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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoiHOK aKyuli PeiHOK 06auzayull
M3meHeHue 3anep M3meHeHue 3anep
Tekywee ¢24.09.16 cHayana cHa4ana Tekywee ¢24.09.16 cHayana cHavana
3HayeHune no 2016r.no 2015r.no 3HauyeHue no 2016r.no 2015r.no
30.09.16 30.09.16 30.09.15 30.09.16  30.09.16  30.09.15
MSCI World 1726 0,2% 3,8% -7,5% UST10 1,59 0,02 0,68 0,13
S&P 500 2168 0,2% 6,1% -6,7% Bund 10 0,12 0,04 0,75 0,05
DAX 30 10511 -1,1% -2,2% -1,5% Italy 10 1,19 0,03 0,41 0,15
CAC40 4448 -0,9% -4,1% 4,3% France 10 0,18 0,03 0,80 0,16
FTSE100 6899 -0,1% 10,5% -7,7%  Brazil 10 11,58 0,29 -4,93 -1,18
Bovespa 58367 -0,6% 34,6% -9,9% Mexico 10 6,05 0,08 0,22 0,22
Shanghai 3005 -1,0%  -15,1% -5,6% Russia 28 4,02 0,03 -1,87 -1,24
Sensex (MHamna) 27866 -2,8% 6,7% -4,9% Russia 42 4,54 0,04 -1,42 -0,77
HangSeng 23297 -1,6% 6,3%  -11,7% 0®31rog(25081) 8,73 0,71 -1,54 -4,05
MSCI pa3BwB. pbiHKM 903 -1,5% 13,8%  -17,2% 0035 net(26217) 8,38 0,04 -1,53 -3,90
MSCI Russia 512 -0,8% 26,5% 51% O0d315ne7(26218) 8,29 0,02 -1,30 -2,35
MMBB 1978 -1,7% 12,3% 17,6% CDSRussia 5Y 219,7 8,33 -89,31 -114,96
PTC 991 0,3% 30,9% -0,1% MMBB Kopn.obn(ueH) 94,2 0,1% 2,6% 6,5%
MMBGE kopn.o6n(cos.a0x) 314,0 0,3% 10,4% 13,7%
IFX-Cbonds 473,7 0,1% 9,5% 13,9%
BastomHelli pbIHOK JeHexcHobll pbIHOK

3HayeHne 3HauyeHnme  3HaueHue

M3meHeHue 3a nepunog

Tekywee ¢24.09.16 cHavyana cHa4ana Ha Ha Ha
3Hayewne  no  2016r.no 2015r.no 30.09.2016 23.09.2016 30.09.2015
30.09.16  30.09.16" 30.09.15 BV ITLEENS CETERIY o) 10,00% 10,00% 11,00%
Py6./monnap 62,88 1,9% -13,3% 12,2% Mosprime overnight 10,46% 10,06% 11,68%
Py6./eBpo 70,67 -1,7%  -10,4% -0,5% PEMO LB overnight 11,00% 11,00% 12,00%
busan. kop3nHa 66,40 -1,8% -12,5% 6,0% Makc. % no nenosutamd/n 8,72% 8,72% 10,51%
Espo/monnap 1,124 0,1% 3,4% -7,6% CraBku no genosutam 13w, 9,00% 9,00% 10,50%
MHaeke gonnapa 95,54 0,1% -3,1% 6,7% CraBKu No Aeno3uTam 23L. 10,00% 10,00% 12,00%

