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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHoOBHBIE cOOBITHA /CTP. 2/ 226 MecsIeR:
3Had. A 3a ileHb MIN. MAX.
. BHeUIHUI PHIHOK AOJTA
BHenrHui peIHOK oJjra /crp. 3/ UST-10 yield 157 A 002 139 238
o ST 10- d

+ ISM yBenuumBaeT CTaBKU Ha Gimkaiimee 3acenanue ®PC, a pemenua EIIB US''o2Yer B4 A v 200
EMBI+Glob. 320 V¥ -6 313 441
0CTaIOTCA IO 6OJIBIIUM BOIIPOCOM EMBI+ Rus sprd 193 A L 188 a3
Russia’30 yield 302 V¥ -0.02 2.91 4.45

JleHeKHBII PHIHOK

Poccuiickuii 10JIrOBOM PBIHOK /CTP. 4/

Libor-3m 041 V 0.00 0.41 0.49
¢ EBpOOOH/bI yKPEIUIAIOT ONITUMHU3M Euribor-3m 027 V¥ 000 027 098
- MosPrime-1m 6.38 A 0.01 5.67 6.89
» JIOKaJIbHBIN PHIHOK OTHIIPHIBAET CHIKEHUE CTABOK Kopeweran 5 697.6 W 14 515 1032
Jlenos. B ILIB 234.5 A 68.7 61 369
NDF RU 3m 61 VY -0.1 5 7
KopnopaTuBHbie co0bITHA /CTP. 5/ Bamommnii pentox
* BamuedTh: yMepeHHO MO3UTUBHAA OTYETHOCTD 3a 11112, BBIIYCKM KOMIIaHUKA USD/RUB 32317 A 0039 2898 3367
EUR/RUB 40585 V¥ -0.082 38.43 4181
BBIIVIAZAT IPUBJIEKATETBHO EUR/USD sy Y 0005 121 184
Kopsuna 11B 36.48 V¥ -0.031 33.33 37.28
o DXY Ungexc 81312 A 0.104 78.71 84.01
IIepBUYHBIH PBIHOK /CTP. 7/ Domnonnie HiAeKcar
RTS 14057 V -11% 1228 1755
HpﬂJIO)KeHI/IH Dow Jones 13035.9 Y »0.4220 12101 13279
DAX 69431 A 0.15% 5969 7158
¢ PesysbpTaThl TOProB pybsieBbiMu obmuranusimMu Ha MMBB /ctp. 8/ Nikkei 225 8776 VW -1.09% 8296 10255
« Kaprsl 0X0HOCTH Py6JIEBOTO PBIHKA /CTp. 16/ Shanghai Comp. 20436 V. -0.20% 2044 2461
CBIpBeB]:Ie PBIHKH
* Pesynprarsl TOpros eBpoboHAaMHU /cTp. 17/ Hedym, Urals uz4 V. -014% 88 125
» KapThl I0XOZHOCTH PhIHKA €BPOGOH/IOB /CTp. 19/ Hegrs Brent u42 A omws 89 126
Bosoto 1695.8 Y -0.22% 1540 1714
CRB Index 3088 V¥ -0.25% 267 319

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
3a 6 MecsIeB
B ——, Muni Corp Corp-10 (cnpasa) smau.  Asagems ~ MIN.  MAX.
460 7 113.0 T 119.0
4407 ﬁ:g Price Return
12,5 1 1 116‘ o OFZ 116.8 028 1075 116.8
4201 1 " Muni 110.6 0.02 110.5 112.9
| 15.0
400 112.0 1 114.0 Corp 114 0.03 1107 121
+ 13.0 Corp-10 157 VY -0.02 115.5 118.2
380 q 1115 1 T 1n2.0 Total Return
T uro OFZ 265.8 0.69 2319 265.8
360 10 | T 110.0 Muni 342.2 0.14 324.8 3422
340 T 109.0 Corp 341.6 016 3228 343.0
105 | T 108.0 Corp-10 343.0 0.04 3224 343.0
320 1 iszz OGpeM TOProB B cermeHTe (MIH py6.)
~ OFZ 2395 2236 o 22514
300 : ‘ ‘ ‘ ‘ ‘ 110.0 ; ; ; ; ; — 105.0 .
26.7 18 78 138 108 258 318 27 2aBr 8aBr 14 aBr 20 aBr 26 aBr 1CeH Muni 440 ¥V 296 10 6146
Corp 4 388 2262 19 44 858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

PbIHOK
I's1aBHBIE HOBOCTU

Mundux PO miiaHupyer pa3sMecTUTh Ha ayKIiuoHe AecarwierHue O®P3 cepuu 26209 ¢ noranieHueM 00b€MOM 25 MJIPJ Pyo. U
AOXOHOCTHIO B UANIa30HE 7,95-8,02% rogossix. /Bloomberg/

OAO «H/IMK» yCTAaHOBWJIO KYNOH OMp:keBbIX oOauramuii cepuu B0-04 Ha 5 mipa py6. B pasmepe 8,25% romoBbIX, YTO
COOTBETCTBYET IOXOJHOCTH K JAByXJIeTHel odepre Ha ypoBHE 8,42% rogossix. /Bloomberg/

000 «daemeHT JIMBUHI» YCTAHOBUIO CTaBKY 1-4-TO KyIIOHOB OHMp:KeBbIX o0suramuii cepun b0-01 o6pemMoM 1 MiIpa pyo. B
pasmepe 13,5% roA0BBIX, YTO COOTBETCTBYET JOXOXHOCTH K FOOBOI odepTe Ha YPOBHE 14,2% rogoBbIx. /IuTepdaxc/

OcHOBHBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

Buepa: 04.08.2012 — BTOpHUK

Crarmeruka CILIA: ISM °* Bemuiara xynona: Porop, 03 (8%, 9.9 M py6.), HoBotunenkuii MeTa Typrudeckuii KomGuHar,
Manufacturing B0-06 (7.75%, 386.4 muin py6.), BTB, 2015-2 (LPN16) (6.465%, 40.4 mua py6.), OnuKpenur Bank, 05

(7.5%, 187 muin py6.), Bauk Ilerpokommepir, BO-01 (8.9%, 133.1 miH py6.), Meueu, 13 (10%, 249.3 MiH
Crarucruxka EBposonsi: PPI py6.), Meueu, 14 (10%, 249.3 miH py6.), Axyrckanepro, b0O-01 (8.25%, 123.4 miuH py6.), UHTYpHCT,

BAO, 2013 (CLN) (10.5%, 4.9 TbiC f0s1.), PocTeaexom, 08 (6.65%, 29.8 muH py6.), OTII Bank , BO-02
(10.5%, 314.1 v py6.), TPAHCAJPO, BO-01 (12.5%, 155.8 mun py6.), HoBas mepeBo3ouHast
kommnaHusa, b0-01 (10%, 249.3 miH py6.), HoBas nepeBo3ouHas komnaHnusa, b0-02 (10%, 249.3 MiH
py6.), YyBammus, 34007 (8.91%, 17.7 muH py6.)

» Pazamemenue: [IpoGusnecGank, 07 (3 wipz py6.), Mup MArkoi urpyumku, o1 (500 mis py6.), BTB,
B0O-08 (10 mipza py6.)

Ceroansa: 05.08.2012 — cpega

Cratuctuka EBposomer: PMI * Beimiara kymona: Mocksa, 54 (7%, 529.3 maH py6.), BTB-JIudunar ®unHaHc, 07 (8.15%, 70.3 MJIH

Composite, Retail sales py6.), PeitnTpancAsTo (PTA), 01 (17.5%, 42.7 Mian py6.), Tpanc®un-M, BO-06 (8%, 19.9 min py6.),
Musnmucrepcreo ¢unancos Camapckoil oGaactu, 35007 (7.49%, 227.7 muH py6.), Poccus,
36005(I'CO-IIIIC) (7.6%, 2.6 mipa py6.), FOuuKpenur bank, BO-03 (8.5%, 211.9 wiH py6.), Poccus,
26208 (7.5%, 5.6 mupp py6.), Poccust, 46018 (8%, 2.6 mupxa py6.), Poccusi, 46014 (7%, 1 mupa pyo.),
TpaucuedTs, 2014 (LPN) (5.67%, 36.8 MutH pyb6.)

* Pazmemienue: Mockea, 54 (15 mipz py6.)
* Pazmenienue: PesepBHas TpacTroBasa KoMmaHus, 04 (10 mipz py6.)

3asTpa: 06.08.2012 — ueTBepr

Cratucruka EBposonsr: GDP, ° Bbimnara xymomna: PXK/, 13 (0.1%, 7.5 min py6.), ®OPMAT, o1 (17%, 42.3 miu py6.), Bocrounsrii
ECB Announces Interest Rates 9xcnpece bauk, BO-01 (7.5%, 37.4 Min py0.), Pycpunanc Bank, BO-02 (8.75%, 176.4 M py6.),
Hamuonaasueiii 6auk TPACT, 2012 (CLN) (11.5%, 1.1 vutH goiut.), A®PK Cucrema, o1 (9.75%, 291.7

gTa'll'HCT“Ka C}?mA: : ADli wutH py6.), PAK/I, 10 (15%, 1.2 wipz pyo.), daement JIusuur, 02 (14%, 24.4 MitH pyo.)
mployment ange, nitial . N o
jobless claims, Continuing claims IMoramenue: Hammonaapuseii 6ank TPACT, 2012 (CLN) (20 MiH 10JU1.)

* Pazmenrenue: diaemenrt Jluzunr, 0-01 (1 muipz py6.), IIpomcesaspbank, BO-07 (5 miipz py6.)
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EsxenHeBHBINA 0030D

BHenrHu# PHIHOK A0JITa

ISM yBesunumBaeT CTaBKH Ha OJumkaiiiee zaceganue ®PC, a
pemrenus EINB ocrarorcsa mos 601b1IMM BOIIPOCOM

Ha m1o6anbHOM pBhIHKE BHUMAaHHME WHBECTOPOB  C(HOKYCHPOBAHO HA IIPEJCTOSIINX
JIEHCTBUSAX LIEHTPAJIbHBIX OAHKOB: BECh IOTOK HOBOCTEH PACCMATPHUBAETCA C TOYKU 3PEHUS
BO3MOXKHOTI'O BJIUAHUSA Ha NepClIeKTUBbI CMArYeHus NoauTuku co cropoasl ®PC u EIIB. B CIITA
BO BTODHUK OBLIM OIyOJMKOBaHbI HU3KHe LUdpHI mnpousBojcrBeHHoro ISM 3a asrycrt,
JIOTIOJIHUBIINE PsiZi cabOU CTAaTUCTUKU IOCIEAHMX JBYX HeJlesIb. B CTPYyKType HHJUKaTOpa
HETaTUBHYIO JUHAMUKY COXPAaHUJI KOMIIOHEHT 3aHATOCTH, YTO SABJIAETCA HETaTUBHBIM CUTHAJIOM
B NIPeAJBEPHM NATHUYHOIO OTYeTa II0 PHIHKY TPyZa 3a aBIyCT. B mesioM psAzx sTHX COOBITHI
[OBBINIIAET IIAHCHI Ha oObaBieHne OPC mnapaMeTrpoB HOBOTO payHJa MOHETApHOTO

CTUMYJIUPOBAHUS HA 3aCeAaHUU 12-13 CEHTSIOPs.

