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HToru Topros 3a npourejumyo HeJeJsIi0

PoiHOK aKyuli PbiHOK 0bnueayuli

N3meHeHMe 3a nepuos
Tekywee ¢05.03.16 cHayana cHavana

N3meHeHue 3a nepuopg,
Tekyuwee ¢05.03.16 cHayana cHavana

3HayeHune no 2016r.no 2015r.no 3HayeHune no 2016r.no 2015r.no
11.03.16 11.03.16 11.03.15 11.03.16 11.03.16 11.03.15
MSCI World 1626 1,1% -2,2% 0,1% UST10 1,98 0,11 -0,29 -0,06
S&P 500 2022 1,1% -1,1% -0,9% Bund 10 0,27 0,03 -0,36 -0,33
DAX 30 9831 0,1% -8,5% 20,4% Italy 10 1,33 -0,13 -0,27 -0,75
CAC40 4493 0,8% -3,1% 17,0% France 10 0,62 0,04 -0,37 -0,34
FTSE 100 6140 -1,0% -1,6% 2,4% Brazil 10 14,34 -0,45 -2,18 -1,18
Bovespa 49639 1,1% 14,5% -2,2%  Mexico 10 6,17 0,05 -0,09 0,15
Shanghai 2810 -2,2% -20,6% 1,7% Russia 30 2,38 0,06 -0,51 -0,99
Sensex (MHamsa) 24718 0,3% -5,4% 4,2% Russia 42 5,56 -0,08 -0,40 -0,30
HangSeng 20200 0,1% -7,8% 0,5% 0®d31ropa(25080) 9,34 0,07 -0,93 -1,79
MSCI pa3BuB. pbiHKK 801 1,3% 0,9% -1,4% O®35 net(26205) 9,38 0,04 -0,53 -1,91
MSCI Russia 448 2,5% 10,7% 14,0% O®315 net(26212) 9,27 0,08 -0,32 -0,56
MMBB 1877 -0,1% 6,5% 19,7% CDSRussia5Y 282,9 -19,09 -26,04 -5,85
PTC 846 3,3% 11,7% -7,2% MMBBE Kopn.o6n(ueH) 92,6 0,3% 0,8% 0,1%
MMBB Kopn.o6n(coB.A,0x) 293,6 0,5% 3,2% 1,7%
IFX-Cbonds 443,7 0,3% 2,6% 2,6%
BasntomHbili peIHOK JleHexHblIl pbIHOK
U3meHeHue 3a nepuog 3HaueHne 3HayeHue  3HayeHue
Tekywee c05.03.16 cHayana cHavana Ha Ha Ha
3HaueHue no  2016r.no 2015r.no 11.03.2016 04.03.2016 11.03.2015
11.03.16 11.03.16 11.03.15 ERVIEEEEIScLETERIY Y0 11,00% 11,00% 15,00%
Py6./monnap 69,71 -3,0% -3,9% 1,6% Mosprime overnight 11,03% 11,10% 15,62%
Py6./eBpo 77,28 -2,4% -2,0% -11,5% PENO LB overnight 12,00% 12,00% 16,00%
busan. Kop3uHa 73,59 -2,1% -3,0% -2,8% Makc. % no aenosutamd/n 9,79% 9,76% 13,85%
EBpo/monnap 1,116 1,4% 2,7% -12,8% CraBku no genosuTam 1aw. 10,40% 10,40% 14,25%
WHpeKe ponnapa 96,07 -1,6% -2,6% 10,6% CraBKM MO AeN03UTam 23Lu. 11,30% 11,40% 15,75%

OmmokK Kanumana u3 ¢poHO08, OpUEHMUPOBAHHbIX HO UHBECMUYUU 8 pocculickue aKyuu u
obauzayuu

B /\HBECTMUMM B POCCUICKME aKLnM

exceHeoesnbHo, no 0aHHeiM EPFR
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MaKp03KOHOMI/I‘{eCKI/Iﬁ KOHTEKCT

