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HToru TOPTOB 3a IIpomieAmyr He1eJ110

PoiHOK akyuli PoiHOK 0bnuzayuli
N3meHeHue 3anep N3meHeHue 3a nep

Tekywee ¢19.08.17 cHayana cHavana Tekywee ¢19.08.17 cHayana cHavana

3HayeHune no 2017 r.no 2016r.no 3HayeHune no 2017r.no 2016r.no

25.08.17 25.08.17 25.08.16 25.08.17 25.08.17 25.08.16
MSCI World 1945 0,7% 11,0% 3,9% UST10 2,17 0,03 0,28 -0,70
S&P 500 2443 0,7% 9,1% 6,3% Bund10 0,38 0,04 0,17 0,70
DAX 30 12168 0,0% 6,0% -2,0% ltaly10 2,09 0,07 0,28 0,46
CAC40 5104 0,2% 5,0% -5,0% France 10 0,69 0,02 0,01 -0,82
FTSE 100 7401 1,1% 3,6% 9,2% Brazil 10 10,11 0,00 -1,29 -5,64
Bovespa 71074 3,4% 18,0% 33,2% Mexico 10 6,82 -0,00 -0,60 -0,42
Shanghai 3332 1,9% 73%  -13,3% Russia 28 3,96 -0,05 -0,73 -1,84
Sensex (MHaus) 31596 0,2% 18,7% 6,6% Russia 42 4,77 -0,13 -0,26 -1,30
HangSeng 27848 3,0% 26,6% 4,1% 0d31rog(25081) 7,53 0,14 -0,47 -1,23
MSCI pa3BuB. pbIHKK 1085 2,4% 25,9% 13,1% O0®35 net(26209) 7,77 -0,04 -0,51 -1,25
MSCI Russia 543 3,5% -10,0% 24,0% 0®315neT(26218) 7,87 0,02 -0,73 -1,19
MMBB 1979 2,5% -11,4% 12,7% MMBE kopn.o6n(ueH) 93,0 -0,1% 0,6% 2,5%
PTC 1060 3,2% -8,0% 27,6% MMBB kopn.o6n(cos.A0x) 337,9 0,1% 6,8% 9,1%
IFX-Cbonds 523,7 0,2% 7,7% 8,5%

BasntomHbili pbIHOK JeHextHbil poIHOK

M3meHeHue 3anep 3HayeHne 3HayeHue  3HayeHue
Tekywee ¢19.08.17 cHayana cHavana Ha Ha Ha
3Hayenne  no  2017r.no 2016r.no 25.08.2017 18.08.2017 25.08.2016
25.08.17  25.08.17 25.08.16 VY ILET:EENS cY:NERITY 0] 9,00% 9,00% 10,50%
Py6./nonnap 58,60 -0,6% -4,8% -10,3% Mosprime overnight 8,73% 8,85% 10,51%
Py6./espo 69,85 0,7% 7,9% -6,9%  PEMNO LB overnight 10,00% 10,00% 11,50%
BuBan. Kop3uHa 63,67 0,2% 1,2% 9,7% Makc. % no genosutam d/n 7,54% 7,46% 8,74%
Espo/monnap 1,192 1,4% 13,4% 3,9% CraBku no genosutam 1sw. 7,75% 7,75% 9,00%
WHpeke gonnapa 93,28 -0,4% -8,7% -3,9% CraBku no genosutam 23w, 8,50% 8,50% 10,25%

MaKpO3KOHOMHUYECKHI KOHTEKCT

3apybexcHbie pbIHKU

lMosblweHue cmasKu U Ha4Yan0 cokpaujeHuA 6anaHca ®PC 8 meKywem 200y ocmaemcs nod 6onpocom nocsne

sbicmynaeHus enasel PPC

= BOMNpeKu OKMAAHUAM MHBECTOPOB, HAa 6AHKOBCKOM cumnosuyme B [xkekcoH-Xoyne rnasa ®PC Bo3gepkanacb V¥ A HeliTpanbHoe
OT HAMEKOB O CPOKaX NOBbILIEHMA CTaBKM U Hayane cokpalleHna 6anaHca PPC, caenas akKLEHT Ha COXpaHeHUe
cTabunbHOCTU. OHa BbICTYNWA B 3aLLMTY NPAKTUKMU PeryIMpoBaHuA 6aHKOB, He COrNacuBLLMCh C UCXOAALLMMMU
13 besoro foma nprsbiBaMmn K CMATYeHUIo TpeboBaHUIA K CeKTopY;

