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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoiHoK akyuli PoiHok 0bnueayuii

M3meHeHue 3a nepuoa
Tekywee ¢02.06.18 cHayana cHayana

M3meHeHue 3anepnog
Tekywee c02.06.18 cHayana CHayana

3HayeHue no 2018r.no 2017r.no
15.06.18 15.06.18 15.06.17

3HauyeHue no 2018r.no 2017r.no
15.06.18 15.06.18 15.06.17

MSCI World 2134 1,2% 1,5% 9,4% UST10 2,92 0,02 0,52 0,28
S&P 500 2780 1,6% 4,0% 8,6% Bund10 0,40 0,02 0,02 0,08
DAX 30 13011 2,2% 0,7% 10,5% Italy 10 2,60 0,06 0,60 0,15
CAC40 5502 0,7% 3,6% 7,3% France 10 0,73 0,03 0,05 0,06
FTSE100 7634 0,9% 0,7% 3,9% Brazil 10 12,09 0,68 1,84 0,53
Bovespa 70758 -8,4% -7,4% 2,8% Mexico 10 8,00 0,17 0,35 0,47
Shanghai 3022 -1,7% -8,6% 0,9% Russia 28 4,87 0,03 0,87 0,62
Sensex (MHaua) 35622 1,1% 4,6% 16,7% Russia 42 5,45 0,05 0,71 0,29
Hang Seng 30309 0,6% 1,3% 16,2% 0O®d31roa(25081) 6,66 0,05 0,01 0,30
MSCI pa3suB. pbIHKKM 1114 -1,5% -3,9% 16,4% O®d35net(26215) 7,22 0,35 0,16 0,43
MSCI Russia 586 -4,9% 3,0%  -16,3% 0d310neT(26212) 7,71 0,37 0,22 0,67
MMBB 2238 2,5% 6,1%  -18,6% MMBE Kopn.obn(ueH) 95,3 0,1% 0,5% 1,3%
MMBE (BKn. AvB.) 3212 2,5% 6,5% -17,8% MMBE Kopn.o6n(cos.A0x) 370,4 0,3% 4,3% 5,6%
PTC 1117 -4,1% 3,2%  -13,9% IFX-Cbonds 569,2 0,1% 4,1% 5,4%
BantomHbili peiHOK JeHexHbili poIHOK
W3meHeHHe 3anepuog, 3HayeHne 3HayeHue  3HaueHue
Tekywee ¢02.06.18 cHayana cHayana Ha Ha Ha
3HauyeHue no 2018r.no 2017r.no 15.06.2018 01.06.2018 15.06.2017

15.06.18 15.06.18 " 15.06.17 W CEEEEINCETERYH0) 7,25% 7,25% 9,25%
Py6./nonnap 63,14 1,5% 9,5% -6,0% Mosprime overnight 7,25% 7,33% 9,33%
Py6./espo 73,29 1,1% 5,8% -0,4% PENO LB overnight 8,25% 8,25% 10,25%
BuBan. Kop3uHa 67,73 1,3% 7,8% -3,3% Makc. % no aenosutam ¢/n 6,27% 6,27% 7,59%
Espo/monnap 1,161 0,4% -3,3% 6,0% Crasku no genosutam1sw. 6,20% 6,20% 8,00%
MHAeKe gonnapa 94,88 1,0% 3,0% -4,7%  CTaBKW Mo AeN03MTam 231, 7,00% 7,00% 9,00%

Maxpo:—monomnqecxnifl KOHTEKCT

3apybexcHbie pbIHKU

®PC oxudaemo nosvicuna 6azosyo cmaeKy Ha 0,25%, pblHOK oxudaem Yemoipe nosviweHus cmaexku ®PC e

