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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoIHOK akyuli PoiHOK 06nu2ayuii

M3meHeHue 3anepmog
Tekywee c06.05.17 cHayana cHayana

M3meHeHue 3anepuog
Tekywee ¢06.05.17 cHayana CHavana

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

12.05.17 12.05.17 12.05.16 12.05.17 12.05.17 12.05.16
MSCI World 1893 0,2% 8,1% -0,8% UST10 2,33 -0,02 0,12 0,52
S&P 500 2391 0,3% 6,8% 1,0% Bund 10 0,39 -0,03 0,19 0,47
DAX 30 12770 0,4% 11,2% -8,2% Italy 10 2,24 0,08 0,43 -0,09
CAC40 5405 -0,5% 11,2% -7,4%  France 10 0,84 -0,00 0,16 -0,48
FTSE100 7435 1,9% 4,1% -2,2%  Brazil 10 10,07 -0,19 -1,33 -5,64
Bovespa 68222 5,2% 13,3% 22,8% Mexico 10 7,22 -0,02 -0,20 -0,37
Shanghai 3084 -0,6% -0,6% -19,9% Russia 28 4,06 -0,01 -0,62 -1,27
Sensex (MHaus) 30188 1,1% 13,4% -1,3% Russia 42 4,81 -0,07 -0,22 -0,84
Hang Seng 25156 2,8% 14,3% 9,1% 0®d31rop(25081) 8,42 -0,09 0,32 0,85
MSCI pa3BuB. pbIHKK 1002 2,5% 16,2% 1,6% O®35net(26217) 7,78 0,11 0,50 0,90
MSCI Russia 561 1,3% -7,0% 20,3% O®315neT(26218) 7,85 0,14 0,75 0,73
MMBB 1995 0,4% -10,7% 8,0% MMBB Kopn.obn(ueH) 93,8 0,2% 1,4% 1,3%
PTC 1100 1,3% -4,6% 21,0% MMBB Kopn.obn(co..A0x) 331,7 0,4% 4,9% 5,4%
IFX-Cbonds 507,7 0,2% 4,4% 4,6%

BantomHbili peiHOK LeHexHbil poIHOK

3HaueHne 3HaueHue  3HaueHue

M3meHeHue 3a nepuos

Tekywee ¢06.05.17 cHayana CHavana Ha Ha Ha
3HayeHe  no  2017r.no 2016r.nmo 12.05.2017 05.05.2017 12.05.2016
12.05.17 12.05.17 12.05.16 B CEEEES CLIERTY ) 9,25% 9,25% 11,00%
Py6./ponnap 57,09 -1,5% -7,2% -10,5% Mosprime overnight 9,28% 9,59% 10,95%
Py6./eBpo 62,40 2,1% -3,6% -6,7% PENO U overnight 10,25% 10,25% 12,00%
BuBan. kop3nHa 59,51 -1,7% -5,4% 9,0% Makc. % no genosutamd/n 7,92% 7,89% 9,76%
Espo/monnap 1,093 -0,6% 3,9% 4,7%  CraBku no fenosutam 1sw. 8,25% 8,30% 10,20%
WHpeke gonnapa 99,62 0,8% -2,5% -4,5% CraBKkM no genosutam 23u. 9,25% 9,20% 11,00%

MaKpO3KOHOMHUYECKUI KOHTEKCT

3apybexcHbie poIHKU

Makpocmamucmuka CLUA Hocum ymepeHHO HeaamueHbili xapakmep
= Yucno nepBUYHbLIX 3asBOK Ha nocobue no 6e3paboTuue CHU3UAOCH Ha 2 ThiC. — A0 236 ThIC., ydlle NporHo3a A YmMepeHHO No3UTUBHOE

QHaNIMTUKOB;
" UNHaeKc notpebutesnbekux LeH B CLUA B anpene BbIpoc Ha 2,2% /T, XY¥Ke OKUAAHWUIN PbIHKa; V YmepeHHO HeraTueHoe
= Po3HMYHbIe Npoaaxu B CLUA Bbipocin B anpese Ha 0,4% mec/mec, Xy»e NporHo3a aHaIMTUKOB; V YMmepeHHo HeraTusHoe
= KopnopaTusHas OTYETHOCTb MO PO3HUYHOMY CEKTOPY HOCK/Ia B OCHOBHOM HEraTUBHbIV XapaKTep. V YmepeHHO HeratueHoe

