21 aBrycra 2012 T.

li
m BAHK
alll 3EHAT

u n" ru B " " BAHKOBCKAS] TPYITIA SEHIT

ExcedHesHbLll 0630Dp

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHOBHBIE COOBITHA /CTP. 2/ 32 6 Mecsues:
3Had. A 3a ileHb MIN. MAX.
. BHeUIHU PHIHOK AOJTa
BHenrHui peIHOK oJjra /crp. 3/ UST-10 yield 181 ¥ 000 139 238
ST 10- d

» EBpoma ocraerca B lleHTpe BHHMAHHA, pa304apOBHIBAA  PHIHKH o 02V M e =0
EMBI+Glob. 315 ¥ -1 313 441
HepemuTeabHocThi0 EIB EMBI+Rus sprd 193 A 2 188 332
Russia’30 yield 310 V¥V -0.08 2.91 4.45

JleHeKHBII PHIHOK

JleHeKHO-KpeUTHBII PBIHOK /CTP. 4/

Libor-3m 043 V 0.00 0.43 0.51

¢ Ymwiara H/IC nosiHsAIa CTAaBKU /10 YPOBHEH IPOIILJION HEEIN Euribor-3m 033 V -0.01 033 105

o MosPrime-1m 6.50 A 0.01 5.67 6.89

* Py6]’[b BHOBb 663 naen Kopcuera B 1B 8468 V¥ -93.6 504 1032

Jlenos. B ILIB 96.1 A 5.4 61 757

o ") o NDF RU 3m 66 V 0.0 5 7
Poccuiickuii 70JIrTOBOU PBIHOK /cTp. 5/ e ——

. EBpOGOH,Z[bI Ha4YaJixu HeJe10 pOCTOM USD/RUB 3207 A 0.026 28.97 33.67

o EUR/RUB 39.575 A 0.078 38.43 4181

¢ JlokaysibHBIA PHIHOK OCTAETCs B II0/IABJIEHHOM COCTOSTHUU EUR/USD o A 0001 1m  1ss

Kopsuna 1B 3534 A 0.057 3333 37.28

o DXY Ungexc 82456 V¥ -0.140 78.27 84.01

IIepBUYHBIA PBIHOK /CTP. 6/ Donosme HiAeIen

RTS 1403.6 A 1.9% 1228 1755

HpﬂJIO)KeHI/IH Dow Jones 13271.6 Y -0.03% 12101 13279

DAX 7076.0 A 0.60% 5969 7158

* Pesysnprarhl TOproB py6sieBbIMU obsuranuamu Ha MMBB /crp. 7/ Nikkei 225 o171 W -0.16% 8296 10255

) o

+ KapTbl foxogHOCTH Py6JIeBOrO PEIHKA /CTp. 17/ Shanghai Comp. _ 2107.0 A 054% 2104 2461
ChIpbeBbIe PEIHKH

¢ PegynpraTsl TOProB eBpoboH1amMu /ctTp. 18/ Hedprs Urals 145 A 0.36% 88 125

+ KapTsl IOXOMHOCTH PBIHKA €BPOGOH/IOB /CTp. 20/ Hedm Brent uz7 A 040% 89 126

Bosoto 1620.5 A 0.31% 1540 1784

CRB Index 304.8 A 0.42% 267 326

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
3a 6 MecsIeB
O EM B+ GlobalSpread, 6.1. Muni Corp Corp-10 (crpasa) 3HaY. A 3a fieHb MIN. MAX.
460 7 113.0 T 119.0
4407 ﬁ&g Price Return
125 1 1120 OFZ 110.8 0.01  107.5 112.0
420 1 ! s '0 Muni m1 VY -0.10 110.5 113.9
400 112.0 1 1 1140 Corp 111.3 0.03 110.7 13.2
+ 13.0 Corp-10 115.8 0.04 115.5 120.6
380 111.5 T 12.0 Total Return
C T u.o OFZ 244.4 0.08 230.8 244.7
360 111.0 1 T 110.0 Muni 3399 V -0.24 3211 340.1
340 T 109.0 Corp 338.8 017 3186 340.3
110.5 1 T 108.0 corp-10 340.3 022 3210 340.3
320 1 iszz OGpeM TOProB B cermeHTe (MIH py6.)
" OFZ 612 206 o 22514
300 ‘ ‘ ‘ ‘ ‘ ‘ no.0 ‘ ‘ ‘ 1950 ini 97 V¥ 252 10 6146
12.7 18.7 24.7 30.7 5.8 11.8 17.8 5 1ol 11 Mroa 17 vroa 23 29
Corp 4 430 1206 19 44 858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

PbIHOK

I's1aBHBIE HOBOCTU

CoBer AupeKTOpOB CBA3b-0aHKA MPUHA U YTBEPAWI PelieHue O pa3MelleHuu GupskeBbIX oGauramuii cepuii O-01 - BO-04
00peMoOM 1O 5 MJIPA py0. /MHTepdaxce/

OAO «PECO-TapanTua» 30 aBrycra HauHeT cOOp 3aABOK Ha 10-JIeTHHE GOH/BI cepuu 01 00beMOM 5 MJIPJ py0. OpHeHTHD CTaBKU
1-TO KyIIOHA IIPEBAPUTEIBHO YCTAHOBJIEH B MIalIa30HE 9,4-9,8% TOMOBBIX, €My COOTBETCTBYET HOXOAHOCTD K 2-JIETHEH odepTe B AuamasoHe 9,62-
10,04% ronoBbix. /UIHTEpdaKc/

OAO «MarHur» IUIAHUPYeT HHBECTHPOBATh B Pa3BUTHE COOCTBEHHOH 6a3bl IPOU3BOJACTBA CEJIbCKOXO3ANCTBEHHOM
npoayknuu B KpacHogapckom kpae nopsiaka 350 MJIH eBpo. /HTepdaxce/

I'pynma «Meue» B CeHTAOpe IUIAaHHPYyeT BBECTH B CTPOH o00oraturejJpHyl0 ¢Gadpuky Ha OJIBIHHCKOM YrOJbHOM
MECTOPO:KAEHNHN MOIIHOCTHIO 3 MJIH TOHH. //IHTepdakc/

OcHOBHbBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

Buepa: 20.08.2012 — moHeAEIBHUK

Crarueruka Poccum: Retail © Bpimiara kxymona: IlerpomasioBck , 2015 (CNV) (4%, 7.6 man py6.), Me:xayHapomHbIii

sales, Unemployment Rate IIpombinLiennbrii Bank, 2013 (LPN) (11%, 11 mun py6.), Inoreunsiit areaT AMMKK 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 miuipz py6.), Cuaeprus, 03 (8%,
99.7 miiH 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 mipa py6.)

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

Ceroans: 21.08.2012 — BTOpPHUK

* Benmuiara kynona: KPE/IUT EBPOITIA BAHK, 06 (8.3%, 165.5 mun py6.), MeueJ, 15 (8.25%, 205.7
MJIH py0.), MeueJ, 16 (8.25%, 205.7 muiH py6.), TKC Bank, BO-03 (14%, 104.7 MiH py0.), PocTesnexkom,
10 (9.17%, 51.4 muH py6.), Tarpouadauk, BO-04 (11.25%, 167.8 miH py0.), J/IN3BUHIOBas KOMIIAHUA
YPAJICUB, BO-09 (11.5%, 43 muH py6.), BHemakoHOMOaHK, O1B (3.3%, 8.2 MJIH 10711.)

* Odepra: Pocresexom, 10 (3 mipz py6.)
» Pazamemenue: MCII Bauk, 02 (5 mipz py6.)

3aBTpa: 22.08.2012 — cpega

* Bermuiara xkynona: bauk Ilerpoxommeprn, 06 (7.75%, 116.5 MiH py6.), Bauk Ilerpokommepn, 07
(7%, 105.3 muH py06.), Poccus, 25068 (12%, 2.7 mupz py6.), IlpomcBass6ank, 5O-02 (8.75%, 218.1 muH
py6.), IIpomcBa3s6ank, BO-04 (8.75%, 218.1 muiH py6.), Pecmyoauka Xakacus, 34001 (8.2%, 24.5
miH pyb.), MockoBckuii KpexurHsrii 6ank, B0O-01 (8.5%, 127.1 muH py6.), BTB, 2018-2 (LPN)
(6.315%, 23.6 muH got.), Munpun Pecnyoaunku Caxa (Axyrusa), 35003 (7.95%, 50.1 miuH pyo.),
Poccus, 26207 (8.15%, 6 muipz py6.), Ansda-bank, 2017 (LPN, Step Up) (6.3%, 9.4 MuiH py0.)

* Odepra: KPEJJUT EBPOIIA BAHK, 06 (3 mipz py6.)
 IToramrenue: bauk Ilerpokommepn, 06 (3 mipza py6.), Bank Ilerpokommepir, 07 (3 MIpZ pyo.)
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EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
Baadumup Eecmugbees
EBpomna ocraercsa B IleHTpe BHUMaHUsA, Pa304apPOBbIBAA PBIHKU y custifecv@zenit.ru
HepemureabHOCTHIO EIIB
Hosas Hemenst Ha mI0Ca/bHBIX PBIHKaX Bblasach GecrOKOHHOM, IpuueM HEpBOSHOCT  Kpusas US Treasures
33/1aBAJIN UCKJIIOYUTEIBHO eBpoleiickue coObiThA. [IATHUYHBIX B3asBieHUN Mepkeab O
O 20,0712 200612 —— 20.08.12
TOTOBHOCTH CZeJIaTh BCE JUIA COXPAaHEHHsA €BPO He XBATHJIO JUIA HOANEP:KAHHA IMO3UTHUBHBIX
. . 34 7
HACTPOEHUH B MoHeAenbHUK. [Iyonukaruu B Hemerkom Spiegel o mianax EIIB Bo30GHOBUTH 311
mpsAMble HOKYIKH oOyuranuii nepudepuiHbIX 5KOHOMHMK HA BTODUYHOM DBIHKE OBLIH 2.8
ONPOBEPTHYTHI  IPE/ICTABUTENIIMU  peryyasaropa. bosee Toro, bByHzecOaHK — BBIIYCTHII 25
. . 22
eXXeMeCSIYHBIH OTYeT, B KOTOPOM HJesl CKYIKH TaKuX OOJIMTaluii paccMaTpPHBAETCS Kak 19
«co3falomas ceppe3Hble DPUCKH A  CTabWiIbHOCTH». TakuM o6pasoM, Hazexzaa Ha 16 1
KOJIMYECTBEHHYIO IOJIEPKKY CO CTOPOHBI €BPOIEHCKUX BiacTell IPOJO/KAET CTPEMUTENIBHO 13
PacCTBOPATHCA. (1)‘0 1
77
Jlo KoHIA Hexeau B OTHOIIEHHM EBpombl HaubGosee OKUAAEMBIMU COOBITUAMU JIOJIPKHBI 0.4
CTaTh 3aBTPALIHASA BCTpeYa IPeueckoro ImpeMbepa ¢ IVIaBoH EBpokomuccuu, 3aTteM BeTpeda 01" ‘ ‘ ‘ ‘ ‘
2Y 3Y 5Y 7Y 10Y 30Y

sunepoB @pannuu u I'epmMaHun B 4yeTBepr, a KOTOpPbIe TaKKe 3aTeM BCTPETATCA C IPEeYeCcKUM
Hcmounux: Reuters
IIpEMbEPOM. OCHOBHAas ITOBECTKA BTUX BCTpeY — yBeJIMUEHNE CPOKA IIpOrpaMMbl SKOHOMHKHU Ha

