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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHOBHBIE COOBITHA /CTP. 2/ 52 6 MecseE:
3Had. A 3a ileHb MIN. MAX.
. BHeUIHU PHIHOK AOJTa
BHenrHui peIHOK oJjra /crp. 3/ UST-10 yield 166 VW -001 139 238
ST 10- d -
+ Tlo ppIHKaM HpoNLIach KOPPEKITHs, MHBECTOPHI B PeXKUMe OKU/JAHUs UST 10-2V spr M v =0
EMBI+Glob. 299 VY -2 299 441
EMBI+Rus sprd 173 V¥ -4 174 332
I[eHe)KHO'erlII/ITHI)Iﬁ pI)IHOK /CTp. 4/ Russia’30 yield 287 A 0.00 2.86 4.45
JleHeKHBII PHIHOK
¢ Ycy1oBUs PBIHKA OCTAIOTCS HEM3MEHHBIMU Libor-3m 040 W 000 040 048
» Upeii B oTHOIIEHUH Py6JIs He 00aBUIOCH Euribor-3m 026V 0.00 026 092
MosPrime-1m 635 V -0.03 5.67 6.89
Kopcuera B 1IB 679.5 A 233.3 446 1032
Poccuiickuii 10JaroBoO poIHOK /CTP. 5/ Henos. 5 115 842 V 238 61 369
o NDF RU 3m 6.1 A 0.0 5 7
¢ EBpOOOH/bI pacTpaTH/IN ONITUMH3M, HO COXPAHUJIUA YCTOHYUBOCTD I[€H T——
¢ JIOKaJIbHBIA PHIHOK OCTAJICS HA IS THUYHBIX YPOBHSIX USD/RUB 31652 A 0.006 28.98 3367
EUR/RUB 40.466 VY -0.024 38.43 4181
EUR/USD 1276 Y -0.006 1.21 134
HeanthIﬁ PBIHOK /CTp. 6/ Kopsmma 115 35761 W -0.086 33.33 37.28
DXY Ungexc 80.40 A 0.48 7871 84.01
DOHIOBBIE UHAEKCHI
IIpuiaoxxenusn RTS 14764 W -07% 1228 1755
Dow Jones 13254.3 Y -0.39% 12101 13307
* Pesysnprarhl TOproB py6sieBbIMU obsuranusamu Ha MMBB /crp. 7/ bAX 037 ¥ -028% 5960 o
¢ KapTsl oxomHOCTH pyOIEBOTO PBIHKA /CTP. 15/ Nikkei 225 8869 ¥ -070% 8296 10255
Shanghai C . K -0.67% 8 6
+ PesysbTaThl TOProB €BpoGOHAaMH /CTp. 16/ eghaiComp_ 21349 W ___-067% 2038 2461
ChIpbeBbIe PEIHKH
¢ KapTsl IOXOHOCTH PhIHKA eBPOOOH/IOB /CTp. 18/ Heds Urals 128 A 0.01% 88 125
Hedrs Brent 14.8 m 0.00% 89 126
Bosoto 1726.3 A 0.23% 1540 1736
CRB Index 313.2 A 0.50% 267 319

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
3a 6 MecsIeB
L —— Muni Corp Corp-10 (cnpasa) 3HAaY.  Azazems ~ MIN.  MAX.
360 113.0 T 119.0
350 I Ejg Price Return
12.5 1 1 6.0 OFZ uyo V -0.24 107.5 117.2
3401 1 150 Muni mo.7 VY 0.00 110.5 112.8
330E 112.0 1 T 14.0 Corp m3 V -0.01 110.7 121
+ 13.0 Corp-10 155 VY -0.04 115.5 117.8
320 1115 1 T+ n2.0 Total Return
T uro OFZ 266.6 VY -0.35 233.3 266.9
1 111.0 1 T 10.0 Muni 343.0 0.38 324.8 343.0
300 T 109:0 Corp 3421 023 3230 3434
| T 108.0 corp-10 343.4 018 3228 343.4
110.5 1 107.0
290 1 1060 OGpeM TOProB B cermeHTe (MIH py6.)
250 ‘ ! ‘ ‘ ! ‘ 100 ‘ ‘ ‘ ‘ ‘ 1050 OFZ 716 Y -67 o 21838
18 7.8 13.8 19.8 25.8 318 6.9 8aBr 14 aBr 20aBr 26aBr 1CeH 7 CEH Muni 223 ¥ -1007 10 6146
Corp 2864 V -1187 19 44 858
Hemounux: JPM Hcemounuk: MMBE, bawk BEHUT Hemownuk: MMBB, bank BEHUT




