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HFEZyOfmlsdzed C s tor dz€ O, weodw jlsfqw Htsdzw My
Msstotsdzts 2 , ftocjHBMisOadzwes h j2 dzdC o dHdetsls
o' MEOdzd Miststetsdats?2, dL " BOs h j 2 dzd S o dH dets
EyOmlsdzd S s tor dzb O.

J nBHJ dMmfdzj Hise Odad v i tcd fHEJT'dd0¢ |
dzd € o d H dzts f s gmimdzj HEj d&5' & to" eS8 B' &
fsCOL Olsj dzd L O COYHT 2 ststcegtsor 2 HJ dz
cOMM®BBOIsted o O d3Ff » J dzf@GPplzd3zj dzlstse (v OB dzd Y-

J vsOBdZzdyy 5 ftede jH ] de fsCOL Olsj dzd ,
MH] &Z8C¢ o M syOfmstslsdzr 7 Eyomlsdzd s tor
ddzmistezdzj dz2ls Odzsd L O 1 jtodtsH.

1] sBhjd3 MdzEyoOjowvhp s d odiasirdzlz j sfpw dzd 3 Isd tes 0 OdzdzO™ L O
ftoejosmMasHwh j2 yjdkz dkFzyhrjdets MftesmMO, ddets dddidlsdtess Od
Zzzyh jets ftoj Hdztsy § dad W .

Loctej Mmdodes?2 L OWeCH2 WwWodwjlilsqw dzd di3d Is dsip 820 ® qz@O Wy j dzO W odEk
ftoj Hdzsy JdgdW ddzd ©Oo des?2 j2, dddiRdlsdiese OdzdzOW L OW o SO dzO
Qo dets?2 J2, dzdBB tr dzsydzOvY L OvW o CO.
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v OB dzd yO 2. [ IsdetsmdlIlsj dz' dzr § sBi j BHFT MH ]
gL 30dzd/ f tej HisEMIs O dzVv dzd dzc[(iiaq’Hlesfr]lsJ (9@ Odz¥ Is dg’
oMy~ EyoOmls Wwrse " dz§ O

USDRUB_TOM USDRUB_TOD
vtstcetsor 2
RLI WiIs| 1 tej HEsMIs( RLI Wisg 1 tej HBMISC

30.01.2017 50,67 38,31 65,19 44,65

31.01.2017 52,10 36,36 64,27 38,49

01.02.2017 51,88 36,18 66,00 41,51

02.02.2017 52,93 36,52 73,89 54,10

03.02.2017 54,44 40,59 71,29 57,39

06.02.2017 52,10 35,34 72,78 54,26

07.02.2017 49,04 34,49 65,96 42,38

08.02.2017 52,43 36,48 67,05 44,21

09.02.2017 48,85 35,91 66,70 44,58

10.02.2017 46,32 35,27 64,78 50,33

IlMmMjes L O 5120 36,6 67,% 4749

v OB dzd yo 3. [ sdzsmdlilsj dz dz" | Bl J BHFT fMH ]
gL 30dzd/ f toj HisEMIs O dzv dzd dchSiacfHdztsfr]lsJ (WBsdzHts9 '
oMmMinm EZyOmlsdad H)jseo tor dz& O

GAZP SBER
vtstcetsor 2
RLI WiIs| 1 tej HEsMIs( RLI Wistd 1 tej HsMISC

30.01.2017 42,27 38,13 40,22 32,17

31.01.2017 43,30 39,03 38, 32 34,02

01.02.2017 40,14 25. 70 39,78 25,90

02.02.2017 39,76 29,26 38,60 26, 65

03.02.2017 51,13 37,52 40,92 37,62

06.02.2017 40,23 38,57 40, 40 38, 73

07.02.2017 45,89 43,21 34,09 32,85

08.02.2017 29.59 25.65 34,22 34,54

09.02.2017 29,83 29,89 35,56 33,86

10.02.2017 38,04 45,32 33.81 35,26

liiets L O 37.40 33.91 37.47 33.20

v OB dzd yO 4 . [ sdesdlIsj dz' dzr J sBi J BHFT fMH ]
gL 3Ot j HisMIsOo dzWw dzd d&zd ¢ o dH dzts s (Mtesydz" 2 6"
ZyoOmlsded € ts(e%)lte’ dzl ©

