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Russia BigData May Performance Review

Russia Performance Snapshot

Index 1 month Ch% YTD Ch% 1year Ch%
RTSI$:IND -3.26 22.75 -6.58
MSCI Russia -5.80 17.42 -10.04
MSCI GEM -3.90 1.68 -19.59
MSCI BRIC -3.09 0.22 -23.79

MSCI World -0.19 0.80 -7.35

Indexes YTD performance %

l?ussi Los’r Month Review i

MSCI Index YTDChange
PERU 33.8

BRAZIL 20.9

Russia RTSI$:IND Index lost-3.26% last month. To finish the month at
928.68

BRAZIL ADR 18.7

RUSSIA ADR/GDR 18.3 . ]
MSCI Russia Index lost-5.80% last month. Its overall up 17.42% since the

RUSSIA L8 beginning of the year.
AR — At the same time MSCI Emerging Markets Index is down -3.90% last
COLOMBIA 14.4 month and is up 1.68% YTD.

CANADA 136 RUB last month lost -1.97% against US dollar. To finish the month at
65.9684per USD.

HUNGARY 13.1
ANDEAN 128 Sovereign eurobonds are trading with average yield of 4.32% and
tightened by -0.26% last month.

NEW ZEALAND 11.7

Corporate eurobonds are trading with average yield of 4.51% and
SHEATNANERES : tightened by -0.38% last month.
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Local currency bonds are trading with average yield of 9.43% and
tightened by -0.02% last month.

While Brent oil price last month gained 3.18%. To finish the month at 49.63
$/bbl.

Best stocks last month in Russia included TCS Group Holding PLC
(TCS:LI) +29.73%, Federal Grid Co Unified Energy System PJSC
(FEES:RM) +25.92%, LSR Group PJSC (LSRG:LI) +14.63%, Novatek
OAO (NVTK:LI) +11.55%, Sberbank of Russia PIJSC (SBER:RM)
+10.43%, Yandex NV (YNDX:US) +9.94%, Moscow Exchange MICEX-
RTS PJSC (MOEX:RM) +9.31%, Sistema JSFC (SSA:LI) +7.78%, Aeroflot
- Russian Airlines PJSC (AFLT:RM) +6.95%, Sistema JSFC (AFKS:RM)
+6.71%, .

Worst stocks last month included Evraz PLC (EVR:LN) -17.61%, United Co
RUSAL PLC (486:HK) -15.78%, AK Transneft OAO (TRNFP:RM) -13.35%,
Tatneft PAO (TATN:RM) -12.85%, QIWI plc (QIWI:US) -12.35%, Severstal
PAO (CHMF:RM) -9.25%, Gazprom PAO (GAZP:RM) -8.75%, Mail.Ru
Group Ltd (MAIL:LI) -8.60%, MMC Norilsk Nickel PJSC (GMKN:RM)
-6.97%, Surgutneftegas OAO (SNGS:RM) -6.57%,

Best stocks YTD included Federal Grid Co Unified Energy System PJSC
(FEES:RM) +127.17%, Inter RAO UES PJSC (IRAO:RM) +73.94%,
Aeroflot - Russian Airlines PJSC (AFLT:RM) +58.52%, Evraz PLC
(EVR:LN) +57.81%, TCS Group Holding PLC (TCS:LI) +57.38%, Sberbank
of Russia PJSC (SBER:RM) +49.47%, Mobile TeleSystems PJSC
(MBT:US) +43.37%, Rosneft OAO (ROSN:RM) +40.48%, Moscow
Exchange MICEX-RTS PJSC (MOEX:RM) +37.17%, LSR Group PJSC
(LSRG:LI) +32.85%,

While worst stocks YTD included QIWI plc (QIWI:US) -26.42%, Mail.Ru
Group Ltd (MAIL:LI) -12.86%, Magnit PJSC (MGNT:LI) -11.21%, TMK
PAO (TRMK:RM) -10.78%, TMK PAO (TMKS:LI) -9.38%, Magnit PJSC
(MGNT:RM) -6.93%, MegaFon PJSC (MFON:LI) -3.86%, MegaFon PJSC
(MFON:RM) -1.81%, VTB Bank PJSC (VTBR:RM) -1.37%, United Co
RUSAL PLC (486:HK) -0.20%,

