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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoiHOK akyuli PoIHOK 06auzayuli
WN3meHeHue 3a nepuop
Tekywiee €22.04.17 cHavyana cHavana

WN3meHeHue 3a nepuop
Tekywee ¢22.04.17 cHavana C Havana

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

28.04.17 28.04.17 28.04.16 28.04.17 28.04.17 28.04.16
MSCI World 1878 2,0% 7,3% 0,9% UST10 2,28 0,03 -0,16 -0,45
S&P 500 2384 1,5% 6,5% 1,6% Bund 10 0,32 0,06 0,11 -0,37
DAX 30 12438 3,2% 8,3% -3,9% Italy 10 2,28 0,02 0,46 -0,11
CAC40 5267 4,1% 8,3% -1,7%  France 10 0,83 -0,10 0,15 -0,38
FTSE 100 7204 1,3% 0,9% 1,3% Brazil 10 10,30 0,14 -1,10 -5,64
Bovespa 65403 2,6% 8,6% 25,3% Mexico 10 7,22 0,01 -0,20 -0,41
Shanghai 3155 -0,6% 1,6% -16,8% Russia 28 4,01 -0,01 -0,67 -1,12
Sensex (MHAanA) 29918 1,9% 12,4% -2,0% Russia 42 4,80 0,00 -0,23 -0,71
HangSeng 24615 2,4% 11,9% -2,4% O®31rop(25081) 8,27 -0,20 -0,47 -0,81
MSCI pa3BuB. pbIHKM 978 1,7% 13,4% 6,3% O®35neT(26217) 7,76 -0,07 -0,52 -0,76
MSCI Russia 573 3,2% -4,9% 25,8% O®315neT(26218) 7,89 -0,10 -0,71 -0,48
MMBB 2017 3,7% -9,7% 11,8% MMBB Kkopn.o6n(ueH) 93,8 0,3% 1,4% 1,1%
PTC 1114 2,8% -3,3% 27,4% MMBB Kopn.obn(cos.a0x) 330,5 0,5% 4,5% 4,8%
IFX-Cbonds 506,1 0,4% 4,0% 4,3%

BaaromHoili pbIHOK JleHexcHbil pbIHOK

3HayeHne 3HayeHue  3HayeHue

U3meHeHue 3a nepuos

Tekywiee ¢22.04.17 cHa4yana cHavana Ha Ha Ha
3HaueHne no  2017r.no 2016r.no 28.04.2017 21.04.2017 28.04.2016
28.04.17 28.04.17 28.04.16 EN\IEEEENS c :TERIY ) 9,75% 9,75% 11,00%
Py6./nonnap 56,93 0,5% -7,5% -10,7% Mosprime overnight 9,80% 9,84% 10,95%
Py6./eBpo 62,04 2,3% -4,1% -6,8% PEMO LB overnight 10,75% 10,75% 12,00%
BuBan. Kop3mHa 59,20 1,3% -5,9% -9,6% Makc. % no genosutamd/n 7,94% 7,94% 9,75%
Espo/monnap 1,090 1,6% 3,6% 4,5% CraBKu no genosutam 1w 8,45% 8,45% 10,25%
WHpeKke ponnapa 99,08 -0,7% -3,1% -4,9% CraBKu NO Aeno3uTam 23L. 9,50% 9,50% 11,05%

Maxpo:—monomnqecxnifl KOHTEKCT

3apybexcHbie pbIHKU

MakpodaHHble 8 CLLUA 6 ocHosHOM G6binu HeaamueHbimMu, mo3umued Oobasuna xopowas GuHAHco8aA

omyemHocmb NpPou3800cMeeHHO020 cekmopa

= Poct BBM CWA B 1K17 coctasun 0,7% K/K; peanbHble Temnbl pocTa noTpebutenbckux pacxogos B 1k17 VYmepeHHoO HeraTuBHOe
3amegnunuch 8o 0,3% K/k — 0ba nokasaTtens xyKe NPorHo3a aHa/MTUKOB;

