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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHOBHBIE COOBITHA /CTP. 2/ 3 6 Mecsues:

BHemrHu# PHIHOK goJra /crIp. 3/ smas.  Asazems  MIN. MAX.

BHeUIHUH PHIHOK A0JTa

¢ PriHKM HeﬁTpaﬂbeI, KUTalCKue JAAHHBbIE MOTYT UX paClI€BEIUTh UST-10 yield 150 VY -0.01 145 2.38
= UST 10-2Y sprd 123 VY -1 121 200

C€HEeXKHO-KPpEeAUTHbBIN PBIHOK /C B
I[ p A p / Tp 4/ EMBI+Glob. 371 'V -1 316 441
¢ YcioBus PBIHKA YJIYUYIINUJ/INCh, HO BPAJ JIX HA/L0JITO EMBI+Rus sprd 263 A 1 219 332
Russia’30 yield 3.67 A 0.00 3.67 4.55

* Py6s1p IpOZI0IKAET CII€A0BATH 32 KOTUPOBKAMU HeDTH

JleHeKHBII PHIHOK

Poccurickun A0JITOBOU PBIHOK /CTp. 5/ Libor-3m 046 m 0.00 046 0.58
¢ EBpOOOH/BI TPOIOIKUIN PATUTH Euribor-3m 052 ¥ -oor 052 132
MosPrime-1m 6.77 A 0.08 5.67 7.03
o JIOKaJBbHBIA pBHIHOK B OOKOBHKe, ayKuMoH MuHbUHA He BIEYATIWI Kopesera s 1B 6019 A 5.0 504 1153
UHBECTOPOB Jlenos. B 11B 761 VY -43.6 61 757
o NDF RU 3m 69 V -0.1 5 7
IIepBUYHBIHA PBIHOK /CTP. 6/ Bamommnti pentox
USD/RUB 3288 V¥ -0.059 28.97 33.67
EUR/RUB 40303 V -0.253 3843 4181
HpI/IJIO)KeHI/IH EUR/USD 1225 Y -0.006 123 135
¢ PegynbraTs! TOproB py6seBbiMu oburanusavu Ha MMBB /crp. 7/ Kopsuna [1B 36.136 'V -0134 3333 37.28
DXY Ungexc 8340 A 0.239 78.27 83.40
* Kapr xoaHOocTU OD Tp. 1
apTa ZI0X0/HHOC O 3 /C p 5/ DOHOBBIE HH/AEKCHI
* PesysnpraThl TOProB eBpoboHAaMH /CTp. 16/ RTS 13630 V¥ -0.8% 1228 1755
Dow Jones 12653.1 Y -0.65% 12101 13279
¢ KapTbl JOXOAHOCTH PhIHKA €BPOOOHIOB /CTp. 18
p A A p p A / p / DAX 64227 Y -0.24% 5969 7158
Nikkei 225 8858 V¥ -0.08% 8296 10255
Shanghai Comp. 2164.4 A 0.51% 2148 2461
CBIpBeB]:Ie PBIHKH
Hedrs Urals 98.6 A 0.72% 88 125
Hedrs Brent 98.0 A 0.85% 89 126
Bosoto 1567.3 A 0.80% 1540 1784
CRB Index 288.6 V¥ -1.39% 267 326

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
3a 6 MecsIeB
O EM B+ GlobalSpread, 6.1. Muni Corp Corp-10 (crpasa) 3HaY. A 3a fieHb MIN. MAX.
460 113.0 T 119.0
T 18.0 5
440 | 1 1o Price Return
125 L 60 OFZ 1094 V -0.21 107.5 112.6
4201 1 150 Muni 110.8 0.15 110.5 115.0
112.0 1 T 14.0 Corp m1 V¥ -0.03 110.7 114.5
400 1 + 13.0 Corp-10 158 VY -0.07 115.5 122.2
1115 T+ 112.0 Total Return
380 T uro OFZ 2403 V -0.30  230.7 243.2
1110 | T 110.0 Muni 336.9 0.76 320.8 337.5
360 T 109.0 Corp 336.4 016  318.6 338.3
110.5 1 108.0 corp-10 338.3 0.08 320.6 338.3
3407 1 iszlt)) OG6BeM TOPros B cermMenTe (WIH py6.)
"~ OFZ 351 202 o 22514
320 ‘ ‘ ‘ ‘ ‘ ‘ ‘ oo ‘ ‘ ‘ 1950 M uni 565 W -66 10 6146
31.5 6.6 12.6 18.6 24.6 30.6 6.7 12.7 15 uioH 21 MI0H 27 3uion 9 mion
Corp 3320 YV -1401 19 44 858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

PbIHOK

I's1aBHBIE HOBOCTU

Mundpun P® pazmecrn O®3 26207 ¢ noranieHneM B deBpajie 2027 roja Ha 11,4 MJIPJ pyO. IpHU o0beMe NpeAIo:KeHus:d 15

wiapa pye. u O®3 25080 ¢ moramieHneM B ampesie 2017 roga Ha 18,1 mupa pyo. mpu o0beMe NpeJIOKEeHUsA 20 MJIPA pyo.
JloxomHOCTB 110 cpeiHeB3BeleHHol nene OP3 26207 cocraBuia 8,65% rogoesix 1 OP3 26207 — 7.85 rogoBeix. /Bloomberg/

Moody's Investors Services moarBepamnio panee npucBoeHHblii OAO «I'MK «HOpWIbCKHiIT HUKEIb» J0JATOCPOYHBIN PeHTHHT
aMuTeHTa «Baa2», MpOrHo3 U3MeHEeHH sl PEUTHHIOB — «CTa0MIbHBIIN». /UHTepdakc/

OpueHTUp CTaBKHU NepBoro kynoHa no ooauranuam 3A0 «TKC Banka» cepuu BO-06 Ha 2 muipa py0. Haxoaurcea B Aana3oHe

ot 13,75% 10 14,25% rOJOBBIX, UTO COOTBETCTBYET JOXOJHOCTH K roJ0OBOI odepre Ha YyPOBHE OT 14,22% 10 14,76% rogoBBIX.

/®unam/

OAO «I'azmpom» pazMeNiaeT AeCATUWIETHHE O0IUTaluy Ha 1 MJIPJ A0/UI. ¥ NATHJIETHHE OyMaru Ha 750 MJIH €Bpo. JI0XOIHOCTh
JI0JIAPOBBIX OOJIMranuii COCTABUT 4,95 MPOIIEHTa, OyMar B €BpO - 270 6a3UCHBIX IyHKTOB K CPeHEPHIHOYHBIM cBonlaM. /Bloomberg/

Globaltrans Investments Plc npuBjiekaer B X07e BTOPUYHOIO pazmenieHus Ha JIOHZOHCKOH (POHIOBOI GUpxKe 520 MJIH J0JLI.

C y4eToM OIIMOHA (GaHKOB-OPraHU3WTOPOB. lleHa pasMeleHHs COCTaBWIA 16,50 JIOJUL. 3a OAHY IVIOOAJIBHYIO JIEIIO3UTAPHYIO PACIHCKY.

/Bloomberg/

OcHOBHBIC COOBITHUA:

BHE PbIHKA / HA pPbIHKE

Buepa: 11.06.2012 — cpega

CraTucTuka CIIIA: Trade
Balance, Wholesale inventories

* Briiata kynona: EBPP, 05 (6.65%, 82.9 muiH py6.), UuTeprpax, o1 (9.1%, 40.8 wiH py6.), BTB, 06
(7.2%, 269.2 muH py6.), Poceus, 26199 (6.1%, 669.2 vl py6.), M-UHAYCTPUA, 2 (10.75%, 80.4 MmiH

py0.)
* opasmenenue: Pocensi, 26207 (150 miipz pyo.)
« [Toramenwue: Poccus, 26199 (44 mipz py6.)

CerogHsa: 12.06.2012 — yeTBEpr

Crarucruka EBpO30HBI:
Industrial production
Crarucruka  CIITA:  Initial

jobless claims, Continuing claims,
Monthly budget statement

Crarucruka Poccum: Trade

balance

* Bririata kynona: 000 dukas Opxuaes, 02 (17%, 25.4 wiH py6.), BOb-ausunr, o1 (8.5%, 211.9 MiH
py6.), Poccenbxo3bank, 12 (7.7%, 191.9 miH py6.), MMK, BO-06 (7.2%, 179.2 MuH py0.), Mundua
Pecyoaunku Caxa (Axyrusn), 35001 (7.95%, 19.8 muiH py6.), Tpanc®un-M, 03 (8.5%, 63.5 MiiH py0.)

 Pazmemnenuve: I'asnpomGaHk, 06 (10 mupy py6.)

3aBTpa: 12.06.2012 — NIATHULIA

Crarucruxka Kwuras: Industrial
production, Real GDP, Retail sales

Cratuctuka CIIIA: PPI, U. of
Michigan Confidence

I BAHK
il SEHMT

12.07.2012

* Beitunara kynona: EBpas I'pyn, 2014, CNV (7.25%, 11.8 muH no/ut.), HopormiacryHoBckoe, 01 (8.5%,
0.5 wiH py6.), HoBass mepeBo3ouHas KomMmaHusd, 01 (9.25%, 48.4 muH py0.), Vostok Energy, 2013
(CNV) (10%, 1.2 mupp py0.), Poccesnbxo36auk, 13 (7.7%, 191.9 MiaH py0.), CrpoiirpaHncras, 2 (8.49%,
211.6 MJIH pyo0.)

* Odepra: BTB, 06 (15 mipz py6.)

* [Toramenue: CrpoiiTpancras, 2 (5 mipz py6.)




EsxenHeBHBINA 0030D

PHIHOK
hod
BHeurHUU PBIHOK 10JIra
. . Baadumup Eecmugbees

PhIHKM HEUTPATHbHBI, KHTAUCKIE JAHHBIE MOTYT X PACHIEBETUTD  y custifecv@zenit.ru

I'sro6anibHbBIE PBIHKH BY€pa B3AJIH IIE€PEABIIIKY H3-3a OTCYTCTBHUA BaAXKHBIX HOBOCTEH U
OPHUEHTUPOB JUIAd [JaJIbHEUIIEro JABHXKEHUA. Ha »srom ¢)0He HU3MEHEHUEe KOTI/IE)OBOIU( Kpm;aﬂ US Treasures
GOJIBIIIMHCTBA PUCKOBaHHBIX aKTUBOB 6BLIO HE3HAYUTEJ/IbHBIM, a JAOXOJHOCTHU €BPOIICHCKOU

O 11,0612 100512 —C— 10,0712

nepudeprun Tak U OCTAINCH Ha yrpoKalollle BHICOKUX YpoBHsX. Cpenu Hambosiee 3aMeETHBIX

HOBOcTell B EBpoIle CTOUT OTMETUTH OUepeZHOe JOIOJIHEHHE B HCIAHCKOH IIpOrpamMmMe 347
sKoHOMHUHU. MapuaHo Paxoii, BbicTymas B mmapsaMeHTe, o6bsaBuiI o mosbimenuu HJIC ¢ 18% mo 23 ; ]
21%, COKpAIlleHUH PsAZia COLHUATBHBIX BBIIIAT (B TOM YHCJIE IO MOCOGUAM 10 Ge3paboTHue), a 2.5 1
TaKKe OTMEHOH B psifie TOCYUPEKIEHUH €XXeroHbIX peMui. Bce 5T Mepsl HampaBjeHb! HA 221
JIOCTHIKEHUE OI0/IPKETHBIX IaPAMETPOB B TEKYIL[EM U CJIEYIOLIEM TOAY. iz
B CIHIA nHaubosiee BaKHBIMU OBUIM JAHHBIE 110 BHEIIHEH TOProOBJIe 3a Mai, a TakkKe 137
MPOTOKOJIBI ¢ mpomesiero 3acenanus ®PC. Toproseriii gedunut CIIA coxkpatuics ¢ 50.6 MIpA ;‘(7’
JIOJUL. 110 48.7 MJIpA 10JU1. Ha GOHe y/ielleBIe s UMIIOPTa II0cjIe CHIPKEHU MUPOBBIX LleH Ha 04 4
CBIPbEBBIE TOBApBIL. TakuM 00pasoM, yJIydllleHUe IOoKa3aTeslell BHEIIHEH TOPrOBIU TOBOPUT O 01 : : : : w

BO3MOXKHOH 6GoJiee 3aMETHOH IOZZEP)KKe KOHOMHKH BO BTOPOM KBapTajle IO CPaBHEHHIO C G 3 5Y 7 oY - 30Y

HauanoM roza. IIpotokomsr ®PC B odepesHOH Da3 yKasaid, UTO 3aMeUIEHIE TEMIIOp — cmowu: Reuters
sKoHOMHYeckoro pocta B CIIIA Bcé 6Gosble CKIOHAET aMepHKAHCKUH DerysasaTop B CTOPOHY Cripoast EMBI+ (Pocens, Bpasums)
BO3BpAlleHHs K CTHMY/IMPYIOIell PUTOPUKOM, 3a KOTOPOH y»e B IIepCIIeKTUBE 2-3 KBapTaJoB

. S EMBI+ GlobalSpread, 6. EMBI+ Russia Spread, 6.1.
MOTYT IIOC/IEI0BATh pPea/IbHbIE JEUCTBUA.

s EM B+ Brasil Spread, 6.11.

