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Terms and definitions

Registration number is a local number of a bonds issue, assigned by authorities of the country in
accordance with applicable laws.

Add-in is a component of Microsoft Excel providing access to additional functions and commands.

Cbonds websites — Internet websites located at the following URLS:

T

= =4 =4 4 -8 -4 -9

T

http://cbonds.ru/

http://cbonds.com/

http://cbonds.it/

http://cbonds.de/

http://cbonds.es/

http://ru.cbonds.info/

http://ua.cbonds.info/

http://pl.cbonds.info/

http://em.cbonds.info/

CUSIP is a 9-character alphanumeric code that identifies a North American financial security for the
purposes of facilitating clearing and settlement of trades. It is used in the USA and Canada.

ISIN is a twelve-character alphanumeric code that uniquely identifies a security or a share. Reg S is
a bond issued for international investors and is accepted for clearance through Clearstream,
Luxembourg and Euroclear systems. 144A is a private placement in the US for US investors and are
accepted for clearance through DTC system.

© Cbonds.

r

u


http://cbonds.ru/
http://cbonds.com/
http://cbonds.it/
http://cbonds.de/
http://cbonds.es/
http://ru.cbonds.info/
http://ua.cbonds.info/
http://pl.cbonds.info/
http://em.cbonds.info/

FINANCIAL

INFORMATION

Introduction

Cbonds Add-in is an add-in for Microsoft Excel, which makes it easier to quickly export information
about bonds, quotes and indices; as well as calculate yield and perform graphical analysis on the
basis of these data.

The User's Guide contains workplace requirements and installation procedures, and provides
guidelines on how to complete authentication and use the add-in.

© Cbonds. ru
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Preparation

System requirements

To ensure proper operation of the add-in, the following requirements should be met:

9 Internet access;
9 Operating system:
o Microsoft Windows XP;
o Microsoft Windows XP;
o Microsoft Windows 7;
o Microsoft Windows 8;
o Microsoft Windows 10;
1 Microsoft Office with Excel package of the versions:
o 2007;
o 2010;
o 2013;
0 2016;
1 Additional software":
o Microsoft .NET Framework 4;
0 Microsoft Visual Studio 2010 Tools for Office.

Installation

To install the add-in, start “setup.exe” file and follow the instructions. If you don’t have additional
software, (Microsoft .NET Framework 4 n Microsoft Visual Studio 2010 Tools for Office) the installer
will suggest you download it (Fig.1).

i ChondsAddin Setup hed

Forthe following components:

Microsoft Visual Studie 2010 Teels for Office Runtime (x86 and x64)

Please read the following license agreement. Press the page down key to see the rest
of the agreement.

MICROSOFT SOFTWARE LICENSE TERMS

MICROSOFT VISUAL STUDIO TOOLS FOR OFFICE RUNTIME AND
LANGUAGE PACK

These license terms are an agreement between Microsoft
Corporation (or based on where you live, one of its affiliates) and
you. Please read them. They apply to the software named above,
n ik ae

cehich fmnlidan hn omeadin e ek

e wmmniind i ames The

[% View EULA for printing

Do you accept the terms of the pending License Agreement ?

If you choose Dont Accept, install will close. To install you must accept this

agreement.
Accept Dont Accept

Fig.1. Installation of additional software

* If you do not have such software on your PC, the installer will suggest you download and install it.

© Cbonds. ru
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After checking for the necessary software, the installer will suggest you install the add-in (Fig.2)

Microsoft Office Customization Installer

Publisher has been verified 33}

Are you sure you want to install this customization? S r

Name: Cbonds Add-in
From: file:///C:/Chonds Add-in/CbondsAddin.vsto
Publisher: Ckonds.ru Lid

While Office customizations can be useful, they can potentially harm your computer. If you
do not trust the source, do not install this software. More Information...

Install Don't Install

Fig.2. Installation of add-in

I For the installer to work properly,|] you need
rights, or run it as Administrator.

The system will notify the user of the installation results (Fig.3)

Microsoft Office Customization Installer

The Microsoft Office customization was successfully installed. %;’

Mame: Chonds Add-in
From: file:///C:/Chonds Add-in/CbondsAddln.vsto

Close

Fig.3. Successful installation of the add-in

Starting the add-in

To start using the add-in, do the following:

1. Start Microsoft Excel
2. Open or create a new book
3. Goto CBONDS menu tab (Fig.4)

o~

Home Insert Page Layout Formulas Data Review i CBONDS Y Tell me what you want to do...

& Authorization
& Settings
? About

Watchlist | Calculator Bone Current Index

maps values arcnive

Bonds Quotes Tools Indices and statistics

Fig.4. Add-in after Excel start

-6-
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Setting up connection and authentication procedure
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The add-in provides for setting up a connection via proxy server. To do so, select item “Settings” and
uncheck “Use system settings” (Fig.5)

Settings

HTTP:

Login:

HTTPS:

Proogy settings

[] Use system settings

SOCKS: |

(O sockse (O SOCKS4A () SOCKSS

Password:

[] Authorization required

Check connection

Save

Fig.5. Setting up a connection

Click the Test Connection button in order to test the connection. Test results are shown in Figure 6.

Server answers well,

OK

Server does not answer,

Please check the connection settings.

In order to complete authentication, select the corresponding item from the add-in menu.

Fig.6. Test results

Authorization — O *
Login: || |
Password: | |
Language: |English v
I Enter I

Fig.7. Authentication box

-7-
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In the dialogue box (Figure 7) enter your login and password, and set the language for the add-in:
Russian or English.

Use your login and password from Cbonds websites or email to
pro@cbonds.info to get access.

A

The add-in uses two-factor authentication. After entering your data, you'll be sent a confirmation
code to the email specified by you as your contact email on Cbonds website. Enter the code in the
window (Fig.8). You'll need to complete two-factor authentication once for each device.

Authorization — O >

Code is sent to e-mail address.

Code: || |

| Accept I

Fig.8. Authentication confirmation box.

Then the system will inform you about the authentication results (Fig.9)

X X

Authorization is failed.

Authorization is successful. i N
Please, check your login and password [/ verification code,

Fig.9. Authentication results

© Cbonds. ru
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User 6s i nterface

In case of successful authentication, you'll be granted access to functionality buttons (Fig.10). The
description is given in Table 1.

Home Insert Page Layout Farmulas [ CBONDS Q@ Tell me what you want to do...
L Authorization EI EI “ 1= = T = [+]—] f-\ = |
* = == i = = A7 iy ==
o Settings E 1gEm . (&) — = HA= \-} =
Stock lssue  Calendar Saved MNew @ Byissueowvera Bytrading  Watchlist Calculator Bond Current Index
? About information  information queries issues  period of time floor on date maps values archive
Bonds Quotes Tools Indices and statistics

Fig.10. Add-in interface after successful authentication

Table 1. Brief description of the add-in menu items

Menu item Description

Stock information Stock Parameters, trading information, data on dividends;

Parameters, stock exchange quotes and market participants

Issue information
guotes, payments schedule

Information about old and upcoming events. Number of

Events calendar records is limited to 2500.

Getting the results of the saved queries stored in bond

Saved queries search tool at the site.Number of records is limited to 2500.

Bond search by regions, countries, types of issues for the

New issues last month. Number of records is limited to 2500.

Exporting all stock exchange quotes by instrument for a

By instrument for a period period.

Exporting bond quotes by stock exchange for a date.
By stock exchange for a date Quotes can be shown for the past 40 trading days; number
of records is limited to 2500.

Watchlist Updating information on instruments from Watchlist.

Calculation of yield by price expressed as a percentage of

Calculator face value (without ACY)

Market maps Receiving quotes and mapping

Receiving current values of Cbonds indices and bond

Current values of indices o
market statistics

Receiving current and historical values of indices. Available
Archive by index history depth: daily indices — five days, monthly indices —
ten years.

Detailed description of the functionality can be found in the “Using the add-in” chapter.

-9-
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Using the add-in

Information on stocks

The menu item "Stock information" gives static and dynamic parameters for the issue. Click on the
menu item and enter the paper ID in the pop-up box (Fig. 11).

Share information — O >

ISIN, CUSIP, state reg. number: || |

[ Get the data |

Fig.11. Stock selection dialogue box

“Gett h e dutonareates CbondsStockPage (fig.12). If the worksheet has already been created
in the file, it becomes active.

