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MonuTop priHKa obnuramui 8 anpens 2021 T.

HoBoCTH H COOBITHUSA

¢ B munysuyiwo cpeny Mur®un PO npennoxun naBectopam O3 gByx cepui.

Yetsepr, 8 ampens 2021

e Ha nepBoM aykimuonHe Munoun pasmectun O®3 Brimycka 26235 Ha 54,7 mipp pyOrneil mpu
crmpoce B 73,4 mnpn py6nei. Hata moramenus O®3 Brimycka 26235 - 12 mapra 2031 ropa.
CraBKa KyIIOHa Ha BeCchb CpOK ofpalreHuss OymMar yCTaHOBIeHa B pa3mepe 5,90% TromgoBHIX.

e Ha Bropom aykuuoHe Mwundus pasmectun O®3 Bumycka 26233 mHa 37,3 mupp pybned mpu
cmpoce B 47 mnpp pyOneii. Jata moramernus O®3 Brimycka 26233 - 18 utonst 2035 roga, cTaBka

TIOJTyTOA0BOT0 KyIloHa cocTasisieT 6,10% rogoseix.

WHaukaTopbI Tocobnuraunmu BanwoTbl

Ruonia 45 -067% RUS 10Y 7.08 0.71% USD/RUB 76.287
MosPRIME 3m 53 0.19% US 10Y 169 -3.13% EUR/RUB 89,655
Od3 1Y 51 -013% GE10Y 033 Ub: «kop3uHa»  82.303
03 3Y 6.2 0.72% UK10Y 081 -450% EURMUSD 1.175
O®310Y 7.3 033% CN10Y 319  0.19% USDNPY 110.660

* Anpda-bark mposemeT ¢ 9 mo 14 ampens c6op
3asIBOK Ha IOKYIIKY Py6JIeBLIX 00IUTaImii

* Jp-TenexoM mIaHUPyeT NPenIokKuTh 15 anpens
6oHMOB HA 5 MyIpH pPyo. .
* HoBorpanc npemmoxuT 20 ampens OOIUTAIIAN
Ha 5 mupg pyo. .
* Cornt ['pynn npepnoxur 21 anpens

MocxkBa

Kapra peiaka O®3, KopnmopaTHBHbBIX 001uranuu u BIIO

od3

[0X0AHOCTE %
8,00 & O

MeTannbi / Coipbe

0.79% HedTs Brent
1.06% Hedte WTI
0.91% 3onoTo
0.14% Hukenb
-0.05% Menb

obnuranuy Ha 5 MiupH pyo.
* M.BUEO TNNAHUPYET MIPEdI0KUTh BO BTOPOH
TIOJIOBMHE ampesis o6Juranuu oT 5 MIpH Pyo.

Fa3mpoM MOXKeT B ampene-Mae IIPenIoXKUTh
BeuHbIe Py6jeBble OOHMIEI
yTBEpAUIa
obnurauuit Ha 140 mnpm pyo.

yCIIOBUS

64.0
60.5
1726.5
16098.0
8850.5

0.65%
2.27%
1.10%

1.40%
0.71%

9MHCCHHU

750

+ op3 $5 508 13296205% WIBHILE235

* 01326212
+ 00326232

+ PRS0

O®3 26234® 003 26229
*

7.00

6.50 [ * 9958538322

+ 00326223

4 00325084

5.00 + 00326215

+ Od3 46023

4+ 4 00326211
O®3 26220

550

0®3 26225
+ 0o%26221

+ 003262334 00326230

+ 00346020

S [iopauma, net

10.00

12,00

IT0XOOHOCTH Ilena mocmeq. Homunan IMoramenue

0®3 26230 RUOOOA100EF5 7.39 104.38 1000 3/16/2039 3716
0®3 26225 RUOOOAOZYUB7 7.38 99.985 1000 5/10/2034 3084
0®3 26233 RUO00A101F94 7.38 89.85 1000 7/18/2035 3410
003 26221 RUOOOAQJXFM1 7.36 103.7 1000 3/23/2033 2957
03 26218 RUO00AQJVW48 7.31 109.6 1000 9/17/2031 2656
0®3 26235 RUO00A1028E3 7.29 91.15 1000 3/12/2031 2741
003 26224 RUOOOAOZYUA9 7.29 98.411 1000 5/23/2029 2259
003 26228 RUOO0A100A82 7.28 103.297 1000 4/10/2030 2370
003 46020 RUOOOAOGN9A7 7.27 97.9 1000 2/6/2036 3312

