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MMpOBbIe MHOEKCbI

Dow Jones

S&P 500

Nasdaq

Mexico Bolsa
Brazilian Bovespa
Argentina Merval

FTSE
DAX
CAC

NIKKEI
Hang Seng
Korea Composite

MSCI EM

PTC
MMBB

OCHOBHbIe MaKpPO3KOHOMUYeCKKe AaHHble

ToBapHbIE PbIHKM

3akpbimue 1D, % 1™, %
2501329 +121%  +225%
273301  +0.74%  +2.35%
739404 +054%  +347%
45305.02 079%  6.46%
8181531  -152%  4.37%
3163245  0.74%  +151%
785917  +1.03%  +6.66 %
1307772 028%  +4.28%
563751 +041%  +4.15%
22960.34  0.18%  +3.60%
3123435 +060%  +2.68%
246557  +0.20% 043 %
113649  0.11%  272%
119186 +160%  +4.02%

Y+D, %
+1.19%
+2.22 %
7.1 %
-8.20 %
+7.09 %
+5.21%

+2.23%
+1.24 %
+6.12 %
+0.86 %
+4.40 %
.08 %

-1.90 %

+3.24 %

#NANA - FasHadr FoasHAu Fo#aHAu

[onnap/Py6nb
EBpo/Py6nb
Espo/flonnap
EBpo/®yHT
Nonnap/Mena
[Jlonnap/®paHk

[Jonnap/Hososen.

Espo/AscTpan.

3akpbimue 1D, % M, %
6158 0.03%  +049%
7243 H021%  +4.28%

118  025%  -367%

088 +0.19%  -0.09%
11112 006% 217%
100 010%  201%

144  016%  +272%

132 011% +020%

Y+D, %
6.31%
4.35%
2.03%
+1.31 %
+1.41%
240 %
+2.03 %
+2.86 %

KotupoBku akumin n ALLP

Brent
WTI

Hukenb
Meab
AnOMUHMI
Onoso
CBuHEL
LnHk
Cranb

3onoto
MnatuHa
Mannaawit
Cepebpo

3akpbimue 1D, %
7941 4024 %
7250  +0.36 %

092%  0.92%
+1.14%  +1.14%
081% 081%
012%  012%
+H21% +127%
+0.57%  +0.57%
+0.00%  +0.00 %
1288.35  +0.00 %

88500 +0.11%

97800 0.31%

16.32  +0.07 %

M, %
+7.22 %
+6.03 %

017 %
1.12%
749 %
6.35%
0.25%
4.49 %
+0.0 %

-3.62 %
5.14 %
5.14 %
5.50 %

Y+4D, %
+18.75 %
+19.99 %

+19.21%
414 %
+1.65 %
+3.90 %
5.41%
£.38%
+0.00 %

021%
4.32%
147 %
-16.20 %

CyBepeHHble CDS

Portugal
Russia
Italy
Spain
France
Japan
Gemany
Greece

3akpbimue 1D, %
#NIANIA - #3HAY!

13658 0.12%

13547 +0.00 %

5428  +0.00 %
20.55  +0.00 %
4966  +0.18 %
1117 +0.00 %

0.00  +0.00 %

M, %
#3HAY!
+2.44 %
+60.28 %
+52.02 %
+23.59 %
-3.26 %
+11.76 %
+0.00 %

Y+D, %
#3HAY!
+7.06 %
+15.43 %
-2.66 %
+18.42 %
+10.32 %
+17.56 %
+0.00 %

Cy BEpPEHHbIN cnpaj

Komnanus Ticker Tukep ADR/[TokanbHble, % 3akpbimue 1D, % M, % Y+D, %
BTB VTBRLI  VTBRX +5.39 % Russia30-UST10 11900 083% +1667%  +4512%
lasnpomHedTs  GAZLI  SIBNRX 127 % UST-10 9841 001% -

nykown LKODLI  LKOHRX 0.63% Bund-10 99.62 -

PocHedTb ROSNLI  ROSNRX 0.69 %

Poctenekom ROSYY US RTKM RX 0.98 %

Cuctema SSALI AFKS RX 223%

l"a3npom OGZDLI GAZPRX -1.44 %

CbepbaHk SBRCY US SBERRX +0.72 %

BaxHenas MakposKOHOMMYECKas CTaTUCTUKA

Bpems CmpaHa ~ WHOuKkamop Mepuod Gakm MpoeHo3 Mpownoe  [lepecmomp  EQUH. usm.
17:00 us Rich Fed, services index Mait 2 NYHKT bl
17:00 us Rich Fed comp. index Mait 3 NYHKTbI
15:55 us Redbook mm 08 %
15:55 us Redbook yy 49 %
0:30 us Minneapolis Federal Reserve Bank President Neel

< HK Mrkt Holiday

KR Mrkt Holiday

Wctounuk: Bloomberg, aaHble komnanuit, ouexkn YHUBEP Kanutan
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OcHoBHble AaHHble NO PbIHKY aKLI,VIVI
Komnanms Tukep LleHa Vamererve, % Market Div 3akpbITve Llenesas Upside, %  PekomeHpauvs
3aKpbITus JeHb Hepens rog  Cap,$mnH.  Ex-Date peecTpa LigHa

