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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoIHOK akyull PeiHOK 06auzayuli
M3meHeHue 3anep M3meHeHue 3anep
Tekywee €26.11.16 cHayana cHayana Tekywee ¢26.11.16 cHayana cHavana
3HaYeHue no 2016r.no 2015r.no 3HayeHue no 2016r.no 2015r.no
02.12.16 02.12.16 02.12.15 02.12.16 02.12.16 02.12.15
MSCI World 1709 -0,7% 2,8% -0,8% UST10 2,38 0,03 0,11 0,01
S&P 500 2192 -1,0% 7,2% 1,0% Bund10 0,28 0,04 0,35 0,07
DAX 30 10513 -1,7% -2,1% 14,1% Italy 10 1,90 0,19 0,31 0,49
CAC40 4529 -0,5% -2,3% 14,8% France 10 0,72 -0,07 0,27 0,04
FTSE 100 6731 -1,6% 7,8% -2,2% Brazil 10 12,35 0,21 -4,16 -1,49
Bovespa 60316 -2,0% 39,1% -10,2%  Mexico 10 7,34 0,09 1,07 0,37
Shanghai 3244 -0,6% -8,3% 9,3% Russia 28 4,89 0,05 -1,00 -1,67
Sensex (MHAaua) 26231 -0,3% 0,4% -4,8% Russia 42 5,15 0,02 0,80 -1,14
HangSeng 22565 0,7% 3,0% -4,8% 0®31rop(25081) 8,97 0,06 -1,30 4,72
MSCI pa3BuB. pbIHKM 853 -0,3% 7,4% -14,1% O®35 net(26217) 8,81 -0,08 -1,10 -5,35
MSCI Russia 551 3,4% 36,2% 10,4% 0O®315neT(26218) 8,89 0,11 0,71 -3,86
MMBB 2129 1,5% 20,9% 26,7% CDSRussia 5Y 231,3 -0,00 -77,62 -199,80
PTC 1050 3,1% 38,7% -5,5% MMBE kopn.obn(ueH) 92,3 0,1% 0,5% 8,0%
MMBB Kopn.o6n(coB.A0x) 313,1 0,1% 10,1% 17,3%
IFX-Cbonds 482,0 0,2% 11,4% 16,5%
BastomHbili poIHOK JeHexnHbil poiHOK

M3meHeHue 3anep 3HaueHMe 3HaueHMe  3HaueHue
Texkywee ¢26.11.16 cHayana cHavana Ha Ha Ha
3HaueHue no  2016r.no 2015r.no 02.12.2016 25.11.2016 02.12.2015
02.12.16 02.12.16 02.12.15 ERYIEEERTS LRI ) 10,00% 10,00% 11,00%
Py6./monnap 63,79 -1,6%  -12,0% 15,7% Mosprime overnight 10,33% 10,35% 11,52%
Py6./eBpo 68,17 0,9%  -13,6% -2,6% PEMNO LB overnight 11,00% 11,00% 12,00%
bvBan. Kop3unHa 65,76 -1,3%  -13,4% 6,5% Makc. % no genosutam d/n 8,67% 8,67% 9,93%
Espo/monnap 1,066 0,7% -1,8% -12,3% CtaBKM no genosmtam 1suw. 9,00% 9,00% 10,40%
NHaekc gonnapa 101,04 -0,6% 2,4% 10,8% CraBKu No A€NO3MTaM 231, 10,00% 10,00% 11,50%

Maxpo:—monomnqecxnifl KOHTEKCT

3apybexcHble pbIHKU

PoiHOK 03cudaem noeviweHus cmaeku ®PC Ha 3acedaHuu 14 dekabpa npakmuyecku co 100% eeposasmHOCMbio

=  MwuHuctepcto Toproeaun CLUA: BBIM CLUA nokasan camblit 6bICTPbIN 33 4Ba roga KBapTabHbii pocT — 3,2% no A YMepeHHO no3uTUBHOE
MTOram TPeTbero KBapTana, YTo /lyylle NepBOHAYaIbHOW OLEHKM U NPOrHO30B aHaMTUKOB; UHAEKC A0Bepus
notpebuteneit CLLUA Takxe OKasasncs Bblle OXuAaHWIM akcnepToB — 107,1 n.; UHAEKC AeN0BOM aKTUBHOCTU B
npomsblwneHHocTy CLUA no utoram Hoabps BbIpoc A0 53,2 M., YTO Bbille MPOTrHO3a aHA/IMTUKOB;

= YpoBeHb 6e3paboTuLpl No uToram HoAbpA ynan fo 4,6% - camoro HU3KOro nokasatens ¢ asrycta 2007r.; poct 'V A CmellaHHoe
Yyncna NepBUYHBIX 3aABOK Ha Nocobue no 6e3paboTuiie okasancsa Ha 15 TbiC. Bbile NPOrHo3a aHaUTUKOB - 268
ThIC.

