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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHOBHBIE COOBITHA /CTP. 2/ 52 6 MecseE:
3Had. A 3a ileHb MIN. MAX.
. BHeUIHUI PHIHOK AOJTA

BHenmtHuM PBIHOK J0Jra /CTp. 3/ UST-10 yield 174 A 002 170 238

+ BHuUMAaHHe WHBECTOPOB MEPEKTIOUNIOCH Ha cTaTHCTHKy u3 CIITA UST10-2Y sprd 145 A 3 mo 200
EMBI+Glob. 402 V -5 316 442
EMBI+Rus sprd 292 A 1 219 339

I[eHe)KHO'erlII/ITHI)Iﬁ pI)IHOK /CTp. 4/ Russia’30 yield 416 V -0.06 3.82 4.82
JleHeKHBII PHIHOK

e I1b P® HaunHaeT OrpaHUYMBATh JUMUTHI 110 CAEIKAM PEerno Libor-3m 047 m 0.00 045 058

» PyGuib 10J] paccTpesioM I€BajIbBallMOHHBIX HACTPOECHUI Euribor-3m 068 'V 000 068 148
MosPrime-1m 6.56 A 0.02 5.67 7.03
Kopcuera B 11B 5909 V¥ -18.6 486 1153

Poccuiickuii J0JITOBOU PBIHOK /CTp. 5/ Henos. » 1B 784 V¥ 05 61 757
NDF RU 3m 69 V -0.2 5 7

¢ EBpoOOH/bI CHUIKAIOTCA BeJie 32 He(PThIO = .

AJIOTHBIN DPBIHOK

¢ JIOKaJIbHBIA PHIHOK IIPOZOJIKAET HECTH TOTEPHU USD/RUB 31126 V¥ -0.177  28.97 3215
EUR/RUB 39.82 A 0.031 38.43 4216
EUR/USD 1282 A 0.004 127 135

HeanthIﬁ PBIHOK /CTp. 6/ Kopsmma 115 35002 VY -0.116  33.33 36.46
DXY Ungexc 81084 V -0.208 78.27 8152
(I)OHI[OB]:IQ HHIAEKCBI

IIpuiaoxxenusn RTS 13183 A 0.6% 1289 1755
Dow Jones 12504.5 A 1.09% 11232 13279

* Pesysnprarhl TOproB py6sieBbIMU obsuranusamu Ha MMBB /crp. 7/ bAX 6310 A 00s% a8 mgs

¢ KapTsl oxomHOCTH pyOIEBOTO PBIHKA /CTP. 15/ Nikkei 225 8634 A 110% 8160 10255
Shanghai Comp. 8. 06% 8

* PesysbTarThl TOProB €BpOGOHAAMH /CTp. 21/ anghai Comp. 20483 A 106% 2148 2530
ChIpbeBbIe PEIHKH

» KapTsI 1OXOZHOCTH PBIHKA eBPOOOHIOB /CTp. 23/ Hedym, Urals 1083 A 198% 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
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PbIHOK

I's1aBHBIE HOBOCTU

OAO «CuHeprus» yCTAaHOBHJIAa OPMEHTHUP KyIOHAa OHPKeBbIX obauranuii cepuu b0O-03 Ha 2 mupa py06. Ha YpOBHE 10,75-

11,25% rogoBbIx. /Bloomberg/

AO «aTepCodT» IiIaHUpyeT pa3MecTUTh 15-JIeTHUE O0/IMraiiy cepuy 02 Ha 10 MJIPJ pPyd. U cepuu 03 HA 20 MJIPA, pPyoO.

/Nurepdaxc/

B cooTBeTCTBUH C MOCTAHOBJIEHHEM ITPABUTEIHCTBA YKCIIOPTHAaA NOoNLIHHA Ha HedTh B Poccuu ¢ 1 nioHA cHU3WIACH € 448,6

A0 419,8 AOLI. 34 TOHHY. JIproTHas CTaBKa IMOLLIMHBI HA He(l)Tb ynana a0 210,8 nmosut. 3a TOHHY IIPOTUB 232,4 A0JUI. 32 TOHHY JUIA Mas.

/UnTepdaxc/

Cogert nqupekxtopoB ADK «Cucrema» o100pHU/I HEOOXO0AUMBIE MEPHI JJIA PEAJTU3ANUH IPOrpaMMbI OOPATHOTO BBIKYIIA aKITUI
KOPIoOpanuy Ha CymMMmy 300 MJIH 0JuI. /Ounam/

OcHOBHbBIE COOBITHUSA: BHE PbIHKA / Ha PbIHKE

Buepa: 31.05.2012 — yeTBepr

* Briwiata kynona: 3osoro Cesmurgapa, 03 (16.5%, 123.4 vt py6.), A@K Cucrema, 03 (12.5%, 1.1 MiIpa
py6.), MM Bank, BO-01 (12.75%, 317.9 MiH py0.), Pa3aHckaa o6Jiacth, 34001 (8.55%, 89.5 miH
py6.), Tardpouabank, BO-03 (12.25%, 121.8 MiH py0.), YaAMypTCcKasa pecmyoauka, 34005 (10.15%,
101.2 miH py6.), KBagpa (TTK-4), 01 (8%, 199.4 mun py6.), Kaxy:kckas o6aactb, 34003 (8.85%, 15.4
MJTH py6.), UpKyTCKaHepro, 01 (15.5%, 386.4 MitH py6.)

* O¢epra: Or®unCepsuc, 01 (900 v py6.), HOBUKOMBAHK, o1 (2 mipz py6.)
* [Toramenue: Bank Cypr, 02 (1 mipz py6.), KBagpa (TI'K-4), o1 (5 mupz py6.)

CeroaHsa: 01.06.2012 — mATHUIA

CraTucruka CIIIA: PMI
Manufacturing, Change in Non-
farm Payrolls, Unemployment
Rate, PCE Core, ISM
Manufacturing

* Beitata kynona: Mocauepro, 03 (10.25%, 255.5 muH pyb.), TpyaoBoe, o1 (12%, 0.7 miH py6.),
Tpauc®un-M, B0-04 (8.4%, 20.9 mau py6.), Tpauc®uu-M, BO-05 (8.4%, 20.9 muiH py6.),
JInzunrosasa komnanusa YPAJICUB, BO-o01 (9.5%, 31.5 muH py6.), Kapenus, 34014 (9.99%, 49.8
wiH py6.), Fazmpom, 2015, EUR (LPN3) (5.875%, 58.7 muin eBpo.), Bauk Pycckuii crangapr, 2016
(LPN) (7.561%, 7.5 muta mosut.), OM3, 06 (8.25%, 65.8 mutH py6.)

* Odepra: CKB-6ank, BO-03 (3 mipzx py6.), UaBecrropréank, 5O-01 (2 mipz py6.)

* Pazmemenue: Ilpaiim ®uHaHc, 01 (360 MmiH f1o/u1.), JIunenkasa 061acTb, 34007 (2.5 wipy pyo.)

04.06.2012 — IOHEAEJTbHUK

I BAHK
il SEHMT

01.06.2012

* Beiunata kymnona: Mockea, 61 (15%, 1.1 mupz py6.), AK BAPC BAHK, 2012 (LPN) (10.25%, 14.3 MiH
py6.), Poccennxo3bank, 2021 (LPN) (6%, 24 mun py6.), CmeuCrpoii®unanc, o1 (8.5%, 50.8 win
py6.), PermondueproueBect, 01 (8.5%, 50.8 wiH py6.), dueprocuencHad, o1 (8.5%, 50.8 wiH pyo6.),
Wurypucr, BAO, 2013 (CLN) (10.5%, 4.9 Thic moiut.), Tpanc®uu-M, 12 (8.5%, 42.3 muH pyo.),
Tpauc®un-M, 13 (8.5%, 42.3 vuin py6.), Tpanc®un-M, 14 (8.5%, 42.3 muH py6.), PUATO, 01 (13.75%,
17.4 MutH py0.), Pocresiekom - I0r (6p1Bu1. FOTK), 2013 (CLN) (9%, 157.5 MIH py6.)




EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
Baadumup Eecmugbees

BHuMaHVe MHBECTOPOB NEPEKIIOUMIOCh Ha crartuctuky U3 CIA ) oystifecv@zenit.ru

®dokyc naBectopoB Buepa cmectuics B CIIIA mocse myOauMKauy BaXKHBIX 9KOHOMHYECKUX
HMHAUKATOPOB M HECIIOCOOHOCTH €BPONEUCKIX YHHOBHUKOB IIPEAJIOKUTD YTO-IN00 PBIHKAM I Kpusas US Treasures
ycnokoeHus. CpeZiii OCHOBHBIX MOMEHTOB Pa3BUTHA €BPOIEHCKOT0 KPHU3KCAa MOXKHO BBIZIETUTh
3aABJIeHUA T/IaBbl EBPOKOMHCCHE O TOTOBHOCTH IIPEJOCTABHTH eIlle OAMH TOJ, OTCPOUKU O 20,0412 210312 =OTT21.05.12
Wcnanuu 7yis TpUBEEHUS B TOPAJIOK CBOUX OIO/KETHBIX ITOKasaTesiel. BeposATHO, 3TO 34
SIBJISIETCS CUTHAJIOM TOTO, YTO VICIIaHMM BCe K€ MPUETCs AOKAIUTAIN3HPOBATh GAaHKY 32 CBOH 2381
cuer. Taxke Buepa mpembep Wrtamum Mapuo Montu obparwics k Espomeiickomy 1B ¢ 251
MPU3BIBOM IIOMOYb B HaBEJEHHU MOPsAZKA B OAHKOBCKHUX OajlaHCAX, 3asBUB, YTO IIOJIUTHKA 2.2
peryssTopa Z0KHA IO/Iep KUBATh CTapaHUs BJIacTed B 3TOM HalpaBjieHHH. B ocragpHOM — 1‘2 1
ouepefHbIE DPe3yJIbTAaThl ONPOCOB B I'peIny, CBUJETENBCTBYIOIIHE O HEOOJIBIIOM OTPHIBE 131
JIEMOKDAaTOB U JIEBBIX DpAAMKAJIOB, a TaKKe CIYXH O BO3MOXHOCTAX McmaHuM IO 10 |
peKanuTaIu3anui CBOUX GAHKOB. 077

0.4
B CIIIA 6b1a omy6s1KoBaHa Bropas orjeHka BBII 3a mpormibiii KBapTasl, KOTopas COBIIajia ¢ 0.7 ‘ ‘ : : ‘
2Y 3Y 5Y 7Y 10Y 30Y

IIPOTHO3aMU: SKOHOMUKA CTPAHbI BBIPOC/IA Ha 1.9% NPOTUB PaHee OLIEHHMBAEMOro PocTa B 2.2%.
TeM He MeHee, STOT IepPeCMOTP OKA3ajcs HETaTHBHBIM, IOCKOJBKY KadecTBO pocra BBIT — Hemownu: Reuters
IllTatoB 6bUI0 3aMeTHO HitKe. Tak, OCHOBHbIE HPUYMHBI HEPECMOTPA BHH3 — MOTpebsIeHne Cupaet EMBI+ (Poceust, Bpasums)
(mepecmotp ¢ 2.9% 10 2.7%) u 3amacsl (qo6aBuIu K npupocry BBII 0.2 1, a He 0.6 ). Takum

s EMBI+ Global Spread, 6.1
06p3.30M, skoHoMmuka CIITA COXpaHAET YMEPEHHbIE TEMIIbI POCTA, O/THAKO €ro KauyeCTBO II0Ka He EMBI+ Russia Spread, 6.1
EMBI+ Brasil Spread, 6.1.

