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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHoBHBIE cOOBITHA /CTP. 2/ 52 6 MecseE:
BHemrHu# pHIHOK g0Jra /cTp. 3/ gL Asazems  MINMAX
BHemHUH PLIHOK A0JTa
¢ U1 BHOBB MOBHIIIATETbHA KOPPEKIUS 6€3 0cOOBIX HA TO IPUYUH UST-10 yield 174 A 002 170 238
UST 10-2Y sprd 145 A 3 140 200
o EMBI+Glob. 402 V -5 316 442
HeHe)KHO'er/IHTHI’IH PBIHOK /CTP‘ 4/ EMBI+Rus sprd 202 A 1 219 339
» HastoroBsril nepuos mast 3aBepiieH, Ho craBku MBK pacryt Russia’30 yield 416 ¥ -0.06 382 482
JleHeKHBII PHIHOK
e 1IBb P® ocabun napiieHue Ha pyoJib Libor-3m 047 m 000 045 058
Euribor-3m 068 V¥ 0.00 0.68 148
o o o MosPrime-1m 6.56 A 0.02 5.67 7.03
Poccuiickuii 70JITOBOU PBIHOK /cTp. 5/ Kopewem s 105 5900 Y 86 486 153
¢ OCTOPOKHBIHN POCT B €BPOOOH/IAX Jlenos. & 1B 784 V -10.5 61 757
o NDF RU 3m 69 V -0.2 5 7
¢ JlokaysibHBIY PBIHOK UTHOPUPYET KOPPEKIIUIO ——
USD/RUB 31126 Y -0.177 28.97 32.15
o EUR/RUB 39.82 A 0.031 38.43 4216
HeanquIH prHOK /CTp' 6/ EUR/USD 1282 A 0.004 127 135
Kopsuna 11B 35.002 Y -0.116 33.33 36.46
HpﬂJIO)KeHI/IH DXY Ungexc 81084 V -0.208 78.27 8152
(I)OHI[OB]:IQ HHIAEKCBI
¢ PesynbTaThl TOProB pyOJsieBbIMU oburanuamMu Ha MMBB /crp. 7/ RTS 13183 A 0.6% 1289 1755
Dow Jones 12504.5 A 1.09% 11232 13279
¢ KapTbl 1OXOTHOCTH Py0JIEBOTO PHIHKA /CTP. 15/ ax 63310 A 0%  5is8 o158
e Pesynprarsl TOProB eBpobOHAaMH /CTp. 21/ Nikkei 225 8634 A 110% 8160 10255
* KapThl JOXOJHOCTH PHIHKA eBPOGOHIOB /CTp. 23/ Shanghai Comp. _ 2348.3 A 106% 2148 2530
ChIpbeBbIe PEIHKH
Hedrs Urals 108.3 A 1.98% 104 125
Hedrs Brent 108.8 A 0.28% 103 126
Bosoto 15931 Y -0.33% 1540 1784
CRB Index 2809.8 V¥ -0.22% 288 326

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
OFZ Muni 3a 6 MecsIeB
420 0= EMBI+ Global Spread, 6.11. 25 | Corp Corp-10 (cripasa) sHal.  Asagemr  MIN.  MAX.
T 117.3
4107 112.3 Price Return
400 1 1121 1 OFZ 11.8 0.03  109.9 127

] Muni 1120 VY -0.01 113 115.3

390 111.9

+ 117.0 Corp ug9 V -0.05 1111 114.5
3801 117 Corp-10 168 V¥ -0.03  116.1 122.2
3701 115 1 Total Return

1 OFZ 242.7 0.12 229.3 243.2
360 111.3 7 T 116.8 :

C © Muni 334.6 0.04 320.8 335.2
3501 111 Corp 3330 V -0.08 318.6 336.1
3407 110.9 Corp-10 3345 V¥ -0.01 320.6 336.1
330 1 10.7 | | I I | | | — 165 OGbem TOpros B cermenTe (MWiH py6.)

P 2 OFZ 12 -2 o
320 T T T T : : @@Q @‘ﬁ §Q §Q @Q on §Q @(b‘t‘ ﬁgb‘t‘ @(3& ) 7 V¥ 34 254
12.4 18.4 244 304 6.5 12.5 18.5 1200 - M- M MR A MC M MR Muni 299 ¥V -1334 25 6146
Corp 5445 1586 19 44858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

PbIHOK

I's1aBHBIE HOBOCTU

Mundus P® ormeHma ayknnuoH O®3 25080 06bemMoM 35 MIIp/ py0. € HoranieHueM B anpeJsie 2017 roja u3-3a KOHbIOHKTYPbI

pbIHKA. /Bloomberg/

OAO «MoOpCKOH aKIIMOHEPHBII 0aHK» IVIAHUPYET Pa3MECTUTH BBIIYCK TPEXJIETHUX O0IUranuii cepuu 01 00b€MOM 1,5 MJIPJ,

Py0. YCI0BUAMH BBIIYCKAa IIPELYCMOTPEHA BO3MOMKHOCTH JOCDOYHOrO IIOralieHus Oymar mo TpeGOBAaHUIO HHBECTOPOB M IO YCMOTPEHHIO

smureHTa. /HTepdakce/

CraBka mepBoro KymoHa mo ooGsuramuam KUT ®duxanc Kanuraa cepuu 03 o6beMoM 1,15 MJIPJA PyOJiell U CPOKOM

o0OpaneHu 3,5 rojia ycTaHOBJI€HA HA yPOBHeE 11% rogoBbIxX. /dunam/

OcCHOBHBIC COOBITHUA:

BHE PbIHKA / HA PbIHKE

Buepa: 29.05.2012 — BTOpPHUK

Craructuka CIITA: Consumer
confidence

* Beitunata kynona: CKB-6ank, BO-03 (9.15%, 136.8 v py6.), TKC Bauk, BO-02 (16.5%, 123.4 MiH
py6.), MeTkomGaHk, 01 (9.4%, 42.1 muiH py6.), F'asnpom, 2015-3 (LPN23) (5.092%, 25.4 MJIH JOJIL.),
Tpauc®uu-M, 17 (9.7%, 43.8 muH pyb.), AKpoH, 04 (7.95%, 148.6 muH n0s1.), AKpOH, 05 (7.95%,
148.6 wtH py6.), Poccenbxo3b6ank, 2018 (LPN3B) (7.75%, 38.7 MutH 10Ju1.)

* O¢pepra: CMII Bauk, 01 (3 wipza py6.), FOTaiip-®unanc, 5O-08 (1.5 mipz py6.), FOTaiip-®unauc,
B0-16 (1 mipz py6.), MerkombGauk, BO-05 (1.5 miipa py6.), KUT ®dunanc Kanuran , 03 (1.1 mipa
py6.)

CerogHsa: 30.05.2012 — cpeaa

CraTucTuka
Consumer confidence

EBpo30HBI:

* Bririata kynona: Poceust, 25071 (8.1%, 3.2 muipa py6.), Tpancrascepsuc, o1 (8.25%, 123.4 MuiH py6.),
Kokc, BO-02 (8.7%, 216.9 mun py6.), Paiidpdaiizendank, BO-07 (7.5%, 187 miaH py06.),
Baemmmpom6ank, B0-01 (11.75%, 175.7 muH py6.), Pocrexekom, 05 (7.6%, 15.1 miaH py6.),
Pocresnxexkom, 06 (7.8%, 77.8 wiH py6.), BTB 24 (3A0), 03 (5.6%, 167.5 MuH py0.)

* Odepra: Pocresexom, 05 (2 wipz py6.), Pocrerekom, 06 (2 mipa py6.), IlpoMcBA3B0aHK, 2012
(LPN) (45 muH 10511.)

3aBTpa: 31.05.2012 — UeTBEPT

CraTtucruka Esposonsr: CPI

CraTucruka CIIIA: ADP
Employment  Change, GDP,
Personal Consumption, PCE Core,
Initial Jobless claims, Continuing
claims
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* Bririata kynona: 3ostoto Cesmurgapa, 03 (16.5%, 123.4 mutH py6.), A@K Cucrema, 03 (12.5%, 1.1 MJIpA
py6.), MM Bank, BO-01 (12.75%, 317.9 muH py0.), PasaHckas o6Jjactb, 34001 (8.55%, 89.5 miiH
py6.), Tarpouabank, BO-03 (12.25%, 121.8 MiH py0.), YaAMypTCcKasa pecmyoauka, 34005 (10.15%,
101.2 MmyH py6.), KBagpa (TTK-4), 01 (8%, 199.4 muH py0.), Kasxy:kckas o6aactb, 34003 (8.85%, 15.4
wH py6.), UpkyTckaHepro, o1 (15.5%, 386.4 mtH py6.)

* Odepra: FOrd®uuaCepsuc, 01 (900 miH py6.), HOBUKOMBAHK, o1 (2 mipz py0.)
* [Toramenue: Bank Cmypr, 02 (1 mipz py6.), Ksagpa (TTK-4), o1 (5 mipa py6.)




EsxenHeBHBINA 0030D

PBIHOK
hod
BHeurHUU PBIHOK 10JIra
Baadumup Eecmugbees

U BHOBB MOBBHINIIATEIHbHA KOPPEKIHSA 6€3 0COObIX HA TO MPUYHUH v.evstifeev@zenit.ru

Bo BTOpHUK IJI00aJIbHBIE PBIHKH BOCHPSUIM JyXOM H3-32 IIPUBJIEKATEIBHOCTH K
CIIEKYJIATUBHON IIOKYIKe IIPOCEBIINX KOTHPOBOK PUCKOBAHHBIX aKTUBOB. OCOOBIX IPUYHH I Kpusas US Treasures
onTHMH3Ma He 6bUI0, OJHAKO HHBECTOPHI ObUIN CKIIOHHBI 3aMeUaTh CKOPee JIOKAIbHbIE HOBOCTH

e 20.04.12 21.03.12 O 21,0512

U BBIZIEJIATh U3 HUX JIUIID TO3UTHBHBIE MOMEHTHI. KpoMe TOro, CTOJIb OKU/IaeMasi CTaTUCTHUKA
10 PBIHKY TPYZAQd, KoTopas Oy/eT omyOJMKOBaHA B KOHIlE HeZlesd, O0ellaeT CTaTh IEPBBIM 34 1

MTO3UTHUBHBIME CUTHAJIIOM B Y€PEJie TPEBOJKHBIX HOBOCTEH 13 EBpOIBL. 3'81 1
28 1
Curyariys B eBpO30He Pa3BUBAETCS He JIYIIIUM 00pa3oM: ZIOXOAHOCTH JIOJITOB POOIEMHBIX 25 1

OKOHOMHUK pernoHa no,u61/1pa10Tc;{ K CBOUM MHOI'OMECAYHBIM MaKCUMyMaM, 4YTO IIPOUCXOAUT Ha 227

1.9 7
(oHe cTpeMUTENTBPHO [EIIEBEIOIIETO €BPO, CKATHUBINETOCs BYepa HIDKE YPOBHA $1.25. 16 1
HoBocrHo!l ¢GoH Takke He 700aBJIsfeT yBEPEHHOCTH BUepalIHEMY KOPPEKIMOHHOMY DOCTY: 13 1
MoHMKeHue peiituHra Mcnanuu arenterBoM Egan Jones ¢ «BB» 10 «B-», a Tak:ke OTKpPBITOE 10

0.7 1

HEXXeJ1aHnue EBpor[ef/'choro IIb XOTh KaK-TO IIOMOYb GaHkam peruoHa B pexkanuTajanu3alnuu, 0.4

TOBOPAT HAM, UTO pellleHue eBPONeHCKUX mpobiaeM OyfeT AOIATUM U CIOKHBIM. Cyzas 1o 04 : : : : ‘
coobmenuam B CMM, ELIB orBepr HeodunuanbHOe IpemiokeHue Majpuga 1o ¥ 3v 5Y 7Y 10Y 30Y

pexanuTanuzanyu GaHKOBCKOro xosanHra Bankia. ITpeioxkeHne 3aKII09aIoch B TOM, YTOOBI Hemonux: Reuters
nepenath 60HAbI crercepun Munduna Mcenanuu Ha 6ananc Bankia, KoTopsii 3aTeM cMor Gb Cnpaast EMBI+ (Poccust, Bpaswmus)
9

monyyuth moj, Hux ¢uHaHcupoBaHue B EIIB. Takum o06pasoM, HCTOYHHUK NPHBIIECUYEHUS EMBL+ Global Spread, 6.1

HEO6XOI[I/IMBIX JJIA Bankia 19 MAp/J, €BPO ITOKA I10/T BOIIPOCOM. B sr060M cjiydae O4eBU/IHO, YTO C EMBI+ Russia Spread, 6.1
EMBI+ Brasil Spread, 6.1.

