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EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI
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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHU PHIHOK A0JTAa
UST-10 yield 1.63 A 0.02 145
UST 10-2Y sprd 132 A 1 121
EMBI+Glob. 388 V¥ -2 316
EMBI+Rus sprd 285 A 10 219
Russia’30 yield 4.03 V -0.03 3.82

JleHeKHBII PHIHOK

Libor-3m 046 m 0.00 0.46
Euribor-3m 0.65 m 0.00 0.65
MosPrime-1m 6.85 A 0.01 5.67
Kopcuera B 11B 5872 VY -72.7 504
Jlenos. B ILIB 787 A 3.4 61
NDF RU 3m 7.0 m 0.0 5
Ba/IIOTHBII PEIHOK

USD/RUB 32864 VY -0.398 28.97
EUR/RUB 4109 VYV -0.509 38.43
EUR/USD 1249 VY -0.001 1.24
Kopsuna 1B 36.586 V¥ -0.373  33.33
DXY Unpekc 82372 Y -0.125 78.27
(I)OHI[OB]:IQ HHIEKCBI

RTS 1288.7 A 0.7% 1228
Dow Jones 12534.7 A 0.26% 11766
DAX 6170.3 A 0.55% 5771
Nikkei 225 8664 A 0.77% 8296
Shanghai Comp. 22221 Y -0.23% 2148
CBIPBeB]:Ie PBIHKH

Hedrs Urals 8.9 V¥V -0.76% 88
Hedrs Brent 930 V -0.61% 89
3omoro 1572.9 Y -0.10% 1540
CRB Index 272.8 A 0.69% 267

Hcmounuxk: Reuters, Bloomberg, L[B
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3a 6 MecsIeB

3Ha4. A 3a JleHb MIN.

Price Return

OFZ 107.8 0.22 107.5
Muni 1106 VY -0.10 110.5
Corp 110.8 0.04 110.7
Corp-10 156 VYV -0.07 115.5
Total Return

OFZ 237.0 0.52 230.7
Muni 3356 V¥ -0.23 320.8
Corp 334.8 0.21 318.6
Corp-10 3366 VY -0.13  320.6
OG6BpeM TOProB B cermeHTe (MIH py6.)

OFZ 491 VY -186 o
Muni 581 478 10
Corp 3721 986 19

Hcmounux: MMBB, bark BEHUT
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PbIHOK

I's1aBHBIE HOBOCTU

Mundun P® mianupyer pasmecturs narwieranue O®3 cepuu 25080 06beMoOM 35 MJIPJ PyO. ¢ JOXOJHOCTHIO B JHANAa30HE
8,23-8,28% roxospix. /Bloomberg/

OAO «<HOBAT3K» mpoBeJI IeperoBophl ¢ MOTEHIHAJIbHBIMU MOKYIIATEIAMI CKHKEHHOTO MPUPOJHOrO ra3a, KOTOpbIii Oyaer

IPOU3BOAUTECA B paMKkax npoekra «fAmas CIIT», u nmiaHupyeT 3aKJII0YUTh KOHTPAKTHI Ha npoaaxky 50% CIII' mociie nmpuHATHA
OKOHYAaTEJIbHOIO0 MHBECTHIIMOHHOTO pemenus. /MIarepdaxc/

Coser gupexkropoB OAO «Pycl'uapo» yrBepAuj HHBECTIPOrpaMMy KOMIIAHMH Ha 2012-2016 roasl B pa3mepe 381,83 muipa py6.

(B ToM uuciae B 2012 roay - 98,34 mupxa py6.). MaBecrmporpamma mo3oaut Pycl'mzapo BBectu 70 2016 roaa 5,3 I'BT momosiHUTETBHBIX

MOII[HOCTEH, B TOM YHCJIE B 2012 rofy - 2,4 I'Bt. /UHTepdakc/

OAO «B3B» pa3MecTHWJ AecATWIeTHHE €BPOOOHIBI Ha 1 MJIPJA [AO/LUI. CO CIPEIOM K aMEPUKAHCKHMM Ka3HAYEeHCKHM
o0smuranuaM B 440 6.1. /IaTepdakc/

OcHOBHBIC COOBITHUA:

BHE PbIHKA / HA pPbIHKE

Buepa: 26.06.2012 — BTOPHUK

Craructuka CIITA: Consumer
Confidence

* Beitunata kynona: HUA BTB 001, 1A (10.5%, 21.9 muH py6.), F'azmpom, 2014-4 (LPN) (10.5%, 21 MmiH
py6.), HOBATJAK, BO-01 (7.5%, 374 muu py6.), KIIM ®WHAHC, o1 (12.25%, 61 miH py6.), I'pynma
JICP (OAO), BO-01 (10.5%, 78.5 miH py6.), FOTaiip-®Punauc, 50O-01 (12.5%, 46.7 wiH py6.), FOTaiip-
®unaunc, b0O-02 (12.5%, 46.7 wiH py6.), AJIPOCA, 20 (8.95%, 66.9 muin py6.), AJIPOCA, 22 (8.25%,
164.5 vwiH py6.), Yda, 25006 (9%, 33.6 win py6.), TTK-1, 03 (10.3%, 102.7 muH py6.), Fazmpom, 11
(13.75%, 342.8 muH py6.), F'asupom, 13 (13.12%, 654.2 miH py6.), KB IlenTp-unBecr, 02 (9.25%, 138.3
MJIH py0.)

* [Toramenue: I'aznpom, 13 (10 mipz py6.)

* Odepra: Craapdoua-Heasuxnmoctp, 01 (599.4 mutH py6.), CATPOHHUKC, BO-01 (2 mipz py6.)

» Pazmemenue: Pycckoe mope, BO-01 (1 mupz py6.)

CerogHa: 27.06.2012 — cpeaa

Crarucruxka CIIIA: Durable

goods orders

* Beiunara kynona: Poccus, 25065 (12%, 1.3 miipa py6.), 3oaoto Cenuraapa, 04 (16.5%, 123.4 vt pyo6.),
duen OI'K-5, BO-18 (7.1%, 177 muH py6.), TK ®unanc, 50O-01 (10.5%, 26.1 miH py6.), TK ®unanc, BO-
02 (10.5%, 26.2 muH py6.), Poccus, 36002(I'CO-IIIIC) (7.7%, 575.8 muH py6.), FOTaiip-®unauc, BO-
04 (9%, 33.6 mutH py6.), FOTaiip-®Punaunc, BO-05 (9%, 33.6 miH pyb.), OGyBBpYC, 01 (12.25%, 42.7 MJIH
py6.), BypoBas kommaunus EBpasus, 01 (8.4%, 209.4 mutx py6.), POCHAHO, 01 (8.9%, 355 MiH py6.),
POCHAHO, o2 (8.9%, 443.8 mun py6.), POCHAHO, 03 (8.9%, 665.7 muH py6.), Kazaus, 34008 (8%,
39.9 wiH py0.), TpancuedTs, 2012 (LPN) (6.103%, 15.2 MiH py6.), TpancuedTs, 2012-2, EUR (LPN)
(5.381%, 37.6 muH py6.), Bocrounsrii xcunpecce bauk, 2017 (LPN) (11%, 2.3 muH py6.), MockBa, 45
(8%, 601.6 mutH py0.), Kaxy:xckast o61acthb, 34004 (10.01%, 14.9 MitH pyo.)

* [Toramenue: Tpancuedrts, 2012 (LPN) (500 miH aosut.), TpancuedTs, 2012-2, EUR (LPN) (700 MiH
eBpo), Mockea, 45 (15 miipz py6.),

* Opepra: AKb POCBAHK, B0O-01 (5 mipp py6.), Bocrounsrtii dkcnpece Baunk, 2017 (LPN) (43 miH
JI0JLI1.)

» Pazmemenue: Yanpasiaenue orxoaamvu - HH, o1 (1 mupz py6.)

3apTpa: 28.06.2012 — yeTBepr

Craructuka CIIIA: GDP, Core
PCE, Personal Consumption,
Initial Jobless Claims, Continuing
Claims

CraTucTuka
Consumer Confidence

EBpo30HBbI:

I BAHK
il SEHMT

27.06.2012

* Beitnata kymona: BB/I IIII, BO-06 (7.9%, 196.9 muH py6.), BB/ IIII, BO-07 (7.9%, 196.9 MuiH pyo.),
Tardpouadank, B0O-01 (9.5%, 94.5 mun py6.), Kb Kemp, B0O-01 (9.25%, 69.5 mun py6.), ®K
OTKPBITUE, 02 (10.75%, 268 muH py6.), Aii-TEKO, 02 (12.5%, 19.6 miH py0.), MTC-Bauk (MBPP),
02 (7%, 52.3 muie py6.), Hayka-Csass (000), o1 (11.25%, 11.2 v pyo6.)
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BHenrHu# PHIHOK A0JITa

Psapg cruMysupyolux HOBOCTEH BEpHYJI Bepy WHBECTOPOB B
addexTuBHOCTh cammuTa EC

IMeccumMusM Havaja HEZNENH, CBA3AHHBIM ¢ yOekAeHHeM B 0e3[eliCTBUU €BPONEHCKHX
YMHOBHHMKOB Ha IpexcrosiimeM cavmvure EC, Buepa pacTBOPWICSA C TOSBJIEHHEM HOBBIX
NIpeJUIOJKEeHUI CO CTOPOHBI IpaBUTEIbCTBA EBPOCOI03a, a TakKe IMOJIEPKUBAIOIINX HOBOCTEN
u3 Kuras. Tak, npezcenaresb eBpONECKOro IPaBUTEIBCTBA BUepa OMyOIMKOBAI JOKJIAJ, JJIS
o6cyxnenus Ha cammute EC B uerBepr-naTHuLy. OH BKIIOUaeT B ce6s He0 06 yKperleHun
¢unancoBoil wuHTerpamuu pervoHa. IIo cyTw, B5TO MpPEJIOKEHUS IO CO3JAHHIO
WHQPACTPYKTYypBl JUI BBIIyCKA €AWHBIX €BPOOOHZIOB: OCHOBaHHE IAHBEBPOIEHCKOTO
KasHauelcTBa, KOTopoe Oy/eT 3aHUMAThCA BBIYCKOM €AWHBIX OOHZOB, IIPU OZHOBPEMEHHOM
YCUJIEHUH KOHTPOJIS Haj OHO/KETHBIMM IIapaMeTpaMH CTPaH MOHETApHOTO coio3a. Takum
obpasoM, pucku Toro, uro camMmur EC Moxer IpOHUTH 0e3pe3ysbTaTHO, IIOKa He
MOJTBEPIK/IAIOTCSA, UTO COXpAHsSeT Ha/eX/Ay Ha IOJydyeHHe B WTOre KOMIUIEKCHOTO IUIaHA
AHTUKPHUBUCHBIX JIEHCTBUH.

B orHomenun Kuras 6pIn HOBOCTH O HaMepeHHUH Biacreil Karapa BioxuTh B (pOHITOBBIN
PBIHOK IOAHEGECHOH 5 MJIPJ, ZOJI., YTO B 5 Pa3 BhIIe TEKyIeil KBOTHI [l MHOCTPAaHHBIX
vHBecTopoB. Ha 3TOM (pOHE aKTHBU3HPOBAIUCH CJIYXH O BO3MOMKHOM CMATYEHUH IIPABUI
JIOCTYIIa HMHOCTPAHHBIX HHBECTODOB HAa KUTAWCKHE pBIHKM. B YacTHOCTH, BO3MOXKHOE
U3MeHeHHe TakKe KOCHETCS W JIOJIM WHOCTPAHIEB B KallWTajle KUTAWCKUX KOMIIAHWH, OHA
MO2KeT OBITH MTOBBIIIIEHA C TEKYIITUX 20% /10 30%.

