npesudeHmoe Poccuu u CLUA Henb3si
ucknrYams OanbHelUwez20 cyxeHusi cripedos. Mbi ommevaem, Ymo e pe3ysibmame ak-
MmueHO20 80CCMaHoBJIeHUs1 8 meYeHue nocs1e0HuUx Hedeslb 00XOOHOCMU 8 CeKmope cy-
8epeHHbIX pocculickux 6ymaz onycmunucb 00 ypoeHell KOHUa Mapma.
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MHBecTULMOHHbIE naeu (poccnmckue eBpooboHAabI)

ToproBbiit Pentunr
Koa (Moody’s Aropa- HOoxogHocTb | KynoH,
o6nurauumn IS&P/ Lus, net K ochepTe, % %
Fitch)

CT. He-

RUSSIA 29 RUOOOAOZYYN4 -/-/BBB- 8,5 9,1 45 4,375
obecr.

Ha npownown Hegene Nocayma P® npuHana B TpeTbeM YTeHUW nornpasky B HanoroBbIn kogekc,
ocsBoboxaaroLue oT ynnatbl Hanora Ha goxoabl uandecknx nuy, (HAPJIT) ¢ kypcoBow pasHuLbl No
rocobnuraumam B Bantote. Tenepb, npu pacdete HOPJT oGMeHHbIN Kypc ByaeT 3admMKkcnpoBaH Ha
BEeCb Nepvop BrageHns eBpoboHaaMu Ha ypoBHe Kypca Ha AaTy NOKynku ueHHbIX bymar. JaHHas
Mepa MOBbICUT NPUBNEKATENbHOCTb CyBEPEHHbIX €BPOOOHAOB ANS POCCUNCKNX YaCTHbIX UHBECTO-
poB B nepuogpbl ocnabnexus pyons. NMpegnonaraemas gata BCTYNNeHNs B Uiy 3akoHa — 1 aHBaps
2019r.

BakHO 3aMeTUTb, YTO 3aKOH KacaeTcs BbINyCcKoOB, pa3meLleHHbix nocne 01.01.2018 r. B HacToswwee
BpeMs napameTpam 3aKkoHa YAO0BIETBOPSAET TONbKO OLMH BbINyCK — C norawueHnem B mapte 2029
r.

CyBepeHHble eBpob6oHabl Poccumu
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UcmouHuk: Bloomberg, K « DUHAM»
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MHBecTULMOHHbIE ngen (MHOoCTpaHHble eBPO6OoHAbI)

ToproBbin AT JdoxoaHoCTb
P (Moody’s a
Koa K noraiwieHuIo
obnurauumn e (ocbepTe), %
. Fitch) pre), 7o
CrT. He-
IM 5 08/10/22 US457153AF18 oBech Bal/-/BBB- 3,6 98,8 5,3 (5,3) 5,0

B cermeHTe BbINYCKOB C HEBbLICOKOW Atopaunen u OTHOCUTESNbHO BbICOKUMW PENTUHraMU OTMETUM
eBpoboHa Ingram Micro Inc. norawenmem B 2022 r. Beinyck o6 bemom 300 MAH JOnA. pasMeLLeH
B aBrycte 2012 r. [No 6ymare npegyCMOTpeH OAMH KOMM-OMNuUmMoH 3a nonroga Ao norawexus. Otme-
MM, 4To IM 5 08/10/22 HaxoanTcsa Ha obenyxneanum B HPL.

Ingram Micro Inc. 3aHMMaeTca onToOBOKM TOprosrien npogykramu u ycrnyramu B ccpepe UT. Kopno-
paumsa NOCTaBMSIET Ha PbIHOK KOMMBIOTEPHYIO TEXHUKY, CETEBOE 0OOpYAOBaHNE U NMPOrpamMMHble
NMPOAYKTLI, @ TaKkkKe ONTUMU3NPYET LIENOYKY NOCTABOK A1 KNMMEHTOB 1 AnnepoB. Mpoaykums Ingram
Micro Inc. peanunsyetcs 6onee 200 Tbic. knneHTam B 160 cTpaHax mupa. LUTab-kBapTupa pacnono-
xeHa B KanudopHun (CLUA), B KOMNaHUKN 3aHATO 28 TbIC. YENOBEK.

B 2016 r. Ingram Micro Inc. 6bina npuobpeTeHa kutanckon komnaHuen Tianjin Tianhai Investment

Company (Bxogswen B HNA Group) 3a 6 mnpa gonn. AreHtctea Moody’s un Fitch gepxat «cta-
OUNbHBIV» NPOrHO3 MO U3MeHeHnto penTuHros Ingram Micro Inc. (Bal n BBB- coOTBETCTBEHHO).
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Toprosbii PedTur [IoXOAHOCTL
; (Moody’s [iopa- A
koA K NoraweHuto
o6nuraumu I1S&P/ umsa, net (otpepTe), % %
2 Fitch) pTe), 7o
MPVDCN 8 2e
- - 0,
onEme | Do [ | BRI 30 1018 7,5(9,3%) 8,0

B cermeHTe cpaBHUTENBHO «KOPOTKUX» BymMar ¢ NoBbILIEHHOW OOXOAHOCTLIO BblAenvM eBpoboHa
kaHagckon Mountain Province Diamonds Inc. ¢ noraweHunem B 2022 r. Beinyck o6bemom 330 MIH
ponn. CLWA pasmeweH B gekabpe 2017 r. [lo noraweHus no dymare npegycMOTPEeHbl TPy KO-
ONUWOHOB, AOXOAHOCTb Bnmkanwero n3 Hux (15.12.2019 r. no ueHe 104%) coctaBnseT 9,3%. O6-
paTMM BHUMaHWe Ha BbICOKMUI KynoH no Gymare (8%). MPVDCN 8 12/15/22 HaxoguTcsa Ha obcny-
»kmBaHum B HP[.