BaHK AH2/1UU 0XUOAemMO COXPaHUA cmasky Ha ypoeHe 0,25%
= BaHK AHMMK coxpaHun 6a30BYLO CTaBKY Ha NPEXKHEM YPOBHE, KaK 1 NapamMeTpbl Nporpammel Bbikyna aktueos; A ¥ HeliTpanbHoe
ecnu npoueaypa Bbixoaa BenmkobputaHum s EC npoiaet rnafiko, U SKOHOMUYECKMIA POCT He 3ameannTcs,
Y)KeCToueHue AeHeXHO-KPeAUTHON MOAUTUKM MOXKET NOMUTU bonee BbICTPbIMU TEMNAMM, YEM OXMAAETCA; 40
2020r. pbIHOK O¥KMAAeT ABYX MNOBbILWEHWI CTaBKU bBaHKom AHMAnK;
= be3paboTuLa B €BPO30HE B MapTe COXpaHWUNach Ha peBpanbCKom ypoBHe —9,5%, xyKe nporHosa aHanutukos; ¥ YMepeHHo HeraTuBHoe
= PO3HMYHbIE NPOAANKM B €BPO30OHE B MapTe Bbipocaun Ha 0,3% mec/mec, nydwe nporHosa aHanuTtukos; PMI 8 A ¥ CmewaHHoe
NPOMbILLIEHHOCTN €BPO30HbI B anpene BbIpoc A0 56,7 n. — Xy»ke NporHo3a aHa/IMTUKOB
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Anpensckue daHHble Kumas no npomnpouseodcmey, 6HeWHemMop206biM ONepayusm u po3HUye pazo4apoeanu
uHeecmopos

= [pomnpounsBoacTBo Knutaa B anpene BbIpocio Ha 6,5%, Xy»e NporHo3a aHa/IMTUKOB;
= DKCropT B 40/11aPOBOM BbIpaXKeHMM BbIPOC B anpene Ha 8% r/r, ouganca poct Ha 11,3%; MmMnopT BbIpoC Ha

11,9%, oxunaganca poct Ha 20,3%;

= Po3HUYHble Npoaaxu B Kntae B anpene sbipocan Ha 10,7%, Xye NporHo3a aHa/IMTUKOB;

V YmepeHHO HeraTueHoe
V YmepeHHO HeraTueHoe

V YMepeHHO HeratmeHoe

Poccus u C.Apasus ebicmynairom 3a npodseHue coanauleHus o 3amopo3Ke 006bivu do mapma 20182.

= 3anacbl HepTn B CLUA cHM3UAUCH Ha 5,2 maH.6ap. — Ao 522,5 maH.6ap., YTO CyLLECTBEHHO BbIE OXMAAHMI

pbiHKa (1,8 maH. 6ap.); fobbiua Bbipocna Ha 0,23% - go 9,31 maH.6./c. — pocT npogonxkaertca 12-10 Hegento
noapsag,; 3anacbl 6eH3nHa ymeHbwWUANCh Ha 0,21% - Ao 241,1 mnH. 6ap.; KoNM4ecTBo BYPOBbIX CHOBA BbIPOC/O
—pno712ep.;

= OMNEK onyGnMKosana €KEeMEeCAYHbII OTYET COrNacHO KOTOPOMY CTPaHbl KapTena NONHOCTbIO UCNONHAKOT B3ATble

Ha ceba 06a3aTenbCTBA B PpaMKax CAE/KM MO COKpalieHuto fobbiun. B otyete aHanutnkn ONEK nepecmotpenu
B CTOPOHY YBE/IMYEHMSA NPOrHO3 A06bIuMN cpeau cTpaH BHe KapTena go 0,95 mAH. 6/c, uTo Bbile nNpeapiayLero
nporHosa Ha 0,37 6/c. Muposoit 6anaHc cnpoca M npeaioskeHna HedT, cornacHo oueHke OMEK, Bce ewe
HaxXoAMTCA B COCTOSAHUM NEpenpou3BOACTBa, KOTopoe cocTasnset 0,78 maH. 6/c;

= Poccuam C.ApaBVIH BbICTYNAtOT 3a Npoa/ieHne cornaweHna o COKpaleHnn ,D,OGbI“IM ele Ha 9 mecaues.

