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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHoBHBIE cOOBITHA /CTP. 2/ 226 MecsIeR:
Makpo3koHOMHUKA /cTp. 3/ _omav. Soazems  MIN. MAX.
BHemHUN PLIHOK A0JTa
¢ TIpommpou3sBozicTBoO B PO B Mae: 06paboTKa moziepsxana poct UST-10 yicld 158 ¥ 000 145 238
ox UST 10-2Y sprd 129 Y -2 121 200
BHeurHui peIHOK oJara /crp. 4/ e oo A PR
e Utorn BbIOOpOB B [I'peruum oOpamoBasn HEHAZOMT0, G20 KPUTHKYET EMBI+Rus sprd 280 ¥ 6 219 339
eBpOIIeHCKUX YNHOBHUKOB Russia’30 yield 394 V 000 382 478
o JleHe KHbIA PHIHOK
I[eHe;KHO'erlIHTHBIH pI’IHOK /CTP’ 5/ Libor-3m 047 m 0.00 0.47 0.58
» Hauasio HOBOU He/esIU MO3BOJIMIIO PHIHKY B3/IOXHYTD ¢ 06JIErYeHIeM Buribor-3m 066V 000 066 143
MosPrime-1m 686 V -0.03 5.67 7.03
* Py6Jib HEMHOTO YKPENUJICS Ha BHELTHUX HOBOCTSX Kopesera s 115 810 W 511 mo4 153
Poccuiickuii 10JroBOMNM PHIHOK /CTp. 6/ Aenos. » LU 859 A 79 61 757
o NDF RU 3m 6.9 A 0.1 5 7
* EBpOOOHABI: TpEYECKUI ONITUMI3M OTCTYIIAeT Bamormpii peox
¢ JIOKaJIbHBIN PHIHOK CTOUT HA MECTE USD/RUB 3241 A 0.058  28.97 3367
EUR/RUB 40.758 V¥ -0.155 38.43 4181
EUR/USD 1258 VY -0.006 1.24 135
IlepBUYHBII PBIHOK /cTP. 7/ Kopauia 11 36419 V.  -0037 3333 3728
DXY Hnpexc 81946 A 0.318 78.27 83.04
(I)OHIIOB]:IQ HHIAEKCBI
IIpuiaoxxenusn RTS 13484 A 0.0% 1228 1755
¢ PesysbpTaThl TOProB pybsieBbiMu obmuranusimu Ha MMBBE /crp. 8/ II;XJOHES ;221491:? I ZZZ; 1;7:; l‘n;zz
» Kapts! foxonHOCTH py6IIeBOrO PBIHKA /CTD. 16/ Nikkei 225 8721 W -0.75% 8206 10255
* Pe3ysbTaThl TOProB eBpOOGOHAAMH /CTp. 22/ ShanghaiComp. 23161 ¥ -0.06% 2148 2461
CBIpBeB]:Ie PBIHKH
» KapTsl 10X0HOCTH PBIHKA €BPOOOH/IOB /CTp. 24/ Her Urals 939 V¥ -050% 94 125
Hedrs Brent 961 VY -0.42% 96 126
3os10T0 1628.1 A 0.21% 1540 1784
CRB Index 273.6 A 0.51% 268 326

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread IlenoBsie nunaexcosl ZETBI JAunHavmuka naaexcos ZETBI
OFZ Muni 3a 6 MecsIeB
el EM BI+ Global Spread, 6.11. Corp Corp-10 (cripasa) 3Ha4d. A 3a IeHb MIN. MAX.
460 12,5 7 T 117.0
w0 12.3 T 16.5 Price Return
1121 1 T 116.0 OFZ 1077 V -0.54 106.8 12.7
4201 o | + 1155 Muni 111.8 0.59 1112 115.1
2 I us0 Corp 108 VY -0.01 110.8 14.5
400 1 11.7 7 ! s Corp-10 115.6 0.01 115.6 122.2
1115 1 i * Total Return
380 1 113 | 140 oz 2359 VY -1.01 230.2 243.2
) T 135 Muni 337.5 213 3208 337.5
360 11117 + 13.0 Corp 333.6 024 3186 336.2
110.9 + 1125 Corp-10 335.3 0.30  320.6 336.2
340 1 1107 - 1,5, OGpemrOpros B cermente (MaH pyG.)
w2 OFZ 218 61 o 27 809
PR LS SF PP IS LS
320 ' ' ' ' ‘ ‘ FFF T T HL L EL TS Muni 10 -61 10 6 146
9.5 15.5 21.5 27.5 2.6 8.6 14.6 v 2970 g ‘7:\ D 9% gy ‘i\ r' N v 9 4
Corp 3457 'V -1519 19 44858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




PhHOK

I's1aBHBIE HOBOCTU

OAO «BTB» npuHAJIO pellieHne 0 pa3MelleHu: Oup:keBbix oo auranuii cepuit 0O-08 - 5O-18 o 10 mupx pyo6., cepuii BO-19 -
BO-24 no 15 mipa pyo. /Unarepdaxc/

OAO «PCXB» pazMecTUIO 5,5-JIETHHE €eBPOOOH/IBI Ha 500 MJIH JA0JLI. C JOXOJHOCTHIO 5,298% romoBbix. /HTepdakc/

Fitch Ratings moarBepamao poarocpounsie P19 OAO «XK «MeTa/UIOMHBECT» B MHOCTPAHHOM U HAIIMOHAJIBHON BAJIOTE HA
ypoBHe «BB-», IpOrHo3 peiTuHra — «craGuibHbIi». /UHTepdakc/

OAO «KBagapa» nmiiaHupyer pa3sMecTUTh 4 BBIIIyCKa GUP:KEBBIX OOHAOB 00IIUM 00beMOM 17 MJIpA py6. Oobem GoHaoB BO-01
paBeH 3 MJipa pyo., BO-02 - 4 mipa pyo., BO-03 u BO-04 - o 5 mipp pyo.

Moody's TOHHU3WIIO OJTOCPOYHBIN PEHTHHI JAENO3WTOB B MHOCTPAHHON M HAIMOHAIBHOU Bamiore 3AO0 «VMTHI' BaHk» nxo
«Baa2» ¢ «Baa1», MpOTHO3 O PEMTUHTY — «HETATUBHBII». PEHTHHTOBOE JIeHICTBYE CBA3AHO C MIOHUKEHUEM 15 UIOHS 2012 rofja PEUTHHIOB
6ankoBckoii rpymnmbsl ING BANK N.V. /MaTepdaxc/

OcHOBHbBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

Buepa: 18.06.2012 — moHeAEJIbHUK

* Beitutata kymona: Jlykoita, 2015 (CNV) (2.625%, 19.6 mun powt.), EBPP, 09 (0.5%, 5 muH pyo6.),
Co6epoank Poccun OAQO, 2021 (LPN) (5.717%, 28.5 mun moiut.), MAM Bauk, BO-04 (9.5%, 238.1 miH
py6.), Bauk Pycckuii crangapr, 2015 (LPN) (7.73%, 7.7 i posut.), MI' I'pynm, 04 (17%, 60.1 MiH
py6.), HOMOC-BAHK, 2012 (LPN) (9.25%, 9.2 muH fos1.), Tomckas o6acts, 34034 (7%, 24.5 MIH
py6.), dxcmeprI'pymm, o1 (12%, 26.9 wmn py6.), KAMA3, BO-o1 (9%, 89.7 mun py6.),
IIpomIlepeocHacTka, 01 (1%, 0.7 MiH py6.), [IpomcBaA3b6aHK, 06 (8.25%, 205.7 MJIH py6.)

* odepra: ALKK, 23 (14 miipza py6.)

* [Toramenue: Cuoupckuii beper — ®unHauc, 01 (1.5 mipz pyo.)

CeroaHs: 19.06.2012 — BTOPHUK

Cratucruka Poceun: Industrial  © Bbluiata kynona: Bauk Ilerpokommepn, 05 (12.75%, 319.6 muH py6.), BammedTts, 01 (12.5%, 934.9
production MJIH py0.), BamaedTs, 02 (12.5%, 934.5 MiH pyb.), Bamaedrs, 03 (12.5%, 1.2 mipz py6.), BTB, BO-03
) (8%, 99.7 muin py6.), BTB, BO-04 (8%, 99.7 muH py6.), duean OI'K-5, BO-15 (7.5%, 149.6 muH py6.),
Crarucruka CIIA: Housing CHUTPOHMKC, B0O-01 (11.75%, 117.1 MiH py6.), PMK-®HMHAHC, 03 (10.4%, 155.5 MaH py6.), KB
starts, Building permits Lentp-unsecr, BO-01 (8.4%, 62.8 mun py6.), KB Ilenrp-unsect, BO-05 (8.4%, 41.8 mun py6.),
Henaprament ®unancoB TBepckoii 061acTu, 34007 (8.5%, 63.5 muH py6.), AullOC, o1 (6%, 59.8

wtH py6.), MoctpancasTo-®PuHaHc, 01 (11.8%, 189.7 muH py6.), MTC, 03 (8%, 398.9 muH py6.)

» Pazmenernve: Merta/uiTHHBECTOAHK, O1 (1.5 MiIpA pyo.)

[Moramenue: AullOC, 01 (2 mipz pyod.)

3aBTpa: 20.06.2012 — cpeaa

Crarucruka CIIIA: FOMC Rate Benutata kynona: Cranedona-Heasm:xkumocrts, 01 (5%, 14.9 MiH py6.), Poccus, 26202 (11.2%, 1.1

decision miapa  py6.), Hnoreunsni arear MBPP, 1A (8%, 16.7 wun py6.), HoBoiumenmkui
MeTa/UIypruyecknii  komo6unar, b0-02 (8.75%, 2181 wmian py6.), HoBoJIUnmenmKnii

Crarncruka Poccum: Weekly MeTa/uTypruyecknii komounar, b0-03 (8.75%, 218.1 miuH py6.), Fasmpom6ank, BO-04 (8.5%, 426.2

CPI wmiH py6.), APHKK, 01 (3%, 9 miu py6.), EBpodunancer-Heasmxumocrts, 01 (3%, 16.4 MiH pyb6.),
Poccus, 35009(I'CO-IIIIC) (6.7%, 501.1 muH py6.), Poccus, 36001(I'CO-IIIIC) (7.1%, 1.2 muppa pyo.),
Kasansb, 34007 (8.75%, 37 wiH pyb.), PCI-®@unanc, 01 (10.75%, 80.4 miu py6.), deapraKpeaur, 06
(7.2%, 179.5 M py6.), BTb Kanuran, 2014-2 (Structured) (9.5%, 47.5 wiH py6.), BTB Kanura,
2016, RUB (Structured) (9.5%, 47.5 M py0.), Poceusi, 26206 (7.4%, 5.5 wipa py6.), EBpodunanceI-
HeaBu:xkumocrts, 03 (3%, 11.2 muia py6.), BUHBAHK, BO-01 (9.85%, 148.1 muH py6.), Bosioroackas
o0sacTh, 34002 (10.65%, 66.6 muin py6.), T'asmpom raszaneprocerb, 01 (8%, 59.8 muH pyb6.),
MusnucrepcrBo ¢punancos Camapckoii ob6aactu, 25004 (6.98%, 87 miun py6.), Cb Bank, 2017
(LPN2) (12%, 3 muH o/u1.), XanTei-MaHcuiickuii 6ank, 2018 (LPN) (11%, 5.5 muH py6.)