HeonpedeneHHocmb Ha pbiHKax EC Hapacmaem emecme ¢ noaumu4eckoli HanpAXeHHOCMbio

= HaceneHue UTannu NnporonocoBano NPOTUB KOHCTUTYLMOHHOM pedopmbl Ha pedepeHayme. Tenepb npembep- V¥ YMepeHHO HeraTuBHoe
MUHUCTP M.PeHuUM HamepeH NoAaTh B OTCTaBKY, @ MHBECTOPbI OMACAOTCA Hayana ocTporo 6aHKOBCKOTo Kpusuca
B UTanuu v ycunenns LeHTpobexHbIX TeHAeHUMI B EC;

= CTpecc-TecTbl, NPOBOAUMbIe BaHKOM AHIWM, BbIABUAW HEFAaTUBHYIO KAPTUHY C lOCTAaTOMHOCTbIO Kanutanay RBS, V¥ YmepeHHOo HeratusHoe
Barclays u Standard Chartered. Xy:ke Bcero ob6ctoat gena y RBS — 6aHKy noTpebyeTcs M3bICKaTb CPeAcTBa Ha
nononHeHwe Kanutana s £2 mapa,;
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" NHAEKC NPOMBbILIEHHOro NPOU3BOACTBA BennkobputaHum cHu3uncs B Hoabpe A0 53,4 n., uTo xyxe oxuaaruii ¥ YmepeHHo HeraTusHoe

AHA/IUTUKOB;

= BennKobpuUTaHUA PacCMOTPUT BO3MOXKHOCTb NPOAO/IKEHNA BHECEHWUA B3HOCOB B broaxkeT EC ana coxpaHeHna A YMepeHHO No3UTUBHOe
AocTyna 6pUTaHCKMX KOMNaHWUIA Ha PbIHKU KOHTUHEHTaNbHOW EBponbl;
= O3CP nosbicuna NporHo3 sKOHOMUYecKoro pocta B EBpo3oHe B Tekywem u B 2017 rr. — ao 1,7% un 1,6% AYmepeHHO NO3UTUBHOE

COOTBETCTBEHHO,

= Knight Frank: nHBecTMLMKN B KOMMepUECKyo HeABUXMMOCTb EBponbl 332 9 mec. ynanu Ha 29% - o €128 mapa. V¥ YmepeHHO HeraTuBHoe
B rogoBom BblpaXKeHUn cHuxeHune coctasuno 40,2%.

HHOeKc 0enoeoli akmusHocmu npombiwneHHocmu KHP o6Hosunu 2-aemHuii makcumym
= VHAEKC [eN0BOW aKTUBHOCTU B MPOMbIWAeHHOCTU Kutas no utoram Hosbps OBHOBUA 2-N1€THMI Makcumym, A YMepeHHO No3uTuBHOe
focturHys 51,7 n. MokasaTesm MHAEKCA CUAIbHO NPEB30LLM OXMAAHWA aHANIUTUKOB.

OlEK ydanocb dozoeopumbcs 0 cHuxceHuu Ao6bi4u, yyacmue Poccuu 6 cHuMeHuu noka ozpaHudumcsa 0,3

MnH.6./c.