A B C D E F G H I J K L M N o]
FINANCIAL

support: pro@ichonds.info
INFORMATION

1
2
3 |Share: RUSAL Plc, ord.
4

Share information

5

6 |lssuer RUSAL Plc  Nominal 0.01

7 |Share type ordinary share  Currency usD

8 |ISIN JEOOBSBCWSE14  Quantity 15,193.014,862

9 |Reg. number / NIN CUsIP

10 |SEDOL

1

12

= Hong Kong S.E. (HKD) Moscow Exchange (RUB)
14| 540 40.00

16 /\/\ ﬁ 39.00
17| s20 \/
18 / v 38.00 /,

510 \/ -
1 /
20| 500 \ /
- J 37.00
22| 480 \/\ r‘\/\_,,

36.00

= 4.80 V

/
/

470 35.00
26
4.60
27 34.00
28| aso
= 3300 — v T T T T T T T T T T T T T T T T T T T T T T T T T T T T T
30| 40 R R R R R R R R R R R R R T R
3 L R o 2228822332322 8%:38%8%8%:832:228%8tg2828¢82¢8
RN R GRS L UL CIPLUR Gl RS Cl L R R
21 N G A R LA CaR GV R S R G v G i gEgdgsddddaadaadaddaasadaadaddas
B oV e D’Q & " h\b\wﬁ,{} > L B R = B B S ST N B B = e N S ST N - B S~ B N T T M-}
2 SR EgFsS83 88588280 0enEgEAITILE
34
35 Trading information
36 Trading floor Currsncy Ticker Market cap Average Volume y  %pe ear
37 |Hong Kong S.E. HKD 486 26/11/2017 74.749.633,121.04 51 5.15 4.83 4.92 15,927.918.00 -5.019 -6.286 42,609
38 |Hong Kong S.E. HKD 486 272017 73.838.052,229.32 492 4.96 4.83 4.86 13.758.409.00 -1.22 -7.429 40.87

Fig.12. Worksheet containing stock information for RUSAL Plc

N For each stock exchange there will be created its own chart
N

-10 -
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The information will be downloaded, if you have correctly entered one of the identification codes:

Registration number;

National Identification Number
ISIN RegS;

CUSIP Regs;

=A =4 =4 =4

The data on the worksheet are broken down in the following groups:

i Stock information;

9 Trading chart for the last month;
i Trading data;

9 Dividends.

Full list of fields displayed on the worksheet can be found in Appendix 1.

Bonds

Issue information

Menu item “Issue information” contains general parameters, available at the respective issue page
on Cbonds websites (for example — http://cbonds.ru/emissions/issue/242).

Click on the menu item and enter the instrument’s identification code in the pop-up box (Fig.13).

Issue information — Od >

ISIM, CUSIP, state reg. number: ||

I Get the data I View the issue on the site

Fig.13. Issue selection dialogue box

“Gett h e duatonacfeates CbhondslssuePage worksheet (Fig.14). If the worksheet has already
been created in the file, it becomes active.

“View issue on website” button opens a new tab in your browser, only if you have entered an
identification code.

The information will be downloaded, if you have correctly entered one of the identification codes:

Issue registration number;
ISIN RegsS;

ISIN 144A,

CUSIP RegsS;

CUSIP 144A.

=A =4 =4 -4 =9
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The data on the worksheet are broken down in the following groups:

Issue information;

Cbonds Valuation;

Stock exchange n OTC quotes;
Market participants quotes;
Payment schedules;

=A =4 =4 =4 =9

A B 5 ] E F G H J
FINANECIAL
support:  prod®@chondsinfo

1 INFORMATION
2
3 |Issue: Russia, 26216
4
5
& |Issue information
7 |Status outstanding  State registration number of program
2 |lesuer Russia  State registration number 26216RMFS
9 |lssue type Domestic bonds  Registration date 08112013
10 |Currency RUB ISIN RegS RUCOOADIUSW
11 |Mominal / Minimum Settlement Amount 1,000.00 1SN 1444
12 |Mominal (eurobonds) 0.00 CUSIP RegS
13 | Outstanding principal amount 1,000.00  CUSIP 1444
14 [Amount 311,053,501,000.00 End of placement
15 |Qutstanding face value amount 250,000,000,000.00  Interest commencement date 1312013
16 |Day count fraction Actual/385 (Actual385F)  Maturity 15052019
17 |lssue ratings -{BBB-/BBB- Mearest calloption date
18 |CBR Lombard list (date of inclusion) 2TM2/2017  Mearest put-option date

Cbonds Valuation

Y™

Indicative price,
: (indicative

YTH (bid), %
6.91

T (ask), %

65.88

Date and time

24122017

Trading floor

22 |Cbonds Estimation 55.8580 55.5000

Stock exchange and OTC gquotes

24

Trading floor Date and time YT (bid), % YTM (ask), % .
26 |Other sources of prices 25122017 59,9430 6.85
27 |Frankfurt S.E. 25122017 59.7600 59.7700 T.00 §.99 59.7650 6.99
28 |Moscow Exchange. NDW 25122017 89.9166 6.87
29 |Moscow Exchange. REPO 2512207 59.6532
30 |Moscow Exchange T+ 25122017 99.9310 59,9500 6.86 §.81 89.9170 8.87
31 |Gettex 25122017 99.7600 99.7700 T7.00 §.99 99.7650 6.99
32 |Mo=scow Exchange. REPO with CCP 25122017 7.2500
33 |Berlin Exchange 2112207 99.7100 99.8600 T.04 692 §9.7600 T.00
34 |Stuttgart Exchange 2112207 99.7600 99.7700 T.00 6.99 §9.7600 6.99
35 |Dusseldorf SE 2112207 99.7600 99.7700 T.00 6.99 §9.7600 T.00
36 |Munich SE 2112207 §9.7600 T.00
37

Bond quotes by market participants

39 Market ps H sk, ¥

40 |Baader Bank 2512207 §8.7600 987700 7.00

41 |Gazprombank 25122017 99.8500 99.9300 692

42 |\V/TB Capital 2512207 §8.8000 93.3000 6.96 £.88
43 (BGC 21122017 95.8000 100.0000 6.96 6.81
44

Payment schedule

d date of the

s nOn 5
holders S,

al payment date Coupon

Coupon date

Fig.14. Worksheet containing issue information for Russia 26216

Full list of fields displayed on the worksheet can be found in Appendix 2.

-12 -
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Calendar gives information about all planned events relating to the issue: placement and additional

placements, coupon payments and amortisation, offer and maturity.

Click the button, and the dialogue box will appear (Fig.15). Data can be filtered by region and country,

issue type, event type and period.

“‘Gett he

Bond calendar

Region:
CIs

Amenia
Azerbaijan
Belarus
Georgia
Kazakhstan
Kyrayzstan

[] Choose all
|55 ue kind:
Domestic

Event type:

Coupon payment
Option
Placement

Period:

International

Redemption
Feopening
Amartisation

[12/27/2017 |

[01/03/2018

Get the data

Fig.15. Region, country and events selection dialogue box

accordance with selected filters.

(=D - R I = L R

A

FINANCIAL

INFORMATION

Countries: Russia;

B T

support:

Issue kinds: Domestic;
Events: Amortisation; Reopening; Redemption; Placement; Option; Coupon payment
Period: 05/03/2017 - 05/10/2017

Bond calendar

Event type

Country

pro@chonds.info

Issuer

dbattora creates CbondsCalendar worksheet (Fig.16) and displays information in

03/05/2017

Coupon payment

Russia

03/05/2017 Option Russia
03/05/2017  Coupon payment Russia
03/05/2017 Coupon payment Russia
03/05/2017 Amortisation Russia

VTB-Leasing Finance
AHML
MNovosibirsk

Mortgage Agent of [TB 1
Mortgage Agent of [TB 1

VTB-Leasing Finance, 09

AHML, 27

Novosibirsk, 34005

Mortgage Agent of [TB 1, class A
Mortgage Agent of [TB 1, class A

Fig.16. Events calendar for Russian domestic bonds for the period of May 3-10, 2017.

Full list of fields displayed on the worksheet can be found in Appendix 3.

-13-
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Saved queries

The functionality allows to receive results of the saved queries in the bond search. Adding or deleting
gueries is possible in Bond search form at the website.

Click on “Saved queries” item and a variety of saved search queries will appear in the pop-up box
(Fig. 17).

Saved queries — O X

Choose saved search query:

MyHukn Pocoua ~

| Get the data |

Fig.17. Saved query selection dialog box

“ Gdth e datonacreates CbondsSavedQuery worksheet (Fig. 18) and displays information in
accordance with selected filters.

A B C D
FINANGIAL

support: pro@chonds.info

1 INFORMATION

2

3 |Saved search query: MyHuku Poccuna

4

Country ssue Sector

5

& |Belgorod region, 34009 Russia Belgorod region municipal

7 |Belgorod region, 34010 Russia Belgorod region municipal

8 |Belgorod region, 35007 Russia Belgorod region municipal

9 |Belgorod region, 35008 Russia Belgorod region municipal

10 |Belgorod region, 35011 Russia Belgorod region municipal

11 |Volgograd, 34007 Russia Volgograd municipal
Fig.18. The result oMysHvmRwed nqauery selection

N Synchronize requests with Cbonds website

AN

Full list of fields displayed on the worksheet can be found in Appendix 4.

-14 -
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Functionality provides information on outstanding issues for the last month. Click on the button and
a dialog box will appear (Fig. 19). You can set filters by region and country, issue type, event type

and period.

“Gett he

accordance with selected filters.