CJIMIIKOM BbIcOKOe. IToMumo nanHbIX 10 BBII 6butH Omy61rKoBaHbl UGPHI 110 PHIHKY TPYyZA.
ArenrctBo ADP coo6Immiio o pocre 3aHATOCTH B Mae Ha 135 ThIC. YeJl., YTO 0KAa3aJI0Ch HeJJaIeKO
OT IIPOTHO3a B 150 ThIC. ExKeHeZlesibHbIE NAaHHBIE C PBIHKA TPyZAa, OAHAKO, ObLIK caabee
OXKU/IAHUH U TPebIIyIuX nudp.

CeroziHs PBIHKH BHOBB 3aXJIECTHYJIa BOJIHA HeTaTHBA IIOCje IyOJUKalUU cJ1a0bIX JaHHBIX
110 aKTUBHOCTH KHUTaWCKOW IIPOMBIIIIIEHHOCTH B Mae. MHBecTopbl mepexxusaior, yro Kurai
II0Ka He HayaJl PeajIn30BbIBAaTh aKTUBHBIE MEPHI 110 CTUMYJIMPOBAaHUIO YKOHOMHUKH, a BCE CJIOBA
0 CMATYEHUU MOHETAPHBIX YCJIOBUH W TPSAMBIX IPAaBUTEILCTBEHHBIX Mep IOAJEPHKKU

SKOHOMHKH II0Ka HE IOJATBEPKAEHBI AejioM. TeM He MeHee, HACTPOEHHUE HIPOKOB MOIKET
U3MEHHUTh K Bedepy, Koraa OyayT omybauKoBaHbI odunmanbHble AanHbie Muntpysa CIIA o 14 174 234 294 55 15 175
3aHATOCTU U 6e3paboTHIle 3a Maid. Hemouwnux: Bloomberg

Cuapag Poccusa-30 / UST-10Y

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

5.0% 1
4.5%

4.0% W "
3.5%

3.0% b 190
2.5%

2.0% 140
1.5% 7

1.0% - 90

10.4 18.4 26.4 4.5 12.5 20.5

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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PbIHOK

JleHeKHO-KpeIUTHBIN PhIHOK

Baadumup Eecmugbees
b P® HaunHaeT OrpaHUYUBATH JUMUTHI 10 CAEJIKaM pPeno v.evstifeev@zenit.ru
YcnoBusa Ha JTOKaJIBHOM JICHEXKHO-KPEAUTHOM PBIHKE BUE€pa IIPOAOIKUIIN YXYAIIAaThCA Ha
OHE CTPEMHUTEIHLHOIO OCaabIeHus 011 U OrpaHUYeHUs €HEXXHOI'O IIPpEAJIOKEHHA CO
& P Py P A PeAt CraBku MBK

CTOPOHBI PETYJIATOPa. YPOBEHb KPAaTKOCPOUHBIX IPOIEHTHBIX CTABOK IIPOJOJDKUI PACTH: HA
pbiake MBK cTouMOCTh KpeJJUTOB OBEpHAUT HOAHSIACH A0 7.0% (+10 OI1), MEXXIIIEPCKOE PEIIOo
MO/IOPOKAJI0 B CpeHEM Ha 10 Om /10 6.7%, mpu 3TOM 00BEM 3aKIUYaeMbIX CAEIOK ObLIN

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

MosPrime - overnight (;eB. mxasna), %

MeHbIle 00bruHOro. Ha aykumona mpsimoro perno ¢ L[B P® peryasTop JHInb HEMHOTO 6.5% 1 r 7.50%
OTpaHUYWI MpeiokeHue. [Ipu crpoce co CTOPOHBI GAHKOB Ha yPOBHE 346 MJpA py0. 6bLIO %iz/: ] [ 7.25%
VZIOBJIETBOPEHO 3asIBOK Ha CyMMY 340 MipZ py0. CeroiHs yTpoM cyMMa CpeAcTB OAHKOB Ha 59:? 1 7:00%
Kopcuetax u serno3urtax B 11 PO yBesnnuniace Ha 34.4 Muip pyb., coctaBus 707.8 Muipa pyo. ZZO/Z E | Z'Zi/i

BiinsiHMe TeHZEHIUY BaJIOTHOTO PHIHKA HA JIMKBU/IHOCTH U CTaBKU Bce 6ojiee 3aMeTHO. B 55?1’:2 | F 6.25%
nepcrekTrBe AepuuT pybien Oy/eT ckopee HapacTaTh, MOCKOJIBKY PEryJIsSTOpP MPUCTYIII K 1‘.‘;:2 1 F 6.00%
3aMeTHOMY Y4YacTHIO B TOpPrax Ha BHYTPEHHEM BaJIIOTHOM pblHKe. Ha Ham B3Iz, CTOUT 4.5% 1 [ 575%
oXKHUJaTh 0Oojiee 3HAYMTENHHOTO COKpAalleHHs OOBEMOB KPATKOCPOYHOIO JIEHEKHOTO ﬁzﬁ ] [ 5:50%
TIPE/JIOJKEHMS C €T0 CTOPOHBI KaK IOIBITKY OCJIA0UTH JaBJIEeHHE Ha Py0OJIb. g‘;:f; 1 Z:Zf;

24 94 164 234 304 75 14.5 215
Hcemounuxk: Reuters, [[B
Py6J1b IO paccTpesioM JeBaJbBallUOHHBIX HACTPOECHU
Topru Ha BaJIOTHOM pPBIHKE BU€pa ObUIM YAPYYAOIIMMHU Ui pybsst. I1o OTHOLIEHHIO K Kpusas NDF
OUBAJIIOTHOU KOP3WHE OH TOTEPSI 77 KOIL., 3aKPBIBIINCH HA OTMETKe 37.05 py0., MpU 3TOM O 1,05, 12 O 2),04,12 SO 21 03,12
o6pem wuHTepBeHIMH IlenTpobaHka ObUT Ha YpOBHE Cpefbl. Pa3roH /eBasbBaIlHOHHBIX 7.0 7

OXKMIAHUI abcTparupoBaj pybsb OT HACTPOEHHWH HAa BHENIHHX IUIOIIAJIKAaX, KOTOPbIE Buepa
OBLIM HE CTOJIb IECCHMUCTUYHBIMHU. YUUTHIBas TO, 4TO 115 P® He cIMIITKOM aKTUBHO IBITAETCS .
o o o -5 1
yAepxKaTb py6f[b OT NnaJZieHuA, CTOUT OXXH/JAaTh Ja/IbHEUIIEro ocstabeHusa POCCUUCKOU BaJIIOTHI q
BIUIOTH /IO YPOBHSA 37.50 py6. 3a KOP3UHY, IO IOCTUKEHUU KOTOPOTO PETYJISITOP MOXKET 3aMETHO
HapacTUTh 00beM HAKAIUIMBAEMbIX HHTEPBEHIUH. 6.0 4
JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA HeeIe 55 1
Ayxnuonsi I1B u ®onza XKKX, nocryniieHue 1 BO3BpaT EERREIOE
Ilata OB P®, 1 aeHb,
CPEACTB Ha cYeTa KOMOAHKOB, YILIATa HAJIOTOB
MJPZ pyo. 5.0 - . . . - !
TloHeIeIbHUK ‘Viuara Hasnoros Hautor Ha npu6bLIb (~210 MIIpA py6.) 385 w W ™ 3M 6M oM v
Hcemounux: Reuters
BropHuk Bosepar pemno 115 P® 7 nHeit, 583 Mipz pyo. 385
Cpena Bosspar Munpuny 34.2 wIpz, py6. 378
Aykuuon 003 5 J1eT, 35 MJIPA pyo.
Bosspar ®onjy KKX 3.3 MJIpZ, Py6.
Kynon O®3 O®3 I1/125071, 3.2 MIPA Pyo.
Yersepr 340
IIsTHIIA

Hcemounuxk: LB PO, Mungun, ®ond 2KKX
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EsxenHeBHBINA 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues
EBpoGOHABI CHU:KAIOTCA Bejie] 3a He(ThIO k.sychev@zenit.ru
B poccuiickoM cerMeHTe HaOJIOZAIOTCA HETAaTHBHBIE HACTPOEHUs, 3aMeTHble Ha ¢oHe
JeueBetoniell HepTH U BBHUIMBAIOLINECS B OTHOCHUTEIBHO yMEDEHHBbIE CHIDKEHHE KOTHPOBOK JIOXOAHOCTU KPUBOM BAJIOTHBIX
JIMKBU/IHBIX BBIITYCKOB. Ha cyBepeHHOU KPHBOH CHIDKEHHE IIeH COCTaBJIsJIO B CpefHEM 25 OI, CBOIIOB
MIPOTHUB PBIHKA TOPTOBAJICS AAJILHUH BHINyCK Poccus’42, 3aBepIInBIINiL IeHb POCTOM B PaliOHe 25 199

6n. KoprnopaTHBHBI CEeKTOP B I[€JIOM KOIHPOB&JI TPAEKTOPDHIO CpeJbl: PBIHOK paBuraugca 95 m ZETICorp
9.0
Q)pOHTaIILHO BHU3 YMEPEHHBIMU TE€MIIaMH; IIEHOBbIE IIOTEPU B CPEAHEM I10 PBIHKY HAaXOAUJIUCH B 85 -
: ZETBI Muni
npefiesiax 50 OI, a PBIHOK B II€JIOM CMOTPEJICS POBHEe, 32 UCKJIIOYEHHUEM pas3Be UTO JAJIbHUX 80 e com 10
. 75 orp
BBIIYCKOB JIyKOI1a, r/ie 6upl BHOBB OITyCTHUJINCh KAaK MUHUMYM Ha 75 OII. 70
6.5
- 6.0
JlokaabHBIN PBIHOK MPOJOJIZKAET HECTH IOTEPU 55
5.0
Py6sb, HedTh U JIUKBUJHOCTh — HAOOP 3THUX (AKTOPOB OCTAETCS HE B IMOJIB3Y JIOKAIBHOTO 45
PBIHKA ¥ [IPO/IOJIKAET OKa3bIBATh JiaBJIeHNE Ha KOTUPOBKU PyOJieBbIX obmuranuii. Ha perake O®3 40 - " " " i
o o 365 730 1095 1460 1825
AKTHBHOCTH ObLIa COCpeIoTOYECHA Ha JaJIbHEM y4JaCTKe KPpHUBOM, 3aBEPIIUBIIEM BUEpalllTHUU JE€Hb Buepa 1 mec Hasan 3mec Hazan
CO CpeJHUM DEe3yJbTaTOM -50 61'[; CHHMXKEHHE L€H OT/JAE/IbHBIX BBIITYCKOB JAOCTUIAJIO CI)I/II'prI. u

o : Bl b
KOpHOpATHBHBIH CEKTOp IO-IPEKHEMY JIMIIEH aKTHBHOCTH: TOUEUHbBIE CEJIKM HPOXOAAT mpu O i Zoomberg

