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EMBI+ Global Sovereign Spread

Qs EM BI + Global Spread, 6.11.
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BAHKOBCKASI TPYIITIA 3EHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3HaA4.

BHeUIHUH PHIHOK J0JIra

UST-10 yield 143
UST 10-2Y sprd 122
EMBI+Glob. 369
EMBI+Rus sprd 252
Russia’30 yield 349
JleHeKHBII1 PHIHOK

Libor-3m 0.45
Euribor-3m 0.43
MosPrime-1m 6.79
Kopcuera B 11B 671.9
Hemnos. B I1b 70.3
NDF RU 3m 6.8

BaJIIOTHBII PEIHOK

USD/RUB 32.981
EUR/RUB 39.744
EUR/USD 1.206
Kopauna 11B 36.044
DXY Unpekc 83.478
DOHIOBBIE WHIEKCHI

RTS 1314.3
Dow Jones 12617.3
DAX 6403.2
Nikkei 225 8488
Shanghai Comp. 2146.6

ChIpbeBblie PEIHKH

Hedrs Urals 103.2
Hedrs Brent 103.4
3osoTo 1584.5
CRB Index 304.6

> > 444«

3a 6 MecsIeB:

A 3a feHp MIN. MAX.
-0.03 143 2.38
-4 121 200
-1 316 441
5 218 332
0.02 3.20 4.45
0.00 0.45 0.56
-0.01 043 1.20
0.06 5.67 6.89
1.2 504 1032
-20.0 61 757
0.0 5 7
0.354 28.97 33.67
0.138 38.43 4181
-0.006 121 135
0.293  33.33 37.28
0.595 78.27 83.66
-0.2% 1228 1755
-0.82% 12101 13279
0.20% 5969 7158
-1.44% 8296 10255
-0.49% 2141 2461
-0.08% 88 125
-0.08% 89 126
-0.81% 1540 1784
-0.13% 267 326
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Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

3a 6 MecsIeB

3Ha4. A 32 eHb MIN. MAX.

Price Return

OFZ 109 V -0.21 107.5 112.6
Muni 111.0 0.02 110.5 115.0
Corp ms5 V -0.09 110.7 114.4
Corp-10 161 VY -0.02 115.5 122.1
Total Return

OFZ 244.0 'V -0.39  230.7 244.7
Muni 338.7 0.16  320.8 338.7
Corp 3383 V -0.17 318.6 340.0
Corp-10 340.0 0.03 320.6 340.0
OGBpeM TOProe B cermeHTe (MIH py6.)

OFZ 2357 V -454 o 22514
Muni 1297 725 10 6 146
Corp 4909 V¥ -3442 19 44858

Hcmounux: MMBB, bark BEHUT




PhHOK

I's1aBHBIE HOBOCTU

Mundus PO pazmectiiio O®3 cepuun 25080 ¢ moranieHueM B anpeJie 2017 rojia Ha 2,72 MJIPJ py0. Ipu o0beMe peIo:KeHUs
B 15 MJIPA py06. CpenHeB3BelieHHast JOXOJHOCTh Ha ayKIIMOHE COCTABUIIA 7,91% TO/IOBBIX, 110 I[eHe OTCeYeHus - 7,92% rozoBbix. OGbeM cpoca 1o
BepXHell TPaHHUIIe YCTAHOBJIEHHOTO TUANIa30Ha JOXOAHOCTH COBIAJ ¢ 00EMOM pa3MeleH s — 2,72 MIIPJ pyo.

000 «I0Taiip-PuHaHC» IJIAHHUPYET 15 aBrycTa Ha4YaTh padMelleHHue ABYX BBIIYCKOB OUpP:KeBbIX oGauranuii cepuii 0O-09 u
BO-10 1o 1,5 MJpA pyo6. ka:kapiii. /UuaTepdakc/

Standard & Poor's mpHCBOWIO [J0JTOCPOYHBIN KpeauTHbIH peUTHHr «BB-» OAO «XK «MeTa/lIONHBECT», NMPOTHO3 —
«IMO3UTUBHBIN». /UHTEpdaKc/

3A0 KB «I'JI009KC» YCTAHOBIWI CTABKY 3-6-T0 KyImOHOB OHp2KkeBbIX oouramnuii cepuit 50-04 1 BO-06 o61mumM 06eM0OM 5 MJIP/,
PYO. B pa3mepe 9,25% rogoBsIx. /IHTepdaxc/

OcHOBHbBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

Buepa: 25.07.2012 — cpeaa

Cratueruka CIIIA: New home ° Bbluiara kymona: Poccms, 25072 (7.15%, 5.3 MiH py6.), Pocens, 25077 (7.35%, 5.5 miupz py6.), UCO

sales T'TIB-Unoteka /IBa, A (7.5%, 21.5 muH py6.), FOTatip-®Punauc, O-06 (10%, 37.4 mun py6.), FOTaiip-
®unanc, 0-07 (10%, 37.4 miH py6.), Bank I'lTb-Unoreka, 2046-C, RUB (RMBS, FRN) (12%, 2.6
wiH py0.), Bank T'TIB-Unoreka, 2047-C, RUB (RMBS, Step Up) (11.5%), Bauk I'lIb-noreka,
2047-Da, RUB (RMBS) (12%, 3.2 mux py0.), Bauk I'lIb-Unoreka, 2047-Dz, RUB (RMBS) (12%, 1.1
MIIH pyo6.), JIusunrosasa xkomnauusa YPAJICUB, BO-07 (11%, 54.8 wiH py6.), Bauk I'TIb-Unoreka,
2046-B, RUB (RMBS, FRN) (9%, 2.9 muH py6.), Bauk I'lIb-Unoreka, 2047-A1, RUB (RMBS, Step
Up) (8.35%, 12.9 muH py6.), Bauk I'lIB-Unoreka, 2047-B, RUB (RMBS, Step Up) (8.75%, 2.2 miH
py6.), bauk TI'IIb-Unoreka, 2047-A2 (RMBS, Step Up) (8.5%, 2.1 mun py6.), bank CaHkT-
IlerepOypr, 2017 (LPN) (10.5%, 2.5 mun gosut.), KUT ®unaunc UB (000), 2040-A (RMBS) (8.75%,
21.2 muH py6.), KUT ®unauc UBb (000), 2040-B (RMBS) (9%, 4.4 mau py6.), IlpomTpakTop-
®duHnaHc, 03 (11.25%, 280.5 MiH py6.)

* Topasmemenue: Pocens, 25080 (150 mipz py6.)
* Odepra: Bauk Cankr-Ilerepoypr, 2017 (LPN) (100 MJIH 105171.)

CerogHa: 26.07.2012 — yeTBEPT

Cratmeruka CIIIA: Durable ° Bbimiara kynona: Meued, 04 (19%, 236.8 min py6.), HUA BTB 001, 1A (10.5%), TpaHCMAaIIXOJIIMHT,

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'pynma JICP (OAO), BO-05 (8.47%, 84.4 M py6.), FOTaiip-®unanc, 05 (9.5%, 35.5

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

» Pazmemenve: Kb Peneccanc Kanurain, BO-02 (4 mipza py6.), PesepBHast TpacToBass KOMIAaHUA, 02
(20 mupz py6.), IIlpoMmcBA3BOaHK, 14 (3 MiIpA py6.)

* Opepra: MTC, 05 (15 mupz py6.)

3aBTpa: 27.07.2012 — NATHULA

Cratuctura CIIIA: GDP, U. of °* Boimwnara kynona: BTB, BO-07 (7.95%, 198.2 Mz py6.), CaxarpancHedreras, 02 (12.2%, 152 MiH py0.),
Michigan confidence TKC BaHk, 02 (20%, 140.3 MiH py6.), TMK, 2018 (LPN) (7.75%, 19.4 MiH py6.), Poccus, 39001(I'CO-
®IIC) (6.5%, 1.7 Mapz pyo.)

* Pazmemenue: Mnoreunsrii arenr AUMKK 2012-1, A1 (5.9 wipa py6.), Mmoreunsrii arenr ANMKK
2012-1, B (1.3 muipz py6.), BTB, BO-08 (10 muipz py6.), BTB, BO-19 (15 mupz py6.), UmoTedHbIii areHT
ANXKK 2012-1, A2 (5.9 mpz py6.)

I BAHK
il SEHMT

26.07.2012




EsxenHeBHBINA 0030D

PBIHOK
hod
BHeurHUU PBIHOK 10JIra
Baadumup Eecmugees

He 6oJ1ee ueM KOpPEKIIUOHHASA BOJTHA v.evstifeev@zenit.ru

Hacrpoenusi ry1o6aJbHBIX PHIHKOB BYepa 3aMeTHO YJIy4YIIMJINCh, WHBECTOPHI NMPHHSINCH
IIOKyIlaTb HOZ[?IHeBeBI.HI/Ie 3a IocCjieHUuEe 4 TOPTrOBbIX JIHA PUCKOBAHHBbIE AKTHUBBI. I/IMl'IyJ'ILC KpHBaﬂ US Treasures
CIIEKYJIATUBHOU HIDE Ha IIOBBILNIEHHE 3aJa/i0 3adABJIEHHE IJIaBbl HB ABCTpI/II/I 1 4YjIeHa

O 22 06,12 230512 —O— 23 07 12

yupasisommero Cosera EIB, B KOTOpOM OH BbICKa3ajcs 3a IIPEOCTAaBJIEHUE OAHKOBCKOM

NuTeH3HH nocTosHHOMY cTabboray EC — ESM. B nesiom 5Ta Hjes He HOBA U IOApasyMeBaiach o+ |
[ocJjIe TOTO, KaK eBPO30HA CO3/1aCT €TUHBIH OAHKOBCKHI COI03. B MPOTHBOBEC STUM HOBOCTAM 23 ; i
6Tl coobineHuss o I'penuu. Ilocsie mosiBaeHUss cooOueHUH o ToMm, uro MB® moker 2.5 1
3aMOpO3UTH CBOE ydyacTue B mozzepkke AduH, odpunuaabHble JUIA MOHETAPHOTO COI03a BCE 227
60Jiee CKENTUYECKM BBICKA3BIBAIOTCS B OTHOIIEHWM CIIOCOOHOCTH CTPAaHBI YETKO CJIEA0BATH 12
OTOBOPEHHOM OIO/[)KETHOH AUCIUIUIMHE, YTO BHOBb CTABUT I10]] yI'PO3Y €€ YWIEHCTBO B EBPO30HE. 131
Jlo KOHIIAa TeKylled He[eIu KIIOUEBBIM COOBITHEM O0€eIaeT CTaTh IyOJIUKaIus ;‘0
npeasapuresnbHOi oneHku BBIT CIITA 3a II kBaprai. [Iporaos npeznosiaraer pocT 3KOHOMUKH O‘Z N
IllTatoB Ha 1.4% mnocie pocta Ha 1.9% B I kBaprase. OCHOBHOe JaBjieHHE Ha TeMIIb 017 ; ; ; ; ,

SKOHOMHUECKOIO0 POCTA, KAK OXKMAETCH, OKAXKYT CHHUBUBIIHECH IOTPEGUTENbCKHE PACXOZBL. 2Y Y 5Y ol oY - s0Y

O3KHpaercs, 4To MX TEMII POCT GbUT Ha ypoBHe 1.3%, UTO BBOE HMDKe 3HAYEHMA SHBApA-Mapra.  lcmowuuuc Reuters
CrouT Takke OTMETHTh, UTO MHBECTHIIMK M 3aIachl, BEPOSATHO, Takxke yBeayT BBII x Gosee Crpoast EMBI+ (Poceust, Bpasumsn)
CKPOMHBIM TEMIIAaM pOCTa, TOTZA KaK OIpeAeJeHHyI0 MoAnep:kky BBII Morio okasaTh

