Anekceit CkabannaHosuny

Ynpaenaowuin aktmsame YK «PervoH 3ccer
Merem#meHT» PErMoH

BospacT : 51 rog
BUOTPAGUA — ANIEKCEWA CKABANITAHOBWY

CkabannaHosuy Anekcen Omutpuesuny pogunca 20 ceHTADpa 1968 roga.
O6pazoBaHue

B 1993 roay OKOHYMN MOCKOBCKUH MHAXEHEPHO-MU3NYECKUIA MHCTUTYT MO CNELMANbHOCTH
TEOpETUYECKAA ANEPHAR DU3MKA.

MmeeT KsanuduKaUMOHHbIE aTTecTaTbl 1.0, 1.1 1 5.0.
TpyAoBan AeATeNnbHOCTL

PaboTtaeTr Ha (PMHaHCOBOM pbiHKe € 1994 roga. K KoManae ynpasnaoLux rpynnb
KOMnaHWil «PerMoH» npucoeauHuncs 8 2015 rogy.

ANeKcen cneyuanusnpyeTca Ha ynpasneHnn CpeacTsamMmu KNUEHTOB B pamKax yenyru
WHOWBUAYANbHOTO AOBEPUTENBHOIO YNPaBNeHKA. NOPTHENAMU NEHCUOHHbLIX aKTUBOB B
pamkax obnurauuoHHbIX M COaNaHCMPOBaHHbLIX CTPAaTENMI, a TaKKe NaesbiMu
WHBECTULMOHHbIMK DOHAAMM, HHBECTUPYHOLUMK B MHOCTPAHHbIE aKTUBbI.



OTb0p eBpobHOHAOB
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HOBOCTW N AHATTMTMKA OBNMATALINA SMWUTEHTSI MHAEKChHI MHCTPYMEHTAPUIA

Mownck O6.ﬂ mnra u“ﬁ CoxpaHéHHsle 3anpockl v

Crpada — PocarA % CTaTyc— B opaweHian % Bamota— USD % [oxogHoCTb, % — 0T340 12 % He BKIOUaTh 3MUccn — CyGopAVHMPOBaHHLIE CTPYKTYPHBIE NPOAYKTLE 3¢
PEATUHI 3MATEHTa B MH. BantoTe — MakcuMansHbli pedTHr M/S&P/F ¢ BB-/BB-/Ba3 no AAAAAAAGE X

BasoBble

PeATUHrN

Knaccupukatop

WH$popmayma no smmccun ~

KynoH -~

m OuncTUTL Hopmy CoxpaHuTb 3anpoc

B~

HaligeHo: 64 %! CkadaTb B Exce HactpowTe nona ~
EYMATA TEKYWWA OBbEM OBBEM B HOMWHAN  PEATUHI SMWTEHTAB  MNOTALIEHWE O®EPTA O®EPTA OKOHYAHVE  ISIN
KYNOH, % OBPALLEHWNW NO / MWH. WH.BAJTKOTE M/S&P/F (PUT) (CALL) PASMELLEHWNA
HEMOTALIEHHOMY TOPrOBbIiA
HOMWHANY nor
330 000 000,00 330000 000,00 200000,00 Ba3/BB-/B+ 07.04.2022 04.04.2017  X5159611540¢
700 000 000,00 700 000 000,00 200000,00 Bal/BB+/BB+ 02.04.2024 02.01.2024 26.03.2019  X51843443273

750000 000,00 750000 000,00 200000,00 Bal/BB+/BB+ 20.03.2023 13.03.2017 X51533915721
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MopenbHbIM NOPTMENDb C
YMEPEHHbIM PUCKOM MOXKET
BbIMMAOETH crieqyowmm obpasom:

