0Ar0BOM
PbIHOK

Hl

16 U0 2012 T.

w BAHK
allll SEFAT

BAHKOBCKASI TPYIITIA 3EHUT

ExcedHesHbLll 0630Dp

OcHoBHBIE cOOBITHA /CTP. 2/

BHeurHuii poIHOK oJara /cTp. 3/

o TIATHUYHBIA OITUMU3M OBICTPO COUZET HA HET
JleHeKHO-KpeIUTHBIN PBIHOK /CTP. 4/

¢ CerofiHsi CTapTyeT HAJIOTOBBII MEPUOJ] UFOJIS

* Puropuxa IIb P® oxxuyaemo ckoHAeTCA K HHQIAINOHHBIM PUCKaAM

* Py6ib IPOAOIIKAET KOHCOIH/IAIUIO BOKPYT OTMETKHU 36 Py0. 32 KOP3UHY
Poccuiickuii 10JTOBOM PBIHOK /CTP. 5/

* EBpo6oHzAbI PO: cipsbI IPOLO/IKAIOT COKPAIIATHCS

¢ PyGneBsrii goir: cripoc Ha aynHEBIE O3 coxpaHsercs

IlepBUYHBINI PBIHOK /CcTP.6/

IIpuiao:xxenusa

* Pesysnprarhl TOproB py6sieBbIMU obsuranuamu Ha MMBB /crp. 7/
» Kaprs! noxogHocTu py6s1eBOro peIHKA /CTp. 15/

¢ PegynpTaThl TOProB eBpoOOH1aMu /cTp. 16/

¢ KapTsl 10X0THOCTH pPhIHKA eBPOOOH/IOB /CTp. 18/

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI
Qs EM B+ Global Spread, 6.11. Muni Corp Corp-10 (crpasa)
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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3HAY. A 3a neHb

BHeUIHUH PHIHOK A0JTa

UST-10 yield 149 A 0.01
UST 10-2Y sprd 125 A 3
EMBI+Glob. 358 V¥ -8
EMBI+Rus sprd 242 Y -2
Russia’30 yield 349 V 0.00
JleHe KHbIA PHIHOK

Libor-3m 046 m 0.00
Euribor-3m 049 V -0.01
MosPrime-1m 673 m 0.00
Kopcuera B 11B 8485 A 20.6
Jlenos. B ILIB 826 VY -6.9
NDF RU 3m 68 V 0.0
Ba/IIOTHBII PEIHOK

USD/RUB 32583 V¥ -0.132
EUR/RUB 39.878 V¥ -0.056
EUR/USD 1225 A 0.005
Kopsuna 11B 35.902 VY -0.113
DXY Unpekc 83349 V¥ -0.310
DOHZOBBIE WHIEKCBL

RTS 13687 V¥ -0.1%
Dow Jones 12777.1 A 1.62%
DAX 6557.1 A 2.15%
Nikkei 225 8720 A 0.05%
Shanghai Comp. 21859 VY -1.75%
ChIpbeBBI€ PEIHKHA

Hedrs Urals 1021 A 2.13%
Hedrs Brent 1024 m 0.00%
3oJ10TO 1589.7 Y -0.17%
CRB Index 294.0 A 1.27%

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

MIN.

145
121
316
219
3.49

0.46
0.49
5.67
504
61

5

28.97
38.43
122
33.33
78.27

1228
12101
5969
8296
2148

88
89
1540
267

MAX.

2.38
200
441
332
4.47

0.58
1.28
7-03
153

1784
326

3a 6 MecsIeB

3Ha4. A 3a JleHb MIN.

Price Return

OFZ 1094 V -0.21 107.5
Muni 110.8 0.15 110.5
Corp m1 V -0.03 110.7
Corp-10 158 VY -0.07 115.5
Total Return

OFZ 2403 V -0.30 230.7
Muni 336.9 0.76  320.8
Corp 336.4 0.16 318.6
Corp-10 338.3 0.08 320.6
OG6peM TOProB B cermeHTe (MIH py6.)

OFZ 351 202 o
Muni 565 V¥ -66 10
Corp 3320 YV -1401 19

Hcmounux: MMBB, bark BEHUT
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I's1aBHBIE HOBOCTU

OAO «BTB» miianHupyer pa3MecTUTh oupakeBbie ogauranuu cepuiit 5O-08 - BO-18 o 10 mipx py6. u BO-19 - BO-24 o 15 Mipj

PYO. YCI0BUAME BCeX BBIITYCKOB IIPEAyCMOTPEHA BO3MOKHOCTD JIOCPOYHOTO ITOrameHus: G0H/I0B 10 TPeOOBAHUIO UX BJIA/IEJIbLIEB U IO YCMOTPEHUIO

smurenTa. /utepdakc/

OAO «CYJK» padMecTUT TPH BBIIIYCKa KJIACCHYECKUX OGIUranuii cepuii 05 1 06 06beMOoM 10 WIPJ pPyO. KazKAbIi, a TaK:Ke

cepuii 07 1 08 Mo 5 MJpPA Py6. YCIOBUAMHU BBINYCKA CEPUU 06 IPELyCMOTPEHA BO3MOXHOCTH JOCPOYHOTO IOTAIIEHWs OOIHranuil Io

YCMOTPEHUIO SMHUTEHTA U 10 TpeOOBaHUIO UX BiiasienbleB. /MHTepdakce/

3A0 «bank «TKC» ycTaHOBHJI CTAaBKY IIEPBOr0 KyIIOHA OUP:KeBbIX o0uranuii cepuu B0-06 o6bemom 2 wipa py6. B pazmepe

13,9% roxoBbIx. /HTepdakc/

OAO «BbaHk «Ak 6apc» padMecTW €BpOGOHABI CO CTaBKOil 8% romoBBIX € MOralieHHueM B 2022 roay Ha 600 MJIH JOJUL.

/UnTepdaxc/

Fitch Ratings nmoarBepamio gosarocpounsie P/IJ AIIX «Muparopr» Ha ypoBHe «B», IPOrHO3 PEHTHHIOB — «CTAOHJIBHBII».

/Uurepdaxc/

OcCHOBHBIC COOBITHUA:

BHE PbIHKA / Ha PbIHKE

Buepa: 13.06.2012 — naTHUIIA

Crarucruxka Kwuras: Industrial
production, Real GDP, Retail sales

Cratuctuka CIIIA: PPI, U. of
Michigan Confidence

* Beitunara kynona: EBpas I'pyn, 2014, CNV (7.25%, 11.8 muH no/ut.), HoBortacryHoBckoe, 01 (8.5%,
0.5 MwiIH py6.), HoBasa nepeBo3ouHas kommaHus, 01 (9.25%, 48.4 muH py6.), Vostok Energy, 2013
(CNV) (10%, 1.2 mupp py6.), Poccesnbxo36auk, 13 (7.7%, 191.9 MiaH py0.), CrpoiirpaHncras, 2 (8.49%,
211.6 MJIH pyo6.)

* Odepra: BTB, 06 (15 mipz py6.)
* IToramenue: CrpoiiTpancras, 2 (5 mipz py6.)

Cerogssa: 16.06.2012 — mOHEeAEJTbHUK

Cratuctuka CIIIA: CPI Core,
Advance Retail Sales, Empire
Manufacturing

Crarucruka Poccun: Industrial
production

* Bririata kynona: Marypuer, BAO, 2012 (CLN) (9.75%, 0.1 miH posut.), JUT-Bank, 04 (11%, 0.6 MiH
py6.), Poccenbxo3bank, 2014 (LPN3A) (7.125%, 26.7 mua nosut.), AUXKK, 17 (9.05%, 180.4 mtH pyb6.),
ANXKK, 18 (8%, 139.6 muu py6.), AKK, 22 (7.7%, 341.7 muH pyb.), MockomMmmepuoaHk, 2034-C
(RMBS) (7%, 26 thic momn.), AKK, 05 (7.35%, 24.1 muH py6.), AKK, 06 (7.4%, 36.9 muaH pyo6.),
ANXKK, 07 (7.68%, 76.6 muH pyb.), YAMypTCKasa pecmyoauka, 25002 (8.4%, 103.5 viH py6.), MM
Bauk, 2052-A (RMBS) (10%, 20.2 muH py6.), IIpomceaszsbank, 2013 (LPN) (10.75%, 8 muH py06.),
Yamyprckast pecnyGinka, 25003 (10.9%, 54.3 mutH py6.), Alliance Oil Company, 2014, CNV (7.25%,
5.4 MutH py6.), JInsunrosasa komnanua YPAJICUB, BO-02 (11.5%, 57.3 MuH py0.)

* [Toramenue: YaMypTCKasa pecmyo/anka, 25002 (2.5 mip/ py6.)

3aBTpa: 17.06.2012 — BTOPHUK

Cratuctuka CIIIA: CPI, Net
Long-term TIC Flows, Industrial
production, Capacity Utilization

I BAHK
il SEHMT

16.07.2012

* Bririata kynona: Meued, 05 (12.5%, 155.8 MutH py0.), MockoBckuii KpexurHbliii 6aHk, 07 (9.76%, 97.3
wiH py6.), ING Commercial Banking Poccus, 01 (7.46%, 94 M py6.), SIpociiaBckasa 06J1, 34010
(7.75%, 57.9 MuH py6.), ABHakommanuss Cu6ups, 01 (18%, 206.4 min py6.), JIP-UuBecr, 01 (13.75%,
68.5 vl py6.), Huxne-JIenckoe-UuBect, 03 (14%, 69.8 muH py6.), Tazmpom HedT1h, 03 (14.75%,
588.4 mutH py6.)

* Odepra: ALK, 22 (15 mipz py6.)
* IToramenue: Pocresexkom, 12 (1.5 miupn py6.), ABmakommanus Cuoups, 01 (2.3 miH py6.), JIP-
HNusecr, 01 (500 mH py6.)

» Pazmemenue: TKC Bauk, BO-05 (1.5 miupa py6.), TKC Bauk, BO-06 (2 mipza py6.), APTYT, 03 (500
MJIH pyo6.), UmtoTeunbIii areHT Ypaicub o1, A (4.3 wipa py6.), Mmoreunslit areHurt Ypasicu6 o1, b (1
MIIpJ pyo.)




EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
. . Baadumup Eecmugbees
IIATHUYHBIA OITUMHU3M OBICTPO COMJET HA HET v.evstifeev@zenit.ru
B nATHUIYY HacTpoeHHWs Ha IVIOOAJIBHOM PBIHKE OBLIM ONTHMHUCTUYHBI, IOCKOJIBKY PSZ
BRJKHBIX COOBITUH, II0 OIlEHKE HHBECTOPOB, HMeJ IIOJIOKUTEJIbHOE B3HaueHHe. BhIXox
N Kpusas US Treasures
HEOJHO3HAYHOU CTaTUCTUKU KuTas B Hayase JHs, KOTOpas yKasaja Ha MPOAOJDKAIOIIEECcs
o o O 14.06.12 15.05.12 —C— 13,07 12
3amemienne SkoHoMmuku Bo II kBaprame ¢ 8.1% 10 7.6% mOpu OTHOCUTEIHLHO HEIUIOXUX
3HAYEHHUAX PO3HHUYHBIX IIPOAAK W IPOMIIPDOM3BOACTBA 3a HIOHb, CIIPOBOIIMPOBAJIA HOBBIE 347
N . . 317
CIIEKYJIAIMK HA TEMY JaIbHEHIIEro CMsrdyeHrsi MOHETAPHOM MOJIUTUKY oiHe6ecHO!H. Boobiie, 28 1
WHBECTOPHI BO3BPAINAIOTCA K KPH3UCHOH MOJIEN MOBEAEHHUs, KOT/ia cJ1abble SKOHOMUYECKHE 25 1
JlaHHBIE YK€ He BBI3BIBAIOT pa304yapoBaHUs, a HA0OOpOT, NPUAAIOT HOBBIA HMILYJIbC 227
1.9
KOTHPOBKAaM PHCKOBAaHHBIX AaKTUBOB, B HaJAeEXJ€ HaA NOAJAEPKKY CO CTOPOHBI KJIHYEBBIX 16 1
I{enTpo6GaHKOB. B yC/IOBUSAX HEZAABHErO CHUKEHHUsI IIeH HA OOJIBIIMHCTBO CHIPHEBBIX TOBApPOB, 131
KOTOpbIE TIPUBEJIA K 3aMETHOMY CHIKEHUIO MHQIISIIOHHOIO JJaBJIeHUs B MUPE, BO3MOKHOCTU 10 1
JUILS1 HOBBIX MOHETaPHBIX (KOJIMYEeCTBEHHBIX) CTUMYJIOB PE3KO BO3PACTAIOT. o7 ]
0.4 7
B EBpome KJIi04eBOM TEMOU [IHs CTaJo0 pa3Mellenue Mranueil GOHIOB C IMOTalleHHEM B 01 : : : : w

2015-2023 rT. [Toce permenus areETcrBa Moody’s HOHH3UTD CyBepEeHHBIH PEHTHHI CTPAaHBI 2Y 3 5Y 7 oY oY

Ccpasy Ha JIBe CTymeHH 10 «Baa2», HTOTH pazMenieHnii MOKHO HA3BATH YCIIEITHBIMI. B To sxe ~ Hemownu: Reuters

51 -, [
BpeMs#, HaXOXKZeHHe JIOXOHOCTe! 110 10-7IeTHUM 00s3aTeIbcTBAM CTPAHBI Ha yPOBHE BBIIIe 6% Cupoast EMBI+ (Poccus, Bpasumms)
rOZIOBBIX HeMuHyeMO npuOmmkaer obpamenue Biacred HMraamm 3a  IOMOIIBIO K

MEKIyHAPOJHBIM KPEAUTOPAM.

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

s EM B+ Brasil Spread, 6.11.

BosatuabHOCTH TVI00AJIBHOTO PbIHKa B TEKYyIIUX YCJIOBHUAX, BEPOATHO, 6y[[6T TOJIBKO 460
Bo3pacraTh. CBA3aHO 3TO C TeM, YTO HAJEX/Ibl PbIHKA cefuac CBA3aHBI He C yJAydllleHHeM 430
. o 00
OKOHOMHUYECKOU CTAaTHCTHUKH, a C OTCIE)KUBAHUEM H3MEHAOMEUCA PUTOPUKHU KIIIOYEBBIX ‘;70
IenTpobankoB. Takum o6pazom, oBepus K cHOpMUPOBAHHOMY B KOHIlE HPOILIOH HeZeIu 340
BOCCTAaHOBHUTE/IbHOMY TPEHAY B PUCKOBAHHBIX aKTHBaX Y HaC HET. 310
280

250

220

190

160

46 106 16,6 226 28,6 4.7 107

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), %

5.0% 7
4.5%
4.0%
3.5%
3.0%
2.5%
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1.5% 7

1.0% -
4.6 12.6 20.6 28.6 6.7 14.7

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

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

41
40
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6.6 1.6 166 216 26.6 17 6.7 1.7

Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

IleHe)KHO-erIlI/ITHblﬁ PBIHOK
CerogHsA crapTyeT HAJIOTOBBII EPHOJA HIOJIA

VIs10BHUA JIOKAIBHOTO JIEHEXKHO-KPEJUTHOTO PHIHKA B IIATHUIYY HEMHOIO YXy[IIMJINUCh HA
(oHe coxpaHeHHA OrPaHUYHUTEIBHOH IOJUTHUKH PETyJIATOpa Ha ayKIHoHax pero. Ha peiHke
MBK croumocTh KpaTKOCPOYHBIX KPEAUTOB MMOAHSIACH A0 6.0% rofoBbix (+25 61m),
MEXK/IUJIEPCKOE PEIIO Yepe3 BBIXOHBIE 3aKJII0YAIOCHh B CPETHEM TaKKe IO/ 6.0% TOZOBBIX (+10
6m). Ha aykiponax npsimoro pero ¢ IIB PO 6aHKY IPUBJIEKIN 251 MJIPA Py0. IPOTUB 166 MJIpA
py6. [HEM paHee, OJHAKO CIIPOC CO CTOPOHBI OAHKOB OB Ha ypoBHE 287 MupA py0. Ceromus
YTPOM CyMMa Cpe/icTB OAaHKOB Ha Kopcyerax u jgenosurax B [[B PO yBennuruiace Ha 1.1 MIIpA,

py6., cocTaBuB 932.0 MIIPJ PyO.

CeroziHs ¢ YIUIaTOH CTPaxOBBIX B3HOCOB B (OH/BI CTApTyeT HAJIOTOBbIH mepuof urossd. i
9TOrO0 IIaTeXxa morpebyeTcs Hopsiika 230 MIpA py6. u3 cucreMsbl. /o KOHIA HeJenn GaHKaM
TaKKe MPeCTOUT IpoBecTH Iwtaresku o H/IC, KOTOpbIe OTBJIEKYT ellle OKOJIO 190 MJIPA PyoO.
VuuTeiBas yKe ZOBOJIBHO HAaNpsKEHHBIE YCIOBUA PBIHKA U 33/J0JKEHHOCTh OaHKOB Iieper 11B
IO CEJIKaM Pero Ha PEKOPAHOM YPOBHE CBBIIIE 1.5 TPJIH Py0., TEKYLIUI HAJIOTOBBIN MEPUOK,
MOJKET IIPUBECTU K POCTY KPATKOCPOUYHBIX IIPOLIEHTHBIX CTABOK JI0 JIOKAJIBHBIX MAKCUMYMOB.

Puropuxa I1b P® oxmgaeMo cKIoOHAeTeA K MHQIAIMOHHBIM PUCKAM

3acenanue CoBera JUPEKTOPOB poccuiickoro IleHTpo6aHka B IMATHUILY yKas3ajlo HA TO, YTO
peryasitop Bce Oospiie 06ecriokOeH HHGAIUOHHBIMY OXHU/IAHUSMU, HEXKeJId TeMIaMH
9KOHOMHUYECKOTO POCTa. JTO U HMOHATHO — C IOBBIIIEHHEM OOJIBLIIMHCTBA DPEryIUPYEMBIX
TapudoB € 1ro HIOJNA, a TaKkKe CE30HHBIM DOCTOM IleH Ha IIPO/IOBOJIBCTBHE, DPa3rOH
UHQIIAIMOHHBIX IIPOLecCOB yxe 3aMeTeH. OfHAKO, KaKk MOBeAyT ceOs LeHbl B CPeHECPOYHON
MEPCIEKTHBE OCTAeTCs 3arafikod, IMOCKOJIBKY B CJIydae He CJIMIIKOM 6Ooratroro ypoxkas B
TEKyIIleM TOZly MbI MOKEM BHOBb CTOJIKHYTBCS C IIPOOIEMaMH KOHI[A JIeTa — Hadala OCEHH 2010
I., 0cobeHHO Ha (hOHEe MIOAOPOAHOrO 2011 I. TakuM 06pasoM, PeryaaTop yopaa U3 CBOEro
COOOIIIEHNS yKe TPAAUIUOHHYI0 dpasy O IPUEMJIEMOCTH CTABOK Ha «OJIIDKANIINEe MEeCALBI»,
NIpeJIOCTaBUB cebe IuTanjapM s BOBMOXKHBIX OCEHHUX MaHeBPOB. C TOYKU 3PEHUs YCJIOBHUU
JIEHE)KHO-KPEIUTHOTO PBIHKA, TaKas IMO3UIUSA PETyJIATOpa O3HAYaeT, YTO B CPESHECPOYHOM
MIEPCIIEKTHBE OXKUZATh KAKUX-TMO0 MOHETApHbIX mocyabieHuil co cropoHsl lleHTpoGaHKa
TOYHO He CTOUT.

PyGu1s rIpoo/pKaeT KOHCO/IMAAIMIO BOKPYT OTMETKHU 36 PyO. 32 KOP3HHY

ViyuineHne HACTPOEHUI HA BHEIIHUX IUIOIIAAKAX B IATHUIY U YBEPEHHOE 3aKpeILICHHE
KOTHPOBOK HedTu Brent Beille ypoBHA B 100 JOJUI. 3a 6app. IPUBEIH K HEGOIBLUIOMY
yKperuieHuio py6ss. ITo uroram AHA Kypc OHMBAJIIOTHOW KOP3WHBI COKPATWUJICA Ha 8 KOII. /10
OTMeTKH 35.92 py0. HecMoTpsi Ha ompeniesieHHBIX POCT ONTHMH3Ma Ha MEXKIyHApPOJHBIX
PBIHKAX, COCTOSHHE MHPOBOH SKOHOMHUKH U €€ IIEPCIEKTHUBBI TOBOPAT CKOPEe O BPEMEHHOM
BOCCTAHOBJIEHHE II€H Ha CBHIPbEBBIE TOBaphl. IMEHHO IO3TOMY, PyOJib, BEPOSATHO, CKOpee
MIPEATIOUTET KOHCOJUANPOBATECA B LIMPOKOM JHAIa30HEe OT OTMETKH 36 py0. 3a KOP3HHY.
TTockoJIbKy ZieBayIbBAlIOHHBIE HACTPOEHHUS BCE ellle CUJIBHBI, IOAZEPHKKA POCCUHCKON BaIIOTHI
CO CTOPOHBI 9KCIIOPTEPOB MOKET OKa3aThCs He CHJIbHEE, UM B HIOHE.

,ZIeHe)KHO-erZII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHUA HA HeaeJ/ie

Ayxknuonsl IIB u ®onga JKKX, mocrymieHue 1 BO3BpaT el

A CPe/ICTB Ha cUeTa KOMGAHKOB, yIIaTa HAJIOTOB YBIR, AATy
e MUIpZ pyG.

TTonenenbHUK VniaTa Hasoro IC);‘ge;xoame BaHOCH B OHABL (~230 WP 229
BropHuk Aymmuo H 1 Mecsl, 59 MIIpJ Py0., oT 6.50% ro/10BBIX 330

Kasnaueiictsa

Bosspar BOBy 15 MJIpA pyo.
Cpena Ayxknuon O®3 03 26208, 15 MIIpA PYO.; 120

Kynons: 093 8.4 muipp pyo.

Bosspar ®onzgy JKKX 1.3 MIpA py6.
Bosspar

KasnauelicTBy 5:3 MIp PYG.
Yersepr 166
TIaTHANA Viara Hasoros HJIC, 1/3 3a I kBapTas (~190 MuIpA pyo.)

HUcmounuk: [[B PO, Mungun, ®ond 2KKX
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CraBku MBK

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

MosPrime -overnight (yies. mkana), %

r 8.00%
[ 7.75%
r 7.50%
r7.25%
7.00%
6.75%
6.50%
6.25%
6.00%
5.75%
- 5.50%

14.6 216 28.6 57 127

315 7.6

Hcmounuxk: Reuters, I[b
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Poccuiickuii 10JIr0BOM PIHOK

EBpoGoHbI PO: cripsapI MPOAO/KAIOT COKPAIIIATHCA

Cropoc Ha gonrm EM ocraercs 3HauuTesNbHBIM. B maTHuily miobanpHbIN crpas EMBI+
cokpaTmics ¢ 366 1. 70 358 1. Poccuiickuil cerMeHT BBIIVIAIUT HECKOJIBKO JIydllle yCPeAHEHHbIX
napamerpoB. 1leHs! Bhlmycka Russia’30 B msaTHHIY BbIpociIa Ha 77 Om, coctaBuB 122.67% (YTM
3.49%, - 10 6m). ITpu crabuabHOCTH 6A30BBIX AKTHBOB POCCUMCKUN CHP3J, CY3HJICA C 211 10 200
6.

