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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoiHoK akyuli PoiHOK 06n1uzayud

M3meHeHHe 3a nep
Tekywee c15.04.17 cHayana cHavana

M3meHeHue 3anep
Tekywee ¢15.04.17 cHayana cHavana
3HayeHue no 2017r.no 2016r.no
21.04.17 21.04.17 21.04.16

3HayeHue no 2017 r.no 2016r.no
21.04.17 21.04.17 21.04.16

MSCI World 1842 0,5% 5,2% 1,7% UST10 2,25 0,01 -0,20 -0,41
S&P 500 2356 1,2% 5,2% 2,3% Bund 10 0,25 0,07 0,05 0,39
DAX 30 12027 0,7% 4,8% 2,9% ltaly10 2,25 0,05 0,44 0,13
CAC40 5078 0,1% 4,4% -1,2% France 10 0,93 0,02 0,25 0,42
FTSE 100 7119 -2,9% 0,3% 2,2% Brazil 10 10,16 0,02 -1,24 -5,64
Bovespa 63761 1,5% 5,9% 23,7% Mexico 10 7,16 0,06 0,26 0,35
Shanghai 3173 2,2% 2,2%  -16,6% Russia 28 4,02 0,10 0,66 -1,06
Sensex (MHaus) 29422 0,1% 10,5% -1,0% Russia 42 4,79 0,09 0,24 0,71
Hang Seng 24057 0,8% 9,3% -1,3% 0d31ropa(25081) 8,46 0,52 0,27 0,82
MSCI pa3BuB. pbIHKM 962 0,1% 11,5% 7,5% 0035 net(26217) 7,83 -0,26 -0,45 -0,68
MSCI Russia 555 1,0% -7,8% 22,6% 00315 ne7(26218) 7,99 0,16 0,61 0,37
MMBB 1945 1,5% -12,9% 10,7% MMBE kopn.obn(ueH) 93,5 0,2% 1,0% 1,3%
PTC 1084 1,0% -5,9% 22,5% MMBB kopn.o6n(cos.40x) 328,8 0,4% 4,0% 4,8%

IFX-Cbonds 503,9 0,3% 3,6% 4,1%
BantomHeili pbIHOK JeHexHolll pbIHOK

M3meHeHue 3anep 3HayeHMe 3HauyeHue  3HaueHue
Tekywee ¢15.04.17 cHavana cHavana Ha Ha Ha
3HaueHe  no  2017r.no 2016r.no 21.04.2017 14.04.2017 21.04.2016
21.04.17 21.04.17" 21.04.16 EILEEEEETS CLTERIY ) 9,75% 9,75% 11,00%
Py6./nonnap 56,67 0,9% -7,9% -8,0% Mosprime overnight 9,84% 9,93% 10,79%
Py6./espo 60,67 1,7% 6,2% -4,4%  PENO LB overnight 10,75% 10,75% 12,00%
buBan. Kop3nHa 58,42 1,1% -71,2% 6,8% Makc. % no genosutam /n 7,80% 7,80% 9,75%
Espo/monnap 1,073 1,0% 2,0% 3,9% Crasku no geno3utam 1sw. 8,45% 8,45% 10,25%
NHaeke fonnapa 99,78 0,8% -2,4% -4,1% CraBKu No fenosutam 231, 9,50% 9,50% 11,05%

MaKp03KOHOMI/l‘-IeCKI/Il7l KOHTEKCT

3apybexcHble poIHKU

@PPC npusHaem Hanu4ue SIKOHOMUYECKO20 POcCma, HO cHuUmaem e2o0 memiol CKPOMHbIMU

=  ®PC B «bexeBoit KHUre» 3aaBuo, 4to Bce 12 okpyros CLUA c cepeamHbl hbeBpans no KoHew, mapTa NPoAoIKUAM A YMepeHHO No3UTUBHOE
[EeMOHCTPUPOBaTb SKOHOMUYECKMI POCT, NMPU STOM NONOBMHA OKPYTroB AEMOHCTPUPYET CKPOMHbIE Temnbl, a
OCTaBLUAACA YaCTb — YMEPEHHbIE;