AO NUOK «Comup», XopoIieBcKoe 11occe, O. 32A, Poccusi,MockBa,125284
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[llopauus, 1eT

38.39
36.15
30.42
38.39
42.38
29.42
34.41
38.15
34.41

Pa3mep kynoHa

[IuT.Kym., fHEH
182
182
182
182
182
182
182
182
182
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003 26236
003 26212
0®3 26232
0®3 26226
0®3 26219
0®3 26207
003 26229
003 26234
0®3 26227
003 26222
0®3 26223
003 25084
0®3 26215
03 46023
003 26211
0®3 26220
003 46022
003 26209
0®3 29008
0®3 26205
0®3 29009
0®3 25083

[JoxonHocTs %

870

850

8.30

8.10

7.90

770

750

730

710 =

6.90

RUO00A102BT8 7.26
RUO00AQJTK38 7.17
RUO000A1014N4 7.09
RUO00AOZZYW2 7.02
RU000AQJWMO7 7.02
RUO00AQJS3W6 7

RUO00A100EG3 6.8
RUO000A101QE0 6.73
RUO00A1007F4 6.54
RUO00AQJXQF2 6.51
RUO00AOZYUSS 6.29
RUOO0A101FAl 6.16
RUO00AQJU4L3 6.02
RUO00AQJRTLE 5.91
RUOO0AQJTJL3  5.75
RUO00AQJXB41 5.75
RUOO0AQJPLH5 5.57
RUO00AQJSMA?2 5.4
RUO00AQJVAP3 5.34
RUOO0AOJREQ7 5.27
RUO00AQJVANS 5.15
RUO00AOZYCK6 5.09

92.1
99.985
95
104.749
103.8
105.999
101.788
92.2
102.799
102.16
100.791
98.251
102.309
106
102.222
102.701
99.998
102.764
105.511
100.031
106.751
101.3

KopnopaTueHEIe obnurauum

# GBusHeg 1P1

* HosoTp 1P1

# AT3K 1P-1

+ 3kcnob 603

rMAPOMALLES *

MWK K 1P3
*

@ Benyrabn2

YepkusE1P4

CerexalP1R

+ BopsomulPl

MHK K 1P2

O'KEA B1P4

4Tn3 1P3

* TMK 1P02

% & PECONn3ENS
X3aX1PDIR

1000 5/17/2028
1000 1/19/2028
1000 10/6/2027
1000 10/7/2026
1000 9/16/2026
1000 2/3/2027
1000 11/12/2025
1000 7/16/2025
1000 7/17/2024
1000 10/16/2024
1000 2/28/2024
1000 10/4/2023
1000 8/16/2023
500 7/23/2026
1000 1/25/2023
1000 12/7/2022
1000 7/19/2023
1000 7/20/2022
1000 10/3/2029
1000 4/14/2021
1000 5/5/2032
1000 12/15/2021

TNK 2P-01
*

Kpacrog 20
+

2097
1984
1928
1615
1661
1728
1424
1416
1070
1126
974
863
801
942
621
571
619
449
2418
6
3001
245

MonuTop priHKa obnuramui 8 anpens 2021 T.
Yetsepr, 8 ampens 2021

© NCP BO 1P6

# EBenyrabnd

Cuctem1P19

30.61 196
35.15 182
29.92 182
39.64 182
38.64 182
40.64 182
35.65 182
22.44 182
36.9 182
35.4 182
32.41 182
26.43 182
34.9 182
20.34 182
34.9 182
36.9 182
27.42 182
37.9 182
30.32 182
37.9 182
29.37 182
34.9 182
*
Pocarpn1P2
4 HKHX 1P-01
*
Ceepan0Bn9

Owpauma, net

1.50

VIHCTPYMEHT COKD.

2,00

ISIN

250

IoxomHOCTh IleHa mocmen.

3.00

350

Homunan IToramenue ata opepTsl [iopanus, geT

4,00

450

JIUT.Ky1.,

Espomnnanb3
BusHen 1P1
Hosotp 1P1
AT3K 1P-1
JICP BO 1P6
BopxomulP1
9xcno6 503
BenyrabIl4
Pocarpn1P2
IYK K 1P2
Cucrtem1P19
I'TJIK 2P-01
O'KEV 51P4
TUOPOMAIIB3
YTII3 1P3
HKHX 1P-01
MUK K 1P3
BenyrabII2
TMK 1P02
XK®BarnkBb06
CaepanO619
PECOJIu3BII8

