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dopmyna pacueta MHAEKCA

Mpeanaraemble kKomnaHmen Cbonds.ru nHaekcbl obanraumin NnpeacTaBAsoOT CO60M MHAEKCHI NOJIHOM
poxoaHocTu (total return index) n paccuntbiBatoTCca No cneaytowen popmyne:

Z [P+ ACl ; + G IN,,
|0 =100 | =1 i=1

z [Pi,t—l + ACI i,t—l]N it
i=1

roe:
N — KOANYECTBO IMUCCUIN MHAEKCHOTO CNUCKA;

P;; — LeHa i-oii 3MUCCUM B MOMEHT t (UnCTan, B LEHEKHOM BbIParKeHUU);

ACI ;¢ - HAaKOMIEHHBIN KYMOHHBbIN J0X0A, MO -0 SMUCCUMU B MOMEHT t (B A€Hb BbINAATbl KYNOHa, KOTOPbIW,
COOTBETCTBEHHO, ABASETCA U HAYaIOM HOBOIO KYNOHHOrO Nepuoza, 3TOT NOKa3aTe/ib PaBeH HY/0);

G, - KYMOHHbIE BbINAATbl U/WN BbINAATbI B PaMKax aMoOpPTU3aLLMK, NONyYaeMbIe MO -0 SMUCCUU B MOMEHT
BpemMeHu t (NoKaszaTenb G;; oTAnYeH oT O IMLb Ha AATy BbINAATbl KYNOHa U/UAK aMopPTU3aLMOHHOTO
noraweHuns no i-Toi bymare, Korga oH paBeH KyNoHHOMY NAaTeKy U/Mav aMopTU3aLMOHHOM BbinaaTte);

N;; - 06bem i-ro Bbinycka obaunraumii U3 MHAEKCHOTO CMMCKa (B LUTYKax) B MOMEHT BpeMEeHM t.

daKTUYECKH BblpaXkeHne B yncamntene npeacrasnasaeT coboli Kanutannsayuto 3MMUCCUA MHOEKCHOro CNUCKa B MOMEHT
t, BblpaxkeHne B 3HaMmeHaTene - Kanutaansauma B MOMEHT t-1.

MHaeKc paccumTbiBaeTcA OAMH pa3 (Ha 3aKprTVIe) Ka)-KLI,bIVI TOpFOBbIﬁ AeHb B Ha4dase cneayroulero aHA.

Kpome 0CHOBHOMO MHAEKCA PAaCcCUMUTLIBAETCA TaKXKe BCMOMOraTe lbHbl (K KOHBIOHKTYPHbIN»), KOTOPbIN
npeacTasaser coboi «LEeHOBOM» MHAEKC M paccyMTbIBaeTCA caeayolmMm obpasom:

Z Pi,tN it
i=1

z Pi,tle it
i=1

0O603HaueHun COOTBETCTBYIOT BBEAEHHbIM paHee.
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PacyeTt AononHUTENbHbIX noKasatenewu

Kpome MHAEeKCcoB NoHOM A0XOAHOCTU U LIEHOBOIO MHAEKCA TaKXKe PacCuUMTbIBAOTCA NOKasaTenu,
XapaKTepusyiollme cpeaHeB3BelleHHY0 40X0AHOCTb M AlopaLnio MHAEKCHOro noptdens.

PaccunTbiBaeTCA cpefHeB3BELWEHHas OXOAHOCTb K NOralweHuto (y4MTbiBaeT BHYTPUrog40BOE PEMHBECTUPOBAHME
KYMOHOB).

CpeaHeB3BelLeHHan glopauuma npeacTaBaseT cobon ycpeaHeHHYo no noptdento Aropaunto, B3BeMBaAHUE
OCYLLECTB/IAETCA UCXOAA U3 40U KaxKaoin bymarn B obuwelt Kanutanansauum. B cnyyae ecam no ammccum paccymtaHa
W Atopauma K noraweHuto, n gropauus K odepTe, Npu pacyeTe cpeHEB3BELLIEHHOM AopaLmn MHAEKCHOTO nopTdens
byaeT Mcnosib30BaH NokasaTtenb Alopauum K odepre.

i,t]N it

Z D, .[P,,+ ACI

Z [Pi't + ACI i't]N it
i
rae:
D, — aropauua no noptdento;

D;, — Alopauma sSMUCCUK | B MOMEHT t.

CpeaHeB3BeLWeHHan AOXOAHOCTb NPeAcTaBaseT cobol B3BELEHHY0 A0X0AHOCTb bymar, BXOAALMX B
WMHAEKCHbIW NnopTdens. BaselunmBaHMe OCyLLECTBAAETCA C y4eTOM A0 Bymaru B Kanutaamsaumm pbiHKa 1 Aopauuu.
B cnyyae ecam no aMMCcCUm paccymMTaHa M AOXOLHOCTb K MOralleHuto, U 4OXOAHOCTb K odepTe, Npu pacyeTe
CcpenHeB3BeELIEHHON [OXOAHOCTU MHAEKCHOTrO nopTdens byaeT NCNO/Ib30BaH NOKa3aTelb 4OXOA4HOCTU K odepTe.

i,t]N it

> Y,.D, [P, + ACI
Y = -
> D, [P, + ACI

AN

roe:
Y*p — cpeaHeB3BeLIeHHaA AOXOAHOCTb K NOralleHuto no noptoento;
Y*i,t — OXOAHOCTb K NOTaLleHUIo SMUCCUM | B MOMEHT t.
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CpeaHeB3BelleHHbIN T-spread npeacraBnseT cobolt ycpeaHeHHbI no noptdento T-spread, B3BeWwMBaHUE
OCYLLECTB/IAETCA UCXOAA U3 AONWN KaxKaolM Bymaru B obLuei KanuTanamsaumu.

i,t] N it

> Tspread [P, + ACI

Tspread =
Z [P, + ACI | IN | ,

roe
T-spread, — T-spread no noptdento,
T-spread;; — T-spread 6ymaru i B MOMeHT t,

MogpobHasa MHbopMaLUua 0 pacyeTe nokasaTeneit HKL, goxoaHocTu, Alopauun 1 cnpeaa npuseeHa B
CnpaBoYHUKE K Ka/IbKyAATOPY.
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MeTtoguka d)OpMMpOBaHMﬂ MHAOEKCHOro CnucCKa

Cbonds Country Sovereign

1. [nsa pacyeTa MHAEKCOB pacCMaTPMBAtOTCA BCe 0b6anraumm n eBpoobanraumm rocyaapcTBEHHOro CEKTopa no
CTpaHe, COOTBETCTBYIOLWEN KOHKPETHOMY 3HauyeHuto “Country” ns HasBaHWs MHAEKca. TN gonra — cTapni
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTU3NPOBAHHOM UM UMOTEYHOW),
CTPYKTYpPa IMUCCUN — HEKOHBEPTUPYEMbIE eBPOOBAUTaLNM U obanraumm.

2. [AnA BKAKOYEHMA B MHAEKCbI paccMaTpuBatoTc 6ecKynoHHble/KynoHHble eBpoobanraumm u obamraumm ¢
OUKCUPOBAHHOM CTaBKOWM KYNOHa, MMeIoLLLIME KOHEYHbIW CPOK 06paLLeHus.

3. M3 obuiero MHOXKeCTBa BbiMyCcKoB, 06pasyemsbix M. 2, UCKAOYatoTca Bymaru ¢ BaatoTo aMmnccum, OTANYHOM OT
usD.

4. W3 06uLero MHOXeCTBa BbIMyCKOB, 06pasyemblix N. 3, UCKAOYAOTCA Bymaru c OCTaBLLUMMCA CPOKOM A0
noraweHuns meHee 360 aHei. [na 6ymar ¢ JOCPOYHbIM MOrawieHMemM B KayecTse AaTbl NoralleHus
paccmaTtpuBaeTca aata odepTbl.

5. W3 06uero MHoKecTBa BbiMyCKOB, 06pasyemblx M. 4, UCKNHOYAIOTCA HU3KOJIMKBUAHbIE Bymaru, onpeaensemble
CNeayoWwmMMN KpUTEPUAMM:
5.1.06bem smmnccumn meHee $500 MAH.
5.2.KonnyectBo gHemn, Koraa no AaHHOMY BbINyCKy eBpoobnrauuii BbICTaBiAaINM KOTUPOBKK Ha cainTe Cbonds,

MeHee 16 ToproBbIX AHEW NPOLLIOrO MecAua.

6. CnWCKW, NoydeHHble ANA KaXKaoro MHAEKCa B pesysibTaTe AeUCTBUI, yKa3aHHbIX B N.1 — n.5, HasbiBatoTCA
NHAEKCHBIMM CNUCKaMU.

7. TlepecmoTp CNMCKa B COOTBETCTBUM C JaHHOW METOAMKOM, a TaK¥Ke BK/IOYEHME HOBbIX IMUCCUI NPoU3BOAMUTCA
Cbonds exxemecavHo.

8. MHAEeKcbl paccymnTbIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbl KOTUPOBKU HEe MeHee Yem no 50%
bymar U3 UHAEKCHOro nopTtdens.
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Cbonds Region Sovereign

1. [nsa pacyeTa MHAEKCOB pacCMaTPMBAOTCA BCe 0b6anraumm n eBpoobanraumm rocyaapcTBEHHOro CEKTopa no
PErnmoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3HayeHMto “Region” 13 HasBaHuUs MHAeKca. Tun gonra — cTapLinim
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, 4To Bymara He ABNSETCA CEKbIOPUTUINPOBAHHOM UM UMOTEYHOM),
CTPYKTYpPa SMUCCUN — HEKOHBEPTUPYEMbIe eBpoobauraumnm n obanraumm.

2. [1nA BKAKOYEHMA B MHAEKCHI paccMmaTpuBaloTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obavraumm ¢
OUKCUMPOBAHHOM CTAaBKOWM KYNMOHA, MMeIOLLLME KOHEYHbIM CPOK 06 paLLeHuns.

