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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

* PorHOK Tpyza CIIIA pazodapoBas MaiickuMu nudpamu UST-10 yield 174 A 002 170 238
UST 10-2Y sprd 145 A 3 140 200
EMBI+Glob. 402 YV -5 316 442

JleHeKHO-KpeUTHBIN PBIHOK /CTP. 4/ EMBI+Rus sprd 202 A 1 219 339
Russia’30 yield 416 V -0.06 3.82 4.82

¢ YcJ10BuUA JIOKAJIBHOTO PBIHKA YJIYy4HIIal0TCA

JleHeKHBII PHIHOK

¢ PyG6.1b 3aBEPIINII XY/IIYIO HEAEIO C MOMEHTA «ILJIABHOM JieBaIbBAI[H » Libor-3m 047 m 000 045 058
Euribor-3m 068 V¥ 0.00 0.68 148
MosPrime-1m 6.56 A 0.02 5.67 7.03
Poccuiickuii 10JTOBOM PBIHOK /CTP. 5/ Kopowera s 1B 590.9 W 1186 486 153
 EBpOGOHABI: GPOHTAIBHBIN «MUHYC» Hlenos. » LB 74 ¥ o5 or 7y
NDF RU 3m 69 V -0.2 5 7
¢ JloKa/JIbHBIN PHIHOK O€3HA/IEIKHO CHUKAETCS I
USD/RUB 31126 Y -0.177 28.97 32.15
EUR/RUB 39.82 A 0.031 38.43 4216
Heanqun‘/’I PBIHOK /CTp. 6/ EUR/USD 1282 A 0.004 127 1.35
Kopsuna 11B 35.002 Y -0.116 33.33 36.46
DXY Ungexc 81084 V -0.208 78.27 8152
HpI/IJIO)KeHI/IH DOHIOBHIE HHIEKCHL
 PesysbTaThl TOProB py6/eBbiMu obauranuaMu Ha MMBB /crp. 7/ RIS 13183 A 06% 1289 1755
Dow Jones 12504.5 A 1.09% 11232 13279
¢ KapTsl moxomHOCTH pyOJIEBOTO PHIHKA /CTP. 15/ DAX 63310 A 095% 5428 7158
* Pesysbrars! TOpros eBpoboHgamMu /crp. 21/ Nikkei 225 8634 A 110% 8160 10255
Shanghai Comp. 2348.3 A 1.06% 2148 2530
¢ KapTsl 10X0/THOCTH pbIHKA €BPOOOHOB /CTp. 23/ Compenbie pem
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

Coser gupexropoB OAO Bauk «IleTpokoMMepI» NPUHAJ PelIeHHE 0 pa3MeleHUH TPeX BBIITYCKOB GUP?KeBBIX 00 IUranuii u

O/{HOTO BBIMYCKAa KJIACCHYECKUX MATWIETHUX 00/ iuranuii mo 3 wipa pyo. cepuii 50-02 u 50-04 u no 5 miipa pyo. cepuit O-03

H 09. /Ddunam/

Coger aupextopoB OAO «MOICK» 30 Masa ogo0puI pa3MeleHue GUp:keBbIX oouramuii cepuii O-01 - BO-03 Ha cymmy 15

MIiIpA pyo6. /Uarepdaxc/

Standard & Poor's moaTBepaANJIO JOJATOCPOYHBII U KPATKOCPOYHbIH KpeauTHbie peitunru OAO «<ANYKK» Ha ypoBHe «<BBB»,

IIPOTHO3 PEHTHHIOB — «CTA0WIBHBIN». /IHTEpdaKc/

OcHOBHBIE COOBITHUSA: BHE PbIHKA / HA PbIHKE

01.06.2012 — MATHHUIA

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

* Beitutata kymona: Mocanepro, 03 (10.25%, 255.5 miH py6.), Tpymosoe, o1 (12%, 0.7 muiH py0.),
Tpauc®uu-M, B0O-04 (8.4%, 20.9 mun py6.), Tpamc®ua-M, BO-05 (8.4%, 20.9 muH py6.),
JIuzunroBas komnanusa YPAJICUB, BO-o01 (9.5%, 31.5 vun 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 muH gosut.), OM3, 06 (8.25%, 65.8 mutH py6.)

* Odepra: CKB-6ank, BO-03 (3 wiipzx py6.), UuBecrropréank, 5O-01 (2 miipa py6.)

* Pazmemenue: Ilpaiim ®uHaHc, 01 (360 MiIH /10/U1.), JInnenkasa 06J1acTh, 34007 (2.5 Miipa pyo.)

Ceroass: 04.06.2012 — nmoHeAeJIbHUK

* Beitutata kymona: Mockea, 61 (15%, 1.1 mupz py6.), AK BAPC BAHK, 2012 (LPN) (10.25%, 14.3 MiH
py6.), Poccenbxo36ank, 2021 (LPN) (6%, 24 muH py6.), CnenCrpoii®unauc, o1 (8.5%, 50.8 min
py6.), PermondueproHeBect, 01 (8.5%, 50.8 wiH py6.), dueprocuencHad, o1 (8.5%, 50.8 wiH pyo6.),
Uurypucr, BAO, 2013 (CLN) (10.5%, 4.9 Teic mout.), Tpanc®uu-M, 12 (8.5%, 42.3 muH pyo.),
Tpauc®uu-M, 13 (8.5%, 42.3 miH py06.), Tpanc®uu-M, 14 (8.5%, 42.3 muH pyo6.), PUATO, o1 (13.75%,
17.4 MitH py0.), Pocresiekom - I0r (6p1Bu1. FOTK), 2013 (CLN) (9%, 157.5 MH py6.)

3aBTpa: 05.06.2012 — BTOPHUK

Cratucruxka EBpozonsr: PMI
Composite, Retail sales

Craructuka CIIIA: ISM Non-
Manf. Composite

I BAHK
il SEHMT

04.06.2012

* Bririata kynona: Porop, 03 (8%, 9.9 mutH py6.), ArreuHas cerb 36.6, 02 (18%, 17.9 muH py6.), YTII3,
BO-01 (12.5%, 311.6 muiH py6.), HoBosinmenkuii Mera/uryprudeckuii komounar, 50-o01 (9.75%,
243.1 MiH py0.), Pocresiekom, 08 (6.65%, 29.8 miH py6.), 3amagHbIil CKOPOCTHOM AuaMeTp, O1
(8.75%, 218.1 muH py6.), 3anmagHbIi CKOPOCTHOI auamerp, 02 (8.75%, 218.5 MiH py6.),
EpasXoaauar ®unanc, 07 (8.4%, 628.2 vin py6.), BamuedTs, BO-01 (9.35%, 466.2 miH pyo.),
KpacHosapckuii Kpaii, 34005 (9.5%, 426.3 MiH py0.), [lerckuii mup - Ilentp, o1 (8.5%, 48.7 min
py6.), bauk 3enur, 05 (7.5%, 187 muH pyb.), Pocceapxo3bank, 05 (8.75%, 436.3 wuiH pyo.),
PaiidpPaiizenbank, 04 (8.75%, 436.3 win py6.), UyBaumus, 34007 (8.91%, 17.7 M py0.)

* O¢epra: BTB 24 (3A0), 03 (6 miipa py6.)

* [Toramenue: Anreanasn cerb 36.6, 02 (2 wipz py6.)




EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
. Baadumup Eecmugbees
Poinok Tpyaa CIITA pasouapoBaj Malickumu nudpamn v.evstifeev@zenit.ru
B matHuIy 6bLI0 Omy6GIMKOBaHA KiIOUeBas SKoHoMudeckas crarucruka CIHIA npouwutoit
Hezlenn — JaHHble Mo phIHKY Tpyza CIIA. B mMae aMepHKaHCKas 3KOHOMEKA CMOIVIA CO37aTh
a a p Y TPYA P a Kpusasa US Treasures
pabouynx MecT BHe C/X CeKTopa B pasMepe 69 ThIC., YTO OKAa3aJ0Ch CYIIECTBEHHO ciabee
OXXKHMJAHUH pBIHKA (POrHO3 — 150 ThIC.). KpoMe TOro, ampesibcKHe JaHHbIE TaKXkKe ObUIN 20-04.12 21,0312 210542
IIePeCMOTPEHBI C 3aMETHBIM CHIKEHHEM — JIO0 77 THIC. IIPOTHB paHee OOBSABJIEHHBIX 115 THIC. 34 1
VpoBeHb 6e3paboTHUIIBI, U3-32 ONEPEXKAIOIIETOCs pOcTa YHciIa pabouedl cuibl (Ha 622 THIC. 3;’
28 1
Yesl.), He CMOT COXPAHUTh IIO3UTHUBHBIN TPEHJ BBHUAY 06osiee HH3KOTO IPHPOCTa COBOKYITHOM 25 1
3aHATOCTHU (422 THIC.), IO3TOMY UHIUKATOP BhIpOC ¢ 8.1% /10 8.2%. 2.2 1
. . 19
Yacrusiii cexktop B CIHIA B mae mo6GaBun 82 Thic. pabOYHX MeECT, TOCYapPCTBEHHBIH — 16 1
COKpPATHWJI Ha 13 THIC. B IpOM3BOACTBEHHOM CEKTOpe CIa0bIMH OKa3aIUCh JAHHBIE IT0 3aHATOCTH 13
B crpourenscTBe (-28 TBIC.), OAHAKO IIPOHM3BOJACTBO TOBAapOB JUIUTEIBHOTO CPOKA 107
0.7 1

HCIOJIb30BaHUSA IMOAJZIEP?KAJIO PBIHOK Tpy/la, YBEJIMYHUB 3aHATOCTh HA 13 TBIC. YeJl. B c&bepe 0.4

yciayr, TpaJuIUOHHO COCTaBJ’IHIOH.IefI OCHOBY aME€pUKaHCKOI'O pbIHKa TPpyJa, B Mae KapTHHa HE 0.1~ T T T T |
2Y 3Y 5Y 7Y 10Y 30Y

CHJIBHO OTJIMYAJIach OT aIllPeJIbCKHUX AAHHBIX: CEKTOP A06aBUJI 97 ThIC. pabOYHX MECT IPOTUB 83
THIC. MecANeM paHee. B suzepax 3/ech OKasajacs CEKTOp JIOTHCTHKH (35.6 ThIC.), a Takke Hcmowu Reuters
37ipaBooxpanenue (34.0 ThIC.).