bINycK
Y noraweHus KYNOHa roaoBbix ner noprdene
6,51 2,74

GAZPRU 6.51
07.03.2022 ' 4,41 ) 10% BBB-
03/07/22 XS0290580595
SIBNEF 4 3/8
lasnpomHedTb 19.09.2022 4,375 4,58 3,27 5% BBB-
09/19/22 X50830192711
’ LUKOIL 6 1/8
NyKOWMn 09.11.2020 6,125 4,10 1,65 15% BBB+
11/09/20 XS0554659671
SBERRU 5.717
C6epbaHK 16.06.2021 5,717 4,48 2,19 10% BBB-
06/16/21 XS0638572973
RURAIL 5.7
m 05.04.2022 5,7 4,49 2,84 10% BBB-
04/05/22 XS0764220017
VTB 6.551
BT 13.10.2020 6,551 4,27 1,58 10% BBB-
10/13/20 XS0548633659
SBERRU 6 1/8
C6epbaHk 07.02.2022 6,125 4,70 2,67 10% BBB-
02/07/22 XS0743596040
’ LUKOIL 6.656
NYKOWMN 07.06.2022 6,656 4,37 2,98 10% BBB+
06/07/22 XS0304274599
GTLKOA 5.95
rTAK 19.07.2021 5,95 5,67 2,26 5% BB
07/19/21 X$1449458915
ROSNRM 4.199
PocHedpTb 06.03.2022 4,199 4,78 2,82 15% BB+
03/06/22 X50861981180
5,79 4,52 2,45 100%



[daHHble no noptdento

TeKyLwaa CTOMMOCTb KynaeHHbix LUb,

USD 73 644 917
[1/c, nonyyeHHble no PEMO, USD 42 269 799
[1/c, otnaHHble B PEMNO, USD 30 207 064
Tekywaa CHA noptdensa, USD 61 563 210
NepepaHo B AY, USD 50 661 304
CpeaHAA CTOMMOCTb BAIOXKEHHbIX

akTnsos, USD 50347 861
CpOK ynpaBneHus, AHeM 307
Komuncecmm HaumcneHHbie, USD -1 104
O6bwunin poxoa, USD 10 901 906
JloxoaHOCTb, % roaoBbIX 25,8




Mownck o6nuraunmn

Bbibop 6ymar Ha MMBB

CoxpaHéHHble 3anpocsl

Cratyc — Bo6GpaieHun 3¢ BamoTa— USD % JIMCTUHr — MOCKOBCKas Bupxa ¢ He BKIOYaTh IMUCCMK — CyBopavHMPOBaHHbIE  CTDYKTYPHBIE NPOAYKTEl ¢

BasoBble -~

PelATUHI
Knaccudpukartop -
WHdopmaluma no sMmccum -~

KynoH -~

O4ucTUTE dopny

CoxpaHuTb 3anpoc

CraTyc — B obpawerun ¢ Bamota— USD 3 JMCTUHr — MockoBckas Bupxa » He BKJIOUATb IMMCCUN — CySOpAVHMPOBaHHble CTPYKTYPHBIE NPOAYKTEl 3¢

Halgeno: 75

EYMATA

WK ®puaom Punanc, M01-01
lasnpowm, 3.25% 25feb2030, USD

MocKoBCKUIA KpeAUTHbIA BaHk, 4.7%

29jan2025, USD

Poccua, 4.375% 21mar2029, USD
Poccwa, 5.1% 28mar2035, USD
MockoBCKUiA KpeaUTHBIA BaHk,
7.121% 25jun2024, USD

ITAK, 001P-11
BrokerCreditService Structured
Products, 0% 1

1apr2028, USD (3653D)

001P-02
) 23jun2047, USD

Jenoloptc
Poccwa, 5.25

6,50
3,25
4,70

OEBEM

40 000 000,00
2000 000 000,00
600 000 000,00

3 000 000 000,00
4000 000 000,00
500 000 000,00

150 000 000,00
300 000 000,00

140 000 000,00
7000 000 000,00

HOMWHAN
/ MUWH.
TOPrOBbIA
nor

1 000,00
200 000,00
200 000,00

200000,00
200 000,00
200 000,00

1 000,00
100 000,00

1 000,00
200 000,00

PENTUHI
3IMUTEHTA B
VIH.BANKOTE
M/S&P/F

-fB--
Baa2/BBB-/BBB
Ba3/BB-/BB

Baa3/BBB-/BBB
Baa3/BBB-/BBB
Ba3/BB-/BB

Bal/NR/BE+
-/B+/-

-/B+/BB-
Baa3/BBE-/BEB

PEATUHI
IMUCCUN B
VIH.BANKOTE
M/S&P/F

Baa2/BBB-/BBB
-/BB-/BB

-/-/BBB

-/-/BBB
-/BB-/BB

-/-/BBB

PENTUHI
IMUTEHTA
(AKPA /
IKCMNEPT PA)

