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Cbonds

dopmyna pacueta MHAEKCA

Mpeanaraemble kKomnaHmen Cbonds nHaeKcobl ob6anraumnin npeacTasaatoT coboi MHAEKCbI NOHOMN
poxoaHocTu (total return index) n paccuntbiBatoTca No cneaytowein popmyne:

| i=1
t — "t n

Z[Pi,t—l + ACIi,t—l]Ni,t
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roe:
N — KOANYECTBO IMUCCUIN MHAEKCHOTO CNUCKA;

Pi:— ueHa i-01 3MMCCUN B MOMEHT t (‘-IVICTaFI, B AEeHEXHOM Bpra)KEHMM);

ACI ;- HakONNIEHHbIN KYMOHHbIN AOXO0A, NO -0 SMUCCUM B MOMEHT t (B A€Hb BbINAATbl KYMOHA, KOTOPbIN,
COOTBETCTBEHHO, ABNSAETCA M HAa4a/IOM HOBOTO KYNOHHOIO Nepuoaa, 3TOT NOKa3aTe/b PaBeH Hy/0);

Git - KYNOHHbIE BbINAaTbl U/WAW BbINAATbl B pamKax amopTM3aLmn, Nnosydaemble no -0 SMUCCUN B MOMEHT
BpemeHu t (nokasatenb Gj: oTanyeH ot 0 AnLb Ha AaTy BbINAATbl KyNnoHa U/uan amopTU3aLMOHHOro
rorateHus no i-To bymare, Korga oH paBeH KYNoHHOMY NaaTexy u/uav amopTmM3aumMoHHOM BbiniaTte);

Nt - 06beM i-ro BbiNycKa 061uraLmii U3 MHAEKCHOTO CMMCKa (B LUTYKAx) B MOMEHT BPEMEHM t.

daKTUYECKH BblpaXkeHne B yncamntene npeacrasnasaeT coboi Kanutanansauyuio amMuccuin MHAOEKCHOIo CNMUCKa B MOMEHT
t, BblpaxkeHne B 3HameHaTene - Kanutaansauma B MOMEHT t-1.

MHaeKc paccumTbiBaeTcA OAMH pa3 (Ha 3aKprTME) I-(a)i-(p,blﬁ TOpI’OBbIVI AeHb B Ha4vasie cneayroulero AHA.

Kpome 0CHOBHOMO MHAEKCA PacCUMUTLIBAETCA TaKXKe BCMOMOraTe/ibHbli («KOHBIOHKTYPHbINY»), KOTOPbIiA
npeacTasaser coboi «LeHOBON» MHAEKC U paccYMTbiBaeTcA caeayolmm obpasom:

> RN,

IP, =100 IP, =1P_ =
Zpi,t—lNl,t
i=1

0O603HaueHun COOTBETCTBYIOT BBEAEHHbIM paHee.



Cbonds

PacyeTt AononHUTENbHbIX noKasatenewu

Kpome MHAEeKCOoB NoHOW J0XOAHOCTU M LLIEHOBOrO MHAEKCA TaKyKe PacCUUTbIBAOTCA NOKasaTenu,
XapaKTepusytollMe cpeaHeB3BeLlleHHY0 A0X0AHOCTb M Alopaunio MHAEKCHoro noptdens.

PaccunTbiBaeTCA cpesHeB3BELWEeHHas OXOAHOCTb K NOraleHuto (y4nTbiBaeT BHYTPUrog0BoOEe PEMHBECTUPOBAHME
KYMOHOB).

CpeaHeB3BelleHHan gtopauua npeacraBaset cobon ycpeaHEHHYO No nopTdento Aopauunio, B3BelUMBaHNE
OCYLLECTB/IAETCA UCXOAA U3 A0NM KaXKaon bymarn B obueit Kanutaamsaumnun. B cnyyae ecnam no ammccum paccumTaHa
W Atopauma K noraweHuto, u gropauus K odepre, Npu pacyeTe cpefHEB3BELIEHHOM AopaLmn MHAEKCHOTO nopTdens
b6yaeT Ncnosib30BaH NoKasaTenb Atopauum K opepre.

2. Di R, +ACIIN;,

D =
2[R +ACIH N,

|
rae:
D, — plopauma no noptdento;
D;p, — olopaumsa SMUCCUM | B MOMEHT t.
CpeaHeB3BelUeHHan AOXOAHOCTb NPeACcTaBiaeT cOboM B3BELLEHHYIO 4OX0AHOCTb Bymar, BXOAALLNX B
WHAEKCHbIV nopTdenb. B3pelwnBaHMe OCyLWECcTBAAETCS C Y4ETOM 40N Bymarn B KanutTanmnsaumm pbiHKa U Aopaumu.

B cnyyae ecam no aMMccum paccymMTaHa v AOXO4HOCTb K MoraleHuio, U 4OX0AHOCTb K odepTe, Npu pacyeTe
CcpenHeB3BeELLIEHHON [OXOAHOCTU MHAEKCHOTO nopTdensa byaeT NCNOIb30BaH NOKasaTelb 4OXOAHOCTU K odepTe.

ZYi: Di,t[Pi,t + ACIi,t]Ni,t

Yp:

> D, [P, +ACI, IN;,

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 npeacrasnseT cobolt ycpegHeHHbI no noptdento T-spread, B3BeWwMBaHUE
OCYLLECTB/IAETCA MUCXOAA M3 [LONWN KaxKaolM Bymarn B o6Lei KanuTanmsaumm.

> Tspread, [P, + ACI, IN;,
Tspread | =

2[R+ ACIIN;, :

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

MNoapobHasa nHdopmaums o pacyete nokasarenei HK/A, 4oxogHOCTH, AlOpauum 1 cnpeaa npuBeaeHa B
CI'IDaBOl-IHVIKe K KaJ1IbKYJIATOPY.



http://data.cbonds.info/files/cbondscalc/HelpCalculator.pdf
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MeTtoauka popmuposaHUA UHAEKCHOIO CUCKA

Cbonds Country Sovereign

1. [nAa pacyeTa MHAEKCOB PacCMaTPMBAOTCA BCe 0b6anraLmm n eBpoobanraumm rocyaapCcTBEHHOIO CEKTOPa No
CTpaHe, COOTBETCTBYIOLLEN KOHKPETHOMY 3HadeHuto “Country” n3 HasBaHUA MHAEKca. Tun gosra — ctapwmmn
HeobecneyeHHbIN (Tak:Ke NoapasymeBaeTcs, YTo bymara He ABNSETCA CEKbIOPUTUINPOBAHHOMN MU UMOTEYHOW),
CTPYKTYpPa 3MUCCUN — HEKOHBEPTUPYEMbIE €BPO0BAMIaLUN U 0BAMTaLUN.

2. [nAa BKAKOYEHUA B MHAEKCbI pacCMaTpMBatoTcA 6€CKYNoHHbIe/KynoHHble eBpoobanraummn n obanraumm c
OMKCUMPOBAHHOM CTAaBKOWM KYNOHA, MMEIOLLLME KOHEYHbIM CPOK 06 paLLeHus.

3. W3 obuiero MHoOXKecTBa BbiMycKOB, 0b6pasyembix M. 2, UCKAOYAOTCA Bymaru ¢ BaJIlOTOM SMUCCUN, OT/IMYHOM OT
usD.

4. W3 06uLero MHOXeCTBa BbIMyCKOB, 06pasyemblix N. 3, UCKAOYAOTCA Bymaru c OCTaBLLUMMCA CPOKOM A0
noraweHuns meHee 360 gHen. [Ana Gymar c LOCPOYHbIM NOralleHUEM B KaYeCcTBe AaTbl NoraleHus
paccmaTtpuBaeTcs gata odepTsbl.

5. W3 obuiero MHoOXKecCTBa BbiMyCKOB, 0b6pasyembix N. 4, UCKAKOYALOTCA HU3KONUKBUAHbIE Bymaru, onpeaensemble
cneayowmmm KpuTepusmu:
5.1.06bem smmnccumn meHee $500 MAH.
5.2.KonnuecTtBo AHEN, Koraa no AaHHOMY BbiNyCKy eBpoo6inraumii BbICTaBAAIM KOTUPOBKK Ha caiiTe Cbonds,

meHee 16 ToproBbIX AHEN NPOLIOro MecAla.

6. CnuCcKW, NnonyyeHHble ANA KaxKA0ro MHAEKCa B pe3ybTaTe AeNCTBUIM, YKa3aHHbIX B .1 — n.5, Ha3bIBatoTCS
NHAEKCHBIMUM CIUCKaMMU.

7. TepecmoTp CNMCKa B COOTBETCTBMM C AHHON METOAMKOM, A TaKKe BKAOYEHUE HOBbIX SMUCCUIA NPOU3BOAUTCA
Cbonds exkemecayHo.

8. MHAEeKCbl paccymUTbLIBAIOTCA eXXegHEeBHO Ha AaTbl, B KOTOPble 0OHOBAEHbI KOTMPOBKU He MeHee Yem no 50%
6ymar U3 uHAEeKcHoro nopTtdens.
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Cbonds Region Sovereign

1. [nsa pacyeTa MHAEKCOB pacCMaTPMBalOTCA BCe 06anraumm n eBpoobanraumm rocyiapCcTBEHHOro CeKTopa no
PErMOHY, COOTBETCTBYIOLLLEMY KOHKPETHOMY 3Ha4yeHMto “Region” n3 HasBaHWA MHAEKCA. TUn gonra — cTapmi
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTUINUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIE eBPOOBAUTaLMM N obanraumm.

2. [AnA BKAOYEHMA B MHAEKCbI paccMaTpuBatoTCA 6eCcKynoHHble/KynoHHble eBpoobanraumm u obamraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYMoHa, MMetoLLLMEe KOHEYHbIM CPOK 06 paLLeHus.

3. M3 obuiero MHOXKeCTBa BbiMyCcKOB, 0b6pasyemsbix M. 2, UCKAOYatoTca Bymaru ¢ BaatoTon SMUCCUN, OTANYHOM OT
usD.

4. W3 06uLero MHoOXecTBa BbIMyCcKOB, 06pasyemblix N. 3, UCKAOYAOTCA Bymaru c OCTaBLLUMMCA CPOKOM A0
noraweHuns meHee 360 gHen. [lna Gymar c JOCPOYHbIM NOralleHMEM B KaYecTBe AaTbl NoraweHus
paccmaTtpuBaeTcs gata odepTsbl.