2 roga. HecMoTps Ha To, 4TO Ha 3THX BCTpeyax eziBa Jiu Oy/yT NIPHHATHI BaXKHbIE PellleHus, oid  Crpaabsl EMBI+ (Poccus, Bpasuimsa)

YKaXKYT, B KAKOH CTaZiliil aHTHKPU3HUCHOH 60pbOe HaXOAATCA YNHOBHUKY €BPO30OHBIL. — EMB GlobalSpread, . MBI Russia Sprend, 1,

s EM Bl+ Brasil Spread, 6.11.
460
430
400
370
340
310
280
250
220
190
160

my7 177 237 297 4.8 108 16.8

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

S Pocausi-30/UST10 cnpan (np. mkaa), 6.1,

Pocausi-30 (ses. ukana), %

— U ST-10 (7168 1Ka 12), %
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1.0% - 90

10.7 18.7 26.7 3.8 11.8 19.8

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

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

41
40
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38
37
36
35
34
33
32
31
30

127 177 227 277 18 6.8 1.8 16.8

Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

Ymiaara H/IC moaHsAIa CTaBKU 10 YPOBHEH MPOILIONH HEAEIHU

KOHBIOHKTYpa JIOKAJIBHOTO JIEeHEXKHO-KPEJJUTHOTO PHIHKA B HaYajle HOBOH HeJle/I HEMHOTO
yxyamunack Ha ¢oHe 3aBepiieHus Imiarexeidl nmo HJIC, KoTopble OTBJIEKJIN W3 CHCTEMBI
mopska 160 miipa py6. Ha peiake MBK crouMoCTh KPeZIUTOB OBEPHAMT MO/IHSIACH HA 25 OII /10
5.50% TOZOBBIX, MEXKAWIEPCKOe Pero Ha 1 IeHb 3aKJI0YaI0Ch B CPeTHEM IO7, 5.70% TOMOBBIX
(+20 6m). Ha aykimonax npsimoro perno ¢ 1Ib PO Ganku mpuBiekiau 10 MJpA pyb Ha 1 IeHb
(cmmpoc - 31 mutpz py6.) 1 50 MIIpA py0. HA 91 AeHb (cupoc — 65 Mipa py0.). CerozHsa yTpom
cymMMa cpeZicTB 6AaHKOB Ha Kopcuerax U jernosutax B 1IB PO cokparuinack Ha 88.2 miipna pyo.,
COCTaBUB 942.9 MJIPA PyO.

IIux HaJOrOBOTO IEpUO/Aa aBTYCTA NPUJETCS HA HAyalo CJIeAYIOIIeld HeJeIH, KOoraa Ha
yrwtaty H/ITIW, akiu30B 1 Hajora Ha MPUObLIbF GAHKAM MPEACTOUT CTEHEPUPOBATH MOPSAKA
350 MuIpA py0. 3a 2 AHA. Bipouem, 10 KOHIA HE/IEH €llle eCTh BpeMsl, YTOObI aKKYMYJIHPOBATh
HeoOXOUMBIHA 00bEM JIUKBUIHOCTH.

PyGsib BHOBB 0€3 uaeu

Topru Ha BaJIIOTHOM PhIHKe Buepa ObLJId BHOBB Oe3b1ieliHbl. Ce30HHBIH CI1aji aKTUBHOCTH HA
PBIHKU JIOTIOJIHAET OTCYTCTBHUE DEIINUTEIBHBIX CIEKY/IATHBHBIX CTPATETHil M He CJIUIIKOM
3aMeTHO€e IIPUCYTCTBHE HKCIIOPTEPOB B HAJIOTOBBIH IepuozA. I1o uroram JHsA py6Jib mOTEPAT 2
KOIL. [0 OTHOIIEHUI0 K OMBAJIIOTHOM KOP3WHE, 3aKPBIBIINCH HA OTMETKE 35.45 py0. K xoHIly
TeKyllel HeZien py0JIb JOJIKEH IOJIyYUTh BECOMYIO BHYTPEHHIOIO HOZJIEPIKKY, ITOCKOJIBKY B
Havasie CJIeAyIoell HeJiesd IPeCTONT 3aBEPIINTD YIUIATY ABYX KPyNHBIX Haysoros — HATIU u
HaJIora Ha IPUOBLIb.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Heeie

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

e CPeJCTB Ha cYeTa KOMOAHKOB, yIUIATA HAJIOTOB SIS ATy
MJIPJ, PyO.

TloHeie/IbHUK Vmrara HIIC 1/3 3a Il kBapras 10
Bropauk Ayxnmon KasnaueficTa 3 Mec., 40 MIIpA py6., 0T 6.80% romoBBIX
Cpena Aykuon OP3 0®d3 25080, 15 MIpA PyO.

Boimutara kynonos O®3 4.9 MuIpJ pyo.

Bosspar KaznaueiicTBy 13 MJIPZ, PyO.

Bosspar ®onzmy XKKX 0.8 mitpz py6.

Yersepr
IIsTHIIA

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

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

CraBku MBK

6.5%
6.3%
6.1%
5.9%
5.7%
5.5%
5.3%
5.1%
4.9%
4.7%
4.5%
4.3%
4.1%
3.9%
3.7%

9.7

s Mosprime - 1M (pas. mkana), %

s M 05 Prime - overnight (Jies. mxasa), %

r 8.00%
[ 7.75%
r 7.50%
r7.25%
[ 7.00%
r 6.75%
r 6.50%
r 6.25%
r 6.00%
[ 5.75%
- 5.50%
13.8 20.8

6.8

6.7 237 307

Hcemounuxk: Reuters, [[B
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Hcemounux: Reuters
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues

EBpoOOHABI HAUAJIH HEZEJII0 POCTOM k.sychev@zenit.ru
T CyBepeHHbIe eBPOOoGIIranuu
Poccuiickuii cerMeHT B IIOHEJAECJIbHUK IIpEPBa/l HEACJIbHOE CHUXXEHUE U IIOAPOC B II€HaxX Ha
6.00

done cyxeHusn cnpsoB nepudepHIHbIX €BPONEHCKUX cTpaH. KOTHPOBKM BIOJIb CYBEPEHHOH 575

KPHBOW IpHOABIIIN B CPeiHEM 50 OI, «TPH/IIIaTKa» 3aBepIIaja IeHb B PalloHe OTMETKH 124.25% ggg

(+75 6m), nanpHMi Poccus’42 npubaBuil B paiioHe mosryropa GUIyp U HaXOAWICSA BO3JIE OTMETKU 2(7)(5)

116.5%. B xopropaTUBHOM CeKTOpe M3MEHEHUs B 11eJIOM ObUIM HEe3HAUUTEJIbHBI: B CPEJHEM IO 450
. 425
PBIHKY OWZbl IOApOCIAM HA 25 OI, HEIUIOXOH pe3ysbraT MOKa3aid AajbHUE BIMyckH BIBa, 4qo
npubaBUBIIKE B [[eHAX IOPsA/IKA 50 OIIL. 2;5)
305 RUSSIA30
3.00
. 275
JIokaJabHBIN PBIHOK 0OCTA€TCA B IIOAABJIEHHOM COCTOAHHUU ggg
200 -
AKTHBHOCTb Ha JIOKQJIbHOM DBIHKE OCTAeTCs B IOJJaBJIeHHOM cocTossHUU. CyBepeHHast KpuBas 0 2 4 6 8 10 12 14 156 18 20

Havdaila HEAE/II0 B HEM3MEHHOM BH/I€, KOTUPOBKH JIMKBUJIHBIX 6yMar OCTa/INCh HAa NMATHUYHBIX

RUSSIA42

RUSSIA22
RUSSIA20

RUSSIA'18
RUSSIA17

Hcemounuxk: Reuters

Kpusasa O®3

8.75
/

8.50
825
8.00
7.75
750
— Byepa

6.50 J Hefento Hasaz
6.25 MecsiL, Hasan
6.00 -

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

YPOBHSX, IleHBI Ha JQJIbHEM y4yacTKe KPHUBOM OIyCTHJIHCH B IpeZiesiax 10 O HA MHUHHMMAJIBHBIX
TOProBbIX 060poTax. KopropaTUBHBIN cerMeHT ObLI MO-IIPeXKHEMY HeaKTHBEH; He3HAUNUTeIbHbIE
v3MeHeHMsA ObLIM 3aMeTHBl Ha OJIIDKHEM Y4YacTKe KPHBOM, KOTHPOBKH JBUTAJIHChH
Pa3HOHAIIPABJIEHO B Y3KOM /IMalla30He, He IIpeBbIIIaBIeM 10 O11.

