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Lindpa gHa

+3 1 7 0/ — AMHAMUKKa KOTMPOBOK
y 0 npupogHoro rasza Ha NBP

I
YpoBeHb TPEBOXHOCTH
I

Hed1b n3bexana npopbiBa BHU3

AMepVIKaHCKI/Ie WHOEKCbI 3aKOHYMNM [eHb HE3HAYUTENbHbIM MOABEMOM
OCHOBHbIX NHOEKCOB.

B Asuum auHamnka CMellaHHas, B nugepax noabéma  AnoHus,
ONMPatoLLAsCA Ha XOPOLLYIO CTATUCTUKY MO NPOU3BOLCTBEHHOMY WHAEKCY.

Ha pbiHke CyBepeHHbIx GOHAOB BHOBb HabMOAAETCs POCT [LOXOAHOCTEN.
[ewesetoT Takke n amepukarckvue UST Ha Bcelr AnvHe KpUBOWA.

HedhTb B HebOMbLIOM MItoce MOCNEe BYEpALUHMX AaHHbIX MO 3anacam —
HOBOE COKpalleHne no OeH3wHy M gucTunnsTam npugano cun Gbikam,
HECMOTPS Ha MPOAOIDKEHWE MOCTeneHHoro pocta pobbium B CLUA.
OTMeyaem, 4TO POCT 3anacoB CbIpoM HedTM B LENOM MO CTpaHe
npou3owWweén Ha oHe mageHust 3arpyskn HI3, noaTomy BOCCTaHOBMNEHME
aKTUBHOCTM MPWBEOET K POCTY CMpoca, YTO OTYacTU U ObINo y4TeHO B
peaKLum pbiHKa Ha CTaTUCTHKY.

[parMeTannbl yMepeHHO [eLUEBEIOT, aKTWUBHbIA COPOC no3uumMii B
nannaguu npuBEN K OXWUZABLUEMYCS HAaMU paHee COKpalLeHWto cnpena
Pd/Pt npaktnyeckn go 1,02 ¢ 1,11.

MpOMbILLTIEHHbIE METam bl HEMHOTO JOPOXKAIOT.
MpoaoBONLCTBE B MiOCE B CMELLAHHOI AMHAMUKe, 36PHOBbLIE B MUHYCE.

M3  CylleCTBEHHOW CTATUCTUKM CErofgHs  BbIJENUM  AaHHble Mo
€BPONeNCKoMy MPOU3BOACTBEHHOMY MHAEKCY, a Takke MO PbIHKY TpyAa,
CTpOUTENBCTBA W aBTOMOBUNBHBLIM Npogaxam B CLUA.

PekomeHpauum

VI3meHeHi B pekoMeHAaLmsX HeT.
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KanuTtan OcHoBHble MaKpPO3KOHOMUYeCKKe AaHHble
3axpeimue 1D, % 1M, % Y+D, % 3axpbimue 1D, % 1M, % Y4D, %
Dow Jones 26149.39  +0.28%  +5.79% +5.79 % Brent 6896 +0.10%  +3.13% +3.13%
S&P 500 282381 +0.05%  +562% +5.62 % WTI 6476 +0.05%  +7.18% +7.18 %
Nasdaq 741148  +012%  +7.36% +7.36 %
Mexico Bolsa 50456.17  +0.15%  +2.23% +2.23%
Brazilian Bovespa 8491270 +051% +11.14%  +11.14%
Argentina Merval 3493864 +2.04% +16.21%  +16.21% Hukenb 070% 070% +1056%  +10.56 %
Megs +0.73%  +0.73%  0.79% 0.79%
FTSE 753355  0.72%  201% 2.01% A MUHNI 020% 020% 0.76% 0.76 %
DAX 1318948  0.06%  +210% +2.10 % Onogo 068%  068% +1019%  +10.19%
CAC 548193 +0.15%  +3.19% +3.19 % CauHel +0.13%  +0.13% 4517 % +5.17 %
Lk +0.14%  +0.14%  +848% +8.48 %
NIKKEI 2348611 +1.68%  +3.17% +3.17 % Cranb +0.00%  +0.00 % +0.0 % +0.00 %
Hang Seng 3281555  0.22%  +9.68 % +9.68 %
Korea Composite 256854  +0.08%  +4.10% +4.10 % 3onoto 134505 +0.01%  +4.19% +4.19 %
MnaruHa 1003.00 -010%  +843% +8.43 %
MSCI EM 125459 +056%  +830% +8.30 % Mannaguit 1051.00 -295% 057 % 0.57 %
Cepebpo 1632  +0.07%  -5.50% -16.20 %
PTC 128739  +039% +1152%  +11.52%
MMBB 229851 +0.37%  +8.95% +8.95 %
3anpoimue % IM% YD % 3akpoimue % IM% YD %
Donnap/Py6nb 5624  0.08%  +2.58% +2.58 % Portugal 6513 056% -19.23% -19.23 %
Espo/Py6nb 6969 +0.09%  +0.03% 0.58 % Russia 10654 0.01% -18.90 % -16.48 %
Espo/Jonnap 124 017% +317% +3.23 % Italy 950 +000% -17.78% A7.78 %
EBpo/®yHT 087 +000% +1.58% +1.53 % Spain 4230 +0.00% 24.18% 2413 %
Nonnap/Mexa 10957 -035% +2.79% +2.85 % France 1528 +0.00% -13.02% -11.93 %
[onnap/®paHk 093 024% +445% +4.37 % Japan 4263  057% 543 % 5.32%
[onnap/Hososen. 136 +0.22% 3.33% -3.40 % Gemany 815 090% -1452% -14.20 %
EBpo/AscTparn. 125 +048%  2.65% 2.64 % Greece 0.00 +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  VTBRX +7.92 % Russia30-UST10 4600 6.12% -43.90 % -43.90 %
la3npom HedpTb GAZ LI  SIBNRX -1.18 % UST-10 991 020% -