IIatauna Oyzmer Haubosee HHTEPECHBIM [JHEM TeKyllel Henenu. Kutail omyGiukyer 460
KJIIOUEBBIE DKOHOMHIYECKUE JAHHBIE 32 HIOHD. VITasIisA OIIBITAETCA PA3MECTUTD 4 CEPUU CPELHE 430

— ¥ JO0JTOCPOYHBIX OOHOB € HOraimeHueM B 2015-2023 IT. B CIIIA 10 OTKpHITHA TOProB ‘:;z
omy6IuKyIoT cBou pesysbTaThl JPM u Wells Fargo. 340
310
280

250
220
190
160
305 56 16 176 236 296 57 1.7

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), %
5.0%
4.5%
4.0%
3.5%
3.0%
2.5%
2.0%

1.5% 7

1.0% -
30.5 7.6 15.6 23.6 17 9.7

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

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

41
40
39
38
37
36

30.5 4.6 9.6 14.6 19.6 24.6 290.6 4.7 9.7

Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

YciaoBusa PBIHKA YJAYUYIIUJINChb, HO BPpAJA JIX HAAOJ/JITO

KoHBIOHKTYpa JIOKaJIBHOTO JIeHEKHO-KPEAUTHOTO DBIHKA BUYepa 3aMeTHO YJIyUIIHIach,
HECMOTDsI Ha OTPAaHHYUTEIBHYI0 MOJMUTUKY LleHTpoGaHKAa B OTHOIIEHUH IIPEJOCTABJICHUS
KpaTkocpouHoi sukBuaHocTy. Ha peiike MBK craBku 1o Kpenuram OBepHAHT OIyCTHJIMCH B
cpeHeM Ha 50 611 710 5.5% rofioBbIX, MexkauIepckoe perno Ha MMBB nozerieBesio Ha 30 61 10
5.57% ropoBbix. Ha aykipoHax mpssmoro pero ¢ I1B PO 6ankam yianoch IpUBJIedb 120 MIIPJ
py6. mpu cmpoce 177 MipA pyb. CeromHs yTpoM cyMMa CpeACTB GaHKOB Ha KOpCUeTax H
nemno3urax B 1|B P® yBesnuniace Ha 7.4 MIpA pyo., coctaBuB 768.0 MiIpy pyo.

Hecmotpst Ha 710BOJIBHO KOM(OPTHBIE YCIOBUA PHIHKA, OAHKH HE TOPONATCA COKpAIlaTh
3a/i0/bKeHHOCTh Tiepef; 1Ib P® mo omepamusam pemno. 9TO cO3[aeT PUCKU TOTO, YTO CTapT
HAJIOTOBOTO IIEpUOJia HIOJIS HAa CJIEAYIOIleld HeZiejle BHOBb 3aMETHO YXY/IIUT PBIHOYHBIE
YCJIOBHA M TOTHUMET KPaTKOCPOYHBIE IIPOIIEHTHBIE CTABKHU BBIIIE YPOBHA B 6.0% TOZOBBIX.

Py6.1s IpogoszKaeT cj1eioBaTh 3a KOTHPOBKaMH HedTH

BasrioTHBIE TOPTM BuYepa IPOLLUIM BHOBb y/Aa4HO Jyis pybssa. Ilo mrtoram cpensl py0Oiib
YKpPEIWICs ellje Ha 21 KOII. 10 OTHOIIEHHUIO K OMBAIIOTHON KOP3UHE, 3aKPBIBIINCH HA OTMETKE
36.04 py6. HeiiTpanpHblii BHEMIHHI (OH IOCTENEHHOE AOCTIKEHHE KOTHPOBKaMHU HedTu
YPOBHA B 100 A0JII. 32 Gapp. MOAAep:KuBaeT pyOss. B To ke BpeMsi, MUPOBas 9KOHOMUYECKas
CTAaTUCTUKA NO-TIIPEeXKHEMY He OJIaronpUATHA JJIS CHIPHEBBIX PHIHKOB, UTO JI€JIAeT BOCXOJAIIEe
JIBUKEHVE HEHA/IeXKHBIM.

IleHe)l(HO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHUA HA HeaeJie

Ayxnuonsi I1B u ®onza XKKX, nocryniieHue 1 BO3BpaT RO E

A CPeJICTB Ha cUeTa KOMGAHKOB, yIIaTa HAJIOTOB YBIR, AATy
e MUIpZ pyG.
TloHee/IbHUK 229
AyK1iuoH o
Bropauk Kasnaueiicrsa 1 MecsiL, 50 MIIPZ py6., OT 6.50% FOAOBBIX 330
Bosspar BOBy 15 MJIpA pyo.
Cpena AyKion O®3 03 26207, 15 MiIpA pyd.; OP3 25080 20 120
MIIpA Py6.
Iloramenue O®3 0®d3 26199, 44 mpz py6.
Bosspat @onzy XKKX 1 MmIpz, py6.
Yersepr
IIarHIUA

Hcemounux: 1[5 PO, Mungun, ond 2KKX
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PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

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

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

r 8.00%

285 4.6 1.6 186 256 27 9.7

Hcemounuxk: Reuters, [[B

Kpusaa NDF

—O— 10,07 12 S—— 110612 sesssOmememen 10,0512

75

6.5

55 - - - - - .
W oW M 3M 6M 9M 1Y

Hcemounux: Reuters
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Poccuiickuii 10JIr0BOM PIHOK

EBpoGOHABI IPOJOIKHAIN PATIA

Poccuiickuil cerMeHT NMPOJOJUKW PA/UIX, IIOBOAOM K KOTOPOMY CTayo 6ojiee 4eM yZayHOe
pasMellieHre HOBBIX BBIIYCKOB 'a3lrpoMa, IOATBEPUBIIETO BBICOKUH M BCECTOPOHHUI CIIpOC HA
KavecTBEHHBIN poccuiickuii foar. Ha aTom ¢oHe GUBbI BIOJIb CyBEPEHHOM KPUBOM IPUOABIIIN B
cpefiHEM IOpsAKa 50 OI; aJbHUM BBIMYCK POCCHA’42 NOCTUT HOBOTO MAaKCHMyMa U IIPEBBICHII
ypOBeHb 111%. KOpIOpATHBHBEI CEKTOp TaKKe B3aBEPUIMI JIeHb (DPOHTAJIBHBIM DPOCTOM.
KoTupoBKH Ha HaypHEM yyacTKe KpHBOI I'azmipoma mOApOCH B cpefHeM Ha GUIypy, HEMHOTHM
0oJsiee CKPOMHBIN pe3yJIbTaT OKA3aJIH BBIIIYCKU BTOPOTO SIIEJIOHA, IPUOABUBIIKE B CPEAHEM I10

PBIHKY B paiioHe 50 O1.

JIoKaJIbHBIA PBHIHOK B OOKOBHKe, ayknuoH MwuHduHa He

BII€4aTr/JIuJI HBECTOPOB

PyGneBple obGnuranuy B Cpefly HAXOJWINCh B paMKax OOKOBOTO TPeHAA B OTCYTCTBUU
3HAYUMBIX BHEIIHUX COOBITHH M YCTOMUYHMBBIX ILeH CcbIpbA. KorupoBku O®3 BeINIAZEIH
JIOCTaTOYHO c1ab0 Ha GJIMKHEM U CPeZJHEM YUacTKax KPUBOM, TOI/Ia KaK I[eHbI JJAJIBHUX BBIILYCKOB
MIPOZIOJIKUIA HHEPIMOHHOE /BIDKEHHWE BBepX M NpuOaBwiau mpsaka 15 6m. Mundun Ha
aYKI[MOHAX MIPEeAJIaray PHIHKY 5- ¥ 15-JIETHUE BBIMYCKU 25080 U 26207 CyMMapHBIM 00BEMOM 35
(20+15) MIIpA pyO., IpU 9TOM 3asIBJIEHHbIE JHATIA30HBI JOXOAHOCTH JABAJIN IPEMUIO K KPUBOU Ha
YPOBHE HEMHOTHM MeHee 10 011. B nrore pasmeleHus MPOILIN B YCJIOBUAX XOPOIIETro CIIpoca U
IIPH CPeAHEeM IIOKa3aTesle MEPENOANNUCKA Ha YPOBHE 1.7X, HO Cpe/lHEB3BELIEHHbIE JOXOTHOCTH
ayKIIMOHOB, TeM He MeHee, HaXO[MJIUCh OJIMKe K BEPXHUM I'DAaHUIAM 3asABJIEHHBIX OPHEHTHPOB,
T.. OCTaB/LUIM IpeMUU K KpuBOH. C TOUKH B3peHHUSA TeXHUKH, OObeM pasMelleHUs B
HEKOHKYPEHTHbIE 3as1BKU 110 JYIMHHOMY BBIITyCKY cOCTaBUJI Oosiee 40%. Ha BTopuuKe K KOHILY THS
1eHbI Oymar npubaBUIH 5 U 25 O, UTO B [[€JIOM HAXOAMJIOCH HA YPOBHE PBIHKA. B KOpIIopaTHBHOM
CEKTOpEe HEIIOXO cMoTpesics cpeaHuil yuacroxk kpuBoil ®CK, rne Bemycku ®CK 12 u OCK 18
mpubaBuUIN IOpsAAKa 25 OI, SBHO JIydllle DbIHKA CMOTpesics KOPOTKMH Bbimyck BTB 6,
npubaBUBIINI B IieHaX Gosiee 20 61 Ha poHE HEOOBIYHO BBICOKOH aKTUBHOCTH.