Croumocrts goura aia Ucnaanu u tam crpeMuTe/IbHO pacrer

Hecmotpst Ha o0liiee yrydlieHue HACTPOEHUH Ha MUPOBBIX ILIOLIA/IKAX, TEKYIIAs CUTYaIs
Ha JIOJTOBBIX DPBIHKAX €BpOIEHCKON Iepudepun BHIVIAAUT yapydawome. IIpo6GieMHble
9KOHOMUKH, KOTOPBIM B CPEJHECPOYHOMN IIepCIIeKTUBE I'PO3UT CTarHalMsA WJIM MHHUMaJIbHBINA
poct BBII B HOMMHAJIFHOM BBIDQKEHHUH, 3aHUMAIOT HA IyOJIMYHBIX PAaHKAaxX I10J] HEIIOMEPHO
BBICOKHE IMPOLEHTHI JaKe He caMble «IJIMHHBIE OOJITH». qupa AYKIIMOH IO HCIAHCKUM 3-
MesICYHBIM BeKCeJIIM yKasajl Ha POCT JOXOAHOCTH ¢ 0.88% 1o 2.50%. Urtanusa pasmeniana 2-
JleTHHE GOHZBI C JOXOTHOCTBIO 4.71% (4.04% OBLIO B KOHIlE Mas) U 4-JIeTHHE — IOJ 5.20%
(pauee — 4.39%).

9Ta CTaTUCTHKA FTOBOPHT O TOM, YTO BOJIATHJIBHOCTD (DOHZIOBBIX PHIHKOB IIOKA He IlepesiaeTcs
Ha PBIHKY Jlora nepudepuy, Iie TpeH/ A0XOAHOCTH OJHO3HAYHO HamIpasieH BBepX. Takum
06pa3oM, BEPOSATHOCTH COOJIIOIEHUS] COOTBETCTBYIOIUMM 3KOHOMHKAMM COIJIACOBAaHHBIX C
EBpokomMuccuei 610/7KeTHBIX TapaMeTPOB BHOBD I10JT yTPO30H.

Nuapgexc mnorpeouresnbckoro aoBepus B CIIIA B mioHe Ha
IOJIyTOAOBbIX MUHUMYMaX

VYMepeHHO-TIO3UTHBHYIO CTATUCTUKY IO PHIHKY *kuiibs CIIIA, KoTopast ykasasa Ha pOCT IeH
Ha JIoMa B 20 KPYIHEHIINX TOPO/IaX CTPAHBI [0 CPABHEHUIO C MaeM, Obljla OTTEHEHA JaHHBIMU
o cy1aberoIeMy OTPeOUTETHCKOMY A0BEPUIO . VIHIEKC OMyCTHIICA B UIOHE ¢ 64.4 1 /10 62 11 .,
YTO fIBJIAETCA YPOBHEM Hayasa 2012 r. CHU)KeHHe WHJIEKCA SBJISETCS OTpaKeHHeM cJ1aboi
CUTyallMHd Ha PBIHKE TPyJa B IOCJIENHUE 2 MeCsla, CHIDKEHHEM KOTHPOBOK Ha (DOHZOBOM
PBIHKE U YCHWIEHHEM OXKUIAHUH yXy[IleHus o6CcTaHOBKU B Oymymiem. Takum o6pazoM, Buepa
MBI IOJIYYWJIK O4YE€pEAHOE IMOATBEPXKAECHHE TOrO, YTO IOAAEPKKa 3KOHOMHUKH OT KOHEYHOIO
noTpebyieHUs] B HIOHE, BEPOSITHO, ObLIa CTOJb 3Ke cabod, Kak W B ampeyie-Mae. ITO
MOATBepKaercs, uro skoHomuka CIIIA, ckopee Bcero, mO HUTOraM TeKYIIEro KBapTaja
MIPOZIEMOHCTPUPYET TIOpa3f0 MeEHbIINe TeMIbl HpupocTa, 4eM B [ kBaprame (+1.9%).
EZ[I/IHCTBeHHOe, YTO B MOMEHTE MOXKET IMOAAEPKATh pacXoabl HACEJI€HUA — 60J1ee HH3KHE II€HbI
Ha aBTOMOOIJIbHOE TOIUIMBO, KOTOPblE HE TOJBKO YJIy4IIAT IIOKA3aTesNd MOTPeOUTEeTbCKOU
YBEPEHHOCTH, HO U BHICBOOOJAT AEHBIU JIs IPOUHX PACKOZOB.

]
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Cupaast EMBI+ (Poccus, Bpazuiinsa)
W EMBI+ GlobalSpread, 6.11. EMBI+ Russia Spread, 6.1

s EM Bl+ Brasil Spread, 6.11.
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Cupax LIBOR-3M / UST-3M
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JleHeKHO-KpeIUTHBINA PhIHOK

PBIHOK cTa0WJIEH, HO BIIEPEAH yILIaTa HAJIOTA HA MPUOHLIb

VYc0BUA JIOKAJIBHOTO JIEHEXKHO-KPEAUTHOTO PBIHKA BO BTOPHUK OCTAJIHCh IIPEKHUMH,
KPaTKOCPOYHbIe IIPOIleHTHble cTaBku mocie ymiatel HJIIIM u axknusoB jepkaTcad Ha
MOBBINIEHHBIX ypoBH:X. Ha priake MBK KpeauTs! OBepHAUT Buepa 06XOJMINCH B CPEAHEM IO,
6.50% TOJIOBBIX, 1-THEBHOE MEXKJIWIEpCKOe pemno — mmoxa 6.30% romoBbix. Ha aykmuoHax
npsmoro pero ¢ IIB PO 6ankam ynanocs npusiedb 628 Mipa pyd. Ha 7 qHeH U 443 MIPZ pyo.
Ha 1 neHb. CerofHs yTpoM CyMMa CpeJICTB 0aHKOB Ha KopcueTax u genosutax B LB PD
COKpaTHJIach Ha 69.2 MJIPJ pyo., cocTaBuB 665.9 MIIPJ PyoO.

I[a]'[]:HefIH.Iee pasBUTHE HAJIOTOBOIO II€puoaa
JIeBaJIbBAITHOHHBIX OKUJAHHI TPO3UT yCUJIECHHUEM HAIIPSKEHHOCTU Ha JIOKaJIbHOM JAE€HEXKHO-

OPH  OJHOBPEMEHHOM COXPaHEHUH
KpeUTHOM phIHKe. [0 KOHIa HE/IeU PEICTOUT yIUIaTa Hajora Ha MPUObLIb, KOTOPAasi BIIOJIHE
crioco6Ha elnie 6osiee 3aMETHO YXY/IIIUTD YCJIOBUS PBIHKA.

PyGJbp BoccTaHABIMBaeT NO3UIINHU BCJIe/ 32 He(PTHIO

Topru Ha BajJIOTHOM DBbIHKE BUepa 3aBEpIIWINCH YKPEIUIEHHeM pyOJIsi 10 OTHOIIEHHUIO K
OMBATIOTHON KOp3WHE Ha 46 KOI. 10 OTMeTKH 36.58 py0. IJ1aBHBIM JpaiiBepoM Jyis py0Jis
OCTaIOTCA KOTUPOBKM He(TH, KOTOPHIE €llle B Havaje HEAETH OIyCKAINCh HIKE YPOBHS QO
JIOJUL. 3a Gapp., a Buepa K Beuyepy IIOJOIIIHN BIUIOTHYIO K OTMETKe 93 oJul. 3a Gapp. Ha aTtom
done py6sb mOKA MBITAETCS KOMIIEHCHPOBATh CBOW IIOTEPU IPOILIOW HEZENH, OFHAKO €ro
MEePCIEeKTHBA BHIIVISIUT HEyBEPEHHOU Ha OHE 0KUAHUH CTOMMOCTH He(TH B CPEHECPOYHOMH
IIEPCIIEKTUBE.

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 SIS ATy
k oRE MUIPA PYG.
TloHee/IbHUK Viulara HaJI0TOB H/IIN u akiu3bl 469
AyKnuoH o

Bropauk Kastaueiicrsa 1Mec., 10 Mapz pyb., 6.0% 443
Cpena Ayxmuon O®3 5 J1et, 35 MIIPA pyo.

Brimiata KynoHOB 2.0 M1 6

003 8 PA pyoO.

Yersepr ‘YmiaTa HaJIOTOB Hautor Ha mpu6bLIb
IIarHrnA

Hcmounuxk: L6 PO, Mungun, ®ond 2KKX
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CraBxku MBK
s Mosprime - 1M (pas. mkana), %
e M 05 Prime - overnight (yie. mkama), %
7.2% 7 [ 7.50%

215 28,5 4.6 116

14.5 18.6 256

Hcmounux: Reuters, [[B
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Poccuiickuii 10JIr0BOM PIHOK

Cl'lpOC B IIOACHICBEBIIINX eBpoﬁo}max OXKHNBUJICA

Hazexxzap! Ha 3aBTpamHuil caMMuT EC 1 HeGOIbIION POCT HeTAHBIX KOTHPOBOK HECKOJIBKO
OKUBIJIN CIIPOC B POCCHUICKOM CEIrMEHTE IIOCjIe SIBHO HEYJAuHOTO MOHe/eNbHIKA. KOTUPOBKU Ha
CYBepEeHHOH KpHUBOHM INpuOaBMIM B CpeZHEM B paiioHe 25 Om W, TaKUM 00pa3oM, OTBITPATIH
MOPSA/IKA TIOJIOBUHBI ITOTEPH IIEPBOTO JHSA HEJe/IU; «TPHU/IAaTKa» 3aBepllaja IeHb Ha ypoBHe 119%,
a O6uzbpl B JaJIPHUM BBINycKe Poccusa’42 K KOHIY JHA HAXOAWJINCh B PaliOHE OTMETKH 105.25%.
KopropaTHuBHBII CerMEHT TaK)Ke NPEUMYLIECTBEHHO [OPO’Kas, NPHOABHB 10 HTOTaM MAHS B
cpenHeM 4yTh Ooiiee 25 6m. Hemroxoe BoccTaHOBJIEHHE ITOKA3aId JajbHUe BhIycku JIyKoiina,
r7ie Ouabl BBIDOWIM B CpeZHEM Ha IOJIUTYpHI, JIydille PhIHKA TAKXKe BBIIVISA/EIN U JIPyTUe
ayTcaiiziepsl IOHeeJIbHUKA: BBIIYCKH BpiMmesnkoma u EBpaza.

