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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoiHOK akyuli PoiHOK 0bnuzayuli
N3meHeHue 3anep N3meHeHue 3a nep

Tekywee ¢27.05.17 cHayana CHavana Tekywee ¢27.05.17 cHayana CcHavana

3HayeHune no 2017 r.no 2016r.no 3Ha4yeHune no 2017r.no 2016r.no

02.06.17 02.06.17 02.06.16 02.06.17 02.06.17 02.06.16
MSCI World 1935 1,2% 10,5% 0,7% UST10 2,16 0,09 0,29 0,47
S&P 500 2439 1,0% 8,9% 3,0% Bund10 0,27 0,06 0,07 0,52
DAX 30 12823 1,8% 11,7% -5,0% ltaly 10 2,25 0,16 0,44 0,22
CAC40 5343 0,1% 9,9% -3,7% France 10 0,71 0,05 0,03 -0,52
FTSE 100 7548 0,0% 5,7% -0,9% Brazil 10 10,84 0,07 -0,56 -5,64
Bovespa 62511 -2,5% 3,8% 13,1% Mexico 10 7,26 -0,05 0,16 -0,09
Shanghai 3106 0,1% 0,1%  -17,3% Russia 28 4,00 0,04 -0,69 -1,15
Sensex (MHaus) 31273 0,8% 17,5% 2,8% Russia 42 4,69 0,02 -0,34 -0,78
HangSeng 25924 1,1% 17,8% -4,8% 0®31roa(25081) 8,45 0,05 -0,29 0,67
MSCI pa3BuB. pbIHKK 1015 -0,2% 17,7% 1,9% O0®d35net(26217) 7,81 0,11 -0,47 -0,61
MSCI Russia 534 -2,6% -11,5% 14,4% 0®315 net(26218) 7,82 -0,02 -0,78 -0,56
MMBB 1882 2,7% -15,7% 7,3% MMBB kopn.obn(ueH) 93,6 -0,4% 1,2% 1,4%
PTC 1046 -2,5% 9,2% 17,0% MMBEB kopn.o6n(coB.n0x) 332,5 -0,3% 5,1% 6,1%
IFX-Cbonds 511,5 0,3% 5,2% 5,3%

BasntomHbili pbIHOK JeHextHbil poIHOK

M3meHeHue 3anep 3HayeHne 3HayeHue  3HayeHue
Tekywee ¢27.05.17 cHa4yana cHavana Ha Ha Ha
3Hayenne  no  2017r.no 2016r.no 02.06.2017 26.05.2017 02.06.2016
02.06.17 02.06.17 02.06.16 EICEEEETa cETERIEY O 9,25% 9,25% 11,00%
Py6./nonnap 56,64 0,2% -8,0% -7,7% Mosprime overnight 9,30% 9,27% 11,41%
Py6./eBpo 63,89 1,1% -1,3% -5,4% PENO LG overnight 10,25% 10,25% 12,00%
BuBan. Kop3uHa 59,93 0,7% -4,8% -7,2%  Makc. % no genosutam d/n 7,58% 7,69% 9,76%
Espo/monnap 1,128 0,9% 7,2% 2,7% CraBku no genosutam 1sw. 8,40% 8,40% 9,80%
WHpeke gonnapa 97,20 -0,1% -4,9% -3,1% CraBku no genosntam 23w, 9,00% 9,00% 11,00%

MaKp03K0HOMI/I‘-IeCKI/Il7I KOHTEKCT

3apybexcHbie pbIHKU

Alo KoHya 200a PPC moxcem 068axcdbl MOBbICUMb CMABKY; MOBbIWEHUE CMABKU HA UIOHbCKOM 3dcedaHuu dPC

oxcudaemcs pbIHKOM C 8eposimHocmoto 88,8%

= B bexeBol KHure ®PC cooblaetcs, 4yto B 6onbwmHcTBe oKpyros CLUA B anpene-mae 6bin 3apukcuposaH VY A CmewaHHoe
€Nabblit 3KOHOMMUYECKMIA POCT, B HEKOTOPbIX OKpYrax pocT 3amegnuncs; ®PC Bo 2-i nonosuHe 2017r. moxeT
HayaTb COKpaLleHne ceoero 6anaHca, 06bem KOTOPOro coctasnsieT $4,5 TpAH.;

