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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHOBHBIE COOBITHA /CTP. 2/ 3 6 Mecsnes:
3Had. A 3a ileHb MIN. MAX.

BHeUIHU PHIHOK A0JTAa

BHeurHuii ppIHOK JoJra /crp. 3/ UST-10 yield 167 A 008 145 238
ST 10- d

+ Baxuble sanable u3 EBpoms u CIIIA yKa3bIBaOT Ha 3aMe/lIeHIe UST10-2Y spr w7 A 5 = =00

EMBI+Glob. 3903 V¥ -8 316 441

* PBIHKM B 0KUTAHUM TPEUECKOTO BI)I60pa EMBI+Rus sprd 283 A 4 219 339

Russia’30 yield 395 V -0.02 3.82 4.81

JleHeKHBII PHIHOK

I[eHe;KHO'erlIHTHBIH pI’IHOK /CTP’ 4/ Libor-3m 047 m 0.00 0.47 0.58
* PBIHOK MOAXOAMT K HAJIOTOBOMY IIEPHO/Y 6€30PyKHBIM Euribor-3m 066 m 0.00 066 147
. MosPrime-1m 6.67 A 0.13 5.67 7.03
¢ Py0isip KOHCONUAMPYETCA HA BDEMEHHOM BHEIIIHEM CIIOKOHCTBUU Kopeaera s 1[5 7288 A 1345 504 153
Jlerios. B 11B 857 A 13.4 61 757
o o o NDF RU 3m 6.9 A 0.2 5 7
Poccuiickuii 70JITOBOU PHIHOK /cTp. 5/ Bamommnti pentox
. EBpOGOH,Z[bI B IIOMCKE IIOBOJOB JIJIs1 pOCTa USD/RUB 32992 A 0.178 28.97  33.67
© EUR/RUB 41191 A 0.188 38.43 4181
¢ JIOKaJIbHBIA PHIHOK OCTOPOXKHO HAYaJI HOBYIO HEZIEITIO EUR/USD 125 A 0002 124 135
Kopsuna 11B 36.375 A 0.194 33.33 3728
o DXY Hnpexc 82423 VY -0.092 78.27 83.04
IIepBUYHBIA PBIHOK /CTP. 6/ Dornonnie HiAexcor
RTS 12825 A 1.8% 1228 1755
Dow Jones 12573.8 A 1.31% 11766 13279
HpI/IJIO)KeHI/IH DAX 6203.8 A 0.69% 5671 7158
¢ PegysnbpraTs! TOproB py6seBbiMu oburanusavu Ha MMBB /crp. 7/ Nikkei 225 8537 A 0.60% 8296 10255
Shanghai Comp. 89.8 27% 8 6
+ Kaprsl oxonHOCTH PY6JIEBOTO PBIHKA /CTP. 15/ anghai Comp. _ 2289.8 A VTR AT v
CBIpBeB]:Ie PBIHKH
* PesysnbpraThl TOProB eBpoboHAaMH /CTP. 21/ Hedym, Urals 958 A 0.67% 95 125
8 44% 97 126
» KapTbl I0X0Z{HOCTH PhIHKA €BPOGOH/IOB /CTp. 2 Her Brent 971 A 044
P a A p P At / P 3/ 3os10T0 1609.8 A 0.18% 1540 1784
CRB Index 270.9 A 0.04% 268 326

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
OFZ Muni 3a 6 MecsIeB
480 1 O EMBI+ Global Spread, 6.11. —Corp Corp-10 (enpasa) sHad.  Asagems ~ MIN. - MAX.
12,5
T 17.3
460 1 112.3 Price Return
1121 1 OFZ 111.8 0.03 109.9 112.7
4407 Muni 1120 VY -0.01 113 115.3
111.9 o 4 170 Corp mg V -0.05 111.1 114.5
420
117 7 Corp-10 168 VY -0.03 116.1 122.2
400 115 1 Total Return
1113 OFZ 242.7 0.12 229.3 243.2
3807 ) T 168 pyuni 334.6 0.04 3208 335.2
360 ] .17 Corp 3330 V¥ -0.08 318.6 336.1
110.9 1 Corp-10 3345 V -0.01  320.6 336.1
340 10.7 | | ) ) ) | | | — 165 OGpeM TOProB B cermeHTe (MIH py6.)
w2 OFZ 12 -2 o
320 + T . - - . . . Q\‘Z’Q Q\‘DQ q,ﬁ& (DQQ ‘b& Q,QQ §Q Qﬁb Qfsb &‘} Muni 2997 ; 1334 25 32 i?z
3.5 9.5 15.5 21.5 27.5 2.6 8.6 14.6 (77’ ‘ib > 97 H ‘7:\ D9 B
Corp 5445 1586 19 44858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

PbIHOK

I's1aBHBIE HOBOCTU

Mundpun PO mranupyer pasmecrurs O®3 26205 Ha 20 MJIp/A py0. ¢ OralieHHEeM B ampesie 2021 roja M J0XOJHOCTBIO B
auamnasoHe 8,55-8,65% rogosbix. /Bloomberg/

OAQO «J/IeHoHepro» IIAHHPYET Pa3MeCTUTh Oup:keBble ooauramuu cepur 50-01 oGbemMomM 3 MiIpa pyO. YCIOBHSMU BBIMyCKA

MIpelyCMOTPeHa BO3MOXKHOCTH JIOCPOYHOTO ITOTAIIEeHUs 00TUranuil o TpebOBaHUIO UX BIIA/IEJIbIIEB U II0 YCMOTpEHHIO aMuTeHTa. /HTepdakc/

Fitch Ratings moarBepauio nojarocpounsrii P/19 B unocrpannoii Baidiore CKB-6anka Ha ypoBHe «B», mporHos peruHra —

«craGuiabHbII». /UHTEpdakc/

Fitch Ratings nosbiciio goarocpouHbiii pedruar OAO «MKB» 10 «BB-» ¢ «B+», IPOrHO3 PEUTHUHTa CTAGUIbHbBIN. [ToBbIIIEH e

pefTHHTra OTpakaeT pacipeHue 6GM3Heca GaHKA U IIPOTHO3BI YIIyUIIEHUS KA4eCTBa KAalUTAJIa II0CJIe IPE/ICTOSAIIEr0 BXOJA ABYX MEXKAYHAPOJHBIX

¢unancoBpIx opranusanuii B kanutaa MKB. /Bloomberg/

OcCHOBHBIE COOBITHUA:

BHE PbIHKA / Ha PbIHKE

Buepa: 13.06.2012 — cpeaa

Crarucruka EBpO30HBbI:
Industrial production
CraTucTuka CIIIA: PPI,

Advance Retail sales

* Beirutata kynona: MockBa, 63 (15%, 567.1 mun py6.), CCMO JlenCuenCMY, o1 (16%, 31.5 muH pyo.),
TpaucKpegur®akropunr, 01 (12%, 89.7 mun py6.), PXKIA, 16 (7.9%, 590.8 wmuH pyb.),
Pocceapx036aHK, 2014-2 (LPNg) (9%, 45 miaH moiut.), Tazmpom, 2014-3 (LPN) (10.5%, 13.1 MiH
o), ®CK EJC, 18 (8.5%, 635.7 mutH py0.), MockeBa, 48 (8%, 1.2 muipz py6.), HK Aassuc, 04 (8.85%,
220.6 MH py6.), Meues, 19 (8.4%, 109.4 muH py6.), KUT ®dunauc Kanuras , 02 (11%, 219.4 M pyo6.),
CBepaiioBckas o06sacTtb, 34001 (9.27%, 69.3 muH pyd.), TpancKpeaurbauk, 02 (6.9%, 103.2 MIH
py6.), IIporon-®unanc, 01 (9%, 44.8 mun py6.), Pocceapxo3bauk, 07 (6.85%, 170.8 muH py6.),
MockoBckasa o6sactb, 34008 (9%, 554.2 MiH py6.), Boarorpaackas o6Jactb, 34002 (9.33%, 18.6
MiH py6.), BTB-JInaunr ®unaHc, 03 (6.9%, 59.5 wiH py6.), BTB-/Iudunr ®unanc, 04 (6.65%, 57.4
wiH py6.), XK® Bauk, 06 (7.75%, 96.6 muH py6.), BTb 24 (3A0), 5 (1-UII) (8.65%, 323.5 mH pyo0.),
Xaurpl-MaHcuiickuii 6aHk, 02 (6.25%, 93.5 muH py6.), TB3, BO-01 (6.5%, 64.8 miH py6.),
Bopoxanasn-®uHaHc, 01 (8.8%, 87.7 wun py6.), OuuKpexur bauk, BO-01 (9%, 224.4 miH py0.),
Meues, 02 (7.4%, 184.5 wiH py6.), Mockommeprioank, 03 (10%, 249.3 vl py0.), HamuoHapHbIH
6ank TPACT, 2012-2 (CLN) (11%, 1.9 muH gosu1.), Cubupckas Arpapaas I'pynma, 02 (0.1%, 0.2 MJIH
py6.)

* [Toramenue: TpancKpeaunr®akropunr, o1 (1.5 wipz py6.), TpancKpegurbauk, 02 (3 miupa pyo.),
IIporon-®unaunc, 01 (1 mipa pyb.), Boarorpaackasa obGJacrtb, 34002 (1 mipa py6.), I'pymma
Pasry.asit, BO-13 (1 mpz py6.)

CeroaHs: 14.06.2012 — ueTBepr

Craructuka CIIIA: CPI Core,
Initial jobless claims, Continuing
claims, Current account balance

Cratuctruka Esposonbsr: CPI

Core

* Beitnara kynona: MTC-Bauk (MBPP), 05 (9.5%, 236.8 muH py6.), JIykoii, BO-06 (9.2%, 229.3 MiH
py6.), Jykoiitn, BO-07 (9.2%, 229.3 muu py6.), EBPP, 04 (6.76%, 50.5 muH py0.), JdemapramMeHT
®unancoB TBepckoii o6sactu, 34006 (12.5%, 93.5 il py6.), Bank Cankr-Ilerepoypr, BO-04
(8.5%, 127.1 M py6.), HITIK YpanBaronsaBox, o1 (9.25%, 138.3 muu py6.), Marypuctr, BAO, 2012
(CLN) (9.75%, 0.1 muiH gosut.), YyBammusa, 31008 (7.75%, 19.5 miaH py6.), Ceapmoit KoHTUHEHT, 02
(8.5%, 296.6 muH py6.), Pycckoe Mope (3A0), o1 (12%, 59.8 miH py6.), MockoBckoe 00Ji1acTHOe
HIIOTEYHOE areHTCTBO, 03 (7.75%, 155.4 MmuH py6.), MockBa, 49 (8%, 1 mupzx py6.), YMIIO, 03 (10%,
149.6 MutH pyo.)

* Odepra: XanTei-MaHCUHCKHIT 6aHK, 02 (3 MIpA pyo0.)

* [Toramenue: Tpoiika UuBect, 01 (500 wiH py6.), Ceapmoit KonTunenr, 02 (7 mupz py6.), Pycckoe
Mope (3A0), o1 (2 wipz py6.), YMIIO, 03 (3 mipz pyo6.)

» Pazmemenue: [INI'-Bank, 04 (70 MiH py6.)

