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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoIHOK akyuli PoiHOK 06nu2ayuii

M3meHeHue 3anepmog
Tekywee ¢20.05.17 cHayana cHayana

M3meHeHue 3anepuog
Tekywee ¢20.05.17 cHayana CHavana

3HauyeHue no 2017 r.no 2016r.no 3HaYeHune no 2017r.no 2016r.no

26.05.17 26.05.17 26.05.16 26.05.17 26.05.17 26.05.16
MSCI World 1912 0,9% 9,2% 0,6% UST10 2,25 0,01 0,20 0,44
S&P 500 2416 1,4% 7,9% 2,3% Bund 10 0,33 -0,04 0,12 0,48
DAX 30 12602 -0,3% 9,8% -4,4% Italy 10 2,09 -0,04 0,28 0,22
CAC40 5337 0,2% 9,8% -2,7%  France 10 0,75 -0,05 0,07 -0,51
FTSE100 7548 1,0% 5,7% 0,4% Brazil 10 10,91 -0,87 -0,49 -5,64
Bovespa 64085 2,3% 6,4% 14,1% Mexico 10 7,31 0,05 0,11 -0,18
Shanghai 3110 0,6% 0,2% -20,3% Russia 28 3,96 -0,05 -0,72 -1,13
Sensex (MHaus) 31028 1,8% 16,5% 1,0% Russia 42 4,67 -0,07 0,36 0,69
HangSeng 25639 1,8% 16,5% -6,9% 0®31rop(25081) 8,50 0,06 0,23 0,89
MSCI pa3BuB. pbiHKK 1017 2,1% 17,9% 1,1% O®35neT(26217) 7,92 0,16 -0,36 -0,74
MSCI Russia 548 -1,2% 9,1% 19,3% Od315neT(26218) 7,85 0,05 0,76 0,73
MMBB 1934 -1,4%  -13,4% 8,7% MMBB Kopn.obn(ueH) 94,0 0,2% 1,6% 1,3%
PTC 1073 -1,4% -6,9% 21,4% MMBB Kopn.obn(co..A0x) 333,7 0,4% 5,5% 5,8%
IFX-Cbonds 510,1 0,3% 4,9% 5,2%

BasiromHbIli pbIHOK JeHexHbll pbIHOK

3HaueHne 3HaueHue  3HaueHue

M3meHeHue 3a nepuos

Tekywee ¢20.05.17 cHayana CHavana Ha Ha Ha
3HayeHe  no  2017r.no 2016r.nmo 26.05.2017 19.05.2017 26.05.2016
26.05.17 26.05.17 26.05.16 EEYILEEEEE NS cLRERIY o) 9,25% 9,25% 11,00%
Py6./ponnap 56,51 0,7% -8,2% -9,2% Mosprime overnight 9,27% 9,23% 11,36%
Py6./eBpo 63,19 -0,9% -2,4% -6,5% PEMNO U overnight 10,25% 10,25% 12,00%
BuBan. kop3nHa 59,51 -0,7% -5,4% -8,6% Makc. % no genosutamd/n 7,69% 7,92% 9,76%
Espo/monnap 1,118 -0,2% 6,3% 3,1% CraBku no geno3utam 1aw. 8,40% 8,40% 9,80%
WHpeke gonnapa 97,25 -0,6% -4,9% -3,5% CraBKku no geno3utam 23u. 9,00% 9,00% 11,00%

MaKpO3KOHOMHUYECKUI KOHTEKCT

3apybexcHbie pbIHKU

@PC cyumaem yenecoobpazHbLIM CKOpoe MosbileHue NPoyeHMHbIX CMasoK

= Hekotopble uneHbl ®PC BbIPa3nAN COMHeHWE B CTabuamsauum MHGAALMM Ha LENEBOM YpoOBHE B 2% U A YMEPEHHO NO3UTUBHOE
YIYYLWEHUN CUTYaLMM Ha PbiHKe TpyAda, Tem He meHee, ®PC yKasbiBaeT Ha LenecoobpasHOCTb CKOPOro
NOBbILIEHUA NPOLIEHTHBIX CTaBOK, HECMOTPA Ha Nerkoe 3ameg/ieHne SKOHOMUKM B 1k17;