Mountain Province Diamonds Inc. 3aHumaeTca pa3seakon n pa3paboTkon anmMasHbIX MECTOPOXAe-
HUN Ha ceBepo-3anage KaHnagpbl. LLTab-kBapTupa pacnonoxeHa B ToOpoHTO. 1o COCTOsIHMIO Ha
31.03.18 r. Bbipy4yka n EBITDA amuTeHTa 3a nocnegHue 12 mecsiueB COCTaBUIIM COOTBETCTBEHHO
185 1 92 mnH gonn. CLA, ynctas npubbinb 6bina 3adukcmpoBaHa Ha yposHe 15 mnH gonn. CLUA.
Akumm Mountain Province Diamonds Inc. Toprytotcsa Ha poHaoBon 6upxxe TOPOHTO C TeKyLLeWn pbl-
Ho4HoOM Kanutanusauuen 0,5 mnpa gonn. CLUA.
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OTpacneBas KapTa pOCCUUCKOro pblHKa AONapoBbIX o6nuraymmn
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Poccuinckue cyBepeHHble AoonnapoBble eBpoodGnmMraumm

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

. CT.He-
Russia-18 P® i na XS0089375249  100,2 0,9 11

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

. CT.He-
Russia-20 P® i na XS0504954347  103,0 3,3 5

; CT.He-
Russia-22 PO i na XS0767472458  103,0 3,6 4,5
Russia-23 Po gge':; na XS0971721450 1054 37 4,875
Russia-26 PO gge':;?. na  RUOODAOJWHA4 1023 4.4 475

. CT.He-
Russia-27 PO i na  RUOOODAOJXTS9 98,8 4,4 4,25
Russia-28 PO gge':; na XS0088543193  165,0 4,5 12,75
Russia-29 PO gge':;?. na  RUOOODAOZYYN4 99,1 45 4,375

. CT.He-
Russia-30 P® i na XS0114288789 1111 4,0 7.5
Russia-42 P® gge'li na XS0767473852  108,8 5,0 5,625
Russia-43 PO gﬁTe'::?. na XS0971721963  112,0 5,0 5,875
Russia-47 PO gﬁTe'::?. na  RUOODAOJXU14  100,9 5,2 5,25

ONHAM www.finam.ru 7


http://www.finam.ru/

ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) (i;f‘& ®OUHam

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

CyBepeHHOWU KpBOW
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UcmouHuk: Bloomberg
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Poccunckue kopnopatuBHbie eBpooonuraumm HeoMHaAaHCOBOIroO CeKkTtopa
C PENTUHIOM He HUXXe CYBEepPEeHHOro

Jlom-
6apa.
CrnucokK

JdoxoaHocTb
K norawie-

ToproBbin Kog

OMUTEHT
obnurauumu

ALRSRU 20

CHMFRU 22

DMEAIR 18

DMEAIR 21

DMEAIR 23

GAZPRU 19

GAZPRU 20N

GAZPRU 21

GAZPRU 22

GAZPRU 22N

GAZPRU 27

GAZPRU 28

GAZPRU 34

GAZPRU 37

GMKNRM 20

GMKNRM 22

GMKNRM 22N

GMKNRM 23

LUKOIL 19

LUKOIL 20

LUKOIL 22

LUKOIL 23

LUKOIL 26

PUHAM

«Anpoca»
«CeBepcTanb»
'pynna DME
'pynna DME
'pynna DME
«lasnpom»
«lFasnpom»
«lFasnpom»
«lFasnpom»
«lFasnpom»
«lFasnpom»
«lFasnpom»
«lFasnpom»

«lFasnpom»

"MK «Hopunbckun
HUKenNb»

"MK «Hopunbckun
HUKenNb»

"MK «Hopunbckun
HUKeNb»

"MK «Hopunbckui
HUKENb»

«Jlykonny»
«Jlykonny»
«Jlykonny»
«Jlykonny»

«Jlykonny»

www.finam.ru
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CT.He-
obecn.
Ct.He-
obecn.
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-
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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-
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CT.He-
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CT.He-
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CT.He-
obecn.
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Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro ceKkTopa
C PENTUHIOM He HUXXe CyBepeHHOoro (npoaomxeHue)

ToproBbin Kog

obnurauumu

NLMKRU 19

NLMKRU 23

NLMKRU 24

NVTKRM 21

NVTKRM 22

PHORRU 21

PHORRU 23

ROSNRM 22

RURAIL 20

RURAIL 22

RURAIL 24

SIBNEF 22

SIBNEF 23

SIBUR 23

TMENRU 20

TNEFT 18

PUHAM

Jlom- JoxogHocTb
SMUTEHT 6apa. K noratwue-
CMUCOK
UG
CT.He-
«HIMMK» na XS0783934325 1021 3,1 4,95
obecn.
«HIMMK» CTHes na XS1405775617 98,2 4,9 4,5
obecn.
«HINMK» Ct.He- HeT  XS1577953174 94,4 5,1 4
obecn.
«HOBAT3K» gge'li na XS0588433267 106,6 3,9 6,604
«HOBAT3K» Cr.He- na XS0864383723 99,7 4,5 4,422
obecr.
«®oCArpo» Cr.He- a XS1599428726 98,2 4,5 3,95
P obecr. A ! ! ’
«DOCATpO» Crhe- o1 XS1752568144 96,1 4,9 3,949
obecr.
CT.He-
«PocHedTb» it na XS0861981180 98,1 4,8 4,199
CT.He-
«PX[» HeT  XS1501561739 98,9 4,0 3,45
obecr.
«PXIO» LT a XS0764220017  104,5 4,4 5,7
obecr. A ’ ! !
CT.He-
«PX[O» HeT  XS1574068844 99,0 4,6 4,375
obecr.
«Ta3npoMHedTb» gge':;i na XS0830192711 98,3 4,8 4,375
CT.He-
«TagnpomHedTey < na XS0997544860 104,9 4,9 6
«CUBYP» Crre- 1 XS1693971043 960 5.0 4125
obecr.
«PH-Xonauims || STHes HeT  XS0484209159 1054 3,6 7,25
obecr.
CT.He-
«TpaHcHedTey L na XS0381439305  100,5 0,2 8,7

UcmouHuk: Bloomberg, K « DUUHAM»
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KapTa ,OXOAHOCTU POCCUMNCKUX KOPNOpaTUBHbLIX eBpooonurauumn Hedu-

HaHCOBOro ceKkTopa ¢ penTuHrom BB+/B- kK poccumnckoum cyBepeHHOMn

6,0

KpuBou
8,0
IMHRUS 22
[ ]
7,0
AFKSRU 19 .
¢ GLPRLI 23
GLPRBQAFIN 22 s
* GTLKOA 24
6,0 o
PGILLN 24 ®
VIP 23N
\ VIP 24 RIETINR 24
VIP@3 PGILLN 23
% TRUBRU 20 GTLKOA 21 ® "
° ° EVRAZ23 ®
EVRAZ22 ®
[ ]

