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EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI
ceOnsms EMBI+ Global Spread, 6.11. Muni Corp Corp-10 (crpasa)
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T 18.0
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Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHU PHIHOK A0JTAa
UST-10 yield 147 V -0.02 145
UST 10-2Y sprd 125 Y o 121
EMBI+Glob. 354 V -4
EMBI+Rus sprd 229 VY -13 219
Russia’30 yield 327 V -0.05 3.27

JleHeKHBII PHIHOK

Libor-3m 046 m 0.00 0.46
Euribor-3m 048 V -0.01 0.48
MosPrime-1m 673 m 0.00 5.67
Kopcuera B 11B 8279 VY -20.7 504
Jlenos. B ILIB 808 V¥ -1.9

NDF RU 3m 67 V -0.1
Ba/IIOTHBII PEIHOK

USD/RUB 32526 Y -0.057 28.97
EUR/RUB 39.922 A 0.044 38.43
EUR/USD 1227 A 0.002 1.22
Kopsuna 115 3581 Y -0.001  33.33
DXY Unneke 83.098 V¥ -0.251 78.27
(I)OHI[OB]:IQ HHIEKCBI

RTS 1374.0 A 0.7% 1228
Dow Jones 12727.2 'Y -0.39% 12101
DAX 6587.9 A 0.34% 5969
Nikkei 225 8724 A 0.35% 8296
Shanghai Comp. 2148.0 A 0.62% 2148
CBIPBeB]:Ie PBIHKH

Hedrs Urals 1038 V¥ -0.51% 88
Hedrs Brent 1036 V¥ -0.36% 89
Bosoto 1589.4 A 0.31% 1540
CRB Index 296.0 A 0.69% 267

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI
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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

Biaaneasnpl OAO «<Homoc-0ank» u OAO Bank «OTKpbITHE» BEAYT EPErOBOPHI 00 00beAnHEeHUH Ou3Heca. AkTuBbl Homoc-6aHka
Ha 1 arpeJisi COCTABJISIIN 455,3 MJIPJ pyo. (13-e Mecro, o fanHbiM «AHTepdakc-1IDA»), «OTKpbITHSI» — 152,7 MIIp/ (32-€). /Bemomoctu/

OAO «<MMK>» BBeJIO B 3KCILIyaTAI[UI0 BTOPYIO OUepeab KOMILJIEKCAa XOJM0AHOM mpoKaTKu. O06I11asi CTOMMOCTh KOMILJIEKCA MOIIIHOCTHIO
2 MJIH TOHH XOJIOAHOKATAHOT'O XU OLIMHKOBAHHOTIO IIPOKATA B IO/l OCTAaBWJIA 44,5 MJIPI py6 B TOM YHCJIE€ CTOUMOCTH KOHTPAKTHOTO OGOpyﬂOBaHI/I}I -
490 MutH eBpo. /UnTepdakc/

OAO «MarHur» IJIaHUPYeT B TeUeHHe OJIMEKANIINX IATU-CEMH JIET OTKPHIBATH OKOJIO 50 THIIEPMAPKETOB €KET0THO U JOBECTHU
K 2018-2019 roay ux KOJIu4ecTBo A0 500. CAPEX Ha OTKpbITHE THIIEPMAPKETOB B 2012 T. COCTABUT 550-700 MJIH J10Ju1. /VIHTepdakc/

OAO «T'a3mpoM0aHK» JOpasMelnaer A0/LIAPOBbIE OOJIMraliy C MOTAIIEeHNEM B Mae 2017 roja Ha 500 MJIH JOJUI. IO IleHe
100,75% ot HOMuHaa. /Bloomberg/

3A0 «noTeYHbIii areHT Ypajacu0 01» YCTAHOBHJIO KYIOH HUIIOTEYHBIX OGIHUranuii Ha 4,3 MWwLIxapaa pyo. B pazmepe 8,75%
roxoBbIx. /Bloomberg/

OcHOBHBIE COOBITHUSA: BHE PbIHKA / Ha PbIHKE

Buepa: 16.06.2012 — mOHeAEJIbHUK

Cratuctura CIITA: CPI Core, ° Bbimnara xynona: Unrypuer, BAO, 2012 (CLN) (9.75%, 0.1 M pos), AUT-Bauk, 04 (11%, 0.6 M

Advance Retail Sales, Empire PY0.), Pocceanxosbank, 2014 (LPN3A) (7.125%, 26.7 man gomn), AUIKK, 17 (9.05%, 180.4 miH py6.),

Manufacturing ANXKK, 18 (8%, 139.6 muu py6.), AKK, 22 (7.7%, 341.7 muH pyb.), MockomMmmepuoaHk, 2034-C
(RMBS) (7%, 26 tpic momn.), AKK, 05 (7.35%, 24.1 muH py6.), AKK, 06 (7.4%, 36.9 miH pyo6.),

Crarncruka Poccum: Industrial AWKK, 07 (7.68%, 76.6 MiH pyb.), YaAMypTCKasa peciyoauka, 25002 (8.4%, 103.5 miH py6.), MAM

production Bank, 2052-A (RMBS) (10%, 20.2 miH py6.), Ilpomceass6ank, 2013 (LPN) (10.75%, 8 mu py6.),
Yamyprckast pecnyGinka, 25003 (10.9%, 54.3 muiH py6.), Alliance Oil Company, 2014, CNV (7.25%,
5.4 MJIH py6.), JIusunrosasa komnanus YPAJICUB, BO-02 (11.5%, 57.3 MJiH py6.)

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

Cerogus: 17.06.2012 — BTOPHUK

Cratuctura CIIA: CPI, Net ° Bobimwrara kynmona: Meued, 05 (12.5%, 155.8 miH py6.), MockoBeknii KpeanrHsii 6aHk, 07 (9.76%, 97.3

Long-term TIC Flows, Industrial  MJH py0.), ING Commercial Banking Poccus, o1 (7.46%, 94 miH py6.), ApocaaBckas 061, 34010

production, Capacity Utilization (7.75%, 57.9 MiuH py6.), ABHakommnanus Cuoups, 01 (18%, 206.4 v py6.), JIP-UHBecT, 01 (13.75%,
68.5 vuH py6.), Huxxne-JIenckoe-UHBecT, 03 (14%, 69.8 MiuH pyb.), T'asmpom HedTH, 03 (14.75%,
588.4 mutH pyo.)

* O¢pepra: AKK, 22 (15 miipz py6.)

* [Toramenue: Pocreaexkom, 12 (1.5 miupa py6.), ABmakommanus CuGups, o1 (2.3 miaH py6.), JIP-
HWuBecrt, 01 (500 MiH pyo6.)

* Pazmemenue: TKC bauk, BO-05 (1.5 mipza py6.), TKC Bauk, BO-06 (2 mipz py6.), APTYT, 03 (500
MJIH py6.), UmmoTeuHbIil areHT Ypasicub o1, A (4.3 wipa py6.), InmoreuHslii arenrt YpaJcub o1, b (1
MIIpA Ppy6.)

3aeTpa: 18.06.2012 — cpena

Cratuernka CITA: Building ° Beiiara xynona: Pocens, 25067 (11.3%, 1.3 mipz py0.), Fasnpomoank, BO-02 (6.75%, 336.6 M py6.),
permits, Housing starts Poccus, 25075 (6.88%, 5.1 mipzx py6.), Pocreaekom, 13 (6.5%, 32.4 miH py6.), THK-BP, 2016 (7.5%,
37.5 Wil py6.), XK® Bauk, 05 (8.5%, 84.7 mux py6.), COJLIEPC, o2 (12.5%, 186.9 muH py6.), Poccus,
26200 (6.1%, 760 muiH py0.), Poccus, 46022 (6.5%, 1.4 mipp pyb.), Poccust, 26201 (6.55%, 767. 5 MiH
py6.)
* Pazmenenue: YyBaumus, 34009 (1.5 wiipz pyo.)

* lopasmerenue: Poccus, 26208 (150 miipz py6.)
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MakpO3KOHOMUKA

ITpomnpousBoacTBO B P® B Hi0HEe: U BHOBb CTarHAUA

CocTosiHME POCCHICKON NPOMBIIIJIEHHOCTH B HIOHE, CyAs IO OIyOJMKOBAHHBIM BYepa
naHHeM Poccerara, 6bu10 yapydaronuM. Hazmexbl Ha NpOJO/KEHHE MatCKOro IoJbeMa He
OIIPaBJAINCh, BMECTO 5TOTO IIPOM3BOJCTBEHHBIH CEKTOP IPOZOJDKIJ CTarHALUI0. B uioHe
WHZIEKC IIPOMIIPOU3BO/CTBA BBIPOC JIMING Ha 1.9% IOCie pocTa Ha 3.7% B Mae, IIPH 3TOM B

MeCAYHOM BBIPDA’KEHUU C HUCKJIIOUEHHEM
IIPOMBIIIJIEHHOCTDh X BOBCE HE H3MEHUNJIACh.

JloGbIBatoIie OTpacjii B WIOHE BBHITJISA/IEJIH HEMHOTO XYK€ CPeJHEro 3HAauYeHUs 3a
MOJIyTOZIVE, YTO CBSI3aHO C HETATUBHOM JUHAMHUKOW MUPOBBIX I[eH Ha OCHOBHBIE BUBI CHIPHS,
KOTOpbIE 3aCTaBWJIM POCCHUHCKUX IPOU3BOJUTENIEH CKOPPEKTUPOBATh OOBEMBI JOOBIUU IO
MEPCIIEKTUBY CHIDKEHHS BHeEIIHero cmpoca. Hanbosiee HaISIIHO 3TO OTMEYEHO B /100bIUe

MpUpO/HOro rasza (-10.1% r/r).

O6pabartsIBalonye ceKTopa Takxke ObUTH cy1abee CBOMX CpeAHUX 3HavyeHuil 3a II kBapran u
MIOJIyTOAME, POCT COCTABUJI JIUIIB 3.4% T/T mociie pocra Ha 7.0% B Mae. Ilogzep:kka 06paboTKi
CO CTOPOHBI pPaHee PACTYIIEro CIpoca HA WHBECTUI[MOHHBIE TOBAphl B HIOHE ObLIA 3aMETHO
cnabee. Tak, Cyl[eCTBEHHO CHUBWJICH CIIPOC Ha OOJIBIIMHCTBO OCHOBHBIX BHJIOB IEPBUYHBIX
CTpoiiMaTepHaioB, MeHee CHIbHOH ObLIa MOJ/IEPXKKa OT IPOU3BOACTBA aBTOMOGWIeH. C Apyroit
CTOPOHBI, JIaBJIeHNe Ha 06pabOTKYy OKa3bIBAJIO 3aMeTUBIIEECs IPOM3BOACTBO YYTYHA, CTAIN 1

CE30HHOT'O

CTaJIbHBIX TPyD, MeTa/UIoNpoKata. EAMHCTBEHHBIE

00pabaThIBAIOLIMM  CEKTOPaM IIPOJEMOHCTPUPOBATH

IIPOMBIIIIJIEHHOCTD, IOAAEPXKUBAA BbICOKHMM BHYTPEHHHM CIPOCOM, YTO OYE€Hb HAIIOMHHAET

CUTyalys Hayasia 2009 T.