= PeanbHblit pocT BBM CLUA B 1K17 no BTOpOI1 oLeHKe cocTasun 1,2% r/r, nydiie NporHo3a aHa/IMTUKOB; A YMepeHHO No3nTuBHoe

= YuC/I0 NepBUYHBIX 3aABOK Ha nocobue no 6espabotuue 8 CLUA Bbipoc/io Mwb Ha 1 Tbic. — 4o 234 TbiC., iydwe A YMEPEHHO NO3UTUBHOE
NpPOrHo3a aHa/MTUKOB;

= [lpoAaxn HOBbIX JOMOB ynanu B anpene Ha 11,4% M/M; NPOAAKM MMIbA Ha BTOPUYHOM pbiHKe B anpesne Y YMEpEHHO HeratusHoe
CHU3MAUCH Ha 2,3% M/M, 06a NOKasaTens XyKe NPOrHo3a aHaNUTUKOB;

= UHAEKc NoTpebutenbcKUx HaCTPOEeHMI BbIpoC B Mae A0 97,1 n., Xy»Ke OXUAaHWUIA aHaIUTUKOB. Y YMepeHHo HeratusHoe

BHewHemopa08aa cmamucmuKa KpynHeliwlux 3KOHOMUK e8pO030Hbl HOCUAA YyMepeHHO HeaamueHblli Xxapakmep

*  WHAEeKc [enoBod akTUBHOCTM B cdepe MPOM3BOACTBA €BPO30OHbI B Mae cocTaBun 57 n., nyywe nporHosa V A CmewaHHoe
aHA/IMTMKOB; aHANOTUYHbIN MHAEKC B chepe yCayr B Mae OKa3a/ica Xy»Ke NPorHo3a aHaMTuKkos — 56,2 n.;
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BBMN BenukobputaHuu B 1k17 no BTOPOM oueHKe BbipoC Ha 2% r/r n 0,2% K/K, XyXe NporHo3a aHa/JUTUKOB;
3KcnopT BesmkobputaHum cHmusunca B 1k17 Ha 1,6%, xy»Ke NporHo3a aHa/IMTUKOB, @ UMMOPT BbIPOC Ha 2,7% K/K,
Jlydlie NporHo3a aHa/IMTUKOB;

3KcnopT Fepmanun B 1K17 Bbipoc Ha 1,3%, a umnopT Bbipoc Ha 0,4% - oba MoKasaTens XyKe MporHosa
QHaNINTUKOB;

UHpeKe aenoBoro knmmata B FepmaHum B mae Bbipoc Ao 114,6 n. — camoit BbICOKOW 0TMeTKM ¢ 1991r.; MHAEKC
[,eN10BOM aKTUBHOCTU B NPOU3BOACTBE TaKKe NopasoBas MHBECTOpPoB B Mae — 59,4 n.;

KonnyectBo 6e3paboTHbix BO OpaHUMKU B anpesie NPeBbICUAO MPOrHO3 aHA/NIMTUKOB NOYTU Ha 4 TbIC.; MHAEKC
[,eN10BOM aKTUBHOCTU B MPOMbILLIEHHOCTU B Mae OKa3asICA Xy»Ke NPOrHo3a aHa/JIMTUKOB - 54 n., B chepe ycnyr —
Jlydlwe NporHo3a aHaIMTMKOB - 58 n.