3aBTpa: 15.06.2012 — nATHUIIA

I BAHK
il SEHMT

14.06.2012

* Beirunara kynona: AMMKK, 12 (10.75%, 377.3 mua py6.), Tardouadauk, 07 (10%, 49.7 muH pyb.), BTB,
B0-01 (7.6%, 94.7 muH py6.), BTB, BO-02 (7.6%, 94.7 muH py6.), BTB, BO-05 (7.6%, 189.5 MiH py0.),
ANXKK, 16 (8.25%, 207.9 mutH py6.), AKK, 20 (8.6%, 108.4 mun py6.), HK Axssauc, 06 (8.85%, 308.9
MJIH py0.), TazmpomoGank, 2014 (LPN) (6.25%, 31.2 mutH nosut.), AUKK, 23 (7.94%, 581.7 muH pyo6.), T-
ILnardopmbr @PuHaHCc, 01 (12.25%, 6.1 MiH py6.), Unmoreunspiii arent AVKK 2011-2, A2 (6%, 112.7
wtH py6.), Umoreunsrii areur ANMKK 2011-2, A1 (8.25%, 107.5 muin py6.), Pecmy6oiinka Komu, 32010
(9.5%, 100 miu py6.), AKK, 08 (7.63%, 96.1 mun py6.), AMKK, 11 (8.2%, 206.7 muiH pyo6.),
KpacHoaapckuii kpaii, 34002 (6%, 22.4 miH py6.), HOMOC-BAHK, 09 (6.25%, 155.8 muH py6.),
Bropoii unoreunsrii arear AMNKK, 1A (8.5%, 60.8 mun py6.), Bropoit unoreunsrit areat AMKK,
2B (9.5%, 14.1 MuH py06.)




EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
Baadumup Eecmugbees
Baxmnslie nanabie u3 Esponbl u CIIIA yka3bIBaloT Ha 3aMe//IeHIe v.evstifeev@zenit.ru
Buepa BHMMaHUE€ WHBECTOPOB OBLJIO HECKOJBKO OTCTPAHEHO OT BBIXO/IA HKOHOMHYECKOH
CTaTUCTUKH, IIOCKOJIbKY ceifuac ¢oKyc HalpapjieH Ha pa3BUTHE CUTyalluu B McnaHuu, a Takke
’ y oy P N p Tyat ’ Kpusasa US Treasures
Ha OXXKMJAHUS UTOTOB IIOJINTHYECKUX COOBITHH B KOHIE Hezmenu. TeM He MeHee, Buepa ObUIH
OIy0JIMKOBAHBI OYEpPE/HbIE CBU/ETEIHCTBA TOTO, UTO €BPO30HE BPSAA JIM yAACTCs u36exaTb Hose 1aosis om0t
pelieccuy MOCJIe CTarHAMM 1-TO KBapTaya, a moazep:kka skoHomuku CIIIA Taer BMecre ¢ 34
pacnpocTpaHeHHeM HeraTUBHOM IPOEKIIUU PhIHKA TPYZA Ha KOHEYHOe oTpebiieHue. 3'81 1
28 1
JlaHHBIE IO NTPOMIIPOU3BOZICTBY B €BPO30HE B aIlpesie OKA3JIUCh YyTb JIydIle OXKHUJAHHM, 25 1
OJJHAKO OHH JOTOJIHIIHN IIeIBIH PsAJ HOATBEPIKIEHUI TOro, YTo B GunKalineil mepcreKTuBe 221
1.9
BBII peruoHa BHOBb yrpoxkaer pereccus. [IpoMBIIIIEHHOCTh 30HBI €BPO COKpaTuiach Ha 0.8% 16 1
(mporHo3 cHukeHUs — 1.2%), IPH 3TOM B CTPAHOBOH CTPYKTYpe HETaTUBHbBIE IIPOIECCHI 13 1
3aMeTHBI He TOJIBKO B IIepUGEPUIHBIX SKOHOMHUKAX, HO U Pa3BUTHIX 9KOHOMHUKAX, KOTOPHIE yKe 10
. 0.7
YYBCTBYIOT Ha cebe CHIKEeHHUE CIIPOca CO CTOPOHBI I0XKHBIX coce/ieH. 04 4
. - ‘ | ‘ ‘ ‘
B CIIIA 6bumn OIyOJIMKOBAaHBI JAHHBIE [0 PO3HUYHBIM IIPOZ@XKaM 3a Mail, KOTOpBIE o1
2Y 3Y 5Y 7Y 10Y 30Y

OKaszajauch cjiabee OKHUAAHWE, CHU3UBLIIACH Ha 0.2%. IyaBHBIM 00pa3om, JaBjieHHE Ha Hemowase: Reutors
MOTPEOUTENTBCKIE PACXO/BI OKA3aJI0 CHIDKEHME [IeH Ha aBTOMOOIIBHOE TOIUIUBO, IIPOAAXKH HA

A3C 3a mecsaI CHUSHIINCH Ha 2.2% B IeHeKHOM BhIpaskeHuH. bes yyera Hanbosiee BonaTuiabHbX  Crpaabl EMBI+ (Poceus, Bpasuimna)
KOMIIOHEHTOB (6eH31H, aBTOMOOIIN, CTPOMMATEPHAIIbI) POBHUYHBIE IPOJAYKH HEe U3MEHUIIUCH s EMBI+ Global Spread, 6.11. EMBI+ Russia Spread, 6.1,
II0 OTHOLIEHUIO K aIpesIio. OTH JAHHBIE IPOBOIUPYIOT OIACEHHEe TOTO, YTO IOTPeOHUTEIbCKIE e EMBI+ Brasil Spread, 6.1,
pacxozibl B TeKyIlleM KBapTaje He cMoryT noazep:xarb BBII. B 1-m kBapTasie pocT KOHEYHOTO 430
notpebyIeHUsl COCTAaBWJI 2.7%, TOTAA Kak, NPOENUpysA AaHHbIE 110 PO3HUYHBIM IpojiaXkaM U 400
WH/IEKCAM IOTPEOUTEHCKON YBEPEHHOCTH 32 allpesib-Mai, B TEKYII[EM KBapTaie POCT OCHOBHOM 370
340
310
280

komiioHeHThI BBII MoxxeT 3aMeyinThest BABOE.

PbIHKH B O:KMIAHHUH I'PEYECKOro BhIOOpa 20
220
OcraTok TeKyIJ.IefI HEAE/JIN Ha PbIHKAX e€1Ba JIU COXPAHUT OITHMHU3M: OXUJAAHHUE BAXKHBIX 190

MTOJINTUYECKUX COOBITHH, UTOTU KOTOPBIX OY/yT M3BECTHBI B IIOHE/IETBHUK, OTPAHNYAT [IO3UTUB 160
JUIl MHBECTOPOB OT IJIAHOB IO CIACEHHI0 UCIAHCKUX 0aHKOB. IIpekie Bcero, HaubGOJIBILYIO 25 85 205 265 16 7.6
HUHTPUTY HeCyT B cebe HOBbIE MapJaMeHTCKUe BhiGophl B I'penuu (17 uioHs), Te Habuparomas — Hemownu: Bloomberg

TOIYJIAPHOCTh JieBopaaukaibHad naptusa CHPU3A 3aBoeBbIBaeT MOJUTHYECKHE OUKU Ha
JIO3YHTaX O IPEeKpaIlleHUH IOJIUTUKU 3aTATHBAHUSA IOSICOB. ECM HOBBIE BBHIOODHI MO3BOJIAT Cnpaa Pocensi-30 / UST-10Y

maprun CUPU3A HaGparh GOJIBIIMHCTBO TOJOCOB B IapJaMeHTe, yIpo3a IeJOCTHOCTH —Pocen30/UST10 cnpon(np. i), 6.1

wessssssssssess PoccHA-30 (JIeB. mKama), %

€BPO30HBI JIOCTUTHET TMKOBBIX OTMETOK. MBI He HCKJII09aeM, 4TO B c/Iyyae NMpU3BIBa HOBOTO e UST-10 (e caa), %
IPEUecKoro PYKOBOZICTBA K MEXIyHApPOAHBIM KDEIUTOPaM O CMATYeHUH Mep OlojkeTHOH — 50% 1
9KOHOMUU Oy/IeT MOJIyYeH OTKa3, YTO B JAJIbHEHINEM IPUBEET K COIJIACOBAHMIO IIAPAMETPOB 4.5%
BBIXOZIA CTPAHbI U3 MOHETAPHOTO COI03a. 4.0%
3.5%
3.0% L
2.5%
2.0%
1.5%
1.0%

10.5 18

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

® LIBOR-3M / UST-3M cnpor, 6.1.

40
40
39
39
38
38
37

15 6.5 115 16.5 215 26.5 3L5 56 10.6

Hcemounuk: Reuters
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JleHeKHO-KpeIUTHBIN PhIHOK

PBIHOK HOAXOAUT K HAJIOTOBOMY IIEPUOAY 0€30PY:KHBIM

JIOKaNBbHBIN JIeHEKHO-KPETUTHBIN PHIHOK COXPAHSET MPEKHIOI KOHBIOHKTYPY, TOTZA Kak
KPaTKOCPOYHbIe IIPOLIEHTHbIE CTAaBKM JlaJleKd OT CBOUMX KOMQOPTHBIX 3HaueHuil. Buepa Ha
peiike MBK CTOMMOCTh KpeIWTOB OBEPHAWT cocTaBWia B cpegHeM 6.0% (+25 6m),
mexauepckoe perio Ha MMBB o6xoamitocs oz 5.9% rofoBsix. Ha ayKipoHax mIpsiMOTO Pero ¢
1Ib P® GaHku MPUBJIEKIIN HA 1 IeHb 316 MuIp/ pyb. IPOTHB 523 MJIpA pyo. B cy66oTy. Ceromust
yYTPOM CyMMa cpezicTB 6aHKOB Ha Kopcyerax u genosutax B LIb PP cokparuiace Ha 51.0 MIIpZ,
py6., cocraBuB 763.5 MIIPA pyo.

ITpubKkeHe HAJIOTOBOTO [IEPHO/IA, COXPAHEHHUE CUIIBHBIX /IeBAIbBAIHOHHBIX HACTPOEHUH
¥ BBICOKAs B3aJIOJDKEHHOCTh OAHKOB IO creskaM pemno mepen LB He O3BOJIAT DPBIHKY
YyBCTBOBaTh cebsi KOMGMOPTHO B CPEAHECPOYHOH mepcrneKkTrBe. HayoroBblli IepHOJ, HIOHS
CTapTyeT y)Ke B 9Ty IATHUILY, KOTIIa HeOOXOAMMO 3aIUIaTHTD IO CTPAXOBBIM B3HOCAM B (OH/BI
opsi/ika 230 MJIPA, pyo.

Py0s1b KOHCOITUAMPYETCA Ha BpEMEHHOM BHENITHEM CIIOKONCTBUH

BastioTHBIE TOPTU Cpe/Ibl 3aBEPIIIINCH YKPEIUIEHuEM Py0JIsi IO OTHOIIEHHUIO K OUBATIOTHOMN
KOp3MHE Ha 22 KOI. JI0 OTMETKU 36.20 pyd. CHOKOWHBIN BHEIHWH (OH U IleHa Ha HedTb,
6iusKkasg K pybexxy B 100 [OJUI. 3a 0Oappesb, IO3BOJMWIM DyOJII0 B3ATh IHEPEABINKY. B
MepCIeKTHBe pyOJib MOXKET JIMIIATBCA TPAZAUIMOHHOH HAJIOTOBOM IIOJIEPIKKU BTOPOU
IIOJIOBUHBI MECAIA U3-32 COXPAaHEHUs CHJIBHBIX JI€BAJIbBALIMOHHBIX OXKUAAHWUN, HECMOTPS Ha
coXpaHeHHe yMepeHHoOro nAebunura py6seBoil JuKBHAHOCTH. TakuM o6pasoMm, Haubosee
BEPOATHO, YTO NIPU HAPACTAHUM HETaTHBHBIX HACTPOEHHUI HAa BHEIIHUX IUIOLIAZKAX DPy0Jb
MIPOJIOJIKUT JIEIIEBETh.