Paltn 22 ® MOBTEL 23
50 EVRAZ 21 .
’ ORFIN 18 5 . M

[ )
EVRAZ 20 WP 2IN
METINR 20 & ERGHID .
VIP2L  EycHEM 21
IMHRUS 18 VP20 .
[ ]
EUCHEM 20 ®
® MOBTEL 20 /
4,0 L]
VIP 19
3,0
0 I ' ! T T
0,0 1,0 2,0 3,0 4,0 50
Oropauus, net
UcmoyHuk: Bloomberg
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Poccunckue kopnopatuBHbie eBpooonuraumm HepMHaAaHCOBOIro ceKkTopa
c pentuHrom BB+/B-

Jlom-
6apa.
CrnucokK

JdoxoaHocTb
K norawie-

ToproBbin Kog

OMUTEHT
obnurauumu

AFKSRU 19

BORFIN 18

BORFIN 22

EDCLLI 20

EUCHEM 20

EUCHEM 21

EVRAZ 20

EVRAZ 21

EVRAZ 22

EVRAZ 23

GLPRLI 22

GLPRLI 23

GTLKOA 21

GTLKOA 24

HOLGRO
21conv

IMHRUS 18

IMHRUS 22

METINR 20

METINR 24

MOBTEL 20

MOBTEL 23

OPRORU 21

PUHAM

AOK «Cucrema»
Borets Finance
Borets Finance

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

Global Ports

GTLK EUROPE
LTD

GTLK EUROPE
LTD

Abigrove
(«CeBepcTanby)

«KOKC»
«KOKC»
«MeTtannounHesecT»
«MeTtannounHesecT»
«MTC»
«MTC»

«O1 Properties»

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

Lub
na

HeT

na

aa

HeT

HeT

aa

HeT

HeT

HeT

HeT

HeT

aa

aa

HeT

HeT

HeT

aa

HeT

aa

aa

HeT

XS0783242877

XS0974469206

XS§1596115409

XS0918604496

XS1495632298

XS1632225154

XS0808638612

XS1319822752

XS1405775377

XS1533915721

XS1319813769

XS1405775450

XS1449458915

XS1577961516

XS1403868398

XS1255387976

XS1600695974

XS0918297382

XS1603335610

XS0513723873

XS0921331509

XS1495585355

22,7

4,875
3,8
3,95
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

8,625

8,25
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ExeHeaenbHbIN MOHUTOPUHT pbiHKa eBpoobnuraumin (16 nrona 2018 r.) ‘:’f& ®UHaM

Poccunckue kopnopatuBHbie eBpooonuraumm HedpMHaAaHCOBOIro CeKkTopa
c penTuHrom BB+/B- (npogonxeHue)

Jlom-
6apa.
CrnucokK

JoxogHocTb
K noratie-

ToproBbin Kog

OMUTEHT
obnurauumu

PGILLN 20

PGILLN 22

PGILLN 23

PGILLN 24

POGLN 22

SCFRU 23

TRUBRU 20

VIP 19

VIP 20

VIP 21

VIP 21N

VIP 22

VIP 23N

VIP 23

VIP 24

PUHAM

«lMontocy
«lMontocy
«lMontocy
«lMontocy
Petropavlovsk
«CoBkomdpnoT»
«TMK»
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.

Lub
na

HeT

HeT

HeT

HeT

HeT

na

HeT

HeT

na

HeT

aa

HeT

aa

HeT

XS0922301717

XS1405766384

XS1533922933

XS1713474325

XS1711554102

XS1433454243

XS0911599701

XS0889401054

XS1400710999

XS0587031096

XS51625994022

XS0643183220

XS1400710726

XS0889401724

XS51625994618

101,7
98,4
98,8
94,6
87,5

101,8

102,2

100,6

102,7

107,9
98,1

108,0

106,4

102,0

96,4

11,9
5,0
5,4
4,0
4,4
4,4
4,6
5,0
5,6
5,4

5,7

8,125
5,375
6,75
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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&

ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) ‘?f& ®OUHam

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
PEUTUHIOM He HMXe BB K pOCCUNCKON CyBEpPEHHON KPUBOM

®/TB 35

7,0
6,0
VEBBNK 25
[ )
SBERRU 237

50 VEBBNK 22 ®

! o ALFARU21 ® e SBERRU92IVEBBNK 23

VEBBNK 20
SBERRU 244 ° SBERRU 22
% ° °
® SBERRU 21
® VTB20
40 T SpErRRU 1ON
LY
® GPBRU 19
ALFARU 18
® VEBBNK 18
3,0
2,0
1,0
0,0 . . . . .
0,0 2,0 4,0 6,0 8,0 10,0
[iopaumsa, net
UcmouHuk: Bloomberg
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) fe? ¢ MOUHaM

Poccuinckue eBpoobnuraumm 6aHKOBCKOro CeKTopa C peMTUHIOM He HUXe

BB
Jlom- JoxogHocTb
ToproBbin kog SMUTEHT 6apa. K noratuie-
OGHMFaLIVIVI CMUCOK
Lub
ALFARU 18 «Anbha-6aHk» gge'li HeT ~ XS1324216768  100,4 3,8 5
ALFARU 21 «Anbha-6aHk» gge'li na  XS0620695204 107,5 4,8 7,75
GPBRU 19 «Ta3npomBaHK» gge'li na  XS1040726587 101,3 3,7 4,96
RSHB 18N «Paccent- Crre- o XS0955232854 100.1 13 51
X030aHK» obecr.
SBERRU 19 C6epbaHk gge'li na XS0799357354  101,7 3,3 5,18
SBERRU 19N C6epbatk gge'li na XS1043519567  100,2 3,8 4,15
SBERRU 21 C6epbaHk gge'li na XS0638572973  104,0 43 5,717
SBERRU 22 C6epbatk gge'li na XS0743596040 105,3 4,5 6,125
SBERRU 22N~ C6epbaHk ggg‘ HeT  XS0848530977 100,8 4,9 5,125
SBERRU 237 C6epbaHk ggg‘ HeT  XS0935311240 100,8 5,1 5,25
SBERRU 247 C6epbaHk ggg' HeT  XS1032750165 100,6 4,5 5,5
VEBBNK 18 «BOB» gge':;en na  XS0993162170  100,2 36 4.224
VEBBNK 20 «BOB» gge':;en na  XS0524610812 1042 46 6,902
VEBBNK 22 «B3B» gge':;en na XS0800817073  103,9 4,9 6,025
VEBBNK 23 «B3B» gge':;en na XS0993162683  104,7 4,9 5,942
VEBBNK 25 «B3B» gge':; na XS0559915961  107,3 5,6 6,8
VTB 20 «BTB» gge';i na XS0548633659  105,1 41 6,551
VTB 35 «BTB» gge':; na XS0223715920  103,8 5,9 6,25