B cermMeHTe KOPIIOPAaTHBHBIX BBIIYCKOB TAaKXK€ UYBCTBOBAJICS CIIPOC HA JUIMHHBIE BBIIYCKHU.
Cambrii fanpHUN 60HA ['azmpoma c moramieHHeM B 2037 T. NMPUOABUJI HOYTH 3 «(QUIYPBI»,
ocTasbHble HanboJiee TMKBUAHBIE U TOJITOCPOYHbIE €BPOGOH/IBI TPUOABUIIH B CPESHEM 50-150 OII.

Py6J1eBblii 1OJT: cIpoc Ha JauHHbIe OP3 coxpaHAeTcs

JIoKanbHBIN 0JITOBOM PHIHOK IOJIYYWJT B IATHUILY MTO3UTHBHBIN 3apsAJ CO CTOPOHBI BHELTHUX
PBIHKOB. B cektope rocbymar cripoc Ha juuHHbIe O3 coxpanuics: Boimyckn OP3 26205 u 003
26207 Ha JIOBOJIBHO BBICOKMX 000pOTax NMpHOABWIIM 1 III M 2 NI COOTBETCTBEHHO, UyTh OoJjiee
KopoTKu# BhIyck O®3 25080 mpubaBui 55 Om. B KOpoOpaTHBHOM CerMeHTe PACTyIIMX Oymar
6bUIO HEMHOTO, U3 JIMJEPOB IO TOPTOBBIM 060pOTaM, MPOAEMOHCTPHPOBABIINX XOTh CKOJIBKO-
HUOYb BuarMoe usmenenue crout Beiesnuth ®CK EAC 12 (+20 6m), CsazbbaHk 04 (+10 6m) u
Ypascub Jluzunar BO-5 (+15 61).
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
B o SO Nousatls O R e R Mol
TKC BaHk, BO-6 -/B2/B na 2000 14.39 13.07.2012 17.07.2012 Het /1. 1r/3r.
P>XA, 32 BBB/Baal / BBB na 10 000 KyroH: 8.95 12.07.2012 20.07.2012 HeT / Hig 10 net / 20 net
TardoHpbark, BO-7 -/B3/- na 2000 12.64-13.17 XX.07.2012 XX.07.2012 HeT /1T ir/3r.
UenmoyHuk: Bloomberg, Cbonds, Finam
Boinyck Peiimanr, S&PIMIE  NomGapa LUB O6Bbem amuccum, Bid cover/ OpueHp dakmyeckasa Aara Amopmm3sauun/
MITH. PYo. Pa3smely o6bem YTP/YTM YTP/YTM pa3meLpHuUs [ropaums
FasnpomGakk, 06 BB+ /Baa3/ - na 10 000 H/g, / 100% 8.94-9.20 9.05 12.07.2012 HeT /1.87T.
CKB-BaHk, BO-03 (BTOpU4HOE) -/B1/B na 1500 0.7/ 70% 10.27-10.72 10.53 11.07.2012 Het /0.85T.
Ynpasnehnve otxogamu - HH, 01 NR HeT 1000 H/p / 100% 10.72-11.19 10.72 27.06.2012 HeT / Hig
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.
CMTM BaHk, 01 -/B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /05T,
KO Taip-PuHaHc, 5O-08 NR HeT 1500 H/p / 100% 10.31 10.31 29.05.2012 HeT /2.66T.
O Taip-PuHaHe, BO-16 NR HeT 1000 H/a / 100% 9.00 9.00 29.05.2012 HeT /1.87T.
[omatunve OdeHbrn, 01 NR HeT 1000 H/p / 100% 19.92 19.92 03.05.2012 HeT /2.44r.
Bank Pycckuit Ctangapt, 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/- na 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 HeT /3.49rT.
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.
lOTaip-duHaHe, BO-06 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
KOTaip-duHaHe, BO-07 NR HeT 1500 H/p / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T.
Cessb-baHk, 04 BB/-/BB na 5000 H/p / 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-/-/- 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.
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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 01/08/12 100.06 100.10 100.07 0.00 30 852 971 5.57 0.05 150 000
O®d3 46002 08/08/12 97.00 7.99 0.07 62 000
O®d3 25069 19/09/12 100.86 101.02 101.02 0.07 15 214 431 5.21 0.19 45 000
O®d3 25067 17/10/12 101.42 101.55 101.55 0.09 9 112 820 5.45 0.26 45 000
O®d3 26198 02/11/12 100.00 100.13 100.00 -0.05 6 8530 5.88 0.31 42 000
O®d3 25072 23/01/13 100.48 100.75 100.45 -0.11 2 2 6.37 0.52 75 150 000
O®d3 25078 06/02/13 100.31 100.42 100.35 -0.01 4 26 002 6.16 0.55 47 100 000
O®d3 25065 27/03/13 104.04 104.50 104.12 0.07 3 25100 6.11 0.68 22 46 000
O®d3 26200 17/07/13 99.90 100.10 0.20 3 10 000 6.13 0.98 50 000
O®d3 26201 16/10/13 100.00 100.20 99.95 -0.04 1 2 6.76 1.20 33 3 47 000
O®d3 25076 13/03/14 98.01 100.85 100.85 0.35 16 91 286 6.65 1.57 155 000
O®d3 25068 20/08/14 109.65 110.00 109.90 0.15 9 184 403 6.98 1.85 14 28 45 000
O®d3 26202 17/12/14 109.50 110.00 109.72 0.22 2 350 000 7.00 2.16 1 31 40 000
O®d3 25071 26/11/14 101.71 102.80 102.25 -0.20 4 2004 7.17 2.19 17 48 80 000
O®d3 25079 03/06/15 99.85 99.94 99.80 0.05 7 250 135 7.20 2.65 2 50 150 000
O®d3 25075 15/07/15 99.35 99.70 99.46 0.09 11 83465 7.21 2.68 2 51 150 000
O®d3 25077 20/01/16 100.07 100.25 100.25 0.45 14 274 806 7.40 3.06 8 69 150 000
O®d3 46017 03/08/16 96.00 96.90 96.40 0.20 20 1292806 7.73 3.15 38 101 80 000
O®d3 26203 03/08/16 98.15 98.65 98.50 0.50 13 190 772  7.47 3.50 2 73 150 000
O®d3 48001 31/10/18 8.83 3.63 135 208 24 000
O®d3 46019 20/03/19 4.81 3.99 26 000
O®d3 25080 19/04/17 99.70 99.45 0.55 32 285621 7.68 4.04 10 91 150 000
O®d3 26206 14/06/17 99.10 99.75 99.50 0.65 19 406 134 7.66 4.19 4 87 150 000
O®d3 26204 15/03/18 99.20 99.75 99.75 0.85 17 300 165 7.69 4.61 86 150 000
O®d3 46021 08/08/18 88.50 89.00 88.75 0.15 5 153 000 8.12 4.67 40 128 107 000
O®d3 46014 29/08/18 97.25 8.25 4.77 51 140 62 000
O®d3 26208 27/02/19 98.40 98.85 98.85 0.70 19 285 006 7.87 5.19 5 98 150 000
O®d3 46005 09/01/19 8.31 5.84 37 136 27 000
O®d3 46018 24/11/21 91.60 93.29 8.49 6.32 48 150 133 000
O®d3 26205 14/04/21 98.70 98.99 98.95 1.00 32 341 744 7.92 6.43 92 150 000
O®d3 46022 19/07/23 105.00 7.53 7.38 45 45 000
O®d3 26207 03/02/27 99.70 100.00 100.00 2.00 62 1288586 8.32 8.46 3 114 150 000
O®d3 46012 05/09/29 6.26 11.16 40 000
O®d3 46020 06/02/36 74.00 88.00 8.33 10.83 94 135 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.60 99.90 99.60 0.15 2 11151 7.53 1.00 128 79 15 000
HIIMK
HIIMK BO5 30/10/12 100.91 101.12 101.10 0.26 2 940 7.01 0.30 22 10 000
HIIMK BO1 04/12/12 95.00 101.00 7.49 0.39 72 5 000
HIIMK BO6 05/03/13 99.92 100.13 100.12 0.04 1 1 7.67 0.62 187 93 10 000
HIIMK BO2 19/06/13 17/12/14 100.90 101.05 101.04 0.04 1 10 000 7.71 0.91 155 98 5 000
HIIMK BO3 19/06/13 17/12/14 100.90 101.00 100.95 -0.10 3 2510 7.81 0.91 165 108 5 000
HIMK BO7 11/11/14 100.50 101.95 8.49 2.13 152 180 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.86 99.87 0.50 2 1500 7.38 0.34 60 5 000
MMK BO5 04/04/13 99.72 100.10 99.82 0.07 4 50 002 8.04 0.71 212 132 8 000
MMK BO8 15/08/13 12/02/15 99.80 100.30 99.90 0.10 4 2230 8.45 1.03 217 171 5 000
MMK BO4 27/02/14 98.20 98.60 8.98 1.52 233 227 5 000
MMK BO6 10/07/14 96.15 96.24 0.04 5 37 000 9.53 1.89 267 283 5 000
MMK BO7 22/07/14 96.40 96.75 96.20 -0.48 1 20 000 9.57 1.85 273 287 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.02 100.07 100.07 0.02 10 95217 7.15 0.18 43 15 000
CescTtans BO2 15/02/13 101.16 101.50 101.20 0.05 6 13753 7.77 0.57 205 102 10 000
CescTtans BO4 15/02/13 101.15 101.60 101.20 0.05 4 4466 7.77 0.57 205 102 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.40 100.60 8.00 0.92 183 127 8 000
Anpoca 22 28/06/13 23/06/15 100.40 100.56 100.50 1 3255 7.93 0.93 175 120 8 000
Anpoca 23 18/06/15 95.04 101.70 101.25 0.15 3 30 700 8.73 2.60 157 203 7 000
Anpoca 20 23/06/15 95.01 110.55 101.05 -0.05 1 1 8.82 2.61 165 212 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.44 100.90 8.68 0.67 281 195 10 000
EBpas 3 22/03/13 13/03/20 98.51 100.90 100.50 0.03 1 1000 8.63 0.67 276 190 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.76 108.08 108.08 1.03 9 1003 9.65 1.98 275 296 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.01 108.98 10.12 1.98 322 343 10 000
EBpa3 2 26/10/15 19/10/20 99.02 100.00 10.34 2.83 310 363 10 000
EBpa3 4 26/10/15 19/10/20 89.99 103.00 10.50 2.83 326 379 5 000
EBpas 5 06/06/16 27/05/21 93.00 101.00 94.50 1 60 10.39 3.36 298 366 5 000
EBpas 7 02/06/16 25/05/21 93.00 94.90 10.23 3.35 282 350 15 000
MeTtannouHBecTt
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo OG6opor, Cnpaa k (6bn) 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 99.72 9.56 2.37 249 286 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 99.25 99.40 99.30 0.10 6 43 438 9.51 2.37 244 281 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 99.25 99.50 99.37 0.37 3 25002 9.48 2.38 240 278 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.38 100.39 100.40 -0.01 1 4 7.72 0.04 5 000
Meuen 5 16/10/12 09/10/18 8.02 0.25 123 5 000
Meyen BO1 11/11/11  09/11/12 99.50 99.82 9.86 0.33 308 5 000
Meuyen BO2 12/03/13 98.01 99.05 99.00 -0.10 1 1500 11.63 0.64 580 490 5 000
Meyen BO3 24/04/13 98.11 99.23 98.15 -0.40 1 3000 12.64 0.76 666 592 5 000
Meuen 2 15/06/11 12/06/13 96.10 96.80 11.47 0.90 532 474 5 000
Meuen 15 18/02/14 09/02/21 93.00 95.00 12.87 1.48 624 615 5 000
Meuen 16 18/02/14 09/02/21 94.00 94.25 13.27 1.48 664 655 5 000
Meyen BO4 11/02/14 10/02/15 96.00 97.30 97.30 1 1 12.53 1.44 593 581 5 000