EsxenHeBHBINA 0030D

I's1aBHBIE HOBOCTU

PbIHOK

OAO «I'TVIK» IIaHMpyeT Pa3MeCTUTh JBa BBINMYCKAa NATWIETHHX OOJUranuii o0beMoM IO 5 MJIPA Py06. YUIOBUAMHU BBIIYCKOB
IIPEAYyCMOTPEHA BO3MOKHOCTH JOCPOYHOTO HOTalIeHus OyMar 1o TpeGOBaHUIO UX BIAZIEIBLIER U 10 YCMOTPEHMIO sMuTeHTa. /HTepdakc/

OAO «PocGaHK» yCTAaHOBHJIO CTABKY IIEPBOTO KyIIOHA GUpP:KeBbIX ooauramuii cepuu 50-04 Ha 10 mipa py6. Ha ypoBHe 9,3%

IrOJIOBBIX, UYTO COOTBETCTBYET JOXOTHOCTH K JAByXJIeTHeH odepre B pa3mepe 9.52% roaossix. /Bloomberg/

PykoBoacTtBo OAO «CoepGaHK» BeJeT MePeroBopsbl ¢ MHBECTOPAMH O MPOoAaKe 7,6% akIUii 1 HA 3TOUM HeJeJIe MOMXKET OTKPBITh

KHHTY 3afIBOK B paMKaX BTOPHYHOIO0 pa3MeleHus 6Gymar. /Kommepcants/

OAO «T'asnpom HedTh» pa3MelaeT AeCATHIETHHE eBPOOOHABI HA 1,5 MJIP/ A0JIJI. CO CTABKOI 4,375% roaoBbIx. /UHrepdakc/

Fitch Ratings moarBepamao moiarocpounsiii P19 OAO «PycI'mapo» mo o0A3aresibcTBaM B MHOCTPAHHOM YU HAIMIOHAJIBHOMN

BaJIIOTE HA YPOBHE «BB+», IPOrHO3 O pEeHTHHIaM — «CTa0MabHbIN». /UHTepdakc/

OcCHOBHBIE COOBITHUA:

BHE PbIHKA / Ha PbIHKE

qupa: 10.09.2012 — MOHEeAE/JIbHUK

Crarucruka Poccumn: BBII Poccuu 3a
2-i KBapTaj 2012 I. (Ipe/iBapUTEIbHBIE
JTaHHBIE)

Craructuka Kwurasa:
IIpoMIIpOu3BOACTBO,
npojaxu, JlaHHble IO
GanaHcy u 3KCIIOPTY/UMIIOPTY,
VHBECTHUIIMK B OCHOBHOH KamUTaJ
(HCKJI. cesTbCKHIe IOMOXO03SIHCTBA)

CPI, PPI,
Po3zHuunbIE
TOPTrOBOMY

Cratuctuka CIIIA: [laHHble 10
MOTPEOUTETHCKUM KPeIUTAM

* Bermutara kynoHa: MockBa, 62 (13%, 1 146.95 miH. py6.), CCMO JleuCneuCMY, o1 (16%, 15.78
miH. py6.), Bank Hanmonaasusiii Cranaapr, 01 (9.8%, 73.695 miH. py0.), MockBa, 63 (15%,
567.15 MiH. py6.), Maraur, BO-01 (8.25%, 41.14 miH. py6.), Maruur, BO-02 (8.25%, 41.14 MH.
py6.), Maraut, BO-03 (8.25%, 61.71 muH. py6.), Maraut, BO-04 (8.25%, 82.28 wiH. py6.), Bauk
Mockssl, 2013, CHF (4.5%, 15.75 miH. ¢pankos), Poccusi, 2018-2, RUR (7.85%, 3 532.5 MJIH.
py6.), MTC-Bauk (MBPP), 2016 (LPN) (7.93%, 2.379 MJIH. 0J1.)

