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OcHoBHBIE cOOBITHA /CTP. 2/

BHeurHuii poIHOK oJara /cTp. 3/

¢ PBLIHKM Ha ITO3UTUBHOM BOJIHE, HHBECTOPHBI XKUBYT HaZlEXKJaMU
JleHeKHO-KpeIUTHBIN PBIHOK /CTP. 4/

¢ Yc0BUs PhIHKA CTAOWIH3UPOBAIUCH, Briepeau yiutata HIIC

* Pyb6sb ocraercs 6e3 uneit

Poccuiickuii 10JTOBOM PBIHOK /CTP. 5/

* EBp0OOHBI UTHOPHUPYIOT OTCKOK

¢ JIOKaJIbHBIN PHIHOK KOPPEKTUPYETCS

ITepBUYHBINA PHIHOK /CTP. 6/

IIpuiao:xxenusa

* Pesysnprarhl TOproB py6sieBbIMU obsuranuamu Ha MMBB /crp. 7/
¢ KapTsl moxomHOCTH pyOJIEBOTO PHIHKA /CTP. 15/

¢ PegynpTaTh TOProB eBpobOH1aMu /cTp. 16/

¢ KapTsl IOXOHOCTH PhIHKA eBPOOOH/IOB /CTp. 18/

IlenoBbie unaekxcol ZETBI
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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3Had. A 3a ileHb MIN. MAX.
BHeUIHU PHIHOK A0JTAa
UST-10 yield 1.84 A 0.02 1.39 2.38
UST 10-2Y sprd 154 A 1 117 200
EMBI+Glob. 313 A o 313 441
EMBI+Rus sprd 198 V -1 188 332
Russia’30 yield 329 A 0.00 2.91 4.45
JleHeKHBII PHIHOK
Libor-3m 043 V 0.00 0.43 0.51
Euribor-3m 034 V 0.00 0.34 1.06
MosPrime-1m 651 V¥ -0.03 5.67 6.89
Kopcuera B 11B 940.4 A 1413 504 1032
Jlenos. B 11B 90.4 A 0.2 61 757
NDF RU 3m 66 V -0.1 5 7
Ba/IIOTHBII PEIHOK
USD/RUB 31859 VY -0.012 28.97 33.67
EUR/RUB 39.388 A 0.217 38.43 4181
EUR/USD 1236 A 0.007 1.21 135
Kopsuna 11B 35.257 A 0.101 33.33 3728
DXY Ungexc 82357 VY -0.288 78.27 84.01
d)OHIlOB]:Ie HHIEKCBI
RTS 14311 A 0.3% 1228 1755
Dow Jones 13250.1 A 0.65% 12101 13279
DAX 7003.7 A 0.11% 5969 7158
Nikkei 225 9093 A 0.77% 8296 10255
Shanghai Comp. 2112.2 A 0.13% 2104 2461
ChIpbeBbIe PEIHKH
Hedrs Urals 16.9 A 0.29% 88 125
Hedrs Brent 169 VY -2.33% 89 126
Bosoto 1615.1 A 0.24% 1540 1784
CRB Index 3024 A 0.23% 267 326

3a 6 MecsIeB:

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

3a 6 MecsIeB

3Ha4. A 3a JleHb MIN. MAX.

Price Return

OFZ 110.8 0.01 107.5 112.0
Muni m1 VY -0.10 110.5 113.9
Corp 1113 0.03 110.7 13.2
Corp-10 115.8 0.04 115.5 120.6
Total Return

OFZ 244.4 0.08 230.8 244.7
Muni 3399 VY -0.24 321.1 340.1
Corp 338.8 0.17 318.6 340.3
Corp-10 340.3 0.22 3210 340.3
OGpeM TOProB B cermeHTe (MIH py6.)

OFZ 612 206 o 22514
Muni 97 V -252 10 6 146
Corp 4 430 1206 19 44 858

Hcmounux: MMBB, bark BEHUT
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PbIHOK

I's1aBHBIE HOBOCTU

OAO «Aiabpda-6aHk» IVIAHUPYET OTKPHITH € 23 M0 29 aBrycra KHUTY 3aABOK Ha IMOKYIIKY OMp:KeBbIX obauranuii cepun 0-07
Ha 5 MJIpZA py6. OpueHTHp KyTIOHA cocTaBiisieT 8,50-8,75% TOIOBBIX, UTO COOTBETCTBYET JIOXOTHOCTH K 1,5-JIeTHel odepre B uamnasone 8,68-8,94%
rozioBsIX. /Bloomberg/

I'pynna «Pasryasii» npoBesaa SPO, pasmecTuB 31,9 MJIH aKIIUH, YTO COCTABJIAET 100% OT 00beMa JONIMUCCHH, U NIPUBJIEKJIA
TEeM caMbIM 1,1 MJIPA py0O. /Uurepdaxc/

OAO «Bank «IleTpokoMMeEpI» OTKPHLIT KHUTY 3asBOK HAa NIPUOOpeTeHne HHBECTOPpaMH GUpP:KeBbIX oo uranuii cepuu 50-02 Ha
3 muipa py6. u BO-03 Ha 5 muipa py6. /MaTepdaxc/

OAO «MCII GaHK» YCTAHOBIJIO CTABKY 1-4-TO KYIIOHOB 10-JIETHHX OOIHTaIiii cepuu 02 00beMOM 5 MJIP/ pys. HA ypOBHE 9,2%
roxoBbIX. /NHTEepdakc/

OcHOBHbBIE COOBITHUSA: BHE PbIHKA / Ha PbIHKE

Buepa: 16.08.2012 — ueTBepr

CraTucTuka CIIIA: Initial < Berimara kynona: IJIOBOKCBAHK, BO-01 (8.3%, 206.9 mux py6.), Kapasaii, 06 (10%, 5.6 miH py0.),
jobless claims, Continuing claims, OAO DOMO, 01 (14%, 69.8 muH py0.), IpocaaBckast 061acTh, 34009 (8%, 59.8 mutH py6.), BTB, 2013,
Housing starts, Building permits CHF (LPN) (4%, 16 muH mBeiinapckux ¢pankos), MMK, BO-08 (8.19%, 204.2 miH py6.), Mundua
Pecyoanku Caxa (Axyrus), 35004 (8.77%, 54.6 M py6.), Poccesrbxo36aHk, 03 (9.25%, 461.2 MutH
py6.), F'asupom, 2037 (LPN12) (7.288%, 45.5 MiH pyb.), Poccusa, 39003(I'CO-®PIIC) (6.6%, 1 mipa

Crarucruka Poccun: Industrial py6.)
production

Crarucruxa EBpo3onsi: CPI

Ceroansa: 17.08.2012 — mATHUIIA

Cratueruka CIIIA: U. of ©Bbiiara xkynona: Cesepcraib, BO-02 (9.75%, 486.2 min py6.), Cesepcranb, BO-04 (9.75%, 243.1
Michigan Confidence MJH py6.), MeaBeab-®unanc, BO-01 (12.5%, 31.1 miH py6.), Poccusa, 36003(I'CO-IIIIC) (7.5%, 570.3
MIH py0.), BamtaedTs, 04 (9%, 448.8 wutH py6.), THAPOMAIIICEPBUC, 02 (10.75%, 160.8 muH py6.),
Pocceapx036aHkK, 2017, RUB (LPN) (8.625%, 862.5 miH py0.), Poccesbxo36aHk, 06 (7.8%, 194.4 MiIH
py6.), F'asupom, 2037 (LPN12) (7.288%, 45.5 MiH pyb.), Poccusa, 39003(I'CO-PIIC) (6.6%, 1 mipa
py0.)
* Odepra: A®K Cucrema, 02 (20 MiH py0.)

» Pazamemenne: Bocrounslii Ixcnpecc bauk, 50-04 (3 wipz py6.), 3ancuéokom6ank, B0O-02 (2 miips
py6.)

20.08.2012 — moHEeAeJIbHUK

* Bermuiara kymoHa: IlerpomamiaoBck , 2015 (CNV) (4%, 7.6 mian py6.), MeskayHaApOXHBIH
IIpomsmutennbrii bank, 2013 (LPN) (11%, 11 miH py6.), Mmoreunsrii arenr AUMKK 2008-1, 1A
(10.5%, 57 mutH py6.), Unmoreunsrit arentr AMKK 2010-1, 01 (9%, 30.7 wiH py6.), IMOTEYHBII areHT
AUNXKK 2010-1, 02 (9%, 138.2 muH py6.), Ypankaauii, BO-01 (8.25%, 2 muipz py6.), Cuaeprus, 03 (8%,
99.7 muiH py6.), Poccenbxo36ank, 06 (7.8%, 194.4 muH py6.), Fazmpom, 2037 (LPN12) (7.288%, 45.5
MJTH py0.), Poccus, 39003(I'CO-®IIC) (6.6%, 1 mupa py6.)

* Odepra: Bauk /lep:kaBa, 01 (300 MJIH py0.)

I BAHK
il SEHMT

17.08.2012




EsxenHeBHBINA 0030D

PHIHOK
hod
BHeurHUU PBIHOK 10JIra
. Baadumup Eecmugbees

PhIHKY Ha NO3UTHUBHOU BOJIHE, MHBECTOPHI dKUBYT HAZIEKIAMU v.evstifeev@zenit.ru

YeTBepr Ha MIOOATBHBIX IUIOMIA/IKaX OBLI JOBOJIBHO MMO3UTHUBHBIM, YTO OCHOBBIBAJIOCH HA
IOAZAEPXKUBAIOINUX €BPO 3aABJICHUAX I'€PMAHCKOTO KaHIIEPaA, a Tame HEIJIOXOU CTAaTHCTHKE Kpm;aﬂ US Treasures
u3 CIIIA 1o pbIHKY Tpy/Zia U YHCJILY BbIIAHHBIX B HIOJIe pa3pelleHul Ha CTPOUTEIIbCTBO. B riesiom

O 18,07 12 18.06.12 —O— 16,08 12

PBIHKH OCTAIOTCA ME€HEee HEPBO3HBIMHU, YEM €Ill€ IIapy Hele/Ib Ha3a/l, YTO CBA3aHO C CE30HHBIMU

daxropamu. OCHOBHBIE OXKH/IAHUS PHIHKOB OXKUJIAIOT peanusdanuu oceHblo. Co croponsl EIIB 34
JKJIyT HOBBIX JIEMCTBUU /I 3aIUTHI €Bpo. JTO Ke Buepa NOATBepAmia ArHesa Mepkesnsb, 23 ; i
nojiepkaBinas MpekHue 3aaBiaeHua miaBbl EIIb Mapuo [Iparu o TOTOBHOCTU CZesIaTh Bce 2.5 1
He0OX0IUMOe /IS COXPAHEHUS €BPO. f‘z 1
ITomumo HOBbIX Mep EIIB, MHBECTOPHI ¢ HE MEHBIINM HHTEPECOM CJIEAT 32 BO3MOXKHOH 1‘2 ,
puropuxkoii npencrasurenieii ®PC. Buepa nBoe Hanbosiee KOHCEPBATUBHO HACTPOEHHBIX TJIAB 13
®PB amnaca u ®unazenbduu BhICKA3aIHCh 00 UMEIOIUXCA COMHEHUAX B 3P GEKTUBHOCTU (1)‘0
MOJIUTUKY KOJIMYECTBEHHOTO CMSATUEHUs U 3asIBUJIH, YTO B TEKYIIEH CUTYalluu HEOOXOUMOCTU O‘Z ]
B QE3 oHu He BuzAT. B TO 3xe Bpems, Tekymmuii rosocytomuii cocraB FOMC ckopee npeanodrer o1 ‘ ‘ : : ‘

HOC/Ie/IOBATh 33 PellleHHeM CBOero pykosoguTesns. Ilocrymatomas cratucruka us CIIA moka 2Y 3 5Y 7 oY oY

OJIHO3HAYHO TOBOPHT O HHCXOJAIIEM TPEHZIe B SKOHOMHEKE, OJHAKO BOJATHIBHOCTh Hambomee lemowuuuc Reuters

Ba’KHBIX IIOKA3aTesIed IIOKa He IO3BOJISET IIOHATH, IPUBEAET JIX 3Ta JUHAMHKA K OHEPEL[HOﬁ Cl‘lpa,llbl EMBI+ (POCCI/IH BpaSHJIP[ﬂ)
’

peueccuu B CTpaHe. Ecnu oceHplo JaHHBIE npoaoJpKar yxXyAluleHue, 4To OPC, BEPOATHO,
S EMBI+ GlobalSpread, 6. EMBI+ Russia Spread, 6.1.

