Risk Parameters for EQ Market (bonds) during New Year Holidays

Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

1 0®d3 25075 RUOOOAOJQYN4 7.00% 10.00% 15.00% 1 000 000 5 000 000
2 O3 25077 RUOOOAOJR7G1 7.00% 10.00% 15.00% 1 000 000 5 000 000
3 0®d3 25079 RUOOOAOJRHZ1 7.00% 10.00% 15.00% 1 000 000 5 000 000
4 03 25080 RUOO0A0JS751 15.00% 20.00% 26.00% 1 000 000 5 000 000
5 0®d3 25081 RUOOOAQJTKZ1 15.00% 20.00% 26.00% 1 000 000 5 000 000
6 O3 25082 RUOOOAOJTWWS3 12.00% 14.00% 19.00% 1 000 000 5 000 000
7 0®d3 26202 RUOOOAQJQCL4 7.00% 10.00% 15.00% 1 000 000 5 000 000
8 03 26203 RUOO0A0JQZ18 15.00% 20.00% 26.00% 1 000 000 5 000 000
9 0®d3 26204 RUOOOAQJRCJ6 15.00% 20.00% 26.00% 1 000 000 5 000 000
10 O3 26205 RUOOOAQJREQ7 21.00% 28.00% 36.00% 1 000 000 5 000 000
11 0®d3 26206 RUOOOAQJRJUS 15.00% 20.00% 26.00% 1 000 000 5 000 000
12 03 26207 RUOOOAQJS3W6 23.00% 29.00% 38.00% 1 000 000 5 000 000
13 0®d3 26208 RUO0OAQJS4M5 18.00% 23.00% 29.00% 1 000 000 5 000 000
14 0®d3 26209 RUOOOAOQJSMA2 24.00% 32.00% 40.00% 1 000 000 5 000 000
15 0®d3 26210 RUOOOAQJTG59 21.00% 28.00% 36.00% 1 000 000 5 000 000
16 O®d3 26211 RUOOOAQJTJIL3 23.00% 29.00% 38.00% 1 000 000 5 000 000
17 0d3 26212 RUOOOAQJTK38 23.00% 29.00% 38.00% 1 000 000 5 000 000
18 0O®d3 26214 RUOOOAQJTYAS 18.00% 23.00% 29.00% 1 000 000 5 000 000
19 0®d3 26215 RUOO0A0JU4L3 23.00% 29.00% 38.00% 1 000 000 5 000 000
20 O®d3 26216 RUOOOAOJU9V1 18.00% 23.00% 29.00% 1 000 000 5 000 000
21 0®d3 46005 RU0002867631 18.00% 24.00% 33.00% 1 000 000 5 000 000
22 0®d3 46010 RU0002867839 23.00% 29.00% 38.00% 1 000 000 5 000 000
23 0®d3 46011 RU0002867854 23.00% 29.00% 38.00% 1 000 000 5 000 000
24 0®d3 46012 RU0002868001 26.00% 34.00% 42.00% 1 000 000 5 000 000
25 0®d3 46014 RU0002868076 15.00% 20.00% 26.00% 2 000 000 10 000 000
26 0O®d3 46017 RUOOOAODY8KS8 7.00% 10.00% 15.00% 1 000 000 5 000 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

27 0®d3 46018 RUOOOAODO0G29 21.00% 28.00% 36.00% 1 000 000 5 000 000
28 0O®$3 46019 RUOOOAOJNHJ4 15.00% 20.00% 26.00% 1 000 000 5 000 000
29 0®d3 46020 RUOOOAOGN9A7 26.00% 34.00% 42.00% 1 000 000 5 000 000
30 03 46021 RUOOOAQ0JP2S9 15.00% 20.00% 26.00% 1 000 000 5 000 000
31 0®d3 46022 RUOOOAQJPLH5 23.00% 29.00% 38.00% 1 000 000 5 000 000
32 O3 46023 RUOOOAQJRTL6 21.00% 28.00% 36.00% 1 000 000 5 000 000
33 O3 48001 RUOOOAODGJ32 15.00% 20.00% 26.00% 1 000 000 5 000 000
34 AMXKK, 17 RUOOOAQJR5F7 24.00% 32.00% 48.00% 100 000 500 000