A V CmewaHHoe

A V CmewaHHoe

A YMmepeHHO NosuTMBHOe

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

KaneHOoapb cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
12.05.2017 15:30 US  CPlYoY Apr 2.2% 2.3% 2.4% -- v
12.05.2017 15:30 US  Retail Sales Advance MoM Apr 0.4% 0.6% -0.2% 0.1% v
15.05.2017 15:30 US  Empire Manufacturing May - 7.0 42771 -

16.05.2017 15:30 US  Housing Starts Apr - 1260k 1215k -

16.05.2017 16:15 US  Industrial Production MoM Apr -- 0.4% 0.5% --

18.05.2017 15:30 US Initial Jobless Claims May 13 - 240k 236k --

12.05.2017 12:00 EC  Industrial Production WDA YoY Mar 1.9% 2.3% 1.2% 1.4% v
16.05.2017 12:00 EC  Trade Balance SA Mar - 18.7b 19.2b -

16.05.2017 12:00 EC GDPSA QoQ Qp - 0.5% 0.5% --

16.05.2017 12:00 EC GDPSAYoY QP - 1.7% 1.7% -

17.05.2017 12:00 EC CPI MoM Apr - 0.4% 0.8% 0.8%

17.05.2017 12:00 EC CPIYoY Apr F = 1.9% 1.5% 1.5%

11.05.2017 11:30 UK  Trade Balance Mar -£4900 -£3000 -£3663 -£2650 v
11.05.2017 11:30 UK  Industrial Production YoY Mar 1.4% 2.0% 2.8% 2.5% v
11.05.2017 14:00 UK  Bank of England Bank Rate May 11 0.250% 0.250% 0.250% - AV
16.05.2017 11:30 UK  CPIYoY Apr — 2.6% 2.3% =

17.05.2017 11:30 UK  Jobless Claims Change Apr -- -- 25.5k --

18.05.2017 11:30 UK  Retail Sales Inc Auto Fuel YoY Apr - 2.2% 1.7% -

09.05.2017 09:00 GE  Trade Balance Mar 25.4b 21.5b 19.9b 20.0b A
09.05.2017 09:00 GE  Exports SA MoM Mar 0.4% 0.2% 0.8% 0.9% A
09.05.2017 09:00 GE  Imports SA MoM Mar 2.4% 1.6% -1.6% - A
12.05.2017 09:00 GE GDP WDA YoY QP 1.7% 1.7% 1.7% 1.8% AV
19.05.2017 09:00 GE  PPIYoY Apr - 3.2% 3.1% .

10.05.2017 09:45 FR  Industrial Production YoY Mar 2.0% 0.6% -0.7% -- A
10.05.2017 09:45 FR  Manufacturing Production YoY Mar 3.5% 1.2% -0.5% -0.6% A
10.05.2017 09:45 FR  Trade Balance Mar -5353m -6000m -6568m -6432m A
16.05.2017 09:45 FR  CPIYoY Apr F - 1.2% 1.2% .

07.05.2017 CH Foreign Reserves Apr 3029,53 $3020.0b $3009.1b = A
08.05.2017 CH Trade Balance Apr $38,05 $35.20b $23.93b $23.92b A
08.05.2017 CH  Exports YoY Apr 8% 11.3% 16.4% = v
08.05.2017 CH Imports YoY Apr 11,9% 18.0% 20.3% - v
10.05.2017 04:30 CH  CPIYoY Apr 1.2% 1.1% 0.9% = A
10.05.2017 04:30 CH PPIYoY Apr 6.4% 6.7% 7.6% - v
15.05.2017 05:00 CH  Retail Sales YoY Apr 10.7% 10.8% 10.9% = v
15.05.2017 05:00 CH  Industrial Production YoY Apr 6.5% 7.0% 7.6% -- v