RU000A100W60 8.6
RU000A1022G1 8.57
RU000A1014S3 8.5

RU000A102B48 8.43
RU000A102T63 8.22
RU000A102SK1 8.15
RUO000A102WL1 8.1

RU000A102GUS5 8.06
RU000A102TAO 8.05
RU000A1016Z3 7.93
RU000A102SX4 7.89
RUO00A102VRO 7.76
RUO000A102BK7 7.74
RU000A1026H0 7.65
RUO00AQJXME4 7.58
RU000A0ZZZ17 7.51
RU000A1026C1 7.48
RUO00A100L63 7.43
RU000A102SC8 7.37
RU000A100UG9 7.36
RUO000A102CT6 7.22
RU000A102K39 7.22

100.51
99
101.23
100.54
100.08
99.01
100.24
98.18
100
101.42
98.95
100.91
99.94
100.98
106.1
109.25
100.22
104.89
99.93
102.01
97

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

9/20/2029 9/29/2022

8/23/2024
11/27/2024
10/31/2023
2/24/2026

2/20/2026  2/23/2024

4/3/2024
12/5/2025
2/25/2026
12/11/2024

4/1/2023

2/17/2031 2/24/2025

3/3/2036

9/16/2024

10/25/2030 11/3/2023

9/20/2030
3/21/2024
12/7/2028
3/29/2023
7/10/2024
2/17/2024
9/13/2024
11/17/2027

12/9/2030 12/18/2023

9/29/2023

12/11/2025

9/16/2022

517
908
898
831
1271
956
674
1334
1503
955
1236
1110
852
838
951
1389
676
817
946
498
1436
897
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Pasmep
KyIIOHa
43.88 182
19.7 91
21.82 91
42.38 182
19.95 91
37.9 182
20.16 92
36.9 182
39.39 182
20.57 91
18.32 91
19.57 91
18.7 91
39.64 182
24.18 91
48.62 182
18.45 91
47.37 182
17.83 91
21.57 91
15.58 91
34.16 182
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A

iXagX1PO1R RU000A102GY7 7.21 98.6 1000 12/11/2023 901 16.08 91
Yepkusb1P4 RUO00A102LD1 7.21 98.48 1000 12/19/2025 12/22/2023 912 15.96 91
Kpacuop 20 RUO00A102KT9 7.14 99.2 1000 12/23/2025 1141 16.7 91
TunbKopdG2R RU000A1008B1 7.11 102.09 1000 3/21/2029 3/30/2022 348 46.12 182
CerexalP1R RU000A101D13 7.09 100.21 1000 1/26/2023 622 35.4 182
RoxonHocr % BbicoKkoagoxoaHkle oonurauun (BOO)
13,00 -
12.50 | . + TeHO1
AB3-1 1PO1
12,00 -
11,50 -
11.00 - R BAeHErMIPL
* D L .PMTﬁnEDlM
10,50 -
* [iwwa-rp 1P1

10,00 - iMISEREEDT .: e

' Epyc 1P02

950 - *

iNnMEOOMI1PL
9,00 -
8,50 . . . . . . . : , fopauna,
0.00 0.50 1.00 150 2.00 2,50 3.00 3.50 4.00 4 50T

