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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoiHOK akyuli PoiHOK 06au2ayuli

M3meHeHue 3a nep
Tekywee ¢10.06.17 cHavyana cHavana

M3meHeHue 3a nep
Tekywee ¢10.06.17 cHayana cHavana

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

16.06.17 16.06.17 16.06.16 16.06.17 16.06.17 16.06.16
MSCI World 1923 0,0% 9,8% -2,1% UST10 2,15 -0,05 0,29 -0,69
S&P 500 2433 0,1% 8,7% 1,7% Bund 10 0,28 0,01 0,07 -0,65
DAX 30 12753 -0,5% 11,1% -11,1%  Italy 10 1,98 -0,10 0,17 -0,05
CAC40 5263 -0,7% 8,2% -10,4% France 10 0,63 -0,01 -0,05 -0,59
FTSE100 7464 -0,8% 4,5% -4,7% Brazil 10 10,46 -0,42 -0,94 -5,64
Bovespa 61626 -0,9% 2,3% 14,0% Mexico 10 6,86 -0,24 -0,56 -0,17
Shanghai 3123 -1,1% 0,6% -18,8% Russia 28 4,06 0,07 -0,62 -1,15
Sensex (MHaus) 31056 -0,7% 16,6% 1,6% Russia 42 4,74 0,03 -0,29 -0,92
HangSeng 25626 -1,6% 16,5% -8,6% 0®31ropn(25081) 8,08 -0,04 0,66 0,47
MSCI pa3BuB. pbiHKK 1003 -1,5% 16,3% 0,7% O®35net(26217) 7,95 0,13 0,33 0,82
MSCI Russia 506 4,3%  -16,1% 14,7% O®d315net(26218) 7,99 0,17 -0,61 -0,79
MMBB 1823 -3,2%  -18,4% 6,2% MMBE Kopn.obn(ueH) 93,8 -0,0% 1,3% 1,8%
PTC 994 4,5%  -13,7% 18,2% MMBE Kopn.o6n(coB.A0x) 334,3 0,2% 5,7% 6,7%
IFX-Cbonds 514,1 0,3% 5,7% 5,9%

BasomHuili pbiHOK JeHextHolli pbIHOK

3HaueHne 3HauyeHue  3HayeHue

M3meHeHue 3a nepvog

Tekywee ¢10.06.17 cHayana cHavana Ha Ha Ha
3Hauehve  no  2017r.no 2016r.no 16.06.2017 09.06.2017 16.06.2016
16.06.17 16.06.17 16.06.16" EYIIEL:EENS clTER IO 9,25% 9,25% 10,50%
Py6./nonnap 57,63 1,0% -6,3% -9,4% Mosprime overnight 9,36% 9,27% 10,53%
Py6./espo 64,55 1,1% 0,3% -6,4% PEMNO L6 overnight 10,25% 10,25% 11,50%
BuBan. Kop3uHa 60,78 1,1% -3,4% -8,6% Makc. % no aenosutam d/n 7,58% 7,58% 9,76%
Espo/monnap 1,120 0,0% 6,5% 3,3% CraBku no genosuntam 1sw. 7,75% 8,00% 9,50%
WHpeke gonnapa 97,43 0,5% -4,7% -4,1% CraBKM NO Aeno3untam 23uw. 9,00% 9,00% 10,95%

MaKp03K0HOMI/I‘-IeCKI/Il7I KOHTEKCT

3apybexcHbie pbIHKU

@PC oxudaemo nossicuana cmasKy u Ha4YHem COKpawame aKkmuebl Ha ceoem basnaHce yxce 8 mekyujem 200y