* Odepra: T-ILtardopmsbr PuHaHC, 01 (100 MIH py6.), HOMOC-BAHK, 09 (5 Mipz py6.)

e Iloramenue: AsxpaHc ®uHaHe, 01 (3 miupa py6.), I'asmpom razanHeprocerb, 01 (1.5 wipz pyo.),
MunucrepcTBo punancos Camapckoii o6actu, 25004 (5 wipz py6.), Munucrepcreo ¢uHaHCOB
Camapckoii o6aacru, 35008 (15 mapz pyo.)
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IIpomnpousBoacTBO B P® B Mae: 00padoTKa moaaep:xaaa pocT Baadumup Escmugbees
. v.evstifeev@zenit.ru
Poccrat Buepa OmyOJMKOBaJI JAaHHBIE O COCTOSHHHM POCCHHCKOH ITPOMBIIITIEHHOCTH,
KOTOpBI€ MMOATBEPANIIN HAIIX IPOTHO3BI HEKOTOPOTO OXKUBJIEHUS aKTUBHOCTH B CEKTOPE B Mae.
o o IIpommpoussoacreo B PO (r/r, %)
Mupexc npoMIIpou3BOACTBA NOAHAJCA HA 3.7% B FOZOBOM BBIDQXKEHHUH IIPOTUB 1.3% B ampere,
a MECSAYHOM BBIDOKEHHM CO CHATHIMH CE30HHBIM MU KaJeHJapHbIM dakropamu Poccrar 7 [Ipovmp-ro Hlobora —— Obpatoma (mp.
OLIEHWBAET POCT B 1.0%. BHymIMTe/NbHBIE [0 HOCJAEZHUM MepPKaM TEMIIbI TOJJOBOTO POCTA ¢
12
IIPOU3BOZACTBEHHOTO CEKTOPA 00ECIIeYeHb] HEe TOIBKO OOIIUM OJKHBJIEHHEM, HO M KaJleHAAPHBIM s
daxTopomM — B Mae 2012 T. II0 CPaBHEHHIO ¢ MaeM IIPOLLIOTO rosia O6bUI0 HA 1 paboumii JieHb o
4
Gosble.
3 8
B 1o6bIBarOIINX OTPACAX B Mae HabBJII0AaI0Ch CHIUKEHE 00bEMOB IIPOU3BO/ICTBA HA 0.3%,
YTO CBA3aHO C CE30HHBIM CHHUYKEHUEM JIOOBIUY Ta3a, TOT/A KaK OCTATbHbIE CHIPHEBBIE TOBAPhI HE 6
MIPOIEMOHCTPUPOBAIM CyIIeCTBEHHOTO n3MeHeHus. OOpabaThIBAIONIUI CErMEHT CTaJI OOPOH !
pocTa IIPOMIIPOM3BOACTBA, YBEJIUUUBIINCH HA 7.0% T/T IOCJE ampesibCKOro pocra Ha 3.6%. o ¢
OCHOBHYIO TIOZJIEP)KKY B3/leCh OKa3bIBAaeT PACTYIIMH CIPOC CO CTOPOHBI HAcejleHWd Ha )

AMBIL  Mapil  wailll WML cemll  MOmll  AEEIZ  Mapi2  waii12

WHBECTUIMOHHOE 000py/I0BaHUE: MPOU3BO/ICTBO JIETKOBBIX aBTOMOOMJIEH BBIPOCIO Ha 37% K
o o Hcemounux: Poccmam
Maro 2011 I., OCHOBHBIX CTPOMIMaTepHuayioB — B cpefiHeM Ha 7-18%. CBUETEIBCTB POCTA CIIpoca
Ha WHBECTUIUMOHHBIE TOBAapbl CO CTOPOHBI 6u3Heca IIOKa He Ha6moz[ae'rc;1: IPpOAYKIIUA
TSZKEJIOr0 MAIllMHOCTPOEHUS, METAZIO00pAa0bOTKM M TPYOHOH OTpacin He JEeMOHCTPUPYIOT
BIIEUAT/IAIOIIUX PE3YyJIbTaTOB. HckaoueHre cocTaBiseT JIUIIb IPOU3BOACTBO TIPYy30BBIX U
CIIENIUAJIM3UPOBAHHBIX TPAHCIOPTHBIX CPEJACTB, KOTOpDbIE IIOKAa KOMIIEHCUDYIOT IIDOBaJ B

BbIIII€HA3BaHHbIX OTPaC/IAX.

Matickast akTUBH3AIMsl B IPOMBIIIIEHHOCTH BHITJISIAUT OOOPSIIOIIE, OJHAKO YBEPEHHOCTH
B COXpaHEHHMM 3TOr0 TpeHJa B Osmkaiimpe Mecsanbl Her. COpoc Ha aBTOMOOWINA U
CTpOHMAaTEpHUAaIbl, CKODEE BCETO, OKAXKETCS CE30HHBIM, IIOCKOJIBKY OXKUZAEMBIH PpOCT
nHGIIAIMOHHOTO /IaBJIEHUs B UI0JIEe-CEHTSIOpE ChECT YacTh JOXO/I0B HACEJIEHUs], HA KOTOPBIX, B
CBOI0O OY€peb, BO MHOIOM 0a3upyercsi TEKYI[UHA IOABhEM IPOU3BOACTBEHHOTO CEKTOpA.
Ocraercst JIUIIb HA/(EXK/a Ha aKTHBU3ALUIO0 MHBECTUIMOHHOIO CIIpOCa CO CTOPOHBI OH3Heca,
OIHAKO B CBeTe CHIKEHH MUPOBOI'O CIIPOCA U IleH Ha OCHOBHBIE ChIPbeBbIe TOBAPHI, 3Ta 0IIOpA
JUTs POCTA BBITJIAUT XPYIIKOH.

IIpoMbInLieHHOCTH B PD (%)

Maii'12 Anpens'12
m = = m 5M2012 5M2011
Mao'11 amp.'12 amp.'11 Map.'12
TIpoMnpou3BoOZICTBO, B T.4. 3.7 1.0* 1.3 0.1% 3.4 5.2
-/To6GbIua [OJIE3HBIX HCKOTIAEMbBIX -0.3 2.2 1.2 -5.0 11 2.7
-O6GpabaThIBaOIIIEe TPOU3BOCTBA 7.0 6.0 3.6 -2.5 4.8 8.1
-IIp-Bo U pacmp-e 3/9Hepruu, ra3a u BOAb 1.2 -15.1 -0.6 -19.7 1.8 0.1
* ¢ UCKAI0UEHUEeM Ce30HHO20 U KaAeHOapHO20 PaKmopos VicTouHuK:
Poccrar
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PbIHOK
hod
BHeurHUU PBIHOK 10JIra
Baadumup Eecmugbees

Hroru BbIGOPOE B I'penmum o6pagoBaim HEHAMOAr0, G20  cystifecv@zenit.ru

KPUTHKYET €BPONEeiiCKNX YHHOBHUKOB

TTo3UTHBHBIN CTAPT HEJEJIN [TOCIe 00bSIBIEHUs UTOTOB MapJIaMeHTCKUX BbIOOpOB B 'peruu Kpusas US Treasures
BBIZIOXCS BUepa JOBOJIBHO OBICTPOM M 1O WUTOTAaM JHS COIIEN Ha HeT. Ilobesma rpedeckoi . . fo

O | .05.12 18.04.12 Qs 18.06.12

mpoeBporeiickoil maptuu HoBast [eMOKpaTws, CHH3WIA MOJUTHYECKHE PHUCKUA CTPAHBI, 24
IIOCKOJIbKY IIaHCbl Ha YCIENIHOE€ CO3JaHH€ KOAJIUIUOHHOI'O IIPABUTEJIBCTBA MHOT'OKPATHO :;.17

Bo3pociu. Tem He MeHee, nuzep naptun Camapac Buepa oObABHI, UTO OyZAeT KOOMBATHCA OT 2.8 1

«TPOHKHM» MEXKIYHAPOJAHBIX KPEJUTOPOB CMATYEHUs TPeOOBAHHH NPOrpaMMBbl OIO/PKETHOMH 25
. 2.2
9KOHOMHUH (HA YTO yKe OBLI IOJIydeH OTBeT KaHIylepa I'epMaHMM O HEBO3MOXKHOCTH 3TOU

1.9
nepcrekTuBbl). HaubGosee BepositHo, 4ro HoOBas JeMOKpaThs CO3[JACT KOAJIHIMIO C 16 1
coruasncTryeckoi maprueil [IACOK, yero GyzerT OCTaTOYHO /i MPe00JIaflaHusl TOJIOCOB B 13

1.0 7
napiaMeHTe. B To ke BpeMs, MHBECTOPHl HazewoTcsa, uto Camapacy yzacrcs BOBJIEYb B

0.7 1
KOQUTAIMOHHOE MPABUTEIBCTBO €llle KaKyw-1ub0 mapruno. PopMHpOBaHUE KOATUIMOHHOTO 044
NIpaBUTEJIBLCTBA I'peryy TOKHO COCTOATHCS K KOHILY TEKYIIeH Helesu. 0.1+ . : . . .

2Y 3Y 5Y 7Y 10Y 30Y
Mexzy TeM, CTAapTOBABIIMI BYepa CAaMMHUT CTPaH «DOJIBLION JBaALATKU» B MeKCHKe He
NpUHeC HU4Yero HoBoro Ha peiHke. HeeBpomnetickas yactb G20 006pyIIuiach ¢ pe3skoi KpUTHKON Hemoane: Reuters
YHHOBHHUKOB €BPO30HBI, OT KOTOPBIX TPeOYIOT YeTKHX U fACHBIX JeHcTBUH B nporusozelictsun  Crnpaabl EMBI+ (Poccus, Bpasuans)
KpUBHCY, HAa YTO KMH OBLI IIOJy4eH OTBET OT IVIaBbl EBPOKOMECCHH, YTO IPOOIEMBI s EMIBI+ Global Spread, 6.1, EMBIs Russia Spread, 6.1.

€BPOIEHCKUX CTPaH 3TO He TOJIBKO IPOOJIeMbl €BPO30HBI, HO U Bcero Mupa. Takum o6pasom, e EMBI+ Brasil Spread, 6.1,

aI‘peCCHBHLIﬁ TOH CaMMHTA B OTHOIIEHHHN EBpOHI)I TPO3UT TE€M, YTO CEerogHA B HTOTOBOM 460
KOMMIOHHKE MBI HE YBH/IUM KaKUX-JIN00 MOZ/IEPKUBAIOIINX PHIHKH 3asIBJICHHH. 430
400
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Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

s Pocens-30/UST10 enpay (np. mkama), 6.1.
sesssssssssssse POCCHA-30 (JeB. mKama), %

e— U ST-10 (7eB. mKasa), %

5.0% L
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3.0% t
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1.0%

16.5

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

® LIBOR-3M / UST-3M cnpop, 6.1

41
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85 135 185 235 285 26 76 126 176

Hcemounuk: Reuters
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JleHeKHO-KpeIUTHBIN PhIHOK

Hauayio HOBO¥ He/ie/1 O3BOJIIIO PHIHKY B3IOXHYTH € 00/IerYeHreM

VII0BHSA JIOKQJIBHOTO JIEHEXKHO-KPEJJUTHOTO PBIHKA B Haudajle HOBOH HeNeH HECKOJIBKO
VIIYUIIUINCh OJ1aro/iapsi OTCYTCTBUIO OTpPAaHHMYEHHME Ha caenkd perno ¢ LB P®. AyKiuoHB
mpsMoro pero ¢ ILleHTpo6aHKoOM MO3BOIMIN OaHKAM IPUBJIEYDb 487 MipA py0. Ha 1 AeHb U 16
MiIp/ py0. Ha 3 Mecsna. Kak uror, Ha peiake MBK cTOMMOCTS KpeTUTOB OBEPHAKT OIyCTUIIACH B
cpeqHeM Ha 50 Om 70 6.25-6.50% TromoBBIX, MexAwiepckoe peno Ha MMBB o6xoaunocs B
cperHeM o7, 6.3% rofoBeIX (-30 6m). CerofHsa yTpoM cymMMa CpeZcTB GaHKOB Ha KOpCUeTax U
nemno3urax B I1B PO cokparuiiace Ha 43.2 wipy, pyo., coctaBuB 896.9 Muipz, pyo.