-/ruBB+
ASARUY/-
A(RU)ruA

A-f-
A-f-
A(RU) ruA

A+{RU)/-
-/Withdrawn

-IruA
A/

NOTALWEHWE

X' Cka4atb B Exce

OKOHYAHWE

24.01.2023
25.02.2030
29.01.2025

21.03.2029
28.03.2035
25.06.2024

03.06.2033
11.04.2028

01.04.2025
23.06.2047

PAIMELWEHNA
x

12.03.2020
18.02.2020
22.01.2020

20.06.2019
20.06.2019
18.03.2019

22.06.2018
13.04.2018

10.04.2018
16.03.2018

ISIN

RUOOOAT01CG5
X52124187571
X52099763075

RUOODADZYYN4
RUOODA100659
X51964558339

RUOODAQZZALS
X51801889830

RUOOOADZZ2A5
RUQDOADJXUT4

B

Hacrpomb nona ~

WHAWKATWMBHAA WH

LIEHA, %

96,32
99,50
95,35

110,63

117,50

104,76

108,80

96,36
122,38

Ag

8,z
3,2
5,8

3,0

3.€

5,8

3.0

7t
3.C



O6opoTbl eBpOOOAUTALUN HA MMBD

E Texyume vopra #12

RUS-28 [ME % P: T+ O6nure
GAZPR-34 [ME F: T+ 06n
Web-23 [ME P: T+ Ofaural
MMC-22 [ME PP: T+ Dfinr.
GAZ-30 [ME PP: T+ Odnure
FpaaFuH1NT [ME FP: T+
YEB-20 [ME PP: T+ Odnura
ANbPABTPI [ME FF: T+L
WTB Eur [ME P: T+ Odaur.
GAZFR-37 [MB FP: T+ Ofin
ALFA -21 [ME PP T+ 0dnur
RUS-30 [ME PP: T+ Ofinure
FTNE P05 [ME 9P: T+ 06
E3E MEOTP3 [ME PP T+0
RosMef-22 [ME P: T+ 06m
WEB FIN-25 [ME &P T+ 06
GPM-23 [ME PP: T+ Ofinure
EVR-22 [ME PP: T+ Odnure
CBOM-24 [ME PP: T+ Oinu
WEB-22 [ME PP T+ Otnura
GMKN-23 [ME PP: T+ Ofin
TTNE P11 [ME BP: T+ 08
GPM-22 [ME FP: T+ Ofaure
ANbPAETPZ [ME PP T+ 0
CBOM-25 [MB FP: T+ O
Coekor 2B3 [ME FF: T+ 0¢
Coerom 1B2 [MB FF: T+ 0¢
CutlocE2P1 [ME PP T+ 01
PCIKCMETPT [ME PP T+
OenMopr1P2 [ME PP T+0
B3ENsUSD14 [ME PP T+
E3EMzUSD13 [ME PP T+ 1
E3EMsUSD1Z [ME PP T+ 1
E3EMzUSD11 [ME PP T+ 1
E3EUSD1P-1 [ME PP T+0
E3E MEOTPE [ME PP T+ 0
RUS-47 [ME % P: T+ O6nure
RUS-43 [ME PP: T+ Dfaure
RU5-42 [ME & P: T+ Ofinure
RUS-35 [ME FP: T+ Ofaure
RUS-23 [ME FP: T+ Ofinure
RUS-27 [ME FP: T+ Dfinure
RUS-2E [ME FP: T+ Otinure
RUS-23 [ME FP: T+ Dfinure
RUS-22 [ME FP: T+ Otinure
Navatek-22 [ME P T+ 06
GTLE-24 [ME %P: T+ O6inur
GTLE-21 [ME %P: T+ Otinur
CBOM-27 [ME PP: T+ Ofini
CBOM-23 [ME P: T+ Oinn
CBOM-21 [ME PP: T+ Oinu
Aliance20 [ME FF: T+ Odn.

