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35 HSEX7|FL T X 2EHH S0 o Are
1. 5 ™HE
O EXHMEIS| IF M E= QAFZAI0 2ot ME0| oot 7|Y¥2A7|E & ST F0| 2ot /A 7| &0
e B | QLT
7l eAeHyE * (ZETC)
M 9 7| M 8 7] M 7.7
20150917-20160916 20140917-20150916 | 20130917-20140916
[ 28 X}pAt 115,994,161,718 117,750,048,960 98,118,424,928
=3 115,402,403,673 117,160,195,087 97,596,266,746
52 gl ofx|2 591,758,045 589,853,873 522,158,182
II. 7|E}RpAE 1,821,503,809 642,562,487 694,307,025
RFAbE A 117,815,665,527 118,392,611,447 98,812,731,953
II. 7|EfFELX) 1,912,572,659 695,185,603 759,979,185
SRHEA 1,912,572,659 695,185,603 759,979,185
L g2 352,361,049,469 434,023,303,743 267,324,537,519
IL $AXRNZ 55,967,956,784 -118,509,545,733 63,694,062,520
L. 0| A F -292,425,913,385 -197,816,332,166 -232,965,847,271
AEEH 115,903,092,868 117,697,425,844 98,052,752,768
1. 2849 26,134,072,031 -26,602,474,481 -10,127,312,117
O|Kp2=2l 6,585,554 7,525,146 11,892,593
O OH /= 7FxF 2 () 26,124,215,256 -26,660,757,115 -10,149,661,087
7|EtO| 2] 3,271,221 50,757,488 10,456,377
I. 28H|8 2,234,107,517 1,942,072,934 2,158,217,950
S| AL 4 2,220,824,517 1,930,432,554 2,148,698,720
7|EHH| 8 13,283,000 11,640,380 9,519,230
I &7] 20| 23,899,964,514 -28,544,547,415 -12,285,530,067
L. CHAICH = & (EHI: 3
H.9.7 H.8.7 H.7.7l
20150917-20160916 20140917-20150916 | 20130917-20140916
I L EXAF 115,994,161,718 117,750,048,960 98,118,424,928
1) 2 L o2 591,758,045 589,853,873 522,158,182
53 g9l HIMRFA 591,758,045 589,853,873 522,158,182
@B) e7t= 115,402,403,673 117,160,195,087 97,596,266,746
2oz 115,402,403,673 117,160,195,087 97,596,266,746
II. 7| EFRFAL 1,821,503,809 642,562,487 694,307,025
(=R =[N 1,821,264,794 642,267,862 693,899,599
O] <=0 X} 239,015 294,625 407,426
REAREA (I + 10) 117,815,665,527 118,392,611,447 98,812,731,953
II. 7| EFELxH 1,912,572,659 695,185,603 759,979,185
six|o| X 22 1,409,268,359 140,016,318 302,414,038
axzO|x|22 502,916,550 554,695,155 457,275,177
7|EfO|R |22 387,750 474,130 289,970
BERIEAH (1 + 1) 1,912,572,659 695,185,603 759,979,185
L 9= 352,361,049,469 434,023,303,743 267,324,537,519
2| =t oM 352,361,049,469 434,023,303,743 267,324,537,519
IL 0|9 A Z -292,425,913,385 -197,816,332,166 -232,965,847,271
E = -316,325,877,899 -169,271,784,751 -220,680,317,204
£t7| 20| 2| 23,899,964,514 -28,544,547,415 -12,285,530,067
I de=ya -100,927,844,766 -249,673,399,200 -40,940,835,780
V. S|x| =82 156,895,801,550 131,163,853,467 104,634,898,300
RFEEA (1 + 11+ 11 + IV) 115,903,092,868 117,697,425,844 98,052,752,768
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Ch &2 A kM (EHe: 3)
A9 7 A8 7l A 771
20150917-20160916 | 20140917-20150916 | 20130917-20140916
L 2849 26,134,072,031 -26,602,474,481 -10,127,312,117
(1) EXpz0l 9,856,775 58,282,634 22,348,970
O| X2l 6,585,554 7,525,146 11,892,593
7|EfO| 2l 3,271,221 50,757,488 10,456,377
(2) DHOfXFQ] Tp T7pkOl 26,368,368,666 40,046,232 1,353,214,491
20l = Oy oy k}2l 26,368,368,666 40,046,232 1,353,214,491
(3) DHOHKF Tf WIpKp 244,153,410 26,700,803,347 11,502,875,578
PRIELT L pyeN 244,153,410 26,700,803,347 11,502,875,578
I o2t 2,234,107,517 1,942,072,934 2,158,217,950
Y- PPN 1,024,586,691 892,261,022 990,656,410
P ) 1,111,860,143 964,691,248 1,076,458,868
SEfAAT 60,269,786 52,485,926 58,273,891
=P TP ) 24,107,897 20,994,358 23,309,551
ZEAFOI i AoH| 2,750,000 2,750,000 2,200,000
7|EH| 2 10,533,000 8,890,380 7,319,230
1L &7|20[2 (1-1I) 23,899,964,514 -28,544,547,415 -12,285,530,067
* Ef 352,361,049,469 434,023,303,743 267,324,537,519
* ©t7| 20| 2(X}E or 1000%HE 67.83 -65.77 -45.96
2. g dF 9 2oy g (CHY|: eHobe)
IAHZ|HE
b d = | 7|ztek Tkm
7|zt S5 a4 ghoy
It =4 It = It =4 It =
17 A SA 0 0| 321,530 | 342431 77,822 82,315 | 243,708 260,116
(07.09.17
C 2 0 0 28,023 29,089 6,318 6,563 21,705 22,526
08.09.16) C-E g~ 0 0 8,804 9,255 3,250 3,360 5,554 5,895
27| A S| 243,708 | 260,116 | 682,895 | 172,199 | 419,789 111,432 | 506,814 320,883
(08.09.17
C S~ 21,705 22,526 86,100 22,970 16,884 4,581 90,921 40,915
09.09.16) C-E g~ 5,554 5,895 32,536 8,185 11,826 3,180 26,264 10,901
A S| 506,814 | 320,833 | 833,632 | 329,535 | 595,390 232,159 | 745,056 418,208
37 C S~ 90,921 40,915 | 109,302 40,602 | 109,186 41,815 91,037 39,702
(09.09.17
C-E Egia 26,264 10,901 41,829 16,213 33,440 12,793 34,653 14,321
10.09.16) UA a2 0 0 20 21 0 0 20 21
UC-E 22~ 0 0 33 35 0 0 33 35
47| A S 745,056 | 418,208 | 490,098 | 229,619 | 670,875 318,305 | 564,279 329,522
(10.09.17
C S~ 91,037 39,702 36,212 16,755 81,867 37,340 45,382 19,117
11.09.16) Cl Egia 0 0 12,171 13,814 3,099 3,611 9,072 10,203
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C-E i~ 34,653 | 14,321 | 19,659 9,181 | 28,376 13,237 | 25936 10,265