Hegpmb u 2a3

BalHedpTb BANE 2365.00 09% +07%  -193% 6578.5 11.12.2017 12.12.2017  2494.96 +5.5% Jepxatb
l"a3npom GAZP 146.76 +0.8 % 28% +198%  56421.3 18.07.2018 19.07.2018 160.49 9.4 % [epxatb
HOBATOK NVTK 775.10 +0.3% +0.1%  +140%  38218.7 02.05.2018 03.05.2018 813.07 +4.9% [epxatb
PocHedTb ROSN 386.90 0.0% 41%  +259%  66589.0 29.06.2018 02.07.2018 390.59 +1.0% [epxatb
nykomn LKOH 4398.50 12% 02% +565%  60755.2 10.07.2018 11.07.2018  4261.90 31% [epxatb
[a3npom HedhTb SIBN 32745 +0.8 % +0.7% +676% 25212.4 25.06.2018 26.06.2018 29118 111 % [epxarb
CypryTHedTeras (ao) SNGS 29.54 0.6 % -1.6 % +9.8 % 171354 18.07.2018 19.07.2018 3709 +256% [Mokynatb
CypryTHederas (an) SNGSP 32.56 +0.3 % +26% +114% 4072.5 18.07.2018 19.07.2018 4134 +27.0% Mokynatb
TarHedTb (a0) TATN 685.00 +0.5% 00%  +759%  25397.7 05.07.2018 06.07.2018 55454  -19.0% [Jlepxatb
TarHedTb (an) TATNP 485.00 3.0% 30% +823%  25397.7 05.07.2018 06.07.2018 443.66 85% Jepxatb
TpaHcHeTb TRNFP 175750.0 +0.5% +0.1% +2.9% 44378 18.09.2017 19.09.2017  191544.0 +9.0 % [epxatb
ADR/GDR

a3npom OGZDLI 4.70 +1.1% 24 % +9.6 % 903.1 19.07.2017 20.07.2017 524 +116% [epxarb
HOBAT3K NVTK LI 130.40 +1.4 % -1.0% +8.7 % 643.0 02.05.2018 03.05.2018 137.08 +5.1% [epxatb
PocHedTb ROSNLI 6.24 +1.5% 32%  +161% 1074.0 09.10.2017 10.10.2017 6.54 +4.8 % [epxatb
nykown LKODLI 70.98 +0.4 % +05% +425% 980.4 21.12.2017 22.12.2017 73.05 +2.9% [epxatb
la3npom HedTb GAZ LI 26.25 +1.0 % +0.0%  +535% 404.2 28.12.2017 29.12.2017 25.63 24 % [epxatb
CypryTHedreras (ao) SGGD LI 471 +0.2 % 18% +0.3 % 2731 18.07.2017 19.07.2017 4.78 +1.5% [epxatb
TaTHedTb ATAD LI 66.46 +1.3% +02%  +60.6 % 4108  21.12.2017 22.12.2017 55.14  17.0% [epxatb
barKu

Coepbark SBER 226.21 +1.8 % 49%  +346% 793004 25.06.2018 26.06.2018 289.04 +278% Mokynatb
Coepbark SBERP 198.68 +1.6 % 21%  +505% 32265  25.06.2018 26.06.2018 24854  +251% Mokynatb
BaHk Bo3poxaeHue (ao) VZRZ 329.00 +1.9% 21%  -558% 126.9  09.07.2018 10.07.2018  #3HAY!  #3HAY! #3HAU!
BaHk BospoxaeHve (an)  VZRZP 152.50 +0.0 % 1.6 % +34 % 32 09.07.2018 10.07.2018  #3HAY!  #3HAY! #3HAY!
BTE VTBR 0.05 +0.7 % 18%  215% 10852.0 01.06.2018 04.06.2018 006 +17.1% Jepxatb
PocBaHk ROSB 59.80 +0.0 % 03% +8.9 % 1506.6 11.04.2008 | Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Bank Cankr-Tetepbypr BSPB 54.00 +0.6 % +1.0 % 84 % 438.1 01.06.2018 04.06.2018 67.97 +259% Mokynatb
ADR/GDR

BTE VTBRLI 1.77 0.1% 41%  226% 185.7 01.06.2018 04.06.2018 1.87 +6.1% [epxatb
Cbepbark SBRCY US 14.92 +1.3% 48%  +211% 1307.6 13.06.2017 14.06.2017  #3HAY!  #3HAY! #3HAY!
Memannypeus