Cupaast EMBI+ (Poccus, Bpazuiinsa)

B kauecTBeHHBIX moOKazaTeasax pbhiHKA Tpyaa CIIA cuTyanus BBIIJIAAUT AHAIOTHIHO = EMBI+ Global Spread, 6.11.
EMBI+ Russia Spread, 6.1
EMBI+ Brasil Spread, 6.1.

TPEBOXKHO. 3a Mail [I0Ka3aTeJIb JUIUTEIbHON 6e3paboTHIlbl, KOT/ia Tpak/jaHe He MOTYT HaWuTH

paboty B TeueHue 27 HeAeAb U 0OoJiee, BBIPOC Cpady Ha 310 THIC., XOTS HA IPOTIIKEHHHU
MOCJIEZIHUX MECALEB OH HEYKJIOHHO CHUKAJICSA. YHCIIO JII0Ziel, KOTOpble CMOIJIM HAWTH TOJIBKO
BPEMEHHYI0 paboTy M3-3a SKOHOMHUYECKHX YCJIOBHH, TaK:Ke BBHIPOCJIO 3HAUUTENbHO — Ha 282
THIC.

Poirok Tpyza CIIA pasovyapoBay MalCKUMU JJAaHHBIMU M [I€PECMOTPEHHBIMH Iudpamu 3a
ampesib. YK€ OYEBH/IHO, YTO B TEKYIEM KBapTajle aMepPHKAaHCKasd SKOHOMHUKA He IOJIyIHUT TOU
MOIITHOM TOAZEPKKU OT IOTpebsieHUs, KoTopas Habmofanach B sHBape-mapre. Takum
06pasoM, ecyii YpOBEHb KOHEUHOTO IIOTpebyIeHNs BHOBb CHU3UTCA, 9KoHOMuKa CIIIA, ckopee

BCEro, CIyCTUTCS K TeMIaM pocra B 1.0-1.5%, urto morpebyer ot Biacrer u OPC

. 14 174 234 294 55 15 175
JAOIIOJTHUTEIbHBIX Mep Juge] CTI/IMyJII/IPOBaHI/IIO SKOHOMHNYECKOU SKCIIaHCUH.

Hcmounuk: 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 "
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3.0% b 190
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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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JleHeKHO-KpeIUTHBIN PhIHOK

Yc10BHA JIOKAJIHHOTO PHIHKA YIyUIIIAIOTCA

KoHBIOHKTYPa JIOKAJIBHOTO JIeHEKHO-KPEAUTHOTO PhIHKA B IIATHUILY 3aMeTHO YJIyUIIIIIach.
Hauaso HOBOro Mecslia U IOJIHOE YAOBJIETBOPEHUE MOTPEGHOCTEN GAHKOB B KPATKOCPOYHOU
JUKBUHOCTU co cTropoHs! 1I6. Ha prinke MBK crouMoCTh 3-AHEBHBIX KPEJUTOB OIyCTUJIACh B
cpeHEM Ha 50 01 /10 6.50% TO/IOBBIX, MEKUIEPCKOE PEI0 00X0AMIOCh B cpeiHeM oA 6.35%
rofioBbIX (-35 O11). AYKIMOHBI TIpsIMOTO perno ¢ L[eHTpob6aHKOM MO3BOMIN GaHKAM MPUBJIEYD
BeCh 3aNpOIIEHHBII 06beM B pasMepe 369 MipA pyb. IPOTHB 340 MipZA pyb. HakaHyHe.
CeroziHst yTpoM cyMMa cpeZicTB GaHKOB Ha Kopcyerax u jaeno3utax B I[B P® yBenuuusiack Ha
33.5 MJIpZ py0., COCTaBUB 741.3 MIIPA PyoO.

VuureiBasi ¢dakTop Hayasa Mecsla U OXKH/IAeMOe IOCTYIUIeHHEe OIO/KETHBIX CPEJCTB B
GAHKOBCKYIO CHCTEMY, VCJIOBHSI HA POCCHICKOM [I€HEKHO-KPEAUTHOM PBIHKE MOTYT eIle
HEMHOTO YJIYYIIUTbCA B Oyrokadimive pHU. TeM He MeHee, 3TOMYy I[poleccy Oyzaer
MPOTHBOCTOSATD IPOOJIKAIOIIEECs: 0c/1abieHue py0Jisi, TO 10 HAJIOTOBOTO ITEPUO/IA UIOHSI PHIHOK
BP#A/] JIU YCIIEET TIOJTHOCTHIO BOCCTAHOBHUTHCS.

PyGu1b 3aBepIIIAI Xy/IIIYIO HEAETIO C MOMEHTA «ILUTABHOII J€BATHBALII

BastoTHBIE TOPIY IPOLLION HeZeIH 3aBepIIINCh HETATUBHO IUiA Py0Osia. B matHuny py6is
TIOTEPSI eIlle 22 KOII. [I0 OTHOLIEHHUIO K OMBAIOTHOM KOP3UHE, 3aKPhIBIINCH HA OTMETKE 37.27
py6. ITo utoram Hezenu noTepu pyOJis K KOP3UHE COCTABHWIIU MOYTH 2 Py6. win 5%, ITO CTaNIO
Xy[IINM HeJeJbHBIM pe3yJIbTaTOM JUI POCCHHMCKOM BajIIOTBI C MOMEHTA YIIPaBJIIeMOM
JIeBaIbBALIMN 2008-2009 IT. 1leHTpo6aHK MOKA COXpaHAeT HeUTPAIUTET, NPEANOYNTas AaTh
pyOsio  ompenesieHHYI0 CBOOOZY, KOTZJa €ro ocjiabjieHWe IPOUCXOAWT CHHXPOHHO C
TypOyJIEeHTHOCTBIO BHENIHWX pPBIHKOB. HecMOTpsA Ha 3TO, YCHIEHHE [eBajbBallOHHBIX
HACTPOEHUH, B TOM 4YHCJIEe CPeIUd HaceJeHHs, CIOCOOHO 3aCTaBUTh PETYJIATOP YCHUJIUTD
WHTEPBEHI[NU Ha TEKYIIeH HeflesTe.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA HeeIe

Ayxnuonsi I1B u ®onza XKKX, nocryniieHue 1 BO3BpaT EERREIOE

A CPeJCTB Ha cYeTa KOMOAHKOB, yIUIATA HAJIOTOB 5 PO, 1 Aex,
P s YIL MIIPZ PYG.
TloHee/IbHUK
Bropuuk Boaspar peno 1B PO 477 MIIpA, pyO.
Cpena Ayxkion 093 0®d3 26207 (15 siet), 20 MIpz pyo.
Brimiata KynoHOB . 5
003 7 MJIpA pyo.
Bosspar ®ongy JKKX 3.6 wuIpz py6.
Yersepr
IIarHIUA

Hcmounuxk: L6 PO, Mungun, ®ond 2KKX
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PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

CraBku MBK

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

6.5%
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6.1%
5.9%
5.7%
5.5%
5.3%
5.1%
4.9%
4.7%
4.5%
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3.9%
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MosPrime - overnight (res. mkana), %
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r 7.00%
r 6.75%
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r 6.00%
[ 5.75%
[ 5.50%
I 5.25%
- 5.00%

24 9.4 164 234 304 75 14.5 215

Hcemounuxk: Reuters, [[B

Kpusaa NDF
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Hcemounux: Reuters
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Poccuiickuii 10JIr0BOM PIHOK

EBpoGOHIbI: (PPOHTATHHBII «MIHYC»

Poccuiickuil cerMeHT 3aBepIIMJI NATHUIYY (POHTAJIBHBIM CHUXKEHHEM, pearupys Kak Ha
ObICTPO JlelleBelolyl0 HedTh, TaK M HA CTPEMUTENIbHBbIE PACIPOAAKU DPHUCKOBBIX AKTHBOB.
KoTHpOBKY BJI0JIh CyBEPEHHOU KPHUBOM 3a JIEHb OIYCTIIMCH Ha 50-75 OII, K KOHILY ZIHS C/IEJIKU B
TPU/LIATKE IPOXOUIN HA YPOBHE 116.5%, KOTUPOBKHU JAJIBHUX BBITYCKOB Poccus’22 u Poccnst’42
B TeYeHUe JHA OIyCKAJIUCh HIDKe OTMETKH 101%. KoprmopaTuBHBIN CEKTOP 3aBepIIUJI JIeHb CO
CpeIHUM Pe3yJIbTaToOM -75 O1. B cermeHTe roc6aHKOB Xyske pBIHKA CMOTpesiach KpruBas BObBa, roe
Ou/bl OIYCTIVIMCh B cpejHEM HA (UIYPY, CPeIU BBIIYCKOB YaCTHBIX KOMIIAHUH HauboJbIee
CHIDKEHUE KOTHUPOBOK HCHBITAJIN JajdbHHE BBINycKH EBpaza, morepssiine Oosee GUrypsl, B
He(TAHKE JIUAEPOM CHIDKeHUs cranu Gouzpl Jlykoisia u THK-BP, morepsiBiine Takke 6ojiee
durypsl Ha ¢doHe cHmKeHUs HeTAHBIX IleH U, B caydae ¢ THK — HOBOro BUTKa pasBUTUA
AKIIMOHEPHOTro KOHQJIHKTA.

