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Toprn B CLUA 3aBeplumnuch HeGOMbLIMM POCTOM OCHOBHbBIX WMHAEKCOB,
nopsigka NonmynpoLeHTa.

B Asun guHamuka cMellaHHas, B ANOHWUW BbIXOAHOMW, @ AaHHble N0 pocTy
BBIN Kutas, okasaBlUMeCS HEMHOrO Xyxe OXUOaHWW, pa3BepHynu BHW3
MaTepuKoBble MHAeKchl MoaHebecHoM.

B Espone Heborblume MOKyMKM, WHAEKCHI NpUbaBMslOT  OKOMO
nonynpoLeHTa.

JonroBble pbiHkM EBponbl B cpeaHeM B HEBGOMbLLIOM MAOCE, [OXOAHOCTY
cokpaTunuch ewé Ha 1-2 6.1.

HedbTb npopomkaeT MeAneHHbId nomgbéM 1 Haxomutcss okono $49 sa
Gappenb Brent, pblHok XOET AenctBuit co ctopoHbl OMEK, Ho npu
OTCYTCTBUN PeLLUNTENBHON e4NHON NO3ULMN KapTens U NPUCOEANHUBLLNXCS
CcTpaH npoBan byfeT peskuM 1 0veHb rnybokuM, C PUCKOM TECTUPOBAHUS
otmeTkn $40-42 3a Gappenb Brent.

[parmeTanribl HEMHOTO IOPOXAIOT.

[MpoMbILLnEHHbIE MEeTanmbl MOMb3YOTCH MNO3UTUBHOW CTAaTUCTUKOWM MO
npoaaxam xunbs B Kutae v B LIenoM Takke B NCe eanHbIM PPOHTOM,
pOCT HepaBHOMEPHIiA, Ha 0,3-2,0%.

I'IpoqoaoanTsme TOpryeTca CMellaHHO, 3€PHOBbIE M MacC4Hbl€ B MIKOCE.

Cpenou CTaTUCTWKW BbIAENUM WHMALUMIO B €BPO3OHE W HbHO-MIOPKCKMIA
MPOV3BOLCTBEHHbIN MHAEKC.

PekomeHpaumu

WMuoeke MMBB npubnukaetcs k conpotveneHmto Ha 2000 nm. u cTouTt
MOCTENEHHO COKPaLLaTh AMMHHbIE MO3NLNN.

Texunyeckunit gedpont AOK Cuctembl no pybnésbiM gonram noka He
NPMBEN K pacnpofaxam akuui W eBpoobnurauuii — pbIHOK He BEPUT B
WCYE3HOBEHME  KOMMaHWW, HO  MOKYMKM  CTAHOBATCA  abComoTHO
cnekynaTuBHbiMKA.  dopManbHO  AMBUAEHAHbIE [0XOAbl MOTYT MOMOYb
«paclUMTby  CUTyaUMIo, HO MOTeHUMan AanbHerwero  YBenuyeHus
NPeTeH3N HESICEH.
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KanuTtan OcHoBHble MaKpPO3KOHOMUYeCKKe AaHHble
3akpbimue 1D, % ™, % Y+D, % 3akpbimue 1D, % M, % Y+D, %
Dow Jones 21637.74  +039%  +1.19% +9.49 % Brent 4915 +049%  +376% -13.50 %
S&P 500 245927 +047%  +1.07% +9.85 % WTI 4677 +049%  +454% -12.94 %
Nasdaq 631247 +061% +261%  +17.26%
Mexico Bolsa 5116223 +0.38%  +3.94%  +12.09%
Brazilian Bovespa 65436.18  +040%  +6.18 % +8.65 %
Argentina Merval 21880.16  044%  +2.77%  +29.33% Hukenb +212%  +212%  +641% 6.29 %
Megs 075%  075% +3.05% +6.49 %
FTSE 741381  +048%  067% +3.79 % AnOMUHNI 037% 037% +093%  +11.12%
DAX 1264355 +009%  086%  +10.13% Onoso +0.00% +0.00%  +3.09% 521%
CAC 524120 +0.11%  042% +7.79 % CauHel 431%  A31% +1017%  +14.06 %
Lk 202%  202% +12.01% +8.04 %
NIKKEI 2011886  +0.09%  +0.88 % +5.26 % Cranb +0.00%  +0.00 % +0.0 % 99.69 %
Hang Seng 2647270 +032%  +330%  +20.33%
Korea Composite 242510 +043%  +2.68%  +19.67% 3onoro 123030 +094%  -354% +1.37 %
MnatuHa 91800 +044%  255% +2.23 %
MSCI EM 1047.05 +061%  +438%  +2143% Nannaguit 860.00 -1.04%  348%  +28.36%
Cepebpo 1632  +0.07%  -5.50% -16.20 %
PTC 105046  +0.59%  +5.64 % 8.84 %
MMBB 1967.98 +037%  +7.96% -11.86 %
3akpbimue 1D, % ™, % Y+D, % 3akpbimue 1D, % M, % Y+D, %
Jonnap/Py6nb 5002 001% 092% +4.27 % Portugal 18022  -190%  -2.06 % 34.23 %
Espo/Py6nb 6754 +023%  -349% 419 % Russia 16469 016%  0.29% 28.81%
Espo/Jonnap 114 023% +265% +8.81 % Italy 14516  0.78%  0.64% 767 %
EBpo/®yHT 087 +007% +0.05% 243 % Spain 6762 +012% +190% -10.57 %
Nonnap/Mexa 11254  0.01% 0.90 % +3.93 % France 2137 +027% -11.25% 42.26 %
[onnap/®paHk 097 018% +1.09% +5.57 % Japan 3975  025% 0.85% -28.00 %
[onnap/Hososen. 137 +0.29% -1.29% 5.39 % Gemany 1494  +0.32% 1.37% -31.42 %
EBpo/AscTparn. 128 +027%  270% 7.79% Greece 000 +0.00%  +0.00 % +0.00 %

KotupoBkm akuuin u AIP Cy BepeHHbIil cnpag

Komnanus Ticker Tukep ADR/[TokanbHble, % 3axpbimue 1D, % 1M, % Y+D, %
BTB VTBRLI  VIBRX -1.64 % Russia30-UST10 1500 +0.00% -236.36%  650.00 %
l"a3npom HedpTb GAZ LI  SIBNRX 0.79% UST-10 100.53  +0.16 % -

nykown LKODLI  LKOHRX 0.04 % Bund-10 99.14 -

PocHedTb ROSNLI  ROSNRX 0.48 %

Poctenekom ROSYY US RTKM RX 0.23 %

Cuctema SSALI AFKS RX +0.47 %

l"a3npom OGZDLI GAZPRX 1.27%

CbepbaHk SBRCY US SBERRX +5.11%

BaxHenwas MakpoaKoHOMMYeckas ctaTucTuka

Bpems CmpaHa  MHOuxkamop Mepuod Gakm MpozHo3 Mpownoe  [lNepecmomp  EQUH. usm.
15:30 us NY Fed manufacturing Wion 15 19.8 NYHKT bl
12:00 EZ Inflation, final mm WioH 0 0.1 %
12:00 EZ Inflation, final yy VioH 1 13 %
0:00 RU Cormespondent account balances, MSK 42933 1944.2 1739.2 mMnpa

Cormespondent account balances, RF 42933 2209.6 2034.3 mMnpa

< 0:00 RU
CN  GDPyy 2k 6.9 7 6.9 %

JP Mrkt Holiday

Wctounuk: Bloomberg, aaHble komnanuit, ouexkn YHUBEP Kanutan
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OCHOBHbI€e AaHHbIEe MO PbIHKY ET(

Komnarms Tukep Llena V3meHenve, % Market Div 3akpbiTre LleneBas Upside, %  Pexomermauus
3aKpbITus [JeHb Hegenst ro  Cap,$mnH.  Ex-Date peectpa LieHa