= Yucno 3asBoK Ha nocobue no 6espabotuiie BbIPOCAO A0 257 ThiC., Xy»KEe NPOrHO3a aHAIMTUKOB; V YmepeHHO HeraTuBHoe
=  UHpeKc posepus notpebuteneii CLUA B anpene cHusuaca ao 120,3 n., Xyke NPorHo3a aHa/MTUKOB; V YmepeHHO HeraTuBHoe
= [lpoAaku HOBOFO KW/bs BbIPOCAM B MapTe Ha 5,8% mec/mec, NpeB3oian 0XUAAHUA aHANIUTUKOB; A YMmepeHHO No3utueHoe

=  ®uHaHCOBaA OTYETHOCTb MPOWU3BOACTBEHHbIX NPEANPUATUIA B OCHOBHOM MNopazoBana MHBecTopoB, Kpome A ¥V CmeluaHHoe
Lockheed Martin u Xerox; AaHHble N0 GUHAHCOBOMY CEKTOPY HOCUIM CMELLAHHbI XapaKTep.

EL|b ocmasun cmaeKy Ha npexcHemM ypoeHe; UH8ecmopsbl obpawarom eHUMaHue Ha mo, Yymo 8 mapme EL|B

8bIKynus akmueoe Ha €80 mapd., m.e. Ha €20 mAapd. 6onbwe, Yem naaHupyemcs ebiKyname danswe

= ELE coxpaHun cTaBKy Ha NpexxHeM ypoBHe: PyKOBOACTBO BaHKa OXKMAaeT coxpaHeHMs KatoueBbix cTaBok Ha A ¥ HelitpanbHoe
TekyLem unun 6onee HU3KOM YPOBHAX B TEYEHME AJIMTENILHOMO Nepuoaa BpemeHu. Mporpamma Bbikyna bymar
coxpaHuTca B obbeme €60 mapa. B mecau, 4o Aekabpa 2017r., a ecam noHagobutca — u fonblue;

" UHbAAuMA B eBPO30He B anpesie coctasuia 1,9% r/r, ydwe NporHo3a aHaJIMTUKOB; MHAEKC SKOHOMUYECKMX A YMEPEHHO NO3UTUBHOE
HacTpoeHuii B eBpo30He B anpene Bbipoc Ao 109,6 n. — makcumyma c asrycta 2007r.;

= PocTt BB BennkobputaHum B 1k17 coctaBun 2,1%, Xy»Ke NporHo3a aHaNuTUKOB; V YMepeHHo HeraTuBHoe

= UHnauma B FepmaHum B anpese coctasuaa 2% r/r, nyyiue NporHo3a aHaMTUKOB; A YMmepeHHO no3ntnsHoe

= [peuusa AOroBOpUIach C UHOCTPAHHbIMU KPEAUTOPaMM MO NaKeTy pepopm, KOTopble AAOT CTPAHE BO3MOXKHOCTb A YMEPEHHO NO3UTUBHOE
nosy4yaTb HOBble TpaHLWbl oT MB®.
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Lib AinoHuu coxpaHusa cmasky u napamempbl NPoO2PAMMbI KOAUYECMBEHHO020 CMA2YEHUS He NMpeXHeM ypoeHe;
MAKpPO3IKOHOMUYecKuli poH ocmaemcs cmewaHHbIM
= LB ANOHWMM COXpaHWA NPOLEHTHYIO CTaBKy Ha TEKYLLEM OTPMLATENbHOM YPOBHE, MapameTpbl Nporpammbl
KO/IMYECTBEHHOIO CMAMYEHWUsA OCTA/IMCb NPEXKHUMMU, PYKOBOACTBO BaHKa cuYMTaeT, YTO AMNOHCKAas 3KOHOMMKA
HaxXoAWTCA B COCTOAHUM Nepexona K yMepeHHOMY POCTy; AOCTUXEHUE LeneBon MHGAAUMKN B 2% oxKupaeTcs K

cepegunHe 2018r.;

= BespaboTuua B ANOHUM B MmapTe cocTaBuna 2,8%, Nyylle nporHo3a aHa/IMTUKOB;
= [loTpebuTtesibckue LeHbl B INoHWKM B MapTe Bbipocau Ha 0,2% r/r, Xy»Ke NporHo3a aHaIMTUKOB.

