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EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI
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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Had. A 3a ileHb MIN. MAX.
BHeUIHUI PHIHOK AOJTA
UST-10 yield 1.62 A 0.05 145 2.38
UST 10-2Y sprd 133 A 4 121 200
EMBI+Glob. 381 VY -5 316 441
EMBI+Rus sprd 274 A 4 219 339
Russia’30 yield 389 V¥ 0.00 3.82 4.78
JleHeKHBII PHIHOK
Libor-3m 047 m 0.00 0.47 0.58
Euribor-3m 066 VYV 0.00 0.66 143
MosPrime-1m 6.87 A 0.01 5.67 7.03
Kopcuera B 11B 8uo VY -5L1 504 1153
Jlenos. B 1B 859 A 7.9 61 757
NDF RU 3m 69 V -0.1 7
Ba/IIOTHBII PEIHOK
USD/RUB 32351 YV -0.060 28.97 33.67
EUR/RUB 41.085 A 0.328 38.43 4181
EUR/USD 1269 A 0.011 1.24 135
Kopsuna 115 36.47 A 0.156  33.33 37.28
DXY Unneke 81378 V¥ -0.568 78.27 83.04
(I)OHI[OB]:IQ HHIAEKCBI
RTS 1350.2 Y -0.8% 1228 1755
Dow Jones 12837.3 A 0.75% 11766 13279
DAX 6350.3 V¥ -0.21% 5671 7158
Nikkei 225 8656 A 1.1% 8296 10255
Shanghai Comp. 2300.8 V¥ -0.34% 2148 2461
CBIPBeB]:Ie PBIHKH
Hedrs Urals 941 V -0.30% 94 125
Hedrs Brent 958 V¥ -0.48% 96 126
3os10T0 16185 Y -0.06% 1540 1784
CRB Index 277.2 A 1.31% 268 326

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

3a 6 MecsIeB

3Ha4. A 3a JleHb MIN.

Price Return

OFZ 1075 V -0.15 106.8
Muni g V -0.32 112
Corp mo.7 VY -0.08 110.7
Corp-10 155 VY -0.09 115.5
Total Return

OFZ 235.6 V¥ -0.28 230.3
Muni 336.6 V¥ -0.87 320.8
Corp 3334 V -0.15  318.6
Corp-10 3352 VY -0.08 320.6
OGpeM TOProB B cermeHTe (MIH py6.)

OFZ 80 V -138 o
Muni 186 175 10
Corp 2964 V -493 19

Hcmounux: MMBB, bark BEHUT

MAX.

12.7

115.1
114.5
122.2

243.2
3375
336.2
336.2

27 809
6 146
44 858



EsxenHeBHBINA 0030D

PbIHOK

I's1aBHBIE HOBOCTU

Mundus PO miaHupyer pa3MecTuTh Ha ayKnuoHe cemmwieTanue O®3 cepuu 26208 00beMoOM 39 MJIPA PyO. ¥ JOXOTHOCTBHIO B
auanasone 8,35-8,45% roxosbix. /Bloomberg/

OAO «PocOaHK» ONPEAeTUIO CTABKH 5-6-ro0 KyITIOHOB GUP:KeBbIX o0 muranuii cepunt 6O-01 Ha 5 mupa pyo.eii B pazmepe 8,9%

roaoBseIx. /VIHTEpdakc/

Coser aupexkTopoB OAO «Asbda-6aHk» 21 MIOHA PACCMOTPHUT BOIPOC O Pa3MeEN€eHHH OJUHHAAIATUH BBHIIMYCKOB OUPIKEBBIX
obsmiuranuii Ha o0IyI0 cymmMy 95 MmuIpa py6. O6bsem BoimyckoB 5O-01 u BO-02 cocrasur o 15 miipa py6., BO-03 - BO-06 - o 10 mipza py6.,
BO-07 - BO-11 - o 5 mipzx py6. /WaTepdaxc/

OcHOBHBIC COOBITHUA:

BHE PbIHKA / HA pPbIHKE

Buepa: 19.06.2012 — BTOpPHHUK

Crarucruka Poccum: Industrial
production

Crarucruka CIIIA: Housing
starts, Building permits

* Beitunata kymona: Bank Ilerpokommepn, 05 (12.75%, 319.6 miH py6.), Bamrnegrs, 01 (12.5%, 934.9
MH pyb6.), BamraedrTs, 02 (12.5%, 934.5 wiH py6.), BamrnedTs, 03 (12.5%, 1.2 mipza py6.), BTb, BO-03
(8%, 99.7 muH py6.), BTB, BO-04 (8%, 99.7 muH py6.), duean OI'K-5, BO-15 (7.5%, 149.6 muH py6.),
CUTPOHUKC, BO-01 (11.75%, 117.1 muiH py6.), PMK-OMHAHC, 03 (10.4%, 155.5 miH py6.), KB
IlenTp-unBecr, B0O-01 (8.4%, 62.8 mun py6.), Kb IlenTtp-unBecr, BO-05 (8.4%, 41.8 muu py6.),
Henaprament ®unancoB TBepckoii o61acTu, 34007 (8.5%, 63.5 muH py6.), AullOC, o1 (6%, 59.8
wtH py6.), MocTpauncasTo-®PuHaHc, 01 (11.8%, 189.7 muH py6.), MTC, 03 (8%, 398.9 MmuH py6.)

* Pazmerenue: Mera/ummaBecTGaHk, 01 (1.5 Miapz pyo.)

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

Cerogns: 20.06.2012 — cpeaa

Craructuka CIITA: FOMC Rate
decision

Crarucruka Poccum: Weekly
CPI

Beitara kynona: Craasdona-Heasmxkumocrs, 01 (5%, 14.9 miH pyb.), Poccus, 26202 (11.2%, 1.1
wiIpa pyo.), HWnoreunsnii arenr MBPP, 1A (8%, 167 wmiun py6.), HoBoumemkuii
MeTa/LUIypruuyeckuii  komouHar, bBb0-02 (8.75%, 218.1 wmun py6.), HoBoaunemkuia
MeTa/uTypruyecknii komounar, b0-03 (8.75%, 218.1 miuiH py6.), Fasmpom6ank, BO-04 (8.5%, 426.2
miH py6.), APHKK, o1 (3%, 9 mun py6.), EBpodunancsi-HeaBm:xkumocrs, 01 (3%, 16.4 MiH pyo.),
Poccus, 35009(I'CO-IIIIC) (6.7%, 501.1 miH py0.), Poccus, 36001(I'CO-IIIIC) (7.1%, 1.2 mipza pyo6.),
Kasanb, 34007 (8.75%, 37 wuiH py6.), PCT-®unanc, 01 (10.75%, 80.4 miH py6.), AeapraKpeaur, 06
(7.2%, 179.5 muH py6.), BTB Kanuraa, 2014-2 (Structured) (9.5%, 47.5 win py6.), BTb Kanurau,
2016, RUB (Structured) (9.5%, 47.5 Ml py6.), Poccus, 26206 (7.4%, 5.5 wipa py6.), EBpoduHaHCHI-
HeaBu:kumocTsb, 03 (3%, 11.2 muH py6.), BUHBAHK, BO-01 (9.85%, 148.1 muiH py6.), Bosioroackas
oGaacTh, 34002 (10.65%, 66.6 miuH py6.), Tazmpom rasaHeprocerb, 01 (8%, 59.8 muH py0.),
Munucrepcreo ¢unancos Camapckoii obsactu, 25004 (6.98%, 87 mun py6.), Cb Bank, 2017
(LPN2) (12%, 3 MuH aosut.), XanTsi-MaHcuiickuii 6aHk, 2018 (LPN) (11%, 5.5 MuiH py0.)

Odepra: T-ILnardopmbr PuHaHC, 01 (100 MiaH py6.), HOMOC-BAHK, 09 (5 mipz py6.)

e [loramenue: Aabpaac ®dunHaHce, 01 (3 miupa py6.), Fasmpom razaneprocerb, 01 (1.5 mipz pyo.),
Musnucrepcrso punancos Camapckoii o6aactu, 25004 (5 wipa py6.), MuHucrepcrso (pUHAHCOB
Camapckoii o6aacru, 35008 (15 mipz py6.)

3aBTpa: 21.06.2012 — yeTBepr

CraTucruka CIIIA: PMI
Manufacturing, Initial jobless
claims, Continuing claims,
Existing home sales

Crarucruka EBpoO30HBI:

Consumer Confidence

l
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il SEHMT

20.06.2012

Britutara kynona: emaprament ®dunancoB Tsepckoii oGiaacru, 34005 (15%, 3 wiH pyo6.),
Busuec/laiT, 01 (12%, 26.9 miH py6.), XMAO, 25007 (10.4%, 103.7 wiH py6.), XMAO, 25008 (10.8%,
107.7 MuiH py6.), Munpun PecnyGaukn Caxa (SIkyrus), 34004 (8.75%, 218.1 muH py6.), Mundux
Pecyoaunku Caxa (Axyrus), 34004 (9.75%, 38.9 muH py6.), AJIPOCA, 21 (8.25%, 164.5 muH py0.),
AJIPOCA, 23 (8.95%, 156.1 muH py6.), EBpodunancei-Heasuxkumocrs, 02 (3%, 16.4 v pyob.),
Kapenusa, 34013 (9.71%, 42.1 mnua py6.), IOTaiip-®unanc, B0-03 (9.45%, 35.3 miuH py6.),
HanuonaxpHbiil kKanurai, 50-01 (8.2%, 20.4 wiH py6.), HampmonaasHbii kanurtaa, 50O-02 (8.2%,
20.4 muiH py6.), Boarorpaa, 34005 (9.5%, 23.6 s py6.), Poccusa, 36004(I'CO-IIIIC) (7.6%, 1.9 Mipa
py6.), Ceaszp-Bank, 03 (8.5%, 211.9 muH py6.), KocTrpomckas o6Jsacrh, 34005 (9%, 26.9 MuH pyb6.),
Munucrepcrieo puHancoB Camapckoii o6aactu, 35005 (9.3%, 86.5 mutH py6.)

* O¢epra: nea OI'K-5, BO-15 (4 mipz py6.)
* [Toramenue: M/IM Bank, 2012-A (ABS, DPR, FRN) (350 MJIH /10/171.)
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BHenrHu# PHIHOK A0JITa

Hroru G20: nasiaenue Ha EBpony ycrwinBaercsa

Wtoru cammuTa JIUAEPOB CTPaH «OOJIBIION JABAALIATKH» MOKHO Ha3BaTh HEUTPAIbHBIMHU,
MTOCKOJIbKY OOJIBIIIMHCTBO TE3HCOB B OMyOJIMKOBAHHOM KOMMIOHUKE ObUIM OKHJAaeMbl. B
yacTHOCTH, G20 NpU3BaJia YNHOBHUKOB €BPO30HBI YCKOPHUTD LIATH B AaHTHKPU3HUCHOH MTOJIUTHKE
¥ CO3/aTh KOMIUIEKCHBIN IU1aH Mep 1o 6opnbe ¢ kpusucom. Ha sTom ¢doHE UyBCTBOBAIOCH
Olpe/ie/IEeHHOE J[aBJIeHWe Ha KaHIyiepa [epMaHud, KOTOpas BBICTYIAeT IIPOTUB TaKHUX
«00€300IMBAOIIINX» MEXaHU3MOB KaK BBIYCK €JUHBIX €BPOOOHAOB U JIaJIbHEUIIEero
pacurupenust GUHAHCOBOIO IOTEHIHAIA eBpoleiickux crabbouoB. B otHomenn MB® 6bu10
onobpeH pemrenue 06 yBenudeHuu pecypcoB PoHia Ha 456 MIIPA [0JUL., YTO HECKOJIBKO BBIIIIE
anpesIbCKOU OIeHKH (430 MIIPA OJLL.).