2018 200y emecmo mpex

=  ®PC oxkmaaemo nosbicuia 6asosyto cTaBky Ha 0,25%, OTMETUB yKpenaeHue pbiHKa Tpyaa U cTabunbHblt poct ¥ A CmeluaHHoe
3KOHOMMYECKOW aKTUBHOCTU; DPC yay4ywwimna nporHo3s no pocty BBM o 2,8% (paHee 2,7%), no 6e3paboTuue oo
3,6% (paHee 3,8%), no Hdnaumm ao 2,1% (paHee 1,9%); pbIHOK OXKMAAET YETbIPE NOBbIWEHUA CTaBKM B 2018
rogy v ewe Tpu B 2019 roay;

= CLUA pewwmnn BBECTM NOWMHBI B aApec NocTaBoK u3 Kutasa Ha $50 mpa. 8 rog, B oTBeT Kutait 3assun o ¥ HeratmsHoe
HamepeHWUM BBECTU CMMMETPUYHblE Mepbl B agpec CLUA. Takum o6pasom, neperoBopsbl, HanpaBieHHble Ha
npegoTBpaLleHne Toprosoi BoHbl mexay CLUA 1 KHP, okasanucb copBaHbl;

= Yucno nepBUYHbIX 3a8BOK Ha nocobue no 6espabotuue B CLUA HeOXMAAHHO CHU3UAOCL 0 218 ThiC.; A YmepeHHO No3uTnsHoe
= Po3HMYHble npogan B CLUA B mae Bbipoc/in Ha 0,8% m/m, syuLie NporHo3a aHasIMTUKOB; A YMmepeHHO No3uTuBHOE
= [pomnpounssoacTso B CLUA B mae cHM3MAOCb Ha 0,1% M/M, Xy>Ke NPOrHo3a aHaIMTUKOB. V YmepeHHO HeraTuBHoe

ELb oxudaemo coxpaHun 6a3o8yl0 cmaeKy Ha Hysneeom ypoeHe: 8 Oekabpe 2018 zoda 6ydem ceepHyma

npozpamma QE, nemom 2019 200a moxcem npousoiimu nepeoe noseviweHue cmaexku ELY6

= ELG 06baABUA O CBOpPAYMBAHMM NMPOrPAaMMbl KOIMYECTBEHHOTO CMArYeHUA K aekabpto 2018 ropa: ¢ ceHTabpa V¥ A CmelaHHoe
06bembl MOKyNaemMblx akTMBOB CHU3ATCA B ABa pas3a — A0 €15 mapa. B mecal, a K AeKabpto npoLecc NOKynku
NPEeKpPaTUTCA NOAHOCTbIO. PerynaTop ocTaBuUT 6a3oByl0 CTaBKYy Ha HY/JIEBOM YpoBHe, Ha ypoBHe MuHyc 0,4%
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OCTaHeTCcA CTaBKa no Agenosutam, Ha yposHe 0,25% ocTaHyTCA CTaBKM NO MapXMHaNbHbIM Kpeautam. Perynatop
COXPaHWUT CTaBKM Hen3meHHbIMK 0 neTa 2019 roaa; nporHos ELLB no pocty BBl eBpo3oHbl B 2018 roay cHuxkeH
00 2,1%, nporHo3 Ha 2019-2020 rr. ocTanca HEM3MEHHbIM;

= POCT NPOMMNPOV3BOACTBA B €BPO3OHE B anpese 3ameannnca Ao 1,7% r/r, xyske nporHo3a aHaaMT1Kos; Npoduumt

TOproBoro 6anaHca eBpo30HbI B anpene cHusuaca 1o €18,1 mapa., Xyxe nporHo3a aHaIUTUKOB;

= PO3HMYHbIE NPOAAXKM B BennkobpuTaHum B mae Bbipociv Ha 4,4% r/r, nyyiie nporHo3a aHaiUTUKOB.

V YMepeHHO HeraTueHoe

A YMepeHHO no3utueHoe

Makpocmamucmuka u3 KHP 3a maii 6bina pazovapossisaroujeli

= PocCT NpomMnpou3BoAcTBa B Knutae B mae 3ameanunnca 4o 6,8% r/r; pocT po3HUYHbIX NPogax B Kutae B mae

3ameanunca 8o 8,5% r/r — oba nokasatens xyxxe NporHo3a aHaMTUKOB.