Hegpmb u 2a3
BalHedpTb BANE 2415.00 28% 29%  -107% 6670.8 11.07.2017 | Not Applicable ~ 2177.05 99% Jepxatb
l"a3npom GAZP 12513 +0.1% +07%  -151%  50191.7 19.07.2017 20.07.2017 122.32 22% [epxatb
HOBATOK NVTK 629.40 +0.7 % 14 % 34% 323803 28.04.2017 02.05.2017 635.21 +0.9 % [epxatb
PocHedTb ROSN 318.45 +0.1% 0.6 % 49%  57184.8 30.06.2017 03.07.2017 36349 +141% [epxatb
nykomn LKOH 2927.50 +0.2 % +2.4 % +48%  42190.2 07.07.2017 10.07.2017  3077.54 +5.1% [epxatb
[a3npom HedhTb SIBN 190.95 +0.5% +23%  +16.8% 15340.0 23.06.2017 26.06.2017 197.99 +3.7% [epxarb
CypryTHedTeras (ao) SNGS 26.84 +0.6 % +2.4 % -185% 162471 18.07.2017 19.07.2017 3612 +346% [Mokynatb
CypryTHederas (an) SNGSP 28.97 +0.2% +16%  -195% 3780.6 18.07.2017 19.07.2017 3683  +27.1% Mokynatb
TarHedTb (a0) TATN 379.30 +0.3 % +38%  +165% 14664.2 06.07.2017 07.07.2017 394.49 +4.0 % [epxatb
TarHedTb (an) TATNP 265.00 +0.3 % +00%  +574% 14664.2 06.07.2017 07.07.2017 271.64 +25% Jepxatb
TpaHcHeTb TRNFP 178200.0 +0.3% +6.1% +9.8 % 4694.7 19.07.2017 20.07.2017 1555531  -127 % [epxatb
ADR/GDR
a3npom OGZDLI 419 +0.4 % +3.6 % 8.6 % 839.6 19.07.2017 20.07.2017 429 +2.4 % [epxarb
HOBAT3K NVTK LI 109.70 +0.7 % +1.3% +3.4 % 564.4 28.04.2017 02.05.2017 109.05 0.6 % [epxatb
PocHedTb ROSNLI 537 +0.6 % +2.5% +2.8 % 964.3 30.06.2017 03.07.2017 594  +10.7% [epxatb
nykomn LKOD LI 49.59 +0.9 % +50% +138% 714.6 07.07.2017 10.07.2017 56.37  +13.7% [epxatb
la3npom HedTb GAZ LI 16.05 +0.3 % +42%  +235% 2579  23.06.2017 26.06.2017 1820 +134% [epxatb
CypryTHedreras (ao) SGGDLI 451 +0.4 % 5%  -11.1% 273.0 18.07.2017 19.07.2017 444 A7 % Jepxatb
TaTHedTb ATAD LI 3845 +1.1% +59%  +275% 2478  06.07.2017 07.07.2017 40.51 +54 % [epxatb
barKu
Coepbark SBER 162.49 +0.7 % +48%  +176%  59432.8 13.06.2017 14.06.2017 20049 +234% Mokynatb
Coepbark SBERP 135.66 +0.9 % +64% +413% 2298.6 13.06.2017 14.06.2017 158.85  +17.1% [lepxatb
BaHk Bo3poxaeHue (ao) VZRZ 738.00 +0.0 % 10%  +145% 297.0 10.07.2017 11.07.2017 32423  56.1% MpopasaTb
BaHk Boapoxpehue (an)  VZRZP 154.50 +0.0 % 37% +5.8 % 34 10.07.2017 11.07.2017  #3HAY!  #3HAY! #3HAY!
BTE VTBR 0.06 +0.2 % +0.2 % 6.4 % 14039.0 05.05.2017 10.05.2017 005 27.3% Mpopasatb
PocBaHk ROSB 51.60 +0.0 % 43% +17.0% 1356.4 11.04.2008 | Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Bank Cankr-Tetepbypr BSPB 61.10 04 % 7%  +147% 455.1 30.05.2017 31.05.2017 66.29 +8.5% [epxatb
ADR/GDR
BTE VTBRLI 213 +1.1% +2.7% +2.0 % 234.0 09.05.2017 10.05.2017 142 -333% Mpopasatb
Cbepbark SBRCY US 11.49 +2.3% +84%  +263% 1050.8 13.06.2017 14.06.2017  #3HAY!  #3HAY! #3HAY!
Memannypeus
MK Hopunbckuit Hukens — GMKN 8546.00 +0.8 % +0.4 % 80% 229141 22.06.2017 23.06.2017 1012793 +185% [epxatb
yus CHZN 559.00 +00% +107%  +60.6 % 513.31 Not Applicable | Not Applicable  #3HAY!  #3HAY! #3HAY!
BCMIMO-Asucma VSMO 15690.00 +0.1% +12%  +324% 3065.1 02.06.2017 05.06.2017  #3HAY!  #3HAY! #3HAY!
Meuen MTLR 14215 +0.5 % 14% +151.3% 1002.6 23.05.20151 Not Applicable 10910  23.2% Mpopasatb
Monioc 3onoto PLZL 3949.03 +0.6 % A1%  127% 8534.2 14.07.2017 17.07.2017  #3HAY!  #3HAY! #3HAY!
CeBepcTanb CHMF 840.20 +0.6 % +48%  +15.1% 11925.8 19.06.2017 20.06.2017 817.54 27% [epxaTb
MMK MAGN 34.80 +1.3% +01%  +245% 6588.8 05.06.2017 06.06.2017 3934 +13.0% [epxatb
HNMK NLMK 123.51 05% +24%  +36.6 % 125421 13.06.2017 14.06.2017 114.64 12% [lepxatb
TMK TRMK 78.39 +1.1% +42%  +65.7% 1372.2 19.06.2017 20.06.2017 98.90 +262% Mokynatb
Pacnapckast RASP 69.81 +1.9% +37% +1484 % 831.8 19.05.2014 | Not Applicable 2576 631 % Mpogasarb
Benou BLNG 3.08 +1.0 % +85% 247 % 60.0 11.05.20121 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Pycan RUALR 327.20 +5.8 % +89% +515% 8423.0 29.09.2016 30.09.2016  #3HAY!  #3HAY! #3HAY!
ADR/GDR
MK Hopunbckuit Hukens — MNOD LI 14.47 +1.7% +1.8 % 29% 387.8 22.06.2017 23.06.2017 14.27 1.3% [epxarb
4us CHZNLI 11.50 +0.0 % +00% +885% 10.61 Not Applicable | Not Applicable  #3HAY!  #3HAUY! #3HAY!
Espa3 EVRLN 239.60 +2.5% +93%  +455% 58.1 02.06.2016 | Not Applicable 218.93 8.6 % [epxatb
CesepcTanb SVST LI 14.21 +1.6 % +83%  +236% 201.7 19.06.2017 20.06.2017 1257 -115% [epxatb
MMK MMK LI 7.66 +0.8 % +23%  +323% 1116 05.06.2017 06.06.2017 8.08 +55% Jlepxatb
HNMK NLMK LI 20.88 +1.0 % +52%  +46.0% 212.0 13.06.2017 14.06.2017 19.28 17% Jepxatb
TMK TMKS LI 5.32 +0.0 % +62%  +86.3% 23.3 19.06.2017 20.06.2017 6.59 +23.8% Mokynatb
Pycan 486 HK 438 1% +123%  +69.1% 11275  29.09.2016 30.09.2016 498 +138% [epxatb
Montoc 3onoTo OPYGY US 33.50 +0.0 % 5.0% 6.9% 144.8 14.07.2017 17.07.2017  #3HAY!  #3HAY! #3HAY!
Meuven MTL US 484 3.2% +43% +1704 % 171 23.05.2014 | Not Applicable 311 -358% [MpopasaTb
MawurocmpoeHue
AgT0 BA3 (20) AVAZ 9.20 03% 06% +255% 736.9 10.05.2011 | Not Applicable ~ #3HAY!  #3HAY! #3HAY!
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OcCHOBHbIe AaHHble MO PbIHKY aKumMi (TpoAomKeHNe)

Komnarms Tukep Llena V3meHenve, % Market Div 3akpbiTre LleneBas Upside, %  Pexomermauus
3aKpbITus [JeHb Hegenst ro  Cap,$mnH.  Ex-Date peectpa LieHa