Bce npemoxkenust G20 GyayT obcyxaeHbl Ha cammute JausepoB EC, KOTOPBIA MPOUET B
KOHIIE cyIeyrolnei Hemenu. Kak oxkumaercsi, KJIIOYEBBIM CTAHET BOIIPOC CO3/[AHUSI MHCTUTYTA
GaHKOBCKOTO HaZI30pa, KOTOPBIi Tak:Ke Oy/eT BHIIOIHATH GYHKIUN CTPAXOBIIMKA JEITO3UTOB.

Oxupanve 3acenanusa ©®PC CIIIA Bcesisier B MHBECTOPOB OIITHUMU3M

Hacrpoenuss Ha r1106aIbHOM PBIHKE OCTAIOTCS ONTUMHUCTUYHBIMU B CBETE OXKUAAHUI
OuepesHbIX IocaabeHuit or KioueBblx LleHTpoGankoB. CeropuHs KoMHTET MO OTKPBITHIM
peiaka ®PC CIIA MoxeT IpefoCTaBUTH MOBOJ, JJIA NMOKyIKH pucka. Kak oxupaercsa, ®PC
cero/iHst OObSIBUT O IPO/JIEHUH CPOKA JeHCTBUS orepaiuu « TBUCT», KOTOpasi 3aKaHYHUBAETCS B
KOHIIe WIoHsA. HecMOTps Ha TO, YTO C TOUKHU 3PEHUs PIHOYHOU JUKBUIHOCTH 3TOT IIar Oyaer
UMeTh BechMa OTpaHUYEHHOe BJIMSHWE, caM (akT BO3BpalleHus MArkoil puropuku OPC
IIO/IOTPEET CHEKYJIAIIMM HAa TeMy BO3MOXKHOTO 3aIlyCKa OYEPEAHOTO payHZJa IOJIUTUKHU
KOJINYECTBEHHOTO CMSATYeHUs. B cBeTe mocsieHell TeH/EHIUU 3aMeJIEHUs TEMIIOB poOCTa
KJIIOYEBBIX HKOHOMHUeckux nokasatesnieidl CIIIA, ®PC, BepoATHO, OyZieT BBIHYK/l€eHA CMEHUTH
pUTOpHKY Ha 0OJiee MATKYI0, MOTUBUDYS 3TO JJa’KE CKOpee He BHYTPEHHUMU HMPUYUHAMH, a
paspacraHyieM eBpPOIENCKOTo KpU3HCa.
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Cupaast EMBI+ (Poccus, Bpazuiinsa)
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Cupax LIBOR-3M / UST-3M
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JleHeKHO-KpeIUTHBIN PhIHOK

Ymara H/IC cerogasa BHOBh npunogaumet ctasku MBK

Yc0BUA JIOKAJIBHOTO JIeHEKHO-KPEIUTHOTO DPHIHKA BUepa NMPOJOJDKWIM YJIydIlaTbesad Ha
doHe oTCYTCTBUA 3HAUUMBIX OTBJIEYEHUH JIMKBUIHOCTU U IIOJIHOTO YZIOBJIETBOPEHU OAHKOB B
KpaTkocpoyHoM peduHaHcupoBanud B [|b P®. Ha prinke MBK cronMocTh KpeZiNTOB OBEpHAUT
OIyCTHJIACH elle Ha 25 6 0 6.0% rofoBbIX, MexAuIepckoe pero Ha MMBB nozeresesno B
cpefHeM Ha 30 O11. 710 6.0% TOOBBIX. AYKITMOHBI MPSAMOro pero ¢ IleHTpoGaHKOM MO3BOJIHIN
IpuUBJIeYs B cyMMe OoJiee 1 TPJIH py6.: 422 MIpA py6. Ha 1 AeHb U 615 MIIpZ, pyD. — HA 7 AHEH.
CeroziHs yTpOM cyMMa cpeficTB 6aHKOB Ha Kopcuerax u genos3utax B 1Ib P® cokparmiach Ha
36.2 MmipA py6., coctaBuB 860.7 MIIpy pyo.

Hayayio HaJIOrOBOrO Iepuojia U TEeKyIlas 3aZ0uKeHHOCTh 6aHkoB mepen LB 1o caesnkam
pemo Ha cymMmy CBbInie 1.3 TPJH pyD. co3Zaer omaceHus TOro, 4ro Aebunut py6aeBoit
JINKBU/THOCTH TIPUHSJI XPOHUYECKUH XapakTep. YUWThIBas 3TO, C Pa3BUTHUEM IEPHUO/A
HQJIOTOBBIX IUIATEKE€H ¥ OrPAaHUYHUTEIbHON MOJUTHKK IleHTpobGaHKa, KpaTKOCPOUHBIE
MPOIEHTHBIE CTAaBKU, BEPOATHO, OCTAHYTCS Ha MOBBIIIEHHBIX YPOBHSIX /10 KOHIIA HIOHs. CeroHs
npoiizer ymwiata HJIC, koTopas oTBjeder mopsiaika 180 mupa py0., 4ero MOXKET OKa3aThCs
JIOCTATOYHBIM JIJIsI BO30OHOBJIEHHUS POCTA KPATKOCPOUYHBIX MTPOIIEHTHBIX CTABOK.

PyﬁJIb HavaJ A€e1I€B€Tb, HO CMOI COKPAaTUTDh NNOTEPH K 3AKPBITHIO

BastioTHBIE TOPTH BY€pa 3aBEPIIIINCH HETATUBHO /IS Py6JIsi, KOTOPHII MOTEPSIT 14 KOII. 110
OTHOIIIEHHUIO K OMBAJIIOTHON KOp3WHE, 3aKPBIBIIKUCH Ha OTMeTKe 36.34 py6. Hecmotpst Ha poct
crpoca Ha PHCKOBaHHBIE AKTHBBI HA MEX/IYHAPOIHBIX ILUIOMIAKAX,
KOTHPOBKH He(dTH, UTO OKa3bIBAaeT [aBjeHHe Ha pyOsb. PakTop HAJIOrOBOrO IIEpHoZia B
TEKYIIIeM MeCsIe MOKET OKa3aTh 3HAYUTEILHO MEHBIIIYIO ITOJIEPKKY PYOJIIO U3-3a COXPAHEHHUs

OH HE€ 3aTparuBaer

JleBaJIbBAIIMOHHBIX onaceHui. Takum oOpas3oM, py0sib B OrKaiIIue THU OCTAHETCS BeJOMBIM
BHEIIHUMH HaCTPOEHUSIMH.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA HeeIe

Ayxnuonsi I1B u ®onza XKKX, nocryniieHue 1 BO3BpaT EERREIOE

A CPeJCTB Ha cYeTa KOMOAHKOB, yIUIATA HAJIOTOB 5 PO, 1 Aex,
P s YIL MIIPZ PYG.
IlonenenpHUK 487
Bropuuk 422
Cpena Vmara HaloroB HJIC, 1/3 3a I kBaprai (~180 muipz py6.)
Aykuuon 003 0®d3 26208, 7 n1et, 39 MiIpz pyo.
BrIimiara KynmoHoB
003 8.4 mpz pyo.
Yersepr
IIarHIUA

Hcmounuxk: L6 PO, Mungun, ®ond 2KKX
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CraBku MBK
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Poccuiickuii 10JIr0BOM PIHOK

EBpoGoHapI: BHIMaHUE cMeljaerca B cropony ®PC

Poccuiickuil cerMeHT cjIefioBasl 3a IVIODAJIBHBIM POCTOM CIIPOCAa Ha PHUCK, (OKyC BHUMAHUA
KOTOPOTO CMECTHJICS C Pe3yJIbTaTOB I'DEYECKHX BBIOOPOB B CTOPOHY OXKHJAQHUI IIPOJIOHTAIIVH
MoOHeTapHbIX cTuMyJs10B ®PC. KOoTHpOBKY CyBepeHHOH KPUBOH K KOHITY /THS TPUOABUJIN IOPS/AKA
50 Om; «TpunaTKa» B3aKpernuaach BbIINIE OTMETKH 120%, KOTHPOBKH JQJIBHETO BBIIYCKA
Poccuss’42 [OCTUIIN OTMETKU 107%, TIOBTOPUB MaKCHMYM alpesbcKoro payuid. KoprnopaTHBHBIH
CEeKTOP BBIIVIAZIE] JIOCTAaTOYHO POBHO M 3aBepIIMJI JIeHb (POHTAJIBHBIM DOCTOM, KOTODBIH B
Cpe/IHEM I10 PHIHKY JIUIIb HEMHOTO HEZOTSIHYJI /IO YPOBHS +50 OII.

