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EMBI+ Global Sovereign Spread

IlenoBbie unaekxcol ZETBI
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Qs EM BL+ Global Spread, 6.11. Muni Corp
4607 113.0
oA
. 12.5 1
420 1
112.0
400 A
1115 1
380 <
111.0 1
360
110.5 1
3407
320 T T T T T T y 110.0 T T
226 286 47 107 167 227 287 3.8 SHI0N 110N 17 HioN

Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT

29

119.0
18.0
117.0
116.0
115.0
114.0
113.0
112.0
111.0
110.0
109.0
108.0
107.0
106.0
105.0

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3HaY. A 3a ileHb
BHeUIHUH PHIHOK J0JIra
UST-10 yield 147 V -0.03
UST 10-2Y sprd 126 Y -2
EMBI+Glob. 333 V -8
EMBI+Rus sprd 206 VY -4
Russia’30 yield 308 V 0.00
JleHeKHBIA PHIHOK
Libor-3m 044 V 0.00
Euribor-3m 038 V -0.01
MosPrime-1m 6.76 V¥V -0.01
Kopcuera B 11B 719.5 A 56.2
Jlenos. B 1B 1333 A 46.5
NDF RU 3m 66 V¥ 0.0
BaJIIOTHBII PEIHOK
USD/RUB 32.20 A 0.020
EUR/RUB 39.623 A 0.185
EUR/USD 123 A 0.004
Kopsuna 115 35.731 A 0.084
DXY Unpekc 82635 V¥ -0.159
DOHIOBBIE WHIEKCHI
RTS 13774 'V 0.0%
Dow Jones 13008.7 Y -0.49%
DAX 67751 A 0.04%
Nikkei 225 8695 V¥ -0.61%
Shanghai Comp. 2103.6 A 0.94%
ChIpbeBblie PEIHKH
Hedrs Urals 1052 A 0.96%
Hedrs Brent 1049 V -0.11%
3os10TO0 1614.3 A 0.21%
CRB Index 299.5 Y -0.99%

Hcmounuxk: Reuters, Bloomberg, L[B
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3Ha4. A 32 eHb MIN.

Price Return

OFZ 110.8 0.01 107.5
Muni 1 VY -0.10 110.5
Corp 111.3 0.03 110.7
Corp-10 115.8 0.04 115.5
Total Return

OFZ 244.4 0.08 230.8
Muni 3399 V -0.24 3211
Corp 338.8 0.17 318.6
Corp-10 340.3 0.22 3210
OGBpeM TOProe B cermeHTe (MIH py6.)

OFZ 612 206 o
Muni 97 V -252 10
Corp 4 430 1206 19

Hcmounux: MMBB, bark BEHUT
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EsxenHeBHBINA 0030D

PbIHOK
I's1aBHBIE HOBOCTU

Mundun P® pazmecrui aBa Beimycka O®3 cepun 25080 ¢ moraieHueM B anpeJie 2017 roza Ha 13,010 MJIpJ pyo. mpu oobeme
npemriokeHus B 35 miapa pyo. u O®P3 cepuu 26209 ¢ moramieHHEM B HIOJE€ 2022 roaa Ha 9,323 MJIPA py0. nmpu oOobeme
npeaIoxkeHus B 15 Mipx pyo. Cupoc mHa O®3-I1/T 26209 0 HOMUHAIY COCTaBWI 14,428 mipy pyo., Ha OD3-I1/] 25080 - 19,108 mipa pyo.
JI0XO/THOCTBD 110 CpeZTHEB3BEIIEHHOH IIeHe 0burauil 26209 cocraBuia 7,92% roJloBbIX, Oymar BelIycka 25080 - 7,68% rozioBbIX.

OAO «Pocrenekom» u Tele2 oGcy:kAal0T OOMEH aKTHBAaMH, B PaMKaX KOTOPOTO CKAaHAMHABCKasdA KOMIIAHUA MOAYYHUT 100%
CDMA-oneparopa «Ckaii JIunk», nepenas «PocrejiekoMy» MakKeT B pa3dMmepe KOHTPoabHOro B «Tele2 Poccus». /Uurepdaxc/

OAO «Homoc-0aHK» 1 aBIryCTa OTKPOeT KHUTY 3aABOK HHBECTOPOB Ha NMpHo0peTeHne GupxkeBbIx 60H10B BO-03 Ha 5 MiIpx pyo.
OpueHTHD CTaBKH IEPBOTO KYITOHA OOJIUTanuil yCTaHOBJIEH B Anamna3oHe 8,8-9,25% To/[0BBIX, UTO COOTBETCTBYET JOXOIHOCTh K rOZI0BOM odepTe B
pasmepe 9-9,46% rozoBbix. /IHTEpdakce/

OAO «Bauk «IlerpoKOMMepI» HPOBOAUT MPe-MAPKETHHT JABYX BBIIIYCKOB GUP:KeBbIX o0/mmramuii cepuu b0-02 Ha 3 muipa pyo.
u cepuu B0-03 Ha 5 mupa py6. OpueHTUD CTaBKHU MepBOTO KyrnoHa 60H/10B BO-02 ycTaHOBJIEH HAa YPOBHE 9,25-10% TOOBBIX MPH 1,5-JIE€THEH
odepre u BO-03 - 9,5-10,25% Tro/I0BBIX IIpH 2-JeTHeH odepTe. /HHTEpdaKc/

I'pynna BTB nopa3zmecTtiiia eBpOGOHABI ¢ MOrallleHHeM B anpeJie 2017 roia Ha CyMMy 500 MJIH J0JL1. /Bloomberg/

OcHOBHbBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

Buepa: 01.08.2012 — cpena

CTaTucTuKa Kuras: ° Bbiwiara kynona: Poceus, 25073 (6.85%, 5.1 mupz py6.), Fasmpomb6ank, BO-03 (8.5%, 423.8 miH py6.),
Manufacturing PMI IZIOB3KCBAHK, B0-04 (6.95%, 103.9 mun py6.), IJ/TOBAKCBAHK, B0-06 (6.95%, 69.3 MiH py6.),

Bauk MockBbl, 2013, SGD (4.25%, 3.2 cuHramypckux zosut.), Pocreaekom, 11 (11.7%, 87.5 miH py6.),
Crarucruxka EBposzonsr: PMI  ABCOJIIOT BAHK, 05 (8%, 71.8 MiH py6.), Gallery Media, 2015 (10%, 2.5 MiH py6.), Fasmpom, 2020
Manufacturing, ADP Employment (SEN) (7.201%, 17.5 MIH py6.)

Ch
ange * O¢epra: Poccust, 25080 (150 miipz py6.), Poccus, 26209 (150 mipy py6.), Pocresnexkom, 11 (3 mipz

CraTucruka CIIIA: ISM py6.), Bauk Crpoiikpeaur, BO-01 (1 wiipz py6.), Bauk Crpoiikpenur, BO-02 (1 mipa py6.)

Manufacturing, ~ FOMC  Rate ., 1jgramenme: Pocens, 25073 (150 MIIpZ py6.)

Decision
* Pazmemenue: Pocens, 26209 (1.5 mipz py6.)
CerogHa: 02.08.2012 — yeTBepr
CraruceTuka EBposzonbr: ° Brrtara kymona: P/, 23 (9%, 673.2 muH py6.), THK-BP, 2015 (LPN) (6.25%, 15.6 miH xosut.), THK-
Announces Interest Rates BP, 2020 (LPN) (7.25%, 18.1 muH nosL), Beivnenkom, 2016-2 (LPN) (6.493%, 16.2 MIH J0JUL),

. Beimnenkom, 2021 (LPN) (7.748%, 38.7 muH py6.), Merkom6ank, BO-01 (8.7%, 65 miH py6.),
Crarmernka  CIA:  Initial  Muparopr ®unanc, 01 (6%, 74.8 miH py6.), [pymma JICP (OAO), 02 (9.8%, 244.3 MJIH py6.)

jobless claims, Continuing claims + Opepra: JIOKO-Bamx (3A0), 05 (2.5 Mpa py6.)

* [Toramenue: Muparopr ®uHaHc, 01 (2.5 Mp/ py6.)

3aBTpa: 03.08.2012 — nATHULIA

Cratucruxka EBpozonsr: PMI

. . [ 0,
Composite, Retail sales Britara kynona: HOBATIK, 2016 (LPN) (5.326%, 15.9 muH go0su1.), HOBATAK, 2021 (LPN) (6.604%,

21.4 MJIH J10/U1.), Bosirorpaackast o6acts, 35002 (8.99%, 1 muH py6.), CUHEK, 2015 (LPN) (7.7%, 9.6
Cratucruka CIITA: Change in  MuH fo1.), Bank MockBbl, 02 (7.55%, 376.5 MatH pyb.)
Non-farm payrolls, . Ogpepra: IJIOBAKCBAHK, BO-04 (3 wipz py6.), [JTOBAKCBAHK, BO-06 (2 Mipy py6.)

Unemployment Rate, ISM Non-
Mantf. Composite « [Toramenune: CHHEK, 2015 (LPN) (250 miH py6.)
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EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
Kupuan Covrues

®PC ocraswia PpbIHKM 0€3 KOHKPDETHMKH, HO C HEKOTOPBIMH sychev@zenit.ru
HaaexKa1amMmu

PesysnbraThl 3aBepiuuBuIerocs Buepa 3acefianus OPC He /jau PhIHKAM YETKHX N0ABO/I0B  Kpusas US Treasures
JUIA pocTa. B uroroBom 3asiBieHun 6I)IJII/I CABUHYTHI OLIEHKHW TEMIIOB BOCCTAaHOBJIEHHUA C ——— nyiz . —C 0712
«YMEPEHHOTO pOCTa» JI0 «HEKOTOPOTO 3aMeJUIeHUs», a TakKKe HEeCKOJIBKO H3MEeHEHbI 94
(opMyTHPOBKE OTHOCHUTEIBHO BO3MOKHOCTEH OyAyLINX AEHCTBUU DPETyiATOpa, KOTOpble HA 311
OCHOBAHMHU aHAJIOTH ¢ 2010T. ObUIM MHTEPIPETHPOBAHBI GOJIBLUIMHCTBOM HabiozarTesneil Kak 28 A
MOBBIIIAIONINE BEPOSATHOCTh HOBBIX Mep CTUMY/IMPOBAHUS B TeYEeHHE MABYX OJIMIKANIINX 257
3acemanuii. TeM He MeHee, OUEBHAHO, UTO HAa (OHE IOTOKA CMEIIAHHBIX CTAT/AHHBIX 392 ]
MoCJIeHUX ABYX MecsAueB, ®PC mia crapTa HOBBIX JeHCTBUN HEOOXOAMMBI OZHO3HAUYHBIE 16
CUTHAJIBI YXy/IIEHNUs CUTYalluy, 1 Haubosiee IPUCTAIbHOE BHUMAHUE B 3TOM KOHTEKcTe GyZAeT 137
obpalleHo Ha TOKas3aTeJqM pbIHKA Tpyna. Kak pesysbrar, JOXOAHOCTH BAOib KpuBoi UST (1)(;
MOJIPOCTIH Ha 5-7 61, a GOHOBbIE UHAEKCHI 3aBEPIIMIN JIeHb B CPeTHEM Ha IMOJI(DUTYPHI HIDKE 0.4 7
OTMETOK BTOPHUKA. [I0 CJIeAyIoNero 3acejaHus HHBECTOPH! OyAyT UMeTh, KaK MUHUMYM, /IBE 0.1 : ‘ ‘ ‘ ‘

2Y 3Y 5Y 7Y 10Y 30Y
BO3MOXHOCTH KOHKPETU3HUPOBATh JeTa/Id IpOoLIeAlIero 3acegaHusd: 3TO €ro IIPOTOKOJI,

MyGIMKAIMA KOTOPOTO HAMEYEHA HA 22 aBIYCTa, M BhICTyIUeHue b.BepHanke Ha exerogmoi —lemownu: Reuters
koH(epeHuu B J[kekcon Xoisie, KOTOPOE COCTOUTCs 1 ceHTAOps. Cpelu Mpo4mx HOBOCTEN

Cuapaast EMBI+ (Poccus, Bpazwians)
CTOUT BBIIEJIUTh BUEPAIIHUE cy1abble JJaHHBIE MPOU3BOJACTBEHHOro ISM 3a WMI0Jb, KOTOPbIE

