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Cbonds

dopmyna pacueTta MHAEKCA

Mpeanaraemble komnaHuen Cbonds HAeKcbl 06 anraumin npeacTasnatoT coboit MHAEKCbI NOTHON
poxogHocTu (total return index) 1 paccuntbiBatoTca No cneaytolleit popmyne:

Z[Pi,t + ACIi,t + Gi,t]Ni,t
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roe:
N — KOJINYEeCTBO SMUCCUIA MHOEKCHOTO CNUCKa,;
P;¢— ueHa i-of IMUCCMM B MOMEHT t (UMCTasnA, B AEHEKHOM BbIPAXKEHUM);

ACI ;- HakoNNEHHBbIN KYNOHHBIN AOX0A MO i-01 SMUCCUM B MOMEHT t (B A€Hb BbINIaTbl KYNoOHa, KOTOPbIN,
COOTBETCTBEHHO, AB/IAETCA M HAa4Ya/IOM HOBOFO KYMOHHOTO Nepuoaa, 3TOT NoKasaTeNb PaBeH HY/IO);

Gt - KYNOHHbIE BbINAATbl /WM BbINAATbl B pamMKax amopTU3aLMm, Noaydaemble no i-oim SMUCCUU B MOMEHT
BpemeHu t (nokasatenb G;: 0TiMyeH oT 0 IMLb Ha AATy BbINaTbl KynoHa u/Mam amopTu3aumoHHOro
noraweHun no i-toit bymare, Korga oH paBeH KyNnoHHOMY NiaTexy U/Mamnm amopTU3aLMOHHON BbiNaaTe);

Nt - 06bem i-ro Bbinycka o6Mraumnii U3 MHAEKCHOTO CNKCKa (B LWUTYKax) B MOMEHT BPEMEHM t.

daKkTnyecku Bblpa*XeHune B Yncauntene npeacrasafaeT cobol KannTtanansayutio ammccui MHOEKCHOTO CMNUCKa B MOMEHT
t, BblpaXKeHue 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 BCMOMOTaTe IbHbIN («KOHBIOHKTYPHBbIN»), KOTOPbIN
npeacTaBaser coboi «LeHOBOM» MHAEKC U paccyMTbiBaeTcA caeayowmm obpasom:
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0O603HauyeHMA COOTBETCTBYIOT BBEAEHHbIM paHee.
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Pacuet AononHUTENbHbIX nokKasareneu

Kpome MHAEKCOB NOMHON AOXOAHOCTU U LLIEHOBOIO MHAEKCA TaKKe pacCUnTbIBAOTCA NoKasaTtenu,
XapaKTepusyolliMe cpeaHeB3BeLleHHY0 A0XOAHOCTb M AopaLnio MHAEKCHOro noptdens.

PaccunTbiBaeTcA cpefHeB3BeLWEHHasA 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 norallieHuio, U aopauma K opepre, Npu pacyeTe cpegHeB3BeLIEHHON Al0paLUUM UHAEKCHOro nopTdens
6yaeT UCNo/b30BaH NOKasaTenb Aopaumm K odepre.

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

D IPi+ACH N,

roe:
D, — atopauuma no noprdento;
D;p — Alopaumsa 3IMUCCUM | B MOMEHT t.

CpeaHeB3BelleHHaA 40X0AHOCTb NpeAcTaBAseT coboi B3BelleHHY0 A0X0AHOCTb bBymMar, BXOAALINX B
WHAOEKCHbIN nopTdens. B3selwnBaHne OCyLLECTBAATCA C YYETOM A0AM Bymaru B KanuTaamM3aumm pbiHKa 1 Alopaumu.
B cny4ae ecniv No sMMUCCUM paccymMTaHa M AOXOAHOCTb K MoralleHunto, U I0X0AHOCTb K odepTe, Npu pacyeTte
cpeAHeB3BeLleHHOM A0X0AHOCTU MHAEKCHOro nopTdena byaeT UCnonb30BaH NoKasaTe b AOXOAHOCTU K odepTe.

>Y,;:D, [P, +ACI, IN,,
Y, =
Z Di,t [Pi,t + ACIi,t ]Ni,t

roe:
Y*p — cpeaHeB3BeLlEHHaA A0X0AHOCTb K NoraleHunio nNo noptdento;
Y*i,t — LOXO4HOCTb K NOralleHuo SMUCCUMN | 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 nHpopmauma o pacyeTe nokasatenen HKA, poxogHocTun, glopaumm 1 cnpeaa npuseaeHa B
CnpaBOYHMKE K KaJAbKYIATOPY.



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

Cbonds

MeTtoauKa d)OpMMpOBaHVIH UMHAOEKCHOrIo CrMucCKa

Cbonds Country Sovereign

1. [nna pacyeTa MHAEKCOB paccmaTpuBatoTcs Bce 06anraumm u eBpoobamraymm rocyaapcTBeHHOro 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 €BPOOBAUTaLUM U obanraumm.

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

3. W3 obLiero MHOXKecTBa BbiMycKoB, 0bpasyembix M. 2,

- Ans nHenkn nuaekcos Cbonds Country Sovereign USD mckatoyatoTca 6ymaru ¢ BastloToM SMUCCUM,
oT/n4Hol ot USD;
- ansa nuHenkn nuagekcos Cbonds Country Sovereign EUR, nckntouyaroTcs 6Gymaru ¢ BaaoToM aMmuccum,
OoTAnYHOM oT EUR.

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

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

5.1. 0O6bem aMmUCCUN MEHee:

- S$500 MAH. ana anHenku nHaekcos Cbonds Country Sovereign USD;

- €500 mnH. ana nuHelkn nuaekcos Cbonds Country Sovereign EUR;

- $1 mnpa. ana unaekcos Cbonds USA Treasury USD;

5.2. KonmyecTtBo gHel, Korga no 4aHHOMY BbIMyCKy eBpoobanraumini BbICTaBAAIN KOTUPOBKM Ha caiTe Cbonds,
MeHee 16 ToproBbIX AHEN NPOLIIOro MecAla.

6. CnuCKM, NoNy4YeHHble ANA KaxK40ro MHAEKca B pesyibTaTe AeNCTBUM, YKa3aHHbIX B N.1 — n.5, Ha3biBatoTCA
NHAEKCHBIMM CUCKaMMU.

7. TepecmoTp cnmUcKa B COOTBETCTBMMU C JaHHOW METOAMKOM, a TaKKe BKAKUYEHME HOBbIX SMUCCUIA NPOU3BOAMUTCA
Cbonds exemecayHo.

8. WMHAeKcbl paccuMTbIBAOTCA eXKeAHEBHO Ha AaTbl, B KOTOPble 0OHOBAEHbI KOTUPOBKM HEe MeHee Yyem no 50%
6ymar us nHgeKcHoro noptdens.



Cbonds

Cbonds Region Sovereign

1. [nAa pacyeTa MHAEKCOB paccmaTpuMBatoTcs Bce 06anraumm n eBpoobamraymm rocy4apcTBEHHOIO CEKTopa no
PErnoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3Ha4YeHuto “Region” n3 HasBaHWa nHAeKca. Tun goara — crapinia
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, YTo bymara He ABAAETCA CEKbIOPUTUINPOBAHHOM UKW UMOTEYHOM),
CTPYKTYpPa 3IMUCCUMN — HEKOHBEPTUPYEMbIE eBPOOBAUTaLnmM n obanraumm.

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

3. U3 o0buwero 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, UICKNOYAKOTCA HABKONNKBUAHbIE 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 pesyibTaTe 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 €XKeHEBHO Ha AaTbl, B KOTOPble 0OHOBNEHbI KOTUPOBKM He MeHee Yyem no 50%
6ymar us nHgeKkcHoro noptdens.
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Cbonds Country Corporate

1. [nAa pacyeTa MHAEKCOB paccmaTpuBatoTcs Bce obanraumm n eepoobavraymm KOpnopaTMBHOIO CEKTOpA No
CTpaHe, COOTBETCTBYIOLLEN KOHKpEeTHOMY 3HadyeHuto “Country” n3 HasBaHWs MHAEKca. Tun A4oara — cTaplinia
HeobecrneyeHHbIN (TaKKe NnogpasyMeBaeTcs, YTo bymara He ABAETCA CEKbIOPUTU3NPOBAHHOM U UMOTEYHON),
CTPYKTYpPa IMUCCUN — HEKOHBEPTUPYEMbIE eBpoobanraumnmn n obavraymm.

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

3. W3 obLiero MHOXKecTBa BblMycKoB, 0bpasyembix M. 2,

- Ana nuHenkun nHaekcos Cbonds Country Corporate USD uckntoyatoTca 6ymaru c BaitoTol ammuccum,
oTAnyHom ot USD;

- ANA nnHenkn nHaekcos Chonds Country Corporate EUR, nckatodatoTca 6ymaru ¢ BastoTon amuccum,
oTanyHol ot EUR;

-onsa nHaekcos Cbonds Russia Corporate CNY ucKkntouatoTcs 6ymaru ¢ BaloToM SMUCCUK, OTJIMYHOMN
ot CNY.

-onsa nHaekcos Cbonds UK Corporate GBP nckntoyatotca 6ymaru ¢ BantoTon aMnccmm, oTIMYHOM OT
GBP.

4. W3 obLero MHoOKecTBa BbiNyCKOB, 06pasyembix M. 3, UCKNtOYAKOTCA ByMaru ¢ OCTaBLLUMMCA CPOKOM L0
noraweHuns meHee 360 aHein. [lna Gymar ¢ 4OCPOYHbIM NOralleHMEM B KaYecTBe AaTbl NOraweHuns
paccmaTtpuBaeTca gata odpepTol.

5. W3 obwero MHoXKecTBa BblNycKoB, 06pasyemblix M. 4, NCKAOYAOTCA HU3KONNKBUAHbIE Bymaru, onpegensemblie
cnenyowmmm KputTepUamm:

5.1. 06bemM aMMCCUN MeHee:
- S500 MAH. gna anHeinkn nHaekcos Cbonds Country Corporate USD;
- €500 mnH. ana nuHeku nugekcos Cbonds Country Corporate EUR;
- ¥500 mnH. ans nHagekcos Cbonds Russia Corporate CNY Indicative Index.
- £500 mnH. ans nHgekcos Cbonds UK Corporate GBP.
5.2. KonnyecTso aHel, Koraa no 4aHHOMY BbINyCKy €Bpo0o6auraLmii BbICTaBAAIM KOTUPOBKM Ha caitTe Cbonds,
meHee 16 ToprosbIxX AHEN NPOLWJIOro MecAua.

6. W3 o0buwero MHoXecTBa BbIMYCKOB, 06pasyemblix M. 5, 0TOUPAIOTCA IMUCCUMN C KPEAUTHBIM PENTUHIOM HE HUKE
B3/B- no KpaiHei mepe OT ABYX BeAYLULMX PEUTUHIOBbIX areHTCTB, 33 UCK/HOYEHNEM CNeayOWMX INHEEK UHAEKCOB:
- Ana nnHeikun Cbonds Russia Corporate CNY Indicative Index Tpeb6oBaHUA K HAANYULIO U YPOBHIO KPEAMUTHOTO
penTUHra He yCTaHaB/IMBAOTCS;

- ana nnHeek Cbonds USA Corporate Tpe60oBaHUsA K YPOBHIO KPeAUTHOTO PEMTUHIA YCTaHABAMBAOTCA
WHAMBUAYANbHO ANA KAXKA0M Noarpynnbl MHAEKCOB B COOTBETCTBUM C PEATUHIOBLIM ANANa30HOM, YKa3aHHbIM B
nepeyHe OCHOBHbIX NAapaMeTPOB MHAEKCOB.

7. CRuCcKM, NONyYeHHble AN1A KaXKA0ro MHAEKCA B pe3y/ibTaTe AeACTBUIM, YKa3aHHbIX B N.1 — n.6, Ha3bIBatoTcA
NHOEKCHbIMM CMCKamMU.

8. [lepecmoTp cnu1cka B COOTBETCTBUM C AAaHHON METOAMKOM, a TaK¥Ke BKIKOYEHNE HOBbIX IMUCCUIN NPOU3BOAUTCA
Cbonds exemecayHo.

9. WHAeKcbl paccymMTbIBAOTCA eXKeHEBHO Ha AaTbl, B KOTOPble 0OHOBAEHbI KOTUPOBKM HE MeHee Yem no 50%
b6ymar ns nHaeKcHoro noptoens.



