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* Pesysnprarhl TOproB py6sieBbIMU obsuranusamu Ha MMBB /crp. 7/
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EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI
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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3HaY. A 3a neHb MIN.
BHeUIHUH PHIHOK J0JIra
UST-10 yield 143 V -0.03 143
UST 10-2Y sprd 122 Y -4 121
EMBI+Glob. 370 A 8 316
EMBI+Rus sprd 258 A 21 218
Russia’30 yield 349 A 0.02 3.20
JleHeKHBIA PHIHOK
Libor-3m 045 V 0.00 0.45
Euribor-3m 044 V -0.01 0.44
MosPrime-1m 673 V¥V -0.02 5.67
Kopcuera B 1B 6719 A 1.2 504
Jlenos. B 1IB 703 V -20.0 61
NDF RU 3m 68 V 0.0 5
Ba/IIOTHBII PEIHOK
USD/RUB 32.981 A 0.354 28.97
EUR/RUB 39.744 A 0.138  38.43
EUR/USD 1206 VY -0.006 1.21
Kopsuna 115 36.044 A 0.293  33.33
DXY Ungexc 83478 A 0.595 78.27
(I)OH[[OBBIC HUHIAEKCBI
RTS 1314.3 V -0.2% 1228
Dow Jones 12617.3 Y -0.82% 12101
DAX 64032 A 0.20% 5969
Nikkei 225 8488 V¥ -1.44% 8296
Shanghai Comp. 21466 VY -0.49% 2141
ChIpbeBbIie PEIHKH
Hedrs Urals 1032 VY -0.08% 88
Hedrs Brent 1034 V -0.08% 89
Bosot0 1584.5 Y -0.81% 1540
CRB Index 304.6 V¥ -0.13% 267

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

3Ha4. A 32 eHb MIN.

Price Return

OFZ 109 V -0.21 107.5
Muni 111.0 0.02 110.5
Corp ms V -0.09 110.7
Corp-10 161 VY -0.02 115.5
Total Return

OFZ 2440 V -0.39 230.7
Muni 338.7 016 3208
Corp 3383 V -0.17 318.6
Corp-10 340.0 0.03 320.6
OGBpeM TOProe B cermeHTe (MIH py6.)

OFZ 2357 V -454 o
Muni 1297 725 10
Corp 4909 ¥V  -3442 19

Hcmounux: MMBB, bark BEHUT
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PhHOK

I's1aBHBIE HOBOCTHU

Mundusa PO miaHupyer pa3MecTUTh HAa 3aBTpPAalIHEM ayKnuoHe natwieTHue O®3 cepuu 25080 o6beMoM 15 MJIpA pyo. U
JOXOJHOCTBIO B fuanasoHe 7,87-7,92% rogoBbIX.

OAO «PocHedTh» U BP Hauasau neperoBopsl o mpogaxke maoau opuranunes B THK-BP. Ha rtekymuii moment o 50% THK-BP
npuHaexut BP u poccuiickomy koHcopuuymy AAP. /UaTepdakc/

Standard & Poor's mepecmorpesna nmporao3 pedtuHroB 3A0 CCMO «JIeHCrnerfCMY» €O «CTa0UJIBHOTO» HA «IIO3UTHUBHBIN».
Vi3MeHeHHe IPOTHO3a IIOCJIEOBAJIO0 3a YJIYYIIEHHEeM OIlepaloHHBIX pe3ynbraToB JleHCrnenCMY, B YacTHOCTH, pOCTOM OOBEMa IPOAAK.
/UnTepdaxc/

Moody's Investor Services H3MEeHHWJIO NMPOTHO3 KopmnopatuBHOro pedtunra OAO «AJIPOCA» «Ba3» Ha «IO3UTUBHBII» CO
«CTAOWJIBHOTO». YJIydllleHWe MPOTHO3a OTPAXKAET OXKHAaHWsS areHTCTBO, uTo «AJIPOCA» ymacres 0 KOHI[a 2012 roja, MO KpalHel Mepe,
YaCTUYHO U30aBUThCS OT AKTUBOB, CBA3AHHBIX ¢ IPOeKTOoM THMUP, a TaxKe 4TO GIArONpUATHASA IIEHOBAs CPeAa Ha PHIHKE aJIMa30B COXPAHUTCS B
TeueHUe OyIIKaNIuX 12-18 MecsIeB, HECMOTPS Ha BOJIaTWIBHOCTD. /MIHTEpdakc/

Standard & Poor's moHu3WIa AOJrOCPOYHBIH KpeauTHbIH pedTHHTr rpynnsl TMC ¢ «BB-» g0 «B+», MpOrHo3 pedTHHIOB -
«HeTaTUBHBIN». S&P yXy[IIWIO OLEHKY KPEAUTOCIOCOGHOCTH KOMIIAHWM IOCJe 00bsABIeHUsA 0 npuobperenuu rpynnoii TMC MaKOpUTApHBIX
noneii OAO «KazanpkoMmpeccopMmain» 3a 5,5 MJIPA pyd., a Taxxke repmaHckodl Apollo Goessnitz 3a 25 miH eBpo. O6a mpuoOpereHusi GymyT
npodUHAHCHPOBAHBI 32 cueT Aoira. /urepdakce/

OcHOBHBIE COOBITHUSA: BHE PbIHKA / Ha PbIHKE

Buepa: 24.07.2012 — BTOPHUK

Cratucruka Esposompr:: PMI  * Bemuiara xynona: MTC, 05 (14.25%, 2.1 mupy py6.), T/ Koneiika (OAO), BO-o1 (9.5%, 71 M py6.),

Composite XK® Bank, B0-01 (7.24%, 54.1 muH py6.), XK® Bauk, BO-03 (7.9%, 78.8 mux py6.), MMK, BO-07
(7.25%, 180.7 muiH py6.), Poccus, 2018 (11%, 190.6 win noswt.), MTC-Bauk (MBPP), 03 (8,25%, 61.7
MJIH pyo0.)

Odepra: MockoBckuii KpexutHbiil 6aHk, 07 (2 Mipz py6.)

Cerognsa: 25.07.2012 — cpeaa

Cratuceruka CIIIA: New home ° Bbluiara kymona: Poceus, 25072 (7.15%, 5.3 MiH py6.), Poceus, 25077 (7.35%, 5.5 mipz py6.), UCO

sales I'IIb-Unoreka /IBa, A (7.5%, 21.5 muiH py6.), FOTatip-®unanc, BO-06 (10%, 37.4 M py6b.), FOTaiip-
®unauc, 50-07 (10%, 37.4 maH py6.), bBauk I'lIb-Unoreka, 2046-C, RUB (RMBS, FRN) (12%, 2.6
wiH py6.), Bank I'lIB-Unoreka, 2047-C, RUB (RMBS, Step Up) (11.5%), bauk I'lIb-Nnoreka,
2047-Da, RUB (RMBS) (12%, 3.2 muiH py6.), bBauk I'lIb-Unoreka, 2047-Dz, RUB (RMBS) (12%, 1.1
MIIH py0.), JInzunropas xkommanusa YPAJICUB, BO-07 (11%, 54.8 mun py6.), Bauk I'TIB-UnioTeka,
2046-B, RUB (RMBS, FRN) (9%, 2.9 muH py6.), bBauk I'lIB-noreka, 2047-A1, RUB (RMBS, Step
Up) (8.35%, 12.9 mun py6.), Bauk I'TIb-Unoreka, 2047-B, RUB (RMBS, Step Up) (8.75%, 2.2 muH
py6.), bauk I'TIb-Unoteka, 2047-A2 (RMBS, Step Up) (8.5%, 2.1 muu py6.), Bank CaHKT-
IIerepOypr, 2017 (LPN) (10.5%, 2.5 miH aosut.), KUT ®dunauc UB (000), 2040-A (RMBS) (8.75%,
21.2 vwiH pyb.), KUT ®unanc UBb (000), 2040-B (RMBS) (9%, 4.4 maH py6.), IIpomTpakTop-
®dunauc, 03 (11.25%, 280.5 vH py6.)

Hopaswmerenre: Poccusi, 25080 (150 mutpy py6.)

Odepra: Bauk Caukr-Ilerepoypr, 2017 (LPN) (100 MJH 10J11.)

3asTpa: 26.07.2012 — yeTBepr

Craructuka CIIIA: Durable BeiutaTa kynona: Meued, 04 (19%, 236.8 mH py6.), HIA BTB 001, 1A (10.5%), TpaHCcMAaIlIXOJIAUHT,

goods orders, Initial jobless claims, ~ BO-01 (6.5%, 97.2 Miu py6.), XK® Baunk, 07 (9.75%, 121.5 M py6.), JIOKO-Bauk(3A0), o5 (8.1%,

Continuing claims, Pending home  100.9 MiH py6.), I'pymma JICP (OAO), BO-05 (8.47%, 84.4 miH py6.), FOTaiip-®unanc, 05 (9.5%, 35.5

sales wiH py6.), CeBepcraab, 2016 (LPN) (6.25%, 15.6 MiuH nowi), MocCkOBcKas oOOBegMHEHHAasa
sHepreruueckasa kommnanua (MOJK), o1 (6.35%, 94.9 wiH py6.)

» Pazmemenve: Kb Peneccanc Kanurain, BO-02 (4 mipza py6.), PesepBHast TpacToBass KOMIAaHU, 02
(20 miipz py6.), IIlpoMcBaA3BGaHK, 14 (3 MiIpA pyo.)

* Odepra: MTC, 05 (15 mipz py6.)
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PIHOK
BHenrHu# PHIHOK A0JITa
. Baadumup Eecmugbees

PBHIHKH OCTAIOTCA MO/ THETOM €BPONEHCKUX MPOGaeM v.evstifeev@zenit.ru

PaCHpOﬂa)Ka PHUCKOBAHHBIX AKTUBOB Ha BHEIIHUX PBIHKAX IIPOJAOJIXKAETCA Ha (1)0He
coxpaHeHus 6ecrokoiicTs 3a cynb0y eBPo30HbL. TPEBOXKHBIE CUTHAIIBI TIPOJIOKAIOT CO CTOPOHBI Kpusas US Treasures
nepudepuiiHbIX SKOHOMHUK, JOXOJHOCTH CyBeDEHHBIX OOH/IOB KOTODBHIX YKa3bIBAIOT Ha
HEZIOCTYIIHOCTh JUISl 3THX CTPAH CPE/JHE- W JOJTOCPOYHBIX IMyOJIMYHBIX 3aUMCTBOBaHUM. B R oz O
HWcnanun IPOAOJIKAET OTBITPBIBATHECA T€MaA C BO3MOXKHBIM 06pameHHeM HOBBIX DETHOHOB 3a 34 :
HOMOIIBI0 B pebHHAHCHPOBAHUU K IEHTPAJbHOMY ITPABUTEbCTBY, TOT/IA KAK COTJIACOBAHHAS 23 ; |
Hoz/iepkka GAHKOB CTPaHbl yke He BCeJseT KAKOTO-TubOo ONTMMHU3MA y MHBECTOPOB. IT0 251
T'penuy MpOJI0/IKAIOT HOCTYIATh PA30YAPOBHIBAIOIIAE HOBOCTU O TMOHUKEHMH OPUIUATBHBIX 22 ]
porHo308 cHikeHuA BBII crpaHel B TekyiieM roay ¢ -5% A0 -7%. 9TO MPOUCXOAUT HA (oHe iz
CJTyXOB BO3MOKHOTO 0TKaza MB® 0T mpesiocTaB/ieHus cTpaHe KPeAUTOB, OCKOIbKY ADHHbI He 13
HOJTHOCTBIO COBJTIONAIOT Mephl BIO/KETHOM UCIUIUIMHLL PHIHKY Takxke He UCKIIOYAIOT, YTO 1O |
T'periuy, BO3MOXHO, IPUETCA TPOBECTH OYEPEIHYI0 PECTPYKTYPH3AIMI0 €200-MIITHapAHoro 7 |

JloJira.

IMomumo nepucdepun, IOBOAOM i OECIIOKOUCTB BUepa MOCIYKWI IepecMOTP IIPOTHO30B G 3 5Y 7 oY 0¥

pevitunros I'epmanuu, Husepanaos u Jllokcembypra arentcrBoM Moody’s co «CTaGHIbHOTO» Hemownui: Reuters

Ha «HeraTUBHBIH». Omny0iukoBaHHBIH PMI B NPOM3BOACTBEHHOM U CEPBHCHOM CEKTOPAX Cnpaast EMBI+ (Poccusi, Bpasuims)
9

€BPO30HBI B HI0JIE COBIIAJ C IIPOTHO30M (46.4 I1), OIHAKO aKTUBHOCTD B IpoMcekTope ['epmanu
[ EMBL+ GlobalSpread, 6.1 EMBI+ Russia Spread, 6.1.

