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[nHamuka Knto4eBbIX nokasarenen

3a 6 mecsies:

3Hau. A 3a aeHb MIN.
BHelwHUI pbIHOK Aonra
UST-10 yield 190 A 0.02 155
UST 10-2Y sprd 166 A 2 133
EMBI+Glob. 284 y -3 245
EMBI+Rus sprd 164 y -1 114
Russia’'30 yield 305 y 0.00 251
OeHexHbIA PbIHOK
Libor-3m 028 ¥y 0.00 0.28
Euribor-3m 020 ¥y 0.00 0.18
MosPrime-1m 632 y -0.03 6.22
KopcueTta B LIB 7946 A 204 446
Lenos. 8 LB 1063 ¥ -16.7 66
NDF RU 3m 63 A 0.1 6
BanombIi pbIHOK
USD/RUB 30674y -0.115  29.85
EUR/RUB 39929 y -0.081 39.55
EUR/USD 1305 A 0.003 1.26
Kopauna LiB 34845 §y -0.106 34.44
DXY Wupekc 82087 y -0.108 78.85
®oHAOBbIE UHAEKChI
RTS 15233 A 0.8% 1364
Dow Jones 14253.8 A 0.89% 12542
DAX 7870.3 A 2.32% 6895
Nikkei 225 11683 A 2.13% 8534
Shanghai Comp. 23263 A 0.90% 1960
CbipbeBble PbIHKN
HedTs Urals 1086 A 1.54% 105
Hedb Brent 1116 ¥ -0.01% 106
3onoto 15755 A 0.10% 1565
CRB Index 2016 A 0.30% 290

WcTtounuk: Reuters, Bloomberg, LIb

[vHamnka nHgekcos ZETBI

3Hau. A 3a ieHb
Price Return

OFZ 1241 y -0.17
Muni 111.7 0.09
Corp 112.3 0.02
Corp-10 116.3 0.19
Total Return

OFZ 2907 y -0.33
Muni 360.0 0.38
Corp 357.9 0.19
Corp-10 359.9 0.68
0O61eM TOproB B cerMeHTe (MITH pyo.)
OFZ 544 y -2901
Muni 893 271
Corp 5002 y -2234
Corp-10 a1 vy -30

WUeroqHnk: MMBB, bark 3EHUT
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PbIHOK
JIOKAJIbHbIE BbINMYCKU
Bbinyck PenmHr, S&P/M/F R0y YTP/YTM Oopauus KommeHTapun
caenku
HMK, BO-01 /Bas/ 101.25 9.39 184 Cnpan 40-50 611 K BbIMyCKaM PeiiTUHrOBOI KaTeropun B+/BB-, cunbHble
HIMK, BO-02 ) . 101.84 9.2 184 ONepaLIVoHHBIE W KPEAMTHbIE NoKa3aTenu
O'Keit, 02 - iBe 10145 960 043 HoBoe NpenioxeHe Cpean KOMNaHmi NoT peGUTenbCKOro CeKTopa, Mpemust 30-

40 6n k 6ymaram X5 npy O VHaKOBbIX PEVT UHrax

OfMH 13 cambiX [LOXOLHbIX BbIMYCKOB CTPOUTENBHOMO CEKTOPA, C Y4ETOM
JNeHCneyCMY, 02 B/-/- 103.00 1253 297 COMOCTaBMMOroO KPEAUTHOIO KayecTBa, NpeMuto okono 160 6n k kpveori JICP
nvwb 3a 6onee ANWHHYO AOPaLio CHUTaeM M3GbITOHHON

PocedTe, 04 BBB- / Baal/ BBB 103.30 789 381 Haub onee nvkBraHoe NpeaoxeHie Cpeau KaqecT BEHHbIX KOPropaTMBHbIX
PocHedTh, 05 103.30 783 381 3aeMLLMKOB C rocyqactvem: cnpap k OP3 Ha yposHe 160-170 6n
Ha TekyLiuit MoMeHT - Havnbornee [,0XofHOe Npe[oXeHNe CPpeay hUHAHCOBbIX
ITJIK, 01 BB-/-/- 101.65 9.45 255 yui AR PeA peau
KOMMaHWI C rocy4acTvieM Ha pbiHKe
Pycekuit Ctannapt, BO-03 B+ /Ba3/B+ 100.05 943 139 HoBoe oxoHOe NpeanoXeHre cpean HYacTHbix 6aHkoB kareropum B+/BB-, He
Pycokuii CTaHaapr, BO-04 100.46 1016 183 MeHee 50 6n npemum k Boinyckam XK® Banka
Cn cBbiwe 300 6n k OP3 CNVWKOM LUMPOKWA A5 PEAT UHIOBOA KaTeropumn
PycduHanc Bank, 5O-03 - /Bal/BBB+ 101.90 8.91 1.51 PR oK ANF p P

BBB, npemus 6onee 50 6n k cnpagam Poc6aHka ¢ aHarnormiHbIM pevT IHroM

[aHHble 8 mabnuue no cocnosiHuto Ha 07.03.2013

eHa nocnea. .
Bbinyck PeviuHr, S&P/M/F u L YTM HOiopauus KommeHTapuin
caenku
VTB'17 108.37 3.77 3.61
VTB'18 (6.315) 109.96 4.07 434 Boinyckv BTB npegnaraioT nyHLwyto [0X04HOCTb CPeAN CTapLUMX BbIMYCKOB B
BBB / Baal/ BBB cermeHTe rocbaHkoB, npeaarasi AononHUTenbHble 80-100 6n Haa cnpagamu
VTB'18 (6.875) 11255 4.17 4.44 B3B6a 1 C6ep6anka Npy OIMHAKOBbIX K PEOUTHbIX PEATUHIax
VTB'20 111.47 4.73 6.04
CTapLumii BbiMycK NpeanaraeT 40CTaToqHO BbICOK OXOLHOCTb, TOPrYsCh
RUSB'17 B+ /Ba3/B+ 107.91 7.09 3.64 P Yok npea A o aoxon . Pryst
61M3KO K YPOBHSIM CYB opAMHMpoBaHHOro Bbinycka HCFBRU'20
Bbinyck nHTepecex ansa buy&hold ¢ yieTom KOpOTKOW AtopaLnv 1 npeanaraem o
CRBKMO'14 -/B1/BB- 104.07 5.18 133 v PeceH Anst buydl w PO Alopau peR
[0X04HOCT N
VHTepecHasi uaes B CerMmeHTe Cyo OpAVHVPOBAHHOMO 1OMra: BbIMYCK BCE ellle
GPBRU'19 (sub) BB+ /Bal/- 109.28 5.45 5.00 COXPaHSET MOTEHLMan CyXeHVst cnpaa K cTapluemy Bbinycky GPBRU'17 Ha
ypoBHe 120 6n
Bbinyck nj riaraet crnpaf, COnocTaBMMbIN C cyGopaamMmu martepuHckoro BT,
BKMOSC'17 (sub) - /Ba3/BBB- 104.76 474 3.68 YCK MPea oL ¥oopa N P
obecneuvBasi Gonee BbICOKYO [OXOAHOCTb NPV MEHbLLEN [opaLm
) Cnpagbl Beinyckos k Cesepctanu n HIIMK no-npexHeMy A0CTaT 04HO LUMPOKW,
EVRAZ'17 B+ /B1/BB- 108.03 520 355 NPV 3TOM MOTEHLMa CyXeHUsi Mbl OLieHMBaeM Ha ypoBHe 50 6 3a cuet
KOHconuaawum B oT4eTHocTb Pacnaackoi ¢ 2013 r. 1 ynyMLIEHUA KOHBIOHKT ypbl
EVRAZ'18 (9.5) 115.99 5.83 411 Ha pelHKe cTani.

[HaHHble 8 mabnuye no cocnmosiHuro Ha 08.03.2013

IIpumeuanue:

05.08.2013 ncknioyeH Boinyck MpomeeasbbaHk, BO-7. C koHua fekabps NpoLLioro roga BeiMyCcK MOAopoXan npuMmepHo Ha 150 6n
(cnpapg kK O®3 cyauncsa Ha 50-60 6n), 4TO orpaHvyMBaeT MOTeHuMan AafnbHEenLero pocta KOTMPOBOK C Yy4E€TOM OTHOCUTENbHO
KOpOTKOV pglopaumn Gymar. B kayectBe ©Gonee poxodHow anbTepHatmebl Oymaram [pomcBasbbaHka pekomeHgyem obpaTuTb
BHMMaHWE Ha HoBble BbiMyckn Pycckuin CtaHaapT, BO-03/60-04.

08.02.2013 ncknioyeH Bbinyck BOB-JnaunHr, 06. 3a nocnegHuii Mecsil LieHa Bbinycka Belpocna 6onee vem Ha 100 6n, B pesynbtarte
ero cnpaj K matepuHckomy BOBy cokpatuncsd oo MuHMManbHbIX 3HaveHuin. B To ke Bpems B CerMeHTe roc. NMM3MHroBbIX KOMMAaHWiA
nosBUAVCH BbiMycku MTIIK, cnpagbl KOTOPbIX BbIMMSAAAT AOCTATOYHO LLUMPOKO.

08.02.2013 ucknioyeH Bbinyck OTM-Bank, BO-01. 3a nocnegHuii Mecsau Bbinyck nogopakan donee vem Ha 100 6n, a ero cnpapg K
O®3 cyaunca npuMMepHO [0 YpoBHA [1pomcBAsbbaHka, YTO, Ha Hall B3rfad, AenaeT Oymarn nocnepHero 6onee MHTEPeCHOMN
MOKYMKOM.

15.01.2013 wncknioyveH Boinyck SCFRU'17. 3a nocnegHuii Mecsil BbiNyck Nopopoxkan noytn Ha 4 dourypsbl, a cnpag SCFRU'17 k
Bbinycky P>KIO RURAIL'17 onyctuncs Hwxe oTMeTkn 140 6n, 4To, Ha Hall B3rnsa, 61M3Ko K ChpaBeaMBOMY YPOBHIO M, BEPOSITHO,
OrpaHmMyMBaeT KPaTKOCPOYHbIA MNOTeHuMan pocTa UeH 'Bblle pbiHKa'. B 1o ke Bpemsa, SCFRU'17 no-npexHemy coxpaHaeT
NPWBNEKaTeNbHOCTb B paMKax KOHCEpPBATMBHOM cTpaTernm buy&hold.
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PbIHOK

Kupunn Cei4es
k.sychev@zenit.ru

BHeLLHMIA pbIHOK gosnra

®eBpanbckme payrolls co3gann ONTUMUCTMYHBIE MPEeanoCbINKN K
Havarny HOBOW Hepenm

KoHeu npownor Hemenv gob6aBwn pbiHkam onTummama. LleHTpanbHoe cobbiTne
Hepenn — doeBpanbckuin ot4eT MuHTpyaa CLUA no 3aHATOCTM — NPEB3OLLEN OXMOAHNS
MHBECTOPOB. [laxxe C MoMpaBKOM Ha MEpPecMOTP BHU3 SHBAPCKMX LMPP PbIHOK Tpyaa
BbIMAAEN CUNbHO, co3aas B dpespane 236 TbiC. HOBbIX PaboyMx MECT U BEPHYBLUNCH MO
3TOMY MnoKaszaTtento B pavoH ABYXETHUX MakCUMyMOB. B CTpykType pocta [OBOSbHO
CWbHO CMOTPENCH CTPOWUTESNbHBIA CEKTOP, a Tawkxe mnokasatenn TOproein u
npoMeccroHaneHbiX — ycnyr. 3TO, BMAMMO, MNO3BOAAET TOBOPUTbL O TOM, 4TO
BOCCTaHOBMEHWE MOCMEe AHBAPCKOro npoBana MpoLio Mo LUMPOKOMY OTpacrieBoMy
dpoHTYy. YpoBeHb 6e3paboTuubl ONyCTUNCA K OTMeTKe 7.7% u OOHOBWA HOBbIM
MOCTKPU3NCHBIN MUHUMYM, MPX 3TOM AMHaMWKa MHAMKATopa Obina Ka4eCTBEHHOW, T.e. B
6onbluen cTeneHn 6asanpoBanach Ha peanbHOM CHVKEHWN YUCNEHHOCTN 6e3paboTHbIX,
YEeM Ha CTaTUCTUYECKUX «U3bATUAX» U3 6A30BON BEMUHYMHBI S3KOHOMUYECKM aKTUBHOIO
HaceneHus. YCNoBHO-cnabbli MOMEHT B OTYETE MOXHO pPaCCMOTPETb B pPOCTE
nokasaTtens anuTenbHo  6e3paboTulibl, KOTOPbIA, CKOPEe BCEro, OKaXeTcH
KPaTKOCPO4HbIM UCKIIOYEHNEM B pamkax o6Llero Hucxodsllero TpeHaa. B wutore,
[aHHble MO PbIHKY Tpyda, BEpPOATHO, YKPENAT Hagedbl PbIHKOB Ha TO, YTO CUMbl
TEKYLLEro MMMynbca SKOHOMMYECKOro pocTa 6ydeT [OOCTAaTOMHO AN MPeodofieHns
NOCNeACTBUIA BIOMKETHON BKOHOMUW. B TO Xe Bpemsi HeraTmBHOW NPOeKUMM rpaayLLero
COKpaLLIEHMS YACNIEHHOCTM roccny»kallmx Ha byayllee pbiHka Tpyaa CLUA oTpuuats yxe
HEBO3MOXHO.

NameHeHne nokasarenei 3aHATOCTY BHE ¢/x cekTopa B CLUA, Thic. yen.

®espanb'13 AuBapb'l3 Hekabpb'12
PocTt 3aHsATOCTH 236 119 219
YacTHbIN cekTop 246 140 224
- MPOV3BOACTBEHHbIV CEKTOP 67 41 58
- cpepa ycnyr 179 99 166
FoccekTop -10 -21 -5
YpoBeHb 6e3paboTuubi % 7.7 7.9 7.8
AnuTtenbHas 6e3paboTuua 4797 4708 4766

WcTouHuk: www.bls.gov

B kaveCcTBe MeHee 3Ha4MMbIX HOBOCTEWN KOHL@ HEOENn MOXHO BbIOENUTb MEPBYIO
4acTb CTPECC-TECTOB aMepuKaHCKuMx OaHKOB, MOKasaBLUMX, YTO YPOBHS KanuTana
KPYMHbIX BaHKOB OKaXKeTCH [OCTATOYHO AN MPEOAONEHNs rMnoTeTUHECKOM peLeccum.
Btopas wn 6onee uHTepecHas 4acTb TecTupoBaHWsa OydeT MocBsleHa aHanmay
BO3MOXXHOCTEW MO yBenu4eHuo buy-back-nporpamm v onsBMaeHOHbIX NONUTUK U LOSHKHA
ObITb 06HapopoBaHa B 4eTBepr. C TOYKM 3PEHUs CTATUCTUKM He CTOWT MrHOPMPOBaTb
Henmoxve OaHHble Mo AHBAPCKMM 3arnacaM, KOTOpble BTPOe MPEB3OLUIVN OXMAAHWS W
YKPENnAT nepcnekTmsbl pocTa B 1K13 O CTOPOHbLI MHBECTULMOHHOM COCTaBNSOLLEN.

B Espone sacepaHne ELIE npowno 6e3 ctopnpridoB. Perynatop CHU3WMA OLEHKU
pOCTa SKOHOMVKM €BPO30HbI, 1 COXPaHWA CTaBKW, OCTaBMB HAMEKN Ha BEPOATHOCTb MX
CHWKeHWs B ByayLLeMm.

PeakumMa pbIHKOB Ha W3NOXEHHble Bbile CcobbiTua 6bina OAHO3HAYHOM: POCT
poxogHocten UST Boonb Kpumeoi npesbiwan 5 6n, doHposble uHAekcol CLUA
3aBepwnnn geHb pocTtoM 0.5%, EBponbl — B cpegHeM npeBbicunn ypoBeHb +1.0%.
Chlpbe nokazano 6onee caepXaHHblin POCT, KOTUPOBKK Brent octaBannch B ananasoHe
$110-111/6app.

l
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EBpo6oHabl nposenu cnabolit AeHb

Poccuincknin cerMeHT B NATHULLY NPOBEN AOBOMNLHO cnabblii AeHb, OLLyLLias AaBNeHne Co
CTOPOHbI pocTa goxopHocTen UST, koTopoe fobpanock M 4O KOPNopaTMBHOIO CekTopa.
Ha cyBepeHHO KpunBoW LeHbl Tepsann 50-150 6n, a gansHuii Bbinyck RUSSIA42 3asepLumn
Hepento Hwke oTMeTkn 114%. KopnopaTuBHbI CEKTOP Takke (OpOHTanbHO AeLleBern,
noTepsiB B LieHax B CpedHeM Mo pbiHKy okono 15 6n. [JoBonbHO cnabyio avHamuky Ha
PbIHKE MOKasblBaNM BbIMYCKM rockomnaHui. Tak, ganeHuin Bbinyck PXXKO RURAIL22
notepsn B UeHax 6onee 50 6M, CONOCTaBUMbIM CHVDKEHWEM 3aBEPLUWAV OeHb OanbHUMA
Bbinyck BOBba VEBBNK25 n cybopn CoepbaHka SBERRU22.