=  UHAEeKc AeN0BOM aKTUBHOCTU B NPOU3BOACTBEHHOM CEKTOPE, paccumTbiBaemblii Markit, cHusunca go 52,5, ¥ A CmewaHHoe
XY¥Ke NPOrHo3a aHa/JIMTUKOB; MHAEKC AeN0BOI aKTUBHOCTH B cdepe yCayr Bbipoc Ao 56,9, ny4ylie nporHosa
aHAINTUKOB;

= Yucno nepBUUHBIX 3a8BOK Ha Nocobue no 6e3paboTuue BbIPOCaO Ha 2 TbiC. 33 Heaento A0 234 Tbic., nyyle
NPOrHo3a aHa/ITUKOB;

= KosimyectBo cAen0K NO NPOAAXKe HOBbIX JOMOB B MON€ CHU3MNOCL A0 571 TbIC., Xy»Ke NPOrHo3a aHa/IUMTUKOB;

= 3aKa3sbl Ha TOBapPbl AJ/IUTE/IbHOrO M0/Ib30BAHMA COKPATMAUCH Ha 6,8% M/M, Xy)Ke NPOrHO3a aHa/IMTUKOB.

A YMepeHHO no3nTnsHoe

V¥ YMepeHHO HeratusHoe
V¥ YMepeHHO HeraTuBHoe

1
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ELIb 8 ckopom epemeHu Moxcem 6bimb 8bIHY}H(OEH CyujecmeeHHO COKpAmMume 0eHeXHoe CmumMyauposaHue, Ho
HameKoe Ha 3mo om 2naesl EL|b Ha npowedwiem 8bicmyrnaeHUU He MoCcMynasno

Inasa ELLE Mapwo [paru B cBoem BbICTyNIeHUM Ha GaHKOBCKOM cUMMNO3nyme B [J)KeKCOH-Xoy/ie He 3aTparusan
BOMPOCOB, KAaCAOLWMXCA MOHETAPHOW NOANTUKNU. OH OTMETUA yCUNeHUe BOCCTaHOBAEHUA MUPOBOI SKOHOMMKMN
1 ocnabneHne NOHMKATENbHbBIX PUCKOB A/19 SKOHOMUKU EBPO30HbI;

ELLB mOKeT 6bITb BbIHY}KAEH COKPATUTb eXKeMeCAYHbI 06beM CKYMKM aKTUBOB B ABa pasa Ao 30 mapa,. eBpo ¢
Hayana cnefyroLLero roga HeCMOTPA Ha COXPaHEHNe MHOAALMM HUKE LieNeBOoro YpoBHA B 2%. MpuunHoi aTomy
MOMET CTaTb HEXBATKA NOAXOAALMX ANA Nporpammbl 0banraumid, T.K. cobcTeeHHble npasuna ELLB 3anpewatot
emy nokynatb 6onee 33% obnuraumii B obpalleHnV KaxKaol M3 CTpaH eBpo30Hbl. Ha TeKywwuii MOMEHT
perynatop npubaunkaeTca K NOTOKY NOKyNKu 6oHA08 Mepmannm u MopTtyranuu;

NHAEeKc AenoBoii akTUBHOCTM B NPOWU3BOACTBEHHOM ceKTope EBPO30HbI BbIpOC A0 57,4 NyHKTa. MHAEKC Aenosol
AKTUBHOCTU B MPOMbILWAEHHOCTU FepmaHum Bbipoc A0 59,4. UHAEKC AeN0BOW aKTUBHOCTM B NPOMBbILLAEHHOCTH
®paHumm Bbipoc Ao 55,8. POCT 0Kasanca nyylie NporHo3a aHaIMTUKOB. Bce nepeuncneHHble MHAEKCbI NOBTOPHO
C UIOHA 06HOBUNU 6-NETHUE MAaKCUMYMbI;

NHAeKc noTpebutenbckoro Aosepus BbIPOC A0 -1,5, nyylie NnporHo3a aHaAUTUKOB;

BB BennkobputaHmm Bo 2K17, Kak M 0XMAAN0Ch, BbIPOC Ha 1,7% r/T;

YacTtHoe noTtpebnerue B FepmaHmm Bo 2K17 BbIpocao Ha 0,8% K/K, iydiie NporHo3a aHa/IMTUKOB.