3apybexcHble pbIHKU

AaHHele no poiHKy mpyoda e CLUA eHO8b 6blau Mo3umueHbiMmu

" Yucno nepBUYHBIX 3aABOK Ha nocobue no 6espaboTuue Ha NpolleALlei Hegene 3Ha4YUTeIbHO CHU3UAIOCH; A NosnTueHoe
= despanbckuin gednumt 6roaxkeTa CLUA 6bin HE3HAUUTEIBHO HUMKE OXKULAHWN. A V HeittpansHoe
EL|b HeoxudaHHO cHU3Un Kntoyesyto cmaeky 0o 0%, pacwiupun npoep y KO. 1H020 ¢ 1Us, NOHU3UAN

npo2Ho3bl Ha 2016-2017 2e.

® [lo utoram oyepesHoro 3acegaHua ELLb 66110 NPUHATO pelueHne CHU3UTL KatodeByto cTasky ¢ 0,05% no 0%. Takke A Mo3utnBHOE
6bIIM MOHMNKEHbI CTaBKM No Kpeautam (c 0,3% po 0,25%) u penosutam (¢ -0,3% po -0,4%). Mporpamma
KO/IMYECTBEHHOTO CMArYeHns byaeT pacwmpeHa ¢ 60 mapg. espo Ao 80 Mapa. eBpO B MECALL, B CMUCOK aKTUBOB A1
NOKYNKK ByayT BK/ItOYEeHbl eBpoobanraummn HebaHKOBCKMX opraHusaumit. Kpome Toro, ¢ utona 2016 r. byaet sanyuieHa
HOBasA Mporpamma peduHaHCMPOBaHUA GAHKOB, CTaBKa MO Hel YCTaHOBNEHA Ha HyneBoM ypoBHe. HoBocTb 6biia
NO3UTUBHO BOCMPUHATA PbIHKOM, OAHAKO 3aMeyaHue PerynaTopa, YTo AanbHenwero CHWXeHUAa 6a30BOW CTaBKU
0XMAaTb He cneayet, U OTCYTCTBME NOAPOBHOCTEN OTHOCUTE/IbHO HOBbIX MAPAMETPOB KONNYECTBEHHOrO CMArYeHUs
HECKONbKO yHaBnN0 ONTUMM3M YHACTHUKOB PbIHKA;

= EUB yxyawwmn nporHo3 pocta BBIM EBpo3oHbi ¢ 1,7% 001,4% B8 2016 1. 1 ¢ 1,9% n0 1,7% a 2017 r. NporHo3 no nHoasuum YMmepeHHO HeraTusHoe
TaK*Ke noHuxKeH: ¢ 1,0% 80 0,1% 82016 . 1M ¢ 1,6% 0o 1,3% 8 2017 r.

" fAHBapckan cTaTMCTVKa NPOMNPOM3BOACTBa Bo PpaHuym 6bina ydwe NporHo3a, B BeMKOBPUTaHNM — HECKONBKO XYIKE. 4 'y CmewwaHHOe

MakpodaHHbie 8 Kumae no umozam AHeaps-ghespansa OKA3aAnUCb Xyxce MPo2HO3d, CMamucmuKa 6aHKoBCK020 cekmopa

pasouyaposana

= [lo utoram saHBapsA-GpeBpans NPOMMPOM3BOACTBO B KnTae BbIpoc/io Ha 5,4% r/r, pO3HUYHbIE MPOAAXKM YBEANYMANUCH HA YMepeHHO HeraTuBHoe
10,2%. O6a nokasatens 6blAM Xy)Ke MNPOrHO30B aHANUTUKOB. Po3HuMua npubamsmnacb K MuHUmymy 2015r., a
NPOMNPOU3BOACTBO O6HOBMIO MUHUMA/IbHYO OTMETKY ¢ 2008 r.;