Pasmep
KyIIOHa

JITAT.KyIIL.,

HHCTpYMEHT COKD. oHel

IoxomuOCTh, %

Llena nocnen. Homunan [Toramenue [Jata opepTsl Jopauus, et

TOH 01 RU000A102QY6 12.59 99.92 1000 2/6/2024 721 29.92 91
AB3-1 1P01 RUO00A102LW1 12.43 100.2 1000 12/25/2023 683 29.92 91
BllensrulP1 RUO000A101483 10.86 105.6 825 11/17/2022 358 10.85 30
PutiinB®1P2 RUO00A102TR4 10.81 99.82 1000 3/5/2026 1416 25.8 91
TKB 1P-01 RUO000A1020S0 10.73 104.12 1000 8/10/2023 560 32.41 91
xu-rp 1P1 RUO00A101TS4 10.21 103.6 1000 6/19/2023 499 31.16 91
Tuonep 1P5 RUO00A102KG6 10.14 99.93 1000 12/17/2024 978 24.31 91
iMT-FREE02 RUO00A102DK3 10.02 99.9 1000 5/21/2024 975 48.62 182
Bpyc 1P02 RU000A102Y58 10 99.87 1000 4/1/2024 959 23.93 91
iMT FREEO1 RUO000A101XD8 9.96 102.02 1000 7/14/2026 7/18/2023 744 53.6 182
ilMMEOOM1P1 RUO00A102LB5 9.53 100.42 1000 12/22/2023 872 47.37 182
Bpyc 1P01 RUO00A101HUS 9.5 102.57 1000 3/9/2023 522 27.42 91
9TC 1P02 RUOO0A101TR6 9.47 103.9 1000 6/19/2023 503 29.92 91
PycAkBalP1 RUO00A102TTO 9.41 100.74 1000 3/6/2024 947 47.37 182
Aspdri0lP01 RUO000A102T97 9.34 100.55 1000 2/28/2024 931 23.06 91
PeuKpenB06 RUOO0A102RN7 8.96 98.46 1000 2/17/2026 2/17/2024 942 40.42 181
PenKpenB504 RU000A102H83 8.92 99.32 1000 12/15/2025 12/15/2023 875 42.13 182
TKB BO-01 RUOOOAOJWWGO0 8.91 101.66 300 10/15/2021 96 11.22 91
Camonet1P9 RUO00A102RX6 8.89 100.84 1000 2/15/2024 932 45.13 182
iCenktnP1R RUO000A102SG9 8.62 100.12 1000 2/22/2024 945 42.38 182

KopnopaTtusHsie eBpoodturamuu (USD)

OMUTEHT

AJIPOCA
Boper
EBpoXum

Evraz Group
Evraz Group
Evraz Group
T'asnpom HedTh
T'asnpom HedTh
T'asnpom
T'asnpom
T'asnpom

Kogn 6ymaru ISIN [laTa morari.

XS1843441731
XS1596115409
XS1632225154
XS1405775377
XS1533915721
XS1843443273
XS0830192711
XS0997544860
XS0290580595
XS0805570354
XS1585190389

09.04.2024 2.6
07.04.2022 1.0
05.07.2021 0.2
31.01.2022 0.8
20.03.2023 1.9
02.04.2024 2.8
19.09.2022 1.4
27.11.2023 2.4
07.03.2022 0.9
19.07.2022 1.2
23.03.2027 5.3

Iropanus
(net)

0X-CTb TI0 0X-CTb TI0
Kymios (%) (J:Ir[pocy (%) ngennox. (%) us:i
4.650 2.07 1.91 107.1
6.500 4.28 2.92 102.8
3.950 2.20 0.62 100.6
6.750 1.63 1.23 104.2
5.375 2.33 2.12 106.0
5.250 2.73 2.56 107.4
4.375 1.64 1.42 104.0
6.000 2.08 1.94 110.2
6.510 1.17 0.99 104.9
4.950 1.27 1.08 104.7
4.950 3.24 3.13 109.5

AO NUOK «Comup», XopoIieBcKoe 11occe, O. 32A, Poccusi,MockBa,125284
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(0):15: %

(B %
oM)

Peiitunr
S&P

Peiitunr
Fitch
BBB- BBB-
BB- BB-
BB- BB
BB+ BB+
BB+ BB+
BB+ BB+
BBB- BBB
BBB- BBB
BBB- BBB
BBB- BBB
BBB- BBB

Peiitunr
Moody's

Ba3

Ba2

Ba2
Baa2
Baa2
Baa2
Baa2
Baa2
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T'asnpom XS0885736925
T'asnpom XS0191754729
T'asnpom XS0316524130
T'asnpom XS0906949523
T'a3npom XS1521039054
T'asnpom XS1721463500
T'aznpom XS1795409082
T'a3npom XS1911645049
T'asnpom XS1951084471
T'asnpom XS2124187571
T'TJIIK XS1713473608
T'TJIIK XS2010044381
I'TJIK XS1449458915
T'TJIIK XS1577961516
DeloPorts RUO00A0ZZ2A5
Domodedovo XS1772800204
Global Ports XS1319813769
JIYKOMII XS0919504562
JIVKOWIT XS1514045886
JIVKOWIT XS0304274599
Mertannounsect XS1603335610
MTC XS0921331509
HOBAT3K XS0864383723
HJIMK XS1405775617
HJIMK XS1577953174
Hopnukens XS1298447019
Hopruxeins XS1589324075
Hoprukens XS1622146758
HopHukens XS2069992258
Petropavlovsk ~ XS1711554102
TTomoc XS1533922933
TTomntoc XS1405766384
TTommoc XS1713474325
PXIT XS0764220017
PXKIT XS1574068844
PXII XS0919581982
PXIT XS1041815116
PXKIT XS1843437036
PocredTs XS0861981180
Pycan XS1533921299
Pycan XS1577964965
Pycan XS1759468967
CesepcTanb XS1567051443
CeBepcTainb XS0841671000
CeBepcTaib XS2046736919
Cubyp XS1693971043
Cubyp XS2010044621
CoBkoMdoT XS1433454243
docArpo XS1599428726
docArpo XS1752568144
docArpo XS2099039542
Ypankanui XS2010040397
YTII3 US16325LAA52

OMHUTEHT

Kop 6ymarwu ISIN [TaTa morar.