Cbonds

Cbonds Region Corporate

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

2. [nA BKNOYEHUA B MHAEKCHI paccMaTpuBatoTca 6ecKynoHHble/KynoHHble eBpoobanraumm 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 06Lwero MHoXKecTBa eBpo0bANraumii, 06pasyembix n. 3, MCKAOYAOTCA BYMaru ¢ 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 CeAYIOWNUMN KPUTEPUAMMK:

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 KPEAUTHBIM PENTUHTOM 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 paccMmaTpmBatoTca Bce 06Mraummn n eBpoobamraumm KOpnopaTMBHOIO CEKTOPa Mno
CTpaHe, COOTBETCTBYIOLLEN KOHKPETHOMY 3HauyeHuto “Country” 13 HasBaHWA MHAEKcaA. Tun Aoira — cTaplini
HeobecneyeHHbI (TaKKe nogpasymeBaeTcs, YTo bBymara He ABNAETCA CEKbIOPUTU3UPOBAHHOM UAN UMOTEYHOM),
CTPYKTYpPa 9IMUCCUMN — HEKOHBEPTUPYEMbIE eBpoobauraLmm u obamraumm.

2. [nAa BKNOYEHWA B MHAEKCHI PpacCMaTpMBatoTCa 6ecKynoHHble/KynoHHble eBpoobanraummn u obanraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYNoHa, UMeIoLLME 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 BeAYyLMNX PENTUHIOBbIX 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 eBpoobanraumnmn n obamraymm.

2. [nA BKAOYEHUA B MHAEKCHI paccMaTpuBatoTca 6ecKkynoHHble/KynoHHble eBpoobanraummn u obanraumnm c
OUKCUPOBAHHOM CTAaBKOWM KYNoHa, MMeoLLLME KOHEYHbIM CPOK 06paLLeHus.

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 aHel. [1na 6ymar ¢ 4OCPOYHbLIM NOralleHMeM B KQYeCcTBe AaTbl NoraweHms
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, Korga no 4aHHOMY BbINyCKy €Bpoo6auraLmii 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 KpaitHelt mepe OT ABYX BeAyLIMNX 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 3HayeHuto “Country” n3 HasBaHWA MHAEKcA. Tun AoJira — cTapnit
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 HU3KONMKBUAHbIE Bymaru, onpegensemblie
CNeayloWmMMN 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 o0bwero MHOXecTBa BbIMNYCKOB, 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
NHAEKCHBIMKW 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 paccmaTpuMBatoTcA Bce obanraumm n eBpoobmraumm rocy4apcTBEHHOIO CEKTopa Nno
PErnoHy, COOTBETCTBYIOLLEMY KOHKPETHOMY 3Ha4YeHuto “Region” n3 HasBaHWa nHAeKca. Tun goara — crapinia
HeobecneyeHHbI (TaKKe NoapasymeBaeTcs, YTo bBymara He ABAETCA CEKbIOPUTUIUPOBAHHOM UM UMOTEYHOM),
CTPYKTYpPa 3IMUCCUN — HEKOHBEPTUPYEMbIe eBPoobAnraumnmn n obamraymm.

2. [ns BKAOYEHMA B UHAEKChI paccMmaTpuBatoTca 6ecKynoHHble/KynoHHble eBpoobanraumm n obanraumm c
OUKCUMPOBAHHOM CTAaBKOWM KYNoHa, MUMEIOLLME KOHEYHbI CPOK 06paLleHus.

3. U3 obuwero mHoXecTBa eBpoobauraunii, obpasyemsix n. 2, UCKAtOYaOTCs Bymarm c BantoTon aMMUCCUM, OTIUYHOM
ot USD.

4. W3 0buero MHOXKecTBa eBpoobaunrauuii, obpasyemsbix n. 3, UCKAOYAKOTCA Bymaru C OCTaBLUMMCS CPOKOM A0
noraweHuns meHee 360 aHen. Ana Gymar ¢ AOCPOYHbIM NoralwieHMeM B Ka4ecTBe AaTbl NoraleHus
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 eBpoobinraumii BbICTaBAANN KOTMPOBKM 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 XKeJHEBHO Ha AaTbl, B KOTOPble 0OHOBAEHbI 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 Mepuoauu- TA: MUH.
Bug, Cerme " Hauana MuH. 06bem
UHpekc Cy6peruoH CrpaHa KynoH Bantota o6pa- O6pa- PeATUHT HOCTb KON-BO
6ymar HT pacueta . amuccum
WeHua | wWweHus nepecmotpa TOpr. AHel
MHAEeKca
(aHn) (AHK) B Npowsiom
nepuoge
Cbonds Country Sovereign
Cbonds Angola Sovereign eBpooBAnraLmmm
USD Index AdpuKa AHrona o6 auratym duKc. roc. usb 360 - - exemeca4yHo 01.01.2023 16 500 000 000
Cbonds Argentina Sovereign A .
USD Index ammrcxan Aprertuna | COPOOUMMALMMME e roc. UsD 360 - - exemecauHo | 01.01.2019 16 500 000 000
Amepuka obauraumm
Cbonds Austria Sovereign 3 6
EUR Index anaanan Asctpust espoobmrauamMn e roc. EUR 360 ; ; eemecauno | 01.01.2024 16 500 000 000
Espona obaurauum
Cbonds Bahrain Sovereign 6
USD Index Eauskknii Boctox|  Baxpeiin EBp(fﬁon :;::‘;”” duke. roc. UsD 360 ; ; esemecAauHo | 01.01.2016 16 500 000 000
Cbonds Belgium Sovereign 3 6
EUR Index anapnan Benbrua €BPOOLMIaLMM duKe. roc. EUR 360 - - eKeMeCAYHO 01.01.2024 165 500 000 000
EBpona obaurauum
Cbonds Brazil Sovereign USD A 6
Index armrcxan Bpasunua | CoPOCOMIALAMM g e roc. UsD 360 - - exemecauHo | 01.01.2016 16 500 000 000
Amepuka obaurauum
Cbonds Chile Sovereign USD A 6
Index armrcxan Yum CBPOODIMTALMMM | o roc. UsD 360 - - exemecauHo | 01.01.2016 16 500 000 000
Amepuka obaurauum
Cbonds Chile Sovereign EUR N 6
Index armrcxan Yun EBPOOHMIALMMM | e | roc. EUR 360 - - exemecauo | 01.01.2024 16 500 000 000
Amepuka oburauum
Cbonds China Sovereign USD| A 6
Index 3uA (uci. Kurait EBPOOHMIALMMM | e | roc. UsD 360 - - exemecauo | 01.01.2023 16 500 000 000
AnoHuio) obauraumm
Cbonds China Sovereign EUR A 6
Index 3R (Mckn. Kutait EBPOOL/MIaLMM dukc. roc. EUR 360 - - eKemecaYHo 01.01.2024 16 500 000 000
AnoHuio) obauraumm
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Cbonds Colombia Sovereign

n 6
USD Index aTvHCKan Konymbus | SoPoCOMraummn 4, e roc. UsD 360 ewemecauno | 01.01.2016 16 500 000 000
AmepyiKa obauraumm
Cbonds Costa Rica Sovereign N 6
USD Index amnHckan Kocra-Puka | SBPOODMMIaUMMM | . roc. USD 360 ewemecauno | 01.01.2019 16 500 000 000
AmepviKa obanraumm
Cbonds Cote d’lvoire 6
Sovereign USD Index Adpuka KoT A'Meyap eBp;’é’n :r::;‘:”” duke. roc. UsD 360 ewemecauno | 01.01.2019 16 500 000 000
Cbonds Denmark Sovereign 3 6
EUR Index anafran [Janus CBPOODIMTALMMM | o roc. EUR 360 exemecauHo | 01.01.2024 16 500 000 000
Espona obanraumm
Cbonds Dominican Republic n IMomMMHMKa Hekas 6
Sovereign USD Index aTUHCKaA PecnyGnug | SEPOODMIALAMM e roc. UsD 360 esemecauHo | 01.01.2016 16 500 000 000
Amepuka 3 obauraumm
Cbonds Ecuador Sovereign A 6
USD Index armrcxan 3kBagop eBPOOHIMIALMMM | e | roc. UsD 360 exemecauHo | 01.01.2023 16 500 000 000
AmepviKa obanraumm
Cbonds Egypt Sovereign USD 6
Index Adpuka Ervner espoobmrauamMn e roc. UsD 360 ewemecauno | 01.01.2019 16 500 000 000
obaurauum
Cbonds Egypt Sovereign EUR 6
Index Adpuka Ervner espoobmrauamMm e roc. EUR 360 ewemecauno | 01.01.2024 16 500 000 000
obnuraumm
Cbonds El Salvador n 6
Sovereign USD Index aTUHCKaA CanbBagop €BPOOLMIaLMM duKe. roc. usD 360 eKeMeCAYHO 01.01.2019 16 500 000 000
Amepuka obauraumum
Cbonds Finland Sovereign 3 6
EUR Index anagwan Ounnangua | CoPOoOMIALMM e roc. EUR 360 exemecauHo | 01.01.2024 16 500 000 000
Espona obauraumm
Cbonds France Sovereign 3 6
EUR Index anannas ®paHupma EBPOOD/MIaLMM duKe. roc. EUR 360 eKeMeCcAYHO 01.01.2024 16 500 000 000
Espona obauraumm
Cbonds Germany Sovereign 3 6
EUR Index anaaHan Fepmamma | Copooosmraummm e roc. EUR 360 eemecauHo | 01.01.2024 16 500 000 000
Espona obauraumm
Cbonds Ghana Sovereign 6
USD Index AdpuKa laHa EBp:g’n;rgr:':m dukc. roc. usD 360 eKemecaYHo 01.01.2016 16 500 000 000
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Cbonds Guatemala

. n 6
Sovereign USD Index aTvHCKan Featemana | Copoco/mMraummm e roc. UsD 360 esemecAauHo | 01.01.2019 16 500 000 000
Amepuka obaurauum
Cbonds Hong Kong A 6
Sovereign USD Index 3R (Mckn. TOHKOHT eBpocLAMTALMM |y e, roc. USD 360 ewemecauno | 01.01.2023 16 500 000 000
AnoHwio) obaurauum
Cbonds Hong Kong A 6
Sovereign EUR Index 3uA (Mckn. FOHKOHT espoobmrauamMm e roc. EUR 360 esemecAauHo | 01.01.2024 16 500 000 000
AnoHuio) obauraumm
Cbonds Hungary Sovereign B 6
USD Index ocTounan BeHrpua CBPOODIMTALMMM | o roc. UsD 360 exemecauHo | 01.01.2016 16 500 000 000
Espona obaurauum
Cbonds Hungary Sovereign 8 6
EUR Index ocTouHaA Benrpus espoobmrauamMmn e roc. EUR 360 eemecauno | 01.01.2024 16 500 000 000
EBpona obauraumm
Cbonds Indonesia Sovereign A 6
USD Index MAMCKN. | oneann | SBPOCOMMraLAMA | roc. UsD 360 exemecauHo | 01.01.2016 16 500 000 000
AnoHuio) obaurauum
Cbonds Indonesia Sovereign A 6
EUR Index A (MCKN. | onesnn | SBPOOBMMRaUMMM | roc. EUR 360 eemecauno | 01.01.2024 16 500 000 000
AANoHuio) obaurauum
Cbonds Irish Sovereign EUR 3 6
Index anaanas Mpnawgua | SoPooomMrauamn g e roc. EUR 360 exemecauHo | 01.01.2024 16 500 000 000
Espona obaurauum
Cbonds Israel Sovereign USD|  pasgutble .
Index PBIHKK (MCKA. MN3pannb €BPOOLMIaLMM duKc. roc. usD 360 eKemecAayHo 01.01.2016 16 500 000 000
obauraumum
Espony)
Cbonds Israel Sovereign b 6
USD Index A3BUTBIE POIRKI -y annb BPOOHIMIALMMM | e | roc. EUR 360 exemecauo | 01.01.2024 16 500 000 000
(nckn. EBpony) obnuraymm
Cbonds Italy Sovereign USD 3 6
Index anannas Ntanua EBPOOL/MIaLMM dukc. roc. usD 360 eKemecaYHo 01.01.2023 16 500 000 000
Espona obauraumm
Cbonds Jamaica Sovereign A 6
USD Index armrckan Amaiika EBPOOHMIALMMM | e | roc. UsD 360 exemecauHo | 01.01.2019 16 500 000 000
Amepuka obaurauum
Cbonds Jordan Sovereign 6
USD Index BAvXKHWIA BocTok|  MopaaHua EBp:g’n;rgr:':m dukc. roc. usD 360 eXxemecayHo 01.01.2019 16 500 000 000
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Cbonds Kazakhstan