= OrEK goroBopmiack 0 COKpaleHnm fobbium Ha 1,2 maH.6./c. ¢ 1 sHeapsa 2017r. CornaweHune paccunTaHo Ha 6 A YMepPeHHO No3uTUBHOe
MecALEB U, B 3aBUCUMOCTM OT PbIHOYHOW KOHBIOHKTYPbI, MOXKET BbITb NPOA/IEHO. Bonpoc 0 A0NoAHUTENBHOM
CHUXKeHUU Ha 0,6 mnH.6ap. cTpaHamu BHe OMEK 6yaeT paccmoTpeH 9 aekabpa. C.ApaBus orpaHMuYnT fobblvy Ha
ypoBHe 10,06 mH.6./c. (B okTa6pe — 10,54 maH.6./c.), UpaH — Ha yposHe 3,79 mnH.6./c., pak — Ha yposHe 4,35
MAH.6./c. /iuusa n Hurepms 6b1amn ocBO6OXAEHbI OT 06A3aTeIbCTBA COKPALLATh A06bIYY B CUAY WX TAKENIOro
3KOHOMMYecKoro nonoxenua. OMEK co34acT KOMUTET MOHUTOPUHIA BbINOAHEHUA COTNALLEHUA, B KOTOPbIN
BOVWAYT BeHecyana, KyBelT n AnKup, a TakKe ABe CTpaHbl, He ABNAOLWMECA YaeHamu KapTensa. MHaoHesna
npuocraHosuaa yneHctso B8 OMEK, ee ksota B 0,74 maH.6./c. ByaeT pacnpegeneHa Mesxay OCTasbHbIMM

YeHaMu KapTensa;

= Poccua npucoeanHUTCa K cornawenunto OMEK n noatanHo cHM3UT gobbivy B nepsom nonyrogumn 2017r. Ha 0,3 V¥ A CmewaHHoe

maH.6./c.;

= Bloomberg: gna 6esgeduumntHoro GrogsKeta Poccum HyHbl LieHbl Ha HedTb no $69/6ap., C.Apasum — no V A HeltpanbHoe
$79,7/6ap., a ipaH ycTpoAT ueHbl 1 no $55/6ap.

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

KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
29.11.2016  16:30 US  GDP Annualized QoQ 3QS 3.2% 3.0% 2.9% -- A
29.11.2016  18:00 US Consumer Confidence Index Nov 107.1 101.5 98.6 100.8 A
30.11.2016  16:30 US Personal Income Oct 0.6% 0.4% 0.3% 0.4% A
30.11.2016  16:30 US Personal Spending Oct 0.3% 0.5% 0.5% 0.7% v
01.12.2016  16:30 US Initial Jobless Claims Nov 26 268k 253k 251k - v
01.12.2016  17:45 US  Markit US Manufacturing PMI Nov F 54.1 53.9 53.9 -- A
29.11.2016  13:00 EC Economic Confidence Nov 106.5 106.8 106.3 106.4 v
30.11.2016  13:00 EC CPI Estimate YoY Nov 0.6% 0.6% 0.5% -- VA
01.12.2016  13:00 EC Unemployment Rate Oct 9.8% 10.0% 10.0% 9.9% A
25.11.2016  12:30 UK GDP YoY 3QP 2.3% 2.3% 2.3% -- VA
01.12.2016 12:30 UK  Markit UK PMI Manufacturing SA Nov 53.4 54.4 54.3 54.2 v
30.11.2016  10:00 GE Retail Sales MoM Oct 2.4% 1.0% -1.4% -1.5% A
01.12.2016  11:55 GE Markit/BME Germany Manufacturing PMI Nov F 54.3 54.4 54.4 -- v
29.11.2016  10:45 FR  Consumer Spending MoM Oct 0.9% 0.3% -0.2% -0.4% A
29.11.2016  10:45 FR  Consumer Spending YoY Oct 1.5% 1.0% 0.7% - A
01.12.2016 11:50 FR  Markit France Manufacturing PMI Nov F 51.7 51.5 51.5 - A
01.12.2016 04:00 CH Manufacturing PMI Nov 51.7 51.0 51.2 - A

TosapHble PbIHKU U MeXOyHapoOHAA mMop206A
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Forecast Previous Revised Effect
51.5 52.4 -- A
52.5 52.7 -- A

CobbiTne BaunaHue Ha ®P

B Poccuu:

O3CP ynyywmnna NnporHo3 sSKOHOMMYECKOrO pocTa B Poccmum: No UToram TEKyLLEro roga cnag, coctasut -0,8%,

A YMepeHHO nosutmeHoe

a poct B 2017r. coctasuT 0,8%. B npeabliayiiem nporHoze O3CP oueHMBana cnaj B POCCMMCKON SKOHOMMKE B
1,7% no utoram TeKyLero roga, a poct 8 2017r. — 8 0,5%; MB® 0Xunaaet CHUMKEHNA POCCUMCKOM SIKOHOMMUKMU
B TeKyLlem rogy Ha 0,6% (paHee -0,8%), a B cneaytowem — pocta Ha 1,1%;

Markit: PMI o6pabatbiBatoLimx oTpacnein Poccum goctur no utoram Hoabpsa 53,9 n. — makcumym 3a 68 mec.,