JIoKa/IbHbIH PBIHOK: B CTOPDOHE€ OT IVIO0AJIBHOIO MO3UTHBA

JloKasbHBIH PBIHOK OCTaerca B CTOpOHE OT 7106aJTbHOTO OIITUMU3MA, IMHUTAEMOI0

OXXHUJAHUAMHU ouepeAHbIx mnociaabnenuit or ®PC CIIIA; B stom cmbicie HedTh, c1abo
pearupymomias Ha BO3MOXKHOCTb IPOJUIEHHS CYIIECTBYIOIIMX MOHETapHBIX CTHUMYJIOB, HEe B
MOCJIEHIO OuYepenb ABJIAETCA CAEPIKUBAIONMM (aKTOPOM I POCTa KOTHPOBOK DYOJIEBBIX
Gymar. PeiHOk O®3 3aBepmnia BTOPDHHK € MHHHUMAJIbHBIMH II€HOBBIMU H3MEHEHUAMH, a
OT/Ie/IbHBIe OymMaru Ha JajbHEM YyYacTKe KPUBOW /la’ke MOTEPSIM B IleHaX 70 15 Om.
KoprnopaTuBHBI CEKTOp TakKe OCTaCcs 0e3 CYIIEeCTBEHHBIX CABHUIOB: UyTh JIydllle PBIHKA
BBIIVIA/ZIEN cpefHuil yuacTtox kpuBoi PXK]I, a Taxke BBIIycK MeTa/UIONHBECT 5, IPUOABHUBIINE B
LeHax 10-20 61, AaBjeHHe MPOJABIIOB COXPAHMIOCH B BBINYCKax Pycasa, KOTOpbIE IOTEPSIN B
[leHaX MOpsAAKa 30 O IpM MHHUMAJIBHOW aKTMBHOCTH U PACUIMPUIN CIP3ABI K KpuBoil O3

BIUIOTHYIO K OTMETKe 700 O11.
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]IOXOZIHOCTI/I KpHBOﬁ BaJIIOTHBIX
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EsxenHeBHBINA 0030D

PBIHOK
ITepBUYHBIN PHIHOK
Pormi, SPIE Nousan s OISO SUSO ST O e o
MetannuHsecTt6aHk, 01 -1B2/- na 1500 H/p 1 100% 9.99-10.51 10.41 19.06.2012 HeT/0.5T.
CuHeprus, BO-03 -/-1B na 2 000 H/p [ 100% 11.04-11.57 11.30 06.06.2012 nal2.36r.
Kut ®uHaHc Kanutan, 03 NR HeT 1150 H/p 1 100% 11.30 11.30 29.05.2012 HeT/3T.
CMIM Bakk, 01 -/B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT/0.5T.
lOTalp-®uHaHc, 5O-08 NR HeT 1500 H/p / 100% 10.31 10.31 29.05.2012 HeT/2.66T.
O Tanp-PuHaHc, BO-16 NR HeT 1 000 H/p / 100% 9.00 9.00 29.05.2012 HeT/1.87T.
[omaluxune Oexbru, 01 NR HeT 1 000 H/a /1 100% 19.92 19.92 03.05.2012 HeT/2.44r.
BaHk Pycckuin Ctangapt, BO-06 B+/Ba3/B+ na 5000 H/p [ 100% 9.47-10.00 9.62 03.05.2012 HeT/1.44r.
HMTM, 6O-02 BB-/Ba3/- na 4000 3.0/100% 9.73-10.25 9.20 02.05.2012 HeT/2.70T.
®CKESC, 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 1 000 H/p / 100% 11.56-12.09 11.83 27.04.2012 HeT/1T.
Asnarcko-TuxookeaHckuit baHk, 01 -1B2/ - na 1500 2.8/100% 10.93-11.46 10.50 27.04.2012 HeT/1r.
MKB, 5O-03 B+/B1/B+ na 4000 H/p 1 100% 9.46-9.73 9.46 27.04.2012 HeT/1rT.
lOTalip-duHaHc, BO-06 NR HeT 1500 H/p [ 100% 10.17-10.38 10.38 25.04.2012 HeT/1r.
tOTaiip-PuHaHc, 6O-07 NR HeT 1500 H/p / 100% 10.17-10.38 10.38 25.04.2012 HeT/1T.
Caasb-baHk, 04 BB/-/BB na 5000 H/p [ 100% 8.94-9.20 8.94 25.04.2012 HeT/1r.
TpaHcmaluxonauur, 60O-01 (BTop.) NR HeT 3000 H/p / 100% 9.75-10.25 H/p, 25.04.2012 HeT/1.7T.
JK Ypancu6, 50-07 -/-1BB- na 2 000 1.4/100% 11.08-11.46 11.46 25.04.2012 pal/l50r.
YOMS, 04 B-/-/- na 1500 0.8/80% 10.78-11.30 10.78 24.04.2012 HeT/1.44r.
NexaHepro, 04 -/Ba2/- na 3 000 5.1/100% 9.20-9.73 8.68 24.04.2012 HeT/2.71r.
Kapkage, 02 -/-1B+ na 1500 H/p 1 100% 12.55-13.65 13.65 20.04.2012 pa/l51r.
TKC BaHk, 60-04 -/B2/B na 1500 1.9/100% 13.96-14.50 13.70 19.04.2012 HeT/1T.
LieHTp-nuBect, BO-2 -/Ba3/- Aa 1500 1.1/100% 9.41-9.93 9.93 19.04.2012 HeT/1T.
Caasb-baHk, 05 BB/-/BB na 5000 H/p [ 100% 9.73 9.73 19.04.2012 HeT/2.69T.
C-MeTepbypr Tenekom, 07 -/-1BB+ Aa 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 1 100% 8.58-8.78 8.73 16.04.2012 HeT/2.71T.
MetkombaHk, 01 -/B3/- na 2000 1.4/100% 11.04-11.57 11.04 12.04.2012 Het/1T.
Bank 3eHuT, BO-07 -/Ba3/B+ na 5000 1.3/100% 9.46-9.73 9.41 12.04.2012 HeT/1.86T.
Meuen, 5O-05 -/B1/- na 5000 H/p 1 100% 11.57 11.57 10.04.2012 HeT/2.64r.
Meuen, 6O-06 -/B1/- na 2 000 H/p [ 100% 11.57 11.57 10.04.2012 HeT/2.64r.
Meuen, 5O-07 -/B1/- na 2000 H/p 1 100% 11.57 11.57 10.04.2012 HeT/2.64r.
Meuen, BO-11 -/B1/- na 3000 H/p [ 100% 11.57 11.57 10.04.2012 HeT/2.64r.
Meuen, BO-12 -/B1/- na 3000 H/p 1 100% 11.57 11.57 10.04.2012 HeT/2.64r.
BaHk UHTe3a, 03 -/Baa3/- na 5000 2.0/ 100% 9.46-10.00 9.20 10.04.2012 HeT/1.44r.
TatdoHadaHk, 6O-05 -/B2/- Aa 2 000 H/p / 100% 11.30-11.57 11.30 10.04.2012 HeT/1T.
AMXK, A21 BBB/Baal/- na 15 000 H/p / 100% 9.04-9.58 9.10 09.04.2012 pal/3.61r.

UcmouHuk: Bloomberg, Cbonds, Finam
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EsxenHeBHBINA 0030D