3allyCTUT HOBBIN payH/, KOJIUYECTBEHHOI'O CMAIY€HUsI, IIOCKOJIbKY I/IHCI)JIHI.II/IOHHa.ﬂ yrposa

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

Cuapag Poccusa-30 / UST-10Y

S Pocausi-30/UST10 cnpan (np. mkaa), 6.1,
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Cupax LIBOR-3M / UST-3M

M LIBOR-3M / UST-3M cnipag, 6.11.
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10.7 157 207 257 307 48 9.8 14.8

Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

YcaoBus phIHKa CTA0OMJIN3UPOBAINCH, Biepeau yiiata HJ{C

JIOKaNbHBIH ZIeHeXKHO-KPEAUTHBIN PHIHOK BOCCTAHABJIMBAET YCIOBUA IOCe GOPMUPOBAHUSA
nebunuTa py6sIeBOM JIMKBUAHOCTA B Havyasle TeKylued Hemesau. Buepa craBku prika MBK mo
KpeJIuTaM OBEPHAUT OIyCTUJIUCH B CPETHEM HA 50 OII 710 5.50% rOI0BBIX, MEK/IUIEPCKOE PETIO
Ha MMBB 06xoamnioch B cpefiHeM 1oz 5.75% rofoBbix (-25 611). Ha ayKiimoHax npsiMoro pero ¢
IIb P® o0bem crpoca BIEpBbIE HA HECKOJIBKO JIHEH COBIAJ C JIMMUTOM PETryJsTopa, 06hem
3aKJIFOUEHHBIX C/IEJIOK COCTaBMJI 10 muipf pyO. CerosHs yTpoM cyMMa cpefcTB OAHKOB Ha
Kopcuerax u jienosurax B 1IB PO yBesinumiiace Ha 141.5 MJIPA pyb., cocTaBuB 1030.8 Mupz, pyo6.
CKavyoK BBEPX YPOBHs JIMKBH/IHOCTH CBfI3aH C IIPEZOCTABJIEHHEM BYepa B COIOCTABUMOM
ob6peme stombapanbix kpeautos [[B PO Ha cpok ot 3 mec. 70 1 roza.

B mepcrnekTrBe MOJIyTOpA HeJeb HAJIOTOBBIM IIEepHOJ| He JIOJDKEeH OKa3blBaTh JaBJIeHUE Ha
JIMKBU/THOCTH U CTaBKU. B ciieqyronuii moxeaebHUK 3aBepiiarcs wiatexu o HJ[C (okoso 160
MIpA py6.). B To ke BpeMs, IOBOAOB I CYLECTBEHHOTO CHIKEHHS IPOLEHTHBIX CTABOK B
GrpKaiiliel nepcueKTHBE TAKKeE CJI0XKHO HANTH.

Py6ab ocraercs 6e3 uaeu

Topru Ha BAIOTHOM pBHIHKE Buepa BHOBb 3aBEPIIIINCh HEHTPaIbHO I pPyOIIs.
Poccuiickan Bamiora ocraercsa 0e3 CYLIECTBEHHBIX H3MEHEHHH, MOCKOJIbKY BHYTPEHHHE H
BHelIHHe (GaKTOPHI IIOKAa KOMIIEHCHPYIOT PYT /IPYTa, & CHEKYIATHBHAS aKTUBHOCTH B IIEPHOJ
usMeHnsiiomeiics Taktuku [[B P® Ha /eHEKHO-KPEUTHOM PBIHKE OCTa€TCs JO0BOJIBHO
puckoBaHHOH. Ilpubimkaromuiics HAJIOTOBBI IEPHOZ, IPH
LleHTpOGaHKA YBEJIUIUTH CPOUHOCTD MIPEAOCTABIIAEMOM GaHKAM JIMKBUIHOCTUA MOJKET OKa3aTh

MIOAZIEPIKKY PyOITIO.

COXpaHE€HUHU JKeJIaHUuA

IleHe)l(HO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHA HA HeaeJie

Ayxnuonsi I1B u ®onza XKKX, nocryniieHue 1 BO3BpaT IR REIOE

A CPe/ICTB Ha cUeTa KOMGAHKOB, yIIaTa HAJIOTOB YBIR, AATy
e MUIpZ pyG.
TlonemenpHUK 11
AyKIMOH o
Bropuuk Kasnaueicrsa 3 Mec., 50 MJIPZ, Py0., OT 6.7% ro0BbIX 8
Cpena ViaTa HATOTOR CrpaxoBble B3HOCHI B GOHABI (~230) MIIpZ, 10
pyo.
Aykipon OP3 O®3 26208 (5 Jier), 15 MIPA pyo.
Brimiara KynmoHoB
003 6.8 Mpz, pyo.
Bosspar
Kasnaueiictsy 14 MDA pYG.
Bosspat @onzy XKKX 1.1 MIIpA py6.
Yersepr 10
IIarHIUA

Hcemounux: I[B PO, Mungun, ond 2KKX
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PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

CraBku MBK
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Poccuiickuii 10JIr0BOM PIHOK

EBpOGOHABI HTHOPHUPYIOT OTCKOK

Poccuiickuil cerMeHT IPOAOKAET CHIKEHUeE, HTHOPUPYS IIOTOK Helnyoxoi cratuctuku CIIIA,
BBI3BIBAIONIHE HEKOTOPBIN POCT CIpOCa HAa PUCK HA II0GAIbHBIX PhIHKAaX. CyBepeHHBIE BBIIYCKU
3aBEPIIIJIA JIEHb B CpeZlHEM Ha 40 OI HIDKEe OTMETOK Cpelbl, «TPUAIATKa» OIyCTHJIACh HA
OTMeTKY 123.5%, Poccus’42 — 115.75%. KOopropaTUBHBIH CErMEHT TOProBajcs pasHOHAIPABJIEHO,
a «MHHYC» II0 JIUKBUJHBIM BBIIIyCKaM B CDEZHEM He IpeBbIa 25 611. JIydiie ppIHKA CMOTPEJIHChH
BBINYCKK BhIMIIEsIKOMA, I7le POCT IIeH Ha AajJbHEM yYacTKe KPUBOM IIpeBhIIIan GUTYDY, HEIIOXO
ToproBasiach CeBepcrass, r/ie OU/Ibl B JATBHUX OymMarax IprOaBuId MOPsAIKa 50 OIL.

JIoKaJIbHBINA PHIHOK KOPPEKTUPYETCH

JIokanbHBIH PHIHOK B YeTBEPr KOPPEKTUPOBAJICA IOC/Ie ¢1aboro Havasa Hefleau, ABUraeMbId
TEIUIEIOIIMMH HACTPOEHUAMHU BHEIIHUX IUIONIAJIOK, a TaK)Ke 3aBeplleHHeM IIepBOH YacTu
aBryCTOBCKOTO HAJIOTOBOTO IepHo/ia. KOTHpPOBKM Ha JajbHEM YYacTKe KpPUBOW rocbymar B
cpesHeM IpUOABIIIM MOPsSAAKA 15 O HA MUHUMAJIBHBIX IIOKA3aTesIsIX aKTHBHOCTH, IIPH 5TOM Ha
CerofHs JOXOJHOCTH HAaxXOZATCSA BCEro He Gosiee yeM HA 10 ON BbIIIE JIOKAJIBHBIX MHHHMYMOB
Hayasia aBrycra. KopmopaTHBHBIM CeKTOp ocTajicsi 0e3 3aMeTHBIX H3MEHEHHil; Ha CpefHeM
y4JacTKe KPHBOU MOXKHO BBIJIEJIUTH CIIPOC B BhIyckax Beimmenkom 4 u TEJIE2 07, KOTHpOBKH
KOTOPBIX K KOHILY JTHS II0/IPOCJIN Ha 25-50 OII.
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PbIHOK

Kupuan Covrues
k.sychev@zenit.ru
CyBepeHHBbIe EBPOOOIUTaAIINI
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Hcemounuxk: Reuters
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PBIHOK
ITepBUYHBIN PHIHOK

B Pom SSPIME Nouaatls OOIEE hemE Svewme R
BaHk BocTouHbl Qkcnpecc, 5O-04 -/B1/- na 5000 11.46 15.08.2012 17.08.2012 HeT/1r. ir./3r.
3ancubkombaHk, BO-02 B+/-/- aa 2000 12.89 15.08.2012 17.08.2012 HeT /1rT. ir./3r.
MCn Bank, 02 BBB/Baa2/- na 5000 941 16.08.2012 23.08.2012 HeT /1.86T. 2r./10 ner
MeTtpokommepu, BO-02 B+ /Ba3/- na 3000 9.46-10.25 21.08.2012 23.08.2012 HeT /1T. 1r./3r.
MeTtpokommepu, BO-03 B+ /Ba3/- aa 5000 9.73-10.51 21.08.2012 23.08.2012 HeT /1.43r. 15r./3r.
Bank 3EHUT, 09 -/Ba3/B+ na 5000 9.41-9.62 24.08.2012 29.08.2012 HeT /1r. ir./5ner
Anbda-Bark, 5O-07 BB/Bal/BBB- na 5000 8.68-8.94 29.08.2012 31.08.2012 HeT / 1.44r. 15r./3r.
PECO-lapaHTus, 01 BB+ /-/- na 5000 9.62-10.04 29.08.2012 03.09.2012 HeT /1.86T. 2r./10 net
UermoyHuk: Bloonmberg, Cbonds, Finam

Boinyck PeimaHr, S&PIM/F  Tom6apa LB O61bLem amucecum, Bid cover/ OpueHmp dakmueckasa Oara Amopmm3sauus/

