m PbIHOK OBJINFALIMIA: UTOTM 9M 2020 FOJA

NEPBMYHBINA PbIHOK BTOPUYHbIN PbIHOK

BE3 OAHOAHEBHbIX OBJIMIALNIA

Pa3melleHnsa Ha brupxe +9% \( 9 mec. Topru Ha bupxe
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KnMeHTCKas CTpyKTypa B 06beMe pasMeELLEHNI KnueHTtckas cTpykTypa B 06beMe TOpros
O6nuraummn ®eaepansHoro 3ariMa O6nuraummn ®epepanbHoro 3anMMa
VAR 1% 70% 'M 30% 4% 51% ﬂ
KopriopaTuBHble 1 61pkeBble KopriopaTuBHble 1 G1pkeBble
4% 17% 38% 16% ‘ 25% ‘ 16% 11% 41% 14% ‘ 19% ‘
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B Poccuiickue 6aHku 1 6pokepel = Ous. nuua B Poccuiickme 6aHK1 U 6poKkepbl ®Ous. nuua
B Hepe3naeHThbl B Hepe3naeHTbl
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%
* 2029
CTpyKTypa pasMeLLEHNI KOPMOPATMBHBIX 06/MraLmii CTpyKTypa TOpros rno TOProBbiM peXxnMam
no o6beMy BbINyCcKOB Mo Kos-By 3MUTEHTOB o3 KopropaTuBHble
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& 202 @ Kopriopauun @ BaHkn O CybbekTbl MCI O TeperoBopHble @ CrakaH

McTouHmk: MockoBckas Bupxka, CBonds



EBPOOBJIUTALN B MAJIOM JNIOTE
HOBbIW MPOAYKT AJ1d HACTHOIO MHBECTOPA

[loXOAHOCTb = JloxogHocCTb no eBpoobnuraumam o 5% rogosbix B USD

B cpeoHeM 4OXOAHOCTb €Bpoo6Mraumii Ha 1,5 n.n. Bbille BasOTHLIX AEMN03UTOB*

2

45+ eBpoobnuraumin Toprytotcst Ha MOEX ¢ notom ~1000 USD

AocCcTynHOCTb
= Topru eBpoobavraumsaMmu npoxoasat B «CrakaHe» (T+ O6nuraumm (pacy. USD/EUR))

* bBonee 50% eBpobOHAOB TOPrykTCsA CO CpeaHUM cnpeaoM < 1% ans 100 6ymar
< ) JIukBuaHOCTH W cpegHefHeBHbIM 06beMOM OT 1 MAH pyb.

= [lo psigy 6ymar IMKBUAHOCTb NOALAEPXKMBAETCS MapKeT-Melikepamu

ObbeM caenok pus.nuy ¢ eBpoobnuraumsiMm Kon-Bo ¢u3.11y Ha Toprax eBpoobnvraunsamm
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60 Mnpa pyo. 24 ThIC. LWUT.
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Hosble eBpoobnuraunm Ha Toprax MOEX

GAZ-25EU c 25.08.2020 @ GAZ-27 c 25.08.2020 scr SCF-23 ¢ 03.09.2020
C’ EUR, Mat.Date 15/04/2025 USD, Mat.Date 29/06/2027 Soveomfio:  USD, Mat.Date 16/06/2023
Yield 1.88% Yield 2.88% Yield 2.27%
CBOM-perp c 17.09.2020 4 EUCH-24 ¢ 21.09.2020 SIB-24 c 28.09.2020
v, USD, Call 10/11/2022 USD, Mat.Date 13/03/2024 SIBUR (s, Mat.Date 23/09/2024
Yield 11.58% Eurochen Yield 2.62% Yield 2.35%
MMK-24 c 05.10.2020 ~ GMKN-25c 12.10.2020 o% PHOS-23 c 19.10.2020
’ KI \ USD, Mat.Date 13/06/2024 USD, Mat.Date 11/09/2025 W&  USD, Mat.Date 24/04/2023
Yield 2.37% NORNICKEL Yield 2.41% PHOSAGRO Yield 2.29%

GTLK-27 c 26.10.2020

USD, Mat.Date 10/03/2027
GILK Yield 4.89%

BLR-27 c 02.11.2020

USD, Mat.Date 29/06/2027
Yield 7.82%

BLR-23 c 02.11.2020

USD, Mat.Date 28/02/2023
Yield 7.47%

MonHbIN cncok eBpoobnuraumin Ha cante MOEX: https://www.moex.com/s729

Beaywue onepatopsl No Topram eBpoobnuraumsamMm Ha MOEX (Ton-5)

=BTB (&) rAsnpOMBAHK YATON 7 yumeer BIKIC|&

MoNHbLIM PENTUHT BEAYLLMX orepaTopoB Ha cante MOEX: https://www.moex.com/ru/spot/members-rating.aspx

W bonds@moex.com <A @VBonds

WcTouHmk: MockoBckasi Brupxa, CBonds * Ha ocHoBe paHHbIX BaHka Poccvumn no cpeaHeB3BeLLeHHbIM CTaBkaM Mo Aeno3uTam 1-3 roga



https://t.me/MBonds
https://www.moex.com/s729
https://www.moex.com/ru/spot/members-rating.aspx?rid=133