ObL1a ci1abee ¥ OKUJIAHUM, M MIOHBCKUX 3HAUYEHUM.

s EM Bl + Brasil Spread, 6.11.
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Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

I Poccis-30/UST10 cnpan (np. unkaa), 6.1.

Poceinsi-30 (s, umkana), %

— UST-10 (7168 1Ka 1a), %
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Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

I LIBOR-3M / UST-3M enipag, 6.1
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15.6 20.6 256 30.6 57 107 157 20.7 257

Hcemounuk: Reuters
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JleHeKHO-KpeIUTHBIN PhIHOK

Ceroansa 3aBepmaercsa ymrara H/IIIN u akiiu3os

KOHBIOHKTypa POCCHICKOTO JIEHEXKHO-KDETUTHOTO PpBIHKA BYepa HE3HAYUTEJIBHO
yxyammunachk B npejnsepun yimiatel HAIIM u akuuzos. Ha peiake MKB cTouMocTh KpeguToB
OBEepHAUT NOAHAIACH [0 6.0% TOJIOBBIX, IO/ CTOJIBKO JKe 3aKJII0YAIUCDH CAEIKU MEXKIAUIEPCKOTO
peno. Ha ayknuonax npsimoro perno ¢ 116 P® 6anku npussiexin 330 MJIpPA pyO. Ha 1 JIeHb U 1
TpsH py0. Ha 7 qHel. CeroHs yTpoM cyMMa Cpe/icTB OAHKOB Ha Kopcyerax U Jienosurax B 1B

P® cokparmiach Ha 18.8 MuIpz py0., COCTaBHB 742.2 MIIPJ PyO.

Ha Tekyiieli HeZiesie HAJIOTOBBIA TEPHOJ, MPOOJIKUTCSI, CEroAHS OaHKaM MPEACTOUT
npoBectd miarexu mo HAIIM u aknusaMm, KOTOpble MOTPEOYIOT MOopsiika 210 MJpZ py6. u3
GaHKOBCKOU CHCTEMBI. YUUTHIBasI OTCYTCTBHE OTPAaHHUEHHUI HA ayKIIMOHAX PEIIO C PETYJISITOPOM,
BJIMSTHUIE DTOTO IUIATEKA HA YCJIOBHUS PhIHKA MOYKET OKa3aThCs HE3HAUNTETbHBIM.

PyﬁJII) craﬁmen, HO BHCIIIHEE JaBJICHHE OCTACTCA

Topru Ha BIIOTHOM DBIHKE BUepa ObLIM HEHTpaabHbI AA pyossa. IIo OTHOIIEHWIO K
OUBAJIIOTHOU KOpP3WHE OH MPAKTUYECKH HE M3MEHWICS, 3aKPHIBIINCh Ha OTMeTKe 35.83 pyo.
HeratuBHblll BHEIIHUH (OH U aKTHBU3AIUA HKCIIOPTEPOB IO/ CeroAHAIHION ytaty HIATIN
ypaBHOBecusa 0ajaHC CHJI Ha PbIHKE, YTO B HTOT€ BBUIMJIOCH B MUHHMAJbHBIE M3MEHEHUS
KypcoB. PacuiupeHue rpaHul] BaJIOTHOrO Kopujopa ¢ 6 pyb. o 7 pyD. U COOTBETCTBYIOLee
COKpallleHHe BEeJIMUYHMHbBI HAKOIUIEHHBIX MHTEPBEHIUH ¢ 500 MJIH JIOJUL. 32 5 KOIL. /10 450 MJIH
JIOJUI. BBITJIAJIAT BIIOJIHE OXKHZAEMBIM B paMKax ITIOCTOSIHHOTO JieKJIaPHUPOBAHUSA PEryIsaTOPOM
IIOCTENIEHHOT'0 Ilepexo/ia K MHQJIAIMOHHOMY TapreTHPOBAHUIO.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA HeeIe

Ayxknuonsl I1B u ®onaa )KKX, nocryniieHue u Bo3Bpar EE TG

e CPeJCTB Ha cYeTa KOMOAHKOB, yIUIATA HAJIOTOB SIS ATy
k oRE MUIPA PYG.
ITonenenpHUK 329
AyK1iuoH
Bropauk Kasnaueiicrsa 1 Mec., 50 MJIpZ, Py0., OT 6.5% rofOBBIX 330
Cpena Vmara HaloroB H/IIN u akuusst (~210 mipz pyo6.)
Ayknuon 003 0®3 25080 (5 ster), 15 MIpZ Pyo.
BrImiara KyImoHoB
003 8.9 mpa pyo.
Bosepar
KasnauelicTBy 10 77 py6.
Bosspar ®onjy KKX 1 MJIpA pyo.
Yersepr
IIsTHIIA

Hcmounuxk: 116 PO, Mungun, ®ond 2KKX

i
Jh BAHK
il SEFTAT

BAHIKOBCKAT TPVITHA SEUT

25.07.2012

PIHOK
Baadumup Eecmugbees
v.euvstifeev@zenit.ru
CraBku MBK
s Mosprime -1M (npas. mkasa), %
e M 05 Prime -overnight (ies. mkana), %
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Hcemounuxk: Reuters, [[B
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Baadumup Eecmugees
EBpoGoHap1 P@: TeMI1 pacpoiazk 3aMe/IIiICA v.evstifeev@zenit.ru

CyBepeHHbIE EBPOOOIUTAIITNI
I[O.TII‘I/I Ppa3BUBAIOIIUXCA 3KOHOMHK OCTAKOTCA HE B (baBope B CBE€TE€ yXyJAIIEeHUs CIIpoCca Ha

puckoBaHHble akTHBBL. CyBepeHHBIE crip3Abl EM pacmupsioTcss He TOJIBKO 3a CYET CHIDKEHUS 2:2(5)
KOTHPOBOK UX €BPOOOHZIOB, HO Ha (pOHE PEKOP/THO HUBKUX JOXOJHOCTEH 6a30BbIX aKTUBOB. CIpaj 22(5)
EMBI+ Global Buepa yBenmuunics Ha 8 61 /10 370 611. PoccuiicKuii CerMEHT BBITVIA/EN HA YPOBHE 500
o . 475 RUSSIA'42
cpenneit ruaamuku EM. Boimyck Russia 30 mozereBen 70 122.45% (-22 6m; YIM 3.51%, +4 61m),a 450
425
€ro CIp3A pacmupwics fo 212 6n (+7 6m). B KopIopaTHBHOM cerMeHTe NPOJaXKH TakkKe ObUIM 4oy
3aMeTHO cy1abee, OQHAKO JaIbHIE BBIIyCKH HaunboJsIee JUKBUIHBIX 6yMar TIPOZIOJIKUJIN TEPATH B g;g RUSSIA'30 RUSSIA22
cpeiHeM 110 50-80 6. 2(2)(5) RUSSIATE
2.75 RUSSIA'17
250
225
Py0OJ1eBbIii JOJIT: CUTYAIIUIO YAAJIOCH B3ATH MO/ KOHTPOJIb 200 —H-RUSSMIE

0 2 4 6 8 10 12 14 16 18 20

JIOKaJIbHBIN 0JITOBOM PBIHOK BO BTOPHHK CMOT IPUOCTAHOBHUTH PACIPOAAKU NPEABIAYIIEro Hemowuic: Reuters

Kpusaa O®3

9.25

9.00

KOPPEKIUSA 10 PSA/LY BBIILYCKOB, HanboJiee IOCTPA/IaBIIKX B IpeblAyInuii feHb. Tak, 6ymaru TTK-  g75

2 BO-1 mpubasunu 51 61, TpaHcaspo-1 — Ha 34 6m. Brpouem, cpefiu ayTcaii/lepoB JIHA CTOMT :'2(5)

BoiieuTh A®K Cucrema-4 (-56 6m) u Pycasn-7 (-96 61). 8.00

7.75

750

7.25

7.00

6.75 — BYEDA

6.50 HeZento Hasag

6.25 MecsL|, Hasaz

600 ———————————————————————
0 1 2 3 4 5 6 7 8 9 10 11

nusi. B cexrope rocbymar manpaHue O®3, Hanbosee MOCTPA/IABIINE B MMOHENETBHUK, OTHITPAIA
HeOOJIBIIIYI0 YacTh 0Teph. Tak, Boimycku OP3 26205 u OD3 26206 npubasrin Buepa 25 61 1 35
OI COOTBETCTBEHHO. B KOPIOpAaTMBHOM CerMeHTe Takke HabJofiaach BOCCTAHOBUTEJIbHASA

Hcemounux: Reuters, pacuemut banka SEHUT
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Hcemounux: Reuters, pacuemut banka SEHUT

CIIpBZl HHAEKCAa KOpII.
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Hcemounux: MMBB, Banxk BEHUT
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PBIHOK
ITepBUYHBIN PHIHOK
o SO Nouspals O moe R Sueee e Mo v,
PeHeccaHc Kanuran, BO-2 B/B2/B na 4000 12.89-13.42 24.07.2012 26.07.2012 HeT /1r. ir./3r.
HIMK, BO-04 BBB- / Baa3 / BBB- na 5000 8.32-8.52 24.07.2012 30.07.2012 HeT /1.93T. 2r./3r.
TardoHabark, BO-7 -/B3/- aa 2000 12.64-13.17 XX.07.2012 XX.07.2012 HeT /1T, ir./3r.
LenbTaKpeaut -/Baa3/- na 3000 - 5000 9.48-10.00 01.08.2012 03.08.2012 HeT /1r. ir/3r.
MpomcesAsb6aHk, 14 -/Ba2/BB- aa 3000 H/A 07.08.2012 09.08.2012 H/p / Hip H/p /5.5 net
CasazHon Bank, 01 -/B3/- na 2000 14.22-14.76 XX.07.2012  07.2012-08.2012 HeT /1r. ir./3r.
BTB, 50-08 BBB /Baal / BBB na 10 000 HiA, 25.07.2012 HiA, HiA, Hio/3r.
BTB, 6O-19 BBB/Baal/BBB na 15 000 W 25.07.2012 W W Wo/3r.
UecrmoyHuk: Bloonmberg, Cbonds, Finam
Boinyck PeimHr, SEPIM/F  JlomGapa LiB O61Lem amuccum, Bid cover/ OpueHmp dakmueckasn Oara Amopmm3sauusa/
MITH. PYo. Pasmely o6tem YTP/YTM YTP/YTM pasmeLpHUs Aropaums
PX[, 32 BBB/Baal / BBB na 10 000 H/a / 100% KyroH: 8.95 KyroH: 8.95 20.07.2012 HeT / Hig
TKC BaHk, 6O-6 -/B2/B na 2000 1.7/ 100% 14.22-14.76 14.39 17.07.2012 HeT /1r.
Fa3npom6aHk, 06 BB+ /Baa3/- na 10 000 H/a / 100% 8.94-9.20 9.05 12.07.2012 HeT /1.87T.
CKB-BaHk, BO-03 (BTOpMYHOE) -/B1/B na 1500 0.7/ 70% 10.27-10.72 10.53 11.07.2012 HeT /0.85T.
YnpaeneHue otxogamu - HH, 01 NR HeT 1000 H/a / 100% 10.72-11.19 10.72 27.06.2012 HeT / Hig
Pycckoe mope, 6O-01 NR HeT 1000 H/g / 100% 11.83-12.89 12.89 26.06.2012 HeT /1T
MeTtannuHeecT6aHk, 01 -/B2/- na 1500 H/a / 100% 9.99-10.51 10.41 19.06.2012 HeT /05T,
CuHeprus, 5O-03 -/-1B na 2000 H/g, / 100% 11.04-11.57 11.30 06.06.2012 nal2.36r.
Kut ®duHaHc Kanuran, 03 NR HeT 1150 H/a / 100% 11.30 11.30 29.05.2012 HeT /3T.
CMT BaHk, 01 -1B3/- na 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /05T.
O Tap-PuHaHe, BO-08 NR HeT 1500 H/a / 100% 10.31 10.31 29.05.2012 HeT / 2.66T.
KO Taip-PuHaHe, BO-16 NR HeT 1000 H/g / 100% 9.00 9.00 29.05.2012 HeT / 1.87T.
[omatunve OdeHbrn, 01 NR HeT 1000 H/a / 100% 19.92 19.92 03.05.2012 HeT /2.44r.
Bark Pycckuin CtaHaapt, 5O-06 B+ /Ba3/ B+ aa 5000 H/g / 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/- aAa 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 HeT /3.49r.
Bank Konbuo Ypana, 01 B-/-/- aa 1000 H/g / 100% 11.56-12.09 11.83 27.04.2012 HeT /1T,
Asunarcko- TuxookeaHckuin baHk, 01 -/B2/ - na 1500 2.8/100% 10.93-11.46 10.50 27.04.2012 HeT /1T
MKB, 50-03 B+ /B1/B+ na 4000 H/n, / 100% 9.46-9.73 9.46 27.04.2012 Het /1r.
lOTalp-duHaHe, BO-06 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1r.
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Buinyck Oata KoTupoBku LleHa Kon-Bo O6opor, Cnpaa k (6n) O6bem