725
7.00
6.75

Hcemounux: Reuters, pacuemut banka SEHUT

JoxoaHocru KpuBoit O®3 B
TOYKE 5 JIET

8.50 YTMO®3 5Y
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Hcemounux: Reuters, pacuemut banka SEHUT

Crpsa MHAEKCA KOPIL
oosuranuit MMBB k KpuBOi
oD3

200 Cnpag MICEX CBI k kpusoit Od3 (6r)
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Hcemounux: MMBB, Bank BEHUT
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
B Pom SSPIME Nouaatls OOIEE hemE Svewme R
MCI Bahk, 02 BBB/Baa2/- aAa 5000 9.41 16.08.2012 23.08.2012 HeT /1.86T. 2r./10 ner
MeTtpokommepu, BO-02 B+ /Ba3/- aa 3000 9.20-9.62 21.08.2012 23.08.2012 HeT /1rT. ir./3r.
MeTtpokommepu, 5O-03 B+ /Ba3/- aa 5000 9.72-10.15 21.08.2012 23.08.2012 HeT /1.43r. 15r./3r.
Bank 3EHUT, 08 -/Ba3/B+ na 5000 9.41-9.62 24.08.2012 29.08.2012 HeT /1r. ir./5ner
Anba-bank, BO-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
UecrmoyHuk: Bloonmberg, Cbonds, Finam
Boinyck PeimaHr, S&PIM/F  Tom6apa LB O61Lem amucecum, Bid cover/ OpueHmp dakmuyeckasa Oara Amopm3sauus/
MITH. pYo. Pasmely o6bem YTP/YTM YTP/YTM pasmeLpHUA Oropauus
BaHk BocTouHbl Qkcnpecc, 5O-04 -/B1/- na 3000 1.4/ 100% 11.08-11.62 11.46 17.08.2012 HeT /1T.
3ancubkombaHk, BO-02 B+/-/- aa 2000 H/p / 100% 12.36-12.89 12.89 17.08.2012 HeT /1T,
TNoko-BaHk, BO-03 -/B2/B+ na 3000 Hn / 100% 10.51-11.04 11.04 14.08.2012 Her /1r.
CesizHor 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.
PeneccaHc Kanwvran, 6O-2 B/B2/B na 4000 0.5/50% 12.89-13.42 13.32 09.08.2012 HeT /1T.
Mpomceasb6aHk, 13 -/ Ba2/BB- na 5000 Hn / 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
[enbTtaKpegur, 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/a / 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, BO-6 -1B2/B na 2000 1.7/ 100% 14.22-14.76 14.39 17.07.2012 HeT /1rT.
[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/n / 100% 11.83-12.89 12.89 26.06.2012 HeT /1T.
MeTtannuHeecT6aHk, 01 -/B2/- aa 1500 H/a / 100% 9.99-10.51 10.41 19.06.2012 HeT /0.5T.
CuHeprusi, BO-03 -/-1B na 2000 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/- aAa 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 Taip-PuHaHe, BO-16 NR HeT 1000 Hg / 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 25069 19/09/12 100.39 100.45 100.45 0.02 5 7363 b5.15 0.08 45 000
O®d3 25067 17/10/12 100.88 100.94 100.90 -0.01 8 21 136 5.66 0.16 45 000
O®d3 26198 02/11/12 100.02 100.04 100.04 -0.04 5 908 5.66 0.20 42 000
O®d3 25072 23/01/13 100.45 100.59 5.98 0.43 150 000
O®d3 25078 06/02/13 100.39 100.45 100.40 -0.02 1 5000 5.90 0.47 100 000
O®d3 25065 27/03/13 103.56 103.65 103.65 0.04 2 61 5.89 0.58 3 46 000
O®d3 26200 17/07/13 100.12 6.00 0.88 50 000
O®d3 26201 16/10/13 100.90 6.26 1.12 47 000
O®d3 25076 13/03/14 100.84 100.90 100.84 -0.01 10 50 955 6.63 1.46 155 000
O®d3 25068 20/08/14 109.68 109.90 6.74 1.75 5 45 000
O®d3 26202 17/12/14 109.55 109.60 109.60 0.05 4 1490 6.87 2.06 18 40 000
O®d3 25071 26/11/14 99.09 103.70 102.50 -0.59 3 3350 7.00 2.08 31 80 000
O®d3 25079 03/06/15 99.70 99.75 99.70 -0.09 6 150 415 7.24 2.55 6 53 150 000
O®d3 25075 15/07/15 99.35 99.90 99.45 1 1 7.22 2.66 0 51 150 000
O®d3 25077 20/01/16 100.25 100.33 100.35 0.10 2 50 001 7.36 3.07 1 63 150 000
O®d3 46017 03/08/16 96.50 96.74 7.64 3.10 28 91 80 000
O®d3 26203 03/08/16 98.35 98.49 98.21 0.01 4 28 7.57 3.52 10 81 150 000
O®d3 48001 31/10/18 97.00 8.86 3.52 139 210 24 000
O®d3 46019 20/03/19 4.85 3.99 26 000
O®d3 25080 19/04/17 97.51 100.20 99.50 -0.30 1 1 7.67 3.94 10 88 150 000
O®d3 26206 14/06/17 99.25 99.70 99.70 -0.04 7 19401 7.61 4.09 1 80 150 000
O®d3 26204 15/03/18 99.05 99.95 99.90 0.05 2 7001 7.66 4.51 80 150 000
O®d3 46021 08/08/18 89.20 89.35 7.95 4.72 22 107 107 000
O®d3 46014 29/08/18 96.05 96.60 8.03 4.67 31 116 62 000
O®d3 26208 27/02/19 99.26 99.55 99.35 -0.05 1 1 7.77 5.10 85 150 000
O®d3 46005 09/01/19 8.47 5.84 55 145 27 000
O®d3 46018 24/11/21 93.10 93.60 93.60 0.10 1 21 8.00 6.23 2 93 133 000
O®d3 26205 14/04/21 99.30 99.40 99.30 -0.13 14 125 467 7.86 6.33 78 150 000
O®d3 26209 20/07/22 100.35 7.93 7.10 75 150 000
O®d3 46022 19/07/23 89.20 7.53 7.64 28 45 000
O®d3 26207 03/02/27 99.95 100.15 99.95 -0.15 4 11 788 8.32 8.41 8 99 150 000
O®d3 46012 05/09/29 6.28 11.16 40 000
O®d3 46020 06/02/36 80.00 88.45 88.45 2.43 6 38 042 8.17 10.97 55 135 000
METAMNTYPTMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.75 99.84 7.35 0.93 107 65 15 000
HIIMK
HIIMK BO5 30/10/12 100.66 100.71 100.71 -0.04 2 3540 7.02 0.19 51 10 000
HIIMK BO1 04/12/12 100.42 5.90 0.29 5 000
HIIMK BO6 05/03/13 100.01 100.29 7.69 0.52 193 103 10 000
HIIMK BO2 19/06/13 17/12/14 100.11 101.12 7.41 0.81 125 72 5 000
HIIMK BO3 19/06/13 17/12/14 100.85 101.10 7.47 0.81 131 78 5 000
HIIMK BO7 11/11/14 101.22 101.65 8.46 2.02 148 177 10 000
MMK
MMK BO2 14/12/11 12/12/12 -0.01 1.00 10 000
MMK BO1 15/11/12 99.95 7.18 0.24 57 5 000
MMK BO5 04/04/13 96.50 100.25 7.43 0.60 154 76 8 000
MMK BO8 15/08/13 12/02/15 7.80 0.97 148 109 5 000
MMK BO4 27/02/14 99.20 99.22 8.54 1.42 188 184 5 000
MMK BO6 10/06/14 97.15 9.09 1.78 223 240 5 000
MMK BO7 22/07/14 92.00 99.00 8.81 1.82 193 212 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.01 100.03 100.04 0.01 9 42984 7.00 0.08 15 000
CescTtans BO2 15/02/13 101.05 101.23 101.18 -0.06 1 30 000 7.39 0.49 73 10 000
CescTtans BO4 15/02/13 101.13 101.25 101.13 0.03 3 38 176 7.50 0.49 84 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.41 100.68 100.50 -0.05 2 615 7.85 0.82 168 116 8 000
Anpoca 22 28/06/13 23/06/15 100.38 100.65 100.50 1 260 7.86 0.82 169 117 8 000
Anpoca 23 18/06/15 101.18 101.30 101.18 -0.04 1 6 000 8.75 2.50 159 205 7 000
Anpoca 20 23/06/15 101.20 101.48 101.48 0.28 1 3 8.62 2.51 145 191 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.45 100.70 100.46 -0.19 3 61 560 8.58 0.56 274 191 10 000
EBpas 3 22/03/13 13/03/20 100.45 100.68 100.45 -0.15 1 200 8.60 0.56 276 193 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.30 107.49 107.40 0.10 5 2089 9.83 1.87 292 314 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.30 107.70 107.45 0.15 2 2 9.81 1.87 290 312 10 000
EBpa3 2 26/10/15 19/10/20 99.25 99.50 10.50 2.73 326 379 10 000
EBpas3 4 26/10/15 19/10/20 89.26 100.50 10.28 2.73 304 357 5 000
EBpas 5 06/06/16 27/05/21 89.01 95.99 10.68 3.26 328 394 5 000
EBpas 7 02/06/16 25/05/21 94.01 95.99 10.61 3.25 321 387 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 98.70 99.75 99.30 -0.36 2 25500 9.52 2.26 245 282 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.23 99.95 99.30 0.80 4 17 565 9.52 2.27 244 282 10 000
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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.
MeTannonHsecTt 6 19/03/15 10/03/22 99.34 99.38 99.35 -0.10 4 4 9.50 2.27 242 280 10 000
Meuen
Meuen 4 25/07/13 21/07/16 99.70 100.20 100.20 0.20 1 4 11.48 0.89 524 478 5 000
Meuen 5 16/10/12 09/10/18 100.50 100.57 100.50 0.18 1 4 9.51 0.16 309 5 000
Meyen BO1 11/11/11  09/11/12 99.00 99.99 8.17 0.22 159 5 000
Meuyen BO2 12/03/13 99.20 99.60 10.76 0.54 497 410 5 000
Meyen BO3 24/04/13 98.85 99.10 98.85 0.16 1 81 11.85 0.65 589 517 5 000
Meuen 2 15/06/11 12/06/13 96.00 97.59 97.60 1.10 7 87 10.81 0.79 467 412 5 000
Meuen 15 18/02/14 09/02/21 12.40 1.38 577 570 5 000
Meuyen 16 18/02/14 09/02/21 12.44 1.38 581 574 5 000
Meyen BO4 11/02/14 10/02/15 95.00 97.25 98.48 0.98 2 9 11.72 1.41 507 502 5 000
Meyen BO5 07/04/15 100.00 11.55 2.52 438 484 5 000
Meyen BO6 07/04/15 100.00 2 000
Meyen BO7 07/04/15 100.00 11.55 2.52 438 484 2 000
Meyen BO11 07/04/15 100.00 11.55 2.52 438 484 3 000
Meyen BO12 07/04/15 100.00 11.55 2.52 438 484 3 000
Meuyen 13 01/09/15 25/08/20 90.00 93.00 93.00 0.01 1 4 13.27 2.55 609 656 5 000
Meuyen 14 01/09/15 25/08/20 92.40 93.00 93.00 0.40 6 39 13.27 2.55 609 656 5 000
Meuven 17 02/06/16 27/05/21 85.01 88.98 12.47 3.22 508 573 5 000
Meuyen 18 02/06/16 27/05/21 85.04 87.00 86.00 1.75 5 32 13.64 3.22 625 690 5 000
Meuyen 19 07/06/16 01/06/21 88.37 93.00 7.93 3.26 53 119 5 000
TMK
TMK BO1 22/10/13 99.00 99.85 9.22 1.11 278 251 5 000
CY3K
CY3K 1 05/07/13  26/06/20 99.70 100.90 8.46 0.85 226 176 10 000
PMK
PMK 3 17/12/13 15/12/15 95.80 100.59 12.10 1.25 555 540 3 000
PMK 4 05/06/14 02/06/16 93.50 96.49 11.85 1.66 505 515 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.11 101.48 5.47 0.29 5 000
