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Cbonds

dopmyna pacueTta MHAEKCA

Mpeanaraemble kKomnaHuen Cbonds nHAeKcbl 06 anraumin npeacTasnatoT coboit MHAEKCbI NOTHOM
poxogHocTu (total return index) 1 paccuntbiBatoTca No cneaytolleit popmyne:

Z[Pi,t + ACI it + Gi,t]Ni,t

_ i=1
It - It—l n

I, =100 Z[Pi,t_l + ACE; N
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roe:
N — KONNYECTBO 3MMUCCUIA MHAEKCHOTO CMMCKa;

Pi:+— ueHa i-O aMMCCMMN B MOMEHT t (LIMCTa‘r'l, B AE€HEXHOM Bblpa)KEHMM);

ACI ;; - HaKoMAEHHbIM KYMOHHbIN AOX0A, MO i-0M SMUCCMM B MOMEHT t (B A€Hb BbIMaTbl KYMOHa, KOTOPbIN,
COOTBETCTBEHHO, ABNSAETCA M HAa4a/IOM HOBOTO KYNOHHOMO Nepuoaa, 3TOT NOoKa3aTe b PaBeH Hy/o);

Gt - KYNOHHbIE BbINAATbl /WM BbINAATbI B pamMKax amopTU3aumm, noaydaemble no i-oim sMmccum B MOMEHT
BpemeHu t (nokasatenb G;: 0TiMyeH oT O IMLIb Ha AATY BbINAATbl KynoHa 1/Mam amopTM3aumoHHOro
noraweHun no i-toit bymare, Korga oH paBeH KyNnoHHOMY NiaTexy U/Manm amopTU3aLLMOHHON BbiNaaTe);

N;¢- 06bem i-ro Bbinycka 061Mraumii U3 MHAEKCHOTo CNMCKaA (B LUTYKax) B MOMEHT BpemeHMU t.

daKTUYECKH Bblpa*XeHhe B Yyncnuntene npencrasnaer coboi Kannutannsayuto 3aMUCCcKif MHAOEKCHOIo CNUCKa B MOMEHT
t, BbipaXKeHue B 3HameHaTene - Kanutanmsauma B MOMEHT t-1.

MHaeKc paccunTbiBaeTca O4MH pa3 (Ha 3aKprTME) Ka)i(p,blﬁ TOpFOBbIﬁ AeHb B Ha4asie caeayroulero aHA.

Kpome 0CHOBHOTO MHAEKCA PacCUUTLIBAETCA TaKKe BCMOMOTraTe IbHbIN («KOHBIOHKTYPHBIN»), KOTOPbIN
npeacTaBaser coboi «LeHOBOM» MHAEKC U paccyMTbiBaeTcA caeayowmm obpasom:

> PN,
i=1

t-1 n
Z Pi,t—lNi,t
i=1

IPo =100 IP, =P

0O603HauyeHMA COOTBETCTBYIOT BBEAEHHbIM paHee.



Cbonds

Pacuet AononHUTENbHbIX nokKasareneu

Kpome MHAEKCOB NOMHON AOXOAHOCTU U LLIEHOBOIO MHAEKCA TaKKe pacCUnTbIBAOTCA NoKasaTtenu,
XapaKTepusyollMe cpeaHeB3BelleHHY0 40X0AHOCTb U AopaLmio MHAEKCHOro noptdens.

PaccunTbiBaeTcA cpefHeB3BeWEeHHas 4OXOAHOCTb K NoraleHuto (yYMTbiBaeT BHYTPUIOLOBOE PEUHBECTMPOBAHNE
KYNOHOB).

CpeaHeB3BelleHHan Aopauus npeactasaseTt coboi ycpeaHeHHyo o nopTdento alopauuio, B3selinBaHme
OCYLLECTB/IAETCA UCXOAA M3 AOAN KaxKaon bymaru B oblien kKanuTtanmsaumun. B cnyyae ecam no smmMccumn paccumTaHa
W Alopauma K noralieHuio, U aopauma K opepre, Npu pacyeTe cpegHeB3BeLIEHHON Al0paLUyuM UHAEKCHOro nopTdens
6yaeT UCNo/b30BaH NOKasaTenb Aopaumm K odepre.

Z D, [Pi; + ACI; IN;;
D =

Z[Pi,t + ACI it ]Ni,t '

roe:
D, — atopauusa no noptdento;
D, — Aopaumsa sM1UCCUn | B MOMEHT L.

CpeaHeB3BelleHHaA 40X0AHOCTb NpeAcTaBAseT coboi B3BelleHHY0 A0X0AHOCTb bBymar, BXOAALNX B
WMHAEKCHbIW NnopTdens. B3elumMBaHMe OCyLLECTBAAETCA C Y4ETOM 4011 Bymaru B KanuTaansaumumn pbiHKa 1 gropauuu.
B cnyvae eciv No aMMUCCUM paccymMTaHa M AOXOAHOCTb K NoralleHuto, U 0X0AHOCTb K odepTe, Npu pacyeTte
CpenHeB3BeLIEHHON AOXO4HOCTU MHAEKCHOTO nopTdens byaeT NCnoib30BaH NOKasaTeb OXOAHOCTHU K odepTe.

2 YD, [P, +ACI, N,
Yp =1
Z Di,t [Pi,t + ACIi,t ]Ni,t

roe:
Y*p — cpegHeB3BeLleHHaa 40X04HOCTb K NoraweHuio no noptdento;
Y*i,t — LOXOAHOCTb K NOTaLIEeHUI0 SMUCCUM | B MOMEHT t.
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CpeaHeB3BelleHHbIN T-spread npeacTtasnnet coboin ycpegHeHHbI no noptédento T-spread, B3BelwMBaHUE
OCYLLECTB/IAETCA UCXOAA U3 A0NM KaXKaoin bymarn B obueit Kanutaamsaumuu.

> Tspread;,[P;, + ACI;, IN;,
Tspread, _ i

Z[Pi,t + ACIi,t ]Ni,t ’

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

MoapobHasa MHbOpMaUua o pacyeTe noKasaTtenei HKM, goxogHoCTH, Aopaumm 1 cnpeaa npuseaeHa B
CnpaBoYHUKE K Ka/IbKyAATOPY.



http://data.cbonds.info/files/cbondscalc/HelpCalculator.pdf

Cbonds

MeTtoauKa d)OpMMpOBaHVIH UMHAOEKCHOrIo CrMucCKa

Cbonds Country Sovereign

1. [nAa pacyeTa MHAEKCOB paccmaTpuMBatoTcs Bce 06anraumm n eBpoobamraumm rocy4apcTBeHHOro cekTopa no
CTpaHe, COOTBETCTBYIOLLEN KOHKPETHOMY 3HadyeHuto “Country” ns HasBaHWA MHAEKca. Tun gosra — cTapwmmn
HeobecneyeHHbI (TaK:Ke NoapasymeBaeTcs, YTo bymara He ABAAETCA CEKbIOPUTUINPOBAHHOW UAN UMOTEYHON),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIe eBpoobanraumnmn n obamraymu.

2. [nA BKNOYEHUA B MHAEKCHI paccMaTpuBatoTCa 6ecKynoHHble/KynoHHble eBpoobanraummn n obanraumm c
OUKCMPOBAHHOM CTaBKOM KYMNOHa, MMEIOLLIME KOHEYHbIN CPOK 06 palleHus.

3. W3 06uero MHOXecTBa BbiMyCKOB, 0bpasyembix M. 2, UCKAtOYAOTCA Bymaru ¢ BaatoToM SMUCCUN, OTANYHOMN OT
usD.

4. W3 06LuLero MHOXeCTBa BblMyCKOB, 06pasyemblix M. 3, UCKAtoYatoTca Bymaru ¢ oCcTaBLIMMCA CPOKOM A0
noraweHuns meHee 360 aHen. na Bymar c 4OCPOYUYHbIM NOralleHMEM B KaYecTBe AaTbl NoraweHus
paccmaTtpuBaeTcs gata odepTsbl.

5. W3 obuiero MHOXKecTBa BbiNycKOB, 06pa3yemblix N. 4, UICKNOYAKOTCA HU3KONNKBUAHbIE Bymarn, onpegensemble
cneayowmmm KpUtTepusmu:

5.1. O6bem amuccmm meHee S500 MAH.
5.2. KonmyecTtBo gHel, Korga no AaHHOMY BbIMyCKy eBpoobanraumini BbICTaBAAIN KOTUPOBKM Ha caiTe Cbonds,
MeHee 16 ToproBbIX AHEN NPOLIOro MecALa.

6. CnucKM, NoNy4YeHHble ANA KaxKA40ro MHAEKca B pesy/bTaTe AeNCTBUM, YKa3aHHbIX B N.1 — n.5, HasbiBatoTCA
NHAEKCHBIMM CIUCKaMMU.

7. TMepecmoTp cnmUCKa B COOTBETCTBMM C laHHOW METOAMKOM, a TaKKe BKAKUYEHME HOBbIX SMUCCUI NPOU3BOAMUTCA
Cbonds exemecayHo.

8. WMHAeKcbl paccymTbIBAOTCA eXKeAHEBHO Ha AaTbl, B KOTOPble 0OHOB/IEHbI KOTUPOBKM HEe MeHee Yyem no 50%
b6ymar us nHgeKkcHoro noptdens.



Cbonds

Cbonds Region Sovereign

1. [nAa pacyeTa MHAEKCOB paccmaTpuBatoTcs Bce 06anraumm n eBpoobamraymm rocyaapcTBeHHOro cekTopa no
PErnoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3Ha4YeHuto “Region” n3 HasBaHWa nHAeKca. Tun goara — crapinia
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, YTo bymara He ABAAETCA CEKbIOPUTUINPOBAHHOM UKW UMOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIE EBPOOBANTaLUKN 1 obanraumm.

2. [ns BKAOYEHMA B UHAEKChI paccMmaTpuBatoTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obanraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYNoHa, UMeIoLLME KOHEYHbI CPOK 0bpaLleHus.

3. U3 0buwero mHoxXecTBa BbiNyckoB, 06pasyembix M. 2, UCKAOYatoTCcA Bymaru ¢ BaJIloTOM SMUCCUN, OT/IMYHOM OT
usD.

4. W3 06LuLero MHOXeCTBa BblMyCKOB, 06pasyemblix M. 3, UCKAtoYatoTca Bymaru ¢ oCcTaBLIMMCA CPOKOM A0
noraweHuns meHee 360 aHen. [na 6ymar ¢ 4OCPOYHbIM NOralleEHMEM B KaYecTBe AaTbl NoraweHuns
paccmaTtpuBaeTcs gata odepTsbl.

5. W3 obuiero MHOXKecTBa BbiNycKOB, 06pa3yemblix N. 4, UICKNOYAOTCA HUBKONNKBUAHbIE Bymarn, onpegensemble
cneaylowmMmm KpUtTepusmm:

5.1. 06bem smuccmm meHee $500 MAH.
5.2. KonmyecTtBo gHel, Korga no 4aHHOMY BbIMyCKy eBpoobinraumii BbICTaBAANIN KOTUPOBKM Ha calite Cbonds,
MeHee 16 ToproBbIX AHEN NPOLLIOro Mecsaua.

6. CnucKM, NoNy4YeHHble ANA KaxKA40ro MHAEKca B pesy/bTaTe AeNCTBUM, YKa3aHHbIX B N.1 — n.5, HasbiBatoTCA
NHAEKCHbIMM CUCKaMMU.

7. TepecmoTp cnMcKa B COOTBETCTBMM C laHHOW METOAMKOM, a TaKKe BKAKYEHME HOBbIX SMUCCUI MPOM3BOANTCA
Cbonds exemecauHo.

8. WMHAeKcbl paccyMTbIBalOTCA €XKeAHEBHO Ha AaTbl, B KOTOPble 06HOBNEHbI KOTUPOBKM He MeHee Yyem no 50%
6ymar us nHgeKkcHoro noptdens.
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Cbonds Country Corporate

1. [ns pacyeTa MHAEKCOB pPaccCMaTPMBAOTCA BCe 061Mraumnmn 1 eBpoobamMraumm KopnopaTMBHOIO CekTopa no
CTpaHe, COOTBETCTBYIOLLEN KOHKpEeTHOMY 3HadyeHuto “Country” n3 HasBaHWs MHAEKca. Tun A4oara — cTaplinia
HeobecrneyeHHbIN (TaKKe NnogpasyMeBaeTcs, YTo bymara He ABAETCA CEKbIOPUTU3NPOBAHHOM U UMOTEYHON),
CTPYKTYpa 3IMUCCUN — HEKOHBEPTUPYEMbIE €BPOo0banraLmm u obamraumm.