MITH. pYo. Pasmewy o6bem YTP/YTM YTP/YTM pasmeLpHUA Oropauus

TNoko-BaHk, BO-03 -/B2/B+ na 3000 Hn / 100% 10.51-11.04 11.04 14.08.2012 Her /1r.
CeszHor Bank, 01 -/B3/- aa 2000 H/p / 100% 14.22-14.76 14.76 09.08.2012 HeT /1T.
Homoc-BaHk, 5O-03 -/Ba3/BB aAa 5000 1.5/100% 8.99-9.46 9.36 09.08.2012 Her /1r.
Peneccanc Kanvran, 50-2 B/B2/B na 4000 0.5/50% 12.89-13.42 13.32 09.08.2012 HeT /1r.
Mpomceasb6aHk, 13 -/ Ba2/BB- na 5000 Hg / 100% 12.36-12.89 12.63 09.08.2012 HeT /4.15T.
®dCK EBC, 22 BBB/Baa2/- aa 10 000 H/n / 100% KynoH: 9% KynoH: 9% 08.08.2012 HeT / Hig
LenbTtaKpegur, 5O-03 -/Baa3/- na 4000 Hn / 100% 9.48-10.00 9.48 07.08.2012 HeT /1r.
TpaHcdun-M, BO-08 NR HeT 2000 H/n / 100% 10.78 10.78 07.08.2012 HeT /2.64T.
PX[, 32 BBB/Baal/ BBB na 10 000 Hn / 100% KyroH: 8.95 KyroH: 8.95 20.07.2012 HeT / Hig
TKC BaHk, 5O-6 -/B2/B na 2000 1.7/ 100% 14.22-14.76 14.39 17.07.2012 HeT /1r.
[a3npom6aHk, 06 BB+ /Baa3/- na 10 000 Hn / 100% 8.94-9.20 9.05 12.07.2012 Het / 1.87T.
CKB-BaHk, BO-03 (BTOpW4HOE) -/B1/B na 1500 0.7/ 70% 10.27-10.72 10.53 11.07.2012 HeT /0.85T.
YnpaBneHnve otxofamu - HH, 01 NR HeT 1000 Hn / 100% 10.72-11.19 10.72 27.06.2012 HeT / Hig
Pycckoe mope, BO-01 NR HeT 1000 H/a / 100% 11.83-12.89 12.89 26.06.2012 HeT /1T.
MeTtannuHeecT6aHk, 01 -/B2/- aa 1500 H/n / 100% 9.99-10.51 10.41 19.06.2012 HeT /0.5T.
CuHeprusi, BO-03 -/-1B na 2 000 Hn / 100% 11.04-11.57 11.30 06.06.2012 nal236r.
Kut ®duHaHe Kanutan, 03 NR HeT 1150 H/n / 100% 11.30 11.30 29.05.2012 HeT /3T.
CMTM BaHk, 01 -/B3/- Aa 3000 1.2/100% 10.25-10.78 10.50 29.05.2012 HeT /0.5T.
KO Taip-PuHaHe, 5O-08 NR HeT 1500 H/n / 100% 10.31 10.31 29.05.2012 HeT /2.66T.
O Tap-PuHaHe, BO-16 NR HeT 1000 Hn / 100% 9.00 9.00 29.05.2012 HeT /1.87T.
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Buinyck OaTa KotupoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6tem
OdepTbl MNorawenns [Mokynka [pogaxa Ilocn W3m. nn cpenok wT YTM/YTP [Oiopauusi~  O®3 cBoOnam mnH py6.
o®d3
O®d3 26199 11/07/12 5.16 0.00 44 000
O®d3 25073 01/08/12 6.56 0.00 150 000
O®d3 46002 08/08/12 -5.79 0.00 62 000
O®d3 25069 19/09/12 100.45 100.50 100.50 -0.00 6 49 876 5.30 0.09 45 000
O®d3 25067 17/10/12 100.92 100.99 100.92 -0.08 13 43 825 5.92 0.17 45 000
O®d3 26198 02/11/12 100.03 100.05 100.03 -0.02 10 55150 b5.72 0.21 42 000
O®d3 25072 23/01/13 100.57 100.62 100.62 0.02 6 40 425 5.78 0.44 150 000
O®d3 25078 06/02/13 100.36 100.45 100.45 0.07 6 53609 5.81 0.48 100 000
O®d3 25065 27/03/13 103.60 103.75 103.60 -0.15 3 2402 6.08 0.59 24 46 000
O®d3 26200 17/07/13 100.13 100.16 0.01 1 447 6.05 0.90 50 000
O®d3 26201 16/10/13 100.65 100.48 -0.52 2 30 700 6.26 1.13 47 000
O®d3 25076 13/03/14 100.82 100.87 100.88 0.03 7 185 310 6.61 1.47 155 000
O®d3 25068 20/08/14 109.85 110.00 109.99 0.99 1 1 6.72 1.76 6 45 000
O®d3 26202 17/12/14 109.40 109.55 109.60 0.20 10 62 501 6.89 2.07 23 40 000
O®d3 25071 26/11/14 103.59 6.72 2.10 6 80 000
O®d3 25079 03/06/15 99.66 99.73 99.73 0.08 10 73023 7.23 2.56 7 55 150 000
O®d3 25075 15/07/15 99.38 99.35 0.15 4 20001 7.26 2.67 6 58 150 000
O®d3 25077 20/01/16 100.21 100.25 100.20 4 50 011 7.41 3.08 8 71 150 000
O®d3 46017 03/08/16 95.00 96.70 96.70 1 25000 7.64 3.12 30 94 80 000
O®d3 26203 03/08/16 98.35 99.00 98.45 0.10 1 50 000 7.49 3.53 4 76 150 000
O®d3 48001 31/10/18 96.00 8.85 3.53 140 212 24 000
O®d3 46019 20/03/19 4.85 3.99 26 000
O®d3 25080 19/04/17 99.55 99.80 99.70 0.03 10 175822 7.61 3.95 6 84 150 000
O®d3 26206 14/06/17 99.70 99.85 99.70 0.10 9 450 559 7.61 4.10 3 83 150 000
O®d3 26204 15/03/18 99.85 100.00 99.75 0.05 8 97 550 7.70 4.53 3 87 150 000
O®d3 46021 08/08/18 89.35 89.49 89.50 -0.15 2 40 136 7.95 4.73 24 110 107 000
O®d3 46014 29/08/18 96.01 96.59 8.03 4.68 33 118 62 000
O®d3 26208 27/02/19 98.45 99.45 99.48 0.18 6 17990 7.75 5.11 86 150 000
O®d3 46005 09/01/19 8.45 5.84 55 146 27 000
O®d3 46018 24/11/21 93.40 93.83 93.50 0.30 2 4800000 8.02 6.24 6 98 133 000
O®d3 26205 14/04/21 99.30 99.55 99.50 0.29 13 157 951 7.83 6.35 78 150 000
O®d3 26209 20/07/22 98.70 101.35 98.80 -0.10 2 2 7.93 7.10 78 150 000
O®d3 46022 19/07/23 89.20 7.53 7.64 31 45 000
O®d3 26207 03/02/27 99.95 100.30 100.10 2 50 001 8.30 8.42 7 99 150 000
O®d3 46012 05/09/29 6.28 11.16 40 000
O®d3 46020 06/02/36 82.00 89.50 86.02 0.01 1 7 000 8.45 10.96 86 135 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLAA NMPOMbILUIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 98.70 99.75 98.70 -1.10 1 5 8.62 0.94 236 195 15 000
HIIMK
HIIMK BO5 30/10/12 100.73 100.75 100.75 -0.03 4 14 305 7.02 0.21 54 10 000
HIIMK BO1 04/12/12 6.05 0.30 5 000
HIIMK BO6 05/03/13 100.10 100.35 100.10 1 100 7.69 0.53 194 106 10 000
HIIMK BO2 19/06/13 17/12/14 100.80 101.18 8.07 0.82 193 140 5 000
HIIMK BO3 19/06/13 17/12/14 100.80 101.15 7.49 0.82 135 82 5 000
HIIMK BO7 11/11/14 100.90 101.60 8.50 2.04 154 184 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.00 99.97 99.95 0.15 7 30 000 7.17 0.25 58 5 000
MMK BO5 04/04/13 100.05 100.10 7.43 0.61 155 79 8 000
MMK BO8 15/08/13 12/02/15 100.10 100.50 100.50 0.32 2 301 7.81 0.98 151 113 5 000
MMK BO4 27/02/14 99.00 99.30 8.53 1.43 189 186 5 000
MMK BO6 10/07/14 97.25 9.08 1.79 224 242 5 000
MMK BO7 22/07/14 97.50 97.94 97.60 0.19 1 49999 8.81 1.83 195 215 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.02 100.03 100.03 6 407 7.18 0.09 98 15 000
CescTtans BO2 15/02/13 7.61 0.48 98 10 000
CescTtans BO4 15/02/13 7.61 0.48 98 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.26 100.50 100.50 0.10 1 1500 7.86 0.83 171 119 8 000
Anpoca 22 28/06/13 23/06/15 100.35 100.55 100.40 0.05 1 970 7.99 0.84 183 132 8 000
Anpoca 23 18/06/15 101.18 101.40 101.25 0.03 2 25800 8.72 2.51 158 204 7 000
Anpoca 20 23/06/15 101.18 101.28 8.75 2.52 160 207 3 000
EBpas
EBpas 1 22/03/13 13/03/20 100.55 100.83 100.65 1 6 183 8.25 0.58 243 161 10 000
EBpas 3 22/03/13 13/03/20 100.53 100.85 100.65 0.05 2 1501 8.25 0.58 243 161 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.30 107.64 107.30 -0.16 1 4664 9.90 1.88 301 324 10 000
CubmeTuHBecT 2 16/10/14 10/10/19 107.30 107.70 107.30 -0.20 9 68 9.90 1.88 301 324 10 000
EBpas 2 26/10/15 19/10/20 99.20 99.65 99.20 -0.30 1 19 10.50 2.73 328 382 10 000
EBpa3 4 26/10/15 19/10/20 89.25 100.25 10.28 2.74 306 360 5 000
EBpas 5 06/06/16 27/05/21 88.02 94.89 93.80 -0.80 3 108 10.68 3.27 330 397 5 000
EBpas 7 02/06/16 25/05/21 94.01 95.00 10.61 3.26 323 390 15 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo OG6opor, Cnpaa k (6bn) O6bem

