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WToru Topros 3a npouejuyo HeeIi0

PoIHOK 06nu2ayuli

PoIHOK akyuli

M3meHeHue 3anep M3meHeHue 3anep

Tekywee ¢29.04.17 cHayana cHavana Tekywee ¢29.04.17 cHavana CcHavana

3HayeHue no 2017 r.no 2016r.no 3HayeHue no 2017r.no 2016r.no

05.05.17 05.05.17 05.05.16 05.05.17  05.05.17 05.05.16
MSCI World 1897 1,0% 8,3% -1,3% UST10 2,35 0,07 -0,10 -0,52
S&P 500 2399 0,6% 7,2% 0,3% Bund10 0,42 0,10 0,21 -0,47
DAX 30 12717 2,2% 10,8% -8,3% Italy10 2,16 -0,12 0,35 -0,10
CAC40 5432 3,1% 11,7% -6,8% France 10 0,84 0,01 0,16 -0,45
FTSE100 7297 1,3% 2,2% -2,0% Brazil 10 10,19 -0,18 -1,22 -5,64
Bovespa 65710 1,6% 9,1% 19,2% Mexico 10 7,24 0,02 0,18 0,35
Shanghai 3103 -1,6% -0,0% -15,3% Russia 28 4,07 0,06 0,61 -1,12
Sensex (MHaus) 29859 0,2% 12,1% -3,3% Russia 42 4,88 0,08 0,15 0,72
Hang Seng 24476 -0,6% 11,3% 6,7% 0®31rop(25081) 8,50 0,23 0,23 0,79
MSCI pa3BuB. pbiHKK 978 0,0% 13,5% 1,9% O®d35net(26217) 7,89 0,13 -0,39 -0,82
MSCI Russia 554 -3,4% -8,1% 19,8% O0®315ne1(26218) 7,99 0,10 0,61 0,58
MMBB 2002 0,7% -10,3% 8,2% MMBB Kopn.o6n(ueH) 93,6 -0,2% 1,2% 1,1%
PTC 1086 2,6% -5,8% 21,1% MMBB Kopn.o6n(coB.A0X) 330,5 -0,0% 4,5% 5,0%
IFX-Cbonds 506,7 0,1% 4,2% 4,4%

BasiromHblli pbIHOK JleHexHblli pbIHOK

M3meHeHue 3anep 3HayeHMe 3HaueHue  3HaueHue
Tekywee ¢29.04.17 cHayana CHa4ana Ha Ha Ha
3HayeHune no 2017r.no 2016r.no 05.05.2017 28.04.2017 05.05.2016
05.05.17 05.05.17 05.05.16 EEINLELIACETERIY ) 9,25% 9,75% 11,00%
Py6./ponnap 57,95 1,8% -5,4% -9,2% Mosprime overnight 9,59% 9,80% 11,10%
Py6./eBpo 63,73 2,7% -1,5% -4,7% PENO L overnight 10,25% 10,75% 12,00%
busan. kop3uHa 60,55 2,3% -3,8% -7,7% Makc. % no genosutam d/n 7,94% 7,94% 9,75%
Espo/monnap 1,100 0,9% 4,6% 5,0% Crasku no genosutam 1aw. 8,45% 8,45% 10,20%
WHpeke gonnapa 98,80 -0,3% -3,3% -4,9% CraBKM No Aeno3uTam 23w, 9,50% 9,50% 11,00%

MaKpO3KOHOMUYECKHI KOHTEKCT

3apybexcHble poIHKU

@PPC ocmasusna cmaeKy Ha npexcHeM yposHe, pbiHOK oxcudaem caedyrowe2o rnoesiWeHUs CMaeKu 6 UloHe