PIHOK
Pe3yiabTaThl 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 99.98 100.01 100.01 0.02 15 204 862 5.97 0.06 44 000
O®d3 25073 01/08/12 100.04 100.08 100.04 0.01 40 253 554 6.52 0.12 150 000
O®d3 46002 08/08/12 97.00 8.81 0.14 201 62 000
O®d3 25069 19/09/12 101.00 101.12 101.12 -0.06 2 3580 6.27 0.25 45 000
O®d3 25067 17/10/12 100.00 101.65 101.63 -0.04 1 3900 6.39 0.32 45 000
O®d3 26198 02/11/12 92.00 6.44 0.37 42 000
O®d3 25072 23/01/13 100.30 100.90 6.54 0.58 67 150 000
O®d3 25078 06/02/13 100.10 100.00 -0.12 1 2000 6.79 0.62 84 2 100 000
O®d3 25065 27/03/13 104.00 104.20 104.20 0.19 1 11 700 6.52 0.73 39 46 000
O®d3 26200 17/07/13 99.50 6.85 1.04 32 18 50 000
O®d3 26201 16/10/13 6.17 1.27 47 000
O®d3 25076 13/03/14 95.01 99.99 99.99 0.14 22 481 710 7.22 1.63 17 59 155 000
O®d3 25068 20/08/14 109.20 109.35 109.40 0.20 2 3001 7.36 1.92 13 75 45 000
O®d3 25071 26/11/14 101.51 102.49 101.65 -0.20 1 1 7.48 2.25 6 88 80 000
O®d3 26202 17/12/14 108.70 109.01 108.85 -0.15 4 40 002 7.49 2.17 12 89 40 000
O®d3 25079 03/06/15 90.00 98.95 -0.05 5 100 003 7.54 2.71 95 150 000
O®d3 25075 15/07/15 98.35 98.65 7.57 2.74 98 150 000
O®d3 25077 20/01/16 98.00 99.37 99.15 -0.05 3 1001 7.77 3.13 118 150 000
O®d3 46017 03/08/16 95.65 95.80 95.80 0.05 5 170 000 7.93 3.22 11 134 80 000
O®d3 26203 03/08/16 97.10 7.94 3.56 0 134 150 000
O®d3 48001 31/10/18 8.80 3.75 81 219 24 000
O®d3 46019 20/03/19 4.82 4.07 26 000
O®d3 25080 19/04/17 98.00 97.40 -0.60 2 2 8.22 4.10 12 160 150 000
O®d3 26206 14/06/17 97.75 97.90 97.80 0.05 5 100 003 8.10 4.10 1 149 150 000
O®d3 26204 15/03/18 97.60 97.85 97.70 -0.15 17 267 307 8.16 4.67 152 150 000
O®d3 46021 08/08/18 96.00 6.37 4.72 107 000
O®d3 46014 29/08/18 97.00 8.01 4.85 136 62 000
O®d3 26208 27/02/19 96.06 96.20 96.17 -0.38 5 80 003 8.42 5.24 4 175 150 000
O®d3 46005 09/01/19 8.33 6.04 161 27 000
O®d3 26205 14/04/21 95.20 95.40 95.20 41 641 015 8.55 6.45 180 150 000
O®d3 46018 24/11/21 87.00 93.57 8.03 6.37 128 133 000
O®d3 46022 19/07/23 105.00 7.53 7.45 71 45 000
O®d3 26207 03/02/27 95.50 96.00 95.50 -0.15 3 1006 8.89 8.44 199 150 000
O®d3 46020 06/02/36 84.00 94.00 8.44 11.48 130 135 000
O®d3 46012 05/09/29 91.50 6.30 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.40 99.80 99.40 3 725 7.70 1.06 114 103 15 000
HIIMK
HIIMK BO5 30/10/12 101.08 101.30 101.08 0.03 2 2099 7.78 0.36 94 10 000
HIIMK BO1 04/12/12 101.30 7.74 0.46 93 5 000
HIIMK BO6 05/03/13 99.65 100.30 8.41 0.69 234 165 10 000
HIIMK BO2 19/06/13 17/12/14 8.70 0.94 228 201 5 000
HIIMK BO3 19/06/13 17/12/14 8.64 0.94 222 195 5 000
HIMK BO7 11/11/14 100.00 100.98 8.91 2.19 152 231 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 8.84 0.41 201 5 000
MMK BOS5 04/04/13 99.50 99.60 99.60 0.29 9 19 832 8.33 0.77 213 159 8 000
MMK BO8 15/08/13 12/02/15 99.25 99.75 99.90 0.05 1 8 000 8.44 1.10 184 178 5 000
MMK BO4 27/02/14 97.40 97.90 7.79 1.58 78 116 5 000
MMK BO6 10/07/14 95.75 96.25 9.89 1.88 268 328 5 000
MMK BO7 22/07/14 95.80 96.30 9.62 1.92 239 301 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.00 100.01 100.00 4 2185 7.57 0.25 69 15 000
CescTtans BO2 15/02/13 101.10 101.50 101.30 -0.20 1 12 000 7.81 0.64 183 104 10 000
CescTtans BO4 15/02/13 101.10 101.50 101.10 0.10 1 6 000 8.13 0.64 215 136 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 8.69 0.97 224 201 8 000
Anpoca 22 28/06/13 23/06/15 100.05 8.51 0.98 205 183 8 000
Anpoca 23 18/06/15 9.11 2.61 153 252 7 000
Anpoca 20 23/06/15 100.30 100.50 100.41 0.21 2 10 000 9.09 2.62 150 250 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.20 100.75 100.20 2 2 9.14 0.73 300 239 10 000
EBpas 3 22/03/13 13/03/20 98.00 101.18 9.35 0.73 321 260 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 106.80 107.30 106.90 0.10 3 202 10.34 2.04 304 374 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.00 108.96 106.90 2 41 10.34 2.04 304 374 10 000
EBpas 2 26/10/15 19/10/20 97.70 98.90 10.85 2.89 315 426 10 000
EBpas3 4 26/10/15 19/10/20 86.05 103.50 97.50 -0.60 1 1 11.14 2.89 344 455 5 000
EBpas 5 06/06/16 27/05/21 88.00 102.99 10.54 3.43 265 394 5 000
EBpas 7 02/06/16 25/05/21 93.00 95.00 93.00 1 26 10.89 3.41 300 429 15 000
MeTtannouHBecTt
ll
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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 98.50 97.85 -0.56 2 2 10.15 2.43 265 355 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 96.48 98.65 98.40 0.10 8 75203 9.90 2.43 240 330 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 96.50 99.70 98.10 -0.26 3 3 10.03 2.44 252 343 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.81 101.05 101.05 0.25 8 635 8.64 0.10 187 5 000
Meuen 5 16/10/12 09/10/18 100.51 100.70 100.70 0.20 2 311 10.66 0.32 380 5 000
Meyen BO1 11/11/11  09/11/12 98.70 99.49 98.70 3 1000 11.87 0.39 504 5 000
Meuyen BO2 12/03/13 97.02 98.60 97.00 -1.98 8 668 14.67 0.70 858 791 5 000
Meuyen BO3 24/04/13 97.60 98.60 97.60 0.90 2 135 13.20 0.82 693 647 5 000
Meuyen 2 15/06/11 12/06/13 96.10 96.20 96.20 -0.30 2 205 11.94 0.96 549 526 5 000
Meuyen 15 18/02/14 09/02/21 93.51 94.15 93.51 -0.54 1 2 13.07 1.55 608 644 5 000
Meuyen 16 18/02/14 09/02/21 93.51 94.70 93.51 -0.49 2 5 13.07 1.55 608 644 5 000
Meyen BO4 11/02/14 10/02/15 97.00 99.00 11.93 1.51 497 530 5 000
Meyen BO5 07/04/15 85.05 11.55 2.52 401 496 5 000
Meyen BO6 07/04/15 85.05 2 000
Meyen BO7 07/04/15 85.05 11.55 2.52 401 496 2 000
Meyen BO11 07/04/15 85.05 11.55 2.52 401 496 3 000
Meyen BO12 07/04/15 85.05 11.55 2.52 401 496 3 000
Meuyen 13 01/09/15 25/08/20 93.75 98.49 93.75 -0.01 1 3 12.79 2.72 516 620 5 000
Meuyen 14 01/09/15 25/08/20 92.04 94.75 12.37 2.72 474 578 5 000
Meuyen 17 02/06/16 27/05/21 85.00 90.01 12.32 3.40 444 572 5 000
Meuyen 18 02/06/16 27/05/21 80.30 89.90 11.24 3.41 335 464 5 000
Meuyen 19 07/06/16 01/06/21 75.15 89.99 13.84 3.43 595 724 5 000
TMK
TMK BO1 22/10/13 98.95 99.10 9.84 1.28 307 319 5 000
CY3K
CY3K 1 05/07/13  26/06/20 98.26 100.80 99.88 -0.88 6 136 9.69 0.98 322 301 10 000
PMK
PMK 3 17/12/13 15/12/15 96.02 98.98 13.07 1.42 618 643 3 000
PMK 4 05/06/14 02/06/16 93.01 95.99 12.27 1.83 509 566 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.12 100.78 100.12 -0.88 4 53 12.57 0.46 576 5 000
KOKC
KOKC BO2 28/05/14 90.02 97.00 95.83 6 5596 11.45 1.82 428 484 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.41 94.50 92.40 -0.30 19 29 696 13.87 1.58 686 724 15 000
Pycan 8 15/04/15 05/04/21 87.40 87.50 87.50 -0.30 10 49 245 14.49 2.51 695 790 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.31 100.35 100.35 0.13 1 43  6.70 0.39 5 000
P>X[ BO1 05/12/12 100.85 101.00 100.85 -0.20 1 475 7.63 0.46 82 15 000
PXa 9 18/05/11 13/11/13 98.65 99.10 98.65 0.20 11 80 100 8.09 1.35 125 144 15 000
P>X[A 10 06/03/14 111.27 111.33 111.27 -0.08 11 11057 7.97 1.53 100 134 15 000
P>X[a 23 29/01/15 16/01/25 101.83 102.12 0.07 6 11599 8.24 2.32 79 164 15 000
PXA 11 18/11/15 97.30 8.92 3.04 116 233 15 000
PX[I 16 06/06/16 05/06/17 97.12 99.00 99.00 1.65 6 63 8.37 3.47 46 177 15 000
P>XA 19 16/07/18 08/07/24 99.50 8.34 4.76 8 169 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.75 99.40 8.20 1.22 148 155 10 000
P®CK ESC 8 26/09/13 15/09/20 98.75 99.40 8.09 1.22 137 144 10 000
®CK ESC 18 09/06/14 27/11/23 100.75 101.65 100.90 0.40 4 50 735 8.16 1.85 97 155 15 000
P®CK ESC 15 23/10/14 12/10/23 99.50 100.94 100.94 0.34 3 17 999 8.46 2.15 110 186 10 000
®CK ESC 10 24/09/15 15/09/20 96.90 97.40 97.30 0.70 3 12 500 8.90 2.89 120 231 10 000
P®CKESC 7 27/10/15 16/10/20 96.00 96.70 8.89 2.99 115 230 5 000
P®CKESC 9 24/10/17 16/10/20 96.00 96.70 8.64 4.40 46 201 5 000
®CKESC 11 24/10/17 16/10/20 96.00 96.70 9.03 4.39 86 240 10 000
PCK ESC 19 18/07/18 06/07/23 90.00 100.00 9.36 4.74 110 271 20 000
®CK ESC 13 22/06/21 99.00 8.60 6.18 4 187 10 000
PocaBTtogop
PocasTogop 1 29/11/16 100.80 101.20 9.81 3.80 180 320 3 000
PocBopokaHan
PoceogokaHan 3 11/11/13 09/11/15 94.01 100.00 98.16 -0.87 6 106 10.71 1.33 389 406 3 000
BopokaHan
Bopokanan 1 09/12/15 100.00 8.99 3.06 123 240 2 000
3anagHubin CO
BanagHei CO 1 29/04/16 13/05/31 98.50 99.45 9.35 3.35 149 275 5 000
SanagHbii CO 2 29/04/16 13/05/31 98.50 99.45 9.27 3.28 143 267 5 000
SanagHbii CO 3 24/02/17 06/02/32 84.58 9.78 3.81 177 317 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 9.78 3.81 177 317 5 000
3SanagHbii CO 5 24/02/17 06/02/32 9.49 3.81 148 288 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 97.50 98.00 97.50 0.05 2 252 10.05 1.65 299 343 7 000
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EsxenHeBHBINA 0030D