IleHe)l(HO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHA HA HeaeJie

Ayxnuonsi I1B u ®onza XKKX, nocryniieHue 1 BO3BpaT IR REIOE

A CPe/ICTB Ha cUeTa KOMGAHKOB, yIIaTa HAJIOTOB YBIR, AATy
e MUIpZ pyG.
Cpena 316
Yersepr Ayxmuon O®3 10 JieT, 20 MIIpA Pyo.
Bosspar ®onjy KKX 2.7 MiIpJL pyb6.
TIaTHrnA ‘Viuara Hasoros CrpaxoBble B3HOCHI B (hoHzIbI (~230 MiIpZ, pyo.)

Hcemounux: IIB PO, Mungun, ond 2KKX

i
Jh BAHK
il SEFTAT

BAHIKOBCKAT TPVITHA SEUT
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PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

CraBku MBK

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

MosPrime - overnight (JieB. mkamna), %

7.50%
7.25%
7.00%
6.75%
6.50%
6.25%
6.00%
5.75%
5.50%
5.25%
5.00%

20.4 27.4 4.5 115 18.5 255 1.6 8.6

Hcemounuxk: Reuters, [[B

Kpusaa NDF

o O— 12,06, 12 e—— 14,0512 s 12,04.12
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Hcemounux: Reuters
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues
EBpoGOHAbI B IOUCKE ITOBOJIOB /I POCTa k.sychev@zenit.ru
Poccuiickuil cerMeHT COXpaHseT YMEPEHHO IO3UTHBHbIE HACTPOEHMs, HaXO[sA IOBOZBI JJIA
pocra Aaxke B TeKylleM HEOAHO3HAYHOM IIOTOKE €BPONeHCKHX coObiTuil. Tak, HopMaybHBIM JIOXOAHOCTH KPHUBOIi BAJTIOTHBIX
IOBOJIOM /I pOCTa CTa/Jid BYepallHHe [JaHHbIE II0 €BPOIEHCKOMY IIPOMIIDOM3BO/CTBY, CBOIIOB
OKa3aBIIuecsa dYyTh JIydlle MPAaYyHBIX OXXHMIAHUH, a B KOHIIe JHA PBIHOK HPOUTHOPHPOBAT  1g,

o4epesHOil curHan 3amezsieHuss 5KOHOMHUKHM CIIIA, NMOSBUBIIMHCA €O CTOPOHBI PO3HUYHBIX 95 u  ZEICorp
npoaax. B pesysbTare, KOTHPOBKM Ha CyBepeHHOH KPHUBOM MpuUOABMIN B paioHe 25 6m, Gumsl B OO
85 '
«TPU/IUATKE» BBILULIXA HA YPOBEHb 119.75%, a KOTUPOBKH BBINMYCKA POCCHA’42 IOCTUITIA OTMETKH g = = ZETBI Muni
106%. KopropaTHBHBIA CEKTOD TAK:KE 3aBEPIIMI JIeHb (HPOHTAJIBHBIM POCTOM, COCTABHBIINM B 7.5 ZETBI Corp 10
CpeZHEeM 110 PHIHKY HEMHOTUM MeHee 50 O11. ;-‘5’
6.0
JIOKaJIbHBIN PHIHOK OCTOPOKHO HAYA/I HOBYIO HEIETI0 22
VIHBECTOPHI Ha JIOKAJIHHOM PHIHKE HAYAIM HOBYIO HEJIEJI0 C OCTOPOXKHOCTBIO: CIEPIKAHHBIA 45
N . 40 ‘ ‘ ‘ :
€BPOIENCKUIl ONTHUMU3M, NOSBUBLIMNACA HA BBIXOJHBIX, YCTYIWI MECTO HEOIPE/IEIEHHOCTH, 5 720 1005 1460 1695
CBA3AHHOH C TPAAyIHUMH BbiGOpaMM B IDeIMu M KIIOYEBBIMM WH/IMKATOPAMH COCTOSHHUS — ———pyepa 1 mec Hasan 3 mec Hasan

skoHomuku CIIIA B mae. B pesysnbrare, ppiHOK O®3 3aBepmini fileHb CHIDKEHHEM: LIeHBI Ha
. Hcmounuxk: Bloomberg
JIaJIbHEM y4JacTKe KPUBOW K KOHILy ZIHS OIyCTHJIUCH B CpPeZHEM Ha 25 OII, a JOXOJHOCTH JaIbHUX
GyMar OTTOJIKHYJIUCh OT JIOKQJIbHBIX MHHHMYMOB CEDEIUHBI IIPOLUION HENENU U MPUOABUIN B Cupaapl naexkcos ZETBI k

cpenHeM yxke 15 6n. KopmopaTWBHBIA CEKTOp IO-IPEKHEMY ObUI JIMIIEH AaKTUBHOCTH, HO BaJIIOTHBIM CBOIIaM

TOYeYHbIE C/IEJIKY IPOXO/IAIN Ha 10-20 O BhIllle CyOO0THUX YPOBHEH. 300 400
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
B Pom P Nousatls O R e R M
MeTtannuHeect6aHk, 01 -/B2/- na 1500 9.99-10.51 15.06.2012 19.06.2012 HeT /0.5T. 05r./3r.
UecrmoyHuk: Bloonberg, Cbonds, Finam
Boinyck Peiimnr, S&PIMIE  NomGapa LUB O6Bbem amuccum, Bid cover/ OpueHp dakmyeckasa Aara Amopmm3sauun/
MITH. PYo. Pasmely o6bem YTP/YTM YTP/YTM pa3meLpHuUs [Oropaums
CuHeprus, BO-03 -/-1B na 2000 H/g, / 100% 11.04-11.57 11.30 06.06.2012 nal2.36r.
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, BO-08 NR HeT 1500 H/a / 100% 10.31 10.31 29.05.2012 HeT / 2.66T.
KO Taip-PuHaHe, BO-16 NR HeT 1000 H/p / 100% 9.00 9.00 29.05.2012 HeT /1.87T.
[Oomatunve 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/- ha 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 /3.49T.
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+ nAa 4000 H/a / 100% 9.46-9.73 9.46 27.04.2012 Her /1r.
lOTaip-PuHaHe, BO-06 NR HeT 1500 H/p / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
lOTaip-duHaHe, BO-07 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
Cessb-baHk, 04 BB/-/BB na 5000 H/p / 100% 8.94-9.20 8.94 25.04.2012 HeT /1T.
TpaHcmaluxonauHr, BO-01 (BTOp.) NR HeT 3000 H/a / 100% 9.75-10.25 [3/:% 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 pal/150r.
YOMS, 04 B-/-/- na 1500 0.8/80% 10.78-11.30 10.78 24.04.2012 HeT / 1.44r.
INeHaxepro, 04 -/Ba2/- na 3000 5.1/100% 9.20-9.73 8.68 24.04.2012 HeT /2.71T.
Kapkape, 02 -/-1B+ na 1500 H/a / 100% 12.55-13.65 13.65 20.04.2012 pal/l151r.
TKC Bakk, 50O-04 -1B2/B na 1500 1.9/100% 13.96-14.50 13.70 19.04.2012 HeT /1rT.
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.
MeTtkom6GaHk, 01 -/B3/- na 2000 1.4/100% 11.04-11.57 11.04 12.04.2012 HeT /1T.
BaHk 3enut, 6O-07 -/Ba3/B+ na 5000 1.3/100% 9.46-9.73 9.41 12.04.2012 HeT /1.86T.
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Buinyck OaTa KotupoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6tem
OdepTbl MNorawenns [Mokynka [pogaxa Ilocn W3m. nn cpenok wT YTM/YTP [Oiopauusi~  O®3 cBoOnam mnH py6.
o®d3
O®d3 26199 11/07/12 99.95 100.01 100.00 -0.02 13 99 695 6.21 0.08 44 000
O®d3 25073 01/08/12 100.05 100.09 100.08 0.05 7 24 880 6.26 0.13 150 000
O®d3 46002 08/08/12 97.00 8.74 0.15 196 62 000
O®d3 25069 19/09/12 100.20 101.22 6.32 0.27 45 000
O®d3 25067 17/10/12 100.00 101.67 6.05 0.34 45 000
O®d3 26198 02/11/12 92.00 6.42 0.39 42 000
O®d3 25072 23/01/13 100.31 100.50 100.32 -0.18 1 10 000 6.70 0.60 64 150 000
O®d3 25078 06/02/13 100.10 100.10 -0.02 2 15001 6.63 0.64 51 100 000
O®d3 25065 27/03/13 104.01 104.10 104.10 2 3246 6.77 0.75 47 3 46 000
O®d3 26200 17/07/13 99.01 99.70 6.64 1.06 50 000
O®d3 26201 16/10/13 6.18 1.28 47 000
O®d3 25076 13/03/14 99.73 99.85 99.83 -0.17 7 180 096 7.32 1.65 17 67 155 000
O®d3 25068 20/08/14 109.00 109.25 7.47 1.93 15 83 45 000
O®d3 25071 26/11/14 101.37 102.80 7.46 2.27 83 80 000
O®d3 26202 17/12/14 108.00 109.50 109.00 -1.00 1 1 7.45 2.19 82 40 000
O®d3 25079 03/06/15 98.65 98.85 98.85 0.05 6 120 003 7.58 2.73 95 150 000
O®d3 25075 15/07/15 98.35 98.50 98.35 -0.78 1 8400 7.63 2.76 100 150 000
O®d3 25077 20/01/16 99.00 99.20 99.00 2.00 7 51002 7.82 3.14 119 150 000
O®d3 46017 03/08/16 95.02 95.75 95.02 -0.28 1 1 8.20 3.23 32 157 80 000
O®d3 26203 03/08/16 96.10 96.99 96.20 -0.75 2 5001 8.15 3.58 16 151 150 000
O®d3 48001 31/10/18 8.79 3.75 75 215 24 000
O®d3 46019 20/03/19 4.81 4.07 26 000
O®d3 25080 19/04/17 97.00 97.50 8.19 4.11 5 154 150 000
O®d3 26206 14/06/17 97.20 98.00 97.20 -0.13 8 181 543 8.26 4.11 12 161 150 000
O®d3 26204 15/03/18 97.16 97.40 97.30 -0.20 14 163 201 8.26 4.68 159 150 000
O®d3 46021 08/08/18 6.37 4.74 107 000
O®d3 46014 29/08/18 97.00 8.00 4.86 133 62 000
O®d3 26208 27/02/19 95.75 96.25 96.25 -1.20 1 1 8.41 5.26 1 172 150 000
O®d3 46005 09/01/19 8.30 6.04 157 27 000
O®d3 26205 14/04/21 94.76 94.90 94.80 -0.40 42 137 040 8.62 6.46 186 150 000
O®d3 46018 24/11/21 86.00 93.58 8.04 6.38 129 133 000
O®d3 46022 19/07/23 75.82 90.00 7.53 7.46 70 45 000
O®d3 26207 03/02/27 95.35 96.00 95.80 0.10 9 48 000 8.85 8.47 195 150 000
O®d3 46020 06/02/36 70.00 85.00 11.28 1 1 8.56 10.65 148 135 000
O®d3 46012 05/09/29 91.50 6.29 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.40 99.60 99.45 1 1 7.65 1.08 95 97 15 000
HIIMK
HIIMK BO5 30/10/12 101.11 101.25 8.14 0.38 132 10 000
HIIMK BO1 04/12/12 100.39 101.40 101.00 0.15 2 4 7.71 0.48 94 5 000
HIIMK BO6 05/03/13 99.65 100.10 99.70 -0.15 2 3806 8.32 0.71 208 158 10 000
HIIMK BO2 19/06/13 17/12/14 100.00 101.00 100.22 -0.68 2 87 000 8.70 0.96 214 201 5 000
HIIMK BO3 19/06/13 17/12/14 100.20 101.00 100.27 -0.53 2 74 000 8.64 0.96 208 195 5 000
HIMK BO7 11/11/14 101.00 101.00 0.50 1 1 8.66 2.21 119 203 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.10 8.78 0.42 198 5 000
MMK BOS5 04/04/13 99.10 100.25 99.15 -0.05 1 1 8.93 0.79 257 220 8 000
MMK BO8 15/08/13 12/02/15 99.25 100.60 8.48 1.12 175 181 5 000
MMK BO4 27/02/14 97.50 100.00 2.30 1 1 7.79 1.60 67 114 5 000
MMK BO6 10/07/14 95.51 95.63 -0.33 7 60 000 9.80 1.90 249 316 5 000
MMK BO7 22/07/14 95.20 8.75 1.94 142 211 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 99.92 99.97 99.97 5 70429 7.69 0.27 80 15 000
CescTtans BO2 15/02/13 100.91 101.65 100.91 -0.06 3 3 8.48 0.65 232 173 10 000
CescTtans BO4 15/02/13 99.00 101.99 101.05 0.35 3 3 8.26 0.65 210 151 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 99.95 100.05 8.55 0.98 196 187 8 000
Anpoca 22 28/06/13 23/06/15 99.90 100.05 8.56 0.99 196 188 8 000
Anpoca 23 18/06/15 99.97 100.50 100.26 0.25 1 2 9.15 2.62 150 252 7 000
Anpoca 20 23/06/15 95.00 102.00 9.26 2.64 160 263 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.01 100.62 8.55 0.75 225 181 10 000
EBpas 3 22/03/13 13/03/20 100.00 101.20 9.43 0.75 313 269 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 103.00 108.75 107.50 0.40 1 752 10.06 2.06 267 343 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.01 109.45 10.36 2.06 297 373 10 000
EBpas 2 26/10/15 19/10/20 97.70 98.99 10.99 2.91 323 436 10 000
EBpas3 4 26/10/15 19/10/20 86.05 104.00 10.91 2.91 315 428 5 000
EBpas 5 06/06/16 27/05/21 93.00 94.50 93.00 -1.05 1 1 10.88 3.44 294 425 5 000
EBpas 7 02/06/16 25/05/21 93.00 94.50 93.00 -1.00 1 1 10.88 3.43 294 425 15 000
MeTtannouHBecTt
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem
OdpepTel TMoralwenns [lokynka TlpoAaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMaM msH py6.