He6OoJIBIIHX 00beMax, a ABMKeHNe IIeH HOCUT, CKOpee, HH/INKATUBHBIN XapakTep. B pesynbraTe, B Cripazst nagexcos ZETBI k
OTCYTCTBMM CUMMETPHYHBIX IIeHOBBIX M3MEHEHHH KOPIOpAaTHBHbIE BBITYCKH abCOPOHPYIOT POCT  Ba TFOTHBIM CBOIIAM

craBok OP3 CyXXE€HUEM CIIP30B, KOTOPbI€ CTAHOBATCA ME€HEEe TOUHbIM HHAUKATOPOM CTOMMOCTH

300 400

pucka Ha py6eBOM phIHKE. 380

250 360

340

200 320

300

150 280

260

100 ZETBI Corp (wk. cnpasa) 240

ZETBI Cop10 220

50 i i . . 7l‘=TR‘I M‘mi i i i i i 200
6%&:}&&% ‘f &j&i@@éﬁvﬁfi '5;2«»""‘“

Hcmowrnux: MMBB, Bawk BEHUT
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
B o SO Nousatls O R e R Mol
CuHeprusi, BO-03 -/-/B na 2000 11.04-11.57 01.06.2012 06.06.2012 pnal236r. HeT /3T.
MeTtannuHeecT6aHk, 01 -/B2/- na 1500 9.99-10.51 15.06.2012 19.06.2012 HeT /05T, 05r./3r.
PeneccaHc Kanuran, BO-02 B/B3/B na 4000 12.63-13.16 2K2012 2K2012 HeT /19T, 2r./3r.
BaHk BocTouHblt Qkcnpecc, 5O-04 -/B1/- na 5000 10.11-10.65 Hio Ho HeT /1r. ir./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
Kut ®duHaHe Kanuran, 03 NR HeT 1150 H/a / 100% 11.30 11.30 29.05.2012 HeT /3.
CMTI Bakk, 01 -1B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /0.5T.
O Tap-PuHaHe, 5O-08 NR HeT 1500 H/a / 100% 10.31 10.31 29.05.2012 HeT / 2.66T.
KO Taiip-duHakHe, BO-16 NR HeT 1000 H/g, / 100% 9.00 9.00 29.05.2012 HeT /1.87T.
[omatunve OdeHbru, 01 NR HeT 1000 H/a / 100% 19.92 19.92 03.05.2012 HeT /2.44r.
Bank Pycckuin Ctanpapt, BO-06 B+ /Ba3/B+ na 5000 H/p / 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 ESC, 12 BBB/Baa2/- na 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 HeT /3.49rT.
BaHk Konbuo Ypana, 01 B-/-/- na 1000 H/a / 100% 11.56-12.09 11.83 27.04.2012 HeT /1r.
Asuarcko- TuxookeaHckuin baHk, 01 -/B2/ - na 1500 2.8/100% 10.93-11.46 10.50 27.04.2012 HeT /1T.
MKB, BO-03 B+ /B1/B+ na 4000 H/a / 100% 9.46-9.73 9.46 27.04.2012 Her /1r.
lOTaip-duHaHe, BO-06 NR HeT 1500 H/p / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
tOTaip-duHaHe, BO-07 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
Cesasb-baHk, 04 BB/-/BB na 5000 H/p / 100% 8.94-9.20 8.94 25.04.2012 HeT /1T.
TpaHcmaluxonguHr, BO-01 (BTOp.) NR HeT 3000 H/a / 100% 9.75-10.25 HA 25.04.2012 HeT /1.7T.
JIK Ypancu6, 60-07 -/-1BB- na 2000 1.4/100% 11.08-11.46 11.46 25.04.2012 nal/150r.
YOMS, 04 B-/-1/- na 1500 0.8/80% 10.78-11.30 10.78 24.04.2012 Het / 1.44r.
INeHanepro, 04 -/Ba2/- na 3000 5.1/100% 9.20-9.73 8.68 24.04.2012 HeT /2.71T.
Kapkapge, 02 -1-1B+ na 1500 H/g, / 100% 12.55-13.65 13.65 20.04.2012 pall51r.
TKC BaHk, BO-04 -/B2/B na 1500 1.9/100% 13.96-14.50 13.70 19.04.2012 Her /1r.
LleHTp-uHBecT, BO-2 -/Ba3/- na 1500 1.1/100% 9.41-9.93 9.93 19.04.2012 HeT /1T.
Caasb-baHk, 05 BB/-/BB na 5000 H/a / 100% 9.73 9.73 19.04.2012 HeT /2.69T.
C-Metepbypr Tenekom, 07 -/-/BB+ na 6 000 H/p / 100% 9.47-9.73 9.31 17.04.2012 HeT /2.69T.
PCXB, 16 - /Baal/ BBB na 10 000 H/a / 100% 8.58-8.78 8.73 16.04.2012 Het /2.71r.
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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 99.97 100.01 100.01 4 111 000 6.12 0.11 44 000
O®d3 25073 01/08/12 100.05 100.08 100.08 -0.02 9 240 000 6.43 0.17 150 000
O®d3 46002 08/08/12 99.90 8.60 0.19 148 62 000
O®d3 25069 19/09/12 101.21 101.30 101.30 -0.00 1 14 746 6.45 0.30 45 000
O®d3 25067 17/10/12 101.80 101.95 6.00 0.38 45 000
O®d3 26198 02/11/12 99.55 99.80 99.80 0.17 2 6 6.38 0.42 42 000
O®d3 25072 23/01/13 100.33 100.37 100.37 0.02 2 29 092 6.65 0.63 47 150 000
O®d3 25078 06/02/13 99.90 100.10 6.76 0.67 51 100 000
O®d3 25065 27/03/13 104.41 104.42 -0.40 1 128 960 6.59 0.78 19 46 000
O®d3 26200 17/07/13 7.21 1.10 46 23 50 000
O®d3 26201 16/10/13 6.07 1.32 47 000
O®d3 25076 13/03/14 99.90 100.04 100.04 0.03 14 12952 7.19 1.68 24 155 000
O®d3 25068 20/08/14 109.00 109.99 7.25 1.97 32 45 000
O®d3 25071 26/11/14 102.75 7.34 2.31 42 80 000
O®d3 26202 17/12/14 108.00 110.85 110.00 8 400 7.06 2.22 14 40 000
O®d3 25079 03/06/15 98.20 99.36 7.57 2.67 67 150 000
O®d3 25075 15/07/15 96.00 99.30 99.30 0.80 2 2 7.26 2.79 36 150 000
O®d3 25077 20/01/16 98.75 98.90 97.50 -1.20 5 201 8.32 3.18 47 142 150 000
O®d3 46017 03/08/16 95.00 95.50 95.00 -0.20 1 1 8.20 3.27 32 130 80 000
O®d3 26203 03/08/16 96.35 96.90 96.86 0.26 1 1 7.94 3.61 104 150 000
O®d3 48001 31/10/18 85.00 8.77 3.75 75 187 24 000
O®d3 46019 20/03/19 90.00 6.31 4.14 26 000
O®d3 25080 19/04/17 97.00 97.55 8.19 4.15 6 128 150 000
O®d3 26206 14/06/17 97.15 97.35 97.15 -0.12 14 174 733  8.26 4.15 13 135 150 000
O®d3 26204 15/03/18 97.15 97.25 97.20 -0.05 3 25001 8.28 4.72 2 135 150 000
O®d3 46021 08/08/18 87.00 88.20 89.50 1.50 10 500 7.90 4.79 97 107 000
O®d3 46014 29/08/18 97.00 7.80 4.90 87 62 000
O®d3 26208 27/02/19 96.00 96.50 8.33 5.30 138 150 000
O®d3 46005 09/01/19 8.25 6.04 127 27 000
O®d3 26205 14/04/21 94.95 95.25 94.90 -0.05 16 191 411 8.60 6.50 1 160 150 000
O®d3 46018 24/11/21 89.00 93.59 8.04 6.28 105 133 000
O®d3 46022 19/07/23 6.68 7.50 45 000
O®d3 26207 03/02/27 95.50 96.00 96.00 -0.25 2 11 8.82 8.52 167 150 000
O®d3 46020 06/02/36 76.76 94.50 99.18 5.28 1 1000 7.09 11.56 135 000
O®d3 46012 05/09/29 72.25 94.00 94.00 9.00 12 12 5.99 11.30 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.20 99.45 99.35 -0.05 9 50 250 7.72 1.12 95 74 15 000
HIIMK
HIIMK BO5 30/10/12 100.73 101.50 8.26 0.42 116 10 000
HIIMK BO1 04/12/12 8.18 0.49 111 5 000
HIIMK BO6 05/03/13 100.15 8.30 0.74 195 127 10 000
HIIMK BO2 19/06/13 17/12/14 100.70 101.00 8.20 0.99 155 121 5 000
HIIMK BO3 19/06/13 17/12/14 100.00 100.70 8.30 0.99 165 131 5 000
HIMK BO7 11/11/14 100.00 101.00 8.91 2.25 142 199 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.90 8.53 0.46 145 5 000
MMK BO5 04/04/13 99.41 99.80 99.40 -0.12 2 35000 8.56 0.82 210 154 8 000
MMK BO8 15/08/13 12/02/15 86.00 100.60 8.52 1.15 172 154 5 000
MMK BO4 27/02/14 85.02 99.75 8.60 1.64 143 165 5 000
MMK BO6 10/07/14 98.98 9.14 1.94 180 221 5 000
MMK BO7 22/07/14 9.00 1.98 164 207 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 99.76 99.92 7.73 0.30 59 15 000
CescTtans BO2 15/02/13 100.80 101.65 8.41 0.69 214 137 10 000
CescTtans BO4 15/02/13 100.00 101.70 8.41 0.69 214 137 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 99.80 99.83 8.85 1.02 217 186 8 000
Anpoca 22 28/06/13 23/06/15 99.80 99.83 102.00 2.02 1 1 6.46 1.03 8 000
Anpoca 23 18/06/15 100.10 100.28 100.28 0.05 2 2500 9.14 2.66 147 223 7 000
Anpoca 20 23/06/15 100.01 100.28 9.15 2.67 148 225 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.10 100.62 9.28 0.79 287 226 10 000
EBpas 3 22/03/13 13/03/20 101.00 9.29 0.79 288 227 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.75 108.84 9.88 2.09 246 296 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.01 108.50 10.21 2.10 279 329 10 000
EBpa3 2 26/10/15 19/10/20 99.01 101.79 101.25 2.25 12 510 9.73 2.95 196 283 10 000
EBpa3 4 26/10/15 19/10/20 92.01 103.50 101.25 2.50 11 510 9.73 2.95 196 283 5 000
EBpas 5 06/06/16 27/05/21 93.70 95.45 10.50 3.34 260 360 5 000
EBpas 7 02/06/16 25/05/21 93.75 95.50 10.52 3.33 262 362 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 97.00 99.40 98.22 -0.01 2 30 9.97 2.48 237 306 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 97.90 98.45 10.07 2.49 247 316 10 000
MeTannouHsecTt 6 19/03/15 10/03/22 97.00 99.25 98.00 -0.90 2 7 001 10.07 2.49 247 316 10 000
Meuen
Meuen 4 26/07/12 21/07/16 101.43 101.70 101.66 0.10 3 76 8.17 0.15 108 5 000
Meuen 5 16/10/12 09/10/18 100.51 100.80 101.98 1.28 1 1 7.32 0.37 21 5 000
Meyen BO1 11/11/11  09/11/12 98.51 98.89 98.89 -0.01 1 55 10.99 0.44 390 5 000
Meuyen BO2 12/03/13 98.00 98.10 98.10 0.10 4 97 12.71 0.76 634 568 5 000
Meuyen BO3 24/04/13 97.50 98.50 97.50 -0.40 2 207 13.16 0.87 664 615 5 000
Meuyen 2 15/06/11 12/06/13 95.01 96.00 12.07 0.98 544 508 5 000
Meuyen 15 18/02/14 09/02/21 94.01 96.90 12.14 1.60 500 519 5 000
Meuyen 16 18/02/14 09/02/21 94.00 95.00 12.58 1.60 544 563 5 000
Meyen BO4 11/02/14 10/02/15 97.50 99.00 97.50 -2.50 1 1 12.25 1.56 513 530 5 000
Meyen BO5 07/04/15 100.00 11.55 2.52 394 464 5 000
Meyen BO6 07/04/15 85.01 2 000
Meyen BO7 07/04/15 100.00 11.55 2.52 394 464 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 394 464 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 394 464 3 000
Meuyen 13 01/09/15 25/08/20 93.76 98.00 96.00 2.37 3 3010 11.83 2.78 412 493 5 000
Meuyen 14 01/09/15 25/08/20 93.75 94.90 94.96 1.33 1 1 12.25 2.78 454 535 5 000
Meuyen 17 02/06/16 27/05/21 12.28 3.30 439 538 5 000
Meuyen 18 02/06/16 27/05/21 11.56 3.32 366 466 5 000
Meuyen 19 07/06/16 01/06/21 96.00 94.50 2.00 12 5300 10.35 3.34 245 345 5 000
TMK
TMK BO1 22/10/13 89.90 99.10 99.19 0.09 2 100 9.70 1.33 275 273 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.15 100.90 100.86 -0.10 2 10 8.68 1.03 199 169 10 000
PMK
PMK 3 17/12/13 15/12/15 97.00 98.50 12.98 1.41 597 602 3 000
PMK 4 05/06/14 02/06/16 91.53 95.00 12.53 1.80 526 559 5 000
yTn3
4Tn3 BO1 05/06/12 04/12/12 12.44 0.48 536 5 000
KOKC
KOKC BO2 28/05/14 97.80 95.96 2 2 11.32 1.87 402 439 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.00 93.40 92.70 0.14 17 882 13.49 1.63 633 654 15 000
Pycan 8 15/04/15 05/04/21 88.51 89.50 88.60 0.10 1 12 000 13.85 2.56 622 694 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 99.93 100.23 7.72 0.44 63 5 000
P>X[a BO1 05/12/12 7.76 0.49 69 15 000
PXa 9 18/05/11 13/11/13 98.69 98.99 7.95 1.41 94 99 15 000
P>X[A 10 06/03/14 111.10 111.25 111.03 -0.12 2 434 8.31 1.58 118 136 15 000
P>X[a 23 29/01/15 16/01/25 101.74 101.99 8.38 2.37 83 147 15 000
PXA 11 18/11/15 97.84 98.05 8.61 3.10 79 171 15 000
PX[a 16 06/06/16 05/06/17 96.99 97.20 96.99 -2.01 1 500 9.00 3.38 108 210 15 000
P>X[A 19 16/07/18 08/07/24 99.72 100.02 8.34 4.81 6 141 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.75 99.45 8.25 1.27 135 128 10 000
P®CK ESC 8 26/09/13 15/09/20 98.75 99.45 8.28 1.27 138 131 10 000
®CK ESC 18 09/06/14 27/11/23 100.00 100.70 8.51 1.83 123 157 15 000
P®CK ESC 15 23/10/14 12/10/23 100.30 101.00 8.74 2.20 127 182 10 000
®CK ESC 10 24/09/15 15/09/20 98.20 98.70 8.55 2.95 78 165 10 000
®CKESC 7 27/10/15 16/10/20 97.00 97.72 99.00 1.60 1 1 7.99 3.05 18 109 5 000
P®CK ESC 9 24/10/17 16/10/20 96.00 96.72 8.64 4.45 44 172 5 000
®CK ESC 11 24/10/17 16/10/20 96.00 96.72 9.02 4.44 82 210 10 000
®CK ESC 19 18/07/18 06/07/23 94.00 96.00 9.46 4.81 118 253 20 000
P®CK ESC 13 22/06/21 100.50 0.49 1 10 8.59 6.29 3 160 10 000
PocaBTtogop
PocasTogop 1 29/11/16 9.81 3.80 177 291 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 96.02 99.98 9.90 1.39 291 294 3 000
BopokaHan
Bopokanan 1 09/12/15 100.00 9.31 2.98 152 241 2 000
3anagHubin CO
BanagHen CO 1 29/04/16 13/05/31 9.27 3.26 139 237 5 000
SanagHbii CO 2 29/04/16 13/05/31 9.27 3.28 139 237 5 000
SanagHbii CO 3 24/02/17 06/02/32 85.10 9.32 3.87 126 242 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 9.91 3.87 186 301 5 000
BanagHbii CO 5 24/02/17 06/02/32 9.24 3.87 118 234 5 000
MouyTta Poccun
Mouta Poccumn 1 25/03/14 22/03/16 97.00 98.15 10.34 1.70 314 340 7 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6Lem