TosapHbie PbIHKU U MeXOyHAapoOHAA mMop2086A
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KaneHdaps cobbimuii
Date Time Country Indicator Period Actual Forecast Previous
12.05.2017 16:00 RU  Trade Balance Mar 12.6b 12.4b 10.2b
12.05.2017 16:00 RU Exports Mar 31.3b 31.1b 25.8b
12.05.2017 16:00 RU Imports Mar 18.7b 18.3b 15.6b
17.05.2017 16:00 RU GDP YoY 1QA - 0.4% 0.3%
18.05.2017 16:00 RU Gold and Forex Reserve May 12 -- -- 398.8b
18.05.2017 05/19 RU  Industrial Production YoY Apr -- 0.6% 0.8%

HoeocmHoli ¢hoH

Canbo Topresaro Ganatea,
wmpa.$

WHdnaums 8 PO 820151, %c
Havana rona

WHdnauma 8 PO 820167, %C
Havana rona

WHdbnauns 8 PO 820171, %C
Hauana rona

*Ha ocHoee

HedenbHbIX OaHHbIX

Revised Effect
= A
- A
= v

CobbiTne BaunaHue Ha OP

B Poccuu:

= LIB: Canbgo Toprosoro 6anaHca P® 8 mapTe 2017 roaa Bbipocno Ha 23,7% m/m fo $12,6 mapga, Mo cpaBHeHMio
¢ mapTom 2016 rosa nokasaTtesib BbIpoc Ha 61,7%. B 1k17 canbao Toprosoro 6anaHca coctasuno $34,2 mapa,.
npotus $22,3 mnpa. 8 1K16.

= 3kcnopt B MapTe 2017 r Bbipoc Ha 21,7% m/m v Ha 35,2% r/r go $31,3 mapa. B 1k17 akcnopt coctasun $82,2
mnpg npotvs $60,4 mapa B 1k16; MmnopT B mapTe 2017 r Bbipoc Ha 20,2% m/m 1 Ha 21,8% r/r o $15,6 mapa.
B 1k17 umnopT coctasmn $48,0 mapa. npoTtus $38,1 mapa. B 1K16;

= LUB: YucTbli BbIBO3 KanuTtasa YacTHbIM CEKTOPOM B AHBape-anpene 2017 roaa, no oueHke LB PO, cnoxunca
Ha yposHe $21,0 mnpa, (B aHBape-anpene 2016 roga - $9,8 mnpa,). Mpy 3Tom, B OTAMYME OT CUTYaLMM FOL0M
paHee, onpegensiollee BO34eNCTBME Ha TEKYLLMIA YpPOBEHb YMCTOrO BbiBO3a KanuTasa OKasaau onepauuu
6aHKOBCKOTO CEKTOPA MO Pa3MELLEHUIO CPeACTB 33 PybeKom nNpu NPOAO/KAIOLEMCA CHUNKEHUU
MHOCTPaHHbIX 0653aTe1bCTB 6AHKOB. MPOYME CEKTOPbI, HANPOTUB, BbICTYNUAN HETTO-MMMNOPTEPAMM KanuTana.

A YMmepeHHO no3utnesHoe

A YMmepeHHO no3utnesHoe

A V CmewaHHoe

UcmouHuK: Bedomocmu, Kommepcanmd, PBK, A TACC, A3U lMpadim u Op.
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PBIHOK aKIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