2. [nA BKNOYEHUA B MHAEKCHI paccMaTpMBatoTCA 6eCKynoHHble/KynoHHble eBpoobanraummn n obanraumm c
OUKCMPOBAHHOM CTaBKOM KYMNOHa, MMEIOLLIME KOHEYHbIN CPOK 06 palleHus.

3. W3 obLiero MHOXKecTBa BblMyCKOB, 0b6pasyembix M. 2, UCKAKOYaOTCA Bymaru ¢ BastoTOM SMUCCUM, OT/IMYHOM OT
USD. (Ona nuaekca Cbonds Russia Corporate CNY Index ucknwouatotca 6ymaru ¢ BasloToi 3MUCCUN, OTJIMYHOM OT
CNY)

4. W3 obuero MHOXecTBa BblMyCcKOB, 06pa3syemblix M. 3, UCKAtoUYaOTCA Bymarm ¢ OCTaBLUMMCA CPOKOM A0
noraweHuns meHee 360 gHel. [1na 6ymar ¢ 4OCPOYHbLIM NOralleHMeM B KaYecTBe AaTbl NoraweHuns
paccmaTtpuBaeTca Aata odepTbl.

5. W3 06wero MHoXKecTBa BbiNycKoB, 06pasyemblix M. 4, NCKAOYAOTCA HU3KONMKBUAHbIE Bymaru, onpegensaembie
CNeayloWmMMN KpUTEPUAMM:

5.1. O6bem smuccmm meHee $500 maH. (Ona nnaekca Cbonds Russia Corporate CNY Index — ¥500 mnH)
5.2. KonmyecTtBo gHeM, Korga no faHHOMY BbIMyCKy eBpoobinraLmin BbICTaBAAN KOTUPOBKM Ha calite Cbonds,
MeHee 16 ToproBbIx AHEN NPOLLIOro MecALa.

6. W3 obwero mHoKecTBa BbiNycKoB, 06pasyembix M. 5, 0TOMpPatOTCA IMUCCUM C KPEAUTHBIM PENTUHTOM HE HUXKE
B3/B- no KpaitHel mepe oT ABYX BeAYLNX PENTUHTOBbIX areHTCTB.

7. CrWCKM, MONy4YeHHble A4 KaXKA0ro MHAEKCa B pe3y/ibTaTe AeWCTBUM, YKa3aHHbIX B .1 — n.6, Ha3bIBaloTCA
NHAEKCHBIMKM CNUCKaMU.

8. [lepecmoTp CNm1cKa B COOTBETCTBUM C AaHHON METOAMNKOM, a TaK¥Ke BKIHOUYEHNE HOBbIX IMMUCCUI NPOU3BOAUTCSA
Cbonds exxemecsyHo.

9. WHAEKCbl paccuMTbIBAOTCA eXeAHEBHO HA AaTbl, B KOTOPble 0OHOB/AEHbI KOTUPOBKKU He MeHee Yem no 50%
bymar 13 MHaeKcHoro noptdens.



Cbonds

Cbonds Region Corporate

1. [ns pacyeTa MHAEKCOB pPaccMaTpPMBAtOTCA BCe 06aMraumm n eBpoobamraumm KoprnopaTMBHOMO CEKTOpPa No
PErnmoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3HaveHUto “Region” 13 HazBaHMA UHAEKcA. Tun goara — cTapLmi
HeobecneyeHHbIN (TaKKe NnogpasyMeBaeTcs, YTo bymara He ABAETCA CEKbIOPUTU3NPOBAHHOM U UMOTEYHON),
CTPYKTYpPa IMUCCUN — HEKOHBEPTUPYEMbIE eBpoobanraumnmn n obamraymm.

2. [nA BKNOYEHUA B MHAEKCHI paccMaTpuBatoTca 6eckynoHHble/KynoHHble eBpoobanraummn u obanraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYNoHa, UMeIoLLME KOHEYHbI CPOK 0bpaLleHus.

3. W3 obwero mHoxKecTBa eBpoobaAnraumin, obpasyemblix M. 2, UCKAOYAOTCA Bymaru ¢ BaAlOTON SMUCCUMU, OTANYHON
ot USD.

4. W3 06Luero MHoXKecTBa eBpo0bAUraumii, 06pasyembix n. 3, MCKAOYAOTCA BYMarv ¢ oCTaBLUIMMCA CPOKOM A0
noraweHuns meHee 360 gHel. [lna 6ymar ¢ 4OCPOYHbLIM NOralleHMeM B KaYecTBe AaTbl NOoraweHums
paccmaTtpuBaeTca aata odepTol.

5. W3 obwero mHoxkecTsa eBpoobamraunin, obpasyemblix f. 4, UCKIOYAOTCA HU3KONMKBUAHbIE Bymaru,
onpezensieMble CeLyIOWNMN KPUTEPUAMMU:

5.1. 06bem amuccum meHee $S500 MAH.
5.2. KonnyecTso aHel, Koraa no 4aHHOMY BbINyCKy €Bpo0o6auraLmii BbICTaBAAIM KOTUPOBKM Ha caitTe Cbonds,
MeHee 16 TOprosbIX AHEN NPOLIOro MmecAua.

6. W3 06wero MHOXeCTBA BbIMYCKOB, 06pasyembix M. 5, OTOMPAIOTCA IMUCCUMN C KPEAMUTHBIM PENTUHIOM HE HUMKE
B3/B- no KpaitHel mepe oT ABYX BeAYLNX PENTUHTOBbIX areHTCTB.

7. ChMCKM, NONYyYeHHble A/1A KaXKAO0ro MHAEKCA B pe3y/ibTaTe AeUCTBUM, YKa3aHHbIX B N.1 — n.6, HasbIBatoTcA
NHAEKCHBIMKM CNUCKaMU.

8. [lepecmoTp CnNm1cKa B COOTBETCTBUM C AAHHON METOAMKOM, a TaK¥Ke BKIHOYEHUE HOBbIX IMUCCUI NPOU3BOAUTCA
Cbonds exemecayHo.

9. WHAEKCbl paccuMTbIBAIOTCA eXXeAHEBHO HA AaTbl, B KOTOpPble 06HOB/IEHbI KOTUPOBKKU He MeHee Yem no 50%
6ymar us nHgeKkcHoro noptdens.



Cbonds

Cbonds Country Corporate IG

1. [ns pacyeTa MHAEKCOB paccMaTpMBAtOTCA BCe 06aMraumnm 1 eBpoobamMraumm KopnopaTMBHOIO CeKTopa no
CTpaHe, COOTBETCTBYIOLLEN KOHKPETHOMY 3HauyeHuto “Country” 13 HasBaHWA MHAEKcaA. Tun Aoira — cTaplini
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, YTo bBymara He ABNAETCA CEKbIOPUTU3UPOBAHHOM UAN UMOTEYHOM),
CTPYKTYpPa 9IMUCCUMN — HEKOHBEPTUPYEMbIE €BpoobauraLmm u obamraumm.

2. [nAa BKNOYEHWA B MHAEKCHI PpacCMaTpMBatoTCa 6ecKynoHHble/KynoHHble eBpoobanraummn u obanraumm c
OUKCUPOBAHHOM CTAaBKOWM KYNOHa, MUMEIOLLME KOHEYHbI CPOK 0bpaLleHus.

3. W3 obwero MHOXeCTBA BbIMYCKOB, 06pasyemblx M. 2, UCKAOYAIOTCS Bymaru ¢ BafIlOTON SMUCCUU, OTIUYHON OT
UsD.

4. W3 obuero MHoKecTBa BbiNyCKOB, 06pasyembix M. 3, UCKNtOYAIOTCA ByMaru ¢ OCTaBLLUMMCA CPOKOM L0
noraweHuns meHee 360 gHel. [lna 6ymar ¢ 4OCPOYHbLIM NOralleHMeM B KaYecTBe AaTbl NOoraweHums
paccmaTtpuBaeTca aata odepTol.

5. W3 obuwero MHoXKecTBa BbINycKoB, 06pa3yemblix M. 4, NCKAOYAOTCA HU3KONUKBUAHbIE Bymaru, onpegensemblie
CNeayloWmMMN KpUTEPUAMM:

5.1. 06bem amuccum meHee $S500 MAH.
5.2. KonnyecTso gHeM, Koraa no 4aHHOMY BbIMyCKY €Bp0o06auraLmii BbICTaBAAAM KOTUPOBKM Ha calite Cbonds,
MmeHee 16 ToproBbIx AHEN NPOLWWAOro Mecaua.

6. W3 0bwero MHoXKecTBa BblNycKoB, 06pasyemblix N. 5, 0TOMPAtOTCA IMUCCUN C KPEAUTHBIM PENTUHIOM HE HUXKE
Baa3/BBB- no KpaliHeit mepe OT ABYX BeAYyLWNX PENTUHTOBbIX areHTCTB.

7. ChMCKM, NONYyYeHHble A/1A KaXKAO0ro MHAEKCA B pe3y/ibTaTe AeUCTBUM, YKa3aHHbIX B N.1 — n.6, HasbIBatoTcA
NHAEKCHBIMKM CNUCKaMU.

8. [llepecmoTp CnNm1cKa B COOTBETCTBUN C AaHHON METOAMKOM, A TaK¥Ke BKIHOYEHNE HOBbIX IMUCCUI NPOU3BOAUTCA
Cbonds exemecayHo.

9. WHAEKCbl paccumTbIBatOTCA eXXeAHEBHO HA AaTbl, B KOTOpPble 06HOB/IEHBI KOTUPOBKKU He MeHee Yem no 50%
6ymar us nHgeKkcHoro noptdens.
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Cbonds

Cbonds Region Corporate IG

1. [ns pacyeTa MHAEKCOB pPaccMaTpPMBAtOTCA BCe 06aMraumm n eBpoobamraumm KoprnopaTMBHOMO CEKTOpPa No
PErnmoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3HaueHuto “Region” U3 HazBaHMA UHAEKcA. Tun goara — cTapLmi
HeobecneyeHHbIN (TaKKe NnogpasyMeBaeTcs, YTo bymara He ABAETCA CEKbIOPUTU3NPOBAHHOM U UMOTEYHON),
CTPYKTYpPa IMUCCUN — HEKOHBEPTUPYEMbIe eBpoobanraumm n obavraymm.

2. [nA BKAOYEHUA B MHAEKCHI paccMaTpuBatoTca 6ecKkynoHHble/KynoHHble eBpoobanraummn u obanraumnm c
OUKCUMPOBAHHOM CTAaBKOWM KYNoHa, UMeIoLLME KOHEYHbI CPOK 0bpaLleHus.

3. W3 obwero mHoxKecTBa eBpoobaAnraumin, obpasyemblix M. 2, UCKAOYAOTCA Bymaru ¢ BaAlOTON SMUCCUMU, OTANYHON
ot USD.

4. W3 06Luero MHoXKecTBa eBpoobanraumii, obpasyembix n. 3, UCKAtoHaOTCA Bymarm ¢ OCTaBLUMMCA CPOKOM A0
noraweHuns meHee 360 gHel. [lna 6ymar ¢ 4OCPOYHbLIM NOralleHMeM B KaYecTBe AaTbl NOoraweHums
paccmaTtpuBaeTca Aata odepTol.

5. W3 obwero mHoxkecTsa eBpoobamraunin, obpasyemblix f. 4, UCKIOYAOTCA HU3KONMKBUAHbIE Bymaru,
onpezensieMble CeLyIOWNMN KPUTEPUAMMU:

5.1. 06bem ammccun meHee $500 MH.
5.2. KonnyecTso aHel, Koraa no 4aHHOMY BbINyCKy €Bpo0o6auraLmii BbICTaBAAIM KOTUPOBKM Ha caitTe Cbonds,
MeHee 16 TOprosbIX AHEN NPOLIOro MmecAua.