V YMepeHHO HeratueHoe

PoiHOK npoxodum yepe3 KoppeKyuto Ha coobujeHusax o6 uHuyuamuse Poccuu u C.Apasuu Hapacmums 006bivy
cmpaH OMNEK+ e 3k18 cpa3zy Ha 1,5 maH.6./c.

= Poccua cosmectHo ¢ C.ApaBuelt npeasiaratoT ysennuntb B 3k18 gobbiuy ctpaHamu OMEK+ Ha 1,5 maH.6./c.

TO/IbKO Ha OAMH KBapTan, YTobbl MOCMOTPETb Ha PeaKLMIO PbIHKA U PeLnTb B CEHTABPE, YTO AenaTb Aanblue;
CTpaHbl TakXke npeanaratoT NpoauTb cornaweHne OMNEK+ Ha 6eccpoyHoit OCHOBe C onuuelt «peryaMposaTtb
006bl4y B 110601 MOMEHT BpEMEHMU»;

= Kommepueckue 3anacbl HedTn B CLLUA cHM3mMnauch Ha 4,2 maH.6ap. — 8o 432,4 maH.6ap., obblya Bbipocna cpasy

Ha 100 Tbic.6./c. — g0 pekopgHbix 10,9 maH.6./c.

V A CmewaHHoe

V YMepeHHO HeratueHoe

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

KaneHOapb cobbimuli

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
13.06.2018  21:00 US FOMC Rate Decision (Upper Bound) Jun13  2.00% 2.00% 1.75% -- VA
14.06.2018 15:30  US Initial Jobless Claims Jun9 218k 223k 222k -- A
14.06.2018  15:30 US Retail Sales Advance MoM May 0.8% 0.4% 0.3% 0.4% A
15.06.2018 16:15 US Industrial Production MoM May -0.1% 0.2% 0.7% -- v
15.06.2018 17:00 US U. of Mich. Sentiment Jun P 99.3 98.5 98.0 -- A
19.06.2018 15:30 US Housing Starts MoM May - 1.9% -3.7% --

19.06.2018 15:30 US Building Permits MoM May -- -1.0% -1.8% -0.9%
20.06.2018 17:00 US  Existing Home Sales MoM May -- 1.7% -2.5% -
22.06.2018 16:45 US  Markit US Manufacturing PMI Jun P - 56.3 56.4 -
22.06.2018 16:45 US  Markit US Services PMI Jun P -- 56.8 56.8 -
13.06.2018 12:00 EC Industrial Production WDA YoY Apr 1.7% 2.5% 3.0% 3.2% v
14.06.2018  14:45 EC ECB Main Refinancing Rate Jun 14 0.000% 0.000% 0.000% -- VA
15.06.2018 12:00 EC Trade Balance SA Apr 18.1b 20.0b 21.2b 19.8b v
22.06.2018 11:00 EC Markit Eurozone Manufacturing PMI Jun P -- 55.0 55.5 -
22.06.2018 11:00 EC Markit Eurozone Services PMI Jun P -- 53.8 53.8 --
14.06.2018 11:30 UK  Retail Sales Ex Auto Fuel YoY May 4.4% 2.5% 1.5% 1.4% A
21.06.2018 14:00 UK Bank of England Bank Rate Jun 21 -- 0.500% 0.500% --
22.06.2018 10:30 GE  Markit/BME Germany Manuf. PMI Jun P - 56.0 56.9 -
22.06.2018 10:30 GE Markit Germany Services PMI Jun P -- 52.4 52.1 --
22.06.2018 09:45 FR  GDP YoY 1QF -- 2.2% 2.2% --
22.06.2018 10:00 FR  Markit France Manufacturing PMI JunP = 53.8 54.4 ==
22.06.2018 10:00 FR  Markit France Services PMI Jun P - 54.3 54.3 -
14.06.2018 05:00 CH Industrial Production YoY May 6.8% 7.0% 7.0% -- v
14.06.2018 05:00 CH Retail Sales YoY May 8.5% 9.6% 9.4% -- v
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KaneHdaps cobbimuii
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
14.06.2018 16:00 RU  Gold and Forex Reserve Jun 8 461.0b -- 458.5b -- A
15.06.2018 13:30 RU Key Rate Jun 15 7.25% 7.25% 7.25% -- VA
18.06.2018 06/19 RU  Industrial Production YoY May - 1.0% 1.3% -
18.06.2018 06/19 RU  GDP YoY QP - 1.3% 1.3% --
20.06.2018 16:00 RU  Unemployment Rate May - 4.9% 4.9% -
20.06.2018  16:00 RU  Retail Sales Real YoY May -- 2.3% 2.4% --
20.06.2018  16:00 RU  Real Wages YoY May -- 7.5% 7.8% --
20.06.2018  16:00 RU  Real Disposable Income May - 5.0% 5.7% --
20.06.2018 16:00 RU  Construction YoY May - 0.0% 1.4% -
14.06.2018 16:00 RU Gold and Forex Reserve Jun 8 461.0b - 458.5b --