AsTo BA3 (an) AVAZP 6.83 03% 07% +96.0% 53.4 12.05.20101 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
pynna A3 GAZA 492.00 +0.0 % +00% +262% 162.3 23.04.2003 | Not Applicable 524.61 +6.6 % Jepxatb
Kama3 KMAZ 55.00 +2.7% +68%  +57.6 % 659.1 11.07.2017 12.07.2017 4197  237% Mpopasarb
PKK QHeprus RKKE 5790.00 +0.0 % +1.0% +93.0% 110.2 27.07.2017 | Not Applicable ~ #3HAY!  #3HAY! #3HAY!
CONMNEPC SVAV 544.00 +0.0 % +13%  +236% 315.9 10.06.2016 | Not Applicable 630.09 +158% [epxatb
WpkyT IRKT 11.00 +0.5 % 26% +146% 217.3 14.07.2017 17.07.2017  #3HAY!  #3HAY! #3HAY!
TpaHcnopm
Aapodnor AFLT 211.00 08 % 30% +1420% 3970.6 13.07.2017 14.07.2017 192.43 88 % [epxatb
HMTM NMTP 7.20 +0.3 % +21%  +69.3% 2348.0 26.05.2017 29.05.2017  #3HAY!  #3HAY! #3HAY!
ompebumerbcKuti cekmop
Antexu 36,6 APTK 9.41 +0.5% +23%  -195% 371.6 14.05.20101 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
dapmcTcTanaapt PHST #NAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! 03.05.20131 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Paarynsit GRAZ #NIANIA - #3HAY!  #3HAYL  #3HAY!  #3HAY!I Not Applicable | Not Applicable  #3HAY!  #3HAY! #3HAY!
Yepk13oso GCHE 1167.00 40%  -109%  +39.8% 869.3 28.04.2017 01.05.2017  #3HAY!  #3HAY! #3HAY!
[lvken DIXY 228.10 +1.4 % 5%  -288% 482.1 #N/A NJA #NIA NIA 225.97 0.9% [epxatb
M.Bugeo MVID 400.70 03 % +22%  +343% 1220.5 30.06.2017 | Not Applicable 376.28 6.1% [epxatb
Marnut MGNT 9700.00 02% +3.6 % +25% 155415  22.06.2017 23.06.2017  9742.69 +0.4 % [epxatb
CuHeprust SYNG 600.00 +0.0 % +05%  +50.8 % 253.71 Not Applicable | Not Applicable  #3HAY!  #3HAUY! #3HAY!
ADR/GDR
X5 FIVE LI 36.48 +1.6 % +57%  +79.0% 167.91 Not Applicable | Not Applicable 3843 +5.3% [epxatb
Marnut MGNT LI 36.29 02% +6.5 % +0.6 % 290.7 22.06.2017 23.06.2017 35.03 35% [epxatb
Yepku1soso CHE LI 14,05 +0.0 % +04%  +604 % 15.7 27.04.2017 01.05.2017 13.25 5.7 % [epxarb
OHepeemuka
Pycluapo HYDR 0.79 +1.0 % 12%  +243% 5721.3 07.07.2017 10.07.2017 094 +18.1% [epxatb
®CKESC FEES 0.18 +0.5 % +09% +243% 3905.9 18.07.2017 19.07.2017 011 -39.0% MponasaTb
WHTep PAO IRAO 3.83 +0.3 % +19%  +454 % 67785 19.06.2017 20.06.2017 505 +31.7% Mokynatb
Poccety RSTI 0.87 03% 04% +252% 2917.8 18.07.2017 19.07.2017 075  -129% Jepxatb
Onmoeas 2eHepayus
OorK-2 OGKB 0.46 05% 26% +678% 854.8 19.06.2017 20.06.2017 0.44 4.0 % [epxatb
OHunpo UPRO 245 +0.2 % +1.5% 8.9% 26119  03.07.2017 04.07.2017 273 +11.6% [epxatb
OrKk-5 OGKE 117 08 % +19%  +333% 703.0 27.06.2017 28.06.2017 1.14 26 % [lepxatb
TeppumopuankHas 2eHepayus
TrK-A TGKA 0.01 +0.4 % +23% 1774 % 883.3 06.07.2017 07.07.2017 001 276% MponasaTb
TrK2 TGKB 0.00 +0.0 % +23% +268% 445 12.05.20111 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MocaHepro MSNG 254 +0.4 % +79%  +55.9% 1710.7 13.06.2017 14.06.2017 231 91% Depxatb
TrK4 TGKD 0.00 +0.0 % +#45% +149% 937 12.04.20111 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Bonxckas TTK VTGK #NIAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! 22.05.20121 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Kyabaccatepro KZBE #NAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! 04.05.20111 Not Applicable  #3HAY!  #3HAY! #3HAY!
TrK-14 TGKN 0.00 +0.0 % +5.1% +149.6 % 718 13.05.20111 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MexpezuoHanbHble pacnpedenumerbHble cemesbie komnaHuu (MPCK)
NeHaHepro (ao) LSNG 4.95 +0.0 % +33%  +59.9% 7989  23.06.2017 26.06.2017 035 929% Mponasatb
NeHaHepro (an) LSNGP 53.15 +0.0 % 1.0% +131.6% 7989  23.06.2017 26.06.2017 53.06 02% Jlepxatb
MO3CK MSRS 0.84 06 % +1.2% 5.6 % 693.2 20.06.2017 21.06.2017 007  912% Mpopasarb
MPCK Cuéupn MRKS 0.07 09% 24%  +302% 106.7 07.07.20161 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MPCK CeBepo-3anaga MRKZ 0.05 +0.4 % +2.3% 11% 730  23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK LlenTpa MRKC 0.44 +0.0 % 21%  +809% 311.2 20.06.2017 21.06.2017 025 429% MpopasaTb
MPCK Bonru MRKV 0.08 +1.3% +75% +120.9 % 2315  23.06.2017 26.06.2017 002 756 % Mpopasatb
MPCK LleHTpa 1 Mpusonxbs MRKP 0.19 +0.2 % A15% +1375% 366.1 15.06.2017 16.06.2017 002 904 % Mpogasarb
HoBocubupckaHepro NONG #NAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! 03.07.20151 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
ADR/GDR
MocaHepro AOMD LI 1.90 +0.0 % +0.0%  +90.0% 25.6 13.06.2017 14.06.2017  #3HAY!  #3HAY! #3HAY!
Pycluapo HYDRLI 1.29 +04 % +20% +333% 93.2 07.07.2017 10.07.2017 172 +334% Mokynatb
®CKESC FEES LI 1.80 +00% +412%  +56.5% 778 18.07.2017 19.07.2017  #3HAY!  #3HAY! #3HAY!
Cesab, UT, medua
MTC MTSS 235.50 04 % +4.4 % +0.1% 7974.0 07.07.2017 10.07.2017 29747  +263% Mokynatb
PocTenekom (ao) RTKM 66.55 +0.5 % +0.2 % 23.0% 2903.5 06.07.2017 07.07.2017 69.05 +3.8 % [epxarb
PocTenekom (an) RTKMP 5210 +0.2 % 23%  -192% 185.0 06.07.2017 07.07.2017 66.07 +26.8% Mokynatb
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Komnanus Tukep
MerachoH MFON
A®K Cuctema AFKS
PBK RBCM
ADR /GDR
MTC MBT US
Poctenekom ROSYY US
A®K Cuctema SSALI
BbiMnenkom VIP US
CTC CTCMUS
Yandex YNDX US
Mail.ru MAIL LI
Xumuyeckas ompacsib
AKpoH AKRN
®ocArpo PHOR
Ypankanui URKA

OcCHOBHbIe AaHHble MO PbIHKY aKumMi (TpoAomKeHNe)

LleHa

3aKpbITna

556.20
11.68
7.70

8.48

6.65

3.98
#NANA
#NANA
31.62
28.10

3233.00
2347.00
132.35

V3meHenve, %
DeHb

+0.3 %
20%
+1.0 %

+24 %
+0.0 %
1.6 %
#3HAY!
#3HAY!
0.2%
+0.6 %

0.2%
+0.3 %
+0.1%

Hepens

+1.8 %
6.5%
+5.8 %

+9.0 %
+0.0 %
33%
#3HAY!
#3HAY!
+20.5 %
+7.6 %

+1.8%
-15%
+5.9%

Market Div 3akpbiThe
ron Cap, $mnH.  Ex-Date peecTpa
A172% 5842.9 10.07.2017 11.07.2017
45.2 % 1908.9 12.07.2017 13.07.2017

+49.5 % 47.71 Not Applicable | Not Applicable

41% 143.6 06.07.2017 10.07.2017
-18.3 % 484  05.07.2017 07.07.2017
51.1% 325 12.07.2017 13.07.2017
#3HAY!  #3HAY! #N/A NJA #NIA NIA
#3HAY!  #3HAY! 25.11.20151 Not Applicable
+47.6 % 173.31 Not Applicable | Not Applicable
+46.4 % 104.8 18.03.2013 20.03.2013

6.2% 22204 10.07.2017 11.07.2017

9.3 % 5149.8 14.07.2017 17.07.2017
26.7 % 6584.0 16.06.2017 | Not Applicable

LieHa

616.40
#3HAU!
#3HAU!