Makpo3KOHOMUYECKUN KOHTEKCT

3apybexcHbie pblIHKU

MHeecmopebl ece 6onee CKAOHHbLI 03 Udame nosviwieHuss cmasku ®PC 8 dekabpe
= Yucno nepBUYHbIX 3a8BOK Ha Nnocobue no 6e3paboTtuue BbIpocio A0 254 Tbic. NPOTUB NPOrHo3a B 260 Tbic.; A YMepeHHO No3nTnBHoe
= PeanbHbiit poct BBM CLUA no utoram 2K16 B OKOHYaTENbHOM OLEeHKe cocTaBu 1,4% B ro40BOM BblpaXKeHUn A YMEPEHHO NO3UTUBHOE
NpPOTUB MPOrHO3HbIX 1,3%; aBrycToBCKaA CTaTUCTMKA MNOTPEOUTENbCKUX PacxofoB M [0XOA0B NOMTM
NOJIHOCTbIO COBMana € NPOrHO3aMMW aHa/JIUTUKOB; WMHAEKC MOTPEeBUTENbCKUX HACTPOEHUH MuYMraHcKoro
yHMBepcuTeTa B ceHTA6pe Bbipoc 40 91,2n. NnpoTus nporHosa 8 90n.
EL|B uwem cnocobbi cHuxzceHus npobaemHoli 3a0onreHHocmu eeponelickux 6aHKos; BaHk AHaauu depxcum
CMasKy Ha peKopOHO HU3KOM yposHe
= [Ipembep-MUHUCTP BennkobputaHuu: npoueaypa Bbixoga Benmkobputanum us EC HauHeTcs go mapta 2017r.; V¥ A CmewwaHHoe
TakKe B 6/MKallee BpeMsA NAAHMPYETCA OTMEHUTL AKT O eBponeickux coobiectsax ot 1972r., KoTopbli
BBen pelicteue 3akoHoB EC Ha Tepputopum BenukobpuTaHuu. BennmkobpuTaHMA CTaHeT BHOBb
«HE3aBUCUMbIM U CyBEPEHHbIM rOCYAapCTBOMY;
= Deutsche Bank: nageHuve LeH Ha oducHble 3aaHKA B LeHTpe JToHAoHa MOXKeT aocTnyb 30%. NageHune 6yaer ¥V A CmelwaHHoe
NpOAONKaTLCA A0 TEX NOP, NOKa ByAeT COXPaHATLCA HEONpPeAeNeHHOCTb C BbIXOAOM BennkobputaHum us EC;
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= KPMG: 76% rnaB 6pUTaHCKMX KOMMaHWI HamepeHbl B BanKaiiluee Bpema nepeBecTy cBoM WTab-kBapTupbl ¥ YMEPEHHO HeraTuesHoe
MM YacTb onepaunin U3 AHIIUKU B OAHY M3 CTPAH KOHTUHEHTasbHOW EBPOMbI — UIPOKM PbIHKA CAULLKOM
onacatoTcs HeonpeaeeHHOCTH, CBA3AaHHOW ¢ “Brexit”;

= Akuwmun Deutsche Bank ynanu po abcontoTHoro muHMmyma 3a Bcto uctoputo Topros - €10,82 3a wTyKy; ¥V YMepeHHO HeraTuBHoe
CMewumManmcTbl CHUATAIOT, UTO TaKas LLeHOBas AMHAMMKa CBA3aHa ¢ McKom Bnacteit CLUA Ha $14 mapg. B cuert
KOMMeHCcauuun noTepb OT MNoTeYHoro Kpusnca 2008r.

KHP: oaHb ece 6onbwe npespaujaemcs 6 2106aabHyo eantomy

=  MB® BKAOYMA t0aHb B KOP3MHY Ba/OT, HA OCHOBE KOTOPOWM mpoussogutca pacyeT SDR: t0aHb 3aHMMaeT A YMEPEHHO No3uTUBHOE
10,92% B KOp3uHe W onepexaeT No fone GPUTAHCKUIA GYHT M AMOHCKYIO MeHy. ITO BaKHbIM war B
npeBpaLLeHUN I0aHA B MUPOBYIO BaIOTY.