S EMBI+ GlobalSpread, 6. EMBI+ Russh Spread, 6.11.
COKpallleHHe BHEITHETOPTOBOT'O ].'[e(i)I/ILII/ITa.

s EMBI+ 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), %

5.0% 7
4.5% 1
4.0%
3.5%
3.0%
2.5%
2.0% 7 14t
1.5% 1

1.0% T
12.6 20.6 28.6 6.7 14.7 227

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

I LIBOR-3M / UST-3M enipag, 6.1
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Hcemounuk: Reuters

n
I
BATS

'BAFKOBCKAR TPYIIITA SERAT

26.07.2012

I
3



EsxenHeBHBINA 0030D

PBIHOK
JleHe:KHO-KpPeAUTHBIN PbIHOK
Baadumup Eecmugbees

Ymiaara HAIIN n akin30B HEMHOTO MoAHAaAA ctaBku MBK v.evstifeev@zenit.ru

Pa3BuTHe mepHOZA HAJIOTOBBIX IUIATEXKEH Buepa HEMHOTO YXYyZIIMIA YCJIOBHS JIOKAJIBHOTO
JIeHEe}KHO-KPeIUTHOrO phiHKa. Yiwiata H/ITIU u akuu3oB, KOTOpas HOTpeboBasia mopsiika 220 Crasxun MEK
MJIpA py0. u3 OaHKOBCKOH CHCTEMbI, NpHBeaa K HEOOJBIIOM pPOCTy KPAaTKOCPOYHBIX
MIPOIEHTHBIX CTaBOK. Tak, Ha ppiHKe MBK cTOMMOCTDh KPEJUTOB OBEPHAMT BUEpa IOJHSJIACH C FE Mosprime 1M (npar. e, %
6.0% TOAOBBIX 70 6.25-6.50% TOIOBBIX, MEXK/AMIEPCKOE PEIO HA TOT YK€ CPOK ITO0POKAJIO0 HA 10 osrime-ovemight (. ), %
61 10 6.10% romoBbix. Ha aykuponax mpsimoro perno ¢ 1IB PO 6aHKy IPUBJIEKTIH 542 MIIPZ, pyo6. 7.0% r 8.00%
Ha 1 /IeHb IPOTHB 330 MJpA pyb. HakaHyHe. CerogHs yTpOM CyMMa CpDefCTB OAHKOB Ha %’,f—,zﬁ ] [ 7.75%
Kopcuerax u Jienozurax B 11 P® coxparuiack Ha 34.3 MIIPA py0., COCTAaBUB 707.9 MIIPJ, PyO. %’,‘O{Zf: ] [ 7'50;%

HasoroBslit nepuoz, uiosis OyZeT 3aBeplileH BHAUAsIe CJIEYIOIIEH Helenn I0cIe OKOHYAHUsA %332 1 L Zi’;
yILUIATBl Hajora Ha NpuObutb. OTHOCUTETIbHAS CTAOUIBHOCTh TEKYIIUX PBIHOYHBIX YCJIIOBHH §§3§Z ] b 6.75%
obecrieueHa IePOH  IOJUTHUKOH PpETyJsiTOpa IO IPEJOCTABJIEHUI0 KPATKOCPOYHOU 45;;32 ] [ 6.50%
JINKBUAHOCTH OaHKaM. B TO e BpeM:dA, Buepa COBOKYIHBIH 00BEM 3a[JO0KEHHOCTH IIO 3;;3;‘; ] [ 6.25%
onepanusaM pero nepez, [Ib P® pocrur ouepesnHoro pekoppa — 1.76 TpiH pyod., TOrZia Kak B ‘;ﬁ:j: ] 6‘0‘;%
pasrap HaJIOTOBOTO IIepHOZia UIOHA OH COCTABJISI IOPAAKA 1.5 TPJH pyd., a B Mae — 1.3 TPJIH %332 1 | z;z;
py6. Takas guHAMHUKA TOBOPUT O XPOHHMUYECKOH 3aBUCUMOCTA OaHKa OT TPEAJIOKEHUS 136 206 27.6 47 117 187 257

PETYJIATOPA, YTO MO3BOJIAET HOCTIEAHEMY GOJIee YETKO KOHTPOJIMPOBATD MOHETAPHBIE MAKTOPBL  pomouux: Reuters, LB

UHQIIALMY ¥ BaJIIOTHYIO IIOJIUTHKY.
Kpusaa NDF

e O— 25 07 12 e—— 06,0612 ssssmmeOusmmm 25 0512

Py0J1b Ipecek MONBITKY TAaHUKOBATh

7:5
BastoTHbie TOPru BY€pa IPOXOJWJINU AOBOJIBHO BOJIATHUJIBHO. B HepBOfI IIOJIOBUHE JHA
MOTIBITKA CHITPATh Ha MOHMXKeHUe PyOsiss Ha (GOHEe CHIKEHHS KOTUPOBOK HedTH Brent Hinke
7.0
YPOBHA 103 JoJUI. 3a Gapp. He yBeHYasach yclieXoM. /IOCTUTHYB CeCCHOHHOTO MaKCHMyMa B
36.16 py0. 3a KOp3UHY, Py0JIb 3aBEPIINUII TOPTH CPEABI OCIabeHreM JIMIIb Ha 6 KOII. /10 35.89
py6. IlonbITKy AasipHelero 6picTporo octabienus py6sis mpecekin kak uHTepBeHnuu 1[5 PO, 6.5
TaK U BOCCTaHOBJICHHE KOTHPOBOK PHCKOBaHHBIX aKTHUBOB HAa BHEITHUX IVIOIIaIKaX.
6.0
JleHe:KHO-KPEeANUTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Hee1e
Jlara Ayxknuonsl I1B u ®onaa )KKX, nocrynjieHue 1 Bo3Bpar El;ﬂ: ;elpeen:bc 5.5 | | | | . .
CPEACTB HA cYeTa KOMOAHKOB, YILIATa HAJIOTOB mp;l pl;’ﬁ. > W oW M 3M 6M oM %
TToHeebHAK 329 Hcemounux: Reuters
AyKIMOH o
BropHuk Kasnaueiicrsa 1 Mec., 50 MiIpJ py6., OT 6.5% rOAOBBIX 330
Cpena Vmiara HalIoroB H/IIIN u akuusst (~210 mipz pyo6.) 542
Aykipon OP3 0®3 25080 (5 sier), 15 MIPA PYO.
BrIimiara KynmoHoB
003 8.9 mipz pyb.
Bosepar
KasnauelicTBy 10 w77 py6.
Bosspat @onzy KKX 1 mIpz, py6.
Yersepr
IIsTHIIA

Hcmounux: IIB PO, Mungun, @ond 2KKX
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues
EBpoGoHp1 P@: BpeMeHHAas repeIbIIKka k.sychev@zenit.ru

EBpOﬁOH]lLI Ppa3BHUBAOIINXCA 3KOHOMUK BU€pa HE CMOIVIU OIPEAESIUTHCA C IUHAMHUKOU. B CyBepeHHble eBpOOﬁJIHI‘aIII/II/I

OTJINYHE OT OOJIBIITHHCTBA PUCKOBAaHHBIX aKTHUBOB OHHU HE CJIMIIKOM IIOCTPpaJasin OT paclpoga Ha

6.00
TeKylllel Hejiesle, IO03TOMY M IOBBIIIATEIbHOE KOPPEKIMOHHOE JBIDKEHHE O0OILIO CTOPOHOH 575
N 550
nonru EM. Cnpag, EMBI+ Global Buepa cokpaTmicsa Ha 1 61 /1o 369 611. PoccHiicKHit CerMeHT 55
BBITJIAZIENT YyTh Jiydine GospinnHerBa EM. Beimyck Russia 30 momoposkan o 122.87% (+42 6m; 451(7)(5)
o Lo RUSSIA42
YTM 3.44%, -7 611), a €ro cupa cy3uics 10 204 61 (-8 611). B KoprmopaTUBHOM CerMeHTe €THHOM i-gg
IUHAMEKE He CIOKHJIOCh. JlanpHre 6oHAbI [a3IpoMa IPOJOJDKHIM HHEDIHOHHO JeIeBeThb,  4.00
., 375
IOTEPSAB B CPEHEM 50 OII, OZTHAKO B PsAJie OJITOCPOYHBIX BBIITYCKOB TOCOAHKOB OTMeYasIa cIabblil 350 RUSSIA30 RUSSIA22
POCT, TOAHABIINI KOTUPOBKY Ha 30-60 O1I. 2(2,3 RusSIATE 2
275 RUSSIA'17
250
225
o . 9 200 ——"RUSSHAE—T— T
Py0Os1eBbIii J0OIT: J€eHh MUHUMAJIBHBIX N3MEHEHUH 6 2 4.6 8 10 12 14 16 18 2
HacTpoeHusi JIOKaJIBHOTO JIOJITOBOTO PHIHKA OCTAIOTCS C/IePKAHHBIMU, BHEIIHUH BPeMeHHBIN Hemownux: Reuters

ONTHMU3M IIOKa HUKAaK He BJUAET HAa KOTHPOBKH. B cekrope rocOymar Buepa OTMeYasIUCh
P P Y P Kpusaa O®3
BBIOOPOYHBbIE NOKYIKHM B JajJibHeM cermeHTe. AykiuoH O®3 25080 mpoiiesn NMpU OXUZAEMO

950
HEBBICOKOM CIIpoce: U3 15 MIpA py0O. obmuil cmpoc coctaBuin 13.1 Mipg pyb., a ob6beM  g2s

pasMenieHus — 2.7 MipA py6. (cpenmenss. Llena 98.57%, YITM 7.91%). Ilociie ayKIpoHA BEIYCK 2'3(5)
TI0/IOPO’KaJ Ha «BTOPUUKE» Ha 35 OII. 850
8.25
B KOpIIODAaTHBHOM CEKTOpPEe H3MEHEHHs M0 UTOoraM JHsS ObUTM MUHUMaIbHbIMU. Cpemu 800
Haubosiee JIMKBUIHBIX BBIIMYCKOB cpenbl crouT Bbigenuth PenKanm BO-3 (+13 6m), Tasmpom ;;(5)
Kamnuran 3 (+10 6m), CY9K 1 (+10 6m) u A®K Cucrema 2 (+10 061). 725
7.00

6.75 ————BYepa

6.50 Heaento Hasaz,
6.25 MecsL, Hazan

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

Hcemounux: Reuters, paciemuvt banka BEHUT

JoxoaHoctu kpusoii O®3 B
TOYKE 5 JIeT

850 YTMO®35Y

840  ——— mA 10 aHes

830

8.20

8.10

8.00 \

790 / 7,93

7.80

7.70 J

7.60

750

7.40
I 888888 888558565
R39S 8 237883 R

Hcemounux: Reuters, pacuemut banka SEHUT

Crpsa MHAEKCA KOPIL
oosuranuit MMBB k KpuBOi

o3

200 Cnpag MICEX CBI k kpuoi O3 (6m)

190 — MA 10 gHewt (6n)

180

170 165
160 f
150
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130
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110