35 AMXKK, 19 RUOOOAQJRF37 16.00% 24.00% 40.00% 100 000 500 000
36 AMXKK, 10 RUOOOAQJPJEG 32.00% 40.00% 56.00% 100 000 500 000
37 AMXKK, 18 RUOOOAOJRDY3 32.00% 40.00% 56.00% 100 000 500 000
38 AMXKK, 11 RUOOOAQJPLUS 32.00% 40.00% 56.00% 200 000 1 000 000
39 AMXKK, 25 RUOOOA0JTW83 32.00% 40.00% 56.00% 200 000 1 000 000
40 AMXKK, 21 RUOO0A0JS488 32.00% 40.00% 56.00% 400 000 2 000 000
41 AMXKK, 24 RUOOOAQJTDX1 28.00% 36.00% 52.00% 200 000 1 000 000
42 AMXKK, 16 RUOOOAOQJQXGO 55.00% 63.00% 79.00% 200 000 1 000 000
43 AMXK, BO-01 RUOOOAQJUST3 32.00% 40.00% 56.00% 100 000 500 000
44 Anbda-baHk, BO-3 RUOO0OA0JT213 16.00% 24.00% 40.00% 400 000 2 000 000
45 Anbda-baHk, 01 RUOOOAQJR7S6 16.00% 24.00% 40.00% 100 000 500 000
46 Anbda-baHk, 02 RUOOOAOQJRZB4 21.00% 29.00% 45.00% 200 000 1 000 000
47 Anbda-baHk, BO-07 RUOOOA0JSW 35 16.00% 24.00% 40.00% 200 000 1 000 000
48 Anbca-baHk, BO-09 RUOOOAQJU2TO 32.00% 40.00% 56.00% 200 000 1 000 000
49 Anbda-baHk, BO-04 RUO00A0JU849 32.00% 40.00% 56.00% 200 000 1 000 000
50 Anbda-baHk, BO-8 RUOOOAQJTP41 28.00% 36.00% 52.00% 200 000 1 000 000
51 BHeLuakoHoMbGaHK, 21 RUOO0A0JS4Z7 16.00% 24.00% 40.00% 400 000 2 000 000
52 BHeluakoHombaHkK, 08 RUOOOAOQJR3GO 21.00% 29.00% 45.00% 200 000 1 000 000
53 BHeluakoHombaHkK, 10 RUOOOAOQJRTN2 32.00% 40.00% 56.00% 200 000 1 000 000
54 BHeLuakoHoMbaHK, 06 RUOOOAOQJR3H8 32.00% 40.00% 56.00% 200 000 1 000 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

55 BHeLuakoHombaHkK, 09 RUOOOAQJRCX7 32.00% 40.00% 56.00% 400 000 2 000 000
56 BHelwakoHombaHK, 18 RUOOOA0JT403 28.00% 36.00% 52.00% 400 000 2 000 000
57 BHeLuakoHoMbaHK, 19 RUOOOAQJT6B2 28.00% 36.00% 52.00% 400 000 2 000 000
58 BHewwakoHombaHk, BO-14 RUOOOAQJU6GKO 52.00% 60.00% 76.00% 200 000 1 000 000
59 BTB, BO-04 RUOOOAQJS1P4 16.00% 24.00% 40.00% 200 000 1 000 000
60 BTB, BO-08 RUOOOA0JSX00 16.00% 24.00% 40.00% 200 000 1 000 000
61 BTB, 6O-03 RUOO0OA0JS1M1 16.00% 24.00% 40.00% 100 000 500 000
62 BTB, BO-06 RUOOOAQJS1T6 16.00% 24.00% 40.00% 400 000 2 000 000
63 BTB, BO-21 RUOOOAQJTK20 16.00% 24.00% 40.00% 400 000 2 000 000
64 BTB, 06 RUOOOAOJNGUS3 16.00% 24.00% 40.00% 200 000 1 000 000
65 BTB, 6O-07 RUOOOA0JS1U4 16.00% 24.00% 40.00% 200 000 1 000 000
66 BTB, BO-20 RUOOOAOQJT3E3 28.00% 36.00% 52.00% 200 000 1 000 000
67 BTB, BO-19 RUOOOAQJT3C7 28.00% 36.00% 52.00% 200 000 1 000 000
68 BTB, BO-22 RUOOOAOQJTNO1 28.00% 36.00% 52.00% 400 000 2 000 000
69 B3Bb-JnawnHr, 08 RUOOOAOQJRUY7 16.00% 24.00% 40.00% 200 000 1 000 000