OdbepTol Torawenus Tlokynka TlpoAaka Tlocn W3Mm. Nl cpenok wTr YTM/YTP Oiopauns™  O®3 cBonam mnH py6.
od3
O®d3 26199 11/07/12 5.16 0.00 44 000
O®d3 25073 01/08/12 100.02 100.03 100.03 0.01 53 705880 5.45 0.02 150 000
O®d3 46002 08/08/12 100.08 100.08 100.08 0.08 8 7715 5.98 0.04 62 000
O®d3 25069 19/09/12 100.75 100.87 100.65 -0.02 10 12 300 6.54 0.16 45 000
O®d3 25067 17/10/12 101.20 101.30 101.30 0.10 2 31 b5.75 0.23 45 000
O®d3 26198 02/11/12 99.95 100.10 99.95 -0.05 1 1 6.05 0.28 42 000
O®d3 25072 23/01/13 100.52 100.59 100.58 -0.05 24 354 591 6.05 0.48 150 000
O®d3 25078 06/02/13 100.31 100.40 100.35 2 150 600 6.11 0.52 14 100 000
O®d3 25065 27/03/13 103.70 104.50 5.26 0.65 46 000
O®d3 26200 17/07/13 99.61 99.90 99.61 -0.28 1 1 6.67 0.96 16 50 000
O®d3 26201 16/10/13 100.06 6.67 1.19 47 000
O®d3 25076 13/03/14 100.41 100.55 100.50 0.03 9 109 269 6.88 1.54 13 155 000
O®d3 25068 20/08/14 109.50 110.35 109.50 -1.00 2 2 7.12 1.82 3 38 45 000
O®d3 26202 17/12/14 109.05 109.25 109.05 -0.60 6 55003 7.25 2.13 2 52 40 000
O®d3 25071 26/11/14 102.30 102.15 -0.50 1 1 7.21 2.16 48 80 000
O®d3 25079 03/06/15 99.15 99.40 99.35 -0.30 15 93621 7.38 2.62 64 150 000
O®d3 25075 15/07/15 98.50 99.10 99.10 -0.35 7 94 505 7.35 2.74 61 150 000
O®d3 25077 20/01/16 99.55 99.94 99.55 -0.25 3 3002 7.64 3.03 10 89 150 000
O®d3 46017 03/08/16 95.40 97.00 96.50 -0.15 1 1 7.70 3.12 13 94 80 000
O®d3 26203 03/08/16 97.60 98.00 97.55 0.05 4 32 7.76 3.47 10 98 150 000
O®d3 48001 31/10/18 8.85 3.63 115 206 24 000
O®d3 46019 20/03/19 4.83 3.99 26 000
O®d3 25080 19/04/17 98.50 98.55 98.51 -0.29 52 2014393 7.93 4.01 14 111 150 000
O®d3 26206 14/06/17 98.60 98.65 98.65 0.25 15 336 886 7.88 4.16 6 105 150 000
O®d3 26204 15/03/18 98.55 98.65 98.55 9 249 002 7.97 4.58 6 110 150 000
O®d3 46021 08/08/18 88.70 89.40 89.49 0.49 1 50000 7.94 4.64 2 106 107 000
O®d3 46014 29/08/18 86.29 96.49 96.00 1 5000 8.02 4.75 8 113 62 000
O®d3 26208 27/02/19 98.00 98.25 98.15 0.20 14 377 502 8.02 5.16 1 110 150 000
O®d3 46005 09/01/19 8.35 5.84 23 136 27 000
O®d3 46018 24/11/21 92.00 93.60 7.89 6.30 86 133 000
O®d3 26205 14/04/21 98.00 98.25 98.15 0.35 17 468 100 8.05 6.39 101 150 000
O®d3 46022 19/07/23 7.53 7.64 38 45 000
O®d3 26207 03/02/27 98.50 99.39 98.75 0.25 10 10 504 8.47 8.48 1 125 150 000
O®d3 46012 05/09/29 6.27 11.16 40 000
O®d3 46020 06/02/36 94.00 8.28 10.79 85 135 000
METAMNYPIMYECKAA U TOPHOOOBLIBAIOLAA MPOMBILWWNEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 98.90 100.00 7.44 0.97 92 67 15 000
HIIMK
HIIMK BO5 30/10/12 100.81 100.90 100.90 -0.10 1 1 7.34 0.27 55 10 000
HJIMK BO1 04/12/12 100.37 101.38 7.29 0.36 50 5 000
HIIMK BO6 05/03/13 100.05 100.34 7.42 0.59 133 64 10 000
HIIMK BO2 19/06/13 17/12/14 100.56 101.00 8.05 0.88 161 128 5 000
HJIMK BO3 19/06/13 17/12/14 100.85 101.00 7.89 0.88 145 112 5 000
HIIMK BO7 11/11/14 100.50 101.60 100.50 -0.50 1 1 8.89 2.10 168 216 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.70 99.85 7.49 0.31 70 5 000
MMK BO5 04/04/13 99.95 100.35 99.90 -0.20 1 1 7.93 0.68 173 116 8 000
MMK BO8 15/08/13 12/02/15 100.00 100.45 100.19 0.01 4 3260 8.15 1.00 160 138 5 000
MMK BO4 27/02/14 98.00 99.70 8.31 1.49 140 156 5 000
MMK BO6 10/07/14 95.50 97.15 95.50 -1.90 4 28 002 10.01 1.86 291 327 5 000
MMK BO7 22/07/14 8.71 1.89 159 198 5 000
CeBcTanb
CeBcTtans BO1 20/09/11 18/09/12 100.01 100.04 100.04 0.04 20 49 056 7.27 0.15 65 15 000
CeBcTanb BO2 15/02/13 101.08 101.24 7.78 0.54 177 100 10 000
CeBcTans BO4 15/02/13 99.00 101.10 8.04 0.54 203 126 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.55 100.39 0.03 3 23 8.03 0.89 158 126 8 000
Anpoca 22 28/06/13 23/06/15 100.40 100.50 100.40 -0.10 1 1 8.03 0.90 157 126 8 000
Anpoca 23 18/06/15 95.01 101.25 8.51 2.57 112 177 7 000
Anpoca 20 23/06/15 101.35 110.55 101.35 0.10 10 203 250 8.69 2.58 129 195 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.32 100.71 100.48 -0.27 4 49 000 8.63 0.64 248 186 10 000
EBpas 3 22/03/13 13/03/20 100.32 100.55 100.55 -0.25 4 37501 8.52 0.64 237 175 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.13 108.05 108.05 -0.55 1 216 9.62 1.95 247 289 10 000
CubmeTtnHBeCcT 2 16/10/14 10/10/19 101.87 108.29 106.00 -1.75 1 1 10.67 1.95 353 394 10 000
EBpas 2 26/10/15 19/10/20 98.00 100.10 10.34 2.80 287 359 10 000
EBpas 4 26/10/15 19/10/20 88.02 106.99 10.50 2.80 303 375 5 000
EBpas 5 06/06/16 27/05/21 86.00 97.00 10.23 3.33 261 346 5 000
EBpas 7 02/06/16 25/05/21 94.00 97.00 10.24 3.33 262 347 15 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTnpoBku LleHa Kon-Bo OG6opor, Cnpag k (6n) Obbem

OdoepTol Torawenus Tlokynka TlpoAaka Tlocn W3Mm. nn cpenok wT YTM/YTP Oiopauns™  O®3 cBonam mnH py6.
MeTannonHsect 1 16/03/15 07/03/22 91.86 99.30 9.42 2.34 211 268 5 000
MeTannonHsect 5 16/03/15 07/03/22 99.15 99.25 99.15 -0.05 1 400 9.58 2.34 227 284 10 000
MeTannonHsect 6 19/03/15 10/03/22 99.00 99.40 99.00 -0.01 1 1 9.65 2.35 234 291 10 000
Meuen
Meuen 4 25/07/13 21/07/16 11.61 0.92 513 484 5 000
Meuen 5 16/10/12 09/10/18 100.50 100.78 100.78 -0.07 1 1 9.33 0.23 257 5 000
Meyen BO1 11/11/11 09/11/12 99.62 99.90 99.87 0.12 3 10 002 8.67 0.30 188 5 000
Meuyen BO2 12/03/13 99.00 99.50 99.50 0.15 2 71 10.83 0.61 472 405 5 000
Meuyen BO3 24/04/13 97.70 98.83 97.60 -1.50 2 94 13.59 0.73 732 682 5 000
Meuen 2 15/06/11 12/06/13 97.00 97.25 97.00 -0.25 2 397 11.34 0.87 492 457 5 000
Meuen 15 18/02/14 09/02/21 93.15 94.25 12.96 1.45 608 621 5 000
Meuen 16 18/02/14 09/02/21 93.00 96.40 12.96 1.45 608 621 5 000
Meuyen BO4 11/02/14 10/02/15 95.00 97.50 97.50 -2.35 1 150 12.42 1.41 556 567 5 000
Meuyen BO5 07/04/15 100.00 11.55 2.52 418 481 5 000
Meuyen BO6 07/04/15 100.00 2 000
Meuyen BO7 07/04/15 100.00 11.55 2.52 418 481 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 418 481 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 418 481 3 000
Meyen 13 01/09/15 25/08/20 80.03 96.00 12.98 2.63 557 624 5 000
Meyen 14 01/09/15 25/08/20 92.10 92.80 13.65 2.62 624 691 5 000
Meyen 17 02/06/16 27/05/21 86.88 88.00 89.00 2.99 3 203 12.40 3.30 478 563 5 000
Meuyen 18 02/06/16 27/05/21 80.00 92.00 12.78 3.30 517 601 5 000
Meyen 19 07/06/16 01/06/21 83.01 102.00 10.06 3.33 244 329 5 000
TMK
TMK BO1 22/10/13 98.00 99.50 9.48 1.18 278 272 5 000
CY3K
CY3K 1 05/07/13 26/06/20 100.63 100.80 100.63 -0.18 13 3451 8.82 0.93 234 205 10 000
PMK
PMK 3 17/12/13 15/12/15 95.95 98.98 97.00 -0.50 4 181 13.20 1.33 640 644 3 000
PMK 4 05/06/14 02/06/16 94.00 94.50 94.00 -1.00 3 929 13.10 1.74 606 636 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.37 101.90 9.79 0.36 300 5 000
KOKC
KOKC BO2 28/05/14 95.16 97.68 96.61 0.61 8 3732 11.05 1.72 401 431 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.62 92.70 92.70 -0.96 11 272 13.94 1.48 704 719 15 000
Pycan 8 15/04/15 05/04/21 87.91 88.49 88.49 0.59 5 671 14.15 2.41 681 741 15 000
UWHPPACTPYKTYPA
PXO
PXao 7 07/11/12 100.88 100.25 -0.05 3 11900 6.73 0.29 5 000
P>X[ BO1 05/12/12 95.01 100.95 100.95 -0.03 2 10 700 6.81 0.37 2 15 000
P>XO 9 18/05/11 13/11/13 99.32 99.12 -0.26 1 5 7.75 1.26 99 99 15 000
P>XO 10 06/03/14 111.00 111.24 111.00 0.80 4 61701 7.77 1.43 90 102 15 000
P>XO 23 29/01/15 16/01/25 102.65 102.54 -0.09 1 10 000 8.02 2.22 76 129 15 000
P>XO 11 18/11/15 99.50 8.31 2.95 79 156 15 000
PX[O 16 06/06/16 05/06/17 98.00 99.00 98.79 0.02 3 6 078 8.44 3.38 80 166 15 000
P>XO 19 16/07/18 08/07/24 100.97 8.34 4.85 38 144 10 000
®dCK E3C
PCKEDC 6 26/09/13 15/09/20 99.35 99.85 7.41 1.12 75 64 10 000
PCKESC 8 26/09/13 15/09/20 99.35 100.00 7.69 1.12 103 92 10 000
P®CKEDC 18 09/06/14 27/11/23 101.10 101.30 101.10 0.05 7 79542 8.00 1.76 95 126 15 000
P®CKESC 15 23/10/14 12/10/23 100.60 101.65 8.03 2.05 84 130 10 000
P®CK ESC 10 24/09/15 15/09/20 98.40 98.99 8.39 2.80 92 164 10 000
PCKESC 7 27/10/15 16/10/20 97.30 97.85 8.43 2.90 93 168 5 000
PCKEDC 12 22/04/16 19/04/19 98.90 99.00 99.00 2 10 001 8.59 3.24 99 182 10 000
PCKEDC 9 24/10/17 16/10/20 90.00 97.15 97.15 -0.83 1 2500 8.86 4.30 101 201 5 000
PCKESC 11 24/10/17 16/10/20 97.15 97.70 8.65 4.30 80 180 10 000
PCKESC 19 18/07/18 06/07/23 94.00 96.00 94.00 -2.00 1 1 9.49 4.83 153 260 20 000
PCKESC 13 22/06/21 95.00 96.75 95.50 -1.85 3 615 9.46 6.33 126 243 10 000
HMTN
HMTM BO-2 29/04/15 99.50 99.90 9.06 2.46 171 232 4 000
PocaBTonop
PocasTtopop 1 29/11/16 9.81 3.80 207 300 3 000
PocBopgokaHan
PoceopokaHan 3 11/11/13 09/11/15 96.26 100.00 98.78 0.04 8 72 10.25 1.24 351 349 3 000
BopokaHan
BopokaHan 1 09/12/15 99.50 8.99 2.96 147 224 2 000
3anagHbiv C4
SanagHemn CO 1 29/04/16 13/05/31 98.50 99.45 9.31 3.25 171 254 5 000
BanagHbn CL1 2 29/04/16 13/05/31 98.50 99.45 98.50 -0.40 1 1 9.44 3.25 184 267 5 000
SanagHbn CO 3 24/02/17 06/02/32 9.93 3.71 221 313 5 000
SanagHbn CL1 4 24/02/17 06/02/32 98.50 9.55 3.71 183 275 5 000
BanagHet CO1 5 24/02/17 06/02/32 9.93 3.71 221 313 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTupogku LleHa Kon-so O6opor, Cnpaa k (bn) Ob6Lem