AKTUBH3AIMA POCCUUCKON NMPOMBIIUIEHHOCTH B Mae He IOJIy4WIa IPOJO/IKEHUA B UIOHE,
JIOKa3bIBas, YTO TOUKU POCTA POCCHICKON IIPOMBIIIJIEHHOCTH KaK B 100bIUE, TaK U B 06paboTke
He CTOJIb CWJIBHBL Jlake CHJIBHBIM BHYTPEHHHUH CIpoc mpH ociabieHun pyOsis B Mae-UIOHE
OKa3aJl TOpas[i0 MeHblllee BJIMAHMEe Ha OOpabaThIBaloIIMe cerMeHTHI Ha ¢oOHEe pocra
JIOCTYIIHOCTH MMIIOPTHBIX TOBapoB. B mepcmexruBe III kBaprasa MOTPEOUTENTBCKIE PACXOABI
MOTYT COKDATHUTBhCA H3-32 PasroHa HHQUIALMOHHBIX IIPOIECCOB, YTO JIUIIUT DPOCCHUHCKYIO
MIPOMBIIIIEHHOCTH CTOJIb BAXKHOTO (hakTopa mojyiepkku. Takum o6pa3oM, HAIK OKUAAHUS HA
TEKYIIUH KBapTaja JUid POCCHHUCKOW IPOMBIIUIEHHOCTH
NIPOU3BOZCTBEHHBIH CEKTOP, BEPOSATHO, IPOJIEMOHCTPHUPYET TEMIIBI POCTa HA YPOBHE 2-2.5% B

TOZIOBOM BBIPpAXKEHUU.

IIpombInLIeHHOCTH B P® (%)

Hronp'12
K UIOHIO'11 K Maio'12
TIpoMnpou3BoO/CTBO, B T.4. 1.9 0.0*
-JloGbI4a mojIe3HBIX HCKOaeMbIX 0.2 -2.2
-O6pabaTsIBalolie IPOU3BOJICTBA 3.4 1.0
-IIp-Bo U pacmp-e 3/9Hepruy, ra3a u BOAbL 2.1 -11.2

oTpaciIu,
HeOOIBIION

U  KaJeHJapHOTO

Maii'12
K Maro'11 K anpeJio'12
3.7 1.0*
-0.3 2.2
7.0 6.0

1.2

OCTaKTCA

KOTOpBIE
poct

CAEpXKaHHBIMH,

-15.1

daxTopos

TI03BOJIHIH
HuIeBast

IIK2012

2.3
0.4
4.7
0.8

AHB1L

IK2012

4.0
1.9
4.4
2.6
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Baadumup Eecmugpees
v.euvstifeev@zenit.ru

IIpommpousBoacTso B P® (r/1, %)

JoGbrya s OGpaGoTka (mp. .

Map11

112012
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0.9
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1.8

miom1

4.8
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-1.0

centi  momi  smmiz  wapiz  maiii2

Hcemounux: Poccmam
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PbIHOK
hod
BHeurHUU PBIHOK 10JIra
Baadumup Eecmugbees
MB® u po3dauunblie npojaaku CIITA oTMeHWJIN ONTUMU3M v.evstifeev@zenit.ru
ITpoTHBOpEeYNBBIE HOBOCTH U OXKU/IAHKE IIO/IZIEPIKKU CO CTOPOHBI KIIIOUeBBIX [[eHTpo6aHKOB
€JIAl0T PBIHKK 0o0Jiee HEPBO3HBIMH, UTO 3aMETHO YCHUJIMBAET BOJIATUIBHOCTh PUCKOBAHHBIX
a P P ’ M p _~  Kpusaa US Treasures
AKTHUBOB. BaIJ.II/ITHLIe AKTHUBBI JAOCTUIVIM JIOKQJIBHBIX MHUHHUMYMOB W JUId HUX [JaJIbHEUIIEH
o O 15.06.12 16.05.12 —— 1607 12

MOKYTIKU TPebyIoTcs ere 6oJiee yCTpaIlaioie CUTHAIBL JJIsi MUPOBON SKOHOMHKU. VIMEHHO
O3TOMY B TOCJIEJHUE 3 HeZean Mbl HaOM0ZaeM MMEPHOAUYECKHE BCIUIECKU OINTHMU3MA, 33‘1

CBsI3aHHbIE CKOPEE CO CIIEKYJIATHUBHBIMH «BblJIa3KaMU» Ha IOJACHIEBEBIINE KOTUPOBKH, TOTJia

2.8

Kak QyH/aMEHTAIBHO COCTOSHUE U IIEPCIIEKTUBBI [T ITI00aIbHOTO POCTA YXYZIIAIOTCA. 25 1
2.2 7

Buepa noBozioM /714 IpeKpalleHus NATHUYHOTO ONTUMU3MAa CTaJIO IOHMKEHNe IIPOTHO30B 19
pocra MUPOBOI 3KOHOMUKH co cTopoHbl MB®. Ha Tekyuii ros; mporaos pocra muposoro BBIT 16 1
6511 HOHIDKEH € 3.6% 10 3.5%, Ha 2013 T. — ¢ 4.1% 10 3.9%. B moaTBepsk/IeHne 3TOH TeH/JeHITN 137

ObLTM ONMyOJIMKOBAHB! JZAHHBIE HO PpO3HUYHBIM mpojaxkam B CIIIA 3a WIOHb, KOTOPBIH Lo

CHIDKa/IUCh 3-Mii MecAl moaps. [Ipofaku ymamu B NPOIUIOM MecAlle Ha 0.5% (IpOTHO3
TIpezosaTal POCT Ha 0.2%), TOCje CHIDKEHHMS Ha 0.2% B Mae W ampejie. OTH NUGPHl B 0.7 : w : w w
OuepeTHOH pa3 YKasbIBal0, HACKOJILKO GBHICTPO OXJIAM/AOTCA TEMIIBI SKOHOMHYECKOTO POCTa 2Y 3 5Y 7 oY oY

CIIIA. YuuTeIBas MEHBIIYIO HOIEPIKKY SKOHOMHKH CO CTOPOHBI IIOTPEOHTEIHCKUX PACKOAOB B Hlemowuc: Reuters

amnpesie-utoHe, npupoct BBIT CIIA 3a II kBapras Bpsz iu OpeBbIcUT 1.5% (1.9% B I kBapraie), Cnpaast EMBI+ (Poccust, Bpaswmus)
9

AaXe C y4eTOM XOpOH.Ieﬁ IOAZAEPIXKKHU CO CTOPOHBI COKpaIll€eHUuA I[erI/II_II/ITa BHEIITHEN TOPI'OBJIU.

. [ EMBL+ GlobalSpread, 6.11. EMBI+ Russia Spread, 6.1
Takoe IOBeleHNE aMEPUKAHCKUX moTpebuteneii npubmmwkaer ®PC k Gosee peaabHOMY

s EM B+ Brasil Spread, 6.11.

460
CKATBIBAHUIO TeMIIOB pocra 3KoHOMHUKH CIIIA K cTarHaquu WIX MUHHMAJIBHOMY POCTY 430

IUIAaHAPOBAHUIO HOBOTO payHJA IIOJIMTUKH KOJIMYECTBEHHOI'O CMATYE€HHA, IIOCKOJIBKY PHUCKHU

JAOBOJIbBHO BBICOKH. 400
370
340
310
280
250
220
190
160

1.6 17.6 .6

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% 7
4.5%

Hcmounux: Reuters

4.0%
3.5%
3.0%
2.5%
2.0%

1.5%

1.0%

Cupax LIBOR-3M / UST-3M

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

41
40
39
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76 126 176 226 276 27

Hcemounuk: Reuters
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JleHeKHO-KpeIUTHBIN PhIHOK

CTapT HAJIOTOBOTO MEPHO/IA BHIAAICA CIIOKOUHBIM

KoHBIOHKTYpA JIOKaJIBHOTO JIEHEXXHO-KPEUTHOTO PHIHKA B ITOHE/IeJIbHUK NPAaKTUYeCKU He
YXYAILINIach, HECMOTPS Ha YIUIATy CTPAXOBBIX B3HOCOB B (POH/BI, TOTpe6GOBaBIIel TTOpAZKa 230
miipy py6. Ha peiake MBK cronMocTh KpeAUTOB OBEPHAMT OcTaIach Ha YpOoBHE 6.0% TO/IOBBIX,
MEeXIUIEPCKOe Pero 4YyTh IO/IeleBeso, 1-AHeBHbIe OIlepallii 3aK/II0YajIiuch B CpeHEM IIOf
5.95% ronoBbix. Ha aykimonax npsivoro perno ¢ IIB P® 6aHkaM yanoch PUBJIEYb 252 MIIP/
py6. Ha 1 1eHb U 49 MJIPA Py6. Ha 91 AeHb (crpoc — 67 MuIpA py6.). YUUTHIBAS U3MEHUBIIYIOCS
pUTOPHKY IleHTpoGaHKAa U BO3POCLIYI0 BEPOSATHOCTb MOBBIIIEHHS PETYJIATOPOM OCHOBHBIX
MPOIIEHTHBIX CTABOK B TEKYILlEM KBapTaJje, crpoc Ha 6osiee miuaHOEe hoHAvpoBanue B [[B PO
€O CTOPOHBI 6aHKOB pacreT. CerofiHa yTpOM CyMMa Cpe/icTB OaHKOB Ha KOPCUETaX U JIENO3UTaX B
LIb P® cokpaTmiach Ha 23.3 MJIpZ pyo., cocraBuB 908.7 MIp, pyo.

Jlo KOHIIa HezleTu GaHKaM TaK)Ke IIPEJICTOUT IpoBecTH miatTexu 1o H/IC, KoTopble OTBIIEKYT
OKOJIO 190 MIpZA py6. YuuThiBasg yKe [OBOJIBHO HANpsDKEHHBIE YCIOBHS DPBIHKA U
33/10JDKEHHOCTD OaHKOB Iepen 1B 1o caenkam pero Ha PEKOPZAHOM YPOBHE CBBIIIE 1.5 TPJIH
py0., TEKyL[Uil HAJIOTOBBIH NEPUOZ MOXKET NPHUBECTH K POCTY KPATKOCPOUHBIX IPOIEHTHBIX
CTaBOK /10 JIOKQJIBHBIX MAaKCHMYyMOB.

PyGJsib He CLIENINT YKPEIUIATHCA

Hauaso Henenu s py6ssi ObLIO HEHTpPAJIBHBIM, HECMOTPSI Ha POCT CTOMMOCTH Gappess
Brent ¢ otmeTku 101.5 Z0JUIL. 10 103 Koyl TeM He MeHee, OOIINIA AIIIIETUT K PUCKY HAa BHEIIHUX
IIJIOIA/IKAaX ObLI HEBBICOK, UTO BBIBBIBAET HEAOBEPUE K TEKYLIEMY Y[OPOKAHHUIO CTOUMOCTH
HedTH. B uTOre, py6IIb IO UTOTaM JHA OCTAJICA IPAKTHUYECKH HA YPOBHAX 3aKPBITUA IATHUIB,
MIPOJIOJKUB KOHCOJIMIUPOBAThCA UyTh HIDKE 3HaUYeHHUs 36 pyb. 3a Kopa3uHy. IIpu coxpaHeHUH
JIeBaJIbBAIIMOHHBIX HACTPOEHUH, HAYABIIMKCA HAJOTOBBIN IEPHOA HIOJSA BPSZ JIA OKAKET
py0J1I0 BECOMYIO HOZIEPKKY, TOTAA KaK /IS JAJIbHEHIIEro CyIleCTBEHHOTO YKPeIUIeHus pyoiist
HeobXoAKrMO Gostee CylecTBEHHOE yAOpOKaHKe HedTH [0 YPOBHEH BbIIIE 110 JOJLI. 32 6app.

Ile}le)KHO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHA HA HeaeJie

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

Jara b P®, 1 neHb,
CPEeACTB Ha cYeTa KOMOAHKOB, YILIATA HAJIOTOB
MJIPJ, PYO.
TlonenenbHuk Vnnara Haloros Crpaxosrre s3rOCK B GOALT (~230 MAPA 252
py6.)
AyKIuoH
Bropuuk Kasnaueiicrsa 1 Mecs, 59 MIIpZ, py6., 0T 6.50% TOZOBBIX
Bosspar BOBy 15 MJIpA pyo.
Cpena Ayxkipon 093 0®d3 26208, 15 Mtpz pyo.;
Kynonsr OP3 8.4 mupz py6.
Bosspar ®onjy KKX 1.3 MiIpz py6.
Bosspar
KasnauelicTBy 5:3 MDA PYS:
Yersepr
Tlarauna Vmiara HaloroB HJC, 1/3 3a Il kBaprai (~190 mipz py6.)