JTokasbHbIl pIHOK ocTancs 6e3 aKTMBHOCTU U CEPbE3HbIX 3MEHEHWI

JlokanbHbIN PbIHOK 3aBepLUMn Heaento 6e3 CyLLECTBEHHBIX N3MeHeHNn. KoHdurypaums
kpveon O®3 konupoBana 3HaYeHWs HeOenbHOM [AaBHOCTW, a PbIHOK Obll  KparHe
HeakTMBEH, XOTa Oumabl B OanbHWMX BblMyCkax OMyCTUNNCL B CpegHem elle Ha 20 6n.
KopnopatBHbIii cekTop Obin 60onee akTMBEH, HO TakXe He M36exkan CHUMKEHUS LieH,
KOTOpble, BApPOYeM, OblNM BecbMa He3HauuTenbHbl. B 4acTHoCcTW, B npepenax 5 6n
noTepsnu B LieHax HoBble BbiNyCKn HopHwkens, pansHuin Bbinyck baluHedTs 08, HOBble
Bbinyckun Pyclnopo 07 1 08.
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JlyKoln:  ymMepeHHO-No3UTMBHasA OTYETHOCTL 3a 2012 r., B Oymarax
KOMMaHWn He BUOWM naen

B koHue npowunon Hegenu Jlykonn (BBB-/Baa2/BBB-) onybnukosan ouHaHCOBbIE U
onepaumoHHble pesdynbtatsbl 3a 4K12 1 2012 r. B uenom. Mbl oUEHMBAEM packpbITble
nokasaTenn yMepeHHO-Nno3nTuBHo. Mo utoram 2012 r. KOMNaHuW yganochb 3amMeTHO
CHM3UTb TeMMbl NageHns HedpTenobbi4n, koTopas cokpaTtunace Ha 1.2% r/r (8 2011 .
aHanornmyHoe cokpatlenme coctaBuno 5.2% r/r) — go 89.9 MnH. TOHH, Toraa Kak obulas
nobblya yrnesoaopoaos komnaHmen B 2012 r. Beipocna Ha 0.5% r/r (no 794.3 mnH. 6app.
H.3.), B OCHOBHOM 3a CHYeT yBenuyeHns 06bemMoB A0ObI4M TOBapHOro rasa Ha 10.5% r/r
(no 19.9 mnpa. ky6omeTpos). YBenuyeHne o6LEMOB MPOWM3BOACTBA YrNEeBOAOPOAOB U
HedpTenpoaykToB (Ha 1.8% r/r — go 63.8 MNAH. TOHH) Ha PoHEe CcoxpaHsABLUENCH Ha
NPOTHKEHNN BCEro MPOLUMNOro roga 6naronpusaTHON KOHBIOHKTYPbl HEMTAHbIX LieH
no3sonunu Jlykonny yBenuyuTb Bblpy4ky Ha 4.1% r/r (ao 139.2 mnpa. ponn.), Torga kKak
paccuuTbiBaemasn komnarvet EBITDA Bbipocna nuwb Ha 1.7% r/r (go 18.9 mnpa. gonn.),
4TO MPVBENO K HEOOMLLLOMY COKpaLleHntio peHTabensHocT no EBITDA — go 13.6% (-0.3
nn r/r). Hu3knin npupocT paccuntbiBaemor komnanven EBITDA no utoram 2012 r. 6bin
00yCnoBNeH OnepexkaloLyMy TeMnamm pocTa PacxodoB Ha MOKYMKY YrneBoAopOnOB
(+7.5% r/r), ynnaty HOMW (+6.6% r/r) n ybeITKOB MO KypCoBbIM padHuuam (+70.1% r/r).
OTMeTVM TakXe, YTO, HECMOTPSI Ha YBEWMYEHME YUCTOro OMnepaumoOHHOrO AEHEXXHOro
notoka Ha 22.5% r/r (no 19 mapa. Aonn.), CBOOOAHbLINA AEHEXHbIA MOTOK KOMMaHum
cokpatuncs Ha 11.2% r/r (a0 6.4 mnpad. [onn.) m3-3a CYLEeCTBEHHOro pocTa
KanBMNOXXeHWIA, HampaBneHHbIX, B TOM 4uUChe, Ha cTabunmusaumio HedTenodbium 1
yBenunyeHus nobblum rasza. O6bem CAPEX B mpolunom rogy Bbipoc Ha 51.9% r/r — no 12.6
mapAa. gonn. unmn 0.7x EBITDA. CunbHbln cBOGOAHBI AEHEXHbIM MOTOK, FrEHEPUPYEMBIA B
OTCYTCTBME MacLUTabHbIX WMHBECTMPOEKTOB, MO3BOnAeT Jlykoiny npodmnHaHCMPOBaTh
3Ha4MTENbHbIE BbIMNAThbl akuvoHepam (B 2012 r. Ha AvBMAeHObl u buyback 6binn
HanpasneHo B 06LLUeil CoXHOCTM 6onee 3 mnpd. AOAN.) U TPaaMUMOHHO coKpallaTtb
gonr (4nuctoe norawlenve B 2012 r. coctaBuno okono 1.3 MApA. A0Ns.), KOTOpbIn Ha
KoHel 4K12 cHuamncsa Ha 27.2% (po 6.6 MnpA. 4onn.), npy 3TOM AONroBas Harpyska
KOMNaHWM cokpatunacb [0  MUHMManbHOro ypoBHs 0.2x B TepMuHax “YucTbi
ponr/EBITDA.

EBpoobnvraumm Jlykoina, Ha Hall B3rnsag, He OaloT KpaTKOCPOYHbIX uaei: Bymaru
KOMMaHWK, HapaBHe C Bbinyckamn PocHedt (BBB-/Baa1/BBB) n THK-BP (BBB-
/Baa2/BBB-), npegnaraloT camylo HU3KYIO OOXOAHOCTb B CEKTOpPE M TOPryloTcs C
aMckoHToM 15-20 6n k KpuwebiM [asnpoma (BBB/Baa1/BBB), Nasnpom HedTn (BBB-
/Baa3d/-) n Hoeatoka (BBB-/Baa3/BBB-). Ha py6neBoM pbiHKE €OMHCTBEHHbLIM BbIMyCK
Jlykonn 04, popauns KOTOPOro COCTaBMsieT MeHee roda, Takke BbIrnsguT
ManonpvBnekaTenbHo, TOprysck co cnpagoM 4yTb 6onee 100 6n k kpueoin OD3 - Ha
YPOBHE KOPOTKMX BbiNyckoB [aznpoma (09 u 11). Ha y4acTke aropaumm oo 3-x neT B
Ka4ecTBe 6onee NHTEPECHOM MOKYMKM MOXXHO OTMETUTb BbINyckM ["a3npom HedTb 08, 09
1 11, KOTOpPblE TOPrytOTCH C Npemmein cBbille 180 6M K CyBEPEHHOW KPUBOW, a8 OCHOBHbLIM
MVHYCOM $IBISIETCS UX HE camasi BbICOKas NMKBMOHOCTb. Ha panbHeMm ydactke KpuBoW
WHTEPECHO BbIMMSAAT HOBble NATUNETHME Bymarn PocHedTs 04 1 05 (cnpaa Kk OD3 Ha
ypoBHe 160-170 6n), ABNAIOLMECH, HA TEKYLUMA MOMEHT, CambiMU JIMKBUAHbIMK B
HedTerasoBoM CeKTOpe W COXpaHsallMe, Ha Hal B3rnsad, MHoroobellatouime
NepCcneKkT1Bbl AanbHENLLEro pocTa KOTUPOBOK.
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KntoyeBble hMHAHCOBLIE NoKasaTenu
Jykoina no US GAAP 3a 2012r.

MIH. gonn. 2012 2011 %%
Bbipydka 139171 133650 4.1%
EBITDA 18915 18606 1.7%
OnepauuoHHas npu6 binb 14 070 13155 7.0%
“uer as npubbine 10925 9826  11.2%
PentabenbHocTb Mo EBITDA 13.6% 139% -0.3m
OnepaumoHHasi peHTaben HoCTb 10.1% 9.8% 0.3m
Yucran peHTa benbHoOCTL 7.9% 74% 0.5m
Onepau, AeH.NoToK Ao n3m. OK 21471 13985 53.5%
YnCTbI ONEepaLvoH. 1eH. NoT oK 18 997 15514 22.5%
CAPEX 12 568 8274 51.9%
CB0o60AHLIN AEHEeXHBIA NOTOK 6 429 7240 -11.2%
MIH. gonn. 2012 2011 %%
AxTuBbI 98961 91192 8.5%
8 m.y. deHexHble cpedcmea 2914 2753 5.9%
Lonr 6621 9092 -27.2%
dosis KpamKocpoyHozo donza 9.9% 197% -9.8m
Yucr b gonr 3707 6339 -41.5%
Kanutan 74 188 67466  10.0%
CAPEX+M&A 13 454 9374 43.5%
CAPEX/EBITDA 0.7x 0.4x
(CAPEX+M&A)/EBITDA 0.7x 0.5x
[Lonr/EBITDA 0.4x 0.5x

Yuctbit gonr/EBITDA 0.2x 0.3x
Donr/Kammran 0.1x 0.1x

Uerounuk: OtyeTHocTs KomnaHmm no MC®O,

pacyerts banka SEHUT

IvHamvka onepaumoHHbIX
pes3ynbTartos Jlykoiina B 2012 .

2012 2011

[o6biya yrnesofoposos, MiH.6app H.3. 794.3 790.7
[lo6biva Hedh TH, MITH.TOHH 89.9 90.9
[oBblua ToBapHoro rasa, mnpg Ky6.m. 19.9 18.0
MpowsBs-Bo HehTENPO/YKTOB, MITH. TOHH 63.8 62.7

%%

0.5%
-1.2%
10.5%
1.8%

Weroyrmk: JaHHbie KomnaHum,
pacyerts banka SEHUT
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HoBatak: No3uT1BHbIE AaHHbIE B OTYETHOCTU 3a 2012 ., ogHaKo 6yMaI'M
KOMMaH1M BbIrMAQAT AOpOoro

B koHue npowunon Hepenn Hosatak (BBB-/Baa3/BBB-) ony6nvkosan rHaHCOBYO
OT4eTHOCTb 3a 2012 r. Mbl OUEHMBAEM PACKPbITbIE NOKa3aTeny yMepeHHO-NO3UTUBHO.

Knioyesble orHaHCOBbIE Mokasarenu
Hoearaka no MC®O 3a 2012 .

Mo ntoram 2012 r. KOMNaHua HapacTuna BbIpydKy Ha 20.4% r/r (o 211 mnpga. py6.), npu

MnpAa. py6. 2012 2011 %%
aTOM peHTabenbHocTb No EBITDA xoTb 1 cokpaTtunack Ha 3.6 nn r/r, HO BCE pPaBHO
0CTanach Ha [OCTATOMHO BbICOKOM ypOBHE — 45.1%. OTMeTuM, 4To B 2012 1. HoBatok  coonee L0483 20an
yp . o ’ . EBITDA* 95.2 85.4 11.4%
HapacTun kak o6bem CAPEX (+39.8% r/r — no 43.6 mnpa. py6.), Tak U MHBECTULIMOHHBIE  Onepaumortias npuGsins 853 1416 -397%
pacxopbl B Lenom (CAPEX+M&A) — oo 107.8 mnpa. py6. (+43.1% r/r) unm 1.1x EBITDA.  “wereanpubeine 694 1193 418%
PocT uvHBEcTpacxonos Obin OOYCMOBMEH, [NaBHbIM 00pPa3oM, TMOKYMKOW [onei B Ferrabensocts m EBITDA 451%  487% 36 mn
OnepauyoHHas peHTabensHoCT 405%  80.8% -403nn
[O6bIBAIOLLMX 1 PACMPEAENNTENbHBIX aKTVBAX, @ TakXKE MaCLUTAGHBIMM MHBECTULMAMU B, -t o s20%  681% 352
passutne npoekta Aman CII. OuHaHcuposaHme pacxonoB Ha CAPEX+M&A B 2012 I onepau aewnorok ao wam. oK 086 904  90%
noTpeboBano NpuBAEYEHUS 3HAYUTENbHbIX OOLEMOB HOBOIO [0/ra, B PE3Y/bTATe YErO  “wcrsit onepaumon. aex. notok 758 7.9 55%
o6LLas 3a00MKEeHHOCTb KOMMaHUM Ha KOHeL, rofa Belpocna 4o 132.4 mnpa. py6. (+38.8%  “PEX 436 312 308%
o CB06 0AHbI 1 | @HEXKHBIA NOTOK 323 40.7 -20.8%
k 2011 r.). Bmecte ¢ Tem OTMETWUM, 4TO, HECMOTPSA 3aMETHbIN POCT A0Mra, YPOBEHb
MIpA. pY6. 2012 2011 %%

LONroBOW Harpy3kn HoBaToka coxpaHuncs Ha BMOMHE YMEPEHHOM YPOBHE M Ha KOHeL|
4K12 cocTtasun 1.2x YucToein nonr/EBITDA.

Py6nesbie Bbinyckn HoeaTok B0O-02-04 CKOPPEKTMPOBaNMCHL MOCME NOKanbHbIX
LIeHOBbIX MakCMMyMOB B SiHBApe W celvac TOPrylTCsa CO CpedHWM cnpadom okono 180
6n Kk O®3, Npeanaras MUHUMaNbHYIO NPEMUIO K Boree ANMHHBLIM BbiMyckaM PocHedTn
(+164 6n Kk O®3; YTP 7.88/D 3.82 r.), kOTOpblE, Ha Hall B3rnsaQ, senswoTcs 6onee
WHTEPECHOV MOKYMKOW B cuy 60MblUelt IMKBMOHOCTU M My4LIMX MEepCcrneKkTVB pocTa
KOTMPOBOK. Ha eBpoboHaax Bbinyckn HoBaTaka Takxe He Bbl3biBaloT 0COB0ro nHTepeca,
Topryachb Co cnpagom okono 90 6M K CyBEPEHHOW KpUBOW, Ha ypoBHe Bymar "a3npom
Hedtn (BBB-/Baa3/-) u Tlasnpoma (BBB/Baal/BBB), 4710, Kkak Mbl CHUTaeM,
CBWOETENLCTBYET 06 MCHepnaHuM NoTeHUmana gansHenwero LeHoBoro pocta bymar.
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AxTuBbI

8 m.y. deHexHble cpedcmea
fonr

o151 KpamKocpo4Ho20 donea
Yuctbid gonr

Kanutan

463.1
184
1324
26.2%
1141
291.3

383.4
23.8
95.5

21.3%
71.6
241.7

20.8%
-227%
38.8%
49 nn
59.2%
20.5%

CAPEX+M&A
CAPEX/EBITDA
(CAPEX+M&A)/EBITDA

107.8
0.5x
1.1x

75.3
0.4x
0.9x

43.1%

Lonr/EBITDA LTM
Yucrbit gonr/EBITDA LTM
Donr/Kammtan

1.4x
1.2x
0.5x

1.1x
0.8x
0.4x

3a qucmozo

om npodaxu donel &

.8 u

3a 2011 e.

P
6e3 yvema doxoda om npodaxu 20%-i donu 8 Sman CI1 u nepeoyeHKu

ocmaswuxcs y Komnanuu 80% e Siman CI1I

Weroyrmk: OtdyeTHocTs Komnarmm no MC®O,

pacyerts banka SEHUT
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X5 RG: HeMTpanbHas oT4eTHOCTL 3a 2012 1., GymMar KoMnaHUm OLEHEHbI
crpaBeymBo

B npowwneint 4etBepr X5 RG (B+/-/-) ony6nmkosan onHaHCOBYIO OTHETHOCTb 3a 4K12

KnioyeBble CbMHaHCOBbIe nokasarenu

n 2012 1. B UenoM. Mbl OLEHMBAEM PacKpbITbie nokasartenu HenTpansHo. Komnarua X5 RG no MC®O sa 2012r.
NPOAEMOHCTPMPOBANa BecbMa CKPOMHYIO AWMHAMIWKY (DMHAHCOBbIX PesyneTatos no ... - o2 2011
ntoram 2012 r., yBENM4YMB BbIPYYKY Wb Ha 2.2% r/r (go 15.8 MAp4. Jonn.), npu 3Tom

Bbipyuka 15 795 15455 2.2%

nokaszatens EBITDA coxpaHunca Ha yposHe 2011 r. n coctasun 1.12 mapa. gonn. (-0.5%
r/r), BCneactBue 4ero peHTabenbHocTb no EBITDA koMmaHuu 4yTb CHU3MNAachb w
coctasuna 7.1% (-0.2 nn r/r). Pe3ynbTaTtsl KOMNaHWM He CTanu CIopnpr3oM, Kak Ha poHe
cnabbix KBapTabHbIX (OUHAHCOBbLIX OTYETOB, Tak W  OMNyONMKOBaHHbIX paHee
onepaumoHHbIX uToroB 2012 r., 3aMKCMPOBABLUMX [OCTATOYHO HEBBLICOKME TEMIMbI
pocTa TOproBow nnowaam n cHmwkeHne LFL-npogaxk r/r. OTMETUM, YTO COKpalleHune B
2012 r. 4MCTOro ONEpPauUmMoHHOro AeHexxHoro notoka X5 Ha 34.2% r/r, obycnoBneHHoe
POCTOM HAaMOroBbIX MNateXxen 1 NonosHeHemM 0OOPOTHOro Kanutana, NPy ctabunsHOM
genndinHe CAPEX (0.7x EBITDA) npuBeno k OPMUPOBaHMIO OTpULATENBHOro
cBOGOAHOrO [AeHexHoro mnotoka (-145 wmnH. pgonn.), Ans MOKPbITUA  KOTOPOro
noTpeboBanock NpueneYeHve HoBoro gonra. [Jonr komnauum Ha KoHel 2012 r. BbIpOC
Ha 11.6% r/r (00 4 wmnpa. Oonn.), NpM 3TOM  3HAYUTENBbHO YBENWYMNach [O0Ns
KpPaTKOCPO4HbIX 0653aTenbCTB — A0 41.7% (+16.4 nn k 2011 r.). B pe3ynbTate, gonrosas
Harpyska X5 Ha koHel 4K12 HeCKOMbKO yBenuumnacb u coctasuna 3.2x B TepMUHax
YHucTtein gonr/EBITDA, Toraa Kak Ha Havano roga nokasaTenb cocTasnsan 2.9x.

Ha Haw B3rnsa, Havbonee NUKBMAHLI BbiNyck X5 @uHaHc BO-01 (+346 6n k OD3;
YTM 9.46/D 2.25 r.), Toprytowmrics co cnpagoM 90-100 6n K ANMHHBIM BbINyCKam
Marnuta (BB+/-/-), oueHeH crnpaBeanvBo, y4uTbiBas pasHuly B KPEOMTHOM KayecTse
KoMmnaHuii. Hanbonee MHTEPECHOW naeen B CEKTOpe MOTPeOUTENbCKUX KOMMaHWUiA, Ha
TEKYLLUMA MOMEHT, Mbl MO-NMPEeXHeMY cumTaeM AebroTHbI Bbinyck O’Kei 02 (+369 6n k
O®3; YTP 9.71/D 2.44 r.), npeanaratolimin 60MnbLIyl0 AOXOAHOCTb MO CPaBHEHMIO C
Bymaramm X5 nNpy 0OMHAKOBbIX KPEAUTHbIX PerTUHrax, 6oee CUMbHbIX OnepaumoHHbIX
nokasartensax W Nyylwmx nepcrnektmBax pocTta. B To xe Bpems, Mbl pekomeHayem
06paTnTb BHMMaHWe Ha OebioTHble Bymark JleHTsl (B+/B1/-) — elle 0gHOro nNMTepcKoro
puterinepa, conocTaBMMoro no maclutabam 6usHeca ¢ O’Kel, HO OTYMTaBLUErOoCsH MO
ntoram 2012 r. 0 pekopaHoOWM ANs po3Huubl peHTabenbHocT no EBITDA (11.6%), no
YpOBHIO KoTOpoW JleHTa oborHana gaxxe MarHuT (10.6%), KOTOpbIA Npexkae COoXpaHsin
nVMOEPCTBO MO 3TOMY Mokasartento. Ha Haw B3rngag, Bbinycku JleHTsl (cepua 01-03)
o6nafaloT XOpoLUVMK NEPCNEKTVBaMM POCTa KOTUPOBOK MOCNE BbIXOA4A Ha BTOPUYHbIE
TOPrv: AOXOOHOCTb MEPBMYHOrO pasmMellieHns no bymaram coctaBuna 10.25% rogoBbix
Ha glopaumm 2.66 r., 4To npegnonaraet cnpag K kpusot OP3 okono 420 6n 1 NpemMuio
75 6n k X5 ®uHaHc BO-01 1 50 6n k O’Kein 02.
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EBITDA
OnepaumnoHHas mpubbinb
YucTbiit (Y6 biTo K)/Npubbinb

1124
191
(127)

1130
702
302

-0.5%
-72.8%

PenTabe nbHocTb o EBITDA
OnepauunoHHasi peHTabenbHOCTb
Yucras peHTabenbHOCTb

7.1%
1.2%

73%
45%
20%

-0.2nn
-3.3nn

Onepau. AeH.noTok Ao usm. OK
YuCT LI OnepaLmoH. AeH. MoTOoK
CAPEX

CBO6OAHbIN AEHEXHDBIA NOTOK

1135
609
754

(145)

1189
926
814
112

-4.5%
-34.2%
-7.4%

MIH. gonn.