¥ YMepeHHOo HeraTusHoe

V¥ YMepeHHO HeraTuBHoe
A YMepeHHO No3uTUBHOE

¥V YMepeHHO HeraTuBHoe

MHeecmopel oxcudarom ocnabnenus gpuHaHcoeoli mouju KHP Ha ¢poHe pocma donzoeozo bpemeHu Kumalickoli

3

KOHOMUKU
Moody’s Bnepsble 3a 30 1eT NOHWU3UIO CYBEPEHHbIN KpeaUTHbIN pelTUHT Kutas, pedTuHr noHumkeH o Al c Aas,
NPOTrHO3 U3MEHEH C HeraTMBHOTO Ha CTabUbHbLIN. AHANUTUKM areHTCTBa CYMTAIOT, YTO B BAMMKalLWMe rogbl
¢buHaHcoBan molwb Kutas 6yaer cnabetb Ha GoOHe pacTylwero AOAra, CHUXMEHUA BaNlOTHbIX PE3epBoB U
COMHUTE/IHOI BO3MOXHOCTU BAacTei npoBecTn Heobxoaumble pedopmbl. CymmapHbiit gonr Kutas goctur B

npowaom rogy 253% BBI1, npy aTom 60/1bLuasA YacTb A0 NPUXOAUTCSA Ha BHYTPEHHUX MHBECTOPOB.

VY YMepeHHOo HeraTusHoe

Brent cHu3unace nocae npodaeHus coenaweHus OMEK o cokpaujeHuu 006bi4u 0o KOHYa 1k18 — pbIHOK OXudan
6onbwe, yem NMPoOCcMo coxpaHeHuUe cmapbsix napamempos coenku. Tenepe uHeecmopos 6ecnokoum mo, cmMoaym
/U y4acmHuKu cdenKu cobnocmu ee ycnoeus 00 KoHya 1k18
= ONEK v gpyrve KpynHeiwme sKkcnopTepbl HeGTU OXMAAEMO MPOAIUAN COTNALLIEHNE O COKpaLLeHUn [06biun
HedT A0 KoHua 1k18. MapameTpbl COrNalWEHMA COXPAHEHbI Ha MPEXHEM YPOBHE, COKpalleHuWe Aob6blun B
JNneumn n Hurepumn He npegnonaraetca;
=  Wpak go Bctpeun OMEK 3aaBua, 4To rotoB noaaep»aTb NPOASEHUE COMNALIEHUA O COKPALEHUN A0bbluM Ha 6
Mec., a He Ha 9 mec.; MipaH cobupaeTca HapacTUTb f06blvy HedTu Ha 8% K mapTy 2018r.;
= CWA B 6amkaliwme 10 net XOTAT pacnpopatb NOJOBMHY CTPATErnyeckux 3anacos HedTU ANA MOMOSHEHUA
6ropkeTta. CTpaTternyeckuii peseps CLUA Ha cerogHsa coctasnseT 687,7 maH.6ap.;
= 3anacbl He¢Tn B CLUA cHu3uauch Ha 4,4 maH.6ap. — 8o 516,3 maH.6ap., Ny4le NPorHosa aHaAUTUKOB; A06blYa
HedTV Bblpocna Ha 15 Tbic.6./c. — 8o 9,32 maH.6./c.

V A CmewaHHoe

V¥ YMepeHHO HeratusHoe
Y YMepeHHO HeraTusHoe

V¥ A CmewaHHoe

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

KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
23.05.2017 16:45 US  Markit US Manufacturing PMI May P 52.5 53.0 52.8 - v
23.05.2017 16:45 US  Markit US Services PMI May P 54.0 53.3 53.1 - A
23.05.2017 17:00 US  New Home Sales MoM Apr -11.4% -1.8% 5.8% - v
24.05.2017 17:00 US  Existing Home Sales MoM Apr -2.3% -1.1% 4.4% 4.2% v
25.05.2017 15:30 US  Initial Jobless Claims May 20 234k 238k 232k 233k A
26.05.2017 15:30 US  GDP Annualized QoQ 1QS 1.2% 0.9% 0.7% - A
26.05.2017 15:30 US  Durable Goods Orders Apr P -0.7% -1.5% 0.9% 1.7% A
26.05.2017 15:30 US  Personal Consumption 1QS 0.6% 0.4% 0.3% -- A
30.05.2017 15:30 US  Personal Spending Apr - 0.4% 0.0% -