A V HeitpanbHoe

A YMmepeHHO NosuTuBHoe
V YMepeHHO HeraTueHoe

Cmamucmuka no Hegpmu 6 CLLIA 8 OCHOBHOM He2amueHas; YeHbl Ha Hepmb ydepycusaem ybexc0eHHOCMb

uHeecmopoe 8 NPodseHUU co2AaWeHUA 0 COKpaweHuU 0obbivu eedywjumu 3Kcrnopmepamu 6 KOHYe mas

= 3anacbl HedpTH B CLLUA cHM3MAnCh Ha 3,6 maH.6ap. — Ao 528,7 maH.6ap., ogHako Aobbiva Bbipocna ewwe Ha 13
Tbic.6./C., @ pocT 3anacoB 6eH3MHa U AUCTUANATOB MPEBbICUA OXMMAAHMA AHANIMTUKOB; HEMPEPbIBHbIA POCT
6ypOBbIX YCTAHOBOK MPOAO/NKAETCA YiKe 4 mecAua;

= A HoBak: Poccus B KOHLE anpens AOCTUIIA LesIv Mo CoKpalyeHmio 4obbium B 300 Thic.6./c.

V YmepeHHO HeraTueHoe

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
25.04.2017 17:00 US  Conf. Board Consumer Confidence Apr 120.3 122.5 125.6 124.9 v
25.04.2017 17:00 US  New Home Sales Mar 621k 584k 592k 587k A
27.04.2017 15:30 US Initial Jobless Claims Apr 22 257k 245k 244k 243k v
27.04.2017 15:30 US  Durable Goods Orders Mar P 0.7% 1.3% 1.8% 2.3% v
28.04.2017 15:30 US  GDP Annualized QoQ 1QA 0.7% 1.0% 2.1% - v
28.04.2017 15:30 US  Personal Consumption 1QA 0.3% 0.9% 3.5% -- v
01.05.2017 15:30 US  Personal Income Mar 0.2% 0.3% 0.4% -- v
01.05.2017 15:30 US  Personal Spending Mar 0.0% 0.2% 0.1% -- v
03.05.2017 21:00 US  FOMC Rate Decision (Upper Bound) May 3 -- 1.00% 1.00% --

03.05.2017 21:00 US FOMC Rate Decision (Lower Bound) May 3 - 0.75% 0.75% --

04.05.2017 15:30 US  Trade Balance Mar - -$44.9b -$43.6b -

05.05.2017 15:30 US  Unemployment Rate Apr -- 4.6% 4.5% --

27.04.2017 12:00 EC  Economic Confidence Apr 109.6 108.2 107.9 108.0 A
27.04.2017 14:45 EC  ECB Main Refinancing Rate Apr 27 0.000% 0.000% 0.000% -- AY
27.04.2017 14:45 EC  ECB Asset Purchase Target Apr EU60b EU60b EU80b -- AY
28.04.2017 12:00 EC  CPI Estimate YoY Apr 1.9% 1.8% 1.5% - A
02.05.2017 12:00 EC  Unemployment Rate Mar - 9.4% 9.5% -

03.05.2017 12:00 EC  GDP SA YoY 1QA - 1.7% 1.7% -

03.05.2017 12:00 EC  PPIYoY Mar - 4.2% 4.5% -

04.05.2017 11:00 EC  Markit Eurozone Services PMI Apr F - 56.2 56.2 =

04.05.2017 12:00 EC  Retail Sales YoY Mar -- 2.0% 1.8% .

28.04.2017 11:30 UK  GDP YoY 1QA 2.1% 2.2% 1.9% - v
28.04.2017 09:00 UK  Nationwide House Px NSA YoY Apr 2.6% 3.3% 3.5% - v
02.05.2017 11:30 UK  Markit UK PMI Manufacturing SA Apr - 54.0 54.2 -

04.05.2017 11:30 UK Markit/CIPS UK Services PMI Apr -- 54.5 55.0 .