AKTUBbI

8 m.4. deHexHble cpedcmea
Honr

QornsA kpamkocpoyHoe2o donza
Yuerbim gonr

Kanutan

2012

9 582

408
4027
41.7%
3619
2202

2011

8810
385
3610
253%
3235
2196

%%

8.8%
6.0%
11.6%
16.4nn
11.9%
0.3%

CAPEX/EBITDA

Donr/EBITDA

Yucrem gonr/EBITDA
EBITDA/poLe HT Hble nnaTexu
[Lonr/Kammtan

0.7x
3.6x
3.2x
3.4x
1.8x

0.7x
3.2x
29x
3.8x
1.6x

Ueroyunuk: OtyeTHocTs KomnaHmm no MC®O,

pacyeTsl baHka SEHUT



ExenHeBHbI 0630D
PBIHOK

Kupunn Cbi4es EBrerwi Yepaaxos
KO p M O paTM BHbI e C06 bITUA k.sﬁchev@zenit.ru e.cherdakov@pzenit.ru

OTT1 BaHk: HerTpanbHble pesynbTaTtbl B OTYETHOCTU 3a 2012T.

B nmathuuy Mpynna OTI packpbina rogosytd MCOO, BKNOYaoLLyt0 nokasaTenu OuHaHcoBble nokasatenn OTM BaHka no
LOEATENbHOCTM  POCCUIMCKON  «A04KM» (-/Ba2/BB). Mbl HelTpanbHO OLEeHMBAEM MC®O
onybnvkKoBaHHble AaHHble. Poccuiickunin OTI BaHk 3aMeTHO oTcTan OT NMAEPOB pblHKa MIH. pYG. 2012 2011
PO3HWYHOrO KpeaMTOBaHWst B TEPMMHAX POCTa M KadecTBa MOpPTEens, HO Mpu 3TOM

noKasasn JOCTOVHYIO peHTabeNbHOCTb U COXPaHUI HU3KME YPOBHW AONTOBOM HArpy3KMu. MpouerTHele goxops! 26621 19115
. Yuet. %% noxomb! 23 416 16 598
Mo wtoram 2012 r. OTIM baHK NPOAEMOHCTPMPOBAN [OBOMLHO Cnadbli POCT YTt KOMCCHOMHLI FOXOR o800 2357
kpeaguTHOro noptdpens - 25% r/r, 4TO ABNAETCA OOBOMBHO HEBbICOKUM MOKa3aTefiem YncTas npuGkin 6495 5360
ONS PO3HWUYHBbIX 6aHKOB. PO3HMYHas Yactb noptdhens Boipocna Ha 31%, npu 9TOM
OCHOBOW pocTa cTano POS-kpeanToBaHyve, NokasaBLLee CE30HHOE YCKOPeHe B 4K12. HHCT. CCYAHaR SAR0MKEHHOCT: 116174 94533
Takke B Ka4ecTBE HEraTMBHOrO MOMEHTa MOXHO OTMETWUTb crabble nokasaTenu BCETO AKTVBbI 141565 116229
KadecTsa noptdpens. Mo pesynstatam 2012 r. gons NPL 90+ Bbipocna o 16,6% (+5,6 Kanuran 26430 19389
M.n. r/r), 4TO, KaK MUHUMYM, B 2 pasa Bbllle rnokasaTenein nMaoepos cektopa. Ho mpu OnToBoe choHAMpoBaHHe 26608 26403
3TOM HA[O MOHMMAT, YTO BbICOKWI nokaszaTens NPL ot4acTy 06yCrnoBneH yMepeHHbIM CpencTsa KnmeHToB 81399 63047
pocTtom baHka. Npn pocTe B 25% npocpoyka no ctapbiM Kpeautam "padmbiBaeTcs” [l0GTaTOHOGTS KanuTana 6% 162
HOBbIMM BblA@4aMl B SHAUYUTENbHO MEHbLLE CTEmeHu, Y4eM Yy NUOEPOB CEeKTopa, oran %, v e 16
b 5 6. 9% 2%
nokasbiBatoLmum B 2012r. nonyTopa-asykpaTHbIi pocT nopTtdoenelt. B Toxxe Bpemst no
- . N Ont. ®oHaup.(Honr+MBK) / AkTviBbI 0.19 0.23
ntoram 2012 r. OTI1 baHk coxpaHunn AOBOILHO HEMIOXOM YPOBEHb YMCTON MPOLEHTHOM )
o o o Cost-to-income 0.37 0.42
MapXXn ANs PO3HWUYHOrO HaHKka, KOTOopbI ymepeHHo nogpoc Ao 17,9% (+1,75% r/r).
Cost of risk/Kpen. noptdens (cp.) 7,6% 4.6%
OnepaLoHHas peHTabenbHOCTb baHka Takke 4eMOHCTPMPYET MO3UTUBHYIO AMHAMUKY
NPL 90+/Kpep. 166%  11.1%
W HaxoauTcs Ha ypoBHe nuaepoB cekTopa (Cost/income Hwke 0,4x) MokasaTenu +/Kpen. noprcpens ° °
. .
PeHTaBenbHOCTU Kanutana CMOTPSATCS 60nee YMEPEHHO: BO-MEPBbIX, YPOBEHb 28% Peacpaui/NPL 90+ 923%  896%
. y . .
ROaE Ha ceroaHs 6rvbke K YHUBEPCANbBHOM, YeM K PO3HWYHOM Mogenu 6uaHeca, BO- ROaE 80% 338%
BTOPbIX, MOKas3aTenb VMeeT HUCXOASALLYIo AuHamuky (-6% r/r). B cTpykType gg;ﬂ?”’“ Hareie  Komnarum, pacdetsl barka

doHaMPOBaHNA MNPOM30OLLNN MWL  MUHMMAaNbHble UW3MeHeHust. PocT 6uaHeca B
OCHOBHOM 6bINT MPOMUHAHCUPOBAH CO CTOPOHbI AEMO3UTOB W KanuTanuavpoBaHHOWN
npubbinn (0OCTATOYHOCTL Kanutana coxpaHunace Ha yposHe 2011 1. - 16,3%), B TO
BpemMs Kak obliaa cymma OnTOBOro (DOHAMPOBAHWA OCTanach MOYTW HEM3MEHHOW, a
N3MEHEHMS KOCHYUCb MULb  CTPYKTYPbl JOfra U 3akmodanvcb B CHYDKEHUN
LBYCTOPOHHMX KPEOMTOB W POCTE PbIHOYMHOrO gonra no obnuraumsam. B pesyneTate
LOMroBas Harpy3ka CHwXKanacb M K KOHLY roda [OoCTurna O4eHb KOHCEpPBaTUBHOIO
ypoBHsA 0,19x B TepmuHax OnToBbI fonr/AkTuebl (MpoTme 0,23X Ha Ha4ano roga).

Pybnesble Bbinyckn OTIT Banka ¢ Havana roga mokasanu XOpOLUYlo AVHaMUKY,
Ccy3unB cpefanve cnpefbl Kk kpuBoit OD3 ¢ 440 6n (Ha koHel 2012r.) go 340 6n Ha
ceropgHsALWHUA  AeHb. CeropHslHMe YpoBHM CnpedoB 6aHka Onu3kyM K CPeaHvM
3HAYEHUAM KPYMHbIX YHUBepcanbHbiXx BB-6aHKOB M MMEIOT AMCKOHT, Hampumep, K
cnpeny HoBoro Bbinycka XK® BO-02, onybavkoBaBLUEMY Ha MPOLLUMOW Heaene O4eHb
CWUMNbHYIO OTYETHOCTb. OTW OBCTOATENLCTBA, Ha Hall B3rnsad, MOYTW HE OCTaBnstoT
noteHumana ueHoBoro pocTta Bbinyckam OTI1  banka. bonee wHTepecHon
BO3MOXXHOCTbIO Cpeau [ofra PO3HUYHLIX OaHKOB Mbl HaxOAVMM HOBblE BbIMYCKM
Pycckoro CranpgapTta (5O-03 1 B0-04), npeanaratouive 50-75 6n npeMmn K ypoBHSM
cnpenoB XK® baHka, v gatoLymne, Ha Hall B3rnsaa, 60mblle LWaHCOB Ha X Cy>KEHWE.
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Bbinyck Pemnr, S&P/M/F BB:::OWOCI: p oo s 3?27:;3’ 3a::::-';ue pa:ﬂ\‘dl:L.ll.:HMﬂ AM;S’:::::“/ n(:i::?:.e
Nom6apa LB MITH. PY6. % roAoBbIX
NenHta, 01 B+/B1/- na 3000 10.25 04.03.2013 12.03.2013 HeT /2.66T. 3r./7net
NenHta, 02 B+/B1/- na 3000 10.25 04.03.2013 12.03.2013 HeT /2.66T. 3r./7net
PocTtenekowm, 19 BB+ /- / BBB- aa 10 000 8.26 05.03.2013 12.03.2013 nal272r. 3r./5ner
Mera®oH ®uHaHc, 06 BBB-/-/- na 10 000 8.16 06.03.2013 13.03.2013 HeT /4.21T. 5ner /10 ne
Merad®oH duHaHc, 07 BBB-/-/- aa 10 000 8.16 06.03.2013 13.03.2013 HeT /4.21T. 5ner /10 ne
Ax Bapc, BO-02 -/B1/BB- aAa 5000 9.52-9.83 18.03.2013 20.03.2013 Her /1r. ir./3r.
Life Consumer Finance B.V., ABS BBB/-/- aa 3200 9.58-10.65 30.04.2013 XX.XX.2013 pal/215r. HeT /4.
LiBeTom BblaeneHsb! B biMy CKU, MO KOTOPbIM uaeT c6op 3asiB ok
UermoyHuk: Interfax, Bloomberg, Cbonds
HOCJICZIHI/IC pasMmenmeHusA
Bbinyck PeiTyuHr, S&P/M/F BB:;::’::::': pa?.(:naet::uﬁ, Pafn;isfzziem 3‘7’;/?;:; mil‘(l'T:’ll‘:(Tec&aﬂ Aara AM,.IO pTuaaum
JNomGapa UB MITH. PY6. % rogoBbIX % rogoBbIX
B3B-Jusuhr, 10 BBB/-/BBB na 5000 H/pa / 100% 8.68-8.94 8.68 07.03.2013 nal374r.
B3B-JusuHr, 11 BBB/-/BBB aAa 5000 H/a / 100% 8.68-8.94 8.68 07.03.2013 nal374r.
Mopckon BaHk, 01 -/1B2/- na 1500 1.3/100% 12.89-13.42 13.16 06.03.2013 Het /1.
INetta, 03 B+/B1/- aAa 4000 1.7 / 100% 10.25-10.78 10.25 05.03.2013 Her /2.66T.
Poc6ark, BO-07 WD / Baa3 /BBB+ na 10 000 H/pa / 100% 8.58-8.73 8.73 01.03.2013 Her /2.70T.
COM-BaHk, 01 -/1-1B Aa 1500 1.6/ 100% 12.63-13.16 12.79 01.03.2013 Het /1.
3ancubkombaHk, 5O-03 B+/-/- na 2000 2.3/100% 12.25-12.89 11.83 28.02.2013 HeT /1.84r.
Hopunbckuin Hukenb, BO-01 BBB- / Baa2 /BB+ aa 10 000 H/p / 100% 7.90-8.11 8.06 28.02.2013 HeT /2.72T.
Hopunbckuin Hukens, BO-02 BBB- / Baa2 /BB+ na 10 000 H/a / 100% 7.90-8.11 8.06 28.02.2013 Her /2.72rT.
Hopunbckuin Hukenb, 5O-04 BBB- / Baa2 /BB+ aa 15 000 H/g / 100% 7.90-8.11 8.06 28.02.2013 HeT /2.72T.
Pycckuit CtaHpapt, BO-03 B+ /Ba3/B+ na 3000 1.1/100% 9.62-10.15 10.04 27.02.2013 HeT / 1.43T.
Pycckuin Ctanpapt, BO-04 B+ /Ba3/ B+ aa 3000 1.6/ 100% 9.88-10.41 10.25 27.02.2013 HeT /1.86T.
MKB, 12 (cy6opa.) B+ /B1/BB- aAa 2000 1.9/100% 12.36-13.16 12.63 27.02.2013 Her /4.15T.
XK® Bark, BO-02 -/Ba3/BB- na 3000 3.1/100% 9.84-10.38 9.74 27.02.2013 Her /2.64T.
EsponnaH, 04 -/-1BB- na 1500 H/a / 100% Hio 10.69 27.02.2013 HeT /2.65T.
P®A-UNHBecT, 03 NR HeT 2200 0.4/37% 13.00-13.50 13.50 27.02.2013 pal227r.
Marnur, 01 BB-/-/- Aa 5000 2.6 /100% 8.78-8.99 8.78 26.02.2013 Her /2.70T.
tOnuKpeaut Baxk, BO-08 BBB/ -/ BBB+ na 5000 H/a / 100% 8.26-8.47 8.32 26.02.2013 Her /1.88r.
FOHvKpeaut Baxk, BO-09 BBB/-/BBB+ aa 5000 H/g / 100% 8.26-8.47 8.32 26.02.2013 HeT /1.88T.
HOY KXXCH, 01 -/-/BB+ aAa 2500 2.2/100% 10.25-10.78 10.25 26.02.2013 Her /2.66T.
150 YTPIYTM, (%) — — — — — — — — — — — — — s
145
14.0
135
130 — — — - — —m
125 — - — — —
12.0
115
100 — — — =~ - s s s s s s s
ws ... LlfeConsumerFinanceBv.ABS
INenTa, 01,02
2100 — — — - — - - — - —
5 I Ax Bapc, BO-02
9.0
85 -
80 Pocrenexow,19 © o Meraboi®manc0607
2 T e e e et
70 o3
6.5
77777777777777777777777777777 [iopaums (net)
0 1 2 3 4 5 6
ll
Ih BAHK

‘...unﬂl EHMT

ST TPVITIA SERAT

11.03.2013




ExenHeBHbI 0630D

PBIHOK
Pes3ynbTathl TOpros pybnesbiMm obnuraumsamm Ha MMBB
Beiny ck HOata KoTnpos kn Liena ROJ'I-BO SgOPOT, Cnpea k peno sgbeM
OdpepTtbl  [Morawenus Tlokynka [Tpopaxa Tlocn Wam. nn cpenok wr YTM/YTP Oiopauna O®3 (6n) LB wmnH py6.

o®d3
Od3 25065 27/03/13 100.25 100.33 100.32 -0.10 1 14 600 4.56 0.04 na 46 000
Od3 26200 17/07/13 100.16 100.30 100.30 -0.05 1 5000 5.33 0.35 na 50 000
Od3 26201 16/10/13 100.01 100.80 100.80 -0.02 2 300 5.28 0.59 na 47 000
O3 25076 13/03/14 101.35 101.42 101.42 -0.05 11 4296 5.71 0.96 na 155 000
O3 25068 20/08/14 108.70 108.72 5.68 1.36 na 45 000
Od3 26202 17/12/14 109.26 109.35 5.76 1.60 na 40 000
O3 25071 26/11/14 103.80 103.90 5.82 1.60 na 80 000
O3 25079 03/06/15 102.24 102.27 5.98 2.07 aa 150 000
O3 25075 15/07/15 102.08 102.25 5.99 2.19 aa 150 000
O3 25077 20/01/16 103.68 103.75 103.75 -0.00 5 3000 5.99 2.62 aa 150 000
Od3 46017 03/08/16 100.25 100.40 6.29 2.65 aa 80 000
Od3 26203 03/08/16 102.63 102.90 6.02 3.08 aa 150 000
O®d3 46019 20/03/19 6.91 3.19 aa 26 000
Od3 48001 31/10/18 95.00 97.95 6.96 3.24 aa 24 000
O®d3 25080 19/04/17 104.86 105.00 6.12 3.54 aa 150 000
ODd3 26206 14/06/17 104.64 104.80 104.70 -0.00 2 16 6.22 3.69 aa 150 000
O3 26204 15/03/18 105.89 105.90 6.16 4.16 aa 150 000
O®d3 25081 31/01/18 100.10 100.20 100.25 -0.05 1 840 6.23 4.27 aa 150 000
O3 46014 29/08/18 95.00 6.46 4.47 aa 62 000
Od3 46021 08/08/18 95.00 95.45 6.51 4.33 aa 107 000
O®d3 26208 27/02/19 105.74 105.90 6.40 4.95 aa 150 000
O3 46005 09/01/19 61.00 72.52 6.70 5.12 aa 27 000
O®d3 26210 11/12/19 101.75 101.95 6.55 5.46 aa 150 000
O®d3 46018 24/11/21 98.41 99.15 99.15 -0.25 2 13 6.95 6.11 aa 133 000
Od3 26205 14/04/21 106.07 106.15 106.14 -0.16 3 102 6.72 6.10 aa 150 000
O®d3 46023 23/07/26 107.60 108.40 6.93 6.19 aa 295 000
Od3 26209 20/07/22 105.84 106.05 6.82 6.90 na 150 000
Od3 46011 20/08/25 113.02 127.00 6.38 7.21 na 30 000
Od3 26211 25/01/23 100.80 101.00 6.99 7.24 na 150 000
Od3 46022 19/07/23 84.00 94.00 6.97 7.42 na 45 000
Od3 26207 03/02/27 108.28 108.50 108.48 -0.02 1 1 7.30 8.76 na 150 000
Od3 26212 19/01/28 98.32 98.50 98.50 -0.15 5 13200 7.34 9.32 na 150 000
Od3 46012 05/09/29 95.00 5.47 10.83 na 40 000
Od3 46020 06/02/36 94.00 95.10 7.50 11.35 na 135 000
METANTYPIMYECKAA U TOPHOOOBLIBAOLLAA NMPOMbLILUIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 100.00 100.15 6.96 0.39 na 15 000
HopHukens BO1 25/02/16 100.20 100.25 100.20 -0.09 3 13 000 7.97 2.69 193 HeT 10 000
HopHwukens BO2 25/02/16 100.20 100.25 100.20 2 5000 7.97 2.69 193 HeT 10 000
HopHwukens BO4 25/02/16 100.20 100.25 100.20 -0.02 5 233 000 7.97 2.69 193 HeT 15 000
HIMK
HIMK BO6 05/03/13 0.35 0.00 na 10 000
HIMK BO2 19/06/13 17/12/14 95.00 100.50 6.92 0.27 na 5 000
HJIMK BO3 19/06/13 17/12/14 99.95 100.84 6.92 0.27 aa 5 000
HIIMK BO4 08/09/14 07/09/15 90.00 7.67 1.44 184 aa 5 000
HIIMK BO7 11/11/14 101.49 102.50 7.69 1.55 184 aa 10 000
HIIMK 7 16/03/15 05/09/22 101.30 102.25 7.93 1.82 201 aa 5 000
HIIMK 8 04/12/15 25/11/22 101.00 101.60 101.60 0.60 4 100 003 7.88 2.45 186 HeT 10 000
MMK
MMK BO5 04/04/13 99.88 100.06 6.56 0.07 aa 8 000
MMK BO8 15/08/13 12/02/15 100.03 100.15 8.21 0.43 aa 5 000
MMK BO4 27/02/14 99.40 99.80 8.02 0.95 aa 5 000
MMK BO6 10/07/14 8.36 1.28 257 aa 5 000
MMK BO7 22/07/14 96.04 100.00 7.37 1.31 157 aa 5 000
MMK 18 01/12/15 22/11/22 100.40 102.25 8.53 2.43 252 aa 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.15 100.36 7.13 0.28 aa 8 000
Anpoca 22 28/06/13 23/06/15 100.10 100.30 7.17 0.29 aa 8 000
Anpoca 23 18/06/15 101.86 101.95 8.29 2.04 232 aa 7 000
Anpoca 20 23/06/15 101.86 101.95 8.22 2.06 224 aa 3 000
Anpoca BO1 30/10/15 100.52 102.54 8.31 2.36 230 aa 5 000
Anpoca BO2 30/10/15 101.00 8.40 2.36 239 aa 5 000
EBpas
Eepas 1 22/03/13 13/03/20 100.05 100.44 5.48 0.03 na 10 000
Eepas 3 22/03/13 13/03/20 100.05 101.08 5.14 0.03 na 5 000
CunbmeTtnHBect 1 16/10/14 10/10/19 107.16 107.21 8.76 1.43 294 na 10 000
CunbmeTtnHBect 2 16/10/14 10/10/19 107.16 110.00 8.76 1.43 294 na 10 000
Espas 2 26/10/15 19/10/20 101.25 102.50 9.18 2.30 318 na 10 000
Espas 4 26/10/15 19/10/20 100.01 109.00 9.00 2.30 300 na 5 000
Eepas 5 06/06/16 27/05/21 92.01 107.00 9.33 2.84 328 na 5 000
Espas 7 02/06/16 25/05/21 92.01 104.99 9.52 2.83 347 na 15 000
MeTtannouHBecTt
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ExenHeBHbI 0630D