HosocmHoli ¢poH

CobbiTne BaunaHue Ha OP

B Poccuu:
= LB oxmaaemo coXpaHWUA KNIOYEBYIO CTaBKy Ha ypoBHe 7,25%: npuHATble [paBMTENbCTBOM Ha/noroso-
6lofKeTHble Mepbl U BHELLHWE GaKTOPbl AenaloT HeobXoAMMbIM 3aMej/ieHne nepexosa K HeWTpanbHoM
OEHEXHO-KpeaUTHOM nonutuke. Perynatop gonyckaert, 4to Ao 2019 roga CHUMKEHUI CTaBKM yKe He byaeT;
NPOrHO3 Mo WMHOANAUMM Ha KOHeL, TeKyllero roga noBbleH perynatopom go 3,5-4%, B 2019 roay
NPOrHO3MpPYeTCcA KPATKOCPOYHOE npeBbllleHWe Tapreta Ao 4-4,5%, B Hayane 2020 roga perynatop
nporHo3unpyeT Bo3spalLeHne Temnos pocta WML k 4%; LB oueHnBaeT nocneactsmsa ot nosbiwenus HAC ao
20% B pocTe MHPNAUMM Ha 1 n.n.; nporHo3 no BBI ocTaeTca HensmeHHbIM, oaHako B 2019 roay perynatop
[OMNYCKaeT «HEeKoTopoe 3amef/ieHue Ae/l0BOW aKTUBHOCTMY; NPOrHO3 No OTTOKy KanuTtana B 2019 ropy
nosbiweH Ao $16 mapa., a 8 2020 roay — Ao $12 mapa,;
= [lpaBuTenbcTBO pelnao ysennunts ctasky HAC o 20% c 2019 roga, AbroTbl Ha COLMANbHO 3HAa4YMMble TOBapbI
NNaHUPYETCA COXPaHUTb;
= M3P nporHosupyeT nHbnALMIO B UtoHe Ha ypoBHe 0,3-0,4%, 4TO NPUBEAET K CHUKEHUIO FOA0BOW MHPAALMK
00 2,1-2,2%;
= Poccua B anpesie coOKpaTtuaa Basoe noptdens rocbymar CLUA ao $48,7 mnpa,;
= Fitch yxyawuno nporHos no pocty BBM B 2018 1. ¢ 2% A0 1,8%, NOCKONbKY NONOKUTENbHbIA 3pdekT or ¥ YMepeHHo HeratnsHoe
noporoit HedTn ByaeT orpaHUYEH OCTOPOXKHOW BHOAMKETHON MOAUTUKOM U BaNOTHBIMU WHTEPBEHLUAMM
MuHouHa.
UcmoyHuk: Bedomocmu, KommepcaHmy, PEK, UA TACC, A3U lpaiim u Op.