Hayayio HaJIOrOBOrO mepuojia U TeKyIlas 3a70/uKeHHOCTh 0aHkoB mepen LB 1o caeskam
pemno Ha CyMMy CBBIIIE 1.4 TPJH pPyO. CO3/Ia€T OMACEHHUs TOro, 4ro AebHUIUT pyOJIeBOM
JINKBU/THOCTH TIPUHSJI XPOHUYECKUH XapakTep. YUWThIBas 3TO, C Pa3BUTHEM IEepHUO/A
HAJIOTOBBIX IUIATEXKEH ¥ OrPAaHUYUTENbHONH mOMUTUKH lleHTpobaHKa, KpPaTKOCPOYHbBIE

IIPOLEHTHbIE CTaBKH, BEPOATHO, OCTAHYTCA Ha IIOBBIIICHHBIX YPOBHAX 10 KOHIA UIOHSA.

Py0s1b HEMHOTO YKPENIWICA HA BHEIITHUX HOBOCTAX

Topru Ha BAJIIOTHOM pBIHKE BYepa IPOLLIN IO3UTHUBHO Ui py0JsA, KOTOPBIA IO
OTHOIIEHWI0 K OWBATIOTHON KOp3MHE YKpEemwiIcsad Ha 15 KON. A0 OTMETKH 36.20 pyo.
Ilo3uTHBHOE Hayajao /[HA HA BHEIIHUX IUIOMIAZIKAX IIO3BOJIMIO DYyOJI0 IIPOJOIKUTH
BOCCTAHOBUTEJIPHOE JIBIDKeHHe. TeKyliue KOTHPOBKH He(TH BpSAA JIM IO3BOJAT pPyOIIIO
YKpenuThesl B Oirkaiimue JHU. B TO ke Bpems, ecyin BHEIIHUH (DOH OCTaHETCS HE CJIMIIKOM
arpeccUBHBIM, TO Py0Jjib, BEPOATHO, HAUHET KOHCOJIMJALMIO B JuanasoHe 36.00-36.50 pyb. 3a
KOD3HHY.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Heeie

Ayxknuonsl I1B u ®onaa )KKX, nocryniieHue u Bo3Bpar EE TG

e CPeJCTB Ha cYeTa KOMOAHKOB, yIUIATA HAJIOTOB 5 PO, 1 Aex,
P s YIL MJIpZ PYO.
TloHeaeNbHUK 487
Bropauk
Cpena VmuiaTa HasoroB HJIC, 1/3 3a I xBapTai (~180 muipz py6.)
Ayxknuon O®3 O3 26208, 7 siet, 39 MIpA pyo.
Brimiata KynmoHOB
003 8.4 mpz pyo.
Yersepr
IIsTHIIA

Hcmounuxk: L6 PO, Mungun, ®ond 2KKX
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CraBku MBK

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

3.7% T

35 105 175 24.5 3L5

Hcmounux: Reuters, [[B

Kpusaa NDF

7.6

14.6

PbIHOK

MosPrime - overnight (JieB. mkamna), %
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EsxenHeBHBINA 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues
EBpOGOHABI: rpeYecKUiA ONITHMI3M OTCTYIIAeT k.sychev@zenit.ru
Poccuiickuil cerMeHT Hayas HEAENTI0 POCTOM, OTBITPBIBAsA BCJIEZ 3a IIOGAIBHBIME PBIHKAMH
pes3yJIbTaThl I'peYecKUX BBIOOPOB, HO K KOHIy [JHA pacTepssl OOJBIIYI0 YacTh ONTHMHU3MA. JIOXOAHOCTU KPUBOM BAJIOTHBIX
KoTHpOBKY BROJIb CyBEPEHHOM KPHUBOHM Ha4yasld ZIeHb C POCTa B paiioHe 25 OII, HO K KOHIy IH CBOIIOB
pacTepsAIM STOT 3a/ie/l ¥ 3aBepIIaIH AeHb Ha IATHUYHBIX YPOBHAX. KopmopaTMBHOMY CeKTOPY g,

yaasoch 0ojiee 3aMETHO IIOZPACTH: 37IeCh KOTHUPOBKM IpubaBmin Gojiee 25 O OTHOCHTENBHO 95 | ZEI Corp
MATHUYHBIX OTMETOK. Xy»Ke DPBIHKA TOProBaJIUCh AayibHHe Bhimycku Jlykoisa u THK-BP, 9'0. . ZEEIm
o 85 uni
noTepsABIINe BeJes 32 HepThiO B paiioHe 25 Om. UyTh Jiydiie PhIHKA BBIMJIAIESM OT/JENbHBIE g ZETBI Corp 10
soimycku PYK]I, BOBa, mpubaBuBiive B 1ieHax /10 50 O11. 75
7.0
o 65
Jloka/IbHBIN PHIHOK CTOUT HA MecTe 60
. . 55
Jloka/sIbHBIH PBIHOK 3aBepIIMJI IIOHENEeJbHUK 0e3 CyIeCTBEHHbIX H3MEHEHWH, B IeJI0M o
WUTHOpUPYA TIO3UTHBHBIE CHUTHAJIBl BHEIIHHUX IUIOINAJIOK, KOTOpbIe, BIIpOYEM, K KOHIy JHA 45
MPaKTUYECKU YTPaTWIH Cwiy. B pesynprare ppiHOK O®3 ObL1 MaJOAKTUBEH U B TeyeHHWe JHA 40 - ‘ ‘ ‘ ‘
. . 365 730 1095 1460 1825
TOProBajicA B paliOHe IMATHUYHBIX OTMETOK. KoprnopaTuBHBINM CEKTOpP TakKe BBIIJIAZIE] POBHO, 32
—Buepa 1 mec Hazag 3 Mec Hasap

ucKIoueHneM Boimycka Pycan 7 (YIP 13.63%/D 1.58r. +669 61 k OD3), KOTOPBIiA 10 UTOTaM JIHS

Ha (OHe HeII0XuX 060POTOB IOTEPSLI B paiioHe 50 OI1. Hemowu: Bloomberg

Cnpaapl nuHaexkcoB ZETBI k
BaJIIOTHBIM CBOIIaM
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK

B Pom P Nousatls O R e R M
MeTtannuHeect6aHk, 01 -/B2/- na 1500 10.41 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/- 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 /3.49T.
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.

YTPIYTM, (%)