24.04.2017 11:00 GE  IFO Business Climate Apr 112.9 112.4 112.3 112.4 A
27.04.2017 15:00 GE  CPIYoY Apr P 2.0% 1.9% 1.6% - A
28.04.2017 09:00 GE  Retail Sales YoY Mar 2.3% 2.2% -2.1% -2.3% A
02.05.2017 10:55 GE  Markit/BME Germany Manufacturing PMI Apr F -- 58.2 58.2 --

25.04.2017 09:45 FR  Manufacturing Confidence Apr 108 105 104 105 A
26.04.2017 19:00 FR  Total Jobseekers Mar 3508.1k  3446.9k  3464.4k - v
28.04.2017 08:30 FR  GDP YoY 1QA 0.8% 0.9% 1.1% 1.2% v
28.04.2017 09:45 FR PPl YoY Mar 2.9% - 3.9% 3.7% v
28.04.2017 09:45 FR  Consumer Spending YoY Mar -1.0% 0.9% 0.5% 0.6% v
04.05.2017 10:50 FR  Markit France Services PMI Apr F - 57.7 57.7 -

05.05.2017 11:10 FR  Markit France Retail PMI Apr -- -- 49.4 --

27.04.2017 04:30 CH  Industrial Profits YoY Mar 23.8% - 2.3% - A
30.04.2017 04:00 CH  Manufacturing PMI Apr 51.2 51.7 51.8 - v
04.05.2017 04:45 CH  Caixin China PMI Services Apr -- -- 52.2 -

TosapHbie pbIHKU U MeXOyHAapoOHAA mMop2086A
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KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
27.04.2017 16:00 RU Gold and Forex Reserve Apr 21 400.0b - 398.4b -- A
28.04.2017 13:30 RU Key Rate Apr 28 9.25% 9.50% 9.75% - A
04.05.2017 09:00 RU  Markit Russia PMI Services Apr -- 56.0 56.6 --

05.05.2017 05/10 RU  CPlYoY Apr - 4.2% 4.3% -

HosocmHoli ¢poH

CobbiTne BaunaHue Ha ®P

B Poccuu:
= LB cHM3uA KAtoyeByto cTaBky Ha 0,5 n.n. - o 9,25 n.n. Perynatop cyMTaeT, YTo NPOUCXoamT NpubankeHne A YmepeHHO No3uTuBHoe
MHONALMM K LIeIeBOMY YPOBHIO Ha pOHE NPU3HAKOB OXKUBEHUA NOTPeBUTENbCKOM aKTUBHOCTU. LIb oTmeuaeT
CHUKEHME UHONALMOHHBIX OXMAAHWUI HaceneHns 1 busHeca B 1k17. CyliecTBeHHbI BKAZ, B 3amefieHne
MHONALMKW, NO MHEHUIO pPerynatopa, BHECNO YKpenneHue pybna npu 61aronpuATHOW  CbipbeBOW
KOHBIOHKTYpE, COXPaHEeHUe NHTepeca BHELHNX MHBECTOPOB K BJIOXKEHWAM B POCCUCKMUE aKTUBbI U CHUMKEHNE
CTPaxoBOM NMPeMMUM 33 PUCK. YMEPEHHO XKeCTKas AeHEXHO-KpeAUTHasA NoAMTUKa ByAeT coxpaHeHa;
= MexayHapoaHble pe3epsbl Poccun Bbipocan Ha $1,6 mapa. — ao $400 mapa. — Bnepsble ¢ aekabpsa 2014r. A YMmepeHHO No3uTuBHOE
UcmouHuK: Bedomocmu, Kommepcanmd, PBK, A TACC, A3U lMpaiim u Op.