3a Hegento C Havana roga Cextop (MMBB) - CHasana
Heaeno rogaa
TaTHe ¢Tb NpuB. 7,8% | ADK Cuctema -8,0%  AHaekc 27,6%|A®K Cuctema -42,5%  MoTpebuTenbckuit 1,3% -6,6%
WuTepPAO E3C 3,0% [OrK-2 -6,8%  Aspodnot 20,5%|Meyen npus. -28,7%  nektposHepretuka  0,3% -4,8%
TaTHe ¢Tb 06. 2,0%|Ypankanui -5,4%  Mosmmertann 18,7%|0rK-2 -25,0%  MawwuHoctpoerme 0,1% -2,5%
MoanmeTtann 1,9%|MMK -455%  TatHedTb npue.  14,6%|PocHedTb -23,7%  Wnpekc MMBB -0,4% -10,7%
HMTN 1,8%|Hopunbckuit tuken -4,1%  HMTN 9,8% |PocceTv 06. -21,0% Hedtburas -0,4% -13,0%
®CK E3C 1,8%|CeBepcrans -3,5%  WnrepPAO E3C 6,7%|CeBepcranb -20,6%  PuHaHcbl -0,7% -12,0%
OHMnpo (3.0H Poceua)  1,7% [HAMK -30%  Pycan(rQP) 5,4% | Ma r1ur -18,3%  TpaHcnopt -0,9% 14,9%
Jlykoiin 1,6%|Meyen npus. -2,7%  MeradoH 3,1% | Nykoiin -17,2%  TenekommyHukaumn  -1,3% -3,7%
Angekc 1,4%|HOBAT3K -2,7%  Mockosckuii Kpe  2,8%|Hopunbckui Hukeni -17.0% ~ MeTannyprua -1,6% -6,6%
CbepbaHk 06. 1,1%|Pocarpo -24%  MMK 2,8%|TrK-14 -16,9%  Xamua -1,9% -1,2%
AuHamuKa ¢poHO0BbIX UHOEKCcOo8
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HoBOCTH 3MUTEHTOB

PelimuHrau smumeHmos
Tekywmii

PeitTMHroBoe ‘

IMUTEHT \ MporHo3s Jlata usmeHeHus U3meHeHne \ Mpeapiayuiee 3HayeHue

areHTCTBO PeUTUHr
baHk AK BAPC Moody'’s B2 CtabunbHbIN 12.05.2017 YnyyuweH nporHos HeratusHbIN
BawHedTb Fitch BBB- CtabunbHbIN 11.05.2017 YAydweH penTuHr BB+

JAuesudeHOHblli KaneHAapb

CymMMmapHbIi o . JoxopaHOCTb
JAlaTa 3aKpbiTUA Bavxkaiwunm o -
HasBaHue KomnaHuun peecrtpa nog ANBNASHA HA KLAMIO AVBUAEHA HA aKLMIO Lleta akuum ha ﬁn"maumeu-
AvBMACHAb! 3a 2016r., py6. oy6. ‘ 10.05.2017 AVBUAEHAHOM
BbinnaTtbl, %
MocKoBckas bupka 16.05.2017 7,68 7,68 109,6 7,0%
TaTrenekom 16.05.2017 0,0091 0,0091 0,15 6,1%
HMTN 29.05.2017 0,77882 0,778824 7,2 10,8%
Joporobyx 01.06.2017 2,5 2,5 35,1 7,1%
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BCMMO-ABUCMA 05.06.2017 2600 1300 15880,0 8,2%
KTK 05.06.2017 6 6 116,2 5,2%
MMK 06.06.2017 1,962 1,242 34,3 3,6%
docarpo 13.06.2017 120 30 2386,0 1,3%
PA3aHbaHeprocbbIT 13.06.2017 0,14697 0,146965 2,8 5,2%
Cb6epbaHK 06. 14.06.2017 6 6 169,34 3,5%
CbepbaHk npwms. 14.06.2017 6 6 128,5 4,7%
HAMK 14.06.2017 10,44 2,35 104,7 2,2%
MocaHepro 14.06.2017 0,08482 0,08482 2,4 3,5%
CeBepcTanb 20.06.2017 110,92 24,44 749,8 3,3%
WHTep PAO ESC 20.06.2017 0,14682 0,14682 4,1 3,6%
ncp 20.06.2017 78 78 890,0 8,8%
TMK 20.06.2017 3,9 1,96 75,3 2,6%
OrK-2 20.06.2017 0,00825 0,008253 0,4 2,1%
HopHwukenb 23.06.2017 892,2 446,1 8448,0 5,3%
Marnut 23.06.2017 202,23 67,41 9056,0 0,7%
Fasnpom HedTb 26.06.2017 10,68 10,68 197,0 5,4%
SHenb 28.06.2017 0,06822 0,06822 1,0 6,8%
PocHedTb 03.07.2017 5,98 5,98 311 1,9%
TatHedTb 06. 07.07.2017 22,81 22,81 371,4 6,1%
TatHedTb NpuB. 07.07.2017 22,81 22,81 270,4 8,4%
Jlykoiin 10.07.2017 195 120 2880,0 4,2%
MTC 10.07.2017 31,2 15,6 250,4 6,2%
A®DK Cucrema 13.07.2017 1,62 0,81 13,2 6,2%
Anpoca 20.07.2017 8,93 8,93 94,1 9,5%
PbIHOK oG IMranum
JAuHamuKa pbiHkoe obnuzayuli
od3 Espoobrauzayuu PO
3,7% 5,5%
3,5% 3112206 4,5% 31122016
3,3% 05052017 3,5% 05052017
3,1% - 2,5% 12052007
7,9% 1,5%
7.7% + 0,5% -
0 1 2 3 a 6 7 8 9 [Liopauwsi, ner 012345678 9101112131415 Diopauwsi, net