KOKC
KOKC BO2 28/05/14 95.02 98.99 11.61 1.65 482 491 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.20 92.35 92.10 -0.45 7 26 898 14.71 1.41 806 801 15 000
Pycan 8 15/04/15 05/04/21 87.75 88.00 88.40 0.89 8 133 14.34 2.34 724 764 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.21 100.25 100.25 -0.05 3 4950 6.40 0.22 5 000
P>X[A BO1 05/12/12 100.78 100.90 100.78 -0.12 1 1300 6.71 0.29 7 15 000
PXa 9 18/05/11 13/11/13 99.20 99.45 7.66 1.18 116 95 15 000
P>X[A 10 06/03/14 110.86 111.08 111.10 -0.04 1 12371 7.39 1.36 77 69 15 000
P>X[a 23 29/01/15 16/01/25 102.60 102.80 102.65 0.14 1 500 7.94 2.24 87 124 15 000
PXA 11 18/11/15 98.90 99.19 8.32 2.88 103 160 15 000
PX[a 16 06/06/16 05/06/17 98.75 99.00 98.70 -0.19 1 70 8.47 3.30 106 173 15 000
P>X[A 19 16/07/18 08/07/24 99.93 100.22 8.31 4.78 57 142 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.80 99.85 7.52 1.05 113 81 10 000
PCKESC 8 26/09/13 15/09/20 99.60 100.00 7.62 1.05 123 91 10 000
®CK ESC 18 09/06/14 27/11/23 101.21 101.50 101.34 -0.06 1 1 7.83 1.68 102 113 15 000
P®CK ESC 15 23/10/14 12/10/23 101.50 102.15 102.15 0.40 9 60 601 7.80 1.98 85 111 10 000
®CK ESC 10 24/09/15 15/09/20 98.80 99.40 8.17 2.73 93 146 10 000
PCKESC 7 27/10/15 16/10/20 98.00 98.35 8.24 2.82 97 153 5 000
P®CK ESC 12 22/04/16 19/04/19 98.50 8.43 3.17 106 170 10 000
P®CK ESC 9 24/10/17 16/10/20 96.75 97.45 8.91 4.22 128 209 5 000
®CKESC 11 24/10/17 16/10/20 96.75 97.45 8.97 4.22 134 215 10 000
P®CK ESC 19 18/07/18 06/07/23 90.00 95.90 95.70 1 8850 9.10 4.77 136 222 20 000
®CK ESC 13 22/06/21 95.50 97.00 96.00 0.50 2 50 655 9.38 6.26 140 231 10 000
HMTN
HMTM BO-2 29/04/15 99.01 99.50 9.55 2.39 243 285 4 000
PocaBTtogop
PocasTogop 1 29/11/16 101.00 101.50 9.82 3.80 228 304 3 000
PocBopokaHan
PocsopokaHan 3 11/11/13 09/11/15 98.25 99.30 99.90 0.87 1 9600 9.27 1.16 279 256 3 000
BopokaHan
Bopokanan 1 09/12/15 8.99 2.92 169 227 2 000
3anagHubin CO
SanagHbii CO 1 29/04/16 13/05/31 98.80 99.70 9.13 3.18 175 240 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.05 99.90 9.13 3.18 175 240 5 000
SanagHbii CO 3 24/02/17 06/02/32 85.00 9.41 3.64 191 264 5 000
SanagHbii CO 4 24/02/17 06/02/32 98.60 -0.09 3 1827 9.76 3.64 226 299 5 000
BanagHbii CO 5 24/02/17 06/02/32 100.20 9.41 3.64 191 264 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 98.61 98.73 98.73 0.08 1 100 9.32 1.48 262 262 7 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6Lem
OdepTbl Norawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauusa  O®3 cBONaM mrH py6.
rA3MNPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.08 100.14 100.12 0.04 6 37 000 6.99 0.22 42 15 000
[asnpom A9 12/02/14 97.00 7.74 1.43 107 104 5 000
lasnpom A1l 24/06/14 110.90 111.20 110.90 1 25 7.44 1.67 64 74 5 000
Nykownn
Iy konn BO-6 13/12/12 94.00 6.31 0.32 5 000
Ny konn BO-7 13/12/12 94.00 6.31 0.32 5 000
TNy kovin 4 05/12/13 100.14 100.14 -0.19 2 5400 7.40 1.24 86 69 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 97.25 97.98 8.57 0.41 192 8 000
asnpom Hedorb BO-5 09/04/13 99.94 100.00 99.94 0.04 3 9187 7.36 0.62 144 69 10 000
asnpom Hedorb BO-6 09/04/13 99.93 100.00 99.96 0.11 2 10 000 7.32 0.62 140 65 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.40 100.73 100.73 -0.02 15 332991 8.07 2.27 99 137 10 000
[asnpom Hedorb 8 02/02/16 100.20 110.10 8.54 3.06 120 182 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.00 101.20 8.54 3.07 119 181 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 96.00 110.04 9.12 4.43 145 227 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 97.71 99.85 8.97 4.48 129 212 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.01 100.25 7.30 0.83 112 61 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.10 7.95 1.03 157 124 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 101.00 101.75 7.20 0.33 55 15 000
BauHedrb 2 18/12/12 13/12/16 101.52 101.61 101.61 -0.01 5 44 391 7.51 0.33 86 15 000
BauHedrb 3 18/12/12 13/12/16 101.54 101.79 101.61 -0.19 1 487 7.51 0.33 86 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.71 101.85 101.85 -0.85 5 7696 7.95 1.23 142 124 10 000
BauHedrs 4 13/02/15 04/02/22 101.00 102.00 101.10 -0.05 1 1 8.68 2.28 160 198 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 98.00 99.00 99.00 0.10 2 300 11.18 0.92 491 448 5 000
HK Anbsinc BO-1 04/02/14 96.01 99.70 11.79 1.39 515 509 5 000
HK AnbsiHc 4 07/06/16 01/06/21 91.00 12.20 3.22 481 546 5 000
HK AnbsiHc 6 10/06/16 04/06/21 92.00 93.99 12.20 3.23 481 546 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 99.37 99.99 100.00 0.51 4 902 12.55 0.90 629 585 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 90.06 96.00 96.00 -0.90 7 58 9.90 3.31 249 316 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.68 100.80 100.75 0.10 6 4560 7.89 0.86 168 119 15 000
BTE BO-6 21/12/12 19/12/14 100.42 100.47 100.42 -0.02 25 64910 7.41 0.33 76 10 000
BTE BO-7 25/01/13 23/01/15 100.11 100.45 100.32 -0.01 3 3500 7.38 0.43 73 10 000
BTB BO-1 15/03/13 99.60 100.09 7.64 0.55 182 97 5 000
BTB BO-2 15/03/13 99.60 100.15 7.68 0.55 186 101 5 000
BTB BO-5 15/03/13 99.81 100.09 7.72 0.55 190 105 10 000
BTB 5 17/10/13 99.40 99.90 8.52 1.12 208 181 15 000
BTB BO-03 18/03/14 17/03/15 99.05 100.10 8.24 1.48 155 154 5 000
BTB BO-04 18/03/14 17/03/15 99.05 100.00 100.00 4 9999 8.24 1.48 155 154 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 193 144 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 100.00 100.00 2 34 8.93 2.08 193 224 15 000
BTB 24 5 23/08/12 20/02/14 0.83 0.01 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.70 99.50 8.33 0.90 208 163 5 000
BTB-INunanur 4 12/03/13 07/06/16 99.25 99.47 99.47 0.03 2 8358 7.90 0.52 214 124 5 000
BTB-INunannHr 2 08/01/13 07/07/15 99.40 99.73 99.40 1 30 8.28 0.38 163 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.15 99.50 8.74 1.26 219 204 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.50 100.50 8.88 1.36 226 218 5 000
BTB-INnannHr 8 07/05/13 01/08/17 100.16 100.25 8.65 0.67 266 197 5 000
BTB-INunannHr 1 07/11/13 06/11/14 100.00 100.15 8.34 0.88 210 164 8 000
B3b
B3b 8 22/10/13 13/10/20 86.00 100.00 7.38 1.12 93 67 15 000
B3b 21 10/03/15 17/02/32 99.50 8.62 2.27 154 192 15 000
B3b 9 24/03/16 18/03/21 97.60 97.96 8.91 3.10 156 218 15 000
B3b 10 27/09/16 21/09/21 86.00 8.68 3.44 123 192 15 000
B3b 6 17/10/17 13/10/20 91.50 96.22 9.21 4.21 158 239 10 000
B3B-Nusunur
B3B-INusntr 3 11/04/14 02/04/21 98.29 99.50 8.73 1.53 200 203 5 000
B3B-IusnHr 8 28/10/14 19/10/21 96.00 100.63 8.72 1.99 176 203 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.35 100.70 8.72 1.99 176 203 5 000
B3B-IusnHr 6 31/01/17 100.20 101.20 100.40 0.05 2 689 9.00 2.18 196 230 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.80 -0.20 1 359 9.19 3.10 183 246 5 000
B3B-INusnHr 5 08/04/16 02/04/21 99.20 100.00 9.09 3.10 173 236 5 000
MCI BaHk
MCI Baxk 01 27/03/14 17/03/22 99.70 99.90 99.70 0.25 16 119 699 9.09 1.48 239 239 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.17 100.30 100.17 -0.13 2 429 0.27 0.02 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (6n) O6bem
OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
PCXb BO-5 29/08/12 28/08/13 100.15 100.30 100.15 1 370 1.06 0.02 10 000
PCXb 8 22/11/12  14/11/19 100.20 101.50 6.75 0.26 11 5 000
PCXB 9 22/11/12  14/11/19 100.20 100.98 100.86 -0.15 8 46 001 6.71 0.26 7 5 000
PCXB 10 06/02/13 29/01/20 100.40 101.00 7.46 0.47 80 5 000
PCXb 11 07/02/13 29/01/20 100.40 101.00 7.47 0.47 81 5 000
PCXB 7 11/06/13 05/06/18 99.11 99.30 99.11 -0.09 2 163 8.15 0.79 201 146 5 000
PCXb BO-2 06/08/13 03/02/15 100.30 100.00 -0.20 1 1 8.36 0.94 207 166 5 000
PCXb BO-3 08/08/13 05/02/15 101.12 100.22 0.10 1 1 8.11 0.95 181 141 5 000
PCXb BO-6 01/05/12 29/10/13 99.80 100.30 8.16 1.13 170 145 10 000
PCXB 15 05/11/13 26/10/21 100.00 100.85 8.21 1.15 174 150 10 000
PCXb 4 02/10/13  27/09/17 86.00 100.00 7.63 1.07 123 92 10 000
PCXB 3 13/02/14 09/02/17 101.32 101.70 101.31 0.01 1 3000 8.46 1.42 180 176 10 000
PCXB 6 15/08/14 09/02/18 97.50 100.50 98.05 -0.05 2 61 093 9.09 1.88 218 240 5 000
PCXb 16 13/04/15 04/04/22 99.65 99.97 8.74 2.36 163 204 10 000
PCXb 14 07/07/15 29/06/21 96.99 98.00 8.69 2.61 149 198 10 000
PCXb 12 09/07/15 01/07/21 98.00 97.35 0.10 2 506 8.94 2.62 174 223 5 000