BO3pacTaHUeM IOTPeOHOCTH GAHKOB CTPAHBI B KAIHUTaje W OTCYTCBUS HCTOYHUKOB JUJISI €r0O
HapallMBaHUsA KpOMe IPAaBUTEJIbCTBEHHOTO pecypca, VcmaHusa efBa JIM  BBIIOJIHUT
comtacoBaHHble ¢ EBpokoMuccrei mapaMeTpsl ZI0Ir0BOI HArpy3Ky U AeduuuTa GrompKeTa.

14 174 234 294 55 15 175

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

[ Poccusi-30/UST10 crpay (mp. mkasa), 6.0
seesmsemsessesse PoccusA-30 (JIeB. mIKaa), %
UST-10 (s1eB.1mKana), %
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Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

M LIBOR-3M / UST-3M cnpag, 6.1

40
40
39
39
38
38
37

1.4 16.4 214 264 15 6.5 1.5 16.5 215

Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

HasoroBsrii nepuoa Mmas 3aBepuieH, Ho crasku MBK pacryr

OkoHYaHHEe HaJOTOBOrO II€pHOZa Ha JIOKAJIBHOM JeHEeKHO-KPEJUTHOM pbIHKe He
00€epHYJIOCh YJIydllIEHUEM €ro yCIOBUHA. XPOHHYECKUH AepUIUT py0JsIeBOH JIMKBUAHOCTH U
HEOOXOAUMOCTh GAaHKOB IIOTACUTh 330JI2KEHHOCTH 110 7-AHEBHOMY perto nepez 1Ib PO npusesnn
K ZJayIbHeNIeMy pocty craBok Ha peiHKe MBK. Aykiuons! npsmoro pero ¢ 115 BHOBb cracyiu
CHUTYaIUIO, PETYJIATOP YAOBJIETBOPUJI BCe IOAAHHbIE 3asBKU: IO 1-JHEBHBIM CZeJIKaM OaHKU
MIPUBJIEKJIA CTOJIBKO JK€, CKOJIBKO M B IOHENENbHUK — 385 Mipz py0., IO 1-AHEBHBIM
omnepanusaM — 477 MJIpA pyd. mpotuB 583 mupa py6. B mpouutbiii Bropuuk. Ha peiake MBK
CTOMMOCTh KPEIUTOB OBEPHAUT IPEBBINIATIA YPOBEHD 7.0% TOAOBBIX (+25 OI1), MeKIUIEPCKOe
peno Ha MMBB o6xoamiock B cpenHeM moj 6.4% romoBbix. CerofHs yTpoM CyMMa CPEZACTB
6aHKOB Ha Kopcuerax u fieno3utax B 1Ib PO yBenmuniace Ha 86.3 Mipy py6., cocTraBuB 748.7
MJIIPJ pyO.

VuureiBas 1menpocth lleHTpoGaHKa II0 NPEJOCTABIEHHI0 KPAaTKOCPOUHOH JIMKBUAHOCTH
6aHKaM, HAJOTOBBIM IEPHOA Mas IpPOILIE] B JOBOJIBHO MATKOM KJIIOUYE B TOUKU 3PEHUS
BO3ZIE€HCTBYUA HA YPOBEHb DBIHOYHBIX IIPOLEHTHBIX CTABOK. B TO ’Ke BpeMs, BBICOKAS
33/I0JKEHHOCTh OAHKOB TIEpeZ] PeryasaTopoM (IIOYTH 1.2 TPJH pyb. IO OHepanusM pero)
CO3/1aeT TIPEAIIOChUIKYU JUIsl COXpAaHEHHs B IEPCIEKTHBE XPOHHYECKOro Aedunmra py6sieBoi
JINKBUAHOCTH, UTO TAK)Ke OYAET YCHIUBAThHCA 0CIa0I€HIEM POCCUHCKOM BAIOTHL.

IIb P® ocs1abui gaBjieHue Ha pyoJIb

Topru Ha BaJTIOTHOM DHIHKE BUepa 3aBEPLIVJINCH JUIsA PyOJIs MOTEPSAMH IO OTHOLIEHUIO K
OGUBAIIOTHOM KOp3HHE B pasMepe 7 KOI. O OTMeTKH 35.85 pyb. OciabieHue pOCCHICKOM
BAJIIOTHI MOIVIO OKa3aTh ellle CHJIbHee, OZJHAKO Buepa GbLIO OUEBUHO IIPUCYTCTBHE PETYIIATOPA
Ha JIOKQJIBHBIX TOPrax, KOTOPBIA OCYIECTBJISLI MHTEPBEHIMH C HapacTaHueM OOBEMOB OT
YPOBHA 35.75 py0. K 35.90 py0. 3a kop3uHy. Beixoz IeHTpoOaHKa ¢ IIeJIbI0 3aIIUTUTH PY0JIb
JIOJKEH [IPOU3BECTHU OXJIAKAAIOIUI 5bdEKT AJIA CHEKY/IIHTOB, OHAKO B CJIydyae JAajlbHeHIero
VXYZAILIEHUs HACTPOEHHWH Ha MEXKIYHAPOJHBIX IUIOIIAAKAX pPyOJb, BEPOATHO, NPOAOLKUT
JIEIIEBETb.

Ile}le)KHO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHUA HA HeaeJie

Ayxnuonsi I1B u ®onza XKKX, nocryniieHue 1 BO3BpaT RO E

A CpeJICTB Ha cUeTa KOMGAHKOB, yI/IaTa HAJIOTOB YBIR, AATy
MUIPA PYO.
TloHemeIbHUK Vmiara HaloroB Hautor Ha npu6bLIH (~210 MIPA pyo6.) 385
BropHuk Bosepar pemno 115 PO 7 nHeit, 583 Mipz pyo6. 385
Cpena Bosepar Munopuny 34.2 wiipz pyo.
Aykuuon 003 5 J1eT, 35 MJIPA pyo.
Bosspat @onzy XKKX 3.3 MIIpA pyo.
Kynorn O®3 0®3 I1/125071, 3.2 MIIpA py6.
Yersepr
IIarHrnA

Hcemounux: I[B PO, Mungun, ond 2KKX
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PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

CraBku MBK
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s Mosprime - 1M (mpas. mkana), %

MosPrime - overnight (;eB. mxasna), %

24 9.4 164 234 304 75 14.5 215

Hcemounuxk: Reuters, [[B

Kpusaa NDF

1 [ 7.50%
r 7.25%
r 7.00%
r 6.75%
[ 6.50%
r 6.25%
r 6.00%
] [ 5.75%
[ 5.50%
] I 5.25%
N - 5.00%

O 31,05, 12 O 50, (04,12 SeOsemnt 21 03,12

7-0 7

6r ]
5¢

5.5 7

5.0

w

2W M

Hcemounux: Reuters



EsxenHeBHBINA 0030D

Poccuiickuii 10JIr0BOM PIHOK

OCTOPO:KHBII POCT B €BPOOOHAAX

Poccuiickuil cerMeHT BO BTODHUK ellle OoJiee YKpeNnusl IO3ULMU II0cjIe HEIUIOXOro Havasa
Hezienu. CyBepeHHBIe BBIIIYCKH, KaK U HaKaHyHe, I0Ka3aJIu CAEeP)KaHHBIH POCT U 3aBepIIUIIU JIeHb
CO CpeIHUM pes3yjabTaToM +25 Omn. KOpHopaTHBHBIM CErMEHT II0Ka3ayl pPa3HOHAIPAaBIEHHYIO
JINHAMUKY; a JBHMIKEHHE KOTHPOBOK He BBIXOJWJIO 332 PAMKH JMana3oHa 50 Om. Pesysbrar 4yTh
JIydllle PhIHKA IIOKa3aIu Toc6aHKH, rfe Ouapl IpubaBuiIu B cpefHeM Gosiee 25 O, Xy»Ke pPbIHKA
cmorpesnuch Beimycku THK-BP, TepsiBuive B 1ieHax /10 50 O11.

JIoKaJIBbHBINH PHIHOK HTHOPUPYET KOPPEKIUIO

JIOKaJIbHBIN PBIHOK JIOCTATOYHO ¢JIabO OTPEarnpoBasl HA OTCKOK IIEH B CETMEHTAX PHCKOBBIX
AKTUBOB, IO-TIPEKHEMY CJIEP’KUBAEMbBIM HANPsIKEHHON CUTyalMedl Ha JieHe)KHOM pblHKe. Ha
pbIHKe rocOymar HabII0AAIOCh PAa3HOHAIIPABIEHHOE IBIDKEHUE: TOUeYHOE BOCCTAHOBJIEHUE LIEH
[OKa3aJIy, HaIpuMep, nATuieTHre Bolmycku O®3 26206 U 26204, NpubaBUBLINE K KOHILY JHS
mopsAaka 20 OI, TOT/a Kak KOTHPOBKU 6oJjiee JJIMHHOTO 26205 OIyCTHIKMCH €lle Ha 40 6.
AKTHBHOCTh B KOPIIOPAaTMBHOM CEKTOPE OCTAeTCs Ha HEBHICOKOM YPOBHE, a IIEHBI B OCHOBHOM
JIBIDKYTCSL BHU3. Birke K Havaldy KpUBOH JlaBjleHHMe IIPOJABLIOB HAOJIOAAIOCh B OJIMIKHUX
poimyckax ®CK EDC, motepsBIux B I[eHaX K KOHILY [Hs 710 50 61, Ha GoJiee JUIMHHOU AOpAIiAN
TIPOJIAKU KOCHYJIUCH BhIIycKa ['a3mpoM He(Th 4, IOKA3aBIIIEr0 CXOXKKE TEMITBI CHUKEHU .
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Kupuan Covrues
k.sychev@zenit.ru