= ®PC coxpaHuna 6as3oByto cTaBKy Ha yposHe B 0,75-1%: ypoBeHb 6e3paboTuLibl cHUKaeTca, ypoBeHb UHGNAUMKM A 'V HeliTpanbHoe
NOCTEMNEHHO CHUMXAETCA K JONTOCPOYHON Lenn B 2%. PbIHOK OXuAaeT cnefyioLlero nosbiWeHNA Ha 3acefaHnm
@PC B MtOHE C BEPOATHOCTbIO B 71%;

*  Yucno NepBUYHbIX 3aABOK Ha nocobue no 6espaboTuLe cHM3MAOCH Ha 19 Thic. — A0 238 Thic., Ayylle NporHosa A YMepeHHO NosuTusHoe

QHaNIMTUKOB;
= [lednumnT Toprosoro 6anaHca CLUA cHu3unca 8 mapTe fo $43,7 MApa,, ydlle NporHo3a aHaMTUKOB; A YmepeHHo nosuTueHoe
=  WHAEeKc 4eN0BOM aKTUBHOCTU B chepe ycayr Bbipoc B anpene Ao 57,5%, nydlie nporHosa aHa/IMTUKOB; A YMepeHHO no3nTueHoe

*  KopnopaTMBHas OTYETHOCTb MO (MHAHCOBOMY CEKTOPY HOCWAA B OCHOBHOM MO3MUTMBHbIN xapaktep, a no A YMepeHHo nosutmsHoe
NpPOV3BOACTBEHHOMY CEKTOPY - CMELLAHHbI.

CmamucmuKa no 3aHAMOCMU 6 espo30He pPa3o4apoedsd UHeecmopos, MoKasamenau po3Huysbl dobasunu

nosumusa

= Be3paboTvua B €BPO30OHE B MapTe COXPaHMIach Ha GeBpasibCkOM ypoBHe — 9,5%, Xy»Ke NporHosa aHasmtkos;, ¥ YMepeHHO HeraTuBHoOe

= PO3HMYHbIE NPOAAXM B €BPO30HE B MapTe Bbipocin Ha 0,3% mec/Mec, nyylwe nporHosa aHanutukos; PMI 8 A ¥ CmewaHHoe
NPOMBILINEHHOCTM €BPO30HbI B anpene BbIpoc A0 56,7 n. — Xy»Ke NporHo3a aHaIMTUKOB;
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PMI B chepe ycnyr BenmkobputaHum Bbipoc B anpene o 55,8 n.; aHaNorMyHblin NokasaTtesb B MPOMbILLIEHHOM
cekTope Bblpoc A0 57,3 n. —Makcumym 3a Tpu roga. Oba nokasatens nyylle NPporHo3a aHaMTUKOB.

A YMepeHHO No3uTuBHoe

AaHHele no BBI1, npomnpoussodcmay, skcnopmy u umnopmy Kumas He nopadoeanu uHeecmopos

PMI B chepe npombiwneHHoro nponssoactsa Kntas cHusunca B anpene go 50,3 n.; aHaNorMyHbIv NokasaTtesb
B chepe ycnyr sameanunca B anpene 4o 51,5 n. — MMHUMyMma 3a nocneaHuve 11 mecaues;

IKCMOPT B 40/171aPOBOM BbIPaXKeHMU BbIPOC B anpesne Ha 8% r/r, oxuganca poct Ha 11,3%;

MmnopT Bbipoc Ha 11,9%, oxkuaanca poct Ha 20,3%. Oba nokasaTens OKasa/nch B A,Ba pasa HUXKe NoKasaTenen
3a NpeablayLmnii mecau,.