100 -

~
o~

Hcemounuk: MMBB, Bank BEHUT
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
Boinyok Peimnr, S&PIM/E  NomGapa LB O6bem amuccum, OpueHmp 3akpbiMe [ara Amopmwmzaums/ Odbepta/
MITH. pY6. YTP/YTM KHUTU pasmeLeHUA Oopauusa MoraweHune
HIMK, BO-04 BBB- / Baa3 / BBB- aAa 5000 8.32-8.52 24.07.2012 30.07.2012 Het /1.93r. 2r./3r.
TardoHanbank, 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 /1T, ir/3r.
Mpomcesasb6aHk, 14 -/Ba2/BB- na 3000 Hn 07.08.2012 09.08.2012 Ha /Hig H/a /5.5 ner
CsszHor Bank, 01 -/B3/- aa 2000 14.22-14.76 XX.07.2012  07.2012-08.2012 HeT /1T, ir./3r.
UenoyHuk: Bloomberg, Cbonds, Finam
Boinyck PeimHr, S&PIM/F  NomGapa LB O6bem amuccum, Bid cover/ OpueHmp dakmyeckasa Aara Amopmm3sauus/
MITH. pY6. Pazmely o6bem YTP/YTM YTP/YTM pasmeLeHUA Oopauusa
P>XA, 32 BBB / Baal / BBB aa 10 000 H/g / 100% KyroH: 8.95 KyroH: 8.95 20.07.2012 HeT / Hig
TKC BaHk, BO-6 -/B2/B aAa 2000 1.7/ 100% 14.22-14.76 14.39 17.07.2012 Her /1.
Masnpom6aHk, 06 BB+ /Baa3/- aa 10 000 H/g / 100% 8.94-9.20 9.05 12.07.2012 HeT / 1.87T.
CKB-BaHk, BO-03 (BTOpUYHOE) -/B1/B na 1500 0.7/ 70% 10.27-10.72 10.53 11.07.2012 HeT /0.85T.
Ynpasnexue otxogamu - HH, 01 NR HeT 1000 H/g / 100% 10.72-11.19 10.72 27.06.2012 HeT / Hig
Pycckoe mope, 5O-01 NR HeT 1 000 H/a / 100% 11.83-12.89 12.89 26.06.2012 Her /1.
MeTtannuHBecT6aHk, 01 -/B2/- aa 1500 H/g / 100% 9.99-10.51 10.41 19.06.2012 HeT /0.5T.
CuHeprusi, BO-03 -/1-1B aAa 2000 H/a / 100% 11.04-11.57 11.30 06.06.2012 nal236r.
Kut ®duHaHc Kanurtan, 03 NR HeT 1150 H/g / 100% 11.30 11.30 29.05.2012 HeT / 3T.
CMTIM BaHk, 01 -/B3/- Aa 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /05T,
KO Taitp-PuHaHe, BO-08 NR HeT 1500 H/g / 100% 10.31 10.31 29.05.2012 HeT / 2.66T.
O Tap-PuHaHe, BO-16 NR HeT 1000 H/a / 100% 9.00 9.00 29.05.2012 HeT / 1.87T.
[omatunve OdeHbrn, 01 NR HeT 1000 H/g / 100% 19.92 19.92 03.05.2012 HeT / 2.44rT.
BaHk Pycckun CtaHpapT, 5O-06 B+ /Ba3/B+ na 5000 H/a / 100% 9.47-10.00 9.62 03.05.2012 HeT / 1.44r.
HMTN, 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/- Aa 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 HeT /3.49r.
BaHk Konbuo Ypana, 01 B-/-/- aa 1000 H/g / 100% 11.56-12.09 11.83 27.04.2012 HeT /1T
Asunatcko- TuxookeaHckuii Bank, 01 -/B2/ - aa 1500 2.8/100% 10.93-11.46 10.50 27.04.2012 HeT /1T,
MKB, BO-03 B+ /B1/B+ Aa 4000 H/a / 100% 9.46-9.73 9.46 27.04.2012 Her /1.
HOTaip-PuHaHe, BO-06 NR HeT 1500 H/g / 100% 10.17-10.38 10.38 25.04.2012 HeT /1T
lOTalp-duHaHe, BO-07 NR HeT 1500 H/a / 100% 10.17-10.38 10.38 25.04.2012 HeT /1r.
Ces3b-baHk, 04 BB/-/BB aa 5000 H/g / 100% 8.94-9.20 8.94 25.04.2012 HeT /1T,
TpaHcmalxonauHr, BO-01 (BTOp.) NR HeT 3000 H/a / 100% 9.75-10.25 HO 25.04.2012 HeT /1.7T.
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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 01/08/12 100.00 100.03 100.02 -0.01 31 208 294 5.76 0.02 150 000
O®d3 46002 08/08/12 100.07 100.38 100.07 -0.01 3 86 303 6.16 0.04 62 000
O®d3 25069 19/09/12 100.65 100.87 100.65 1 1 6.46 0.15 45 000
O®d3 25067 17/10/12 101.15 101.30 101.30 8 72020 5.68 0.23 45 000
O®d3 26198 02/11/12 99.90 100.15 6.06 0.27 42 000
O®d3 25072 23/01/13 100.57 100.60 100.60 0.02 10 333441 6.00 0.50 150 000
O®d3 25078 06/02/13 100.32 100.37 6.11 0.52 20 100 000
O®d3 25065 27/03/13 103.40 104.50 5.23 0.65 46 000
O®d3 26200 17/07/13 99.66 6.68 0.96 23 50 000
O®d3 26201 16/10/13 100.10 6.67 1.19 2 47 000
O®d3 25076 13/03/14 100.46 100.95 100.50 11 242 856 6.88 1.53 0 14 155 000
O®d3 25068 20/08/14 109.00 110.35 109.50 1 280 7.11 1.82 8 37 45 000
O®d3 26202 17/12/14 109.06 109.50 109.25 0.20 5 50004 7.16 2.13 43 40 000
O®d3 25071 26/11/14 102.00 102.50 102.00 -0.15 2 199 7.28 2.16 10 55 80 000
O®d3 25079 03/06/15 99.01 99.50 99.70 0.35 3 3 7.24 2.62 50 150 000
O®d3 25075 15/07/15 98.55 99.50 98.55 -0.55 3 9872 7.57 2.73 18 83 150 000
O®d3 25077 20/01/16 99.50 99.90 99.90 0.35 7 103 354 7.52 3.14 0 76 150 000
O®d3 46017 03/08/16 95.40 98.00 7.70 3.12 19 94 80 000
O®d3 26203 03/08/16 98.00 99.00 97.93 0.38 7 19570 7.65 3.47 5 87 150 000
O®d3 48001 31/10/18 99.10 8.85 3.63 120 206 24 000
O®d3 46019 20/03/19 4.83 3.99 26 000
O®d3 25080 19/04/17 98.70 98.80 98.80 0.29 66 1224742 7.85 4.00 12 103 150 000
O®d3 26206 14/06/17 98.70 98.95 98.70 0.05 16 113 695 7.87 4.16 10 104 150 000
O®d3 26204 15/03/18 98.70 98.99 98.79 0.24 18 345725 7.92 4.58 7 105 150 000
O®d3 46021 08/08/18 89.00 91.00 7.94 4.64 7 106 107 000
O®d3 46014 29/08/18 91.00 96.39 8.02 4.75 13 113 62 000
O®d3 26208 27/02/19 98.10 98.50 98.25 0.10 7 210 001 8.00 5.16 4 107 150 000
O®d3 46005 09/01/19 8.36 5.84 29 137 27 000
O®d3 46018 24/11/21 91.00 93.60 7.89 6.29 85 133 000
O®d3 26205 14/04/21 97.90 98.35 98.50 0.35 10 51129 7.99 6.39 94 150 000
O®d3 46022 19/07/23 7.53 7.64 35 45 000
O®d3 26207 03/02/27 99.00 99.70 99.15 0.40 12 230994 8.42 8.45 2 115 150 000
O®d3 46012 05/09/29 6.27 11.16 40 000
O®d3 46020 06/02/36 99.21 8.28 10.79 75 135 000
METAMNYPIMYECKAA U TOPHOOOBLIBAIOLAA MPOMBILWWNEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.00 100.00 100.00 0.30 1 77 7.12 0.96 66 36 15 000
HIIMK
HIIMK BO5 30/10/12 100.50 100.90 100.88 -0.02 1 67 000 7.39 0.27 61 10 000
HJIMK BO1 04/12/12 101.38 7.26 0.36 50 5 000
HIIMK BO6 05/03/13 100.05 100.35 7.42 0.59 139 69 10 000
HIIMK BO2 19/06/13 17/12/14 100.73 101.00 8.05 0.88 167 130 5 000
HJIMK BO3 19/06/13 17/12/14 100.80 101.00 7.89 0.88 151 114 5 000
HIIMK BO7 11/11/14 100.25 101.55 8.88 2.10 172 215 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.71 99.90 99.90 0.05 8 22925 7.32 0.31 55 5 000
MMK BO5 04/04/13 99.85 100.20 100.00 0.10 1 1000 7.77 0.67 163 104 8 000
MMK BO8 15/08/13 12/02/15 99.93 100.50 100.18 -0.01 11 7330 8.16 1.00 167 140 5 000
MMK BO4 27/02/14 98.73 99.30 8.31 1.48 146 156 5 000
MMK BO6 10/07/14 96.50 97.05 96.78 1.28 5 37000 9.23 1.85 218 250 5 000
MMK BO7 22/07/14 96.60 98.10 8.71 1.89 165 198 5 000
CeBcTanb
CeBcTtans BO1 20/09/11 18/09/12 100.02 100.04 100.01 -0.03 8 100 000 7.47 0.15 83 15 000
CeBcTanb BO2 15/02/13 100.81 101.24 100.87 -0.27 2 50 001 8.28 0.54 234 155 10 000
CeBcTans BO4 15/02/13 101.00 101.25 8.03 0.54 209 130 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.50 8.03 0.89 164 128 8 000
Anpoca 22 28/06/13 23/06/15 100.20 100.45 100.45 0.05 2 2 7.97 0.90 157 122 8 000
Anpoca 23 18/06/15 95.01 101.25 100.99 -0.78 1 10 000 8.84 2.57 150 210 7 000
Anpoca 20 23/06/15 100.01 101.11 -0.24 2 10 001 8.79 2.58 145 205 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.35 100.68 8.63 0.64 254 190 10 000
EBpas 3 22/03/13 13/03/20 100.31 100.68 100.50 -0.05 1 1 8.60 0.64 251 187 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.00 108.15 9.61 1.95 252 288 10 000
CubmeTtnHBeCcT 2 16/10/14 10/10/19 106.31 111.99 10.66 1.95 357 393 10 000
EBpas 2 26/10/15 19/10/20 98.00 100.48 10.34 2.80 293 359 10 000
EBpas 4 26/10/15 19/10/20 88.02 106.99 10.50 2.80 309 375 5 000
EBpas 5 06/06/16 27/05/21 86.00 102.99 10.23 3.33 266 346 5 000
EBpas 7 02/06/16 25/05/21 94.00 95.50 10.24 3.32 267 347 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 91.87 99.35 99.30 -0.20 1 10 000 9.51 2.34 226 277 5 000
MeTannonHsect 5 16/03/15 07/03/22 99.15 99.40 99.25 0.10 4 3097 9.54 2.34 229 280 10 000
MeTannonHsect 6 19/03/15 10/03/22 99.10 99.39 99.25 0.25 3 135000 9.53 2.35 227 279 10 000
Meuen
Meuen 4 25/07/13 21/07/16 11.58 0.92 516 483 5 000
Meuen 5 16/10/12 09/10/18 100.40 100.70 100.70 -0.08 23 3260 9.67 0.23 292 5 000
Meyen BO1 11/11/11 09/11/12 99.38 99.50 8.67 0.29 189 5 000
Meuyen BO2 12/03/13 97.52 99.20 99.20 -0.30 4 51 603 11.36 0.61 531 463 5 000
Meuyen BO3 24/04/13 97.70 98.80 97.66 0.06 10 20575 13.51 0.72 731 678 5 000
Meuen 2 15/06/11 12/06/13 97.00 97.70 97.20 0.20 2 63 002 11.08 0.86 472 433 5 000
Meuen 15 18/02/14 09/02/21 93.10 94.00 12.97 1.45 614 622 5 000
Meuen 16 18/02/14 09/02/21 93.00 94.00 12.97 1.45 614 622 5 000
Meuyen BO4 11/02/14 10/02/15 95.50 96.99 12.42 1.41 562 567 5 000
Meuyen BO5 07/04/15 11.55 2.52 423 481 5 000
Meuyen BO6 07/04/15 2 000
Meuyen BO7 07/04/15 11.55 2.52 423 481 2 000
Meyen BO11 07/04/15 11.55 2.52 423 481 3 000
Meyen BO12 07/04/15 11.55 2.52 423 481 3 000
Meyen 13 01/09/15 25/08/20 80.02 96.00 12.98 2.62 562 624 5 000
Meyen 14 01/09/15 25/08/20 92.03 93.97 93.50 1.50 1 1000 12.98 2.62 562 624 5 000
Meyen 17 02/06/16 27/05/21 86.02 87.77 87.77 -1.23 7 222 12.87 3.30 531 610 5 000
Meuyen 18 02/06/16 27/05/21 92.00 12.78 3.29 522 601 5 000
Meyen 19 07/06/16 01/06/21 84.00 98.00 10.06 3.33 249 329 5 000
TMK
TMK BO1 22/10/13 98.00 99.50 9.48 1.18 284 273 5 000
CY3K
CY3K 1 05/07/13 26/06/20 100.60 100.70 100.70 0.07 22 65949 8.74 0.92 232 199 10 000
PMK
PMK 3 17/12/13 15/12/15 95.96 98.49 98.02 1.02 2 60 001 12.32 1.32 558 557 3 000
PMK 4 05/06/14 02/06/16 91.61 94.94 13.11 1.73 612 637 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.32 101.70 9.77 0.36 301 5 000
KOKC
KOKC BO2 28/05/14 96.60 97.80 96.60 -0.01 2 490 11.06 1.72 408 432 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.60 92.75 92.60 -0.10 14 9202 14.03 1.48 718 728 15 000
Pycan 8 15/04/15 05/04/21 87.90 89.40 14.16 2.41 688 742 15 000