* Odepra: P2K/, 13 (15 wipza. py6.), daement JIuduHr, 02 (700 MIIH. py6.)

» Pazmemienne: HoBosmmnmemkuii MeTa/utypruaeckunii komounar, 5O-04 (5 mipza. py6.)

Ceromus: 11.09.2012 — BTOPHHUK

Crarucruka CIIIA: Trade balance

CraTtucruka Poccun: Trade balance

* Bermiara kynmona: Meuest, BO-02 (9.75%, 243.1 wiH py06.), F'asnpom, 2014-3 (LPN) (10.5%, 13.1
v o), UPKYT, BO-01 (9.25%, 230.6 miH py6.), I'pynma JICP (OAO), BO-02 (10%, 99.7 MiiH
py6.), Bauk Mockebi, 2015-2 (LPN) (6.699%, 25.1 mun py6.), Alliance Oil Company, 2015
(9.875%, 17.2 mna pomn), Hoaummaacr, 02 (12.25%, 48.8 wiH py6.), O0bexuHeHHasn
aBUacTpouTe/IbHaA kKopmopanusa, 01 (8%, 1.8 mipzg py6.), CBepasioBckasa 06JacTb, 34001
(9.27%, 69.3 muH. py6.), BHenmIKoHOMOaHK, 21 (8.4%, 628.2 muH py6.), TTK-1, 01 (7.93%, 2.379
MitH. 10/u1.), BTB-JIudunr ®unaHc, 03 (6.9%, 52.9 MuH py6.), BTB-JIuduar ®uHaHc, 04 (6.65%,
51 mutH py6.), XK® Bank, 06 (7.75%, 96.6 muiH pyo.)

3aBTpa: 12.09.2012 — cpeaa

Crarucruka EBposonsr: Industrial
production

CraTucruka CIIIA: Wholesale

inventories

I BAHK
il SEHMT

11.09.2012

* Bermiata kynona: BTB 24 (3A0), 5 (1-HII) (8.65%, 323.5 wiH py6.), TexuoHUKOJIb-®unauc,
BO-01 (13.5%, 100.9 muH py6.), IOuuKpeaur Bauk, 01-UIl (8.2%, 204.4 min pyb.), CuGupckast
Arpapnas I'pynma, 02 (0.1%, 0.2 MH py6.)

» lopasmemienue: Poccus, 26208 (150 mipza py6.)

* IToramenue: Cuoupckas Arpapuas I'pynna, 02 (1 mipz py6.)

* Pazamemenue: POCBAHK, BO-04 (10 mipz py6.)




EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
Baadumup Eecmugbees

ITo ppIHKaM NPONLIACH KOPPEKIWs, HHBECTOPHI B PEIKUME ORUMAHMA  y eustifeev@zenit.ru

Tpex/HEBHBIH POCT OOJIBIIMHCTBA PUCKOBAHHBIX AKTUBOB Buepa ObLI IpepBaH ciaaboi
9KOHOMUYECKOH craTHCTHKOH u3 Kutas 3a aBrycr, KOoTopas BHOBb BO3POJAMJIA OIACEHHUA 3a Kpusan US Treasures
MEPCIIEKTHBbl MHUPOBOH 5KOHOMHKH W CTajJa XOPOIIUM HOBOAOM /i (UKCALUU HPUOBLIH
niepe/] BayXHBIMU COOBITHAMME TEKyIel Heienn. CUTyarus ycyryOIseTcss U TeM, YTO KUTaHCKUe T e e
BJIACTH HEJIABHO 3asABJIIA 00 OXKUAAHUAX POcTa MHQJIAIMOHHOTO JIaBJIEHUS, B CBA3H C YeM 347
1oKa He Oy/yT IPOJI0JIKATh CTUMYJIMPYIOLUI MOHETaPHBIH Kypc. 23 ; l