PBIHOK
Bbiny ck Hata KoTupos kn LleHa Kon-so  O6opor, Cnpen kK peno  Obbem

Odeptbl  [Morawenuss [Mokynka [Mpopaxa [locn Wam. nn cpenok wr YTM/YTP Owpauma O®3 (6n) LB wmnH py6.
MeTannouHsecT 1 16/03/15 07/03/22 101.01 101.33 101.00 -0.15 1 517 8.63 1.81 271 na 5 000
MeTannouHsecT 5 16/03/15 07/03/22 101.00 101.33 101.00 -0.19 1 519 8.63 1.81 271 na 10 000
MeTannouHsecT 6 19/03/15 10/03/22 101.00 101.45 101.00 -0.20 1 584 8.63 1.82 271 na 10 000
MeTannouHsecT 2 02/02/18 27/01/23 99.90 100.14 100.14 0.09 1 1000 9.06 4.05 277 HeT 5 000
MeTannouHsecT 3 02/02/18 27/01/23 99.80 100.14 100.14 0.09 1 1000 9.06 4.05 277 HeT 5 000
Meuen
Meyen BO2 12/03/13 -4.42 0.00 na 5 000
Meyen 5 16/04/13 09/10/18 96.00 100.00 11.64 0.10 na 5 000
Meyen BO3 24/04/13 99.51 100.01 9.81 0.12 na 5 000
Meuyen 2 15/06/11 12/06/13 98.91 99.10 10.85 0.25 na 5 000
Meven 4 25/07/13 21/07/16 99.60 100.35 14.74 0.37 na 5 000
Meyen BO4 11/02/14 10/02/15 96.80 97.49 15.15 0.90 na 5 000
Meuen 15 18/02/14 09/02/21 94.50 96.45 13.93 0.92 na 5 000
Meuen 16 18/02/14 09/02/21 94.00 96.50 14.58 0.92 na 5 000
Meuyen BO5 07/04/15 100.00 11.85 2.22 586 HeT 5 000
Meuyen BO7 07/04/15 100.00 11.85 2.22 586 HeT 2 000
Meyen BO11 07/04/15 100.00 11.85 2.22 586 HeT 3 000
Meyen BO12 07/04/15 100.00 11.85 2.22 586 HeT 3 000
Meuyen BO6 07/04/15 100.00 11.56 1.97 560 HeT 2 000
Meuen 13 01/09/15 25/08/20 88.61 89.84 16.12 2.24 1012 na 5 000
Meuen 14 01/09/15 25/08/20 88.51 91.68 91.68 2.68 1 2 14.59 2.24 859 na 5 000
Meuen 17 02/06/16 27/05/21 81.51 82.49 15.82 2.79 977 na 5 000
Meuen 18 02/06/16 27/05/21 81.50 81.99 16.32 2.78 1027 na 5 000
Meuen 19 07/06/16 01/06/21 81.75 82.00 82.00 3 23 16.29 2.80 1024 na 5 000
TMK
TMK BO1 22/10/13 100.20 100.33 8.58 0.59 na 5 000
CY3K
CY3K 1 05/07/13 26/06/20 100.01 100.37 8.17 0.32 na 10 000
PMK
PMK 3 17/12/13 15/12/15 96.20 99.00 13.29 0.75 HeT 3 000
PMK 4 05/06/14 02/06/16 94.00 94.99 14.96 1.17 920 HeT 5 000
KOKC
KOKC BO2 28/05/14 91.11 98.79 11.41 1.15 565 na 5 000
Pycan
Pycan 7 03/03/14 22/02/18 96.90 97.10 96.90 2 11 250 12.09 0.96 638 HeT 15 000
Pycan 8 15/04/15 05/04/21 93.51 94.45 12.09 1.89 615 HeT 15 000
UWHOPACTPYKTYPA
PO
P>XO 09 18/05/11 13/11/13 100.05 100.30 6.92 0.66 na 15 000
P>XAO 10 06/03/14 107.60 107.81 107.81 -0.03 4 28 6.80 0.95 na 15 000
P>XAO 23 29/01/15 16/01/25 102.91 103.15 7.45 1.76 154 na 15 000
PXAO 11 18/11/15 100.45 100.60 7.73 2.42 172 na 15 000
PXAO 16 06/06/16 05/06/17 100.75 100.80 100.60 -0.25 1 2 7.83 2.87 177 na 15 000
P>XAO 19 16/07/18 08/07/24 101.79 102.00 7.88 4.41 153 na 10 000
®dCK E3C
PCK ESC 6 26/09/13 15/09/20 100.10 100.30 6.68 0.53 na 10 000
P®CK ESC 8 26/09/13 15/09/20 100.10 100.30 6.68 0.53 na 10 000
®CK ESC 18 09/06/14 27/11/23 99.03 101.44 7.55 1.19 178 na 15 000
®CK ESC 15 23/10/14 12/10/23 101.62 102.25 102.62 0.38 1 6700 7.12 1.50 128 na 10 000
®CK E3C BO1 22/04/15 21/10/15 100.90 101.00 101.00 -0.04 1 5000 7.72 1.93 177 na 10 000
®CK ESC 10 24/09/15 15/09/20 100.30 100.55 7.76 2.27 176 na 10 000
P®CKESC 7 27/10/15 16/10/20 99.40 100.10 7.72 2.37 171 na 5 000
P®CK ESC 12 22/04/16 19/04/19 100.00 103.50 8.02 2.74 198 na 10 000
P®CK ESC 25 27/09/16 14/09/27 102.30 102.40 102.40 2 5500 7.96 3.03 189 na 15 000
®CK ESC 21 19/04/17 06/10/27 102.25 103.50 7.99 3.44 188 na 10 000
P®CK ESC 9 24/10/17 16/10/20 100.40 100.75 7.89 3.85 164 na 5 000
®CK EJC 11 24/10/17 16/10/20 100.40 100.75 8.04 3.85 179 na 10 000
P®CK ESC 19 18/07/18 06/07/23 99.50 100.50 99.51 -0.94 1 1 8.22 4.41 187 na 20 000
®CK ESC 13 22/06/21 101.76 102.75 8.35 6.04 165 na 10 000
®CK ESC 24 17/01/20 07/01/28 99.35 99.80 8.30 5.36 177 HeT 10 000
TPAHCHE®Tb
TpaHcHedms 5O1 22/12/14 21/12/15 7.53 1.68 164 HeT 17 000
TpaHcHedrs 5O2 22/12/14 21/12/15 86.70 102.00 7.44 1.68 155 HeT 17 000
HMTN
HMTM BO-2 29/04/15 100.90 101.10 8.59 1.93 264 na 4 000
PocaBTonop
PocaBTomop 1 29/11/16 95.00 9.30 3.21 321 na 3 000
PocBogokaHan
PoceopokaHan 3 11/11/13 09/11/15 95.55 101.25 9.23 0.65 na 3 000
BopokaHan
Bopokanan 1 09/12/15 85.20 100.00 8.94 2.45 292 na 2 000
3anagHbiv CO
SanagHbii CO 1 29/04/16 13/05/31 99.55 100.50 8.94 2.75 290 na 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.85 100.70 9.19 2.90 313 na 5 000

I
w BAHK
willl BEFAT

11.03.2013

11



ExenHeBHbI 0630D

PBIHOK
Boiny ok Hata KoTupos ku Llena Kon-so  O6opor, Crnpen k perno OObeMm
Odeptbl  [Morawenuns [lokynka [lpopaxa [locn Wam. nn cpenok wr YTM/YTP Oiopauna O®P3 (6n) LB wmnH py6.

BanagHen CO 3 24/02/17 06/02/32 95.00 107.00 8.66 3.41 255 na 5 000
BanagHbn CO 4 24/02/17 06/02/32 103.01 107.00 8.66 3.41 255 na 5 000
BanagHei CO 5 24/02/17 06/02/32 95.00 107.00 8.72 3.41 261 na 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 86.00 100.19 8.10 0.98 238 na 7 000
Moyta Poccun 2 23/10/15 18/10/19 100.70 101.50 8.39 2.33 239 na 3 000
Moyta Poccun 3 23/10/15 18/10/19 100.10 101.50 8.45 2.33 245 na 3 000
Moyta Poccun 4 23/10/15 18/10/19 100.10 101.20 8.52 2.33 252 na 3 000
HE®Tb u N'A3
rA3NPOM
[asnpom A9 12/02/14 100.35 100.45 6.83 0.91 na 5 000
Masnpom A1l 24/06/14 108.01 108.90 6.84 1.20 107 na 5 000
asnpom Kanutan 6 18/02/16 99.95 100.05 7.64 2.68 160 HeT 15 000
[asnpom Kanutan 5 16/02/17 99.85 99.95 7.69 3.47 158 HeT 10 000
[asnpom Kanutan 4 11/11/13 15/02/18 85.00 99.85 7.73 4.21 141 HeT 5 000
PocHedTb
PocHedrb 4 23/10/17 17/10/22 103.25 103.45 7.88 3.81 164 na 10 000
PocHedrb 5 23/10/17 17/10/22 103.25 103.35 7.88 3.81 164 na 10 000
Nykownn
Iy konn 4 05/12/13 100.45 100.50 100.50 2 32960 6.78 0.72 na 6 000
Masnpom HedpTbH
[asnpom Hedorb BO-5 09/04/13 99.99 100.16 6.51 0.08 na 10 000
[asnpom Hedorb BO-6 09/04/13 99.99 100.10 6.51 0.08 na 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 101.00 7.73 1.79 182 na 10 000
[asnpom Hedorb 8 02/02/16 100.02 102.41 7.82 2.61 179 na 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 101.50 102.25 7.87 2.63 184 na 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.67 105.80 7.88 4.07 159 na 10 000
[asnpom Hedorb 12 29/11/17 23/11/22 102.75 102.85 7.92 3.92 166 HeT 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 100.99 103.00 8.11 4.13 181 na 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.90 100.17 7.22 0.29 na 10 000
HOBAT3K BO-2 12/10/15 101.40 101.65 7.84 2.31 184 na 10 000
HOBAT3K BO-3 12/10/15 101.40 101.65 7.78 2.31 178 na 5 000
HOBAT3K BO-4 12/10/15 99.76 102.00 7.80 2.31 180 na 5 000
TATHE®Tb
TatHedrb BO-1 20/09/13 99.50 100.25 7.90 0.51 na 5 000
BawHed T
BauHedrs 501 05/12/13 02/12/14 100.70 101.50 7.47 0.72 na 10 000
Baunedrs 4 13/02/15 04/02/22 101.25 101.98 8.19 1.81 227 na 10 000
BauHedrs 1 18/12/12 13/12/16 100.00 100.15 100.15 0.15 1 20 8.47 3.25 238 na 15 000
BauHedrs 2 18/12/12 13/12/16 100.00 101.50 8.52 3.25 243 na 15 000
BauHedrs 3 18/12/12 13/12/16 100.00 100.24 8.44 3.25 235 na 20 000
BauHedrs 6 06/02/18 31/01/23 100.05 100.25 101.00 0.80 2 16 000 8.57 4.08 228 HeT 10 000
BauHedrs 8 06/02/18 31/01/23 100.05 100.25 8.79 4.09 250 HeT 5 000
Baunedrs 7 04/02/20 31/01/23 99.80 100.00 9.06 5.28 254 HeT 10 000
BauHedrs 9 04/02/20 31/01/23 99.70 100.00 9.09 5.28 257 HeT 5 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 100.15 100.35 9.29 0.39 na 5 000
HK AnbsiHc BO-1 04/02/14 96.02 100.60 8.73 0.88 na 5 000
HK AnbsiHc 4 07/06/16 01/06/21 98.00 100.00 9.55 2.83 350 na 5 000
HK AnbsiHc 6 10/06/16 04/06/21 98.00 99.50 10.09 2.84 404 na 7 000
CaxatpaHcHedTeras
CaxaTpHdr2 26/07/13 100.20 100.85 100.00 -0.50 3 1000 12.47 0.38 HeT 3 000
Axkyrtckaa TIK
ATOK BO1 20/12/13 18/12/15 95.01 12.40 0.73 HeT 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 90.00 9.04 2.89 298 na 5 000
FTOCBAHKUA
BTB
BTB BO-1 15/03/13 5.81 0.01 na 5 000
BTB BO-2 15/03/13 7.72 0.01 na 5 000
BTB BO-5 15/03/13 5.81 0.01 na 10 000
BTBE 6 10/07/13 06/07/16 100.40 100.45 6.86 0.33 na 15 000
BTB BO-8 03/09/13 01/09/15 100.30 100.39 7.38 0.48 na 10 000
BTB 5 17/10/13 99.90 100.19 7.78 0.59 na 15 000
BTB 60O-03 18/03/14 17/03/15 99.94 100.65 7.86 0.97 215 na 5 000
BTB B0O-04 18/03/14 17/03/15 99.99 100.65 7.70 0.97 199 na 5 000
BTB BO-6 21/12/12 19/12/14 100.95 101.05 8.00 1.64 212 na 10 000
BTB BO-7 25/01/13 23/01/15 100.62 100.70 7.97 1.74 207 na 10 000
BTB BO-19 01/10/15 100.00 8.68 2.29 268 na 15 000
BTB BO-20 01/10/15 100.00 8.68 2.29 268 na 15 000
BTB BO-21 19/01/16 100.65 100.75 100.66 0.01 1 1 8.12 2.55 209 HeT 15 000
BTB BO-22 16/02/16 99.90 100.00 8.12 2.64 209 HeT 15 000
BTB 24
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ExenHeBHbI 0630D

PIHOK
Boiny ok Hata KoTupoB ku Llena Obopor, Crnpen k perno OObeMm
Odpeptbl  [Morawenuss [lokynka [lpopaxa [locn Wam. nn cpenok wr YTM/YTP Oiopauna O®P3 (6n) LB wmnH py6.