KoprnopamusHsie obaueayuu 1 swenoHa

9,8%
9,7%

9,6%
9,5%
9,4%
9,3%
9,2%
9,1%
9,0%
8,9%

31122016

05052017

12052017

[Liopauus, net

8,8% -+

5

LoxodHocmu 10-nemHux 2ocobauzayuli

6%
4%
2%
-1%

nek15

UHOekc IFX-Cbonds
1000

map16 1ioH16

800

600

ceH16

nek16

— CLIA

————— repwanun
Wranua

———— MNopryranua

————— Poccus (empotor)

9,0%

8.9% -

KopnopamusHsie obauzayuu 2 awenoHa

————— 31122016

————— 05052017

————— 12052007

[iopauus, net

Cnpea Russia26 kUST1

Cnpen O®326204kRus
18R

map16 WioH16 ceH16 nek16

- 24,0%

r 19,0%

- 14,0%

r90%

aHB10

aHB11

AHB12

[ropauus |FX-Cbonds, aHeit

nek12

4,0%

nek13 nex14

[oxoaHocTb k rorawenuio |[FX-Cbonds (npasast Lukana)

TpexaHeBHas pa6oqaﬂ HeaenAa He npuHecna cepbes3HbiX n3meHeHui. Huskune obbembl TOPros " OTCyTCTBUE 60nbWKHCTBA WUrpoKoB npusenn K
He3HauYnTeIbHbIM U3SMEHEHNAM AOXOAHOCTEVI Ha pbIHKe oﬁnwrau,mﬁ.
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ExxeHeie/IbHBIA 0630p GUHAHCOBBIX PHIHKOB U 9KOHOMHUYECKOU CUTYaluy 15.05.2017

Inun3oaMYecKne NOKYMKU JI0KaNbHbIX 061UraLMaX NPUBEM K CHUKEHWUIO SOXOAHOCTEN: Ha KOPOTKOM KoHLe (1 ros) 40X04HOCTbL OnycTUAaCch Ha
35 6.1., Ha cpesHeM U ANMHHOM yYacTKe KpuBoit (3-8 neT) — Ha 12-18 6.n. KpmBaa goxoaHocTel eBpoobanraunii Tak:Ke NaaBHO CHU3MAACh Ha
KopoTKkom (1 roa) — Ha 3 6.1., Ha cpeaHeM v ANMHHOM yyacTke (3-8 net) —Ha 1-7 6.n.

PocT LeH nokanbHbIX Bymar 1 eBpoobanraumii B LeNOM KOMNEHCMPOBaa HE3HAYUTEIbHOE CHUMNKEHME LieH Ha NpeablayLieil KOpoTKoN Heaene.