70 B3B-Jnawnur, 03 RUOOOAOJREWS 16.00% 24.00% 40.00% 100 000 500 000
71 B3B-JnawnHr, 09 RUOOOAQJRV52 16.00% 24.00% 40.00% 100 000 500 000
72 B3B-JnawnHr, 04 RUOOOAOJREX3 32.00% 40.00% 56.00% 100 000 500 000
73 B3B-JnauHr, 05 RUOOOAOQJREZ8 32.00% 40.00% 56.00% 100 000 500 000
74 B3B-Jnawnur, 06 RUOO0OA0JS389 28.00% 36.00% 52.00% 100 000 500 000
75 B3B-1uanHr, 11 RUOOOA0JTQU9 32.00% 40.00% 56.00% 100 000 500 000
76 B3B-Jnawnur, 10 RUOOOAQJTQS3 32.00% 40.00% 56.00% 200 000 1 000 000
77 B3B-nanHr, 12 RUOOOAQJU9S7 32.00% 40.00% 56.00% 200 000 1 000 000
78 B3B-JnawnHr, 13 RUOOOAQJU9ITS 32.00% 40.00% 56.00% 200 000 1 000 000
79 asnpom Kanutan, 05 RUOOOAOJTNCA4 32.00% 40.00% 56.00% 400 000 2 000 000
80 "asnpom Kanwvrtan, 06 RUOOOAOQJTND2 28.00% 36.00% 52.00% 400 000 2 000 000
81 asnpom Kanutan, 04 RUOOOAOQJTNB6 52.00% 60.00% 76.00% 200 000 1 000 000
82 rasnpom HedTb, 11 RUOOOA0JS3BO 16.00% 24.00% 40.00% 400 000 2 000 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

83 [as3npom HedpTb, 12 RUOOOAOJTDY9 32.00% 40.00% 56.00% 400 000 2 000 000
84 "as3npom HedTb, 09 RUOOOAO0JR860 28.00% 36.00% 52.00% 200 000 1 000 000
85 "asnpom HedTb, 10 RUOOOAOJR878 32.00% 40.00% 56.00% 200 000 1 000 000
86 "asanpom HedTb, 08 RUOOOAQJR852 28.00% 36.00% 52.00% 200 000 1 000 000
87 "asnpom HedTb, 04 RUOOOA0JQ557 52.00% 60.00% 76.00% 200 000 1 000 000
88 MasnpombaHk, 06 RUOOOA0JSD38 21.00% 29.00% 45.00% 400 000 2 000 000
89 Masnpombank, 5O-03 RUOO0A0JS322 16.00% 24.00% 40.00% 200 000 1 000 000
90 MasnpombaHk, BO-04 RUOOOA0JS173 16.00% 24.00% 40.00% 200 000 1 000 000
91 MasnpombaHk, 5O-08 RUOOOAOJUMH3 16.00% 24.00% 40.00% 200 000 1 000 000
92 MasnpombaHk, BO-09 RUOOOAOJUQ39 28.00% 36.00% 52.00% 200 000 1 000 000
93 MasnpombaHk, 5O-10 RUOOOAOJUVO08 28.00% 36.00% 52.00% 200 000 1 000 000
94 MasnpombaHk, 12 RUOOOAQJT6J5 28.00% 36.00% 52.00% 200 000 1 000 000
95 MasnpombaHk, 10 RUOOOAO0JT6D8 28.00% 36.00% 52.00% 200 000 1 000 000
96 MasnpombaHk, 11 RUOOOAQJT6G1 28.00% 36.00% 52.00% 200 000 1 000 000
97 MasnpombaHk, 07 RUOOOAQJT767 28.00% 36.00% 52.00% 400 000 2 000 000
98 EBpasunckuin 6aHk passutusa, 06 | RUO00DA0JS8Y1 32.00% 40.00% 56.00% 100 000 500 000
99 EBpasuickuii 6aHk passutus, 07 | RUOOOA0JS8Z8 32.00% 40.00% 56.00% 100 000 500 000
100 Mocksa, 44 RUOOOAOE6TKO 16.00% 24.00% 40.00% 200 000 1 000 000
101 Mocksa, 49 RUOOOAOJINYP6 32.00% 40.00% 56.00% 200 000 1 000 000
102 Mocksa, 56 RUOOOAQJPZ50 32.00% 40.00% 56.00% 200 000 1 000 000
