9 MIOJIS 2012 T.

li
m BAHK
alll 3EHAT

u n" ru B " " BAHKOBCKAS] TPYITIA SEHIT

ExcedHesHbLll 0630Dp

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHoBHBIE cOOBITHA /CTP. 2/ 226 MecsIeR:
BHeurHui peIHOK aoJjra /crp. 3/ smat.  Asazem  MIN. MAX.
BHeUIHU PHIHOK AOJTa
¢ Jlaunuble 110 peIHKY TpyZa CIIIA BBITJIAIAT HEOTHO3HAYHO UST-10 yield 160 ¥ -0.03 145 238
UST 10-2Y sprd 131 VY -2 121 200
© EMBI+Glob. 365 A [} 316 441
IleHe)KHO-er]II/ITHI)II/I PBIHOK /C’I‘p. 4/ EMBI+Rus sprd 265 V¥ -13 219 332
* KoHBIOHKTypa PBIHKA BBIIVIA/IUT OTHOCUTETIHHO KOMGMOPTHOMH Russia’30 yield 377 A 001 375  4.60
JleHeKHBII PHIHOK
* Py6sib BHOBB IIOZ 1aByIeHHEM HEPTIHBIX KOTUPOBOK Libor-3m 046 m 000 046 058
Euribor-3m 064 V 0.00 0.64 136
o o o MosPrime-1m 6.65 V¥ -0.02 5.67 7.03
Poccuiickuii 70JITOBOU PBIHOK /cTp. 5/ Kopesera n 115 s51 W s2rs  sos 153
* EBpoOOHABI COXpaHSIOT cupaz K UST Jlenos. & 1B 1052 V¥ -24.1 61 757
NDF RU 3m 68 m 0.0 5 7

¢ JloKa/JIbHBIR PBIHOK HEAaKTHBEH, I€HbI CHUXKAI0TCA

Ba/IIOTHBII PEIHOK

USD/RUB 32495 A 0.163 28.97 33.67
o EUR/RUB 40283 VY -0.268 38.43 4181
IlepBUYHBII PBIHOK /cTp. 6/ HUR/USD o5 Y o013 1oy 135
Kopsuna 11B 36134 V -0.003 3333 3728
DXY 1 82.8 1.031 8.2 83.0.
IIpunoxeHusa nAeKe 3 A 31 78.27 8304
DOHIOBBIE UHAEKCHI
¢ PesynbTaThl TOProB pyOJsieBbIMU oburanuamMu Ha MMBB /crp. 7/ RTS 1388.1 W -0.7% 1228 1755
Dow Jones 12896.7 Y -0.36% 12101 13279
» Kaprsl moxogHOCTH Py0JIEBOTO PHIHKA /CTP. 1
p A A by p / p 5/ DAX 6535.6 V¥ -0.45% 5898 7158
e Pesynprarsl TOProB eBpobOHAaMH /CTp. 21/ Nikkei 225 9080 ¥ -0.65% 8296 10255
i ! . .95% 8 6
» KapTbl I0X0Z{HOCTH PBIHKA €BPOGOHIOB /cTp. 23/ Shanghai Comp. 22014 A 0956  2US 2461
ChIpbeBbIe PEIHKH
Hedrs Urals 100.1 A 0.68% 88 125
Hedrs Brent 1007 V -1.13% 89 126
Bosoto 1604.7 Y -0.28% 1540 1784
CRB Index 293.3 A 0.21% 267 326

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
3a 6 MecsIEeB
O EM B+ GlobalSpread, 6.1. Muni Corp Corp-10 (crpasa) 3HaY. A 3a fieHb MIN. MAX.
460 113.0 T 119.0
Tuso Price Return
440 - | T 17.0
125 L 60 OFZ 109.9 0.20 107.5 112.6
420 ] 1 150 Muni 110.6 0.04 110.5 115.1
fo 112.0 1 T 14.0 Corp 1111 0.01 110.7 114.5
400 1 1 130 Corp-10 115.9 0.09 115.5 122.2
1115 1 T 112.0 Total Return
380 T uro OFZ 241.0 0.47 230.7 243.2
1110 | T 110.0 Muni 336.1 0.23 320.8 337.5
360 T 109.0 Corp 336.1 o1 318.6 338.3
105 | 108.0 Corp-10 338.3 037 3206 338.3
3407 1 107.0 O6BeM TOPros B cerMenTe (WIH py6.)
106.0 OFZ 817 V¥ -14706 o 24770
320 i i ' ' ' ' ' uo.0 ‘ ‘ ‘ ‘ 1050 ) funi 1483 991 10 6146
25.5 315 6.6 12.6 18.6 24.6 30.6 6.7 SHIOH  11HIOH 17 MIOH 23 29 5 HIoTI
Corp 8908 V¥V -14686 19 44 858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

PbIHOK

I's1aBHBIE HOBOCTU

I'pynma Globaltrans nposoaur SPO o6bemoM A0 500 MuIH A0Ju1. [osoBHas komnanus Globaltrans Investments paccyuTbiBaer mpoaaTh
GDR mpuMepHO Ha 400 MJIH JIOJUL., a ee Maykopurapuii - Transportation Investments Holding - emie Ha cymmy okos1o 50 MutH gosut. /Uurepdakc/

Standard & Poor's mepecMOTpeJI0O IPOTHO3 JOJITOCPOYHBIX PEHTUHIOB AJsib(a-GaHka CO «CTAGUIBHOI0» HAa «IIO3UTHBHBIN».
H3meHeHue IIPOrHo3a OTpa’KaeT BbI3BAHO Y/IYUIIEHHEM KadyeCTBa aKTHBOB BCJIE/ICTBHE CHHKEHUA YPOBHA HPOGJICMHI)IX KpeauToB U pacxoJioB Ha
dopmupoBanre HOBBIX pe3epBoB. /Bloomberg/

OAO «T'a3mpoMGaHK» Cy3WJI0O OPUEHTHP KyIIOHA O0/IMranuii cepru 06 ¢ aByxJieTHei ogeprToit Ha 10 miapz pyo6. a0 8,75-8,85%
TOJOBBIX € MPeKHUX 8,75-9,00% 13-3a NEePENOANICKH 10 BEpXHel rpaHuile opueHTupa. /Bloomberg/

OcHOBHBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

06.06.2012 — MATHUIIA

Cratucruka CIIIA: Change in ° Brirtara kynona: @apmupenapar, 01 (12%, 0.7 miiH py6.), CYQK-®unanc, 01 (9.35%, 466.2 miH pyo6.),
Nonfarm Payrolls, Unemployment ~ ATIK, 01 (12.5%, 155.8 miH py6.)

Rate » Pazmemenve: BAB-mmaunr, USD-01 (100 muiH mosu1.), BAB-/Iusuur, USD-02 (100 miH go/u1.), BOB-
Jau3uHr, USD-03 (100 muH 10su1.), BOB-nmusunr, USD-04 (100 MJIH 1011.)

Ceroass: 09.06.2012 — MoHeAeJIbHUK

Crarucruka Kuras: CPI * BrimutaTa kynona: BHemskoHom6aHk, 2020 (LPN) (6.902%, 55.2 MJTH JJ0J171.)
* Odepra: HOMOC-BAHK, 11 (5 mipz py6.)

* Pazmenenue: Komnpiorep TexHomoa3ku, 01 (150 MJIH pyo.)

3aBTpa: 10.06.2012 — BTOPHUK

Crarueruka Kwuras: Trade ° Bbluiara kynona: BeivmenKom-HuBect, 03 (7.4%, 369 muH py6.), PMK Ilapk ILasza, o1 (5%, 12.4 M1H
balance, Exports, Imports py0.), CKB-6ank, BO-06 (8.5%, 84.7 muin py0.), Poccenbxo3baHk, 14 (7.7%, 383.9 muu py6.), BTB-
JIuzuHr @uHAHC, 02 (6.45%, 86.6 MiH py0.)
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EsxenHeBHBINA 0030D

BHenrHu# PHIHOK A0JITa

Jdannbie o peIHKY TpyAa CIIIA BbIIVIAAAT HEOJHO3HAYHO

Omny6ivkoBaHHBIE JaHHBIE 1O PBIHKY TpyzAa CIIA 3a HIOHB OCTABJIAIOT JBOHCTBEHHBIE
BrieyatsieHus. C OTHON CTOPOHBI, YBUJIEHHbIE IU(PHI ABHO OBLIN JIyYllle IIEPBBIX JBYX MeCSAIEB
II xBaprasa, ¢ pApyroud - TOBOPUTh O Hayase
BOCCTAQHOBJIEHHS SKOHOMUKHU. 3aHATOCTb BHE C/X CEKTOPA YBEJINYIUIACH HA 80 THIC. IPOTUB 77
ThIC. U 6.8 THIC. B Mae U alpeyie COOTBETCTBEHHO. YacTHBIA CEKTOp co3zan 84 ThIC. pabodImx

OHH HEAOCTATOYHO CHJIbHbIE, 4TOGBI

MECT, TOTZ[a KaK FOCCEKTOP COKPATHJI MX Ha 4 ThIC. B Mae 3TO COOTHOIIEHUE ObUIO 105 ThHIC. U
-28 ThIC. COOTBETCTBEHHO. TakuM 06pa3oMm, obecreduTs 6osiee CUIbHBIE GBI II0 CPAaBHEHUIO
¢ MaeM IIOMOTJIO MeHbIIIKe 0 MaciTaby cokpalieHue B roccekrope. Eie ofHUM MO/ICIIOpheM
JUTst 0011l CTaTUCTUKY ObLIa 3aHATOCTD B IPOM3BO/ICTBEHHOM CEKTOPE, KOTOpasi BHIPOC/IA Ha 13
TBHIC. [TOCJIE CHHIKEHMsI HA 21 ThHIC. MECAILIEM paHee, YTO MPOU30ILIO 6arofaps yIydileHHIo
CUTYaI[d{ B CTPOUTEJILCTBE (+2 THIC. IPOTUB -35 ThIC. B Mae). B cdepe ycyr, koropas pobaBuia
71 TBIC. paboOYMX MeCT HPOTHUB 126 B Mae, HAOJIIOJAJIOCh CHIDKEHUE 3aHATOCTU IO TAaKUM
HapaBJeHUAM KaK PpO3HWYHAsd TOPIOBJA, JIOTUCTHKA, HH(QOPMAIMOHHBIE YCJIYTH, B
OOJIBIIIMHCTBE OCTAJIBHBIX CEKTOPOB IPHUPOCT HOBBIX pabounx MecT ObLI 3aMeTHO ciabee
MaiicKuX 3HaYeHu. KayecTBeHHbIE TIOKA3aTe N PhIHKA TPY/AA BBIMIA/IAT HEIJI0X0. JlyiuTesibHas
Gespaboruiia (27 Hemeab U OoJiee) COKpATHIIACh HA 41 ThIC. JI0 5.37 MJIH YeJl., CPEAHSA
MIPO/IOJKUTEIFHOCTh Pabouell HeZlesi BBIPOCIA C 33.4 YacoB 10 33.5 YacOB, CPEAHEUACOBOM
3apabOTOK MOHSJICA Ha 6 IIEHTOB /10 23.5 T0JLI.