l
Jh BAHK
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PbIHOK

Kupuan Covrues
k.sychev@zenit.ru

CyBepeHHbIE EBPOOOIUTAIITTI
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Hcmounux: Reuters
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Hcemounux: Reuters, pacuemut banka SEHUT
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Hcemounux: Reuters, paciemuvt banka BEHUT
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PBIHOK
ITepBUYHBIN PHIHOK
B Pom P Nousatls O R e R M
[a3npom6aHk, 06 BB+ /Baa3/ - na 10 000 9.05 06.07.2012 12.07.2012 HeT / 1.87T. 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 12.07.2012 17.07.2012 HeT /1r. 1r/3r.
TKC BaHk, BO-6 -/B2/B na 2000 Hn 13.07.2012 17.07.2012 Hia ir/3r.
PX[, 32 BBB /Baal / BBB na 10 000 KynoH: 8.75-9.00 12.07.2012 20.07.2012 HeT / Win, 10 net / 20 net
TardoHabaHk, BO-7 -/B3/- na 2000 12.64-13.17 XX.07.2012 XX.07.2012 HeT /1r. ir/3r.
UecrmoyHuk: Bloonberg, Cbonds, Finam
Boinyck PeiiTaHr, S&P/M/F  TlomGapa LB O61bem amuccum, Bid cover/ OpueHmp dakmueckasa Oara Amopmm3sauus/
MITH. PY6. Pasmely o6bem YTP/NTM YTP/YTM pasmeLpHUA Oropauus
Ynpaenenue otxogamu - HH, 01 NR HeT 1000 H/a / 100% 10.72-11.19 10.72 27.06.2012 HeT / Hig
Pycckoe mope, BO-01 NR HeT 1000 H/p / 100% 11.83-12.89 12.89 26.06.2012 HeT /1T.
MeTtannuHeect6aHk, 01 -/B2/- na 1500 H/a / 100% 9.99-10.51 10.41 19.06.2012 HeT/0.5T.
CuHeprus, BO-03 -/-1B na 2000 H/g, / 100% 11.04-11.57 11.30 06.06.2012 nal2.36r.
Kut ®duHaHe Kanuran, 03 NR HeT 1150 H/a / 100% 11.30 11.30 29.05.2012 HeT /3.
CMI Bakk, 01 -1B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /0.5T.
O Taip-PuHaHe, BO-08 NR HeT 1500 H/a / 100% 10.31 10.31 29.05.2012 HeT / 2.66T.
KO Taiip-duHaHc, BO-16 NR HeT 1000 H/g, / 100% 9.00 9.00 29.05.2012 HeT /1.87T.
[Oomatunve OdeHbru, 01 NR HeT 1000 H/a / 100% 19.92 19.92 03.05.2012 HeT /2.44r.
Bark Pycckuin Ctanpapt, BO-06 B+ /Ba3/ B+ na 5000 H/p / 100% 9.47-10.00 9.62 03.05.2012 HeT /1.44r.
HMTM, BO-02 BB-/Ba3/- na 4000 3.0/ 100% 9.73-10.25 9.20 02.05.2012 Het /2.70T.
®CK ESC, 12 BBB/Baa2/- na 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 HeT /3.49T.
BaHk Konbuo Ypana, 01 B-/-/- na 1000 H/a / 100% 11.56-12.09 11.83 27.04.2012 HeT /1r.
Asuarcko- TuxookeaHckuin baHk, 01 -/B2/ - na 1500 2.8/100% 10.93-11.46 10.50 27.04.2012 HeT /1T.
MKB, BO-03 B+ /B1/B+ na 4000 H/a / 100% 9.46-9.73 9.46 27.04.2012 Her /1r.
lOTaip-duHaHe, BO-06 NR HeT 1500 H/p / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
lOTaip-duHaHe, BO-07 NR HeT 1500 H/g / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
Caasb-baHk, 04 BB/-/BB na 5000 H/a / 100% 8.94-9.20 8.94 25.04.2012 HeT /1r.
TpaHcmalwxonawHr, BO-01 (BTop.) NR HeT 3000 H/g / 100% 9.75-10.25 H/O, 25.04.2012 HeT / 1.7T.
JK Ypancu6, BO-07 -/-1BB- na 2000 1.4/100% 11.08-11.46 11.46 25.04.2012 pal/150r.
YOMS, 04 B-/-/- na 1500 0.8/80% 10.78-11.30 10.78 24.04.2012 HeT / 1.44r.
TNeHaHepro, 04 -/Ba2/- na 3000 5.1/100% 9.20-9.73 8.68 24.04.2012 HeT /2.71T.
100 YTP/YTM, (%)
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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 5.16 0.00 44 000
O®d3 25073 01/08/12 100.05 100.07 100.07 -0.01 25 173 095 5.63 0.06 150 000
O®d3 46002 08/08/12 97.00 8.03 0.08 62 000
O®d3 25069 19/09/12 100.90 101.01 100.96 -0.04 2 50 000 5.68 0.19 45 000
O®d3 25067 17/10/12 101.40 101.50 6.19 0.27 45 000
O®d3 26198 02/11/12 99.85 100.15 5.88 0.32 42 000
O®d3 25072 23/01/13 100.52 100.55 100.55 -0.02 4 130 001 6.19 0.52 52 150 000
O®d3 25078 06/02/13 100.32 100.33 100.32 -0.01 6 23 000 6.21 0.56 47 100 000
O®d3 25065 27/03/13 104.00 104.07 104.00 -0.05 4 25707 6.34 0.69 38 46 000
O®d3 26200 17/07/13 99.81 100.00 99.90 0.20 4 49 301 6.35 0.98 2 50 000
O®d3 26201 16/10/13 99.75 100.20 6.93 1.21 38 19 47 000
O®d3 25076 13/03/14 100.40 100.57 100.47 -0.02 5 175001 6.90 1.57 8 18 155 000
O®d3 25068 20/08/14 109.00 109.80 109.60 0.01 1 50 000 7.14 1.86 15 44 45 000
Od3 26202 17/12/14 108.00 109.30 109.24 -0.11 2 38 000 7.22 2.17 7 53 40 000
O®d3 25071 26/11/14 101.71 102.20 102.20 0.06 4 121 001 7.20 2.19 4 51 80 000
O®d3 25079 03/06/15 99.54 99.65 99.45 0.15 6 10491 7.34 2.65 64 150 000
O®d3 25075 15/07/15 99.00 99.34 99.05 -0.05 4 100 001 7.37 2.68 0 67 150 000
O®d3 25077 20/01/16 99.45 99.54 99.40 -0.30 2 2 7.69 3.07 18 99 150 000
O®d3 46017 03/08/16 95.90 96.30 96.00 -0.25 3 500 887 7.87 3.16 33 116 80 000
O®d3 26203 03/08/16 97.60 97.99 97.65 -0.30 5 67 7.72 3.50 7 99 150 000
O®d3 48001 31/10/18 97.00 92.00 4 139 708 8.83 3.64 115 209 24 000
O®d3 46019 20/03/19 4.81 3.99 26 000
O®d3 25080 19/04/17 98.70 98.87 98.85 0.07 3 100 002 7.84 4.04 5 108 150 000
O®d3 26206 14/06/17 98.50 98.90 98.80 2 1046 7.84 4.20 1 106 150 000
O®d3 26204 15/03/18 98.50 98.70 98.50 -0.10 8 56 044 7.98 4.62 5 116 150 000
O®d3 46021 08/08/18 86.62 8.15 4.67 21 133 107 000
O®d3 46014 29/08/18 96.50 95.00 -0.25 2 166 8.24 4.76 28 141 62 000
O®d3 26208 27/02/19 97.65 97.85 97.75 0.10 4 51808 8.10 5.19 5 123 150 000
O®d3 46005 09/01/19 8.30 5.84 13 137 27 000
O®d3 46018 24/11/21 91.27 93.29 8.49 6.33 23 152 133 000
O®d3 26205 14/04/21 97.50 97.60 97.70 0.35 12 198 997 8.13 6.42 115 150 000
O®d3 46022 19/07/23 7.53 7.39 46 45 000
O®d3 26207 03/02/27 97.60 97.80 97.60 0.10 8 71692 8.62 8.44 6 146 150 000
O®d3 46012 05/09/29 6.26 11.16 40 000
O®d3 46020 06/02/36 87.01 8.33 10.84 95 135 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.45 99.80 99.45 0.20 6 38977 7.69 1.00 134 94 15 000
HIIMK
HIIMK BO5 30/10/12 100.96 101.10 101.10 0.13 2 8 000 7.08 0.30 35 10 000
HIIMK BO1 04/12/12 86.10 101.05 7.53 0.40 81 5 000
HIIMK BO6 05/03/13 100.01 100.10 100.08 -0.02 1 20000 7.74 0.63 187 103 10 000
HIIMK BO2 19/06/13 17/12/14 100.90 101.05 7.77 0.92 151 103 5 000
HIIMK BO3 19/06/13 17/12/14 100.90 101.05 100.95 -0.05 1 2500 7.82 0.92 156 108 5 000
HIMK BO7 11/11/14 101.15 101.20 8.64 2.14 151 195 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.90 8.92 0.35 219 5 000
MMK BOS5 04/04/13 99.71 100.25 99.75 3 12 627 8.14 0.71 214 143 8 000
MMK BO8 15/08/13 12/02/15 8.55 1.04 216 180 5 000
MMK BO4 27/02/14 85.00 98.50 8.97 1.52 219 225 5 000
MMK BO6 10/07/14 9.57 1.83 260 287 5 000
MMK BO7 22/07/14 96.50 96.65 96.50 -0.03 5 110 002 9.39 1.86 240 269 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.03 100.04 100.03 0.03 12 79791 7.39 0.19 77 15 000
CescTtans BO2 15/02/13 101.20 101.25 7.08 0.58 130 37 10 000
CescTtans BO4 15/02/13 99.00 101.85 7.79 0.58 201 108 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.35 100.55 100.55 0.12 8 25949 7.87 0.93 160 113 8 000
Anpoca 22 28/06/13 23/06/15 100.35 100.60 100.45 0.09 2 10 026 7.99 0.93 171 125 8 000
Anpoca 23 18/06/15 101.15 101.20 101.19 0.94 5 131 100 8.76 2.61 142 206 7 000
Anpoca 20 23/06/15 95.00 102.00 101.10 -0.08 2 9 8.80 2.62 146 210 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.36 100.45 100.47 0.07 3 95 001 8.69 0.67 275 198 10 000
EBpas 3 22/03/13 13/03/20 100.36 101.20 100.05 -0.25 1 1 9.34 0.67 340 263 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.01 107.50 107.05 1 10 000 10.18 1.98 312 349 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.86 108.96 10.13 1.98 307 344 10 000
EBpas 2 26/10/15 19/10/20 97.60 99.80 99.35 0.25 1 1 10.44 2.83 301 374 10 000
EBpas3 4 26/10/15 19/10/20 89.99 103.00 99.18 0.18 1 1 10.50 2.83 307 380 5 000
EBpas 5 06/06/16 27/05/21 93.00 95.00 10.39 3.37 279 367 5 000
EBpas 7 02/06/16 25/05/21 93.00 94.90 10.22 3.36 262 350 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.
MeTannonHsecTt 1 16/03/15 07/03/22 91.86 99.30 9.56 2.38 232 287 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 96.50 99.50 9.58 2.38 234 289 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 99.00 99.30 99.00 0.30 1 1 9.64 2.38 239 295 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.35 100.37 100.37 -0.03 10 1512 10.04 0.04 5 000
Meuen 5 16/10/12 09/10/18 100.51 100.96 101.20 0.55 3 4060 8.12 0.26 138 5 000
Meyen BO1 11/11/11  09/11/12 99.50 99.80 99.50 0.20 5 363 9.83 0.33 310 5 000
Meuyen BO2 12/03/13 98.80 99.50 99.20 1.00 14 6181 11.28 0.65 538 457 5 000
Meyen BO3 24/04/13 97.75 99.00 98.51 -1.48 5 81 12.09 0.76 602 538 5 000
Meuen 2 15/06/11 12/06/13 96.00 96.98 96.80 1.29 3 504 11.45 0.90 521 472 5 000
Meuen 15 18/02/14 09/02/21 93.00 95.00 12.86 1.49 610 614 5 000
Meuen 16 18/02/14 09/02/21 93.55 96.40 13.25 1.49 649 653 5 000
Meyen BO4 11/02/14 10/02/15 96.00 97.30 97.30 5 22 254 12.52 1.44 579 580 5 000
Meyen BO5 07/04/15 100.00 11.55 2.52 425 485 5 000
Meyen BO6 07/04/15 100.00 2 000
Meyen BO7 07/04/15 100.00 11.55 2.52 425 485 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 425 485 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 425 485 3 000
Meuyen 13 01/09/15 25/08/20 90.01 98.40 93.90 0.15 1 350 12.77 2.66 541 607 5 000
Meuven 14 01/09/15 25/08/20 91.02 93.89 93.85 0.10 3 42 000 12.80 2.66 544 610 5 000
Meyen 17 02/06/16 27/05/21 86.68 89.89 89.00 2.42 1 100 12.37 3.34 477 565 5 000
Meuyen 18 02/06/16 27/05/21 79.00 91.00 11.12 3.33 353 440 5 000
Meuyen 19 07/06/16 01/06/21 82.10 87.98 15.08 3.37 747 836 5 000
TMK
TMK BO1 22/10/13 98.55 99.50 99.17 0.17 2 100 001 9.76 1.22 321 302 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.31 100.95 100.91 0.10 9 10 116 8.54 0.96 223 180 10 000
PMK
PMK 3 17/12/13 15/12/15 97.07 98.99 10.64 1.36 397 391 3 000