MeTannonHsecT 1 16/03/15 07/03/22 97.80 98.40 98.36 -0.06 2 26 9.92 2.45 234 329 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 96.50 99.00 9.65 2.45 207 302 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 96.50 99.00 99.00 0.75 1 4 9.63 2.46 205 300 10 000
Meuen
Meuen 4 26/07/12 21/07/16 101.10 101.29 101.26 -0.11 5 10 404 8.29 0.12 155 5 000
Meuen 5 16/10/12 09/10/18 100.55 100.75 10.77 0.33 392 5 000
Meyen BO1 11/11/11  09/11/12 99.00 99.74 11.73 0.41 492 5 000
Meuyen BO2 12/03/13 98.01 99.00 11.45 0.72 519 471 5 000
Meuyen BO3 24/04/13 97.00 100.15 96.70 -1.30 3 33 14.38 0.84 796 766 5 000
Meuyen 2 15/06/11 12/06/13 95.50 96.00 95.50 -0.35 12 3250 12.71 0.98 612 602 5 000
Meuyen 15 18/02/14 09/02/21 94.65 95.97 94.60 1 2500 12.21 1.56 511 556 5 000
Meuyen 16 18/02/14 09/02/21 94.20 96.90 12.21 1.56 511 556 5 000
Meyen BO4 11/02/14 10/02/15 97.50 100.25 11.92 1.52 485 526 5 000
Meyen BO5 07/04/15 11.55 2.52 394 492 5 000
Meyen BO6 07/04/15 2 000
Meyen BO7 07/04/15 11.55 2.52 394 492 2 000
Meyen BO11 07/04/15 11.55 2.52 394 492 3 000
Meyen BO12 07/04/15 11.55 2.52 394 492 3 000
Meuyen 13 01/09/15 25/08/20 93.75 98.50 11.84 2.75 414 521 5 000
Meuyen 14 01/09/15 25/08/20 92.03 94.75 12.36 2.74 466 573 5 000
Meuyen 17 02/06/16 27/05/21 88.02 91.97 12.31 3.42 437 568 5 000
Meuyen 18 02/06/16 27/05/21 94.00 92.00 -2.00 2 4 11.23 3.43 329 460 5 000
Meuyen 19 07/06/16 01/06/21 94.99 11.94 3.45 399 531 5 000
TMK
TMK BO1 22/10/13 98.00 99.10 9.78 1.30 289 311 5 000
CY3K
CY3K 1 05/07/13  26/06/20 99.90 100.95 100.12 0.18 7 570 9.43 0.99 282 275 10 000
PMK
PMK 3 17/12/13 15/12/15 96.05 98.99 13.04 1.37 609 638 3 000
PMK 4 05/06/14 02/06/16 91.55 95.74 12.25 1.85 497 561 5 000
yTn3
4Tn3 BO1 05/06/12 04/12/12 100.00 100.49 100.40 0.40 1 5 11.93 0.48 516 5 000
KOKC
KOKC BO2 28/05/14 95.01 97.00 95.96 2 6 11.35 1.83 408 471 5 000
Pycan
Pycan 7 03/03/14 22/02/18 93.60 94.00 93.72 1.26 9 395 12.84 1.60 572 619 15 000
Pycan 8 15/04/15 05/04/21 87.46 88.79 87.32 -0.23 1 1 14.55 2.52 694 792 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.33 100.88 100.40 0.06 1 5000 6.61 0.40 5 000
P>X[ BO1 05/12/12 99.00 100.95 7.56 0.48 79 15 000
PXa 9 18/05/11 13/11/13 98.40 99.10 98.53 -0.14 1 30 000 8.17 1.37 122 151 15 000
P>X[A 10 06/03/14 111.10 111.39 111.25 -0.14 3 53400 8.04 1.54 96 138 15 000
P>X[a 23 29/01/15 16/01/25 102.00 8.39 2.33 86 176 15 000
PXA 11 18/11/15 97.30 97.30 -0.10 4 20 000 8.91 3.06 109 228 15 000
PX[I 16 06/06/16 05/06/17 98.00 97.01 0.10 3 10 002 9.00 3.48 104 237 15 000
P>XA 19 16/07/18 08/07/24 99.50 100.97 8.34 4.77 4 167 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.70 99.20 8.43 1.24 159 176 10 000
P®CK ESC 8 26/09/13 15/09/20 98.70 99.20 8.00 1.24 116 133 10 000
®CK ESC 18 09/06/14 27/11/23 100.25 100.50 100.23 0.92 3 91 155 8.55 1.87 126 191 15 000
P®CK ESC 15 23/10/14 12/10/23 100.35 100.98 100.60 0.60 1 43 8.64 2.16 120 201 10 000
®CK ESC 10 24/09/15 15/09/20 96.65 97.35 96.65 2 17 9.14 2.91 138 251 10 000
P®CKESC 7 27/10/15 16/10/20 96.00 96.70 8.88 3.01 108 225 5 000
P®CKESC 9 24/10/17 16/10/20 96.00 96.70 8.64 4.41 43 198 5 000
®CKESC 11 24/10/17 16/10/20 96.00 96.70 9.03 4.41 82 237 10 000
PCK ESC 19 18/07/18 06/07/23 91.01 100.00 94.50 0.10 3 45000 9.35 4.75 106 268 20 000
®CK ESC 13 22/06/21 97.75 8.60 6.20 2 186 10 000
PocaBTtogop
PocasTogop 1 29/11/16 100.70 101.00 9.81 3.80 176 317 3 000
PocBopokaHan
PoceogokaHan 3 11/11/13 09/11/15 96.02 102.35 98.84 -0.01 6 40 10.13 1.35 319 347 3 000
BopokaHan
Bopokanan 1 09/12/15 99.50 8.99 3.08 117 236 2 000
3anagHubin CO
BanagHei CO 1 29/04/16 13/05/31 98.50 99.45 9.35 3.36 143 272 5 000
SanagHbii CO 2 29/04/16 13/05/31 98.50 99.45 9.27 3.28 138 264 5 000
SanagHbii CO 3 24/02/17 06/02/32 84.58 9.49 3.83 143 285 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 9.49 3.83 143 285 5 000
3SanagHbii CO 5 24/02/17 06/02/32 9.49 3.83 143 285 5 000
MouyTta Poccun
Mouta Poccumn 1 25/03/14 22/03/16 97.20 99.55 10.04 1.66 288 339 7 000
HE®Tb u A3
rA3NMPOM
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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 26/06/12 100.15 100.23 100.21 -0.06 12 22649 7.02 0.04 10 000
asnpom Kanutan-3 08/11/12 06/11/14 99.95 99.99 99.95 8 64 847 7.75 0.41 94 15 000
[asnpom A9 12/02/14 98.80 99.80 98.75 0.05 1 2 8.20 1.57 110 155 5 000
lasnpom A1l 24/06/14 110.05 111.00 110.00 -0.60 10 7708 8.46 1.75 125 181 5 000
Nykownn
Ny konn BO-1 06/08/12 100.86 101.00 100.96 -0.18 4 6 010 6.68 0.15 5 000
Ny konn BO-2 06/08/12 100.91 101.14 100.75 -0.25 2 250 8.12 0.15 134 5 000
Ny konn BO-3 06/08/12 100.91 6.61 0.15 5 000
Ny konn BO-4 06/08/12 100.91 101.14 101.00 0.02 1 1 6.40 0.15 5 000
Ny konn BO-5 06/08/12 100.92 101.14 100.91 o0.01 1 10 7.02 0.15 24 5 000
Ny konn BO-6 13/12/12 7.26 0.48 49 5 000
Ny konn BO-7 13/12/12 9.39 0.48 262 5 000
Iy koun 4 05/12/13 99.45 99.50 99.50 0.25 3 8310 7.91 1.43 91 125 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 12/07/16 100.72 100.82 100.82 -0.03 16 120829 7.09 0.11 36 8 000
[asnpom Hedorb BO-5 09/04/13 99.90 7.72 0.81 134 99 10 000
[asnpom Hedorb BO-6 09/04/13 99.20 99.75 8.43 0.81 205 170 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.00 99.75 99.75 0.75 1 1 8.53 2.36 99 190 10 000
[asnpom Hedorb 8 02/02/16 98.50 99.35 99.35 0.35 1 100 8.89 3.12 105 226 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 95.00 99.00 9.05 3.13 121 242 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.01 110.04 101.75 3.25 1 2 8.68 4.44 46 202 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 92.00 95.30 95.30 3 183 9.47 4.66 120 281 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.00 7.64 0.98 105 95 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.50 99.30 99.26 2 60 8.01 1.22 118 134 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.09 102.20 102.16 0.01 7 462 8.29 0.49 153 15 000
BauHedrb 2 18/12/12 13/12/16 101.49 102.30 102.05 -0.20 3 184 8.52 0.48 176 15 000
BauHedrb 3 18/12/12 13/12/16 102.01 102.35 102.25 -0.15 2 2 8.11 0.49 135 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.50 101.80 101.00 -0.25 3 178 699 8.80 1.41 181 214 10 000
Baunedrs 4 13/02/15 04/02/22 98.00 100.40 99.42 -0.18 2 50 001 9.45 2.37 191 282 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 95.00 101.00 98.40 -0.55 2 344 11.59 1.06 491 491 5 000
HK Anbsinc BO-1 04/02/14 95.31 99.79 97.05 1.73 10 56 895 11.56 1.52 450 490 5 000
HK AnbsiHc 4 07/06/16 01/06/21 88.01 100.00 92.03 -1.97 2 20 144 11.72 3.42 378 509 5 000
HK AnbsiHc 6 10/06/16 04/06/21 11.03 3.28 314 440 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.41 99.70 13.22 1.03 657 654 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 95.00 97.55 96.80 1.23 1 9 9.59 3.36 167 296 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 99.99 100.00 100.00 14 14321 7.35 0.08 15 000
BTB BO-6 21/12/12 19/12/14 100.32 100.36 100.32 11 91 700 8.10 0.51 222 135 10 000
BTB BO-7 25/01/13 23/01/15 99.93 100.30 100.00 1 1 8.18 0.61 211 143 10 000
BTB BO-1 15/03/13 8.26 0.73 199 152 5 000
BTB BO-2 15/03/13 7.75 0.73 148 101 5 000
BTB BO-5 15/03/13 8.38 0.73 211 164 10 000
BTB 5 17/10/13 97.52 100.00 98.60 2 200 8.78 1.28 190 211 15 000
BTB B0O-03 18/03/14 17/03/15 8.90 1.63 176 225 5 000
BTB B0O-04 18/03/14 17/03/15 8.31 1.63 117 166 5 000
BTB 24 3 30/05/12 29/05/13 9.28 0.94 273 259 6 000
BTB 24 1-UN 14/12/11 10/12/14 9.32 2.26 183 269 15 000
BTB 24 5 23/08/12 20/02/14 99.71 99.85 7.92 0.19 109 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.80 99.20 98.84 -0.16 2 403 439 8.24 1.08 154 156 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.40 98.80 -0.45 1 91 8.67 0.70 244 193 5 000
BTB-INunanur 2 08/01/13 07/07/15 98.85 99.02 -0.46 2 299592 8.74 0.49 198 10 000
BTB-INunanHr 9 05/02/14 02/08/17 98.10 99.72 -0.03 2 80 001 7.41 1.31 51 74 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.19 1.54 111 153 5 000
BTB-INnannHr 8 07/08/12 01/08/17 8.00 0.15 122 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 7.94 1.05 127 126 8 000
B3b
B3b 8 22/10/13 13/10/20 97.40 99.00 8.24 1.31 134 157 15 000
B3b 21 10/03/15 17/02/32 99.00 99.30 8.87 2.45 129 224 15 000
B3b 9 24/03/16 18/03/21 96.25 97.50 96.25 -0.65 2 2 9.29 3.28 140 266 15 000
B3b 10 27/09/16 21/09/21 8.67 3.63 67 203 15 000