UcmouHuk: Bloomberg, K « DUUHAM»
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) (i;f‘& ®OUHam

Kapta noxoaHOCTN pOCCUMNCKUX eBpoobnuraumm 6aHKOBCKOro cekropa ¢
peuTuHrom BB-/B- K pOCCUMMNCKON CyBEpPEHHON KPpUBOM

12,0 ®CRBKMO27
CRBKMO 18N~
[ ]
AKBARS 18
-]
10,0
8,0
[ )
% PROMBK 19 . o RHB 23"
STPETE 18" ycpgry 218 CHIN 19" ® CRBKMO 21
6.0 SEPETE 19°_ @ e ® ALFARU 25" VTB 2ZRBKMO 23
)y @ °
ALFARU 194
e © AKBBIN 18
GPBRU 28BgRuU 191
410 NIVIOSRIVITLT
2,0 /
0,0 T T T T T \
0,0 1,0 2,0 3,0 4,0 5,0 6,0

[Oiopaumsa, net

UcmoyHuk: Bloomberg
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) fe? ¢ MOUHaM

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

Jlom- JoxogHocTb
ToproB.elii ko P 6apa. i K norawe-
Oﬁnurauvwl CMUCOK
Lub
AKBARS 18 «AK BAPC» ggeii na XS1272198265 99,9 10,3 8
AKBBIN 19 «BUHBAHK» ggeii HeT  XS1379311761 102,6 4,7 8,5
ALFARU 19"  «Anbda-6ari ggg' WeT  XS0832412505 1031 4,8 7.5
ALFARU 25"  «Anbda-6ari ggg' WeT  XS1135611652 104,9 6,2 9,5
CRBKMO 18N~ «KpeauTHuIf Bark  Cyo- HeT  XS0924078453 99,2 11,1 8,7
MockBbI» opa.
CRBKMO 21 KpepumHbit Bank  CrHe- o yoieineaa677 984 6.4 5.875
MockBbI» obecn.
CRBKMO 23  «KpeputhemGank  CrHe- o yo1759801720 96,1 6.5 555
MockBbI» obecn.
CRBKMO 277 “erhﬂ"””"”" bakk™ - Cyo- HeT  XS1589106910 855 12,0 75
OCKBbI» opa.
FCFIN 197 Credit Europe Cyo- HeT  XS0854763355 103,0 6.1 8.5
Bank opA.
GPBRU 19"  «[aanpombaHk» ggg‘ HeT  XS0779213460 1021 45 7.25
GPBRU 23"  «Taanpom6aHk» Sgg‘ WeT  XS0975320879 1012 4,6 7,496
HCFBRU 217 Home credit ggg' HeT  XS0981028177 1033 5.9 10,5
NMOSRM 19~ «BaHk«Otkpel-  Crre- . yo9503160571  100,2 43 45
Tme» obecn.
PROMBK 19  «[Mpomcesiab6aHk» gge':;en HeT ~ XS1506500039 98,1 6,9 5,25
STPETE 18" «Bank CY6- Ler  XS0848163456 101,3 6,0 11
Cankr-leTepbypr»  opa.
STPETE 19" «batiK Cye- HeT  XS0954673934 1034 6.1 10,75
Cankr-leTepbypr»  opa.
VTB 224 WEIIED ggg' HeT  XS0842078536 104,2 58 6.95
UcmouHuk: Bloomberg, K « DUUHAM»
dPNHAM www.finam.ru 17


http://www.finam.ru/

&

&
ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) ‘5?& ®OUHam

KapTa [oxoaHOCTN pOCCUNCKUX BeCCpOoUHbIX eBpoobnuraumm

20,0

18,0

16,0

14,0

12,0

%

10,0

8,0

6,0

4,0

2,0

0,0

OMHAM www.finam.ru

® BocT. 3Kcnpecc

® MKBb

TuHbKOGD
Anbda-baHk @ ° ® Anbda-baHk'

BTb

® [asnpombaHK

—

/

0,0

1,0

2,0 3,0 4,0 5,0 6,0 7,0
[iopauua, net

UcmouHuk: Bloomberg
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£
ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) ‘5?‘& ®OUHam

Poccuinckmne 6eccpoyHble eBpooGnuraumm

Jlom-

Swrrawr | Koo | Pawour | s | sw o
U ochepTe, %
BTE Cybopn.  HeT  XS0810596832 1054 8,0 9,5
MKB NR M‘;'p ‘;3_’6' HeT ~ XS1601094755 85,6 13,3 8,875
FasnpombaHK NR Cybopn.  HeT  XS0848137708 101,5 4,3 9,835
TuHbKoD NR M‘;'p ‘;3_’6' HeT ~ XS1631338495 103,3 8,3 9,25
BocTt. Okcnpecc NR Cyb6opa. HeT XS0973219495 58,0 17,2 10
Anbcha-BaHk NR M’;'p ‘2_’6' HeT  XS1513741311 98,7 8,4 8
Anbha-Bank’ B M’;'p ‘2_’6' HeT  XS1760786340 94,8 8,3 6,95

OUHAM www.finam.ru 19
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) fe? ¢ MOUHaM

Kapta poxoaHocTn 6eccpo4HbIX AONapoBbIX 3anagHOeBPONenCcKux eB-
poobnuraumm ¢ KOMNO3UTHLIM PEUTUHIOM He HuXe B-