" B ¢espane obbem HOBbIX BbIAAHHLIX KPEAWTOB OKa3ancA CyLLECTBEHHO MeHblue O¥Xuaaemoro. 3amegseHune
KpeaWTOBaHMUA COXPaHAET NPEeANOCbIIKM 417 TOPMOXKEHUA KUTACKON 9KOHOMUKM B LIENIOM;

= [lo oueHKkam baHKa MeXAyHapoAHbIX pacyeToB, COKpaleHue 3BP Knutas Morno 6biTb CBA3AHO C BbINJIATON KOMMNAaHUAMMU
BHELUHUX 40/MNapOBbIX AOATOB U CBOPaYMBaHMEM onepauuii carry trade c toaHem. Mpu 3TOM NPU3HAKOB aKTUBHOIO
BbIBOJA CPEACTB HAaceNeHnem He HabatopaeTca, 4To N03BONAET HAAEATLCA Ha CTabUAU3aLMIO CUTYaLMK Ha GUHAHCOBBIX
pbiHKax KnTas B bankalilee Bpems.

Brent okos10 40S: pbIHOK 0Xudaem no3umueHbIX UMo208 6cMpeYu CMpPaH-3KCIopmepos 6 KoHye Hedeau

= Cnpoc Ha 6eH3uH B CLUA nocneaHee Bpems 6bl1 peKOPAHBIM C CEH.15, 4TO NPUBENO K CHUMKEHUIO 3aNacoB TONAMBa 33 A YMEpPEHHO No3UTUBHOE
Heaento Ha 4,53 maH.6ap.;

= M>3A nNoBbICKAO NPOrHO3 MUPOBOTO Cnpoca Ha HedTb B 2016r. f0 95,8 MaH.6./c.; NnporHo3 fo6biun ONMEK B TekyLiem
roay cHuKeH Ha 100 Tbic.6./c., 4to Ha 750 Tbic.6./c. Huke 2015r.; B despane fobbiua OMEK cokpatmaack Ha 90 Tbic.6./c.
—0032,61 MH.6./c.; nobblua BHe OMEK morna cokpaTtutbes B pespase eute Ha 90 Tbic.6./c. 40 57,1 MAH.6./c., uTo HUKe
ypoBHA 2015r. Ha 250 Tbic.6./c.; UpaH HapacTun aobbidy B pespane Ha 220 Tbic.6./c., 4TO yKa3biBaeT Ha NOCTEMNEHHbIN
XapaKTep HapalMBaHWA CTPAHOW NPOM3BOACTBA HedTU. IKcnepTbl MIA cXxoAATCA BO MHEHUM, YTO HedTb, BO3MOXKHO,
yKe JOCTUINa AHa;

= YnpasneHue aHepretTudeckoln nHdopmaummn CLUA yxyawmao nporHos no Brent: Ha $3 cHuskeH nokasaTtesnb cpesHelt A V HeiitpanbHoe
ueHbl 3a 2016r. — go 34,3 $/6ap.; nporHo3 Ha 2017r. cHukeH Ha $10 — go 40 $/6ap. NporHos notpebieHns Ha 2016r.
6b11 cHUsKeH Ha 90 Tbic.6./c. — 80 1,15 MAH.6./c.; nporHo3 Ha 2017r. cHuKeH Ha 250 Tbic.6./c. — a0 1,21 mnH.6./c. BmecTe
C TeM, areHTCTBO YBE/IMYNI0 NPOrHO3 COKpaLieHna aobbiun HedTn B CLUA B 2017r. ¢ 230 o 480 Thic.6./c.;

= MuHUCTp HedTV MpaHa 3asaBWJ1, YTO CTPaHa He HAMEPEHa 3aMOPaXKMBaTb A06bl4y Ha YpOBHE HuKe 4 MaH.6./c. Tekywan
execyToyHan fo6blya B MipaHe cocTaBafeT yyTb meHee 3 MaH.6ap.

