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HToru TOPTOB 3a IIpomieAmyr He1eJ110

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

Tekywee ¢13.05.17 cHayana cHavana Tekywee ¢13.05.17 cHayana cHavana

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

19.05.17 19.05.17 19.05.16 19.05.17 19.05.17 19.05.16
MSCI World 1895 0,1% 8,2% -2,1% UST10 2,23 0,09 0,21 0,42
S&P 500 2382 0,4% 6,4% -0,2% Bund 10 0,37 0,02 0,16 0,46
DAX 30 12639 -1,0% 10,1% -8,8% Italy 10 2,13 0,11 0,32 -0,10
CAC40 5324 -1,5% 9,5% -7,6% France 10 0,80 0,04 0,12 0,48
FTSE 100 7471 0,5% 4,6% -3,0% Brazil 10 11,49 1,39 0,09 -5,64
Bovespa 62639 -8,2% 4,0% 15,6% Mexico 10 7,25 0,04 -0,17 -0,16
Shanghai 3091 0,2% -0,4%  -20,7% Russia 28 4,01 -0,05 -0,68 -1,21
Sensex (MHaus) 30465 0,9% 14,4% -2,7% Russia 42 4,74 -0,07 -0,29 -0,67
HangSeng 25175 0,1% 14,4%  -10,1% O®31rog(2#N/A 8,44 0,03 -0,30 -0,87
MSCI pa3BuB. pbIHKK 996 -0,7% 15,5% -1,5% O35 net (2#N/A 7,76 -0,03 -0,52 -0,74
MSCI Russia 555 -1,1% -8,0% 16,1% 0315 net (2#N/A 7,80 0,05 -0,81 -0,65
MMBB 1962 -1,6%  -12,1% 7,4% MMBB kopn.obn(ueH) 93,8 0,1% 1,4% 1,3%
PTC 1088 -1,1% -5,6% 17,0% MMBEB kopn.o6n(coB.n0x) 332,5 0,2% 5,1% 5,6%
IFX-Cbonds 508,8 0,2% 4,6% 4,9%

BasntomHbili pbIHOK JeHextHbil poIHOK

M3meHeHue 3anep 3HayeHne 3HayeHue  3HayeHue
Tekywee ¢13.05.17 cHayana cHavana Ha Ha Ha
3HayeHne  no  2017r.no 2016r.no 19.05.2017 12.05.2017 19.05.2016
19.05.17 19.05.17 19.05.16 VI CE:FE o cETERIEY O 9,25% 9,25% 11,00%
Py6./nonnap 56,89 0,3% -7,5% -7,9% Mosprime overnight 9,23% 9,28% 11,20%
Py6./espo 63,75 2,2% -1,5% -5,3% PEMNO L6 overnight 10,25% 10,25% 12,00%
BuBan. Kop3uHa 59,91 0,7% -4,8% -7,3% Makc. % no genosutam d/n 7,92% 7,92% 9,76%
Espo/monnap 1,121 2,5% 6,6% 3,1% CraBku no genosutam 1sw. 8,40% 8,25% 9,80%
WHpeke gonnapa 97,88 -1,8% -4,2% -3,4% CraBku No genosntam 23w, 9,00% 9,25% 10,95%

MaKp03KOHOMI/I‘-IeCKI/Il7I KOHTEKCT

3apybexcHbie pbIHKU

AauxHbie no poiHKy mpyda u npomnpou3eodcmey CLUA nopadosanu uHeecmopos
= [pomnpouseoacteo B CLUA B anpene BbIpociio Ha 1% M/M, 4TO CTaNo CaMbiM BbICOKMM TeMNom C pespans A YMepeHHO No3UTUBHOE
2014r.; 3arpy3ka Mpou3BOACTBEHHbIX MOLWHOCTEN cocTaBuna 76,7%, 4TO TaKKe NPeBbICUMIO OXKMAAHUA