UA S 20 21 651 771 93 108 579 683

UC-E S 33 35 189 216 85 95 137 155

A Seja 564,279 | 329,522 | 60,603 | 22,106 | 123,889 45,071 | 500,993 | 306,557

C SiA 45382 | 19117 | 11,333 3919 | 17,915 6,197 | 38,800 16,839

57|

a1oe1y | C1 2 9,072 | 10,203 4,135 3,510 2,207 1,960 | 11,000 11,753

~ C-E Sy 25936 | 10,265 8,948 3,162 9,668 3461 | 25216 9,966
12.09.16)

UA S2fa 579 683 184 170 65 59 698 794

UC-E S 137 155 55 48 20 18 172 185

A Seja 500,993 | 306,557 | 24,067 9,224 | 196,303 75,575 | 328,757 | 240,206

C SiA 38,800 | 16,839 3,937 1,454 | 28,868 10,790 | 13,869 4,503

67 [@GR=FIES 11,000 | 11,753 7,276 6,762 | 11,439 10,572 6,837 7,943
(12.09.17

(@R=FIES - - 7,291 7,206 2,289 2,277 5,002 4,929

13.09.16) | C-E 222 25,216 9,966 4,270 1611 | 11,018 4,173 | 18,468 7,404

UA S 698 794 34 32 248 236 484 590

UC-E S 172 185 24 22 71 65 125 142

A Seja 328,757 | 240,206 | 50,125 | 17,766 | 144,817 55423 | 234,065 | 202,549

C g 13,869 4,503 2,505 875 | 13,955 5192 2,419 186

77| Cl 2 6,837 7,943 4,960 4,535 5,201 4,617 6,596 7,861
(13.09.17

2 S 5,002 4,929 1,528 1,413 1,679 1,627 4,851 4,715

140916) | C-E 22 18,468 7,404 9,773 3,393 9,282 3471 | 18,959 7,326

UA Sefa 484 590 240 210 430 401 294 399

UC-E S 125 142 15 12 24 23 116 131

A A 234,065 | 202,549 | 356,124 | 106,450 | 189,425 58,261 | 400,764 | 250,738

87| C 2giA 2,419 186 | 258,309 | 72,225 | 143,434 40,492 | 117,294 31,919
(14.09.17