= [lpoMNpPOU3BOACTBO B MECAYHOM BbIPaXKEHUM B MapTe Bbipocao Ha 0,5% B pamkax nporHosa npu 3arpyske A ¥V CmeluaHHoe
NPOW3BOACTBEHHBIX MOLLHOCTEN XYyXKe OXUAAHUI PbIHK3;

= Yucno nepBrUHBIX 33a8BOK Ha Nnocobue no 6e3paboTuue BbIpocao A0 244 TbiC., XyXKe NPOrHo3a aHaIUTUKOB; V YmepeHHO HeraTuBHoe

= KonunyecTtBo HoBbix gomos B CLUA ynano B mapte Ha 6,8% - oo 1,2 MAH., 4TO Xy»Ke nporHosa aHanuTtukos; A ¥V CmellaHHoe
NPOAANKM KWUAbA HAa BTOPUYHOM PbIHKE B MapTe BbIpoc/an Ha 4,4% mec/Mec, NydLue OXUAAHWUIA aHaNIUTUKOB;

= KoprnopaTuBHaa OTYETHOCTb (GUHAHCOBLIX KOMMaHWM B OCHOBHOM MOPajoBasa WHBECTOPOB, CUIbHO A YMepeHHO NO3UTUBHOE
pasoyaposan Tonbko Goldman Sachs; npon3BOACTBEHHDIN M BbICOKOTEXHOIOTMYHBIN CEKTOPbI TaKKe NMoKasanm
Xopoluume pesynbTtaThbl 3a 1k17.
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MB® no3umuseHO oyeHueaem mepcrneKkmuebl 3KOHOMUKU €e6pO30HblI — Yysay4yuwleHbl MpPO2HO3blI Mo pocmy

KpynHeliwux eeponelickux 3KOHOMUK

="  UHAeKc noTpebuTeNbcKoro AoBepuUs B €BPO30HE B anpese JOCTUM Makcumyma ¢ mapTta 2015r. — muHyc 3,6n.,
Jlydlle NporHo3a aHa/IMTUKOB;

= Mpoduuut Toprosoro b6anaHca eBpo3oHbl B dpeBpane coctasun €17,8 mapa. npotms geduumuta €0,6 mapa. B
AHBape;

= MHAeKc ueH npoussoguTeneit lepmanum 8 mapte coctasun 3,1% r/r, xyxke NporHo3a aHaiUTUKOB;

= MB® cuuTaer, uto nporpecc B pepopmax B MpeLmmn 4OCTUTHYT, OAHAKO NO CTabuamnsaumm foara NoKa oCcTaroTcs
BOMPOCbI;

=  MB® ynyywnn nporHos no pocTy 3KOHOMMKM eBPO30HbI B Tekywem roay Ha 0,1% - no 1,7%; nporHos no pocry
3KOHOMMKW BennkobputaHum ynydweH Ha 0,5% - no 2%, Fepmanun n ®paHumm — Ha 0,1%, o 1,6% u 1,4%
COOTBETCTBEHHO.

A YMmepeHHO nosuTuBHoe
A YMmepeHHO NosuTuBHoe

V YMepeHHo HeraTueHoe
A V CmewaHHoe

A YMmepeHHO NosuTuBHoe

Lb finoHuu npodoaxcum MsA2Kyro MOHemMapHy MoaAUMUKY, Ha Y¥mo PbIHKU ompeazaupoeanu no3umueHo

= b AnoHWn HamepeH COXPaHUTb MATKYIO MOHETAaPHYIO NOITUKY, HECMOTPA Ha POCT SKOHOMMKM CTPaHbI;

= JKcnopT 3 AnoHUM B mapTe Bbipoc Ha 12% r/r, MnopT B iINOHUIO B TOM e nepuoge Bbipoc Ha 15,8% r/r,
npoduunT Toprosoro 6anaHca coctasun 614,7 Mapa,. ieH — Bce NOKasaTenn NPeBbICUN NPOrHO3bl aHASIUTUKOB;

= KopnopaTuBHaa OTHETHOCTb GUHAHCOBOTO U MPOU3BOACTBEHHOIO CEKTOPOB HOCW/IA CMELLAHHBIN XapaKTep.