RTS3.17 GAZR-3.17 SBR¥. 17
visteetso r j
RLIW|IltejHtsMIs|{ RLI W]l tejHEBMIS{ RLI W|) tejHBMIS
30.01.2017 37,4 58,54 25, 4 48, 05 27, 4 51,66
31.01.2017 38, ( 54,84 26, § 66,97 30,1 53,42
01.02.2017 35, ¢ 58,21 26, § 48, 44 26, € 50,47
02.02.2017 33,1 55,40 28, § 47,63 27, % 49,62
03.02.2017 42, 2 61,45 34, § 49,43 29, ¢ 51,67
06.02.2017 35, 4 55,25 29, 4 51,05 32, 7 54,52
07.02.2017 32,4 56,31 27, § 53,21 31, § 52.41
08.02.2017 35, 2 58,65 25, 2 42,16 29, 8§ 46, 42
09.02.2017 32, ( 56,58 26, 2 43,54 29, ° 50,39
10.02.2017 31,1 58, 74 27, 9 47,91 30, ¢ 49,014
lMmicelkitk®d 352 7 576 5 276 € 488 9 297 § 506 9
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vsOBd&zd yo 5. [ HsFda y Gmlg ddfs®Ctseo  tor dz6 © o tsBh j O3
d dzis iz d3j dals O dzd (%)

AN OGN | [ SEFT BN j [ dMB OdzO daf

L et d dzhis oz dsj ¢ MHjdse Lo 3 dt!wkdw/ fEdH

J d dzd € o d HiddsT Is d
] Oz s(USDRUB_TOM 43,093 14,54
] Odz s(USDRUB_TOD 57, 68 20, 37
ASdzZH 5§ GAZP 35,66 -3, 49
ASdH 54 SBER 35,34 4,26
HEeBYdg|RTS. 17 46,64 21,84
seSyds| GAZRB. 17 38, 32 21, 32
BBy dz| SBRF. 17 40,27 21,30

1 tod d@3gj yOls j dz' dzts, Yylss Htsdzd or MsC syofy
tcOL dzr » ddemlstczdzj delsseo MsdL d3j ed d3" d dzOR ¢
sls 30 HB 50 %. 1l tod dzd BOWY o ts 9 dzd BBOdzd j
USDRUB_ TJOMSDRUBODY{ tsL o sdzv 5 Is ftse jteh d s
sftgOydes M BHds2 dd k2 XYj o00d¢Isdats?2 § Ot
Eyjbtsds tsBi j d3tso ststcEtso HOdedz" d3d d dzfmls 1
teOMMmydIls Ols OG to j HFBdzO O dzdzidzS Od s dzO dzdz’ »
Colststc OV MtsMlsOoa ddzO 47, 44 %.

sO0Cddz tBtLOL 53, Bistp dzis s dzO C dg Yy dasc, oY
EyoOmilsdzd ¢ 59 dzO ter dz¢ On zdSodHdzj 2h d A
sBtOh O h difmw dz20 Bt Odzd L 59 Odzgdz” = Iststcg O
MoMis@elsdds@ jIsd HB ftsdzcedde ls tBh jets

I d3j dz2 M j 2 HREfjtdjjndayls Ofotalr]] deftpts g dzd d M J
d dzfls tc gl dslsltd so s s  tof dzC GA Z RfzG B HoR dz¢ Girs dzv
MeMlsQoadzv jIs dzj etsc\d@3 tBrsdey @r 3W ! ¥ yj temdz
Mtsslse jIsMmiseo ZHP g | O lg@afdzj dzr hdBAZ-BRB bdzj §
Btsdzj j A4BRFdAzO7 . 1 Od B tsHiF TozO B dzsHHS@IYIs W dzC
o0dz¢ Isdz" = JdzMistclzdzj dzlstseo di BWs/dz Wl B @. dzO d

Il CBdzlsj SMisd tcOmittsiz® | tztf 2 O @4 Jv daff v to T
Ltejdedw dLi wisdw/ ftejHBMIsOo dzj dzadw dzd € © d H «
slsd3j sdls', Ykt fhiscSBwL Plsjndzd zdz® digOL dz" = tor

vOCfted Mbojtehjddd MHjdst M dhhd
9 0Odzt sdatsE SHF@Y dZS Olsts L dzOydlsj dz' des B tsdzd b
ftcj HisMIs Oo dzj datsdzl AOUGBR GBOWY 2701 820 to' dz
USDRUBOD uv0OBdZdyO &SHt3d3 tgOdeRFFdaHddC Is | tcdzts ¢
B dad 4 Octej Mindo detsj (GCHRL HEBERI dzd ug@ dz®@ " dgk
HF&zd S odHdetsmisd dzj L dzOydIlsj dz' dets f toj eHF'TOJ |

Birorddyd &ixHEz ojdadydds?2 ftojHtsf)sHoTizie dadzts 206€ dz8 W j dzdf ds ts 1§
fesyjsidsOEBh jes tsBI j BO Issteetse L O HJ dz .
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d C o dH dets Bple{cf2 863 , utso j toh j dzdets d dzOW S Otels
d dzfls tc z dpjtedslayslas ¢ sHFH dAS Pod sH o j HisMIs Oo dzv |
Bsdz h | 05 sjpdBLj’ deEQdEE 2%4zB tRES) 1 TGAZEA 17