OdpepTel TMoralwenns [lokynka TlpoAaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMaM msH py6.
MeTtannouHsect
MeTannonHsecTt 1 16/03/15 07/03/22 99.01 99.70 99.70 -0.01 2 105 000 9.34 2.28 228 267 5 000
MeTannonHsecTt 5 16/03/15 07/03/22 99.00 100.00 9.48 2.28 242 281 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 99.39 99.75 9.43 2.28 237 276 10 000
Meuen
Meuen 4 25/07/13 21/07/16 99.75 100.19 100.00 -0.30 5 11 007 11.73 0.90 551 506 5 000
Meuen 5 16/10/12 09/10/18 100.40 100.65 100.32 -0.28 2 1293 10.91 0.17 452 5 000
Meyen BO1 11/11/11  09/11/12 99.50 100.00 99.76 -0.24 5 5000 9.27 0.23 272 5 000
Meuyen BO2 12/03/13 99.46 99.60 99.60 0.10 4 251 10.74 0.55 496 410 5 000
Meyen BO3 24/04/13 98.71 99.10 12.08 0.66 613 543 5 000
Meuen 2 15/06/11 12/06/13 96.18 97.00 96.00 -0.01 3 970 13.04 0.80 692 638 5 000
Meuen 15 18/02/14 09/02/21 12.37 1.39 576 570 5 000
Meuyen 16 18/02/14 09/02/21 12.41 1.39 580 574 5 000
Meyen BO4 11/02/14 10/02/15 96.07 97.00 97.00 0.04 2 3 1291 1.42 628 624 5 000
Meyen BO5 07/04/15 100.00 11.55 2.52 440 487 5 000
Meyen BO6 07/04/15 100.00 2 000
Meyen BO7 07/04/15 100.00 11.55 2.52 440 487 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 440 487 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 440 487 3 000
Meuyen 13 01/09/15 25/08/20 88.50 93.00 13.26 2.56 610 658 5 000
Meven 14 01/09/15 25/08/20 91.93 92.99 13.44 2.56 628 676 5 000
Meven 17 02/06/16 27/05/21 85.91 88.97 88.97 3.12 7 43 12.46 3.23 509 575 5 000
Meuyen 18 02/06/16 27/05/21 85.01 87.00 14.34 3.23 697 763 5 000
Meyen 19 07/06/16 01/06/21 86.65 91.00 7.93 3.27 55 122 5 000
TMK
TMK BO1 22/10/13 99.60 99.80 9.22 1.12 280 254 5 000
CY3K
CY3K 1 05/07/13 26/06/20 100.70 100.85 100.70 -0.03 4 50 8.67 0.86 248 200 10 000
PMK
PMK 3 17/12/13 15/12/15 97.50 99.00 98.43 -0.07 1 77 12.02 1.26 549 535 3 000
PMK 4 05/06/14 02/06/16 91.71 95.94 11.83 1.67 505 516 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.11 101.50 102.00 1.99 5 280 5.72 0.30 5 000
KOKC
KOKC BO2 28/05/14 95.75 98.48 11.56 1.66 479 489 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.35 92.50 92.35 -0.15 10 11 419 14.46 1.42 783 779 15 000
Pycan 8 15/04/15 05/04/21 87.70 88.48 87.51 -0.23 8 245 14.80 2.35 772 813 15 000
UWHOPACTPYKTYPA
PO,
PXno 7 07/11/12 100.21 100.51 6.23 0.23 5 000
P>X[a BO1 05/12/12 100.80 101.00 100.90 0.01 2 14900 6.41 0.30 15 000
PXna 9 18/05/11 13/11/13 99.20 99.50 99.25 2 30 000 7.67 1.19 119 99 15 000
P>X[A 10 06/03/14 110.84 111.14 111.14 4 4 7.41 1.37 81 74 15 000
PX[a 23 29/01/15 16/01/25 102.50 102.79 102.79 0.28 1 111 7.88 2.25 83 121 15 000
PXA 11 18/11/15 98.90 99.19 8.31 2.89 104 162 15 000
PX[a 16 06/06/16 05/06/17 98.65 98.80 8.49 3.31 110 178 15 000
P>X[A 19 16/07/18 08/07/24 99.92 100.22 8.31 4.79 59 145 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.75 99.90 99.75 -0.02 2 1426 7.51 1.06 114 83 10 000
PCK ESC 8 26/09/13 15/09/20 99.50 100.00 7.61 1.06 124 93 10 000
dCK ESC 18 09/06/14 27/11/23 101.10 101.29 101.33 0.08 6 220 002 7.84 1.70 105 117 15 000
P®CK ESC 15 23/10/14 12/10/23 101.75 102.15 8.01 1.99 108 135 10 000
dCK ESC 10 24/09/15 15/09/20 98.50 99.20 99.00 3 22500 8.28 2.74 106 160 10 000
PCKESC 7 27/10/15 16/10/20 98.10 98.25 98.10 0.10 4 75002 8.35 2.84 110 166 5 000
P®CK ESC 12 22/04/16 19/04/19 99.30 8.54 3.18 118 184 10 000
PCK ESC 9 24/10/17 16/10/20 96.75 97.45 8.91 4.23 130 211 5 000
d®CK ESC 11 24/10/17 16/10/20 96.75 97.45 8.97 4.23 136 217 10 000
dCK ESC 19 18/07/18 06/07/23 93.00 9.10 4.78 138 224 20 000
dCK ESC 13 22/06/21 95.55 95.95 95.50 -0.45 3 5000 9.47 6.27 150 243 10 000
HMTN
HMTM BO-2 29/04/15 99.01 99.70 9.55 2.40 245 288 4 000
PocaBTtogop
PocasTogop 1 29/11/16 9.82 3.80 230 307 3 000
PocBopokaHan
PocsopokaHan 3 11/11/13 09/11/15 98.00 99.20 9.95 1.18 349 327 3 000
BopokaHan
Bopgokanan 1 09/12/15 99.00 8.99 2.92 171 230 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.70 99.60 99.30 0.30 1 2500 9.17 3.19 181 247 5 000
BanagHbn CO 2 29/04/16 13/05/31 99.00 99.80 99.30 0.30 1 2500 9.17 3.19 181 247 5 000
BanagHen CO 3 24/02/17 06/02/32 85.00 9.41 3.65 193 267 5 000
BanagHen CO 4 24/02/17 06/02/32 98.69 99.80 98.69 -1.11 1 167 9.74 3.65 226 300 5 000
BanagHbi CO 5 24/02/17 06/02/32 99.80 9.41 3.65 193 267 5 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