5. M3 obuiero MHoOXKecTBa BbiMyCcKoB, 0b6pasyembix N. 4, UCKAHOYALOTCA HU3KONUKBUAHbIE ByMaru, onpeaensemble
cneaylowmMmm KpUtTepusmu:
5.1.06bem smmuccumn meHee $500 MAH.
5.2.KonnuectBo gHewn, Koraa no AaHHOMY BbIMyCKY €Bpoobnraunii BbICTaBaAaAn KOTUPOBKK Ha canTe Cbonds,

meHee 16 ToprosbIx AHEeM NpoLwIoro mecaua.

6. CnuCcKW, nonyyeHHble ANA KaXKA0ro MHAeKca B pesyibTaTte AeNCTBUIM, YKasaHHbIX B N.1 — n.5, Ha3blBaloTCA
NHAEKCHBIMM CUCKaMMU.

7. TepecmoTp CNUCKa B COOTBETCTBMMU C AaHHON METOANKON, a TaKKe BKAOUYEHNE HOBbIX SMUCCUI MPOU3BOANUTCA
Cbonds exxemecayHo.

8. VHAeKcbl paccymTbiBaOTCA eXKeHEBHO Ha AaTbl, B KOTOPble 0OHOB/IEHbI KOTUPOBKU HEe meHee Yem no 50%
bymar 13 uHAeKCcHoro noptdens.
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Cbonds Country Corporate

1. [ns pacyeTa MHAEKCOB PAaCcCMATPUBAOTCA BCE 06MraLnmn 1 eBpoobanraumm KopnopaTMBHOIoO CEKTopa no
CTpaHe, COOTBETCTBYIOLWEN KOHKPETHOMY 3HayeHuto “Country” n3 HasBaHWs MHAEKca. TN gonra — cTapnit
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTUINUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIE eBPOOBAUTaLMM U obanraumm.

2. [AnA BKAOYEHMA B MHAEKCbI paccMaTpuBatoTca 6eCcKynoHHble/KynoHHble eBpoobanraumm u obamraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYMoHa, MMetoLLLMEe KOHEYHbIM CPOK 06 paLLeHus.

3. M3 obuiero MHOXKeCTBa BbINyCcKOB, 0b6pasyemsbix M. 2, UCKAOYatoTca Bymaru ¢ BaatoTon 3IMUCCUN, OTANYHOM OT
usD.

4. W3 06uLero MHOXeCTBa BbIMyCKOB, 06pasyemblix N. 3, UCKAOYAOTCA Bymaru ¢ OCTaBLUMMCA CPOKOM A0
noraweHuns meHee 360 gHen. [lna Gymar c JOCPOYHbIM NOralleHMEM B KaYecTBe AaTbl NoraweHus
paccmaTtpuBaeTcs gata odepTsbl.

5. W3 06uero MHoOKecTBa BbIMyCKOB, 06pasyemblix M. 4, UCKNOYAKOTCA HU3KOIMKBUAHbIE Bymaru, onpeaensaembie
CNeayloWwmMMn KpUTepPUAMM:
5.1.06bem smuccumn meHee $500 MAH.
5.2.KonnyectBo gHewn, Koraa no JaHHOMY BbIMyCKY €Bpoobnraunii BbICTaBaAaAn KOTUPOBKK Ha canTe Cbonds,

meHee 16 ToprosbIx AHEM NpoLwaIoro mecaua.

6. W3 obuiero MHoXKecTBa BbiMycKoB, 0b6pasyembix n. 5, oTOMPaoTCAa IMUCCUM C KPEAUTHBIM PEUTUHIOM HE HUKe
B3/B- no KpaiHei mepe OT ABYX BeAyLNX PENTUHIOBbIX areHTCTB.

7. ChWCKW, NoslydeHHble ANa KaXaoro MHAEKca B pesysibTaTe AeUCTBUI, yKasaHHbIX B N.1 — n.6, HasbiBatoTCA
NHAEKCHBIMM CUCKaMMU.

8. [llepecmoTp crnumcKa B COOTBETCTBUM C AaHHOM METOAMKOM, a TaKKe BK/loYeHMEe HOBbIX IMUCCUI NPOU3BOAMUTCA
Cbonds exxemecavHo.

9. MHAEKCbl PaccymUTbLIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbI KOTUPOBKU HE MeHee Yem no 50%
bymar U3 UHAEKCHOro nopTtdens.
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Cbonds Region Corporate

1. [ns pacyeTa MHAEKCOB PacCMaTPUBAIOTCA BCE 06MraLmnmn 1 eBpoobanraumm KopnopaTMBHOroO CEKTopa no
PErMOHY, COOTBETCTBYIOLLLEMY KOHKPETHOMY 3Ha4yeHMto “Region” n3 HasBaHWA MHAEKCA. TUn gonra — cTapmi
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTUINUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpPa 3MUCCUN — HEKOHBEPTUPYEMbIE EBPOOBAUTaLNM U obanraumm.

2. [AnA BKAOYEHMA B MHAEKCbI paccMaTpuBatoTCA 6eCcKynoHHble/KynoHHble eBpoobanraumm u obamraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYMoHa, MMetoLLLMEe KOHEYHbIM CPOK 06 paLLeHus.

3. U3 obuiero mHoxKecTBa eBpoobanraumii, obpasyembix n. 2, UCKAOYAOTCA Bymaru ¢ BantoTOM SMUCCUM, OTIMYHOM
ot USD.

4. W3 obuiero mHoxectsa eBpoobanraumin, obpasyemsix n. 3, UCKAKOYaOTCA Bymaru ¢ 0CTaBLIMMCA CPOKOM A0
noraweHuns meHee 360 gHen. [lna Gymar c JOCPOYHbIM NOralleHMEM B KaYecTBe AaTbl NoraweHus
paccmaTtpuBaeTcs gata odepTsbl.

5. U3 obuiero mHoxKecTBa eBpoobanraumii, obpasyembix n. 4, UCKNOYAOTCA HU3KO/IMKBUOHbIE Bymaru,
onpeaensemble CneayloWwuMmn KpUTepUAMM:
5.1.06bem smmuccumn meHee $500 MAH.
5.2.KonnyectBo gHen, Koraa no AaHHOMY BbIMyCKY €Bpoobnraumnii BbICTaBaAaAN KOTUPOBKK Ha cante Cbonds,

meHee 16 ToprosbIx AHEeM NpoLwIoro mecaua.

6. W3 obuiero mHoXKecTBa BbiNyckoB, 0bpasyembix n. 5, 0TOMPaOTCA IMUCCUM C KPEAUTHBIM PEUTUHIOM HE HUKe
B3/B- no KpaiHeit mepe OT ABYX BeAyLNX PENTUHIOBbIX areHTCTB.

7. ChWCKW, NolyYeHHbIe ANa KaXaoro MHAEKCca B pesysibTaTe AeNCTBMIA, yKa3aHHbIX B N.1 — n.6, HasbiBatoTcA
NHAEKCHBIMKM CUCKaMU.

8. TllepecmoTp crnumcKa B COOTBETCTBUM C AAaHHOM METOAMKOW, a TaK¥Ke BKAKYEHNE HOBbIX SMUCCUIA NPON3BOAUTCA
Cbonds exxemecayHo.

9. MHAEKCbl paccymUTbLIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbl KOTUPOBKM He MmeHee Yem no 50%
bymar U3 UHAEKCHOro nopTtdens.
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Cbonds Country Corporate IG

1. [nsa pacyeTa MHAEKCOB pacCMaTPMUBaOTCA BCe 06AnraLmmn n eBpoobanraLmm KopnopaTMBHOro CeKTopa no
CTpaHe, COOTBETCTBYIOLLEN KOHKPETHOMY 3HadeHuto “Country” n3 HasBaHUA MHAEKca. Tun goara — cTapwmmn
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTUINUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIE EBPOOBAUTaLMM U obanraumm.

2. [AnA BKAOYEHMA B MHAEKCbI paccMaTpuBatoTcA 6eCcKynoHHble/KynoHHble eBpoobanraumm u obavraumnm ¢
OUKCUMPOBAHHOM CTAaBKOWM KYMoHa, MMetoLLLMEe KOHEYHbIM CPOK 06 paLLeHus.

3. M3 obuiero MHOXeCTBa BbIMyCcKOB, 0b6pasyemsbix M. 2, UCKAOYatoTca Bymaru ¢ BantoTon SMUCCUN, OTANYHOM OT
usD.

4. W3 06uLero MHoOXecTBa BbiMyCcKOB, 06pasyemblix N. 3, UCKAOYAOTCA Bymarm c OCTaBLUMMCA CPOKOM A0
noraweHuns meHee 360 gHen. [lna Gymar c JOCPOYHbIM NOralleHMEM B KaYecTBe AaTbl NoraweHus
paccmaTtpuBaeTcs gata odepTsbl.

5. W3 obuiero MHoOXKecCTBa BbIMyCcKOB, 0b6pasyembix N. 4, UCKAKOYALOTCA HU3KONUKBUAHbIE Bymaru, onpeaensemble
cneaylowmMmm KpUtTepusmu:
5.1.06bem amuccnn meHee $S500 MAH.
5.2.KonnuectBo gHewn, Koraa no AaHHOMY BbIMyCKY €Bpoobnraunii BbICTaBaAaAn KOTUPOBKK Ha canTe Cbonds,

meHee 16 ToprosbIx AHEeM NpoLwIoro mecaua.

6. W3 obuiero mHoXKecTBa BbiNyckoB, 0bpasyembix n. 5, 0TOMPaOTCA IMUCCUM C KPEAUTHBIM PEUTUHIOM HE HUKe
Baa3/BBB- no KpaiHeit mepe OT ABYX BeAyLINX PENTUHTOBbIX areHTCTB.

7. CnucKW, nonyvyeHHble ANA KaXKA0ro MHAEKca B pe3ynbTaTe AeNCTBUIM, YKasaHHbIX B N.1 — n.6, Ha3bIBaOTCA
NHAEKCHBIMM CUCKaMMU.

8. TepecmoTp Cn1cKa B COOTBETCTBMU C AaHHON METOANKON, a TaKXKe BKAOUYEHNE HOBbIX SMUCCUIT NPOU3BOAUTCA
Cbonds exxemecsuHo.

9. MHAEKCbl PaccymUTbLIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbl KOTUPOBKU HE MeHee Yem no 50%
bymar U3 UHAEKCHOro nopTtdens.
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Cbonds

Cbonds Region Corporate IG

1. [ns pacyeTa MHAEKCOB PacCMaTPUBAIOTCA BCE 06MraLmnmn 1 eBpoobanraumm KopnopaTMBHOroO CEKTopa no
PErMOHY, COOTBETCTBYIOLLLEMY KOHKPETHOMY 3Ha4yeHMto “Region” n3 HasBaHWA MHAEKCA. TUn gonra — cTapmi
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTUINUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIE eBPOOBAUTaLMM U obanraumm.

