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BAHKOBCKASI TPYIITIA 3EHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hau. A 3a nieHn MIN. MAX.
BHeUIHUH PHIHOK J0JIra
UST-10 yield 147 V -0.03 139 2.38
UST 10-2Y sprd 126 Y -2 1y 200
EMBI+Glob. 341 V -3 316 441
EMBI+Rus sprd 213 A 1 216 332
Russia’30 yield 308 V¥ 0.00 3.08 4.45

JleHeKHBII PHIHOK

Libor-3m 044 V 0.00 0.44 0.56
Euribor-3m 03 V -0.01 0.39 115
MosPrime-1m 6.77 m 0.00 5.67 6.89
Kopcuera B 1B 719.5 A 56.2 504 1032
Jlenos. B LB 1333 A 46.5 61 757
NDF RU 3m 66 V 0.0 5 7
Ba/IIOTHBII PEIHOK

USD/RUB 32.20 A 0.020 28.97 33.67
EUR/RUB 39.623 A 0.185 38.43 4181
EUR/USD 123 A 0.004 1.21 135
Kopsuna 115 35731 A 0.084 33.33 37.28
DXY Unpeke 82635 V¥ -0.159 78.27 84.01
(I)OHI[OBBIC HHAEKCBI

RTS 13774 'V 0.0% 1228 1755
Dow Jones 13008.7 Y -0.49% 12101 13279
DAX 6775.1 A 0.04% 5969 7158
Nikkei 225 8695 V¥ -0.61% 8296 10255
Shanghai Comp. 2103.6 A 0.94% 2104 2461
ChIpbeBbIie PEIHKH

Hedrs Urals 1052 A 0.96% 88 125
Hedrs Brent 1049 V -0.11% 89 126
Bosot0 1614.3 A 0.21% 1540 1784
CRB Index 299.5 Y -0.99% 267 326

Hcmounuxk: Reuters, Bloomberg, I[B

JAunaamMuka uHaexkcoB ZETBI

3a 6 MecsIEeB

3Ha4. A 32 eHb MIN. MAX.

Price Return

OFZ 110.8 0.01 107.5 112.0
Muni m1 'V -0.10 110.5 113.9
Corp 111.3 0.03 110.7 13.2
Corp-10 115.8 0.04 115.5 120.6
Total Return

OFZ 244.4 0.08 230.8 244.7
Muni 3399 V -0.24 321.1 340.1
Corp 338.8 0.17 318.6 340.3
Corp-10 340.3 0.22 3210 340.3
OGBpeM TOProe B cermeHTe (MIH py6.)

OFZ 612 206 o 22514
Muni 97 V -252 10 6146
Corp 4 430 1206 19 44858

Hcemounux: MMBB, bank BEHUT
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PbIHOK

I's1aBHBIE HOBOCTU

OAO «®CK» OTKpBLIa A0 2 aBrycTa KHHUTY 3aABOK Ha IMOKYIIKY OG/IUTranuii cepuu 22 Ha 10 MJIPA py6. OpUeHTUD KYIIOHA 15-JIETHUX

00JIMramuii ¢ 10-JIeTHel 0(hepToH Ha JOCPOUHBIA BBIKYII COCTABJISAET 9,00% romoBbiX. /Bloomber:
Ky ,

OAO «Bbank «/IleapraKpeaur» mpoBeer 1 aBrycra coop 3asBOK MHBECTOPOB HAa MpHoOpeTreHue GupkeBbIX 60HA0B cepuu BO-

03 00beMOM 4 MJIPA Py6. OpUEeHTHP CTABKHU 1-r0 KyIIOHA 0G/JIUTraliii yCTAHOBJIEH B fUAIa30HE 9,25-9,75% roaoBbIx. /UHrepdakc/

JInzuHrosasa komnanua 000 «Tpanc®uH-M» IIaHUpYyeT pa3MecTUTh OUp:keBbie oosuranuu cepuun B0-08 Ha 2 muipa pyo.

/Bloomberg/

OcHOBHBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

Buepa: 31.07.2012 — BTOPHHUK

* Bririata kynona: F'asmpom, 2014-6 (LPN21) (8.125%, 50.8 muH ao/wt.), TMK Hopuwibckuii HUKeb,
BO-03 (7%, 523.5 miH py6.), HK Aassauc, 03 (9.75%, 243.1 muH py6.), /INBMHroBas KOMIIaHUA
YPAJICUB, BO-03 (9.5%, 35.5 muH py6.), OTII Bauk , BO-01 (7.95%, 198.2 muH py6.), Muparopr
®unanc, bO-01 (8.75%, 130.9 mun py6.), IIpomcBasp6ank, 2018 (LPN) (12.5%, 6.2 MJIH [0JUL),
HNnoreunoe ArenrcrBo PecmyGauxu Tarapcran, o1 (8.5%, 42.4 muiuH py6.), Tasmpom, 2013-6
(LPN18) (7.51%, 18.7 MuIH [0JU1.)

* Odepra: Umoreunoe ArenrcrBo Pecrmyoauku TaTaperas, 01 (1 wipa py6.)

CerogHsa: 01.08.2012 — cpeaa

CraTucruka Kwurasn:
Manufacturing PMI

Cratucruxka EBpozonsr: PMI
Manufacturing, ADP Employment
Change

Crarucruka CIIIA: ISM
Manufacturing, FOMC  Rate
Decision

* Bririata kymona: Pocens, 25073 (6.85%, 5.1 mipz py6.), Fasnpom6ank, BO-03 (8.5%, 423.8 mutH py0.),
TVJIOBOKCBAHK, B0-04 (6.95%, 103.9 miH py6.), [JIOBAKCBAHK, B0O-06 (6.95%, 69.3 muiH py0.),
Bauk MockBbl, 2013, SGD (4.25%, 3.2 cuHramypckux zosut.), Pocresaekom, 11 (11.7%, 87.5 MiH py6.),
ABCOJIIOT BAHK, 05 (8%, 71.8 muH py6.), Gallery Media, 2015 (10%, 2.5 miH py0.), Fasnpom, 2020
(SEN) (7.201%, 17.5 mutH py6.)

* O¢epra: Poccust, 25080 (150 miipz py6.), Poccus, 26209 (150 mipy py6.), Pocresnexom, 11 (3 mipz
py6.), Bauk Crpoiikpeaur, BO-01 (1 mipa py6.), Bauk Crpoiikpenur, BO-02 (1 mupz py6.)

* [Toramenue: Poccust, 25073 (150 miipz py6.)

* Pazmemenue: Pocens, 26209 (1.5 mipza py6.)

3aBTpa: 02.08.2012 — ueTBepr

Cratucruka EBpO30HBI:
Announces Interest Rates

Crarucruka  CIHIA:  Initial
jobless claims, Continuing claims

I BAHK
il SEHMT

01.08.2012

* Berunara kymona: P2K/, 23 (9%, 673.2 muta py6.), THK-BP, 2015 (LPN) (6.25%, 15.6 mun gosut.), THK-
BP, 2020 (LPN) (7.25%, 18.1 muiH jo/u1.), BeiMmmeaxkom, 2016-2 (LPN) (6.493%, 16.2 MuaH [0JUL.),
Beimnenkom, 2021 (LPN) (7.748%, 38.7 muH py6.), MerkomGank, BO-01 (8.7%, 65 miH pyb.),
Muparopr ®Punauc, o1 (6%, 74.8 muu py6.), Fpynna JICP (OAO), 02 (9.8%, 244.3 MuiH py6.)

* Odepra: JIOKO-Bank(3A0), 05 (2.5 mipy py6.)

* [Toramenue: Muparopr ®uHaHc, 01 (2.5 Mip/ py6.)
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BHenrHu# PHIHOK A0JITa

Heomnosnaunas cratucruka B CIIIA v He 00oapAIONe 3aaBIeHIA
HeMe1nkoro Munguna

MupoBble PBIHKH BO BTOPHHK pacTepsuid OYJIbILIYI0O YacTh ONTHUMHU3MAa IOCIEHUX JHEMH,
MPUYEM TIOBOJBI [IJIs CHUKEHUs OKUIAHUH HAILIKUCH 0 00e cTopoHbl okeaHa. B CIIIA Gpuia
ony6JIMKOBaHA JIOCTATOYHO J1abasi CTATUCTUKA IO HOTPEOUTEILCKUM PacXoZiaM, IOKa3aBIINM
HYJIEBOH POCT B HIOHE, YTO, KAK MUHUMYM, He ysydniaer oxkuzianus pocra BBIT B 3K12. Tem He
MeHee, KapTHHA B JIEHCTBUTEJILHOCTH HE BBIIVIAZIENIA CTOJIb YK MPAuYHO, €CJIU IPUHATH BO
BHUMAaHUE el€ /iBa II0Ka3aTesIsi, XapaKTePU3YIOIIKX COCTOSTHUE NOTPeOUTENIEH, KOTOPBIE TAKIKe
ObLIH OIyOIMKOBaHBI Buepa. Tak, JaHHbBIE 10 JJOXOZAM JIOMOXO3SIHCTB BEPHYJIUCh K YPOBHSAM
MapTa, MoKaszaB pocT Ha 0.5% m/M. He MeHee KOM(OPTHO BBIMVIAZEIO U KaUECTBO POCTA: C
TOYKU 3PEHUs CTPYKTYPhl HHAMKATOpAa OCHOBHBIM /JpaliBEPOM HWHJIEKCA CTaJl KOMIIOHEHT
3apIIaT B YaCTHOM IIPOM3BOJICTBEHHOM CEKTOpPEe, TOTZAa KaK COCTAaBJIAIONIHE JOXOAOB Ha
KaIuTaJa U COOCTBEHHOCTh OBLIM HEM3MEHHBI WJIN JlaJKe ITOKa3ayu HeOOJIBIIOe CHUKeHue. B
COYETaHUU C HU3KOM MOTPEOUTENIHCKON aKTUBHOCTHIO 3TO O3HAYAET, UTO HOpMa cOepeskeHul B
a0COTIOTHOM BBIpa)KEHUU MPHUOJINU3UIACh K MAaKCUMyMaM Hayaja IPOIIJIOTO TO/a, CO3/1aBast
3azies1 sl pacimpenusi crpoca. C 3ToW MO3UnUKM OCOOEHHO OJIATOMPHUSATHO BBITJISIEN
Ony0JIMKOBAHHBIN MO3/IHEE UHJEKC MOTPEOUTETHCKIX HACTPOEHUH, MPEOOJIEBIIINI CIaj] Masi-
WIOHS, U BBIPOCIIUN B OCHOBHOM 0J1arosiapsi KOMIIOHEHTY OXKHJIAHUH, YTO OCTABJIAET BIIOJIHE
peasbHbIe Ha/IeXK/ (bl HA aKTHBUBALIUIO [TOTPeOUTEeH.

B EBporne xapTuHy fHA oMpadyw1 MuHduH I'epmaHny, Ipe/icTaBUTEIN KOTOPOTO 3agBHIN
o6 orcyrcTBUM HeoOxomuMocTd IpenocraBieHus ESM  0GaHKOBCKOH JIMIIEH3UH, KOTOpas
mo3Bosiwia Obl QOHAY BHAUUTENBHO YBEIMUYUTh (DUHAHCOBYIO MOIIHOCTh ITOCPECTBOM
IIOJlydeHUsl TPAMOTO JOCTyla K UHCTpyMeHTaM pedunaHcupoBanus EIIb. 3rtor daxkr
HECKOJIBKO CHIDKAeT Ha/IeXK/bl Ha IPIMeHeHNe HeOXKUaHHbIX MOHETapHBIX Mep Ha 3acelaHiu
EIIB B ueTBepr, CIOCOOHBIX C BBICOKOH 3(pPEeKTHBHOCTHIO IPOTHBOCTOATH Yrpo3aM poCTa
JIOXOZTHOCTEH Ha PhIHKAX €BPOIENCKON epudepu.

I
Jh BAHK
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BAHIKOBCKAT TPVITHA SEUT
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PbIHOK

Kupuan Covrues
k.sychev@zenit.ru
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Cuapaast EMBI+ (Poccus, Bpazwians)

[ EMBI+ GlobalSpread, 6. EMBI+ Russia Spread, 6.1.

s EM Bl + Brasil Spread, 6.1.
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Hcmounuk: Bloomberg

Cupag Poccus-30 / UST-10Y
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Cupax LIBOR-3M / UST-3M

I LIBOR-3M / UST-3M enipag, 6.1
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

. Kupuan Covrues
EBpoGOHABI: HHEPIIUOHHBIN POCT k.sychev@zenit.ru

N . CyBepeHHBbIe EBPOOOIUTaAIINI
Poccuiickuii cerMeHT BO BTOPHHUK ITOKa3aJl UHEPIIUOHHDBIU POCT, UTHOPUPYSA IMOABUBIINECA HaA
6.00

PBIHKaX TpeBOTH. KOTHPOBKYU CyBepeHHBIX OyMar IpUOABIJIN B CpefHEM He Gosee 25 OII, JIydlie  57g
5.50
5.5
CEeKTOpe HEIUIOXOH pe3yJIbTaT I0Ka3ajy JajbHHe BBIIYCKH TOCOAHKOB, KOTHPOBKH KOTODPBIX 22(5)
npubaBuIH B cpeiHeM 6osiee 50 OI, Cpeiu YACTHBIX KOMTAaHUi Bhiessuch Boimycku THK-BP, 450
. 425

[TOKAa3aBIIIKe JOBOJIBHO CKPOMHBIH POCT Ha YPOBHE 25 O1I. 400
375
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. 325 .