PMK 4 05/06/14 02/06/16 94.51 95.49 95.00 0.25 7 400 12.37 1.77 543 567 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.60 100.80 10.10 0.40 338 5 000
KOKC
KOKC BO2 28/05/14 90.02 97.26 97.22 2 50 10.62 1.76 369 392 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.77 93.50 93.00 -0.49 20 53 340 13.59 1.52 681 687 15 000
Pycan 8 15/04/15 05/04/21 87.95 88.45 88.45 0.43 10 54 852 14.11 2.45 683 742 15 000
UWHOPACTPYKTYPA
PO,
PXno 7 07/11/12 100.11 100.17 100.30 0.30 1 25 6.67 0.33 5 000
P>X[a BO1 05/12/12 100.84 100.90 6.93 0.40 21 15 000
PXna 9 18/05/11 13/11/13 99.50 99.00 -0.50 1 1 7.84 1.29 123 111 15 000
P>X[A 10 06/03/14 111.25 111.40 111.40 0.19 8 16 083 7.66 1.47 92 94 15 000
PX[a 23 29/01/15 16/01/25 103.00 103.50 103.03 0.30 5 13229 7.82 2.25 63 113 15 000
PXA 11 18/11/15 97.99 8.68 2.98 120 198 15 000
PX[a 16 06/06/16 05/06/17 98.20 98.40 98.25 0.15 6 44 498 8.61 3.41 99 189 15 000
P>X[A 19 16/07/18 08/07/24 8.34 4.70 39 152 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.30 100.00 7.72 1.16 122 98 10 000
d®CK ESC 8 26/09/13 15/09/20 99.30 100.00 7.58 1.16 108 84 10 000
dCK ESC 18 09/06/14 27/11/23 101.20 101.55 101.25 0.25 5 65012 7.93 1.79 98 123 15 000
PCK ESC 15 23/10/14 12/10/23 99.76 101.57 8.17 2.09 106 148 10 000
dCK ESC 10 24/09/15 15/09/20 98.40 98.70 98.30 0.70 2 2501 8.53 2.83 110 183 10 000
dPCKESC 7 27/10/15 16/10/20 96.75 99.00 97.25 0.45 3 7 500 8.65 2.93 119 195 5 000
PCK ESC 12 22/04/16 19/04/19 98.48 98.60 98.50 0.30 10 115061 8.75 3.28 117 203 10 000
PCK ESC 9 24/10/17 16/10/20 95.80 96.40 96.25 -0.15 1 1 9.09 4.33 123 230 5 000
d®CK ESC 11 24/10/17 16/10/20 95.80 96.39 96.23 -0.17 1 1 9.09 4.33 123 230 10 000
dCK ESC 19 18/07/18 06/07/23 95.00 96.00 95.10 -0.90 1 1 9.23 4.68 128 241 20 000
dCK ESC 13 22/06/21 95.00 97.25 8.85 6.40 58 187 10 000
HMTN
HMTM BO-2 29/04/15 98.50 99.94 98.50 -0.50 1 50 9.85 2.49 256 316 4 000
PocaBTtogop
PocasTogop 1 29/11/16 9.81 3.80 208 306 3 000
PocBopokaHan
PoceopokaHan 3 11/11/13 09/11/15 94.02 99.50 99.00 -0.35 6 238 10.04 1.27 344 331 3 000
BopokaHan
Bopgokanan 1 09/12/15 100.00 8.99 3.00 150 229 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.50 99.45 9.30 3.28 172 258 5 000
BanagHbin CO 2 29/04/16 13/05/31 98.50 99.45 9.30 3.34 170 258 5 000
BanagHen CO 3 24/02/17 06/02/32 9.92 3.75 220 318 5 000
BanagHen CO 4 24/02/17 06/02/32 86.00 9.92 3.75 220 318 5 000
BanagHen CO 5 24/02/17 06/02/32 9.92 3.75 220 318 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.
Moyta Poccun 1 25/03/14 22/03/16 98.00 98.25 98.20 0.10 1 500 9.63 1.59 280 292 7 000
HE®Tb u N'A3
rA3NnPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.03 100.10 100.06 -0.02 4 16 751 7.40 0.33 67 15 000
[asnpom A9 12/02/14 96.75 99.35 -0.10 1 10 000 7.81 1.49 105 109 5 000
lasnpom A1l 24/06/14 110.61 111.87 111.93 -0.06 7 121639 7.22 1.78 28 52 5 000
INykownn
Ny konn BO-1 06/08/12 96.89 100.52 100.52 -0.08 2 80 5.85 0.07 5 000
Ny konn BO-2 06/08/12 100.00 100.52 100.45 -0.09 1 1 6.83 0.07 5 000
Ny konn BO-3 06/08/12 100.52 100.44 -0.10 2 20 041 6.97 0.07 5 000
Ny konn BO-4 06/08/12 100.00 100.52 100.44 -0.08 1 30 000 6.97 0.07 5 000
Ny konn BO-5 06/08/12 100.52 100.44 -0.11 3 30 000 6.97 0.07 5 000
Ny konn BO-6 13/12/12 100.70 101.00 100.80 -0.06 2 94 585 7.36 0.42 64 5 000
Ny konn BO-7 13/12/12 100.76 101.00 100.80 -0.06 3 90 000 7.36 0.42 64 5 000
Ny konn 4 05/12/13 99.58 99.80 99.80 -0.20 3 7304 7.69 1.35 103 96 6 000
Masnpom HedpTb
[asnpom Hedorb 3 23/07/12 12/07/16 100.20 100.31 100.20 -0.12 37 894 062 8.71 0.03 8 000
[asnpom Hedorb BO-5 09/04/13 99.70 100.00 99.80 0.07 2 4000 7.55 0.73 153 84 10 000
[asnpom Hedorb BO-6 09/04/13 99.70 100.00 99.80 0.15 3 51 7.55 0.73 153 84 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.10 100.40 100.30 0.10 4 108 100 8.28 2.29 108 159 10 000
[asnpom Hedorb 8 02/02/16 99.80 100.30 99.80 -0.40 1 5 8.75 3.04 125 205 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 99.70 110.10 99.80 -0.10 1 387 8.75 3.05 125 205 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.00 110.05 6.82 4.34 3 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 95.01 98.00 8.83 4.58 91 202 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.00 100.45 7.89 0.94 161 115 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.51 98.77 -0.07 2 142 8.51 1.14 202 177 5 000
BawHed T
BauHedrs 1 18/12/12 13/12/16 102.01 102.18 102.14 -0.03 4 630 7.56 0.44 84 15 000
Baunedrs 2 18/12/12 13/12/16 101.80 102.33 102.29 2 10 7.20 0.44 48 15 000
BauHedrs 3 18/12/12 13/12/16 101.50 102.14 102.14 0.14 3 1513 7.56 0.44 84 20 000
BauHedrs 501 05/12/13 02/12/14 101.57 101.64 101.64 0.14 6 25945 8.24 1.34 159 151 10 000
Baunedrs 4 13/02/15 04/02/22 99.00 100.65 -0.08 8 122 250 8.90 2.29 169 221 10 000
HK AnbsiHc
HK AnbsiHe 3 30/07/13 21/07/20 95.01 100.00 98.75 -1.25 2 282 11.33 0.98 500 458 5 000
HK AnbsiHc BO-1 04/02/14 95.55 98.79 95.55 -3.30 9 337 12.83 1.44 610 611 5 000
HK AnbsiHc 4 07/06/16 01/06/21 72.30 97.80 14.44 3.34 684 772 5 000
HK AnbsiHC 6 10/06/16 04/06/21 90.00 92.70 90.00 2.40 3 173 12.50 3.34 490 578 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.71 100.00 12.56 0.96 626 582 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 97.00 97.40 97.00 1 10 000 9.54 3.42 192 281 5 000
FTOCBAHKU
BTB
BTG 6 10/07/13 06/07/16 100.35 100.43 100.39 0.37 60 1001424 8.39 0.97 208 165 15 000
BTB BO-6 21/12/12 19/12/14 100.35 100.48 100.48 -0.02 4 60 054 7.60 0.44 88 10 000
BTB BO-7 25/01/13 23/01/15 100.13 100.19 100.19 -0.01 4 2036 7.80 0.53 211 109 10 000
BTB BO-1 15/03/13 99.72 99.90 8.06 0.66 214 135 5 000
BTB BO-2 15/03/13 99.72 99.95 99.95 0.10 1 12 7.90 0.66 198 119 5 000
BTB BO-5 15/03/13 99.71 99.93 99.88 -0.07 4 5100 8.01 0.66 209 130 10 000
BTG 5 17/10/13 99.20 100.24 99.25 -0.74 1 1 8.27 1.20 173 153 15 000
BTB BO-03 18/03/14 17/03/15 98.37 100.20 100.20 -0.04 2 2 8.11 1.58 129 140 5 000
BTB B0O-04 18/03/14 17/03/15 98.40 100.00 7.99 1.59 116 128 5 000
BTE 24 3 30/05/12 29/05/13 8.14 0.86 195 141 6 000
BTB 24 1-U 14/12/11 10/12/14 86.00 100.00 1 345 8.93 2.19 177 224 15 000
BTG 24 5 23/08/12 20/02/14 99.96 99.98 99.90 1 100 000 7.82 0.12 133 8 000
BTB-JnauHr 3 10/09/13 07/06/16 98.55 99.50 8.25 1.01 190 150 5 000
BTB-JnsuHr 4 12/03/13 07/06/16 8.53 0.63 267 182 5 000
BTB-Jn3uHr 2 08/01/13 07/07/15 7.92 0.49 121 10 000
BTB-Jn3uHr 9 05/02/14 02/08/17 98.00 99.50 8.73 1.23 217 199 5 000
BTB-Inaunr 7 04/06/14 30/11/16 8.18 1.47 144 146 5 000
BTB-JnsuHr 8 07/08/12 01/08/17 99.00 100.25 9.42 0.07 5 000
BTB-Jnaunr 1 07/11/13 06/11/14 99.90 8.31 0.98 199 156 8 000
B3b
B3b 8 22/10/13 13/10/20 97.50 9.20 1.23 264 246 15 000
B3b 21 10/03/15 17/02/32 99.00 100.00 8.70 2.38 145 201 15 000
B3b 9 24/03/16 18/03/21 97.30 97.50 97.30 -0.15 4 7032 8.95 3.21 140 224 15 000
B3b 10 27/09/16 21/09/21 8.67 3.55 101 194 15 000
B3b 6 17/10/17 13/10/20 95.00 95.50 95.00 2 4934 9.32 4.31 146 253 10 000
B3B-IInanur
B3B-Inantr 3 11/04/14 02/04/21 97.80 98.40 97.91 -0.34 2 50 000 9.00 1.64 214 229 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.30 100.75 8.98 2.10 186 229 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.30 100.70 9.50 2.10 238 281 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
B3B-InanHr 6 31/01/17 100.40 100.15 0.15 3 5200 9.13 2.20 197 244 10 000
B3B-Inantr 4 08/04/16 02/04/21 96.00 101.50 9.45 3.21 189 274 5 000
B3B-InanHr 5 08/04/16 02/04/21 98.70 98.70 0.70 1 103 9.21 3.21 165 250 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.60 100.00 99.50 -0.35 1 104 9.21 1.59 238 250 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.00 100.06 7.07 0.13 55 5 000
PCXb BO-5 29/08/12 28/08/13 100.01 100.06 100.05 0.05 1 20 000 6.84 0.13 32 10 000
PCXb 8 22/11/12  14/11/19 100.80 101.07 100.95 0.15 4 38773 7.52 0.37 79 5 000
PCXB 9 22/11/12  14/11/19 100.20 101.20 101.03 0.21 11 95999 7.29 0.37 56 5 000
PCXB 10 06/02/13  29/01/20 100.40 101.90 7.83 0.55 210 112 5 000
PCXb 11 07/02/13 30/01/20 100.40 101.70 7.68 0.56 194 97 5 000
PCXB 7 11/06/13 05/06/18 98.66 98.89 98.66 -0.04 11 30 042 8.56 0.90 232 183 5 000
PCXb BO-2 06/08/13 03/02/15 99.85 99.99 8.46 1.02 210 171 5 000
PCXb BO-3 08/08/13 05/02/15 98.90 100.00 99.95 0.15 1 1 8.41 1.02 204 166 5 000
PCXb BO-6 01/05/12 29/10/13 99.65 99.87 99.85 0.26 3 20 000 8.48 1.24 191 174 10 000
PCXB 15 05/11/13 26/10/21 100.30 100.60 100.40 -0.60 3 3 8.58 1.26 200 185 10 000
PCXb 4 02/10/13  27/09/17 105.00 7.63 1.18 112 89 10 000
PCXB 3 13/02/14 09/02/17 100.80 101.30 100.71 0.01 4 50 867 8.94 1.47 219 222 10 000
PCXB 6 15/08/14 09/02/18 86.01 100.50 98.50 -0.85 1 21 8.77 1.92 175 207 5 000
PCXB 16 13/04/15 04/04/22 98.26 99.50 99.30 0.25 2 80 000 9.03 2.47 175 234 10 000
PCXb 14 07/07/15 29/06/21 97.50 96.75 -0.25 2 77 839 9.16 2.72 178 246 10 000
PCXB 12 09/07/15 01/07/21 9.39 2.62 204 269 5 000
PCXb 13 10/07/15 02/07/21 8.57 2.63 122 187 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.35 35 20 000
[asnpomGaHk 5 22/11/12 7.08 0.37 35 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.20 100.45 7.84 0.46 112 10 000
[asnpombank BO-2 22/07/13 18/07/14 7.93 0.98 160 118 10 000
[asnpombank BO-1 08/12/13 99.10 99.90 8.13 1.36 147 140 10 000
[asnpombank BO-3 05/02/14 01/02/15 101.25 8.49 1.45 175 177 10 000
ANKK
AMXKK A5 15/10/12 7.55 0.26 81 2 000
AVXKK A6 15/07/14 7.83 1.43 111 111 3 000
AMXKK A8 15/06/18 97.13 99.50 99.40 0.30 9 1000 8.06 3.00 57 136 5 000
AVXKK A9 15/02/17 95.23 99.69 7.86 2.10 74 117 5 000
AVXKK A7 15/07/16 7.66 2.12 54 97 4 000