V A CmelaHHoe

OA4HAKO COKpalleHune 4yncna pa60‘-IMX MecT B 06paﬁaTbIBaIOLLIMX oTpacnax NpogoKaeTca 5 mecaues noapaa;

LB P®: cpeaHeB3BelleHHasa [OXOAHOCTb MHBecTMpoBaHuA MH 3a 9 mec. coctasuna 10,6% roposbix, a

V A HeitpancHoe

[0XOOHOCTb OT pa3melleHusa cpeacts MP — 10,9% rogosbix Npu MHGAALMK 5,4%. CoBOKYNHbIN 06bem MH n NP
BblpoC Ha 3,3% - 8o 3,2 TpAH.py6., u cocTasun 3,9% BBI.

UcmoyHuk: Bedomocmu, KommepcaHmy, PEK, UA TACC, A3U lpaiim u Op.
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PBIHOK aKIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

3a CHavana

3a Hegenio C Havana roga Cexrop (MMBB)
Hegenlo  roga
TpaHcHedtb npi 12,1%|Meven ob. -10,7%  Mevennpus. 235,6%|CyprytHedreraz npus. -29,6%  TenekommyHukaum  6,3% 1,4%
MeradoH 9,3%|MMK -6,2%  WHtepPAO E3C 231,9%|MeradoH -29,5%  TpaHcnopt 3,1% 101,1%
MTC 7,6% |HIVK -3,7%  OCKE3C 225,1% | bawHe drb NpuB. -19,0%  Hedrburas 2,9% 15,7%
A®K Cucrema  7,0%|MurepPAO E3C -34%  MocaHepro  173,3%|baHk BTb -142%  Wnpekc MMBB 1,5% 20,9%
CyprytHedreras  6,0%|Meuyen npus. -31%  Mevenob.  168,9%|CyprytHedrerazob.  -12,8%  InektposHepreTka  1,3% 101,3%
TMK 5,5% | AUKCK -25%  Poccetno6.  154,7%|t0nunpo (3.0H Pocena) -10,2%  Xvmua 1,2% 8,0%
Aspodnot 4,5% [FOHunpo (3.0 Poceua) -2,1%  Aspodnot 142,2%| MarHur -7,8%  OuHaHcol 0,7% 22,1%
Pycruapo 4,5% | Anpekc -2,0% Pacmagckaa  130,3%]|AMKCU -6,6%  Metannyprua -0,5% 46,3%
Jykoitn 4,2%|Pacnapckas -1,7%  TIK-14 115,7%|Ypanka i -5,5%  MoTpebuTenbckuit -0,8% -1,1%
Anpoca 3,3%|0BK -16%  OrK-2 96,8%|PocTenekom ob. -55%  MawuHoctpoerwe  -1,7% 11,1%
AuHamuKa ¢poHO08BbIX UHOEKCcOo8
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HoBOCTH SMUTEHTOB

CobbiTne Bnusaxue

JIBMI:

= 29.11.2016: KomnaHua fJonyctuna TexHudeckuin aedonTt no obauraumam BO-2 Ha obuwyto cymmy B 514

M/IH.pY6. B CBA3M C PECTPYKTYpH3aLmeit No BHEWHEMY 3aeMHOMY GpUHAHCUPOBAHWMIO.

V HeratusHoe

= 29.11.2016: Ony6a1KoBaHa KOHCONMAMPOBAHHAA oT4eTHOCTb MCDO 3a 9 mec. — No UToram nepuoaa npubsbinb
BbIPOC/A B 4 C MMWHMM pa3za — 40 $49 MAH., 0aHaKo Ae6UTOPCKan 3a40/KEHHOCTb Bblpocaa Ha 19% ($94 maH.),
a 06beM KpaTKOCPOUHOM 3a40/KEHHOCTU Bbipoc B 4,5 pasa (go $1039 mnH.) 3a cyeT pAaga LONYLLEHHbIX

Aed)OHTOB B Te4eHUe nepmnoaa, B T.4. U No eBpOOﬁI’IVIFaLIMﬂM.

= 29.11.2016: Kb WHTepnpombaHK coobwmn o HamepeHuUn obpaTuTbca B ApbuUTpakHbii cyn MOCKBbI C
3anBeHMem o npusHaHum MAO ABMIM 6aHKPOTOM B CBA3M C HANMYMEM NPU3HAKOB BAHKPOTCTBA Y KOMMAHUM.