2. [AnA BKAOYEHMA B MHAEKCbI paccMaTpuBatoTCA 6eCcKynoHHble/KynoHHble eBpoobanraumm u obamraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYMoHa, MMetoLLLMEe KOHEYHbIM CPOK 06 paLLeHus.

3. M3 obuiero mHoxKecTBa eBpoobsnraumii, obpasyembix M. 2, UCKAOYAOTCA Bymaru ¢ BastoTOM 3MMUCCUM, OTIMYHOM
ot USD.

4. W3 obuiero mHoxectsa eBpoobanraumin, obpasyemsix n. 3, UCKAKOYaOTCA Bymaru ¢ 0CTaBLIMMCA CPOKOM A0
noraweHuns meHee 360 gHen. [lna Gymar c JOCPOYHbIM NOralleHMEM B KaYecTBe AaTbl NoraweHus
paccmaTtpuBaeTcs gata odepTsbl.

5. U3 obuiero mHoxKecTBa eBpoobanraumin, obpasyembix M. 4, UCKNOYAIOTCA HU3KOIMKBUAHbIE Bymaru,
onpeaensemble CneayloWwuMmn KpUTepUAMM:
5.1.06bem smmuccumn meHee $500 MAH.
5.2.KonnuectBo gHewn, Koraa no AaHHOMY BbIMyCKY €Bpoobnraunii BbICTaBaAaAn KOTUPOBKK Ha canTe Cbonds,

meHee 16 ToprosbIx AHEM NpPoLwIoro mecaua.

6. W3 obuiero mHoXKecTBa BbiNyckoB, 0bpasyembix n. 5, 0TOMPaOTCA IMUCCUM C KPEAUTHBIM PEUTUHIOM HE HUKe
Baa3/BBB- no KpaliHelt mepe OT ABYX BeAYLIUX PENTUHIOBbIX areHTCTs.

7. ChWCKW, NoslydeHHble ANa KaXkaoro MHAEKca B pesysibTaTe AeUCTBUI, yKa3aHHbIX B N.1 — n.6, HasbiBatoTCA
NHAEKCHBIMKM CUCKaMU.

8. TllepecmoTp crnumcKa B COOTBETCTBUM C AAaHHOM METOAMKOW, a TaK¥Ke BKAKYEHNE HOBbIX SMUCCUIA NPON3BOAUTCA
Cbonds exxemecayHo.

9. WHAEKChl paccunTbIBAOTCA €XXeAHEBHO HA AaTbl, B KOTOPble 0OHOB/IEHbI KOTUPOBKKU He MeHee Yem no 50%
bymar U3 UHAEKCHOro noptdens.
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Cbonds

Cbonds Country Corporate HY

1. [nsa pacyeTa MHAEKCOB pacCMaTPMUBaOTCA BCe 06AnraLmmn n eBpoobanraLmm KopnopaTMBHOro CeKTopa no
CTpaHe, COOTBETCTBYIOLLEN KOHKPETHOMY 3HadeHuto “Country” n3 HasBaHUA MHAEKca. Tun gosra — cTapwmmn
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, YTo bymara He ABNSETCA CEKbIOPUTUINPOBAHHOM UM MNOTEYHOWN),
CTPYKTYpa SMUCCUUN — HEKOHBEPTUPYEMbIEe eBpoobauraumm n obamraumnu.

2. [AnA BKAOYEHMA B MHAEKCbI paccMaTpuBatoTCA 6eCcKynoHHble/KynoHHble eBpoobanraumm u obamraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYMoHa, MMetoLLLMe KOHEYHbIM CPOK 06 paLLeHus.

3. W3 06Lero MHoecTBa BbINyCKOB, 06pasyemblix M. 2, UCKAtOYaloTCA Bymaru ¢ BantoTol SMUCCUU, OTANYHOMN OT
usD.

4. W3 06uiero MHOXeCTBa BbIMYCKOB, 06pa3yemblix N. 3, UCKAOYAOTCA Bymarn ¢ oCTaBLUMMCA CPOKOM A0
norawieHnsa meHee 360 aHelt. [lna bymar c 4OCPOYHbIM NOralieHMeM B KayecTse AaThl NoralleHus
paccmaTtpuBaeTca Aata obepTbl.

5. W3 06L1iero MHoKecTBa BbINyCKOB, 06pasyemblix M. 4, UCKNHOYAIOTCA HU3KOIMKBUAHbIE Bymarun, onpeaensemble
cneaylowmMmm KpUtTepusmu:
5.1.06bem amumccnn meHee $S500 MAH.
5.2.KonnyectBo gHemn, Koraa no AaHHOMY BbINyCKy eBpoobnrauunii BbICTaBiAaAN KOTUPOBKK Ha canTe Cbonds,

meHee 16 ToprosbIx AHEeM NpoLwIoro mecaua.

6. W3 obuiero mHoXKecTBa BbiNyckoB, 0bpasyembix n. 5, 0TOMPaOTCA IMUCCUM C KPEAUTHBIM PEUTUHIOM HE HUKe
B3/B- 1 He Bbiwe Bal/BB+ no KpaiHeln mepe oT ABYX BeAYyLINX PENTUHTOBbIX areHTCTB.

7. CnucKW, nonyvyeHHble ANA KaXKA0ro MHAEKca B pe3ynbTaTe AeNCTBUIM, YKasaHHbIX B N.1 — n.6, Ha3bIBaOTCA
NHAEKCHBIMM CUCKaMMU.

8. TepecmoTp CN1cKa B COOTBETCTBMM C AaHHON METOANKON, a TaKKe BKAOUYEHNE HOBbIX SMUCCUI MPOU3BOANTCA
Cbonds exkemecsuHo.

9. WHAEKChl paccunTbIBAOTCA €XKeHEBHO Ha AaTbl, B KOTOPble 0B6HOB/IEHbI KOTUPOBKU He MeHee Yyem no 50%
6ymar n3 MHAEKCHOro noptoens.
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Cbonds

Cbonds Region Corporate HY

1. [na pacyeTa MHAEKCOB PaCcCMaATPUBAOTCA BCE 06MraLmnmn 1 eBpoobanraummn rocyapCTBEHHOIO CEKTOPA Mo
PErMOHY, COOTBETCTBYIOLLEMY KOHKPETHOMY 3Ha4yeHMto “Region” n3 HasBaHWA UHAEKCcA. TUn gonra — cTapwmi
HeobecneyeHHbI (TaK:Ke nogpasymeBaeTcs, YTo Bymara He ABNSETCA CEKbIOPUTUINUPOBAHHOM UAU UNOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIE eBPOOBAUTaLMM U obanraumm.

2. [AnA BKAOYEHMA B MHAEKCbI paccMaTpuBatoTCA 6eCcKynoHHble/KynoHHble eBpoobanraumm u obamraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYMoHa, MMetoLLLMEe KOHEYHbIM CPOK 06 paLLeHus.

3. U3 obuiero mHoxKecTBa eBpoobsnraumii, obpasyembix n. 2, UCKAOYAOTCA Bymaru ¢ BaatoTOM SMUCCUM, OTIMYHOM
ot USD.

4. W3 obuiero mHoxectsa eBpoobanraumin, obpasyemsix n. 3, UCKAKOYaOTCA Bymaru ¢ 0CTaBLIMMCA CPOKOM A0
noraweHuns meHee 360 gHen. [lna Gymar c JOCPOYHbIM NOralleHMEM B KaYecTBe AaTbl NoraweHus
paccmaTtpuBaeTcs gata odepTsbl.

5. U3 obuiero mHoxKecTBa eBpoobanraumii, obpasyembix M. 4, UCKNOYAIOTCA HU3KOIMKBUAHbIE Bymarn,
onpeaensemble CneayloWwuMmn KpUTepUAMM:
5.1.06bem smmuccumn meHee $500 MAH.
5.2.KonnuectBo gHewn, Koraa no AaHHOMY BbIMyCKY €Bpoobnraunii BbICTaBaAaAn KOTUPOBKK Ha canTe Cbonds,

meHee 16 ToprosbIx AHEeM NpoLwIoro mecaua.

6. W3 obuiero MmHoXKecTBa BbiNyckoB, 0bpasyembix M. 5, 0TOMPaoTCA IMUCCUM C KPEAUTHbIM PEMTUHIOM He HUKe
B3/B- 1 He Bbiwe Bal/BB+ no KpaiiHel mepe oT ABYX BeAYLINX PEUTUHTOBbIX areHTCTB.

7. ChWCKW, NoslyYeHHble ANa KaXaoro MHAEKCca B pesysibTaTe AeUCTBUIM, YKa3aHHbIX B N.1 — n.6, HasbiBatoTCA
NHAEKCHBIMKM CUCKaMU.

8. TllepecmoTp crnumcKa B COOTBETCTBUM C AAaHHOM METOAMKOW, a TaK¥Ke BKAKYEHNE HOBbIX SMUCCUIA NPON3BOAUTCA
Cbonds exxemecayHo.

9. MHAEKCbl PaccymUTbLIBAKOTCA eXXeAHEeBHO Ha AaTbl, B KOTOpPble 06HOBNEHbl KOTUPOBKU HE MeHee Yem no 50%
bymar U3 UHAEKCHOro nopTtdens.