A YMmepeHHO NosuTuBHOe
A YMmepeHHO no3uTtusHoe

A V CmewaHHoe

Kumaii demoHcmpupyem 2omosHocme 0ca1ab6ume KOHMPOAbL 30 OMMOKOM Kanumana

=  MHBECTMLMM B OCHOBHOWM KanuTtasn (KPOMe CenbCKOro Xo3aicTea) B aHBape-mapte 2017r. Bbipocan Ha 9,2%
npoTuB NporHosa B 8,8%;

= KuTali Bnepsble 3a ABa rofa He3HAYMTENIbHO 0CNabua KOHTPONb 3a OTTOKOM toaHA — OT 6aHKoB 6osblue He
TpebyeTca NpekpaLlaTh onepaummn nNo TPaHCTPaHUYHbIM HDAHEBbIM NIATEXam B C/lyyae, ecnn BaHKM He moryT
obecneunTb paBHyO CYMMy NPUTOKA M OTTOKA BantoTbl. [TocnabneHne He KOCHYNOCh TPAHCTPAHUYHBIX OnepaLuii
C BaNOTOM U KPYMNHbIX 3apybeKHbIX MHBECTULIMOHHbIX CAENOK;

=  MB® ynyywmnn nporHos no pocty aKoHoMuKM Knutas B Tekyllem rogy Ha 0,1% - no 6,6%.

A YMmepeHHO no3ntnsHoe

A YMmepeHHO no3ntnsHoe

A YMmepeHHO no3uTuBHoe

PbIHOK CHOBa onacaemcs, Ymo pocm aMepuUKAHCKUX CAaHYes8 nepekpoem ycunusa eedyujux 3Kcropmepos rno

CoKpaweHuto 006bl4u U MUPOBbLIX 3aracos Hegpmu

= MuH3Hepro CLLA cnporHo3npoBsano MecAadHbIA PoCT cnaHuesoi aobbium 8 CLLA B mae B pasmepe 124 Tbic.6./c.;

= 3anacbl HepTn B CLUA cokpatmamcb 4o 532,3 maH.6ap., 4TO Xy)Ke MPOrHo30B aHaAUTUKOB; Ao6biya B CLUA
NPOAOAKMUAA POCT U gocTurna 9,25 mnH.6./c.; 6ypoBble yCTaHOBKM CHOBA NOKa3a/n pocT;

= CrpaHbl CoBeTa cOTpyAHMYecTBa apabckux rocyaapcTs MMepcuacKoro 3anvMBa AOCTUMIM NPeABapUTENIbHOM
[OrOBOPEHHOCTU O NPOANEHWUM COrNALLIEHMA NO COKPALLEHWIO A00bIYM HEDTU ANA CHUNKEHWUA MUPOBBIX 3aMacos
HedTU. MuHaHepro P® no-npeskHeMy cuuTaeT npexaeBpeMeHHbIMU Pa3roBOPbl O NPOAEHWUMN COTNALLEHNS;

= AHosak: Poccua cokpatuna gobbiyy B anpene Ha 250 Tbic.6./c. K okTabpto 2016r., BbIXO4 HA MaaHOBOE
cokpatyenme B 300 Tbic.6./C. 0KMAAETCA K KOHLY anpess.

V YmepeHHO HeraTuBHoe
V YmepeHHO HeraTuBHoe

A YMmepeHHO no3ntnsHoe

A V HeiitpanbHoe

UcmouHuK: Bloomberg, Bedomocmu, Kommepcanmd, PBK, A TACC, A3U lMpalim u Op.

KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
18.04.2017  15:30 US Housing Starts Mar 1215k 1250k 1288k 1303k v
20.04.2017  15:30 US Initial Jobless Claims Apr 15 244k 240k 234k -- v
21.04.2017  16:45 US  Markit US Manufacturing PMI Apr P 52.8 53.8 53.3 -- v
21.04.2017  16:45 US Markit US Services PMI Apr P 52.5 53.2 52.8 -- v
21.04.2017 15:30 US Existing Home Sales Mar 5.71m 5.60m 5.48m 5.47m A
25.04.2017 17:00 US Conf. Board Consumer Confidence Apr -- 123.7 125.6 --

28.04.2017  15:30 US GDP Annualized QoQ 1QA -- 1.2% 2.1% --

19.04.2017  12:00 EC CPIYoY Mar F 1.5% 1.5% 1.5% 2.0% AV
19.04.2017  12:00 EC Trade Balance NSA Feb 17.8b 16.2b -0.6b -0.4b A
20.04.2017 17:00 EC Consumer Confidence Apr A -3.6 -4.8 -5.0 -- A
21.04.2017  11:00 EC Markit Eurozone Manufacturing PMI Apr P 56.8 56.0 56.2 - A
21.04.2017  11:00 EC Markit Eurozone Services PMI Apr P 56.2 55.9 56.0 - A
27.04.2017  14:45 EC ECB Main Refinancing Rate Apr 27 -- 0.000%  0.000% -

27.04.2017  14:45 EC ECB Asset Purchase Target Apr -- EU60b EU8Ob --

21.04.2017  11:30 UK Retail Sales Ex Auto Fuel YoY Mar 2.6% 3.8% 4.1% -- v
28.04.2017 11:30 UK GDP QoQ 1QA - 0.4% 0.7% --

20.04.2017  09:00 GE PPIYoY Mar 3.1% 3.2% 3.1% - v
21.04.2017  10:30 GE  Markit/BME Germany Manufacturing PMI Apr P 58.2 58.0 58.3 - A
21.04.2017 10:30 GE Markit Germany Services PMI Apr P 54.7 55.5 55.6 - v
27.04.2017 15:00 GE CPIYoY Apr P -- 1.9% 1.6% --

28.04.2017  09:00 GE Retail Sales YoY Mar -- 2.2% -2.1% --

21.04.2017  10:00 FR  Markit France Manufacturing PMI Apr P 55.1 53.1 53.3 - A
21.04.2017  10:00 FR  Markit France Services PMI Apr P 57.7 57.0 57.5 - A
28.04.2017  08:30 FR  GDP QoQ 1QA - 0.4% 0.4% -

28.04.2017 09:45 FR CPlYoY Apr P - 1.2% 1.1% --

28.04.2017  09:45 FR  PPIYoY Mar -- -- 3.9% --

28.04.2017  09:45 FR  Consumer Spending YoY Mar -- 0.6% 0.5% -

27.04.2017  04:30 CH Industrial Profits YoY Mar - - - -

30.04.2017  04:00 CH Manufacturing PMI Apr -- 51.7 51.8 -
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KaneHOapb cobbimuii
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
17.04.2017 16:00 RU  Industrial Production YoY Mar 0.8% 1.1% -2.7% -- v
18.04.2017 16:00 RU  Unemployment Rate Mar 5.4% 5.6% 5.6% -- A
18.04.2017 16:00 RU Retail Sales Real YoY Mar -0.4% -1.6% -2.6% -2.8% A
18.04.2017 16:00 RU  Real Wages YoY Mar 1.5% 2.0% 1.3% 1.0% v
18.04.2017 16:00 RU  Real Disposable Income Mar -2.5% -2.3% -4.1% -3.8% v
20.04.2017 16:00 RU  Gold and Forex Reserve Apr 14 398.4b -- 395.7b -- A
28.04.2017 13:30 RU Key Rate Apr 28 - 9.50% 9.75% -
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HoeocmHoli ¢poH

CobbiTne BnuaHue Ha PP

B Poccuu:

= 3.HabwuynnvHa 3aaBMAQ, YTO NPU COXPAHEHUMU MO3UTUBHBIX TEHAEHUMI B SKOHOMUKE BO BTOpom KBapTane A V¥ CmewaHHoe
BO3MOXHO CHUMKEHME KNHOYEBOW CTaBKU. LLb MPOAONKUT yMEPEHHO KECTKYHO AEHEKHO-KPEAUTHYIO NOAUTUKY
onA ctabunumsaumm nHonaumm 86a1sn 4% v yCTOMUMBOrO CHUMNKEHMA MHONALMOHHBIX OXKUAAHWUI;