B3b 6 17/10/17 13/10/20 91.51 95.51 91.26 -2.74 1 1 10.30 4.37 210 364 10 000
B3B-Nusunnr
B3B-INusntr 3 11/04/14 02/04/21 98.00 97.32 0.32 2 50 001 9.32 1.72 212 267 5 000
B3B-IusnHr 8 28/10/14 19/10/21 96.00 110.10 8.99 2.18 154 236 5 000
B3B-INusnHr 9 29/10/14 20/10/21 99.80 100.50 8.99 2.18 154 236 5 000
B3B-IusnHr 6 31/01/17 99.40 99.40 -0.21 1 1 9.48 2.27 199 285 10 000
B3B-INusnHr 4 08/04/16 02/04/21 99.00 9.41 3.29 151 278 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.34 3.29 144 271 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.00 99.80 99.80 0.55 1 2 9.00 1.67 184 235 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.98 7.75 0.21 90 5 000
PCXb BO-5 29/08/12 28/08/13 99.99 7.65 0.21 80 10 000
PCXb 8 22/11/12  14/11/19 100.95 101.16 8.01 0.44 122 5 000
PCXB 9 22/11/12  14/11/19 101.50 8.01 0.44 122 5 000
PCXB 10 06/02/13 29/01/20 8.33 0.63 222 158 5 000
PCXb 11 07/02/13 30/01/20 98.00 101.70 8.17 0.63 205 142 5 000
PCXB 7 11/06/13 05/06/18 98.00 98.60 8.92 0.98 233 223 5 000
PCXb BO-2 06/08/13 03/02/15 100.00 0.40 1 1 8.35 1.09 164 167 5 000
PCXb BO-3 08/08/13 05/02/15 100.00 0.20 1 1 8.35 1.10 164 167 5 000
PCXb BO-6 01/05/12 29/10/13 97.00 99.94 8.77 1.32 186 210 10 000
PCXB 15 05/11/13 26/10/21 99.65 100.30 8.83 1.34 190 217 10 000
PCXb 4 02/10/13  27/09/17 110.00 7.63 1.25 77 96 10 000
PCXB 3 13/02/14 09/02/17 95.10 101.44 9.17 1.54 209 251 10 000
PCXB 6 15/08/14 09/02/18 86.00 99.00 8.29 2.08 89 166 5 000
PCXb 16 13/04/15 04/04/22 97.00 100.00 9.45 2.54 183 282 10 000
PCXb 14 07/07/15 29/06/21 94.50 96.50 96.58 1.58 1 7200 9.20 2.69 152 257 10 000
PCXB 12 09/07/15 01/07/21 94.50 96.50 9.84 2.70 216 321 5 000
PCXb 13 10/07/15 02/07/21 97.99 9.02 2.70 133 239 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.42 28 20 000
[asnpomGaHk 5 22/11/12 7.08 0.44 29 20 000
[asnpombank 6O-4 24/12/12 20/12/14 8.37 0.51 248 162 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.20 98.60 8.35 1.06 168 167 10 000
[asnpombank BO-1 08/12/13 99.80 8.20 1.43 120 154 10 000
[asnpombank BO-3 05/02/14 01/02/15 99.90 100.33 8.84 1.53 177 218 10 000
ANKK
AMXKK A5 15/10/12 99.71 100.13 7.76 0.33 91 2 000
AVXKK A6 15/07/14 99.50 8.62 1.60 150 197 3 000
AVXKK A8 15/06/18 9.81 1.79 257 317 5 000
AVXKK A9 15/02/17 98.95 99.70 99.70 0.70 3 30 7.85 2.19 39 122 5 000
AVXKK A7 15/07/16 100.50 7.66 2.19 20 103 4 000
AMXKK A19 15/05/15 15/11/24 9.09 2.62 144 246 6 000
AMXKK A18 15/04/16 15/07/23 96.37 96.97 96.37 -0.18 1 12 9.45 3.29 155 282 7 000
AMXKK A10 15/11/18 98.00 99.90 8.62 3.30 72 199 6 000
AMXKK A21 15/02/20 99.94 9.09 3.45 114 246 15 000
AMXKK A1l 15/09/20 8.99 4.02 88 234 10 000
AMXKK A16 15/09/21 8.99 5.08 62 231 10 000
AMXKK A17 15/04/22 102.30 103.50 8.76 5.69 27 205 8 000
AMXKK A20 15/12/27 8.74 8.38 184 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.53 2.04 115 190 7 000
AMIKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 9.20 1.42 221 254 3 000
MOB3KC BO-5 08/06/12 08/12/13 98.78 100.50 9.20 1.42 221 254 2 000
MOB3KC BO-4 01/08/12 01/08/14 8.00 0.13 124 3 000
MOB3KC BO-6 01/08/12 01/08/14 8.07 0.13 131 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.88 8.84 0.66 267 209 5 000
MOB3KC BO-2 22/01/12 22/07/13 100.71 101.01 9.31 1.04 266 263 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 2 12/06/12 7.89 0.01 3 000
TpaHckpeantTbaHk 5 12/08/13 101.20 8.61 1.11 189 193 3 000
TpaHckpeantbaHk BO-1 17/11/13 100.00 9.09 1.37 214 243 5 000
TpaHckpeanTbaHk 6 17/04/14 99.95 8.50 1.73 130 185 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.68 100.77 100.78 -0.02 6 30 800 6.97 0.12 23 15 000
MTC 3 20/06/13 12/06/18 99.90 100.25 100.00 0.35 1 5000 8.16 0.96 159 147 10 000
MTC 1 17/10/13 98.50 99.00 98.65 -0.10 2 4967 8.23 1.30 134 156 10 000
MTC 4 19/05/11 13/05/14 97.10 98.05 98.00 7 7 877 1.84 150 213 15 000
MTC 2 20/10/15 96.00 98.00 98.95 1 1 8.27 2.98 48 164 10 000
MTC 8 12/11/15 03/11/20 97.10 98.00 97.10 -0.25 4 8028 9.36 3.02 155 273 15 000
MTC 7 07/11/17 96.50 98.20 9.82 4.38 162 316 10 000
Bbivnenkom
BeimMnenkom NHe 1 19/07/13 100.00 101.20 101.20 0.80 1 40 8.23 1.03 158 155 10 000
BeimMnenkom 3 12/07/11 08/07/14 95.56 96.00 95.70 -0.20 3 4 9.98 1.89 268 334 10 000
BeimMnenkom 2 23/03/15 14/03/22 96.25 97.95 10.13 2.47 254 350 10 000
BeimMnenkom 1 17/03/15 08/03/22 96.51 97.75 97.75 0.25 1 10 000 10.03 2.45 245 340 10 000
BeimMnenkom 4 17/03/15 08/03/22 96.00 97.69 97.60 0.10 1 10 000 10.10 2.45 252 347 15 000
BeimMnenkom 6 13/10/15 95.40 95.89 95.00 -1.15 5 9 10.35 2.93 258 372 10 000
BeimMnenkom 7 13/10/15 95.40 95.50 93.20 -2.80 3 3 11.06 2.93 329 443 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 7.59 0.50 83 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.34 0.72 208 160
PocTtenekom 1 18/08/11 08/08/13 83.01 9.77 0.88 329 306 2 000
PocTtenekom 11 24/07/19 100.75 101.00 100.75 -0.25 4 583 12.03 4.43 381 537 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.60 9.36 1.54 228 270 3 000
TENE2 5 10/02/14 31/01/22 96.00 100.30 9.29 1.54 221 263 4 000
TENE2 7 14/04/15 05/04/22 85.00 99.50 98.90 1.45 2 2 9.67 2.53 206 304 6 000
TENE2 1 17/06/16 11/06/21 94.70 95.00 10.00 3.34 209 337 5 000
TENE2 3 17/06/16 11/06/21 90.00 109.00 10.25 3.34 234 362 3 000
TENE2 2 17/06/16 11/06/21 90.12 109.00 10.10 3.34 219 347 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 86.00 99.80 7.69 0.69 148 95 5 000
MArHUT
MarnHut BO-1 09/09/13 99.35 100.25 8.58 1.18 179 191 1 000
Marnut BO-2 09/09/13 100.25 99.50 0.25 1 10 010 8.85 1.18 206 218 1 000
Marnut BO-3 09/09/13 9.08 1.18 229 241 2 000
Marnut BO-4 09/09/13 99.30 100.00 8.63 1.18 184 196 2 000
Marnut BO-5 28/02/14 88.35 98.50 98.50 1 5000 9.15 1.60 203 250 5 000
Marnut BO-6 22/04/14 99.85 9.48 1.75 227 283 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.01 97.94 96.97 -0.38 1 95 9.69 1.87 240 305 8 000
X5 ®uHaHc 1 01/07/14 90.00 97.50 9.39 1.86 211 275 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.05 100.18 100.05 18 7432 9.30 0.11 256 3 000
Konerika BO-2 01/10/13 99.00 99.90 99.86 2 2 9.43 1.22 260 276 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 97.61 99.19 97.60 -2.35 2 492 13.19 0.91 668 649 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.50 98.90 9.63 1.35 270 297 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 100.00 100.35 9.90 0.31 304 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.00 95.90 11.23 2.66 356 460 1 000
Mupatopr
Mupatopr BO-1 29/07/14 92.51 94.49 13.30 1.92 599 666 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATOoM3aHepronpom 6 15/08/14 8.26 1.97 92 162 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 9.73 0.49 297 2 000
Kamas BO-2 04/02/14 93.00 99.05 10.54 1.53 347 388 3 000
YB3
YpanBaroHsaesop 1 13/12/12 07/12/17 10.27 0.48 350 3 000
YpanearoH3asog 2 27/08/13 20/02/18 97.80 98.25 11.12 1.14 436 445 3 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 253 311 5 000
rcc
CC 01 20/09/12 26/03/17 100.00 9.03 0.27 215 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.41 0.50 254 166 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.05 0.84 263 233 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 91.00 99.50 95.00 -3.83 5 71 15.14 0.84 871 842 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.23 99.60 14.90 0.86 845 819 2 000
Connepc 2 17/07/13 102.21 102.55 102.55 0.45 5 1034 10.21 1.01 359 353 3 000
MapomawcepBuc
rMC 02 13/02/15 99.95 100.30 100.05 -0.10 3 2498 11.00 2.32 348 437 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.70 100.00 9.02 0.80 265 229 6 000
AspodiioTr BO-2 08/04/13 99.00 100.80 8.82 0.80 245 209 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 8.14 0.68 194 140 3 000
TpaHckoHTeliHep 2 04/06/15 8.52 2.06 113 189 3 000
Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 97.01 99.90 99.00 0.23 8 100 001 10.29 1.51 323 363 3 000
HoelMepeso3Kom BO-01 03/03/15 98.50 99.95 98.50 -0.10 2 11 10.92 2.39 337 429 5 000
HogeMepeo3Kom BO-02 03/03/15 100.00 99.00 3 4 006 10.69 2.39 314 406 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 99.85 100.00 100.00 8 1506 12.86 1.28 598 619 3 000
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.61 99.85 99.80 0.40 4 11 416 13.04 1.14 629 637 3 000
O-Tanp
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EsxenHeBHBINA 0030D