aHaINTUKOB;
= Yucno nepBuuYHbIX 3aABOK Ha nocobue no 6espabotuue 8 CLUA coctaBuno 232 Tbic., Jydwe nporHosa A YMepeHHO NosnTuBHoe
aHaNWUTUKOB;
= KonuuecTBo HOBbIX 4OMOB B CLLIA B anpesie CHU3MNOCh Ha 2,6% M/M - 10 1,17 MAH., Xy»e NPOrHO3a aHanuTMKos; ¥ YMEPEHHO HeraTusHoe
= [oTpebutesnbckue ueHbl B CLUA Bbipociv B anpesie Ha 2,2% /T, Xy»e NPOorHo3a aHa/IMTUKOB. V YmepeHHO HeraTueHoe

MakpodaHHble no Beaukob6pumaxuu HOCuAU yMepeHHO No3umueHslii xapakmep
= O6bembl PO3HMYHOM TOproBAM B BesnukobputaHuu B anpene Bbipocin Ha 4,5% r/r, nydwe nporHosa A YmepeHHO No3uTUBHOE

aHaINTUKOB;
= bBespaboTuua B BeankobputaHmmn B AHBape-mapTe cocTaBuna 4,6%, Nydwle NporHo3a aHaMTUKOB; A YMepeHHO No3nTneHoe
*  UHbnauma B BenmkobputaHum B anpene coctasuna 2,7% r/r, LOCTUrHYB MaKCMMyMa C ceHTabpa 2013r.; A YMmepeHHO NosuTmeHoe
= Be3paboTtvua Bo ®PpaHumm B 1k17 coctasuna 9,8% K/K, ydlie NporHo3a aHa/IMTUKOB. A YmepeHHO nNosnTMsBHoe
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MHeecmopbl nonoxcumesnbHO omHocAMCA K noddepxcke huHaHcoeo20 pbiHka HapodHeim 6aHkom Kumas

= HapogaHbiit 6aHK KuTas 3a oauH AeHb coBeplumna camoe 6oblioe € AHBAPA BAMBaHWE CPeacTB B GDUHAHCOBbIN
PbIHOK - $24,7 MnpA., BaHK NbiTaeTcs YCNOKOUTb MHBECTOPOB B CBA3M C YYKECTOUEHMEM MPaBus 3apybekHbIX
MHBECTULMI U YCUNEHUEM KOHTPOAA 33 BbIBOAOM Kanutana;

®  MHBeCcTULMM B OCHOBHOM KanuTtan Kutas B AHBape-anpese 2017r. sbipocau Ha 8,9% r/r.

A YMmepeHHO NosuTMBHOe

A YMmepeHHO NosuTuBHoe

Brent pacmem Ha OMUOAHUU CKOPO20 NPOOsEeHUA coznaweHus o coKpaujeHuu 0obbiyu Hegpmu eedywyumu
3Kcnopmepamu, 00HaKO cmamucmuka no canaHyam CLUA ybaensem onmumu3m uHeecmopos

= 3anacbl HedTn B CLUA cHM3nAMCh Ha 1,8 MaH. 6ap. — 40 520,8 maH.6ap., 4TO XyXKe NPorHo3a aHaMTMKOB; A0bblya

cokpatunacb Ha 9 Tbic.6./c., ogHako 3anmacbl HebTM Ha KpynHeiwem HebTAHOM TepmuHane B KywwuHre
COXPAHUNCL Ha YpoBHe 66,3 MaH.6ap., 4TO cPOPMMPOBANO MHEHWE MHBECTOPOB O COXPaHEHWUM Nepen3bbiTKa
HedTM Ha MMPOBOM PbIHKE; YMCN0 BYPOBBIX NPOLOKUAO POCT U AOCTUINO MakcMmyma ¢ anpensa 2015r. — 720

en.;

= C.Apasua noarsepamna HamepeHue BCEX YYACTHWKOB COMMALLEHUA O COKpaLLeHUN Aobblun NpoANUTb ero Ao
KoHUa 1k18 Ha BcTpeye 25 mas.