PBIHOK aKIMi

Jludepbl pocma/nadeHus Ha pbiHKe akyuli

Heaenio roaa
Meuen 06. 19,5% | Ma rhur -32%  AHdekc 23,0% |PocHe ¢Tb -21,2%  dnektposHepretuka  5,1% -4,6%
Anaekc 17,1%|t0nnnpo (3.0HPoc -2,0%  MoaumeTtann 18,1% [Meuen npws. -20,7%  TpaHcnopt 4,3% 10,6%
TaTHe dTb 06. 15,3%|bawHe dtb 06. -1,3%  Aspodnot 15,0% |Marhut -202% Hedrburas 42% -12,2%
TaTHe ¢Tb NpuB. 14,6%|Ypankanui -1,3%  Pycan(FAP) 12,0%|0rK-2 -195%  Mertannyprms 3,8% -3,7%
®CK E3C 12,9% | Nykoiin -1,1%  HMTN 8,4% | Nykoiin -18,3%  Wnpekc MMBB 3,7% -9,7%
Poccetv 06. 11,6% |MMK -0,7% MTC 5,7%|CeBepcranb -17,6%  ®uHaHchl 2,9% -6,9%
[asnpom 11,2% [PocHe ¢Tb -0,0% MWHtepPAQ E3C 5,4%(TTK-14 -16,9%  TenekommyHukaumm  2,6% 2,0%
MocaHepro 10,9% MeradoH 3,3%|TrK-1 -16,2%  Xvmua 2,2% -1,7%
Pacnapckasn 8,4% Mockosckuit Kpe  2,7%|PocceTv 06. -16,1%  MawwuHoctpoerme -5,3% -2,1%
OrK-2 7,4% bawHedTb npus.  2,6%|Hopunbckuid Huken -13 6%  MoTpebutenbekui -6,1% -10,0%
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NerexHan macca, M2, Mrpa. py6. KanuanusaLs hoHaoBoro phiHka, MIpA. py6.
HoBOCTH 3SMHUTEHTOB
PelimuHau smumeHmos
PeliTuHrosoe Terywmii
IMUTEHT AreHTCTEO - MporHo3 [lata usmeHeHus U3meHeHune MpeApbigyuiee 3HayeHue
Borets S&P BB- CTabunbHbIN 28.04.2017 MoBbIWeH penuTuHr B+
MopareepaeH n
PaiiddaiizeHbaHK Moody’s Ba2 CTabunbHbIN 26.04.2017 BblBEAEH U3-M0Z, Ba2
HabaoaeHns
" MoaTsepAaeH m
Bank HaunoHanbHbIA S&P B HeratusHbIn 25.04.2017 BblBeAEH M3-Nnoj, B
cTaHaapT
HabaoaeHnn

PyccHedTb Moody’s B1 MO3UTUBHbIN 25.04.2017 MoBbIWEH PERTUHT B2
Pycruapo S&P BB+ Mo3UTUBHbIN 24.04.2017 MoBbIWeH peruTUHT BB

JAusuderOdHbiii KaneHAapb

JAaTa 3aKpbiTua

HasgaHue KomnaHuu peectpa nop,

CymMMmapHbIi

JAoxoaHocTb
(e
AUBUAEHOHOMN
BbInnaTtbl, %

AVBUAEHAbI
HOBAT3K 02.05.2017
Monumetann 05.05.2017
BTB 10.05.2017
4yTn3 10.05.2017
MocKoBckas bupka 16.05.2017
TatTenekom 16.05.2017
HMTN 29.05.2017
[Loporoby:k 01.06.2017
BCMMNO-ABMCMA 05.06.2017
KTK 05.06.2017
MMK 06.06.2017
docarpo 13.06.2017
PA3aHbaHeprocbbIT 13.06.2017
C6epbaHk 06. 14.06.2017

AMBUAEHA, Ha aKUMIO BAWKanIMw LieHa akuum Ha
3a 2016r., py6.  PVBNAEHA Ha akumio, 02.05.2017
py6.
13,9 7 695,4
23,77 10,25955 57852,46
0,00117 0,00117 0,06671
10,05 10,05 143,7
7,68 7,68 115,05
0,0091 0,0091 0,164
0,77882 0,778824 7,135
2,5 2,5 35
2600 1300 15660
6 6 116
1,962 1,242 33,905
120 30 2415
0,14697 0,146965 2,79
6 6 165,2