PbIHOK

]IOXOZIHOCTI/I KpHBOﬁ BaJIIOTHBIX
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PBIHOK
ITepBUYHBIN PHIHOK
B o SO Nousatls O R e R Mol
Kut duHane Kanuran, 03 NR HeT 1150 Ha Hio 29.05.2012 HiO pnal/35r.
Bark BocTouHbin Qkcnpecc, 5O-04 -/B1/- na 5000 10.11-10.65 2X.05.2012 2X.05.2012 HeT /1T, ir./3r.
MeTtannuHeecT6aHk, 01 -/B2/- na 1500 9.99-10.51 15.06.2012 19.06.2012 HeT /05T, 05r./3r.
PeHeccaHc Kanuran, BO-02 B/B3/B na 4000 12.63-13.16 2K2012 2K2012 HeT /19rT. 2r./3r.
UecrmoyHuk: Bloonberg, Cbonds, Finam
Boinyck PeiiTaHr, S&P/M/F  TlomGapa LB O61em amuccum, Bid cover/ OpueHmp dakmueckasa Oara Amopm3sauus/
MITH. PY6. Pasmely o6bem YTP/NTM YTP/YTM pasmeLpHUA Oropauus
CMTM Bank, 01 -/B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /05T,
KO Taiip-duHaHc, BO-08 NR HeT 1500 H/g, / 100% 10.31 10.31 29.05.2012 HeT /2.66T.
O Tap-PuHaHe, BO-16 NR HeT 1000 H/a / 100% 9.00 9.00 29.05.2012 HeT /1.87T.
[omatunve [deHbru, 01 NR HeT 1000 H/p / 100% 19.92 19.92 03.05.2012 HeT /2.44r.
Bank Pycckuit Ctangapt, BO-06 B+ /Ba3/B+ na 5000 H/a / 100% 9.47-10.00 9.62 03.05.2012 Het / 1.44r.
HMTM, BO-02 BB-/Ba3/- na 4000 3.0/100% 9.73-10.25 9.20 02.05.2012 HeT /2.70T.
®CK EQC, 12 BBB/Baa2/- na 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 Het /3.49rT.
Bank Konbuo Ypana, 01 B-/-/- na 1000 H/g / 100% 11.56-12.09 11.83 27.04.2012 HeT /1T.
Asuarcko-TuxookeaHckuin baHk, 01 -/B2/ - na 1500 2.8/100% 10.93-11.46 10.50 27.04.2012 HeT /1T.
MKB, B0O-03 B+ /B1/B+ na 4000 H/g, / 100% 9.46-9.73 9.46 27.04.2012 Het /1r.
lOTaip-duHaHe, BO-06 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
lOTaip-duHaHe, BO-07 NR HeT 1500 H/p / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
Caasb-baHk, 04 BB/-/BB na 5000 H/a / 100% 8.94-9.20 8.94 25.04.2012 HeT /1r.
TpaHcmawxonawHr, BO-01 (BTOp.) NR HeT 3000 H/p / 100% 9.75-10.25 H/O, 25.04.2012 HeT / 1.7T.
JK Ypancu6, BO-07 -/-1BB- na 2000 1.4/100% 11.08-11.46 11.46 25.04.2012 pal/150r.
YOMS, 04 B-/-/- na 1500 0.8/80% 10.78-11.30 10.78 24.04.2012 HeT / 1.44r.
TNeHaHepro, 04 -/Ba2/- na 3000 5.1/100% 9.20-9.73 8.68 24.04.2012 HeT /2.71T.
Kapkapge, 02 -/-1B+ na 1500 H/g, / 100% 12.55-13.65 13.65 20.04.2012 pall51r.
TKC Bakk, 50O-04 -1B2/B na 1500 1.9/100% 13.96-14.50 13.70 19.04.2012 HeT /1T,
LieHTp-uHBecT, BO-2 -/Ba3/- na 1500 1.1/100% 9.41-9.93 9.93 19.04.2012 Her /1r.
Ces3b-baHk, 05 BB/-/BB na 5000 H/p / 100% 9.73 9.73 19.04.2012 HeT /2.69T.
C-Metepbypr Tenekom, 07 -/-1BB+ na 6000 H/a / 100% 9.47-9.73 9.31 17.04.2012 HeT /2.69T.
PCXB, 16 - / Baal/BBB na 10 000 H/g, / 100% 8.58-8.78 8.73 16.04.2012 HeT /2.71r.
MeTtkomGaHk, 01 -/B3/- na 2000 1.4/ 100% 11.04-11.57 11.04 12.04.2012 HeT /1T.
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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 26199 11/07/12 99.95 100.05 100.05 4 52 351 b5.77 0.12 44 000
O®d3 25073 01/08/12 100.06 100.12 100.10 0.03 51 312321 6.29 0.18 150 000
O®d3 46002 08/08/12 99.50 8.60 0.19 177 62 000
O®d3 25069 19/09/12 101.23 6.53 0.31 45 000
O®d3 25067 17/10/12 6.04 0.38 45 000
O®d3 26198 02/11/12 99.75 -0.12 1 1 6.50 0.43 42 000
O®d3 25072 23/01/13 100.33 100.39 100.35 0.02 11 195 955 6.68 0.64 57 150 000
O®d3 25078 06/02/13 100.00 100.32 6.76 0.68 58 100 000
O®d3 25065 27/03/13 104.20 104.50 6.12 0.79 46 000
O®d3 26200 17/07/13 89.30 99.60 7.21 1.10 53 52 50 000
O®d3 26201 16/10/13 6.07 1.33 47 000
O®d3 25076 13/03/14 100.01 100.20 100.19 -0.01 6 37681 7.10 1.69 44 155 000
O®d3 25068 20/08/14 109.70 109.80 109.73 -0.02 1 1 7.31 1.98 1 66 45 000
O®d3 25071 26/11/14 103.15 102.00 0.20 1 1 7.34 2.22 70 80 000
O®d3 26202 17/12/14 108.22 112.50 109.50 1.25 2 2 7.29 2.23 65 40 000
O®d3 25079 03/06/15 98.90 99.34 7.55 2.68 91 150 000
O®d3 25075 15/07/15 96.00 98.70 98.50 17 27 773 7.56 2.80 92 150 000
O®d3 25077 20/01/16 98.80 99.00 98.80 -0.15 2 60 001 7.88 3.18 8 124 150 000
O®d3 46017 03/08/16 95.50 8.13 3.27 30 149 80 000
O®d3 26203 03/08/16 96.82 96.95 96.90 0.30 9 44 003 7.93 3.62 128 150 000
O®d3 48001 31/10/18 8.77 3.82 78 211 24 000
O®d3 46019 20/03/19 6.31 4.14 26 000
O®d3 25080 19/04/17 8.19 4.15 11 152 150 000
O®d3 26206 14/06/17 97.55 97.80 97.70 0.15 21 472 739 8.12 4.16 4 145 150 000
O®d3 26204 15/03/18 97.50 97.70 97.67 0.22 15 198 603 8.17 4.73 147 150 000
O®d3 46021 08/08/18 8.02 4.80 132 107 000
O®d3 46014 29/08/18 91.00 97.00 7.80 4.90 109 62 000
O®d3 26208 27/02/19 96.65 96.85 96.60 -0.65 3 50 001 8.33 5.30 160 150 000
O®d3 46005 09/01/19 8.24 6.04 147 27 000
O®d3 26205 14/04/21 95.65 95.80 95.60 -0.40 23 473 117 8.48 6.51 168 150 000
O®d3 46018 24/11/21 90.00 93.59 93.50 2.00 1 1 8.04 6.32 126 133 000
O®d3 46022 19/07/23 6.68 7.50 45 000
O®d3 26207 03/02/27 95.85 96.70 95.85 0.10 20 21 002 8.84 8.50 1 189 150 000
O®d3 46020 06/02/36 80.00 91.95 7.60 10.34 48 135 000
O®d3 46012 05/09/29 6.92 11.12 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.00 99.80 99.40 0.05 1 100 7.67 1.12 96 98 15 000
HIIMK
HIIMK BO5 30/10/12 101.08 101.45 101.05 -0.15 1 1076 8.30 0.42 148 10 000
HIIMK BO1 04/12/12 101.00 101.10 101.15 0.25 1 3 7.58 0.50 78 5 000
HIIMK BO6 05/03/13 99.72 99.95 99.70 -0.07 4 64 594 8.30 0.75 202 154 10 000
HIIMK BO2 19/06/13 17/12/14 100.00 101.00 100.70 1 70 8.20 1.00 162 150 5 000
HIIMK BO3 19/06/13 17/12/14 100.40 100.90 8.30 1.00 172 160 5 000
HIMK BO7 11/11/14 100.10 101.00 8.91 2.25 147 227 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 8.52 0.47 171 5 000
MMK BO5 04/04/13 99.20 99.60 8.55 0.83 216 181 8 000
MMK BO8 15/08/13 12/02/15 99.45 99.95 99.80 0.07 1 4000 8.52 1.16 178 183 5 000
MMK BO4 27/02/14 85.02 8.60 1.64 149 194 5 000
MMK BO6 10/06/14 96.10 97.30 96.71 0.27 4 40 000 9.13 1.95 185 248 5 000
MMK BO7 22/07/14 9.00 1.98 170 235 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 99.90 99.95 99.90 0.01 7 15542 7.93 0.31 108 15 000
CescTtans BO2 15/02/13 101.10 101.25 101.25 0.08 4 24 191 8.05 0.70 185 128 10 000
CescTtans BO4 15/02/13 100.00 101.25 101.10 0.10 1 1 8.27 0.70 207 150 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 99.95 100.00 99.90 11 100 001 8.61 1.02 200 191 8 000
Anpoca 22 28/06/13 23/06/15 99.90 100.05 100.05 2 71 8.45 1.03 183 175 8 000
Anpoca 23 18/06/15 100.20 101.90 100.31 2 1955 9.13 2.66 152 249 7 000
Anpoca 20 23/06/15 100.15 100.30 9.15 2.68 153 251 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.00 100.75 100.20 0.30 2 10 000 9.16 0.79 282 241 10 000
EBpas 3 22/03/13 13/03/20 100.75 100.10 0.11 2 1655 9.30 0.79 296 255 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.50 108.89 9.95 2.10 259 331 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 107.50 109.47 9.93 2.10 256 329 10 000
EBpa3 2 26/10/15 19/10/20 98.00 100.99 10.56 2.95 284 392 10 000
EBpa3 4 26/10/15 19/10/20 98.50 103.50 10.56 2.95 284 392 5 000
EBpas 5 06/06/16 27/05/21 94.00 95.50 94.05 0.05 1 1606 10.50 3.34 265 385 5 000
EBpas 7 02/06/16 25/05/21 93.50 94.15 10.52 3.33 267 388 15 000
MeTtannouHBecTt
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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.
MeTannonHsecTt 1 16/03/15 07/03/22 98.00 99.50 98.00 -1.61 2 1000 10.07 2.49 253 343 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 98.15 98.60 98.15 0.15 1 70 10.00 2.49 246 336 10 000
MeTannouHsecTt 6 19/03/15 10/03/22 98.10 99.60 98.10 0.25 1 25 000 10.02 2.50 247 338 10 000
Meuen
Meuen 4 26/07/12 21/07/16 101.36 101.69 101.50 -0.13 5 3201 9.63 0.16 282 5 000
Meuen 5 16/10/12 09/10/18 100.55 100.94 101.00 -0.22 2 2 10.15 0.38 332 5 000
Meyen BO1 11/11/11  09/11/12 98.51 98.90 98.51 -0.39 2 21 11.91 0.45 510 5 000
Meuyen BO2 12/03/13 97.85 98.30 98.00 -0.20 2 15001 12.84 0.76 654 608 5 000
Meuyen BO3 24/04/13 97.00 97.90 12.62 0.88 617 589 5 000
Meuyen 2 15/06/11 12/06/13 95.51 95.85 95.50 0.10 4 2310 12.50 0.98 593 580 5 000
Meuyen 15 18/02/14 09/02/21 94.01 96.15 12.13 1.61 505 546 5 000
Meuyen 16 18/02/14 09/02/21 94.00 96.90 12.02 1.61 494 535 5 000
Meyen BO4 11/02/14 10/02/15 98.25 99.00 10.49 1.56 343 382 5 000
Meyen BO5 07/04/15 93.00 11.56 2.52 400 492 5 000
Meyen BO6 07/04/15 2 000
Meyen BO7 07/04/15 11.56 2.52 400 492 2 000
Meyen BO11 07/04/15 11.56 2.52 400 492 3 000
Meyen BO12 07/04/15 11.56 2.52 400 492 3 000
Meuyen 13 01/09/15 25/08/20 93.65 95.99 12.81 2.79 515 617 5 000
Meuyen 14 01/09/15 25/08/20 93.64 94.96 12.81 2.78 515 617 5 000
Meuyen 17 02/06/16 27/05/21 88.02 91.97 12.28 3.30 444 564 5 000
Meuyen 18 02/06/16 27/05/21 88.00 98.28 11.56 3.32 371 492 5 000
Meuyen 19 07/06/16 01/06/21 88.99 92.50 11.03 3.34 318 438 5 000
TMK
TMK BO1 22/10/13 99.50 9.77 1.34 288 309 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.02 100.59 100.02 0.01 1 1 9.53 1.04 291 283 10 000
PMK
PMK 3 17/12/13 15/12/15 97.10 97.75 12.97 1.41 602 629 3 000
PMK 4 05/06/14 02/06/16 91.53 95.00 12.52 1.81 531 586 5 000
yTn3
4Tn3 BO1 05/06/12 04/12/12 99.80 100.00 100.00 -0.05 5 1508 12.88 0.49 608 5 000
KOKC
KOKC BO2 28/05/14 11.04 1.79 384 438 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.20 93.48 13.55 1.64 645 689 15 000
Pycan 8 15/04/15 05/04/21 88.75 89.00 88.50 3 10 000 13.89 2.57 631 725 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 99.97 100.88 7.72 0.44 91 5 000
P>X[a BO1 05/12/12 7.78 0.50 98 15 000
PXa 9 18/05/11 13/11/13 99.90 98.79 -0.06 2 39 7.94 1.41 99 126 15 000
P>X[A 10 06/03/14 111.20 111.90 111.25 -0.18 5 13640 8.19 1.58 112 152 15 000
P>X[a 23 29/01/15 16/01/25 102.00 102.18 102.00 0.10 2 352 8.31 2.37 82 167 15 000
PXA 11 18/11/15 8.61 3.10 84 197 15 000
PX[a 16 06/06/16 05/06/17 93.00 99.00 8.95 3.39 108 230 15 000
P>X[A 19 16/07/18 08/07/24 99.50 100.97 8.33 4.81 9 162 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.75 99.35 8.10 1.28 126 142 10 000
P®CK ESC 8 26/09/13 15/09/20 98.80 98.90 98.80 -0.60 3 162 488 8.27 1.28 143 159 10 000
®CK ESC 18 09/06/14 27/11/23 100.25 100.48 100.47 -0.28 20 428 201 8.41 1.84 119 176 15 000
P®CK ESC 15 23/10/14 12/10/23 100.05 101.21 101.21 o0.81 1 1 8.35 2.21 93 171 10 000
®CK ESC 10 24/09/15 15/09/20 97.90 98.60 98.60 0.70 1 1 8.40 2.95 68 176 10 000
®CKESC 7 27/10/15 16/10/20 97.00 97.65 97.40 -0.25 1 1 8.57 3.05 81 193 5 000
P®CK ESC 9 24/10/17 16/10/20 95.90 96.45 8.64 4.45 48 195 5 000
®CK ESC 11 24/10/17 16/10/20 96.03 96.70 96.45 0.45 5 2500 9.02 4.45 87 233 10 000
®CK ESC 19 18/07/18 06/07/23 95.25 96.50 94.00 -1.00 2 20 000 9.46 4.79 123 276 20 000
P®CK ESC 13 22/06/21 100.00 8.64 6.24 13 186 10 000
PocaBTtogop
PocasTogop 1 29/11/16 100.70 101.00 9.81 3.80 182 315 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 96.02 100.00 9.89 1.39 296 321 3 000
BopokaHan
Bopokanan 1 09/12/15 99.70 9.31 2.99 157 267 2 000
3anagHubin CO
BanagHen CO 1 29/04/16 13/05/31 9.27 3.26 144 263 5 000
SanagHbii CO 2 29/04/16 13/05/31 9.27 3.28 144 263 5 000
SanagHbii CO 3 24/02/17 06/02/32 85.10 9.32 3.87 131 266 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 9.91 3.87 190 325 5 000
BanagHbii CO 5 24/02/17 06/02/32 9.24 3.87 123 258 5 000
MouyTta Poccun
Mouta Poccumn 1 25/03/14 22/03/16 98.40 97.75 -0.02 1 5000 9.84 1.70 269 318 7 000