=  YposeHb 6e3paboTuLibl B Mae CHU3UACA A0 MUHUMYMa ¢ Mas 2001 r. — 4,3%; A YMmepeHHO No3utueHoe

= Yucno nepBUYHbIX 3aABOK Ha nocobue no 6e3paboTtuuie B CLUA Bbipocno Ha 13 Tbic. f0 248 Tbic., Xy)Ke nporHo3a ¥ YmepeHHO HeraTuBHoe
aHaINTUKOB;

=  WHpeKc posepua notpebuteneii CLUA B mae coctasun 117,9 n., Xy»Ke NporHo3a aHa/IMTUKOB; V YmepeHHO HeraTuBHoe

= WHAeKc fen0BOoW aKTMBHOCTM B MPOMBILLIZIEHHOCTU A0CTUT B Mae 54,9 n., ny4lle NporHosa aHaIMTUKOB. A YmepeHHO No3uTMeHoe

EL{p HamepeH npodosxname KoauvyecmeeHHoe cMsA24YeHue, ypoeeHb 6a3080li uHnayuu He ycmpausaem

peaynamopa

= ELIB: 5KOHOMMKA eBPO30HbI BCE ELLLE HY}KAAETCA B MOHETAPHOM CTUMY/IMPOBAHWUM ANA AoCTUKeHuA nHonaumein ¥ A CmellaHHoe
LeneBbIX 3HaYeHWi. basosas MHGNAUMA (6e3 yyeTa LieH Ha SHepruio U NPoLOBONLCTBUE) MO-MPEKHEMY He
yCTpauBaeT perynatopa;

= bespaboTunua B €BPO30HE B anpene cH1smunach Ao 9,3% - mMmHumyma ¢ mapta 2009r.; A YMepeHHO NosnTueHoe
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NHbAAUMA B eBpo30HEe B Mae 3amegnnace 4o 1,4% r/r; nnonauma 8 FepmaHmm B mae cocrasuna 1,5% r/r, a Bo
®paHumm - 0,8% r/r, Bce NOKasaTeNs Xyxe NPOrHo3a aHaAUTUKOB;

PocT KpepguToB HePpUHAHCOBOMY CEKTOPY €BPO30OHbI B anpesie Nobui NocTKpUsUCHbIW pekopa — pocT Ha 2,4% -
MaKkcmym ¢ cepeamHbl 2009 r., 0fHAKO BCe elle MeHee MOJI0BMHbI OT AOKPU3UCHOTO YPOBHA; roA0BOIM pocT
KpPeamToB AOMOX03ANCTBAM HE U3MEHUACA C MapTa — 2,4%;

BBN ®paHumm B 1K17 BbIpOC Ha 0,8% /T, Xy)Ke NPOrHo3a aHa/IMTUKOB;

lpeuna He cMoria AOroBOPUTLCA C EBPOrPYNNON O BblAENEHUN HOBOTO KpeauTa, MUHUCTP duHaHcos Mpeunn
HajeeTca, 4YTO BOMPOC YAACTCA PelWuTb BCTPEYEe MWMHUCTPOB (GUMHAHCOB CTPaH €BPO30HbI 15 uioHA B
Jliokcembypre.

V YmepeHHO HeratueHoe

A YMmepeHHO no3uTtusHoe

V YmepeHHO HeraTueHoe
V YMepeHHO HeraTueHoe

MpomeiwneHHocme KHP demoHcmpupyem cnad

PMI B npombiwneHHom cekTope Kutaa B mae Bnepsble 3a 11 mecaues onyctunca Huxe 50 n. — go 49,6 n., uto
CBA3aHO C 3amefIeHNeM TEMMNOB POCTa HOBbIX 3aKa308;
PMI B chepe ycnyr Kutas B mae yckopuncs go 54,5 n.