1,0%
0,0%
1,8%
7,0%
6,7%
5,5%
10,9%
7,1%
8,3%
5,2%
3,7%
1,2%
5,3%
3,6%
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C6epbaHK npuB. 14.06.2017 6 6 125,82 4,8%
HAMK 14.06.2017 10,44 2,35 107,75 2,2%
Cesepcranb 20.06.2017 110,92 24,44 776 3,1%
WrTep PAO E3C 20.06.2017 0,14682 0,14682 4,05 3,6%
TMK 20.06.2017 3,9 1,96 73,5 2,7%
HopHukenb 23.06.2017 892,2 446,1 8747 5,1%
Marhut 23.06.2017 202,23 67,41 8776 0,8%
Fasnpom HedTb 26.06.2017 10,68 10,68 200,35 5,3%
PocHedTb 03.07.2017 5,98 5,98 317,25 1,9%
TatHedTb 06. 07.07.2017 22,81 22,81 377 6,1%
TatHedTb NpuB. 07.07.2017 22,81 22,81 238,1 9,6%
Nykoitn 10.07.2017 195 120 2818 4,3%
MTC 10.07.2017 31,2 15,6 273,85 5,7%
A®K Cucrema 13.07.2017 1,62 0,81 21,35 3,8%
Anpoca 20.07.2017 8,93 8,93 98,11 9,1%

PBIHOK 006/iIMTallMM

AuHamuKa pbiHkoe obnuzayuli
od3 Espoobnaueayuu PP
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B natHuuy LB P® noaaepkan oXuaaHUA pbiHKa U CHU3UA KNKOYEBYHO CTaBKy cpasy Ha 0,5% no0 9,25%. [JaHHOe CHUKeHWe BblNo 3aN0XKeHOo B
LeHax. Py6ib B NepBblii MOMEHT CHU3UACSA, @ TOTOM PE3KO YKPenuca HuxKe 57 pybneit. 3a npolueluyto HeZieto KpUBas JOXOAHOCTM IOKabHbIX
0611raLuii CyLLEeCcTBEHHO He M3MEHMACh: Ha KOPOTKOM KoHLe (1 ros) AOXOAHOCTb CHU3MAACh Ha 12 6.1., Ha cpeaHeM U AIMHHOM y4acTKe KpUBOW
(3-8 net) —Ha 9-10 6.n. KpnBas AoX04HOCTEN eBpo06AMraLmii TaKKe NAaBHO CHUXKaNacb Ha KOPOTKOM (1 rog) —Ha 7 6.0., Ha cpegHeM 1 ANIMHHOM
yyacTke (3-8 net) — Ha 0-3 6.n.

Tpadhuk pasmeweHuli obauzayulii
locydapcmeeHHble 0bau2ayuu

Aarta Aarta MNpepnoxeHue, Cnpoc, Pa3smeweHue,
ayKUMOHA noraweHua  MapA. pyé.  mnapga. py! mapga. py6.

[loXoAHOCTb NO CpeHEB3BeLLEHHOM

KynoH, % ueHe, %

(no AaHHBIM 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%




ExxeHeie/IbHBIA 0630p GUHAHCOBBIX PHIHKOB U 9KOHOMHUYECKOU CUTYaluy 02.05.2017

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%

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

KoprnopamusgHesie obauzayuu

Mpowedwue pasmeuwjeHus

CraBKa 1-ro JAoxoaHocTb

KynoHa npm npun KynoHbl, pa3  MoraweHune/
pasmelueHum, pasmeLeHum, B rop, Odepra, net

% rop0BbIX % rop,0BbixX

KpeauTtHblit 06bem

HaumeHoBaHue PEenTUHr amuccum,
M/S&P/F mnpa. py6.