MK Hopunbckuit Hukens — GMKN 10922.00 +1.8 % +13%  +320%  28067.6 18.10.2017 19.10.2017  11152.03 +2.1% llepxatb
yus CHZN 590.00 +0.0 % +02% +185% 519.31 Not Applicable | Not Applicable  #3HAY!  #3HAY! #3HAY!
BCMIMO-Asucma VSMO 17230.00 +0.1% +02%  +103% 3226.0 05.06.2018 06.06.2018  #3HAY!  #3HAY! #3HAY!
Meuen MTLR 113.60 07% 16%  225% 767.9  23.05.20151 Not Applicable 112.95 0.6 % [epxatb
Monioc 3onoto PLZL 3739.00 +0.2 % 38%  -163% 8109.8 07.06.2018 10.06.2018  5535.33  +48.0 % Mokynatb
CeBepcTanb CHMF 986.90 0.7 % 41%  +36.0% 13425.9 18.06.2018 19.06.2018 849.73  -139% [epxaTb
MMK MAGN 45.76 +22% 05% +476% 83029  22.06.2018 25.06.2018 4084  -10.7% [epxatb
HNMK NLMK 161.56 0.6 % 10%  +506 % 15724.1 19.06.2018 20.06.2018 12438  -23.0% MpopasaTb
TMK TRMK 83.00 +6.8 % +6.5 % +9.8 % 13925  29.06.2018 02.07.2018 9854  +18.7% Jlepxatb
Pacnapckast RASP 98.50 1.6 % +04% 552 % 1124.8 19.05.2014 | Not Applicable 8372  -150% [epxatb
Benou BLNG 272 +0.0 % +0.0 % +0.4 % 50.8 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 17.58 +2.5% +16% +202% 451.8 18.10.2017 19.10.2017 18.33 +4.3% [epxarb
4us CHZNLI 7.50 +00% +136%  -348% 6.61 Not Applicable | Not Applicable  #3HAY!  #3HAY! #3HAY!
Espa3 EVRLN 483.70 37% 37% +157.0% 1134 08.03.2018 09.03.2018 40062  -17.2% [epxatb
CesepcTans SVST LI 15.85 0.6 % 16%  +245% 215.6 04.12.2017 05.12.2017 14.80 6.7% [epxatb
MMK MMK LI 9.55 +2.6 % 10%  +326% 133.3 18.12.2017 19.12.2017 10.08 +55% Jlepxatb
HNMK NLMK LI 26.02 06 % 14%  +380% 253.2 08.01.2018 09.01.2018 2284 122% Jepxatb
TMK TMKS LI 5.36 +6.1% +5.9% +0.2 % 225  29.06.2018 02.07.2018 624 +164% Jepxatb
Pycan 486 HK 1.94 +5.4 % 30%  484% 478.6 06.09.2017 07.09.2017 745 +284.1% Mokynatb
Montoc 3onoTo OPYGY US 34.00 +0.0 % 3%  -128% 1475  07.06.2018 08.06.2018  #3HAY!  #3HAY! #3HAY!
Meuven MTL US 373 +1.6 % +2.2% 28.0% 126 23.05.2014 | Not Applicable 334 -106% [epxarb
MawurocmpoeHue

AsTo BA3 (a0) AVAZ 12.75 12% 52%  +354% 978.7 10.05.2011 | Not Applicable 1020  -20.0% MponasaTb
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OcCHOBHbIe AaHHbIe MO PbIHKY aKumMi (TpoAomKeHHe)