JlaHHBIE TI0 PBIHKY TpPy/la YKa3bIBaIOT, HACKOJIBKO CHJIBHBIM WM CTPEMHUTEJIBHBIM OBLIO
oxsaxkienue sxoHomuku CIIA B mpoisiom kBaprasie. Eciiu B sHBape-MapTe cpeiHeMeCSYHbIN
MPUPOCT 3aHATOCTU COCTABJISI 226 ThIC., TO BO 1l KBapTasie — JIAIIb 75 THIC. B TO ke Bpems,
HEraTUBHBbIE MPOIECCHI B 3aHATOCTH II0KA He TIEPEeKHIbIBAIOTCA HA 06U YPOBEHb
6e3paboTuIlpl, KOTopas Aep:utcs Ha oTMerke 8.2%. C TOUKM 3peHusi PHIHKOB 3TH JIaHHbIE
BBITJIAAAT HEBHATHO: C OI[HOﬁ CTOPOHBI, OHH YKa3bIBAIOT HA IIPOAOJIXKAIOIIEECA 3aMeaJIeHue
TEMIIOB SKOHOMHUYeckoro pocra B CIIIA, ogHako nudpbl HEZOCTATOYHO caabble, UYTOOBI
MTOBBICUTH BEPOSATHOCTD 3aIyCKa OUEPEAHOTO PayHZa MOJUTHKUA KOJIUYECTBEHHOTO CMATYEHUS
co cropoust ®PC.
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Baadumup Eecmugbees
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Kpusas US Treasures
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Hcmounux: Reuters

Cupaast EMBI+ (Poccus, Bpazuiinsa)

s EMBI+GlobalSpread, 6.1 EMBI+ Russia Spread, 6.11.

s EM Bl+ Brasil Spread, 6.11.
460
430
400
370
340
310

280
250

220

190

160

245 305 56

11.6

17.6 236 296 57

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

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

Pocausi-30 (ses. ukana), %

— U ST-10 (7168 1Ka 12), %
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Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

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

™

255 30.5 4.6 9.6 14.6 19.6 24.6 29.6 4.7
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Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

KoHBIOHKTypa PhIHKA BBITJISAIUT OTHOCUTEIHHO KOMGOPTHOH

VII0BHSA JIOKAQJIBHOTO IEHEKHO-KPEAUTHOTO PhIHKA B IATHUIYY HE CJIUIIKOM HU3MEHUJINCH,
KPaTKOCPOUHBIE NIPOLEHTHBIE CTaBKU, OJJHAKO, HEMHOIO IIOPOCIH. B yacTHOCTH, Ha pHIHKE
MBK cTOMMOCTD 3-JHEBHBIX KPEAUTOB COCTABJIAJIA OKOJIO 5.75% TOJOBBIX, IIOZ CTOJIBKO K€
3aKTI0YAJINCH CAEJIKH MexXauaepckoro perno. Ha ayknuonax mpsamoro pero ¢ LleHTpo6aHKOM
OBLIO IPUBJIEUEHO 312 MJIPJ Py0. IPOTUB 297 MJIPZ Py0. B yeTBepr. Takum 06pa3oM, HECMOTPS
Ha OTCYTCTBHE B3HAUYMMBIX IUIaTe)XXel, GAHKM He CIIEMIAT COKPAIlaTh 3aJ0J/DKEHHOCTh II0
OIlepaIyAM PeIo Iepex peryuaropoM. CerofHs yrpoM cyMMa CpezcTB GaHKOB Ha KOpCUeTax u
nenosutax B IIB PO yBenmumiack Ha 27.5 MIpZ, py6., COCTaBUB 709.5 MIIPZ, PyO.

Ha Texymieil Hezlesie CyIeCTBEHHBIX OTBJIEUYEHHUH JIMKBUIHOCTU He IUTAHUPYETCH, T0ITOMY
PBIHOK JIOJDKEH COXPaHUTh TEKYIIUU BHJ. B TO jke BpeMs, yYUTHIBAs BBICOKYIO 33/I0JIKEHHOCTh
6ankoB nepey peno ¢ IIb PO u npubinkeHre HAJIOTOBOTO IIEPUOAA UIOJIS, YCIIOBUS PHIHKA YyiKe
B Hayasie cJIelyIoeil HeleJIu MOTYT yXYALTUTBCH.

Py6.,15 BHOBB IIOJT TaB/I€eHHEM HEPTAHBIX KOTUPOBOK

BastioTHBIE TOPTY HATHUIBI IPOLLIN B HETaTUBHOM i pybss kimoue. Ilo wroram mHs
poccuiicKas BaliOTa IMOJelIeBesia IO OTHOIIEHUI0 K OMBAIIOTHOH KOp3MHE HAa 22 KOI. J0
oTMeTKH 36.25 pyb6. OuepesHON BUTOK pOCTa BHENIHEH HANPS)KEHHOCTH M YXOJi KOTHPOBOK
HedTH Brent Hike ypoBHS B 100 JI0JUI. 32 Oapp. IPHUBeEJI K OYepeIHON pacnpozake pyosieii. B
Havajle HeJleJIM HACTPOEHUs Ha MEXK/[yHaPO/JHBIX IJIOIIA/IKAX OCTAIOTCS HETaTUBHBIM, IIOTOMY
CerofHs, BepOATHO, JaBJIEHNE Ha PyOJIb OCTAaHETCs B CUJIE.

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
Bropuuk AyKupon 1Mecsl, 50 MJI] 6., 0T 6.50% FOLOBBIX
P Kasnaueiicra ™5 PAPYD- 507 Ton
Bosspar BOby 15 MIIpA, Py6.
Cpena AyKion OD3 03 26207, 15 MiIpA pyod.; OP3 25080 20
MIIpA Py6.
IToramenue O®3 0®D3 26199, 44 MIpA pyo.
Bosspar ®onjy KKX 1 MJIpA pyo.
Yersepr
IIsTHIIA

Hcmounuxk: L6 PO, Mungun, ®ond 2KKX
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Baadumup Eecmugbees
v.euvstifeev@zenit.ru

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

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

r 8.00%

235 30.5 6.6 13.6 20.6 276 4.7

Hcemounuxk: Reuters, [[B

Kpusaa NDF

e — 5 ()7 12 —O— 06,12 O 7 05,12
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Hcemounux: Reuters



EsxenHeBHBINA 0030D

Poccuiickuii 10JIr0BOM PIHOK

EBpoooHapbI coxpaHaroT cipag k UST

Poccuiickuil cerMeHT B IIATHUILY IIOKA3aJl HEIUIOXOU PE3YJIbTAT, YIUTHIBAsA CI1abble JaHHBIE 110
poIHKY TpyAa CIIIA, KOTOpble 3aMeTHO OXJIaJIWJIN IVI0GAIBHBIH AIIETUT K PUCKY. B 9THX ycroBuAX
KOTHPOBKHU POCCHICKON KPUBOW IMOKA3aJIu POCT, ABUrasch Boier 3a UST u mpubaBUB B IeHaX
cpesHeM Topszaka 25 Om. KopropaTHBHBIN CEKTOP BBIIVIA/IE] 3aMeTHO cjiabee: KOTHPOBKH
HaXOAWINCh B OOKOBHMKE U IIOYTH He BBIXOAWIM 32 paMKH 20 Om, ciabee PbIHKA BBITVIAZEIH
BBINycKH EBpasa, KOTHPOBKH KOTOPBIX K KOHILY AHS OIyCTIJINCh B CPEAHEM Ha 20 O11.

JIoKaIbHbBIH PBIHOK HEAKTHUBECH, IICHbI CHUZKAI0TCAHA

JIOKaIbHBIN PHIHOK B ISITHUILY ObLI MaJIOAKTUBEH WM 3aBEPIIUJI JIeHb CHUKEHHEM IIeH, YTO B
[I€JIOM COOTBETCTBOBAJIO HACTPOEHUSM MHPOBBIX IUIOAMOK. JlambHUi yuacTok KpuBoit O®3
MOTePsI B [eHAX B CPEAHEM MOPsiZika 30 OI, B TO K€ BPeMs KOTHUPOBKH Ha OTPE3KE CpPeHEeN U
GIKHEHN JAI0palyy, BRIMJISAAEBIINX 60siee 61ar0MOIyYHO C TOUKU 3PEHUS aKTUBHOCTH, OCTaJINCh
Ha YPOBHSX MaKCUMYMOB CEpPeIUHbI He/leIN. B KOpIIOpaTUBHOM CEKTOPE KOTHPOBKU CHU3UJIKCH B
Cpe/iHeM Ha 10 011, aKTUBHOCTh HHBECTOPOB HAXOZMJIACHh HA KpaiiHe HU3KOM YPOBHE.
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PbIHOK