T dzO0 3224, , SIBORF. 127 19%3

{dMEzdse 2. 0% dyi mS sYF Teis sath@Ridiedin OH Wdedf H s
LI "HE®RdS o dHdzsfisd &0 ©r dz€ OF 0oL dF & d dzfls &6 iz o,
® USDRUB_TOD o r f?ﬁ}*éﬁﬁm

al
(en}
<)

RTS3.17

® USDRUB_TOM
SBRF3.17

A0,
U770

SBER @® GAzP GAZR-3.17

200,
[elv)

 dmB OdzOdzin 1§ td jdHLES Mplslak
dzd € o JHHEEMIsH j tod SH

-25% -20% -15% -10% -5% 0% 5% 10% 15% 20% 25%

Il 7 Oy J dadz" | teOL dzd ydw ) tcOMMdBsistej ¢
OC Isd o datsAnNTg® o O dz¥ Is dzts d3, WsdzHseasdz d f te
ftesmdzi Y do O sw dzO { dMmizdeS 4§ 2.

t OmMmMd3slsted d3 OdzOdzseduydz § ¢ OL Oldgtszd
LO 1 jtedBH, O LO COYHT 2t lefthizcasd ™ 23 ) H | d
tcOL dzd ydz' n ddzmistelz d3j dzlsts o ftosmdz Y o O
Octcj edotso Odzdzr =  BCOL OlsHEzP2 Isl§ 3t al4d § 5 dot©
ststcetsor 7 HAESAOC] jHdsHH @ tsBdgCd HB8OC) d3f H
BiYHE ojddyddts?2 drLi wksts?2 d ftejHsMisOs
sCte] MisdesMmisd tsH dzts?2 ssyéd H&ZW GCOYHESGEH
[ Odzdzr 2 WOClIs FCOLT 90]Is 20 tslsdesmdlsj dz
ststce s 52 OFCIsd o dzts ) IsdO M@Dts joc" dietCotOpEnHNGEds ¢
o dzd LOoadmMddiismisd s t©OMMdzOIsted o O 3@ s
f5COL Olsj dzj 2 [ststc HENSO tc OXAslg) cfcoj ddis Hsdfy o O dh
&zOd B tsdz'Hhdaff?2 W sdzH 5o 5G 15.
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tdikzdss 3. J6OoY¥dyujmSt) BB D WEOR sssisE®ds
d HdMB OwOdMO {§doyj HskETaml &p dedivdasmisd o Isj uJd dad J
1 jedBHO ( %)

6609
[ s | TS bsteGtso r 2
Hide 1 jtedtsHO
509
® USDRUB_TOM
]
h. .,
o6 RTS3.17
) )
Y]
® e SBER 0,}
209
109
[ d B OdzOdzfy § t& joHLE fysipwdzy
ZdCo duBE s Stoasa ™ 2 HJ
No,
-20%  -15% = -10% -5% 0% 5% 10% 15% 20% 25%

RIsOC, fesdzzyd dedzr §| tjL zdz' SOIsT Mo dHJ L
ofjrn ©OMMABOILLdo OJHE T O difizk@sitdy d3f ElsJsfgls o §
Hdzj @ dzgsd3s tsBI j Bf IsHsde'e s H J ditistd d dyfdsticelgdR]] dgls
OB dzE HOj Isfpw fJtoj ddiilzh j Mise j dedets ]  dHIFIT® Is fif j
Hiczcdogelj d dszh j Mise j dedetsy G tej HiSMIsOo dFded §

[HAEZOCB Mmdzj HIEZj Isylsstds d3 Bddesc s W OCIsO dz,
Ylstser fMH j dzOIs! SH dzsL dzOydz' 2 or ot t
odzdwiddd @O dzd ¢ 9 dH detsls d sBhjj COyjfmlsor
fpdzy Hize P dd3 § ted yd dzO a3:

1. Ytejorhjdedy oJ dztfi g PfrC odffHidztslins] ts@&OH
f e HsMIS O oHEj TdedgsRo d H dzs My Is (d ZOB Stefsls
dzj Mz j Milse j dadz" d3 H dzv tor dz€ O.

2. 1 sdlgddids o jdzdyddze tBi jdBBO WOSIsdyj MC
zdCodHdesmIsd fted LOGCdzt yjdedd MmMHj dzs¢ H
fs¢COL Olsj dzd dzd ¢ Hdrdistg@qj ded jodzCdOd3d 4 Is, tcOf
sjyjdedj btoetsots?2 MjMmMmdd LOvYeCd ISOCAEH
Cslsdtelzils dzd EyOmlsdeds tor dzgC O W d d&zOdzmtsoe *
My MMdy mMdzzyo] Jjmdazd EyOmlsdds tr 2¢O ¢t
ftoslsYy ] dststceso 52 My Mmdd 9 B dzd L dzlz \nf jj g s
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ftoj Hdztsy j dzd W, Hj2fMmsadwYw bOSCBEB EkZyOMmlsdzed
LWWjSls O BhEE dzd € o d H dzts f s ' dzC O:
fsmMicj HMlsotsdz o MIsOoadzj dzgdw ©Octej Mdoe dzr =
oL disMmisz ddzr @3 EyoOmlsdzed S Oz oatsmMf sdz L 59 OIs
dd3 MmOd3d d3.