Oiopauus (net)
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJeBbIiMU oOauranuamu Ha MMBB
Buinyck OaTa KotupoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6tem
OdepTbl MNorawenns [Mokynka [pogaxa Ilocn W3m. nn cpenok wT YTM/YTP [Oiopauusi~  O®3 cBoOnam mnH py6.
o®d3
O®d3 26199 11/07/12 99.97 100.00 100.00 21 305 210 6.20 0.06 44 000
O®d3 25073 01/08/12 100.02 100.03 100.03 30 365 527 6.62 0.12 150 000
O®d3 46002 08/08/12 99.90 8.78 0.14 202 62 000
O®d3 25069 19/09/12 101.03 101.17 6.08 0.25 45 000
O®d3 25067 17/10/12 101.58 101.62 101.62 -0.20 3 3478 6.46 0.33 45 000
O®d3 26198 02/11/12 99.71 6.43 0.38 42 000
O®d3 25072 23/01/13 100.37 100.49 6.55 0.58 82 150 000
O®d3 25078 06/02/13 100.07 100.24 100.12 -0.12 1 1 6.59 0.62 78 100 000
O®d3 25065 27/03/13 104.01 104.60 104.01 -0.09 1 60 6.80 0.73 80 9 46 000
O®d3 26200 17/07/13 99.05 99.50 99.40 -0.20 1 10 000 6.85 1.04 43 12 50 000
O®d3 26201 16/10/13 99.70 105.00 6.17 1.27 47 000
O®d3 25076 13/03/14 99.85 99.95 99.95 -0.02 6 173049 7.25 1.63 30 55 155 000
O®d3 25068 20/08/14 109.20 109.45 109.50 0.20 2 770 7.32 1.92 18 63 45 000
O®d3 25071 26/11/14 101.55 101.85 101.85 0.15 4 14 450 7.39 2.26 6 71 80 000
O®d3 26202 17/12/14 108.00 109.15 109.00 3 50 351 7.43 2.17 14 75 40 000
O®d3 25079 03/06/15 98.80 99.00 99.00 0.05 12 463 847 7.52 2.72 84 150 000
O®d3 25075 15/07/15 98.40 98.70 7.57 2.74 1 89 150 000
O®d3 25077 20/01/16 99.00 99.35 99.20 -0.09 1 2000 7.75 3.13 3 107 150 000
O®d3 46017 03/08/16 95.35 95.75 8.04 3.22 29 136 80 000
O®d3 26203 03/08/16 96.80 96.90 97.10 0.05 4 25000 7.88 3.56 1 119 150 000
O®d3 48001 31/10/18 85.00 99.30 8.80 3.75 87 211 24 000
O®d3 46019 20/03/19 4.82 4.07 26 000
O®d3 25080 19/04/17 97.75 98.10 8.06 4.10 2 136 150 000
O®d3 26206 14/06/17 97.50 98.00 97.90 0.17 8 110 002 8.07 4.10 3 137 150 000
O®d3 26204 15/03/18 97.50 97.90 97.85 -0.05 6 175300 8.13 4.67 140 150 000
O®d3 46021 08/08/18 89.50 6.37 4.72 107 000
O®d3 46014 29/08/18 90.10 96.00 8.00 4.85 126 62 000
O®d3 26208 27/02/19 96.41 96.75 8.35 5.25 2 159 150 000
O®d3 46005 09/01/19 8.32 6.04 151 27 000
O®d3 26205 14/04/21 95.15 95.35 95.24 0.04 32 526 173 8.55 6.46 171 150 000
O®d3 46018 24/11/21 90.00 93.57 8.03 6.37 120 133 000
O®d3 46022 19/07/23 99.00 7.53 7.45 62 45 000
O®d3 26207 03/02/27 95.40 96.20 95.50 -0.50 18 130 309 8.89 8.45 191 150 000
O®d3 46020 06/02/36 84.00 89.59 8.44 11.48 122 135 000
O®d3 46012 05/09/29 91.50 6.30 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.41 99.84 7.70 1.07 126 97 15 000
HIIMK
HIIMK BO5 30/10/12 101.09 101.35 101.05 -0.06 7 66 716 7.89 0.37 106 10 000
HIIMK BO1 04/12/12 100.81 100.95 8.22 0.46 142 5 000
HIIMK BO6 05/03/13 99.65 100.30 99.65 1 7 8.41 0.69 247 169 10 000
HIIMK BO2 19/06/13 17/12/14 8.70 0.94 240 198 5 000
HIIMK BO3 19/06/13 17/12/14 8.64 0.94 234 192 5 000
HIMK BO7 11/11/14 100.20 101.00 8.91 2.20 161 223 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 90.00 100.07 8.83 0.41 202 5 000
MMK BOS5 04/04/13 99.36 99.70 8.73 0.78 266 203 8 000
MMK BO8 15/08/13 12/02/15 99.40 99.75 8.49 1.10 201 176 5 000
MMK BO4 27/02/14 97.40 97.90 7.79 1.59 87 109 5 000
MMK BO6 10/07/14 95.75 96.25 9.89 1.89 277 320 5 000
MMK BO7 22/07/14 95.80 96.30 9.61 1.92 247 292 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 99.97 100.00 100.00 6 1999 7.57 0.25 71 15 000
CescTtans BO2 15/02/13 101.10 101.50 7.50 0.64 166 76 10 000
CescTtans BO4 15/02/13 101.00 101.40 101.00 1 1250 8.30 0.64 246 156 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 8.69 0.97 236 196 8 000
Anpoca 22 28/06/13 23/06/15 99.95 100.05 100.00 0.05 2 7000 8.51 0.98 217 178 8 000
Anpoca 23 18/06/15 9.11 2.61 161 243 7 000
Anpoca 20 23/06/15 100.15 100.40 9.17 2.62 166 249 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.26 100.75 9.14 0.74 313 244 10 000
EBpas 3 22/03/13 13/03/20 98.00 101.18 9.35 0.74 334 265 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 106.01 107.30 10.39 2.04 317 371 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.00 107.50 10.34 2.05 312 366 10 000
EBpas 2 26/10/15 19/10/20 98.00 98.90 10.85 2.89 322 417 10 000
EBpas3 4 26/10/15 19/10/20 86.05 104.00 10.91 2.89 328 423 5 000
EBpas 5 06/06/16 27/05/21 94.00 95.00 94.00 1.00 2 112 10.54 3.43 271 386 5 000
EBpas 7 02/06/16 25/05/21 93.00 94.00 10.89 3.42 306 421 15 000
MeTtannouHBecTt
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku 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 91.86 99.59 98.41 0.05 4 52 9.90 2.44 248 322 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 98.00 99.10 98.00 -0.05 1 1 10.08 2.44 266 340 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 96.50 99.60 98.40 0.10 1 1 9.90 2.44 247 322 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.71 101.08 11.48 0.10 475 5 000
Meuen 5 16/10/12 09/10/18 100.46 100.77 100.50 -0.25 2 2200 11.36 0.32 452 5 000
Meyen BO1 11/11/11  09/11/12 98.70 99.00 11.85 0.39 503 5 000
Meuyen BO2 12/03/13 97.60 99.00 11.51 0.71 555 480 5 000
Meuyen BO3 24/04/13 96.66 99.00 14.45 0.82 831 774 5 000
Meuyen 2 15/06/11 12/06/13 95.50 96.50 96.50 0.50 4 245 11.57 0.96 524 484 5 000
Meuyen 15 18/02/14 09/02/21 93.50 94.35 94.05 0.05 2 21 12.66 1.55 577 595 5 000
Meuyen 16 18/02/14 09/02/21 93.50 94.35 12.69 1.55 580 598 5 000
Meyen BO4 11/02/14 10/02/15 97.00 98.65 98.00 1.00 1 1 11.93 1.51 507 522 5 000
Meyen BO5 07/04/15 11.55 2.52 409 487 5 000
Meyen BO6 07/04/15 2 000
Meyen BO7 07/04/15 11.55 2.52 409 487 2 000
Meyen BO11 07/04/15 11.55 2.52 409 487 3 000
Meyen BO12 07/04/15 11.55 2.52 409 487 3 000
Meuyen 13 01/09/15 25/08/20 93.75 98.49 12.79 2.73 523 611 5 000
Meuyen 14 01/09/15 25/08/20 92.03 94.00 12.37 2.73 481 569 5 000
Meuyen 17 02/06/16 27/05/21 89.01 90.00 12.32 3.40 450 564 5 000
Meuyen 18 02/06/16 27/05/21 93.70 11.24 3.41 342 456 5 000
Meuyen 19 07/06/16 01/06/21 85.01 90.99 13.83 3.44 600 715 5 000
TMK
TMK BO1 22/10/13 96.00 99.10 9.84 1.28 318 312 5 000
CY3K
CY3K 1 05/07/13  26/06/20 99.90 100.80 100.76 0.32 8 50 8.75 0.98 240 202 10 000
PMK
PMK 3 17/12/13 15/12/15 13.06 1.36 633 635 3 000
PMK 4 05/06/14 02/06/16 94.01 95.89 12.26 1.84 517 557 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.00 100.60 100.00 -0.60 5 2008 12.86 0.46 606 5 000
KOKC
KOKC BO2 28/05/14 95.51 97.00 95.83 -0.13 2 2 11.45 1.82 437 476 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.80 92.90 92.86 -0.34 20 65582 13.51 1.58 660 681 15 000
Pycan 8 15/04/15 05/04/21 87.76 87.90 14.23 2.51 677 755 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.22 100.35 100.22 0.02 2 37 7.06 0.39 24 5 000
P>X[ BO1 05/12/12 100.95 101.00 7.18 0.47 38 15 000
PXa 9 18/05/11 13/11/13 98.44 98.74 8.25 1.36 152 154 15 000
P>X[A 10 06/03/14 111.21 111.29 111.35 0.21 5 64 002 7.93 1.53 106 122 15 000
P>X[a 23 29/01/15 16/01/25 101.92 102.13 102.05 0.10 2 448 8.27 2.32 91 159 15 000
PXA 11 18/11/15 97.30 97.50 97.30 2 30 000 8.92 3.04 123 224 15 000
PX[I 16 06/06/16 05/06/17 97.15 97.39 8.89 3.47 105 221 15 000
P>XA 19 16/07/18 08/07/24 99.72 100.02 8.34 4.76 12 161 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.80 99.40 8.20 1.22 159 148 10 000
P®CK ESC 8 26/09/13 15/09/20 98.80 99.40 99.05 0.15 1 10 000 8.09 1.22 148 137 10 000
®CK ESC 18 09/06/14 27/11/23 100.40 100.55 100.50 0.05 2 167 501 8.39 1.86 129 170 15 000
P®CK ESC 15 23/10/14 12/10/23 95.50 100.99 8.63 2.15 136 195 10 000
®CK ESC 10 24/09/15 15/09/20 96.75 97.45 9.17 2.89 154 249 10 000
P®CKESC 7 27/10/15 16/10/20 96.00 96.70 8.89 2.99 122 221 5 000
P®CKESC 9 24/10/17 16/10/20 96.00 96.70 8.64 4.40 52 193 5 000
®CKESC 11 24/10/17 16/10/20 96.00 96.70 9.03 4.39 91 232 10 000
PCK ESC 19 18/07/18 06/07/23 94.25 96.50 9.36 4.74 115 263 20 000
®CK ESC 13 22/06/21 96.00 8.60 6.19 7 178 10 000
PocaBTtogop
PocasTogop 1 29/11/16 100.80 101.20 9.81 3.80 186 312 3 000
PocBopokaHan
PoceogokaHan 3 11/11/13 09/11/15 96.02 101.00 99.03 -0.07 7 13820 9.98 1.34 327 327 3 000
BopokaHan
Bopokanan 1 09/12/15 100.00 8.99 3.06 130 231 2 000
3anagHubin CO
BanagHei CO 1 29/04/16 13/05/31 98.50 99.45 9.35 3.35 155 267 5 000
SanagHbii CO 2 29/04/16 13/05/31 98.50 99.45 9.27 3.28 149 259 5 000
SanagHbii CO 3 24/02/17 06/02/32 84.58 98.50 -1.00 3 50 001 9.77 3.81 182 308 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 98.50 -1.00 3 50 000 9.77 3.81 182 308 5 000
3SanagHbii CO 5 24/02/17 06/02/32 9.49 3.81 154 280 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 97.20 98.00 10.09 1.65 313 339 7 000
HE®Tb u A3
rA3NPOM
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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 26/06/12 100.10 100.14 100.10 -0.09 41 281 458 8.39 0.02 10 000
asnpom Kanutan-3 08/11/12 06/11/14 99.95 100.05 99.95 -0.02 1 1000 7.75 0.39 93 15 000
[asnpom A9 12/02/14 98.80 99.50 8.20 1.55 131 149 5 000
lasnpom A1l 24/06/14 110.51 111.00 8.19 1.73 117 149 5 000
Nykownn
Ny konn BO-1 06/08/12 100.80 100.86 100.81 0.01 4 50 630 7.13 0.13 37 5 000
Ny konn BO-2 06/08/12 100.80 100.94 6.08 0.13 5 000
Ny konn BO-3 06/08/12 100.80 101.00 100.81 -0.06 1 50 000 7.13 0.13 37 5 000
Ny konn BO-4 06/08/12 100.80 101.00 100.80 -0.15 2 52001 7.21 0.13 45 5 000
Ny konn BO-5 06/08/12 100.80 100.94 100.80 -0.07 3 97534 7.21 0.13 45 5 000
Ny konn BO-6 13/12/12 100.71 100.70 0.05 5 40 000 7.85 0.49 106 5 000
Ny konn BO-7 13/12/12 100.71 101.29 100.70 0.69 5 40 000 7.85 0.49 106 5 000
Iy koun 4 05/12/13 99.30 99.60 7.99 1.41 121 128 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 12/07/16 100.65 100.73 100.65 -0.14 10 35137 7.81 0.10 108 8 000
[asnpom Hedorb BO-5 09/04/13 99.75 7.73 0.79 164 102 10 000
[asnpom Hedorb BO-6 09/04/13 99.35 99.75 8.45 0.79 236 174 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.00 100.20 99.40 2 15001 8.68 2.35 130 200 10 000