Meyen BO5 07/04/15 100.00 11.55 2.52 442 485 5 000
Meyen BO6 07/04/15 100.00 2 000
Meyen BO7 07/04/15 100.00 11.55 2.52 442 485 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 442 485 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 442 485 3 000
Meuyen 13 01/09/15 25/08/20 90.02 98.40 12.78 2.66 560 608 5 000
Meven 14 01/09/15 25/08/20 91.02 93.80 93.85 -0.05 2 27 636 12.80 2.66 562 610 5 000
Meyen 17 02/06/16 27/05/21 85.88 89.89 12.38 3.33 498 565 5 000
Meuyen 18 02/06/16 27/05/21 79.00 92.00 11.12 3.33 372 439 5 000
Meuyen 19 07/06/16 01/06/21 84.00 86.52 86.00 3.89 4 43 13.52 3.34 612 679 5 000
TMK
TMK BO1 22/10/13 95.01 99.50 99.00 -0.17 5 17 000 9.91 1.21 347 318 5 000
CY3K
CY3K 1 05/07/13  26/06/20 98.01 100.80 8.53 0.96 232 179 10 000
PMK
PMK 3 17/12/13 15/12/15 97.51 98.99 97.50 -0.50 2 100 12.73 1.36 619 601 3 000
PMK 4 05/06/14 02/06/16 94.51 96.49 12.05 1.77 526 535 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.50 101.19 100.50 -0.48 4 4 11.41 0.39 464 5 000
KOKC
KOKC BO2 28/05/14 95.00 97.10 95.00 -2.22 1 12 12.08 1.75 530 538 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.76 92.95 92.76 0.01 6 878 13.80 1.52 715 709 15 000
Pycan 8 15/04/15 05/04/21 88.03 88.74 88.50 1 1 14.09 2.44 699 739 15 000
UWHOPACTPYKTYPA
PO,
PXno 7 07/11/12 100.34 100.25 -0.05 1 4000 6.82 0.32 3 5 000
P>X[a BO1 05/12/12 100.97 101.04 101.00 8 7 000 6.89 0.40 12 15 000
PXna 9 18/05/11 13/11/13 99.50 7.84 1.29 135 111 15 000
P>X[A 10 06/03/14 111.25 111.45 111.35 -0.10 3 6 740 7.66 1.46 105 94 15 000
PX[a 23 29/01/15 16/01/25 103.31 103.00 -0.02 2 210 7.83 2.25 81 114 15 000
PXA 11 18/11/15 98.80 98.95 98.80 0.72 5 20 410 8.38 2.98 109 167 15 000
PX[a 16 06/06/16 05/06/17 98.71 98.95 98.75 0.10 13 178 657 8.45 3.41 103 172 15 000
P>X[a 19 16/07/18 08/07/24 8.34 4.69 61 150 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.30 99.85 99.85 0.15 2 25001 7.40 1.15 101 67 10 000
dCK ESC 8 26/09/13 15/09/20 99.30 100.00 99.75 0.05 1 23 000 7.49 1.15 110 76 10 000
dCK ESC 18 09/06/14 27/11/23 101.40 101.70 101.40 0.20 4 4050 7.84 1.79 103 114 15 000
dCK ESC 15 23/10/14 12/10/23 101.30 101.95 101.60 0.10 4 8731 8.12 2.08 117 143 10 000
dCK ESC 10 24/09/15 15/09/20 98.70 98.90 98.70 0.35 10 127 672 8.38 2.83 114 167 10 000
PCKESC 7 27/10/15 16/10/20 97.40 98.10 8.63 2.93 135 192 5 000
PCK ESC 12 22/04/16 19/04/19 98.85 99.10 98.99 0.29 20 246 127 8.59 3.27 121 186 10 000
PCK ESC 9 24/10/17 16/10/20 96.50 97.20 96.70 0.70 1 2500 8.97 4.32 132 217 5 000
d®CK ESC 11 24/10/17 16/10/20 96.50 97.20 96.50 0.27 9 13722 9.02 4.32 137 222 10 000
dCK ESC 19 18/07/18 06/07/23 95.70 96.50 9.02 4.68 130 218 20 000
dCK ESC 13 22/06/21 96.50 97.75 96.00 -3.00 2 1005 9.37 6.38 135 238 10 000
HMTN
HMTM BO-2 29/04/15 99.00 99.94 9.85 2.49 273 315 4 000
PocaBTtogop
PocasTogop 1 29/11/16 100.80 101.50 9.81 3.80 228 305 3 000
PocBopokaHan
PocsopokaHan 3 11/11/13 09/11/15 94.01 99.39 10.04 1.27 356 331 3 000
BopokaHan
Bopgokanan 1 09/12/15 87.50 100.00 8.99 2.99 169 228 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.50 99.45 9.30 3.28 192 257 5 000
BanagHbn CO 2 29/04/16 13/05/31 98.50 99.45 9.30 3.34 190 257 5 000
BanagHen CO 3 24/02/17 06/02/32 9.93 3.75 242 318 5 000
BanagHbn CO 4 24/02/17 06/02/32 98.90 100.05 99.30 0.30 1 40 000 9.55 3.75 204 280 5 000
BanagHbn CO 5 24/02/17 06/02/32 100.00 9.93 3.74 242 318 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lorawenns [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 9.68 1.58 299 297 7 000
HE®Tb u N'A3
rA3MNPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.14 100.19 100.13 0.04 41 140922 7.16 0.32 38 15 000
[asnpom A9 12/02/14 99.48 99.60 -0.02 2 25000 7.64 1.48 101 92 5 000
lasnpom A1l 24/06/14 110.57 111.92 7.49 1.78 69 79 5 000
INykownn
Ny konn BO-1 06/08/12 100.09 100.49 100.45 -0.04 5 73900 6.31 0.07 5 000
Ny konn BO-2 06/08/12 97.06 100.49 95.00 -5.49 6 18 136.82 0.07 5 000
Ny konn BO-3 06/08/12 94.71 100.50 6.46 0.07 5 000
Ny konn BO-4 06/08/12 97.09 100.50 6.46 0.07 5 000
Ny konn BO-5 06/08/12 100.30 100.49 100.56 0.06 4 7 4.65 0.07 5 000
Ny konn BO-6 13/12/12 100.80 100.90 0.10 1 50 000 7.08 0.42 31 5 000
Ny konn BO-7 13/12/12 100.80 101.00 100.90 0.05 3 50 004 7.08 0.42 31 5 000
Iy konn 4 05/12/13 92.00 99.85 7.78 1.35 125 106 6 000
Masnpom HedpTb
[asnpom Hedorb 3 23/07/12 12/07/16 0.90 0.48 8 000
[asnpom Hedorb BO-5 09/04/13 99.75 100.00 99.95 0.11 3 7303 7.33 0.72 139 61 10 000
[asnpom Hedorb BO-6 09/04/13 99.75 100.00 99.83 0.03 1 1 7.50 0.72 156 78 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.00 100.40 8.27 2.28 123 157 10 000
[asnpom Hedorb 8 02/02/16 99.75 110.10 99.75 -0.05 1 20 8.76 3.04 145 205 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 99.50 110.10 8.75 3.05 144 204 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.02 110.05 6.82 4.33 2 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 97.62 98.00 98.00 3 5936 8.83 4.59 112 200 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.78 100.45 100.00 0.22 3 4002 7.64 0.93 146 91 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.51 8.52 1.14 215 179 5 000
BawHed T
Baunedrs 1 18/12/12 13/12/16 101.50 102.14 102.02 -0.08 2 3000 7.78 0.43 101 15 000
Baunedrs 2 18/12/12 13/12/16 101.50 102.32 7.13 0.43 36 15 000
BauHedrs 3 18/12/12 13/12/16 102.10 102.50 102.10 -0.50 3 2139 7.59 0.43 82 20 000
BauHedrs 501 05/12/13 02/12/14 101.20 101.94 8.03 1.33 151 131 10 000
Baunedrs 4 13/02/15 04/02/22 99.00 101.40 101.40 0.48 5 200 011 8.56 2.29 152 186 10 000
HK AnbsiHc
HK AnbsiHe 3 30/07/13 21/07/20 95.01 100.00 11.34 0.98 511 460 5 000
HK AnbsiHc BO-1 04/02/14 95.31 99.81 12.84 1.44 624 612 5 000
HK AnbsiHc 4 07/06/16 01/06/21 90.00 94.99 95.00 10.00 1 86 10.71 3.35 331 398 5 000
HK AnbsiHc 6 10/06/16 04/06/21 90.00 94.99 12.50 3.34 510 577 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.80 100.20 99.80 -0.20 2 59 12.78 0.95 658 604 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 97.50 9.54 3.42 212 280 5 000
FTOCBAHKU
BTB
BTBE 6 10/07/13 06/07/16 100.48 100.55 100.45 0.01 25 188 218 8.32 0.96 211 158 15 000
BTB BO-6 21/12/12 19/12/14 100.45 100.59 100.45 0.05 8 4565 7.66 0.44 89 10 000
BTB BO-7 25/01/13 23/01/15 100.01 100.23 100.19 -0.01 1 1727 7.80 0.52 217 104 10 000
BTB BO-1 15/03/13 99.45 100.20 8.06 0.66 221 133 5 000
BTB BO-2 15/03/13 99.55 100.00 99.90 -0.05 2 9492 7.98 0.66 213 125 5 000
BTB BO-5 15/03/13 99.70 100.00 100.00 0.01 4 501 7.81 0.66 196 108 10 000
BTB 5 17/10/13 8.28 1.20 186 155 15 000
BTB BO-03 18/03/14 17/03/15 98.50 101.00 8.99 1.58 230 228 5 000
BTB 60O-04 18/03/14 17/03/15 98.37 100.50 9.31 1.58 262 260 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 204 141 6 000
BTB 24 1-UN 14/12/11 10/12/14 86.00 8.93 2.19 193 224 15 000
BTB 24 5 23/08/12 20/02/14 99.51 99.98 99.42 -0.58 1 1773 12.47 0.11 583 8 000
BTB-INMuanHr 3 10/09/13 07/06/16 98.60 100.00 8.26 1.00 201 152 5 000
BTB-INMuanHr 4 12/03/13 07/06/16 8.54 0.62 274 180 5 000
BTB-INunanHr 2 08/01/13 07/07/15 7.93 0.49 117 10 000
BTB-INunanHr 9 05/02/14 02/08/17 98.00 99.50 8.74 1.22 230 201 5 000
BTB-INMuanHr 7 04/06/14 30/11/16 8.18 1.46 157 146 5 000
BTB-INunanHr 8 07/08/12 01/08/17 99.98 100.25 9.54 0.07 5 000
BTB-INMuanHr 1 07/11/13 06/11/14 99.50 100.00 99.42 -0.20 3 3980 8.99 0.97 277 225 8 000
B3b
B3b 8 22/10/13 13/10/20 98.46 98.30 0.80 1 2 8.49 1.23 204 176 15 000
B3b 21 10/03/15 17/02/32 99.50 100.40 100.40 1.00 5 116 172 8.39 2.37 131 169 15 000
B3b 9 24/03/16 18/03/21 97.90 98.00 98.00 0.70 6 99 888 8.72 3.20 136 200 15 000
B3b 10 27/09/16 21/09/21 8.67 3.55 121 193 15 000
B3b 6 17/10/17 13/10/20 94.26 96.25 95.50 0.50 1 1000 9.19 4.31 154 239 10 000
B3B-JIInannr
B3B-Inantr 3 11/04/14 02/04/21 97.85 98.45 9.00 1.64 228 229 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.00 100.75 8.98 2.09 202 229 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.25 101.25 100.30 0.20 1 17 000 8.83 2.10 187 214 5 000
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B3B-InanHr 6 31/01/17 100.15 100.20 0.10 1 10 000 9.10 2.19 210 241 10 000