Kupuan Covrues

k.sychev@zenit.ru

]IOXOZIHOCTI/I KpHBOﬁ BaJIIOTHBIX
CBOIIOB
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Hcmounuxk: Bloomberg
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
B Pom P Nousatls O R e R M
CKB-BaHk, BO-03 (BTOpU4HOE) -/B1/B na 1500 10.27-10.72 10.07.2012 11.07.2012 HeT /0.86T. 0.9r./14r.
[asnpombaHk, 06 BB+ /Baa3/ - na 10 000 8.94-9.05 06.07.2012 12.07.2012 HeT /1.88T. 2r./4r.
MeTtkom6GaHk, BO-5 -/B2/- na 1500 11.57-12.10 10.07.2012 12.07.2012 HeT /1T, ir/3r.
TKC BaHk, BO-5 -/B2/B na 1500 14.22-14.76 XX.07.2012 XX.07.2012 Het /1. 1r/3r.
TardoHabark, BO-7 -/B3/- na 2000 12.64-13.17 XX.07.2012 XX.07.2012 HeT /1T, ir/3r.
UenmoyHuk: Bloomberg, Cbonds, Finam
B e SSPE Towsapalls %o e O o
Ynpaenenue orxogamu - HH, 01 NR HeT 1000 H/a / 100% 10.72-11.19 10.72 27.06.2012 HeT /Hip
Pycckoe mope, BO-01 NR HeT 1000 H/a / 100% 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 -/-/B na 2000 H/a / 100% 11.04-11.57 11.30 06.06.2012 nal236r.
Kut ®duHaHe Kanutan, 03 NR HeT 1150 H/p / 100% 11.30 11.30 29.05.2012 HeT /3.
CMIM BaHk, 01 -/B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /05T,
KO Taip-PuHaHe, 5O-08 NR HeT 1500 H/p / 100% 10.31 10.31 29.05.2012 HeT /2.66T.
O 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/p / 100% 19.92 19.92 03.05.2012 HeT /2.44r.
Bank Pycckuit CtaHgapt, BO-06 B+ /Ba3/B+ na 5000 H/a / 100% 9.47-10.00 9.62 03.05.2012 Het / 1.44r.
HMTM, BO-02 BB-/Ba3/- na 4000 3.0/100% 9.73-10.25 9.20 02.05.2012 HeT /2.70T.
®CK ESC, 12 BBB/Baa2/- nAa 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 Het /3.49T.
Bank Konbuo Ypana, 01 B-/-/- na 1000 H/p / 100% 11.56-12.09 11.83 27.04.2012 HeT /1T.
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/g, / 100% 9.46-9.73 9.46 27.04.2012 HeT /1T.
tOTaip-duHaHe, BO-06 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1rT.
KOTaip-duHaHe, BO-07 NR HeT 1500 H/g / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
Cessb-baHk, 04 BB/-/BB na 5000 H/g / 100% 8.94-9.20 8.94 25.04.2012 HeT /1T.
TpaHcmaluxonauHr, BO-01 (BTOp.) NR HeT 3000 H/a / 100% 9.75-10.25 Ha 25.04.2012 HeT /1.7T.
JIK Ypancu6, 60-07 -/-1BB- na 2000 1.4/100% 11.08-11.46 11.46 25.04.2012 nal/150r.
YOMS, 04 B-/-1/- na 1500 0.8/80% 10.78-11.30 10.78 24.04.2012 Het / 1.44r.
INeHanepro, 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/151r.
100 YTP/YTM, (%)
155
15.0
TKC Bank, BO-05
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135 TardoHaGark, 50-07
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125 — -
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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 11/07/12 100.00 100.73 5.54 0.02 44 000
O®d3 25073 01/08/12 100.08 100.10 100.10 0.02 31 782 088 5.42 0.07 150 000
O®d3 46002 08/08/12 97.00 109.99 8.01 0.09 143 62 000
O®d3 25069 19/09/12 100.91 101.00 101.00 1 400 5.83 0.21 45 000
O®d3 25067 17/10/12 101.48 101.60 101.55 1 10 000 5.84 0.28 45 000
O®d3 26198 02/11/12 92.00 100.15 100.00 0.10 1 1000 5.88 0.33 42 000
O®d3 25072 23/01/13 100.51 100.53 0.03 2 46 000 6.24 0.53 58 150 000
O®d3 25078 06/02/13 100.25 100.30 100.25 0.00 9 164 437 6.35 0.57 62 100 000
O®d3 25065 27/03/13 89.01 104.15 6.40 0.70 45 46 000
O®d3 26200 17/07/13 99.60 99.70 0.05 1 10 000 6.56 0.99 24 50 000
O®d3 26201 16/10/13 99.35 103.50 6.93 1.22 39 16 47 000
O®d3 25076 13/03/14 100.40 100.49 100.45 0.00 12 300 086 6.92 1.59 11 18 155 000
O®d3 25068 20/08/14 109.00 109.70 109.55 0.25 6 42913 7.19 1.87 21 48 45 000
Od3 26202 17/12/14 109.30 109.50 7.13 2.18 43 40 000
O®d3 25071 26/11/14 102.19 102.20 0.13 1 1 7.20 2.21 4 50 80 000
O®d3 25079 03/06/15 99.30 99.55 99.50 15 632031 7.32 2.67 63 150 000
O®d3 25075 15/07/15 98.95 99.10 0.05 3 51158 7.35 2.69 66 150 000
O®d3 25077 20/01/16 95.00 99.80 99.65 -0.05 5 30 002 7.60 3.08 9 91 150 000
O®d3 46017 03/08/16 95.75 96.05 96.05 0.25 1 10 223 7.85 3.17 31 115 80 000
O®d3 26203 03/08/16 97.50 98.00 97.60 -0.40 3 125001 7.74 3.52 9 102 150 000
O®d3 48001 31/10/18 8.82 3.75 110 209 24 000
O®d3 46019 20/03/19 4.81 3.99 26 000
O®d3 25080 19/04/17 98.60 98.85 98.75 -0.15 1 500 7.86 4.06 6 112 150 000
O®d3 26206 14/06/17 97.50 98.90 98.80 0.10 3 12 7.84 4.21 108 150 000
O®d3 26204 15/03/18 98.50 98.75 98.50 -0.40 4 83541 7.98 4.63 4 119 150 000
O®d3 46021 08/08/18 8.20 4.69 25 140 107 000
O®d3 46014 29/08/18 90.00 96.90 8.18 4.79 20 138 62 000
O®d3 26208 27/02/19 97.56 97.85 97.75 5 55168 8.10 5.21 4 126 150 000
O®d3 46005 09/01/19 8.27 5.84 8 138 27 000
O®d3 46018 24/11/21 90.05 93.29 8.49 6.34 22 156 133 000
O®d3 26205 14/04/21 97.12 97.27 97.10 -0.25 74 1514 144 8.23 6.43 130 150 000
O®d3 46022 19/07/23 7.53 7.40 52 45 000
O®d3 26207 03/02/27 97.80 98.05 97.90 -0.50 10 92 511 8.58 8.46 6] 148 150 000
O®d3 46012 05/09/29 6.26 11.16 40 000
O®d3 46020 06/02/36 99.21 8.33 10.85 104 135 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.40 100.35 7.73 1.02 139 94 15 000
HIIMK
HIIMK BO5 30/10/12 100.98 101.01 101.01 -0.10 3 951 7.54 0.32 68 10 000
HIIMK BO1 04/12/12 101.09 7.61 0.41 75 5 000
HIIMK BO6 05/03/13 100.02 100.18 100.10 -0.12 2 2 7.71 0.64 185 88 10 000
HIIMK BO2 19/06/13 17/12/14 100.70 101.00 8.00 0.93 175 120 5 000
HIIMK BO3 19/06/13 17/12/14 100.85 101.00 100.95 2 101 7.84 0.93 159 104 5 000
HIMK BO7 11/11/14 100.85 101.15 100.85 -0.27 4 83 000 8.72 2.15 159 202 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 8.86 0.36 200 5 000
MMK BOS5 04/04/13 99.65 99.80 99.73 -0.07 1 1 8.17 0.73 219 135 8 000
MMK BO8 15/08/13 12/02/15 99.80 100.10 8.54 1.05 216 175 5 000
MMK BO4 27/02/14 98.30 98.05 0.15 2 98 9.14 1.54 236 240 5 000
MMK BO6 10/06/14 96.16 -0.01 2 20 000 9.55 1.84 258 284 5 000
MMK BO7 22/07/14 96.60 96.30 0.60 1 1 9.49 1.87 251 278 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.00 100.07 7.45 0.20 67 15 000
CescTtans BO2 15/02/13 101.15 101.55 101.60 0.30 1 44  7.14 0.59 137 30 10 000
CescTtans BO4 15/02/13 99.01 101.85 7.83 0.59 206 99 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.20 100.40 100.40 0.18 13 2830 8.05 0.94 179 125 8 000
Anpoca 22 28/06/13 23/06/15 97.00 100.55 8.11 0.95 185 131 8 000
Anpoca 23 18/06/15 100.40 101.10 8.87 2.62 153 218 7 000
Anpoca 20 23/06/15 95.00 101.18 8.92 2.63 158 223 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.26 100.36 100.11 -0.10 5 52 700 9.25 0.69 332 242 10 000
EBpas 3 22/03/13 13/03/20 100.30 101.20 8.81 0.69 288 198 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 106.81 107.25 107.25 -0.05 1 200 10.10 2.00 305 340 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.00 108.96 10.07 2.00 302 337 10 000
EBpas 2 26/10/15 19/10/20 98.00 100.25 10.53 2.85 310 384 10 000
EBpas3 4 26/10/15 19/10/20 88.03 103.00 10.57 2.85 314 388 5 000
EBpas 5 06/06/16 27/05/21 86.00 102.99 10.30 3.39 269 359 5 000
EBpas 7 02/06/16 25/05/21 86.00 94.90 10.22 3.38 261 351 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 98.93 99.58 99.00 0.10 1 35789 9.64 2.39 240 294 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 98.85 99.45 9.73 2.39 249 303 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 98.90 98.99 98.82 -0.18 1 1 9.72 2.39 248 302 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.45 100.57 100.57 0.22 1 1 8.57 0.05 5 000
Meuen 5 16/10/12 09/10/18 100.55 100.80 100.70 0.10 1 403 10.29 0.27 342 5 000
Meyen BO1 11/11/11  09/11/12 98.92 99.25 99.25 -0.74 2 8018 10.57 0.35 371 5 000
Meuyen BO2 12/03/13 99.00 99.30 99.30 0.30 5 4518 11.09 0.66 521 426 5 000
Meuyen BO3 24/04/13 97.95 98.79 99.99 1.09 1 1 9.97 0.78 391 315 5 000
Meuyen 2 15/06/11 12/06/13 95.01 95.40 95.01 -1.79 6 3015 13.68 0.92 745 688 5 000
Meuyen 15 18/02/14 09/02/21 93.00 94.50 94.30 -0.15 1 186 12.59 1.50 584 585 5 000
Meuyen 16 18/02/14 09/02/21 93.00 94.50 13.21 1.50 646 647 5 000
Meyen BO4 11/02/14 10/02/15 96.00 97.30 12.46 1.46 574 571 5 000
Meyen BO5 07/04/15 100.00 11.55 2.52 425 486 5 000
Meyen BO6 07/04/15 100.00 2 000
Meyen BO7 07/04/15 100.00 11.55 2.52 425 486 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 425 486 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 425 486 3 000
Meuyen 13 01/09/15 25/08/20 90.01 98.40 98.40 6.20 3 10 10.88 2.69 351 419 5 000
Meuyen 14 01/09/15 25/08/20 92.63 92.90 92.90 0.20 4 290 13.20 2.67 584 651 5 000
Meuyen 17 02/06/16 27/05/21 86.49 90.00 86.48 -2.54 4 115 202 13.32 3.35 572 661 5 000
Meuyen 18 02/06/16 27/05/21 80.01 92.44 86.48 -5.96 3 41 660 13.32 3.35 572 661 5 000
Meuyen 19 07/06/16 01/06/21 85.34 88.00 88.00 5.50 9 275 12.73 3.36 513 602 5 000
TMK
TMK BO1 22/10/13 99.20 10.12 1.23 358 335 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.40 100.80 100.40 -0.10 10 52588 9.12 0.98 283 233 10 000
PMK
PMK 3 17/12/13 15/12/15 95.86 102.00 100.02 2.74 2 2 10.65 1.38 399 389 3 000
PMK 4 05/06/14 02/06/16 91.55 97.99 12.51 1.79 557 579 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.41 101.27 102.00 1.70 14 899 7.60 0.41 74 5 000
KOKC
KOKC BO2 28/05/14 90.03 97.89 96.60 -1.40 2 14 11.01 1.77 409 429 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.86 93.00 93.00 -0.10 13 3012 13.55 1.53 678 681 15 000
Pycan 8 15/04/15 05/04/21 87.01 88.50 14.16 2.47 689 746 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 99.80 100.30 7.65 0.34 79 5 000
P>X[ BO1 05/12/12 95.00 101.05 100.90 -0.10 1 1 7.27 0.42 41 15 000
PXa 9 18/05/11 13/11/13 97.50 99.50 99.50 0.45 2 501 7.42 1.31 82 66 15 000
P>X[A 10 06/03/14 111.19 111.39 111.35 0.10 3 28992 7.74 1.48 100 99 15 000
P>X[a 23 29/01/15 16/01/25 102.50 102.70 102.50 0.08 1 219 8.06 2.27 87 136 15 000
PXA 11 18/11/15 97.88 1 6 8.71 3.00 123 202 15 000
PX[I 16 06/06/16 05/06/17 98.00 98.10 98.10 -0.17 1 30 8.66 3.42 104 195 15 000
P>XA 19 16/07/18 08/07/24 100.97 8.34 4.71 38 154 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.20 99.90 7.72 1.17 123 95 10 000
P®CK ESC 8 26/09/13 15/09/20 99.20 99.90 7.53 1.17 104 76 10 000
®CK ESC 18 09/06/14 27/11/23 101.00 101.65 101.00 0.05 1 555 8.08 1.81 113 136 15 000
P®CK ESC 15 23/10/14 12/10/23 99.76 101.35 8.22 2.10 111 152 10 000
®CK ESC 10 24/09/15 15/09/20 97.70 97.75 8.76 2.85 133 207 10 000
P®CKESC 7 27/10/15 16/10/20 96.15 96.85 8.87 2.95 141 218 5 000
P®CKESC 9 24/10/17 16/10/20 95.80 96.50 96.00 0.25 4 2502 9.15 4.34 128 238 5 000
®CKESC 11 24/10/17 16/10/20 96.00 96.70 9.03 4.34 116 226 10 000
PCK ESC 19 18/07/18 06/07/23 90.00 100.00 9.01 4.69 106 221 20 000
®CK ESC 13 22/06/21 98.50 8.85 6.42 56 192 10 000
PocaBTtogop
PocasTogop 1 29/11/16 100.80 101.60 9.81 3.80 208 308 3 000
PocBopokaHan
PoceogokaHan 3 11/11/13 09/11/15 96.03 99.89 99.35 0.21 4 28 9.73 1.29 314 297 3 000
BopokaHan
Bopokanan 1 09/12/15 100.00 8.99 3.01 150 230 2 000
3anagHubin CO
BanagHei CO 1 29/04/16 13/05/31 98.50 99.45 9.30 3.30 172 259 5 000
SanagHbii CO 2 29/04/16 13/05/31 98.50 99.45 9.30 3.34 170 259 5 000
SanagHbii CO 3 24/02/17 06/02/32 84.58 9.78 3.77 206 305 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 9.72 3.76 200 299 5 000
3SanagHbii CO 5 24/02/17 06/02/32 9.72 3.76 200 299 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 98.00 98.25 98.00 -0.25 1 10 9.75 1.60 293 301 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.
asnpom Kanutan-3 08/11/12 06/11/14 100.00 100.10 100.05 -0.02 7 43 298 7.44 0.34 58 15 000
[asnpom A9 12/02/14 98.00 102.00 7.74 1.50 99 100 5 000
lasnpom A1l 24/06/14 110.60 111.76 7.50 1.79 56 78 5 000
INykownn
Ny konn BO-1 06/08/12 100.54 100.64 100.59 2 17639 6.21 0.08 5 000
Ny konn BO-2 06/08/12 100.52 100.64 100.59 0.02 1 50 000 6.21 0.08 5 000
Ny konn BO-3 06/08/12 4.34 0.08 5 000
Ny konn BO-4 06/08/12 97.16 100.52 -0.13 1 8856 7.03 0.08 46 5 000
Ny konn BO-5 06/08/12 100.64 6.09 0.08 5 000
Iy konn BO-6 13/12/12 100.90 -0.10 1 5000 7.18 0.44 33 5 000
Ny konn BO-7 13/12/12 100.90 100.96 7.18 0.44 33 5 000
Iy konn 4 05/12/13 99.80 100.00 100.00 0.20 1 210 7.53 1.36 88 77 6 000
Masnpom HedpTbH
[asnpom Hedorb 3 23/07/12 12/07/16 100.37 100.41 100.41 0.01 2 3150 5.84 0.05 8 000
[asnpom Hedorb BO-5 09/04/13 99.65 100.20 99.66 0.01 2 40 000 7.74 0.74 173 92 10 000
[asnpom Hedorb BO-6 09/04/13 99.55 99.72 7.76 0.74 175 94 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 99.75 99.90 99.75 -0.05 4 70 8.53 2.30 133 183 10 000
[asnpom Hedorb 8 02/02/16 99.10 100.30 8.57 3.05 107 188 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 95.00 100.00 8.76 3.07 126 207 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 100.00 102.00 6.83 4.35 6 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 95.00 97.50 8.50 4.59 57 171 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 98.50 100.00 99.50 1 4 8.21 0.95 194 141 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.51 99.05 0.08 2 16 8.24 1.16 177 146 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 102.01 102.23 102.24 0.23 7 227 7.49 0.45 64 15 000
BauHedrb 2 18/12/12 13/12/16 102.01 102.30 102.26 0.11 2 2 7.44 0.45 59 15 000
BauHedrb 3 18/12/12 13/12/16 102.20 102.80 7.58 0.45 73 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.50 101.60 101.50 0.05 5 7323 8.37 1.35 173 161 10 000
BauHedrs 4 13/02/15 04/02/22 100.50 100.80 8.92 2.31 171 222 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.01 100.00 100.00 0.55 1 1 9.97 1.00 365 318 5 000
HK Anbsinc BO-1 04/02/14 95.59 99.82 98.53 -0.13 8 282 10.53 1.45 381 378 5 000
HK AnbsiHc 4 07/06/16 01/06/21 85.01 97.80 90.00 -3.00 1 1 12.49 3.35 489 578 5 000
HK AnbsiHc 6 10/06/16 04/06/21 87.52 94.99 88.01 -3.99 5 3815 13.24 3.36 564 653 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 99.52 100.10 100.49 0.40 6 100 12.02 0.97 573 523 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 97.50 97.00 1 20 000 9.54 3.44 191 283 5 000
FTOCBAHKUA
BTB
BTBE 6 11/07/12 06/07/16 5.83 0.01 15 000
BTB BO-6 21/12/12 19/12/14 100.40 100.49 100.49 0.09 2 501 7.61 0.45 76 10 000
BTB BO-7 25/01/13 23/01/15 100.13 100.15 100.15 1 16 360 7.89 0.54 222 105 10 000
