List of liquid securities for margin trading under Brokerage Agreement /
Cnucok JJUKBHUJIHBIX IIEHHBIX 6yMar AJIA COBEPIICHUSA HeHOKprTI)IX CI€CJIOK IO MOKYNKE U MPOoJaxKe B paMKax 10rosopa o 6p0Kepc1<0M

00CJTy:KMBAHUM
KiueHTBI ¢ NOBBIIEHHBIM YPOBHEM KiiueHTBI €O CTAHAAPTHBIM YPOBHEM
pucka / Clients with increased risk level | pucka / Clients with standard risk level
Omurent / Issuer Tuxep / | Hayanbnas MunumanbHas HavanbHas MunuMaibHas
Ticker | craBka pucka CTaBKa CTaBKAa CTaBKAa
(muckont) / Initial | pucka (quckont) / | pucka (auckonrt)/ | pucka (IHCKOHT) /
rate of risk Minimal rate of Initial rate of risk | Minimal rate of
(discount) risk (discount) (discount) risk (discount)
D2%; | D20 | Dxi Dxi |[Dl% |Dlo |D% Dxi
1 MMC NORILSK NICKEL OJSC/ GMKN | 25,2% 28,8% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%
OAO I'MK «Hopunbckuit
Huxenb» ao
2 LUKOIL OAO / OAO «JIVKOWJI» a0 | LKOH 25,2% 28,8% | 13,5% 13,5% | 43,8% 56,3% | 25% 25%
3 GAZPROM OAO / OAO «Ta3mpom» GAZP 25,2% 28,8% | 13,5% 13,5% | 43,8% 56,3% | 25% 25%
ao
4 ROSNEFT OAO / OAO «HK ROSN 25,2% 28,8% | 13,5% 13,5% | 43,8% 56,3% | 25% 25%
«PocHedTh» 20
5 RUSHYDRO JSC/ OAO «Pycl'uapo» | HYDR | 25,2% 28,8% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%
ao
6 VTB BANK OJSC/ OAO «bank VTBR 25,2% 28,8% | 13,5% 13,5% | 43,8% 56,3% | 25% 25%
BTb» ao
7 SURGUTNEFTEGAS / OAO SNGS 25,2% 28,8% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%
«CyprytHedrerasy ao
8 SBERBANK / OAO «C6epbank SBER 25,2% 28,8% | 13,5% 13,5% | 43,8% 56,3% | 25% 25%
Poccun» ao
9 SBERBANK-PREFERENCE / OAO « | SBERP | 27,8% 28,8% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%
Coepbank Poccumy an
10 AK TRANSNEFT OAO-PREF / OAO | TRNFP | 27,8% 43,0% | 20,0% 20,0% | 43,8% 56,3% | 25% 25%
AK «TpancHeTh» an
11 FEDERAL GRID CO UNIFIED / FEES 27,8% 32,3% | 20,0% 20,0% | 43,8% 56,3% | 25% 25%
OAO «DPCK EBC» ao
12 TATNEFT-CLS / OAO «TarHedth» TATN 27,8% 32,3% | 18,0% 18,0% | 43,8% 56,3% | 25% 25%
ao
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13 ROSTELECOM / OAO «Poctenekom» | RTKM | 27,8% | 32,3% | 20,0% 20,0% | 43,8% 56,3% | 25% 25%
ao

14 SEVERSTAL / OAO «Cesepctans» a0 | CHMF | 27,8% | 32,3% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%

15 SURGUTNEFTEGAS-PREFERENCE | SNGSP | 27,8% | 32,3% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%
/ OAO «CyprytHedTeras» an

16 NOVOLIPETSK STEEL (NLMK NLMK | 27,8% | 43,0% | 20,0% 20,0% | 43,8% 56,3% | 25% 25%
OAOQ) / OAO «HJIMK» ao

17 AEROFLOT-RUSSIAN AIRLINES/ | AFLT 27,8% | 43,0% | 20,0% 20,0% | 43,8% 56,3% | 25% 25%
OAO «AspodmoT» ao

18 MAGNITOGORSK IRON&STEEL / MAGN | 27,8% | 43,0% | 25,0% 25,0% | 43,8% 56,3% | 25% 25%
OAO «MMK» ao

19 NOVATEK OAO / OAO NVTK | 27,8% | 32,3% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%
«HOBAT3K» ao

20 MOSCOW EXCHANGE MICEX-RTS | MOEX | 27,8% | 43,0% | 20,0% 20,0% | 43,8% 69,000 | 25% 30%
/ OAO «MockoBckasi buprka» ao

21 MAGNIT / ITAO «Maruum» ao MGNT | 27,8% | 32,3% | 15,0% 15,0% | 43,8% 56,3% | 25% 25%

22 ALROSA AO / OAO AK «AJIPOCA» | ALRS 40,0% 50,0% | 30,0% 30,0% | 57,75% | 82,25% | 35% 35%
ao

23 PJSC Inter RAO / TTAO «Hutep PAO» | IRAO 40,0% 50,0% | 35,0% 35,0% | 64,0% 96,0% 40% 40%
ao

24 MOBILE TELESYSTEMS OJSC/ MTSS 40,0% N/A 30,0% N/A 57,75% | N/A 35% N/A
OAO «MTC» ao HeT HET HeT HET