6. W3 0bwero MHoXKecTBa BblNycKoB, 06pasyemblix N. 5, 0TOMPAtOTCA IMUCCUN C KPEAUTHBIM PENTUHIOM HE HUXKE
Baa3/BBB- no KpaliHeit Mepe OT ABYX BeAYyLMNX PENTUHIOBbIX areHTCTB.

7. ChMCKM, NONYyYeHHble A/1A KaXKAO0ro MHAEKCA B pe3y/ibTaTe AeUCTBUM, YKa3aHHbIX B N.1 — n.6, HasbIBatoTcA
NHAEKCHBIMKM CNUCKaMU.

8. [lepecmoTp cnmncka B COOTBETCTBUM C AAaHHOM METOAMKOM, a TaKKe BK/OYEHME HOBbIX SMUCCUIA MPOU3BOAUTCA
Cbonds exemecayHo.

9. WHAEKCbl paccuMTbIBAIOTCA eXXeAHEBHO HA AaTbl, B KOTOpPble 06HOB/IEHbI KOTUPOBKKU He MeHee Yem no 50%
6ymar us nHgeKkcHoro noptdens.
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Cbonds

Cbonds Country Corporate HY

1. [ns pacyeTa MHAEKCOB paccMaTpMBAtOTCA BCe 06aMraumnm 1 eBpoobamMraumm KopnopaTMBHOIO CeKTopa no
CTpaHe, COOTBETCTBYIOLLEN KOHKPETHOMY 3HauyeHuto “Country” 13 HasBaHWA MHAEKcaA. Tun Aoira — cTaplini
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, YTo bymara He ABAAETCA CEKbIOPUTUINPOBAHHOM UKW UMOTEYHOM),
CTPYKTYpPa 9IMUCCUMN — HEKOHBEPTUPYEMbIE €BpoobauraLmm u obamraumm.

2. [nAa BKNOYEHWA B MHAEKCHI PpacCMaTpMBatoTCa 6ecKynoHHble/KynoHHble eBpoobanraummn u obanraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYNoHa, UMeIoLLME KOHEYHbI CPOK 0bpaLleHus.

3. W3 obuwero MHOXKecTBa BbIMYCKOB, 06pasyemblix M. 2, UCKOYatOTCA Bymaru ¢ BaNtoTon SMUCCUN, OTIMHHON OT
UsD.

4. W3 obuero MHoKecTBa BbiNyCKOB, 06pasyembix M. 3, UCKNtOYAIOTCA ByMaru ¢ OCTaBLLUMMCA CPOKOM L0
noraweHuns meHee 360 gHel. [lna 6ymar ¢ 4OCPOYHbLIM NOralleHMeM B KaYecTBe AaTbl NOoraweHums
paccmaTtpuBaeTca aata odepTol.

5. W3 obuwero MHoXKecTBa BbINycKoB, 06pa3yemblix M. 4, NCKAOYAOTCA HU3KONUKBUAHbIE Bymaru, onpegensemblie
cneayoWwmmMmn KpUTepUAMM:

5.1. 06bem amuccum meHee $S500 MAH.
5.2. KonnyecTso aHel, Koraa no 4aHHOMY BbINyCKy €Bpo0o6auraLmii BbICTaBAAIM KOTUPOBKM Ha caitTe Cbonds,
MeHee 16 TOprosbIX AHEN NPOLIOro MmecAua.

6. W3 0bwero MHOXecTBa BbIMYCKOB, 06pasyemblx M. 5, 0TOMPAIOTCS IMUCCUN C KPEAUTHBIM PENTUHIOM HE HUXKe
B3/B- 1 He Bbiwe Bal/BB+ no KpaliHeit mepe OT ABYX BeAyLMX PEUTUHIOBbIX areHTCTB.

7. CRMWCKM, NONYYEeHHbIe A/1A KaXKAO0ro MHAEKCA B pe3ysibTaTe AeUCTBUIM, YKa3aHHbIX B N.1 — N.6, Ha3blBatoTCA
NHAEKCHBIMKM CNUCKaMU.

8. [llepecmoTp CnNm1cKa B COOTBETCTBUN C AaHHON METOAMKOM, A TaK¥Ke BKIHOYEHNE HOBbIX IMUCCUI NPOU3BOAUTCA
Cbonds exemecayHo.

9. WHAEKCbl paccuMTbIBAIOTCA eXXeAHEBHO HA AaTbl, B KOTOpPble 06HOB/IEHbI KOTUPOBKKU He MeHee Yem no 50%
6ymar us nHgeKkcHoro noptdens.
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Cbonds

Cbonds Region Corporate HY

1. [nAa pacyeTa MHAEKCOB paccMaTpMBaloTCA BCe obanraumm n eBpoobamraumm rocy4apcTBEHHOro CEKTopa no
PErnoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3Ha4YeHuto “Region” n3 HasBaHWa nHAeKca. Tun goara — crapinia
HeobecneyeHHbI (TaKKe NnoapasymeBaeTcs, YTo bBymara He ABSETCA CEKbIOPUTUIUPOBAHHOM UM UMOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIe eBPoobAnraumnmn n obamraymm.

2. [ns BKAOYEHMA B UHAEKChI paccMmaTpuBatoTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obanraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYNoHa, UMeIoLLME KOHEYHbI CPOK 0bpaLleHus.

3. U3 obuwero mHoXKecTBa eBpoobauraunii, obpasyemsix n. 2, UCKAOYaOTCa Bymarm c BantoTon SMUCCUM, OTIUYHOM
ot USD.

4. W3 0buero MHOXKecTBa eBpoobaunrauuii, obpasyemsbix n. 3, UCKAOYAKOTCA Bymaru C OCTaBLUMMCS CPOKOM A0
noraweHuns meHee 360 aHen. [Ana Gymar ¢ 4OCPOYUYHbIM NOralleHUEM B Ka4eCcTBe A4aTbl NoralieHus
paccmaTtpuBaeTcs gata odepTsbl.

5. W3 obuwero mHoXKecTBa eBpoobanraunii, obpasyembix n. 4, UCKAOYAKOTCA HU3KONUKBUAHbIE Bymaru,
onpeaensemble CefyoWNMN KPUTEPUAMM:

5.1. 06bem smuccmm meHee $500 MAH.
5.2. KonmyecTtBo gHel, Korga no 4aHHOMY BbIMyCKy eBpoobnraumii BbICTaBAAAN KOTUPOBKM Ha calite Cbonds,
MeHee 16 ToproBbIX AHEN NPOLLIOro Mecsaua.

6. W3 0buero mHoXecTBa BbiNyckoB, 06pasyembix M. 5, 0TOMPaOTCA SMUCCUM C KPeAUTHbIM PEUTUHIOM HE HUXKe
B3/B- 1 He Bbiwe Bal/BB+ no KpaiiHei mepe OT ABYX BeAyLUMX PENTUHIOBbIX areHTCTB.

7. CnucKM, NonydYeHHble AN Kaxka0oro MHAEKCca B pesybTaTe AeNCTBUIM, YKa3aHHbIX B N.1 — n.6, Ha3bIBaloTCA
NHAEKCHbIMU CUCKaMN.

8. TlepecmoTp cnmncKa B COOTBETCTBMU C AaHHOW METOAMKOM, a TaKKe BKIOYEHWE HOBbIX 3MUCCUIA NPOU3BOAMTCA
Cbonds exemecsauHo.

9. WMHAeKcbl paccYMTbIBAOTCA €XKeAHEBHO Ha AaTbl, B KOTOPble 0OHOBNEHbI KOTUPOBKM HE MeHee Yem no 50%
b6ymar us nHgeKkcHoro noptdens.

Cbonds Green Bonds

JlnHemnka MHOEKCOB COCTOUT U3 noAarpynn MHAEKCOB:

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

PwnNE

Kputepun bopmmnposaHma MHAEKCHOTO CNMCKa NOBTOPAIOT KPUTEPUN COOTBETCTBYIOLLUX NHAEKCOB C OAHUM NKLLb
AOMNOIHUTENbHBIM YCI0BMEM — 0BaMUraumnmn nmetoT Knaccudukaumio — Green Bonds.
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l'lpmloxcelme 1: cBOaHaA TaﬁJII/Il.la KpUuTepueB HHAECKCHBIX CIIUCKOB

Kputepwii
MuH. Makc. JIMKBUAHOC
[ara
CpOK CpoK Mepuoanu- TU: MUH.
Bug Cerme . Hauana MuH. 06bem
UHpekc Cy6pernoH CrpaHa Gvmar KynoH ur Bantota o6pa- O6pa- PenATUHr HOCTb acueta KON-8O N
v WeHUA | LWeHua nepecmotpa P TOpr. AHel
UHAEKCa
(aHwn) (aHn) B NPOLI/IOM
nepuoge
Cbonds Country Sovereign
i A3ua (uckn.
Chonds Indonesia ( Wngomesus | SBPOCOMmALMAM | e usD 360 - - exemecauno | 01.01.2016 16 500 000 000
Sovereign USD Index ANoHMIo) obavraumm
Cbonds Malaysia Asna (mekn ,
Sovereign USD Index ' Manaiiaun | SBPOODMMaUMMM o roc. uUsD 360 - - eemecauno | 01.01.2019 16 500 000 000
ANoHWI0) obauraupm
Cbonds Pakistan Asus (Mckn 6
Sovereign USD Index ' MakucTaH espoobmraummA e roc. USD 360 - - eemecauHo | 01.01.2019 16 500 000 000
ANoOHMI0) obavraupm
Cbonds Philippines Asus (Mckn 6
Sovereign USD Index " | Ouannnuun | SBROCOMIaUMMM e roc. UsD 360 - - ekemecauHo | 01.01.2016 16 500 000 000
ANoHWMI0) obauraupm
Cbonds Sri Lanka Asus (Mckn 6
Sovereign USD Index " | Wpn-Nauka | EBPOCOMIALMAMM e roc. UsD 360 ; ; ewemecauno | 01.01.2016 16 500 000 000
AnoHuto) obnuraumm
Cbonds Ghana Sovereign 6
USD Index Adpuka Faa esp;’gﬂ ;’;r:‘;“:““ duke. roc. uUsD 360 - - ewemecauno | 01.01.2016 16 500 000 000
Cbonds Egypt Sovereign 6
USD Index Adpuka Eruner espggn :;T:‘:”"' dukc. roc. usD 360 - - ewemecauHo | 01.01.2019 16 500 000 000
Cbonds Cote d’Ivoire 6
Sovereign USD Index Adpura Kot &' Meyap esp;)gn ;;T;‘:”“ buKc. roc. usD 360 - - exemecauHo | 01.01.2019 16 500 000 000
Cbonds Nigeria Sovereign 6
USD Index Adpuka Hurepua eBp;)é)n V’I’;r:::”“ duKc. roc. uUsD 360 - - ewemecauHo | 01.01.2019 16 500 000 000
Cbonds South Africa 5
Sovereign USD Index Adpuka IOAP espgg’n ;r";z"::““ duke. roc. uUsD 360 - - exemecauno | 01.01.2016 16 500 000 000
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Cbonds Bahrain Sovereign