17.08.2012




EsxenHeBHBINA 0030D

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

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 98.51 98.75 98.75 1 5000 9.30 1.49 262 263 7 000
HE®Tb u N'A3
rA3NPOM
asnpom Kanutan-3 08/11/12 06/11/14 99.80 100.12 100.08 0.03 2 8601 7.20 0.23 66 15 000
[asnpom A9 12/02/14 99.50 99.50 -0.25 1 590 7.73 1.44 108 106 5 000
lasnpom A1l 24/06/14 110.50 111.19 7.48 1.68 70 81 5 000
INykownn
Ny konn BO-6 13/12/12 100.62 100.90 5 40 000 6.42 0.33 5 000
Ny konn BO-7 13/12/12 6.42 0.33 5 000
Iy koun 4 05/12/13 100.30 7.25 1.25 73 58 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 97.12 97.98 97.13 0.13 1 1 8.31 0.42 169 8 000
[asnpom Hedorb BO-5 09/04/13 99.86 99.98 99.90 0.05 1 1 7.42 0.63 152 77 10 000
[asnpom Hedorb BO-6 09/04/13 99.85 99.98 100.00 0.15 1 1 7.26 0.63 136 61 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.40 100.80 99.00 -1.75 3 203 8.90 2.28 184 223 10 000
[asnpom Hedorb 8 02/02/16 8.54 3.07 122 184 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.10 100.60 100.11 0.11 1 75 8.64 3.08 131 194 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 91.00 103.94 99.85 -0.05 7 50 006 9.14 4.44 148 232 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 96.61 99.50 8.96 4.50 129 214 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 86.00 100.25 7.31 0.84 115 64 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.00 7.94 1.04 158 126 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 101.50 101.77 7.31 0.34 71 15 000
BauHedrb 2 18/12/12 13/12/16 101.50 101.78 7.07 0.34 47 15 000
BauHedrb 3 18/12/12 13/12/16 101.64 101.78 101.78 -0.01 6 40 287 7.16 0.34 56 20 000
BauHedrs 501 05/12/13 02/12/14 101.60 101.80 102.70 1.10 1 19486 7.26 1.24 75 58 10 000
Baunedrs 4 13/02/15 04/02/22 8.68 2.19 166 201 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 96.00 99.00 98.65 1.64 3 1002 11.59 0.93 534 492 5 000
HK AnbsiHc BO-1 04/02/14 96.01 99.82 97.18 -0.11 2 664 11.71 1.41 509 504 5 000
HK AnbsiHc 4 07/06/16 01/06/21 85.01 95.00 12.19 3.24 482 548 5 000
HK AnbsiHC 6 10/06/16 04/06/21 91.01 95.50 12.19 3.24 482 548 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.50 99.75 99.49 -0.01 2 81 13.18 0.92 694 651 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 90.00 96.87 9.59 3.32 220 287 5 000
FTOCBAHKHA
BTB
BTBE 6 10/07/13 06/07/16 100.70 100.75 100.70 9 20298 7.96 0.87 177 129 15 000
BTB BO-6 21/12/12 19/12/14 100.42 100.51 100.49 0.02 2 4200 7.24 0.34 64 10 000
BTB BO-7 25/01/13 23/01/15 100.24 100.33 100.23 -0.01 2 5500 7.62 0.44 100 10 000
BTB BO-1 15/03/13 99.60 100.09 7.81 0.56 201 117 5 000
BTB BO-2 15/03/13 99.60 100.45 7.68 0.56 188 104 5 000
BTB BO-5 15/03/13 99.85 100.10 100.05 1 15000 7.72 0.56 192 108 10 000
BTB 5 17/10/13 99.40 99.51 8.52 1.13 210 184 15 000
BTB BO-03 18/03/14 17/03/15 99.05 8.24 1.49 157 157 5 000
BTB 60O-04 18/03/14 17/03/15 99.90 100.04 8.24 1.49 157 157 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 196 147 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 8.93 2.14 193 227 15 000
BTB 24 5 23/08/12 20/02/14 4.27 0.02 8 000
BTB-INMuanHr 3 10/09/13 07/06/16 98.60 99.50 8.49 0.91 226 182 5 000
BTB-INuanHr 4 12/03/13 07/06/16 99.22 99.45 7.94 0.53 219 131 5 000
BTB-INuanHr 2 08/01/13 07/07/15 99.05 8.23 0.39 162 10 000
BTB-INMunanHr 9 05/02/14 02/08/17 98.15 99.50 8.72 1.27 219 205 5 000
BTB-INuanHr 7 04/06/14 30/11/16 99.50 100.50 8.87 1.37 227 220 5 000
BTB-INunanHr 8 07/05/13 01/08/17 100.14 100.23 8.35 0.68 237 170 5 000
BTB-INMuanHr 1 07/11/13 06/11/14 99.55 100.15 8.34 0.90 212 167 8 000
B3b
B3b 8 22/10/13 13/10/20 86.00 99.55 7.38 1.13 95 70 15 000
B3b 21 10/03/15 17/02/32 99.50 99.90 99.90 0.40 2 589 8.62 2.28 156 195 15 000
B3b 9 24/03/16 18/03/21 97.50 98.00 8.87 3.11 153 217 15 000
B3b 10 27/09/16 21/09/21 86.00 110.10 8.68 3.45 125 195 15 000
B3b 6 17/10/17 13/10/20 95.50 95.90 95.50 0.50 4 6400 9.21 4.22 160 242 10 000
B3B-IInanur
B3B-Inantr 3 11/04/14 02/04/21 98.76 99.50 98.87 -0.03 2 35215 8.41 1.55 170 174 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.25 100.70 100.50 -0.02 1 31 8.72 2.00 178 206 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.25 100.70 100.25 -0.10 2 25 8.85 2.00 191 219 5 000
B3B-InanHr 6 31/01/17 100.25 100.70 100.35 0.05 5 41 993 9.03 2.19 201 236 10 000
B3B-Inantr 4 08/04/16 02/04/21 101.50 9.12 3.12 178 242 5 000
B3B-InanHr 5 08/04/16 02/04/21 99.00 100.00 9.09 3.12 175 239 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
MCI Bank 01 27/03/14 17/03/22 99.62 99.80 99.62 0.12 1 222 9.15 1.49 247 248 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.16 101.15 3.20 0.04 5 000
PCXb BO-5 29/08/12 28/08/13 100.16 100.40 100.15 0.03 1 1700 2.92 0.04 10 000
PCXb 8 22/11/12  14/11/19 100.78 101.50 6.89 0.27 30 5 000
PCXB 9 22/11/12  14/11/19 100.78 101.30 100.80 -0.15 6 20703 7.08 0.27 49 5 000
PCXB 10 06/02/13 29/01/20 100.40 101.90 7.39 0.48 76 5 000
PCXb 11 07/02/13 30/01/20 100.40 101.20 100.80 0.30 1 1 7.40 0.48 77 5 000
PCXB 7 11/06/13 05/06/18 99.15 99.48 7.88 0.80 176 122 5 000
PCXb BO-2 06/08/13 03/02/15 100.05 100.45 100.20 -0.05 1 1 8.14 0.95 187 146 5 000
PCXb BO-3 08/08/13 05/02/15 100.14 100.70 100.14 -0.11 2 25 8.21 0.96 193 153 5 000
PCXb BO-6 01/05/12 29/10/13 99.85 100.38 8.17 1.15 173 149 10 000
PCXB 15 05/11/13 26/10/21 100.45 101.00 8.15 1.16 170 147 10 000
PCXb 4 02/10/13  27/09/17 86.00 100.00 7.63 1.08 125 95 10 000
PCXB 3 13/02/14 09/02/17 100.65 101.67 101.30 -0.35 4 1049 8.48 1.43 184 181 10 000
PCXB 6 15/08/14 09/02/18 7.67 1.81 82 101 5 000
PCXb 16 13/04/15 04/04/22 99.75 99.95 8.78 2.37 169 211 10 000
PCXb 14 07/07/15 29/06/21 97.00 98.00 8.69 2.62 151 201 10 000
PCXB 12 09/07/15 01/07/21 97.25 98.00 97.25 -0.41 1 1 8.98 2.63 180 230 5 000
PCXb 13 10/07/15 02/07/21 97.25 8.79 2.63 160 211 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.54 0.25 95 20 000
[asnpomGaHk 5 22/11/12 7.51 0.27 92 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.50 4.52 0.36 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.00 99.70 8.00 0.92 176 133 10 000
[asnpombank BO-1 08/12/13 99.51 99.94 8.01 1.26 149 134 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.47 100.70 8.22 1.41 159 155 10 000
ANKK
AVXKK A5 15/10/12 99.40 100.20 7.66 0.16 128 2 000
AVXKK A6 15/07/14 99.45 99.66 7.85 1.43 121 118 3 000
AMXKK A8 15/06/18 96.51 98.80 8.29 2.91 101 160 5 000
AVXKK A9 15/02/17 98.50 98.90 8.50 2.04 154 184 5 000
AVXKK A7 15/07/16 90.56 99.70 12.57 2.05 561 591 4 000
AMXKK A19 15/05/15 15/11/24 97.30 99.00 8.36 2.50 122 169 6 000
AMXKK A18 15/04/16 15/07/23 98.30 99.00 8.82 3.19 146 212 7 000
AMXKK A10 15/11/18 8.64 3.18 128 194 6 000
AMXKK A21 15/02/20 100.15 9.04 3.35 164 232 15 000
AMXKK A1l 15/09/20 83.00 9.36 3.93 181 260 10 000
AMXKK A16 15/09/21 95.50 96.70 96.00 -0.80 1 1000 9.38 5.01 162 250 10 000
AMXKK A17 15/04/22 102.30 102.40 8.80 5.63 93 184 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 66 158 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.56 1.91 166 190 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 86.01 100.20 100.20 -0.01 3 12 060 9.01 1.25 249 233 3 000
MOB3KC BO-5 08/06/12 08/12/13 90.10 100.20 9.19 1.25 267 251 2 000
MOB3KC BO-4 01/08/12 01/08/14 98.95 9.46 1.83 260 280 3 000
MOB3KC BO-6 01/08/12 01/08/14 98.95 9.46 1.83 260 280 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.57 8.36 0.50 266 173 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 5 12/08/13 99.40 100.40 99.20 -0.20 2 2 8.95 0.97 266 227 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.65 100.20 99.66 -0.05 7 29875 8.24 1.20 176 156 5 000
TpaHckpeantTbaHk 6 17/04/14 98.03 99.99 8.61 1.55 190 194 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.32 100.00 98.32 0.02 1 100 9.27 3.47 184 254 15 000
MTC 3 20/06/13 12/06/18 100.95 7.55 0.82 141 88 10 000
MTC 1 17/10/13 100.19 7.48 1.12 106 80 10 000
MTC 4 19/05/11 13/05/14 98.80 99.53 8.30 1.67 152 163 15 000
MTC 2 20/10/15 97.14 99.30 99.29 -0.04 2 9901 8.16 2.81 91 148 10 000
MTC 8 12/11/15 03/11/20 98.13 98.20 98.12 0.02 4 365 9.02 2.85 176 233 15 000
MTC 7 07/11/17 97.77 98.21 9.46 4.21 185 267 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.10 101.45 101.20 -0.10 1 1 8.02 0.90 180 135 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.50 97.65 97.65 0.10 2 24 8.96 1.79 212 230 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.30 98.75 98.45 0.03 5 6926 9.76 2.30 270 309 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.40 98.50 98.26 -0.16 5 15530 9.85 2.28 279 318 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.40 98.70 98.99 0.56 14 193 763 9.51 2.28 245 284 15 000
BeimMnenkom 6 13/10/15 91.00 98.00 96.50 1 30 9.83 2.76 260 315 10 000
BeimMnenkom 7 13/10/15 95.80 98.00 10.08 2.76 285 340 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.60 9.18 0.17 278 2 000
PocTtenekom 8 03/09/13 98.90 100.49 8.83 0.72 281 217
PocTtenekom 1 18/08/11 08/08/13 116.00 10.52 0.88 431 385 2 000
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EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBOnam mnH py6.
CIb Tene2
TENE2 4 10/02/14 31/01/22 100.00 101.00 8.49 1.42 185 182 3 000
TENE2 5 10/02/14 31/01/22 100.00 101.70 101.67 0.87 1 10 000 7.84 1.42 120 117 4 000
TENE2 7 14/04/15 05/04/22 99.65 100.00 99.65 0.25 7 225006 9.34 2.35 225 267 6 000
TENE2 1 17/06/16 11/06/21 90.01 95.50 10.14 3.30 275 343 5 000
TENE2 3 17/06/16 11/06/21 95.20 108.00 10.07 3.30 268 336 3 000
TENE2 2 17/06/16 11/06/21 90.12 96.89 10.14 3.30 275 343 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.60 100.00 8.09 0.52 237 146 5 000
MArHUT
MarnHut BO-1 09/09/13 86.10 8.36 1.01 204 168 1 000
Marnut BO-2 09/09/13 100.05 8.20 1.01 188 152 1 000
Marnut BO-3 09/09/13 100.00 100.20 0.01 4 15639 8.20 1.01 188 152 2 000
MarnHut BO-4 09/09/13 100.05 100.20 0.20 7 17 681 8.20 1.01 188 152 2 000
Marnut BO-5 28/02/14 85.01 99.60 99.25 -0.10 1 20 8.71 1.42 207 204 5 000
Marnut BO-6 22/04/14 99.10 99.30 99.10 1 5000 8.49 1.57 177 182 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 96.01 97.75 9.88 1.69 309 321 8 000
X5 ®uHaHC 1 01/07/14 97.01 97.75 9.71 1.76 288 305 9 000
Konenka
Koneliika BO-1 24/07/12 23/07/13 98.50 100.00 8.37 0.91 214 170 3 000
Konerika BO-2 01/10/13 99.70 100.00 100.00 0.50 3 21250 9.30 1.07 292 262 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.65 99.00 99.00 6 137 11.68 0.74 564 502 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.89 99.90 98.89 0.19 3 58 9.42 1.17 296 274 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 99.20 100.22 8.48 0.13 217 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.21 100.40 12.31 0.83 616 564 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.56 95.80 12.02 2.48 489 535 1 000
Mupatopr
Mupatopr BO-1 29/07/14 94.91 95.40 95.40 0.64 1 3 11.77 1.82 491 511 3 000
MALLIMHOCTPOEHUE
ATOM3HEPIornPom
ATomaHepronpom 6 15/08/14 115.99 8.49 1.93 158 183 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 94.55 94.75 10.97 1.39 436 430 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.90 7.55 0.34 95 2 000
Kamas BO-2 04/02/14 93.01 100.90 9.17 1.41 254 250 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 99.95 100.00 99.98 -0.02 3 17 780 9.45 0.33 285 3 000
YpanearoH3asop 2 27/08/13 20/02/18 98.30 99.25 10.24 0.97 395 356 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.50 98.00 1 590 12.72 1.11 631 604 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 293 310 5 000
rcc
fCc o1 20/09/12 26/03/17 86.04 99.90 8.11 0.10 189 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.37 0.35 176 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.60 0.66 365 295 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 90.11 9.17 0.67 322 252 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.85 100.30 9.63 0.68 365 298 2 000
Connepc 2 17/07/13 102.40 102.65 102.38 -0.51 3 100 9.94 0.89 373 327 3 000
MapomawcepBuc
rMC 02 13/02/15 10.74 2.14 374 408 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.10 100.30 7.87 0.62 197 123 6 000
AspodiioTr BO-2 08/04/13 99.01 100.20 9.57 0.62 367 293 6 000
TpaHCKOHTEeMHep
TpaHckoHTelHep 1 26/02/13 100.75 101.25 7.88 0.51 217 125 3 000
TpaHckoHTelHep 2 04/06/15 100.40 100.70 100.70 1 2 000 8.58 1.88 169 192 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 98.51 99.60 9.86 1.49 319 319 3 000
HoelMepeso3Kom BO-01 03/03/15 99.40 99.70 99.40 -0.34 2 67 10.53 2.21 350 386 5 000
HogeMepeso3Kom BO-02 03/03/15 99.25 99.74 99.55 -0.10 2 30 000 10.46 2.21 343 379 5 000
TpaHcaapo
TPAHCAQJPO 1 25/04/12 23/10/13 99.95 100.00 99.98 -0.01 14 6 957 12.87 1.10 647 619 3 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem
OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3am. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.

TPAHCAQJPO BO-01 03/09/13 03/03/15 99.61 99.80 99.60 -0.10 8 350 13.32 0.96 704 664 3 000
HO-Tanp
lO-Tanp BO-1 26/03/13 100.00 101.90 9.38 0.59 354 274 2 000
lO-Tanp BO-2 26/03/13 100.01 101.90 101.90 1 77 9.56 0.59 372 292 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.40 100.20 10.37 0.68 439 372 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.40 100.10 10.37 0.68 439 372 2 000
lO-Tanp BO-16 03/06/13 26/05/15 8.58 0.76 250 192 1 000
tO-Tavp BO-8 02/12/13 26/05/15 100.00 1 1 10.38 1.21 389 370 2 000
tO-Tanp BO-3 19/12/13 87.10 102.00 10.65 1.26 412 398 2 000
lO-Tanp BO-4 26/03/14 93.76 97.80 97.35 -0.30 2 26 000 11.26 1.50 458 459 2 000
lO-Tanp BO-5 26/03/14 90.03 98.74 9.23 1.50 255 256 2 000
lO-Tawp 5 21/07/16 8.78 3.32 139 206 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 97.11 98.90 8.59 3.18 123 189 10 000
Py crvgpo 2 22/04/16 12/04/21 94.06 99.09 8.49 3.18 113 179 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 82.00 99.50 10.40 0.52 468 377 5 000
MocaHepro 3 06/12/12 28/11/14 100.98 7.50 0.31 90 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 99.90 100.10 8.65 2.39 155 198 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.55 100.70 100.65 1 350 7.81 0.82 167 114 4 000
OHEJ OrK-5 b-18 25/06/14 95.80 8.47 1.76 165 181 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 9.45 1.87 257 279 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.34 91.99 12.70 3.11 536 600 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 93.53 99.97 11.83 1.83 497 517 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 8.46 1.46 180 179 4 000
TrK-1 03 25/12/12 14/12/21 7.70 0.38 109 2 000
TrK-1 02 02/07/13 01/07/14 98.60 98.85 98.85 3 28 500 8.23 0.86 205 156 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.35 97.53 97.35 -0.16 5 3160 11.30 0.97 501 462 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.14 87.69 87.69 0.63 10 213 23.58 1.02 1725 1690 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.85 98.75 97.92 -0.82 2 3000 10.98 1.09 458 430 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.49 1.76 366 383 5 000
Wpky TOHepro BO-1 08/04/14 85.00 98.50 9.09 1.54 239 242 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 100.10 100.25 7.89 0.99 158 121 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 9.03 1.36 244 236 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.00 98.50 98.50 0.60 1 10 000 10.10 0.98 380 342 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 95.00 9.09 2.57 193 241 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.55 2.87 229 286 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 95.01 103.99 9.38 1.04 303 270 4 000
AKpoH 3 23/05/12 20/11/13 102.30 8.04 1.19 156 136 4 000
AKpoH 4 27/05/14 18/05/21 94.10 98.99 12.12 1.71 532 545 4 000
AKpoH 5 27/05/14 18/05/21 95.01 100.29 12.83 1.70 604 616 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.62 98.29 97.62 0.02 2 77 10.45 1.53 375 378 2 000
CTPOUTESNIbCTBO U CTPOMMATEPUATIbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.10 100.30 10.35 0.83 420 368 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.30 100.49 9.90 0.46 328 5 000
JICP 'pynna BO-2 10/09/13 99.50 100.19 10.10 1.00 378 342 2 000
JICP 'pynna BO-3 20/03/14 96.94 97.20 97.20 0.25 11 7668 11.79 1.46 513 512 2 000
JICP I'pynna BO-5 24/07/14 94.07 94.25 94.25 -0.45 3 1006 12.22 1.81 537 556 2 000
PenoBaCtpounlpynn
PCI-duHaHc-1 19/12/12 18/06/14 99.70 99.80 99.78 -0.05 2 17 060 11.88 0.34 528 3 000
INenCneuCMy
NlenCneuCMY 1 07/12/12 102.40 102.58 8.30 0.30 170 2 000
NenCneuCMY BO-2 23/05/13 9.12 0.51 340 249 2 000
TEXHOJNOIMMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 95.70 98.97 95.30 -3.60 2 4 000 10.31 4.29 269 351 8 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku Llena Kon-eo O6opor, Cnpaa k (6n) O6tLem