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

Odeptnl Torawennn Tokynka Tlpogdaxa Tlocn WM. NN cpenok wT YTM/YTP [iopauusn™ O®3 cBOnam mnH py6.
lO-Tanp BO-1 26/03/13 96.01 102.50 11.62 0.74 533 488 2 000
lO-Tanp BO-2 26/03/13 99.75 102.49 9.47 0.74 318 273 2 000
lO-Tanp BO-3 19/12/13 7.92 1.40 94 126 2 000
lO-Tanp BO-4 26/03/14 97.10 97.86 98.04 -0.01 2 10 10.61 1.64 347 396 2 000
lO-Tanp BO-5 26/03/14 91.00 98.45 10.41 1.64 327 376 2 000
lO-Tavp 5 21/07/16 8.80 3.42 86 217 2 000
SHEPFETUKAU CETU
PYCrmarPo
Py crvgpo 1 22/04/16 12/04/21 83.00 97.50 8.97 3.35 105 234 10 000
Py crvgpo 2 22/04/16 12/04/21 98.89 8.97 3.35 105 234 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 95.00 9.60 0.69 339 286 5 000
MocaHepro 3 06/12/12 28/11/14 101.01 101.85 8.25 0.48 149 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 98.01 99.90 9.39 2.57 176 276 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.15 100.27 100.30 0.19 10 162 500 -9.80 0.02 4 000
OHEJ OrkK-5 b-18 25/06/14 95.50 9.51 1.87 222 287 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 10.37 1.85 309 373 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.06 95.50 11.45 3.30 355 482 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 95.02 99.14 94.00 -2.50 1 91 11.55 2.01 419 492 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 96.00 98.95 96.00 -2.89 1 86 10.41 1.63 327 376 4 000
Trk-1 03 26/06/12 14/12/21 10.32 0.04 2 000
TrK-1 02 02/07/13 01/07/14 99.03 7.82 1.00 120 114 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.00 98.94 97.68 0.03 4 300 003 10.51 1.11 379 383 7 000
TrK-2
TrK-2 6O-1 17/09/13 86.80 87.18 87.17 -0.08 69 5434 22.15 1.19 1535 1548 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 96.80 99.10 11.54 1.27 467 487 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 11.12 1.76 390 447 5 000
Wpky TOHepro BO-1 08/04/14 86.00 9.97 1.71 278 332 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.70 100.10 9.04 1.17 226 237 3 000
rac
[asnpom-raszsHeprocets 1 20/06/12 91.00 7.98 0.02 2 000
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 209 237 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.25 99.75 10.81 1.15 405 414 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 99.00 9.29 2.63 163 266 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 8.77 3.04 96 214 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.20 108.00 97.21 -0.54 4 51 350 10.87 1.21 405 420 4 000
AkpoH 3 23/05/12 20/11/13 100.06 100.70 9.97 1.37 302 331 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.84 94 157 4 000
AKpoOH 5 27/05/14 18/05/21 93.00 11.15 1.84 388 451 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.50 97.19 11.24 1.70 405 459 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.05 100.55 100.10 2 391 10.66 0.96 409 397 2 000
Fpynna JICP 2 31/01/13 01/08/13 99.85 100.15 9.92 0.61 383 317 5 000
JICP 'pynna BO-2 10/09/13 99.61 99.75 99.71 0.01 3 3169 10.49 1.17 371 382 2 000
JICP 'pynna BO-3 20/03/14 96.55 96.65 96.62 12 22778 11.99 1.63 485 534 2 000
JICP I'pynna BO-5 24/07/14 92.65 92.70 92.70 -0.05 8 340 12.89 1.91 558 625 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 98.90 99.38 98.95 -0.09 13 31255 13.51 0.50 675 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 102.31 103.18 102.70 0.95 11 14 055 10.62 0.48 385 2 000
NeHCneuCMY BO-2 23/05/13 100.22 103.80 9.69 0.69 348 295 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 94.00 97.99 10.85 4.25 268 420 8 000
POCHAHO 2 20/12/17 94.00 99.99 10.85 4.29 267 420 10 000
POCHAHO 3 20/12/17 94.00 99.99 10.85 4.27 267 420 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 101.11 101.24 101.20 -0.06 5 7850 7.47 0.17 67 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.86 102.35 8.50 0.46 172 19 000
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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®PK Cuctema 1 07/03/13 101.01 101.85 8.10 0.71 186 136 6 000
A®PK Cuctema 4 15/03/16 98.02 98.02 -0.13 8 462 8.75 2.21 128 212 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.30 99.70 99.30 -0.36 9 636 11.49 1.02 485 481 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.01 100.45 100.01 -0.49 8 764 12.34 0.93 580 564 2 000
CutpoHukc BO-2 08/10/12 07/10/13 99.80 99.90 99.89 -0.01 4 140 11.31 0.32 445 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/12 25/06/13 7.71 0.03 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.10 101.50 8.89 0.90 239 219 10 000
POCBAHK BO-2 08/07/13 9.46 1.01 284 278 5 000
POCBAHK A3 06/05/11 06/11/13 98.25 97.45 -0.20 4 294 9.06 1.35 212 240 5 000
POCBAHK A5 06/05/11 07/11/14 9.25 2.22 178 262 5 000
Alb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 98.00 99.00 9.17 1.53 210 251 5 000
Anbda-baHk 2 07/06/13 02/12/16 100.60 100.80 8.76 0.96 219 207 5 000
MOM BaHk
MOM Bank 7 19/07/12 100.44 100.44 -0.05 1 1400 7.15 0.10 43 5 000
MOM Bank BO-1 29/11/12 101.50 102.25 8.87 0.46 209 5 000
MOM BaHk BO-4 16/12/12 16/12/14 9.21 0.49 245 5 000
MOM BaHk 8 09/07/13 09/04/15 99.78 100.40 99.96 4 114 9.25 1.03 261 257 6 000
MOM BaHnk BO-2 21/03/14 86.00 98.85 9.05 1.65 189 240 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.50 100.15 9.70 1.58 260 305 5 000
Homoc 9 15/06/12 14/06/13 8.98 0.95 242 229 5 000
Homoc 11 04/07/12 02/07/14 99.90 100.00 99.50 -0.45 1 106 16.87 0.06 5 000
Homoc BO-2 18/04/13 18/10/14 99.52 100.02 8.40 0.83 199 168 5 000
Homoc 12 25/08/13 28/08/17 98.80 99.39 99.25 0.25 2 30001 9.36 1.14 261 269 5 000
Bank 3EHUT
BaHk 3ennt BO-1 07/04/12 07/04/13 7.62 0.80 125 89 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 99.99 100.09 9.17 0.95 261 248 5 000
BaHk 3eHuT 6 03/07/12 01/07/14 100.00 100.05 8.01 0.05 3 000
BaHk 3eHnt BO-2 22/09/12 22/09/13 99.84 100.01 100.01 0.11 5 97 000 7.79 0.28 91 5 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.35 99.64 99.60 0.10 12 30682 8.31 0.45 153 5 000
BaHk 3eHnt BO-3 15/11/12 15/11/14 100.20 100.20 0.07 3 15001 8.40 0.42 160 3 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 99.95 100.15 100.15 0.15 1 3000 8.81 0.63 269 206 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 99.95 100.15 9.06 0.65 291 231 3 000
BaHk 3ennt BO-7 12/04/14 12/04/15 99.20 99.60 98.60 -1.00 1 13 000 10.29 1.70 310 364 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 99.60 100.00 9.38 0.67 320 264 5 000
MpomcB s3bbaHk 5O-4 20/02/13 18/02/15 99.70 99.85 99.85 0.08 2 13450 9.14 0.67 296 240 5 000
MpomcB a3b6aHk 6 17/06/13 9.86 0.95 330 317 5 000
MpomcB s3bbaHk BO-3 04/02/14 98.23 98.90 98.86 0.63 2 40 9.57 1.53 250 291 5 000
Bank CI6
Bank CMNB BO-2 26/03/12 23/09/13 99.68 99.40 -0.36 1 10 000 9.71 1.22 289 304 5 000
Bank CMNB BO-1 09/10/12 09/04/13 10.03 0.32 318 5 000
Bank CMNB BO-4 13/12/12 12/12/13 8.29 0.48 153 3 000
MKB
MKB 8 10/10/12 08/04/15 8.12 0.34 128 3 000
MKB 7 17/07/12 14/07/15 100.15 100.35 7.68 0.09 96 2 000
MKB 6 07/08/12 100.15 100.30 100.20 5 120 8.06 0.15 128 2 000
MKB BO-4 15/10/12 15/04/14 99.58 99.70 99.66 9 443 9.18 0.34 234 5 000
MKB BO-1 22/02/13 22/02/14 98.80 99.73 9.28 0.67 309 254 3 000
MKB BO-5 23/06/14 96.20 96.45 96.45 10 25032 11.52 1.81 427 488 5 000
NETPOKOMMEPL,
MeTpokommepL, 7 20/02/11 22/08/12 99.80 99.99 99.95 2 184 7.32 0.19 49 3 000
MeTpokommepL, 6 22/08/12 99.95 100.08 100.00 0.05 3 5875 7.81 0.19 98 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 8.69 0.49 193 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.00 101.60 8.53 1.16 176 186 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.55 99.65 9.37 1.19 257 270 5 000
JIK YPAIICUB
Ypancu6 JNnsmHr 6O-3 29/10/13 100.05 100.20 9.76 0.72 350 302 3 000
Ypancu6 NnamHr 6O-1 28/02/14 99.70 99.90 10.08 0.92 356 338 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 97.90 98.20 10.98 0.98 439 430 3 000
Ypancu6 JNnsmHr 6O-5 05/02/15 100.45 100.50 100.50 0.05 4 1054 11.56 1.27 469 489 3 000
Ypancu6 JInsmHr 6O-6 10/02/15 100.00 101.00 101.00 1 700 11.14 1.29 425 447 3 000
Ypancu6 NnsmHr 6O-2 12/01/15 100.90 101.40 100.90 -0.11 2 240 11.56 2.23 408 493 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 100.40 101.19 11.62 2.33 409 499 2 000
KB PEHECCAHC KAINUTAIN
PenKan 3 10/06/11 06/06/12 -5.10 0.00 4 000
PenKan BO-3 05/08/13 05/08/14 96.87 97.19 97.15 0.36 4 270 13.02 1.07 633 634 3 000
TKC BAHK
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EsxenHeBHBINA 0030D