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

AsTo BA3 (an) AVAZP 11.60 29% 97%  +7158% 87.0 12.05.20101 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
pynna A3 GAZA 411.00 +1.5% 10%  -17.0% 1309  23.04.20031 Not Applicable  #3HAY!  #3HAUY! #3HAY!
Kama3 KMAZ 53.30 +0.5 % 11% 05% 612.2 11.07.2017 12.07.2017  #3HAY!  #3HAY! #3HAY!
PKK QHeprus RKKE 6850.00 +0.0 % 10%  +189% 125.0 27.07.2017 I Not Applicable ~ #3HAY!  #3HAY! #3HAY!
CONMNEPC SVAV 496.00 +0.8 % 0.8 % 5.7% 276.0 10.06.2016 | Not Applicable 552.00 +11.3% [epxatb
WpkyT IRKT 14.15 +1.1% 1%  +279% 267.9 14.07.2017 17.07.2017  #3HAY!  #3HAY! #3HAY!
TpaHcnopm
Aapodnor AFLT 136.20 04 % +00%  -284% 2456.5 13.07.2017 14.07.2017 16158  +18.6 % [epxatb
HMTM NMTP 7.01 09% 1.8% 7.3% 21925  26.05.2017 29.05.2017  #3HAY!  #3HAY! #3HAY!
ompebumerbcKuti cekmop
Antexu 36,6 APTK 6.95 +0.7 % 04 % +6.9 % 263.0 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 1085.00 14 % 14 % 9.8 % 774.6 02.04.2018 03.04.2018  #3HAY!  #3HAY! #3HAY!
[lvken DIXY 315.00 +1.0 % 19%  +1.7% 638.2 #N/A NJA #NIA NIA 25920 177 % [epxatb
M.Bugeo MVID 403.90 -1.0% 1.9% +4.4 % 11791 30.06.2017 | Not Applicable 386.86 42 % [epxatb
Marnut MGNT 5185.00 +1.5% +4.0%  446% 8581.1 05.07.2018 06.07.2018  4016.15  -225% MponasaTb
CuHeprust SYNG #NIAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! #N/A NJA #NAN/A - #3HAY!  #3HAY! #3HAY!
ADR/GDR
X5 FIVE LI 30.00 +0.0 % +03%  -189% 1323 24.05.2018 25.05.2018 3747 +239% Mokynatb
Marnut MGNT LI 20.30 +0.5 % +26% 443 % 168.0 14.09.2017 15.09.2017 20.28 0.1% [epxatb
Yepk1aoso CHE LI #NANIA - #3HAY!  #3HAY!  #3HAY!  #3HAY! 05.10.2017 06.10.2017  #3HAY!  #3HAY! #3HAY!
OHepeemuka
Pycluapo HYDR 0.74 -1.0% 2.0% 6.9 % 5093.0 07.07.2017 10.07.2017 088 +19.9% [llepxatb
®CKESC FEES 0.18 24 % +2.8 % +1.8 % 37374 18.07.2017 19.07.2017 017 32% [epxatb
WHTep PAO IRAO 3.99 37% +0.6 % +3.9 % 6770.6 31.05.2018 01.06.2018 464 +162% Jepxatb
Poccety RSTI 0.82 05% A7 % 1.0% 2661.6 18.07.2017 19.07.2017 0.87 +55% Jepxatb
Onmoeas 2eHepayus
OorK-2 OGKB 043 A7% 35% +254% 766.0 19.06.2017 20.06.2017 064 +49.6 % Mokynatb
OHunpo UPRO 278 +1.1% +27%  +10.7% 28484 02.07.2018 03.07.2018 287 +3.3% [epxatb
OrKk-5 OGKE 1.48 +0.8 % +04%  +458% 8478  21.06.2018 22.06.2018 149 +0.9 % [lepxatb
TeppumopuankHas 2eHepayus
TrK-A TGKA 0.01 09% 6.2 % 92% 6635  22.06.2018 25.06.2018 001 +128% llepxatb
TrK2 TGKB 0.00 08% 40% +1378% 90.9 12.05.20111 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MocaHepro MSNG 264 08% +17%  +16.1% 1701.9 15.06.2018 18.06.2018 263 03% Depxatb
TrK4 TGKD 0.00 +0.0 % +06% +269% 109.9 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 +0.7 % 14%  +878% 126.8 13.05.20111 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
MexpezuoHanbHble pacnpedenumerbHble cemesbie komnaHuu (MPCK)
NexaHepro (ao) LSNG 5.88 +0.9 % 06%  +20.1% 987.3 18.06.2018 19.06.2018  #3HAY!  #3HAY! #3HAY!
NeHaHepro (an) LSNGP 114.90 +0.3 % +11% +1212% 987.3 23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
MO3CK MSRS 0.73 04 % 12%  -180% 579.0 20.06.2017 21.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK Cuéupn MRKS 0.11 05% 40%  +69.6 % 166.3 18.06.2018 19.06.2018  #3HAY!  #3HAY! #3HAY!
MPCK CeBepo-3anaga MRKZ 0.06 0.7% +26% +318% 86.3  23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK LlenTpa MRKC 0.36 0.7% 05%  -171% 2485  09.06.2018 13.06.2018  #3HAY!  #3HAY! #3HAY!
MPCK Bonru MRKV 0.13 02% 11%  +906 % 3905  23.06.2017 26.06.2017  #3HAY!  #3HAY! #3HAY!
MPCK LlenTpa 1 Mpneomxbs MRKP 0.35 +0.3 % 18% +1315% 646.0 08.06.2018 12.06.2018  #3HAY!  #3HAY! #3HAY!
HoBocubupckaHepro NONG #NAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! 03.07.20151 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
ADR/GDR
MocaHepro AOMD LI 2.16 +0.0 % +0.0%  +20.0% 279 15.06.2018 18.06.2018  #3HAY!  #3HAY! #3HAY!
Pycluapo HYDRLI 1.14 04 % 19%  -168% 786  07.07.2017 10.07.2017 173 +523% Mokynatb
®CKESC FEES LI 1.50 +0.0 % +00%  -187% 62.1 18.07.2017 19.07.2017  #3HAY!  #3HAY! #3HAY!
Cesab, UT, medua
MTC MTSS 294.25 +0.3 % +15%  +20.8 % 9549.2 06.07.2018 09.07.2018 315.79 +7.3% [epxatb
PocTenekom (ao) RTKM 65.19 0.0 % +0.5 % -10.4 % 2725.9 05.07.2018 06.07.2018 81.07 +244% [Mokynatb
PocTenekom (an) RTKMP 62.42 0.0% 02% +129% 2124 05.07.2018 06.07.2018 62.55 +0.2 % [llepxatb
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OcHoBHbIe AaHHbIe NO PbIHKY aKLl,VIl7I (npop.omkeHue)
Komnarms Tukep LleHa V3meHenve, % Market Div 3akpbiTre LleneBas Upside, %  Pexomermauus
3aKpbITus [JeHb Hegenst ro  Cap,$mnH.  Ex-Date peectpa LieHa
MerachoH MFON 486.40 +0.1% +22% -19.2% 4897.3 10.07.2018 | Not Applicable 569.66  +17.1% [epxatb
A®K Cuctema AFKS 10.51 2.0% 5.2% 20.7 % 1646.2 18.07.2018 19.07.2018 1739 +655% [Mokynatb
PBK RBCM 5.02 09% +0.2 % 329 % 29.81 Not Applicable | Not Applicable ~ #3HAY!  #3HAY! #3HAY!
ADR /GDR
MTC MBT US 10.48 +2.3% +31%  +122% 170.1 12.10.2017 13.10.2017 11.49 +9.6 % [epxatb
Poctenekom ROSYY US 6.32 +0.0 % +0.0 % A7.7% 440 05.07.2017 07.07.2017  #3HAY!  #3HAY! #3HAY!
A®K Cuctema SSALI 3.34 15% 52% 31.2% 26.1 07.12.2017 08.12.2017 534  +60.0% Mokynatb
BbiMnenkom VIP US #NIAN/A - #3HAY!  #3HAY!  #3HAY!  #3HAY! #N/A NJA #NANA - #3HAY!  #3HAY! #3HAY!
CTC CTCMUS  #NJAN/A  #3HAY!  #3HAY!  #3HAY!  #3HAY! 25.11.20151 Not Applicable ~ #3HAY!  #3HAY! #3HAY!
Yandex YNDX US 34.63 +1.9% 07% +21.0% 183.51 Not Applicable | Not Applicable 4130  +193% [epxatb
Mail.ru MAIL LI 26.74 +25% 0.3% 0.0% 95.6 18.03.2013 20.03.2013 3369 +26.0% Mokynatb
Xumuyeckas ompacsib
AKpOH AKRN 4300.00 +0.0 % 07%  +366% 2830.5 13.06.2018 14.06.2018 289328  -32.7% Mpopasatb
®ocArpo PHOR 2406.00 02% 1.8% +3.8 % 5059.9 12.06.2018 13.06.2018  2227.11 T4% [epxatb
Ypankanui URKA 106.80 +2.6 % 0.1% 243 % 5092.2 16.06.2017 | Not Applicable 12880 +206 % [Mokynatb
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Price Price Chg YTC  Duration Payment Sink  Country Cumency Ratings Coupon  Coupon Call/Put