Hcmounux: I[B PO, Mungun, ond 2KKX
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EsxenHeBHBINA 0030D

Poccuiickuii 10JIr0BOM PIHOK

EBpo6oHb1 PO: KOTUPOBKHU CyBEPEHHBIX 0OH/IOB IPOJO/IKAIOT POCT

Hecmorpsi Ha cZiep)KaHHOE OTHOIIEHHE WHBECTOPOB K PHCKY, CIOPOC Ha €BPOOOH/BI
Pa3BUBAOIIUXCA SKOHOMUK OCTaeTcs BHICOKUM. C OJTHOM CTOPOHBI 3TO CBA3aHO € 000CO0IEHHBIM
pOCTOM IIeH Ha SHEPreTUYECKOe ChIPbE, C JPYrOH — IOMbITKA KOHCEPBATUBHBIX MHBECTOPOB
OTCTPAHUTHCA OT BOJATHUIBHOCTH HA BAJIOTHBIX U (DOHIOBBIX PBIHKAaX. B pe3ysibraTe ri00aibHbIN
cipan, EMBI+ mposioyKaerT COKpaIiarbCst ¢ 00EUX CTOPOH: PHIHOYHOM CIIPOCE M CTaOHUIBHOCTH
KOTHUPOBOK 0a30BBIX akTHBOB. [1o ntoram iu: cripss EM ymensiwics Ha 4 61 1o 354 1. Ha aTom
(oHe poccHICKUI CerMeHT BBIVISAWT OAHMM U3 JIWZepoB pocra. Beimyck Russia 30 Buepa
npubaBUiI B 1ieHE 1.2 I, 3aKpbIBIINCh Ha oTMerke 123.88% (YTM 3.30%, - 19 6m). Kak wuror,
crpaa B 10-netHuM US-Treasuries cokpaTriics Ha 17 611 /1o 183 611.

Ha ¢oHe pa/uin B cyBepeHHBIX €BPOOOHZAX, KOPIIOPATHBHBINA CETMEHT BBIIVIATUT OJIEKIIO.
Crpoc Ha JayibHUE BBITYCKU HauboJjiee JINKBUHBIX OOHZIOB COXPAHSETCs, HO, Cy/s IO JHMHAMUKE
KOTHPOBOK, OH BJIBOE MEHbIIIe CyBepeHHbIX. Tak, camble nanbpHHEe eBpoboHbI BOba, PCXb u
C6epbanka BUepa IOAPOCIH B CpefHEM Ha 0.5-1.0 III., a OOJBLUIMHCTBO OCTAJIBHBIX JJIHHHBIX
BBIIIYCKOB — JINTh Ha 30-50 OrI.

PyGJieBblIii 10JIT: KOTHPOBKHU COXPaHAKIOT HEUTPAJIUTET

B oTimuMe OT MO3UTHBHOMN JUHAMUKHU POCCUHUCKUX €BPOOOH/IOB, JIOKAJIBHBIH JIOJITOBHO PHIHOK
IOKa He HAXOAWT WJeH Juid JanbHeiiero AswkeHui. KorupoBku nanpHuX OP3 BHIVIAAAT
HECKOJIBKO ITIePeKyIJIEHHBIMHU, OJJHAKO CIPOC HAa HUX Buepa coxpaHmicia. B cermeHTe rocOymar
HaunboJiee aKTUBHO TOProBajuch Tpu Bbinmycka O3 26203, OD3 26205 u PO3 25207, KOTOPHIE
npuUbABUIIH B IIEHE B CPeZHeM 25 O1I.

B cexkTOpe KOPIOPAaTHBHBIX DPyOJIeBBIX OOJIHranuii OCHOBHAsA TOProBas aKTHBHOCTh ObLIA

paccpenoToyeHa, OAHAKO Hanbojee aKTUBHO TOPIyeMble BBIMYCKM IO WTOraM JHA
MIPOIEMOHCTPUPOBAI MUHUMAaJIbHbIE U3MeHeHus. Cpein JIUIepoB 0 060pOTaM CTOUT BBIJIEJIUTH
oymaru ®CK-12 u ®CK-15, mpubasuBuire Buepa 20 011 U 15 OII COOTBETCTBEHHO, Ypaacub-04 (+10