B TO ke BpeMs HeoIlpe/ieJIEHHOM OCTaeT sl CUTyaIus BOKPYT 3aBTpaliHero 3acezianus Elb:
B O9TOM BOINPOCE BTOPHUK HE JaJ 3HAYMMbBIX HOBOCTEH, He cyuTasg OOTEeKaeMbIX U
MIPOTUBOPEYUBBIX 3asIBJIEHUI MpeZicTaBUTENSA ['epMaHUY B COBETE YIIPABJISAIOIINX PEryaaTopa. B
KayecTBe KJIIOUEBBIX (AKTOpOB, mpenATcTByoomux wuHTepBeHIuAM EIIB, mno-npexHemy
ocTaércs HeNpUMHpHUMas IO3UIUsA IJIaBbl ByHzaecOaHka, a Takke ckopee (GoOpMaIbHOE
OTCYTCTBHE peEIIeHHsI KOHCTUTYIHMOHHOTO cyza ['epmanum mo coszmanmio ESM. Ilo stum
NpUYMHAM, Ha HAIl B3IVIAJ, IIAHCHI HAa TO, YTO PBIHKU IOJIy4aT KOHKPETUKY B BOIIpOCe

WHTepBeHIU Ha Girokaiiniem 3acenannu ELIB, He Besuku.
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Kupuan Covrues
k.sychev@zenit.ru
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Hcmounux: Reuters
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3D Gl Send G

EMBI+ Russia Spread, 61
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Cupag Poccus-30 / UST-10Y
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Hcemounux: Reuters

Crpag LIBOR-3M / UST-3M

 LIBOR-3M / UST-gM exoz, 6
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Hcmounux: Reuters
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EsxenHeBHBINA 0030D

Poccuiickuii 10JIr0BOM PIHOK

EBpOGOHABI yKPEIJIAIOT ONTHMHU3M

PocCUUCKHUH CerMeHT BO BTOPHHMK IPOAOJIKUI POCT, OAa3UPYIOIIMIACSA, TO-BUAMMOMY, Ha
OXKU/IAHUAX IIOJIOKUTEIBHBIX HOBOcTel OT mnpexacrosamux pemteHunin EIIb u ®PC. Koruposku
B/IOJIb CYBEPEHHOU KPHMBOU MO MUTOTaM JHS IpubaBwin 25-50 OI, «TPUALATKA» B TeUEHUE HS
JIOCTUTJIa YPOBHs 125.5%, [MadbHUN BBINYCK Poccusi’42 3akpemwsics Ha OTMETKE 119%.
KopriopaTuBHBIM cerMeHT oKa3al (PpOHTATIBHBIN POCT, MPUOABUB C LIEHAX B cpelHEM Oosiee 25
6n. Jlyuie peIHKa cMOTpesach KpuBas BrIMmesikoma, rze IieHbl JJaJbHUX Oymar mpuOaBmuid B
paiiore GUTrypbl, HE MHOTUM XYK€ BBITJIS/IEJIU BBIMYCKA METAJLIYPrOB, 3aBEPIIUBIINX JIE€Hb CO
CPEZIHUM pe3yJIbTaTOM +50 O 10 JaJbHUM OyMaraM; B CEKTOPe TOCKOMIIAHWH BBIAEJISAIICS
JlaIbHUH BeIycK BOB’25, 6u/pl B KOTOPOM BBIpOC/IU 60siee yeM Ha urypy.

JIOKaJIbHBIA PIHOK OTHITPHIBAET CHIKEHUE CTABOK

JIoKaNbHBIH PBIHOK BO BTOPHHUK 3aMETHO IIOZAPOC, IOJYYHUB IIOJJIEPIKKY CO CTOPOHBI
YJIy4IIeHNs KOHBIOHKTYDHI IEHEXKHOTO PhIHKA. TOPru Ha phIHKe rocOyMar IIPOXOAMIN B YCIIOBUAX
AKTUBU3AIUN UHBECTOPOB, IIeHbI IUKBUHBIX BBIIIYCKOB Ha JAJIbHEM Yy4acTKe KPUBOM K KOHITY JHSA
npubaBUIN B CPefHEM B paiioHe 25 Om. B KopmopaTHBHOM cerMeHTe Takke ObUI 3aMeTeH
ONTHMU3M: Ha CpPeJHEM Y4YacTKe KPHUBOU HEIUIOXYI0 AMHAMHUKy IHokasanu Bbimycku PCK 15,
Brimmesikom 01, Bermnesnkom 04, a Takxke HITK BO-01, mpubaBuBIre B IieHaX 110 UTOTaM JHS 10-
20 61. B 6aHKOBCKOM CEKTOpe cIpoc ObLI 3aMeTeH B HOBOM BbImycke Ilerpokommepr; BO-03, a
taxke OTII Bank BO-02, KOTUPOBKYU KOTOPBIX HOAPOCIX O0JIee ueM Ha 10 O11.
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PbIHOK

Kupuan Covrues
k.sychev@zenit.ru
CyBepeHHBbIe EBPOOOIUTaAIINI
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Hcemounuxk: Reuters

Kpusasa O®3

8.75
8.50
825
8.00
7.75
750
7.25
7.00
6.75
6.50 Hegenio Hasan,
6.25 Mecsl, Hasaz

0O 1 2 3 4 5 6 7 8 9 10 1

— BYEPA

Hcemounux: Reuters, pacuemut banka SEHUT

JoxoaHocru KpuBoit O®3 B
TOYKE 5 JIET

YTMO®3 5Y
— MA 10 gHein

8.70
8.60
850
8.40
8.30 J\

8.20

8.10 \

8.00

7.90

7.80

7.70 ®
7.60 7.69
750

el
o
o

~
o
o
o

—

©
o
[e)
N

0706 7
1406 |
2106
0507 1
1207
26 07
0908 1
16 08 1
2308 1
3008 1

Hcemounux: Reuters, pacuemut banka SEHUT
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EsxenHeBHBIN 0030

KoprmopatuBHbI€ COOBITHUA

bamuedTh: yMepeHHO MO3UTHUBHAA OTUEeTHOCTH 3a 11112, Beinmycku
KOMIIAHUHU BBIIVIAAAT IPUBJIEKATEJIbHO

Ha »sroit Henene Bamnedts (-/Ba2/BB) packpsuia (GUHAHCOBbIE U OIepaI[OHHbIE
pesysnbTatel 3a 1I112. Mbl oOLEeHHBaeM OIyOJIMKOBAaHHBIE IIOKA3aTeNd KaK yMepeHHO
MMO3UTUBHBIE. YBendyeHne 06beMOB HeDTIHOrO SKCIOPTA UM IepeHAIpaBJieHHe IOCTaBOK
HedrenpoaykToB Ha 6osiee moxonHble B 11112 HampaByieHUs (BHYTPEHHUH PHIHOK U CTPAHBI
CHI), a TakKe CHIKEHHUE PACXO/I0B Ha IIPHOOPETEHNE YIJIEBOAOPOAOB IO3BOJIMIN KOMIAHUN
MHUHUMH3UPOBATh POCT ONEPAIMIOHHBIX PacxXofoB B 1I112 U OTpaHUYUTH €r0 BJIUAHUE Ha
PpeHTa6eIbHOCTD B YCIIOBUAX CTAaTHUPYIOIIEN BRIpyYKH. Kpome Toro, HecMOTpsi Ha yMepeHHbIH
pocr, k xoHity 11112 onroBas Harpyska bamHedTr coxpaHmIach Ha JOCTATOYHO HEBBICOKOM
YPOBHe.

. Beipyuka Bamuedtn B 1I112 cocraBmia 8 005 MJH. [0JUL, YTO COOTBETCTBYET
AHAJIOTMYHOMY IIOKa3aTenio 2011 TI. CoxpaHeHue o0ObeMa BBIPYYKH HA YPOBHE
IIPOLILIOTO rofia GBI7I0 06YCIOBIEHO CHUKEHNEM 00beMa peann3anui HeTerpoayKTOB
(-4.2% 1/1, 1O 9 074 THIC. TOHH), YTO OBLJIO KOMIIEHCHPOBAHO YBEJIMYEHHEM 0OBEMOB
peanusanuu cbipoil HedtH (+5.2% Tr/T, 10 2 434 Thic. TOHH). IIpojaxku HedTH Ha
skcropt B 11112 Beipocn Ha 22.3% r/T (0 2 200 ThIC. TOHH), TOT/A KaK IPOAAKA Ha
BHYTPEHHEM DBbIHKE CHUBWINCh Ha 54.5% T/T (70 234 Thic. ToHH). CpernHasa neHa
peayu3anuy cbIpoil HedTH AJIA IOCTAaBOK Ha 9KCIOPT yBenuuuiack B 11112 no 785 nost.
3a TOHHY (+2.1% r/T), 111 NOCTAaBOK HA BHYTPEHHUH PBIHOK — JI0 359 /IOJUI. 32 TOHHY
(+9.1% x r/r).

e Peammzanuu HePTENPOAYKTOB U MPOAYKTOB Hedrexumuu Ha 3kcnopt B 1112
cHU3UIUCh Ha 33.2% T/T (M0 2 489 ThHIC. TOHH), IpU 3TOM mOCcTaBKu B crpansl CHT
BBIPOCIN HA 60% T/T (10 1 606 ThIC. TOHH), HA BHYTPEHHUI PBIHOK — Ha 5% r/T (10 4
979 Tbhic. TOHH). CpemHssi IeHAa peaatu3ald HeDTENPOAYKTOB U IIPOAYKTOB
HedTexuMHUM Ha SKCopT B 1112 cHUBMIACH /10 755 A0JUL 3a TOHHY (-3.5% r/T), a s
mocraBok B crpaHbl CHI' — Belpocia no 625 gmost. 3a ToHHY (+4.3% r/r). Ha
BHYTPEHHEM DBhIHKE CPEIHSIs [IeHA Peayin3aluy KOMIIAHUK B ONMTOBOM 3BEHE BHIPOCJIA
10 566 101, 32 TOHHY (+3.9% T/T), B PO3HHUIIE — JI0 974 JIOJUL. 32 TOHHY (+5.6% 1/T).

. Poct 06beMOB HETSIHOTO 3KCIIOPTA U MIEPEHANPABIEHNE IOCTABOK HEPTENMPOLYKTOB C
3Kcropra Ha Gosiee zoxonuble B 1[112 HampaiieHus (BHYTPEHHHE PHIHOK U CTPAHBI
CHI), a Takyxe COKpallleHHe CTOMMOCTH IOKYIIHBIX YIJIeBOI0PoAoB (-6.3% r/T, 10 1 829
MJIH. JI0JIUI.) TIO3BOJIMJIA KOMIIAHWUM MHUHUMU3UPOBATH POCT OIMEPAIMOHHBIX PACXO/I0B
11112 ¥ OrpaHUYWTH €ro BJIMSHUE HA PEHTa0eJbHOCTh B YCJIOBUSX CTAaHUPYIOIIEH
BBIPYUKHU. YBeJIMUEHUE OIEepallMoOHHbIX pacxoyoB bamuedtu B 1I112 cocraBmio 0.7%
r/tr (mo 6726 MJIH. JIOJUL), OCHOBHOHM BKJIJI BHECJIM POCT DPACXOJIOB IIO YyILUIATe
SKCIIOPTHBIX MOIUIMH U akuu30B (+10.5% r/T, 10 2 189 MuH. fosut.) u ymwiate HITIN
(+6.9% r/r, 10 1 093 MJIH. 10JU1.). B pesysbrare, onepanuonHas npuosuts bamHedTu B
11112 cHU3MIACh A0 1 279 MIIH. A0UL. (-3.9% r/T), mokasatesnb EBITDA — fo 1 587 muH.
moin. (-3.7% r/r). OnepanpioHHasi peHTabeapbHOCTh U peHTabesnpHOCTh 0 EBITDA
KOMITAHUH COCTABUJIM COOTBETCTBEHHO 16% (-0.6 11 /1) 1 19.8% (-0.8 1 /7).

. HecmoTpsi Ha TO, YTO OIEPAIMOHHBINA JEHEXXHBIN IIOTOK /10 U3MEHEHUH B 06OPOTHOM
kanutane bamuedTu B 1I112 coxpatuica Ha 17% r/r (70 1 520 MJIH. JIOJUL.), YUCTHIN
OIEepAIMOHHBIHN IEHEKHBIN IIOTOK MOYTH YIBOWJICA 10 cpaBHeHuo ¢ 11111 u cocTraBum 1
186 MuIH. 10711. (+93.2% T/T), 94TO GBLIIO 0OYCIIOBIEHO POCIIYCKOM OOOPOTHOTO KaruTaIa
Ha 446 MH. noJul. Bo 2K12 — B pesysbrare, U3 060poTHOro Kamutasa B 1I112 6110
BBIBE/IEHO 57 MJIH. I0JUL., TOT/Ia Kak B 11111 OH ObLT yBesIMUeH Ha 764 MJIH. JIOJUL. — a
TaKKe CHIIKEHMe MPOIEHTHBIX aTexkelr B 1I112 Ha 29.7% r/r (10 163 MJIH. OJUL.).
OTTOK 110 MHBECTHI[HOHHOH AesTeabHOCTH B 11112 cocraBmia 1627 MJIH. JOJUL W ObLI
npoUHAHCHPOBAH, IJIABHBIM 00pa30M, 3a CYET OIEePAI[HOHHOIO JIEHEKHOIO IIOTOKA U
HaKOIUIEHHOM Ha OajiaHce JIMKBUIHOCTH (Ha 374 MJIH. 10JUL.). IIpH 9TOM OTMETHM, 4TO
3TOT OTTOK II0 WHBECTHUI[HOHHON [I€ATEJHLHOCTH OBLT OOYCJIOBJIEH pa3Mel[eHueM
CcBOOO/THBIX JIEHEIKHBIX CPEZICTB Ha JIeno3uThl B 1K12, a Tak:ke IPUOOpETEHNE JINIIEH3UH
BO 2K12.