V YMepeHHO HeratneHoe

A YMmepeHHO NosuTMBHoe

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

KaneHOoapb cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
16.05.2017  15:30 US Housing Starts Apr 1172k 1260k 1215k 1203k v
16.05.2017 16:15 US Industrial Production MoM Apr 1.0% 0.4% 0.5% 0.4% A
18.05.2017  15:30 US Initial Jobless Claims May 13 232k 240k 236k -- A
23.05.2017 16:45 US  Markit US Manufacturing PMI May P - 534 52.8 -

26.05.2017  15:30 US GDP Annualized QoQ 1Qs -- 0.9% 0.7% --

17.05.2017  12:00 EC CPIYoY Apr F 1.9% 1.9% 1.5% 1.5% AV
23.05.2017  11:00 EC Markit Eurozone Manufacturing PMI May P -- 56.5 56.7 --

23.05.2017 11:00 EC Markit Eurozone Services PMI May P - 56.4 56.4 -

16.05.2017 11:30 UK CPIYoY Apr 2.7% 2.6% 2.3% - A
18.05.2017 11:30 UK Retail Sales Ex Auto Fuel YoY Apr 4.5% 2.6% 2.6% 2.8% A
25.05.2017 11:30 UK GDP YoY 1QPr -- 2.1% 2.1% --

19.05.2017  09:00 GE PPIYoY Apr 3.4% 3.2% 3.1% -- A
23.05.2017  09:00 GE GDP SA QoQ 1QF - 0.6% 0.6% -

23.05.2017  09:00 GE Exports QoQ 1Q == = 1.8% =

23.05.2017  09:00 GE Imports QoQ 1Q - - 3.1% --

23.05.2017 10:30 GE Markit/BME Germany Manufacturing PMI May P -- 58.0 58.2 -

23.05.2017 10:30 GE Markit Germany Services PMI May P -- 55.5 55.4 -

16.05.2017  09:45 FR  CPIYoY Apr F 1.2% 1.2% 1.2% -- AV
18.05.2017  08:30 FR  ILO Unemployment Rate 1Q 9.6% 10.0% 10.0% -- v
23.05.2017  10:00 FR  Markit France Manufacturing PMI May P -- -- 55.1 --

23.05.2017 10:00 FR  Markit France Services PMI May P - - 56.7 -

25.05.2017  19:00 FR Jobseekers Net Change Apr -- -- 43.7 --

18.05.2017  09:39 CH Foreign Direct Investment YoY CNY Apr -4.3% -- 6.7% - v
27.05.2017  04:30 CH Industrial Profits YoY Apr -- -- 23.8% --

ToeapHbie poIHKU U MeXOyHapoOHas mop206ns
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KaneHdaps cobbimuii
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
17.05.2017 16:00 RU  GDP YoY 1QA 0.5% 0.4% 0.3% -- A
18.05.2017 17:45 RU  Industrial Production YoY Apr 2.3% 0.6% 0.8% -- A
22.05.2017 16:00 RU  Unemployment Rate Apr -- 5.4% 5.4% --
22.05.2017 16:00 RU  Retail Sales Real YoY Apr -- -0.3% -0.4% --
22.05.2017 16:00 RU  Real Wages YoY Apr - 2.0% 1.5% --

HosocmHoli ¢poH

CobbiTne Bnaunaxnue Ha OP

B Poccuu:
= PoccraT: Mo npeaBapuTenbHOM oueHKe, pocT BBM 8 1k17 coctasnn 0,5%, ny4lie NPOrHo308 aHa/IMTUKOB; A YMepeHHO No3uTMBHoOe
= [pomnpon3soacTso B Poccuu B anpene BbIPoc/o Ha 2,3% r/r, nydwe NporHo3a aHaUTUKOB; A YmepeHHO No3uTMBHOE

= MuHOUH: aedunumT Brogxeta B 1k17 coctasun 511 mapa.py6. nnm 1,9% BBIM; no utoram 2017r. oxkmpaetca A YmepeHHO No3nTuBHoe
neduumt B 2,1% BB, a 6104KeT Nonyumnt Ha 1,1 Tp/H.py6. 6oable OT 3aNNaHMPOBAHHOTO YPOBHA JOXOA0B.
UcmoyHuk: Bedomocmu, KommepcaHmy, PEK, UA TACC, A3U [paiim u Op.