PCXb 13 10/07/15 02/07/21 97.50 -0.20 3 41 8.88 2.62 168 217 5 000
Masnpom6aHk
[asnpombaHk 4 15/11/12 99.90 7.57 0.24 96 20 000
[asnpomGaHk 5 22/11/12 7.52 0.26 88 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.45 100.45 7 34000 7.24 0.35 59 10 000
[asnpombank BO-2 22/07/13 11/07/14 98.90 99.37 8.01 0.90 175 131 10 000
[asnpombank BO-1 08/12/13 86.00 99.95 8.01 1.25 147 130 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.60 100.70 0.10 11 500 8.14 1.40 149 144 10 000
ANKK
AMXKK A5 15/10/12 99.40 100.20 7.67 0.15 125 2 000
AVXKK A6 15/07/14 99.15 7.85 1.43 118 115 3 000
AVXKK A8 15/06/18 96.51 98.79 8.29 2.90 99 157 5 000
AVXKK A9 15/02/17 98.50 98.90 98.90 0.40 1 21 8.29 2.03 131 160 5 000
AVXKK A7 15/07/16 93.66 101.50 8.05 2.04 107 136 4 000
AMXKK A19 15/05/15 15/11/24 98.00 99.00 8.36 2.49 120 166 6 000
AMXKK A18 15/04/16 15/07/23 97.00 99.00 8.82 3.18 144 209 7 000
AMXKK A10 15/11/18 91.75 99.85 8.64 3.17 126 191 6 000
AMXKK A21 15/02/20 100.40 100.50 100.47 0.01 6 510 001 8.94 3.35 152 219 15 000
AMXKK A1l 15/09/20 91.00 99.90 9.36 3.92 180 257 10 000
AMXKK A16 15/09/21 96.01 96.99 96.01 0.01 1 998 9.38 5.00 160 247 10 000
AMXKK A17 15/04/22 102.30 105.00 8.80 5.62 91 181 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 64 155 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.15 100.25 100.15 0.25 1 9500 8.42 1.90 150 173 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 86.00 100.21 9.00 1.24 246 229 3 000
MOB3KC BO-5 08/06/12 08/12/13 90.10 100.21 9.19 1.24 265 248 2 000
MOB3KC BO-4 01/08/12 01/08/14 98.95 99.95 9.46 1.82 258 277 3 000
MOB3KC BO-6 01/08/12 01/08/14 98.95 9.46 1.82 258 277 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.55 100.20 8.47 0.49 181 5 000
TpaHckpeanTGaHk
TpaHckpeanTbaHk 5 12/08/13 99.40 100.40 99.45 0.25 1 1 8.67 0.96 236 196 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.51 100.15 7.63 1.19 113 92 5 000
TpaHckpeanTbaHk 6 17/04/14 99.00 100.10 8.61 1.54 188 191 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.30 100.00 9.27 3.46 182 251 15 000
MTC 3 20/06/13 12/06/18 100.40 100.95 7.54 0.81 138 85 10 000
MTC 1 17/10/13 99.26 99.99 7.49 1.11 105 78 10 000
MTC 4 19/05/11 13/05/14 98.81 100.00 8.30 1.66 150 160 15 000
MTC 2 20/10/15 97.14 99.25 99.33 0.05 1 1 8.15 2.80 89 144 10 000
MTC 8 12/11/15 03/11/20 98.13 98.89 98.25 3 13867 8.97 2.84 169 225 15 000
MTC 7 07/11/17 97.53 98.40 98.00 2 129 9.40 4.20 177 258 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.20 101.39 8.00 0.89 176 130 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.67 97.75 97.67 0.07 7 22769 8.95 1.78 209 226 10 000
BeimMnenkom 2 23/03/15 14/03/22 88.70 98.75 98.45 -0.05 2 35303 9.76 2.29 268 306 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.45 99.46 98.45 -0.05 3 113851 9.77 2.27 269 307 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.41 98.91 98.50 7 48 634 9.74 2.27 266 304 15 000
BeimMnenkom 6 13/10/15 96.01 96.49 96.00 -0.50 1 800 10.04 2.75 279 333 10 000
BeimMnenkom 7 13/10/15 96.16 98.00 96.25 3 4688 9.94 2.75 269 323 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.60 9.35 0.17 289 2 000
PocTtenekom 8 03/09/13 98.90 100.49 8.87 0.72 282 219
PocTtenekom 1 18/08/11 08/08/13 97.51 101.11 10.58 0.88 434 388 2 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 101.50 101.03 0.23 5 50 454 8.31 1.41 166 161 3 000
TENE2 5 10/02/14 31/01/22 96.00 101.70 8.03 1.41 138 133 4 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
TENE2 7 14/04/15 05/04/22 99.50 100.00 99.65 1 200 000 9.35 2.34 224 265 6 000
TENE2 1 17/06/16 11/06/21 95.50 0.20 2 30 001 10.07 3.30 266 333 5 000
TENE2 3 17/06/16 11/06/21 82.00 95.25 -1.00 1 103 10.16 3.29 275 342 3 000
TENE2 2 17/06/16 11/06/21 90.10 95.50 0.20 6 100 001 10.07 3.30 266 333 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBA
BBA MM 3 27/02/13 99.75 100.00 99.75 2 160 8.10 0.50 236 144 5 000
MArHUT
MarnHut BO-1 09/09/13 86.10 8.41 1.00 207 170 1 000
Marnut BO-2 09/09/13 86.10 8.20 1.00 186 149 1 000
Marnut BO-3 09/09/20 100.10 8.20 1.00 186 149 2 000
Marnut BO-4 09/09/20 98.50 100.30 8.20 1.00 186 149 2 000
Marnut BO-5 28/02/14 85.00 99.80 8.71 1.41 206 201 5 000
Marnut BO-6 22/04/14 8.50 1.56 176 180 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 96.85 98.00 9.73 1.68 292 303 8 000
X5 ®uHaHC 1 01/07/14 96.00 9.72 1.75 287 303 9 000
Konewnka
Koneiika BO-1 24/07/12 23/07/13 97.00 100.00 8.99 0.90 274 229 3 000
Koneiika BO-2 01/10/13 99.90 100.00 99.85 -0.15 5 115 9.46 1.06 306 275 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 97.53 99.12 98.62 -0.38 1 2 12.28 0.73 622 560 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.89 9.43 1.16 295 272 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 99.26 100.22 8.35 0.12 200 3 000
CuHeprust BO-3 03/06/15 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.01 100.20 12.57 0.82 640 588 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.54 95.89 12.03 2.47 488 533 1 000
Mupatopr
Mupatopr BO-1 29/07/14 95.01 95.50 11.78 1.81 490 509 3 000
MALLIMUHOCTPOEHUE
ATOM3HEPIronrPom
ATOM3Hepronpom 6 15/08/14 115.00 8.49 1.92 156 180 10 000
TpaHcMalIXoNAUHP
TpaHcmauxonauHr BO-1 23/01/14 94.50 94.65 94.50 -0.05 3 789 11.04 1.38 441 434 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 9.46 0.33 281 2 000
Kamas BO-2 04/02/14 94.51 99.30 9.17 1.40 252 247 3 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.07 100.00 100.05 0.07 1 1 9.21 0.32 256 3 000
YpanearoH3asog 2 27/08/13 20/02/18 98.30 99.24 10.25 0.96 394 354 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.50 98.00 97.51 -0.49 1 186 13.23 1.10 680 652 1 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 291 307 5 000
rcc
FCC 01 20/09/12 26/03/17 92.00 99.90 99.90 1 700 8.24 0.08 198 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 92.00 8.36 0.34 171 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.61 0.65 365 293 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 90.10 110.00 9.19 0.65 322 251 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.79 100.42 9.63 0.67 364 295 2 000
Connepc 2 17/07/13 102.40 102.98 102.98 0.60 2 6 9.18 0.88 295 248 3 000
MapomawcepBuc
rMC 02 13/02/15 100.11 100.45 100.10 -0.19 8 9336 10.99 2.24 392 429 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.35 7.87 0.61 196 120 6 000
AspodiioT BO-2 08/04/13 100.00 100.20 7.53 0.61 162 86 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 7.84 0.50 118 3 000
TpaHcKoHTeliHep 2 04/06/15 100.40 100.90 8.58 1.87 168 189 3 000
Mmo6anTtpaHc
HoslMepeso3Kom 1 10/07/15 98.51 99.99 99.60 1 310 9.87 1.48 318 317 3 000
HoelMepeso3Kom BO-01 03/03/15 99.40 99.65 99.60 0.20 6 14 001 10.44 2.20 339 374 5 000
HogeMepeso3Kom BO-02 03/03/15 100.00 10.38 2.20 333 368 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 99.91 99.98 99.98 -0.20 14 1857 12.87 1.09 645 616 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.60 99.70 99.70 -0.22 7 589 13.21 0.95 691 650 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 100.05 101.75 9.31 0.58 346 264 2 000
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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.
lO-Tanp BO-2 26/03/13 100.05 101.90 9.50 0.58 365 283 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.40 100.20 10.37 0.67 438 369 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.40 100.10 10.37 0.67 438 369 2 000
lO-Tanp BO-16 03/06/13 26/05/15 100.25 -0.05 1 26 670 8.65 0.75 256 196 1 000
lO-Tanp BO-8 02/12/13 26/05/15 10.38 1.19 388 367 2 000
lO-Tanp BO-3 19/12/13 87.10 102.00 10.66 1.25 412 395 2 000
lO-Tanp BO-4 26/03/14 95.52 97.89 11.27 1.48 457 457 2 000
tO-Tanp BO-5 26/03/14 94.50 98.75 98.70 -1.41 1 3 10.26 1.48 356 356 2 000
lO-Tawp 5 21/07/16 8.77 3.31 136 203 2 000
SHEPFETUKAU CETU
PYCrmarPo
Py crvgpo 1 22/04/16 12/04/21 98.50 98.89 8.59 3.17 122 186 10 000
Py crvgpo 2 22/04/16 12/04/21 98.50 99.09 8.49 3.17 112 176 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 10.61 0.50 487 395 5 000
MocaHepro 3 06/12/12 28/11/14 101.00 7.39 0.30 75 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 86.00 8.65 2.38 153 195 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.57 100.75 7.93 0.81 177 124 4 000