BAVXKHMIA
USD Index Baxpen | eSpocomraumav L roc. UsD 360 exemecauno | 01.01.2016 16 500 000 000
Boctok obavraumm
Cbonds Jordan Sovereign ——
USD Index Voppawua | €BPOCOMraumm |- roc. uUsD 360 ewemecauHo | 01.01.2019 16 500 000 000
Boctok obavraumm
Cbonds Qatar Sovereign —— 6
USD Index KaTap espooomratiama - e roc. UsD 360 exemecauno | 01.01.2016 16 500 000 000
Boctok obnuraupum
Cbonds Lebanon " 6
Sovereign USD Index Nsan espoobamraummA e roc. UsD 360 eswemecauno | 01.01.2016 16 500 000 000
Boctok obavraumm
Cbonds Oman Sovereign " 6
USD Index OmaH €BPOOLAMTALMA 1 e roc. uUsD 360 exemecauHo | 01.01.2019 16 500 000 000
Boctok obnuraumm
Cbonds Saudi Arabia — CavaoBcKan 6
Sovereign USD Index VA espoobamraumma e, roc. usD 360 ewemecauHo | 01.01.2019 16 500 000 000
BocTok Apasus obauraupm
Cbonds Turkey Sovereign " p
USD Index Typuna | SEPOODMrALIM e | roc. UsD 360 ewemecauno | 01.01.2016 16 500 000 000
Boctok obnuraumm
Cbonds Hungary BocTouHan 6
Sovereign USD Index Bewrpua | SBPOCOMIrabAMM e roc. UsD 360 exemecauHo | 01.01.2016 16 500 000 000
Espona obauraupm
Cbonds Poland Sovereign BocTouHan 6
USD Index Monbwa | SBPOCOMraUMMA 1\ e roc. uUsD 360 ewemecsiuHo | 01.01.2016 16 500 000 000
Espona obauraumm
Cbonds Romania Bocrounas 6
Sovereign USD Index Pympinn | SBPOCOMMALMMM roc. usD 360 exemecauHo | 01.01.2016 16 500 000 000
Espona obavrauum
Cbonds Argentina laTiHCKas 6
Sovereign USD Index Aprentuna | SBPOCOMIalMMM o roc. usD 360 ewemecsuHo | 01.01.2019 16 500 000 000
AmepuKa obauraumm
Cbonds Brazil Sovereign laTiHCKas 6
USD Index Bpaswa | SBPOCOMrauMMM e roc. usD 360 ewemecauHo | 01.01.2016 16 500 000 000
AmepuKa obnuraumm
Cbonds Guatemala laTiHCKas 5
Sovereign USD Index I'Batemana €8poobAMraLmm dUKC. roc. usb 360 exxemMecAYHo 01.01.2019 16 500 000 000
AmepuKa obavrauum
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Cbonds Dominican

JlomnHmKa

Republic S ign USD n HCKasn
epublicsovereign aTvcKas espoobamraumam |, roc. usD 360 exemecauHo | 01.01.2016 16 500 000 000
Index AmepuKa Pecny6avk obavraumm
a
Cbonds Colombia P
Sovereign USD Index Konymbua | €BPOOOMraumn |- o roc. uUsD 360 ewemecauHo | 01.01.2016 16 500 000 000
AmepuKa obauraupum
Cbonds Costa Rica NETUHCKER 6
Sovereign USD Index Kocra-Puka €BpOOL/MraUAMM dUKC. roc. usD 360 eXxemecavHo 01.01.2019 16 500 000 000
AmepuKa obauraumm
Cbonds Mexico Sovereign NatvHckan 6
TUHCK
USD Index Mekcuka | SBPOOOMIabM o roc. uUsD 360 exemecauHo | 01.01.2016 16 500 000 000
AmepuKa obauraupm
Cbonds Panama Sovereign NatvHckan 6
TUHCK:
USD Index Mawama | SBPOCOMramMn - o roc. uUsD 360 exemecauHo | 01.01.2016 16 500 000 000
AmepuKa obauraupm
Cbonds Paraguay NaTvHcKasn ,
Sovereign USD Index Maparsaii | SBPOOOMMaUAMA e roc. UsD 360 eemecauHo | 01.01.2019 16 500 000 000
AmepuKa obauraupm
Cbonds Peru Sovereign N
USD Index aTMHCKaA Nepy espoobnmraumn | roc. usD 360 exemecauHo | 01.01.2016 16 500 000 000
AmepuKa obauraupm
Cbonds El Salvador N 6
aTUHCKaA
Sovereign USD Index Canbsapop | SEPOODMIaLAMM e roc. UsD 360 exemecauHo | 01.01.2019 16 500 000 000
Amepuka obauraupm
Cbonds Uruguay NaTvHcKas 6
Sovereign USD Index Ypyraaii espoobamrauamA e roc. UsD 360 eemecauHo | 01.01.2016 16 500 000 000
AmepuKa obauraumm
Cbonds Chile Sovereign N 6
aTUHCKaA
USD Index Ym espoobmrauamA e, roc. uUsD 360 ewemecsiuHo | 01.01.2016 16 500 000 000
AmepuKa obauraupm
Cbonds Jamaica Sovereign N 5
USD Index aTnrican Amaiika | SBPOOOMRauMMM o roc. usD 360 exemecauHo | 01.01.2019 16 500 000 000
Amepuka obauraumm
Cbonds Israel Sovereign PassuTble 6
USD Index PBIHKM (MCKA. Wspannb eBp;)é)n V’I’;ra::”“ duke. roc. uUsD 360 exemecauHo | 01.01.2016 16 500 000 000
Espony) H
Cbonds Republic of Korea Pa3zsutble Pecv K 5
Sovereign USD Index PIHKM (MCKA. v €BPOOLIMTALIMNA 1 o roc. usD 360 exemecauHo | 01.01.2019 16 500 000 000
a Kopes obanraupm

Espony)
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Cbonds Kazakhstan

Sovereign USD Index CHF Kasaxcta esp;’é’f;‘r';f:;”” duKe. roc. UsD 360 - exemecauno | 01.01.2016 16 500 000 000
Cbonds Ukraine Sovereign 6
USD Index CHF Yipamwa | SBPooomMraummm o roc. usD 360 - exemecauno | 01.01.2016 16 500 000 000
obavraumm
Cbonds Ecuador Sovereign laTucKas
USD Index Skeagop | CSPOCOMrawmamn | roc. UsD 360 - exemecauno | 01.01.2023 16 500 000 000
AmepuKa obauraumm
Cbonds China Sovereign Asns (e
USD Index ' Kurait espoobnuraumn | roc. usD 360 - exemecauHo | 01.01.2023 16 500 000 000
ANoHMI0) obavraupm
Cbonds Hong Kong
. Asna (uckn. eBpoobAMraLMnn
Sovereign USD Index TOHKOHF duKc. roc. usD 360 - exemecayHo 01.01.2023 16 500 000 000
ANoHMIo) obavraumm
Cbonds Italy Sovereign 3ananHan 6
USD Index A Wranua espoobamraummA e roc. uUsD 360 - exemecauHo | 01.01.2023 16 500 000 000
Espona obauraupm
Cbonds Angola Sovereign
USD Index Adpuka AHrona espoobnuraumn |\ roc. uUsD 360 - ewemecauHo | 01.01.2023 16 500 000 000
obauraumm
Cbonds Kenya Sovereign 6
USD Index Adpuka KeHun espoobamraummA e roc. uUsD 360 - ewemecsiuHo | 01.01.2023 16 500 000 000
obauraupm
Cbonds Russia Sovereign 6
USD Onshore Index CHP Poceus espoobamrauamA e roc. uUsD 360 - ewemecsiuHo | 01.09.2022 16 500 000 000
obauraumm
Cbonds Russia Sovereign 6
USD Offshore Index CHr Poccus espooomratiama - e roc. uUsD 360 - exemecauHo | 01.01.2016 5 500 000 000
obauraumm
Cbonds Region Sovereign
Cbonds Asia Sovereign Asna BCE eBpooGAUraLum dukc. roc. usD 360 - exemecsayHo 01.01.2011 16 500 000 000
USD Index obavrauum
Cbonds Africa Sovereign Adpuka BCe espoob/mraLy dukc. roc. usD 360 - eKemecayHo 01.01.2011 16 500 000 000
USD Index obavraumm
Cbonds. Middle East BAnKHMIA BocToK BCE eBpooGAUraLMMM dukc. roc. usD 360 - exemecsayHo 01.01.2011 16 500 000 000
Sovereign USD Index obaurauum
Cbonds Eastern Europe Boctoutan Bce espoobamraummn |- o roc. usD 360 - exemecauno | 01.01.2011 16 500 000 000
Sovereign USD Index Espona obaurauum

17




Cbonds Latin America
Sovereign USD Index

J1aTnHCcKanA
AmepuKa

BCe

eBpoobanraupmn
obavrauum

dukc.

roc.

usb

360

exxemecayHo

01.01.2011

16

500 000 000
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Cbonds CIS Sovereign USD CHF ace espoobmmranmmmn |, roc. UsD 360 . ewemecauHo | 01.01.2011 16 500 000 000
Index obavrauum
. He Bbiwe Baal/BBB+ no KpaitHeit
Cbonds EM SovereignUSD | Passusaiowyeca Bce espoobmraumn |, roc. UsD 360 Mepe OT ABYX BeayLMX esemecauno | 01.01.2016 16 500 000 000
Index pbIHKKM 1 CHI obauraupm o
PeNTUHIOBbIX areHTCT8
Cbonds Country Corporate
He Huxe B3/B- no KpaliHeit mepe
Cbonds Hong Kong A3us (McKn. eBpoobavraummm M
Corporate USD Index AnoHuto) TOHKOHT obanraLn duke. Kopn. usb 360 OT ABYX BeAyLMX PENTUHTOBbIX eXKemecavyHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds India Corporate Asua (Mckn eBpoobamraummm He ke B3/B- no kpaiieii mepe
USD Index AnoHmIo) NHana obanraLn Pukc. Kopn. usbD 360 OT ABYX BeAyLMX PENTUHTOBbIX eXxemecavyHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Indonesia A3zusa (Mckn eBpoobamraummm He Hike B3/B- no kpaiHe/i mepe
Corporate USD Index AnoHuio) MHaoHesus obnmratm duKc. Kopn. usD 360 OT ABYX BeAyLMX PEUTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds China A3ua (Mckn eBpoobauraummm He ke B3/B- no kpaiieii mepe
Corporate USD Index AnoHmio) ’ Kutait p06nmrau:m duke. Kopn. usb 360 OT ABYX BEAYLUMX PENTUHTOBBIX eXxemMecA4Ho 01.01.2016 16 500 000 000
areHTCTB
Cbonds Malaysia Asusa (Mckn eBpoobamraummn He Hike B3/B- no kpaiiHelt mepe
Corporate USD Index AnoHMIo) Manaiisna o6AnraLn oduKc. Kopn. usD 360 OT ABYX BeAyLMX PEUTUHIOBbIX exemecsayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds South Africa eBpoobamraummn He Hike B3/B- no kpaiiHelt mepe
Corporate USD Index AdpuiKa OAP o6anraLn duKc. Kopn. usD 360 OT ABYX BeAyLMX PEUTUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Qatar eBpoobavraummm He Hie B3/B- no kpaiteii mepe
Corporate USD Index BanxHui Boctok Karap o6 AnraLn duKc. Kopn. usD 360 OT ABYX BeAyLMX PENTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds United Arab eBDOOBMrALANM He HuKe B3/B- no kpaiiHeit mepe
Emirates Corporate BavkHMIA BocToK OA3 P u duKc. Kopn. usD 360 OT ABYX BeAyLLMX PEATUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
obavrauum
USD Index areHTcTB
. . He Hue B3/B- no kpaiiHeit mepe
Cbonds Saudi Arabia BavkHMIA BocToK Cayposckan espoobmraLmuy duKc. Kopn. usD 360 OT ABYX BEAYLUMX PEATUHIOBbIX eXXemecavyHo 01.01.2016 16 500 000 000
Corporate USD Index Apasus obauvrauum
areHTCTB
Cbonds Turkey eBpoobavraummm He Hivke B3/B- no kpaliHeit mepe
Corporate USD Index BankHuiA BocTok Typumsa o6anraLn duKc. Kopn. usD 360 OT ABYX BeAyLMX PENTUHTOBbIX eXXemecavyHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Austria eBpoobavraummm He ke B3/B- no kpaiieii mepe
Corporate USD Index 3anagHas EBpona AscTpuA po6nmrau;lm duKc. Kopn. usD 360 OT ABYX BeAyLUMX PEATUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
C!)onds United 3anaaHas EBpona BenukoGpu espoobavraumuy duKc. Kopn. usD 360 He Hinke B3/B- no Kpannen mepe eXXemecavyHo 01.01.2016 16 500 000 000
Kingdom Corporate TaHuA obmrauum OT ABYX BeAyLLMX PENTUHTOBbIX
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USD Index