=  OPC nosbicunia cTaBky Ha 0,25 n.n. go avanasoHa 1-1,25%, nosbiweHne 6b10 oxugaembim; Perynatop V A CmewaHHoe
paccyMTbiBaeT Ha elle OA4HO MOBbILIEHME B TEKYLLLEM rofy M COXpPaHAEeT NaaHbl nogbema cTaBku B 2018 r., yto
3aCTao MHBECTOPOB, OWAABLIMX 3amMed/lIEHUA TEMNOB MOAbEMA CTaBKM B CBA3M cnaboit uHbnaumen,
Bpacnnox; ®PC TakKe HamepeHa HayaTb COKPALLLEHME aKTUBOB Ha BanaHce yyKe B 3TOM roZy; NPOrHo3 no pocry
3KOHOMMKM CLUA B 2017 r. noBblweH g0 2,2%, a no 6e3paboTuue — cHukeH go 4,3%;

" WHonauma B8 CLUA B mae coctasuna 1,9% r/r; NnpOMNpPOM3BOACTBO B Mae He M3MeHWnocb B mecadyHom VY YMepeHHO HeraTuBHoe
BbIpa)KeHWUW, - 06a NOKasaTens Xyxe NPOrHo3a aHaIMTUKOB;

= Yucno nepeuUHbIX 3aABOK Ha nocobue no 6eapaboTuue cHU3UAOCL A0 237 ThiC., ydlle NPOrHO3a aHannTMKos; A YMepeHHO Nos3uTUBHOe

= PO3HMYHbIE NPOAAKM B Mae HEOXKMAAHHO CoKpaTuaunch Ha 0,3% m/m. V YmepeHHO HeratueHoe
MakpoakoHomu4ecKuli hoH 6 eepo30oHe HOCUn cMewaHHbIl xapakmep

= [podunuunT BHewHeToproBoro 6anaHca eBpo30oHbI B Mae cocTaBua €17,9 MApA,, Xy»Ke NMPOrHo3a aHa/IMTUKOB; V YmepeHHO HeraTuBHoe
=  UHbnauma B BenmkobputaHum B mae coctasmna 2,9% r/r, ayyiie NnporHo3a aHasIMTUKOB; A YMepeHHO No3uTuBHoe
= PO3HMYHbIE NPOLANKM B BeNMKOBpUTaHWK BbIpOoCaM B Mae Ha 0,6% r/r, XysKe NporHo3a aHa/IMTHKOB. V YmepeHHO HeraTMBHoe
AaHHbie no npomnpouszeodcmey 8 Kumae nopadosasnu UHEeCMopos

= [lpomnpowuseoacTso B Kutae B Mae BbIPOCAO Ha 6,5% r/r, yylue OKUAAHWA aHaIUTUKOB. A YMepeHHO No3utueHoe
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PbIHOK 8cto Hedesnrd omebi2pbledn Hezamue om 00Knada M3A o mom, Ymo CHUX3eHue MUpPOBbLIX 3dnacoe
Hepmenpodykmoe Ao cpedHez0 3a 5 Aem ypoeHA MOxem 3amaHymbcs 00 OKOHYAHUsA CpoKa Oelicmeus cdenku
OlIEK+, 2nasHbiM 06pa3om, U3-3a pocma NocMasoK coO CMOPOHbI CAAHYesbix npouzsodumeneii CLUA
= OrEK: B Mae usieHbl KapTens HapacTuam gobbidy Ha 290 Tbic.6./c. — fo 32,08 MnH.6./c., B OCHOBHOM, 3a cueT ¥ YMepeHHO HeraTuBHOe

Jiusum, Hurepum n Upaka; MDA onacaercs, 4To CHUKEHUE MUPOBLIX 3anacoB HedTenpoAyKTOB 40 CpeaHero 3a

5 NeT ypOBHA MOKET 3aTAHYTLCA A0 KOHLA CPOKa AencTeuna caenkn OMNEK+;

= 3anacbl HedpTn B CLUA CHU3MAUCH XYXKE OXMAAHWUI PbIHKA, 3anacbl 6eH3MHa HeOXUAAHHO Bblpocau, Aobbiva ¥ YMepeHHO HeraTuBHOe
TaKKe Bblpocna Ha 22 Tbic.6./c.; Uuucn0 BypoBbIX YCTAHOBOK NPOAO/MIKAET PaCTU.