JIoKaIbHBII PHIHOK UTHOPHUPYET BHEIITHUI TO3UTHB

Beruteck onTrMu3Ma, BO3HUKIIMIA BO BTOPHUK Ha (oHe oxuianuii cammura EC 1 KOCBEHHO
OTpa3HBLINICA HAa DBIHKaX ChIpbs M B KOTHPOBKAX Dy0Jss, B YCJIOBUAX IOBBIIMIEHHBIX CTABOK
JIEHEe)KHOTO PBIHKA MMeJI BeChbMa OrpaHHUYEHHOE BIUAHIE Ha KOTHPOBKU Py0sIeBbIX 60HO0B. LIeHbI
nanpaux O®3 Mo uroram AHS MPUIOAHSINCH, MAKCUMYyM, Ha 10-15 OI, a HA CPEJHEM y4acTKe
KPUBOH M BOBCe ITOKA3aJId PA3HOHAIIPABJIEHHOE JIBIKEHHE, B PE3YJIbTaTe, JOXOAHOCTH Ha PhIHKE
rocOymMar OCTajauChb B paiioHe BepxHEH TIpaHUIBI KOPHUAOpPA, CHOPMUPOBAHHOTO B TeUeHHE
MOCJIETHUX TPeX Hezesnb. KOPIOpaTHBHBIA CEKTOP HECKOJIPKO AKTUBUBUPOBAJICH, B pe3yJIbTaTe
Yero IeHbl JIUKBUHBIX OyMar IpUOaBIJIM B CPETHEM I10 PHIHKY ZI0 10 611, 6JIKe K HaYary KpUBOH
Hertoxo ToproBasuck Beimycku PXK]I 10 u PCXB 3. Teruteronue HacTpoeHU:, IpaBa, HUKAK He
KocHysuch Oymar Pycama: manpHuil Bbimyck Pycan 8 morepsn B IieHe ellle mopsaka 30 Om u
00HOBUJI MAKCUMyM 3Ha4YeHUH cupaza k O3, KOTOpEIH B TeYeHUe JHSA MIPEBBIIIA OTMETKY 700
(8

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

27.06.2012

PbIHOK

Kupuan Covrues

k.sychev@zenit.ru

]IOXOZIHOCTI/I KpHBOﬁ BaJIIOTHBIX
CBOIIOB

10.0
95 B ZETBICorp
9.0
8.5- = ZETBI Muni
"~ ZETBI Corp 10
75
7.0
—
6.5
6.0
55
50
4.5
4.0 - T T - !
365 730 1095 1460 1825
— By epa 1 mec Hasan 3 mec Hasan
Hcmounuxk: Bloomberg
Cnpaapl nuHaexkcoB ZETBI k
BaJJIOTHBIM CBOIIaM
300 400
380
250 360
340
200 320
300
150 280
260
100 ZETBI Corp (K, cnpaga) 240
ZETBI Muni
ZETBICorpl0 220
00— 77— 200
P4 @ gL d &