AMXKK A19 15/05/15 15/11/24 97.50 99.50 9.12 2.55 180 242 6 000
AMXKK A18 15/04/16 15/07/23 8.79 3.22 123 208 7 000
AMXKK A10 15/11/18 99.00 99.00 0.35 11 830 8.63 3.22 107 192 6 000
AMXKK A21 15/02/20 99.50 99.95 99.85 0.06 1 75000 9.14 3.37 153 242 15 000
AMXKK A1l 15/09/20 92.00 100.00 9.34 4.03 155 258 10 000
AMXKK A16 15/09/21 97.20 97.49 9.07 5.12 103 221 10 000
AMXKK A17 15/04/22 8.81 5.61 68 191 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 33 173 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.15 100.45 8.44 2.01 137 175 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 9.19 1.35 253 246 3 000
MOB3KC BO-5 08/06/12 08/12/13 9.19 1.35 253 246 2 000
MOB3KC BO-4 01/08/12 01/08/14 86.00 99.96 0.01 2 3 7.67 0.06 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.89 0.01 2 3 8.95 0.06 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.86 100.10 99.99 0.04 7 59 503 8.47 0.58 268 176 5 000
MOB3KC BO-2 22/01/12 22/07/13 8.92 0.96 261 218 5 000
TpaHckpeauToaHk
TpaHckpeantbaHk 5 12/08/13 101.20 8.50 1.03 212 175 3 000
TpaHckpeanTbaHk BO-1 17/11/13 99.61 99.80 99.60 0.15 3 10 630 8.27 1.30 165 154 5 000
TpaHckpeanTbaHk 6 17/04/14 100.00 9.19 1.65 232 248 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.31 100.33 100.31 -0.04 11 174 891 6.17 0.04 15 000
MTC 3 20/06/13 12/06/18 100.10 100.30 100.60 0.85 6 6176 7.46 0.92 120 72 10 000
MTC 1 17/10/13 99.00 99.73 99.73 0.23 1 1 7.34 1.22 79 60 10 000
MTC 4 19/05/11 13/05/14 98.22 98.99 98.45 -0.25 3 115 004 8.52 1.77 158 182 15 000
MTC 2 20/10/15 97.01 98.99 99.00 0.10 5 5750 8.26 2.90 81 156 10 000
MTC 8 12/11/15 03/11/20 97.56 98.80 97.56 -0.12 2 50 002 9.21 2.95 174 251 15 000
MTC 7 07/11/17 98.00 98.20 98.00 0.50 19 65889 9.39 4.31 153 260 10 000
Bbivnenkom
BeimMnenkom NHe 1 19/07/13 101.05 101.15 101.15 0.35 7 32201 8.21 0.96 191 147 10 000
BeimMnenkom 3 12/07/11 08/07/14 96.21 96.50 96.55 0.12 6 2190 9.56 1.88 256 286 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.00 98.44 10.07 2.40 282 338 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.05 98.50 97.80 -0.20 9 16 502 10.03 2.38 278 334 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.00 98.50 98.24 0.51 6 24 387 9.83 2.38 258 314 15 000
BeimMnenkom 6 13/10/15 94.88 97.10 10.39 2.85 296 369 10 000
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EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBOnam mnH py6.
BeimMnenkom 7 13/10/15 95.30 97.30 11.88 2.85 445 518 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 8.43 0.32 170 2 000
PocTtenekom 8 03/09/13 95.01 8.52 0.72 251 181
PocTtenekom 1 18/08/11 08/08/13 10.06 0.88 384 333 2 000
PocTtenekom 11 01/08/12 24/07/19 100.45 100.57 100.50 0.07 7 7461 2.97 0.06 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.60 8.94 1.47 220 222 3 000
TENE2 5 10/02/14 31/01/22 96.00 100.60 100.59 0.04 1 5000 8.67 1.46 193 195 4 000
TENE2 7 14/04/15 05/04/22 98.55 98.80 98.50 1 5000 9.85 2.45 257 316 6 000
TENE2 1 17/06/16 11/06/21 90.00 96.00 10.16 3.40 254 344 5 000
TENE2 3 17/06/16 11/06/21 90.00 108.00 10.20 3.40 258 348 3 000
TENE2 2 17/06/16 11/06/21 90.12 99.19 9.81 3.40 219 309 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.40 99.80 7.91 0.61 207 120 5 000
MArHUT
Marnut BO-1 09/09/13 86.00 100.25 8.45 1.11 200 171 1 000
Marnut BO-2 09/09/13 86.00 100.10 8.40 1.11 195 166 1 000
Marnut BO-3 09/09/13 99.50 99.85 -0.09 1 819 8.55 1.11 210 181 2 000
Marnut BO-4 09/09/13 99.96 99.99 99.99 0.49 5 27 380 8.41 1.11 196 167 2 000
Marnut BO-5 28/02/14 98.00 99.45 8.85 1.52 207 213 5 000
MarHut BO-6 22/04/14 98.00 99.30 8.63 1.67 175 192 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 94.00 96.80 96.00 1 135 10.36 1.79 341 366 8 000
X5 ®uHaHc 1 01/07/14 88.01 98.19 10.19 1.86 320 349 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.01 100.10 100.01 -0.01 2 49 9.43 0.04 3 000
Konerika BO-2 01/10/13 99.10 100.00 99.96 5 744 9.35 1.17 284 261 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.50 99.45 11.53 0.84 537 481 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.50 9.51 1.27 291 278 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 97.06 100.50 9.63 0.23 292 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.00 102.00 12.89 0.96 658 615 1 000
HDeTtckun mup
Oetckuin mup 1 26/05/15 93.76 94.50 93.75 -2.25 1 300 11.40 2.58 407 470 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 94.01 94.25 94.00 0.25 2 3001 12.51 1.84 553 581 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATOoM3aHepronpom 6 15/08/14 8.42 1.89 141 172 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 94.70 94.90 94.85 0.15 5 1337 10.46 1.44 373 374 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.80 100.80 9.05 0.44 233 2 000
Kamas BO-2 04/02/14 93.00 98.50 9.88 1.45 315 316 3 000
YB3
YpanearoH3asop 1 13/12/12 07/12/17 99.40 100.15 9.43 0.42 271 3 000
YpanearoH3as og, 2 27/08/13 20/02/18 97.75 98.25 97.75 -0.05 4 10 020 11.41 1.07 500 466 3 000
YOM3
YOM3 04 22/10/13 21/04/15 95.01 98.04 -0.96 3 400 12.54 1.21 600 580 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 282 306 5 000
rcc
fCcC o1 20/09/12  26/03/17 86.11 100.00 9.78 0.19 315 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.40 0.45 168 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.03 0.76 296 232 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.00 99.66 0.16 6 1425 8.87 0.76 280 216 3 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 98.63 99.88 10.47 0.78 438 375 2 000
Connepc 2 17/07/13 102.27 102.75 102.80 0.20 2 14 000 9.77 0.93 350 303 3 000
MiapomawcepBuc
rMC 02 13/02/15 100.00 100.67 10.84 2.24 366 415 3 000
TPAHCIMOPT
AspodpnoT
AspodioT BO-1 08/04/13 100.10 100.30 100.10 -0.20 4 33917 7.73 0.72 172 102 6 000
Aspodyiot BO-2 08/04/13 100.10 100.50 100.10 4 13334 7.73 0.72 172 102 6 000
TpaHcKkoHTelnHep
TpaHckoHTeliHep 1 26/02/13 7.97 0.61 214 126 3 000
TpaHckoHTeliHep 2 04/06/15 8.55 1.98 149 186 3 000
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Mmo6anTtpaHc
HoslMepeso3Kom 1 10/07/15 10.33 1.44 361 361 3 000
HogelMepeso3Kom 5O-01 03/03/15 99.00 99.15 99.15 -0.25 11 42 156 10.63 2.31 342 394 5 000
HoelMepe o3Kom 50O-02 03/03/15 98.80 99.15 99.15 0.35 7 90 709 10.63 2.31 342 394 5 000
TpaHcaspo
TPAHCA3JPO 1 25/04/12 23/10/13 99.83 99.95 99.83 -0.07 12 4511 13.01 1.20 647 627 3 000
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.82 99.90 99.90 -0.10 9 1112 12.95 1.06 654 620 3 000
H0-Tanp
lO-Tanp BO-1 26/03/13 95.01 102.49 10.35 0.68 439 364 2 000
tO-Tanp BO-2 26/03/13 101.00 102.40 101.71 -0.59 2 3 10.33 0.68 437 362 2 000
lO-Tanp BO-6 30/04/13 22/04/15 86.00 10.66 0.77 459 395 2 000
tO-Tanp BO-7 30/04/13 22/04/15 95.01 99.95 10.38 0.77 431 367 2 000
tO-Tanp BO-16 03/06/13 26/05/15 100.20 1 200 000 8.75 0.86 256 202 1 000
lO-Tanp BO-8 02/12/13 26/05/15 10.38 1.31 376 365 2 000
tO-Tanp BO-3 19/12/13 7.65 1.36 99 92 2 000
lO-Tanp BO-4 26/03/14 92.54 99.60 97.26 -0.24 2 6 11.22 1.59 439 451 2 000
lO-Tanp BO-5 26/03/14 96.21 100.00 11.00 1.59 417 429 2 000
lO-Tawnp 5 21/07/16 103.50 0.90 2 2 8.74 3.35 114 202 2 000
SHEPFETUKAU CETU
PYCIrnarPo
Py crvgpo 1 22/04/16 12/04/21 98.12 98.60 98.60 0.60 7 95108 8.61 3.28 103 189 10 000
Py crvgpo 2 22/04/16 12/04/21 98.12 98.80 8.81 3.28 123 209 5 000
MOC3HEPIO
MocaHepro 2 21/02/13 18/02/16 96.00 95.85 0.84 7 1297 8.19 0.61 235 148 5 000
MocaHepro 3 06/12/12 28/11/14 100.95 101.40 101.18 -0.02 4 140 000 7.34 0.41 62 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 97.51 100.00 8.82 2.49 153 213 3 000
QHEN OrkK-5
OHEJ OrkK-5 b-15 19/06/12 18/06/13 100.41 100.49 100.40 -0.07 6 12 500 8.20 0.92 194 146 4 000
OHEJ OrK-5 b-18 25/06/14 95.50 98.75 8.28 1.85 129 158 5 000
Kys6ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.40 1.87 240 270 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.21 90.00 90.00 -6.00 2 10 12.43 3.21 487 572 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 85.30 99.99 95.50 -4.46 1 134 10.78 1.93 375 409 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 98.90 8.69 1.56 188 197 4 000
TrK-1 03 25/12/12 14/12/21 7.73 0.46 102 2 000
TrK-1 02 02/07/13 01/07/14 98.80 8.85 0.96 255 211 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.33 98.00 11.07 1.03 469 432 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.10 87.50 87.50 -1.00 95 106 679 22.58 1.12 1612 1584 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.80 98.50 10.75 1.19 422 401 5 000
UpKyTCKk3aHepro
Wpky TOHepro-1 28/11/13 10.86 1.76 393 416 5 000
Wpky TOHepro BO-1 08/04/14 86.00 100.75 8.52 1.64 166 181 3 000
AKYTCK3HEPIoO
Aky TckaHepro BO-1 03/09/13 99.80 100.20 8.50 1.09 206 176 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 237 230 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.00 99.15 9.93 1.07 351 318 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 99.80 100.00 1 22 462 9.10 2.67 174 240 5 000
EBpoxum 3 18/11/15 14/11/18 98.00 98.99 8.78 2.96 131 208 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.55 100.00 97.54 -1.66 3 49 10.70 1.13 422 396 4 000
AkpoH 3 23/05/12 20/11/13 101.20 101.25 101.20 0.05 6 24500 9.08 1.29 247 235 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.76 127 151 4 000
AKpoOH 5 27/05/14 18/05/21 93.00 11.26 1.76 432 456 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.71 97.19 11.11 1.63 426 440 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.94 10.53 0.93 426 379 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.20 100.40 100.25 0.05 4 5000 9.53 0.54 383 282 5 000