3. VvyoOmlsdeds tor dz2C O Bsy jIs L™ B3dOIs! dzd €
) Ists X J otej 3w Jets 1 WWJjSCIsdo detsmils . U C
OBMstcOCIsdesdz f tod d3j toJ .

1 toj HY sSdztsy d o3, Yyhsts j skt tsctf yd Bdzd j ddis
SftcjHjdzj degdzsets yYj dzsoatsets Lkictse dzv . J 1
ftiosdmMrtsHdls fEkzBdzd S Oydw fsL dlsd o dzts 2 d dz
1 B3 Isj dzels©, ftsor hOshOw tr datsyds j 53 dH Odac
tcjLizdz sOIsj OCIsdodztzy O kY @fiigzf§ G Istc €
OctejMmMdodsr 7 LOWetS dO® YsSEYSE OCyd2,
O0Cyd?2 HEtsMIsdeOJjls dzso G 15, Bisdzj J o' M s
Mmslsw Hj2fMlsoadY OCdR kyOmMksddSte tor dz§ O
o bwmtyiftcdosHYIls ¢ fwsorh jdads 1 WW,JClsd e
Hy2Mlseodlsj dz¢ dets?2 ddaW stedzOydd B 1 d3dIsj dal
sBicOL 53, 9 BbHjd d' s MzEzyow - dgLi wvisd
mMeoftwyjdes M fsorhjddjds t WWJiGIlsde dzsfmisd

4. | dzd w dzd § tc QL diffsfds O MiIssils dz" n Zyofmls
fsCOLOIjdzd tr 2¢O dBsyils O] BT Is! tc
yJj dzj MssBteOL dzs dL zydls! wOmMftejHjdzj dedj ¢
HFT ftecsdLeojHY dr Htftdddlsj d dzt ¢ dzomf

5. 1 0 tor dz2€ Or Ho kiR §S0BcE RPBRE-tc kG ZdEs ts o
GAZRB. 17 bteekzelsmw ddhstekzdj ds', kO] ¢
BdzdL €, (ol FEyOdglsea@&ico dzO IsOCdr tor dzb
ftcj HsMIsOoadzj dzgdw / dL i HIEJ e O Mdgde§ a1 ¢ Hlafptsidn Is d M t
dzj sSHJ dzOC 50 15

lodwlk dj dzsy j dedesets Hdzv o fj MistsBEWHaR] 2
f sCOLOIsj dzd tor dgStseo dzj HisMIs Ols ghfpdes o b)) gizg
sBl Jd&3d ftod L OCdzs yjdedd MmMHJ dzsSC. 1 MmeawL
cOMmMuUJ s BGWHO HBftddzdIlsj dz' dz = ¢ 0L Olsj d

4.5 e RARSONRT [ uvftiflIB odsurIL
wdzjHEjls tslsdijlsdls: , Y IsHsF Tth ts ta ¢ Loz jdad jj dat
EMdetso Odzdd dME dz¥ ydilsj dz' des Isj mndzsdzse d yd M
e zOHdezS s j teds OCIkdodatsls! MyjlsoO to
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9 dzj LOeadMmMd d@ismMisdhisteBls jlstHtfgtso 82 Misslse jIs
L OC dzs yoOodzd s+ fmu J dz€ d .

1 jtoj H Is j d3, COC fwdmMszHHEZO O s&Qy G
dimmdzy Hizj di3" Flzldg) dgzC BMistetsj ded ™ HESY sdzdzd Is §
ftiecso jtedls! fJtojHfBdyjdd], vyt ttOL d&zdydz
odzdwis! dzO fCOLOIj dzd tor dzg€ © tOL dzd ydzr o3
sstcesotts?2 OCIsdodessMmisd Bsclzls Mddz dets 9 Ots!

4 H Odzdzts 2 yJ dz! ¢ B &zO0 ftetsdL o j HJ dzO
HF My Istseyj @206 gzOMMHB-Mma k,elFT a k ¢if- -‘mi x edd
HFBirectiod@ihmhdWEIQyEBo B dzO ftotso j H
COYHBGEts dL Mmip Sxdigfloytellr dijlsdplgitsin' dzts s Y M
dzdo J tmMOdz! desdzse fteddeyd f Iz.