OdepTbl MNorawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauna  O®3 cBONaM wmrH py6.
POCHAHO 2 20/12/17 83.00 99.00 9.99 4.29 236 319 10 000
POCHAHO 3 20/12/17 97.40 97.38 2.21 2 1000 9.76 4.30 213 296 15 000
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 99.95 99.99 99.99 0.09 6 27 056 8.53 1.87 165 187 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.50 101.70 6.46 0.29 19 000
A®K Cuctema 1 07/03/13 101.10 101.20 7.54 0.53 179 91 6 000
A®K Cuctema 4 15/03/16 97.50 98.05 98.05 -0.10 6 108 204 8.81 2.03 186 215 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.00 99.80 99.64 -0.02 2 1090 11.20 0.90 498 453 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.21 100.41 11.97 0.81 584 531 2 000
CutpoHuke BO-2 08/10/12 07/10/13 99.85 99.90 99.85 -0.05 4 453 11.94 0.15 560 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 86.00 8.18 0.84 202 151 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.70 100.77 8.01 0.73 198 135 10 000
POCBAHK BO-2 08/07/13 86.10 8.02 0.87 182 135 5 000
POCBAHK A3 06/05/11 06/11/13 94.00 98.50 8.89 1.18 243 221 5 000
POCBAHK A5 06/05/11 07/11/14 83.00 9.63 2.05 267 297 5 000
AlMb®A BAHK
Anbda-bBank 1 04/02/14 02/02/16 99.67 101.50 99.94 1.00 4 4 8.46 1.41 183 179 5 000
Anbda-baxk 2 07/06/13 02/12/16 101.05 101.25 101.00 -0.05 2 2700 8.08 0.79 198 142 5 000
MOM BaHk
MOM Baxk BO-1 29/11/12 101.13 101.20 101.20 -0.04 9 3402 8.50 0.29 190 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.56 100.35 0.03 1 14 000 8.52 0.33 192 5 000
MOM Bahk 8 09/07/13 09/04/15 99.75 99.99 99.91 -0.14 7 1593 9.32 0.85 314 265 6 000
MOM Baxk BO-2 21/03/14 86.00 99.00 11.24 1.48 457 457 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 9.49 1.40 287 282 5 000
Homoc 9 15/06/12 14/06/13 100.06 100.20 100.20 0.15 2 33 8.65 0.81 253 199 5 000
Homoc 11 02/07/14 02/07/14 99.85 100.12 100.00 -0.15 1 5000 9.71 1.75 289 304 5 000
Homoc BO-2 18/04/13 18/10/14 99.41 99.65 99.65 0.19 6 48 8.70 0.65 277 205 5 000
Homoc 12 25/08/13 28/08/17 8.68 0.96 240 200 5 000
Bank 3EHUT
BaHk 3eHuT BO-2 22/09/12 22/09/13 100.06 100.08 100.08 0.02 19 24186 6.96 0.10 73 5 000
BaHk 3eHuT BO-3 15/11/12 15/11/14 100.12 100.20 100.12 -0.05 2 101 8.33 0.25 174 3 000
BaHk 3eHuT BO-6 26/11/12 26/05/14 99.76 99.86 99.78 0.02 5 7352 8.15 0.28 156 5 000
BaHk 3eHuTt BO-4 07/02/13 07/02/15 100.23 100.30 8.30 0.48 167 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.23 100.30 8.59 0.50 196 3 000
BaHk 3eHuT BO-1 07/04/12 07/04/13 86.00 100.40 7.62 0.62 173 98 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.31 100.50 100.31 -0.24 1 100 8.75 0.78 266 209 5 000
BaHk 3eHuT 6 02/07/13 01/07/14 100.36 100.55 8.63 0.85 245 196 3 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.60 99.85 99.80 -0.03 3 11 052 9.54 1.53 284 287 5 000
NMPOMCBA3bBAHK
MpomcB sisb6aHk 5O-2 20/02/13 18/02/15 8.72 0.49 209 5 000
MpomcB sisb6aHk 6O-4 20/02/13 18/02/15 9.15 0.49 252 5 000
MpomcB si3b6aHk 6 17/06/13 99.55 99.73 8.75 0.82 261 208 5 000
MpomcB sisb6aHk 5O-3 04/02/14 98.60 99.00 98.50 1 5 9.95 1.41 332 328 5 000
Bank CI6
BaHk CIMNB BO-2 26/03/12 23/09/13 99.25 99.95 99.95 2 2050 9.24 1.04 289 256 5 000
BaHk CIMB BO-1 09/10/12 09/04/13 99.50 11.93 0.15 559 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 86.00 100.78 8.55 0.33 195 3 000
MKB
MKB 8 10/10/12 08/04/15 100.11 100.25 8.22 0.15 187 3 000
MKB 7 15/01/13 14/07/15 9.17 0.42 255 2 000
MKB BO-4 15/10/12 15/04/14 99.94 99.97 99.96 -0.01 3 1811 8.30 0.16 192 5 000
MKB BO-1 22/02/13 22/02/14 9.51 0.50 288 3 000
MKB BO-3 27/04/13 27/04/15 99.55 99.75 99.50 11 125 001 10.22 0.67 426 357 4 000
MKB BO-5 23/06/14 97.79 97.80 97.80 0.30 3 20 007 10.80 1.72 399 413 5 000
NMETPOKOMMEPL
MeTpokommepL, 7 20/02/11 22/08/12 5.74 0.02 3 000
MeTpokommepL, 6 22/08/12 4.68 0.02 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 101.00 101.40 7.39 0.34 79 5 000
MeTtpokommepy 6O-01 03/09/13 03/03/15 100.25 100.30 100.30 3 70 000 8.77 0.99 246 209 3 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 100.00 100.09 8.88 1.01 255 220 5 000
JIK YPAIICUB
Ypancub JNuamur 6O-3 29/10/13 100.05 100.40 9.20 0.68 323 255 3 000
Ypancub JNuamur 6O-1 28/02/14 100.00 100.18 9.69 0.75 364 303 2 000
Ypancub JNuamur 6O-4 03/07/14 98.20 98.90 10.03 0.95 376 335 3 000
Ypancub JNuamur 6O-5 05/02/15 100.70 101.19 11.11 1.25 459 443 3 000
Ypancub Juamnur 6O-6 10/02/15 100.02 101.00 12.00 1.26 547 533 3 000
Ypancub Nuanur 6O-7 22/04/15 99.50 100.20 11.58 1.31 502 491 2 000
Ypancub Jnamur 6O-2 12/01/15 101.00 101.60 11.38 2.12 439 472 2 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

17.08.2012

13



EsxenHeBHBINA 0030D

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

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus O®3 cBonam mnH py6.
Ypancub Nuanir 6O-9 17/02/15 11.25 2.16 424 459 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 97.70 97.90 97.90 0.15 8 1925 12.63 0.95 636 595 3 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 13.24 0.01 2 000
TKC BO-4 18/04/13 16/04/15 99.95 100.08 100.00 4 8424 13.61 0.64 769 696 2 000
TKC 2 28/07/13 105.53 105.54 105.54 -0.01 16 7 137 14.00 0.90 777 733 1 000
TKC BO-1 20/09/13 99.80 101.00 100.64 1 1 14.00 1.00 768 732 2 000
TKC BO-2 29/11/11 26/11/13 102.85 102.88 102.88 14 1381 14.39 1.17 793 771 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.18 100.22 100.22 -0.02 3 21 000 9.66 0.24 309 5 000
EABP
EABP 3 29/10/13 25/10/16 90.10 99.95 8.18 1.15 174 150 5 000
EABP 1 03/02/14 28/01/19 101.27 8.12 1.39 150 145 5 000
EABP 4 11/02/14 06/02/18 9.07 1.44 243 240 5 000
EABP 2 26/02/15 21/02/19 93.00 110.00 8.86 2.27 181 219 5 000
OHuKkpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 96.00 100.00 8.14 0.24 156 10 000
OHukpeanT BanHk BO02 30/08/13 27/02/15 99.93 100.00 99.90 0.10 2 529 8.78 0.98 248 210 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 99.70 100.00 8.88 0.99 257 220 5 000
OHuKpeanT BaHk 5 03/09/13 01/09/15 90.10 98.80 8.85 0.99 254 217 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 8.67 1.26 215 200 5 000
tOHuKkpeanT BaHk 1 07/09/16 84.00 98.00 9.15 3.61 168 241 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 101.00 101.13 8.02 1.24 151 134 10 000
Pandxpaiizen 65O-7 27/11/13 99.50 99.65 8.02 1.23 152 134 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 189 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.67 100.57 0.02 6 52 001 8.53 0.23 198 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 100.05 100.10 100.10 5 2899 8.99 0.59 315 235 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.75 99.85 99.85 -0.05 4 1764 9.74 1.15 330 306 5 000
BocTt-3kcnpecc
BocTt-3kenp bank BO-5 19/04/12 17/10/13 99.80 100.40 10.42 1.10 402 374 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.63 0.58 180 99 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 86.00 100.00 7.96 0.32 136 5 000
XK baHk 5 19/10/11 17/04/13 99.50 100.25 9.60 0.65 367 295 4 000
XK baHk BO-3 22/10/13 22/04/14 9.28 1.14 285 260 4 000
XK BaHk 7 26/04/12 23/04/15 99.20 99.37 99.20 -0.15 6 10 000 10.48 2.38 338 381 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 9.98 1.51 329 331 2 000
PycdmHaHcBaHk
Py cdmHancbaHk 8 17/09/12 14/09/15 100.03 8.20 0.09 200 2 000
Py cdmHancbanHk 9 18/09/12 15/09/15 99.75 100.03 8.30 0.09 210 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.35 98.60 8.19 0.87 200 152 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 86.00 99.85 9.46 0.99 315 278 4 000
Py cdqmHancbank 10 12/11/13 10/11/15 86.00 101.00 9.17 1.18 270 249 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.50 10.13 1.19 366 345 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.45 100.50 8.60 0.21 210 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.25 99.55 99.55 0.55 1 2 11.11 1.40 449 444 6 000
OTIN BaHk 2 25/03/14 95.80 96.10 11.21 1.49 454 454 3 000
OTN BbaHk BO-1 29/07/14 94.35 94.70 11.60 1.84 474 494 5 000
CKB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.70 101.25 8.80 0.30 220 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.32 99.90 10.40 0.76 433 374 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.95 100.05 8.64 0.15 228 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 98.10 98.61 10.54 0.88 434 387 2 000
KpeauntEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 8.32 0.01 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 99.40 99.80 99.49 -0.21 1 1 10.64 1.42 401 397 5 000
KpenEB pbaHk BO-1 27/04/14 93.00 97.25 10.31 1.58 358 364 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 99.10 99.70 9.48 1.09 308 280 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 25/06/13 24/06/14 100.40 100.55 9.99 0.83 384 332 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.60 99.90 9.31 0.34 271 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.55 99.95 9.31 0.34 271 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.75 100.00 99.75 -0.25 1 60 10.31 0.65 438 366 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 86.00 100.36 7.54 0.35 93 5 000
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EsxenHeBHBINA 0030D