Sovereign USD Index CHr Kasaxcran eBp;’é’f:r:T;‘:”” duke. roc. usD 360 ewemecauno | 01.01.2016 16 500 000 000
Cbonds Kazakhstan 6
Sovereign EUR Index CHr Kasaxcran | Copoovmraumav . roc. EUR 360 ewemecauno | 01.01.2024 16 500 000 000
obauraumm
Cbonds Kenya Sovereign 6
USD Index Adpuka Kerusa espoobmrauamMm e roc. UsD 360 ewemecauHo | 01.01.2023 16 500 000 000
obauraumm
Cbonds Lebanon Sovereign 6
USD Index BAuskHWii BocTok|  /vBaH CBPOODIMTALMMM | o roc. UsD 360 exemecauHo | 01.01.2016 16 500 000 000
obauraymm
Cbonds Luxembourg 3 6
Sovereign EUR Index ANAARAA | okcemBypr | SopocOMMraumMMn e roc. EUR 360 esemecAauHo | 01.01.2024 16 500 000 000
EBpona obauraumm
Cbonds Malaysia Sovereign A .
USD Index 3uA (uckn. Manaitaua | CoPOCOMIaLAMA g e roc. UsD 360 exemecauHo | 01.01.2019 16 500 000 000
AnoHuio) obaunraumum
Cbonds Mexico Sovereign n 6
USD Index aTUHCKaA Mekcuka espoobmrauamMn e roc. UsD 360 ewemecauno | 01.01.2016 16 500 000 000
Amepuka obaurauum
Cbonds Mexico Sovereign A 6
EUR Index armrcxan Mekcuka CBPOODIMTALMMM | o roc. EUR 360 exemecauHo | 01.01.2024 16 500 000 000
AmepyiKa obauraumm
Cbonds Morocco Sovereign .
EUR Index Adpuka MapoKKo €BPOOLMIaLMM duKe. roc. EUR 360 eKeMeCAYHO 01.01.2024 16 500 000 000
obauraumum
Cbonds Netherlands 3 6
Sovereign EUR Index ANAARAA- |y pepnangp | SoPOCOAMIALAMM g e roc. EUR 360 exemecauHo | 01.01.2024 16 500 000 000
Espona obauraumm
Cbonds Nigeria Sovereign 6
USD Index Adpuka Hurepus EBPOOL/MIaLMM duKe. roc. usD 360 eKeMeCAYHO 01.01.2019 16 500 000 000
obauraumm
Cbonds Norway Sovereign 3 6
EUR Index anaanas Hopeerma | Copocoamrabamn g e | roc. EUR 360 exemecauo | 01.01.2024 16 500 000 000
Espona obauraumm
Cbonds Oman Sovereign 6
USD Index BAVXKHUIA BOCTOK| OmaH EBp:g’n;rgr:':m duKc. roc. usD 360 eXxemecayHo 01.01.2019 16 500 000 000
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Cbonds Pakistan Sovereign

USD Index AswA (Mckn. Makucran | SBPOOBMMraummn |- roc. UsD 360 ewemecauno | 01.01.2019 16 500 000 000
AnoHuio) obauraumm
Cbonds Panama Sovereign N 6
USD Index amnHckan Maxama eBpocLAMTALMM |y e, roc. USD 360 ewemecauno | 01.01.2016 16 500 000 000
AmepuKa obauraymum
Cbonds Paraguay Sovereign A 6
USD Index aTuHCKan Maparsap | CoPooO/MMaLAMM | . roc. UsD 360 ewemecauno | 01.01.2019 16 500 000 000
AmepuKka obaurauum
Cbonds Peru Sovereign USD A 6
Index aTvHcKan Mepy espoobmrauamMn e roc. UsD 360 ewemecauno | 01.01.2016 16 500 000 000
AmepuKa obauraumum
Cbonds Peru Sovereign EUR n 6
Index aTUHCKaA Mepy espoobMIaLMn e roc. EUR 360 ewemecauro | 01.01.2024 16 500 000 000
Amepuka obauraumm
Cbonds Philippines A 6
Sovereign USD Index A MCKA. | nnn | SBPOOOMMTatMaMM roc. UsD 360 ewemecauno | 01.01.2016 16 500 000 000
AnoHwuio) obaurauum
Cbonds Philippines A 6
Sovereign EUR Index A (MCKN. | e | SBPOOOMMRaUMMA roc. EUR 360 esemecAauHo | 01.01.2024 16 500 000 000
AANoHuio) obaunraumm
Cbonds Poland Sovereign B 6
USD Index ocTotHan Nonbwa espoobmrauamMm e roc. uUsD 360 exemecauHo | 01.01.2016 16 500 000 000
Espona obauraumum
Cbonds Poland Sovereign 5 6
EUR Index OcTo4HaA Monbwa espoobmrauamMn e roc. EUR 360 eemecauHo | 01.01.2024 16 500 000 000
EBpona obauraumum
Cbonds Qatar Sovereign USD| 6
Index BAwkHuii Boctok|  Karap espoobmrauamMm e roc. UsD 360 ewemecauno | 01.01.2016 16 500 000 000
obnuraymm
Cbonds Republic of Korea b b , 6
Sovereign USD Index a3BUTLIE PEIHKA - FecrTlyonnka | espocbimraummm |- roc. USD 360 ewemecauno | 01.01.2019 16 500 000 000
(nckn. Espony) Kopes obauraumm
Cbonds Romania Sovereign 8 6
USD Index ocrotHan PyMbiHMA eBpoCLAMIALMAM | e roc. UsD 360 exemecauHo | 01.01.2016 16 500 000 000
Espona obaurauum
Cbonds Romania Sovereign 8 6
EUR Index OcTo4HaA PyMbIHMA EBPOOL/MIaLMM duKe. roc. EUR 360 eKeMeCcAYHO 01.01.2024 16 500 000 000
Espona obauraumm
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Cbonds Russia Sovereign

USD Offshore Index CHF Poccua espoobauraumam | | UsD 360 - exemecauHo | 01.01.2016 5 500 000 000
obauraumm
Cbonds Russia Sovereign 6
USD Onshore Index CHr Poccus eBpocLAMTALMM |y e, roc. USD 360 . exemecauno | 01.09.2022 16 500 000 000
obauraumm
Cbonds Saudi Arabia c 6
Sovereign USD Index BAWKHUIA BocToK| - YHOBCKAA | €BpOOLMMIALIMI | | o UsD 360 - exemecauHo | 01.01.2019 16 500 000 000
Apasus obauraumu
Cbonds Saudi Arabia c 6
Sovereign EUR Index BAWKHMI BocTok| o VAOBCKAA | eBpoobamraumMnn -y roc. EUR 360 - exemecauHo | 01.01.2024 16 500 000 000
Apasus obauraumm
Cbonds South Africa 6
Sovereign USD Index Adpuka 10AP EB”;;“ :r:r:::”” duKe. roc. usD 360 - exemecauHo | 01.01.2016 16 500 000 000
Cbonds Spain Sovereign EUR 3 6
Index anafran Vcnanua CBPOCDAMIALMMN 1 roc. EUR 360 - exemecauHo | 01.01.2024 16 500 000 000
Espona obauraumm
Cbonds Sri Lanka Sovereign A 6
USD Index A MC | anka | SBPOCBMIaMMMM L o UsD 360 - exemecauHo | 01.01.2016 16 500 000 000
AANoHuio) obaurauum
Cbonds Turkey Sovereign 6
USD Index BAuskHui Boctok|  Typuya espooLAMIaLM e roc. usD 360 - exemecauHo | 01.01.2016 16 500 000 000
obnuraumm
Cbonds Turkey Sovereign 6
EUR Index BAVKHMIT BocToK Typuua €BPOOLMIaLMM duKe. roc. EUR 360 - eKeMeCAYHO 01.01.2024 16 500 000 000
obauraumum
Cbonds Ukraine Sovereign eBDOOBAMIrALAMM
USD Index CHI YKpauHa P 4 dukc. roc. usD 360 - exxemecA4yHo 01.01.2016 16 500 000 000
obnuraumm
Cbonds Uruguay Sovereign NaTuHcKas eBpoobaunraumumnm
USD Index Ypyreai dukc. roc. usbD 360 - exemecayHo 01.01.2016 16 500 000 000
AmepuKa obauraumm
Cbonds USA Treasury USD Pa3BUTHIE DBIHKM
Index P CLA obauraumm duKc. roc. usD 360 - eKemecaYHo 01.06.2011 16 1000 000 000
(nckn. Espony)
Cbonds USA Treasury 1-3Y Pa3BUTBIE PhIHKN
USD Index CLWA obauraumm duKc. roc. usD 360 1080 exXxemecayHo 01.06.2011 16 1 000 000 000
(nckn. Espony)
Cbonds USA Treasury 3-5Y Pa3BUTBIE PhIHKN
USD Index CLWA obauraumm duKce. roc. usD 1081 1800 exxemecsayHo 01.06.2011 16 1 000 000 000

(vnckn. EBpony)
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Cbonds USA Treasury 5-10Y

PassuTble PbIHKK

USD Index CLWA obauraumm dukc. roc. usb 1801 3600 exemMecayHo 01.06.2011 16 1000 000 000
(nckn. EBpony)

Cbonds USA Treasury USD Pa3BUTHIE DBIHKN

Index P CLWA obauraumm dukc. roc. usb 3601 10 800 exemMecayHo 01.06.2011 16 1000 000 000

(nckn. EBpony)
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Cbonds Region Sovereign

Cbonds Africa Sovereign eBpoobavraummnm

USD Index Adpuka BCe o6auraumm dukc. roc. usD 360 - eXXemecavyHo 01.01.2011 16 500 000 000

Cbonds Asia Sovereign USD eBpoobavraummnm

Index Aszuna BCe o6auraumm dukc. roc. usD 360 - eXxemecavyHo 01.01.2011 16 500 000 000

Cbonds CIS Sovereign USD eBpoobavraummnm

Index CHP BCe o6auraumm dukc. roc. usD 360 - eXXemecayHo 01.01.2011 16 500 000 000

Cbonds Eastern Europe eBpoobavraummnm

Sovereign USD Index BocrouHas Espona BCe o6auraumm duKc. roc. usD 360 - €XXeMECAYHO 01.01.2011 16 500 000 000
. He Bbiwe Baal/BBB+ no KpaiiHel

Ide°"ds EM Sovereign USD Pa““BaK’”éT_Ierc” Bce EBp°6° Gurauman |- oo | roc. UsD 360 Mepe OT AByX BeAyLLX exemecauHo | 01.01.2016 16 500 000 000

naex petrKn 1 obmraLMm PEeNTUHIOBbIX areHTCTB

Cbonds Latin America eBpoobanrauumm

Sovereign USD Index JNlaTuHcKaa Amepuka BCe o6auraumm dukc. roc. usD 360 - eXXemecavyHo 01.01.2011 16 500 000 000

Cbonds Middle East EAvskrmit Bocrok sce EBP°6°6“W3H””” duke. | roc. UsD 360 . exemecauHo | 01.01.2011 16 500 000 000

Sovereign USD Index obauraumm
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Cbonds Country Corporate