6m), FO-Taiip BO-4 (+70 61m).
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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.
150 YTP/YTM, (%)
145
140 TKC BaHk, 5O-06
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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 0.00 15 54 626 5.24 0.04 150 000
O®d3 46002 08/08/12 97.00 101.00 100.00 1 2 8.02 0.06 62 000
O®d3 25069 19/09/12 100.89 100.98 100.89 -0.13 13 109 200 5.69 0.18 45 000
O®d3 25067 17/10/12 101.43 101.53 5.26 0.25 45 000
O®d3 26198 02/11/12 100.00 100.15 5.88 0.30 42 000
O®d3 25072 23/01/13 100.53 101.11 6.35 0.51 79 150 000
O®d3 25078 06/02/13 100.32 100.42 100.30 -0.04 6 106 198 6.23 0.55 60 100 000
O®d3 25065 27/03/13 103.00 104.50 6.04 0.67 21 46 000
O®d3 26200 17/07/13 100.10 1 5000 6.13 0.97 50 000
O®d3 26201 16/10/13 99.98 100.20 6.76 1.19 39 4 47 000
O®d3 25076 13/03/14 100.84 100.95 100.86 0.01 13 116 187 6.64 1.56 2 155 000
O®d3 25068 20/08/14 110.05 110.90 110.00 0.10 3 31000 6.91 1.85 13 22 45 000
O®d3 26202 17/12/14 108.00 113.15 109.75 0.03 1 50 000 6.97 2.15 4 29 40 000
O®d3 25071 26/11/14 102.40 102.80 102.65 0.40 1 430 6.98 2.18 4 30 80 000
O®d3 25079 03/06/15 100.00 100.15 100.00 0.20 7 56 436 7.12 2.64 43 150 000
O®d3 25075 15/07/15 99.65 99.95 99.65 0.19 10 60 543 7.14 2.67 1 45 150 000
O®d3 25077 20/01/16 100.16 100.50 100.45 0.20 11 330 602 7.33 3.05 7 63 150 000
O®d3 46017 03/08/16 96.40 96.68 96.68 0.28 1 1 7.63 3.15 34 92 80 000
O®d3 26203 03/08/16 98.64 98.90 98.78 0.28 25 330509 7.38 3.49 65 150 000
O®d3 48001 31/10/18 8.83 3.63 141 209 24 000
O®d3 46019 20/03/19 4.82 3.99 26 000
O®d3 25080 19/04/17 99.50 99.97 99.80 0.35 12 258 001 7.59 4.03 7 83 150 000
O®d3 26206 14/06/17 99.55 100.05 100.00 0.50 9 28 504 7.54 4.19 76 150 000
O®d3 26204 15/03/18 99.30 100.00 100.00 0.25 11 85682 7.64 4.61 82 150 000
O®d3 46021 08/08/18 88.40 89.00 89.00 0.25 2 10 000 8.06 4.66 40 123 107 000
O®d3 46014 29/08/18 86.20 96.29 96.18 1.18 5 90 000 7.97 4.77 29 113 62 000
O®d3 26208 27/02/19 98.65 99.70 99.30 0.45 11 10 030 7.78 5.19 2 90 150 000
O®d3 46005 09/01/19 65.00 8.32 5.84 45 138 27 000
O®d3 46018 24/11/21 92.10 93.29 93.29 2.29 4 42 8.06 6.32 12 108 133 000
O®d3 26205 14/04/21 98.80 99.30 99.20 0.25 33 366 614 7.88 6.43 89 150 000
O®d3 46022 19/07/23 105.00 7.53 7.37 46 45 000
O®d3 26207 03/02/27 99.72 100.50 100.20 0.20 56 557 036 8.29 8.50 7 112 150 000
O®d3 46012 05/09/29 6.26 11.16 40 000
O®d3 46020 06/02/36 87.50 8.33 10.82 95 135 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.60 100.35 7.54 0.99 135 81 15 000
HIIMK
HIIMK BO5 30/10/12 100.97 101.10 6.90 0.29 19 10 000
HIIMK BO1 04/12/12 100.85 101.38 100.90 1 1 7.44 0.39 75 5 000
HIIMK BO6 05/03/13 100.10 100.20 100.10 -0.02 1 425 7.70 0.62 195 101 10 000
HIIMK BO2 19/06/13 17/12/14 100.05 101.05 7.70 0.90 159 98 5 000
HIIMK BO3 19/06/13 17/12/14 100.85 101.10 101.00 0.05 3 3600 7.75 0.90 164 103 5 000
HIMK BO7 11/11/14 101.45 101.70 101.70 0.40 1 144 8.29 2.12 138 161 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.85 99.68 -0.19 3 5525 8.00 0.33 130 5 000
MMK BO5 04/04/13 99.75 100.25 99.83 0.01 5 155 000 8.03 0.70 217 133 8 000
MMK BO8 15/08/13 12/02/15 99.90 8.45 1.02 222 172 5 000
MMK BO4 27/02/14 85.00 99.70 8.98 1.51 239 228 5 000
MMK BO6 10/07/14 9.54 1.88 274 285 5 000
MMK BO7 22/07/14 96.35 96.90 9.58 1.84 280 289 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.04 100.06 100.04 -0.03 11 131830 7.31 0.18 70 15 000
CescTtans BO2 15/02/13 101.20 101.49 7.74 0.56 208 105 10 000
CescTtans BO4 15/02/13 99.00 101.49 7.74 0.56 208 105 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.30 100.65 100.50 0.07 1 30 020 7.92 0.91 180 120 8 000
Anpoca 22 28/06/13 23/06/15 100.30 100.65 100.50 1 10 000 7.92 0.92 180 120 8 000
Anpoca 23 18/06/15 101.30 101.90 101.30 0.05 5 6 000 8.71 2.59 161 202 7 000
Anpoca 20 23/06/15 101.30 110.55 8.82 2.61 171 213 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.53 100.75 100.65 0.18 5 80 001 8.39 0.66 258 170 10 000
EBpas 3 22/03/13 13/03/20 100.53 100.70 100.60 0.10 3 25076 8.47 0.66 266 178 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.06 108.69 107.50 -0.58 1 419 9.93 1.97 309 325 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 106.01 107.79 10.11 1.97 327 343 10 000
EBpa3 2 26/10/15 19/10/20 98.49 100.05 100.00 0.40 2 1831 10.19 2.82 301 349 10 000
EBpa3 4 26/10/15 19/10/20 89.99 103.00 10.50 2.82 332 380 5 000
EBpas 5 06/06/16 27/05/21 87.22 98.00 95.23 0.73 2 270 10.15 3.36 280 343 5 000
EBpas 7 02/06/16 25/05/21 94.01 96.00 95.00 2 30 032 10.23 3.35 289 351 15 000
MeTtannouHBecTt
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku 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 99.21 99.86 99.82 0.63 4 955 9.27 2.36 226 258 5 000
MeTannouHsecTt 5 16/03/15 07/03/22 99.30 99.60 99.34 0.04 5 5834 9.49 2.36 248 280 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 99.45 99.70 99.45 0.08 6 7024 9.44 2.37 242 275 10 000
Meuen
Meuen 4 26/07/12 21/07/16 100.25 100.28 100.28 -0.12 7 2431 8.77 0.03 5 000
Meuen 5 16/10/12 09/10/18 7.87 0.24 117 5 000
Meyen BO1 11/11/11  09/11/12 99.33 99.83 99.50 2 30001 9.90 0.32 320 5 000
Meuyen BO2 12/03/13 98.02 99.20 99.00 7 1561 11.65 0.63 588 496 5 000
Meyen BO3 24/04/13 97.97 99.25 12.66 0.75 673 596 5 000
Meuen 2 15/06/11 12/06/13 96.20 96.85 11.51 0.89 542 479 5 000
Meuen 15 18/02/14 09/02/21 93.00 95.00 12.89 1.47 632 618 5 000
Meuen 16 18/02/14 09/02/21 94.00 94.50 13.29 1.47 672 658 5 000
Meyen BO4 11/02/14 10/02/15 96.10 97.34 12.54 1.43 600 583 5 000
Meyen BO5 07/04/15 11.55 2.52 448 486 5 000
Meyen BO6 07/04/15 2 000
Meyen BO7 07/04/15 11.55 2.52 448 486 2 000
Meyen BO11 07/04/15 11.55 2.52 448 486 3 000
Meyen BO12 07/04/15 11.55 2.52 448 486 3 000
Meuyen 13 01/09/15 25/08/20 91.00 94.00 12.78 2.65 566 609 5 000
Meven 14 01/09/15 25/08/20 93.81 94.10 12.81 2.65 569 612 5 000
Meyen 17 02/06/16 27/05/21 85.96 89.97 12.38 3.32 504 566 5 000
Meuyen 18 02/06/16 27/05/21 86.00 92.40 11.12 3.32 378 440 5 000
Meuyen 19 07/06/16 01/06/21 85.01 86.53 13.52 3.36 617 680 5 000
TMK
TMK BO1 22/10/13 95.01 99.00 9.92 1.21 354 320 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.31 100.70 100.66 -0.25 9 397 8.81 0.95 266 209 10 000
PMK
PMK 3 17/12/13 15/12/15 97.00 97.99 97.50 9 61 104 12.74 1.35 626 603 3 000
PMK 4 05/06/14 02/06/16 94.51 95.45 95.00 -0.50 2 174 12.39 1.76 565 570 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.75 101.00 11.37 0.39 468 5 000
KOKC
KOKC BO2 28/05/14 95.50 97.80 97.77 2.77 4 386 10.28 1.74 355 359 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.76 93.89 92.98 0.22 17 25951 13.65 1.51 706 695 15 000
Pycan 8 15/04/15 05/04/21 88.12 88.20 88.20 -0.30 2 12 724 14.26 2.44 722 757 15 000
UWHOPACTPYKTYPA
PO,
PXno 7 07/11/12 100.15 100.34 6.79 0.31 9 5 000
P>X[a BO1 05/12/12 100.90 101.05 6.83 0.39 14 15 000
PXna 9 18/05/11 13/11/13 99.50 7.84 1.28 140 112 15 000
P>X[A 10 06/03/14 111.27 111.45 111.24 -0.11 4 2830 7.70 1.45 114 99 15 000
PX[a 23 29/01/15 16/01/25 103.31 103.00 1 446 7.82 2.24 85 114 15 000
PXA 11 18/11/15 98.95 98.95 0.15 2 2024 8.33 2.97 110 163 15 000
PX[a 16 06/06/16 05/06/17 98.90 99.05 99.00 0.25 9 143 055 8.37 3.40 101 165 15 000
P>X[a 19 16/07/18 08/07/24 8.34 4.68 68 151 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.30 99.90 7.40 1.15 107 68 10 000
dCK ESC 8 26/09/13 15/09/20 99.30 99.90 7.49 1.15 116 77 10 000
dCK ESC 18 09/06/14 27/11/23 101.30 101.70 101.40 1 130 7.83 1.78 108 114 15 000
dCK ESC 15 23/10/14 12/10/23 101.75 101.95 101.75 0.15 10 409 242 8.04 2.07 115 136 10 000
dCK ESC 10 24/09/15 15/09/20 98.65 99.00 8.38 2.82 120 168 10 000
PCKESC 7 27/10/15 16/10/20 97.40 98.10 8.63 2.92 142 193 5 000
PCK ESC 12 22/04/16 19/04/19 99.00 99.19 99.20 0.21 15 420 000 8.52 3.27 120 180 10 000
PCK ESC 9 24/10/17 16/10/20 96.75 97.20 97.00 0.30 5 100 003 8.90 4.32 132 211 5 000
d®CK ESC 11 24/10/17 16/10/20 96.50 97.20 97.10 0.60 1 50 000 8.87 4.32 129 208 10 000
dCK ESC 19 18/07/18 06/07/23 9.02 4.67 136 219 20 000
dCK ESC 13 22/06/21 96.50 98.00 9.37 6.38 142 239 10 000
HMTM
HMTM BO-2 29/04/15 99.01 99.99 99.01 0.51 2 5 9.62 2.48 256 293 4 000
PocaBTtogop
PocasTogop 1 29/11/16 9.81 3.80 235 306 3 000
PocBopokaHan
PocsopokaHan 3 11/11/13 09/11/15 94.02 99.69 99.02 0.02 8 302 10.03 1.26 361 331 3 000
BopokaHan
Bopgokanan 1 09/12/15 8.99 2.99 175 229 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.50 99.45 9.30 3.27 198 258 5 000
BanagHbn CO 2 29/04/16 13/05/31 98.50 99.45 9.30 3.34 196 258 5 000
BanagHen CO 3 24/02/17 06/02/32 9.93 3.74 248 319 5 000
BanagHbn CO 4 24/02/17 06/02/32 86.00 9.55 3.73 210 281 5 000
BanagHbn CO 5 24/02/17 06/02/32 100.00 9.93 3.73 248 319 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 98.21 98.50 98.25 0.13 1 500 9.60 1.57 297 290 7 000
HE®Tb u N'A3
rA3NnPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.10 100.20 100.15 0.02 1 7100 7.08 0.32 38 15 000
[asnpom A9 12/02/14 96.26 7.64 1.48 107 93 5 000
lasnpom A1l 24/06/14 110.96 111.94 110.90 -0.50 3 100 179 7.74 1.77 100 105 5 000
INykownn
Ny konn BO-1 06/08/12 100.43 100.45 5.33 0.06 5 000
Ny konn BO-2 06/08/12 98.21 100.45 100.45 5.45 1 1 5.33 0.06 5 000
Ny konn BO-3 06/08/12 100.45 5.50 0.06 5 000
Ny konn BO-4 06/08/12 97.00 100.45 5.50 0.06 5 000
Ny konn BO-5 06/08/12 97.00 100.45 3.45 0.06 5 000
Ny konn BO-6 13/12/12 100.80 7.03 0.41 34 5 000
Ny konn BO-7 13/12/12 100.80 101.20 100.90 1 50 000 7.03 0.41 34 5 000
Ny konn 4 05/12/13 99.68 100.00 99.75 0.07 1 10 000 7.73 1.34 125 102 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 0.68 0.47 8 000
[asnpom Hedorb BO-5 09/04/13 99.81 100.25 99.90 -0.05 8 45 000 7.40 0.72 151 70 10 000
[asnpom Hedorb BO-6 09/04/13 99.80 100.00 99.90 0.07 5 32049 7.40 0.72 151 70 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.25 100.40 100.30 -0.03 1 17 500 8.28 2.27 130 159 10 000
[asnpom Hedorb 8 02/02/16 99.75 110.10 100.38 0.63 1 20 000 8.55 3.03 130 185 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 99.90 102.00 100.00 0.20 1 458 8.68 3.04 143 198 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 99.50 102.19 102.20 -7.84 2 201 8.57 4.35 98 177 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 95.00 98.00 98.00 1 5 8.83 4.59 119 201 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.10 100.00 1 1000 7.63 0.92 150 91 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.51 98.75 -0.02 2 1072 8.54 1.13 222 182 5 000
BawHed T
Baunedrs 1 18/12/12 13/12/16 102.02 102.20 102.16 0.14 7 4114 7.34 0.42 65 15 000
Baunedrs 2 18/12/12 13/12/16 101.80 102.32 102.28 -0.01 2 1662 7.05 0.42 36 15 000
BauHedrs 3 18/12/12 13/12/16 99.01 102.50 102.20 0.10 3 43 069 7.24 0.42 55 20 000
BauHedrs 501 05/12/13 02/12/14 101.60 102.15 8.02 1.32 155 131 10 000
Baunedrs 4 13/02/15 04/02/22 101.00 101.37 100.00 -1.40 1 2 9.20 2.28 222 251 10 000
HK AnbsiHc
HK AnbsiHe 3 30/07/13 21/07/20 95.01 100.00 11.35 0.97 518 462 5 000
HK AnbsiHc BO-1 04/02/14 95.31 99.81 98.66 3.11 10 1236 10.45 1.43 391 374 5 000
HK AnbsiHc 4 07/06/16 01/06/21 91.00 94.99 10.71 3.33 337 399 5 000
HK AnbsiHC 6 10/06/16 04/06/21 91.00 95.00 12.50 3.33 516 578 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.80 99.90 99.80 2 1000 12.79 0.94 664 607 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 9.54 3.41 218 282 5 000
FTOCBAHKU
BTB
BTG 6 10/07/13 06/07/16 100.48 100.58 100.55 0.10 15 54 413 8.20 0.95 204 148 15 000
BTB BO-6 21/12/12 19/12/14 100.36 100.48 100.40 -0.05 1 320 7.76 0.43 107 10 000
BTB BO-7 25/01/13 23/01/15 100.14 100.21 100.20 0.01 4 61700 7.77 0.52 219 109 10 000
BTB BO-1 15/03/13 99.45 100.00 8.06 0.65 226 137 5 000
BTB BO-2 15/03/13 99.45 100.00 7.98 0.65 218 129 5 000
BTB BO-5 15/03/13 99.88 100.04 99.90 -0.10 5 120 894 7.98 0.65 218 129 10 000
BTG 5 17/10/13 8.28 1.19 191 156 15 000
BTB BO-03 18/03/14 17/03/15 100.00 100.10 100.00 1.08 2 93 228 8.24 1.57 161 154 5 000
BTB 60O-04 18/03/14 17/03/15 100.00 100.00 1.54 9 92 189 8.24 1.57 161 154 5 000
BTb 24 3 30/05/12 29/05/13 8.14 0.86 208 143 6 000
BTB 24 1-U 14/12/11 10/12/14 99.20 101.00 8.93 2.19 199 225 15 000
BTG 24 5 23/08/12 20/02/14 99.50 100.02 100.02 0.60 3 8200 6.73 0.10 21 8 000
BTB-JnauHr 3 10/09/13 07/06/16 98.60 99.50 8.27 0.99 207 154 5 000
BTB-JnsuHr 4 12/03/13 07/06/16 98.77 99.40 8.57 0.61 283 188 5 000
BTB-Jn3uHr 2 08/01/13 07/07/15 99.05 7.95 0.48 127 10 000
BTB-Jn3uHr 9 05/02/14 02/08/17 98.15 8.75 1.21 236 203 5 000
BTB-Jnaunr 7 04/06/14 30/11/16 99.50 100.50 8.18 1.45 162 147 5 000
BTB-JnsuHr 8 07/08/12 01/08/17 100.00 100.50 9.73 0.06 5 000
BTB-Jnaunr 1 07/11/13 06/11/14 99.55 100.00 100.00 0.58 1 50 8.34 0.96 217 161 8 000
B3b