JlokaJbHBIM PBIHOK HEU3MEHEH, aKTUBHOCTb CMECTHJIAach BBEPX 3 il
275

110 YPOBHIO KPEJUTHOI'O pPUCKa 250
225
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BbIHKA BBIIVISZIEIA «TPHALNATKA», TAe OWUbl IPEBBICHJIM OTMETKYy 125%. B koprmopaTuBHOM
b I(y

RUSSIA'42

RUSSIA22
RUSBHSA20

RUSSIA'L7

JIoKaNbHBIH PHIHOK BO BTOPHHMK COXPAaHSJA HEHTPAJIbHBIA HACTPOH. AKTUBHOCTh HAa PBIHKE
O®3 Gosee pacmpezieiiach pOBHEe BIOJb KPHBOH, KOTHPOBKH He HMEJNU €AWHOTO TPEH/a,
0CTaBasCh Ha YPOBHAX KOHIA IIPOLUION HEZENIH, a IIEHOBbIe KoeGaHNs He BBIXOAWIM 332 PAMKH
JuamasoHa 10 6. B KOpIOpAaTHBHOM CeKTOpe AKTHBHOCTh CMeCTHiach BBepX mo ypoaio Kpusaa O®3

Hcemounuxk: Reuters

KPEAUTHOTO PHUCKA, I7ie KOTUPOBKHU OILYCTHJINCH B CPeZIHEM Ha 25 OII. 9.25
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Hcemounux: Reuters, pacuemuvt banka SEHUT
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Copajg nHAEKCa KOPII.
oGuranuiit MMBB k kpuBoit
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KopmoparuBHbIE COOBITHUS

Meues: cuiibHbIE onnepanmmuoOHHbBIC pEe3yabTarThl II0 UTOTaM 1H12,
npepmaraeMad J0X0AHOCTDb OTPAKAET BBICOKHMEC PUCKHU KOMIIAHU U

Buepa Meuen (—/B1/-), oaHa U3 KPYHHEHIIUX POCCHHCKHUX METAIyPIHUECKUX U
TOPHOPYAHBIX KOMIIAHUH, OIy0JIMKOBaJIa ONepAlOHHBIE pe3yabTaThl 3a 11112. Mbl oleHHBaeM
PacKpbIThle IIOKa3aTeJIN KaK CHJIbHble, KOMIIAHUSA COXpaHWIa Bo 2K12 BBICOKHME TeMIIbI
MIPOM3BOCTBA II0 YIJIIO M CTAJIU, a TaKXKe obecrieunsia pocT 06beMOB IIPOJAXK KJIIOUEBBIX BHJIOB
MIPOZYKIMH.

. ITo nroram 1IT12 Meven HapacTil A00bdy yriis Ha 6.8% mo cpaBHenwuio ¢ 1111 (7o
13.38 MJIH. TOHH), TOIZia KaK BBIIJIABKA YyTyHA YBEJIMYIJIACh HA 9.7% T/T (X0 2 MJIH.
TOHH), CTJIX — Ha 12.7% T/T (0 3.39 MJIH. TOHH). OTMETHM, YTO KOMIIAaHUSA HAapacTUiIa
00beMbI IIPOU3BOZICTBA YIJISA, HECMOTPSI HA BPEMEHHOE COKpallleHue JOOBIYM Ha psfe
POCCHIICKHX M aMEPUKAaHCKUX aKTUBOB. PocT mpousBozcTBa ObUT OOecredeH 3a cUeT
yBesn4yeHusa 06beMoB 100b1uu Ha HepronrpruackoM paspese («XK «IkyTyronb») mocie
BBIX0/1a Ha MOJTHYIO MOIIIHOCTh HeproHrprHCKO# oboraTuTeIbHOM (pabpuku u 3ammycka B
KOHIIe 2011 I'. TOPHOTPAHCIIOPTHOTO KOMIUIEKCA MOIIHOCTBIO 1 MJIH. TOHH YIVIA B TOA. B
CBOIO OYepe/b, yBeJInueHne 06beMOB BBIILJIABKU UyTyHA U CTAJIU IPOU3OILIO 32 CYET
TOBBIIIEHUsI [TPOU3BO/IUTENIPHOCTH arperatoB. Bmecre ¢ TeM, HAallOMHUM, YTO paHee
Meuen CHU3WJ IPOTHO3 IO 00beMaM JOOBIUM YIVIA Ha 2012 T. [0 30-31 MJIH. TOHH
(mpenpiayinii OPHEHTHDP COCTABJIsI 34.6 MJIH. TOHH), MPH 3TOM O0BEM J0OBIYU
amepukanckoro Mechel Bluestone 6511 CKOPPEKTHPOBAH /10 4.1 MJIH. TOHH (paHee — 5.6
MJIH. TOHH), a 00eM 00BIYM Ha DIIBTHHCKOM MECTOPOXK/IEHUH — /10 1 MJIH. TOHH (paHee
— 2 MJIH. TOHH).

. B pamkax ropHOpYZHOTO CerMeHTa KOMIIAHHS yBeJaudrwia mo uroram 11112 o6wvem
peasiu3aniy KOHIEHTPATa KOKCYIOIErocs: yIvis (371ech U Aajiee MPUBOAATCSI OTTPY3KH
BHEIIHUM IOKYTIaTeJIsIM) BBIPOC /10 4 941 ThIC. TOHH (+11.6% K 1I111), »KeJ1€30pyJHOTO
KOHIIEHTpaTa — /M0 1 915 Thic. TOHH (+49.8% k 1II11), a 00beM peanu3ali KOKCa
BHEIIHUM TOKYTIATeJIAM CHU3WIICS 0 514 ThIC. TOHH (-9.4% k 1I111) u3-3a yBeIu4eHus
COOCTBEHHOTO TMOTpebsieHUs npeAnpusATusMu Meuena. Peanusys 0JITOCPOYHYIO
CTPATErwio M0 YBEJIMYEHUI0 00BHEMOB peaH3aliid MeTaJUIypPriYecKux yryiei, B 1112
Meues HapaCTII IPOJAXKHU AHTPAIUTOB ZI0 1 161 Thic. TOHH (+28% k 1I111), PCI-yrieit —
10 1074 Thic. TOHH (+51.3% k 1II11), TorAa Kak OTrpy3Ka SHEPrETHYECKUX YIJIEeH
CHHM3WIACH [0 2 178 ThIC. TOHH (-14.7% K 1I111).

. B paMkax MeTaJIyprHYecKOro CerMeHTa, OOIIMi 0o0beM peaTH3alyuyd COPTOBOTO
npoxkata B 1K12 yBesuumsics /10 1 978 Thic. TOHH (+4.3% k 1I111), mpu 3TOM peanu3anuisi
CcOOCTBEHHOrO IpOKaTa BBIpOMIA JIO 1 575 Thic. TOHH (+3.8% x 1I111). O6bem
peasm3anuy JUCTOBOTO IIPOKATa B OTUETHOM IIEPHOJE YBEJIMUMIICA Z0 391 ThIC. TOHH
(+12% x 1I111), mpu 5TOM peayu3anys COOCTBEHHOTO IIPOKATa POCa OIEPeKAIIUMU
TeMIIaMHU U JIOCTULJIA 154 ThIC. TOHH (+13.2% k 1I111). O6beM peas3anyii TOBAaPHOU
3arOTOBKH CHHU3WICA 0 1 224 Thic. TOHH (-13.3% K 1II11), Ipu 3TOM peaH3aIus
COOCTBEHHOM MTPOAYKIIMU BhIpocsa 6osiee 4eM B 1.5 pasa — 10 613 ThIc. TOHH (+65.7% K
1I111.). O6beM peayu3aIyivi METU30B U CBAPHOM CETKH 110 uToram 11112 npakTH4ecKy He
U3MEHWICSA T/T ¥ COCTaBUI 463 THIC. TOHH, HE U3MEHIINCh U MPOJIAXKU COOCTBEHHOM
MPOJIKIINHM, COCTaBUBIINE OKOJIO 440 ThIC. TOHH. OOmias peanu3aius IOKOBOK U
IITAMIIOBOK HE3HAYUTEIHLHO CHU3MIIACh B 11112 — 10 84 ThIC. TOHH (-4.6% K 11111).

Meuest OCTATOUHO LIMPOKO IpEZCTaBJIeH Ha pyOJIEBOM PHIHKE, IIPH 9TOM HAUOOJIbIIEH
JIMKBU/IHOCTBIO 00JIaJIAI0T BBIMYCKU KOMIIAHUM HA yYACTKE JAIOPALVMH 10 1.5 JIET, TOPTYIOLUECs
co crpazoM 550-600 6m k ODP3 yTo, HA HAII B3IJIA/, SBJSETCS aJeKBAaTHON KOMITEHCAINEH 3a
c1abble KpeJUTHbIE METPUKY KOMIaHHH. FIHBeCTOpaM He FOTOBBIM HECTH BBHICOKHE KPEAUTHBIE
pucku Meuesia, Mbl TIO-TIPEKHEMY pEKOMEH/IyeM o0paTUTh BHHMaHue Ha Oymaru EBpasza: o6a
Boinycka CubmerunBecra (+280 6m k O®3, YIP 9.84/D 1.93 r.) mpemjaraioT HEIUIOXYIO
JIOXOJTHOCTh TIPU YMEPEHHOM KPEIWTHOM PHCKE. B TO e Bpems, MHBECTOpAM C BBICOKMM
aIeTUTOM K PUCKY, B KAUeCTBE aJibTEPHATUBBI Meuey, TakKe MOXKeT ObITh HHTEPECEH BBIITYCK
Pycan Bparck 7 (+750 6m k O®3, YTP 14.29/D 1.47 T.), HpeAJjaralouifii MpeMHI0 K
COIIOCTAaBUMBIM [0 Jfoparuii Oymaram Meuesa, OJHAKO, B OTJIMYKME OT IIOCJTEHErO, He
BKJIFOYEHHBIH B JToMbGapaAHbIii crincok 1B.
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OnepanuoHHBIE Pe3yJIbTaThI
Meuesa o uroram 11112

ThIC. TOHH

MpouseoacTBO
Yrons
Yyryn
Cranb
ny CbIpbA BHEW.

KenesopyaHblit KOHLEHTPAT
KoHueHTpaT Kokcylowerocs yrns
AHT paLmTbI

YmuPCl

OHepreTuveckue yrmm

Koke

in12

13380
2015
3392

1915
4941
1161
1074
2178

in1

12533
1837
3009

1278
4429
907
710
2553
567

PbIHOK

%%

6.8%
9.7%
12.7%

49.8%
11.6%
28.0%
51.3%

-14.7%

-9.4%

061 1e Npoaaxm MeTannonpoaykuum®
CoprtoBoit npokat
TucToBoii npokat
ToBapHas 3aroToBka
MeTtuabl 1 cBapHas ceTka
MOKOBKM 1 LITamMMOBK\

1978
391
1224
463
84

1897
349
1411
463
88

4.3%
12.0%

-13.3%

0.0%
-4.6%

* exoyas np

Hcemounux: /lannvie Komnanuu,

pacuemvt bank BEHUT



EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK

o SO Nouspals O moe R Sueee e Mo v,
[enbTaKpeaut, 5O-03 -/Baa3/- na 4 000 9.48-10.00 01.08.2012 07.08.2012 HeT /1r. ir./3r.
BOB-InanHr, 07 BBB/-/BBB na 10 000 9.20-9.31 01.08.2012 07.08.2012 HeT / 2.76T. 3r./10 ner
Tpaxcdun-M, BO-08 NR HeT 2000 H/A H/O 07.08.2012 HeT / Hig HeT / 3T.
®CK EQC, 22 BBB/Baa2/- na 10 000 KyrnoH: 9% 02.08.2012 08.08.2012 HeT / Hig 10 net / 15 net
Mpomceasb6ark, 14 -/Ba2/BB- aa 3000 H/A 07.08.2012 09.08.2012 H/p / Hip H/p /5.5 net
CesazHon Bank, 01 -/B3/- na 2000 14.22-14.76 XX.07.2012  07.2012-08.2012 HeT /1r. ir./3r.
UcrmoyHuk: Bloonmberg, Cbonds, Finam

Boinyck PeimHr, SEPIM/F  JlomGapa LiB O61Lem amuccum, Bid cover/ OpueHmp dakmueckasa Oara Amopmm3sauusa/