103 Mocksa, 64 RUOOOAQJQHJI7 28.00% 36.00% 52.00% 200 000 1 000 000
104 Mocksa, 48 RUOOOAOJNYN1 55.00% 63.00% 79.00% 200 000 1 000 000
105 Mocksa, 67 RUOOOAOJTXW1 32.00% 40.00% 56.00% 400 000 2 000 000
106 HITMK, 07 RUOOOAQJSZU2 16.00% 24.00% 40.00% 200 000 1 000 000
107 HITMK, 08 RUOOOAQJTED1 28.00% 36.00% 52.00% 400 000 2 000 000
108 HITMK, BO-13 RUOOOAOJU7E1 32.00% 40.00% 56.00% 100 000 500 000
109 P>, 14 RUOO0A0JQ4UO 16.00% 24.00% 40.00% 200 000 1 000 000
110 P>X[, 23 RUOOOAO0JQRD9 16.00% 24.00% 40.00% 200 000 1 000 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

111 P>, 17 RUOOOAQJQ7W9 16.00% 24.00% 40.00% 400 000 2 000 000
112 P>, 12 RUOOOA0JQ5Q5 21.00% 29.00% 45.00% 400 000 2 000 000
113 P>, 15 RUOOOA0JQ6S9 32.00% 40.00% 56.00% 400 000 2 000 000
114 P>XO, 16 RUOO0A0JQ656 32.00% 40.00% 56.00% 200 000 1 000 000
115 P>, 11 RUOO0A0JQ177 28.00% 36.00% 52.00% 200 000 1 000 000
116 P>, 19 RUOO0A0JQ722 52.00% 60.00% 76.00% 200 000 1 000 000
117 P>X[, 28 RUOOOAQJTUS8S 55.00% 63.00% 79.00% 400 000 2 000 000
118 PocbaHk, 5O-04 RUOOOAOJSYR1 16.00% 24.00% 40.00% 400 000 2 000 000
119 PocbaHk, 5O-05 RUOOOAQ0JRW93 28.00% 36.00% 52.00% 200 000 1 000 000
120 PocbaHk, 5O-06 RUOOOAOJTKEG 28.00% 36.00% 52.00% 200 000 1 000 000
121 PocbaHk, 5O-07 RUOOOAQJTQ32 32.00% 40.00% 56.00% 400 000 2 000 000
122 PocHedTb, BO-05 RUOOOAOJUCS1 52.00% 60.00% 76.00% 400 000 2 000 000
123 PocHedpTb, BO-06 RUOOOAQJUCR3 55.00% 63.00% 79.00% 400 000 2 000 000
124 PoccenbxosbaHk, 13 RUOOOAOJRMCO 16.00% 24.00% 40.00% 100 000 500 000
125 Poccenbxo3baHk, 06 RUOOOAQJPMT8 16.00% 24.00% 40.00% 100 000 500 000
126 Poccenbxo3baHk, 08 RUOOOAQ0JQK64 16.00% 24.00% 40.00% 100 000 500 000
127 PoccenbxosbaHk, 07 RUOOOAQJPTES 16.00% 24.00% 40.00% 100 000 500 000
128 Poccenbxo3bank, 5O-02 RUOO0A0JS371 16.00% 24.00% 40.00% 200 000 1 000 000
129 PoccenbxosbaHk, 18 RUOOOAQJT874 16.00% 24.00% 40.00% 200 000 1 000 000
130 Poccenbxo3baHk, 17 RUOOOAQJT7M7 16.00% 24.00% 40.00% 400 000 2 000 000
131 Poccenbxo3baHk, 09 RUOOOAQJQK72 16.00% 24.00% 40.00% 100 000 500 000
132 Poccenbxo3baHk, 12 RUOOOAOJRMB2 16.00% 24.00% 40.00% 100 000 500 000
133 Poccenbxo3baHk, 03 RUOOOAQJP2G4 16.00% 24.00% 40.00% 200 000 1 000 000
134 PoccenbxosbaHk, 10 RUOOOA0JQS09 16.00% 24.00% 40.00% 200 000 1 000 000
135 PoccenbxosbaHk, 11 RUO00A0JQS74 16.00% 24.00% 40.00% 100 000 500 000
136 Poccenbxo3bank, BO-03 RUOOOA0JS3D6 16.00% 24.00% 40.00% 200 000 1 000 000