JIOKTHHBIN PHIHOK 0€3HAIEKHO CHIKACTCA

JIokanbHBIN PBIHOK 3aBEPIINJI HeJleTI0 B MUHYce Ha (GOHe HapacTaloLero AaBjieH)sA BHEITHUX
IJIOUIA/IOK, T7Ie OTKA3 OT PUCKOBBIX CTPATETHI NPHOOpEeTaeT MOBCEMECTHBIH Xapakrep. KoTupoBKu
JIMKBU/IHBIX OyMar B WTOTe HOJIyYWIH elle OOJIBLIYI0 YyBCTBUTEJIBHOCTh K BAJIIOTHOMY KypCy,
WUTHOPHPY JIOKAJIBHOE CHIDKEHNE CTABOK MeKOaHKa, HOCHBILIEE B IIATHUILY, CKOpee, TEXHUIECKUH
xapakrep. PpIHOK rocOymar 3aBeplIw IeHb ¢ HEIUIOXUMHU IT0Ka3aTeIsIMU TOPrOBOM aKTHBHOCTH, a
JIOXOJTHOCTH Ha JJAJIbHEM ydacTKe KpuBoi OP3 BHOBb OGHOBIJIM MAaKCHMYyMBbI TEKYIIIETO TO/ia, IIPU
9TOM KOTHPOBKH JIMKBUAHBIX OyMar CHUBWINCH B cpeiHeM 0OoJjiee yeM Ha 50 Om. KopropaTuBHBIH
CEeKTOP IO-IIPeXKHEMY OCTaeTCs IPAaKTUYeCKU 6e3 aKTUBHOCTHU I10 IIPUYMHE OTCYTCTBUA HA PhIHKE
paBAoNo00HBIX 6HT0B. JIpaMaTHYHO IPOXOAMIIN TOPrU B Bhimycke Pycain 8 (YTP 14.66%/2.56r.,
+698 61 k OD3), r7ie 1eHbI 3a IeHb OIMyCTIINCE Oostee ueM Ha urypy mox otMetky 88%, a cipaj
BBIIyCKA IPUOJIU3IIICS K OTMETKe 700 61 k OD3.
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Kupuan Covrues
k.sychev@zenit.ru