MITH. PY6. Pasmely o6bem YTP/YTM YTP/NYTM pasmeLpHUA Oropauus

PX[, 32 BBB/Baal / BBB na 10 000 H/a / 100% KyroH: 8.95 KyroH: 8.95 20.07.2012 HeT / Hig
TKC BaHk, 5O-6 -/B2/B na 2000 1.7/ 100% 14.22-14.76 14.39 17.07.2012 Het /1r.
Fa3npom6aHk, 06 BB+ /Baa3/ - na 10 000 H/a / 100% 8.94-9.20 9.05 12.07.2012 HeT /1.87T.
CKB-BaHk, BO-03 (BTOpMYHOE) -/B1/B na 1500 0.7/ 70% 10.27-10.72 10.53 11.07.2012 HeT /0.85T.
YnpaeneHue otxogamu - HH, 01 NR HeT 1000 H/a / 100% 10.72-11.19 10.72 27.06.2012 HeT / Hig
Pycckoe mope, 5O-01 NR HeT 1000 H/g / 100% 11.83-12.89 12.89 26.06.2012 HeT /1T
MeTtannuHeecT6aHk, 01 -/B2/- na 1500 H/a / 100% 9.99-10.51 10.41 19.06.2012 HeT /05T,
Cuneprusa, 50O-03 -/-/B na 2000 H/a / 100% 11.04-11.57 11.30 06.06.2012 nal236r.
Kut ®duHaHc Kanurtan, 03 NR HeT 1150 H/a / 100% 11.30 11.30 29.05.2012 HeT /3T.
CMn Bakk, 01 -/B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /05T,
O Tap-PuHaHe, BO-08 NR HeT 1500 H/a / 100% 10.31 10.31 29.05.2012 HeT / 2.66T.
KO Taip-PuHaHe, BO-16 NR HeT 1000 H/g / 100% 9.00 9.00 29.05.2012 HeT / 1.87T.
[Oomatunve OdeHbrn, 01 NR HeT 1000 H/a / 100% 19.92 19.92 03.05.2012 HeT / 2.44r.
Bank Pycckuin Ctanpapt, BO-06 B+ /Ba3/B+ na 5000 H/g, / 100% 9.47-10.00 9.62 03.05.2012 HeT / 1.44r.
HMTN, BO-02 BB-/Ba3/ - aAa 4 000 3.0/ 100% 9.73-10.25 9.20 02.05.2012 HeT /2.70T.
®CK ESC, 12 BBB/Baa2/- na 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 Het /3.49r.
Bank Konbuo Ypana, 01 B-/-/- aa 1000 H/g / 100% 11.56-12.09 11.83 27.04.2012 HeT /1T
Asunarcko- TuxookeaHckuin baHk, 01 -/B2/ - na 1500 2.8/100% 10.93-11.46 10.50 27.04.2012 HeT /1T
MKB, 5O-03 B+ /B1/B+ na 4000 H/g, / 100% 9.46-9.73 9.46 27.04.2012 Het /1r.
tOTalp-duHaHe, BO-06 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1r.
KOTalip-duHaHe, BO-07 NR HeT 1500 H/g / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T
Caasb-baHk, 04 BB/-/BB na 5000 H/a / 100% 8.94-9.20 8.94 25.04.2012 HeT /1r.

YTPIYTM, (%)
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Buinyck Oata KoTupoBku LleHa Kon-Bo O6opor, Cnpaa k (6n) O6bem

OdbepTol Torawenus Tlokynka TlpoAaka Tlocn W3Mm. Nl cpenok wTr YTM/YTP Oiopauns™  O®3 cBonam mnH py6.
od3
O®d3 26199 11/07/12 5.16 0.00 44 000
O®d3 25073 01/08/12 99.99 100.02 100.00 -0.01 17 159 806 6.56 0.00 150 000
O®d3 46002 08/08/12 100.00 100.34 100.05 -0.03 1 5000 5.69 0.02 62 000
O®d3 25069 19/09/12 100.62 100.75 100.70 0.09 5 53150 5.57 0.14 45 000
O®d3 25067 17/10/12 96.50 101.30 5.48 0.21 45 000
O®d3 26198 02/11/12 99.95 100.13 99.90 -0.05 1 4000 6.26 0.26 42 000
O®d3 25072 23/01/13 100.51 100.63 100.63 -0.01 9 28 957 5.90 0.48 150 000
O®d3 25078 06/02/13 100.37 100.45 100.39 -0.01 5 15390 6.01 0.50 36 100 000
O®d3 25065 27/03/13 103.51 104.50 103.51 -0.34 1 1 6.63 0.63 76 1 46 000
O®d3 26200 17/07/13 99.87 100.00 -0.05 4 50 000 6.24 0.94 0 50 000
O®d3 26201 16/10/13 100.11 101.30 6.67 1.17 23 3 47 000
O®d3 25076 13/03/14 100.60 100.95 100.95 0.35 2 10 020 6.57 1.52 155 000
O®d3 25068 20/08/14 109.65 110.35 109.80 -0.05 4 61401 6.92 1.81 7 30 45 000
O®d3 26202 17/12/14 109.30 109.75 109.45 -0.15 5 203 509 7.04 2.11 5 43 40 000
O®d3 25071 26/11/14 102.00 102.80 102.55 0.05 2 11 7.01 2.14 1 40 80 000
O®d3 25079 03/06/15 99.55 99.65 99.60 -0.05 5 78 258 7.28 2.60 9 66 150 000
O®d3 25075 15/07/15 99.25 99.30 99.30 -0.45 2 21 7.27 2.72 4 65 150 000
O®d3 25077 20/01/16 99.85 100.10 100.00 5 207 856 7.48 3.12 12 85 150 000
O®d3 46017 03/08/16 96.40 96.65 96.60 -0.30 7 550 000 7.67 3.10 32 104 80 000
O®d3 26203 03/08/16 96.30 98.35 98.35 0.10 2 14 950 7.52 3.45 7 87 150 000
O®d3 48001 31/10/18 92.30 95.10 92.10 0.09 33 32292 8.83 3.58 135 218 24 000
O®d3 46019 20/03/19 80.00 4.83 3.99 26 000
O®d3 25080 19/04/17 99.35 99.45 99.35 30 452 495 7.71 3.99 12 103 150 000
O®d3 26206 14/06/17 99.40 99.49 99.49 0.99 18 108 692 7.67 4.15 5 98 150 000
O®d3 26204 15/03/18 99.30 99.60 99.35 -0.05 16 288 185 7.79 4.56 8 106 150 000
O®d3 46021 08/08/18 86.40 89.40 7.99 4.62 27 125 107 000
O®d3 46014 29/08/18 90.97 96.32 96.20 0.20 1 5000 7.97 4.73 23 122 62 000
O®d3 26208 27/02/19 99.00 99.15 99.20 0.10 11 118 801 7.80 5.15 101 150 000
O®d3 46005 09/01/19 62.00 8.38 5.84 44 153 27 000
O®d3 46018 24/11/21 92.80 93.89 92.80 0.60 3 21 8.15 6.27 14 125 133 000
O®d3 26205 14/04/21 98.60 99.35 99.35 0.05 15 427 660 7.85 6.39 94 150 000
O®d3 46022 19/07/23 88.10 7.53 7.64 49 45 000
O®d3 26207 03/02/27 99.90 100.08 100.08 0.03 7 30865 8.31 8.46 2 118 150 000
O®d3 46012 05/09/29 91.50 6.27 11.16 40 000
O®d3 46020 06/02/36 83.00 89.40 83.70 -0.30 4 10021 8.72 10.52 23 136 135 000
METAMNYPIMYECKAA U TOPHOOOBLIBAIOLAA MPOMBILWWNEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.45 99.75 99.80 -0.20 1 1 7.34 0.98 106 69 15 000
HIIMK
HIIMK BO5 30/10/12 100.85 100.89 100.89 0.01 3 2850 7.11 0.25 50 10 000
HJIMK BO1 04/12/12 101.38 7.14 0.35 53 5 000
HIIMK BO6 05/03/13 100.20 100.33 100.20 0.05 1 3785 7.52 0.58 174 90 10 000
HIIMK BO2 19/06/13 17/12/14 86.00 101.10 101.00 2.30 1 1 7.69 0.86 153 105 5 000
HJIMK BO3 19/06/13 17/12/14 100.90 101.00 7.87 0.86 171 123 5 000
HIIMK BO7 11/11/14 100.75 101.64 8.63 2.08 165 202 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.90 7.33 0.29 72 5 000
MMK BO5 04/04/13 99.90 100.00 99.85 1 1 8.01 0.66 211 139 8 000
MMK BO8 15/08/13 12/02/15 8.16 0.98 188 151 5 000
MMK BO4 27/02/14 90.00 99.60 99.00 -0.26 1 1 8.51 1.47 186 188 5 000
MMK BO6 10/06/14 97.10 97.10 0.40 17 1630 9.05 1.84 219 243 5 000
MMK BO7 22/07/14 96.60 98.00 97.00 -0.70 1 1 9.14 1.87 226 252 5 000
CeBcTanb
CeBcTtans BO1 20/09/11 18/09/12 100.03 100.06 100.10 0.06 1 49 6.76 0.13 30 15 000
CeBcTanb BO2 15/02/13 101.20 101.34 7.78 0.52 209 117 10 000
CeBcTans BO4 15/02/13 101.00 101.34 7.78 0.52 209 117 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.41 100.50 100.45 0.05 5 6 001 7.95 0.87 178 131 8 000
Anpoca 22 28/06/13 23/06/15 100.41 100.45 100.40 0.20 1 1350 8.02 0.88 185 138 8 000
Anpoca 23 18/06/15 101.00 101.40 101.00 7 31774 8.83 2.55 166 221 7 000
Anpoca 20 23/06/15 95.00 101.21 0.10 1 10 000 8.74 2.56 157 212 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.50 100.75 100.89 0.39 12 3998 7.92 0.62 207 130 10 000
EBpas 3 22/03/13 13/03/20 100.50 100.90 100.70 -0.20 1 1 8.24 0.62 239 162 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.00 108.00 107.55 -0.10 2 50 000 9.84 1.93 293 323 10 000
CubmeTtnHBeCcT 2 16/10/14 10/10/19 105.00 108.10 107.55 -0.10 2 50 000 9.84 1.93 293 323 10 000
EBpas 2 26/10/15 19/10/20 99.70 100.24 100.25 0.15 11 511 10.09 2.78 284 347 10 000
EBpas 4 26/10/15 19/10/20 88.03 102.50 10.50 2.78 325 388 5 000
EBpas 5 06/06/16 27/05/21 86.02 96.99 10.24 3.32 283 360 5 000
EBpas 7 02/06/16 25/05/21 94.00 95.99 10.42 3.31 301 378 15 000

MeTannouHsecTt
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTnpoBku LleHa Kon-Bo OG6opor, Cnpag k (6n) Obbem