B3B-Inantr 4 08/04/16 02/04/21 96.00 101.50 9.35 3.21 199 263 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.21 3.21 185 249 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.90 99.99 100.00 0.50 1 2000 8.87 1.58 218 216 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 99.95 100.05 7.07 0.13 41 5 000
PCXb BO-5 29/08/12 28/08/13 99.95 100.07 100.05 2 9966 6.83 0.13 17 10 000
PCXb 8 22/11/12  14/11/19 100.90 101.07 7.47 0.36 69 5 000
PCXB 9 22/11/12  14/11/19 101.45 100.72 -0.10 3 30 000 8.14 0.36 136 5 000
PCXB 10 06/02/13  29/01/20 7.81 0.55 213 106 5 000
PCXb 11 07/02/13 30/01/20 100.50 101.70 7.67 0.55 199 92 5 000
PCXB 7 11/06/13 05/06/18 98.75 99.00 98.97 0.02 6 20995 8.19 0.90 204 146 5 000
PCXb BO-2 06/08/13 03/02/15 100.15 8.29 1.01 203 155 5 000
PCXb BO-3 08/08/13 05/02/15 86.06 100.15 100.00 0.05 1 35000 8.36 1.01 210 162 5 000
PCXb BO-6 01/05/12 29/10/13 99.50 99.95 99.90 1 1 8.44 1.24 198 171 10 000
PCXB 15 05/11/13 26/10/21 100.35 100.99 100.45 -0.25 2 60 001 8.54 1.25 207 181 10 000
PCXb 4 02/10/13  27/09/17 105.00 7.63 1.17 123 90 10 000
PCXB 3 13/02/14 09/02/17 101.10 101.40 8.94 1.46 233 222 10 000
PCXB 6 15/08/14 09/02/18 86.00 99.50 8.78 1.92 191 209 5 000
PCXB 16 13/04/15 04/04/22 99.55 99.70 99.70 0.18 5 133 002 8.85 2.46 174 215 10 000
PCXb 14 07/07/15 29/06/21 97.45 97.30 0.55 3 100 002 8.94 2.72 174 224 10 000
PCXB 12 09/07/15 01/07/21 97.50 97.19 0.99 1 1 8.98 2.72 177 228 5 000
PCXB 13 10/07/15 02/07/21 98.00 8.57 2.73 136 187 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.08 0.34 30 20 000
[asnpomGaHk 5 22/11/12 7.08 0.36 30 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.30 100.59 100.40 0.05 4 31506 7.70 0.45 93 10 000
[asnpombank BO-2 22/07/13 18/07/14 7.94 0.98 171 120 10 000
[asnpombank BO-1 08/12/13 99.48 99.88 8.31 1.35 177 159 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.50 8.49 1.45 189 177 10 000
ANKK
AVXKK A5 15/10/12 7.55 0.25 76 2 000
AVXKK A6 15/07/14 7.83 1.43 124 111 3 000
AMXKK A8 15/06/18 97.21 99.80 99.45 -0.04 7 1270 8.05 3.00 75 134 5 000
AVXKK A9 15/02/17 96.42 99.69 7.86 2.10 90 117 5 000
AVXKK A7 15/07/16 7.66 2.11 70 97 4 000
AMXKK A19 15/05/15 15/11/24 97.50 99.50 9.12 2.54 198 242 6 000
AMXKK A18 15/04/16 15/07/23 8.79 3.21 142 207 7 000
AMXKK A10 15/11/18 96.01 8.63 3.21 126 191 6 000
AMXKK A21 15/02/20 99.60 100.00 99.85 7 208 520 9.14 3.37 173 241 15 000
AMXKK A1l 15/09/20 91.45 100.00 9.34 4.02 176 257 10 000
AMXKK A16 15/09/21 97.00 97.95 97.05 -0.30 1 1 9.14 5.12 133 226 10 000
AMXKK A17 15/04/22 8.81 5.61 91 189 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 60 171 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.15 100.30 8.44 2.00 153 175 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 1.34 266 247 3 000
MOB3KC BO-5 08/06/12 08/12/13 9.19 1.34 266 247 2 000
MOB3KC BO-4 01/08/12 01/08/14 100.00 99.98 -0.01 3 25000 7.34 0.05 3 000
MOB3KC BO-6 01/08/12 01/08/14 9.16 0.05 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.15 8.45 0.58 272 170 5 000
MOB3KC BO-2 22/01/12 22/07/13 8.92 0.96 271 218 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 5 12/08/13 101.20 99.90 0.35 1 99 8.15 1.02 188 141 3 000
TpaHckpeanTbaHk BO-1 17/11/13 99.50 100.00 8.25 1.29 175 152 5 000
TpaHckpeanTbaHk 6 17/04/14 99.45 9.19 1.65 246 248 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.28 100.32 100.31 -0.01 8 11 110 5.06 0.04 15 000
MTC 3 20/06/13 12/06/18 100.15 100.65 100.50 -0.10 2 11301 7.57 0.92 140 84 10 000
MTC 1 17/10/13 99.00 99.73 99.73 2 2 7.34 1.21 90 61 10 000
MTC 4 19/05/11 13/05/14 98.65 99.99 98.99 0.24 5 28 775 8.19 1.76 140 149 15 000
MTC 2 20/10/15 97.01 99.90 99.00 2 2 8.26 2.90 99 155 10 000
MTC 8 12/11/15 03/11/20 97.46 98.65 98.05 0.20 2 6 001 9.03 2.95 175 232 15 000
MTC 7 07/11/17 97.85 98.10 98.10 0.10 10 27 157 9.36 4.30 172 256 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.10 101.15 101.15 2 10 001 8.21 0.95 201 147 10 000
BeimMnenkom 3 12/07/11 08/07/14 96.37 97.49 96.55 1 50 9.56 1.88 271 286 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.20 98.40 98.40 0.38 4 16 201 9.75 2.39 267 305 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.20 98.40 99.20 1.10 11 36 501 9.40 2.38 232 270 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.20 98.40 98.40 0.35 16 304 025 9.76 2.38 268 306 15 000
BeimMnenkom 6 13/10/15 95.00 97.20 95.33 0.33 2 8597 10.26 2.85 301 355 10 000
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BeimMnenkom 7 13/10/15 95.31 98.69 95.00 -1.00 12 53 629 10.39 2.85 314 368 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 8.46 0.32 167 2 000
PocTtenekom 8 03/09/13 95.01 8.53 0.72 259 181
PocTtenekom 1 18/08/11 08/08/13 10.08 0.88 395 335 2 000
PocTtenekom 11 01/08/12 24/07/19 100.47 100.57 3.40 0.05 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.60 100.30 0.10 6 22 340 8.87 1.46 226 215 3 000
TENE2 5 10/02/14 31/01/22 96.00 100.60 8.20 1.46 159 148 4 000
TENE2 7 14/04/15 05/04/22 98.80 99.15 99.05 0.35 2 65 000 9.61 2.45 250 291 6 000
TENE2 1 17/06/16 11/06/21 90.01 108.00 95.15 -0.10 1 900 10.16 3.40 274 343 5 000
TENE2 3 17/06/16 11/06/21 90.00 108.00 10.20 3.40 278 347 3 000
TENE2 2 17/06/16 11/06/21 90.12 108.00 9.81 3.40 239 308 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.40 99.80 99.52 -0.28 2 3880 8.40 0.61 262 166 5 000
MArHUT
Marnut BO-1 09/09/13 99.60 100.25 8.40 1.10 206 167 1 000
Marnut BO-2 09/09/13 99.60 100.09 100.00 0.01 1 1000 8.40 1.10 206 167 1 000
Marnut BO-3 09/09/13 99.50 100.09 100.00 0.01 1 1000 8.40 1.10 206 167 2 000
Marnut BO-4 09/09/13 99.65 100.09 100.05 0.06 2 11 000 8.36 1.10 202 163 2 000
Marnut BO-5 28/02/14 98.90 99.25 99.25 0.25 1 884 8.67 1.52 202 196 5 000
MarHut BO-6 22/04/14 98.00 99.00 8.65 1.67 191 194 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.00 96.80 9.86 1.78 306 316 8 000
X5 ®uHaHc 1 01/07/14 96.00 98.24 10.20 1.85 336 350 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 100.02 100.20 100.00 -0.01 9 2145 9.73 0.03 3 000
Konerika BO-2 01/10/13 99.10 100.00 9.34 1.16 294 261 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 97.59 99.45 11.54 0.83 547 482 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.65 9.52 1.27 304 279 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 100.00 100.20 9.38 0.23 261 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.01 101.50 12.89 0.96 667 615 1 000
HDeTtckun mup
[Oetckuin mup 1 26/05/15 93.50 96.50 11.41 2.58 426 471 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 94.01 94.49 12.36 1.84 553 566 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomMaHepronpom 6 15/08/14 97.80 109.80 8.42 1.88 157 172 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 94.70 94.94 10.63 1.44 403 391 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.80 9.05 0.43 228 2 000
Kamas BO-2 04/02/14 93.00 98.50 9.88 1.44 328 316 3 000
YB3
YpanearoH3asop 1 13/12/12 07/12/17 99.95 100.14 99.95 -0.05 2 1300 9.56 0.42 279 3 000
YpanearoH3as og, 2 27/08/13 20/02/18 98.00 98.50 97.80 0.05 3 6979 11.37 1.06 506 463 3 000
YOM3
YOM3 04 22/10/13 21/04/15 95.01 96.00 -2.04 11 600 14.48 1.20 805 775 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 297 306 5 000
rcc
fCC o1 20/09/12  26/03/17 86.20 100.00 9.86 0.19 313 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.40 0.44 163 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.03 0.76 305 231 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 8.87 0.76 288 215 3 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 99.03 99.88 99.03 -0.22 2 2 10.78 0.78 477 406 2 000
Connepc 2 17/07/13 10.33 0.93 415 360 3 000
MiapomawcepBuc
rMC 02 13/02/15 100.25 100.83 10.84 2.24 382 415 3 000
TPAHCIMOPT
AspodpnoT
AspodioTr BO-1 08/04/13 99.85 100.30 99.85 -0.30 3 3986 8.09 0.72 216 137 6 000
Aspodyiot BO-2 08/04/13 99.00 100.50 7.65 0.72 172 93 6 000
TpaHcKkoHTelnHep
TpaHckoHTerHep 1 26/02/13 101.10 7.95 0.60 218 121 3 000
TpaHcKoHTelHep 2 04/06/15 100.59 8.61 1.98 171 192 3 000
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Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 98.50 99.99 10.28 1.58 359 357 3 000