[asnpom Hedorb 8 02/02/16 99.00 99.75 99.00 -0.35 3 683 9.02 3.10 131 234 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 98.75 99.50 99.50 0.60 1 808 8.84 3.12 113 216 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.01 110.04 8.68 4.40 56 197 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 94.60 98.94 9.59 4.64 140 286 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.00 99.82 100.20 0.39 3 180 7.42 0.97 109 69 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.50 99.27 0.49 2 106 8.01 1.21 142 129 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 8.18 0.47 138 15 000
BauHedrb 2 18/12/12 13/12/16 8.41 0.47 161 15 000
BauHedrb 3 18/12/12 13/12/16 7.99 0.47 119 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.03 101.15 101.05 0.05 1 1 8.75 1.40 198 204 10 000
Baunedrs 4 13/02/15 04/02/22 99.55 99.95 99.75 0.33 3 1502 9.31 2.35 193 263 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 95.00 100.50 10.63 1.05 421 390 5 000
HK Anbsinc BO-1 04/02/14 95.31 98.49 96.44 -0.16 10 10 164 12.03 1.50 518 532 5 000
HK AnbsiHc 4 07/06/16 01/06/21 89.00 99.98 11.73 3.40 391 505 5 000
HK AnbsiHc 6 10/06/16 04/06/21 90.01 100.00 11.73 3.41 391 505 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.56 99.65 99.65 0.05 5 1626 12.91 1.02 652 618 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 95.01 10.18 3.34 238 350 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 99.99 100.00 99.99 -0.01 4 20555 7.52 0.06 15 000
BTB BO-6 21/12/12 19/12/14 8.02 0.49 123 10 000
BTB BO-7 25/01/13 23/01/15 99.95 100.29 100.34 0.29 4 3002 7.57 0.59 182 81 10 000
BTB BO-1 15/03/13 99.50 99.88 99.40 -0.30 4 18 000 8.72 0.73 273 201 5 000
BTB BO-2 15/03/13 99.51 99.90 99.65 0.23 1 100 000 8.34 0.73 235 163 5 000
BTB BO-5 15/03/13 99.42 99.70 99.65 -0.05 2 73 000 8.34 0.73 235 163 10 000
BTB 5 17/10/13 98.60 99.50 98.60 1 7 8.80 1.27 215 208 15 000
BTB B0O-03 18/03/14 17/03/15 8.91 1.62 197 221 5 000
BTB B0O-04 18/03/14 17/03/15 8.31 1.62 137 161 5 000
BTB 24 3 30/05/12 29/05/13 99.50 9.28 0.93 300 256 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 9.32 2.26 199 264 15 000
BTB 24 5 23/08/12 20/02/14 99.72 99.90 7.52 0.18 72 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.55 99.50 8.25 1.07 180 152 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.40 8.70 0.69 277 198 5 000
BTB-INunanur 2 08/01/13 07/07/15 98.85 8.79 0.48 199 10 000
BTB-INunanHr 9 05/02/14 02/08/17 98.10 7.41 1.30 73 69 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.50 100.50 8.19 1.53 132 148 5 000
BTB-INnannHr 8 07/08/12 01/08/17 99.94 100.00 7.99 0.14 123 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 99.60 100.40 7.93 1.04 151 120 8 000
B3b
B3b 8 22/10/13 13/10/20 98.50 99.25 7.92 1.30 124 120 15 000
B3b 21 10/03/15 17/02/32 99.00 100.00 99.50 0.25 3 60 659 8.78 2.44 135 210 15 000
B3b 9 24/03/16 18/03/21 96.00 96.74 96.00 -0.25 1 499 9.38 3.26 161 270 15 000
B3b 10 27/09/16 21/09/21 8.67 3.61 78 198 15 000
B3b 6 17/10/17 13/10/20 94.81 95.00 94.81 3.55 7 513 9.36 4.38 124 265 10 000
B3B-Nusunnr
B3B-INusntr 3 11/04/14 02/04/21 98.00 9.33 1.71 233 263 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.00 100.50 101.00 5.00 13 55510 8.49 2.16 121 181 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.00 100.50 9.49 2.16 221 281 5 000
B3B-IusnHr 6 31/01/17 99.50 99.99 99.60 0.20 2 56 984 9.38 2.25 205 270 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.10 99.00 9.41 3.27 164 273 5 000
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B3B-InanHr 5 08/04/16 02/04/21 100.00 9.34 3.27 157 266 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 98.81 99.35 9.43 1.65 247 273 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.90 100.00 7.25 0.20 44 5 000
PCXb BO-5 29/08/12 28/08/13 99.90 100.00 7.25 0.20 44 10 000
PCXb 8 22/11/12  14/11/19 100.96 101.10 7.94 0.43 113 5 000
PCXB 9 22/11/12  14/11/19 100.95 101.15 7.94 0.43 113 5 000
PCXB 10 06/02/13 29/01/20 100.40 101.90 8.32 0.62 252 157 5 000
PCXb 11 07/02/13 30/01/20 100.50 100.75 8.15 0.62 235 140 5 000
PCXB 7 11/06/13 05/06/18 98.15 98.80 98.88 0.28 1 900 8.22 0.96 189 149 5 000
PCXb BO-2 06/08/13 03/02/15 99.40 99.95 99.45 0.05 2 10 000 8.89 1.08 243 216 5 000
PCXb BO-3 08/08/13 05/02/15 99.35 99.37 0.37 2 2 8.97 1.08 251 224 5 000
PCXb BO-6 01/05/12 29/10/13 99.25 99.91 8.73 1.31 204 201 10 000
PCXB 15 05/11/13 26/10/21 99.75 100.39 9.17 1.32 247 245 10 000
PCXb 4 02/10/13  27/09/17 105.00 7.63 1.24 101 91 10 000
PCXB 3 13/02/14 09/02/17 100.20 101.70 9.17 1.53 230 246 10 000
PCXB 6 15/08/14 09/02/18 86.00 98.50 8.29 2.08 105 161 5 000
PCXb 16 13/04/15 04/04/22 97.00 100.20 9.58 2.53 211 290 10 000
PCXb 14 07/07/15 29/06/21 95.25 96.50 9.65 2.68 211 297 10 000
PCXB 12 09/07/15 01/07/21 95.25 96.50 9.65 2.68 211 297 5 000
PCXb 13 10/07/15 02/07/21 95.25 97.97 9.03 2.69 149 235 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.41 27 20 000
[asnpomGaHk 5 22/11/12 7.08 0.43 27 20 000
[asnpombank 6O-4 24/12/12 20/12/14 8.37 0.50 158 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.20 98.60 8.37 1.04 195 164 10 000
[asnpombank BO-1 08/12/13 99.00 99.89 8.13 1.42 135 142 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.00 100.35 8.84 1.52 198 213 10 000
ANKK
AMXKK A5 15/10/12 99.58 100.13 7.71 0.32 87 2 000
AVXKK A6 15/07/14 7.97 1.48 113 126 3 000
AVXKK A8 15/06/18 95.72 99.57 7.90 3.07 20 122 5 000
AVXKK A9 15/02/17 98.70 99.70 98.70 1 1000 8.35 2.16 107 167 5 000
AVXKK A7 15/07/16 100.33 7.66 2.18 37 98 4 000
AMXKK A19 15/05/15 15/11/24 9.09 2.61 158 241 6 000
AMXKK A18 15/04/16 15/07/23 95.70 97.00 9.45 3.28 168 277 7 000
AMXKK A10 15/11/18 95.02 99.90 8.62 3.29 84 194 6 000
AMXKK A21 15/02/20 99.92 9.09 3.43 126 241 15 000
AMXKK A1l 15/09/20 91.46 99.90 8.99 4.09 95 229 10 000
AMXKK A16 15/09/21 95.00 97.70 8.99 5.18 67 223 10 000
AMXKK A17 15/04/22 102.30 103.50 8.76 5.67 33 197 8 000
AMXKK A20 15/12/27 99.80 102.50 8.74 8.38 176 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.00 100.15 8.53 2.07 130 185 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 1.41 242 249 3 000
MOB3KC BO-5 08/06/12 08/12/13 100.78 9.20 1.41 242 249 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.80 99.91 8.10 0.12 135 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.91 7.84 0.12 109 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.80 99.99 8.85 0.65 300 211 5 000
MOB3KC BO-2 22/01/12 22/07/13 101.20 9.10 1.02 270 237 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 2 12/06/12 7.89 0.01 3 000
TpaHckpeauTbaHk 5 12/08/13 99.40 100.40 8.62 1.09 215 189 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.60 99.50 9.10 1.36 237 239 5 000
TpaHckpeanTbaHk 6 17/04/14 98.00 98.80 9.17 1.72 216 247 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.59 100.68 100.58 -0.05 8 9835 7.98 0.10 125 15 000
MTC 3 20/06/13 12/06/18 8.16 0.95 185 144 10 000
MTC 1 17/10/13 98.75 99.00 8.24 1.28 158 152 10 000
MTC 4 19/05/11 13/05/14 97.71 98.15 97.70 -0.01 2 298 8.95 1.83 186 226 15 000
MTC 2 20/10/15 96.80 99.00 99.00 1 1 8.26 2.97 60 158 10 000
MTC 8 12/11/15 03/11/20 97.25 98.00 97.25 -0.15 2 25750 9.31 3.01 164 263 15 000
MTC 7 07/11/17 96.54 97.50 96.36 -1.64 2 250 9.81 4.36 170 310 10 000
Bbivnenkom
BeimMnenkom NHe 1 19/07/13 100.20 101.55 8.22 1.02 183 149 10 000
BeimMnenkom 3 12/07/11 08/07/14 96.11 96.20 96.30 0.05 7 93 001 9.64 1.88 252 295 10 000
BeimMnenkom 2 23/03/15 14/03/22 97.15 97.35 98.99 1.59 1 1 9.48 2.46 204 280 10 000
BeimMnenkom 1 17/03/15 08/03/22 97.21 97.35 97.35 0.25 2 25001 10.22 2.44 279 354 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.30 97.35 97.35 0.25 14 304 476 10.22 2.44 279 354 15 000
BeimMnenkom 6 13/10/15 95.30 95.50 95.50 2 580 10.16 2.92 252 348 10 000
BeimMnenkom 7 13/10/15 95.30 95.50 10.20 2.92 256 352 10 000
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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 7.63 0.50 84 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.37 0.72 239 166
PocTtenekom 1 18/08/11 08/08/13 100.00 9.82 0.88 360 310 2 000
PocTtenekom 11 24/07/19 100.71 100.80 100.80 0.20 5 67 12.02 4.42 389 530 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.60 9.36 1.53 249 265 3 000
TENE2 5 10/02/14 31/01/22 96.00 100.60 9.02 1.53 215 231 4 000
TENE2 7 14/04/15 05/04/22 99.35 9.97 2.51 251 329 6 000
TENE2 1 17/06/16 11/06/21 94.50 96.99 10.29 3.32 250 361 5 000
TENE2 3 17/06/16 11/06/21 90.01 95.95 10.02 3.32 223 334 3 000
TENE2 2 17/06/16 11/06/21 90.01 96.99 10.11 3.32 232 343 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 98.60 99.65 99.65 -0.27 1 1500 8.11 0.68 220 138 5 000
MArHUT
MarnHut BO-1 09/09/13 100.25 8.58 1.17 202 186 1 000
Marnut BO-2 09/09/13 100.25 8.86 1.17 230 214 1 000
Marnut BO-3 09/09/13 9.09 1.17 253 237 2 000
Marnut BO-4 09/09/13 99.50 100.00 99.30 -0.45 1 50 9.04 1.17 248 232 2 000
Marnut BO-5 28/02/14 98.57 99.44 9.11 1.59 219 241 5 000
Marnut BO-6 22/04/14 97.65 98.00 9.49 1.73 247 279 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.00 97.94 97.00 0.03 1 120 9.68 1.85 258 299 8 000
X5 ®uHaHc 1 01/07/14 96.50 9.39 1.85 229 270 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.05 100.10 100.05 -0.01 1 125 9.21 0.10 248 3 000
Konerika BO-2 01/10/13 99.50 99.75 99.50 -0.36 13 27 289 9.75 1.21 316 303 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.00 99.49 99.00 2.00 3 19 11.46 0.90 522 474 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.50 98.90 9.64 1.33 293 293 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 95.60 101.00 9.89 0.30 304 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.51 95.95 95.50 1.50 2 9 000 10.58 2.64 306 390 1 000
Mupatopr
Mupatopr BO-1 29/07/14 92.51 94.47 13.32 1.90 619 663 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIornPom
ATomaHepronpom 6 15/08/14 100.00 9.07 1.95 191 238 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 9.75 0.50 296 2 000
