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BHeurHuii poIHOK oJara /cTp. 3/

¢ HackoapKO XBaTUT ITO3UTUBHOTO 3amajia OT CAMMHUTa eBpOBOHbI?

JleHeKHO-KpeUTHBII PBIHOK /CTP. 4/

« Hasorossriit IepuoJ 3aBEpUIEH, K€M BOCCTAHOBJIEHUA PbIHKA

° Py6)’[b 3aKOHYMNJI UIOHb MOIIHBIM PBIBKOM BBEDX

Poccuiickuii 10JTOBOM PBIHOK /CTP. 5/

. EBPOGOHI[LII LEHbI BHOBb Ha BECEHHUX MaKCHUMYyMax

¢ JloKa/JIbHBIR PBIHOK — J'Iy‘IHII/Iﬁ JAEHDb I10CJIE OKOHYAaHUA BECEHHETO PaJIJIN

IlepBUYHBII PBIHOK /CTP. 7/
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BAHKOBCKASI TPYIITIA 3EHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHUH PHIHOK A0JTa
UST-10 yield 1.65 A 0.07 145
UST 10-2Y sprd 134 A 7 121
EMBI+Glob. 374 V -17 316
EMBI+Rus sprd 270 A 9 219
Russia’30 yield 3.90 A 0.00 3.82
JleHe KHbIA PHIHOK
Libor-3m 046 m 0.00 0.46
Euribor-3m 0.65 m 0.00 0.65
MosPrime-1m 6.87 A 0.03 5.67
Kopcuera B 1IB 790.6 A 94.7 504
Jlenos. B ILIB 135.8 A 66.2 61
NDF RU 3m 70 V -0.1 5
Ba/IIOTHBII PEIHOK
USD/RUB 32425 YV -0.680 28.97
EUR/RUB 41022 Y -0.144 38.43
EUR/USD 1267 A 0.022 1.24
Kopsuna 1B 3639 ¥V -0.479  33.33
DXY Unpekc 81.627 VY -1.180 78.27
DOHOBBIE HH/AEKCHI
RTS 13505 V¥ -0.2% 1228
Dow Jones 12880.1 A 2.20% 12101
DAX 64129 VY -0.05% 5771
Nikkei 225 goo7 V -0.04% 8296
Shanghai Comp. 22254 A 0.03% 2148
ChIpbeBbIe PEIHKH
Hedrs Urals 96.7 A 6.59% 88
Hedrs Brent 978 V¥V -1.43% 89
3omoro 1597.4 Y -0.28% 1540
CRB Index 284.2 A 4.55% 267

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

MAX.
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3a 6 MecsIeB

3Ha4. A 3a JleHb MIN.

Price Return

OFZ 1077 V -0.09 107.5
Muni 110.6 0.02 110.5
Corp 108 V 0.00 110.7
Corp-10 155 V -0.12 115.5
Total Return

OFZ 2369 VY -0.13 230.7
Muni 335.8 0.13 320.8
Corp 334.8 V¥V -0.05 318.6
Corp-10 3365 V¥ -0.23  320.6
OG6peM TOProB B cermeHTe (MIH py6.)

OFZ 420 VY -13957 o
Muni 777 473 10
Corp 5224 216 19

Hcmounux: MMBB, bark BEHUT

MAX.
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EsxenHeBHBINA 0030D

PbIHOK

I's1aBHBIE HOBOCTU

Mundpusn PO miiaHupyer npeyio:KuTh B 3 kBaprasie O®3 Ha o0uryo cymmy 287 muipa pyo. B yactHocTH, B uiosie o6muii o6bem
smuccuu OP3 moxxer cocraButh 82 mupa pyo. Ha Gmkaiimmem aykiuoHe 4 uiosig MunbuH HaMmepeH npeioxutsh OP3 26205 ¢ noranieHueM B

ampeste 2021 roja Ha 17 MJIpA pyb6.

OAO «bauk «CaHkr-IleTepOypr» Ha CJIeAyIONIeld HeAelle IVIAHUPYeT Pa3MeCcTUTh ceMIWwIeTHUue cyoopauaupoBannsie LPN Ha

250-300 MJIH J0JL1. [IepBOHAYAIBHBIN OPUEHTHD JOXOZHOCTH - HUKHSIA Y9acTh 11%-Horo quanasona. /Murepdaxc/

Cosert qupeKkTOpoOB GaHKa «MeKayHAPOAHbIH (PMHAHCOBBIN KIy0» B MATHUIL NPUHAJ PENIEHNE O Pa3MeEIeHUHN TPEXJIETHUX

oG uranuii cepu 01 06’b€MOM 1,5 MJIPA Py0. ¥ cepuu 02 — 1 MuIpA pyo. /Murepdaxc/

OcCHOBHBIC COOBITHUA:

BHE PbIHKA / HA pPbIHKE

29.06.2012 — IATHUIIA

Crarucruka CIHIA: U. of
Michigan Confidence, Personal
spending, Personal income,

CraTtucruka Esposonsr: CPI

* Bririata kynosna: YrosapHasa Komnanusa 3apeunas, 01 (10.8%, 161.5 muH py6.), UCO I'TIb-Unoreka,
01 (8%, 13 muH py6.)

* O¢epra: EBpodpunancei-Heasu:kumocts, 01 (1.1 mipa py6.), EBpodunancei-Heasm:xumocrts, 03
(1.5 mpz py6.), Kb IlenTp-unBect, 02 (3 wipz pyo.)

* [Toramenue: IUT-Bank, 03 (170 mutH pyo.)

CerogHsa: 02.06.2012 — NOHEAEJIbHHUK

CraTucruka CIIIA: ISM

Manufacturing

Cratucruka EBpo3onsr: PMI

Manufacturing

CraTucTuka Kurasn: PMI

Manufacturing

* Beimiata Kymona: Amypmerasui, 07 (18%, 29.6 miiH py6.), Pycs-Bank (Pocroccrpax bank), 04 (8.75%,
131.6 muiH py6.), HyrpuHBecTx0oauHr, 02 (11%, 56.4 mun py6.), Hyrpuaeecrxoiaaunr, 2015 (LPN)
(9%, 5 ma mowt.), BT Kamuras, 2014-1 (Structured) (9.05%, 90.5 muH py6.), RAL, 2012-C (ABS,
ausuHr. mwi. PXKI) (12.5%, 3 mun py6.), BTB, 2035 (LPN6) (6.25%, 31.2 miH py6.), MirLand
Development, 2015-A, NIS (Inflation Linked) (6.5%, 0.7 MJH WU3paWIbCKUX IIEKeJIei),
Taznpom6ank, 2013 (LPN) (7.933%, 19.8 mutH py6.), ®unanc-JIusunr (OJIK), 2013 (LPN) (10%, 7.5 maH
nost.), AKb POCBAHK, 2012 (10.14%, 6.5 miuH o), TTK-1, 02 (6.7%, 167 miH py6.), Bank 3enwur,
06 (8%, 119.6 muH py6.), EBpoXum, 02 (8.9%, 221.9 muH py6.), T Komeiika (OAO), BO-02 (9%,67.3
it py6.), ®CK EAC, 13 (8.5%, 423.8 mutH py6.), UKC 5 ®PUUHAHC, 01 (7.95%, 356.7 MJIH py6.)

* Odepra: Pocrenexkom, Y-28 (9.1 mun pyb.), I'pymma JICP (OAO), BO-01 (1.5 mipx py6.),
EBpodunancei-HeaBuxkumocrts, 02 (1.1 wipz py6.), 3omotro Cesmurgapa, 04 (1.5 wipa pyo.)

* [Toramenue: AmypmeTtasui, 07 (6 mipyz py6.), RAL, 2012-C (ABS, susunr. wi. PXK/) (129.7 miH pyo.),
AKB POCBAHK, 2012 (130 muH o), ®uHancbusHecI'pynn, B0O-01 (10%, 149.6 miH pyo.),
Coep6ank Poccun OAO, 2013-2 (LPN) (6.468%, 16.1 muH py6.), Makpomup-®unanc, 02 (1.5 MIpJ

py6.)

3aBTpa: 03.06.2012 — BTOPHUK

I BAHK
il SEHMT

02.07.2012

* Bririata kymona: TTK-1, 02 (6.7%, 167 muH py6.), Bank 3enut, 06 (8%, 119.6 wiH py6.), EBpoXum, 02
(8.9%, 221.9 mutH py6.), T/I Komeiika (OAO), BO-02 (9%, 67.3 muH py6.), ®CK EJC, 13 (8.5%, 423.8 muH
py6.), UKC 5 ®PUHAHC, 01 (7.95%, 356.7 MiH pyb.), 30;10T0 Cesturgapa, 04 (6.25%, 31.2 mutx py6.)

* O¢epra: 3o10T0o Cesturgapa, 04 (1.5 mipz pyo6.)
* IToramenue: Makpomup-®unance, o2 (1.5 mipz pyo.)
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BHenrHu# PHIHOK A0JITa

Hacko/1bKO XBaTUT IMO3UTHBHOTIO 3ariaja OT cCaMMHUTA eBp030HBI?

@duyHaI IPONLION HeZeNIU IOJIAPIJI PHIHKAM HAZIEXKy Ha TO, YTO JIUJIEPHI CTPAH €BPO30HBI
JIBIDKYTCSL HaBCTPeUy KPHUBHCY B PETMOHE, NMPEANPUHHUMAA KOMIUIEKCHBIE PelIeHUs, XOTA U C
HEKOTOPBIM OIIO3JaHUEM. Psj NpeANpUHATHIX HA CAMMUTE MeD IIPEICTOUT JETaJbHO
mpopaboTaTh B IEpCIEKTHBE: IIepBble IPEUIOKEHHA II0 CO3/AaHHI0 OAHKOBCKOTO COI03a H
pacuimpenuio rubkoctn  GyHKIuOHUpoBaHUA GoHAoB cnacenus EFSF/ESM  Gynyr
MIPE/JIOKEHBl HA BCTPEYEe €BPOTPYINbI Q HIONA, a caM (DAaKT peayin3aliiyl 3TUX WHUIMATHB
HaMeueH Ha KOHeIl TEKyIIero roza. Bojee [OJTOCPOYHBbIE MPEJIONKEHHSA IO YCHUIEHUIO
(uHAHCOBOM MHTErpaIH 30HBI €BPO Oy/IyT IPOpaboTaHbl K OKTAOPIO 2012 T.