= [pomnpoun3BOACTBO B MapTe BbIPOcao Ha 0,8% r/r, XysKe NporHo3a aHa/IMTMKOB; V YMepeHHO HeraTuBHoOe

= PeanbHble pacrnonaraemble AOXOAbl POCCUMAH ynaniu B MapTe Ha 2,5% r/r, keaptanbHoe cHukeHne VY YMepPEHHO HeraTuBHOe
aHaNorMYHOro nokasatensa cocrasmno 0,2% r/r;

= BespaboTnua B mapTe cHU3MNach go 5,4% nocne 5,6% mecauem paHee; A YMepeHHO no3utnsHoe

= 060poT po3HMubl B 1K17 cokpaTunca Ha 1,8% r/r, a 8 mapTte —Ha 0,4% r/r — MMHMMa bHOIO 3Ha4eHMs c Hayana A YMEepPeHHO No3uTUBHOE
COKpaLleHua nokasatensa 8 2015r.;

=  MB® ynyqwwmn nporHos no pocty BBIM 8 Poccun B 2017r. Ha 0,3% - o 1,4%. A YMmepeHHO no3utnsHoe

UcmouHuk: Bedomocmu, Kommepcanmd, PBK, MA TACC, A3U lMpatiim u Op.

PBbIHOK aKIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

Hefenlo rofa

TpaHcHe ¢Tb NpwB. 11,9%[TrK-1 -76%  Monumetann 15,9%|OrK-2 -25,0%  MoTpeburebckwit 6,8% -4,2%
CbepbaHk npus. 8,1%|MoumeTann -73%  Aspodnot 9,5%|PocceT 06. -24,8%  PvHaHcbl 4,0% -9,5%
CbepbaHk 06. 6,9% Ypakami -5,2%  HMTN 6,0%|Meyen npus. -23,9%  TpaHcnopt 3,9% 6,0%
HMTN 6,9% |MMK -4,3%  Anpekc 5,0% | TaTHe ¢Tb 06. -23,5%  WHpexc MMBB 1,5% -12,9%
MockoBcKkan bupska 6,8%|Meuen 06. -4,2%  Pycan (rap) 4,3%|PocHe ¢Tb -21,2% Hedtburas 1,4% -15,8%
Anpoca 6,3%|MocaHepro -4,2%  WHTepPAQ E3C 3,3%|la3npom -204%  Mawuroctpoetue -0,7% 3,4%
Ba wHe ¢tb npws. 5,7%]|TrK-14 -39%  MTC 2,9%|TrK-1 -19,2%  dnektposHepreTka  -0,7% -9,2%
Aspodnot 3,5%|OrK-2 -3,8% MMK 2,7%|Meyen 06. -17,9%  Tenekommynukaum  -1,2% -0,6%
Angexc 3,3%|Pacnaackan -3,7%  Mockosckni Kpe  1,4%|Cesepcrans -179%  MeTtannyprua -1,5% -1,2%
Pycruppo 2,9% |HAIMK -2,7%  MeradoH 0,7% | Ma rHur -17,5%  Xamus -3,1% -3,8%
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HoBOCTHM 3MUTEHTOB

PelimuHau asmumeHmos
3muteHT FeMTMRrosoe TeK.Y e MporHo3 [ata uameHeHua U3ameHeHune Npeaeiaywee
areHTcTBO PEeUTHHT 3HaueHue