26.04.17 TNAO "Tpynna komnaHuit MUK" BO- -/B/- 10 11.75

no2
26.04.17 TpaHcHedTb, 5O-001P-07 Bal/BBB-/- 30 8.75 8,94 2 3
26.04.17  3P-Tenekom Xonguur, N60-03 B2/B+/ - 5 10.65 10.93 2 3
26.04.17 POCHE®Tb 001P-04 Bal/BB+ 40 8.65 8.84 2 6

Cepbim ysemom 8bidesieHbl IMUCCUL, HE COomeemcmayoujue UH8ecCmuyuoHHol cmpameauu ®@OHO; KPACHbIM 8bl0eseHbl SMUCCUU, 8 KOMOPbIX
hoHO npuHUMan yyacmue

Aedonamesi no obauzayuam

06bem B 0bpalleHuu, HeucnonHeHHble BennuunHa 06s3aTenbcrs,
Aara Aeonta LT mnpga,. py6. obAasarenbcrea mnpa.py6.
27.04.2017 [OBMM-1-606 5,0 KynoHHas Bbinnata 0,4
20.04-25.04.2017 HIK-1-606 2,0 KynoHHas seinsara 14
n odeprta
23.04.2017 Hedranoit Anbarc 0,25 KynoHHas sbinnaTa -

KB-1-06

BHewHuii KopnopamueHslii done
Bbinaamel no HewHeMy 00712y KOPHOPAMUBHbIX SMUMeHMo8 80 2-m Keapmase 2017e2.

IMUTEHT O6bem noraleHns, SMH.

BTb 1740
lasnpombaHk 1115
PCXB 696
PO, 1026
JNlykoin 668
Pacnaackas 400
Mpouune 37716

WUtoro Bbinnart 9416,6

PasmeujeHue espoobauzayuli c Hayana 2017e2.

- - OXOAHOCTb
Hauano Aata Mpeanoxenue, Cnpoc, PasmeweHue, PeiATUHr PeiATnHr a
3aemwmKk { ‘ ’  KynoH, % appeKTUBHaA K
pa3smeleHUAa noraweHua S mnpg,. $ mnpg. S mnpg,. BbINycKa 3MUTEHTA norawexmio, %
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.) - /8BB- -
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/A, 0,335 7,00 - B1 7,122
BCS Cyprus Ltd 15.02.17 15.02.27 0,2 H/A, 0,2 1,838 - B -




E>xeHeie1bHBIN 0630p GUHAHCOBBIX PIHKOB U 3KOHOMUYECKOW CUTYali1 02.05.2017

RZD Capital Plc 22.02.17 01.03.24 05 10 05 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 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
it Bank 29.03.17 05.10.27 0,6 17 0,6 7,50 BB- - 7,50
Gazprom 25.03.17 06.04.24 1,054 - 1,054 4,35 BBB- Bal/BBB- 4,3952
MMC Norilsk Nickel _ 03.04.17 11.04.23 1,0 25 70 41 BBB- Bal/BBB- 4,142
Borets Finance 04.04.17 07.04.22 0,33 15 0,33 6,50 BL B1 6,6056
FOUR FINANCE SA 12.04.17 01.05.22 0,325 - 0,325 10,75 B3 B3 -
M Y EST 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 05 1,0 05 5,30 BL BI 537
Phosagro 25.04.17 03.11.21 0,5 19 0,5 3,05  Bal/BBB/BB+ BB+ 3,99
Koks 26.04.17 04.05.22 0.5 10 0,5 75 B2/B/B  B/B/B3 7,64
Credit Bank 260417  perpetual 0,7 2,0 0,7 8,875 B- B1/BB/BB- 9,17

Wtoro pasmelieHo 11,396

JleHe>KHbI! ¥ BAJINTHbIN PbIHKHU

AuHamuKa Knro4yesbix nokasameneii 0eHe¥H020 U 804/1HOMHO20 PbIHKaG
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Aelicmeusa b
= OTO3BaHa NNLLEH3MA Ha OCyLLecTBAeHWe BaHKOBCKMX onepaumit: AO baHk «CMBIC»; 000 Kb «MCB»; OO0 «BnagnpombaHk».