10.07
#3HAU!
6.85
#3HAU!
#3HAU!
271.22
25.94

2062.64
1636.51
165.60

Llenesass Upside, %

+10.8 %
#3HAY!
#3HAY!

+18.8 %
#3HAY!
+72.4 %
#3HAU!
#3HAY!
-13.9%

17%

-36.2 %
-30.3 %
+25.1%

PekomeHpaums

[epxarb
#3HAY!
#3HAY!

[epxarb
#3HAU!
Mokynatb
#3HAU!
#3HAY!
[epxatb
[epxarb

[Npogasatb
[Mpopasatb
[Mokynatb
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YHUBEP
KanuTan

OcHoBHble hHaHCOBbIE KO3 (PULMEHTLI KOMNaHWIA

Komnanus Liena Namenenne, % Market Div.  3akpbime Lenesas Upside, % komeHpauy

3KpbITMA  AeHb  Hepens rog Cap, $mnH. Ex-Date peectpa  ueHa

Hedhb 1 ra3

baureds BANE 2473.00 0.01 -0.01 -0.13  6629.65 11.07.2017 )t Applicable ~ 2177.05 012 [lepxars
[a3npom GAZP 123.04 0.00 0.03 012 48242.80 19.07.2017 20.07.2017 122.32 -0.01  [lepxarts
HOBATOK NVTK 651.10 0.00 0.01 0.03 32742.86 28.04.2017 02.05.2017 635.21 -0.02  [lepxarts
PocHedhtb ROSN 329.20 0.01 -0.01 0.03 57784.91 30.06.2017 03.07.2017 363.66 0.10  [Jlepxarts
nyKkoun LKOH 2959.00 0.00 0.03 0.08 41684.54 07.07.2017 10.07.2017  3077.54 0.04  [Jlepxarts
['a3npom HedTb SIBN 183.10 0.00 0.00 013 14378.35 23.06.2017 26.06.2017 197.99 0.08  [lepxars
Cypry THedbTeras (ao) SNGS 26.67 0.00 0.03 -0.17  15780.86 18.07.2017 19.07.2017 36.12 0.35 Tokynats
Cypry THedbTeras (an) SNGSP 28.42 0.00 0.00 -0.29  3625.36 18.07.2017 19.07.2017 36.83 0.30 Mokynatb
TatHeTb (0) TATN 371.50 -0.04 -0.02 016 14068.40 06.07.2017 07.07.2017 397.89 0.07  [lepxars
TatHedTb (an) TATNP 271.00 -0.06 -0.01 0.53  14067.42 06.07.2017 07.07.2017 271.09 0.02  [lepxarts
TpaHcHedTb TRNFP 158800.00 -0.01 -0.01 -0.02  4089.49 19.07.2017 20.07.2017 155553.08 -0.02  [Jlepwarts
ADR / GDR

la3npom 0GZD LI 4.05 0.01 0.01 -0.05 793.49 19.07.2017 20.07.2017 4.29 0.06 [lepxats
HOBATIK NVTK LI 111.10 0.00 -0.01 0.13 558.71 28.04.2017 02.05.2017 109.05 -0.02  [epwarb
Pochedhts ROSN LI 5.43 0.00 -0.03 0.10 953.14 30.06.2017 03.07.2017 5.94 0.09  [lepxarts
nykown LKOD LI 49.16 0.01 0.01 016 69246 07.07.2017 10.07.2017 56.37 0.15 [Jlepxars
['a3npom HedTb GAZ LI 15.20 0.00 -0.02 019 238.72 23.06.2017 26.06.2017 18.20 0.20  [lepxarts
Cy pry THedperas (ao) SGGD LI 4.38 0.01 0.02 -0.11 259.40 18.07.2017 19.07.2017 4.44 0.01  [lepxarts
TatHeTb ATADLI 36.99 -0.02 -0.03 024  233.43 06.07.2017 07.07.2017 40.51 0.10  [Jlepwars
banku

Chepbank SBER 150.19 0.01 0.04 0.16  53697.70 13.06.2017 14.06.2017 197.86 0.32 Mokynars
Cbepbank SBERP 125.70 0.01 0.09 042  2081.89 13.06.2017 14.06.2017 139.84 0.1 [Jlepxarts
bank BoapoxpeHue (ao) VZRZ 747.00 0.00 0.00 0.16 293.82 10.07.2017 11.07.2017 324.23 -0.57  Mpopasatb
bank Bospoxgenve (an) VZRZP 166.50 0.00 0.05 0.13 3.57 10.07.2017 11.07.2017  #3HAY!  #3HAY!l  #3HAY!
BTB VTBR 0.06 0.00 0.00 -0.05  13753.12 05.05.2017 10.05.2017 0.05 -0.27 Tlpopasats
Poc6ank ROSB 52.60 0.03 -0.01 017 1351.55 11.04.2008 >t Applicable  #3HAY! ~ #3HAY! ~ #3HAY!
Bank Cankr-Tetepby pr BSPB 59.90 0.01 0.07 020  436.08 30.05.2017 31.05.2017 65.22 0.09  [Jlepxarts
ADR / GDR

BTB VTBR LI 2.08 0.00 -0.01 002  223.67 09.05.2017 10.05.2017 1.38 -0.34 Tpopasarts
Cbepbank SBRCY US 10.42 0.00 0.01 0.23 931.37 13.06.2017 14.06.2017 #3HAY!  #3HAY!  #3HAY!
Metanny pvs

MK HopunbCkuit Hiukenb GMKN 8299.00 0.00 0.01 -0.05  217561.06 22.06.2017 23.06.2017  10127.93 0.22 MMokynars
yy3 CHZN 490.00 0.00 -0.02 038  439.83>t Applicable >t Applicable  #3HAY!  #3HAY!  #3HAY!
BCMMO-Asucma VSMO 15380.00 0.00 0.03 030  2936.92 02.06.2017 05.06.2017 ~ #3HAYl ~ #3HAY! ~ #3HAY!
Meven MTLR 149.00 0.00 0.08 170 1027.27 23.05.2015 >t Applicable 109.10 -0.27 Tipopasarb
Montoc 301010 PLZL 3930.00 0.01 -0.02 0.15  8301.96 14.07.2017 17.07.2017  #3HAY'  #3HAY'  #3HAY!
CesepcTanb CHMF 818.90 0.00 0.06 017 11361.94 19.06.2017 20.06.2017 805.02 -0.02  [lepxarts
MMK MAGN 34.87 0.00 0.04 041  6453.52 05.06.2017 06.06.2017 39.34 0.13 Jlepxars
HIMK NLMK 120.04 0.00 0.03 043 1191544 13.06.2017 14.06.2017 114.64 -0.04  [lepxarts
TMK TRMK 74.88 0.00 -0.02 059  1281.29 19.06.2017 20.06.2017 98.90 0.32 Mokynarts
Pacnaackas RASP 65.04 0.00 0.07 1.30 757.49 19.05.2014 >t Applicable 25.76 -0.60 Mpogasars
benox BLNG 2.55 0.00 0.02 -0.42 48.57 11.05.2012 >t Applicable  #3HAY!  #3HAY!  #3HAY!
Pycan RUALR 301.10 0.01 0.07 047  7576.67 29.09.2016 30.09.2016  #3HAY!l ~ #3HAYl  #3HAY!
ADR / GDR