B3b 8 22/10/13 13/10/20 99.00 99.95 99.20 0.90 3 15001 7.70 1.22 131 98 15 000
B3b 21 10/03/15 17/02/32 99.80 100.65 100.40 17 779 8.39 2.36 137 170 15 000
B3b 9 24/03/16 18/03/21 96.50 97.98 97.85 -0.15 9 259 958 8.77 3.19 147 206 15 000
B3b 10 27/09/16 21/09/21 8.67 3.54 127 194 15 000
B3b 6 17/10/17 13/10/20 92.03 96.00 9.19 4.30 161 240 10 000
B3B-JIInannr
B3B-Inantr 3 11/04/14 02/04/21 97.80 98.45 9.01 1.63 235 231 5 000
B3B-InanHr 8 28/10/14 19/10/21 96.00 101.00 8.98 2.08 208 230 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.25 100.75 101.24 0.94 1 17 300 8.35 2.09 145 167 5 000
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B3B-InanHr 6 31/01/17 100.13 100.13 -0.07 4 4 9.14 2.18 220 246 10 000
B3B-Inantr 4 08/04/16 02/04/21 96.50 9.35 3.20 205 264 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.21 3.20 191 250 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.51 100.09 100.00 3 18 002 8.87 1.58 224 217 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.02 1 425 7.06 0.12 52 5 000
PCXb BO-5 29/08/12 28/08/13 99.80 100.20 100.05 1 10 000 6.80 0.12 26 10 000
PCXb 8 22/11/12  14/11/19 100.83 100.95 100.95 7 5157 7.41 0.35 71 5 000
PCXB 9 22/11/12  14/11/19 101.00 8.09 0.35 139 5 000
PCXB 10 06/02/13  29/01/20 7.80 0.54 218 112 5 000
PCXb 11 07/02/13 30/01/20 100.50 100.99 7.65 0.54 202 97 5 000
PCXB 7 11/06/13 05/06/18 98.78 99.10 99.00 0.03 2 3010 8.17 0.89 208 145 5 000
PCXb BO-2 06/08/13 03/02/15 100.11 100.25 100.15 0.08 1 10 000 8.20 1.00 200 147 5 000
PCXb BO-3 08/08/13 05/02/15 86.06 100.25 100.15 0.15 3 20 000 8.20 1.01 199 147 5 000
PCXb BO-6 01/05/12 29/10/13 99.50 99.95 99.80 -0.10 11 125 000 8.53 1.23 213 181 10 000
PCXB 15 05/11/13 26/10/21 100.55 100.75 100.68 0.23 1 20 000 8.34 1.25 193 162 10 000
PCXb 4 02/10/13  27/09/17 105.00 7.63 1.16 129 91 10 000
PCXB 3 13/02/14 09/02/17 101.05 101.67 101.50 0.79 5 19894 8.38 1.45 182 167 10 000
PCXB 6 15/08/14 09/02/18 98.80 99.50 8.78 1.92 196 210 5 000
PCXB 16 13/04/15 04/04/22 99.41 100.19 8.85 2.45 180 216 10 000
PCXb 14 07/07/15 29/06/21 97.45 8.94 2.71 180 225 10 000
PCXB 12 09/07/15 01/07/21 97.50 97.50 0.31 1 10 8.86 2.71 171 217 5 000
PCXB 13 10/07/15 02/07/21 98.50 98.05 -0.15 2 30 000 8.63 2.72 148 194 5 000
Masnpom6aHk
[asnpombaHk 4 15/11/12 99.97 7.09 0.33 39 20 000
[asnpomGaHk 5 22/11/12 7.08 0.35 38 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.40 100.50 100.40 4 2001 7.69 0.44 100 10 000
[asnpombank BO-2 22/07/13 18/07/14 7.94 0.97 177 121 10 000
[asnpombank BO-1 08/12/13 99.40 99.88 8.31 1.34 183 160 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.40 100.50 100.40 0.15 15 29373 8.39 1.44 184 168 10 000
ANKK
AVXKK A5 15/10/12 100.07 100.20 100.07 0.07 5 115750 7.26 0.25 55 2 000
AVXKK A6 15/07/14 7.84 1.43 130 113 3 000
AMXKK A8 15/06/18 97.34 99.77 96.80 -2.65 1 200 9.02 2.97 179 232 5 000
AVXKK A9 15/02/17 93.33 99.00 7.86 2.09 96 118 5 000
AVXKK A7 15/07/16 101.60 7.65 2.15 73 97 4 000
AMXKK A19 15/05/15 15/11/24 9.12 2.53 204 243 6 000
AMXKK A18 15/04/16 15/07/23 99.10 8.79 3.27 147 207 7 000
AMXKK A10 15/11/18 96.01 8.63 3.21 133 192 6 000
AMXKK A21 15/02/20 98.90 100.00 99.97 0.12 1 7 000 9.10 3.36 175 238 15 000
AMXKK A1l 15/09/20 99.00 100.00 9.34 4.02 182 258 10 000
AMXKK A16 15/09/21 96.90 97.95 9.14 5.10 140 227 10 000
AMXKK A17 15/04/22 102.30 103.50 8.80 5.72 95 188 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 67 172 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.15 100.35 8.44 1.99 159 176 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 1.33 271 248 3 000
MOB3KC BO-5 08/06/12 08/12/13 9.19 1.33 271 248 2 000
MOB3KC BO-4 01/08/12 01/08/14 7.42 0.04 3 000
MOB3KC BO-6 01/08/12 01/08/14 9.58 0.04 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.20 99.94 -0.06 5 76 301 8.56 0.57 289 187 5 000
MOB3KC BO-2 22/01/12 22/07/13 8.91 0.95 276 219 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 5 12/08/13 99.40 100.00 8.15 1.02 193 142 3 000
TpaHckpeanTbaHk BO-1 17/11/13 98.50 99.67 8.25 1.28 181 153 5 000
TpaHckpeanTbaHk 6 17/04/14 98.02 99.95 9.19 1.64 252 249 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 100.20 100.24 100.24 -0.07 9 172 457 5.04 0.03 15 000
MTC 3 20/06/13 12/06/18 100.20 100.50 7.56 0.91 145 84 10 000
MTC 1 17/10/13 99.00 99.74 7.35 1.21 97 63 10 000
MTC 4 19/05/11 13/05/14 98.50 99.30 99.30 0.31 4 999 8.00 1.75 127 131 15 000
MTC 2 20/10/15 97.01 99.00 99.00 2 11 8.26 2.89 105 156 10 000
MTC 8 12/11/15 03/11/20 96.00 98.65 98.50 0.45 1 1 8.86 2.94 164 216 15 000
MTC 7 07/11/17 97.75 98.25 98.25 0.15 9 48 300 9.33 4.29 175 254 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.00 101.15 101.15 2 5199 8.20 0.94 205 148 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.00 97.65 97.00 0.45 2 200 9.30 1.87 251 261 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.25 98.38 98.25 -0.15 4 2513 9.83 2.38 281 314 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.25 98.40 98.35 -0.85 8 54 452 9.78 2.37 276 309 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.30 98.39 98.39 -0.01 7 10 205 9.77 2.37 275 308 15 000
BeimMnenkom 6 13/10/15 91.36 97.34 96.50 1.17 1 397 9.80 2.85 261 310 10 000
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BeimMnenkom 7 13/10/15 96.00 96.50 96.50 1.50 2 57 100 9.80 2.84 261 310 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 8.52 0.32 182 2 000
PocTtenekom 8 03/09/13 95.01 8.56 0.72 267 186
PocTtenekom 1 18/08/11 08/08/13 10.12 0.88 403 340 2 000
PocTtenekom 11 01/08/12 24/07/19 100.40 100.45 100.45 0.02 2 26 1.41 0.04 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.60 8.87 1.45 232 216 3 000
TENE2 5 10/02/14 31/01/22 100.30 100.60 8.19 1.45 164 148 4 000
TENE2 7 14/04/15 05/04/22 99.00 99.15 99.15 0.10 1 25000 9.56 2.44 252 287 6 000
TENE2 1 17/06/16 11/06/21 90.01 95.99 95.00 -0.15 1 33 10.22 3.39 286 350 5 000
TENE2 3 17/06/16 11/06/21 90.01 108.00 95.33 0.30 2 620 10.10 3.39 274 338 3 000
TENE2 2 17/06/16 11/06/21 95.50 95.99 9.81 3.39 245 309 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.70 100.00 99.80 0.28 4 14900 7.92 0.60 220 123 5 000
MArHUT
Marnut BO-1 09/09/13 86.10 100.25 8.40 1.09 211 167 1 000
Marnut BO-2 09/09/13 86.10 100.25 8.40 1.09 211 167 1 000
Marnut BO-3 09/09/13 99.50 99.50 -0.50 1 1 8.89 1.09 260 216 2 000
Marnut BO-4 09/09/13 99.70 100.15 8.36 1.09 207 163 2 000
Marnut BO-5 28/02/14 98.00 99.45 8.67 1.51 208 197 5 000
MarHut BO-6 22/04/14 98.50 99.30 98.82 0.01 10 112 644 8.65 1.66 197 195 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.70 97.00 96.75 -0.05 3 2074 9.90 1.78 315 321 8 000
X5 ®uHaHc 1 01/07/14 88.01 98.31 10.21 1.85 343 352 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 9.72 0.02 3 000
Konerika BO-2 01/10/13 99.25 99.85 99.81 -0.15 5 1082 9.49 1.16 315 277 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.45 99.45 11.55 0.82 553 484 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.90 99.00 98.90 0.20 1 19 9.35 1.26 293 263 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 100.11 100.30 100.10 2 7001 9.36 0.22 269 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 0.96 672 616 1 000
HDeTtckun mup
[Oetckuin mup 1 26/05/15 93.04 96.50 11.41 2.57 432 472 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 94.26 94.49 12.37 1.83 560 568 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 114.70 8.42 1.87 162 173 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 94.60 94.80 94.80 0.15 4 6411 10.54 1.43 400 383 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 9.04 0.42 235 2 000
Kamas BO-2 04/02/14 95.00 98.50 9.89 1.44 335 318 3 000
YB3
YpanearoH3asop 1 13/12/12 07/12/17 99.95 100.14 9.56 0.41 287 3 000
YpanearoH3as og, 2 27/08/13 20/02/18 98.00 98.45 98.45 0.65 3 210 10.71 1.05 446 398 3 000
YOM3
YOM3 04 22/10/13 21/04/15 96.01 100.00 96.00 50 117 850 14.50 1.19 813 778 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 302 307 5 000
rcc
fCC o1 20/09/12  26/03/17 86.21 100.00 9.98 0.18 336 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.40 0.43 171 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.03 0.75 310 233 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.47 -0.19 4 42 9.15 0.75 322 245 3 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 99.07 99.88 99.02 -0.01 1 60 10.81 0.77 485 411 2 000
Connepc 2 17/07/13 10.32 0.92 420 360 3 000
MiapomawcepBuc
rMC 02 13/02/15 100.50 101.00 100.96 0.56 8 155 10.57 2.23 361 389 3 000
TPAHCIMOPT
AspodpnoT
AspodioTr BO-1 08/04/13 100.00 100.30 8.10 0.71 222 140 6 000
Aspodyiot BO-2 08/04/13 99.80 100.50 100.10 -0.05 2 1000 7.72 0.71 184 102 6 000
TpaHcKkoHTelnHep
TpaHckoHTeliHep 1 26/02/13 7.93 0.59 222 124 3 000
TpaHcKoHTelHep 2 04/06/15 100.67 8.60 1.97 176 192 3 000
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Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 99.00 101.50 10.28 1.57 365 358 3 000
HoelMepeso3Kom 5O-01 03/03/15 99.50 99.75 99.50 3 1228 10.47 2.30 348 378 5 000
HoelMepe o3Kom 50O-02 03/03/15 99.50 99.70 99.66 0.16 4 1033 10.40 2.30 341 371 5 000
TpaHcaspo
TPAHCA3JPO 1 25/04/12 23/10/13 100.00 100.02 100.02 -0.03 17 23 613 12.83 1.19 647 611 3 000
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.81 99.97 99.97 -0.07 18 5945 12.88 1.05 663 615 3 000
H0-Tanp
lO-Tanp BO-1 26/03/13 100.00 102.48 9.82 0.67 399 313 2 000
tO-Tanp BO-2 26/03/13 101.00 102.50 10.28 0.67 445 359 2 000
tO-Tanp BO-6 30/04/13 22/04/15 98.90 10.67 0.75 474 397 2 000
tO-Tanp BO-7 30/04/13 22/04/15 98.90 99.99 10.38 0.75 445 368 2 000
tO-Tanp BO-16 03/06/13 26/05/15 8.74 0.85 269 203 1 000
lO-Tanp BO-8 02/12/13 26/05/15 10.38 1.29 394 366 2 000
tO-Tanp BO-3 19/12/13 7.63 1.35 115 92 2 000
lO-Tanp BO-4 26/03/14 97.01 98.20 98.25 0.69 14 157 378 10.53 1.58 389 383 2 000
lO-Tanp BO-5 26/03/14 97.20 98.74 97.85 -0.16 1 1 10.81 1.58 417 411 2 000
lO-Tawnp 5 21/07/16 8.73 3.33 139 201 2 000
SHEPFETUKAU CETU
PYCIrnarPo
Py crvgpo 1 22/04/16 12/04/21 98.75 99.00 98.75 0.10 10 4250 8.56 3.27 124 184 10 000
Py crvgpo 2 22/04/16 12/04/21 96.20 99.09 98.60 -0.30 1 6525 8.61 3.27 129 189 5 000
MOC3HEPIO
MocaHepro 2 21/02/13 18/02/16 8.46 0.60 274 177 5 000
MocaHepro 3 06/12/12 28/11/14 101.10 101.25 101.10 -0.08 1 60 000 7.45 0.39 76 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 99.60 100.00 8.82 2.47 176 213 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.50 100.70 100.50 4 3410 8.07 0.90 196 135 4 000
OHEJ OrK-5 b-18 25/06/14 95.50 8.55 1.84 177 186 5 000
Kys6ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.41 1.87 261 272 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.15 90.00 12.44 3.21 514 573 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 93.04 99.97 10.80 1.92 398 412 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 108.60 8.70 1.55 209 200 4 000
TrK-1 03 25/12/12 14/12/21 7.73 0.44 104 2 000
TrK-1 02 02/07/13 01/07/14 86.00 98.80 8.88 0.95 273 216 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.20 98.15 98.11 0.91 2 16 10.24 1.02 402 351 7 000
TrK-2
Trk-2 6O-1 17/09/13 86.51 86.97 86.50 -0.49 27 9722 23.98 1.10 1768 1726 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.60 98.50 97.65 -0.83 2 3000 11.10 1.18 474 438 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.81 1.76 407 412 5 000
Wpky TOHepro BO-1 08/04/14 86.00 8.52 1.62 186 182 3 000
AKYTCK3HEPIoO
Aky TckaHepro BO-1 03/09/13 99.90 100.20 8.26 1.08 199 153 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 254 232 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.05 100.00 99.19 1.09 2 3000 9.27 1.06 301 254 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 9.30 2.65 218 261 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 98.99 8.78 2.95 156 208 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.56 104.98 10.73 1.12 442 401 4 000
AkpoH 3 23/05/12 20/11/13 101.00 101.28 -0.87 1 1 9.00 1.28 256 228 4 000
AKpoH 4 27/05/14 18/05/21 93.00 8.21 1.76 147 152 4 000
AKpOH 5 27/05/14 18/05/21 93.00 11.28 1.75 455 459 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 96.69 97.00 11.12 1.61 447 442 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.94 10.52 0.92 440 380 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.33 100.45 100.43 0.03 8 50 000 9.16 0.52 357 248 5 000
JICP 'pynna BO-2 10/09/13 99.80 99.89 99.87 0.37 9 41 056 10.35 1.08 407 362 2 000
JICP 'pynna BO-3 20/03/14 96.46 96.70 96.66 -0.28 9 1220 12.08 1.54 547 538 2 000
JICP pynna BO-5 24/07/14 93.41 93.79 94.00 0.20 1 400 12.25 1.82 548 556 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.77 100.05 100.05 0.05 6 1197 11.04 0.42 435 3 000
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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.