OFIEK ydanoce enepsbie 3a 00s120e 8peMsa 002080pUMbCA O CHUNEHUU 006b14U, 0OHAKO PbIHOK CKenmu4ecKu
OmHocuMCcA K amum 002080peHHOCMAM — peanu3ayus coa2naweHusa u pacnpedeseHue Keom cocmosamcsa
monbKo 8 Hosbpe mecaye; Oaxce ecau coanaweHue OFEK 6ydem cnocobcmeosame pocmy uyeH 8
Kpamkocpo4Holi nepcnekmuee, 8 cpeOHecpoYHol nepcrekmuse eo3pocuias 006blva aMepUKAHCKUX CAaHyes
ceedem aghpekm om coznaweHusa Ha Hem
= YneHbl OMEK Bnepsble ¢ 2008r. 4OroBOPUANCH O CHUMKEHUW A06bI4M: COrIAacOBaHHbIM 06bemM cHUKeHus —700 ¥ A CmeluaHHoe
Tbic.6./c. COBOKYMHbIN 06bem fo6blum OMNEK 6ygeT cHuxeH Ao 32,5-33 maH.6./c. (Tekywmit o6bem f06blum
ONEK coctasaser 33,24 mnH.6./c.). KBOTbI CTpaH-ydacTHUL, KapTena 6yayT onpegeneHbl Ha o4YepeaHoit
HoabpbcKoW BcTpede OMEK; cokpalueHme Aobblum HauHeTcsa ¢ HoAbpa mecaua; CMU coobwmnum, yto C.Apasusa
cobupanacb 3aKNOUMTb CEKPETHYIO CAesIKY ¢ YneHamm OMEK — cHM3MTL cBolo Ao6blyy Ha 400 Tbic.6./c. B
obmeH Ha oTKa3 UpaHa HapawwmeaTb fo6bivy, MpaH 0TKasanca 3aMopakmBaTh CBOLO A06bIYy Ha ypoBHe 3,6
MAH.6./c. n xoueT gosectu ee Ao 4,2 MaH.6./c.;
= 3anacbl HedpTH B CLLIA ynanu Ha 1,9 mnH.6ap.; 3anacbl 6eH3nHa BbIPOCAU Ha 2 MAH.6ap.; A YMepeHHO No3nTnBHoe
= GS yxyawwun nporHos no WTI ¢ 50 go 43$/6ap. B 4k16; cpeaHerogosas ueHa HedpTu B 2017r. coctaBut V¥ A HelTpasnbHoe
52$/6ap., B nepsom nonyroamm 2017r. ueHbl 6yayT konebatbea B AnanasoHe 45-505/6ap.; nocne cornalueHma
OMEK KOTMpoBKM HedTH BbipacTyT B Hadane 2017r. Ha 10S/6ap., o4HaKO B CpeaHECPOYHON nepcnexkTuse
cornawenune OMNEK o cHWXeHMM fo6blun NOTepnuUT NPoBa, T.K. B OTBET NONYYUT MacLWITabHbIN pocT bypeHua
no BCEMy MUpYy.

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

KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
26.09.2016  17:00 US New Home Sales Aug 609k 600k 654k 659k A
27.09.2016  17:00 US Consumer Confidence Index Sep 104.1 99.0 101.1 101.8 A
28.09.2016  15:30 US Durable Goods Orders Aug P 0.0% -1.5% 4.4% 3.6% A
29.09.2016  15:30 US Initial Jobless Claims Sep 24 254k 260k 252k 251k A
29.09.2016  15:30 US GDP Annualized QoQ 2QT 1.4% 1.3% 1.1% - A
30.09.2016  17:00 US U. of Mich. Sentiment Sep F 91,2 90.0 89.8 -- A
29.09.2016  12:00 EC Consumer Confidence Sep F -8.2 -8.2 -8.2 - AV
30.09.2016  12:00 EC CPI Estimate YoY Sep 0.4% 0.4% 0.2% - AV
30.09.2016  12:00 EC Unemployment Rate Aug 10.1% 10.0% 10.1% - v
30.09.2016  12:00 EC CPI Core YoY Sep A 0.8% 0.9% 0.8% -- v
30.09.2016  11:30 UK GDP QoQ 2QF 0.7% 0.6% 0.6% - A
03.10.2016  11:30 UK  Markit UK PMI Manufacturing SA Sep -- 52.0 533 -

29.09.2016  11:30 UK  Mortgage Approvals Aug 60.1k 60.2k 60.9k -- v
29.09.2016  10:55 GE Unemployment Change (000's) Sep 1k -5k -7k -6k v
29.09.2016  15:00 GE CPIYoY Sep P 0.7% 0.6% 0.4% - A
30.09.2016 09:00 GE Retail Sales YoY Aug 3.7% 1.8% -1.5% -- A
03.10.2016 10:55 GE  Markit/BME Germany Manufacturing PMI Sep F - 54.3 54.3 -