Last (mid) 5D Rank SIFIM Accrued Date Date
CyeepeHHble

RUSSIA 11 07/24/18 101.33 0.00 2.86 017 SrUnsecured N RU  USD BBB-BBB-Bal 367  24.07.2018
RUSSIA 12 3/4 06/24/28 160.83 0.00 5.00 6.63 SrUnsecured N RU  USD BBB-BBB-Bal 531  24.06.2018
RUSSIA 3 1/2 01/16/19 100.03 0.00 344 0.64 Sr Unsecured N RU  USD BBB-BBB-Bal 124 16.07.2018
RUSSIA 5 1/4 06/23/47 92.91 0.01 5.75 1437 SrUnsecured N RU ~ USD VAN/ABBB-#N/AN 220  23.06.2018
RUSSIA 3 5/8 09/16/20 107.25 0.00 0.47 222 Sr Unsecured N RU  EUR BBB-BBB/Bal 248  16.09.2018
RUSSIA 4 1/2 04/04/22 101.35 0.00 4.12 357 SrUnsecured N RU  USD BBB-BBB-Bat 063  04.10.2018
RUSSIA 4 3/4 05/27/26 100.13 0.00 473 6.60 Sr Unsecured N RU ~ USD VAN/ABBB/#N/AN 234  27.05.2018
RUSSIA 4 7/8 09/16/23 102.98 0.00 424 4.7 Sr Unsecured N RU  USD BBB-BBB-/Bal 092  16.09.2018
RUSSIA 5 04/29/20 102.43 0.00 3.68 1.86 Sr Unsecured N RU  USD BBB-BBB/Bat 035  29.10.2018
RUSSIA 5 5/8 04/04/42 101.31 20.01 553 13.38  SrUnsecured N RU  USD BBB-BBB-Bat 078  04.10.2018
RUSSIA 5 7/8 09/16/43 104.08 0.01 5.57 1357 SrUnsecured N RU USD BBB-BBB-Bal 141 16.09.2018
RUSSIA 7 1/2 03/31/30 110.66 0.00 426 328 Sr Unsecured Y RU  USD BBB-BBB-Bal 112 30.09.2018
baHku

EURDEV 5 09/26/20 101.76 0.00 420 222 Sr Unsecured N SNAT USD BBB-#N/AN/A/Baal 0.81  26.09.2018
GPBRU 3.984 10/30/18 100.98 0.00 1.68 0.44 Sr Unsecured N RU  EUR BB+/BB+/Ba2 225 30.10.2018
GPBRU 4 07/01/19 102.13 0.00 2.02 1.07 SrUnsecured N RU  EUR BB+/BB+/Ba2 358  01.07.2018
RSHB 5.1 07/25/18 10027 +0.02% 342 0.17 SrUnsecured N RU ~ USD #N/AN/ABB+Ba2 169  2507.2018
RSHB 7 3/4 05/29/18 100.21 0.05 % 6.85 0.01 SrUnsecured N RU  USD #N/AN/ABB+Ba2 3.77  29.05.2018
SBERRU 3.08 03/07/19 10114 0.01% 161 0.78 Sr Unsecured N RU  EUR #N/AN/ABBB/Bat 066  07.09.2018
SBERRU 3.3524 11/15/19 102.65  +0.01% 1.52 1.45 SrUnsecured N RU  EUR #N/ANABBB-Bat 175  15.11.2018
SBERRU 4.15 03/06/19 100.09  +0.05% 4.03 0.77 SrUnsecured N RU  USD #N/AN/A/BBB/Bat 090  06.09.2018
SBERRU 6 1/8 02/07/22 103.73  0.03% 5.01 332 SrUnsecured N RU  USD #N/AN/A/BBB-/Bat 1.82  07.08.2018
SBERRU 5.18 06/28/19 10113 0.01% 4.1 1.06 Sr Unsecured N RU  USD #N/AN/A/BBB/Bat 210  28.06.2018
SBERRU 5.717 06/16/21 102.61 .00 % 479 279 SrUnsecured N RU  USD #N/AN/ABBB-/Bat 251  16.06.2018
SBERRU 6 1/8 02/07/22 103.73  0.03% 5.01 332 SrUnsecured N RU  USD #N/AN/A/BBB-/Bat 1.82  07.08.2018
SBERRU 5 1/8 10/29/22 9829  0.01% 5.57 4.00 Subordinated N RU  USD #N/AN/ABB+Ba2 036  29.10.2018
VEBBNK 4.032 02/21/23 10727 0.08% 2.39 4.39 Sr Unsecured N RU  EUR BBB-BBB-/#NJAN/A 1.02  21.02.2019
VEBBNK 4.224 11/21/18 100.14  0.03% 3.94 0.49 SrUnsecured N RU  USD BBB-BBB-#N/AN/A 0.04  21.11.2018
VTB 6 1/4 06/30/35 103.78  #3HAU! 5.90 1061  SrUnsecured N RU  USD BBB-WD/Ba1 250  30.06.2018
VTB 6 7/8 05/29/18 10013 0.01% -2.68 0.01 Sr Unsecured N RU  USD BBB-WD/Ba1 336 29.05.2018
VTB 6.551 10/13/20 10444 012% 4.56 224 SrUnsecured N RU  USD BBB-/WD/Ba1 075  13.10.2018
Hegpmezas