O6opor ~ Mo norawenyiCyGopa wuctp Morawenue

E30 934
53113
47 864
4441
42812
36603
33245
31372
26 344
22094
218m
20874
19803
19453
19444
14802

7700
7625
724
B 376
5211
4352
3103
580
912
0

CcoooooooooOoooOoCCooOoOoooDoOoOooO

5107
1296
=K
3584
995
5
450
0
B33
353
3618
1670
437
E71
2028
1302
B37
1813
782
1072
4778
o6e
634
173
3215
]
107
2411
17932
1366
1366
1366
1366
1300
955
9911
2635
8005
5441
3243
2606
2214
1230
To0
953
1488
441
270
1ME
552
0

na

na
Jut]

na

24.06.2028
26.04.2034
21.11.2023
14.10.2022
25.02.2030
24.01.2023
(09.07.2020
06.09.2021
(04.05.2020
16.08.2037
28.04.2021
31.03.2030
21.08.2024
16.07.2021
(0E.03.2022
2211.2025
27.11.2023
31.0.2022
26.06.2024
(05.07.2022
11.04.2023
(03.06.2033
19.03.2022
2010.2021
29.01.2025
21.02.2023
04.05.2020
19.08.2020
10.12.2026
(01.04.2025
30.01.2024
30.01.2024
30.01.2024
30.01.2024
17.07.2025
16.12.2022
23.06.2047
16.03.2042
(04.04.2042
20.03.2035
21.03.2023
23.06.2027
27.05.2026
16.03.2023
(04.04.2022
13122022
31.05.2024
19.07.2021
(05.10.2027
14.02.2023
07112021
(04.05.2020

Nor

100

Wena sakp.
168,9570
142.,0000
109,5000
1094692

98,7000
96,5693
100,550
34.2400
108,5000
137.8889
108,8830
114,0000
101,6000
102,3000
102.4530
115,2000
110700
107,5000
104.8000
106,5000
1047000
111,0868
103.7438
34,5000
39,3000
110,0000
103.2800
103,0000
102,7000
96,3600
100,0000
00,0000
100,0000
00,0000
100,2300
100,7500
126,5000
1062500
119,5000
117.8400
108,7500
38.0000
110,4800
101.4000
108,2500
105,3200
0,0000
93,3500
90,8339
102,000000
101.5000
100,0000

HHCTpymMeHT ISIN
FOBO3 P MK-0-CM-17 X50088543193
GAZ CAPITAL 54 8625 X50191754729
eb Finance plc 5.942 2 X50393162683
MMC Finance DAC 14/1 X51238447019
Gaz Finance Plc 3.25 28 X52124187571
WE P praor Punanc MRUOO0A101CGES
WVEB FINAMCE LIMITED »50524610812
ANbPAEAHK 40 B0 CRUONOANZZG3E

WTB Eurasia DAC G5 50810696832
GAZ CAPITAL 54 7.288 »50316524130
ALFA BOND IS5UANCE ©50B20635204
rOB03 Pe SK-0-CM-12 50114288789
FocT pacnopt MuauwHrk, RUO0OA0YD23
E3E.P NEO-001P-03 IRUOO0ALAWNE.
RosneftlntemationalFina X50861987180
WEB FINAMNCE LIMITED »<50553915961
GPN Capital 5.4, 500 27 X50397544860

Ewraz plc 1101722 R51405775377
CEOM Finance PLL.C. 7. X51964558339
“eb Finance plc 6025 0 X50800817073
MMC Finance DAC 4.1 1 X51589324075

FTAKEBO 001P-11 RUDOOAOZZALS
GPM Capital 5.4, 43750 X50830192711
ANbFABAHE A0 BO CRUDDOALZZ4ES
CBOM Finance P.L.C. 4. %52099763075
Coexordank MAD otn. RUDO0ALZ W
Coskorafank MAD ofn. RUOOODAO" 28
Cudupe.roctyrey, BO-0IRUOO0ALXZME
POCIKCHMEAHEK A0 BRUNOOAL2M2
HenclMoprc 000 BO OCRUOO0ANEZ2A5