8,0
DB 6 % 05/29/49
[ ]
LLOYDS 12 12/29/49 ®
7,5
RBS 8 12/29/49
[ ]
7 0 SOCGEN-6 1n’/')7’/AQ
)
d SOCGEN 7 % 12/29/49 ® SOCGEN 8 12/29/49
[ )
LLOYDS 7 % O4ﬁﬂ(@% ) P 8% 12/29/49
6 1 12/29/4F Q
ACAFP 7% 12/29/49 s UBS 6% 12/29/49
BNP 7 % 12/29/49 ®
65 HSBC 6 % 12/29/49
2 .
STANLN 7 % 12/29/49 ®
STANLN 6 % 12/29/49 . /29/ cs7% 12/29/a9 .
% s ::5132/;;34;2/ 2.9/ 4% ®s 6% 12/29/49
SHBASS 5 % 12/29/49 :
. UBS 712/29/49 ®
® NDASS 5 % 12/29/49
RBS 8 % 12/29/49
60 BACR.6.54.06/29/49. RBS7‘ 12/2n/_/|'n
"’ 7 7 24 7 [
[ ) [ )
® EDF 5 % 12/29/49
INTNED 6 12/29/49
[ ]
® EDF 5% 01/29/49
55 ACAFP6%09/29/49 ® ® UBS7%12/29/49 N
§
NDASS 5 % 09/29/49
[ ]
SWEDA 5 % 12/29/49 . ,
HSBC.5 % 12629/49 UBS 6 % 12/29/49
[ )
BNP 7 % 12/29/49 ®
5,0 T T T T T T \
0,0 1,0 2,0 3,0 [Oiopaumsa, net 4,0 5,0 6,0 7,0

UcmoyHuk: Bloomberg
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) fe? ¢ MOUHaM

BeccpouHble gonnapoBblie eBpoo6nurauum ot 3anagHoeBpPONnenckux 3a-
€MLLMKOB C KOMMO3UTHLIM PEeUTUHIOM He HWXe B- u ¢ foxoaHOCTLIO He

Huxe 4%

ToproBbin koA,

obnurauuu

AXASA 6.379
12/29/49

BACR 8 Y4
12/29/49

BACR 6 %
06/29/49
BACR 6.278
12/29/49
BACR 6.86
09/29/49

BNP 7 % 12/29/49

BNP 7 % 12/29/49

BNP 7.195
06/29/49
ACAFP 6 %
09/29/49
ACAFP 7 7
12/29/49
ACAFP 8 &
12/29/49

CS 7 Y2 12/29/49

CS 6 4 12/29/49

DB 7 2 12/29/49

DB 6 %2 05/29/49

EDF 5 % 12/29/49

EDF 5 2 01/29/49

HSBC 6 7
12/29/49
HSBC 6 %
12/29/49
HSBC 6 %
12/29/49
HSBC 5 %
12/29/49
HSBC 10.176
12/29/49

PUHAM

OMUTEHT

AXA
Barclays
Barclays

Barclays Bank
Barclays Bank
BNP Paribas
BNP Paribas
BNP Paribas
Credit Agricole
Credit Agricole

Credit Agricole

Credit Suisse
Group
Credit Suisse
Group

Deutsche Bank

Deutsche Bank

Electricite de
France
Electricite de
France

HSBC Holdings
HSBC Holdings
HSBC Holdings

HSBC Holdings

HSBC Capital
Funding

www.finam.ru

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

Mn.cy
oopga.

Mn.cy
oopga.

Mn.cy
oopga.

Mn.cy
oopa.

Komno-
3UTHbIN
PenTUHI

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

BBB

USFO0609NAQ19
USO06738EAA38
US06738EAB11
US06738C8284
XS0155141830
USF1R15XK367
USF1R15XK441
USF1058YHX97
USF22797YK86
USF22797RT78
USF2R125CD54
XS0989394589
XS1076957700
US251525AN16
XS1071551474
USF2893TAM83
USF2893TAF33
US404280BC26
US404280AT69
US404280AS86
US404280AR04

USG4637HAB45

21

6,379
8,25
6,625
6,278
6,86
7,375
7,625
7,195
6,625
7,875
8,125
7,5
6,25
7,5
6,25
5,625
5,25
6,875
6,375
6,375
5,625

10,176
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) "s:? * MUHam

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

Komno-
3UTHbIN
PenTUHr

ToproBbi Kog

AMUTEHT
obnurauumu

INTNED 6 "2
12/29/49
INTNED 6
12/29/49
LLOYDS 7 %2
04/30/49
LLOYDS 12
12/29/49
LLOYDS 6.657
01/29/49
LLOYDS 6.413
01/29/49
NDASS 5 74
12/29/49
NDASS 6 s
12/29/49
NDASS 5 2
09/29/49
RBS 6.425
12/29/49

RBS 8 % 12/29/49

RBS 7 2 12/29/49

RBS 8 12/29/49

RBS 7.648
08/29/49
SANTAN 2
03/29/49
SANTAN 2
03/29/49
SANTAN 2
03/29/49
SOCGEN 8 %4
09/29/49
SOCGEN 6
10/27/49
SOCGEN 7 7%
12/29/49
SOCGEN 8
12/29/49

PUHAM

ING Groep NV

ING Groep NV

Lloyds Banking
Group

Lloyds Bank

Lloyds Banking
Group
Lloyds Banking
Group

Nordea Bank
Nordea Bank

Nordea Bank

RBS Capital
Trust Il
Royal Bank of
Scotland
Royal Bank of
Scotland
Royal Bank of
Scotland
Royal Bank of
Scotland Group
Santander
Finance Capital
Santander
Finance Capital
Banco
Santander
Societe
Generale
Societe
Generale
Societe
Generale
Societe
Generale