Kamas BO-2 04/02/14 97.00 99.05 10.55 1.51 369 384 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 98.72 99.63 10.25 0.49 346 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.05 98.25 11.44 1.13 493 472 3 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 272 306 5 000
rcc
CC 01 20/09/12 26/03/17 99.90 9.13 0.26 227 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.42 0.49 163 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 110.00 9.05 0.82 291 234 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.16 99.27 99.16 0.39 16 76 366 9.50 0.83 336 279 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.23 99.80 14.90 0.85 873 819 2 000
Connepc 2 17/07/13 102.26 102.55 102.55 0.26 4 463 10.18 0.99 382 345 3 000
MapomawcepBuc
rMC 02 13/02/15 99.80 100.10 100.10 -0.10 1 1000 10.98 2.30 362 430 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.60 100.10 7.88 0.79 180 118 6 000
AspodiioTr BO-2 08/04/13 100.80 8.83 0.79 275 213 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 100.65 101.15 8.11 0.67 221 138 3 000
TpaHckoHTeliHep 2 04/06/15 100.48 100.98 8.74 2.05 152 206 3 000
Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 97.01 9.58 1.50 273 287 3 000
HoelMepeso3Kom BO-01 03/03/15 98.90 100.01 10.81 2.37 342 413 5 000
HogeMepeo3Kom BO-02 03/03/15 100.24 98.96 2 2 10.71 2.37 332 403 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 99.95 100.03 100.00 3 2915 12.86 1.26 621 614 3 000
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.80 99.90 99.73 -0.17 3 149 13.11 1.13 660 639 3 000
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lO-Tanp BO-1 26/03/13 100.20 103.06 11.59 0.73 560 488 2 000
lO-Tanp BO-2 26/03/13 100.11 102.49 9.41 0.73 342 270 2 000
lO-Tanp BO-3 19/12/13 7.91 1.39 115 120 2 000
lO-Tanp BO-4 26/03/14 97.05 98.30 97.78 0.28 3 520 10.80 1.62 386 410 2 000
lO-Tanp BO-5 26/03/14 96.01 98.30 97.00 -1.34 1 1000 11.34 1.62 440 464 2 000
lO-Tavp 5 21/07/16 8.79 3.41 97 211 2 000
SHEPFETUKAU CETU
PYCrmarPo
Py crvgpo 1 22/04/16 12/04/21 95.00 98.50 98.50 -0.49 3 3400 8.64 3.34 84 196 10 000
Py crvgpo 2 22/04/16 12/04/21 95.01 98.50 8.54 3.34 74 186 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 95.21 100.00 95.50 1.00 4 13 8.09 0.68 218 136 5 000
MocaHepro 3 06/12/12 28/11/14 101.06 101.80 101.10 0.10 1 21000 7.95 0.47 115 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 98.01 99.90 9.40 2.55 192 272 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 -62.48 0.00 4 000
OHEJ OrkK-5 b-18 25/06/14 95.50 8.65 1.85 155 196 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 10.38 1.85 328 369 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.06 90.00 11.46 3.28 368 478 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 95.02 99.04 11.57 2.00 438 489 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 85.00 98.50 10.43 1.62 349 373 4 000
Trk-1 03 26/06/12 14/12/21 10.32 0.02 2 000
TrK-1 02 02/07/13 01/07/14 98.20 98.45 7.83 0.99 147 110 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.15 97.50 10.97 1.09 450 424 7 000
TrK-2
TrK-2 6O-1 17/09/13 85.65 85.99 85.99 -0.21 77 8289 23.67 1.18 1711 1695 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.35 97.70 97.50 0.17 3 12800 11.11 1.25 447 439 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 11.07 1.76 403 437 5 000
Wpky TOHepro BO-1 08/04/14 86.00 9.99 1.70 299 329 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.70 100.10 9.05 1.15 251 233 3 000
rac
[asnpom-raszsHeprocets 1 20/06/12 8.03 0.01 2 000
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 230 232 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.33 99.35 9.38 1.14 286 266 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 97.75 98.00 -0.50 2 41 9.91 2.61 240 323 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 8.78 3.03 110 210 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 94.60 99.48 10.89 1.19 431 417 4 000
AkpoH 3 23/05/12 20/11/13 100.70 101.00 100.72 0.61 3 10 000 9.51 1.36 278 280 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.83 113 152 4 000
AKpoOH 5 27/05/14 18/05/21 93.00 11.17 1.83 409 448 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.70 97.39 11.25 1.69 426 455 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.05 100.40 10.66 0.95 436 394 2 000
Fpynna JICP 2 31/01/13 01/08/13 99.95 100.10 10.00 0.60 424 325 5 000
JICP 'pynna BO-2 10/09/13 99.57 99.65 99.62 -0.09 4 10 705 10.57 1.16 403 385 2 000
JICP 'pynna BO-3 20/03/14 96.45 96.55 96.52 0.02 8 192 12.08 1.62 514 538 2 000
JICP I'pynna BO-5 24/07/14 92.71 92.80 12.91 1.89 578 622 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 13.69 0.48 690 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 102.50 103.10 103.20 0.10 2 10856 9.29 0.46 249 2 000
NeHCneuCMY BO-2 23/05/13 103.05 106.00 103.60 0.10 2 11 000 9.43 0.67 353 270 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 95.55 100.40 95.55 0.55 2 210 10.22 4.26 214 351 8 000
POCHAHO 2 20/12/17 95.42 100.40 10.25 4.27 216 354 10 000
POCHAHO 3 20/12/17 95.42 97.01 10.05 4.26 197 334 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 101.05 101.11 7.42 0.16 64 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.75 102.05 8.13 0.45 133 19 000
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A®K Cuctema 1 07/03/13 101.00 101.38 8.06 0.70 212 134 6 000
A®K Cuctema 4 15/03/16 98.02 97.83 -0.08 8 126 8.85 2.19 155 217 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.22 99.64 99.60 0.35 9 928 11.18 1.01 480 445 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 12.35 0.92 608 563 2 000
CutpoHukec BO-2 08/10/12 07/10/13 99.65 99.70 99.80 0.19 8 1304 11.63 0.31 479 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/12 25/06/13 7.95 0.02 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.10 101.50 8.71 0.89 248 199 10 000
POCBAHK BO-2 08/07/13 9.08 1.00 271 235 5 000
POCBAHK A3 06/05/11 06/11/13 98.25 97.26 -0.99 6 102 9.24 1.34 253 253 5 000
POCBAHK A5 06/05/11 07/11/14 9.26 2.21 195 258 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 99.00 99.15 9.11 1.52 225 240 5 000
Anbda-bank 2 07/06/13 02/12/16 100.40 101.50 8.60 0.95 229 188 5 000
MOM BaHk
MOM Bahk 7 19/07/12 100.32 100.35 100.35 1 6 000 7.50 0.08 78 5 000
MOM Baxk BO-1 29/11/12 102.05 8.86 0.45 206 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.00 101.20 100.22 -0.02 5 7888 9.24 0.50 245 5 000
MOM Bahk 8 09/07/13 09/04/15 99.78 100.20 100.16 0.05 2 54 9.03 1.02 264 230 6 000
MOM Baxk BO-2 21/03/14 86.00 98.85 9.05 1.64 209 235 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.70 100.06 99.90 0.40 1 4000 9.36 1.56 246 266 5 000
Homoc 9 15/06/12 14/06/13 99.95 9.00 0.97 267 227 5 000
Homoc 11 04/07/12 02/07/14 99.94 100.01 8.38 0.04 5 000
Homoc BO-2 18/04/13 18/10/14 99.25 100.00 8.40 0.81 227 169 5 000
Homoc 12 25/08/13 28/08/17 99.00 99.48 9.24 1.13 273 252 5 000
Bank 3EHUT
BaHk 3eHuT BO-1 07/04/12 07/04/13 100.00 7.62 0.78 154 92 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.00 100.14 9.16 0.94 286 244 5 000
BaHk 3eHuT 6 03/07/12 01/07/14 100.00 100.05 100.00 -0.04 2 1905 8.02 0.04 3 000
BaHk 3eHuT BO-2 22/09/12 22/09/13 99.93 99.96 99.91 -0.05 4 13824 8.19 0.26 133 5 000
BaHk 3eHuTt BO-6 26/11/12 26/05/14 99.60 99.65 99.63 -0.32 7 424  8.27 0.44 146 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.13 100.25 100.20 1 5000 8.38 0.41 157 3 000
BaHk 3eHuT BO-4 07/02/13 07/02/15 100.05 100.20 8.89 0.62 309 214 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.05 100.20 9.06 0.64 322 232 3 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.35 99.50 9.72 1.69 273 302 5 000
NMPOMCBA3bBAHK
MpomcB sisb6aHk 5O-2 20/02/13 18/02/15 99.60 100.00 9.39 0.65 352 266 5 000
MpomcB sisb6aHk 6O-4 20/02/13 18/02/15 99.66 99.84 99.65 -0.19 1 2530 9.47 0.65 360 274 5 000
MpomcB si3b6aHk 6 17/06/13 98.55 99.20 98.25 -0.45 2 2 10.40 0.98 406 367 5 000
MpomcB sisb6aHk 5O-3 04/02/14 98.00 99.04 98.22 5 79 10.03 1.51 317 332 5 000
Bank CI6
BaHk CIMNB BO-2 26/03/12 23/09/13 99.51 100.25 100.40 1.00 2 10 000 8.83 1.20 224 211 5 000
BaHk CIMB BO-1 09/10/12 09/04/13 10.09 0.31 325 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 99.81 100.24 100.00 -0.10 1 15000 8.68 0.49 189 3 000
MKB
MKB 8 10/10/12 08/04/15 100.31 8.07 0.34 124 3 000
MKB 7 17/07/12 14/07/15 100.05 100.19 100.15 -0.03 1 9 7.83 0.08 2 000
MKB 6 07/08/12 100.15 100.18 100.18 -0.02 1 200 8.08 0.14 132 2 000
MKB BO-4 15/10/12 15/04/14 99.81 99.85 99.81 -0.03 5 1045 8.72 0.33 188 5 000
MKB BO-1 22/02/13 22/02/14 99.40 99.77 8.89 0.66 301 216 3 000
MKB BO-5 23/06/14 11.68 1.80 462 499 5 000
NMETPOKOMMEPL
MeTtpokommepy, 7 20/02/11 22/08/12 99.50 99.99 99.77 0.01 2 188 8.40 0.18 160 3 000
MeTtpokommepu, 6 22/08/12 99.00 100.15 7.51 0.18 71 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 8.58 0.47 178 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 99.55 101.60 8.52 1.15 199 180 3 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.65 99.75 99.70 0.15 1 1 9.19 1.18 263 247 5 000
JIK YPAIICUB
Ypancub JNuamur 60O-3 29/10/13 100.15 100.19 100.15 0.10 1 1000 9.60 0.71 364 289 3 000
Ypancub JNuamur 6O-1 28/02/14 99.80 99.85 99.85 0.05 1 5 10.02 0.91 377 330 2 000
Ypancub Juamur 6O-4 03/07/14 97.95 98.35 11.07 0.97 474 434 3 000
Ypancub JNuamur 6O-5 05/02/15 100.60 100.70 11.47 1.26 483 475 3 000
Ypancub JNuamur 6O-6 10/02/15 100.00 101.00 11.14 1.28 448 442 3 000
Ypancub JNuamur 6O-2 12/01/15 100.70 101.40 11.56 2.22 425 488 2 000
Ypancub JNuamnur 6O-9 17/02/15 100.40 101.20 11.62 2.32 426 494 2 000
KB PEHECCAHC KAIMUTAIN
PenKan 3 #N/A The ixcord could nt be found #N/A The rord couloord could #N/A The #N/A The reord could #3HAY!  #3HAY! #3HAY! found 000
PenKan BO-3 05/08/13 05/08/14 97.10 97.28 97.20 2 150 13.00 1.06 656 627 3 000
TKC BAHK
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EsxenHeBHBINA 0030D