UWHPPACTPYKTYPA
PXO
PXao 7 07/11/12 100.37 6.72 0.29 5 000
P>X[ BO1 05/12/12 100.86 100.90 100.90 -0.05 3 22876 6.93 0.36 17 15 000
P>XO 9 18/05/11 13/11/13 99.29 99.02 -0.10 2 560 7.84 1.25 114 109 15 000
P>XO 10 06/03/14 111.01 111.16 111.15 0.15 8 27 659 7.66 1.43 85 91 15 000
P>XO 23 29/01/15 16/01/25 8.02 2.22 81 129 15 000
P>XO 11 18/11/15 99.50 8.31 2.95 85 156 15 000
PX[O 16 06/06/16 05/06/17 98.00 99.10 8.44 3.38 86 166 15 000
P>XO 19 16/07/18 08/07/24 100.97 8.34 4.85 44 144 10 000
®dCK E3C
PCKEDC 6 26/09/13 15/09/20 99.35 99.85 99.85 1 1 7.41 1.12 81 65 10 000
PCKESC 8 26/09/13 15/09/20 99.35 99.99 7.69 1.12 109 93 10 000
P®CKEDC 18 09/06/14 27/11/23 101.05 101.15 101.00 -0.10 1 20000 8.06 1.76 106 132 15 000
P®CKESC 15 23/10/14 12/10/23 100.80 101.65 101.35 -0.40 4 30002 8.23 2.05 109 150 10 000
P®CK ESC 10 24/09/15 15/09/20 98.40 98.99 8.39 2.80 98 164 10 000
PCKESC 7 27/10/15 16/10/20 97.40 97.70 97.45 -0.40 3 17 001 8.58 2.89 114 183 5 000
PCKEDC 12 22/04/16 19/04/19 98.75 98.95 98.75 -0.25 3 26 000 8.67 3.24 113 190 10 000
PCKEDC 9 24/10/17 16/10/20 96.50 97.00 96.70 -0.45 5 111 010 8.98 4.29 118 213 5 000
PCKESC 11 24/10/17 16/10/20 96.50 97.00 96.70 -1.28 3 40 142 8.98 4.29 118 213 10 000
PCKESC 19 18/07/18 06/07/23 90.00 95.75 9.49 4.84 159 259 20 000
PCKESC 13 22/06/21 94.00 97.00 9.46 6.35 131 241 10 000
HMTN
HMTM BO-2 29/04/15 99.50 100.00 99.50 -0.80 3 1736 9.41 2.46 211 267 4 000
PocaBTonop
PocasTtopop 1 29/11/16 100.80 101.50 9.81 3.80 212 300 3 000
PocBopgokaHan
PoceopokaHan 3 11/11/13 09/11/15 96.02 100.00 98.76 -0.02 2 30 10.27 1.24 359 352 3 000
BopokaHan
BopokaHan 1 09/12/15 8.99 2.96 153 224 2 000
3anagHbiv C4
SanagHemn CO 1 29/04/16 13/05/31 98.50 99.45 9.31 3.25 176 254 5 000
BanagHbn CL1 2 29/04/16 13/05/31 98.50 99.40 99.20 0.70 1 4000 9.21 3.25 166 244 5 000
SanagHbn CO 3 24/02/17 06/02/32 9.93 3.71 226 313 5 000
SanagHbn CL1 4 24/02/17 06/02/32 98.88 9.55 3.71 188 275 5 000
BanagHet CO1 5 24/02/17 06/02/32 9.93 3.71 226 313 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 98.60 98.60 -0.10 5 100 103 9.37 1.55 249 263 7 000
HE®Tb n A3
rA3NPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.05 100.15 100.15 0.10 15 26951 7.03 0.29 25 15 000
Fasnpom A9 12/02/14 97.50 100.00 7.64 1.45 81 89 5 000
lasnpom A1l 24/06/14 110.56 111.30 7.89 1.74 90 115 5 000
INykownn
Ny konn BO-1 06/08/12 99.55 100.25 100.25 -0.03 1 1 554 0.03 5 000
Ny konn BO-2 06/08/12 96.52 100.40 100.40 0.14 1 1 112 0.03 5 000
Iy konn BO-3 06/08/12 100.25 5.24 0.03 5 000
Iy konn 6O-4 06/08/12 98.00 6.15 0.03 5 000
Ny konn BO-5 06/08/12 97.05 100.43 100.43 0.18 4 22 0.26 0.03 5 000
Ny konn BO-6 13/12/12 6.88 0.39 12 5 000
Ny konn BO-7 13/12/12 100.01 6.83 0.39 7 5 000
Iy konn 4 05/12/13 99.60 100.00 7.85 1.31 111 110 6 000
Masnpom HedpTb
[asnpom Hedrb 3 15/01/13 12/07/16 96.31 96.99 8.82 0.48 208 8 000
[asnpom Hedorb BO-5 09/04/13 99.70 99.85 7.64 0.69 148 91 10 000
[asnpom Hedorb BO-6 09/04/13 99.72 99.94 7.71 0.69 155 98 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.20 100.40 8.21 2.25 99 148 10 000
[asnpom Hedrb 8 02/02/16 99.50 109.90 8.40 3.00 92 165 10 000
Fasnpom Hedorb 9 08/02/16 26/01/21 99.95 100.15 100.15 0.15 3 1845 8.63 3.01 115 188 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 95.00 110.04 8.57 4.30 77 172 10 000
[asnpom Hedrb 4 10/04/18 09/04/19 96.80 98.00 98.00 1 429 8.83 4.56 98 196 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.89 100.00 100.00 2 77 7.63 0.90 123 88 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.51 8.59 1.10 201 183 5 000
BawHedTH
BauHedrs 1 18/12/12 13/12/16 101.90 102.00 102.25 0.09 1 2 6.78 0.40 3 15 000
BauHedrb 2 18/12/12 13/12/16 101.80 101.95 101.95 -0.01 15 367 186 7.55 0.40 80 15 000
BauHedrs 3 18/12/12 13/12/16 101.80 101.98 101.86 0.01 11 182 720 7.79 0.40 104 20 000
BauHedgrs 5O1 05/12/13 02/12/14 101.30 101.85 101.05 -0.45 4 38 8.68 1.30 195 193 10 000
BauHedrs 4 13/02/15 04/02/22 99.00 8.32 2.25 110 158 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 98.50 100.00 11.39 0.95 495 464 5 000
HK AnbsiHc BO-1 04/02/14 96.01 98.24 98.06 -0.08 2 562 10.93 1.40 413 418 5 000
HK AnbsiHc 4 07/06/16 01/06/21 85.00 94.99 12.53 3.30 497 576 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 86.00 93.98 12.52 3.30 496 575 7 000
CaxarpaHcHedpTeras
CaxaTpHdr2 26/07/13 12.69 0.92 627 594 3 000
BK EBpa3sus
BK EBpasua 1 22/06/16 20/06/18 91.00 9.55 3.39 197 277 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.54 100.75 100.60 18 53189 8.13 0.93 170 138 15 000
BTB BO-6 21/12/12 19/12/14 100.42 100.46 100.45 17 159 910 7.57 0.40 82 10 000
BTB BO-7 25/01/13 23/01/15 7.76 0.49 103 10 000
BTB BO-1 15/03/13 99.65 100.09 8.50 0.62 243 177 5 000
BTB BO-2 15/03/13 99.60 100.30 7.81 0.62 174 108 5 000
BTB BO-5 15/03/13 99.85 99.99 99.99 -0.01 1 3 7.83 0.62 176 110 10 000
BTB 5 17/10/13 99.00 99.95 8.25 1.19 160 150 15 000
BTB 50-03 18/03/14 17/03/15 99.00 100.00 3 200 200 8.24 1.55 136 150 5 000
BTB 50-04 18/03/14 17/03/15 99.00 100.10 100.10 0.10 3 200 001 8.17 1.55 129 143 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 178 139 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 8.93 2.19 173 220 15 000
BTB 24 5 23/08/12 20/02/14 99.50 100.20 8.24 0.08 8 000
BTB-NunanHr 3 10/09/13 07/06/16 98.60 99.50 8.58 0.97 212 182 5 000
BTB-NunanHr 4 12/03/13 07/06/16 99.10 99.40 99.30 0.30 2 3075 8.09 0.59 207 136 5 000
BTB-NunannHr 2 08/01/13 07/07/15 99.15 99.88 8.02 0.45 128 10 000
BTB-NunanHr 9 05/02/14 02/08/17 98.15 8.80 1.19 215 205 5 000
BTB-NuanHr 7 04/06/14 30/11/16 99.50 100.50 8.85 1.43 204 210 5 000
BTB-NuanHr 8 07/08/12 01/08/17 100.01 100.10 6.48 0.04 5 000
BTB-NuanHr 1 07/11/13 06/11/14 99.80 100.10 8.34 0.94 190 159 8 000
B3b
B3b 8 22/10/13 13/10/20 97.61 99.94 7.72 1.19 107 97 15 000
B3b 21 10/03/15 17/02/32 99.25 100.00 99.75 -0.60 6 269 485 8.68 2.34 143 194 15 000
B3b 9 24/03/16 18/03/21 97.00 97.80 8.62 3.17 110 186 15 000
B3b 10 27/09/16 21/09/21 100.00 10 1000 8.67 3.51 105 188 15 000
B3b 6 17/10/17 13/10/20 94.75 95.40 94.75 1 199 9.39 4.27 160 255 10 000
B3B-ITuaunxr
B3B-MNuanHr 3 11/04/14 02/04/21 99.50 8.69 1.61 177 195 5 000
B3B-IuanHr 8 28/10/14 19/10/21 100.25 110.10 8.57 2.06 143 184 5 000
B3B-INunanHr 9 29/10/14 20/10/21 100.25 101.00 8.57 2.06 143 184 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 31/01/17 100.30 100.47 100.00 -0.45 2 2 9.20 2.16 202 247 10 000
B3B-InanHr 4 08/04/16 02/04/21 101.50 9.11 3.18 158 235 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.11 3.17 158 235 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.50 100.19 99.95 -0.15 2 50001 8.91 1.55 202 217 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.00 100.04 100.04 -0.03 3 14502 6.78 0.10 22 5 000
PCXb BO-5 29/08/12 28/08/13 100.02 100.07 100.07 0.06 7 6552 6.46 0.10 10 000
PCXB 8 22/11/12  14/11/19 100.78 100.94 7.51 0.33 74 5 000
PCXB 9 22/11/12  14/11/19 101.82 100.86 0.15 3 27 000 7.47 0.33 70 5 000
PCXB 10 06/02/13 29/01/20 100.50 101.00 100.75 0.25 3 8320 7.68 0.52 178 95 5 000
PCXb 11 07/02/13 30/01/20 100.50 101.00 100.75 1 2000 7.69 0.52 178 96 5 000
PCXB 7 11/06/13 05/06/18 98.96 99.12 99.11 -0.08 4 5710 8.06 0.86 170 131 5 000
PCXb BO-2 06/08/13 03/02/15 100.10 -0.02 3 5000 8.26 0.98 179 150 5 000
PCXb BO-3 08/08/13 05/02/15 100.15 8.26 0.98 178 150 5 000
PCXb BO-6 01/05/12 29/10/13 100.00 100.04 100.04 -0.10 3 100 001 8.32 1.21 166 157 10 000
PCXB 15 05/11/13 26/10/21 100.40 100.85 8.57 1.22 190 182 10 000
PCXB 4 02/10/13  27/09/17 7.63 1.14 102 87 10 000
PCXB 3 13/02/14 09/02/17 100.50 101.00 101.00 -0.49 7 205515 8.72 1.43 191 197 10 000
PCXB 6 15/08/14 09/02/18 98.30 8.79 1.92 172 206 5 000
PCXB 16 13/04/15 04/04/22 98.21 100.19 9.38 2.43 209 264 10 000
PCXb 14 07/07/15 29/06/21 97.10 97.75 8.91 2.68 153 217 10 000
PCXB 12 09/07/15 01/07/21 96.25 97.75 8.86 2.69 148 212 5 000
PCXB 13 10/07/15 02/07/21 96.25 97.74 9.49 2.69 211 275 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 8.02 0.31 125 20 000
[asnpomGaHk 5 22/11/12 8.03 0.33 126 20 000
[asnpombank BO-4 24/12/12 20/12/14 100.50 100.60 100.50 5 16 000 7.37 0.42 62 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.85 99.10 7.19 0.98 72 43 10 000
[asnpombank BO-1 08/12/13 99.90 7.97 1.32 123 122 10 000
[asnpombank BO-3 05/02/14 01/02/15 8.57 1.41 177 182 10 000
ANKK
AUMXKK A5 15/10/12 99.40 100.20 7.45 0.22 70 2 000
AUNXKK A6 15/07/14 99.00 100.00 7.84 1.43 102 109 3 000
AMXKK A8 15/06/18 98.00 98.97 98.96 0.65 12 1948 8.22 2.97 75 147 5 000
AVXKK A9 15/02/17 97.12 99.49 8.75 2.07 161 202 5 000
AVXKK A7 15/07/16 100.50 7.74 2.13 57 101 4 000
AMXKK A19 15/05/15 15/11/24 9.13 2.51 181 239 6 000
AMXKK A18 15/04/16 15/07/23 99.00 8.80 3.25 125 203 7 000
AMXKK A10 15/11/18 96.01 99.00 8.63 3.18 110 187 6 000
AMXKK A21 15/02/20 99.40 99.90 99.88 -0.02 2 32500 9.13 3.34 156 236 15 000
AMXKK A1l 15/09/20 91.45 100.00 9.35 3.99 162 253 10 000
AMXKK A16 15/09/21 96.00 97.75 8.94 5.08 99 202 10 000
AVXKK A17 15/04/22 102.30 103.50 8.80 5.69 75 182 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 49 162 5 000