NenCneuCMy
NeHCneuCMY 1 07/12/12 102.90 103.15 8.42 0.39 173 2 000
NeHCneuCMY BO-2 23/05/13 103.01 106.00 9.21 0.60 349 252 2 000
TEXHOJIOTMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 93.00 98.00 9.60 4.39 200 280 8 000
POCHAHO 2 20/12/17 93.00 98.00 10.16 4.39 256 336 10 000
POCHAHO 3 20/12/17 93.00 98.00 97.97 1.79 2 3000 9.60 4.39 200 280 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.53 100.73 100.73 0.02 5 26 575 5.33 0.08 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.56 103.00 8.86 0.37 216 19 000
A®K Cuctema 1 07/03/13 100.90 101.50 7.42 0.62 167 73 6 000
A®K Cuctema 4 15/03/16 85.01 98.50 98.40 -0.05 8 766 8.59 2.12 168 191 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 11.41 0.93 527 469 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.01 100.09 100.09 0.09 13 12 151 12.22 0.90 612 550 2 000
CutpoHuke BO-2 08/10/12 07/10/13 100.00 100.10 100.00 1 272 10.88 0.23 420 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 86.00 100.40 8.50 0.92 238 178 5 000
POCBAHK BO-3 16/05/13 16/11/14 86.00 101.50 8.01 0.81 200 130 10 000
POCBAHK BO-2 08/07/13 9.16 0.96 300 243 5 000
POCBAHK A3 06/05/11 06/11/13 98.19 98.15 0.01 11 65250 8.58 1.26 216 186 5 000
POCBAHK A5 06/05/11 07/11/14 9.56 2.13 264 288 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 99.00 99.89 99.00 -0.85 6 2004 9.15 1.44 260 244 5 000
Anbda-baxk 2 07/06/13 02/12/16 101.00 101.20 101.10 0.10 3 50 002 8.09 0.87 202 138 5 000
MOM BaHk
MOM Bahk 7 19/07/12 -2.61 0.01 5 000
MOM Baxk BO-1 29/11/12 101.60 101.75 101.42 -0.33 2 2 8.92 0.37 222 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.35 100.60 100.56 0.06 4 644 8.24 0.42 155 5 000
MOM Bahk 8 09/07/13 09/04/15 100.00 100.35 100.31 0.16 3 385 8.85 0.94 271 213 6 000
MOM Baxk BO-2 21/03/14 86.00 98.50 8.35 1.56 172 165 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.80 100.15 9.37 1.48 279 266 5 000
Homoc 9 15/06/12 14/06/13 100.00 100.20 8.93 0.89 284 221 5 000
Homoc 11 02/07/14 02/07/14 100.03 100.10 100.10 -0.04 1 200 9.66 1.83 289 297 5 000
Homoc BO-2 18/04/13 18/10/14 99.65 8.64 0.74 273 194 5 000
Homoc 12 25/08/13 28/08/17 99.80 100.00 99.80 -0.01 3 17 8.87 1.05 262 214 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.27 100.40 9.00 0.94 286 228 3 000
BaHk 3eHuT BO-2 22/09/12 22/09/13 99.98 100.00 99.98 2 2000 7.91 0.19 128 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.13 100.23 8.27 0.33 157 3 000
BaHk 3eHuT BO-6 26/11/12 26/05/14 99.65 99.77 99.74 0.04 7 750 8.10 0.36 140 5 000
BaHk 3enuTt BO-4 07/02/13 07/02/15 100.26 100.32 100.33 0.03 2 4501 8.44 0.54 281 176 3 000
BaHk 3enut BO-5 14/02/13 14/02/15 100.25 100.45 8.61 0.56 295 193 3 000
BaHk 3enuTt BO-1 07/04/12 07/04/13 7.61 0.71 173 91 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.07 100.20 100.05 -0.05 4 7294 9.12 0.86 306 241 5 000
BaHk 3enut BO-7 12/04/14 12/04/15 99.40 99.65 9.06 1.61 241 236 5 000
NMPOMCBA3bBAHK
Mpomce a3b6aHk 5O-2 20/02/13 18/02/15 99.60 100.00 9.19 0.58 350 250 5 000
Mpomce a3b6aHk 5O-4 20/02/13 18/02/15 99.50 100.00 9.28 0.58 359 259 5 000
Mpomce a3b6aHk 6 17/06/13 99.15 99.60 99.50 0.50 2 5000 9.01 0.90 291 229 5 000
Mpomce a3b6aHk 5O-3 04/02/14 98.00 99.40 98.65 0.31 4 810 9.77 1.44 323 306 5 000
Bank CI16
BaHk CIMNB BO-2 26/03/12 23/09/13 99.00 98.90 -1.10 3 30 000 10.23 1.13 391 351 5 000
Bank CIMB BO-1 09/10/12 09/04/13 10.64 0.23 395 5 000
BaHk CINB BO-4 13/12/12 12/12/13 99.85 100.99 7.99 0.41 130 3 000
MKB
MKB 8 10/10/12 08/04/15 100.06 100.14 100.06 -0.04 1 200 8.82 0.24 213 3 000
MKB 7 17/07/12 14/07/15 -16.84 0.00 2 000
MKB 6 07/08/12 100.08 100.20 100.08 1 1 8.03 0.06 2 000
MKB BO-4 15/10/12 15/04/14 99.87 99.92 99.87 0.05 7 623 8.63 0.25 192 5 000
MKB BO-1 22/02/13 22/02/14 97.01 100.00 99.60 0.88 4 51012 9.38 0.58 369 269 3 000
MKB BO-3 27/04/13 27/04/15 99.51 99.75 10.00 0.76 406 330 4 000
MKB BO-5 23/06/14 97.41 97.50 97.50 -0.30 2 2 10.94 1.81 418 425 5 000
NETPOKOMMEPL,
MeTtpokommepy, 7 20/02/11 22/08/12 99.21 100.05 100.01 0.10 2 1380 6.92 0.10 41 3 000
MeTtpokommepL, 6 22/08/12 100.00 100.15 8.19 0.10 168 3 000
MeTtpokommepy 5 19/12/12 21/12/14 101.85 102.00 101.85 -0.35 3 36 682 8.38 0.43 169 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 99.71 100.10 0.10 1 5 8.98 1.07 271 225 3 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.80 99.99 99.90 0.10 15 358299 9.02 1.10 273 229 5 000
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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 29/10/13 100.25 100.40 100.25 3 445 9.41 0.63 364 272 3 000
Ypancub Nuanur 6O-1 28/02/14 99.75 99.95 9.86 0.83 383 315 2 000
Ypancub Nuanir 6O-4 03/07/14 97.75 98.00 10.96 1.03 473 423 3 000
Ypancub Nuanir 6O-5 05/02/15 100.25 100.55 100.25 -0.40 6 262 157 11.77 1.18 541 505 3 000
Ypancub Nuanir 6O-6 10/02/15 100.00 101.00 11.09 1.25 468 437 3 000
Ypancub Nuanur 6O-7 22/04/15 99.50 99.70 99.65 4 200 001 11.77 1.25 536 505 2 000
Ypancub Nuanir 6O-2 12/01/15 100.65 101.60 11.56 2.21 461 488 2 000
Ypancub Nuanir 6O-9 17/02/15 100.55 100.80 11.73 2.24 476 505 2 000
KB PEHECCAHC KAINTUTAIN
PenKan BO-3 05/08/13 05/08/14 98.00 98.25 97.85 -0.25 13 7509 12.48 0.98 629 575 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.22 100.24 100.24 0.01 17 2678 11.48 0.10 497 2 000
TKC BO-4 18/04/13 16/04/15 100.00 100.20 100.04 -0.15 8 6 574 13.55 0.73 765 685 2 000
TKC 2 28/07/13 105.85 106.39 106.39 0.04 17 15 461 13.59 0.91 748 687 1 000
TKC BO-1 20/09/13 101.00 101.10 13.58 1.08 730 685 2 000
TKC BO-2 29/11/11  26/11/13 103.30 103.39 103.39 0.36 11 980 14.12 1.25 770 740 2 000
POCIOCCTPAX
PocroccTpax 1 23/07/12 16/07/15 10.86 0.02 4 000
Pocrocctpax 2 12/11/12 02/11/17 99.88 100.18 99.89 -0.11 1 1 11.05 0.33 435 5 000
EABP
EABP 3 29/10/13 25/10/16 86.01 99.70 99.70 0.69 1 1 7.89 1.24 149 117 5 000
EABP 1 03/02/14 28/01/19 100.15 100.75 9.14 1.45 259 243 5 000
EABP 4 11/02/14 06/02/18 9.14 1.47 258 243 5 000
EABP 2 26/02/15 21/02/19 110.05 9.23 2.35 222 254 5 000
OHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 8.61 0.33 191 10 000
OHukpeanT Bank BO02 30/08/13 27/02/15 99.70 99.99 99.99 0.09 3 34500 8.67 1.06 241 194 5 000
lOHukpeanT BanHk BO03 04/09/13 04/03/15 99.70 100.00 99.70 -0.20 1 507 8.96 1.08 269 223 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 85.00 9.00 1.08 272 227 5 000
tOHukpeanT BanHk BOO1 11/12/13 10/12/14 8.71 1.34 223 200 5 000
OHuKkpeanT BaHk 1 07/09/16 84.00 98.00 9.13 3.61 172 239 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 100.70 100.90 8.32 1.32 185 161 10 000
Pandxpaiizen 6O-7 27/11/13 99.00 102.00 8.45 1.31 199 174 5 000
WMHI BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 177 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.45 100.85 100.74 -0.11 8 6 062 8.69 0.32 199 5 000
Py ccCtanpgapt BO-2 26/03/13 24/03/15 99.30 100.20 100.00 0.10 1 4 9.17 0.67 334 248 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.51 99.74 99.75 0.10 1 7 000 9.82 1.24 342 310 5 000
BocTt-3kcnpecc
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.00 100.00 10.23 1.18 387 351 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 100.00 7.62 0.62 187 93 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.70 99.89 99.63 -0.24 1 1 8.96 0.40 227 5 000
XK BaHk 5 19/10/11 17/04/13 8.99 0.72 309 229 4 000
XK BaHk BO-3 22/10/13 22/04/14 8.14 1.20 177 142 4 000
XK BaHk 7 26/04/12 23/04/15 99.35 99.75 99.50 0.10 5 17 600 10.34 2.41 331 365 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 86.10 99.90 8.49 1.59 185 179 2 000
PycdmHaHcBaHk
Py cqmHancbank 8 17/09/12 14/09/15 100.00 8.42 0.17 181 2 000
Py cqmHancBbaHk 9 18/09/12 15/09/15 100.00 8.35 0.18 174 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.00 99.00 9.69 0.95 353 297 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 86.00 100.50 8.92 1.08 264 219 4 000
Py cqmHancBbank 10 12/11/13 10/11/15 86.00 101.00 8.04 1.27 161 132 2 000
Py cqmHancBbank 11 13/11/13 11/11/15 98.75 9.10 1.27 267 238 2 000
OTIN BaHk
OTMN BbaHk BO-3 01/11/12 30/10/14 100.50 102.05 8.67 0.30 197 4 000
OTMN BbaHk BO-2 04/03/14 03/03/15 99.00 100.00 99.25 1 5000 11.30 1.49 472 459 6 000
OTMN BaHk 2 25/03/14 95.50 95.85 95.66 0.16 10 1052 11.43 1.57 480 473 3 000
OTN BbaHk BO-1 29/07/14 94.00 94.30 11.53 1.84 475 484 5 000
CKB-BaHk
CKB-BaHk BO-4 05/12/12 05/06/13 100.60 101.20 7.93 0.39 124 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.50 99.70 9.96 0.84 392 325 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.80 100.20 8.33 0.24 164 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 98.20 98.40 98.40 0.01 4 999 10.51 0.96 434 378 2 000
KpeauTEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 100.07 100.10 100.07 0.01 4 5419 7.59 0.10 108 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 99.25 99.75 99.75 0.55 1 1597 10.42 1.43 388 371 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 98.00 9.58 1.67 290 288 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa O6opor, Cnpag k (6n) O6bem