30.09.2016  09:45 FR CPIYoY Sep P 0.4% 0.4% 0.2% -- AV
30.09.2016  04:45 CH Caixin China PMI Mfg Sep 50.1 50.1 50.0 -- AV
01.10.2016  04:00 CH Manufacturing PMI Sep -- 50.5 50.4 -

01.10.2016  04:00 CH Non-manufacturing PMI Sep -- -- 53.5 -

TosapHbie pbIHKU U MeXOyHapoOHAA mMop206A
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KaneHOoapb cobbimuii
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
30.09.2016 16:00 RU  GDP YoY 2QF - -0.6% -0.6% -
03.10.2016 09:00 RU  Markit Russia PMI Mfg Sep == 51.0 50.8 =
04.10.2016 10/05 RU  CPlYoY Sep - 6.5% 6.9% -

HosocmHoli ¢poH

CobbiTne Bnaunaxnue Ha OP

B Poccuu:
= LB P®: poct BBIM B 3K16 C O4UCTKOM OT CE30HHOCTU NPOAEMOHCTPUPOBAN BAU3KKIA K HYAO POCT; B rofoBom V¥ A CmellaHHoe
BblpaXeHMM NoKasaTenb cokpaTunca Ha 0,4-0,7%;
= LB P® roToB 3aduUKCUPOBaATH K/OYEBYIO CTaBKY Ha ypoBHe 7% Npu AOCTUNEHUU UHONALMKN ypoBHA B 4% B V¥ A CmellaHHoe
2018r. baHK He HamepeH CHUXKaTb UHONALMIO HUXKe 4% n3-3a «yrposbl gednauum». LB opmeHTUpyeTca Ha
yAepKaHue KAYeBol CTaBKM Ha ypoBHe 7-8% Ha 2018-2019rr.;
= LI6 P® moxeT gosectn o6bembl 3BP fo $500 mapg,. CneumanmncTbl CYMTAIOT, YTO 3TO BO3MOXKHO NpU LieHax Ha ¥ A HeliTpasibHoe
HedTb Bblwe 555/6ap. n nageHun Kypca aonnapa o 60 pyb6. 3a ea.; Lip PO 8 2016r. 3akynuT nopaaxa 200
TOHH 30710Ta ANA nonosiHeHuA 3BP;
= MuHbUH 3an0xun nubaaumio no 4% B brogxet 2017-2019rr., cpegHerofoBble Kypcbl fonanapa B npoekte ¥V A CmelwaHHoe
bropketa 67,5; 68,7 n 71,1 pyb. cOOTBETCTBEHHO (3HaYeHMA UHOAALUMM M Kypca AONNApa PacXomaTca C
nporHosamu M3P); peduumt broaxkeTa no utoram 2016r. coctaBuT He 3%, a 3,5-3,7% BBIM, uncTble 3aiimbl B
TeKyLLem rogy BblpacTyT Ha 200 mapa. pyb.; nnaHosble TpaTbl Pe3epsHoro poHAa HE M3MEHATCA U COCTaBAT
2,1 TpAH. py6. B TEKyLLeM roay.
UcmouHuK: Bedomocmu, Kommepcanmd, PBK, A TACC, AU lMpatiim u Op.
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PBIHOK aKIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