. B 1IT12 xanuranpHble pacxozp! BamHedTn HaxXoAuUINCh HAa HEBBICOKOM YPOBHE U
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05.09.2012

Eszenuil Yepdakoe

e.cherdakov@zenit.ru

PDuHaHCOBbBIE IOKA3aTeIH
BbamraedTn mo MC®O 3a 11112

MIH. gonn. ni2 1011 %%
Bbip yuka 8005 8008
EBITDA 1587 1648 -3.7%
OnepauuoHHas npub binb 1279 1331 -3.9%
Yucras npubbink 877 1016 -13.7%
PenTtabenbHocTe Mo EBITDA 198% 20.6%  -0.8nn
OnepauvoHHas peHTabenbHoCTb 160% 16.6% -0.6 nn
Yucrasi peHTa 6enbHOCTL 110% 12.7% -1.7 nn
OnepaLl. AeH.noTok Ao usm. OK 1520 1831 -17.0%
Yucr. unsecT. B 060poTH. kan. (OK) (57) 764 -
MpoUeHTbI ynnayeHHble 163 232 -29.7%
YnCTbiii ONEpaLMOoH. AEHEXHbIA Mo TOK 1186 614 93.2%
YncT 0 M3MeHeHe AeHexHbIX CPeacTB (374) (142) x2.6
MIH. gonn. ini2 2011 %%
AxTuBbI 14288 13573 5.3%
8 m.y. OeHexHble cpedcmea 476 881  -46.0%
Honr 3930 3385 16.1%
donsi kpamKocpoYHozo donza 124% 124% -
Yucr it gonr 3454 2504 37.9%
Kanutan 6599 7048 -6.4%
CAPEX 436 851
CAPEX+M&A 436 994
CAPEX/EBITDA 0.3x 0.3x
(CAPEX+M&A)/EBITDA 0.3x 0.3x
Lonr/EBITDA LTM 1.3x 11x
Ynctbiit fonr/EBITDA LTM 11x 0.8x
EBITDA/poueHT Hble nnaTexu 9.7x 109x
Donr/Kammtan 0.6x 0.5x

Hcmounuxk: /lannvie Komnanuu,

pacuemvt banka BEHUT

JIPIHaMI/IKa OII€pAlMOHHDBIX
nokaaaresei bamrnedTu

ThIC. TOHH ini2 1011 %%
Mo6biva HedhTM 7651 7418 3.1%
MepeuuHas nepepaboTka Hed TN 10074 10430 -3.4%
MpovsBOACTBO He hTENPOAYKTOB 9043 9425 -4.1%
rny6uHa nepepaboTku HedT 85.1% 86.6% -1.5nn
Bbixoa cBe Trbix HebTenpoaykToB 589% 595% -0.6 nn

Hcemounuk: /lannvie Komnanuu,
pacuemvt banka BEHUT



PhIHDK

coctaBuiI 436 MutH. 1001 (0.3x EBITDA 3a 1I112). OTMeTuM, 4TO 3aIUTAHUPOBAHHBIH
Ha 2012 r. CAPEX Bamnedru cocrasiser okono 30 miapg. py6. (0.3x EBITDA LTM),
BKJIIOYAS JIOJII0 KOMIIAHUH B MHBECTHLIMAX B Pa3paboTKy MecTopoxkieHus uM. Tpebca u
TuroBa (12 mipz. py6.). B memom, Mbl 02kpIaeM, 94TO B 2012 T. KalUTAJIbHbIE PACXO/bI
BamHedTH coxpaHATCA Ha YPOBHE 2011 T. M He IPEBBICAT 35-40% oT rojoBoii EBITDA
KOMITaHUY.

. Ha xonery 11112 o6uuii moar BamHedTu Bbipoc Ha 16.1% K 2011 I. ¥ COCTAaBUI 3 930
MJIH. JIOJUL., TIDU 3TOM CpDOYHAas CTPYKTypa Jl0jira He M3MEHWIACh II0 CPaBHEHMIO C
Ha4yaJIOM TOJia, ZI0Js1 KPATKOCPOYHBIX 0053aTEIbCTB COCTABHIIA 12.4%. YBeJIHUeHUe
noira B 11112 Ha (oHe CHMIKEHUs ONEPAIMOHHOM PUObUIN U IEHEXKHBIX OCTATKOB Ha
OaslaHCe IPUBEJIH K YMEPEHHOMY DOCTY JOJI'OBOM HAarpy3Kd KOMIIAHUM, KOTOpas Ha
KOHEII [TEPUOJ] COCTaBmIa 1.1X B TepMuHax Yucrbiii oar/EBITDA LTM (mpoTtuB 0.8x
Ha KOHeI| 2011 T.). BMmecre ¢ TeM, HECMOTpsA HA POCT, JAOJITOBas HArpy3Ka KOMIIAHUH
COXpaHMJIACh HA IOCTaTOYHO HEBBICOKOM YPOBHE.

Ha ciio:kuBIINXCA IIEHOBBIX YPOBHAX KOPOTKHUE BBIIyCKH banrHedTH TOPryoTes o CpazioM
0KO0JI0 140-170 61 kK O®3 — Ha ypoBHe OJIM3KHX 1Mo Aopanuu 6ymaram Faznmpom Hedru — u mo-
MIpe’KHEMY MOTYT ObITh MHTEPECHBI B paMKax crpareruu buy&hold. Bmecre ¢ Tem, ocHOBHAas
JIMKBU/THOCTH B Oymarax KOMIIQHWH COCPEZOTOUYEHA B JUIMHHBIX BBIIIYCKAaX, IPU 3TOM, Ha HAII
B3IVIAJ], HA TEKyL[UH MOMEHT JIOCTAaTOYHO IPUBJIEKATeIbHO BBIVIAAUT BhIMycK bamuedTts BO-
01 (+224 6m x O®3; YTP 8.65%/D 1.19 r.), mpe[JIaraolifii Jy4IIyi0 JOXOAHOCTh CpPeId
KaveCTBEHHBIX SMUTEHTOB CEKTOPA.
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
B Pom SSPIME Nouaatls OOIEE hemE Svewme R
Mpomcesasb6aHk, BO-07 -/ Ba2/BB- na 5000 10.41 31.08.2012 06.09.2012 HeT / 1.86T. 2r./3r.
AnemeHT Jnaunr, BO-01 B/-/- aa 1000 14.20 03.09.2012 06.09.2012 HeT / 1.78T. 2r./3r.
HINMK, BO-04 BBB- / Baa3/ BBB- na 5000 8.42 04.09.2012 10.09.2012 HeT / 1.88T. 2r./3r.
MO3CK, BO-01 BB-/Ba2/- Aa 5000 9.20-9.73 06.09.2012 11.09.2012 HeT /2.68T. Her /3T.
Poc6aHk, 5O-04 - / Baa3/BBB+ na 10 000 9.25-9.52 07.09.2012 12.09.2012 HeT / 1.86T. 2r./3r.
pynna NICP, 03 -/B2/B na 3000 12.11-12.64 KoHkypc 14.09.2012 HeT /141r. 1.5r./5ner
UecrmoyHuk: Bloonmberg, Cbonds, Finam
Boinyck PeimaHr, S&PIM/F  Tom6apa LB O61Lem amucecum, Bid cover/ OpueHmp dakmuyeckasa Oara Amopm3sauus/
MITH. pYo. Pasmely o6bem YTP/YTM YTP/YTM pasmeLpHUA Oropauus
BTB, 6O-08 BBB/Baal/ BBB Aa 10 000 H/a / 100% 8.14-8.40 8.19 04.09.2012 Her /1r.
MpobuaHecHark, 07 -/B2/B- aa 2000 H/p / 100% 11.57-12.10 12.10 04.09.2012 HeT /1T.
PECO-lapaHTus, 01 BB+ /-/- na 5000 2.2/100% 9.62-10.04 9.62 03.09.2012 HeT /1.86T.
Anba-bank, BO-07 BB/Bal/BBB- na 5000 H/A, / 100% 8.68-8.94 8.79 31.08.2012 HeT / 1.44r.
BaHk Ypancu6, 05 BB-/B1/BB- na 7 000 Hn / 100% 9.57-10.09 9.94 31.08.2012 HeT / 1.43r.
Bank 3EHUT, 08 -/ Ba3/B+ na 5000 H/a, / 100% 9.41-9.62 9.41 29.08.2012 HeT /1r.
MCI Bahk, 02 BBB/Baa2/- aAa 5000 2.3/100% 9.20-9.73 9.41 23.08.2012 Het /1.86T.
MeTtpokommepu, BO-02 B+ /Ba3/- aa 3000 1.5/100% 9.20-9.62 9.41 23.08.2012 HeT /1r.
MeTtpokommepy, 5O-03 B+ /Ba3/- na 5000 1.5/100% 9.72-10.14 9.94 23.08.2012 HeT /1.43T.
Bank BocTouHbi Qkcnpecc, 5O-04 -/B1/- aa 3000 1.4 /100% 11.08-11.62 11.46 17.08.2012 HeT /1T.
3ancubkombaHk, BO-02 B+/-/- na 2 000 Hn / 100% 12.36-12.89 12.89 17.08.2012 Her /1r.
JNoko-Bank, BO-03 -/B2/B+ aa 3000 H/p / 100% 10.51-11.04 11.04 14.08.2012 HeT /1T,
CasasHon baHk, 01 -/B3/- na 2 000 Hn / 100% 14.22-14.76 14.76 09.08.2012 HeT /1r.
Homoc-bBaHk, BO-03 -/ Ba3/BB na 5000 1.5/100% 8.99-9.46 9.36 09.08.2012 HeT /1T,
PeneccaHc Kanuran, 5O-2 B/B2/B na 4 000 0.5/50% 12.89-13.42 13.32 09.08.2012 HeT /1T.
MpomceasbbaHk, 13 -/ Ba2/BB- aa 5000 H/n / 100% 12.36-12.89 12.63 09.08.2012 HeT /4.15T.
®CK EBC, 22 BBB/Baa2/- aa 10 000 H/n / 100% KynoH: 9% KynoH: 9% 08.08.2012 HeT / Hig
LenbTtaKpeaur, 5O-03 -/Baa3/- na 4000 Hn / 100% 9.48-10.00 9.48 07.08.2012 HeT /1r.
TpaHcdun-M, BO-08 NR HeT 2000 H/pn / 100% 10.78 10.78 07.08.2012 HeT /2.64T.
PX[, 32 BBB/Baal/BBB na 10 000 Hn / 100% KyroH: 8.95 KyroH: 8.95 20.07.2012 HeT / Hig
TKC BaHk, 6O-6 -/B2/B na 2000 1.7/ 100% 14.22-14.76 14.39 17.07.2012 HeT /1rT.
[a3npombaHk, 06 BB+ /Baa3/- na 10 000 Hn / 100% 8.94-9.20 9.05 12.07.2012 Het / 1.87T.
16.0
155 YTP/YTM, (%)
150
145 - -
140 AnemeHT JInzunr, BO-01
135
130
s I fppmance,0s
120 .I'Ipoﬁ usHecHarHk, 07
115
100 - — - - — — —
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Buinyck OaTa KotupoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6tem