= B e S

Fig.19. Region, country and events selection dialogue box

Mew issues

Region:
Cls

Amenia
Azerbaijan
Belarus
Georgia
Kazakhstan
Kyrgyzstan

[] Choose all

Iz s ue kind:

Domestic

Internaticnal

Get the data |

doattoracreates CbondsCalendar worksheet (Fig. 20) and displays information in

A
FINANCIAL

INFORMATION

Countries: Russia;

Issue kinds: Domestic;

End of

placement

26/11/2017
2601172017
201172017
271172017
20112017
27172017
28/11/2017
2811172017
281172017
28/11/2017
28/11/2017

Oryol region, 34001
VTB, KS-2-200

Bank of Russia. COBR-3
Ayangard-Agro, BO-001P-02

VTB, KS-2-201

ROSBANK, BO-002P-03

MNovosibirsk, 35009
VTB, KS-2-202

Kaoncessii teplosnabzheniya, 02

Russia, 26212
Russia, 26222

T

support: pro@chonds.info

Country

Russia Oryol region
Russia WTB

Russia Bank of Russia
Russia Avangard-Agro
Russia WTB

Russia ROSBANK
Russia Movosibirsk
Russia VTB

Russia Koncessii teplosnabzheniya

Russia Russia
Russia Russia

Sector

municipal
corporate
sovereign
corporate
corporate
corporate
municipal
corporate
corpaorate
sovereign
sovereign

Fig.20. New bond issues of Russian Issuers for the period from November 26" till December 25" 2017

Full list of fields displayed on the worksheet can be found in Appendix 5.

Quotes

Quotes group displays data on stock exchange quotes for the end of the day, turnover and number
of transactions made.

-15 -

© Cbonds.

r

u



Bond Quotes for a period

FINANCIAL

INFOD

RMATION

Click on the menu item and enter the issue ID and a period (by default — previous two weeks) in
the pop-up box (Fig.21). If you are interested in quotes from the particular stock exchange, please

activate the drop-down list item by clicking on the corresponding checkbox.

“Gett h e

[= /BN B S VE R % B

L= B

g
10
11
12
13
14

Issue quotes

- O X

ISIN, CUSIP, state reg. number: | |

Period: [1213/2017 | [12/27/2017 |

[ Choese trading floor

Trading floor: | Algerian exchange

| Get the data |

Fig.21. Issue, stock exchange and period selection dialogue box

dwtonacreates CbondslssueQuotes worksheet (Fig.22). If the worksheet has already
been created in the file, it becomes active.

A

B

INFORMATION

i3

support: pro@chonds.info

Issue: Russia, 7.50% 31mar2030, USD

Period: 12/13/2016 - 12/127/2017

Trading floor: Moscow Exchange T+

Trade date

13M12/2016
14/12/2016
15/12/2016
16/12/2016
19/12/2016
20/12/2016
21M12/2016

Stock exchange

Moscow Exchange T+
Moscow Exchange T+
Moscow Exchange T+
Moscow Exchange T+
Maoscow Exchange T+
Moscow Exchange T+
Moscow Exchange T+

Trading mode

T+ Bonds USD
T+ Bonds USD
T+ Bonds USD
T+ Bonds USD
T+ Bonds USD
T+ Bonds USD
T+ Bonds USD

Bid (at clos

120.7850
121.0800
120.4500
120.2000
120.4000
120.1001
120.2600

121.7000
122.2000
120.5000
122.2500
120.5200
120.7500
120.5500

Bid-ask
spread, bp

91.50
112.00
5.00
205.00
12.00
64.99
25.00

Fig.22. Quotes for the issue Russia, 7.50% 31mar2030, USD for the period from December 13" 2016 till
December 27t 2017.

The information will be downloaded, if you have correctly entered one of the identification codes:

= =4 =4 -4 =9

Full list of fields displayed on the worksheet can be found in Appendix 6.

Issue registration number;
ISIN Regs;
ISIN 144A,
CUSIP Regs;
CUSIP 144A.

P N

N No limits for period selection

-16 -
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Quotes by stock exchange for a date.

Click on the menu item and enter the trade floor and date (by default — previous day) in the pop-up

box (Fig.23).

“Gett h e

Trading floor:

Quotes by trading floor on date

Algerian exchange

Date: [12/26/2017

| Get the data |

Fig.23. Stock exchange and date selection dialogue box

been created in the file, it becomes active.

[ - PRI F

14

16
17
18
19
20
21
22
23
24
25

A

duattonacteates CbondsTFQuotes worksheet (Fig.24). If the worksheet has already

INFORMATION

Trading floor: Mescow Exchange

Date: 12/26/2017

Security

Russia, 12.750% 24jun2028, USD
Russia, 11.0% 24jul2018, USD
Russia, 7.50% 31mar2030, USD

AHNL, 08
Moscow, 48
AHNIL, 10
AHML, 11

Russian Agricultural Bank, 05
Russian Agricultural Bank, 06
Russian Agricultural Bank, 07

Mabile TeleSystems (MTS), 03

RZD, 12
Gazprom Neft, 04
RZD, 17

RZD, 18

RZD, 19

AHML, 13
AHML, 14
AHML, 15

ISIN

X50088543193
#50089375249
¥50114288789
RUO00ADJMPKS
RUODDADJMY N1
RUOQO0ADJPJES
RUOODADJPLUS
RUO00AQJQIHS
RUO0DAQJPMTS
RUOODAOJPTES
RUODDADJPT.I4
RU000ADJQ5Q5
RUO0D0ADJQSST
RUDD0ADJQTWWS
RUDO0AQJQTXT
RUDD0ADJQTZ2
RUDD0ANQAGS
RU0O0DADJQALS
RUDD0ADJQANMEB

support: pro@chonds.info

State registration

number

MK-0-CM-119
MK-0-CM-126
SK-0-CM-128
4-08-00739-A
RU32048M0OS0
4-10-00739-A
4-11-00739-A
405033498
406033498
407033498
4-03-04715-A
4-12-65045-D
4-04-00146-A
4-17-65045-D
4-18-65045-D
4-19-65045-D
4-13-00739-A
4-14-00739-A
4-15-00739-A

Currency

UsD
UsD
UsD
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB
RUB

Fig.24. Quotes for MOEX as of December 26, 2017

N

AN

You can display up to 2500 quotes
per stock exchange at atime

Full list of fields displayed on the worksheet can be found in Appendix 6.
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Trade date

26122017
26122017
26/12/2017
26122017
261202017
260122017
261202017
26/12/2017
26122017
26/12/2017
260122017
261202017
26122017
261202017
26122017
26122017
261202017
26122017
261202017

Trading mode

Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:
Main mode:

© Cbonds.
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bonds
bonds
bonds
bonds
bonds
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bonds
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Watchlist

FINANCIAL

INFORMATION

You can download actual information on selected issues and stock exchanges to Watchlist.
Configuration of the list of instruments and stock exchanges is performed on Cbonds websites (for

example, at http://cbonds.com/watchlist/).

Click on the add-in menu item and create CbondsWatchlist worksheet (Fig. 25), the data will be
uploaded automatically. If the worksheet has already been created in the file, it becomes active and

updates.

A B

FINANCIAL

1 INFORMATION

Watchlist Ha 27.12.2017

n Security

5 |Magnit, BO-001P-04 2601272017
& |Transneft, BO-001P-05 2601272017
7 |Khanty-Mansiy region, 35001 26M2/2017
8 |GPB Aerofinance, 02 26122017
g |Gazprombank, BO-21 261122017

support: pro@cbonds.info

Country

Russia
Russia
Russia
Russia
Russia

Magnit
Transneft
Khanty-Mansiy region
GPB Aerofinance
Gazprombank

Domestic bonds
Domestic bonds
Domestic bonds
Domestic bonds
Domestic bonds

Fig.25. Example of a Watchlist as of December 27, 2017

Watchlist item will be

inactive

m  To find out more, please email to pro@cbonds.info

If your login and password are not from Cbonds websites,

Full list of fields displayed on the worksheet can be found in Appendix 7.
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outstanding
outstanding
outstanding
outstanding
outstanding
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FINANCIAL

INFORMATION

Tools

Calculator

The bonds calculator calculates simple and effective yield, duration, accumulated coupon yield,
spreads etc.

Click on the menu item and enter identification code, price and date (by default — previous day) in
the pop-up box (Fig.26).

Calculator - O x

ISIN, CUSIP, state reg. number: | |

Price as % of face volume (excl ACI): || |

Period: [12/27/2017 |

[ Get the data |

Fig.26. Calculator dialogue box

“‘Gett h e dduatonacreates a CbondsCalculator worksheet (Fig.27). If the worksheet has already
been created in the file, it becomes active.

A B C D E

FINANCIAL

support: pro@chonds.info

1 INFORMATION

2

3 |Issue: Russia, 7.50% 31mar2030, USD

4

5

6 |lssue parameters

7

8 |Face value 1.00  Day count fraction 30E/360
g |Interest commencement date 31/03/2000  Coupon frequency 2
10 |Maturity date 31/03/2030  Date of put/call

Calculation results

14 |Date 27M12/2017  Outstanding principal amount at par 0.475
15 |YTM (eff), % 204  ACI 0.008609
16 |CY, % 6.25  Current coupon sum 0.017813
17 |ACY, % 4.62  Duration (to maturity), days 1,275
18 |P (excl. ACI), % 120.0000  Modified duration({to maturity) 34
19 |P (incl. ACI), % 121.8125  PVBP (to maturity), in currency of issue 0.04
20 |P (excl. ACI), in currency of issue 0.7 Conv (to maturity) 2238
21 |P (incl. ACI), in currency of issue 0.58  T-spread

Fig.27. Calculator: calculation results
The information will be downloaded, if you have correctly entered one of the identification codes:

issue registration number;
ISIN RegS;

ISIN 144A,

CUSIP RegsS;

1 CUSIP 144A.

= =4 =4 =4

Full list of fields displayed on the worksheet can be found in Appendix 8.
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Market maps

Market maps give graphical representation of traded issues in the “yield/duration” coordinates and
allow to quickly estimate the situation on global bonds and Eurobonds market of a region, country,
sector, or industry.