AMXKK-11 A1 15/09/14 15/09/43 99.90 100.15 8.42 1.97 132 169 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 1.31 245 244 3 000
MOB3KC BO-5 08/06/12 08/12/13 9.19 1.31 245 244 2 000
MOB3KC BO-4 01/08/12 01/08/14 9.67 0.02 3 000
MOB3KC BO-6 01/08/12 01/08/14 12.47 0.02 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.25 9.03 0.55 308 230 5 000
MOB3KC BO-2 22/01/12 22/07/13 101.10 8.88 0.97 242 212 5 000
TpaHckpeaAuTO aHK
TpaHckpeanT6aHk 5 12/08/13 99.40 99.90 8.29 0.99 180 153 3 000
TpaHckpeanT6aHk BO-1 17/11/13 98.50 99.70 8.19 1.26 149 144 5 000
TpaHckpeanT6aHk 6 17/04/14 98.02 99.90 8.44 1.61 152 170 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 95.01 99.99 99.99 -0.11 1 29 8.75 3.53 113 196 15 000
MTC 3 20/06/13 12/06/18 100.20 100.93 100.35 0.05 2 350 000 7.72 0.88 133 97 10 000
MTC 1 17/10/13 99.10 99.75 7.33 1.18 69 58 10 000
MTC 4 19/05/11 13/05/14 98.71 99.09 8.25 1.73 127 151 15 000
MTC 2 20/10/15 97.00 98.90 99.00 0.11 1 1 8.26 2.87 82 151 10 000
MTC 8 12/11/15 03/11/20 97.89 98.35 98.00 0.05 5 46 628 9.05 2.91 160 230 15 000
MTC 7 07/11/17 97.75 98.60 97.75 1 1 9.46 4.27 167 262 10 000
Bbimnenkom
BeimMnenkom UHe 1 19/07/13 101.00 101.10 101.00 -0.05 1 1 8.33 0.96 187 157 10 000
Beimnenkom 3 12/07/11 08/07/14 96.26 96.75 96.40 -0.30 3 42 146 9.68 1.85 264 295 10 000
BeimMnenkom 2 23/03/15 14/03/22 90.00 98.45 10.18 2.36 292 344 10 000
Beimnenkom 1 17/03/15 08/03/22 97.75 98.05 97.75 -0.10 8 57 443 10.07 2.34 282 333 10 000
BeimMnenkom 4 17/03/15 08/03/22 97.80 98.24 97.80 -0.10 9 32 611 10.05 2.34 280 331 15 000
BeimMnenkom 6 13/10/15 91.36 96.49 9.79 2.82 237 304 10 000
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BeimMnenkom 7 13/10/15 96.00 97.49 9.89 2.82 247 314 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.83 100.00 8.72 0.32 195 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.62 0.72 242 189
PocTtenekom 1 18/08/11 08/08/13 97.50 10.23 0.88 384 348 2 000
PocTtenekom 11 01/08/12 24/07/19 100.27 100.39 -2.30 0.02 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 91.50 8.14 1.42 133 139 3 000
TENE2 5 10/02/14 31/01/22 91.50 101.70 8.65 1.42 184 190 4 000
TENE2 7 14/04/15 05/04/22 89.63 99.50 98.60 1 565 9.81 2.41 253 307 6 000
TENE2 1 17/06/16 11/06/21 95.01 96.20 10.22 3.37 264 344 5 000
TENE2 3 17/06/16 11/06/21 95.50 96.99 10.20 3.36 262 342 3 000
TENE2 2 17/06/16 11/06/21 95.01 96.99 10.22 3.36 264 344 5 000
NMOTPEBUTENIbLCKUE, TOProBns
BBAO
BBA MM 3 27/02/13 100.00 8.12 0.58 212 139 5 000
MArHUT
MaruuT BO-1 09/09/13 99.76 100.20 99.95 -0.14 1 2730 8.46 1.07 191 170 1 000
MaruuT BO-2 09/09/13 99.90 100.20 99.90 -0.19 5 34730 8.50 1.07 195 174 1 000
MaruuT BO-3 09/09/13 99.75 100.20 99.95 -0.14 1 4090 8.46 1.07 191 170 2 000
Martut BO-4 09/09/13 99.75 100.10 99.90 -0.24 2 20 450 8.50 1.07 195 174 2 000
MaruuT BO-5 28/02/14 98.89 99.30 98.80 -0.65 4 50079 9.01 1.48 216 226 5 000
MaruuT BO-6 22/04/14 98.50 98.82 98.58 -0.12 1 70000 8.82 1.63 189 208 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.20 97.25 97.25 -1.57 1 1 9.60 1.75 260 286 8 000
X5 ®uHaHc 1 01/07/14 98.52 8.28 1.82 125 154 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 97.31 99.90 7.24 0.97 77 48 3 000
Koneinka BO-2 01/10/13 99.40 100.18 9.19 1.13 259 243 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 98.50 99.00 11.72 0.80 543 498 2 000
Yepkusoso
Yepkmsoso 60O-3 08/11/13 98.25 98.90 9.37 1.23 269 262 3 000
CuHeprusa
CuHeprua BO-1 04/10/12 03/10/13 97.46 100.20 9.29 0.19 259 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.25 100.60 100.25 -0.36 1 5 12.55 0.89 616 580 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.00 93.50 93.50 -0.01 2 5210 11.55 2.54 422 481 1 000
Mupatopr
Mupatopr BO-1 29/07/14 12.18 1.80 516 544 3 000
MALLMHOCTPOEHUE
ATOM3HEPIronrPpom
ATOM3Hepronpom 6 15/08/14 97.80 99.50 8.44 1.85 140 171 10 000
TpaHcMalXonauHP
TpaHcmawxonauHr BO-1 23/01/14 10.72 1.40 392 397 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.80 100.80 99.80 -0.25 1 1 9.71 0.40 296 2 000
Kamas BO-2 04/02/14 93.00 99.10 9.45 1.41 265 270 3 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.75 100.10 10.26 0.39 350 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.00 98.50 98.50 1 200 10.70 1.03 418 394 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.00 98.00 13.59 1.17 696 684 1 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 276 302 5 000
rcc
fCC 01 20/09/12 26/03/17 86.06 100.00 9.75 0.16 310 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.39 0.41 164 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.02 0.72 282 229 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.50 99.46 0.04 2 30 9.19 0.73 298 246 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 98.77 99.74 9.73 0.75 350 300 2 000
Connepc 2 17/07/13 102.65 102.75 102.75 0.05 3 114 9.71 0.95 326 296 3 000
MapomawicepBuUc
rMC 02 13/02/15 100.18 100.60 100.10 -0.66 1 447 10.98 2.20 378 425 3 000
TPAHCMOPT
Aspocpnor
Aspodiiot BO-1 08/04/13 100.05 100.25 7.57 0.68 141 84 6 000
Aspodiiot BO-2 08/04/13 99.00 100.25 7.12 0.68 96 39 6 000
TpaHCKOHTEMHep
TpaHckoHTelnHep 1 26/02/13 7.86 0.57 187 113 3 000
TpaHckoHTelnHep 2 04/06/15 100.50 8.54 1.94 145 181 3 000
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Mmo6anTtpaHc
HoelMepesos3Kom 1 10/07/15 97.01 99.99 9.75 1.55 287 301 3 000
HoslMepeso3Kom BO-01 03/03/15 99.10 99.45 99.45 5 321 10.50 2.27 327 376 5 000
HoslMepeso3Kom BO-02 03/03/15 98.50 100.50 10.38 2.27 315 364 5 000
TpaHcaspo
TPAHCASPO 1 25/04/12 23/10/13 99.95 100.10 100.09 -0.05 4 247 12.76 1.16 613 600 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.78 99.95 99.77 -0.03 3 2500 13.10 1.02 658 634 3 000
HO-Tanp
lO-Tavip BO-1 26/03/13 100.00 101.84 100.00 -1.90 1 1 13.08 0.65 698 635 2 000
tO-Tavip BO-2 26/03/13 100.01 101.50 10.18 0.65 408 345 2 000
tO-Tavip BO-6 30/04/13 22/04/15 99.80 10.68 0.75 445 395 2 000
tO-Tavip BO-7 30/04/13 22/04/15 95.01 99.95 10.38 0.75 415 365 2 000
tO-Tavip BO-16 03/06/13 26/05/15 85.15 8.87 0.82 255 213 1 000
tO-Tavip BO-8 02/12/13 26/05/15 100.00 1 1 10.38 1.27 368 363 2 000
tO-Tavip BO-3 19/12/13 102.30 9.79 1.32 305 304 2 000
lO-Tavip BO-4 26/03/14 95.05 97.75 97.55 0.40 3 6 001 11.05 1.56 416 431 2 000
lO-Tavip BO-5 26/03/14 91.00 100.00 10.94 1.56 405 420 2 000
tO-Tavip 5 21/07/16 8.73 3.30 117 196 2 000
SHEPFTETUKAU CETU
PYCIrnarPo
Pycrvmapo 1 22/04/16 12/04/21 97.10 99.00 8.57 3.24 102 180 10 000
Py crvapo 2 22/04/16 12/04/21 97.80 99.40 8.57 3.24 102 180 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 8.79 0.58 279 206 5 000
MocaHepro 3 06/12/12 28/11/14 101.00 101.40 101.40 0.39 1 2 6.39 0.37 5 000
NEH3HEPIo
JleHaHepro 4 21/04/15 18/04/17 99.75 99.95 99.85 -0.14 2 25732 8.74 2.45 144 200 3 000
SHEN OrkK-5
OHEN OrK-5 b-15 19/06/12 18/06/13 100.30 100.55 100.54 -0.04 5 17 820 8.00 0.88 162 125 4 000
OHEJ OrK-5 b-18 25/06/14 95.50 8.70 1.82 167 196 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.42 1.87 236 269 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 89.31 91.00 12.07 3.17 454 531 5 000
MPCK OlrA
MPCK Ora 2 30/08/11 26/08/14 93.52 94.99 11.13 1.90 406 440 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 99.00 8.43 1.52 156 169 4 000
Trk-1 03 25/12/12 14/12/21 7.72 0.42 97 2 000
TrK-1 02 02/07/13 01/07/14 98.40 98.90 8.09 0.92 167 134 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.55 98.40 9.98 0.99 349 322 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.35 87.69 87.50 -0.27 7 3110 23.04 1.08 1648 1628 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.00 98.75 10.75 1.15 413 399 5 000
UpkKyTCKk3aHepro
Wpky TOHepro-1 28/11/13 10.72 1.76 372 398 5 000
Wpky TOHepro BO-1 08/04/14 86.10 100.00 9.14 1.60 223 240 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.90 100.05 8.40 1.05 186 164 3 000
rac
[as3npom-rassHeproceTb 2 23/04/13 9.03 1.36 226 228 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.60 98.50 98.50 0.83 2 2 10.00 1.04 347 324 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 8.48 2.63 112 174 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.53 2.93 208 278 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.01 101.00 105.00 7.46 2 77 3.76 1.10 4 000
AkpoH 3 23/05/12 20/11/13 100.90 103.00 8.98 1.25 228 223 4 000
AKpoH 4 27/05/14 18/05/21 93.00 100.29 11.99 1.73 501 525 4 000
AKpoOH 5 27/05/14 18/05/21 95.00 100.29 12.68 1.73 570 594 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.00 97.69 97.40 0.14 4 3300 10.54 1.59 363 380 2 000
CTPOUTENBLCTBO U CTPOUMATEPUATbI
nce
JICP I'py nn BO-1 26/06/12 25/06/13 100.10 100.30 10.39 0.89 400 364 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.20 100.45 9.82 0.50 309 5 000
JICP I'py nna BO-2 10/09/13 99.41 100.00 10.33 1.06 379 357 2 000
JICP I'py nna BO-3 20/03/14 96.67 96.90 96.86 -0.10 2 606 11.96 1.52 509 522 2 000
JICP I'py nna BO-5 24/07/14 12.14 1.79 512 540 2 000
PeHoBaCtpoulpynn
PCTl-®unHaHc-1 19/12/12 18/06/14 99.51 99.75 99.55 0.10 5 8246 12.43 0.40 568 3 000
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OdrepTl lNorailienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus™  O®3 cBonam mnH py6.