V YmepeHHO HeraTueHoe

V YmepeHHO HeraTueHoe
V YMepeHHO HeraTueHoe

CmpaHel OTEK u 8He Kapmens npucmynuau K o4epedHbIM C/108eCHbIM UHMepPB8EHYUAM, Mbimasacs noddeprams
yeHbl Ha Heghmb

3anacbl Hedt B CLUA cHM3uaucb Ha 0,9 mnH.6ap. — Ao 527,8 maH.6ap., YTO CUIBHO XY}Ke OXKUOAHWUI PbIHKa;
[o6blua cHOBa Bblpoc/aa v gocturaa noutu 9,3 maH.6./c. — poct npogomkaetca 11-10 Hegento noapsaa; CNpoc Ha
6EeH3MH CHU3MACA, YTO HeXapaKTePHO A/1A 3TOT0 BPEMEeHM rofa; KoanyectTso BypoBbIx CHOBA BbIPOCAO;
A.HoBak: Poccus cknoHseTca K npoasieHuto cornawenus OMEK o cokpaweHun pobblun «ans nosiHoro
03/10pOB/IEHUA PbIHKa». B HacToAWee Bpemsa npoBoaaTcA GUHaNbHbIE Neperosopbl No AaHHOM TEME;

MuHucTp aHepreTukn Cayposckoit Apasumn Xaneps anb-®anex B xoge susuta B Kyana-Slymnyp 3anasun, uto dp-
Puag ponyckaeT BepOATHOCTb MPOA/JEHUA cornaweHusa HedTef0ObIBAlOWMX CTPaH O COKpalieHUn Ao6biun
SHEepProcbipba Ha BTOPYHO NOJIOBUHY 3TOrO rofia v, BO3MOXHO, B 2018 roay.

V YMepeHHO HeraTueHoe

A YMmepeHHO NosuTuBHoe

A YMmepeHHO no3uTusHoe

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

KaneHOoapb cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
01.05.2017  15:30 US Personal Spending Mar 0.0% 0.2% 0.1% 0.0% v
01.05.2017  15:30 US Personal Income Mar 0.2% 0.3% 0.4% 0.3% v
01.05.2017  17:00 US  ISM Manufacturing Apr 54.8 56.5 57.2 -- v
03.05.2017  16:45 US  Markit US Services PMI Apr F 53.1 52.5 52.5 -- A
03.05.2017  21:00 US FOMC Rate Decision (Upper Bound) May 3 1.00%  1.00% 1.00% - AV
03.05.2017  21:00 US FOMC Rate Decision (Lower Bound) May 3 0.75%  0.75% 0.75% -- AV
04.05.2017  15:30 US Initial Jobless Claims Apr 29 238k 248k 257k - A
04.05.2017  15:30 US Trade Balance Mar -$43.7b -S44.5b -$43.6b  -S43.8b A
04.05.2017 17:00 US Durable Goods Orders Mar F 0.9% 0.7% 0.7% -- A
05.05.2017  15:30 US Unemployment Rate Apr 4,4% 4.6% 4.5% - A
12.05.2017 15:30 US CPIlYoY Apr - 2.3% 2.4% -