Takum 00pa3oM, MPEANPUHATHIE PElIeHHs Ha CaMMHTE, XOTs M He HecyT B cebe 3apsij
ONTHUMHU3Ma, OHH HE MOTYT CIIPABUTHCS C TJIABHOH LIEJIBIO CcefYac — CHU3UTD IOXOAHOCTH JI0JITOB
Ucnaunu u Urtanuu. [loHMMaHHE 3TOr0 MOMEHTAa MOXKET MPUUTH JOBOJIBHO ObIcTpo. o
3acemanusi EIIB, OT KOTOPOro PHIHKH YK/IyT HOBBIX MOCTIA0IEHUHA M, KAK MHHUMYM, CHIDKEHHUS
6a30BOIM IPOLIEHTHON CTAaBKM Ha 0.25 III BeJe 3a ocyiabyieHueM HHOIISAIUOHHOM YrpO3bI,
MHBECTOPBI MOTYT OCTaBaThcs B dHdopuu. OHAKO OUepe/IHbIE I0JITOBbIE AyKIIMOHbI M Tannu u
Vcnanuu cocoOHBI BEPHYTHh PHIHOUHBIE OMACEHUs 33 OKO/KETHI COOTBETCTBYIOIIUX CTPAH U
BHOBb BBI3BaTh /IaBJIEHUE HA EBPOIENCKYIO BIIOTY U PUCKOBAHHbBIE AKTHBBL.

]
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'BAFKOBCKAR TPYIIITA SERAT

02.07.2012

PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

Kpusas US Treasures
O 310512 10512 —C— 20.06.12
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Hcmounux: Reuters

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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215 275 26 86 14.6 206 266

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

S Pocausi-30/UST10 cnpan (np. mkaa), 6.1,

Pocausi-30 (ses. ukana), %

e— ST-10 (18 11ka 1), %
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Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

M LIBOR-3M / UST-3M cnipag, 6.11.

41
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215 26.5 315 56 10.6 156 20.6 256 30.6

Hcemounuk: Reuters
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JleHeKHO-KpeIUTHBINA PhIHOK

HaJsioroBbIii mepuo/a 3aBepiieH, *KAeM BOCCTAHOBJIEHUA PhIHKA

OkoHYaHHe HAJIOTOBOTO IIepHO/Aa WIOHA IIOKAa He 3aMeTHO Ha YCJIOBHAX JIOKAJIBHOTO
JIEHEeIKHO-KPEIUTHOTO PhIHKA. B maTHUIy Ha peiike MBK 3-1HEBHBIE KPEAUTHI 00XOAUIUCH B
cpeaHeM 1mof, 6.50% TOMOBBIX, 7-AHEBHOE MEXAWIEPCKOe Demno 3akiIiodasock noz 6.80%
rO/IOBBIX. AYKIIMOHBI IIPsIMOro perno ¢ 1B nmo3Bosnnu 6aHKaM IpUBJIedb 532 MJIp/ pyO. IPOTUB
547 Mapz py0. HakaHyHe. CerofiHs yTpOM CyMMa Cpe/icTB GAaHKOB Ha KOpCYeTax U JIENO3UTax B
LI P® yBenuuniiach Ha 160.8 Muip/ py6., cOCTaBUB 926.4 MJIPA pyoO.

OKOHUaHHE HAJIOTOBOTO nmepuoga MAOJIXKHO IIO3BUTHBHO CKa3aTbCA HaA KOHBIOHKTYypE
pOCCHI’ICKOI‘O PBIHKA. B IIEPCIEKTUBE TeKyu.[eﬁ HeesIn OXXHJAaeM IIOCTEIIEHHOI'O0 CHHUXKEHUA
KPaTKOCPOYHBIX IIPOINEHTHBIX CTaBOK OT

JIOKaJIbHBIX MaKCHUMyMOB H  COKpaIll€eHUA

3a70/KkeHHOoCTY nepes 1B 1o caesnkam perno.

PyGsip 3aKOHYNII MIOHb MOIITHBIM PHIBKOM BBEPX

BastioTHBIE TOPIY B IATHUIY OKA3aJIMCh IO3UTHBHBI [UIA PyOsia. BRICOKHI almeTuT K PUCKy
Ha I00aJIbHBIX IJIOMIAIKAX, COIPOBOXK/IAEMBIH POCTOM IleH aH HedTh, OKa3aJl 3HAUYUTEILHYIO
MOJ/IEPIKKY Py0Osi0. Kak UTOT, OH CMOT YKPEIMJICA 10 OTHOIIEHHUIO K OMBAJIIOTHON KOp3HHE Ha
41 KOIIL. ZI0 OTMETKH 36.34 py6. TeKymiuii Kypc GUBAIIOTHON KOP3KUHBI BRIIVIAAUT a[IeKBATHO II0
OTHOIIEHWIO CTOUMOCTH He(dTH, NO3TOMY IIpH ee JaJbHeHIIeM pocTe pyOsb OJDKEH
TIPOZIOJIKUTH YKPEIIEHHE.

IleHe)KHO-erJ.II/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHA HA HeaeJie

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

A CPe/ICTB Ha cUeTa KOMGAHKOB, yI/IaTa HAJIOTOB YBIR, AATy
Sk MIIPZ, PY6.
TlonenenpHUK
Bropuuxk AyKion 1 MecsIl, 50 MJT 6., 0T 6.50% rOIOBBIX
P KagnaueiictBa 5 PAPYD- 5 .
Cpena Ayxknuon 093 03 26205, 17 MIPA PYO.
Yersepr
IIsTHIIA

Hcmounuxk: L6 PO, Mungun, ®ond 2KKX
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BAHIKOBCKAT TPVITHA SEUT

02.07.2012

PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

CraBku MBK

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

s M 05 Prime - overnight (Jies. mxasa), %

[ 7-50%

175 24.5 315 7.6 14.6 216 28.6

Hcmounux: Reuters, [[B
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Poccuiickuii 10JIr0BOM PIHOK

EBpOﬁOH}IbI: II€HbI BHOBb HAa BECCHHHUX MAaKCHUMyMax

Poccuiickuil cerMeHT 3aBepLIMI IATHUIYY YBEPEHHBIM POCTOM, ODUEHTHUDYACHh Ha COCTOSHUE
pBIHKA HedTH, IZle KOTUPOBKH IOKA3aJIH JIYUIIWN Pe3YyJIbTAaT ¢ Havasaa TeKyIiero rozaa. LleHsl
BJIOJIb CyBEPEHHON KPHUBOH B CpeZHEM BBIPOCIH 0Oosiee ueM Ha GUTypy, BHOBb IPHOJIM3UBIINCH
BIUIOTHYIO K IIEHOBBIM MaKCHMyMaM BECHBI: OUBI B «TPH/IIATKE» BEPHYJIUCHh K OTMETKE 120%, a
JUIMHHBIA BBIMYyCK POCCHSA'42 BHOBb ZOCTUI YPOBHA 107%. KOpIOpaTHUBHBIN CEKTOp TaKiKe
CMOTpeEJICS LIEJIOCTHO U 3aBEPIINJ JIeHb (PPOHTATIBHBIM POCTOM LIE€H, COCTABUBIIKM B CPEAHEM IIO
PBIHKY HEMHOTHM MeHee 50 O11. B cermMeHTe BHICOKOTO KPEAUTHOTO KaYeCTBA XOPOILIUI pe3ysibTaTr
ITOKAa3aJIN BBIIYCKH He(TAHBIX KOMIIAHUH, KOTOPBIE BCJIE 32 PAJUIA Ha PhIHKe HehTH NPHUOaBIIIN
B II€HAX Ha JJAJIbHEM yJacTKe KPUBOH HOpsIKa 75 OIL.

JIOKaJIBHBIA PBIHOK — JIYyYIDUH [J€Hb II0CJd€ OKOHUYAHUA

BE€CEHHEIO pa/I.ikn

PyGJieBble OOJIHralii HE OCTAJIMCh B CTOPOHE OT BCIUIECKA ONTHMH3MA, IEPEKUHYBIIErocs B
naTHUIY ¢ camMmuTa JuziepoB EC Ha poccuiickre PhIHKH, U IIPOBEJIH JIEHDb B BOCXOZSIIEM TPEH/IE.
PrIHOK rocOyMar mpoBeJI JIYUIIyI0 TOPTOBYIO CECCHIO C MOMEHTA OKOHUYAHMUS allPEIhbCKOTO PaLIH,
JTIOXOJTHOCTH B/IOJIb KpuBoii O®3 omycruiauch 6osee yeM Ha 15 O — MUHUMAaJIbHBIE YPOBHHU C
Hayajia MecsI1a, a IieHbl JIUKBU/HBIX OyMar Ha JJaJIbHEM y4acTKe KpHUBOM MpUOaBIIK B paiioHe 75
6n. OCHOBHbBIE HAJEXK/Ibl WHBECTOPOB, IOJIEPKUBAOIINE TAKOM POCT, HA HAII B3I/, ObLIA
CBsI3aHBI C phIHKOM HedbTH (+6.5% B TATHHIL), U, BO3MOKHO, CMOTPEJHCH U3OBITOYHO, IO
KpaiiHed Mepe, OTHOCHUTEJIFHO KOTHPOBOK pyO0Jisi, IOKa3aBIlero 6ojiee CKPOMHBIN pe3ysbrar. B
KOPIIOPAaTHBHOM CEKTOpEe TaK:Ke HaOJII0/IaIoCh OKUBJIEHHE, HO CIIPOC COXPAaHWJICH OJIMKe K
HauvaIy KPUBOM, a KOTUPOBKHU 3aMETHO OTCTABAJIM OT rocOymar 1 mpubaBUIv B CPEJHEM T10 PBHIHKY
He GoJtee 25 611.