30.05.2017 15:30 US  Personal Income Apr - 0.4% 0.2% -

30.05.2017 17:00 US  Conf. Board Consumer Confidence May -- 119.8 120.3 --

02.06.2017 15:30 US  Unemployment Rate May = 4.4% 4.4% ==

02.06.2017 15:30 US Trade Balance Apr - -$44.1b -$43.7b -

23.05.2017 11:00 EC  Markit Eurozone Manufacturing PMI May P 57.0 56.5 56.7 = A
23.05.2017 11:00 EC  Markit Eurozone Services PMI May P 56.2 56.4 56.4 - \4
31.05.2017 12:00 EC  CPI Estimate YoY May - 1.5% 1.9% -

31.05.2017 12:00 EC  Unemployment Rate Apr - 9.4% 9.5% -

02.06.2017 12:00 EC  PPIYoY Apr = 4.5% 3.9% =

25.05.2017 11:30 UK  GDP YoY QP 2.0% 2.1% 2.1% . v
25.05.2017 11:30 UK  Exports QoQ QP -1.6% 0.5% 4.6% - v
25.05.2017 11:30 UK  Imports QoQ QP 2.7% 0.9% -1.0% - AY
02.06.2017 11:30 UK  Markit/CIPS UK Construction PMI May - 52.6 53.1 -

23.05.2017 09:00 GE  Exports QoQ 1Q 1.3% 1.5% 1.8% 1.7% v
23.05.2017 09:00 GE  Imports QoQ 1Q 0.4% 1.0% 3.1% 2.5% AY
23.05.2017 10:30 GE  Markit/BME Germany Manufacturing PMI May P 59.4 58.0 58.2 - A
23.05.2017 10:30 GE  Markit Germany Services PMI May P 55.2 55.5 55.4 - \4
30.05.2017 15:00 GE  CPIYoY May P - 1.6% 2.0% -

31.05.2017 09:00 GE  Retail Sales YoY Apr - 2.2% 2.3% -

31.05.2017 10:55 GE  Unemployment Change (000's) May - -14k -15k --

23.05.2017 10:00 FR  Markit France Manufacturing PMI May P 54.0 55.2 55.1 - v
23.05.2017 10:00 FR  Markit France Services PMI May P 58.0 56.7 56.7 - A
24.05.2017 19:00 FR  Total Jobseekers Apr 3471.8k  3468.0k 3508.1k - v
30.05.2017 09:45 FR  GDP YoY QP - 0.8% 0.8% -

30.05.2017 09:45 FR  Consumer Spending YoY Apr - 1.0% -1.0% --

31.05.2017 09:45 FR  CPIYoY May P - 1.0% 1.2% -

31.05.2017 09:45 FR PPl YoY Apr - - 2.9% -

31.05.2017 04:00 CH  Manufacturing PMI May - 51.0 51.2 -

31.05.2017 04:00 CH  Non-manufacturing PMI May - - 54.0 -
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KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
22.05.2017 18:30 RU Unemployment Rate Apr 5.3% 5.4% 5.4% - A
22.05.2017 18:30 RU  Retail Sales Real YoY Apr 0.0% -0.1% -0.4% -- A
22.05.2017 18:30 RU  Real Wages YoY Apr 2.5% 1.9% 1.5% 3.2% A
22.05.2017  18:30 RU  Real Disposable Income Apr -7.6% -1.8% -2.5% -2.3% v
25.05.2017 16:00 RU Gold and Forex Reserve May 19 405.0b -- 399.7b -- A

HoeocmHoli ¢poH

CobbiTne BnuaHue Ha PP

B Poccuu:
= PeasibHble LOXOAbl POCCUAH B anpesie NPOAO/IKUAN CNag U CHU3UAKUCL Ha 7,6% r/T;
=  Be3paboTvua cHMU3MAACh B anpene 4o 5,3% m/m;

O60pOT PO3HMLbI B anpene B rogOBOM BbIPAaXKEHUM HE M3MEHMWACA, YTO roBopuT 06 OCTaHOBKe cnaaa,

¥V YMepeHHO HeraTuBHoe
A YMepEeHHO NosuTUBHOE
A YMEpPEeHHOo No3uT1BHoe

npogonKasLeroca 27 mecAues Noapas;