OdoepTol Torawenus Tlokynka TlpoAaka Tlocn W3Mm. nn cpenok wT YTM/YTP Oiopauns™  O®3 cBonam mnH py6.
MeTannonHsect 1 16/03/15 07/03/22 99.30 99.49 99.50 0.04 3 27 9.42 2.32 234 281 5 000
MeTannonHsect 5 16/03/15 07/03/22 99.30 99.49 99.30 -0.10 2 2 9.52 2.32 244 291 10 000
MeTannonHsect 6 19/03/15 10/03/22 99.45 99.49 99.45 0.05 1 20000 9.45 2.33 237 284 10 000
Meuen
Meuen 4 25/07/13 21/07/16 99.25 99.98 99.50 5 71 12.33 0.94 609 568 5 000
Meuen 5 16/10/12 09/10/18 100.54 100.64 100.64 -0.04 5 6696 9.71 0.21 315 5 000
Meyen BO1 11/11/11 09/11/12 99.01 99.90 8.23 0.28 162 5 000
Meuyen BO2 12/03/13 98.80 99.50 99.00 -0.15 1 5 11.77 0.59 597 515 5 000
Meuyen BO3 24/04/13 98.15 98.99 98.20 0.25 11 20 622 12.73 0.71 676 610 5 000
Meuen 2 15/06/11 12/06/13 96.25 97.00 97.50 0.50 9 9012 10.75 0.85 461 411 5 000
Meuen 15 18/02/14 09/02/21 82.02 95.00 13.01 1.43 638 638 5 000
Meuen 16 18/02/14 09/02/21 81.02 95.00 94.95 0.45 1 4900 12.25 1.43 562 562 5 000
Meuyen BO4 11/02/14 10/02/15 97.45 97.50 97.50 -0.50 1 4 12.44 1.39 584 581 5 000
Meuyen BO5 07/04/15 100.00 11.55 2.52 439 493 5 000
Meuyen BO6 07/04/15 100.00 2 000
Meuyen BO7 07/04/15 100.00 11.55 2.52 439 493 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 439 493 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 439 493 3 000
Meyen 13 01/09/15 25/08/20 90.00 96.00 12.99 2.61 580 637 5 000
Meyen 14 01/09/15 25/08/20 92.08 93.97 12.88 2.61 569 626 5 000
Meyen 17 02/06/16 27/05/21 84.65 89.97 88.97 -0.03 4 534 12.43 3.28 503 579 5 000
Meuyen 18 02/06/16 27/05/21 86.00 92.00 92.00 4.00 1 1 11.30 3.30 389 466 5 000
Meyen 19 07/06/16 01/06/21 84.39 92.50 94.00 7.00 2 2 10.58 3.31 317 394 5 000
TMK
TMK BO1 22/10/13 98.02 99.20 9.82 1.16 338 318 5 000
CY3K
CY3K 1 05/07/13 26/06/20 100.55 100.81 100.70 -0.15 31 228 734 8.72 0.91 252 208 10 000
PMK
PMK 3 17/12/13 15/12/15 97.50 98.24 98.00 0.97 1 10 12.35 1.31 581 571 3 000
PMK 4 05/06/14 02/06/16 94.50 95.25 95.00 1.50 1 10 12.45 1.72 565 583 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.35 101.29 101.30 0.97 4 1200 8.70 0.35 209 5 000
KOKC
KOKC BO2 28/05/14 95.26 97.49 95.85 -0.01 2 148 11.58 1.70 479 496 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.32 92.40 92.40 0.05 17 8778 14.25 1.47 760 762 15 000
Pycan 8 15/04/15 05/04/21 87.26 88.00 88.00 0.50 3 25 14.45 2.39 734 784 15 000
UWHPPACTPYKTYPA
PXO
PXao 7 07/11/12 100.55 6.16 0.27 5 000
P>X[ BO1 05/12/12 100.73 101.00 100.75 -0.15 4 60 001 7.26 0.35 65 15 000
P>XO 9 18/05/11 13/11/13 99.17 99.47 99.45 -0.05 4 30062 7.48 1.24 99 84 15 000
P>XO 10 06/03/14 111.11 111.18 111.18 -0.02 14 48 775 7.57 1.41 95 94 15 000
P>XO 23 29/01/15 16/01/25 8.02 2.20 99 141 15 000
P>XO 11 18/11/15 98.85 99.13 8.26 2.93 96 164 15 000
PX[O 16 06/06/16 05/06/17 99.00 99.04 99.04 23 10 440 8.36 3.36 93 172 15 000
P>XO 19 16/07/18 08/07/24 100.97 100.01 0.11 1 1000 8.31 4.83 55 156 10 000
®dCK E3C
PCKEDC 6 26/09/13 15/09/20 99.35 99.85 7.41 1.10 102 76 10 000
PCKESC 8 26/09/13 15/09/20 99.35 99.75 99.36 -0.24 2 2 7.88 1.10 149 123 10 000
P®CKEDC 18 09/06/14 27/11/23 101.15 101.25 101.20 5 859 100 7.94 1.74 113 132 15 000
P®CKESC 15 23/10/14 12/10/23 101.30 101.60 101.50 2 10001 8.15 2.03 119 154 10 000
P®CK ESC 10 24/09/15 15/09/20 98.40 99.00 99.00 1.00 4 5601 8.27 2.78 102 165 10 000
PCKESC 7 27/10/15 16/10/20 97.30 98.00 8.57 2.88 129 195 5 000
PCKEDC 12 22/04/16 19/04/19 99.45 99.50 8.59 3.22 120 196 10 000
PCKEDC 9 24/10/17 16/10/20 96.30 97.00 96.70 3 22501 8.98 4.27 133 228 5 000
PCKESC 11 24/10/17 16/10/20 96.30 97.00 96.75 0.05 3 22501 8.97 4.27 132 227 10 000
PCKESC 19 18/07/18 06/07/23 95.00 100.00 9.02 4.82 126 227 20 000
PCKESC 13 22/06/21 95.80 96.50 9.46 6.33 144 256 10 000
HMTN
HMTM BO-2 29/04/15 86.01 100.00 99.70 0.10 2 1025 9.32 2.44 219 271 4 000
PocaBTonop
PocasTtopop 1 29/11/16 100.90 101.50 9.81 3.80 227 314 3 000
PocBopgokaHan
PoceopokaHan 3 11/11/13 09/11/15 96.03 99.80 97.66 -0.02 7 4310 11.28 1.22 480 464 3 000
BopokaHan
BopokaHan 1 09/12/15 8.99 2.95 169 237 2 000
3anagHbiv C4
SanagHemn CO 1 29/04/16 13/05/31 98.50 99.45 99.45 0.55 1 100 9.12 3.23 173 249 5 000
BanagHbn CL1 2 29/04/16 13/05/31 98.70 99.69 99.45 0.15 1 2060 9.12 3.23 173 249 5 000
SanagHbn CO 3 24/02/17 06/02/32 85.00 9.93 3.69 242 327 5 000
SanagHbn CL1 4 24/02/17 06/02/32 100.25 9.41 3.69 190 275 5 000
BanagHet CO1 5 24/02/17 06/02/32 100.25 9.41 3.70 190 275 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTupogku LleHa Kon-eo OG6opor, Cnpaa k (bn) Ob6Lem

OdrepTl lNMoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
Moyta Poccun 1 25/03/14 22/03/16 98.25 98.50 9.38 1.53 269 275 7 000
HE®Tb n A3
rA3NPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.05 100.19 100.15 -0.02 4 55501 7.00 0.27 39 15 000
Fasnpom A9 12/02/14 99.53 99.87 99.50 4 100 063 7.72 1.44 109 109 5 000
lasnpom A1l 24/06/14 110.75 111.59 110.70 -0.48 5 24908 7.73 1.73 93 111 5 000
INykownn
Ny konn BO-1 06/08/12 99.70 101.00 4.07 0.02 5 000
Ny konn BO-2 06/08/12 100.01 100.20 100.20 -0.10 1 1 1.15 0.02 5 000
Iy konn BO-3 06/08/12 86.00 4.07 0.02 5 000
Iy konn 6O-4 06/08/12 95.00 -1.13 0.02 5 000
Ny konn BO-5 06/08/12 100.12 100.14 100.14 0.14 1 1 4.67 0.02 5 000
Ny konn BO-6 13/12/12 100.85 100.92 100.80 -0.10 1 1 7.05 0.37 44 5 000
Ny konn BO-7 13/12/12 100.01 6.71 0.37 10 5 000
Ny konn 4 05/12/13 99.80 101.00 100.15 0.15 3 35020 7.40 1.30 86 76 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 96.55 97.16 7.98 0.46 137 8 000
[asnpom Hedorb BO-5 09/04/13 99.80 99.95 99.80 -0.10 8 23117 7.57 0.67 164 95 10 000
[asnpom Hedorb BO-6 09/04/13 99.80 99.90 7.65 0.67 172 103 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.45 100.75 100.75 0.35 2 11 010 8.07 2.23 103 146 10 000
[asnpom Hedorb 8 02/02/16 99.50 110.10 99.50 -1.30 2 194 8.85 2.99 153 223 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.20 101.00 8.68 3.00 136 206 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 99.00 110.05 99.20 -0.10 1 49 9.29 4.29 164 258 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 96.01 98.00 97.51 0.01 1 10 8.95 4.54 124 222 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.70 100.70 100.00 1 5 7.63 0.88 145 99 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.50 98.72 -0.18 3 48 8.62 1.09 225 197 5 000
BawHedTH
Baunedb 1 18/12/12 13/12/16 101.50 102.00 101.96 0.01 4 646 7.31 0.38 70 15 000
Baunedrb 2 18/12/12 13/12/16 101.50 102.00 102.00 -0.16 6 9089 7.20 0.38 59 15 000
Baunedrb 3 18/12/12 13/12/16 101.60 102.00 101.70 -0.30 2 3001 8.01 0.38 140 20 000
BauHedgrs 5O1 05/12/13 02/12/14 101.71 101.80 101.75 0.06 18 119 070 8.10 1.28 157 146 10 000
Baunedrb 4 13/02/15 04/02/22 101.15 101.25 101.15 -0.10 2 50 245 8.67 2.24 162 206 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 95.01 100.50 11.42 0.98 515 477 5 000
HK AnbsiHc BO-1 04/02/14 98.10 98.15 98.09 0.19 9 667 10.93 1.38 433 430 5 000
HK AnbsiHc 4 07/06/16 01/06/21 91.01 92.99 92.99 2.99 1 80 11.44 3.29 403 480 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 90.01 92.99 12.53 3.28 513 589 7 000
CaxarpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.75 100.00 100.00 18 930 12.57 0.96 631 592 3 000
BK EBpa3sus
BK EBpasua 1 22/06/16 20/06/18 95.00 96.50 10.92 3.37 349 428 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.61 100.74 100.61 -0.03 17 23713 8.11 0.91 190 147 15 000
BTB BO-6 21/12/12 19/12/14 100.43 100.52 100.43 -0.02 11 76 878 7.57 0.39 96 10 000
BTB BO-7 25/01/13 23/01/15 100.13 100.22 100.20 -0.02 9 21146 7.74 0.48 113 10 000
BTB BO-1 15/03/13 99.95 100.08 7.81 0.61 198 119 5 000
BTB BO-2 15/03/13 99.95 100.30 8.52 0.61 269 190 5 000
BTB BO-5 15/03/13 99.95 100.05 99.96 -0.09 1 14995 7.88 0.61 205 126 10 000
BTB 5 17/10/13 99.99 100.00 99.95 1.45 5 670 7.65 1.17 121 101 15 000
BTB 50-03 18/03/14 17/03/15 99.05 100.25 8.28 1.53 159 165 5 000
BTB 50-04 18/03/14 17/03/15 99.06 100.12 100.18 0.18 2 1000 8.12 1.53 143 149 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 199 150 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 100.00 8.93 2.14 193 232 15 000
BTB 24 5 23/08/12 20/02/14 99.97 100.05 6.92 0.06 8 000
BTB-NunanHr 3 10/09/13 07/06/16 99.05 99.50 98.80 0.15 1 1 8.43 0.95 218 178 5 000
BTB-NunanHr 4 12/03/13 07/06/16 98.77 99.40 8.05 0.57 228 143 5 000
BTB-NunannHr 2 08/01/13 07/07/15 99.17 99.85 8.07 0.44 146 10 000
BTB-NunanHr 9 05/02/14 02/08/17 8.83 1.17 239 219 5 000
BTB-Nnsunr 7 04/06/14 30/11/16 99.50 100.50 8.86 1.41 224 223 5 000
BTB-J1nsuHr 8 07/08/12 01/08/17 4.65 0.02 5 000
BTB-Jlnaunr 1 07/11/13 06/11/14 99.55 100.40 8.35 0.92 213 171 8 000
B3b
B3b 8 22/10/13 13/10/20 99.15 99.90 99.15 0.35 12 12 7.77 1.18 132 113 15 000
B3b 21 10/03/15 17/02/32 99.50 100.25 99.50 -0.25 1 1 8.80 2.32 172 219 15 000
B3b 9 24/03/16 18/03/21 97.50 98.14 97.70 -0.30 3 3 8.83 3.15 146 220 15 000
B3b 10 27/09/16 21/09/21 98.65 11 3000 9.09 3.49 163 244 15 000
B3b 6 17/10/17 13/10/20 92.51 96.00 96.00 0.64 2 10 010 9.07 4.26 142 237 10 000
B3B-ITuaunxr
B3B-MNuanHr 3 11/04/14 02/04/21 98.09 99.50 8.91 1.59 218 228 5 000
B3B-IuanHr 8 28/10/14 19/10/21 96.00 110.10 100.50 -0.30 1 3500 8.72 2.04 176 211 5 000
B3B-INunanHr 9 29/10/14 20/10/21 100.60 100.80 99.80 -0.65 1 12 000 9.09 2.05 213 248 5 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

01.08.2012




EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTupogku LleHa Kon-eo OG6opor, Cnpaa k (bn) Ob6Lem