OHEJ OrK-5 b-18 25/06/14 95.80 8.48 1.75 164 178 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 98.00 9.46 1.87 255 277 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 88.51 91.99 88.50 -1.00 1 87 13.11 3.09 576 638 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 11.85 1.82 497 516 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 100.00 8.47 1.45 179 177 4 000
Trk-1 03 25/12/12 14/12/21 7.70 0.38 105 2 000
TrK-1 02 02/07/13 01/07/14 98.20 98.85 8.25 0.85 205 156 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.21 97.44 97.42 -0.03 6 263 000 11.25 0.96 494 454 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.71 87.88 87.88 0.08 23 2 477 23.47 1.01 1712 1676 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.85 98.75 11.00 1.08 459 429 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.45 1.76 360 376 5 000
Wpky TOHepro BO-1 08/04/14 85.00 98.50 9.10 1.53 238 240 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 100.05 100.30 100.15 -0.35 2 126 8.25 0.98 192 154 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 241 233 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.90 98.50 10.12 0.96 381 341 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 97.00 9.09 2.56 191 238 5 000
EBpoxum 3 18/11/15 14/11/18 9.55 2.85 227 283 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 94.52 104.97 9.39 1.02 302 268 4 000
AKpoH 3 23/05/12 20/11/13 100.50 102.30 9.17 1.18 267 246 4 000
AKpoH 4 27/05/14 18/05/21 94.10 98.98 12.14 1.71 532 544 4 000
AKpoH 5 27/05/14 18/05/21 94.10 100.30 12.85 1.70 603 615 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.78 98.15 98.15 0.53 1 6 10.08 1.52 336 338 2 000
CTPOUTENIbCTBO U CTPOMMATEPUATIbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.15 100.30 100.15 -0.15 1 140 10.54 0.82 437 385 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.45 100.55 100.45 0.05 2 1326 8.93 0.45 227 5 000
JICP 'pynna BO-2 10/09/13 99.50 100.19 10.08 0.99 375 337 2 000
JICP 'pynna BO-3 20/03/14 97.00 97.15 97.15 -0.05 6 425 11.84 1.45 516 514 2 000
JICP I'pynna BO-5 24/07/14 94.50 94.75 94.25 1 1000 12.24 1.80 537 555 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.77 99.90 99.80 -0.05 27 138 277 11.84 0.33 519 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 102.00 102.69 8.01 0.29 137 2 000
NeHCneuCMY BO-2 23/05/13 9.00 0.50 327 234 2 000
TEXHOJNOIMMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 93.00 98.96 10.31 4.28 267 348 8 000
POCHAHO 2 20/12/17 93.00 99.00 9.99 4.28 235 316 10 000
POCHAHO 3 20/12/17 93.50 97.93 9.76 4.28 212 293 15 000
CUCTEMA
i
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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.
A®K Cuctema 2 14/08/12 12/08/14 99.80 108.00 8.57 1.86 167 188 20 000
A®K Cuctema 3 29/11/12 24/11/16 101.50 101.70 6.29 0.28 19 000
A®K Cuctema 1 07/03/13 101.10 101.20 7.69 0.52 192 103 6 000
A®K Cuctema 4 15/03/16 90.10 100.00 8.80 2.02 183 211 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.75 99.50 -0.29 1 1708 11.38 0.88 514 468 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.22 100.48 100.22 -0.52 5 1052 12.01 0.80 586 532 2 000
CutpoHukec BO-2 08/10/12 07/10/13 99.75 99.95 99.75 -0.15 5 1120 12.82 0.13 645 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 86.00 8.17 0.82 200 148 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.70 100.75 100.75 -0.01 2 2001 8.01 0.72 196 133 10 000
POCBAHK BO-2 08/07/13 86.10 8.33 0.86 212 163 5 000
POCBAHK A3 06/05/11 06/11/13 92.00 98.20 8.82 1.16 234 211 5 000
POCBAHK A5 06/05/11 07/11/14 82.00 9.64 2.04 266 295 5 000
Alb®A BAHK
Anbda-bank 1 04/02/14 02/02/16 99.31 99.95 99.92 0.02 2 2 8.48 1.40 183 178 5 000
Anbda-bBank 2 07/06/13 02/12/16 101.00 101.17 101.17 0.02 1 1 7.83 0.78 171 114 5 000
MOM BaHk
MOM Baxk BO-1 29/11/12 97.00 101.30 101.23 0.05 4 19791 8.22 0.28 158 5 000
MOM Baxk BO-4 16/12/12 16/12/14 100.45 100.40 -0.01 1 1 8.32 0.32 167 5 000
MOM Bahk 8 09/07/13 09/04/15 99.00 100.05 100.05 -0.36 1 1 9.15 0.84 296 246 6 000
MOM Baxk BO-2 21/03/14 86.00 99.00 11.26 1.47 457 456 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 9.49 1.39 285 279 5 000
Homoc 9 15/06/12 14/06/13 100.05 100.15 8.71 0.79 257 202 5 000
Homoc 11 02/07/14 02/07/14 99.80 100.09 99.75 -0.25 2 2 9.87 1.73 303 317 5 000
Homoc BO-2 18/04/13 18/10/14 99.41 99.65 99.41 -0.24 7 70 9.11 0.64 316 244 5 000
Homoc 12 25/08/13 28/08/13 8.68 0.95 238 197 5 000
Bank 3EHUT
BaHk 3eHuT BO-2 22/09/12 22/09/13 100.05 100.09 100.05 6 3471 7.20 0.09 93 5 000
BaHk 3eHuTt BO-3 15/11/12 15/11/14 100.10 100.18 100.18 0.06 2 5000 8.04 0.24 143 3 000
BaHk 3eHuT BO-6 26/11/12 26/05/14 99.78 99.85 99.78 -0.02 5 7 406 8.19 0.27 155 5 000
BaHk 3eHuT BO-4 07/02/13 07/02/15 100.23 100.31 8.39 0.47 173 3 000
BaHk 3eHuTt BO-5 14/02/13 14/02/15 100.23 100.32 100.32 0.02 1 1 8.38 0.49 172 3 000
BaHk 3eHuT BO-1 07/04/12 07/04/13 86.00 100.25 7.62 0.61 171 95 5 000
BaHk 3eHuT 5 05/06/12 04/06/13 100.30 100.50 100.30 -0.01 4 1037 8.75 0.77 264 206 5 000
BaHk 3eHuT 6 02/07/13 01/07/14 100.36 100.55 8.62 0.84 243 193 3 000
BaHk 3eHuTt BO-7 12/04/14 12/04/15 99.75 99.85 99.80 -0.05 3 49 002 9.54 1.52 282 284 5 000
NMPOMCBA3bBAHK
MpomcB sisb6aHk 5O-2 20/02/13 18/02/15 8.72 0.48 206 5 000
MpomcB sisb6aHk 6O-4 20/02/13 18/02/15 9.16 0.48 250 5 000
MpomcB si3b6aHk 6 17/06/13 99.55 99.80 99.50 -0.15 1 157 9.06 0.81 291 237 5 000
MpomcB sisb6aHk 5O-3 04/02/14 98.60 99.15 99.10 -0.36 1 8000 9.48 1.40 283 278 5 000
BaHnk CI6
BaHk CIMNB BO-2 26/03/12 23/09/13 99.15 99.95 98.90 -1.00 1 16 092 10.33 1.03 396 362 5 000
Bank CIMNB BO-1 09/10/12 09/04/13 12.21 0.14 583 5 000
BaHk CIMNB BO-4 13/12/12 12/12/13 86.00 100.20 8.54 0.32 189 3 000
MKB
MKB 8 10/10/12 08/04/15 100.25 8.15 0.14 176 3 000
MKB 7 15/01/13 14/07/15 9.15 0.41 250 2 000
MKB BO-4 15/10/12 15/04/14 99.94 99.98 99.98 0.01 2 9699 8.18 0.15 176 5 000
MKB BO-1 22/02/13 22/02/14 9.53 0.49 287 3 000
MKB BO-3 27/04/13 27/04/15 99.65 99.85 99.85 0.10 6 30001 9.67 0.66 369 299 4 000
MKB BO-5 23/06/14 97.79 97.80 97.80 2 20 10.81 1.71 398 411 5 000
NMETPOKOMMEPL
MeTpokommepu, 7 20/02/11 22/08/12 3.41 0.01 3 000
MeTpokommepL, 6 22/08/12 -1.22 0.01 3 000
MeTtpokommepu, 5 19/12/12 21/12/14 100.00 101.80 100.00 -1.80 5 992 13.01 0.33 636 5 000
MeTtpokommepy 6O-01 03/09/13 03/03/15 99.00 100.35 8.72 0.98 240 201 3 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 100.10 100.40 100.10 0.05 6 6 002 8.83 1.01 248 212 5 000
JIK YPAIICUB
Ypancub JNuamur 6O-3 29/10/13 100.05 100.40 9.19 0.67 320 251 3 000
Ypancub JNuamur 6O-1 28/02/14 100.00 100.18 9.69 0.73 362 301 2 000
Ypancub JNuamur 6O-4 03/07/14 98.20 98.90 10.04 0.94 375 334 3 000
Ypancub Juamur 6O-5 05/02/15 100.50 101.20 11.11 1.24 457 440 3 000
Ypancub JNuamur 6O-6 10/02/15 100.00 101.00 11.99 1.26 544 529 3 000
Ypancub Nuanur 6O-7 22/04/15 99.50 100.20 100.00 0.15 10 550 11.46 1.30 488 476 2 000
Ypancub Juamur 6O-2 12/01/15 100.66 101.60 11.38 2.11 437 469 2 000
Ypancu6 NnsmHr 6O-9 17/02/15 11.25 2.15 422 456 2 000
KB PEHECCAHC KAIMUTAIN
PeHnKan BO-3 05/08/13 05/08/14 97.92 98.24 98.24 0.04 10 7 470 12.24 0.93 595 554 3 000
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PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
PeHKan BO-2 09/08/13 09/08/15 100.40 100.65 100.65 0.05 1 100 12.53 0.94 624 583 2 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 10.40 0.00 2 000
TKC BO-4 18/04/13 16/04/15 99.76 100.00 13.61 0.63 768 694 2 000
TKC 2 28/07/13 105.38 105.47 105.46 -0.06 8 5189 14.01 0.89 776 731 1 000
TKC BO-1 20/09/13 99.01 100.63 101.50 0.86 1 10 13.07 0.99 673 636 2 000
TKC BO-2 29/11/11 26/11/13 102.61 102.86 102.86 -0.04 23 5050 14.39 1.16 791 768 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.17 100.21 100.17 -0.08 4 3515 9.85 0.23 326 5 000
EABP
EABP 3 29/10/13 25/10/16 99.51 99.90 99.51 0.11 3 4 8.08 1.14 162 137 5 000
EABP 1 03/02/14 28/01/19 100.72 101.27 8.23 1.38 159 153 5 000
EABP 4 11/02/14 06/02/18 9.07 1.42 241 237 5 000
EABP 2 26/02/15 21/02/19 95.00 110.05 8.86 2.25 179 216 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 99.68 100.00 8.19 0.23 159 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 99.60 100.10 99.70 -0.20 7 200 201 9.00 0.97 268 229 5 000
lOHukpeanT BanHk BO03 04/09/13 04/03/15 93.80 99.90 99.90 0.10 5 90 000 8.78 0.98 245 207 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 92.00 98.70 8.86 0.98 253 215 5 000