V A HeltTpanbHoe

VY YMepeHHOo HeraTusHoe

A YMepeHHO No3nTuBHoe

A YMepeHHO no3nTueHoe
¥V A HelttpanbHoe
A YMepeHHO No3uTUBHOE

YacmuyHasa npuocmaHosKa 0o6biyu Hegpmu 8 MeKCUKaHCKOM 3anauee u3-3d ypaz2aHa nodmosKHyAa yeHol Ha
Hegpmb 8eepx

Bonee 20% pobblun HedTM 1 25% [06bI4M NPUPOAHOTO ra3a B MEeKCMKaHCKOM 3a/1MBe OCTAlOTCA Napain30BaHbl
wropmom. Hedrerasosble KomnaHuu, paboTatowme Ha Wwenbde 3aAMBa, 3BaKYMPOBANUN NEPCOHAN C HEKOTOPbIX
nnatdopm;

3anacbl HedpTU cHM3UAUCH Ha 3,3 MAH. Bap. £0 463,2 MAH. 6ap, 0XXKUAANOCh CHUXKeHWe Ha 3,4 MAH. 6ap; fobblya
B CLUA HesHauuTenbHO Bblpocia Ha 0,026 maH. 6./c.; 3anacbl 6eH3MHa CHU3MAUCL Ha 1,2 maH. Bap, Nydwe
NPOrHo3a aHa/ITUKOB.

Mo gaHHbIM OMEK cTpaHbl-y4acTHULbI COTNalleHna O COKpaLLeHUn Ao6blun BbINOAHWMAM cBOM 0b6A3aTeNbCTBa B
nionie Ha 94%. B utoHe faHHbI NoKasaTtenb coctaBnan 90%;

AHrona nepsas u3 ctpaH OMNEK+ 3aaBMNa 0 NoaaepKKe BOSMOXKHOMO NPOA/IEHUA CPOKa AEWCTBUA COrNalleHuns
0 f06bive HedTH, KOTopbIN UcTeKaeT 1 anpena 2018 roaa.

A ymepeHHo no3nTUBHOE

V A CmewaHHoe

A YMepeHHO No3nTusHoe

A ymepeHHo no3nTUBHOE

LjeHbl Ha yeemHblie memannol 6blom peKopdbl

3a ABa mecALa LeHbl Ha LBeTHble MeTan bl BbIPOCAK Ha 9-32% 1 BepHYANCb K Makcumymam 2014-2016 ropos.
K CKynKe MeTannoB WHBECTOPOB MOATANKMBAIOT OKWAAHUA POCTAa MUPOBOWM SKOHOMMKM, ONTUMMUCTUYHbIE
MaKpPOIKOHOMMYECKME MOoKasaTenn B KuTae M HajexAapl Ha CKOpbl nepexos eBPONencKUx cTpaH Ha
anekTpomobuaun. Mpu 3TOM, NO MHEHUIO aHAa/NUTUKOB, BbICOKA BEPOATHOCTb KOPPEKUWUU BCAeACTBUE
HEeyCTOMYMBOCTM POCTa KWUTANCKOM 3KOHOMMUKM, @ TaKXKe OXWMAALWErocs BOCCTAHOBNEHUA aMEPUKAHCKOro
Aonnapa.

A YMepeHHO No3nTusHoe

UcmouHuk: Bloomberg, Bedomocmu, Kommepcanmtd, PBK, A TACC, A3U lMpalim u Op.
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KaneHdaps cobbimuii

Date Time Country Indicator Period Actual Forecast Previous Revised Effect
23.08.2017 16:45 US  Markit US Manufacturing PMI Aug P 52.5 53.4 53.3 - v
23.08.2017 16:45 US Markit US Services PMI Aug P 56.9 54.9 54.7 -- A
23.08.2017 17:00 US New Home Sales Jul 571k 610k 610k 630k v
24.08.2017 15:30 US Initial Jobless Claims Aug 19 234k 238k 232k -- A
24.08.2017 17:00 US  Existing Home Sales Jul 5.44m 5.55m 5.52m 5.51m v
25.08.2017 15:30 US Durable Goods Orders Jul P -6.8% -6.0% 6.4% - v
30.08.2017 15:30 US GDP Annualized QoQ 2QS - 2.7% 2.6% -