ymepeHHo HeratTusHoe

A YMepeHHO No3nTuBHoe

A YMmepeHHO nosuTuBHOE

YmepeHHO HeraTuBHoe

KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
10.03.2016 16:30 US Initial Jobless Claims Mar 5 259k 275k 278k 277k A
10.03.2016  22:00 US  Monthly Budget Statement Feb -$192.6b  -$196.3b  -$192.4b - A
15.03.2016 15:30 US  Empire Manufacturing Mar - -11.50 -16.64 -

16.03.2016 15:30 uUs CPIMoM Feb - -0.2% 0.0% -

16.03.2016 16:15 US  Industrial Production MoM Feb -- -0.3% 0.9% -

16.03.2016  21:00 US  FOMC Rate Decision (Upper Bound) Mar 16 - 0.50% 0.50% -

17.03.2016 15:30 US  Philadelphia Fed Business Outlook Mar -- -1.7 -2.8 --

18.03.2016 17:00 US  U. of Mich. Sentiment Mar P - 92.2 91.7 -

10.03.2016 15:45 EC  ECB Main Refinancing Rate Mar 10 0.000% 0.050% 0.050% - A
10.03.2016 15:45 EC  ECB Deposit Facility Rate Mar 10 -0.400%  -0.400% -0.300% = A
10.03.2016  15:45 EC  ECB Marginal Lending Facility Mar 10 0.250% 0.300% 0.300% -- A
14.03.2016  13:00 EC Industrial Production SA MoM Jan -- 1.7% -1.0% -

10.03.2016 10:45 FR Industrial Production MoM Jan 1.3% 0.8% -1.6% -0.6% A
09.03.2016  12:30 UK Industrial Production MoM Jan 0.3% 0.4% -1.1% -

17.03.2016 15:00 UK  Bank of England Bank Rate Mar 17 -- 0.50% 0.50% -

17.03.2016  15:00 UK  BOE Asset Purchase Target Mar -- 375b 375b -

10.03.2016 04:30 CH CPIYoY Feb 2.3% 1.8% 1.8% - A
10.03.2016 04:30 CH PPl YoY Feb -4.9% -4.9% -5.3% = A
11.03.2016 14:30 CH New Yuan Loans CNY Feb 726.6b 1200.0b  2510.0b -

12.03.2016  08:30 CH  Industrial Production YTD YoY Feb 5.4% 5.6% 6.1% -

12.03.2016  08:30 CH  Retail Sales YTD YoY Feb 10.2% 11.0% 10.7% -
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ToeapHble poIHKU U MeXAyHapoOHas mop206nsa
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KaneHOoapb cobbimuii
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
16.03.2016 03/17 RU  Industrial Production YoY Feb - -2.1% -2.7% -
18.03.2016 13:30 RU Key Rate Mar 18 -- 11.00% 11.00% -

HosocmHoli ¢poH

CobbiTne BnuaHue Ha PP

B Poccuu:

= o gaHHbiM BaHKa Poccum, oTToK Kanutana us PO 8 aHBape-deBpane coctasun Bcero $5,9 mapa. npotms $29,2 Mapa. A YMmepeHHO NO3UTMBHOE
room paHee;

" Moody’s 33as1BUI0 O NPEKPaLLeHNN PENTUHIOBAHWA POCCUIACKUX KOMMAHWIA NO HALWMOHANbHOW LKa/e, YTO CBA3AHO C 4 v HeifTpanbHoe
3aKOHOAATE/IbHbIMU U3MEHEHUAMMW. PEATUHIM areHTCTBa N0 MEeXAyHapOAHO LWKane coxpaHatotca. PaHee Fitch Ratings
TaKKe coobLUano, Yto, CKopee BCero, NPeKpaTUT npucsavBaTth B POccuM peiTUHIM NO HALMOHABHOW LWKane.
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PBIHOK aKIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