OHukpeanT Bank BO01 11/12/13 10/12/14 8.67 1.25 213 196 5 000
OHuKpeanT BaHk 1 07/09/16 92.00 98.00 9.15 3.61 166 238 5 000
PandpcpanzeH
PandxpaiiseH 4 06/12/11 03/12/13 101.05 101.18 8.01 1.23 148 130 10 000
Pandxpaiizen 65O-7 27/11/13 99.52 99.70 8.02 1.22 150 131 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 184 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.00 100.70 100.60 3 3 8.26 0.22 168 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.90 100.07 -0.03 1 1 9.05 0.58 320 238 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.81 100.09 99.90 -0.20 2 600 9.69 1.14 323 298 5 000
BocTt-3kcnpecc
BocTt-3kenp baHk BO-5 19/04/12 17/10/13 99.80 10.42 1.09 400 371 2 000
BocTt-3kenp bank BO-1 10/03/11 07/03/13 7.63 0.58 177 96 1 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.60 100.00 7.97 0.30 133 5 000
XK baHk 5 19/10/11 17/04/13 100.05 9.61 0.64 366 294 4 000
XK baHk BO-3 22/10/13 22/04/14 9.30 1.13 285 259 4 000
XK BaHk 7 26/04/12 23/04/15 99.25 99.40 99.40 0.20 1 33 10.39 2.37 327 369 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 9.99 1.50 328 329 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 17/09/12 14/09/15 99.89 100.03 8.26 0.08 2 000
Py cdmHancbanHk 9 18/09/12 15/09/15 99.91 99.97 7.97 0.08 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.40 98.60 8.20 0.85 199 150 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.45 100.00 9.47 0.98 314 276 4 000
Py cdqmHancbank 10 12/11/13 10/11/15 86.00 101.00 9.18 1.17 269 247 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.28 9.96 1.18 347 325 2 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 100.37 100.49 100.49 -0.01 1 1 8.01 0.20 149 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 99.25 99.55 11.11 1.39 447 441 6 000
OTIN BaHk 2 25/03/14 95.80 96.10 96.07 -0.04 2 6 000 11.30 1.48 461 460 3 000
OTMN baHk BO-1 29/07/14 94.55 94.89 94.75 0.05 3 34 800 11.33 1.82 445 464 5 000
CKbB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.70 101.25 8.72 0.29 208 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.70 99.65 -0.25 1 16 500 10.19 0.75 410 351 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.95 100.05 8.52 0.14 213 2 000
CKB-BaHk BO-6 09/07/13 08/06/14 98.10 98.61 10.56 0.87 434 386 2 000
KpeautEBpona BaHk
KpenEB pbaHk 6 21/08/12 18/02/14 8.40 0.00 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 99.40 99.80 10.64 1.41 399 394 5 000
KpenEB pbaHk BO-1 27/04/14 96.25 97.00 10.67 1.57 392 397 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 99.05 99.70 9.49 1.08 308 278 5 000
LleHTp-UHBECT
LieHTpNHBECT 2 25/06/13 24/06/14 100.40 100.60 100.60 0.10 1 1 9.85 0.82 368 316 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.55 99.90 9.33 0.33 268 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.55 99.95 9.33 0.33 268 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.75 100.10 10.31 0.64 436 364 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 86.00 100.25 -0.10 4 97 558 7.82 0.33 117 5 000
Cassbbank 04 24/04/13 13/04/22 100.00 100.24 100.00 -0.10 1 1 8.91 0.65 294 223 5 000
Casasbbank 05 16/04/15 07/04/22 9.72 2.44 258 302 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBoONam mrH py6.
KpanunHBecT6aHk
KpariuvHe ect6aHk B5O-1 19/10/12 19/04/14 99.75 99.80 9.96 0.16 352 2 000
CypnoctpouTenbHbIW 6GaHK
Cy pocTp 03 05/09/11 03/09/12 99.04 10.00 0.04 2 000
CypocTp BOO1 03/03/13 03/03/14 100.00 12.44 0.51 670 578 2 000
Cy pocTp 04 10/04/12 08/10/13 98.00 99.49 11.78 1.06 538 507 2 000
MeTko M6 aHk
MeTkombaHk BO-1 02/02/13 02/08/14 86.20 100.15 99.00 0.15 2 2 11.29 0.45 463 2 000
MeTkombBaHk 01 13/04/13 15/04/15 100.00 100.50 100.00 -0.21 1 700 10.99 0.62 507 432 2 000
MeTtannuHBecTOaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.10 100.30 100.15 -0.15 2 10 000 9.83 0.33 318 2 000
AbcontoT 6aHK
A6contoT 6aHk 5 30/07/14 27/07/16 96.26 97.00 96.25 -0.20 1 4830 10.43 1.83 355 374 2 000
CMnN BaHk
CMI Bank 01 27/11/12  23/05/17 100.00 100.10 10.39 0.27 375 3 000
JNNIOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 100.30 -0.10 4 30 000 9.33 0.47 267 3 000
JIOKO-BaHk 05 25/07/13 23/07/13 98.00 10.34 0.90 408 364 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 90.00 101.76 100.00 7 24 300 11.03 0.96 472 432 3 000
TaTtdoHab6aHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.00 99.95 11.73 1.28 517 503 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.70 100.00 9.27 0.16 283 2 000
TatdoHabaHk BO-3 29/11/12 27/11/14 99.01 100.80 10.10 0.28 346 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 99.80 100.22 10.67 0.32 402 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 11.71 0.47 505 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 10.53 0.50 387 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.16 99.59 99.45 12 47 412 12.25 0.61 634 558 2 000
PETMOHAIIBbHBIE
MOCKBA
Mocksa 54 05/09/12 100.00 100.08 100.08 0.05 2 202 5.13 0.04 15 000
Mocksa 61 03/06/13 107.00 107.09 107.00 -0.15 1 2832 5.95 0.74 30 000
Mocksa 53 01/09/13 100.75 7.01 0.98 68 30 15 000
Mocksa 63 10/12/13 110.25 111.00 110.25 -0.25 1 10 6.91 1.19 41 20 15 000
Mocksa 62 08/06/14 109.00 109.24 109.24 0.24 1 1 7.14 1.61 37 44 35 000
Mocksa 39 21/07/14 90.01 99.50 7.46 1.82 58 77 10 000
Mocksa 64 24/06/15 97.25 98.00 8.21 2.60 101 150 20 000
Mocksa 44 16/11/15 112.20 112.95 7.95 2.71 71 124 40 000
Mocksa 56 22/09/16 95.01 97.00 8.04 3.52 57 128 20 000
Mocksa 49 14/06/17 96.50 97.08 97.09 8 126 800 7.88 4.11 27 107 25 000
Mocksa 48 11/06/22 88.61 91.13 8.42 7.02 34 125 30 000
MOC OB
Mockos ckas O6n 8 11/06/13 100.85 101.40 7.83 0.79 170 114 19 000
Mockos ckas O6n 7 16/04/14 98.75 99.55 99.55 7 22855 8.46 1.54 173 176 16 000
HUXENOPOAOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 101.55 101.70 101.50 -0.15 2 1700 7.34 0.28 70 3 000
Hwxeropoackas O6n 4 17/11/12 99.78 100.20 6.96 0.24 33 3 000
Hwxeropoackas O6n 6 07/10/15 99.55 100.00 8.43 1.91 151 174 5 000
Hwxeropoackas O6n 7 16/11/16 103.10 103.35 8.63 2.37 151 193 8 000
CAMAPCKAA OBn
Camapckan O6n 5 19/12/13 101.90 101.99 102.00 1 5 7.94 1.25 140 123 8 000
Camapckan O6bn 6 10/05/13 104.90 105.50 105.50 3 2305 7.29 0.70 127 61 2 000
Camapckan O6bn 7 30/11/16 93.00 98.00 8.92 2.21 187 222 12 000
AKYTUA
Ay Tna 1 11/04/13 100.10 100.45 7.34 0.39 69 3 000
Axy Tna 9 19/09/13 101.15 102.00 7.36 0.62 144 69 2 000
Ay Tna 7 17/04/14 99.00 100.20 8.03 1.30 145 133 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 99.35 99.80 0.33 2 000
KpacHopgap 02 05/11/15 98.00 102.00 8.86 1.32 227 216 1 000
KpacHopapckuii kpan 3 27/09/14 99.65 100.39 100.39 0.39 1 1 7.94 1.48 124 124 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpai 4 08/11/12 100.65 100.75 6.99 0.22 42 10 000
KpacHosipckuit kpai 5 29/11/16 101.50 102.60 8.08 1.67 128 138 9 000
KOMU
Komu Pecn 7 22/11/13 100.01 100.60 7.05 0.73 98 37 1 000
Komu Pecn 9 18/10/14 97.15 100.00 9.09 1.55 236 239 2 000
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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 8 03/12/15 93.00 95.25 8.60 2.38 148 190 1 000
Komun Pecn 10 15/12/16 9.03 2.51 186 232 2 000
yamypPTUA
Yamy ptusi 05 24/11/16 104.33 8.66 2.64 145 195 2 000
KOCTPOMCKAS OBIACTb
KocTtpomckas obnactb 5 20/12/12 100.20 100.68 7.10 0.33 45 3 000
KocTtpomckas obnactb 6 17/11/16 9.25 1.98 230 256 4 000
BONOroackKAsi oen
Bonoroackas o6n. 02 14/12/16 103.00 104.25 9.49 2.41 236 279 3 000
PECN KAPENUA
Kapenus 14 30/11/16 101.75 101.85 9.05 1.87 215 236 1 000
APOCIJIABCKASA OBIACTb
Apocnasckaa O6n 9 16/05/13 100.50 100.60 100.50 13 57 967 7.50 0.72 144 82 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.70 8.30 1.32 171 160 3 000
PA3AHCKAA OBJIACTb
PszaHckaa O6n 1 27/11/14 8.61 1.28 205 191 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.90 101.25 101.00 -0.30 1 13500 7.39 0.33 74 2 000
XMAO-Orpa 8 19/12/13 104.30 105.29 7.43 1.28 86 73 2 000
CBEPOJNIOBCKASA OBJIACTb
Ceepanosckas obn. 01 11/12/16 102.80 101.10 -1.00 2 12 000 8.85 1.94 191 216 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 107.26 108.00 9.01 1.22 248 230 4 000
TeBepckas O6n 6 12/06/14 100.16 104.10 8.32 0.94 203 162 3 000
TeBepckas O6n 7 15/12/15 98.10 98.50 98.00 -0.50 1 2 9.60 2.61 240 289 3 000