Cbonds Australia

He HuKe B3/B- no KpaitHeit mepe

Corporate USD Index PasuTbie pblHku AscTpanua espoobAmraumu dukc. Kopn. usb 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecA4yHO 01.01.2016 16 500 000 000
(vuckn. Espony) obauraumm
areHTCTB
Cbonds Australia PasBUTLIE PhIHKM eBpoOBATraLAN He HuKe B3/B- no KpaitHeit mepe
Corporate EUR Index AscTpanusa dukc. Kopn. EUR 360 OT ABYX BeAyLLUX PEATUHTOBbIX exemeca4yHO 01.01.2024 16 500 000 000
(vuckn. Espony) obauraumm
areHTCTB
Cbonds Austria He HuKe B3/B- no KpaitHeit mepe
Corporate USD Index 3anagHas Espona ABcTpua eBpOanMraLI,VIVIVI dukc. Kopn. uUsD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
obmraunn areHTCTB
Cbonds Austria He HuKe B3/B- no KpaitHeit mepe
Corporate EUR Index 3anagHan Espona AscTpua eBp060611VIFaLI,VIVIVI $ukc. Kopn. EUR 360 OT ABYX BEAYLUUX PEUTUHTOBBIX exxemeca4yHo 01.01.2024 16 500 000 000
obamraLmMy areHTCTB
Cbonds Belgium He HuKe B3/B- no KpaitHeit mepe
Corporate EUR Index 3anagHana Espona benbrua espo606nv|rau,mmm dukc. Kopn. EUR 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecAa4yHo 01.01.2024 16 500 000 000
obmraLMm areHTCTB
Cbonds Brazil Corporate eBpoOGAMraLMN He HuKe B3/B- no KpaitHeit mepe
USD Index NatnHckaa Amepuka| bpasuana o6 auraumm dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemeca4yHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Canada PasBMTLIE PbIHKN eBpOOGAMraLAN He HuKe B3/B- no KpaltHeit mepe
Corporate USD Index KaHaga dukc. Kopn. usD 360 OT [BYX BeAyLLMX PENTUHIOBbIX eXXeMecayHo 01.01.2016 16 500 000 000
(vckn. Espony) obaurauum
areHTCTB
Cbonds Canada PasBMTbIE PbIHKM eBpoOBAraLMN He HuKe B3/B- no KkpaitHeit mepe
Corporate EUR Index KaHaga dukc. Kopn. EUR 360 OT ABYX BeAyLLMX PENTUHIOBbIX exxemecayHo 01.01.2024 16 500 000 000
(vnckn. Espony) obnuraumm
areHTCTB
Cbonds Chile Corporate He HuKe B3/B- no KpaitHeit mepe
USD Index NatuHckaa Amepuka Yunmn esp0é36nmra|_|,mmm duKc. Kopn. usbD 360 OT ABYX BeAyLLUX PEATUHTOBbIX exxemecavyHo 01.01.2016 16 500 000 000
00/MraLMm areHTcTB
Cbonds China eBpoOGAMraLMI He Huke B3/B- no KpaitHeit mepe
Corporate USD Index A3na (UCKA. ANOHWMIO) Kutan obanraLm duKc. Kopn. usD 360 OT ABYX BEAYLLUX PEATUHTOBbIX eKemecAayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds China He HusKe B3/B- no KpaitHeit mepe
Corporate EUR Index A3na (UCKA. ANOHMIO) Kutan eBpo6o6nmrau,V|V|M duKc. Kopn. EUR 360 OT ABYX BeAYLLUX PEUTUHTOBbIX eKemecAaYHo 01.01.2024 16 500 000 000
obmraunn areHTCTB
Cbonds Colombia eBpOOGANTALIIN He HuKe B3/B- no KkpaltHeit mepe ot
Corporate USD Index NatuHcKkana Amepuka| Konymbus o6AMraLyn duKc. Kopn. uUsD 360 LBYX BEAYLMX PENTUHTOBbIX exXxemecayHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Czech Republic eBpoOGAraLMN He HuKe B3/B- no KkpaitHeit mepe
Corporate EUR Index BocTouHan EBpona Yexus o6AMraLyn duKc. Kopn. EUR 360 OT [iBYX BeAyLLMX PENTUHIOBbIX exXxemecsayHo 01.01.2024 16 500 000 000

areHTCTB
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He HuKe B3/B- no KpaitHeit mepe

Cbonds Denmark eBpoobauraunmm N
Corporate USD Index 3anapHas Espona JIELTZE] o6 nvraumn dukc. Kopn. usD 360 OT ABYX BeAyLUX PENTUHTOBbIX exxemecayHo 01.01.2016 16 500 000 000
areHTCTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Denmark eBpoobauraunmm N
Corporate EUR Index 3anagHana Espona Januna o6nvraLmn dukc. Kopn. EUR 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemecAa4yHo 01.01.2024 16 500 000 000
areHTCTB
. He Huke B3/B- no KpaitHeit mepe
Cbonds Finland Corporate eBpoobauraunmm "
USD Index 3anagHana Espona PuHNAHAMA o6nuraLmn dukc. Kopn. usb 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemecAa4yHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Finland Corporate eBpoobauraunmm He Hiwke B3/B- no kpaiiHelt mepe
EUR Index 3anagHan Espona PuUHNAHAMA o6 mraumn $ukc. Kopn. EUR 360 OT ABYX BeAyLLMX PENTUHIOBbIX exxemecAa4yHo 01.01.2024 16 500 000 000
areHTCTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds France Corporate eBpoobaunraummnm .
USD Index 3anagHana Espona PpaHuma o6anratym dukc. Kopn. usbD 360 OT ABYX BeAyLUUX PENTUHIOBbIX exxemeca4yHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Germany eBpoobaunraumumnm He Hinke B3/B- no kpaieil mepe
Corporate USD Index 3anagHana Espona FepmaHua o6 nuraumn dukc. Kopn. usbD 360 OT ABYX BeAyLUMX PENTUHIOBbIX exxemeca4yHo 01.01.2016 16 500 000 000
areHTCTB
Cbonds Hong Kon eBpoobanraLmmm He Huke B3/B- no kpaineil mepe
g 3 A3us (Mckn. AnoHuio) [OHKOHF P 5 dukc. Kopn. usbD 360 OT ABYX BEAYLLUX PEATUHTOBbIX exemecAa4yHo 01.01.2016 16 500 000 000
Corporate USD Index obaurauum
areHTCTB
Cbonds Hong Kong eBpoobanraunmm He Hiwke B3/B- no kpaiHelt mepe
Corporate EUR Index A3usa (UcKA. AnoHuto) [OHKOHF o6Mraumn duKc. Kopn. EUR 360 OT ABYX BeAyLUMX PENTUHIOBbIX exxemecA4yHo 01.01.2024 16 500 000 000
areHTCTB
Cbonds Hungar' eBpoobaunraummnm He Hwke B3/B- no kpaiineid mepe
Corporate EngR :,ndex BocTtouHan EBpona BeHrpusa p06nmrau,vll4|/| dukc. Kopn. EUR 360 OT ABYX BeAyLUMX PENTUHIOBbIX exxemecayHo 01.01.2024 16 500 000 000
areHTCTB
. He Huke B3/B- no KpaiiHeit mepe
Cbonds India Corporate eBpoobaunraumumnm .
USD Index A3na (McKn. AAnoHKIo) NHana o6 nuraumn duKc. Kopn. uUsD 360 OT ABYX BeAyLLMX PENTUHIOBbIX exXxemecsayHo 01.01.2016 16 500 000 000
areHTcTB
Cbonds Indonesia espoobanrayumm He Hipke B3/B- no kpaireii mepe
Corporate USD Index A3una (uckn. AnoHuo)| WHAOHe3un p06m4rau,:w duKc. Kopn. usD 360 OT ABYX BeAyLLUX PEATUHTOBbIX exXxemecsayHo 01.01.2016 16 500 000 000
areHTCTB
. He Huke B3/B- no KpaitHeit mepe
Cbonds Irish Corporate eBpoobauraunmm "
EUR Index 3anaaHas EBpona WpnaHgua o6 auratym duKc. Kopn. EUR 360 OT ABYX BeAyLUMX PENTUHIOBbIX exXxemecsayHo 01.01.2024 16 500 000 000
areHTCTB
Cbonds Israel Pa3ssuTble pbIHKK espoobaunraummnm He Hwke B3/B- 1o kpaiineii mepe
P MN3paunb P 4 duKc. Kopn. usD 360 OT ABYX BEAyLLUX PEUTUHTOBbIX exemMecAvyHo 01.01.2016 16 500 000 000
Corporate USD Index (vuckn. Espony) obavrauum
areHTCTB
Cbonds Israel Pa3ssuTble pbIHKK espoobaunraummnm He Hwke B3/B- no kpaiineii mepe
Corporate EUR Index (nekn. EBZOI‘IV) MN3paunb po6m4rau,:w oduKc. Kopn. EUR 360 OT ABYX BeAyLLUX PEATUHTOBbIX exXxemecsyHo 01.01.2024 16 500 000 000

areHTCTB
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He HuKe B3/B- no KpaitHeit mepe

Cbonds ltaly Corporate | 5.\ Espona Wraua | eepoobmraummn | guue | kopn. | USD | 360 OT AABYX BeAyLUMX PEMTUHTOBbIX exemecauHo | 01.01.2016 16 500 000 000
USD Index obauraumm areHTCTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Italy Corporate | ;- Espona Wranua espoobmmrauun | guyc. | kopn. EUR | 360 OT [1BYX BEAYLLMX PEHTUHIOBbIX exemecauno | 01.01.2024 16 500 000 000
EUR Index obauraumm areHTcTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Japan Corporate | Pa3guTble pbiHKM fAinoHua espooburaummn | guke. | kopn. usb 360 OT AABYX BEAYLIUX PEHATUHIOBbIX exemecauno | 01.01.2016 16 500 000 000
USD Index (1ckn. EBpony) obauraumm areHTCTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Japan Pa3suTble pbiHKK AnoHua eBpooGuraummm PUKC. Kopn. EUR 360 OT ABYX BeAyLLNX PeATUHIOBbIX eXXeMecAYHO 01.01.2024 16 500 000 000
Corporate EUR Index (uckn. Espony) obauraumm areHTcTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Kazakhstan CHr KasaxcraH eBpoobnrauumm duKc. Kopn. usD 360 OT ABYX BeAyLMX PeATUHIOBbIX €XKeMeCcAYHO 01.01.2016 16 500 000 000
Corporate USD Index obauraumm areHTCTB
Cbonds Luxembourg 6 He HuKe B3/B- no KpaitHeit mepe
eBpoobanraummm M
Corporate EUR Index 3anagnas Espona | Jliokcembypr oBmraum duKe. Kopn. EUR 360 OT AByX Bep;yriﬁ::csswmmosblx eXXemecsa4Ho 01.01.2024 16 500 000 000
. He HuKe B3/B- no KpaitHeit mepe
Cbonds Malaysia A3us (ckn. Anowmio)|  Manaiisua espoobmraumumm duKc. Kopr. usD 360 OT ABYX BEAYLLNX PENTUHIOBbIX EXXeMeCAYHO 01.01.2016 16 500 000 000
Corporate USD Index obnuraymm areHTCcTB
. He HuKe B3/B- no KpaitHeit mepe
Cbonds Mexico NaTuHckan AMepHka MeKcuKka espoobmraumumm duKc. Kopn. EUR 360 OT ABYX BEAYLLNX PENTUHIOBbIX EXKeMeCAYHO 01.01.2024 16 500 000 000
Corporate EUR Index obauraumm areHTCTB
i He HuKe B3/B- no KpaitHeit mepe
Cbonds Mexico NaTuHckas Amepuka MeKcuka eBpoob/nraLmm duKc. Kopn. usb 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXemecaYHo 01.01.2016 16 500 000 000
Corporate USD Index obauraumm areHTCTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Netherlands 3anagnan Espona | Hugepnawapi | €8POO6/MraLmum PUKC. Kopn. usD 360 OT ABYX BeAyLLNX PeATUHIOBbIX eXXemMecAYHO 01.01.2016 16 500 000 000
Corporate USD Index obauraumm areHTcTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Netherlands Hugepnanapl | €8POO6AMraLMM PUKC. Kopn. EUR 360 OT ABYX BeAyLLNX PeATUHIOBbIX eXXeMecAYHO 01.01.2024 16 500 000 000
3anaaHas Eespona
Corporate EUR Index obauraumm areHTCTB
He HuKe B3/B- no KkpaitHeit mepe
Cbonds Norway 3anagHas Espona Hopserua espoobunraumm duKc. Kopn. usD 360 OT ABYX BeAyLMX PeHTUHIOBbIX eXXemMecayHo 01.01.2016 16 500 000 000
Corporate USD Index obauraumm areHTCTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Norway 3anagman Espona Hopserua espoobnraummm duKc. Kopn. EUR 360 OT ABYX BeAyLMX PEATUHIOBbIX eXXemMecayHo 01.01.2024 16 500 000 000
Corporate EUR Index obauraumm areHTcTs
Cbonds Peru eBpoobauraummnm He Hwke B3/B- no kpaiineii mepe
Corporate USD Index /laTuHCKaa Amepuka MNepy po6nwraL|,:"M duKc. Kopn. usD 360 OT ABYX BeAYLLUX PEUTUHTOBbIX exemMecAvyHo 01.01.2016 16 500 000 000

areHTCcTB
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He HuKe B3/B- no KpaitHeit mepe