06.02.2028 5.9
28.04.2034 8.7
16.08.2037 10.6
21.03.2025 3.7
17.11.2023 2.5
22.11.2024 3.5
21.03.2026 4.7
24.01.2024 2.7
11.02.2026 4.3
25.02.2030 7.7
17.04.2025 3.6
18.02.2026 4.4
19.07.2021 0.3
31.05.2024 2.9
01.04.2025 3.6
15.02.2023 1.8
25.01.2022 0.8
24.04.2023 1.9
02.11.2026 4.9
07.06.2022 1.1
02.05.2024 2.8
30.05.2023 2.0
13.12.2022 1.6
15.06.2023 2.1
21.09.2024 3.2
14.10.2022 1.4
11.04.2023 1.7
08.04.2022 0.7
28.10.2024 3.1
14.11.2022 1.3
07.02.2023 1.7
28.03.2022 0.9
29.01.2024 2.6
05.04.2022 1.0
01.03.2024 2.7
20.05.2021 0.1
06.03.2023 1.9
23.05.2027 5.5
06.03.2022 0.9
02.02.2022 0.8
03.05.2023 1.9
01.02.2023 1.7
27.08.2021 0.4
17.10.2022 1.4
16.09.2024 3.3
05.10.2023 2.4
23.09.2024 3.3
16.06.2023 2.1
03.11.2021 0.5
24.04.2023 1.7
23.01.2025 3.4
22.10.2024 3.3
19.09.2024 3.0

opanus

4.950
8.625
7.288
4.364
3.125
2.250
2.500
2.949
5.150
3.250
5.950
4.949
5.950
5.125
6.750
5.075
6.872
4.563
4.750
6.656
4.850
5.000
4.422
4.500
4.000
6.625
4.100
3.849
3.375
8.125
5.250
4.699
4.700
5.700
4.375
3.374
4.600
2.200
4.199
5.125
5.300
4.850
3.850
5.900
3.150
4.125
3.450
5.375
3.950
3.949
3.050
4.000
4.500

Kynos (%)

3.44
4.44
4.54
1958
1.05
1.31
1.73
1.20
3.00
3.77
3.59
8473
1.88
3.17
4.80
3.60
2.53
1.67
2.67
1.11
2.47
2.10
1.37
1.94
2.22
1.59
2.15
1.71
2.51
5.55
2.35
1.69
2.39
1.01
1.78
2.05
0.70
1.50
1.54
4.35
4.27
4.00
1.28
19517
2.38
2.08
2.44
2.57
1.33
2.10
2.30
2.94
3.36

3.37
4.39
4.50
1.45
0.91
1.25
1.67
1.13
2.93
3.74
3.48
3457
0.92
3.02
4.53
3.02
1.59
1.46
2.63
0.88
2.35
1.77
1.12
1.74
2.13
1.45
1.89
1.23
2.40
4.96
2.00
1.18
2.28
0.93
1.73
-0.02
0.51
1.43
1.14
3.03
3.67
3.45
0.74
1.40
2.25
1.85
2.32
2.40
0.84
1.88
2.18
2.79
3.19
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109.2 BBB- BBB Baa2
141.5 BBB- BBB Baa2
131.6 BBB- BBB Baa2
110.9 BBB- BBB Baa2
105.5 BBB- BBB Baa2
103.4 BBB Baa2
103.8 BBB- BBB Baa2
104.9 BBB- BBB Baa2
109.8 BBB- BBB Baa2
96.2 BBB- BBB Baa2
108.9 BB+ Ba2
105.6 BB+ Ba2
101.2 BB+ Ba2
106.0 BB+ Ba2
107.7