BTB BO-1 15/03/13 99.80 99.99 99.85 1 5000 8.05 0.68 214 122 5 000
BTB BO-2 15/03/13 99.86 100.00 99.85 0.04 1 10 000 8.05 0.68 214 122 5 000
BTB BO-5 15/03/13 99.75 99.90 99.90 0.02 6 5716 7.97 0.68 206 114 10 000
BTB 5 17/10/13 99.01 100.00 100.00 0.90 2 1151 7.61 1.22 108 84 15 000
BTB B0O-03 18/03/14 17/03/15 98.37 101.00 8.51 1.60 169 177 5 000
BTB B0O-04 18/03/14 17/03/15 98.90 99.98 99.00 -0.90 1 1 8.92 1.60 210 218 5 000
BTB 24 3 30/05/12 29/05/13 99.50 8.14 0.88 196 134 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 8.93 2.21 177 223 15 000
BTB 24 5 23/08/12 20/02/14 99.85 100.00 8.13 0.13 148 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.55 99.50 8.24 1.02 190 145 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.35 8.50 0.64 265 167 5 000
BTB-INunanur 2 08/01/13 07/07/15 9.05 0.43 219 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.00 99.50 8.71 1.24 216 194 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.18 1.48 144 143 5 000
BTB-INnannHr 8 07/08/12 01/08/17 100.00 100.07 7.97 0.09 140 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.62 100.40 8.31 0.99 200 152 8 000
B3b
B3b 8 22/10/13 13/10/20 97.55 98.50 -0.40 1 15000 8.30 1.25 175 153 15 000
B3b 21 10/03/15 17/02/32 8.70 2.39 146 200 15 000
B3b 9 24/03/16 18/03/21 96.60 98.00 8.99 3.22 143 229 15 000
B3b 10 27/09/16 21/09/21 8.67 3.57 100 195 15 000
B3b 6 17/10/17 13/10/20 92.41 95.48 9.58 4.33 171 281 10 000
B3B-Nusunnr
B3B-INusntr 3 11/04/14 02/04/21 98.00 2 98 8.93 1.66 207 220 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.20 101.00 8.98 2.12 187 228 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.15 100.50 8.78 2.12 167 208 5 000
B3B-IusnHr 6 31/01/17 100.00 9.20 2.21 204 250 10 000
B3B-INusnHr 4 08/04/16 02/04/21 96.00 99.00 98.00 -1.00 1 20 000 9.45 3.22 189 275 5 000
B3B-INusnHr 5 08/04/16 02/04/21 102.45 9.55 3.23 199 285 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.
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.50 99.84 99.85 0.45 1 100 000 8.97 1.60 215 223 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.95 100.10 7.09 0.15 41 5 000
PCXb BO-5 29/08/12 28/08/13 100.01 100.08 7.09 0.15 41 10 000
PCXb 8 22/11/12  14/11/19 100.80 101.01 100.80 -0.15 4 4 8.03 0.38 117 5 000
PCXB 9 22/11/12  14/11/19 100.60 101.01 101.01 -0.69 5 5 7.45 0.38 59 5 000
PCXB 10 06/02/13 29/01/20 100.71 100.97 7.85 0.57 213 101 5 000
PCXb 11 07/02/13 29/01/20 100.40 101.00 7.72 0.57 199 88 5 000
PCXB 7 11/06/13 05/06/18 98.65 98.85 98.85 0.05 1 50 8.32 0.92 209 152 5 000
PCXb BO-2 06/08/13 03/02/15 99.72 99.99 99.72 -0.08 4 34 8.64 1.03 229 185 5 000
PCXb BO-3 08/08/13 05/02/15 96.00 100.20 8.56 1.04 220 177 5 000
PCXb BO-6 01/05/12 29/10/13 99.45 99.94 8.69 1.26 213 192 10 000
PCXB 15 05/11/13 26/10/21 100.30 100.60 100.35 -0.01 1 3000 8.63 1.27 205 186 10 000
PCXb 4 02/10/13  27/09/17 105.00 7.63 1.19 113 86 10 000
PCXB 3 13/02/14 09/02/17 101.00 101.35 8.74 1.48 200 199 10 000
PCXB 6 15/08/14 09/02/18 86.00 98.50 8.30 2.08 120 160 5 000
PCXB 16 13/04/15 04/04/22 98.81 99.15 99.15 0.40 4 155 000 9.09 2.48 181 239 10 000
PCXb 14 07/07/15 29/06/21 9.05 2.63 171 236 10 000
PCXB 12 09/07/15 01/07/21 98.99 9.38 2.64 203 269 5 000
PCXb 13 10/07/15 02/07/21 96.50 98.20 9.46 2.64 211 277 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.36 22 20 000
[asnpomGaHk 5 22/11/12 7.08 0.38 22 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.25 100.40 100.26 -0.04 9 205 002 8.07 0.47 122 10 000
[asnpombank BO-2 22/07/13 11/07/14 98.40 99.00 99.00 0.25 2 5000 7.91 0.99 159 112 10 000
[asnpombank BO-1 08/12/13 99.20 100.00 8.13 1.37 148 137 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.30 100.30 0.05 1 4000 8.46 1.47 173 171 10 000
ANKK
AMXKK A5 15/10/12 7.55 0.27 68 2 000
AVXKK A6 15/07/14 7.83 1.43 113 108 3 000
AMXKK A8 15/06/18 95.00 99.80 99.47 0.42 10 1324 8.04 3.01 55 135 5 000
AVXKK A9 15/02/17 93.33 99.69 7.86 2.12 75 116 5 000
AVXKK A7 15/07/16 7.66 2.13 54 96 4 000
AMXKK A19 15/05/15 15/11/24 97.50 99.50 9.11 2.56 179 242 6 000
AMXKK A18 15/04/16 15/07/23 8.79 3.23 123 209 7 000
AMXKK A10 15/11/18 99.00 101.00 8.63 3.23 107 193 6 000
AMXKK A21 15/02/20 99.35 99.85 99.79 -0.06 1 30 000 9.16 3.39 155 245 15 000
AMXKK A1l 15/09/20 91.45 99.90 9.34 4.04 154 260 10 000
AMXKK A16 15/09/21 99.70 9.07 5.13 102 224 10 000
AMXKK A17 15/04/22 8.81 5.62 66 194 8 000
AMXKK A20 15/12/27 8.88 8.37 31 179 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.43 2.02 136 173 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 1.36 254 243 3 000
MOB3KC BO-5 08/06/12 08/12/13 9.19 1.36 254 243 2 000
MOB3KC BO-4 01/08/12 01/08/14 7.67 0.07 3 000
MOB3KC BO-6 01/08/12 01/08/14 8.66 0.07 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.50 100.10 99.95 -0.05 4 90 000 8.53 0.60 275 169 5 000
MOB3KC BO-2 22/01/12 22/07/12 8.90 0.98 261 211 5 000
TpaHckpeauToaHk
TpaHckpeantTbaHk 5 12/08/13 99.40 99.88 8.50 1.04 213 171 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.50 99.90 99.50 0.48 3 5964 8.35 1.31 174 159 5 000
TpaHckpeantTbaHk 6 17/04/14 98.02 99.80 9.18 1.67 232 245 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.35 100.38 100.39 0.01 2 50 001 6.54 0.05 15 000
MTC 3 20/06/13 12/06/18 99.90 100.55 8.84 0.94 259 204 10 000
MTC 1 17/10/13 98.95 99.15 98.90 0.10 1 66 8.06 1.23 152 129 10 000
MTC 4 19/05/11 13/05/14 97.85 98.90 98.50 0.10 2 12 000 8.49 1.78 156 177 15 000
MTC 2 20/10/15 97.01 98.77 98.90 1 1 8.30 2.92 85 161 10 000
MTC 8 12/11/15 03/11/20 97.31 98.85 97.65 -0.15 1 1 9.17 2.96 170 248 15 000
MTC 7 07/11/17 97.60 98.20 97.75 0.29 13 10 084 9.45 4.32 158 268 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.85 101.30 100.85 -0.09 1 2802 8.54 0.97 225 175 10 000
BeimMnenkom 3 12/07/11 08/07/14 9.75 1.83 279 303 10 000
BeimMnenkom 2 23/03/15 14/03/22 97.77 98.00 10.07 2.41 282 337 10 000
BeimMnenkom 1 17/03/15 08/03/22 97.70 97.85 97.75 0.05 6 17 001 10.05 2.39 281 335 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.70 97.84 97.75 0.05 2 38 608 10.05 2.39 281 335 15 000
BeimMnenkom 6 13/10/15 95.00 95.40 95.01 -0.49 1 50 10.38 2.87 295 369 10 000
BeimMnenkom 7 13/10/15 95.30 95.50 95.50 1.20 3 10 002 10.18 2.87 275 349 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 8.34 0.32 148 2 000
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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 8 03/09/13 95.26 100.49 8.48 0.72 251 166
PocTtenekom 1 18/08/11 08/08/13 10.00 0.88 381 320 2 000
PocTtenekom 11 01/08/12 24/07/19 100.48 100.51 100.51 -0.11 3 64 4.51 0.07 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 100.15 100.60 9.02 1.48 228 227 3 000
TENE2 5 10/02/14 31/01/22 100.15 100.55 100.60 0.50 2 25000 8.66 1.48 193 191 4 000
TENE2 7 14/04/15 05/04/22 97.70 98.75 98.73 -0.02 2 98 9.75 2.47 248 305 6 000
TENE2 1 17/06/16 11/06/21 90.00 108.00 10.16 3.42 254 345 5 000
TENE2 3 17/06/16 11/06/21 90.00 108.00 10.12 3.42 250 341 3 000
TENE2 2 17/06/16 11/06/21 90.12 108.00 10.12 3.42 250 341 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.40 100.00 8.57 0.63 274 174 5 000
MArHUT
MarnHut BO-1 09/09/13 100.25 8.40 1.12 196 162 1 000
Marnut BO-2 09/09/13 100.10 8.40 1.12 196 162 1 000
Marnut BO-3 09/09/20 99.50 100.00 1 1 8.40 1.12 196 162 2 000
MarnHut BO-4 09/09/20 99.75 99.95 99.90 0.10 6 37 300 8.50 1.12 206 172 2 000
Marnut BO-5 28/02/14 98.80 99.45 8.84 1.54 206 210 5 000
MarnHut BO-6 22/04/14 99.30 8.62 1.69 175 189 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 94.00 96.75 10.66 1.81 371 394 8 000
X5 ®uHaHc 1 01/07/14 88.00 98.07 9.58 1.87 260 287 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.00 100.14 100.07 0.07 1 25000 8.22 0.05 3 000
Konerika BO-2 01/10/13 99.20 100.00 99.96 0.06 2 32 9.35 1.18 285 258 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 99.00 99.39 11.12 0.85 497 431 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.25 9.50 1.28 291 274 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 99.81 100.50 9.73 0.25 287 3 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.50 95.00 10.38 2.59 305 369 1 000
Mupatopr
Mupatopr BO-1 29/07/14 93.76 94.25 12.48 1.86 550 577 3 000
MALLIMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 109.97 8.41 1.90 141 170 10 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.05 0.20 1 25000 9.06 0.45 221 2 000
Kamas BO-2 04/02/14 93.01 98.60 98.50 1 32000 9.87 1.46 315 312 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 99.50 100.15 9.44 0.44 259 3 000
YpanearoH3asog 2 27/08/13 20/02/18 97.75 98.25 98.30 -0.05 13 86 700 10.83 1.08 443 405 3 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 284 304 5 000
rcc
fCC 01 20/09/12 26/03/17 100.00 9.60 0.21 281 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.41 0.46 156 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.03 0.78 297 221 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 95.01 99.90 99.66 0.16 4 94 8.86 0.78 280 204 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.30 99.88 10.25 0.80 417 344 2 000
Connepc 2 17/07/13 102.25 102.65 102.65 0.05 6 2054 9.96 0.95 370 316 3 000
MapomawcepBuc
rMC 02 13/02/15 100.30 100.75 10.74 2.26 356 404 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.96 100.30 100.30 1 1 7.44 0.74 144 62 6 000
AspodiioTr BO-2 08/04/13 100.50 7.73 0.74 173 91 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 7.75 0.62 193 91 3 000
TpaHckoHTeliHep 2 04/06/15 8.56 1.99 151 186 3 000
Mmo6anTtpaHc
HoslMepeso3Kom 1 10/07/15 98.50 99.99 10.32 1.45 360 357 3 000
HoelMepeso3Kom 5O-01 03/03/15 99.85 10.51 2.32 330 381 5 000
HogeMepeo3Kom BO-02 03/03/15 99.85 99.15 2 2 10.63 2.32 342 393 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 99.94 100.00 99.90 0.05 14 12 261 12.94 1.21 641 617 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.76 99.95 99.95 0.05 12 3152 12.90 1.08 650 612 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 95.01 103.03 10.71 0.70 477 388 2 000
lO-Tanp BO-2 26/03/13 101.00 102.56 100.20 -2.30 1 3 12.77 0.70 683 594 2 000
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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-3 19/12/13 102.72 0.02 1 20 000 7.67 1.37 101 91 2 000
lO-Tanp BO-4 26/03/14 97.00 97.45 97.41 -0.05 3 252 11.10 1.61 428 436 2 000
lO-Tanp BO-5 26/03/14 96.25 99.99 11.96 1.61 514 522 2 000
lO-Tavip 5 21/07/16 9.02 3.36 142 231 2 000
SHEPFETUKAU CETU
PYCrnapo
Py crvgpo 1 22/04/16 12/04/21 98.00 98.40 98.40 0.40 6 53 002 8.68 3.29 110 198 10 000
Py crvgpo 2 22/04/16 12/04/21 98.60 8.81 3.30 123 211 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 97.00 9.55 0.63 372 272 5 000
MocaHepro 3 06/12/12 28/11/14 101.15 101.30 101.15 -0.06 1 1 7.52 0.42 66 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 97.51 8.95 2.50 166 226 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.35 100.43 100.43 5 11669 8.17 0.93 192 137 4 000
OHEJ OrK-5 b-18 25/06/14 95.50 8.27 1.87 129 156 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.39 1.87 241 268 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.11 90.00 10.23 3.24 267 353 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 95.02 99.96 8.26 1.95 123 156 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 85.00 98.80 8.68 1.57 188 194 4 000
TrK-1 03 25/12/12 14/12/21 7.74 0.47 89 2 000
TrK-1 02 02/07/13 01/07/14 98.80 8.82 0.97 253 203 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.20 98.15 10.19 1.04 382 340 7 000
TrK-2
TrK-2 6O-1 17/09/13 80.52 81.19 81.19 -0.15 18 1779 30.55 1.13 2410 2 377 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.10 98.50 10.73 1.20 421 396 5 000
UpkKyTCcKkaHepro
Mpky TOHepro-1 28/11/13 10.91 1.76 399 419 5 000
Wpky TOHepro BO-1 08/04/14 86.00 99.00 8.51 1.65 166 178 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.80 100.20 8.57 1.10 214 179 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 239 227 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.51 100.00 10.76 1.09 435 398 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 98.95 100.00 98.90 -1.20 1 48 9.55 2.68 219 286 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 99.97 8.78 2.98 131 209 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.53 106.99 10.70 1.15 424 392 4 000
AKpoH 3 23/05/12 20/11/13 101.10 9.13 1.31 253 237 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.78 128 149 4 000
AKpOH 5 27/05/14 18/05/21 93.00 11.23 1.78 430 451 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.74 97.44 11.15 1.64 431 442 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
nce
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.50 10.54 0.95 428 374 2 000
pynna JICP 2 31/01/13 01/08/13 100.00 100.25 100.00 -0.15 3 212 10.01 0.55 432 317 5 000
JICP I'py nna BO-2 10/09/13 99.56 99.80 99.67 0.04 1 1000 10.54 1.11 411 376 2 000
JICP 'pynna BO-3 20/03/14 96.01 96.58 96.25 0.15 8 366 12.33 1.57 553 559 2 000
JICP I'pynna BO-5 24/07/14 93.40 93.67 93.40 0.05 3 2500 12.57 1.85 560 586 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.46 99.93 99.93 0.39 5 2000 11.35 0.45 450 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 102.85 103.30 8.22 0.41 136 2 000
NeHCneuCMY BO-2 23/05/13 102.85 105.00 102.80 -0.53 2 96 10.36 0.62 454 352 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 93.00 97.99 9.93 4.41 204 316 8 000
POCHAHO 2 20/12/17 93.00 100.40 10.90 4.42 301 413 10 000
POCHAHO 3 20/12/17 93.00 97.50 9.92 4.41 203 315 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.68 100.79 100.72 -0.08 5 3200 7.78 0.11 117 20 000
A®K Cuctema 3 29/11/12 24/11/16 102.00 102.10 102.00 -0.40 1 5 7.42 0.40 56 19 000
A®K Cuctema 1 07/03/13 101.25 101.50 101.50 0.40 4 45001 7.52 0.65 166 69 6 000
A®K Cuctema 4 15/03/16 85.01 98.76 98.63 -0.13 8 272 8.47 2.15 134 177 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.