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

02.07.2012

PbIHOK

Kupuan Covrues

k.sychev@zenit.ru

]IOXOZIHOCTI/I KpHBOﬁ BaJIIOTHBIX
CBOIIOB
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PBIHOK
ITepBUYHBIN PHIHOK
Pormi, SPIE Nousan s OISO SUSO ST O e o
YnpaBneHue otxogamu - HH, 01 NR HeT 1 000 H/p / 100% 10.72-11.19 10.72 27.06.2012 HeT / HIp
Pycckoe mope, 5O-01 NR HeT 1 000 H/a 1 100% 11.83-12.89 12.89 26.06.2012 HeT/1T.
MetannuHsect6aHk, 01 -1B2/- na 1500 H/p 1 100% 9.99-10.51 10.41 19.06.2012 HeT/0.5T.
CuHeprus, 5O-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.
tOTalp-®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 1000 H/p [ 100% 9.00 9.00 29.05.2012 HeT/1.87T.
[omawwxune 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-/-/- Aa 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, 50O-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.
tOTalip-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.
INexanepro, 04 -/Ba2/- na 3000 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 pal/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.
BaHk 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 -1B2/- na 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
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 99.98 100.01 99.98 -0.02 8 8906 6.85 0.03 44 000
O®d3 25073 01/08/12 100.05 100.07 100.04 -0.01 14 85128 6.41 0.09 150 000
O®d3 46002 08/08/12 99.90 100.99 8.03 0.11 116 62 000
O®d3 25069 19/09/12 100.92 101.00 101.00 0.08 8 142 190 6.25 0.22 45 000
O®d3 25067 17/10/12 101.40 101.60 101.60 0.06 4 108 6.02 0.30 45 000
O®d3 26198 02/11/12 99.75 99.90 99.90 0.10 1 1 6.18 0.35 42 000
O®d3 25072 23/01/13 100.33 100.46 100.45 0.08 8 6805 6.42 0.55 2 150 000
O®d3 25078 06/02/13 100.02 100.11 100.10 3 75001 6.62 0.59 16 100 000
O®d3 25065 27/03/13 88.52 104.15 6.40 0.72 46 000
O®d3 26200 17/07/13 99.30 99.65 6.81 1.01 50 000
O®d3 26201 16/10/13 100.65 101.75 7.53 1.24 45 67 47 000
O®d3 25076 13/03/14 100.05 100.10 100.05 0.18 14 144 346 7.18 1.61 36 155 000
O®d3 25068 20/08/14 109.00 109.50 109.50 0.30 9 148 787 7.26 1.89 47 45 000
Od3 26202 17/12/14 108.50 109.15 110.00 1.39 5 250 6.94 2.20 17 40 000
O®d3 25071 26/11/14 101.70 102.00 7.45 2.23 68 80 000
O®d3 25079 03/06/15 98.70 98.95 98.65 0.03 4 91 577 7.66 2.68 90 150 000
O®d3 25075 15/07/15 98.16 98.65 98.55 0.16 10 230 004 7.56 2.71 80 150 000
O®d3 25077 20/01/16 98.80 99.30 98.95 0.21 8 334053 7.84 3.10 109 150 000
O®d3 46017 03/08/16 95.55 95.75 95.55 0.20 10 1006 200 8.02 3.19 15 126 80 000
O®d3 26203 03/08/16 96.80 97.00 97.00 0.50 16 458 900 7.92 3.53 115 150 000
O®d3 48001 31/10/18 78.21 8.81 3.75 80 203 24 000
O®d3 46019 20/03/19 90.20 90.25 4.83 4.07 26 000
O®d3 25080 19/04/17 97.50 98.00 97.66 0.41 9 138 001 8.15 4.07 7 136 150 000
O®d3 26206 14/06/17 97.60 97.90 97.85 0.51 8 33367 8.09 4.22 129 150 000
O®d3 26204 15/03/18 97.50 97.80 97.70 0.60 24 505 055 8.17 4.64 134 150 000
O®d3 46021 08/08/18 89.50 89.50 3.09 2 2 7.92 4.71 109 107 000
O®d3 46014 29/08/18 95.49 8.01 4.82 117 62 000
O®d3 26208 27/02/19 96.50 96.60 96.45 0.61 23 1193625 8.37 5.21 8 151 150 000
O®d3 46005 09/01/19 8.25 5.84 134 27 000
O®d3 46018 24/11/21 88.00 93.30 93.30 -0.08 9 317 8.07 6.34 113 133 000
O®d3 26205 14/04/21 95.50 95.75 95.75 0.76 13 58 122 8.46 6.42 151 150 000
O®d3 46022 19/07/23 76.00 88.90 7.53 7.42 51 45 000
O®d3 26207 03/02/27 95.60 96.50 97.60 2.15 5 11 454 8.62 8.39 153 150 000
O®d3 46012 05/09/29 91.50 6.25 11.16 40 000
O®d3 46020 06/02/36 71.40 89.60 89.60 5.60 2 1001 8.04 10.91 75 135 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.40 99.80 7.72 1.04 79 84 15 000
HIIMK
HIIMK BO5 30/10/12 101.10 101.28 101.10 1 50 7.45 0.34 42 10 000
HIIMK BO1 04/12/12 100.61 101.15 7.11 0.43 11 5 000
HIIMK BO6 05/03/13 99.50 100.00 99.67 -0.08 2 2 8.40 0.66 185 144 10 000
HIIMK BO2 19/06/13 17/12/14 100.31 101.00 8.69 0.95 183 180 5 000
HIIMK BO3 19/06/13 17/12/14 100.41 101.00 8.14 0.95 128 125 5 000
HIMK BO7 11/11/14 100.01 101.45 9.04 2.17 149 227 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 8.77 0.38 175 5 000
MMK BOS5 04/04/13 99.55 99.65 99.65 0.15 3 751 8.27 0.75 162 132 8 000
MMK BO8 15/08/13 12/02/15 99.35 99.85 8.44 1.07 148 157 5 000
MMK BO4 27/02/14 97.40 97.90 100.00 2.50 10 500 7.79 1.56 52 97 5 000
MMK BO6 10/07/14 95.75 96.00 99.00 3.05 10 625 7.89 1.86 47 110 5 000
MMK BO7 22/07/14 95.75 96.05 9.65 1.89 222 286 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.00 100.02 100.00 0.05 2 40 000 7.56 0.22 55 15 000
CescTtans BO2 15/02/13 101.15 101.25 101.15 -0.05 2 110 7.98 0.61 150 101 10 000
CescTtans BO4 15/02/13 99.01 101.25 8.15 0.61 167 118 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.10 100.24 100.24 0.24 5 5007 8.24 0.96 138 135 8 000
Anpoca 22 28/06/13 23/06/15 100.13 100.20 100.20 0.06 8 10 353 8.29 0.97 142 140 8 000
Anpoca 23 18/06/15 100.35 100.50 100.55 0.20 3 2020 9.03 2.64 132 227 7 000
Anpoca 20 23/06/15 100.30 100.55 100.30 -0.08 4 4154 9.13 2.65 141 237 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.22 100.60 101.49 1.34 10 500 7.21 0.71 60 25 10 000
EBpas 3 22/03/13 13/03/20 99.01 100.30 100.30 0.15 2 2 8.97 0.71 236 201 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 106.80 107.82 106.80 0.80 16 1314 10.35 2.02 286 357 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.00 107.89 106.85 0.10 1 1344 10.32 2.01 283 354 10 000
EBpas 2 26/10/15 19/10/20 98.20 99.99 100.00 2.30 18 6 000 10.19 2.87 241 344 10 000
EBpas3 4 26/10/15 19/10/20 98.01 103.00 100.00 11.98 11 501 10.19 2.87 241 344 5 000
EBpas 5 06/06/16 27/05/21 93.00 95.00 95.00 2.00 2 24 712 10.21 3.40 228 344 5 000
EBpas 7 02/06/16 25/05/21 93.00 97.00 10.21 3.39 229 344 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 98.06 99.00 98.28 12 585 9.96 2.41 232 319 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 98.06 98.70 98.06 -1.03 20 21 628 10.06 2.41 242 329 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 98.06 99.48 98.06 -1.00 2 2 10.06 2.41 242 329 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.56 100.69 100.70 6 941 9.56 0.07 5 000
Meuen 5 16/10/12 09/10/18 100.60 100.75 100.75 5 10 042 10.27 0.29 323 5 000
Meyen BO1 11/11/11  09/11/12 99.30 99.50 11.06 0.36 404 5 000
Meuyen BO2 12/03/13 98.00 99.00 99.00 1 50 11.54 0.68 497 458 5 000
Meuyen BO3 24/04/13 97.85 99.30 97.85 0.25 2 61 12.94 0.79 624 600 5 000
Meuyen 2 15/06/11 12/06/13 96.81 97.90 96.80 -0.10 1 2 11.32 0.93 448 442 5 000
Meuyen 15 18/02/14 09/02/21 93.00 94.00 12.39 1.52 514 556 5 000
Meuyen 16 18/02/14 09/02/21 93.00 94.50 94.50 11 550 12.39 1.52 514 556 5 000
Meyen BO4 11/02/14 10/02/15 96.51 97.25 97.90 -0.10 2 3 12.03 1.48 480 520 5 000
Meyen BO5 07/04/15 85.01 11.55 2.52 388 479 5 000
Meyen BO6 07/04/15 85.01 2 000
Meyen BO7 07/04/15 85.01 11.55 2.52 388 479 2 000
Meyen BO11 07/04/15 85.01 11.55 2.52 388 479 3 000
Meyen BO12 07/04/15 85.01 11.55 2.52 388 479 3 000
Meuyen 13 01/09/15 25/08/20 93.00 98.43 93.00 -1.90 5 607 13.14 2.69 541 638 5 000
Meuyen 14 01/09/15 25/08/20 92.02 92.45 92.45 0.63 17 554 13.38 2.70 565 662 5 000
Meuyen 17 02/06/16 27/05/21 88.59 90.90 92.00 2.00 6 250 11.26 3.38 334 449 5 000
Meuyen 18 02/06/16 27/05/21 89.00 92.44 13.88 3.39 596 711 5 000
Meuyen 19 07/06/16 01/06/21 87.01 89.99 85.29 0.28 3 11 13.75 3.38 583 698 5 000
TMK
TMK BO1 22/10/13 98.80 98.99 98.99 -0.02 1 100 9.90 1.25 281 305 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.13 100.95 100.20 -0.71 7 4048 9.34 0.95 248 245 10 000
PMK
PMK 3 17/12/13 15/12/15 95.77 98.98 13.10 1.39 592 626 3 000
PMK 4 05/06/14 02/06/16 91.55 94.55 12.30 1.81 491 550 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.32 100.83 100.30 0.20 5 248 12.06 0.43 506 5 000
KOKC
KOKC BO2 28/05/14 93.03 96.98 95.34 4 54 11.80 1.79 441 500 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.00 92.50 92.00 -0.55 10 164 14.26 1.55 699 744 15 000
Pycan 8 15/04/15 05/04/21 86.92 87.00 87.00 4 950 14.80 2.48 714 803 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.00 100.30 100.00 -0.34 1 40 7.65 0.36 63 5 000
P>X[ BO1 05/12/12 100.85 100.90 100.95 2 490 7.25 0.44 25 15 000
PXa 9 18/05/11 13/11/13 98.78 99.05 98.95 0.10 1 3900 7.86 1.33 72 101 15 000
P>X[A 10 06/03/14 111.06 111.23 111.23 -0.03 2 10 000 7.89 1.50 65 106 15 000
P>X[a 23 29/01/15 16/01/25 102.14 102.45 102.30 0.40 3 20 000 8.15 2.29 56 138 15 000
PXA 11 18/11/15 97.35 97.60 8.83 3.01 100 208 15 000
PX[I 16 06/06/16 05/06/17 97.50 97.65 97.65 0.25 12 10 564 8.80 3.44 86 203 15 000
P>XA 19 16/07/18 08/07/24 99.72 100.02 8.34 4.73 14 151 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 98.75 99.40 98.80 -0.25 1 750 8.34 1.19 129 148 10 000
P®CK ESC 8 26/09/13 15/09/20 98.75 99.40 98.75 -0.05 2 751 8.38 1.19 133 152 10 000
®CK ESC 18 09/06/14 27/11/23 100.60 101.00 100.80 0.20 3 442  8.20 1.83 79 140 15 000
P®CK ESC 15 23/10/14 12/10/23 99.51 100.90 100.80 1.29 1 300 8.53 2.12 100 175 10 000
®CK ESC 10 24/09/15 15/09/20 97.08 97.60 8.95 2.86 117 220 10 000
P®CKESC 7 27/10/15 16/10/20 96.00 96.70 8.84 2.96 103 209 5 000
P®CKESC 9 24/10/17 16/10/20 96.00 96.45 9.03 4.36 89 222 5 000
®CKESC 11 24/10/17 16/10/20 95.80 96.45 9.21 4.36 107 240 10 000
PCK ESC 19 18/07/18 06/07/23 95.00 95.98 100.00 4.00 2 2 8.11 4.75 127 20 000
®CK ESC 13 22/06/21 8.85 6.16 42 192 10 000
PocaBTtogop
PocasTogop 1 29/11/16 100.80 101.30 9.81 3.80 179 303 3 000
PocBopokaHan
PoceogokaHan 3 11/11/13 09/11/15 96.03 99.50 98.42 0.08 8 13948 10.51 1.31 339 366 3 000
BopokaHan
Bopokanan 1 09/12/15 100.00 8.99 3.03 116 224 2 000
3anagHubin CO
BanagHei CO 1 29/04/16 13/05/31 98.50 99.45 9.30 3.32 139 254 5 000
SanagHbii CO 2 29/04/16 13/05/31 98.50 99.45 9.30 3.34 139 254 5 000