nykown LKODLI  LKOHRX 0.53% Bund-10 98.05 -

PocHethTb ROSNLI  ROSNRX 0.68 %

Poctenekom ROSYY US RTKM RX 147 %

Cuctema SSALI AFKS RX +3.85 %

l"a3npom OGZDLI GAZPRX 1.31%

CoepbaHk SBRCY US SBERRX +6.72 %

BaxHenwas MakpoaKoHOMMYeckas ctaTucTuka

Bpems CmpaHa  MHOuxkamop Mepuod Gakm MpozHo3 Mpownoe  [lNepecmomp  EQUH. usm.
23:30 us All car sales o] 6.09 MIH
18:00 us Construction spending mm [ex 0 08 %
18:00 us ISM Manufacturing PMI AHB 59 59.7 59.30 %
16:30 us Productivity, prelim 48 1 3 %
16:30 us Initial Claims 238 233 ThiC
12:00 EZ Markit Mfg PMI a0} 60 59.6 NYHKT bl
4:45 CN Caixin PMI SAHB 515 51 515 NYHKT bl
3:30 JP Manufacturing PMI SHB 54.8 54.4 NYHKT bl
2:50 JP Foreign Bond Investment 411 4111 390.90 mnpa JPY
2:50 JP Foreign invest JP stock -300.5 -148.2 -148.10 mnpa JPY
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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 2240.00 05% 34%  451% 6641.3 11.12.2017 12122017 2197.09 1.9% Jepxatb
l"a3npom GAZP 143.31 0.0% 4.3 % 42% 603275 19.07.2017 20.07.2017 148.05 +3.3% [epxatb
HOBATOK NVTK 723.50 06 % +0.9 % 54% 390625  09.10.2017 10.10.2017 690.81 45% [epxatb
PocHedTb ROSN 346.65 +1.0 % 14%  -137%  65327.9 09.10.2017 10.10.2017 355.58 +2.6 % [epxatb
nykomn LKOH 3732.50 +0.1% 24%  +106% 564524 21.12.2017 22122017 3851.20 32 % [epxatb
[a3npom HedhTb SIBN 281.70 +0.9 % 4% +223% 23749.8 28.12.2017 29.12.2017 24426 133 % [epxarb
CypryTHedTeras (ao) SNGS 28.99 +0.9 % 5.9% -10.2% 18416.6 18.07.2017 19.07.2017 3246  +120% [epxarb
CypryTHedreras (an) SNGSP 29.95 +0.9 % 53% -14.0% 4101.8 18.07.2017 19.07.2017 3656  +22.1% Mokynatb
TarHedTb (a0) TATN 566.15 +0.2 % 13%  +385%  23004.2 21.12.2017 23.12.2017 47948  -153% [epxatb
TarHedTb (an) TATNP 408.30 02% 12%  +799%  23004.2 21.12.2017 23.12.2017 36126 -115% Jepxatb
TpaHcHeTb TRNFP 180750.0 +0.4 % 12%  -142% 4997.5 18.09.2017 19.09.2017  185656.0 +2.7% [epxatb
ADR/GDR
a3npom OGZDLI 5.03 0.6 % 4.2% +2.3% 1058.7 19.07.2017 20.07.2017 463 8.0 % [epxarb
HOBAT3K NVTK LI 133.10 +1.5% +0.1% +4.0 % 718.6 09.10.2017 10.10.2017 122.03 83% [epxatb
PocHedTb ROSNLI 6.12 +0.4 % +0.4 % 1.7 % 1153.7 09.10.2017 10.10.2017 6.07 0.9% [epxatb
nykown LKODLI 66.02 +0.0 % 33% +184% 9985  21.12.2017 22.12.2017 66.27 +0.4 % [epxatb
la3npom HedTb GAZ LI 24.75 06 % +31%  +289% 4173 28.12.2017 29.12.2017 23.15 6.5% [epxatb
CypryTHedreras (ao) SGGD LI 5.09 37% 42 % 47 % 3234 18.07.2017 19.07.2017 4.92 34 % [epxatb
TaTHedTb ATAD LI 60.60 +0.8 % +03%  +50.0 % 410.3 21.12.2017 22.12.2017 4750 216% Mpopasatb
barKu
Coepbark SBER 265.45 +0.4 % +59%  +526% 1018944 13.06.2017 14.06.2017 271.25 22 % [epxatb
Coepbark SBERP 218.66 +0.5 % +46%  +69.0 % 3888.2 13.06.2017 14.06.2017 216.85 0.8 % [lepxatb
BaHk Bo3poxaeHue (ao) VZRZ 493.00 +0.1% 75%  -351% 208.2 10.07.2017 11.07.2017 31851  -354% MpopasaTb
Bank Bospoxgenue (an)  VZRZP 168.00 15%  -120% 6.7% 39 10.07.2017 11.07.2017  #3HAY!  #3HAY! #3HAY!
BTE VTBR 0.05 02% 12%  290% 11366.4 05.05.2017 10.05.2017 006 +31.5% Mokynatb
PocBaHk ROSB 58.40 +0.0 % 22%  -118% 1611.1 11.04.2008 | Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Bank Cankr-Tetepbypr BSPB 58.05 04 % 44%  21.0% 515.7 30.05.2017 31.05.2017 60.77 +4.7 % [epxatb
ADR/GDR
BTE VTBRLI 1.89 +0.2 % 06% -165% 2181 09.05.2017 10.05.2017 1.87 14 % [epxatb
Cbepbark SBRCY US 20.24 +4.0 % +59%  +715% 1942.3 13.06.2017 14.06.2017  #3HAY!  #3HAY! #3HAY!
Memannypeus
MK Hopunbckuit Hukens — GMKN 11603.00 0.0% +06% +178%  32649.6 18.10.2017 19.10.2017  11196.64 35% llepxatb
yus CHZN 499.00 +0.0 % 48%  -252% 480.91 Not Applicable | Not Applicable  #3HAY!  #3HAY! #3HAY!
BCMIMO-Asucma VSMO 17440.00 +0.0 % 09% +187% 3575.5 18.10.2017 19.10.2017  #3HAY!  #3HAY! #3HAY!
Meuen MTLR 146.20 +0.1% 25%  208% 1082.2 23.05.20151 Not Applicable 10331 29.3% Mpopasatb
Monioc 3onoto PLZL 4559.00 05% 02% 0.6 % 10827.4 22.09.2017 25.09.2017  5520.00 +21.1% Mokynatb
CeBepcTanb CHMF 922.80 +0.4 % 29% 5.3% 13746.2 04.12.2017 05.12.2017 74862  -189% [epxaTb
MMK MAGN 45.66 +0.1% +15% +122% 9071.6 18.12.2017 19.12.2017 4046  -114% [epxatb
HNMK NLMK 146.37 04 % 50% +219% 15598.7 05.01.2018 09.01.2018 11305 228% MpopasaTb
TMK TRMK 82.15 -1.0% 15% +4.9 % 1509.2 19.06.2017 20.06.2017 9350 +13.8% [epxatb
Pacnapckast RASP 103.68 +0.8 % +03% +145% 1296.4 19.05.2014 | Not Applicable 8372  -193% [epxatb
Benou BLNG 291 +07%  -157%  371% 59.5 11.05.20121 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Pycan RUALR #NAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! 29.09.2016 30.09.2016  #3HAY!  #3HAY! #3HAY!
ADR/GDR
MK Hopunbckuit Hukens — MNOD LI 20.56 +0.5% +1.9%  +254% 578.5 18.10.2017 19.10.2017 1704 171 % [epxarb
4us CHZNLI 11.50 +0.0 % +0.0 % +7.5% 11.11 Not Applicable | Not Applicable  #3HAY!  #3HAUY! #3HAY!
Espa3 EVRLN 371.70 12% 07%  +58.0% 94.7 17.08.2017 18.08.2017 31369 156 % [epxatb
CesepcTans SVST LI 16.42 +0.3 % +0.1% +2.1% 244.6 04.12.2017 05.12.2017 1402 -146% [epxatb
MMK MMK LI 10.48 08% +27%  +203% 160.2 18.12.2017 19.12.2017 9.86 59% Jlepxatb