OdrepTl lNMoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
Moyta Poccun 1 25/03/14 22/03/16 99.55 9.30 1.55 236 255 7 000
HE®Tb n A3
rA3NPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.03 100.05 100.05 0.04 3 100 7.40 0.29 61 15 000
Fasnpom A9 12/02/14 96.26 101.00 7.64 1.45 75 89 5 000
lasnpom A1l 24/06/14 110.50 111.65 110.50 -1.13 1 1 7.89 1.75 84 115 5 000
INykownn
Ny konn BO-1 06/08/12 99.50 100.28 100.28 0.02 5 30749 5.30 0.04 5 000
Ny konn BO-2 06/08/12 96.62 100.40 5.86 0.04 5 000
Iy konn BO-3 06/08/12 100.26 100.26 14 80947 5.86 0.04 5 000
Iy konn 6O-4 06/08/12 96.86 100.30 100.23 -0.03 1 1 6.70 0.04 5 000
Ny konn BO-5 06/08/12 100.43 100.25 -0.18 2 2001 6.14 0.04 5 000
Ny konn BO-6 13/12/12 100.00 6.90 0.39 12 5 000
Ny konn BO-7 13/12/12 100.01 101.00 6.84 0.39 6 5 000
Iy konn 4 05/12/13 99.60 7.85 1.32 105 109 6 000
Masnpom HedpTb
[asnpom Hedrb 3 15/01/13 12/07/16 96.38 97.15 8.77 0.48 199 8 000
[asnpom Hedorb BO-5 09/04/13 99.70 99.80 99.75 -0.05 6 50001 7.63 0.69 140 86 10 000
[asnpom Hedorb BO-6 09/04/13 99.68 99.94 7.71 0.69 148 94 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.25 100.45 8.21 2.25 93 147 10 000
[asnpom Hedrb 8 02/02/16 95.00 110.10 8.40 3.01 87 165 10 000
Fasnpom Hedorb 9 08/02/16 26/01/21 100.00 101.50 100.00 15 124 994 8.68 3.02 114 193 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.00 110.04 8.57 4.30 72 172 10 000
[asnpom Hedrb 4 10/04/18 09/04/19 97.52 98.00 98.00 -1.50 1 3 8.83 4.56 93 196 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.89 100.00 7.63 0.90 117 86 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.51 110.00 98.73 0.12 2 16 8.59 1.11 195 182 5 000
BawHedTH
BauHedrs 1 18/12/12 13/12/16 101.50 102.20 102.16 0.36 6 466 7.05 0.40 27 15 000
BauHedrb 2 18/12/12 13/12/16 101.51 103.00 101.96 0.11 7 1649 7.56 0.40 78 15 000
BauHedrs 3 18/12/12 13/12/16 101.85 102.12 7.85 0.40 107 20 000
BauHedgrs 5O1 05/12/13 02/12/14 101.45 101.60 101.50 1 1 8.32 1.30 153 156 10 000
BauHedrs 4 13/02/15 04/02/22 100.50 101.30 8.33 2.26 105 159 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 95.01 100.00 11.39 0.95 489 462 5 000
HK AnbsiHc BO-1 04/02/14 96.01 98.49 98.14 0.08 10 306 10.87 1.41 401 412 5 000
HK AnbsiHc 4 07/06/16 01/06/21 90.01 94.99 90.00 -5.00 1 2 12.53 3.30 492 576 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 90.00 94.98 90.00 -2.00 1 1 12.52 3.30 490 575 7 000
CaxarpaHcHedpTeras
CaxaTpHdr2 26/07/13 12.68 0.92 620 591 3 000
BK EBpa3sus
BK EBpasua 1 22/06/16 20/06/18 9.55 3.39 191 277 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.51 100.60 100.60 -0.03 19 83065 8.13 0.93 164 136 15 000
BTB BO-6 21/12/12 19/12/14 100.42 100.45 100.45 0.02 6 2686 7.57 0.41 79 10 000
BTB BO-7 25/01/13 23/01/15 7.76 0.49 98 10 000
BTB BO-1 15/03/13 99.70 100.09 8.50 0.63 236 173 5 000
BTB BO-2 15/03/13 99.61 100.00 7.81 0.63 167 104 5 000
BTB BO-5 15/03/13 99.88 100.00 100.00 2 3 7.81 0.63 167 104 10 000
BTB 5 17/10/13 99.30 99.88 99.30 -0.50 2 11 8.25 1.19 154 149 15 000
BTB 50-03 18/03/14 17/03/15 99.00 8.24 1.55 130 149 5 000
BTB 50-04 18/03/14 17/03/15 99.00 100.50 100.00 -0.15 1 1 8.24 1.55 130 149 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 173 137 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.21 101.00 8.93 2.19 168 220 15 000
BTB 24 5 23/08/12 20/02/14 99.50 100.15 8.20 0.08 8 000
BTB-NunanHr 3 10/09/13 07/06/16 98.60 99.50 8.57 0.97 205 180 5 000
BTB-NunanHr 4 12/03/13 07/06/16 98.77 99.30 8.63 0.59 255 185 5 000
BTB-NunannHr 2 08/01/13 07/07/15 99.13 99.86 8.01 0.46 123 10 000
BTB-NunanHr 9 05/02/14 02/08/17 98.15 99.50 8.80 1.19 209 204 5 000
BTB-NuanHr 7 04/06/14 30/11/16 99.50 100.50 8.85 1.43 198 210 5 000
BTB-NuanHr 8 07/08/12 01/08/17 100.05 100.25 100.05 0.05 4 10 000 6.58 0.04 5 000
BTB-NuanHr 1 07/11/13 06/11/14 99.55 100.10 8.35 0.94 185 158 8 000
B3b
B3b 8 22/10/13 13/10/20 97.60 99.95 7.72 1.20 101 96 15 000
B3b 21 10/03/15 17/02/32 99.25 100.10 8.41 2.34 110 167 15 000
B3b 9 24/03/16 18/03/21 97.00 98.20 8.62 3.17 104 186 15 000
B3b 10 27/09/16 21/09/21 8.67 3.52 100 188 15 000
B3b 6 17/10/17 13/10/20 94.75 95.90 94.75 2.25 2 2002 9.39 4.27 154 255 10 000
B3B-ITuaunxr
B3B-MNuanHr 3 11/04/14 02/04/21 99.50 8.69 1.61 171 194 5 000
B3B-IuanHr 8 28/10/14 19/10/21 100.25 100.75 100.80 -0.10 1 1 8.57 2.06 137 184 5 000
B3B-INunanHr 9 29/10/14 20/10/21 100.45 100.75 100.80 -0.20 1 1 8.57 2.07 137 184 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTupogku LleHa Kon-so O6opor, Cnpaa k (bn) Ob6Lem