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

KaneHoapb cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
14.06.2017 15:30 US CPIlYoY May 1.9% 2.0% 2.2% - v
14.06.2017  15:30 US Retail Sales Ex Auto MoM May -0.3% 0.1% 0.3% 0.4% v
14.06.2017  21:00 US FOMC Rate Decision (Upper Bound) Jun 14 1.25% 1.25% 1.00% - VA
15.06.2017  15:30 US Initial Jobless Claims Jun 10 237k 241k 245k -- A
15.06.2017  16:15 US  Industrial Production MoM May 0.0% 0.2% 1.0% 1.1% v
23.06.2017 16:45 US  Markit US Manufacturing PMI Jun P - 53.0 52.7 -

23.06.2017 16:45 US  Markit US Services PMI JunP - - 53.6 --

14.06.2017  12:00 EC Employment YoY 1Q 1.5% -- 1.1% 1.4% v
15.06.2017  12:00 EC Trade Balance SA Apr 19.6b 22.0b 23.1b 22.2b v
16.06.2017  12:00 EC CPIYoY May F 1.4% 1.4% 1.9% 1.9% VA
23.06.2017  11:00 EC Markit Eurozone Manufacturing PMI JunP -- 56.7 57.0 --

23.06.2017  11:00 EC Markit Eurozone Services PMI Jun P -- 56.2 56.3 --

13.06.2017 11:30 UK CPIYoY May 2.9% 2.7% 2.7% - A
14.06.2017 11:30 UK ILO Unemployment Rate 3Mths Apr 4.6% 4.6% 4.6% - VA
15.06.2017  11:30 UK Retail Sales Ex Auto Fuel YoY May 0.6% 1.9% 4.5% 4.6% v
15.06.2017  14:00 UK Bank of England Bank Rate Jun15 0.250% 0.250% 0.250% -- VA
14.06.2017  09:00 GE CPIYoY May F 1.5% 1.5% 1.5% -- VA
20.06.2017  09:00 GE PPIYoY May - 2.9% 3.4% --

23.06.2017  10:30 GE  Markit/BME Germany Manufacturing PMI Jun P -- 59.0 59.5 -

23.06.2017  10:30 GE Markit Germany Services PMI Jun P -- 55.4 55.4 -

15.06.2017  09:45 FR  CPlYoY May F 0.8% 0.8% 0.8% -- VA
23.06.2017  09:45 FR  GDP YoY 1QF -- 1.0% 1.0% --

23.06.2017  10:00 FR  Markit France Manufacturing PMI Jun P -- 54.0 53.8 --

23.06.2017  10:00 FR  Markit France Services PMI Jun P == 57.0 57.2 ==

14.06.2017  05:00 CH Industrial Production YoY May 6.5% 6.4% 6.5% - A
14.06.2017 05:00 CH Retail Sales YoY May 10.7%  10.7% 10.7% -- VA

ToeapHbie poIHKU U MeXOyHapoOHas mop206ns
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KaneHoapb cobbimuii
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
16.06.2017 06/19 RU  Industrial Production YoY May 5.6% 2.4% 2.3% - A
16.06.2017 13:30 RU  Key Rate Jun 16 9.00% 9.00% 9.25% -- VA
20.06.2017 16:00 RU  Unemployment Rate May - 5.2% 5.3% -
20.06.2017  16:00 RU  Retail Sales Real YoY May -- 0.5% 0.0% --
20.06.2017  16:00 RU  Real Wages YoY May -- 2.4% 2.5% --
20.06.2017 16:00 RU  Retail Sales Real MoM May -- 1.7% -1.3% --
20.06.2017 16:00 RU  Real Disposable Income May - -2.0% -7.6% --