V A CmewaHHoe

V A CmelwaHHoe
V A HelitpanbHoe

V A HelitpanbHoe
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PBIHOK aKIIUM
Jludepol pocma/nadeHusn Ha pbiHKe aKyuli
3a Hepento C Havana roga Cekrop (MMBB) 3a Hegeno CHadana
roaa
Pacnaackas 12,7%|MPCK Lientp u Mpw -12,5% JleHsHepro npws. 47,4% [Pycan (FAP) -38,3% TeneKoMMyHMKa Lmi 1,1% 2,9%
Angekc 6,1% |Pycan (F4pP) -8,1% TaTHedtb 06. 35,8%|Meuen 06. -27,3% MeTannyprua 0,9% 0,7%
MKB 5,0%|Ma rur -7,9% TaTHedtb npms.  32,5%|Maruut -25,7% TpaHcnopt -0,0% -3,5%
TaTHe ¢pTb NpuB. 4,8% [MPCK Bonru -7,3% PocHedTb 31,5% [MonumeTann -21,0% MoTpebuTenbekmii -0,6% -2,5%
Montoc 30010 4,7% [baHk BTB -6,1% bBawHedts npus.  27,1%|AOK Cuctema -18,9% JNeKTpO3HepreTwk: -1,8% 3,8%
CeBepcranb 4,5% [MocaHepro -5,8% Pacnaackan 23,5% [HMTN -15,9% Xvmua -1,8% -6,2%
JleHaHepro npus. 4,3% [ADK Cucrema -5,7% Jlykoiin 21,6%|0BK -14,8% Hedtbnras -2,1% 17,8%
HAMK 4,1%(TrK-14 -5,3% fAHaekc 19,7% [Montoc 301070 -13,4% Wnaekc MMBB -2,5% 6,1%
Poctenekom 06. 3,8% [CbepbaHk 06. -4,8% WHTepPAOEIC  19,1%]|OrK-2 -8,9% PuHaHCbl -2,6% -2,4%
0BK 3,5% [CbepbaHk npus. -4,4% Anpoca 18,7%|®Pocarpo -8,1%
AuHamuKa ¢poHO0BbIX UHOEKCcOo8
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HoBOCTHM 3MUTEHTOB

PetimuHau smumeHmoe

SMUTEHT PeiTuHrosoe Tekymuﬁ Mportos Aarta NaMeHeHme Mpepbiaywee

areHTCcTBO PEUTHHT M3MeHeHUA 3HayeHue

HosukombaHK Skcnept PA ruBBB- Mo3UTUBHbIN 13.06.2018 PeiTUHr noBbIWweH ruBB-
O1 Properties S&P B- HeraTusHbIl 13.06.2018 PeNTUHT NOHUKEH B
Espas Fitch BB CTabunbHbIN 11.06.2018 PeiTUHr noBbIweH BB-
METKOMBAHK AKPA BBB-(RU) CTabunbHbIn 09.06.2018 PelTuHr npucsBoeH -
Conug, baHk Skcnept PA ruB- CTabunbHbIN 09.06.2018 PelTUHT NpucBoeH -
T2 PTK XonanHr AKPA A-(RU) CTabunbHbIn 09.06.2018 PelTUHr npucsBoeH -
IOHUKpeanTbaHk Skcnept PA ruAAA CTabunbHbIN 09.06.2018 PelTuHr npucsoeH -