S EMBI+ GlobalSpread, 6. EMBI+ Russi Spread, 6.11.
CHUJKAIOT OXHJaHUA aKTUBHU3AlUHU B IIPOMBINUIEHHOCTH, U HEIUVIOXHE JaHHBbIE II0 UIOJIbCKOU

s EM BI+ Brasil Spread, 6.11.
460
KOTOPOTro HaMedeHa Ha IIATHHILY. 430

3aHATOCTU OT areHTcrBa ADP, mpensapsiomue oduiiuanpHbil oTyeT MUHTPYAa, MyOIuKaIus

21.6 276 3.7 9.7 157 217 277 28

Hcmounuk: Bloomberg

Cupag Poccus-30 / UST-10Y

S Poceus-30/USTi0 capaa (np. wukaa), 6.,

Pocens-30 (n1es. mkana), %

— ] S T-10 (71€B.1Ka1a), %
5.0% 1
4.5% 1
4.0%
3.5%
3.0%

2.5%
2.0%
1.5%

1.0%
20.6  28.6 6.7 14.7 22,7 30.7

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

I LIBOR-3M / UST-3M enipag, 6.1
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Hcemounux: Reuters
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EsxenHeBHBINA 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues
EBpoOOH/BI C/1€ayIOT 3a HE(PThHIO k.sychev@zenit.ru

POCCHICKHI CErMeHT 3aBepIINI AeHb C TIOMOKUTEbHBIM Pesy/ITaTOM, IBUraeMblii ckopee CYBEPEHHBIE €BPOOGIMTaiuu

BOCXOJAIled JUHAMHUKOM Ha PBIHKaX CBIPbsA, HeXenu pesyiapratamu 3acepanusa OPC u 2(7)(5)
oxxuaauaMu ceropaAaniHux pemrennit EIIB. CyBepeHHbIe BbIIycKH cokpatwiu crpaabl k UST, 550
. . 525

KOTHPOBKH BJIOJIb KPHUBOH NMPHUOABIJIM B CPEIHEM OKOJIO 25 OII, HCKJIIOUEHUEM CTasl JAJIbHUH 500
475

BBITyCK Poccusi’42, TOPrOBaBIIUICS B TeueHWE [IHS TMOJA OTMeTKou 118.5%. KompopaTuBHBIN 250 RUSSIA2

CerMeHT ocrayicsi 6e3 CYIIeCTBEHHBIX M3MEHEHHUH; TOYEUHBIH poCT ObLI 3aMETeH B BBIIYCKax j-gg

Espasa, JIykoiina, HO B 060UX CJIyYasx HaXOAWICA B JUANa30He +25-50 OIL. 375
350

325 RUSSIA'30, RUSSIA22

. 3.00 A20
JIoKa/IbHBIV PBIHOK: CJIa0bIe pe3yabTaThbl ayKMOHOB O®3 u poer 275 RUSEIATY
RUSSIA'17

2.50

AKTHBHOCTHU B KOPIIOPATHUBHOM CETrMEHTE 3(2,3

0O 2 4 6 8 10 12 14 16 18 20

Ha s0ka/JIbHOM pBIHKE BYe€pa COCTOSUTHCH ayKIMOHBI MuH(HMHA, HA KOTOPHIX MHBECTOPAM
Mpe/IarajiuCh 5- U 10-JIETHHE BBIMYCKH 00muM o6beMoM 50 (35+15) Mupx pyb. PesysmbraTs Hcmovnux: Reuters
pasMelieHni BBIIVISIZIETN JIOCTAaTOYHO 1a60: MuHGHUHY yJaioch Pa3MeCTHTh [0 BEPXHHM Kpusaa O®3
TpaHuIaM 3asBJIEHHbIX HAKAHyHE WATA30HOB JIOXOIHOCTH MeHee TOJIOBUHBI 3asBJIEHHOTO oo
obbemMa, W OBUIM OTrpaHUYEHBI COXPAHAKIIUMCS AedUIUTOM JUKBUAHOCTH. Ha BTOpHUYKE 875

KOTHPOBKHU JlaJIbHEero ydacrka KpuBoii O®3 B TeueHue JHSA HaXOJIINCh B OOKOBUKE U He :20
.25

BBIXO/IWJIX 32 TPAHUIIBI AUalla30HA 15 (9:8 KOpHOpaTI/IBHHﬁ CEKTOP 3aME€THO aKTUBU3UPOBAJICH, HO g4

TaKXKe IIOKa3asl AOCTaTOYHO CKpOMHbIﬁ pe3ysnbraT: KOTHPOBKU HanboJsee JIMKBUOHBIX 6yMaF 7.75

7.50

725

7.00

6.75 ——buepa

6.50 Henento Hasaz

6.25 MecsiL, Hasag,

6.00 - T T T T T T T T T T |
0O 1 2 3 4 5 6 7 8 9 10 11

npubaBUIH B cpeZiHeM He Gosiee 10 6.

Hcemounux: Reuters, pacuemuvt banka SEHUT
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Hcemounux: Reuters, paciemuvt banka BEHUT
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EsxenHeBHBINA 0030D

KoprmopatuBHbI€ COOBITHUA

YepKkHu30BO: YCTOMYHUBHIA POCT Mpou3BoaAcTBa B 11112, B Gymarax
HE BUJIUM KaKUX-TN00 KPATKOCPOYHBIX Miei

Cerogusa I'pynna «Yepkusoso» (-/B2/-) omybimkoBana omepanuoHHbIe faHHBIE 3a 11112,
KOTOpBIE MBI OIleHHBAaeM KaK JI0CTaTOYHO CribHble. OTMeTuM, uTo Bo 2K12 I'pynmna coxpaHuia
BBICOKHE TEMIIBI POCTA MPO/IAXK B CETMEHTE IITUIEBO/ICTBA (+28% r/T), IpU 5TOM TaK:Ke 3aMETHO
YJIYYIIUINCh Pe3yJIbTaThl B CETMEHTe CBHHOBOJCTBA — POCT IPOAAXK COCTaBWI 27.5% T/T
(mporuB 2% r/r B 1K12). BmMecTe ¢ TeM, B cerMeHTe MsCOIepepaboOTKH Ipojaxku Bo 2K12
MIPOZIOJIKUJIN COKPAINATHCS, XOTS U MEHBIIUMHU TeMIaMH: 00beM peasn3alii CHU3WICI Ha
10.6% T/T IpOTUB CHIDKEHUA Ha 12.3% T/r B 1K12. B OTHOIIEHUHU CpeTHUX IIeH pean3anuu
OTMeTHM, 4TO 10 uToraM 1I112 BO BcexX OIeparMOHHBIX CerMeHTaX, KpoMe MsACOIepepaboTKH,
POCT IIeH T'/T He CMOT KOMIIEHCUPOBAaTh ocabseHus Kypca pyOsisi, 4TO IPUBEJIO K CHIXKEHHIO
CPEe/IHUX IIeH Ha IPOJYKIUIO B JI0JUIAPOBOM SKBUBAJIEHTE.

. B 11112 06'beM IPOU3BO/ICTBA B CETMEHTE MTUIEBOACTBA BBHIPOC /10 158.3 ThIC. TOHH, YTO
Ha 34.2% MpeBbIIIaeT mokasarespb 11111, OTMeTuM, pocT mpojask r/T GbLT 06yCI0BIeH
BIroyeHneM co 2K11 B KoHcCOJMAUpOBaHHBIE pe3yabraThl Ipymmbl «UepKu30BO»
06BeMOB BhIIyCcKa « MocceIbIpoMa», KOTOPbIe HE YUUTHIBAIUCH B pe3ysIbTaTax ['pymmbl
3a 1K11, a Takike paclIMpeHHe TPOU3BOJCTBEHHBIX MOIIHOCTEN BpsiHCKOTO U
ITeH3€HCKOr0 MTHIIEBOMYECKUX O00KOB. CpefHss IleHa peajn3allid B CerMeHTe
nrureBosicTBa B 11112 Beipociia Ha 2.5% 1/t (1o 73.61 py6./kr 6e3 yyera H/IC), uro He
CMOIJI0O KOMIIEHCHPOBATh POCT Kypca J[A0Julapa, B pe3yJsibTaTe IleHa B J[0JJIADOBOM
SKBUBAJIEHTE CHU3WIACh HAa 4.4% (M0 2.4 mosui./kr). OTMeTHM, YTO CpefHsA IeHa
peasuzanuu Bo 2K12 B Jlo/utapax NMpakTHYecKHd He uaMeHmach kK 1K11, a B py6sisax —
BBIpOCyIa Ha 3% (710 74.67 py0./Kr).

*  OObBeM IIPOU3BOACTBA B CBUHOBOZCTBE IO UTOraM 11112 cocTaBmI 46.8 THIC. TOHH, UTO
Ha 13.9% mpeBbllIaeT pe3ysapTathl 11111 (Torma kak B 1K12 pocT r/T COCTaBHJI TOJIBKO
2%). Kak u B ceTMeHTe NTHIIEBOACTBA, POCT LIeH HE CMOT KOMIIEHCHPOBATh OcIabieHIe
py6J1s1. B pesysipraTe cpe/iHss ieHa peayn3alyy BhIpocia Ha 5.1% 1/t (1o 81.32 py6./kr
6e3 yuera HJ/IC), Torza Kak B JI0JUTAPOBOM BBIPasKEHWH IleHa CHU3WIACh Ha 1.9% (70
2.65 ZOJIJI./KT), IPU STOM CpefHss IleHa peanusanuu Bo 2K12 B posutapax modtu He
u3MeHmwIach k 1K11, a B py6Jisax — Beipocsia Ha 1.9% (10 82.06 py6./kr).

. Bo 2K12 npoziaku B cerMeHTe MsCOIepepabOTKH IIPO/IOJIKAIN 1aiaTh, CHU3UBIINCH 110
uroram 1112 B nesiom Ha 11.4% 1/T (1o 62.1 THIC. TOHH). B TO K€ BpeM:, yBesnueHUe
cpeziHel neHbl peaynus3anuu B 11112 (1o 144.11 py6./kr 6e3 yuera H/IC, pocr Ha 12.6%
r/T) GBLIO IOCTATOYHBIM, YTOOBI 00ECTIEUNTH POCT B /I0JIADOBOM SKBUBAJIEHTE HA 5.2%
r/t (0 4.7 moyuL./Kkr). B mokBapTasibHOM comocraBieHUu pybseBas IeHa Bo 2Ki2
MMpaKTUYECKU He U3MEHMJIach 1o cpaBHeHHo ¢ 1K12 (143.82 py6./kr), a B Hosutapax —
CHU3UJIACh Ha 1.9% (710 4.66 KOJUL./KT).