3. W3 obuiero MHOXKecTBa BbiMycKoB, 0b6pasyembix M. 2, UCKAOYAOTCA Bymaru ¢ BaJIlOTON SMUCCUU, OTIMYHOM OT
usD.

4. W3 0buero MHOXeCTBa BbiMyCKOB, 06pasyemMblx M. 3, UCK/toYa0TCA Bymaru ¢ ocTaBLUIMMCA CPOKOM A0
noraweHuns meHee 360 aHen. [ina bymar ¢ 0CPOYHbIM NOralleHMem B Ka4ecTBe AaTbl NoralleHus
paccmaTtpuBaeTcs Aata odepTbl.

5. W3 0611ero MHOMecTBa BbiMyCKOB, 06pa3yembix N. 4, UCKNOYAIOTCA HU3KONMKBUAHbIE Bymaru, onpeaensemble
cneaylowmMmm KpUtTepusmu:
5.1.06bem amuccnn meHee $500 MAH.
5.2.KonnuecTtBo AHEN, Koraa no AaHHOMY BbiNycKy eBpoobinraumii BbICTaBAsAM KOTUPOBKK Ha caiiTe Cbonds,

MmeHee 16 ToproBbIX AHEN NPOLIOro MecAua.

6. CnuCcKW, NnonyyeHHble ANA KaxKA0ro MHAEKCa B pesy/ibTaTe AeNCTBUIM, yKa3aHHbIX B N.1 — n.5, HasbIBatoTCA
NHAEKCHbIMU CUCKamMu.

7. TepecmoTp CNUCKa B COOTBETCTBMU C AaHHON METOANKOM, a TaKKe BKIOYEHUE HOBbIX SMUCCUIA NpoU3BOAUTCA
Cbonds exxemecsyHo.

8. MHAEeKcbl paccumnTbIBAKOTCA eXXeAHeBHO Ha AaTbl, B KOTOPble 06HOB/IEHbI KOTUPOBKM He MeHee YemM no 50%
bymar U3 UHAEKCHOro nopTtdens.
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Cbonds Country Corporate

1. [ns pacyeTa MHAEKCOB PAacCMATPUBAOTCA BCe 06AMraLUmn 1 eBPO0HANTaLuMmM KOPNOPATUBHOIO CEKTOPA NO
CTpaHe, COOTBETCTBYIOLWEN KOHKPETHOMY 3HayeHuto “Country” n3 HasBaHWs MHAEKca. TUn Aonra — cTapnit
HeobecneyeHHbIN (TakKe NoapasymeBaeTcs, YTo bymara He ABNSETCA CEKbIOPUTUINPOBAHHOW MU UMOTEYHOM),
CTPYKTYpa 3MUCCUN — HEKOHBEPTUPYEMbIE eBpoobauraumm n obamraunm.

2. [nAa BKAKOYEHUA B MHAEKCbI pacCMaTpPMBaloTCA 6€CKYNOHHbIe/KynoHHbIe eBpoobanraummn n obamraumm c
OMKCUMPOBAHHOM CTAaBKOWM KYNOHA, MMetoLLLME KOHEYHbIM CPOK 06 paLLeHus.

3. W3 obuiero MHOXKecTBa BbiMycKoB, 0b6pasyembix M. 2, UCKAOYAOTCA Bymaru ¢ BaJIlOTON SMUCCUN, OT/IMYHOM OT
usD.

4. W3 0buero MHOXecTBa BbliMyCKOB, 06pasyemMblx M. 3, UCK/toYa0TCA Bymaru ¢ ocTaBLUIMMCA CPOKOM A0
noraweHus meHee 360 aHei. [na 6ymar ¢ 4OCPOYHbIM MOrawieHMemM B KayecTse AaTbl NoralleHus
paccmaTtpuBaeTcs gata odepTbl.

5. W3 06uero MHoecTBa BbiMyCKOB, 06pasyemblix M. 4, UCKNIOYAIOTCA HU3KOIMKBUAHbIE Bymaru, onpegensaembie
CNeayoWmMMN KpUTEPUAMM:
5.1.06bem smmuccumn meHee $500 MAH.
5.2.Konnuectso agHew, Korga no AaHHOMY BbiMyCKy eBpoobanraLmii BbICTaBAAAM KOTUPOBKK Ha cavite Cbonds,

MeHee 16 TOprosbIX AHEN NPOLWIOro mecaua.

6. W3 06Lero mHoKecTBa BbiNyCKOB, 0bpasyemblx M. 5, oTOMPAOTCH IMUCCUMN C KPEAUTHBIM PEUTUHIOM HE HUXKE
B3/B- no KpaiiHei mepe oT ABYX BeAyLMX PEATUHIOBbIX areHTCTB.

7. CRWCKKW, NoslydeHHble gNa Kaxaoro MHAEKCa B pesysibTaTe AeUCTBUIM, yKa3aHHbIX B N.1 — n.6, HasbiBatoTcA
NHAEKCHBbIMKW CNUCKaMU.

8. [llepecmoTp cnMcKa B COOTBETCTBUM C aHHOM METOAMKOM, A TaKKe BK/IOYEHME HOBbIX IMUCCUIM NPOU3BOAMUTCA
Cbonds exxemecayHo.

9. MHAEKCbl PacCUUTBLIBAIOTCA eXXegHEeBHO HA AaTbl, B KOTOPble 0OHOBAEHbI KOTMPOBKU He MeHee Yem no 50%
6ymar n3 uHaeKcHoro noptdens.
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Cbonds Region Corporate

1. [nsa pacyeTa MHAEKCOB pacCMaTPUBAOTCA BCe 06AMraLmMmn n eBpoobanraumm KopnopaTMBHOro CeKTopa no
PErnmoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3HayeHuto “Region” n3 HasBaHUs MHAeKca. Tun gonra — cTapLini
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo bBymara He ABAAETCA CEKbOPUTUINPOBAHHOW UM UMOTEYHOM),
CTPYKTYpPa SMUCCUN — HEKOHBEPTUPYEMbIe eBpoobauraumnm n obanraumm.

2. [1nA BKAKOYEHMA B MHAEKCbI paccMaTpuBaloTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obavraumm ¢
GUKCUMPOBAHHOM CTAaBKOWM KYNOHA, MMEIOLLLME KOHEYHbIM CPOK 06 paLLeHus.

3. W3 obuiero mHoxKecTBa eBpoobauraumin, obpasyembix n. 2, UCKAOYAOTCA Bymaru ¢ BailoTON SMUCCUA, OTJIMYHOM
ot USD.

4. W3 0buwero MHOXecTBa eBpoobnraunii, obpasyemblix n. 3, UCKIOYAOTCA Bymaru ¢ oCTaBLUMMCA CPOKOM A0
noraweHuns meHee 360 aHen. [ina bymar ¢ AOCPOYHbIM NOralieHMem B Ka4ecTBe AaTbl NoralleHus
paccmaTtpuBaeTcs Aata odepTbl.

5. W3 obuwiero mHoxKecTBa eBpoobanraumin, obpasyemsbix n. 4, UCKAHOYAIOTCA HU3KOAMKBUAHbIE Bymarn,
onpeaensemblie cefy oMU KPUTEPUAMU:
5.1.06bem amuccnn meHee $500 MAH.
5.2.KonnuecTtBo AHeN, Koraa no AaHHOMY BbIMyCKy €Bpoobnraumii BbICTaBAAAM KOTUPOBKK Ha caiiTe Cbonds,

meHee 16 ToproBbIX AHEN NPOLIOro MecAla.

6. M3 0buLero MHOXKeCTBa BbIMyCcKoB, 0b6pasyembix N. 5, oTOMpPaOTCA IMUCCUU C KPEAUTHBIM PENTUHIOM HE HUMXKE
B3/B- no KpaiHeit mepe OT ABYX BeAyLNX PeNTUHTOBbIX areHTCTB.

7. CnucKW, nonydyeHHble ANA KaxKA0ro MHAEKCa B pesy/ibTaTe AelCTBUM, YKa3aHHbIX B N.1 — n.6, Ha3bIBaOTCA
NHAEKCHBIMUM CIUCKaMMU.

8. TepecmoTp cn1cKa B COOTBETCTBMMU C AaHHON METOANKON, a TaKKe BKAOUYEHNE HOBbIX SMUCCUI MPOU3BOANUTCA
Cbonds exxemecauHo.

9. MHAEKCbl PaccymUTbLIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOB/IEHbI KOTUPOBKM He MeHee Yem no 50%
6ymar U3 uHAeKcHoro noptdens.
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Cbonds Country Corporate IG

1. [nsa pacyeTa MHAEKCOB pacCMaTPMBAOTCA BCE 06AMraLmMmn n eBpoobanraLmm KopnopaTMBHOro CekTopa no
CTpaHe, COOTBETCTBYIOLWEN KOHKPETHOMY 3HauyeHuto “Country” ns HasBaHWs MHAEKca. TUn AoAra — cTapnit
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTUIUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpa 3IMUCCUN — HEKOHBEPTUPYEMbIE eBpoobauraumm n obamraumnm.

2. [nAa BKAKOYEHUA B MHAEKCbI pacCcMaTpMBatoTcA 6€CKYNOoHHbIe/KynoHHble eBpoobanraummn n obamraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYNOHA, MMeIOLLLME KOHEYHbIM CPOK 06 paLLeHus.

3. W3 obuiero MHOXKecTBa BbiMycKoB, 0b6pasyembix M. 2, UCKAOYAOTCA Bymaru ¢ BaJIlOTOM SMUCCUN, OTIMYHOM OT
usD.

4. W3 0buwero MHOXecTBa BblMyCKOB, 06pasyemMblx M. 3, UCK/to4a0TCA Bymaru ¢ ocTaBLUIMMCA CPOKOM A0
noraweHuns meHee 360 aHei. [na 6ymar ¢ AOCPOYHbIM MOrawieHMemM B KayecTse AaTbl NoralleHus
paccmaTtpuBaeTcs gata odepTobl.

5. W3 06uero MHoKecTBa BbiMyCKOB, 06pasyemblix M. 4, UCKNIOYAKOTCA HU3KONMKBUAHbIE Bymaru, onpegensaembie
cneayoWwmumMmn KpUTepUAMM:
5.1.06bem smmnccumn meHee $500 MAH.
5.2.KonnuecTtBo AHEN, Koraa no AaHHOMY BbiNycKy eBpoobnraumin BbICTaBAAIN KOTUPOBKM Ha cainTe Cbonds,

meHee 16 ToproBbIX AHEN NPOLIOro MecAla.