INenCneuCMy
NeHCneuCMY 1 07/12/12 102.10 102.40 102.40 0.25 1 100 9.62 0.36 286 2 000
NeHCneuCMY BO-2 23/05/13 102.55 103.20 8.98 0.57 298 225 2 000
TEXHOJIOrMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 95.00 98.00 10.38 4.36 257 353 8 000
POCHAHO 2 20/12/17 95.00 98.00 10.38 4.35 257 353 10 000
POCHAHO 3 20/12/17 95.31 97.98 10.31 4.36 250 346 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.24 100.48 100.48 0.07 12 127 225 5.74 0.05 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.75 101.86 101.80 0.30 3 48 766  7.23 0.35 47 19 000
A®K Cuctema 1 07/03/13 101.15 101.20 101.15 0.95 4 421  7.93 0.59 190 120 6 000
A®K Cuctema 4 15/03/16 99.90 98.19 0.39 2 566 8.71 2.09 156 198 20 000
NMPOPMEOUNA
MpodMeana dnHaHc 1 18/07/13 16/07/15 98.90 99.24 99.56 0.20 2 512 11.28 0.96 483 452 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.03 100.15 100.15 -0.05 2 100 12.14 0.87 577 539 2 000
CutpoHuke BO-2 08/10/12 07/10/13 100.00 100.03 100.00 0.05 10 9540 10.86 0.21 414 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 8.54 0.90 214 179 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.80 100.50 2 300 000 8.44 0.79 216 170 10 000
POCBAHK BO-2 08/07/13 99.95 8.15 0.93 172 140 5 000
POCBAHK A3 06/05/11 06/11/13 98.20 98.20 0.04 7 25704 8.57 1.24 189 182 5 000
POCBAHK A5 06/05/11 07/11/14 9.58 2.11 242 285 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 99.00 99.90 99.80 -0.10 7 236 010 8.57 1.42 176 182 5 000
Anbda-bank 2 07/06/13 02/12/16 100.80 101.00 100.80 -0.30 1 500 8.43 0.85 208 169 5 000
MAOM BaHk
MOM Bank BO-1 29/11/12 101.25 101.58 101.50 -0.06 1 4684 8.38 0.35 162 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.50 100.45 0.45 5 77 057 8.45 0.39 170 5 000
MOM Bahk 8 09/07/13 09/04/15 99.70 100.00 100.00 -0.03 23 24942 9.20 0.92 279 245 6 000
MOM Bank BO-2 21/03/14 99.00 8.35 1.54 147 161 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.85 100.50 9.22 1.46 239 247 5 000
Homoc 9 15/06/12 14/06/13 100.05 100.17 100.16 0.16 4 1303 8.72 0.87 235 197 5 000
Homoc 11 02/07/14 02/07/14 99.75 100.17 100.10 0.10 1 3000 9.66 1.81 264 292 5 000
Homoc BO-2 18/04/13 18/10/14 99.45 99.99 100.00 0.34 1 1 8.13 0.71 194 140 5 000
Homoc 12 25/08/13 28/08/17 99.45 99.90 99.75 -0.09 1 300 8.93 1.02 241 217 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.30 100.40 8.90 0.92 249 215 3 000
BaHk 3eHuTt BO-2 22/09/12 22/09/13 99.97 100.03 100.03 0.04 5 6360 7.60 0.16 94 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.17 100.23 100.23 2 1650 8.07 0.31 130 3 000
BaHk 3eHuTt BO-6 26/11/12 26/05/14 99.65 99.72 99.72 0.07 5 1528 8.21 0.34 144 5 000
BaHk 3eHuTt BO-4 07/02/13 07/02/15 100.27 100.31 100.31 0.01 2 2 8.46 0.52 255 173 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.21 100.34 8.42 0.54 248 169 3 000
BaHk 3eHuT BO-1 07/04/12 07/04/13 99.00 -1.00 3 2000 9.17 0.68 302 244 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.30 100.40 8.54 0.84 220 180 5 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.30 99.60 99.40 0.25 3 11 000 9.80 1.59 289 306 5 000
NMPOMCBA3bBAHK
MpomcB sisbbaHk BO-2 20/02/13 18/02/15 99.79 99.99 9.30 0.55 333 257 5 000
MpomcB sisbbaHk 5O-4 20/02/13 18/02/15 99.55 99.90 99.88 -0.10 1 1 9.15 0.55 318 242 5 000
MpomcB sisb6aHk 6 17/06/13 99.02 99.30 99.30 -0.18 10 81438 9.27 0.88 289 252 5 000
MpomcB sisbbaHk BO-3 04/02/14 98.26 98.99 9.30 1.41 250 255 5 000
Bank Cl6
BaHk CIMNB BO-2 26/03/12 23/09/13 99.05 100.05 100.04 0.14 1 5000 9.14 1.10 256 238 5 000
Bank CIMNB BO-1 09/10/12 09/04/13 10.90 0.21 418 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 99.85 100.15 7.94 0.39 118 3 000
MKB
MKB 8 10/10/12 08/04/15 100.10 100.25 8.58 0.21 185 3 000
MKB 7 15/01/13 14/07/15 100.05 100.16 100.16 0.01 17 248 871 9.35 0.48 261 2 000
MKB 6 07/08/12 100.03 100.13 100.13 0.09 3 1100 5.66 0.04 2 000
MKB BO-4 15/10/12 15/04/14 99.91 99.94 99.93 0.01 4 3866 8.40 0.22 165 5 000
MKB BO-1 22/02/13 22/02/14 97.01 99.50 99.30 -0.34 4 25002 9.98 0.56 401 325 3 000
MKB BO-3 27/04/13 27/04/15 99.60 99.84 99.47 -0.23 3 45 000 10.20 0.73 398 347 4 000
MKB BO-5 23/06/14 97.55 97.69 97.69 0.09 1 100 10.83 1.78 382 409 5 000
NMETPOKOMMEPL
MeTtpokommepy, 7 20/02/11 22/08/12 99.94 100.00 7.56 0.08 3 000
MeTtpokommepL, 6 22/08/12 100.00 100.04 100.03 -0.01 1 1 7.37 0.08 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 101.78 101.90 101.88 0.09 3 20000 8.02 0.40 127 5 000
MeTtpokommepy 5O-01 03/09/13 03/03/15 100.10 100.60 100.26 3 15351 8.82 1.05 229 206 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.91 99.99 99.95 2 5650 8.97 1.07 241 221 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 29/10/13 100.25 100.33 100.25 -0.05 4 18 968 9.40 0.61 335 267 3 000
Ypancub Nuanur 6O-1 28/02/14 99.92 100.00 99.92 0.12 1 1450 9.94 0.81 364 320 2 000
Ypancub Nuanir 6O-4 03/07/14 98.14 98.20 98.14 -0.21 6 11 398 10.80 1.01 430 404 3 000
Ypancub Nuanur 6O-5 05/02/15 100.30 100.60 100.60 0.30 1 1 11.44 1.16 481 468 3 000
Ypancub Nuanur 6O-6 10/02/15 100.00 101.00 11.07 1.25 438 432 3 000
Ypancub Nuanur 6O-7 22/04/15 99.50 99.70 100.00 0.05 12 1011 11.46 1.37 468 471 2 000
Ypancub Nuanur 6O-2 12/01/15 100.65 101.60 11.55 2.18 436 482 2 000
Ypancub Nuanur 6O-9 17/02/15 101.25 101.90 101.80 0.50 2 1445 11.12 2.22 391 439 2 000
KB PEHECCAHC KAMUTAN
PeHnKan BO-3 05/08/13 05/08/14 97.51 97.58 97.50 0.13 19 301 221 12.95 0.96 649 619 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.14 100.16 100.14 30 7295 12.04 0.07 2 000
TKC BO-4 18/04/13 16/04/15 99.95 100.05 100.02 0.11 1 400 13.58 0.70 740 685 2 000
TKC 2 28/07/13 13.88 0.88 750 713 1 000
TKC BO-1 20/09/13 99.03 100.60 14.16 1.06 761 740 2 000
TKC BO-2 29/11/11 26/11/13 102.92 103.00 102.91 -0.24 28 6 166 14.48 1.23 780 773 2 000
POCIOCCTPAX
PocroccTtpax 2 12/11/12 02/11/17 100.20 100.46 10.03 0.30 326 5 000
EABP
EABP 3 29/10/13 25/10/16 99.30 8.51 1.21 184 176 5 000
EABP 1 03/02/14 28/01/19 100.20 100.45 8.55 1.42 174 180 5 000
EABP 4 11/02/14 06/02/18 9.16 1.44 234 241 5 000
EABP 2 26/02/15 21/02/19 99.00 100.25 9.24 2.33 199 250 5 000
OHukpeanT BaHk
tOHuKkpeanT BaHk 4 13/11/12 10/11/15 99.30 99.55 0.02 1 29996 8.65 0.30 188 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.71 100.01 9.17 1.04 264 241 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 93.81 100.00 100.00 0.15 3 20 105 8.66 1.05 212 190 5 000
OHukpeanT BaHk 5 03/09/13 01/09/15 9.05 1.05 251 229 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.70 1.32 196 195 5 000
tOHuKkpeanT BaHk 1 07/09/16 98.00 9.13 3.61 149 234 5 000
Panddansen
PandxpaiiseH 4 06/12/11 03/12/13 100.95 101.00 101.00 0.10 1 976 8.10 1.30 137 135 10 000
PandxpaiiseH BO-7 27/11/13 99.40 102.00 8.46 1.29 174 171 5 000
WUHT BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 170 5 000
PyccCraHpapT
Py ccCranpapt 6O-1 09/11/12 07/11/14 100.00 100.89 100.85 0.14 2 788 8.08 0.29 130 5 000
Py ccCranpgapt 6O-2 26/03/13 24/03/15 99.30 100.20 100.20 0.16 1 175 8.84 0.65 274 211 5 000
Py ccCrtanpapt 6O-6 03/11/13 03/05/15 99.01 99.99 9.82 1.21 315 307 5 000
BocTt-3kcnpecc