Ha rtexymmuii momenT Bbimyck YepkuszoBo BO-3 (YTM 9.74%/D 1.21 r.) WHAUKATHBHO
TOPTYeTCs CO CIP3/I0M OKosio 320 6m k kpuBoit O®3. ComocraBUMbIe CIIP3ABI MPE/JIararoT
6osee sukBuAHble BhIMycku Komeiika BO-2 u X5 ®uHaHC 4, UMelOIMe, Ha HAll B3IVIAJ,
COIIOCTABUMBIE YPOBHHM KPEIWTHOTO PpHCKA, 4YTO /ejlaeT uX Oojiee IPUBJIEKATEIbHBIM
BJIOKEHHEM.
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JAMHaAMHKA OIlepAallMOHHBIX

PbIHOK

nokaaaresiei I'pynnsl «YepKu3oBo»

MruuesoacTeo
O6beM Npoaax, TbiC. TOHH
Cp. ueHa peanusaumu, py6./kr*

Cp. ueHa peanmusaumu, Aonn./kr*

ini2

158.3
73.61
2.40

ini1

118.0
71.79
251

%%

34.2%
2.5%
-4.4%

CBUHOBOACTBO
O6beM Npoaax, ThIC. TOHH
Cp. ueHa peanusaumu, py6./kr*

Cp. ueHa peanmsaumu, Aonn./kr*

46.8
81.32
2.65

41.1
77.41
2.70

13.9%
5.1%
-1.9%

Msiconepepa6oTka
O6beM Npoaax, ThIC. TOHH
Cp. ueHa peanmsaumu, py6./kr*

Cp. ueHa peanmsauuu, Jonn./kr*

62.1
144.11
4.70

70.1
127.98
4.47

-11.4%
12.6%
5.2%

* - yeHbl 6e3 yyema HOC

Hcemounux: /lannvie Komnanuu,

pacuemvt banka BEHUT



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
[enbTaKpeaut, 5O-03 -/Baa3/- na 4 000 9.48 01.08.2012 07.08.2012 HeT /1r. ir./3r.
B3B-JuauHr, 07 BBB/-/BBB na 10 000 9.20-9.31 03.08.2012 07.08.2012 HeT /2.76T. 3r./10 ner
TpaHchuH-M, BO-08 NR HeT 2000 H/A H/O 07.08.2012 HeT / Hig HeT / 3T.
®CK EQC, 22 BBB/Baa2/- na 10 000 KyrnoH: 9% 02.08.2012 08.08.2012 HeT / Hig 10 net / 15 net
Homoc-BaHk, BO-03 -/Ba3/BB aa 5000 8.99-9.46 07.08.2012 09.08.2012 HeT /1T, ir./3r.
MpomcesAsb6aHk, 14 -/Ba2/BB- na 3000 Hn 07.08.2012 09.08.2012 Hao /Hig H/a /5.5 ner
Metpokommepu, BO-02 B+ /Ba3/- aa 3000 9.46-10.25 XX.08.2012 XX.08.2012 HeT / 1.43T. 1.5r./3r.
MeTtpokommepy, 5O-03 B+ /Ba3/- na 5000 9.73-10.51 XX.08.2012 XX.08.2012 HeT /1.86T. 2r./3r.
CsszHor Bank, 01 -/B3/- aa 2000 14.22-14.76 XX.08.2012 XX.08.2012 HeT /1T ir./3r.
UenoyHuk: Bloomberg, Cbonds, Finam
Boinyck PeimHr, S&PIM/F  NomGapa LB O61Lem amuccum, Bid cover/ OpueHmp dakmyeckan Para Amopmwm3zaums/
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 Het /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 pnal236r.
Kut ®duHaHc Kanurtan, 03 NR HeT 1150 H/g / 100% 11.30 11.30 29.05.2012 HeT / 3T.
CMTMM 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 / 2.44T.
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.
HMTN, BO-02 BB-/Ba3/- aAa 4000 3.0/100% 9.73-10.25 9.20 02.05.2012 HeT /2.70T.
®CK ESC, 12 BBB/Baa2/- na 10 000 1.4/100% 8.37-8.58 8.26 27.04.2012 HeT /3.49r.
BaHk KonbLo Ypana, 01 B-/-/- na 1000 H/a / 100% 11.56-12.09 11.83 27.04.2012 HeT /1r.
Asuartcko- 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+ aAa 4 000 H/a / 100% 9.46-9.73 9.46 27.04.2012 Het /1rT.
16.0
- YTP/YTM, (%)
15.0
145 CBsi3Hoit bark, 01
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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 6.56 0.00 150 000
O®d3 46002 08/08/12 100.01 100.34 5.25 0.02 62 000
O®d3 25069 19/09/12 100.65 100.72 100.72 0.02 7 101 194 5.35 0.13 45 000
O®d3 25067 17/10/12 101.20 101.25 101.25 7 140 091 5.40 0.21 45 000
O®d3 26198 02/11/12 99.97 100.10 100.10 0.20 1 3989 5.47 0.25 42 000
O®d3 25072 23/01/13 100.50 100.62 100.60 -0.03 9 87881 5.94 0.48 150 000
O®d3 25078 06/02/13 100.40 100.45 100.40 0.01 3 30290 5.99 0.50 22 100 000
O®d3 25065 27/03/13 103.85 104.40 6.61 0.63 63 46 000
O®d3 26200 17/07/13 99.87 99.96 -0.04 2 2 6.29 0.94 50 000
O®d3 26201 16/10/13 100.11 6.67 1.17 14 2 47 000
O®d3 25076 13/03/14 100.65 100.80 100.75 -0.20 28 1043477 6.70 1.52 6 155 000
O®d3 25068 20/08/14 109.55 110.15 109.95 0.15 10 312 907 6.84 1.80 20 45 000
O®d3 26202 17/12/14 108.75 110.00 109.62 0.17 12 4279 6.96 2.11 33 40 000
O®d3 25071 26/11/14 102.10 102.80 102.60 0.05 5 75003 6.98 2.14 35 80 000
O®d3 25079 03/06/15 99.30 99.70 99.70 0.10 5 148 013 7.24 2.60 1 60 150 000
O®d3 25075 15/07/15 99.35 99.22 -0.08 4 240 000 7.31 2.72 4 67 150 000
O®d3 25077 20/01/16 100.00 100.10 100.05 0.05 7 75 177 7.47 3.12 8 81 150 000
O®d3 46017 03/08/16 95.40 99.30 96.75 0.15 1 1 7.61 3.10 22 95 80 000
O®d3 26203 03/08/16 98.00 98.35 98.25 -0.10 1 1 7.55 3.45 7 87 150 000
O®d3 48001 31/10/18 95.10 8.83 3.58 131 215 24 000
O®d3 46019 20/03/19 4.83 3.99 26 000
O®d3 25080 19/04/17 99.43 99.65 99.45 0.10 25 1093014 7.68 3.99 7 97 150 000
O®d3 26206 14/06/17 99.43 99.55 99.50 0.01 18 171 500 7.66 4.14 1 94 150 000
O®d3 26204 15/03/18 98.75 99.50 99.10 -0.25 3 552 001 7.85 4.57 12 109 150 000
O®d3 46021 08/08/18 80.49 89.50 89.35 0.05 8 2320000 7.98 4.62 24 121 107 000
O®d3 46014 29/08/18 86.20 96.32 7.97 4.72 21 119 62 000
O®d3 26208 27/02/19 98.40 99.20 99.20 15 358 010 7.80 5.15 98 150 000
O®d3 46005 09/01/19 8.39 5.84 44 151 27 000
O®d3 46018 24/11/21 92.60 93.89 93.40 0.60 1 765 8.04 6.28 3 111 133 000
O®d3 26205 14/04/21 99.25 99.40 99.20 -0.15 33 414 068 7.88 6.39 94 150 000
O®d3 46022 19/07/23 86.80 7.53 7.64 46 45 000
O®d3 26207 03/02/27 99.95 100.05 100.05 -0.03 7 1074 8.31 8.46 3 115 150 000
O®d3 46012 05/09/29 6.27 11.16 40 000
O®d3 46020 06/02/36 84.50 85.49 85.00 1.30 6 20 012 8.56 10.51 9 117 135 000
METAMNYPIMYECKAA U TOPHOOOBLIBAIOLAA MPOMBILWWNEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.60 99.70 7.34 0.98 97 68 15 000
HIIMK
HIIMK BO5 30/10/12 100.85 100.88 100.87 -0.02 3 10 300 7.15 0.25 56 10 000
HJIMK BO1 04/12/12 101.15 7.11 0.34 50 5 000
HIIMK BO6 05/03/13 100.15 100.33 7.52 0.57 163 89 10 000
HIIMK BO2 19/06/13 17/12/14 100.50 100.75 100.60 -0.40 1 1 8.17 0.86 192 152 5 000
HJIMK BO3 19/06/13 17/12/14 100.70 101.10 100.70 -0.15 1 1119 8.05 0.86 180 140 5 000
HIIMK BO7 11/11/14 100.50 101.68 8.63 2.08 160 200 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.90 99.95 0.05 2 2500 7.15 0.29 55 5 000
MMK BO5 04/04/13 99.85 100.00 99.99 0.14 4 8 7.79 0.65 178 115 8 000
MMK BO8 15/08/13 12/02/15 100.00 8.16 0.98 179 150 5 000
MMK BO4 27/02/14 89.21 99.60 98.28 -0.72 5 75 9.03 1.47 231 238 5 000
MMK BO6 10/07/14 96.70 -0.40 1 8 000 9.30 1.84 238 267 5 000
MMK BO7 22/07/14 9.14 1.87 220 251 5 000
CeBcTanb
CeBcTtans BO1 20/09/11 18/09/12 100.02 100.05 100.01 -0.09 15 250 714 7.46 0.13 110 15 000
CeBcTanb BO2 15/02/13 101.13 101.34 101.10 1 1 7.78 0.52 197 116 10 000
CeBcTans BO4 15/02/13 99.50 101.34 101.10 2 2 7.78 0.52 197 116 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.41 100.50 100.41 -0.04 4 15 002 8.00 0.87 174 135 8 000
Anpoca 22 28/06/13 23/06/15 100.41 100.50 100.50 0.10 5 10 032 7.89 0.88 162 123 8 000
Anpoca 23 18/06/15 95.01 101.60 101.01 0.01 3 10 002 8.83 2.55 162 219 7 000
Anpoca 20 23/06/15 95.00 101.11 -0.10 1 10 000 8.78 2.56 156 214 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.63 100.95 7.92 0.62 196 129 10 000
EBpas 3 22/03/13 13/03/20 100.50 100.85 100.70 3 3 8.23 0.62 227 160 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.00 107.55 108.00 0.45 2 2 9.61 1.93 264 298 10 000
CubmeTtnHBeCcT 2 16/10/14 10/10/19 106.00 108.09 9.84 1.93 287 321 10 000
EBpas 2 26/10/15 19/10/20 98.50 99.90 10.09 2.78 280 344 10 000
EBpas 4 26/10/15 19/10/20 90.22 102.50 88.03 -11.15 2 2 15.26 2.76 797 861 5 000
EBpas 5 06/06/16 27/05/21 90.00 98.00 93.00 -2.00 2 2 10.94 3.31 349 427 5 000
EBpas 7 02/06/16 25/05/21 94.00 95.99 10.42 3.30 298 375 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 98.01 99.49 99.26 -0.24 3 131 9.53 2.32 240 289 5 000
MeTannonHsect 5 16/03/15 07/03/22 99.00 99.55 99.55 0.25 3 3 9.40 2.32 227 276 10 000
MeTannonHsect 6 19/03/15 10/03/22 96.50 99.50 9.45 2.33 232 281 10 000
Meuen
Meuen 4 25/07/13 21/07/16 99.22 99.88 99.88 0.38 1 5 11.87 0.94 554 521 5 000
Meuen 5 16/10/12 09/10/18 100.32 100.69 100.70 0.06 3 5928 9.35 0.21 284 5 000
Meyen BO1 11/11/11 09/11/12 99.20 99.90 8.23 0.27 163 5 000
Meuyen BO2 12/03/13 98.80 99.40 99.40 0.40 3 141 11.04 0.59 512 441 5 000
Meuyen BO3 24/04/13 98.40 99.28 101.20 3.00 2 2 8.15 0.71 207 151 5 000
Meuen 2 15/06/11 12/06/13 96.25 97.15 96.20 -1.30 4 19 12.51 0.84 627 586 5 000
Meuen 15 18/02/14 09/02/21 94.90 13.02 1.43 632 637 5 000