1 jtco s5dzOYyOdz! dets fHtotsdL o j M @S r e tidg dzh dzt
COYHBEBO CO)YH'™2 IsStgdasfasH2O WBjdz tcOmmydl
tcQo dz" 2 tslsdatsh j ded & BOS M BOdz! dzts?2 9o I8 .
o Odzt Is j / Y d dzdz" n BzdzOe Or / Ctsdzlstc OC Is C
ststectsozse M Mmde . 1 MzeyoOj JMmdzd o Btz
CststlFiE yomH® dzter dzC O Br dz OCIsdo jdz dzO to
d deimis oz 3j dals O, jHKYdpdetsHidzV s Isdgtss 5 ff tztd qiss® dztst2s
ZyOmls dzd € B' &z Gl j dze &t i ©de@fjdiftds d o dzts o
¢ OL Odzdz 2 yOmls dzd € Bz -0 iff risef dOtH iOafasad o | $o dze
HOdzhdgj22 C zO0MMdW S Oydd.

gd3r Mdz or HJj dzHd&RZPY r edz® @ SgsayOj Isqw o Mmd
slsdzd ydJ Helsz @46 dzd ¢ Sfote dtel j ddgd@izts M ls Mistc Ols
sBzMdzOoa dzd o Oj IsMw oL Bsy detsMmilss 8 OdzOdzd L d
d mMtse j toh Ols s j cOQPdde sisitg 2 ,0 r fif es) 512N Is Quo
HFHBirectmtmsdzl L8 Is MicjHMlsa O or MsCsMEt
Iststc G tso dzd H dzw ficdsBtcjIsd dzdVW / tslsylzy H § dzd
ddhistelzdzj dzelstse & yjdz¥a SfldidLOydd vy,
CzOmMMdW S Olststec Mis esr MdasC s P dzvigidsy dzis B S d = z
ltedd3j o Iststcetso 52 Mistc OlHFER[idr ez @Gfplodad § @z
tdmezdS 4 4.

l HOdzdestd3 Mz yoO,; Eyomlsdzd s ter dzC © L OF
WddodhMsestse s ddzmistckzdzj dzls © e OCIsd yj ek d
L Issdz sCOLOjd&zd sttcetsats? OCIsdHEZEMIsd H



17

t dmMzdes ¢ 4. lteddzdjtc HJj2Mlsod?2 IsstceHET Ml
direcizOosrdzscd L tor dzf o

MNozuuus y4acTHHKa

1 sfmdzy o' Hj dij B v r € dfdbpfas sH d dzOfy! § dz
tsmis ©o HA A Is tsdeq dzO fhiff@ma k, Bl F T a kHeFr-i x.e d

J smdzs e § HOdzdzts?2 C dzOMmMmd W dHF drydodn Is dzgf §
ter &z 0 ¢ ftjHsMsOodzj dzde / Ll wisds dzd<Cod
ftcd LOCdzt yjdedd MmMHHEERYj ISP dzr O COPy BEE s
ljtedBHO B &z ttOMMudlsOdz § € OO WA ¢ y dfjt
dqLi wists?2 dzg€ it @ dz@fpldkdizctsisdatsh j dedj tsBI j OBC
HFMuj Iskz, o B@igkdzd & W otalzwdefipv Mlsstesdzts 2 ,
ZzdCodHdtsMmls: , ¢ Bh j i3z ®WEMjyds thH nHdzk § O
WL ItcOo j dz 50 %, L Iss tsL d&zOyoy Is, Yybsts kEZyoml
ftcjHMisOoadzvdz d dL'"™ 3Oz dzd S o dH des MWL | o
tcOQo j dzT EQOfplsdzd & tor dzgC © ot ofMjnm Moatdrm MH

1 tjLikzd OIsOd3 tcHOAMg ks tsis dziC ) | SRECT idniz
Colstster » BSdzj J YJd3 9 70% IstceBsor o Hdzj
Br dzd OCWLdlpEdisOeaddz dzij BBdZij 40%. HFT HO
Eyomilsdzd € d , HdzZw Clstster 7 Mo 52 fiylfds z derts ¢
fMH j dzC OF Mbstetsdets?2, o j HEsSMIsOzw s h j 2 dzd €

tdmMedes¢ 5. ltwwddBBijte Hj2Msead?2 Iststcc bRsha Kndla@ Ols j
SHdER L tr df s

Y 1Odaaviz t h diriaguuni rdd & xy

10 (1 dmeidzeS O j &z2¢d 5 f8CEC], 9 CBbtter n twOMMBOIStcdo O
dzd S o dH dets s ! Miststcsdzts 3 ,dzj els 3] wiode'ls stlgp j lgfdzts 3O h ji2ls jodgfdgtm d H
Ljdzjdr &8 yojlstsds. ¢ dzOdzsc dyde &3 B ts O LR Isedjodel) dis' R1s Efyt®Hsa
ftejHsMmisOodven j2 dzd C o dHdatsfls!-C el txiglzts 9 9 j Istidaigizj ud oz 3Cfonj
fls ts to t Mzl B OMdz' B Yo | Istsds.
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s ¢ OIffia kelsdzj fj BZF T sf Stsbtser 7 Bdj
scteEso’ 8 Hdzj Ul I ce®sser T Bk @i ls@o
dzj ®jdaij 60%. 1 H OdddF R YQHEOESFE df & fHOd"
Mo 52 Mise | dadzts Mdmisj &3OIsdud M d yoh j 9
L™ BOs h j2 ddSodrdsfis: (t{dmkzdsS 6) .

tdmzdes¢ 6. lteddij 6 HJ 2 Mis oy @M Islelis(t€ cOsH S fifriggds O Is |
SHddE dL tr dzf so .

