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KonuuecTBO CTPYKTYPHbIX NPOAYKTOB ¢ NUCTUHrom B EBpone
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ba3a cTpyKTypHbIX npoaykTtoB Cbonds

Eepoo6nurauuu: Citigroup Global Markets Funding, 7% / Bonee 1300 CTPYKTYPHLIX HOT 1 MOCTOSHHO oBHOBRsiemas 6asa

23apr2020, USD (CGMFL3077) (XS1795309530) AaHHbIX
Cratyc CTpaxa pucka Morawexue (odepTa) Ofrem O
B obpawieHui Neokcembypr 23.04.2020 (23.07.2018) 250 000 USD / CprKTyprle nponyKTbl KJ'IaCCI/ICbVILI,VIpOBaHbI no KaTerOleﬂM u

TMnam cornacHo EUSIPA Derivative Map, a Takke no knaccy

= B WatchList [Meped™d k cpagHeduls [poCcMOTPETE CODRITUA
S ¢ . pocueTp Ga3ncHoro akTnea

SMUCCHOHHBIE AOKYMEHTEI

PacLumnpeHHbI MOUCK MPOAYKTOB MO TakUM KPUTEPUSM, KaK
/ SMUTEHT, PErMoH, CTpaHa, ctatyc aMUCCcuUmn, BankTa, Knacc
, Ga3ncHoro akTnea, Kateropusa u TMn NpogykTa
Pricing Supplement
BasucHble aKkTUBbI

KaTteropwa cTpykTypHoro npogykta: Yield Enhancement
Tun npogykra: Barrier Reverse Convertible /

Knacc bazucHoro akTuea: Equity

OMMUCCUOHHbIE OOKYMEHTbI

Me GasnCHLIA aKTHB Knacc Ga3uCcHOM aKTWEa [ononsurensHan MHGopMaUmMa
1 China Unicom, akyus ob. Equity Underlying Initial Level: 10.20 noﬂpo6Hoe onmcaHue npoﬂyKTa’ BKO4Yasa (bopMyny BblinnaTbl
2 WEIEE) CUTIL LT, AR Equity Wit T (it [LsnEE S BO3HarpaxgeHus, ycrnoBmna 4OCPOYHOro noraleHunaA, KpeguTtHble
3 AT&T Inc, akumA of. Equity Underlying Initial Level: 35.17 pe|‘/'|T|/|Hr|/|
4 Vodafone Group, fien. pacn. Equity Underlying Initial Level: 2.0365
PasmeweHue [aHHble JoCTyNHbI Ha canTte www.cbonds.ru, B MOBUIIbHOM
;’,jfggggg;mm pW pasMeLLeHy AA+IA Paamellenie ‘/ npunoxeHuun, Hagctponke Excel Add-In, a Takke B Buge
LI,eH.a NEpBAYHOMD PasMeLleHNA Bb|rpy30|(
(0OXOOHOCTE)
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Knaccudpmkauma cTpyKTypHbIX NPOAYKTOB

C sawumTon kanmtana AKLNK Reverse Convertible
Yield Enhancement ToBapsl Express certificate
Participation O6nurauunu Credit-Linked
IESE produ_c_ts Uil (e e KpeauTHble cobbITUs Discount Certificate
entities
Leverage BantoTbl Tracker Certificate
NHdpnaums Warrants

[MBpnaHbIN NPOaYKT

UecmoyHuk: Cbonds.ru
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CTpykKkTypa 6a3bl gaHHbIX, 2Q 2018

m Warrant

9% 10%
1%
3%

Credit-Linked

3%
7% . o Express certificate
| qurii/i 7%
Cy i = Autocallable
redi
. 29
9% Fixed Income 52% _
55% . gt m Barrier Reverse
OMMOTIES 1907 Convertible
Other
Reverse
Convertible
15% m Capital Protection
12% Certificate with
Coupon
Other

UecmoyHuk: Cbonds.ru
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Structured products monitor