OdepTbl Norawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauusa  O®3 cBONaM mrH py6.
lasnpom A13 26/06/12 100.42 100.45 100.42 2 1540 7.04 0.07 10 000
asnpom Kanutan-3 08/11/12 06/11/14 99.71 100.00 100.10 0.20 1 1 7.38 0.44 29 15 000
[asnpom A9 12/02/14 97.00 103.00 8.68 1.60 154 173 5 000
lasnpom A1l 24/06/14 109.00 110.69 110.95 -0.04 1 10 8.05 1.79 79 111 5 000
Nykownn
Ny konn BO-1 06/08/12 101.03 101.20 7.14 0.18 3 5 000
Ny konn BO-2 06/08/12 101.00 101.12 8.03 0.18 92 5 000
Ny konn BO-3 06/08/12 101.00 101.40 7.69 0.18 58 5 000
Ny konn BO-4 06/08/12 101.01 101.12 7.69 0.18 58 5 000
Ny konn BO-5 06/08/12 100.95 101.39 8.03 0.18 92 5 000
Ny konn BO-6 13/12/12 100.65 100.70 0.05 1 1 7.98 0.52 201 91 5 000
Ny konn BO-7 13/12/12 100.70 101.45 8.08 0.52 211 101 5 000
Iy konn 4 05/12/13 99.08 99.30 98.50 -0.80 4 1527 8.65 1.41 164 169 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 12/07/16 100.98 101.03 100.98 2 8525 7.83 0.15 74 8 000
[asnpom Hedorb BO-5 09/04/13 99.50 100.00 8.15 0.84 167 113 10 000
[asnpom Hedorb BO-6 09/04/13 98.67 99.80 8.14 0.84 166 112 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 98.00 99.30 8.77 2.40 121 186 10 000
[asnpom Hedorb 8 02/02/16 99.10 100.35 100.40 1.40 1 770 8.54 3.15 70 164 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.00 103.00 7.76 3.16 86 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.01 110.05 9.76 4.46 156 284 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 95.05 97.00 9.53 4.69 128 260 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.70 100.05 99.70 -0.20 1 3000 7.94 1.02 127 95 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.80 99.30 99.26 2 60 8.00 1.25 111 103 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.30 102.69 102.65 -0.29 3 368 7.62 0.52 163 55 15 000
BauHedrb 2 18/12/12 13/12/16 100.96 102.66 100.96 -1.66 2 110 10.91 0.52 493 384 15 000
BauHedrb 3 18/12/12 13/12/16 100.00 102.30 7.96 0.52 197 89 20 000
BauHedrs 5O1 05/12/13 02/12/14 9.00 1.39 200 204 10 000
BauHedrb 4 13/02/15 04/02/22 99.50 100.40 9.14 2.41 158 223 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 98.50 100.80 100.90 1.30 1 1 9.10 1.10 235 212 5 000
HK Anbsinc BO-1 04/02/14 95.32 99.80 98.50 0.54 2 10 10.49 1.55 338 354 5 000
HK AnbsiHc 4 07/06/16 01/06/21 93.26 11.01 3.31 312 411 5 000
HK AnbsiHc 6 10/06/16 04/06/21 93.25 96.00 10.50 3.32 260 360 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 98.60 99.45 99.45 3 120 13.09 1.07 637 610 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 95.05 97.00 10.50 3.40 258 360 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 99.93 99.98 99.93 -0.01 4 152 266 8.03 0.11 96 15 000
BTB BO-6 21/12/12 19/12/14 100.30 100.37 8.04 0.55 201 98 10 000
BTB BO-7 25/01/13 23/01/15 99.86 100.05 100.05 0.05 3 61 002 8.10 0.64 190 105 10 000
BTB BO-1 15/03/13 99.51 100.05 8.38 0.76 201 135 5 000
BTB BO-2 15/03/13 99.50 100.24 8.38 0.76 201 135 5 000
BTB BO-5 15/03/13 99.50 99.96 101.53 1.73 1 1 5.72 0.76 10 000
BTB 5 17/10/13 98.80 99.20 99.20 -0.60 1 1 8.26 1.32 132 129 15 000
BTB B0O-03 18/03/14 17/03/15 98.61 99.65 98.95 0.10 1 3000 8.92 1.67 174 197 5 000
BTB B0O-04 18/03/14 17/03/15 98.61 99.95 8.98 1.67 179 203 5 000
BTB 24 3 30/05/12 29/05/13 99.99 9.28 0.98 265 229 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 9.32 2.26 182 240 15 000
BTB 24 5 23/08/12 20/02/14 99.60 100.20 4.04 0.23 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.50 99.50 98.50 -1.00 2 1725 8.72 0.98 208 173 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.40 8.04 0.65 183 99 5 000
BTB-INunannr 2 08/01/13 07/07/15 98.85 99.48 7.65 0.53 166 58 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.10 7.38 1.34 42 41 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.17 1.39 117 121 5 000
BTB-INnannHr 8 07/08/12 01/08/17 99.94 100.05 8.30 0.19 119 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 99.60 100.40 8.39 1.09 164 141 8 000
B3b
B3b 8 22/10/13 13/10/20 99.80 98.80 0.40 11 11 7.97 1.35 101 100 15 000
B3b 21 10/03/15 17/02/32 98.90 99.50 99.50 1 1 8.78 2.49 118 187 15 000
B3b 9 24/03/16 18/03/21 95.10 97.55 8.88 3.32 98 198 15 000
B3b 10 27/09/16 21/09/21 8.67 3.67 67 177 15 000
B3b 6 17/10/17 13/10/20 93.65 95.74 9.30 4.42 111 238 10 000
B3B-Nusunnr
B3B-INusnHr 3 11/04/14 02/04/21 97.18 97.18 -0.45 2 3000 9.38 1.76 214 244 5 000
B3B-IusnHr 8 28/10/14 19/10/21 99.45 100.10 8.89 2.21 141 197 5 000
B3B-INusnHr 9 29/10/14 20/10/21 99.00 101.25 99.00 -1.00 1 5000 9.48 2.21 200 256 5 000
B3B-IusnHr 6 31/01/17 99.60 100.25 99.55 -0.55 2 51 9.40 2.31 188 248 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.20 99.00 9.40 3.32 150 250 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 99.00 9.20 3.33 130 230 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.00 100.00 100.00 0.50 2 100 8.88 1.70 167 194 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.70 99.90 100.60 0.75 1 4000 4.74 0.25 5 000
PCXb BO-5 29/08/12 28/08/13 99.75 99.90 100.70 0.85 1 20 000 4.32 0.25 10 000
PCXb 8 22/11/12  14/11/19 100.25 101.24 7.64 0.48 56 5 000
PCXB 9 22/11/12  14/11/19 100.00 101.40 7.77 0.48 69 5 000
PCXB 10 06/02/13 29/01/20 8.53 0.67 229 149 5 000
PCXb 11 07/02/13 30/01/20 98.00 100.80 7.91 0.67 167 87 5 000
PCXB 7 11/06/13 05/06/18 99.00 98.70 0.20 2 1201 8.36 0.98 172 137 5 000
PCXb BO-2 06/08/13 03/02/15 100.00 8.87 1.13 209 189 5 000
PCXb BO-3 08/08/13 05/02/15 100.15 8.96 1.13 217 198 5 000
PCXb BO-6 01/05/12 29/10/13 99.50 99.75 101.25 0.25 1 1 7.38 1.36 41 41 10 000
PCXB 15 05/11/13 26/10/21 100.20 100.40 99.00 -1.35 2 2 9.73 1.37 275 276 10 000
PCXb 4 02/10/13  27/09/17 110.00 7.63 1.29 71 66 10 000
PCXB 3 13/02/14 09/02/17 100.00 101.00 100.85 0.65 1 237 8.88 1.58 175 193 10 000
PCXB 6 15/08/14 09/02/18 86.01 99.00 8.28 2.08 87 136 5 000
PCXB 16 13/04/15 04/04/22 99.99 9.15 2.58 151 224 10 000
PCXb 14 07/07/15 29/06/21 87.91 97.80 98.00 0.75 1 500 8.62 2.73 92 172 10 000
PCXB 12 09/07/15 01/07/21 90.01 97.80 8.93 2.74 123 203 5 000
PCXb 13 10/07/15 02/07/21 87.91 98.19 87.91 -9.59 1 2 12.89 2.71 520 599 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.07 0.46 20 000
[asnpomGaHk 5 22/11/12 7.08 0.48 0 20 000
[asnpombank 6O-4 24/12/12 20/12/14 99.30 100.48 8.02 0.55 199 96 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.90 102.00 2.00 1 1 4.98 1.09 10 000
[asnpombank BO-1 08/12/13 8.19 1.41 118 123 10 000
[asnpombank BO-3 05/02/14 01/02/15 99.80 100.20 8.50 1.57 138 155 10 000
ANKK
AVXKK A5 15/10/12 99.90 100.13 7.40 0.37 29 2 000
AVXKK A6 15/07/14 8.60 1.60 146 165 3 000
AMXKK A8 15/06/18 97.29 99.90 99.02 2.36 2 365 8.41 1.86 111 148 5 000
AVXKK A9 15/02/17 98.95 99.00 99.70 0.80 1 300 7.85 2.22 37 93 5 000
AVXKK A7 15/07/16 100.50 7.66 2.23 17 74 4 000
AMXKK A19 15/05/15 15/11/24 98.00 8.50 2.66 83 159 6 000
AMXKK A18 15/04/16 15/07/23 99.00 102.05 3.15 1 10 7.59 3.35 69 7 000
AMXKK A10 15/11/18 98.76 105.00 6.25 1 10 6.74 3.38 6 000
AMXKK A21 15/02/20 99.92 9.25 3.48 130 235 15 000
AMXKK A1l 15/09/20 98.34 99.00 8.66 4.07 55 175 10 000
AMXKK A16 15/09/21 95.01 97.70 8.99 5.12 65 205 10 000
AMXKK A17 15/04/22 102.30 103.50 8.71 5.72 25 175 8 000
AMXKK A20 15/12/27 100.00 102.70 8.74 8.38 160 5 000
AMXKK-11 A1 15/09/14 15/09/43 99.95 100.10 8.46 2.08 105 154 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 10.48 0.02 3 000
MOB3KC BO-5 08/06/12 08/12/13 8.08 0.02 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.50 99.65 99.61 -0.04 2 2 9.42 0.17 232 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.50 9.13 0.17 202 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.65 8.90 0.70 262 186 5 000
MOB3KC BO-2 22/01/12 22/07/13 100.70 101.10 9.63 1.07 290 264 5 000
TpaHckpeanTGaHk
TpaHckpeantTbaHk 2 12/06/12 99.96 100.20 7.23 0.03 3 000
TpaHckpeauTbaHk 5 12/08/13 99.40 100.40 99.40 -0.05 1 40 8.60 1.14 181 162 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.80 99.50 8.87 1.41 186 191 5 000
TpaHckpeanTbaHk 6 17/04/14 98.00 98.85 99.85 1.05 1 1 8.50 1.76 126 156 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.85 100.90 100.90 4 755 7.69 0.15 60 15 000
MTC 3 20/06/13 12/06/18 100.00 100.40 0.50 1 10 7.74 1.00 109 75 10 000
MTC 1 17/10/13 97.40 99.15 99.00 -0.99 3 151 7.92 1.33 97 95 10 000
MTC 4 19/05/11 13/05/14 97.60 98.00 97.60 0.10 1 7 8.99 1.88 168 206 15 000
MTC 2 20/10/15 97.50 98.90 99.00 1 1 8.25 3.02 45 135 10 000
MTC 8 12/11/15 03/11/20 97.85 98.90 99.50 1.65 1 1 8.49 3.07 68 159 15 000
MTC 7 07/11/17 96.50 97.89 97.90 3 166 9.41 4.42 122 249 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.30 100.50 9.17 1.07 245 218 10 000
BeimMnenkom 3 12/07/11 08/07/14 96.60 97.23 94.95 -1.60 1 19 500 10.37 1.93 304 344 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.00 10.01 2.51 240 310 10 000
BeimMnenkom 1 17/03/15 08/03/22 97.20 98.00 9.91 2.50 231 300 10 000
BeimMnenkom 4 17/03/15 08/03/22 96.00 97.99 9.91 2.50 231 300 15 000
BeimMnenkom 6 13/10/15 95.50 97.88 97.99 1.99 12 525 9.20 2.98 142 230 10 000
BeimMnenkom 7 13/10/15 95.95 98.90 98.94 3.04 12 527 8.85 2.98 107 195 10 000
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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 7.50 0.50 43 2 000
PocTtenekom 6 30/05/12 -9.69 0.00 2 000
PocTtenekom 8 03/09/13 11.15 0.83 469 413
PocTtenekom 1 18/08/11 08/08/13 7.86 0.95 126 86 2 000
PocTtenekom 11 24/07/19 100.77 101.08 101.08 0.01 1 50 11.95 4.47 375 503 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 99.50 100.60 100.99 0.99 2 12100 8.42 1.58 129 147 3 000
TENE2 5 10/02/14 31/01/22 99.50 100.60 9.15 1.58 202 220 4 000
TENE2 7 14/04/15 05/04/22 85.00 98.99 16.29 2.54 867 938 6 000
TENE2 1 17/06/16 11/06/21 95.26 96.10 10.09 3.37 218 319 5 000
TENE2 3 17/06/16 11/06/21 94.00 95.50 10.24 3.37 233 334 3 000
TENE2 2 17/06/16 11/06/21 95.25 96.10 10.09 3.37 218 319 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 86.00 100.00 7.78 0.73 146 75 5 000
MArHUT
Marnut BO-1 09/09/13 100.25 8.61 1.22 175 163 1 000
Marnut BO-2 09/09/13 100.12 8.57 1.22 171 159 1 000
Marnut BO-3 09/09/13 8.75 1.22 189 177 2 000
Marnut BO-4 09/09/13 99.60 100.00 8.75 1.22 189 177 2 000
Marnut BO-5 28/02/14 100.00 9.13 1.64 197 218 5 000
MarHut BO-6 22/04/14 97.28 98.00 98.00 0.25 1 166 9.11 1.78 186 217 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 97.00 97.50 9.64 1.83 236 270 8 000
X5 ®uHaHc 1 01/07/14 9.36 1.90 204 243 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.00 100.15 9.21 0.15 212 3 000
Konerika BO-2 01/10/13 98.60 99.40 99.80 0.80 2 1001 9.48 1.26 259 251 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 97.00 99.85 9.10 0.95 250 210 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.51 98.90 9.28 1.38 229 231 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 95.05 100.10 8.39 0.35 127 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 11.21 2.58 357 430 1 000
Mupatopr
MupaTtopr BO-1 29/07/14 84.36 94.50 12.62 1.96 527 569 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 101.00 7.91 2.00 54 99 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 101.00 99.60 -0.20 2 9000 9.99 0.53 400 292 2 000
Kamas BO-2 04/02/14 93.02 98.50 10.15 1.56 303 320 3 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.45 100.00 9.55 0.52 358 248 3 000
YpanearoH3asog 2 27/08/13 20/02/18 97.55 98.25 10.98 1.18 415 400 3 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 252 282 5 000
rcc
fCC 01 20/09/12 26/03/17 99.40 100.00 8.81 0.31 167 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 99.45 8.41 0.54 239 135 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.06 0.87 254 205 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.85 9.71 0.88 319 270 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.26 99.40 99.26 -0.14 1 358 14.90 0.90 836 789 2 000
Connepc 2 17/07/13 102.20 103.00 102.55 0.30 1 226 10.28 1.04 358 329 3 000
MapomawcepBuc
rMC 02 13/02/15 99.80 100.40 100.25 0.04 3 289 10.91 2.35 337 400 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.85 99.95 100.00 0.10 1 1 7.88 0.84 141 86 6 000
AspodiioTr BO-2 08/04/13 99.95 8.10 0.84 163 108 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 101.00 101.51 7.85 0.72 153 82 3 000
TpaHckoHTeliHep 2 04/06/15 8.53 2.01 115 161 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 97.01 101.00 10.45 1.56 334 350 3 000
HoelMepeso3Kom BO-01 03/03/15 98.56 99.49 10.91 2.42 334 400 5 000
HogeMepeso3Kom BO-02 03/03/15 99.50 98.90 2 2 10.73 2.42 316 382 5 000
TpaHcaapo
TPAHCAQJPO 1 25/04/12 23/10/13 99.50 99.99 99.50 -0.48 2 2 13.29 1.31 635 632 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.12 99.80 13.13 1.18 630 615 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 95.31 103.10 11.67 0.78 528 464 2 000
lO-Tanp BO-2 26/03/13 99.81 102.20 12.94 0.78 655 591 2 000
lO-Tanp BO-3 19/12/13 88.08 7.81 1.44 78 85 2 000
lO-Tanp BO-4 26/03/14 92.01 99.40 97.46 -0.99 2 2 10.97 1.67 378 402 2 000
lO-Tanp BO-5 26/03/14 98.50 10.28 1.67 309 333 2 000
lO-Tawvip 5 21/07/16 88.88 8.76 3.46 82 186 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 98.80 97.50 1 700 8.96 3.39 104 206 10 000
Py crvgpo 2 22/04/16 12/04/21 97.38 98.20 97.50 2 111 8.96 3.39 104 206 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 9.16 0.73 284 213 5 000
MocaHepro 3 06/12/12 28/11/14 7.69 0.49 62 5 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 99.90 100.00 7.72 0.05 4 000
OHEJ OrkK-5 b-18 25/06/14 95.50 9.47 1.90 215 254 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 98.00 10.44 2.13 300 352 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 88.00 95.50 11.43 3.33 353 453 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 95.02 99.96 10.11 2.05 271 319 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 98.90 8.44 1.67 125 149 4 000
Trk-1 03 26/06/12 14/12/21 10.33 0.07 2 000
TrK-1 02 02/07/13 01/07/14 97.00 99.03 8.74 1.04 205 175 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.00 99.00 10.53 1.14 374 355 7 000
TrK-2
Trk-2 6O-1 17/09/13 89.40 90.48 90.50 0.61 6 460 18.21 1.23 1134 1123 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.40 98.00 10.61 1.30 368 364 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 11.23 1.76 399 429 5 000
Wpky TOHepro BO-1 08/04/14 86.00 101.10 8.66 1.75 143 172 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.50 100.00 8.67 1.20 182 169 3 000
rac
[a3npom-rassHeprocetb 1 20/06/12 99.97 100.00 100.00 2 30 000 8.01 0.05 2 000
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 206 206 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.50 98.50 10.28 1.19 345 330 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 99.74 9.19 2.67 152 229 5 000
EBpoxum 3 18/11/15 14/11/18 8.77 3.08 95 187 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.50 99.48 98.00 -1.49 1 1 10.10 1.25 322 313 4 000
AKkpoH 3 23/05/12 20/11/13 100.30 100.50 9.62 1.41 261 266 4 000
AKpoH 4 27/05/14 18/05/21 8.21 1.88 90 128 4 000
AKpoH 5 27/05/14 18/05/21 95.01 95.00 -4.82 1 250 11.10 1.87 379 417 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.51 97.20 97.24 -0.14 1 3300 10.52 1.74 329 358 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.20 8.33 0.07 2 000
Fpynna JICP 2 31/01/13 01/08/13 99.90 99.95 99.90 0.05 3 786 10.16 0.65 395 311 5 000
JICP 'pynna BO-2 10/09/13 99.65 99.75 99.70 -0.05 5 1990 10.49 1.21 364 351 2 000
JICP 'pynna BO-3 20/03/14 96.40 96.78 96.74 0.38 3 111 11.87 1.67 468 492 2 000
JICP I'pynna BO-5 24/07/14 92.78 92.88 92.80 0.05 1 300 12.76 1.95 542 583 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.15 99.17 12.88 0.54 687 582 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 101.75 102.09 9.70 0.26 255 2 000
NeHCneuCMY BO-2 23/05/13 103.00 103.50 103.00 2 3032 10.68 0.72 436 365 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 95.51 98.99 98.99 3.98 1 5 934 4.33 117 242 8 000
POCHAHO 2 20/12/17 95.01 98.99 10.35 4.33 218 344 10 000
POCHAHO 3 20/12/17 95.01 98.50 9.34 4.34 117 242 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 101.37 101.53 101.38 0.01 1 65 000 7.83 0.21 70 20 000
A®K Cuctema 3 29/11/12 24/11/16 100.00 102.39 7.44 0.50 37 19 000
A®K Cuctema 1 07/03/13 101.00 101.19 8.24 0.75 189 121 6 000
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EsxenHeBHBINA 0030D