HosocmHoli ¢poH

CobbiTne BaunaHue Ha ®P

B Poccuu:
= LB 0’KMAaemMo CHU3UA KNKOYEBYHO CTaBKy A0 9%, 3asABMB NPU 3TOM, YTO BUAWUT NPOCTPAHCTBO ANA Aa/ibHeWLwero
CHWXXeHuA Bo 2-m nonyroguu 2017r.; LUb HamepeH NpoBOAUTb YMEPEHHO MKECTKYHO AeHEeXKHO-KpeaUTHYo
noanTUKY ele 1,5-2 roga; peryaaTop NoBbICUA NPOrHo3 Temnos pocTa BBIM Poccuu Ha 2017r. oo 1,3-1,8%;
= PoccraT: npeaBapuTesnibHan oleHKa pocta BBIM Poccum B 1k17 cocrasnaet 0,5%, nydwe nporHosa M3IP;
= [lpomMnpou3BOACTBO B Mae BbIPOC/IO Ha 5,6% r/r, nyylue NporHo3a aHaIMTUMKOB. HEOKMAAHHO BbICOKMI pocT A YMEPEHHO No3nT1BHoe
nokasana o6pabatbiBalolas MPOMbBIWIEHHOCTb, XOTH HEKOTOPble 3KCMEepTbl CKAOHHbI OTHOCUTb CTO/Ib A YMepeHHO No3nUTMBHOe
BbICOKMIA pe3yNbTaT Ha BO3MOXHbIe U3MEHEHUS B METOAMKE pacyeTa NokasaTtens.
UcmouHuK: Bedomocmu, Kommepcanmd, PBK, A TACC, A3U lMpatlim u Op.

V A CmelaHHoe

PbIHOK aKIMi

Jludepbl pocma/nadeHus Ha pbiHKe akyuli

Hegeno  roga

JleHaHepro npwms. 5,6%[Meyen o6. -12,8%  Jlensnepro npus. 37,1% |AGK Cucrema -46,1%  NoTpeburebckui -0,8% -1,7%
TaTHe dtb npve. 2,6%|Meyen npus. 12,5%  AHgekc 17,4%|PocceTv 06. -346% MawuHocrpoerme  -1,3% 1,8%
bawHe ¢t npus. 2,0%|Aspodnot -94%  TatHe¢rb npus.  15,7%|Pacnaackas -34,0%  Xumws -1,9% -9,6%
TpaHcHe dTb npus. 0,8%|Coepbank npvs.  -84%  Aspodnot 14,3%|Meuen o6. -32,7% Hedrburas -2,1% -20,6%
Hopwibckuii Hukenb — 0,7%[Mera o -83% Mommmerann 7,9%[Meyen npus. -31,9%  IMeKTpodHepretka  -2,6% -12,2%
Poctenekom o6. 0,2%|TMK -7,4%  Pycan(rAiP) 3,1%|a3npom -24,9%  Metannyprua -3,1% -13,0%
PocHe otb 0,2%]|MutepPAO E3C 74%  HMTN 2,8%|PocHedrb -239%  Wnaekc MMBB -3,2% -18,4%
Mockosckuit Kpeauthb  0,0%|MocaHepro -72%  Tpynna MUK 0,6% |CeBepctanb -239%  OuHaHco! -3,4% -19,9%

MTC -5,8%  Msuaeo 0,4%[OrK-2 -238%  Tenekommynukaumt  -5,0% -8,9%

HAMK -5,7% OCK E3C -23,2%  Tpacropt -7,6% 9,2%
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3MUTEHT R s Tekymuﬁ MNporHos Jata usmeHeHms UsmeHeHue MpeAsiaywiee
areHTCTBO PenTUHr 3HayeHue

MKB AKPA A-(RU) MO3UTUBHbIN 15.06.2017 PeNTUHT NpucBOEH -

AKB Poccuiickuii Kanutan AKPA BB+(RU) MO3UTUBHbI 13.06.2017 PeiTHr NnpucBoeH -
Benropoackas obn. AKPA A+(RU) CTabunbHbIN 13.06.2017 PeiTvHr NnpucBoeH -

AK BAPC baHK Fitch B HeratuBHbIN 15.06.2017 PeiTUHT NoHWUXKeH BB-
MNontoc Moody’s Bal CTabunbHbIN 14.06.2017 PelTUHT NpucBOeH -
Pocrocctpax S&P B HeraTusHbIl 13.06.2017 PEeNTUHT NOHUKEH B+