Texyias Hemens obelaeT ObITH MHTEPECHOM € TOYKM 3PEeHMs] BayKHBIX HoBocreid. Tak, B 25
cpeny KoHcerutynuoHHbIH cyn I'epMaHCKM cyJ| OJDKEH BBIHECTH DEIIeHHe O JIETMTUMHOCTU f:
pacuupenust noasHomounii ¢ouoB ESM/EFSF, KoTOpOoe sIBJIsIETCsT TaKXKe YacTh OOBsABIEHHON 16 1
EIIB mporpamMMbl BBIKyIa 00s3aTeIbCTB IPOGIEMHBIX SKOHOMHUK-ZIOHOPOB 3TUX CTaO(OHIOB. 13
ATO pellleHHe IIPH MTOJIOKUTEIFHOM HUCXO/Ie JOJDKHO AaTh (GOpMasIbHBIN cTapT K 3amycky QE mo- ;‘(7’
epponeiicku. B CIIIA xitoueBoil TeMo# craHer 3acefianne KoMmwureTra 1o OTKDBITBIM PBIHKaM 04 1
®PC, Ha KOTOPOM, C BBICOKOH IO/ BEPOSATHOCTH, MOKET OBITh OOBSBIIEHO O 3aIyCKE TPETHETO 01 : : : : w

PAayH/Ia IOJIUTHKY KOJTMYECTBEHHOTO CMATYEHHUS. 2Y 3 5Y 7 oY oY

Hcmounuk: Reuters
Cupaast EMBI+ (Poccus, Bpazuiinsa)

—EMB1+ Global Spread, 6. EMBI+ Russia Spread, 6.

— M B1 + Brasil Spread, 6.1

3.7 6.8 128 188 24.8 308 59

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

30/ ).6.

EEOESDIEIOBSDES Poc ci- 30 (eB. MKR), %

—ST-10 ( nes.uxana) , %
5.0% 7

L ag
4.5%
4.0% 7 bog
3.5%
3.0% M’“‘""\w 191
2.5% 1
2.0% 140
1.5% 7
1.0% - 90
317 6.8

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

B LIBOR-3M / UST-3M crpon, 6.

1.8 1.8 16.8 21.8 26.8 31.8 59 109

Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

YciaoBusa PBIHKA OCTATCA HEU3MCHHbBIMU

KOHBIOHKTYpa JIOKQJIBHOT'O ZIEHEXKHO-KPEAUTHOTO PhIHKA OCTaeTCst 01aronpusaTHON Ha GoHe
OTCYTCTBUsA CyLIECTBEHHBIX OTBjIeueHMi ynukBuaHOocTH. Ha peiake MBK coxpaHseTcs INTIUIB,
KDEeIUThl OBEPHAUT 0OXOAATCA B CpefHEM IO, 5.0-5.1% TOAOBBIX. MEXKIIIEPCKOE PENO TaKiKe
JIEPKUTCS HA OTMeETKe 5.3% TOJIOBBIX IO 1-AHEBHBIM oIleparusaM. Ha ayKIuoHax IpsMOTO Pero
¢ b PO Ganku npuBiIEKIN BuYepa 195 MJIPA PyO. IPOTHB 10 MipA pyb. B mATHHUIY. B
pesyJsibTaTe, CErofHA YTPOM CyMMa CPeACTB OAaHKOB Ha KopcuyeTax u fenosurax B 1B PO
YBEJIMYIIIACH Ha 209.5 MIIPZ, Py0., COCTaBUB 763.7 MIIPA, PYO.

Ha TeKyH.leﬁ HeAesie IO3UTUBHAA KOHBIOHKTYpa pOCCPIﬁCKOI‘O ACHEKHO-KPEIUTHOI'O PhIHKA
AOJI2KHA COXPaHUTbCA. OTCyTCTBI/Ie BA)KHBIX COOBITUN U OTBJIEYEHMI JIMKBUOHOCTHU ITO3BOJIUT
yAepKaATb KPATKOCPOYHbBIE IIPOEHTHBIE CTABKU HA TEKYIIUX 3HAYECHUAX.