JAusudeHOHblli KaneHOapb

[ara 3akpbiTuA peectpa  CymmapHbiii ausuaeHa  bawkalwuii guenaens LieHa aKuum Ha AoxoaHocTb 6ankaiiein
R (T nog AveuaeHAbl Ha aKuuio 3a 2017r., py6. Ha aKuuio, py6. 18.06.2018 AVBUAEHAHOW BbINAaThbl, %
KasaHboprcuHTes 06. 18.06.2018 4,253 4,253 96.8 4,4%
Ka3aHboprcuHTes npms. 18.06.2018 0,25 0,25 10,1 2,5%
MocaHepro 18.06.2018 0,16595 0,16595 2,425 6,8%
MO3CK 18.06.2018 0,03163 0,03163 0,699 4,5%
CeBepcTanb 19.06.2018 110,88 38,32 1039,4 3,7%
JNleHsHepro 19.06.2018 0,1366 0,1366 5,885 2,3%
HAMK 20.06.2018 17,42 5,73 168,57 3,4%
SHenb Poccusa 22.06.2018 0,14493 0,14493 1,475 9,8%
MMK 25.06.2018 0,801 0,801 48,235 1,7%
TrK-1 25.06.2018 0,00049 0,00049 0,01021 4,8%
C6epbaHk 06. 26.06.2018 12 12 209,36 5,7%
C6epbaHk npwms. 26.06.2018 12 12 187,45 6,4%
Fasnpom HedTb 26.06.2018 15 5 323,55 1,5%
PocHedTb 02.07.2018 13,3 6,65 383,25 1,7%
TMK 02.07.2018 4,24 2,28 81,55 2,8%
HOHunpo 03.07.2018 0,22205 0,111025 2,759 4,0%
Maruut 06.07.2018 406,5 135,5 4710 2,9%
TatHedTb 06. 06.07.2018 12,16 12,16 650 1,9%
TaTHedTb NpuB. 06.07.2018 12,16 12,16 483,5 2,5%
Poctenekom 06. 06.07.2018 5,04583 5,045825 68,56 7.4%
Poctenekom npus. 06.07.2018 5,04583 5,045825 63,44 8,0%
Aspodnot 06.07.2018 12,8053 12,8053 140,5 9,1%
BawHedTb 06. 09.07.2018 158,95 158,95 2085 7.6%
BawHedTb NpuB. 09.07.2018 158,95 158,95 1718,5 9,2%
MTC 09.07.2018 46,8 23,4 282,85 8,3%
Poccetu 06. 09.07.2018 0,01197 0,011965 0,8215 1,5%
Poccetu npus. 09.07.2018 0,04287 0,04287 1,395 3,1%
JICP T'pynn 10.07.2018 78 78 841 9,3%
OrK-2 10.07.2018 0,01632 0,016319 0,407 4,0%
BaHk BospoxaeHue 06. 10.07.2018 0,5 0,5 398 0,1%
Jlykoiin 11.07.2018 215 130 4055 3,2%
Pycrnapo 11.07.2018 0,02633 0,026334 0,6912 3,8%
Anpoca 16.07.2018 5,24 5,24 89,1 5,9%
HopHukenb 17.07.2018 1215,96 607,98 11066 5,5%
®CK 18.07.2018 0,01482 0,014815 0,1811 8,2%
Meuen npws. 18.07.2018 16,66 16,66 130,5 12,8%
Kamas 18.07.2018 1,06 1,06 51,9 2,0%
lasnpom 19.07.2018 8,04 8,04 137,73 5,8%
CyprytHedTeras ob. 19.07.2018 0,65 0,65 28,26 2,3%
CyprytHedTeras npus. 19.07.2018 1,38 1,38 31,11 4,4%
A®K Cuctema 19.07.2018 0,22 0,11 9,8 1,1%
docarpo 23.07.2018 96 24 2296 1,0%
MITC 06. 26.07.2018 231 231 2120 10,9%
MITC npus. 26.07.2018 231 231 2065 11,2%
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PbIHOK oGJIMranum

AuHamuKa pbiHKoe obauzayuli

093 Espoobaueayuu PO
5,6%
0, ,
7506 5,2%
7,1% 29.12.2017 4’8? 29.12.2017
6.9% 4,4%
6,7% 08.06.2018 4,0% 08.06.2018
6,5% 3,6%
6,3% 15.06.2018 3,2% 15.06.2018
6,1% 2,8%
5,9% 2,4%
57% + 2,0% -+
o 1 2 3 4 5 6 7 8 9 Hopaums, ner 01234567 8 9101112131415 [Niopaums. net
KOpI'IOmeUGHbIe O6/1U2CIL{UU 1 swenoHa KOpI'IOmeUSHbIe O6/1U20L{UU 2 3wenoHa
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[iopauws IFX-Cbonds, aHet i’ IFX-Cl wkana)