PIHOK
Buinyck Data Kotuposku 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 98.67 99.35 99.31 0.05 2 12 8.12 2.25 63 120 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.05 99.50 99.46 -0.20 5 37 11.30 1.06 459 431 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 99.90 100.05 99.91 -0.18 1 10 13.63 0.05 2 000
CutpoHukc BO-2 08/10/12 07/10/13 98.51 99.50 99.50 -0.40 1 376 12.50 0.36 538 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/12 25/06/13 99.93 99.97 99.97 2 57 668 7.87 0.07 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.50 8.62 0.94 203 162 10 000
POCBAHK BO-2 08/07/13 101.70 9.06 1.05 236 207 5 000
POCBAHK A3 06/05/11 06/11/13 97.60 97.56 2 2 8.93 1.39 194 197 5 000
POCBAHK A5 06/05/11 07/11/14 9.23 2.26 173 231 5 000
Alb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 98.03 98.30 98.00 -0.30 3 1001 9.78 1.56 266 283 5 000
Anbda-baHk 2 07/06/13 02/12/16 9.13 0.96 252 213 5 000
MAOM Bank
MOM Bank 7 19/07/12 100.41 100.56 100.40 -0.16 1 9 8.69 0.13 161 5 000
MOM BaHnk BO-1 29/11/12 101.70 102.10 9.72 0.50 265 5 000
MOM BaHk BO-4 16/12/12 16/12/14 100.00 100.60 9.07 0.53 308 200 5 000
MOM BaHk 8 09/07/13 09/04/15 100.40 8.84 1.07 212 185 6 000
MOM BaHnk BO-2 21/03/14 86.00 98.85 9.04 1.69 184 209 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.75 100.50 99.75 -1.25 1 1 9.46 1.61 231 251 5 000
Homoc 9 15/06/12 14/06/13 99.87 99.95 9.30 0.04 5 000
Homoc 11 04/07/12 02/07/14 99.83 100.02 7.87 0.09 81 5 000
Homoc BO-2 18/04/13 18/10/14 99.80 100.04 0.02 1 15 000 8.09 0.86 159 108 5 000
Homoc 12 25/08/13 28/08/17 98.70 99.00 9.34 1.18 252 236 5 000
Bank 3EHUT
BaHk 3ennt BO-1 07/04/12 07/04/13 99.98 100.00 7.62 0.83 115 60 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 9.21 0.95 260 221 5 000
BaHk 3eHuT 6 03/07/12 01/07/14 99.97 100.03 7.68 0.09 63 3 000
BaHk 3ennt BO-2 22/09/12 22/09/13 99.80 99.85 8.59 0.31 146 5 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.25 99.38 99.35 0.01 1 1 8.81 0.49 174 5 000
BaHk 3eHnt BO-3 15/11/12 15/11/14 8.26 0.68 200 122 3 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 99.99 100.10 8.90 0.67 266 186 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 99.95 100.10 8.97 0.69 270 193 3 000
BaHk 3ennt BO-7 12/04/14 12/04/15 99.10 99.50 99.50 2 5001 9.71 1.74 248 277 5 000
NMPOMCBA3bBAHK
MpomcB sa3b6aHk BO-2 20/02/13 18/02/15 99.65 100.00 100.00 0.29 10 502 8.91 0.70 262 187 5 000
MpomcB s3bb6aHk 5O-4 20/02/13 18/02/15 99.65 99.75 9.36 0.71 306 232 5 000
MpomcB sa3b6aHk 6 17/06/13 98.75 98.99 98.29 -0.76 2 261 10.25 0.99 361 326 5 000
MpomcB sa3b6aHk BO-3 04/02/14 95.00 99.39 98.20 -0.26 4 15 346 10.01 1.56 289 306 5 000
BaHnk CI6
Bank CMNB BO-2 26/03/12 23/09/13 99.50 99.20 -1.04 2 20 000 9.88 1.25 299 291 5 000
Bank CMNB BO-1 09/10/12 09/04/13 9.88 0.36 276 5 000
Bank CMNB BO-4 13/12/12 12/12/13 100.25 8.16 0.52 218 109 3 000
MKB
MKB 8 10/10/12 08/04/15 8.23 0.36 111 3 000
MKB 7 17/07/12 14/07/15 100.12 100.21 100.12 -0.10 1 17 000 8.83 0.13 175 2 000
MKB 6 07/08/12 100.00 100.22 9.48 0.19 237 2 000
MKB BO-4 15/10/12 15/04/14 99.05 99.52 99.48 -0.03 8 37 027 9.62 0.38 251 5 000
MKB BO-1 22/02/13 22/02/14 98.05 98.98 10.39 0.71 409 335 3 000
MKB BO-5 23/06/14 95.37 95.50 95.40 0.08 23 49 024 12.11 1.85 482 518 5 000
NETPOKOMMEPL,
MeTpokommepu, 7 20/02/11 22/08/12 99.71 99.99 99.95 0.26 2 116 7.29 0.23 15 3 000
MeTpokommepL, 6 22/08/12 99.93 100.05 7.82 0.23 68 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 101.65 102.30 9.82 0.52 383 275 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 98.00 100.50 9.43 1.20 259 245 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.40 99.60 99.47 -0.18 3 3000 9.39 1.22 252 241 5 000
JIK YPAIICUB
Ypancu6 NnsmHr 60O-3 29/10/13 99.90 100.00 100.00 0.10 1 2 9.83 0.76 346 280 3 000
Ypancu6 JNnamHr 6O-1 28/02/14 10.37 0.82 392 335 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 97.60 98.05 98.05 0.05 1 1 10.86 1.02 418 387 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 100.17 100.27 100.27 -0.03 3 22 11.77 1.31 484 480 3 000
Ypancu6 JNnsmHr 6O-6 10/02/15 100.01 101.00 11.17 1.33 422 420 3 000
Ypancu6 NnsmHr 6O-2 12/01/15 101.01 101.65 11.16 2.31 364 424 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 100.80 101.30 11.58 2.37 403 467 2 000
KB PEHECCAHC KAINUTAIN
PenKan 3 10/06/11 06/06/12 99.96 100.04 9.25 0.02 4 000
PenKan BO-3 05/08/13 05/08/14 96.31 96.73 96.65 -0.09 1 111 13.44 1.11 668 646 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.36 100.40 100.40 0.15 2 4 12.27 0.22 513 2 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.