02.05.2017  11:00 EC Markit Eurozone Manufacturing PMI Apr F 56.7 56.8 56.8 -- v
02.05.2017 12:00 EC Unemployment Rate Mar 9.5% 9.4% 9.5% -- v
03.05.2017  12:00 EC PPIYoY Mar 3.9% 4.2% 4.5% - v
04.05.2017  11:00 EC Markit Eurozone Services PMI Apr F 56.4 56.2 56.2 - A
04.05.2017  12:00 EC Retail Sales YoY Mar 2.3% 2.1% 1.8% 1.7% A
12.05.2017  12:00 EC Industrial Production WDA YoY Mar - 2.3% 1.2% --
02.05.2017  11:30 UK  Markit UK PMI Manufacturing SA Apr 57.3 54.0 54.2 -- A
04.05.2017 11:30 UK  Markit/CIPS UK Services PMI Apr 55.8 54.5 55.0 - A
11.05.2017 11:30 UK Trade Balance Mar -- -£3000 -£3663 --
11.05.2017  11:30 UK  Industrial Production YoY Mar - 1.9% 2.8% --
11.05.2017  14:00 UK Bank of England Bank Rate May 11 -- 0.250% 0.250% --
03.05.2017  10:55 GE Unemployment Change (000's) Apr -15k -11k -30k -29k v
04.05.2017 10:55 GE Markit Germany Services PMI Apr F 55.4 54.7 54.7 - A
09.05.2017  09:00 GE Trade Balance Mar 25.4b 23.0b 19.9b 20.0b A
09.05.2017 09:00 GE Exports SA MoM Mar 0.4% 0.2% 0.8% 0.9% A
09.05.2017  09:00 GE Imports SA MoM Mar 2.4% 1.6% -1.6% -- A
12.05.2017 09:00 GE CPIYoY Apr F - 2.0% 2.0% --
12.05.2017  09:00 GE GDP WDA YoY 1QP -- 1.7% 1.7% -
04.05.2017  10:50 FR  Markit France Services PMI AprF 56.7 57.7 57.7 - v
10.05.2017  09:45 FR  Industrial Production YoY Mar -- 0.6% -0.7% -
10.05.2017  09:45 FR  Manufacturing Production YoY Mar -- 1.0% -0.5% --
10.05.2017  09:45 FR Trade Balance Mar -- -6000m -6568m --
02.05.2017 04:45 CH Caixin China PMI Mfg Apr 50.3 51.3 51.2 -- v
04.05.2017  04:45 CH Caixin China PMI Services Apr 51.5 -- 52.2 - v
07.05.2017 CH Foreign Reserves Apr  $3029,5b $3020.0b $3009.1b — A
08.05.2017 CH Trade Balance Apr $38,1b  $35.20b $23.93b  $23.92b A
08.05.2017 CH Exports YoY Apr 8,0% 11.3% 16.4% - v
08.05.2017 CH Imports YoY Apr 11,9% 18.0% 20.3% - v
10.05.2017 04:30 CH CPIYoY Apr - 1.1% 0.9% --
10.05.2017  04:30 CH PPIYoY Apr -- 6.7% 7.6% -
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ToeapHble poIHKU U MeXAyHapoOHas mop206nsa
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KaneHdapb cobbimuii
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
04.05.2017 16:00 RU  Gold and Forex Reserve Apr 28 401.1b -- 400.0b -- A
05.05.2017 15:15 RU  CPIYoY Apr 4.1% 4.2% 4.3% - A
12.05.2017 16:00 RU  Trade Balance Mar - 12.4b 10.2b -
12.05.2017 16:00 RU  Exports Mar - 31.1b 25.8b -
12.05.2017 16:00 RU  Imports Mar - 18.3b 15.6b -

HosocmHoli ¢poH

CobbiTne BnuaHue Ha OP

B Poccuu:

BbIPOC/AM Ha 1,5-2% r/r;

LIB: poct BBM Poccumn B 1k17 coctasun 0,2-0,4% r/r; UHBECTMUMMU B OCHOBHOWM Kanutan B Poccuu B 1k17 A YmepeHHO no3uTuBHOE
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= Markit: B anpesne Temnbl COKpaLLEHWsA 3aHATOCTM B 06pabaTbiBatoLLMX OTPACAAX AOCTUIIM MaKCUMyMa C MapTa

V YmepeHHO HeraTuBHoOe

2016r.; MHAeKc PMI B 0bpabaTbiBatowwux Npomn3BOACTBaxX B anpene cHusuaca Ao 50,8 n. — oauH U3 Xyawmx
nokasatenei 3a nocnegHue 9 mecaues; PMI B coepe ycnyr cHusmnca B anpene go 56,1 n.;

=  MuHOMH B Mae HanpaBuT Ha NOKYNKy BatoTbl 8,5 Mapa.py6. — B 8 pa3 meHbLue, Yem B anpesie. CHUXeHne

A V HelitpanbHoe

061beMOB MOKYMKK BantoTbl MUHGUHOM CBA3AHO C paHee 3aBbllLEHHOM OLeHKoM HedTerasoBoro skcnopra 8

anpene.