areHTCTB

Cbonds Germany

eBpOOﬁﬂVII'aLl,VIMM

He Huxe B3/B- no KpaliHeit mepe

Corporate USD Index 3anaaHas EBpona FepmaHuna o6anraLm dukc. Kopn. usb 360 OT ABYX BeAyLMX PEMTUHTOBbIX eXXemecayHo 01.01.2016 16 500 000 000
areHTcTB
cbonds D " 6 He Huxe B3/B- no kpaliHeit mepe
onds Denmar| eBpoobanraumumm o
Corporate USD Index 3anaaHas EBpona [aHna o6anraLm dukc. Kopn. usD 360 OT ABYX BeAYLWMX PEUTUHIOBbIX exemecsayHo 01.01.2016 16 500 000 000
areHTcTe
bonds Spai 6 He Huxe B3/B- no kpaliHeit mepe
Cbonds Spain 3anagHas Espona Mcnanua €BpoCh/MraLm dukc. Kopn. usD 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXxemecAa4yHo 01.01.2016 16 500 000 000
Corporate USD Index obauvrauum
areHTcTB
Chonds Italv . He HuKe B3/B- no KpaiiHeit mepe
onds Italy Corporate 3anagHan Espona Utanua €BpocbmMraunnm dukc. Kopn. usD 360 OT ABYX BeAyLUMX PEATUHIOBbIX eXemMecsaYHo 01.01.2016 16 500 000 000
USD Index obavrauum
areHTcTB
Chonds Netherland M . He HuKe B3/B- no KpaiiHeit mepe
onds Netherlands naepnaHg, eBpoobaunraumumm o
2 . OT ABYX BE e 08 .01.
Corporate USD Index 3anagHas Espona o obanraLn dukc Kopn usD 360 T ABYX BEAYLUNX PEUTUHTOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTcTB
Cbonds N 6 He HuKe B3/B- no KpaiiHeit mepe
onds Norway eBpoobauraummm .
Corporate USD Index 3anaaHas EBpona Hopserua o6auraLn dukc. Kopn. usD 360 OT ABYX BeAyLMX PEUTUHIOBbIX eXemMecsaYHo 01.01.2016 16 500 000 000
areHTcTB
Chonds Finland 6 He Hue B3/B- no kpaiiHeit mepe
onds Finlan eBpoobavraummm o
2 . OT ABYX BE, VX PEUTUHIOBbIX .01.
Corporate USD Index 3anagHas Espona DuHNAHANA o6 AnraLn dukc Kopn usD 360 ABy. AYLNX P exemecayHo 01.01.2016 16 500 000 000
areHTcTB
bonds F ) He HuKe B3/B- no KpaiiHeit mepe
Cbonds France 3anagHanEspona | Opamuna | CoPOOOMRALAMM e | kopn. usb | 360 OT /1BYX BE/lLLMX PEIATMHTOBbIX ewemecauno | 01.01.2016 16 500 000 000
Corporate USD Index obaurauum
areHTcTB
Chonds S land 6 He HuKe B3/B- no kpaiiHeit mepe
onds Switzerlan M eBpoobavraummm o
2 . OT ABYX BE, VX PEUTUHIOBBIX .01.
Corporate USD Index 3anaaHas EBpona LLiseruapwmsa o6anraLn duKc Kopn usD 360 ABYX BEAYyLWNX p eXXemecayHo 01.01.2016 16 500 000 000
areHTcTB
Chonds Swed 6 He HuKe B3/B- no KpaiiHeit mepe
onds Sweden eBpoobanraummm o
E L . . D 1.01.201 1
Corporate USD Index 3anagHas EBpona Beums obanraLn duKe Kopn us 360 OT ABYX BeAyLWMX PEUTUHIOBbIX exemecayHo 01.01.2016 6 500 000 000
areHTcTB
bonds Brazil n 6 He Huxe B3/B- no kpaliHeit mepe
onds Brazi aTUHCKasA eBpoobamraummm o
Corporate USD Index Amepyka Bpasunua o6anraLn duKc. Kopn. usD 360 OT ABYX BeAyLMX PEUTUHIOBbIX exemecsyHo 01.01.2016 16 500 000 000
areHTcTB
Chonds Colombi A 6 He Hue B3/B- no KpaitHeit mepe
onds Colombia aTUHCKasA eBpoobauraummm o
K 6 X . usD 360 OT ABYX Be, VX PENTUHIOBbIX 01.01.2016 16 500 000 000
Corporate USD Index AmepuKa onymona obavraumm ke Kopn ABY Avamxp EHEMECAUHO
areHTcTB
Cbonds Mexi n 6 He Huxe B3/B- no kpaliHei mepe
onds Mexico ammrckan MeKcuKa €BpOOHAMTaLNM duKc. Kopn. usD 360 OT ABYX BeAyLUMX PEATUHIOBbIX exemecayHo 01.01.2016 16 500 000 000
Corporate USD Index AmepuKa obaurauum

areHTCTB
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He HuKe B3/B- no kpaiiHei mepe

Cbonds Peru Corporate NaTtuHckan eBpoobavraummm .
USD Index Amepyka MNepy o6 AnraLyn dukc. Kopn. usb 360 OT ABYX BeAYLMX PENTUHTOBbIX eXXemecayHo 01.01.2016 16 500 000 000
areHTCTB
. He HuKe B3/B- no KpaiiHei mepe
Cbonds Chile Corporate Namurickas Y espoobamranmn | oon UsD | 360 OT [1BYX BEAYLLMX PEITUHIOBbIX ewemecauno | 01.01.2016 16 500 000 000
USD Index AmepuKa obaurauum
areHTCTB
. He HuKe B3/B- no KpaiiHeit mepe
Cbonds Australia PasBUTBIE POIHKN |\ g | €BPOCOMTALMMM | opn, UsD | 360 OT [1BYX BEAYLLMX PEHTUHIOBbIX ewemecauno | 01.01.2016 16 500 000 000
Corporate USD Index (vckn. Espony) obauraumum
areHTCTB
Cbonds Israel PasBuTble pbIHKK eBpoobanraumumm He ke B3/B- no kpaiireli mepe
P WU3pannb P u Pukc. Kopn. usb 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXxemecavyHo 01.01.2016 16 500 000 000
Corporate USD Index (vckn. Espony) obavrauum
areHTCTB
He Huxe B3/B- no KpaltHeit mepe
Cbonds Canada PasuTbie pbiHkn KaHapa espoobavraumy dukc. Kopn. usbD 360 OT ABYX BeAyLUMX PEATUHIOBbIX eXXemecaqyHo 01.01.2016 16 500 000 000
Corporate USD Index (vckn. EBpony) obauvrauum
areHTCTB
Cbonds Republic of PasBuTbIE PBIHKK Pecnybnuka eBpoobanraummm He Hike B3/B- no kpaiinelt mepe
Korea Corporate USD P 4 P » duke. Kopn. usb 360 OT ABYX BEAYLUMX PENTUHTOBBIX eXKemecavyHo 01.01.2016 16 500 000 000
(vckn. EBpony) Kopes obavraumm
Index areHTcTB
Cbonds Singapore PasBuTble pbIHKK eBpoobanraummm He Huxe B3/B- no kpaiieii mepe
ap P CuHranyp P 4 duke. Kopn. usb 360 OT ABYX BEAYLUMX PENTUHTOBBIX eXKemecavyHo 01.01.2016 16 500 000 000
Corporate USD Index (vckn. EBpony) obaurauum
areHTCTB
Cbonds Japan PasBuTble pbIHKK eBpoobanraummm He e B3/B- no kpaiieii mepe
P P AnoHuA P u oduKc. Kopn. usD 360 OT ABYX BEAYLMX PENTUHTOBbIX exemecsayHo 01.01.2016 16 500 000 000
Corporate USD Index (uckn. EBpony) obaurauum AreHTCTB
Cbonds Kazakhstan eBpoobavraummm He Hike B3/B- no kpaiinelt mepe
Corporate USD Index CHr KasaxcraH obanraLn duKc. Kopn. usD 360 OT ABYX BeAyLMX PEUTUHTIOBbIX exemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Russia eBpoobanraummm He e B3/B- no kpaiieii mepe
HI P X . D 7z 1.01.201 1
Corporate USD Index Cl ocemaA o6anraLn dukc Kopn us 360 OT ABYX BeAyLLMX PENTUHTOBbIX exemecayHo 01.01.2016 6 500 000 000
areHTCTB
He HuKe B3/B- no kpaiiHeit mepe
A P
Cbonds USA Corporate asBuTble PolHKN CLA espoobavraumy oduKc. Kopn. usD 360 OT ABYX BeAyLUMX PEATUHIOBbIX eXXemecayHo 01.01.2016 16 2 000 000 000
USD Index (uckn. EBpony) obavrauum
areHTCTB
Cbonds Russia eBpoobamrauumnm He Hivke B3/B- no kpaliHeit mepe
Corporate CNY Index CHI Poccua o6anraLm duKc. Kopn. CNY 360 OT ABYX BeAyLMX PENTUHTOBbIX eXXemecayHo 01.09.2022 16 500 000 000
areHTCTB
He HuXe B3/B- v He Bbiwe B1/B+
Cbonds USA Corporate | PasswTele pbiHkm CLUA espoobamranmn || oon, UsD | 360 MO KpaiiHeli Mepe oT AsyX ewemecauHo | 01.01.2023 16 1000 000 000
B Index TR (uckn. EBpony) obaurauum o
BeAYyLUMX PEUTUHTOBbIX areHTCTB
He Hue Ba3/BB- u He Bbille
Cbonds USA Corporate Pa3BuTble pbIHKK eBpoobamraummm V-
LU, . . D Bal/BB+ 1.01.202 1 1
BB Index TR (nckn. Espony) CLIA o6anraLn duKC Kopn us 360 al/ no KpanHeun mepe OT ABYX exemecayHo 01.01.2023 6 000 000 000

Beayuwmnx peﬁTMHFOBbIX areHTCTB
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He Huxe Baa3/BBB- u He Bbile
Cbonds USA Corporate Pa3BuTble pbIHKK CLUA eBpoobamraummm bukc. Kopn. USD 360 Baal/BBB+no KpaMtIEVI mepe oT EHEMECAIHO 01.01.2023 16 1000 000 000
BBB Index TR (vckn. Espony) obavrauum OBYX BEAYLLUX PEATUHTOBbIX
areHTCTB
He Huxe A3/A- 1 He Bbiwe AL/A+
Cbonds USA Corporate | PassuTele pbiHku CLUA espoobamranmn | L | oon usD | 360 N0 KpaliHeil Mepe oT AByX eemecauHo | 01.01.2023 16 2 000 000 000
A Index TR (vckn. EBpony) obauraumum "
BEAYLUMNX PEMTUHTOBbIX areHTCTB
He HuKe Aa3/AA- 1 He Bbiwe
Cbonds USA Corporate Pa3BuTble pbIHKK CLUA eBpoobavraummm bukc. Kopn. USD 360 Aal/AA+ no Kpamjem mepe oT eHEMECHIHO 01.01.2023 16 1000 000 000
AA Index TR (mckn. Espony) obaurauum ABYX BEAYLUMX PEATUHIOBbIX
areHTCTB
He HuKe Aaa/AAA no KpaitHei
Cbonds USA Corporate PasBuTble pbIHKK eBpoobauraummm
LLIA X . D 1.01.202 1 1
AAA Index TR (nckn. Espony) Cl o6auraLn dukc Kopn us 360 Meee OT ABYX BeAyLmX exemecayHo 01.01.2023 6 000 000 000
PeNTUHIOBbIX areHTCTB
Cbonds Region Corporate
) He Huxe B3/B- no KpaiiHeit mepe
Cbonds Asia Corporate eBpoobavraummm N
USD Index A3na BCe obanraLyn duKc. Kopn. USsD 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemecayHo 01.01.2017 16 500 000 000
areHTCcTB
. He Huxe B3/B- no KpaltHeit mepe
Cbonds Africa Corporate eBpoobvraummm .
USD Index Adpuka BCe ob6raum oduKc. Kopn. usD 360 OT ABYX BeAyLLMX PENTUHIOBbIX eXXemecayHo 01.01.2017 16 500 000 000
areHTCcTB
. He HuKe B3/B- no KpaiiHeit mepe
Cbonds Middle East . eBpoobamraummm N
Corporate USD Index BanxkHuMn BocTok BCe obanraLn duKc. Kopn. USsD 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemecayHo 01.01.2017 16 500 000 000
areHTCcTB
Cbonds Latin America JlaTuHcKan eBpoobavraummn He Hike B3/B- no kpaiinelt mepe
Corporate USD Index Amepyka BCE obanraLn oduKc. Kopn. usD 360 OT ABYX BeAyLLMX PENTUHIOBbIX eXXemecayHo 01.01.2017 16 500 000 000
areHTCcTB
Cbonds CIS Corporate eBpoobavraummn He Hivke B3/B- no kpalineli mepe
USD Index CHI BCE obanraLn oduKc. Kopn. usD 360 OT ABYX BeAyLLMX PENTUHIOBbIX eXXemecayHo 01.01.2017 16 500 000 000
areHTcTs
Cbonds EM Corporate PassuBatowmecs eBpoobavraummm He e B3/B-no kpaiieii mepe
. . D 7 1.01.201 1
USD Index DbiHKM 1 CHT BCe o6 raum duKC Kopn us 360 OT ABYX BeAyLLUX PENTUHIOBbIX exemecayHo 01.01.2017 6 750 000 000
areHTcTs
He Huxe Ba3/BB- 1 He Bbille
Bal/BB+ Kak MMHMMYM OT ABYX
Cbonds EM Corporate PassuBatolunech BCe espoobmraumuy duKc. Kopn. usD 360 / . v AsY eXXemecavyHo 01.01.2023 16 500 000 000
BB Index pbIHKM 1 CHI obnuraupmm BeAyLLMX PENTUHIOBbIX areHTCTB
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He Hue Baa3/BBB- u He Bbille
Baal/BBB+ Kak MMHUMYM OT