www.finam.ru

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

BB+

BB+

BB

BB+

BB

BB

BBB

BBB

BBB+

B+

B+

B+

B+

BB

BB

BB

BB

BB

BB

BB

BB

US456837AF06

US456837AE31

US539439AG42

XS0474660676

US539439AE93

USG5533WAA56

XS§1202090947

US65557DAL55

US65557DAM39

US74927PAATS

US780097BB64

US780099CJ48

US780099CK11

US780097AH44

XS0418134317

XS0418133426

XS0418031778

XS0867614595

USF8586CXG25

USF8586CRW49

USF43628B413

22
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6,657
6,413

5,25
6,125

55
6,425
8,625

7,5

7,648

8,25

7,875
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) ‘?f& ®OUHam

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

T%%rj:’:rba'z::‘q OMUTEHT :l*.(:';'\:l:?l;l
PEenTUHr
ST'SE/LZ'; /315014 gf\i’;g"’r‘;% '%"g;ﬂ‘_’ BB+  US853254AC43 1057 56 7,014
abrbnes Standard 'g"g;; BB  USGB4228CE61 100,0 65 65
S s Standard '%"QF')CAY BB  USG84228CQ91 1036 64 75
;
ST | Swa Mo g cuemmass o 62 o
ey Swedbank '%"g;ﬂ‘_’ BBB  XS1190655776 1003 53 55
UBS 7 % 12/29/49 UBS Group %ﬂgbcn)-/ BB+ CHO0331455318  104,4 55 7,125
UBS 6 % 12/29/49 UBS Group %Agbcn)-/ BB+ CHO0317921697  103,8 53 6,875
UBS 7 % 12/29/49 UBS Group '%AQF-)CDY BB+ CH0271428317  103,6 47 7125
UBS 6 % 12/29/49 UBS Group %Agbcn)-/ BB+ CH0286864027  100,5 68 6,875
UBS 7 12/29/49 UBS Group 'g"gbg BB+ CH0271428333  103,8 6,3 7

OUHAM www.finam.ru 23
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ExxeHepoenbHbIN MOHUTOPUHI pbiHKa eBpooonurauun (16 uona 2018 r.) ‘:’f ®OUHam

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

5,5
® USIMIT 5 % 06/30/49
5,0
ISPIM 7 12/29/49
® COFP 4.87 01/31/49 hd
4,5
%
® ASSGEN 4.596 11/30/49
EDF 5 01/22/49
4,0 .
EDF 5% 01/29/49 @
® BBVASM 8% 12/29/49 ® TELEFO 5% 03/31/49
® SOCGEN 6 % 04/07/49
3,5
UCGIM 9 % 07/29/49
° ® HSBCS5 % 12/29/49
BNP 6 % 12/29/49
[} ISANBNK 5% 10/29/49 ® SOLBBB 5.869 12/29/49
BBVASM 6 % 12/29/49 @ ® HSBC 6 12/29/49
BACR 6 % 12/29/49
° BACR812/15/49 @ ® ACAFP 6 % 04/29/49
3,0 T T T T T O —OMVAV-6% 12/29/49 1
0,0 1,0 2,0 3,0 5,0 6,0 7,0 8,0

4,0
[Oiopaumsa, net

UcmoyHuk: Bloomberg
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Beccpo4Hble eBpooOnuraumm ot 3anagHoeBpPONencKNX 3aeMLnKoB, HO-
MMWHUPOBaHHbIE B €BPO, C KOMMO3UTHLIM PEUTUHIOM He HUXe B- n ¢ go-
XOAHOCTbLIO He HUXe 4%

T o Komno-
oprosbv koj AMUTEHT 3UTHbIN
obnurauumn A
ABNANV 5 %, Mn.cy
12/29/49 ABN AMRO Bank 6opa. BB XS1278718686 107,2 2,3 5,75
ACAFP 6 V2 . . Mn.cy
04/29/49 Credit Agricole 60pA. BB+ XS1055037177 109,6 3,1 6,5
ASSGEN 4.596 I Mn.cy
11/30/49 Generali Finance 6opa. BBB- XS1140860534 102,2 4,2 4,596
BACR 6 2 Mn.cy
12/29/49 Barclays 6opa. BB- XS1068574828 103,9 3,1 6,5
BACR 8 12/15/49 Barclays '\G/ICJ)-IpZy BB- XS1002801758 111.,4 3,1 8
BBVASM 6 % Banco Bilbao Mn.cy
12/29/49 Vizcaya Argentaria  6opga. £ e e a2 B0
BBVASM 8 78 Banco Bilbao Mn.cy
12/29/49 Vizcaya Argentaria  6opga. £ BRI ARE ALES e BB
BKIR 7 % 12/29/49 Bank of Ireland '\G/I;F')Zy B+ XS1248345461 108,5 2,8 7,375
BNP 6 % 12/29/49 BNP Paribas '\G/I:F')Zy BB+ XS1247508903 110,5 3,3 6,125
COFP 4.87 Casino Guichard Mn.cy
01/31/49 Perrachon 6opa. BB- FR0011606169 88,3 4.6 4,87
DANBNK 5 % Mn.cy
10/31/49 Danske Bank 6opa. BB+ XS1044578273 105,1 2,7 5,75
DANBNK 5 7 Mn.cy
10/29/49 Danske Bank 6opa. BB+ XS1190987427 109,2 3,2 5,875
DB 6 05/31/49 Deutsche Bank '\6"35‘;3’ B+ DEOOODB7XHP3 93,4 5,5 6
Deutsche Bank Mr.c
DB 8 05/29/49 Contingent Capital 6 Y BB- DEOOOAOTU305 100,1 0,0 8
opa.
Trust IV
EDF 5 01/22/49 Seeeioce | WREy [ g0, FR0011697028 1064 4,0 5
France oopa.
EDF 5%01/2049  Clecticitede — Mncy — pu. ppog11401751 1093 37 5,375
France oopa.
HSBC 5 V4 . Mn.cy
12/29/49 HSBC Holdings 6opa. BBB- XS1111123987 107,0 3.4 5,25
HSBC 6 12/29/49  HSBC Holdings 'g"gr')gy BBB- XS1298431104  113,4 3,2 6
ISPIM 7 12/29/49  Intesa Sanpaolo 'g"gbgy B+ XS1346815787 1055 4,7 7
KBCBB 5 % Mn.cy6-
03/29/49 KBC Group ol BB BE0002463389 102,4 2,0 5,625
LLOYDS 6 % Lloyds Banking Mn.cy6-
06/27/49 Group opa. BB XS1043545059 107,3 2,5 6,375
NYKRE 6 %4 Nykredit Mn.cy6-
12/29/49 Realkredit opa. BB+ XS1195632911 108,6 2,4 6,25
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BeccpouHblie eBpooGnurauum ot 3anagHoeBpONencKux 3aeMLUNKoB, HO-
MUWHUPOBaHHLIE B €BPO, C KOMNO3UTHLIM PEUTUHIOM He HuXe B- n ¢ po-
XOAHOCTbIO HEe HMXe 4% (npoaonxeHue)