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

OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBonam mnH py6.
Cesasbbank 04 24/04/13 13/04/22 100.00 100.10 100.10 0.10 10 112890 8.75 0.67 280 210 5 000
CasasbbaHnk 05 16/04/15 07/04/22 100.00 9.72 2.44 260 305 5 000
KpanunHBecT6aHk
KpawvHe ect6aHk BO-1 19/10/12 19/04/14 99.73 99.85 9.93 0.18 352 2 000
CypnoctpouTenbHbIW 6GaHK
Cy pocTtp 03 05/09/11 03/09/12 99.03 10.01 0.05 2 000
CypocTp BOO1 03/03/13 03/03/14 99.00 100.00 12.41 0.52 668 578 2 000
Cy pocTp 04 10/04/12 08/10/13 98.01 100.00 11.78 1.07 540 510 2 000
MeTko M6 aHk
MeTkomb6aHk BO-1 02/02/13 02/08/14 91.00 100.15 98.85 -0.05 1 1 11.60 0.47 498 2 000
MeTkombBaHk 01 13/04/13 15/04/15 95.01 10.63 0.63 472 398 2 000
MeTtannuHBecTGaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.16 100.30 9.69 0.34 309 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 96.50 97.00 10.29 1.84 343 363 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.00 100.15 10.40 0.28 380 3 000
JNNIOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 100.44 100.40 2 3783 9.12 0.48 249 3 000
JIOKO-BaHk 05 25/07/13 23/07/15 98.00 100.05 100.00 -0.05 2 2000 10.34 0.92 410 367 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 99.96 100.10 100.00 -0.01 3 6 502 11.04 0.97 475 436 3 000
TaTtdoHab6aHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.00 99.90 98.00 -1.30 3 300 12.78 1.28 624 611 2 000
TaTtdoHabaHk BO-2 18/10/12 17/04/14 97.00 100.00 99.93 0.38 2 9000 9.24 0.17 284 2 000
TatdoHabaHk BO-3 29/11/12 27/11/14 99.01 100.50 7.45 0.29 85 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.00 100.20 10.66 0.33 406 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 11.70 0.48 507 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.00 100.00 10.53 0.51 482 390 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.40 100.00 100.00 1 480 11.28 0.62 539 464 2 000
PETMOHAJIBbHbLIE
MOCKBA
Mocksa 54 05/09/12 100.05 100.08 100.08 0.04 7 26 956 5.51 0.05 15 000
Mocksa 61 03/06/13 107.00 107.44 5.88 0.75 30 000
Mocksa 53 01/09/13 99.42 100.75 7.01 0.99 70 33 15 000
Mocksa 63 10/12/13 110.25 110.75 6.78 1.20 30 10 15 000
Mocksa 62 08/06/14 108.60 109.15 109.14 -0.06 3 3 7.23 1.62 48 56 35 000
Mocksa 39 21/07/14 90.02 99.50 99.49 0.29 1 1000 7.42 1.83 56 76 10 000
Mocksa 64 24/06/15 97.37 98.40 97.37 -1.03 1 1 8.21 2.61 103 153 20 000
Mocksa 44 16/11/15 112.30 113.32 112.95 -0.34 1 10 000 7.97 2.72 75 129 40 000
Mocksa 56 22/09/16 96.25 96.95 8.04 3.53 59 131 20 000
Mocksa 49 14/06/17 96.03 97.00 97.09 0.59 4 29 7.88 4.12 29 110 25 000
Mocks a 48 11/06/22 88.91 89.10 88.95 -0.05 4 206 881 8.42 7.03 35 128 30 000
MOC OB
Mockos ckas O6n 8 11/06/13 100.30 101.35 101.35 -0.05 2 10 7.38 0.80 127 72 19 000
Mockos ckas O6n 7 16/04/14 99.15 99.55 99.30 4 1540 8.63 1.55 192 196 16 000
HUXENOPOAOCKAA OB
Hwxeropoackas O6n 5 02/12/12 101.65 101.73 101.65 -0.20 1 270 7.03 0.30 43 3 000
Hwxeropoackas O6n 4 17/11/12 98.02 100.20 100.20 0.10 1 49 6.99 0.25 40 3 000
Hwuxeropoackas O6n 6 07/10/15 99.55 99.80 8.43 1.92 153 177 5 000
Hwxeropoackas O6n 7 16/11/16 103.15 103.31 103.15 0.15 2 2 8.66 2.38 156 199 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 101.50 101.99 7.95 1.26 142 128 8 000
Camapckan O6bn 6 10/05/13 105.00 105.60 7.27 0.71 126 62 2 000
Camapckan O6bn 7 30/11/16 98.80 8.91 2.22 188 224 12 000
AKYTUA
Ay Tna 1 11/04/13 100.20 100.30 100.30 0.20 1 18 7.36 0.40 75 3 000
Aky Tma 9 19/09/13 101.10 101.30 7.40 0.63 150 75 2 000
Ay Tna 7 17/04/14 99.55 100.20 100.00 -0.25 1 242 8.03 1.31 147 136 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 99.45 99.75 99.75 -0.25 1 1 000 0.33 2 000
KpacHopgap 02 05/11/15 100.30 102.00 8.86 1.33 229 219 1 000
KpacHopapckuii kpan 3 27/09/14 99.40 100.39 100.00 -0.15 2 5010 8.22 1.49 154 155 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpai 4 08/11/12 100.71 100.75 7.25 0.23 71 10 000
KpacHosipckuit kpai 5 29/11/16 101.50 102.50 102.60 0.70 1 2 771 1.68 93 104 9 000
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EsxenHeBHBINA 0030D

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

OdbepTthl lNMorawenns [lokynka [lpopaxa [locn Wsm. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
Komun Pecn 7 22/11/13 100.45 7.07 0.75 102 41 1 000
Komun Pecn 9 18/10/14 97.15 100.00 9.08 1.56 237 241 2 000
Komun Pecn 8 03/12/15 93.00 95.30 8.60 2.39 150 193 1 000
Komun Pecn 10 15/12/16 9.04 2.52 189 236 2 000
yOMYPTUA
Yamy ptusi 05 24/11/16 104.00 8.67 2.65 148 199 2 000
KOCTPOMCKAA OBJIACTb
KocTtpomckas obnactb 5 20/12/12 100.12 100.68 100.68 0.03 1 28 7.17 0.34 57 3 000
Koctpomckas obnactb 6 17/11/16 9.26 1.99 233 260 4 000
BOJIOroACKAsA ObI
Bonoroackas o6n. 02 14/12/16 100.06 103.65 103.70 0.50 1 3 9.45 2.42 234 278 3 000
PECIN KAPENMUA
Kapernuvsa 14 30/11/16 100.02 101.85 101.85 15 15433 9.05 1.88 216 239 1 000
APOCIJIABCKAA OBINACTb
Apocnasckas O6n 9 16/05/13 99.00 100.75 7.73 0.73 169 107 3 000
Apocnaeckas O6n 10 15/04/14 99.00 99.60 8.30 1.33 173 163 3 000
PA3AHCKASA OBINACTb
PsasaHckas O6n 1 27/11/14 8.61 1.29 207 194 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.37 101.25 6.58 0.35 2 000
XMAO-tOrpa 8 19/12/13 104.30 105.29 7.46 1.28 92 79 2 000
CBEPOJIOBCKAA OBJIACTb
Caepanosckas obn. 01 11/12/16 101.65 102.80 8.32 1.96 140 166 3 000
TBEPCKAA OBJIACTb
TeBepckas O6n 5 26/12/13 107.01 108.07 8.76 1.24 225 208 4 000
TeBepckas O6n 6 12/06/14 103.06 104.09 8.37 0.95 210 169 3 000
TeBepckas O6n 7 15/12/15 97.70 98.15 9.54 2.62 236 286 3 000

UenmoyHuk. REUTERS, pacyenwi: baHk SEHUT
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