Mo utoram npoweslleit Hefenn AOXOAHOCTU FOCYAapCTBEHHbIX Py61eBbIX 06AUraLMA CyLLECTBEHHO BbIPOCAW MO BCe KpuBOI. Ha KOpoTKom
KoHLe Kpueoi (1 roa) poct coctasun 7 6.n. Ha cpegHem v 4IMHHOM OTpe3Ke KpuBoW (3 — 8 neT) 4oXo4HOCTM noapocau Ha 16 - 21 6.n. loxogHocTu
CyBepeHHbIX eBPo0BANUraLLMii NoKa3anu pasHoHanpasneHHoe ABuKeHne. Ha KopoTkom KoHue (1 roa) Kpusas nogHanack Ha 2 6.n. Ha cpeaHem
yyacTKe KpMBOW (3 - 5 NIeT) CHUKEHWe 40XOAHOCTEN cocTaBuo 2 - 3 6.n. JIHHbINA y4acTOK KpMBOiA (8 neT) cHusuaca Ha 3 6.n.

Fpachuk pasmeweHuli obauzayuii
locydapcmeeHHble obauzayuu

JloXxoAHOCTb NO cpeAHeB3BELLIEHHON

Aarta Aarta MpeanoxkeHue, Cnpoc, PasmewieHue,

o o
EWCTTE] noraweHus mapa. py6. mapa. py6. mnpga. py6. Kynow, % (no Aauﬁirnill\fnudmu)
04.04.18 02.02.28 20,0 138,0 20,0 2,5% 2,97%
18.04.18 02.02.28 10,0 6,9 3,2 RUONIA + 0,4%* 8,30%
18.04.18 02.02.28 10,0 32,8 10,0 7,00% 7,04%
25.04.18 02.02.28 15,1 49,9 15,1 2,5% 2,93%
25.04.18 28.02.24 15,0 49,0 15,0 6,5% 7,08%
16.05.18 23.05.29 15,0 8,7 6,4 6,9% 7,41%
16.05.18 15.12.21 15,0 24,1 15,0 7,0% 6,98%
23.05.18 02.08.28 15,1 39,7 15,1 2,5% 2,89%
23.05.18 28.02.24 15,0 37,4 15,0 6,5% 7,14%
30.05.18 15.12.21 15,0 21,6 15,0 7,0% 6,98%
30.05.18 10.05.34 15,0 37,9 15,0 7,25% 7,57%
06.06.18 29.05.29 15,0 13,9 11,6 6,9% 7,45%
06.06.18 28.02.24 15,0 31,1 14,9 6,5% 7,17%
13.06.18 15.12.21 10,0 18,1 8,9 7,0% 7,11%
13.06.18 02.02.28 10,1 13,1 10,1 2,5% 2,92%

* onpedensemcsa Kak cped. apugm. 3Ha4. 3a 6 mec. o 0amel onpedeneHus MpPoueHMHol CMasku coomeemcmayowux KyrnoHos
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KopnopamueHele obaueayuu
Mpowedwue pasmeujeHus

Craska 1-ro JoxoaHocTb
KynoHa npu npu KynoHsi,

KpeauTtHblit 06bem Morawexune
HaumeHoBaHue PEenTUHr amuccum, / Odepra,
pasmeLleHum, pasmeLieHMn  pas B rog
S&P/ M /F/AKPA mApa. pyé. % ropoBbIX % romoBLIX ner

BB/-/Ba3/A+ 8 7,45 7,66 4 8,10

Camapckasn 061acTb,

14.06.2018 35014

MaaHupyemole pasmeujeHUs

" OpueHTMpno  OpueHTUp
JIENC] JIENC] er&MTHbIM 06bem T - Kynohbl, Morawekue/
OTKPbITUA 3aKpPbITUA HanmeHoBaHue PeuTUuHr amMmuccum, KynoHa % LOXOAHOCTH pa3 B O¢epTa ner
KHUIM KHUIM S&P /M/F mAapa,. pyb6. rOAOBI;IX % I‘O,D,OBbIX, roa, U
19.06.2018 ra%%‘;‘;’i"oﬁfp”*" BB+/Ba2/BB+/AA 15 7,50-7,60 7,64-7,74 2 3
19.06.2018 [T/IK, 001P-11 BB-/Ba2/BB/A+ 150mS 5,90-6,10 6,03-6,24 4 5