SanagHbii CO 3 24/02/17 06/02/32 84.58 9.78 3.78 176 300 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 9.81 3.78 179 303 5 000
3SanagHbii CO 5 24/02/17 06/02/32 9.78 3.78 176 300 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 98.50 10.08 1.62 278 326 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 99.90 100.10 100.05 0.03 4 35001 7.46 0.36 44 15 000
[asnpom A9 12/02/14 99.31 99.40 99.40 5 10201 7.77 1.52 52 94 5 000
lasnpom A1l 24/06/14 110.60 111.00 111.00 3 503 7.82 1.81 42 102 5 000
Nykownn
Ny konn BO-1 06/08/12 100.62 100.75 7.40 0.10 54 5 000
Ny konn BO-2 06/08/12 100.61 100.70 100.70 2 2000 6.43 0.10 5 000
Ny konn BO-3 06/08/12 100.60 100.75 100.75 0.07 2 105 5.95 0.10 5 000
Ny konn BO-4 06/08/12 100.58 100.70 100.70 2 944 6.43 0.10 5 000
Ny konn BO-5 06/08/12 100.59 100.70 100.70 -0.04 1 1 6.43 0.10 5 000
Ny konn BO-6 13/12/12 100.75 101.00 101.00 0.25 1 2500 7.05 0.46 5 5 000
Ny konn BO-7 13/12/12 100.76 100.95 100.99 1 10 7.07 0.46 7 5 000
Iy koun 4 05/12/13 99.61 99.90 99.90 -0.10 1 1279 7.61 1.38 44 77 6 000
Masnpom HedpTH
[asnpom Hedorb 3 23/07/12 12/07/16 100.50 100.53 100.50 -0.01 1 2406 7.01 0.07 8 000
[asnpom Hedorb BO-5 09/04/13 99.20 100.25 99.75 0.10 1 50 7.60 0.76 93 65 10 000
[asnpom Hedorb BO-6 09/04/13 99.50 99.75 7.74 0.76 107 79 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.55 99.95 8.57 2.32 97 180 10 000
[asnpom Hedorb 8 02/02/16 99.00 100.00 100.00 0.25 12 51 8.68 3.07 84 193 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 99.00 101.50 9.02 3.08 118 227 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.00 110.04 8.68 4.37 54 187 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 94.02 98.00 99.40 3.41 6 395 8.50 4.64 31 167 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.25 99.50 -0.20 1 2500 8.20 0.97 133 131 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.50 99.00 98.96 2 144 8.31 1.18 128 145 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.20 102.25 102.20 -0.01 9 1974 7.79 0.47 79 15 000
BauHedrb 2 18/12/12 13/12/16 102.15 104.00 102.37 -0.59 2 224 7.41 0.47 41 15 000
BauHedrb 3 18/12/12 13/12/16 102.10 102.22 7.75 0.47 75 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.00 101.40 101.10 2 5 8.69 1.37 153 185 10 000
Baunedrs 4 13/02/15 04/02/22 99.75 100.00 99.75 3 3 931 2.32 170 254 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 98.50 100.00 100.00 1 1 9.97 1.02 306 309 5 000
HK Anbsinc BO-1 04/02/14 95.41 99.82 98.76 -0.07 10 238 10.35 1.47 313 352 5 000
HK AnbsiHc 4 07/06/16 01/06/21 85.01 95.00 94.55 5.55 1 1 10.85 3.38 293 408 5 000
HK AnbsiHc 6 10/06/16 04/06/21 90.01 95.00 94.55 2.55 1 1 10.85 3.39 293 408 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.11 99.99 100.00 1 10 12.55 0.99 566 567 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 9.86 3.45 192 309 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 99.99 100.02 99.99 -0.03 4 7815 7.67 0.03 15 000
BTB BO-6 21/12/12 19/12/14 100.32 100.35 100.35 6 530 7.97 0.47 97 10 000
BTB BO-7 25/01/13 23/01/15 100.00 100.15 100.08 0.08 5 7590 8.03 0.56 162 105 10 000
BTB BO-1 15/03/13 99.45 99.99 99.80 0.15 5 8205 8.13 0.70 154 117 5 000
BTB BO-2 15/03/13 99.38 100.00 8.44 0.70 185 148 5 000
BTB BO-5 15/03/13 99.43 99.80 99.80 -0.07 4 8026 8.13 0.70 154 117 10 000
BTB 5 17/10/13 98.60 99.50 99.28 0.28 2 2 8.23 1.24 115 137 15 000
BTB B0O-03 18/03/14 17/03/15 98.37 99.60 99.60 0.20 2 2 8.51 1.62 121 169 5 000
BTB B0O-04 18/03/14 17/03/15 98.50 99.35 99.35 0.15 2 2 8.68 1.62 138 186 5 000
BTB 24 3 30/05/12 29/05/13 99.50 8.15 0.90 134 124 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 100.00 9.33 2.26 175 256 15 000
BTB 24 5 23/08/12 20/02/14 99.40 99.96 99.95 0.10 1 12 000 7.28 0.15 36 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.60 99.50 8.22 1.04 129 134 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.40 8.70 0.66 215 174 5 000
BTB-INunanur 2 08/01/13 07/07/15 98.85 99.82 8.94 0.45 194 10 000
BTB-INunanHr 9 05/02/14 02/08/17 98.15 8.69 1.26 160 184 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.50 100.50 8.18 1.50 94 135 5 000
BTB-INnannHr 8 07/08/12 01/08/17 99.94 100.14 100.00 5 8120 7.98 0.11 112 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 99.62 100.40 8.31 1.01 140 143 8 000
B3b
B3b 8 22/10/13 13/10/20 97.50 99.95 7.94 1.27 84 109 15 000
B3b 21 10/03/15 17/02/32 99.00 99.50 99.00 -0.38 2 2 9.01 2.41 137 224 15 000
B3b 9 24/03/16 18/03/21 93.00 97.20 96.25 13 608 9.31 3.24 142 255 15 000
B3b 10 27/09/16 21/09/21 8.67 3.58 70 190 15 000
B3b 6 17/10/17 13/10/20 91.76 95.00 9.57 4.34 144 276 10 000
B3B-Nusunnr
B3B-INusntr 3 11/04/14 02/04/21 95.00 98.00 9.47 1.68 214 266 5 000
B3B-IusnHr 8 28/10/14 19/10/21 99.90 110.10 99.90 0.03 1 93 9.03 2.13 150 225 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.00 100.30 100.00 -0.15 3 806 8.98 2.13 145 220 5 000
B3B-IusnHr 6 31/01/17 99.25 100.85 9.31 2.22 174 254 10 000
B3B-INusnHr 4 08/04/16 02/04/21 96.06 98.99 9.41 3.24 152 265 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 99.00 100.00 9.34 3.24 145 258 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.40 99.80 99.70 0.25 1 700 9.07 1.62 177 225 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.00 1 100 7.24 0.17 30 5 000
PCXb BO-5 29/08/12 28/08/13 99.95 100.03 99.99 -0.01 2 17 000 7.30 0.17 36 10 000
PCXb 8 22/11/12  14/11/19 100.85 101.03 100.85 -0.05 2 2 8.02 0.40 101 5 000
PCXB 9 22/11/12  14/11/19 100.20 101.15 100.86 -0.04 3 22002 7.99 0.40 98 5 000
PCXB 10 06/02/13 29/01/20 100.60 100.90 100.70 1 1000 7.93 0.59 148 95 5 000
PCXb 11 07/02/13 30/01/20 100.60 100.70 100.60 -0.05 2 120 8.11 0.59 166 113 5 000
PCXB 7 11/06/13 05/06/18 98.60 98.70 98.65 0.05 4 10 002 8.53 0.93 169 163 5 000
PCXb BO-2 06/08/13 03/02/15 99.50 99.90 9.01 1.05 207 213 5 000
PCXb BO-3 08/08/13 05/02/15 99.50 99.90 8.95 1.05 201 208 5 000
PCXb BO-6 01/05/12 29/10/13 99.25 99.74 99.25 3 3 8.99 1.28 189 214 10 000
PCXB 15 05/11/13 26/10/21 99.50 100.44 99.55 -0.50 1 1 9.30 1.29 219 245 10 000
PCXb 4 02/10/13  27/09/17 105.00 100.00 1 1 7.63 1.21 57 77 10 000
PCXB 3 13/02/14 09/02/17 100.60 102.61 9.13 1.50 189 230 10 000
PCXB 6 15/08/14 09/02/18 86.00 98.50 8.30 2.08 79 152 5 000
PCXb 16 13/04/15 04/04/22 98.00 98.49 98.49 0.36 10 539 9.38 2.50 171 261 10 000
PCXb 14 07/07/15 29/06/21 95.00 96.75 97.00 1.50 10 520 9.05 2.65 133 229 10 000
PCXB 12 09/07/15 01/07/21 95.00 96.50 97.00 1.75 10 520 9.04 2.65 132 228 5 000
PCXb 13 10/07/15 02/07/21 96.50 97.00 96.99 -0.01 1 2 9.05 2.66 133 229 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.38 6 20 000
[asnpomGaHk 5 22/11/12 7.08 0.40 7 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.40 7.90 0.49 91 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.45 98.60 99.33 0.93 10 500 7.55 1.01 64 67 10 000
[asnpombank BO-1 08/12/13 99.10 99.60 100.50 1.10 10 500 7.51 1.39 34 67 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.30 8.57 1.48 134 174 10 000
ANKK
AMXKK A5 15/10/12 99.81 100.08 7.55 0.29 51 2 000
AVXKK A6 15/07/14 99.00 99.70 7.98 1.48 75 115 3 000
AVXKK A8 15/06/18 95.77 99.75 95.85 -3.72 11 1504 9.36 3.04 153 261 5 000
AVXKK A9 15/02/17 93.33 99.70 99.69 0.99 1 300 7.86 2.15 32 108 5 000
AVXKK A7 15/07/16 86.00 100.50 7.66 2.15 12 88 4 000
AMXKK A19 15/05/15 15/11/24 9.10 2.58 140 234 6 000
AMXKK A18 15/04/16 15/07/23 96.00 97.50 97.50 1.13 13 552 9.07 3.25 118 231 7 000
AMXKK A10 15/11/18 96.01 99.90 99.10 -0.40 3 115 8.59 3.26 70 183 6 000
AMXKK A21 15/02/20 98.39 99.55 99.40 -0.20 1 40 000 9.28 3.40 135 251 15 000
AMXKK A1l 15/09/20 91.46 100.00 9.34 4.06 126 255 10 000
AMXKK A16 15/09/21 96.00 97.99 9.42 5.14 115 256 10 000
AMXKK A17 15/04/22 102.30 103.50 8.75 5.64 40 185 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 20 179 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.00 100.10 100.00 0.05 2 120 8.51 2.04 101 173 7 000
AMIKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 9.19 1.38 202 235 3 000
MOB3KC BO-5 08/06/12 08/12/13 96.00 100.89 9.19 1.38 202 235 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.82 99.92 8.24 0.09 140 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.88 -0.03 1 15000 8.36 0.09 152 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.75 99.98 8.96 0.62 247 199 5 000
MOB3KC BO-2 22/01/12 22/07/13 8.05 0.99 116 117 5 000
TpaHckpeanTGaHk
TpaHckpeanTbaHk 5 12/08/13 99.70 100.40 8.64 1.06 169 177 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.40 100.20 8.74 1.33 160 189 5 000
TpaHckpeanTbaHk 6 17/04/14 98.02 98.80 98.80 1 2660 9.18 1.68 184 237 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.41 100.50 100.50 6 9826 6.85 0.07 15 000
MTC 3 20/06/13 12/06/18 99.90 100.60 8.16 0.96 130 127 10 000
MTC 1 17/10/13 98.85 99.15 7.96 1.25 87 111 10 000
MTC 4 19/05/11 13/05/14 97.50 97.99 97.75 -0.05 9 38503 8.94 1.80 155 214 15 000
MTC 2 20/10/15 97.00 98.98 99.00 15 511 8.26 2.94 45 151 10 000
MTC 8 12/11/15 03/11/20 97.00 97.40 97.20 4 70004 9.34 2.98 152 259 15 000
MTC 7 07/11/17 96.61 97.00 96.99 0.49 1 207 9.65 4.33 152 284 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.55 101.24 100.70 0.20 1 50 8.71 0.99 182 183 10 000
BeimMnenkom 3 12/07/11 08/07/14 95.75 96.00 9.85 1.85 243 305 10 000
BeimMnenkom 2 23/03/15 14/03/22 97.05 98.05 98.07 1.07 11 716 9.89 2.43 225 312 10 000
BeimMnenkom 1 17/03/15 08/03/22 97.08 97.29 97.08 0.08 7 18 504 10.35 2.41 271 358 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.12 97.36 97.12 0.12 5 38 053 10.33 2.41 269 356 15 000
BeimMnenkom 6 13/10/15 94.31 95.99 95.99 1.69 11 521 9.98 2.89 219 323 10 000
BeimMnenkom 7 13/10/15 94.16 98.00 98.10 3.80 11 507 9.17 2.90 138 242 10 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
Odepthl Torawennn Tokynka Tlpogdaxa Tocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBOnam mnH py6.