HE®Tb n A3
rA3NPOM

i
Jh BAHK
ailll SEFAT

'BARKOBCRAY TPYIITA SERHT

30.05.2012




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.
lasnpom A13 26/06/12 100.40 100.51 100.39 -0.06 13 20 166 7.85 0.08 10 000
asnpom Kanutan-3 08/11/12 06/11/14 99.92 100.10 99.98 0.04 2 490 7.68 0.45 87 15 000
[asnpom A9 12/02/14 97.00 98.00 96.90 -0.05 2 117 9.43 1.61 235 276 5 000
lasnpom A1l 24/06/14 110.51 110.99 110.51 o0.01 7 8330 8.29 1.79 109 163 5 000
Nykownn
Ny konn BO-1 06/08/12 101.02 101.22 7.32 0.19 50 5 000
Ny konn BO-2 06/08/12 7.86 0.19 104 5 000
Ny konn BO-3 06/08/12 101.01 101.20 101.01 -0.09 1 1435 7.86 0.19 104 5 000
Ny konn BO-4 06/08/12 101.01 101.10 101.01 -0.04 1 100 7.86 0.19 104 5 000
Ny konn BO-5 06/08/12 101.01 101.01 -0.09 1 220 7.86 0.19 104 5 000
Ny konn BO-6 13/12/12 8.00 0.52 210 120 5 000
Ny konn BO-7 13/12/12 101.45 6.82 0.52 92 2 5 000
Iy konn 4 05/12/13 99.10 100.30 99.30 -0.10 3 34500 8.05 1.42 110 137 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 05/07/16 101.00 101.03 101.03 -0.02 13 90 854 7.73 0.15 93 8 000
[asnpom Hedorb BO-5 09/04/13 99.50 99.95 99.30 0.10 1 1 8.15 0.85 174 141 10 000
[asnpom Hedorb BO-6 09/04/13 99.10 99.60 8.14 0.85 173 140 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.20 99.40 99.40 0.20 6 101 752 8.68 2.40 117 204 10 000
[asnpom Hedorb 8 02/02/16 99.00 100.40 9.01 3.16 122 237 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 95.00 100.50 100.00 -0.40 1 742 8.67 3.17 87 203 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 98.25 100.00 9.76 4.47 160 307 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 95.25 98.90 95.50 -0.50 12 137 981 9.42 4.70 121 272 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.60 100.05 99.90 0.10 3 40501 7.74 1.02 113 104 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.90 100.00 8.00 1.26 117 131 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.27 102.68 102.30 -0.36 4 1415 8.33 0.53 241 153 15 000
BauHedrb 2 18/12/12 13/12/16 102.25 102.68 7.67 0.53 175 87 15 000
BauHedrb 3 18/12/12 13/12/16 102.00 102.39 8.01 0.53 209 121 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.70 101.15 100.90 -0.03 8 234501 8.89 1.39 196 221 10 000
BauHedrb 4 13/02/15 04/02/22 100.00 100.25 100.13 0.03 3 100 001 9.14 2.41 163 250 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 100.00 100.00 0.30 3 1481 9.96 1.10 327 327 5 000
HK Anbsinc BO-1 04/02/14 95.31 99.82 10.53 1.56 348 386 5 000
HK AnbsiHc 4 07/06/16 01/06/21 93.26 11.01 3.32 317 437 5 000
HK AnbsiHc 6 10/06/16 04/06/21 93.25 10.50 3.32 265 386 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.21 99.49 99.60 -0.10 1 1 12.94 1.07 628 624 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 94.00 10.50 3.40 263 385 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 99.93 99.99 99.96 8 62565 7.72 0.12 94 15 000
BTB BO-6 21/12/12 19/12/14 100.36 100.45 100.45 0.10 1 185 7.89 0.55 194 110 10 000
BTB BO-7 25/01/13 23/01/15 99.92 100.00 99.95 0.04 3 402 8.27 0.65 214 149 10 000
BTB BO-1 15/03/13 99.51 100.05 8.18 0.77 187 142 5 000
BTB BO-2 15/03/13 99.50 99.60 -0.15 1 359 8.37 0.77 206 161 5 000
BTB BO-5 15/03/13 99.50 100.00 100.00 0.25 4 1083 7.82 0.77 151 106 10 000
BTB 5 17/10/13 98.75 99.80 99.50 0.01 1 89 8.01 1.32 113 133 15 000
BTB B0O-03 18/03/14 17/03/15 98.75 99.85 98.80 0.01 6 445 527 9.02 1.67 189 236 5 000
BTB B0O-04 18/03/14 17/03/15 98.69 100.50 98.80 -0.20 2 251 000 9.02 1.67 189 236 5 000
BTB 24 3 30/05/12 29/05/13 9.28 0.00 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.55 100.50 8.47 2.39 97 183 15 000
BTB 24 5 23/08/12 20/02/14 99.40 100.05 4.11 0.24 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.61 99.00 7.62 0.99 105 92 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.38 8.03 0.65 189 125 5 000
BTB-INunannr 2 08/01/13 07/07/15 98.85 99.48 7.64 0.53 172 85 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.10 7.38 1.35 48 70 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.17 1.40 123 149 5 000
BTB-INnannHr 8 07/08/12 01/08/17 99.94 100.05 8.29 0.19 146 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 99.60 100.40 8.39 1.10 171 170 8 000
B3b
B3b 8 22/10/13 13/10/20 97.50 99.75 99.75 0.75 3 331502 7.21 1.35 31 53 15 000
B3b 21 10/03/15 17/02/32 99.20 99.65 8.85 2.49 130 221 15 000
B3b 9 24/03/16 18/03/21 96.25 97.45 97.45 2.33 1 2000 8.88 3.32 103 224 15 000
B3b 10 27/09/16 21/09/21 8.67 3.67 72 201 15 000
B3b 6 17/10/17 13/10/20 94.00 96.35 9.30 4.43 115 261 10 000
B3B-Nusunnr
B3B-INusnHr 3 11/04/14 02/04/21 97.80 97.63 0.15 2 3000 9.09 1.76 191 243 5 000
B3B-IusnHr 8 28/10/14 19/10/21 99.00 100.45 8.89 2.22 147 225 5 000
B3B-INusnHr 9 29/10/14 20/10/21 99.70 100.50 99.00 -0.98 11 84704 9.48 2.22 206 284 5 000
B3B-IusnHr 6 31/01/17 99.75 100.15 100.10 0.07 2 25001 9.15 2.31 168 251 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.10 99.00 9.40 3.33 155 276 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (6n) O6bem