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.50 100.00 10.69 1.16 406 393 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.62 0.60 159 89 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.20 100.00 99.85 0.05 1 1 8.39 0.38 163 5 000
XK BaHk 5 19/10/11 17/04/13 99.50 100.25 9.08 0.71 289 235 4 000
XK BaHk BO-3 22/10/13 22/04/14 9.05 1.20 239 230 4 000
XK BaHk 7 26/04/12 23/04/15 10.34 2.38 307 360 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.50 9.90 1.57 300 316 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12  14/09/15 99.99 8.10 0.15 147 2 000
Py cdmHancbank 9 18/09/12 15/09/15 99.99 8.58 0.15 194 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 96.00 8.85 0.93 242 210 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.50 9.83 1.05 329 307 4 000
Py cqmHancbank 10 12/11/13 10/11/15 101.00 8.04 1.24 135 129 2 000
Py cqmHancbank 11 13/11/13 11/11/15 10.04 1.25 335 329 2 000
OTIN BaHk
OTMN BaHk BO-3 01/11/12 30/10/14 100.48 100.70 100.55 1 1000 8.48 0.27 170 4 000
OTMN BaHk BO-2 04/03/14 03/03/15 99.50 99.55 99.55 3 15500 11.09 1.46 426 434 6 000
OTIMN BaHk 2 25/03/14 95.80 96.10 96.06 2 364 11.18 1.55 430 444 3 000
OTN BaHk BO-1 29/07/14 94.41 94.78 94.45 0.05 1 500 11.41 1.82 438 467 5 000
CKbB-baHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.25 7.72 0.36 96 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.20 99.80 10.15 0.82 383 341 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.90 100.10 100.00 -0.10 3 2001 8.32 0.21 159 2 000
CKB-baHk BO-6 09/07/13 08/07/14 98.12 98.38 98.15 -0.30 1 1 10.86 0.94 442 411 2 000
KpeautEBpona BaHk
KpenEspbaHk 6 21/08/12 18/02/14 99.95 100.05 8.04 0.07 4 000
KpenEspbaHk BO-2 10/02/14 10/02/15 99.00 99.40 11.00 1.41 420 425 5 000
KpenEspbaHk BO-1 27/04/14 93.01 98.00 10.41 1.64 347 367 5 000
BaHk UHTe3a
WHTesa 03 11/10/13 13/04/15 99.60 99.99 9.46 1.15 284 270 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.
LleHTp-UHBeCT
LieHTpNHBECT 2 25/06/13 24/06/14 100.20 100.40 100.20 -0.15 1 3000 10.41 0.89 402 366 3 000
LienTpNHBECT BO-1 18/12/12 17/06/14 99.55 99.95 9.49 0.40 274 2 000
LienTpNHBeECT BO-5 18/12/12 17/06/14 99.55 99.95 9.22 0.40 247 1 000
LienTpNHBECT BO-2 18/04/13 16/04/15 99.77 100.11 9.89 0.71 370 316 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 8.64 0.41 189 5 000
Cesasbbank 04 24/04/13 13/04/22 100.10 9.27 0.73 306 254 5 000
CasasbbaHk 05 16/04/15 07/04/22 9.71 2.44 242 297 5 000
KpanunHBecT6aHk
KpaiimHe ectbaHk 5O-1 19/10/12 19/04/14 99.50 99.80 99.80 0.30 2 38 10.26 0.24 350 2 000
CynoctpouTternbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.46 100.00 10.05 0.11 347 2 000
Cypoctp BOO1 03/03/13 03/03/14 90.01 99.25 12.65 0.58 665 592 2 000
Cy pocTp 04 10/04/12 08/10/13 99.05 99.25 99.01 -0.24 1 200 12.22 1.13 562 546 2 000
MeTkombaHk
MeTkomGaHk BO-1 02/02/13 02/08/14 11.62 0.50 574 489 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.17 100.45 10.52 0.69 435 379 2 000
AbcontoT 6aHK
A6contoT 6aHk 5 30/07/14 27/07/16 10.21 1.82 318 347 2 000
CMnN BaHk
CMI Bank 01 27/11/12  23/05/17 100.00 100.15 100.10 -0.04 1 3000 10.11 0.34 335 3 000
TaTtdoHabaHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.00 99.90 99.90 -0.09 1 1 11.13 1.35 437 438 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.75 99.94 99.75 -0.05 2 4860 9.99 0.23 323 2 000
TatdoHabaHk BO-3 29/11/12 27/11/14 100.50 100.99 100.90 0.10 8 16 310 9.69 0.35 293 2 000
TatdoHabaHk 7 16/12/11 14/12/12 100.10 100.60 8.80 0.39 205 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.06 100.00 100.00 4 19 335 11.56 0.55 561 483 3 000
TatdoHabaHk 6 28/02/12 26/02/13 99.00 99.00 2.10 2 335 12.40 0.57 641 567 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.40 99.75 11.27 0.68 512 454 2 000
PETMOHAJIbHbIE
MOCKBA
Mocksa 54 05/09/12 99.81 101.00 100.18 -0.01 6 9996 5.41 0.12 15 000
Mocksa 61 03/06/13 107.41 108.00 6.19 0.81 30 000
Mocksa 53 01/09/13 100.35 7.11 1.05 57 35 15 000
Mocksa 63 10/12/13 110.25 111.34 6.49 1.26 15 000
Mocksa 62 08/06/14 109.00 109.64 109.45 -0.25 4 102 120 7.23 1.68 27 49 35 000
Mocksa 39 21/07/14 90.01 98.86 8.27 1.89 121 154 10 000
Mocksa 64 24/06/15 97.23 98.50 7.68 2.67 31 94 20 000
Mocksa 44 16/11/15 111.00 113.90 7.73 2.78 32 98 40 000
Mocksa 56 22/09/16 95.01 97.50 8.62 3.59 98 183 20 000
Mocksa 49 14/06/17 96.21 97.00 97.00 0.02 1 20 7.90 4.18 13 106 25 000
Mocksa 48 11/06/22 87.01 89.99 8.26 7.09 1 114 30 000
MOC OB
MockoBckast O6n 8 11/06/13 101.00 101.24 101.00 0.14 2 300 7.94 0.86 158 119 19 000
MockoBckast O6n 7 16/04/14 98.81 99.99 99.20 -0.10 2 20 000 8.68 1.61 176 194 16 000
HUXENOPOOCKASA OB
Hwxeropoackas O6n 5 02/12/12 101.51 102.00 7.15 0.36 39 3 000
Hwxeropoackas O6n 4 17/11/12 98.02 100.40 6.51 0.32 3 000
Hwuxeropoackas O6n 6 07/10/15 99.31 99.80 8.46 1.98 136 173 5 000
Hwxeropoackas O6n 7 16/11/16 102.70 103.00 102.75 -0.25 2 28 058 8.86 2.44 157 212 8 000
CAMAPCKAA OBNn
Camapckan O6n 5 19/12/13 101.75 102.00 101.75 0.15 1 1000 8.22 1.32 148 147 8 000
Camapckan O6n 6 10/05/13 105.51 106.35 7.33 0.74 110 60 2 000
Camapckan O6bn 7 30/11/16 97.00 98.50 8.53 2.28 130 179 12 000
AKYTUA
Ay Tna 1 11/04/13 100.00 100.25 100.00 -0.25 1 2 8.18 0.45 144 3 000
Axy Tna 9 19/09/13 101.40 7.92 0.69 175 119 2 000
Ay Tna 7 17/04/14 99.40 100.00 7.83 1.37 106 108 3 000
KPACHOOAPCKUWN KPAA
KpacHogapckuin kpawn 2 14/12/12 100.00 0.40 2 000
KpacHopnap 02 05/11/15 100.02 101.00 8.42 1.39 163 167 1 000
KpacHogapckuin kpan 3 27/09/14 99.80 100.50 8.09 1.55 120 135 4 000
KPACHOAPCKUWN KPAA
KpacHosipckuwi kpan 4 08/11/12 100.88 100.96 100.96 0.11 6 67 740 7.20 0.28 42 10 000
KpacHospckui kpan 5 29/11/16 101.60 102.00 101.98 -0.02 1 2990 8.15 1.74 116 141 9 000
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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.
KOMU
Komun Pecn 7 22/11/13 86.15 100.82 7.11 0.80 81 37 1 000
Komun Pecn 9 18/10/14 97.00 100.00 7.99 1.62 107 125 2 000
Komun Pecn 8 03/12/15 94.50 8.64 2.45 134 190 1 000
Komun Pecn 10 15/12/16 9.03 2.58 169 229 2 000
yaOMYPTUA
Yamy ptus 05 24/11/16 103.15 110.00 8.70 2.71 131 196 2 000
KOCTPOMCKASA OBNACTb
KocTpomckas obnactb 5 20/12/12 100.25 100.75 7.96 0.40 121 3 000
KocTpomckas obnactb 6 17/11/16 100.40 100.66 100.66 -0.01 3 2135 9.49 2.04 236 276 4 000
BOJTIOroOACKASA OBn
Bonoroackas o6n. 02 14/12/16 103.20 103.69 9.51 2.48 220 277 3 000
PECIN KAPENMUA
Kapenus 14 30/11/16 101.05 103.50 101.85 8 20049 9.08 1.94 199 235 1 000
APOCJIABCKAA OBINACTb
Apocnasckaa O6n 9 16/05/13 100.00 100.75 100.25 0.69 1 14 850 7.73 0.53 181 100 3 000
Apocnasckas O6n 10 15/04/14 99.01 99.70 8.33 1.39 154 158 3 000
PA3AHCKAA OBJIACTb
PszaHckas O6n 1 27/11/14 100.00 108.15 8.46 1.35 170 171 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 102.30 7.18 0.41 43 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.26 1.33 51 51 2 000
CBEPOJIOBCKASA OBINACTb
Ceepanosckasi obn. 01 11/12/16 101.70 102.85 8.09 2.02 97 136 3 000
TBEPCKASA OBINACTb
Teepckaa O6n 5 26/12/13 107.30 108.01 9.84 1.30 311 309 4 000
Teepckaa O6n 6 12/06/14 103.00 105.03 8.21 1.01 170 145 3 000
Teepckaa O6n 7 15/12/15 97.85 98.19 9.59 2.68 222 285 3 000