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

OdepTbl Norawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauusa  O®3 cBONaM mrH py6.
lasnpom A13 26/06/12 6.68 0.02 10 000
asnpom Kanutan-3 08/11/12 06/11/14 100.00 100.05 100.05 0.10 4 1078 7.47 0.39 64 15 000
[asnpom A9 12/02/14 95.80 99.50 98.80 0.05 1 50 8.17 1.55 118 154 5 000
lasnpom A1l 24/06/14 8.18 1.73 106 156 5 000
Nykownn
Ny konn BO-1 06/08/12 100.78 100.90 100.78 -0.03 2 717 7.24 0.13 45 5 000
Ny konn BO-2 06/08/12 5.94 0.13 5 000
Ny konn BO-3 06/08/12 100.76 101.00 100.81 1 50 000 7.01 0.13 22 5 000
Ny konn BO-4 06/08/12 100.76 100.85 100.80 1 2000 7.09 0.13 30 5 000
Ny konn BO-5 06/08/12 7.09 0.13 30 5 000
Ny konn BO-6 13/12/12 101.00 7.84 0.48 104 5 000
Ny konn BO-7 13/12/12 100.75 101.29 7.84 0.48 104 5 000
Iy koun 4 05/12/13 99.30 99.60 99.60 1 5 7.84 1.41 96 120 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 12/07/16 100.65 100.73 100.74 0.09 11 131 246 6.63 0.09 8 000
[asnpom Hedorb BO-5 09/04/13 99.60 99.75 7.73 0.79 151 99 10 000
[asnpom Hedorb BO-6 09/04/13 99.40 99.75 8.45 0.79 223 171 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.15 100.15 99.65 0.25 2 2 8.57 2.35 111 197 10 000
[asnpom Hedorb 8 02/02/16 98.75 99.75 9.02 3.10 124 243 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 99.00 103.70 99.00 -0.50 2 3603 9.02 3.11 124 243 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.00 109.98 8.68 4.40 50 205 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 94.35 95.75 94.15 -0.85 15 100 005 9.76 4.64 152 312 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.00 100.20 99.90 -0.30 2 2550 7.75 0.96 130 107 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.50 99.00 98.50 -0.77 1 2 8.70 1.20 200 204 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.23 102.28 102.24 0.08 9 22562 7.99 0.50 119 15 000
BauHedrb 2 18/12/12 13/12/16 102.08 105.00 102.23 0.18 8 30514 8.01 0.50 121 15 000
BauHedrb 3 18/12/12 13/12/16 102.01 102.49 102.17 -0.08 3 15248 8.13 0.50 133 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.85 101.20 101.00 -0.03 3 15160 8.79 1.40 192 215 10 000
Baunedrs 4 13/02/15 04/02/22 98.00 99.95 9.31 2.35 185 271 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 95.00 101.00 10.63 1.04 409 396 5 000
HK Anbsinc BO-1 04/02/14 95.31 98.00 97.80 1.36 19 42 475 11.03 1.50 408 440 5 000
HK AnbsiHc 4 07/06/16 01/06/21 89.00 93.00 11.73 3.40 385 513 5 000
HK AnbsiHc 6 10/06/16 04/06/21 90.01 93.00 11.73 3.41 384 513 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 98.20 99.65 99.40 -0.25 7 3738 13.18 1.02 667 651 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 95.01 95.95 0.94 2 24 000 9.87 3.33 201 327 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 100.00 100.03 100.00 12 144 095 7.35 0.06 15 000
BTB BO-6 21/12/12 19/12/14 8.02 0.49 122 10 000
BTB BO-7 25/01/13 23/01/15 99.91 100.19 99.82 -0.52 6 8043 8.51 0.59 262 173 10 000
BTB BO-1 15/03/13 99.50 99.90 8.72 0.72 260 197 5 000
BTB BO-2 15/03/13 99.41 100.00 8.34 0.72 222 159 5 000
BTB BO-5 15/03/13 99.42 99.75 99.75 0.10 1 1000 8.19 0.72 207 144 10 000
BTB 5 17/10/13 98.60 99.50 8.80 1.26 204 215 15 000
BTB B0O-03 18/03/14 17/03/15 98.35 99.30 8.91 1.65 185 229 5 000
BTB B0O-04 18/03/14 17/03/15 98.35 100.25 98.35 -1.55 2 49 9.35 1.64 229 273 5 000
BTB 24 3 30/05/12 29/05/13 99.50 9.28 0.92 288 259 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 9.32 2.26 190 272 15 000
BTB 24 5 23/08/12 20/02/14 99.80 99.88 99.88 -0.02 2 1780 7.65 0.18 82 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.55 99.50 98.75 -0.09 1 225000 8.35 1.07 179 168 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.40 8.71 0.69 264 195 5 000
BTB-INunanur 2 08/01/13 07/07/15 98.85 99.82 8.81 0.47 201 10 000
BTB-INunanHr 9 05/02/14 02/08/17 98.10 7.41 1.29 63 76 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.50 100.50 8.19 1.53 122 156 5 000
BTB-INnannHr 8 07/08/12 01/08/17 99.94 100.50 7.99 0.13 120 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 99.60 100.40 7.93 1.04 140 126 8 000
B3b
B3b 8 22/10/13 13/10/20 98.00 99.50 99.10 0.20 2 96 001 7.75 1.29 97 110 15 000
B3b 21 10/03/15 17/02/32 99.45 100.00 98.85 -0.65 3 150 001 9.07 2.44 157 247 15 000
B3b 9 24/03/16 18/03/21 96.00 96.55 96.00 4 502 9.38 3.26 154 278 15 000
B3b 10 27/09/16 21/09/21 100.00 100.00 10 1000 8.67 3.61 72 207 15 000
B3b 6 17/10/17 13/10/20 94.80 96.27 9.36 4.37 119 273 10 000
B3B-Nusunnr
B3B-INusntr 3 11/04/14 02/04/21 98.00 9.34 1.70 224 272 5 000
B3B-IusnHr 8 28/10/14 19/10/21 99.50 100.25 96.00 -5.00 4 55012 11.04 2.16 367 444 5 000
B3B-INusnHr 9 29/10/14 20/10/21 99.80 100.50 9.49 2.16 212 289 5 000
B3B-IusnHr 6 31/01/17 98.90 100.10 100.05 0.45 6 29 000 9.17 2.25 175 257 10 000
B3B-INusnHr 4 08/04/16 02/04/21 99.00 9.41 3.27 157 281 5 000
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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 3.27 150 274 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.01 99.70 9.53 1.65 247 291 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.96 99.99 99.99 -0.01 3 806 7.30 0.19 46 5 000
PCXb BO-5 29/08/12 28/08/13 100.00 99.97 -0.03 4 19 454 7.41 0.19 57 10 000
PCXb 8 22/11/12  14/11/19 100.90 101.10 101.10 1 10 000 7.55 0.43 73 5 000
PCXB 9 22/11/12  14/11/19 101.25 7.80 0.43 98 5 000
PCXB 10 06/02/13 29/01/20 8.31 0.61 237 154 5 000
PCXb 11 07/02/13 30/01/20 100.61 101.70 100.61 0.01 1 1400 8.13 0.62 219 136 5 000
PCXB 7 11/06/13 05/06/18 98.35 98.65 98.65 0.05 4 1005 8.49 0.96 204 181 5 000
PCXb BO-2 06/08/13 03/02/15 99.45 99.65 99.55 0.10 2 20 000 8.80 1.07 223 214 5 000
PCXb BO-3 08/08/13 05/02/15 98.90 -0.47 3 60 001 9.44 1.08 286 278 5 000
PCXb BO-6 01/05/12 29/10/13 99.25 99.84 8.98 1.30 219 233 10 000
PCXB 15 05/11/13 26/10/21 99.70 100.33 99.90 0.20 1 25000 9.01 1.32 220 236 10 000
PCXb 4 02/10/13  27/09/17 105.00 7.63 1.24 90 98 10 000
PCXB 3 13/02/14 09/02/17 100.00 101.70 100.50 0.10 1 6 000 9.10 1.53 213 247 10 000
PCXB 6 15/08/14 09/02/18 86.00 98.50 8.29 2.08 96 169 5 000
PCXb 16 13/04/15 04/04/22 97.00 100.20 9.58 2.52 204 299 10 000
PCXb 14 07/07/15 29/06/21 98.00 9.65 2.67 204 306 10 000
PCXB 12 09/07/15 01/07/21 95.50 9.65 2.68 204 306 5 000
PCXb 13 10/07/15 02/07/21 97.97 9.03 2.69 141 244 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.41 25 20 000
[asnpomGaHk 5 22/11/12 7.08 0.43 26 20 000
[asnpombank 6O-4 24/12/12 20/12/14 8.37 0.49 157 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.30 98.60 8.38 1.04 184 171 10 000
[asnpombank BO-1 08/12/13 99.05 99.60 8.13 1.42 124 149 10 000
[asnpombank BO-3 05/02/14 01/02/15 98.90 100.25 99.90 0.15 1 10 000 8.74 1.51 178 211 10 000
ANKK
AMXKK A5 15/10/12 99.40 100.05 7.71 0.32 85 2 000
AVXKK A6 15/07/14 7.97 1.48 103 133 3 000
AVXKK A8 15/06/18 97.72 99.90 97.80 -2.05 16 1374 8.63 3.07 86 204 5 000
AVXKK A9 15/02/17 93.33 99.70 8.35 2.16 98 175 5 000
AVXKK A7 15/07/16 100.50 7.66 2.18 28 106 4 000
AMXKK A19 15/05/15 15/11/24 9.09 2.61 151 250 6 000
AMXKK A18 15/04/16 15/07/23 97.20 9.45 3.27 161 285 7 000
AMXKK A10 15/11/18 91.76 8.62 3.29 77 202 6 000
AMXKK A21 15/02/20 99.65 9.09 3.43 120 249 15 000
AMXKK A1l 15/09/20 95.25 100.00 8.99 4.09 90 238 10 000
AMXKK A16 15/09/21 95.00 97.70 96.02 -1.68 2 3482 9.36 5.17 100 269 10 000
AMXKK A17 15/04/22 102.30 103.50 8.76 5.67 30 206 8 000
AMXKK A20 15/12/27 99.80 102.50 100.02 -1.08 2 12990 8.88 8.37 199 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.00 100.10 8.53 2.07 121 193 7 000
AMIKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 100.10 9.20 1.41 232 256 3 000
MOB3KC BO-5 08/06/12 08/12/13 100.78 9.20 1.41 232 256 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.80 99.91 99.90 -0.01 1 7000 7.86 0.12 108 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.91 99.99 99.91 0.01 6 9714 7.77 0.12 99 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.80 100.15 8.85 0.64 286 208 5 000
MOB3KC BO-2 22/01/12 22/07/13 101.05 9.10 1.02 258 243 5 000
TpaHckpeanTGaHk
TpaHckpeanTbaHk 2 12/06/12 7.89 0.01 3 000
TpaHckpeauTbaHk 5 12/08/13 99.40 100.40 8.62 1.09 203 196 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.76 100.20 9.10 1.36 226 245 5 000
TpaHckpeanTbaHk 6 17/04/14 98.30 98.80 9.17 1.71 207 255 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.57 100.67 100.58 -0.06 2 2002 7.83 0.10 106 15 000
MTC 3 20/06/13 12/06/18 100.05 100.35 100.00 1 2 8.16 0.98 169 148 10 000
MTC 1 17/10/13 98.85 99.00 8.24 1.28 147 159 10 000
MTC 4 19/05/11 13/05/14 97.70 98.10 98.00 0.30 7 29 029 8.77 1.83 159 216 15 000
MTC 2 20/10/15 97.00 99.00 99.00 1 1 8.26 2.97 53 167 10 000
MTC 8 12/11/15 03/11/20 97.00 97.11 97.11 -0.14 4 1001 9.36 3.01 162 277 15 000
MTC 7 07/11/17 97.00 97.50 97.50 0.96 11 2913 9.51 4.36 134 288 10 000
Bbivnenkom
BeimMnenkom NHe 1 19/07/13 100.50 101.19 100.50 -0.70 1 9 8.93 1.02 242 226 10 000
BeimMnenkom 3 12/07/11 08/07/14 96.00 96.10 96.00 -0.30 17 42 435 9.82 1.88 261 321 10 000
BeimMnenkom 2 23/03/15 14/03/22 96.86 97.45 96.85 -2.14 1 15 000 10.44 2.45 293 384 10 000
BeimMnenkom 1 17/03/15 08/03/22 96.85 97.05 97.39 0.39 25 282 606 10.20 2.44 269 360 10 000
BeimMnenkom 4 17/03/15 08/03/22 96.86 96.95 96.95 0.04 21 132 641 10.40 2.44 289 380 15 000
BeimMnenkom 6 13/10/15 95.30 95.40 10.16 2.92 245 357 10 000
BeimMnenkom 7 13/10/15 95.30 95.40 10.20 2.92 249 361 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 7.63 0.50 83 2 000
PocTtenekom 8 03/09/13 95.01 8.38 0.72 226 162
PocTtenekom 1 18/08/11 08/08/13 99.00 9.83 0.88 348 312 2 000
PocTtenekom 11 24/07/19 100.61 100.75 100.75 -0.04 2 12 12.03 4.42 385 540 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.60 9.08 1.52 211 245 3 000
TENE2 5 10/02/14 31/01/22 96.00 100.60 9.02 1.52 205 239 4 000
TENE2 7 14/04/15 05/04/22 100.00 98.90 0.70 1 49 765 9.67 2.51 213 308 6 000
TENE2 1 17/06/16 11/06/21 10.29 3.32 243 369 5 000
TENE2 3 17/06/16 11/06/21 10.03 3.32 217 343 3 000
TENE2 2 17/06/16 11/06/21 10.11 3.32 225 351 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.65 99.80 8.51 0.67 247 175 5 000
MArHUT
MarnHut BO-1 09/09/13 100.25 8.58 1.17 191 192 1 000
Marnut BO-2 09/09/13 100.25 8.86 1.17 219 220 1 000
Marnut BO-3 09/09/13 9.09 1.17 242 243 2 000
Marnut BO-4 09/09/13 99.30 99.96 9.04 1.17 237 238 2 000
Marnut BO-5 28/02/14 89.35 99.45 9.11 1.58 210 248 5 000
Marnut BO-6 22/04/14 98.00 9.14 1.73 202 252 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.00 97.94 9.68 1.85 249 307 8 000