Meuen 16 18/02/14 09/02/21 81.01 95.00 94.95 1 5100 12.26 1.43 556 561 5 000
Meuyen BO4 11/02/14 10/02/15 96.00 97.50 96.00 -1.50 1 38 13.65 1.39 697 700 5 000
Meuyen BO5 07/04/15 100.00 11.55 2.52 435 491 5 000
Meuyen BO6 07/04/15 100.00 2 000
Meuyen BO7 07/04/15 100.00 11.55 2.52 435 491 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 435 491 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 435 491 3 000
Meyen 13 01/09/15 25/08/20 88.01 96.00 13.00 2.61 577 636 5 000
Meyen 14 01/09/15 25/08/20 92.08 93.00 12.88 2.60 565 624 5 000
Meyen 17 02/06/16 27/05/21 84.57 87.87 84.54 -4.43 1 1 14.17 3.27 674 750 5 000
Meuyen 18 02/06/16 27/05/21 92.00 11.31 3.27 387 464 5 000
Meyen 19 07/06/16 01/06/21 84.14 94.00 102.00 8.00 2 2 7.94 3.33 49 127 5 000
TMK
TMK BO1 22/10/13 99.00 99.20 9.82 1.16 330 316 5 000
CY3K
CY3K 1 05/07/13 26/06/20 100.55 100.79 100.75 0.05 21 144 714 8.66 0.90 236 200 10 000
PMK
PMK 3 17/12/13 15/12/15 96.65 98.49 12.36 1.30 574 571 3 000
PMK 4 05/06/14 02/06/16 91.60 95.99 12.46 1.72 560 582 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.50 101.00 101.49 0.19 1 1 8.08 0.34 147 5 000
KOKC
KOKC BO2 28/05/14 95.25 97.40 96.30 0.45 4 64 11.28 1.70 442 464 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.30 92.50 92.50 0.10 21 21 864 14.18 1.46 746 753 15 000
Pycan 8 15/04/15 05/04/21 87.14 88.00 87.12 -0.88 2 2 14.92 2.39 776 828 15 000
UWHPPACTPYKTYPA
PXO
PXao 7 07/11/12 100.50 6.14 0.27 5 000
P>X[ BO1 05/12/12 100.95 101.00 7.24 0.35 63 15 000
P>XO 9 18/05/11 13/11/13 99.47 0.02 1 1 7.46 1.24 89 81 15 000
P>XO 10 06/03/14 111.12 111.27 111.27 0.09 14 181 220 7.50 1.41 81 85 15 000
P>XO 23 29/01/15 16/01/25 8.01 2.20 93 138 15 000
P>XO 11 18/11/15 98.85 99.50 8.26 2.93 92 161 15 000
PX[O 16 06/06/16 05/06/17 98.90 99.04 98.90 -0.14 6 15001 8.40 3.36 94 173 15 000
P>XO 19 16/07/18 08/07/24 100.97 100.01 1 1000 8.31 4.83 53 153 10 000
®dCK E3C
PCKEDC 6 26/09/13 15/09/20 99.40 99.85 99.75 -0.10 3 105001 7.50 1.10 103 84 10 000
PCKESC 8 26/09/13 15/09/20 99.45 99.85 99.65 0.29 1 1 7.60 1.10 113 94 10 000
P®CKEDC 18 09/06/14 27/11/23 101.05 101.45 101.21 0.01 5 18211 7.93 1.74 105 129 15 000
P®CKESC 15 23/10/14 12/10/23 99.76 101.64 101.50 3 104 990 8.15 2.03 114 152 10 000
P®CK ESC 10 24/09/15 15/09/20 98.30 99.00 8.27 2.78 98 162 10 000
PCKESC 7 27/10/15 16/10/20 97.30 98.00 8.57 2.87 125 192 5 000
PCKEDC 12 22/04/16 19/04/19 99.00 99.50 99.00 1 1 8.59 3.22 117 193 10 000
PCKEDC 9 24/10/17 16/10/20 96.30 97.00 8.98 4.27 131 225 5 000
PCKESC 11 24/10/17 16/10/20 96.30 97.00 8.97 4.27 130 224 10 000
PCKESC 19 18/07/18 06/07/23 90.00 96.25 9.02 4.82 124 224 20 000
PCKESC 13 22/06/21 95.51 97.00 9.46 6.33 144 253 10 000
HMTN
HMTM BO-2 29/04/15 86.00 100.00 9.32 2.44 214 268 4 000
PocaBTonop
PocasTtopop 1 29/11/16 100.90 101.50 9.81 3.80 224 311 3 000
PocBopgokaHan
PoceopokaHan 3 11/11/13 09/11/15 96.03 99.60 98.43 0.77 8 424 10.59 1.22 403 394 3 000
BopokaHan
BopokaHan 1 09/12/15 99.50 8.99 2.94 165 234 2 000
3anagHbiv C4
SanagHemn CO 1 29/04/16 13/05/31 98.50 99.45 9.12 3.23 170 246 5 000
BanagHbn CL1 2 29/04/16 13/05/31 98.70 99.69 9.12 3.23 169 246 5 000
SanagHbn CO 3 24/02/17 06/02/32 98.79 99.90 1.90 2 35000 9.38 3.70 184 269 5 000
SanagHbn CL1 4 24/02/17 06/02/32 99.50 100.50 99.90 0.10 2 35000 9.38 3.70 184 269 5 000
BanagHet CO1 5 24/02/17 06/02/32 99.50 100.50 9.41 3.69 187 272 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 98.80 9.38 1.53 262 274 7 000
HE®Tb n A3
rA3NPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.03 100.20 100.14 -0.01 11 479 512 7.03 0.27 43 15 000
Fasnpom A9 12/02/14 99.61 100.00 99.61 0.11 1 50 7.64 1.43 94 99 5 000
lasnpom A1l 24/06/14 110.74 111.70 110.74 0.04 1 1 7.70 1.72 83 106 5 000
INykownn
Ny konn BO-1 06/08/12 2.28 0.01 5 000
Ny konn BO-2 06/08/12 -1.16 0.01 5 000
Iy konn BO-3 06/08/12 2.28 0.01 5 000
Iy konn 6O-4 06/08/12 -3.83 0.01 5 000
Ny konn BO-5 06/08/12 2.99 0.01 5 000
Ny konn BO-6 13/12/12 7.03 0.37 42 5 000
Ny konn BO-7 13/12/12 100.01 6.69 0.37 8 5 000
Iy konn 4 05/12/13 100.04 100.09 100.04 -0.11 4 37005 7.49 1.29 88 84 6 000
Masnpom HedpTb
[asnpom Hedrb 3 15/01/13 12/07/16 96.25 97.15 8.03 0.46 141 8 000
[asnpom Hedorb BO-5 09/04/13 99.80 99.94 99.85 0.05 3 48 201  7.49 0.67 146 85 10 000
[asnpom Hedorb BO-6 09/04/13 99.80 99.90 99.85 0.10 2 100 000 7.49 0.67 146 85 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.10 100.90 8.07 2.23 97 144 10 000
[asnpom Hedrb 8 02/02/16 99.50 101.00 8.85 2.98 150 220 10 000
Fasnpom Hedorb 9 08/02/16 26/01/21 100.20 101.00 8.68 2.99 132 203 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 99.00 110.05 99.21 0.01 2 2 9.29 4.29 161 255 10 000
[asnpom Hedrb 4 10/04/18 09/04/19 96.01 98.49 96.01 -1.50 3 3 9.32 4.54 159 256 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.10 100.30 100.25 0.25 3 2001 7.33 0.88 106 67 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 98.70 99.50 99.46 0.74 4 150 308 7.89 1.08 143 123 5 000
BawHedTH
BauHedrs 1 18/12/12 13/12/16 101.50 101.96 101.92 -0.04 6 606 7.37 0.38 76 15 000
BauHedrb 2 18/12/12 13/12/16 101.50 102.00 101.96 -0.04 2 426  7.27 0.38 66 15 000
BauHedrs 3 18/12/12 13/12/16 101.60 101.91 101.91 0.21 10 50 001 7.40 0.38 79 20 000
BauHedgrs 5O1 05/12/13 02/12/14 101.65 101.90 101.65 -0.10 3 10 008 8.18 1.28 158 153 10 000
BauHedrs 4 13/02/15 04/02/22 99.00 101.15 101.20 0.05 5 170 000 8.64 2.24 154 201 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.00 100.50 11.42 0.97 506 476 5 000
HK AnbsiHc BO-1 04/02/14 97.00 98.17 97.71 -0.38 12 680 11.23 1.38 456 458 5 000
HK AnbsiHc 4 07/06/16 01/06/21 92.90 91.00 -1.99 3 400 12.17 3.28 473 550 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 86.00 92.89 12.54 3.28 510 587 7 000
CaxarpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.45 100.20 12.57 0.96 622 591 3 000
BK EBpa3sus
BK EBpasua 1 22/06/16 20/06/18 95.98 10.92 3.36 346 425 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.60 100.70 100.60 -0.01 7 17 412 8.11 0.91 181 145 15 000
BTB BO-6 21/12/12 19/12/14 100.41 100.52 100.50 0.07 6 35100 7.37 0.38 76 10 000
BTB BO-7 25/01/13 23/01/15 100.12 100.22 100.22 0.02 15 65558 7.69 0.48 107 10 000
BTB BO-1 15/03/13 99.70 100.00 99.70 -0.30 1 44 8.34 0.61 240 171 5 000
BTB BO-2 15/03/13 99.60 100.49 8.52 0.61 258 189 5 000
BTB BO-5 15/03/13 99.91 100.05 99.98 0.02 1 1 7.85 0.61 191 122 10 000
BTB 5 17/10/13 98.51 100.00 7.65 1.17 113 100 15 000
BTB 50-03 18/03/14 17/03/15 99.05 100.20 8.28 1.53 152 164 5 000
BTB 50-04 18/03/14 17/03/15 99.06 100.12 100.00 -0.18 1 1 8.24 1.53 148 160 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 189 149 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 100.00 8.93 2.14 187 230 15 000
BTB 24 5 23/08/12 20/02/14 99.98 100.01 0.01 1 14 000 6.74 0.06 8 000
BTB-NunanHr 3 10/09/13 07/06/16 98.60 99.50 98.80 1 1 8.43 0.95 209 177 5 000
BTB-NunanHr 4 12/03/13 07/06/16 98.77 99.40 8.05 0.57 216 142 5 000
BTB-NunannHr 2 08/01/13 07/07/15 99.05 8.08 0.44 147 10 000
BTB-NunanHr 9 05/02/14 02/08/17 8.83 1.17 230 218 5 000
BTB-NuanHr 7 04/06/14 30/11/16 99.50 100.50 8.86 1.41 217 221 5 000
BTB-NuanHr 8 07/08/12 01/08/17 4.12 0.02 5 000
BTB-NuanHr 1 07/11/13 06/11/14 8.35 0.92 204 169 8 000
B3b
B3b 8 22/10/13 13/10/20 99.00 99.30 99.00 -0.15 2 2 791 1.18 138 126 15 000
B3b 21 10/03/15 17/02/32 99.50 99.75 100.25 0.75 1 1 8.46 2.32 133 182 15 000
B3b 9 24/03/16 18/03/21 97.80 98.14 98.13 0.43 3 3 8.68 3.15 128 202 15 000
B3b 10 27/09/16 21/09/21 100.00 1.35 2 2002 8.67 3.49 118 199 15 000
B3b 6 17/10/17 13/10/20 92.51 96.25 95.36 -0.64 1 20000 9.23 4.26 156 250 10 000
B3B-ITuaunxr
B3B-MNuanHr 3 11/04/14 02/04/21 98.19 99.50 98.41 0.32 4 74 8.70 1.59 191 206 5 000
B3B-IuanHr 8 28/10/14 19/10/21 100.00 101.00 100.80 0.30 1 1 8.57 2.04 155 194 5 000
B3B-INunanHr 9 29/10/14 20/10/21 100.45 100.85 100.02 0.22 3 14 101 8.97 2.04 195 234 5 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