Cbonds EM Corporate PassuBatowmecs eBpoobavraummm .
BBB Index PbIHKM 1 CHT BCe o6 nuraLm duKe. Kopn. usb 360 OBYX BEAYLWMX PENTUHTOBbIX eXKemecavyHo 01.01.2023 16 500 000 000
areHTCTB
He Huxe 3/A- 1 He Bbie 1/A+
Cbonds EM C te A P 6. KaK MMHUMYM OT ABYX BE nx
ondstM Lorporate a3BUBAIOLLINECA ace espoobmraLmM - e kopn. UsD | 360 HAMYM OT ABYX BEAYLL ewemecauno | 01.01.2023 16 500 000 000
Index pbiHKM 1 CHI obavraumm PENTUHIOBbIX areHTCTB
He HuKe Aa3/AA- 1 He Bbllwe
Aal/AA+ Kak MMHUMYM OT ABYX
Cbonds EM Corporate PasBuBatowmecs sce eBpoobavraummm dukc. kopn. USD 360 / ¥ Yy Ay SEMECAIHO 01.01.2023 16 500 000 000
AA Index pbiHKK 1 CHI obnuraumm BeAyLLMX PENTUHIOBbIX areHTCTB
Cbonds Country Corporate IG
He Huxe Baa3/BBB- no kpaiiHei
Cbonds Hong Kong Asusa (Mckn. eBpoobnraummnm
Corporate IG USD Index AnoHmio) [OHKOHT obanraLn odukc. Kopn. usD 360 MeE)e OT ABYX BeAyLLmX exemecayHo 01.01.2016 16 500 000 000
PEUTUHTOBbIX areHTCTB.
. He Huxe Baa3/BBB- no kpaiiHei
Cbonds India Corporate A3ua (McKn. eBpoobnraupmm
IG USD Index AnoHMmio) NHana o6anraLn duKc. Kopn. USsD 360 MeE)e OT ABYX BeAyLLmX exemecAayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no kpaiiHeit
Cbonds Indonesia A3ua (McKn. MHpoHe3 eBpoobnraupmm
Corporate IG USD Index AnoHMIo) i o6anraLn duKc. Kopn. usD 360 MeE)e OT ABYX BeAyLLmX exxemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no kpaiiHeit
Cbonds China A3ua (McKn. . eBpoobnraupmm
Corporate IG USD Index AnoHMIo) Kuran o6anraLn oduKc. Kopn. usD 360 MeE)e OT ABYX BeAyLLmX exemecayHo 01.01.2016 16 500 000 000
PEUTUHTOBbIX areHTCTB.
. o He Huxe Baa3/BBB- no KpaiHei
Cbonds Malaysia A3ua (McKn. Manaiisu eBpoobnraupmm
X . D 1.01.201 1
Corporate IG USD Index AnoHMmio) a o6anraLn dukc Kopn us 360 MeE)e OT ABYX BeAyLLmX exemecAaYHo 01.01.2016 6 500 000 000
PEUTUHTOBbIX areHTCTB.
" He HuKe Baa3/BBB- no kpaliHeit
Cbonds Thailand A3susa (uckn. eBpoobnraummnm
T 8 . usb 360 o 01.01.2016 16 500 000 000
Corporate IG USD Index AnoHwio) annana obmrauum ukc Kopn MIEPE OT ABYX BEAYLUAX SHEMECATH
PelTUHrOBbIX areHTCTB.
Cbonds Qatar eBpoobnraummnm He Hke Baa3/BBB- no kpaiineii
b " B . . D 1.01.201 1
Corporate IG USD Index JINKHUI BocTOK Karap obanraLm dukc Kopn us 360 MePe OT ABYX BeAyLmxX exemecAaYHo 01.01.2016 6 500 000 000
PEeWTUHrOBbIX areHTCTB.
Cbonds United Arab eBDOOBAMFALIAM He HuKe Baa3/BBB- no kpaiiHeit
Emirates Corporate IG BANKHMit BocToK 0A3 p06 4 dukc. Kopn. UsD | 360 Mepe OT AByX BeAyLX exemecauno | 01.01.2016 16 500 000 000
USD Index Amratm PEUTUHTOBbIX areHTCTB.
Cbonds Saudi Arabia CaynoBcka eBpoobnraummnm He Hinke Baa3/BBB- no kpaiieii
b. “B . . usb 360 01.01.2016 16 500 000 000
Corporate IG USD Index MVKHUA BocTok | Apasua P dUKe Kopn Mepe OT ABYX BEAYLLMX eKemecayHo

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

Cbonds Austria eBpoobmraummnm
Corporate IG USD Index 3anagHan Espona AscTpua obanraLn duKce. Kopn. usb 360 MEPE OT ABYX BeAyLnx eXxemecayHo 01.01.2016 16 500 000 000
PENTUHTOBbIX areHTCTB.
Cbonds Belgium eBpooBAMraLMNM He HWKe Baa3/BBB- no KpaiiHeit
Corporate IG USD Index 3anagHan Espona Benbrus obanraLm dukce. Kopn. usb 360 MEPe OT ABYX BeAyLnx eXKemecavHo 01.01.2016 16 500 000 000
PENTUHTOBbIX areHTCTB.
Cbonds United Benkob eBDOOB ML He HuKe Baa3/BBB- no KpaliHei
Kingdom CorporateIG | 3anaanas Espona P P Y dukc. Kopn. usD | 360 Mepe OT AByX BEAYLLX ewemecauno | 01.01.2016 16 500 000 000
UTaHUA oburauum o
USD Index PENTUHIOBbIX areHTCTB.
Cbonds Germany eB8po0BAMraLMNM He HWe Baa3/BBB- no kpaiiHeit
Corporate IG USD Index 3anaaHas Espona Fepmanuna obanraLn Pukc. Kopn. usD 360 MeE)e OT ABYX BeAyLLmX exxemecayHo 01.01.2016 16 500 000 000
PEUTUHTOBbIX areHTCTB.
Cbonds Denmark e8pooBAMraLMNY He HWe Baa3/BBB- no kpaiiHeit
E X . D 1.01.201 1
Corporate IG USD Index 3anagHan Espona JIELTZE] 0BAMraLMM buKe Kopn Us! 360 MeE)e OT ABYX BeAyLnx exemecavHo 01.01.2016 6 500 000 000
PEUTUHTOBbIX areHTCTB.
Cbonds Ireland UpnaHau eBpoobmraummnm He Hike Baa3/BBB- no kpalieii
Corporate IG USD Index 3anagnan Espona a ofnraLm duKc. Kopn. usD 360 Mepe OT ABYX BeAyLIX eKemecauHo 01.01.2016 16 500 000 000
PEUTUHTOBbIX areHTCTB.
Cbonds Spain e8pooBAMraLMNY He Huxe Baa3/BBB- no kpaiiHeit
Corporate IG USD Index 3anagHas Espona | Mcnanua obnraLm duKc. Kopn. usD 360 Mepe OT ABYX BeAywuX eKemecauHo 01.01.2016 16 500 000 000
PENTUHTOBbIX areHTCTB.
He HuxKe Baa3/BBB- no KpaiiHei
Cbonds Netherlands Hupepnana| espoobanraupmm
Corporate IG USD Index 3anaaHas Espona ol o6aMraLmm Pukc. Kopn. usb 360 MePe OT ABYX BeAyLUNX eXxemecavHo 01.01.2016 16 500 000 000
PEUTUHTOBbIX areHTCTB.
Cbonds Norway e8pooBAMraLMNY He HWe Baa3/BBB- no kpaiiHeit
Corporate IG USD Index 3anagHas Espona | Hopserusa obaraLm duke. Kopn. usb 360 Mepe oT ABYX Byl @eMeCAYHO 01.01.2016 16 500 000 000
PEUTUHTOBbIX areHTCTB.
. He HuxKe Baa3/BBB- no KpaiiHei
Cbonds Finland DUHNAHA, eBpoobnraummnm
Corporate IG USD Index 3anaanan Espona A oBaraLm duKC. Kopr. usD 360 Mepe oT AByX BeayLX eeMecauHo 01.01.2016 16 500 000 000
PENTUHTOBbIX areHTCTB.
Cbonds France eBpoobmraummnm He Hike Baa3/BBB- no kpaiieit
Corporate IG USD Index 3anagHan Espona ®PpaHumA poGnmrauvl;"M Pukc. Kopn. usb 360 MePe OT ABYX BeAyLnX eXxemecayHo 01.01.2016 16 500 000 000
PENTUHTOBbIX areHTCTB.
. " He HuKe Baa3/BBB- no kpaiiHeit
Cbonds Switzerland Lseliyap eBpoobnraummnm
3 E . . usb 360 01.01.2016 16 500 000 000
Corporate IG USD Index anaahan tepona us obaurauum ke Kopn MePe OT ABYX BEAYLLX EHEMECAIHO
PENTUHTOBbIX areHTCTB.
Cbonds Sweden eBpO0BAMTaLMIN He HWxe Baa3/BBB- no KpaiiHeit
Corporate IG USD Index 3anaaHas Espona Wseums o6 nMraLm duke. Kopn. usb 360 MEPe OT [1BYX BeAyLLmX exxemecayHo 01.01.2016 16 500 000 000
PENTUHTOBbIX areHTCTB.
. He HuKe Baa3/BBB- no kpaliHeit
Cbonds Brazil JNlaTnHcKas eBpoobnraummm
Corporate IG USD Index AmepHKa Bpasunua o6auraLn duKc. Kopn. usD 360 mepe OT ABYyX BeAyL X exemecayHo 01.01.2016 16 500 000 000

pel‘/’ITI/IHI'OBbIX areHTCTB.
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He HuKe Baa3/BBB- no KpaliHei