X5 ®uHaHc 1 01/07/14 86.00 95.00 9.40 1.85 221 279 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.06 100.18 100.03 -0.02 8 13200 9.42 0.10 266 3 000
Konerika BO-2 01/10/13 99.00 99.90 99.86 0.36 4 302 9.43 1.21 273 277 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.11 98.20 98.30 0.55 6 209 12.34 0.90 597 564 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.50 98.90 9.64 1.33 282 299 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 95.61 101.00 9.89 0.29 302 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.00 96.50 10.58 2.64 298 399 1 000
Mupatopr
Mupatopr BO-1 29/07/14 92.51 94.49 13.33 1.90 611 672 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIornPom
ATomMaHepronpom 6 15/08/14 100.00 100.00 3.00 1 1 7.48 1.95 23 88 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 9.75 0.50 295 2 000
Kamas BO-2 04/02/14 95.00 99.05 10.55 1.51 359 392 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 99.55 100.20 99.65 1 500 10.25 0.48 345 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.10 11.45 1.13 482 479 3 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 262 314 5 000
rcc
CC 01 20/09/12 26/03/17 100.00 9.15 0.25 227 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.42 0.49 162 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.05 0.82 278 232 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.16 100.00 99.96 0.80 5 50 8.45 0.82 218 172 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.23 99.85 99.85 0.05 2 110 14.90 0.84 860 818 2 000
Connepc 2 17/07/13 102.25 102.79 102.25 -0.30 9 7939 10.48 0.99 400 381 3 000
MapomawcepBuc
rMC 02 13/02/15 99.81 100.20 100.06 -0.04 4 62 11.00 2.30 356 440 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.65 100.00 7.88 0.78 167 114 6 000
AspodiioTr BO-2 08/04/13 100.70 8.83 0.78 262 209 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 8.11 0.67 208 135 3 000
TpaHckoHTeliHep 2 04/06/15 100.78 0.30 5 2800 8.58 2.04 128 198 3 000
Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 97.01 100.00 99.50 -0.49 5 100 000 9.93 1.50 298 329 3 000
HoelMepeso3Kom BO-01 03/03/15 98.90 100.00 10.81 2.37 334 421 5 000
HogeMepeo3Kom BO-02 03/03/15 100.00 98.96 4 10 10.71 2.37 324 411 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 99.80 99.99 99.80 -0.15 15 4756 13.03 1.26 627 638 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.20 99.85 99.85 0.05 5 3600 12.99 1.12 637 633 3 000
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lO-Tanp BO-1 26/03/13 100.20 102.50 11.59 0.72 547 484 2 000
lO-Tanp BO-2 26/03/13 99.75 102.00 9.40 0.72 328 265 2 000
lO-Tanp BO-3 19/12/13 7.90 1.39 104 126 2 000
lO-Tanp BO-4 26/03/14 97.00 97.50 97.46 -0.32 8 3282 11.02 1.62 398 439 2 000
lO-Tanp BO-5 26/03/14 95.86 96.80 96.00 7 3499 12.04 1.62 500 541 2 000
lO-Tavp 5 21/07/16 8.79 3.40 91 219 2 000
SHEPFETUKAU CETU
PYCrmarPo
Py crvgpo 1 22/04/16 12/04/21 98.50 8.64 3.34 78 204 10 000
Py crvgpo 2 22/04/16 12/04/21 95.00 98.50 8.54 3.33 68 194 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 95.40 8.12 0.67 208 136 5 000
MocaHepro 3 06/12/12 28/11/14 101.10 101.80 101.06 -0.04 1 2 8.03 0.47 122 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 97.51 8.92 2.55 136 233 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.17 100.40 100.25 -0.05 7 132 302 -62.48 0.98 4 000
OHEJ OrkK-5 b-18 25/06/14 95.50 8.65 1.85 146 204 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 10.38 1.85 319 377 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.06 95.50 11.46 3.28 362 486 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 99.96 11.58 2.00 430 498 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 98.00 10.43 1.62 339 380 4 000
Trk-1 03 26/06/12 14/12/21 10.33 0.02 2 000
TrK-1 02 02/07/13 01/07/14 99.00 8.62 0.99 214 195 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.00 97.69 97.65 0.40 5 10 058 10.57 1.09 398 391 7 000
TrK-2
TrK-2 6O-1 17/09/13 85.03 85.68 85.03 -0.96 94 1689 24.86 1.18 1818 1820 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.36 97.60 97.35 -0.15 2 10 000 11.25 1.25 450 460 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 11.06 1.76 392 444 5 000
Wpky TOHepro BO-1 08/04/14 86.00 9.99 1.70 290 337 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.70 100.10 99.75 0.45 1 1 8.63 1.15 198 197 3 000
rac
[asnpom-raszsHeprocets 1 20/06/12 8.03 0.00 2 000
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 219 238 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.25 99.35 9.39 1.13 275 273 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 9.91 2.61 233 332 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 8.78 3.02 103 219 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.30 98.80 98.20 -1.28 2 2 9.98 1.19 329 332 4 000
AkpoH 3 23/05/12 20/11/13 100.70 100.99 9.50 1.35 266 285 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.82 103 160 4 000
AKpoOH 5 27/05/14 18/05/21 93.00 11.17 1.82 399 456 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.68 97.39 96.68 -0.39 10 2004 10.93 1.69 384 431 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.20 100.10 3 3187 10.66 0.94 424 397 2 000
Fpynna JICP 2 31/01/13 01/08/13 99.40 99.80 99.40 -0.60 4 10 028 11.08 0.60 517 430 5 000
JICP 'pynna BO-2 10/09/13 99.30 99.80 99.76 0.14 4 112 10.44 1.16 378 378 2 000
JICP 'pynna BO-3 20/03/14 95.90 96.29 96.25 -0.30 13 24 311 12.27 1.62 523 564 2 000
JICP I'pynna BO-5 24/07/14 92.75 92.83 92.83 0.13 10 2775 12.84 1.89 562 623 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 13.70 0.48 690 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 102.91 103.25 102.91 -0.29 2 5040 9.91 0.46 310 2 000
NeHCneuCMY BO-2 23/05/13 103.10 106.00 103.60 3 2002 9.41 0.67 337 265 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 10.22 4.24 208 360 8 000
POCHAHO 2 20/12/17 10.25 4.27 211 363 10 000
POCHAHO 3 20/12/17 10.25 4.25 211 363 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 101.08 101.23 101.15 0.04 8 40 960 7.03 0.15 22 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.75 101.99 101.90 -0.05 8 12219 8.22 0.45 141 19 000
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A®K Cuctema 1 07/03/13 101.12 101.25 8.06 0.69 198 130 6 000
A®K Cuctema 4 15/03/16 97.60 99.90 97.82 -0.01 7 287 8.86 2.19 148 226 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.27 99.74 99.70 0.10 10 4410 11.07 1.01 457 440 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.01 100.21 100.21 0.20 6 852 12.12 0.97 566 544 2 000
CutpoHukec BO-2 08/10/12 07/10/13 99.66 100.00 99.70 -0.10 10 3187 12.00 0.30 514 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/12 25/06/13 8.06 0.02 5 000
POCBAHK BO-3 16/05/13 16/11/14 101.50 8.71 0.88 236 200 10 000
POCBAHK BO-2 08/07/13 9.08 0.99 259 241 5 000
POCBAHK A3 06/05/11 06/11/13 98.25 97.18 -0.08 4 202 9.31 1.33 249 266 5 000
POCBAHK A5 06/05/11 07/11/14 9.26 2.21 187 266 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 97.50 9.11 1.51 215 248 5 000
Anbda-bank 2 07/06/13 02/12/16 100.00 101.15 8.60 0.95 217 191 5 000
MOM BaHk
MOM Bahk 7 19/07/12 100.29 100.35 7.36 0.08 5 000
MOM Baxk BO-1 29/11/12 101.61 101.95 101.55 -0.20 1 35 9.31 0.45 250 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.20 100.60 100.56 0.34 4 108 8.49 0.49 169 5 000
MOM Bahk 8 09/07/13 09/04/15 99.95 100.18 9.03 1.01 252 236 6 000
MOM Baxk BO-2 21/03/14 86.00 98.85 9.06 1.64 201 243 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.50 99.90 9.36 1.56 237 273 5 000
Homoc 9 15/06/12 14/06/13 99.96 9.00 0.96 255 232 5 000
Homoc 11 04/07/12 02/07/14 99.93 100.02 8.42 0.04 5 000
Homoc BO-2 18/04/13 18/10/14 99.80 100.00 8.40 0.81 215 167 5 000
Homoc 12 25/08/13 28/08/17 98.85 101.00 9.33 1.12 271 267 5 000
Bank 3EHUT
BaHk 3eHuT BO-1 07/04/12 07/04/13 7.62 0.78 141 88 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.00 100.14 9.16 0.94 274 247 5 000
BaHk 3eHuT 6 03/07/12 01/07/14 100.00 100.05 100.00 2 6 002 8.01 0.04 3 000
BaHk 3eHuT BO-2 22/09/12 22/09/13 99.95 99.99 99.95 0.02 4 10 150 8.03 0.26 115 5 000
BaHk 3eHuTt BO-6 26/11/12 26/05/14 99.56 99.70 99.66 0.03 7 309 8.20 0.44 138 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.13 100.25 100.20 2 5001 8.37 0.41 154 3 000
BaHk 3eHuT BO-4 07/02/13 07/02/15 100.00 100.20 8.89 0.62 295 212 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.00 100.20 9.06 0.64 308 229 3 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.35 99.50 9.72 1.68 263 310 5 000
NMPOMCBA3bBAHK
MpomcB sisb6aHk 5O-2 20/02/13 18/02/15 99.60 100.00 9.40 0.65 339 263 5 000
MpomcB sisb6aHk 6O-4 20/02/13 18/02/15 99.62 99.84 99.50 -0.15 1 520 9.72 0.65 371 295 5 000
MpomcB si3b6aHk 6 17/06/13 98.25 99.20 10.40 0.98 394 372 5 000
MpomcB sisb6aHk 5O-3 04/02/14 96.00 98.90 98.90 0.68 4 1020 9.55 1.51 259 292 5 000
Bank CI6
BaHk CIMNB BO-2 26/03/12 23/09/13 99.50 8.83 1.20 213 217 5 000
BaHk CIMB BO-1 09/10/12 09/04/13 10.11 0.31 325 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 99.80 101.17 8.68 0.48 188 3 000
MKB
MKB 8 10/10/12 08/04/15 100.10 8.06 0.34 121 3 000
MKB 7 17/07/12 14/07/15 100.05 100.30 7.75 0.08 2 000
MKB 6 07/08/12 100.14 100.18 100.13 -0.02 3 2337 8.44 0.13 165 2 000
MKB BO-4 15/10/12 15/04/14 99.55 99.81 99.77 -0.08 8 3401 8.86 0.32 200 5 000
MKB BO-1 22/02/13 22/02/14 99.40 99.77 8.89 0.66 287 212 3 000
MKB BO-5 23/06/14 11.69 1.79 453 508 5 000
NMETPOKOMMEPL
MeTtpokommepy, 7 20/02/11 22/08/12 99.80 99.99 8.43 0.18 161 3 000
MeTpokommepL, 6 22/08/12 100.10 7.50 0.18 68 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 102.20 101.60 -0.50 2 7 9.63 0.50 392 284 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 99.00 101.60 99.65 -0.95 1 325 9.40 1.15 275 274 3 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.67 99.82 99.70 3 2800 9.19 1.17 252 253 5 000
JIK YPAIICUB
Ypancub JNuamur 60O-3 29/10/13 100.15 100.19 100.15 10 3400 9.60 0.71 350 284 3 000
Ypancub JNuamur 6O-1 28/02/14 99.77 99.85 99.80 -0.05 1 2 500 10.08 0.90 370 338 2 000
Ypancub Juamur 6O-4 03/07/14 97.95 98.35 11.08 0.97 463 440 3 000
Ypancub JNuamur 6O-5 05/02/15 100.20 100.60 100.25 -0.30 6 11500 11.78 1.26 503 513 3 000
Ypancub JNuamur 6O-6 10/02/15 100.00 101.00 11.13 1.27 436 448 3 000
Ypancub JNuamur 6O-2 12/01/15 100.70 101.40 11.56 2.22 416 496 2 000
Ypancub JNuamnur 6O-9 17/02/15 100.50 101.20 11.62 2.32 417 502 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 97.50 97.55 97.50 0.10 10 4041 12.69 1.06 613 602 3 000
TKC BAHK
i
I BAHK
MBEHVIT
20.06.2012