6. M3 obuiero MHOXKeCTBa BbINyCcKoB, 0b6pasyembix N. 5, 0TOMpPaOTCA IMUCCUU C KPEAUTHBIM PENTUHIOM HE HUMKE
Baa3/BBB- no KpaiHeit mepe OT ABYX BeAyLUMX PENTUHTOBbIX areHTCTB.

7. CnucKW, nony4yeHHble ANA KaxKA0ro MHAEKCca B pe3ybTaTe AeNCTBUIM, YKa3aHHbIX B N.1 — n.6, Ha3bIBalOTCA
NHAEKCHBIMM CIUCKaMM.

8. TepecmoTp cn1cKa B COOTBETCTBMU C AaHHON METOANKOM, a TaKKe BK/IOYEHUE HOBbIX SMUCCUIA Npou3BOAUTCA
Cbonds exxemecavHo.

9. MHAEKCbl PaccymUTbLIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbl KOTUPOBKU HE MeHee Yem no 50%
6ymar U3 uHAeKcHoro noptdens.
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C H d AnekceeB mutpuii Onerosuy

D 0 n s Pykosogutenb otaena mexayHapoaHbiX AOATOBbIX
PbIHKOB
Ten/dakc: +7 (812) 336 9721, no6.116.

e-mail: global@cbonds.info

Cbonds Region Corporate IG

1. [nsa pacyeTa MHAEKCOB pacCMaTPMBAOTCA BCE 06AMTraLmMmn 1 eBpoobanraLmm KopnopaTMBHOro CeKTopa no
PErnmoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3HayeHuto “Region” n3 HasBaHUs MHAeKca. Tun gonra — cTapLini
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo bBymara He ABAAETCA CEKbIOPUTUINPOBAHHOW UM UNOTEYHOM),
CTPYKTYpPa 3MUCCUN — HEKOHBEPTUPYEMbIE €BPO0BAMIaLUN U 0BAMTaLUN.

2. [1nA BKAKOYEHMA B MHAEKCbI paccMaTpuBaloTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obavraumm ¢
OUKCUMPOBAHHOM CTAaBKOWM KYNMOHA, MMeIOLLLME KOHEYHbIM CPOK 06 paLLeHus.

3. W3 obuiero mHoxKecTBa eBpoobauraumin, obpasyemsix n. 2, UCKAOYAOTCA Bymaru ¢ BaJIloTON SMUCCUA, OTJIMYHOM
ot USD.

4. W3 0buwero MHOXecTBa eBpoobnraunii, obpasyemblix n. 3, UCKIOYAOTCA Bymaru ¢ oCTaBLUMMCA CPOKOM A0
noraweHuns meHee 360 gHel. s 6ymar ¢ 4OCPOYHbIM MOralleHWeM B KayecTBe AaTbl NoralieHums
paccmaTtpuBaeTcs gata odepTbl.

5. W3 obuiero mHoxKecTBa eBpoobanraumin, obpasyembix n. 4, UICKAOYAOTCA HU3KOIMKBUAHbIE Bymarn,
onpegensiemble cieayoWMMm KpUTepPUAMM:
5.1.06bem smmnccumn meHee $500 MAH.
5.2.KonnuecTtBo AHEN, Koraa no AaHHOMY BbIMyCKy eBpoobnraumii BbICTaBAAAN KOTUPOBKK Ha caiiTe Cbonds,

meHee 16 ToproBbIX AHEN NPOLIOro MecALa.

6. M3 0buLero MHOXKeCTBa BbIMyCcKoB, 0b6pasyembix N. 5, oTOMpPaOTCA IMUCCUU C KPEAUTHBIM PENTUHIOM HE HUMXKE
Baa3/BBB- no KpaiHeit mepe OT ABYX BeAyLUMX PENTUHTOBbIX areHTCTB.

7. CnucKW, nonyyeHHble ANA KaxKA0ro MHAEeKCa B pe3ybTaTe AeNCTBUIM, YKa3aHHbIX B N.1 — n.6, Ha3bIBalOTCA
NHAEKCHBIMUM CIUCKaMMU.

8. TepecmoTp cn1cKa B COOTBETCTBMMU C AaHHON METOANKON, a TaKKe BKAOUYEHNE HOBbIX SMUCCUI MPOU3BOANUTCA
Cbonds exxemecavHo.

9. MHAEKCbl paccumnTbIBAKOTCA eXXeQHEeBHO Ha AaTbl, B KOTOpPble 06HOB/EHbl KOTUPOBKM He MmeHee Yem no 50%
6ymar n3 uHaeKcHoro noptdens.
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C H d AnekceeB mutpuii Onerosuy

D 0 n s Pykosogutenb otaena mexayHapoaHbiX AOATOBbIX
PbIHKOB
Ten/dakc: +7 (812) 336 9721, no6.116.

e-mail: global@cbonds.info

Cbonds Country Corporate HY

1. [nsa pacyeTa MHAEKCOB pacCMaTPMBAOTCA BCE 06AMTraLmMmn 1 eBpoobanraLmm KopnopaTMBHOrO CeKTopa no
CTpaHe, COOTBETCTBYIOLWEN KOHKPETHOMY 3HauyeHuto “Country” ns HasBaHWs MHAEKca. Tun gonra — cTapni
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, 4To bymara He ABNSETCA CEKbIOPUTUIUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpPa SMUCCUN — HEKOHBEPTUPYEMbIe eBpoobaurauum n obanraumm.

2. [1nA BKAKOYEHMA B MHAEKCHI paccMmaTpuBatoTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obavraumm ¢
OUKCUMPOBAHHOM CTAaBKOWM KYNOHA, MMeIoLLLME KOHEYHbIM CPOK 06 paLLeHus.

3. W3 obuiero MHOXKecTBa BbiMycKoB, 0bpasyembix M. 2, UCKAOYAOTCA Bymaru ¢ BaJIlOTOM SMUCCUN, OTIMYHOM OT
usD.

4. W3 0buero MHOXeCTBa BbiMyCKOB, 06pasyemMblx M. 3, UCK/to4a0TCA Bymaru ¢ ocTaBLIMMCA CPOKOM A0
noraweHus meHee 360 aHei. [na 6ymar ¢ 4OCPOYHbIM MOrawieHMeM B KayecTse AaTbl NoralleHus
paccmaTtpuBaeTca aata odepTbl.

5. W3 06uero MHoOKecTBa BbiMyCKOB, 06pasyemblx M. 4, UCKNOYAIOTCA HU3KOIMKBMAHbIE Bymaru, onpeaensemblie
cneaylowmMmm KpUtTepusmu:
5.1.06bem smmnccumn meHee $500 MAH.
5.2.KonnuecTtBo AHel, Koraa no AaHHOMY BbiNycKy eBpoo6nraumin BbICTaBAAIN KOTUPOBKM Ha caiTe Cbonds,

meHee 16 ToproBbIX AHEN NPOLIOro MecAla.

6. M3 0buiero MHOXKeCTBa BbIMyCKOB, 0b6pasyembix N. 5, 0TOMpPatOTCA IMUCCUN C KPEAUTHBIM PENTUHIOM HE HUMXKE
B3/B- 1 He Bbilwe Bal/BB+ no KpaiiHelt mepe oT ABYX BeAyLUNX PEUTUHTOBbIX areHTCTB.

7. CnucKW, nony4yeHHble ANA KaxKA0ro MHAEKCca B pe3ybTaTe AeNCTBUIM, YKa3aHHbIX B N.1 — n.6, Ha3bIBalOTCA
NHAEKCHBIMUM CIUCKaMMU.

8. TepecmoTp Cn1cKa B COOTBETCTBMU C AaHHOM METOAUKOM, a TaKKe BK/IOYEHUE HOBbIX SMUCCUIA Npon3BOAUTCA
Cbonds exxemecavHo.

9. MHAEKCbl PaccymUTbLIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbl KOTUPOBKU HE MeHee Yem no 50%
6ymar U3 uHAeKcHoro noptdens.
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C H d AnekceeB mutpuii Onerosuy

D 0 n s Pykosogutenb otaena mexayHapoaHbiX AOATOBbIX
PbIHKOB
Ten/dakc: +7 (812) 336 9721, no6.116.

e-mail: global@cbonds.info

Cbonds Region Corporate HY

1. [nsa pacyeTa MHAEKCOB pacCMaTPMBAOTCA BCe 0b6anraumm n eBpoobanraumm rocyaapcTBEHHOro CEKTopa no
PErnmoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3HayeHuto “Region” n3 HasBaHUs MHAeKca. Tun gonra — cTapLini
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo bymara He ABAETCA CEKbOPUTUINPOBAHHOW UM UNOTEYHOM),
CTPYKTYpPa SMUCCUN — HEKOHBEPTUPYEMbIe eBpoobauraumnm n obanraumm.

2. [1nA BKAKOYEHMA B MHAEKCbI paccMaTpuBaloTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obavraumm ¢
OUKCUMPOBAHHOM CTAaBKOWM KYNOHA, MMEIOLLLME KOHEYHbIM CPOK 06 paLLeHus.

3. W3 obuiero mHoxKecTBa eBpoobauraumin, obpasyembix n. 2, UCKAOYAOTCA Bymaru ¢ BasiloTON SMUCCUU, OTJIMYHOM
ot USD.

4. W3 0buwero MHOXecTBa eBpoobnraunii, obpasyemblix n. 3, UCKIOYAOTCA Bymaru ¢ oCTaBLUMMCA CPOKOM A0
noraweHuns meHee 360 aHen. [ina bymar ¢ 0CPOYHbIM NoralleHMem B Ka4ecTBe AaTbl NoralleHus
paccmaTtpuBaeTcs Aata odepTbl.

5. W3 obuiero mHoxKecTBa eBpoobanraumin, obpasyembix n. 4, UICKAOYAOTCA HU3KOIMKBUAHbIE Bymarn,
onpeaensemblie cefy oMU KPUTEPUAMU:
5.1.06bem amuccnn meHee $500 MAH.
5.2.KonnuecTtBo AHeEN, Koraa no AaHHOMY BbiNyCKy eBpoobanraumin BbICTaBAAAM KOTUPOBKK Ha caiiTe Cbonds,

MmeHee 16 ToproBbIX AHEN NPOLIOro MecALa.