V YMepeHHO HeraTueHoe

A YMmepeHHO NosuTMBHOE

PbIHKU 0mbl2pbieaiom HezamueHbie OXUAaHUA UH8ECMOopO8 Mo Mo8ody repcrneKmusbl POCMd MUpPO8bIX 3anacos
Heghmu nocne oKoH4YaHUA cpoka delicmeus cdenku OMNEK

Kommepueckue 3anacsl HedpTn B CLUA cHU3MAUCH NydLle OXKUAAHWI aHAZIMTUMKOB — cBbilwe 6 MaH.6ap.; fobbiua
BbIPOC/A cpasy Ha 22 Tbic.6./c.; BypoBble NPoAo KWW POCT, NpubaBus 3a Hegento cpasy 11 ea,;

OTaenbHble NpeacTaBUTeNn CTPaH-y4acTHUL, caenkm OMNEK cxoaaTca BO MHEHWUM, YTO NpoAneHue caenku byaet
MMETb KPaTKOCPOUHbIM 3GEKT U NWlb OTCPOUUT pelieHne npobnembl nepensbbiTka HedTU Ha MUPOBbIX
PbIHKaX;

[.Tpamn HamepeH BbiBecTn CLUA 13 MapuKCKOro cornalieHus no KAMMary, 4to 6bi10 BOCNPUHATO y4acTHUKamMu
PbIHKA KaK «3e/1eHblll CBET» A1 aKTUBHOIO pPasBUTUA CnaHLeBon nHayctpum CLUA.

V A CmelsaHHoe

V YMepeHHO HeraTneHoe

V YmepeHHO HeraTuBHoe

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

KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
30.05.2017  17:00 US Conf. Board Consumer Confidence May 117.9 119.5 120.3 119.4 v
31.05.2017 16:45 US Chicago Purchasing Manager May 59.4 57.0 58.3 - A
31.05.2017  17:00 US Pending Home Sales MoM Apr -1.3% 0.5% -0.8% -0.9% \4
01.06.2017  15:30 US Initial Jobless Claims May 27 248k 238k 234k 235k v
01.06.2017 16:45 US  Markit US Manufacturing PMI May F 52.7 52.5 52.5 - A
02.06.2017 15:30 US Unemployment Rate May 4.3% 4.4% 4.4% - A
30.05.2017  12:00 EC Economic Confidence May 109.2 110.0 109.6 109.7 v
31.05.2017  12:00 EC CPI Estimate YoY May 1.4% 1.5% 1.9% - v
31.05.2017  12:00 EC Unemployment Rate Apr 9.3% 9.4% 9.5% 9.4% v
02.06.2017  12:00 EC PPIYoY Apr 4.3% 4.5% 3.9% -- v
06.06.2017 11:00 EC Markit Eurozone Services PMI May F - 56.2 56.2 -

06.06.2017  12:00 EC Retail Sales YoY Apr - 2.1% 2.3% --

08.06.2017  12:00 EC GDPSAYoY 1QF -- 1.7% 1.7% --

08.06.2017  14:45 EC ECB Main Refinancing Rate Jun 8 -- 0.000% 0.000% --

08.06.2017  14:45 EC ECB Asset Purchase Target Jun -- EU60b EU60b -

31.05.2017 11:30 UK Mortgage Approvals Apr 64.6k 66.0k 66.8k 66.0k v
31.05.2017  02:01 UK  GfK Consumer Confidence May -5 -8 -7 - A
01.06.2017  09:00 UK Nationwide House Px NSA YoY May 2.1% 2.4% 2.6% - v
01.06.2017  11:30 UK  Markit UK PMI Manufacturing SA May 56.7 56.5 57.3 -- A
05.06.2017  11:30 UK  Markit/CIPS UK Services PMI May - 55.0 55.8 -