MK HopunbCkuit HUKenb MNOD LI 13.92 0.00 0.00 0.01 364.70 22.06.2017 23.06.2017 14.27 0.03  Jepxatb
yus CHZN LI 11.50 0.00 0.00 0.89 10.32 )t Applicable >t Applicable ~ #3HAY!  #3HAY!  #3HAY!
Espa3 EVRLN 218.00 -0.02 0.07 0.58 51.71 02.06.2016 >t Applicable 211.74 -0.03  [lepxarts
CesepcTanb SVST LI 13.65 0.00 0.04 0.26 189.39 19.06.2017 20.06.2017 12.48 -0.09  [lepxarts
MMK MMK LI 1.74 0.04 0.04 0.57 110.19 05.06.2017 06.06.2017 8.01 0.03  [lepxarts
HIMK NLMK LI 19.95 0.00 0.02 0.53 198.03 13.06.2017 14.06.2017 19.17 -0.04  [lepxars
TMK TMKS LI 5.00 -0.02 -0.06 0.79 21,39 19.06.2017 20.06.2017 6.59 0.32 Mokynarb
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YHUBEP OcHoBHble hHaHCOBbIE KO3 (PULMEHTLI KOMNaHWIA
Kanutan
Komnanus Tuxkep Liena Namenenne, % Market Div.  3akpbime Lenesas Upside, % komeHpauy
3aKpbIMA  AeHb  Hepens rog Cap, $mnH  Ex-Date peectpa  ueHa

Pycan 486 HK 4.00 0.00 0.06 0.67  1006.53 29.09.2016 30.09.2016 4.98 0.25 oky natb
Mortoc 3011010 OPYGY US 35.25 0.00 0.00 -0.02 148.93 12.11.2013 14.11.2013  #3HAY'  #3HAY!  #3HAY!
Meyen MTLUS 4.94 0.05 0.08 1.82 17.03 23.05.2014 >t Applicable 3 -0.37 Mpopasatb
MaLwmHocTpoerue
AgTo BA3 (a0) AVAZ 9.45 -0.01 0.00 0.39 739.84 10.05.2011 t Applicable  #3HAY!  #3HAY!  #3HAY!
Agro BA3 (an) AVAZP 7.03 -0.01 -0.06 1.06 53.76 12.05.2010 >t Applicable  #3HAY!  #3HAY!  #3HAY!
lpynna A3 GAZA 490.00 0.00 0.00 0.14 158.42 23.04.2003 >t Applicable 524.61 0.07 Jlepxars
Kamas KMAZ 51.25 0.00 0.00 0.45 600.31 11.07.2017 12.07.2017 4.97 -0.18  [epwarb
PKK Sneprust RKKE 5810.00 0.00 0.00 0.83 108.13 27.07.2017 >t Applicable  #3HAY!  #3HAY!  #3HAY!
COMNEPC SVAV 558.00 0.00 -0.05 0.24 316.72 10.06.2016 >t Applicable 594.55 0.07  [lepxars
Vpky T RKT 11.13 0.00 0.02 009 21494 14.07.2017 17.07.2017 #3HAY!  #3HAY!  #3HAY!
TpaHcnopt
Aapodprot AFLT 204.35 0.00 0.06 136 3758.91 13.07.2017 14.07.2017 192.54 -0.06  [epwars
HMTN NMTP 7.00 0.00 0.00 067  2232.92 26.05.2017 29.05.2017  #3HAWl  #3HAYl  #3HAY!
MotpebuTensckuit cextop
Anrexu 36,6 APTK 9.08 -0.01 0.00 -0.23 350.50 14.05.2010>tApplicable  #3HAY!  #3HAY!  #3HAY!
dapmcTCcTaHzapT PHST ANJAN/AL #3HAYL  #3HAY!  #3HAY!  #3HAY! 03.05.2013 )t Applicable  #3HAY!  #3HAY!  #3HAY!
Pasry nsit GRAZ ANJAN/AL #3HAYL  #3HAY!  #3HAY!  #3HAY! ot Applicable ot Applicable  #3HAY!  #3HAY!  #3HAY!
Uepkv3oBo GCHE 1300.00 -0.02 -0.03 0.51 946.59 28.04.2017 01.05.2017  #3HAYl ~ #3HAY!  #3HAY!
Anken DIXY 208.90 0.00 -0.04 030 431.62 #N/AN/A #N/AN/A  229.24 010  [lepxars
M.Bugeo MVID 391.50 -0.01 0.00 033 1165.65 30.06.2017 >t Applicable 376.28 -0.04  [lepwarts
Martut MGNT 9229.00 0.01 0.01 0.05 1445412 22.06.2017 23.06.2017  9742.69 0.06 [lepwars
CuHepms SYNG 581.00 0.00 -0.03 047 240.13>t Applicable ot Applicable  #3HAY!  #3HAY!  #3HAY!
ADR / GDR
X5 FIVE LI 34.50 -0.01 -0.01 0.79 155.18 >t Applicable >t Applicable 38.62 012 [lepxatb
Marut MGNT LI 33.76 0.00 -0.01 0.05  264.37 22.06.2017 23.06.2017 35.03 0.04  [lepxarb
Uepkv3oBo CHE LI 14.00 0.00 0.00 0.60 15.29 27.04.2017 01.05.2017 13.29 -0.05  [lepxarb
OHepreTuka
Pycluapo HYDR 0.82 0.00 0.03 0.32 575773 07.07.2017 10.07.2017 0.94 0.15  [lepxats
O®CKE3C FEES 0.18 0.00 0.04 0.08  3730.41 18.07.2017 19.07.2017 0.1 -0.38 Tpopasarts
WhTep PAO [RAO 3.78 0.00 -0.02 049  6536.92 19.06.2017 20.06.2017 5.05 0.33 Mokynats
Poccetn RSTI 0.82 0.00 0.01 015  2683.85 18.07.2017 19.07.2017 0.75 -0.07  [epwars
OnToBast reHepaLys
Ork-2 OGKB 0.46 0.01 0.10 0.64 844.53 19.06.2017 20.06.2017 0.44 -0.05  [lepxarb
tOHunpo UPRO 243 0.00 -0.04 -0.07 253541 03.07.2017 04.07.2017 2.73 012 [lepxars
Ork-5 OGKE 1.12 0.00 0.00 0.67 656.15 27.06.2017 28.06.2017 1.14 0.02  [lepxars
TepputopuansHas reHepawys
TrK-1 TGKA 0.01 -0.02 0.00 1.55 814.56 06.07.2017 07.07.2017 0.01 -0.23 Tpopasarts
TrK-2 TGKB 0.00 0.01 0.05 0.24 42.03 12.05.2011xt Applicable  #3HAY!  #3HAY!  #3HAY!
MocaHepro MSNG 2.32 0.00 0.05 038  1529.01 13.06.2017 14.06.2017 2.31 -0.01  [epxarb
TrK-4 TGKD 0.00 0.00 0.02 0.10 86.32 12.04.2011t Applicable ~ #3HAY!  #3HAY!  #3HAY!
Bomxckas TIK VTGK ANJAN/AL #3HAYL  #3HAY!  #3HAY!  #3HAY! 22.05.2012>tApplicable  #3HAY!  #3HAY!  #3HAY!
Ky sbaccanepro KZBE ANJAN/AL #3HAYL  #3HAY!  #3HAY!  #3HAY! 04.05.2011>tApplicable  #3HAY!  #3HAY!  #3HAY!
TrK-14 TGKN 0.00 0.00 -0.01 1.49 66.57 13.05.2011 >t Applicable  #3HAY!  #3HAY!  #3HAY!
MexperoHanbHble pacnpegenuTensHble ceTesble komnanuv (MPCK)
TeHaHepro (ao) LSNG 4.405 -0.0382096 -0.0318681 0.4418985 702.19665 23.06.2017 26.06.2017 0.3496 -0.9206356 [Mponasarts
TNeHanepro (an) LSNGP 52 -0.0132827 0.0186092 1.295806 702.19665 23.06.2017 26.06.2017 53.056398 0.0203154 [lepwars
MO3CK MSRS 0.791 0 -0.0100125 -0.1031746 638.10495 20.06.2017 21.06.2017 0.0736 -0.9069532 [Mpopasarts
MPCK Cubupu MRKS 0.0673 0 0.0105105 0.2911271 105.68572 07.07.2016>t Applicable  #3HAY! ~ #3HAY!  #3HAY!
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OcHOBHble nokasaTenu pOCCMVICKVIX eBp006nMraum7|