6. M3 0buiero MHoOXKeCTBa BbIMyCcKoB, 0b6pasyembix N. 5, 0TOMpPatOTCA IMUCCUN C KPEAUTHBIM PENTUHIOM HE HUMXKE
B3/B- 1 He Bbilwe Bal/BB+ no KpaiiHelt mepe oT ABYX BeAyLUNX PEUTUHTOBbIX areHTCTB.

7. CnucKW, nony4dyeHHble ANA KaxKA0ro MHAEeKCca B pe3ybTaTe AeNCTBUIM, YKa3aHHbIX B N.1 — n.6, Ha3bIBalOTCA
NHAEKCHBIMUM CIUCKaMMU.

8. TepecmoTp cn1cKa B COOTBETCTBMU C AaHHON METOANKOM, a TaKMKe BK/IOYEHUE HOBbIX SMUCCUIA NPOU3BOAUTCA
Cbonds exxemecavHo.

9. MHAEKCbl paccumnTbIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbl KOTUPOBKU HE MeHee Yem no 50%
6ymar U3 uHAeKcHoro noptdens.
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l'[pmloxce}me 1: cBoaHaA Taﬁmma KputTepueB HHAECKCHBIX CIIMCKOB

Kputepwmit
MuH. Makc. NUKBUAHOC
Aarta
CpoK CpoK Mepuoanu- TM: MUH.
Bug Cerme o Hayana MMuH. 06bem
WHpekc Cy6pervoH CrpaHa KynoH Baniota obpa- O6pa- PeATUHr HOCTb KON-BO
6ymar HT pacueta . ammucenm
weHusa | weHus nepecmotpa TOpr. AHEM
MHAEKca
(AHM) (aHK) B Npowiom
nepuoge
Cbonds Country Sovereign
i Asna (Uckn.
Cbonds Indonesia Ungowesun | SBPOCOMmaLM | roc. UsD 360 . . exemecauno | 01.01.2016 16 500 000 000
Sovereign Index AnoHuo) n obavraumm
Cbonds Malaysia
. Asuna (uckn. . espoobanraumm
Sovereign Index Manaiiana duKc. roc. usb 360 - - exxemecayHo 01.01.2019 16 500 000 000
AANoHMI0) n obnauraumm
Cbonds Pakistan Asus (nckn
Sovereign Index ‘ MakucTaH espoobamraLmm duke. roc. usD 360 - - exemecauHo | 01.01.2019 16 500 000 000
AANoHMIo) n obnauraumm
Cbonds Philippines
. Asma (uckn. eBpoobavraumm
Sovereign Index duannnuHel duKcC. roc. usD 360 - - eXKemeca4Ho 01.01.2016 16 500 000 000
AnoHuio) 1 obauraumm
Cbonds Sri Lanka Asns (Mckn 6
Sovereign Index : Wpm-Nlanka | SBPOCOMIaLMM Yy o roc. UsD 360 - - ewemecauo | 01.01.2016 16 500 000 000
AANoHMI0) n obnauraumm
Cbonds Ghana Sovereign
Index Adpuka lava espoobmmraumm | roc. usD 360 - - exemecauHo | 01.01.2016 16 500 000 000
n obnauraumm
Cbonds Egypt Sovereign
Index Adpuka Ervnet espoobauraumm | roc. usD 360 - - exemecauHo | 01.01.2019 16 500 000 000
n obavraumm
Cbonds Cote d’Ivoire 6
Sovereign Index Adpuka Kot a'Meyap | SBPOODMTaLMMT - e roc. UsD 360 - - esemecAauHo | 01.01.2019 16 500 000 000
n obnauraumm
Cbonds Nigeria Sovereign
Index Adpuka Hurepus espoobmmraumm | roc. usD 360 - - exemecauHo | 01.01.2019 16 500 000 000
1 obaurauum
Cbonds South Africa 6
Sovereign Index Adpura IOAP eingn ::‘ar:::” duke. roc. usD 360 - - ekemecauHo | 01.01.2016 16 500 000 000
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Cbonds Bahrain Sovereign

BAVKHUIA
Index BaxpeitH espoobaurauam |, roc. UsD 360 eemecsuHo | 01.01.2016 16 500 000 000
Boctok 1 obauraumm
Cbonds Jordan Sovereign S
Index Vopganws | SBPOOOMraLmn | roc. usD 360 ewemecauHo | 01.01.2019 16 500 000 000
BocTok 1 obanraumm
Cbonds Qatar Sovereign .
BavkHMiA eBpoobanraumm
Index Kartap duKc. roc. usD 360 exemecsa4yHo 01.01.2016 16 500 000 000
Boctok 1 obauraumm
Cbonds Lebanon o 6
Sovereign Index Nnsa espoobmraum -, e, roc. usD 360 ekemecauHo | 01.01.2016 16 500 000 000
Boctok 1 obauraumm
Cbonds Oman Sovereign BAvsKHM
Index OmaH espoobmmraumm |, o roc. usD 360 ewemecauHo | 01.01.2019 16 500 000 000
BocTok n obnauraumm
Cbonds Saudi Arabia BAvsKHM CayaoBckan ,
Sovereign Index €BPOcOANTAUIMA e roc. usD 360 exemecauro | 01.01.2019 16 500 000 000
BocTok Apasua 1 obavrauum
Cbonds Turkey Sovereign N
BavkHnii eBpoobavraumm
Index Typumsa duKc. roc. uUsD 360 eXxemecayHo 01.01.2016 16 500 000 000
Boctok 1 obauraumm
Cbonds Hungary
. BocrouHan eBpoobanraumm
Sovereign Index BeHrpusa duKc. roc. uUsD 360 eXxemecayHo 01.01.2016 16 500 000 000
EBpona n obnauraumm
Cbonds Poland Sovereign Bocrounas 6
Index Monbla €BpOcOANTALIMA e roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
Espona 1 obauraumm
Cbonds Romania Bocrounan 6
Sovereign Index PyMmblHUs espoobmraLm | e, roc. usD 360 exxemecsuno | 01.01.2016 16 500 000 000
EBpona n obnauraumm
Cbonds Argentina
. NatuHckan espoobanraumm
Sovereign Index ApreHTuHa dUKC. roc. usbD 360 exxemecayHo 01.01.2019 16 500 000 000
Amepuka n obnauraumm
Cbonds Brazil Sovereign JlaTHHCKaR 6
Index Bpasunna | SBPOCOMTAUMA G roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
Amepuka 1 obauraumm
Cbonds Guatemala NlaTvHCKan 6
Sovereign Index BaTemana €BpoobAMraLimn dUKC. roc. usb 360 eXxemecayHo 01.01.2019 16 500 000 000
Amepuka 1 obauraumm
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Cbonds Dominican

JomMuHuKaHc

NatnHckan
Republic Sovereign Index AvepyKa Kan ezpsg}?:far:::” duke. roc. usD 360 exemecauHo | 01.01.2016 16 500 000 000
Pecnybnvka

Cbonds Colombia

i JlaTuHCcKan
ISo;Ierelgn Eursobond A Konym6us eBpo6o6nv1rau,mm duKc. roc. usD 360 exxemecavyHo 01.01.2016 16 500 000 000
ndex MepuKa n obauraumm
Cbonds Costa Rica laTvHCKan
Sovereign Index AvepyKa Kocta-Puka ezngf:far:::'” duke. roc. usD 360 eemecauro | 01.01.2019 16 500 000 000
Cbonds Mexico Sovereign NatuHekasn 6
Index AvepyKa Mekcuka ezpsgn ::‘ars;‘:” duke. roc. UsD 360 eemecuHo | 01.01.2016 16 500 000 000
Cbonds Panama Sovereign NlatuHcKan
Index Avepa NaHama eip;’gf::'ars;‘:'” duke. roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
Cbonds Paraguay

. JatnHckan o eBpoobanraumm
Sovereign Index Amepuka Maparsai W o6 raLm duKc. roc. usD 360 e)Kemeca4Ho 01.01.2019 16 500 000 000
Cbonds Peru Sovereign NlaTuHCKan 6
Index AvepyKa Mepy ezpsgn ::'ar:::'” duke. roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
Cbonds El Salvador NlatuHcKan
Sovereign Index Avepa CanbBagop eipggﬁ::'ars::'” dUKC. roc. usD 360 exemecsiuHo | 01.01.2019 16 500 000 000
Cbonds Uruguay

. NatuHckan . espoobanraumm
Sovereign Index Ameprika Ypyrsan W o6 raLm duKc. roc. usD 360 eXKemecAa4Ho 01.01.2016 16 500 000 000
Cbonds Chile Sovereign NlaTuHCKas 6
Index AvepyKa Yuan enggn ::'ar:::'” duke. roc. UsD 360 ewemecauHo | 01.01.2016 16 500 000 000
Cbonds Jamaica Sovereign NlatuHcKan
Index Avepa fAmaiika eipggﬁ::'ars::'” duke. roc. usD 360 ewemecauHo | 01.01.2019 16 500 000 000
Cbonds Israel Sovereign Passutble
Index PbIHKK (UCKA. MN3paunb espoobamrauym dUKC. roc. usD 360 exXxemecsyHo 01.01.2016 16 500 000 000

Espony)

1 obaurauum
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Cbonds Republic of Korea