Cbonds Poland BocTtoyHan Espona Monbwa espoobmraummu dukc. Kopn. EUR 360 OT ABYX BeAyLLUX PEATUHTOBbIX exxemecayHo 01.01.2024 16 500 000 000
Corporate EUR Index obauraumm
areHTcTB
He HuKe B3/B- no KpaitHeit mepe
Cbonds Qatar EVSKHMIT BOCTOK KaTap eBpoobnravmm dukc. Kopn. usD 360 OT ABYX BeAyLUMX PeATUHIOBbIX eXemMecayHo 01.01.2016 16 500 000 000
Corporate USD Index obauraumm areHTCTB
Cbonds Republic of Pa3BuTblE PbIHKK Pecnybnvka | eBpoobauraumum He Hixke B3/B- no kpaiteii mepe
Korea Corporate USD dukc. Kopn. usD 360 OT [BYX BeAyLUUX PENTUHTOBBIX exxemecayHo 01.01.2016 16 500 000 000
(nckn. EBpony) Kopes obauraumm
Index areHTCTB
Cbonds Republic of Pecny6nvka He Hue B3/B- no KpaiiHei mepe
Korea Corporate EUR Pa3BuTbIe PbIHKM eBpooGuraumnmm duKc. Kopn. EUR 360 OT ABYX BeAYLLUX PEHTUHIOBbIX eXXemecAYHO 01.01.2024 16 500 000 000
(uckn. Espony) Kopes obaurauum areHTCTB
Index
Cbonds Romania 6 He Huke B3/B- no KpaitHeit mepe
espoobamrauumm .
Corporate EUR Index BoctouHasa EBpona PyMbIHHSA p dukc. Kopn. EUR 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemeca4yHo 01.01.2024 16
obauraumm areHTCcTB
Chbonds Russia 6 He Huke B3/B- no KpaitHeit mepe
espoobvrauumm o
Corporate USD Index CHI Poccusi p dukc. Kopn. usbD 360 OT ABYX BeAyLLMX PENTUHIOBbIX exemeca4yHo 01.01.2016 16 500 000 000
obauraumm areHTCcTB
Cbonds Russia Corporate
CNY Indicative Index CHr Poccns espoobmraumumm PUKC. Kopn. CNY 360 - eXemecayHo 01.09.2022 16 500 000 000
(MOEX T+) obauraumm
Cbonds Russia Corporate
CNY Indicative Index CHr Poccns espoobmrauumm PUKC. Kopn. CNY 360 - eXemecAYHo 01.09.2022 16 500 000 000
(MOEX T+ CNY) obmraumm
Cbonds Saudi Arabia He HuKe B3/B- no KkpaitHeit mepe
BavHuit Boctok | CaYAOBCKaA espoobmraumumm PUKC. Kopn. usD 360 OT [1BYX BeAyLLMX PEATUHIOBbIX eXemecayHo 01.01.2016 16 500 000 000
Corporate USD Index Apagua o6auraumum AreHTCTB
. He HuKe B3/B- no KkpaitHeit mepe
P
Egsn::af;nlgjggolrdex a3BMTbIIEe PoIHKM Cumranyp espoobmrauumm PUKC. Kopn. usD 360 OT [1BYX BeAyLLMX PEATUHIOBbIX eXemecAYHo 01.01.2016 16 500 000 000
P (nckn. Espony) 0Bmraumm arenTcTe
. He Huke B3/B- no KpaiiHeit mepe
Cbonds South Africa Adpuka |OAP eBpoob/nraLmm duKe. Kopn. usb 360 OT ABYX BeAyLMX PeHTUHIOBbIX eXXemecAaYHo 01.01.2016 16 500 000 000
Corporate USD Index 6
obauraumm areHTCTB
Chonds Spain Corporate He HuKe B3/B- no KkpaitHeit mepe
USD Ind P P 3anagHan Espona Wcnaums eBpoob/nraLmm duKe. Kopn. usb 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXXemecAaYHo 01.01.2016 16 500 000 000
ndex obauraumm areHTCTs
Chonds Spain Corporate He HuKe B3/B- no KkpaitHeit mepe
EUR Ind P P 3anagHan Espona Wcnaums eBpoob/nramm duKe. Kopn. EUR 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXXemecaYHo 01.01.2024 16 500 000 000
ndex obauraumm areHTCTB
Cbonds Sweden He HuKe B3/B- no KkpaitHeit mepe
3anagHan Espona Weeuns eBpoob/nraLmm duKe. Kopn. usb 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXXemecAaYHo 01.01.2016 16 500 000 000
Corporate USD Index Ly o6amraumn
areHTcTB
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He HuKe B3/B- no KpaitHeit mepe

(C:bonds Swsgre{r: d 3anagHan Espona Weseuna espoobmraumumm dukc. Kopn. EUR 360 OT [1BYX BEAYLLMX PEATUHIOBbIX exemecAYHo 01.01.2024 16 500 000 000
orporate ndex o6AMraLMK AreHTCTE
Chonds Switzerland 6 He HuKe B3/B- no KpaitHeit mepe oT|
3anagHan EBpona | jiget €8poobaunrauuumn dukc. Kopn. usD 360 [1BYX BeAyLNX PEATUHIOBbIX eXemMecayHo 01.01.2016 16 500 000 000
Corporate USD Index Behlapuna o6Auraumm areHTCTs
Chonds Switzerland 6 He HuKe B3/B- no KpaitHei mepe
3anagHas Espona o €Bpo0bnraunnm dukc. Kopn. EUR 360 OT ABYX BeAyLLMX PeATUHIOBbIX eXemMecayHo 01.01.2024 16 500 000 000
Corporate EUR Index Liseuapusa oBAvraLH ArenTCTs
. He HuKe B3/B- no KpaitHei mepe
Cbonds;jTurkey Corporate BAVKHNIA Typuus espoobauraumumm duKc. Kopr. usD 360 OT ABYX BEAYLMX PEATUHIOBbIX EXXeMeCAYHO 01.01.2016 16 500 000 000
USD Index BocTok obanraumm areHTCTB
Cbonds United Arab He HuKe B3/B- no KpaitHeit mepe
Emirates Corporate USD | BanxHuii Boctok 0A3 espoobnrauumm duKc. Kopn. usb 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXemeCcAYHO 01.01.2016 16 500 000 000
Index obauraumm areHTCTB
. He HuKe B3/B- no KpaitHeit mepe
Cbonds UAE Corporate BrnKHNiA 0OA3 eBpoob/nraLmm duKc. Kopn. EUR 360 OT ABYX BeAyLLMX PEATUHIOBbIX eXemecaYHo 01.01.2024 16 500 000 000
EUR Index Boctok obaurauum areHTcTs
Cbonds United BenmKoBpuTaH He HuKe B3/B- no KpaiiHeit mepe oT|
Kingdom Corporate USD | 3anagHas Espona espoobmraumumm duKc. Kopr. usD 360 [BYX BEAYLLNX PENTUHIOBbIX EXXeMeCAYHO 01.01.2016 16 500 000 000
Index na obauraumum areHTCT8
A A Pa3sBUTbIE PbIHKM He HuKe A3/A- n He Bblwe Al/A+
::bdond_ls_RUS Corporate ( £ ) CLUA espoobmraumumm PUKC. Kopn. usD 360 no KpaiiHei mepe oT AByxX eXemecayHo 01.01.2023 16 2 000 000 000
ndex WCKA. EBPOMY obauraumm BeAyLWNX PEUTUHIOBbLIX areHTCTB
He HuKe Aa3/AA- 1 He Bblle
Pa3BuTble pbIHKK MHel
Chonds USA Corporate CLUA espoobauraumMmu | guke. | kopn. | USD | 360 Aal/AA+ no kpaiiel Mepe OTABYX| o ovecauno | 01.01.2023 16 1,000 000 000
AA Index TR (vckn. Espony) o6auraumm BeAyLUMX PEATUHTOBbIX
areHTcTs
A Pa3suTble pbIHKM He HuKe Aaa/AAA no KpaiiHeit
i'::"ldzus TRC°"’°'ate ncion. Espony] CLUA espoobauraumMmu | guke. | kopn. | USD | 360 Mepe OT AByX BeAyLX exemecauHo | 01.01.2023 16 1,000 000 000
ndex nCKa. EBpony oburauuu PENTUHIOBbIX areHTCTB
He Huxe B3/B- u He Bblwe B1/B+
fbd°"d;RUSA Corporate B | Passuoie poikiu CLUA espoobauraumMuu | guke. | kopn. | USD | 360 N KpaiiHeii Mepe oT AByX exemecauHo | 01.01.2023 16 1,000 000 000
ndex (uckn. Espony) obauraumm BeAyLLMX PeNTUHTOBbIX areHTCTB
Cbonds USA C t He HuKe Ba3/BB- 1 He BbilLe
BBOIndS R orporate PasauTble pbiHku CLUA espoobunraumm duKc. Kopn. usD 360 Bal/BB+ no KpaiiHelt Mepe OT ABYX | exemecAuHo 01.01.2023 16 1000 000 000
ndex (nckn. Espony) obamraumm BeYLUMX PEATUHIOBbIX areHTCTB
He Hue Baa3/BBB- 1 He Bbiwwe
Pa3BuTble PbIHKM SiHeis
Cbonds USA Corporate CLUA espoobmmrauMmn | guke. | kopn. | USD | 360 Baal/BBB+ no Kpaiineri mepe ot | \ecaine | 01.01.2023 16 1000 000 000
BBB Index TR (uckn. Espony) obanraumm ABYX BEAYLUNX PENTUHTOBbIX
areHTcT8
Cbonds USA C t He HuKe B3/B- no KkpaitHeit mepe
onds orporate Pa3BuTbie pbiHKN CLUA espoobunraumm duKc. Kopn. usD 360 OT 1BYX BeAYLLNX PEATUHIOBbIX eXXeMecAYHO 01.01.2016 16 2 000 000 000
USD Index (uckn. Espony) obanraumm areHTcTs
Cbonds Switzerland He HuKe B3/B- no KkpaitHeit mepe oT|
onds Switzerlan 3anagHas Espona | LUseiiuapus | €8PO0BAMraummn duKc. Kopn. usD 360 [1BYX BeAYLNX PEUTUHIOBbIX eXXeMecAYHO 01.01.2016 16 500 000 000
Corporate USD Index o6 auraumm areHTCT8
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Cbonds Switzerland
Corporate EUR Index

3anagHas Espona

Liseiuapus

eBpoobmraummnm
obauraumm

dukc.

Kopn.

EUR

360

He HuKe B3/B- no KpaitHei mepe
OT ABYX BEAYLLUX PEHTUHIOBbIX
areHTCcT8

exemecAa4yHo

01.01.2024

16

500 000 000
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Cbonds Region Corporate

. He HuKe B3/B- no KpaitHeit mepe
El;c;nldzAfrlca Corporate Adpuka BCe espoobnraummm dukc. Kopn. usD 360 - OT ABYX BeAyLMX PEATUHIOBbIX eXemMecayHo 01.01.2017 16 500 000 000
ndex obauraumm areHTCTB
. He Huke B3/B- no KpaiiHeit mepe
Cbonds Asia C t
US‘I;nInsde)s(la orporate Asna BCE eBpoobimraunmm dukc. Kopn. usb 360 - OT ABYX BeAyLUMX PEATUHIOBbIX exxemecA4yHo 01.01.2017 16 500 000 000
obanraumm areHTCTB
Cbonds CIS He HuKe B3/B- no KpaitHeit mepe
CHI BCe eBpoobmnraunnm duKC. Kopn. usb 360 - OT ABYX BeAyLMX PEATUHIOBbIX eXXemMecAYHO 01.01.2017 16 500 000 000
Corporate USD Index o6anrauum areHTCTs
He HuKe 3/A- 1 He Bbilwe 1/A+
:Ibdonds EM Corporate A | pasgusaiowmecn BCe €BpooGMraLmmmn dukc. Kopr. usD 360 - KaK MUHUMYM OT ABYX BEAYLLNX EXKeMECAYHO 01.01.2023 16 500 000 000
ndex pbiHKY 1 CHI obnurauum PENTUHIOBbIX areHTCT8
Cbonds EM C t P He HuKe Aa3/AA- 1 He Bbiwe
AAoln ds orporate aaBmBaroug_Ie;_ca BCe espoobnraummm duKC. Kopn. usD 360 - Aal/AA+ Kak MUHUMYM OT ABYX eXXemMecAYHO 01.01.2023 16 500 000 000
ndex PBIHKM 1 obauraumm BEAYLIMUX PEUTUHTOBbIX areHTCTB
He HuKe Ba3/BB- 1 He Bbilwe
EM BB
Ideonds Corporate Passusarowmeca BCe espoobnraummm duKC. Kopn. usD 360 - Bal/BB+ Kak MUHUMYM OT ABYX eXXeMecAYHO 01.01.2023 16 500 000 000
ndex PbIHKK 1 CHI obnuraumm BeAYLLMX PETUHIOBbIX areHTCTB
He HMKe Baa3/BBB- 1 He Bblwe
Baal/BBB+ Kak MUHMMYM OT
Cbonds EM Corporate | Pasausaioueca Bce espoobmraumam |, Kopn. UsD | 360 - HANY exemecauro | 01.01.2023 16 500 000 000
BBB Index PbIHKKM 1 CHI obnaurauum ABYX BeAyLUMX PEATUHIOBbIX
areHTCT8
He HuKe B3/B- no KkpaitHeit
Cbonds EM Corporate PassuBaloLmecs eBpooBaMraLumm mepe
USD Index PbIHKM 1 CHI BCe o6auraumum duKc. Kopnm. usb 360 - OT ABYX BeAyLUMX peﬁTMHrOBbIX exxemecsayHo 01.01.2017 16 750 000 000
areHTCTB
He Huke B3/B- no KpaiiHeit
Cbonds Latin America eBpOOﬁI’IVII'aLIMMM mepe
Corporate USD Index NaTnHckan Amepuka BCe oBauraLn duKc. Kopn. usDb 360 - OT ABYX BEAYLLMX PEMTUHIOBbIX eXXemecAYHO 01.01.2017 16 500 000 000
areHTCcTB
He HuKe B3/B- no kpaitHeit
Cbonds Middle East . eBpOOﬁﬂMI’aU,MMM mepe
Corporate USD Index BawkHmit Boctok Bce o6 nuraumn duke. Kopn. Usb | 360 - OT /ABYX BEAYLLMX PEiTUHIOBLIX |  e%emecaudo | 01.01.2017 16 500 000 000
areHTCTB
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Cbonds Country Corporate IG