BTB 24 3 30/05/12 29/05/13 99.86 1.03 0.22 na 6 000
BTB 24 1-UN 14/12/11 10/12/14 8.97 1.61 310 na 15 000
BTB 24 5 22/08/13 20/02/14 100.15 7.64 0.45 na 8 000
BTB JInaunHr
BTB-INunanuHr 2 08/04/14 07/07/15 99.88 100.65 7.98 0.84 na 10 000
BTB-INunanur 4 09/09/14 07/06/16 8.18 1.11 243 na 5 000
BTB-INunannr 8 07/05/13 01/08/17 100.02 100.50 8.34 0.17 na 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.95 100.55 8.33 0.53 na 8 000
BTB-INunannHr 3 10/09/13 07/06/16 7.54 0.45 na 5 000
BTB-INnanHr 9 05/02/14 02/08/17 98.70 100.00 7.50 0.83 na 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.80 100.50 8.29 1.01 257 na 5 000
BaHk MockBblI
BaHk Mocks bl BO1 28/01/16 99.94 8.29 2.58 226 HeT 10 000
B3b
B3b 8 22/10/13 13/10/20 85.01 99.99 7.35 0.60 na 15 000
B3b 21 10/03/15 17/02/32 101.00 101.70 7.87 1.81 195 na 15 000
B3b 18 09/10/15 17/09/32 101.65 101.75 7.98 2.29 198 na 10 000
B3b 19 15/10/15 23/09/32 101.65 101.75 7.98 2.31 198 na 10 000
B3b 9 24/03/16 18/03/21 99.00 100.00 8.05 2.67 201 na 15 000
B3b 10 27/09/16 21/09/21 8.68 3.03 261 na 15 000
B3b 6 17/10/17 13/10/20 98.38 101.18 8.13 3.83 188 na 10 000
B3B-1IusnHr
B3B-INusnHr 3 11/04/14 02/04/21 99.50 100.00 7.63 1.03 190 na 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.41 101.65 7.88 1.51 204 na 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.41 110.50 7.88 1.52 203 na 5 000
B3B-IusnHr 6 31/01/17 88.06 102.30 8.13 2.16 214 na 10 000
B3B-INusnHr 4 08/04/16 02/04/21 100.50 101.00 8.58 2.68 254 na 5 000
B3B-IusnHr 5 08/04/16 02/04/21 90.01 101.00 8.58 2.68 254 na 5 000
MCI Baxk
MCI Baxk 01 27/03/14 17/03/22 98.00 8.06 0.98 234 na 5 000
MCI Baxk 02 21/08/14 11/08/22 101.30 102.00 8.16 1.38 235 na 5 000
PCXB
PCXB 8 22/05/14 14/11/19 100.70 100.80 7.90 1.14 215 na 5 000
PCXB 9 22/05/14 14/11/19 100.70 100.80 7.90 1.14 215 na 5 000
PCXB 10 04/02/15 29/01/20 100.52 100.62 8.03 1.79 212 na 5 000
PCXb 11 05/02/15 30/01/20 100.52 100.62 8.06 1.79 215 na 5 000
PCXB 7 11/06/13 05/06/18 99.75 99.99 7.33 0.25 na 5 000
PCXb BO-2 06/08/13 03/02/15 100.00 100.64 7.49 0.41 na 5 000
PCXb BO-3 08/08/13 05/02/15 100.00 100.64 7.45 0.41 na 5 000
PCXb BO-1 29/08/12 28/08/13 99.01 6.06 0.47 na 5 000
PCXb BO-5 29/08/12 28/08/13 90.41 7.45 0.47 na 10 000
PCXB 4 02/10/13 27/09/17 7.63 0.54 na 10 000
PCXb BO-6 01/05/12 29/10/13 95.01 100.50 7.58 0.62 na 10 000
PCXB 15 05/11/13 26/10/21 100.45 100.75 7.83 0.63 na 10 000
PCXB 3 13/02/14 09/02/17 100.46 101.50 7.79 0.91 na 10 000
PCXB 6 15/08/14 09/02/18 86.07 100.50 7.85 1.38 204 na 5 000
PCXb 18 23/10/14 13/10/22 100.70 100.80 7.97 1.50 213 na 5 000
PCXB 17 21/10/14 11/10/22 100.70 100.80 7.89 1.50 205 na 10 000
PCXB 16 13/04/15 04/04/22 101.00 101.90 8.17 1.90 223 na 10 000
PCXb 14 07/07/15 29/06/21 99.00 100.00 7.96 2.15 197 na 10 000
PCXB 12 09/07/15 01/07/21 99.00 100.00 8.33 2.15 234 na 5 000
PCXb 13 10/07/15 02/07/21 99.00 100.00 8.34 2.15 235 na 5 000
Masnpom6 aHk
[asnpombank BO-4 24/12/12 20/12/14 101.00 101.10 101.05 -0.05 8.00 1.66 212 na 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.85 7.27 0.36 na 10 000
[asnpombaHk BO-1 08/12/13 100.40 7.38 0.73 na 10 000
[asnpombaHk 5O-3 05/02/14 01/02/15 7.88 0.88 na 10 000
asnpombaHk 6 14/07/14 07/07/16 101.40 101.50 7.79 1.28 200 na 10 000
FasnpombaHk 7 21/10/15 17/10/16 101.15 101.25 8.14 2.33 214 na 10 000
Fasnpombank 10 19/10/15 12/10/17 99.95 8.67 2.32 267 na 10 000
Fasnpombank 11 19/10/15 10/10/19 99.96 8.67 2.32 267 na 10 000
FasnpombaHk 12 19/10/15 06/10/22 99.98 8.67 2.32 267 na 10 000
ANKK
ANXKK A6 15/07/14 100.00 103.40 6.82 0.81 na 3 000
AMXKK-11 Al 15/03/15 15/09/43 8.32 1.42 250 na 7 000
AMXKK A9 15/02/17 93.03 101.00 7.83 2.63 180 na 5 000
AMXKK A7 15/07/16 93.36 101.55 8.00 1.56 214 na 4 000
AMXKK A19 15/05/15 15/11/24 99.50 101.00 8.06 2.01 209 na 6 000
AMXKK A24 01/11/15 01/11/22 7.89 2.38 188 na 6 000
AMXKK A8 15/06/18 7.90 2.46 188 na 5 000
AMXKK A10 15/11/18 91.76 101.00 8.30 2.74 226 na 6 000
AMXKK A18 15/04/16 15/07/23 99.50 101.00 8.24 2.74 220 na 7 000
AMXKK A21 15/02/20 102.11 102.95 8.06 2.95 200 na 15 000
AMXKK A1l 15/09/20 8.68 3.54 256 na 10 000
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ExenHeBHbI 0630D

PBIHOK
Boiny ok Hata KoTupoB ku LleHa Kon-so  O6opor, Crnpen k perno OObeMm
Odpeptbl  [Morawenus [lokynka [lpopaxa Tlocn Wam. nn cpenok wr YTM/YTP Oiopauna O®P3 (6n) LB wmnH py6.

AMXKK A16 15/09/21 8.33 4.70 192 na 10 000
AMXKK A17 15/04/22 103.01 105.80 8.22 5.31 170 na 8 000
AMXKK A20 15/12/27 8.59 8.27 142 na 5 000
rmnK
rTNK 01 26/01/16 23/01/18 87.00 102.00 9.54 2.55 351 HeT 5 000
ITNK 02 26/01/16 26/01/18 101.00 103.67 9.44 2.55 341 HeT 5 000
rMOB3KC
FMOB3KC BO-2 22/07/13 86.00 100.70 7.24 0.36 na 5 000
FMOB3KC BO-7 04/12/13 04/12/15 100.06 100.36 9.09 0.71 HeT 5 000
MOB3KC BO-3 08/06/12 08/12/13 86.00 100.50 8.84 0.72 na 3 000
MOB3KC BO-5 08/06/12 08/12/13 90.10 100.40 8.95 0.72 na 2 000
MOB3KC BO-4 01/08/12 01/08/14 9.37 1.33 357 na 3 000
MOB3KC BO-6 01/08/12 01/08/14 86.00 9.29 1.33 349 na 2 000
TpaHckpeauTOaHK
TpaHckpeantbaHk 5 12/08/13 100.10 100.35 7.90 0.42 na 3 000
TpaHckpeanTbaHk BO-1 17/11/13 100.05 100.30 7.45 0.67 na 5 000
TpaHckpeauTbaHk 6 17/04/14 100.20 100.80 101.25 0.75 1 1 7.16 1.04 143 na 4 000
TENEKOMbI
PocTtenekom
PocTtenekom 17 05/11/15 02/11/17 100.02 101.55 8.06 2.37 205 na 10 000
PocTtenekom 15 24/01/18 99.85 100.20 8.36 3.91 210 HeT 5 000
PocTtenekom 18 24/01/18 100.10 100.20 99.85 -0.16 2 2 8.41 3.91 215 HeT 10 000
MTC
MTC 3 20/06/13 12/06/18 99.96 100.45 7.21 0.28 na 10 000
MTC 1 17/10/13 99.70 100.20 7.64 0.59 na 10 000
MTC 4 19/05/11 13/05/14 99.60 99.65 100.25 0.57 1 1 7.33 1.10 158 na 15 000
MTC 2 20/10/15 98.89 99.98 7.89 2.35 188 na 10 000
MTC 8 12/11/15 03/11/20 99.87 100.35 100.35 0.25 3 40 8.16 2.40 215 na 15 000
MTC 5 26/07/12 19/07/16 100.00 100.99 8.38 2.91 232 na 15 000
MTC 7 07/11/17 100.75 102.00 101.20 -0.30 2 8 000 8.55 3.83 230 na 10 000
Bbivnenkom
BbimMnenkom UHB 1 19/07/13 100.00 100.63 7.99 0.36 na 10 000
Beimnenkom 3 12/07/11 08/07/14 99.00 99.50 98.90 -0.60 1 1700 8.45 1.27 266 na 10 000
BeimMnenkom 2 23/03/15 14/03/22 100.80 101.15 8.39 1.83 247 na 10 000
BeimMnenkom 1 17/03/15 08/03/22 100.80 101.15 8.59 1.82 267 na 10 000
BeimMnenkom 4 17/03/15 08/03/22 100.80 101.15 8.44 1.82 252 na 15 000
BeimMnenkom 6 13/10/15 99.75 100.00 99.90 2 28123 8.51 2.31 251 na 10 000
BeimMnenkom 7 13/10/15 99.01 100.15 8.40 2.31 240 na 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 100.60 100.87 7.96 1.47 213 na 10 000
Poctenekom
PocTtenekom 8 03/09/13 95.28 100.49 7.16 0.48 na
PocTtenekom 1 18/08/11 08/08/13 8.78 0.41 na 2 000
Clb Tene2
TENE2 4 10/02/14 31/01/22 100.75 101.00 7.54 0.90 na 3 000
TENE2 5 10/02/14 31/01/22 100.75 101.30 8.01 0.90 na 4 000
TENE2 7 14/04/15 05/04/22 100.00 102.00 8.16 1.89 222 na 6 000
TENE2 1 17/06/16 11/06/21 99.00 107.00 9.04 2.87 298 na 5 000
TENE2 3 17/06/16 11/06/21 99.00 100.00 8.68 2.88 262 na 3 000
TENE2 2 17/06/16 11/06/21 99.00 100.00 8.62 2.88 256 na 5 000
NMOTPEBUTEJNIbCKUE, TOPIroBJIA
BB
BBA MM 3 27/02/13 7.67 0.00 na 5 000
MArHUT
Marnut BO-1 09/09/13 98.00 8.10 0.50 HeT 1 000
Marnut BO-2 09/09/13 99.96 100.30 8.10 0.50 na 1 000
Marnut BO-3 09/09/13 8.10 0.50 na 2 000
Marnut BO-4 09/09/13 8.31 0.50 na 2 000
Marnut BO-5 28/02/14 100.01 100.15 100.01 -0.19 2 10 050 8.14 0.95 na 5 000
MarnHut BO-6 22/04/14 99.50 99.90 7.99 1.06 225 na 5 000
Marnut BO-7 21/09/15 101.00 101.25 8.49 2.23 249 na 5 000
MarxuT 1 23/02/16 100.20 100.30 8.58 2.67 254 HeT 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 98.10 98.80 9.06 1.18 330 na 8 000
X5 ®uHaHe 1 01/07/14 93.30 9.34 1.25 356 na 9 000
X5 duHaHc BO1 01/10/15 101.25 101.24 0.69 1 2 9.14 2.24 314 na 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 97.00 99.50 7.47 0.43 HeT 3 000
Konerika BO-2 01/10/13 99.50 99.50 0.10 1 3620 10.30 0.54 HeT 3 000
O'KEN
O'ken 02 15/12/15 12/12/17 101.30 101.50 9.70 2.43 369 HeT 3 000
UHTYPUCT
WHTy pycT 2 22/05/12 21/05/13 99.70 100.00 12.31 0.19 HeT 2 000
Yepkusoso

i

I BAHK
M‘“Bﬂ
11.03.2013

14



ExenHeBHbI 0630D

PBIHOK
Bbiny ck Hata Kotupos kn LleHa Kon-so  Obopor, Chpen k  peno . Obbem
Odeptbl  [Morawenuss [Mokynka [lpopaxa Tlocn Wam. nn cpenok wr YTM/YTP Owpauma O®3 (6n) LB wmnH py6.

Yepkusoso 6O-3 08/11/13 84.00 99.95 11.75 0.64 na 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 97.00 100.29 10.03 0.54 na 3 000
CuHeprust BO-3 03/06/15 95.00 9.70 1.79 379 HeT 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.01 100.02 12.64 0.29 HeT 1 000
Bantmuckun Beper
Bant Beper 01 27/12/13 22/12/17 1.00 HeT 00000 000
OeTckun mup
[Oetckuin mup 1 26/05/15 95.00 96.50 10.34 2.01 437 HeT 1 000
Mupatopr
MupaTtopr BO-1 29/07/14 94.03 97.49 12.13 1.32 633 na 3 000
MukosHoBkumn MK
MwukosiH BO-1 31/01/14 29/01/16 101.00 101.10 101.02 0.02 2 800 11.55 0.86 HeT 2 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrpom
ATomaHepronpom 6 15/08/14 98.71 99.75 7.72 1.36 191 aa 10 000
TpchmaLuxon,qMHr
TpaHcmawxonguHr BO-1 23/01/14 96.70 96.80 10.69 0.85 HeT 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 85.00 100.71 -61.63 0.75 HeT 2 000
Kamas BO-2 04/02/14 94.65 99.97 8.77 0.88 HeT 3 000
Kamas BO-3 01/10/15 100.10 104.00 10.77 2.22 478 HeT 2 000
YB3
YpanearoHsasop 1 12/12/13 07/12/17 99.56 101.25 100.20 0.20 2 395944 9.14 0.73 HeT 3 000
YpanearoHsaBof 2 27/08/13 20/02/18 99.01 100.00 9.18 0.46 HeT 3 000
YOM3
YOM3 04 22/10/13 21/04/15 100.35 100.50 10.55 0.59 na 1 000
UPKYT
Wpky T BO-1 10/09/13 8.81 0.48 na 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 96.09 101.00 17.44 0.76 na 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 94.00 9.05 0.12 na 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 94.10 8.29 0.12 na 3 000
fCc o1 19/09/13 26/03/17 85.00 99.90 8.36 0.51 na 5 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 100.00 100.10 9.23 0.14 HeT 2 000
Connepc 2 17/07/13 101.29 101.30 101.29 -0.01 1 751 8.79 0.35 na 3 000
Nmapomawcepsuc
rMC 02 13/02/15 100.21 102.75 9.84 1.78 393 na 3 000
rMC 03 02/02/16 30/01/18 100.00 100.30 10.33 2.56 430 HeT 3 000
TPAHCIMOPT
Aspocnor
Aspodior BO-1 08/04/13 100.05 100.07 6.68 0.08 na 6 000
Aspodyiotr BO-2 08/04/13 100.05 100.09 6.41 0.08 na 6 000
TpaHcKoHTelHep
TpaHcKoHTelHep 2 04/06/15 100.85 101.20 8.06 1.39 225 aa 3 000
TpaHckoHTelHep 4 26/01/18 100.02 100.25 8.48 3.54 236 HeT 5 000
Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 99.50 100.50 9.22 1.21 345 na 3 000
HoelMepeso3Kom BO-01 03/03/15 101.40 101.90 9.16 1.84 324 na 5 000
HogelMepes o3Kom BO-02 03/03/15 101.40 102.45 9.16 1.84 324 na 5 000
TpaHcaspo
TPAHCASPO BO-01 03/09/13 03/03/15 100.20 100.32 100.36 0.06 9 6 487 12.04 0.48 HeT 3 000
TPAHCASPO 1 25/04/12 23/10/13 100.35 100.39 100.31 -0.14 7 4189 12.26 0.59 HeT 3 000
HO-Tanp
lO-Tanp BO-1 26/03/13 97.01 100.25 10.26 0.04 HeT 2 000
lO-Tanp BO-2 26/03/13 86.01 100.25 7.68 0.04 HeT 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.31 100.50 10.33 0.14 HeT 2 000
lO-Tanp BO-7 30/04/13 22/04/15 98.00 99.99 10.49 0.14 HeT 2 000
lO-Tanp BO-16 03/06/13 26/05/15 7.91 0.23 HeT 1 000
lO-Tanp BO-09 15/11/13 13/11/15 98.01 100.01 12.26 0.66 HeT 2 000
lO-Tanp BO-10 15/11/13 13/11/15 100.05 12.35 0.66 HeT 2 000
lO-Tanp BO-8 02/12/13 26/05/15 10.38 0.71 HeT 2 000
lO-Tanp BO-3 19/12/13 99.90 7.52 0.74 HeT 2 000
lO-Tanp BO-4 26/03/14 98.00 98.30 11.52 0.99 580 HeT 2 000
lO-Tanp BO-5 26/03/14 98.00 99.50 11.81 0.99 609 HeT 2 000
lO-Tawp 5 21/07/16 95.00 8.86 2.89 280 HeT 2 000
SHEPFETUKAU CETU
PYCrmgrpo
Py crvgpo 1 22/04/16 12/04/21 86.01 100.00 8.10 2.74 206 na 10 000
Py crvgpo 2 22/04/16 12/04/21 96.52 8.16 2.74 212 na 5 000
Py crvgpo 7 08/02/18 02/02/23 100.35 100.45 100.40 0.05 7 37829 8.57 4.10 227 HeT 10 000
Py crvgpo 8 08/02/18 02/02/23 100.35 100.45 100.45 0.10 4 44 001 8.56 4.10 226 HeT 10 000
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ExenHeBHbI 0630D

PIHOK
Boiny ok Hata KoTupos ku Llena Kon-so  O6opor, Cnpen k perno OObeMm

Odeptbl  [Morawenuss [lokynka [lpopaxa [locn Wam. nn cpenok wr YTM/YTP Oiopauna O®P3 (6n) LB wmnH py6.
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 90.02 99.97 8.43 2.66 239 na 5 000
MocaHepro 3 06/12/12 28/11/14 8.41 1.60 254 na 5 000
MO3CK
MO3CK BO1 18/09/15 100.00 101.30 8.52 2.23 253 na 5 000
MOQ3CK BO2 26/10/15 100.50 101.30 8.45 2.33 245 na 5 000
MOQ3CK BO3 10/02/16 100.10 100.27 8.59 2.63 256 HeT 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 100.10 101.00 8.13 1.92 219 na 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 86.02 100.40 7.62 0.27 na 4 000
OHEJ OrK-5 b-18 25/06/14 98.61 8.07 1.24 229 na 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 91.50 92.00 16.43 1.22 1065 HeT 10 000
Ky 36ac3Hepro-duH 2 21/04/16 15/04/21 86.00 92.00 13.08 2.68 704 HeT 5 000
MPCK LEHTPA
MPCK LeHTtpa BO1 14/10/15 100.81 101.20 8.73 2.29 273 na 4 000
MPCK MNPUBOIJbXbA
MPCK L. v Mpus. BO1 15/12/15 100.85 104.50 8.59 2.46 257 HeT 4 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 95.65 99.00 10.23 1.40 441 HeT 6 000
MPCK YPANA
MPCK Ypana 6O1 28/01/16 85.00 100.00 8.61 2.60 258 HeT 3 000
TrK-1
TrK-1 03 25/06/13 14/12/21 7.69 0.34 HeT 2 000
TrK-1 02 02/07/13 01/07/14 99.60 99.70 8.14 0.31 HeT 5 000
TrK-1 01 13/03/12 11/03/14 8.69 0.95 na 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 99.11 99.55 9.52 0.42 HeT 7 000
TrK-2
Trk-2 6O-1 17/09/13 43.48 0.50 HeT 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.60 99.70 9.48 0.56 HeT 5 000
UpKyTCkaHepro
Mpky TOHepro-1 28/11/13 100.01 7.08 0.70 HeT 5 000
Wpky TOHepro BO-1 08/04/14 96.00 98.00 9.13 1.02 340 HeT 3 000
AKYTCK3HEPIoO
Aky TckaHepro BO-1 03/09/13 99.97 100.02 8.50 0.48 na 3 000
rac
[as3npom-raszaHeproceTb 2 23/04/13 97.01 7.20 0.12 na 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 99.00 99.40 10.10 0.47 HeT 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 100.01 101.15 8.56 2.10 258 na 5 000
EBpoxum 3 18/11/15 14/11/18 95.00 100.00 8.81 2.41 280 na 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.90 100.47 7.24 0.51 na 4 000
AkpoH 3 23/05/12 20/11/13 100.51 101.30 8.02 0.67 na 4 000
AkpoH 4 27/05/14 18/05/21 90.00 100.00 8.30 1.15 254 na 4 000
AKpoH 5 27/05/14 18/05/21 97.40 100.00 8.14 1.15 238 na 4 000
AkpoH BO1 13/10/15 101.85 102.00 9.29 2.27 329 na 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.70 98.99 10.02 1.02 429 HeT 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
nce
JICP 'pynna 2 31/01/13 01/08/13 99.96 100.20 9.68 0.39 na 5 000
JICP 'pynna BO-1 26/06/12 25/06/13 100.60 100.80 7.73 0.29 na 2 000
NCP I'pynna BO-2 10/09/13 9.35 0.48 na 2 000
JICP 'pynna 3 14/03/14 08/09/17 101.25 101.69 9.87 0.93 na 3 000
JICP 'py nna BO-3 20/03/14 99.60 99.77 9.94 0.96 423 na 2 000
JICP 'py nna BO-5 24/07/14 97.51 98.10 10.56 1.31 476 na 2 000
JICP 'pynna 04 24/10/14 20/10/17 100.30 102.70 11.37 1.47 554 na 5 000
PeHoBaCTtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 102.11 102.30 11.95 1.16 619 na 3 000
PCTl-duHaHc-2 15/04/14 13/10/15 101.75 103.00 12.33 1.00 661 na 3 000
NenCneuCMy
NeHCneuCMY BO-2 23/05/13 100.21 101.70 0.24 0.20 na 2 000
NeHCneuCMY 02 12/12/17 101.51 102.99 12.44 2.96 638 HeT 5 000
CY-155
CY-155 Kanutan 5 25/02/14 23/02/16 1.00 HeT 1 000
CY-155 Kanutan 6 25/02/14 23/02/16 1.00 HeT 1 000
CY-155 Kanutan 7 25/02/14 23/02/16 1.00 HeT 1 000
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ExenHeBHbI 0630D

PIHOK
Boiny ok Hata KoTupos ku Llena Kon-so  O6opor, Cnpen k perno OObeMm
Odeptbl  [Morawenuss [lokynka [lpopaxa [locn Wam. nn cpenok wr YTM/YTP Oiopauna O®P3 (6n) LB wmnH py6.