TpaHcKkoHTeiiHe p 6,5%|0rK-2 -6,9%  NlensHepro npu.  270,5%|CypryrHedreras mpi -34,4%  MawuHocTpoeHue 5,9% 15,0%
HMTN 5,9%[HNMK -50% ®CKE3C 200,5%|TpaHcHedTb npus. -30,4%  TpaHcnopt 3,1% 73,8%
tOHunpo (3.0H Pocewt  3,8% | Pycrugpo -4,3%  WhrepPAO E3C 188,5% [MeradoH -28,4%  neKTpo3HepreTUka 0,2% 77,7%
PocceTi 06. 3,3%|baHk BTb -42%  Aspodnot 108,4% |Pycarpo (I4P) -16,1%  Hedrburas -1,0% 5,0%
TaTHe b npws. 2,7%|MMK -4,2%  Poccetv 06. 103,7%|Poctenekom06.  -13,0%  MoTpebuTenbckuit -1,2% 0,9%
HOBAT3K 2,6%|AHpekc -41%  TIK-14 94,7%|CyprytHedreraz 06. -9,6%  Xumua -1,3% 5,3%
Meuen 06. 2,6%|Coepbatk 06. -4,1%  Meuen npus. 85,6%|BaHk BTB -95%  Unpexkc MMBB -1,7% 12,3%
Aspodnot 2,3%|Pycarpo (TAP) -3,9%  Pacnapckas 80,4%[tOHunpo (3.0H Pocc -8,8%  TeneKomMMyHMKa L -1,8% -4,4%
lpynna MUK 2,0%|PocHe ptb -3,7%  TpaHcKoHTeiHe p 69,6%|TaTHe dTb Npms. -8,6%  MeTannyprua -2,0% 27,6%
Meuen npus. 1,7%|Cesepcranb  -3,7%  BawHedrb 06. 57,1%|Ma rHur -7,5%  OuHaHcbl -3,1% 21,6%

AuHamuKa ¢poHO08BbIX UHOEKCcOo8
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HoBOCTHM 3MUTEHTOB

PelimuHau smumeHmos
Peit 0BOE o . arta Mpe, ee
OMUTEHT Al TeKywmin peuTUHr MporHos Aar UsmeHeHune .
areHTCTBO M3MeHeHun 3HaueHue
MpuceoeH
TrK-1 S&P BB+ CrabunbHbIit 26.09.2016 pucsoe -
penTuHr
. " MpucsoeH
CToineHcKaa HuBa S&P B- CTabunbHbIi 27.09.2016 P . -
penTuHr
MpuceoeH
MK-XonauHr S&P B- CrabunbHbIit 27.09.2016 pucsoe -
penTuHr
MporHo3s
Ypankanui Fitch BB- HeraTuBHbIN 30.09.2016 n3meHeH Ha  CTabunbHbIN
HeraTuBHbIN
. MpuceoeH
Polyus Gold Moody’s Bal HeraTuBHbiit 30.09.2016 pu -
penTuHr
PBIHOK 006/iIMTallMM
AuHamuKa pbiHKoe obauzayuli
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Kpusas rocbymar cHuaunacb Ha 5-10 6.n. B pesynbTate A0XOAHOCTb Ha ropusoHTe B 1 rog coctasuna 8.91% roposbix, 5 net — 8,3% rogosbix, 9
net —8.18%.

KpuBas cyBepeHHbIx eBpoobAnraumii octanacb HeM3MeHHON. B pesynbTaTe LOXOAHOCTb Ha ropm3oHTe 1 rog coctaBuna 1,78% rogosblix, Ha 5 et
—3,19%, Ha 10 net — 4,07% roaosbix.