Price Chg Duration Payment Sink  Country Cumency Ratings Coupon  Coupon Call/Put

5D (mid) Rank SIFIM Accrued Date Date
CyeepeHHble

RUSSIA 11 07/24/18 108.93 +0.03%  2.06 0.94 SrUnsecured N RU  USD BB+BBB-Bal 535  24.07.2017 -
RUSSIA 12 3/4 06/24/28 17525 +0.56 %  4.13 733 SrUnsecured N RU USD BB+BBB-Bal 089  24.12.2017 -
RUSSIA 3 1/2 01/16/19 101.82 +0.31% 225 147 SrUnsecured N RU  USD BB+BBB-/Bat  0.03  16.01.2018 -
RUSSIA 3 1/4 04/04/17 - #3HAY! - - Sr Unsecured N RU  USD NR/NR/WR 0.00 - -
RUSSIA 3 5/8 09/16/20 109.92 +0.27%  0.46 297 Sr Unsecured N RU  EUR BB+BBB-/Bal  3.04  16.09.2017 -
RUSSIA 4 1/2 04/04/22 105.72 +0.28%  3.18 426 SrUnsecured N RU  USD  BB+BBB-Bal 131 04.10.2017 -
RUSSIA 4 3/4 05/27/26 104.07 +042% 420 7.32 Sr Unsecured N RU  USD -BBB-/- 069  27.11.2017 -
RUSSIA 4 7/8 09/16/23 106.96 +0.22%  3.60 534 Sr Unsecured N RU  USD  BB+BBB-Bal 167  16.09.2017 -
RUSSIA 5 04/29/20 105.99 +0.22% 274 261 SrUnsecured N RU  USD  BB+BBB-Bal 111 29.10.2017 -
RUSSIA 5 5/8 04/04/42 108.79 +1.02%  5.00 13.89  SrUnsecured N RU  USD  BB+BBB-Bal 164  04.10.2017 -
RUSSIA 5 7/8 09/16/43 11.97 +1.27%  5.05 1410  SrUnsecured N RU  USD BB+BBB/Bat 201  16.09.2017 -
RUSSIA 7 1/2 03/31/30 12031 +0.11% 217 367 Sr Unsecured Y RU  USD BB+BBB-/Bat 227  30.09.2017 -
baHku

EURDEV 4.767 09/20/22 103.59 +0.42%  3.99 459 SrUnsecured N SNAT USD BBB-WD/Baal 158  20.09.2017 -
EURDEV 5 09/26/20 105.11 +0.37% 329 295 SrUnsecured N SNAT USD BBB--/Baal 157 26.09.2017 -
GPBRU 3.984 10/30/18 10364 -0.01%  1.10 1.24 Sr Unsecured N RU EUR  BB+BB+Ba2 286  30.10.2017 -
GPBRU 4 07/01/19 104.85 +0.03%  1.46 1.91 Sr Unsecured N RU  EUR  BB+BB+#Ba2 020  01.07.2018 -
GPBRU 5 5/8 05/17/17 - #3HAY! - - SrUnsecured N RU  USD NR/NRWR 0.00 - -
NMOSRM 7 1/4 04/25/18 101.58 +0.07% 5.1 0.75 SrUnsecured N RU  USD <WD/Ba3 169  25.10.2017 -
PROMBK 8 1/2 04/25/17 - #3HAY! - - Sr Unsecured N RU  USD JWD/WR 0.00 - -
RSHB 5.1 07/25/18 10220 -0.04%  2.88 0.98 Sr Unsecured N RU  USD -BB+/Ba2 247 25.07.2017 -
RSHB 6.299 05/15/17 - #3HAY! - - SrUnsecured N RU  USD NRWR 0.00 - -
RSHB 7 3/4 05/29/18 10426 0.10% 271 0.84 SrUnsecured N RU  USD -/BB+/Ba2 108  29.11.2017 -
SBERRU 3.08 03/07/19 104.32 +0.24% 042 1.59 Sr Unsecured N RU  EUR -/BBB-/Bat 113 07.09.2017 -
SBERRU 3.3524 11/15/19 10549 0.04%  0.95 223 SrUnsecured N RU  EUR -BBB-Bat 226 15.11.2017 -
SBERRU 4.15 03/06/19 100.24 +0.15%  3.99 1.57 SrUnsecured N RU  USD -BBB-Bat 153 06.09.2017 -
SBERRU 4.95 02/07/17 - #3HAY! - - Sr Unsecured N RU  USD INRWR 0.00 - -
SBERRU 5.18 06/28/19 10459 +0.06% 273 1.87 Sr Unsecured N RU  USD -/BBB-/Ba1 030  28.12.2017 -
SBERRU 5.4 03/24/17 - #3HAY! - - Sr Unsecured N RU  USD NRWR 0.00 - -
SBERRU 5.717 06/16/21 107.59 +0.27%  3.62 3.56 SrUnsecured N RU  USD -BBB-Bat 052  16.12.2017 -
SBERRU 6 1/8 02/07/22 108.90 +0.38%  3.97 3.96 Sr Unsecured N RU  USD -/BBB-/Ba1 276 07.08.2017 -
VEBBNK 3.035 02/21/18 101.34 +0.01% 076 0.59 Sr Unsecured N RU  EUR BB+/BBB-- 123 21.02.2018 -
VEBBNK 4.032 02/21/23 107.67 +0.17%  2.54 5.07 Sr Unsecured N RU  EUR BB+/BBB-- 163 21.02.2018 -
VEBBNK 4.224 11/21/18 101.82 -0.00% 283 1.31 SrUnsecured N RU  USD BB+/BBB-- 068  21.11.2017 -
VEBBNK 5 3/8 02/13/17 - #3HAY! - - SrUnsecured N RU  USD NR/NR/- 0.00 - -
VTB 6 1/4 06/30/35 102.39 -0.01%  6.03 11.08  SrUnsecured N RU  USD BB+WD/Ba1 0.33  30.12.2017 -
VTB 6 7/8 05/29/18 10346 -0.12% 278 0.84 Sr Unsecured N RU  USD BB+/WD/Ba1 097  28.11.2017 -
VTB 6.315 02/22/18 102.15 0.06%  2.62 0.58 SrUnsecured N RU  USD BB+WD/Ba1 258  22.08.2017 -
VTB 6.551 10/13/20 109.61 +0.24%  3.39 294 SrUnsecured N RU  USD BB+WD/Ba1 175 13.10.2017 -
Hegpmezas

GAZPRU 3.389 03/20/20 105.06 +0.09%  1.44 257 SrUnsecured N RU  EUR  BB+BBB-Bal 112 20.03.2018 -
GAZPRU 3.6 02/26/21 106.34 +0.18%  1.77 341 SrUnsecured N RU  EUR  BB+BBB-/Bal 141 26.02.2018 -
GAZPRU 3.7 07/25/18 102.90 0.05%  0.82 0.98 SrUnsecured N RU  EUR BB+BBB-Bal 364  25.07.2017 -
GAZPRU 3.755 03/15/17 - #3HAY! - - Sr Unsecured N RU  EUR NR/NR/WR 0.00 - -
GAZPRU 4.364 03/21/25 1136 +044% 270 6.66 SrUnsecured N RU  EUR  BB+BBB-Bal 143 21.03.2018 -
GAZPRU 4.95 02/06/28 100.80 +0.84%  4.85 8.17 SrUnsecured N RU  USD BB+BBB-/Bal 224  06.08.2017 -
GAZPRU 4.95 07/19/22 104.36 +0.99%  3.98 4.50 SrUnsecured N RU  USD BB+BBB/Bat  0.00  19.01.2018 -
GAZPRU 5.136 03/22/17 - #3HAY! - - SrUnsecured N RU  EUR NR/INR/WR 0.00 - -
GAZPRU 5.44 11/02/17 10147 011% 036 0.29 Sr Unsecured N RU  EUR BB+BBB-/Bal 386  02.11.2017 -
GAZPRU 5.999 01/23/21 107.98 +0.25%  3.56 315 SrUnsecured N RU  USD BB+BBB-Bat 293  23.07.2017 -
GAZPRU 6.212 11/22/16 - #3HAY! - - Sr Unsecured N RU  USD NR/INR/WR 0.00 - -
GAZPRU 6.51 03/07/22 11066 +0.62%  3.97 4.02 Sr Unsecured N RU  USD BB+BBB-/Bat 239  07.09.2017 -
GAZPRU 6.605 02/13/18 10353 -0.02% 042 0.57 Sr Unsecured N RU  EUR BB+BBB-/Bal 282  13.022018 -
LUKOIL 6 1/8 11/09/20 108.81 +0.10%  3.29 3.02 SrUnsecured N RU  USD BBB-BBB-Bat 119  09.11.2017 -
LUKOIL 6.356 06/07/17 - #3HAY! - - Sr Unsecured N RU  USD NR/NR/WR 0.00 - -
LUKOIL 6.656 06/07/22 112,06 +0.27%  3.92 4.26 Sr Unsecured N RU  USD BBB-BBB-/Bat 078  07.12.2017 -
LUKOIL 7 1/4 11/05/19 10968 +0.16%  2.86 214 Sr Unsecured N RU  USD BBB-BBB-/Bal 149  05.11.2017 -
NVTKRM 6.604 02/03/21 110.60 +0.24%  3.40 315 SrUnsecured N RU  USD BBB-BBB-Bat 305  03.08.2017 -
ROSNRM 3.149 03/06/17 - #3HAY! - - Sr Unsecured N RU  USD NRWD/WR 0.00 - -
SIBNEF 2.933 04/26/18 10163 -0.09% 079 0.77 Sr Unsecured N RU  EUR BB+BBB-/Bal 067  26.04.2018 -
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SIBUR 3.914 01/31/18 100.61 0.12% 275 0.52 SrUnsecured N RU usb -/BB+/Bat 184  31.07.2017 -
TMENRU 6 5/8 03/20/17 - #3HAY! - - SrUnsecured N RU usb NR/WD/WR 0.00 - -
TMENRU 7 7/8 03/13/18 103.31 0.00% 270 0.63 SrUnsecured N RU usD BB+WD/Ba1 276 13.09.2017 -
TNEFT 8.7 08/07/18 10611 0.15% 275 0.99 SrUnsecured N RU usb BB+//Ba1 392  07.08.2017 -
Memannypeus