Cl 2 6,596 7,861 | 37,860 | 10,042 | 12,058 3,246 | 32,398 14,657

15.09.16) | C2 e 4,851 4,715 1,115 725 5,966 5,440

C-E i~ 18,959 7,326 728 742 430 409 | 19,257 7,659
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UA 22~ 294 399 46,192 12,562 23,888 6,544 22,598 6,417
UC-E 22~ 116 131 216 148 89 63 243 216
C-W S - - 3,269 2,339 1,213 848 2,056 1,491
A-E S|~ - - 175 119 87 61l 88 58
S S~ - - 6,584 5,967 3,617 3,359 2,967 2,608
S-P A - - 1,619 1,529 613 571 1,006 958
A A 400,764 | 250,738 91,749 24,613 | 156,328 44,278 | 336,185 231,073
C 2 117,294 31,919 21,263 5,406 26,870 7,199 | 111,687 30,126
Cl Egia 32,398 14,657 733 465 3,653 2,143 29,478 12,979
C2 g~ 5,966 5,440 3,236 2,029 1,007 710 8,195 6,759
97| C-E Egia 19,257 7,659 21,613 5,488 31,635 8,619 9,235 4,528
(15.09.17
UA SajA 22,598 6,417 113 82 158 108 22,553 6,391
16.09.16) | UC-E Ei|A 243 216 35 22 70 48 208 190
C-W S 2,056 1,491 28 27 209 206 1,875 1,312
A-E S~ 2,496 2,496 2,058 1,782 2,913 2,681 1,641 1,597
S E|A 2,967 2,608 634 584 813 760 2,788 2,432
S-P S|~ 1,006 958 587 587 325 334 1,268 1,211
3. HESEX| e 2EAMHMHE 7|F)
O EXtAIENOl MA7|E 2EAHEEZ o2t £&LCh 2EHNE2 FEXA EXHHE =82 E2(0X; &
dE Aoz HdEd F=AE2 iY77t 52| 7|5tE7 =UYES, O FUE2 7|HE +=UES LIEtH
ZAYLCE £t O] 28AHMZ2 2 MO AE7|EYE AHE A2 FXHAte| X FXHAIEO Mef =9
E0| HEtE = RAon, Aol 2E8AHHMO| Oj2fe] 2EAHE S EXSHA| YUSLICH
7. AEd FAEUMH 71F)
xz1d xz2d xz3d x254 A4dd ol
7|zt
(15.09.17~16.09.16) | (14.09.17~16.09.16) (13.09.17~16.09.16) (11.09.17~16.09.16) | (A= YU~16.09.16)
A A 17.71% -6.86% -9.03% -5.72% -11.96%
C EgjA 16.99% -7.44% -9.60% -6.30% -12.54%
C-E 2|2 17.55% -6.99% -9.15% -5.88% -12.19%
H| @ X| =5 18.40% -5.12% -8.06% -6.76% -2.51%

) H|1wX|4=£= MSCI Russia 10/40 Capped Index TRN(USD) 95% +
XAt S HEEAZ|F0| itk E4 8 H[E0| (X

5%

HHE22 HYERA2l, HluX|42f &0

e

rir

JP 2.7t 2{A|o} ZSHXIEXIAENF
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Ll. AEE FAYE FO|MTE 7IF)

St 5 H X} 6 'AX} 7 AXt 8 AX} 9 X}
(11.09.17~12.09.16) (12.09.17~13.09.16) (13.09.17~13.09.16) (14.09.17~15.09.16) (15.09.17~16.09.16)

A 22 2.13% -3.11% -13.22% -26.30% 17.71%

C 232 1.52% -3.70% -13.78% -26.77% 16.99%

C-E 22f2 1.84% -3.30% -13.33% -26.40% 17.55%

H| @ X| ¥ -2.29% -7.22% -13.67% -23.96% 18.40%
) H|WX|#=£ MSCI Russia 10/40 Capped Index TRN(USD) 95% + S&22| 5% £ HIEOZ HYE|ACH, H|LX|=9 50 ZSE