1 . S PR N
Gt S NN G N A

Hcmownux: MMBB, Bawk BEHUT



EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
Boinyck PeiimHr, S&PMIE  TomGapa LB O6Bbem amuccum, OpueHmp 3akpbime Hara Amopma3auums/ Odb epra/
MITH. pY6. YTP/YTM KHUMM pasmelpHUs Oopauus MoraweHue
Ynpasnenue otxogamu - HH, 01 NR HeT 1000 H/A 25.06.2012 27.06.2012 HeT / Hig H/pn /10 net
UenmoyHuk: Bloomberg, Cbonds, Finam
Boinyck PeiimHr, S&PMIE  TomGapa LB O6Bbem amuccum, Bid cover/ OpueHp dakmyueckasa Aara Amopmm3sauun/
MITH. pY6. Pazmely o6em YTP/YTM YTP/YTM pasmeLeHUA Oopauunsa
Pycckoe mope, BO-01 NR HeT 1000 0.5/50.7% 11.83-12.89 12.89 26.06.2012 Her /1r.
MeTtannuHeecT6aHk, 01 -/B2/- na 1500 H/p / 100% 9.99-10.51 10.41 19.06.2012 HeT /0.5T.
CuHeprusi, BO-03 -/1-1B aAa 2000 H/a / 100% 11.04-11.57 11.30 06.06.2012 pnal236r.
Kut ®duHaHe Kanutan, 03 NR HeT 1150 H/p / 100% 11.30 11.30 29.05.2012 HeT /3.
CMT Bank, 01 -/B3/- aAa 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /05T,
KO Taitp-duHaHe, BO-08 NR HeT 1500 H/p / 100% 10.31 10.31 29.05.2012 HeT /2.66T.
KO Tap-PuHaHe, BO-16 NR HeT 1000 H/a / 100% 9.00 9.00 29.05.2012 HeT /1.87T.
[omatunve OdeHbru, 01 NR HeT 1000 H/a / 100% 19.92 19.92 03.05.2012 HeT /2.44r.
Bank Pycckuin Ctanpapt, BO-06 B+ /Ba3/ B+ na 5000 H/p / 100% 9.47-10.00 9.62 03.05.2012 HeT /1.44r.
HMTM, BO-02 BB-/Ba3/- aAa 4000 3.0/100% 9.73-10.25 9.20 02.05.2012 Het /2.70T.
®CK ESC, 12 BBB/Baa2/- Aa 10000 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+ na 4000 H/A / 100% 9.46-9.73 9.46 27.04.2012 Her /1r.
OTalip-PuHaHe, BO-06 NR HeT 1500 H/g / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
tOTaip-duHaHe, BO-07 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
Ces3b-baHk, 04 BB/-/BB na 5000 H/p / 100% 8.94-9.20 8.94 25.04.2012 HeT /1T.
TpaHcmaluxonguHr, BO-01 (BTOp.) NR HeT 3000 H/a / 100% 9.75-10.25 HA 25.04.2012 HeT /1.7T.
JIK Ypancu6, 5O-07 -/-1/BB- na 2000 1.4/100% 11.08-11.46 11.46 25.04.2012 nal/150r.
YOMS, 04 B-/-/- Aa 1500 0.8/80% 10.78-11.30 10.78 24.04.2012 Het / 1.44r.
TNenaHepro, 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 Bank, BO-04 -/B2/B Aa 1500 1.9/100% 13.96-14.50 13.70 19.04.2012 HeT /1r.
LleHTp-uHBecT, BO-2 -/Ba3/- na 1500 1.1/100% 9.41-9.93 9.93 19.04.2012 HeT /1r.
Ces3b-baHk, 05 BB/-/BB na 5000 H/p / 100% 9.73 9.73 19.04.2012 HeT /2.69T.
C-Metepbypr Tenekom, 07 -/-1/BB+ Aa 6000 H/a / 100% 9.47-9.73 9.31 17.04.2012 HeT /2.69T.
PCXB, 16 - /Baal/ BBB Aa 10000 H/a / 100% 8.58-8.78 8.73 16.04.2012 HeT /2.71r.
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Buinyck OaTa KotupoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6tem
OdepTbl MNorawenns [Mokynka [pogaxa Ilocn W3m. nn cpenok wT YTM/YTP [Oiopauusi~  O®3 cBoOnam mnH py6.
o®d3
O®d3 26199 11/07/12 99.99 100.00 100.00 16 18 355 6.21 0.04 44 000
O®d3 25073 01/08/12 100.03 100.04 100.04 -0.03 12 66 191 6.45 0.10 150 000
O®d3 46002 08/08/12 99.90 8.94 0.12 205 62 000
O®d3 25069 19/09/12 100.94 6.06 0.23 45 000
O®d3 25067 17/10/12 101.46 101.58 101.50 -0.05 4 41 147 6.51 0.30 45 000
O®d3 26198 02/11/12 92.00 6.41 0.35 42 000
O®d3 25072 23/01/13 100.33 100.47 100.47 0.07 2 48 080 6.40 0.56 11 150 000
O®d3 25078 06/02/13 100.10 100.03 4 148 164 6.74 0.60 39 100 000
O®d3 25065 27/03/13 103.80 104.05 104.13 -0.07 1 85 000 6.48 0.71 46 000
O®d3 26200 17/07/13 6.81 1.02 0 50 000
O®d3 26201 16/10/13 6.12 1.25 47 000
O®d3 25076 13/03/14 99.85 99.95 99.94 0.05 9 174 798 7.26 1.61 51 155 000
O®d3 25068 20/08/14 109.00 109.30 109.25 -0.15 10 142 252  7.40 1.90 68 45 000
Od3 26202 17/12/14 108.51 108.70 7.62 2.21 2 92 40 000
O®d3 25071 26/11/14 102.80 101.50 0.10 5 860 001 7.54 2.24 84 80 000
O®d3 25079 03/06/15 98.46 98.59 98.40 -0.20 10 300 916 7.76 2.69 107 150 000
O®d3 25075 15/07/15 98.20 98.40 98.40 0.15 3 11 491 7.61 2.72 92 150 000
O®d3 25077 20/01/16 98.00 98.96 98.75 0.08 2 551 7.91 3.11 123 150 000
O®d3 46017 03/08/16 95.00 95.60 8.03 3.19 7 134 80 000
O®d3 26203 03/08/16 96.55 96.70 96.70 0.70 7 9884 8.01 3.54 131 150 000
O®d3 48001 31/10/18 8.81 3.75 69 210 24 000
O®d3 46019 20/03/19 4.83 4.07 26 000
O®d3 25080 19/04/17 97.20 97.30 97.30 -0.01 6 55100 8.25 4.08 5 153 150 000
O®d3 26206 14/06/17 97.10 97.40 97.32 0.02 17 233594 8.23 4.23 150 150 000
O®d3 26204 15/03/18 97.10 97.50 97.20 -0.15 9 72 111 8.28 4.65 152 150 000
O®d3 46021 08/08/18 87.00 6.37 4.70 107 000
O®d3 46014 29/08/18 96.50 8.01 4.83 124 62 000
O®d3 26208 27/02/19 95.90 96.04 95.95 0.15 32 378 508 8.47 5.22 4 168 150 000
O®d3 46005 09/01/19 8.24 5.84 141 27 000
O®d3 46018 24/11/21 88.00 93.57 8.03 6.35 117 133 000
O®d3 26205 14/04/21 94.85 95.10 95.00 0.10 7 58 112 8.59 6.42 172 150 000
O®d3 46022 19/07/23 105.00 7.53 7.43 59 45 000
O®d3 26207 03/02/27 95.50 96.05 95.50 0.19 9 65 004 8.89 8.41 188 150 000
O®d3 46012 05/09/29 91.00 6.30 11.21 40 000
O®d3 46020 06/02/36 71.50 89.00 8.68 11.37 143 135 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.41 99.59 7.61 1.04 73 80 15 000
HIIMK
HIIMK BO5 30/10/12 101.05 101.20 7.66 0.35 70 10 000
HIIMK BO1 04/12/12 100.80 101.15 101.07 0.07 3 24 900 7.35 0.44 42 5 000
HIIMK BO6 05/03/13 99.55 100.10 8.19 0.67 173 131 10 000
HIIMK BO2 19/06/13 17/12/14 100.05 101.00 8.69 0.96 189 187 5 000
HIIMK BO3 19/06/13 17/12/14 100.45 100.80 8.26 0.96 146 144 5 000
HIMK BO7 11/11/14 99.75 100.80 100.20 -0.02 2 56 001 9.04 2.18 145 234 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 8.93 0.39 198 5 000
MMK BOS5 04/04/13 99.45 99.65 99.65 4 6 365 8.27 0.75 170 141 8 000
MMK BO8 15/08/13 12/02/15 99.35 99.85 8.44 1.08 152 164 5 000
MMK BO4 27/02/14 97.40 97.90 98.80 -1.20 2 185 000 8.60 1.57 132 185 5 000
MMK BO6 10/07/14 95.25 96.00 95.71 0.31 7 66 000 9.79 1.87 235 307 5 000
MMK BO7 22/07/14 95.30 96.00 9.64 1.90 218 292 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.00 100.09 100.00 -0.07 13 10 627 7.56 0.23 59 15 000
CescTtans BO2 15/02/13 101.10 101.70 8.00 0.62 162 111 10 000
CescTtans BO4 15/02/13 99.00 102.00 8.00 0.62 162 111 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.00 100.15 8.49 0.97 168 167 8 000
Anpoca 22 28/06/13 23/06/15 100.05 100.13 8.40 0.98 158 159 8 000
Anpoca 23 18/06/15 100.25 100.49 9.07 2.64 129 238 7 000
Anpoca 20 23/06/15 100.21 100.49 9.10 2.66 132 241 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.00 100.74 9.20 0.72 268 233 10 000
EBpas 3 22/03/13 13/03/20 98.00 101.14 9.35 0.72 283 248 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 106.51 107.99 106.75 -0.26 11 2 643 10.38 2.02 286 367 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.00 107.19 106.75 -0.15 1 1 10.38 2.02 286 367 10 000
EBpas 2 26/10/15 19/10/20 98.00 98.85 97.70 -1.15 1 1 11.07 2.87 321 439 10 000
EBpas3 4 26/10/15 19/10/20 86.45 103.00 88.00 -10.80 1 1 15.14 2.84 729 846 5 000
EBpas 5 06/06/16 27/05/21 94.00 102.99 10.21 3.41 219 351 5 000
EBpas 7 02/06/16 25/05/21 97.00 10.21 3.40 219 351 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 97.91 98.53 98.10 0.05 5 26 506 10.04 2.41 235 334 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 97.90 98.70 98.10 6 55301 10.04 2.41 235 334 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 96.50 98.70 98.70 0.80 2 7 9.77 2.42 208 307 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.60 100.88 100.88 0.03 4 4 8.27 0.08 5 000
Meuen 5 16/10/12 09/10/18 100.25 100.75 100.75 0.25 2 32 10.34 0.30 337 5 000
Meyen BO1 11/11/11  09/11/12 99.20 99.50 12.05 0.37 510 5 000
Meuyen BO2 12/03/13 99.10 99.45 99.30 -0.20 1 500 11.04 0.69 456 417 5 000
Meuyen BO3 24/04/13 98.00 98.75 13.27 0.80 664 642 5 000
Meuyen 2 15/06/11 12/06/13 96.15 96.80 96.90 0.20 1 2 11.17 0.94 439 435 5 000
Meuyen 15 18/02/14 09/02/21 93.01 94.50 94.70 0.10 7 31502 12.22 1.53 497 546 5 000
Meuyen 16 18/02/14 09/02/21 93.00 94.50 94.50 1 7998 12.37 1.53 512 561 5 000
Meyen BO4 11/02/14 10/02/15 96.00 98.00 13.46 1.49 624 670 5 000
Meyen BO5 07/04/15 85.01 11.55 2.52 382 486 5 000
Meyen BO6 07/04/15 85.01 2 000
Meyen BO7 07/04/15 85.01 11.55 2.52 382 486 2 000
Meyen BO11 07/04/15 85.01 11.55 2.52 382 486 3 000
Meyen BO12 07/04/15 85.01 11.55 2.52 382 486 3 000
Meuyen 13 01/09/15 25/08/20 88.01 98.50 94.90 2 22 000 12.32 2.71 452 563 5 000
Meuyen 14 01/09/15 25/08/20 92.53 94.97 12.37 2.71 457 568 5 000
Meuyen 17 02/06/16 27/05/21 88.14 90.40 88.58 -0.52 1 1 12.50 3.38 448 580 5 000
Meuyen 18 02/06/16 27/05/21 85.00 90.00 85.00 -4.50 1 1 13.87 3.37 586 718 5 000
Meuyen 19 07/06/16 01/06/21 86.13 89.96 85.55 -4.38 5 5 13.64 3.41 562 694 5 000
TMK
TMK BO1 22/10/13 98.75 99.20 9.88 1.26 281 310 5 000
CY3K
CY3K 1 05/07/13  26/06/20 99.90 100.95 100.12 0.07 10 408 9.43 0.96 263 261 10 000
PMK
PMK 3 17/12/13 15/12/15 97.00 98.99 13.09 1.40 592 632 3 000
PMK 4 05/06/14 02/06/16 91.53 95.60 95.03 1 600 12.29 1.81 487 556 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.60 100.64 100.64 1.04 2 4 11.24 0.44 431 5 000
KOKC
KOKC BO2 28/05/14 90.01 98.00 95.34 -0.16 3 754 11.79 1.80 438 506 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.41 92.49 92.46 -0.19 17 8912 13.88 1.56 661 713 15 000
Pycan 8 15/04/15 05/04/21 87.19 87.20 87.20 -0.30 17 100 783 14.68 2.49 696 798 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.35 6.67 0.37 5 000
P>X[ BO1 05/12/12 100.91 100.95 100.95 0.10 7 17 604 7.30 0.44 37 15 000
PXa 9 18/05/11 13/11/13 98.80 98.90 98.85 0.20 19 658 7.94 1.33 82 116 15 000
P>X[A 10 06/03/14 111.11 111.25 111.16 -0.04 14 130 169 7.97 1.51 73 121 15 000
P>X[a 23 29/01/15 16/01/25 102.10 102.06 -0.14 4 2727 8.26 2.30 62 156 15 000
PXA 11 18/11/15 8.85 3.02 94 217 15 000
PX[I 16 06/06/16 05/06/17 97.40 99.00 97.40 -0.09 2 75 8.88 3.45 84 218 15 000
P>XA 19 16/07/18 08/07/24 99.50 100.97 8.34 4.74 158 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.75 99.35 99.05 1 44 000 8.11 1.20 109 132 10 000
P®CK ESC 8 26/09/13 15/09/20 98.75 99.35 99.12 0.12 2 6 001 8.04 1.20 102 125 10 000
®CK ESC 18 09/06/14 27/11/23 100.65 100.85 100.80 -0.90 2 50 000 8.21 1.84 78 148 15 000
P®CK ESC 15 23/10/14 12/10/23 99.51 100.90 100.85 -0.04 1 80 000 8.51 2.13 94 180 10 000
®CK ESC 10 24/09/15 15/09/20 97.00 97.20 97.00 0.20 1 100 9.02 2.87 116 234 10 000
P®CKESC 7 27/10/15 16/10/20 96.00 96.70 9.11 2.97 122 243 5 000
P®CKESC 9 24/10/17 16/10/20 95.75 96.45 96.00 -0.20 4 26 510 9.15 4.36 89 241 5 000
®CKESC 11 24/10/17 16/10/20 95.75 96.25 96.00 -0.45 2 27 500 9.15 4.36 89 241 10 000
PCK ESC 19 18/07/18 06/07/23 90.00 100.00 9.36 4.72 102 260 20 000
®CK ESC 13 22/06/21 98.00 96.60 -2.40 1 500 9.27 6.16 68 242 10 000
PocaBTtogop
PocasTogop 1 29/11/16 100.80 101.20 9.81 3.80 168 310 3 000
PocBopokaHan
PoceogokaHan 3 11/11/13 09/11/15 98.50 99.95 98.72 0.72 7 928 10.25 1.32 314 347 3 000
BopokaHan
Bopokanan 1 09/12/15 99.00 8.99 3.04 108 231 2 000
3anagHubin CO
BanagHei CO 1 29/04/16 13/05/31 98.50 99.45 9.30 3.33 130 261 5 000
SanagHbii CO 2 29/04/16 13/05/31 98.50 99.45 9.30 3.34 130 261 5 000
SanagHbii CO 3 24/02/17 06/02/32 84.58 9.78 3.79 165 307 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 9.81 3.79 168 310 5 000
3SanagHbii CO 5 24/02/17 06/02/32 9.49 3.79 136 278 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 97.83 98.00 97.50 0.50 2 480 10.07 1.63 276 332 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 -25.00 0.00 10 000
asnpom Kanutan-3 08/11/12 06/11/14 99.91 100.10 99.97 -0.13 3 722 7.69 0.37 74 15 000
[asnpom A9 12/02/14 99.20 99.40 7.90 1.53 65 114 5 000
lasnpom A1l 24/06/14 110.46 111.00 110.46 4 1250 8.13 1.82 71 140 5 000
Nykownn
Ny konn BO-1 06/08/12 100.69 100.79 100.79 0.07 19 78 173 6.13 0.11 5 000
Ny konn BO-2 06/08/12 100.75 100.70 -0.14 1 300 6.93 0.11 4 5 000
Ny konn BO-3 06/08/12 100.68 100.85 100.68 -0.13 1 500 7.11 0.11 22 5 000
Ny konn BO-4 06/08/12 100.80 100.70 -0.14 1 2001 6.93 0.11 4 5 000
Ny konn BO-5 06/08/12 100.65 100.72 100.70 -0.09 1 130 6.93 0.11 4 5 000
Ny konn BO-6 13/12/12 100.75 100.75 -0.15 1 2500 7.66 0.47 73 5 000
Ny konn BO-7 13/12/12 100.76 100.99 100.99 0.25 1 3900 7.11 0.47 18 5 000
Iy koun 4 05/12/13 99.60 100.25 99.55 -0.05 1 265 7.88 1.39 72 111 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 12/07/16 100.52 100.58 100.56 -0.03 5 337 7.03 0.07 8 000