OdepTbl MNorawenns [Mokynka [pogaxa Ilocn W3m. nn cpenok wT YTM/YTP [Oiopauusi~  O®3 cBoOnam mnH py6.
o®d3
O®d3 25069 19/09/12 100.19 100.23 100.23 0.01 11 402 089 5.07 0.04 45 000
O®d3 25067 17/10/12 100.62 100.70 100.69 0.09 7 42 607 5.45 0.12 45 000
O®d3 26198 02/11/12 100.00 100.03 100.01 -0.03 13 73600 5.79 0.16 42 000
O®d3 25072 23/01/13 100.44 100.50 6.07 0.39 150 000
O®d3 25078 06/02/13 100.31 100.35 100.32 -0.01 1 2500 6.00 0.42 100 000
O®d3 25065 27/03/13 103.35 103.45 103.40 0.07 1 50 000 5.89 0.54 19 46 000
O®d3 26200 17/07/13 99.97 6.18 0.84 8 50 000
O®d3 26201 16/10/13 101.35 6.37 1.08 5 47 000
O®d3 25076 13/03/14 100.83 100.99 100.93 0.13 8 176 090 6.55 1.42 1 155 000
O®d3 25068 20/08/14 109.85 110.14 6.51 1.81 45 000
O®d3 26202 17/12/14 109.50 109.65 109.65 0.15 5 21 070 6.78 2.02 25 40 000
O®d3 25071 26/11/14 99.09 103.45 102.90 0.30 2 6001 6.78 2.04 25 80 000
O®d3 25079 03/06/15 100.05 100.25 100.05 -0.15 3 1071 7.09 2.50 2 56 150 000
O®d3 25075 15/07/15 99.71 99.89 7.12 2.62 1 59 150 000
O®d3 25077 20/01/16 100.50 100.85 100.70 0.15 9 260 421 7.24 3.03 71 150 000
O®d3 46017 03/08/16 96.95 97.15 97.10 0.35 10 900 271 7.50 3.06 25 96 80 000
O®d3 26203 03/08/16 98.60 98.80 98.80 0.40 4 5092 7.39 3.48 2 81 150 000
O®d3 48001 31/10/18 80.00 97.00 8.88 3.48 151 230 24 000
O®d3 46019 20/03/19 8.23 3.71 81 162 26 000
O®d3 25080 19/04/17 100.00 100.19 100.00 0.05 13 351011 7.53 3.90 6 90 150 000
O®d3 26206 14/06/17 99.95 100.20 100.20 0.30 16 736 513 7.48 4.05 83 150 000
O®d3 26204 15/03/18 100.85 100.00 -0.30 7 120 012 7.64 4.48 5 94 150 000
O®d3 46021 08/08/18 89.45 90.02 89.30 7.40 9 420 006 8.01 4.68 38 128 107 000
O®d3 46014 29/08/18 96.00 96.90 96.60 4 100 000 7.90 4.64 28 118 62 000
O®d3 26208 27/02/19 99.70 99.95 99.77 0.22 30 1085485 7.69 5.06 91 150 000
O®d3 46005 09/01/19 61.65 64.69 8.08 5.65 28 122 27 000
O®d3 46018 24/11/21 93.55 93.80 93.80 1.22 1 1 7.95 6.19 7 103 133 000
O®d3 26205 14/04/21 99.50 99.85 99.50 -0.10 31 397 332 7.83 6.30 89 150 000
O®d3 26209 20/07/22 98.35 99.00 8.05 7.07 5 101 150 000
O®d3 46022 19/07/23 80.10 86.15 8.20 7.53 14 111 45 000
O®d3 26207 03/02/27 100.60 100.85 100.75 0.55 19 898 540 8.22 8.73 3 99 150 000
O®d3 46020 06/02/36 75.51 86.60 88.30 2.74 1 97 8.19 11.05 70 135 000
O®d3 46012 05/09/29 6.29 11.16 40 000
METAMNTYPTMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.60 99.65 99.60 1.85 2 2 7.59 0.88 145 108 15 000
HIIMK
HIIMK BO5 30/10/12 100.55 100.60 100.55 -0.01 9 2097 7.07 0.15 114 10 000
HIIMK BO1 04/12/12 100.70 101.05 7.95 0.25 179 5 000
HIIMK BO6 05/03/13 100.02 100.32 7.15 0.50 82 10 000
HIIMK BO2 19/06/13 17/12/14 85.61 101.03 7.94 0.77 193 147 5 000
HIIMK BO3 19/06/13 17/12/14 100.75 101.05 7.53 0.77 152 106 5 000
HIIMK BO7 11/11/14 101.30 102.00 101.55 0.30 2 2 8.32 1.98 146 179 10 000
MMK
MMK BO1 15/11/12 99.90 100.07 7.22 0.20 118 5 000
MMK BO5 04/04/13 100.00 100.20 100.03 -0.05 1 1 7.72 0.56 198 135 8 000
MMK BO8 15/08/13 12/02/15 100.00 100.40 8.23 0.93 205 171 5 000
MMK BO4 27/02/14 98.80 99.30 8.33 1.43 176 179 5 000
MMK BO6 10/06/14 97.45 97.95 97.45 -0.50 1 133 8.91 1.74 216 238 5 000
MMK BO7 22/07/14 97.50 98.00 97.90 -0.10 1 5000 8.65 1.78 189 212 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.01 100.02 100.01 0.01 18 37522 7.25 0.04 15 000
CescTtans BO2 15/02/13 101.00 101.07 101.07 -0.03 3 9992 7.40 0.45 110 10 000
CescTtans BO4 15/02/13 101.01 7.33 0.45 103 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.35 100.55 100.55 0.03 2 2 7.75 0.78 173 127 8 000
Anpoca 22 28/06/13 23/06/15 100.46 100.52 100.50 -0.02 1 1 7.83 0.78 180 135 8 000
Anpoca 23 18/06/15 101.21 101.48 8.62 2.45 157 209 7 000
Anpoca 20 23/06/15 101.18 101.47 8.71 2.47 165 218 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.50 100.85 8.45 0.52 278 210 10 000
EBpas 3 22/03/13 13/03/20 100.55 100.60 100.60 1 10 000 8.25 0.52 258 190 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.65 9.64 1.83 285 311 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.66 9.64 1.83 285 311 10 000
EBpas 2 26/10/15 19/10/20 99.45 99.80 10.35 2.68 322 382 10 000
EBpas3 4 26/10/15 19/10/20 99.45 100.50 10.19 2.68 306 366 5 000
EBpas 5 06/06/16 27/05/21 94.00 96.00 10.31 3.22 301 376 5 000
EBpas 7 02/06/16 25/05/21 94.20 95.99 10.54 3.21 325 399 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 91.86 100.55 99.55 -0.10 4 100 009 9.41 2.22 244 288 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.53 99.75 9.43 2.22 246 290 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.50 99.90 99.70 0.10 1 32000 9.34 2.23 237 281 10 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6bn) O6bem

OdpepTel TMoralwenns [lokynka TlpoAaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMaM msH py6.
Meuen
Meuen 4 25/07/13 21/07/16 99.50 99.98 99.50 -0.28 3 8 12.38 0.85 628 588 5 000
Meuen 5 16/10/12 09/10/18 100.00 100.38 9.66 0.12 382 5 000
Meyen BO1 11/11/11  09/11/12 99.60 99.99 99.99 -0.01 2 11 8.22 0.18 222 5 000
Meuyen BO2 12/03/13 11.16 0.49 483 5 000
Meuyen BO3 24/04/13 98.25 98.99 12.42 0.61 661 603 5 000
Meuen 2 15/06/11 12/06/13 96.08 96.53 96.53 0.33 3 25 12.60 0.75 661 613 5 000
Meuen 15 18/02/14 09/02/21 92.00 92.80 92.80 -0.20 1 20 14.35 1.40 780 781 5 000
Meuen 16 18/02/14 09/02/21 92.01 93.48 93.00 1 35 14.17 1.40 762 763 5 000
Meyen BO4 11/02/14 10/02/15 95.80 96.00 96.00 3 1310 13.83 1.36 730 729 5 000
Meyen BO5 07/04/15 11.56 2.52 448 503 5 000
Meuyen BO6 07/04/15 100.00 1 20 000 11.56 2.22 460 503 2 000
Meyen BO7 07/04/15 11.56 2.52 448 503 2 000
Meyen BO11 07/04/15 11.56 2.52 448 503 3 000
Meyen BO12 07/04/15 11.56 2.52 448 503 3 000
Meuyen 13 01/09/15 25/08/20 89.01 95.74 92.55 0.31 1 2 13.52 2.64 640 699 5 000
Meuyen 14 01/09/15 25/08/20 92.00 92.95 92.95 0.70 8 33 13.33 2.64 621 680 5 000
Meuyen 17 02/06/16 27/05/21 86.02 91.47 13.69 3.18 640 714 5 000
Meuyen 18 02/06/16 27/05/21 85.50 91.05 85.02 -6.03 1 10 14.09 3.17 681 754 5 000
Meuyen 19 07/06/16 01/06/21 85.01 87.99 13.67 3.22 637 712 5 000
TMK
TMK BO1 22/10/13 99.51 100.10 9.61 1.07 330 307 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.56 100.65 100.60 -0.07 7 25336 8.74 0.81 268 225 10 000
PMK
PMK 3 17/12/13 15/12/15 95.90 97.99 12.92 1.21 650 638 3 000
PMK 4 05/06/14 02/06/16 91.61 95.98 12.79 1.62 611 626 5 000
4yTn3
4T3 BO1 05/06/12 04/12/12 101.00 101.50 8.41 0.25 225 5 000
KOKC
KOKC BO2 28/05/14 93.02 96.77 11.84 1.61 517 531 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.40 92.50 92.50 -0.07 16 13 270 14.53 1.43 796 799 15 000
Pycan 8 15/04/15 05/04/21 87.51 87.70 87.50 2 25 14.92 2.30 793 839 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 99.98 100.13 100.13 -0.17 1 15 6.82 0.18 84 5 000
P>X[a BO1 05/12/12 100.58 100.64 100.64 0.06 1 10 6.83 0.25 66 15 000
PXa 9 18/05/11 13/11/13 99.45 99.75 99.45 3 20 7.52 1.14 115 98 15 000
P>X[A 10 06/03/14 7.38 1.32 88 84 15 000
P>X[a 23 29/01/15 16/01/25 102.41 102.67 8.02 2.20 106 149 15 000
PXA 11 18/11/15 99.25 99.50 99.30 -0.09 2 2 821 2.84 103 168 15 000
PX[a 16 06/06/16 05/06/17 98.80 99.05 99.10 0.30 1 4560 8.34 3.26 103 178 15 000
P>X[a 19 16/07/18 08/07/24 99.92 100.22 8.31 4.75 66 157 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.80 100.05 100.05 0.23 11 5201 7.22 1.01 96 68 10 000
P®CKESC 8 26/09/13 15/09/20 99.80 100.05 100.10 0.35 1 1 7.17 1.01 91 63 10 000
®CK ESC 18 09/06/14 27/11/23 101.30 101.50 101.40 0.08 1 1 7.77 1.64 107 124 15 000
®CK ESC 15 23/10/14 12/10/23 100.95 101.95 101.85 0.10 7 93071 7.94 1.94 110 141 10 000
®CK ESC 10 24/09/15 15/09/20 99.00 99.50 8.17 2.68 104 164 10 000
PCKESC 7 27/10/15 16/10/20 98.00 98.70 8.23 2.78 106 170 5 000
P®CK ESC 12 22/04/16 19/04/19 99.60 99.65 99.65 -0.05 5 30 300 8.38 3.13 111 184 10 000
P®CK ESC 9 24/10/17 16/10/20 97.00 97.70 97.10 -0.05 1 50 000 8.89 4.18 136 223 5 000
®CK ESC 11 24/10/17 16/10/20 97.00 97.70 8.87 4.18 134 221 10 000
S®CK ESC 19 18/07/18 06/07/23 95.00 100.00 9.08 4.73 144 235 20 000
P®CK ESC 13 22/06/21 81.81 96.40 9.33 6.22 144 240 10 000
HMTN
HMTM BO-2 29/04/15 99.00 100.00 9.38 2.35 237 285 4 000
PocaBTtogop
PocasTogop 1 29/11/16 101.25 101.80 9.82 3.80 237 320 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 94.03 99.26 98.91 -0.35 4 238 10.22 1.12 386 368 3 000
BopokaHan
Bopokanan 1 09/12/15 86.00 98.98 8.99 2.92 178 246 2 000
3anagHubin CO
BanagHen CO 1 29/04/16 13/05/31 98.80 99.70 9.10 3.14 183 255 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.00 99.80 9.10 3.14 183 255 5 000
SanagHbii CO 3 24/02/17 06/02/32 98.90 100.05 9.36 3.77 192 275 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 100.05 99.80 -0.10 1 1145 9.42 3.77 198 281 5 000
BanagHbii CO 5 24/02/17 06/02/32 86.00 100.05 9.39 3.76 195 278 5 000
MouyTta Poccun
Mouta Poccumn 1 25/03/14 22/03/16 98.75 99.20 98.75 -0.01 3 5040 9.33 1.44 275 279 7 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6Lem
OdepTbl Norawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauusa  O®3 cBONaM mrH py6.