B3B-Muzunr USD-14 RUNOOADIUIFHT

B3E-Muzunr USD-13 RUDOOADIUFGS

B3E-Muzunr USD-12 RUOODAMUFF

B3E-Muzunr USD-11 - RUDODACIUFE 4
E3E-nuzunr IS0 -001P- RUDODACGWNLA
E3E PP MEQ-001P-08 | RUOOOA0LS 148
FOBO3 P9 12840073 RUDODADS<L1 4
[OBO3 P9 12840069y X509717215963
FOBO3 P9 12840061 50767473852
[OBO03 P 12840086Y RLO00AT00659
FOBO3 P 128400304 RUDOOATZ Y YNL
rOB03 P 12840078 RUOOOAMI-TSS
FOBO3 P 12840077 RUDOOADAWHA.
rOB03 PP 12840068 »50971721450
FOBO3 Pe 12840060 <507E7472458
Movatek Finance 4.422  %50864383723
GTLK Europe DAC 31/5 X51577967516
GTLK Europe Limited 19 2514434585315
CEOM Finance PLL.C. 7. X51583106310
CEOM Finance PLL.C. 5. ®51753301720
CEOM Finance PLL.C. 5. X51510534677

Alliance 0il 7 04/05/20 50325043100

Jwpauun

0.00
0.00
0.00
3075,00
917.00
0.00
430,00
0.00
0.00
0.00
0.00
752,00
424,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
1045,00
0.00
534,00
0.00
2325,00
1065,00
0.00
221,00
0.00
0.00
0.00
0.00
0.00
0.00
838,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Homunan
100000
100000
100000
100000
100000
100000
100000
1 000.00
100000
1 000.00
100000

0,295
520,00
100000
100000
100000
100000
100000
100000
100000
100000
100000
100000
100000

1 000.00
100,00
100.00
100,00
100000
100000
100000
100000
100000
100000
100000
100000
200 000,00
200 000.00
200 000,00
200 000.00
200 000,00
200 000,00
200 000,00
200 000,00
200 000,00
100000
100000
100000
100000
100000
100000
100000

Wena nocnen.Msmen. k sak|06mee kon-sckon-60 caeno| Dbbem ofp. [Dfbem B ofip.

168,7500
1472500
108,8500
109,2433
99,0000
96.2016
100,7001
94,8500
106,8330
138.0000
104,4001
114,2000
1m0
102,3700
1024000
1149433
110,0000
1075000
103.7504
106,2000
104,2500
105,2001
103.0305
94,9500
91,2249
0,0000
0,0000
0,0000
00,0000
0,0000
00,0000
0,0000
0,0000
0.0000
0,0000
0.0000
0,0000
0.0000
0,0000
0.0000
0,0000
0,0000
0,0000
0,0000
0,0000
00,0000
0,0000
00,0000
0,0000
0,000000
0.0000
0,0000

-0,2470
-0.7500
-0,6500
02133
0,3000
-0.3683
-0,1549
06100
0,3830
0111
-1.4883
00,2000
-0.4733
00700
-0,0830
-0,2501
01700
0,0000
-1.0438
-0,3000
-0.4500
-5,8867
07133
04500
6751
0,0000
00000
0,0000
00,0000
0,0000
00,0000
0,0000
0,0000
0.0000
0,0000
0.0000
0,0000
0.0000
0,0000
0.0000
0,0000
00000
0,0000
00000
0,0000
00,0000
0,0000
00,0000
0,0000
0,000000
0.0000
0,0000

36
44
4
43
)
33
33
25
16
21
E2 000
24
13
13
13
7

00000000 C00D000C0000 00000000 = —WE SO

24
28
14
23
Ell
18
13
13

2500000
1200000
1150000
1000000
2000000
30043
1600000
8000
2250000
1250000
1000000
B 965 973 370
170000
00 000
2000000
1000000
1600000
500 000
337 270
1000000
1000000
150 000
1500000
120z
581 000
1600000
1000 000
8634

150 000
140000
100 000
100 000
100 000
100 000
200 000
560 000
35000
600
15000
20000
15000
12023
15000
15000
10000
1000 000
500 000
500 000
440 000
363370
366182
500 000

170 000
00 000
]

ococooooo

150 000
0
1zmz
0

1 600 000
1 000 000
o694
150 000
140000
100 000
100 000
100 000
100 000
200 000
5&0 000
]

coooooocoooooooo

Noxon_ou.

410
328
29
33
B8.26
27
185
0,00
415
3,74
0,00
4,34
253
247
0,00
300
0,00
0.00
3,00
000
3m
285
362
0.0
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0.00
0,00
0.00
0,00
000
0,00
000
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0.00
0,00
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16.06.2023

30.08.2023
17122020

02.02.2021
02022021
02022021
02022021