P®A-UHBeCT 2 17/10/13 85.00 99.87 8.55 0.41 HeT 1 000
P®A-UHBecCT 3 24/02/16 13.50 2.25 750 HeT 00000 000
Y KXCU
Y KKCU 1 23/02/16 101.00 101.50 9.71 2.62 368 HeT 3 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 99.16 100.45 8.53 3.93 227 na 8 000
POCHAHO 2 20/12/17 99.15 101.70 8.94 3.93 268 na 10 000
POCHAHO 3 20/12/17 99.15 101.70 8.92 3.93 266 na 15 000
CUCTEMA
ADK Cuctema 1 07/03/13 2.47 0.00 na 6 000
A®K Cuctema 2 14/08/12 12/08/14 100.41 100.45 100.41 -0.01 1 30 8.19 1.36 238 na 20 000
A®K Cuctema 4 15/03/16 99.20 99.50 8.30 1.54 245 na 20 000
A®K Cuctema 3 29/11/12  24/11/16 100.70 100.80 8.71 3.18 262 na 19 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.55 99.98 11.09 0.35 na 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.03 100.10 11.79 0.27 na 2 000
CutpoHuke BO-2 08/10/12 07/10/13 100.02 100.17 100.02 -0.32 2 290 12.28 0.55 na 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.30 100.34 7.10 0.18 na 10 000
POCBAHK BO1 25/06/13 25/06/13 100.51 100.55 7.15 0.29 na 5 000
POCBAHK BO2 08/07/13 100.20 100.34 7.16 0.33 na 5 000
POCBAHK A3 06/05/11 06/11/13 99.61 99.69 7.65 0.64 na 5 000
POCBAHK BO4 12/09/14 12/09/15 8.28 1.38 247 na 10 000
POCBAHK A5 06/05/11 07/11/14 99.20 99.30 8.06 1.55 221 na 5 000
POCBAHK BO5 31/01/16 100.90 101.50 100.90 0.10 1 1 8.61 2.59 258 HeT 5 000
POCBAHK BO6 30/01/16 101.00 101.05 8.55 2.59 252 HeT 5 000
POCBAHK BO7 01/03/16 100.15 100.25 100.24 0.09 2 103 000 8.63 2.68 259 HeT 10 000
POCBAHK 1 15/01/16 3.00 HeT 1 000
Anbda-baHk
Anbda-bBaxk 2 07/06/13 02/12/16 98.88 100.45 100.28 -0.03 1 2 8.12 0.24 na 5 000
Anbda-Bank BO3 28/09/13 28/09/15 86.00 100.37 100.24 -0.06 1 36 000 8.14 0.53 na 10 000
Anbda-bBank 1 04/02/14 02/02/16 100.25 100.35 7.98 0.88 na 5 000
Anbda-Bank BO7 28/02/14 31/08/15 100.35 100.70 7.98 0.95 na 5 000
Anbda-Bank BO8 26/02/16 100.06 100.44 100.40 5 150 002 8.67 2.67 263 HeT 5 000
MOM BaHk
MOM BaHk BO4 16/12/13 16/12/14 100.51 100.63 8.90 0.75 na 5 000
MOM Bahk 8 09/07/13 09/04/15 100.04 100.30 8.25 0.32 na 6 000
MOM BaHk BO2 21/03/14 96.03 7.94 1.02 222 na 5 000
HOMOC BaHk
HOMOC BaHk BO2 18/04/13 18/10/14 100.00 100.30 7.53 0.10 na 5 000
HOMOC BaHk 9 15/06/12 14/06/13 100.12 100.26 100.12 -0.07 1 10 8.35 0.26 na 5 000
HOMOC BbaHk BO3 09/08/13 09/08/15 98.10 100.20 100.20 0.03 2 55 000 8.80 0.41 na 5 000
HOMOC BaHk 12 25/08/13 28/08/17 99.50 100.20 8.66 0.46 na 5 000
HOMOC BbaHk BO1 24/02/12 24/02/14 100.20 100.40 8.84 0.94 na 5 000
HOMOC BaHk 11 02/07/14 02/07/14 102.50 9.62 1.24 384 na 5 000
Bank 3EHUT
BaHk BEHUT BO6 26/05/13 26/05/14 100.17 100.23 7.71 0.21 na 5 000
BaHk BEHUT BO4 07/02/14 07/02/15 100.14 100.22 100.14 -0.08 1 500 8.76 0.89 na 3 000
BaHk 3EHUT BO5 14/02/14 14/02/15 100.15 100.22 8.67 0.91 na 3 000
BaHk BEHUT 1 07/04/12 07/04/13 99.00 22.65 0.07 na 5 000
BaHk BEHUT t 5 05/06/12 04/06/13 100.21 7.95 0.23 na 5 000
BaHk BEHUT 6 02/07/13 01/07/14 100.25 100.35 8.12 0.31 na 3 000
BaHk BEHUT 8 28/08/13 23/08/17 100.42 100.49 8.31 0.47 na 5 000
BaHk 3EHUT BO2 22/09/12 22/09/13 7.63 0.55 na 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 100.35 100.45 8.71 0.66 na 3 000
BaHk 3EHUT BO7 12/04/14 12/04/15 100.40 100.54 100.40 -0.15 3 11555 8.98 1.02 325 na 5 000
MpomcBA3bL6aHk
Mpomce a3b6aHk 6 17/06/13 100.00 100.05 100.05 0.05 2 501 8.14 0.27 na 5 000
MpomcB s3ebaHk BO3 04/02/14 99.70 100.20 9.14 0.88 na 5 000
Mpomce a36aHk BO7 06/09/14 06/09/15 100.00 102.00 9.06 1.42 324 na 5 000
MpomcB sisb6aHk BO2 20/02/13 18/02/15 100.03 100.90 100.04 -0.26 1 1 9.43 1.81 351 na 5 000
MpomcB sisb6aHk BO4 20/02/13 18/02/15 100.03 100.25 9.64 1.81 372 na 5 000
MpomcB a3bbaHk 3 01/02/18 102.95 11.81 3.81 557 HeT 5 000
Bank CI6
BaHk CIN6 BO1 09/10/12 09/04/13 8.69 0.19 na 5 000
BaHk ClN6 BO4 13/12/12 12/12/13 86.00 8.88 0.73 na 3 000
BaHk CIM6 BO2 26/03/12 23/09/13 97.69 100.19 8.99 0.52 na 5 000
BaHk CIN6 BO8 07/10/13 05/10/15 100.00 100.65 8.79 0.55 na 5 000
MKB
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ExenHeBHbI 0630D

PBIHOK
Boiny ok Nata KoTupoB ku Liena Kor-Bo  O6opor, Cnpeak peno Obbem

Odpeptbl  [Morawenuss Tlokynka [lpopaxa Tlocn Wam. nn cpenok wr YTM/YTP Oiopauna O®P3 (6n) LB wmnH py6.
MKB 7 14/01/14 14/07/15 100.70 101.00 9.65 0.82 na 2 000
MKB BO-01 22/02/13 22/02/14 100.00 100.10 100.00 -0.05 4 14 000 9.72 0.93 na 3 000
MKB BO-03 27/04/13 27/04/15 100.04 100.19 7.75 0.13 na 4 000
MKB BO-02 25/09/13 25/09/15 100.15 100.38 9.46 0.52 na 3 000
MKB 8 09/10/13 08/04/15 100.35 100.40 9.30 0.56 na 3 000
MKB BO-04 15/10/12 15/04/14 100.65 100.85 9.87 1.02 414 na 5 000
MKB BO-05 23/06/14 99.22 99.44 99.44 0.03 2 2 9.88 1.22 411 na 5 000
MKB KB 11 05/06/18 99.80 12.60 3.90 634 HeT 3 000
MKB KB 12 22/08/18 13.00 4.15 669 HeT
NETPOKOMMEPL,
MeTtpokommepL 5 20/12/13 21/12/14 100.00 101.29 100.71 -0.09 1 95 8.94 0.76 na 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 85.20 100.40 8.71 0.48 na 3 000
MeTtpokommepr, BO-02 23/08/13 23/08/15 99.50 100.48 8.67 0.45 na 3 000
Metpokommepr, 5O-03 23/02/14 23/08/15 8.86 0.93 na 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 100.05 100.15 8.62 0.49 na 5 000
Ypancu6 05 28/02/14 25/08/17 100.76 100.89 8.93 0.95 na 7 000
JIK YPAIICUB
Ypancu6 JlnamHir 60O-3 29/10/13 100.15 100.35 9.00 0.38 na 3 000
Ypancu6 Jinamir 60O-1 28/02/14 99.95 100.25 9.46 0.58 na 2 000
Ypancu6 JinamHir 60-4 03/07/14 99.10 99.50 10.08 0.66 na 3 000
Ypancub Nuanir BO-5 05/02/15 101.07 101.40 10.64 0.97 493 na 3 000
Ypancub Nuanir 6O-6 10/02/15 100.01 100.99 10.87 0.98 515 HeT 3 000
Ypancub Nuanur 6O-7 22/04/15 100.45 100.85 10.61 1.04 488 na 2 000
Ypancub Nuanir 6O-2 12/01/15 101.40 101.80 10.83 1.66 495 HeT 2 000
Ypancub Nuanir 6O-9 17/02/15 101.40 101.90 10.81 1.76 491 HeT 2 000
Ypancub Nuanur 6O-12 18/12/15 100.00 100.50 10.85 2.40 484 HeT 2 000
Ypancub Nuanur 6O-13 18/12/15 100.00 100.55 10.92 2.61 489 HeT 2 000
KB PEHECCAHC KAINUTAIN
PeHnKan BO-3 05/08/13 05/08/14 99.60 99.70 99.70 -0.10 2 101 10.92 0.40 na 3 000
PeHKan BO-2 09/08/13 09/08/15 100.27 100.58 12.14 0.41 HeT 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.33 100.49 8.29 0.10 na 2 000
TKC BAHK BO6 16/07/13 14/07/15 101.25 101.47 9.54 0.35 na 2 000
TKC BAHK S 2 28/07/13 103.80 103.95 103.77 -0.32 4 7 9.79 0.38 na 1 000
TKC BAHK O1 20/09/13 100.20 102.00 14.44 0.50 na 2 000
TKC BAHK BO2 29/11/11 26/11/13 104.30 104.39 104.39 -0.02 11 2114 10.14 0.68 na 2 000
TKC BAHK BO3 21/08/12 18/02/14 103.12 103.69 10.37 0.91 na 2 000
CBasHon BaHk
CasasHon BaHk 1 08/08/13 06/08/15 101.21 101.24 101.21 -0.08 7 396 11.39 0.41 HeT 2 000
POCIOCCTPAX
Pocrocctpax 2 07/11/13 02/11/17 101.00 101.15 9.05 0.64 HeT 5 000
POCIOCCTPAX BaHk
Pocrocctpax BaHk 03 28/02/13 31/08/14 99.95 100.10 100.10 1 5000 10.43 1.40 461 na 2 000
PocroccTpax BaHk 04 01/07/13 03/07/15 99.70 99.85 9.74 0.31 na 3 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13  13/09/22 100.01 100.10 8.67 0.52 na 5 000
Peco rapaHtus 01 01/09/14 22/08/22 100.00 101.00 9.08 1.41 326 na 5 000
PECO Jlnsuur
Peco Nnanur 01 19/02/14 17/02/16 10.24 0.92 HeT 3 000
EABP
EABP 3 29/10/13 25/10/16 90.10 7.18 0.62 na 5 000
EABP 1 03/02/14 28/01/19 86.10 101.30 7.48 0.87 na 5 000
EABP 4 11/02/14 06/02/18 86.00 100.50 7.25 0.90 na 5 000
EABP 2 26/02/15 21/02/19 100.50 102.50 8.36 1.83 244 na 5 000
HOHukpeanT BaHk
tOHukpeanT BanHk BO02 30/08/13 27/02/15 90.00 100.65 7.64 0.47 na 5 000
HOHukpeanT BaHk 5 03/09/13 01/09/15 99.95 100.05 7.57 0.48 na 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 100.39 100.43 7.79 0.48 na 5 000
tOHukpeanT BanHk BOO1 11/12/13 10/12/14 100.60 101.25 8.30 0.73 na 5 000
OHuKkpeanT BaHk 4 13/05/14 10/11/15 100.50 101.00 8.34 1.11 259 na 10 000
lOHukpeanT BanHk BO04 24/10/14 23/10/15 101.40 101.85 101.40 -0.35 1 1 8.32 1.50 248 na 5 000
HOHukpeant Bank BO05 28/10/14 27/10/15 101.00 8.08 1.51 224 na 5 000
OHukpeanT BanHk BO08 24/02/15 24/02/16 100.05 100.15 100.00 -0.10 2 2 8.31 1.85 238 HeT 5 000
OHukpeanT BanHk BO09 24/02/15 24/02/16 100.05 100.15 8.26 1.84 234 HeT 5 000
OHukpeanT BaHk BO06 11/02/16 100.50 100.74 100.55 -0.04 3 12 404 8.56 2.63 253 HeT 5 000
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ExenHeBHbI 0630D

PBIHOK
Boiny ok Hata KoTupoB ku Llena Kon-so  O6opor, Cnpen k perno OObeMm
Odpeptbl  [NMorawenunss [lokynka [lpopaxa [locn Wam. nn cpenok wr YTM/YTP Oiopauna O®3 (6n) LB wmnH py6.

IOHukpeant Bank BO07 11/02/16 100.50 100.74 8.56 2.63 253 HeT 5 000
HOHukpeanT BaHk 1 07/09/16 8.54 3.01 247 na 5 000
PandcpanseHb6aHk
PandxpaiizeH 4 06/12/11 03/12/13 101.25 101.33 6.99 0.71 na 10 000
Pandxpaiizen 65O-7 27/11/13 100.30 7.24 0.70 na 5 000
WMHI BaHk
WHI Bank 2 15/05/13 18/11/14 8.48 0.25 HeT 5 000
PyccCraHpapT
Py ccCtanpapt BO-2 26/03/13 24/03/15 100.01 100.15 9.02 0.04 na 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.22 100.30 9.11 0.63 na 5 000
Py ccCtanpapt BO-1 08/11/13 07/11/14 100.21 100.44 8.82 0.64 na 5 000
Py ccCtanpapt BO-3 27/08/14 27/02/16 100.05 101.00 10.00 1.41 418 HeT 3 000
Py ccCraHnpgapt BO-4 27/02/15 27/02/16 100.15 9.95 1.83 403 HeT 3 000
BocTt-3kcnpecc
BocT-3kcnp bBaHk BO-1 10/03/11 07/03/13 7.67 0.00 aa 1 000
BocTt-Okenp bBank BO-4 16/08/13 14/08/15 100.20 101.05 9.07 0.43 na 3 000
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.58 100.49 9.58 0.58 na 2 000
BocTt-3kenp Bank BO-2 27/03/14 25/09/14 100.90 101.40 101.50 0.41 1 5000 9.88 0.97 417 na 2 000
BocT-Okenp Bank BO-10  23/12/14 22/12/15 101.90 102.28 101.00 -1.25 3 3 11.66 1.62 579 HeT 3 000
BocT-3kcnp BaHk 02 09/08/18 14.06 3.97 779 HeT 5 000
XK® BaHk
XK BaHk 6 12/03/13 10/06/14 8.77 1.17 301 na 5 000
XK BaHk 5 19/10/11 17/04/13 100.00 100.18 6.93 0.10 na 4 000
XK BaHk BO-3 22/10/13 22/04/14 99.95 100.07 7.78 0.60 na 4 000
XK BaHk 7 26/04/12 23/04/15 101.81 101.95 9.07 1.92 313 na 5 000
XK BaHk BO-2 24/02/16 100.50 100.60 100.50 0.10 1 9900 9.53 2.61 350 HeT 3 000
BHIM Mapu6a
BHM Mapw6a 1 29/03/14 99.74 99.85 99.85 0.01 1 6995 8.00 0.99 228 na 2 000
PycdmHaHcbaHk
Py cqmHancbank 6O-01 04/07/13 04/07/14 99.60 99.72 8.38 0.32 na 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 100.07 100.20 100.20 1 11 8.49 0.49 na 4 000
Py cqmHancBbaHk 8 16/09/13 14/09/15 100.30 100.50 8.41 0.50 na 2 000
Py cqmHancbaHk 9 17/09/13 15/09/15 100.30 100.50 8.41 0.50 na 2 000
Py cdqmHancBbark 10 12/11/13 10/11/15 99.50 99.65 8.67 0.65 na 2 000
Py cqmHancBbank 11 13/11/13 11/11/15 99.40 99.65 8.51 0.66 na 2 000
Py cdqmuHaHcBaHk 5O3 02/11/14 02/11/15 101.75 101.95 8.91 1.51 307 na 4 000
OENbTAKPEOUT
[Nenbta Kpegut BO3 07/08/13 07/08/15 100.60 100.70 7.66 0.41 na 4 000
Denbta Kpegut 6 18/06/14 15/06/16 99.15 99.35 99.15 -0.05 4 4 8.06 1.22 229 na 5 000
Denbta Kpegut 8 05/11/14 02/11/16 99.85 100.00 8.46 1.54 261 na 5 000
OTIN BaHk
OTMN BaHk BO-2 04/03/14 03/03/15 86.21 101.60 101.50 0.32 2 1351 9.06 0.96 335 na 6 000
OTMN BaHk 2 25/03/14 98.80 99.50 9.10 0.98 338 na 3 000
OTMN BaHk BO-1 29/07/14 98.41 98.79 98.79 1 5 9.08 1.33 328 na 5 000
OTMN BbaHk BO-3 01/11/12 30/10/14 99.71 9.22 1.51 338 na 4 000
CKB-BaHk
CKB-BaHk BO-4 05/12/12 05/06/13 0.22 0.29 na 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 100.10 4.73 0.21 na 3 000
CKB-BaHk BO-6 09/07/13 08/07/14 99.00 99.85 99.80 0.05 1 250 9.27 0.33 na 2 000
CKB-BaHk BO-5 10/10/13 10/04/14 100.00 9.56 0.56 na 2 000
KpeauTEBpona BaHk
KpenEB pbaHk BO-3 09/10/13 09/10/15 100.36 100.43 9.31 0.56 na 5 000
KpenEB pbaHk 6 21/08/12 18/02/14 99.86 100.60 9.71 0.99 399 na 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 100.30 100.43 9.71 0.90 na 5 000
KpenEB pbaHk BO-4 19/02/14 19/02/16 100.03 100.24 9.59 0.92 HeT 5 000
KpenEs pbaHk BO-1 27/04/14 98.15 98.60 9.99 1.07 425 na 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 100.01 100.05 9.08 0.56 na 5 000
MHTesa BO1 25/04/14 25/10/15 100.15 101.00 9.42 1.05 369 na 3 000
LleHTp-UHBeCT
LeHTpNHBecT BO-1 17/12/13 17/06/14 9.59 0.75 na 2 000
LeHTpNHBecT BO-5 17/12/13 17/06/14 9.65 0.86 na 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.05 100.20 7.73 0.10 na 2 000
LleHTpUHBECT 2 25/06/13 24/06/14 100.37 100.69 8.53 0.29 na 3 000
CBsa3b-baHk
Cesasbbank 03 19/12/13 09/12/21 100.10 9.10 0.75 na 5 000
Casasbbank 04 24/04/13 13/04/22 100.00 100.15 7.92 0.12 na 5 000
Cesasbbank BO1 01/11/13 01/11/15 85.00 100.00 9.17 0.62 HeT 5 000
CasasbbaHnk 05 16/04/15 07/04/22 9.72 2.44 370 na 5 000
KpanunHBecT6aHk
KparuvHe ect6aHk B5O-1 19/10/13 19/04/14 99.90 10.10 0.58 na 2 000
CypnoctpouTenbHbIW 6GaHK
CypocTp BOO1 03/03/13 03/03/14 99.00 100.34 100.20 1 2000 11.30 0.95 HeT 2 000
Cy pocTp 04 10/04/12 08/10/13 99.90 101.30 100.07 0.02 1 1 11.13 0.55 HeT 2 000
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ExenHeBHbI 0630D