3a Hegento C Hayana roga Cekrop (MMBB) 3aHegento CHavana roga
MocaHepro 9,4%| Nykoiin -3,8%  MutepPAO E3C 45,4%]3.0H Poccus -19,5%  JneKTpo3HepreTUKa 3,1% 11,9%
MMK 7,4%|TpaHckoHTelH -3,0%  MocaHepro 34,4%|Pacnagckan -15,0%  ®uHaHebl 1,9% 4,3%
PocceT 6,6%|Anpoca -2,2%  BawHedrb 06. 30,9% | TpaHckonTelHep  -10,3%  Xumua 1,5% 2,2%
TrK-14 5,6% |HMT -13%  Anpoca 26,3% | TMK -9,7%  Motpebutenbckui 0,7% -2,2%
TMK 4,9%|a3npom -1,3%  HAMK 24,8% |Ypankanmit -46%  MawwHocTpoeHue 0,1% 0,6%
3.0H Poccua 4,5%|Meyen 06. -1,3%  Poccetv 24,2%|baHk BT -4,0%  MeTannyprua 0,1% 11,5%
Ypaika it 4,0%|MTC -12%  PocHe¢Tb 19,1% [Ma rHur -2,9%  TenekoMMyHUKa Lim -0,1% 7,1%
CeBepcranb 3,6%|bawHedtb 06. -1,2%  CyprytHedreras ob. 18,6%|Poctenekomnpus. -2,9%  WUHaekc MMBB -0,1% 6,5%
HNMK 3,3%[AspodnoT -1,1%  Aspodnort 15,5% [Meuyen 06. -2,6%  Hedrburas -0,2% 9,6%
TpaHcHe ¢Tb Npms. 2,8%[Hopunbckuit Hi -0,8%  OCK E3C 14,9%|HMTN -0,8%  TpaHcnopT -1,0% 8,3%
AuHamuKa ¢poHO08bIX UHOEKcOo8
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PelimuHau amumeHmos
dMuUTEHT PeittuHrosoe Texyu.wu MporHo3s ‘ [ata usmeHeHusa U3meHeHne MpeAbiaywiee
areHTCTBO PeuTUuHr 3HauYyeHue
KpacHoapck Fitch - CTabunbHbIN 11.03.2016 OTo3BaH BB
MK Moody’s Bal HeraTusHbIl 10.03.2016 Ha nepecworpe Bal
B CTOPOHY CHUMKEHUA
P Moody’s Bal HeraTugHbii 10.03.2016 Ha nepecmorpe Bal
B CTOPOHY CHUMXKEHUA
Cubyp Moody’s Bal HeraTvHblit 10.03.2016 Ha nepecmorpe Bal
B CTOPOHY CHUMKEHUA
Cosromonot Moody’s Ba2 HeratuBHbIl 10.03.2016 Ha nepecmorpe Ba2
B CTOPOHY CHUMKEHMA
KamAs Moody’s Ba3 HeraTvHblit 10.03.2016 Ha nepecmorpe Ba3
B CTOPOHY CHUXeHuA
Kopnopauwua UPKYT Moody’s Ba3 HeraTusHbI 10.03.2016 Ha nepecmorpe Ba3
B CTOPOHY CHUMKEHMA
MMK Moody’s Ba2 CTabunbHbIN 10.03.2016 MoaTteepaeH Ba2
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Ha nepecmotpe
B CTOPOHY CHUMKEHMA