Moauumsa yyactuuka

[ s OdzHEEYOMIsdd Sd B' dzd lsdzj Mj dzi ¢
HEF i x.eHF EyOfisdzdSd, §sfOahdj o HOddz 2
Msstetds?2, dqL'M &BOsh j2 ddd ftjHEshls0Os dv
sHdZOSsosdE Ctsdzduj Misoj MAMLESE dvY jdedfipvs  fip
dLdj deyde " &3 © Isjuyddedd 1JdtedtsHO (t dMizdess

tdmMezds¢ 7. 1 toddkicesafE2 NMhsEDIske dd HFEIBIMNsdaL] ¢ O
SHdER L tr df s

tilkd 5O’ C&OMMIY S OYdd Hd" tor dS O
o uvoOBdkdyy 6.

v OB dzd yoO 6 . t 4 LEzd IsOIsHF TIMydgdfisigd ¥ dz© O ytd'ddz¢ O n
d dzmistclz d3j dzls s 9

s sdzd ud
ANd 20dzints 4 OC Is d © d HFT-maker, HFT-taker, HFT-mixed, HFT-directional,
d dzfls te z a3 ] HFT- h s . h s . hls. h s .

flud Ists 9
USDRUB TOM 55 16 15 18 6
USDRUB TOD 50 15 13 16 6
GAZP 54 11 7 18 18
SBER 47 12 4 8 23
RTS3.17 144 56 34 54 0
GAZR-3.17 61 17 9 23 12
SBRE3.17 76 26 11 20 19
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] tjLbkd sOIj ¢ d&Oommd¥ dSHRTd] IstOf Is i dia
HdWY% jtoj dgydieso OdZWLY 5 R IPEDO Qs fdzizy M | &Lz
qLi wisqds / ftejHisMisOo dzj dedé &z S o dHdesMmisd o t

sdzj HEjls kOSCYj lsdjlsdls: qdzls j toj fydz
C OmMMdY HEDUGEss o LOsdMmddishmisd s ddz
HFEZyOfmlsded Stso to" dzSts9 Holkn o90dzs Isdzr = ( da
dHj dzls d ydzts: BOdzs ]  HEEGEdi r j efgist oi ot il ) gzts ks & C
COljetsted d ftoj HiMls Qo dzj dz f tod d3j tc dats )
1 ZOydlsj dz des oj dzgv j kv C Otelsd dz®@ Hdzv  d def
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vOBddYO 10. € [ESdetzM F &g g, tcOMMmydsd@zdasiiidzn kyOfmls dzd €
HdZ" OLd & (OLOd) stess @UrHESHDRUBSD@ j Hq L OW o t5C

)  )HFT) ,Joefnj kyOMmisded ¢ d
0,25% | 0,5% 1% all
44,

uUbstcegtsar 2
30.01.2017
31.01.2017
01.02.2017
02.02.2017
03.02.2017
06.02.2017
07.02.2017
08.02.2017
09.02.2017
10.02.2017

Il mMjets L O

JUdMmMOdzdzr | dzOBdz¥ Hj dedW  dzdzt Mz@d sl di€ (
dimdzj HEj B 5 o Odzs Is di FRTts Bf Mt jolp gy @islis o L dz
sBl jd&3 ddSodHdesmlsd o GyYjtejHd LOWarts
dzj o " MsC syYyOMmistsils dz iz HIE § O filpldcdedh L) dds] M€ " daizSiLotz
o0dzE Isdz" | ddemistckzdzj dzls™ dz@ yj detso ™ n Bktetso C

vOSd MdzjHEjls tlsdj sffls'e,d H detsfigls g § dzff
o’ MBS BYOMstlsdy &8 EyOfmilsdedS O®Rd dz® d
sdud dzdd Ibtsteetsots?2 MmjMmmdd o jd Mj2 Mmls,
zd S o dH dztsmisd .

sOCdd BBEOLEBA, M byjlsd tOMhdsist
dMmMmdzj H 5o Odzd Vd3tteyjdetlz dts bsa®jsksdhls © s dzteF e dz’
S odH dtsls: ddmistezdj dstse o Odzs Isdas @ s
fotslkswy jddd )} jtedsHO. HREDCGRzODEBN W ISdsdshys ts
LOW o tsC, sBh OV dzdCodHddsmIs:! 9 Odz¥ Isdzts G 5
Bisdzj s2 BT &8 ¢ Octej Mido desdBz oL H 2 Miso
stcOdzL OC yd tsdadz" | dqLHjtYyCd EyOfmisdzd ¢ tso,
sfjteOydd ftedsBtejlsjddw/ fesHOyd o Odzs st
o MsC d?2 Ztotsoe j dz d3G dzts 9 | dzdzts 2 dzd € o d H dats*
o0 dzs Isdetsets tof dz2C O 1 dteyd Hdzw jeéts EZyOMmlsdzad