[asnpom Hedorb BO-5 09/04/13 99.75 7.74 0.77 115 88 10 000
[asnpom Hedorb BO-6 09/04/13 99.41 99.70 8.23 0.77 164 137 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.40 99.95 8.44 2.33 78 174 10 000
[asnpom Hedorb 8 02/02/16 99.02 99.75 9.02 3.08 109 234 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 95.00 98.79 10.43 3.09 250 375 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.00 110.04 8.68 4.38 41 194 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 94.80 96.00 9.31 4.62 99 255 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.35 7.59 0.98 77 78 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.50 99.00 98.96 2 192 8.30 1.18 130 151 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.07 102.30 102.26 -0.09 10 47 530 7.75 0.48 83 15 000
BauHedrb 2 18/12/12 13/12/16 102.08 102.20 102.16 -0.14 2 166 7.97 0.48 105 15 000
BauHedrb 3 18/12/12 13/12/16 102.07 102.99 102.20 -0.30 1 5000 7.88 0.48 96 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.00 101.50 101.05 0.10 1 1 8.74 1.38 159 197 10 000
Baunedrs 4 13/02/15 04/02/22 99.57 99.99 99.90 0.05 5 54702 9.24 2.33 158 254 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 95.01 100.00 99.90 0.40 4 4 10.07 1.02 320 326 5 000
HK Anbsinc BO-1 04/02/14 95.33 99.82 98.95 0.35 10 738 10.21 1.48 299 345 5 000
HK AnbsiHc 4 07/06/16 01/06/21 85.00 92.99 12.85 3.38 483 615 5 000
HK AnbsiHc 6 10/06/16 04/06/21 90.01 92.99 11.74 3.39 372 504 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.30 99.65 99.65 0.15 1 30 12.92 1.00 608 611 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 9.86 3.31 186 317 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 99.99 100.03 99.99 -0.05 7 4645 7.60 0.04 15 000
BTB BO-6 21/12/12 19/12/14 100.27 100.35 100.35 -0.01 9 71880 7.99 0.48 107 10 000
BTB BO-7 25/01/13 23/01/15 99.86 100.15 7.90 0.57 160 100 10 000
BTB BO-1 15/03/13 99.45 99.90 8.59 0.70 209 172 5 000
BTB BO-2 15/03/13 99.61 100.00 8.43 0.70 193 156 5 000
BTB BO-5 15/03/13 99.50 99.88 99.88 0.38 1 15 8.00 0.70 150 113 10 000
BTB 5 17/10/13 99.00 99.95 100.00 1.40 3 15 7.61 1.24 56 82 15 000
BTB B0O-03 18/03/14 17/03/15 98.37 99.99 8.65 1.63 134 190 5 000
BTB B0O-04 18/03/14 17/03/15 98.37 100.50 9.45 1.63 214 270 5 000
BTB 24 3 30/05/12 29/05/13 99.50 9.28 0.90 254 245 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.21 101.00 9.33 2.26 170 263 15 000
BTB 24 5 23/08/12 20/02/14 99.91 99.95 99.91 -0.07 1 20 000 7.53 0.16 61 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.55 99.50 8.36 1.05 147 155 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.40 98.77 -0.03 1 100 8.81 0.67 236 193 5 000
BTB-INunanur 2 08/01/13 07/07/15 98.85 99.82 8.90 0.45 197 10 000
BTB-INunanHr 9 05/02/14 02/08/17 98.10 99.50 98.23 0.03 6 500 8.68 1.27 161 190 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.50 100.50 8.19 1.51 95 143 5 000
BTB-INnannHr 8 07/08/12 01/08/17 99.94 100.00 100.00 1 40 000 7.98 0.12 109 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 99.62 100.40 7.92 1.02 106 111 8 000
B3b
B3b 8 22/10/13 13/10/20 99.40 7.76 1.27 68 98 15 000
B3b 21 10/03/15 17/02/32 98.25 99.30 8.84 2.42 115 214 15 000
B3b 9 24/03/16 18/03/21 95.80 97.20 95.80 -0.60 1 1 9.46 3.24 148 277 15 000
B3b 10 27/09/16 21/09/21 8.67 3.59 60 197 15 000
B3b 6 17/10/17 13/10/20 90.87 95.49 94.00 3.20 4 100 9.57 4.35 131 283 10 000
B3B-Nusunnr
B3B-INusntr 3 11/04/14 02/04/21 96.80 98.00 95.00 -2.50 1 776 10.91 1.68 357 417 5 000
B3B-IusnHr 8 28/10/14 19/10/21 96.71 110.10 9.03 2.14 145 232 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.05 100.25 8.71 2.14 113 200 5 000
B3B-IusnHr 6 31/01/17 99.25 100.10 99.70 0.40 2 3500 9.34 2.23 172 264 10 000
B3B-INusnHr 4 08/04/16 02/04/21 96.00 98.35 9.41 3.25 143 272 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.34 3.25 136 265 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.25 99.50 9.20 1.63 189 245 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 7.54 0.18 61 5 000
PCXb BO-5 29/08/12 28/08/13 99.90 7.24 0.18 31 10 000
PCXb 8 22/11/12  14/11/19 100.90 101.04 101.04 0.09 2 4000 7.57 0.41 63 5 000
PCXB 9 22/11/12  14/11/19 101.14 100.95 -0.10 1 1 7.80 0.41 86 5 000
PCXB 10 06/02/13 29/01/20 100.40 100.75 8.00 0.59 166 110 5 000
PCXb 11 07/02/13 30/01/20 100.60 101.65 100.80 0.25 1 5500 7.77 0.60 142 87 5 000
PCXB 7 11/06/13 05/06/18 98.35 98.65 98.59 0.14 1 50 8.58 0.94 180 176 5 000
PCXb BO-2 06/08/13 03/02/15 99.37 99.74 99.35 -0.35 1 10 005 9.01 1.05 212 221 5 000
PCXb BO-3 08/08/13 05/02/15 99.74 99.41 0.11 2 25010 8.94 1.06 204 214 5 000
PCXb BO-6 01/05/12 29/10/13 99.20 99.94 99.44 -0.38 5 4500 8.82 1.28 174 204 10 000
PCXB 15 05/11/13 26/10/21 99.92 100.30 100.30 1 3446 8.68 1.30 158 190 10 000
PCXb 4 02/10/13  27/09/17 105.00 7.63 1.22 60 84 10 000
PCXB 3 13/02/14 09/02/17 100.35 101.30 100.45 0.25 18 230 425 9.13 1.51 189 237 10 000
PCXB 6 15/08/14 09/02/18 86.00 98.50 8.29 2.08 74 158 5 000
PCXb 16 13/04/15 04/04/22 98.00 100.14 9.51 2.50 178 282 10 000
PCXb 14 07/07/15 29/06/21 95.00 97.00 9.66 2.65 188 297 10 000
PCXB 12 09/07/15 01/07/21 95.00 97.00 9.76 2.66 197 307 5 000
PCXb 13 10/07/15 02/07/21 96.99 9.04 2.67 125 235 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.39 13 20 000
[asnpomGaHk 5 22/11/12 7.08 0.41 14 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.10 100.40 100.32 -0.01 4 14 001 7.98 0.50 106 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.10 98.90 8.62 1.02 176 181 10 000
[asnpombank BO-1 08/12/13 99.10 99.70 8.36 1.40 120 159 10 000
[asnpombank BO-3 05/02/14 01/02/15 99.76 100.00 100.00 0.72 2 5211 8.67 1.49 144 191 10 000
ANKK
AMXKK A5 15/10/12 99.41 100.08 7.54 0.30 57 2 000
AVXKK A6 15/07/14 86.00 99.55 7.97 1.48 75 121 3 000
AVXKK A8 15/06/18 95.00 99.74 96.02 -3.75 2 257 9.30 3.05 138 262 5 000
AVXKK A9 15/02/17 93.33 99.70 8.35 2.15 77 164 5 000
AVXKK A7 15/07/16 86.00 100.45 7.66 2.16 8 95 4 000
AMXKK A19 15/05/15 15/11/24 9.10 2.59 134 241 6 000
AMXKK A18 15/04/16 15/07/23 96.00 97.00 9.46 3.25 148 277 7 000
AMXKK A10 15/11/18 99.00 99.90 99.00 5 270 8.63 3.26 65 194 6 000
AMXKK A21 15/02/20 86.00 99.60 9.09 3.41 107 239 15 000
AMXKK A1l 15/09/20 91.45 100.00 96.75 -1.25 1 1 9.34 4.05 115 262 10 000
AMXKK A16 15/09/21 95.75 98.00 95.77 -0.28 4 222 008 9.42 5.15 100 263 10 000
AMXKK A17 15/04/22 102.30 103.50 8.76 5.65 25 194 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 187 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.50 2.05 97 179 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 1.39 204 243 3 000
MOB3KC BO-5 08/06/12 08/12/13 86.00 100.78 9.20 1.39 204 243 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.92 8.03 0.10 115 3 000
MOB3KC BO-6 01/08/12 01/08/14 7.92 0.10 104 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.80 100.15 99.80 -0.35 2 500 8.78 0.62 239 189 5 000
MOB3KC BO-2 22/01/12 22/07/13 100.81 100.99 -0.11 2 4545 9.10 1.00 226 229 5 000
TpaHckpeanTGaHk
TpaHckpeanTbaHk 5 12/08/13 99.40 100.40 99.40 1 29 8.63 1.07 172 183 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.70 99.75 8.73 1.34 161 195 5 000
TpaHckpeanTbaHk 6 17/04/14 98.00 98.80 98.80 1 600 9.17 1.69 182 243 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.48 100.54 100.54 0.06 2 155 7.03 0.08 15 000
MTC 3 20/06/13 12/06/18 99.90 100.50 8.16 0.96 135 134 10 000
MTC 1 17/10/13 98.85 99.00 8.26 1.26 119 148 10 000
MTC 4 19/05/11 13/05/14 97.60 98.00 97.60 -0.17 5 151 134 9.03 1.81 162 230 15 000
MTC 2 20/10/15 92.01 99.00 99.00 2 12 8.26 2.95 38 158 10 000
MTC 8 12/11/15 03/11/20 97.00 97.25 97.00 0.60 3 7900 9.41 2.99 151 273 15 000
MTC 7 07/11/17 96.67 97.00 96.67 -0.58 4 33875 9.73 4.34 147 299 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.50 101.22 100.50 1 745 8.93 1.00 209 212 10 000
BeimMnenkom 3 12/07/11 08/07/14 95.71 96.00 95.70 -0.10 1 4 000 10.02 1.86 258 330 10 000
BeimMnenkom 2 23/03/15 14/03/22 96.86 97.96 10.41 2.44 271 371 10 000
BeimMnenkom 1 17/03/15 08/03/22 96.91 97.92 97.15 0.20 4 10 749 10.31 2.42 262 361 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.30 97.39 96.86 -0.14 8 50 514 10.45 2.42 276 375 15 000
BeimMnenkom 6 13/10/15 94.50 96.19 94.20 -0.30 2 27 568 10.69 2.89 282 401 10 000
BeimMnenkom 7 13/10/15 94.50 97.00 94.20 -0.10 2 62 480 10.69 2.89 282 401 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.
PocTtenekom 13 21/10/11 17/10/12 8.19 0.32 123 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.42 0.72 189 155
PocTtenekom 1 18/08/11 08/08/13 9.90 0.88 318 307 2 000
PocTtenekom 11 24/07/19 100.55 100.69 100.69 2 501 12.05 4.40 378 531 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.60 9.02 1.50 178 226 3 000
TENE2 5 10/02/14 31/01/22 96.00 100.60 9.02 1.50 178 226 4 000
TENE2 7 14/04/15 05/04/22 85.00 100.50 10.26 2.49 254 356 6 000
TENE2 1 17/06/16 11/06/21 94.50 108.00 10.30 3.45 227 360 5 000
TENE2 3 17/06/16 11/06/21 90.00 108.00 10.03 3.45 200 333 3 000
TENE2 2 17/06/16 11/06/21 90.12 108.00 10.12 3.45 209 342 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.40 99.90 8.53 0.65 210 165 5 000
MArHUT
MarnHut BO-1 09/09/13 99.30 100.25 99.30 -0.50 1 408 9.05 1.15 207 225 1 000
Marnut BO-2 09/09/13 99.30 100.25 99.30 -0.30 2 131 9.05 1.15 207 225 1 000
Marnut BO-3 09/09/13 99.25 100.00 99.25 -0.35 3 29270 9.10 1.15 212 230 2 000
Marnut BO-4 09/09/13 99.30 99.45 99.45 0.13 6 65944 8.91 1.15 193 211 2 000
Marnut BO-5 28/02/14 97.00 99.44 9.12 1.56 185 237 5 000
MarnHut BO-6 22/04/14 98.00 99.25 9.09 1.71 173 235 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 95.00 97.00 96.00 0.25 2 5001 10.32 1.83 290 359 8 000
X5 ®uHaHc 1 01/07/14 87.00 97.74 9.56 1.83 214 283 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.00 100.12 100.11 o0.01 2 1850 8.21 0.08 3 000
Konerika BO-2 01/10/13 9.43 1.19 242 264 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.50 99.00 11.04 0.88 432 421 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.50 98.70 9.65 1.31 255 287 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 96.01 101.00 9.88 0.27 291 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.50 96.25 10.59 2.62 282 390 1 000
Mupatopr
Mupatopr BO-1 29/07/14 93.50 94.50 12.74 1.88 529 602 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 100.00 7.48 1.93 0 76 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.87 9.77 0.48 284 2 000
Kamas BO-2 04/02/14 93.00 98.50 10.21 1.49 298 345 3 000
YB3
YpanBaroHsasop 1 13/12/12 07/12/17 99.65 9.68 0.47 275 3 000
YpanearoH3asog 2 27/08/13 20/02/18 97.50 98.25 97.50 0.25 1 100 11.58 1.11 464 478 3 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 237 303 5 000
rcc
CC 01 20/09/12 26/03/17 86.03 100.00 9.31 0.24 234 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.42 0.49 150 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.04 0.80 241 219 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.50 99.12 -0.19 6 274 9.58 0.81 295 273 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.26 99.49 99.26 0.01 3 40 14.90 0.82 824 805 2 000
Connepc 2 17/07/13 102.50 102.65 102.65 0.15 32 10 069 10.03 0.97 321 321 3 000
MapomawcepBuc
rMC 02 13/02/15 99.80 100.20 99.75 -0.35 3 700 11.14 2.28 350 444 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.80 100.10 99.95 -0.15 1 2500 7.94 0.76 136 108 6 000
AspodiioTr BO-2 08/04/13 99.08 99.98 8.71 0.76 213 185 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 101.05 8.07 0.65 164 119 3 000
TpaHcKoHTeliHep 2 04/06/15 100.48 1 2000 8.73 2.02 121 202 3 000
Mmo6anTtpaHc
HoslMepeso3Kom 1 10/07/15 97.01 10.68 1.48 346 392 3 000
HoelMepeso3Kom BO-01 03/03/15 98.90 99.95 99.25 0.05 3 25 000 10.58 2.35 291 388 5 000
HogeMepeo3Kom BO-02 03/03/15 98.50 99.99 99.07 -0.13 8 31 016 10.66 2.35 299 396 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 99.90 100.00 100.00 0.20 21 13909 12.85 1.24 580 606 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.65 99.84 99.62 -0.03 6 1521 13.22 1.10 628 642 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 94.76 103.07 11.56 0.73 503 469 2 000
i
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EsxenHeBHBINA 0030D