Cbonds Australia

He HuKe Baa3/BBB- no KpaiiHeit

PassuTble PbIHKW | Agcrpanns eBpooburaunnm PUKC. Kopn. usD 360 Mepe OT ABYX BeAyLLNX eXXemecayHo 01.01.2016 16 500 000 000
Corporate IG USD Index (nckn. Espony) obauraumm PENTUHIOBbIX areHTCTB.
Cbonds Austria He HuKe Baa3/BBB- no KpaiiHeit
onds Au 6nuraummnm 01.01.2016 16 500 000 000
AscTpus €Bpoo C duKc. Kopn. usD 360 Mepe OT ABYX BeAyLLnX exeMecayHo .
Corporate IG USD Index 3anapua Espona obavraumm PENTUHIOBbIX areHTCTB.
Cbonds Belgium He HuKe Baa3/BBB- no KpaiiHeit
onds espoobunraummm duKc. Kopn. usD 360 Mepe OT ABYX BeAyLLnX €XXeMeCAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index 3anaawan Espona benbrua obavraumm PENTUHIOBbIX areHTCTB.
Cbonds Brazil He HuKe Baa3/BBB- no KpaiiHei
onds br 6anraumnmm 1.01.2016 16 500 000 000
Bpasunua | €BPOO 4 duKc. Kopn. usb 360 Mepe OT ABYX BeAyLimx eXXxemecauHo 0
Corporate IG USD Index flautckan Amepyka obavraumm PENTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbonds Canada PassuTble pbiHKM Kanapa €BpooG/IMraunmu dUKC. Kopn. usD 360 Mepe OT ABYX BEAYLLMX eXKeMecAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index (vckn. Espony) obaurauum PEeITUHIOBbIX areHTCTB.
Cbonds Chile C " He HuKe Baa3/BBB- no KpaitHel
onds thile Lorporate NatuHckas Amepuika Yuam eBpooburaumnmm duKc. Kopn. usD 360 Mepe OT ABYX BeayLumx eeMecaAYHo 01.01.2016 16 500 000 000
IG USD Index obauraumm PEeNTUHIOBbIX areHTCTB.
bonds Chi A He HuKe Baa3/BBB- no KpaiiHei
Cbonds China 3R (Mckn. Kutait eBpooG/IMraLmn PUKC. Kopn. usD 360 Mepe OT ABYX BeAYLLNX eXemecAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index AnoHuio) o6anraumm PEITUHIOBbIX areHTCTB.
Cbonds Colombia He HuKe Baa3/BBB- no KpaiiHei
Corporate IG USD Index |flatunckan Amepuka | Konymbusa | €8ROOG/MraLmmn duKce. Kopn. usD 360 Mepe OT ABYX BeAyLLNX eXemecaYHo 01.01.2016 16 500 000 000
obanraumm PeiTUHIrOBbIX areHTCTB.
K He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Denmar 3anagHas Espona Nanna e8poobaUraLmMM | gy, Kopn. usD 360 Mepe OT ABYX BefyLUnX eKeMecAqHO 01.01.2016 16 500 000 000
Corporate IG USD Index oburaumm PETUHIOBbIX areHTCTs.
. He HuKe Baa3/BBB- no KpaiiHei
Cbonds Finland d 3anagman Espona | PUHAAHAM | eBpoO6/MraLmim PUKC. Kopn. usD 360 Mepe OT ABYX BeayLLnxX eXemecAYHo 01.01.2016 16 500 000 000
Corporate IG USD Index A obaurauuu PEVTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHeit
cbor;ds Frj\nce Corporate 3anapHan EBpONa | opanuua espoobauraummm duKc. Kopn. usD 360 Mepe OT ABYX BeayLLmx eXXeMecAYHO 01.01.2016 16 500 000 000
IG USD Index obnraumm PENTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHei
Cbonds German\é Ind 3anagnan EBpona | repmanms €BpooG/IMraummn UKC. Kopn. usbD 360 Mepe OT ABYX BeayLLnX exemecAyHo 01.01.2016 16 500 000 000
Corporate IG USD Index obamrauum PEVTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHei
Cbonds Hong Kong Asna (uckn. Fonkonr | €BPOOOMMIaLMMM | gy Kopn. UsD | 360 Mepe OT A4BYX Be/ylnx ewemecauHo | 01.01.2016 16 500 000 000
Corporate IG USD Index AnoHuio) o6Anraumm PEMTUHIOBbIX ATEHTCTB.
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He Huke Baa3/BBB- no kpaiiHeit

ICGbTJr:I‘)sIIr:‘:eIi Corporate A3susa (Uckn. Ainonuo)|  UHama eBp;gnﬁerT;:m dukc. Kopn. usD 360 MEPe OT ABYX BeAyLnx exxemecayHo 01.01.2016 16 500 000 000
PENTUHIOBbIX areHTCTB.
i He Huke Baa3/BBB- no kpaiiHeit
Cbonds Indonesia A3ua (Mckn. finokmio)| UHporens | €BPOOBAMTaLMMM duKc. Kopn. usD 360 Mepe OT ABYX BeAyLumx eXeMecaYHo 01.01.2016 16 500 000 000
Corporate IG USD Index obaurauum PENTUHTOBbIX areHTCTB.
Cbonds Ireland 3anagHan EBpona | ponanaus espoobunraummm PUKC. Kopn. usD 360 " HTV\)ZEeBziZBBy?(BI;eE;p:XMHeM eXXeMeCAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index prana obauraumm PENTUHIOBbIX areHTCTB.
Pa3BuTble pbIHKK He Huke Baa3/BBB- no KpaiiHeit
Cbonds Japan Corporate ( e ) AnoHua espoobunraummm PUKC. Kopn. usD 360 Mepe OT BYX BeAyLLnX eXXeMeCAYHO 01.01.2016 16 500 000 000
IG USD Index nckA. Eepony obauraumm PEeNTUHIOBbIX areHTCTB.
X He HuKe Baa3/BBB- no KpaiiHei
Cbonds Malaysia A3us (uckn. finoHuio) Manaiisua | €BPOOGAMTaLMNM duKc. Kopn. usD 360 Mepe OT ABYX BeAyLnX exxemecayHo 01.01.2016 16 500 000 000
Corporate IG USD Index obaurauum PEeNTUHIOBbIX areHTCTB.
X He HuKe Baa3/BBB- no KpaiiHei
Cbonds Mexico NaTuHckaa AMepUKa| \ekcuka espoobunraummm duKe. Kopn. usb 360 Mepe OT ABYX BeAyLLnX eXXemecauHo 01.01.2016 16 500 000 000
Corporate IG USD Index obaurauum PEeNTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHei
Cbonds Netherlands 3anaaHasn Espona HuaepaKA | espoobamraumny duKe. Kopn. usb 360 Mepe OT ABYX BeAyLimx eXXxemecauHo 01.01.2016 16 500 000 000
Corporate IG USD Index bl obauraumm PEeNTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbonds Norway 3anagHan Espona | Hopgerus €BpooG/IMraunmu duKc. Kopn. usD 360 Mepe OT ABYX BeAyLLnxX €XXEeMECAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index obmrauum PENTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no KpaiiHeit
Cbonds Peru Corporate | faryhckan Avepuka Mepy eBpooG/IMraLmn duKc. Kopn. usD 360 Mepe OT ABYX BeAyLunxX €XXeMECAYHO 01.01.2016 16 500 000 000
IG USD Index obauraumm PENTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHei
Cbonds Qatar BAMKHUI BocTok KaTap espoobnraummm PUKC. Kopn. usD 360 Mepe OT ABYX BeAyLLnX eXXeMeCAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index obavrauum PEMTUHIOBbIX AareHTCTB.
Cbonds Republic of p p 6 He HuKe Baa3/BBB- no KpaiiHei
Korea Corporate 1G USD a3BATBIE PIHKN | FECTYO/MKA| - egpoobauraLimu duKc. Kopn. usD 360 Mepe OT BYX BeAyLLnX eXXeMecAYHO 01.01.2016 16 500 000 000
p (vuckn. Espony) Kopes M
Index ' obmraumm PEMTUHIOBbIX areHTCTB.
X He HuKe Baa3/BBB- no KpaitHeln
Cbonds Russia Corporate CHr Poccns €BpooG/mraumnnm duKc. Kopn. usD 360 Mepe OT BYX BeAyLLnX eXXeMecAYHO 01.01.2016 16 500 000 000
IG USD Index obauraumm PENTUHIOBbIX areHTCTB.
. . Caynosckan He HWxe Baa3/BBB- no kpaiiHeit
Cbonds Saudi Arabia B/MKHMIA BocTok espoobmraumMn | pykc, Kopn. UsD 360 Mepe OT /BYX BeylNX ewemecauHo | 01.01.2016 16 500 000 000
Corporate IG USD Index Apasua 06}'|MFBU,VIVI pel‘/’lTVlHl'OBle areHTCTB.
. He Huke Baa3/BBB- no kpaiiHeit
Cbonds Singapore PassuTble PbIHKM | Cyyranyp | €BPOOBAMraLMuM PUKC. Kopn. usD 360 Mepe OT BYX BeAyLLnX eXXeMeCcAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index (vuckn. Espony) obauraunmn PENTUHTOBbIX areHTCTB.
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He HuKe Baa3/BBB- no KpaiiHeit

Cbonds Spain Corporate | o @ Fspona | Wcnamwa | SEPOOOMRALAMM | gy, Kopn. UsD | 360 Mepe OT ABYX BEAYLLMX exemecauHo | 01.01.2016 16 500 000 000
IG USD Index obauraumun PEeWTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaitHeln
Cbonds Sweden 3anagman Espona | Wseuwn | €8POCOMMMALMMM | gyyc, Kopn. usb | 360 Mepe OT A1ByX BEAYLLMX exemecauno | 01.01.2016 16 500 000 000
Corporate IG USD Index obaurauum PEeWTUHIOBbIX areHTCTB.
i He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Switzerland 3anagHan Espona  |WBeiiuapua | €8POOBAMIaLMMN | e, Kopn. UsD | 360 Mepe OT ABYX BEAYLLMX exemecauHo | 01.01.2016 16 500 000 000
Corporate IG USD Index obavraumm peVITMHFOBblx areHTCTB.
. He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Thailand Asna (nckn. Taunang | €BPOOGAMraunmMK PUKC. Kopn. usD 360 Mepe OT ABYX BeAyLLnX eXXeMeCAYHO 01.01.2016 16 500 000 000
Corporate IG USD Index ﬂl'lOHVHO) 0611|/|rau,vw| pel‘;ITVIHI'OBbIX areHTCcTB.
Cbonds United Arab He HuKe Baa3/BBB- no KpaiiHeit
Emirates Corporate IG BAVSKHUI BOCTOK 0A3 EBpO606!1VII’aLI,MMM duKc. Kopn. usD 360 Mepe OT ABYX BEAYUIX €XXeMeCAYHO 01.01.2016 16 500 000 000
USD Index obauraymm PENTUHIOBbIX areHTCTB.
Cbonds United BenmKobp He HMKe Baa3/BBB- no KkpaiiHei
Kingdom Corporate IG 3anagHan Espona Ak EBpO606!1VII’aLI,MMM duKc. Kopn. usD 360 Mepe OT ABYX BEAYUIX €XXeMeCAYHO 01.01.2016 16 500 000 000
USD Index obauraymm PENTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHei
ﬁg%ﬂ:f,g:A Corporate Q) pazaumoie PBIHKM CWA €8po06AMraLMmm odukc. Kopn. usD 360 mepe OT AByX BeAyLUnx eXxeMecsiyHo 01.01.2016 16 2 000 000 000
(uckn. Espony) obaurauum PENTUHIOBbIX areHTCTB.