OdrepTl lNMoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
B3B-InanHr 6 31/01/17 100.25 100.80 9.20 2.15 219 259 10 000
B3B-InanHr 4 08/04/16 02/04/21 86.00 99.50 9.12 3.16 175 249 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.12 3.16 175 249 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.60 100.29 8.54 1.53 185 191 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 6.56 0.08 5 000
PCXb BO-5 29/08/12 28/08/13 86.00 100.20 7.09 0.08 10 000
PCXB 8 22/11/12  14/11/19 100.80 100.87 100.80 -0.05 2 2 7.53 0.31 92 5 000
PCXB 9 22/11/12  14/11/19 100.80 101.69 100.80 0.38 2 2 7.53 0.31 92 5 000
PCXB 10 06/02/13 29/01/20 100.64 101.00 7.85 0.50 124 5 000
PCXb 11 07/02/13 29/01/20 100.64 100.80 100.75 1 3810 7.65 0.50 200 104 5 000
PCXB 7 11/06/13 05/06/18 99.20 99.40 99.10 -0.29 3 4900 8.09 0.85 195 145 5 000
PCXb BO-2 06/08/13 03/02/15 86.00 101.00 8.31 0.96 205 166 5 000
PCXb BO-3 08/08/13 05/02/15 100.00 100.20 100.20 0.20 1 4000 8.15 0.96 189 150 5 000
PCXb BO-6 01/05/12 29/10/13 99.80 100.05 99.80 -0.20 1 1 8.53 1.19 207 189 10 000
PCXB 15 05/11/13 26/10/21 100.35 100.85 100.85 1.34 11 510 8.17 1.21 170 153 10 000
PCXB 4 02/10/13  27/09/17 101.50 102.10 100.00 1 1 7.638 1.12 123 98 10 000
PCXB 3 13/02/14 09/02/17 100.45 102.00 100.80 0.45 1 7 8.87 1.41 225 224 10 000
PCXB 6 15/08/14 09/02/18 97.00 100.50 97.00 -1.00 2 31103 9.67 1.86 280 305 5 000
PCXB 16 13/04/15 04/04/22 99.26 99.99 9.39 2.41 227 278 10 000
PCXb 14 07/07/15 29/06/21 97.95 97.10 -0.60 7 102 600 9.04 2.67 183 242 10 000
PCXB 12 09/07/15 01/07/21 85.00 98.00 8.78 2.67 157 216 5 000
PCXB 13 10/07/15 02/07/21 85.00 98.00 8.78 2.67 157 216 5 000
Masnpom6aHk
[asnpombaHk 4 15/11/12 99.85 4 700 7.46 0.29 85 20 000
FasnpombaHk 5 22/11/12 99.85 4 800 7.43 0.31 82 20 000
[asnpombank BO-4 24/12/12 20/12/14 86.00 7.31 0.40 70 10 000
[asnpombank BO-2 22/07/13 11/07/14 99.00 99.37 99.00 0.32 1 1 7.99 0.96 173 134 10 000
[asnpombank BO-1 08/12/13 99.00 99.85 7.97 1.30 143 133 10 000
[asnpombank BO-3 05/02/14 01/02/15 8.57 1.40 196 194 10 000
ANKK
AUMXKK A5 15/10/12 99.40 100.20 7.45 0.21 90 2 000
AUNXKK A6 15/07/14 86.00 100.10 7.84 1.43 121 121 3 000
AMXKK A8 15/06/18 98.12 98.66 98.44 1.29 3 224 8.42 2.95 112 180 5 000
AVXKK A9 15/02/17 97.85 99.00 8.49 2.05 153 188 5 000
AVXKK A7 15/07/16 99.50 100.00 99.50 -0.83 1 1 8.16 2.10 117 155 4 000
AMXKK A19 15/05/15 15/11/24 97.00 99.00 99.00 1.79 1 100 8.35 2.49 120 174 6 000
AMXKK A18 15/04/16 15/07/23 97.00 99.00 8.54 3.23 115 191 7 000
AMXKK A10 15/11/18 96.01 8.63 3.16 126 200 6 000
AMXKK A21 15/02/20 99.85 99.98 99.98 -0.82 5 115000 9.10 3.32 169 246 15 000
AMXKK A1l 15/09/20 99.50 100.00 9.35 3.98 177 267 10 000
AMXKK A16 15/09/21 96.00 97.95 8.94 5.07 113 216 10 000
AVXKK A17 15/04/22 102.30 103.00 8.80 5.68 89 196 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 60 176 5 000
AMXKK-11 A1 15/09/14 15/09/43 99.90 100.50 99.90 1 1 8.56 1.95 164 195 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 86.10 99.90 -0.01 1 1000 9.27 1.29 274 263 3 000
MOB3KC BO-5 08/06/12 08/12/13 86.10 99.90 -0.01 1 1000 9.27 1.29 274 263 2 000
MOB3KC BO-4 01/08/12 01/08/14 27.57 0.00 3 000
MOB3KC BO-6 01/08/12 01/08/14 52.20 0.00 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.10 100.35 100.35 0.26 4 10012 7.77 0.53 207 116 5 000
TpaHckpeaAnTE aHK
TpaHckpeanT6aHk 5 12/08/13 99.70 99.90 99.70 0.30 2 2 8.37 0.98 210 172 3 000
TpaHckpeant6aHk BO-1 17/11/13 98.51 99.94 99.52 0.02 2 25350 8.35 1.24 185 171 5 000
TpaHckpeantbaHk 6 17/04/14 99.20 99.70 99.20 2 14 928 8.94 1.60 221 231 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.50 99.78 9.06 3.52 159 241 15 000
MTC 3 20/06/13 12/06/18 100.35 100.85 100.50 -0.01 2 8387 7.53 0.87 137 89 10 000
MTC 1 17/10/13 99.10 99.39 7.33 1.16 89 69 10 000
MTC 4 19/05/11 13/05/14 98.85 98.90 98.90 3 5043 8.26 1.71 146 164 15 000
MTC 2 20/10/15 97.01 99.50 99.80 0.80 16 512 7.97 2.85 70 135 10 000
MTC 8 12/11/15 03/11/20 98.03 98.25 98.25 0.23 3 14 874 8.96 2.90 167 234 15 000
MTC 7 07/11/17 97.90 98.99 97.90 0.13 6 11 467 9.42 4.26 177 272 10 000
Bbimnenkom
BeimMnenkom UHe 1 19/07/13 101.18 101.30 101.10 4 14 497 8.20 0.95 196 155 10 000
BeimMnenkom 3 12/07/11 08/07/14 96.82 97.60 96.85 -0.10 9 77 145 9.42 1.83 256 280 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.35 98.50 98.22 0.02 1 1 9.85 2.34 276 324 10 000
Beimnenkom 1 17/03/15 08/03/22 98.35 98.45 98.45 0.10 3 619 9.75 2.33 267 314 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.35 98.48 98.35 -0.06 4 20003 9.80 2.33 272 319 15 000
BeimMnenkom 6 13/10/15 95.01 96.99 96.99 0.89 13 514 9.62 2.81 236 300 10 000
BeimMnenkom 7 13/10/15 96.00 96.99 97.00 0.70 1 1 9.62 2.81 236 300 10 000
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Poctenekom
PocTtenekom 13 21/10/11 17/10/12 7.40 0.23 82 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.68 0.72 269 205
PocTtenekom 1 18/08/11 08/08/13 10.30 0.88 412 366 2 000
PocTtenekom 11 01/08/12 24/07/19 -58.46 0.00 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 102.00 8.95 1.41 234 232 3 000
TENE2 5 10/02/14 31/01/22 96.00 101.70 8.65 1.41 204 202 4 000
TENE2 7 14/04/15 05/04/22 99.00 99.35 99.35 0.75 11 574 9.48 2.40 237 287 6 000
TENE2 1 17/06/16 11/06/21 95.01 108.00 10.23 3.35 281 359 5 000
TENE2 3 17/06/16 11/06/21 95.01 108.00 10.06 3.35 264 342 3 000
TENE2 2 17/06/16 11/06/21 96.50 108.00 10.23 3.35 281 359 5 000
NMOTPEBUTEJNIbCKUE, TOProBns
BBAO
BBA MM 3 27/02/13 86.00 100.80 8.13 0.56 238 152 5 000
MArHUT
MaruuT BO-1 09/09/13 100.05 100.20 100.00 -0.10 1 1 8.41 1.05 207 176 1 000
MaruuT BO-2 09/09/13 100.00 100.20 100.00 0.10 1 1 8.41 1.05 207 176 1 000
MaruuT BO-3 09/09/20 99.00 100.20 100.00 0.05 1 1 8.41 1.05 207 176 2 000
Martut BO-4 09/09/20 100.05 100.20 100.00 -0.05 4 18 001 8.41 1.05 207 176 2 000
MaruuT BO-5 28/02/14 99.15 99.45 99.45 0.20 1 41 000 8.55 1.47 190 192 5 000
MaruuT BO-6 22/04/14 98.60 99.30 99.30 3 16 8.35 1.62 161 172 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.21 97.89 96.20 -0.80 12 521 10.30 1.74 349 368 8 000
X5 ®uHaHc 1 01/07/14 95.50 98.66 8.28 1.81 143 166 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 97.01 99.00 7.24 0.95 99 59 3 000
Konerika BO-2 01/10/13 99.80 100.21 99.92 0.52 2 374 9.38 1.12 298 273 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 98.56 99.45 98.55 1 5 12.25 0.78 619 562 2 000
Yepkusoso
Yepkmsoso 60O-3 08/11/13 98.50 99.00 9.74 1.22 326 310 3 000
CuHeprusa
CuHeprua BO-1 04/10/12 03/10/13 99.01 9.24 0.18 272 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.51 100.65 100.65 0.05 5 1505 12.03 0.87 586 539 1 000
OeTtckun mmp
Oetckuin mup 1 26/05/15 94.00 95.99 95.80 2.30 1 1 10.51 2.53 335 389 1 000
MupaTtopr
Mupatopr BO-1 29/07/14 94.60 94.90 12.20 1.87 532 558 3 000
MALLMHOCTPOEHUE
ATOM3HEPIronpom
ATOoM3Hepronpom 6 15/08/14 97.80 99.50 97.80 -0.48 1 1 8.72 1.83 186 210 10 000
TpaHcMalXonauHP
TpaHcmauxonauHr 5O-1 23/01/14 90.01 94.50 94.50 -0.15 1 600 10.89 1.44 426 426 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.00 100.10 9.58 0.38 297 2 000
Kamas BO-2 04/02/14 98.00 98.75 98.00 -1.10 2 2 10.31 1.39 371 368 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 99.75 100.00 100.00 0.30 1 100 9.41 0.37 280 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.25 98.75 98.25 -0.25 2 20 001 10.99 1.01 469 434 3 000
YOM3
YOM3 04 22/10/13 21/04/15 96.01 98.88 13.63 1.15 720 699 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 293 314 5 000
rcc
fCC 01 20/09/12 26/03/17 86.04 99.90 10.07 0.14 361 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.38 0.39 177 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 87.00 9.93 0.71 396 330 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 87.09 99.50 99.46 4 166 9.20 0.71 323 257 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.11 99.98 99.98 0.18 5 2617 9.45 0.73 345 282 2 000
Connepc 2 17/07/13 102.85 102.90 102.85 0.09 13 7310 9.54 0.93 331 290 3 000
M'mapomawicepsuc
rMC 02 13/02/15 100.50 101.14 101.00 0.15 4 5502 10.55 2.19 353 394 3 000
TPAHCMOPT
Aspocpnor
Aspodiiot BO-1 08/04/13 100.10 100.20 100.24 0.07 3 902 7.50 0.67 158 88 6 000
Aspodiiot BO-2 08/04/13 99.95 100.20 7.72 0.67 180 110 6 000
TpaHCKOHTEMHep
TpaHckoHTelnHep 1 26/02/13 100.40 7.35 0.55 161 74 3 000
TpaHckoHTelnHep 2 04/06/15 99.65 8.82 1.93 191 221 3 000
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HoelMepeso3Kom 1 10/07/15 98.50 99.99 10.66 1.53 397 403 3 000
HoslMepesos3Kom BO-01 03/03/15 99.50 99.60 10.60 2.25 355 399 5 000
HoslMepeso3Kom BO-02 03/03/15 99.50 99.60 99.71 -0.25 2 14 10.38 2.25 333 377 5 000
TpaHcaspo
TPAHCASPO 1 25/04/12 23/10/13 99.75 100.00 99.80 0.09 16 2452 13.04 1.15 662 640 3 000
TPAHCASPO BO-01 03/09/13 03/03/15 99.85 99.88 99.88 -0.02 8 948 12.99 1.01 669 634 3 000
HO-Tanp
lO-Tavip BO-1 26/03/13 94.83 102.50 102.19 2.19 1 5 9.30 0.63 344 268 2 000
lO-Tavip BO-2 26/03/13 100.01 102.84 101.50 -0.20 2 1861 10.46 0.63 460 384 2 000
tO-Tavip BO-6 30/04/13 22/04/15 10.38 0.73 438 375 2 000
tO-Tavip BO-7 30/04/13 22/04/15 95.01 100.10 10.38 0.73 438 375 2 000
tO-Tavip BO-16 03/06/13 26/05/15 100.20 2 10800 8.73 0.81 263 210 1 000
tO-Tavip BO-8 02/12/13 26/05/15 10.38 1.25 388 374 2 000
tO-Tavip BO-3 19/12/13 87.00 101.00 7.92 1.30 138 128 2 000
lO-Tavip BO-4 26/03/14 97.25 97.75 100.21 3.21 1 50 9.16 1.54 246 253 2 000
tO-Tavip BO-5 26/03/14 92.00 98.50 98.01 0.31 2 2 10.73 1.54 403 410 2 000
tO-Tavip 5 21/07/16 8.77 3.36 134 213 2 000
SHEPFTETUKAU CETU
PYCIrnarPo
Pycrvapo 1 22/04/16 12/04/21 97.50 99.00 98.25 -0.50 1 1300 8.74 3.22 135 211 10 000
Py crvapo 2 22/04/16 12/04/21 84.00 98.99 8.89 3.22 150 226 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 96.00 9.02 0.56 327 241 5 000
MocaHepro 3 06/12/12 28/11/14 101.00 101.15 101.00 0.10 3 5620 7.39 0.35 78 5 000
NEH3HEPIo
JleHaHepro 4 21/04/15 18/04/17 98.45 100.00 8.69 2.44 156 208 3 000
SHEN OrkK-5
OHEJ OrkK-5 b-15 19/06/12 18/06/13 100.51 100.60 100.55 -0.05 3 840 7.98 0.86 182 134 4 000
OHEJ OrK-5 b-18 25/06/14 97.50 97.96 0.43 4 55202 8.45 1.80 161 183 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.43 1.87 255 281 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 89.33 91.00 12.73 3.15 536 610 5 000
MPCK OlrA
MPCK Ora 2 30/08/11 26/08/14 95.95 96.00 96.00 1.00 2 73 10.55 1.88 367 394 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 86.00 99.00 8.44 1.50 176 181 4 000
Trk-1 03 25/12/12 14/12/21 7.72 0.41 111 2 000
TrK-1 02 02/07/13 01/07/14 98.60 98.90 8.11 0.90 191 147 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.80 98.10 98.06 2 6 10.38 0.98 411 373 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.76 87.87 87.87 19 2322 22.77 1.06 1642 1612 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.00 98.75 10.91 1.13 450 427 5 000
UpkKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.66 1.76 384 404 5 000
Wpky TOHepro 6O-1 08/04/14 86.10 100.00 9.16 1.58 244 253 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 100.10 100.40 100.05 -0.05 7 97 612 8.36 1.04 203 171 3 000
rac
[as3npom-rassHeproceTb 2 23/04/13 9.03 1.36 245 239 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.25 99.45 10.55 1.02 424 390 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 8.48 2.61 129 186 5 000
EBpoxum 3 18/11/15 14/11/18 9.54 2.91 225 292 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.28 101.90 3.70 1.08 4 000
AkpoH 3 23/05/12 20/11/13 101.18 102.50 9.38 1.24 289 274 4 000
AKpoH 4 27/05/14 18/05/21 93.03 98.99 12.03 1.71 524 541 4 000
AKpoOH 5 27/05/14 18/05/21 93.03 100.30 12.72 1.71 593 610 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.00 97.66 10.84 1.57 412 421 2 000
CTPOUTENIbCTBO U CTPOUMATEPUATIbI
nce
JICP I'py nn BO-1 26/06/12 25/06/13 100.00 100.30 10.38 0.88 421 374 2 000
Fpynna JICP 2 31/01/13 01/08/13 9.80 0.48 319 5 000
JICP I'py nna BO-2 10/09/13 99.70 100.00 99.96 0.30 2 10 10.27 1.04 394 362 2 000
JICP I'py nna BO-3 20/03/14 96.75 96.95 96.95 0.09 10 4618 11.92 1.50 525 529 2 000
JICP I'py nna BO-5 24/07/14 94.16 94.38 94.38 0.18 1 21 12.07 1.86 520 545 2 000
PeHoBaCTtpoulpynn
PCTl-®unHaHc-1 19/12/12 18/06/14 99.46 99.80 99.79 0.14 3 9630 11.77 0.38 516 3 000
JNenCneuCMY
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NeHCneuCMY 1 07/12/12 102.00 102.75 9.91 0.35 330 2 000
NeHCneuCMY BO-2 23/05/13 102.81 103.34 103.00 -0.34 7 108 596 9.45 0.56 370 284 2 000
TEXHOJIOrMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 96.00 98.50 10.38 4.35 271 367 8 000
POCHAHO 2 20/12/17 96.00 98.50 10.38 4.33 272 367 10 000
POCHAHO 3 20/12/17 96.00 96.99 96.99 3.49 2 100 9.86 4.34 220 315 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.17 100.57 100.57 0.02 2 11 -0.10 0.04 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.50 101.95 101.95 -0.05 2 8545 6.50 0.33 19 000
A®K Cuctema 1 07/03/13 87.01 101.43 101.30 -0.05 2 13984 7.61 0.58 183 99 6 000
A®K Cuctema 4 15/03/16 85.11 99.98 97.95 -0.11 8 514 8.84 2.08 186 223 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.10 99.99 99.95 0.25 10 693 10.83 0.94 459 418 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.15 100.25 100.15 -0.10 39 420 12.13 0.85 598 549 2 000
CutpoHuke BO-2 08/10/12 07/10/13 99.95 100.00 99.99 0.09 3 249 10.91 0.19 438 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.56 100.56 0.11 12 566 8.40 0.88 223 176 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.70 100.80 100.70 1 1 8.15 0.77 210 152 10 000
POCBAHK BO-2 08/07/13 98.60 102.00 98.65 -1.35 1 1 9.76 0.92 355 312 5 000
POCBAHK A3 06/05/11 06/11/13 96.15 98.19 98.00 -0.12 4 274 8.76 1.22 228 212 5 000
POCBAHK A5 06/05/11 07/11/14 9.59 2.09 261 298 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 8.49 1.40 188 186 5 000
Anbda-bank 2 07/06/13 02/12/16 100.90 101.20 101.05 0.04 1 1 8.09 0.83 197 145 5 000
MAOM BaHk
MOM Bank BO-1 29/11/12 101.17 101.50 101.30 -0.15 6 1613 8.78 0.33 217 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.35 100.42 100.42 0.01 7 1054 8.47 0.38 186 5 000
MOM Bahk 8 09/07/13 09/04/15 99.91 99.99 99.91 -0.09 19 39082 9.31 0.90 312 267 6 000
MOM Bank BO-2 21/03/14 86.00 99.00 8.35 1.52 166 172 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 100.00 100.20 9.22 1.44 258 259 5 000
Homoc 9 15/06/12 14/06/13 100.05 100.18 100.15 0.14 5 94 041 8.73 0.85 259 209 5 000
Homoc 11 02/07/14 02/07/14 100.08 102.00 9.55 1.79 271 293 5 000
Homoc BO-2 18/04/13 18/10/14 99.50 99.67 99.60 -0.07 1 1 8.74 0.70 278 211 5 000
Homoc 12 25/08/13 28/08/13 99.73 100.09 99.82 0.02 4 1244 8.86 1.01 256 221 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.40 100.50 100.50 0.10 3 2570 8.79 0.90 260 215 3 000
BaHk 3eHuTt BO-2 22/09/12 22/09/13 99.97 100.05 100.00 -0.03 10 83206 7.79 0.15 132 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.17 100.27 8.24 0.29 163 3 000
BaHk 3eHuTt BO-6 26/11/12 26/05/14 99.65 99.75 99.66 -0.06 10 23908 8.45 0.32 184 5 000
BaHk 3eHuTt BO-4 07/02/13 07/02/15 8.36 0.50 271 175 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.25 100.35 100.26 -0.09 3 7006 8.56 0.52 288 195 3 000
BaHk 3eHuTt BO-1 07/04/12 07/04/13 99.98 9.21 0.67 330 259 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.35 100.50 8.55 0.82 244 191 5 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.35 99.60 99.60 0.25 5 64 900 9.67 1.57 295 304 5 000
NMPOMCBA3bBAHK
MpomcB sisbbaHk BO-2 20/02/13 18/02/15 99.95 100.05 99.90 -0.10 2 2088 9.12 0.54 341 251 5 000
MpomcB sisbbaHk 5O-4 20/02/13 18/02/15 99.90 100.10 99.90 -0.10 3 11000 9.12 0.54 341 251 5 000
MpomcB sisbbaHk 6 17/06/13 99.35 99.85 99.85 0.10 5 1473 8.59 0.86 244 195 5 000
MpomcB a3bbaHk BO-3 04/02/14 9.28 1.39 268 265 5 000
Bank Cl6
Bank CIMNB BO-2 26/03/12 23/09/13 99.00 99.99 99.98 -0.04 3 16 050 9.20 1.08 283 255 5 000
Bank CIMNB BO-1 09/10/12 09/04/13 11.11 0.19 458 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 86.00 100.15 7.91 0.37 130 3 000
MKB
MKB 8 10/10/12 08/04/15 100.07 100.30 8.53 0.19 199 3 000
MKB 7 15/01/13 14/07/15 100.11 100.20 100.24 1 10 000 9.14 0.46 253 2 000
MKB 6 07/08/12 3.55 0.02 2 000
MKB BO-4 15/10/12 15/04/14 99.95 99.97 99.95 0.02 7 19 658 8.32 0.21 177 5 000
MKB BO-1 22/02/13 22/02/14 99.30 99.59 99.40 0.15 1 1 9.83 0.54 411 322 3 000
MKB BO-3 27/04/13 27/04/15 99.70 99.80 9.80 0.72 382 317 4 000
MKB BO-5 23/06/14 97.80 98.00 98.00 0.40 18 17 255 10.65 1.77 382 403 5 000
NMETPOKOMMEPL
MeTtpokommepy, 7 20/02/11 22/08/12 99.95 100.00 99.95 -0.05 5 253 7.88 0.06 3 000
MeTtpokommepL, 6 22/08/12 100.02 100.06 100.06 1 1 6.75 0.06 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 101.82 102.25 101.80 -0.04 1 1 8.02 0.39 141 5 000
MeTtpokommepy 5O-01 03/09/13 03/03/15 99.50 100.35 99.50 1 1 9.60 1.03 328 295 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 100.00 100.04 100.04 0.03 3 5200 8.88 1.06 253 223 5 000
JIK YPANICUB
Ypancub Nuamur 6O-3 29/10/13 100.30 100.40 100.31 0.06 1 1 9.38 0.73 338 275 3 000
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EsxenHeBHBINA 0030D