In terms of sector performance last month
the best sectors included Utilities +8.86%, Financials +8.17%, Consumer
Discretionary +6.95%,

While worst sector performance last month showed Materials -7.34%,
Energy -4.73%, Consumer Staples -0.24%,

YTD the best sectors remain Utilities +70.51%, Consumer Discretionary
+58.52%, Financials +26.04%,

While the worst sectors are Consumer Staples -5.17%, Materials 12.51%,
Communications 16.43%,
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Some Political news headlines for
Russia include:

The 'Trump effect' will help authoritarians around the world

Putin woos Russians by pledging to turn back clock

Who is Michael Garcia? Sportsmail provides lowdown on the FIFA ...
Doping in Russian football given toughest and serious control ...
Russia Extends Hold on Pension Savings for Budget Through 2015
Gold eases, near 2-week low as market eyes Fed statement

Ukrainian forces kill five separatists as Putin warns of consequences ...

While some economic events and
news headlines include:


https://www.washingtonpost.com/blogs/post-partisan/wp/2016/05/04/the-trump-effect-will-help-authoritarians-around-the-world/
http://www.reuters.com/article/us-russia-putin-time-idUSTRE81625520120207
http://www.dailymail.co.uk/sport/football/article-2833106/Who-Michael-Garcia-Sportsmail-provides-lowdown-FIFA-ethics-investigator.html
http://www.newsx.com/sports/24018-doping-in-russian-football-given-toughest-and-serious-control-deputy-pm
http://www.bloomberg.com/news/articles/2014-08-05/russia-extends-hold-on-pension-savings-for-budget-through-2015
http://economictimes.indiatimes.com/markets/commodities/news/gold-eases-near-2-week-low-as-market-eyes-fed-statement/articleshow/51420101.cms
http://www.globalpost.com/dispatch/news/regions/europe/140424/ukraine-troops-kill-separatists-russian-troops-border-live-blog
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2016-05-06--Russia Markit Services PMI APR

Asian Morning Briefing: US Stocks End Near Flat
£20bn wiped off FTSE 100 in two days as Brexit fears grip the City

2016-05-06--Russia Inflation Rate YoY APR

Russia Rate Cute Likely: Oil, Inflation Risk?
Morning Report APAC: Welcome lift for oil boosts sentiment in Asia

2016-05-06--Russia Inflation Rate MoM APR

Free Market fallout: America's suicide rate approaching parity with ...
Oil Prices Slip As Stronger Dollar Outweighs Bullish IEA Data

2016-05-11--Russia Foreign Exchange Reserves APR

S. Korea's foreign exchange reserves shrink in May
Fitch Publishes 4M16 Russian Banks Datawatch

2016-05-12--Russia Balance of Trade MAR

Iranian Oil Minister Gains Influence in OPEC
Hillary Clinton wants you to be afraid of Trump

2016-05-16--Russia GDP Growth Rate YoY Prel Q1

Euroseas' (ESEA) CEO Aristides Pittas on Q1 2016 Results ...
DAX Pares Early Loss After GDP Data

2016-05-18--Russia Industrial Production YoY APR

Strong Consumer Spending Adds Pressure on the Fed to Raise Rates
Today's Market View Including: ASA Resource, Bushveld Minerals ...

2016-05-20--Russia PPl MoM APR

Dow closes up triple digits; energy, financials lead as oil surges
HTC 10 (HTC One M10) Launched: Official Promo Videos Show Off ...

2016-05-20--Russia PPl YoY APR

British Pound Higher as GDP Figures Slightly Beat Expectations
FTSE 100 skids as Venezuela warns oil prices on brink of collapse

2016-05-23--Russia Unemployment Rate APR

Asian Morning Briefing: US Stocks End Near Flat
European growth and inflation data showing signs of improvement

2016-05-23--Russia Real Wage Growth YoY APR

The Russian Market Is Ready For Immersion
The Macro Take: When the bears play the bulls' game

2016-05-27--Russia Business Confidence MAY

Trump and the World: What Could Actually Go Wrong
Averting a June downgrade may leave door open for one in December

2016-05-23--Russia Retail Sales YoY APR

European Market Flat as Investors Await G7 Leaders' Brexit Views
Market Currents: Six things to consider in oil markets today