GAZPRU 3.389 03/20/20 10341 +0.02% 1.48 1.79 Sr Unsecured N RU  EUR BBB-BBB-/Baa3 0.60  20.03.2019
GAZPRU 3.6 02/26/21 10485  +0.01% 1.78 266 SrUnsecured N RU  EUR BBB-BBB-Baa3 0.86  26.02.2019
GAZPRU 3.7 07/25/18 100.58  +0.04 % 0.28 0.17 SrUnsecured N RU  EUR BBB-BBB-Baa3 307  25.07.2018
GAZPRU 4.364 03/21/25 11061 +0.05% 2.64 6.05 Sr Unsecured N RU  EUR BBB-BBB-/Baa3 077  21.03.2019
GAZPRU 4.95 02/06/28 9718 0.26% 5.33 767 SrUnsecured N RU  USD BBB-BBB-Baa3 149  06.08.2018
GAZPRU 4.95 07/19/22 10048  0.08% 4.82 3.74 SrUnsecured N RU  USD BBB-BBB-Baa3 172  19.07.2018
GAZPRU 5.999 01/23/21 103.41 0.01% 4.62 246 SrUnsecured N RU  USD BBB-BBB-Baa3 202  23.07.2018
GAZPRU 6.51 03/07/22 10564  0.03% 4.86 339 Sr Unsecured N RU  USD BBB-BBB-/Baa3 1.39  07.09.2018
LUKOIL 6 1/8 11/09/20 10442 +0.17 % 421 232 SrUnsecured N RU  USD BBB/BBB+Baa3 026  09.11.2018
LUKOIL 6.656 06/07/22 107.05  +0.01% 472 352 Sr Unsecured N RU  USD BBB/BBB+Baa3 3.09  07.06.2018
LUKOIL 7 1/4 11/05/19 10469  +0.12% 3.88 140 SrUnsecured N RU  USD BBB/BBB+Baa3 0.38  05.11.2018
NVTKRM 6.604 02/03/21 10427 +0.04 % 4.89 247 SrUnsecured N RU  USD BBB-BBB/Baa3 204  03.08.2018

SIBNEF 2.933 04/26/18 #N/A Field #3HAY! #NANA #NJAN/A  SrUnsecured N RU EUR NR/NRWR 0.00  Field Not Applit
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Price Chg YTC  Duration Payment Sink  Country Cumency Ratings Coupon  Coupon Call/Put
(mid) 5D Rank SIFIM Accrued Date Date
SIBNEF 6 11/27/23 10333  0.07% 5.29 4.65 Sr Unsecured N RU  USD BBB-BBB-/Baa3 295  27.05.2018
TNEFT 8.7 08/07/18 10122 +0.00 % 2.61 0.20 Sr Unsecured N RU ~ USD BBB-#N/AN/A/Baal 259  07.08.2018
Memannypeus
CHMFRU 5.9 10/17/22 103.10  0.09% 5.10 392 SrUnsecured N RU  USD BBB-BBB-Baa3 061  17.10.2018

GMKNRM 4 3/8 04/30/18 #N/A Field #3HAY! #NANA #NJAN/A  SrUnsecured N RU usb NR/NRWR 0.00  Field Not Applit

GMKNRM 5.55 10/28/20 10222 +0.24 % 457 230 SrUnsecured N RU USD BBB-+BBB-*/Baa3 040  28.10.2018
METINR 5 5/8 04/17/20 10043  +0.08 % 5.38 1.82 SrUnsecured N RU usb BB/BB/Ba2 058  17.10.2018
NLMKRU 4.95 09/26/19 10145  +0.14 % 3.82 1.30 SrUnsecured N RU USD BBB+BBB-Baa3  0.80  26.09.2018
Xumusi

URKARM 3.723 04/30/18 #N/A Field #3HAY! #NJAN/A #NJAN/A - SrUnsecured N RU USD  #N/AN/AINRWR  0.00  Field Not Applit

[Hobbrua

ALRSRU 7 3/4 11/03/20 107.72  +0.10% 438 227 SrUnsecured N RU USD  BB+BB+Baa3 045  03.11.2018

NORDLI 6 3/8 05/07/18 #N/AField  #3HAY! #NJAN/A #NJAN/A - SrUnsecured N RU USD  #N/AN/AINRWR  0.00 Field Not Applit
TenekoMMyHuUKauuu

MOBTEL 5 05/30/23 9894  0.16% 5.24 439 SrUnsecured N RU USD BB*/BB+Balu 242  30.05.2018

MOBTEL 8 5/8 06/22/20 107.75  0.03% 4.66 1.89 SrUnsecured N RU USsD BB*/BB+Balu 3.64  22.06.2018

VIP 5.95 02/13/23 100.75  0.00 % 5.76 412 SrUnsecured N NL usb BB/BB+/Ba2 167  13.08.2018

VIP 7.5043 03/01/22 10645  0.09 % 5.58 332 SrUnsecured N NL usb BB/BB+/Ba2 173 01.09.2018

VIP 7.748 02/02/21 106.23  0.09% 523 243 SrUnsecured N RU usb BB/BB+/Ba2 241 02.08.2018

VIP 9 1/8 04/30/18 #N/AField  #3HAY! #NAN/A #NJAN/A  SrUnsecured N RU usb NR/NRWR 0.00 Field Not Applit
TpaHcnopm

RURAIL 3.3744 05/20/21 104.68  +0.40 % 1.75 2.89 SrUnsecured N RU EUR BBB-/BBB-/Baa3  0.04  20.05.2019