PBIHOK
Boinyck Data KoTupogku LleHa Kon-seo O6opor, Cnpaa k (bn) Ob6Lem

OdrepTl lNorailienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus™  O®3 cBonam mnH py6.
Ypancub Nuanur 6O-1 28/02/14 100.05 100.15 9.95 0.79 388 332 2 000
Ypancub Nuanir 6O-4 03/07/14 98.30 98.40 98.30 4 8 044 10.65 0.99 436 400 3 000
Ypancub Nuanur BO-5 05/02/15 100.65 100.85 11.34 1.15 492 470 3 000
Ypancub Nuanur 6O-6 10/02/15 100.00 101.00 11.06 1.25 456 442 3 000
Ypancub Nuanur 6O-7 22/04/15 99.75 100.00 99.95 0.35 2 1001 11.50 1.35 492 486 2 000
Ypancub Nuanur 6O-2 12/01/15 100.65 101.60 11.55 2.18 453 494 2 000
Ypancub Nuanur 6O-9 17/02/15 101.25 101.80 11.12 2.20 409 451 2 000
KB PEHECCAHC KAMUTAIN
PeHKan BO-3 05/08/13 05/08/14 97.40 97.80 97.70 -0.02 20 10 566 12.76 0.94 652 611 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.10 100.13 100.10 0.01 10 1904 12.20 0.06 2 000
TKC BO-4 18/04/13 16/04/15 100.05 100.10 100.06 0.05 1 1 13.51 0.68 757 689 2 000
TKC 2 28/07/13 105.63 105.99 105.90 0.15 15 3173 13.89 0.95 765 724 1 000
TKC BO-1 20/09/13 99.22 101.64 101.90 1.40 3 84 12.72 1.04 639 607 2 000
TKC BO-2 29/11/11 26/11/13 102.90 102.96 102.90 -0.07 28 3354 14.46 1.21 799 782 2 000
POCIOCCTPAX
PocroccTtpax 2 12/11/12 02/11/17 100.00 100.43 100.00 -0.20 17 24 604 10.66 0.28 405 5 000
EAGP
EABP 3 29/10/13 25/10/16 99.50 99.65 99.50 0.50 1 1 8.07 1.19 161 143 5 000
EABP 1 03/02/14 28/01/19 8.28 1.41 167 165 5 000
EABP 4 11/02/14 06/02/18 85.00 102.00 9.03 1.42 241 240 5 000
EABP 2 26/02/15 21/02/19 99.80 100.00 99.80 0.80 2 2 8.86 2.31 179 225 5 000
KOHukpeanT BaHk
tOHuKpeanT BaHk 4 13/11/12 10/11/15 99.55 99.70 8.73 0.29 212 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.80 99.99 99.95 -0.48 1 1 8.72 1.02 241 207 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 99.85 99.95 99.85 -0.15 4 14 095 8.82 1.04 249 217 5 000
tOHuKkpeanT BaHk 5 03/09/13 01/09/15 98.70 98.90 98.70 0.08 1 1 8.95 1.04 262 230 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.69 1.30 215 205 5 000
tOHuKkpeanT BaHk 1 07/09/16 84.00 98.00 9.14 3.61 165 248 5 000
PanddanzeH
PandxpaiiseH 4 06/12/11 03/12/13 101.00 101.15 101.05 0.09 1 22 800 8.05 1.28 152 141 10 000
PandxpaiiseH BO-7 27/11/13 99.40 102.00 99.30 0.30 1 1 8.22 1.27 170 158 5 000
WHT BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 187 5 000
PyccCraHpapT
Py ccCranpgapt 6O-1 09/11/12 07/11/14 100.00 100.70 100.70 -0.05 8 2161 8.46 0.28 185 5 000
Py ccCranpgapt 6O-2 26/03/13 24/03/15 100.00 100.15 100.10 -0.08 3 4 9.00 0.63 314 238 5 000
Py ccCrtanpapt 6O-6 03/11/13 03/05/15 99.82 99.94 99.85 0.10 4 1002 9.73 1.19 327 309 5 000
BocTt-3Bkcnpecc
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.70 99.97 99.75 -0.22 2 11 10.46 1.14 404 382 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.62 0.58 183 100 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.71 100.10 99.94 0.01 1 10 8.14 0.36 153 5 000
XK BaHk 5 19/10/11 17/04/13 100.00 100.09 99.92 -0.23 3 100 002 8.89 0.70 293 226 4 000
XK BaHk BO-3 22/10/13 22/04/14 98.50 99.00 98.95 -0.05 1 10 9.11 1.18 266 247 4 000
XK BaHk 7 26/04/12 23/04/15 99.35 99.42 99.39 -0.10 8 8 257 10.39 2.42 327 378 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 98.15 99.50 9.92 1.55 322 329 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12  14/09/15 86.00 99.98 8.13 0.13 168 2 000
Py cdmHancbank 9 18/09/12 15/09/15 86.00 99.99 7.97 0.13 151 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.50 98.75 98.50 0.23 2 50 000 9.06 0.91 285 242 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 86.00 100.50 98.00 -1.20 1 1 10.99 1.04 466 434 4 000
Py cqmHancbank 10 12/11/13 10/11/15 86.00 101.00 98.10 0.20 1 1 971 1.23 322 307 2 000
Py cqmHancbank 11 13/11/13 11/11/15 10.07 1.23 358 343 2 000
OTIN BaHk
OTMN BaHk BO-3 01/11/12 30/10/14 100.60 100.75 8.34 0.25 173 4 000
OTMN BaHk BO-2 04/03/14 03/03/15 99.45 99.60 99.41 -0.19 4 23 001 11.20 1.45 456 457 6 000
OTMN BaHk 2 25/03/14 95.80 96.10 96.06 8 694 11.21 1.53 452 458 3 000
OTMN BaHk BO-1 29/07/14 94.40 94.79 94.60 0.15 3 38 11.35 1.88 447 474 5 000
CKbB-baHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.20 101.20 0.10 1 10 7.27 0.35 66 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.20 99.80 99.65 -0.01 3 10 601 10.17 0.80 408 354 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.95 100.10 99.99 -0.01 2 2 8.37 0.20 183 2 000
CKB-baHk BO-6 09/07/13 08/06/14 98.35 98.45 98.45 0.05 2 501 10.52 0.92 430 388 2 000
KpeautEBpona BaHk
KpenEspbaHk 6 21/08/12 18/02/14 99.80 100.08 100.00 2 2 8.32 0.06 4 000
KpenEspbaHk BO-2 10/02/14 10/02/15 99.35 99.50 99.50 3 5001 10.62 1.39 402 399 5 000
KpenEspbaHk BO-1 27/04/14 93.00 98.00 10.39 1.62 364 376 5 000
BaHk UHTe3a
WHTesa 03 11/10/13 13/04/15 99.65 100.15 9.46 1.13 305 282 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTnpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem

OdrepTi lNoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
LieHTpUHBECT 2 25/06/13 24/06/14 100.40 100.55 100.40 -0.15 1 1 10.15 0.88 398 351 3 000
LienTpNHBECT BO-1 18/12/12 17/06/14 99.65 99.95 8.81 0.38 220 2 000
LienTpNHBECT BO-5 18/12/12 17/06/14 99.55 99.95 9.24 0.38 263 1 000
LienTpNHBECT BO-2 18/04/13 16/04/15 99.75 100.14 9.89 0.69 394 326 2 000
CBsaA3b-baHk
Cesasbbank 03 20/12/12 09/12/21 100.00 8.64 0.39 203 5 000
Cesasbbank 04 24/04/13 13/04/22 96.95 99.99 99.75 -0.24 2 8 000 9.28 0.71 331 265 5 000
CesasbbaHk 05 16/04/15 07/04/22 9.71 2.44 258 310 5 000
KpanunHBecT6aHk
KpaiimHe ectbaHk 5O-1 19/10/12 19/04/14 99.70 99.85 10.07 0.22 350 2 000
CypnoctpouTternbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.70 10.03 0.09 363 2 000
Cypoctp BOO1 03/03/13 03/03/14 99.11 99.99 99.25 1 2000 12.69 0.56 693 608 2 000
Cy pocTp 04 10/04/12 08/10/13 98.01 100.00 99.98 0.73 3 2002 11.29 1.11 490 464 2 000
MeTkombaHk
MeTkombaHk BO-1 02/02/13 02/08/14 11.72 0.49 511 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.01 100.65 100.50 1 3400 10.19 0.68 426 357 2 000
AbcontoT 6aHK
A6contoT 6aHk 5 30/07/14 27/07/16 10.23 1.81 338 361 2 000
CMnN BaHk
CMI Bank 01 27/11/12  23/05/17 100.00 100.15 100.05 -0.10 1 1 10.25 0.33 364 3 000
TaTtdoHabaHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.30 99.85 86.00 -12.00 1 1 24.30 1.32 1774 1766 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.70 100.00 9.82 0.22 325 2 000
TatdoHabaHk BO-3 29/11/12 27/11/14 100.95 101.14 100.95 0.10 1 1 9.38 0.33 277 2 000
TatdoHabaHk 7 16/12/11 14/12/12 99.80 100.15 8.73 0.37 212 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.86 100.10 11.95 0.53 625 534 3 000
TatdoHabaHk 6 28/02/12 26/02/13 99.32 11.87 0.55 613 526 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.90 100.16 11.68 0.67 577 506 2 000
PETMOHAJIbHbIE
MOCKBA
Mocksa 54 05/09/12 99.75 101.00 100.00 -0.50 9 101 7.02 0.10 61 15 000
Mocksa 61 03/06/13 107.20 108.10 6.29 0.79 21 30 000
Mocksa 53 02/09/13 99.60 101.50 6.91 1.04 58 26 15 000
Mocksa 63 10/12/13 110.80 111.34 110.80 -0.54 1 1 6.80 1.24 30 16 15 000
Mocksa 62 09/06/14 109.00 109.69 109.70 1 344 7.04 1.66 27 42 35 000
Mocksa 39 21/07/14 90.01 102.00 7.58 1.87 70 96 10 000
Mocksa 64 24/06/15 97.23 98.00 8.25 2.65 105 163 20 000
Mocksa 44 16/11/15 111.00 113.98 113.98 0.08 1 80 7.68 2.77 44 106 40 000
Mocksa 56 22/09/16 96.25 96.95 96.95 8 6410 8.03 3.57 55 138 20 000
Mocksa 49 14/06/17 96.21 97.30 7.86 4.16 23 117 25 000
Mocksa 48 11/06/22 85.36 90.18 88.88 -0.40 24 35 8.43 7.07 31 145 30 000
MOC OB
MockoBckast O6n 8 11/06/13 100.81 102.38 7.24 0.84 111 60 19 000
MockoBckast O6n 7 16/04/14 98.91 99.79 98.91 -0.29 8 309 8.88 1.60 215 225 16 000
HUXENOPOOCKASA OB
Hwxeropoackas O6n 5 02/12/12 101.50 101.90 6.87 0.34 26 3 000
Hwxeropoackas O6n 4 17/11/12 98.02 100.40 6.43 0.30 3 000
Hwxeropoackast O6n 6 07/10/15 99.30 99.80 99.80 -0.05 2 13500 8.49 1.96 157 188 5 000
Hwxeropoackas O6n 7 16/11/16 102.90 103.00 102.80 -0.20 2 2 8.83 2.43 171 222 8 000
CAMAPCKAA OBNn
Camapckan O6n 5 19/12/13 101.70 102.00 8.03 1.30 149 139 8 000
Camapckan O6n 6 10/05/13 105.85 105.90 106.00 1 1 7.16 0.73 116 53 2 000
Camapckan O6n 7 30/11/16 97.70 98.30 98.30 0.80 2 2 8.51 2.27 145 190 12 000
AKYTUA
AxkyTna 1 11/04/13 99.90 100.40 8.18 0.44 157 3 000
Axy Tna 9 19/09/13 101.30 102.20 8.26 0.68 233 164 2 000
Ay Tna 7 17/04/14 99.75 100.25 100.00 1 10 8.03 1.35 146 139 3 000
KPACHOOAPCKUWN KPAA
KpacHogapckuin kpawn 2 14/12/12 0.40 2 000
KpacHopnap 02 05/11/15 100.07 100.50 8.41 1.37 182 177 1 000
KpacHopapckuii kpan 3 27/09/14 99.50 100.39 100.39 0.49 1 1 7.96 1.53 127 133 4 000
KPACHOAPCKUWN KPAA
KpacHospckui kpan 4 08/11/12 100.85 101.20 101.20 0.35 2 1851 6.06 0.27 10 000
KpacHospckui kpan 5 29/11/16 101.70 102.40 102.50 0.21 4 4 7.82 1.72 102 120 9 000
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EsxenHeBHBINA 0030D

PIHOK
Buinyck Oata KoTnpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem

OdepTbl Torawenns Tlokynka Tlpoaaxka Tlocn W3m. nn cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
Komun Pecn 7 22/11/13 99.90 100.80 7.09 0.79 102 46 1 000
Komun Pecn 9 18/10/14 97.00 99.00 7.99 1.60 126 136 2 000
Komun Pecn 8 03/12/15 92.45 94.50 8.64 2.44 151 203 1 000
Komun Pecn 10 15/12/16 9.05 2.56 188 243 2 000
yYOMYPTUA
Yamy ptus 05 24/11/16 103.15 104.30 8.69 2.70 147 207 2 000
KOCTPOMCKASA OBNACTb
KocTpomckas obnactb 5 20/12/12 100.30 100.80 100.71 2 1600 7.32 0.38 71 3 000
KocTpomckas obnactb 6 17/11/16 100.50 100.80 9.47 2.03 252 286 4 000
BONOroAcKAsl o6
Bonoroackas o6n. 02 14/12/16 100.31 103.99 9.47 2.47 233 286 3 000
PECIN KAPENMUA
Kapenus 14 30/11/16 101.05 105.05 9.08 1.93 217 247 1 000
APOCJIABCKAA OBINACTb
Apocnasckaa O6n 9 16/05/13 100.10 100.75 100.75 1 1 6.69 0.51 102 8 3 000
Apocnasckas O6n 10 15/04/14 99.21 99.70 99.21 -0.14 1 1 8.44 1.37 185 180 3 000
PA3AHCKAA OBJIACTb
PszaHckas O6n 1 27/11/14 99.50 100.50 99.80 -0.20 1 10 800 8.61 1.33 205 197 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 101.80 7.04 0.39 43 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.22 1.32 67 58 2 000
CBEPOJIOBCKASA OBINACTb
Ceepanosckasi obn. 01 11/12/16 101.75 102.60 101.75 -0.35 2 2 852 2.00 158 191 3 000
TBEPCKASA OBINACTb
Teepckaa O6n 5 26/12/13 100.01 108.50 108.50 1.45 9 219 8.83 1.28 231 219 4 000
Teepckaa O6n 6 12/06/14 98.11 103.75 102.75 -2.34 5 10 050 10.06 0.99 377 341 3 000
Teepckaa O6n 7 15/12/15 97.53 98.00 98.00 0.40 5 41 087 9.59 2.66 238 297 3 000

UcrmoyHuk: REUTERS, pacyenwr: baHk 3EHUT
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hata Llena HoxoaHocTs Uame, % Z-cnpag
Bantota lMorawenus [Mokynka MNpopaxa [Mokynka [Mpoaaxa [Hiopauwus (no nokynke)