Aedhonamesi no obauzayuam

0O6bem B

HeucnonHeHHble BennuunHa obAsartenncrs,
Aata Aedponta SIS o:z:#e:yvgu, obAasarenbcrea mnpa.py6.
09.06.2018 JomawHue geHbrn-001P-01 1,2 OdepTa -
07.06.2018 01 I'pyn ®uHaHc-001P-03 5,0 OdepTa -

BHewHUli KopnopamueHblii 0one
Boinaamel no eHewHeMy 0012y KOPHNOPAMUBHbLIX SMUMeEHMOo8 80 2-m Keapmase 2018ea.

Jlykoiin 1653
BTb 1520
fasnpom 1326
PCXb 1039
lasnpom HedTb 997
Hopuabckuit Hukens 857
Ypankanui 593
@K OTKpbITHE 527
Mpoune 3140

PasmeuwjeHue espoobaueayuli ¢ Hayana 2018e.

- - AloxoaHoCTb
3aemuk Hauano Aata MNpeanoxenue, Cnpoc, PasmewieHue, Kynow, % PeiATuHr PeiATuHr abdeKTUBHAR K
pasmeleHna noraweHua S mnpa. S mnpa. $ mnpa. BbiNyCKa 3MUTEHTA norawenuio, %
BBB- BBB-
Phosagro 17.01.2018 24.04.2023 0,5 1,9 0,5 3,949 /BB+/Bal  /BB+/Bal 3,989
POLYUS FINANCE  24.01.2018 29.01.2024 0,5 1,0 0,5 4,700 BB-/Bal BB-/Bal 4,755
RUSAL CAPITAL 25.01.2018 24.04.2023 0,5 - 0,5 4,850 - BB-/Ba3 4,909
Cre&'és'ii’w of  07.022018 14.02.2023 0,5 1,3 0,5 5,550 BB-/Ba3  BB-/Ba3 5,627
Sovcombank 07.03.2018 21.02.2029 0,1 - 0,1 8,750 - BB-/Ba3 8,936
Sovcombank 07.03.2018 21.02.2029 0,15 - 0,15 8,250 - BB-/Ba3 8,413
DME AIRPORT 08.02.2018 15.02.2023 0,3 0,9 0,3 5,075 BB+/Bal BB+ 5,139
GAZPROM 28.02.2018 06.03.2023 0,79 - 0,79 1,45 Baa3/BBB- BBB-/Baa3 1,450
GAZPROM 14.03.2018 21.03.2026 0,925 2,8 0,925 2,500 Baa3/BBB- BBB-/Baa3 2,505
DELOPORTS 10.04.2018 01.04.2025 0,14 - 0,14 6,75 - BB-/ruA+ 6,8647
WUToro pasmelueHo 4,44




E)KEHGAEHbeIﬁ 0630p (IJI/IHaHCOBbIX PBIHKOB 1 3KOHOMUYECKOH CUTyallu"

18.06.2018

JleHe)XHbIA ¥ BaJINTHBIN PBIHKUA

AuHamuKka Knroyeabix nokasameneii 0eHe¥HO20 U 8a/1HOMHO20 PbIHKaG
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= OT03BaHbl IMLEH3MN Ha ocyLlecTBieHne 6aHKoBCKUX onepaumii: AO «baHK BopoHex».

Kypc py6./nonn.

Kypc py6./eBpo

e 30710TOBATIOTHBIE
pesepsbl PO, Mnpa.$

e DOH[ HaL].
6narococTosHus PO,
mnpa.$

e OCTATKV CP-B HA KOPP.
cyetax KO B LIB, mnpa.
pyo.

e OCTaTKM fieH. Cp8 KO Ha
[EMNo3NTHbIX CHETax B
LB, mnpa. py6.

Cson py6./nonn.

29.12.2017

08.06.2018

15.06.2018

Cpok, net

Kypc py6./aonn.

WHpexc IFX-Chonds