asnpom Kanutan-3 08/11/12 06/11/14 100.04 100.10 100.10 -0.02 3 1801 6.96 0.18 97 15 000
[asnpom A9 12/02/14 98.00 99.50 -0.28 2 2000 7.74 1.39 119 120 5 000
lasnpom A1l 24/06/14 110.76 111.25 110.76 0.76 3 20008 7.39 1.63 70 86 5 000
INykownn
Iy konn BO-6 13/12/12 100.60 100.70 6.84 0.27 66 5 000
Ny konn BO-7 13/12/12 100.60 100.70 100.62 -0.02 1 1 6.92 0.27 74 5 000
Iy konn 4 05/12/13 99.95 100.15 99.95 -0.19 3 12 226 7.57 1.20 116 103 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 97.40 97.55 8.57 0.36 233 8 000
asnpom Hedorb BO-5 09/04/13 99.92 99.95 99.92 0.07 3 951 7.40 0.58 164 102 10 000
asnpom Hedorb BO-6 09/04/13 99.94 99.97 7.62 0.58 186 124 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.50 101.00 100.80 2 1869 8.03 2.23 106 150 10 000
[asnpom Hedorb 8 02/02/16 99.00 100.80 100.00 -0.50 3 4 8.68 3.02 144 215 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.07 100.80 100.65 1 1000 8.45 3.03 121 192 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 81.79 100.90 100.69 4.49 5 50 001 8.93 4.39 135 224 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 96.89 98.66 97.50 -1.00 2 6946 8.96 4.44 137 226 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 98.01 100.25 100.25 1.25 1 1 7.28 0.79 124 80 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.00 99.19 -0.47 2 1130 8.23 0.99 199 169 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 101.42 101.46 101.44 -0.13 2 44 699 7.39 0.29 120 15 000
BauHedrb 2 18/12/12 13/12/16 101.41 101.50 101.49 0.08 3 18240 7.21 0.29 102 15 000
BauHedrb 3 18/12/12 13/12/16 101.41 101.50 101.41 -0.09 4 66 102 7.50 0.29 131 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.90 102.25 101.00 -0.95 4 204 013 8.65 1.19 225 211 10 000
Baunedrs 4 13/02/15 04/02/22 99.00 101.25 101.20 -0.10 1 22200 8.62 2.24 165 209 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.05 99.10 99.11 -0.04 1 250 11.08 0.88 494 457 5 000
HK AnbsiHc BO-1 04/02/14 96.02 99.82 98.08 -0.11 6 1220 11.02 1.35 450 448 5 000
HK AnbsiHc 4 07/06/16 01/06/21 85.00 94.94 12.23 3.19 494 568 5 000
HK AnbsiHc 6 10/06/16 04/06/21 86.11 95.49 12.61 3.19 532 606 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 99.55 99.70 99.70 0.30 2 800 12.92 0.86 680 642 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 9.56 3.27 225 300 5 000
FTOCBAHKHA
BTB
BTBE 6 10/07/13 06/07/16 100.35 100.70 100.70 0.12 4 5533 7.91 0.82 184 142 15 000
BTB BO-6 21/12/12 19/12/14 100.32 100.36 100.36 1 400 7.45 0.29 126 10 000
BTB BO-7 25/01/13 23/01/15 100.20 100.23 100.22 0.04 1 1 7.57 0.39 131 10 000
BTB BO-1 15/03/13 99.90 100.09 100.00 1 182 7.82 0.51 217 148 5 000
BTB BO-2 15/03/13 99.90 100.10 8.23 0.51 258 189 5 000
BTB BO-5 15/03/13 99.90 100.50 100.02 0.02 1 1 7.77 0.51 212 143 10 000
BT 5 17/10/13 99.21 99.99 99.21 -0.74 3 18 8.39 1.07 207 185 15 000
BTB B0O-03 18/03/14 17/03/15 99.05 100.20 100.00 0.95 1 1 8.24 1.44 167 170 5 000
BTB B0O-04 18/03/14 17/03/15 99.05 100.35 100.00 1 1 8.24 1.44 167 170 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 203 164 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 100.15 8.86 2.04 197 233 15 000
BTB 24 5 22/08/13 20/02/14 100.05 100.15 100.05 8 61 500 8.31 0.95 211 179 8 000
BTB-INunannHr 3 10/09/13 07/06/16 9.15 0.85 304 265 5 000
BTB-INunanur 4 12/03/13 07/06/16 7.86 0.48 154 5 000
BTB-INunanur 2 08/01/13 07/07/15 99.52 99.77 99.60 0.10 1 4008 7.84 0.34 161 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.15 8.78 1.22 235 224 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.89 1.32 239 235 5 000
BTB-InannHr 8 07/05/13 01/08/17 100.15 100.50 100.25 1 5000 8.08 0.63 224 167 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.55 100.40 8.34 0.84 224 184 8 000
B3b
B3b 8 22/10/13 13/10/20 99.00 99.90 9.48 1.08 316 294 15 000
B3b 21 10/03/15 17/02/32 100.00 100.25 100.00 0.10 1 1 8.57 2.23 160 204 15 000
B3b 9 24/03/16 18/03/21 97.30 97.62 97.45 0.25 1 100 000 8.94 3.05 169 240 15 000
B3b 10 27/09/16 21/09/21 100.00 10 820 8.68 3.40 133 211 15 000
B3b 6 17/10/17 13/10/20 95.01 96.00 9.08 4.17 155 242 10 000
B3B-Nusunnr
B3B-INusnHr 3 11/04/14 02/04/21 98.00 99.00 99.00 0.25 9 14 275 8.34 1.49 173 180 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.00 110.10 100.50 -0.30 1 1 8.71 1.95 186 218 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.70 101.00 100.50 -0.35 1 1 8.71 1.95 186 218 5 000
B3B-IusnHr 6 31/01/17 100.50 100.75 100.50 1 1 8.95 2.14 202 242 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.00 98.40 9.41 3.06 216 287 5 000
B3B-INusnHr 5 08/04/16 02/04/21 83.49 100.50 9.41 3.06 216 287 5 000
MCI BaHk
MCI Baxk 01 27/03/14 17/03/22 99.80 100.10 100.11 3 27 001 8.80 1.44 222 226 5 000
MCI Baxk 02 21/08/14 11/08/22 9.41 1.87 260 288 00000 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.21 100.34 100.34 0.12 1 1 8.09 0.96 187 156 5 000
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PCXb BO-5 29/08/12 28/08/13 100.20 100.33 100.25 1 1 8.19 0.96 197 166 10 000
PCXb 8 22/11/12  14/11/19 100.57 100.61 100.61 0.05 2 5000 7.23 0.22 115 5 000
PCXB 9 22/11/12  14/11/19 100.58 101.62 100.61 0.21 1 10 000 7.23 0.22 115 5 000
PCXB 10 06/02/13 29/01/20 85.48 7.91 0.42 163 5 000
PCXb 11 07/02/13 29/01/20 98.00 100.80 8.17 0.43 188 5 000
PCXB 7 11/06/13 05/06/18 99.10 99.48 8.01 0.75 202 154 5 000
PCXb BO-2 06/08/13 03/02/15 100.25 101.23 8.06 0.90 190 155 5 000
PCXb BO-3 08/08/13 05/02/15 100.10 100.45 100.30 0.05 2 34 000 8.00 0.91 184 149 5 000
PCXb BO-6 01/05/12 29/10/13 97.00 100.35 100.35 0.35 2 50 100 8.02 1.09 169 148 10 000
PCXB 15 05/11/13 26/10/21 86.01 100.90 100.70 -0.28 1 1 8.26 1.11 192 172 10 000
PCXb 4 02/10/13  27/09/17 101.00 7.53 1.02 126 99 10 000
PCXB 3 13/02/14 09/02/17 86.06 102.88 102.00 0.80 1 600 7.90 1.38 136 136 10 000
PCXB 6 15/08/14 09/02/18 85.00 100.50 8.84 1.84 205 231 5 000
PCXb 16 13/04/15 04/04/22 99.85 100.12 100.08 0.33 1 1 8.69 2.32 169 216 10 000
PCXb 14 07/07/15 29/06/21 97.10 9.11 2.57 201 258 10 000
PCXb 12 09/07/15 01/07/21 97.00 97.99 9.11 2.58 201 258 5 000
PCXb 13 10/07/15 02/07/21 97.01 98.00 9.11 2.58 201 258 5 000
Masnpom6aHk
[asnpombaHk 4 15/11/12 96.00 7.70 0.20 166 20 000
[asnpomGaHk 5 22/11/12 7.63 0.22 155 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.35 100.30 -0.05 3 15910 7.56 0.30 136 10 000
[asnpombank BO-2 22/07/13 11/07/14 98.95 99.24 8.07 0.86 195 157 10 000
[asnpombank BO-1 08/12/13 86.00 99.80 7.93 1.21 151 139 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.30 100.70 8.39 1.36 186 185 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.56 100.64 100.64 0.04 17 168 178 8.64 1.73 190 211 10 000
ANKK
AVXKK A5 15/10/12 99.95 100.11 100.11 0.01 3 16 451 6.49 0.11 66 2 000
AVXKK A6 15/07/14 99.90 8.06 1.32 156 152 3 000
AMXKK A8 15/06/18 95.02 8.59 2.86 140 206 5 000
AVXKK A9 15/02/17 98.99 8.28 1.99 141 175 5 000
AVXKK A7 15/07/16 100.50 8.06 2.00 119 153 4 000
AMXKK A19 15/05/15 15/11/24 8.37 2.45 132 184 6 000
AMXKK A18 15/04/16 15/07/23 99.55 8.58 3.13 131 204 7 000
AMXKK A10 15/11/18 95.01 8.62 3.13 135 208 6 000
AMXKK A21 15/02/20 100.70 0.40 2 410 000 8.86 3.31 154 230 15 000
AMXKK A1l 15/09/20 100.00 9.37 3.88 191 274 10 000
AMXKK A16 15/09/21 96.01 97.80 98.00 0.35 1 5 894 4.98 125 217 10 000
AMXKK A17 15/04/22 102.30 105.00 8.91 5.58 112 206 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 73 169 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.25 8.44 1.86 163 191 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 99.50 100.20 8.99 1.20 258 245 3 000
MOB3KC BO-5 08/06/12 08/12/13 86.00 100.20 9.19 1.20 278 265 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.95 100.25 99.95 -0.05 3 20 000 9.48 1.78 271 295 3 000
MOB3KC BO-6 01/08/12 01/08/14 98.75 9.45 1.78 268 292 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.65 100.30 100.10 0.10 3 8747 8.21 0.45 191 5 000
TpaHckpeanTGaHk
TpaHckpeanTbaHk 5 12/08/13 99.41 100.40 8.10 0.92 193 158 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.10 100.00 8.21 1.15 184 167 5 000
TpaHckpeanTbaHk 6 17/04/14 99.00 99.60 8.62 1.50 201 209 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.35 99.78 98.35 1 14 9.26 3.41 191 268 15 000
MTC 3 20/06/13 12/06/18 100.50 100.75 7.25 0.77 123 77 10 000
MTC 1 17/10/13 99.15 99.89 7.85 1.07 154 131 10 000
MTC 4 19/05/11 13/05/14 98.73 100.30 99.10 1 1 8.15 1.62 147 162 15 000
MTC 2 20/10/15 97.16 98.25 99.25 0.16 11 2002 8.18 2.75 102 165 10 000
MTC 8 12/11/15 03/11/20 98.11 99.70 98.06 -0.14 2 2202 9.05 2.80 188 252 15 000
MTC 7 07/11/17 97.52 98.34 98.00 0.10 1 10 000 9.40 4.16 187 274 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.15 101.40 101.15 1 1 7.99 0.85 188 149 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.50 97.80 97.85 0.55 1 1 8.87 1.74 212 234 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.65 99.67 98.04 -0.63 4 1002 9.97 2.25 299 344 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.60 98.85 98.85 0.25 5 100 004 9.59 2.23 262 306 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.50 98.84 98.70 0.05 16 103 002 9.66 2.23 269 313 15 000
BeimMnenkom 6 13/10/15 96.40 96.58 9.86 2.71 272 333 10 000
BeimMnenkom 7 13/10/15 95.35 96.72 9.92 2.71 278 339 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.60 10.29 0.17 431 2 000
PocTtenekom 8 03/09/13 98.90 100.49 8.29 0.72 233 184
PocTtenekom 1 18/08/11 08/08/13 96.05 10.80 0.88 466 429 2 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 8.54 1.37 201 200 3 000
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TENE2 5 10/02/14 31/01/22 96.00 101.80 1.02 1 13000 7.69 1.37 116 115 4 000
TENE2 7 14/04/15 05/04/22 99.41 99.90 99.60 -0.20 2 100 100 9.37 2.30 237 284 6 000
TENE2 1 17/06/16 11/06/21 95.01 99.00 9.83 3.25 252 327 5 000
TENE2 3 17/06/16 11/06/21 95.01 107.00 10.26 3.25 295 370 3 000
TENE2 2 17/06/16 11/06/21 95.01 107.00 10.03 3.25 272 347 5 000
NMOTPEBUTEJNIbCKUE, TOPIroBJIIA
BBA
BBA MM 3 27/02/13 99.82 99.82 0.02 1 1000 7.99 0.48 167 5 000
MArHUT
Marnut BO-1 09/09/13 85.17 8.35 0.96 214 182 1 000
Marnut BO-2 09/09/13 100.12 100.60 8.35 0.96 214 182 1 000
Marnut BO-3 09/09/20 85.17 8.35 0.96 214 182 2 000
Marnut BO-4 09/09/20 99.05 100.70 8.35 0.96 214 182 2 000
Marnut BO-5 28/02/14 99.50 99.80 99.50 0.05 1 2500 8.54 1.43 197 200 5 000
MarnHut BO-6 22/04/14 86.00 99.30 8.58 1.52 195 205 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 97.35 97.95 9.23 1.64 254 270 8 000
X5 ®uHaHC 1 01/07/14 96.75 99.48 9.75 1.71 302 322 9 000
Konewnka
Konerika BO-1 24/07/12 23/07/13 84.15 100.00 8.44 0.86 233 194 3 000
Konerika BO-2 01/10/13 99.95 100.00 99.95 0.01 3 2436 9.36 1.02 309 282 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.65 99.50 98.86 0.26 5 14 12.01 0.68 610 558 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.90 98.90 0.01 1 1 9.45 1.12 310 291 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 96.75 100.17 100.08 -0.09 6 6214 8.77 0.08 3 000
CuHeprua BO-3 03/06/15 11.13 2.09 422 460 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.71 100.00 100.00 3 178 12.83 0.78 681 635 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.00 95.59 10.66 2.42 362 413 1 000
Mupatopr
Mupatopr BO-1 29/07/14 95.25 95.50 95.43 -0.07 15 700 11.82 1.77 506 529 3 000
MALLIMHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 85.00 116.87 8.50 1.87 169 197 10 000
TpaHCMaLUXOJ'IﬂVIHF
TpaHcmauxonauHr BO-1 23/01/14 94.50 94.75 11.08 1.34 457 454 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.85 100.90 9.30 0.28 311 2 000
Kamas BO-2 04/02/14 93.00 98.60 98.60 1 32 9.90 1.36 337 336 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 100.00 100.15 100.05 0.15 2 13000 9.17 0.27 299 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.95 99.35 98.88 -0.32 4 1022 10.44 0.96 423 391 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.50 99.99 97.03 -2.97 2 840 13.83 1.06 753 729 1 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 300 323 5 000
rcc
fCC 01 20/09/12 26/03/17 86.03 100.00 99.95 0.05 1 2333 8.18 0.04 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.35 0.33 213 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.64 0.62 381 324 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 98.93 0.01 4 84 10.26 0.61 445 386 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 98.61 99.98 9.43 0.63 359 302 2 000
Connepc 2 17/07/13 102.00 102.30 101.80 -0.40 2 51 10.50 0.84 441 401 3 000
MapomawcepBuc
rMC 02 13/02/15 100.56 100.75 100.75 0.05 1 1 10.66 2.20 370 413 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.05 100.18 8.34 0.57 259 197 6 000
AspodiioTr BO-2 08/04/13 99.99 100.45 99.99 0.31 2 12 7.90 0.57 215 153 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 100.75 101.25 7.58 0.48 126 3 000
TpaHcKoHTeliHep 2 04/06/15 100.40 100.90 8.75 1.83 196 222 3 000
Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 97.01 99.99 9.87 1.44 330 333 3 000
HoelMepeso3Kom BO-01 03/03/15 100.10 100.30 100.15 0.10 6 60 053 10.18 2.27 320 365 5 000
HogeMepeso3Kom BO-02 03/03/15 99.55 100.30 100.15 0.15 3 67 500 10.18 2.27 320 365 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 100.16 100.20 100.29 0.13 1 123 12.55 1.05 626 601 3 000
TPAHCAQJPO BO-01 03/09/13 03/03/15 100.05 100.14 100.14 0.25 22 4578 12.73 0.97 651 620 3 000
O-Tanp
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lO-Tanp BO-1 26/03/13 100.50 101.45 100.50 -1.50 1 1 12.05 0.53 636 570 2 000
lO-Tanp BO-2 26/03/13 100.50 101.45 9.61 0.53 392 326 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.45 99.75 10.89 0.63 505 448 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.45 99.75 11.15 0.63 531 474 2 000
lO-Tanp BO-16 03/06/13 26/05/15 85.27 8.63 0.73 266 217 1 000
lO-Tanp BO-8 02/12/13 26/05/15 98.00 100.00 -0.01 1 1 10.38 1.18 398 384 2 000
lO-Tanp BO-3 19/12/13 97.50 100.00 8.04 1.21 162 150 2 000
lO-Tanp BO-4 26/03/14 94.60 97.79 10.82 1.44 424 428 2 000
lO-Tanp BO-5 26/03/14 94.60 98.74 10.25 1.44 367 371 2 000
lO-Tawp 5 21/07/16 87.87 8.75 3.27 144 219 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 84.15 98.88 98.88 -0.12 1 5 8.53 3.13 126 199 10 000
Py crvgpo 2 22/04/16 12/04/21 85.00 99.00 8.43 3.13 116 189 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 5.73 0.47 5 000
MocaHepro 3 06/12/12 28/11/14 100.65 100.90 100.71 0.04 1 35000 7.44 0.25 127 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 8.67 2.34 166 214 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.50 100.70 99.75 -0.82 1 24 000 9.00 0.77 299 253 4 000
OHEJ OrK-5 b-18 25/06/14 96.50 100.20 8.50 1.70 177 197 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.02 100.00 10.47 1.70 375 394 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.24 91.99 13.36 3.05 611 682 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 93.52 98.00 10.05 1.86 324 352 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 98.00 99.00 8.49 1.41 193 195 4 000
TrK-1 03 25/12/12 14/12/21 7.69 0.38 144 2 000
TrK-1 02 02/07/13 01/07/14 98.50 99.30 8.52 0.81 246 203 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.10 98.25 98.10 -0.10 2 1001 10.53 0.92 436 401 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.20 87.50 87.27 -0.23 8 104 24.93 0.96 1871 1 840 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.85 98.75 11.08 1.04 479 454 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.28 1.76 352 375 5 000
Wpky TOHepro BO-1 08/04/14 86.00 100.30 8.88 1.48 227 234 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 100.00 100.40 100.10 0.35 1 67 280 8.31 0.98 208 178 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 251 249 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.90 98.60 10.07 0.96 385 354 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 9.09 2.52 201 256 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.57 2.81 239 304 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.20 103.50 3.33 0.98 4 000
AKpoH 3 23/05/12 20/11/13 101.03 102.30 101.00 1 1000 9.14 1.14 277 260 4 000
AKpoH 4 27/05/14 18/05/21 94.00 100.28 8.76 1.64 207 223 4 000
AKpoH 5 27/05/14 18/05/21 94.00 100.30 12.96 1.70 623 643 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.05 98.78 98.10 3 1012 10.15 1.48 355 361 2 000
CTPOUTENIbCTBO U CTPOMMATEPUATIbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.20 100.30 10.52 0.78 449 404 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.30 100.50 100.55 0.23 2 28 000 8.54 0.41 227 5 000
JICP 'pynna BO-2 10/09/13 99.70 100.10 100.10 0.10 1 22 10.13 0.95 393 360 2 000
JICP 'pynna BO-3 20/03/14 97.25 97.50 97.25 -0.11 9 3518 11.82 1.41 526 528 2 000
JICP I'pynna BO-5 24/07/14 94.91 95.14 95.15 0.48 1 1 11.71 1.76 495 518 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 100.05 100.10 100.05 0.02 16 25 657 10.98 0.28 479 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 8.94 0.25 278 2 000
NeHCneuCMY BO-2 23/05/13 102.62 103.00 102.50 -0.38 1 150 9.49 0.48 317 2 000
TEXHOJNOIMMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 98.93 9.99 4.25 245 332 8 000
POCHAHO 2 20/12/17 96.00 99.00 9.99 4.24 245 332 10 000
POCHAHO 3 20/12/17 98.35 9.99 4.25 245 332 15 000
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EsxenHeBHBINA 0030D