01.09.2017 15:30 US Unemployment Rate Aug - 4.3% 4.3% -

01.09.2017 16:45 US  Markit US Manufacturing PMI Aug F -- -- 52.5 -

01.09.2017 17:00 US ISM Manufacturing Aug - 56.5 56.3 -

01.09.2017 17:00 US Construction Spending MoM Jul -- 0.5% -1.3% --

23.08.2017  11:00 EC Markit Eurozone Manufacturing PMI Aug P 57.4 56.3 56.6 -- A
23.08.2017 11:00 EC Markit Eurozone Services PMI Aug P 54.9 55.4 55.4 - v
23.08.2017 17:00 EC Consumer Confidence Aug A -1.5 -1.8 -1.7 -- A
31.08.2017 12:00 EC Unemployment Rate Jul -- 9.1% 9.1% --

31.08.2017 12:00 EC CPI Estimate YoY Aug - 1.4% 1.3% -

01.09.2017 11:00 EC Markit Eurozone Manufacturing PMI Aug F - 57.4 57.4 --

24.08.2017 11:30 UK GDP YoY 2Q°P 1.7% 1.7% 1.7% - VA
24.08.2017 11:30 UK  Exports QoQ 2QP 0.7% 1.1% -0.7% - v
24.08.2017 11:30 UK Imports QoQ 2QP 0.7% 0.8% 1.7% -- A
01.09.2017 11:30 UK  Markit UK PMI Manufacturing SA Aug -- 55.0 55.1 -

23.08.2017 10:30 GE Markit/BME Germany Manufacturing PMI Aug P 59.4 57.8 58.1 - A
23.08.2017 10:30 GE  Markit Germany Services PMI Aug P 53.4 53.3 53.1 - A
25.08.2017 09:00 GE Exports QoQ 2Q 0.7% 1.0% 1.3% -- v
25.08.2017 09:00 GE Private Consumption QoQ 2Q 0.8% 0.7% 0.3% - A
25.08.2017 09:00 GE Imports QoQ 2Q 1.7% 2.0% 0.4% -- A
30.08.2017 15:00 GE CPIYoY Aug P -- 1.8% 1.7% --

31.08.2017 09:00 GE Retail Sales YoY Jul - 2.9% 1.5% =

31.08.2017 10:55 GE Unemployment Claims Rate SA Aug - 5.7% 5.7% --

01.09.2017 10:55 GE Markit/BME Germany Manufacturing PMI Aug F - 59.4 59.4 -

23.08.2017 10:00 FR  Markit France Manufacturing PMI Aug P 55.8 54.5 54.9 -- A
23.08.2017 10:00 FR  Markit France Services PMI Aug P 55.5 55.9 56.0 - v
25.08.2017  09:45 FR  Consumer Confidence Aug 103 104 104 -- VA
29.08.2017  09:45 FR  Consumer Spending YoY Jul -- 1.7% 0.5% --

29.08.2017  09:45 FR  GDP YoY 2QP -- 1.8% 1.8% -

31.08.2017  09:45 FR  CPIYoY Aug P = 0.9% 0.7% =

01.09.2017 10:50 FR  Markit France Manufacturing PMI Aug F -- 55.8 55.8 --

27.08.2017 04:30 CH Industrial Profits YoY Jul 16.5% -- 19.1% -- A
31.08.2017 04:00 CH Manufacturing PMI Aug -- 51.3 51.4 -

01.09.2017 04:45 CH Caixin China PMI Mfg Aug = 51.0 51.1 --

ToeapHbie poIHKU U MeXOyHapoOHas mop206ns
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KGHEHaapb cobbimuli
Date Time Country Indicator Period Actual Forecast Previous Revised Effect
24.08.2017 16:00 RU Gold and Forex Reserve Aug 18 419.9b = 419.9b -- VA
01.09.2017 09:00 RU  Markit Russia PMI Mfg Aug - 51.8 52.7 --