OdrepTl lNMoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
B3B-InanHr 6 31/01/17 100.02 100.45 8.98 2.16 174 225 10 000
B3B-InanHr 4 08/04/16 02/04/21 96.00 100.00 9.11 3.18 153 235 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.11 3.18 153 235 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.60 100.19 100.10 0.10 3 3 8.81 1.55 187 206 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.00 100.07 100.07 0.03 4 20251 6.49 0.10 5 000
PCXb BO-5 29/08/12 28/08/13 100.03 100.07 100.01 -0.03 4 29135 7.12 0.10 59 10 000
PCXB 8 22/11/12  14/11/19 100.65 100.94 100.85 -0.10 2 2500 7.53 0.33 74 5 000
PCXB 9 22/11/12  14/11/19 100.65 101.50 100.71 -0.41 3 30000 7.97 0.33 118 5 000
PCXB 10 06/02/13 29/01/20 100.50 100.70 100.50 2 11 8.18 0.52 221 140 5 000
PCXb 11 07/02/13 30/01/20 100.50 101.19 7.69 0.52 172 91 5 000
PCXB 7 11/06/13 05/06/18 98.92 99.20 7.96 0.87 154 119 5 000
PCXb BO-2 06/08/13 03/02/15 100.15 100.12 0.07 2 2 8.24 0.98 171 147 5 000
PCXb BO-3 08/08/13 05/02/15 100.20 100.10 -0.10 1 1 8.26 0.98 172 149 5 000
PCXb BO-6 01/05/12 29/10/13 100.00 100.04 8.23 1.21 151 147 10 000
PCXB 15 05/11/13 26/10/21 99.60 100.85 100.40 -0.30 1 1 8.7 1.22 184 181 10 000
PCXB 4 02/10/13  27/09/17 7.63 1.14 96 87 10 000
PCXB 3 13/02/14 09/02/17 100.50 101.49 101.49 -0.10 2 1002 8.37 1.43 150 162 10 000
PCXB 6 15/08/14 09/02/18 100.00 8.79 1.92 166 206 5 000
PCXB 16 13/04/15 04/04/22 98.51 100.24 98.51 -0.94 1 1 9.38 2.43 204 264 10 000
PCXb 14 07/07/15 29/06/21 97.10 97.70 8.90 2.68 147 216 10 000
PCXB 12 09/07/15 01/07/21 96.00 97.70 8.86 2.69 143 212 5 000
PCXB 13 10/07/15 02/07/21 96.00 97.69 96.00 -2.05 1 1 9.49 2.69 206 275 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 8.01 0.31 122 20 000
[asnpomGaHk 5 22/11/12 8.02 0.33 123 20 000
[asnpombank BO-4 24/12/12 20/12/14 100.50 100.50 -1.70 2 2500 7.37 0.42 59 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.75 99.15 99.70 3.70 1 450 7.19 0.98 66 42 10 000
[asnpombank BO-1 08/12/13 99.95 7.97 1.32 117 121 10 000
[asnpombank BO-3 05/02/14 01/02/15 8.57 1.42 171 182 10 000
ANKK
AUMXKK A5 15/10/12 100.02 100.20 100.02 0.02 1 2000 7.45 0.23 70 2 000
AUNXKK A6 15/07/14 7.84 1.43 97 109 3 000
AMXKK A8 15/06/18 98.30 99.30 98.31 -0.98 9 1299 8.46 2.97 94 171 5 000
AVXKK A9 15/02/17 96.00 99.49 8.75 2.07 155 202 5 000
AVXKK A7 15/07/16 100.00 100.33 -0.17 10 718 7.74 2.13 52 101 4 000
AMXKK A19 15/05/15 15/11/24 97.00 99.00 9.13 2.51 176 239 6 000
AMXKK A18 15/04/16 15/07/23 97.50 99.00 98.35 -0.65 5 100 000 8.80 3.25 120 203 7 000
AMXKK A10 15/11/18 96.01 99.00 8.63 3.18 105 187 6 000
AMXKK A21 15/02/20 99.06 99.95 99.90 -0.10 4 225000 9.12 3.34 149 235 15 000
AMXKK A1l 15/09/20 97.00 99.50 9.35 3.99 156 253 10 000
AMXKK A16 15/09/21 96.00 98.00 8.94 5.09 94 202 10 000
AVXKK A17 15/04/22 102.30 103.50 8.80 5.70 70 183 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 43 167 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.15 8.42 1.97 126 169 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 9.19 1.31 240 243 3 000
MOB3KC BO-5 08/06/12 08/12/13 9.19 1.31 240 243 2 000
MOB3KC BO-4 01/08/12 01/08/14 9.33 0.02 3 000
MOB3KC BO-6 01/08/12 01/08/14 11.77 0.02 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.70 102.14 99.70 -0.24 2 9 9.03 0.55 301 225 5 000
MOB3KC BO-2 22/01/12 22/07/13 97.00 8.89 0.97 237 212 5 000
TpaHckpeaAuTO aHK
TpaHckpeanT6aHk 5 12/08/13 99.77 99.90 99.77 -0.13 1 1 8.29 0.99 174 152 3 000
TpaHckpeanT6aHk BO-1 17/11/13 99.25 99.70 8.19 1.26 143 143 5 000
TpaHckpeanT6aHk 6 17/04/14 98.02 100.00 8.44 1.62 146 169 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.70 99.99 8.72 3.53 104 193 15 000
MTC 3 20/06/13 12/06/18 100.30 100.50 100.30 -0.02 1 1 7.79 0.89 134 102 10 000
MTC 1 17/10/13 99.10 99.75 7.33 1.18 63 57 10 000
MTC 4 19/05/11 13/05/14 98.71 99.04 98.90 -0.04 5 13654 8.25 1.73 121 151 15 000
MTC 2 20/10/15 97.00 98.90 98.89 -0.11 3 21 8.30 2.87 81 155 10 000
MTC 8 12/11/15 03/11/20 97.90 98.40 97.95 0.05 3 4506 9.07 2.92 156 232 15 000
MTC 7 07/11/17 97.75 98.39 97.75 -0.20 5 35001 9.46 4.27 161 262 10 000
Bbimnenkom
BeimMnenkom UHe 1 19/07/13 100.96 101.05 101.05 0.05 1 1 8.28 0.96 176 151 10 000
Beimnenkom 3 12/07/11 08/07/14 96.41 96.70 96.70 2 15100 9.50 1.85 240 276 10 000
BeimMnenkom 2 23/03/15 14/03/22 97.50 98.40 97.50 -0.85 3 2438 10.18 2.36 286 344 10 000
Beimnenkom 1 17/03/15 08/03/22 97.85 98.35 97.85 -0.40 4 17 541 10.02 2.35 271 328 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.90 98.29 97.90 -0.40 2 20 001 10.00 2.34 269 326 15 000
BeimMnenkom 6 13/10/15 96.00 96.99 9.79 2.82 231 304 10 000
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PBIHOK
Buinyck Oata KoTupoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem

OdrepTl lNMoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
BeimMnenkom 7 13/10/15 96.05 96.49 96.30 -0.20 1 35000 9.89 2.82 241 314 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.77 100.00 8.69 0.32 190 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.62 0.72 236 185
PocTtenekom 1 18/08/11 08/08/13 97.50 10.21 0.88 377 344 2 000
PocTtenekom 11 01/08/12 24/07/19 100.27 100.35 100.27 4 8550 -0.62 0.02 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 8.15 1.43 128 140 3 000
TENE2 5 10/02/14 31/01/22 96.00 101.70 8.65 1.43 178 190 4 000
TENE2 7 14/04/15 05/04/22 98.60 98.90 98.60 -0.40 3 30001 9.81 2.42 247 307 6 000
TENE2 1 17/06/16 11/06/21 95.01 96.99 95.01 -0.99 2 2 10.22 3.37 259 344 5 000
TENE2 3 17/06/16 11/06/21 95.50 96.99 10.19 3.37 256 341 3 000
TENE2 2 17/06/16 11/06/21 95.02 96.99 10.22 3.37 259 344 5 000
NMOTPEBUTENIbLCKUE, TOProBns
BBAO
BBA MM 3 27/02/13 100.00 99.70 -0.10 2 2400 8.11 0.58 205 133 5 000
MArHUT
MaruuT BO-1 09/09/13 99.70 100.25 8.32 1.07 171 155 1 000
MaruuT BO-2 09/09/13 99.70 100.25 8.32 1.07 171 155 1 000
MaruuT BO-3 09/09/13 89.99 8.32 1.07 171 155 2 000
Martut BO-4 09/09/13 99.70 100.10 8.27 1.07 166 150 2 000
MaruuT BO-5 28/02/14 98.50 99.45 8.54 1.49 163 179 5 000
MaruuT BO-6 22/04/14 98.50 98.90 8.74 1.64 175 200 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.20 97.94 98.82 1.82 1 1 8.62 1.76 157 188 8 000
X5 ®uHaHc 1 01/07/14 98.49 99.70 3.20 1 1 8.28 1.82 119 154 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 97.31 99.95 99.95 -0.05 3 201 7.24 0.97 71 47 3 000
Koneinka BO-2 01/10/13 99.35 100.16 100.12 -0.09 5 125 9.19 1.13 253 243 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 98.02 99.05 11.72 0.80 537 495 2 000
Yepkusoso
Yepkmsoso 60O-3 08/11/13 98.25 100.00 9.36 1.24 262 260 3 000
CuHeprusa
CuHeprua BO-1 04/10/12 03/10/13 97.38 100.20 9.30 0.20 260 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.20 101.50 100.61 0.01 5 4000 12.10 0.89 565 533 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.10 93.50 93.51 -1.49 3 818 11.54 2.54 416 480 1 000
Mupatopr
Mupatopr BO-1 29/07/14 12.17 1.81 509 543 3 000
MALLMHOCTPOEHUE
ATOM3HEPIronrPpom
ATOM3Hepronpom 6 15/08/14 100.00 8.44 1.85 134 170 10 000
TpaHcMalXonauHP
TpaHcmawxonauHr BO-1 23/01/14 10.71 1.41 385 396 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.80 9.03 0.40 225 2 000
Kamas BO-2 04/02/14 93.00 100.50 9.45 1.41 259 270 3 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.70 100.15 99.70 -0.30 1 1 10.25 0.39 347 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.00 98.50 10.69 1.03 411 392 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.00 98.00 97.00 0.47 11 190 13.58 1.17 689 682 1 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 270 302 5 000
rcc
fCC 01 20/09/12 26/03/17 86.04 100.00 9.70 0.16 307 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.39 0.41 161 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.02 0.73 275 225 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.46 99.42 -0.04 4 54 9.24 0.73 297 247 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.04 99.74 99.79 0.64 3 21 9.73 0.75 344 296 2 000
Connepc 2 17/07/13 102.51 102.70 102.70 0.20 3 10 006 9.78 0.95 327 301 3 000
MapomawicepBuUc
rMC 02 13/02/15 99.90 100.60 10.67 2.21 341 394 3 000
TPAHCMOPT
Aspocpnor
Aspodiiot BO-1 08/04/13 100.05 100.30 7.57 0.69 135 80 6 000
Aspodiiot BO-2 08/04/13 95.01 100.50 100.49 0.19 2 6 7.13 0.69 91 36 6 000
TpaHCKOHTEMHep
TpaHckoHTelHep 1 26/02/13 100.90 101.00 -0.10 4 10 000 7.87 0.57 182 109 3 000
TpaHckoHTelnHep 2 04/06/15 100.50 8.54 1.95 140 181 3 000

l
Jh BAHK
il SEFTAT

'BARKOBCRAY TPYIITA SERHT

25.07.2012

11



EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTtnpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem
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Mmo6anTtpaHc
HoelMepesos3Kom 1 10/07/15 98.50 99.99 9.75 1.55 281 300 3 000
HoslMepeso3Kom BO-01 03/03/15 99.25 99.50 99.45 -0.25 2 1433 10.50 2.27 322 376 5 000
HoslMepeso3Kom BO-02 03/03/15 99.25 99.75 99.71 0.01 5 129 10.38 2.27 310 364 5 000
TpaHcaspo
TPAHCASPO 1 25/04/12 23/10/13 99.81 100.10 100.14 0.34 12 29 245 12.72 1.16 603 596 3 000
TPAHCASPO BO-01 03/09/13 03/03/15 99.72 99.90 99.80 0.05 11 4892 13.07 1.03 649 630 3 000
HO-Tanp
lO-Tavip BO-1 26/03/13 95.01 101.89 9.88 0.65 371 311 2 000
tO-Tavip BO-2 26/03/13 100.01 102.00 10.19 0.65 402 342 2 000
tO-Tavip BO-6 30/04/13 22/04/15 10.68 0.73 441 391 2 000
tO-Tavip BO-7 30/04/13 22/04/15 10.38 0.73 411 361 2 000
tO-Tavip BO-16 03/06/13 26/05/15 100.10 -0.30 1 1000 8.87 0.83 249 210 1 000
tO-Tavip BO-8 02/12/13 26/05/15 100.00 1 4500 10.38 1.27 362 362 2 000
tO-Tavip BO-3 19/12/13 102.30 100.00 -2.61 3 4  9.79 1.32 299 303 2 000
lO-Tavip BO-4 26/03/14 96.11 99.59 97.15 -1.10 3 20002 11.34 1.56 439 459 2 000
lO-Tavip BO-5 26/03/14 97.70 98.99 97.70 -1.15 1 6 10.94 1.56 399 419 2 000
tO-Tavip 5 21/07/16 8.73 3.30 111 196 2 000
SHEPFTETUKAU CETU
PYCIrnarPo
Pycrvmapo 1 22/04/16 12/04/21 98.75 8.57 3.24 97 180 10 000
Py crvapo 2 22/04/16 12/04/21 97.80 99.40 8.57 3.24 97 180 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 8.75 0.58 269 197 5 000
MocaHepro 3 06/12/12 28/11/14 101.00 101.40 7.52 0.37 73 5 000
NEH3HEPIo
JleHaHepro 4 21/04/15 18/04/17 99.99 99.99 -0.11 7 60 000 8.68 2.45 133 194 3 000
SHEN OrkK-5
OHEN OrK-5 b-15 19/06/12 18/06/13 100.40 100.55 100.58 0.18 9 43 076 7.96 0.88 152 119 4 000
OHEJ OrK-5 b-18 25/06/14 96.70 98.37 97.53 -0.22 1 75000 8.70 1.82 162 196 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.42 1.87 231 268 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 89.04 95.00 12.07 3.17 449 531 5 000
MPCK OlrA
MPCK Ora 2 30/08/11 26/08/14 93.52 97.99 95.00 -0.50 1 400 11.12 1.90 400 439 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 99.10 8.43 1.52 150 168 4 000
Trk-1 03 25/12/12 14/12/21 7.72 0.42 94 2 000
TrK-1 02 02/07/13 01/07/14 98.25 98.75 8.09 0.92 161 132 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.55 98.40 98.39 0.77 3 3001 9.98 0.99 343 321 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.13 87.77 87.77 0.51 18 8718 22.67 1.08 1605 1 590 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.00 98.74 98.05 -0.69 2 3000 10.75 1.15 407 399 5 000
UpkKyTCKk3aHepro
Wpky TOHepro-1 28/11/13 10.73 1.76 367 399 5 000
Wpky TOHepro BO-1 08/04/14 86.10 100.00 9.14 1.60 217 239 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.95 100.25 8.40 1.05 180 163 3 000
rac
[as3npom-rassHeproceTb 2 23/04/13 9.03 1.36 221 227 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.60 98.50 10.87 1.04 428 410 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 8.48 2.63 107 174 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.53 2.93 202 278 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.61 100.48 10.77 1.10 413 400 4 000
AkpoH 3 23/05/12 20/11/13 100.60 102.35 8.98 1.26 222 222 4 000
AKpoH 4 27/05/14 18/05/21 93.50 100.29 94.00 -5.82 2 2 11.99 1.73 495 525 4 000
AKpoOH 5 27/05/14 18/05/21 93.00 93.10 93.00 -2.00 1 1 12.68 1.73 564 594 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.00 97.69 97.26 -0.43 2 1000 10.64 1.59 367 389 2 000
CTPOUTENBLCTBO U CTPOUMATEPUATbI
nce
JICP I'py nn BO-1 26/06/12 25/06/13 100.10 100.30 100.30 0.20 1 14 10.39 0.90 394 362 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.10 100.65 100.10 -0.10 1 1100 9.82 0.50 388 304 5 000
JICP I'py nna BO-2 10/09/13 99.90 99.95 99.90 -0.05 1 2 10.33 1.06 373 356 2 000
JICP I'py nna BO-3 20/03/14 96.60 96.90 96.96 11 405 11.89 1.52 496 514 2 000
JICP I'py nna BO-5 24/07/14 12.13 1.80 506 539 2 000
PeHoBaCtpoulpynn
PCTl-®unHaHc-1 19/12/12 18/06/14 99.45 99.90 99.45 -0.50 7 2587 12.70 0.40 592 3 000
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PBIHOK
Boinyck Data KoTupogku LleHa Kon-seo O6opor, Cnpaa k (bn) Ob6Lem
OdrepTl lNorailienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus™  O®3 cBonam mnH py6.