Isdzj ] ®oEl] Gsdhlsted ckb Difias, MnEBsdz dzd
dzj o' MESsYOMstlsd RBdMS dzsuims) s dzd € Ofctso Ols
ddzmstkzdj dilst 5 yjdzOds, BEdZjj BddLS]HR
ftoj HdztsY j dad W , Yls o s ezts i tf ldzflzdzis gedzez dztis B te O L 1S ¢
o dzd W dzd § dzO edfdfdzeol{da’ des fridsdAfisiy ks &2 Wyl EZIS ts o
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6. RsdzHts9 " 2 6" dzts €

t OfMMdiislstcd d3 o dzd W dzd J or MsCtsyoOmissis dzr
ddhistczdzi dzlstseo WsdzHsosets tof dz¢ O P, L d y
) vp) (1 dMEEOJusteSBER GAZR iy dh daj {6,
OkzC yHffcd®H sdzy O sfpw i 10: 00 HEts 18: 40.

ddzj HzjIs tetsetstcdlIls! | Yylsts odH SBEAW JC
GAZ® tOL d&kdqydz | Ibkteetsor j HdediJ 3 t dotefo @ H
t dMzdPDOFE fteddzj tor wWodzws Isfpw f sCOL Olsj dz¢ &

[y des LOBjIsdIls? Ylsts BBp ds0C piy 4 I
st tcj HJ dzj dzdztsyj dzw i ndsdzfifldstoisdzj dzlstseo o Odzt Is dzts G t
SHdOCt MdzjHEZjls BBtOIsdIls! o dzd B3Odzedj dzO

1 L Qds dzts, Ylsts Hdzw COYHBGE Lktotse dav
ftcjH] dZOr CBlststes? f§totso sHJ dedified ~dsiHdg ) @) de
HF TH dzw ZzdSCodHdtse s dJdhmistckzdz] dzls© W tsdzH 5¢
ZzdCodHdtsets Jqdzmistclzd3j dzls © o Odzff s Hzls 8 5 tc Mo @
Csdzd yd Mlso j datldid 2()u OB dzd y*

t Mz detsC 1 5EEEL,BBERSSHdz L Iststeetsor 7 Hdzj2 1 jte

400

T T ] T T T T
Hurerpanbubiii nokasateb JHKBHAHOCTH B npeaenax 0,1% or muanounra, miH pyo.
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BurystecOd3 o twjyddd daj ftej tor o dafs cds dalisa @ ts d@lz € yidais el fefriddCord
dzOu d dzO josdnzz sl 2 Ok S ydtdz L OSter sdve’ Isdw/ Lo@®Stedwls qk ¢ ry@ st
oL By dets Istsdz! S5 o wmYtejHjdzj dede | 2 Bsdzj dalsT ot d34 dzd , b)
ZdSodHdzsMisd ©® HOdedz' § fitedHT Isjtewjls Mmdgr Mmdz.
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{ Mk dzsC 1 6EEE LISEIERS sHddz L Iststeetsor 7 Hdzj 2 1 jte
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vsOBdZdyO 11. € EsHtzMf ®d JEE, t©OMMmydbs®@dzdasiigkzr EyoOfm
ter dz¢ O, Hdv ©OLd -~ OO swdd(SBEBRe)dd tyj ttjH

UstcEtso " 2 ) ,OHFT) ,pJoafmj BkEyOmisddSsd
0,1% 0,25% 0,5% 1% all
30.01.2017 43, 4 32.9 26,7 22,2 10, 7
31.01.2017 39,6 26,8 19,9 20,0 10,09
01.02.2017 29,0 26,4 21,9 19,0 10, 6
02.02.2017 27,6/ 25,9 19,7 16, 3 8, 44
03.02.2017 31,5 28,5 22,1 17,2 9,271
06.02.2017 33,3 28,8 19,7 18,9 8,709
07.02.2017 42,3 36,2 24,7 19,1 9,14
08.02.2017 46, 4 30,2 20,3 17,2 7,70
09.02.2017 28,2 22,8 17,3 15, 3 6,95
10.02.2017 33,4 27.6] 39,3 31,1 13,2
IMmics LO| 34,8 28,4 23,1 19,6 9, 62

v OB dzd yoO 12. & [EfHtkMf ®g 5, tOMMyudibs@dzdasiizizr EZyOMm
ter dz¢ O, Hdv w©OLd ~ §OLOd] stride(GADR®)] d' tyJ tcj H