PBIHOK aKIMH

Jludepol pocma/nadeHus Ha pbiHKe aKyuli

3a CHavana

3a Hegenio C Havana roga Cexrop (MMBB)
Hegenio roga
HAMK 5,0% [Mocbupka -11,1%  AHAekc 29,2%|A®K Cuctema -43,0%  TpaHcnopt 2,5% 17,8%
TaTHe dTb 06. 4,5% [TpaHcHedTb Mpus. -10,3%  Aspodnot 23,7%|Meyen npus. -34,4%  MawuHocTpoeHve 1,5% -1,0%
CbepbaHk npus. 3,0% [Meuyen npus. -8,0%  Mosmmetann 21,8%|0rK-2 -30,5%  MoTpeburenbckuit 0,5% -6,2%
AspodnoTt 2,7% Pycrugpo -79%  TatHedtb npue.  15,6%|PocceTy 06. -249%  Metannyprus -0,8% -7,4%
MoaumeTtann 2,6%|Meuyen ob. -78%  HMTN 12,7% |PocHe ¢Tb -240%  Wnpekc MMBB -1,6% -12,1%
HMTN 2,6%|0rK-2 -73% MeradoH 4,3%|CeBepcranb -21,9%  TenekommyHukaum  -2,0% -05,6%
Marnur 2,3%|la3npom -6,3%  Pycan(rQP) 3,4%(la3npom -19,6% Hedtburas -2,4% -15,1%
Anaekc 1,2%|MMK -6,2%  Mockosckuit Kpe  3,1%|TrK-1 -18,7%  PuHaHchl -2,4% -14,2%
MeradoH 1,1%|BawHe dtb 06. -5,9%  WntepPAO E3C 1,5%|MockoBckan bupxe -18 4% Xamusa -3,2% -4,3%
BaHk BTb 1,1%|®CK E3C -5,7%  Cbepbank npus.  1,0%|Meyen ob. -18,0%  dnektposHepretuka  -4,4% -9,0%
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AuHamuKa ¢poHO08BbIX UHOEKCOo8
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HoBOCTH SMUTEHTOB

PelimuHau smumeHmos
IMUTEHT FeHTuHroBoe TeK_y tmm MporHo3s Jata usmeHeHua UsmeHeHue MNpepbiayuiee 3HayeHne
areHTCcTBO penTuHr
Bark MBA-Mocksa Fitch B2 CTabunbHbIit 18.05.2017 Ha nepecmorpe & B2
CTOPOHY CHUXEHNA
MIK Fitch BB CTabunbHbIV 16.05.2017 Yay4yleH penTuHr BB-
Poit
BoaokaHan CMN6 Moody’s Ba2 CTabunbHbIN 16.05.2017 EATAHT Ba2
noATBepKAEH

JAuesudeHOHblli KaneHAapb

CymmapHbIi o . JoxoaHOCTb

JAlaTa 3aKpbiTUA Bavxkaiwunm o .

HasBaHue KomnaHum peecTpa nogp, ANMBUAGHA HA AKLAIO AVBUAEHA HA aKLMUIO, Lena akuuv na AT EL T