PbIHOK

]IOXOZIHOCTI/I KpHBOﬁ BaJIIOTHBIX

CBOIIOB
100

@ ZETICorp

B ZEI Muni

ZETBI Corp 10

40 - T T T

730 1095 1460
1 mec Ha3ag,

Buepa

Hcemounux: Bloomberg

Copaasl nuaekcos ZETB
BaJIIOTHBIM CBOIIAM
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Hcemounux: MMBB, Bawx BEHUT
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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 O61bem amuccum, Bid cover/ OpueHmp ®dakmueckan [ara Amopmsauus/
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 Het /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 99.97 -0.03 17 88 862 6.51 0.11 44 000
O®d3 25073 01/08/12 100.01 100.09 100.09 -0.00 26 795 177 6.36 0.17 150 000
O®d3 46002 08/08/12 99.90 8.63 0.19 174 62 000
O®d3 25069 19/09/12 101.00 6.41 0.30 45 000
O®d3 25067 17/10/12 6.17 0.37 45 000
O®d3 26198 02/11/12 6.38 0.42 42 000
O®d3 25072 23/01/13 100.20 100.37 100.37 6 28 272 6.64 0.63 65 150 000
O®d3 25078 06/02/13 99.90 100.05 6.57 0.67 51 100 000
O®d3 25065 27/03/13 104.41 6.57 0.78 33 46 000
O®d3 26200 17/07/13 0.75 1.09 50 000
O®d3 26201 16/10/13 6.19 1.32 47 000
O®d3 25076 13/03/14 99.65 99.75 99.70 -0.20 15 684 181 7.41 1.68 24 60 155 000
O®d3 25068 20/08/14 109.30 109.00 -0.30 1 1 7.65 1.97 28 85 45 000
O®d3 25071 26/11/14 101.70 7.34 2.30 55 80 000
O®d3 26202 17/12/14 108.00 109.05 7.47 2.22 68 40 000
O®d3 25079 03/06/15 98.00 99.49 7.51 2.67 72 150 000
O®d3 25075 15/07/15 95.24 98.26 98.15 -0.85 3 102 7.70 2.79 91 150 000
O®d3 25077 20/01/16 97.60 98.70 99.10 0.40 4 202 7.78 3.17 98 150 000
O®d3 46017 03/08/16 84.50 94.75 94.50 -0.50 9 110 001 8.38 3.26 40 158 80 000
O®d3 26203 03/08/16 95.10 96.35 95.95 -0.40 7 176 001 8.22 3.61 12 141 150 000
O®d3 48001 31/10/18 8.78 3.75 63 197 24 000
O®d3 46019 20/03/19 4.80 4.07 26 000
O®d3 25080 19/04/17 96.70 -0.30 1 1 8.40 4.14 13 158 150 000
O®d3 26206 14/06/17 96.35 96.60 96.40 -0.60 57 717 680 8.46 4.14 20 164 150 000
O®d3 26204 15/03/18 96.25 96.50 96.30 -0.40 33 493 422 8.49 4.71 7 165 150 000
O®d3 46021 08/08/18 86.50 86.50 -3.00 2 28 863 8.66 4.77 22 181 107 000
O®d3 46014 29/08/18 96.60 96.50 -0.30 1 30 000 7.89 4.90 104 62 000
O®d3 26208 27/02/19 95.00 95.70 95.00 -0.65 16 189 505 8.67 5.28 11 180 150 000
O®d3 46005 09/01/19 8.26 6.04 134 27 000
O®d3 26205 14/04/21 94.35 95.00 94.35 -0.15 50 364 932 8.70 6.48 175 150 000
O®d3 46018 24/11/21 86.00 93.59 93.52 0.02 1 1 8.04 6.31 110 133 000
O®d3 46022 19/07/23 7.53 7.50 51 45 000
O®d3 26207 03/02/27 94.50 94.70 94.50 -0.50 44 492 320 9.02 8.44 193 150 000
O®d3 46020 06/02/36 85.00 93.00 85.00 -14.18 7 31 8.56 10.72 129 135 000
O®d3 46012 05/09/29 5.99 11.30 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 98.00 99.54 99.30 -0.15 2 500 7.77 1.11 109 93 15 000
HIIMK
HIIMK BO5 30/10/12 101.06 101.20 101.20 -0.25 3 300 132 7.86 0.41 96 10 000
HIIMK BO1 04/12/12 8.17 0.49 130 5 000
HIIMK BO6 05/03/13 99.10 100.10 8.30 0.74 212 150 10 000
HIIMK BO2 19/06/13 17/12/14 100.00 100.90 8.19 0.99 166 134 5 000
HIIMK BO3 19/06/13 17/12/14 100.30 101.00 100.60 -0.20 1 1 8.30 0.99 177 145 5 000
HIMK BO7 11/11/14 99.00 100.90 100.50 -0.40 1 23500 8.91 2.24 139 212 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.60 8.37 0.46 149 5 000
MMK BO5 04/04/13 99.15 99.60 99.50 -0.10 2 15100 8.43 0.82 212 162 8 000
MMK BO8 15/08/13 12/02/15 86.00 100.60 8.53 1.15 182 169 5 000
MMK BO4 27/02/14 85.03 99.75 8.60 1.64 146 178 5 000
MMK BO6 10/07/14 8.14 1.94 79 134 5 000
MMK BO7 22/07/14 8.73 1.97 136 193 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 99.85 100.00 99.86 -0.11 6 8 427 8.08 0.30 115 15 000
CescTtans BO2 15/02/13 100.60 101.65 101.03 -0.02 2 8600 8.36 0.69 227 154 10 000
CescTtans BO4 15/02/13 110.05 8.33 0.69 224 151 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 99.60 99.80 99.80 -0.12 8 48 929 8.72 1.02 215 187 8 000
Anpoca 22 28/06/13 23/06/15 99.70 99.90 99.70 -0.30 4 43 8.82 1.02 224 197 8 000
Anpoca 23 18/06/15 99.56 100.25 100.01 -0.27 1 2000 9.25 2.65 152 246 7 000
Anpoca 20 23/06/15 100.00 100.30 100.00 -0.24 3 7700 9.25 2.67 152 246 3 000
EBpas
EBpas 1 22/03/13 13/03/20 99.80 100.40 99.90 -0.10 2 2 9.57 0.78 332 276 10 000
EBpas 3 22/03/13 13/03/20 99.05 100.05 100.05 -0.05 1 1 9.36 0.78 311 255 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.90 108.30 108.31 0.01 1 550 9.72 2.09 228 293 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.00 109.49 107.30 2 49 10.21 2.09 277 342 10 000
EBpa3 2 26/10/15 19/10/20 97.70 101.80 100.00 1.00 1 300 10.19 2.95 234 340 10 000
EBpa3 4 26/10/15 19/10/20 98.00 104.00 9.73 2.95 188 294 5 000
EBpas 5 06/06/16 27/05/21 93.70 95.00 10.51 3.33 251 371 5 000
EBpas 7 02/06/16 25/05/21 10.53 3.32 253 373 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 98.70 98.82 -0.18 2 541 9.71 2.48 206 292 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 97.00 98.30 98.00 -0.90 3 1901 10.07 2.48 242 328 10 000
MeTannouHsecTt 6 19/03/15 10/03/22 97.00 98.60 98.60 -0.40 1 4 9.80 2.49 215 301 10 000
Meuen
Meuen 4 26/07/12 21/07/16 101.35 101.50 101.56 -0.10 2 26 8.66 0.15 180 5 000
Meuen 5 16/10/12 09/10/18 100.55 100.85 100.55 -1.43 3 4 11.41 0.37 450 5 000
Meyen BO1 11/11/11  09/11/12 98.52 99.00 98.89 2 6318 11.01 0.44 412 5 000
Meuyen BO2 12/03/13 97.35 99.40 97.75 -0.35 7 1557 13.24 0.75 704 644 5 000
Meuyen BO3 24/04/13 97.65 99.90 97.80 0.30 7 448 12.78 0.87 640 596 5 000
Meuyen 2 15/06/11 12/06/13 95.01 95.50 95.50 -0.40 17 26 241 12.54 0.98 602 569 5 000
Meuyen 15 18/02/14 09/02/21 95.97 94.60 3 4502 12.14 1.60 503 532 5 000
Meuyen 16 18/02/14 09/02/21 86.00 96.90 94.00 1 100 12.58 1.60 547 576 5 000
Meyen BO4 11/02/14 10/02/15 93.84 98.00 97.55 0.05 2 641 12.21 1.56 513 539 5 000
Meyen BO5 07/04/15 11.55 2.52 389 476 5 000
Meyen BO6 07/04/15 2 000
Meyen BO7 07/04/15 11.55 2.52 389 476 2 000
Meyen BO11 07/04/15 11.55 2.52 389 476 3 000
Meyen BO12 07/04/15 11.55 2.52 389 476 3 000
Meuyen 13 01/09/15 25/08/20 93.75 98.50 11.83 2.78 405 504 5 000
Meuyen 14 01/09/15 25/08/20 93.75 94.97 12.76 2.77 498 597 5 000
Meuyen 17 02/06/16 27/05/21 12.28 3.30 429 548 5 000
Meuyen 18 02/06/16 27/05/21 11.57 3.31 357 477 5 000
Meuyen 19 07/06/16 01/06/21 97.00 90.00 -4.50 1 23 11.91 3.32 391 511 5 000
TMK
TMK BO1 22/10/13 93.20 99.19 9.70 1.33 281 287 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.20 100.40 100.41 -0.49 2 84 9.13 1.03 255 228 10 000
PMK
PMK 3 17/12/13 15/12/15 97.05 100.00 12.98 1.40 602 615 3 000
PMK 4 05/06/14 02/06/16 91.53 99.99 12.22 1.80 496 541 5 000
yTn3
4Tn3 BO1 05/06/12 04/12/12 12.44 0.48 556 5 000
KOKC
KOKC BO2 28/05/14 91.05 99.05 95.05 -0.91 1 1 11.89 1.87 459 509 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.50 93.44 93.44 -0.04 2 228 12.96 1.63 582 614 15 000
Pycan 8 15/04/15 05/04/21 88.00 89.30 87.00 -2.35 15 116 783 14.66 2.56 698 787 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 99.98 100.88 99.97 -0.01 2 416 7.75 0.44 86 5 000
P>X[a BO1 05/12/12 7.76 0.49 89 15 000
PXa 9 18/05/11 13/11/13 99.10 98.85 0.16 2 9837 7.90 1.40 94 107 15 000
P>X[A 10 06/03/14 111.11 111.32 111.30 -0.01 11 20205 8.13 1.58 103 131 15 000
P>X[a 23 29/01/15 16/01/25 101.79 101.99 101.80 -0.19 1 20 000 8.40 2.36 81 161 15 000
PXA 11 18/11/15 98.05 97.79 -0.05 1 680 8.73 3.09 82 193 15 000
PX[a 16 06/06/16 05/06/17 93.00 96.91 -2.09 1 10 000 9.02 3.38 100 222 15 000
P>X[A 19 16/07/18 08/07/24 99.50 100.97 99.90 1 1000 8.34 4.81 149 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.50 99.20 7.77 1.27 94 93 10 000
P®CK ESC 8 26/09/13 15/09/20 98.50 99.20 98.80 -0.40 5 15003 8.28 1.27 145 144 10 000
®CK ESC 18 09/06/14 27/11/23 100.10 100.51 100.54 -0.06 1 23 8.37 1.83 109 157 15 000
P®CK ESC 15 23/10/14 12/10/23 99.71 100.99 99.70 -1.30 5 50 687 9.08 2.19 158 229 10 000
®CK ESC 10 24/09/15 15/09/20 97.00 97.73 97.00 -0.85 4 5012 9.00 2.94 115 221 10 000
®CKESC 7 27/10/15 16/10/20 96.75 97.40 97.40 1 1 8.57 3.04 68 177 5 000
P®CK ESC 9 24/10/17 16/10/20 96.00 96.72 8.64 4.45 29 181 5 000
®CK ESC 11 24/10/17 16/10/20 96.00 96.50 9.02 4.44 67 219 10 000
®CK ESC 19 18/07/18 06/07/23 95.00 96.25 96.00 0.60 1 1 9.00 4.80 56 215 20 000
P®CK ESC 13 22/06/21 99.99 8.59 6.23 166 10 000
PocaBTtogop
PocasTogop 1 29/11/16 9.81 3.80 165 300 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 96.02 99.90 99.05 4 28 9.95 1.38 301 312 3 000
BopokaHan
Bopokanan 1 09/12/15 8.99 2.98 112 220 2 000
3anagHubin CO
BanagHen CO 1 29/04/16 13/05/31 9.27 3.25 130 247 5 000
SanagHbii CO 2 29/04/16 13/05/31 9.27 3.28 129 247 5 000
SanagHbii CO 3 24/02/17 06/02/32 89.90 9.32 3.87 114 251 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 99.20 9.91 3.86 173 310 5 000
BanagHbii CO 5 24/02/17 06/02/32 99.20 9.24 3.86 106 243 5 000
MouyTta Poccun
Mouta Poccumn 1 25/03/14 22/03/16 96.00 98.15 97.65 -0.35 4 50 000 9.92 1.70 273 311 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 26/06/12 100.37 100.44 100.42 -0.01 17 55651 6.80 0.07 10 000
asnpom Kanutan-3 08/11/12 06/11/14 99.85 99.90 99.80 -0.05 6 103 755 8.11 0.44 122 15 000
[asnpom A9 12/02/14 96.70 99.80 96.80 -0.10 3 133 9.51 1.60 240 269 5 000
lasnpom A1l 24/06/14 110.30 110.85 110.20 -0.45 6 5077 8.43 1.78 119 162 5 000
Nykownn
Ny konn BO-1 06/08/12 100.97 101.00 100.97 -0.13 3 508 7.83 0.18 94 5 000
Ny konn BO-2 06/08/12 100.90 101.15 6.98 0.18 9 5 000
Ny konn BO-3 06/08/12 100.90 7.60 0.18 71 5 000
Ny konn BO-4 06/08/12 100.97 101.12 101.12 2 2 6.98 0.18 9 5 000
Ny konn BO-5 06/08/12 101.14 6.87 0.18 5 000
Ny konn BO-6 13/12/12 101.20 1.20 1 1 6.98 0.51 124 11 5 000
Ny konn BO-7 13/12/12 101.45 101.20 0.50 1 1 6.98 0.51 124 11 5 000
Iy konn 4 05/12/13 99.00 99.50 99.00 -0.20 3 25110 8.28 1.41 132 145 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 12/07/16 101.00 101.02 101.00 -0.03 13 20541 7.55 0.14 69 8 000
[asnpom Hedorb BO-5 09/04/13 98.50 99.50 7.30 0.84 97 48 10 000
[asnpom Hedorb BO-6 09/04/13 99.00 99.65 7.71 0.84 138 89 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.00 99.30 99.30 1 1 8.72 2.39 112 193 10 000