CHMFRU 4.45 03/19/18 101.37 0.01%  2.36 0.66 SrUnsecured N RU USD BBB-BBB/NR 148  19.09.2017 -
CHMFRU 5.9 10/17/22 108.58 +0.18%  4.07 4.56 SrUnsecured N RU USD BBB-BBB-4Bal  1.51 17.10.2017 -
CHMFRU 6.7 10/25/17 10122 0.05%  2.06 0.27 SrUnsecured N RU USD BBB-BBB-/Bal 156  25.10.2017 -
GMKNRM 4 3/8 04/30/18 10143 0.03% 251 0.77 SrUnsecured N RU USD BBB+BBB+/Bal 0.96  30.10.2017 -
GMKNRM 5.55 10/28/20 106.58 +0.11%  3.41 3.01 SrUnsecured N RU USD BBB-BBB-+/Bal 1.25  28.10.2017 -
METINR 5 5/8 04/17/20 105.79 +0.02%  3.39 2.55 SrUnsecured N RU usb BB/BB/Ba2 144 17.10.2017 -
NLMKRU 4.45 02/19/18 10119 +0.01%  2.39 0.57 SrUnsecured N RU USD BBB-BBB-/Bal 1.85  19.08.2017 -
NLMKRU 4.95 09/26/19 104.65 0.05% 274 2.07 SrUnsecured N RU USD BBB+BBB+Bal 155  26.09.2017 -
Xumus

PHORRU 4.204 02/13/18 10095 0.01% 251 0.56 SrUnsecured N RU usD -/BB+/Ba1 182  13.08.2017 -
URKARM 3.723 04/30/18 100.71 0.05% 279 0.77 SrUnsecured N RU usb -+BB-/Ba2 0.82  30.10.2017 -
[Hobblya

ALRSRU 7 3/4 11/03/20 11323 +0.15%  3.46 2.95 SrUnsecured N RU usb BB+/BB+/Ba 164  03.11.2017 -
NORDLI 6 3/8 05/07/18 10269 -0.00% 294 0.78 SrUnsecured N RU usb -BB-/Ba3 128  07.11.2017 -
TenexommyHuKayuu

MOBTEL 5 05/30/23 103.04 +0.33%  4.40 513 SrUnsecured N RU USD BB+BB+/*/Bafu 068  30.11.2017 -
MOBTEL 8 5/8 06/22/20 11463 +0.00%  3.33 2.65 SrUnsecured N RU USD BB+BB+/*/Bafu 065  22.12.2017 -
VIP 5.95 02/13/23 106.74 +0.66 %  4.56 473 SrUnsecured N NL usb BB/BB+/Ba2 258  13.08.2017 -
VIP 6.2546 03/01/17 - #3HAY! - - SrUnsecured N NL usb NR/NRWR 0.00 - -
VIP 7.5043 03/01/22 113.70 +0.23% 421 393 SrUnsecured N NL usb BB/BB+/Ba2 283  01.09.2017 -
VIP 7.748 02/02/21 11354 +0.31%  3.63 3.09 SrUnsecured N RU usb BB/BB+/Ba2 359  02.08.2017 -
VIP 9 1/8 04/30/18 10547 027% 201 0.76 SrUnsecured N RU usb BB/BB+/Ba2 200  30.10.2017 -
TpaHcnopm

RURAIL 3.3744 05/20/21 106.48 +0.27%  1.62 365 SrUnsecured N RU EUR  BB+BBB-Baf 055  20.05.2018 -
RURAIL 4.6 03/06/23 11272 +043% 217 5.05 SrUnsecured N RU EUR  BB+BBB-Bal 170  06.03.2018 -
RURAIL 5.7 04/05/22 107.06 +0.37 %  4.04 4.16 SrUnsecured N RU USD  BB+BBB-Bal 165  05.10.2017 -
RURAIL 5.739 04/03/17 - #3HAY! - - SrUnsecured N RU usb NR/NRWR 0.00 - -
RURAIL 7.487 03/25/31 12399 +0.25%  5.04 9.15 SrUnsecured N RU  GBP  BB+BBB-Bal 237 25.09.2017 -
SCFRU 5 3/8 10/27/17 101.88 #3HAY! - 0.45 SrUnsecured N RU usb <WD/WR 0.27 - -
Special

EUCHEM 5 1/8 12/12/17 101.24 0.1 % 1.97 0.40 SrUnsecured N RU usb BB-/BB/- 053 12122017 -
RURAIL 8.3 04/02/19 99.88 -0.02% 854 1.59 SrUnsecured N RU RUB  BBB-BBB-Bal 247  02.10.2017 -
ALFARU 6.3 02/22/17 - #3HAY! - - Subordinated N RU usb NR/NRWR 0.00 - -
ALFARU 7 7/8 09/25/17 101.08 -0.14 % 1.93 0.18 SrUnsecured N RU usb BB/BB+/Ba2 249 25.09.2017 -
ALFARU 5 11/27/18 10292 +0.04% 279 1.32 SrUnsecured N RU usb -BB+/Ba2 072 27.11.2017 -
ALFARU 7 1/2 09/26/19 108.34 -0.03% 350 2.02 Subordinated N RU usb B/BB/Ba3 235  26.09.2017 -
ALFARU 7 3/4 04/28/21 11376 +0.25%  3.80 333 SrUnsecured N RU usbD BB/BB+/Ba2 174 28.10.2017 -
ALFARU 9 1/2 02/18/25 11172 0.03%  4.63 2.28 Subordinated N RU usb +BB/B1u 398  18.08.2017  18.02.2020 Call
VTB 9 1/2 PERP 11114 +0.17%  6.98 4.35 Subordinated N RU usb +-INR 113 06.12.2017  06.12.2022 Call
SIBNEF 6 11/27/23 109.43 +0.57% 429 5.39 SrUnsecured N RU USD  BB+BBB-Bal 087  27.11.2017 -
VEBBNK 6.902 07/09/20 10841 +0.08%  3.88 2.74 SrUnsecured N RU usb BB+/BBB-- 019  09.01.2018 -
VEBBNK 6.025 07/05/22 106.77 +046%  4.49 4.38 SrUnsecured N RU usb BB+/BBB-- 023  05.01.2018 -
SIBNEF 4 3/8 09/19/22 101.77 +0.33%  3.99 4.62 SrUnsecured N RU USD  BB+/BBB-Ba1 146 19.09.2017 -
ROSNRM 4.199 03/06/22 100.32 +043%  4.12 419 SrUnsecured N RU usb BB+WD/Ba1 155  06.09.2017 -
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000 «YHMUBEP Kanutan»
v' CobcTBeHHbIN kanuTan npesbiwaeT 700 mnH RUB;
v' Bxoaut B TOMM-10 onepaTopoB MockoBckoit Bupsxu;

v" Toprosbiit 060poT Ha Mockosckoi Bupxe no utoram 2016 r.
— bonee 2,0 TpnH RUB;

v" YyacTHuk ToproB Mockosckoii Bupsu, CankT-leTepbyprekoi
Oupxu, HaumonansHom ToBapHoi Bupku, KasaxcraHckon
Bupxm KASE.