Cbonds Green Bonds

JInHeMKa MHAEKCOB COCTOUT M3 NoArpynn MHAEKCOB:

Cbonds World Sovereign Green
Cbonds World Corporate Green
Cbonds World Corporate IG Green
Cbonds World Corporate HY Green

PwnNPE

Kputepmnn dopmmnpoBaHma MHAEKCHOTO CNUCKA NOBTOPAIOT KPUTEPUMN COOTBETCTBYHOLLMX MHAEKCOB C O4HUM NULLb
[0NONHUTENIbHBIM YCI0BMEM — 0B6IMTraLMKN MMELDT KnaccudumKaumio — Green Bonds.
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[IpuioxxeHue 1: cBoagHAsA Ta6/IML A KPUTEPUEB NHAEKCHBIX CIIMCKOB

Kputepwmit
MwuH. Makc. NUKBUAHOC
Aarta
CpokK cpok Mepuoaunu- TU: MUH.
Bupg Cerme " Havana MuH. 06bem
WHpekc Cy6pervoH CrpaHa KynoH Baniota obpa- O6pa- PeATUHr HOCTb KON-BO
6ymar HT pacueta " amuccum
WeHuA | LWeHua nepecmotpa TOpr. AHel
MHAEeKca
(aHK) (AHM) B Npowiom
nepuoae
Cbonds Country Sovereign
i A3na (nckn.
Cbonds Indonesia ( Wnaowesws | BPOCOMraum | roc. UsD 360 . . exemecauHo | 01.01.2016 16 500 000 000
Sovereign USD Index AANoHMIo) n obauraumm
Cbonds Malaysia
. Asna (nckn. . eBpooBAMraLmum
Sovereign USD Index Manansusa dukc. roc. usb 360 - - e)Kemeca4Ho 01.01.2019 16 500 000 000
AnoHwuio) 1 obauraumm
Cbonds Pakistan Asns (Mckn ,
Sovereign USD Index ‘ MakucTaH €BpocOMTaUIMA e roc. usD 360 - - exemecauHo | 01.01.2019 16 500 000 000
AnoHwuio) 1 obnauraumm
Cbonds Philippines
. Asna (nekn. eBpooBAMraLmum
Sovereign USD Index duannnuHebl duKc. roc. usb 360 - - eXKemecAa4HO 01.01.2016 16 500 000 000
AANoHMI0) n obauraumm
Cbonds Sri Lanka Asus (nckn 6
Sovereign USD Index ' Wpn-Nanka | SBPOOOMIALMA | o roc. USsD 360 ; ; eemecauHo | 01.01.2016 16 500 000 000
AnoHuto) 1 obnuraumm
Cbonds Ghana Sovereign 6
USD Index Adpuka lawa €BPOCOANTALIMA e roc. usD 360 - - ewemecauHo | 01.01.2016 16 500 000 000
1 obnauraumm
Cbonds Egypt Sovereign 6
USD Index Adpuka Eruner €spooodanTam |-y e roc. usD 360 - - ewemecauHo | 01.01.2019 16 500 000 000
n obauraumm
Cbonds Cote d’Ivoire 6
Sovereign USD Index Abpua Kot a'Meyap | SBPOODMTALMML e roc. UsD 360 - - eemecauHo | 01.01.2019 16 500 000 000
1 obnuraumm
Cbonds Nigeria Sovereign 6
USD Index Adpuka Hurepusa €Bpoob/MraLm duKc. roc. usD 360 - - exxemecAvyHo 01.01.2019 16 500 000 000
1 obauraumm
Cbonds South Africa 6
Sovereign USD Index Adpuka IOAP eBpOg aMraun ke, roc. usD 360 - - eskemecsuno | 01.01.2016 16 500 000 000
1 obauraumm
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Cbonds Bahrain Sovereign

BAnKHUIA
USD Index BaxpeiH espoobaurauam |, roc. Usb 360 exemecauHo | 01.01.2016 16 500 000 000
BocTok 1 obauraumm
Cbonds Jordan Sovereign "
USD Index Vopganwa | SBPOOOMraLMM | L roc. usD 360 ewemecauHo | 01.01.2019 16 500 000 000
BocTok 1 obauraumm
Cbonds Qatar Sovereign o 6
USD Index Katap espoobmraLm - e, roc. UsD 360 eemecuHo | 01.01.2016 16 500 000 000
BocTok 1 obauraumm
Cbonds Lebanon S 6
Sovereign USD Index NnBaH espoobmraum -, e, roc. Usb 360 exemecauHo | 01.01.2016 16 500 000 000
BocTok 1 obauraumm
Cbonds Oman Sovereign " 6
USD Index OmaH espoobmraum - e, roc. UsD 360 exemecauHo | 01.01.2019 16 500 000 000
BocTok 1 obauraumm
Cbonds Saudi Arabia T Cayaosckan 6
Sovereign USD Index €BPOcOANTAUIMA e roc. usD 360 ewemecauro | 01.01.2019 16 500 000 000
BocTok Apasua 1 obanraumm
Cbonds Turkey Sovereign .
BavkHni eBpoobavraumm
USD Index Typumsa duKc. roc. usbD 360 exxemecayHo 01.01.2016 16 500 000 000
BocTtok 1 obnuraumm
Cbonds Hungary
. BoctouHan eBpoobanraumm
Sovereign USD Index BeHrpua dukc. roc. usb 360 exxemecayHo 01.01.2016 16 500 000 000
Espona 1 obaurauum
Cbonds Poland Sovereign Bocrounas 6
USD Index Monblwa €BpOocOANTALIMA e roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
Espona 1 obavraumm
Cbonds Romania Bocrounas 6
Sovereign USD Index Pympiuma | SBPOCOMIALAM |y e 1 roc, UsD 360 exemecauHo | 01.01.2016 16 500 000 000
Espona 1 obauraumm
Chonds Argentina
. NatuHckan espoobanraumm
Sovereign USD Index ApreHTuHa dukc. roc. usb 360 exxeMecayHo 01.01.2019 16 500 000 000
Amepuka 1 obaurauum
Cbonds Brazil Sovereign
NlaTnHcKan eBpoobanraumm
USD Index Bpasnana duKc. roc. usD 360 eXKemecAa4Ho 01.01.2016 16 500 000 000
Amepuka 1 obanraumm
Cbonds Guatemala JlaTHHCKaR 6
Sovereign USD Index Meatemana | copoooamraum . o roc. Usb 360 ewemecauHo | 01.01.2019 16 500 000 000
Amepuka 1 obanraumm
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Cbonds Dominican

LJOMWHMKaHC
i i JlaTuHcKan
Republic Sovereign USD Kan espoobmmraumm | Lo UsD 360 exemecauHo | 01.01.2016 16 500 000 000
Index Amepuka 1 obavraumm
Pecny6avka
Cbonds Colombia
NaTnHckan
Sovereign USD Index Konymbus | S8POOBmMraumm |- roc. USsD 360 eemecauno | 01.01.2016 16 500 000 000
AmepuKa 1 obauraumm
Cbonds Costa Rica
JlaTuHCcKan
Sovereign USD Index Kocra-Puka | SBPOCBMIMAaLMM | roc. usD 360 ewemecauro | 01.01.2019 16 500 000 000
AmepuKa 1 obauraumm
Cbonds Mexico Sovereign
€ NatuHckan eBpoob6AUraLmum
USD Index Mekcuka duKc. roc. usb 360 eXKemeca4Ho 01.01.2016 16 500 000 000
Amepuka n obauraumm
Cbonds Panama Sovereign
€ NatuHckan eBpoobavraumm
USD Index MNaHama duKc. roc. usb 360 exxemecA4Ho 01.01.2016 16 500 000 000
Amepuka 1 obnauraumm
Cbonds Paraguay
JlaTuHcKan
Sovereign USD Index Maparsay | €8POOOMMraumm | o roc. usD 360 exxemecsuno | 01.01.2019 16 500 000 000
Amepuka 1 obnauraumm
Cbonds Peru Sovereign
JlaTuHcKan
USD Index Nepy espoobauraumm |, roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
Amepuka n obauraumm
Cbonds El Salvador
JlaTuHCcKan
Sovereign USD Index Canbsagop | €BPOCOMTALMM | W | o UsD 360 exemecauo | 01.01.2019 16 500 000 000
Amepuka 1 obaurauum
Cbonds Uruguay
JlaTuHcKan
Sovereign USD Index Ypyreait espoobmmraumm | roc. usD 360 eskemecsuno | 01.01.2016 16 500 000 000
Amepuka 1 obaurauum
Cbonds Chile Sovereign
JNlaTuHcKan
USD Index Yunn espoobauraumm |, roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
Amepuka n obauraumm
Cbonds Jamaica Sovereign
€ NlaTnHckan o espoobaunraumm
USD Index Amaiika duKc. roc. usb 360 exxemecAavyHo 01.01.2019 16 500 000 000
Amepuka 1 obaurauum
Cbonds Israel Sovereign Pa3sutble
USD Index PLIHKM (MCKA. WUapannb ei”ggf::'ara:;'” duke. roc. UsD 360 ewemecauHo | 01.01.2016 16 500 000 000
Espony) 4
Cbonds Republic of Korea PassuTble
. Pecnyb6avka | espoo6auraumm
Sovereign USD Index PbIHKK (UCKA. duKc. roc. usD 360 exemecayHo 01.01.2019 16 500 000 000
Kopes n obavraumm

Espony)
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Cbonds Kazakhstan

Sovereign USD Index CHr Kasaxcran | €BPOOOMraumn | roc. Usb 360 - ewemecauHo | 01.01.2016 16 500 000 000
n obnvraumm
Cbonds Russia Sovereign
USD Index CHr Poccun espoobmmraum |, roc. usD 360 - ewemecauHo | 01.01.2016 16 500 000 000
1 obauraumm
Cbonds Ukraine Sovereign 6
USD Index CHP YkpauHa espoobmraLm - e, roc. UsD 360 - eemecauHo | 01.01.2016 16 500 000 000
n obavraumm
Cbonds Region Sovereign
Cbonds Asia Sovereign eBpoobaunraumuu
Asna BCe $ukc. roc. usbD 360 - exxemecA4HOo 01.01.2011 16 500 000 000
USD Index n obauraymm
Cbonds Africa S i 6
rica Sovereign Adpuika Bce espoobaMraum | e roc. usD 360 . ewemecauno | 01.01.2011 16 500 000 000
USD Index n obaurauum
Cbonds Middle East b 7
; VAN Bce espooburaumn | oo o UsD 360 - exemecauro | 01.01.2011 16 500 000 000
Sovereign USD Index BocTok n obnuraunm
Cbonds Eastern E B 6
> mastern turope OcTOuHaA Bce €BPOOHMMIALMM |y e | roc. UsD 360 - exemecauHo | 01.01.2011 16 500 000 000
Sovereign USD Index EBpona n obauraumm
Cbonds Latin America JlaTUHCKas eBpoobaunraumuu
s . BCe $ukc. roc. usbD 360 - exxemecA4yHo 01.01.2011 16 500 000 000
overeign USD Index Amepuka n obnuraunm
Cbonds CIS Sovereign USD eBpoobaura
g CHF Bce poobmralmmM e, roc. USD 360 ; ewemecauHo | 01.01.2011 16 500 000 000

Index

n obauraumm
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Cbonds Country Corporate