103.1 BB Bal
103.7 BB+ Ba2
106.0 BBB BBB+ Baa2
110.8 BBB BBB+

106.5 BBB BBB+ Baa2
107.2 BB+ BB+ Bal
106.4 BBB- BB+ Baa3u
105.2 BBB BBB Baa2
105.6 BBB- BBB Baa2
106.0 BBB- BBB

107.6 BBB- BBB- Baa2
103.6 BBB- BBB-

101.8 BBB- BBB-

102.9 BBB- BBB- Baa2
103.7 B- B *

105.5 BB+ BB Bal
103.1 BB+ BB Bal
106.5 BB+ BB Bal
104.6 BBB- BBB Baa2
107.4 BBB Baa2
100.2 BBB- BBB Baa2
107.5 BBB- BBB Baa2
104.1 BBB Baa2
102.6 BBB- Baa3
101.1 B+ B1
102.6 B+ B1
102.0 B+ B1
101.0 BBB- BBB

106.6 BBB- BBB Baa2
102.7 BBB Baa2
105.2 BBB- Baa3
103.5 BBB- Baa3
106.1 BB BB+ Ba2
101.6 BBB- BBB- Baa3
103.5 BBB- BBB- Baa3
102.7 BBB- BBB- Baa3
103.8 BB- Ba2
103.7 BB- *- Ba3 *-

Cpepn. LeHa

Anpda-Bark XS0620695204
BTB XS0223715920
B9B XS0559915961
B3B X50993162683
B9B XS0893212398
B9B XS0800817073

Mock.Kpen.bank XS1510534677
Mock.Kpen.Bauk XS1759801720
C6epbank XS0638572973
C6epbank XS0743596040

CyoopauaupoBaHHbIe eBpoodturamuu (USD)

AO NUOK «Comup», XopoIieBcKoe 11occe, O. 32A, Poccusi,MockBa,125284

28.04.2021 0.0
30.06.2035 9.7
22.11.2025 4.0
21.11.2023 2.4
21.02.2023 1.8
05.07.2022 1.2
07.11.2021 0.6
14.02.2023 1.8
16.06.2021 0.2
07.02.2022 0.8

Temedon: +7 (495) 228-70-10

7.750
6.250
6.800
5.942
4.032
6.025
5.875
5.550
5.717
6.125

Iox-ctb M0  [10X-CTh IO (® % ot PeuTHHT Pe#THHT PeuTHHT
cmpocy (%) npenox. (%) ) S&P Fitch Moody's
-0.32 -6.36 100.5 BB+ BBB- Bal
5.43 4.85 111.0 BBB- Baa3
2.80 2.77 117.3 BBB- BBB

2.12 2.01 109.8 BBB- BBB

1.12 0.82 105.6 BBB- BBB

1.78 1.59 105.3 BBB- BBB

2.67 1.79 102.0 BB- BB

3.30 2.87 104.4 BB- BB Ba3
1.10 -0.14 101.0 BBB Baa3
1.27 0.92 104.1 BBB Baa3
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TR TRy @i TSI ) @i [opanus Kyrox (%) Hox-ctb m0  J10X-CTb ITO CIZ?%,} Lge_rHa Peutunr PedTwHTr  PeUTHHT
ey © (mer) ¥ ) copocy (%) mpenmox. (%) HO(;VI) S&P Fitch Moody's

Ak Bapc Bark XS0805131439 13.07.2022 1.2 8.000 3.79 3.28 105.4
Anbda-Bank XS1513741311 Perp 0.8 8.000 5.28 4.52 102.4 B+ B2u
BTB XS0842078536 17.10.2022 1.4 6.950 2.85 2.66 106.2 B- Ba2
BTB XS0810596832 Perp 1.5 9.500 4.68 4.33 107.8 NR
Mock.Kpen.Bark XS1601094755 Perp 1.5 8.875 9.10 8.71 100.0 B- Caa2u
Mock.Kpen.Bauk XS1589106910 05.10.2027 1.4 7.500 6.98 6.54 101.0 B+
Poccempxo36ank  XS0979891925 16.10.2023 2.2 8.500 3.47 3.33 112.2 NR
COepbank XS0935311240 23.05.2023 2.0 5.250 2.42 2.22 106.0 BBB-
C6epbank XS0848530977 29.10.2022 1.5 5.125 2.02 1.83 104.9 BBB- Bal
Tunbkodd Bank XS1631338495 Perp 1.3 9.250 5.66 5.30 105.2 B-
AO NUOK «Comup», XopoIieBcKoe 11occe, O. 32A, Poccusi,MockBa,125284 www.solidbroker.ru
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Mundur PO XS0767472458 04.04.2022 1.0