137 Poccenbxo3baHk, 14 RUOOOAOJRLES 16.00% 24.00% 40.00% 200 000 1 000 000
138 Poccenbxo3baHk, 16 RUOOOAOQJS6NS 16.00% 24.00% 40.00% 400 000 2 000 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

139 PoccenbxosbaHk, 15 RUOOOAOJRVNS 16.00% 24.00% 40.00% 400 000 2 000 000
140 Poccenbxo3baHk, 05 RUOOOAOJQ1H3 16.00% 24.00% 40.00% 400 000 2 000 000
141 PoccenbxosbaHk, 20 RUOOOAQJTVJ2 32.00% 40.00% 56.00% 400 000 2 000 000
142 PoccenbxosbaHk, 21 RUOOOAOJU1Q8 16.00% 24.00% 40.00% 200 000 1 000 000
143 PoccenbxosbaHk, 22 RUOOOAOJUGBAL 32.00% 40.00% 56.00% 100 000 500 000
144 SCKESC, 08 RUOOOA0JR209 24.00% 32.00% 48.00% 200 000 1 000 000
145 PCKESC, 06 RUOOOAQJR1Y7 24.00% 32.00% 48.00% 200 000 1 000 000
146 PCKESC, 15 RUOOOAOQJRUS9 21.00% 29.00% 45.00% 400 000 2 000 000
147 PCKESC, 18 RUOOOAQJRZK5S 24.00% 32.00% 48.00% 400 000 2 000 000
148 SCK ESC, BO-01 RUOOOAQJT7UO 16.00% 24.00% 40.00% 400 000 2 000 000
149 PCK ESC, 07 RUOOOAQJR1Z4 28.00% 36.00% 52.00% 100 000 500 000
150 PCKESC, 09 RUOOOAQJR3M8 32.00% 40.00% 56.00% 100 000 500 000
151 PCKESC, 10 RUOOOAQJR217 28.00% 36.00% 52.00% 200 000 1 000 000
152 PCKESC, 25 RUOOOAQJT2K2 32.00% 40.00% 56.00% 400 000 2 000 000
153 PCKESC, 12 RUOOOAQJS7H8 32.00% 40.00% 56.00% 400 000 2 000 000
154 PCKESC, 11 RUOOOAOJR3LO 32.00% 40.00% 56.00% 200 000 1 000 000
155 SCKESC, 21 RUOOOAQJT7T2 32.00% 40.00% 56.00% 400 000 2 000 000
156 PCKESC, 19 RUOOOAOJRMX6 52.00% 60.00% 76.00% 400 000 2 000 000
157 ®CKESC, 13 RUOOOAQJRL96 55.00% 63.00% 79.00% 200 000 1 000 000
158 PCKESC, 24 RUOOOAQJTKA4 55.00% 63.00% 79.00% 200 000 1 000 000
159 KOHuKpeauT BaHk, BO-09 RUOOOAQJTP58 16.00% 24.00% 40.00% 200 000 1 000 000
160 KOHuKpegut BaHk, BO-08 RUOOOAQJTP33 16.00% 24.00% 40.00% 200 000 1 000 000
161 KOHuKpeauT BaHk, BO-04 RUOOOAQJT8V6 16.00% 24.00% 40.00% 200 000 1 000 000
162 KOHuKpegut BaHk, BO-05 RUOOOAQJTIF7 16.00% 24.00% 40.00% 200 000 1 000 000
163 KOHuKpeauT BaHk, BO-06 RUOOOAOJTMN3 28.00% 36.00% 52.00% 200 000 1 000 000
164 KOHuKpegut BaHk, BO-07 RUOOOAQJTMPS 28.00% 36.00% 52.00% 200 000 1 000 000
165 KOHuKpeaunT BaHk, BO-10 RUOOOAQJUAJ4 32.00% 40.00% 56.00% 200 000 1 000 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

166 M®-119(XS) XS0088543193 32.00% 37.00% 47.00% 2 000 11 000
167 M®-128(XS) XS0114288789 27.00% 32.00% 42.00% 4786 000 23929 000
168 VTB-35 XS0223715920 22.00% 27.00% 37.00% 3 000 17 000
169 GPBank-15 XS0230577941 22.00% 27.00% 37.00% 3 000 17 000
170 VTB-16 XS0244105283 22.00% 27.00% 37.00% 3000 14 000