MoucK CTPYKTYPHbIX NPOAYKTOB Bce Bbinycku

Reverse Convertible v

IMUCCUA

Leonteq Securities AG, Guernsey Branch,
7.48% 23feb2023, USD

Commerzbank, 6.8% 6mar2017, USD
EFG International, 15% 30jun2016, HKD

Motenstein La Roche Privatbank, 14.65%
30jun2016, USD

Motensiein La Roche Privatbank, 3.75%
29marz2019, CHF

LEONTEQ SECURITIES, 13.60% 14mar2017,
CHF

LEONTEQ SECURITIES, 16.80% 25jan2017,
CHF

UecmoyHuk: Cbonds.ru

Bce kaTeropum

Ob6bem,
MITH

10

10

10

10

10

v Bce basuct v
OkoH4YaHue Moratw-e
pasMeleHnA
23.02.2018 23.02.2023
31.08.2016 06.03.2017
29.03.2016 30.06.2016
25.03.2016 30.06.2016
18.03.2016 29.03.2019
04.03.2016 14.03.2017
25.01.2016 25.01.2017

KynoHHasa kpueas no npoayktam Yield Enhancement Bce Bhinycku

Bce aMUTEHTHI v | EUR v
25
&»
20
15 1
L 3
*
9
= Commerzbank, 6% 2apr2024, EUR
5 Cpok, net : 6.00 .
5 Commerzbank : 6
© L 4
E .0 L 2
= CpoK, neT
'G 0 POK,
1 2 3 4 5 6
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Structured products monitor

KOTMpPOBKM YYaCTHUKOB PbIHKa Bce koTvpoBKu BasucHble akTUBbI Bce unamkatophl

RoTupoBky oT: Bantora: 1M v | NASDAQ Composite / 15.05 / 7351.63 / -0.81% v
Bce v Bce v
Bymara bid ask
Commerzbank, 0% 13aug2019, USD (1350D) 0,83
Commerzbank, 0% 1dec2020, USD 5,34
Commerzbank, 0% 7dec2020, USD (1826D) 4,66
Commerzbank, 0% 2sep2025, USD (3549D) 39,95
Commerzbank, 0% 9dec2020, USD (1834D) 1,52
Commerzbank, 0% 13nov2020, USD 5,18
Commerzbank, 0% 12nov2020, USD (1823D) 5,19 5 900
Commerzbank, 0% 12nov2020, USD (1823D) 2,10 23. Anp 30. Anp 7 Mai 14 Maw
Commerzbank, 0% 31mar2021, USD (1944D) 49,33
AKUMM  Toeapbl BanwTbl
rArmarshank NOL 7AdardN90 11QN 10 N4

UecmoyHuk: Cbonds.ru
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SMUTEHT:

Bce gocTynHbie €

PervoH :

BocToyHana Eepona € 3anagHas Eepona @
PaseuTble pbiHKW (Uckn. Eepony) @ CHI @

CTpaHa :

AecTpva @ BenukoBputaHna €@ TepmMaHua @
MepHcH ©

CBpocuTe popmy

HargeHo : 1080 13 1309

UecmoyHuk: Cbonds.ru

Monck CTPYKTYPHbIX NPOAYKTOB

CTpyKTypHble NpoayKThl MoucK CTPYKTYPUPOBaHHbIX NPOAYKTOB

3SMUCCUSR:

Bce gocTtynHbie

BanwTa :

AUD@ CHF@ CZK@ EURQ

CtaTyc aMUCCHK

B obpaweHun &

KaTeropns cTpyKTypHOro MpogykTa :

Investment Products with Reference Entities @
Leverage €) Participation € Yield Enhancement @

TUN CTPYKTYPHOTO NPoayKTa :

ATM Call@ Autocallable ©
Barrier Reverse Convertible € Bonus Certificate @

Knacc 6asvcHoro akTmea :

Commodities @ Credit@ Equity @
Fixed Income €

NMounck
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Mpurnawaem K coTpyaHU4ecTBY Mo Nyonukaunm
OAHHbIX O CTPYKTYPHbIX NpoayKTax!

KOoHTaKTHble OaHHbIE:

Omutpun Anekcees
HavanbHuK otaena mexgyHapoaHbIX
OONroBbIX PbIHKOB

email: d.alekseev@cbonds.info
TenedgoH: +7 (812) 336-97-21 *116
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