[asnpom Hedorb 8 02/02/16 99.25 100.18 8.54 3.15 61 174 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 99.85 100.30 8.67 3.16 73 187 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 99.50 9.76 4.46 141 293 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 95.50 97.00 9.06 4.69 64 222 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.50 99.70 7.58 1.01 102 73 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.40 99.30 8.00 1.25 118 116 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.30 102.60 102.61 -0.04 2 28 7.67 0.52 191 81 15 000
BauHedrb 2 18/12/12 13/12/16 102.33 102.55 102.40 -0.25 3 1131 8.08 0.52 232 122 15 000
BauHedrb 3 18/12/12 13/12/16 101.71 105.00 7.94 0.52 218 108 20 000
BauHedrs 5O1 05/12/13 02/12/14 9.00 1.38 206 217 10 000
BauHedrb 4 13/02/15 04/02/22 98.00 100.40 99.80 -0.33 1 1 9.28 2.40 167 249 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 100.80 99.00 -1.80 1 900 10.95 1.09 430 411 5 000
HK Anbsinc BO-1 04/02/14 95.31 98.00 97.71 -0.25 2 308 11.05 1.55 397 423 5 000
HK AnbsiHc 4 07/06/16 01/06/21 93.26 11.01 3.31 302 421 5 000
HK AnbsiHc 6 10/06/16 04/06/21 93.25 95.90 10.50 3.31 250 370 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.00 99.49 99.00 0.40 13 927 13.56 1.07 694 671 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 95.00 97.00 10.50 3.39 248 370 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 99.95 100.00 99.96 10 21244 7.75 0.11 92 15 000
BTB BO-6 21/12/12 19/12/14 100.33 100.34 100.34 -0.01 16 130 627 8.10 0.54 230 124 10 000
BTB BO-7 25/01/13 23/01/15 99.83 100.00 100.00 10 63 407 8.18 0.64 218 135 10 000
BTB BO-1 15/03/13 99.51 100.05 8.24 0.76 203 144 5 000
BTB BO-2 15/03/13 99.50 99.94 7.75 0.76 154 95 5 000
BTB BO-5 15/03/13 99.50 99.76 99.76 0.11 3 27 8.15 0.76 194 135 10 000
BTB 5 17/10/13 99.50 99.97 98.75 -1.10 3 4 8.63 1.31 175 180 15 000
BTB B0O-03 18/03/14 17/03/15 98.50 100.00 99.50 0.55 3 2002 8.57 1.66 141 176 5 000
BTB B0O-04 18/03/14 17/03/15 98.61 100.50 98.70 -1.25 2 17 501 9.09 1.66 193 228 5 000
BTB 24 3 30/05/12 29/05/13 99.50 9.28 0.97 277 244 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 9.32 2.26 179 253 15 000
BTB 24 5 23/08/12 20/02/14 99.40 100.20 6.03 0.23 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.35 99.50 8.17 0.98 165 132 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.40 8.05 0.65 203 122 5 000
BTB-INunannr 2 08/01/13 07/07/15 98.85 99.48 7.66 0.52 190 80 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.10 7.38 1.34 48 55 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.17 1.39 122 134 5 000
BTB-INnannHr 8 07/08/12 01/08/17 99.94 99.99 99.97 -0.23 1 800 8.18 0.18 129 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 99.60 100.00 7.95 1.09 130 110 8 000
B3b
B3b 8 22/10/13 13/10/20 97.25 98.95 0.15 3 199 992 7.85 1.34 95 102 15 000
B3b 21 10/03/15 17/02/32 99.10 99.40 8.82 2.48 117 203 15 000
B3b 9 24/03/16 18/03/21 96.00 97.45 97.50 0.05 1 500 8.87 3.32 87 207 15 000
B3b 10 27/09/16 21/09/21 8.67 3.66 55 186 15 000
B3b 6 17/10/17 13/10/20 94.00 96.44 9.11 4.42 76 228 10 000
B3B-Nusunnr
B3B-INusnHr 3 11/04/14 02/04/21 96.25 9.38 1.75 215 257 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.50 8.89 2.21 139 210 5 000
B3B-INusnHr 9 29/10/14 20/10/21 99.20 101.25 8.38 2.21 87 159 5 000
B3B-IusnHr 6 31/01/17 99.30 100.19 100.25 0.70 2 2 9.08 2.31 152 229 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.00 99.00 98.00 1 500 9.43 3.32 143 263 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 98.40 9.37 3.32 137 257 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 98.00 99.60 99.90 -0.10 1 1 8.94 1.70 175 213 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.70 99.90 99.85 -0.75 3 5411 7.91 0.24 97 5 000
PCXb BO-5 29/08/12 28/08/13 99.70 99.90 99.85 -0.85 3 15092 7.91 0.24 97 10 000
PCXb 8 22/11/12  14/11/19 100.32 101.19 7.60 0.48 72 5 000
PCXB 9 22/11/12  14/11/19 100.75 101.15 101.05 -0.45 2 5500 7.96 0.48 108 5 000
PCXB 10 06/02/13 29/01/20 100.40 101.90 8.06 0.66 201 124 5 000
PCXb 11 07/02/13 30/01/20 100.40 101.00 100.40 -0.40 1 30 8.53 0.67 248 171 5 000
PCXB 7 11/06/13 05/06/18 97.90 99.00 8.04 0.98 152 119 5 000
PCXb BO-2 06/08/13 03/02/15 99.80 8.59 1.12 190 175 5 000
PCXb BO-3 08/08/13 05/02/15 99.80 8.54 1.13 185 170 5 000
PCXb BO-6 01/05/12 29/10/13 99.55 99.55 -0.05 5 118 8.72 1.35 181 189 10 000
PCXB 15 05/11/13 26/10/21 99.70 100.35 100.35 -0.03 2 2 8.66 1.37 173 183 10 000
PCXb 4 02/10/13  27/09/17 110.00 7.63 1.28 78 80 10 000
PCXB 3 13/02/14 09/02/17 100.50 101.00 8.88 1.58 178 206 10 000
PCXB 6 15/08/14 09/02/18 86.00 99.00 8.28 2.08 85 149 5 000
PCXB 16 13/04/15 04/04/22 98.60 100.20 8.77 2.58 108 198 10 000
PCXb 14 07/07/15 29/06/21 95.05 96.50 8.72 2.73 96 193 10 000
PCXB 12 09/07/15 01/07/21 96.50 8.93 2.73 117 214 5 000
PCXb 13 10/07/15 02/07/21 97.99 12.90 2.74 514 611 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.07 0.46 19 20 000
[asnpomGaHk 5 22/11/12 7.08 0.48 20 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.00 100.47 7.75 0.54 194 89 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.00 98.50 4.98 1.09 10 000
[asnpombank BO-1 08/12/13 8.19 1.41 123 136 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.25 8.50 1.56 141 168 10 000
ANKK
AVXKK A5 15/10/12 100.00 100.13 7.40 0.37 49 2 000
AVXKK A6 15/07/14 8.60 1.60 148 178 3 000
AMXKK A8 15/06/18 97.24 99.90 97.55 -2.17 8 520 9.30 1.82 203 250 5 000
AVXKK A9 15/02/17 98.95 99.00 7.85 2.22 34 106 5 000
AVXKK A7 15/07/16 100.50 7.66 2.23 14 87 4 000
AMXKK A19 15/05/15 15/11/24 90.00 99.99 95.00 -3.60 2 27 10.02 2.65 229 323 6 000
AMXKK A18 15/04/16 15/07/23 99.00 7.59 3.33 79 7 000
AMXKK A10 15/11/18 99.50 6.74 3.34 6 000
AMXKK A21 15/02/20 99.50 9.25 3.47 120 245 15 000
AMXKK A1l 15/09/20 100.00 8.99 4.06 75 217 10 000
AMXKK A16 15/09/21 95.00 97.70 8.99 5.12 47 213 10 000
AMXKK A17 15/04/22 102.30 103.50 8.71 5.72 5 181 8 000
AMXKK A20 15/12/27 100.00 102.70 8.74 8.38 165 5 000
AMXKK-11 A1 15/09/14 15/09/43 99.95 100.10 100.09 1 100 000 8.46 2.07 103 167 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 9.22 1.40 227 239 3 000
MOB3KC BO-5 08/06/12 08/12/13 9.19 1.40 224 236 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.65 99.85 99.60 -0.10 3 2999 9.52 0.17 264 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.65 99.85 99.60 0.03 1 200 9.52 0.17 264 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.10 99.70 2 307 8.90 0.69 280 208 5 000
MOB3KC BO-2 22/01/12 22/07/13 100.55 100.95 9.63 1.07 300 278 5 000
TpaHckpeauToaHk
TpaHckpeantTbaHk 2 12/06/12 99.82 100.00 7.25 0.03 3 000
TpaHckpeauTbaHk 5 12/08/13 99.40 100.40 99.40 1 50 8.60 1.14 190 176 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.70 99.00 98.80 -0.55 4 25 600 8.87 1.41 191 204 5 000
TpaHckpeanTbaHk 6 17/04/14 98.40 98.60 8.50 1.76 127 169 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.84 100.86 100.85 -0.03 13 45210 7.91 0.15 105 15 000
MTC 3 20/06/13 12/06/18 98.10 7.74 0.99 120 89 10 000
MTC 1 17/10/13 97.30 99.15 7.92 1.33 103 109 10 000
MTC 4 19/05/11 13/05/14 96.60 97.99 96.50 -1.25 5 3185 9.65 1.88 234 285 15 000
MTC 2 20/10/15 96.80 97.85 98.90 1.40 1 1 8.29 3.02 41 149 10 000
MTC 8 12/11/15 03/11/20 97.00 98.85 97.85 -1.65 1 23 9.08 3.06 118 228 15 000
MTC 7 07/11/17 96.50 97.50 9.43 4.42 109 260 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.55 100.00 -0.40 5 400 750 9.44 1.07 282 259 10 000
BeimMnenkom 3 12/07/11 08/07/14 94.43 97.00 9.42 1.92 208 262 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.80 97.80 0.05 3 100 000 9.99 2.50 233 320 10 000
BeimMnenkom 1 17/03/15 08/03/22 97.50 97.99 97.55 -0.20 4 65 002 10.11 2.49 246 332 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.50 98.19 97.60 -0.24 1 1 10.09 2.49 244 330 15 000
BeimMnenkom 6 13/10/15 95.70 96.10 9.90 2.97 204 311 10 000
BeimMnenkom 7 13/10/15 95.70 96.20 96.20 -2.50 3 615 9.88 2.97 202 309 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 7.51 0.50 64 2 000
PocTtenekom 6 30/05/12 -9.69 0.00 2 000
PocTtenekom 8 03/09/13 11.17 0.83 485 435
PocTtenekom 1 18/08/11 08/08/13 7.86 0.95 137 102 2 000
PocTtenekom 11 24/07/19 100.50 100.98 100.50 -0.56 12 159 12.10 4.46 374 527 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 100.60 99.50 -1.49 3 50 000 9.42 1.57 233 260 3 000
TENE2 5 10/02/14 31/01/22 100.60 9.15 1.57 206 233 4 000
TENE2 7 14/04/15 05/04/22 97.50 99.00 99.49 0.39 1 70 000 9.41 2.56 173 262 6 000
TENE2 1 17/06/16 11/06/21 95.25 96.10 10.09 3.37 207 329 5 000
TENE2 3 17/06/16 11/06/21 95.25 10.24 3.37 222 344 3 000
TENE2 2 17/06/16 11/06/21 95.25 96.10 10.09 3.37 207 329 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 86.00 100.00 99.90 0.05 1 320 7.71 0.72 156 90 5 000
MArHUT
Marnut BO-1 09/09/13 99.30 100.25 99.45 -0.31 2 100 001 8.89 1.22 211 205 1 000
Marnut BO-2 09/09/13 99.30 100.25 99.25 -0.56 1 1 9.06 1.22 228 222 1 000
Marnut BO-3 09/09/13 99.30 99.25 -0.35 1 1 9.06 1.22 228 222 2 000
Marnut BO-4 09/09/13 99.30 100.00 99.90 -0.10 1 2000 8.49 1.22 171 165 2 000
Marnut BO-5 28/02/14 98.01 98.60 9.13 1.63 199 231 5 000
MarHut BO-6 22/04/14 97.28 97.70 97.60 -0.40 1 15000 9.36 1.78 212 255 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 97.00 97.77 9.35 1.83 207 255 8 000
X5 ®uHaHc 1 01/07/14 9.36 1.90 204 256 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.02 100.14 100.00 -0.11 1 100 9.79 0.15 293 3 000
Konerika BO-2 01/10/13 98.60 99.40 9.48 1.25 266 264 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 97.30 99.87 13.22 0.95 674 638 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.50 98.90 9.28 1.38 234 245 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 99.99 100.30 100.00 -0.10 2 400 9.91 0.34 299 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 11.21 2.58 352 442 1 000
Mupatopr