Click on the add-in menu item, and the dialogue box (Fig.28) with selection of pre-set market map
will appear.

Bond maps — O >

Choose the pre-set market maps:

Argentine sovereign intemational bonds (LSD) w

[ Get the data |

Fig.28. Market map selection dialogue box

“Gett h e duattbnacteates ChondsMap worksheet (Fig.29). If the worksheet has already been
created in the file, it becomes active.

A B s D H [ G H
FINANCI l L
2 support: pro@chonds.info
1] inFormarion L0
2 -
3 - = = - = =
4 Russian corporate bonds - banks and financial institutions (RUB)
16.00 -
O . .
5 | 15.00 - =
6| 14.00 =
7 L L -
) 13.00 & &
S m i “I'm ‘
g 12.00 - — - A o
. & A 4l g A M
10| 3700 2 . N L |y = .
= TeE * 2k m
il EIDDD = " La mh A Aa - A" . R S . i N
2] . "E‘: dpmt u M A m = ‘ A : o n
13 500 “l‘r‘ A ““ :“E — — —
L 800 '-.'.‘ £ v Paty _.‘:_'J!:lfL;_‘,L o - Y PRI "
;| A ) A e A ) [] L ik
15| . :-. i s ‘_'. a K " . u
1% 7.00 3 " u
17 | 6.00 —
18 0o 05 1.0 15 20 25 3.0 3.5 40
19 | Duration, years
20: [ ] i Il
21 Maturity 4 Put/ca
22 |
23 |Bond map: Russian corporate bonds - banks and financial institutions (RUB)
ISIN Maturity Put/call Stock exchange TE TREIENTE ‘YTM‘
iy = type (indic
26 |AHML, 08 RUDO0ADJNPKS 15/06/2018 Moscow Exchange  26/12/2017 100.1000 Avg 761
27 |AHML, 10 RUODDAOJPJES 15/11/2018 Cbonds Estimation  26/12/2017 99.2000 Aug 9.30
28 |AHML, 11 RUDO0AOJPLUB 15/09/2020  15/09/2018 Cbonds Estimation  26/12/2017 99.7000 Avg 8.66
29 | Russian Agricultural Bank, 05 RUD00ADJQTHI 27/11/2018 Moscow Exchange 26/12/2017 100.0100 Avg 772
30 | Russian Agricultural Bank, 06 RUDO0AQJPMTS 09/02/2018 Moscow Exchange 26/M12/2017 100.2500 Avg 7.82
31| Russian Agricultural Bank, 07 RUDO0DAQJPTES 05/06/2018 Moscow Exchange 26/12/2017 100.0000 Avg 887

Fig.29. Map of bonds of Russian banks and financial institutions as of December 26, 2017

List of maps and fields displayed on the worksheet can be found in Appendix 9.
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Indices and statistics

Current values of indices

FINANCIAL

INFORMATION

Click on the add-in menu item and select groups of indices in the pop-up box (Fig.30). Cbonds
indices (daily) and Russian volume indices (monthly) are included in the list.

Current indices values

[] Corporate bonds

[ IFX-Cbonds

[] Cbends-CEI RU BB

[] Cbends-CBI RU B

[] Cbends-CBI RU 1-3Y

[] Cbonds-CBI RU 3-5Y

[] Eurc-Cbends |G Russia
[] Eure-Chonds IG 3Y Russia

[] Cbonds-Muni

[] Cbonds-GEI RU

[] Cbonds-GEI RU 1-3

[] Cbonds-GBI RU 3-5Y

[] Cbonds-GBI RU 5Y

[] Eure-Cbonds Sovereign Russi

[] Eure-Cbonds Sovereign CIS

[] Bond Market statistics

[] Eurcbond market (Russia)

[] Government and municipal bonds

[] Eure-Cbonds Sovereign Ukraine

[] Eure-Cbonds Sovereign Poland
[] Eure-Cbonds Sovereign Poland (EUR)

[] Government bond market (Russia)

[] Euro-Cbonds Cerporate EM (CN'Y)

[] Euro-Chends Corporate Latim

[] Euro-Cbonds Corporate Brazil

[] Euro-Chonds Corporate Asia

[] Euro-Chonds Corporate Middle East
[] Euro-Chonds Corporate Eastern Europe
[] Euro-Chonds Corporate Africa

[] Euro-Chonds Sovereign Eastern Europe

[] Euro-Chonds Sovereign Eastern Europe (EUR)
[] Euro-Chonds |G Sovereign Eastern Europe

[] Euro-Chonds |G Sovereign Eastern Europe (EUR)
[] Eure-Cbends NIG Sovereign Eastern Europe

[] Eure-Cbonds Soversign Turkey

[] Eure-Cbonds Sovereign Middle East

[] Eure-Cbends |G Sovereign Middle East

[] Eure-Cheonds Sovereign Africa

[] Municipal bond market (Russia)
[] Cerperate bond market (Russia)

[[] Euro-Chbonds IG Russia RUB

[[] Eure-Cbonds IG Russia EUR

[] Euro-Cbonds NIG Russia

[[] Euro-Cbonds Cerporate Ukraine
[[] Euro-Cbonds Corporate Kazakhstan
[[] Euro-Cbonds Corporate EM

[] Eurc-Chbonds Corporate EM (BRL)

[] Eurc-Cbonds Sovereign Brazil

[] Eurc-Cbonds Sovereign EM

[] Eure-Cbonds 1G Sovereign EM

[] Eure-Chbonds NIG Sovereign EM
[] Eure-Cbonds Sovereign Latim

[] Eure-Cbonds |G Sovereign LatAm
[] Eure-Cbonds NIG Sovereign Latim
[] Eure-Cbonds Sovereign Asia

[[] Eure-Cbonds NIG Soversign Asia

| Get the data

“Gett he

Fig.30. Indices group selection dialogue box

worksheet has already been created in the file, it becomes active.

RN TR o

=== ===
= | B N o AW =

A B ©
1AL

D E

support: pro@chonds.info

INFORMATION

Current indices values

IFX-Cbonds 545 22
IFX-Cbonds PI 106.72
IF¥-Cbonds YTM 799
IFX-Cbonds YTM eff 8.16
IFX-Cbonds D 907.00
Cbonds-CBI RU BB 190 66
Cbonds-CBI RU BB PI 98.10
Chbonds-CBI RU BB YTM 8.21
Cbonds-CBI RU BB YTM eff 8.39
Cbonds-CBI RUBB D 787.00
Cbonds-CBI RU B 180 84
Cbonds-CBI RU B PI 79.08
Cbonds-CBI RU B YTM 9.84
Cbonds-CBI RU B YTM eff 1012
Cbonds-CBIRUB D 473.00
Cbonds-CBI RU 1-3Y 182 15
Cbonds-CBI RU 1-3Y PI 103.86

Fig.31. Current values of indices

Full list of indices displayed on the worksheet can be found in Appendix 10.
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Archive by index

Click on the menu item and type the initial part of the index title in the pop-up window (Fig. 32), click
on "Search" button. In the appeared window with results choose the necessary index and set a
period.

Archive index values - O *
Type index name: Search

Period: |09/27/2017 | [1272772m7 |

| Get the data |

Fig.32. Search of index and a period selection dialogue box

“‘Gett h e dutonaréates Chondsindices worksheet with archive values of indices (Fig.33). If the
worksheet has already been created in the file, it becomes active.

A B C D E
FINANECIAL

support: pro@chonds.info
1 INFORMATION

Index: IFX-Cbonds
Period: 09/27/2017 - 12/127/2017

3
4
5
- IR
T
8
9

27/09/2017 £29.00
28/09/2017 530.31
29/09/2017 530.72
10 02/10/2017 53044
11 03/10/2017 £30.39
12 04/10/2017 531.65

Fig.33. Values of FX-Cbonds index for the period of September 27 — December 27, 2017

You can obtain historical data on daily indices for five
years, and on monthly indices i for ten years.

N

-22.-
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Cbonds functions

Cbonds functions allow you to quickly receive descriptive parameters and trading results of bonds

and Eurobonds.

FINANCIAL

INFORMATION

List of available indices can be found if a user calls master functions and chooses “Cbonds

Functions” category (Fig. 34)

Insert Function ? *

Search for a function:

Type a brief description of what you want to do and then Go
click Go

Or select a category: | Chonds Functions ~

Select a function:

ChondsACI

CbhondsAskPrice

ChondsAskYTM

ChondsAskYTP

ChondsBidPrice

ChondsBidYTM

ChondsBidYTP v

o ——

ChondsACI(BondID, Date)
Returns accrued interest of par currency.

Help an this function Cancel

Fig.34. Master function pop-up window

For each function, a complete help is available with a detailed description of the parameters and

examples.

Table 3 shows a list of functions with a brief description.