Passutble

Pecnybnvka
Sovereign Index PbIHKN (MCKA. Y espoobmmraum |, roc. usD 360 - - ewemecauHo | 01.01.2019 16 500 000 000
£ ) Kopes n obauraumm
Bpony
Cbonds Kazakhstan
Sovereign Index CHr Kasaxcraw | €BPOCOMrawm | roc. usD 360 - - ewemecauHo | 01.01.2016 16 500 000 000
n obavraumm
Cbonds Russia Sovereign
Index CHr Poccus espoobamraumm |, roc. usD 360 - - ewemecauHo | 01.01.2016 16 500 000 000
n obauvraumm
Cbonds Ukraine Sovereign 6
Index CHr YkpauHa espoobmraumm -, e, roc. UsD 360 - - eemecsuHo | 01.01.2016 16 500 000 000
n obavraumm
Cbonds Region Sovereign
Cbonds Asia Sovereign Asua Bce espoobmmrausm | roc. uUsD 360 - - exemecauHo | 01.01.2011 16 500 000 000
Index n obanraumm
Cbonds Africa Sovereign eBpoobaunraumu
Adpuka BCe $ukc. roc. usbD 360 - - exxemecAavyHo 01.01.2011 16 500 000 000
Index n obauraumm
Chonds Middle East BAvKHuY Bce espooburaumn |y oo UsD 360 - - eemecauno | 01.01.2011 16 500 000 000
Sovereign Index BocTok 1 obauraumm
Chonds Eastern Europe Bocroutan Bce espooburaumn | oo o UsD 360 - - exemecauro | 01.01.2011 16 500 000 000
Sovereign Index EBpona n obnvraunm
Cbonds Latin America JlaTUHCKas eBpoobaunraumu
. BCe dukc. roc. usb 360 - - exxemecavyHo 01.01.2011 16 500 000 000
Sovereign Index Amepuka n obanraumm
Cbonds CIS Sovereign eBpoobaurauum
CHI BCe dukc. roc. usD 360 - - eXXemMecayHo 01.01.2011 16 500 000 000
Index n obauraumm
Cbonds Country Corporate
He HuKe B3/B- no KpaitHeit mepe
H K A .
Cbonds Hong Kong 3vA (mekn [OHKOHT espoob/uraumu dukc. Kopn. uUsD 360 OT ABYX BeAYLLMUX PEATUHTOBbIX eXxeMecsiyHo 01.01.2016 16 500 000 000
Corporate Index ANOHMIO) n obamraumm
areHTCTs
X He HuKe B3/B- no KpaltHeit mepe
Cbonds India Corporate Asua (nckn. UHpua espoobamrauuy dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exxeMecsyHo 01.01.2016 16 500 000 000
Index ANoHMI0) n obauraumm
areHTCcTs
. He HuKe B3/B- no KpaitHeit mepe
Cbonds Ind A . 6
onds ‘ndonesia 3wA (mekn NHpoHesunA €8PO0cLANTaLM dukc. Kopn. uUsD 360 OT [IBYX BeAyLLMX PENTUHIOBbIX eXxxeMecsayHo 01.01.2016 16 500 000 000
Corporate Index ANoHMI0) n obauraumm AreHTCTB
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He HuKe B3/B- no KpaitHeit mepe

Cbonds China AsiA (Mckn. Kutait espoobauraumu dukc. Kopn. uUsD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index AAinoHwuo) n obnuraumum
areHTCTB
Cbonds Malaysia A3zusa (uckn eBpoobmraumm He Hinke B3/B- no kpaiHeli mepe
M ’ Manaiisua P 4 dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index ANOHMIO) n obauraymm
areHTCTB
Cbonds South Africa eBpoobauraumu He Hwke B3/B- no kpaiinei mepe
AdpuKa IOAP P 4 dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index n obnurauum
areHTCcTs
Cbonds Qatar espoobauraumm He Hinke B3/B- o kpaiieil mepe
BAvXKHMIA BocToK Karap P u dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index n obnurauum
areHTCcTs
Cbonds United Arab 80006 ML He HuKe B3/B- no KpaitHeit mepe
Emirates Corporate BavxkHMIA BocTok OA3 le06nl/ll'a :‘M dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Index H areHTCTB
. X He HuKe B3/B- no KpaitHeit mepe
A
Cbonds Saudi Arabia BavxkHWiA BocTok Cayposckan espoobamraumm dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index Apasus n obaurauum
areHTCTB
Cbonds Turke eBpoobauraumu He Hwke B3/B- 1o kpaineii mepe
Y BavxkHMIA BocTok Typuma P 4 dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index n obauraumm
areHTCcTB
Cbonds Austria eBpoobaunraumu He Hwke B3/B- no kpaiineii mepe
Corporate Index 3anagHan Espona AscTpua Mpo6nmrau:u dukc. Kopn. usbD 360 OT [BYX BEAYLUUX PEUTUHTOBBIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds United Bennkoboua | eBpoo6AnraLmN He HuKe B3/B- no KpaitHeit mepe
Kingdom Corporate 3anagHan Espona P P 4 dukc. Kopn. usD 360 OT ABYX BeAyLUUX PEATUHTOBbIX eXemecaAYHOo 01.01.2016 16 500 000 000
HUA 1 obauraumm
Index areHTCcTs
Cbonds German eBpoobimrauum He Hwke B3/B- 1o kpaineii mepe
Y 3anagHas Espona FepmaHua P u duKe. Kopn. uUsD 360 OT ABYX BeAyLLMX PENTUHIOBbIX eXxxeMecsayHo 01.01.2016 16 500 000 000
Corporate Index n obnurauum
areHTCTB
Cbonds Denmark eBpoobanrauum He Hiwke B3/B- no kpaiHelt mepe
Corporate Index 3anagHan Espona JIELTZE] W 0BnvraLm duKc. Kopn. usbD 360 OT ABYX BeAyLUMX PENTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Chonds Spain eBpooBanraLmMm He Hinke B3/B- no kpaiineil mepe
P 3anagHan Espona NcnaHua p 5 dukc. Kopn. usbD 360 OT ABYX BeAyLLMUX PEUTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index n obauraumm
areHTCTB
Cbonds Italy Corporate eBpoobaunraumu He Hwke B3/B- no kpaiineid mepe
Y P 3anagHan Espona Utanua P u dukc. Kopn. usbD 360 OT ABYX BeAYLLMUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Index n obauraumm
areHTcTs
Cbonds Netherlands eBpoobauraumnm He Hike B3/B- no kpaiineil mepe
E . . D 7 1.01.201 1
Corporate Index 3anagHas Espona HuaepnaHgbl W 0BAvraLm duKe Kopn us 360 OT ABYX BeAyLLMX PENTUHTOBbIX eXxxeMecsayHo 01.01.2016 6 500 000 000
areHTcTs
Cbonds Norwa eBpoobaunraumu He Hwke B3/B- no kpaiineid mepe
Y 3anagHas Espona Hopserua P u duKc. Kopn. uUsD 360 OT [IBYX BeAyLLMX PENTUHIOBbIX exxeMecsayHo 01.01.2016 16 500 000 000

Corporate Index

1 obauraumm

aAreHTCTB
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Cbonds Finland

eBpoobaurauum

He HuKe B3/B- no KpaitHeit mepe

Corporate Index 3anapHas Espona DUHNAHAMA W oBANraLMN dukc. Kopn. uUsD 360 OT ABYX BeAyLUX PENTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds France eBpoobaurauum He Hinke B3/B- no kpaiieid mepe
Corporate Index 3anapHas Espona ®paHuma W 0BAvraLm dukc. Kopn. usD 360 OT ABYX BeAyLUX PENTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Switzerland eBpoobaurauum He Hiwke B3/B- no kpaiiHeit mepe
3anapHas Espona LLiseiuapms P 4 dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index n obnurauum
areHTCcTs
Cbonds Sweden eBpoobauraumnm He Hinke B3/B- no kpaiiHeit mepe
3anapHas Espona LLiseumn P u dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index n obnurauum
areHTCcTs
Cbonds Brazil NatuHckas eBpoobaunraumu He Hwpke B3/B- no kpaiinei mepe
Bbpasuauna p 5 dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index AmepuKa n obnurauum
areHTCTB
Cbonds Colombia JlaTuHcKan eBpoobanraLmm He Hike B3/B- no kpaineil mepe
Konymbus p 5 dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index AmepuKa n obamraumm
areHTCTB
Cbonds Mexico JNlaTuHcKas eBpoobaurauum He Hike B3/B- no kpaineil mepe
Mekcuka P 4 dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index AmepuKa n obamraumm
areHTCcTB
Cbonds Peru Corporate JNlaTuHcKas eBpoobnurauum He Huke B3/B- no kpaineil mepe
P MNepy P N ¢ukc. | kopn. | USD | 360 OT A1BYX Be/lyLUMX PeMTUHTOBbIX exemecauHo | 01.01.2016 16 500 000 000
Index AmepuKa n obauraumm
areHTCTB
Cbonds Chile Corporate JNlaTuHcKas eBpoobaurauum He Hiwke B3/B- no kpaiiHelt mepe
P Yunan P 4 duKe. Kopn. uUsD 360 OT [iBYX BeAyLLMX PENTUHIOBbIX eXxxeMecsayHo 01.01.2016 16 500 000 000
Index AmepuKa n obnuraumum
areHTCcTs
Cbonds Australia PasBuTble pbIHKK eBpoobaunraumu He Hipke B3/B- no kpaiieid mepe
P ABcTpanua P u duKe. Kopn. uUsD 360 OT ABYX BeAyLLMX PENTUHIOBbIX eXxxeMecsayHo 01.01.2016 16 500 000 000
Corporate Index (uckn. Espony) n obnurauum
areHTCTB
Cbonds Israel PasBuTble pbIHKK eBpoobaunraumu He Hipke B3/B- no kpaieil mepe
P U3paunnb p 5 duKc. Kopn. usbD 360 OT ABYX BeAYLLMUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index (nckn. Espony) n obnurauum
areHTCTB
Cbonds Canada PasBuTblE PbIHKK eBpoobaunraumu He Hivke B3/B- no kpaiineid mepe
P Kanapga p 5 dukc. Kopn. usbD 360 OT ABYX BeAyLLMUX PEUTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate Index (vckn. Espony) n obauraumm
areHTCTB
i He HuKe B3/B- no KpaitHeit mepe
Cbonds Republic of Pasaurble poiHku Pecny6/vka espoobauraumu dukc. Kopn. usbD 360 OT ABYX BeAYLLMUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Korea Corporate Index (uckn. Espony) Kopes n obamraumm
areHTcTs
Cbonds Singapore Pa3BuTblE PbIHKK eBpoobauraumnm He Hike B3/B- no kpaiineil mepe
gap P CuHranyp P u duKc. Kopn. uUsD 360 OT [IBYX BeAyLLMX PEUTUHIOBbIX eXxxeMecsayHo 01.01.2016 16 500 000 000
Corporate Index (vuckn. Espony) n obamraumm
areHTcTs
Cbonds Japan Pa3BuTblE PbIHKK eBpoobauraumnm He Huke B3/B- no kpaiineil mepe
P P AnoHua P u duKc. Kopn. uUsD 360 OT [IBYX BeAyLLMX PENTUHIOBbIX exxeMecsayHo 01.01.2016 16 500 000 000

Corporate Index

(vuckn. Espony)