He HuKe B3/B- no KpaitHeit mepe

Cbonds Hong Kong A3ua (Uckn. eBpoobauraumnm N
Corporate USD Index AnoHuio) [TOHKOHT W 0BAvraLM dukc. Kopn. usb 360 OT ABYX BeAyLUMX PENTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTs
Cbonds India Corporate A3ua (Mckn eBpoobaurauum He Hipke B3/B- no kpaieil mepe
USD Index AnoHuio) WUHana W 0BAvraLm dukc. Kopn. usb 360 OT ABYX BeAyLLMX PENTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Indonesia A3ua (Mckn eBpoobaurauum He Hipke B3/B- no kpaineid mepe
Corporate USD Index AnoHuio) UHpoHe3na W oBANraLMN dukc. Kopn. usD 360 OT ABYX BeAyLUX PENTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds China A3ua (Mckn eBpoobaurauum He Hipke B3/B- no kpaineil mepe
Corporate USD Index Anokmio) ’ Kutai Mpoﬁnmrau:m dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Malaysia A3us (Mckn eBpoobaurauum He Hiwke B3/B- no kpaiiHelt mepe
Corporate USD Index Anokio) Manansna W 0BAvraLM dukc. Kopn. uUsD 360 OT ABYX BeAyLMX PENTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds South Africa eBpoobaunraumu He Hunke B3/B- no kpaieil mepe
Corporate USD Index Adpuka IOAP W 0BAvraLM dukc. Kopn. uUsD 360 OT ABYX BeAyLMX PENTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Qatar eBpoobaunraumu He Hinke B3/B- no kpaiieil mepe
Corporate USD Index BankHuii Boctok KaTap W 0BAvraLM dukc. Kopn. usbD 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds United Arab 80006 ML He HuKe B3/B- no KpaltHeit mepe
Emirates Corporate BavxkHWIA BocTok OA3 p 5 dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
n obaurauum
USD Index areHTCcTs
. . He HuKe B3/B- no KpaltHeit mepe
Cbonds Saudi Arabia BAvKHMIA BocTok Cayposckan espoobauraymu duKc. Kopn. usbD 360 OT ABYX BeAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate USD Index Apasua n obaurauum
areHTCcTB
Cbonds Turke eBpoobaurauum He Huke B3/B- no kpaiineil mepe
Corporate US; Index BankHuiA BocTok Typumsa Mpo6nmra|.|,:m dukc. Kopn. uUsD 360 OT ABYX BeAyLLMX PENTUHIOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Austria eBpoobauraumnm He Hiwke B3/B- no kpaiiHelt mepe
Corporate USD Index 3anagHas Espona ABcTpuA W 0BAvraLM dukc. Kopn. uUsD 360 OT ABYX BeAyLLUX PENTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTcTs
Cbonds United BenvkoGouta | eBpoOBAMraLmN He HuKe B3/B- no KkpaitHeit mepe
Kingdom Corporate 3anagHan Espona P p 5 dukc. Kopn. usD 360 OT ABYX BeAyLUUX PEATUHTOBbIX eXXemeCcAYHO 01.01.2016 16 500 000 000
HUA n obauraymm
USD Index areHTCcTs
Cbonds Germany eBpoobaurauum He Hupke B3/B- no kpaineil mepe
Corporate USD Index 3anagHas Espona lFepmaHus W 0BAvraLm duKc. Kopn. usD 360 OT ABYX BeAyLUUX PENTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCcTs
Cbonds Denmark espoobavraumm He Hike B3/B- no kpaiineil mepe
3anagHas Espona JIETTZE] P 5 duKc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000

Corporate USD Index

n obauraymm

aAreHTCcTB

18




Cbonds Spain

eBpoobaurauum

He HuKe B3/B- no KpaitHeit mepe

Corporate USD Index 3anapHas Espona McnaHua W 0BANraLMN dukc. Kopn. uUsD 360 OT ABYX BeAyLUX PENTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Italy Corporate espoobauraumm He Hike B3/B- no kpaitHeit mepe
USD Index 3anagHan Espona Ntanua W 0BAVraLM duke. Kopn. usD 360 OT ABYX BeAyLIUX PEUTUHIOBbIX eXXemecavHo 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Netherlands eBpoOBANTaLMM He HUXe B3/B- no KpaitHeit mepe
Corporate USD Index 3anaaHan Espona Hupepnangpl 1 06 AMraLm duke. Kopn. usD 360 OT ABYX BeAyLUNX PENTUHTOBbIX exxemMecayHo 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Norway eBpooBAMraLM He HUXe B3/B- no KpaitHeit mepe
Corporate USD Index 3anagHana Espona Hopserusa W 0BAvraLM dukc. Kopn. usD 360 OT ABYX BeAyLLMUX PENTUHIOBbIX exemecavyHo 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Finland eBpooBAMraLm He Huke B3/B- no kpaiiHeit mepe
Corporate USD Index 3anaaHan Espona duHaAHANA W 0BAvraLM dukc. Kopn. usb 360 OT [BYX BeAyLINX PENTUHTOBbIX eXeMecaYHo 01.01.2016 16 500 000 000
areHTCcT8
Cbonds France eBpoOBAMraLLUM He Huxe B3/B- no KpaiiHeii mepe
Corporate USD Index 3anaaHan Espona PpaHuma 1 0BAMraLIN dukc. Kopn. usb 360 OT [BYX BeAyLINX PENTUHTOBbIX eXeMecaYHo 01.01.2016 16 500 000 000
areHTCcT8
Cbonds Switzerland e8p006AnraLMm He Huxe B3/B- no KpaiiHeii mepe
Corporate USD Index 3anaaHan Espona LiBeituapua 1 0B AMraLIN duke. Kopn. usb 360 OT [BYX BeAyLINX PENTUHTOBbIX eXeMecaYHo 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Sweden eBPOOBANFALAN He Huxe B3/B- no KpaiiHeii mepe
Corporate USD Index 3anagHan Espona Lseumns Mp06nmra|_|,:m dukc. Kopn. usD 360 OT ABYX BEAYLUUX PEUTUHTOBBIX eXeMeCcAYHO 01.01.2016 16 500 000 000
areHTCcTB
Cbonds Brazil NaTWHCKaA eBpoOBANTaLM He HUXKe B3/B- no KpaitHeit mepe
B : - D Z 1.01.201 1
Corporate USD Index Ameputa pasunaua W oBANraLMN dukc Kopn us 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemeca4yHo 01.01.2016 6 500 000 000
areHTCcTB
Cbonds Colombia NaTuHcKan eBpooBAMraLMM He Huke B3/B- no kpaiiHeit mepe
K : - D Z 1.01.201 1
Corporate USD Index Ameputka onymbusa W oBANraLMN dukc Kopn us 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemeca4yHo 01.01.2016 6 500 000 000
areHTCcT8
Cbonds Mexico NlaTWHCKan eBpooBAMraLM He HuKe B3/B- no KkpaitHeit mepe
Corporate USD Index AmepuKa Mekcuka W 0BAvraLM duKc. Kopn. usbD 360 OT ABYX BeAyLUMX PENTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCcT8
Cbonds Peru Corporate NaTuHckan eBpoobAnraLmMm He Hinke B3/B- no kpaiieit mepe
USD Index AmepHKa Nepy 1 06AMraLIN dukc. Kopn. usb 360 OT ABYX BeAyLINX PENTUHTOBbIX exeMecayHo 01.01.2016 16 500 000 000
areHTcT8
Cbonds Chile Corporate NaTuHckas eBpoobanraumm He Huxe B3/B- no kpaitHeit mepe
P Yunm P u dukc. Kopn. usbD 360 OT ABYX BeAYLLMUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
USD Index AmepuKa n obnuraumnm
areHTCcTB
Cbonds Australia Pa3BuTble PbIHKM eBpoobanraumm He Hwxe B3/B- no kpaitHeit mepe
P AscTpanua P u duKc. Kopn. uUsD 360 OT [IBYX BeAyLLMX PEUTUHIOBbIX eXxxemecsyHo 01.01.2016 16 500 000 000
Corporate USD Index (vuckn. Espony) n obanraumm
areHTCcTB
Cbonds Israel Pa3BuTble PbIHKM eBpoobanraumm He Hwxe B3/B- no kpaitHeit mepe
P U3paunnb P u duKc. Kopn. uUsD 360 OT [IBYX BeAyLLMX PENTUHIOBbIX eXxemecsayHo 01.01.2016 16 500 000 000

Corporate USD Index

(vuckn. Espony)

n obauraymm

aAreHTCTB
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He HuKe B3/B- no KpaitHeit mepe

Cbonds Canada PassuTbIe pblHKku KaHapa espoobauraumu dukc. Kopn. uUsD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate USD Index (vckn. EBpony) n obnuraumm
areHTCTB
Cbhonds Republic of PASBUTLIE DbIHKA PecnvBmKa eBDOOBAUrALAN He Huke B3/B- no KpaitHeit mepe
Korea Corporate USD P v P 4 dukc. Kopn. usD 360 OT ABYX BEAYLUNX PEUTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
(1ckn. EBpony) Kopes n obauraumm
Index areHTCTB
Cbonds Singapore PasBuTble pbIHKK eBpoobauraumu He Hwke B3/B- no kpaiinei mepe
Eap P CuHranyp P 4 duKc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate USD Index (vckn. EBpony) n obauraumm
areHTCcTs
Cbonds Japan PasBuTble pbIHKK eBpoobauraumu He Hwke B3/B- no kpaiieil mepe
P P AnoHuA P u dukc. Kopn. usD 360 OT ABYX BEAYLLUX PEUTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
Corporate USD Index (vckn. EBpony) n obauraumm
areHTCcTs
Cbonds Kazakhstan eBpoobanraumnm He Hiwke B3/B- no kpaiiHelt mepe
Corporate USD Index CHI KasaxcraH W 0BAvraLM dukc. Kopn. usbD 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Russia eBpoobanraLmm He Hike B3/B- no kpaineil mepe
Corporate USD Index CHI Poccua Mp06nmra|_|,:m dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds USA Corporate PasBuTble pbIHKK eBpoobauraumu He Hwke B3/B- 1o kpaineii mepe
P P CLWA P 4 dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecayHo 01.01.2016 16 2 000 000 000
USD Index (vckn. Espony) n obaurauum
areHTCcTB
Cbonds Region Corporate
. He HuKe B3/B- no KpaitHeit mepe
Cbonds Asia Corporate eBpoobamraumm o
USD Index A3una BCe W 0B AMraLH duKc. Kopn. usb 360 OT ABYX BeAyLLMX PENTUHTOBbIX exxemecA4yHo 01.01.2017 16 500 000 000
areHTCcTs
Cbonds Africa Corporate eBpoobamraumm He Hixe B3/B- no kpaiiteii mepe
USD Index Adpuka BCe W 0BAMraLM duKc. Kopn. usD 360 OT ABYX BeAyLMX PEUTUHIOBbIX exxemecayHo 01.01.2017 16 500 000 000
areHTCcTs
Cbonds Middle East eBpoobanraumm He Hike B3/B- no kpaiiteil mepe
Corporate USD Index BankHuiA BocTok BCe mpo6nmra|.|,:m duKc. Kopn. usD 360 OT ABYX BEAYLMX PENTUHTOBbIX exxemecayHo 01.01.2017 16 500 000 000
areHTcTs
Cbonds Latin America JlaTuHcKas eBpoobamraumm He ke B3/B- no kpaiielt mepe
. . D 7 1.01.2017 1
Corporate USD Index Amepuka BCe W 0BAMraLm duke Kopn us 360 OT ABYX BeAyLMX PEUTUHTOBbIX exxemecayHo 01.01.20 6 500 000 000
areHTCTB
Cbonds CIS Corporate eBpoobmraumm He Hinke B3/B- no kpaiielt mepe
USD Index CHI BCe W 0BnvraLm duKc. Kopn. usb 360 OT ABYX BeAyLMX PENTUHTOBbIX exxemecAvyHo 01.01.2017 16 500 000 000
areHTCcTs
Cbonds EM Corporate PassuBatoLmecs eBpoobmraumum He Huke B3/B- no kpaiiteil mepe
USD Index P prHKL: BCe Mp06nmrau,:m dukc. Kopn. usb 360 OT ABYX BeAyLUMX PEATUHIOBbIX exxemMecA4yHo 01.01.2017 16 2 000 000 000