09.06.2017  11:30 UK Trade Balance Apr - -£3450  -£4900 -

09.06.2017 11:30 UK Industrial Production YoY Apr -- -0.3% 1.4% --

30.05.2017  15:00 GE CPIYoY May P 1.5% 1.6% 2.0% - v
31.05.2017 09:00 GE Retail Sales YoY Apr -0.9% 2.2% 2.3% 2.9% v
31.05.2017  10:55 GE Unemployment Change (000's) May -9k -15k -15k -- v
01.06.2017  10:55 GE Markit/BME Germany Manufacturing PMI May F 59.5 59.4 59.4 -- v
06.06.2017 10:55 GE Markit Germany Services PMI May F - 55.2 55.2 -

08.06.2017  09:00 GE Industrial Production WDA YoY Apr -- 2.1% 1.9% --

09.06.2017  09:00 GE Trade Balance Apr - 23.0b 25.4b 25.3b
09.06.2017 09:00 GE Exports SA MoM Apr -- 0.3% 0.4% --

09.06.2017  09:00 GE Imports SA MoM Apr -- -0.4% 2.4% 2.5%
30.05.2017  09:45 FR  GDP YoY QP 1.0% 0.8% 0.8% -- A
30.05.2017  09:45 FR  Consumer Confidence May 102 101 100 - A
30.05.2017  09:45 FR  Consumer Spending YoY Apr -0.5% 0.6% -1.0% -0.8% v
31.05.2017  09:45 FR  CPIYoY May P 0.8% 0.9% 1.2% - v
31.05.2017  09:45 FR  PPIYoY Apr 3.3% -- 2.9% 3.1% A
01.06.2017  10:50 FR  Markit France Manufacturing PMI May F 53.8 54.0 54.0 -- v
06.06.2017  10:50 FR  Markit France Services PMI May F - 58.0 58.0 -

08.06.2017  09:45 FR  Trade Balance Apr -- -5950m  -5353m --

09.06.2017  09:45 FR Industrial Production YoY Apr -- 1.1% 2.0% --

01.06.2017  04:45 CH Caixin China PMI Mfg May 49.6 50.1 50.3 -- v
08.06.2017 CH Trade Balance May -- $47.80b $38.05b  $38.03b
08.06.2017 CH Exports YoY May -- 7.0% 8.0% -

08.06.2017 CH Imports YoY May - 9.0% 11.9% -
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09.06.2017  04:30 CH CPIYoY May -- 1.5% 1.2% --
09.06.2017 04:30 CH PPIYoY May == 5.7% 6.4% =
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KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
01.06.2017 09:00 RU  Markit Russia PMI Mfg May 52.4 50.8 50.8 - A
01.06.2017 16:00 RU  Gold and Forex Reserve May 26 406.1b -- 405.0b -- A
05.06.2017 09:00 RU  Markit Russia PMI Services May 56.3 55.6 56.1 -- A
06.06.2017  06/07 RU  CPlYoY May - 4.0% 4.1% -

07.06.2017 16:00 RU  Official Reserve Assets May -- 403.5b 401.0b --
09.06.2017 16:00 RU  Trade Balance Apr -- 8.7b 12.6b --
09.06.2017 16:00 RU  Exports Apr - 27.0b 31.3b -
09.06.2017  16:00 RU  Imports Apr -- 19.0b 18.7b --

HoeocmHoli ¢poH

CobbiTne BnuaHue Ha PP

B Poccuu:
= UB P® BMAWT BO3MONHOCTU [ANA [AaNbHeWLero CHWXeHWA cTaBkM, HO OyaeT npupgepskusatbca ¥V A HeliTpanbHoe
KOHCepBaTUBHOW GUHAHCOBOM MNONUTUKY;
= PMI obpabatbiBatoLmx oTpacneit Poccum Bbipoc B Mae Ao 52,4 n.; A YMepeHHO nosnTueHoe
= PMI B chepe ycnyr Poccmm BbIpoC B Mae Ha 56,3 n. M/m, nyylue NporHo3a aHaiMTUKOB. A YMmepeHHO nNo3nTnBHoe
UcmouHuK: Bedomocmu, Kommepcanmd, PBK, A TACC, A3U lMpatlim u Op.