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

Odeptnl Torawennn Tokynka Tlpogdaxa Tlocn WM. NN cpenok wT YTM/YTP [iopauusn™ O®3 cBOnam mnH py6.
lO-Tanp BO-2 26/03/13 102.00 102.49 102.50 20 200 9.31 0.73 278 244 2 000
lO-Tanp BO-3 19/12/13 87.13 7.87 1.40 70 110 2 000
lO-Tanp BO-4 26/03/14 11.22 1.60 393 447 2 000
lO-Tanp BO-5 26/03/14 11.93 1.60 464 518 2 000
lO-Tavip 5 21/07/16 8.82 3.38 80 212 2 000
SHEPFETUKAU CETU
PYCrmarPo
Py crvgpo 1 22/04/16 12/04/21 98.95 8.64 3.32 64 195 10 000
Py crvgpo 2 22/04/16 12/04/21 97.99 8.54 3.32 54 185 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 9.18 0.65 275 230 5 000
MocaHepro 3 06/12/12 28/11/14 101.20 101.55 101.19 0.13 2 4999 7.61 0.45 68 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 97.51 99.50 8.71 2.53 97 202 3 000
SHEN OrkK-5
OHEJ OrkK-5 b-15 19/06/12 18/06/13 100.23 100.35 100.29 -0.01 3 3560 8.35 0.96 155 153 4 000
OHEJ OrkK-5 b-18 25/06/14 8.67 1.83 125 194 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 98.50 9.38 1.88 193 266 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.06 94.98 13.16 3.26 518 647 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 94.02 97.47 11.02 1.98 352 431 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 95.21 98.60 98.60 0.35 2 21 8.67 1.60 138 192 4 000
TrK-1 03 25/12/12 14/12/21 7.75 0.50 83 2 000
TrK-1 02 02/07/13 01/07/14 98.60 8.44 0.97 163 162 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.00 97.75 97.71 -0.24 2 4 10.55 1.07 364 375 7 000
TrK-2
TrK-2 6O-1 17/09/13 83.01 83.46 83.45 -0.05 43 5400 27.09 1.16 2011 2 030 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.36 98.60 98.51 0.91 2 3000 10.23 1.23 319 344 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 11.00 1.76 361 427 5 000
Wpky TOHepro BO-1 08/04/14 86.00 10.01 1.68 267 327 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.50 99.60 99.60 -0.20 1 10 8.78 1.13 182 198 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 189 226 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.35 100.00 99.14 0.13 3 3001 9.28 1.12 233 248 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 9.14 2.59 138 245 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 8.78 3.01 88 210 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.00 99.48 10.19 1.17 319 340 4 000
AKpoH 3 23/05/12 20/11/13 100.70 100.99 100.99 0.29 2 10 000 9.28 1.33 216 250 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.81 80 148 4 000
AKpoOH 5 27/05/14 18/05/21 93.00 11.20 1.81 379 447 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.44 97.15 10.47 1.67 313 373 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.00 100.35 100.35 0.25 1 30 10.38 0.97 356 356 2 000
pynna JICP 2 31/01/13 01/08/13 99.50 99.95 10.84 0.58 453 394 5 000
JICP 'pynna BO-2 10/09/13 99.30 99.79 99.75 0.08 2 4 10.46 1.14 349 366 2 000
JICP 'pynna BO-3 20/03/14 95.51 95.70 95.70 -0.20 14 2025 12.69 1.60 540 594 2 000
JICP I'pynna BO-5 24/07/14 92.66 93.27 92.66 -0.14 2 17 12.98 1.87 553 626 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.16 99.30 99.30 0.10 9 25 067 12.84 0.48 591 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 102.70 103.24 103.24 0.33 2 950 8.84 0.44 191 2 000
NeHCneuCMY BO-2 23/05/13 100.22 104.97 103.05 -0.55 5 3160 10.14 0.65 371 326 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 10.22 4.22 199 349 8 000
POCHAHO 2 20/12/17 10.26 4.25 202 352 10 000
POCHAHO 3 20/12/17 10.26 4.24 203 353 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.90 101.06 100.98 0.05 3 11000 7.22 0.13 32 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.85 101.94 101.94 0.03 3 185 7.92 0.43 98 19 000
A®K Cuctema 1 07/03/13 100.91 101.50 8.30 0.67 184 142 6 000
A®K Cuctema 4 15/03/16 86.01 99.00 98.94 0.04 10 642 8.31 2.18 72 161 20 000
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EsxenHeBHBINA 0030D