ATPONPOMKPEANT Gank Moody's B2 HeraTvgHbii 21.04.2017 floaTeepaen B2
peunTuHr

MaragaHckas obnactb S&P B+ CrabunbHbiii 21.04.2017 MoaTsepsaeH B+
nporHos

Xakacusa Fitch B+ CTabunbHbIN 21.04.2017 MOHWXeH PeNTUHT BB-

YamypTua Fitch B+ CTabubHbIN 21.04.2017 MpucBoeH perTUHr -

ATPONPOMKPEANT Gank Moody's B2 HeraTvgHbii 21.04.2017 floaTeepaen B2
peunTuHr

Hau, gaxtopunrosan S&P B CrabunbHbIi 18.04.2017 YAaydleH nporHo3 HeraTusHblit

KoMnaHua

Koxe Moody’s B3 MO3UTUBHbIN 18.04.2017 | GPECMOTP B CTOPOHY 83

nosblWeHna
TpaHCKOHTeNHep Moody’s Ba3 CTabunbHbI 17.04.2017 no'g;;iztf% Ba3

AueudeHOHoblii KaneHAapb

CymMmapHbIA oo JAoxopHocTb

[aTa 3aKkpbiTUA Bavkaiimin o

HassaHue KomnaHum peecTtpa nog, ANBUACHA HA aKLAIO AVUBUAEHA HA aKLMUIO, Lena akuum Ha LRI

AMBMACHARI 3a 2016r. py6. ‘ 24.04.2017 AVBUAEHAHOM

BbINAAaThbl, %
Yepkusoso 01.05.2017 13,65 13,65 1289 1,1%
HOBAT3K 02.05.2017 13,9 7 683,7 1,0%
Nonumetann 05.05.2017 18,54049 10,11299 57475,52 0,0%
BTB 10.05.2017 0,00117 0,00117 0,065 1,8%
4ytn3 10.05.2017 10,05 10,05 142 7,1%
MocKkoBcKas bupxka 16.05.2017 7,68 7,68 111,4 6,9%
TaTrenekom 16.05.2017 0,0091 0,0091 0,156 5,8%
HMTN 29.05.2017 0,77882 0,778824 6,98 11,2%
Joporobyx 01.06.2017 2,5 2,5 35 7,1%
BCMMO-ABUCMA 05.06.2017 2600 1300 15310 8,5%
KTK 05.06.2017 6 6 102 5,9%
MMK 06.06.2017 1,962 1,242 34,155 3,6%
docarpo 13.06.2017 120 30 2306 1,3%
PA3aHbaHeprocbbIT 13.06.2017 0,14697 0,146965 2,84 5,2%
CbepbaHk, 06. 14.06.2017 6 6 159,59 3,8%
C6epbaHK, NpuB. 14.06.2017 6 6 120,08 5,0%
HAMK 14.06.2017 9,22 3,38 101,35 3,3%
CesepcTanb 20.06.2017 110,92 24,44 774 3,2%
WHTep PAO E3C 20.06.2017 0,14682 0,14682 3,9695 3,7%
FasnpomHedTb 26.06.2017 10,68 10,68 200,45 5,3%
MTC 10.07.2017 31,2 15,6 266,55 5,9%
A®K Cuctema 13.07.2017 1,62 0,81 20,955 3,9%
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PbIHOK oGJIMranum

AuHamuKa pbiHKoe obauzayuli
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3a npoleaLyo HeAeNto KpUBaa AOXOAHOCTU NIOKaNbHbIX 06AUraLMiA CYLLLECTBEHHO CHU3WAACh Ha OXMAAHUKU 6onee SHEPrMYHOTo NMOHUMKEHUA
NMPOLLEHTHBIX CTaBOK CO CTOPOHBI LIB PP: Ha KopoTkom KoHLe (1 roa) AOXOAHOCTb CHU3MAACk Ha 52 6.1., Ha cpeaHEM U JIJIMHHOM yJacTKe KpuUBOM
(3-8 net) — Ha 15-22 6.n. Kpueas AOX04HOCTEN eBPOO6IMraLLMic Ta e CHUMKANACh Ha CpeaHeM U ANMHHOM ydacTKe (3-8 neT) — Ha 6-13 6.n., Ha
KopoTKom (1 roa) octasacb HEM3MEHHOM.