PbIHOK aKIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

3a CHavana

3a Hegenio C Hayana roga Cektop (MMBB)
Heaenio roga
Meuyen npus. 18,1%|bawHedtb npus.  -132%  JleHanepro npus.  26,1% |ADK Cuctema -41,7%  MawuHoctpoeHue 2,0% 0,9%
A®K Cuctema 9,8% | baWwHe drb 06. -11,5%  Aspodnot 21,6% [PocceT 06. -334%  TenekommyHukaumm  0,9% -4,8%
tOHmanpo (3.01 Pocena)  6,0% |CypryTHedrera3 06 -10,4%  TatHedts npus.  19,3%[Meyen npus. -26,9%  PuHaHchl 0,6% -16,4%
OrK-2 4,8%|Pacnaackas -93%  fHgekc 18,5% |Pacnaackas -26/4%  Inektposnepretuka  -0,7% -9,5%
MockoBckan bupsa 4,4% Ypankanuii -7,2%  Tosumetann 14,2% [BawHe ¢tb 06. -26,3%  MoTpeburenbckuit -1,3% -7,5%
MTC 2,4%|HOBAT3K -6,6% HMTN 4,8%|PocHe ¢Tb -253%  Metannyprusa -2,0% -9,7%
0BK 1,5% | Ma rHur -61% TMK 4,1%|0rK-2 -23,1%  Tpakcnopt -2,5% 14,9%
M.sugeo 0,4%|CyprytHedreraznp -58%  Tpynma MWK 3,6%|CeBepcrans -22,9%  WHpexc MMBB -2,7% -15,7%
TaTHe dTb npus. 0,2%|dCK E3C -5,8%  Pycan (TAP) 3,1%|Hopwnbckuit vuken -2 7% Hedtb uras -3,4% -18,9%
HAMK 0,1%| AHpekc -5,7%  WnrepPAO E3C 2,6%|la3npom -22,6%  Xama -3,7% -07,4%

AuHamuKa ¢poHO08bIX UHOEKCcOo8
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HoBOCTHM 3MUTEHTOB

PelimuHau asmumeHmos
MUTEHT FEUTMRIOB0E Texyumu MporHo3 Jata usmeHeHus UsmeHeHune MNpepbiayuiee 3HayeHune
areHTCTBO PEenTUHr

TpaHcKanuTanbaHk Moody’s B1 HeraTusHbIl 02.06.2017 PedTuHr B1
NoATBEPKAEH

PH BaHk S&P BB+ C1abunbHbIN 02.06.2017 MpuncBOEH PernTUHT -

InemeHT JIN3nHr Fitch B+ C1abunbHbIN 31.05.2017 MpuncBoEH perTUHr -

Bbimnenkom Moody’s Ba2 CTabunbHbIN 30.05.2017 PevTHr Ba2
NOATBEPHKAEH

BaHK Poccuiickuin kanuTan Fitch BB- HeraTtuBHbIN 30.05.2017 Ha nepecmorpe & BB-

CTOPOHY CHUXEHUA

MeTannmHeecTbaHk Moody’s B2 Mo3UTUBHBIN 30.05.2017 PevTHr BB-

NoATBEPKAEH

AueudeHOHoblii KaneHAapb

CymMmmapHbIi o . JoxoaHoCTb
[Aara 3akpbiTua Bavxkawmia o .
HasBaHue KomnaHum peecrtpa nog ANBUACHA HA aKUMIO AVBUAEHA Ha aKLMIO, Llera akuum ha Gnmkamueu“
A 3a 2016r., py6. e 05.06.2017 AMBMAGHAH:)M