PIHOK
Buinyck OaTa KotnpoBku Llena Kon-eo O6opor, Cnpaa k (6n) O6tLem
OdepTbl MNorawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauna  O®3 cBONaM wmrH py6.
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.00 99.49 99.45 0.04 10 954 11.36 0.99 453 455 3 000
CUTPOHUKC
CutpoHukec BO-1 19/06/12 18/06/13 100.00 100.10 99.90 -0.13 6 38 403 12.47 0.95 568 565 2 000
CutpoHukc BO-2 08/10/12 07/10/13 99.70 100.00 100.00 0.30 17 32799 10.91 0.28 394 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 99.97 100.05 100.00 0.01 3 149 700 9.10 0.98 228 229 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.70 8.39 0.87 169 155 10 000
POCBAHK BO-2 08/07/13 9.10 0.98 228 229 5 000
POCBAHK A3 06/05/11 06/11/13 97.90 96.93 -0.10 6 276 9.55 1.32 244 277 5 000
POCBAHK A5 06/05/11 07/11/14 9.27 2.19 167 257 5 000
Alb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 98.00 99.00 98.50 -0.50 2 14 060 9.48 1.50 225 272 5 000
Anbda-baHk 2 07/06/13 02/12/16 100.35 100.60 100.35 -0.06 1 1 9.04 0.93 227 222 5 000
MAOM Bank
MOM BaHk 7 19/07/12 100.26 100.28 100.28 -0.02 6 2330 7.17 0.06 5 000
MOM BaHnk BO-1 29/11/12 101.75 101.99 101.80 0.30 4 11 600 8.51 0.43 157 5 000
MOM BaHk BO-4 16/12/12 16/12/14 100.20 100.60 100.32 -0.44 4 240 8.98 0.47 205 5 000
MOM BaHk 8 09/07/13 09/04/15 99.82 100.15 100.11 -0.25 4 168 9.08 0.99 224 227 6 000
MOM Bank BO-2 21/03/14 98.85 9.06 1.62 175 231 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.56 99.89 99.89 0.39 2 200 9.37 1.54 211 261 5 000
Homoc 9 15/06/12 14/06/13 99.93 100.06 100.06 0.01 1 500 8.87 0.95 208 205 5 000
Homoc 11 02/07/14 02/07/14 9.70 1.82 228 297 5 000
Homoc BO-2 18/04/13 18/10/14 99.20 99.40 99.39 0.02 7 65 000 8.96 0.79 234 211 5 000
Homoc 12 25/08/13 28/08/17 98.95 99.40 9.24 1.10 230 244 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 9.40 0.96 260 258 3 000
BaHk 3eHnt BO-2 22/09/12 22/09/13 99.96 99.99 99.99 0.01 2 3610 7.86 0.24 89 5 000
BaHk 3eHnt BO-3 15/11/12 15/11/14 100.20 100.22 100.21 0.06 1 1400 8.31 0.39 136 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.50 99.65 99.68 0.03 18 90 047 8.18 0.42 124 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.07 100.15 100.10 1 5000 8.89 0.60 254 199 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.10 100.17 9.07 0.62 269 218 3 000
BaHk 3eHnt BO-1 07/04/12 07/04/13 86.00 7.62 0.76 104 76 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 99.90 100.10 9.01 0.92 225 218 5 000
BaHk 3ennt BO-7 12/04/14 12/04/15 99.30 99.48 99.40 1.04 1 1000 9.78 1.67 245 304 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 99.60 99.80 9.58 0.63 318 269 5 000
MpomcB s3bbaHk 5O-4 20/02/13 18/02/15 100.00 9.75 0.63 335 286 5 000
MpomcB a3b6aHk 6 17/06/13 98.45 98.90 98.90 0.45 1 3 9.68 0.96 288 286 5 000
MpomcB s3bbaHk BO-3 04/02/14 95.00 98.77 98.58 -0.32 2 132 9.79 1.49 256 303 5 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 9.30 1.18 230 251 5 000
Bank CMNB BO-1 09/10/12 09/04/13 10.22 0.29 325 5 000
Bank CMNB BO-4 13/12/12 12/12/13 99.80 100.24 100.15 0.05 4 11 795 8.32 0.47 139 3 000
MKB
MKB 8 10/10/12 08/04/15 100.10 9.49 0.30 252 3 000
MKB 7 17/07/12 14/07/15 100.07 100.18 100.07 -0.08 2 15100 8.52 0.06 2 000
MKB 6 07/08/12 100.11 100.15 8.72 0.12 183 2 000
MKB BO-4 15/10/12 15/04/14 99.69 99.75 99.70 0.09 28 34 305 9.15 0.30 218 5 000
MKB BO-1 22/02/13 22/02/14 97.00 99.60 99.40 -0.25 3 5600 9.65 0.64 324 276 3 000
MKB BO-5 23/06/14 96.51 96.70 96.75 0.20 4 616 11.37 1.86 393 465 5 000
NETPOKOMMEPL,
MNMeTpokommepy, 7 20/02/11 22/08/12 99.55 99.99 99.77 -0.18 2 224 8.59 0.16 167 3 000
MeTpokommepL, 6 22/08/12 99.80 100.10 7.13 0.16 21 3 000
MeTpokommepu, 5 19/12/12 21/12/14 102.25 102.00 -0.20 2 2 8.59 0.48 167 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.00 101.60 9.41 1.13 245 261 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.60 99.79 9.15 1.15 217 236 5 000
JIK YPAIICUB
Ypancu6 JNnsmHr 60O-3 29/10/13 100.00 100.15 9.68 0.69 320 281 3 000
Ypancu6 NnamHr 6O-1 28/02/14 99.67 99.95 10.08 0.88 336 325 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 97.75 98.40 11.06 0.95 427 424 3 000
Ypancu6 JNnsmHr 6O-5 05/02/15 100.18 100.50 100.20 -0.10 6 10 000 11.82 1.24 477 503 3 000
Ypancu6 NnsmHr 6O-6 10/02/15 100.00 101.00 11.12 1.25 406 434 3 000
Ypancub NnamHr 6O-2 12/01/15 100.70 101.40 11.56 2.20 396 486 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 100.40 101.20 11.62 2.30 398 492 2 000
KB PEHECCAHC KAINUTAIN
PenKan BO-3 05/08/13 05/08/14 97.25 97.50 97.50 0.05 5 3290 12.74 1.04 586 593 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.30 100.40 100.40 -0.05 5 335 11.34 0.15 443 2 000
TKC BO-4 18/04/13 16/04/15 100.05 100.15 13.55 0.78 695 670 2 000
TKC 2 28/07/13 106.57 106.97 106.97 -0.03 12 2061 13.30 0.96 650 648 1 000
ll
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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-1 20/09/13 101.30 102.00 101.30 0.29 1 70 13.42 1.14 645 662 2 000
TKC BO-2 29/11/11 26/11/13 104.06 104.14 104.15 6 2340 13.61 1.31 651 683 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.90 99.99 99.97 0.37 21 19 583 10.53 0.07 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.51 99.90 99.40 -0.30 15 4986 12.45 0.38 550 5 000
EABP
EABP 3 29/10/13 25/10/16 86.00 99.70 7.95 1.29 86 117 5 000
EABP 1 03/02/14 28/01/19 98.00 101.25 8.77 1.50 153 201 5 000
EABP 4 11/02/14 06/02/18 98.00 9.10 1.52 185 234 5 000
EABP 2 26/02/15 21/02/19 93.00 110.05 8.55 2.41 86 185 5 000
OHuKkpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 99.30 99.55 99.34 0.12 2 3050 8.94 0.38 199 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.70 100.00 99.01 0.01 1 1 9.61 1.12 266 281 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 93.80 99.25 9.61 1.13 265 281 5 000
tOHukpeanT BaHk 5 03/09/13 01/09/15 85.00 9.80 1.13 284 300 5 000
tOHukpeanT BanHk BO01 11/12/13 10/12/14 98.01 100.00 98.00 1 3859 10.78 1.40 362 401 5 000
OHuKkpeanT BaHk 1 07/09/16 85.00 98.00 9.12 3.61 104 242 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 99.60 8.31 1.38 116 154 10 000
Pandxpaiizen 65O-7 27/11/13 98.60 100.00 8.42 1.37 128 165 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 150 5 000
PyccCraHpapT
Py ccCtanpapt BO-1 09/11/12 07/11/14 100.90 101.05 101.05 16 20383 8.19 0.37 124 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 98.01 99.99 99.60 -0.10 10 47 900 9.76 0.73 323 289 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.00 100.00 10.23 1.24 318 344 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.62 0.68 115 74 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.30 99.89 99.65 0.35 1 18 867 8.80 0.45 187 5 000
XK BaHk 5 19/10/11 17/04/13 86.00 9.46 0.78 286 261 4 000
XK BaHk BO-3 22/10/13 22/04/14 86.00 98.90 8.99 1.25 193 221 4 000
XK BaHk 7 26/04/12 23/04/15 98.80 99.00 99.00 -0.15 2 1030 10.55 2.46 284 385 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 97.00 99.50 97.00 -3.25 1 1 9.81 1.64 249 306 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 99.99 8.28 0.23 132 2 000
Py cdmHancbank 9 18/09/12 15/09/15 99.50 99.85 99.50 -0.39 3 5002 10.09 0.23 312 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 97.90 98.00 98.00 1 1 9.46 0.97 265 264 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.40 99.00 -2.00 3 15000 9.86 1.13 290 306 4 000
Py cdmHancbank 10 12/11/13 10/11/15 101.00 9.07 1.32 196 229 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.75 98.75 12 120 520 9.07 1.33 196 229 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.50 101.00 100.63 0.02 1 1720 8.76 0.35 180 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 98.81 99.00 99.00 1 4 11.46 1.54 420 470 6 000
OTIN BaHk 2 25/03/14 95.15 95.30 95.26 -0.13 10 710 11.62 1.63 431 487 3 000
OTMN baHk BO-1 29/07/14 93.30 93.69 11.74 1.90 428 502 5 000
CKbB-BaHk
CKb-baHk BO-4 05/12/12 05/06/13 100.60 101.00 8.56 0.44 163 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.50 100.00 99.85 2 10 500 9.89 0.90 315 306 3 000
CKB-baHk BO-5 11/10/12 10/04/14 100.00 100.05 100.05 -0.05 2 11 450 8.17 0.29 120 2 000
CKB-baHk BO-6 09/07/13 08/07/14 97.71 98.28 10.55 0.98 373 374 2 000
KpeauTEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.60 100.10 9.04 0.15 213 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 98.50 99.00 10.58 1.49 336 382 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 98.00 9.51 1.72 215 277 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 98.50 99.50 99.00 -0.02 2 81 000 10.06 1.23 302 327 5 000
LleHTp-UHBeECT
LieHTpNHBECT 2 25/06/13 24/06/14 100.00 100.20 10.73 0.97 391 391 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.35 99.75 9.25 0.48 233 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.35 99.60 9.94 0.52 374 302 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.50 99.89 10.11 0.79 350 326 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.68 0.48 176 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 221 331
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.20 99.40 99.20 -0.10 1 1000 12.16 0.32 520 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.03 10.09 0.19 315 2 000
Cy pocTp BOO1 03/03/13 03/03/14 98.01 100.05 11.16 0.66 472 428 2 000
CypocTp 04 10/04/12 08/10/13 97.52 99.00 98.50 -0.50 13 851 12.64 1.21 562 585 2 000
i
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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.
MeTko M6 aHk
MeTkomb6aHk BO-1 02/02/13 02/08/14 83.45 12.28 0.58 596 538 2 000
MeTkombBaHk 01 13/04/13 15/04/15 99.00 99.88 12.27 0.77 568 541 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 91.02 97.10 11.01 1.91 355 429 2 000
TatcphoHagbaHk
TaTtdoHabaHk BO-1 28/06/12 26/12/13 7.62 0.01 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 97.00 99.85 9.38 0.31 241 2 000
TartdoHabaHk BO-3 29/11/12  27/11/14 100.00 101.20 10.50 0.43 356 2 000
TartdoHabaHk 7 16/12/11 14/12/12 100.00 101.00 9.88 0.47 295 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 99.75 100.04 99.75 1 32 11.97 0.62 558 508 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.00 100.30 9.99 0.65 357 311 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.31 99.75 11.71 0.76 513 485 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 -81.24 0.00 15 000
Mocksa 54 05/09/12 100.01 100.20 6.40 0.19 15 000
Mocksa 61 03/06/13 106.81 108.25 7.40 0.89 67 57 30 000
Mocksa 53 01/09/13 101.00 7.06 1.13 10 26 15 000
Mocksa 63 10/12/13 110.33 111.34 7.00 1.34 22 15 000
Mocksa 62 08/06/14 108.40 109.45 7.71 1.76 33 98 35 000
Mocksa 39 21/07/14 98.04 99.45 7.94 1.90 48 122 10 000
Mocksa 64 24/06/15 96.12 98.08 97.00 -0.10 2 170 8.32 2.75 50 163 20 000
Mocksa 44 16/11/15 111.00 113.80 9.15 2.86 130 247 40 000
Mocksa 56 22/09/16 95.01 95.50 8.48 3.66 39 177 20 000
Mocksa 49 14/06/17 89.85 96.35 8.41 4.25 17 167 25 000
Mocksa 48 11/06/22 85.30 90.99 91.00 3.01 4 410 8.07 7.19 115 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.25 100.90 100.50 -0.40 1 1 8.62 0.94 184 180 19 000
MockoB ckast O6n 7 16/04/14 98.80 99.00 98.80 -0.20 11 31148 8.91 1.69 156 217 16 000
HUXEINOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 101.60 102.50 102.50 0.20 1 1 6.90 0.44 3 000
Hwxeropoackas O6n 4 17/11/12 99.60 102.05 8.14 0.39 119 3 000
Hwxeropoackas O6n 6 07/10/15 99.01 100.00 8.60 2.05 106 189 5 000
Hwuxeropoackas O6n 7 16/11/16 100.86 103.00 9.00 2.52 127 231 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 101.00 101.55 101.70 0.80 8 97 001 8.33 1.40 116 156 8 000
Camapckan O6bn 6 10/05/13 102.00 108.10 7.67 0.82 102 82 2 000
Camapckas O6bn 7 30/11/16 97.15 9.14 2.36 147 244 12 000
AKYTUA
Ay Tna 1 11/04/13 99.82 8.18 0.53 196 127 3 000
Axy Tna 9 19/09/13 102.70 7.59 0.77 100 73 2 000
Ay Tna 7 17/04/14 99.35 100.15 7.84 1.42 66 107 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpai 2 14/12/12 99.50 0.53 2 000
KpacHogap 02 05/11/15 8.92 1.46 171 216 1 000
KpacHopapckuin kpai 3 27/09/14 99.66 100.29 8.56 1.63 125 181 4 000
KPACHOAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 101.10 101.30 7.54 0.36 59 10 000
KpacHosipckun kpan 5 29/11/16 101.10 102.74 101.60 3 281 600 8.44 1.81 103 171 9 000
KOMU
Komun Pecn 7 22/11/13 86.14 100.75 100.85 0.05 1 6 000 7.12 0.88 40 29 1 000
Komun Pecn 9 18/10/14 97.10 98.80 98.22 -0.58 2 1000 8.48 1.70 113 174 2 000
Komun Pecn 8 03/12/15 96.00 8.60 2.53 86 191 1 000
Komun Pecn 10 15/12/16 8.81 2.66 102 212 2 000
yYOMYPTUSA
Yamy ptusa 05 24/11/16 100.02 110.00 9.23 2.79 140 254 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.50 100.80 100.50 1 18 8.18 0.48 126 3 000
Koctpomckas obnactb 6 17/11/16 99.71 99.90 99.90 -0.10 3 20 9.89 2.12 232 318 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 103.50 104.20 9.31 2.56 156 262 3 000
PECN KAPENMUA
Kapernvsa 14 30/11/16 100.11 102.00 9.10 2.02 158 239 1 000
APOCJIABCKASA OBIIACTb
Apocnasckas O6n 9 16/05/13 100.01 100.15 100.15 0.05 2 680 7.97 0.61 161 108 3 000
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PBIHOK
Pe3ysipTaThl TOProB €BpOOOHAAMU
Bhinyck Hara Lena HoxoaHocTb Uame, % Z-cnpap
BantoTa lMorawenusa [llokynka MNpopnaxa [lMokynka [MMpopaxa [Oopauus (no nokynke)
POCCUA
RUSSIA'15 3.625% usD 29/04/15 103.250 103.625 2.43 2.30 2.71 185
RUSSIA'18 11% usD 24/07/18 138.778 141.111 3.79 3.44 4.69 -0.16 273
RUSSIA'30 7.5% usD 31/03/30 118.872 119.023 4.09 4.07 5.37 -0.68 270
RUSSIA'20 5% usD 29/04/20 107.625 108.125 3.86 3.79 6.59 -0.63 248
RUSSIA'28 12.75% USD 24/06/28 178.950 180.100 5.34 5.27 9.27 -0.49 347
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.888 101.013 1.64 1.25 0.31 -0.01 122
GAZST'13 5.625% USD 22/07/13 101.750 102.250 1.70 0.62 0.44 0.02 126
GAZPR'13 9.625% USD 01/03/13 104.750 105.125 2.48 1.94 0.65 204
GAZPR'13 7.343% USD 11/04/13 103.750 104.125 2.49 2.02 0.77 -0.08 204
GAZPR'13 7.51% USD 31/07/13 105.250 105.750 2.58 2.13 1.04 0.06 213
GAZPR'14 10.5% USD 25/03/14 111.500 111.625 3.66 3.59 1.62 319
GAZPR'14 10.5% USD 08/03/14 111.500 112.500 3.48 291 1.58 0.25 302
GAZPR'14 8.125% USD 31/07/14 109.375 109.750 3.43 3.25 1.92 -0.02 293
GAZPR'15 5.092% USD 29/11/15 104.625 105.375 3.64 3.41 3.18 0.13 300
GAZPR'16 6.212% uUsD 22/11/16 107.750 108.500 4.26 4.08 3.92 -0.54 348
GAZPR'18 8.146% uUsD 11/04/18 118.750 119.750 4.43 4.26 4.76 -0.34 342
GAZPR'19 9.25% uUsD 23/04/19 124.625 125.250 4.95 4.85 5.33 -0.25 379
GAZPR'22 6.51% uUsD 07/03/22 109.250 110.250 5.28 5.15 7.33 -0.10 373
GAZPR'34 8.625% uUsD 28/04/34 126.500 126.880 6.36 6.33 11.27 -0.44 436
GAZPR'37 7.288% uUsD 16/08/37 113.188 113.679 6.24 6.21 12.34 0.61 418
TpaHcHed T
TRANSN'12 6.103% uUsD 27/06/12 100.012 100.015 1.68 0.65
TRANSN'13 7.7% uUsD 07/08/13 106.103 108.103 2.10 0.37 1.06 0.01 163
TRANSN'14 5.67% uUsD 05/03/14 104.196 105.174 3.09 2.51 1.61 0.01 261
TRANSN'18 8.7% uUsD 07/08/18 124.159 124.596 4.18 4.11 4.88 -0.15 310
PX0,
RZD'17 5.739% USD 03/04/17 106.130 106.500 4.30 4.22 4.20 -0.37 345
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 94.291 95.291 6.66 6.43 4.64 0.05 577
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.550 101.750 1.97 1.39 0.34 152
VTB'15 6.465% USD 04/03/15 104.750 105.250 4.56 4.37 2.47 403
VTB'18 6.315% USD 22/02/18 101.052 102.052 6.09 5.88 4.75 0.31 513
VTB'18 6.875% USD 29/05/18 104.375 104.875 5.99 5.89 4.96 0.13 498
VTB'20 6.551% USD 13/10/20 99.875 100.375 6.57 6.49 6.44 -0.38 523
VTB'35 6.25% USD 30/06/35 103.375 103.875 5.98 5.94 12.31 -0.13 390
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.253 104.003 3.52 2.67 0.86 -0.19 309
BANK OF MOS'15 6.699% USD 11/03/15 103.000 103.500 5.49 5.29 2.48 497
BOM CAPITAL'15 6.699% USD 11/03/15 97.310 98.310 7.82 7.39 2.47 0.04 738
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 98.528 99.528 5.55 5.26 3.58 -0.46 488
VEB'17 5.45% uUsD 22/11/17 103.625 104.125 4.68 4.58 4.74 -0.13 372
VEB'20 6.902% uUsD 09/07/20 108.952 109.456 5.51 5.43 6.20 -0.33 417
VEB'25 6.8% uUsD 22/11/25 105.500 106.000 6.19 6.14 9.08 -0.63 439
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.375 104.875 3.45 2.95 0.95 301
GAZPROMB'14 6.25% usD 15/12/14 103.375 103.875 4.78 4.57 2.32 427
GAZPROMB'15 6.5% uUsD 23/09/15 104.250 104.750 5.06 4.89 2.93 447
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.125 104.375 2.42 2.15 0.87 197
ROSSELKH'14 7.125% USD 14/01/14 105.500 106.000 3.44 3.11 1.45 -0.13 297
ROSSELKH'14 9% USD 11/06/14 110.000 110.250 3.65 3.52 1.83 315
ROSSELKH'17 6.299% USD 15/05/17 105.500 105.875 5.01 4.93 4.27 416
ROSSELKH'18 7.75% USD 29/05/18 113.000 113.375 5.17 5.10 4.91 0.13 415
ROSSELKH'21 6% USD 03/06/21 98.252 98.877 6.51 6.33 3.54 -0.01 587
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.875 104.125 2.02 1.74 0.87 0.05 156
SBER'13 6.468% USD 02/07/13 104.000 104.375 2.44 2.07 0.97 0.05 199
SBER'15 5.499% USD 07/07/15 104.250 104.625 3.99 3.86 2.76 -0.36 341
SBER'17 5.4% USD 24/03/17 103.500 103.750 4.57 4.51 4.20 -0.10 373
SBER'21 5.717% usD 16/06/21 101.294 101.919 5.53 5.44 7.14 -0.19 406
YACTHBIE KOMMNAHUU
EBpa3
EVRAZ'13 8.875% usD 24/04/13 104.000 104.500 3.87 3.27 0.80 0.13 345
EVRAZ'15 8.25% usD 10/11/15 105.375 105.875 6.44 6.28 2.99 0.13 589
i
I BAHK
MBEHVIT
27.06.2012