Fpachuk pasmeweHuli obauzayuii
FocydapcmeeHHble obauzayuu

JloxoaHoCTb No

Aara Aara MNpepnoxeHune, Cnpoc, PasmewieHue, KvnoH, % cpeaHeB3BeLIeHHOM
AyKUMOHA noraweHua  mapa. py6. mnpa. py6. mnpa. py6. YMoH, % ueHe, %
(no gaHHbIM MUHDUH)
06.07.16 29.01.25 10,0 6,5 RUONIA +1,20%* 11,60%
06.07.16 16.09.26 20,0 46,5 20,0 7,75% 8,57%
13.07.16 29.01.20 10,0 17,8 8,0 RUONIA +0,97%* 11,24%
13.07.16 17.09.31 15,0 25,3 15,0 8,5% 8,54%
20.07.16 29.01.25 10,0 11,8 10,0 RUONIA +1,20%* 11,65%
20.07.16 18.08.21 15,0 49,8 15,0 7,5% 8,80%
27.07.16 29.01.20 10,0 12,9 10,0 RUONIA +0,97%* 11,36%
27.07.16 16.09.26 15,0 58,1 15,0 7,5% 7,75%
03.08.16 17.09.31 10,0 18,1 5,7 8,5% 8,66%
03.08.16 18.08.21 20,0 21,8 15,7 7,5% 8,83%
10.08.16 29.01.25 10,0 9,4 6,2 RUONIA +1,20%* 11,45%
10.08.16 16.09.26 15,0 58,5 15,0 7,75% 8,37%
17.08.16 29.01.20 10,0 27,8 10,0 RUONIA +0,97%* 11,18%
17.08.16 16.09.26 10,0 31,7 10,0 7,75% 8,35%
24.08.16 18.08.21 15,0 41,1 15,0 7,5% 8,69%
31.08.16 17.09.31 15,0 35,9 15,0 8,5% 8,32%
07.09.16 27.12.17 10,7 33,3 10,7 RUONIA +0,74%* 10,02%
07.09.16 16.09.26 5,0 5,0 15,0 7,75% 8,05%
14.09.16 29.01.20 10,0 47,7 10,0 RUONIA +0,97%* 10,80%
14.09.16 18.08.21 5,0 21,8 5,0 7,5% 8,26%
21.09.16 29.01.25 12,0 37,0 12,0 RUONIA +1,20%* 11,17%
21.09.16 17.09.31 6,1 29,4 6,1 8,5% 8,33%

MuHpuH nposen obmeH O3 ¢ amopmu3sayueli dos2a 8binyckos cepuli 46005, 46014, 46018, 46019, 46020, 46021, 46022

u 48001 obuweli HoMuHanbHOlU cmoumocmeto 63,7 munaauapoa pybnaeli Ha OP3 ¢ NOCMOAHHLIM KYNMOHHbIM O0X000M
8binyckos cepuli 26217, 26218 u 26219 obweliHomuHansHol cmoumocmsto 56,4 munnuapda pybned.

* onpedensemcsa Kak cped. apugm. 3Hay. 3a 6 mec. o damel onpedeneHus MpPoyeHMHol CMasKku coomeemcmayrouux KyrnoHos
** omuHan uHoekcupyemcsa Ha UTL

KoprnopamueHsie obauzayuu

lpowedwue pasmeuwjeHuUs

O6bem Craska 1-ro JoxoaHocTb
amuccum, KynoHa npu npwm
pasmelueHum, pasmeLeHum,
% rop,0BbIX % rofAoBbIX

KynoHbl,
pas B Odepra, ner
rog

KpeauTtHblit

HaumeHoBaHue penTuHr
M/S&P/F

26.09.16 JICP 001P-01 B1/B/- 5 10.75% 11,04% 2 5
27.09.16 TpaHcHedTb 5O-001 Bal/-/BB+ 15 9.3% 9,52% 2 6
28.09.16 MKC 5 001P-01 -/BB-/- 15 9.45% 9.67% 2 3
28.09.16 AkpoH bO-001P-01 Ba3/-/BB- 5 9.55% 9.83% 2 4
29.09.16 Anboa-baHk BO-17 Ba2/BB/BB+ 5 9.5% 9.78% 2 5
29.09.16 RZD-23 (RUB) Bal/BB+/BBB- 15 9.2% 9.41% 2 7
29.09.16 RZD-20 (USD) Bal/BB+/BBB- 0.5 3.45% 3.48% 2 4

MaaHupyemole pasmeu,eHus

OpwueHTHp No
craske 1-ro
KynoHa, %
rofoBbIX

OpueHTup no Kynowbl,
AOXOAHOCTU, % pa3 B
rof0BbIX roa,

AaTta Dara KpeauTtHblii O6bem

MoraweHue/

OTKPbITUA 3aKpPbITUA HaumeHoBaHue peﬁTMHr aMmuccuu, O¢epTa ner
]

KHUMM KHUIY M/S&P/F mapa. pyé6.

04.10.16  04.10.16 Hosocwb. 0651. 34017 -/-/BBB- 9.5% 9,84%
06.10.16  06.10.16 EsponnaH 60O-07 -/-/BB- 5 12-12.25% 12,36-12.89% 2 2

BHewHuii KopnopamueHslii done
Bbinaamel 1o HewHemMy 0012y KOpropamueHbIX SMUmMeHmos e ceHmsabpe-dekabpe 20162.