HNMK NLMK LI 26.20 1.6 % 26% +33.0% 279.2 08.01.2018 09.01.2018 2195  -162% Jepxatb
TMK TMKS LI 6.00 +0.2% +24%  +156% 276 19.06.2017 20.06.2017 6.42 +6.9 % Jepxatb
Pycan 486 HK 5.94 +4.6 % +21%  +238% 1604.7 06.09.2017 07.09.2017 6.17 +4.0 % [epxatb
Montoc 3onoTo OPYGY US 40.00 24%  1M4% +1.1% 190.0 22.09.2017 25.09.2017  #3HAY!  #BHAY! #3HAY!
Meuven MTL US 5.05 +0.4 % 5.1% -15.8 % 187 23.05.2014 | Not Applicable 368 271 % MpopasaTb
MawurocmpoeHue
AsTo BA3 (a0) AVAZ 11.19 +0.7 % +5.6 % 0.1% 940.6 10.05.2011 | Not Applicable ~ #3HAY!  #3HAY! #3HAU!
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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 11.02 +0.0 % +45%  +70.1% 90.5 12.05.20101 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
pynna A3 GAZA 642.00 +0.0 % 12% +9.9 % 228.0 23.04.2003 1 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Kama3 KMAZ 51.25 +0.0 % 2.3% 33% 644.5 11.07.2017 12.07.2017  #3HAY!  #3HAY! #3HAY!
PKK QHeprus RKKE 5490.00 +0.0 % 1.3% 52% 109.7 27.07.2017 I Not Applicable ~ #3HAY!  #3HAY! #3HAY!
CONMNEPC SVAV 628.00 +0.0 % 0.6 % 35% 382.7 10.06.2016 | Not Applicable 736.00 +172% [epxatb
WpkyT IRKT 15.05 +1.7% +01%  +387% 312.0 14.07.2017 17.07.2017  #3HAY!  #3HAY! #3HAY!
TpaHcnopm
Aapodnor AFLT 133.90 +0.5 % 23%  -235% 26444 13.07.2017 14.07.2017 15761  +17.7% [epxatb
HMTM NMTP 8.75 +0.0 % 09% +240% 29949  26.05.2017 29.05.2017  #3HAY!  #3HAY! #3HAY!
ompebumerbcKuti cekmop
Antexu 36,6 APTK 8.35 +0.4 % 19%  177% 346.1 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 1129.00 +0.0 % +20%  +359% 882.6 05.10.2017 07.10.2017  #3HAY!  #3HAY! #3HAY!
[lvken DIXY 321.60 0.3 % 07% +164% 7134 #N/A NJA #NIA NIA 26381  -180% [epxatb
M.Bugeo MVID 398.20 0.6 % 0.3% +4.0 % 1272.9 30.06.2017 | Not Applicable 413.08 +3.7% [epxatb
Marnut MGNT 5355.00 +05%  -132%  445% 9704.2 14.09.2017 15.09.2017  6220.16  +16.2% [epxatb
CuHeprust SYNG #NIAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! #N/A NJA #NIA N/A 82340  #3HAY! #3HAY!
ADR/GDR
X5 FIVE LI 38.34 44 % 51% +162% 185.11 Not Applicable | Not Applicable 4372 +14.0% [epxatb
Marnut MGNT LI 22.50 +04%  -156%  -388% 203.9 14.09.2017 15.09.2017 23.53 +4.6 % [epxatb
Yepku1soso CHE LI 13.40 +1.5% +39%  +45.0% 15.7 05.10.2017 06.10.2017 12.79 4.6 % [epxarb
OHepeemuka
Pycluapo HYDR 0.74 +1.8 % 47%  -301% 5598.7 07.07.2017 10.07.2017 089  +201% Mokynatb
®CKESC FEES 0.18 +0.7 % +09%  -254% 3992.6 18.07.2017 19.07.2017 0.17 0.8% [llepxatb
WHTep PAO IRAO 3.81 +0.4 % +1.5% 6.5% 7063.7 19.06.2017 20.06.2017 3.78 06 % Jepxatb
Poccety RSTI 0.91 02% 03% 256% 3224.7 18.07.2017 19.07.2017 0.87 47 % Jepxatb
Onmoeas 2eHepayus
OorK-2 OGKB 0.52 +0.3 % +2.3% 5.6 % 1017.5 19.06.2017 20.06.2017 060 +154% [epxatb
OHunpo UPRO 2.54 +0.2 % 5.9% 9.1% 28420 15.12.2017 18.12.2017 2.76 +9.0 % [epxatb
OrKk-5 OGKE 1.61 0.7% +14%  +39.1% 1015.2 27.06.2017 28.06.2017 130 -192% [lepxatb
TeppumopuankHas 2eHepayus
TrK-A TGKA 0.01 +0.8 % 24%  217% 829.3 #N/A N/A | Not Applicable 001  -164% llepxatb
TrK2 TGKB 0.00 +0.0 % 43%  +137% 104.5 12.05.20111 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MocaHepro MSNG 274 +0.5% +1.1% 24 % 1933.1 13.06.2017 14.06.2017 276 +0.9% Depxatb
TrK4 TGKD 0.00 +23%  H71% 4207 % 160.9 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 0.01 +0.0 % 03% +73.0% 141.0 13.05.20111 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MexpezuoHanbHble pacnpedenumerbHble cemesbie komnaHuu (MPCK)
NeHaHepro (ao) LSNG 519 +0.0 % 24 % 5.0% 927.7 23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
NeHaHepro (an) LSNGP 85.50 0.9% 08%  +745% 927.7 23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
MO3CK MSRS 0.85 +0.0 % 20%  171% 735.3 20.06.2017 21.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK Cuéupn MRKS 0.13 +0.0 % +53%  +63.1% 218.3 07.07.20161 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MPCK CeBepo-3anaga MRKZ 0.05 02% 47 % 5.9% 889  23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK LlenTpa MRKC 0.37 +0.1% 27%  -142% 2811 20.06.2017 21.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK Bonru MRKV 0.11 +0.3 % +22%  +68.1% 365.0 23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK LlenTpa 1 Mpneomxbs MRKP 0.31 0.3 % 03% +94.0% 613.0 15.06.2017 16.06.2017  #3HAY!  #3HAY! #3HAY!
HoBocubupckaHepro NONG #NAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! 03.07.20151 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
ADR/GDR
MocaHepro AOMD LI 232 +0.0 % 25%  +531% 328 13.06.2017 14.06.2017  #3HAY!  #3HAY! #3HAY!
Pycluapo HYDRLI 1.24 28% T9%  264% 940  07.07.2017 10.07.2017  #3HAY!  #3HAY! #3HAY!
®CKESC FEES LI 1.65 +0.0 % 29% 8.3% 748 18.07.2017 19.07.2017  #3HAY!  #3HAY! #3HAY!
Cesab, UT, medua
MTC MTSS 307.30 0.6 % +07%  +101% 10919.9 12.10.2017 13.10.2017 308.43 +04 % [epxatb
PocTenekom (ao) RTKM 66.78 0.3% +1.2% -20.8 % 3057.6 06.07.2017 07.07.2017 7859  +17.7% [epxarb
PocTenekom (an) RTKMP 59.60 +0.5% +1.8 % 55% 2221 06.07.2017 07.07.2017 62.49 +4.8 % [epxatb
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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