PIHOK
Buinyck OaTa KotnpoBku Llena Kon-eo O6opor, Cnpaa k (6n) O6tLem

OdepTbl MNorawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauna  O®3 cBONaM wmrH py6.
CUCTEMA
A®PK Cuctema 2 14/08/12 12/08/14 99.90 100.42 99.65 -0.35 1 1 8.73 1.82 194 220 20 000
A®PK Cuctema 3 29/11/12 24/11/16 101.10 101.38 101.35 -0.02 9 25524 6.63 0.24 50 19 000
A®PK Cuctema 1 07/03/13 7.63 0.48 131 6 000
A®PK Cuctema 4 15/03/16 94.01 98.10 98.03 -0.01 7 2948 8.84 1.98 198 231 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 97.15 99.75 99.58 -0.08 6 1032 11.29 0.84 519 479 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.31 100.80 12.10 0.76 610 563 2 000
CutpoHukc BO-2 08/10/12 07/10/13 99.90 100.00 100.00 0.10 7 2 753 10.79 0.09 501 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.00 101.05 8.12 0.78 209 164 5 000
POCBAHK BO-3 16/05/13 16/11/14 85.73 100.70 7.79 0.67 189 136 10 000
POCBAHK BO-2 08/07/13 8.23 0.82 215 174 5 000
POCBAHK A3 06/05/11 06/11/13 97.50 98.45 98.41 0.46 5 755 8.51 1.12 215 197 5 000
POCBAHK A5 06/05/11 07/11/14 82.00 9.69 2.00 282 316 5 000
AlMb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 99.45 99.90 99.95 0.01 3 9002 8.45 1.36 192 191 5 000
Anbda-baHk 2 07/06/13 02/12/16 101.07 101.15 101.10 0.03 2 14 350 7.84 0.73 186 138 5 000
Anbda-bank BO7 28/02/14 31/08/15 99.99 100.05 100.00 9 65 009 8.78 1.42 221 224 5 000
MOM BaHk
MOM BaHnk BO-1 29/11/12 101.05 101.14 101.14 0.04 2 30 7.80 0.24 167 5 000
MOM BaHk BO-4 16/12/12 16/12/14 85.39 100.40 100.27 -0.13 4 1022 8.60 0.28 241 5 000
MOM BaHk 8 09/07/13 09/04/15 92.33 100.32 100.00 -0.26 7 50 686 9.21 0.80 316 273 6 000
MOM BaHnk BO-2 21/03/14 82.00 98.00 11.34 1.43 477 480 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 98.00 99.99 9.50 1.41 294 296 5 000
Homoc 9 15/06/12 14/06/13 84.92 100.10 99.85 -0.05 1 28 9.12 0.75 312 265 5 000
Homoc BO-3 09/08/13 09/08/15 99.85 100.19 9.22 0.91 306 271 5 000
Homoc 11 02/07/14 02/07/14 99.75 100.00 100.00 -0.08 3 1375 9.71 1.69 299 318 5 000
Homoc BO-2 18/04/13 18/10/14 99.50 99.64 8.93 0.60 314 254 5 000
Homoc 12 25/08/13 28/08/13 96.01 100.00 100.00 0.01 2 5 8.68 0.95 247 215 5 000
Bank 3EHUT
BaHk 3ennt BO-2 22/09/12 22/09/13 100.00 100.10 7.33 0.05 5 000
BaHk 3ennt BO-3 15/11/12 15/11/14 100.15 100.14 3 10 001 8.07 0.20 203 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.81 99.85 99.81 5 1593 8.19 0.23 208 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.25 100.33 100.34 0.01 1 748 8.21 0.43 192 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.25 100.30 100.25 1 1500 8.47 0.45 217 3 000
BaHk 3eHnt BO-1 07/04/12 07/04/13 7.44 0.57 169 107 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 100.35 100.55 8.45 0.73 249 199 5 000
BaHk 3eHuT 6 02/07/13 01/07/14 100.55 100.75 100.60 0.15 2 17 190 8.58 0.80 253 210 3 000
BaHk 3eHnT 8 28/08/13 23/08/17 9.41 0.98 318 288 00000 000
BaHk 3enut BO-7 12/04/14 12/04/15 100.00 100.10 100.00 6 10 561 9.40 1.47 280 286 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 99.93 99.99 99.93 0.04 5 38501 9.09 0.46 278 5 000
MpomcB s3b6aHk 5O-4 20/02/13 18/02/15 99.95 99.97 99.95 -0.06 13 97 461 9.04 0.46 273 5 000
MpomcB sa3b6aHk 6 17/06/13 99.28 99.50 99.30 1 5000 9.38 0.76 337 291 5 000
MpomcB s3b6aHk 5O-3 04/02/14 98.55 99.15 98.80 -0.10 3 20316 9.74 1.36 321 320 5 000
MpomcB A3b6aHk 13 01/02/18 110.00 100.00 1 500 12.62 4.08 511 597 00000 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 99.20 100.30 99.97 0.08 3 6434 9.23 0.99 299 269 5 000
Bank CMNB BO-1 09/10/12 09/04/13 13.90 0.13 803 5 000
Bank CMNB BO-4 13/12/12 12/12/13 86.00 100.66 7.97 0.27 179 3 000
MKB
MKB 8 10/10/12 08/04/15 100.05 100.10 7.98 0.10 218 3 000
MKB 7 15/01/13 14/07/15 100.20 100.34 100.23 0.01 12 12 221 8.98 0.36 274 2 000
MKB BO-4 15/10/12 15/04/14 99.95 99.98 99.95 3 279 8.50 0.11 267 5 000
MKB BO-1 22/02/13 22/02/14 99.60 99.90 9.60 0.47 329 3 000
MKB BO-3 27/04/13 27/04/15 99.80 99.90 99.80 -0.15 9 52 588 9.77 0.62 394 337 4 000
MKB BO-5 23/06/14 97.60 97.70 97.70 -0.24 5 3707 10.90 1.67 419 437 5 000
NETPOKOMMEPL,
MeTtpokommepu, 5 19/12/12 21/12/14 92.02 101.85 6.23 0.29 4 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.00 100.23 -0.04 1 6389 8.84 0.98 261 231 3 000
Metpokommepr, 5O-02 23/08/13 23/08/15 100.15 100.23 100.15 2 10 000 9.23 0.95 303 271 3 000
Metpokommepr, 5O-03 23/02/14 23/08/15 100.30 100.45 100.30 0.05 10 158 293 9.70 1.40 315 316 5 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.69 99.85 99.87 0.02 8 13 001 9.08 0.96 286 255 5 000
JIK YPAIICUB
Ypancu6 JNnsmHr 60O-3 29/10/13 100.17 100.25 9.49 0.63 365 308 3 000
Ypancu6 JNnsmHr 6O-1 28/02/14 100.03 100.13 100.03 2 2635 9.80 0.83 372 331 2 000
Ypancu6 JnsmHr 60O-4 03/07/14 98.80 98.90 10.34 0.90 418 383 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 100.85 101.04 11.30 1.19 489 476 3 000
Ypancu6 JNnsmHr 6O-6 10/02/15 100.00 100.55 100.65 5 303 11.40 1.21 498 486 3 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