Meuen:

= 29.11.2016: Ony6anKoBaHa ¢uHaHcoBas otyeTHocTb MC®PO 3a 9 mec. — No UToram nepuoaa Ymcras npubbiab

A V HelitpanbHoe

coctasuna 7 mapa.pyb. npotus ybbITKa B 79,9 MIpA. 32 aHaNOMMUHbIW NEpMoZ NPOLLIOTo rofa, CYMMapHble

0653aTeNbCTBa rpynbl COKPATUANCD MOYTU Ha 17 MAapg,.pyb. B rof0BOM BbIPAXKEHWN.

05.12.2016
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KoHmelinepHbie nepeeosKu:
= 30.11.2016: PAC npesnaraet NPOUHAEKCUPOBATL KOHTEMHEPHble NepeBo3Kku B 2017r. Ha 8% no cpasHeHuto ¢ A ¥ CmellaHHoe
paHee npegnaraswmnmmca 4,5%.

PelimuHau smumeHmos
OMUTEHT LG LICL D Tekyu.mifl MporHos Jata usmeHeHus U3meHeHune MpeAsiaywiee
areHTCTBO penTuHr 3HaueHue

BuHBaHK S&P B CTabunbHbIl 29.11.2016 MoBbIWeH penTUHT B-
BbicTpobaHkK Moody’s B2 CTabunbHbI 29.11.2016 YnyyweH nporHo3 B2
JanbHeBOCTOUHbIN BaHK Moody’s B2 CtabunbHbIi 29.11.2016 MoBblWEH PEATUHT B3
MnrK Fitch BB+ CTabunbHbI 29.11.2016 YnyyweH nporHo3 BB+
MAOM BaHK S&P B CTabunbHbIl 29.11.2016 MoBblWeH penTUHT B-
MeTKombaHK Moody’s B3 CTabunbHbIN 29.11.2016 YAy4leH nporHo3 B3
HBA-baHk Moody’s B1 CTabunbHbIi 29.11.2016 YnyyweH nporHo3 B1
Pocrocctpax baHk Moody’s B2 C1abuNbHbIN 29.11.2016 Yay4leH nporHo3 B2
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PbIHOK oGJIMranum

AuHamuKa pbiHKoe obauzayuli
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Fpagpuk pasmewieHuli obauzayuii
locydapcmeeHHble obauzayuu

JAoxoaHocTb NO

Aara Aara MNpepnoxeHune, Cnpoc, PasmewieHue, KvnoH, % cpeaHeB3BeLLeHHOM
ayKUMOHA noraweHua mapa. pyé. mnpa.py6. mnpa. py6. YMoH, % ueHe, %
(no AaHHBIM MUHDUH)
06.07.16 29.01.25 10,0 6,5 4,5 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%
05.10.16 18.08.21 10,0 18,4 10,0 7,5% 8,34%
12.10.16 29.01.20 10,0 16,3 10,0 RUONIA +0,97%* 10,89%
19.10.16 29.01.25 10,0 33,8 10,0 RUONIA +1,20%* 11,21%
26.10.16 16.09.26 10,0 16,7 10,0 7,75% 8,44%
02.11.16 29.01.25 10,0 28,7 10,0 10,55% 11,14%
09.11.16 17.09.31 10,0 16,2 10,0 8,5% 8,61%
16.11.16 29.01.25 10,1 16,8 10,1 11,9% 11,13%
16.11.16 15.05.19 10,0 29,6 10,0 6,7% 8,9%
23.11.16 29.01.20 9,5 24,2 9,5 RUONIA +0,97%* 10,78%
23.11.16 18.08.21 20,0 35,2 20,0 7,5% 8,85%
30.11.16 16.11.22 20,0 90,3 9,9 RUONIA +0,4%* 11,03%
30.11.16 18.08.21 10,0 13,2 10,0 7,5% 8,92%

* onpedensemcs Kak cped. apugm. 3Hay. 3a 6 mec. 00 damel onpedesieHUs NPOUeHMHOU CMasKu cOoMe8emcmayWuUx KyrnoHos
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BHewHUli KopnopamueHblii 0one
Bbinaamel no eHewHeMy 00712y KOPropamueHbix amumeHmos 8 0ekabpe 2016e.

PocHedTb 2233
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Bbinanamel no eHewiHeMy 00712y KOPriopamueHbix amumeHmos 8 1 keapmase 2017e.