PocTtenekom 13 21/10/11 17/10/12 8.23 0.32 120 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.44 0.72 182 149
PocTtenekom 1 18/08/11 08/08/13 9.93 0.88 313 302 2 000
PocTtenekom 11 01/08/12 24/07/19 100.21 100.44 100.10 -0.34 4 50 10.90 0.09 406 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 98.00 100.60 9.02 1.50 178 219 3 000
TENE2 5 10/02/14 31/01/22 98.00 100.60 9.16 1.50 192 233 4 000
TENE2 7 14/04/15 05/04/22 89.02 99.50 97.57 11 2026 10.26 2.48 260 349 6 000
TENE2 1 17/06/16 11/06/21 94.50 95.00 10.30 3.44 236 353 5 000
TENE2 3 17/06/16 11/06/21 90.00 100.00 10.03 3.44 209 326 3 000
TENE2 2 17/06/16 11/06/21 90.12 100.00 10.12 3.44 218 335 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.40 99.80 8.54 0.65 201 157 5 000
MArHUT
MarnHut BO-1 09/09/13 99.30 100.00 9.06 1.14 205 219 1 000
Marnut BO-2 09/09/13 99.30 100.00 9.06 1.14 205 219 1 000
Marnut BO-3 09/09/13 99.26 100.00 9.10 1.14 209 223 2 000
Marnut BO-4 09/09/13 99.30 99.95 8.92 1.14 191 205 2 000
Marnut BO-5 28/02/14 98.79 9.13 1.56 186 231 5 000
MarnHut BO-6 22/04/14 98.75 98.75 0.65 1 1494 8.68 1.70 133 187 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 95.00 96.90 97.00 1.00 13 4002 9.70 1.82 230 290 8 000
X5 ®uHaHc 1 01/07/14 9.56 1.82 216 276 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.00 100.15 100.15 0.05 2 2 7.41 0.07 3 000
Konerika BO-2 01/10/13 9.44 1.18 240 258 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.41 99.50 11.49 0.87 471 457 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.50 98.80 9.66 1.30 254 281 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 99.00 101.00 99.00 2.99 1 100 14.01 0.27 697 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.01 97.00 10.59 2.61 288 383 1 000
Mupatopr
Mupatopr BO-1 29/07/14 93.45 93.59 12.76 1.87 533 597 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 96.70 100.00 7.48 1.92 3 69 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.71 99.72 -0.03 2 1200 9.85 0.47 285 2 000
Kamas BO-2 04/02/14 93.00 99.00 10.22 1.48 299 339 3 000
YB3
YpanearoHsasop 1 13/12/12 07/12/17 98.72 99.89 99.72 -0.18 1 1 10.12 0.46 312 3 000
YpanearoH3asog 2 27/08/13 20/02/18 97.75 98.25 11.60 1.10 462 473 3 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 238 296 5 000
rcc
CC 01 20/09/12 26/03/17 95.01 100.00 9.39 0.23 237 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.41 0.48 142 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.04 0.79 234 210 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.00 99.70 99.89 0.89 11 80 626 8.54 0.80 183 160 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.26 99.40 99.40 3 46 14.90 0.82 817 797 2 000
Connepc 2 17/07/13 102.51 102.99 102.65 0.10 6 1909 10.01 0.96 314 312 3 000
MapomawicepBUuc
rMC 02 13/02/15 99.60 100.20 100.16 -0.04 2 58 10.95 2.27 336 418 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.85 100.20 100.10 1 1 7.73 0.76 107 78 6 000
AspodiioTr BO-2 08/04/13 99.89 100.48 7.73 0.76 107 78 6 000
TpaHcKOHTENHep
TpaHckoHTeliHep 1 26/02/13 100.75 101.25 101.15 0.30 2 1500 7.80 0.64 128 83 3 000
TpaHcKoHTeliHep 2 04/06/15 100.30 100.80 100.80 0.32 2 3000 8.56 2.01 107 178 3 000
Mmo6anTtpaHc
HoslMepeso3Kom 1 10/07/15 97.01 10.31 1.47 309 348 3 000
HoelMepeso3Kom BO-01 03/03/15 98.80 99.15 99.15 0.25 11 2 000 10.63 2.34 302 386 5 000
HogeMepeo3Kom BO-02 03/03/15 98.70 99.15 99.11 0.15 4 10 502 10.65 2.34 304 388 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 99.03 99.89 99.00 -0.95 43 23578 13.76 1.23 669 690 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.04 99.76 99.81 -0.09 5 347 13.04 1.10 606 617 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 101.01 103.05 11.54 0.72 492 458 2 000
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PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