HoelMepeso3Kom 5O-01 03/03/15 99.30 99.60 99.50 0.15 3 125 000 10.47 2.30 342 377 5 000
HoelMepe o3Kom 50O-02 03/03/15 99.25 99.60 99.50 0.15 3 80 000 10.47 2.30 342 377 5 000
TpaHcaspo
TPAHCA3JPO 1 25/04/12 23/10/13 100.00 100.19 100.05 0.07 16 12 171 12.80 1.19 638 607 3 000
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.87 100.04 100.04 0.09 2 2 12.81 1.06 651 607 3 000
H0-Tanp
lO-Tanp BO-1 26/03/13 95.04 102.49 102.00 0.30 1 1 9.85 0.68 397 312 2 000
tO-Tanp BO-2 26/03/13 101.01 102.49 10.31 0.68 443 358 2 000
tO-Tanp BO-6 30/04/13 22/04/15 86.00 100.25 10.66 0.76 467 394 2 000
tO-Tanp BO-7 30/04/13 22/04/15 95.01 99.99 10.38 0.76 439 366 2 000
tO-Tanp BO-16 03/06/13 26/05/15 8.74 0.86 264 201 1 000
lO-Tanp BO-8 02/12/13 26/05/15 10.38 1.30 388 365 2 000
tO-Tanp BO-3 19/12/13 7.64 1.35 110 92 2 000
lO-Tanp BO-4 26/03/14 97.00 99.59 11.01 1.59 432 430 2 000
lO-Tanp BO-5 26/03/14 96.40 100.00 10.69 1.59 400 398 2 000
lO-Tawnp 5 21/07/16 8.73 3.33 133 200 2 000
SHEPFETUKAU CETU
PYCIrnarPo
Py crvgpo 1 22/04/16 12/04/21 98.50 98.65 8.60 3.27 122 187 10 000
Py crvgpo 2 22/04/16 12/04/21 87.91 99.40 98.90 0.40 3 23950 8.51 3.28 113 178 5 000
MOC3HEPIO
MocaHepro 2 21/02/13 18/02/16 96.00 95.80 -0.05 1 2 8.35 0.61 257 161 5 000
MocaHepro 3 06/12/12 28/11/14 100.95 101.40 7.30 0.40 53 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 97.51 100.50 8.82 2.48 170 212 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.50 100.80 8.08 0.91 192 135 4 000
OHEJ OrK-5 b-18 25/06/14 97.00 99.00 8.55 1.85 171 185 5 000
Kys6ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.40 1.87 255 270 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.14 96.00 12.43 3.21 506 571 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 93.00 99.97 10.79 1.93 391 410 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 98.80 8.69 1.55 202 198 4 000
TrK-1 03 25/12/12 14/12/21 7.73 0.45 96 2 000
TrK-1 02 02/07/13 01/07/14 86.00 98.80 8.86 0.95 265 212 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.20 98.05 97.20 -0.10 4 150 11.20 1.02 493 446 7 000
TrK-2
Trk-2 6O-1 17/09/13 86.53 86.99 86.99 -0.01 44 5083 23.27 1.11 1692 1654 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.60 98.50 98.48 -0.02 2 3000 10.31 1.18 390 358 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.84 1.76 405 414 5 000
Wpky TOHepro BO-1 08/04/14 86.00 8.52 1.63 180 181 3 000
AKYTCK3HEPIoO
Aky TckaHepro BO-1 03/09/13 99.90 100.15 100.15 0.20 3 52 8.26 1.08 193 152 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 249 231 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.05 99.75 98.10 -0.10 2 3000 10.36 1.07 405 362 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 99.68 99.50 -0.50 1 6 000 9.30 2.66 211 260 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 98.99 8.78 2.96 149 207 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.83 105.00 10.71 1.13 434 398 4 000
AkpoH 3 23/05/12 20/11/13 101.19 101.35 8.30 1.29 181 157 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.76 142 151 4 000
AKpOH 5 27/05/14 18/05/21 93.00 11.27 1.76 448 457 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.69 97.39 11.11 1.62 440 440 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.00 100.94 10.53 0.93 435 380 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.26 100.46 100.40 2 12 000 9.23 0.53 358 248 5 000
JICP 'pynna BO-2 10/09/13 99.45 99.67 99.50 -0.05 2 1002 10.71 1.09 438 397 2 000
JICP 'pynna BO-3 20/03/14 96.21 97.00 11.86 1.55 519 515 2 000
JICP pynna BO-5 24/07/14 93.33 93.79 93.80 0.10 1 3 12.36 1.83 553 566 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.80 100.00 100.00 0.24 5 32100 11.17 0.43 440 3 000
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NenCneuCMy
NeHCneuCMY 1 07/12/12 103.00 103.29 8.59 0.39 182 2 000
NeHCneuCMY BO-2 23/05/13 102.81 104.99 9.29 0.61 352 255 2 000
TEXHOJIOTMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 93.00 98.00 9.60 4.40 194 279 8 000
POCHAHO 2 20/12/17 93.00 98.00 10.16 4.39 250 335 10 000
POCHAHO 3 20/12/17 93.10 97.99 10.06 4.39 240 325 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.71 100.74 100.71 0.01 16 41 587 6.41 0.09 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.50 102.73 101.35 -0.75 1 1995 8.94 0.38 216 19 000
A®K Cuctema 1 07/03/13 101.00 101.50 7.45 0.63 164 71 6 000
A®K Cuctema 4 15/03/16 98.23 98.50 8.56 2.13 159 187 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.01 99.60 11.40 0.94 521 467 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.00 100.09 12.34 0.90 619 561 2 000
CutpoHuke BO-2 08/10/12 07/10/13 99.90 100.04 10.88 0.24 410 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.05 100.50 8.51 0.93 233 178 5 000
POCBAHK BO-3 16/05/13 16/11/14 86.00 101.50 8.02 0.82 196 130 10 000
POCBAHK BO-2 08/07/13 9.15 0.97 293 241 5 000
POCBAHK A3 06/05/11 06/11/13 98.24 8.58 1.27 210 185 5 000
POCBAHK A5 06/05/11 07/11/14 9.55 2.14 257 286 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 99.28 100.00 99.85 0.60 4 95 467 8.52 1.45 191 180 5 000
Anbda-baxk 2 07/06/13 02/12/16 101.00 101.19 101.00 8 54 652 8.22 0.88 209 149 5 000
MOM BaHk
MOM Bahk 7 19/07/12 4.29 0.02 5 000
MOM Baxk BO-1 29/11/12 101.70 101.75 101.75 0.05 2 1100 8.09 0.38 131 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.30 100.65 100.50 -0.10 2 3800 8.43 0.43 166 5 000
MOM Bahk 8 09/07/13 09/04/15 97.01 100.35 9.03 0.95 283 230 6 000
MOM Baxk BO-2 21/03/14 86.00 99.93 8.35 1.57 167 164 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.90 100.18 99.90 -0.10 1 65 9.37 1.49 274 265 5 000
Homoc 9 15/06/12 14/06/13 100.01 100.17 100.00 15 301 300 8.93 0.90 278 220 5 000
Homoc 11 02/07/14 02/07/14 100.05 100.15 100.14 0.07 12 89 625 9.64 1.84 281 294 5 000
Homoc BO-2 18/04/13 18/10/14 99.50 8.63 0.75 266 191 5 000
Homoc 12 25/08/13 28/08/17 99.50 99.99 8.85 1.06 255 211 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.27 100.42 100.35 0.10 1 5000 9.00 0.95 280 227 3 000
BaHk 3eHuT BO-2 22/09/12 22/09/13 99.98 100.02 99.98 -0.02 3 2050 7.91 0.19 118 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.13 100.20 8.28 0.34 150 3 000
BaHk 3eHuT BO-6 26/11/12 26/05/14 99.65 99.78 99.70 0.09 4 25001 8.21 0.37 143 5 000
BaHk 3enuTt BO-4 07/02/13 07/02/15 100.26 100.43 100.30 1 1 8.51 0.55 283 176 3 000
BaHk 3enut BO-5 14/02/13 14/02/15 100.25 100.45 100.25 0.05 3 20 100 8.61 0.57 290 186 3 000
BaHk 3enuTt BO-1 07/04/12 07/04/13 7.62 0.72 169 90 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.10 100.25 100.10 -0.15 1 1 9.06 0.87 294 233 5 000
BaHk 3enut BO-7 12/04/14 12/04/15 99.40 99.65 100.50 1.00 1 15000 9.07 1.62 236 236 5 000
NMPOMCBA3bBAHK
Mpomce a3b6aHk 5O-2 20/02/13 18/02/15 99.75 99.85 99.85 1 10 000 9.18 0.59 344 244 5 000
Mpomce a3b6aHk 5O-4 20/02/13 18/02/15 99.70 99.85 99.80 -0.05 4 21501 9.27 0.59 353 253 5 000
Mpomce a3b6aHk 6 17/06/13 99.10 99.50 99.00 -0.50 2 1258 9.61 0.91 345 288 5 000
Mpomce a3b6aHk 5O-3 04/02/14 96.00 99.40 10.00 1.44 340 328 5 000
Bank CI16
BaHk CIMNB BO-2 26/03/12 23/09/13 99.45 100.30 100.00 0.10 1 1 9.18 1.13 281 245 5 000
Bank CIMB BO-1 09/10/12 09/04/13 10.56 0.24 378 5 000
BaHk CINB BO-4 13/12/12 12/12/13 99.85 100.35 100.25 0.18 2 42 000 8.01 0.42 124 3 000
MKB
MKB 8 10/10/12 08/04/15 100.06 100.09 8.66 0.24 187 3 000
MKB 7 17/07/12 14/07/15 2.38 0.01 2 000
MKB 6 07/08/12 100.08 100.23 100.08 -0.09 1 1300 8.21 0.07 2 000
MKB BO-4 15/10/12 15/04/14 99.85 99.90 99.82 -0.09 3 20 000 8.82 0.26 203 5 000
MKB BO-1 22/02/13 22/02/14 98.80 99.58 10.96 0.59 521 422 3 000
MKB BO-3 27/04/13 27/04/15 99.51 99.75 99.60 4 5000 9.99 0.77 399 327 4 000
MKB BO-5 23/06/14 97.21 97.80 97.80 0.55 3 12 10.75 1.81 393 405 5 000
NETPOKOMMEPL
MeTtpokommepy, 7 20/02/11 22/08/12 99.90 100.00 99.91 -0.05 2 14 580 7.89 0.11 126 3 000
MeTtpokommepL, 6 22/08/12 100.00 100.20 99.96 -0.06 1 20 8.17 0.11 154 3 000
MeTtpokommepy 5 19/12/12 21/12/14 101.92 102.20 102.20 0.20 2 2 7.63 0.44 86 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 100.02 100.00 0.12 10 29 000 9.08 1.08 276 234 3 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.61 99.80 99.80 0.02 4 18501 9.11 1.11 276 238 5 000