JICP pynna BO-2 10/09/13 99.50 99.60 99.57 -0.06 13 19 001 10.64 1.10 420 390 2 000
JICP pynna BO-3 20/03/14 96.45 96.60 96.60 0.06 10 484 12.10 1.56 529 538 2 000
JICP 'pynna BO-5 24/07/14 93.50 93.59 12.65 1.83 568 595 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.78 99.99 99.99 0.05 1 100 11.20 0.44 448 3 000
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NenCneuCMy
NleHCneuCMY 1 07/12/12 102.61 102.85 102.85 -0.44 1 249 9.08 0.40 236 2 000
NeHCneuCMY BO-2 23/05/13 102.81 106.00 10.26 0.61 442 355 2 000
TEXHOJIOTMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 93.00 98.00 9.60 4.40 172 280 8 000
POCHAHO 2 20/12/17 93.00 98.00 10.16 4.40 228 336 10 000
POCHAHO 3 20/12/17 93.00 97.99 9.92 4.39 204 312 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.70 100.76 100.70 -0.03 11 40 546  6.99 0.09 55 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.90 101.96 101.90 -0.15 1 32 7.51 0.39 79 19 000
A®K Cuctema 1 07/03/13 101.06 101.49 101.00 -0.20 1 170 8.28 0.63 241 157 6 000
A®K Cuctema 4 15/03/16 85.01 98.50 98.41 -0.05 8 244 8.58 2.13 145 189 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.02 99.44 99.30 -0.06 12 1394 11.56 0.95 527 482 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.05 100.10 100.10 0.01 7 1019 12.22 0.91 597 548 2 000
CutpoHuke BO-2 08/10/12 07/10/13 99.66 100.14 99.13 -1.00 1 20 14.82 0.24 809 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.05 100.50 100.50 -0.10 1 50 8.51 0.93 223 177 5 000
POCBAHK BO-3 16/05/13 16/11/14 101.50 8.03 0.83 188 131 10 000
POCBAHK BO-2 08/07/13 88.01 9.15 0.97 283 240 5 000
POCBAHK A3 06/05/11 06/11/13 97.11 98.24 98.14 -0.01 4 142 8.58 1.27 198 185 5 000
POCBAHK A5 06/05/11 07/11/14 95.50 9.55 2.15 241 286 5 000
Alb®A BAHK
Anbda-bBank 1 04/02/14 02/02/16 99.00 99.50 9.47 1.45 273 275 5 000
Anbda-bank 2 07/06/13 02/12/16 100.00 101.17 101.10 0.10 2 2 8.11 0.88 189 138 5 000
MOM BaHk
MOM Bahk 7 19/07/12 6.13 0.02 5 000
MOM Baxk BO-1 29/11/12 101.51 101.85 8.85 0.39 213 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.20 100.98 100.10 -0.30 7 79 9.44 0.43 272 5 000
MOM Bahk 8 09/07/13 09/04/15 99.95 100.40 100.36 2 160 8.80 0.95 250 206 6 000
MOM Baxk BO-2 21/03/14 86.00 99.00 8.35 1.58 153 163 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.82 100.69 9.29 1.50 252 257 5 000
Homoc 9 15/06/12 14/06/13 100.12 101.50 8.77 0.90 253 204 5 000
Homoc 11 02/07/14 02/07/14 100.00 100.35 100.00 -0.05 10 10 103 9.72 1.84 274 302 5 000
Homoc BO-2 18/04/13 18/10/14 99.50 8.60 0.75 255 189 5 000
Homoc 12 25/08/13 28/08/17 99.75 99.99 99.81 -0.08 2 3 8.85 1.06 244 210 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.20 100.45 100.35 0.15 1 5000 9.01 0.95 271 227 3 000
BaHk 3eHuT BO-2 22/09/12 22/09/13 99.97 99.99 99.97 -0.01 7 7940 7.96 0.20 132 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.16 100.23 8.18 0.35 145 3 000
BaHk 3eHuT BO-6 26/11/12 26/05/14 99.55 99.70 99.66 0.02 6 206 8.31 0.38 159 5 000
BaHk 3enuTt BO-4 07/02/13 07/02/15 100.20 100.35 100.30 0.05 2 20 000 8.51 0.56 277 180 3 000
BaHk 3enut BO-5 14/02/13 14/02/15 100.20 100.30 8.71 0.58 293 200 3 000
BaHk 3enuTt BO-1 07/04/12 07/04/13 7.62 0.72 161 91 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.07 100.25 100.25 0.10 1 83 8.88 0.88 267 215 5 000
BaHk 3enut BO-7 12/04/14 12/04/15 99.40 99.50 99.50 1 1000 9.73 1.62 288 302 5 000
NMPOMCBA3bBAHK
Mpomce a3b6aHk 5O-2 20/02/13 18/02/15 99.81 99.95 99.80 -0.05 3 55001 9.27 0.59 347 256 5 000
Mpomce a3b6aHk 5O-4 20/02/13 18/02/15 99.81 99.94 99.81 0.01 3 3301 9.25 0.59 345 254 5 000
Mpomce a3b6aHk 6 17/06/13 99.30 99.65 99.30 1 26 9.24 0.92 298 250 5 000
Mpomce a3b6aHk 5O-3 04/02/14 97.75 99.25 98.34 2 52 9.99 1.45 326 327 5 000
Bank CI16
BaHk CIMB BO-2 26/03/12 23/09/13 86.03 100.00 100.00 3 26 503 9.18 1.14 270 244 5 000
Bank CIMB BO-1 09/10/12 09/04/13 10.51 0.25 378 5 000
BaHk CINB BO-4 13/12/12 12/12/13 99.80 101.02 8.47 0.42 175 3 000
MKB
MKB 8 10/10/12 08/04/15 100.15 8.67 0.25 193 3 000
MKB 7 17/07/12 14/07/15 4.81 0.02 2 000
MKB 6 07/08/12 100.08 100.25 7.87 0.07 2 000
MKB BO-4 15/10/12 15/04/14 99.81 99.95 99.91 0.11 8 172 8.44 0.26 170 5 000
MKB BO-1 22/02/13 22/02/14 97.00 99.58 10.94 0.60 513 423 3 000
MKB BO-3 27/04/13 27/04/15 99.35 99.60 9.99 0.78 391 328 4 000
MKB BO-5 23/06/14 97.27 97.80 97.80 1 2 10.74 1.82 377 404 5 000
NETPOKOMMEPL,
MeTtpokommepy, 7 20/02/11 22/08/12 99.81 100.05 99.96 2 152 7.39 0.12 91 3 000
MeTtpokommepL, 6 22/08/12 100.00 100.15 100.02 2 10 150 7.60 0.12 112 3 000
MeTtpokommepu 5 19/12/12 21/12/14 101.50 102.20 8.17 0.44 145 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 99.87 99.99 99.90 0.14 2 60 000 9.18 1.08 275 244 3 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.60 99.88 9.15 1.12 269 241 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
JIK YPAIICUB
Ypancub Nuanur 6O-3 29/10/13 100.20 100.40 9.42 0.65 352 271 3 000
Ypancub Nuanur 6O-1 28/02/14 99.75 99.95 9.99 0.84 382 326 2 000
Ypancub Nuanir 6O-4 03/07/14 97.75 98.05 10.84 1.05 445 409 3 000
Ypancub Nuanir 6O-5 05/02/15 100.20 100.35 100.35 4 76 194 11.68 1.20 515 494 3 000
Ypancub Nuanir 6O-6 10/02/15 100.00 101.00 11.10 1.25 452 436 3 000
Ypancub Nuanir 6O-7 22/04/15 99.50 99.70 11.76 1.26 517 503 2 000
Ypancub Nuanir 6O-2 12/01/15 11.56 2.16 441 487 2 000
Ypancub Nuanir 6O-9 17/02/15 100.55 101.50 11.73 2.26 454 504 2 000
KB PEHECCAHC KAINTUTAIN
PenKan BO-3 05/08/13 05/08/14 97.83 98.10 98.10 0.09 5 6131 12.18 1.00 584 543 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.22 100.26 100.22 -0.03 18 8834 12.00 0.11 552 2 000
TKC BO-4 18/04/13 16/04/15 100.10 100.14 100.11 0.08 15 1547 13.45 0.74 742 674 2 000
TKC 2 28/07/13 106.02 106.30 106.02 -0.28 6 182 14.07 0.92 781 733 1 000
TKC BO-1 20/09/13 100.40 101.20 101.20 0.40 3 149 13.48 1.10 704 674 2 000
TKC BO-2 29/11/11  26/11/13 102.94 103.01 103.01 0.02 54 22 313 14.47 1.27 788 774 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.97 100.00 100.00 10 3580 10.18 0.03 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.91 99.99 100.00 0.15 1 22 10.69 0.34 396 5 000
EABP
EABP 3 29/10/13 25/10/16 86.00 99.70 8.31 1.25 173 157 5 000
EABP 1 03/02/14 28/01/19 99.00 100.50 100.00 1 85000 8.77 1.46 203 205 5 000
EABP 4 11/02/14 06/02/18 9.13 1.48 238 241 5 000
EABP 2 26/02/15 21/02/19 93.00 110.05 9.23 2.36 199 254 5 000
OHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 100.50 8.55 0.34 182 10 000
OHukpeanT Bank BO02 30/08/13 27/02/15 99.55 99.85 99.90 -0.10 3 44 500 8.76 1.08 234 201 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 99.50 99.90 8.95 1.09 251 221 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 85.00 98.60 1.18 2 344 8.99 1.09 255 225 5 000
tOHukpeanT BanHk BOO1 11/12/13 10/12/14 8.72 1.36 206 199 5 000
OHuKkpeanT BaHk 1 07/09/16 84.00 98.00 9.13 3.61 145 239 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 100.45 100.85 8.45 1.34 180 172 10 000
Pandxpaiizen 65O-7 27/11/13 98.60 100.00 8.44 1.33 180 171 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 174 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.00 100.84 100.85 0.10 8 2668 8.44 0.33 171 5 000
Py ccCtanpgapt BO-2 26/03/13 24/03/15 99.67 100.25 9.32 0.69 336 261 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.65 99.90 99.65 0.59 15 20504 9.90 1.25 332 316 5 000
BocTt-3kcnpecc
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.00 100.00 10.23 1.20 370 349 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 100.00 7.62 0.64 174 91 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.60 99.94 99.60 0.05 7 19383 9.01 0.41 229 5 000
XK BaHk 5 19/10/11 17/04/13 8.99 0.74 296 228 4 000
XK BaHk BO-3 22/10/13 22/04/14 8.14 1.21 159 140 4 000
XK BaHk 7 26/04/12 23/04/15 99.10 99.34 10.47 2.42 321 378 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 86.01 99.90 99.20 -0.65 2 5001 8.36 1.61 152 165 2 000
PycdmHaHcBaHk
Py cqmHancbaHk 8 17/09/12 14/09/15 100.00 8.37 0.19 175 2 000
Py cqmHancBaHk 9 18/09/12 15/09/15 100.00 8.14 0.19 152 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 97.99 98.80 9.66 0.96 335 292 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 101.00 9.41 1.10 297 267 4 000
Py cqmHancBbank 10 12/11/13 10/11/15 86.00 101.00 8.04 1.28 144 131 2 000
Py cqmHancBbank 11 13/11/13 11/11/15 98.75 9.09 1.28 248 236 2 000
OTIN BaHk
OTMN BbaHk BO-3 01/11/12 30/10/14 100.60 101.25 100.60 0.10 3 5000 8.59 0.31 186 4 000
OTMN BbaHk BO-2 04/03/14 03/03/15 99.01 99.24 11.29 1.50 452 457 6 000
OTMN BaHk 2 25/03/14 95.60 95.69 95.65 -0.01 9 284 11.41 1.59 458 470 3 000
OTMN BbaHk BO-1 29/07/14 94.10 94.20 94.20 0.20 1 3000 11.50 1.86 451 480 5 000
CKB-BaHk
CKB-bBaHk BO-4 05/12/12 05/06/13 100.60 101.25 8.04 0.40 132 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.30 99.70 99.30 -0.30 3 2001 10.59 0.86 440 386 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.80 100.20 8.34 0.25 160 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 98.00 98.36 11.19 0.98 487 444 2 000
KpeauTEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 99.80 100.10 8.25 0.11 177 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 99.20 99.30 99.20 0.17 7 10 051 10.83 1.45 410 411 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 97.95 9.57 1.68 269 286 5 000
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EsxenHeBHBINA 0030D