C6epbaHk 3850
PocHedTb 3600
lasnpom 3205
B3b 1500
Mpoune 300

Wroro Bbinnat 12 455

PasmeweHue espoobaueayuli ¢ Ha4yana 2016ea.

JAoxoaHocTb

LECEY, [} Aata Mpepnoxxkenne, Cnpoc, PasmelieHue, PeATUHr PeATUHr
SEEIIEL pasmelueHus noraweHua S mapa.  Smapa. S mapa. LT 65 BbINyCKa  3MMTeHTa ?—r&emk::ﬂ::ﬁ‘;:
SovCo Capital
ouco Capita 01.02.16 03.022020 0,15 N/A 0,15 9,0%  Ba2/BB/BB  Ba2/BB 9,31%
Gazprom 16.03.16 30.11.2018 0,52 21 0,52 337% Dal/BB+/BB gy 3,38%
B&N Bank 21.03.16  27.03.2019 0,15 N/A 0,15 8,50% B - 8,68%
Global Ports
Slobal Ports 11.04.16 25.01.2022 0,35 1,2 0,35 6,87%  Ba3/BB Ba3 6,99%
Re'&z';istz'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%
R”“'gg:gre'g" 24.05.16  27.05.2026 3,0 7,0 1,75 4,75% pee-  Ba%/ %‘?“/ BB 481%
NLMK 08.06.16  15.06.2023 0,7 N/A 0,7 4,50%  Bal/BBB-  Bal/BBB- 4,55%
EVRAZ GROUPSA  09.06.16  31.01.2022 0,5 1,7 0,5 6,75% B+/BB-  Ba3/BB- 6,86%
SCF Capital LTD __ 09.06.16 _ 16.06.2023 0,75 1,7 0,75 5,37%  Ba2/BB _ Ba2/BB+ 5,45%
Alfa-bank 30.06.16 04.07.2017 0,103 N/A 0,103 - ; Ba2/BB -
GTLK Europe LTD _ 12.07.16 _ 19.07.2021 0,5 2,0 0,5 5,95%  Ba3/BB- Ba3 6,04%
Vnesheconombank ~ 21.07.16  15.07.2021 06 1,0 06 4,90% . Bal/BB/BE o6y,
Bank Otrkritie  06.09.16  11.11.2019 0,4 0,5 0,4 4,50%  Ba3/BB- - 4,55%
Global Ports
Siobal Ports 15.09.16  22.09.2023 0,35 1,0 0,35 6,50%  Ba3/BB Ba3 6,61%
Ol froperties 200016  27.09.21 0,35 05 0,35 8,25% B1/B+ B1 8,50%
Russian forelgn  55.00.16  27.05.2026 1,25 7,5 1,25 4,75% Be-  B22/BB+/BB 4 0o
URALKALI 27.09.16  21.03.2023 0,4 N/A 0,4 6,10%+float - Ba2/BB- 0,46%
URALKALI 29.09.16  23.03.2023 0,4 N/A 0,4 6,10%+float - Ba2/BB- 0,45%
RZD 29.09.16  06.10.2020 05 4,0 05 3,45% pog-  Da/BBH/BE 5 ey
EuroChem 05.10.16  12.04.2020 0,5 18 0,5 3,80% BB- BB/BB- 3,84%
Promsvyazbank  12.10.16  19.10.2019 0,25 0,4 0,25 5,25% Ba3 - 5,32%
Polyus Gold 19.10.16  28.03.2022 0,5 15 0,5 4,69% Bal BB- 4,75%
Lukoil Int. Finance __ 26.10.16 _ 02.11.2026 1,0 3,5 1,0 4,75% BBB-  Bal/BBB- 4,81%
Alfa Bank 27.10.16 - 0,4 0,5 0,4 8,00% Bal Ba2/BB -
Cre,\‘jl';SBcf;“I'v‘ of 271016 07.11.2021 0,5 0,5 0,5 5,875%  BB/BB- - 5,96%
Tatfondbank 02.11.16  12.11.2019 0,15 0,06 0,06 8,50% B - 8,68%
DME Airport 03.11.16 11.11.2021 0,35 0,9 0,35 5,875% BB+ - 5,96%
Gazprom 10.11.16  17.11.2023 1,09 15 1,09 3,125%  BBB-/Bal Bal -
WUToro pasmelueHo 15,95
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JleHe)XHbIA ¥ BaJINTHBIN PBIHKUA
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