Munous PO XS0971721450 16.09.2023 2.3
Mundun PO RUOOOAQJWHA4  27.05.2026 4.6
Mundus PO RUOO0OAQJXTS9  23.06.2027 5.5
Mundur PO XS0088543193  24.06.2028 5.3
Mundur PO RU0O00AOZYYN4  21.03.2029 6.8
Mundur PO RU0O00A1006S9  28.03.2035 104
Mundun PO XS0767473852 04.04.2042 134
Mundus PO XS0767473852 04.04.2042 134
Musndur PO XS0971721963 16.09.2043 13.8
Mundun PO RU000AQJXU14  23.06.2047 15.3

Kpugsie noxognocreu (USD)

Texkymue kpussie moxoganoctu RF u UST (USD,

% TOI0BBIX)

5.0+

4.500
4.875
4.750
4.250
12.750
4.375
5.100
5.625
5.625
5.875
5.250

3M &M R4 27 EN 5 107
10-
Tewywan RF Mecay naaag UST

Tewyuan UST Mecan nasag RF

Kpusas goxogHoctu UST (% romoBbIx)

20-

15y

3 M 1 2y 3 5Y 1ov

05-

Tekywan Hegenw Hasan Mecay Hasaa Tpw mecAaua Haiap,

HoxomuocTh 00mMranuu EM HY (USD)

HoxonHocTts oonuranuu EMHY (USD)

15Y

Iox-ctb 10  J10X-CTh ITO
(B % ot

copocy (%) mpenox. (%) )
1.07 0.84 103.4
1.21 1.12 108.8
2.35 2.30 111.7
2.60 2.58 109.5
2.72 2.70 165.3
3.00 2.98 109.8
3.72 3.69 115.0
4.00 4.00 122.9
4.00 4.00 122.9
4.02 4.01 127.3
4.05 4.03 119.5

Cupen moxognoctu RF x UST (6.11.)

200
150-3
100;

50-:

3M &M 1y 2y

Tekywan Hegeno nasaa Mecay nasag

Pevituar PeiiTunr Pevitunr
S&P Fitch Moody's
BBB- BBB Baa3
BBB- BBB Baa3
BBB
BBB
BBB- BBB Baa3
BBB
BBB
BBB- BBB Baa3
BBB- BBB Baa3
BBB- BBB Baa3
BBB
3Y 5Y 1oy 15Y

Tpw mecaua nasapn,

H3meHeHnue KpuBou moxomHoctH RF (USD, %

TOJOBBIX)
35—
ao—f
25—5
20—5
15-5
10-%
05—%

3M BM 1ir 2y

Tekywan Hegenwo Hasaa MecAy Hasaa
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2
JNoxoanocts rocobanraynii CLUA (UST'10)

—— WngnkatueHan goxogHocTe obanraymnii EM High Yield (USD) Cnpeg goxoguocti obanraynii EM High Yield k UST'10

BepositHocTh peneccuu B CIITA
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IIpencrosinine pa3MenieHUs1

. OpHEeHTHP IO CTaBKe 3aKphITHE KHATH 3asIBOK
BeInyck o0Hranuim
KyloHa (JOXOTHOCTB) (pa3menieHue)

9P-Tenexkom XOJIOUHT, 8.70% - 8.90% (8.99% -

EO-05 9.20%) 15.04.2021 (19.04.2021) 5,000 RUB

Cotn I'pymm, 001P-03 16.04.2021 (11.04.2021) 5,000 RUB

XK Hosotpasc, 001P-02 20.04.2021 (22.04.2021) 5,000 RUB
AO NUOK «Comup», XopoIieBcKoe 11occe, O. 32A, Poccusi,MockBa,125284 www.solidbroker.ru

Tenedon: +7 (495) 228-70-10 © @Solid Pro Trading


https://solidbroker.ru/
https://t.me/SolidPro
https://t.me/SolidPro

MonuTop priHKa obnuramui 8 anpens 2021 T.
Yetsepr, 8 anpens 2021

ITo m00BEIM BOIIpOCAM KacaTeNlbHO JaHHOT0 0030pa, oXKalyiucTa,
oOparmgaiiTech K aHanuTuKy Kimtoesoit TaTbsiHe

Kmoesa TaTesHa

Ananutuk AO UOK «Conmug»
+7 (495) 228-70-10
klyuyeva@solidinvest.ru

AO UDK «Comum»

Tenedon: +7 (495) 228-70-10 XopoIeBcKoe Iocce, a. 32A
E-mail: solid@solidbroker.ru MockBa, 125284, Poccus

JInulleH3uM Ha OCYIIECTBIIEHNE:

— Opokepckoi mesitenbHOCTH - No 045-06790-100000, Beimana ®KIIB Poccuu 24 utons 2003 r. 6e3
OTPaHUYEHUS CPOKa MeNCTBUS;

— gunepckoit mesitenbHOCTH - N0 045-06793-010000, Brimana ®KILIB Poccuu 24 utons 2003 r. 6e3
OTPAHUYEHUS CPOKA NEeWCTBUS;

— OesaTeNbHOCTH TI0 YIIpaBieHuo IeHHEIMU OyMaraMu - No 045-06795-001000, Bermana @KL Poccun 24
utoHs 2003 r. 6e3 orpaHUYEHUS CPOKA NEeHCTBUS;

— MEeMO3UTapPHOU AesATeNbHOCTH - JesaTenbHoCTH - No 045-06807-000100, Bermana ®KIIb Poccuu 27 uoHsa
2003 r. 6e3 orpaHNYeHUs CpPOKa JeUCTBUS.

I[Tpu IOATOTOBKE HAaHHOTO 0630pa UCIIOJIb30BaHa HHGOPMAIUS U3 CIIEAYIOMUX HCTOYHUKOB: Bloomberg, Chonds, Financial Times, Reuters, Wall Street Journal,
BemomocTu, PUA Hosoctu, Uutepdaxc, Kommepcant, PEK, Poccrart, [Ipaitm-Tacc u gpyrux.

Hacrosmuil HOKyMeHT He MOXKeT PacCMaTpPUBAThCS B KadecTBe Iy6nu4HOHM odepTe. MHPOpPManus U MHEHUS, IpefCcTaBlIeHHbE B JaHHOM OTYETe,
noaroToBnens Komnanuei AO UOK «Conup». AO UOK «Comup», ee pyKOBOACTBO ¥ COTPYAHUKM HE MOTYT FapaHTUPOBATh aOCOMIOTHYIO TOYHOCTb, IIOJHOTY U
IOCTOBEPHOCTh IIpEACTaBlIeHHON B HACTOSIIEM NOKyMeHTe MHpOpMalUy U He HECYT OTBETCTBEHHOCTH 3a BO3MOXKHEIE ITOTEpPU KJIMEHTa B CBSI3U C ee
ucnonb3oBanueM. AO UK «Comnup», ee pyKOBOACTBO U COTPYJHUKH He HECYT OTBETCTBEHHOCTh 3a MHBECTUI[MOHHOE pellleHMe KJIMeHTa, OCHOBaHHEIE Ha
uH(OpManuyu, cogepxaiencss B HacTosmeM fokymerte. AO DK «Conun», ee pyKOBOICTBO ¥ COTPYAHUKY, TaKkKe HE HECYT OTBETCTBEHHOCTD 3a IIPSIMEIe UIIX
KOCBEHHEIE IIOTePHU UK YIepO, BO3HUKIINY B pe3ybTaTe UCIOJIb30BaHUS KINEHTOM HHGOPMAIUY UIH KaKOHIN00 ee YacTH IPU COBEPUIEHUH OIepaluil ¢
LeHHbBIMU OyMaraMu. PEKOMEHIAIUU ¥ MHEHHUS, BEICKa3aHHEIE B TaHHOM OTYeTe, SIBJISAIOTCS HCKIounTenbHo MHeHueM AO UK «Conup», U He SIBIISIOTCS
TIpeJyIoKeHUEM 0 [OKYIKe MIIM IIPOfaXKe LEHHBIX OyMar, a TakkKe He SBIISIOTCS WHOUBUAYaJIbHOW MHBECTUIMOHHON peKoMeHmanuel. be3 paspemenus AO
HOK «Conup» maHHEIM OTYET 3alpelliaeTcss BOCIPOM3BOAUTE, afalTHPOBaTh, IepefaBaTh 110 Pa3lMYHEIM KaHallaM, TPaHCIUPOBaTh B 9(up, [OBOAUTE A0
o011ero cBefeHus, My6IMYHO MOKA3kIBaTh, IPE0OPA30BLIBATE B 3JIEKTPOHHYIO (HOPMY, IIePEBOAUTh Ha APYTHe S3bIKH, PeKIaMUPOBaTh, BKIIOYATh B 6a3kl
TaHHBIX.

© 2020 AO UOK «Conup». Bce mipaBa 3alluINeHH.
Tenedon: +7 (495) 228-70-10 Caiit: www.solidbroker.ru
XopomeBckoe mocce, O. 32A, Poccusg,Mocksa, 125284