HoeocmHoli ¢poH

CobbiTne Bnaunaxnue Ha OP

B Poccuu:
= BaHK Poccun nosbicua NporHos no pocty BBM PO Ha 3k17 ¢ 1,5 - 1,8% po 1,7 — 2,2%. BocctaHoBNeHUE A YMepeHHO NO3UTUBHOE
3KOHOMMYECKOM aKTUBHOCTH, NO oLeHKam baHka Poccum, NpofokuTea B TPETbeM M YeTBEPTOM KBapTanax,
X0TA 6yAeT NponcxoanTb MEHbLIMMM TEMMAMM MO CPABHEHMIO CO BTOPbIM KBApPTa/IoM;
= [oTpebuTtesibckue LeHbl B Poccum 3a Hegesto ¢ 15 no 21 asrycra He u3meHuAuch. Npeablaylime Tpy Hegenm A YMEPeHHO No3uTUBHoe
LeHbl cHUKanucb no 0,1%, fo aToro HegenbHaa aednauma nocneaHuii pas ¢ukcmposanach B asrycte 2016
roga.
UcmoyHuk: Bedomocmu, KommepcaHmy, PEK, UA TACC, A3U lpaiim u Op.
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PBIHOK aKIMH

Jludepol pocma/nadeHusn Ha pbiHKe aKyuli

Heaeno roAa

PocceTu npus. 10,8%|PK OTkpbITHE -123%  Pycan (TAP) 53,5%|A®K Cuctema -50,6%  3nekTposHepreTMka  3,9% -0,8%
Pacnagckan 10,5% | TpaHckoHTeitHep  -43%  /lersHepro npus. 43,1%(Meuyen npus. -27,7%  MoTpebuTenbekmit 2,8% -0,1%
Meuen 06. 8,3%|Aspodnot -41%  AHaekc 40,8% [PocHe ¢Tb -25,1%  WHaexc MMBB 2,5% -11,4%
CbepbaHk npus. 7,9%|Nlexanepro npvs.  -23%  Aspodnot 33,5%|HOBAT3K -23,8%  TenekommyHukauwv  2,2% -6,3%
OrK-2 6,6%|MeradoH -2,2%  TatHedtb npus.  17,8%(lasnpom -23,7%  Xvmua 2,0% 3,8%
CbepbaHk 0b. 6,5%|MockoBckas bupxi -19%  MocaHepro 16,3%|Pocrenekom0b.  -213%  MeTannyprua 1,6% 0,1%
PocceTv 06. 6,2%[TrK-14 -1,7%  MMK 16,2%|Poctenekom npue. -193%  PuHaHChl 1,6% -15,1%
BawHe dTb npus. 6,0% | AHe ke -1,6% CbepbaHk npus.  15,4%|Anpoca 191% Hedrburas 1,4% -17,2%
tOHunpo (3.0H Pocens)  5,2%|AkpoH -1,5%  Mosmmetann 11,8%|baHk BTB -18,6%  MawmHoctpoeHve 0,1% 0,7%
MMK 5,0% [Anpoca -13%  HIMK 11,0%|t0nwnpo (3.0u Pocc-17,2%  TpaHcnopt -3,5% 24,5%

AuHamuKa ¢poHO0BbIX UHOEKco8
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HoBOCTH SMUTEHTOB

PeilimuHau amumeHmos
| = =
SMUTEHT ‘ PentuHrosoe ‘ Tekl/u.mu MporHos Aata UsmeHeHue Mpeapiayuwee
‘ areHTCTBO PEeNTUHTr U3MeHeHusa 3HaueHue
BBB-(RU) (Ha Ha nepecmotpe o
NAO BaHk «®K OTkpbITHE» AKPA M 21.08.2017 porHo3 noctaBneH Ha nepecmotp  CTabunbHbli
nepecmoTpe) (HeraTvBHbIM)
Evraz Group SA Moody'’s Ba3 MNo3UTUBHbIN 22.08.2017 MporHo3s ynyyweH CrabunbHbIN
baHk «LeHTpoKpegut» S&P B HeraTusHbIl 22.08.2017 MporHo3s yxyawex CTabunbHbIi
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PbIHOK oGJIMranum