MpodMeana duHaHc 1 18/07/13 16/07/15 99.11 99.44 99.41 -0.05 8 332 11.42 0.96 514 463 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.00 100.09 100.00 -0.05 7 3328 12.34 0.92 610 554 2 000
CutpoHukc BO-2 08/10/12 07/10/13 99.62 100.00 10.89 0.26 402 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.60 8.71 0.95 245 191 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.85 101.50 100.85 0.10 6 135 203 8.04 0.84 191 123 10 000
POCBAHK BO-2 08/07/13 9.13 0.95 287 233 5 000
POCBAHK A3 06/05/11 06/11/13 95.00 98.24 97.50 -0.10 8 188 9.11 1.29 252 235 5 000
POCBAHK A5 06/05/11 07/11/14 9.54 2.16 240 284 5 000
Alb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 97.50 101.50 9.46 1.47 273 271 5 000
Anbda-baHk 2 07/06/13 02/12/16 100.70 100.85 100.85 -0.03 1 620 8.43 0.90 222 163 5 000
MAOM Bank
MOM Bank 7 19/07/12 100.10 100.17 100.17 -0.01 1 10 6.84 0.04 5 000
MOM Bank BO-1 29/11/12 101.50 101.90 101.51 -0.24 1 490 8.96 0.40 210 5 000
MOM BaHnk BO-4 16/12/12 16/12/14 100.20 100.50 100.52 0.52 4 224 8.44 0.45 159 5 000
MOM BaHk 8 09/07/13 09/04/15 99.90 100.40 100.36 0.26 2 52 8.80 0.97 251 201 6 000
MOM Bank BO-2 21/03/14 99.93 8.35 1.59 154 161 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 100.00 100.20 9.29 1.51 253 255 5 000
Homoc 9 15/06/12 14/06/13 100.10 100.16 8.74 0.92 251 194 5 000
Homoc 11 02/07/14 02/07/14 100.00 100.07 100.07 -0.03 3 6885 9.68 1.86 270 297 5 000
Homoc BO-2 18/04/13 18/10/14 99.40 99.60 100.00 0.46 1 1 8.13 0.76 209 131 5 000
Homoc 12 25/08/13 28/08/13 99.45 99.70 8.91 1.08 251 213 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.00 100.09 100.10 0.05 5 7675 9.30 0.97 301 251 3 000
BaHk 3eHnt BO-2 22/09/12 22/09/13 99.95 99.97 99.97 0.04 4 4580 7.96 0.21 116 5 000
BaHk 3ennt BO-3 15/11/12 15/11/14 100.20 100.23 0.08 1 5000 8.20 0.36 134 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.55 99.65 99.65 0.03 8 2172 8.31 0.39 145 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.05 100.25 8.72 0.57 299 188 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.05 100.20 8.98 0.59 321 214 3 000
BaHk 3eHnt BO-1 07/04/12 07/04/13 7.62 0.73 163 80 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 100.02 100.15 100.00 -0.06 2 3000 9.19 0.89 299 239 5 000
BaHk 3ennt BO-7 12/04/14 12/04/15 99.35 99.50 99.27 -0.18 2 2 9.87 1.64 303 314 5 000
NMPOMCBA3bBAHK
MpomcB sa3b6aHk BO-2 20/02/13 18/02/15 99.75 99.83 99.79 0.03 3 20 001 9.28 0.61 349 244 5 000
MpomcB s3bb6aHk 5O-4 20/02/13 18/02/15 99.63 99.80 99.75 0.75 1 1 9.35 0.61 356 251 5 000
MpomcB a3b6aHk 6 17/06/13 98.70 99.10 99.10 -0.20 3 1540 9.47 0.93 323 267 5 000
MpomcB s3b6aHk B5O-3 04/02/14 95.00 98.99 98.00 -0.66 3 72 000 10.24 1.46 352 349 5 000
Bank CIo6
Bank CMB BO-2 26/03/12 23/09/13 9.23 1.15 276 245 5 000
Bank CMNB BO-1 09/10/12 09/04/13 10.40 0.26 353 5 000
Bank CMNB BO-4 13/12/12 12/12/13 99.80 100.25 100.07 0.27 1 345 8.49 0.44 164 3 000
MKB
MKB 8 10/10/12 08/04/15 100.00 100.30 100.10 0.10 1 49 8.70 0.26 183 3 000
MKB 7 17/07/12 14/07/15 100.06 100.08 100.08 0.01 1 10 000 7.05 0.03 2 000
MKB 6 07/08/12 100.11 100.15 100.11 -0.11 11 40 000 8.12 0.09 155 2 000
MKB BO-4 15/10/12 15/04/14 99.80 99.88 99.85 16 50 288 8.66 0.28 179 5 000
MKB BO-1 22/02/13 22/02/14 97.00 100.00 99.58 0.48 2 98 9.38 0.61 358 254 3 000
MKB BO-5 23/06/14 97.04 97.30 97.30 0.20 6 5660 11.05 1.83 409 433 5 000
NETPOKOMMEPL,
MeTpokommepy, 7 20/02/11 22/08/12 99.27 100.05 99.96 -0.04 2 34 7.36 0.13 71 3 000
MNMeTpokommepy, 6 22/08/12 100.00 100.05 100.05 1 10 7.38 0.13 73 3 000
MeTpokommepu, 5 19/12/12 21/12/14 103.00 8.32 0.45 147 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.00 9.22 1.10 280 244 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.60 99.85 9.20 1.13 275 242 5 000
JIK YPAIICUB
Ypancu6 JNnsmHr 60O-3 29/10/13 100.10 100.25 100.10 -0.14 1 1 9.67 0.66 379 284 3 000
Ypancu6 NnamHr 6O-1 28/02/14 99.70 99.95 10.03 0.86 387 322 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 97.80 98.65 98.65 0.90 3 3 10.17 1.06 378 339 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 100.15 100.20 100.20 -0.10 5 9 364 11.82 1.21 530 505 3 000
Ypancu6 NnsmHr 6O-6 10/02/15 100.00 101.00 11.11 1.25 455 434 3 000
Ypancub NnamHr 6O-2 12/01/15 100.65 101.60 11.56 2.18 442 486 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 100.55 101.50 11.73 2.27 454 503 2 000
KB PEHECCAHC KAINUTAIN
PenKan BO-3 05/08/13 05/08/14 98.00 98.25 98.25 0.10 20 39 798 11.99 1.01 566 520 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.35 100.48 100.40 -0.13 9 22 152 10.73 0.13 409 2 000
TKC BO-4 18/04/13 16/04/15 100.01 100.26 100.00 -0.30 14 2048 13.61 0.75 759 679 2 000
TKC 2 28/07/13 106.51 106.60 106.60 -0.50 27 24 265 13.52 0.93 727 672 1 000
TKC BO-1 20/09/13 101.10 101.25 101.25 -0.25 1 900 13.44 1.11 701 666 2 000
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PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBONam mnH py6.