INenCneuCMy
NeHCneuCMY 1 07/12/12 102.01 102.60 102.15 -0.45 1 885 10.40 0.36 361 2 000
NeHCneuCMY BO-2 23/05/13 102.80 103.20 9.01 0.58 295 223 2 000
TEXHOJIOrMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 95.00 97.99 95.00 -0.20 1 2 10.38 4.35 252 353 8 000
POCHAHO 2 20/12/17 95.00 98.00 95.00 -0.80 1 1 10.38 4.35 252 353 10 000
POCHAHO 3 20/12/17 95.26 97.99 95.26 0.11 3 3001 10.31 4.37 244 346 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 97.10 100.50 100.41 -0.09 2 500 7.38 0.06 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.50 101.90 101.50 -0.35 3 1250 8.16 0.35 137 19 000
A®K Cuctema 1 07/03/13 100.20 101.15 100.20 -1.30 1 1 9.60 0.60 351 282 6 000
A®K Cuctema 4 15/03/16 97.80 97.80 -0.56 15 18265 8.91 2.10 170 218 20 000
NMPOPMEOUNA
MpodMeana dnHaHc 1 18/07/13 16/07/15 98.80 99.00 99.36 0.20 12 794 11.52 0.96 501 475 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.20 100.29 100.20 0.04 9 10 253 12.07 0.87 564 530 2 000
CutpoHuke BO-2 08/10/12 07/10/13 99.95 100.00 99.95 -0.14 2 150 11.12 0.21 440 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.45 101.50 8.54 0.90 208 177 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.50 100.80 100.50 -0.35 1 4 8.44 0.79 210 167 10 000
POCBAHK BO-2 08/07/13 99.70 99.90 100.00 0.35 2 150 000 8.15 0.94 166 138 5 000
POCBAHK A3 06/05/11 06/11/13 97.20 98.20 98.16 8 190 8.60 1.24 186 184 5 000
POCBAHK A5 06/05/11 07/11/14 9.58 2.11 236 285 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 99.00 99.80 8.49 1.42 163 174 5 000
Anbda-bank 2 07/06/13 02/12/16 100.30 101.00 8.05 0.85 164 128 5 000
MAOM BaHk
MOM Bank BO-1 29/11/12 101.50 101.63 8.24 0.35 145 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.00 100.55 100.00 -0.96 6 724 9.68 0.40 290 5 000
MOM Bahk 8 09/07/13 09/04/15 99.98 100.03 100.03 0.03 3 16 764 9.17 0.92 269 240 6 000
MOM Bank BO-2 21/03/14 99.00 8.35 1.54 141 160 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 100.75 9.22 1.46 233 247 5 000
Homoc 9 15/06/12 14/06/13 99.95 100.12 100.00 -0.24 6 51501 8.92 0.87 249 215 5 000
Homoc 11 02/07/14 02/07/14 99.85 100.03 100.00 -0.12 1 1 9.72 1.81 264 298 5 000
Homoc BO-2 18/04/13 18/10/14 99.75 99.66 -0.07 2 4515 8.64 0.72 239 187 5 000
Homoc 12 25/08/13 28/08/17 100.00 99.84 -0.06 3 13985 8.83 1.03 225 206 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.35 100.50 100.42 0.07 1 1 8.90 0.92 242 213 3 000
BaHk 3eHuTt BO-2 22/09/12 22/09/13 99.99 100.00 99.99 -0.01 1 6 000 7.86 0.16 122 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.15 100.30 100.23 -0.01 8 1307 8.08 0.31 129 3 000
BaHk 3eHuTt BO-6 26/11/12 26/05/14 99.65 99.75 99.65 10 4391 8.43 0.34 164 5 000
BaHk 3eHuTt BO-4 07/02/13 07/02/15 100.30 100.32 100.30 4 11501 8.48 0.52 251 170 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.25 100.34 8.42 0.54 242 164 3 000
BaHk 3eHuT BO-1 07/04/12 07/04/13 99.00 7.62 0.68 141 85 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.30 100.50 100.50 -0.02 1 1670 8.54 0.84 214 177 5 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.15 99.45 99.15 -0.25 7 62241 9.97 1.59 301 322 5 000
NMPOMCBA3bBAHK
MpomcB sisbbaHk BO-2 20/02/13 18/02/15 99.77 100.09 9.30 0.56 327 252 5 000
MpomcB sisbbaHk 5O-4 20/02/13 18/02/15 99.80 99.97 8.96 0.56 293 218 5 000
MpomcB sisb6aHk 6 17/06/13 99.25 99.48 99.48 -0.01 8 63835 9.04 0.88 260 227 5 000
MpomcB sisbbaHk BO-3 04/02/14 98.25 99.30 99.30 0.67 1 968 9.30 1.41 244 255 5 000
Bank Cl6
BaHk CIMNB BO-2 26/03/12 23/09/13 99.90 100.10 99.90 0.40 1 1 9.28 1.10 264 251 5 000
Bank CIMNB BO-1 09/10/12 09/04/13 10.87 0.21 415 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 99.85 7.95 0.39 117 3 000
MKB
MKB 8 10/10/12 08/04/15 100.10 100.25 100.10 0.04 1 1 8.59 0.21 186 3 000
MKB 7 17/07/12  14/07/15 100.05 100.12 100.15 -0.05 13 188 646 -16.84 2.85 2 000
MKB 6 07/08/12 100.04 100.12 100.04 -0.01 1 1 8.31 0.04 2 000
MKB BO-4 15/10/12 15/04/14 99.87 99.95 99.92 0.02 11 2246 8.44 0.23 169 5 000
MKB BO-1 22/02/13 22/02/14 99.56 99.65 99.64 0.09 5 52012 9.33 0.56 329 255 3 000
MKB BO-3 27/04/13 27/04/15 99.63 99.79 99.70 0.10 2 45000 9.86 0.74 358 309 4 000
MKB BO-5 23/06/14 97.50 97.77 97.60 -0.05 2 1230 10.89 1.79 382 415 5 000
NMETPOKOMMEPL
MeTtpokommepy, 7 20/02/11 22/08/12 99.86 100.00 99.96 -0.04 2 6 7.55 0.08 3 000
MeTtpokommepL, 6 22/08/12 100.00 100.04 100.04 1 100 7.25 0.08 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 101.79 101.90 101.79 0.02 49 115391 8.29 0.41 151 5 000
MeTtpokommepy 5O-01 03/09/13 03/03/15 99.91 100.26 8.82 1.05 223 205 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.90 100.02 99.95 -0.05 1 500 8.97 1.08 235 220 5 000
JIK YPANICUB
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTtnpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem
OdrepTl lNorailienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus™  O®3 cBonam mnH py6.

Ypancub Nuanur 6O-3 29/10/13 100.20 100.40 9.31 0.61 320 253 3 000
Ypancub Nuanur 6O-1 28/02/14 99.80 100.00 99.80 -0.15 3 4970 10.10 0.81 374 333 2 000
Ypancub Nuanir 6O-4 03/07/14 98.05 98.25 10.56 1.01 400 379 3 000
Ypancub Nuanur 6O-5 05/02/15 100.30 100.87 11.72 1.17 503 496 3 000
Ypancub Nuanur 6O-6 10/02/15 100.00 101.00 11.08 1.25 433 432 3 000
Ypancub Nuanur 6O-7 22/04/15 11.51 1.22 478 475 2 000
Ypancub Nuanur 6O-2 12/01/15 100.65 101.60 11.55 2.18 430 482 2 000
Ypancub Nuanur 6O-9 17/02/15 100.55 101.50 11.36 2.22 410 463 2 000
KB PEHECCAHC KAMUTAN
PeHnKan BO-3 05/08/13 05/08/14 97.39 97.53 97.37 0.17 10 556 13.09 0.96 657 632 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.15 100.16 100.14 -0.05 26 7545 12.11 0.08 2 000
TKC BO-4 18/04/13 16/04/15 99.91 100.10 99.91 -0.19 2 60 13.75 0.70 751 698 2 000
TKC 2 28/07/13 13.90 0.88 746 713 1 000
TKC BO-1 20/09/13 99.68 100.50 100.50 3 114 14.16 1.06 755 739 2 000
TKC BO-2 29/11/11 26/11/13 103.05 103.15 103.15 -0.10 11 704 14.28 1.23 754 752 2 000
POCIOCCTPAX
PocroccTtpax 2 12/11/12 02/11/17 100.00 100.46 10.03 0.30 324 5 000
EABP
EABP 3 29/10/13 25/10/16 90.00 99.70 8.51 1.21 179 175 5 000
EABP 1 03/02/14 28/01/19 100.35 100.45 8.55 1.43 168 180 5 000
EABP 4 11/02/14 06/02/18 9.16 1.44 228 241 5 000
EABP 2 26/02/15 21/02/19 99.50 100.20 9.24 2.33 194 250 5 000
OHukpeanT BaHk
tOHuKkpeanT BaHk 4 13/11/12 10/11/15 99.45 99.90 8.71 0.31 192 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.70 100.00 99.50 -0.45 3 50701 9.17 1.04 258 240 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 99.85 99.95 99.85 -0.05 3 20000 8.81 1.05 221 204 5 000
OHukpeanT BaHk 5 03/09/13 01/09/15 9.04 1.06 244 227 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.70 1.32 190 194 5 000
tOHuKkpeanT BaHk 1 07/09/16 98.00 9.13 3.61 143 234 5 000
Panddansen
PandxpaiiseH 4 06/12/11 03/12/13 100.90 101.00 100.90 -0.28 3 6853 8.19 1.30 140 143 10 000
PandxpaiiseH BO-7 27/11/13 99.10 102.00 8.46 1.29 168 170 5 000
WUHT BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 169 5 000
PyccCraHpapT
Py ccCranpapt 6O-1 09/11/12 07/11/14 100.50 100.74 100.71 -0.10 11 49 615 8.60 0.30 181 5 000
Py ccCranpgapt 6O-2 26/03/13 24/03/15 100.04 100.25 100.04 -0.11 2 4300 9.10 0.65 293 233 5 000
Py ccCrtanpapt 6O-6 03/11/13 03/05/15 99.00 100.00 9.82 1.21 310 306 5 000
BocTt-3kcnpecc
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.50 100.00 99.50 -0.40 2 150 10.69 1.16 400 393 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.62 0.60 152 84 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.90 8.53 0.38 175 5 000
XK BaHk 5 19/10/11 17/04/13 99.00 100.15 99.80 -0.10 1 7000 9.08 0.72 283 231 4 000
XK BaHk BO-3 22/10/13 22/04/14 99.00 -1.00 1 1 9.05 1.20 234 229 4 000
XK BaHk 7 26/04/12 23/04/15 10.34 2.39 301 360 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 97.20 99.50 9.90 1.57 295 315 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12  14/09/15 99.99 8.09 0.15 147 2 000
Py cdmHancbank 9 18/09/12 15/09/15 99.75 99.99 8.56 0.15 194 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.00 99.00 8.85 0.93 236 208 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.10 99.50 99.10 0.10 1 1 9.83 1.06 323 306 4 000
Py cqmHancbank 10 12/11/13 10/11/15 101.00 8.04 1.25 129 128 2 000
Py cqmHancbank 11 13/11/13 11/11/15 10.04 1.25 329 328 2 000
OTIN BaHk
OTMN BaHk BO-3 01/11/12 30/10/14 100.57 100.62 100.55 -0.20 1 1000 8.50 0.27 171 4 000
OTMN BaHk BO-2 04/03/14 03/03/15 99.45 99.60 11.09 1.47 420 434 6 000
OTIMN BaHk 2 25/03/14 95.93 96.10 96.06 0.04 10 284 11.18 1.55 424 443 3 000
OTN BaHk BO-1 29/07/14 94.50 94.79 11.44 1.82 435 470 5 000
CKbB-baHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.20 7.74 0.37 95 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.40 99.85 99.66 -0.14 38 5765 10.14 0.82 376 337 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.90 100.10 100.10 0.10 4 5004 7.83 0.22 110 2 000
CKB-baHk BO-6 09/07/13 08/07/14 98.00 98.45 98.45 0.03 4 8 10.49 0.94 399 372 2 000
KpeautEBpona BaHk
KpenEspbaHk 6 21/08/12 18/02/14 99.95 100.05 8.05 0.08 4 000
KpenEspbaHk BO-2 10/02/14 10/02/15 99.00 99.40 99.00 -0.79 2 1001 10.99 1.41 413 424 5 000
KpenEspbaHk BO-1 27/04/14 93.00 98.00 10.41 1.64 342 367 5 000
BaHk UHTe3a
WHTesa 03 11/10/13 13/04/15 99.60 99.99 9.46 1.15 278 270 5 000
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PBIHOK
Buinyck Oata KoTnpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem

OdrepTi lNoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
BaHk UHTe3a
WHTesa 03 11/10/13 13/04/15 99.60 99.99 9.46 1.15 278 270 5 000
LleHTp-UHBeCT
LleHTpUHBECT 2 25/06/13 24/06/14 100.20 100.40 10.22 0.90 377 345 3 000
LientpNHBeECT BO-1 18/12/12 17/06/14 99.50 100.04 99.65 -0.25 2 5000 9.48 0.40 270 2 000
LienTpNHBECT BO-5 18/12/12 17/06/14 99.65 100.04 9.21 0.40 243 1 000
LienTpNHBECT BO-2 18/04/13 16/04/15 99.85 100.14 9.89 0.71 364 312 2 000
CBsaA3b-baHk
Cesasbbank 03 20/12/12 09/12/21 8.65 0.41 187 5 000
Cesasbbank 04 24/04/13 13/04/22 99.90 100.00 99.75 -0.25 2 15001 9.27 0.73 300 250 5 000
CasasbbaHk 05 16/04/15 07/04/22 9.71 2.44 236 297 5 000
KpanunHBecT6aHk
KpaiimHe ectbark 5O-1 19/10/12 19/04/14 99.50 99.70 99.50 -0.05 5 3699 11.61 0.24 484 2 000
CynocrtpouTternbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.47 10.05 0.11 350 2 000
Cypoctp BOO1 03/03/13 03/03/14 90.01 99.25 99.25 3 532 12.64 0.58 657 586 2 000
Cy pocTp 04 10/04/12 08/10/13 98.01 99.25 99.25 1 699 11.99 1.13 533 523 2 000
MeTkoMOG aHK
MeTkomGaHk BO-1 02/02/13 02/08/14 11.61 0.51 566 483 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.10 100.50 100.30 0.30 1 1450 10.52 0.70 429 375 2 000
AbcontoT 6aHK
A6contoT 6aHk 5 30/07/14 27/07/16 10.20 1.83 311 346 2 000
CMnN BaHk
CMI Bank 01 27/11/12  23/05/17 100.05 100.15 100.14 -2.01 1 1 9.99 0.35 320 3 000
TaTtdoHabaHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.00 99.90 11.06 1.35 424 430 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.65 99.85 99.80 -0.05 2 2501 9.75 0.24 298 2 000
TatdoHabaHk BO-3 29/11/12 27/11/14 100.80 101.00 100.80 -0.14 12 25 000 10.02 0.35 323 2 000
TatdoHabaHk 7 16/12/11 14/12/12 100.10 100.70 8.81 0.39 203 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.50 100.00 11.56 0.55 554 478 3 000
TatdoHabaHk 6 28/02/12 26/02/13 99.00 99.50 96.90 -3.00 2 435 16.54 0.57 1049 976 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.40 99.68 11.27 0.68 506 450 2 000
PETMOHAJIbHbIE
MOCKBA
Mocksa 54 05/09/12 99.81 100.19 100.19 0.01 2 8993 5.36 0.12 15 000
Mocksa 61 03/06/13 107.11 108.05 6.21 0.81 30 000
Mocksa 53 01/09/13 7.11 1.06 51 34 15 000
Mocksa 63 10/12/13 110.25 111.34 6.51 1.26 15 000
Mocksa 62 08/06/14 109.00 109.50 7.10 1.68 8 36 35 000
Mocksa 39 21/07/14 90.01 98.86 8.27 1.89 115 154 10 000
Mocksa 64 24/06/15 97.22 98.60 98.60 0.90 1 3 7.68 2.67 25 94 20 000
Mocksa 44 16/11/15 113.00 113.90 113.90 1.70 1 1 7.74 2.79 28 99 40 000
Mocksa 56 22/09/16 95.01 97.50 95.01 -2.47 1 1 8.62 3.58 93 183 20 000
Mocksa 49 14/06/17 96.21 97.30 7.90 4.18 7 106 25 000
Mocksa 48 11/06/22 86.00 90.09 89.90 0.75 3 3 8.26 7.07 116 30 000
MOC OB
MockoBckast O6n 8 11/06/13 100.86 101.20 100.86 0.01 9 26 046 8.11 0.86 169 134 19 000
MockoBckast O6n 7 16/04/14 98.26 99.28 99.30 0.05 4 8477 8.61 1.62 163 186 16 000
HUXENOPOOCKASA OB
Hwxeropoackas O6n 5 02/12/12 101.50 102.02 101.95 0.40 1 6350 7.20 0.36 41 3 000
Hwuxeropoackas O6n 4 17/11/12 99.80 100.40 6.52 0.32 3 000
Hwuxeropoackas O6n 6 07/10/15 99.30 99.80 8.46 1.98 130 173 5 000
Hwxeropoackas O6n 7 16/11/16 102.85 103.00 103.00 0.05 4 3046 8.75 2.45 140 201 8 000
CAMAPCKAA OBNn
Camapckan O6n 5 19/12/13 101.60 101.75 101.60 0.10 2 550 8.34 1.32 154 158 8 000
Camapckan O6n 6 10/05/13 105.90 106.35 106.00 1 4874 7.35 0.75 106 58 2 000
Camapckan O6n 7 30/11/16 97.80 98.60 8.52 2.29 123 178 12 000
AKYTUA
AxkyTna 1 11/04/13 100.00 100.28 7.59 0.46 81 3 000
Axy Tna 9 19/09/13 101.40 7.93 0.70 170 116 2 000
Ay Tna 7 17/04/14 99.35 100.25 7.83 1.37 100 107 3 000
KPACHOOAPCKUWN KPAA
KpacHogapckuin kpawn 2 14/12/12 98.75 100.00 0.40 2 000
KpacHopnap 02 05/11/15 100.02 100.60 8.42 1.39 158 167 1 000
KpacHogapckuin kpan 3 27/09/14 99.80 100.50 8.09 1.55 115 134 4 000

KPACHOSIPCKUWN KPAA
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PIHOK
Buinyck Oata KoTnpoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem

OdepTbl Torawenns Tlokynka Tlpoaaxka Tlocn W3m. nn cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
KpacHosipckuin kpan 4 08/11/12 100.85 100.95 100.85 0.23 2 1325 7.63 0.29 84 10 000
KpacHosipckui kpan 5 29/11/16 101.90 102.10 102.00 16 18 494 8.14 1.74 110 140 9 000
KOMU
Komun Pecn 7 22/11/13 86.90 100.85 7.11 0.81 75 34 1 000
Komun Pecn 9 18/10/14 97.90 99.00 7.99 1.62 101 124 2 000
Komun Pecn 8 03/12/15 82.33 94.50 8.64 2.45 129 190 1 000
Komun Pecn 10 15/12/16 9.03 2.58 163 229 2 000
yaOMYPTUA
Yamy ptus 05 24/11/16 103.15 104.33 104.33 -0.02 1 1 8.70 2.72 126 196 2 000
KOCTPOMCKASA OBNACTb
KocTpomckas obnactb 5 20/12/12 100.35 100.71 100.50 -0.30 1 163 7.97 0.40 119 3 000
KocTpomckas obnacTtb 6 17/11/16 100.20 100.69 100.67 0.07 1 1 9.49 2.05 230 276 4 000
BOJIOroACKAsA Obn
Bonoroackas o6n. 02 14/12/16 103.30 103.69 9.51 2.49 215 277 3 000
PECIN KAPENMUA
Kapenus 14 30/11/16 101.10 101.85 101.85 -0.17 1 1 9.09 1.95 195 236 1 000
APOCJIABCKAA OBINACTb
Apocnasckaa O6n 9 16/05/13 100.00 100.75 9.13 0.53 314 235 3 000
Apocnasckas O6n 10 15/04/14 99.01 99.70 8.33 1.39 148 158 3 000
PA3AHCKAA OBJIACTb
PszaHckas O6n 1 27/11/14 100.00 108.15 8.46 1.35 164 170 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.30 7.21 0.41 43 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.27 1.33 46 51 2 000
CBEPOJIOBCKASA OBINACTb
Ceepanosckasi obn. 01 11/12/16 102.00 102.85 8.09 2.02 91 136 3 000
TBEPCKASA OBINACTb
Teepckaa O6n 5 26/12/13 100.01 108.45 9.85 1.30 307 309 4 000
Teepckaa O6n 6 12/06/14 103.00 105.30 8.22 1.02 165 145 3 000
Teepckaa O6n 7 15/12/15 97.80 98.19 9.59 2.68 216 285 3 000

UenmouHuk: REUTERS, pacyensr: baHk SEHUT
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hata Llena HoxoaHocTs Uame, % Z-cnpag
Bantota lMorawenus [Mokynka MNpopaxa [Mokynka [Mpoaaxa [Hiopauwus (no nokynke)