<

TC Moody’s Bal HeraTusHbIl 10.03.2016 Bal

Ha nepecmotpe

CeBepcTanb Moody’s Bal HeraTusHbIl 10.03.2016
B CTOPOHY CHUMKEHUA

Bal

Ha nepecmotpe
B CTOPOHY CHUKEHMA

Ypankanui Moody’s Ba2 HeraTusHbIl 10.03.2016 Ba2

Ha nepecmotpe
B CTOPOHY CHUKEHMA

AbcontoT baHk Moody’s B1 HeratuBHbIl 09.03.2016 B1

Ha nepecmortpe
B CTOPOHY CHUXeHUA

ArponpomKpeauT baHk Moody’s B2 HeraTusHbIl 09.03.2016 B2

Asmarcio- Moody’s B2 HeraTusHbIl 09.03.2016 Ha nepecmorpe

" B2
TuxooKeaHCKuM baHk B CTOPOHY CHUMKEHMWA

Ha nepecmortpe

XMAO Moody’s Ba2 HeraTusHbI 09.03.2016
B CTOPOHY CHUMKEHMUA

Ba2

Ha nepecmortpe

BaHk LleHTp-uHBect Moody’s B1 HeraTusHbI 09.03.2016 B1

B CTOPOHY CHUXeHUnA

Ha nepecmoTtpe

CaHkT-lMeTepbypr Moody’s Bal HeratusHbIl 09.03.2016
B CTOPOHY CHUKEHUA

Bal

Ha nepecmortpe

IKCMMbaHK Moody’s Ba2 HeratusHbIl 09.03.2016
B CTOPOHY CHUMKEHUA

Ba2

Ha nepecmortpe

M®K-BaHk Moody’s B3 HeratuBHbIl 09.03.2016
B CTOPOHY CHUMKEHUA

B3

Ha nepecmortpe
B CTOPOHY CHUXXEHUA

HBA-BaHkK Moody’s B1 HeraTusHbIl 09.03.2016 B1

Ha nepecmortpe
B CTOPOHY CHUXXEHUA

MocKoBckas obnactb Moody’s Ba2 HeraTusHbIl 09.03.2016 Ba2

Ha nepecmortpe

bawwkopTocTaH Moody’s Ba2 HeratuBHbIl 09.03.2016
B CTOPOHY CHUMKEHUA

Ba2

Ha nepecmortpe

TaTapcraH Moody’s Ba2 HeraTusHbIl 09.03.2016
B CTOPOHY CHUMKEHMA

Ba2

Ha nepecmoTtpe

PycouHaHc baHk Moody’s Ba2 HeraTusHbIl 09.03.2016
B CTOPOHY CHUXEHUS

Ba2

Ha nepecmoTtpe

o)
ol
o
o

Moody’s Ba3 HeratuBHbIl 09.03.2016 Ba3

B CTOPOHY CHUKEHWA

H
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Ha nepecmortpe
B CTOPOHY CHUXEHUA