532.20
12.19
5.88

12.14
6.89

4.50
#NANA
#NANA
38.73
32.80

4145.00
2459.00
118.30

V3meHenve, %
DeHb

+0.2 %
0.1%
-1.6 %

+14%
3.0%
+1.6 %
#3HAY!
#3HAY!
+1.7%
+1.0 %

+0.5%
+0.4 %
+0.7 %

Hepens

+3.7 %
17 %
4.9 %

+.7%
59%
+0.4 %
#3HAY!
#3HAY!
+2.3%
+1.0 %

+2.3%
-18%
9.0%

Market Div 3akpbiThe
ron Cap, $mnH.  Ex-Date peecTpa
-16.1 % 5867.4 19.12.2017 | Not Applicable
49.2 % 2091.7 07.12.2017 08.12.2017
-33.3% 38.21 Not Applicable | Not Applicable

+16.2 % 215.7 12.10.2017 13.10.2017
-18.3 % 526  05.07.2017 07.07.2017
53.2% 386  07.12.2017 08.12.2017
#3HAY!  #3HAY! #N/A NJA #NANA
#3HAY!  #3HAY! 25.11.20151 Not Applicable
+65.8 % 224.41 Not Applicable | Not Applicable
+83.2 % 128.4 18.03.2013 20.03.2013
+18.2 % 2987.6 22.01.2018 23.01.2018
13.7% 5662.5 #N/A N/A | Not Applicable
-30.1 % 6176.2 16.06.2017 | Not Applicable

LieHa
607.66
20.06
#3HAY!