PocCcuA
RUSSIA'15 3.625% uUsD 29/04/15 104.000 104.500 2.12 1.94 2.63 -0.25 167
RUSSIA'17 3.25% uUsD 04/04/17 102.000 102.500 2.79 2.68 4.35 -0.13 210
RUSSIA'18 11% uUsD 24/07/18 141.842 143.105 3.26 3.07 4.80 -0.05 237
RUSSIA'30 7.5% uUsD 31/03/30 122.277 122.433 3.53 3.51 5.37 -0.42 231
RUSSIA20 5% uUsD 29/04/20 110.750 111.500 3.41 3.31 6.53 224
RUSSIA'22 4.5% usb 04/04/22 106.500 107.500 3.70 3.58 7.92 -0.38 228
RUSSIA'28 12.75% usb 24/06/28 185.342 186.658 4.94 4.86 9.31 0.20 322
RUSSIA'42 5.625% usbD 04/04/42 113.750 114.250 4.76 4.73 15.44 0.38 269
FTOCKOMMAHUU
Masnpom
GAZPR'13 4.505% usb 22/07/13 101.824 101.949 1.99 1.83 0.73 160
GAZST'13 5.625% usb 22/07/13 101.750 102.250 3.18 2.49 0.73 281
GAZPR'13 9.625% usb 01/03/13 104.800 105.100 1.48 1.00 0.57 110
GAZPR'13 7.343% usb 11/04/13 103.650 104.025 2.10 1.58 0.69 172
GAZPR'13 7.51% usb 31/07/13 105.150 105.650 2.31 1.82 0.96 192
GAZPR'14 10.5% usb 25/03/14 111.750 111.875 3.21 3.13 1.54 -0.10 283
GAZPR'14 10.5% usb 08/03/14 111.500 111.625 3.16 3.09 1.50 -0.15 278
GAZPR'14 8.125% usb 31/07/14 109.625 110.000 3.14 2.96 1.84 274
GAZPR'15 5.092% usb 29/11/15 105.000 106.000 3.49 3.18 3.10 -0.50 300
GAZPR'16 6.212% uUsD 22/11/16 109.150 110.000 3.89 3.69 3.84 328
GAZPR'18 8.146% uUsD 11/04/18 119.000 120.000 4.35 4.17 4.69 354
GAZPR'19 9.25% uUsD 23/04/19 126.584 126.930 4.61 4.56 5.26 -0.27 366
GAZPR'22 6.51% uUsSD 07/03/22 112.750 113.750 4.84 4.71 7.29 349
GAZPR'34 8.625% uUsD 28/04/34 133.255 134.262 5.89 5.83 11.46 1.18 403
GAZPR'37 7.288% uUsD 16/08/37 121.161 122.180 5.69 5.63 12.68 0.20 373
TpaHcHed T
TRANSN'13 7.7% usbD 07/08/13 106.147 108.147 1.64 -0.21 0.98 0.23 125
TRANSN'14 5.67% uUsD 05/03/14 104.370 105.305 2.86 2.28 1.53 0.33 246
TRANSN'18 8.7% uUsD 07/08/18 126.195 126.633 3.80 3.73 4.81 -0.82 292
PO
RZD'17 5.739% uUsD 03/04/17 108.250 109.000 3.80 3.63 4.13 -0.25 313
CoBkomdnoT
SOVKOM'17 5.375% uUsD 27/10/17 97.549 98.549 592 5.70 4.58 0.06 520
FTOCBAHKU
BTB
VTB'12 6.609% usb 31/10/12 101.300 101.500 1.52 0.77 0.26 116
VTB'15 6.465% usbD 04/03/15 105.600 106.100 4.17 3.97 2.39 376
VTB'18 6.315% usbD 22/02/18 102.430 102.805 5.80 5.72 4.67 0.49 502
VTB'18 6.875% usbD 29/05/18 105.500 106.250 5.75 5.60 4.89 495
VTB'20 6.551% usbD 13/10/20 102.000 103.000 6.23 6.08 6.39 -0.50 510
VTB'35 6.25% usbD 30/06/35 104.375 104.875 590 5.86 12.66 397
Bank MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.117 103.590 3.32 2.73 0.78 295
BANK OF MOS'15 6.699% USD 11/03/15 104.000 104.750 5.05 4.75 2.40 466
BOM CAPITAL'15 6.699% USD 11/03/15 99.216 100.216 7.03 6.60 2.39 -0.01 668
B3b
VEB LEAS'16 5.125% usbD 27/05/16 100.592 101.592 4.95 4.67 3.50 0.01 443
VEB'17 5.45% usb 22/11/17 105.250 105.750 4.33 4.23 4.67 -0.50 357
VEB'20 6.902% uUsD 09/07/20 111.940 112.437 5.06 4.99 6.34 0.01 392
VEB'25 6.8% uUsSD 22/11/25 110.750 111.750 5.64 5.54 9.12 -0.29 402
Masnpomb6aHk
GAZPROMB'13 7.933% uUsSD 28/06/13 104.250 104.750 3.20 2.67 0.90 283
GAZPROMB'14 6.25% uUsD 15/12/14 104.350 104.850 4.31 4.09 2.24 392
GAZPROMB'15 6.5% uUsD 23/09/15 105.150 105.650 4.72 4.56 2.85 427
PCXbB
ROSSELKH'13 7.175% uUsSD 16/05/13 103.875 104.125 2.27 1.97 0.79 189
ROSSELKH'14 7.125% uUsSD 14/01/14 105.625 106.000 3.16 2.91 1.41 -0.13 277
ROSSELKH'14 9% uUsSD 11/06/14 110.500 111.250 3.18 2.79 1.75 278
ROSSELKH'17 6.299% uUsSD 15/05/17 108.000 109.000 4.43 4.21 4.20 376
ROSSELKH'18 7.75% uUsD 29/05/18 116.000 117.000 4.59 4.41 4.84 -0.50 376
ROSSELKH'21 6% uUsD 03/06/21 99.768 100.393 6.07 5.88 3.47 0.50 557
Cbepb6aHk
SBER'13 6.48% uUsD 15/05/13 103.600 103.850 1.92 1.61 0.79 153
SBER'13 6.468% usbD 02/07/13 104.000 104.375 2.10 1.71 0.92 172
SBER'15 5.499% usbD 07/07/15 106.000 106.500 3.34 3.17 2.76 289
SBER'17 5.4% usbD 24/03/17 104.000 105.000 4.44 4.21 4.12 -0.25 379
SBER'21 5.717% usbD 16/06/21 103.275 103.900 5.25 5.16 7.08 -0.28 398

YACTHBIE KOMIMAHUU

EBpa3

i
Jh BAHK
ailll SEFAT

'BARKOBCRAY TPYIITA SERHT

25.07.2012

18



EsxenHeBHBINA 0030D

PBIHOK
Bbinyck Hara Llena HoxopaHocTe Uam-e, % Z-cnpaj
BantTa Morawennsa Tokynka Mpopaxa lMokynka [MMpopaxa [Oiopauunsa (no nokynke)
EVRAZ'13 8.875% usD 24/04/13 104.250 104.500 3.03 2.70 0.72 265
EVRAZ'15 8.25% usD 10/11/15 106.250 107.250 6.12 5.79 2.91 -0.25 569
EVRAZ'18 9.5% usD 24/04/18 107.500 108.500 7.85 7.64 4.51 715
EVRAZ'18 6.75% usbD 27/04/18 95.000 96.000 7.84 7.62 4.75 713
AnbsiHCc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.000 105.750 7.73 7.42 2.30 -0.25 741
Anpoca
ALROSA'14 8.875% usbD 17/11/14 110.201 111.182 4.18 3.76 2.11 379
ALROSA'20 7.75% usbD 03/11/20 105.500 106.250 6.87 6.75 6.22 576
Bbimnenkom
VIMPELC'13 8.375% usD 30/04/13 104.100 104.350 2.86 2.54 0.74 0.10 248
VIP FIN'16 6.493% usbD 02/02/16 100.860 100.860 6.22 6.22 3.10 0.36 576
VIMPELC'16 8.25% usbD 23/05/16 106.248 106.752 6.38 6.23 3.33 0.37 591
VIMPELC'18 9.125% usbD 30/04/18 108.150 108.650 7.36 7.26 4.57 -0.25 663
VIP FIN'21 7.748% usD 02/02/21 97.250 98.250 8.20 8.04 6.13 -2.50 709
Nykownn
LUKOIL'14 6.375% usbD 05/11/14 108.500 109.500 2.50 2.07 2.13 209
LUKOIL'17 6.356% usD 07/06/17 110.625 111.625 3.93 3.72 4.26 0.13 324
LUKOIL'19 7.25% usD 05/11/19 115.000 116.000 4.78 4.63 5.82 -0.50 373
LUKOIL'20 6.125% usD 09/11/20 109.000 110.000 4.79 4.66 6.63 -0.50 360
LUKOIL'22 6.656% usD 07/06/22 114.500 115.500 4.79 4.68 7.52 343
MTC
MTS'20 8.625% usD 22/06/20 114.500 115.500 6.27 6.12 6.00 520
HOBAT3K
NOVATEK'16 5.326% usD 03/02/16 105.000 105.750 3.79 3.57 3.18 328
NOVATEK'21 6.604% usD 03/02/21 112.400 113.400 4.81 4.68 6.59 359
CeBepcTanb
SEVERSTAL'13 9.75% usD 29/07/13 106.625 107.000 3.01 2.65 0.94 -0.22 264
SEVERSTAL'14 9.25% usD 19/04/14 109.500 110.000 3.53 3.25 1.61 314
SEVERSTAL'17 6.7% usD 25/10/17 101.000 102.000 6.47 6.24 4.44 -1.15 578
TMK
TMK'18 7.75% usD 27/01/18 96.517 97.517 8.56 8.32 4.56 -0.49 791
THK
TNK-BP'13 7.5% usD 13/03/13 103.752 106.752 1.47 -3.06
TNK-BP'15 6.25% usbD 02/02/15 106.500 107.100 3.53 3.28 2.31 0.25 311
TNK-BP'16 7.5% usD 18/07/16 112.500 113.500 4.06 3.81 3.54 351
TNK-BP'17 6.625% usD 20/03/17 110.365 111.373 4.15 3.92 4.03 0.03 350
TNK-BP'18 7.875% usD 13/03/18 117.431 118.450 4.35 4.16 4.63 0.03 355
TNK-BP'20 7.25% usD 02/02/20 116.381 117.410 4.64 4.49 5.88 0.07 356
YACTHBIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% usbD 24/06/13 105.250 105.700 3.33 2.84 0.89 296
ALFA BANK'15 8% usbD 18/03/15 105.500 106.500 5.72 5.33 2.38 535
ALFA BANK'17 7.875% usbD 25/09/17 104.789 105.789 6.76 6.53 4.26 -0.23 609
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.500 102.750 2.73 2.10 0.39 0.25 236
NOMOS BANK'13 6.5% usbD 21/10/13 102.563 103.563 4.34 3.52 1.19 -0.02 397
NOMOS BANK'15 8.75% USD 21/10/15 104.003 105.003 7.33 6.99 2.83 0.25 695
MpomcBA3b6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.383 104.633 6.01 5.75 0.94 -1.00 570
PSB FINANC'14 6.2% usbD 25/04/14 98.000 98.500 7.44 7.12 1.66 -0.62 714
PROMSVYAZB'15 12.75% USD 27/05/15 110.255 111.255 8.58 8.21 2.44 0.50 829
PROMSVYAZB'16 11.25% USD 08/07/16 106.514 108.514 9.24 8.65 3.30 0.26 886
XK®b
HOME CREDIT'14 7% usbD 18/03/14 102.490 102.990 5.39 5.07 1.54 -0.01 504
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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

HauvanpHuk /lemaprameHra Kupunn Konenosuu kopelovich @zenit.ru
3am.HauasabpHUKa /lemaprameHnra KoncrtanTtun ITocnesnos konstantin.pospelov @zenit.ru

YnpaBJiieHue Npoaazx

BanioTHbIe U py GeBble OO UTAI UK IOnusa [llabanoBa j.shabanova@zenit.ru
BasnroTHBIE U Py GJ1eBble OO UT AU U Makcum Cumarul m.simagin@zenit.ru
BasnioTHbIe U py G1eBble OGIUTAI UK Anexkcanap BankaHoB a.valkanov @zenit.ru
AHaJuTHUYECKOe yIIpaBJeHue Axnuu research @zenit.ru
O6nuranuu firesearch @zenit.ru
MaKpO3KOHOM HKa Brapumup EBctudeen v.evstifeev @zenit.ru
MaKpOIKOHOM HKa /KPEeIUTHBIN aHATU3 Kupusain Ceiues k.sychev @zenit.ru
KpenuTHbIl aHATU3 EBrenuii Yepnakos e.cherdakov @zenit.ru
KpeauTHBIN aHATU3 Haranba Taneiko n.taleyko@zenit.ru
KonuuecTBeHHBIN aHANTU3 AMmutpuit Yenparus d.chepragin @zenit.ru
AKnuu EBrenus Jlobauesa eugenia.lobacheva@zenit.ru
YrnpaBjeHue pbIHKOB JOJTOBOro KanmuraJjaa ibcm @zenit.ru
Py GiieBble oOIUTALI UK Jlenuc Pyukuu d.ruchkin @zenit.ru
Aunpeii [TamkeBuy a.pashkevich @zenit.ru
Qapuga AXMeToBa f.akhmetova@zenit.ru
Mapuna Hukumosa m .nikishova@zenit.ru
Bepa ITanoBa vera.panova@zenit.ru
Anexceir 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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