Table 3. Brief description of add-on menu items

Function Description
CbondsACI Returns accrued interest of par currency
CbondsAskPrice Returns ask price in percentage of par
CbondsAskYTM Returns yield to maturity by ask price in percentage per annum
CbondsAskYTP Returns yield to put/call-option by ask price in percentage per
annum
CbondsBidPrice Returns bid price in percentage of par
CbondsBidYTM Returns yield to maturity by bid price in percentage per annum
CbondsBidYTP Returns yield to put/call-option by bid price in percentage per

annum

CbondsCallDate

Returns nearest call-option date

-23-
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CbondsCurrentCouponRate Returns current coupon rate in percentage per annum
CbondsDuration Returns duration to maturity in days
CbondsDurationToPutCall Returns duration to put/call-option in days
CbondslindicativePrice Returns indicative price in percentage of par

Returns yield to maturity by indicative price in percentage per

CbondsindicativeYTM
annum

Returns yield to put/call-option by indicative price in

CbondsindicativeYTP
percentage per annum

CbondsMaturityDate Returns issue maturity date

CbondsPutDate Returns nearest put-option date

The function performance is demonstrated on the example of the CbondsMaturityDate function
(Fig. 35). An authorized user enters a function into cell B2 and refers to the issue identifier from cell
A2 (a) and sees the result (b).

A2 & x v Kk =ChondsMaturityDate(A2
A B C D E F G
! (a)
2 [K80114288?89_==Cb0ndsf\.-'la‘turi‘t\,'[]a‘te{a'-‘n.j
3 CbondsMaturityDate(BondID)
4 Returns issue maturity date
5 BondID: Issuer identifier (151N, CUSIP, state reg. number).
B3 - S
A B T D E F G
1 (b)

2 |XS0114288789 31.03.2030
3 |
Fig.35. Receiving date of maturity with the help of using CbondsMaturityDate formula (a) and result (b)

For the functions that return the price, yield or duration, the trading platform is an optional
parameter. List of identifiers is available in Appendix 11.
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Error messages

How to respond, if the system displays an error message when you use the add-in? List of possible

warnings and responses are shown in Table 2.

Table 4. Add-in warnings

Message

Response

The instrument cannot be found in Cbonds
database.

Double-check the identification code you've
entered

Failed to obtain the list of regions

Failed to obtain the list of countries

Failed to obtain Watchlist data

Failed to obtain the list of trading floors

Failed to obtain the list of market maps

Failed to obtain the list of indices

Server error.

Please email to pro@cbonds.info with the note
«Cbonds Add-in: error when receiving data»

Nothing has been found on your request

If the transferred parameters don’t contradict to
each other (for example, period end is earlier
than the period start) and to the type of
variables (text is entered instead of a date),
please email to pro@chbonds.info with the note
“Cbonds Add-in: checking request»

List of possible warnings by function (Table 5).

Table 5. Function Warnings

Message

Response

Cbonds authorization is requires

Authorize

Server is not responding

Server didn’t reply on the set limit.

If error occurs regularly, please email to
pro@chonds.info with the note «Cbonds Add-
in: error when receiving data using a funcion»

- 25-
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Appendices

Appendix 1. List of fields on CbondsStockPage

Stock information block

1

= =4 =4 =4

Issuer
Share type
Nominal
Currency
Quantity

Trading information block

= =4 =4 -8 -4 =4

Trading floor
Currency
Ticker

Date

Market cap.
Open

Max

Dividend information block

)l
)l
)l

Year
Payment
Currency

ISIN

Reg. number / NIN
CuUsIP

SEDOL

E NE I I

Min

Close
Average
Volume

% per day
% per month
% per year

=4 =4 =4 -8 -4 - -9

= =4

1 Period% per year

Appendix 2. List of fields on CbondslIssuePage

Issue information block

=

= =f =4 =4 =8 -8 -8 -8 -8 -8 8

Status 1
Borrower q
Type of debt obligations 1
Issue currency 1
Nominal/Minimum settlement amount i
Nominal (Eurobonds) 1
Outstanding principal amount 1
Issue amount bl
Volume at current face value 1
ACY Calculation method q
Issue ratings q
Data of inclusion into the Lombard list of
the Bank of Russia

-26 -

Number of the bond program
State registration number
Registration date

ISIN RegS;

ISIN 144A

CUSIP RegS;

CUSIP 144A.

Date of end placing

Interest commencement date
Maturity date

Next offer (call)

Next offer (put)

Closure of registers for AGM
Closure of registers for dividend

© Cbonds.
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“Cbonds Valuation” and “Stock exchange n OTC quotes” blocks

1 Trading floor 1 Bidyield

i Date and time 1 Askyield

i Bid 1 Indicative price

1 Ask 9 Yield by indicative price

“Market participants’ quotes” block

1 Market participant 1 Ask
9 Date and time 1 Bidyield
M1 Bid 1 Askyield

“Payment schedule” block

1 Date of coupon end 1 Coupon rate
1 Date of actual payment Coupon amount
9 List of holders record date 1 Redemption of face value

=

Appendix 3. List of fields on CbondsCalendar worksheet

The following fields are available for each event:

91 Date I Nominal/Minimum settlement amount
1 Eventtype 1 Offer type
1 Country 9 Offer price
1 Issuer 1 Coupon rate
9 Instrument 9 Coupon size
1 ISIN 1 Payment amount
1 Registration number 1 Redemption of face value
1 Instrument type 9 Buyback amount
1 Issue amount 1 Maturity date
1 Currency 9 Arrangers
-27 -
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Appendix 4. List of fields on CbondsSavedQuery worksheet

The following fields are available for each query:

E R B T I B R B R B R R |

Issue

Country

Issuer

Sector

Industry

Currency

Issue status

Issue kind

Current coupon rate, %
Coupon frequency
Issue amount
Outstanding amount
Outstanding face value amount
USD equivalent
Nominal / minimum Settlement Amount
Integral multiple
Outstanding face value
Floating rate

Initial issue price

Yield at pricing
Additional information

= =4 =4 -8 -8 8 -8 8 a8 _f o hCh s

ISIN

ISIN 144A

State reg number
CUSIP RegS

CUSIP 144A

WKN code

WKN code 144A

Start of placement

End of placement
Maturity date

Nearest put-option date
Nearest call-option date
Settlement date

Date of start circulation
Registration date
Stock exchange

Trade date

Indicative price
Effective yield

Duration

Trading floors

Appendix 6. List of fields on CbondsNewlssues worksheet

The following fields are available for each issue:

= =4 =4 =8 - 8 -8 -8 -8 o oan

End of placement
Issue

Country

Issuer

Sector

Industry

Currency

Issue status

Issue kind

Current coupon rate, %
Coupon frequency
Issue amount

-28 -
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Nominal / minimum Settlement Amount
Maturity date

Nearest put-option date
Nearest call-option date
ISIN

ISIN 144A

State reg number
CUSIP RegS

CUSIP 144A

Initial issue price

Yield at pricing

Issue managers
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Appendix 6. List of fields on CbondslssueQuotes and CbondsTFQuotes
worksheets

The following fields are available on the worksheets with quotes:

e W B I T I I R I I I R

Stock exchange name
Instrument

ISIN code

Registration number

Currency

Trading date

Trading mode

Quote for purchase, closing (bid)
Quote for sale, closing (ask)
Bid-ask spread, bp

Average price

Opening price

Minimum price

Maximum price

Last price

Weighted average price

Market price

Market price 2 (pension accruals)
Acknowledged exchange quotation
Closing price

Indicative price

Indicative price type

Turnover

=

=4 =4 =4 8 -8 8 -8 a8 f A oa oA oa e e

Number of transactions.
Volume of transactions in instruments
Current coupon rate

Maturity date

YTM by individual price

YTM by bid price

YTM by ask price

YTM by last price

YTM by closure price

ACY

Duration

Modified duration

Offer date (put/call)

Yield to offer by individual price
Yield to offer by bid price
Yield to offer by ask price
Yield to offer by last price
Yield to offer by closure price
Duration to offer

Modified duration to offer
G-spread, bp

T-spread, bp

Benchmark for T-spread

Appendix 7. List of fields on CbondsWatchlist worksheet

The following fields are available on the worksheet:

=4 =4 = =8 =8 -4 -8 a8 o oa oa o

Issue

Trading date

Country

Issuer

Instrument type

Status

Currency

ISIN

State registration number
Nominal/Minimum settlement amount
Integral multiple

Outstanding principal amount
Maturity date

-29-
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Offer date (put/call)
Coupon rate
Coupon amount
Stock exchange
Bid, closed

Ask, closed

Price, avg

Market price
Acknowledged exchange quotation
Closing price
Indicative price
Indicative price type
Yield, eff.
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Change in yield, bp
ACY

T
T

Duration
Modified duration

Appendix 8. List of fields on CbondsCalculator worksheet

Issue parameters

1
1
1

Face value
Interest commencement date
Maturity date

Calculation parameters of the calculator:

= =4 =4 —f -8 -8 -4 -8 -9

=A =4 =

Date

YTM (eff), %

YTP (eff), %

CY, %

ACY, %

P (net), %

P (gross), %

P (net), in the currency of face value
P (gross), in the currency of face
value

Outstanding principal amount
ACY

Current coupon amount

9 Basis for ACY and coupons
calculation

Coupon payment period

1 Offer date

=

D (to maturity), days

D (to offer), days

MD (to maturity)