BbinAaTthbl, %
BCMMO-ABUCMA 05.06.2017 2600 1300 14310 9,1%
KTK 05.06.2017 6 6 124,4 4,8%
MMK 06.06.2017 1,962 1,242 30,9 4,0%
docarpo 13.06.2017 84 30 2269 1,3%
CbepbaHk 06. 14.06.2017 6 6 157,14 3,8%
C6epbaHk npwus. 14.06.2017 6 6 126,95 4,7%
HAMK 14.06.2017 10,44 2,35 108,6 2,2%
MocaHepro 14.06.2017 0,08482 0,08482 2,312 3,7%
CeBepcranb 20.06.2017 110,92 24,44 726,4 3,4%
MHTep PAO E3C 20.06.2017 0,14682 0,14682 3,945 3,7%
NicP 20.06.2017 78 78 892,5 8,7%
TMK 20.06.2017 3,9 1,96 82,25 2,4%
OrkK-2 20.06.2017 0,00825 0,008253 0,3847 2,1%
MPCK Ypana 20.06.2017 0,0083 0,0083 0,14 5,9%
MO3CK 21.06.2017 0,03121 0,031205 0,873 3,6%
MPCK LeHTpa 21.06.2017 0,04422 0,044215 0,487 9,1%
HopHukenb 23.06.2017 892,2 446,1 7829 5,7%
MarHut 23.06.2017 202,23 67,41 8875 0,8%
lasnpom HedTb 26.06.2017 10,68 10,68 196 5,4%
JleHaHepro 06. 26.06.2017 0,1331 0,1331 4,11 3,2%
JleHaHepro npws. 26.06.2017 8,10741 8,107405 57,25 14,2%
MPCK Bonru 26.06.2017 0,00761 0,007608 0,0703 10,8%
MPCK CeBepo-3anaaa 26.06.2017 0,00116 0,001161 0,0419 2,8%
3Henb 28.06.2017 0,06822 0,06822 1,075 6,3%
PocHedTb 03.07.2017 5,98 5,98 301 2,0%
OHunpo 04.07.2017 0,18373 0,111025 2,629 4,2%
TaTHedTb 06. 07.07.2017 22,81 22,81 380,3 6,0%
TatHedTb NpuB. 07.07.2017 22,81 22,81 280,4 8,1%
Pocrenekom 07.07.2017 5,39 5,39 70,9 7,6%
TrK-1 07.07.2017 0,00035 0,000345 0,011805 2,9%
Jlykoiin 10.07.2017 195 120 2734 4,4%
MTC 10.07.2017 31,2 15,6 248,8 6,3%
Pycrnapo 10.07.2017 0,04662 0,046625 0,83 5,6%
MeradoH 11.07.2017 64,5 32,25 589,3 5,5%
AKpPOH 11.07.2017 190 95 3004 3,2%
TpaHCKOHTENHEP 11.07.2017 95,76 46,81 3145 1,5%
BaHk BospoxaeHve 11.07.2017 7,7 7,7 741 1,0%
BawHedTb Npus. 12.07.2017 0,1 0,1 1068 0,0%
KamA3 12.07.2017 0,42 0,42 52,6 0,8%
A®K Cuctema 13.07.2017 1,62 0,81 13,505 6,0%
MITC 13.07.2017 233 233 1370 17,0%
Aspodnot 14.07.2017 17,4795 17,4795 185,8 9,4%
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CypryTHedTeras 06. 19.07.2017 0,6 0,6 26,62 2,3%
CypryTHedTeras npwms. 19.07.2017 0,6 0,6 27,945 2,1%
OCK 19.07.2017 0,01538 0,015383 0,16495 9,3%
Poccetu 06. 19.07.2017 0,00621 0,006214 0,7617 0,8%
Poccetu npus. 19.07.2017 0,36836 0,368355 2,067 17,8%
[asznpom 20.07.2017 8,0397 8,0397 119,69 6,7%
ANNPOCA 20.07.2017 8,93 8,93 88,32 10,1%

PBbIHOK 00G/iIMTalluM

AuHamuKa pbiHKoe obauzayuli

od3 Eepoobnuzayuu PP
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o
3,2% 26052017 3.5% 26052017
3,0% 0202017 2.5% 02007
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7.6% - 0,5% -
o 1 2 3 4 5 6 7 8 9 Dropauus, net 0123456 7 8 9101112131415 Oiopaunsi. net
KoprnopamueHsie obauzayuu 1 swenoHa KoprnopamueHsie obauzayuu 2 swesnoHa
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9,6% 9,9%
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[iopaums |FX-Cbonds, aHeit [NoxoaHocTb k rorateruio |IFX-Cbonds (npasast ukana)