= MuHOUH NpeaioKnA yBENNYUTb Aoxoabl deaepansHoro 6roaxerta Ha 2017 r. Ha 8,8% (po 14,7 TpaH.py6.), a
pacxoabl —Ha 2,2% (o 16,6 TpaH. pyb.). POcT L0X0A0B NPOM30OAAET OT NONyYeHUs Ha 472 mapa.py6. 6onblue
HeHedTerasoBbIXx A0OXOA0B, YeM NIAHMPOBANOCh M3HAYANbHO, 33 CYET POCTa HaNOroBbIX AOXOA0B Ha doHe
OKMBJIEHNA IKOHOMMWYECKON aKTUBHOCTW. [pM 3TOM CyLLeCcTBYeT PUCK HeAonony4YeHUA AMBUAEHA0B OT
rOCKOMMNaHuii, B TaKOM cnydae 6yaeT [OMNONHWUTENbHO ucnonb3oBaHo 200 mapa.pyb. ms doHaa
HaLMOHaNbHOro 61arococToAHUS;

= Moody’s yny4wmno nporHo3 no pocty BBIM Poccumn Ha 2017 m 2018 roabl Ao 1,5%. AreHTCTBO cuMTaerT, 4yTo
poccuiickan 3KOHOMMKA BCTasfa Ha MyTb BOCCTAHOBNEHWUA, U OXMAAET, YTO pacxodpl Ha noTpebneHune u
MHBECTUUMM OyayT NOAAEP!KMBATLCA POCTOM PeasibHbIX [O0X040B [AOMOXO3SMCTB M NOCTENEHHbIM
ocnabneHnem geHexXHO-KpeauTHOM noantukm; BB yxyawmn nporHos no pocty BBM Poccum B 2017 rogy fo
1,3% «u3-3a appeKkTa bonee BbICOKOM Hazbl»;

= b 0f06punn 6aHKOBCKYIO METOA0/I0MMI0 PEMTUHIOBOTO areHTCTBa «3KcnepT PA», MeTOL0N0rUA areHTCTBa No
pefTUHram perMoHoOB NOKa HaXOAUTCA Ha PACCMOTPEHWU;

= [paxgaHe MOryT oKa3aTbcA ydacTHUKamu UMK yxke no utoram nepexogHoi Kamnanum 2017 roga: B HoBoOW
paboueit BepcuM NpoeKTa 3akoHa 06 UMK ckasaHo, YTO Bce 3anABAEHMA TPaXAaH O Nepexode Ha HOBYHO
CUCTEMY HaKOMNEHWW, KoTopble BblaKn NofaHbl, HO He paccMoTpeHbl NP Ha MOMEHT BCTYN/EHUA B Cuay
3aKoHOMNpoeKTa, byayT cuutaTtbea Bblbopom B nonb3y UMK. B npoekTe yTOYHAETCA, YTO HOPMa 3aTPOHeT
3anB/IEHUA NepexofHol Kamnauum 2017 rofa; TaKKe B KOHLEMUMM CKA3aHO, UYTO TPaXAaHUH MOXKeT
HanpasuTb B UMK neHcMOHHble pesepBbl, cGOPMUPOBaHHbIE B €70 NOAL3Y APYTMMU NEHCUOHHBIMU CXEMaMMU
HMO, 4T0, NO MHEHWIO YHACTHUKOB PbIHKA, ABNAETCA BMELLATENbCTBOM B OTHOLWEHMWA MeXAay paboToaatenem
1 paboTHMKOM no gorosopam HMNO.