MupaTtopr BO-1 29/07/14 85.00 94.50 12.63 1.95 528 583 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 99.50 7.48 2.00 9 69 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.70 101.00 9.59 0.52 383 273 2 000
Kamas BO-2 04/02/14 97.00 98.98 10.15 1.56 307 333 3 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.40 100.00 9.55 0.51 381 268 3 000
YpanearoH3asog 2 27/08/13 20/02/18 97.50 98.20 10.74 1.18 400 390 3 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 252 295 5 000
rcc
fCC 01 20/09/12 26/03/17 100.00 8.83 0.30 190 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.41 0.54 262 155 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.06 0.87 268 224 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.80 98.95 2 22 9.71 0.87 333 289 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.26 99.70 99.26 -0.01 4 343 14.90 0.89 849 807 2 000
Connepc 2 17/07/13 102.15 102.99 102.00 -0.55 2 42 10.82 1.04 422 397 3 000
MapomawcepBuc
rMC 02 13/02/15 99.25 100.05 100.00 -0.25 4 144 11.02 2.35 344 423 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.95 100.00 99.95 0.05 1 143 7.94 0.83 161 112 6 000
AspodiioTr BO-2 08/04/13 100.00 99.90 -0.05 2 850 8.01 0.83 168 119 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 7.85 0.72 170 104 3 000
TpaHckoHTeliHep 2 04/06/15 8.53 2.01 114 174 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 97.01 100.40 98.98 0.23 1 1 10.29 1.55 322 347 3 000
HoelMepeso3Kom BO-01 03/03/15 98.00 100.00 100.00 0.70 4 5 10.24 2.42 263 345 5 000
HogeMepeso3Kom BO-02 03/03/15 100.00 99.00 0.10 2 2 10.68 2.42 307 389 5 000
TpaHcaapo
TPAHCAQJPO 1 25/04/12 23/10/13 99.40 99.95 99.50 -0.05 6 544 13.29 1.31 642 646 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.08 99.80 99.80 -0.04 6 1191 13.04 1.17 630 620 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 94.81 103.08 11.67 0.77 544 487 2 000
lO-Tanp BO-2 26/03/13 100.20 102.19 12.94 0.77 671 614 2 000
lO-Tanp BO-3 19/12/13 7.80 1.44 82 97 2 000
lO-Tanp BO-4 26/03/14 97.02 99.99 9.69 1.67 252 288 2 000
lO-Tanp BO-5 26/03/14 90.10 98.50 10.32 1.67 315 351 2 000
lO-Tawvip 5 21/07/16 8.76 3.45 71 196 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 97.00 98.80 8.96 3.39 94 216 10 000
Py crvgpo 2 22/04/16 12/04/21 98.20 8.96 3.39 94 216 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 9.19 0.72 304 238 5 000
MocaHepro 3 06/12/12 28/11/14 100.95 101.25 101.25 -0.10 1 1000 7.88 0.52 214 101 5 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 99.99 100.00 99.99 0.01 1 7000 7.73 0.05 4 000
OHEJ OrkK-5 b-18 25/06/14 95.50 9.48 1.90 216 268 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.34 1.87 203 254 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.01 95.50 11.43 3.33 343 463 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 95.02 96.00 10.11 2.05 270 332 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 98.85 8.45 1.67 128 164 4 000
Trk-1 03 26/06/12 14/12/21 10.34 0.07 2 000
TrK-1 02 02/07/13 01/07/14 96.00 98.10 7.79 1.04 120 94 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 96.00 98.90 10.43 1.14 373 359 7 000
TrK-2
Trk-2 6O-1 17/09/13 89.00 89.82 89.00 32 110 19.82 1.23 1303 1298 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.40 97.97 98.12 0.12 1 13900 10.51 1.30 365 368 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 11.22 1.76 399 441 5 000
Wpky TOHepro BO-1 08/04/14 86.00 101.10 8.66 1.75 144 185 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.25 100.10 8.85 1.20 208 201 3 000
rac
[a3npom-rassHeprocetb 1 20/06/12 100.00 99.95 -0.05 3 50 708 9.01 0.05 2 000
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 211 220 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.25 98.50 97.50 -1.00 1 10 000 10.75 1.18 400 391 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 9.29 2.66 156 250 5 000
EBpoxum 3 18/11/15 14/11/18 8.77 3.07 86 197 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 95.05 99.48 10.10 1.24 329 326 4 000
AKkpoH 3 23/05/12 20/11/13 100.00 100.25 100.25 -0.33 1 6 058 9.89 1.40 293 306 4 000
AKpoH 4 27/05/14 18/05/21 8.21 1.87 90 141 4 000
AKpoH 5 27/05/14 18/05/21 95.02 97.50 11.11 1.87 380 431 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.20 96.90 96.20 -1.04 2 59 11.20 1.73 399 439 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.19 9.01 0.07 2 000
Fpynna JICP 2 31/01/13 01/08/13 99.85 99.94 99.85 -0.09 5 618 10.25 0.65 423 342 5 000
JICP 'pynna BO-2 10/09/13 99.61 99.70 10.53 1.21 376 369 2 000
JICP 'pynna BO-3 20/03/14 96.35 96.45 96.45 0.10 6 856 12.07 1.67 491 526 2 000
JICP I'pynna BO-5 24/07/14 92.82 92.84 92.76 -0.04 3 1009 12.79 1.94 544 599 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.14 99.20 12.90 0.53 712 604 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 101.30 101.95 9.64 0.26 270 2 000
NeHCneuCMY BO-2 23/05/13 100.22 106.00 10.67 0.72 452 386 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 95.50 98.99 9.34 4.32 102 251 8 000
POCHAHO 2 20/12/17 98.99 9.59 4.33 127 276 10 000
POCHAHO 3 20/12/17 98.99 9.34 4.32 102 251 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 101.35 101.36 101.36 -0.02 3 905 7.84 0.20 93 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.65 102.34 101.50 -1.00 2 31 9.55 0.50 268 19 000
A®K Cuctema 1 07/03/13 100.85 101.10 101.05 0.05 1 100 8.44 0.74 225 164 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 99.35 98.81 0.10 2 486 8.36 2.24 84 157 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.10 99.45 99.41 3 407 11.35 1.05 474 450 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 99.67 100.05 13.96 0.05 2 000
CutpoHukc BO-2 08/10/12 07/10/13 98.56 99.89 12.51 0.35 560 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/12 25/06/13 99.99 100.00 0.01 5 15 601 7.40 0.07 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.20 8.62 0.93 216 178 10 000
POCBAHK BO-2 08/07/13 9.06 1.04 246 221 5 000
POCBAHK A3 06/05/11 06/11/13 97.60 98.25 97.60 0.04 5 55238 8.90 1.38 196 207 5 000
POCBAHK A5 06/05/11 07/11/14 9.23 2.26 170 244 5 000
Alb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 98.00 98.75 97.75 -0.35 2 5 9.96 1.56 287 314 5 000
Anbda-baHk 2 07/06/13 02/12/16 9.13 0.95 264 229 5 000
MAOM Bank
MOM Bank 7 19/07/12 100.59 100.47 -0.07 1 1650 8.07 0.13 122 5 000
MOM BaHnk BO-1 29/11/12 101.60 102.05 9.27 0.50 240 5 000
MOM BaHk BO-4 16/12/12 16/12/14 99.80 100.42 100.38 -0.03 4 328 8.94 0.52 318 208 5 000
MOM BaHk 8 09/07/13 09/04/15 99.78 100.40 100.00 -0.36 6 170 9.21 1.06 259 236 6 000
MOM BaHnk BO-2 21/03/14 86.00 98.85 9.04 1.69 186 223 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 98.90 99.60 99.60 -0.60 2 5001 9.56 1.61 244 274 5 000
Homoc 9 15/06/12 14/06/13 99.90 99.97 99.90 -0.05 1 6 8.96 0.04 5 000
Homoc 11 04/07/12 02/07/14 99.80 100.02 7.19 0.09 37 5 000
Homoc BO-2 18/04/13 18/10/14 99.50 100.00 99.80 1 1 8.39 0.86 203 157 5 000
Homoc 12 25/08/13 28/08/17 98.50 99.20 99.25 -0.73 2 18 9.35 1.17 261 251 5 000
Bank 3EHUT
BaHk 3ennt BO-1 07/04/12 07/04/13 99.98 7.62 0.83 130 80 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 9.22 0.95 273 238 5 000
BaHk 3eHuT 6 03/07/12 01/07/14 99.99 100.03 100.00 -0.03 2 79 000 8.02 0.09 121 3 000
BaHk 3ennt BO-2 22/09/12 22/09/13 99.78 100.07 99.90 0.12 1 5000 8.18 0.31 125 5 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.20 100.38 99.30 -0.02 15 50 472 8.93 0.49 206 5 000
BaHk 3eHnt BO-3 15/11/12 15/11/14 8.26 0.68 217 144 3 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.00 99.90 -0.10 2 5000 9.22 0.67 317 240 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 99.90 100.10 8.97 0.68 288 215 3 000
BaHk 3ennt BO-7 12/04/14 12/04/15 99.10 99.55 99.51 0.01 1 1 9.71 1.73 250 290 5 000
NMPOMCBA3bBAHK
MpomcB sa3b6aHk BO-2 20/02/13 18/02/15 99.20 99.75 8.91 0.70 279 210 5 000
MpomcB s3bb6aHk 5O-4 20/02/13 18/02/15 99.60 99.75 99.75 0.05 2 2850 9.29 0.70 317 248 5 000
MpomcB sa3b6aHk 6 17/06/13 98.50 99.00 99.00 0.90 2 10 9.49 0.99 296 264 5 000
MpomcB sa3b6aHk BO-3 04/02/14 95.00 99.49 98.27 0.07 2 15001 9.96 1.56 288 314 5 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 99.40 99.40 0.20 1 20 9.70 1.25 288 286 5 000
Bank CMNB BO-1 09/10/12 09/04/13 9.89 0.36 298 5 000
Bank CMNB BO-4 13/12/12 12/12/13 99.75 101.24 8.16 0.52 242 129 3 000
MKB
MKB 8 10/10/12 08/04/15 8.22 0.36 131 3 000
MKB 7 17/07/12 14/07/15 100.10 100.22 100.15 0.03 1 17 000 8.56 0.13 172 2 000
MKB 6 07/08/12 100.04 100.20 100.10 0.10 1 5000 8.90 0.18 201 2 000
MKB BO-4 15/10/12 15/04/14 99.25 99.52 99.49 -0.02 5 126 9.60 0.37 269 5 000
MKB BO-1 22/02/13 22/02/14 97.00 100.00 9.25 0.71 312 244 3 000
MKB BO-5 23/06/14 95.36 96.22 95.36 -0.04 2 163 12.14 1.84 485 534 5 000
NETPOKOMMEPL,
MeTpokommepu, 7 20/02/11 22/08/12 99.70 99.95 99.90 0.19 1 5000 7.52 0.22 60 3 000
MeTpokommepL, 6 22/08/12 99.93 100.07 100.00 1 200 7.81 0.22 89 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 101.50 102.25 102.00 0.35 1 1 9.12 0.52 336 226 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 98.00 100.60 8.63 1.19 187 179 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.40 99.45 9.27 1.22 248 243 5 000
JIK YPAIICUB
Ypancu6 NnsmHr 60O-3 29/10/13 99.90 100.00 99.80 -0.20 2 201 10.12 0.76 391 332 3 000
Ypancu6 JNnamHr 6O-1 28/02/14 99.55 99.62 99.60 3 610 10.31 0.95 382 347 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 97.10 97.65 97.10 -0.95 3 1550 11.91 1.01 535 506 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 100.10 100.20 99.90 -0.37 2 1000 12.08 1.30 521 525 3 000
Ypancu6 JNnsmHr 6O-6 10/02/15 100.00 101.00 11.16 1.32 427 433 3 000
Ypancu6 NnsmHr 6O-2 12/01/15 101.01 101.65 11.16 2.31 360 437 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 100.80 101.20 100.80 -0.10 1 525 11.63 2.36 404 484 2 000
KB PEHECCAHC KAINUTAIN
PenKan 3 10/06/11 06/06/12 6.26 0.01 4 000
PenKan BO-3 05/08/13 05/08/14 96.56 96.77 96.51 0.01 8 1975 13.59 1.11 692 675 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.12 100.33 100.12 -0.14 10 1357 13.61 0.22 669 2 000