PBIHOK
Boiny ok Hata KoTupoB ku Llena Kon-so  O6opor, Cnpen k perno OObeMm
Odpeptbl  [NMorawenunss [lokynka [lpopaxa [locn Wam. nn cpenok wr YTM/YTP Oiopauna O®3 (6n) LB wmnH py6.

MeTko MG aHK
MeTkomGaHk BO-1 02/02/13 02/08/14 100.00 100.55 10.83 1.32 503 na 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.05 100.25 8.01 0.09 HeT 2 000
MeTkomGaHk BO5 08/10/13 06/10/15 100.00 100.95 10.33 0.55 na 2 000
MeTtannuHBecTOaHK
MeTannuHe ecTbaHk 01 20/12/13 22/06/15 100.35 100.50 9.65 0.75 na 2 000
AbcontoT 6aHK
A6contoT 6aHk BO1 20/06/14 20/12/15 10.75 1.27 496 HeT 5 000
A6contoT 6aHk 5 30/07/14 27/07/16 89.04 98.98 98.99 1.99 1 22 000 8.97 1.33 317 na 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 7.09 0.08 na 2 000
MepsobaHk BO1 25/04/12 24/04/13 100.14 100.20 8.93 0.12 na 2 000
MepsobaHk BO3 24/09/13 22/09/15 100.40 101.00 10.26 0.52 HeT 2 000
CMIN Baxk
CMI1 bank 01 26/11/13  23/05/17 10.19 0.69 na 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 100.03 101.00 10.50 0.48 HeT 2 000
JNNIOKO-BaHk
JIOKO-BbaHk 05 25/07/13 23/07/15 100.35 100.50 9.33 0.37 na 3 000
JIOKO-BbaHnk O3 13/08/13 11/08/15 100.70 100.85 100.75 -0.04 1 1 9.07 0.42 na 3 000
JIOKO-baHnk BO1 07/02/13 06/02/14 100.26 100.40 9.82 0.88 na 3 000
JIOKO-baHnk BO2 13/02/14 11/02/16 100.26 100.40 10.23 0.90 HeT 4 000
HOBUKOM BaHk
Hoswukom BaHk 1 26/05/13 25/11/13 86.00 100.85 5.34 0.21 na 2 000
Hoswukom Bank BO1 07/07/13 07/07/14 85.10 100.08 8.35 0.32 na 3 000
Hoswukom Bank 5O4 11/10/13 11/10/15 99.51 101.50 8.99 0.56 na 2 000
BHewnpom6aHk
BHewnpombaHk 2 19/06/13 13/12/17 7.10 0.27 HeT 2 000
BHeunpom6ark 5O2 26/10/13 26/10/15 99.60 100.80 99.67 -1.08 2 2 12.90 0.60 na 3 000
BHeunpom6ark 5O1 30/11/12 30/11/13 98.00 102.23 9.55 0.70 na 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 100.00 100.15 100.15 0.04 1 4 8.90 0.58 na 5 000
AK Bapc baHk BO1 17/10/13 15/10/15 100.30 100.64 8.67 0.58 na 5 000
Asnatcko-TuxookeaHckumn BaHk
ATB 01 28/04/13 30/04/15 100.05 100.25 8.71 0.13 na 2 000
ATBE BO1 19/08/14 19/02/16 99.90 100.24 100.20 -0.05 1 4 000 10.50 1.37 469 HeT 3 000
YBPuP
YBPP 2 30/04/13 01/05/14 100.10 100.35 9.65 0.14 na 2 000
YBPP BO1 01/10/13 29/09/15 100.69 101.70 10.86 0.53 na 2 000
3ancu6komMobaHk
3ancunbkombaHk 5O2 16/08/13 14/08/15 101.10 9.18 0.43 na 2 000
3ancubkombaHk 5O1 21/12/12 20/06/14 0.01 1.28 HeT 2 000
3ancubkombaHk 5O3 26/02/15 25/02/16 100.54 100.90 100.95 0.20 4 2630 11.24 1.81 532 HeT 2 000
Poccurickun Kanurtan
PocKanutan 03 26/10/13 28/10/15 100.40 100.90 10.34 0.60 na 3 000
Bank AsaHrappn
Asanrapg 03 11/05/12 10/05/13 100.05 100.24 7.59 0.16 na 2 000
AsaHrapg BO1 03/02/14 01/02/16 100.00 100.20 9.97 0.88 HeT 2 000
TaTtdoHa6aHK
TaTtdoHabaHk BO-5 09/04/13 07/04/15 99.90 8.40 0.08 na 2 000
TaTtdoHabaHk BO-6 15/10/13 13/10/15 100.70 100.98 11.88 0.57 na 2 000
TatdoHabaHk BO-3 28/11/13 27/11/14 100.05 100.40 100.10 -0.28 1 1 12.40 0.69 na 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 99.65 100.60 11.42 0.77 na 2 000
TatdoHabaHk BO-4 18/02/14 17/02/15 100.05 100.55 100.69 0.44 1 100 11.77 0.92 na 3 000
TaTtdoHabaHk BO-7 07/02/14 05/02/16 100.45 100.50 12.62 0.88 HeT 2 000
TaTtdoHabaHk BO-2 18/10/12 17/04/14 99.92 100.00 100.00 -0.44 2 5 12.59 1.02 687 na 2 000
EBponnaH
EBponnan 03 04/11/14 31/10/17 100.03 101.70 10.37 1.50 453 HeT 4 000
EBponnax 04 20/02/19 11.00 2.65 497 HeT
BaHk OTKpbITHUe
OTkpbiTe 01 18/12/13 13/12/17 100.53 100.63 100.46 -0.11 3 12 040 10.33 0.75 HeT 3 000
®K OTKpbITHE
®K OTtkpbiTve 03 04/10/13 29/09/17 10.64 0.55 HeT 7 000
DK OTkpbITre 02 26/12/13 22/12/16 100.00 101.47 10.96 0.77 HeT 5 000
OK OTkpbiTHe 04 25/06/14 20/12/17 11.46 1.22 568 HeT 5 000
®K OTtkpbiTve 01 14/10/14 96.00 9.37 1.47 354 HeT 5 000
PET’MOHAIBbHbIE
MOCKBA
Mocksa 61 03/06/13 102.11 102.30 102.10 -0.05 2 3150 5.86 0.23 na 30 000
Mocksa 53 01/09/13 100.00 100.65 5.41 0.48 na 15 000
Mocksa 63 10/12/13 106.51 106.79 5.81 0.73 na 15 000
Mocksa 62 08/06/14 106.31 106.95 6.46 1.17 70 na 35 000

i

I BAHK
M‘hﬂ

BArl

CIAS TPYITHA SEAT

11.03.2013

20



ExenHeBHbI 0630D

PIHOK
Bbiny ck Hata KoTnpos ku LieHa Kon-so ~ Ob6opor, Cnpen Kk peno . Obbem

Morawenuns Tlokynka [lpopaxa [locn Wam. nn  cpenok wr YTM/YTP Oiopauna O®P3 (6n) LB wmnH py6.
Mocksa 39 21/07/14 99.45 100.50 6.71 1.31 91 Aa 10 000
Mocksa 64 24/06/15 99.20 100.27 100.26 0.03 2 11 200 6.99 2.13 100 Aa 20 000
Mocksa 44 16/11/15 112.11 113.77 6.69 2.30 69 Aa 40 000
Mocksa 56 22/09/16 99.07 100.15 7.44 3.09 136 Aa 20 000
Mocksa 49 14/06/17 97.90 99.36 7.73 3.69 151 Aa 25 000
Mocksa 66 23/11/18 105.14 106.50 106.20 1 100 000 7.48 4.59 109 Aa 30 000
Mocksa 48 11/06/22 93.80 95.19 93.80 -1.38 1 2 7.62 6.80 81 Aa 30 000
CAHKT-NETEPBYPI
CrIo6 38 19/11/15 7.54 2.43 153 Aa 10 000
Cno6 39 01/06/17 101.10 101.50 101.10 -0.35 1 1 7.77 3.61 161 Aa 7 000
MOCKOBCKAS OB
MockoB ckast O6n 8 11/06/13 100.40 100.60 6.59 0.25 na 19 000
MockoB ckas O6n 7 16/04/14 100.25 100.41 7.75 1.04 202 na 16 000
NEHUHIPAOCKAS OB
NeHuHrpaackas O6n 3 05/12/14 103.52 106.50 7.81 1.58 195 aa 1 000
HWUXXEMOPOOCKASA OBN
Hwuxeropoackas O6n 6 07/10/15 99.80 100.40 8.17 1.43 235 na 5 000
Hwuxeropoackas O6n 7 16/11/16 103.60 103.75 103.60 -0.20 2 90 8.06 1.93 212 aa 8 000
Hwxeropoackas O6n 8 29/08/17 104.85 105.00 8.31 3.15 223 aa 8 000
CAMAPCKASA OB
Camapckas O6n 6 10/05/13 86.51 101.39 5.92 0.16 na 2 000
Camapckas O6n 5 19/12/13 101.20 101.64 7.93 0.74 aa 8 000
Camapckas O6n 8 13/12/17 102.25 7.75 1.41 193 aa 15 000
Camapckasa O6bn 7 30/11/16 96.50 100.95 7.70 1.78 179 aa 12 000
AKYTUA
Axy TMs 35001 11/04/13 99.01 8.13 0.08 na 3 000
Aky TMa 34004 19/09/13 100.01 6.37 0.27 Aa 2 000
Aky TMa 35002 17/04/14 100.31 100.75 7.48 0.98 176 Aa 3 000
Aky Tva 35003 20/05/16 86.01 101.09 7.95 2.22 196 Aa 3 000
Aky TMa 35004 17/05/17 87.51 102.75 7.97 2.62 194 Aa 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpaii 3 27/09/14 100.30 100.95 7.83 0.98 211 na 4 000
KpacHopapckui kpai 4 09/11/17 89.00 102.60 8.03 2.16 204 na 12 000
CTABPOMNONbCKUN KPAA
CraBpononbck kp 34001 12/12/17 89.30 104.35 8.30 2.24 230 HeT 5 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpari 5 29/11/16 87.00 101.60 7.79 1.18 203 na 9 000
KpacHosipckuit kpaii 6 19/10/17 101.50 101.90 101.71 -0.05 1 1 8.12 2.52 210 na 17 000
BOJNMOrPAOCKASA OBJ
Bonrorp o6n 34004 04/06/14 99.10 99.80 8.75 0.77 na 2 000
Bonrorp o6n 34005 04/05/16 98.21 99.00 98.99 0.78 2 350 8.08 1.82 216 na 3 000
Bonrorp o6n 35002 28/05/17 86.13 100.80 8.13 1.99 217 na 5 000
KOMU
Komu Pecn 35007 22/11/13 100.00 100.60 8.13 0.68 na 1 000
Komu Pecn 34009 18/10/14 98.50 100.00 8.78 1.05 305 na 2 000
Komu Pecn 35008 03/12/15 94.30 97.10 8.74 1.98 278 na 1 000
Komu Pecn 32010 15/12/16 102.15 102.50 8.36 2.06 238 na 2 000
TYNbCKAA OBI
Ty nbckas o6n 34002 25/09/15 100.00 100.55 8.52 1.50 268 na 5 000
JNIMNELKAA OBN
Jluneukas o6n 34006 05/06/13 100.15 100.45 7.73 0.24 na 2 000
Jlvneukas o6n 34007 26/05/17 87.03 102.50 8.35 1.95 240 HeT 3 000
BOPOHEXCKASA OB/l
BopoHexck 06n 34005 17/12/17 87.00 105.00 8.65 2.39 264 HeT 5 000
KAITY>XCKAA OBI
Kany »xckasi o6n 34004 26/06/13 7.13 0.29 na 2 000
Kanyckas o6n 34005 19/05/16 100.00 100.60 8.35 2.44 233 na 3 000
yYOMYPTUA
Yamy ptust 25003 14/07/13 101.01 4.96 0.34 na 1 000
Yamy ptus 34004 25/11/15 88.05 103.00 6.96 1.78 105 na 2 000
Yamy ptust 34005 24/11/16 100.01 7.74 2.20 175 na 2 000
Yamy ptust 34006 05/12/17 104.00 106.40 8.18 2.74 214 HeT 3 000
KOCTPOMCKASA OBINACTb
KocTpomck o6n 34006 17/11/16 101.50 101.69 8.65 1.55 280 na 4 000
OPEHBYPICKASA OB
OpeHBy prck o06n 34001 14/12/17 104.60 105.30 8.38 2.89 232 HeT 4 000
BOJTIOroACKAs Oobn
Bonoroackasa o6n. 34002 14/12/16 104.21 104.80 8.73 1.98 277 na 3 000
Bonoroackasa o6n. 34003 05/12/17 8.67 2.38 266 HeT 5 000
BENNTOPOAOCKASA OBN
Benropoack o6n 24003 14/05/13 99.90 100.15 100.00 -0.15 1 17 8.03 0.18 na 2 000
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PbIHOK