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

OdbepTthl lNMorawenns Tlokynka [lpopaxa [locn W3m. NN cpenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
BaHk UHTe3a
WHTesa 03 11/10/13 13/04/15 98.75 99.75 9.36 1.19 283 262 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.00 100.20 10.48 0.93 421 374 3 000
LienTpNHBECT BO-1 18/12/12 17/06/14 99.65 99.95 9.05 0.44 233 2 000
LeHTpNHBEecT BO-5 18/12/12 17/06/14 99.55 99.95 9.55 0.44 283 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.65 99.85 99.85 1 5000 10.11 0.75 406 340 2 000
CBsa3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.66 0.45 194 5 000
Cesasbbank 04 24/04/13 13/04/22 99.80 99.90 99.90 -0.10 4 55000 9.05 0.76 298 234 5 000
Casasbbank 05 07/04/22 10.00 2.67 263 330
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.50 99.59 11.14 0.27 440 2 000
CynocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.05 10.06 0.15 352 2 000
Cy pocTp BO0O1 03/03/13 03/03/14 98.22 99.25 12.56 0.62 671 585 2 000
Cy pocTp 04 10/04/12 08/10/13 99.00 99.25 99.25 2 501 11.97 1.17 546 523 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 11.42 0.54 571 471 2 000
MeTkomGBaHk 01 13/04/13 15/04/15 95.01 100.17 10.91 0.73 488 420 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 80.00 97.10 11.61 1.86 462 491 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.00 100.20 100.00 0.05 1 10 000 10.45 0.38 373 3 000
TaTtdoHab6aHk
TatdoHabaHk BO-1 28/06/12 26/12/13 99.80 99.99 99.99 -0.01 1 30 11.06 1.39 437 433 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.57 99.93 10.69 0.27 395 2 000
TatdoHabaHk BO-3 29/11/12 27/11/14 100.94 100.95 100.90 -0.03 6 14 815 9.99 0.39 327 2 000
TatdoHabaHk 7 16/12/11 14/12/12 100.00 100.90 7.94 0.43 122 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.27 99.90 11.82 0.59 603 511 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.02 100.15 10.58 0.61 475 387 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.01 99.63 12.10 0.72 609 539 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 54 05/09/12 100.05 100.15 100.05 -0.10 7 5322 6.69 0.15 14 15 000
Mocksa 61 03/06/13 107.06 108.05 107.65 -0.45 8 158 343 6.29 0.85 12 30 000
Mocksa 53 01/09/13 100.05 100.50 7.11 1.09 67 37 15 000
Mocksa 63 10/12/13 110.40 111.34 6.71 1.30 9 15 000
Mocksa 62 08/06/14 109.00 109.85 109.40 -0.07 3 190 7.37 1.72 46 66 35 000
Mocksa 39 21/07/14 99.25 7.52 1.85 53 82 10 000
Mocksa 64 24/06/15 96.80 98.40 97.69 -0.56 5 335 8.05 2.71 67 135 20 000
Mocksa 44 16/11/15 112.20 113.80 8.36 2.82 94 166 40 000
Mocks a 56 22/09/16 95.11 98.00 8.31 3.62 63 157 20 000
Mocksa 49 14/06/17 96.90 97.08 8.05 4.21 21 127 25 000
Mocksa 48 11/06/22 85.30 89.90 88.50 -1.00 5 46 202  8.49 7.12 11 145 30 000
MOC OB
Mockos ckas O6n 8 11/06/13 100.65 101.10 100.60 0.10 4 1061 8.47 0.90 224 174 19 000
Mockos ckas O6n 7 16/04/14 98.81 99.69 8.70 1.65 183 199 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 101.50 102.20 6.74 0.39 2 3 000
Hwxeropoackas O6n 4 17/11/12 99.01 102.05 7.86 0.35 113 3 000
Hwuxeropoackas O6n 6 07/10/15 99.50 100.00 8.65 2.01 158 196 5 000
Hwxeropoackas O6n 7 16/11/16 102.25 103.00 102.60 1 5000 8.94 2.48 165 225 8 000
CAMAPCKAA OBNn
Camapckan O6n 5 19/12/13 101.85 101.95 101.85 4 1902 8.18 1.36 152 145 8 000
Camapckas O6n 6 10/05/13 106.20 106.40 106.20 -0.10 1 1999 7.43 0.78 134 72 2 000
Camapckas O6bn 7 30/11/16 99.00 100.00 8.82 2.32 160 213 12 000
AKYTUA
Ay Tna 1 11/04/13 8.19 0.48 148 3 000
Aky Tma 9 19/09/13 102.70 8.03 0.73 201 132 2 000
Ay Tna 7 17/04/14 7.84 1.38 116 111 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 0.53 2 000
KpacHopgap 02 05/11/15 86.00 102.00 8.89 1.43 217 217 1 000
KpacHopapckuii kpan 3 27/09/14 99.40 100.29 8.33 1.59 150 162 4 000

KPACHOSIPCKUIN KPAA
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EsxenHeBHBINA 0030D

PBIHOK
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.
KpacHosipckun kpan 4 08/11/12 101.05 101.13 7.79 0.32 106 10 000
KpacHosipckun kpan 5 29/11/16 101.50 101.90 101.90 0.15 1 9000 8.23 1.77 129 153 9 000
KOMU
Komun Pecn 7 22/11/13 86.15 100.90 7.16 0.84 99 44 1 000
Komun Pecn 9 18/10/14 97.00 99.00 8.11 1.65 124 140 2 000
Komun Pecn 8 03/12/15 81.10 95.00 8.62 2.49 133 193 1 000
Komun Pecn 10 15/12/16 9.00 2.62 165 230 2 000
yamypPTUA
Yamy ptusi 05 24/11/16 110.00 9.13 2.75 173 243 2 000
KOCTPOMCKAS OBJIIACTb
Koctpomckas obnacte 5 20/12/12 100.40 100.80 8.07 0.44 135 3 000
KocTpomckas obnacTtb 6 17/11/16 100.16 100.30 100.11 0.11 7 22 000 9.78 2.08 267 309 4 000
BONOroacKAs obn
Bonoroackas o6n. 02 14/12/16 103.31 103.60 103.30 -0.30 2 15 9.66 2.52 236 296 3 000
PECN KAPENUA
Kapenus 14 30/11/16 100.11 102.60 101.20 -0.13 1 70 9.46 1.98 241 277 1 000
APOCJIABCKAA OBIACTb
Apocnasckaa O6n 9 16/05/13 99.51 101.00 8.23 0.57 247 152 3 000
Apocnaeckas O6n 10 15/04/14 8.32 1.40 162 159 3 000
PA3AHCKAA OBJIACTb
PszaHckaa O6n 1 27/11/14 100.00 8.47 1.39 178 174 2 000
XMAO
XMAO-Orpa 7 20/12/12 101.30 101.50 5.14 0.44 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.36 1.37 69 63 2 000
CBEPOJIOBCKASA OBIIACTb
Csepanosckasi obn. 01 11/12/16 101.50 102.80 102.15 1.05 3 32000 8.34 2.05 125 165 3 000
TBEPCKAA OBIIACTb
TeBepckas O6n 5 26/12/13 99.01 108.95 8.76 1.33 212 203 4 000
TeBepckas O6n 6 12/06/14 103.20 104.80 8.36 1.05 196 161 3 000
TeBepckas O6n 7 15/12/15 97.50 98.25 9.78 2.72 240 308 3 000

UenmoyHuk. REUTERS, pacyenwi: baHk SEHUT
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EsxenHeBHBINA 0030D

PbIHOK

Pe3ysipTaThl TOProB €BpOOOHAAMU

Bhinyck Hara Lena HAoxoaHocTk Uame, % Z-cnpap
BantoTta lMorawenusa [llokynka MNpopnaxa [lMokynka [Mpopaxa [Oopauus (no nokynke)