B3b Moody’s Bal HeratuBHbIl 09.03.2016 Bal

Ha nepecmortpe
B CTOPOHY CHUXEHUA

TpaHcHedTb Moody’s Bal HeraTusHbIl 09.03.2016 Bal

Ha nepecmortpe
B CTOPOHY CHUXEHUA

POCBAHK Moody’s Ba2 HeraTusHbI 09.03.2016 Ba2

Ha nepecmortpe
B CTOPOHY CHUXEHUA

baHk BTb Moody’s Ba2 HeratusHbIl 04.03.2016 Ba2

Ha nepecmortpe
B CTOPOHY CHUXXEHUA

BaHK MockBbl Moody’s Ba2 HeraTusHbIl 09.03.2016 Ba2

Ha nepecmotpe
B CTOPOHY CHUMXKEHWSA

JanbHeBOCTOYHbIN BaHK Moody’s B1 HeraTusHbI 09.03.2016 B1

Ha nepecmotpe
B CTOPOHY CHUMXKEHUA

JleHaHepro Moody’s Ba2 HeraTusHbI 09.03.2016 Ba2

Ha nepecmotpe
B CTOPOHY CHUMKEHUSA

MPCK Ypana Moody’s Ba2 HeraTusHbIl 09.03.2016 Ba2

Ha nepecmotpe
B CTOPOHY CHUMXXEHUA

MO3K Moody’s Ba2 HeraTusHbIl 09.03.2016 Ba2

Ha nepecmortpe

Pyclnapo Moody’s Ba2 HeraTusHbIl 09.03.2016 Ba2

B CTOPOHY CHUXXEeHUA

Ha nepecmoTtpe
B CTOPOHY CHUXEHUA

XonanHr MPCK Moody’s Ba2 HeraTusHbIl 09.03.2016 Ba2

m H
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PbIHOK oGJIMranum

AuHamuKa pbiHKoe obauzayuli

op3
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KoprnopamuegHsle obauzayuu 2 swesnoHa

3112.2014
3112.2015
—04.03.2016

1103.2016

Lopauus, gHen

(0] 182 364 546 728 910 1092

AuHamuka cripedos no cocbymaaam
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[Aiopaums IFX-Cbonds, oHein

nek12
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nek13

=== [lox opHOCTb Kk norawenuio IFX-Cbonds (npaBas wkana)

B cermeHTe rocyAapcTBEHHbIX LieHHbIX Bymar nocnae Npofo/KUTENbHOTO Pas/iv, AJIMBLUETOCA C cepefuHbl $peBpass, Ha MpoLWoi Heaene
Havyanacb Koppekuma. [oxogHocTb Bbinycka O®3 26207 sbipocna ¢ 9,2% po 9,3%. Mockonbky Heaens 6bina KOPOTKOW, TO NEPBUYHbLIX

pa3meLLeHUit B CerMeHTE rocyiapcTBeHHbIX ymar He 6bin10. B Hauane Tekyllei Hegenu Koppekums roc. bymar npogoakunach.

[ oxoAHOCTU B KOPNOPATUBHOM CErMEHTE MPOAOIKMUAN CHUXKATLCA NO MHEPLMKU: B KOHLUE Heaenu npowno pasmelleHue oﬁnwrau,wﬁ MKC5 ¢

Atopaumeit 2,5 roga v goxogHocTbto 11,2%. bavxkaiwmm nepBuYHbIM pasmeLl,eHUeM CTaHET pasmelLeHne 5-neTHux obavraumii Cubypa.

enaHve MHBECTOPOB 3apMKCMPOBATb MPUBbLIIL NPUBOAWUT K TOMY, YTO MOABASETCA MPEeA/IOKEHUE HENMKBUAHBIX Bymar KOpropaTMBHOMO

CermeHTa.
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Fpagpuk pasmewseHuli obnuzayuii
locyoapcmeeHHble obauzayuu

JoxoaHoCTb NO

Aarta Aarta Mpepnoxenne, Cnpoc, Pa3smelieHue, KynoH, % cpeaHeB3BeLeHHON
ayKuMoHa noraweHua mapa. py6. mapa. py6. mapa. py6. ! ueHe, %
(no gaHHbIM MUHDUH)
13.01.16  27.12.2017 10,0 16,5 9,5 RUONIA +0,74%* 11,31%
13.01.16  27.05.2020 7,8 17,5 7,8 6,4% 10,56%
20.01.16  29.01.2025 12,0 25,0 12,0 RUONIA +1,20%* 14,44%
20.01.16  03.02.2027 8,0 14,8 8,0 8,15% 10,74%
27.01.16  29.01.2020 14,0 41,0 14,0 RUONIA +0,97%* 13,98%
27.01.16  29.01.2025 16,0 26,9 11,2 RUONIA +1,20%* 14,39%
03.02.16  18.08.2021 15,0 59,9 15,0 7,5% 10,49%
03.02.16  16.08.2023 12,1 17,9 8,2 2,5%** 2,64%**
10.02.16  29.01.2025 15,0 42,1 15,0 RUONIA +1,20%* 11,94%
10.02.16  03.02.2027 10,0 46,2 10,0 8,15% 10,30%
17.02.16  29.01.2020 10,0 27,2 10,0 RUONIA +0,97%* 11,14%
17.02.16  17.09.2031 20,0 65,3 20,0 8,5% 10,22%
02.03.16  18.08.2021 15,0 40,9 15,0 7,5% 9,55%
02.03.16  29.01.2025 20,0 51,0 20,0 RUONIA +1,20%* 11,4%