TKC BO-2 29/11/11  26/11/13 103.93 104.00 104.00 0.07 17 3651 13.66 1.28 708 690 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 100.00 100.03 100.00 7 5338 10.13 0.05 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.99 100.14 99.80 0.05 1 500 11.32 0.35 446 5 000
EABP
EABP 3 29/10/13 25/10/16 99.25 8.31 1.26 174 154 5 000
EABP 1 03/02/14 28/01/19 98.00 101.25 8.59 1.48 186 184 5 000
EABP 4 11/02/14 06/02/18 98.20 -1.00 1 29500 9.12 1.49 238 237 5 000
EABP 2 26/02/15 21/02/19 93.00 110.05 9.23 2.38 199 253 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 99.00 8.50 0.36 164 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.40 99.79 99.50 -0.10 5 10 013 9.15 1.09 274 237 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 99.00 99.10 99.00 -0.65 2 2 9.63 1.10 320 285 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 85.00 98.50 10.13 1.11 370 335 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.72 1.37 206 196 5 000
OHuKkpeanT BaHk 1 07/09/16 98.00 9.12 3.61 144 240 5 000
PandcpanseH
PandxpaiizeH 4 06/12/11 03/12/13 98.95 100.45 -0.35 1 10 000 8.57 1.35 193 181 10 000
Pandxpaiizen 5O-7 27/11/13 98.60 102.00 8.44 1.34 181 168 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 161 5 000
PyccCraHpapT
Py ccCtanpapt BO-1 09/11/12 07/11/14 100.00 100.99 100.85 -0.11 10 21911 8.55 0.35 169 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.30 9.67 0.70 372 284 5 000
BocTt-3kcnpecc
BocTt-Okenp bank BO-5 19/04/12 17/10/13 99.00 100.00 100.00 0.40 2 8 030 10.22 1.21 370 345 2 000
BocTt-Okenp bBank BO-1 10/03/11 07/03/13 101.00 7.62 0.65 176 79 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 92.01 99.90 9.23 0.43 237 5 000
XK baHk 5 19/10/11 17/04/13 99.85 100.00 99.90 -0.13 2 5001 8.91 0.75 289 209 4 000
XK BaHk BO-3 22/10/13 22/04/14 8.14 1.23 160 137 4 000
XK BaHk 7 26/04/12 23/04/15 99.15 99.34 99.34 0.04 12 35766 10.41 2.44 315 371 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.50 7.93 1.62 110 120 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 100.00 8.34 0.20 156 2 000
Py cdmHancbanrk 9 18/09/12 15/09/15 100.00 8.12 0.20 134 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.10 98.60 9.63 0.98 333 284 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 101.00 9.40 1.11 297 262 4 000
Py cdmHancbank 10 12/11/13 10/11/15 101.00 8.04 1.30 144 128 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.75 9.08 1.30 248 232 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.50 100.70 100.70 -0.15 3 10 001 8.36 0.32 150 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.00 99.50 99.25 1 5000 11.29 1.52 453 455 6 000
OTIN BaHk 2 25/03/14 95.50 95.60 95.57 0.07 8 250 11.45 1.60 463 471 3 000
OTIMN baHk BO-1 29/07/14 93.60 94.00 93.60 -0.30 2 219 11.85 1.87 487 514 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.20 8.13 0.42 127 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.60 9.95 0.87 377 314 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.70 100.20 8.34 0.27 147 2 000
CKB-baHk BO-6 09/07/13 08/06/14 11.15 0.95 488 435 2 000
KpeauTEBpona BaHk
KpenEs pbaHk 6 21/08/12 18/02/14 100.00 100.10 8.26 0.13 162 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 98.80 99.85 99.20 5 5000 10.82 1.46 410 407 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 97.99 9.56 1.70 268 283 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 99.50 99.99 9.36 1.21 284 259 5 000
LleHTp-UHBeECT
LieHTpNHBECT 2 25/06/13 24/06/14 100.00 100.20 10.62 0.95 436 382 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.55 99.95 9.04 0.45 219 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.55 99.95 9.52 0.45 267 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.51 99.85 10.11 0.76 407 329 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.67 0.46 182 5 000
CasasbbaHk 05 07/04/22 10.00 2.67 264 331
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.50 99.55 99.55 4 2685 11.06 0.29 419 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.02 10.07 0.16 336 2 000
Cy pocTp BOO1 03/03/13 03/03/14 99.01 99.25 99.25 5 1100 12.53 0.63 670 570 2 000
CypocTp 04 10/04/12 08/10/13 98.66 99.25 99.25 0.05 2 500 11.96 1.18 546 519 2 000
MeTko MG aHk