MD (to offer)

PVBP (to maturity), in the currency of
face value

PVBP (to offer), in the currency of
face value

Conv (to maturity)

Conv (to offer)

G-spread, bp

T-spread, bp

= = =4 =4 -8 -9

=A =4 -4 -9

Appendix 9. List of fields on CbondsMap worksheet

Available market maps:

1

= =4 =4 =4

=

Apple bonds and international bonds
(USD)

Argentine sovereign international bonds
(USD)

Armenian government bonds (AMD)
Australian government bonds (AUD)
Austrian government bonds (EUR)
Azerbaijani sovereign international bonds
(USD)

Azerbaijanian corporate bonds (AZN)
Bahraini government bonds (BHD)

-30-

=

Bahraini sovereign international bonds
(USD)

Belgian government bonds (EUR)
Bosnian and Herzegovinian government
bonds (BAM, issuer - Bosnia and
Herzegovina)

Bosnian and Herzegovinian government
bonds (BAM, issuer - Republika Srpska)
Brazilian government bonds (BRL)
Brazilian sovereign international bonds
(USD)

British government bonds (GBP)

© Cbonds.
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Bulgarian government bonds (BGN)
Canadian government bonds (CAD)
Chilean government bonds (CLP)
Chilean sovereign international bonds
(USD)

Chinese government bonds (CNY)
Colombian government bonds (COP)
Colombian sovereign international bonds
(USD)

Costa Rican government bonds (CRC)
Costa Rican sovereign international
bonds (USD)

Croatian government bonds (HRK)
Cypriot government bonds (EUR)

Czech government bonds (CZK)

Danish government bonds (DKK)
Dominican government bonds (DOP)
Dominican sovereign international bonds
(USD)

Dutch government bonds (EUR)
Ecuadorian sovereign international bonds
(USD)

Egyptian government bonds (EGP)
Egyptian sovereign international bonds
(USD)

EIB international bonds (USD)

Finnish government bonds (EUR)
French government bonds (EUR)
Georgian government bonds (GEL)
German government bonds (EUR)
Ghanaian government bonds (GHS)
Hong Kong government bonds (HKD)
Hungarian government bonds (HUF)
Hungarian sovereign international bonds
(USD)

Icelandic government bonds (ISK)
Indian government bonds (INR)
Indonesian government bonds (IDR)
Indonesian sovereign international bonds
(USD)

Irish government bonds (EUR)

Israeli government bonds (ILS)

Israeli sovereign international bonds
(USD)

Italian government bonds (EUR)
Jamaican sovereign international bonds
(USD)

Japanese government bonds (JPY)
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Jordanian sovereign international bonds
(USD)

Kazakh government bonds (KZT)
Kenyan government bonds (KES)
Korean government bonds (KRW)
Latvian government bonds (EUR)
Lebanese sovereign international bonds
(USD)

Lithuanian government bonds (EUR)
Malaysian government bonds (MYR)
Maltese government bonds (EUR)
Mexican government bonds (MXN)
Mexican sovereign international bonds
(USD)

Namibian government bonds (NAD)
New Zealand government bonds (NZD)
Nigerian government bonds (NGN)
Norwegian government bonds (NOK)
Omani sovereign international bonds
(USD)

Pakistani sovereign international bonds
(USD)

Panamanian sovereign international
bonds (USD)

Pemex international bonds (USD)
Peruvian government bonds (PEN)
Peruvian sovereign international bonds
(USD)

Petrobras international bonds (USD)
Philippine government bonds (PHP)
Philippines sovereign international bonds
(USD)

Polish government bonds (PLN)

Polish sovereign international bonds
(USD)

Portuguese government bonds (EUR)
Qatari sovereign international bonds
(USD)

Romanian government bonds (RON)
Russian corporate bonds - banks (RUB)
Russian corporate bonds - banks and
financial institutions (RUB)

Russian corporate bonds - chemical and
petrochemical industry (RUB)

Russian corporate bonds -
communication (RUB)

Russian corporate bonds - construction
and development (RUB)
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Russian corporate bonds - engineering
industry (RUB)

Russian corporate bonds - ferrous metals
(RUB)

Russian corporate bonds - financial
institutions (RUB)

Russian corporate bonds - food industry
(RUB)

Russian corporate bonds - mining
industry (RUB)

Russian corporate bonds - nonfinancial
sector (RUB)

Russian corporate bonds - oil and gas
(RUB)

Russian corporate bonds - power (RUB)
Russian corporate bonds - trade and
retail (RUB)

Russian corporate bonds - transportation
(RUB)

Russian corporate international bonds -
banks and financial institutions, B (USD)
Russian corporate international bonds -
banks and financial institutions, BB and
higher (USD)

Russian corporate international bonds -
nonfinancial sector, B (USD)

Russian corporate international bonds -
nonfinancial sector, BB and higher (USD)
Russian government bonds (RUB)
Russian municipal bonds (RUB)
Russian sovereign international bonds
(USD)

Saudi Arabian sovereign international
bonds (USD)

= ERE I

=

= =4 -8 8 & -8 -9 =

= =

Singapore government bonds (SGD)
Slovak government bonds (EUR)
Slovenian government bonds (EUR)
South African government bonds (ZAR)
South African sovereign international
bonds (USD)

Spanish government bonds (EUR)

Sri Lankan government bonds (LKR)
Sri Lankan sovereign international bonds
(USD)

Swedish government bonds (SEK)
Swedish sovereign international bonds
(USD)

Swiss government bonds (CHF)

Swiss government bonds (CHF)
Taiwanese government bonds (TWD)
Thai government bonds (THB)

Tunisian government bonds (TND)
Turkish corporate bonds (TRY)

Turkish corporate international bonds
(USD)

Turkish government bonds (TRY)
Ukrainian government bonds (UAH)
Ukrainian sovereign international bonds
(USD)

Uruguayan sovereign international bonds
(USD)

USA corporate bonds and international
bonds - banks (USD)

USA government bonds (USD)
Venezuelan sovereign international bonds
(USD)

Vietnamese government bonds (VND)

The following fields are available on the maps worksheets:

= =a =4 =8 -4 -4 -9

Instrument

ISIN

Redemption

Offer (put/call)

Stock exchange name
Date

Indicative price
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Indicative price type

YTM by individual price

Yield to offer by individual price, %
Yield type

ACY

Duration

Duration to offer

= =4 =4 -8 -4 -8 -9
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Appendix 10. List of indices on the Cbondslindices

Corporate indices:

IFX-Cbonds

IFX-Cbonds YTM
IFX-Chonds YTM eff
IFX-Cbonds D
IFX-Cbonds
IFX-Cbonds PI

=A =4 =4 -8 =4

Cbonds-CBI RU B

Cbonds-CBI RU B
Cbonds-CBI RU B PI
Cbonds-CBI RU B YTM
Cbonds-CBI RU BB YTM eff
Cbonds-CBIRU B D

=A =4 =4 =4 =

Cbonds-CBI RU 3-5Y

Cbonds-CBI RU 3-5Y
Cbonds-CBI RU 3-5Y PI
Cbonds-CBI RU 3-5Y YTM
Cbonds-CBI RU 3-5Y YTM eff
1 Cbonds-CBI RU 3-5Y D

=A =4 =8 =4

Euro-Cbonds IG Russia EUR

i Euro-Cbonds IG Russia EUR

1 Euro-Cbonds IG Russia EUR PI

9 Euro-Cbonds IG Russia EUR YTM

1 Euro-Cbonds IG Russia EUR YTM eff
9 Euro-Cbonds IG Russia EUR D

Euro-Cbonds IG 3Y Russia

9 Euro-Cbonds IG 3Y Russia

9 Euro-Cbonds IG 3Y Russia Pl

9 Euro-Cbonds IG 3Y Russia YTM

1 Euro-Cbonds IG 3Y Russia YTM eff
9 Euro-Cbonds IG 3Y Russia D

Euro-Cbonds Corporate Ukraine

1 Euro-Cbonds Corporate Ukraine
Euro-Cbonds Corporate Ukraine Pl
Euro-Cbonds Corporate Ukraine YTM
Euro-Cbonds Corporate Ukraine YTM eff
Euro-Cbonds Corporate Ukraine D

=A =4 -4 =4

Cbonds-CBI RU BB

Cbonds-CBI RU BB
Cbonds-CBI RU BB PI
Cbonds-CBI RU BB YTM
Cbonds-CBI RU BB YTM eff
Cbonds-CBI RU BB D

= =4 —a —a 9

Cbonds-CBI RU 1-3Y

Cbonds-CBI RU 1-3Y
Cbonds-CBI RU 1-3Y PI
Cbonds-CBI RU 1-3Y YTM
Cbonds-CBI RU 1-3Y YTM eff
Cbonds-CBI RU 1-3Y D