POCCUA
RUSSIA'15 3.625% usD 29/04/15 104.000 104.375 2.14 2.00 2.66 160
RUSSIA'17 3.25% usD 04/04/17 101.750 102.250 2.85 2.74 4.38 0.25 207
RUSSIA'18 11% usD 24/07/18 141.350 142.600 3.36 3.17 4.65 0.01 241
RUSSIA'30 7.5% usD 31/03/30 121.639 121.794 3.64 3.62 5.39 0.20 233
RUSSIA20 5% USD 29/04/20 110.000 110.500 3.52 3.45 6.55 0.50 225
RUSSIA'22 4.5% USD 04/04/22 106.200 106.700 3.73 3.67 7.95 0.33 222
RUSSIA'28 12.75% USD 24/06/28 184.139 185.361 5.02 4.95 9.31 1.19 324
RUSSIA'42 5.625% USD 04/04/42 110.875 111.375 4.92 4.89 15.29 0.88 277
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.763 100.888 1.58 1.11 0.26 -0.02 114
GAZST'13 5.625% USD 22/07/13 101.750 102.250 1.23 0.01 0.40 80
GAZPR'13 9.625% USD 01/03/13 105.000 105.200 1.55 1.24 0.60 113
GAZPR'13 7.343% USD 11/04/13 103.750 104.125 2.17 1.68 0.72 175
GAZPR'13 7.51% USD 31/07/13 105.375 105.875 2.24 1.77 0.99 180
GAZPR'14 10.5% USD 25/03/14 112.100 112.225 3.13 3.06 1.57 266
GAZPR'14 10.5% uUsD 08/03/14 111.750 111.875 3.14 3.07 1.53 267
GAZPR'14 8.125% uUsD 31/07/14 109.625 110.125 3.20 2.97 1.87 272
GAZPR'15 5.092% uUsD 29/11/15 105.125 105.750 3.47 3.27 3.13 -0.25 290
GAZPR'16 6.212% uUsD 22/11/16 109.250 110.000 3.88 3.70 3.87 318
GAZPR'18 8.146% uUsD 11/04/18 119.125 120.125 4.34 4.16 4.72 -0.13 344
GAZPR'19 9.25% uUsD 23/04/19 126.125 127.125 4.70 4.55 5.29 0.25 365
GAZPR'22 6.51% usD 07/03/22 111.875 112.625 4.95 4.85 7.31 0.63 351
GAZPR'34 8.625% uUsD 28/04/34 129.786 130.293 6.13 6.09 11.35 1.34 419
GAZPR'37 7.288% usD 16/08/37 116.498 117.010 6.01 5.97 12.46 1.53 400
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 105.997 107.997 1.95 0.14 1.01 150
TRANSN'14 5.67% uUsD 05/03/14 104.033 104.981 3.12 2.54 1.56 0.02 266
TRANSN'18 8.7% USD 07/08/18 124.500 125.500 4.09 3.93 4.84 314
PXO
RZD'17 5.739% USD 03/04/17 107.750 108.250 3.92 3.81 4.16 316
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 96.258 97.258 6.22 5.99 4.60 0.47 542
FTOCBAHKUA
BTB
VTB'12 6.609% USD 31/10/12 101.500 101.700 1.36 0.70 0.29 95
VTB'15 6.465% USD 04/03/15 104.875 105.375 4.48 4.28 2.42 0.13 399
VTB'18 6.315% USD 22/02/18 102.756 103.131 5.73 5.65 4.70 -0.02 488
VTB'18 6.875% USD 29/05/18 104.875 105.250 5.88 5.81 4.91 499
VTB'20 6.551% uUsD 13/10/20 101.375 101.750 6.33 6.27 6.41 0.25 510
VTB'35 6.25% uUsD 30/06/35 103.500 104.000 5.97 5.93 12.64 396
BaHk MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.213 103.703 3.35 2.76 0.81 -0.01 293
BANK OF MOS'15 6.699% USD 11/03/15 104.000 104.500 5.07 4.87 2.43 459
BOM CAPITAL'15 6.699% USD 11/03/15 97.450 98.450 7.78 7.35 2.42 0.02 738
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 100.306 101.306 5.04 4.75 3.53 -0.22 444
VEB'17 5.45% uUsD 22/11/17 104.250 104.750 4.55 4.44 4.69 370
VEB'20 6.902% uUsD 09/07/20 110.239 110.752 5.31 5.24 6.36 0.19 409
VEB'25 6.8% uUsD 22/11/25 107.875 108.375 5.94 5.89 9.08 0.63 423
Masnpom6 aHk
GAZPROMB'13 7.933% usD 28/06/13 104.750 105.250 2.83 2.31 0.93 240
GAZPROMB'14 6.25% USD 15/12/14 104.000 104.500 4.48 4.27 2.27 0.13 400
GAZPROMB'15 6.5% USD 23/09/15 104.625 105.125 4.91 4.75 2.88 439
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.125 104.375 2.15 1.86 0.82 172
ROSSELKH'14 7.125% USD 14/01/14 105.875 106.375 3.07 2.74 1.45 262
ROSSELKH'14 9% USD 11/06/14 110.625 111.000 3.20 3.01 1.79 0.25 272
ROSSELKH'17 6.299% USD 15/05/17 106.500 107.000 4.77 4.66 4.22 402
ROSSELKH'18 7.75% USD 29/05/18 113.875 114.625 4.99 4.86 4.86 0.13 408
ROSSELKH'21 6% USD 03/06/21 99.266 99.891 6.21 6.03 3.50 0.24 565
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.750 104.125 1.90 1.46 0.82 -0.38 147
SBER'13 6.468% USD 02/07/13 104.000 104.375 2.24 1.85 0.95 -0.13 180
SBER'15 5.499% usD 07/07/15 105.500 105.875 3.54 3.41 2.79 301
SBER'17 5.4% usD 24/03/17 104.375 104.875 4.36 4.24 4.15 361
SBER'21 5.717% usD 16/06/21 102.040 103.040 5.43 5.28 7.10 -0.16 407
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EsxenHeBHBINA 0030D

PbIHOK

Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta Morawenusa Tlokynka MNpopaxa [lMokynka [popaxa [Hiopauunsa (no nokynke)
EVRAZ'13 8.875% usD 24/04/13 104.250 104.400 3.25 3.06 0.75 283
EVRAZ'15 8.25% uUsD 10/11/15 106.250 106.750 6.13 5.97 2.94 564
EVRAZ'18 9.5% uUsD 24/04/18 107.875 108.125 7.78 7.72 4.54 0.25 699
EVRAZ'18 6.75% uUsD 27/04/18 95.875 96.375 7.64 7.53 4.79 0.50 683
AnbsiHC Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 103.497 104.497 8.37 7.95 2.33 799
Anpoca
ALROSA'14 8.875% uUsD 17/11/14 110.187 111.179 4.24 3.82 2.15 0.01 376
ALROSA'20 7.75% usD 03/11/20 106.125 106.625 6.77 6.69 6.25 557
Bbimnenkom
VIMPELC'13 8.375% uUsD 30/04/13 103.600 103.800 3.69 3.44 0.77 328
VIP FIN'16 6.493% uUsD 02/02/16 101.380 101.380 6.05 6.05 3.14 0.25 552
VIMPELC'16 8.25% uUsD 23/05/16 106.391 106.900 6.35 6.21 3.36 0.20 580
VIMPELC'18 9.125% uUsD 30/04/18 109.125 109.500 7.17 7.09 4.60 0.25 635
VIP FIN'21 7.748% uUsD 02/02/21 98.750 99.750 7.95 7.79 6.18 0.62 678
Nykonn
LUKOIL'14 6.375% uUsD 05/11/14 108.250 108.500 2.66 2.55 2.16 0.25 215
LUKOIL'17 6.356% uUsD 07/06/17 110.000 110.375 4.08 4.00 4.29 0.63 330
LUKOIL'19 7.25% uUsD 05/11/19 114.625 115.125 4.85 4.77 5.84 0.13 370
LUKOIL'20 6.125% uUsD 09/11/20 108.250 108.750 4.90 4.83 6.65 0.75 361
LUKOIL'22 6.656% uUsD 07/06/22 111.625 112.375 5.14 5.05 7.51 0.13 368
MTC
MTS'20 8.625% uUsD 22/06/20 115.250 115.750 6.16 6.09 6.04 499
HOBAT3K
NOVATEK'16 5.326% uUsD 03/02/16 105.500 105.900 3.66 3.54 3.22 0.50 307
NOVATEK'21 6.604% uUsD 03/02/21 110.500 111.000 5.07 5.01 6.60 376
CeBepcTanb
SEVERSTAL'13 9.75% uUsD 29/07/13 106.875 107.125 2.96 2.73 0.97 254
SEVERSTAL'14 9.25% uUsD 19/04/14 109.375 109.875 3.69 3.41 1.64 323
SEVERSTAL'17 6.7% uUsD 25/10/17 102.000 102.500 6.25 6.14 4.48 0.25 546
TMK
TMK'18 7.75% uUsD 27/01/18 96.278 97.278 8.61 8.37 4.42 0.25 788
THK
TNK-BP'13 7.5% uUsD 13/03/13 103.797 106.797 1.67 -2.66
TNK-BP'15 6.25% uUsD 02/02/15 105.750 106.250 3.86 3.65 2.34 335
TNK-BP'16 7.5% uUsD 18/07/16 112.250 113.125 4.15 3.93 3.45 352
TNK-BP'17 6.625% uUsD 20/03/17 109.375 110.100 4.39 4.22 4.05 365
TNK-BP'18 7.875% uUsD 13/03/18 115.375 116.125 4.74 4.60 4.65 386
TNK-BP'20 7.25% uUsD 02/02/20 114.500 115.250 4.93 4.82 5.90 375
YACTHbLIE BAHKU
Anbda-BaHk
ALFA BANK'13 9.25% uUsD 24/06/13 104.750 105.125 4.04 3.64 0.92 363
ALFA BANK'15 8% uUsD 18/03/15 105.750 106.250 5.65 5.45 2.41 518
ALFA BANK'17 7.875% uUsD 25/09/17 101.906 102.906 7.42 7.19 4.27 -0.12 670
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.630 102.880 2.88 2.30 0.42 247
NOMOS BANK'13 6.5% uUsD 21/10/13 102.538 103.538 4.41 3.61 1.22 1.03 399
NOMOS BANK'15 8.75% USD 21/10/15 104.002 105.002 7.34 7.00 2.86 0.14 689
MpomcBaA3b6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.749 105.249 5.78 5.28 0.97 541
PSB FINANC'14 6.2% uUsD 25/04/14 97.877 98.377 7.49 7.18 1.69 0.19 714
PROMSVYAZB'15 12.75% USD 27/05/15 108.491 109.491 9.29 8.91 2.47 896
PROMSVYAZB'16 11.25% USD 08/07/16 105.492 107.492 9.56 8.97 3.33 -0.01 912
XK®PB
HOME CREDIT14 7% uUsD 18/03/14 102.495 102.995 5.41 5.10 1.58 -0.01 498
]
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EsxenTHeBHBIN 003

PbIHOK

HNHaBecTUIIUOHHBIN /lemapTaMeHT

Poccus, 129110, MockBa, bBaHHbI mep, 10M 9

TeJL. 7 495 937 07 37, hakc 7 495 937 07 36
WERB: http://www.zenit.ru

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

yl'lpaBJI €HHUE IIPpOoAAK

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

Karkaplil aHATUTHK, 33/1efCTBOBAHHBINA B HAIIMCAHUY AAHHOTO 0630pa, OATBEPAKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHUH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMsAMM WIM PEeKOMEeH/AUsAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. bank 3EHUT He Hecer
OTBETCTBEHHOCTH 3a OLIEPAIMH TPETHUX JINI], COBEPIIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJaHHOM 0630pe. MueHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcraBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, kKoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a ee JIOCTOBEPHOCTh U
nostHoTy. Onucanus GHMHAHCOBBIX HHCTPYMEHTOB M SMHTEHTOB He IIPETEH/YIOT Ha IOIHOTY. IIpOoIIble IIOKa3aTe Il He SIBJISIOTCS TapaHTHel CBoero mosropeHus B byaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBMX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGQOPMAIMOHHBIX Le/SIX M He SIB/IIETCS MpPEeJIOJKeHHeM KyIIUTh WM IPOJATh
COOTBETCTBYyIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [IOJDKHBI CAMOCTOATEIBHO IPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CII0COOCTBYIONIMX NPHHATUIO B3BElIEHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpeid NPOdeCcCHOHANBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAIBHBIX
uHBecTopoB. He ApAmomuecs npodecCHOHATBHBIME YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX MHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HeNpodecCHOHaIbHBIMU
YYaCTHUKAMHU PBIHKA.

Bank 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZJHOMY WJIM HEeCKOJIbKHM (PMHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IPEIOCTABJIATh YCJAYTH (PMHAHCOBOTO COBETHHMKA U BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630pe KOMIIAHMUH.

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