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

POCCUA
RUSSIA'15 3.625% usD 29/04/15 104.450 104.950 1.92 1.73 2.56 -0.05 138
RUSSIA'17 3.25% usD 04/04/17 103.250 103.625 2.50 2.42 4.28 -0.20 161
RUSSIA'18 11% usD 24/07/18 143.389 144.611 2.96 2.78 4.74 -0.26 186
RUSSIA'30 7.5% usD 31/03/30 123.553 123.710 3.30 3.28 5.34 -0.13 176
RUSSIA20 5% USD 29/04/20 112.375 112.750 3.17 3.12 6.47 -0.50 167
RUSSIA'22 4.5% USD 04/04/22 109.125 109.750 3.38 3.31 7.88 -0.25 158
RUSSIA'28 12.75% USD 24/06/28 189.000 189.750 4.71 4.67 9.30 -0.65 262
RUSSIA'42 5.625% USD 04/04/42 115.625 116.250 4.65 4.61 15.49 -1.13 212
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.702 101.827 1.93 1.74 0.67 -0.01 153
GAZST'13 5.625% USD 22/07/13 101.875 102.375 2.75 2.00 0.66 236
RBS D'13 9.625% USD 01/03/13 104.500 104.900 1.05 0.33 0.51 66
GAZPR'13 7.343% USD 11/04/13 103.625 104.025 1.61 1.00 0.62 122
GAZPR'13 7.51% USD 31/07/13 105.700 106.200 1.39 0.88 0.93 98
GAZPR'14 10.5% USD 25/03/14 111.850 111.975 2.87 2.79 1.48 244
GAZPR'14 10.5% uUsD 06/03/14 111.600 111.725 2.81 2.73 1.43 -0.15 239
GAZPR'14 8.125% uUsD 31/07/14 110.250 110.750 2.67 2.42 1.84 221
GAZPR'15 5.092% uUsD 29/11/15 106.500 107.000 2.99 2.84 3.03 0.38 238
GAZPR'16 6.212% uUsD 22/11/16 110.500 111.000 3.53 3.41 3.78 0.13 274
GAZPR'18 8.146% uUsD 11/04/18 121.000 121.750 3.95 3.82 4.63 289
GAZPR'19 9.25% uUsD 23/04/19 128.250 129.000 4.33 4.22 5.21 308
GAZPR'22 6.51% uUsD 07/03/22 116.000 116.500 4.44 4.38 7.26 -0.25 271
GAZPR'34 8.625% uUsD 28/04/34 134.419 135.388 5.81 5.75 11.44 -0.96 353
GAZPR'37 7.288% uUsD 16/08/37 123.000 124.000 5.57 5.51 13.08 -0.25 320
TpaHcHed T
TRANSN'13 7.7% uUsD 17/08/13 105.888 107.888 1.51 -0.48 0.94 -0.07 109
TRANSN'14 5.67% uUsD 05/03/14 104.140 105.035 2.90 2.32 1.46 -0.02 247
TRANSN'18 8.7% USD 17/08/18 127.260 127.635 3.58 3.52 4.92 0.26 246
PXO
RZD'17 5.739% USD 03/04/17 109.250 109.750 3.55 3.44 4.07 268
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 98.531 99.531 5.70 5.48 4.51 -0.13 477
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.900 101.150 1.83 0.58 0.19 153
VTB'15 6.465% USD 04/03/15 106.375 107.000 3.80 3.55 2.32 330
VTB'18 6.315% USD 22/02/18 103.171 103.546 5.64 5.56 4.61 464
VTB'18 6.875% USD 29/05/18 106.500 106.875 5.54 5.47 4.83 0.13 448
VTB'20 6.551% uUsD 13/10/20 104.000 104.375 5.92 5.87 6.34 -0.38 445
VTB'35 6.25% uUsD 30/06/35 105.375 105.875 5.82 5.78 12.64 0.13 347
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 102.843 103.276 3.34 2.75 0.71 -0.01 296
BANK OF MOS'15 6.699% USD 11/03/15 105.125 105.875 4.55 4.25 2.33 0.25 406
BOM CAPITAL'15 6.699% USD 11/03/15 98.930 99.930 7.16 6.73 2.32 675
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 102.114 102.414 4.51 4.42 3.44 0.03 384
VEB'17 5.45% uUsD 22/11/17 107.250 107.750 3.91 3.81 4.61 0.13 291
VEB'20 6.902% uUsD 09/07/20 114.699 115.195 4.65 4.58 6.30 -0.53 318
VEB'25 6.8% uUsD 22/11/25 114.500 115.000 5.27 5.22 9.12 0.13 322
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.375 104.775 2.70 2.24 0.83 231
GAZPROMB'14 6.25% USD 15/12/14 104.500 105.000 4.19 3.97 2.17 0.13 371
GAZPROMB'15 6.5% USD 23/09/15 105.625 106.125 4.53 4.36 2.79 397
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.750 104.100 2.01 1.55 0.72 162
ROSSELKH'14 7.125% USD 14/01/14 105.750 106.125 2.89 2.63 1.35 248
ROSSELKH'14 9% USD 11/06/14 110.750 111.250 2.85 2.58 1.69 239
ROSSELKH'17 6.299% USD 15/05/17 109.375 109.875 4.10 3.99 4.14 0.25 322
ROSSELKH'18 7.75% USD 29/05/18 117.625 118.500 4.27 4.12 4.79 319
ROSSELKH'21 6% USD 03/06/21 100.728 101.353 5.78 5.60 3.40 -0.11 514
CbepbaHk
SBER'13 6.48% USD 05/05/13 103.625 103.875 1.49 1.16 0.72 109
SBER'13 6.468% USD 02/07/13 104.000 104.500 1.78 1.21 0.85 0.15 138
SBER'15 5.499% usD 07/07/15 107.000 107.375 294 2.81 2.69 0.25 238
SBER'17 5.4% usD 24/03/17 105.625 106.000 4.04 3.96 4.06 0.13 320
SBER'21 5.717% usD 16/06/21 105.715 106.340 4.91 4.83 7.04 0.30 330

YACTHBIE KOMIMAHUA
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EsxenHeBHBINA 0030D

PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta MMorawenusa T[lokynka MNpopaxa [lMokynka [popaxa [Hiopauunsa (no nokynke)
EVRAZ'13 8.875% uUsD 24/04/13 103.900 104.100 2.98 2.69 0.65 261
EVRAZ'15 8.25% uUsD 10/11/15 107.125 107.625 5.79 5.62 2.85 524
EVRAZ'18 9.5% UsD 24/04/18 108.375 109.375 7.65 7.44 4.45 671
EVRAZ'18 6.75% UsD 27/04/18 97.125 97.500 7.38 7.29 4.70 640
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.000 105.500 7.68 7.47 2.24 -0.25 729
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.746 111.241 3.82 3.60 2.05 -0.03 335
ALROSA'20 7.75% UsD 03/11/20 110.375 110.750 6.12 6.07 6.20 466
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 104.000 104.250 2.50 2.14 0.67 0.13 211
VIP FIN'16 6.493% UsD 02/02/16 102.710 102.710 5.62 5.62 3.14 0.58 503
VIMPELC'16 8.25% UsD 23/05/16 108.084 108.592 5.82 5.67 3.27 0.31 519
VIMPELC'18 9.125% uUsbD 30/04/18 109.125 109.625 7.14 7.04 4.51 0.25 617
VIP FIN'21 7.748% uUsbD 02/02/21 99.000 100.000 7.91 7.75 6.32 649
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.500 109.100 2.39 2.13 2.06 190
LUKOIL'17 6.356% uUsbD 07/06/17 111.250 111.875 3.77 3.63 4.20 0.25 287
LUKOIL'19 7.25% uUsbD 05/11/19 116.375 117.125 4.56 4.45 5.76 0.25 320
LUKOIL'20 6.125% uUsbD 09/11/20 110.375 111.125 4.59 4.49 6.57 0.25 306
LUKOIL'22 6.656% uUsbD 07/06/22 115.125 115.875 4.71 4.62 7.46 0.13 297
MTC
MTS'20 8.625% uUsbD 22/06/20 117.625 118.375 5.79 5.68 5.96 439
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 106.500 107.000 3.32 3.17 3.20 0.25 268
NOVATEK'21 6.604% uUsbD 03/02/21 114.875 115.500 4.47 4.39 6.74 290
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.750 107.100 2.43 2.07 0.92 204
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.375 109.875 3.39 3.10 1.54 0.13 296
SEVERSTAL'17 6.7% uUsbD 25/10/17 103.500 104.000 5.90 5.79 4.39 0.75 498
TMK
TMK'18 7.75% uUsbD 27/01/18 98.168 99.168 8.17 7.94 4.51 730
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.442 106.442 1.32 -3.75
TNK-BP'15 6.25% uUsbD 02/02/15 106.875 107.475 3.30 3.06 2.31 280
TNK-BP'16 7.5% uUsD 18/07/16 113.125 113.625 3.85 3.72 3.47 314
TNK-BP'17 6.625% uUsbD 20/03/17 111.316 112.320 3.90 3.68 3.96 -0.06 306
TNK-BP'18 7.875% uUsD 13/03/18 118.156 119.171 4.18 4.00 4.57 -0.09 314
TNK-BP'20 7.25% uUsbD 02/02/20 116.888 117.915 4.55 4.40 6.00 -0.16 315
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 104.117 104.971 4.21 3.21 0.82 -0.02 384
ALFA BANK'15 8% UsD 18/03/15 106.375 106.875 5.32 5.11 2.31 0.90 485
ALFA BANK'17 7.875% UsD 25/09/17 105.457 106.457 6.59 6.37 4.20 0.01 572
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 102.000 102.250 2.94 2.18 0.32 259
NOMOS BANK'13 6.5% UsD 21/10/13 102.279 102.779 4.47 4.03 1.12 -0.03 409
NOMOS BANK'15 8.75% USD 21/10/15 104.738 105.738 7.05 6.70 2.77 0.14 656
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.998 105.248 4.99 4.71 0.88 0.12 464
PSB FINANC'14 6.2% UsD 25/04/14 99.133 99.633 6.75 6.43 1.59 0.26 641
PROMSVYAZB'15 12.75% USD 27/05/15 109.743 110.743 8.70 8.31 2.38 834
PROMSVYAZB'16 11.25% USD 09/07/16 106.113 108.113 9.33 8.73 3.24 -0.24 883
XK®db
HOME CREDIT'14 7% UsD 18/03/14 103.007 103.507 4.99 4.66 1.48 0.01 460
]
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EsxenTHeBHBIN 003

HNHaBecTUIIUOHHBIN /lemapTaMeHT

Poccus, 129110, MockBa, bBaHHbI mep, 10M 9

TeJL. 7 495 937 07 37, hakc 7 495 937 07 36

WERB: http://www.zenit.ru

HauvaasHuk /lemaprameHnra
3aMm.HauajbpHUKA /lemapraMeHTa

yl'lpaBJI €HHUE IIPpOoAAK

BasnoTHBIEe U py Oy1eBble OO UTALl U U
BasnioTHble U py 611eBble 06T UTALIU T
BasnoTHBIEe U py Oy1eBble OO UTALl U U
BasnioTHble U py 61eBble OGIUTALIU T

AHaJuTHUYECKOe yIpaBJjeHue

MaKpO3KOHOM HKa

MaKpO3KOHOM HKa /KpeAUTHBIH aHAIU3
KpenuTHBIN aHANTH3

KpenuTHbIll aHATU3

KonmuecTBeHHBIN aHANIU3

Kupunn KonenoBuu
KoncranTusn Ilocnenos

Onus [laGaHnoBa
Makcum Cumarux
Anexcanap Bainkauos
IOnusa ITapmuna

Axnuun
Obauranuun

Bnagumup EBcTudeen
Kupunn Ceiuen
EBrenuii Yepsakos
Hartanpa Taneiiko
AMutpuit Yenparux

kopelovich @zenit.ru

konstantin.pospelov @zenit.ru

j.shabanova@zenit.ru
m.simagin @zenit.ru
a.valkanov @zenit.ru
y.parshina@zenit.ru

research @zenit.ru
firesearch @zenit.ru

v.evstifeev @zenit.ru
k.sychev @zenit.ru
e.cherdakov @zenit.ru
n.taley ko@zenit.ru
d.chepragin@zenit.ru

PbIHOK

Axnuu EBrenus JloGaueBa eugenia.lobacheva@zenit.ru

YnpaBJjieHue PbIHKOB JO0JITOBOr0 KanuraJja ibcm @zenit.ru

Py GneBbie obnuramuu Henuc Pyukun d.ruchkin @zenit.ru
a.pashkevich @zenit.ru

f.akhmetova@zenit.ru

Aupgpeii ITamkeBuy
dapuga AXMeTOBa

Mapuuna Hukumosa m.nikishova@zenit.ru

Bepa ITaHoBa vera.panova@zenit.ru

Aekcent Bacos a.basov @zenit.ru

Karkaplil aHAIUTHK, 33/1efCTBOBAHHBINA B HAINMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMAMM WM PeKOMEeH/AlUAMHU, 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, 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/YIOT Ha IOIHOTY. IIpOoIUIbe IOKa3aTe Il He SIBJISIOTCS TapAaHTHel CBOero mosropeHus B Oyaymem. 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 H3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTENIPHO B HHQOPMAIMOHHBIX Le/SIX M He SIB/ISIETCS MpPeAJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (HHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI JIOJDKHBI CAMOCTOATEIBHO IPHHUMATh MHBECTUIMOHHbIE PelIeHHs, HCIOJb3ys 0630p JIMIIb B KauecTBe OFHOTO M3 CPEZICTB,
CII0COOCTBYIONIMX NPHHATUIO B3BElIEHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpeid NPOdeCcCHOHANBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAIBHBIX
uHBecTopoB. He ApAmomuecs npodecCHOHATBHBIME YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTBH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX MHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HeNpodecCHOHaIbHBIMU
YYaCTHUKAMHU PBIHKA.

Bank 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZJHOMY MJIM HECKOJIbKHM (PMHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA M BBICTYIIATh OPraHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IOKYMEHTAIUsI MOKeT OBITh IPe0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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