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

¥ A CmewwaHHoe

V¥ A CmewwaHHoe

V A HeliTpanbHoe

V YMepeHHO HeraTusHoe

PBIHOK aKIMH

Jludepoi pocma/nadeHusn Ha pbiHKe aKyuli

3a Hepeno C Havana roga Cektop (MMBB) s CHasana
Heaeno roaa

JleHsHe pro npwus. 17,1%|Poccetv 06. -7,5%  JlexsHepro npus. 30,4%|A®K Cuctema -46,9%  Xvamua 0,5% -3,8%

TMK 11,9% |A®K Cuctema -6,9%  fiHoekc 25,7%|Meyen npus. -38,1%  DNIEKTpO3HepreTuka 0,2% -8,8%

CyprytHe ¢Teras o0b. 9,0%|TpaHcHedTb npus. -5 7%  AspodnoT 24,4%|PocceTv 06. -30,5%  TpaHcnopt -0,0% 17,8%

lpynna MUK 7,4% Meuen npus. -5,6%  TatHedtb npus.  19,1%|OrK-2 -26,7%  MoTpe6urenbckui -0,1% -6,3%

OrK-2 5,5% |HMTN -4,9%  MonumeTtann 17,6% |PocHe b -24,5%  MawunHocTpoeHve -0,1% -1,1%

WHTepPAO E3C 5,1%|CbepbaHK 06. -4,8%  HMTN 7,2%|MockoBckan bupxe -22.3%  TenekommyHukaumm — -0,1% -5,7%

TaTHe dTb NpuB. 3,0%|Mockosckan bupxi -4,8%  MHTepPAO E3C 6,7%|la3npom -20,9%  MeTannyprus -0,5% -7,8%

Ma rumt 2,8%|PCK E3C -4,8%  TMK 6,3%|CeBepcrans -20,5% Hedtburas -1,1% -16,0%

MocaHepro 2,0%|HOBAT3K -3,8%  Ipynna MUK 6,3%|TrK-1 -19,6%  Wnpekc MMBB -1,4% -13,4%

Pycruapo 1,8% [MoaumeTann -3,5%  Pycan (IQP) 4,0%|TpaHcHedtb NpuB. -19.1%  PuHaHCHI -3,3% -17,0%

AuHamuKa ¢poHO08bIX UHOEKCcOo8
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CoomHouweHue 0eHexcHOU Maccel u Kanumanusayuu pOCCUﬁCKOZO PbIHKa akyul
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HoBOCTH SMUTEHTOB

PeilimuHau amumeHmos

PeliTuHrosoe Terywmii
IMUTEHT - MporHo3s JaTta usmeHeHus U3meHeHne Mpeapiayuiee 3HayeHne
areHTCcTBO penTuHr
VK Benec Kanutan S&p BB- CTabunbHbIit 26.05.2017 PemTUHr BB-
NOATBEPHKAEH
Peii
Anbda-baHk Moody’s Ba2 Mo3UTUBHbIN 26.05.2017 ENATAHT Ba2
noATBEPKAEH
EBpas Mpynn Fitch BB- CTabunbHbIN 25.05.2017 MN3meHeH nporHos HeraTuBHbIl
Ypancub S&P B- C1abunbHbIN 25.05.2017 MN3meHeH nporHos Mo3UTUBHBIN
@K OTKpbITHE S&P B+ HeraTusHbIl 24.05.2017 MOHWXeH PeATUHT BB-

AueudeHOHblii KaneHAapo

CymMmmapHbIi oo JAoxoaHocTb
Aara 3akpbiTua Bavxkaiwmnia o o
HasBaHue KomnaHumn peectpa nopa, UL R Ll AVBUAEHA HA aKLMIO, Lera akuum ha GanamueMv
T 3a 2016r., py6. T 29.05.2017 AMBMAEHAH:)M