ToproBbi Kog

obnurauumu

AMUTEHT

OMVAV 6 74

Mn.cy

12/29/49 oMV 6opa. BBB- XS1294343337 121,3 3,0 6,25
RABOBK 6 Cooperatieve Mn.cy i
12/29/49 Rabobank 6opa. BBB XS1400626690  113,5 1,9 6,625
RABOBK 5 %2 Cooperatieve Mn.cy i
01/22/49 Rabobank 6opa. BBB XS1171914515 107,8 15 5,5
RBS 5 1 11/29/49 ~ RoyalBankof — Mncy g, ygar05035470 1007 1.8 5,5
Scotland 6opa.
RBS 5 % 06/20/49 ~ oyalBankof = Mncy g, peggopoE6C37 1008 14 525
Scotland Group 6opa.
SANTAN 2 Santander Finance  Mn.cy
03/18/49 Capital 6opa. BB XS0418135041 84,5 2,4 2
SANTAN 2 Santander Finance Mn.cy
03/18/49 Capital 6opa. BB XS0418134663 84,5 2,4 2
SOCGEN 6 % . Mn.cy
04/07/49 Societe Generale 6opa. BB XS0867620725 108,1 3,6 6,75
SOLBBB 5.869 . Mn.cy
12/29/49 Solvay Finance 6opa. BB XS1323897725 113,8 3,2 5,869
TELEFO 5 % . Mn.cy
03/31/49 Telefonica Europe 6opa. BB XS1050461034 111,2 3,7 5,875
UBS 5 % 12/29/49 UBS Group '\6"&?’ BB+  CHO271428309 1093 3,0 5,75
UCGIM 9 % . . Mn.cy
07/29/49 UniCredit 6opa. B+ XS0527624059 111.,4 3,4 9,375
. UniCredit
SOELIE % International Bank W'Y By xS0470037243 1073 2,7 8,125
12/29/49 oopa.
Luxembourg
USIMIT 5 % . . Mn.cy
06/30/49 UnipolSai 6opa. NR XS1078235733 100,0 5,2 5,75
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KapTa poxoaHocTn 6eccpo4HbIX 3anagHoeBpoOnencKMx eBpoodnuraumm,
HOMMHUPOBAHHbLIX B OpUTAaHCKUX PyHTaX, C KOMMNO3UTHbIM PEUTUHIOM

He Huxe B-

6,5

6,0

® SANUK 7 % 12/29/49
® BACR77% 12/29/49
® LLOYDS 7 % 12/29/49
5,5
%
® EDF 6 12/29/%9 LLOYDS 13 01/29/49
® LLOYDS 7 % 12/29/49
® EDF57%07/22/49
5,0
NWIDE 7.859 03/29/49 ®
® SANUK 7 % 09/29/49
4,5
® |LOYDS 7.281 05/29/49
® AXASA 5.453 11/29/49
® BACR706/15/49
4,0 T T T T T T T T T |
0,0 1,0 2,0 3,0 4,0 [Oropakida, net 6,0 7,0 8,0 9,0 10,0
UcmouHuk: Bloomberg
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Beccpo4Hble eBpooOnuraumm ot 3anagHoeBpPONencKNX 3aeMLnKoB, HO-
MUHUPOBaHHbIE B OPUTAHCKMX (pyHTaX, C KOMMNO3UTHLIM PENTUHIOM He
Huxe B- n ¢ goxoaHOCTLIO HEe HMXe 4%

Komno-
3UTHbIN
PenTUHI

ToproBbin koA,

PaHr BbI-
OMUTEHT
obnurauuu nnaTt

A o Credit Agricole Mgb‘;}’_‘s' BB+  FRO010575654 1075 2,6 7,589
A oy Credit Agricole Mgb‘;}’_@ BB+  FR0010814418 1070 25 8125
Axﬁ?g%% AXA Mgb‘z’_@ BBB  XS1134541561 1072 4,3 5453
R R | e Mg;ﬁ’_@ BBB-  XS0257010206 1050 37 6,269
SN Barclays Mg;ﬁ’_@ BB-  XS1274156097 1073 59 7,875
BACR 7 06/15/49 Barclays Mg;ﬁ’_@ BB-  XS1068561098 103,1 4,2 7
BACR 5.3304 Mn.cy6-  gp.  xsS0248675364 102,9 40 53304

03/29/49 Barclays Bank opa.

BACR 6 07/29/49 Barclays Bank Mg;ﬁ'@ BB+ XS0150052388 102,1 3,2 6
BACR 910/29/49  Barclays Bank Mgb‘z’ﬁ' BB+  GB0000870369 1265 3.4 9
BACR 9 11/29/49 Barclays Bank Mg;ﬁ'& BB+ XS0046132014  126,8 3,3 9
CLMD 7 % Clerical Medical Mn.cy6-
11/29/49 Finance opa. BBB+ XS0103961743  105,2 3,2 7,375
CYBGLN 8 Mn.cy6-
12/29/49 CYBG opa. B+ XS1346644799  102,9 7,2 8
DB 7 % 05/30/49  Deutsche Bank Mgb‘z’ﬁ' B+  XS1071551391 92,3 67 7,125
EDF 6 12/29/49 Elecricitede  Mncyo-  gp,  FRo011401728 1036 54 6
France opa.
EDF 57%07/22/49 ~ Dlectricitede  Mn.oy6- pp, rRoo11700203 1007 51 5875
France opa.
LLOYDS 7 % Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043552261  116,8 5,8 7,875
LLOYDS 7 Lloyds Banking Mn.cy6-
12/29/49 Group ol BB XS1043550307 103,0 3,8 7
LLOYDS 7.754 Bank of Scotland  Mn.cy6-
03/29/49 Capital Funding opa. BB+ XS0109139344  111,6 35 7,754
LLOYDS 7 % Lloyds Banking Mn.cy6-
12/29/49 Group opa. BB XS1043552188 110,5 5,2 7,625
LLOYDS 13 Mn.cy6-
01/29/49 Lloyds Bank opA. BB+ XS0408620721  174,9 54 13
LLOYDS 11 % Cheltenham & Mn.cy6
10/29/49 Gloucester ol BBB- GB0001905362 220,7 53 11,75
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Beccpo4Hble eBpooOnuraumm ot 3anagHoeBpPONencKNX 3aeMLnKoB, HO-
MUWHUPOBaHHbIE B OPUTAHCKUX (PYHTaAX, C KOMMNO3UTHbIM PENTUHIOM He
HuXxe B- n c ooxoaHOCTbLIO He HMXe 4% (npoaosmkeHue)