Fpaguk pasmewieHuli obnuzayuii
locydapcmeeHHsie obauzayuu

™ -
Aara Aarta MpepnoxkeHne, Cnpoc, PasmelieHue, AoxoaHocTb N0 cpeAHes3BeLIEHHON

0 [
ayKuMoHa noraweHua mapa. py6. mapa. pyé. mapa. py6. KynoH, % (no AaHI:li::IMAMH¢MH)

11.01.17 16.10.19 15,0 49,2 15,0 RUONIA +0,3%* 10,31%
11.01.17 16.09.26 25,0 51,9 25,0 7,75% 8,18%
18.01.17 17.09.31 20,0 26,2 20,0 8,50% 8,36%
18.01.17 18.08.21 23,4 42,8 23,4 7,50% 7,90%
25.01.17 16.11.22 20,0 44,2 19,9 RUONIA +0,4%* 10,48%
25.01.17 16.09.26 20,0 21,1 15,8 7,75% 8,34%
01.02.17 07.12.22 15,0 62,4 15,0 7,40% 8,15%
01.02.17 16.10.19 15,0 49,1 15,0 RUONIA +0,3%* 10,37%
08.02.17 17.09.31 15,0 32,1 15,0 8,50% 8,41%
08.02.17 07.12.22 25,0 24,6 15,4 7,40% 8,23%
15.02.17 16.11.22 15,0 51,0 15,0 RUONIA + 0,4%* 10,47%
15.02.17 16.09.26 25,0 42,4 25,0 7,75% 8,26%
22.02.17 07.12.22 20,0 23,4 13,7 7,40% 8,47%
22.02.17 17.09.31 10,0 30,8 10,0 8,50% 8,42%
01.03.17 15.05.19 15,0 27,3 15,0 6,70% 8,59%
01.03.17 16.09.26 20,0 51,3 20,0 7,75% 8,44%
15.03.17 23.03.33 20,0 80,2 20,0 7,70% 8,30%
15.03.17 07.12.22 25,0 76,2 25,0 7,40% 8,21%
22.03.17 15.05.19 13,0 15,9 4,1 6,70% 8,46%
22.03.17 16.09.26 27,0 42,4 27,0 7,75% 8,18%
29.03.17 16.10.19 20,0 61,5 20,0 RUONIA + 0,3%* 10,13%
29.03.17 23.03.33 25,0 38,4 25,0 7,70% 8,22%
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05.04.17 17.09.31 12,9 48,1 12,9 8,50% 8,07%
05.04.17 07.12.22 30,0 71,9 30,0 7,40% 7,99%
12.04.17 16.11.22 20,0 19,6 12,2 RUONIA +0,4%* 10,31%
12.04.17 07.12.22 20,0 28,9 20,0 7,40% 8,06%
19.04.17 15.05.19 19,5 62,0 19,5 6,70% 8,48%
19.04.17 23.03.33 20,0 74,0 20,0 7,70% 8,23%

* onpedensemcsa Kak cped. apugm. 3Ha4. 3a 6 mec. o damel onpedeneHus MPoyeHMHol CMasKku coomeemcmayouwux KyrnoHos

KopriopamueHsie obauzayuu
Mpowedwue pasmeuweHus

- CraBka 1-ro JoxoaHocTb
T e K%i%ﬁ;:’:'" 333}’;’:’;, KynoHa npu npu KynoHbl, pa3  MoraweHue/
M/S&P/F MAPA. PY6. pasmelueHuu, pasmeLeHum, B rop, Odepra, netr
% ropoBbIX % roAoBbIX
18.04.17 TMK BO-06 B1/B+/- 5 9.75 9.99 2 3
21.04.17  TuHbkodd bank 001P-01R B1/-/ BB- 5 9.65 9,88 2 2
21.04.17 PO 001P-02R Bal/BB+/BBB- 15 8.50 8.68 2 9

MaaHupyemole pasmeujeHus

OpwueHTHp no
craBke 1-ro
KynoHa, %
rof0BbIX

OpueHtup no KynoHbl,
AOXOAHOCTH, %  pa3s B
roA0BbIX roa,

[arta

KpegutHblii  O6bem
OTKPbITUA AaTaKza:rabnuﬂ HaumeHoBaHue penTuHr amuccum,
KHUIY M/S&P/F  mapa. py6.