ABAACHAD! 3a 2016r., py6. 0y6. ‘ 22.05.2017 BVBUAEHAHOM

BbInnatbl, %
HMTN 29.05.2017 0,77882 0,778824 7,42 10,5%
QIwI 30.05.2017 12,45721 11,32474 1211,1809 0,9%
BCMMO-ABUCMA 05.06.2017 2600 1300 15890 8,2%
KTK 05.06.2017 6 6 123,5 4,9%
MMK 06.06.2017 1,962 1,242 32,1 3,9%
docarpo 13.06.2017 84 30 2347 1,3%
C6epbaHk 06. 14.06.2017 6 6 168,87 3,6%
CbepbaHK npus. 14.06.2017 6 6 131,1 4,6%
HAMK 14.06.2017 10,44 2,35 109 2,2%
MocaHepro 14.06.2017 0,08482 0,08482 2,3125 3,7%
CeBepcTanb 20.06.2017 110,92 24,44 735,6 3,3%
WHTep PAO E3C 20.06.2017 0,14682 0,14682 3,9 3,8%
JICP F'pynn 20.06.2017 78 78 906,5 8,6%
TMK 20.06.2017 3,9 1,96 75,08 2,6%
Ork-2 20.06.2017 0,00825 0,008253 0,3478 2,4%
MPCK Ypana 20.06.2017 0,0083 0,0083 0,138 6,0%
MO3CK 21.06.2017 0,03121 0,031205 0,9 3,5%
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MPCK UeHTp 21.06.2017 0,04215
HopHukenb 23.06.2017 892,2
Maruut 23.06.2017 202,23
[asnpom HedTb 26.06.2017 10,68
SHenb 28.06.2017 0,06822
PocHedTb 03.07.2017 5,98
lOHunpo 04.07.2017 0,09368
TatHedTb 06. 07.07.2017 22,81
TatHedTb NpuB. 07.07.2017 22,81
Poctenekom 07.07.2017 5,39
TrK-1 07.07.2017 0,00035
Nykoiin 10.07.2017 195
MTC 10.07.2017 31,2
A®K Cucrema 13.07.2017 1,62
MITC 13.07.2017 233
CyprytHedTeras 06. 19.07.2017 0,6
CypryTHedTeras npwms. 19.07.2017 0,6
[asnpom 20.07.2017 8,0397
AJIPOCA 20.07.2017 8,93

0,042152
446,1
67,41
10,68

0,06822
5,98

0,093676
22,81
22,81

5,39
0,000345
120
15,6
0,81
233
0,6
0,6
8,0397
8,93

0,444
8305
9190
193,55
1,029
306,1
2,502
392,25
271,7
73,21
0,012205
2850
242,4
13,2
1327
27,25
29,68
124,19
90,06

9,5%
5,4%
0,7%
5,5%
6,6%
2,0%
3,7%
5,8%
8,4%
7,4%
2,8%
4,2%
6,4%
6,1%
17,6%
2,2%
2,0%
6,5%
9,9%

PbIHOK oGIMranum

AuHamuKa pbiHKoe 0bauzayuli
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Mpoweawan Heaens 03HaMEHOBANACh OYEPelHbIM CKaHAANOM BOKpyr npesugeHta CLUA [oHanbaa Tpamna v ero BCTPeUM C MUHUCTPOM
MHOCTPaHHbIX Aen Poccvm J1aBpoBbiM. AMEpUKaHCKME PbIHKM YNanu C UCTOPUYECKMX MaKCUMYMOB. ITO MPUBEIO K JIEFKOIM NaHMKe Ha POCCUIICKOM
pbIHKe, HO K KOHLLY HeZlenn IoKasibHble Bymarn BOCCTAHOBUAW yTPaueHHble NO3ULMKU. CUNbHBIA POCT HEPTU NOALEPKAN KOTUPOBKU HedTAHbIX
bymar.

Ha KopoTkom KoHLe (1 roa) AoXoAHOCTb Bblpocna Ha 15 6.M., Ha cpegHem KoHue (3 roaa) Bbipocna Ha 8 6.M., a Ha ANMHHOM y4acTKe KpuBoW (8
neT) cHu3unacb— Ha 5 6.n. Kpmeas goxodHoCTel eBpoobanraumii TaksKe NaaBHO CHU3WIACh HA KOPOTKOM KoHLe (1 roa) —Ha 11 6.n., Ha cpegHem
M ANMHHOM yyacTKe (3-8 neT) — Ha 1-3 6.n.
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Fpagpuk pasmewieHuli obauzayuii
FocydapcmeeHHble obauzayuu