TKC BO-4 18/04/13 16/04/15 99.52 100.15 100.50 0.45 2 2 12.99 0.85 650 598 2 000
TKC 2 28/07/13 107.30 107.50 13.38 1.03 669 639 1 000
TKC BO-1 20/09/13 100.30 101.40 12.51 1.21 566 553 2 000
TKC BO-2 29/11/11  26/11/13 104.12 104.39 104.10 -0.29 13 2923 13.82 1.38 683 685 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.60 99.85 99.81 0.21 4 56 11.50 0.15 441 4 000
Pocrocctpax 2 12/11/12 02/11/17 98.11 99.80 11.24 0.45 415 5 000
EABP
EABP 3 29/10/13 25/10/16 99.70 8.99 1.36 202 202 5 000
EABP 1 03/02/14 28/01/19 101.20 8.94 1.58 181 199 5 000
EABP 4 11/02/14 06/02/18 101.75 9.01 1.59 187 206 5 000
EABP 2 26/02/15 21/02/19 99.00 110.05 8.53 2.48 94 162 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 96.00 100.00 10.10 0.46 302 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 98.50 99.99 98.80 -1.20 1 70 9.75 1.19 292 277 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 98.50 99.74 98.70 -0.05 1 90 9.83 1.20 298 285 5 000
OHukpeanT BaHk 5 03/09/13 01/09/15 85.00 98.00 9.96 1.21 311 298 5 000
OHukpeanT Bank BOO1 11/12/13 10/12/14 8.75 1.41 174 179 5 000
HOHukpeanT BaHk 1 07/09/16 98.00 9.11 3.62 112 221 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 8.57 1.39 157 161 10 000
Pandxpaiizen 65O-7 27/11/13 98.50 100.00 8.39 1.44 136 143 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 133 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.76 101.17 101.13 0.08 2 2 8.50 0.44 141 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.35 99.50 10.12 0.80 369 310 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.30 100.00 10.57 1.31 364 360 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.62 0.75 126 59 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 85.01 99.84 8.30 0.52 232 123 5 000
XK BaHk 5 19/10/11 17/04/13 85.01 99.90 9.41 0.85 292 240 4 000
XK baHk BO-3 22/10/13 22/04/14 98.00 99.95 99.00 -0.05 1 10 000 8.95 1.32 200 198 4 000
XK BaHk 7 26/04/12 23/04/15 98.85 99.20 99.15 -0.05 1 50 000 10.48 2.53 286 357 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 101.99 8.34 1.72 112 140 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.00 7.79 0.30 65 2 000
Py cdmHancbank 9 18/09/12 15/09/15 86.00 100.00 10.29 0.30 315 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 97.50 98.50 98.30 -0.20 1 20 000 9.00 1.04 230 201 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 101.00 8.93 1.21 208 195 4 000
Py cdmHancbank 10 12/11/13 10/11/15 9.03 1.39 203 207 2 000
Py cqmHancbank 11 13/11/13 11/11/15 9.02 1.40 202 206 2 000
OTIN BaHk
OTIN baHk BO-3 01/11/12 30/10/14 100.55 100.80 100.65 -0.20 1 1 9.06 0.42 196 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.30 99.60 11.02 1.62 387 407 6 000
OTIN BaHk 2 25/03/14 95.51 95.90 95.86 0.10 3 10 036 11.10 1.70 390 416 3 000
OTMN baHk BO-1 29/07/14 93.65 94.04 11.50 1.97 414 457 5 000
CKbB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.40 100.95 100.40 -0.55 1 1 10.17 0.49 310 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.65 100.05 100.00 -0.05 2 140 9.73 0.97 311 274 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.40 99.98 8.67 0.36 155 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 97.70 98.30 10.71 1.05 400 372 2 000
KpeautEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.51 100.00 8.94 0.22 180 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 99.45 10.57 1.56 345 362 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 97.95 98.00 1.43 1 1 9.47 1.79 221 253 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 98.60 99.60 9.27 1.30 234 230 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 26/06/12 24/06/14 99.95 100.10 8.54 0.07 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 101.25 9.55 0.53 354 249 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 9.75 0.53 374 269 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.50 100.00 10.42 0.86 392 341 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 86.00 8.66 0.54 264 160 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 233 310
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 98.70 99.20 12.27 0.39 516 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.04 100.00 1.97 2 480 10.12 0.26 297 2 000
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PBIHOK
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 98.21 11.10 0.73 477 407 2 000
Cy pocTp 04 10/04/12 08/10/13 98.52 100.29 98.52 -0.50 1 1 12.56 1.28 565 559 2 000
MeTko M6 aHk
MeTkomb6aHk BO-1 02/02/13 02/08/14 10.48 0.66 426 344 2 000
MeTkombBaHk 01 13/04/13 15/04/15 100.05 10.95 0.85 447 394 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 96.00 97.35 97.40 1.85 1 1 9.56 1.98 220 263 2 000
TatchoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.90 100.10 8.71 0.08 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 98.60 99.80 99.50 0.66 1 7 000 10.32 0.38 321 2 000
TartdoHabaHk BO-3 29/11/12 27/11/14 99.80 101.28 9.32 0.47 224 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.30 100.70 9.42 0.52 345 235 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 100.00 100.15 11.38 0.70 510 434 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.23 100.30 100.30 2 1980 10.04 0.72 373 300 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.35 99.99 12.28 0.84 581 526 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 100.01 100.13 100.00 -0.06 2 28 8.02 0.07 15 000
Mocksa 54 05/09/12 99.95 100.00 7.14 0.27 15 000
Mocksa 61 03/06/13 7.00 0.93 42 30 000
Mocksa 53 01/09/13 100.00 100.60 6.93 1.21 8 15 000
Mocksa 63 10/12/13 110.70 111.80 6.98 1.36 0 1 15 000
Mocksa 62 08/06/14 109.45 109.99 7.58 1.77 33 64 35 000
Mocksa 39 21/07/14 98.82 99.50 7.43 1.97 7 50 10 000
Mocksa 64 24/06/15 96.27 96.98 96.27 -0.16 2 2700 8.60 2.71 91 170 20 000
Mocksa 44 16/11/15 113.11 114.78 7.85 2.94 8 95 40 000
Mocksa 56 22/09/16 95.53 96.95 7.69 3.74 79 20 000
Mocksa 49 14/06/17 95.58 97.00 8.20 4.15 7 129 25 000
Mocksa 48 11/06/22 89.50 90.30 90.50 1.00 2 1634 8.16 6.96 113 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.22 100.45 100.25 0.05 1 9 8.52 0.39 141 19 000
MockoB ckast O6n 7 16/04/14 99.00 99.30 100.00 1.00 4 5500 8.15 1.76 91 121 16 000
HUXENOPOAOCKAA OB
Hwxeropoackas O6n 5 02/12/12 102.00 102.90 102.90 0.65 2 376 6.93 0.51 98 3 000
Hwxeropoackas O6n 4 17/11/12 98.08 102.00 9.06 0.47 198 3 000
Hwuxeropoackas O6n 6 07/10/15 99.60 100.40 8.45 2.13 101 153 5 000
Hwxeropoackas O6n 7 16/11/16 102.00 102.30 9.05 2.59 141 214 8 000
CAMAPCKAA OBn
Camapckas O6n 5 19/12/13 100.00 100.44 8.34 0.21 121 8 000
Camapckan O6n 4 20/06/12 99.97 100.02 99.98 -0.03 2 10 7.49 0.05 5 000
Camapckan O6bn 6 10/05/13 106.00 106.90 6.89 0.89 35 2 000
Camapckas O6bn 7 30/11/16 8.73 2.39 117 182 12 000
AKYTUA
Ay Tna 1 11/04/13 99.01 100.00 8.90 0.60 278 185 3 000
Axy Tna 9 19/09/13 7.79 0.82 133 77 2 000
Ay Tna 7 17/04/14 99.36 100.80 7.46 1.49 39 50 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuit kpai 2 14/12/12 0.53 2 000
KpacHonap 02 05/11/15 100.20 100.60 100.38 0.12 1 1 8.93 1.53 183 197 1 000
KpacHopapckuit kpaii 3 27/09/14 99.80 100.40 8.19 1.70 99 125 4 000
KPACHOSAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 100.80 101.30 7.08 0.44 10 000
KpacHosipckun kpan 5 29/11/16 8.89 1.80 163 195 9 000
KOMU
Komun Pecn 7 22/11/13 99.01 100.70 7.42 0.95 81 42 1 000
Komu Pecn 9 18/10/14 97.00 98.50 9.21 1.77 196 227 2 000
Komu Pecn 8 03/12/15 93.10 94.50 8.57 2.60 92 166 1 000
Komu Pecn 10 15/12/16 100.21 101.50 8.83 2.61 118 192 2 000
yYOMYPTUSA
Yamy ptus 05 24/11/16 102.05 104.50 8.89 2.73 119 199 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.20 100.95 8.32 0.54 230 126 3 000
Koctpomckas obnactb 6 17/11/16 100.50 100.57 9.56 2.20 209 264 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 104.00 104.50 9.16 2.58 152 225 3 000