B3b 7364
[as3npom 3068
PocHedTb 2683
lasnpombaHk 1436
Pycan 1115
BTb 636
BaHk ®K OTkpbiTHE 574
Mpoune 3745

Wroro Bbinnat 20 621
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PasmeuwjeHue espoobaueayuli c Hayana 2016e.

- - OXOAHOCTb
Hauano Aarta MNpepnoxeHue, Cnpoc, PasmeuieHue, PenTuHr PenTtuHr A
3aemwuk KynoH, % 3pPpekTMBHAA K
pasmelieHus norawenua S mapa. S mnpga. S mnpg,. BbIMyCKa amMUTeHTa | L leHnio, %
Sg;’ftﬁ;ipéff" 01.02.16  03.02.2020 0,15 N/A 0,15 9,0%  Ba2/BB/BB  Ba2/BB 9,31%
Gazprom 16.03.16  30.11.2018 0,52 2,1 0,52 3,37% Bal/BB+/BBB- _ Bal 3,38%
B&N Bank 21.03.16  27.03.2019 0,15 N/A 0,15 8,50% B- Unrated 8,68%
Ei'r‘]’ab:l : 3[% 11.04.16  25.01.2022 0,35 1,2 0,35 6,87% Ba3/BB Ba3 6,99%
Reggi;iﬁcz’l‘ce 11.04.16  14.04.2021 0,2 N/A 0,2 9,50% B- B- 9,73%
Vimpelcom  20.04.16  26.04.2023 0,7 N/A 0,7 7,25%  B1/B+/ BB+ Bl 7,38%
Vimpelcom  20.04.16  26.04.2020 0,5 N/A 0,5 6,25%  B1/B+/ BB+ Bl 6,35%
Severstal 26.04.16  29.04.2021 0,2 N/A 0,2 0,50% BBB- Bal/BBB- 0,50%
Russian Ba2/BB+/BB
foreignbond 240516 27.05.2026 3,0 7,0 1,75 4,75% BBB- o 4,81%
NLMK 08.06.16  15.06.2023 0,7 N/A 0,7 4,50%  Bal/BBB- _ Bal/BBB- 4,55%
EVRAZGROUP 490616  31.01.2022 0,5 1,7 0,5 6,75% B 9
SA .06. .01. , , A ,75% +/BB- Ba3/BB- 6,86%
SCFLCTaS"ta' 09.06.16 16.06.2023 0,75 1,7 0,75 537%  Ba2/BB  Ba2/BB+ 5,45%
Alfa-bank 30.06.16  04.07.2017 0,103 N/A 0,103 - - Ba2/BB -
GTLKEurope 450716  19.07.2021 0,5 2,0 0,5 595%  Ba3 9
LTh .07. .07. , ’ , ,95% a3/BB- Ba3 6,04%
Vnesheconom 1 07.16  15.07.2021 0,6 1,0 06 490%  Unrated B31/BBH/BB 4 g6y
‘F;i'ﬁabr?i : ,‘;rLtCS 15.09.16  22.09.2023 0,35 1,0 0,35 6,50% Ba3/BB Ba3 6,61%
o1 Properties  2009.16  27.09.21 0,35 0,5 0,35 8,25% B1/B+ B1/stable 8,50%
Russian Ba2/BB+/BB
foreignbond  22:09-16  27.05.2026 1,25 7,5 1,25 4,75% BBB- o 4,80%
URALKALI 27.09.16  21.03.2023 0,4 N/A 0,4 6,10a°/;+ﬂo Ba2/BB- 0,46%
URALKALI 29.09.16  23.03.2023 0,4 N/A 0,4 6,10;/;+ro Ba2/BB- 0,45%
RZD 29.09.16  06.10.2020 05 4,0 05 3,45% BeB-  Dal/BB+/BB 5 4eq
WUtoro
pasmeLlLeHo de
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JleHe)XHbIA ¥ BaJINTHBIN PBIHKUA
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