JAoxoaHocTb NO CpeAHeBSBeLUeHHOﬁ

Aarta Aarta Mpepnoxenne, Cnpoc, Pa3smelieHue, o 5
ayKUMOHA noraweHua mapa. pyé. mnpa. py6. mnpa. py6. b B (no Aauﬁi:'ni'l\fuudmu)

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%
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%

* onpedensemcs KaKk cped. apugm. 3Hay. 3a 6 mec. 00 damel onpedesieHUs NPoOUeHMHoU CMasKu cOomMeemcmaywWuUx KyrnoHos

KopnopamueHsie obauzayuu

llnaHuUpyemesle pasmeuw,eHus
Craska 1-ro

KpeauTtHbiiA 06bvem

[LloxogHocTb

.. KynoHa npu npu KynoHbl, pa3  Morawexue/
R DeluNE | WG, povewenaw,  pasewewaw,  BroA  Ofepra,ner
% rof0BbIX % roAoBbIX
15.05.2017 OAO «P¥» BO- 001P-03R BB+/Bal/BBB- 15 8,4 8,58 2 8
16.05.2017 NAO «MO3CK» BO-10 BB-/Ba2/BB+ 10 8,55 8,73 2 5
18.05.2017 AO «MXK «EBpoXum» 50-001P-02 BB-//BB 15 8,75 8,94 2 3
19.05.2017 ®ryn Mouta Poccumn //BBB- 5 8,55 8,6 2 4

MaaHupyemole pasmeu,eHus

OpueHTHp no

[arta KpeauTtHblit 06bvem i OpueHtup no KynoHbl,
OTKpPbITUA Aara&a:&umﬂ HaumeHoBaHue PEeNTUHr 3IMUccUum, c:;::,(s al :Z BOXOAHOCTU, % pa3 B g$:;?::~{
’ ’
KHUIH M/S&P/F  mnpa. py6. FOA0BLIX roAo0BbIX roa,
18.05.2017 JleHTta BB-/Ba3/BB 5 8,7-8,75 8,89-8,94 2 3
1-aa geKaga voHs Bantuiickunit ansunr 6O-M01 4 11,25-11,5 11,73-12,01 4 3
23.05.2017 NAO CBEPBAHK BO-19 Bal*//BBB 15 8,65-8,8 8,84-8,99 2 4
24.05.2017 NAO «Ypankanui» BB-/ /BB 10-15 8,90-9,10 9,10-9,31 2 3

BHewHuii KopnopamueHslii done

Bbinaamel o eHewHeMy 0012y KOPopamuseHbix 3MumeHmos 8o 2-m keapmane 20172.

BTb 1740
lasnpombaHk 1115
PCXB 696
PO, 1026
JNykoin 668
Pacnaackasn 400
Mpouune 37716

WUrtoro Bbinnat 9416,6
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PasmeuwjeHue espoobueayuli c Hayana 2017e.
- - OXOAHOCTb
LECEY, (] Aata Mpepnoxkenune, Cnpoc, PasmeuieHue PeATUHr PeiATnHr A
3aemMumK ¢ ¢ ’  KynoH, % apPekTMBHan K
pasmelieHMA noraweHua Smapa.  Smapa. S mapa. BbINYCKa  3MMTEHTa o) 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/A, 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 - B1 7,122
BCS Cyprus Ltd 15.02.17 15.02.27 0,2 /A 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
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 E 1,054 4,25 BBB- Bal/BBB- 4,2952
MMC Norilsk Nickel 03.04.17 11.04.23 1,0 2,5 1,0 4,1 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 -
T 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 0,5 1,0 0,5 5,30 B1 B1 5,37
Phosagro 25.04.17 03.11.21 0,5 1,9 0,5 3,95 Bal/BBB-/BB+ 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

WToro pasmelueHo 11,396

JleHe)XHbIA ¥ BAJINTHBIN PBIHKUA

AuHamuKa Knro4yesbix nokasameneii 0eHe¥HO020 U 80a/1lOMHO20 PbIHKaG
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