PECIN KAPENMUA

l
Jh BAHK
alll 3EFMT

OBCKAW TPVIITTA SERHT

01.06.2012

15



EsxenHeBHBINA 0030D

PIHOK
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OdbepTthl lNMorawenns [lokynka [lpopaxa [locn Wsm. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
Kapenus 14 30/11/16 8.92 2.00 155 200 1 000
APOCINABCKASA OBIIACTb
Apocnasckas O6n 9 16/05/13 99.50 100.39 100.02 -0.43 3 4200 8.21 0.68 196 117 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.70 8.22 1.51 114 126 3 000
PA3AHCKASA OBJIACTb
PsasaHckas O6n 1 27/11/14 100.00 8.50 1.50 142 154 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.30 7.53 0.53 153 47 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.04 7.71 1.41 70 75 2 000
CBEPOJIOBCKAA OBJIACTb
Caepanosckas obn. 01 11/12/16 100.80 101.40 8.75 2.12 132 183 3 000
TBEPCKAA OBJIACTb
Teepckast O6n 5 26/12/13 107.75 109.00 9.18 1.39 218 222 4 000
Teepckast O6n 6 12/06/14 102.55 105.80 13.03 1.14 624 605 3 000
Teepckast O6n 7 15/12/15 97.00 97.42 10.17 2.76 246 327 3 000

UermoyHuk: REUTERS, pacyensl: baHk 3EHUT
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EsxenHeBHBINA 0030D