11.26
#3HAU!
5.41
#3HAU!
#3HAU!
3213
28.77

2853.11
1920.21
139.62

Llenesass Upside, %

+14.2 %
+64.5 %
#3HAY!

13%
#3HAY!
+20.2 %
#3HAU!
#3HAY!
-17.0%
123 %

31.2%
219%
+18.0 %

PekomeHpaums

[epxarb
Mokynatb
#3HAU!

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

[Npogasatb
[Mpopasatb
[epxarb

© 2017 000 «YHWUBEP Kanutan»

Wctounuk: Bloomberg, aaHble komnanuit, ouexkn YHUBEP Kanutan



: DAILY

1 chespans 2018 r

YHUBEP
CELAEY)

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 07/24/18 103.92 0.15% 255 0.47 SrUnsecured N RU  USD BB+BBB-Bal 034  24.07.2018 -
RUSSIA 12 3/4 06/24/28 17224 021% 413 7.04 SrUnsecured N RU  USD  BB+BBB-Bal 145  24.06.2018 -
RUSSIA 3 1/2 01/16/19 100.74 0.02% 270 0.94 SrUnsecured N RU USD BB+BBB-/Bal 018  16.07.2018 -
RUSSIA 3 1/4 04/04/17 - - - - Sr Unsecured N RU  USD NR/NR/WR 0.00 - -
RUSSIA 3 5/8 09/16/20 109.03 +0.01%  0.16 2.51 Sr Unsecured N RU  EUR  BB+BBB-Bal 141 16.09.2018 -
RUSSIA 4 1/2 04/04/22 105.08 0.10%  3.19 3.80 SrUnsecured N RU  USD BB+BBB-Bal 151 04.04.2018 -
RUSSIA 4 3/4 05/27/26 106.30 0.07%  3.86 6.95 SrUnsecured N RU  USD -BBB-/- 090  27.05.2018 -
RUSSIA 4 7/8 09/16/23 106.85 -0.52%  3.52 492 Sr Unsecured N RU  USD  BB+BBB-Bal 188  16.03.2018 -
RUSSIA 5 04/29/20 104.53 +0.06%  2.89 212 SrUnsecured N RU  USD  BB+BBB-Bal 133 29.04.2018 -
RUSSIA 5 5/8 04/04/42 112.16 +0.29% 477 13.87  SrUnsecured N RU  USD  BB+BBB-Bal 189  04.04.2018 -
RUSSIA 5 7/8 09/16/43 11581 +0.10%  4.80 1412 SrUnsecured N RU  USD BB+BBB-/Bal 227  16.03.2018 -
RUSSIA 7 1/2 03/31/30 11480 -0.05% 3.9 335 Sr Unsecured Y RU  USD BB+BBB-/Bat 260  31.03.2018 -
baHku

EURDEV 4.767 09/20/22 10547 +0.16% 347 415 SrUnsecured N SNAT USD BBB-WD/Baal 179  20.03.2018 -
EURDEV 5 09/26/20 104.96 +0.05%  3.03 247 SrUnsecured N SNAT USD BBB--/Baal 179 26.03.2018 -
GPBRU 3.984 10/30/18 10226 -0.02%  0.87 0.73 Sr Unsecured N RU  EUR  BB+BB+Ba2 1.07  30.10.2018 -
GPBRU 4 07/01/19 10364 -0.13%  1.35 1.36 Sr Unsecured N RU  EUR  BB+BB+Ba2 240  01.07.2018 -
GPBRU 5 5/8 05/17/17 - - - SrUnsecured N RU  USD NR/NRWR 0.00 - -
NMOSRM 7 1/4 04/25/18 100.21 0.0% 6.15 0.22 SrUnsecured N RU  USD <WD/B2 201 25.04.2018 -
PROMBK 8 1/2 04/25/17 - - - - Sr Unsecured N RU  USD JWD/WR 0.00 - -
RSHB 5.1 07/25/18 10099 -0.04% 297 0.47 Sr Unsecured N RU  USD -BB+/Ba2 0.14  25.07.2018 -
RSHB 6.299 05/15/17 - - - SrUnsecured N RU  USD NRWR 0.00 - -
RSHB 7 3/4 05/29/18 101.56 0.07% 273 0.32 SrUnsecured N RU  USD -/BB+/Ba2 142 29.05.2018 -
SBERRU 3.08 03/07/19 10267 +0.01%  0.62 1.07 Sr Unsecured N RU  EUR -/BBB-/Bat 127 07.03.2018 -
SBERRU 3.3524 11/15/19 104.67 +0.00%  0.70 1.74 SrUnsecured N RU  EUR -BBB-Bat 075  15.11.2018 -
SBERRU 4.15 03/06/19 100.90 - 3.30 1.06 SrUnsecured N RU  USD -BBB-Bat 172 06.03.2018 -
SBERRU 4.95 02/07/17 - - - Sr Unsecured N RU  USD INRWR 0.00 - -
SBERRU 5.18 06/28/19 10275 -0.02% 3.5 1.36 Sr Unsecured N RU  USD -/BBB-/Ba1 0.53  28.06.2018 -
SBERRU 5.4 03/24/17 - - - Sr Unsecured N RU  USD NRWR 0.00 - -
SBERRU 5.717 06/16/21 106.80 0.22% 355 3.10 SrUnsecured N RU  USD -BBB-Bat 078  16.06.2018 -
SBERRU 6 1/8 02/07/22 108.74 0.17% 376 353 SrUnsecured N RU  USD -BBB-Bat 3.03  07.02.2018 -
VEBBNK 3.035 02/21/18 100.15 -0.04% 042 0.04 Sr Unsecured N RU  EUR BB+/BBB-- 290  21.02.2018 -
VEBBNK 4.032 02/21/23 109.86 +0.04%  1.96 453 Sr Unsecured N RU  EUR BB+/BBB-- 386  21.02.2018 -
VEBBNK 4.224 11/21/18 100.80 -0.04%  3.19 0.78 SrUnsecured N RU  USD BB+/BBB-- 0.87  21.05.2018 -
VEBBNK 5 3/8 02/13/17 - - - SrUnsecured N RU  USD NR/NR/- 0.00 - -
VTB 6 1/4 06/30/35 10352 -0.13% 592 10.90  SrUnsecured N RU  USD BB+WD/Ba1 061  30.06.2018 -
VTB 6 7/8 05/29/18 10124 -0.07% 288 0.32 Sr Unsecured N RU  USD BB+/WD/Ba1 128 29.05.2018 -
VTB 6.315 02/22/18 100.23 -0.06% 142 0.05 SrUnsecured N RU  USD BB+WD/Ba1 286  22.02.2018 -
VTB 6.551 10/13/20 107.59 0.17%  3.56 247 SrUnsecured N RU  USD BB+WD/Ba1 204  13.04.2018 -
Hegpmezas