2016-05-30--Russia GDP YoY APR

Today's Market View Including: Fox Marble Holdings, Kefi Minerals ...
Dow Jones May Hit Fresh Highs As An Economic Crisis Is Delayed

2016-06-01--Russia Markit Manufacturing PMI MAY

Russian manufacturing PMI rises to 49.6 in May
ECB Rate, U.S. Jobs, OPEC: Week Ahead May 28-June 4

2016-06-03--Russia Markit Services PMI MAY

Russia's Services PMI Shows Growth Slowed in May From April
Russian services PMI rebounds

Russia expects economic growth in a year _
When will the Russian economy finally emerge from recession?

Byron Wien: Stocks Are Prey to Uncertainties


http://www.wsj.com/articles/asian-morning-briefing-u-s-stocks-end-near-flat-1464816633
http://www.telegraph.co.uk/business/2016/06/01/ftse-100-slumps-to-one-week-low-as-oecd-cautions-of-dismal-globa/
http://blogs.barrons.com/emergingmarketsdaily/2016/06/02/russia-rate-cute-likely-oil-inflation-risk/
https://www.tradingfloor.com/posts/morning-report-apac-welcome-lift-for-crude-boosts-sentiment-in-asia-7716419
https://www.rt.com/op-edge/342289-free-market-fallout-us-suicide/
http://oilprice.com/Energy/Energy-General/Oil-Prices-Slip-As-Stronger-Dollar-Outweighs-Bullish-IEA-Data.html
http://www.koreatimes.co.kr/www/news/biz/2016/06/488_206181.html
http://www.reuters.com/article/idUSFit960964
http://www.wsj.com/articles/iranian-oil-minister-gains-influence-in-opec-1464928201
https://www.bostonglobe.com/news/nation/2016/06/02/hillary-clinton-stokes-fear-about-donald-trump-white-house/JclZTeVMw8ByltvIfoWDCK/story.html
http://seekingalpha.com/article/3977460-euroseas-esea-ceo-aristides-pittas-q1-2016-results-earnings-call-transcript
http://www.nasdaq.com/article/dax-pares-early-loss-after-gdp-data-20160513-00079
http://marketrealist.com/2016/06/strong-consumer-spending-offset-weak-consumer-confidence-chicago-pmi/
http://www.proactiveinvestors.co.uk/columns/sp-angel/25167/today-s-market-view-including-asa-resource-bushveld-minerals-hummingbird-resources-kibo-mining-origo-partners
http://www.cnbc.com/2016/04/12/us-markets.html
http://www.ibtimes.com/htc-10-htc-one-m10-launched-official-promo-videos-show-brilliant-design-top-features-2352781
https://www.dailyfx.com/forex/market_alert/2016/04/27/British-Pound-Higher-as-GDP-Figures-Slightly-Beat-Expectations.html
http://www.telegraph.co.uk/business/2016/04/20/ftse-100-falters-and-oil-skids-as-kuwaiti-oil-workers-end-three/
http://www.wsj.com/articles/asian-morning-briefing-u-s-stocks-end-near-flat-1464816633
http://www.fxstreet.com/analysis/european-growth-and-inflation-data-showing-signs-of-improvement-201605311241
http://seekingalpha.com/article/3976645-russian-market-ready-immersion
https://www.tradingfloor.com/posts/the-macro-take-when-the-bears-play-the-bulls-game-7589686
http://www.politico.com/magazine/story/2016/06/2016-donald-trump-international-foreign-policy-global-risk-security-guide-213936
http://www.bdlive.co.za/economy/2016/06/03/averting-a-june-downgrade-may-leave-door-open-for-one-in-december
http://finance.yahoo.com/news/european-market-flat-investors-await-131208793.html
http://fuelfix.com/blog/2016/05/23/market-currents-six-things-to-consider-in-the-oil-markets-today/
http://www.proactiveinvestors.co.uk/columns/sp-angel/25155/today-s-market-view-including-fox-marble-holdings-kefi-minerals-metal-tiger-north-river-resources-savannah-resources-25155.html
http://seekingalpha.com/article/3978513-dow-jones-may-hit-fresh-highs-economic-crisis-delayed
http://www.brecorder.com/world/global-business-a-economy/299508-russian-manufacturing-pmi-rises-to-496-in-may.html
http://www.bloomberg.com/news/articles/2016-05-26/ecb-forecasts-u-s-jobs-opec-meets-week-ahead-may-28-june-4
http://www.nasdaq.com/article/russias-services-pmi-shows-growth-slowed-in-may-from-april-20160603-00056
http://www.intellinews.com/russian-services-pmi-rebounds-96835/
http://www.upi.com/Business_News/Energy-Industry/2016/06/01/Russia-expects-economic-growth-in-a-year/6501464777507/
http://www.russia-direct.org/analysis/when-will-russian-economy-finally-emerge-recession
http://www.barrons.com/articles/byron-wien-stocks-are-prey-to-uncertainties-1446156688
http://economictimes.indiatimes.com/articleshow/49592554.cms
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Currencies 1m performance %