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
B3B-InanHr 5 08/04/16 02/04/21 100.50 9.20 3.33 135 256 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.00 99.67 99.70 0.30 1 400 9.07 1.71 192 241 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.70 99.85 99.85 -0.05 1 1700 7.89 0.25 103 5 000
PCXb BO-5 29/08/12 28/08/13 99.61 99.90 99.85 0.03 2 2 7.89 0.25 103 10 000
PCXb 8 22/11/12  14/11/19 100.70 101.24 7.67 0.48 87 5 000
PCXB 9 22/11/12  14/11/19 100.50 101.40 7.80 0.48 100 5 000
PCXB 10 06/02/13 29/01/20 100.40 100.80 8.54 0.67 237 177 5 000
PCXb 11 07/02/13 29/01/20 100.40 100.80 7.92 0.67 175 115 5 000
PCXB 7 11/06/13 05/06/18 98.50 98.80 8.08 0.99 151 138 5 000
PCXb BO-2 06/08/13 03/02/15 99.40 99.70 8.87 1.13 215 218 5 000
PCXb BO-3 08/08/13 05/02/15 8.96 1.14 224 227 5 000
PCXb BO-6 01/05/12 29/10/13 99.50 99.89 101.00 1.51 1 1 7.58 1.36 67 90 10 000
PCXB 15 05/11/13 26/10/21 100.20 100.40 100.40 0.40 5 50 143 8.62 1.38 170 194 10 000
PCXb 4 02/10/13  27/09/17 110.00 7.63 1.29 77 95 10 000
PCXB 3 13/02/14 09/02/17 100.15 101.00 100.15 -0.85 2 473 9.35 1.58 228 268 10 000
PCXB 6 15/08/14 09/02/18 86.00 99.40 8.28 2.08 92 164 5 000
PCXB 16 13/04/15 04/04/22 99.00 99.99 9.15 2.58 157 251 10 000
PCXb 14 07/07/15 29/06/21 97.25 97.25 -0.25 1 1 8.91 2.74 127 227 10 000
PCXB 12 09/07/15 01/07/21 97.25 98.99 8.93 2.74 128 229 5 000
PCXb 13 10/07/15 02/07/21 97.25 98.20 8.81 2.75 116 217 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.47 27 20 000
[asnpomGaHk 5 22/11/12 7.07 0.48 27 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.25 100.55 8.19 0.55 223 140 10 000
[asnpombank BO-2 22/07/13 11/07/14 98.10 98.80 6.85 1.10 17 16 10 000
[asnpombank BO-1 08/12/13 99.59 8.27 1.42 132 159 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.18 100.00 3 27 787 8.67 1.57 161 200 10 000
ANKK
AVXKK A5 15/10/12 99.40 100.08 7.26 0.38 43 2 000
AVXKK A6 15/07/14 8.59 1.60 151 192 3 000
AMXKK A8 15/06/18 96.86 99.90 97.04 0.27 8 520 9.60 1.83 238 295 5 000
AVXKK A9 15/02/17 98.95 99.65 8.24 2.23 81 160 5 000
AVXKK A7 15/07/16 100.50 7.66 2.24 23 102 4 000
AMXKK A19 15/05/15 15/11/24 99.25 8.50 2.67 88 186 6 000
AMXKK A18 15/04/16 15/07/23 99.10 8.60 3.34 75 195 7 000
AMXKK A10 15/11/18 98.76 8.70 3.35 85 205 6 000
AMXKK A21 15/02/20 99.00 99.50 9.45 3.48 155 280 15 000
AMXKK A1l 15/09/20 98.34 100.00 8.66 4.07 60 199 10 000
AMXKK A16 15/09/21 95.00 97.70 8.99 5.12 69 227 10 000
AMXKK A17 15/04/22 102.30 103.50 8.71 5.73 29 196 8 000
AMXKK A20 15/12/27 100.00 102.70 8.74 8.38 180 5 000
AMXKK-11 A1 15/09/14 15/09/43 99.95 100.09 100.09 0.09 3 135320 8.46 2.08 110 182 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 99.95 100.00 99.95 -0.04 1 3000 10.02 0.03 3 000
MOB3KC BO-5 08/06/12 08/12/13 100.00 8.11 0.03 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.84 7.89 0.18 107 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.84 9.10 0.18 228 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.50 99.95 99.70 -0.20 2 1571 8.90 0.70 269 213 5 000
MOB3KC BO-2 22/01/12 22/07/12 100.45 101.25 9.63 1.08 296 293 5 000
TpaHckpeanTGaHk
TpaHckpeanTbaHk 2 12/06/12 99.95 99.99 99.99 -0.01 1 500 7.19 0.04 3 000
TpaHckpeauTbaHk 5 12/08/13 99.40 100.35 8.55 1.15 182 186 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.90 100.00 98.80 1 20 8.87 1.41 192 219 5 000
TpaHckpeanTbaHk 6 17/04/14 98.10 98.80 98.80 -0.70 2 7665 9.15 1.77 196 249 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.89 100.93 100.89 -0.05 6 2935 7.94 0.16 113 15 000
MTC 3 20/06/13 12/06/18 99.00 100.10 8.26 1.00 167 156 10 000
MTC 1 17/10/13 97.00 99.99 9.56 1.34 267 288 10 000
MTC 4 19/05/11 13/05/14 97.80 98.05 8.75 1.88 150 210 15 000
MTC 2 20/10/15 96.00 98.75 99.00 1 1 8.25 3.03 50 161 10 000
MTC 8 12/11/15 03/11/20 97.00 99.00 8.49 3.07 73 185 15 000
MTC 7 07/11/17 97.10 97.50 97.50 1 2 9.51 4.42 136 282 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 95.00 100.30 100.28 -0.22 5 29803 9.17 1.07 251 247 10 000
BeimMnenkom 3 12/07/11 08/07/14 96.50 97.75 96.50 4 5 9.47 1.93 219 282 10 000
BeimMnenkom 2 23/03/15 14/03/22 97.70 98.00 97.65 -0.10 2 2 10.06 2.51 251 342 10 000
BeimMnenkom 1 17/03/15 08/03/22 97.60 98.00 97.75 1 9 000 10.02 2.50 247 338 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.66 97.99 10.02 2.50 247 338 15 000
BeimMnenkom 6 13/10/15 96.10 97.99 96.10 0.10 1 1 9.91 2.98 218 327 10 000
BeimMnenkom 7 13/10/15 96.10 96.20 96.18 -0.07 1 2 9.88 2.98 215 324 10 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