AreHTCcTB
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Cbonds Country Corporate IG

He HuKe Baa3/BBB- no KpaitHel

Cbonds Hong Kong A3ua (UcKkn. eBpoobavraumm
Corporate IG USD Index AnoHuIo) [TOHKOHT W 0BAvraLm dukc. Kopn. usb 360 MEE)E OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
PEeWTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHel
Cbonds India Corporate A3ua (uckn. eBpoobavraumm
IG USD Index AnoHuio) NHana W 0BAvraLM dukc. Kopn. usb 360 MEPE OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaitHel
Cbonds Indonesia A3zua (Mckn. eBpoobavraumm
Corporate IG USD Index AnoHmio) NHpoHe3na W 06aMraLM dukc. Kopn. usD 360 Mef)e OT ABYX BeAyLmx exemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHel
Cbonds China A3zusa (Mckn. . eBpoobavraumm
Corporate IG USD Index Anokmio) Kutan W 0BnMraLm dukc. Kopn. usD 360 Mef)e OT ABYX BeAyLmx exxemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He HWKe Baa3/BBB- no KpaiiHeit
Cbonds Malaysia A3ua (uckn. " eBpoobavraumm
Corporate IG USD Index Anokio) Manawnsua W 0BAMraLM dukc. Kopn. uUsD 360 Mef)e OT ABYX BeAyLmX exxemecayHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
. He HWKe Baa3/BBB- no KpaiiHeit
Cbonds Thailand A3ua (UcKkn. eBpoobmraumm
T . . D 1.01.201 1
Corporate IG USD Index Anokmio) annaHg, W 0BAvraLm dukc Kopn us 360 Mef)e OT ABYX BeAyLmX exxemecayHo 01.01.2016 6 500 000 000
PENTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHeit
Cbhonds Qatar . eBpoobmraumm
Corporate IG USD Index BankHuii Boctok Karap W 0BAMraLm dukc. Kopn. usbD 360 MEPE OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds United Arab eBDOOBAMIALAM He HuKe Baa3/BBB- no KpaitHel
Emirates Corporate IG BavxkHWIA BocTok OA3 P 4 dukc. Kopn. usbD 360 mepe OT ABYX BeAyLmX exemecayHo 01.01.2016 16 500 000 000
1 obnauraumm M
USD Index PEUTUHIOBbIX areHTCTB.
Cbonds Saudi Arabia CaypoBckasn eBpoobavraumm He Hivke Baa3/BBB- no kpaiineii
Corporate IG USD Index BAnskHMIA BocToK Kﬁasm Mp06nurau,:m duKc. Kopn. uUsD 360 MEPE OT ABYX BeAyLLMX exxeMecsyHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds Austria eBpoobamraumm He Hivke Baa3/BBB- no kpaiineit
Corporate IG USD Index 3anagHas Espona ABcTpua W 0BAvraLM dukc. Kopn. uUsD 360 MePe OT ABYX BeAyLmX exxemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds Belgium eBpoobamraumm He Hinke Baa3/BBB- no kpaiiteli
E 3 . . D 1.01.201 1
Corporate IG USD Index 3anagHas Espona enbrua W 0BnvraLm dukc Kopn us 360 MePe OT ABYX BeAyLmX exxemecayHo 01.01.2016 6 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds United BennkoGou eBDOOB ALY He HuKe Baa3/BBB- no KpaiiHeit
Kingdom Corporate IG 3anagHan Espona P P 4 dukc. Kopn. usD 360 mepe OT ABYX BeAyLUMX eXXemeCcAYHO 01.01.2016 16 500 000 000
TaHuA n obauraumm M
USD Index PEUTUHIOBbIX areHTCTB.
Cbonds Germany eBpoobmraumm He Hivke Baa3/BBB- no kpaiineit
Corporate IG USD Index 3anagHas Espona FepmaHusa W 0BnvraLm duKc. Kopn. usD 360 Mevpe OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
PeVTUHIOBbIX areHTCTB.
Cbonds Denmark eBpoobmrauum He Hwke Baa3/BBB- no kpaiikeit
3anagHas Espona OaHua P 4 duKc. Kopn. usD 360 mepe OT ABYX BeAyLLmX exemecayHo 01.01.2016 16 500 000 000

Corporate IG USD Index

1 obauraumm

pel‘/’ITI/IHI'OBbIX areHTCTB.
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Cbonds Ireland

eBpoobavraumm

He HuKe Baa3/BBB- no KpaiiHel

Corporate IG USD Index 3anapHas Espona Upnangma W 06aMraLM dukc. Kopn. UsD 360 Mef)e OT ABYX BeAyLmx eXxemecavyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Spain eBpoobanraumm He Hike Baa3/BBB- no kpaielt
Corporate IG USD Index 3anapHas Espona WcnaHua W 0BAvraLm dukc. Kopn. UsD 360 Mef)e OT ABYX BeAyLmx erxemecAa4yHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbonds Netherlands eBpoobamraumm
Corporate IG USD Index 3anapHas Espona Huaepnanabl W 0BAMraLm dukc. Kopn. UsD 360 Mef)e OT ABYX BeAyLmx eXxemeca4yHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Norway eBpoobanraumm He Hike Baa3/BBB- no kpaielt
Corporate IG USD Index 3anapHas Espona Hopserusa W 0BAMraLM dukc. Kopn. UsD 360 Mef)e OT ABYX BeAyLmx erxxemecavyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Finland eBpoobmraumm He Hike Baa3/BBB- no kparieit
Corporate IG USD Index 3anagHana Espona PuHNAHaNA W 0BAMraLM odukc. Kopn. uUsD 360 MEPE OT ABYX BeAyLLMX eXxeMecsiyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds France eBpoobmraumm He Hike Baa3/BBB- no kpalielt
Corporate IG USD Index 3anagHana Espona PpaHuma W 0BAMraLM dukc. Kopn. uUsD 360 MEPE OT ABYX BeAyLLMX exxeMecsyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Switzerland eBpoobamraumm He Hike Baa3/BBB- no kparielt
Corporate IG USD Index 3anagHana Espona LWsenuapua W 0B AMraLM dukc. Kopn. uUsD 360 Mevpe OT ABYX BeAyLLMX exxemecsiyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Sweden eBpoobavraumm He Hike Baa3/BBB- no kparielt
Corporate IG USD Index 3anagHan Espona Lseuma W 0BAMraLm dukc. Kopn. usbD 360 MePe OT ABYX BeAyLMX exemecayHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHei
Cbonds Brazil JNlaTuHcKas eBpoobavraumm
b . . D 1.01.201 1
Corporate IG USD Index Amvepuka pasuauma W 0BnvraLm duKe Kopn us 360 MePe OT ABYX BeAyLmX eXxemecayHo 01.01.2016 6 500 000 000
PENTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHeit
Chonds Colombia NaTuHcKas eBpoobmraumm
K . . D 1.01.201 1
Corporate IG USD Index Amvepuka onyméusa W 0BAvraLm duKe Kopn us 360 MePe OT ABYX BeAyLmX eXxemecsayHo 01.01.2016 6 500 000 000
PENTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Mexico NaTuHcKas eBpoobmraumm
Corporate IG USD Index Amvepuka Mekcuka W 0BAMraLm duKc. Kopn. usbD 360 MEPE OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbhonds Peru Corporate NaTuHcKas eBpoobmraumm
IG USD Index Amephka MNepy W 0B AMraLM duKc. Kopn. uUsD 360 MEPE OT ABYX BeAyLLMX eXxXeMecsyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
. He Huke Baa3/BBB- no KpaiiHeit
f:%g‘:lizgi Corporate n:;::;i? Yunn ei.pggf:;r::”m dukc. Kopn. uUsD 360 MEPE OT ABYX BeAyLLMX eXxXxemMecsyHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHel
Cbonds Australia Pa3BuTblE PbIHKK eBpoobamraumm
. . D 1.01.201 1
Corporate IG USD Index {uckn. Espony) AscTpanua W 0BAMraLM duKc Kopn us 360 N\e“pe OT ABYX BeAyLMX eXxxemecsyHo 01.01.2016 6 500 000 000
PENTUHIOBbIX areHTCTB.
Cbonds Canada Pa3BuTble pbIHKK espoobanraumm He Hinke Baa3/BBB- o kpaiikeii
P KaHapa P » duKc. Kopn. uUsD 360 mepe OT AByX BeAyLmnx eXxemecsayHo 01.01.2016 16 500 000 000

Corporate IG USD Index

(vuckn. Espony)

n obauraumm

pel‘/‘iTMHI'OBbIX areHTCTB.
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Cbonds Republic of