1 obauraumm

aAreHTCTB
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He HuKe B3/B- no KpaitHeit mepe

Cbonds Kazakhstan CHI KasaxcraH espoobauraumu dukc. Kopn. uUsD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index n obnuraumum
areHTCTB
Cbonds Russia eBpoobauraumu He Hwke B3/B- o kpaiineii mepe
CHI Poccua P 4 dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate Index n obnurauum
areHTCTB
Cbonds Region Corporate
. He HuKe B3/B- no KpaitHeit mepe
Cbonds Asia Corporate A3ua BCe espoobauraumu duKc. Kopn. usD 360 OT ABYX BeAyLLMX PEATUHIOBbIX exxemecayHo 01.01.2017 16 500 000 000
Index 1 obauraumm
areHTCcTB
Cbonds Africa Corporate eBpoobanraumm He Hike B3/B- no kpaiieil mepe
P Adpuka BCe P » duKc. Kopn. usD 360 OT ABYX BEAYLUMX PENTUHIOBbIX exxemecayHo 01.01.2017 16 500 000 000
Index n obauraumm
areHTCcTB
Cbonds Middle East BAVKHUI eBpoobmraumm He Huke B3/B- no kpaiieii mepe
BCe P u duKc. Kopn. usbD 360 OT ABYX BEAYLUMX PEATUHIOBbIX exxemecayHo 01.01.2017 16 500 000 000
Corporate Index BocTok 1 obnurauum
areHTCTs
Cbonds Latin America NaTuHckas eBpoobmraumm He Hike B3/B- no kpaiieii mepe
BCE P 4 duKc. Kopn. usb 360 OT ABYX BeAyLUMX PEATUHIOBbIX exxemeca4yHo 01.01.2017 16 500 000 000
Corporate Index AmepuKa 1 obnuraumm
areHTCTs
Cbonds CIS Corporate eBpoobmraumm He Hike B3/B- no kpaiineii mepe
P CHI BCE P 4 duKc. Kopn. usb 360 OT ABYX BeAyLUMX PEATUHIOBbIX exxemeca4yHo 01.01.2017 16 500 000 000
Index 1 obnauraumm
areHTCcTs
Cbonds Country Corporate IG
He HuKe Baa3/BBB- no KpaiiHelt
H K A .
Cbonds Hong Kong 3vA (mekn [OHKOHF e8poo6AMrauym duKc. Kopn. usbD 360 mepe OT ABYX BeAyLLmX exemecayHo 01.01.2016 16 500 000 000
Corporate IG Index ANoHMo) 1 obaurauum M
PENTUHIOBbIX areHTCTB.
. He Huke Baa3/BBB- no KpaiiHeit
Cbonds India Corporate A3ua (Uckn. eBpoobmraumm
1G Index AnoHmio) NHamna W 0B AMraLm duKc. Kopn. usbD 360 MEPE OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds Indonesia A3ns (Mckn eBpoobanraumnm He Hike Baa3/BBB- no kpalielt
' NHpooHe3una P 4 dukc. Kopn. usbD 360 mepe OT ABYX BeAyLmX exemecayHo 01.01.2016 16 500 000 000
Corporate IG Index ANoHuo) 1 obauraumm N
PEeWTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHel
Cbonds Ch A . 6.
onds thina 3wA (mekn Kutan €BpocoanTaLim duKc. Kopn. uUsD 360 mepe OT ABYX Be4yLmx eXxxeMecsayHo 01.01.2016 16 500 000 000
Corporate IG Index ANoHMI0) 1 obauraumm M
PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Malaysia A3sua (Uckn. N eBpoobamraumm
. . D 1.01.201 1
Corporate IG Index AnoHuIo) Manansua W 0BnvraLm duKc Kopn us 360 mepe OT ABYX Be4yLmx eXxxeMecsayHo 01.01.2016 6 500 000 000

pel‘/‘iTMHI'OBbIX areHTCTB.
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He HuKe Baa3/BBB- no KpaiiHel

Cbonds Thailand Asus (UcKn. eBpoobanraumm
Corporate IG Index fAnokmio) Tannang W 06aMraLM dukc. Kopn. UsD 360 Mef)e OT ABYX BeAyLmx exxemecA4yHo 01.01.2016 16 500 000 000
PEeVTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaitHel
Cbonds Qatar BAvXKHMIA BocToK Kartap espoobauraumu dukc. Kopn. usD 360 mepe OT AByX BeAyLmnx exxemecayHo 01.01.2016 16 500 000 000
Corporate IG Index n obnvraumm N
PEeWTUHIOBbIX areHTCTB.
Cbonds United Arab eBDOOBMraLAM He Huke Baa3/BBB- no KpaiiHeit
Emirates Corporate IG BanHUIA BocTok OA3 Mpo6m4ra ;"M dukc. Kopn. usD 360 mepe OT AByX BeAyLmnx exxemecayHo 01.01.2016 16 500 000 000
Index 4 PEeVTUHIOBbIX areHTCTB.
Cbonds Saudi Arabia Cayposckan eBpoobavraumm He Huke Baa3/BBB- no kpaiikeit
BAvXKHMIA BocToK v P U dukc. Kopn. usD 360 mepe OT AByX BeAyLmnx exxemecayHo 01.01.2016 16 500 000 000
Corporate IG Index Apasusn n obavraumm M
PEeVTUHIOBbIX areHTCTB.
Cbonds Austria €BPOOBAMraLMM He Huke Baa3/BBB- no KpaiiHeit
Corporate IG Index 3anagHana Espona ABcTpuAa W 0BAMraLm odukc. Kopn. uUsD 360 MEPE OT ABYX BeAyLLMX eXxeMecsiyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Belgium CBDOOBANTALIAM He Huke Baa3/BBB- no KpaiiHeit
Corporate é Index 3anagHas Espona benbrus Mp06nmrau,:m dukc. Kopn. usb 360 MEPE OT ABYX BeAyLMX eXemecayHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds United Benvkobou | espooGmmraLmm He HuKe Baa3/BBB- no KpaitHel
Kingdom Corporate IG 3anagHana Espona P P > dukc. Kopn. usbD 360 mepe OT ABYX BeAyLMX exemecayHo 01.01.2016 16 500 000 000
TaHuA 1 obaurayum N
Index PEeNTUHIOBbIX areHTCTB.
Cbonds Germany eBpO0BAMraLMM He Huke Baa3/BBB- no kpaiiHeit
Corporate IG Index 3anagHas Espona Fepmanusa 1 OB ANrALMN duKc. Kopn. usD 360 Mepe o ABYX BEAYLWHX exeMecAYHO 01.01.2016 16 500 000 000
PEeWTUHIOBbIX areHTCTB.
Cbonds Denmark eBpoobavraumm He Hinke Baa3/BBB- no kpaiiHeli
Corporate IG Index 3anagHas Espona JIELTZE] W 0BnvraLm dukc. Kopn. uUsD 360 MePe OT ABYX BeAyLmX eXxxeMecsayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds Ireland €BPOOBAMraLMM He HuKe Baa3/BBB- no KpaiiHeit
E n . . D 1.01.201 1
Corporate IG Index 3anagHas Espona pnaHana 1 06AMraLMM duke Kopn us 360 MePe OT ABYX BEAYLMX eXxemMecayHo 01.01.2016 6 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Spain €BPOOBAMraLMM He HuKe Baa3/BBB- no KpaiiHeit
Corporate IG Index 3anagHan Espona UcnaHusa W 0BAMraLm dukc. Kopn. uUsD 360 MEPE OT ABYX BeAyLLMX exxeMecsiyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Netherl
E:?:::ateerGeI;:::s 3anagHan Espona | HupgepnaHgbl eipggf::lar:::m dukc. Kopn. usb 360 MEPE OT ABYX BeAyLMX exemecavyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Norwa eBpoobamraumm He Hue Baa3/BBB- no kpaitel
Corporate IG Inydex 3anagHan Espona Hopserusa Mp06nura|.|,:m dukc. Kopn. uUsbD 360 MEPE OT ABYX BeAyLLMX eXkemecayHo 01.01.2016 16 500 000 000
PEeWTUHIOBbIX areHTCTB.
Cbonds Finland eBpoobamraumm He Hinke Baa3/BBB- no kpaiieit
E . . D 1.01.201 1
Corporate IG Index 3anagHan Espona PuUHNAHAMA W 0BAMraLM dukc Kopn us 360 MEPe OT ABYX BeAYyLMX exemecayHo 01.01.2016 6 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds France espoobanraumm He Hinke Baa3/BBB- no kpaiieit
3anagHas Espona dpaHuma P » duKc. Kopn. uUsD 360 mepe OT AByX Be4yLmx exxeMecsayHo 01.01.2016 16 500 000 000

Corporate IG Index

n obauraumm

pel‘/‘iTMHI'OBbIX areHTCTB.
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Cbonds Switzerland