ll

I BAHK
M3EHVIT
04.06.2012

13



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 99.90 99.50 -0.31 5 100 14.30 0.85 795 748 2 000
TKC 2 28/07/13 107.05 107.30 107.05 -0.24 3 104 13.59 1.03 701 674 1 000
TKC BO-1 20/09/13 100.00 101.90 13.76 1.21 698 692 2 000
TKC BO-2 29/11/11  26/11/13 103.97 104.15 104.15 0.16 20 3970 13.77 1.38 684 694 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.65 99.95 99.65 -0.05 6 423 12.75 0.14 589 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.20 99.99 99.00 -0.80 2 250 13.24 0.45 635 5 000
EABP
EABP 3 29/10/13 25/10/16 99.70 7.87 1.36 95 104 5 000
EABP 1 03/02/14 28/01/19 98.00 8.94 1.57 185 212 5 000
EABP 4 11/02/14 06/02/18 9.01 1.59 190 219 5 000
EABP 2 26/02/15 21/02/19 8.53 2.47 89 174 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 98.45 99.75 10.12 0.45 324 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 98.00 98.80 9.66 1.19 291 282 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 99.00 9.57 1.20 280 273 5 000
OHukpeanT BaHk 5 03/09/13 01/09/15 85.00 98.00 9.96 1.20 319 312 5 000
OHukpeanT Bank BOO1 11/12/13 10/12/14 8.61 1.41 165 178 5 000
HOHukpeanT BaHk 1 07/09/16 98.00 9.11 3.62 101 230 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 8.56 1.39 162 173 10 000
Pandxpaiizen 65O-7 27/11/13 98.50 102.00 8.40 1.44 142 157 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 154 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.85 101.17 101.13 3 699 8.48 0.44 159 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 98.00 99.30 9.85 0.79 358 304 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.00 100.00 99.99 0.39 2 2 10.24 1.31 337 341 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 100.00 7.62 0.75 143 82 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.00 99.84 99.60 -0.09 2 102 8.80 0.52 306 193 5 000
XK BaHk 5 19/10/11 17/04/13 99.90 9.41 0.85 307 259 4 000
XK baHk BO-3 22/10/13 22/04/14 98.00 99.50 99.01 0.01 5 2110 8.95 1.32 207 212 4 000
XK BaHk 7 26/04/12 23/04/15 99.00 99.20 99.15 5 51 559 10.48 2.53 281 369 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 7.68 1.72 48 87 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.07 7.78 0.30 85 2 000
Py cdmHancbank 9 18/09/12 15/09/15 86.00 100.07 10.31 0.30 338 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 97.70 98.50 98.31 -0.19 1 100 8.99 1.04 240 214 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 101.00 8.92 1.20 215 208 4 000
Py cdmHancbank 10 12/11/13 10/11/15 9.03 1.39 208 220 2 000
Py cqmHancbank 11 13/11/13 11/11/15 9.03 1.39 208 220 2 000
OTIN BaHk
OTIN baHk BO-3 01/11/12 30/10/14 100.55 100.85 100.55 -0.20 3 3558 9.30 0.42 241 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.30 99.50 11.02 1.61 390 420 6 000
OTIN BaHk 2 25/03/14 95.50 95.70 95.60 -0.26 8 20 110 11.28 1.70 409 447 3 000
OTMN baHk BO-1 29/07/14 93.65 94.04 11.51 1.97 414 471 5 000
CKbB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 10.17 0.49 330 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.65 100.35 9.72 0.97 321 288 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.41 99.86 99.79 -0.11 3 504 9.00 0.36 209 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 97.70 98.29 98.00 1 1 10.72 1.04 412 387 2 000
KpeautEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.71 99.85 99.80 -0.08 2 38 9.33 0.22 241 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 98.90 99.25 99.00 -0.50 8 220 10.92 1.56 384 410 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 98.00 9.48 1.79 223 267 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 98.60 99.60 9.27 1.30 241 244 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 26/06/12 24/06/14 99.80 100.00 99.95 -0.05 2 1000 10.04 0.07 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.20 99.65 9.56 0.53 378 270 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.20 99.50 9.76 0.53 398 290 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.50 99.99 10.23 0.86 387 341 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 86.00 8.66 0.53 287 180 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 226 321
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 98.70 99.20 11.99 0.38 509 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.03 100.00 1 1 10.12 0.26 318 2 000
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EsxenHeBHBINA 0030D

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 0.73 494 429 2 000
Cy pocTp 04 10/04/12 08/10/13 99.05 100.20 100.00 1.48 1 200 11.28 1.28 444 445 2 000
MeTko M6 aHk
MeTkomb6aHk BO-1 02/02/13 02/08/14 10.50 0.65 447 367 2 000
MeTkombBaHk 01 13/04/13 15/04/15 94.50 10.94 0.84 460 412 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 97.20 9.56 1.98 219 276 2 000
TatchoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.98 100.04 100.00 -0.06 1 7000 9.53 0.07 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 97.00 99.61 10.33 0.38 342 2 000
TartdoHabaHk BO-3 29/11/12 27/11/14 100.01 101.30 101.30 2.30 3 53 9.72 0.50 285 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 99.00 100.75 9.42 0.51 368 255 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.50 100.10 11.53 0.69 543 471 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.22 100.30 10.03 0.72 389 322 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.06 99.94 100.00 0.95 7 4967 11.28 0.83 496 446 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 100.04 100.07 100.05 -0.09 7 8972 7.29 0.07 15 000
Mocksa 54 05/09/12 99.81 100.30 99.80 -0.20 4 1957 7.86 0.26 92 15 000
Mocksa 61 03/06/13 6.98 0.92 53 15 30 000
Mocksa 53 01/09/13 98.00 101.00 100.20 0.20 1 1 6.93 1.20 16 9 15 000
Mocksa 63 10/12/13 110.72 111.80 6.97 1.36 5 14 15 000
Mocksa 62 08/06/14 109.00 109.89 109.89 0.09 8 12 677 7.42 1.77 18 61 35 000
Mocksa 39 21/07/14 98.82 99.70 7.43 1.96 7 63 10 000
Mocksa 64 24/06/15 95.87 98.00 95.77 -0.53 4 12 600 8.81 2.70 106 202 20 000
Mocksa 44 16/11/15 110.00 113.90 113.11 -1.09 2 875 8.20 2.93 35 141 40 000
Mocksa 56 22/09/16 85.00 96.90 95.00 -2.79 2 2420 8.58 3.73 44 177 20 000
Mocksa 49 14/06/17 85.01 96.93 96.00 -1.50 1 4000 8.15 4.15 133 25 000
Mocksa 48 11/06/22 80.01 91.14 89.00 -1.50 3 1130 8.41 6.93 143 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 99.35 100.55 7.60 0.39 70 19 000
MockoB ckast O6n 7 16/04/14 98.50 99.08 98.50 -0.26 4 181 9.07 1.76 184 226 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 102.00 102.90 6.90 0.50 118 3 3 000
Hwxeropoackas O6n 4 17/11/12 98.07 102.05 9.07 0.46 219 3 000
Hwuxeropoackas O6n 6 07/10/15 99.41 100.40 8.45 2.12 99 166 5 000
Hwxeropoackas O6n 7 16/11/16 101.80 102.30 9.19 2.59 149 240 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 100.15 100.30 8.33 0.21 142 8 000
Camapckasa O6n 4 20/06/12 101.40 7.51 0.05 5 000
Camapckan O6bn 6 10/05/13 106.40 106.78 7.76 0.89 135 93 2 000
Camapckas O6bn 7 30/11/16 8.74 2.38 114 195 12 000
AKYTUA
Ay Tna 1 11/04/13 99.01 100.00 99.70 -0.30 3 163 8.72 0.59 280 188 3 000
Axy Tna 9 19/09/13 98.50 7.78 0.82 147 97 2 000
Ay Tna 7 17/04/14 99.36 100.80 7.46 1.49 43 64 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuit kpai 2 14/12/12 99.00 0.53 2 000
KpacHogap 02 05/11/15 101.50 8.93 1.53 187 211 1 000
KpacHopapckuit kpaii 3 27/09/14 99.01 100.00 99.41 -0.69 1 1000 8.62 1.70 143 181 4 000
KPACHOSAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 100.80 101.20 101.20 -0.30 1 1650 7.79 0.43 90 10 000
KpacHosipckun kpan 5 29/11/16 8.88 1.79 163 207 9 000
KOMU
Komun Pecn 7 22/11/13 99.01 100.30 7.42 0.95 93 58 1 000
Komu Pecn 9 18/10/14 97.00 98.50 9.22 1.77 198 241 2 000
Komu Pecn 8 03/12/15 93.10 94.50 8.57 2.60 87 178 1 000
Komu Pecn 10 15/12/16 101.50 8.83 2.61 112 204 2 000
yYOMYPTUSA
Yamy ptus 05 24/11/16 103.80 8.89 2.86 107 210 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.00 100.60 8.32 0.54 253 146 3 000
Koctpomckas obnactb 6 17/11/16 98.82 100.67 9.59 2.19 210 280 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 103.70 104.50 104.50 0.50 2 2694 9.22 2.57 153 243 3 000

PECIN KAPENMUA
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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 99.50 102.20 8.92 2.09 148 213 1 000
APOCINABCKASA OBIIACTb
Apocnasckas O6n 9 16/05/13 100.00 100.30 8.21 0.68 214 139 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.70 8.22 1.51 118 140 3 000
PA3AHCKASA OBJIACTb
PsasaHckas O6n 1 27/11/14 100.00 8.50 1.50 146 168 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.30 7.52 0.53 174 66 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.70 1.41 74 87 2 000
CBEPOJIOBCKAA OBJIACTb
Caepanosckas obn. 01 11/12/16 100.65 100.98 9.07 2.11 162 228 3 000
TBEPCKAA OBJIACTb
Teepckast O6n 5 26/12/13 101.00 109.00 9.20 1.39 225 237 4 000
Teepckast O6n 6 12/06/14 100.05 105.30 13.03 1.13 633 619 3 000
Teepckast O6n 7 15/12/15 96.51 97.42 96.46 -0.54 9 7 136 10.17 2.76 239 338 3 000