= —a —a -9

=

Euro-Cbonds NIG Russia

1 Euro-Cbonds NIG Russia

9 Euro-Cbonds NIG Russia PI

1 Euro-Cbonds NIG Russia YTM

9 Euro-Cbonds NIG Russia YTM eff
9 Euro-Cbonds NIG Russia D

Euro-Cbonds IG Russia RUB

1 Euro-Cbonds IG Russia RUB

9 Euro-Cbonds IG Russia RUB PI

1 Euro-Cbonds IG Russia RUB YTM

9 Euro-Cbonds IG Russia RUB YTM eff
9 Euro-Cbonds IG Russia RUB D

Euro-Cbonds IG Russia

1  Euro-Cbonds IG Russia

1 Euro-Cbonds IG Russia PI

9 Euro-Cbonds IG Russia YTM

1 Euro-Chonds IG Russia YTM eff
1 Euro-Chonds IG Russia D

Euro-Cbonds Corporate Kazakhstan

1 Euro-Cbonds Corporate Kazakhstan
Euro-Cbonds Corporate Kazakhstan Pl
Euro-Cbonds Corporate Kazakhstan YTM
Euro-Cbonds Corporate Kazakhstan YTM eff
Euro-Cbonds Corporate Kazakhstan D

= —a —a -9
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Euro-Cbonds Corporate EM

Euro-Cbonds Corporate EM
Euro-Cbonds Corporate EM PI
Euro-Cbonds Corporate EM YTM
Euro-Cbonds Corporate EM YTM eff
Euro-Cbonds Corporate EM D

Euro-Cbonds Corporate EM (CNY)

=A =4 =4 =4

Euro-Cbonds Corporate EM (CNY)
Euro-Cbonds Corporate EM (CNY) PI
Euro-Cbonds Corporate EM (CNY) YTM
Euro-Cbonds Corporate EM (CNY) YTM eff
Euro-Cbonds Corporate EM (CNY) D

Euro-Cbonds Corporate Middle East

Euro-Cbonds Corporate Middle East
Euro-Cbonds Corporate Middle East Pl
Euro-Cbonds Corporate Middle East YTM
Euro-Cbonds Corporate Middle East YTM eff
Euro-Cbonds Corporate Middle East D

Euro-Cbonds Corporate Brazil

Euro-Cbonds Corporate Brazil
Euro-Cbonds Corporate Brazil Pl
Euro-Cbonds Corporate Brazil YTM
Euro-Cbonds Corporate Brazil YTM eff
Euro-Cbonds Corporate Brazil D

Euro-Cbonds Corporate Africa

=A =4 -4 =4

Euro-Cbonds Corporate Africa
Euro-Cbonds Corporate Africa Pl
Euro-Cbonds Corporate Africa YTM
Euro-Cbonds Corporate Africa YTM eff
Euro-Cbonds Corporate Africa D

Government and municipal indices:

Cbonds-Muni

=A =4 =4 -4 =4

Chbonds-Muni
Cbonds-Muni PI
Cbonds-Muni YTM
Cbonds-Muni YTM eff
Cbonds-Muni D

Euro-Cbonds Corporate EM (BRL)

Euro-Cbonds Corporate EM (BRL)
Euro-Cbonds Corporate EM (BRL) PI
Euro-Cbonds Corporate EM (BRL) YTM
Euro-Cbonds Corporate EM (BRL) YTM eff
Euro-Cbonds Corporate EM (BRL) D

Euro-Cbonds Corporate Eastern Europe

1
f
f
f

1

Euro-Cbonds Corporate Eastern Europe
Euro-Cbonds Corporate Eastern Europe Pl
Euro-Cbonds Corporate Eastern Europe YTM
Euro-Chonds Corporate Eastern Europe YTM
eff

Euro-Chonds Corporate Eastern Europe D

Euro-Cbhonds Corporate Asia

f
f
f
f
f

Euro-Cbonds Corporate Asia
Euro-Chonds Corporate Asia PI
Euro-Cbonds Corporate Asia YTM
Euro-Chonds Corporate Asia YTM eff
Euro-Chonds Corporate Asia D

Euro-Cbhonds Corporate LatAm

=a =4 —a -8

Euro-Cbonds Corporate LatAm
Euro-Cbhonds Corporate LatAm PI
Euro-Cbonds Corporate LatAm YTM
Euro-Chonds Corporate LatAm YTM eff
Euro-Chonds Corporate LatAm D

Cbonds-GBI RU

= =48 -8 —a 2
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Cbonds-GBI RU
Cbonds-GBI RU PI
Cbonds-GBI RU YTM
Cbonds-GBI RU YTM eff
Cbonds-GBI RU D
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Cbonds-GBI RU 1-3Y

=A =4 =4 -4 =4

Cbonds-GBI RU 1-3Y
Cbonds-GBI RU 1-3Y PI
Cbonds-GBI RU 1-3Y YTM
Cbonds-GBI RU 1-3Y YTM eff
Cbonds-GBI RU 1-3Y D

Cbonds-GBI RU 5Y

=A =4 =4 =4 =4

Cbonds-GBI RU 5Y
Cbonds-GBI RU 5Y PI
Cbonds-GBI RU 5Y YTM
Cbonds-GBI RU 5Y YTM eff
Cbonds-GBI RU 5Y D

Euro-Cbonds IG Sovereign Eastern Europe

(EUR)
T

1

Euro-Cbhonds IG Sovereign Eastern Europe
(EUR)

Euro-Cbonds IG Sovereign Eastern Europe
(EUR) PI

Euro-Cbonds IG Sovereign Eastern Europe
(EUR) YTM

Euro-Cbonds IG Sovereign Eastern Europe
(EUR) YTM eff

Euro-Cbonds IG Sovereign Eastern Europe
(EUR) D

Euro-Cbonds IG Sovereign LatAm

= =4 -4 =4

Euro-Cbonds IG Sovereign LatAm
Euro-Cbonds IG Sovereign LatAm PI
Euro-Cbonds IG Sovereign LatAm YTM
Euro-Cbonds IG Sovereign LatAm YTM eff
Euro-Cbonds IG Sovereign LatAm D

Euro-Cbonds NIG Sovereign Eastern Europe

Euro-Cbonds NIG Sovereign Eastern Europe
Euro-Cbonds NIG Sovereign Eastern Europe
PI

Euro-Cbonds NIG Sovereign Eastern Europe
YTM

Euro-Cbonds NIG Sovereign Eastern Europe
YTM eff

Euro-Cbonds NIG Sovereign Eastern Europe
D

Cbonds-GBI RU 3-5Y

= —a —a -9

1

Cbonds-GBI RU 3-5Y
Cbonds-GBI RU 3-5Y PI
Cbonds-GBI RU 3-5Y YTM
Cbonds-GBI RU 3-5Y YTM eff
Cbonds-GBI RU 3-5Y D

Euro-Cbonds IG Sovereign Middle East

1
f
f
f

1

Euro-Cbonds IG Sovereign Middle East
Euro-Cbonds IG Sovereign Middle East Pl
Euro-Cbonds IG Sovereign Middle East YTM
Euro-Chonds IG Sovereign Middle East YTM
eff

Euro-Chonds IG Sovereign Middle East D

Euro-Cbonds IG Sovereign Eastern Europe

Euro-Cbonds IG Sovereign Eastern Europe
Euro-Chonds IG Sovereign Eastern Europe PI
Euro-Cbonds IG Sovereign Eastern Europe
YTM

Euro-Cbonds IG Sovereign Eastern Europe
YTM eff

Euro-Cbonds IG Sovereign Eastern Europe D

Euro-Cbonds IG Sovereign EM

= —a —a -9

Euro-Cbonds IG Sovereign EM
Euro-Cbonds IG Sovereign EM PI
Euro-Chonds IG Sovereign EM YTM
Euro-Cbonds IG Sovereign EM YTM eff
Euro-Cbonds IG Sovereign EM D

Euro-Cbonds NIG Sovereign Asia

= —a —a -9

-35-

Euro-Cbonds NIG Sovereign Asia
Euro-Cbonds NIG Sovereign Asia Pl
Euro-Cbonds NIG Sovereign Asia YTM
Euro-Cbonds NIG Sovereign Asia YTM eff
Euro-Cbonds NIG Sovereign Asia D
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Euro-Cbonds NIG Sovereign LatAm

Euro-Cbonds NIG Sovereign LatAm
Euro-Cbonds NIG Sovereign LatAm PI
Euro-Cbonds NIG Sovereign LatAm YTM
Euro-Cbonds NIG Sovereign LatAm YTM eff
Euro-Cbonds NIG Sovereign LatAm D

Euro-Cbonds Sovereign Africa

Euro-Cbonds Sovereign Africa
Euro-Cbonds Sovereign Africa Pl
Euro-Cbonds Sovereign Africa YTM
Euro-Cbonds Sovereign Africa YTM eff
Euro-Cbonds Sovereign Africa D

Euro-Cbonds Sovereign Turkey

=A =4 -4 =4

Euro-Cbonds Sovereign Turkey
Euro-Cbonds Sovereign Turkey Pl
Euro-Cbonds Sovereign Turkey YTM
Euro-Cbonds Sovereign Turkey YTM eff
Euro-Cbonds Sovereign Turkey D

Euro-Cbonds Sovereign Eastern Europe

f
f
f
f

1

Euro-Cbonds Sovereign Eastern Europe
Euro-Cbonds Sovereign Eastern Europe PI
Euro-Cbonds Sovereign Eastern Europe YTM
Euro-Cbonds Sovereign Eastern Europe YTM
eff