eBpoobavraumm

He HuKe Baa3/BBB- no KpaiiHel

Corporate IG Index 3anapHas Espona LLiseruapusa W 06aMraLM dukc. Kopn. uUsD 360 Mef)e OT ABYX BeAyLmx exxemecayHo 01.01.2016 16 500 000 000
PEeVTUHIOBbIX areHTCTB.
Cbonds Sweden eBpoobavraumm He Hivke Baa3/BBB- no kpaiineit
Corporate IG Index 3anapHas Espona Liseumsa W 0BAvraLm dukc. Kopn. usD 360 Mef)e OT ABYX BeAyLmx exxemecayHo 01.01.2016 16 500 000 000
PEeWTUHIOBbIX areHTCTB.
. He Huke Baa3/BBB- no KpaiiHeit
Cbonds Brazil Natunckan bpasunnna espoobauraumu dukc. Kopn. usD 360 mepe OT AByX BeAyLmnx exxemecayHo 01.01.2016 16 500 000 000
Corporate IG Index AmepuKa n obnvraumm M
PEeVTUHIOBbIX areHTCTB.
. He Huke Baa3/BBB- no KpaiiHeit
Cbonds Colombia Natukckan Konyméus espoobauraumu dukc. Kopn. usD 360 mepe OT AByX BeAyLmnx exxemecayHo 01.01.2016 16 500 000 000
Corporate IG Index AmepuKa n obavraumm M
PEeVTUHIOBbIX areHTCTB.
. He Huke Baa3/BBB- no KpaiiHeit
M N
Cbonds Mexico aTUHCKaA Mekcuka e8poobamrauym odukc. Kopn. usbD 360 mepe OT ABYX BeAyLmX exemecayHo 01.01.2016 16 500 000 000
Corporate IG Index AmepuKa 1 obnuraumm M
PEeWTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbonds Peru Corporate NaTuHcKas eBpoobmraumm
IG Index Amepuka MNepy W 0BAMraLM dukc. Kopn. usbD 360 MEPE OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
PEeWTUHIOBbIX areHTCTB.
. He Huke Baa3/BBB- no KpaiiHeit
Cbonds Chile Corporate Natumckan Yunmn espoobauraumu dukc. Kopn. usbD 360 mepe OT ABYX BeAyLMX exemecayHo 01.01.2016 16 500 000 000
IG Index AmepuKa 1 obnauraumm N
PEeNTUHIOBbIX areHTCTB.
Cbonds Australia PasBuTble pbIHKK eBpoobanraumm He Hwke Baa3/BBB- no kpaiikeit
P AscTpanua P > dukc. Kopn. uUsD 360 mepe OT AByX BeAyLuX eXxemecayHo 01.01.2016 16 500 000 000
Corporate IG Index (vckn. Espony) 1 obnauraumm M
PEeWTUHIOBbIX areHTCTB.
Cbonds Canada PasBuTble pbIHKK eBpoobanraumm He Hivke Baa3/BBB- no kpaiineit
P Kanaga P 4 dukc. Kopn. usD | 360 Mepe OT AByX BeayLX exemecauro | 01.01.2016 16 500 000 000
Corporate IG Index (nckn. Espony) 1 obauraumm N
PEeNTUHIOBbIX areHTCTB.
Cbonds Republic of Pa3BATHIE DBIHKN Pecnv6mka | eBoo0GMMraLN He HuKe Baa3/BBB- no KpaiiHeit
Korea Corporate IG P v P u dukc. Kopn. uUsD 360 mepe OT AByX BeAyLImnX eXxxeMecsayHo 01.01.2016 16 500 000 000
(uckn. Espony) Kopes 1 obavraumm M
Index PEUTUHIOBbIX areHTCTB.
Cbonds Singapore PasBuTble pbIHKK eBpoobmraumm He Hivke Baa3/BBB- no kpaiineit
Eap P CuHranyp P 4 dukc. Kopn. usbD 360 mepe OT ABYX BeAyLmX exemecayHo 01.01.2016 16 500 000 000
Corporate IG Index (nckn. Espony) 1 obauraumm M
PENTUHIOBbIX areHTCTB.
Cbonds Japan Pa3suTble pbiHKK eBpoobmraumm He Hivke Baa3/BBB- no kpaiineit
P P AnoHuA P 4 duKc. Kopn. usbD 360 mepe OT ABYX BeAyLLmX exemecayHo 01.01.2016 16 500 000 000
Corporate IG Index (vckn. Espony) 1 obauraumm N
PENTUHIOBbIX areHTCTB.
Cbonds Russia eBpoobanraumm He Hwke Baa3/BBB- no kpaiie’
CHI Poccusa P L dukc. Kopn. usbD 360 mepe OT ABYX BeAyLmX exemecayHo 01.01.2016 16 500 000 000

Corporate IG Index

1 obauraumm

pel‘/‘iTMHI'OBbIX aAreHTCTB.
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Cbonds Region Corporate IG

Cbonds Asia Corporate IG eBpoobauraumm He Hivke Baa3/BBB- no kpaiineit
P A3una BCE P u dukKc. Kopn. usb 360 - mepe OT ABYX BeAyL X exemecA4yHO 01.01.2017 16 500 000 000
Index 1 obauraumm M
PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHel
Cbonds Africa Corporate eBpoobavraumm
IG Index AdpuKa BCE W 0BAvraLM dukKc. Kopn. usb 360 - MePe OT ABYX BeAyLLmX exxemecA4yHOo 01.01.2017 16 500 000 000
PENTUHIOBbIX areHTCTB.
. . He HuKe Baa3/BBB- no KpaitHel
Cbonds Middle East BanxHui BCe espoobauraumu duKc. Kopn. usD 360 - mepe OT ABYX BeAyLUnx exxemecayHo 01.01.2017 16 500 000 000
Corporate IG Index BocTok 1 obauraumm M
PENTUHIOBbIX areHTCTB.
. . He Hue Baa3/BBB- no KpaiiHeit
Cbonds Latin America Natunckan BCe espoobaraumu duKc. Kopn. usD 360 - mepe OT ABYX BeAyLUnx exxemecayHo 01.01.2017 16 500 000 000
Corporate IG Index AmepuKa n obavrauum M
PEeNTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHelt
| |
Cbonds CIS Corporate IG CHI BCe espoobauraumu duKc. Kopn. usD 360 - mepe OT AByX BeAyLUnx exxemecayHo 01.01.2017 16 500 000 000
Index n obauraumm M
PEeNTUHIOBbIX areHTCTB.
Cbonds Country Corporate HY
. He Huxe B3/B- un He Bbiwe Bal/BB+
Chonds South Africa Adpuka I0AP espoobmraumn | o Kopn. UsD | 360 - N KpaiiHeii Mepe oT AByX exemecauno | 01.01.2016 16 500 000 000
Corporate HY Index 1 obauraumm o
BeyLUMX PEUTUHIOBbIX areHTCTB
He Huxe B3/B- v He Bbiwe Bal/BB+
Ital HY -
Cbonds ltaly Corporate 3anaavan Wranus | BPOCOMTALAM | opn. usD | 360 - Mo Kpaiieii Mepe oT ABYX exemecauno | 01.01.2016 16 500 000 000
Index EBpona 1 obnuraumm N
BEAYLMX PEUTUHIOBBIX areHTCTB
He Huxe B3/B- v He Bbiwe Bal/BB+
Netherl
Cbonds Netherlands 3anaaran Hupepnanapi e8poobAMraLym dukc. Kopn. usb 360 - no KpaiHei mepe OT ABYX exemecayHo 01.01.2016 16 500 000 000
Corporate HY Index EBpona 1 obauraumm N
BEAYLUMX PENTUHIOBbIX areHTCTB
. He HuKe B3/B- 1 He Bbiwe Bal/BB+
Brazil
Cbonds Brazil Corporate Natunckan Bbpasunua e8poo6AMraLym duKc. Kopn. usb 360 - no KpaiHei mepe OT ABYX exemecayHo 01.01.2016 16 500 000 000
HY Index Amepuka 1 obnauraumm o
BEAYLUMX PENTUHIOBbIX areHTCTB
Cbonds Canada Corporate Passutble eBDOOBAMIALM He Huke B3/B- 1 He Bbiwe Bal/BB+
P PbIHKK (UCKA. KaHapa P L duKc. Kopn. usD 360 - no KpaiHei mepe oT ABYX eXXemecayHo 01.01.2016 16 500 000 000
HY Index 1 obauraumm N
Espony) BeyLUMX PEUTUHIOBbIX areHTCTB
Cbonds Russia Corporate eBpoobanraumm He ke B3/B- u e soiue Bal/BB+
P CHF Poccus P 4 dukc. Kopn. UsD | 360 - N KpaiiHeii Mepe oT AByX exemecauno | 01.01.2016 16 500 000 000
HY Index 1 obnauraumm N
BeyLUMX PEUTUHIOBbIX areHTCTB
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Cbonds Region Corporate HY

He Huxe B3/B- 1 He Bbille
Cbonds Asia Corporate Asus Bce espoobmmraumn | Kopn. usb | 360 ; Ba1/BB+ no Kpaiirieii mepe ot eemecauno | 01.01.2017 16 500 000 000
HY Index n obnuraumm [OBYX BeAyLLNX PENTUHTOBbIX
areHTCTB
He HuXe B3/B- 1 He Bbile
Cbonds Africa Adpuka Bce espoobmmraumn |, Kopn. usb | 360 ; Ba1/BB+ no Kpaiirieii mepe ot ewemecauno | 01.01.2017 16 500 000 000
Corporate HY Index n obaurauum [OBYX BeAyLNX PENTUHTOBbIX
areHTCTB
He HuXe B3/B- 1 He Bbile
Ch Middle East 6 Bal/BB: ViHel
onds Middle Eas BavkHWiA BocTok BCE espoobmraLim dukc. Kopn. usb 360 - a1/BB+ no KpaMHfM Mmepe ot exxemecAa4yHo 01.01.2017 16 500 000 000
Corporate HY Index n obaurauum OBYX BeAyLNX PENTUHTOBbIX
areHTCTB
He HuKe B3/B- v He Bblwe
Latin Ameri Bal/BB: iHel
Cbonds Latin America JlaTuHcKas ace eBpoobauraumnm duke. kopn. USD 360 ) al/BB+ no KpaVIHNEVI mepe oT OKEMECAIHO 01.01.2017 16 500 000 000
Corporate HY Index Amepuka n obnuraumum OBYX BeyLWUX peTUHIOBbIX
areHTCTB
He HuKe B3/B- 1 He Bblwe
Chonds CIS Corporate CHT Bce espoobanraum |y 0| yopn. usD | 360 - Bal/BB+ no kpajineit mepe o | o uocauo | 01.01.2017 16 500 000 000
HY Index n obauraymm OBYX BeyLWUX peTUHIOBbIX
areHTCTB
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le/IJIO)KEHI/Ie 2: HUCTOPpUA HU3MEHEHUM B METOAUKE pacdeTd HHAEKCOB