HNpaeii B OTHOLIEHUHU PyOJIA HE JO0AaBHIIOCH

BasttoTHBIE TOPrU B Ha4asie HOBOM HEJIE IV He OTJIMYAJIUCH CBEXKUMHU HUZESIMHU 10 CPDABHEHUIO
¢ MuHyBIIeH natHuned. CrabuibHble IeHbl Ha HeTh B paiioHe 113 A0JUI. 3a Gappens Brent u
JlaBJIEHHEe Ha OCTAJIbHBIE PUCKOBAHHBIE AKTHBBI CO CTOPOHBI HE CJIMIIKOM OITHMHUCTHYHBIX
maHHbIXx U3 Kurtas He npubaBwiId pyOJII0 KaKUX-JIM0O HOBBIX IOBOZIOB ISl BUKEHHs. B
pesyspraTte Kypc OHUBAJIIOTHOM KOP3WHBI HA 3aKphITHE COCTaBWI 35.65 py6. (-5 kom.). Ha
TEKYIllel He/lesie, C TOYKU 3PeHUs] pUCKOBAaHHBIX aKTHBOB, HanboJiee BaXKHBIM CTAHET 3ace/laHue
@®PC. Ecnu oHO ompaBjaeT poiHOUHbIE oxkujanus u QE3 Oyzer 3amylieHa, TO pUCKOBaHHbIE
AKTUBBI U BAIIOTHI, B TOM YHUCJIE U PYOJIb, JO/KHBI IOJIYIUT 3aMETHYIO IIO/JIEPIKKY.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Hee1e

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

e CPeJCTB Ha cYeTa KOMOAHKOB, yIUIATA HAJIOTOB SIS ATy
v oRE MUIpZ, pYG.
ITonenenpHUK 195
Bropuuk Aykuuon KaznaueiicrBa 5 HeieJib, 25 MIIPJ pyo0., oT 6.3% roJjoBbIX
Cpena Aykuon OP3 0®d3 26208, 20 Mmpz pyo.
Yersepr
IIarHrnA

Hcmounux: IJB PO, Mungun, ®ond 2KKX
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PIHOK
Baadumup Eecmugbees
v.euvstifeev@zenit.ru
CraBxku MBK
W Mosprime- 1M (mpas. mkana), %
e M 0sPrime - overnight (;1es. mkasa), %
6.5% 1 r 8.00%
6.3% 1 L %
6.1% 7.75%
5.9% r 7.50%
57% r 7.25%
5.5% L
5.3% 7.00%
5.1% r 6.75%
4:9% b 6.50%
4.7% o
4.5% r 6.25%
4.3% F 6.00%
4.1% L
3.9% 1 5.75%
3.7% - 5.50%

307 6.8 138 208 27.8 39 109

Hcemounuxk: Reuters, [[B

Kpusaa NDF

7:5 7
7.0 §
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6.5 1
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Hcemounux: Reuters



EsxenHeBHBINA 0030D

Poccuiickuii 10JIr0BOM PIHOK

EBpOGOHABI pacTpaTH/IA ONTUMU3M, HO COXPaHUINA
YCTOHYHUBOCTH IEH

PoccuiicKUH CerMeHT pacTpaTHl 3alac ONTUMH3MAa Ha (OHE CIHOKOHHOTO COCTOSTHUSA
I00aIbHBIX PHIHKOB, HO KOTHUPOBKHU BBIIJIAAAT B IIEJIOM JIOCTATOYHO YCTOHYHBO. KOTHPOBKH
CyBEPEHHOI KPHBOH B TeueHWE [JHA HAXOJIJINCh B palioHe IATHUYHBIX 3HAYEHUH, POCT OBLT
3aMeTeH Ha JaJbHEM KOHIle KpHUBOH, rie Poccus’42 OGHOBIUI aBTYCTOBCKHE MAKCHUMyMBI H
TOProBaJICS B PaiOHe OTMETKH 121%. KOpmopaTUBHBIN CEKTOP TOPrOBAaJICA «B MOJIIOC», BBIMJISA/IEI
JIOCTATOYHO IIeJIOCTHO U 3aBEPIIWJI JIEHb CO CPEHUM Pe3ysIbTaToM Oostee +25 Om1. B paiione 50 61
mpubaBuaN B LeHax fanpHue Boimyckd BTB u CGepa, cpenul 4YacTHBIX KOMIAHUH CXOXKHUH
PpesyJIbTaT IOKa3asIH AajIbHue BhITycKu EBpasa.