30.05.2012




EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 7.49 0.50 69 2 000
PocTtenekom 6 30/05/12 -9.69 0.00 2 000
PocTtenekom 8 03/09/13 11.12 0.83 473 438
PocTtenekom 1 18/08/11 08/08/13 7.85 0.95 132 114 2 000
PocTtenekom 11 24/07/19 100.95 101.07 101.07 0.04 8 317 11.96 4.48 380 527 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 99.60 100.10 100.00 -0.10 5 29 030 9.08 1.58 201 241 3 000
TENE2 5 10/02/14 31/01/22 99.50 100.50 9.15 1.58 208 248 4 000
TENE2 7 14/04/15 05/04/22 99.00 100.25 1.75 13 294 996 9.09 2.57 151 245 6 000
TENE2 1 17/06/16 11/06/21 95.25 96.10 9.81 3.38 194 316 5 000
TENE2 3 17/06/16 11/06/21 94.00 96.10 94.00 -1.50 1 1 10.50 3.37 264 385 3 000
TENE2 2 17/06/16 11/06/21 95.25 96.10 95.25 -0.01 1 5000 10.09 3.38 223 344 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 86.00 100.00 7.78 0.73 152 102 5 000
MArHUT
Marnut BO-1 09/09/13 99.80 8.61 1.22 181 192 1 000
Marnut BO-2 09/09/13 100.25 8.57 1.22 177 188 1 000
Marnut BO-3 09/09/20 99.60 -0.40 2 55010 8.75 1.22 195 206 2 000
Marnut BO-4 09/09/20 99.65 100.25 99.60 0.10 1 45000 8.75 1.22 195 206 2 000
Marnut BO-5 28/02/14 98.00 98.79 98.50 -0.70 1 25000 9.13 1.64 202 247 5 000
MarHut BO-6 22/04/14 97.65 97.75 97.70 -0.05 5 102 000 9.29 1.79 209 263 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 97.00 97.95 9.63 1.84 240 298 8 000
X5 ®uHaHc 1 01/07/14 9.36 1.90 210 271 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.05 100.15 8.39 0.15 159 3 000
Konerika BO-2 01/10/13 98.60 99.40 9.82 1.26 299 313 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 97.00 99.85 101.00 1.00 4 172 9.10 0.95 256 239 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.50 98.90 98.90 0.01 2 500 9.28 1.39 235 260 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 95.05 100.35 8.42 0.35 158 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 11.20 2.58 362 456 1 000
Mupatopr
MupaTtopr BO-1 29/07/14 92.50 94.50 12.61 1.96 532 596 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 109.97 7.91 2.01 59 127 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 101.50 9.38 0.53 346 259 2 000
Kamas BO-2 04/02/14 94.00 99.00 98.00 0.50 1 400 10.14 1.57 308 347 3 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.75 100.05 99.56 -0.34 4 9000 10.34 0.52 444 354 3 000
YpanearoH3asog 2 27/08/13 20/02/18 97.49 98.25 10.97 1.18 421 428 3 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 258 310 5 000
rcc
fCC 01 20/09/12 26/03/17 100.00 8.78 0.31 193 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.40 0.55 245 161 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.06 0.88 261 233 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 9.70 0.88 325 297 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.28 99.35 99.27 0.01 1 1 14.90 0.90 842 818 2 000
Connepc 2 17/07/13 102.26 102.55 102.25 -0.25 2 10 10.58 1.05 394 388 3 000
MapomawcepBuc
rMC 02 13/02/15 99.63 100.25 99.95 -0.45 4 2027 11.05 2.36 356 441 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.81 99.89 99.90 -0.10 2 9500 8.01 0.84 161 127 6 000
AspodiioTr BO-2 08/04/13 99.75 100.04 99.83 -0.07 2 45 000 8.10 0.84 170 136 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 101.50 7.87 0.73 162 111 3 000
TpaHckoHTeliHep 2 04/06/15 8.53 2.01 121 189 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 97.50 10.45 1.56 340 378 3 000
HoelMepeso3Kom BO-01 03/03/15 98.76 99.39 99.40 0.90 1 20 10.50 2.43 298 386 5 000
HogeMepeso3Kom BO-02 03/03/15 100.50 10.63 2.42 311 399 5 000
TpaHcaapo
TPAHCAQJPO 1 25/04/12 23/10/13 99.90 100.00 99.80 -0.17 11 9223 13.04 1.32 616 636 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.75 99.95 99.80 -0.10 6 2322 13.03 1.18 627 634 3 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3am. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
HO-Tanp
lO-Tanp BO-1 26/03/13 97.11 103.10 11.68 0.78 535 493 2 000
lO-Tanp BO-2 26/03/13 100.15 102.20 100.10 0.10 2 41 12.94 0.78 661 619 2 000
lO-Tanp BO-3 19/12/13 7.81 1.44 84 113 2 000
lO-Tanp BO-4 26/03/14 96.50 97.40 10.97 1.68 384 431 2 000
lO-Tanp BO-5 26/03/14 84.00 98.50 10.28 1.68 315 362 2 000
lO-Tawvip 5 21/07/16 8.76 3.46 87 211 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 97.50 99.50 8.96 3.39 109 231 10 000
Py crvgpo 2 22/04/16 12/04/21 99.00 8.96 3.39 109 231 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 94.00 9.10 0.73 284 234 5 000
MocaHepro 3 06/12/12 28/11/14 7.72 0.50 92 5 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 99.99 100.00 99.99 0.01 6 5621 7.70 0.06 4 000
OHEJ OrkK-5 b-18 25/06/14 95.50 9.47 1.91 221 282 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 90.00 100.00 10.44 2.13 306 380 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 89.01 95.50 11.36 3.34 351 471 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 95.02 99.97 10.11 2.05 277 347 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 98.90 8.44 1.68 131 178 4 000
Trk-1 03 26/06/12 14/12/21 10.33 0.08 2 000
TrK-1 02 02/07/13 01/07/14 99.00 8.73 1.04 210 203 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 96.00 99.50 10.32 1.15 359 363 7 000
TrK-2
Trk-2 6O-1 17/09/13 89.85 89.96 89.96 0.07 66 3203 18.74 1.24 1193 1205 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.40 98.00 10.60 1.31 373 392 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 11.25 1.76 407 459 5 000
Wpky TOHepro BO-1 08/04/14 86.00 101.10 8.66 1.75 148 200 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.50 100.10 99.70 4 25 067 8.67 1.21 189 198 3 000
rac
[asnpom-raszsHeprocets 1 20/06/12 100.10 8.01 0.06 2 000
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 212 235 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.50 98.50 10.27 1.19 350 358 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 99.50 100.00 9.19 2.67 157 255 5 000
EBpoxum 3 18/11/15 14/11/18 8.25 3.08 48 161 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.20 99.50 10.98 1.25 416 429 4 000
AKkpoH 3 23/05/12 20/11/13 100.25 100.60 100.25 0.10 2 92 9.90 1.41 295 322 4 000
AKpoH 4 27/05/14 18/05/21 8.21 1.88 96 156 4 000
AKpoH 5 27/05/14 18/05/21 8.21 1.88 96 156 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.77 97.49 97.27 -0.03 7 4 300 10.49 1.75 332 383 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.19 8.49 0.08 2 000
Fpynna JICP 2 31/01/13 01/08/13 99.60 100.10 99.89 0.49 4 5794 10.18 0.65 404 340 5 000
JICP 'pynna BO-2 10/09/13 99.33 99.43 99.37 0.07 2 301 10.79 1.21 400 410 2 000
JICP 'pynna BO-3 20/03/14 96.06 96.17 96.10 0.09 4 4093 12.30 1.67 517 564 2 000
JICP I'pynna BO-5 24/07/14 92.72 92.75 92.70 5 2215 12.81 1.95 552 616 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.13 99.20 99.13 -0.07 11 541 12.96 0.54 702 617 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 101.85 101.96 101.85 2 52 9.45 0.27 259 2 000
NeHCneuCMY BO-2 23/05/13 102.65 106.00 10.72 0.73 447 396 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 96.00 99.09 10.35 4.33 223 367 8 000
POCHAHO 2 20/12/17 96.00 99.99 10.35 4.33 222 367 10 000
POCHAHO 3 20/12/17 96.00 99.09 10.35 4.33 222 367 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 101.43 101.44 101.44 0.02 9 24039 7.72 0.21 88 20 000
A®K Cuctema 3 29/11/12 24/11/16 7.49 0.48 68 19 000
A®K Cuctema 1 07/03/13 100.96 101.20 101.20 0.30 5 10 642 8.25 0.75 197 149 6 000
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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.

A®K Cuctema 4 15/03/16 100.00 8.42 2.25 98 178 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.25 99.75 99.20 -0.21 1 5 11.56 1.06 491 486 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 99.85 100.00 99.90 -0.09 4 53 13.64 0.06 2 000
CutpoHukc BO-2 08/10/12 07/10/13 99.57 99.80 99.80 0.30 3 3000 11.56 0.36 473 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/12 25/06/13 99.96 99.98 99.98 0.01 12 148 937 7.69 0.07 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.00 100.50 100.49 0.09 2 40 8.58 0.94 206 187 10 000
POCBAHK BO-2 08/07/13 9.05 1.05 241 235 5 000
POCBAHK A3 06/05/11 06/11/13 97.80 8.77 1.39 184 209 5 000
POCBAHK A5 06/05/11 07/11/14 9.23 2.27 178 259 5 000
Alb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 98.25 98.75 104.00 5.01 1 1 5.80 1.58 5 000
Anbda-baHk 2 07/06/13 02/12/16 100.40 100.57 100.57 0.17 3 43 700 8.84 0.96 230 213 5 000
MAOM Bank
MOM Bank 7 19/07/12 100.45 100.61 100.56 0.05 1 5000 7.63 0.14 84 5 000
MOM BaHnk BO-1 29/11/12 9.75 0.47 294 5 000
MOM BaHk BO-4 16/12/12 16/12/14 100.00 100.42 8.87 0.53 295 207 5 000
MOM BaHk 8 09/07/13 09/04/15 100.20 9.25 1.07 259 255 6 000
MOM BaHnk BO-2 21/03/14 86.00 98.74 96.00 -3.50 3 1499 10.90 1.69 376 424 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.65 100.05 8.63 1.62 154 196 5 000
Homoc 9 15/06/12 14/06/13 99.91 99.93 99.91 -0.02 1 1200 8.27 0.05 5 000
Homoc 11 04/07/12 02/07/14 99.94 100.02 99.95 5 5550 7.96 0.10 119 5 000
Homoc BO-2 18/04/13 18/10/14 99.70 100.05 100.00 1 1 8.14 0.87 170 141 5 000
Homoc 12 25/08/13 28/08/13 98.90 99.35 99.25 4 58 000 9.34 1.18 258 265 5 000
Bank 3EHUT
BaHk 3ennt BO-1 07/04/12 07/04/13 99.98 7.62 0.84 122 88 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 9.15 0.02 5 000
BaHk 3eHuT 6 03/07/12 01/07/14 99.96 100.02 99.97 -0.06 2 10 149 8.35 0.10 158 3 000
BaHk 3ennt BO-2 22/09/12 22/09/13 99.80 99.90 99.90 0.08 2 1297 8.18 0.32 134 5 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.40 99.70 99.40 -0.06 7 8 056 8.69 0.50 189 5 000
BaHk 3eHnt BO-3 15/11/12 15/11/14 8.26 0.68 207 149 3 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 99.95 100.10 100.10 0.15 2 580 8.90 0.67 273 213 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 99.95 100.10 100.05 -0.05 1 10 000 8.99 0.69 279 222 3 000
BaHk 3ennt BO-7 12/04/14 12/04/15 99.30 99.60 9.71 1.74 254 305 5 000
NMPOMCBA3bBAHK
MpomcB sa3b6aHk BO-2 20/02/13 18/02/15 99.64 99.75 99.71 0.01 2 141 9.34 0.71 311 257 5 000
MpomcB s3bb6aHk 5O-4 20/02/13 18/02/15 99.64 99.70 99.70 2 10 000 9.36 0.71 313 259 5 000
MpomcB sa3b6aHk 6 17/06/13 98.10 99.00 9.22 0.99 264 252 5 000
MpomcB sa3b6aHk BO-3 04/02/14 95.00 98.87 10.02 1.57 296 335 5 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 99.80 8.98 1.26 215 229 5 000
Bank CMNB BO-1 09/10/12 09/04/13 9.86 0.36 303 5 000
Bank CMNB BO-4 13/12/12 12/12/13 99.85 100.24 100.25 1 340 8.17 0.52 226 137 3 000
MKB
MKB 8 10/10/12 08/04/15 8.24 0.37 141 3 000
MKB 7 17/07/12 14/07/15 100.10 100.25 100.18 1 8 000 8.41 0.13 162 2 000
MKB 6 07/08/12 99.95 100.10 9.48 0.19 265 2 000
MKB BO-4 15/10/12 15/04/14 99.46 99.50 99.50 0.05 8 13135 9.54 0.38 271 5 000
MKB BO-1 22/02/13 22/02/14 97.00 99.55 9.24 0.72 301 247 3 000
MKB BO-5 23/06/14 95.32 95.73 95.32 0.02 1 30 000 12.16 1.85 493 551 5 000
NETPOKOMMEPL,
MeTpokommepu, 7 20/02/11 22/08/12 99.71 99.99 7.24 0.23 39 3 000
MeTpokommepL, 6 22/08/12 99.93 100.05 100.00 -0.50 1 2850 7.82 0.23 97 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 100.00 102.30 9.85 0.53 393 305 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 98.00 100.55 9.43 1.20 265 274 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.65 99.70 99.65 3 599 9.23 1.23 243 254 5 000
JIK YPAIICUB
Ypancu6 NnsmHr 60O-3 29/10/13 99.90 100.05 99.90 0.05 3 230 9.98 0.76 368 322 3 000
Ypancu6 JNnamHr 6O-1 28/02/14 10.37 0.82 399 363 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 97.15 98.05 98.00 1.00 1 12 500 10.90 1.02 429 420 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 100.20 100.25 100.30 0.05 1 1 11.75 1.32 488 507 3 000
Ypancu6 JNnsmHr 6O-6 10/02/15 100.00 101.00 11.17 1.33 428 449 3 000
Ypancu6 NnsmHr 6O-2 12/01/15 101.01 101.65 11.16 2.31 370 452 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 100.81 101.30 11.58 2.37 409 494 2 000
KB PEHECCAHC KAINUTAIN
PenKan 3 10/06/11 06/06/12 100.01 100.05 100.02 -0.02 4 6 000 8.32 0.02 4 000
PenKan BO-3 05/08/13 05/08/14 96.35 96.45 96.50 0.30 18 6999 13.58 1.12 688 689 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.30 100.35 100.30 0.23 18 9284 12.79 0.23 594 2 000
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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.