13



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 18/02/14 100.35 100.49 100.35 -0.08 12 2728 11.97 0.17 515 2 000
TKC BO-4 18/04/13 16/04/15 100.00 100.25 13.46 0.80 722 673 2 000
TKC 2 28/07/13 107.10 107.63 107.40 -0.34 4 46 12.97 0.98 650 629 1 000
TKC BO-1 20/09/13 100.25 101.50 12.98 1.16 632 632 2 000
TKC BO-2 29/11/11 26/11/13 104.20 104.29 104.29 0.24 6 1575 13.54 1.33 672 689 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.59 99.74 99.70 0.15 10 3458 13.58 0.09 682 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.60 99.70 99.80 -0.10 4 64 024 11.27 0.40 444 5 000
EABP
EABP 3 29/10/13 25/10/16 99.70 7.88 1.31 108 123 5 000
EABP 1 03/02/14 28/01/19 98.00 101.25 8.77 1.52 180 214 5 000
EABP 4 11/02/14 06/02/18 101.35 9.08 1.54 210 245 5 000
EABP 2 26/02/15 21/02/19 99.00 100.25 8.53 2.42 103 193 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 96.00 99.54 7.76 0.42 94 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.60 100.25 9.03 1.14 239 237 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 93.80 110.00 8.68 1.15 203 202 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 85.00 9.80 1.15 315 314 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 9.20 1.42 231 256 5 000
HOHukpeanT BaHk 1 07/09/16 98.00 9.12 3.61 117 252 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 8.55 1.40 168 191 10 000
Pandxpaiizen 65O-7 27/11/13 102.00 8.42 1.39 156 178 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 160 5 000
PyccCraHpapT
Py ccCtanpapt BO-1 09/11/12 07/11/14 100.00 101.05 100.87 -0.19 4 252 8.83 0.39 200 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 98.00 99.90 99.60 1 1115 9.75 0.75 359 300 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.10 100.10 10.23 1.26 348 358 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 101.00 7.62 0.70 154 86 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.54 99.70 99.70 0.05 7 1185 8.66 0.47 186 5 000
XK baHk 5 19/10/11 17/04/13 99.20 9.44 0.80 321 271 4 000
XK baHk BO-3 22/10/13 22/04/14 85.01 99.00 -0.01 1 1 8.98 1.27 222 233 4 000
XK BaHk 7 26/04/12 23/04/15 99.00 99.25 10.46 2.48 294 386 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.75 7.68 1.67 61 106 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.00 9.28 0.25 240 2 000
Py cdmHancbark 9 18/09/12 15/09/15 86.00 100.00 8.62 0.25 174 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.15 98.22 9.08 0.99 260 241 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 101.00 9.76 1.15 311 310 4 000
Py cdmHancbank 10 12/11/13 10/11/15 100.50 9.05 1.34 222 240 2 000
Py cdmHancbank 11 13/11/13 11/11/15 9.05 1.35 222 240 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.59 101.00 100.65 3 14 000 8.81 0.37 197 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 98.28 99.20 99.00 -0.20 4 8400 11.45 1.56 445 482 6 000
OTIN BaHk 2 25/03/14 95.20 95.40 95.36 11 518 11.52 1.65 446 490 3 000
OTIMN baHk BO-1 29/07/14 93.30 93.70 11.72 1.92 449 511 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.50 101.00 8.90 0.46 209 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.50 99.80 10.19 0.92 380 349 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.99 100.00 99.99 0.15 5 10 682 8.39 0.31 153 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 97.73 98.28 10.51 0.99 402 384 2 000
KpeauntEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.70 100.00 8.36 0.17 154 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 98.50 99.00 99.52 0.52 1 225 10.57 1.51 361 394 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 100.00 9.50 1.74 238 288 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 98.50 99.50 10.03 1.25 328 338 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 26/06/12 24/06/14 11.99 0.02 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.30 99.70 99.70 0.20 2 68 9.23 0.50 243 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.40 99.70 9.89 0.52 415 310 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.70 99.90 10.10 0.81 385 337 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.68 0.48 188 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 239 341
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.10 99.30 99.30 1 100 11.68 0.33 483 2 000

CypnocTtpouTenbHbIN 6aHK
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EsxenHeBHBINA 0030D

PIHOK
Buinyck OaTa KotnpoBku LleHa O6Gopor, 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 99.03 10.10 0.21 325 2 000
CypocTp BOO1 03/03/13 03/03/14 100.00 100.15 11.25 0.68 520 449 2 000
Cy pocTp 04 10/04/12 08/10/13 98.02 99.50 11.72 1.23 499 507 2 000
MeTko M6 aHk
MeTkombaHk BO-1 02/02/13 02/08/14 12.17 0.60 625 539 2 000
MeTkombBaHk 01 13/04/13 15/04/15 99.20 99.85 99.20 -0.82 2 12.10 0.79 587 536 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 97.35 10.98 1.93 374 437 2 000
TatchoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.97 100.00 100.01 o0.01 532 9.10 0.02 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 97.00 99.90 99.85 -0.05 2792 9.36 0.33 251 2 000
TaTtdoHabaHk BO-3 29/11/12 27/11/14 100.11 101.20 12.09 0.45 528 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.10 100.90 9.35 0.49 255 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.60 99.97 99.97 0.03 73 867 11.58 0.64 559 481 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.00 100.51 10.02 0.67 399 325 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.30 99.70 99.70 0.10 9201 11.70 0.78 549 496 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 100.04 100.01 -0.04 3363 7.51 0.02 15 000
Mocksa 54 05/09/12 100.01 100.40 100.01 0.01 4821 7.00 0.21 15 15 000
Mocksa 61 03/06/13 106.30 108.35 107.90 0.25 332 6.57 0.91 19 30 000
Mocksa 53 01/09/13 99.12 101.00 7.06 1.15 41 40 15 000
Mocksa 63 10/12/13 111.26 111.80 6.68 1.36 3 15 000
Mocksa 62 08/06/14 109.00 109.74 109.30 -0.05 2 7.60 1.78 46 98 35 000
Mocksa 39 21/07/14 98.25 99.45 99.45 0.34 1 7.46 1.92 23 85 10 000
Mocksa 64 24/06/15 8.32 2.66 72 173 20 000
Mocksa 44 16/11/15 111.84 113.49 9.18 2.88 149 259 40 000
Mocksa 56 22/09/16 95.01 96.00 8.47 3.68 50 187 20 000
Mocksa 49 14/06/17 95.21 95.99 95.20 -0.08 1000 8.36 4.27 22 174 25 000
Mocksa 48 11/06/22 88.01 88.85 8.43 7.19 163 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.20 100.50 8.13 0.96 169 145 19 000
Mockos ckas O6n 7 16/04/14 98.36 99.40 98.75 -0.65 15000 8.94 1.71 184 232 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 102.25 102.40 7.73 0.45 92 3 000
Hwxeropoackas O6n 4 17/11/12 99.50 100.25 8.14 0.41 132 3 000
Hwxeropoackas O6n 6 07/10/15 99.01 100.00 8.60 2.07 128 200 5 000
Hwxeropoackas O6n 7 16/11/16 101.66 102.00 9.26 2.53 171 267 8 000
CAMAPCKAA OBn
Camapckas O6n 5 19/12/13 8.96 0.16 215 8 000
Camapckasa O6n 4 20/06/12 -0.36 0.00 5 000
Camapckan O6bn 6 10/05/13 106.00 106.50 7.83 0.84 153 111 2 000
Camapckan O6bn 7 30/11/16 96.00 97.70 8.68 2.38 120 208 12 000
AKYTUA
Ay Tna 1 11/04/13 99.60 100.65 8.18 0.55 238 139 3 000
Axy Tna 9 19/09/13 7.65 0.77 145 91 2 000
Ay Tna 7 17/04/14 99.35 100.20 7.84 1.44 93 120 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 1.48 189 219 1 000
KpacHopapckuin kpaii 3 27/09/14 100.00 100.29 8.63 1.65 157 201 4 000
KPACHOAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 101.07 101.30 100.82 -0.28 2 8.47 0.38 164 10 000
KpacHosipckun kpan 5 29/11/16 101.00 102.70 102.70 -0.05 1 7.82 1.84 64 121 9 000
KOMU
Komu Pecn 7 22/11/13 100.80 8.39 0.90 202 169 1 000
Komu Pecn 9 18/10/14 97.10 98.80 98.00 1.00 1000 8.61 1.72 150 199 2 000
Komu Pecn 8 03/12/15 96.00 8.59 2.55 103 200 1 000
Komun Pecn 10 15/12/16 8.82 2.68 121 223 2 000
yYOMYPTUSA
Yamy ptusa 05 24/11/16 100.52 103.50 8.87 2.81 120 228 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 8.23 0.49 143 3 000
Koctpomckas obnactb 6 17/11/16 99.81 100.10 99.90 -0.30 50 820 9.89 2.14 253 329 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 9.20 2.52 166 261 3 000
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EsxenHeBHBINA 0030D