Aarta Unpekc / CemeiicTBO MHAEKCOB 10 BHECEHUA U3MEHEHUI Mocne BHeceHUA U3MeHeHu
01.04.2015 Euro-Cbonds IG Russia PeiTuHr: He HUxe Baa3/BBB- no KpaiHeit mepe oT AByX PeiTuHr: He HMxe Bal/ BB+ no KpaiiHei mepe ot
BeAYLMX PEUTUHIOBbIX areHTCTB [BYX BeAyLUMX PEATUHTOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG Russia RUB PelTuHr: He HUXKe Baa3/BBB- no KpaiiHei mepe OT 4ByX PelTuHr: He Huxe Bal/ BB+ no KpaiiHei mepe oT
BeAYLMX PEUTUHTOBbIX areHTCTB [ABYX BeAyLLUX PEATUHTOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG Russia EUR PeiTuHr: He HUxe Baa3/BBB- no KpaitHeit mepe oT AByX PeiTuHr: He HMxe Bal/ BB+ no KpaiiHei mepe ot
BeAYLMX PEUTUHIOBbIX areHTCTB [BYX BeyLUMUX PEATUHTOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG 3Y Russia PelTuHr: He HUXKe Baa3/BBB- no KpaiiHei mepe OT 4ByX PelTuHr: He HUxe Bal/ BB+ no KpaiiHei mepe oT
BeAYLMX PEUTUHTOBbIX areHTCTB [ABYX BeyLLUX PEATUHTOBbIX areHTCTB
01.04.2015 Euro-Cbonds Corporate Ukraine PelTUHr: He HuxKe B3/ B- 0T BeayLumx perTUHIOBbIX -
areHTCTs
01.01.2018 Euro-Cbonds Russia BB+/Bal Euro-Cbonds IG Russia Euro-Cbonds Russia BB+/Bal (M3meHeHue Ha3BaHMA
MHAeKca)
01.01.2018 Euro-Cbonds NIG Sovereign EM PeitTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | Peitunr: ot B3/B- go Bal /BB+ no KpaiiHeit mepe oT
BeAYLLMX PEUTUHIOBbIX areHTCTB [ABYX BeyLLMUX PEATUHTOBbIX areHTCTB

01.01.2018 Euro-Cbonds NIG Sovereign LatAm PeiiTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | Peitur: ot B3/B- go Bal /BB+ no KkpaiiHeit mepe oT
BEAYLIMNX PEUTUHTOBbIX areHTCTB [BYX BEAYLLNX PEUTUHIOBbIX areHTCTB

01.01.2018 Euro-Cbonds NIG Sovereign Eastern Europe PeitTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | Peitur: ot B3/B- go Bal /BB+ no KpaiiHeit mepe oT
BeAYLLMX PEHTUHTOBbIX areHTCTB [ABYX BeAyLUMUX PEATUHTOBbIX areHTCTB

01.01.2018 Euro-Cbonds NIG Sovereign Asia PeitTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | Peitur: ot B3/B- go Bal /BB+ no KkpaiiHeit mepe oT
BEAYLIMX PEUTUHTOBbIX areHTCTB [BYX BEAYLLNX PEUTUHIOBbIX areHTCTB

01.04.2019 Euro-Cbonds Corporate EM (BRL) MepecTanu NPoU3BOAUTL PACUET B CBA3U C TEM, YTO
HW oAHa obaurauusa He Nonana B UHAEKCHbIW CMUCOK,
COrNacHo Kputepuam GopmM1MpoBaHua MHAEKCHOTO
CnucKa.

05.07.2019 Euro-Cbonds Corporate Kazakhstan B cBA3M C CyLLECTBEHHBIMM KONEBaHUAMM LieHbl
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6b11a UCK/HOYEHA U3 MHAEKCHOTO CMCKa €
02.06.2019. NHAaekc nepecumTaH ¢ 31.05.2019 no
04.07.2019.

05.07.2019 Euro-Cbonds NIG Corporate CIS B cBA3M C CyLLECTBEHHBIMM KONEbaHUAMM LieHbl

6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6b113a UCK/IOYEHA U3 MHAEKCHOTO CMCcKa €
02.06.2019. NHaekc nepecumTaH ¢ 31.05.2019 no
04.07.2019.
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09.07.2019 Euro-Cbonds NIG Corporate EM B CBA3M C CyLLECTBEHHBIMM KONEBAHUAMM LEeHbI
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6b11a UCKIOYEHA U3 MHAEKCHOTO CucKa ¢
02.06.2019. NHpekc nepecumntaH ¢ 31.05.2019 no
08.07.2019.

01.01.2020 Euro-Cbonds Sovereign EM, Euro-Cbonds IG Sovereign M3 MHAEKCHbIX CMUCKOB UCKAOYEHbI SMUCCUU

EM, Euro-Cbonds NIG Sovereign EM, Euro-Cbonds 3MUTEHTOB CTpaH: CuHranyp, Pecnybaunka Kopes,

Corporate EM, Euro-Cbonds Corporate EM (CNY), Euro- MyapTo-Puko, KaiimaHoBbl ocTpoBa, U3pannb,

Cbonds IG Corporate EM, Euro-Cbonds NIG Corporate bepmyackme ocTpoBa B CBA3U C UCKIOYEHUEM

EM LaHHbIX CTpaH U3 pernoHa Emerging Markets 8 6a3e
paHHbIX Cbonds.

01.01.2020 Euro-Cbonds Sovereign LatAm, Euro-Cbonds I1G M3 MHAEKCHbIX CMUCKOB UCKNKOYEHbI SMUCCUU

Sovereign LatAm, Euro-Cbonds NIG Sovereign LatAm, 3MUTEHTOB CTpaH: MyspTo-PuKo, KaiimaHosbI
Euro-Cbonds Corporate LatAm, Euro-Cbonds I1G ocTpoBa, bepmyackue ocTpoBa B CBA3M C
Corporate LatAm, Euro-Cbonds NIG Corporate LatAm VCKNIOYEHMEM AaHHbIX CTPaH U3 pernoHa Emerging
Markets B 6a3e aaHHbIx Cbonds.
01.01.2020 Euro-Cbonds Sovereign Asia, Euro-Cbonds IG Sovereign M3 MHAEKCHbIX CMIMCKOB UCKOYEHbI SMUCCUK
Asia, Euro-Cbonds NIG Sovereign Asia, Euro-Cbonds 3MUTEHTOB CTpaH: CuHranyp, Pecnybnunka Kopes B
Corporate Asia, Euro-Cbonds |G Corporate Asia, Euro- CBA3M C UCKNIOYEHMEM AAHHbIX CTPAH U3 perMoHa
Cbonds NIG Corporate Asia Emerging Markets B 6a3e gaHHbIx Cbonds.
01.01.2020 Euro-Cbonds Sovereign Eastern Europe, Euro-Cbonds M3 MHAEKCHbIX CMUCKOB MCKNOYEHbI 9MUCCUU
Sovereign Eastern Europe (EUR), Euro-Cbonds IG 3MUTEHTOB CTPaHbl TypLMA B CBA3U C UCKNIOYEHNEM
Sovereign Eastern Europe, Euro-Cbonds IG Sovereign CTpaHbl U3 cybpernoHa BoctouHan EBpona B 6ase
Eastern Europe (EUR), Euro-Cbonds Corporate Eastern paHHbix Cbonds.
Europe, Euro-Cbonds IG Corporate Eastern Europe,
Euro-Cbonds IG Corporate Eastern Europe (EUR), Euro-
Cbonds NIG Corporate Eastern Europe, Euro-Cbonds NIG
Corporate Eastern Europe (EUR)
01.01.2020 Euro-Cbonds Sovereign Middle East, Euro-Cbonds IG M3 MHAEKCHbIX CMUCKOB MCKOYEHbI 3MUCCUU
Sovereign Middle East, Euro-Cbonds NIG Sovereign 3MUTEHTOB CTPaHbl M3pansb B CBA3M C UCKIOYEHNEM
Middle East, Euro-Cbonds Corporate Middle East, Euro- cTpaHbl U3 pernoHa Emerging Markets 8 6a3e gaHHbIX
Cbonds |G Corporate Middle East, Euro-Cbonds NIG Cbonds. B MHAEKCHbBI CMUCOK BKAOYEHbI SMUCCUMN
Corporate Middle East 3MUTEHTOB CTPaHbl TYpLMA B CBA3U C BKIOYEHUEM
CTpaHbl B CybpernoH banxHuii BocTok B 6ase gaHHbIX
Cbonds.
28.08.2020 Euro-Cbonds Corporate Netherlands (EUR), Euro-Cbonds B cBA3M C HEKOPPEKTHLIM PacyeToM NoKasaTens

Corporate Netherlands (EUR) D, Euro-Cbonds Corporate
Netherlands (EUR) PI, Euro-Cbonds Corporate
Netherlands (EUR) T-spread, Euro-Cbonds Corporate
Netherlands (EUR) YTM, Euro-Cbonds Corporate
Netherlands (EUR) YTM eff - 23005

[0XOAHOCTU BBUAY CHUMKEHWA LieHbl 1 6113KOM AaTbl
odepTbl Bymarn Selecta Group, 5.875% 1feb2024,
EUR u Intralot Global Securities, 5.25% 15sep2024,
EUR 6b11M UCK/TtOYEHbI U3 MHAEKCHOTO CNUCKa ¢
28.08.2020. NHaekc nepecumntaHbl ¢ 01.07.2020 no
27.08.2020.
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30.12.2020

Euro-Cbonds NIG Sovereign Eastern Europe, Euro-
Cbonds IG Sovereign Africa

PacueT octaHoB/IEH MO NpuyMHe GopMUPOBaHMA
MyCTOro MHAEKCHOTO CKUCKA NoCAe NPUMEHeHUs
bGUNBTPYIOLLMX KPUTEPUEB.

01.01.2021

CemelictBo nHAekcos Cbonds Country Sovereign

3anycK HOBOW MHEWKM UHAEKCOB.

25.07.2021

CemeitctBo nHaekcos Euro-Cbonds

MpekpalieH Ny6AnYHbIA pacyeT No yKasaHHOMY
cemMeicTBY MHAEKCOB, MHAEKCbl 3aMEHEeHbl HOBbIMU
nuHelrikamn nHaekcos Cbonds Country Corporate,
Cbonds Country Corporate IG, Cbonds Country
Corporate HY, Cbonds Region Sovereign, Cbonds
Region Corporate, Cbonds Region Corporate IG,
Cbonds Region Corporate HY. Ctapble MHAEeKCbI
OCTatoTCA AOCTYMHbI B pamkax ycayru Cbonds
Database.

25.07.2021

CemelictBa nHaekcos Cbonds Country Corporate,
Cbonds Country Corporate IG, Cbonds Country

Corporate HY, Cbonds Region Sovereign, Cbonds Region
Corporate, Cbonds Region Corporate I1G, Cbonds Region

Corporate HY

3anycK HOBOWM INHEWKM UHIEKCOB.
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