Fpachuk pasmeweHuli obauzayuii
FocydapcmeeHHble obauzayuu

OXOAHOCTb NO CpeHEeB3BELIEHHOMN
Aata Aata MNpepnoxeHune, Cnpoc, PasmeweHue, Aoxon pen

0 0
ayKUMOHA noraweHua mAapa. pyé. mapa. p mapga. py6. Kynos, % (no Aauﬂi::’lv/rumbuu)

11.01.17 16.10.19 15,0 49,2 RUONIA + 0,3%* 10,31%
11.01.17 16.09.26 25,0 51,9 25,0 7,75% 8,18%
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%
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%

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

KoprnopamusHesie obauzayuu

I'InaHupyeMble pasmeuwieHuUA
CraBka 1-ro JoxoaHocTb

KpeauTtHbii

T m— peRTHHE KynoHa npu npm KynoHbl, pa3  Morawexue/
M/S&P/F pasmelueHum, pasmeLueHum, Brog Odepra, ner
: . % ropoBbIX % roaoBbIX
18.05.2017 OAO «PX[» BO cepun 001P-03R  BB+/Bal/BBB- 15 8,5-8,65 8,68-8,84 2 8
18.05.2017 NMAO «MO3CK» 5O-10 BB-/Ba2/BB+ 10 8,65-8,8 8,84-8,99 2 5
18.05.2017 AO «EpoXum» cepun 60-001P-02 BB-//BB 10 8,90-9,10 9,10-9,31 2 3

BHewHuii KopnopamueHslii done
Bbinaamel o HewHemy 0012y KOpopamueHbIx SMUmeHmoe 8o 2-m keapmane 20172.

BTb 1740
lasnpombaHk 1115
PCXb 696
P, 1026
Jlykoiin 668
Pacnaackas 400

Mpoune 3771,6

WUtoro Bbinnar 9416,6

PasmeujeHue espoobauzayuli c Hayana 2017e2.

JAoxoaHocTb
appeKTUBHaA K
noraweHuio, %

Hauano Aarta MpepnoxxeHue, Cnpoc, PasmelueHue, PeilTuHr PeiTuHr

3aemMuiuk KynoH, %

pasmelieHWA noraweHua Smapa. Smapa. S mapa. BbIMyCKA  3MUTEHTa

Rusal Capital Plc ~ 26.01.17  02.02.22 0,6 12 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
( Agi‘;‘;g\rfﬁ'td) 10.02.17  16.02.22 0,25 W/n 025 O (komsepr.) Ba/lB/gB'fB' .
(ste eﬁ%e';ftgal's ) 160217 27.0821 0,5 23 0,5 3,85 B*‘/}B@;B_B‘ 3,85




E>xeHeie1bHBIN 0630p GUHAHCOBBIX PIHKOB U 3KOHOMUYECKOW CUTYali1 15.05.2017

O1 Properties

Fropert 03.0217  29.01.21 0,335 W/ 0,335 7,00 ; B1 7,122
BCS Cyprus Ltd  15.02.17  15.02.27 0,2 W/a 0,2 1,838 - B -
RZD Capital Plc  22.02.17  01.03.24 0,5 1,0 0,5 4,375  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 23.0317  28.04.20 0,4 0,8 0,4 2,626 BB Ba2/BB 2,63
Credit Bank of
o ank 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
MMNCi c’;‘(glr"Sk 03.04.17  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 _ 12.04.17 _ 01.05.22 0,325 - 0,325 10,75 B3 B3 -
METALOIYEST 240417 02.05.24 08 2,0 08 4,85 Ba2 Ba2 491
RUSAL CAPITAL  25.04.17  03.05.23 0,5 1,0 0,5 5,30 B1 B1 5,37
Phosagro 250417  03.11.21 0,5 1,9 0,5 3,95 Ba}égf‘e“ BB+ 3,99
Koks 260417  04.05.22 0,5 1,0 0,5 75 B2/B/8  B/B-/B3 7.64
Credit Bank
Crackt Bank 26.04.17  perpetual 07 2,0 07 8,875 B- B1/BB/BB- 9,17
WUToro pasmelueHo 11,396

JleHe>KHbI! ¥ BAJITHbIN PbIHKHU

AuHamuKa Kntoyeesbix nokasameneii 0eHe¥HO20 U 8as1KOMHO20 POLIHKG
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Aelicmeusa b
= OTO3BaHa NNLLEH3MA Ha OCyLLecTBAeHWe BaHKOBCKMX onepaumit: AKB «t MIHTEPKOOMBAHK», OO0 KB «MHbopmnporpeccy».