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

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBONam mnH py6.
TKC BO-3 21/08/12 18/02/14 100.40 100.49 100.35 -0.11 4 202 12.17 0.19 534 2 000
TKC BO-4 18/04/13 16/04/15 100.30 100.39 100.35 -0.04 7 901 13.15 0.82 676 643 2 000
TKC 2 28/07/13 107.00 107.66 107.72 0.22 16 3402 12.75 1.00 614 607 1 000
TKC BO-1 20/09/13 101.00 102.10 13.81 1.18 702 714 2 000
TKC BO-2 29/11/11 26/11/13 104.01 104.28 104.28 -0.22 35 4124 13.59 1.35 666 693 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.50 99.84 99.81 0.25 13 600 11.95 0.11 522 4 000
Pocrocctpax 2 12/11/12 02/11/17 98.00 99.94 99.50 7 659 12.06 0.42 526 5 000
EABP
EABP 3 29/10/13 25/10/16 99.70 7.87 1.32 96 120 5 000
EABP 1 03/02/14 28/01/19 98.00 101.25 8.77 1.54 169 211 5 000
EABP 4 11/02/14 06/02/18 9.07 1.56 198 242 5 000
EABP 2 26/02/15 21/02/19 93.00 110.05 8.53 2.44 96 190 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 99.10 99.75 9.42 0.44 263 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.30 100.49 10.15 1.15 338 348 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 98.00 110.00 9.59 1.17 281 292 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 85.00 98.50 10.17 1.17 339 350 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 8.60 1.41 162 194 5 000
HOHukpeanT BaHk 1 07/09/16 98.00 9.11 3.61 111 247 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 8.56 1.41 157 190 10 000
Pandxpaiizen 65O-7 27/11/13 98.00 100.00 8.41 1.40 143 175 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 159 5 000
PyccCraHpapT
Py ccCtanpapt BO-1 09/11/12 07/11/14 100.80 101.00 100.96 -0.05 6 410 8.70 0.41 189 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 98.00 100.00 9.66 0.76 334 292 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.00 100.00 100.00 1 1500 10.23 1.27 336 356 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.62 0.71 137 88 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.40 99.80 99.80 0.20 4 2101 8.42 0.49 166 5 000
XK baHk 5 19/10/11 17/04/13 9.43 0.81 304 271 4 000
XK baHk BO-3 22/10/13 22/04/14 99.80 8.96 1.29 207 229 4 000
XK BaHk 7 26/04/12 23/04/15 98.70 99.00 99.00 1 7 000 10.55 2.50 295 392 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.50 7.68 1.68 51 103 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.00 9.20 0.26 231 2 000
Py cdmHancbark 9 18/09/12 15/09/15 86.00 100.00 10.61 0.27 372 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.00 98.40 9.05 1.01 243 237 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 101.00 9.74 1.17 296 307 4 000
Py cdmHancbank 10 12/11/13 10/11/15 101.00 9.05 1.36 211 239 2 000
Py cdmHancbank 11 13/11/13 11/11/15 9.04 1.36 209 238 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.55 100.65 9.09 0.39 227 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.10 99.50 11.03 1.58 393 438 6 000
OTIN BaHk 2 25/03/14 94.00 95.30 95.20 -0.07 14 13 484 11.60 1.66 444 495 3 000
OTIMN baHk BO-1 29/07/14 93.35 93.75 93.40 2 700 11.86 1.93 454 522 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.90 101.00 100.90 1 1059 8.98 0.48 221 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.60 100.15 99.70 0.10 1 2 000 10.07 0.93 353 337 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.70 100.00 8.88 0.33 203 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 98.00 98.28 10.73 1.01 411 405 2 000
KpeauntEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.85 100.00 8.70 0.19 187 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 10.87 1.52 380 421 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 101.00 9.49 1.75 227 284 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 98.50 99.50 99.02 -0.88 2 90 001 10.02 1.27 315 335 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 26/06/12 24/06/14 99.80 100.06 9.25 0.04 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 9.63 0.50 287 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 9.85 0.52 395 310 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.75 101.00 10.25 0.82 385 353 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.67 0.50 280 192 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 233 337
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.25 99.40 99.30 2 6862 11.58 0.35 474 2 000

CypnocTtpouTenbHbIN 6aHK
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EsxenHeBHBINA 0030D

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

OdbepThl lMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBoONam mrH py6.
Cy pocTtp 03 05/09/11 03/09/12 99.02 10.10 0.22 323 2 000
CypocTp BOO1 03/03/13 03/03/14 100.00 1 34 11.25 0.69 503 451 2 000
Cy pocTp 04 10/04/12 08/10/13 99.00 100.40 99.50 3 700 11.71 1.24 486 504 2 000
MeTko M6 aHk
MeTkombaHk BO-1 02/02/13 02/08/14 12.08 0.62 598 533 2 000
MeTkombBaHk 01 13/04/13 15/04/15 10.93 0.81 455 420 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 95.00 97.75 10.96 1.94 363 432 2 000
TatchoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.95 100.00 100.00 -0.56 9 9764 9.51 0.04 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 99.00 99.90 99.02 0.22 2 4 11.97 0.35 513 2 000
TaTtdoHabaHk BO-3 29/11/12 27/11/14 99.01 101.25 12.84 0.46 606 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 9.38 0.48 261 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.03 100.36 11.13 0.66 496 438 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.99 100.30 10.49 0.68 429 375 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.42 99.97 99.65 -0.15 1 990 11.76 0.80 539 503 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 100.00 100.29 6.13 0.04 15 000
Mocksa 54 05/09/12 99.85 100.10 7.69 0.23 82 15 000
Mocksa 61 03/06/13 106.82 108.20 107.82 0.82 7 150 462 6.80 0.92 28 10 30 000
Mocksa 53 01/09/13 99.61 101.00 99.99 0.17 1 177 000 7.12 1.17 34 45 15 000
Mocksa 63 10/12/13 110.76 111.70 111.70 -0.10 9 223 621 6.87 1.37 21 15 000
Mocksa 62 08/06/14 109.00 109.85 109.01 -0.84 5 48 730 7.80 1.79 56 116 35 000
Mocksa 39 21/07/14 98.26 99.15 98.30 0.07 11 900 8.10 1.93 78 146 10 000
Mocksa 64 24/06/15 95.61 98.00 95.62 0.02 10 590 8.87 2.67 120 224 20 000
Mocksa 44 16/11/15 111.00 113.49 9.19 2.89 143 256 40 000
Mocksa 56 22/09/16 95.00 95.30 95.30 -0.10 2 96 8.50 3.70 48 186 20 000
Mocksa 49 14/06/17 7.98 4.12 133 25 000
Mocksa 48 11/06/22 88.60 89.29 8.39 7.22 158 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.48 100.70 100.45 -0.15 1 43 8.70 0.97 212 201 19 000
Mockos ckas O6n 7 16/04/14 98.48 99.40 98.80 -0.69 2 10 000 8.90 1.73 170 225 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 101.50 102.30 102.25 2 207 034 7.91 0.47 114 3 000
Hwxeropoackas O6n 4 17/11/12 98.21 102.05 8.13 0.43 134 3 000
Hwxeropoackas O6n 6 07/10/15 99.01 99.50 99.50 0.09 2 2000 8.65 2.09 124 202 5 000
Hwxeropoackas O6n 7 16/11/16 101.50 101.95 9.06 2.55 144 243 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 100.00 100.30 6.08 0.18 8 000
Camapckasa O6n 4 20/06/12 6.02 0.02 5 000
Camapckan O6bn 6 10/05/13 102.00 106.50 106.30 -0.10 1 42 942 7.96 0.85 152 125 2 000
Camapckan O6bn 7 30/11/16 96.50 97.85 97.50 0.50 2 2500 8.84 2.40 128 221 12 000
AKYTUA
Ay Tna 1 11/04/13 99.60 8.18 0.56 219 143 3 000
Axy Tna 9 19/09/13 7.69 0.79 133 96 2 000
Ay Tna 7 17/04/14 99.38 100.80 7.45 1.46 43 79 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpai 2 14/12/12 0.53 2 000
KpacHonap 02 05/11/15 100.00 101.50 8.83 1.50 178 217 1 000
KpacHopapckuin kpaii 3 27/09/14 99.30 100.29 99.88 0.53 2 2000 8.32 1.67 116 167 4 000
KPACHOAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 101.00 101.25 101.10 0.08 1 30000 7.81 0.40 100 10 000
KpacHosipckun kpan 5 29/11/16 100.50 102.75 8.52 1.85 125 188 9 000
KOMU
Komu Pecn 7 22/11/13 101.15 8.39 0.92 187 169 1 000
Komu Pecn 9 18/10/14 97.00 98.50 9.24 1.73 203 259 2 000
Komu Pecn 8 03/12/15 94.50 8.59 2.57 96 196 1 000
Komun Pecn 10 15/12/16 8.82 2.58 119 219 2 000
yYOMYPTUSA
Yamy ptusa 05 24/11/16 8.88 2.83 115 225 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 8.26 0.50 239 151 3 000
Koctpomckas obnactb 6 17/11/16 99.85 100.00 99.90 -0.10 9 1078 9.89 2.16 245 326 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 9.21 2.54 159 258 3 000
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EsxenHeBHBINA 0030D