RURAIL 4.6 03/06/23 11047  +041% 2.26 439 SrUnsecured N RU EUR BBB-BBB-/Baa3 1.00  06.03.2019

RURAIL 5.7 04/05/22 10353  +0.32% 4.69 350 SrUnsecured N RU USD BBB-BBB4Baa3 0.78  05.10.2018

RURAIL 7.487 03/25/31 12410 +0.15% 4.93 8.87 SrUnsecured N RU  GBP BBB-BBB-Baa3 123  25.09.2018

Special

NVTKRM 6.604 02/03/21 10427 +0.04 % 4.89 247 SrUnsecured N RU USD BBB-BBB/Baa3  2.04  03.08.2018

ALFARU 5 11/27/18 100.64  +0.00 % 3N 0.50 SrUnsecured N RU USD #N/AN/ABB+Bal 246  27.05.2018

GMKNRM 5.55 10/28/20 10222 +0.24 % 457 230 SrUnsecured N RU USD BBB-BBB-*/Baa3 040  28.10.2018

ALFARU 7 3/4 04/28/21 10752 0.08% 4.96 267 SrUnsecured N RU usb BB+/BB+/Ba1 056  28.10.2018

CHMFRU 5.9 10/17/22 10310 0.09% 5.10 3.92 SrUnsecured N RU USD BBB-BBB-Baa3  0.61 17.10.2018 -
VTB 9 1/2 PERP 10356 057 % 8.54 365 Subordinated N RU USD N/AN/AMN/AN/ANI 443 06.06.2018  06.12.2022 Call
SIBNEF 6 11/27/23 10333  0.07% 5.29 465 SrUnsecured N RU USD BBB-BBB4Baa3 2.95  27.05.2018

VEBBNK 6.902 07/09/20 103.81 0.03 % 4.99 1.97 SrUnsecured N RU USD BBB-BBB-#NAN/A 259  09.07.2018

VEBBNK 6.025 07/05/22 10270  0.07 % 5.29 3.63 SrUnsecured N RU USD BBB-BBB-#N/AN/A 2.33  05.07.2018

SIBNEF 4 3/8 09/19/22 9726  0.28% 5.09 3.95 SrUnsecured N RU USD BBB-+BBB+Baa3 0.79  19.09.2018

ROSNRM 4.199 03/06/22 9738  022% 497 350 SrUnsecured N RU USD  BB+WD/Baa3 091  06.09.2018 -
GPBRU 0 PERP 10147  +0.05% 6.18 0.42 Subordinated N RU USD ‘NANAMNANANG 079 25.10.2018  25.10.2018 Call
KZOKZ 7 05/05/20 106.86  +0.03 % 3.33 1.85 SrUnsecured N Kz usb BB-BBB/WR 0.37  Field Not Applit

KZOKZ 4 3/4 04/19/27 9754  069% 5.10 7.31 SrUnsecured N Kz USD BB+BBB4/Baa3 046  19.10.2018
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000 «YHUBEP Kanutan»
v'CobcTBeHHbIN kanuTan npesbiwaeT 700 mnH RUB;
v" Bxogut B TOIM-10 onepatopoB Mockosckomn bupxu;

v ToproBblii 06opoT Ha Mockockoin Bupxe no utoram
2017 r. — 6onee 11,0 TpnH. RUB;

v Yyacthuk  ToproB  Mockoeckon  Bupxu,  CaHkT-
MeTepbyprckon Gupxm, HaumoHanbHo ToBapHon Bupxu,
KasaxctaHckon bupxu KASE.

Peitunru Ayputop

Crowe Horwath.

LlentpansHbin Oduc

123112, r. Mocksa. lMpecHeHckas HabepexHas, oM 8, cTpoeHue 1,
("BatwnHs Mocksa" Mopog Ctonuu komnnekca "Mocksa-Cutn"), 4 atax

TenedoH: (495) 644-11-22 (MHorokaHasnbHbIM)
On. noyta: info@univer.ru
Cant www.univer.ru

KoHTakTbI
MpeanpeHT 3amecTutens MeHepanbHoro Co-OupekTop [lenaptameHTa 6pokepckoro  3amecTuTenb HavarnbHyka
[AVPEKTOPA N0 MHBECTULMAM obcnyxmBaHms YnpaeneHus npogax
Anekcei MBaHOB, K.9.H. [OmuTpuin AnekcaHapoB, K.X.H. Tapacos PomaH ApTem KnrokuH
Ten.: (495) 644-11-22 no6. 2277  Ten.: (495) 644-11-22 po6. 3336 Ten.: (495) 644-11-22 0o6. 4401 Ten.: (495) 644-11-22 pob. 2272
e-mail: aivanov@univer.ru e-mail: daleksandrov@univer.ru  e-mail: rtarasov@univer.ru e-mail: aklukin@univer.ru
JInueHsum

JIueHsus npodheccroHanbHOro y4acTHUKa pbiHKa LieHHbIX Gymar Ha ocylectBnenne 6pokepckoit festensHoct Ne 045-12601-100000 ot 09 oktsbps 2009 roga, BbigaHa
®epepanbHolt cnyx6oil No hUHaHCOBLIM pbiHKaM, CPOK JeiCTBUs — 6€3 OrpaHuyeHns cpoka AeicTBus.

JInLeHans npocheccMoHanbHOMO y4acTHIKa pbiHKa LieHHbIX Oymar Ha ocylecTBneHne aunepckoit gestenbHoctin Ne 045-12604-010000 ot 09 oktsbps 2009 roaa, BblaaHa
®epepanbHolt cnyx6oil No hUHaHCOBLIM pbiHKaM, CPOK JeiCTBUs — 6€3 OrpaHnyeHns cpoka AeicTBus.