25



EsxenHeBHBINA 0030D

PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa Tllokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
EVRAZ'18 9.5% UsD 24/04/18 107.000 107.500 7.97 7.87 4.58 -0.13 707
EVRAZ'18 6.75% UsD 27/04/18 95.500 96.125 7.72 7.58 4.84 679
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 101.176 102.176 9.36 8.94 2.38 0.01 900
Anpoca
ALROSA'14 8.875% UsD 17/11/14 109.777 110.275 4.50 4.30 2.19 -0.09 400
ALROSA'20 7.75% UsD 03/11/20 104.125 104.625 7.09 7.01 6.28 -0.13 578
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.500 103.700 4.08 3.84 0.82 365
VIP FIN'16 6.493% UsD 02/02/16 98.730 98.730 6.90 6.90 3.18 -0.12 632
VIMPELC'16 8.25% UsD 23/05/16 103.730 104.228 7.14 6.99 3.40 -0.43 652
VIMPELC'18 9.125% uUsD 30/04/18 105.000 105.500 8.03 7.93 4.63 -0.88 713
VIP FIN'21 7.748% UsD 02/02/21 95.880 96.880 8.43 8.26 6.19 -0.25 715
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 107.125 107.475 3.20 3.06 2.21 0.13 268
LUKOIL'17 6.356% uUsbD 07/06/17 107.875 108.375 4.56 4.45 4.33 -0.13 368
LUKOIL'19 7.25% uUsbD 05/11/19 111.875 112.625 5.28 5.16 5.87 -0.13 403
LUKOIL'20 6.125% uUsbD 09/11/20 104.250 104.750 5.48 5.41 6.66 -0.25 409
LUKOIL'22 6.656% uUsbD 07/06/22 108.875 109.625 5.49 5.39 7.53 -0.13 393
MTC
MTS'20 8.625% uUsbD 22/06/20 114.000 114.500 6.36 6.29 6.07 508
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 103.750 104.250 4.19 4.04 3.26 1.03 353
NOVATEK'21 6.604% uUsbD 03/02/21 108.625 109.125 5.34 5.27 6.63 -0.13 392
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.800 107.100 3.32 3.05 1.02 0.80 288
SEVERSTAL'14 9.25% uUsbD 19/04/14 108.625 109.375 4.24 3.83 1.69 377
SEVERSTAL'17 6.7% uUsbD 25/10/17 99.875 100.375 6.73 6.61 4.52 -0.25 585
TMK
TMK'18 7.75% uUsbD 27/01/18 93.525 94.525 9.26 9.02 4.45 -0.48 845
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.750 106.750 2.13 -1.91
TNK-BP'15 6.25% uUsbD 02/02/15 105.000 105.500 4.19 4.00 2.38 -0.13 366
TNK-BP'16 7.5% uUsbD 18/07/16 110.875 111.750 4.53 4.31 3.50 382
TNK-BP'17 6.625% uUsD 20/03/17 108.250 109.250 4.66 4.43 4.10 383
TNK-BP'18 7.875% uUsbD 13/03/18 114.250 115.250 4.97 4.79 4.69 -0.13 398
TNK-BP'20 7.25% uUsD 02/02/20 112.375 113.375 5.25 5.10 5.93 -0.13 397
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'12 8.2% uUsD 25/06/12 100.320 100.970 -28.94 -103.05
ALFA BANK'13 9.25% UsD 24/06/13 104.750 105.000 4.29 4.04 0.97 -0.13 387
ALFA BANK'15 8% uUsD 18/03/15 104.230 105.224 6.28 5.89 2.46 -0.27 579
ALFA BANK'17 7.875% UsD 25/09/17 100.350 101.350 7.79 7.55 4.32 -0.18 696
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.500 102.750 3.82 3.29 0.47 340
NOMOS BANK'13 6.5% UsD 21/10/13 101.876 102.876 5.00 4.22 1.27 -0.13 458
NOMOS BANK'15 8.75% USD 21/10/15 102.768 103.768 7.78 7.44 2.91 0.26 728
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.705 105.205 6.04 5.56 0.98 0.16 567
PSB FINANC'14 6.2% UsD 25/04/14 97.748 98.248 7.54 7.24 1.74 0.11 717
PROMSVYAZB'15 12.75% USD 27/05/15 108.006 109.006 9.53 9.15 2.52 0.01 916
PROMSVYAZB'16 11.25% USD 08/07/16 106.267 108.267 9.35 8.77 3.22 0.03 882
XK®db
HOME CREDIT'14 7% UsD 18/03/14 102.499 102.999 5.45 5.15 1.63 502
]
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EsxenTHeBHBIN 003

PbIHOK

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

HauvaasHuk /lemaprameHnra Kupunsn KomenoBuyu kopelovich @zenit.ru
3aMm.HauajbpHUKA /lemapraMeHTa Koncrautus ITocnesnos konstantin.pospelov @zenit.ru

yl'lpaBJI €HHUE IIPpOoAAK

BasnoTHBIEe U py Oy1eBble OO UTALl U U Onus [laGaHnoBa j.shabanova@zenit.ru
BasnioTHble U py 611eBble 06T UTALIU T Maxkcum Cumarus m.simagin@zenit.ru
BasroTHBblEe U py GeBbIe OO UTA T Anexkcauap Bankauos a.valkanov @zenit.ru
AHaJuTHUYECKOe yIpaBJjeHue Axnuu research @zenit.ru
O6nuranuu firesearch @zenit.ru
MaKpO3KOHOM HKa Bragumup EBcTudeen v.evstifeev @zenit.ru
MaKpO3KOHOM HKa /KPeAUTHBIH aHAIU3 Kupunn Ceiuen k.sychev @zenit.ru
KpenuTHbIi aHATHU3 EBrenuii Yepmakos e.cherdakov @zenit.ru
KpenuTHBIH aHATU3 Hartanpa Taneliko n.taley ko@zenit.ru
KosinuecTBEHHBIH aHATU3 AMutpuit Yenparux d.chepragin@zenit.ru
Axnuu EBrenus JloGaueBa eugenia.lobacheva@zenit.ru
YnpaBJjieHue PbIHKOB JO0JITOBOr0 KanuraJja ibcm @zenit.ru
Py GneBbie obnuramuu Henuc Pyukun d.ruchkin @zenit.ru
Auppeii [TamkeBuy a.pashkevich @zenit.ru
dapuga AXMeToBa f.akhmetova@zenit.ru
Mapuuna Hukumosa m.nikishova@zenit.ru
Bepa ITaHoBa vera.panova@zenit.ru
Aekcent Bacos a.basov @zenit.ru

Karkaplil aHATUTHK, 33/1efCTBOBAHHBINA B HAINIMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMAMM WIM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. Bank 3EHUT He Hecer
OTBETCTBEHHOCTH 34 OLIEPAIMH TPETHUX JINI], COBEPILIECHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JAHHOM 0630pe. MueHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATIUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcraBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, kKoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a €€ JIOCTOBEPHOCTh U
mostHoTy. Onucanus GHMHAHCOBBIX HHCTPYMEHTOB M SMHTEHTOB He IIPETEH/YIOT Ha IOIHOTY. IIpOoIIbe IOKa3aTe Il He SIBJISIOTCS rapaHTHell CBoero mosropeHus B byaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBUX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGQOPMAIMOHHBIX Le/sIX M He SB/IIETCS MpPEeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (DHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTHUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIO0COOCTBYIONIMX NPHHATUIO B3BELIEHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpefid NPOdeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIONOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (HMHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HenpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Bank 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKHM (PUHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEIOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA M BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630pe KOMIIAHMUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IIOKYMEHTAIMsI MOXKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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