UcrmoyHuk: REUTERS, pacyenwr: baHk S3EHUT
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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 1.93 2.62 166
RUSSIA'17 3.25% uUsD 04/04/17 102.250 102.500 2.73 2.68 4.34 0.25 203
RUSSIA'18 11% uUsD 24/07/18 142.200 143.350 3.20 3.03 4.79 0.36 233
RUSSIA'30 7.5% uUsD 31/03/30 123.354 123.512 3.36 3.34 5.39 1.04 213
RUSSIA20 5% uUsD 29/04/20 111.375 111.875 3.32 3.25 6.52 0.63 214
RUSSIA'22 4.5% usb 04/04/22 107.375 107.875 3.59 3.53 7.92 0.88 217
RUSSIA'28 12.75% usb 24/06/28 186.400 187.600 4.88 4.81 9.32 1.06 319
RUSSIA'42 5.625% usbD 04/04/42 115.250 115.750 4.67 4.64 15.52 1.50 261
FTOCKOMMAHUU
Masnpom
GAZPR'13 4.505% usb 22/07/13 101.808 101.933 1.99 1.82 0.72 -0.02 161
GAZST'13 5.625% usb 22/07/13 101.750 102.250 3.15 2.46 0.72 278
GAZPR'13 9.625% usb 01/03/13 104.800 105.100 1.37 0.88 0.56 99
GAZPR'13 7.343% usb 11/04/13 103.650 104.025 2.04 1.51 0.68 165
GAZPR'13 7.51% usb 31/07/13 105.150 105.650 2.27 1.78 0.95 188
GAZPR'14 10.5% usb 25/03/14 111.650 111.775 3.23 3.16 1.53 -0.10 285
GAZPR'14 10.5% usb 08/03/14 111.400 111.525 3.19 3.11 1.49 -0.10 280
GAZPR'14 8.125% usb 31/07/14 109.625 110.000 3.12 2.94 1.83 271
GAZPR'15 5.092% usb 29/11/15 105.250 106.250 3.41 3.10 3.09 0.25 291
GAZPR'16 6.212% uUsD 22/11/16 109.150 110.000 3.89 3.68 3.83 327
GAZPR'18 8.146% uUsD 11/04/18 119.000 120.000 4.34 4.16 4.68 352
GAZPR'19 9.25% uUsD 23/04/19 126.500 127.000 4.62 4.55 5.26 -0.11 366
GAZPR'22 6.51% uUsSD 07/03/22 113.000 113.750 4.80 4.71 7.29 0.25 346
GAZPR'34 8.625% uUsD 28/04/34 132.751 133.753 5.93 5.86 11.44 -0.50 408
GAZPR'37 7.288% uUsD 16/08/37 121.041 122.059 5.70 5.63 12.66 -0.12 377
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 106.147 108.147 1.60 -0.28 0.97 120
TRANSN'14 5.67% uUsD 05/03/14 104.349 105.280 2.86 2.28 1.52 -0.02 246
TRANSN'18 8.7% uUsD 07/08/18 126.174 126.612 3.80 3.72 4.81 -0.02 292
PO
RZD'17 5.739% uUsD 03/04/17 108.000 108.750 3.85 3.68 4.12 -0.25 318
CoBkomdnoT
SOVKOM'17 5.375% uUsD 27/10/17 97.250 98.250 599 5.77 4.57 -0.30 528
FTOCBAHKU
BTB
VTB'12 6.609% usb 31/10/12 101.300 101.500 1.37 0.59 0.25 100
VTB'15 6.465% usbD 04/03/15 105.600 106.100 4.16 3.97 2.38 374
VTB'18 6.315% usbD 22/02/18 102.384 103.384 5.81 5.60 4.66 -0.05 504
VTB'18 6.875% usbD 29/05/18 105.500 106.250 5.75 5.60 4.88 494
VTB'20 6.551% usbD 13/10/20 102.250 103.250 6.20 6.04 6.38 0.25 505
VTB'35 6.25% usbD 30/06/35 104.400 104.900 590 5.86 12.65 0.03 399
Bank MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.207 103.957 3.16 2.22 0.77 0.09 279
BANK OF MOS'15 6.699% USD 11/03/15 104.000 104.750 5.04 4.74 2.39 464
BOM CAPITAL'15 6.699% USD 11/03/15 99.201 100.201 7.03 6.61 2.38 -0.01 669
B3b
VEB LEAS'16 5.125% usbD 27/05/16 100.748 101.748 4.91 4.62 3.50 0.16 438
VEB'17 5.45% usb 22/11/17 105.500 106.000 4.28 4.18 4.66 0.25 351
VEB'20 6.902% uUsD 09/07/20 111.976 112.474 5.05 4.98 6.33 391
VEB'25 6.8% uUsSD 22/11/25 110.750 111.750 5.64 5.54 9.11 402
Masnpomb6aHk
GAZPROMB'13 7.933% uUsSD 28/06/13 104.250 104.750 3.16 2.62 0.89 278
GAZPROMB'14 6.25% uUsD 15/12/14 104.000 104.500 4.45 4.24 2.23 -0.35 405
GAZPROMB'15 6.5% uUsD 23/09/15 105.150 105.650 4.72 4.55 2.84 427
PCXbB
ROSSELKH'13 7.175% uUsSD 16/05/13 103.875 104.125 2,22 1.91 0.78 184
ROSSELKH'14 7.125% uUsSD 14/01/14 105.625 106.000 3.14 2.89 1.41 275
ROSSELKH'14 9% uUsSD 11/06/14 110.750 111.250 3.02 2.76 1.75 0.25 261
ROSSELKH'17 6.299% uUsSD 15/05/17 108.000 109.000 4.43 4.20 4.19 375
ROSSELKH'18 7.75% uUsD 29/05/18 116.500 117.500 4.50 4.32 4.84 0.50 366
ROSSELKH'21 6% uUsD 03/06/21 100.146 100.771 595 5.77 3.46 0.38 546
Cbepb6aHk
SBER'13 6.48% uUsD 15/05/13 103.600 103.850 1.87 1.56 0.78 149
SBER'13 6.468% usbD 02/07/13 104.000 104.375 2.07 1.67 0.91 168
SBER'15 5.499% usbD 07/07/15 106.650 106.950 3.11 3.01 2.75 0.65 265
SBER'17 5.4% usbD 24/03/17 104.250 105.250 4.38 4.15 4.11 0.25 372
SBER'21 5.717% usbD 16/06/21 103.417 104.417 5.23 5.09 7.08 0.14 397
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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 2.96 2.63 0.71 259
EVRAZ'15 8.25% usD 10/11/15 106.250 107.250 6.11 5.79 2.90 569
EVRAZ'18 9.5% usD 24/04/18 107.100 107.850 7.93 7.77 4.50 -0.40 723
EVRAZ'18 6.75% usbD 27/04/18 95.500 96.000 7.73 7.62 4.75 0.50 700
AnbsiHCc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.250 106.000 7.62 7.31 2.29 0.25 729
Anpoca
ALROSA'14 8.875% usbD 17/11/14 110.164 111.141 4.18 3.76 2.11 -0.04 378
ALROSA'20 7.75% usbD 03/11/20 105.900 106.400 6.80 6.73 6.21 0.40 569
Bbimnenkom
VIMPELC'13 8.375% usD 30/04/13 104.100 104.350 2.80 2.48 0.73 242
VIP FIN'16 6.493% usbD 02/02/16 101.070 101.070 6.15 6.15 3.10 0.57 570
VIMPELC'16 8.25% usbD 23/05/16 106.584 107.089 6.28 6.13 3.32 0.31 579
VIMPELC'18 9.125% usbD 30/04/18 108.000 108.500 7.39 7.29 4.56 -0.15 666
VIP FIN'21 7.748% usD 02/02/21 97.500 98.500 8.16 7.99 6.12 0.25 709
Nykownn
LUKOIL'14 6.375% usbD 05/11/14 109.000 109.350 2.27 2.12 2.12 0.50 184
LUKOIL'17 6.356% usD 07/06/17 110.625 111.500 3.93 3.74 4.25 323
LUKOIL'19 7.25% usD 05/11/19 115.000 115.375 4.78 4.72 5.81 372
LUKOIL'20 6.125% usD 09/11/20 108.500 109.000 4.86 4.79 6.61 -0.50 367
LUKOIL'22 6.656% usD 07/06/22 114.000 114.750 4.85 4.76 7.50 -0.50 348
MTC
MTS'20 8.625% usD 22/06/20 114.650 114.950 6.24 6.20 5.99 0.15 517
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 03/02/21 113.000 113.500 4.73 4.66 6.59 0.60 351
CeBepcTanb
SEVERSTAL'13 9.75% usD 29/07/13 106.625 107.000 2.96 2.59 0.98 258
SEVERSTAL'14 9.25% usD 19/04/14 109.350 109.850 3.59 3.30 1.60 -0.15 320
SEVERSTAL'17 6.7% usD 25/10/17 101.000 102.000 6.47 6.24 4.43 578
TMK
TMK'18 7.75% usD 27/01/18 96.236 97.236 8.63 8.39 4.55 -0.28 799
THK
TNK-BP'13 7.5% usD 13/03/13 103.747 106.747 1.40 -3.19
TNK-BP'15 6.25% usbD 02/02/15 106.500 107.100 3.52 3.28 2.30 309
TNK-BP'16 7.5% usD 18/07/16 112.500 113.500 4.06 3.80 3.53 349
TNK-BP'17 6.625% usD 20/03/17 110.339 111.344 4.15 3.93 4.02 -0.05 349
TNK-BP'18 7.875% usD 13/03/18 117.116 118.130 4.40 4.22 4.62 -0.35 359
TNK-BP'20 7.25% usD 02/02/20 116.004 117.029 4.70 4.55 5.87 -0.41 360
YACTHBIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% usbD 24/06/13 105.250 105.700 3.28 2.79 0.88 290
ALFA BANK'15 8% usbD 18/03/15 106.150 106.650 5.46 5.26 2.37 0.65 507
ALFA BANK'17 7.875% usbD 25/09/17 105.139 106.139 6.68 6.45 4.25 0.35 601
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.500 103.500 2.59 0.05 0.38 222
NOMOS BANK'13 6.5% usbD 21/10/13 102.650 103.650 4.25 3.43 1.18 0.09 389
NOMOS BANK'15 8.75% USD 21/10/15 103.994 104.994 7.33 6.99 2.83 -0.01 695
MpomcBA3b6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 105.248 105.498 5.07 4.81 0.93 0.87 473
PSB FINANC'14 6.2% usbD 25/04/14 97.999 98.499 7.44 7.13 1.65 715
PROMSVYAZB'15 12.75% USD 27/05/15 110.253 111.253 8.57 8.20 2.43 828
PROMSVYAZB'16 11.25% USD 08/07/16 106.507 108.507 9.24 8.65 3.30 -0.01 886
XK®b
HOME CREDIT'14 7% usbD 18/03/14 102.501 103.001 5.37 5.06 1.54 0.01 502
i
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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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