MR RS S HYEAZ| T FotEEs 24 8 H[80| HSEX| HRUAFLICH

SXFAIEID} H|TX| 50| £918 F0|= ofafet Z&Lch
20.00% 25.00%
20.00%
15.00% 15.00% -
10.00% - 1000% 1
5.00%
5.00% - 0.00%
500% 1 54X Laxl EW
0.00% 10.00% > } 6 H 98%t
214 2 3 5 = '
5.00% - -15.00%
' -20.00% -
-10.00%
-25.00%
-15.00% - -30.00%
mp S|~ mcEYA wceSfA mH TR a2~ mc22 wcEEYA mHDX$

Ch YBVEAZITO KM P4 WP 2016 9% 162 I|F)
(1) O] EXHAEtO| XpA T4 HYD

—_

= = 3 THAH AL EY XA =
o __ =42 _ AN PR HINUEX ) S | neswy
TE 4 2 s ggeEn | =2y | = agxe| oie | WS
s= @ 0 0 of 115402 0 0 0 o o 502 | 1,821 117.816
(1.00) (0.00) (0.00) (0.00) (97.95) | (0.00) | (0.00) | (0.00) | (0.00) [(0.00)] (0.50) | (1.55) |  (100.00)
. 0 0 of 115402 0 0 0 of o 502 | 1,821 117,816
- (0.00) (0.00) (0.00) (97.95) | (0.00) | (0.00) | (0.00) | (0.00) [(0.00)] (0.50) | (1.85) |  (100.00)

F) () Ue FAUE XS oyl BIS YL

—

-
7=

(2) REXtMES| T4 78

et
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=| = in 2=e é% A\_" =
o2 =2 OHA A E Ceu S X ERIINE T - T arE o
TE FA T oS gEX | BY | =2 aAgxe| oig| 08
Eoc 52
& 0 0 0 0 0 0 0 5 0 5
(288.34) (0.00) (0.00) (0.00) (0.00) (0.00) | (0.00) | (0.00) | (0.00) |(0.00[ (0.00) (0.00) (0.00)
0= ¢y 106,029 0 o| 1,164 0 0 0 1,087 0 108,281
(1118.80) (90.28) (0.00) (0.00) (0.00) (0.00) | (0.99) | (0.00) | (0.00) |(0.00| (0.93) (0.00) (92.19)
gRp2c 2,794 0 0 0 0 0 0 4 0 2,798
(1489.51) (2.38) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (0.00) |(0.00) (0.00) (0.00) (2.38)
sz 0 0 0 0 0 0 0 5 0 5
(1255.46) (0.00) (0.00) (0.00) (0.00) (0.00) | (0.00) | (0.00) | (0.00) |(0.000 (0.00) (0.00) (0.00)
=22 0 0 0 0 0 0 0 2,299 | 4,080 6,359
(1.00) (0.00) (0.00) (0.00) (0.00) (0.00) | (0.00) | (0.00) | (0.00) |(0.000 (1.96) (3.46) (5.41)
& 9 108,823 0 o| 1,164 0 0 0 3,401 | 4,060 117,448
- (92.66) (0.00) (0.00) (0.00) (0.00) | (0.99) | (0.00) | (0.00) |(0.000 (2.90) (3.46) (100.00)
) () We ZEXIE XS CHH| H|Z Y L|C
& 0| =00
Aot R HHIS Aate R AHIS
Je [@ 3.09 e [ 3.46
colsLo= | 4.87 SHIItHE 203 ::I 2.90
SgXet | 0.00 =P 0.00
==u | 0.00 s=a | 0.00
44 A ] I A AHE ] 0.99
HEENSA 0.00 LEeENSA 0.00
otz [ 0.00 o= | 0.00
M2 | 0.00 Ha :o,oo
. F A ; ; ; : ] 93.'53 =4 : : : ] 92‘.66
-20 0 20 40 60 80 100 0 20 Q0 60 80 100
() REX(MER FI7HE £Xt g (SHRl: %)
9= (2.3 ) @ 2.3
0= ( 1.76%) [ 1.76
dgete (- 1.79% ) @ 1.79
A% ( 1.91% ) @ 1.91
WOIZIA ( 7.26% ) [ 7.26
SelE4 HE ( 2.61% ) [ 2.61
= (1 6.41% ) [ 6.41
2AIOF ( 75.88% ) : : : | 75.88
0 20 40 60 80
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4,754
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391
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