OdbepTthl lNMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 98.75 99.75 9.18 1.18 282 246 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.35 100.50 10.30 0.92 418 358 3 000
LienTpNHBECT BO-1 18/12/12 17/06/14 99.70 100.10 8.47 0.42 178 2 000
LienTpNHBECT BO-5 18/12/12 17/06/14 99.70 100.10 9.57 0.42 288 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.61 100.00 10.14 0.73 423 344 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 100.26 8.40 0.43 171 5 000
Cesasbbank 04 24/04/13 13/04/22 99.25 100.28 8.91 0.75 298 221 5 000
CasasbbaHnk 05 16/04/15 07/04/22 100.00 9.71 2.44 266 302 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.50 99.75 99.50 -0.10 1060 11.44 0.26 473 2 000
CynocTtpouTenbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.06 10.06 0.13 350 2 000
Cy pocTp BO0O1 03/03/13 03/03/14 98.80 99.25 99.24 0.14 1 12.61 0.60 688 592 2 000
Cy pocTp 04 10/04/12 08/10/13 98.76 99.25 99.25 1400 11.98 1.15 564 526 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 11.49 0.53 589 481 2 000
MeTkomGaHk 01 13/04/13 15/04/15 95.01 100.45 10.91 0.72 502 421 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 96.01 96.90 10.18 1.85 340 349 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.05 100.25 100.10 -0.10 10 000 10.14 0.37 344 3 000
TaTtdoHab6aHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.00 99.99 11.06 1.37 456 435 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.70 99.90 9.47 0.26 276 2 000
TaTtdoHabaHk BO-3 29/11/12 27/11/14 100.00 100.99 9.77 0.37 307 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.02 101.00 7.86 0.41 117 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.64 99.95 99.71 -0.09 67 200 12.10 0.57 643 541 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.00 10.59 0.59 488 390 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.00 99.65 99.68 0.23 2900 11.76 0.71 588 506 2 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 54 05/09/12 100.08 100.25 100.08 -0.07 32811 6.43 0.14 15 000
Mocksa 61 03/06/13 107.56 108.10 6.16 0.83 13 30 000
Mocksa 53 01/09/13 99.80 100.50 7.11 1.08 83 38 15 000
Mocksa 63 10/12/13 110.26 110.85 6.88 1.28 44 16 15 000
Mocksa 62 08/06/14 109.50 109.99 7.16 1.70 45 47 35 000
Mocksa 39 21/07/14 7.75 1.84 97 106 10 000
Mocksa 64 24/06/15 97.22 98.60 8.04 2.69 90 135 20 000
Mocksa 44 16/11/15 112.21 113.85 8.34 2.80 116 164 40 000
Mocks a 56 22/09/16 95.01 98.00 95.40 0.30 103 8.49 3.61 108 175 20 000
Mocksa 49 14/06/17 96.90 97.09 8.16 4.20 60 138 25 000
Mocksa 48 11/06/22 87.85 90.00 89.50 0.50 113 8.32 7.12 26 127 30 000
MOC OB
Mockos ckas O6n 8 11/06/13 100.70 101.10 100.85 5 8.15 0.88 207 143 19 000
Mockos ckas O6n 7 16/04/14 98.60 99.40 99.20 0.39 12 8.67 1.64 200 197 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 101.50 102.15 6.84 0.38 15 3 000
Hwxeropoackas O6n 4 17/11/12 97.51 102.05 100.40 0.40 46 727 6.61 0.34 3 000
Hwuxeropoackas O6n 6 07/10/15 99.50 100.00 8.65 2.00 179 197 5 000
Hwxeropoackas O6n 7 16/11/16 102.50 102.80 102.70 0.10 20 674 8.89 2.47 183 220 8 000
CAMAPCKAA OBNn
Camapckan O6n 5 19/12/13 101.80 101.99 8.08 1.35 160 137 8 000
Camapckas O6n 6 10/05/13 106.01 108.10 7.30 0.77 135 60 2 000
Camapckas O6bn 7 30/11/16 98.05 8.88 2.30 189 219 12 000
AKYTUA
Ay Tna 1 11/04/13 97.70 100.65 8.05 0.48 137 3 000
Ay Tma 9 19/09/13 102.70 8.00 0.72 211 130 2 000
Ay Tna 7 17/04/14 7.84 1.37 134 113 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 0.53 2 000
KpacHopgap 02 05/11/15 102.00 8.88 1.41 235 217 1 000
KpacHopapckuii kpan 3 27/09/14 99.85 100.80 8.04 1.58 141 134 4 000