He HuKe Baa3/BBB- no KpaiiHel

Korea Corporate IG PasBuTbIe pbiHKM Pecnybnmka | espoobauraumu dukc. Kopn. usD 360 mepe OT AByX BeAyLunx exemecayHo 01.01.2016 16 500 000 000
(uckn. Espony) Kopes 1 obauraumm N
USD Index PENTUHIOBbIX areHTCTB.
Cbonds Singapore PasBuTbIE PBIHKK eBpoobavraumm He Hivke Baa3/BBB- no kpaiineit
C . . usD 360 01.01.2016 16 500 000 000
Corporate IG USD Index (1ckn. EBpony) vHranyp n obnvraumm buke xopn MePe OT ABYX BeAyLIMX GEMECAHHO
PEeWTUHIOBbIX areHTCTB.
Cbonds Japan PasBuTble pbIHKK eBpoobanraumm He Hwke Baa3/BBB- no kpaiikeit
P P AnoHua P 4 dukc. Kopn. usD 360 mepe OT AByX BeAyLmnx exemecayHo 01.01.2016 16 500 000 000
Corporate IG USD Index (vckn. EBpony) n obavraumm M
PEeVTUHIOBbIX areHTCTB.
Cbonds Russia eBpoobanraumm He Hivke Baa3/BBB- no kpaiineid
Corporate IG USD Index CHI Poccunsa W 0BAMraLm dukc. Kopn. usD 360 Mef)e OT ABYX BeAyLmx exxemecayHo 01.01.2016 16 500 000 000
PEeVTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHelt
A P
Cbonds USA Corporate a3BUTbIE PoIHKM CLIA e8poobamrauym dukc. Kopn. usbD 360 mepe OT ABYX BeAyLMX exemecayHo 01.01.2016 16 2 000 000 000
1G USD Index (vckn. EBpony) 1 obaurauum N
PEeWTUHIOBbIX areHTCTB.
Cbonds Region Corporate IG
. He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Asia Corporate eBpoobmraumm
IG USD Index A3ua BCe W 0BAMraLm duKc. Kopn. usbD 360 MGPE OT ABYX BeAyLmx exxemecayHo 01.01.2017 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Africa Corporate eBpoobamraumm
IG USD Index AdpuKa BCE W 0BAvraLm duKc. Kopn. usb 360 MePe OT ABYX BeAyLLmX exxemecAa4yHo 01.01.2017 16 500 000 000
PENTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHeit
Middle E
E::’:::atelfg SSI:T;dex BAvKHWIA BocTok BCe eipggf::lar:::m duKc. Kopn. usb 360 Mef)e OT ABYX BeAyLLmX exemecA4HOo 01.01.2017 16 500 000 000
PENTUHTOBbIX areHTCTB.
. . He Huke Baa3/BBB- no KpaiiHeit
Cbonds Latin America NaTuHcKas eBpoobmraumm
Corporate IG USD Index AmepuKa BCe 1 06AUraLMM duke. Kopn. usD 360 Mepe OT AByX BeAyILX eXXemecsayHo 01.01.2017 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbonds CIS Corporate IG eBpoobamraumm
USD Index CHI BCe W 0B AMraLm duKc. Kopn. usb 360 MePe OT ABYX BeAyLLmX exemecA4yHo 01.01.2017 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbonds EM Corporate PassuBatowmecs eBpoobavraumm
IG USD Index DbIHKM BCe W 0BAMraLM duKc. Kopn. usD 360 mepe OT AByX BeAyLUnx exemecayHo 01.01.2017 16 2 000 000 000

peﬁTMHFOBbIX aAreHTCTB.
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Cbonds Country Corporate HY

B3/B- Bal/BB+
Cbonds South Africa eBpoobaurauum He HM)KVe u/ ¥ He gbiwe Bal/
Corporate HY USD Index AdpuKa IOAP 1 OB AMFALAN dukc. Kopn. usb 360 No KpaiHel mepe OT ABYX BeAyLLMX exemecayHo 01.01.2016 16 500 000 000
P 4 PEeNTUHIOBbIX areHTCTB
He HuKe B3/B- 1 He Bblwe Bal/BB+
ﬁl;ODnI:Z::IV Corporate HY 3:23/;::” Utanua eipsgf:rl/;ra::m duKc. Kopn. usD 360 Nno KpaiHei mepe OT ABYX BEAYLLMX exemecayHo 01.01.2016 16 500 000 000
P 4 PEeNTUHIOBbIX areHTCTB
He Huxe B3/B- u He Bbiwe Bal/BB+
Cbonds Netherlands 3anaaHas eBpoobaurauum . .
Huaepnanabl duKc. Kopn. uUsD 360 No KpanHen mepe OT ABYX BeAyLUNX exxemecayHo 01.01.2016 16 500 000 000
Corporate HY USD Index Espona n obnuraumnm DEHTUHTOBLIX AreHTCT
Cbonds Brazil Corporate NaTuHcKan eBpoobavraumnm He Hue B3/B- v He Briwe Bal/BB+
bpasunnna duKc. Kopn. uUsD 360 Nno KpaiHei mepe OT ABYX BEAYLLMX exxemecayHo 01.01.2016 16 500 000 000
HY USD Index Amepuka n obnuraumnm DEVTUHTOBbIX areHTCTS
Cbonds Canada Corporate Pa3BuTble BDOOBAMrALAN He Huxe B3/B- u He Bblwe Bal/BB+
HY USD Index P PbIHKM (UCKA. KaHapa ;Lﬁnmra :M dukc. Kopn. usbD 360 Nno KpaiHei mepe OT ABYX BEAYLLMX exemecayHo 01.01.2016 16 500 000 000
Espony) H PEeNTUHIOBbIX areHTCTB
Cbonds Russia Corporate espoobavraumm He Hike B3/B-  He sbiwe Bal/BB+
HY USD Index P CHI Poccusa Mp06m4ra :‘M duKc. Kopn. usbD 360 Nno KpaiHei mepe OT ABYX BEAYLLMX exemecayHo 01.01.2016 16 500 000 000
5 PEeNTUHIOBbIX areHTCTB
PassuTble He HuKe B3/B- 1 He Bbiwe Bal/BB+
A HY
ﬁl;oDnI:sdleJ: Corporate PbIHKK (UCKA. CLIA ei.pgg,?:ga:;m duKc. Kopn. usbD 360 Nno KpaiHei mepe OT ABYX BEAyLLMX exemecayHo 01.01.2016 16 2 000 000 000
Espony) 4 PEeNTUHIOBbIX areHTCTB
Cbonds Region Corporate HY
He HuKe B3/B- 1 He Bbllwe
Cbonds Asia Corporate Asus Bce espoobauraumm | Kopn. usD | 360 Ba1/BB+ no kpaiireii mepe ot ewemecauHo | 01.01.2017 16 500 000 000
HY USD Index 1 obauraumm ABYX BeAyLMX PEUTUHIOBbIX
areHTCTB
He Huxe B3/B- u He Bblwwe
Cbonds Africa -
Corporate HY USD Adpuka BCe espoobauraumu dukc. Kopn. usbD 360 Bal/BB+ no KpaMH?M Mepe ot exxemecA4yHo 01.01.2017 16 500 000 000
Index n obnuraumm ABYX BeAyLUMX PEATUHIOBbIX
areHTcTs
He Hue B3/B- v He Bblwwe
Cbonds Middle East
Bal/BB+ nHew
Corporate HY USD BAnKHMIA BocToK BCe espoobauraumu duKc. Kopn. usD 360 a1/ no KpaMHfM Mmepe ot exXemecayHo 01.01.2017 16 500 000 000
Index 1 obaunraumm [BYX BeZyLNX PENTUHTOBbIX
areHTcTs
Cbonds Latin America He Hike B3/B-  he Bule
Bal/BB+ nHew
Corporate HY USD Naturickan BCe espoobauraumi duKc. Kopn. usD 360 a1/ no KpaMH?M mepe ot exemecayHo 01.01.2017 16 500 000 000
AmepuKa 1 obauraumm [BYX BeZyLLUX PEUTUHIOBbIX

Index

aAreHTCTB
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Cbonds CIS Corporate

eBpoobavraumm

He Huxe B3/B- 1 He Bbille
Bal/BB+ no KpaiiHel mepe oT

CHIr . . usD 360 - 01.01.2017 16 500 000 000
HY USD Index Bee n obnuraumm buc kopn ABYX BeAyLLUMX PEATUHIOBBIX EMHEMECAIHO
areHTCTB
He Huxe B3/B- 1 He Bbille
Cbonds EM Corporate PassuBatowmeca Bce eBpoobavraumm duK. Kopn. USD 360 _ Bal/BB+ no Kpal/IHfEM mepe oT SIEMECAYHO 01.01.2017 16 2 000 000 000
HY USD Index PbIHKK n obnvraumm OBYX BeyLWUX peUTUHIOBbIX
areHTCTB
Cbonds Green Bonds
Cbonds World Sovereign Beck Mup Beco mup | SBPOCOMrAaLAM | roc. UsD | 360 - - exemecauHo | 01.01.2016 16 500 000 000
Green Bonds USD Index n obauraumm
He HuKe B3/B- no KpaitHeit mepe
Cbonds World Corporate eBpoobavraumm N
Becb mu Becb mun . . - .01.
Green Bonds USD Index p p 1 06AUraLMM dukc Kopn usD 360 OT ABYX BeAyLMX PEUTUHIOBbIX exxemecayHo 01.01.2017 16 500 000 000
areHTCTB
He HuKe Baa3/BBB- no KpaiiHeit
Cbonds World Corporate eBpoobamraumm
Becb mu Becb mu . . - .01.
IG Green Bonds USD Index p p W 0BAMraLm dukc Kopn usD 360 MePe OT ABYX BeAyLmx exxemecayHo 01.01.2017 16 500 000 000
PENTUHIOBbIX areHTCTB.
He Huxe B3/B- u He Bblle
Cbonds World Corporate eBpoobanraumm Bal/BB+ no KpaitHeit mepe ot
HY Green Bonds USD Becb Mup Becb Mup P u duke. Kopn. usD | 360 ; pauHen mep ewemecauno | 01.01.2017 16 500 000 000
Index n 06nmrau,vm ABYX Be4yLNX PEUTUHTOBbIX
areHTCcTB