TKC BO-4 18/04/13 16/04/15 99.90 100.15 100.00 7 2106 13.64 0.86 722 691 2 000
TKC 2 28/07/13 107.00 107.54 107.80 0.51 1 5 12.92 1.04 629 622 1 000
TKC BO-1 20/09/13 100.00 101.90 12.52 1.22 573 583 2 000
TKC BO-2 29/11/11  26/11/13 104.00 104.40 104.40 0.35 9 3544 13.60 1.39 667 692 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.76 99.85 99.60 0.14 5 679 12.97 0.15 617 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.02 100.00 99.50 1 5 11.97 0.46 516 5 000
EABP
EABP 3 29/10/13 25/10/16 98.30 99.70 98.30 -1.40 1 8500 8.99 1.36 208 231 5 000
EABP 1 03/02/14 28/01/19 98.00 8.94 1.58 187 227 5 000
EABP 4 11/02/14 06/02/18 9.01 1.60 193 234 5 000
EABP 2 26/02/15 21/02/19 8.53 2.43 101 189 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 96.00 99.20 5.96 0.54 3 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 98.50 98.80 98.50 -1.00 2 25 070 10.02 1.19 325 333 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 98.60 99.25 98.75 0.05 1 25000 9.78 1.21 300 309 5 000
OHukpeanT BaHk 5 03/09/13 01/09/15 85.00 97.45 9.22 1.21 243 253 5 000
OHukpeanT Bank BOO1 11/12/13 10/12/14 8.53 1.42 157 185 5 000
HOHukpeanT BaHk 1 07/09/16 98.00 9.11 3.62 117 246 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 100.40 100.50 8.57 1.39 163 189 10 000
Pandxpaiizen 65O-7 27/11/13 8.39 1.39 146 171 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 162 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.76 101.00 100.85 2 159 9.21 0.45 240 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.40 99.70 99.30 -0.29 2 2 10.12 0.80 377 337 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.00 100.00 11.07 1.32 420 439 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 100.00 7.62 0.75 133 86 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 98.83 99.84 99.84 0.24 1 1 8.30 0.52 239 150 5 000
XK BaHk 5 19/10/11 17/04/13 99.99 99.05 -0.96 1 1 9.98 0.85 356 325 4 000
XK baHk BO-3 22/10/13 22/04/14 8.91 1.33 203 223 4 000
XK BaHk 7 26/04/12 23/04/15 98.95 99.25 10.54 2.54 298 390 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 8.33 1.72 117 167 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 99.95 7.79 0.30 94 2 000
Py cdmHancbank 9 18/09/12 15/09/15 86.00 100.00 10.25 0.31 340 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.00 98.50 8.78 1.05 215 208 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 100.00 8.93 1.21 214 224 4 000
Py cdmHancbank 10 12/11/13 10/11/15 9.02 1.40 208 234 2 000
Py cqmHancbank 11 13/11/13 11/11/15 9.02 1.40 208 234 2 000
OTIN BaHk
OTIN baHk BO-3 01/11/12 30/10/14 100.55 100.85 8.58 0.43 176 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.25 99.50 99.50 4 870 11.09 1.62 400 442 6 000
OTIN BaHk 2 25/03/14 95.40 95.80 11.02 1.70 387 436 3 000
OTMN baHk BO-1 29/07/14 93.56 93.89 93.90 0.35 1 1000 11.50 1.98 420 485 5 000
CKbB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.40 100.95 9.44 0.50 264 2 000
CKB-baHk BO-3 28/05/13 26/11/13 100.05 100.35 9.38 0.98 282 267 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.40 99.80 99.43 -0.35 1 500 10.05 0.37 322 2 000
CKB-BaHk BO-6 09/07/13 08/06/14 97.70 98.25 98.00 0.05 1 1 10.70 1.05 406 400 2 000
KpeautEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.88 99.93 99.88 0.12 2 3425 8.94 0.23 209 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 99.40 99.40 -0.40 5 50 000 10.64 1.56 358 397 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 101.00 10.36 1.79 316 370 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 98.70 99.70 9.27 1.31 240 259 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 26/06/12 24/06/14 99.80 100.09 7.50 0.08 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.20 99.65 9.54 0.54 361 275 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.20 99.65 9.74 0.54 381 295 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.75 100.10 10.23 0.87 380 350 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 86.00 100.15 8.66 0.54 272 187 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 238 336
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 98.95 99.19 99.00 1.00 1 1 12.23 0.39 540 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 100.00 18.48 0.27 1162 2 000
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EsxenHeBHBINA 0030D

PIHOK
Buinyck OaTa KotnpoBku LleHa Kon-Bo OG6oporT, Cnpag k (6n) O6bem

OdbepThl lMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBoONam mrH py6.
CypocTp BOO1 03/03/13 03/03/14 100.10 101.00 100.10 0.60 3 221 11.10 0.73 484 434 2 000
Cy pocTp 04 10/04/12 08/10/13 99.00 100.20 100.10 1.10 9 2086 11.19 1.28 434 451 2 000
MeTko M6 aHk
MeTkomb6aHk BO-1 02/02/13 02/08/14 10.48 0.66 433 371 2 000
MeTkombBaHk 01 13/04/13 15/04/15 98.50 10.95 0.85 454 421 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 97.40 10.60 1.98 329 395 2 000
TatchoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.95 100.05 99.95 0.05 7 4200 10.18 0.08 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 97.00 99.80 9.21 0.39 238 2 000
TartdoHabaHk BO-3 29/11/12 27/11/14 9.34 0.48 253 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.40 100.70 100.40 1 1060 9.43 0.52 353 263 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 100.01 100.14 100.10 0.10 5 5172 11.38 0.70 517 461 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.25 100.30 100.30 0.10 5 2200 10.04 0.72 379 328 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.25 100.00 12.28 0.84 588 554 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 100.01 100.15 6.72 0.08 15 000
Mocksa 54 05/09/12 99.85 100.00 7.61 0.27 76 15 000
Mocksa 61 03/06/13 7.04 0.93 53 32 30 000
Mocksa 53 01/09/13 100.00 101.00 100.20 -0.10 1 1 6.94 1.21 15 25 15 000
Mocksa 63 10/12/13 110.70 111.80 7.01 1.37 9 33 15 000
Mocksa 62 08/06/14 109.75 109.99 7.39 1.78 20 73 35 000
Mocksa 39 21/07/14 98.82 99.55 7.43 1.97 13 78 10 000
Mocksa 64 24/06/15 96.52 97.98 96.53 0.02 4 2800 8.50 2.72 86 186 20 000
Mocksa 44 16/11/15 110.85 114.78 114.20 -0.58 1 1 7.86 2.94 14 122 40 000
Mocksa 56 22/09/16 95.00 96.90 8.01 3.75 4 135 20 000
Mocksa 49 14/06/17 91.85 97.50 8.20 4.16 12 153 25 000
Mocksa 48 11/06/22 89.50 90.31 89.50 1 10 8.32 6.95 150 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.25 100.60 8.53 0.40 171 19 000
MockoB ckast O6n 7 16/04/14 98.75 98.95 98.75 0.15 8 3757 8.92 1.77 173 226 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 102.00 102.90 8.33 0.51 245 153 3 000
Hwxeropoackas O6n 4 17/11/12 98.05 102.00 9.05 0.47 224 3 000
Hwuxeropoackas O6n 6 07/10/15 99.55 100.40 8.45 2.13 107 181 5 000
Hwxeropoackas O6n 7 16/11/16 101.50 102.45 102.45 -0.05 2 900 9.05 2.59 146 241 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 100.10 100.35 100.10 -0.25 1 31 9.11 0.22 227 8 000
Camapckan O6n 4 20/06/12 100.02 101.40 100.01 0.06 2 1965 6.93 0.06 5 000
Camapckan O6bn 6 10/05/13 107.00 107.50 6.93 0.90 46 21 2 000
Camapckas O6bn 7 30/11/16 8.73 2.39 123 209 12 000
AKYTUA
Ay Tna 1 11/04/13 99.01 100.40 8.90 0.60 285 212 3 000
Axy Tna 9 19/09/13 101.80 7.80 0.83 141 106 2 000
Ay Tna 7 17/04/14 99.36 100.80 7.46 1.50 45 79 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuit kpai 2 14/12/12 0.55 2 000
KpacHogap 02 05/11/15 101.50 8.95 1.54 191 228 1 000
KpacHopapckuit kpaii 3 27/09/14 99.85 100.30 8.19 1.70 104 153 4 000
KPACHOSAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 100.80 101.25 7.12 0.44 31 10 000
KpacHosipckun kpan 5 29/11/16 8.89 1.80 169 223 9 000
KOMU
Komun Pecn 7 22/11/13 99.01 100.65 7.43 0.96 89 72 1 000
Komu Pecn 9 18/10/14 97.00 98.50 9.21 1.78 202 255 2 000
Komu Pecn 8 03/12/15 93.10 94.50 8.57 2.61 98 193 1 000
Komu Pecn 10 15/12/16 100.21 8.83 2.62 123 219 2 000
yYOMYPTUSA
Yamy ptus 05 24/11/16 8.89 2.74 125 225 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.50 100.95 100.50 -0.10 2 7020 8.33 0.55 238 154 3 000
Koctpomckas obnactb 6 17/11/16 100.50 100.67 100.23 -0.27 2 4200 9.73 2.20 232 309 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 103.00 104.60 9.15 2.58 157 251 3 000

PECIN KAPENMUA
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EsxenHeBHBINA 0030D

PIHOK
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.
Kapenus 14 30/11/16 8.92 2.00 160 228 1 000
SAPOCIIABCKAS OBJIACTb
ApocnaBckas O6n 9 16/05/13 99.80 100.45 7.53 0.68 134 76 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.70 8.22 1.52 120 155 3 000
PA3AHCKAS OBIIACTb
PsasaHckas O6n 1 27/11/14 8.50 1.44 153 182 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.30 7.56 0.54 163 77 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.72 1.42 77 104 2 000
CBEPOJNIOBCKASA OBJIACTb
Ceepanosckas obn. 01 11/12/16 101.00 101.75 101.43 -0.07 2 4000 8.76 2.12 139 212 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 109.00 9.21 1.40 227 253 4 000
Teepckaa O6n 6 12/06/14 103.00 105.00 13.03 1.14 630 634 3 000
Teepckaa O6n 7 15/12/15 97.00 97.42 96.46 1 6 10.17 2.77 251 353 3 000