05.09.2012

14



EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
Ypancub Nuanur 6O-7 22/04/15 100.05 100.30 100.25 0.07 2 10 000 11.24 1.26 478 470 2 000
Ypancub Nuanir 6O-2 12/01/15 100.66 101.60 101.60 1 4 11.16 2.07 426 463 2 000
Ypancub Nuanir 6O-9 17/02/15 100.80 101.75 11.24 2.17 430 471 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 97.96 98.25 97.95 0.04 4 1015 12.68 0.89 653 617 3 000
PeHKan BO-2 09/08/13 09/08/15 100.42 101.90 12.79 0.90 663 628 2 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.32 100.50 100.33 -0.22 5 78 14.20 1.36 767 766 2 000
TKC BO-4 18/04/13 16/04/15 100.17 100.30 100.40 0.24 4 500 12.89 0.59 711 651 2 000
TKC BO-6 16/07/13 09/07/15 100.06 100.24 100.14 0.09 1 3000 14.13 0.83 805 764 2 000
TKC 2 28/07/13 105.20 105.23 105.23 -0.01 9 2 003 13.99 0.85 788 749 1 000
TKC BO-1 20/09/13 100.63 101.49 100.63 0.47 2 247 13.99 0.95 779 746 2 000
TKC BO-2 29/11/11 26/11/13 102.50 102.57 102.50 -0.09 40 1543 14.65 1.12 830 811 2 000
CesasHon BaHk
CassHon BaHk 1 08/08/13 06/08/15 14.76 0.96 854 823 00000 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.15 100.37 9.04 0.19 302 5 000
EABP
EABP 3 29/10/13 25/10/16 86.00 100.00 100.00 0.26 1 5 7.63 1.10 129 109 5 000
EABP 1 03/02/14 28/01/19 100.45 100.95 100.85 0.55 2 37 001 8.09 1.34 158 155 5 000
EABP 4 11/02/14 06/02/18 86.00 99.79 98.75 -0.97 11 6 700 8.82 1.38 228 228 5 000
EABP 2 26/02/15 21/02/19 99.90 100.40 8.61 2.26 163 208 5 000
HOHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 100.00 8.09 0.19 207 10 000
OHukpeanT BanHk BO02 30/08/13 27/02/15 99.85 100.12 100.04 0.04 2 4000 8.63 0.97 241 210 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 8.79 0.94 259 227 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 84.03 8.92 0.98 269 239 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 85.61 8.65 1.21 223 211 5 000
HOHukpeanT Bank 1 07/09/16 98.00 9.16 3.61 176 256 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 101.05 101.20 7.98 1.19 158 144 10 000
Pandxpaiizen 65O-7 27/11/13 99.60 100.35 7.90 1.19 150 136 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 231 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.37 100.57 100.37 -0.07 8 5482 8.93 0.18 293 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 98.00 100.35 99.95 -0.40 1 40 000 9.28 0.53 359 293 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.10 100.19 100.20 5 2883 9.40 1.10 306 286 5 000
BocTt-3kcnpecc
BocTt-3kenp bBaHk BO-2 27/09/12 25/09/14 100.15 100.19 7.39 0.06 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.64 0.58 187 126 1 000
BocTt-Okenp bank BO-4 16/08/13 14/08/15 100.01 100.25 11.41 0.91 524 490 3 000
BocTt-3kenp bank BO-5 19/04/12 17/10/13 97.00 99.50 10.33 1.05 404 379 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 8.01 0.26 184 5 000
XK BaHk 5 19/10/11 17/04/13 100.00 100.09 8.76 0.60 297 237 4 000
XK baHk BO-3 22/10/13 22/04/14 84.29 99.15 99.12 -0.03 1 1 9.01 1.08 269 247 4 000
XK BaHk 7 26/04/12 23/04/15 100.00 100.20 100.05 -0.15 2 2 000 10.09 2.33 308 356 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.30 100.20 7.84 1.45 125 130 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.00 100.04 99.98 0.02 5 45 398 8.29 0.04 2 000
Py cdmHancbanrk 9 18/09/12 15/09/15 100.40 100.00 0.02 4 15844 7.70 0.04 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.30 99.00 8.58 0.81 251 209 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 9.47 0.94 327 295 4 000
Py cqmHancbank 10 12/11/13 10/11/15 85.00 98.70 9.22 1.13 286 268 2 000
Py cqmHancbank 11 13/11/13 11/11/15 84.00 98.50 9.88 1.13 352 334 2 000
OENbTA KPEOUT
[Nenbta Kpeant BO3 07/08/13 07/08/15 100.20 100.30 100.22 0.02 1 55698 9.18 0.90 302 267 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 96.60 97.30 9.18 1.68 246 265 5 000
Oenbta Kpeaut 8 05/11/14 02/11/16 85.00 5 000
OTIN BaHk
OTN BbaHk BO-3 01/11/12 30/10/14 100.31 100.36 100.38 0.03 2 37 800 8.06 0.16 212 4 000
OTN BaHk BO-2 04/03/14 03/03/15 99.40 99.50 99.50 0.15 14 108 952 11.17 1.42 460 463 6 000
OTMN BaHk 2 25/03/14 96.01 99.99 96.66 0.20 7 5766 10.92 1.44 435 438 3 000
OTN BbaHk BO-1 29/07/14 95.30 95.63 10.90 1.78 413 437 5 000
CKB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.25 5.89 0.25 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.60 101.00 10.45 0.71 451 400 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.95 100.05 8.29 0.10 249 2 000
CKB-BaHk BO-6 09/07/13 08/06/14 98.23 98.55 98.21 0.01 1 1000 11.03 0.82 495 454 2 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
KpenEs pbaHk 6 21/08/12 18/02/14 84.88 100.50 9.83 1.39 328 329 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.70 99.90 10.52 1.36 399 398 5 000
KpenEs pbaHk BO-1 27/04/14 93.00 97.89 96.72 -0.04 2 424 10.57 1.53 394 404 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 97.00 99.97 99.38 0.08 2 47 000 9.82 1.04 353 328 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.40 100.60 10.08 0.78 405 360 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.90 100.30 7.94 0.29 175 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.90 100.30 7.94 0.29 175 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.00 100.14 10.35 0.60 456 396 2 000
CBsaA3b-baHk
Cassbbank 03 20/12/12 09/12/21 8.24 0.29 205 5 000
Cassbbank 04 24/04/13 13/04/22 99.95 100.00 99.99 -0.01 2 10 000 8.93 0.61 312 253 5 000
Cassbbank 05 16/04/15 07/04/22 85.01 9.72 2.44 267 319 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.75 99.90 99.80 0.15 5 10 000 11.03 0.12 517 2 000
CypnocTtpouTtenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 9.97 0.01 2 000
Cy pocTp BO01 03/03/13 03/03/14 98.89 11.30 0.49 497 2 000
Cy pocTp 04 10/04/12 08/10/13 99.86 99.99 11.44 1.02 517 490 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 98.09 100.15 9.11 0.41 283 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.10 100.40 11.46 0.58 569 508 2 000
MeTannuHBecTGaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.00 100.14 9.85 0.29 366 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 82.01 97.50 96.85 0.40 1 1 10.09 1.79 332 356 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.06 100.15 100.06 0.06 1 385 10.09 0.23 397 3 000
JNNOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 100.30 100.40 9.04 0.43 275 3 000
JIOKO-BaHk 05 25/07/13 23/07/13 98.00 100.00 10.33 0.86 421 383 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 99.86 100.00 99.98 0.18 3 20 001 11.05 0.92 488 453 3 000
3ancu6kombaHk
3ancubkombark 5O1 21/12/12 20/06/14 99.72 100.00 11.73 0.30 553 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.05 100.14 100.14 0.05 8 1190 12.70 0.92 653 618 2 000
TatcphoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.35 99.90 99.40 0.20 4 395 11.57 1.24 513 503 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 99.70 100.00 9.67 0.12 382 2 000
TartdoHabaHk BO-3 29/11/12  27/11/14 99.01 100.59 100.16 -0.35 1 1 11.68 0.24 555 2 000
TartdoHabaHk 7 16/12/11 14/12/12 99.90 99.95 99.95 0.10 2 120 10.33 0.28 415 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 99.30 99.95 99.95 6 52 054 11.70 0.46 539 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.00 100.10 10.30 0.48 398 2 000
TartdoHabaHk BO-5 09/04/13 07/04/15 99.45 99.55 99.45 -0.10 6 1692 12.33 0.57 658 596 2 000
PET’MOHAIBHbIE
MOCKBA
Mocksa 54 05/09/12 -3.80 0.00 15 000
Mocksa 61 03/06/13 106.05 106.45 106.50 -0.35 2 3394 6.15 0.72 19 30 000
Mocksa 53 01/09/13 99.90 100.35 7.01 0.98 78 48 15 000
Mocksa 63 10/12/13 7.03 1.15 66 49 15 000
Mocksa 62 08/06/14 7.06 1.56 41 53 35 000
Mocksa 39 21/07/14 98.21 99.46 7.47 1.78 71 94 10 000
Mocksa 64 24/06/15 97.80 98.00 7.95 2.56 86 142 20 000
Mocksa 44 16/11/15 111.80 113.10 7.90 2.67 77 137 40 000
Mocks a 56 22/09/16 96.50 97.19 8.19 3.48 82 161 20 000
Mocksa 49 14/06/17 96.02 97.50 7.89 4.07 38 124 25 000
Mocksa 48 11/06/22 88.70 89.30 8.48 6.98 49 145 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.81 101.50 101.41 0.02 1 3865 7.18 0.75 119 71 19 000
MockoB ckast O6n 7 16/04/14 98.85 99.73 99.55 0.74 4 23187 8.47 1.50 186 194 16 000
HUXENOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 101.05 101.47 101.33 -0.30 1 1 7.14 0.24 99 3 000
Hwxeropoackas O6n 4 17/11/12 100.00 100.10 100.10 2 8480 7.29 0.20 124 3 000
Hwxeropoackas O6n 6 07/10/15 99.80 100.00 8.37 1.87 156 184 5 000
Hwxeropoackas O6n 7 16/11/16 102.80 103.10 102.95 0.05 3 27 178 8.72 2.33 171 219 8 000
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PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-Bo OG6oporT, Cnpag k (6n) O6bem