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

OdbepTthl lMorawenns [lokynka [lpopaxa [locn W3m. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
PECN KAPENUA
Kapenus 14 30/11/16 100.02 102.20 9.07 2.06 168 244 1 000
SAPOCIIABCKASA OBJACTb
ApocnaBckas O6n 9 16/05/13 100.30 103.15 6.58 0.64 44 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.70 8.23 1.48 120 157 3 000
PA3AHCKAS OBIIACTb
PsasaHckas O6n 1 27/11/14 8.49 1.47 147 183 2 000
XMAO
XMAO-tOrpa 7 20/12/12 7.34 0.50 58 2 000
XMAO-tOrpa 8 19/12/13 7.64 1.38 68 98 2 000
CBEPOJNIOBCKASA OBJIACTb
Ceepanosckas obn. 01 11/12/16 101.10 103.20 101.30 0.50 1 20 000 8.81 2.12 139 218 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 9.07 1.36 213 241 4 000
TeBepckaa O6n 6 12/06/14 13.04 1.10 632 636 3 000
Teepckaa O6n 7 15/12/15 9.97 2.73 227 334 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 29/04/15 103.250 103.625 2.45 2.32 2.75 -0.25 183
RUSSIA'18 11% usD 24/07/18 138.789 141.316 3.82 3.45 4.73 0.10 274
RUSSIA'30 7.5% usD 31/03/30 119.316 119.468 4.04 4.02 5.42 0.07 259
RUSSIA'20 5% usD 29/04/20 107.750 108.250 3.85 3.78 6.63 -0.50 243
RUSSIA'28 12.75% USD 24/06/28 176.842 178.158 5.48 5.40 8.95 -0.10 361
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.987 101.112 1.69 1.34 0.35 -0.01 122
GAZST'13 5.625% USD 22/07/13 101.625 102.375 2.27 0.78 0.49 178
GAZPR'13 9.625% USD 01/03/13 105.125 105.375 2.36 2.02 0.70 0.38 185
GAZPR'13 7.343% USD 11/04/13 103.875 104.250 2.58 2.13 0.81 0.21 206
GAZPR'13 7.51% USD 31/07/13 105.000 105.500 2.97 2.53 1.08 -0.25 245
GAZPR'14 10.5% USD 25/03/14 111.750 111.875 3.66 3.60 1.63 314
GAZPR'14 10.5% USD 08/03/14 111.500 112.500 3.64 3.08 1.62 312
GAZPR'14 8.125% USD 31/07/14 109.000 109.625 3.69 3.40 1.96 -0.14 314
GAZPR'15 5.092% USD 29/11/15 104.125 105.000 3.81 3.54 3.22 -0.10 313
GAZPR'16 6.212% uUsD 22/11/16 107.250 108.250 4.40 4.16 3.96 -0.76 357
GAZPR'18 8.146% uUsD 11/04/18 118.000 119.000 4.59 4.41 4.80 0.19 353
GAZPR'19 9.25% uUsD 23/04/19 123.250 123.750 5.18 5.10 5.36 -0.17 398
GAZPR'22 6.51% uUsD 07/03/22 107.750 108.750 5.47 5.34 7.35 0.07 389
GAZPR'34 8.625% uUsD 28/04/34 124.967 125.446 6.47 6.44 11.25 -0.03 442
GAZPR'37 7.288% uUsD 16/08/37 111.279 111.757 6.38 6.35 12.28 -0.15 426
TpaHcHed T
TRANSN'12 6.103% uUsD 27/06/12 100.000 100.375 -0.18
TRANSN'13 7.7% uUsD 07/08/13 106.243 108.243 2.17 0.50 1.10 164
TRANSN'14 5.67% uUsD 05/03/14 104.000 105.000 3.27 2.69 1.65 -0.02 272
TRANSN'18 8.7% uUsD 07/08/18 123.250 124.250 4.35 4.19 4.92 1.21 323
PX0,
RZD'17 5.739% USD 03/04/17 105.500 106.250 4.45 4.28 4.24 -0.22 356
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 93.416 94.416 6.86 6.63 4.68 -0.05 593
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.625 101.875 2.27 1.63 0.38 -0.08 181
VTB'15 6.465% USD 04/03/15 104.000 104.500 4.88 4.68 2.51 -0.25 431
VTB'18 6.315% USD 22/02/18 100.120 100.495 6.29 6.21 4.78 -0.62 529
VTB'18 6.875% USD 29/05/18 104.125 104.500 6.04 5.97 5.00 0.08 500
VTB'20 6.551% USD 13/10/20 99.000 99.625 6.71 6.61 6.48 -0.41 533
VTB'35 6.25% USD 30/06/35 103.500 104.000 5.97 5.93 12.36 0.05 384
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 102.750 103.250 4.24 3.69 0.90 375
BANK OF MOS'15 6.699% USD 11/03/15 102.375 103.000 5.75 5.50 2.52 -0.13 521
BOM CAPITAL'15 6.699% USD 11/03/15 97.365 98.365 7.78 7.36 2.51 0.01 730
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 98.448 98.748 5.57 5.48 3.62 -0.29 484
VEB'17 5.45% uUsD 22/11/17 103.483 103.968 4.72 4.62 4.78 -0.44 370
VEB'20 6.902% uUsD 09/07/20 107.610 108.108 5.71 5.64 6.23 0.44 433
VEB'25 6.8% uUsD 22/11/25 104.500 105.250 6.30 6.22 9.10 -0.47 446
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.625 105.000 3.38 3.02 0.99 0.29 287
GAZPROMB'14 6.25% usD 15/12/14 103.750 104.000 4.65 4.54 2.29 0.15 410
GAZPROMB'15 6.5% uUsD 23/09/15 104.625 104.875 4.95 4.87 2.97 -0.32 433
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.000 104.500 2.76 2.23 0.91 0.08 225
ROSSELKH'14 7.125% USD 14/01/14 105.000 105.750 3.84 3.37 1.49 -0.47 332
ROSSELKH'14 9% USD 11/06/14 110.000 110.500 3.75 3.50 1.88 -0.17 321
ROSSELKH'17 6.299% USD 15/05/17 105.250 105.750 5.08 4.97 4.31 -0.47 418
ROSSELKH'18 7.75% USD 29/05/18 111.375 112.125 5.49 5.35 4.94 -0.74 443
ROSSELKH'21 6% USD 03/06/21 97.457 98.082 6.74 6.56 3.58 -0.52 605
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.875 104.225 2.21 1.84 0.91 0.27 169
SBER'13 6.468% USD 02/07/13 104.000 104.400 2.59 2.22 1.01 0.07 207
SBER'15 5.499% USD 07/07/15 104.375 104.875 3.97 3.80 2.81 -0.59 335
SBER'17 5.4% USD 24/03/17 102.250 102.750 4.87 4.75 4.24 -0.06 399
SBER'21 5.717% usD 16/06/21 100.569 101.319 5.64 5.53 6.98 -0.39 413
YACTHBIE KOMMNAHUU
EBpa3
EVRAZ'13 8.875% usD 24/04/13 104.050 104.550 4.05 3.47 0.84 0.03 356
EVRAZ'15 8.25% usD 10/11/15 104.250 104.750 6.83 6.67 3.03 -0.67 624
i
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PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa Tllokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
EVRAZ'18 9.5% UsD 24/04/18 105.000 105.750 8.40 8.24 4.61 -0.41 748
EVRAZ'18 6.75% UsD 27/04/18 93.625 94.375 8.13 7.97 4.87 0.06 718
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 99.963 100.963 9.88 9.46 2.41 1.77 950
Anpoca
ALROSA'14 8.875% UsD 17/11/14 109.476 110.417 4.70 4.31 2.24 -0.11 416
ALROSA'20 7.75% UsD 03/11/20 103.125 103.750 7.25 7.15 6.31 0.03 590
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.500 104.000 4.27 3.71 0.86 -0.03 379
VIP FIN'16 6.493% UsD 02/02/16 98.260 98.260 7.04 7.04 3.22 -0.45 642
VIMPELC'16 8.25% UsD 23/05/16 103.251 103.751 7.29 7.14 3.44 -0.32 663
VIMPELC'18 9.125% uUsD 30/04/18 104.125 104.875 8.22 8.06 4.66 -0.97 729
VIP FIN'21 7.748% UsD 02/02/21 93.880 94.880 8.77 8.60 6.20 0.38 748
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 106.550 107.050 3.50 3.29 2.25 293
LUKOIL'17 6.356% uUsbD 07/06/17 107.000 107.500 4.76 4.65 4.37 -0.35 385
LUKOIL'19 7.25% uUsbD 05/11/19 111.250 111.750 5.38 5.31 5.91 410
LUKOIL'20 6.125% uUsbD 09/11/20 103.625 104.000 5.58 5.52 6.70 0.41 415
LUKOIL'22 6.656% uUsbD 07/06/22 107.875 108.725 5.62 5.51 7.56 -0.50 402
MTC
MTS'20 8.625% uUsbD 22/06/20 110.500 111.500 6.90 6.75 5.86 -0.34 560
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 102.250 103.250 4.65 4.35 3.30 -0.58 395
NOVATEK'21 6.604% uUsbD 03/02/21 106.375 107.000 5.66 5.57 6.64 -0.13 421
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.000 106.500 4.24 3.80 1.06 0.02 374
SEVERSTAL'14 9.25% uUsbD 19/04/14 108.250 109.000 4.54 4.14 1.73 -0.13 403
SEVERSTAL'17 6.7% uUsbD 25/10/17 98.875 99.500 6.95 6.81 4.55 0.20 604
TMK
TMK'18 7.75% uUsbD 27/01/18 93.378 94.378 9.29 9.04 4.49 0.41 843
THK
TNK-BP'13 7.5% uUsbD 13/03/13 104.003 107.003 2.09 -1.73
TNK-BP'15 6.25% uUsbD 02/02/15 104.875 105.375 4.27 4.08 2.43 -0.26 370
TNK-BP'16 7.5% uUsbD 18/07/16 110.474 111.448 4.66 4.41 3.54 -0.37 390
TNK-BP'17 6.625% uUsD 20/03/17 107.625 108.625 4.81 4.59 4.14 0.34 394
TNK-BP'18 7.875% uUsbD 13/03/18 113.375 114.250 5.16 4.99 4.73 -0.23 413
TNK-BP'20 7.25% uUsD 02/02/20 111.375 112.375 5.41 5.26 5.96 2.15 409
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'12 8.2% uUsD 25/06/12 100.000 100.250 7.90 0.67 0.03 814
ALFA BANK'13 9.25% UsD 24/06/13 104.875 105.125 4.36 4.12 0.97 0.97 387
ALFA BANK'15 8% uUsD 18/03/15 103.875 104.375 6.44 6.25 2.50 0.13 592
ALFA BANK'17 7.875% UsD 25/09/17 104.449 105.480 6.85 6.63 4.38 -0.07 596
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.500 102.750 4.25 3.77 0.49 380
NOMOS BANK'13 6.5% UsD 21/10/13 101.504 102.004 5.33 4.95 1.31 484
NOMOS BANK'15 8.75% USD 21/10/15 102.500 103.250 7.88 7.63 2.95 -0.25 734
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.597 105.097 6.30 5.84 1.02 0.10 587
PSB FINANC'14 6.2% UsD 25/04/14 97.866 98.366 7.44 7.14 1.78 0.12 701
PROMSVYAZB'15 12.75% USD 27/05/15 107.485 108.485 9.77 9.39 2.56 -0.25 937
PROMSVYAZB'16 11.25% USD 08/07/16 105.348 107.348 9.63 9.05 3.25 -0.04 906
XK®db
HOME CREDIT'14 7% UsD 18/03/14 101.769 103.253 5.92 5.04 1.67 -0.11 544
]
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HNHaBecTUIIUOHHBIN /lemapTaMeHT

Poccus, 129110, MockBa, bBaHHbI mep, 10M 9

TeJL. 7 495 937 07 37, hakc 7 495 937 07 36

WERB: http://www.zenit.ru
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHATUTHK, 33/1efCTBOBAHHBINA B HAINIMCAHUY 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 (DHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTHUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIO0COOCTBYIONIMX NPHHATUIO B3BELIEHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpefid NPOdeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAIBHBIX
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 IIOKYMEHTAIMsI MOXKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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