AusuderOHbiii KaneHAapb

CyMmmapHblIii o
[arta 3aKkpbITna Bavxaiiwunmn
AVNBUAEHA Ha aKuUIo
HassaHue komnaHuu peectpa nog, AVBUAEHA Ha aKLMIO,
3a 2016r., py6.
AVNBUAEHADI py6.
HMTN 29.05.2017 0,77882 0,77882
Cesepcranb 20.06.2017 110,92 24,44
WHTep PAO E3C 20.06.2017 0,14682 0,14682
Ncp 20.06.2017 78 78
TMK 20.06.2017 3,9 1,96
Ork-2 20.06.2017 0,00825 0,008253
MPCK Ypana 20.06.2017 0,0083 0,0083
MO3CK 21.06.2017 0,03121 0,031205
MPCK LeHTpa 21.06.2017 0,04422 0,044215
HopHukenb 23.06.2017 892,2 446,1
Marnut 23.06.2017 202,23 67,41
lasnpom HedTb 26.06.2017 10,68 10,68

JAoxoaHocTb
LieHa aKuuu Ha 6nvkaien
13.06.2017 OVUBUAEHAHOMN

BbinAatbl, %
6,835 11,4%
717 3,4%
3,693 4,0%
883 8,8%
74,97 2,6%
0,3815 2,2%
0,15 5,5%
0,821 3,8%
0,475 9,3%
8154 5,5%
9412 0,7%
186,65 5,7%
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JleHaHepro 06. 26.06.2017 0,1331 0,1331 4,435 3,0%
JleHaHepro npus. 26.06.2017 8,10741 8,107405 62,25 13,0%
MPCK Bonru 26.06.2017 0,00761 0,007608 0,0699 10,9%
MPCK CeBepo-3anaga 26.06.2017 0,00116 0,001161 0,0389 3,0%
SHenb 28.06.2017 0,06822 0,06822 1,094 6,2%
PocHedTb 03.07.2017 5,98 5,98 306,5 2,0%
OHMNpo 04.07.2017 0,18373 0,111025 2,575 4,3%
TatHedTb 06. 07.07.2017 22,81 22,81 350,1 6,5%
TatHedTb NpuB. 07.07.2017 22,81 22,81 272 8,4%
Poctenekom 06. 07.07.2017 5,387 5,387002 71,07 7,6%
Poctenekom npus. 07.07.2017 5,387 5,387002 54,6 9,9%
TrK-1 07.07.2017 0,00035 0,000345 0,01221 2,8%
Jlykoiin 10.07.2017 195 120 2685 4,5%
MTC 10.07.2017 31,2 15,6 237,5 6,6%
Pyclmapo 10.07.2017 0,04662 0,046625 0,79 5,9%
MeradoH 11.07.2017 64,5 32,25 537 6,0%
AKpPOH 11.07.2017 190 95 2933 3,2%
Meuen npws. 11.07.2017 10,28 10,28 100,3 10,2%
TpaHCKOHTEeHEp 11.07.2017 95,76 46,81 3000 1,6%
baHK Bo3poxaeHne 11.07.2017 7,7 7,7 742,5 1,0%
JleH30n0TO NpUB. 11.07.2017 34,18 34,18 3290 1,0%
BawHedTb NpuB. 12.07.2017 0,1 0,1 1089 0,0%
KAMA3 12.07.2017 0,42 0,42 49,9 0,8%
A®K Cucrema 13.07.2017 1,62 0,81 12,49 6,5%
MITC 13.07.2017 233 233 1339 17,4%
Aspodnot 14.07.2017 17,4795 17,4795 174,65 10,0%
MNontoc 17.07.2017 157,2996 157,2996 4236 3,7%
docarpo 17.07.2017 84 21 2208 1,0%
CyprytHedTeras o6. 19.07.2017 0,6 0,6 24,89 2,4%
CypryTHedTeras npus. 19.07.2017 0,6 0,6 27,37 2,2%
®CK 19.07.2017 0,01538 0,015383 0,156 9,9%
Poccetu 06. 19.07.2017 0,00621 0,006214 0,748 0,8%
Poccetu npwms. 19.07.2017 0,36836 0,368355 1,984 18,6%
lasnpom 20.07.2017 8,0397 8,0397 116,02 6,9%
AJIPOCA 20.07.2017 8,93 8,93 83,12 10,7%
TpaHcHedTb NpumB. 20.07.2017 8171,97 8171,97 161000 5,1%
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PbIHOK oGJIMranum