Komno-
3UTHbIN
PenTUHr

ToproBbin Kog

OMUTEHT
obnurauumu

LLOYDS 8 % Mn.cy
06/29/49 Bank of Scotland 60pA. BBB- GB0000395102 124,55 3,5 8,75
LLOYDS 9 % Mn.cy
03/29/49 Bank of Scotland 6opa. BBB- GB0005242879 164,6 5,7 9,375
LLOYDS 7.881 HBOS Sterling Mn.cy
12/29/49 Finance Jersey 60pA. BB+ GB0058327924 145,8 3,5 7,881
LLOYDS 7.281 Mn.cy
05/29/49 Bank of Scotland 6opa. BBB XS0125686229 118,8 4.4 7,281
NWIDE 6 7 Nationwide Mn.cy
12/29/49 Building Society 60pA. BB+ XS1043181269 102,8 3,8 6,875
NWIDE 7.859 Nationwide Mn.cy
03/29/49 Building Society 6opa. BBB- GB0001777886 125,5 5,0 7,859
RABOBK 6.91 Cooperatieve Mn.cy i
06/29/49 Rabobank 6opa. BBB XS0368541032 146,2 3,6 6,91
RBS 5 % 06/29/49 RofEl Banlied | WALEy | e XS0138939854 1092 40 5,625
Scotland 6opa.
RBS 5% 00/20/49 ~ RoyalBankof — Mncy — pp yoni54144132 1049 36 5,625
Scotland 6opa.
1 National Mn.cy i
RBS 11 %2 12/29/49 Westminster Bank  6opa. BB GB0006210255 172,5 6,3 11,5
1 National Mn.cy i
RBS 11 %2 12/29/49 e [k Gopa. BB XS0041078535 174,7 6,2 11,5
RWE 7 03/29/49 RWE "GA:F')ZV BB XS0652913988  103,2 2,1 7
SANUK 7 % Santander UK Mn.cy
12/29/49 Group Holdings 6opa. BB- XS1244538523 105,0 5,9 7,375
SANUK 10.062 Mn.cy 10,062
10/29/49 Santander UK 6opa. BBB XS0060837068 164,8 6,1 5
SANUK 7.037 Mn.cy
08/29/49 Santander UK 60pA. BB+ XS0124569566 1225 3,6 7,037
SANUK 7 % Mn.cy
09/29/49 Santander UK 6opa. BBB- XS0117973429 116,0 49 7,125
SLLN 6 % 07/29/49 Standard Life lt\iﬂgbzy A- XS0151267878 131,9 2,7 6,75
STANLN 7 % Standard Mn.cy
10/29/49 Chartered Bank 6opa. BBB- XS0119816402 118,4 2,3 7,75
TELEFO 6 % : Mn.cy
11/29/49 Telefonica Europe 6opA. BB XS0997326441  107,4 3,4 6,75
UniCredit
UCGIM8.5925 | iemational Bank MY By XS0372556299 100,2 00 85925
12/29/49 oopga.
Luxembourg
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YnpaBneHue TpenauHra

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

OTgen npogax U KOHCYNbTUPOBAHUA

Bnagumunp LibiGeHkKo, (+7 495) 796 93 88, oob6. 40-10
pyKkoBoaMTENb visybenko@-corp.finam.ru

AHanuTuyeckuu oraen

(+7 495) 796 93 88, 0ob. 28-04

Anekcen Kosanes akovalev@corp.finam.ru

Be6-canT: www.finam.ru 127006, Mocksa, HactacbuHckuin nepe-
http://bonds.finam.ru/quotes/euro- yrnok, 7/2
bonds/

(+7 495) 796 93 88

HacTtosimin matepuan v cogepxalumecs B HEM CBEAeHUs1 NpeaHa3HadveHbl Ans knmeHToB AO «PVMIHAM», HOCAT UCKMOYUTENBHO MHOPMa-
TUBHbIN XapaKTep U He MOryT paccMaTpMBaTLCS HU Kak npurnatleHve unm nobyxaeHune caenate odepTy, HY Kak npockba KynuTb unm npoaath
LeHHble Bymaru/gpyrne vMHaHCOBbIE MHCTPYMEHTbI MO0 OCYLLECTBUTL KaKyo-nvb0 NHYI0 MHBECTULIMOHHYIO AeATenbHOCTb. [NpeacTaBneHHas
MHOPMaLWs NOArOTOBIIEHA HA OCHOBE UCTOYHMKOB MHpopMaLMoHHOWM cuctemsl Bloomberg, PTC u LB P®, koTopble, N0 MHEHMWIO aBTOPOB
AaHHOro aHanuTn4eckoro o63opa, ABNATCA HAAEXHLIMU, HO NPW 3TOM OTpaXxaeT UCKMIOUYUTENBHO MHEHNE aBTOPOB OTHOCUTENBbHO aHanmaun-
pyeMbix 06beKToB. HecMoTps Ha To, YTO HacTosALMIA 0630p ObiN COCTaBNEH C MakcUMarbHO BO3MOXHOM TLATENbHOCTBIO, HU €r0 aBTOpbI, HU
AO «®NHAM» He 3asBNSIOT U HE rapaHTUPYIOT HU NPSIMO, HN KOCBEHHO €ro TOYHOCTb M NOMNHOTY. Jltobas MHopMaLust U nobble CyXaeHus,
npvBedeHHble B JaHHOM MaTepuarne, SBNSIOTCS CY)XAEHNEM Ha MOMEHT Ny6nvKaumyM HacTosILLEero aHanMTuyeckoro o63opa v MoryT ObITb U3-
MeHeHbl 6e3 npeaynpexaenusa. Hn AO «PUHAM», HM ero COTPYAHUKN HEe HECYT OTBETCTBEHHOCTM 3a Kakvue-nmbo notepu, BO3HWKLIME B pe-
3ynbTaTe UCMonb30BaHUsi HacTosILLero maTepmana nmbo B kakon-nubo apyroi cBsam ¢ HUM. KonmpoBaHue, BOCNPOM3BOACTBO W/WMW pacnpo-
CTpaHEeHWe HaCTOosILLEro MaTepuvana YacTUYHO U NONHOCTLI0 6e3 nucbMeHHoro paspelueHus AO « PUHAM» kaTeropuyecku 3anpeLLeHo.
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