31




Cbonds Region Corporate IG

Cbonds Africa

eBpooGnmrau,mm n

He HuKe Baa3/BBB- no KpaiiHeit

AdpuKa BCe duKc. Kopn. usD 360 mepe OT ABYX BeAyLUnx exxemecayHo 01.01.2017 16 500 000 000
Corporate IG USD Index obavraumm peﬁTMHFOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHeit
Cbonds Asia Corporate Asua Bce eBpooBMrauMmM | gy ke, Kop. usD 360 Mepe OT ABYX BeayLunx exemecauHo | 01.01.2017 16 500 000 000
IG USD Index obamraumm PEeiTUHIOBbIX areHTCTB.
He HuKe Baa3/BBB- no KpaiiHeit
Cbonds CIS Corporate IG CHr BCe eBpooBMrauMmM | gy ke, Kopn. usD 360 Mepe OT ABYX BeAyLLNX eXemecaYHo 01.01.2017 16 500 000 000
USD Index obamraumm PEeiTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no kpaiiHeit
Chonds EM Corporate Passusaioujeca Bce eBpoOBMMIaLM M | gy, Kopn. usb | 360 Mepe OT ABYX BeAYLLMX exemecauHo | 01.01.2017 16 750 000 000
IG USD Index PoIHKkM v CHI obauraumum PENTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no kpaiiHeit
Cbonds Latin America NaTuHckaa AmepuKa BCE eBpooGmraumm u duKC. Kopn. usb 360 Mepe OT ABYX BeayLmx eXemMecAYHO 01.01.2017 16 500 000 000
Corporate IG USD Index obauraumm PEeNTUHIOBbIX areHTCTB.
He Huke Baa3/BBB- no kpaiiHeit
Cbonds Middle East BAVKHMIA BoCcTOK BCe eBpooBMraUMmM | g kc, Kopn. usD 360 Mepe OT ABYX BeAyLLnX eXXemMecAYHO 01.01.2017 16 500 000 000

Corporate IG USD Index

obaurauum

pel‘/‘ITVIHI'OBbIX aAreHTCTB.

32




Cbonds Country Corporate HY

Cbonds Brazil Corporate

JlaTuHCKan

He Hue B3/B- u He Bbiwe Bal/BB+

Bpasunus eBpoo6/mraumnm u duKc. Kopn. usb 360 N0 KpaliHel Mepe OT ABYX BeAylUMX |  eXKemMecayHo 01.01.2016 16 500 000 000
HY USD Index AmepuKa obauraumm PENTUHIOBbIX areHTCTB
da Corporate Pa3BuTbIE He Hue B3/B- 1 He Bbiwe Bal/BB+
Chonds Canada Corp KaHaga espoobanraumm u | gk, Kopn. usD 360 no KpaliHel mepe OT ABYX BeAyWMX |  eXeMecauHo 01.01.2016 16 500 000 000
HY USD Index PbIHKM (UCKA. 5 »
Espony) obauraunn PENTUHIOBbIX areHTCTB
: He Huxe B3/B- 1 He Bbiwe Bal/BB+
Cbonds China Corporate Asna (mckn. Kurai espooburaummn | gy, Kopn. usD 360 M0 KpanHen mepe OT ABYX BEAYLWMX |  eXeMecAYHO 01.01.2022 16 500 000 000
HY USD Index finoHmio) o6amraumn PETUHIOBbIX areHTCT8
He Hue B3/B- 1 He Bbiwe Bal/BB+
Cbonds France Corporate 3anaanan Espona | PPaHumA espooburaummn | gy, Kopn. EUR 360 M0 KpanHen mepe OT ABYX BEAYyLWMX |  eXeMeCAYHO 01.01.2022 16 500 000 000
HY EUR Index A P obnuraumm PENTUHIOBbIX areHTCTB
Cbonds G He HuKe B3/B- 1 He Bbiwe Bal/BB+
onds ermany e8poobauraummm liHeli x| ewemecauno | 01.01.2022 16 500 000 000
lFepmaHua $ukc. Kopn. EUR 360 no KpanHen mepe oT ABYX BeAyLLn exe
Corporate HY EUR Index 3anagnan Espona o6anrauum PEMTUHIOBBIX AareHTCTB
. He Huxe B3/B- 1 He Bbiwe Bal/BB+
Cbonds India Corporate HY Asus (Mck. NHams eBpooburauMmn | gyc, Kopn. usD 360 M0 KpanHen mepe OT ABYX BEAYLWMX |  eKeMEeCAYHO 01.01.2022 16 500 000 000
USD Index AnoHuio) obauraumm PENTUHIOBbIX areHTCTB
He Huxe B3/B- u He Bblwe Bal/BB+
Cbonds Italy Corporate HY 3anaanas Espona Utanua eBpoob/nraumnm u duKc. Kopn. usb 360 N0 KpaliHel Mepe OT ABYX BeAyluX |  eKemecauHo 01.01.2016 16 500 000 000
USD Index A P obnuraumm PENTUHIOBbIX areHTCTB
He Huxe B3/B- u He Bblwe Bal/BB+
Cbonds ltaly Corporate HY 3anaanas Espona Utanua espoobanraumm u | gk, Kopn. EUR 360 no KpaliHel mepe OT ABYX BeAyLMX |  eXeMecauHo 01.01.2022 16 500 000 000
EUR Index A P obauraumm PENUTUHIOBbIX areHTCTB
He Hue B3/B- 1 He Bbiwe Bal/BB+
Cbonds Japan Corporate Pa3suTble pbiHKK AnoHus espooburauMmn | e, Kopn. usD 360 Mo KpanHeln mepe OT ABYX BeAYyLWMX |  eXKeMecAYHO 01.01.2022 16 500 000 000
HY USD Index (nckn. Espony) obaurauyum PENTUHIOBbIX areHTCTB
Cbonds Netherland He HuKe B3/B- 1 He Bblwe Bal/BB+
onds etnerianas 6/mraunm u liHeli 01.01.2016 16 500 000 000
Huaepnanabl | €BPOO b duKc. Kopn. usD 360 N0 KpalHen mepe OT ABYX BeAYyLWMX |  eXKeMecAYHO
Corporate HY USD Index 3anagwan Espona obauraumm PEWTUHTOBbIX areHTCTB
Cbonds Netherland He Hue B3/B- u He Bbiwe Bal/BB+
onds etherianas 6/mraunm u liHeli 01.01.2022 16 500 000 000
Hupaepnanab | €BPOO L duKe. Kopn. EUR 360 o KpalHel Mepe OT ABYX BeAylUMX |  eKemecauHo .
Corporate HY EUR Index 3anaawan Espona obauraumm PEUTUHTOBbIX areHTCTB
: He Hue B3/B- 1 He Bbiwe Bal/BB+
Cbonds South Africa Adpuka IOAP | €8POOBAMTaLMM M | e, Kopn. UsD | 360 NO KpaiiHeii Mepe oT A4ByX Beayux | exemecaudo | 01.01.2016 16 500 000 000
Corporate HY USD Index obawuraumm PEUTUHTOBbIX areHTCTB
: He Hue B3/B- u He Bbiwe Bal/BB+
Cbonds Spain Corporate 3anagHas Espona | WUcnaHua espoobaunraumm duKe. Kopn. EUR 360 o KpalHel Mepe OT ABYX BeylMX |  eKemecauHo 01.01.2022 16 500 000 000
HY EUR Index obawuraumm PEUTUHTOBbIX areHTCTB
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He Huxe B3/B- u He Bblwe Bal/BB+

Cb Turkey C t o oo
HYOLI;:I; | “‘; ey Lorporate | g knunit Boctok | Typuma espooburaummn | gyc, Kopn. usb 360 Mo KpaiHei Mepe OT ABYX BEAYIMX |  eXeMecAYHO 01.01.2022 16 500 000 000
ndex obaurauum PENTUHTOBbIX areHTCT8
He Huxe B3/B- u He Bbiwe Bal/BB+
ﬁlggnldz'UK Corporate HY 3anapgHan Espona BenukobpuTa| egpoo6nuraumn duKc. Kopn. usD 360 N0 KpaiHen mepe OT ABYX BEAYLWMX |  eXeMecauHo 01.01.2022 16 500 000 000
ndex HUA o6auraumm PEeNTUHIOBbIX areHTCTB
He HuKe B3/B- 1 He Bblwe Bal/BB+
g'::)nleUK Corporate HY 3anaaHan Espona BenukobpuTa | eapooGauraumim duKe. Kopn. GBP 360 no KpaiiHeil Mepe OT ABYX BEAYLMX |  eKeMEeCAYHO 01.01.2022 16 500 000 000
ndex HUA ob6auraumm PEeNTUHIOBbIX areHTCTB
Pa3BuTble He HwKe B3/B- u He Bbiwe Bal/BB+
Cb SA C te HY oo
US(I?)nldi:IU orporate PLIHKM (MCKA. CLLA espoobanraumm u | gy, Kopn. usD 360 no KpaiiHel mepe OT BYX BEAYLUMX |  eKeMecaYHo 01.01.2016 16 2 000 000 000
naex Espony) o6amraumu PENTUHIOBbIX areHTCTB
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Cbonds Region Corporate HY

Cbonds Africa He HuKe B3/B- 1 He Bblwe
+ -
Corporate HY USD Adpuka Bce espoobmraumm | o Kopn. usD | 360 ; Ba1/BB+ no kpaiire/i mepe ot exemecauno | 01.01.2017 16 500 000 000
Index n obnauraumm [ABYX BeAYLLMX PEATUHIOBbIX
areHTCcTs
Cbonds Asia Corporate eBpoobaunraumm BaHle/ggiKsoBi/S_ﬁ:eHﬁeanILieor
HY USD Index Asun Bce P 4 duKC. Kopn. usb | 360 . panHe1 mep ewemecauHo | 01.01.2017 16 500 000 000
n obnauraumm [ABYX BEAYLLMX PEATUHIOBbIX
areHTCcTs
Cbonds CIS Corporate espoobauraumm BaHle/;;:(:oBi/g;ﬁ:eHﬁenj:ILieor
HY USD Index CHI BCe P u $ukc. Kopn. usb 360 - P " P exemeca4yHo 01.01.2017 16 500 000 000
n obnauraumm [ABYX BEAYLLMX PEATUHIOBbIX
areHTCTs
Cbonds EM Corporate PassuBatowwmecsa eBpoobavrauum BaHle/;;:(:oBi/g;ﬁ:eHﬁen::L:eOT
HY USD Index > Bce P 4 dukc. Kopn. usD | 360 - panHen mep exemecauHo | 01.01.2017 16 750 000 000
pbiHKM 1 CHI n obnauraumm ABYX BEAYLINX PENTUHTOBbIX
areHTCTs
Cbonds Eurozone eBpoobanraumm BaHle/;;:(:oBi/g;ﬁ:eHﬁen::L:eor
Corporate HY USD EBpo3oHa BCe P u dukc. Kopn. usb 360 - P " P exemeca4yHo 01.01.2022 16 500 000 000
Index n obnauraumm [ABYX BEAYLLMX PEATUHIOBbIX
areHTCT8
Cbonds Eurozone espoobanraumm BaHligg:(:oBi/;:eHﬁenj:u:eeor
Corporate HY EUR EBpo3oHa BCe P Y dukc. Kopn. EUR 360 - P N P exemecayHo 01.01.2022 16 500 000 000
Index n obauraumm [BYX BEAYLLMX PEATUHIOBbIX
areHTCTs
Cbonds Global eBpoobamraumm Baqj;;:«:oBKS/fl“;::e;emzwj;
Corporate HY EUR Becb mup Becb mup P 5 Pukce. Kopn. usb 360 - P o P eXxemecavHo 01.01.2022 16 500 000 000
Index nobauraumm [BYX BEAYLLMX PEATUHIOBbIX
areHTCTB
Cbonds Latin America He HuXe B3/B- u He Bbllue
Corporate HY USD JlaTnHcKaa Amepwmka BCE espoobauraumu dukc. Kopn. usb 360 - Bal/BB+ no KpaMHFM Mepe ot exemecayHo 01.01.2017 16 500 000 000
Index n obauraumm [BYX BEAYLLMX PEATUHIOBbIX
areHTCcTs
Cbonds Middle East He HuKe B3/B- 1 He Bbllle
D -
Corporate HY US BAvKHMIA BocTok BCE espoobauraumu dukc. Kopn. usb 360 - Bal/BB+ no KpaMH?M Mepe ot exemecayHo 01.01.2017 16 500 000 000
Index 1 obauraumm ABYX BeAyLLMX PEATUHIOBbIX
areHTcTs
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Cbonds Green Bonds