Cbonds Colombia NaTtuHckan Konymbéu eBpoobnraummnm
Corporate IG USD Index Amepyka . obanraLm dukc. Kopn. usD 360 MePe OT ABYX BeAyLLmX exemecayHo 01.01.2016 16 500 000 000
PelTUHrOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaliHei
Cbonds Mexico NaTtuHckan eBpoobanraummnm
Corporate IG USD Index Amepyka MekKcuKa obanraLm dukc. Kopn. uUsD 360 MEPE OT ABYX BeAyLmx eXKeMecaYHo 01.01.2016 16 500 000 000
PEeWTUHIOBbIX areHTCTB.
He Hue Baa3/BBB- no kpaliHeit
Cbonds Peru Corporate JNlaTuHCKan eBpoobmraummnm
IG USD Index AmepHka Mepy oBAvraLm duKc. Kopn. usD 360 MePe OT ABYX BeAyLnX exemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He Hue Baa3/BBB- no kpaiiHeit
Cbonds Chile Corporate JNlaTuHCKan eBpoobmraummnm
IG USD Index Amepyka Yuam obanraLn duKc. Kopn. USsD 360 MeE)e OT ABYX BeAyLLmX exemecAayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
. He Huxe Baa3/BBB- no kpaiiHei
A | P Al
Cbonds Australia asBuTble PblHKN BCTpam espo0G/MrauMuy dukc. Kopn. usD 360 mepe OT ABYX BeAyLnx exemecayHo 01.01.2016 16 500 000 000
Corporate IG USD Index (uckn. EBpony) a obavrauum o
PEeNTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no kpaitHeit
Cbonds Canada PasBuTble pbIHKK eBpoobanraupumm
Corporate IG USD Index (nckn. Espony) Kanaga o6 nMraLmm duke. Kopn. usb 360 MePe OT ABYX BeAyLLmX exemecayHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds Republic of Pa3BUATHIE DbIHKM Pecnv6am BOOOBAMIALANA He HuKe Baa3/BBB- no kpaiiHeit
Korea Corporate IG P 4 P 4 duke. Kopn. usb 360 mepe OT ABYyX BeAyLnx exemecayHo 01.01.2016 16 500 000 000
(vckn. EBpony) Ka Kopes obavraumm o
USD Index PEeWTUHIOBbIX areHTCTB.
Cbonds Singapore Pa3BuTbIE PBIHKK eBpoobmraummnm He Hike Baa3/BBB- no kpaiieii
Corporate IG USD Index (uckn. Espony) CwvHranyp obauraLn oduKc. Kopn. usD 360 MePe OT ABYX BeAyLnx exXemecAaYHo 01.01.2016 16 500 000 000
PEeNTUHIOBbIX areHTCTB.
Cbonds Japan Pa3BuTbIE PBIHKK eBpoobnraummnm He Hike Baa3/BBB- no kpaiieii
Corporate IG USD Index (uckn. Espony) AnoHua obanraLn duKc. Kopn. USsD 360 MePe OT ABYX BeAyLnx exemecAayHo 01.01.2016 16 500 000 000
PeWTUHIOBbIX areHTCTB.
Cbonds Russia eBpoobmraummnm He Hike Baa3/BBB- no kpaiieii
HI P X . D 1.01.201 1
Corporate IG USD Index Cl ocemA o6anraLn dukc Kopn us 360 MeE)e OT ABYX BeAyLLmX exemecAayHo 01.01.2016 6 500 000 000
PEeNTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no kpaiiHeit
A P
Cbonds USA Corporate a3BUTHI€ PbIHKN CLUA espoobamraummn | Kopn. UsD | 360 Mepe OT AByX BeAyLX exemecauno | 01.01.2016 16 2 000 000 000
1G USD Index (uckn. EBpony) obavrauum N
PEeNTUHIOBbIX areHTCTB.
Cbonds Region Corporate IG
. He HWe Baa3/BBB- no KkpaliHei
Cbonds Asia C t 6.
onds Asla Lorporate Asuna BCe €8poobmraLim duKc. Kopn. usD 360 mepe OT AByX Be4yLmx exemecAayHo 01.01.2017 16 500 000 000

IG USD Index

nobanraumm

peVITMHFOBbIX areHTCTB.
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Cbonds Africa Corporate eBpoobaunrauum He Hike Baa3/BBB- no kpaiinels
IG USD Index P Adpuka BCe Mpoﬁnwra :m duke. Kopn. usb 360 mepe OT AByX BegyLmnx exemecayHo 01.01.2017 16 500 000 000
4 PEeNTUHIOBbIX areHTCTB.
. He HuKe Baa3/BBB- no KpaliHei
E:?n::amlﬁﬁsia:dex BanskHWIA BocTok BCe eipggf:rmara::w dukc. Kopn. usb 360 mepe OT ABYX BeAyLLMX exemecayHo 01.01.2017 16 500 000 000
P u PEeNTUHIOBbIX areHTCTB.
. . He HuKe Baa3/BBB- no KpaliHei
E::m::a::tllg 3 S:JeI:ZZx n:;ZHZ}:ﬂ BCE enggf:rara::m dukc. Kopn. usb 360 Mepe OT ABYX BeAyLLMX exemecayHo 01.01.2017 16 500 000 000
P P u PEeNTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no kpaitHeit
Cbonds CIS Corporate IG eBpoobauraumm
CHI BCe duKc. Kopn. usD 360 mepe OT ABYX BeAyLMX exemecAayHo 01.01.2017 16 500 000 000
USD Index v obauraun PENTUHIOBbIX areHTCTB.
He Huxe Baa3/BBB- no KkpaiiHei
EM P
I(I(?(:jr;c:)slnde()l(orporate aa::iiﬁ‘mgl:lfﬂ BCe enggf::ara::u dukc. Kopn. usb 360 mepe OT ABYX BeAyLmX exxemecayHo 01.01.2017 16 750 000 000
P u PEeNTUHIOBbIX areHTCTB.
Cbonds Country Corporate HY
. He HuKe B3/B- 1 He Bbiwe Bal/BB+
Cbonds South Africa eBpoobamraumm -
Adpuka IOAP duke. Kopn. usb 360 no KparHen mepe OT ABYX BeAyLLMX eXKemecavHo 01.01.2016 16 500 000 000
Corporate HY USD Index nobauraumm PEITUHOBBIX AFEHTCTB
He HuKe B3/B- 1 He Bbiwe Bal/BB+
ﬁl;;nlizl::ly Corporate HY Szgaﬂ:zﬂ Utanna eilpgg6;1:4;a::m duKc. Kopn. USD 360 no KpaliHein mepe OT ABYX BEAYLLMX exemecayHo 01.01.2016 16 500 000 000
P anray PENTUHIOBbIX AareHTCTB
He HuKe B3/B- 1 He Bbiwe Bal/BB+
Cbonds Netherlands 3anagHan eBpoobnraumm .
Huaepnanapl duKc. Kopn. USD 360 Nno KpalrHen mepe oT ABYX BeAyLuux exemecayHo 01.01.2016 16 500 000 000
Corporate HY USD Index Espona nobauraumm PEITUHIOBbIX ArEHTCTB
. He HuKe B3/B- 1 He Bbiwe Bal/BB+
Cbonds Brazil Corporate JlaTuHCKan eBpoobamraumm .
bpasnaua dukc. Kopn. usD 360 no KpariHei mepe OT ABYX BeAyLMX eXxemecavyHo 01.01.2016 16 500 000 000
HY USD Index AmepuKa nobauraumm PEIfTMHIOBbIX AreHTCTS
Cbonds Canada Corporate Pa3Butble eBpoOGANTaLMM He Huxe B3/B- 1 He Bbiwe Bal/BB+
PbIHKK (MCKA. KaHapa duKc. Kopn. usD 360 no KpalHel mepe oT BYX BeayLumx eXXemecavyHo 01.01.2016 16 500 000 000
HY USD Index Espony) M 0Gnmraiym PENUTUHIOBbIX areHTCTB
Cbonds Russia Corporate eBpoobnraumm He Hinke B3/B- 1 He Bbiwe Bal/BB+
CHr Poccusa duKc. Kopn. usD 360 no KpalrHeli mepe oT ABYX BeayLumx eXXemecavyHo 01.01.2016 16 500 000 000
HY USD Index v 0bnmrauny PelTUHIOBbIX areHTCT8
PassuTble He Huxe B3/B- 1 He Bbiwe Bal/BB+
ﬁ';g"l:sd::A Corporate HY PIHKY (MCKA. CLUA eilpggf::‘;a;“:” buKe. Kopn. usD | 360 1O KpaiiHel mepe oT Asyx Beaywmx |  ewemecauro | 01.01.2016 16 2000 000 000
Espony) H PeiTUHIOBbIX areHTCT8
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Cbonds Region Corporate HY

He Huxe B3/B- 1 He Bbille
Cbonds Asia Corporate Asua ace espoobnuraumm | kopn. UsD | 360 ; Bal/BB+ no kpaiireii mepe ot ewemecauno | 01.01.2017 16 500 000 000
HY USD Index nobauraumm ABYX BEAYLUNX PENTUHTOBBIX
areHTCTB
Cbonds Africa eBpoobaunrauum Baqj;;:K neoBK?’/:V-l:e;eMBeblfsT
Corporate HY USD Adpua ace P u duke. Kopn. UsD 360 . panHe1 mep ewemecauHo | 01.01.2017 16 500 000 000
Index nobauraumm [ABYX BEAYLLMX PEATUHIOBbIX
areHTCTB
Cbonds Middle East eBpoobaurauum BaF:IljBH;:KneoBKS/:F;:e;emzbli-’z'r
Corporate HY USD BavkHMIA BocToK BCE P u dukc. Kopn. usD 360 - P o P exemecayHo 01.01.2017 16 500 000 000
Index nobauraumm [ABYX BEAYLLMX PEATUHIOBbIX
areHTCTB
Cbonds Latin America NatnHckas eBpoobaurauum BaT;BH;:K:OBKS/;:e;eMZinJzT
Corporate HY USD BCE P u dukc. Kopn. usD 360 - P o P exemecayHo 01.01.2017 16 500 000 000
Index AmepuKa nobauraumm [ABYX BEAYLLMX PEATUHIOBbIX
areHTCTB
He HuXe B3/B- u He Bblle
Cbonds CIS C t 6. iHen
onds L'> Lorporate CHI Bce €BPOCHMTAMNA | Kopn. usD | 360 - Bal/BB+ no kpaiiteii mepe ot ewemecauHo | 01.01.2017 16 500 000 000
HY USD Index nobnuraumm LBYX BEAYLLUX PENTUHTOBbIX
areHTcTB
He HuKe B3/B- 1 He Bbllwe
Cbonds EM Corporate PassuBatowmeca Bce eBpoobauraumm bukc. Kopn. USD 360 ) Bal/BB+no KpaVII-iEM mepe ot EEMECAYHO 01.01.2017 16 750 000 000
HY USD Index pbiHKK 1 CHI nobnuraumm OBYX BEAYLMX PENTUHTOBbIX
areHTCTB
Cbonds Green Bonds
Cbonds World Sovereign eBpoobanraumm
Green Bonds USD Index Becb mup Becb mup 1 OBAMIaLMM duKc. roc. usD 360 - - exemecAayHo 01.01.2016 16 500 000 000
He Huxe B3/B- no kpaiiHeit mepe
Cbonds World Corporate eBpoobauraumm N
Becb mu Becb mu -
Green Bonds USD Index p p W 0B AMraLn duKc. Kopn. usD 360 OT ABYX BeAyLLMX PENTUHTOBbIX exemecAaYHo 01.01.2017 16 500 000 000
areHTCTB
He HuKe Baa3/BBB- no kpaiiHeit
Cbonds World Corporate eBpoobamrauum
Becb mu Becb mu . . - .01.
IG Green Bonds USD Index p p W 0B AMraLmn duke Kopn usb 360 MePe OT ABYX BeAyLLMX exxemeca4yHo 01.01.2017 16 500 000 000
PeNTUHIOBbIX areHTCTB.
He Hue B3/B- 1 He Bbiwe
Cbonds World Corporate eBpoobamrauum Bal/BB+ no KkpaiiHeit mepe oT
HY Green Bonds USD Becb mup Becb mnp P > dUKc. Kopn. usb 360 - P N P exemecavyHo 01.01.2017 16 500 000 000
Index nobauraumm [BYX BeZyLLNX PENTUHTOBbIX
areHTCTB
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le/IJIO)KEHl/Ie 2: HUCTOPpUA HU3MEHEHUH B METOAHUKE pacdyeTa HHAECKCOB