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

OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBONam mnH py6.
TKC BO-3 21/08/12 18/02/14 100.40 100.50 100.40 -0.08 2 730 11.70 0.18 490 2 000
TKC BO-4 18/04/13 16/04/15 100.12 100.20 100.20 9 1744 13.35 0.80 724 664 2 000
TKC 2 28/07/13 107.17 107.73 107.79 0.59 2 9 12.60 0.98 625 587 1 000
TKC BO-1 20/09/13 100.71 101.89 101.80 0.88 1 100 12.98 1.16 643 626 2 000
TKC BO-2 29/11/11 26/11/13 104.05 104.15 104.05 -0.23 7 1153 13.74 1.33 703 702 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.51 99.87 99.83 -0.01 13 10 033 11.99 0.10 526 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.50 99.75 11.00 0.40 418 5 000
EABP
EABP 3 29/10/13 25/10/16 99.70 7.88 1.31 119 116 5 000
EABP 1 03/02/14 28/01/19 98.00 101.25 8.77 1.53 190 206 5 000
EABP 4 11/02/14 06/02/18 9.08 1.54 220 237 5 000
EABP 2 26/02/15 21/02/19 93.00 110.05 8.53 2.43 111 185 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 96.00 99.65 7.76 0.42 95 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.60 99.90 9.03 1.14 251 231 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 93.80 99.25 8.68 1.15 214 196 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 85.00 9.79 1.16 325 307 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 100.00 9.20 1.42 242 249 5 000
HOHukpeanT BaHk 1 07/09/16 98.00 9.12 3.61 123 243 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 8.55 1.40 178 184 10 000
Pandxpaiizen 65O-7 27/11/13 102.00 8.41 1.39 165 170 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 162 5 000
PyccCraHpapT
Py ccCtanpapt BO-1 09/11/12 07/11/14 100.65 101.10 101.06 0.16 4 128 8.34 0.39 152 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.35 100.25 99.35 -0.30 5 7 158 10.10 0.75 407 340 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.10 100.10 10.23 1.26 359 351 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.62 0.70 168 90 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.67 99.85 99.65 -0.13 3 485 8.77 0.48 197 5 000
XK baHk 5 19/10/11 17/04/13 99.10 99.99 9.44 0.80 333 273 4 000
XK baHk BO-3 22/10/13 22/04/14 8.97 1.27 231 225 4 000
XK BaHk 7 26/04/12 23/04/15 99.01 99.18 99.20 0.18 2 5007 10.46 2.48 301 378 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.50 7.68 1.67 70 98 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.00 9.27 0.25 241 2 000
Py cdmHancbark 9 18/09/12 15/09/15 86.00 100.00 8.61 0.25 175 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.10 98.30 9.07 0.99 271 234 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 101.00 9.75 1.16 321 303 4 000
Py cdmHancbank 10 12/11/13 10/11/15 101.00 9.05 1.35 233 234 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.75 9.05 1.35 233 234 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.55 100.70 100.65 0.10 2 5600 8.82 0.37 199 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 98.80 99.10 11.31 1.56 441 461 6 000
OTIN BaHk 2 25/03/14 95.25 95.40 95.36 9 18 145 11.51 1.65 455 481 3 000
OTIMN baHk BO-1 29/07/14 93.50 93.70 93.68 0.13 1 34990 11.71 1.92 457 502 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.95 101.00 8.91 0.47 211 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.50 99.80 10.19 0.92 392 347 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.70 100.00 8.90 0.32 206 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 97.71 98.28 10.51 1.00 414 378 2 000
KpeauntEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.70 100.00 8.72 0.18 192 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 98.50 99.00 10.94 1.51 408 423 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 98.00 9.50 1.74 247 280 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 98.50 99.50 10.03 1.25 339 331 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 26/06/12 24/06/14 11.63 0.02 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 9.67 0.48 288 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 9.89 0.52 431 311 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.51 99.95 10.10 0.81 398 339 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.68 0.49 189 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 247 332
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.15 99.30 99.30 1 5000 11.66 0.34 482 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 99.01 10.10 0.21 327 2 000
CypocTp BOO1 03/03/13 03/03/14 100.00 100.50 100.00 1 96 11.25 0.68 534 452 2 000
Cy pocTp 04 10/04/12 08/10/13 98.02 99.50 99.50 1.50 6 420 11.72 1.23 511 500 2 000
MeTko M6 aHk
MeTkombaHk BO-1 02/02/13 02/08/14 12.15 0.61 637 540 2 000
MeTkombBaHk 01 13/04/13 15/04/15 100.20 100.02 0.02 2 7084 10.97 0.79 487 426 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 95.00 97.40 10.98 1.93 383 429 2 000
TatchoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.95 100.04 100.00 -0.45 1 1 9.52 0.03 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 99.00 99.59 99.90 0.14 2 1140 9.20 0.33 236 2 000
TaTtdoHabaHk BO-3 29/11/12 27/11/14 100.11 101.00 12.84 0.45 604 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.00 101.00 9.35 0.49 256 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.15 99.94 99.98 0.91 1 500 11.57 0.65 572 483 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.29 100.30 10.09 0.67 420 336 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.45 99.70 99.70 0.10 1 20 11.70 0.78 562 500 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 100.00 101.10 5.90 0.02 15 000
Mocksa 54 05/09/12 100.00 101.00 100.00 1 50 7.05 0.22 22 15 000
Mocksa 61 03/06/13 106.83 108.25 6.86 0.91 60 14 30 000
Mocksa 53 01/09/13 99.12 100.60 7.06 1.16 52 34 15 000
Mocksa 63 10/12/13 111.25 111.84 6.70 1.36 15 000
Mocksa 62 08/06/14 109.30 109.74 7.58 1.78 53 89 35 000
Mocksa 39 21/07/14 98.25 99.50 7.65 1.92 51 96 10 000
Mocksa 64 24/06/15 8.32 2.66 79 164 20 000
Mocksa 44 16/11/15 111.83 113.49 9.18 2.88 156 250 40 000
Mocksa 56 22/09/16 95.01 95.50 8.47 3.68 56 178 20 000
Mocksa 49 14/06/17 95.01 96.20 95.28 3.28 1 501 8.34 4.27 25 163 25 000
Mocksa 48 11/06/22 88.00 88.60 88.85 -0.05 1 63 8.43 7.19 154 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.20 100.50 100.95 0.01 1 1 8.13 0.96 181 140 19 000
Mockos ckas O6n 7 16/04/14 98.35 99.34 99.40 -0.09 1 200 8.52 1.72 151 182 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 102.25 102.50 7.76 0.46 96 3 000
Hwxeropoackas O6n 4 17/11/12 98.03 102.05 8.13 0.42 132 3 000
Hwxeropoackas O6n 6 07/10/15 99.01 100.00 99.60 0.10 1 1000 8.60 2.08 137 192 5 000
Hwxeropoackas O6n 7 16/11/16 101.90 102.00 101.90 -0.05 1 2 9.26 2.54 179 258 8 000
CAMAPCKAA OBn
Camapckas O6n 5 19/12/13 8.97 0.16 218 8 000
Camapckasa O6n 4 20/06/12 3.28 0.01 5 000
Camapckan O6bn 6 10/05/13 102.00 108.10 7.85 0.84 168 114 2 000
Camapckan O6bn 7 30/11/16 97.00 98.98 8.68 2.38 128 200 12 000
AKYTUA
Ay Tna 1 11/04/13 99.60 100.55 8.18 0.55 252 141 3 000
Axy Tna 9 19/09/13 7.66 0.78 159 96 2 000
Ay Tna 7 17/04/14 99.36 100.80 7.44 1.44 64 73 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 1.48 199 212 1 000
KpacHopapckuin kpaii 3 27/09/14 99.30 100.29 8.63 1.65 167 193 4 000
KPACHOAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 101.00 101.30 7.71 0.39 89 10 000
KpacHosipckun kpan 5 29/11/16 100.75 102.75 7.79 1.83 70 110 9 000
KOMU
Komu Pecn 7 22/11/13 101.00 8.39 0.90 214 167 1 000
Komu Pecn 9 18/10/14 97.11 98.00 9.25 1.72 224 255 2 000
Komu Pecn 8 03/12/15 94.35 95.90 8.59 2.55 111 191 1 000
Komun Pecn 10 15/12/16 8.82 2.68 128 214 2 000
yYOMYPTUSA
Yamy ptusa 05 24/11/16 8.87 2.81 128 219 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 8.23 0.49 144 3 000
Koctpomckas obnactb 6 17/11/16 99.90 100.20 100.20 0.20 6 2704 9.74 2.14 247 306 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 9.20 2.52 173 252 3 000
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PbIHOK

HdaTta

KotmpoBku

Beinyck

OdbepTthl llorawennsa llokynka Tlpopaxa Tlocn WU3m. nn cpenok

Cnpag k (6n)
YTM/YTP Oropauunsn O®3 ceonam mnH pyo6.

O6bem

PECN KAPENUA

Kapenusa 14
SAPOCIIABCKASA OBJACTb
ApocnaBckas O6n 9
Apocnasckas O6n 10
PA3AHCKAS OBIIACTb
PsasaHckas O6n 1

XMAO

XMAO-tOrpa 7

XMAO-tOrpa 8
CBEPOJIOBCKAA OBINACTb
Caepanosckas obn. 01
TBEPCKAA OBJIACTb
TeBepckas O6n 5