02.08.2012




EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTupogku LleHa Kon-eo OG6opor, Cnpaa k (bn) Ob6Lem

OdrepTl lNMoraiienns Tlokynka Tlpopaka Tlocn W3M. NN cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
B3B-InanHr 6 31/01/17 100.20 100.50 100.30 0.30 1 41 953 9.06 2.14 200 243 10 000
B3B-InanHr 4 08/04/16 02/04/21 86.00 99.50 9.12 3.16 172 246 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.12 3.15 172 246 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.61 100.34 8.54 1.53 178 190 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.09 6.54 0.08 5 000
PCXb BO-5 29/08/12 28/08/13 86.00 100.20 7.08 0.08 10 000
PCXB 8 22/11/12  14/11/19 100.75 100.87 100.87 0.07 6 50 013 7.27 0.31 67 5 000
PCXB 9 22/11/12  14/11/19 100.20 101.35 100.85 0.05 5 2004 7.34 0.31 74 5 000
PCXB 10 06/02/13 29/01/20 100.50 100.90 7.84 0.50 122 5 000
PCXb 11 07/02/13 30/01/20 100.40 100.80 7.64 0.50 102 5 000
PCXB 7 11/06/13 05/06/18 99.10 99.40 8.10 0.84 186 145 5 000
PCXb BO-2 06/08/13 03/02/15 100.15 101.00 8.31 0.96 196 165 5 000
PCXb BO-3 08/08/13 05/02/15 100.00 100.15 100.15 -0.05 2 28 470 8.20 0.96 185 154 5 000
PCXb BO-6 01/05/12 29/10/13 99.80 100.10 100.05 0.25 2 31968 8.31 1.19 177 166 10 000
PCXB 15 05/11/13 26/10/21 100.50 100.80 100.40 -0.45 1 1 8.7 1.20 202 192 10 000
PCXB 4 02/10/13  27/09/17 105.00 7.63 1.12 115 97 10 000
PCXB 3 13/02/14 09/02/17 100.41 102.00 100.41 -0.39 2 299 09.15 1.41 246 250 10 000
PCXB 6 15/08/14 09/02/18 99.00 9.67 1.85 274 304 5 000
PCXB 16 13/04/15 04/04/22 99.11 99.99 9.39 2.41 223 275 10 000
PCXb 14 07/07/15 29/06/21 98.00 9.04 2.66 179 240 10 000
PCXB 12 09/07/15 01/07/21 85.00 98.00 8.78 2.67 152 214 5 000
PCXB 13 10/07/15 02/07/21 85.00 98.00 8.78 2.67 152 214 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.47 0.29 87 20 000
[asnpomGaHk 5 22/11/12 7.44 0.31 84 20 000
[asnpombank BO-4 24/12/12 20/12/14 100.50 100.59 100.50 4 2002 7.30 0.40 69 10 000
[asnpombank BO-2 22/07/13 18/07/14 98.85 99.25 99.00 3 3 7.9 0.96 164 133 10 000
[asnpombank BO-1 08/12/13 99.85 7.97 1.30 135 132 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.35 100.45 100.45 0.30 18 221924 8.35 1.45 163 170 10 000
ANKK
AUMXKK A5 15/10/12 99.40 100.20 7.44 0.21 93 2 000
AUNXKK A6 15/07/14 86.00 100.00 7.84 1.43 114 119 3 000
AMXKK A8 15/06/18 98.26 98.90 98.85 0.41 5 65 8.27 2.95 92 162 5 000
AVXKK A9 15/02/17 96.00 99.00 8.49 2.05 147 186 5 000
AVXKK A7 15/07/16 99.40 100.00 99.40 -0.10 2 10 8.21 2.10 117 158 4 000
AMXKK A19 15/05/15 15/11/24 97.00 99.00 99.00 1 1 8.35 2.49 116 171 6 000
AMXKK A18 15/04/16 15/07/23 97.00 99.00 98.30 -0.80 1 1 8.82 3.23 140 216 7 000
AMXKK A10 15/11/18 96.01 8.63 3.16 122 197 6 000
AMXKK A21 15/02/20 99.00 100.00 9.10 3.32 165 243 15 000
AMXKK A1l 15/09/20 91.00 100.00 9.35 3.97 174 264 10 000
AMXKK A16 15/09/21 97.00 97.95 8.94 5.07 112 213 10 000
AVXKK A17 15/04/22 102.30 103.00 8.80 5.67 88 193 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 61 173 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.00 100.65 8.56 1.95 158 193 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 86.10 100.22 99.90 1 5 9.27 1.29 266 262 3 000
MOB3KC BO-5 08/06/12 08/12/13 86.10 100.22 99.90 1 5 9.27 1.29 266 262 2 000
MOB3KC BO-4 01/08/12 01/08/14 100.01 100.05 100.09 0.14 2 1001 27.57 1.87 2063 2 094 3 000
MOB3KC BO-6 01/08/12 01/08/14 99.98 52.20 1.87 4526 4 557 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.35 100.05 -0.30 2 2 8.36 0.53 254 174 5 000
TpaHckpeaAnTE aHK
TpaHckpeanT6aHk 5 12/08/13 99.50 99.90 99.90 0.20 3 144 8.16 0.97 180 150 3 000
TpaHckpeant6aHk BO-1 17/11/13 98.51 100.32 100.32 0.80 3 25077 7.66 1.24 108 101 5 000
TpaHckpeanT6aHk 6 17/04/14 98.02 99.70 8.94 1.59 214 230 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.30 99.50 9.06 3.51 156 238 15 000
MTC 3 20/06/13 12/06/18 100.30 101.04 7.53 0.87 127 88 10 000
MTC 1 17/10/13 99.15 99.40 99.40 -0.35 1 1 7.65 1.16 113 99 10 000
MTC 4 19/05/11 13/05/14 98.80 98.85 98.85 -0.05 6 112 459 8.29 1.71 143 165 15 000
MTC 2 20/10/15 97.01 99.50 99.75 -0.05 1 1 7.99 2.85 68 134 10 000
MTC 8 12/11/15 03/11/20 98.03 98.23 98.03 -0.22 6 4468 9.04 2.89 171 239 15 000
MTC 7 07/11/17 97.78 98.75 98.71 0.81 2 36 9.21 4.25 154 248 10 000
Bbimnenkom
BeimMnenkom UHe 1 19/07/13 101.15 101.22 101.18 0.08 6 56 458 8.11 0.94 178 145 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.01 97.20 97.16 0.31 8 109 095 9.23 1.83 231 259 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.25 98.60 9.85 2.34 271 321 10 000
Beimnenkom 1 17/03/15 08/03/22 98.00 98.45 98.45 5 5860 9.75 2.32 262 311 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.30 98.47 98.45 0.10 3 302 9.75 2.32 262 311 15 000
BeimMnenkom 6 13/10/15 95.01 96.99 96.50 -0.49 1 1 9.82 2.80 252 317 10 000
BeimMnenkom 7 13/10/15 96.00 97.49 96.99 -0.01 1 1 9.63 2.80 233 298 10 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KoTupoBku LleHa Kon-Bo OG6opor, Cnpaa k (6n) O6bem

OdbepTel Torawenvsi Tlokynka Tlpopaxka Tocn W3Mm. nn cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 98.70 7.42 0.23 87 2 000
PocTtenekom 8 03/09/13 95.26 100.49 8.68 0.72 258 203
PocTtenekom 1 18/08/11 08/08/13 10.32 0.88 404 366 2 000
PocTtenekom 11 01/08/12 24/07/19 -58.46 4.42 3 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 102.00 8.95 1.41 226 230 3 000
TENE2 5 10/02/14 31/01/22 96.00 101.70 8.65 1.41 196 200 4 000
TENE2 7 14/04/15 05/04/22 98.00 99.45 99.40 0.05 4 17 745 9.46 2.39 230 282 6 000
TENE2 1 17/06/16 11/06/21 95.01 108.00 95.15 0.15 1 1 10.18 3.35 272 351 5 000
TENE2 3 17/06/16 11/06/21 95.01 108.00 10.06 3.35 260 339 3 000
TENE2 2 17/06/16 11/06/21 95.01 97.25 10.23 3.35 277 356 5 000
NMOTPEBUTEJNIbCKUE, TOProBns
BBAO
BBA MM 3 27/02/13 86.00 100.80 8.14 0.56 227 151 5 000
MArHUT
MaruuT BO-1 09/09/13 100.20 100.01 0.01 1 1 8.40 1.05 197 174 1 000
MaruuT BO-2 09/09/13 100.20 100.00 2 20001 8.41 1.05 198 175 1 000
MaruuT BO-3 09/09/13 100.20 100.00 2 100 8.41 1.05 198 175 2 000
Martut BO-4 09/09/13 100.00 100.20 100.00 4 3931 8.41 1.05 198 175 2 000
MaruuT BO-5 28/02/14 99.50 99.45 1 679 8.55 1.47 183 190 5 000
MaruuT BO-6 22/04/14 98.90 99.05 98.95 -0.35 3 22 8.58 1.61 177 194 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 96.21 97.50 10.30 1.73 343 366 8 000
X5 ®uHaHc 1 01/07/14 86.00 98.68 8.28 1.80 137 164 9 000
Konenka
Konerika BO-1 24/07/12 23/07/13 7.24 0.95 90 58 3 000
Konerika BO-2 01/10/13 99.35 99.81 -0.11 4 132 9.49 1.11 301 283 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 97.53 99.00 12.26 0.78 610 561 2 000
Yepkusoso
Yepkmsoso 60O-3 08/11/13 98.40 9.74 1.21 318 309 3 000
CuHeprusa
CuHeprua BO-1 04/10/12 03/10/13 98.10 9.23 0.18 278 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.43 100.61 100.61 -0.04 4 6 000 12.08 0.87 582 543 1 000
OeTtckun mmp
Oetckuin mup 1 26/05/15 92.02 93.50 94.00 -1.80 5 286 11.33 2.52 412 469 1 000
MupaTtopr
Mupatopr BO-1 29/07/14 94.75 95.00 94.79 0.16 3 3759 12.11 1.87 517 548 3 000
MALLMHOCTPOEHUE
ATOM3HEPIronpom
ATOM3Hepronpom 6 15/08/14 114.78 8.72 1.83 180 208 10 000
TpaHcMalXonauHP
TpaHcmawxonauHr BO-1 23/01/14 90.01 94.65 10.89 1.43 419 424 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.00 100.10 9.58 0.38 297 2 000
Kamas BO-2 04/02/14 95.02 100.50 10.31 1.39 363 366 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 99.75 100.00 9.41 0.37 280 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.25 98.75 11.00 1.01 461 434 3 000
YOM3
YOM3 04 22/10/13 21/04/15 96.01 101.86 96.53 -0.47 2 5682 14.10 1.15 759 744 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 287 312 5 000
rcc
fCC 01 20/09/12 26/03/17 86.04 10.12 0.14 375 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.38 0.39 177 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 86.11 9.93 0.70 385 329 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 86.62 99.50 99.34 -0.12 4 146 9.39 0.71 331 275 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.01 99.99 100.00 0.02 7 2917 9.43 0.73 333 278 2 000
Connepc 2 17/07/13 102.70 102.95 102.95 0.10 8 71 9.42 0.93 310 276 3 000
M'mapomawicepsuc
rMC 02 13/02/15 100.20 100.50 100.50 -0.50 3 52 10.79 2.18 371 416 3 000
TPAHCMOPT
Aspocpnor
Aspodiiot BO-1 08/04/13 100.00 100.30 100.08 -0.16 3 122 800 7.75 0.67 172 111 6 000
Aspodiiot BO-2 08/04/13 100.14 100.20 7.71 0.67 168 107 6 000
TpaHCKOHTEMHep
TpaHckoHTelnHep 1 26/02/13 101.03 -0.22 1 35000 7.75 0.55 189 112 3 000
TpaHckoHTelnHep 2 04/06/15 8.82 1.92 185 219 3 000
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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.