PbIHOK

HdaTta

KotmpoBku

LleHa

Beinyck

OdbepTthl llorawennsa llokynka Tlpopaxa Tlocn WU3m. nn cpenok

O6Gopor,

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
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TeBepckas O6n 7
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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 29/04/15 103.625 104.000 2.31 2.17 2.73 0.13 171
RUSSIA'18 11% usD 24/07/18 139.300 141.800 3.73 3.36 4.71 -0.24 270
RUSSIA'30 7.5% usD 31/03/30 119.613 119.766 3.98 3.96 5.41 -0.50 258
RUSSIA'20 5% usD 29/04/20 108.375 108.875 3.76 3.69 6.61 0.13 237
RUSSIA'28 12.75% USD 24/06/28 178.889 180.111 5.35 5.28 8.97 0.25 353
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.933 101.058 1.67 1.30 0.33 -0.01 120
GAZST'13 5.625% USD 22/07/13 101.750 102.500 1.86 0.30 0.46 138
GAZPR'13 9.625% USD 01/03/13 104.962 105.204 2.37 2.03 0.67 -0.04 188
GAZPR'13 7.343% USD 11/04/13 103.941 104.429 2.37 1.78 0.79 0.09 188
GAZPR'13 7.51% USD 31/07/13 105.280 105.686 2.63 2.28 1.06 0.31 214
GAZPR'14 10.5% USD 25/03/14 112.000 112.125 3.45 3.38 1.60 0.25 296
GAZPR'14 10.5% USD 08/03/14 112.000 113.000 3.27 271 1.60 0.25 277
GAZPR'14 8.125% USD 31/07/14 109.531 109.930 3.39 3.21 1.94 0.16 287
GAZPR'15 5.092% USD 29/11/15 104.696 105.173 3.63 3.48 3.20 0.32 298
GAZPR'16 6.212% uUsD 22/11/16 108.953 109.432 3.98 3.87 3.94 0.33 318
GAZPR'18 8.146% uUsD 11/04/18 119.385 119.890 4.33 4.24 4.78 0.51 331
GAZPR'19 9.25% uUsD 23/04/19 124.775 125.191 4.94 4.87 5.35 -0.12 377
GAZPR'22 6.51% uUsD 07/03/22 110.222 110.711 5.16 5.10 7.36 0.35 361
GAZPR'34 8.625% uUsD 28/04/34 127.138 127.630 6.32 6.28 11.32 2.14 430
GAZPR'37 7.288% uUsD 16/08/37 114.240 114.738 6.17 6.13 12.41 -0.24 408
TpaHcHed T
TRANSN'12 6.103% uUsD 27/06/12 100.000 100.150
TRANSN'13 7.7% uUsD 07/08/13 105.900 107.900 2.36 0.66 1.08 187
TRANSN'14 5.67% uUsD 05/03/14 104.184 105.173 3.13 2.55 1.63 -0.02 261
TRANSN'18 8.7% uUsD 07/08/18 123.750 124.750 4.26 4.09 4.90 318
PX0,
RZD'17 5.739% USD 03/04/17 106.381 106.862 4.25 4.14 4.22 339
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 94.921 95.921 6.51 6.28 4.66 0.45 561
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.597 101.759 2.08 1.64 0.36 0.05 162
VTB'15 6.465% USD 04/03/15 104.715 105.189 4.59 4.40 2.48 0.09 405
VTB'18 6.315% USD 22/02/18 101.179 102.179 6.06 5.86 4.77 0.04 510
VTB'18 6.875% USD 29/05/18 104.616 105.629 5.94 5.74 4.98 0.12 493
VTB'20 6.551% USD 13/10/20 100.364 100.862 6.49 6.41 6.47 -0.26 515
VTB'35 6.25% USD 30/06/35 103.836 104.332 5.94 5.90 12.36 0.21 385
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.000 103.750 3.88 3.05 0.88 0.31 342
BANK OF MOS'15 6.699% USD 11/03/15 103.000 103.500 5.49 5.30 2.49 0.25 498
BOM CAPITAL'15 6.699% USD 11/03/15 97.337 98.337 7.80 7.38 2.49 -0.03 736
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 98.749 99.749 5.48 5.20 3.60 0.19 481
VEB'17 5.45% uUsD 22/11/17 103.969 104.454 4.61 4.51 4.76 0.84 365
VEB'20 6.902% uUsD 09/07/20 109.300 109.807 5.46 5.38 6.22 -0.15 412
VEB'25 6.8% uUsD 22/11/25 106.497 107.006 6.08 6.03 9.12 0.37 427
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.411 104.825 3.49 3.09 0.97 -0.04 301
GAZPROMB'14 6.25% usD 15/12/14 103.583 104.033 4.70 4.52 2.34 -0.29 418
GAZPROMB'15 6.5% uUsD 23/09/15 104.658 105.123 4.93 4.78 2.95 0.03 434
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.116 104.415 2.53 2.21 0.89 -0.13 204
ROSSELKH'14 7.125% USD 14/01/14 105.516 105.921 3.47 3.21 1.47 -0.23 296
ROSSELKH'14 9% USD 11/06/14 110.110 110.535 3.64 3.43 1.85 -0.27 312
ROSSELKH'17 6.299% USD 15/05/17 105.293 105.784 5.06 4.95 4.29 -0.33 421
ROSSELKH'18 7.75% USD 29/05/18 112.155 112.639 5.33 5.25 4.92 0.03 431
ROSSELKH'21 6% USD 03/06/21 97.964 98.589 6.59 6.41 3.56 -0.02 595
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.718 104.053 2.28 1.91 0.89 -0.28 178
SBER'13 6.468% USD 02/07/13 104.074 104.426 2.44 2.10 0.99 0.07 194
SBER'15 5.499% USD 07/07/15 105.214 105.698 3.67 3.51 2.79 0.46 309
SBER'17 5.4% USD 24/03/17 103.391 103.873 4.60 4.49 4.22 -0.23 375
SBER'21 5.717% usD 16/06/21 102.211 103.211 5.40 5.26 7.17 0.30 393
YACTHBIE KOMMNAHUU
EBpa3
EVRAZ'13 8.875% usD 24/04/13 104.097 104.737 3.87 3.12 0.82 -0.03 340
EVRAZ'15 8.25% usD 10/11/15 105.197 106.187 6.51 6.19 3.01 -0.05 595
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 24/04/18 106.631 107.660 8.05 7.84 4.60 0.51 715
EVRAZ'18 6.75% UsD 27/04/18 95.125 95.875 7.80 7.64 4.85 0.38 687
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 100.507 101.507 9.65 9.23 2.39 0.28 930
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.058 110.997 4.42 4.03 2.21 -0.04 390
ALROSA'20 7.75% UsD 03/11/20 104.491 105.514 7.03 6.87 6.31 -0.01 571
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.543 103.875 4.12 3.74 0.84 0.04 365
VIP FIN'16 6.493% UsD 02/02/16 98.800 98.800 6.87 6.87 3.20 -0.08 630
VIMPELC'16 8.25% UsD 23/05/16 104.246 104.750 6.99 6.85 3.42 -0.04 637
VIMPELC'18 9.125% uUsD 30/04/18 105.617 106.087 7.91 7.81 4.65 0.62 700
VIP FIN'21 7.748% UsD 02/02/21 95.380 96.380 8.51 8.34 6.20 0.13 725
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 106.918 107.379 3.32 3.12 2.23 -0.13 278
LUKOIL'17 6.356% uUsbD 07/06/17 108.137 108.631 4.51 4.40 4.35 0.14 362
LUKOIL'19 7.25% uUsbD 05/11/19 112.330 112.853 5.21 5.13 5.89 -0.17 396
LUKOIL'20 6.125% uUsbD 09/11/20 104.413 104.927 5.46 5.39 6.68 -0.09 407
LUKOIL'22 6.656% uUsbD 07/06/22 109.110 110.082 5.46 5.34 7.55 -0.39 389
MTC
MTS'20 8.625% uUsbD 22/06/20 113.905 114.391 6.38 6.31 5.87 0.28 510
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 103.500 104.000 4.27 4.12 3.28 0.50 361
NOVATEK'21 6.604% uUsbD 03/02/21 108.000 108.625 5.43 5.34 6.64 0.88 401
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.275 107.170 3.89 3.10 1.04 0.15 341
SEVERSTAL'14 9.25% uUsbD 19/04/14 108.750 109.500 4.22 3.81 1.71 0.38 372
SEVERSTAL'17 6.7% uUsbD 25/10/17 100.484 101.492 6.59 6.36 4.54 0.48 570
TMK
TMK'18 7.75% uUsbD 27/01/18 93.921 94.921 9.16 8.92 4.47 -0.53 834
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.689 106.689 2.35 -1.60
TNK-BP'15 6.25% uUsbD 02/02/15 105.576 106.480 3.98 3.63 2.40 0.08 344
TNK-BP'16 7.5% uUsbD 18/07/16 111.376 112.356 4.42 4.17 3.52 0.25 369
TNK-BP'17 6.625% uUsD 20/03/17 108.142 109.100 4.69 4.47 4.12 -0.23 385
TNK-BP'18 7.875% uUsbD 13/03/18 114.416 115.378 4.95 4.77 4.71 -0.12 396
TNK-BP'20 7.25% uUsD 02/02/20 112.750 113.257 5.20 5.12 5.95 -0.14 391
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'12 8.2% uUsD 25/06/12 100.000 100.250
ALFA BANK'13 9.25% UsD 24/06/13 105.000 105.500 4.14 3.64 0.95 0.25 367
ALFA BANK'15 8% uUsD 18/03/15 105.261 106.185 5.89 5.53 2.48 1.14 539
ALFA BANK'17 7.875% UsD 25/09/17 99.934 100.934 7.89 7.65 4.33 0.09 707
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.500 102.750 4.03 3.52 0.49 359
NOMOS BANK'13 6.5% UsD 21/10/13 101.208 102.208 5.54 4.77 1.29 0.13 509
NOMOS BANK'15 8.75% USD 21/10/15 103.000 103.500 7.71 7.54 2.93 720
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.537 105.037 6.28 5.80 0.99 -0.01 587
PSB FINANC'14 6.2% UsD 25/04/14 98.132 98.632 7.29 7.00 1.76 688
PROMSVYAZB'15 12.75% USD 27/05/15 107.992 108.992 9.56 9.18 2.54 0.49 919
PROMSVYAZB'16 11.25% USD 08/07/16 105.492 107.492 9.58 9.00 3.23 0.01 906
XK®db
HOME CREDIT'14 7% UsD 18/03/14 101.698 103.180 5.95 5.06 1.64 -0.55 551
]
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HNHaBecTUIIUOHHBIN /lemapTaMeHT
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WERB: http://www.zenit.ru
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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 3a OLIEPAIMH TPETHUX JINI], COBEPIIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJaHHOM 0630pe. MueHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcTaBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, kKoTopble 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 FapaHTHell CBoero mosropeHus B byaymem. O630p He MMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBMX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH H3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIbHO B HHGOPMAIMOHHBIX Le/SIX M He SIB/IIETCS MpPeIJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTHUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIO0COOCTBYIONIMX 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 KacaTeJIbHO (MHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX U MOKYINKH HJIM IIPOAAKH HeNpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Banx 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKMM (UHAHCOBBIM 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 0630pe KOMIIAHHUH.

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