Odepthl Torawennn TMokynka Tlpofdaxa Tocn WM. NN cpenok wT YTM/YTP [iopauusn™ O®3 cBOnam mnH py6.
lO-Tanp BO-2 26/03/13 101.01 102.49 9.27 0.72 265 231 2 000
lO-Tanp BO-3 19/12/13 7.47 1.39 29 63 2 000
lO-Tanp BO-4 26/03/14 96.76 97.50 96.80 -0.70 10 177 11.51 1.63 420 469 2 000
lO-Tanp BO-5 26/03/14 96.01 96.50 11.94 1.63 463 512 2 000
lO-Tavip 5 21/07/16 87.78 8.82 3.37 90 206 2 000
SHEPFETUKAU CETU
PYCrmarPo
Py crvgpo 1 22/04/16 12/04/21 85.01 98.95 97.50 -1.00 3 22 002 8.97 3.31 107 221 10 000
Py crvgpo 2 22/04/16 12/04/21 98.50 8.80 3.31 90 204 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 96.00 9.29 0.65 276 232 5 000
MocaHepro 3 06/12/12 28/11/14 101.18 101.40 101.18 0.01 1 1000 7.58 0.44 58 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 97.51 99.99 8.71 2.52 103 195 3 000
SHEN OrkK-5
OHEJ OrkK-5 b-15 19/06/12 18/06/13 100.35 100.38 100.34 0.04 11 87 185 8.29 0.95 143 140 4 000
OHEJ OrkK-5 b-18 25/06/14 95.50 98.20 8.38 1.89 95 159 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 97.10 9.39 1.87 196 260 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.11 94.00 10.23 3.25 234 347 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 95.22 8.14 1.97 67 136 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 85.00 98.69 8.67 1.59 138 185 4 000
TrK-1 03 25/12/12 14/12/21 7.74 0.49 75 2 000
TrK-1 02 02/07/13 01/07/14 8.45 0.96 159 156 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.00 97.74 97.35 0.25 2 40 060 10.94 1.06 399 407 7 000
TrK-2
TrK-2 6O-1 17/09/13 79.89 80.42 80.00 -0.50 151 20 805 31.84 1.15 2483 2 497 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.55 97.90 97.54 -1.06 2 3000 11.12 1.22 405 426 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 100.00 10.97 1.76 360 417 5 000
Wpky TOHepro BO-1 08/04/14 86.00 98.80 8.69 1.67 136 188 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.90 100.10 8.31 1.12 131 144 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 188 219 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.51 99.00 98.75 -1.25 2 3000 9.66 1.11 268 279 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 9.51 2.59 181 275 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 8.78 3.00 96 203 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 95.01 98.99 10.19 1.16 316 333 4 000
AKpoH 3 23/05/12 20/11/13 100.02 100.90 100.90 0.76 12 2115 9.34 1.33 220 249 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.80 82 141 4 000
AKpoOH 5 27/05/14 18/05/21 93.00 11.21 1.80 382 441 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.00 99.60 11.13 1.66 381 432 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.80 10.60 0.96 373 371 2 000
pynna JICP 2 31/01/13 01/08/13 99.75 99.94 99.94 0.34 15 59 120 10.12 0.57 369 314 5 000
JICP 'pynna BO-2 10/09/13 99.30 99.67 99.63 2 100 10.57 1.13 357 370 2 000
JICP 'pynna BO-3 20/03/14 95.58 95.99 95.95 0.25 8 120 12.52 1.59 523 570 2 000
JICP I'pynna BO-5 24/07/14 92.61 93.16 12.65 1.87 523 586 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.25 99.60 99.60 0.40 11 10 984 12.14 0.47 514 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 102.80 103.25 8.57 0.43 157 2 000
NeHCneuCMY BO-2 23/05/13 100.22 103.33 103.33 -0.01 1 1 9.62 0.64 309 265 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 95.10 98.00 10.90 4.43 275 408 8 000
POCHAHO 2 20/12/17 95.10 98.00 10.90 4.44 275 408 10 000
POCHAHO 3 20/12/17 95.10 98.00 97.97 2.87 2 3500 9.60 4.44 145 278 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.89 100.94 100.94 0.04 9 8873 7.06 0.13 17 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.86 101.92 101.93 0.08 1 1 7.84 0.42 83 19 000
A®K Cuctema 1 07/03/13 101.10 101.50 101.20 5 20 456 8.05 0.67 149 109 6 000
A®K Cuctema 4 15/03/16 87.01 101.00 98.79 -0.05 8 98 8.38 2.17 83 161 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 99.39 99.35 0.35 12 195 11.47 0.98 459 458 3 000
CUTPOHUKC
CutpoHukec BO-1 19/06/12 18/06/13 99.96 100.05 100.05 2 410 12.29 0.94 544 539 2 000
CutpoHukc BO-2 08/10/12 07/10/13 99.90 100.23 99.98 -0.02 7 1440 10.98 0.28 394 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 102.00 1.95 1 1 6.89 0.97 2 6] 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.60 100.60 1 1 8.38 0.86 161 146 10 000
POCBAHK BO-2 08/07/13 9.11 0.97 224 222 5 000
POCBAHK A3 06/05/11 06/11/13 96.50 97.95 96.83 -0.03 5 73 9.65 1.30 253 280 5 000
POCBAHK A5 06/05/11 07/11/14 9.53 2.18 198 276 5 000
Alb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 98.90 99.30 99.30 -2.70 3 7 8.91 1.49 168 208 5 000
Anbda-baHk 2 07/06/13 02/12/16 100.70 101.25 100.70 0.35 1 3 8.63 0.92 180 173 5 000
MAOM Bank
MOM BaHk 7 19/07/12 100.23 100.30 100.30 0.08 3 52 6.12 0.05 5 000
MOM BaHnk BO-1 29/11/12 101.50 101.89 102.00 0.43 1 1 7.92 0.42 91 5 000
MOM BaHk BO-4 16/12/12 16/12/14 100.30 100.50 100.46 -0.48 5 156 8.64 0.47 164 5 000
MOM BaHk 8 09/07/13 09/04/15 99.90 100.20 100.16 0.36 4 20 9.03 0.99 214 215 6 000
MOM Bank BO-2 21/03/14 98.50 9.07 1.61 177 225 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.50 100.09 99.60 -0.39 11 501 9.57 1.53 231 274 5 000
Homoc 9 15/06/12 14/06/13 100.00 100.10 100.10 0.05 1 25 8.82 0.94 198 192 5 000
Homoc 11 02/07/14 02/07/14 9.71 1.81 231 291 5 000
Homoc BO-2 18/04/13 18/10/14 99.40 99.40 4 60 201 8.96 0.78 227 202 5 000
Homoc 12 25/08/13 28/08/17 99.11 99.54 99.40 2 542 9.24 1.10 226 237 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 9.42 0.95 257 253 3 000
BaHk 3eHnt BO-2 22/09/12 22/09/13 99.94 99.96 99.96 -0.01 6 5950 8.00 0.23 98 5 000
BaHk 3eHnt BO-3 15/11/12 15/11/14 100.15 100.25 8.30 0.38 128 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.57 99.65 99.58 0.03 14 28 507 8.45 0.41 144 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.05 100.20 8.80 0.59 235 182 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.00 100.20 9.07 0.61 259 210 3 000
BaHk 3eHnt BO-1 07/04/12 07/04/13 86.00 7.62 0.75 96 67 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 99.90 100.05 9.01 0.91 219 210 5 000
BaHk 3ennt BO-7 12/04/14 12/04/15 99.00 99.25 99.25 0.05 5 5000 9.88 1.66 256 307 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 99.60 99.79 99.60 -0.20 3 5002 9.59 0.62 309 262 5 000
MpomcB s3bbaHk 5O-4 20/02/13 18/02/15 100.00 99.63 0.03 17 119691 9.54 0.62 304 257 5 000
MpomcB a3b6aHk 6 17/06/13 98.50 99.00 98.46 -0.24 7 12 951 10.20 0.95 335 331 5 000
MpomcB s3bbaHk BO-3 04/02/14 97.50 98.79 98.05 0.05 5 105 10.18 1.48 295 335 5 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 100.20 9.00 1.17 197 214 5 000
Bank CMNB BO-1 09/10/12 09/04/13 10.27 0.28 323 5 000
Bank CMNB BO-4 13/12/12 12/12/13 99.81 100.35 99.80 -0.31 1 20 9.14 0.46 214 3 000
MKB
MKB 8 10/10/12 08/04/15 100.00 100.09 100.05 -0.05 17 17 001 8.92 0.28 188 3 000
MKB 7 17/07/12 14/07/15 100.07 100.15 100.25 0.18 1 10 4.59 0.05 2 000
MKB 6 07/08/12 100.15 100.35 100.15 6 19941 7.97 0.11 111 2 000
MKB BO-4 15/10/12 15/04/14 99.65 99.80 99.76 -0.06 9 1104 8.96 0.30 193 5 000
MKB BO-1 22/02/13 22/02/14 98.49 99.59 99.40 0.05 1 1500 9.66 0.63 315 269 3 000
MKB BO-5 23/06/14 96.60 96.70 96.70 -0.10 5 7934 11.40 1.85 398 461 5 000
NETPOKOMMEPL,
MNMeTpokommepy, 7 20/02/11 22/08/12 99.60 99.99 99.54 -0.45 3 243 10.34 0.15 342 3 000
MeTpokommepL, 6 22/08/12 99.00 100.12 7.09 0.15 17 3 000
MeTpokommepu, 5 19/12/12 21/12/14 101.50 103.00 8.52 0.47 152 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.00 100.00 9.41 1.12 242 254 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.60 99.73 99.75 1 1 9.15 1.15 214 228 5 000
JIK YPAIICUB
Ypancu6 JNnsmHr 60O-3 29/10/13 100.00 100.30 100.24 0.04 4 2802 9.45 0.68 288 249 3 000
Ypancu6 NnamHr 6O-1 28/02/14 99.67 99.95 10.09 0.88 330 318 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 97.75 98.40 98.50 0.50 1 1 10.49 0.94 364 359 3 000
Ypancu6 JNnsmHr 6O-5 05/02/15 100.15 100.20 100.25 0.05 3 8931 11.77 1.23 470 491 3 000
Ypancu6 NnsmHr 6O-6 10/02/15 100.00 101.00 11.12 1.25 403 426 3 000
Ypancub NnamHr 6O-2 12/01/15 100.70 101.40 11.56 2.19 400 479 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 100.40 101.20 11.62 2.29 403 485 2 000
KB PEHECCAHC KAINUTAIN
PenKan BO-3 05/08/13 05/08/14 97.42 97.55 12.70 1.03 578 582 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.41 100.45 100.41 -0.04 16 13 049 11.10 0.15 419 2 000
TKC BO-4 18/04/13 16/04/15 100.00 100.20 100.28 0.28 3 8 750 13.22 0.77 654 628 2 000
TKC 2 28/07/13 106.21 106.90 106.50 -0.19 4 166 13.73 0.95 687 684 1 000
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TKC BO-1 20/09/13 101.30 101.80 12.94 1.13 594 607 2 000
TKC BO-2 29/11/11 26/11/13 103.95 104.03 104.04 -0.09 13 5899 13.68 1.30 656 683 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.95 100.00 99.97 0.01 13 145 898 10.59 0.07 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.11 100.00 99.80 -0.10 9 768 592 11.30 0.37 428 5 000