i

I BAHK
MBEHVIT
16.07.2012

13



EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) 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 0.64 359 269 3 000
Ypancub Nuanur 6O-1 28/02/14 99.75 100.00 99.98 0.13 2 11001 9.86 0.84 378 314 2 000
Ypancub Nuanir 6O-4 03/07/14 97.85 97.95 97.95 -0.05 7 1110 10.95 1.04 466 421 3 000
Ypancub Nuanir 6O-5 05/02/15 100.20 100.65 100.65 1 58 11.40 1.19 498 467 3 000
Ypancub Nuanir 6O-6 10/02/15 100.00 101.00 11.09 1.25 463 436 3 000
Ypancub Nuanur 6O-7 22/04/15 99.50 99.70 11.76 1.25 529 503 2 000
Ypancub Nuanir 6O-2 12/01/15 11.56 2.15 458 487 2 000
Ypancub Nuanir 6O-9 17/02/15 100.55 101.50 11.73 2.25 471 504 2 000
KB PEHECCAHC KAINTUTAIN
PenKan BO-3 05/08/13 05/08/14 98.02 98.10 98.10 8 1152 12.19 0.99 595 545 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.17 100.27 100.23 -0.02 28 41 709 11.79 0.11 516 2 000
TKC BO-4 18/04/13 16/04/15 100.00 100.19 100.19 0.09 7 14 173 13.33 0.73 737 661 2 000
TKC 2 28/07/13 106.08 106.30 106.35 0.16 12 84 13.68 0.92 751 695 1 000
TKC BO-1 20/09/13 100.40 101.89 13.59 1.09 725 685 2 000
TKC BO-2 29/11/11  26/11/13 103.00 103.03 103.03 0.02 54 26 109 14.44 1.26 797 771 2 000
POCIOCCTPAX
Pocrocctpax 1 23/07/12 16/07/15 99.72 100.00 99.99 -0.01 4 239 10.59 0.03 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.80 99.99 10.69 0.33 391 5 000
EABP
EABP 3 29/10/13 25/10/16 86.00 99.70 8.48 1.24 202 175 5 000
EABP 1 03/02/14 28/01/19 99.00 100.60 9.14 1.46 253 242 5 000
EABP 4 11/02/14 06/02/18 9.13 1.47 251 241 5 000
EABP 2 26/02/15 21/02/19 93.00 100.00 9.23 2.36 216 253 5 000
OHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 100.50 8.57 0.34 179 10 000
OHukpeanT Bank BO02 30/08/13 27/02/15 99.75 99.95 99.90 12 3899 8.76 1.07 244 202 5 000
lOHukpeanT BanHk BO03 04/09/13 04/03/15 99.70 99.98 99.90 0.20 1 3200 8.76 1.08 243 202 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 85.00 8.99 1.09 266 225 5 000
tOHukpeanT BanHk BOO1 11/12/13 10/12/14 8.71 1.35 217 199 5 000
OHuKkpeanT BaHk 1 07/09/16 96.75 97.70 9.13 3.61 165 238 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 100.80 100.90 8.32 1.33 180 160 10 000
Pandxpaiizen 6O-7 27/11/13 99.16 99.99 8.45 1.32 193 173 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 169 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.72 100.86 100.85 5 13182 8.39 0.33 161 5 000
Py ccCtanpgapt BO-2 26/03/13 24/03/15 99.70 100.00 99.90 1 3200 9.32 0.68 344 259 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.00 99.99 9.90 1.24 344 317 5 000
BocTt-3kcnpecc
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.00 100.00 10.23 1.19 381 350 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.62 0.63 181 88 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 92.01 99.88 8.31 0.41 154 5 000
XK BaHk 5 19/10/11 17/04/13 8.99 0.73 304 227 4 000
XK BaHk BO-3 22/10/13 22/04/14 8.14 1.21 171 141 4 000
XK BaHk 7 26/04/12 23/04/15 99.10 10.38 2.42 329 368 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 86.10 99.90 8.49 1.60 179 178 2 000
PycdmHaHcBaHk
Py cqmHancbank 8 17/09/12 14/09/15 100.00 8.39 0.18 167 2 000
Py cqmHancBbaHk 9 18/09/12 15/09/15 100.00 99.90 -0.03 2 50 000 8.32 0.18 160 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 97.98 9.67 0.96 346 293 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 86.01 100.50 100.00 0.50 1 15000 8.92 1.09 259 218 4 000
Py cqmHancBbank 10 12/11/13 10/11/15 86.00 101.00 8.04 1.28 156 131 2 000
Py cqmHancBbank 11 13/11/13 11/11/15 9.10 1.28 261 237 2 000
OTIN BaHk
OTMN BbaHk BO-3 01/11/12 30/10/14 100.40 100.79 100.55 0.05 3 16 150 8.73 0.30 194 4 000
OTMN BbaHk BO-2 04/03/14 03/03/15 99.00 99.25 11.30 1.50 466 458 6 000
OTMN BaHk 2 25/03/14 95.50 95.70 95.50 -0.20 2 1000 11.53 1.58 484 482 3 000
OTN BbaHk BO-1 29/07/14 93.90 94.20 11.51 1.85 467 481 5 000
CKB-BaHk
CKB-BaHk BO-4 05/12/12 05/06/13 100.60 101.20 7.99 0.40 122 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.55 99.75 99.80 0.45 3 1001 9.96 0.85 386 323 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.80 100.20 8.33 0.25 154 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 98.21 98.39 98.39 0.59 1 1675 10.51 0.97 429 377 2 000
KpeauTEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 100.06 100.09 100.06 0.05 1 2506 7.75 0.11 112 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 99.20 99.50 10.83 1.44 423 411 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 98.00 9.58 1.67 284 287 5 000
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EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3am. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 97.00 100.20 100.00 0.20 3 13000 9.18 1.18 277 245 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.35 100.50 100.30 2 5001 10.30 0.93 412 357 3 000
LienTpNHBECT BO-1 18/12/12 17/06/14 99.80 100.05 100.03 0.23 2 5703 8.48 0.43 171 2 000
LienTpNHBECT BO-5 18/12/12 17/06/14 99.55 100.00 9.56 0.43 279 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.59 99.95 99.83 -0.02 3 3800 10.14 0.74 417 342 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 100.10 0.10 2 18 000 8.41 0.44 164 5 000
Cesasbbank 04 24/04/13 13/04/22 98.00 100.34 8.91 0.76 292 219 5 000
CasasbbaHnk 05 16/04/15 07/04/22 9.71 2.44 261 301 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.50 99.75 10.97 0.27 418 2 000
CynocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.02 10.06 0.14 339 2 000
Cy pocTp BO0O1 03/03/13 03/03/14 99.02 99.25 99.10 -0.15 1 1 12.84 0.61 706 610 2 000
Cy pocTp 04 10/04/12 08/10/13 98.37 99.25 99.25 1 1 11.97 1.16 558 524 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 11.45 0.54 579 470 2 000
MeTkomGaHk 01 13/04/13 15/04/15 95.01 10.91 0.73 496 419 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 96.60 96.80 96.50 2.40 2 31666 10.17 1.86 333 347 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.10 100.20 100.20 12 600 9.86 0.38 308 3 000
TaTtdoHab6aHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.50 100.00 99.99 2 170 11.06 1.38 450 434 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.75 99.85 99.85 0.05 3 3001 9.46 0.27 267 2 000
TaTtdoHabaHk BO-3 29/11/12 27/11/14 100.01 100.94 100.94 -0.06 71 8406 9.83 0.38 305 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.00 101.00 7.91 0.42 114 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.23 99.80 99.80 -0.44 1 500 11.92 0.58 619 517 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.50 100.20 10.58 0.60 482 384 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.01 99.70 12.11 0.72 618 539 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 54 05/09/12 100.09 100.25 100.15 0.06 6 19 652 5.98 0.15 15 000
Mocksa 61 03/06/13 107.31 108.05 6.24 0.84 15 30 000
Mocksa 53 01/09/13 99.80 101.00 7.11 1.09 78 37 15 000
Mocksa 63 10/12/13 110.26 111.00 111.00 0.20 3 5645 6.93 1.29 44 20 15 000
Mocksa 62 08/06/14 109.00 109.70 109.70 3 21011 7.19 1.71 43 49 35 000
Mocksa 39 21/07/14 98.32 98.90 -0.35 5 4001 7.75 1.85 91 105 10 000
Mocksa 64 24/06/15 98.00 98.40 97.70 0.01 5 1454 8.04 2.70 84 134 20 000
Mocksa 44 16/11/15 112.21 113.80 8.35 2.81 111 164 40 000
Mocks a 56 22/09/16 95.02 95.99 95.10 -0.89 2 2 8.58 3.61 110 183 20 000
Mocksa 49 14/06/17 89.85 97.09 8.16 4.21 54 137 25 000
Mocksa 48 11/06/22 88.00 90.32 89.00 1.15 8 1150 8.41 7.13 28 135 30 000
MOC OB
Mockos ckas O6n 8 11/06/13 100.85 101.10 100.85 0.25 1 5500 8.16 0.89 202 143 19 000
Mockos ckas O6n 7 16/04/14 98.85 99.00 8.92 1.65 219 221 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 101.50 102.19 6.97 0.39 19 3 000
Hwxeropoackas O6n 4 17/11/12 99.51 100.10 7.86 0.35 108 3 000
Hwuxeropoackas O6n 6 07/10/15 99.50 100.00 8.65 2.01 173 196 5 000
Hwxeropoackas O6n 7 16/11/16 102.30 102.60 102.60 4 9326 8.94 2.47 182 224 8 000
CAMAPCKAA OBNn
Camapckan O6n 5 19/12/13 101.75 102.00 8.09 1.35 155 137 8 000
Camapckas O6n 6 10/05/13 102.00 108.10 7.38 0.78 137 66 2 000
Camapckas O6bn 7 30/11/16 94.00 98.20 97.50 -0.10 1 11 450 8.87 2.32 182 217 12 000
AKYTUA
Ay Tna 1 11/04/13 97.70 100.70 8.05 0.49 129 3 000
Ay Tma 9 19/09/13 102.70 8.02 0.73 207 130 2 000
Ay Tna 7 17/04/14 7.84 1.38 128 112 3 000
KPACHOOAPCKUWN KPAA
KpacHogapckuit kpan 2 14/12/12 0.53 2 000
KpacHopgap 02 05/11/15 102.00 8.88 1.42 229 216 1 000
KpacHopapckuii kpan 3 27/09/14 100.05 100.28 100.29 0.44 1 1000 8.04 1.58 135 133 4 000

KPACHOSIPCKUIN KPAA
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EsxenHeBHBINA 0030D

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

OdbepTthl lNMorawenns [lokynka [lpopaxa [locn Wsm. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
KpacHosipckun kpan 4 08/11/12 101.00 101.50 7.25 0.32 46 10 000
KpacHosipckun kpan 5 29/11/16 101.56 102.40 101.70 -0.20 1 2800 8.34 1.77 155 164 9 000
KOMU
Komun Pecn 7 22/11/13 86.15 100.90 7.15 0.84 107 43 1 000
Komun Pecn 9 18/10/14 97.00 99.00 8.34 1.65 161 163 2 000
Komun Pecn 8 03/12/15 81.20 95.00 8.62 2.48 150 192 1 000
Komun Pecn 10 15/12/16 9.00 2.61 183 230 2 000
yamypPTUA
Yamy ptusi 05 24/11/16 103.00 104.00 9.12 2.74 191 242 2 000
KOCTPOMCKASA OBINACTb
KocTpomckas obnactb 5 20/12/12 100.51 100.75 100.50 -0.27 8 3115 8.06 0.43 129 3 000
KocTpomckas obnacTtb 6 17/11/16 100.25 100.39 100.35 0.25 2 2065 9.66 2.08 271 297 4 000
BOJIOroACKAs OB
Bonoroackas o6n. 02 14/12/16 103.70 103.79 103.79 0.49 12 25421 9.45 2.52 232 275 3 000
PECN KAPENMUA
Kapenus 14 30/11/16 100.14 103.50 102.02 0.02 2 850 9.01 1.98 211 232 1 000
APOCJIABCKASA OBJIACTb
Apocnasckaa O6n 9 16/05/13 99.91 101.00 100.07 0.07 1 14 850 8.10 0.56 240 135 3 000
Apocnaeckas O6n 10 15/04/14 8.32 1.39 175 160 3 000
PA3AHCKAA OBJIACTb
PszaHckaa O6n 1 27/11/14 100.00 100.00 2 3066 8.47 1.38 191 175 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.00 101.30 -0.22 1 1 7.44 0.44 67 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.34 1.36 79 62 2 000
CBEPOJIOBCKASA OBIIACTb
Ceepparnosckas obn. 01 11/12/16 102.80 8.34 2.05 140 165 3 000
TBEPCKAA OBIIACTb
TeBepckas O6n 5 26/12/13 106.00 108.00 10.00 1.33 348 328 4 000
TeBepckas O6n 6 12/06/14 103.21 104.80 8.34 1.05 205 160 3 000
TeBepckas O6n 7 15/12/15 97.86 98.25 9.79 2.71 259 309 3 000

UenmoyHuk. REUTERS, pacyenwi: baHk SEHUT
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hara Liena HoxopHocTk Uame, % Z-cnpap
BantoTta lMorawenusa [okynka lNMpopaxa [lMokynka [popaxa [Oiopauuns (no nokynke)