25




le/IJIO)KEHI/Ie 2: HUCTOPpUA HU3MEHEHUM! B METOAUKE pacdeTd HHAEKCOB

Jarta UHpekc / CemeiicTBO MHAEKCOB [0 BHECEHMA U3MEHEHMIT Mocne BHeceHUs U3MEeHEHU
01.04.2015 Euro-Cbonds IG Russia PelTuHr: He HUXKe Baa3/BBB- no KpaiiHei mepe oT 4ByX PelTuHr: He Huxe Bal/ BB+ no KpaiiHei mepe oT
BeAyLIMX PENTUHTOBbIX areHTCTB [ABYX BeYLLMX PEATUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG Russia RUB PeiTuHr: He HUxe Baa3/BBB- no KpaiHeit mepe oT AByX PeiTuHT: He HMxe Bal/ BB+ no KpaiiHei mepe ot
BEAYLUMX PEUTUHTOBbIX areHTCTB [BYX BEAYLLNX PEUTUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG Russia EUR PelTuHr: He HUXKe Baa3/BBB- no KpaiiHei mepe OT 4ByX PenTuHr: He Huxe Bal/ BB+ no KpaiiHei mepe oT
BeAyLIMNX PENTUHTOBbIX areHTCTB ABYX BeYLLMX PEATUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG 3Y Russia PeiTuHr: He HUxe Baa3/BBB- no KpaitHeit mepe oT AByX PeiTuHT: He HMxe Bal/ BB+ no KpaiiHei mepe ot
BEAYLUMX PEUTUHTOBbIX areHTCTB [BYX BEAYLNX PEUTUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds Corporate Ukraine PeiTuHr: He HuKe B3/ B- oT BeayLmMX PeRTUHIOBbIX -
areHTCcTs
01.01.2018 Euro-Cbonds Russia BB+/Bal Euro-Cbonds IG Russia Euro-Cbonds Russia BB+/Bal (M3meHeHMe Ha3BaHMA
MHAEKca)
01.01.2018 Euro-Cbonds NIG Sovereign EM PeiTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | PeiTur: ot B3/B- go Bal /BB+ no KkpaiiHeit mepe oT
BEAYLUMX PEUTUHTOBbIX areHTCTB [BYX BEAYLLNX PEUTUHIOBbIX areHTCTB

01.01.2018 Euro-Cbonds NIG Sovereign LatAm PeitTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | Peitunr: ot B3/B- go Bal /BB+ no KpaiiHeit mepe oT
BEAYLIMX PENTUHTOBbIX areHTCTB [ABYX BeAYLLNX PEATUHIOBbIX areHTCTB

01.01.2018 Euro-Cbonds NIG Sovereign Eastern Europe PeiTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | PeiTunr: ot B3/B- go Bal /BB+ no kpaiiHeit mepe oT
BEAYLIMX PEUTUHTOBbIX areHTCTB [BYX BEAYLLNX PEUTUHIOBbIX areHTCTB

01.01.2018 Euro-Cbonds NIG Sovereign Asia PeiTuHr: He Bblwe Bal/BB+ no KpaiHeit mepe oT agyx | Peitunr: ot B3/B- go Bal /BB+ no KpaitHeit mepe oT
BeAYLIMX PENTUHTOBbIX areHTCTB [ABYX BeYLLNX PEATUHIOBbIX areHTCTB

01.04.2019 Euro-Cbonds Corporate EM (BRL) MepecTann nponsBoAnTbL pacyeT B CBA3M C TEM, YTO
HW OZiHa 06AMraLma He Nonana B MHAEKCHbIW CNIUCOK,
COrNacHo Kputepmam GopmMMpPOBaHMA UHAEKCHOTO
CnucKa.

05.07.2019 Euro-Cbonds Corporate Kazakhstan B CBA3M C CyLLECTBEHHBIMM KONEBAHUAMM LLEHDI
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6b11a UCKNOYEHA U3 MHAEKCHOTO CrncKa ¢
02.06.2019. NHaekc nepecumTaH ¢ 31.05.2019 no
04.07.2019.

05.07.2019 Euro-Cbonds NIG Corporate CIS B cBA3M C cyLecTBeHHbIMU KONeBaHNAMM LLEeHbI
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6b11a UCK/HOYEHA U3 MHAEKCHOTO CrncKa €
02.06.2019. NHaekc nepecumTaH ¢ 31.05.2019 no
04.07.2019.

09.07.2019 Euro-Cbonds NIG Corporate EM B cBA3M C cyLLecTBEHHbIMM KOoNebaHUAMM LeHbl

6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6b11a UCKOYEHA U3 MHAEKCHOIO CNucKa ¢
02.06.2019. NHaekc nepecumTaH ¢ 31.05.2019 no
08.07.2019.
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01.01.2020 Euro-Cbonds Sovereign EM, Euro-Cbonds IG Sovereign M3 MHAEKCHbIX CMUCKOB UCKNOYEHbI 3MUCCUU
EM, Euro-Cbonds NIG Sovereign EM, Euro-Cbonds 3MUTEHTOB CTpaH: CuHranyp, Pecnybaunka Kopes,
Corporate EM, Euro-Cbonds Corporate EM (CNY), Euro- MyapTo-Puko, KaimaHoBbl ocTpoBa, U3pannb,
Cbonds IG Corporate EM, Euro-Cbonds NIG Corporate bepmyackme ocTpoBa B CBA3U C UCKOYEHNEM
EM LaHHbIX CTpaH u3 pernoHa Emerging Markets 8 6a3e
[aHHbIX Cbonds.
01.01.2020 Euro-Cbonds Sovereign LatAm, Euro-Cbonds I1G M3 MHAEKCHbIX CMMCKOB UCKNOYEHbI 3IMUCCUU
Sovereign LatAm, Euro-Cbonds NIG Sovereign LatAm, 3MUTEHTOB CTpaH: MyapTo-PuKo, KaiimaHoBbI
Euro-Cbonds Corporate LatAm, Euro-Cbonds I1G ocTpoBa, bepmyackue octposa B €BA3M C
Corporate LatAm, Euro-Cbonds NIG Corporate LatAm VCKIOYEHMEM AaHHbIX CTPaH U3 pernoHa Emerging
Markets B 6a3e aaHHbIx Cbonds.
01.01.2020 Euro-Cbonds Sovereign Asia, Euro-Cbonds IG Sovereign M3 MHAEKCHbIX CMUCKOB UCKNOYEHbI 3MUCCUU
Asia, Euro-Cbonds NIG Sovereign Asia, Euro-Cbonds 3MUTEHTOB CTpaH: CuHranyp, Pecnybnuka Kopes B
Corporate Asia, Euro-Cbonds IG Corporate Asia, Euro- CBA3M C UCKNIOYEHMEM J@HHBIX CTPaH U3 pernoHa
Cbonds NIG Corporate Asia Emerging Markets B 6a3e gaHHbIx Cbonds.
01.01.2020 Euro-Cbonds Sovereign Eastern Europe, Euro-Cbonds M3 MHAEKCHbIX CMUCKOB MCKNOYEHbI 3MUCCUMU
Sovereign Eastern Europe (EUR), Euro-Cbonds IG 3MUTEHTOB CTPaHbl TypLMA B CBA3UN C UCKNIOYEHUEM
Sovereign Eastern Europe, Euro-Cbonds IG Sovereign CTpaHbl U3 cybpernoHa BoctouHan EBpona B 6ase
Eastern Europe (EUR), Euro-Cbonds Corporate Eastern AaHHbIx 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 MCKNOYEHbI 3MUCCUM
Sovereign Middle East, Euro-Cbonds NIG Sovereign 3MUTEHTOB CTPaHbl M3paunnb B CBA3U C UCKNIOUYEHUEM
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 MHAEKCHbI CNUCOK BKIOYEHbI SMUCCUN
Corporate Middle East 3MUTEHTOB CTPaHbl TYpLMA B CBA3W C BKAOYEHUEM
CTpaHbl B cybpernoH banxHuii BocTok B 6ase gaHHbIX
Cbonds.
28.08.2020 Euro-Cbonds Corporate Netherlands (EUR), Euro-Cbonds B CBA3M C HEKOPPEKTHLIM PacYeToOM NoKasaTens
Corporate Netherlands (EUR) D, Euro-Cbonds Corporate [OXO4HOCTU BBUAY CHUMKEHWA LieHbl 1 6an3KoM AaTbl
Netherlands (EUR) PI, Euro-Cbonds Corporate odepTbl bymaru Selecta Group, 5.875% 1feb2024,
Netherlands (EUR) T-spread, Euro-Cbonds Corporate EUR u Intralot Global Securities, 5.25% 15sep2024,
Netherlands (EUR) YTM, Euro-Cbonds Corporate EUR 6b111 MCKNKOYEHBI U3 MHAEKCHOTO CMINCKA C
Netherlands (EUR) YTM eff - 23005 28.08.2020. NHaekc nepecumTarbl ¢ 01.07.2020 no
27.08.2020.
30.12.2020 Euro-Cbonds NIG Sovereign Eastern Europe, Euro- PacueT ocTaHOBNEH MO NpUdYnHe GopMmUpoBaHUA
Cbonds |G Sovereign Africa NyCTOro MHAEKCHOTO CMMCKa Nocne NpUMeHeHuA
GUNBTPYIOLMX KPUTEPHEB.
01.01.2021 CemelictBo uHAekcos Cbonds Country Sovereign 3anycK HOBOW IMHEWKM UHAEKCOB.
25.07.2021 CemelictBo MHAeKcoB Euro-Cbonds MpeKpaLeH Ny6AnYHbIN pacyeT No yKazaHHOMY

CEMEI‘/IICTBY WHOEKCOB, MHOEKCbl 3aMeHEHbl HOBbIMMN

27




NuHelikamn 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 MHAEKCbI
OCTaloTCA JOCTYMHbI B pamkax ycayru Cbonds
Database.

25.07.2021 CemelictBa nHaekcos Cbonds Country Corporate, 3anycK HOBOWM IMHEWKM UHAEKCOB.
Cbonds Country Corporate IG, Cbonds Country
Corporate HY, Cbonds Region Sovereign, Cbonds Region
Corporate, Cbonds Region Corporate IG, Cbonds Region
Corporate HY
25.12.2021 CemeitctBo nHaekcos Cbonds Green Bonds: Cbonds 3anycK HOBOWM IMHEWKM UHAEKCOB.
World Sovereign Green, Cbonds World Corporate
Green, Cbonds World Corporate IG Green, Cbonds
World Corporate HY Green
01.03.2022 Cbonds Russia Corporate USD Index, Cbonds Russia MepecmoTp KpuTepmnes GOPMUPOBAHUA NHOEKCHbIX
Corporate IG USD Index, Cbonds Russia Corporate HY CNUcKoB. KpeauTHble peiTuHMM Poccuiickoit
USD Index, Cbonds CIS Corporate USD Index, Cbonds CIS depepaummn n pOCCUNCKUX SMUTEHTOB
Corporate IG USD Index, Cbonds CIS Corporate HY USD 3aduKcmpoBaHbl Ha 01.02.2022
Index
01.06.2022 Cbonds USA Corporate USD Index, Cbonds USA 3anycK HOBOM NMHENKN UHAEKCOB.

Corporate IG USD Index, Cbonds USA Corporate HY USD
Index, Cbonds EM Corporate USD Index, Cbonds EM
Corporate IG USD Index, Cbonds EM Corporate HY USD
Index
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