EABP
EABP 3 29/10/13 25/10/16 86.01 99.70 99.70 0.01 1 1 7.88 1.28 77 103 5 000
EABP 1 03/02/14 28/01/19 99.60 100.90 8.34 1.50 110 151 5 000
EABP 4 11/02/14 06/02/18 98.25 102.00 98.20 3 5500 9.10 1.51 185 227 5 000
EABP 2 26/02/15 21/02/19 93.01 110.05 99.90 -0.60 1 1 8.82 2.39 119 205 5 000
OHuKkpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 99.10 8.43 0.38 141 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.40 99.90 9.33 1.11 234 246 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 93.80 99.88 9.61 1.12 261 274 5 000
tOHukpeanT BaHk 5 03/09/13 01/09/15 85.00 98.60 10.09 1.13 309 322 5 000
tOHukpeanT BanHk BO01 11/12/13 10/12/14 86.00 8.73 1.39 156 189 5 000
OHuKkpeanT BaHk 1 07/09/16 96.75 97.70 9.12 3.61 114 235 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 8.31 1.37 115 147 10 000
Pandxpaiizen 65O-7 27/11/13 98.60 100.00 8.43 1.36 127 159 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 144 5 000
PyccCraHpapT
Py ccCtanpapt BO-1 09/11/12 07/11/14 100.95 101.05 101.02 0.01 8 90 8.21 0.36 119 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.30 99.99 99.60 0.07 1 1 9.76 0.72 314 280 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.00 100.00 99.80 -0.20 1 1 10.40 1.23 333 354 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.62 0.67 106 66 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.50 99.89 99.55 -0.01 1 50 9.06 0.45 206 5 000
XK BaHk 5 19/10/11 17/04/13 99.00 100.10 9.33 0.77 265 239 4 000
XK BaHk BO-3 22/10/13 22/04/14 86.01 100.00 100.00 1.00 11 4020 8.14 1.24 106 128 4 000
XK BaHk 7 26/04/12 23/04/15 98.80 98.99 98.95 -0.05 11 64 865 10.58 2.45 293 381 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.85 99.85 0.30 1 1 7.93 1.64 62 111 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.00 8.29 0.22 128 2 000
Py cdmHancbank 9 18/09/12 15/09/15 99.99 99.74 0.04 1 19 9.00 0.22 199 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 9.59 0.96 272 270 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.60 9.39 1.13 239 252 4 000
Py cdmHancbank 10 12/11/13 10/11/15 100.90 8.04 1.32 91 119 2 000
Py cdmHancbank 11 13/11/13 11/11/15 9.07 1.32 194 222 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.60 100.90 100.85 0.15 3 2000 8.03 0.34 101 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.05 99.30 11.25 1.53 399 442 6 000
OTIN BaHk 2 25/03/14 95.15 95.60 95.56 0.16 11 5190 11.42 1.62 412 460 3 000
OTMN baHk BO-1 29/07/14 93.35 93.70 11.97 1.89 454 518 5 000
CKbB-BaHk
CKb-baHk BO-4 05/12/12 05/06/13 100.60 101.10 101.10 0.10 1 10 8.27 0.44 127 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.65 100.00 10.01 0.89 321 310 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.80 100.10 102.00 2.00 1 1 1.19 0.28 2 000
CKB-baHk BO-6 09/07/13 08/07/14 97.95 98.39 98.38 0.67 9 37 000 10.45 0.97 358 356 2 000
KpeauTEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.90 100.00 8.35 0.15 144 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 98.85 99.00 11.03 1.48 380 420 5 000
KpenEB pbaHk BO-1 27/04/14 93.01 100.00 98.00 0.05 1 1 9.52 1.71 217 271 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 99.00 99.70 10.06 1.22 299 320 5 000
LleHTp-UHBeECT
LieHTpNHBECT 2 25/06/13 24/06/14 100.00 100.20 100.01 -0.04 10 388 085 10.66 0.96 379 377 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.45 99.75 99.75 0.05 1 1 9.14 0.47 214 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.45 99.70 99.45 0.05 10 1000 9.84 0.47 284 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.06 99.94 10.11 0.78 342 317 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.67 0.48 167 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 228 324
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.20 99.50 11.51 0.31 448 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 100.00 10.08 0.18 312 2 000
Cy pocTp BOO1 03/03/13 03/03/14 99.01 101.00 12.88 0.65 634 591 2 000
CypocTp 04 10/04/12 08/10/13 97.55 99.50 11.95 1.20 490 509 2 000
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MeTko M6 aHk
MeTkomb6aHk BO-1 02/02/13 02/08/14 12.32 0.58 589 534 2 000
MeTkombBaHk 01 13/04/13 15/04/15 100.00 100.30 12.28 0.76 561 533 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 95.50 97.15 95.50 1.00 1 1 10.72 1.90 328 393 2 000
TatcphoHagbaHk
TaTtdoHabaHk BO-1 28/06/12 26/12/13 99.95 100.35 100.31 0.41 2 28 14.38 1.42 719 754 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.10 99.90 99.90 0.05 13 752 9.22 0.30 219 2 000
TartdoHabaHk BO-3 29/11/12  27/11/14 100.70 101.05 100.71 -0.09 1 1 10.69 0.42 368 2 000
TartdoHabaHk 7 16/12/11 14/12/12 99.50 100.49 99.50 -0.65 12 505 11.44 0.46 444 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 99.85 100.05 100.05 6 6883 11.45 0.62 496 448 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.50 100.75 99.50 -0.50 2 2 11.33 0.64 481 436 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.70 100.08 11.71 0.75 505 476 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 27/06/12 -81.24 0.00 15 000
Mocksa 54 05/09/12 99.81 101.00 100.10 -0.01 1 1 6.48 0.19 15 000
Mocksa 61 03/06/13 106.80 108.05 108.20 0.80 6 2309 5.99 0.88 30 000
Mocksa 53 01/09/13 99.25 99.90 99.90 -0.06 10 1490 7.20 1.13 20 33 15 000
Mocksa 63 10/12/13 110.25 111.34 111.00 -0.25 3 1011 7.14 1.33 0 29 15 000
Mocksa 62 08/06/14 109.05 109.29 109.33 -0.07 4 3730 7.51 1.75 14 70 35 000
Mocksa 39 21/07/14 98.39 99.50 99.50 0.93 3 2812 7.43 1.89 64 10 000
Mocksa 64 24/06/15 97.50 97.80 97.29 -0.83 7 479 8.20 2.74 45 144 20 000
Mocksa 44 16/11/15 111.00 113.80 8.40 2.85 62 165 40 000
Mocksa 56 22/09/16 95.02 96.00 95.50 0.48 1 1 8.45 3.65 46 167 20 000
Mocksa 49 14/06/17 95.00 97.41 8.41 4.25 30 161 25 000
Mocksa 48 11/06/22 87.02 88.29 88.20 -0.09 5 304 8.54 7.15 154 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 90.09 100.95 100.95 0.05 2 89 8.09 0.93 125 119 19 000
MockoB ckast O6n 7 16/04/14 98.66 99.50 99.00 0.25 9 54 805 8.79 1.68 145 198 16 000
HUXEINOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 101.50 102.40 102.40 -0.10 1 2400 7.02 0.43 1 3 000
Hwxeropoackas O6n 4 17/11/12 99.51 102.05 7.87 0.39 85 3 000
Hwxeropoackas O6n 6 07/10/15 99.35 100.00 99.47 -0.13 1 13 000 8.67 2.05 117 189 5 000
Hwuxeropoackas O6n 7 16/11/16 102.15 102.35 102.10 0.10 1 1 9.16 2.51 149 240 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 101.50 101.79 101.79 0.19 12 29 475 8.25 1.39 107 141 8 000
Camapckan O6bn 6 10/05/13 102.00 108.10 7.60 0.81 88 67 2 000
Camapckan O6bn 7 30/11/16 93.00 98.70 98.00 1.43 1 1 8.62 2.36 100 185 12 000
AKYTUA
Ay Tna 1 11/04/13 99.01 100.70 8.18 0.52 183 119 3 000
Axy Tna 9 19/09/13 100.70 101.75 8.26 0.76 159 131 2 000
Ay Tna 7 17/04/14 99.36 100.80 7.84 1.41 65 100 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpai 2 14/12/12 99.50 0.53 2 000
KpacHonap 02 05/11/15 102.00 8.89 1.46 168 206 1 000
KpacHopapckuin kpai 3 27/09/14 99.30 100.29 8.24 1.62 94 142 4 000
KPACHOAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 100.85 101.30 101.25 10 43 471 7.02 0.36 10 000
KpacHosipckun kpan 5 29/11/16 100.82 102.00 101.20 -0.40 1 1 8.67 1.80 128 187 9 000
KOMU
Komun Pecn 7 22/11/13 86.11 100.85 7.19 0.87 40 27 1 000
Komun Pecn 9 18/10/14 97.50 98.80 98.80 1 9 8.11 1.69 77 130 2 000
Komun Pecn 8 03/12/15 96.00 8.60 2.52 92 184 1 000
Komun Pecn 10 15/12/16 8.81 2.66 109 205 2 000
yYOMYPTUSA
Yamy ptusa 05 24/11/16 103.00 9.23 2.78 147 247 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.80 100.80 0.24 2 67 7.48 0.47 48 3 000
Koctpomckas obnactb 6 17/11/16 99.90 100.00 100.00 0.50 6 3647 9.84 2.11 231 306 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 103.00 104.00 9.18 2.56 149 242 3 000
PECN KAPENMUA
Kapernvsa 14 30/11/16 100.51 101.50 101.50 -0.50 2 3 931 2.01 182 253 1 000
APOCJIABCKASA OBIIACTb
Apocnasckas O6n 9 16/05/13 99.75 100.50 8.23 0.60 176 126 3 000
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OdbepTthl lMorawenns [lokynka [lpopaxa [locn W3m. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
Apocnaeckas O6n 10 15/04/14 99.00 99.70 99.10 -0.25 2 2 8.50 1.43 130 166 3 000
PA3AHCKASA OBJIACTb
PsasaHckas O6n 1 27/11/14 99.00 99.50 8.33 1.42 114 149 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.00 5.52 0.48 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.55 1.40 37 71 2 000
CBEPOJIOBCKAA OBINACTb
Csepanosckasi obn. 01 11/12/16 100.10 102.20 100.90 -0.25 2 1320 9.00 2.08 149 222 3 000
TBEPCKAA OBJIACTb
Teepckast O6n 5 26/12/13 107.26 108.75 8.87 1.36 171 203 4 000
TBepckast O6n 6 12/06/14 104.11 104.60 104.60 1 220 8.49 1.08 152 162 3 000
Teepckast O6n 7 15/12/15 97.40 97.90 97.72 0.31 1 1000 9.69 2.75 194 293 3 000