MeperyHble pa3meLLeHnii NPOLNOi HegenW NPOLLIM MO MUHUMANbHBIM FPAHULAM AOXOAHOCTEN, @ B HEKOTOPbIX C/IY4anX eLle U CABUIanCh B CTOPOHY NMOHUMKEHUS.
JloxogHocTn py6neBbix Bymar niaBHO CHWKaAMCb. Ha KOPOTKOM KOHLe (1 ros) KpMBOM AOXOAHOCTb py6/IeBbIX TOCYAAPCTBEHHbIX 06Mraumin cHusmunace Ha 15 6.1.,
Ha CpefiHeM U Ha AJIMHHOM yyacTKe KpuBoW (3-8 neT) cHusunack — Ha 3-15 6.n. Kpusas 4OXOAHOCTEN CyBepeHHbIX eBPO06AMraLLMil NOAHANAC HA KOPOTKOM KoHLe (1
roa) — Ha 6 6.n., Ha cpesHem 1 ANMHHOM yyacTke (3-8 net) nogHanacs Ha 1-2 6.n.

Tpadhuk pasmeweHuli obauzayulii

FocydapcmeeHHbie obauzayuu
.qOXOAHOCTb no CpeAHeBSBeI.IJeHHOﬁ

Aarta Aarta MNpepnoxeHue, Cnpoc, Pa3smeweHue, K o 5
ynoH, % ueHe, %
ayKUMOHA noraweHua  mapa. pyé. mnapa. py6. mnpa. py6. (no AaHHbIM MuHOUH)

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%
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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%
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%
26.04.17 23.03.33 20,0 54,4 20,0 7,70% 8,10%
26.04.17 07.12.22 25,0 46,7 25,0 7,40% 7,82%
03.05.17 16.10.24 25,0 61,2 25,0 7,10% 7,73%
03.05.17 16.09.26 20,0 36,4 20,0 7,75% 7,67%
17.05.17 07.12.22 25,0 24,7 20,8 7,40% 7,73%
17.05.17 23.08.33 25,0 33,4 25,0 7,70% 7,98%
24.05.17 16.10.19 20,0 12,8 7,5 RUONIA +0,3%* 9,43%
24.05.17 16.09.26 25,0 33,4 21,5 7,75% 7,69%
31.05.17 16.11.22 20,0 25,2 15,9 RUONIA +0,4%* 9,82%
31.05.17 07.12.22 20,0 30,8 16,4 7,40% 7,92%

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

KoprnopamusgHesie obauzayuu
Mpowedwue pasmeuwjeHus

o CraBKa 1-ro JAoxopHocTb
T K':)ip'p.l‘_"rz::’rm agg‘c’fml KynoHa npu npu KynoHbl, pas  MoraweHue/
M/S&P/F o é pasmelueHum, pasmeLeHum, B rop, Odepra, net
PA. PYO. % ropoBbIX % roaoBbIX
31.05.2017 Moyta Poccun, 60-001P-03 -/-/BBB- 5 8,45 8,63 2 3
01.06.2017 Apocnasckas obnactb, 35015 -/-/BB- 10 8,4 8,64 4 10
02.06.2017 NAO «TMK» 50-07 B+/ B1/- 10 9,35 9,57 2 4

lnaHupyemesle pasmeuw,eHus

OpueHTHp no

[ara KpegutHblii  O6bem OpueHtup no KynoHbl,

JlaTa 3aKkpbiTUA & craBke 1-ro o Norawexue/
OTKPbITUA HaumeHoBaHue pPenTUHT amuccuu, o AOXoAHOCTH, % pas B
KHUIM KHuu M/S&P/F  mapa. py6. e, o roAoBbIX roa R
roAoBbIX
07.06.2017 MAO «Pyclvapo» 6O-M05 BB+/Ba2/BB+ 10 8,50 — 8,65 8,68 — 8,84 2 3
09.06.2017 Camapckan obnactb, 35013  BB/Ba3/ - 10 8,4-8,6 8,67-8,88 4 7

Aecgonmel no obauzayuam

O6bem B obpaweHun, HeucnonHeHHble  BennumHa 06s3aTenncrs,
mapa. py6. obAsatenbcrsa mnpa.pyé6.