OdbepTthl lNMorawenns [lokynka [lpopaxa [locn Wsm. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
Camapckas O6n 5 19/12/13 101.50 102.00 7.88 1.21 146 134 8 000
Camapckas O6bn 6 10/05/13 104.50 105.15 7.58 0.65 171 116 2 000
Camapckas O6bn 7 30/11/16 8.74 2.17 180 221 12 000
AKYTUA
Aky Tna 1 11/04/13 98.01 100.29 7.55 0.35 132 3 000
Aky A 9 19/09/13 101.26 101.61 7.81 0.58 205 143 2 000
Aky Tna 7 17/04/14 99.00 102.00 8.03 1.25 158 149 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 86.00 99.75 0.33 2 000
KpacHopap 02 05/11/15 100.60 102.00 100.70 1 67 856 8.60 1.28 213 206 1 000
KpacHopapckuii kpan 3 27/09/14 99.50 100.49 8.18 1.44 160 164 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpan 4 08/11/12 100.55 100.62 100.62 0.02 1 20 7.01 0.18 102 10 000
KpacHosipckuit kpaii 5 29/11/16 101.50 102.00 101.70 -0.10 1 14 000 8.23 1.62 155 170 9 000
KOMU
Komu Pecn 7 22/11/13 99.01 100.60 6.99 0.69 107 55 1 000
Komu Pecn 9 18/10/14 97.00 100.00 9.12 1.50 250 259 2 000
Komu Pecn 8 03/12/15 81.00 96.00 8.62 2.42 158 209 1 000
Komu Pecn 10 15/12/16 9.02 2.47 196 249 2 000
yaOMyPTUA
Yamy ptusi 05 24/11/16 103.50 104.30 8.67 2.60 156 214 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.20 100.57 100.45 3 5100 7.64 0.29 145 3 000
KocTtpomckas obnactb 6 17/11/16 100.89 101.30 101.80 1.00 1 1 8.86 1.98 200 233 4 000
BONOroackKAsi oen
Bonoroackas obn. 02 14/12/16 102.50 103.29 102.50 -0.50 7 7 9.95 2.37 293 342 3 000
PECN KAPENUA
Kapenus 14 30/11/16 101.80 102.50 101.85 -0.10 8 22120 9.02 1.83 223 249 1 000
SAPOCIIABCKAS OBJACTb
ApocnaBckas O6n 9 16/05/13 98.00 100.50 7.45 0.68 154 102 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.75 8.65 1.28 218 211 3 000
Apocnasckas O6n 11 21/08/15 100.30 100.50 9.01 2.33 200 248 3 000
PA3AHCKAS OBIIACTb
PsasaHckas O6n 1 27/11/14 99.30 8.54 1.24 210 200 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.85 100.95 100.90 0.05 4 10 000 7.30 0.29 111 2 000
XMAO-tOrpa 8 19/12/13 103.90 104.54 7.36 1.24 92 82 2 000
CBEPOJIOBCKASA OBIIACTb
Caepanosckas obn. 01 11/12/16 8.45 1.90 162 192 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 107.25 107.75 8.75 1.18 235 221 4 000
Teepckaa O6n 6 12/06/14 8.21 0.90 205 170 3 000
Teepckaa O6n 7 15/12/15 97.90 98.25 98.05 3 11 001 9.59 2.56 250 306 3 000

UermoyHuk: REUTERS, pacyensl: baHk SEHUT
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PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hara Liena HoxopHocTk Uame, % Z-cnpap
BantoTta lMorawenusa [okynka lNMpopaxa [lMokynka [popaxa [Oiopauuns (no nokynke)

POCCUA
RUSSIA'15 3.625% usD 29/04/15 105.000 105.500 1.69 1.50 2.52 0.13 126
RUSSIA'17 3.25% usD 04/04/17 104.250 104.750 2.27 2.16 4.24 -0.05 160
RUSSIA'18 11% usD 24/07/18 144.900 146.050 2.70 2.53 4.71 0.01 183
RUSSIA'30 7.5% usD 31/03/30 125.042 125.291 3.06 3.02 5.33 -0.17 176
RUSSIA20 5% USD 29/04/20 114.000 114.500 2.94 2.87 6.44 0.25 171
RUSSIA'22 4.5% USD 04/04/22 110.700 110.750 3.19 3.19 7.85 0.08 168
RUSSIA'28 12.75% USD 24/06/28 190.694 191.806 4.61 4.54 9.29 0.06 277
RUSSIA'42 5.625% USD 04/04/42 118.250 118.875 4.50 4.47 15.60 0.25 221
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.620 101.745 1.89 1.69 0.62 -0.01 154
GAZST'13 5.625% USD 22/07/13 102.000 103.000 2.36 0.77 0.62 201
RBS D'13 9.625% USD 01/03/13 103.625 104.125 2.09 1.09 0.49 -0.39 174
GAZPR'13 7.343% USD 11/04/13 103.460 103.585 1.50 1.29 0.58 114
GAZPR'13 7.51% USD 31/07/13 105.349 105.849 1.50 0.96 0.89 0.01 114
GAZPR'14 10.5% USD 25/03/14 112.000 112.125 2.59 2.51 1.43 224
GAZPR'14 10.5% uUsD 08/03/14 111.850 111.975 2.47 2.39 1.39 210
GAZPR'14 8.125% uUsD 31/07/14 110.291 110.586 2.54 2.39 1.80 -0.02 216
GAZPR'15 5.092% uUsD 29/11/15 106.388 106.887 3.00 2.84 2.99 -0.12 255
GAZPR'16 6.212% uUsD 22/11/16 111.184 111.655 3.34 3.23 3.74 -0.15 276
GAZPR'18 8.146% uUsD 11/04/18 122.219 123.222 3.71 3.54 4.60 -0.16 290
GAZPR'19 9.25% uUsD 23/04/19 130.388 131.091 3.99 3.89 5.18 0.27 300
GAZPR'22 6.51% uUsD 07/03/22 117.842 118.858 4.21 4.10 7.25 -0.14 277
GAZPR'34 8.625% uUsD 28/04/34 138.866 139.616 5.52 5.48 11.56 0.85 347
GAZPR'37 7.288% uUsD 16/08/37 126.562 127.562 5.35 5.29 13.20 -0.49 317
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 105.660 107.660 1.48 -0.60 0.90 112
TRANSN'14 5.67% uUsD 05/03/14 104.212 105.085 2.78 2.20 1.46 242
TRANSN'18 8.7% USD 07/08/18 128.266 128.641 3.39 3.33 4.88 -0.20 251
PXO
RZD'17 5.739% USD 03/04/17 110.017 110.392 3.36 3.27 4.03 -0.10 272
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 99.354 100.354 5.52 5.29 4.48 0.21 482
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.600 100.650 2.49 2.17 0.15 227
VTB'15 6.465% USD 04/03/15 106.627 107.125 3.66 3.46 2.35 0.02 327
VTB'18 6.315% USD 22/02/18 104.396 104.771 5.38 5.30 4.71 0.44 461
VTB'18 6.875% USD 29/05/18 106.565 107.065 552 5.42 4.79 -0.12 472
VTB'20 6.551% uUsD 13/10/20 103.819 104.313 5.95 5.87 6.30 -0.32 475
VTB'35 6.25% uUsD 30/06/35 106.135 106.634 5.76 5.73 12.63 -0.11 364
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.498 103.748 2.16 1.81 0.67 0.75 182
BANK OF MOS'15 6.699% USD 11/03/15 105.384 106.384 4.41 4.00 2.29 -0.19 404
BOM CAPITAL'15 6.699% USD 11/03/15 99.218 100.218 7.04 6.60 2.28 675
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 103.869 104.169 4.00 3.91 3.40 -0.20 350
VEB'17 5.45% uUsD 22/11/17 107.995 108.495 3.75 3.64 4.57 -0.08 299
VEB'20 6.902% uUsD 09/07/20 116.285 116.787 4.42 4.35 6.27 -0.07 322
VEB'25 6.8% uUsD 22/11/25 116.770 117.770 5.04 4.95 9.13 0.09 326
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.247 104.372 2.60 2.45 0.79 -0.16 226
GAZPROMB'14 6.25% USD 15/12/14 105.595 105.995 3.66 3.48 2.13 0.01 329
GAZPROMB'15 6.5% USD 23/09/15 106.964 107.467 4.05 3.88 2.75 0.04 363
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.546 103.783 2.00 1.67 0.68 165
ROSSELKH'14 7.125% USD 14/01/14 105.708 106.206 2.80 2.44 1.31 245
ROSSELKH'14 9% USD 11/06/14 110.709 111.107 2.74 2.52 1.65 237
ROSSELKH'17 6.299% USD 15/05/17 109.567 110.064 4.04 3.93 4.09 -0.15 339
ROSSELKH'18 7.75% USD 29/05/18 117.925 118.419 4.20 4.11 4.75 -0.13 337
ROSSELKH'21 6% USD 03/06/21 100.996 101.621 5.70 5.51 3.36 0.05 524
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.346 103.693 1.59 1.10 0.68 124
SBER'13 6.468% USD 02/07/13 103.949 104.297 1.61 1.20 0.81 126
SBER'15 5.499% usD 07/07/15 107.911 108.310 2.59 2.45 2.65 0.03 216
SBER'17 5.4% usD 24/03/17 106.123 106.621 3.92 3.80 4.02 -0.15 329
SBER'21 5.717% usD 16/06/21 106.564 107.189 4.79 4.71 7.01 -0.11 344
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PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa T[lokynka MNpopaxa [lMokynka [popaxa [Hiopauunsa (no nokynke)
EVRAZ'13 8.875% uUsD 24/04/13 103.749 104.249 2.85 2.08 0.61 0.29 252
EVRAZ'15 8.25% uUsD 10/11/15 107.475 108.475 5.64 5.31 2.81 -0.14 525
EVRAZ'18 9.5% UsD 24/04/18 109.000 109.500 7.51 7.40 4.41 0.28 681
EVRAZ'18 6.75% UsD 27/04/18 96.817 97.817 7.45 7.23 4.66 0.07 673
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.366 106.366 7.49 7.07 2.20 0.22 721
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.799 111.287 3.71 3.49 2.01 0.01 334
ALROSA'20 7.75% UsD 03/11/20 111.074 112.064 6.01 5.87 6.17 -0.14 482
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.900 104.150 2.29 191 0.63 0.08 194
VIP FIN'16 6.493% UsD 02/02/16 104.280 104.280 5.11 5.11 3.10 0.16 468
VIMPELC'16 8.25% UsD 23/05/16 108.993 109.501 5.53 5.39 3.23 -0.13 508
VIMPELC'18 9.125% uUsbD 30/04/18 112.534 113.029 6.44 6.34 4.49 0.12 570
VIP FIN'21 7.748% uUsbD 02/02/21 103.000 104.000 7.26 7.11 6.33 1.29 609
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.540 108.935 2.31 2.13 2.02 -0.10 191
LUKOIL'17 6.356% uUsbD 07/06/17 112.102 112.477 3.56 3.48 4.16 0.11 289
LUKOIL'19 7.25% uUsbD 05/11/19 118.347 118.847 4.25 4.18 5.73 -0.43 316
LUKOIL'20 6.125% uUsbD 09/11/20 111.627 112.125 4.41 4.35 6.54 -0.15 315
LUKOIL'22 6.656% uUsbD 07/06/22 117.083 117.584 4.47 4.42 7.44 -0.19 301
MTC
MTS'20 8.625% uUsbD 22/06/20 118.979 119.483 5.59 5.51 5.93 -0.05 445
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 106.500 107.000 3.29 3.14 3.16 282
NOVATEK'21 6.604% uUsbD 03/02/21 115.000 116.000 4.45 431 6.70 315
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.600 106.850 2.27 2.00 0.88 0.54 193
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.458 110.083 3.21 2.83 1.50 -0.09 286
SEVERSTAL'17 6.7% uUsbD 25/10/17 104.172 105.172 5.75 5.53 4.35 0.38 506
TMK
TMK'18 7.75% uUsbD 27/01/18 99.504 100.504 7.86 7.63 4.47 -0.14 721
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.437 106.437 0.85 -4.60
TNK-BP'15 6.25% uUsbD 02/02/15 107.085 108.033 3.17 2.77 2.27 0.02 277
TNK-BP'16 7.5% uUsD 18/07/16 114.328 114.830 3.50 3.38 3.43 0.05 299
TNK-BP'17 6.625% uUsbD 20/03/17 112.065 113.070 3.71 3.49 3.93 0.07 309
TNK-BP'18 7.875% uUsD 13/03/18 119.402 120.425 3.93 3.74 4.53 0.12 313
TNK-BP'20 7.25% uUsbD 02/02/20 119.106 120.153 4.22 4.07 5.98 0.55 309
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 105.000 105.350 2.87 2.45 0.78 254
ALFA BANK'15 8% UsD 18/03/15 106.273 107.269 5.32 4.91 2.27 0.02 497
ALFA BANK'17 7.875% UsD 25/09/17 106.228 107.228 6.41 6.19 4.16 0.17 577
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 101.500 101.750 3.77 2.90 0.28 -0.20 348
NOMOS BANK'13 6.5% UsD 21/10/13 102.130 102.630 4.53 4.08 1.08 -0.03 422
NOMOS BANK'15 8.75% USD 21/10/15 104.402 105.402 7.15 6.80 2.73 -0.04 682
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.981 105.231 4.74 4.46 0.83 -0.01 445
PSB FINANC'14 6.2% UsD 25/04/14 99.496 99.996 6.52 6.20 1.55 626
PROMSVYAZB'15 12.75% USD 27/05/15 109.741 110.741 8.65 8.26 2.33 -0.04 841
PROMSVYAZB'16 11.25% USD 08/07/16 106.474 108.474 9.20 8.60 3.20 0.09 888
XK®db
HOME CREDIT'14 7% UsD 18/03/14 102.504 103.004 5.28 4.94 1.44 0.01 497
]
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HNHaBecTUIIUOHHBIN /lemapTaMeHT
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@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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