GAZPRU 3.389 03/20/20 10569 +0.15%  0.68 2.02 SrUnsecured N RU  EUR BB+BBB-/Baa3 299  20.03.2018 -
GAZPRU 3.6 02/26/21 107.77 0.01%  1.01 2.86 SrUnsecured N RU  EUR BB+BBB+Baa3 339  26.02.2018 -
GAZPRU 3.7 07/25/18 101.53 0.05% 040 0.47 SrUnsecured N RU  EUR BB+BBB-Baa3 198  25.07.2018 -
GAZPRU 3.755 03/15/17 - - - - Sr Unsecured N RU  EUR NR/NR/WR 0.00 - -
GAZPRU 4.364 03/21/25 11424 +0.07%  2.18 6.13 SrUnsecured N RU  EUR BB+BBB-/Baa3 3.84  21.03.2018 -
GAZPRU 4.95 02/06/28 104.36 0.05% 441 7.87 SrUnsecured N RU  USD BB+BBB-Baa3 246  06.02.2018 -
GAZPRU 4.95 07/19/22 104.23 020% 391 4.05 SrUnsecured N RU  USD BB+BBB-Baa3 022  19.07.2018 -
GAZPRU 5.136 03/22/17 - - - - SrUnsecured N RU  EUR NR/INR/WR 0.00 - -
GAZPRU 5.44 11/02/17 - - - - Sr Unsecured N RU  EUR NR/NR/WR 0.00 - -
GAZPRU 5.999 01/23/21 106.93 0.17% 352 2.76 SrUnsecured N RU  USD BB+BBB+Baa3 020  23.07.2018 -
GAZPRU 6.212 11/22/16 - - - Sr Unsecured N RU  USD NR/INR/WR 0.00 - -
GAZPRU 6.51 03/07/22 11009 -0.35%  3.82 359 Sr Unsecured N RU  USD BB+BBB-/Baa3 268  07.03.2018 -
GAZPRU 6.605 02/13/18 100.24 -0.06%  -4.03 0.02 Sr Unsecured N RU  EUR BB+BBB-/Baa3 646  13.02.2018 -
LUKOIL 6 1/8 11/09/20 107.13 020% 340 2.56 SrUnsecured N RU  USD BBB/BBB+Baa3 146  09.05.2018 -
LUKOIL 6.356 06/07/17 - - - Sr Unsecured N RU  USD NR/NR/WR 0.00 - -
LUKOIL 6.656 06/07/22 11199 0.14% 364 384 Sr Unsecured N RU  USD BBB/BBB+Baa3 1.07  07.06.2018 -
LUKOIL 7 1/4 11/05/19 107.01 -0.12%  3.10 1.65 Sr Unsecured N RU  USD BBB/BBB+Baa3 1.81  05.05.2018 -
NVTKRM 6.604 02/03/21 10820 0.37%  3.69 278 SrUnsecured N RU  USD BBB-BBB/Baa3 0.04  03.08.2018 -
ROSNRM 3.149 03/06/17 - - - Sr Unsecured N RU  USD NRWD/WR 0.00 - -
SIBNEF 2.933 04/26/18 10053 +0.02%  0.51 0.22 Sr Unsecured N RU  EUR BB+BBB-/Baa3 229  26.04.2018 -
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SIBUR 3.914 01/31/18 - 0.02 % - - SrUnsecured N RU usb NRWR 0.00 - -
TMENRU 6 5/8 03/20/17 - - - - SrUnsecured N RU usb NR/WD/WR 0.00 - -
TMENRU 7 7/8 03/13/18 100.55 -0.08%  2.53 0.11 SrUnsecured N RU USD  BB+WD/Baa3  3.11 13.03.2018 -
TNEFT 8.7 08/07/18 10297 0.05% 275 049 SrUnsecured N RU usb BB+/-/Baa3 430  07.02.2018 -
Memannypeus