AuHamuKa pbiHKoe obauzayuli

od3

3,6%

3,4% 3112.2016
3,2% 09.06.2017
3,0% 1606.2017
7,8%

7,6% +

Mopauwus, net

KoprniopamueHsie o6auzayuu 1 swenoHa

Espoobnuezayuu PP

5,5%
4,5%

3112.2016
3,5%

09.06.2017
2,5%

16.06.2017

1,5%
0,5%

012 3 456 7 8 9101112131415 Liopaums. ner

KoprniopamueHsie o6auzayuu 2 swenoHa

19.06.2017

9,8% - mmm e m oo 10,0%

9,6% T e L

9.4% 31122016 9,8% 3112.2016

9,2% 09.06.2017 9,6% 09.06.2017

9,0% 16.06.2017 9,4% 1606.2017

8,8%

8,6% 9.2%

8,4% Mopauvs, net 9,0% . - T T T T T Oiopauus, ner
1 2 3 4 5 [o] 1 2 3 4 5 6 7

Joxoo0Hocmu 10-nemHux 2ocobauzayuli JAuHamuka cripedos no 2ocbymazam

6%
4%

— C LA Cnpen Russia 26
0 uUsT10
4% — [ @PMaHNA 3% . 00
npea 26204
Wranus 2% Russia 18R
2% e [lOPTYranusi 1%
Poccus 0%
(eBpo6oHa) r
-1% -1%
nek15 map16 WIoH16 ceH16 nek16 nek15 map16 noH16 ceH16 nek16

UHOekc IFX-Cbonds

1000 24,0%

800
19,0%
600
14,0%

9,0%

aHB11 AaHB12

nek12

anB10 nek13 nek14

Hiopaums IFX-Cbonds, aHeit [oxoaHocTb K rorawenuio IFX-Cbonds (npasasi ukana)

Ha KopoTKom KoHUe KpuBoit (1 roa) AoxoaHOCTb py6/eBbiX roCyAapCTBEHHbIX 06AMUraumnii cHU3UNach Ha 3 6.M., Ha cpeaHeM M Ha AJIMHHOM
yyacTKe KpumBoit (3-8 nieT) Bbipocau — Ha 9-18 6.n. Kpusas A0X04HOCTEN CyBepeHHbIX eBpoobaunraumii Bbipocaa Ha KOPOTKOM KoHue (1 rog) — Ha
19 6.n., Ha cpeaHeM W AJIMHHOM y4yacTKe (3-8 net) nogHsnack Ha 7-10 6.n.

Tpachuk pasmeweHuli obaueayuli
FocydapcmeeHHble obauzayuu

JL0X0AHOCTb NO CpeAHEB3BELLEHHOA

Aara Aara MNpepnoxenue, Cnpoc, Pa3smeweHue,

0, 0
ayKUMOHA noraweHua  mapa. pyé. mnapa. py6. mnapa. py6. Kyno, % (no AaHL:li::’N/rMH ®uH)

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%
07.06.17 23.03.33 15,0 34,9 15,0 7,70% 8,00%
07.06.17 16.10.24 20,0 47,2 20,0 7,10% 7,85%
14.06.17 16.09.26 15,0 27,2 15,0 7,75% 7,81%
14.06.17 07.12.22 25,0 38,1 25,0 7,40% 7,80%

* onpedensaemcsa Kak cped. apugm. 3Hay. 3a 6 mec. 00 0amoi onpedesneHuUa MPoyeHMHoU CMmasku coomeemcmayouux KyrnoHos
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KoprnopamueHsie obauzayuu