171 Rosneft-16 XS0261906738 23.00% 28.00% 38.00% 4 000 18 000
172 Moskva-16 XS0271772559 23.00% 28.00% 38.00% 3000 14 000
173 GAZPR-16 XS0276456315 23.00% 28.00% 38.00% 3 000 17 000
174 Rosneft-17 XS0292530309 23.00% 28.00% 38.00% 3000 17 000
175 RSHBank-17 XS0300998779 24.00% 29.00% 39.00% 4 000 19 000
176 GAZPR-37 XS0316524130 36.00% 41.00% 51.00% 4000 18 000
177 Rosneft-18 XS0324963932 24.00% 29.00% 39.00% 4 000 19 000
178 GAZPR-18 XS0327237136 24.00% 29.00% 39.00% 3000 13 000
179 GAZCAP-18 XS0357281558 25.00% 30.00% 40.00% 3 000 17 000
180 VTB-18 XS0365923977 25.00% 30.00% 40.00% 4000 19 000
181 VTB -15 XS0491998133 22.00% 27.00% 37.00% 3 000 17 000
182 BankMOS-15 XS0494095754 22.00% 27.00% 37.00% 3000 17 000
183 ALFA MTN | XS0494933806 22.00% 27.00% 37.00% 3 000 17 000
184 RZD CAP-17 XS0499245180 24.00% 29.00% 39.00% 4000 18 000
185 M®-45V(XS) XS0504954180 22.00% 27.00% 37.00% 33 167
186 Md-44V(XS) XS0504954347 27.00% 32.00% 42.00% 35 175
187 MTS-20 XS0513723873 27.00% 32.00% 42.00% 4 000 18 000
188 SB-17 XS0543956717 24.00% 29.00% 39.00% 4000 18 000
189 ALFA-17 XS0544362972 24.00% 29.00% 39.00% 4 000 18 000
190 VEB FIN-17 XS0559800122 24.00% 29.00% 39.00% 4000 19 000
191 GAZ CAPITA XS0562354182 22.00% 27.00% 37.00% 3 000 17 000
192 Md-49001RM XS0564087541 18.00% 23.00% 33.00% 43 215
193 Novatek-21 XS0588433267 28.00% 33.00% 43.00% 4 000 19 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

194 Novatek-16 XS0588436799 22.00% 27.00% 37.00% 4000 18 000
195 VTB CAP-18 XS0592794597 24.00% 29.00% 39.00% 4 000 21 000
196 RSHB-16 XS0605637056 16.00% 21.00% 31.00% 2 000 12 000
197 RZD Cap-31 XS0609017917 33.00% 38.00% 48.00% 2 000 12 000
198 ALFA -21 XS0620695204 27.00% 32.00% 42.00% 4000 20 000
199 VEB-Leasin XS0630950870 22.00% 27.00% 37.00% 4 000 18 000
200 GAZCAP-16 XS0708813653 22.00% 27.00% 37.00% 4000 19 000
201 VEB-17 XS0719009754 23.00% 28.00% 38.00% 4 000 19 000
202 SberB-17 XS0742380412 23.00% 28.00% 38.00% 4000 18 000
203 RSHB-17 XS0748114005 28.00% 33.00% 43.00% 2 000 12 000
204 RZD CAP-19 XS0764253455 47.00% 52.00% 62.00% 3000 14 000
205 M®-59V(XS) XS0767469827 24.00% 29.00% 39.00% 17 87
206 VTB-17 XS0772509484 24.00% 29.00% 39.00% 4000 19 000
207 GPBank-17 XS0783291221 24.00% 29.00% 39.00% 4 000 19 000
208 VEB-22 XS0800817073 28.00% 33.00% 43.00% 5 000 24 000
209 GPB-15 XS0833264335 16.00% 21.00% 31.00% 2 000 11 000
210 RosNef-22 XS0861981180 29.00% 34.00% 44.00% 4000 22 000