Dara pedonta Bbinyck

30.05.2017 ZIBMM-2-606 1,2 floraiuenme HomuHana 0,48
M KYNOHHasA Bbin/aTta

30.05.2017 O6pasosaHune AKMB-1-06 1,4 KynoHHas BbiniaTta -

BHewHUli KopnopamueHblii 0one
Bbinaamesl 1o eHewHeMy 0012y KOPIopamueHeIX 3MumeHmos 8o 2-m Keapmarsne 2017e2.

IMUTEHT Ob6bem noraleHns, SMH.

BTB 1740
rasnpombaHk 1115
PCXB 696
PXA, 1026
JNykoin 668
Pacnaackas 400
Mpoune 37716
WUrtoro Bbinnat 9416,6

PasmeuwjeHue espoobaueayuli c Hayana 2017e2.

JAoxoaHocTb

Hauano Aarta MpepnoxxeHue, Cnpoc, PasmelueHue, PeilTuHr PeiTuHr

3aemMumK KynoH, % apPekTnBHan K
pasmelieHWA noraweHua Smapa. Smapa. S mapa. BbINYCKa  3MMTEHTa b oo, %
Rusal Capital Plc 26.01.17 02.02.22 0,6 1,2 0,6 5,125 B1 Ba3/B+ 5,1907
Polyus Gold Ltd 31.01.17 07.02.23 0,8 1,7 0,8 5,25 Bal/BB- Bal 5,3189
Severstal Bal/BBB-
(Abigrove Ltd) 10.02.17 16.02.22 0,25 H/4 0,25 0 (KoHBepT.) - /BBB- -
Severstal Bal/BBB-
(Steel Capital S.A.) 16.02.17 27.08.21 0,5 2,3 0,5 3,85 /BBB- 3,85
01 Properties Finance 03.02.17 29.01.21 0,335 H/4 0,335 7,00 - Bl 7,122
BCS Cyprus Ltd 15.02.17 15.02.27 0,2 H/4 0,2 1,838 - B -
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RZD Capital Pic 22.02.17 01.03.24 05 1,0 05 4375 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 0,6 1,7 0,6 7,50 BB- - 7,50
Gazprom 25.03.17 06.04.24 1,054 - 1,054 475 BBB- Bal/BBB- 47952
MMC Norilsk Nickel — 03.04.17 11.04.23 70 25 70 41 BBB- Bal/BBB- 4,142
Borets Finance 04.04.17 07.04.22 0,33 15 0,33 6,50 BI B1 6,6056
FOUR FINANCE SA 12.04.17 01.05.22 0,325 - 0,325 10,75 B3 B3 -
M Y EST 24.04.17 02.05.24 0,8 2,0 0,8 4,85 Ba2 Ba2 4,91
RUSAL CAPITAL 25.04.17 03.05.23 05 17,0 05 5,30 BL BI 537
Phosagro 25.04.17 03.11.21 0,5 19 0,5 3,05  Bal/BBB/BB+ BB+ 3,99
Koks 26.04.17 04.05.22 0,5 7,0 0,5 75 B2/B/B  B/B-/B3 7,64
gﬁj‘;gﬂw 26.04.17 perpetual 0,7 2,0 0,7 8,875 B- B1/BB/BB- 9,17
O1 Properties 23.05.17 18.05.21 0,7 2,0 0,7 8,875 B B1/BB/BB- 9,17
GTLK 24.05.17 31.05.24 10 - 0,15 6,0 BT B1 6,09
Norilsk Nickel 01.06.17 08.04.22 0,5 372 05 3,849 BBB- BBB-/Bal 3,887
Wtoro pasmelueHo 12,75

JleHe)XHbIA U BAJINTHBIN PbIHKHA

AuHamuKa Knro4vesbix nokasameneii 0eHe¥HO20 U 8a/1lOMHO20 PbIHKaG
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