Mpowedwue pasmeujeHus

o Craska 1-ro JoxoaHocTb
KpeauTHbIA 06bem
o) KynoHa npu npu KynoHbl, pas  MoraweHue/
ETEAEEEEE I\F;I%LMPH/rF ;}T"cc""é pasmelueHum, pasmeLieHum, Brog Odepra, ner
PA. PYO. % rop0BbIX % roaoBbIX
14.06.2017 Benropoackas obnactb, 35011 -/-/BB 4 8,5 8,77 4 7
13.06.2017 KT ®uHaHc -/Baa3/- 15 8,75 8,94 2 5

MaaHupyemole pasmeujeHUs

OpueHTUp no
craBke 1-ro
KynoHa, %
roA,0BbIX

06bem
amuccum,
mnpa,. pyb6.

[arta
OTKpbITUA
KHUTU

KpeauTtHblit
PEenTUHr
M/S&P/F

[Aara 3akpbITua

HavmeHoBaHu
KHUTN €HO -

poxoaHocTH, %
rof0BbiX

OpueHtup no KynoHbl,
pa3s B
roa,

Morawexue/
Odepra, ner

19.06.2017 PocbaHk /Bal/BBB- 10 10,4 9,74 3
19.06.2017 B”ema"°”°"")60‘;”"' MBO-001- g, /Bat/BBB- 30 8,7-8,9 8,89-9,10 4

BHewHUli KopnopamueHblii 0one

Bbinaamel no HewHeMy 00712y KOPopamMueHbix SmumeHmos 8 3-M keapmase 2017e.

Anbda-baHk 1093
fasnpom 241
C6epbaHk 92
B3b 85
BaHk CaHKT-MeTepbypr 77
lasnpombaHk 76
Mpoune 1109

PasmeuwjeHue espoobaueayuli ¢ Hayana 2017e2.

PeATUHr
BbINyCKa

Hauano Aarta
pa3smelleHUA noraweHus

MpepnoxxkeHune, Cnpoc, PasmelleHue,
Smnpa.  $Smapa. S mapa.

3aemuimnk

KynoH, %

PeATUHr
3IMUTEHTA

AoxoaHoCTb
appeKTUBHaA K

noraweHuio, %

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-
Aborovelt) 100217 160222 0,25 W/n 025 O (komsepr.) ; e, .
Severstal Bal/BBB-

(Steel eanals.a) 160217 27.0821 0,5 23 0,5 3,85 ; o, 3,85
OlProperties 030217  29.01.21 0,335 W/a 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 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 50113
Alfa Bank 23.0317  28.04.20 0,4 0,8 04 2,626 BB Ba2/BB 2,63

Credit Bank of
O Bank 29.0317  05.10.27 06 1,7 06 7,50 BB- ; 7,50
Gazprom 29.0317  06.04.24 1,054 - 1,054 4,25 BBB-  Bal/BBB- 4,2952
MMC c’;‘(glr"s" 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 15 0,33 6,50 B1 B1 6,6056
FOUR FINANCE SA  12.0417  01.05.22 0,325 - 0,325 10,75 B3 B3 §
METAONYEST 24,0417 02.05.24 08 2,0 08 4,85 Ba2 Ba2 4,91
RUSALCAPITAL  25.04.17  03.05.23 0,5 1,0 0,5 5,30 B1 B1 5,37
Phosagro 25.0417  03.11.21 0,5 1,9 0,5 3,95 Ba}éng‘ BB+ 3,99
Koks 260417  04.05.22 0,5 1,0 0,5 7,5 B2/B-/B  B/B-/B3 7,64
Credit Bank
of Mloscow 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 24.0517  31.05.24 1,0 - 0,15 6,0 B1 B1 6,09
Norilsk Nickel  01.06.17 _ 08.04.22 0.5 32 0,5 3,849 BBB-  BBB/Bal 3,887
Tinkoff 08.06.17 perpetual 0,3 0,6 0,3 9,25 B1 B1/BB- 9,5758
UTtoro pasmelueHo 13,05
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JleHe)XHbIA ¥ BaJINTHBIN PBIHKUA

AuHamuKa Knro4yeabix nokasameneii 0eHe¥HO20 U 8a/1lOMHO20 PbIHKaG
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