BbInnatbl, %
HMTN 29.05.2017 0,77882 0,778824 7,06 11,0%
Kusu 30.05.2017 12,48944 11,35404 1317,0686 0,9%
BaHk CaHkT-MeTepbypr 31.05.2017 1,05 1,05 61,95 1,7%
BCMMNO-ABUCMA 05.06.2017 2600 1300 15700 8,3%
KTK 05.06.2017 6 6 129 4,7%
MMK 06.06.2017 1,962 1,242 31,37 4,0%
docarpo 13.06.2017 84 30 2355 1,3%
Cb6epbaHK 06. 14.06.2017 6 6 160,7 3,7%
CbepbaHK npwB. 14.06.2017 6 6 130,2 4,6%
HAMK 14.06.2017 10,44 2,35 108,5 2,2%
MocaHepro 14.06.2017 0,08482 0,08482 2,3585 3,6%
CeepcTanb 20.06.2017 110,92 24,44 749 3,3%
MuTep PAO E3C 20.06.2017 0,14682 0,14682 4,1 3,6%
NcP 20.06.2017 78 78 915 8,5%
TMK 20.06.2017 3,9 1,96 83,98 2,3%
OrK-2 20.06.2017 0,00825 0,008253 0,367 2,2%
MPCK Ypana 20.06.2017 0,0083 0,0083 0,139 6,0%
MO3CK 21.06.2017 0,03121 0,031205 0,87 3,6%
MPCK UeHTpa 21.06.2017 0,04215 0,042152 0,4605 9,2%
HopHukenb 23.06.2017 892,2 446,1 8200 5,4%
Maruut 23.06.2017 202,23 67,41 9450 0,7%
lasnpom HedpTb 26.06.2017 10,68 10,68 199,95 5,3%
JleHaHepro 06. 26.06.2017 0,1331 0,1331 4,385 3,0%
JleHaHepro npwus. 26.06.2017 8,10741 8,107405 59,2 13,7%
MPCK Bonru 26.06.2017 0,00761 0,007608 0,07065 10,8%
MPCK CeBepo-3anaaa 26.06.2017 0,00116 0,001161 0,0402 2,9%
3Henb 28.06.2017 0,06822 0,06822 1,033 6,6%
PocHedTb 03.07.2017 5,98 5,98 304 2,0%
lOHunpo 04.07.2017 0,18373 0,111025 2,48 4,5%
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TaTHedTb 06. 07.07.2017 22,81 22,81 388 5,9%
TatHedTb NpuB. 07.07.2017 22,81 22,81 279,8 8,2%
Poctenekom 07.07.2017 5,39 5,39 72,3 7,5%
TrK-1 07.07.2017 0,00035 0,000345 0,01207 2,9%
Jlykovin 10.07.2017 195 120 2796,5 4,3%
MTC 10.07.2017 31,2 15,6 243,05 6,4%
Pycrnapo 10.07.2017 0,04662 0,046625 0,83 5,6%
MeradoH 11.07.2017 64,5 32,25 601 5,4%
AKPOH 11.07.2017 190 95 3115 3,0%
baHk Bo3poxaeHune 11.07.2017 7,7 7,7 748 1,0%
BawHedTb Npus. 12.07.2017 0,1 0,1 1230 0,0%
Kamas 12.07.2017 0,42 0,42 54,55 0,8%
ADK Cucrema 13.07.2017 1,62 0,81 12,295 6,6%
MITC 13.07.2017 233 233 1300 17,9%
Aspodnot 14.07.2017 17,4795 17,4795 190,1 9,2%
CypryTHedTeras 06. 19.07.2017 0,6 0,6 29,705 2,0%
CypryTHedTeras npwms. 19.07.2017 0,6 0,6 29,67 2,0%
lasnpom 20.07.2017 8,0397 8,0397 122,2 6,6%
AJIPOCA 20.07.2017 8,93 8,93 89,77 9,9%
PbIHOK 0G/iMTallMM
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Henena osHameHoBanacb 60/1bLUMM KONMYECTBOM MEPBUYHBIX PasmeLleHnid. Ha KopoTKom KoHue (1 roa) aoxoaHocTb cHU3MNAch Ha 4 6.0., Ha cpeAHem KoHue (3
roaa) Bblpocaa Ha 7 6.M., @ Ha A/IMHHOM y4yacTKe KpuBoi (5-8 sieT) Bbipocna — Ha 10-16 6.n. Kpueas goxogHocTei eBpoobavraumii NogHanack Ha KOPOTKOM KoHue (1
rog) — Ha 13 6.n., Ha cpeaHeMm M ANMHHOM ydacTKe (3-8 neT) cHM3mnach Ha 2-5 6.n.
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Fpagpuk pasmewieHuli obauzayuii
FocydapcmeeHHble obauzayuu