PeaynbTathl TOPros eBpoboHaaMm
m

Beinyck BantoTta lMorawenusa [okynka MNMpopnaxa [lMokynka [Mpopaxa [Oopauus (no nokynke)
POCCUA
RUSSIA'15 3.625% uUsD 29/04/15 105.000 105.500 1.25 1.03 2.06 0.06 88
RUSSIA'17 3.25% usD 04/04/17 104.750 105.250 2.03 1.91 3.81 0.05 135
RUSSIA'18 11% usD 24/07/18 144.000 145.750 2.27 1.99 4.39 0.18 135
RUSSIA'30 7.5% uUsD 31/03/30 124.190 125.190 3.06 2.90 5.16 -0.32 158
RUSSIA'20 5% uUsD 29/04/20 114.000 114.750 2.82 271 6.08 0.12 148
RUSSIA'22 4.5% USD 04/04/22 10.250 111.000 51.06 3.10 6.80 5634
RUSSIA'28 12.75% USD 24/06/28 195.092 196.355 4.24 4.17 9.19 0.01 207
RUSSIA'42 5.625% USD 04/04/42 116.400 116.775 4.60 4.58 15.36 0.10 188
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.073 101.092 1.62 1.57 0.38 -0.01 133
GAZST'13 5.625% USD 22/07/13 101.063 101.410 2.74 1.83 0.38 0.01 246
GAZPR'13 7.343% USD 11/04/13 101.130 101.135 -4.44 -4.49
GAZPR'13 7.51% USD 31/07/13 102.401 102.901 1.41 0.20 0.40 0.15 112
GAZPR'14 10.5% USD 25/03/14 108.833 109.513 1.98 1.36 0.99 -0.08 168
GAZPR'14 10.5% USD 08/03/14 108.620 109.280 1.81 1.18 0.95 -0.19 151
GAZPR'14 8.125% USD 31/07/14 108.799 108.873 1.72 1.67 1.35 140
GAZPR'15 5.092% USD 29/11/15 106.705 107.005 2.53 2.42 2.56 0.45 210
GAZPR'16 4.95% USD 23/05/16 106.250 106.750 2.90 2.74 2.98 0.25 240
GAZPR'16 6.212% usD 22/11/16 111.370 112.370 2.95 2.68 3.34 -0.03 237
GAZPR'18 8.146% usD 11/04/18 121.458 122.458 3.51 3.32 4.25 -0.09 266
GAZPR'19 9.25% uUsD 23/04/19 129.500 130.000 3.81 3.73 4.87 275
GAZPR'22 6.51% uUsD 07/03/22 116.200 116.700 4.32 4.26 7.12 -0.18 271
GAZPR'22 4.95% uUsD 19/07/22 105.375 105.875 4.25 4.19 7.62 0.38 255
GAZPR'34 8.625% uUsD 28/04/34 138.625 139.625 5.51 5.45 11.42 -0.25 308
GAZPR'37 7.288% uUsD 16/08/37 123.625 125.125 5.52 5.42 12.95 -0.38 298
Masnpom HedpTH
GPN CAPITAL '22 4.375% USD 19/09/22 99.344 99.728 4.46 4.41 7.73 -0.04 271
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 102.691 104.691 1.20 -3.38 0.19
TRANSN'14 5.67% usD 05/03/14 103.686 104.686 1.91 0.93 0.98 -0.01 161
TRANSN'18 8.7% usD 07/08/18 127.975 128.263 3.06 3.01 4.54 -0.21 212
PX0
RZD'17 5.739% usD 03/04/17 110.396 110.598 3.01 2.96 3.63 -0.06 236
RZD'22 5.7% USD 05/04/22 111.979 112.382 4.11 4.06 7.18 -0.51 245
CoBkomcnoT
SOVKOM'17 5.375% USD 27/10/17 105.108 105.539 4.15 4.05 4.11 -0.28 340
FTOCBAHKUA
BTB
VTB'15 6.465% USD 04/03/15 107.406 108.406 2.62 2.13 1.90 0.01 227
VTB'17 6% USD 12/04/17 107.752 108.752 3.93 3.68 3.63 -0.12 330
VTB'18 6.315% USD 22/02/18 109.438 110.438 4.19 3.97 4.36 0.19 336
VTB'18 6.875% USD 29/05/18 111.732 112.732 4.34 4.14 4.46 -0.18 347
VTB'20 6.551% USD 13/10/20 110.541 111.541 4.87 4.73 6.05 0.11 351
VTB'22 6.95% USD 17/10/22 106.945 107.945 5.99 5.86 7.09 -0.06 434
VTB'35 6.25% USD 30/06/35 108.273 109.273 5.60 5.52 12.61 -0.20 308
VTB' 9.5% USD 109.219 109.850 8.11 8.02 6.58 0.33 659
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 100.999 101.018 1.83 1.73 0.18 158
BANK OF MOS'15 6.699% USD 11/03/15 106.388 106.589 3.39 3.29 1.86 0.01 304
BANK OF MOS'15 5.967% USD 25/11/15 105.125 105.625 3.96 3.77 2.52 355
BANK OF MOS'17 6.02% USD 10/05/17 104.170 105.170 4.90 4.64 3.70 -0.15 427
B3b
VEB ‘17 5.375% uUsD 13/02/17 109.718 109.914 2.75 2.70 3.61 1.72 213
VEB'17 5.45% uUsD 22/11/17 110.000 110.400 3.15 3.06 4.19 0.75 236
VEB'20 6.902% uUsD 09/07/20 118.092 118.441 4.03 3.98 5.96 -0.10 269
VEB'22 6.025% uUsD 05/07/22 113.125 113.875 4.30 4.21 7.35 0.63 263
VEB'25 6.8% uUsD 22/11/25 119.450 119.950 4.74 4.70 8.94 0.45 268
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 101.600 101.616 2.66 2.61 0.31 239
GAZPROMB'14 6.25% uUsD 15/12/14 105.719 106.248 291 2.62 1.69 258
GAZPROMB'15 6.5% uUsD 23/09/15 107.950 108.250 3.22 3.10 2.33 0.06 282
GAZPROMB'16 7.35% USD 08/05/16 111.531 111.690 3.44 3.39 2.81 0.01 293
GAZPROMB'17 5.625% USD 17/05/17 107.002 107.202 3.80 3.75 3.75 0.13 314
GAZPROMB'19 7.25% USD 03/05/19 108.839 109.384 5.53 5.43 5.02 0.21 449
GPB EURO' 7.875% USD 104.067 104.759 6.92 6.76 4.23 -0.33 615
PCXB
ROSSELKH'13 7.175% USD 16/05/13 100.990 101.040 1.95 1.69 0.19 0.25 170
ROSSELKH'14 7.125% USD 14/01/14 104.502 104.546 1.78 1.73 0.84 148
ll
Ih BAHK
Mﬂbw
11.03.2013

23



ExenHeBHbI 0630D

PBIHOK
Buinyck Hara Llena HoxoaHocTn Name, % Z-cnpap
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ROSSELKH'14 9% uUsb 11/06/14 108.252 108.317 2.32 2.27 1.20 201
ROSSELKH'17 6.299% usb 15/05/17 109.720 110.095 3.77 3.68 3.71 0.04 311
ROSSELKH'17 5.298% usb 27/12/17 106.221 106.446 3.87 3.82 4.28 -0.03 307
ROSSELKH'18 7.75% usb 29/05/18 117.730 117.989 3.96 3.91 4.40 -0.09 309
ROSSELKH'21 6% uUsb 03/06/21 105.122 105.276 4.29 4.24 2.96 0.37 380
CoepbaHk
SBER'13 6.48% usb 15/05/13 100.935 101.085 1.49 0.71 0.19 -0.06 123
SBER'13 6.468% usb 02/07/13 101.590 101.785 1.45 0.86 0.32 -0.28 116
SBER'15 5.499% uUsb 07/07/15 107.126 107.244 2.34 2.29 2.21 -0.26 194
SBER'17 5.4% usb 24/03/17 108.360 108.558 3.18 3.13 3.63 -0.06 254
Sber'l7 4.95% usb 07/02/17 107.759 107.952 2.84 2.79 3.61 0.91 222
SBER'19 5.18% usb 28/06/19 107.608 107.899 3.81 3.76 5.45 -0.02 266
SBER'21 5.717% uUsb 16/06/21 109.873 110.240 4.29 4.24 6.72 0.12 277
Sber'22 6.125% usb 07/02/22 112.673 113.067 4.39 4.34 7.10 0.05 277
SBER'22 5.125% uUsb 29/10/22 100.443 100.823 5.07 5.02 7.60 0.07 334
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 100.751 101.251 3.00 -0.68 0.13 279
EVRAZ'15 8.25% uUsb 10/11/15 110.750 111.200 3.97 3.80 2.41 -0.05 357
EVRAZ'17 7.4% uUsb 24/04/17 107.315 107.490 5.40 5.35 3.57 0.09 479
EVRAZ'18 9.5% usb 24/04/18 115.500 116.000 5.95 5.84 4.13 -0.13 516
EVRAZ'18 6.75% usb 27/04/18 104.480 104.933 5.73 5.63 4.35 -0.38 491
MeTtannounHsect
METALLOINV'16 6.5% uUsb 21/07/16 105.300 105.650 4.78 4.67 3.07 -0.10 428
HJIMK
NLMK '19 4.95% uUsb 26/09/19 101.565 101.847 4.67 4.62 5.56 0.15 348
AnbsiHC Onn
Alliance '15 9.875% uUsb 11/03/15 109.626 109.828 4.80 4.70 1.80 0.01 448
Anpoca
ALROSA'14 8.875% uUsb 17/11/14 110.492 110.733 2.51 2.37 1.58 -0.01 217
ALROSA'20 7.75% usb 03/11/20 117.964 118.666 491 4.81 5.94 -0.10 355
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 100.925 101.025 2.01 1.36 0.15 -0.03 177
VIMPELC'14 4.31% usb 29/06/14 100.667 103.222 3.82 1.85 1.27 1.11
VIP FIN'16 6.493% uUsb 02/02/16 106.980 106.980 3.92 3.92 2.69 -0.15 348
VIMPELC'16 8.25% usb 23/05/16 112.514 112.836 4.05 3.95 2.85 0.02 357
VIMPELC'17 6.255% uUsb 01/03/17 107.150 108.150 4.28 4.02 3.60 369
VIMPELC'18 9.125% uUsb 30/04/18 118.700 119.201 4.96 4.86 4.20 -0.08 414
VIP FIN'21 7.748% uUsb 02/02/21 112.550 113.550 5.75 5.60 6.14 -0.15 437
VIMPELC'22 7.504% uUsb 01/03/22 111.500 111.875 5.84 5.79 6.83 -0.13 429
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 107.570 107.915 1.73 1.53 1.58 0.31 139
LUKOIL'17 6.356% uUsb 07/06/17 113.965 114.181 2.84 2.79 3.77 -0.06 216
LUKOIL'19 7.25% usb 05/11/19 120.287 120.614 3.78 3.73 5.42 -0.03 257
LUKOIL'20 6.125% uUsb 09/11/20 114.205 114.561 3.96 3.91 6.24 0.11 255
LUKOIL'22 6.656% uUsb 07/06/22 119.575 120.002 4.09 4.04 7.17 -0.13 243
MTC
MTS'20 8.625% uUsb 22/06/20 126.969 127.690 4.28 4.18 5.71 -0.10 298
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 107.608 107.753 2.59 2.54 2.73 213
NOVATEK'21 6.604% uUsb 03/02/21 116.684 117.052 4.11 4.06 6.39 -0.04 267
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 103.165 103.335 1.66 1.24 0.39 0.17 137
SEVERSTAL'14 9.25% uUsb 19/04/14 108.001 108.117 1.97 1.87 1.06 166
SEVERSTAL'16 6.25% uUsb 26/07/16 107.394 107.723 3.90 3.80 3.10 -0.08 338
SEVERSTAL'17 6.7% uUsb 25/10/17 109.361 109.799 4.44 4.34 4.00 -0.24 370
Sev Stal '22 5.9% uUsb 17/10/22 101.917 102.477 5.64 5.56 7.34 -0.61 395
TMK
TMK'18 7.75% uUsb 27/01/18 106.250 106.750 6.26 6.14 4.18 544
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 108.255 109.255 5.49 5.23 3.56 0.06 489
THK-BP
TNK '13 7.5% uUsb 13/03/13 100.250 103.250 -7.22 -175.44
TNK-BP'15 6.25% uUsb 02/02/15 107.000 107.300 2.46 2.31 1.82 -0.03 210
TNK-BP'16 7.5% uUsb 18/07/16 115.300 115.600 2.71 2.62 3.04 0.05 219
TNK-BP'17 6.625% uUsb 20/03/17 114.093 114.298 2.90 2.85 3.55 0.06 226
TNK-BP'18 7.875% uUsb 13/03/18 121.097 121.355 3.28 3.23 4.19 0.06 244
TNK-BP'20 7.25% uUsb 02/02/20 121.500 122.500 3.69 3.55 5.67 -0.25 246
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 102.100 102.131 2.10 2.00 0.30 183
ALFA BANK'15 8% uUsb 18/03/15 108.050 108.250 3.84 3.74 1.86 0.17 351
ALFA BANK'17 6.3% uUsb 22/02/17 103.991 104.354 5.17 5.07 3.57 -0.04 458
ALFA BANK'17 7.875% uUsb 25/09/17 112.589 113.025 4.76 4.66 3.84 -0.16 406
ALFA BANK'21 7.75% uUsb 28/04/21 113.488 114.189 5.66 5.56 6.18 0.04 424
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PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ALFA BANK'17 6.3% uUsD 22/02/17 99.364 100.364 6.47 6.20 3.77 -0.02 597
ALFA BANK'17 7.875% uUsD 25/09/17 109.738 110.738 5.56 5.34 4.14 0.38 494
ALFA BANK'21 7.75% uUsD 28/04/21 108.924 109.924 6.37 6.22 6.45 0.17 516
Homoc BaHk
NOMOS BANK'12 9.25% uUsD 17/12/12 100.450 100.575 4.44 3.20 0.10 438
NOMOS BANK'13 6.5% uUsD 21/10/13 101.996 102.246 4.31 4.04 0.93 406
NOMOS BANK'15 8.75% uUsD 21/10/15 104.865 105.865 6.89 6.52 2.65 0.11 658
NOMOS BANK'19 10% uUsD 26/04/19 100.503 101.503 9.89 9.68 4.90 0.24 918
MpomcBa3b6aHk
PROMSVYAZB'18 12.5% uUsD 31/01/18 101.500 102.500 5.24 0.90 0.22 513
PROMSVYAZB'13 10.75% uUsD 15/07/13 104.884 105.134 3.36 3.00 0.65 309
Promsvyazb'14 6.2% uUsD 25/04/14 100.896 101.396 5.55 5.19 141 531
PROMSVYAZB'15 12.75% uUsD 27/05/15 110.757 111.757 7.99 7.57 2.15 775
PROMSVYAZB'16 11.25% uUsD 08/07/16 106.936 108.936 8.97 8.36 3.02 0.18 867
PROMSVYAZB'17 8.5% UsD 25/04/17 100.592 101.592 8.34 8.07 3.79 0.09 789
XKob
HOME CREDIT'14 7% UsD 18/03/14 103.247 103.747 4.49 411 1.30 0.46 422
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NHBecTnuMoHHbIN [lenapTtaMeHT

Poccug, 129110, Mocksa, baHHbI nep, oom 9
Ten. 7 495 937 07 37, doakc 7 495 937 07 36

WEB: http://www.zenit.ru

HavanbHuk JenaptameHTa
3aM.HavyanbHUuka [lenaptameHTta

YnpaBneHue npogax

BantoTHble 1 pybnesble obnuraummn
BantoTHble 1 pybnesble obnuraumm
BantoTHble 1 pybnesble obnuraummn
BantoTHble 1 pybrnesble obnuraumm

Kupunn Konenosu4
KoncTtanTuH Mocnenos

tOnua LWabaHosa
Makcum CumarmH
Anekcanap BankaHos
tOnus MapLlumnHa

PbIHOK

kopelovich@zenit.ru
konstantin.pospelov@zenit.ru

j.shabanova@zenit.ru
m.simagin@zenit.ru
a.valkanov@zenit.ru
y.parshina@zenit.ru

AHanuTuyeckoe ynpasneHue AKUMN research@zenit.ru
Obnvraunm firesearch@zenit.ru

Makp o3KoHOMMKa Bnagnmunp EBcTndbees v.evstifeev@zenit.ru

Makp 03KkOHOMUKa/KpEeAWTHbIN aHann3 Kupunn Cbiyes k.sychev@zenit.ru

KpeanTtHbii ananna
Konu4ecTBeHHbIn aHanms

EBrenun Heppnakos
Omutpuin HenparuH

e.cherdakov@zenit.ru
d.chepragin@zenit.ru

Axumn EBrenus Jlobayvesa eugenia.lobacheva@zenit.ru
YnpaBneHne pbIHKOB AONTOBOro Kanutana ibcm@zenit.ru
Pybnesble obnuraumm Hennc PyqkunH d.ruchkin@zenit.ru

AHppen Mawkesmny a.pashkevich@zenit.ru

®apuvga AxmeToBa f.akhmetova@zenit.ru
MapwHa Huknwosa m.nikishova@zenit.ru
Bepa MaHoBa vera.panova@zenit.ru
Anekcen bacos a.basov@zenit.ru
EkarepuHa MawvrynnmHa e.gashigullina@zenit.ru

Kaxabl aHanuTvK, 3a0eicTBoBaHHbIN B HaNMcaHnn 4aHHoro 063opa, NMoATBePXKAAeT, YTO BCE MOMOXEHUS OTPaXKatoT ero CO6CTBEHHOE MHEHWE B OTHOLLIEHUM
PUHAHCOBBIX MHCTPYMEHTOB WM 3MUTEHTOB. BOZHArpaxOeHWe aHanuTMKOB He CBA3aHO HanpaMyld WM KOCBEHHO C MHEHVAMU WK PeKOMeHOaumsamu,
N3NOXEHHbIMU B AaHHOM 063ope. BaHk 3EHWT He HeceT OTBETCTBEHHOCTM 3a Ofepauum TPeTbMX JIMU, COBEpLUEeHHble Ha OCHOBE MHEHWn aHalUTMKOB,
N3MOXEHHBIX B AaHHOM 0630pe. MHeHVe BaHka MOXeT He COoBnafaTh C MHEHVEM aHaNUTUKA, U3NIOXKEHHLIM B aHHOM 0630pe.

WHdpopmauwms, npeactaeneHHas B 0030pe, OCHOBAHa Ha WMCTOMHMKAx, KoTopble BaHk 3EHWT npusHaeT HadexHbiMW, TeM He MeHee, BbaHk He HeceT
OTBETCTBEHHOCTM 3a €€ [JOCTOBEPHOCTb U MOMHOTY. OnMcaHns oUHaHCOBbLIX UHCTPYMEHTOB M OMUTEHTOB He MPETEeHOYIOT Ha NonHoTy. MpoLLnbie nokasarenv He
SABNAIOTCA rapaHTUen cBoero nosTopeHus B Oyayluem. O630p He MMeeT OTHOLUEHUS K MHBECTULIMOHHBLIM LIeNIiM WM oMHAHCOBOM CUTyaumn TpeTbux nuu. Bee
MHEHMA 1 PEKOMEHOALMM, OCHOBAHHbIE Ha MPEACTaBNeHHON MHAOPMaLMK, COOTBETCTBYIOT AaTe Bbixofa 0630pa WM MOryT ObiTb M3MEHEHbl 6€3 YBEAOMIEHUS.
0630p NPEeaoCTaBfeTCs UCKIIOYUTENBHO B UHADOPMALIMOHHBIX LENSX U He SBNSeTCs NpeaniokeHneM KynuTb WA NpoaaTb COOTBETCTBYOLME (DUHAHCOBbIE
MHCTPYMEHTBI. VIHBECTOPbI [OMKHBI CaMOCTOSATENbHO MPUHUMATL UHBECTULMOHHBIE PELLEHUs, WUCMOoMb3ys 0030p NWlb B KavecTBe OAHOrO W3 CPEACTs,
CMNOCOBCTBYIOLMX MPUHATUIO B3BeLUeHHbIX pellernin. O630p nogrotosneH bankom 3EHWT ans pacnpocTpaHeHws cpean NpodeCCUOoHarIbHbIX YHaCTHUKOB
pbIHKa W MHCTUTYUMOHANbHBIX MHBECTOPOB. He aBnsiolmMecs NnpodeCcCroHarbHbIMY y4aCcTHUKaMU MHBECTOPbI [OMXKHbI MCKaTb BOSMOXHOCTb [OMONHATENLHOM
KOHCYNbTauMn nepen MPUHATUEM WHBECTULUMOHHOTO pelueHns. OB630p MOXeT codepXatb WH(OPMauMio U pPeKoMeHZauum KacatefbHO (UHAHCOBbIX
MNHCTPYMEHTOB, HEAOCTYMHbIX AN MOKYMKA UK NPOAAXKM HEMNPOMECCUOHANbHBIMU Y4aCTHUKAMM PbIHKA.

Bark 3EHWUT MoXeT BbICTynaT MapKeTMENKEPOM MO OAHOMY WM HECKOMbKMM (PUHAHCOBLIM UHCTPYMEHTaM, YOMSAHYTbIM B AaHHOM 0630pe M MMETb MO HUM
LNVHHBIE U KOPOTKME noamumn. bark 3EHUT Takxke MOXeT npefocTasnsTh yCnyrn oMHaHCOBOro COBETHUKA U BbICTYNaTh OPraHM3aTopoM 1 aHaeppanTepom
N0 NPOEKTaM KOPMopaTUBHOIO (PUHAHCUPOBAaHWA OAHOM 13 YKa3aHHbIX B 0630pe KOMMaHWiA.

[ononHuTensbHas nHdopmMaums 1 conpoBoanTeNnbHas JOKyMeHTaums MoXeT ObiTb NpegocTasneHa no 3anpocy. [0 2013 baHk 3EHUT.
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