Ticker Last

USDZAR:CUR 15.7896

USDMXN:CUR 18.4745

USDCOP:CUR 3069

USDAUD:CUR 1.3829

USDMYR:CUR 4.1315

USDTRY:CUR 2.9547

Last
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Brokerages' views on top 5 stocks post Sept quarter results

How ISIS Spread in the Middle East
Hamilton, community of tolerance

Scotch whisky exports slump by 7% as key export markets dry up
Russia must profit from weak ruble by diversifying exports, say ...

Russia Said to Keep $50 Oil Outlook in Budget After Crude Gains
Russia's Budget Deficit More Than Doubles in a Month

UPDATE 3-Russia's Sberbank sees margin squeeze worsening in ...

Companies Reported last month
include:

(C) Sberbank of Russia PJSC

fins

Sherbank Third-Quarter Profit Falls 8% as Provisions Climb
Sberbank Third-Quarter Profit Falls 8% as Provisions Climb

(P) Gazprom PAO

energ

FDA Expands Warnings About Contaminated Medical Scopes
Russia Beckons Brave Investors

(C) Lukoil PJSC

energ

ECB Rate, Goldman, Housing, N.Y. Primary: Week Ahead April 16-23
ECB Rate, Goldman, Housing, N.Y. Primary: Week Ahead April 16-23

Best Stocks Last Month and News

TCS Group Holding PLC (TCS:LI)+29.73%
TWHBLKOB BbIKynua 2,5 maH pacnucok rpynnsl TCS Group Holding

Federal Grid Co Unified Energy System PJSC (FEES:RM)+25.92%
LSR Group PJSC (LSRG:LI)+14.63%

Novatek OAO (NVTK:LI)+11.55%

Sberbank of Russia PJSC (SBER:RM)+10.43%

Yandex NV (YNDX:US)+9.94%
DOW JONES, A NEWS CORP COMPANY

Moscow Exchange MICEX-RTS PJSC (MOEX:RM)+9.31%
Sistema JSFC (SSA:L)+7.78%


http://economictimes.indiatimes.com/articleshow/49592554.cms
http://www.theatlantic.com/international/archive/2015/10/how-isis-started-syria-iraq/412042/
http://www.thespec.com/news-story/6062791-hamilton-community-of-tolerance/
http://www.theguardian.com/business/2015/apr/01/scotch-whisky-exports-decline-sales
http://rbth.com/business/2015/04/01/russia_must_profit_from_weak_ruble_by_diversifying_exports_say_analy_44909.html
http://www.bloomberg.com/news/articles/2015-03-27/russia-said-to-stick-to-prudent-50-oil-outlook-to-defend-budget
http://www.wsj.com/articles/russias-budget-deficit-more-than-doubles-in-a-month-1426176589
http://www.reuters.com/article/2015/03/26/russia-sberbank-results-idUSL6N0WS1OE20150326
http://www.bloomberg.com/news/articles/2015-11-25/sberbank-third-quarter-profit-falls-8-as-provisions-climb
http://www.bloomberg.com/news/articles/2015-11-25/sberbank-third-quarter-profit-falls-8-as-provisions-climb
http://www.bloomberg.com/news/articles/2015-09-17/fda-expands-warnings-about-contaminated-medical-scopes
http://www.barrons.com/articles/russia-beckons-brave-investors-1461990750
http://www.bloomberg.com/news/articles/2016-04-14/ecb-rate-goldman-housing-n-y-primary-week-ahead-april-16-23
http://www.bloomberg.com/news/articles/2016-04-14/ecb-rate-goldman-housing-n-y-primary-week-ahead-april-16-23
https://www.newsru.com/arch/finance/02dec2015/tinkoff.html
http://quotes.wsj.com/YNDX
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2954590 : Aeroflot - Russian Airlines PJSC (AFLT:RM)+6.95%
oS : Sistema JSFC (AFKS:RM)+6.71%