HoelMepeso3Kom 1 10/07/15 98.50 99.99 99.80 1.30 1 40 000 9.72 1.53 296 308 3 000
HoslMepesos3Kom BO-01 03/03/15 99.94 10.60 2.25 349 396 5 000
HoslMepeso3Kom BO-02 03/03/15 99.25 100.00 99.96 0.25 4 4 10.26 2.25 315 362 5 000
TpaHcaspo
TPAHCASPO 1 25/04/12 23/10/13 99.88 100.07 100.09 0.29 7 205 12.76 1.14 626 610 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.76 99.89 99.75 -0.13 4 1244 13.13 1.01 674 647 3 000
HO-Tanp
lO-Tavip BO-1 26/03/13 95.02 102.19 9.28 0.63 331 264 2 000
lO-Tavip BO-2 26/03/13 100.01 102.80 10.45 0.63 448 381 2 000
tO-Tavip BO-6 30/04/13 22/04/15 95.00 99.79 -0.21 11 255 000 10.70 0.73 460 405 2 000
tO-Tavip BO-7 30/04/13 22/04/15 95.00 100.12 99.79 -0.21 3 45 001 10.70 0.73 460 405 2 000
tO-Tavip BO-16 03/06/13 26/05/15 8.73 0.81 254 208 1 000
tO-Tavip BO-8 02/12/13 26/05/15 10.38 1.25 380 373 2 000
tO-Tavip BO-3 19/12/13 87.00 100.20 7.92 1.30 130 127 2 000
lO-Tavip BO-4 26/03/14 95.25 97.75 97.75 -2.46 1 1 10.92 1.54 415 428 2 000
tO-Tavip BO-5 26/03/14 96.26 98.99 10.73 1.54 396 409 2 000
tO-Tavip 5 21/07/16 8.77 3.36 131 210 2 000
SHEPFTETUKAU CETU
PYCIrnarPo
Pycrvapo 1 22/04/16 12/04/21 97.11 98.50 8.74 3.22 132 208 10 000
Py crvapo 2 22/04/16 12/04/21 95.00 98.99 8.89 3.22 147 223 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 9.06 0.56 319 243 5 000
MocaHepro 3 06/12/12 28/11/14 100.91 101.00 100.99 -0.01 2 65 000 7.40 0.35 79 5 000
NEH3HEPIo
JleHaHepro 4 21/04/15 18/04/17 86.00 100.00 0.05 1 10 000 8.67 2.43 150 203 3 000
SHEN OrkK-5
OHEJ OrkK-5 b-15 19/06/12 18/06/13 100.53 100.69 100.54 -0.01 6 73846 7.99 0.86 174 134 4 000
OHEJ OrK-5 b-18 25/06/14 95.50 8.45 1.80 154 181 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 100.00 9.43 1.87 249 280 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 89.31 91.00 12.74 3.15 534 608 5 000
MPCK OlrA
MPCK Ora 2 30/08/11 26/08/14 93.55 99.97 10.55 1.88 361 392 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 97.00 108.60 8.44 1.50 169 180 4 000
Trk-1 03 25/12/12 14/12/21 7.71 0.41 110 2 000
TrK-1 02 02/07/13 01/07/14 98.55 98.90 8.12 0.90 183 146 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.50 98.00 97.30 -0.76 3 7587 11.23 0.97 487 457 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.77 88.24 87.90 0.03 21 5431 22.77 1.06 1633 1611 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.60 98.75 10.92 1.13 442 426 5 000
UpkKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.65 1.76 376 401 5 000
Wpky TOHepro 6O-1 08/04/14 86.10 100.00 9.16 1.58 237 252 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 100.00 100.50 100.15 0.10 1 10 000 8.26 1.03 185 160 3 000
rac
[as3npom-rassHeproceTb 2 23/04/13 9.03 1.36 237 238 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.00 99.45 99.30 1.29 1 200 9.19 1.02 279 253 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 8.48 2.61 124 184 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.54 2.91 221 289 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.28 103.00 3.69 1.08 4 000
AkpoH 3 23/05/12 20/11/13 101.18 9.38 1.24 281 273 4 000
AKpoH 4 27/05/14 18/05/21 93.10 98.99 12.03 1.71 517 539 4 000
AKpoOH 5 27/05/14 18/05/21 93.10 100.30 12.73 1.71 587 609 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.00 97.69 10.85 1.57 406 421 2 000
CTPOUTENIbCTBO U CTPOUMATEPUATIbI
nce
JICP I'py nn BO-1 26/06/12 25/06/13 100.00 100.30 10.38 0.87 411 373 2 000
Fpynna JICP 2 31/01/13 01/08/13 9.80 0.48 318 5 000
JICP I'py nna BO-2 10/09/13 99.70 99.88 99.94 -0.02 4 54 10.29 1.04 387 363 2 000
JICP I'py nna BO-3 20/03/14 96.75 97.00 97.00 0.05 9 1270 11.88 1.50 514 523 2 000
JICP I'py nna BO-5 24/07/14 93.81 93.95 93.95 -0.43 3 450 12.35 1.85 542 572 2 000
PeHoBaCTtpoulpynn
PCTl-®unHaHc-1 19/12/12 18/06/14 99.46 99.75 11.78 0.38 517 3 000
JNenCneuCMY
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata 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.
NeHCneuCMY 1 07/12/12 102.00 102.70 9.86 0.34 325 2 000
NeHCneuCMY BO-2 23/05/13 100.07 103.34 9.42 0.55 356 279 2 000
TEXHOJIOrMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 96.00 100.00 10.38 4.35 269 364 8 000
POCHAHO 2 20/12/17 96.00 100.00 10.38 4.33 270 364 10 000
POCHAHO 3 20/12/17 96.00 96.80 9.86 4.33 218 312 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 100.21 100.28 100.25 -0.32 2 200 750 7.50 0.04 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.50 101.87 101.86 -0.09 4 53 6.73 0.33 12 19 000
A®K Cuctema 1 07/03/13 100.00 101.40 101.37 0.07 3 7 7.48 0.58 158 85 6 000
A®K Cuctema 4 15/03/16 85.11 98.50 98.50 0.55 10 5409 8.56 2.07 153 193 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.20 99.99 99.95 13 671 10.83 0.94 450 417 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.16 100.25 100.16 0.01 3 138 12.11 0.85 587 546 2 000
CutpoHuke BO-2 08/10/12 07/10/13 99.90 100.00 99.90 -0.09 6 6760 11.42 0.19 495 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.55 101.30 8.39 0.88 212 173 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.70 100.70 3 4945 8.15 0.77 200 150 10 000
POCBAHK BO-2 08/07/13 86.00 9.76 0.92 345 310 5 000
POCBAHK A3 06/05/11 06/11/13 98.05 98.19 98.15 0.15 6 210 8.63 1.22 207 198 5 000
POCBAHK A5 06/05/11 07/11/14 9.60 2.09 256 297 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 8.49 1.40 181 184 5 000
Anbda-bank 2 07/06/13 02/12/16 101.00 101.05 101.00 -0.05 4 39001 8.15 0.83 193 150 5 000
MAOM BaHk
MOM Bank BO-1 29/11/12 101.35 101.50 101.35 0.05 5 3027 8.59 0.33 198 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.44 100.37 -0.05 6 5938 8.60 0.38 199 5 000
MOM Bahk 8 09/07/13 09/04/15 99.95 100.25 99.95 0.04 11 3156 9.26 0.90 297 260 6 000
MOM Bank BO-2 21/03/14 86.00 99.00 8.35 1.52 159 171 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.80 100.10 99.85 -0.26 1 15000 9.41 1.44 270 276 5 000
Homoc 9 15/06/12 14/06/13 99.80 100.20 8.73 0.85 249 208 5 000
Homoc 11 02/07/14 02/07/14 100.03 102.00 9.55 1.79 265 291 5 000
Homoc BO-2 18/04/13 18/10/14 99.40 99.67 99.65 0.05 6 1000 8.67 0.69 261 203 5 000
Homoc 12 25/08/13 28/08/17 99.66 99.85 99.80 -0.02 2 2 8.88 1.01 249 222 5 000
Bank 3EHUT
BaHk 3eHuT 6 02/07/13 01/07/14 100.35 100.50 100.35 -0.15 1 30 8.97 0.90 268 231 3 000
BaHk 3eHuTt BO-2 22/09/12 22/09/13 100.04 100.08 100.04 0.04 3 10550 7.49 0.14 111 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.17 100.27 8.23 0.29 163 3 000
BaHk 3eHuTt BO-6 26/11/12 26/05/14 99.66 99.73 99.70 0.04 6 602 8.33 0.32 172 5 000
BaHk 3eHuTt BO-4 07/02/13 07/02/15 8.36 0.50 174 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.26 100.34 100.28 0.02 4 24004 8.52 0.52 272 190 3 000
BaHk 3eHuTt BO-1 07/04/12 07/04/13 86.10 9.22 0.66 320 258 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.35 100.50 8.55 0.82 234 190 5 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.30 99.60 9.67 1.57 289 303 5 000
NMPOMCBA3bBAHK
MpomcB sisbbaHk BO-2 20/02/13 18/02/15 99.90 99.98 99.55 -0.35 4 63 002 9.81 0.53 398 319 5 000
MpomcB sisbbaHk 5O-4 20/02/13 18/02/15 99.51 100.09 100.00 0.10 5 8203 8.92 0.53 309 230 5 000
MpomcB sisbbaHk 6 17/06/13 99.33 99.80 8.59 0.86 234 194 5 000
MpomcB a3bbaHk BO-3 04/02/14 9.28 1.39 260 263 5 000
Bank Cl6
Bank CIMNB BO-2 26/03/12 23/09/13 98.00 99.99 99.99 0.01 2 19 005 9.19 1.08 273 253 5 000
Bank CIMNB BO-1 09/10/12 09/04/13 11.15 0.19 467 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 86.01 100.10 100.01 -0.24 3 1384 8.60 0.37 199 3 000
MKB
MKB 8 10/10/12 08/04/15 100.07 100.30 8.52 0.19 204 3 000
MKB 7 15/01/13 14/07/15 100.05 100.15 100.15 -0.09 2 8500 9.35 0.46 273 2 000
MKB 6 07/08/12 2.59 0.02 2 000
MKB BO-4 15/10/12 15/04/14 99.94 99.97 99.94 -0.01 8 23234 8.37 0.21 186 5 000
MKB BO-1 22/02/13 22/02/14 99.40 99.50 99.50 0.10 4 10 077 9.64 0.54 380 302 3 000
MKB BO-3 27/04/13 27/04/15 99.66 99.78 99.70 -0.05 4 14 601 9.87 0.72 378 322 4 000
MKB BO-5 23/06/14 97.87 98.00 98.00 4 7 000 10.65 1.76 376 401 5 000
NMETPOKOMMEPL
MeTtpokommepy, 7 20/02/11 22/08/12 99.96 100.20 100.16 0.21 3 1674 4.17 0.06 3 000
MeTtpokommepL, 6 22/08/12 100.04 100.05 100.04 -0.02 5 6400 7.04 0.06 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 100.70 101.89 101.90 0.10 3 7 7.72 0.38 111 5 000
MeTtpokommepy 5O-01 03/09/13 03/03/15 100.20 100.35 100.35 0.85 13 27505 8.73 1.03 232 207 3 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.85 100.02 100.00 -0.04 1 4000 8.93 1.05 250 227 5 000
JIK YPANICUB
Ypancub Nuamur 6O-3 29/10/13 100.30 100.40 100.40 0.09 2 6 9.24 0.72 314 259 3 000
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EsxenHeBHBINA 0030D