sEleEso 2 ) ,)HFT) ,Jofd EyOfmlisdsd < d
0,1% 0,25% 0,5% 1% all
30.01.2017 52,7 47,8 33,2 21,4 6, 86
31.01.2017 33,1 36,9 29,8 18,1 5, 31
01.02.2017 37,5 33,4 22,4 9,28 4,20
02.02.2017 26,0/ 24,8 19,6 10,9 5, 32
03.02.2017 44,3 37,2 26,1 11,2 4, 94
06.02.2017 43,7/ 30,1 18,6 9,48 6, 33
07.02.2017 44,1 37,8 30,6 13,38 8,26
08.02.2017 19,0 14,4 11,5 8,36 3,33
09.02.2017 30,1 24,4 21,8 13, 4 3,872
10.02.2017 29,6 26,9 22,0 12,0 3,617
IlMmMjets L O 33,4 29,4 22,3 12,0 5,03

v 0O¢, ishdzd dzmistclz d&3j dzls Ods o B EzT & dztdinday H di.
sBjMfj ydoaOsls szt 50% fHtojHdsY jddw
d3d H § 5 d dzlsdodz ldstdslz df jisdzls O d3 W TsdigH @ tsdzjs] te3 %4%.0

1 Od3j Is dz' o' MsCdj CtsdzjBOdzgdWw o Isj yJ dz
0, dp gL dsj toj dedz’ » HE@&EyOfpls ezl § sy sOC  d
WsdzH soatsets tof dz2€ O (1t dfmkzdesS 15) . 1 tenpo kzo
tcOLRBZA tsdzj B Odzed?2 Lkdzj di'B1L @) Isfqw  (t dMEzdzS d

[ Odzdz" 2 VONSNS Csotsted Is ts s ts o3, Yls ts
dzd CodHddsMiIs! 8 dzO@ dMimdzj Hise Odzedz” = d dzMmlistelz ¢
LOdR Isdets B dzd % 4§ ¢ MmMtcjHL, Yyd @3 o0 d dzfl
tctse j dz dzd S jHteEsHs L @Y 9 s¢ o Mz yOj o
tcr dz¢ O WwWodzw jIsfmw HsMisOlstsydats MisOB d dz/ dz" «
ddzhlstczdzj delstseo WhsdzHtsoatsets tof dz26 O fls OB d dz
HOdz! dzj 2h jd3 ko jdduj ddd ¢cdzze d dz'

sO¢ ftOo ddzts, f s5C OL Olsdptsidn Is Jdzc dafste jj HizstAtpl
HFT dLdsjtejdeder 2 ) Eyjlstsd §tsddl )) ¢dk
Ctsdzj Bdzj Isfqw o Isjyjdedj btteetss s?2 i) jCheigd d
o Odzt Isdets ¢ s, sO¢ d WtdHteotsets tof dzgC O (1 «
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ststcegtsor j HdadW sldgHtdshtsHd®) todz@zC J] 2 d3tsy dats dzOB C
ftoedqtetsmis/ zZd3j dz' b j dad j H Odzdzts ¢ ts fsCOL Olsj
(t dm2 k¢

t dMzdsC 2 EEASBER]&Hdd dL lsstecsar & Hdzj2 1 jtd

[ Odedz' 2 WOCIk OCY] dijjls teOdd &iz@izedzd
fsCOL Olsj dzj 2 dzd € o dH dzsils d 9" L o Odsg
o' MsCsYOMissils dzr ¢ HIE WO fi leddd, S on d&niS dzts dzdz’ o
ftcdtsBtojlsjdeds / ftesHOY ] Ctokzfder » f OCjlIstse
odzzlstcd Hdzj 9 dz' 7 ddzlsj teo Odzts bl F THIO dzsiis 4@ iyl gzd g
odzdwels dz2O ftejHAEEYJdd ddSeodHdtsmisd, &
sO¢Y] M dLdij ddydets?2 ddzlsj dzimdo detsfyls! & |
CtcOWdEsp. 1 O  dMlkzdzC j§ 20 dLBtOY jda 1 t
dzOB dz6 HOo " | 2 BBEROSK deS gL nilsBEzg 2 1 jtodsHC
tedMizdeC § L j dzj Q2te@mdi dIs julpdgslstsds tsB B 20U J
tcOMMudlsOdzdz" | 5 LOYOCOdR dzO f tesSHHIZ d
yoOmlsdzd ¢ 59 ter dz€ O, L OH Fdofij Crdes cutg i Oxifigjol dzt€ d
LOR) IsgB®dzdzcjc OW d € d Ctsdzj B dzt Is fyw 9 Isj U4
dzj L dzOudlsj dz' dzts.  fSjtalflijdes i3 yMmH fsdEts 5B 5L d
0, j, tcOMMydlsOdzdzr | 5 L OW o CHFA idedewc,t i som
sfftcj HJ dzj dgdz" 2 d3ts d3j dzls o toj d3d dzd zO)B dz¥ +
5B j Mdedetsd 5 SHECH)iMseks UsBn &lso stedls s f 5W o