~ Worst Stocks Last Month and News

690.63

1.305

14891 : Evraz PLC (EVR:LN) -17.61%

8 3365 The Week Ahead: Nerves raw, confidence shaken

11121 . United Co RUSAL PLC (486:HK) -15.78%
282.35 : AK Transneft OAO (TRNFP:RM) -13.35%

8.3694 : Tatneft PAO (TATN:RM) -12.85%
13621

QIWI plc (QIWI:US) -12.35%
0.9928 : Qiwi's 2015 Return Evaporating as Russia Recession Saps Growth

4048 . Severstal PAO (CHMF:RM) -9.25%

1.3813

Gazprom PAO (GAZP:RM) -8.75%
110.6158 : Highest and Cheapest Gasoline Prices by Country

- : Mail.Ru Group Ltd (MAIL:LI) -8.60%
335.59 . Six ways to invest in Facebook before the IPO

1.758 . MMC Norilsk Nickel PIJSC (GMKN:RM) -6.97%
LEERtE : Surgutneftegas OAO (SNGS:RM) -6.57%
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https://www.tradingfloor.com/posts/the-week-ahead-nerves-raw-confidence-shaken-1981897
http://www.bloomberg.com/news/articles/2015-09-06/qiwi-s-2015-return-evaporating-as-russia-recession-saps-growth
http://www.bloomberg.com/slideshow/2014-05-30/highest-and-cheapest-gasoline-prices-by-country.html%23slide2
http://blogs.marketwatch.com/cody/2012/04/09/six-ways-to-invest-in-facebook-before-the-ipo/
http://www.cagesideseats.com/2016/6/2/11812056/this-day-in-wrestling-history-june-2-the-destruction-of-the-shield
https://mondediplo.com/2016/06/05russiatrucks
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MEXICO 0.27 - +25 +14
SINGAPORE 0.26 - +25 -18
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CAPITAL SA
MTN Reg$S 18



http://www.cagesideseats.com/2016/6/2/11812056/this-day-in-wrestling-history-june-2-the-destruction-of-the-shield
http://sports.yahoo.com/news/russia-says-8-athletes-2012-olympics-positive-retests-163241575--oly.html
http://www.bna.com/space-industry-lobbies-n57982072815/
http://www.fgcuathletics.com/news/2016/4/19/-fgcu-softball-faces-no-22-fau-in-midweek-doubleheader.aspx
http://www.prnewswire.com/news-releases/vimpelcom-reports-4q14-and-fy14-results-300041052.html
http://af.reuters.com/article/investingNews/idAFKCN0PV1OV20150721
http://www.mondaq.com/unitedstates/x/495954/Oil%2BGas%2BElectricity/FERC%2BExpounds%2BUpon%2BWhen%2BA%2BNatural%2BGas%2BPipeline%2BMay%2BAdd%2BTo%2BThe%2BRecord%2BTo%2BSupport%2BProposed%2BInitial%2BRates%2BFor%2BA%2BCertificated%2BProject
http://www.timeslive.co.za/local/2015/10/01/Extra-time-for-comments-on-proposed-pension-rules
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Commodities Tm performance %

RUSSIAN
FEDERATION
19

name units

Sugar USD/LB.

NATURAL GAS (NYMEX) USD/MMBTU 2.18

OIL Brent USD/BBL. 49.63 ! V|eW RUSS]O Econ nge
Cattle USD/LB. 116.43 d

Hogs USD/LB. 81.08

Coffee USD/LB. 121.30

Rice USD/CWT 10.90

GOLD USD/T OZ. 1211.65

Copper $/t 4695.00

COCOA USD/MT 3005.00

Platinum USD/T OZ. 977.17



https://www.foreignaffairs.com/articles/russian-federation/2016-05-23/why-ir-theory-gets-russia-wrong
http://www.nytimes.com/2016/05/19/sports/olympics/doping-ioc-president-russia-could-be-barred.html
http://www.12news.com/news/nation-now/turkish-boxer-russian-cyclist-fail-olympic-doping-retests/228153235
http://tass.ru/en/world/879866
http://www.nytimes.com/2016/05/19/sports/olympics/doping-ioc-president-russia-could-be-barred.html
http://www.midlincoln.com/testjs/Countrypres.php?v=Russia

Silver USD/T OZ.