i

I BAHK
MBEHVIT
09.07.2012




EsxenHeBHBINA 0030D

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

OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBONam mnH py6.
MeTkombaHk BO-1 02/02/13 02/08/14 98.70 98.70 0.55 3 10 495 11.36 0.56 566 452 2 000
MeTkombBaHk 01 13/04/13 15/04/15 99.25 100.05 10.90 0.75 489 408 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 81.00 97.50 11.59 1.88 460 488 2 000
TatchoHagbaHk
TaTtdoHabaHk BO-1 28/06/12 26/12/13 99.97 99.99 99.95 0.45 10 631 450 14.72 1.40 805 797 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 99.45 99.90 10.93 0.29 406 2 000
TatdoHabaHk BO-3 29/11/12  27/11/14 100.00 101.10 101.10 0.15 1 1 9.54 0.40 268 2 000
TartdoHabaHk 7 16/12/11 14/12/12 99.50 101.00 7.79 0.44 94 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 99.45 99.94 100.00 -0.03 3 495 11.54 0.60 576 470 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.01 100.20 100.20 -0.10 3 1232 10.15 0.62 434 331 2 000
TaTtdoHabaHk BO-5 09/04/13 07/04/15 99.00 99.62 99.00 -0.80 5 155 12.77 0.73 678 595 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 45 #N/A The ixcord could nt be found #N/A The rord coulcord could #N/A The #N/A The reord could #3HAY! #3HAY! #3HAY! found 000
Mocksa 54 05/09/12 99.90 100.14 6.10 0.17 15 000
Mocksa 61 03/06/13 107.21 108.05 7.40 0.86 124 59 30 000
Mocksa 53 01/09/13 101.00 6.50 1.11 7 15 000
Mocksa 63 10/12/13 110.81 111.34 6.79 1.31 18 3 15 000
Mocksa 62 08/06/14 109.22 109.40 7.75 1.73 85 103 35 000
Mocksa 39 21/07/14 99.25 99.35 99.31 -0.04 2 38000 7.53 1.87 55 82 10 000
Mocksa 64 24/06/15 96.55 98.40 98.15 0.46 7 10 250 7.86 2.72 48 117 20 000
Mocksa 44 16/11/15 112.21 113.80 8.37 2.83 95 168 40 000
Mocksa 56 22/09/16 95.01 96.00 8.30 3.64 61 158 20 000
Mocksa 49 14/06/17 96.00 97.40 8.05 4.23 21 129 25 000
Mocksa 48 11/06/22 88.60 89.00 89.00 0.40 2 52 8.41 7.14 1 142 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 98.00 101.84 8.07 0.91 185 127 19 000
MockoB ckast O6n 7 16/04/14 99.15 99.35 99.10 0.10 3 22 8.73 1.67 187 200 16 000
HUXENOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 101.50 102.30 6.95 0.41 9 3 000
Hwxeropoackas O6n 4 17/11/12 99.01 102.05 100.00 1 3000 7.87 0.37 101 3 000
Hwxeropoackas O6n 6 07/10/15 99.50 100.00 8.67 2.03 160 197 5 000
Hwxeropoackas O6n 7 16/11/16 102.20 102.60 102.50 3 138 473 8.99 2.49 170 229 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 101.00 101.85 8.26 1.37 160 150 8 000
Camapckan O6bn 6 10/05/13 102.00 106.30 7.43 0.79 135 62 2 000
Camapckan O6bn 7 30/11/16 97.00 97.59 97.60 0.46 1 25000 8.82 2.33 160 212 12 000
AKYTUA
Ay Tna 1 11/04/13 8.18 0.50 133 3 000
Axy Tna 9 19/09/13 102.70 8.07 0.75 206 125 2 000
Ay Tna 7 17/04/14 99.35 100.68 7.84 1.39 117 109 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpai 2 14/12/12 98.00 99.75 0.53 2 000
KpacHonap 02 05/11/15 102.00 8.89 1.44 218 214 1 000
KpacHopapckuii kpan 3 27/09/14 99.40 100.20 100.20 0.40 2 452  8.10 1.60 128 136 4 000
KPACHOAPCKUWN KPAA
KpacHosipckuin kpaii 4 08/11/12 100.85 101.25 101.25 -0.04 3 999 6.82 0.34 10 000
KpacHosipckuw kpan 5 29/11/16 101.50 101.90 101.50 -0.38 1 5000 8.48 1.78 155 176 9 000
KOMU
Komun Pecn 7 22/11/13 86.15 100.85 7.17 0.85 101 36 1 000
Komun Pecn 9 18/10/14 97.00 99.00 8.11 1.67 125 138 2 000
Komun Pecn 8 03/12/15 96.00 8.61 2.50 132 192 1 000
Komun Pecn 10 15/12/16 9.01 2.64 166 232 2 000
YOMYPTUA
Yamy ptus 05 24/11/16 103.00 103.25 103.25 4 5085 9.13 2.76 174 244 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.50 100.80 100.50 11 96 618 8.11 0.45 126 3 000
Koctpomckas obnactb 6 17/11/16 100.00 100.20 100.20 7 5735 9.74 2.09 264 304 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 103.31 103.60 103.60 -0.10 4 18 000 9.54 2.53 224 285 3 000
PECN KAPENMUA
Kapernvsa 14 30/11/16 101.00 102.00 9.39 1.99 234 269 1 000
APOCIJIABCKASA OBJIACTb
Apocnasckas O6n 9 16/05/13 99.88 101.00 100.00 1 150 8.23 0.58 248 139 3 000
Apocnaeckas O6n 10 15/04/14 99.00 99.70 99.35 0.35 1 300 000 8.31 1.41 162 156 3 000
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EsxenHeBHBINA 0030D

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

OdbepTthl lMorawenns [lokynka [lpopaxa [locn W3m. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
PA3AHCKASA OBJIACTb
PsizaHckas O6n 1 27/11/14 99.90 100.00 -0.20 4 14 312  8.47 1.40 179 172 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 101.90 5.31 0.46 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.50 1.38 84 74 2 000
CBEPOJIOBCKAA OBINACTb
Ceepparnosckas obn. 01 11/12/16 102.80 8.89 2.06 180 219 3 000
TBEPCKASA OBIACTb
Teepckast O6n 5 26/12/13 99.00 108.97 8.81 1.35 218 205 4 000
TBepckast O6n 6 12/06/14 103.30 104.75 8.42 1.07 203 164 3 000
Teepckast O6n 7 15/12/15 97.50 98.00 9.78 2.73 240 309 3 000