PBIHOK
Pe3ysipTaThl TOProB €BpOOOHAAMU
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 2.78 164
RUSSIA'18 11% usD 24/07/18 138.842 140.105 3.84 3.66 4.76 -0.05 265
RUSSIA'30 7.5% usD 31/03/30 118.500 119.000 4.18 4.10 5.44 0.05 268
RUSSIA'20 5% usD 29/04/20 107.000 107.375 3.96 3.91 6.66 0.13 246
RUSSIA'28 12.75% USD 24/06/28 176.400 177.600 5.52 5.44 8.97 -0.35 353
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.068 101.193 1.72 1.40 0.39 0.01 124
GAZST'13 5.625% USD 22/07/13 102.285 102.688 1.24 0.50 0.52 0.28 73
GAZPR'13 9.625% USD 01/03/13 104.900 105.200 2.96 2.57 0.73 -0.13 245
GAZPR'13 7.343% USD 11/04/13 103.650 104.000 3.01 2.61 0.84 -0.18 249
GAZPR'13 7.51% USD 31/07/13 105.000 105.625 3.09 2.56 1.12 -0.59 255
GAZPR'14 10.5% USD 25/03/14 112.500 112.625 3.38 3.31 1.66 281
GAZPR'14 10.5% USD 08/03/14 112.000 113.000 3.48 2.93 1.61 292
GAZPR'14 8.125% USD 31/07/14 109.592 110.042 3.48 3.27 1.99 0.20 288
GAZPR'15 5.092% USD 29/11/15 104.075 104.825 3.84 3.61 3.25 -0.10 309
GAZPR'16 6.212% uUsD 22/11/16 107.630 108.630 4.32 4.08 3.99 -0.21 341
GAZPR'18 8.146% uUsD 11/04/18 117.200 118.200 4.75 4.57 4.83 -0.08 362
GAZPR'19 9.25% uUsD 23/04/19 122.375 123.125 5.33 5.21 5.39 0.21 407
GAZPR'22 6.51% uUsD 07/03/22 107.345 108.095 5.53 5.43 7.38 -0.19 388
GAZPR'34 8.625% uUsD 28/04/34 125.565 126.049 6.43 6.40 11.31 0.77 430
GAZPR'37 7.288% uUsD 16/08/37 112.499 112.985 6.29 6.26 12.38 0.76 409
TpaHcHed T
TRANSN'12 6.103% uUsD 27/06/12 100.100 100.450 4.59 -0.12 0.07 453
TRANSN'13 7.7% uUsD 07/08/13 106.247 108.247 2.31 0.69 1.13 175
TRANSN'14 5.67% uUsD 05/03/14 103.924 104.851 3.35 2.82 1.68 -0.01 277
TRANSN'18 8.7% uUsD 07/08/18 122.580 123.017 4.48 4.41 4.94 0.09 329
PX0,
RZD'17 5.739% USD 03/04/17 105.500 106.130 4.46 4.32 4.28 0.10 349
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 93.765 94.765 6.77 6.54 4.72 0.78 576
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.750 102.100 2.31 1.49 0.42 -0.05 187
VTB'15 6.465% USD 04/03/15 104.250 105.000 4.80 4.51 2.54 0.24 418
VTB'18 6.315% USD 22/02/18 100.038 100.413 6.30 6.23 4.81 0.01 523
VTB'18 6.875% USD 29/05/18 103.875 104.375 6.09 6.00 5.03 0.22 498
VTB'20 6.551% USD 13/10/20 98.875 99.375 6.73 6.65 6.51 0.06 528
VTB'35 6.25% USD 30/06/35 103.000 103.625 6.01 5.96 12.37 0.28 379
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 102.750 103.750 4.35 3.29 0.93 385
BANK OF MOS'15 6.699% USD 11/03/15 102.625 103.375 5.66 5.37 2.55 -1.22 506
BOM CAPITAL'15 6.699% USD 11/03/15 97.216 98.216 7.83 7.42 2.54 0.03 729
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 99.034 99.334 5.40 5.31 3.65 0.30 461
VEB'17 5.45% uUsD 22/11/17 102.875 103.375 4.85 4.74 4.81 -0.19 377
VEB'20 6.902% uUsD 09/07/20 107.186 107.683 5.78 5.70 6.26 0.49 433
VEB'25 6.8% uUsD 22/11/25 102.875 103.875 6.48 6.37 9.10 -0.41 457
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.250 104.500 3.86 3.62 1.02 -0.02 333
GAZPROMB'14 6.25% usD 15/12/14 103.400 103.750 4.81 4.67 2.33 0.01 421
GAZPROMB'15 6.5% uUsD 23/09/15 104.500 104.875 5.01 4.89 3.01 -0.13 432
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.125 104.625 2.78 2.27 0.94 0.09 225
ROSSELKH'14 7.125% USD 14/01/14 105.125 105.875 3.83 3.36 1.52 -0.31 327
ROSSELKH'14 9% USD 11/06/14 110.000 110.375 3.83 3.65 1.84 -0.13 325
ROSSELKH'17 6.299% USD 15/05/17 105.125 105.875 5.11 4.95 4.34 0.40 414
ROSSELKH'18 7.75% USD 29/05/18 111.375 111.875 5.50 5.40 4.97 -0.09 437
ROSSELKH'21 6% USD 03/06/21 97.268 98.018 6.79 6.57 3.51 0.76 604
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.875 104.125 2.35 2.10 0.94 -0.22 182
SBER'13 6.468% USD 02/07/13 104.000 104.500 2.70 2.25 1.04 -0.35 216
SBER'15 5.499% USD 07/07/15 104.750 105.250 3.81 3.65 2.88 -0.22 312
SBER'17 5.4% USD 24/03/17 101.750 102.500 4.99 4.81 4.27 -0.02 403
SBER'21 5.717% usD 16/06/21 99.617 100.367 5.77 5.66 7.00 0.64 419
YACTHBIE KOMMNAHUU
EBpa3
EVRAZ'13 8.875% usD 24/04/13 104.250 104.750 4.00 3.45 0.88 0.06 350
EVRAZ'15 8.25% usD 10/11/15 104.875 105.625 6.64 6.40 3.06 -0.17 598
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EsxenHeBHBINA 0030D

PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa Tllokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
EVRAZ'18 9.5% uUsD 24/04/18 105.125 105.750 8.38 8.25 4.65 -0.17 738
EVRAZ'18 6.75% uUsD 27/04/18 93.000 93.750 8.27 8.10 4.90 -0.02 725
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 100.450 101.450 9.67 9.26 2.45 0.01 923
Anpoca
ALROSA'14 8.875% uUsD 17/11/14 109.947 110.904 4.56 4.17 2.27 0.12 395
ALROSA'20 7.75% uUsD 03/11/20 103.375 104.000 7.21 7.11 6.35 0.44 579
Bbimnenkom
VIMPELC'13 8.375% uUsD 30/04/13 103.625 104.000 4.28 3.87 0.89 -0.10 378
VIP FIN'16 6.493% uUsD 02/02/16 97.880 97.880 7.16 7.16 3.25 0.13 647
VIMPELC'16 8.25% uUsD 23/05/16 103.250 104.000 7.29 7.08 3.48 -0.25 657
VIMPELC'18 9.125% uUsD 30/04/18 104.375 105.125 8.18 8.02 4.70 -0.60 716
VIP FIN'21 7.748% uUsD 02/02/21 94.300 95.300 8.69 8.52 6.24 730
JNykownn
LUKOIL'14 6.375% uUsD 05/11/14 106.625 107.375 3.50 3.19 2.28 289
LUKOIL'17 6.356% uUsD 07/06/17 106.750 107.500 4.83 4.66 4.28 -0.18 383
LUKOIL'19 7.25% uUsD 05/11/19 110.750 111.375 5.47 5.37 5.94 -0.05 411
LUKOIL'20 6.125% uUsD 09/11/20 103.750 104.125 5.56 5.51 6.73 -0.01 405
LUKOIL'22 6.656% uUsD 07/06/22 108.250 109.250 5.57 5.45 7.37 0.03 390
MTC
MTS'20 8.625% uUsD 22/06/20 110.750 111.375 6.87 6.77 5.89 0.04 549
HOBAT3K
NOVATEK'16 5.326% uUsD 03/02/16 102.650 103.650 4.53 4.24 3.33 377
NOVATEK'21 6.604% uUsD 03/02/21 106.500 107.500 5.64 5.50 6.68 0.25 412
CeBepcTanb
SEVERSTAL'13 9.75% uUsD 29/07/13 106.875 107.125 3.64 3.43 1.10 0.34 311
SEVERSTAL'14 9.25% uUsD 19/04/14 108.750 109.500 4.36 3.96 1.76 0.10 380
SEVERSTAL'17 6.7% uUsD 25/10/17 98.125 98.625 7.12 7.01 4.58 -0.19 614
TMK
TMK'18 7.75% uUsD 27/01/18 92.784 93.784 9.42 9.18 4.52 0.27 850
THK
TNK-BP'13 7.5% uUsD 13/03/13 103.999 106.999 2.31 -1.35 0.02
TNK-BP'15 6.25% uUsD 02/02/15 105.375 106.125 4.10 3.81 2.46 0.21 347
TNK-BP'16 7.5% uUsD 18/07/16 110.875 111.625 4.58 4.39 3.57 -0.12 375
TNK-BP'17 6.625% uUsD 20/03/17 107.500 108.500 4.85 4.63 4.17 -0.14 391
TNK-BP'18 7.875% uUsD 13/03/18 114.125 115.125 5.03 4.84 4.77 0.34 392
TNK-BP'20 7.25% uUsD 02/02/20 111.250 112.250 5.44 5.29 5.99 -0.59 404
YACTHbLIE BAHKU
Anbkda-BaHk
ALFA BANK'12 8.2% uUsD 25/06/12 100.000 100.375 7.92 2.48 0.07 -0.32 813
ALFA BANK'13 9.25% uUsD 24/06/13 104.750 105.250 4.62 4.15 1.00 0.70 411
ALFA BANK'15 8% uUsD 18/03/15 103.625 104.250 6.55 6.31 2.53 -1.47 598
ALFA BANK'17 7.875% uUsD 25/09/17 99.526 100.526 7.98 7.75 4.39 0.16 705
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.750 103.000 4.08 3.63 0.52 363
NOMOS BANK'13 6.5% uUsD 21/10/13 101.495 101.995 5.36 4.99 1.34 -0.01 485
NOMOS BANK'15 8.75% USD 21/10/15 102.750 103.750 7.81 7.47 2.99 -0.25 720
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 15/07/13 104.648 105.148 6.38 5.93 1.05 -0.07 592
PSB FINANC'14 6.2% uUsD 25/04/14 97.626 98.126 7.56 7.27 1.81 0.15 709
PROMSVYAZB'15 12.75% USD 27/05/15 107.275 108.275 9.88 9.50 2.59 0.02 944
PROMSVYAZB'16 11.25% USD 08/07/16 106.032 108.032 9.44 8.87 3.29 0.06 880
XK®B
HOME CREDIT'14 7% uUsD 18/03/14 102.247 102.747 5.66 5.37 1.70 -0.01 513
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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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