POCCUA
RUSSIA'15 3.625% usD 29/04/15 104.625 105.000 1.91 1.77 2.65 0.22 138
RUSSIA'17 3.25% usD 04/04/17 102.875 103.250 2.60 2.51 4.37 0.38 182
RUSSIA'18 11% usD 24/07/18 142.900 144.100 3.12 2.95 4.65 1.21 218
RUSSIA'30 7.5% usD 31/03/30 122.598 122.755 3.49 3.47 5.40 0.73 219
RUSSIA20 5% USD 29/04/20 111.625 112.000 3.29 3.24 6.56 1.38 204
RUSSIA'22 4.5% USD 04/04/22 107.900 108.275 3.53 3.49 7.96 1.40 203
RUSSIA'28 12.75% USD 24/06/28 186.697 187.855 4.87 4.80 9.35 2.06 308
RUSSIA'42 5.625% USD 04/04/42 113.500 114.000 4.77 4.74 15.45 1.75 262
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.750 100.875 1.57 1.09 0.26 -0.01 117
GAZST'13 5.625% USD 22/07/13 101.770 102.273 1.12 -0.12 0.39 0.02 71
GAZPR'13 9.625% USD 01/03/13 104.905 105.105 1.63 1.32 0.60 0.18 123
GAZPR'13 7.343% USD 11/04/13 103.790 104.165 2.08 1.58 0.71 0.08 168
GAZPR'13 7.51% USD 31/07/13 105.555 106.055 2.04 1.57 0.99 0.32 163
GAZPR'14 10.5% USD 25/03/14 112.250 112.375 3.02 2.95 1.57 0.15 260
GAZPR'14 10.5% uUsD 08/03/14 111.960 113.050 2.99 2.36 1.52 0.21 257
GAZPR'14 8.125% uUsD 31/07/14 109.875 110.375 3.07 2.83 1.86 0.09 262
GAZPR'15 5.092% uUsD 29/11/15 105.915 106.540 3.22 3.03 3.12 0.78 266
GAZPR'16 6.212% uUsD 22/11/16 109.835 110.210 3.74 3.65 3.87 0.44 305
GAZPR'18 8.146% uUsD 11/04/18 120.030 121.030 4.18 4.00 4.72 0.06 328
GAZPR'19 9.25% uUsD 23/04/19 127.250 128.125 4.53 4.40 5.29 0.65 348
GAZPR'22 6.51% uUsD 07/03/22 113.290 114.040 4.77 4.68 7.32 0.62 335
GAZPR'34 8.625% uUsD 28/04/34 131.585 132.102 6.01 5.97 11.42 0.67 409
GAZPR'37 7.288% uUsD 16/08/37 120.555 121.567 5.73 5.67 12.67 2.74 371
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 106.002 108.002 1.91 0.09 1.00 0.04 148
TRANSN'14 5.67% uUsD 05/03/14 105.250 105.750 2.37 2.06 1.55 1.19 192
TRANSN'18 8.7% USD 07/08/18 125.250 126.250 3.97 3.80 4.83 0.75 301
PXO
RZD'17 5.739% USD 03/04/17 108.380 108.880 3.78 3.67 4.16 0.51 303
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 96.739 97.739 6.11 5.88 4.60 0.49 532
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.350 101.550 1.78 1.10 0.29 -0.15 138
VTB'15 6.465% USD 04/03/15 105.125 105.625 4.38 4.18 2.41 0.03 390
VTB'18 6.315% USD 22/02/18 102.511 103.511 5.78 5.57 4.70 0.04 493
VTB'18 6.875% USD 29/05/18 105.625 106.000 5.73 5.66 4.91 0.36 484
VTB'20 6.551% uUsD 13/10/20 102.125 102.500 6.22 6.16 6.41 0.47 500
VTB'35 6.25% uUsD 30/06/35 104.000 104.500 5.93 5.89 12.66 0.24 393
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.275 104.025 3.24 2.34 0.80 0.06 285
BANK OF MOS'15 6.699% USD 11/03/15 104.250 104.750 4.96 4.77 2.42 0.06 450
BOM CAPITAL'15 6.699% USD 11/03/15 97.464 98.464 7.77 7.34 2.41 740
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 100.660 101.660 4.93 4.65 3.53 0.32 434
VEB'17 5.45% uUsD 22/11/17 105.000 105.500 4.39 4.29 4.69 0.67 354
VEB'20 6.902% uUsD 09/07/20 111.465 111.985 5.13 5.06 6.36 0.86 392
VEB'25 6.8% uUsD 22/11/25 108.625 109.125 5.86 5.81 9.09 0.97 416
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.625 105.125 2.93 241 0.93 -0.22 252
GAZPROMB'14 6.25% USD 15/12/14 104.625 104.875 4.21 4.10 2.27 0.21 375
GAZPROMB'15 6.5% USD 23/09/15 105.500 106.000 4.62 4.45 2.88 0.72 410
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.250 104.500 1.97 1.67 0.81 0.27 156
ROSSELKH'14 7.125% USD 14/01/14 106.125 106.625 2.89 2.56 1.44 0.31 246
ROSSELKH'14 9% USD 11/06/14 111.125 111.500 2.93 2.74 1.78 0.41 247
ROSSELKH'17 6.299% USD 15/05/17 107.500 108.000 4.55 4.44 4.22 0.61 380
ROSSELKH'18 7.75% USD 29/05/18 115.250 115.875 4.74 4.63 4.86 0.86 383
ROSSELKH'21 6% USD 03/06/21 99.495 100.120 6.15 5.96 3.49 0.50 558
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.875 104.125 1.73 1.43 0.81 0.09 131
SBER'13 6.468% USD 02/07/13 104.000 104.375 2.21 1.83 0.94 -0.25 180
SBER'15 5.499% usD 07/07/15 106.000 106.500 3.36 3.19 2.78 0.70 284
SBER'17 5.4% usD 24/03/17 105.125 105.625 4.18 4.07 4.15 0.76 344
SBER'21 5.717% usD 16/06/21 102.867 103.492 5.31 5.22 7.10 0.64 397
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PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa T[lokynka MNpopaxa [lMokynka [popaxa [Hiopauunsa (no nokynke)
EVRAZ'13 8.875% uUsD 24/04/13 104.375 104.525 3.05 2.86 0.75 0.48 265
EVRAZ'15 8.25% uUsD 10/11/15 106.625 107.125 6.01 5.85 2.94 0.96 552
EVRAZ'18 9.5% UsD 24/04/18 108.125 108.500 7.72 7.65 4.54 0.70 694
EVRAZ'18 6.75% UsD 27/04/18 96.750 97.125 7.45 7.37 4.79 0.88 663
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.500 106.500 7.54 7.13 2.33 2.00 716
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.195 111.185 4.23 3.81 2.14 -0.03 378
ALROSA'20 7.75% UsD 03/11/20 107.125 107.625 6.62 6.54 6.26 0.59 542
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.625 103.825 3.63 3.38 0.76 -0.03 323
VIP FIN'16 6.493% UsD 02/02/16 101.550 101.550 6.00 6.00 3.13 548
VIMPELC'16 8.25% UsD 23/05/16 106.575 107.085 6.30 6.15 3.36 0.14 575
VIMPELC'18 9.125% uUsbD 30/04/18 109.750 110.125 7.04 6.96 4.60 0.42 622
VIP FIN'21 7.748% uUsbD 02/02/21 99.130 100.130 7.89 7.73 6.18 673
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.500 108.750 2.54 2.43 2.16 0.47 206
LUKOIL'17 6.356% uUsbD 07/06/17 110.375 110.875 4.00 3.89 4.29 0.33 322
LUKOIL'19 7.25% uUsbD 05/11/19 115.750 116.250 4.68 4.60 5.85 1.00 354
LUKOIL'20 6.125% uUsbD 09/11/20 109.375 109.875 4.75 4.68 6.65 0.44 347
LUKOIL'22 6.656% uUsbD 07/06/22 112.875 113.625 4.99 4.90 7.52 0.67 355
MTC
MTS'20 8.625% uUsbD 22/06/20 115.750 116.250 6.09 6.02 6.04 -0.43 493
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 105.750 106.250 3.58 3.44 3.21 0.55 300
NOVATEK'21 6.604% uUsbD 03/02/21 111.625 112.375 4.92 4.82 6.61 1.13 362
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 107.050 107.300 2.76 2.53 0.97 0.83 236
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.875 110.375 3.39 3.12 1.63 0.25 296
SEVERSTAL'17 6.7% uUsbD 25/10/17 102.750 103.250 6.08 5.97 4.47 0.58 530
TMK
TMK'18 7.75% uUsbD 27/01/18 96.746 97.746 8.50 8.27 4.42 0.22 777
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.800 106.800 1.62 -2.74
TNK-BP'15 6.25% uUsbD 02/02/15 106.625 107.125 3.50 3.30 2.33 1.31 301
TNK-BP'16 7.5% uUsD 18/07/16 112.750 113.625 4.02 3.80 3.56 1.02 339
TNK-BP'17 6.625% uUsbD 20/03/17 110.250 110.875 4.19 4.05 4.05 1.00 345
TNK-BP'18 7.875% uUsD 13/03/18 115.875 116.625 4.65 4.51 4.65 0.35 377
TNK-BP'20 7.25% uUsbD 02/02/20 115.375 116.125 4.80 4.69 5.90 1.06 363
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 105.050 105.400 3.69 3.32 0.91 0.58 330
ALFA BANK'15 8% UsD 18/03/15 106.625 107.125 5.30 5.10 2.40 0.92 485
ALFA BANK'17 7.875% UsD 25/09/17 103.906 104.906 6.96 6.74 4.28 2.08 623
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.600 103.600 2.87 0.53 0.41 249
NOMOS BANK'13 6.5% UsD 21/10/13 102.375 103.375 4.53 3.72 1.21 -0.17 413
NOMOS BANK'15 8.75% USD 21/10/15 104.002 105.002 7.34 7.00 2.86 -0.01 689
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.646 105.146 5.86 5.35 0.97 -0.21 551
PSB FINANC'14 6.2% UsD 25/04/14 97.750 98.250 7.57 7.26 1.68 -0.14 725
PROMSVYAZB'15 12.75% USD 27/05/15 108.747 109.747 9.19 8.81 2.46 0.23 888
PROMSVYAZB'16 11.25% USD 08/07/16 105.506 107.506 9.55 8.96 3.33 -0.01 912
XK®db
HOME CREDIT'14 7% UsD 18/03/14 102.754 103.254 5.25 4.94 1.57 0.26 485
]
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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 aHAIUTHK, 33/1efCTBOBAHHBINA B HAINMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMsAMM WM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. bank 3EHUT He Hecer
OTBETCTBEHHOCTH 32 OLIEPAIMH TPETHUX JINI], COBEPIICHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JAHHOM 0630pe. MueHune Banka MOXeT He COBIAJaTh C MHEHHEM aHAUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npescraBieHHas B 0630pe, OCHOBaHA Ha UCTOYHHUKAX, kKoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a €€ JIOCTOBEPHOCTh U
mostHoTy. Onucanus GHMHAHCOBBIX HHCTPYMEHTOB M SMHTEHTOB He IIPETEH/AYIOT Ha IOIHOTY. IIpOoIUIbe IOKa3aTe Il He SIBJISIOTCS TapaHTHel CBoero mosropeHus B Oyaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM IleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBUX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPE/CTaBIeHHOH 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 (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [IOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEJICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BelIeHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs! Cpeid NPOQeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX U MOKYINKH HJIM IIPOAAKH HeNpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Banx 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKMM (PUHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE MJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEIOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA U BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOIT U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

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