Palladium USD/T OZ.

Best Stocks Tm in USD %ch

Name ChngePct Country

TCS Group Holding PLC (TCS:LI) 29.73 Cyprus

Federal Grid Co Unified Energy System PJSC (FEES:RM) 25.92 Russian Federation
LSR Group PJSC (LSRG:LI) 14.63 Russian Federation
Novatek OAO (NVTK:LI) 11.55 Russian Federation
Sberbank of Russia PJSC (SBER:RM) 10.43 Russian Federation
Yandex NV (YNDX:US) 9.94 Russian Federation
Moscow Exchange MICEX-RTS PJSC (MOEX:RM) 9.31 Russian Federation
Sistema JSFC (SSA:LI) 7.78 Russian Federation
Aeroflot - Russian Airlines PJSC (AFLT:RM) 6.95 Russian Federation

Sistema JSFC (AFKS:RM) 6.71 Russian Federation

Worst Stocks Tm in USD %

Name ChngePct Country
Evraz PLC (EVR:LN) -17.61 Russian Federation
United Co RUSAL PLC (486:HK) -15.78 Russian Federation
AK Transneft OAO (TRNFP:RM) -13.35 Russian Federation
Tatneft PAO (TATN:RM) -12.85 Russian Federation
QIWI plc (QIWI:US) -12.35 Cyprus

Severstal PAO (CHMF:RM) -9.25 Russian Federation

Gazprom PAO (GAZP:RM) -8.75 Russian Federation

Mail.Ru Group Ltd (MAIL:LI) -8.60 Russian Federation

MMC Norilsk Nickel PJSC (GMKN:RM) -6.97 Russian Federation




Best Stocks YTD in USD %

Name ChngePct Country

Federal Grid Co Unified Energy System PJSC (FEES:RM) 127.17 Russian Federation
Inter RAO UES PJSC (IRAO:RM) 73.94 Russian Federation
Aeroflot - Russian Airlines PJSC (AFLT:RM) 58.52 Russian Federation

Evraz PLC (EVR:LN) 57.81 Russian Federation

TCS Group Holding PLC (TCS:LI) 57.38 Cyprus

Sberbank of Russia PJSC (SBER:RM) 49.47 Russian Federation
Mobile TeleSystems PJSC (MBT:US) 43.37 Russian Federation
Rosneft OAO (ROSN:RM) 40.48 Russian Federation
Moscow Exchange MICEX-RTS PJSC (MOEX:RM) 37.17 Russian Federation

LSR Group PJSC (LSRG:LI) 32.85 Russian Federation

Worst Stocks YTD in USD %

Name ChngePct Country

QIWI plc (QIWI:US) -26.42 Cyprus

Mail.Ru Group Ltd (MAIL:LI) -12.86 Russian Federation
Magnit PJSC (MGNT:LI) -11.21 Russian Federation
TMK PAO (TRMK:RM) -10.78 Russian Federation
TMK PAO (TMKS:LI) -9.38 Russian Federation
Magnit PJSC (MGNT:RM) -6.93 Russian Federation

MegaFon PJSC (MFON:LI) -3.86 Russian Federation

MegaFon PJSC (MFON:RM) -1.81 Russian Federation

VTB Bank PJSC (VTBR:RM) -1.37 Russian Federation

United Co RUSAL PLC (486:HK) -0.20 Russian Federation




Sector Performance Tm in USD %

sector ChngePct

Materials -7.34

Energy -4.73

Consumer Staples -0.24
Communications 2.28
Consumer Discretionary 6.95
Financials 8.17

Utilities

Sector Performance YTD in USD %

sector ChngePct
Consumer Staples -5.17
Materials

Communications

Energy

Financials

Consumer Discretionary

Utilities

Russia
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