CHMFRU 4.45 03/19/18 10020 -0.07% 279 0.12 SrUnsecured N RU USD BBB-BBB/NR  1.68  19.03.2018 -
CHMFRU 5.9 10/17/22 108.89 0.17%  3.81 413 SrUnsecured N RU USD BBB-BBB-/Baa3 1.77  17.04.2018 -
CHMFRU 6.7 10/25/17 - - - - SrUnsecured N RU usb NR/NRWR 0.00 - -
GMKNRM 4 3/8 04/30/18 100.39 -0.00% 267 0.24 SrUnsecured N RU USD BBB-+BBB-4Baa3 1.15  30.04.2018 -
GMKNRM 5.55 10/28/20 10572 0.14%  3.34 2.54 SrUnsecured N RU USD BBB-BBB-/Baa3 1.50  28.04.2018 -
METINR 5 5/8 04/17/20 10444 023% 351 2.07 SrUnsecured N RU usb BB/BB/Ba2 169  17.04.2018 -
NLMKRU 4.45 02/19/18 100.33 +0.01%  4.02 0.04 SrUnsecured N RU USD BBB-BBB-/Baa3 2.05  19.02.2018 -
NLMKRU 4.95 09/26/19 103.26 0.12%  2.90 1.57 SrUnsecured N RU USD BBB-+BBB-4Baa3 1.77  26.03.2018 -
Xumus

PHORRU 4.204 02/13/18 100.17 +0.03%  -3.50 0.02 SrUnsecured N RU usb -BB+/Baa3 2.01 13.02.2018 -
URKARM 3.723 04/30/18 100.19 -0.05%  2.89 0.24 SrUnsecured N RU usb -+BB-/Ba2 098  30.04.2018 -
[Hobblya

ALRSRU 7 3/4 11/03/20 11052 0.13%  3.68 249 SrUnsecured N RU USD  BB+BB+Baa3  1.98  03.05.2018 -
NORDLI 6 3/8 05/07/18 100.73 0.07%  3.44 0.26 SrUnsecured N RU usb -BB-/Ba2 156  07.05.2018 -
TenexommyHuKayuu

MOBTEL 5 05/30/23 103.85 0.14%  4.18 4.7 SrUnsecured N RU USD BB/*/BB+Balu 0.90  30.05.2018 -
MOBTEL 8 5/8 06/22/20 111.88 0.15%  3.39 220 SrUnsecured N RU USD BB/*BB+Balu 1.03  22.06.2018 -
VIP 5.95 02/13/23 106.66 -0.39%  4.45 432 SrUnsecured N NL usb BB/BB+/Ba2 284 13.02.2018 -
VIP 6.2546 03/01/17 - - - - SrUnsecured N NL usb NR/NRWR 0.00 - -
VIP 7.5043 03/01/22 112.75 0.38%  4.07 352 SrUnsecured N NL usb BB/BB+/Ba2 321 01.03.2018 -
VIP 7.748 02/02/21 11143 042%  3.68 274 SrUnsecured N RU usb BB/BB+/Ba2 0.06  02.08.2018 -
VIP 9 1/8 04/30/18 10153 -0.08%  2.53 0.24 SrUnsecured N RU usb BB/BB+/Ba2 241 30.04.2018 -
TpaHcnopm

RURAIL 3.3744 05/20/21 106.76 -0.18 % 1.26 3.10 SrUnsecured N RU EUR BB+BBB/Baa3 241  20.05.2018 -
RURAIL 4.6 03/06/23 11357 0.14% 1.78 451 SrUnsecured N RU EUR BB+BBB-Baa3 423  06.03.2018 -
RURAIL 5.7 04/05/22 107.06 0.33%  3.85 372 SrUnsecured N RU USD BB+BBB-Baa3 1.90  05.04.2018 -
RURAIL 5.739 04/03/17 - - - - SrUnsecured N RU usb NR/NRWR 0.00 - -
RURAIL 7.487 03/25/31 127.73 +0.09%  4.64 8.96 SrUnsecured N RU  GBP BB+BBB+Baa3 270  25.03.2018 -
SCFRU 5 3/8 10/27/17 - - - - SrUnsecured N RU usb <WD/WR 0.27 - -
Special

EUCHEM 5 1/8 12/12/17 - - - - SrUnsecured N RU usb NR/NR/- 0.00 - -
RURAIL 8.3 04/02/19 101.13 +0.10%  7.38 1.10 SrUnsecured N RU RUB BBB-BBB-Baa3 2.84  02.04.2018 -
ALFARU 6.3 02/22/17 - - - - Subordinated N RU usb NR/NRWR 0.00 - -
ALFARU 7 7/8 09/25/17 - - - - SrUnsecured N RU usb NR/NRWR 0.00 - -
ALFARU 5 11/27/18 10153 -0.01%  3.08 0.80 SrUnsecured N RU usD -/BB+/Ba1 094  27.05.2018 -
ALFARU 7 1/2 09/26/19 106.24 -0.04% 355 1.54 Subordinated N RU usb B/BB/Ba3 269  26.03.2018 -
ALFARU 7 3/4 04/28/21 11149 015%  3.93 2.89 SrUnsecured N RU usbD BB/BB+/Ba1 209  28.04.2018 -
ALFARU 9 1/2 02/18/25 10899 0.22% 481 1.83 Subordinated N RU usb +BB/B1u 441 18.02.2018  18.02.2020 Call
VTB 9 1/2 PERP 11154 +0.11%  6.66 3.99 Subordinated N RU usb +-INR 156  06.06.2018  06.12.2022 Call
SIBNEF 6 11/27/23 109.73 0.13%  4.10 499 SrUnsecured N RU USD BB+BBB-4Baa3 1.13  27.05.2018 -
VEBBNK 6.902 07/09/20 107.67 021% 358 227 SrUnsecured N RU usb BB+/BBB-- 050  09.07.2018 -
VEBBNK 6.025 07/05/22 108.30 +0.01%  3.96 3.95 SrUnsecured N RU usb BB+/BBB-- 050  05.07.2018 -
SIBNEF 4 3/8 09/19/22 10166 -0.16%  3.98 417 SrUnsecured N RU USD BB+BBB-Baa3 1.65  19.03.2018 -
ROSNRM 4.199 03/06/22 10043 0.17%  4.08 373 SrUnsecured N RU USD  BB+WD/Baa3  1.74  06.03.2018 -
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TNuueH3um