Cbonds World Sovereign eBpoobmraumm
Green Bonds USD Index Becb mnp Becb mup W 0BAVraLM duKc. roc. usD 360 - - eKemecauHo 01.01.2016 16 500 000 000
He Huxe B3/B- no kpaliHeit mepe
Cbonds World Corporate eBpoobaurauum N
Becb mun Becb mu -
Green Bonds USD Index p p W 0B AMraLn dukc. Kopn. usb 360 OT ABYX BeAyLUMX PENTUHIOBbIX exemecayHo 01.01.2017 16 500 000 000
areHTCTB
He Hue Baa3/BBB- no kpaiiHeit
Cbonds World Corporate eBpoobauraumm
Becb mu Becb mu X . usD 360 - 01.01.2017 16 500 000 000
G Green Bonds USD Index P P nobauraumm bukc kopn MePe OT ABYX BEAYLINX EHEMECAUHO
PeNTUHIOBbIX areHTCTB.
He Hue B3/B- 1 He Bbille
Cbonds World Corporate eBpoobamraumm Bal/BB+ no KpaitHei mepe oT
HY Green Bonds USD Becb mup Becb munp P u duKc. Kopn. uUsD 360 - P . P eXXemecsayHo 01.01.2017 16 500 000 000
Index nobauraumm [BYX BeZyLUX PEUTUHIOBbIX
areHTCTB
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le/IJIO)KEHl/Ie 2: HUCTOPpUA HU3MEHEHUH B METOAHUKE pacdyeTa HHAECKCOB

Aara NHpeKc / CemeiicTBO MHAEKCOB .0 BHECEHUA U3MEHeHU Mocne BHeCeHMA U3IMeHeHU
01.04.2015 Euro-Cbonds IG Russia PelTUHT: He HMKe Baa3/BBB- no KpaiiHei mepe OT AByX PeiTuHr: He HWKe Bal/ BB+ no kpaliHel mepe ot
BeAYyLIMNX PEUTUHTOBbIX areHTCTB [ABYX BeAyLUUX 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
BEAYLUNX 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 PeitTuHr: 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 | Peitudr: ot B3/B- oo Bal /BB+ no KpaitHelt mepe ot
BeAYLUMX PEUTUHIOBbIX areHTCTB [ABYX BeAyLUMUX PEUTUHIOBbIX areHTCTB
01.01.2018 Euro-Cbonds NIG Sovereign Eastern Europe PeiiTuHr: He Bbiwe Bal/BB+ no KpaiiHeit mepe OT AByX PeittuHr: ot B3/B- go Bal /BB+ no KpaitHeit mepe oT
BEAYLUMX PEMTUHTOBbIX areHTCTB [BYX BEAYLUMX PEUTUHIOBbIX areHTCTB
01.01.2018 Euro-Cbonds NIG Sovereign Asia PeitTuHr: He Bbiwe Bal/BB+ no KpaiiHeit mepe oT ggyx | PeidTuHr: ot B3/B- o Bal /BB+ no KpaitHeit mepe ot
BEAYLUMX PEMTUHTOBbIX areHTCTB [BYX BEAYLUMNX PENTUHIOBbIX areHTCTB
01.04.2019 Euro-Cbonds Corporate EM (BRL) MepecTanu NPoU3BOAUTL PacyeT B CBA3M C TEM, UTO
HW oAHa 06aUraLmMa He Nonana B UHAEKCHbI CMUCOK,
COrNIacHO Kputepmam GopMMpPOBaHUA HAEKCHOTO
crucka.
05.07.2019 Euro-Cbonds Corporate Kazakhstan B cBA3M C cyLLecTBEHHbIMU KONIebaHUAMM LieHbI
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6blN1a UCKtOYEHA U3 MHAEKCHOTO CMUCKA C
02.06.2019. UHpekc nepecumtaH ¢ 31.05.2019 no
04.07.2019.
05.07.2019 Euro-Cbonds NIG Corporate CIS B CBA3U C CYLLECTBEHHbIMW KONEBAHMAMM LEHbI

6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6blNa UCKAOYEHA U3 UHAEKCHOTO CUCKA C
02.06.2019. MHpekc nepecumTaH ¢ 31.05.2019 no
04.07.2019.
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09.07.2019 Euro-Cbonds NIG Corporate EM B cBA3M C CyLLecTBEHHbIMU KONlebaHUAMM LieHbI
6ymaru Nostrum Oil & Gas, 8% 25jul2022, USD, oHa
6blN1a UCKNOYEHA M3 MHAEKCHOTO CNUCKA C
02.06.2019. UHpekc nepecymTaH ¢ 31.05.2019 no
08.07.2019.
01.01.2020 Euro-Cbonds Sovereign EM, Euro-Cbonds |G Sovereign M3 MHAEKCHbIX CMUCKOB UCKNKOYEHbI IMUCCUMN
EM, Euro-Cbonds NIG Sovereign EM, Euro-Cbonds 3aMUTeHTOB cTpaH: CuHranyp, Pecnybauka Kopes,
Corporate EM, Euro-Cbonds Corporate EM (CNY), Euro- MyspT0-PuKo, KaiimaHosbl ocTpoBa, U3pausns,
Cbonds IG Corporate EM, Euro-Cbonds NIG Corporate bepmyacKkume ocTpoBa B CBA3M C UCKAOYEHMEM
EM [OaHHbBIX CTPaH 13 pernoHa Emerging Markets B 6ase
OaHHbIX Cbonds.
01.01.2020 Euro-Cbonds Sovereign LatAm, Euro-Cbonds IG M3 MHAEKCHBIX CMUCKOB UCKIOYEHbI 3MUCCUM
Sovereign LatAm, Euro-Cbonds NIG Sovereign LatAm, 3MUTeHTOB cTpaH: MyapTo-Puko, KalimaHoBbI
Euro-Cbonds Corporate LatAm, Euro-Cbonds IG 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 UCKOYEHbI 3MMUCCUMMN
Asia, Euro-Cbonds NIG Sovereign Asia, Euro-Cbonds 3MUTEHTOB CTpaH: CuHranyp, Pecnybauka Kopes 8
Corporate Asia, Euro-Cbonds IG 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 W3 MHAEKCHbIX CMMCKOB MUCKOYEHbI SMUCCUM
Sovereign Eastern Europe (EUR), Euro-Cbonds IG SMUTEHTOB CTPaHbl TypLMA B CBA3U C UCKNOYEHUEM
Sovereign Eastern Europe, Euro-Cbonds |G 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 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 UCKAKOYEHbI 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 MHAEKCHbI CNMCOK BKNKOYEHbI 3MUCCUM
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 NoKasaTtens
Corporate Netherlands (EUR) D, Euro-Cbonds Corporate [0XOAHOCTU BBUAY CHUMKEHUA LeHbl M 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 UHAEKCHOTO 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 IG Sovereign Africa

NyCTOro MHAEKCHOTO CNUCKA Noc/e NpUMeHeHus
bUNbTPYIOLWMX KpUTEPUEB.
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01.01.2021 CemeiictBo nHaekcos Cbonds Country Sovereign 3anycK HOBOWM NMHEWKN MHAEKCOB.
25.07.2021 CemelicTBo nHaekcos Euro-Cbonds MpekpaleH Ny6anMYHbIA pacyeT No ykasaHHOMY
CemeiCTBY MHAEKCOB, MHAEKCbI 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 nHgekcos 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 uHaekcoB Chbonds Green Bonds: Cbonds 3anycK HOBOW IMHENKMN 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 KpuTEpPUEB GOPMUPOBAHUA UHAEKCHBIX
Corporate IG USD Index, Cbonds Russia Corporate HY cnuckoB. KpeguTtHble peiTuHrM Poccuitckoit
USD Index, Cbonds CIS Corporate USD Index, Cbonds CIS depepaumm U POCCUMNCKUX 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 |G USD Index, Cbonds EM Corporate HY USD
Index
01.10.2022 Cbonds EM Sovereign USD Index, Cbonds Russia 3anyck HOBOV IMHENKN 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 PELIEeHNE UCKNIOUUTD
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 MHAEKCHbIX CMUCKAX Y4UTbIBAKOTCA
6ymaru, No KOTOpPbIM MUHUMANbHOE KOIMYECTBO
TOProBbIX AHEN B NpoLwiom nepuoge 6onee 5.
MHAEKCbI PacCUMTLIBAKOTCA EXKeAHEBHO Ha AaTbl, B
KOTOpble 06HOBNEHbI KOTUPOBKU He MeHee Yem 1o 30%
6ymar 13 MHAEKCHOro noptoens.
01.04.2025 Cbonds Germany Sovereign EUR Index, Cbonds France 3anyck HOBOV IMHENKN NHAEKCOB.
Sovereign EUR Index, Cbonds Spain Sovereign EUR Index,
Cbonds Netherlands Sovereign EUR Index, Cbonds
Belgium Sovereign EUR Index, Cbonds Irish Sovereign EUR
Index, Cbonds Austria Sovereign EUR Index, Cbonds
Finland Sovereign EUR Index, Cbonds Luxembourg
Sovereign EUR Index
01.04.2025 Cbonds Italy Corporate EUR Index, Cbonds Spain 3anyck HOBOV IMHENKN UHAEKCOB.
Corporate EUR Index, Cbonds Netherlands Corporate EUR
Index, Cbonds Switzerland Corporate EUR Index, Cbonds
Belgium Corporate EUR Index, Cbonds Sweden Corporate
EUR Index, Cbonds Irish Corporate EUR Index, Cbonds
Austria Corporate EUR Index, Cbonds Norway Corporate
EUR Index, Cbonds Denmark Corporate EUR Index,
Cbonds Finland Corporate EUR Index, Cbonds
Luxembourg Corporate EUR Index
30.06.2025 Cbonds Hungary Corporate EUR Index, Cbonds China 3anycK HOBOM NIMHENKN MHAEKCOB.

Corporate EUR Index, Cbonds Mexico Corporate EUR
Index, Cbonds Republic of Korea Corporate EUR Index,
Cbonds Hong Kong Corporate EUR Index, Cbonds
Romania Corporate EUR Index, Cbonds UAE Corporate
EUR Index, Cbonds Czech Republic Corporate EUR Index,
Cbonds Israel Corporate EUR Index, Cbonds Australia
Corporate EUR Index, Cbonds Australia Corporate EUR
Index, Cbonds Canada Corporate EUR Index, Cbonds
Japan Corporate EUR Index, Cbonds Poland Corporate
EUR Index, Cbonds Israel Sovereign EUR Index, Cbonds
Saudi Arabia Sovereign EUR Index, Cbonds Denmark
Sovereign EUR Index, Cbonds Chile Sovereign EUR Index,
Cbonds China Sovereign EUR Index, Cbonds Hungary
Sovereign EUR Index ,Cbonds Indonesia Sovereign EUR
Index, Cbonds Mexico Sovereign EUR Index, Cbonds
Poland Sovereign EUR Index, Cbonds Romania Sovereign
EUR Index, Cbonds Hong Kong Sovereign EUR Index,

40




Cbonds Turkey Sovereign EUR Index, Cbonds Norway
Sovereign EUR Index, Cbonds Peru Sovereign EUR Index,
Cbonds Philippines Sovereign EUR Index, Cbonds Morocco
Sovereign EUR Index, Cbonds Kazakhstan Sovereign EUR
Index, Cbonds Egypt Sovereign EUR Index

30.09.2025

Cbonds China Corporate HY USD Index, Cbonds India
Corporate HY USD Index, Cbonds Japan Corporate HY USD
Index, Cbonds Turkey Corporate HY USD Index, Cbonds
UK Corporate HY USD Index, Cbonds Germany Corporate
HY EUR Index, Cbonds Spain Corporate HY EUR Index,
Cbonds Italy Corporate HY EUR Index, Cbonds
Netherlands Corporate HY EUR Index, Cbonds France
Corporate HY EUR Index, Cbonds Eurozone Corporate HY
EUR Index, Cbonds Eurozone Corporate HY USD Index,
Cbonds Global Corporate HY EUR Index, Cbonds UK
Corporate HY GBP Index.

3anycK HOBOM NNHENKN UHAEKCOB.

15.06.2026

Cbonds USA Treasury USD Index, Cbonds USA Treasury 1—
3Y USD Index, Cbonds USA Treasury 3-5Y USD Index,
Cbonds USA Treasury 5—10Y USD Index, Cbonds USA
Treasury 10-30Y USD Index.

Cbonds Russia Corporate CNY Indicative Index (MOEX T+),
Cbonds Russia Corporate CNY Indicative Index (MOEX T+
CNY).

3aI'IyCK HOBbIX TMHEEK MHAOEKCOB.

15.06.2026

Cbonds Russia Corporate CNY Index.

C 01.07.2026 npekpalyeH ny6anyHbIN pacyeT no
YKa3aHHOW NMHelKe MHAEKCOB, MOATpynna 3ameHeHa
[BYMA HOBbIMU IMHENKaMM
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