AuHamuKa pbiHKoe obauzayuli
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Mpoweawyto HefeNto PbIHKM TOProBain Ha NO3UTUBHOM HOTe. MpK 3TOM NMKBUAHOCTb OCTaNacb Ha HU3KOM ypoBHe. Ha pbiHke O®3 ocHOBHOW
CNPOC Wen CO CTOPOHbI MHOCTPAHHbIX MHBECTOPOB. POCCUIACKME YY4aCTHUKM, HANPOTMB, OTKPbIBAIM KOPOTKME NO3ULMKU. Ha KoHUe Kpueoit 1 rog,
[0X0OAHOCTb Py6AEeBbIX rOCyAapCTBEHHbIX 06aMraLmuin cHuannach Ha 1 6.n., Ha cpeaHem y4yacTke KpuBoit (3-5 neT) cHusmnacb Ha 3 6.n. Kpueas
[0XO4HOCTEN Ha 8-MM rogax nogHanack Ha 1 6.n. Kpmeas AOXO4HOCTEN CyBepeHHbIX eBpo06IMraLmii Ha KOPOTKOM KoHUe (1 roa) cHM3MAach Ha
17 6.n., Ha cpeaHeMm yyacTke (3-5 n1eT) gBuranacb pasHOHanpPaBAEHHO: Ha 3-X rogax nosbicuaack Ha 1 6.n., a Ha 5-T1 cHM3MAack Ha 4 6.n. Kpusas
[OXOA4HOCTEN Ha A/IMHHOM y4yacTKe (8 net) nogHanace Ha 12 6.n.

Tpachuk pasmeweHuli obauzayulii
FocydapcmeeHHbie obauzayuu

Aara Aara MNpepnoxeHune, Cnpoc, PasmewieHue, AoxoaHocTb N0 cpeAHeB3BeLLIEHHON

0 [
ayKuMoHa noraweHua mapa. py6. mapa. pyé. mapa. py6. KynoH, % (no p,aHI;-"Ii::IIV/rMH¢MH)

05.07.17 07.12.22 20,0 33,5 20,0 7,40% 8,06%
05.07.17 16.06.26 15,0 19,1 13,3 7,75% 7,99%
12.07.17 16.11.22 10,0 26,4 10,0 RUONIA + 0,4%* 9,75%
12.07.17 16.10.24 20,0 33,6 20,0 7,10% 8,11%
19.07.17 23.03.33 15,0 19,4 15,0 7,70% 8,08%
19.07.17 07.12.22 23,8 58,7 23,8 7,40% 7,99%
26.07.17 16.11.22 15,0 28,8 15,0 RUONIA + 0,4%* 9,72%
26.07.17 27.05.20 15,0 40,4 15,0 6,40% 8,12%
02.08.17 07.12.22 15,0 38,0 15,0 7,40% 8,09%
02.08.17 16.09.26 20,0 34,5 20,0 7,75% 7,96%
09.08.17 07.12.22 15,0 29,8 15,0 7,70% 8,03%
09.08.17 16.09.26 25,0 41,0 25,0 7,10% 7,98%
16.08.17 07.12.22 20,0 60,2 20,0 7,40% 7,92%
16.08.17 03.02.27 20,0 39,9 20,0 8,15% 7,78%
23.08.17 16.10.24 25,0 60,1 25,0 7,10% 7,97%
23.08.17 23.03.23 15,0 30,9 15,0 7,70% 8,03%

* onpedensemcsa Kak cped. apugm. 3Ha4. 3a 6 mec. o damel onpedeneHus MpPoyeHMHolU CMasKu coomeemcmayrouwux KyrnoHos
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KopnopamuseHbie obauzayuu

Mpowedwue pasmeuwjeHus

CraBka 1-ro JAoxoaHocTb
R KynoHa npum npu KynoHbl, pas  MoraweHue/
ETEAEEEEE I\F;I%LMPH/rF ;}T"cc""é pasmelleHun, pasmeLleHun, Broa Odepra, netr
pA- pyo. % ropo0BbIX % roAoBbIX
24.08.17 Pecny6auka Mapwii 3/1, 35008 -/-/BB 2 8,6 8,88
24.08.17 ['T/IK, 001P-05 BB-/Ba2/BB 170mS 4.9 4.99 4 7

KpeauTHbIA 06bem

MaaHupyemole pasmeujeHUs

OpueHTHp no
craBke 1-ro
KynoHa, %
roAoBbIX

AaTta Dara KpeauTtHblit O6bem
OTKPbITUA  3aKpPbITUA HaumeHoBaHue penTUHr amuccum,
KHUMM KHUIW S&P /M/F mApa,. pyb6.

OpueHTup no Kynobl,
AOXOAHOCTH, % pas B
rof0BbIX roa,

Morawexue/
Odepra, net

28.08.17 - 30.08.17  Pecnybnuka Komu, 35014
(oon. pasmeuieHue)

-/B1/BBB- 4,983 8,4 8,67

Aedgonamei no obauzayuam

O6bem B o6paweHun, HeucnonHeHHble  BennuumHa o6a3aTenbcrs,

Data pedonta Bbinyck

mnpa. py6. o6s3arenbcTBa mapa. pyé.
23.08.2017 TKK-1-06 8,5 KynoHHasa Bbinnata 0,98
23.08.2017 MUK KpacHogap-1-606 1,0 KynoHHas BbinnaTa 0,05

BHewHuli KopnopamueHslii done
Bbinaamel no HewHeMy 00712y KOPopamueHbix smumeHmos 8 3-Mm Keapmase 2017e.