UcmouHuk: Bedomocmu, KommepcaHnmd, PBK, A TACC, A3U lMpatiim u Op.

PBIHOK aKIIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

3a CHavana

3a Hegenio C Havana roga Cexrop (MMBB)
Hegenio roga
AspodnoT 6,7%| AdK Cuctema -32,1%  fAHAekc 25,9% [A®PK Cuctema -37,4%  TpaHcnopt 4,8% 15,9%
MMK 5,6%|Meuen 06. -7,7%  Aspodnot 22,7%|Meyen npus. -26,7%  Xuamua 2,5% 0,8%
TaTHe ¢Tb NpuB. 5,0%|Meuyen npus. -7,6%  Mommmetann 16,5% |PocHe ¢Tb -22,4%  MoTpeburenbckuit 2,5% -7,8%
Ypankanuii 4,7%|MTC -6,5% HMTN 7,8% |PocceTv 06. -19,9% Hedtburas -0,5% -12,6%
CyprytHedreraz npus.  3,6%|Pycan (T4P) -49%  MMK 7,6%0rK-2 -19,5%  MawwuHoctpoerme -0,5% -2,5%
TrK-1 3,5%|Anpoca -4,8%  Pycan (FQIP) 6,5% [MarHut -19,1%  dnekTposHepretuka  -0,6% -5,1%
Tpynna MUK 3,4%|PocceTu 06. -4,6% TaTHedTb mpus.  6,3%|/lykoiin -18,5%  Wnpekc MMBB -0,7% -10,3%
TMK 3,2%|Pacnapckan -3,1%  WutepPAQ E3C 3,5%|CeBepcranb -17,7%  Mertannyprvms -1,4% -5,1%
Angekc 2,3%®CK E3C -2,5% MeradoH 3,1%|TrK-14 -16,9%  TenekommyHukaumm  -4,3% -2,4%
MocaHepro 2,1%|TaTHe Tb 06. -23%  Tpynma MWK 2,7%|TaTHe ¢Tb 06. -13,7%  vHaHchl -4,8% -11,4%
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HoBOCTHM 3MUTEHTOB

PelimuHnau smumeHmos
3MUTEHT FeHTHHrosoe TeKvyumu MporHo3s JaTta usmeHeHus U3meHeHne Mpeapiayuiee 3HayeHne
areHTCTBO PeNTUHT
ER-Telecom S&P B+ HeratuBHbIN 05.05.2017 Ha nepecmorpe 8 B+
CTOPOHY CHUMKEHUSA
Evraz Moody’s Ba3 CTabunbHbIn 03.05.2017 YnyyweH nporHos HeratusHbIn

JAusudeHOHblli KaneHOapb

CymmapHbIi o . JoxoaHoCTb
J[aTa 3aKpbiTUa Bavxaiwumn > .
HasBaHue KomnaHum peecTpa nop, ANBUACHA Ha aKLUIO AVBUAEHA Ha aKLuIO, Uena akuum Ha 6nm|(am.ueuv
e 3a 2016r., py6. e 10.05.2017 AVNBUAEHAHOMW