UermoyHuk: REUTERS, pacyensl: baHk 3EHUT
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PBIHOK
Pe3yabTaThl TOPrOB €BPOOOH AMHU
Bhinyck Hara Lena HoxoaHocTb Uame, % Z-cnpap
BantoTa lMorawenusa [llokynka MNpopnaxa [lMokynka [MMpopaxa [Oopauus (no nokynke)
POCCUA
RUSSIA'15 3.625% usD 29/04/15 103.625 104.000 2.33 2.20 2.79 162
RUSSIA'18 11% usD 24/07/18 138.889 140.111 3.83 3.65 4.76 0.04 264
RUSSIA'30 7.5% usD 31/03/30 118.459 118.610 4.19 4.17 5.44 0.20 265
RUSSIA'20 5% usD 29/04/20 106.875 107.250 3.98 3.92 6.66 0.13 243
RUSSIA'28 12.75% USD 24/06/28 176.750 177.900 5.49 5.42 8.98 0.30 349
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.062 101.187 1.72 1.41 0.39 -0.01 124
GAZST'13 5.625% USD 22/07/13 102.000 103.000 1.76 -0.08 0.52 125
GAZPR'13 9.625% USD 01/03/13 105.028 105.251 2.78 2.49 0.73 0.01 227
GAZPR'13 7.343% USD 11/04/13 103.830 104.538 2.80 1.99 0.85 0.01 226
GAZPR'13 7.51% USD 31/07/13 105.594 106.023 2.61 2.25 1.12 0.02 204
GAZPR'14 10.5% USD 25/03/14 112.500 112.625 3.39 3.32 1.66 281
GAZPR'14 10.5% USD 08/03/14 112.000 113.000 3.49 2.94 1.62 292
GAZPR'14 8.125% USD 31/07/14 109.389 109.879 3.58 3.36 1.99 0.14 297
GAZPR'15 5.092% USD 29/11/15 104.187 104.669 3.80 3.65 3.25 0.19 303
GAZPR'16 6.212% uUsD 22/11/16 107.842 108.321 4.27 4.15 4.00 0.22 334
GAZPR'18 8.146% uUsD 11/04/18 117.285 117.783 4.73 4.64 4.83 0.29 358
GAZPR'19 9.25% uUsD 23/04/19 122.169 122.576 5.36 5.29 5.39 0.33 407
GAZPR'22 6.51% uUsD 07/03/22 107.531 108.006 5.50 5.44 7.38 0.41 381
GAZPR'34 8.625% uUsD 28/04/34 124.747 125.226 6.49 6.46 11.28 0.66 433
GAZPR'37 7.288% uUsD 16/08/37 111.602 112.082 6.36 6.32 12.33 0.54 413
TpaHcHed T
TRANSN'12 6.103% uUsD 27/06/12 100.100 100.450 4.42 -0.12 0.08 435
TRANSN'13 7.7% uUsD 07/08/13 106.248 108.248 2.31 0.69 1.13 0.02 174
TRANSN'14 5.67% uUsD 05/03/14 103.934 104.862 3.34 281 1.69 0.03 275
TRANSN'18 8.7% uUsD 07/08/18 122.490 122.927 4.49 4.42 4.95 -0.27 328
PX0,
RZD'17 5.739% USD 03/04/17 105.399 105.880 4.48 4.37 4.28 0.22 349
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 92.990 93.990 6.95 6.71 4.71 -0.54 592
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.796 101.985 2.25 1.80 0.42 178
VTB'15 6.465% USD 04/03/15 104.010 104.490 4.88 4.70 2.54 0.15 425
VTB'18 6.315% USD 22/02/18 100.024 100.399 6.30 6.23 4.82 -0.50 521
VTB'18 6.875% USD 29/05/18 103.659 104.146 6.13 6.04 5.04 0.27 499
VTB'20 6.551% USD 13/10/20 98.793 99.283 6.74 6.66 6.51 0.29 522
VTB'35 6.25% USD 30/06/35 102.721 103.219 6.03 5.99 12.36 0.16 379
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 102.750 103.750 4.33 3.28 0.94 382
BANK OF MOS'15 6.699% USD 11/03/15 103.856 104.826 5.18 4.81 2.55 0.03 455
BOM CAPITAL'15 6.699% USD 11/03/15 97.190 98.190 7.83 7.42 2.54 729
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 98.737 99.037 5.48 5.39 3.66 -0.52 467
VEB'17 5.45% uUsD 22/11/17 103.060 103.545 4.81 4.71 4.82 0.24 370
VEB'20 6.902% uUsD 09/07/20 106.664 107.158 5.85 5.78 6.25 0.31 436
VEB'25 6.8% uUsD 22/11/25 103.286 103.777 6.43 6.38 9.10 0.44 448
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.275 104.710 3.84 3.44 1.02 0.02 331
GAZPROMB'14 6.25% usD 15/12/14 103.397 103.855 4.81 4.62 2.33 0.15 419
GAZPROMB'15 6.5% uUsD 23/09/15 104.635 105.108 4.96 4.81 3.01 0.18 425
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.031 104.347 2.87 2.55 0.94 0.02 233
ROSSELKH'14 7.125% USD 14/01/14 105.437 105.855 3.63 3.37 1.53 0.11 305
ROSSELKH'14 9% USD 11/06/14 110.134 110.571 3.76 3.54 1.84 0.14 316
ROSSELKH'17 6.299% USD 15/05/17 104.728 105.222 5.20 5.09 4.34 0.22 421
ROSSELKH'18 7.75% USD 29/05/18 111.471 111.954 5.48 5.39 4.98 0.28 432
ROSSELKH'21 6% USD 03/06/21 96.505 97.255 6.92 6.79 6.80 -0.26 533
CbepbaHk
SBER'13 6.48% USD 15/05/13 104.095 104.453 2.12 1.75 0.94 0.02 157
SBER'13 6.468% USD 02/07/13 104.352 104.723 2.38 2.04 1.04 0.02 182
SBER'15 5.499% USD 07/07/15 104.970 105.460 3.73 3.57 2.88 0.16 303
SBER'17 5.4% USD 24/03/17 101.769 102.247 4.98 4.87 4.27 0.21 401
SBER'21 5.717% usD 16/06/21 98.981 99.731 5.86 5.75 7.00 -0.51 422
YACTHBIE KOMIMAHUU
EBpa3
EVRAZ'13 8.875% usD 24/04/13 104.192 104.873 4.05 3.30 0.88 0.06 354
EVRAZ'15 8.25% usD 10/11/15 105.055 106.059 6.58 6.26 3.07 0.18 590
i
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PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa Tllokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
EVRAZ'18 9.5% uUsD 24/04/18 105.293 106.313 8.34 8.12 4.65 0.25 732
EVRAZ'18 6.75% uUsD 27/04/18 93.020 94.020 8.26 8.04 4.90 -0.09 721
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 100.440 101.440 9.67 9.25 2.45 -0.56 921
Anpoca
ALROSA'14 8.875% uUsD 17/11/14 109.825 110.782 4.60 4.21 2.27 0.15 399
ALROSA'20 7.75% uUsD 03/11/20 102.940 103.949 7.27 7.11 6.35 0.62 579
Bbimnenkom
VIMPELC'13 8.375% uUsD 30/04/13 103.728 104.081 4.18 3.80 0.90 0.01 367
VIP FIN'16 6.493% uUsD 02/02/16 97.750 97.750 7.19 7.19 3.25 649
VIMPELC'16 8.25% uUsD 23/05/16 103.498 103.978 7.22 7.08 3.48 0.02 648
VIMPELC'18 9.125% uUsD 30/04/18 104.978 105.448 8.05 7.95 4.70 0.01 701
VIP FIN'21 7.748% uUsD 02/02/21 94.300 95.300 8.69 8.52 6.24 -1.62 724
JNykownn
LUKOIL'14 6.375% uUsD 05/11/14 106.630 107.100 3.50 3.30 2.29 0.16 287
LUKOIL'17 6.356% uUsD 07/06/17 106.932 107.424 4.78 4.68 4.28 0.22 377
LUKOIL'19 7.25% uUsD 05/11/19 110.797 111.314 5.46 5.38 5.94 0.32 407
LUKOIL'20 6.125% uUsD 09/11/20 103.760 104.273 5.56 5.48 6.73 0.33 398
LUKOIL'22 6.656% uUsD 07/06/22 108.225 109.191 5.57 5.45 7.37 0.43 387
MTC
MTS'20 8.625% uUsD 22/06/20 110.694 111.165 6.87 6.80 5.89 0.31 544
HOBAT3K
NOVATEK'16 5.326% uUsD 03/02/16 102.650 103.650 4.53 4.24 3.34 0.15 375
NOVATEK'21 6.604% uUsD 03/02/21 106.250 107.250 5.68 5.54 6.68 0.25 408
CeBepcTanb
SEVERSTAL'13 9.75% uUsD 29/07/13 106.048 106.985 4.33 3.54 1.10 0.02 381
SEVERSTAL'14 9.25% uUsD 19/04/14 108.650 109.150 4.40 4.14 1.76 383
SEVERSTAL'17 6.7% uUsD 25/10/17 98.311 99.301 7.08 6.85 4.59 607
TMK
TMK'18 7.75% uUsD 27/01/18 92.518 93.518 9.48 9.24 4.52 0.01 854
THK
TNK-BP'13 7.5% uUsD 13/03/13 103.982 106.982 2.33 -1.33 -0.02
TNK-BP'15 6.25% uUsD 02/02/15 105.178 106.096 4.17 3.82 2.46 0.16 353
TNK-BP'16 7.5% uUsD 18/07/16 110.998 111.986 4.54 4.30 3.58 0.21 370
TNK-BP'17 6.625% uUsD 20/03/17 107.641 108.604 4.82 4.60 4.17 0.22 385
TNK-BP'18 7.875% uUsD 13/03/18 113.786 114.749 5.09 4.91 4.77 0.28 396
TNK-BP'20 7.25% uUsD 02/02/20 111.826 112.330 5.35 5.27 6.00 0.33 391
YACTHbLIE BAHKU
Anbkda-BaHk
ALFA BANK'12 8.2% uUsD 25/06/12 100.320 100.970 3.46 -5.52
ALFA BANK'13 9.25% uUsD 24/06/13 104.046 104.933 5.27 4.43 1.00 0.02 477
ALFA BANK'15 8% uUsD 18/03/15 105.104 106.044 5.98 5.62 2.54 1.60 537
ALFA BANK'17 7.875% uUsD 25/09/17 99.370 100.370 8.02 7.79 4.39 0.12 707
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.750 103.000 4.06 3.61 0.53 -0.06 360
NOMOS BANK'13 6.5% uUsD 21/10/13 101.502 102.002 5.35 4.98 1.35 -0.23 482
NOMOS BANK'15 8.75% USD 21/10/15 103.004 104.004 7.71 7.38 2.99 709
MpomcBA3bL6aHk
#N/A The r'he #N/A The rerrd coulcrecord could nobe found #N/A The t be found #N/A The record could r #3HAY! =2cord could n
PROMSVYAZB'13 10.75% USD 15/07/13 104.714 105.214 6.30 5.85 1.05 -0.03 583
PSB FINANC'14 6.2% uUsD 25/04/14 97.478 97.978 7.63 7.34 1.81 -0.02 716
PROMSVYAZB'15 12.75% USD 27/05/15 107.258 108.258 9.87 9.50 2.59 0.01 941
PROMSVYAZB'16 11.25% USD 08/07/16 105.967 107.967 9.45 8.88 3.29 -0.04 879
XK®B
HOME CREDIT'14 7% uUsD 18/03/14 102.259 102.759 5.64 5.35 1.70 0.56 511
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHATUTHK, 33/1efCTBOBAHHBINA B HAIMCAHUY 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 WIM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. Bank 3EHUT He Hecer
OTBETCTBEHHOCTH 34 OLIEPAIMH TPETHUX JINI], COBEPILIECHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JAHHOM 0630pe. MueHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATIUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcraBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, 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. IIpOoIIbe IOKa3aTe Il He SIBJISIOTCS rapaHTHell CBoero mosropeHus B byaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBUX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGQOPMAIMOHHBIX Le/sIX M He SB/IIETCS MpPEeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (HHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIO0COOCTBYIONIMX NPHHATUIO B3BElIEHHBIX pemmeHuid. 0630p moarorosien bankom 3EHUT 1 pacpocTpaHeHUs Cpeid NPOdeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIONOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (HMHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HenpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Bank 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKHM (PUHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEIOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA M BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630pe KOMIIAHMUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IOKYMEHTAIMsI MOXKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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