JlnueHsus Ha ocylyecTBneHne AenoantapHoit aestensbHoctn Ne 045-12895-000100 ot 02.02.2010 r., BbipaHa PenepanbHoit cnyx60it N0 UHAHCOBLIM PbIHKAM, CPOK
[neiicTeus - 6eccpoyHas.

3asBneHune 06 orpaHNYeHUM OTBETCTBEHHOCTH

Hacrosiwee aHanutyeckoe uccnepoakue nogrotoneHo OO0 «YHWMBEP Kanutan» Ha ocHOBe WHdopMauuu, momyyeHHoW W3 oduumanbHbIX O06LLesoCTynHbIX
CTOYHMKOB, B HAfIEXHOCTU U JOCTOBEPHOCTM KOTOPbIX HET OCHOBaHMIA COMHEBATbCS. CreLpanbHbIX UCCrEe[oBaHuiA, HanpaBneHHbIX Ha BblsBreHUe (HakToB HEMOMHOTLI 1
HE[0CTOBEPHOCTI YKka3aHHO MHAOPMALWK, He MPOBOAMNOCH. AHANUTUYECKVE BbIBOABI U 3aKMiOYeHWs, NPeCTaBneHHble B HACTOSLEM AOKYMEHTE, SIBMSIOTCS MHEHUEM
cneupanuctoB OO0 «YHUBEP Kanutany. Hukakas uHGopmaLms 1 HUKakoe MHeHIe, BbipaXkeHHOe B JaHHOM [JOKyMeHTe, He SBNAITCA pekoMeHaluelt no nokynke wnu
npoaaxe LieHHbIX Bymar, HbIX (DUHAHCOBBIX WHCTPYMEHTOB, OMLMOHOB, (HbIOYEPCOB UMM LiEHHbIX Bymar, Mpou3BOAHBIX OT 3TUX aKTUBOB (AEpUBATMBOB), HE ABMSETCS
ocbepToit UnK NpeanoxeHeM fenatb OepTy UK OCYLLECTBMSTL MHbIE BMIOXEHUS kanuTana. [laHHoe aHanuTuieckoe UCCrnefoBaHne He NPeAoCTaBRsEeT rapaHTyil U
obeLLannit bypyLeit ahdeKTUBHOCTY (LOXOAHOCTM) AEATENBHOCTI Ha PhIHKE LieHHbIX Bymar. 3a JOCTOBEpPHOCTb MHGOpPMAaLK, NexalLlieil B 0CHOBE HACTOSILLEro A0KYMEHTa,
11 32 NOCNEeACTBUS pelleHuid, NpuHATLIX Bamu Ha ocHoBe Hactosiero fokymeHta. OO0 «YHWBEP Kanutany» oTBETCTBEHHOCTW He HeceT. Heobxoaumo npuHMMaTh BO
BHUMaHue, YTo [0XOA OT MHBECTUPOBAHMS B ONpeAeneHHble LieHHble Gymari unu uHble pUHaHCOBbIE MHCTPYMEHTbI, €CIN TakOBO MMEET MECTO, MOXET BapbupoBaThCS,
a CTONMOCTb 3TUX LieHHbIX Bymar 1 WHbIX (PUHAHCOBbIX MHCTPYMEHTOB MOXET MOBbIATLCS UK MoHWKaThesi. KonebaHne KypcoB MHOCTpaHHbIX BamioT MOXeET okadaTb
HeBnaronpusiTHoe BNMSHUE Ha KYpC, CTOMMOCTb 11 JOXO[HOCTb ONpeAeneHHoil LieHHO! Gymaru 1 Horo (pUHaHCOBOTO MHCTPYMEHTA, YNOMSHYTbIX B HACTOSILYEM [OKYMEHTE.
Hukakas uHcbopmaLys, kacalowlancs HanorooGnoXeHns, U3NOXeHHas B HACTOSLEM [AOKYMEHTE, He SIBMSETCS KOHCYMbTUPOBAHWUEM MO BOMPOCAM HanorooGroXeHus.
Hawa KomnaHus HacTosTensHO pekomMeHayeT WHBecTopam obpalyaThbCs 3a KOHCYNbTaUMAMM K HE3aBUCUMBIM  CrieLManincTam B obnactu Hanoroobnoxenns, KoTopbIMm1
ByayT yuuTbIBaTEC 0COBbIE 0BCTOATENLCTBA Kaxaol koHkpeTHol cutyaumn. 000 «YHUBEP Kanutan» npoBoguT CTpOrylo BHYTPEHHIOW MOMMUTUKY, HAanpaBneHHyo Ha
npefoTBpaLLeHne Kakux-nnbo AeACTBUTENbHBIX UMK NOTEHLMaNbHbIX KOHMMKTOB MHTEPECOB KOMMaHM 1 MIHBECTOPOB, a Takke NPeAoTBpaLLEeHNe YILEMNEHNS UHTepPecoB
HBECTOPOB. NS MOMyyYeHNs AONOMHUTENbHOIM MH(OPMALMK O LieHHbIX Bymarax, yNoMsHYTbIX B HACTOSILLEM MCCneaoBaHi, Heobxoaumo obpatutecs B 000 «YHVBEP
Kanutan». BocnpoussoanTb, KonupoBaTb, LMTMPOBATL. @ Takke [enaTb BblAepXkM 13 HACTOALero [okyMeHTa 6e3 npeaBapuTenbHOro nuceMeHHoro cornacus OO0
«YHVBEP Kanutan» 3anpetyeHo.
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