BbInnaTtbl, %
BTB 10.05.2017 0,0012 0,0012 0,1 1,8%
ytn3 10.05.2017 10,05 10,05 139,3 7,2%
MocKoBckas bupka 16.05.2017 7,68 7,68 117,0 6,6%
TatTenekom 16.05.2017 0,009 0,009 0,2 5,5%
HMTN 29.05.2017 0,78 0,78 7,1 10,9%
[oporobyx 01.06.2017 2,50 2,50 36,0 6,9%
BCMMO-ABUCMA 05.06.2017 2600,00 1300,00 15790,0 8,2%
KTK 05.06.2017 6,00 6,00 112,0 5,4%
MMK 06.06.2017 1,96 1,24 36,1 3,4%
baHKk Bo3poxaeHue 11.06.2015 - 0,50 742,0 0,1%
BaHk CaHkT-MeTepbypr 07.06.2016 1,05 1,05 62,0 1,7%
®Pocarpo 13.06.2017 120,00 30,00 2486,0 1,2%
PA3aHbaHeprocbbIT 13.06.2017 0,15 0,15 2,8 5,3%
CbepbaHk 06. 14.06.2017 6,00 6,00 166,9 3,6%
C6epbaHK npuB. 14.06.2017 6,00 6,00 129,0 4,7%
HIMK 14.06.2017 10,44 2,35 108,5 2,2%
MocaHepro 14.06.2017 0,08 0,08 2,4 3,6%
CeBepcTanb 20.06.2017 110,92 24,44 777,1 3,1%
NHTep PAO E3C 20.06.2017 0,15 0,15 4,0 3,6%
NicP 20.06.2017 78,00 78,00 899,5 8,7%
TMK 20.06.2017 3,90 1,96 76,0 2,6%
OrkK-2 20.06.2017 0,01 0,01 0,4 2,1%
HopHukenb 23.06.2017 892,20 446,10 8745,0 5,1%
MarHut 23.06.2017 202,23 67,41 8870,0 0,8%
Fasnpom HedTb 26.06.2017 10,68 10,68 197,8 5,4%
SHen Poccus 28.06.2017 0,068 0,068 1,0 6,8%
PocHedTb 03.07.2017 5,98 5,98 311,9 1,9%
TatHedTb 06. 07.07.2017 22,81 22,81 371,4 6,1%
TatHedTb NpuB. 07.07.2017 22,81 22,81 250,9 9,1%
Jlykoiin 10.07.2017 195,00 120,00 2855,0 4,2%
MTC 10.07.2017 31,20 15,60 257,6 6,1%
A®K Cuctema 13.07.2017 1,62 0,81 15,6 5,2%
Anpoca 20.07.2017 8,93 8,93 93,9 9,5%
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PbIHOK oGJIMranum

AuHamuKa pbiHKoe obauzayuli
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0 1 3 4 5 6 7 8 9 Diopauns, ner

KoprnopamueHsie obauzayuu 1 swenoHa
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31122016
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[iopaums. ner

KoprniopamueHsie obauzayuu 2 swenoHa
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nek13
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MNpoweawas Heaens 03HaMeHOBaNacb CYLLECTBEHHbIM NageHnem HedTtv ao 46,8 (Brent), Ha 3Tom py6/b BblpacTan A0 ypoBHA 58,5. HusKkue
06bembl TOProB MeKAy NpasAHUKaMu U HeboblUKMe PacNPOAAXKM NPUBENN K POCTY AOXOAHOCTU NIOKA/IbHbIX 06IMraumii: Ha KOPOTKOM KoHLe (1
ros) AOXOAHOCTb NoAHANack Ha 38 6.M., Ha cpeagHeM M AIMHHOM y4acTKe KpueoW (3-8 neT) — Ha 7-12 6.n. Kpusas goxogHoctein espoobanraumii
TaKKe MaaBHO NoBbiCMAACb Ha KOPOTKOM (1 rog) — Ha 13 6.1., Ha cpegHem M ANMHHOM yyacTke (3-8 neT) — Ha 6-9 6.n.

HoBbIx pasmelLeHnit Ha Hegesle He Bbl10 U Ha TEKYLLYIO KOPOTKYIO HeAesto He MaaHupyeTca.

Tpadhuk pasmeweHuli obauzayulii
FocydapcmeeHHble obauzayuu

Aara

AYKUMUOHa

Aarta

noraweHuAa

MpeanoxxeHue,
mnpga. py6.

poc,

mnpga. py6.

PasmelueHue,
mnpa. py6.