PocCcuA
RUSSIA'15 3.625% uUsD 29/04/15 104.500 104.875 1.93 1.79 2.61 -0.13 149
RUSSIA'17 3.25% uUsD 04/04/17 103.000 103.500 2.56 2.45 4.33 187
RUSSIA'18 11% uUsD 24/07/18 143.400 144.600 3.01 2.83 4.79 0.51 214
RUSSIA'30 7.5% uUsD 31/03/30 125.913 126.076 2.98 2.96 5.43 0.85 172
RUSSIA20 5% uUsD 29/04/20 113.600 114.100 3.02 2.95 6.53 0.45 181
RUSSIA'22 4.5% usb 04/04/22 109.750 110.500 3.31 3.23 7.94 0.50 185
RUSSIA'28 12.75% usb 24/06/28 189.900 191.100 4.67 4.60 9.37 0.50 292
RUSSIA'42 5.625% usbD 04/04/42 118.375 118.875 4.50 4.47 15.69 235
FTOCKOMMAHUU
Masnpom
GAZPR'13 4.505% usb 22/07/13 101.798 101.923 1.97 1.80 0.72 162
GAZST'13 5.625% usb 22/07/13 101.801 102.301 3.05 2.35 0.71 271
GAZPR'13 9.625% usb 01/03/13 104.800 105.100 1.26 0.76 0.56 -0.10 90
GAZPR'13 7.343% usb 11/04/13 103.800 104.175 1.76 1.23 0.67 0.10 141
GAZPR'13 7.51% usb 31/07/13 105.200 105.700 2.17 1.68 0.98 182
GAZPR'14 10.5% usb 25/03/14 112.000 112.125 2.99 2.92 1.53 264
GAZPR'14 10.5% usb 08/03/14 111.850 111.975 2.88 2.81 1.48 253
GAZPR'14 8.125% usb 31/07/14 110.300 110.675 2.77 2.59 1.89 -0.03 239
GAZPR'15 5.092% usb 29/11/15 106.000 106.875 3.17 2.91 3.08 270
GAZPR'16 6.212% uUsD 22/11/16 110.250 110.625 3.62 3.53 3.83 -0.13 301
GAZPR'18 8.146% uUsD 11/04/18 120.750 121.750 4.03 3.85 4.68 -0.22 320
GAZPR'19 9.25% uUsD 23/04/19 129.250 129.750 4.21 4.13 5.27 -0.05 322
GAZPR'22 6.51% uUsSD 07/03/22 115.625 116.000 4.49 4.44 7.31 -0.25 309
GAZPR'34 8.625% uUsD 28/04/34 136.553 137.596 5.68 5.61 11.57 0.28 375
GAZPR'37 7.288% uUsD 16/08/37 120.435 121.442 5.74 5.67 12.63 375
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 106.105 108.105 1.59 -0.30 0.96 123
TRANSN'14 5.67% uUsD 05/03/14 104.369 105.295 2.84 2.26 1.51 -0.01 247
TRANSN'18 8.7% uUsD 07/08/18 127.400 128.400 3.59 3.43 4.81 0.65 270
PO
RZD'17 5.739% uUsD 03/04/17 109.380 110.130 3.54 3.37 4.12 -0.24 287
CoBkomdnoT
SOVKOM'17 5.375% uUsD 27/10/17 98.831 99.831 5.63 5.41 4.56 0.71 492
FTOCBAHKU
BTB
VTB'12 6.609% usb 31/10/12 101.250 101.450 1.38 0.58 0.24 105
VTB'15 6.465% usbD 04/03/15 106.375 106.750 3.85 3.70 2.37 0.32 345
VTB'18 6.315% usbD 22/02/18 103.116 104.116 5.65 5.45 4.66 -0.11 487
VTB'18 6.875% usbD 29/05/18 106.750 107.125 5.50 5.43 4.88 0.22 468
VTB'20 6.551% usbD 13/10/20 103.750 104.250 5.96 5.89 6.39 -0.07 478
VTB'35 6.25% usbD 30/06/35 105.250 105.875 5.83 5.78 12.68 -0.20 385
Bank MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.070 103.533 3.30 2.71 0.76 -0.01 296
BANK OF MOS'15 6.699% USD 11/03/15 104.500 105.250 4.84 4.54 2.38 0.15 446
BOM CAPITAL'15 6.699% USD 11/03/15 99.202 100.202 7.04 6.61 2.37 0.05 672
B3b
VEB LEAS'16 5.125% usbD 27/05/16 101.393 102.393 4.72 4.44 3.49 0.31 421
VEB'17 5.45% usb 22/11/17 106.250 106.750 4.12 4.02 4.65 0.04 335
VEB'20 6.902% uUsD 09/07/20 114.184 114.693 4.74 4.66 6.34 0.79 356
VEB'25 6.8% uUsSD 22/11/25 114.625 115.050 5.26 5.22 9.18 1.16 356
Masnpomb6aHk
GAZPROMB'13 7.933% uUsSD 28/06/13 104.250 104.750 3.12 2.57 0.88 278
GAZPROMB'14 6.25% uUsD 15/12/14 104.375 104.750 4.28 4.12 2.22 -0.02 391
GAZPROMB'15 6.5% uUsD 23/09/15 105.600 106.100 4.56 4.40 2.84 -0.05 413
PCXbB
ROSSELKH'13 7.175% uUsSD 16/05/13 104.100 104.350 1.89 1.58 0.77 153
ROSSELKH'14 7.125% uUsSD 14/01/14 105.875 106.250 2.95 2.69 1.40 259
ROSSELKH'14 9% uUsSD 11/06/14 110.875 111.375 2.93 2.67 1.74 -0.18 256
ROSSELKH'17 6.299% uUsSD 15/05/17 108.750 109.250 4.26 4.15 4.18 -0.32 358
ROSSELKH'18 7.75% uUsD 29/05/18 117.750 118.625 4.27 4.12 4.84 -0.07 342
ROSSELKH'21 6% uUsD 03/06/21 100.499 101.124 5.85 5.67 3.45 -0.08 538
Cbepb6aHk
SBER'13 6.48% uUsD 15/05/13 103.650 103.850 1.76 1.51 0.77 -0.05 141
SBER'13 6.468% usbD 02/07/13 104.000 104.375 2.03 1.62 0.90 167
SBER'15 5.499% usbD 07/07/15 106.900 107.200 3.02 2.92 2.74 -0.12 258
SBER'17 5.4% usbD 24/03/17 105.750 106.750 4.03 3.80 4.11 -0.03 337
SBER'21 5.717% usbD 16/06/21 105.114 106.114 5.00 4.86 7.09 0.39 368
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EsxenHeBHBINA 0030D

PBIHOK
Bbinyck Hara Llena HoxopaHocTe Uam-e, % Z-cnpaj
BantTa Morawennsa Tokynka Mpopaxa lMokynka [MMpopaxa [Oiopauunsa (no nokynke)
EVRAZ'13 8.875% usD 24/04/13 104.100 104.300 3.10 2.83 0.70 -0.15 276
EVRAZ'15 8.25% usD 10/11/15 106.375 107.125 6.07 5.82 2.90 -0.25 567
EVRAZ'18 9.5% usD 24/04/18 107.750 108.500 7.79 7.64 4.49 708
EVRAZ'18 6.75% usbD 27/04/18 96.250 96.750 7.57 7.45 4.74 683
AnbsiHCc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.500 106.250 7.51 7.20 2.29 721
Anpoca
ALROSA'14 8.875% usbD 17/11/14 110.182 111.156 4.16 3.74 2.10 -0.01 378
ALROSA'20 7.75% usbD 03/11/20 108.125 108.625 6.46 6.39 6.23 0.28 531
Bbimnenkom
VIMPELC'13 8.375% usD 30/04/13 104.125 104.375 2.71 2.38 0.72 -0.13 236
VIP FIN'16 6.493% usbD 02/02/16 102.390 102.390 5.73 5.73 3.19 0.06 529
VIMPELC'16 8.25% usbD 23/05/16 107.486 107.996 6.02 5.87 3.32 -0.15 555
VIMPELC'18 9.125% usbD 30/04/18 109.250 109.875 7.13 7.00 4.56 -0.46 639
VIP FIN'21 7.748% usD 02/02/21 99.130 100.130 7.89 7.73 6.37 0.75 678
Nykownn
LUKOIL'14 6.375% usbD 05/11/14 108.875 109.375 2.31 2.10 2.11 0.04 191
LUKOIL'17 6.356% usD 07/06/17 111.375 112.250 3.76 3.58 4.25 -0.33 306
LUKOIL'19 7.25% usD 05/11/19 116.000 116.600 4.63 4.54 5.81 -0.52 355
LUKOIL'20 6.125% usD 09/11/20 110.000 110.750 4.65 4.55 6.62 -0.06 341
LUKOIL'22 6.656% usD 07/06/22 114.750 115.500 4.76 4.67 7.50 -0.68 335
MTC
MTS'20 8.625% usD 22/06/20 115.750 116.125 6.08 6.02 5.99 -0.10 497
HOBAT3K
NOVATEK'16 5.326% usD 03/02/16 106.000 106.500 3.49 3.34 3.25 0.40 300
NOVATEK'21 6.604% usD 03/02/21 115.000 115.750 4.46 4.37 6.79 0.50 320
CeBepcTanb
SEVERSTAL'13 9.75% usD 29/07/13 106.500 106.875 3.03 2.66 0.97 269
SEVERSTAL'14 9.25% usD 19/04/14 109.375 109.875 3.55 3.26 1.59 -0.25 319
SEVERSTAL'17 6.7% usD 25/10/17 102.875 103.500 6.05 5.91 4.43 0.38 534
TMK
TMK'18 7.75% usD 27/01/18 97.732 98.732 8.27 8.04 4.55 0.09 763
THK
TNK-BP'13 7.5% usD 13/03/13 103.749 106.749 1.32 -3.33
TNK-BP'15 6.25% usbD 02/02/15 106.700 107.300 3.43 3.19 2.36 0.42 303
TNK-BP'16 7.5% usD 18/07/16 112.700 113.700 4.00 3.74 3.52 346
TNK-BP'17 6.625% usD 20/03/17 111.460 112.477 3.90 3.67 4.01 0.04 324
TNK-BP'18 7.875% usD 13/03/18 118.423 119.449 4.16 3.97 4.62 0.07 334
TNK-BP'20 7.25% usD 02/02/20 117.507 118.547 4.48 4.33 6.06 0.09 335
YACTHBIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% usbD 24/06/13 104.394 105.299 4.17 3.17 0.87 -0.02 385
ALFA BANK'15 8% usbD 18/03/15 105.795 106.775 5.59 5.20 2.36 0.01 523
ALFA BANK'17 7.875% usbD 25/09/17 106.389 107.389 6.40 6.17 4.25 0.09 572
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.250 102.500 3.10 2.44 0.37 -0.25 278
NOMOS BANK'13 6.5% usbD 21/10/13 102.813 103.813 4.10 3.27 1.17 377
NOMOS BANK'15 8.75% USD 21/10/15 104.514 105.514 7.15 6.81 2.82 0.10 680
MpomcBA3b6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 105.384 105.634 4.88 4.61 0.93 -0.23 457
PSB FINANC'14 6.2% usbD 25/04/14 98.249 98.749 7.29 6.97 1.64 -0.14 703
PROMSVYAZB'15 12.75% USD 27/05/15 110.157 111.157 8.60 8.22 2.43 0.02 835
PROMSVYAZB'16 11.25% USD 08/07/16 107.250 109.250 9.01 8.43 3.29 0.25 866
XK®b
HOME CREDIT'14 7% usbD 18/03/14 102.994 103.494 5.05 4.74 1.53 -0.01 473
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EsxenTHeBHBIN 003

PbIHOK

HNHaBecTUIIUOHHBIN /lemapTaMeHT

Poccus, 129110, MockBa, bBaHHbI mep, 10M 9

TeJL. 7 495 937 07 37, hakc 7 495 937 07 36
WERB: http://www.zenit.ru

HauvanpHuk /lemaprameHra Kupunn Konenosuu kopelovich @zenit.ru
3am.HauasabpHUKa /lemaprameHnra KoncrtanTtun ITocnesnos konstantin.pospelov @zenit.ru

YnpaBJiieHue Npoaazx

BanioTHbIe U py GeBble OO UTAI UK IOnusa [llabanoBa j.shabanova@zenit.ru
BasnroTHBIE U Py GJ1eBble OO UT AU U Makcum Cumarul m.simagin@zenit.ru
BasnioTHbIe U py G1eBble OGIUTAI UK Anexkcanap BankaHoB a.valkanov @zenit.ru
AHaJuTHUYECKOe yIIpaBJeHue Axnuu research @zenit.ru
O6nuranuu firesearch @zenit.ru
MaKpO3KOHOM HKa Brapumup EBctudeen v.evstifeev @zenit.ru
MaKpOIKOHOM HKa /KPEeIUTHBIN aHATU3 Kupusain Ceiues k.sychev @zenit.ru
KpenuTHbIl aHATU3 EBrenuii Yepnakos e.cherdakov @zenit.ru
KpeauTHBIN aHATU3 Haranba Taneiko n.taleyko@zenit.ru
KonuuecTBeHHBIN aHANTU3 AMmutpuit Yenparus d.chepragin @zenit.ru
AKnuu EBrenus Jlobauesa eugenia.lobacheva@zenit.ru
YrnpaBjeHue pbIHKOB JOJTOBOro KanmuraJjaa ibcm @zenit.ru
Py GiieBble oOIUTALI UK Jlenuc Pyukuu d.ruchkin @zenit.ru
Aunpeii [TamkeBuy a.pashkevich @zenit.ru
Qapuga AXMeToBa f.akhmetova@zenit.ru
Mapuna Hukumosa m .nikishova@zenit.ru
Bepa ITanoBa vera.panova@zenit.ru
Anexceir bacos a.basov @zenit.ru

Karkaplil aHAIUTHK, 33/1efCTBOBAHHBINA B HAINMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMAMM WM PeKOMEeH/AlUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. bank 3EHUT He Hecer
OTBETCTBEHHOCTH 3a OLIEPAIMH TPETHUX JINI], COBEPIIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJaHHOM 0630pe. MueHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npescraBieHHas B 0630pe, OCHOBaHA Ha UCTOYHHUKAX, kKoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a €€ JIOCTOBEPHOCTh U
mostHoTy. Onucanus GHMHAHCOBBIX HHCTPYMEHTOB M SMHTEHTOB He IIPETEH/YIOT Ha IOIHOTY. IIpOoIUIbe IOKa3aTe Il He SIBJISIOTCS TapAaHTHel CBOero mosropeHus B Oyaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBMX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH H3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTENIPHO B HHQOPMAIMOHHBIX Le/SIX M He SIB/ISIETCS MpPeAJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (HHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI JIOJDKHBI CAMOCTOATEIBHO IPHHUMATh MHBECTUIMOHHbIE PelIeHHs, HCIOJb3ys 0630p JIMIIb B KauecTBe OFHOTO M3 CPEZICTB,
CII0COOCTBYIONIMX NPHHATUIO B3BElIEHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpeid NPOdeCcCHOHANBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAIBHBIX
uHBecTopoB. He ApAmomuecs npodecCHOHATBHBIME YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTBH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX MHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HeNpodecCHOHaIbHBIMU
YYaCTHUKAMHU PBIHKA.

Bank 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZJHOMY MJIM HECKOJIbKHM (PMHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA M BBICTYIIATh OPraHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IOKYMEHTAIUsI MOKeT OBITh IPe0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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