Euro-Cbonds Sovereign Eastern Europe D

Euro-Cbonds Sovereign Poland

Euro-Cbonds Sovereign Poland
Euro-Cbonds Sovereign Poland PI
Euro-Cbonds Sovereign Poland YTM
Euro-Cbonds Sovereign Poland YTM eff
Euro-Cbonds Sovereign Poland D

Euro-Cbonds Sovereign LatAm

=A =4 -4 =4

Euro-Cbonds Sovereign LatAm
Euro-Cbonds Sovereign LatAm Pl
Euro-Cbonds Sovereign LatAm YTM
Euro-Cbonds Sovereign LatAm YTM eff
Euro-Cbonds Sovereign LatAm D

Euro-Cbonds NIG Sovereign EM

Euro-Cbonds NIG Sovereign EM
Euro-Cbonds NIG Sovereign EM PI
Euro-Cbonds NIG Sovereign EM YTM
Euro-Cbonds NIG Sovereign EM YTM eff
Euro-Cbonds NIG Sovereign EM D

Euro-Cbonds Sovereign Middle East

Euro-Cbonds Sovereign Middle East
Euro-Cbonds Sovereign Middle East PI
Euro-Cbonds Sovereign Middle East YTM
Euro-Cbhonds Sovereign Middle East YTM eff
Euro-Chonds Sovereign Middle East D

Euro-Cbonds Sovereign Eastern Europe (EUR)

f

1

Euro-Cbonds Sovereign Eastern Europe
(EUR)

Euro-Chonds Sovereign Eastern Europe
(EUR) PI

Euro-Chonds Sovereign Eastern Europe
(EUR) YTM

Euro-Cbonds Sovereign Eastern Europe
(EUR) YTM eff

Euro-Cbonds Sovereign Eastern Europe
(EUR) D

Euro-Chonds Sovereign Poland (EUR)

=a =4 —a -8

Euro-Cbonds Sovereign Poland EUR
Euro-Chonds Sovereign Poland EUR PI
Euro-Cbonds Sovereign Poland EUR YTM
Euro-Chonds Sovereign Poland EUR YTM eff
Euro-Chonds Sovereign Poland EUR D

Euro-Cbhonds Sovereign Asia

Euro-Cbonds Sovereign Asia
Euro-Cbonds Sovereign Asia Pl
Euro-Cbonds Sovereign Asia YTM
Euro-Cbonds Sovereign Asia YTM eff
Euro-Cbonds Sovereign Asia D

Euro-Cbonds Sovereign Brazil

=a —a —a -9
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Euro-Cbonds Sovereign Brazil
Euro-Cbonds Sovereign Brazil PI
Euro-Cbonds Sovereign Brazil YTM
Euro-Cbonds Sovereign Brazil YTM eff
Euro-Cbonds Sovereign Brazil D
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Euro-Cbonds Sovereign EM
Euro-Cbonds Sovereign EM PI
Euro-Cbonds Sovereign EM YTM
Euro-Cbonds Sovereign EM YTM eff
Euro-Cbonds Sovereign EM D

Euro-Cbonds Sovereign CIS

E R

Euro-Cbonds Sovereign CIS
Euro-Cbonds Sovereign CIS PI
Euro-Cbonds Sovereign CIS YTM
Euro-Cbonds Sovereign CIS YTM eff
Euro-Cbonds Sovereign CIS D

Bond market statistics:

Corporate bonds market (Russia)

=
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Number of CB issuers:
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Euro-Cbonds Sovereign Ukraine

Euro-Cbonds Sovereign Ukraine
Euro-Cbonds Sovereign Ukraine PI
Euro-Cbonds Sovereign Ukraine YTM
Euro-Cbonds Sovereign Ukraine YTM eff
Euro-Cbonds Sovereign Ukraine D

Euro-Cbonds Sovereign Russia

—a —a _a _a _a

Euro-Cbonds Sovereign Russia
Euro-Cbonds Sovereign Russia Pl
Euro-Cbonds Sovereign Russia YTM
Euro-Cbonds Sovereign Russia YTM eff
Euro-Cbonds Sovereign Russia D

Banks and financial institutions (market issues), bn RUR

Volume of CB (Russia), bn RUR
New CB issues (market), bn RUR
Number of new CB issues (market)
Number of CB issues

Volume of corporate bonds (market issues), bn RUR

Number of market CB issuers
Number of market CB issues

New CB issues, bn RUR

Number of new CB issues

Number of new CB issuers

Number of new CB issuers (market)
Volume of CB redemptions, bn RUR

Volume of CB at current face value, bn RUR

Eurobonds market (Russia)

==

=4 =4 48 -4 -8 -4 8 -4 -8 -89

Gov. Eurobonds, bn USD (Russia)

Corporate Eurobonds, bn USD (Russia)
Credit-Linked Notes (CLN), bn USD (Russia)

Eurobonds of financial organizations, bn USD (Russia)

Eurobonds of financial organizations in rubles, bn USD (Russia)
Eurobonds of financial organizations in foreign currency, bn USD (Russia)
Eurobonds of non-financial organizations, bn USD (Russia)

Eurobonds of non-financial organizations in rubles, bn USD (Russia)
Eurobonds of financial organizations in foreign currency, bn USD (Russia)

Eurobonds of Russia, bn USD
New RF Eurobonds issues, bn USD

Number of new issues of RF Eurobonds
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Municipal bonds market (Russia)

1 Volume of MB (Russia), bn RUR

Number of MB issues

Number of MB issuers

Volume of MB at current face value, bn RUR

Volume of regional authorities’ bonds market, bn RUR
Volume of local authorities’ bonds market, bn RUR

=A =4 -4 - 4

Government bonds market (Russia)

Volume of OFZ PC, bn RUR

Volume of OFZ PD, bn RUR

Volume of OFZ AD, bn RUR

Volume of GSO PPS, bn RUR

Volume of GSO FPS, bn RUR

Volume of GSO OFZ placement in auctions, bn RUR
Volume of OVOZ, bn RUR

Volume of OFZ-IN, bn RUR

Volume of GKO-OFZ, bn RUR

Government internal debt of RF, expressed in gov.securities, bn RUR
Share of non-residents at OFZ market, %

=4 =4 =4 4 -4 -4 -8 -4 -8 -8 A
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Appendix 11. List of trading floor identifiers

Trading floor ID
Cbonds Estimation 4
Bahrain Bourse 309
Bolsa de Valores de Lima (BVL) 213
Bolsa Electronica de Chile 321
Bolsa Nacional de Valores de Costa Rica | 31
BondSpot 69
BPVB (Venezuela) 185
BSE 271
Buenos Aires Stock Exchange 273
Cbonds Valuation 327
Eurex 289
Euronext 89
EuroTLX 87
FedIinvest 145
FMDQ 249
Georgian OTC Market 305
Gettex 243
Goldwasser Exchange 265
Hanoi SE 315
Hi- Mtf 209
KASE 10
La Bolsa de Valores de El Salvador 319
MARF 241
MDPA (Spain) 113
Moodys unknown ISIN 279
-39 -
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Nasdag Nordic 101
NASDAQ OMX Armenia 15
Nasdag OMX Baltic 81
Oslo Bors 115
PDEXx 205
Quotrix 245
Selic (Brazil) 183
TradeGate 119
Treasure BondSpot Poland 139
US OTC Market 149
Australian S.E. 121
Algerian exchange 291
Baku S.E. 11
Banja Luka SE 179
Barcelona S.E. 59
BCSE 13
Belgrade S.E. 123
Berlin Exchange 71
Bulgarian SE 201
Botswana SE 303
Bratislava S.E. 35
Budapest S.E. 127
Bucharest S.E. 125
Warsaw Stock Exchange 51
Vienna S.E. 99
Hamburg S.E. 63
Hanover SE 257
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Hong Kong S.E. 23
Bolsa de Valores de la Republica

Dominicana 295
Dusseldorf SE 237
Zagreb SE 171
Indonesia SE 191
Irish S.E. 8
Italian S.E. 109
Colombian SE 165
Kyrgyz S.E. 73
London S.E. 6
Ljubljana S.E. 36
Macedonian SE 175
Malta SE 141
Mongolian S.E. 77
Munich SE 255
National Stock Exchange of India 143
NzZX 211
NYSE 26
Moscow Exchange 1
Moscow Exchange T+ 135
Moscow Exchange. REPO 29
Moscow Exchange. NDM 28
Panama Stock Exchange 55
Paraguay S.E. 313
Prague S.E. 117
Other sources of prices 233
PFTS 5
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SASE 177
SPICEX 3
Istanbul S.E. 105
Taiwan SE 161
TASE 33
Tokyo S.E. 32
Ukrainian Exchange 22
Nairobi S.E. 217
Perspektiva S.E. 75
Santiago S.E. 189
Fixing KASE 301
Fixing NBU 281
NSMA MIRP 25
Cyprus Stock Exchange 287
Frankfurt S.E. 20
Montenegro Stock Exchange 267
Shanghai S.E. 93
SIX 9
Stuttgart Exchange 91
Shenzhen SE 151
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