PelTHHIM Ayautop

=
ARCTEETER ,—),

BAKER TILLY

LlenTpanbHeii Ocne
Anpec: 123317, . Mocksa. MpecHeHckas HabepexHas, oM 8, cTpoeHue 1,
("Bawwns Mockea" Fopog Ctonuy, komnnekca "Mocksa-Cuti"), 4 stax

TenedhoH: (495) 644-11-22 (MHOrokaHamnbHbli)
3n. noyta: info@univer.ru
Cait: www.univer.ru

KoHTakTbl
MpeanaeHt 3amectutens [eHepanbHOro AupekTopa HavanbHuk OTaena aHanuTu4ecknx
/BaHoB Anexcert Anexceesiy Mo MHBECTULMAM nccrenoBaHni
Ten.: (495) 644-11-22 no0. 2277 AnekcaHgpos MUTPHIA, K.X.H. KoHapaTbes [IMATPUI, K.9.H.
e-mail: aivanov@univer.ru Ten.: (495) 644-11-22 pob. 3336 Ten.: (495) 644-11-22 pob. 2264
e-mail: daleksandrov@univer.ru e-mail: dkondratyev@univer.ru
3amecTuTenb HavanbHuka Ynpaenexus Co-Anpextop [lenaptameHta
npogax Bpokepckoro obenyxuBaHmus
KntokuH ApTem Tapacos Poman
Ten.: (495) 644-11-22 pnob. 2272 Ten.: (495) 644-11-22 no6. 4401
e-mail: aklukin@univer.ru e-mail: rtarasov@univer.ru
NnueHsun

NuueHsnst NpodheccoHanbHoOro yyacTHUKa pbiHKa LieHHbIX Gymar Ha ocyliecTBneHne Gpokepckoi aesitenbHocT Ne 077-12601-100000 ot 09 okTsibps 2009 ropa,
BbldaHa ®esepanbHolt cnyx60oi no (PUHAHCOBLIM PbiHKaM, CPOK AENCTBUS — 63 orpaHYeHns Cpoka AeNCTBUS.

NuueHsnst npotheccoHanbHOro y4acTHUKa pbiHKa LieHHbIX Gymar Ha ocyluecTeneHve aunepckoit AesitensHocTn Ne 077-12604-010000 ot 09 oktsbps 2009 roga,
BbldaHa ®esepanbHolt cnyx60oi no (PUHAHCOBLIM PbiHKaM, CPOK AENCTBUS — 63 orpaHYeHns Cpoka AeNCTBUS.

NuueHsns Ha ocyLLeCTBREHe Jeno3uTapHoi gestenbHocTi Ne 077-12895-000100 ot 02.02.2010 r., BbinaHa PeaepanbHol cnyxboit No MHaHCOBLIM pbiHKaM, CPOK
neicTens - 6eccpoyHas.

06 orp: OTBETCT n

Hactosiee aHanutuyeckoe uccnenosanune noarotoBneHo 000 «YHVBEP Kanutan» Ha ocHoBe MHGoOpMaLim, NomyYeHHoN 3 odmumanbHbIX 06LEA0CTYMHbIX UCTOYHUKOB, B HAAEXKHOCTU
[ZI0CTOBEPHOCTM KOTOPbIX HET OCHOBaHWIi COMHeBaTbCs. CreLanbHbIX WCCre0BaHuil, HanpaBMeHHbIX Ha BbIsBNIEHME (HAaKTOB HEMOMHOTHI U HEJOCTOBEPHOCTU Yka3aHHOW WHdOpMaLyn, He
NpOBOAMNOCH. AHanMUTUYECKWe BbIBOAbI U 3aKMIOYEHNs, NPeACTaBNeHHble B HAcTOsLWeM AOKyMeHTe, sBnstoTcs MHeHneMm cneuvanuctoB OO0 «YHUBEP Kanutan». Hukakas uHcbopmauns u
HUKaKoe MHeHMe, BbipaeHHoe B JaHHOM [JOKyMEHTe, He BMAIOTCH PekoMeHAaLMeN No MOKyMke Wmn Mpofaxe LieHHbIX Gymar, MHbIX (MHAHCOBBIX MHCTPYMEHTOB, OMLIMOHOB, (bIOYEPCOB UNK
LieHHbIX ByMar, MPOU3BOAHbIX OT STUX aKTUBOB (AEPUBATUBOB), HE SBMAETCS O(EPTO UMK MPEANOKEHNEM [enaTb O(epTy UMK OCYLECTBNATL UHbIE BNOXEHNS kanuTana. [JaHHoe aHanuTyeckoe
yccnenoBaHne He MpefocTaBnsieT rapaHTuit unu obelyanuin ByayLel adhekTUBHOCTU (LOXOAHOCTH) AESTENbHOCTU Ha PbiHKE LieHHbIX Bymar. 3a JOCTOBEPHOCTb MH(hOpMaLWK, nexallel B
OCHOBE HaCTOSLLEro A0KYMeHTa, W 3a NOCNEeACTBIS PeLLeHIi, NpUHsTLIX Bamu Ha ocHose HacTosero AokymeHta. 000 «YHUBEP Kanutany oTBETCTBEHHOCTH He HeceT. Heobxoaumo npuHuMaTth
BO BHUMaHWe, 4TO [J0XOA OT MHBECTUPOBAHYS B ONPeAeneHHbIe LieHHble GymMaru Ui uHble (UHAHCOBbIE MHCTPYMEHTbI, €CMM TakoBOI MEET MECTO, MOXET BapbPOBATLCS, @ CTOMMOCTb ATUX
LieHHbIX ByMar 1 UHbIX (OMHAHCOBBIX MHCTPYMEHTOB MOXET MOBLILLATLCS UMW MOHINKATLCS!. KoneGakue kypcoB MHOCTPaHHBIX BamioT MOXET okasaTb HeGriaronpusiTHoe BIMsHUE Ha Kypc, CTOUMOCTb
11 OXOAHOCTb OMpeAeneHHoi LEHHOM Bymaru 1 MHOTO (HaHCOBOTO MHCTPYMEHTA, YNIOMSIHYTbIX B HAaCTOsiLLEM AOKyMeHTe. Hukakas HopMaLWsi, KacalolLascs HanorooGNoOKEHWs, U3NOXeHHas! B
HacTosiLLeM JOKYMEHTe, He SIBNISIETCS KOHCYNbTMPOBaHMEM MO BOMpocaM Harnoroobroxehusi. Halwa KommaHus HacTOSTENbHO PEeKoMEeHAyeT MHBECTOpaM 06pallaTbCs 3a KOHCYMbTaLuMaMu K
He3aBMCUMbIM  creLwanuctam B obnactin HanoroobnoxeHus, kotopsiMu ByayT yuuTbiBaTECS 0COBbIE OBCTOSITENBCTBA  KaXAOoi KOHKpeTHoM cutyaumn. OO0 «YHWBEP Kanutan» nposoaut
CTPOTYI0 BHYTPEHHIOO MOMUTUKY, HAMpaBlieHHYl0 Ha MPefoTBpAleHUe Kakux-ubo [AEiCTBUTENbHBIX WAM MOTEHLMAmNbHBIX KOH(NMKTOB MHTEPECOB KOMMaHWW M WHBECTOPOB, a Takke
MpeAOTBpaLLEHIE YILEMITEHNS MHTEPECOB MHBECTOPOB. [iNs MONy4YeHNs AONOMHUTENBHOI MH(OPMALIM O LiEHHbIX Bymarax, yMoMsHYTbIX B HACTOSILLEM UCCTIEA0BaHMM, HeOBXOANMO 0BpaTUTLCS B
000 «YHVBEP Kanutan». BocnponssoauTe, konupoBaTb, LMTUPOBATh. @ Takke fenaTb BbIAEPKKM M3 HacToswiero AokymeHTa 6e3 npeasaputenbHoro nucbMerHoro cornacus 000 «YHUBEP
Kanwutar» 3anpetgHo.
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