JAoxoaHocTb NO CpeAHeBSBeLUeHHOﬁ

Aarta Aarta Mpepnoxenne, Cnpoc, Pa3smelieHue, K o 5
ynoH, % ueHe, %
ayKUMOHa noraweHua mapa. py6. mapa. pyé. mapa. py6. (Mo 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%
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 43,1 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%

* onpedensemcs KaKk cped. apugm. 3Hay. 3a 6 mec. 00 damel onpedesieHUs NPOUeHMHOU CMasKu cOoM8emcmayWuUx KyrnoHos

KopnopamueHsie obaueayuu
lpowedwue pasmeuw,eHuUs

- CraBka 1-ro JoxoaHocTb
KpeauTHbii4 O6vem KynoHa npu npu KynoHbl, pa3  Morawexue/
R DeluNE | WG, povewenaw,  pasewewaw,  BroA  Ofepra,ner
% roaoBbIX % rofAoBbIX
18.05.2017 NlenTa BB -/-/BB 5 8,7 8,89 2 3
23.05.2017 NAO CEEPBAHK 50-19 -/Ba2/BBB- 15 8,3 8,47 2 4
24.05.2017 MAO «Ypankanuii» BB-/Ba2 /BB- 15 8,8 8,99 2 3
26.05.2017 AKpOH -/Ba3/BB- 5 8,6 8,78 2 4,5

MaaHupyemole pasmeujeHus

OpueHTup no

JIENE] KpegutHbiii  O6bem OpueHtup no KynoHbl,

OTKpPbITUA AaTaKila:rI;blTMﬂ HaumeHoBaHue PEeNTUHr 3IMUccUum, c:;:gs al':/f BOXOAHOCTU, % pa3 B g‘;;:;::_z"::{
’ ’
KHUTU M/S&P/F  mnpga. py6. FOA0BLIX roAo0BbIX rog
29.05.2017 fipocnasckas obnactb, 35015 -/-/BB- 10 8,6-8,9 8,86-9,18 4 10
29.05.2017 Mouta Poccum, 60-001P-03 -/-/BBB- 5 8,5-8,6 8,68-8,78 2 3

BHewHUli KopnopamueHblii 0one
Bbinaamel no eHewHeMy 00712y KOPHOPAMUBHbIX SMUMeHmMos 80 2-m Keapmase 2017e2.

IMUTEHT O6bem noraleHns, SMH.

BTb 1740
rasnpombaHk 1115
PCXb 696
PO, 1026
JNykoin 668
Pacnaackas 400
Mpoune 37716

WUtoro Bbinnart 9416,6
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PasmeuwjeHue espoobueayuli c Hayana 2017e.
- - OXOAHOCTb
RECEY [o] MpepnoxxkeHue, Cnpoc, PasmeleHue, ® PeATUHr PeiATnHr A
S UL pasmeLieHus Smapa.  Smapa. S mapa. L) BbIMyCKA  3MWTEHTa 3¢¢“Z:Z"Eﬂ£
Rusal Capital Plc 26.01.17 0,6 1,2 0,6 5,125 B1 Ba3/B+ 5,1907
Polyus Gold Ltd 31.01.17 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 n/n, 0,335 7,00 E B1 7,122
BCS Cyprus Ltd 15.02.17 15.02.27 0,2 H/a 0,2 1,838 - B -
RZD Capital Pic 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 - 1,054 4,25 BBB- Bal/BBB- 4,2952
MMLC 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 -
M ey T 240417  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
01 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 1,0 - 0,15 6,0 B1 B1 6,09
WUToro pasmeLueHo 12,25

JleHeKHbIN ¥ BAJIOTHbIN PbIHKHU
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Aelicmeusa b

= OTO3BaHA NMLLEH3MA HA OCyLLecTBAeHWe BaHKOBCKMUX onepaumii: AO «AiiBu baHk», 000 «PUTLL BaHK»;
= AHHY/NMPOBaHa ANLLEH3MA HA ocyLecTBNeHne BaHKoBCKMX onepaumii: HKO MAO «UP-KpeanT».