UermoyHuk: REUTERS, pacyensl: baHk SEHUT
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PbIHOK
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PbIHOK
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PbIHOK
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PIHOK
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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 29/04/15 103.750 104.000 2.24 2.15 2.67 168
RUSSIA'17 3.25% usD 04/04/17 101.250 101.750 2.96 2.85 4.39 214
RUSSIA'18 11% usD 24/07/18 140.900 142.150 3.44 3.25 4.66 0.95 242
RUSSIA'30 7.5% usD 31/03/30 120.901 121.055 3.76 3.74 5.38 0.15 241
RUSSIA20 5% USD 29/04/20 109.125 109.375 3.65 3.61 6.56 0.13 233
RUSSIA'22 4.5% USD 04/04/22 105.375 105.675 3.83 3.80 7.95 0.13 227
RUSSIA'28 12.75% USD 24/06/28 181.450 182.700 5.18 5.11 9.28 0.36 334
RUSSIA'42 5.625% USD 04/04/42 109.500 110.000 5.01 4.98 15.21 1.00 279
FTOCKOMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.798 100.923 1.60 1.15 0.28 -0.01 116
GAZST'13 5.625% USD 22/07/13 101.762 102.266 1.34 0.16 0.41 90
GAZPR'13 9.625% USD 01/03/13 105.020 105.220 1.69 1.39 0.62 125
GAZPR'13 7.343% USD 11/04/13 103.775 104.150 2.23 1.74 0.73 179
GAZPR'13 7.51% USD 31/07/13 105.405 105.905 2.28 1.82 1.00 182
GAZPR'14 10.5% USD 25/03/14 112.000 112.125 3.24 3.17 1.59 0.25 278
GAZPR'14 10.5% uUsD 08/03/14 111.650 111.775 3.25 3.18 1.54 0.15 279
GAZPR'14 8.125% uUsD 31/07/14 109.375 109.875 3.35 3.12 1.88 -0.19 285
GAZPR'15 5.092% uUsD 29/11/15 105.250 105.875 3.43 3.24 3.14 -0.10 284
GAZPR'16 6.212% uUsD 22/11/16 108.875 109.625 3.98 3.80 3.89 -0.13 324
GAZPR'18 8.146% uUsD 11/04/18 118.750 119.750 4.42 4.24 4.73 -0.17 347
GAZPR'19 9.25% uUsD 23/04/19 125.375 126.375 4.82 4.67 5.30 -0.13 373
GAZPR'22 6.51% uUsD 07/03/22 110.375 111.375 5.13 5.01 7.31 -0.24 365
GAZPR'34 8.625% uUsD 28/04/34 128.231 128.728 6.24 6.20 11.31 0.36 424
GAZPR'37 7.288% uUsD 16/08/37 114.332 114.829 6.16 6.12 12.36 0.36 409
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 105.961 107.961 2.05 0.26 1.02 -0.03 159
TRANSN'14 5.67% uUsD 05/03/14 104.025 104.981 3.15 2.57 1.57 0.01 267
TRANSN'18 8.7% USD 07/08/18 124.500 125.500 4.10 3.94 4.85 -0.58 310
PXO
RZD'17 5.739% USD 03/04/17 107.630 108.130 3.95 3.84 4.17 315
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 95.775 96.775 6.32 6.10 4.61 0.26 549
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.500 101.700 1.60 0.96 0.31 117
VTB'15 6.465% USD 04/03/15 104.875 105.370 4.49 4.29 2.43 397
VTB'18 6.315% USD 22/02/18 102.510 103.510 5.78 5.58 4.72 0.33 488
VTB'18 6.875% USD 29/05/18 104.875 105.375 5.88 5.78 4.93 0.25 494
VTB'20 6.551% uUsD 13/10/20 101.250 101.750 6.35 6.27 6.42 508
VTB'35 6.25% uUsD 30/06/35 103.500 103.875 5.97 5.94 12.65 -0.13 390
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.248 103.747 3.37 2.78 0.82 294
BANK OF MOS'15 6.699% USD 11/03/15 104.125 104.500 5.02 4.88 2.44 452
BOM CAPITAL'15 6.699% USD 11/03/15 97.429 98.429 7.78 7.35 2.43 0.04 737
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 100.266 100.566 5.05 4.96 3.55 0.73 442
VEB'17 5.45% uUsD 22/11/17 104.125 104.625 4.57 4.47 4.71 368
VEB'20 6.902% uUsD 09/07/20 109.528 110.038 5.42 5.34 6.36 0.44 415
VEB'25 6.8% uUsD 22/11/25 105.875 106.375 6.15 6.10 9.05 439
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.625 105.125 3.03 2.52 0.95 258
GAZPROMB'14 6.25% USD 15/12/14 103.750 104.250 4.60 4.38 2.28 -0.13 409
GAZPROMB'15 6.5% USD 23/09/15 104.625 105.125 4.92 4.75 2.90 437
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.150 104.400 2.20 1.91 0.83 175
ROSSELKH'14 7.125% USD 14/01/14 105.850 106.350 3.12 2.80 1.41 -0.28 266
ROSSELKH'14 9% USD 11/06/14 110.250 110.625 3.43 3.24 1.80 -0.13 293
ROSSELKH'17 6.299% USD 15/05/17 106.375 106.875 4.81 4.69 4.24 401
ROSSELKH'18 7.75% USD 29/05/18 114.250 114.750 4.93 4.84 4.88 397
ROSSELKH'21 6% USD 03/06/21 99.007 99.632 6.29 6.11 3.51 0.01 569
CbepbaHk
SBER'13 6.48% USD 15/05/13 104.125 104.375 1.54 1.25 0.83 109
SBER'13 6.468% USD 02/07/13 104.125 104.500 2.17 1.79 0.96 171
SBER'15 5.499% usD 07/07/15 104.750 105.000 3.80 3.72 2.80 -0.13 326
SBER'17 5.4% usD 24/03/17 103.875 104.375 4.48 4.36 4.17 -0.25 369
SBER'21 5.717% usD 16/06/21 101.673 102.298 5.48 5.39 7.11 -0.42 407
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EsxenHeBHBINA 0030D

PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa Tllokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
EVRAZ'13 8.875% UsD 24/04/13 104.250 104.750 3.34 272 0.77 -0.13 291
EVRAZ'15 8.25% UsD 10/11/15 106.000 106.500 6.22 6.06 2.96 0.25 570
EVRAZ'18 9.5% UsD 24/04/18 107.250 107.750 7.91 7.81 4.55 -0.50 708
EVRAZ'18 6.75% UsD 27/04/18 95.500 96.000 7.73 7.61 4.80 687
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 103.750 104.500 8.27 7.96 2.34 788
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.194 111.191 4.27 3.85 2.16 0.02 376
ALROSA'20 7.75% UsD 03/11/20 106.125 106.625 6.77 6.70 6.27 -0.13 552
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.650 103.850 3.71 3.46 0.78 0.10 328
VIP FIN'16 6.493% uUsD 02/02/16 100.380 100.380 6.37 6.37 3.15 581
VIMPELC'16 8.25% UsD 23/05/16 105.788 106.295 6.53 6.38 3.37 0.09 594
VIMPELC'18 9.125% uUsbD 30/04/18 108.125 108.625 7.37 7.27 4.61 -0.13 652
VIP FIN'21 7.748% uUsbD 02/02/21 97.880 98.880 8.09 7.93 6.18 -0.02 686
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 107.750 108.050 2.89 2.76 2.17 236
LUKOIL'17 6.356% uUsbD 07/06/17 109.000 109.500 4.30 4.19 4.30 -0.13 348
LUKOIL'19 7.25% uUsbD 05/11/19 113.500 114.125 5.02 4.93 5.85 384
LUKOIL'20 6.125% uUsbD 09/11/20 106.625 107.125 5.14 5.06 6.65 0.50 380
LUKOIL'22 6.656% uUsbD 07/06/22 110.375 111.125 5.30 5.20 7.51 0.13 379
MTC
MTS'20 8.625% uUsbD 22/06/20 115.250 115.625 6.17 6.11 6.05 495
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 104.000 105.000 4.11 3.81 3.23 -0.50 350
NOVATEK'21 6.604% uUsbD 03/02/21 109.875 110.375 5.16 5.09 6.60 381
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.700 106.950 3.21 2.98 0.99 -0.17 277
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.125 109.625 3.87 3.59 1.65 339
SEVERSTAL'17 6.7% uUsbD 25/10/17 101.500 102.000 6.36 6.25 4.49 -0.25 553
TMK
TMK'18 7.75% uUsbD 27/01/18 95.549 96.549 8.78 8.54 4.43 802
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.883 106.883 1.66 -2.58
TNK-BP'15 6.25% uUsD 02/02/15 105.875 106.375 3.82 3.62 2.35 329
TNK-BP'16 7.5% uUsbD 18/07/16 111.875 112.750 4.25 4.03 3.46 358
TNK-BP'17 6.625% uUsD 20/03/17 109.125 109.875 4.45 4.28 4.07 367
TNK-BP'18 7.875% uUsbD 13/03/18 115.375 116.375 4.75 4.56 4.66 382
TNK-BP'20 7.25% uUsD 02/02/20 114.250 115.250 4.97 4.82 5.91 375
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% uUsD 24/06/13 104.875 105.125 3.98 3.72 0.93 355
ALFA BANK'15 8% UsD 18/03/15 106.125 106.625 5.51 5.32 2.42 502
ALFA BANK'17 7.875% UsD 25/09/17 101.438 102.438 7.53 7.30 4.29 -0.85 677
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.630 102.880 3.08 2.52 0.43 0.03 267
NOMOS BANK'13 6.5% UsD 21/10/13 101.938 102.938 491 4.11 1.23 -0.06 448
NOMOS BANK'15 8.75% USD 21/10/15 103.277 104.277 7.60 7.25 2.88 -0.12 713
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.799 105.299 5.79 5.30 0.94 0.25 541
PSB FINANC'14 6.2% UsD 25/04/14 97.878 98.378 7.48 7.17 1.70 -0.01 711
PROMSVYAZB'15 12.75% USD 27/05/15 108.503 109.503 9.30 8.92 2.48 0.01 895
PROMSVYAZB'16 11.25% USD 08/07/16 105.524 107.524 9.55 8.97 3.34 0.01 908
XK®db
HOME CREDIT'14 7% UsD 18/03/14 102.499 102.999 5.42 5.11 1.59 -0.26 499
]
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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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