TeBepckas O6n 6

TeBepckas O6n 7

30/11/16

16/05/13
15/04/14

27/11/14

20/12/12
19/12/13

11/12/16
26/12/13

12/06/14
15/12/15

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 29/04/15 103.500 103.875 2.35 2.22 2.73 175
RUSSIA'18 11% usD 24/07/18 139.539 141.855 3.69 3.35 4.71 264
RUSSIA'30 7.5% usD 31/03/30 120.071 120.225 3.92 3.89 5.42 0.69 252
RUSSIA'20 5% usD 29/04/20 108.250 108.750 3.78 3.71 6.61 0.25 241
RUSSIA'28 12.75% USD 24/06/28 178.639 179.917 5.37 5.29 8.97 0.19 353
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.940 101.065 1.67 1.30 0.33 -0.01 118
GAZST'13 5.625% USD 22/07/13 101.750 102.500 1.88 0.33 0.47 140
GAZPR'13 9.625% USD 01/03/13 105.000 105.250 2.34 2.00 0.68 0.12 186
GAZPR'13 7.343% USD 11/04/13 103.850 104.225 2.50 2.04 0.79 -0.02 200
GAZPR'13 7.51% USD 31/07/13 104.965 105.465 2.92 2.48 1.06 -0.31 243
GAZPR'14 10.5% USD 25/03/14 111.750 111.875 3.60 3.53 1.61 307
GAZPR'14 10.5% USD 08/03/14 111.750 112.750 3.42 2.86 1.60 -0.06 292
GAZPR'14 8.125% USD 31/07/14 109.375 109.875 3.47 3.24 1.94 -0.10 295
GAZPR'15 5.092% USD 29/11/15 104.375 105.250 3.73 3.46 3.20 -0.15 308
GAZPR'16 6.212% uUsD 22/11/16 108.625 109.375 4.06 3.88 3.94 0.11 327
GAZPR'18 8.146% uUsD 11/04/18 118.875 119.875 4.42 4.25 4.79 0.25 342
GAZPR'19 9.25% uUsD 23/04/19 124.849 125.265 4.93 4.86 5.35 0.75 378
GAZPR'22 6.51% uUsD 07/03/22 109.875 110.875 5.20 5.08 7.36 0.05 367
GAZPR'34 8.625% uUsD 28/04/34 125.997 126.997 6.40 6.33 11.29 -0.06 440
GAZPR'37 7.288% uUsD 16/08/37 114.479 114.979 6.15 6.11 12.43 1.32 405
TpaHcHed T
TRANSN'12 6.103% uUsD 27/06/12 100.000 100.150
TRANSN'13 7.7% uUsD 07/08/13 105.905 107.905 2.37 0.67 1.08 186
TRANSN'14 5.67% uUsD 05/03/14 104.187 105.177 3.13 2.55 1.63 0.05 261
TRANSN'18 8.7% uUsD 07/08/18 123.750 124.750 4.26 4.09 4.90 319
PX0,
RZD'17 5.739% USD 03/04/17 106.380 106.750 4.25 4.17 4.23 0.42 340
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 94.476 95.476 6.62 6.38 4.67 0.01 572
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.550 101.750 2.24 1.70 0.36 -0.07 179
VTB'15 6.465% USD 04/03/15 104.625 105.125 4.62 4.43 2.49 0.16 408
VTB'18 6.315% USD 22/02/18 101.136 102.136 6.07 5.87 4.77 0.28 512
VTB'18 6.875% USD 29/05/18 104.500 104.750 596 5.91 4.98 0.18 497
VTB'20 6.551% USD 13/10/20 100.625 101.125 6.45 6.37 6.47 0.59 513
VTB'35 6.25% USD 30/06/35 103.625 104.125 5.96 5.92 12.35 -0.08 386
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 102.688 103.438 4.24 3.41 0.88 -0.16 378
BANK OF MOS'15 6.699% USD 11/03/15 102.750 103.250 5.59 5.40 2.50 507
BOM CAPITAL'15 6.699% USD 11/03/15 97.329 98.329 7.80 7.38 2.49 0.06 735
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 98.562 99.562 5.54 5.25 3.60 0.10 486
VEB'17 5.45% uUsD 22/11/17 103.125 103.750 4.79 4.66 4.76 -0.56 384
VEB'20 6.902% uUsD 09/07/20 109.415 109.922 5.44 5.37 6.23 0.46 412
VEB'25 6.8% uUsD 22/11/25 106.125 106.625 6.12 6.07 9.11 0.37 433
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.450 104.800 3.46 3.12 0.97 0.10 298
GAZPROMB'14 6.25% usD 15/12/14 103.875 104.250 4.58 4.43 2.34 0.37 406
GAZPROMB'15 6.5% uUsD 23/09/15 104.625 105.125 4.94 4.78 2.95 0.11 435
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.250 104.625 2.40 1.99 0.89 0.22 190
ROSSELKH'14 7.125% USD 14/01/14 105.750 106.250 3.33 3.01 1.47 0.11 282
ROSSELKH'14 9% USD 11/06/14 110.375 110.875 3.52 3.27 1.86 0.12 299
ROSSELKH'17 6.299% USD 15/05/17 105.625 106.125 4.99 4.88 4.29 -0.09 414
ROSSELKH'18 7.75% USD 29/05/18 112.125 112.875 5.34 5.20 4.93 -0.26 433
ROSSELKH'21 6% USD 03/06/21 97.984 98.609 6.59 6.40 3.56 0.24 594
CbepbaHk
SBER'13 6.48% USD 15/05/13 104.000 104.250 1.99 1.71 0.89 0.28 148
SBER'13 6.468% USD 02/07/13 104.000 104.375 2.52 2.16 0.99 -0.07 202
SBER'15 5.499% USD 07/07/15 104.750 105.125 3.83 3.70 2.79 -0.18 324
SBER'17 5.4% USD 24/03/17 103.625 104.125 4.54 4.43 4.22 0.67 370
SBER'21 5.717% usD 16/06/21 101.911 102.911 5.45 5.31 7.17 0.58 400
YACTHBIE KOMMNAHUU
EBpa3
EVRAZ'13 8.875% usD 24/04/13 104.125 104.625 3.85 3.27 0.82 0.02 338
EVRAZ'15 8.25% usD 10/11/15 105.250 105.750 6.50 6.33 3.01 -0.41 593
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 24/04/18 106.125 106.875 8.16 8.00 4.60 728
EVRAZ'18 6.75% UsD 27/04/18 94.750 95.500 7.88 7.72 4.86 0.25 697
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 100.231 101.231 9.76 9.34 2.40 -0.25 940
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.065 111.006 4.42 4.03 2.22 0.08 390
ALROSA'20 7.75% UsD 03/11/20 104.500 105.000 7.03 6.95 6.31 0.67 573
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.500 104.000 4.18 3.61 0.84 -0.04 372
VIP FIN'16 6.493% UsD 02/02/16 98.560 98.560 6.95 6.95 3.20 0.06 636
VIMPELC'16 8.25% UsD 23/05/16 104.242 104.746 6.99 6.85 3.43 0.18 637
VIMPELC'18 9.125% uUsD 30/04/18 105.000 105.750 8.04 7.88 4.65 -0.34 714
VIP FIN'21 7.748% UsD 02/02/21 95.250 96.250 8.54 8.36 6.20 722
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 107.050 107.300 3.26 3.16 2.23 0.21 272
LUKOIL'17 6.356% uUsbD 07/06/17 108.000 108.500 4.54 4.43 4.35 -0.02 367
LUKOIL'19 7.25% uUsbD 05/11/19 112.500 113.000 5.19 5.11 5.90 0.20 395
LUKOIL'20 6.125% uUsbD 09/11/20 104.500 105.125 5.45 5.36 6.69 0.11 407
LUKOIL'22 6.656% uUsbD 07/06/22 109.500 110.350 5.41 5.31 7.56 0.57 386
MTC
MTS'20 8.625% uUsbD 22/06/20 113.625 114.125 6.42 6.35 5.87 0.06 516
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 103.000 103.500 4.42 4.27 3.28 0.25 376
NOVATEK'21 6.604% uUsbD 03/02/21 107.125 107.625 5.55 5.48 6.63 416
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.125 106.625 4.04 3.59 1.04 -0.15 356
SEVERSTAL'14 9.25% uUsbD 19/04/14 108.375 109.125 4.43 4.02 1.71 393
SEVERSTAL'17 6.7% uUsbD 25/10/17 100.000 100.500 6.70 6.59 4.54 0.21 583
TMK
TMK'18 7.75% uUsbD 27/01/18 94.448 95.448 9.03 8.79 4.48 0.47 821
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.689 106.689 2.37 -1.56 0.06
TNK-BP'15 6.25% uUsbD 02/02/15 105.500 106.000 4.01 3.82 2.41 0.16 346
TNK-BP'16 7.5% uUsbD 18/07/16 111.125 112.125 4.48 4.23 3.52 0.14 377
TNK-BP'17 6.625% uUsD 20/03/17 108.375 109.375 4.64 4.41 4.12 0.68 381
TNK-BP'18 7.875% uUsbD 13/03/18 114.462 115.424 4.94 4.77 4.72 0.61 396
TNK-BP'20 7.25% uUsD 02/02/20 112.849 113.356 5.19 5.11 5.95 0.76 391
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'12 8.2% uUsD 25/06/12 100.000 100.250
ALFA BANK'13 9.25% UsD 24/06/13 104.750 105.250 4.39 3.90 0.95 0.87 393
ALFA BANK'15 8% uUsD 18/03/15 104.125 104.500 6.33 6.19 2.48 0.25 584
ALFA BANK'17 7.875% UsD 25/09/17 99.841 100.841 7.91 7.67 4.33 0.76 710
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.500 102.750 4.06 3.56 0.49 360
NOMOS BANK'13 6.5% UsD 21/10/13 101.083 102.083 5.64 4.86 1.29 -0.07 518
NOMOS BANK'15 8.75% USD 21/10/15 103.000 103.500 7.71 7.54 2.93 0.15 720
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.552 105.052 6.27 5.80 1.00 -0.29 585
PSB FINANC'14 6.2% UsD 25/04/14 98.131 98.631 7.29 7.00 1.76 -0.13 686
PROMSVYAZB'15 12.75% USD 27/05/15 107.502 108.502 9.74 9.37 2.54 0.01 937
PROMSVYAZB'16 11.25% USD 08/07/16 105.482 107.482 9.58 9.00 3.23 906
XK®db
HOME CREDIT'14 7% UsD 18/03/14 102.249 102.749 5.62 5.32 1.65 0.57 514
]
IhBAHK
MBEHVIT
19.06.2012

27



EsxenHeBHBINA 0030D

Poccusa

6.0
55
5.0
45
4.0
35
3.0
25
20
15
1.0

0.5

Toc

7.0
6.5
6.0
55
5.0
4.5
4.0
35
3.0
25
20
15
1.0

0.5

YTM/YTP (%)

O Poceus 15

o

O Poceus 30

Poccua 18

PbIHOK

O Poccusi 28

O Poccusi 20

Aropauuns (neT)

KOMIIaHHNH

YTMIYTP (%)

O Coskomdnor'17

o [a3npom'18
O _Tlasnpom'16
q’»(ﬂ' 170 TparHcHedTH'18
O

I '15
o [asnpom'14 o I’aanpom'lélaa oM

O Tlasnpom'14
Oras npom'14
O
O TasnpomipEBCcHed Th' 14
[asnpom'13
é) [asnpom'13
[asnpom'13
) TpaHcHepTH'13

O Tasnpom'13

O Tasnpom'19

9 10
UcnoyHuk: REUTERS

O Tasnpom'22
O Trasnpom'34

Oropauus (ner)

ll
Jh BAHK
il SEFTAT

BAHIKOBCKAT TPVITHA SEUT

19.06.2012

10 12 14
UcrmoyHuk: REUTERS

28



EsxenHeBHBINA 0030D

T'ocOoanku

YTM/YTP (%)

85

8.0

75

7.0

6.5

6.0

55

5.0

45

4.0

35

O BaHk MockBbl'15

O PCXB'18 o
BTE'15 BTE'18
OO BTB18
OEaHK Mocksbl'15

B3E'16 O B3E20

O Pcxp'17
. PCXBE'16
BTE,lzd'aanpomﬁaHK 150
B3B'17
[a3npom6aHk' 14 Chepbari'15

O Bank MockebI'13
O PCXB'14

O Cé6epbark'13

3.0  [asnpom6Gark'13 o PCXB'14

25

20

15

10

05 -

BT 11 (PpELerpp 13
(@]

O C6epbark'1l

PbIHOK

B3b'25
® O BTB'20

Aropauus (neT)

YacTrHble KOMIIaHUU

105
100
95
9.0
85
8.0
75
70
6.5
6.0
55
50
45
4.0
35
30
25
20
15
10
05 -

YTM/YTP (%)

O Anbsie On'15

TMK'11
o IgblM nenkom'16

®

Bbimnenkom'16 EBpas'18

O BbIMnenkom'18
O Espas'18

0 Anpoca'20
Espas'l5 (O Cesepcrans'l7
O MTC'12
Bbimnenkom'13

Tykoin'20

® O
THK'17
O THK'15 TNyonn'19
CesepcTans'14 o OO THK16

O O Anpocal4 THK'13  Jyoitn'17

8@|Ml§§ﬂ?@ﬁ-’§l O THK12

CesepcTans'13 O Nyoiin'14

0 Espoxim'12

O Nyxoin'22

10 12 14
UcnoyHuk: REUTERS

Aropauus (neT)

2 4 6

BAHK
3EHUT

BAHIKOBCKAT TPVITHA SEUT

19.06.2012

10 12 14
Ucnoyruk: REUTERS

29



EsxenHeBHBINA 0030D

YacrHble 0aHKU

YTM/YTP (%)
95 o] npoMCmeGg‘!‘ﬁ&ﬁcsﬂsbGaHK'lS

O Anbta-Bank'17

PbIHOK

Aropauuns (neT)

85
75 O Homoc BaHk'15
O Npomcesabbark'12
6.5
Ol'lpomcaﬂabﬁaHK'll O Anba-Bark'15
55 O XKoE'14
O Homoc baHk'13
45
O Anbta-Bank'13
O Homoc BaHk'12
35
25
15
© Pycckwin Crarpapt'16
05 - -
0 1 2 3 4
|||‘
Ill'“ BAHK
willl SEFAT
19.06.2012

8 9
UcnoyHuk: REUTERS

20



EsxenTHeBHBIN 003

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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yl'lpaBJI €HHUE IIPpOoAAK
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AHaJuTHUYECKOe yIpaBJjeHue

MaKpO3KOHOM HKa

MaKpO3KOHOM HKa /KPeAUTHBIH aHAIU3
KpenuTHBIN aHANTH3

KpenuTHbIll aHATU3

KonmuecTBeHHBIN aHANIU3

Axnuu

Kupunn KonenoBuu
KoncranTusn Ilocnenos

Onus [laGaHnoBa
Makcum Cumarux
Anexcanap Bainkauos

Axnuun
Obauranuun

Bnagumup EBcTudeen
Kupunn Ceiuen
EBrenuii Yepsakos
Hartanpa Taneiiko
AMutpuit Yenparux
EBrenus JlobaueBa

YnpaBijieHHe PHIHKOB JOJITOBOr 0 KAIIUTAaJXa

Py GneBbie obnuramuu

Henuc Pyykun
®dapunmga AxMertoBa
Mapuna Hukumosa
Bepa ITanoBa
Anexceir Bacos
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHATUTHK, 33/1efCTBOBAHHBIA B HAIMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €r0 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], COBEPILIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJAHHOM 0630pe. MueHne Banka MOXeT He COBIAJaTh C MHEHHEM aHATUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcraBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, KoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a ee 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 TPETBHX 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 HHGOOPMAIMOHHBIX Le/IsIX M He SIB/IIETCS MpPeJIOJKeHHeM KyIIUTh WJIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTHUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BElIeHHbIX pemmeHuid. 0630p moarorosien bankom 3EHUT 1 pacipocTpaHeHUs cpefid NPOdeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJbHO (MHAHCOBBIX MHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HeNpodecCHOHaIbHBIMU
YYaCTHUKAMHU PBIHKA.

Banx 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HEeCKOJIbKMM (PUHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA U BBICTYIIATh OPraHH3aTOPOM M aHAEPPAMTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOIT U3 yKa3aHHBIX B 0630p€e KOMIIAHHUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IOKYMEHTAIUsI MOKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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