211 FSK-EES-19 XS0863439161 47.00% 52.00% 62.00% 3 000 14 000
212 GPBank-16 XS0877983642 20.00% 25.00% 35.00% 2 000 12 000
213 SB CAP-16 XS0882561821 16.00% 21.00% 31.00% 2 000 11 000
214 GAZCAP-20 XS0885733153 27.00% 32.00% 42.00% 4000 22 000
215 Veb Fin-18 XS0893205186 25.00% 30.00% 40.00% 6 000 32 000
216 MTS-23 XS0921331509 30.00% 35.00% 45.00% 4000 21 000
217 NorNik-18 XS0922134712 25.00% 30.00% 40.00% 4 000 18 000
218 Alfa-16 XS0922142574 18.00% 23.00% 33.00% 2 000 12 000
219 Uralkalil8 XS0922883318 25.00% 30.00% 40.00% 4 000 19 000
220 Veb -18 XS0993162170 26.00% 31.00% 41.00% 4000 20 000
221 SB CAPITAL XS0524435715 22.00% 27.00% 37.00% 3800 19 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Ne Bond ISIN
Level1,S 1 min Level 2, S 2 min Level 3, S 3 min Level 1 Level 2

222 Novatek-17 XS0885873322 26.00% 31.00% 41.00% 2 600 13 000
223 RosNef-17 XS0861980372 24.00% 29.00% 39.00% 4 200 21 000
224 GPBank-18 XS0987109658 25.00% 30.00% 40.00% 3800 19 000
225 M®-67V(XS) XS0971721377 26.00% 31.00% 41.00% 20 100
226 GPB-19USD XS1040726587 26.00% 31.00% 41.00% 4900 24 500
227 GAZPR-19 XS0424860947 26.00% 31.00% 41.00% 3 600 18 000
228 Cb6epbank Poccumn OAO, 2019 XS0799357354 26.00% 31.00% 41.00% 4 200 21 000
229 VEB FINANC XS0524610812 27.00% 32.00% 42.00% 4 500 22 500
230 VTB CAPITA XS0548633659 27.00% 32.00% 42.00% 4 400 22 000
231 GAZPR-21 XS0708813810 28.00% 33.00% 43.00% 4 200 21 000
232 SB-21 XS0638572973 28.00% 33.00% 43.00% 5 000 25 000
233 M®-70V(XS) XS0971722342 28.00% 33.00% 43.00% 33 165
234 Cb6epbank Poccumn OAO, 2022 XS0743596040 29.00% 34.00% 44.00% 4 200 21 000
235 GAZPR-22 XS0290580595 29.00% 34.00% 44.00% 4100 20 500
236 RZD CAP-22 XS0764220017 29.00% 34.00% 44.00% 4 600 23 000
237 M®-60V(XS) XS0767472458 29.00% 34.00% 44.00% 20 100
238 LUKOIL-22 XS0304274599 29.00% 34.00% 44.00% 4200 21 000
239 RSHBCap-18 XS0884734343 36.00% 41.00% 51.00% 2900 14 500
240 BHelakoHombaHk, 2023, EUR XS0893212398 30.00% 35.00% 45.00% 4100 20 500
241 GPN-22 XS0830192711 30.00% 35.00% 45.00% 4 900 24 500
242 BHelakoHoMbGaHkK, 2023 XS0993162683 30.00% 35.00% 45.00% 4900 24 500
243 Novatek-22 XS0864383723 30.00% 35.00% 45.00% 5 800 29 000
244 VEB FIN-25 XS0559915961 31.00% 36.00% 46.00% 4 600 23 000
245 GPR-28 XS0885736925 34.00% 39.00% 49.00% 4 700 23 500
246 GAZPR-34 XS0191754729 35.00% 40.00% 50.00% 3600 18 000
247 M®-61V(XS) XS0767473852 40.00% 45.00% 55.00% 21 105
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