UermoyHuk: REUTERS, pacyensl: baHk SEHUT
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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% uUsD 29/04/15 103.250 103.625 2.43 2.29 2.70 183
RUSSIA'18 11% uUsD 24/07/18 139.289 141.711 3.70 3.34 4.68 0.49 263
RUSSIA'30 7.5% uUsD 31/03/30 119.337 119.489 4.02 3.99 5.37 0.46 260
RUSSIA'20 5% uUsD 29/04/20 108.000 108.375 3.81 3.75 6.58 241
RUSSIA'28 12.75% usD 24/06/28 179.350 180.600 5.32 5.24 9.27 0.20 343
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 100.861 100.986 1.63 1.22 0.30 -0.02 120
GAZST'13 5.625% usD 22/07/13 101.750 102.250 1.60 0.49 0.43 115
GAZPR'13 9.625% usD 01/03/13 104.900 105.150 2.14 1.78 0.64 0.05 169
GAZPR'13 7.343% usD 11/04/13 103.750 104.125 2.42 1.95 0.76 196
GAZPR'13 7.51% usD 31/07/13 105.300 105.800 2.49 2.03 1.03 0.05 201
GAZPR'14 10.5% usD 25/03/14 111.750 111.875 3.47 3.40 1.61 0.25 299
GAZPR'14 10.5% usD 08/03/14 111.500 111.625 3.44 3.37 1.56 -0.13 296
GAZPR'14 8.125% usD 31/07/14 109.250 109.625 3.47 3.29 1.90 295
GAZPR'15 5.092% usD 29/11/15 104.875 105.500 3.56 3.37 3.17 291
GAZPR'16 6.212% uUsD 22/11/16 108.375 109.125 4.11 3.93 3.91 331
GAZPR'18 8.146% uUsD 11/04/18 118.500 119.500 4.47 4.30 4.75 345
GAZPR'19 9.25% uUsD 23/04/19 124.000 125.000 5.04 4.89 5.32 0.25 386
GAZPR'22 6.51% uUsD 07/03/22 109.500 110.500 5.25 5.12 7.32 368
GAZPR'34 8.625% uUsD 28/04/34 127.301 127.794 6.30 6.27 11.29 -0.12 428
GAZPR'37 7.288% uUsD 16/08/37 113.336 113.828 6.23 6.20 12.34 0.44 415
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 106.064 108.064 2.08 0.33 1.05 -0.02 160
TRANSN'14 5.67% uUsD 05/03/14 104.134 105.105 3.12 2.54 1.60 -0.03 261
TRANSN'18 8.7% uUsD 07/08/18 124.279 124.717 4.15 4.08 4.87 0.78 306
PX0,
RZD'17 5.739% uUsD 03/04/17 106.380 106.750 4.24 4.16 4.19 0.13 338
CoBkomdcnoT
SOVKOM'17 5.375% uUsD 27/10/17 95.019 96.019 6.50 6.26 4.63 0.46 559
FTOCBAHKU
BTB
VTB'12 6.609% uUsD 31/10/12 101.550 101.750 1.82 1.22 0.33 135
VTB'15 6.465% uUsD 04/03/15 104.625 105.125 4.60 4.41 2.45 406
VTB'18 6.315% uUsD 22/02/18 101.167 102.167 6.07 5.86 4.74 0.13 509
VTB'18 6.875% uUsD 29/05/18 104.375 104.875 5.98 5.89 4.95 -0.13 497
VTB'20 6.551% usD 13/10/20 100.250 100.750 6.51 6.43 6.44 515
VTB'35 6.25% usD 30/06/35 103.500 104.000 5.97 5.93 12.68 387
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 103.000 103.750 3.77 2.90 0.85 -0.22 332
BANK OF MOS'15 6.699% USD 11/03/15 103.125 103.625 5.43 5.23 2.46 491
BOM CAPITAL'15 6.699% USD 11/03/15 97.282 98.282 7.83 7.41 2.46 738
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 98.399 99.399 5.59 5.30 3.57 -0.11 490
VEB'17 5.45% uUsD 22/11/17 103.375 103.775 4.73 4.65 4.73 -0.03 376
VEB'20 6.902% UsD 09/07/20 108.166 108.663 5.62 5.55 6.18 -0.52 427
VEB'25 6.8% UsD 22/11/25 104.125 104.875 6.34 6.26 9.04 -0.63 452
Masnpom6 aHk
GAZPROMB'13 7.933% UsD 28/06/13 104.375 104.875 3.40 2.90 0.97 294
GAZPROMB'14 6.25% UsD 15/12/14 103.750 104.250 4.61 4.40 2.31 0.38 409
GAZPROMB'15 6.5% UsD 23/09/15 104.125 104.625 5.09 4.93 2.92 450
PCXB
ROSSELKH'13 7.175% usD 16/05/13 104.125 104.375 2.36 2.08 0.86 190
ROSSELKH'14 7.125% uUsD 14/01/14 105.625 106.125 3.33 3.01 1.44 284
ROSSELKH'14 9% uUsD 11/06/14 110.125 110.375 3.56 3.43 1.82 305
ROSSELKH'17 6.299% usD 15/05/17 105.625 106.000 4.98 4.90 4.26 412
ROSSELKH'18 7.75% usD 29/05/18 113.125 113.500 5.14 5.08 4.90 411
ROSSELKH'21 6% usD 03/06/21 98.245 98.870 6.51 6.33 3.53 -0.05 586
CbepbaHk
SBER'13 6.48% usD 15/05/13 104.000 104.250 1.82 1.54 0.85 0.13 135
SBER'13 6.468% usD 02/07/13 104.000 104.375 2.40 2.03 0.99 192
SBER'15 5.499% usD 07/07/15 104.375 104.750 3.95 3.82 2.75 335
SBER'17 5.4% usD 24/03/17 103.550 103.800 4.56 4.50 4.19 0.05 370
SBER'21 5.717% usD 16/06/21 101.268 102.268 5.54 5.39 7.13 -0.21 405
YACTHBIE KOMMNAHUU
EBpa3
EVRAZ'13 8.875% UsD 24/04/13 104.125 104.625 3.66 3.05 0.79 321
EVRAZ'15 8.25% UsD 10/11/15 105.250 105.750 6.48 6.32 2.98 0.25 591
EVRAZ'18 9.5% UsD 24/04/18 107.250 107.750 7.92 7.81 4.57 700
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PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa Tllokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
EVRAZ'18 6.75% uUsD 27/04/18 95.500 96.000 7.72 7.61 4.83 -0.25 678
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 100.930 101.930 9.46 9.04 2.36 -1.32 909
Anpoca
ALROSA'14 8.875% uUsD 17/11/14 109.702 110.197 4.52 4.31 2.18 -0.05 400
ALROSA'20 7.75% uUsD 03/11/20 104.375 104.875 7.05 6.97 6.27 571
Bbimnenkom
VIMPELC'13 8.375% uUsD 30/04/13 103.500 103.700 4.02 3.78 0.81 358
VIP FIN'16 6.493% uUsD 02/02/16 99.130 99.130 6.77 6.77 3.17 0.25 617
VIMPELC'16 8.25% uUsD 23/05/16 103.991 104.991 7.06 6.77 3.39 0.12 643
VIMPELC'18 9.125% uUsD 30/04/18 105.625 106.125 7.90 7.79 4.62 698
VIP FIN'21 7.748% uUsD 02/02/21 96.000 97.000 8.41 8.24 6.18 0.75 712
Nykonn
LUKOIL'14 6.375% uUsD 05/11/14 107.200 107.550 3.16 3.01 2.20 261
LUKOIL'17 6.356% uUsD 07/06/17 107.750 108.500 4.58 4.42 4.32 0.25 369
LUKOIL'19 7.25% uUsD 05/11/19 112.125 112.875 5.24 5.12 5.86 397
LUKOIL'20 6.125% uUsD 09/11/20 104.500 105.000 5.45 5.37 6.65 403
LUKOIL'22 6.656% uUsD 07/06/22 109.125 109.875 5.45 5.36 7.52 387
MTC
MTS'20 8.625% uUsD 22/06/20 114.750 115.250 6.25 6.17 6.07 494
HOBAT3K
NOVATEK'16 5.326% uUsD 03/02/16 102.797 103.097 4.47 4.38 3.25 -1.20 381
NOVATEK'21 6.604% usD 03/02/21 109.000 109.500 5.29 5.22 6.62 0.13 385
CeBepcTanb
SEVERSTAL'13 9.75% uUsD 29/07/13 106.750 107.050 3.30 3.03 1.01 284
SEVERSTAL'14 9.25% uUsD 19/04/14 108.750 109.500 4.14 3.73 1.68 365
SEVERSTAL'17 6.7% uUsD 25/10/17 100.500 101.000 6.58 6.47 4.51 0.50 569
TMK
TMK'18 7.75% uUsD 27/01/18 94.268 95.268 9.08 8.84 4.44 0.69 826
THK
TNK-BP'13 7.5% uUsD 13/03/13 103.687 106.687 2.14 -1.97 -0.06
TNK-BP'15 6.25% uUsD 02/02/15 105.125 105.625 4.14 3.94 2.37 359
TNK-BP'16 7.5% uUsD 18/07/16 111.000 111.875 4.49 4.27 3.49 377
TNK-BP'17 6.625% uUsD 20/03/17 108.125 109.125 4.68 4.46 4.09 -0.25 384
TNK-BP'18 7.875% usD 13/03/18 114.250 115.250 4.97 4.78 4.68 -0.13 397
TNK-BP'20 7.25% usD 02/02/20 112.625 113.625 5.21 5.06 5.92 391
YACTHbLIE BAHKU
Anbdra-BaHk
ALFA BANK'13 9.25% usD 24/06/13 104.375 105.375 4.62 3.60 0.96 0.40 419
ALFA BANK'15 8% usD 18/03/15 104.184 105.173 6.29 5.90 2.45 -0.03 579
ALFA BANK'17 7.875% usD 25/09/17 100.300 101.300 7.80 7.57 4.30 -0.32 697
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.500 102.750 3.69 3.15 0.46 327
NOMOS BANK'13 6.5% uUsD 21/10/13 101.542 102.542 5.25 4.46 1.26 -0.46 481
NOMOS BANK'15 8.75% USD 21/10/15 102.750 103.500 7.78 7.53 2.90 726
MpomcBaA3b6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.799 105.299 5.90 5.42 0.96 0.11 551
PSB FINANC'14 6.2% usD 25/04/14 98.000 98.500 7.39 7.09 1.72 0.26 700
PROMSVYAZB'15 12.75% USD 27/05/15 107.997 108.997 9.52 9.14 2.51 -0.01 914
PROMSVYAZB'16 11.25% USD 08/07/16 104.991 106.991 9.72 9.13 3.20 -1.21 919
XKPB
HOME CREDIT14 7% usD 18/03/14 102.504 103.004 5.44 5.14 1.61 499
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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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