UermoyHuk: REUTERS, pacyensl: baHk 3EHUT
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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 29/04/15 103.250 103.600 2.46 2.33 2.77 -0.38 180
RUSSIA'18 11% usD 24/07/18 138.944 140.111 3.82 3.64 4.75 0.05 273
RUSSIA'30 7.5% usD 31/03/30 117.637 117.786 4.31 4.29 5.40 -0.32 291
RUSSIA'20 5% usD 29/04/20 106.000 106.500 4.10 4.03 6.64 -0.63 271
RUSSIA'28 12.75% USD 24/06/28 176.145 177.355 5.53 5.46 8.96 0.05 370
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.041 101.166 1.71 1.39 0.37 -0.01 123
GAZST'13 5.625% USD 22/07/13 102.000 103.000 1.69 -0.19 0.51 0.25 118
GAZPR'13 9.625% USD 01/03/13 104.894 105.113 2.87 2.58 0.72 -0.09 236
GAZPR'13 7.343% USD 11/04/13 103.724 104.420 2.87 2.07 0.83 -0.10 235
GAZPR'13 7.51% USD 31/07/13 105.293 105.715 2.80 2.44 1.10 -0.25 225
GAZPR'14 10.5% USD 25/03/14 112.250 112.375 3.47 3.40 1.65 -0.25 292
GAZPR'14 10.5% USD 08/03/14 112.250 112.375 3.30 3.23 1.60 0.06 274
GAZPR'14 8.125% USD 31/07/14 108.924 109.409 3.76 3.54 1.98 -0.23 318
GAZPR'15 5.092% USD 29/11/15 103.739 104.217 3.93 3.79 3.24 -0.31 323
GAZPR'16 6.212% uUsD 22/11/16 107.377 107.852 4.37 4.26 3.98 -0.35 353
GAZPR'18 8.146% uUsD 11/04/18 116.829 117.324 4.81 4.72 4.82 -0.37 376
GAZPR'19 9.25% uUsD 23/04/19 121.094 121.496 5.52 5.46 5.37 -0.72 435
GAZPR'22 6.51% uUsD 07/03/22 106.626 107.096 5.62 5.56 7.35 -0.92 408
GAZPR'34 8.625% uUsD 28/04/34 123.237 123.708 6.60 6.57 11.20 -2.47 462
GAZPR'37 7.288% uUsD 16/08/37 110.156 110.629 6.47 6.43 12.24 -2.32 441
TpaHcHed T
TRANSN'12 6.103% uUsD 27/06/12 100.100 100.450
TRANSN'13 7.7% uUsD 07/08/13 106.016 108.016 2.46 0.81 1.12 -0.23 190
TRANSN'14 5.67% uUsD 05/03/14 103.917 104.839 3.34 281 1.67 277
TRANSN'18 8.7% uUsD 07/08/18 122.550 122.987 4.48 4.40 4.93 0.02 340
PX0,
RZD'17 5.739% USD 03/04/17 105.743 106.225 4.40 4.30 4.27 0.09 350
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 93.518 94.518 6.83 6.60 4.70 -0.23 593
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.720 101.902 2.27 1.83 0.41 -0.01 183
VTB'15 6.465% USD 04/03/15 103.803 104.280 4.96 4.78 2.53 -0.14 436
VTB'18 6.315% USD 22/02/18 100.257 100.632 6.26 6.18 4.81 521
VTB'18 6.875% USD 29/05/18 103.433 103.918 6.18 6.08 5.02 -0.07 514
VTB'20 6.551% USD 13/10/20 97.917 98.402 6.88 6.80 6.49 -0.41 553
VTB'35 6.25% USD 30/06/35 102.251 102.744 6.07 6.03 12.32 -0.28 399
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 102.749 102.999 4.31 4.04 0.92 -0.25 381
BANK OF MOS'15 6.699% USD 11/03/15 103.957 104.924 5.14 4.77 2.54 0.05 456
BOM CAPITAL'15 6.699% USD 11/03/15 97.354 98.354 7.77 7.36 2.53 0.03 727
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 98.225 98.525 5.63 5.54 3.64 -0.28 493
VEB'17 5.45% uUsD 22/11/17 103.011 103.495 4.82 4.72 4.80 0.12 381
VEB'20 6.902% uUsD 09/07/20 105.650 106.138 6.01 5.94 6.23 -0.64 467
VEB'25 6.8% uUsD 22/11/25 102.386 102.871 6.53 6.48 9.07 -0.09 475
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.217 104.646 3.85 3.44 1.01 -0.01 332
GAZPROMB'14 6.25% usD 15/12/14 102.945 103.399 5.00 4.81 2.31 -0.25 441
GAZPROMB'15 6.5% uUsD 23/09/15 104.250 104.750 5.08 4.92 3.00 -0.18 443
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.828 104.139 3.04 2.72 0.93 -0.01 252
ROSSELKH'14 7.125% USD 14/01/14 105.235 105.649 3.74 3.48 1.51 -0.01 318
ROSSELKH'14 9% USD 11/06/14 109.880 110.313 3.86 3.65 1.82 -0.01 329
ROSSELKH'17 6.299% USD 15/05/17 104.859 105.352 5.17 5.06 4.33 0.31 427
ROSSELKH'18 7.75% USD 29/05/18 111.158 111.639 5.53 5.44 4.96 0.13 448
ROSSELKH'21 6% USD 03/06/21 96.767 97.517 6.88 6.72 7.00 -0.23 550
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.747 104.098 2.44 2.07 0.93 -0.15 190
SBER'13 6.468% USD 02/07/13 104.021 104.387 2.65 2.31 1.03 -0.12 210
SBER'15 5.499% USD 07/07/15 104.325 104.810 3.95 3.79 2.86 -0.30 329
SBER'17 5.4% USD 24/03/17 100.830 101.301 5.20 5.09 4.25 -0.34 432
SBER'21 5.717% usD 16/06/21 99.300 100.050 5.82 5.71 6.99 -0.18 439
YACTHBIE KOMMNAHUU
EBpa3
EVRAZ'13 8.875% usD 24/04/13 103.949 104.618 4.28 3.53 0.87 -0.10 378
EVRAZ'15 8.25% usD 10/11/15 104.248 105.239 6.84 6.52 3.05 -0.45 623
i
I BAHK
MBEHVIT
04.06.2012

25



EsxenHeBHBINA 0030D

PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa Tllokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
EVRAZ'18 9.5% uUsD 24/04/18 104.542 105.552 8.50 8.29 4.63 -0.59 758
EVRAZ'18 6.75% uUsD 27/04/18 92.669 93.669 8.35 8.12 4.88 -0.23 744
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 99.750 100.500 9.97 9.65 2.44 -0.25 953
Anpoca
ALROSA'14 8.875% uUsD 17/11/14 109.456 110.404 4.74 4.35 2.26 -0.25 416
ALROSA'20 7.75% uUsD 03/11/20 102.465 103.467 7.35 7.19 6.33 -0.42 603
Bbimnenkom
VIMPELC'13 8.375% uUsD 30/04/13 103.582 103.929 4.28 3.90 0.88 -0.05 378
VIP FIN'16 6.493% uUsD 02/02/16 97.670 97.670 7.23 7.23 3.24 -0.33 661
VIMPELC'16 8.25% uUsD 23/05/16 102.153 102.624 7.61 7.47 3.46 -0.30 695
VIMPELC'18 9.125% uUsD 30/04/18 103.288 103.748 8.40 8.31 4.68 -0.35 748
VIP FIN'21 7.748% uUsD 02/02/21 93.280 94.280 8.87 8.70 6.21 -0.81 758
JNykownn
LUKOIL'14 6.375% uUsD 05/11/14 106.039 106.503 3.74 3.54 2.27 -0.48 313
LUKOIL'17 6.356% uUsD 07/06/17 106.471 106.959 4.88 4.78 4.26 -0.36 396
LUKOIL'19 7.25% uUsD 05/11/19 110.251 110.765 5.54 5.46 5.92 -0.45 428
LUKOIL'20 6.125% uUsD 09/11/20 103.270 103.779 5.63 5.56 6.71 -0.44 423
LUKOIL'22 6.656% uUsD 07/06/22 107.704 108.663 5.64 5.52 7.35 -0.54 408
MTC
MTS'20 8.625% uUsD 22/06/20 110.183 110.651 6.95 6.88 5.87 -0.12 567
HOBAT3K
NOVATEK'16 5.326% uUsD 03/02/16 103.124 103.424 4.39 4.30 3.32 0.20 370
NOVATEK'21 6.604% uUsD 03/02/21 107.809 108.434 5.46 5.37 6.68 1.81 407
CeBepcTanb
SEVERSTAL'13 9.75% uUsD 29/07/13 105.689 106.610 4.60 3.81 1.08 -0.19 409
SEVERSTAL'14 9.25% uUsD 19/04/14 108.432 108.932 4.50 4.23 1.75 -0.19 395
SEVERSTAL'17 6.7% uUsD 25/10/17 97.612 98.592 7.24 7.02 4.57 -0.55 633
TMK
TMK'18 7.75% uUsD 27/01/18 92.231 93.231 9.56 9.32 4.50 -0.76 874
THK
TNK-BP'13 7.5% uUsD 13/03/13 103.997 106.997 2.24 -1.47
TNK-BP'15 6.25% uUsD 02/02/15 104.700 105.608 4.36 4.00 2.45 -0.13 375
TNK-BP'16 7.5% uUsD 18/07/16 110.047 111.022 4.78 4.54 3.56 -0.34 401
TNK-BP'17 6.625% uUsD 20/03/17 106.648 107.597 5.04 4.83 4.16 -0.35 417
TNK-BP'18 7.875% uUsD 13/03/18 112.657 113.606 5.30 5.12 4.75 -0.40 427
TNK-BP'20 7.25% uUsD 02/02/20 110.625 111.122 5.53 5.45 5.97 -0.51 423
YACTHbLIE BAHKU
Anbkda-BaHk
ALFA BANK'12 8.2% uUsD 25/06/12 100.000 100.375 7.91 1.39 0.06 814
ALFA BANK'13 9.25% uUsD 24/06/13 103.991 104.866 5.30 4.46 0.99 -0.01 481
ALFA BANK'15 8% uUsD 18/03/15 103.263 104.263 6.69 6.30 2.52 -0.24 616
ALFA BANK'17 7.875% uUsD 25/09/17 99.050 100.050 8.09 7.86 4.37 -0.19 727
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.750 103.000 3.98 3.52 0.51 352
NOMOS BANK'13 6.5% uUsD 21/10/13 101.251 101.751 5.54 5.16 1.33 -0.25 504
NOMOS BANK'15 8.75% USD 21/10/15 102.527 103.527 7.88 7.54 2.97 0.01 734
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 15/07/13 104.698 105.198 6.29 5.84 1.04 0.10 584
PSB FINANC'14 6.2% uUsD 25/04/14 97.622 98.122 7.57 7.28 1.80 0.12 712
PROMSVYAZB'15 12.75% USD 27/05/15 107.254 108.254 9.88 9.50 2.58 947
PROMSVYAZB'16 11.25% USD 08/07/16 106.025 108.025 9.44 8.86 3.28 887
XK®B
HOME CREDIT'14 7% uUsD 18/03/14 101.812 103.060 591 5.18 1.69 -0.43 540
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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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