NnueHanst npodheccroHanbHoro yyacTHUKa pbiHka LieHHbIX Bymar Ha ocyliecTeneHune Gpokepckoit aestensHocTi Ne 077-12601-100000 ot 09 oktsibpst 2009 roaa, BbiaaHa
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3asBneHue 06 orpaHNYeHUM OTBETCTBEHHOCTH

HacTosiee aHanuyeckoe uccneposanne noarotoneHo OOO «YHWBEP Kanutan» Ha ocHoBe WH(OpMaLyM, NOMyYeHHOR W3 oduumanbHbiX 0BLYeA0CTYNHbIX
MCTOYHIKOB, B HAZEXHOCTN 1 AOCTOBEPHOCTM KOTOPbIX HET OCHOBAHWUI COMHEBATbCS. CneLpanbHbIX NCCeA0BaHuiA, HanpaBneHHbIX Ha BbIsIBNIEHNE (hakTOB HEMOMHOTbI 1
HE[OCTOBEPHOCTU YKasaHHON WHGOpMAaLK, He NPOBOANNOCh. AHANUTUYECKIE BbIBOABI U 3aKMIOYEHNs, NPEACTaBNEHHbIE B HACTOALLEM [AOKYMEHTE, SBNAIOTCS MHEHUEM
cneymanmuctos 000 «YHWBEP Kanutan». Hukakas nHopmaLst 1 HUkakoe MHeHe, BbIpaXeHHOe B JaHHOM [AOKYMEHTE, He SBNSOTCA pekoMeHaaLmel no nokynke unm
npofaxe LieHHbIX Gymar, WHbIX (UHAHCOBBLIX MHCTPYMEHTOB, OMLMOHOB, (PbIOYEPCOB WK LieHHbIX Bymar, NPOu3BOAHbIX OT 3TWUX aKTWUBOB (AEPUBATUBOB), He SIBNSETCS
ohepTol Unu NpeanoxeHneM Aenatb oepTy Uin OCYLLECTBNATb UHble BIOXEHUS kanuTana. [laHHoe aHanuTyeckoe uccrnefoBaHne He NpeaocTaBnseT rapaHTuil unm
obeLuannit GyayLeit apheKTMBHOCTM (OXOAHOCTI) AEATENBHOCTM Ha PbIHKE LieHHbIX Bymar. 3a J0CTOBEPHOCTL MHGOPMaLWK, NexXalleil B OCHOBE HACTOSLLErO AOKYMEHTa,
11 3@ NMOCNEeACTBUS pelleHuid, NpuHATLIX Bamu Ha ocHoBe Hactosiero fokymeHta. OO0 «YHWBEP Kanutany» oTBETCTBEHHOCTW He HeceT. Heobxoaumo npuHMMaTh BO
BHUMaHKe, Y4TO 10XOf OT WHBECTUPOBAHMS B ONpeAeneHHble LieHHble Bymaru unu uHble (UHaHCOBbIE MHCTPYMEHTbI, CIN TaKOBOW MMEET MECTO, MOXET BapbUpOBaThbCS,
a CTOMMOCTb 3TUX LieHHbIX Bymar v WHbIX (MHAHCOBbIX MHCTPYMEHTOB MOXET MOBbILIATLCH UMM NoHWXaTbes. KonebaHue KypcoB MHOCTPaHHbIX BanioT MOXET OkasaTb
HebnaronpuaTHoe BNNsiHUE Ha KypC, CTOUMOCTb W JOXOAHOCTb ONpefeneHHoN LieHHOM Bymaru 1 MHOro (MHAHCOBOTO MHCTPYMEHTA, YNOMSIHYTbIX B HACTOSILLEM AOKYMEHTE.
Hukakas uHopmauus, Kacatowascsl HanoroobnoXeHus), UNOXeHHas B HAcTOSLLEM AOKYMEHTE, He SIBNSETCS KOHCYMbTUPOBAHMEM MO BOMPOCAaM HanoroobnoxeHus.
Hawa KomnaHusi HacTosTenbHO pekomMeHayeT nHBecTopam obpalyaThes 3a KOHCYNbTaUMAMM K HE3aBUCUMBIM - CrieLanicTam B 0bnactu HanoroobnoxeHnsi, KoTopbIMu
ByayT yuuTbIBaTLCS 0COBbIE OBCTOATENLCTBA KaxAol KoHkpeTHoM cutyaumn. 000 «YHUBEP Kanutan» npoBoauT CTPOryio BHYTPEHHIOW NOMMUTUKY, HAanpaBneHHylo Ha
npefoTBpaLLeHne Kakux-nnbo AeACTBUTENbHBIX UMK NOTEHLMANbHbIX KOHGMKTOB MHTEPECOB KOMMaHUM 1 MHBECTOPOB, a Takke NpeAoTBpaLLEeHNe YILEMNEHNS UHTepPecoB
HBECTOPOB. NS NoNyyYeHNst AONOMHUTENBHOIM MH(OPMALMK O LieHHbIX Bymarax, YNoMsIHYTbIX B HACTOSILLEM McCneaoBaHi, Heobxoaumo obpatutecs B 000 «YHVBEP
Kanwutan». BocnpoussoanTb, KONMpoBaTh, LMTUPOBATL. @ Takke [enaTb BblAepXKM 13 HacTosLero [okymeHTa 6e3 npeasapuTenbHoro nuceMeHHoro cornacus OO0
«YHWUBEP Kanutan» 3anpetyeHo.
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