* onpedensaemcsa Kak cped. apugm. 3Hay. 3a 6 mec. 00 0amoi onpedesneHuUs MPoYyeHMHoU cMmasKku coomeemcmayouux KyrnoHos
** HomuHan uHdexkcupyemca Ha WML

KopnopamueHsie obauzayuu

Mpowedwue pasmeweHUs

06bem Craska 1-ro JoxoaHocTb

> amuccumn KynoHa npu npu
T HaumeHoBaHu WUTUHT ’ -] Ta, ner
Aara SHIICHOBIHME pe mapa. pasmeLlleHun, pasmelyeHun, pas Odepra, ne

M/S&P/F 6. % rog,0BbiX % roaoBbIX roa
Ba3/BB-/BB 5 11,9 11,2 2,5 roaa

KpeauTHbiiA

KynoHbi, flaTa

noraweHus

11.03.16 MKC 5 BO-05 02.03.23

Aedgonamei no obauzayuam
KopriopamusHsie obauzayuu

[ata ucnonHexuna O6bem B T BennunHa  McnonHeHue B pamKax
Darta pedonta B pamkax gedonta 3MuUTeHT obpawieHuu, e —p— o6A3aTenbcTs, pedonta
mnpa,. py6. MApA.py6.
09.03-10.03 Bantuiickuin beper OdepTa
29.02-04.03.16 Bantuiickuin beper OdepTa
23.02.2016 01.03.2016; CY-155 Kanutan 3,0 MoraweHne HOMUHaNa 32 -
10.03.2016 M KYNOHHaA BbinaaTa ’
11.02-20.02.16 - Bantuiickuin beper 1,0 OdepTa 0,1 -
09.02.2016 - ﬂM3MH§/OPBAaj$_IIé(MOgAI'IaHMFI 1,5 KynoHHas sbinnara 0,04 -
04.02.2016 - Bantuiickuin beper 1,0 OdepTa 0,1 -
28.01.2016 - TpaHcaspo 3,0 KynoHHas Bbinnara 0,1 -
22.01.2016 - PX [ — Passutune 0,25 KynoHHas Bbinnata 0,008 -
BOK3a/108
19.01.2016 02.02.2016 3anCub-TpaHccepsuc 5,0 KynoHHas Bbinnara 0,2 -
19.01.2016 02.02.2016 JIn3nHrosas KomnaHua 3,45 KynoHHble BbinaaTbl 0,09 -
YPAJICMB
Bnagenbupbl nonyynnu
29.12.2015 11.01.2016 BanTuiickuii 6eper 1,0 Odepra i KynoHHan 0,7 npaso Tpe6oBaTb

BbinsaTta
A0CPOY. noraweHnAa

BHewHuii KopnopamueHblii done
Boinnamel rno gaHewHemMy 002y KOpriopamueHeix amumeHmos 8 mapme 2016ea.

IMUTEHT 06bem norawieHna, SMAH.

BTb 1977,5
B3b 12335
la3npom 894,4
MeTtannonHsect 300
HMTN 114,7
ADK Cucrema 69,9
Anbda-baHk 67,5
Mpoune 175

WUtoro Bbinnar . 4 832,5
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JleHe)XHbIA ¥ BaJINTHBIN PBIHKUA

AuHamuKa Knro4yeabix nokasameneii 0eHe¥HOo20 U 8a/1lOMHO20 PbIHKaG

— | \HOEKC fONNapa

JP Morgan
Emerging Market
Currercy Index
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