Aara UHpekc / CemeiicTBO MHAEKCOB .0 BHECEHUA U3MEHeHU Mocne BHeceHMA U3IMeHeHU
01.04.2015 Euro-Cbonds IG Russia PelTUHT: He HMKe Baa3/BBB- no KpaiiHei mepe OT ABYyX PeiTuHr: He HuxKe Bal/ BB+ no kpaliHel mepe ot
BeAyLUMX PEMTUHTOBbIX areHTCTB [ABYX BeAyLUMX PEUTUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG Russia RUB PeiTuHr: He HuKe Baa3/BBB- no KpaiiHei mepe oT AByX PeitTuHr: He HuKe Bal/ BB+ no kpaliHeit mepe ot
BEAYLUMX PEMTUHTOBbIX areHTCTB [ABYX BEAYLUMX PEUTUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG Russia EUR PeiTuHr: He HuKe Baa3/BBB- no KpaiiHei mepe oT AByX PeitTuHr: He HuKe Bal/ BB+ no kpaliHeit mepe oT
BEAYLUMX PEMTUHTOBbIX areHTCTB [ABYX BEAYLUMX PEUTUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds IG 3Y Russia PeiTuHr: He HuKe Baa3/BBB- no KpaiiHei mepe oT AByX PeiTuHr: He Huke Bal/ BB+ no KpaitHeit mepe ot
BEAYLUMNX PEMTUHTOBbIX areHTCTB [ABYX BEAYLUMX PEUTUHIOBbIX areHTCTB
01.04.2015 Euro-Cbonds Corporate Ukraine PelTuHr: He HuKe B3/ B- OT BeayLumx peiTMHIOBbIX -
areHTCTB
01.01.2018 Euro-Cbonds Russia BB+/Bal Euro-Cbonds IG Russia Euro-Cbonds Russia BB+/Bal (M3meHeHuWe Ha3BaHWa
MHAeKca)
01.01.2018 Euro-Cbonds NIG Sovereign EM PeiTuHr: He Bbiwe Bal/BB+ no KpaiiHeit mepe OT AByX PeiituHr: ot B3/B- go Bal /BB+ no KpaitHeit mepe ot
BEAYLUMNX PEMTUHTOBbIX areHTCTB [ABYX BEAYLUMX PEUTUHIOBbIX areHTCTB
01.01.2018 Euro-Cbonds NIG Sovereign LatAm PeitTuHr: He Bbiwe Bal/BB+ no KpaiiHelt mepe oT agyx | PeiTuHr: ot B3/B- o Bal /BB+ no KpaitHelt mepe ot
BeAYLIMX PEUTUHIOBbIX areHTCTB [ABYX BeAyLUUX PEUTUHIOBbIX areHTCTB
01.01.2018 Euro-Cbonds NIG Sovereign Eastern Europe PeiTuHr: He Bbiwe Bal/BB+ no KpaiiHeit mepe OT AByX PeiituHr: ot B3/B- go Bal /BB+ no KpaiiHeit mepe ot
BEAYLUMX PEMTUHTOBbIX areHTCTB [BYX BEAYLUMX PEUTUHIOBbIX areHTCTB
01.01.2018 Euro-Cbonds NIG Sovereign Asia PeitTuHr: He Bbiwe Bal/BB+ no KpaiHeit mepe oT ggyx | PeidTuHr: ot B3/B- o Bal /BB+ no KpaitHelt mepe ot
BEAYLUMX PEMTUHTOBbIX areHTCTB [BYX BEAYLUMX PENTUHIOBbIX areHTCTB
01.04.2019 Euro-Cbonds Corporate EM (BRL) Mepectanu Npovn3BOAUTL PACUET B CBA3M C TEM, YTO
HW 0AHa 06AUraLmMa He Nonana B UHAEKCHbIN CMIUCOK,
COrNIacHO Kputepmam GopMMpPOBaHUA UHAEKCHOTO
crucka.
05.07.2019 Euro-Cbonds Corporate Kazakhstan B cBA3M C cyLLecTBEHHbIMU KONlebaHUAMM LieHbI
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6blN1a UCKtOYEHA U3 MHAEKCHOTO CMUCKA C
02.06.2019. NMHpekc nepecumtaH ¢ 31.05.2019 no
04.07.2019.
05.07.2019 Euro-Cbonds NIG Corporate CIS B CBS3U C CYLLECTBEHHbIMW KONEBAHMAMM LEHbI

6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6blNa UCKAOYEHA U3 UHAEKCHOTO CUCKA C
02.06.2019. MHpeKkc nepecumTaH ¢ 31.05.2019 no
04.07.2019.
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09.07.2019 Euro-Cbonds NIG Corporate EM B cBA3M C cyLecTBEHHbIMU KONlebaHUAMM LieHbI
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6blNa UCKNtOYEHA M3 MHAEKCHOTO CUCKA C
02.06.2019. NHpekc nepecymTaH ¢ 31.05.2019 no
08.07.2019.
01.01.2020 Euro-Cbonds Sovereign EM, Euro-Cbonds IG Sovereign M3 MHAEKCHbIX CMUCKOB UCKNOYEHbI IMUCCUMN
EM, Euro-Cbonds NIG Sovereign EM, Euro-Cbonds 3MUTeHTOB cTpaH: CuHranyp, Pecnybauka Kopes,
Corporate EM, Euro-Cbonds Corporate EM (CNY), Euro- MyspT0-PuKo, KaiimaHosbl ocTpoBa, U3pausnb,
Cbonds IG Corporate EM, Euro-Cbonds NIG Corporate bepmyacKume ocTpoBa B CBA3M C UCKAOYEHUEM
EM [OaHHbBIX CTPaH 13 pernoHa Emerging Markets B 6ase
OaHHbIX Cbonds.
01.01.2020 Euro-Cbonds Sovereign LatAm, Euro-Cbonds I1G M3 MHAEKCHBIX CMUCKOB UCKIOYEHbI 3MUCCUM
Sovereign LatAm, Euro-Cbonds NIG Sovereign LatAm, 3MUTEHTOB cTpaH: MyapTo-Puko, KalimaHoBbI
Euro-Cbonds Corporate LatAm, Euro-Cbonds I1G ocTpoBa, bepmyackme ocTpoBa B CBA3U C
Corporate LatAm, Euro-Cbonds NIG Corporate LatAm MCKOYEHNEM AaHHbIX CTPaH U3 pervoHa Emerging
Markets B 6a3e gaHHbix Cbonds.
01.01.2020 Euro-Cbonds Sovereign Asia, Euro-Cbonds IG Sovereign M3 MHAEKCHbIX CMUCKOB UCK/OYEHbI 3MMUCCUM
Asia, Euro-Cbonds NIG Sovereign Asia, Euro-Cbonds 3MUTEHTOB cTpaH: CuHranyp, Pecny6avka Kopes B
Corporate Asia, Euro-Cbonds |G Corporate Asia, Euro- CBA3M C UCK/IIOYEHMEM [AHHbIX 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 CMMCKOB MUCKOYEHbI SMUCCUM
Sovereign Eastern Europe (EUR), Euro-Cbonds IG SMUTEHTOB CTPaHbl TypLMA B CBA3U C UCKNHOYEHUEM
Sovereign Eastern Europe, Euro-Cbonds IG Sovereign CTpaHbl 13 cybpervoHa BoctouHas EBpona B 6ase
Eastern Europe (EUR), Euro-Cbonds Corporate Eastern AaHHbIX Cbonds.
Europe, Euro-Cbonds IG Corporate Eastern Europe,
Euro-Cbonds |G 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 UCKNKOYEHbI 3MUCCUU
Sovereign Middle East, Euro-Cbonds NIG Sovereign 3MUTEHTOB CTPaHbl M3pannb B CBA3U C UCKNIOYEHNEM
Middle East, Euro-Cbonds Corporate Middle East, Euro- CTpaHbl M3 pernoHa Emerging Markets B 6a3e gaHHbIX
Cbonds IG Corporate Middle East, Euro-Cbonds NIG Cbonds. B MHAEKCHbIV CNUMCOK BKAKOYEHbI 3MUCCUN
Corporate Middle East SMUTEHTOB CTPaHbl TypLMA B CBA3U C BKAOYEHUEM
CTpaHbl B Cy6pervoH banxkHuii BocTok B 6ase AaHHbIX
Cbonds.
28.08.2020 Euro-Cbonds Corporate Netherlands (EUR), Euro-Cbonds B cBA3N C HEKOPPEKTHBIM PacyeToM NoKasaTens
Corporate Netherlands (EUR) D, Euro-Cbonds Corporate [O0XOOHOCTU BBUAY CHUXKEHUA LieHbl U 611M3KoM AaThl
Netherlands (EUR) PI, Euro-Cbonds Corporate odepTtbl 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 6b1/11 UCKAOYEHbI U3 MHAEKCHOTO CNUCKA C
Netherlands (EUR) YTM eff - 23005 28.08.2020. NHaekc nepecunTaHbl ¢ 01.07.2020 no
27.08.2020.
30.12.2020 Euro-Cbonds NIG Sovereign Eastern Europe, Euro- PacyeT ocTaHOB/IEH MO NPUYUHE GOPMUPOBaAHUA

Cbonds |G Sovereign Africa

NyCTOro MHAEKCHOTO CNUCKA NOoc/e NpUMeHeHus
bUNBTPYIOLWMX KpUTEPUEB.
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01.01.2021

CemelictBo nHgekcos Cbonds Country Sovereign

3anyck HOBOV IMHENKN NHAEKCOB.

25.07.2021 CemelicTBo HAeKcos Euro-Cbonds MpekpaleH Ny6anYHbIA pacyeT No ykasaHHOMY
CemeiCTBY MHAEKCOB, UHAEKCbI 3aMeHeHbl HOBbIMMU
NnHelikamu 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 uHaeKcbl
OCTaloTCA AOCTYMHbI B pamKkax ycayru Cbonds
Database.
25.07.2021 CemelictBa nHaekcos Cbonds Country Corporate, 3anyck HOBOV IMHENKN UHAEKCOB.
Cbonds Country Corporate IG, Cbonds Country
Corporate HY, Cbonds Region Sovereign, Cbonds Region
Corporate, Cbonds Region Corporate |G, Cbonds Region
Corporate HY
25.12.2021 CemeiictBo nHaekcos Cbonds Green Bonds: Cbonds 3anycK HOBOW IMHENKM MHAEKCOB.
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 KpuTEPUEB GOPMUPOBAHUA UHAEKCHBIX
Corporate IG USD Index, Cbonds Russia Corporate HY cnuckoB. KpegutHble peiTuHr1 Poccuitckoi
USD Index, Cbonds CIS Corporate USD Index, Cbonds CIS depepaumm 1 POCCUMCKUX 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 IMHENKN NHAEKCOB.
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
01.10.2022 Cbonds EM Sovereign USD Index, Cbonds Russia 3anyck HOBOV NINHENKN UHAEKCOB.
Corporate CNY Index
15.07.2024 Cbonds Ecuador Sovereign USD Index, Cbonds China 3anycK HOBOM NIMHEWMKN MHAEKCOB.
Sovereign USD Index, Cbonds Hong Kong Sovereign USD
Index, Cbonds Italy Sovereign USD Index, Cbonds Angola
Sovereign USD Index, Cbonds Kenya Sovereign USD
Index
01.11.2024 Cbonds Russia Sovereign USD Onshore Index, Cbonds 3anycK HOBOW NNHENKN UHAEKCOB.

Russia Sovereign USD Offshore Index
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01.11.2024

Cbonds Russia Sovereign USD Onshore Index

NHAEKCHBIV KOMUTET MPUHAN PELEeHNE UCKNIOUYUTD
amuccmum RUOOOAOJXU14 1 RUOOOA1006S9 n3
MHAEeKcHbIX cnuckos ¢ 01.08.2024 no 01.10.2024.

01.11.2024

Cbonds Russia Sovereign USD Offshore Index

C01.01.2022 B UHAEKCHbIX CMUCKAX Y4UTbIBAIOTCA
6ymaru, No KOTOPbIM MUHUMANbHOE KONNYECTBO
TOProBbIX AHeN B Npolwiom nepuoge bonee 5.
MHAeKcbl paccunTbIBAOTCA eXXeAHEBHO Ha AaTbl, B

KOTOpble 06HOB/IEHDI KOTUPOBKKU HE MeHee Yem No 30%

6ymar 13 MHAEKCHOro noptoens.
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