MNorawexue/
Odepra, ner

He paHee 14.04.17 I'T/IK 001P-04 Ba2/BB-/BB- 10 9.90-10.10 10.27-10.49
26.04.17 3P-TEJIEKOM XONANHI B2/B+/- 5 10.50-10.75 10.78-11.04 2 3,5
27.04.17 O’KEN 001P-01 -/-/B+ 4 9,90-10,17 4 4

BHewHuli KopnopamueHslii done
Bbinaamel no eHewHeMy 00712y KOPopaMuUBHbIX SMUmMeHmos 80 2-m Keapmarne 2017e2.

BTb 1740
lasnpombaHk 1115
PCXB 696
P, 1026
Jlykoiin 668
Pacnaackas 400

Mpoune 3771,6

WUrtoro Bbinnat 9416,6

PasmeujeHue espoobauzayuli c Hayana 2017e.

AoxoaHocTb
appeKTUBHaA K
noraweHuo, %

Hauano Aara MpepnoxxeHue, Cnpoc, PasmelueHue, 7 PeiTuHr

3aemumnk

pasmelieHuAa noraweHua Smapa.  Smapa. S mapa. [:] 3IMUTEHTa

Rusal Capital Plc  26.01.17  02.02.22 0,6 1,2 0,6 5,125 Ba3/B+ 5,1907
Polyus Gold Ltd _ 31.01.17 _ 07.02.23 0,8 1,7 08 5,25 Bal/BB- Bal 5,3189
Severstal Bal/BBB-
(Abigrove Ltd) 10.02.17 16.02.22 0,25 H/n 0,25 0 (koHBepT.) - /BBB- -
Severstal Bal/BBB-

(Steel camals.A) 160217 27.0821 0,5 23 0,5 3,85 ; T, 3,85
Ol froperties 030217  29.01.21 0,335 W/n 0,335 7,00 ; B1 7,122
BCS Cyprus Ltd  15.02.17  15.02.27 0,2 W/n 0,2 1,838 - B -
RZD Capital Plc  22.02.17 _ 01.03.24 0,5 1,0 0,5 4,375  Bal/BBB- Bal 4,423

Evraz Group 02.03.17 20.03.23 0,75 2,0 0,75 5,375 B1/B+/BB-  BB-/Ba3 5,4472
Gazprom 16.03.17  23.03.27 0,75 2,45 0,75 4,95 Bal/BB+ Bal 5,0113
Alfa Bank 23.03.17  28.04.20 0,4 0,8 0,4 2,626 BB Ba2/BB 2,63
Credit Bank of
it Bank 29.03.17  05.10.27 06 1,7 06 7,50 BB- ; 7,50
Gazprom 29.0317  06.04.24 1,054 - 1,054 4,25 BBB-  Bal/BBB- 4,2952
Mmc CT(Z["Sk 03.04.17  11.04.23 1,0 2,5 1,0 41 BBB-  Bal/BBB- 4,142
Borets Finance  04.04.17  07.04.22 0,33 15 0,33 6,50 B1 B1 6,6056
FOUR FINANCE SA _ 12.04.17  01.05.22 0,325 - 0,325 10,75 B3 B3 -
WUToro pasmelueHo 8,396
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AuHamuKa Knro4yeabix nokasameneii 0eHe¥HO20 U 8a/1lOMHO20 PbIHKaG
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Aelicmeus Lib
= OTO3BaHa NMULLEH3MA Ha ocyliecTBAeHMe BaHKoBcKUx onepaumii: AKE « ®UHAPC baHk», AKUB «OBPA3OBAHUE»;
= MpuHATO peleHune caHnpoBaTb AKB «MEPECBET» ¢ npumeHeHnem mexaHuama bail-in.

Kypc py6./nonn.

Kypc py6./eBpo

s 30710TOBANIOTHBIE
pesepsbl PO, mnpa.$

PesepBHbIn thoHa PO,
mnpa.$

PoHp Hau.
6narococTosHus PO,
mnpa.$

s OCTATKN CP-B HA KOPP.
cueTax KO B LB, mnpa.
pyb.

= OCTaTKM fiEH. CpB KO Ha
Aeno3nTHbIX cHeTax B
LB, mrpa. py6.

Cson py6./nonn.

31122015

1404207

21042017

Cpok, ner