KPACHOSIPCKUIN KPAA

l
Jh BAHK
alll 3EFMT

OBCKAW TPVIITTA SERHT

17.07.2012

16



EsxenHeBHBINA 0030D

PBIHOK
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 08/11/12 101.00 101.10 7.16 0.31 46 10 000
KpacHosipckuit kpaii 5 29/11/16 101.56 102.75 102.00 0.30 3 100 000 8.16 1.76 142 147 9 000
KOMU
Komun Pecn 7 22/11/13 86.15 100.85 7.14 0.83 112 43 1 000
Komun Pecn 9 18/10/14 97.00 99.00 8.35 1.64 168 165 2 000
Komun Pecn 8 03/12/15 81.20 95.00 8.63 2.48 157 194 1 000
Komun Pecn 10 15/12/16 9.00 2.61 189 231 2 000
yamypPTUA
Yamy ptusi 05 24/11/16 104.00 110.00 9.12 2.73 197 243 2 000
KOCTPOMCKAS OBJIIACTb
Koctpomckasi obnacte 5 20/12/12 100.80 8.03 0.42 134 3 000
KocTpomckas obnacTtb 6 17/11/16 100.21 100.50 100.50 0.15 5 11 050 9.58 2.07 269 290 4 000
BONOroacKAs obn
Bonoroackas o6n. 02 14/12/16 103.32 103.55 103.55 -0.24 3 45 9.55 2.51 248 286 3 000
PECN KAPENUA
Kapenus 14 30/11/16 100.15 103.50 9.01 1.97 217 233 1 000
APOCJIABCKAA OBIACTb
Apocnasckaa O6n 9 16/05/13 100.00 101.00 8.10 0.55 246 142 3 000
Apocnaeckas O6n 10 15/04/14 8.32 1.39 181 161 3 000
PA3AHCKAA OBJIACTb
PszaHckaa O6n 1 27/11/14 100.00 8.46 1.38 196 175 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.30 7.38 0.43 69 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.32 1.35 83 61 2 000
CBEPOJIOBCKASA OBIIACTb
Ceepparnosckas obn. 01 11/12/16 102.30 102.80 8.33 2.04 145 165 3 000
TBEPCKAA OBIIACTb
TeBepckas O6n 5 26/12/13 108.30 9.95 1.32 348 324 4 000
TeBepckas O6n 6 12/06/14 97.51 105.10 8.31 1.04 207 158 3 000
TeBepckas O6n 7 15/12/15 97.23 98.10 97.85 0.35 6 193 023 9.64 2.70 250 295 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 29/04/15 104.625 104.800 1.91 1.84 2.65 141
RUSSIA'17 3.25% usD 04/04/17 103.000 103.375 2.57 2.49 4.37 0.13 182
RUSSIA'18 11% usD 24/07/18 143.350 144.600 3.05 2.87 4.65 0.45 212
RUSSIA'30 7.5% usD 31/03/30 123.685 123.845 3.33 3.31 5.42 1.05 206
RUSSIA20 5% USD 29/04/20 112.500 113.000 3.17 3.11 6.56 0.88 195
RUSSIA'22 4.5% USD 04/04/22 108.875 109.375 3.42 3.36 7.97 0.97 195
RUSSIA'28 12.75% USD 24/06/28 189.139 190.417 4.72 4.65 9.39 2.44 300
RUSSIA'42 5.625% USD 04/04/42 115.950 116.350 4.63 4.61 15.59 2.45 252
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 100.743 100.868 1.56 1.08 0.25 -0.01 117
GAZST'13 5.625% USD 22/07/13 101.750 102.250 1.14 -0.10 0.39 -0.02 74
GAZPR'13 9.625% USD 01/03/13 104.950 105.150 1.52 1.21 0.60 0.05 113
GAZPR'13 7.343% USD 11/04/13 103.750 104.125 2.12 1.61 0.71 -0.04 172
GAZPR'13 7.51% USD 31/07/13 105.500 106.000 2.08 1.61 0.98 -0.06 168
GAZPR'14 10.5% USD 25/03/14 112.400 112.525 2.92 2.85 1.56 0.15 252
GAZPR'14 10.5% uUsD 06/03/14 112.150 112.275 2.87 2.80 1.52 0.19 246
GAZPR'14 8.125% uUsD 31/07/14 110.000 110.500 3.01 2.77 1.86 0.13 257
GAZPR'15 5.092% uUsD 29/11/15 105.875 106.500 3.23 3.04 3.12 -0.04 270
GAZPR'16 6.212% uUsD 22/11/16 109.750 110.250 3.76 3.64 3.87 -0.08 309
GAZPR'18 8.146% uUsD 11/04/18 120.125 121.125 4.16 3.98 4.71 0.09 329
GAZPR'19 9.25% uUsD 23/04/19 127.625 128.625 4.47 4.32 5.29 0.38 346
GAZPR'22 6.51% uUsD 07/03/22 113.625 114.375 4.73 4.64 7.32 0.33 334
GAZPR'34 8.625% uUsD 28/04/34 131.000 131.380 6.05 6.02 11.39 413
GAZPR'37 7.288% uUsD 16/08/37 120.665 121.665 5.73 5.66 12.68 0.01 376
TpaHcHed T
TRANSN'13 7.7% uUsD 17/08/13 106.000 108.000 1.90 0.08 1.00 149
TRANSN'14 5.67% uUsD 05/03/14 105.250 105.750 2.36 2.06 1.55 1.18 194
TRANSN'18 8.7% USD 17/08/18 125.500 126.500 3.92 3.76 4.83 0.25 300
PXO
RZD'17 5.739% USD 03/04/17 108.880 109.380 3.67 3.56 4.15 0.50 294
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 97.035 98.035 6.04 5.81 4.60 0.30 529
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 101.350 101.550 1.73 1.04 0.28 134
VTB'15 6.465% USD 04/03/15 105.125 105.625 4.37 4.18 2.41 393
VTB'18 6.315% USD 22/02/18 102.650 103.650 5.75 5.55 4.70 0.14 494
VTB'18 6.875% USD 29/05/18 105.875 106.375 5.68 5.58 4.91 0.25 483
VTB'20 6.551% uUsD 13/10/20 102.750 103.375 6.12 6.02 6.42 0.63 493
VTB'35 6.25% uUsD 30/06/35 104.000 104.500 5.93 5.89 12.66 398
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.197 103.682 3.33 2.74 0.80 -0.01 294
BANK OF MOS'15 6.699% USD 11/03/15 104.750 105.250 4.76 4.57 2.42 0.50 432
BOM CAPITAL'15 6.699% USD 11/03/15 97.563 98.563 7.73 7.30 2.41 0.10 739
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 101.132 102.132 4.80 4.52 3.53 0.47 423
VEB'17 5.45% uUsD 22/11/17 105.125 105.500 4.36 4.29 4.69 0.13 355
VEB'20 6.902% uUsD 09/07/20 112.397 112.923 5.00 4.92 6.37 0.86 382
VEB'25 6.8% uUsD 22/11/25 110.625 111.125 5.65 5.60 9.13 2.00 399
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.625 105.125 2.92 2.39 0.92 252
GAZPROMB'14 6.25% USD 15/12/14 104.625 104.875 4.21 4.10 2.26 378
GAZPROMB'15 6.5% USD 23/09/15 105.375 105.875 4.66 4.49 2.88 -0.13 417
PCXB
ROSSELKH'13 7.175% USD 16/05/13 104.250 104.500 1.95 1.66 0.81 155
ROSSELKH'14 7.125% USD 14/01/14 106.000 106.500 2.97 2.64 1.44 -0.13 256
ROSSELKH'14 9% USD 11/06/14 111.125 111.500 2.92 2.73 1.78 249
ROSSELKH'17 6.299% USD 15/05/17 108.000 108.750 4.44 4.27 4.22 0.50 371
ROSSELKH'18 7.75% USD 29/05/18 116.250 116.875 4.56 4.45 4.87 1.00 368
ROSSELKH'21 6% USD 03/06/21 100.253 100.878 592 5.74 3.49 0.76 539
CbepbaHk
SBER'13 6.48% USD 05/05/13 103.875 104.125 1.71 1.41 0.81 131
SBER'13 6.468% USD 02/07/13 104.125 104.500 2.07 1.69 0.94 0.13 167
SBER'15 5.499% usD 07/07/15 106.125 106.500 3.31 3.19 2.78 0.13 283
SBER'17 5.4% usD 24/03/17 105.750 106.250 4.04 3.92 4.15 0.63 333
SBER'21 5.717% usD 16/06/21 104.099 105.099 5.14 5.00 7.12 1.23 383
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EsxenHeBHBINA 0030D

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 3.03 2.84 0.74 264
EVRAZ'15 8.25% uUsD 10/11/15 106.625 107.125 6.01 5.85 2.93 555
EVRAZ'18 9.5% UsD 24/04/18 108.250 108.625 7.70 7.62 4.53 0.13 694
EVRAZ'18 6.75% UsD 27/04/18 96.750 97.250 7.45 7.34 4.79 667
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.750 106.500 7.43 7.13 2.33 0.25 707
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.251 111.241 4.20 3.78 2.14 0.01 378
ALROSA'20 7.75% UsD 03/11/20 107.250 107.750 6.60 6.52 6.26 0.13 544
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.625 103.825 3.61 3.36 0.76 323
VIP FIN'16 6.493% UsD 02/02/16 102.110 102.110 5.82 5.82 3.13 0.56 533
VIMPELC'16 8.25% UsD 23/05/16 107.042 107.554 6.16 6.02 3.35 0.44 564
VIMPELC'18 9.125% uUsbD 30/04/18 109.875 110.250 7.01 6.94 4.60 0.13 623
VIP FIN'21 7.748% uUsbD 02/02/21 99.250 100.250 7.87 7.71 6.18 0.12 671
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.625 109.000 2.48 2.32 2.15 0.13 203
LUKOIL'17 6.356% uUsbD 07/06/17 110.875 111.375 3.89 3.78 4.28 0.50 315
LUKOIL'19 7.25% uUsbD 05/11/19 116.500 117.125 4.56 4.47 5.85 0.75 346
LUKOIL'20 6.125% uUsbD 09/11/20 110.375 110.875 4.61 4.54 6.66 1.00 336
LUKOIL'22 6.656% uUsbD 07/06/22 114.875 115.750 4.75 4.65 7.54 2.00 333
MTC
MTS'20 8.625% uUsbD 22/06/20 116.125 116.750 6.03 5.94 6.04 0.38 491
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 105.750 106.000 3.58 3.51 3.21 303
NOVATEK'21 6.604% uUsbD 03/02/21 112.375 113.375 4.82 4.69 6.61 0.75 355
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 107.050 107.300 2.75 2.51 0.96 235
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.875 110.375 3.39 3.11 1.63 297
SEVERSTAL'17 6.7% uUsbD 25/10/17 102.875 103.375 6.05 5.94 4.47 0.13 531
TMK
TMK'18 7.75% uUsbD 27/01/18 97.766 98.766 8.26 8.03 4.42 1.02 757
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.802 106.802 1.59 -2.79
TNK-BP'15 6.25% uUsbD 02/02/15 106.875 107.375 3.40 3.20 2.33 0.25 293
TNK-BP'16 7.5% uUsD 18/07/16 112.875 113.625 3.98 3.79 3.56 0.13 339
TNK-BP'17 6.625% uUsbD 20/03/17 110.750 111.250 4.07 3.96 4.05 0.50 337
TNK-BP'18 7.875% uUsD 13/03/18 116.625 117.375 451 4.37 4.65 0.75 366
TNK-BP'20 7.25% uUsbD 02/02/20 115.750 116.500 4.74 4.63 5.90 0.38 361
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 105.125 105.475 3.60 3.23 0.91 0.08 321
ALFA BANK'15 8% UsD 18/03/15 107.000 107.500 5.15 4.96 2.40 0.38 471
ALFA BANK'17 7.875% UsD 25/09/17 105.570 106.570 6.59 6.36 4.29 1.66 588
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.630 102.880 2.76 2.16 0.41 0.03 238
NOMOS BANK'13 6.5% UsD 21/10/13 102.813 103.813 4.17 3.37 1.21 0.44 379
NOMOS BANK'15 8.75% USD 21/10/15 104.090 105.090 7.31 6.97 2.86 0.09 690
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.645 104.895 5.85 5.59 0.96 552
PSB FINANC'14 6.2% UsD 25/04/14 97.756 98.256 7.57 7.26 1.68 0.01 727
PROMSVYAZB'15 12.75% USD 27/05/15 109.993 110.993 8.71 8.33 2.46 1.25 840
PROMSVYAZB'16 11.25% USD 08/07/16 106.524 108.524 9.25 8.66 3.33 1.02 884
XK®db
HOME CREDIT'14 7% UsD 18/03/14 102.749 103.249 5.25 4.94 1.57 488
]
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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

Kaskzplil aHATUTHK, 33/1efICTBOBAHHBIN B HAITMCAHUU JAHHOTO 0630pa, MOATBEPK/AET, YTO BCe MOJIOKEHHA OTPAXKAIOT ero coOCTBEHHOE MHEHHE B OTHOIIEHUU (PMHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBSA3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMsAMM WIM PeKOMEeH/AlUsAMH, U3JIOKEHHBIMU B JlaHHOM o63ope. bank 3EHUT He Hecer
OTBETCTBEHHOCTH 3a OLIEPAIMH TPETHUX JINI], COBEPIICHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JaHHOM 0630pe. MueHune Banka MOXeT He COBIAZaTh C MHEHHEM aHATUTHKA,
M3JI0KEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcTaBieHHas B 0630pe, OCHOBaHA Ha UCTOYHHUKAX, KoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a ee JIOCTOBEPHOCTh U
mostHoTy. Onucanus GUHAHCOBBIX HHCTPYMEHTOB H SMHTEHTOB HE IIPETEH/AYIOT Ha IOIHOTY. IIpOoIIbe IOKa3aTe Il He SIBJISIIOTCS rapaHTHell CBoero mosropeHus B bymymem. O630p He MMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM IleJIAM MM (HHHAHCOBOH CHUTyallMM TPETBHX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHBIE HA IPeZCTaBIeHHOH MH(GOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH H3MeHeHbI Ge3 yBemomsteHust. Q030D IPEJOCTABISETCS UCKIIOYUTENIPHO B HHGQOPMAIMOHHBIX Le/ISIX M He SB/IIETCS MpPeJIOJKeHHeM KyIUTh WM IPOJATh
COOTBETCTBYIOIHE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI JJOJDKHBI CAMOCTOATEIBHO IPHHHMATh MHBECTUIMOHHbIE PelIeHHs, UCIIOJb3ys 0630p JIMIIb B KauecTBe OFHOTO M3 CPEZICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BElIeHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacipocTpaHeHUs Cpefid IPOdeCcCHOHANBHBIX YIACTHUKOB PHIHKA U MHCTHTYIIMOHAIBHBIX
uHBecTopoB. He ApmAmomuecs NpodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTD JIONOJIHUTEBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepskaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJbHO (MHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HenpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Banx 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKHM (PUHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
no3unuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA M BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OJIHOU U3 yKa3aHHBIX B 0630pe KOMIaHUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IIOKYMEHTAIMsI MOXKeT OBITh IPEI0CTaBIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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