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.
Ypancub Nuanur 6O-1 28/02/14 100.05 100.14 100.05 0.13 6 10515 9.77 0.79 360 312 2 000
Ypancub Nuanir 6O-4 03/07/14 98.37 98.45 98.39 0.09 7 15 602 10.55 0.99 417 389 3 000
Ypancub Nuanur BO-5 05/02/15 100.75 100.90 11.34 1.14 484 468 3 000
Ypancub Nuanur 6O-6 10/02/15 100.00 100.40 11.06 1.25 448 441 3 000
Ypancub Nuanur 6O-7 22/04/15 99.60 99.80 99.80 -0.15 2 430 11.63 1.35 498 498 2 000
Ypancub Nuanur 6O-2 12/01/15 100.65 101.60 100.85 -0.04 1 200 11.57 2.16 450 494 2 000
Ypancub Nuanur 6O-9 17/02/15 101.25 101.80 11.12 2.20 404 449 2 000
KB PEHECCAHC KAMUTAIN
PeHKan BO-3 05/08/13 05/08/14 12.77 0.94 644 611 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.10 100.15 100.10 24 1487 12.09 0.05 2 000
TKC BO-4 18/04/13 16/04/15 100.10 100.25 100.10 0.04 3 5003 13.45 0.68 740 681 2 000
TKC 2 28/07/13 105.36 105.65 105.35 -0.55 25 4885 14.50 0.95 816 784 1 000
TKC BO-1 20/09/13 100.00 101.55 100.80 -1.10 1 1 13.84 1.04 742 718 2 000
TKC BO-2 29/11/11 26/11/13 102.92 102.96 102.96 0.06 20 11 170 14.40 1.21 784 775 2 000
POCIOCCTPAX
PocroccTtpax 2 12/11/12 02/11/17 100.00 100.43 100.00 31 14 989 10.66 0.28 406 5 000
EAGP
EABP 3 29/10/13 25/10/16 86.01 99.70 99.51 0.01 2 2 8.06 1.19 152 141 5 000
EABP 1 03/02/14 28/01/19 8.28 1.41 159 163 5 000
EABP 4 11/02/14 06/02/18 85.00 9.03 1.42 233 238 5 000
EABP 2 26/02/15 21/02/19 93.00 110.05 99.81 0.01 1 1 8.86 2.30 173 222 5 000
KOHukpeanT BaHk
tOHuKpeanT BaHk 4 13/11/12 10/11/15 99.55 99.80 8.75 0.28 215 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.70 100.00 99.80 -0.15 2 2 8.87 1.02 247 221 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 93.81 99.95 99.90 0.05 3 3 8.77 1.03 236 211 5 000
tOHuKkpeanT BaHk 5 03/09/13 01/09/15 85.01 98.71 98.71 0.01 2 2 8.95 1.04 253 229 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.69 1.30 207 204 5 000
tOHuKkpeanT BaHk 1 07/09/16 97.00 98.00 9.14 3.61 162 245 5 000
PanddanzeH
PandxpaiiseH 4 06/12/11 03/12/13 100.97 101.15 8.05 1.28 145 140 10 000
PandxpaiiseH BO-7 27/11/13 99.40 100.30 99.31 0.01 1 1 8.21 1.27 161 156 5 000
WHT BaHk
WHI Bank 2 12/08/12 18/11/14 8.48 0.25 188 5 000
PyccCraHpapT
Py ccCranpgapt 6O-1 09/11/12 07/11/14 100.55 100.79 100.75 0.05 9 8037 8.24 0.27 164 5 000
Py ccCranpgapt 6O-2 26/03/13 24/03/15 98.00 100.18 100.18 0.08 1 1 8.87 0.63 290 223 5 000
Py ccCrtanpapt 6O-6 03/11/13 03/05/15 99.99 9.73 1.19 319 308 5 000
BocTt-3Bkcnpecc
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.70 99.80 99.76 0.01 2 2 10.45 1.14 395 379 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.62 0.58 172 99 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.60 100.05 99.95 0.01 1 5 8.11 0.36 150 5 000
XK BaHk 5 19/10/11 17/04/13 99.90 100.09 99.91 -0.01 2 2 8.91 0.69 285 227 4 000
XK BaHk BO-3 22/10/13 22/04/14 99.05 98.80 -0.15 3 146 9.25 1.18 272 260 4 000
XK BaHk 7 26/04/12 23/04/15 99.27 99.40 99.40 0.01 4 6946 10.39 2.42 322 375 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 97.00 99.50 9.92 1.55 315 328 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12  14/09/15 99.82 100.00 99.95 2 35401 8.14 0.13 179 2 000
Py cdmHancbank 9 18/09/12 15/09/15 86.01 99.95 99.95 -0.02 2 25000 8.13 0.13 177 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.25 98.85 98.54 0.04 2 37001 9.01 0.91 271 235 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 86.01 99.70 99.70 1.70 5 29 002 9.23 1.04 281 257 4 000
Py cqmHancbank 10 12/11/13 10/11/15 86.01 98.75 98.80 0.70 6 75000 9.09 1.22 252 244 2 000
Py cqmHancbank 11 13/11/13 11/11/15 10.07 1.23 350 342 2 000
OTIN BaHk
OTMN BaHk BO-3 01/11/12 30/10/14 100.65 100.80 100.60 0.05 2 651 8.10 0.25 150 4 000
OTMN BaHk BO-2 04/03/14 03/03/15 99.46 99.70 99.46 0.05 3 3 11.16 1.44 445 451 6 000
OTMN BaHk 2 25/03/14 95.80 96.10 96.06 12 522 11.21 1.53 445 457 3 000
OTMN BaHk BO-1 29/07/14 94.40 94.79 94.45 -0.15 4 507 11.44 1.88 450 481 5 000
CKbB-baHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.20 7.24 0.35 63 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.20 99.62 99.70 0.05 10 25427 10.10 0.80 391 345 3 000
CKB-baHk BO-5 11/10/12 10/04/14 99.90 100.10 100.10 0.11 1 1 777 0.19 128 2 000
CKB-baHk BO-6 09/07/13 08/07/14 98.40 98.47 98.20 -0.25 1 1 10.83 0.92 452 417 2 000
KpeautEBpona BaHk
KpenEspbaHk 6 21/08/12 18/02/14 99.95 100.07 100.00 3 30805 8.32 0.05 4 000
KpenEspbaHk BO-2 10/02/14 10/02/15 99.45 99.50 99.45 -0.05 5 10 079 10.66 1.39 398 401 5 000
KpenEspbaHk BO-1 27/04/14 93.00 97.00 10.40 1.62 359 376 5 000
BaHk UHTe3a
WHTesa 03 11/10/13 13/04/15 99.61 99.99 9.46 1.13 296 280 5 000
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EsxenHeBHBINA 0030D

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.
LieHTpUHBECT 2 25/06/13 24/06/14 100.45 100.55 10.15 0.87 388 350 3 000
LienTpNHBECT BO-1 18/12/12 17/06/14 99.55 99.90 99.75 -0.15 1 100 9.24 0.38 263 2 000
LienTpNHBECT BO-5 18/12/12 17/06/14 99.55 99.95 9.24 0.38 263 1 000
LienTpNHBECT BO-2 18/04/13 16/04/15 99.80 100.14 9.89 0.69 383 325 2 000
CBsaA3b-baHk
Cesasbbank 03 20/12/12 09/12/21 100.00 8.64 0.39 203 5 000
Cesasbbank 04 24/04/13 13/04/22 96.90 100.00 99.98 0.23 1 5 8.94 0.71 286 230 5 000
CesasbbaHk 05 16/04/15 07/04/22 9.71 2.44 253 307 5 000
KpanunHBecT6aHk
KpaiimHe ectbaHk 5O-1 19/10/12 19/04/14 99.75 99.85 10.08 0.22 355 2 000
CypnoctpouTternbHbIN 6aHK
Cy pocTp 03 05/09/11 03/09/12 99.47 100.00 1 1 10.04 0.09 377 2 000
Cypoctp BOO1 03/03/13 03/03/14 99.01 99.40 99.35 0.10 4 2500 12.51 0.56 664 588 2 000
Cy pocTp 04 10/04/12 08/10/13 98.01 99.50 99.31 -0.67 3 13950 11.94 1.11 546 528 2 000
MeTkombaHk
MeTkombaHk BO-1 02/02/13 02/08/14 11.74 0.48 512 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.26 100.40 10.19 0.67 415 355 2 000
AbcontoT 6aHK
A6contoT 6aHk 5 30/07/14 27/07/16 95.41 96.90 10.23 1.88 328 360 2 000
CMnN BaHk
CMI Bank 01 27/11/12  23/05/17 100.05 100.20 100.15 0.10 1 10 000 9.92 0.32 331 3 000
TaTtdoHabaHk
TatdoHabaHk BO-1 28/06/12 26/12/13 99.80 99.90 100.00 14.00 10 205 11.04 1.33 440 439 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.75 100.00 9.83 0.21 330 2 000
TatdoHabaHk BO-3 29/11/12 27/11/14 99.00 101.10 100.64 -0.31 1 1 10.37 0.33 376 2 000
TatdoHabaHk 7 16/12/11 14/12/12 99.90 100.20 8.72 0.37 211 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.90 100.00 100.00 0.19 4 19 201 11.57 0.53 575 495 3 000
TatdoHabaHk 6 28/02/12 26/02/13 99.30 100.10 11.88 0.55 603 525 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.10 99.60 99.59 -0.16 4 451 11.94 0.66 592 530 2 000
PETMOHAJIbHbIE
MOCKBA
Mocksa 54 05/09/12 100.06 100.10 100.10 0.10 14 1256038 5.94 0.10 15 000
Mocksa 61 03/06/13 107.20 108.10 6.26 0.79 8 30 000
Mocksa 53 01/09/13 99.60 100.30 6.91 1.04 49 25 15 000
Mocksa 63 10/12/13 110.25 111.26 110.50 -0.30 4 14 036 7.02 1.24 44 37 15 000
Mocksa 62 08/06/14 109.10 109.65 109.00 -0.70 1 545 7.44 1.66 61 80 35 000
Mocksa 39 21/07/14 90.01 99.40 7.58 1.87 64 95 10 000
Mocksa 64 24/06/15 97.23 98.00 8.25 2.65 100 161 20 000
Mocksa 44 16/11/15 111.00 113.98 7.68 2.76 39 103 40 000
Mocksa 56 22/09/16 96.25 96.95 8.03 3.57 52 135 20 000
Mocksa 49 14/06/17 97.00 97.20 7.86 4.16 21 114 25 000
Mocksa 48 11/06/22 88.91 90.14 8.43 7.07 31 142 30 000
MOC OB
MockoBckast O6n 8 11/06/13 100.81 101.48 7.23 0.84 100 58 19 000
MockoBckast O6n 7 16/04/14 99.11 99.25 99.13 0.22 2 23000 8.73 1.59 193 209 16 000
HUXENOPOOCKASA OB
Hwxeropoackast O6n 5 02/12/12 101.60 101.90 101.60 -0.35 1 1000 7.90 0.34 129 3 000
Hwxeropoackas O6n 4 17/11/12 98.02 100.40 6.42 0.30 3 000
Hwxeropoackas O6n 6 07/10/15 99.30 99.80 8.49 1.96 151 186 5 000
Hwxeropoackas O6n 7 16/11/16 103.00 103.10 102.80 4 4 8.83 2.42 166 219 8 000
CAMAPCKAA OBNn
Camapckan O6n 5 19/12/13 101.80 102.00 101.80 -0.15 2 32200 8.16 1.30 154 151 8 000
Camapckan O6n 6 10/05/13 105.50 105.85 105.90 -0.10 1 1000 7.27 0.72 117 62 2 000
Camapckan O6n 7 30/11/16 97.80 98.28 97.50 -0.80 2 2 8.89 2.27 178 225 12 000
AKYTUA
AxkyTna 1 11/04/13 99.90 100.35 100.05 0.05 1 1000 8.06 0.44 145 3 000
Axy Tna 9 19/09/13 101.30 102.20 8.26 0.67 222 162 2 000
Ay Tna 7 17/04/14 100.00 100.60 100.00 2 30 8.03 1.35 138 138 3 000
KPACHOOAPCKUWN KPAA
KpacHogapckuin kpawn 2 14/12/12 0.40 2 000
KpacHopnap 02 05/11/15 100.08 100.35 8.41 1.37 175 176 1 000
KpacHogapckuin kpan 3 27/09/14 99.40 100.39 7.96 1.53 120 132 4 000
KPACHOAPCKUWN KPAA
KpacHosipckui kpan 4 08/11/12 6.02 0.27 10 000
KpacHospckui kpan 5 29/11/16 101.70 102.30 101.70 -0.80 2 2 8.30 1.72 143 166 9 000
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EsxenHeBHBINA 0030D

PIHOK
Buinyck Oata KoTnpoBku LleHa O6opor, Cnpaa k (6n) O6bem

OdepTbl Torawenns Tlokynka Tlpoaaxka Tlocn W3m. nn cpenok wT YTM/YTP Oiopauus  O®3 cBonam mnH py6.
Komun Pecn 7 22/11/13 99.50 100.75 7.08 0.78 91 43 1 000
Komun Pecn 9 18/10/14 97.00 98.80 7.99 1.60 119 135 2 000
Komun Pecn 8 03/12/15 92.45 94.50 8.65 2.43 148 201 1 000
Komun Pecn 10 15/12/16 9.05 2.56 183 241 2 000
yYOMYPTUA
Yamy ptus 05 24/11/16 103.20 104.30 8.69 2.69 143 205 2 000
KOCTPOMCKASA OBNACTb
KocTpomckas obnactb 5 20/12/12 100.55 100.65 7.31 0.38 70 3 000
KocTpomckas obnactb 6 17/11/16 100.70 100.79 100.75 0.06 7001 9.44 2.02 243 281 4 000
BONOroAcKAsl o6
Bonoroackas o6n. 02 14/12/16 103.30 103.99 9.47 2.47 228 283 3 000
PECIN KAPENMUA
Kapenus 14 30/11/16 101.05 111.50 9.07 1.92 210 244 1 000
APOCJIABCKAA OBINACTb
Apocnasckaa O6n 9 16/05/13 100.00 100.40 6.69 0.51 90 7 3 000
Apocnasckas O6n 10 15/04/14 99.50 99.69 99.31 0.10 3 8.36 1.37 170 171 3 000
PA3AHCKAA OBJIACTb
PszaHckas O6n 1 27/11/14 100.00 8.61 1.33 197 196 2 000
XMAO
XMAO-tOrpa 7 20/12/12 101.30 101.80 7.01 0.39 40 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.30 7.21 1.32 58 56 2 000
CBEPOJIOBCKASA OBINACTb
Ceepanosckasi obn. 01 11/12/16 102.10 102.50 101.70 -0.05 2 8.55 2.00 155 192 3 000
TBEPCKASA OBINACTb
Teepckaa O6n 5 26/12/13 100.00 108.50 8.82 1.28 222 217 4 000
Teepckaa O6n 6 12/06/14 100.05 104.00 102.90 0.15 1000 9.90 0.99 352 324 3 000
Teepckaa O6n 7 15/12/15 97.60 98.00 97.70 -0.30 15000 9.72 2.66 247 308 3 000