Anbda-baHk 1093
lasnpom 241
C6epbaHk 92
B3b 85
BaHk CaHKT-MeTepbypr 77
lasnpombaHk 76
Mpoune 1109

PasmeuwjeHue espoobaueayuli ¢ Hayana 2017e2.

[oxoaHocTb

Hauano fAata  MpeanoxxeHue, Cnpoc, PasmelueHue, PeATUHr PeATUHr

3aemuuk KynoH, % apdeKTUBHaA K
pasmeleHna noraweHua s mnpa. s mnapa. $ mnpa. BbiNyCKa 3IMUTEHTa noraeHmio, %
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 08 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.) - /BBB- -
Severstal Bal/BBB-

(Steel eamials.a) 160217 27.0821 0,5 23 0,5 3,85 o, 3,85
Ol froperties 030217 29.01.21 0,335 Wi 0,335 7,00 ; B1 7,122
BCS Cyprus Ltd  15.02.17  15.02.27 0,2 W/n 0,2 1,838 - B .
RZD Capital Plc  22.02.17  01.03.24 0.5 1,0 0.5 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
o Bank 29.03.17  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’;‘(gl”'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  12.0417  01.05.22 0,325 - 0,325 10,75 B3 B3 §
METF’W&'E‘E’ BT 240417 020524 08 2,0 08 4,85 Ba2 Ba2 4,91
RUSALCAPITAL  25.04.17  03.05.23 0,5 17,0 0,5 5,30 B1 B1 5,37
Phosagro 25.0417  03.11.21 0,5 1,9 0,5 3,95 Ba}éng‘ BB+ 3,99
Koks 260417  04.05.22 0,5 17,0 0,5 75 B2/B-/B  B/B-/B3 7,64
Credit Bank
of Moscow 26.04.17 perpetual 0,7 2,0 0,7 8,875 B- B1/BB/BB- 9,17
O1 Properties  23.05.17  18.05.21 0,7 2,0 0,7 8,875 B- B1/BB/BB- 9,17
GTLK 24.0517  31.05.24 1,0 - 0,15 6,0 B1 B1 6,0
Norilsk Nickel 01.06.17  08.04.22 0,5 32 0,5 3,849 BBB-  BBB/Bal 3,887
Tinkoff 08.06.17 perpetual 0,3 0,6 0,3 9,25 B1 B1/BB- 9,5758




E>xeHeie1bHBIN 0630p GUHAHCOBBIX PIHKOB U 3KOHOMUYECKOW CUTYali1 28.08.2017

Russian sovereign 50,0617 23.06.27 1,0 6,6 1,0 4,25 BBB- BBB- 4,2952
R“““’"E ;g;"-mig" 2006.17  23.06.47 2,0 6,6 2,0 5,25 BBB- BBB- 5,3189
Vnesheconombank  22.06.17 15.12.2022 0,55 - 0,55 4,25 - BBB-/Bal 4,2949
SF Holdings 28.06.17  03.07.2020 0,03 - 0,03 10,5 - 5 10,92
Gazprom 13.07.17  19.07.2022 0,52 16 0,52 2,25 BBB-/Bal  BBB-/Bal 2,25
Promsvyazbank 26.07.17 perpetual 0,5 1,1 0,5 8,75 - Ba3/BB- 9,0413
UTtoro pasmelueHo 17,55

JleHe>KHbI! ¥ BAJINTHbIN PbIHKHU

AuHamuKka Knroyeabix nokasameneii 0eHe¥HO20 U 8as1HOMHO20 PbIHKaG
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= LIb orpaHunumn c 24 aBrycta geicreue amueHsnm «bUH CtpaxosaHue» Ha ocywecteieHne OCATO B CBA3U C HEUCMOJHEHWEM CTPAXOBLLMKOM

Hagnexawumm 06paaoM npegnucaHna baHka Poccun. Komnanum gaetca 5 mecAues Ha YCTpaHeHune HapymeHm‘/'l.




