Risk Parameters for EQ Market (shares)

Risk parametzas;r;,n;oﬁgnl 30, 2015 to Risk parameters from May 6, 2015
Market Risk, Lower Band, % Market Risk, Lower Band, %
Ne Name Ticker
Level 1, Level 2, Level 3, Level 1, Level 2, Level 3,
S 1 min S 2 min S 3 min S 1 min S 2 min S 3 min
1 [OAO «I"asnpom» GAZP 20% 25% 30% 18% 23% 28%
2 [C6epbaHk Poccun OAO SBER 20% 25% 30% 18% 23% 28%
3 |ITMK  «Hopunbckun  Hukenb»| GMKN 20% 25% 30% 18% 23% 28%
OAO
4 |0AO «HK «PocHedTb» ROSN 20% 25% 30% 18% 23% 28%
5 [HK TYKOWI (OAO) LKOH 20% 25% 30% 18% 23% 28%
6 [OAO baHk BTb VTBR 20% 25% 30% 18% 23% 28%
7 |OAO «<HOBAT3K» NVTK 20% 25% 30% 18% 23% 28%
8 |Cbepbark Poccun OAO an SBERP 20% 25% 30% 18% 23% 28%
9 [CyprytHedTeraz OAO ao SNGS 20% 25% 30% 18% 23% 28%
10|CypryTtHedTeraz OAO an SNGSP 20% 25% 30% 18% 23% 28%
11 [«MarHut» OAO MGNT 20% 25% 30% 18% 23% 28%
12|MoburnbHbIE TeneCuctembl| MTSS 20% 25% 30% 18% 23% 28%
(OAQO)
13|OAO «Pycl'mapo» HYDR 25% 30% 40% 20% 25% 35%
14 |Ceepctans (OAO) CHMF 25% 35% 45% 20% 30% 40%
15|OAO MockoBckasi bBupxa MOEX 25% 30% 45% 20% 25% 40%
16|OAO AK «TpaHcHedTb» an TRNFP 25% 30% 40% 20% 25% 35%
17|OAO «TaTtHedTb» TATN 25% 30% 40% 20% 25% 35%
18|PLLC Yandex N.V. YNDX 25% 30% 40% 20% 25% 35%
19|Ypankanuin (OAO) URKA 30% 40% 50% 25% 35% 45%
20|0OAO «HITMK» NLMK 30% 40% 50% 25% 35% 45%
21|Poctenekom (OAO) ao RTKM 30% 40% 50% 25% 35% 45%
22 |Mera®oHn OAO, ao MFON 30% 40% 50% 25% 35% 45%
23[AK «AITPOCA» OAO ALRS 30% 40% 50% 30% 40% 50%
24 [Polymetal International plc POLY 30% 40% 50% 30% 40% 50%
25]|Polyus Gold International Ltd PGIL 30% 40% 50% 30% 40% 50%
26 |«®CK EQC» OAO FEES 35% 55% 75% 35% 55% 75%
27|0AO0 "UHTep PAO" IRAO 35% 54% 78% 35% 54% 78%
28|0AO Poccetn RSTI 35% 55% 75% 35% 55% 75%
29| «Aapodnot» OAO AFLT 35% 50% 80% 35% 50% 80%
30|«MMK» OAO MAGN 35% 59% 95% 35% 59% 95%
31]A®K «Cucrema» OAO AFKS 35% 60% 95% 35% 60% 95%
32|0AO bawHedTb, a0 BANE 35% 75% 95% 35% 75% 95%
33]3.0H Poccusa OAO ao EONR 35% 65% 95% 35% 65% 95%
34 [Poctenekom (OAQ) an RTKMP 35% 55% 95% 35% 55% 95%
35|AHK «bawHedTe» OAO an BANEP 40% 80% 95% 40% 80% 95%
36(OA0 MOCTOTPECT, ao MSTT 50% 75% 95% 50% 75% 95%
37(0OA0 TMK TRMK 50% 75% 95% 50% 75% 95%
38|«TaTtHedpTb» OAO an TATNP 55% 85% 95% 55% 85% 95%
39| «AkpoH» OAO AKRN 55% 85% 95% 55% 85% 95%
40| «pynna komnaHun MNK» OAO PIKK 60% 85% 95% 60% 85% 95%
41|0OAO Kopnopauma BCMIMO-| VSMO 60% 85% 95% 60% 85% 95%
ABUCMA, ao
42|0AO0 OUKCW Mpynn, ao DIXY 60% 75% 95% 60% 75% 95%
43| «docArpo» OAO PHOR 60% 85% 95% 60% 85% 95%
44 |«pynna JICP» OAO LSRG 60% 85% 95% 60% 85% 95%
45(0A0 KomnaHusa M.sugeo, ao MVID 60% 75% 95% 60% 75% 95%
46|OAO COJNEPC, ao SVAV 60% 85% 95% 60% 85% 95%
47 |PapmctaHgapT (OAO) ao PHST 60% 85% 95% 60% 85% 95%