UcrmoyHuk: REUTERS, pacyenwr: baHk 3EHUT
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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 29/04/15 104.500 104.875 1.93 1.79 2.60 149
RUSSIA'17 3.25% uUsD 04/04/17 103.375 103.875 2.48 2.37 4.32 0.38 177
RUSSIA'18 11% uUsD 24/07/18 143.639 144.861 2.97 2.79 4.79 0.24 208
RUSSIA'30 7.5% uUsD 31/03/30 125.251 125.413 3.07 3.05 5.41 -0.66 178
RUSSIA20 5% uUsD 29/04/20 113.625 114.125 3.01 2.94 6.52 0.03 177
RUSSIA'22 4.5% usb 04/04/22 109.750 110.500 3.31 3.23 7.93 181
RUSSIA'28 12.75% usb 24/06/28 190.400 191.600 4.64 4.57 9.37 0.50 288
RUSSIA'42 5.625% usbD 04/04/42 118.375 118.750 4.50 4.48 15.68 230
FTOCKOMMAHUU
Masnpom
GAZPR'13 4.505% usb 22/07/13 101.781 101.906 1.97 1.79 0.71 -0.02 161
GAZST'13 5.625% usb 22/07/13 101.801 102.301 3.02 2.31 0.70 268
GAZPR'13 9.625% usb 01/03/13 104.800 105.100 1.14 0.64 0.55 78
GAZPR'13 7.343% usb 11/04/13 103.800 104.175 1.70 1.16 0.66 134
GAZPR'13 7.51% usb 31/07/13 105.200 105.700 2.13 1.64 0.97 177
GAZPR'14 10.5% usb 25/03/14 112.000 112.125 2.96 2.89 1.52 260
GAZPR'14 10.5% usb 08/03/14 111.850 111.975 2.84 2.77 1.47 248
GAZPR'14 8.125% usb 31/07/14 110.300 110.675 2.75 2.57 1.88 236
GAZPR'15 5.092% usb 29/11/15 106.000 106.875 3.17 2.90 3.07 269
GAZPR'16 6.212% uUsD 22/11/16 110.500 111.000 3.55 3.43 3.82 0.25 294
GAZPR'18 8.146% uUsD 11/04/18 121.250 122.250 3.93 3.76 4.67 -0.12 309
GAZPR'19 9.25% uUsD 23/04/19 129.500 130.000 4.17 4.09 5.26 0.25 316
GAZPR'22 6.51% uUsSD 07/03/22 115.850 116.350 4.46 4.40 7.30 -0.15 303
GAZPR'34 8.625% uUsD 28/04/34 136.317 137.317 5.69 5.63 11.55 -0.45 372
GAZPR'37 7.288% uUsD 16/08/37 125.250 126.250 5.43 5.37 12.85 4.82 337
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 106.077 108.077 1.57 -0.33 0.95 -0.03 120
TRANSN'14 5.67% uUsD 05/03/14 105.500 105.900 2.11 1.86 1.50 1.12 173
TRANSN'18 8.7% uUsD 07/08/18 127.400 128.400 3.59 3.43 4.80 268
PO
RZD'17 5.739% uUsD 03/04/17 109.880 110.630 3.43 3.26 4.11 0.50 275
CoBkomdnoT
SOVKOM'17 5.375% uUsD 27/10/17 98.878 99.878 5.62 5.40 4.56 0.05 489
FTOCBAHKU
BTB
VTB'12 6.609% usb 31/10/12 101.200 101.400 1.41 0.58 0.24 -0.05 108
VTB'15 6.465% usbD 04/03/15 106.375 106.750 3.84 3.69 2.36 344
VTB'18 6.315% usbD 22/02/18 103.360 104.360 5.60 5.39 4.65 0.52 481
VTB'18 6.875% usbD 29/05/18 106.750 107.000 5.50 5.45 4.87 0.05 466
VTB'20 6.551% usbD 13/10/20 103.750 104.250 5.96 5.89 6.38 476
VTB'35 6.25% usbD 30/06/35 105.250 105.750 5.83 5.79 12.67 381
Bank MockBbI
BANK OF MOS'13 7.335% USD 13/05/13 103.503 103.753 2.70 2.38 0.75 0.43 235
BANK OF MOS'15 6.699% USD 11/03/15 104.500 105.250 4.83 4.53 2.37 445
BOM CAPITAL'15 6.699% USD 11/03/15 99.205 100.205 7.04 6.61 2.36 -0.01 672
B3b
VEB LEAS'16 5.125% usbD 27/05/16 101.227 102.227 4.77 4.48 3.48 -0.01 426
VEB'17 5.45% usb 22/11/17 106.250 106.750 4.12 4.02 4.65 334
VEB'20 6.902% uUsD 09/07/20 113.583 114.583 4.82 4.68 6.33 -0.71 362
VEB'25 6.8% uUsSD 22/11/25 114.125 114.625 5.31 5.26 9.16 -0.50 358
Masnpomb6aHk
GAZPROMB'13 7.933% uUsSD 28/06/13 104.250 104.750 3.07 2.53 0.88 273
GAZPROMB'14 6.25% uUsD 15/12/14 104.375 104.750 4.28 4.11 2.22 390
GAZPROMB'15 6.5% uUsD 23/09/15 105.600 106.100 4.56 4.39 2.83 412
PCXbB
ROSSELKH'13 7.175% uUsSD 16/05/13 104.100 104.350 1.84 1.52 0.76 148
ROSSELKH'14 7.125% uUsSD 14/01/14 105.875 106.250 2.92 2.67 1.39 256
ROSSELKH'14 9% uUsSD 11/06/14 110.875 111.375 291 2.65 1.73 253
ROSSELKH'17 6.299% uUsSD 15/05/17 108.750 109.250 4.25 4.14 4.17 357
ROSSELKH'18 7.75% uUsD 29/05/18 117.750 118.625 4.27 4.11 4.83 -0.20 341
ROSSELKH'21 6% uUsD 03/06/21 100.241 100.866 5.93 5.74 3.44 -0.26 544
Cbepb6aHk
SBER'13 6.48% uUsD 15/05/13 103.750 104.000 1.59 1.27 0.76 0.10 123
SBER'13 6.468% usbD 02/07/13 104.125 104.625 1.85 1.31 0.89 0.13 149
SBER'15 5.499% usbD 07/07/15 107.000 107.300 2.98 2.87 2.73 -0.07 253
SBER'17 5.4% usbD 24/03/17 105.750 106.750 4.03 3.80 4.10 336
SBER'21 5.717% usbD 16/06/21 105.222 106.222 4.98 4.84 7.08 0.33 364
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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 24/04/13 104.125 104.325 3.00 2.73 0.70 0.03 266
EVRAZ'15 8.25% usD 10/11/15 106.375 107.125 6.06 5.82 2.89 565
EVRAZ'18 9.5% usD 24/04/18 108.000 108.750 7.74 7.58 4.49 0.25 701
EVRAZ'18 6.75% usbD 27/04/18 96.625 97.125 7.48 7.37 4.74 0.38 673
AnbsiHCc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.500 106.250 7.50 7.19 2.28 720
Anpoca
ALROSA'14 8.875% usbD 17/11/14 110.800 111.300 3.88 3.66 2.09 0.60 350
ALROSA'20 7.75% usbD 03/11/20 108.125 108.500 6.46 6.40 6.22 528
Bbimnenkom
VIMPELC'13 8.375% usD 30/04/13 104.125 104.375 2.65 2.32 0.71 230
VIP FIN'16 6.493% usbD 02/02/16 102.250 102.250 5.77 5.77 3.18 -0.13 532
VIMPELC'16 8.25% usbD 23/05/16 106.709 107.709 6.23 5.95 3.31 -0.83 577
VIMPELC'18 9.125% usbD 30/04/18 109.250 109.875 7.13 7.00 4.55 -0.57 637
VIP FIN'21 7.748% usD 02/02/21 99.500 100.500 7.83 7.67 6.37 0.37 668
Nykownn
LUKOIL'14 6.375% usbD 05/11/14 108.875 109.375 2.30 2.08 2.11 189
LUKOIL'17 6.356% usD 07/06/17 111.625 112.375 3.71 3.55 4.24 0.25 300
LUKOIL'19 7.25% usD 05/11/19 116.750 117.125 4.51 4.46 5.80 0.75 341
LUKOIL'20 6.125% usD 09/11/20 110.750 111.250 4.55 4.48 6.62 0.75 328
LUKOIL'22 6.656% usD 07/06/22 115.125 115.875 4.72 4.63 7.50 0.38 327
MTC
MTS'20 8.625% usD 22/06/20 116.500 117.125 5.97 5.88 5.99 0.39 483
HOBAT3K
NOVATEK'16 5.326% usD 03/02/16 106.500 107.000 3.34 3.19 3.24 0.50 284
NOVATEK'21 6.604% usD 03/02/21 115.375 116.125 4.41 4.32 6.78 0.38 312
CeBepcTanb
SEVERSTAL'13 9.75% usD 29/07/13 106.500 106.875 2.97 2.60 0.96 263
SEVERSTAL'14 9.25% usD 19/04/14 109.500 110.000 3.45 3.17 1.58 0.13 309
SEVERSTAL'17 6.7% usD 25/10/17 102.875 103.250 6.05 5.96 4.42 533
TMK
TMK'18 7.75% usD 27/01/18 97.778 98.778 8.26 8.03 4.55 0.05 759
THK
TNK-BP'13 7.5% usD 13/03/13 103.747 106.747 1.24 -3.47
TNK-BP'15 6.25% usbD 02/02/15 106.700 107.300 3.42 3.18 2.35 0.40 301
TNK-BP'16 7.5% usD 18/07/16 113.375 114.375 3.82 3.57 3.51 0.67 327
TNK-BP'17 6.625% usD 20/03/17 111.281 112.281 3.93 3.71 4.00 -0.16 326
TNK-BP'18 7.875% usD 13/03/18 118.731 119.731 4.10 3.92 4.61 0.28 327
TNK-BP'20 7.25% usD 02/02/20 117.525 118.525 4.47 4.33 6.05 -0.08 333
YACTHBIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% usbD 24/06/13 105.307 106.307 3.11 2.01 0.86 0.91 276
ALFA BANK'15 8% usbD 18/03/15 106.625 107.125 5.25 5.06 2.35 0.81 488
ALFA BANK'17 7.875% usbD 25/09/17 106.327 107.327 6.41 6.19 4.24 0.47 573
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.250 102.500 2.96 2.29 0.36 263
NOMOS BANK'13 6.5% usbD 21/10/13 102.833 103.833 4.07 3.23 1.16 0.08 373
NOMOS BANK'15 8.75% USD 21/10/15 104.498 105.498 7.15 6.81 2.81 -0.02 679
MpomcBA3b6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 105.385 105.635 4.83 4.56 0.92 452
PSB FINANC'14 6.2% usbD 25/04/14 98.382 98.882 7.21 6.89 1.63 0.13 695
PROMSVYAZB'15 12.75% USD 27/05/15 110.160 111.160 8.59 8.21 2.42 833
PROMSVYAZB'16 11.25% USD 08/07/16 107.010 109.010 9.08 8.50 3.28 -0.24 871
XK®b
HOME CREDIT'14 7% usbD 18/03/14 102.494 103.988 5.36 4.41 1.52 504
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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 aHATUTHK, 33/1efCTBOBAHHBIA B HAIIMCAHUY AAHHOTO 0630pa, IOATBEPAKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHUH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBSA3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMAMM WIM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. bank 3EHUT He Hecer
OTBETCTBEHHOCTH 3a OLIEPAIMH TPETHUX JINI], COBEPIIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJaHHOM 0630pe. MueHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcraBieHHas B 0630pe, OCHOBaHA Ha UCTOYHHUKAX, KoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a €€ JIOCTOBEPHOCTh U
nostHoTy. Onucanus GHMHAHCOBBIX HHCTPYMEHTOB M SMHTEHTOB He IIPETEH/YIOT Ha IOIHOTY. IIpOoIIbe IOKa3aTe Il He SIBJISIOTCS FapaHTHell CBoero mosropeHus B byaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBMX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGQOPMAIMOHHBIX Le/sIX M He SIB/IIETCS MpPeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTHUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BElIeHHbIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpefid NPOQeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTD JIOTNOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM 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 HHCTPYMEHTAaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHE
nosunuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA U BBICTYIIATh OPraHH3aTOPOM M aHAEPPAMTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOIT U3 yKa3aHHBIX B 0630p€e KOMIIAHHUH.

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