KynoH, %

JoxoaHocTb NO cpeaHes3 BELUEeHHOM

ueHe, %

(no gaHHbIM MUHDUH)

11.01.17  16.10.19 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%
2501.17  16.11.22 20,0 44,2 19,9 RUONIA + 0,4%* 10,48%
2501.17  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 25,0 246 15,4 7,40% 8,23%
15.02.17  16.11.22 15,0 51,0 15,0 RUONIA + 0,4%* 10,47%
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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%
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%

* onpedensemcsa Kak cped. apugm. 3Hay. 3a 6 mec. o damel onpedeneHus MpPoyeHMHol CMmasKku coomeemcmeayrouux KyrnoHos

KoprnopamusgHesie obauzayuu

Mpowedwue pasmeuwjeHus

Hosbix pasmeweHuli Ha Hedese He Bbiao U HO MEKYWYHO KOPOMKYH HEOesto He MNAaHuUpyemcs.

Craska 1-ro
KynoHa npm
pasmelueHum,
% ropoBbIX

JAoxoaHocTb
npu
pasmeLeHum,
% roaoBbIX

06bem
amuccum,
mnpa. py6.

KpeauTtHblit

Morawexue/
Odepra, ner

KynoHbl, pa3

HavmeHoBaHu
aMmeHoBaHue B roa

PEeUTUHT
M/S&P/F

Aecgonmel no obauzayuam

06bem B 06paleHuu, HeucnonHeHHble BennuunHa 06s3atenbcrs,

el e LT mnpga. py6. obasarenbcrea mnpa.py6.
02.05.2017 CnapTak-KasaHb-1-606 1,5 KynoHHas Bbinnata 0,1
02.05.2017 Cnaptak-KasaHb-1-606 1,5 MNoraweHne HoMMHana 1,5

BHewHUli KopnopamueHblii 0one
Bbinaamel no eHewHeMy 00712y KOPNOPAMUBHbIX SMUMeEHMO8 80 2-m Keapmase 20172.

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

3771,6
9416,6

Mpoune

WUrtoro Bbinnat

PasmeuwjeHue espoobaueayuli c Hauana 2017e2.

JAoxoaHocTb
3pdeKTUBHaA K
noraweHuto, %

PeATUHr
3MUTEHTa

PeATUHr
BbINyCKa

LECEY (]

Aarta
pasmelleHnA noraweHua

MpepnoxkeHue, Cnpoc, PasmelueHue,

()
$mipa.  Smapa.  Smnpa. | RYMOH, %

3aemMwuK

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 17 0.8 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- -
(Steeslec‘;epristgal's Ay 160217 27.0821 0,5 2,3 0,5 3,85 ; Ba/}a/gBB_B' 3,85
O1froperties 030217  20.01.21 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 23.0317  28.04.20 0,4 0,8 0,4 2,626 BB Ba2/BB 2,63

7



E>xeHeie1bHBIN 0630p GUHAHCOBBIX PIHKOB U 3KOHOMHUYECKOW CUTyalu 1 10.05.2017
Credit Bank of
Moscow 29.03.17 05.10.27 0,6 1,7 0,6 7,50 BB- - 7,50
Gazprom 29.03.17 06.04.24 1,054 - 1,054 4,25 BBB- Bal/BBB- 4,2952
MMC Norilsk 03,0417 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 1,5 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 -
METALOINYEST 240417 02.05.24 08 2,0 0,8 4,85 Ba2 Ba2 4,91
RUSAL CAPITAL 25.04.17 03.05.23 0,5 1,0 0,5 5,30 B1 B1 5,37
Phosagro 25.0417  03.11.21 05 1,9 0,5 3,95 Ba/léng‘ BB+ 3,99
Koks 26.04.17 04.05.22 0,5 1,0 0,5 7,5 B2/B-/B B/B-/B3 7,64
Credit Bank
of Moscow . 26.04.17 perpetual 0,7 2,0 0,7 8,875 B- . B1/BB/BB- . 9,17
UToro pasmelueHo 11,396
AeHe)KHblﬂ U BAJINTHBIU PbIHKHA
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