UenmoyHuk. REUTERS, pacyenwi: baHk SEHUT
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EsxenHeBHBINA 0030D
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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 29/04/15 104.375 104.875 1.94 1.76 2.56 -0.13 140
RUSSIA'17 3.25% usD 04/04/17 103.375 103.750 2.47 2.39 4.28 0.13 160
RUSSIA'18 11% usD 24/07/18 144.400 145.600 2.81 2.63 4.74 0.76 171
RUSSIA'30 7.5% usD 31/03/30 124.302 124.461 3.19 3.17 5.35 0.70 166
RUSSIA20 5% USD 29/04/20 112.625 113.125 3.14 3.07 6.47 0.25 166
RUSSIA'22 4.5% USD 04/04/22 109.500 110.000 3.34 3.28 7.88 0.63 157
RUSSIA'28 12.75% USD 24/06/28 189.500 190.250 4.68 4.64 9.30 0.80 260
RUSSIA'42 5.625% USD 04/04/42 116.375 116.875 4.61 4.58 15.52 1.63 210
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.690 101.815 1.93 1.74 0.66 -0.01 153
GAZST'13 5.625% USD 22/07/13 101.875 102.375 2,72 1.97 0.65 234
RBS D'13 9.625% USD 01/03/13 104.350 104.750 1.24 0.51 0.50 85
GAZPR'13 7.343% USD 11/04/13 103.625 104.025 1.56 0.95 0.62 117
GAZPR'13 7.51% USD 31/07/13 105.700 106.250 1.36 0.79 0.92 95
GAZPR'14 10.5% USD 25/03/14 111.800 111.925 2.88 2.80 1.47 -0.05 246
GAZPR'14 10.5% uUsD 08/03/14 111.550 111.675 2.82 2.74 1.42 -0.05 240
GAZPR'14 8.125% uUsD 31/07/14 110.125 110.625 2.72 2.47 1.83 -0.13 226
GAZPR'15 5.092% uUsD 29/11/15 106.375 106.875 3.03 2.87 3.03 241
GAZPR'16 6.212% uUsD 22/11/16 110.375 110.875 3.56 3.44 3.77 -0.13 278
GAZPR'18 8.146% uUsD 11/04/18 120.750 121.500 3.99 3.86 4.62 -0.13 296
GAZPR'19 9.25% uUsD 23/04/19 128.250 129.000 4.33 4.21 5.21 311
GAZPR'22 6.51% uUsD 07/03/22 116.000 116.500 4.43 4.38 7.26 0.38 274
GAZPR'34 8.625% uUsD 28/04/34 134.910 135.884 5.78 5.72 11.45 0.26 351
GAZPR'37 7.288% uUsD 16/08/37 122.750 123.750 5.59 5.52 13.06 -0.25 320
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 105.853 107.853 1.51 -0.49 0.94 -0.02 109
TRANSN'14 5.67% uUsD 05/03/14 104.094 104.986 2.92 2.34 1.46 -0.04 249
TRANSN'18 8.7% USD 07/08/18 127.503 127.878 3.54 3.48 4.91 0.08 244
PXO
RZD'17 5.739% USD 03/04/17 109.000 109.500 3.60 3.49 4.06 275
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 98.678 99.678 5.67 5.45 4.51 0.02 476
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.850 101.100 1.96 0.67 0.19 -0.05 167
VTB'15 6.465% USD 04/03/15 106.750 107.125 3.65 3.50 2.32 314
VTB'18 6.315% USD 22/02/18 103.070 104.070 5.66 5.45 4.74 -0.24 467
VTB'18 6.875% USD 29/05/18 106.500 106.875 5.54 5.47 4.82 451
VTB'20 6.551% uUsD 13/10/20 104.125 104.500 5.90 5.85 6.34 0.13 445
VTB'35 6.25% uUsD 30/06/35 105.750 106.250 5.79 5.75 12.65 344
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 102.858 103.287 3.29 2.70 0.71 0.02 291
BANK OF MOS'15 6.699% USD 11/03/15 105.375 106.000 4.45 4.19 2.33 0.25 395
BOM CAPITAL'15 6.699% USD 11/03/15 98.949 99.949 7.16 6.72 2.32 0.01 675
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 102.530 103.530 4.39 4.10 3.43 0.26 373
VEB'17 5.45% uUsD 22/11/17 107.500 107.875 3.86 3.78 4.60 288
VEB'20 6.902% uUsD 09/07/20 114.946 115.443 4.62 4.55 6.29 0.11 317
VEB'25 6.8% uUsD 22/11/25 114.250 114.750 5.29 5.24 9.11 -0.25 327
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.375 104.775 2.67 2.21 0.83 228
GAZPROMB'14 6.25% USD 15/12/14 104.625 105.125 4.13 3.91 2.17 0.13 366
GAZPROMB'15 6.5% USD 23/09/15 105.625 106.125 4.52 4.35 2.78 397
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.750 104.100 1.97 1.51 0.71 158
ROSSELKH'14 7.125% USD 14/01/14 105.750 106.125 2.88 2.61 1.34 246
ROSSELKH'14 9% USD 11/06/14 110.750 111.250 2.83 2.56 1.68 238
ROSSELKH'17 6.299% USD 15/05/17 109.625 110.125 4.04 3.93 4.13 0.13 318
ROSSELKH'18 7.75% USD 29/05/18 117.750 118.625 4.25 4.09 4.78 0.13 318
ROSSELKH'21 6% USD 03/06/21 100.923 101.548 5.72 5.54 3.40 0.01 509
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.625 103.875 1.45 1.12 0.71 105
SBER'13 6.468% USD 02/07/13 104.000 104.500 1.75 1.18 0.84 135
SBER'15 5.499% usD 07/07/15 107.125 107.500 2.90 2.76 2.69 234
SBER'17 5.4% usD 24/03/17 105.750 106.125 4.01 3.93 4.06 0.25 318
SBER'21 5.717% usD 16/06/21 105.538 106.538 4.93 4.80 7.04 -0.18 334
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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 24/04/13 103.900 104.050 2.94 272 0.65 256
EVRAZ'15 8.25% uUsD 10/11/15 107.375 107.875 5.70 5.54 2.84 516
EVRAZ'18 9.5% UsD 24/04/18 108.000 109.000 7.73 7.52 4.44 681
EVRAZ'18 6.75% UsD 27/04/18 97.000 97.500 7.40 7.29 4.69 645
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.150 105.750 7.61 7.36 2.23 722
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.725 111.219 3.82 3.60 2.04 -0.01 335
ALROSA'20 7.75% UsD 03/11/20 110.250 110.750 6.14 6.06 6.20 -0.13 470
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 104.125 104.375 2.27 1.92 0.67 188
VIP FIN'16 6.493% UsD 02/02/16 102.810 102.810 5.58 5.58 3.13 0.06 500
VIMPELC'16 8.25% UsD 23/05/16 108.382 108.890 5.73 5.59 3.26 0.29 511
VIMPELC'18 9.125% uUsbD 30/04/18 109.625 110.125 7.04 6.94 4.51 0.13 609
VIP FIN'21 7.748% uUsbD 02/02/21 100.590 101.590 7.65 7.49 6.34 0.66 623
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.500 109.000 2.38 2.16 2.06 189
LUKOIL'17 6.356% uUsbD 07/06/17 111.125 111.750 3.79 3.66 4.19 291
LUKOIL'19 7.25% uUsbD 05/11/19 116.500 117.000 4.54 4.46 5.76 0.13 320
LUKOIL'20 6.125% uUsbD 09/11/20 110.250 111.000 4.61 4.51 6.57 310
LUKOIL'22 6.656% uUsbD 07/06/22 115.125 115.875 4.71 4.62 7.45 0.13 300
MTC
MTS'20 8.625% uUsbD 22/06/20 117.625 118.375 5.79 5.68 5.96 441
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 106.500 107.000 3.31 3.16 3.19 -0.07 267
NOVATEK'21 6.604% uUsbD 03/02/21 114.500 115.125 4.52 4.44 6.73 298
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.550 106.800 2.60 2.34 0.91 220
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.375 109.875 3.38 3.08 1.54 295
SEVERSTAL'17 6.7% uUsbD 25/10/17 103.625 104.125 5.88 5.76 4.38 497
TMK
TMK'18 7.75% uUsbD 27/01/18 98.620 99.620 8.07 7.84 4.50 0.07 721
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.438 106.438 1.27 -3.85
TNK-BP'15 6.25% uUsbD 02/02/15 106.875 107.475 3.30 3.05 2.30 279
TNK-BP'16 7.5% uUsD 18/07/16 113.375 113.875 3.78 3.65 3.47 0.25 308
TNK-BP'17 6.625% uUsbD 20/03/17 111.494 112.500 3.86 3.63 3.96 0.15 303
TNK-BP'18 7.875% uUsD 13/03/18 118.392 119.409 4.14 3.95 4.56 0.18 311
TNK-BP'20 7.25% uUsbD 02/02/20 117.251 118.281 4.50 4.35 6.00 0.24 312
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 105.250 105.625 2.84 2.41 0.82 1.15 246
ALFA BANK'15 8% UsD 18/03/15 105.565 106.524 5.64 5.25 2.31 0.13 519
ALFA BANK'17 7.875% UsD 25/09/17 105.000 106.000 6.70 6.47 4.19 -0.54 584
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 101.600 102.600 4.06 1.00 0.32 -0.40 375
NOMOS BANK'13 6.5% UsD 21/10/13 102.625 103.625 4.15 3.29 1.12 0.50 377
NOMOS BANK'15 8.75% USD 21/10/15 105.033 106.033 6.94 6.60 2.76 646
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 105.056 105.306 4.89 4.62 0.87 0.05 454
PSB FINANC'14 6.2% UsD 25/04/14 99.126 99.626 6.75 6.43 1.58 641
PROMSVYAZB'15 12.75% USD 27/05/15 109.763 110.763 8.68 8.30 2.37 833
PROMSVYAZB'16 11.25% USD 08/07/16 106.166 108.166 9.31 8.72 3.23 882
XK®db
HOME CREDIT'14 7% UsD 18/03/14 103.003 103.503 4.98 4.66 1.47 0.01 459
]
IhBAHK
MBEHVIT
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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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