JlokaJIbHBIN PBIHOK OCTAJICA HA NATHUYHbBIX YPOBHAX

PbIHOK py0JieBBIX OOMranuii Havaj HeZeN0 Ha MATHUYHBIX ypoBHAX. KosebGaHus IeH Ha
kpuBoii OD3 He BHIXOJWIN 32 PAMKH 10 OII, JaTbHUH yYaCTOK KPUBOH OCTABAJICA B T€UEHHE AHSA
6e3 emUHOTO TPEH/a, a JIydllle PhIHKA BBIMVIAZET AAJIBHUN BBINYCK 26207, GHABI B KOTOPOM B
Te4YeHUe JHS POCIU Ha 50 OI. AKTMBHOCTH B KOPIIOPAaTHBHOM CEKTOPE 3aMETHO CHH3WJIACH; 3a
mpeJieylaMd  KOPOTKOHM /fopanuy HaOJII0JaINCh JIUIIb TOYEUHbIe CAEIKH, INPOXOJUBIINE B

IIAPOKUX [EHOBBIX AUalla30HaX.
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PbIHOK

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

Kpusasa O®3
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Hcemounux: Reuters, pacuemut banka SEHUT
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Hcemounux: Reuters, pacuemut banka SEHUT

Crpsa MHAEKCA KOPIL
oosuranuit MMBB k KpuBOi
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Hcemounuk: MMBB, Bawk BEHUT
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PBIHOK
ITepBUYHBIN PHIHOK
Boinyck Peimr, S&PIM/E  TNomGapa LB O6bem amuccum, OpueHmp 3akpbiMe [ara Amopm3auums/ Odb epra/
MIH. pYo. YTP/YTM KHUMM pasmeLlpHUAa Oopauus MoraweHue
MO3CK, BO-01 BB-/Ba2/- Aa 5000 9.20-9.73 06.09.2012 11.09.2012 HeT /2.68T. Her /3T.
Poc6aHk, BO-04 -/ Baa3/BBB+ aa 10 000 9.52 07.09.2012 12.09.2012 HeT /1.86T. 2r./3r.
pynna JICP, 03 -/B2/B aa 3000 12.11-12.64 KoHkypc 14.09.2012 HeT /1.41r. 1.5r./5ner
HIMK, 07 BBB- / Baa3/BBB- aAa 5000 8.68-8.78 11.09.2012 17.09.2012 HeT /2.30T. 25r./10 net
MepBobaHk, BO-03 -/B3/- aa 2000 11.04-11.57 20.09.2012 25.09.2012 HeT /1T ir./3r.
UenoyHuk. Bloomberg, Cbonds, Finam
Boinyck PeimHr, S&PIM/E  TNlomGapa LB O6bem amuccum, Bid cover/ OpueHmp dakmyeckasa Oara Amopmm3sauun/
MIH. pYo. Pazmely o6bem YTP/YTM YTP/YTM pasmeLeHUA Oopauuns
HIMK, BO-04 BBB- / Baa3/ BBB- na 5000 2.7/ 100% 8.47-8.68 8.42 10.09.2012 Het /1.88T.
Mpomcesasb6aHk, BO-07 -/ Ba2/BB- na 5000 1.4/ 100% 10.25-10.78 10.41 06.09.2012 HeT /1.86T.
AnemeHT JInzuHr, 6O-01 B/-/- aa 1000 H/p / 100% 13.65-14.75 14.20 06.09.2012 HeT / 1.78T.
BTB, 6O-08 BBB/Baal / BBB aAa 10 000 H/Aa / 100% 8.14-8.40 8.19 04.09.2012 Her /1r.
MpobuaHecbaHk, 07 -/B2/B- aa 2000 H/n / 100% 11.57-12.10 12.10 04.09.2012 HeT /1T.
PECO-lapaHTusi, 01 BB+ /- /- Aa 5000 2.2/100% 9.62-10.04 9.62 03.09.2012 Het /1.86T.
Anbda-bank, BO-07 BB/Bal/BBB- na 5000 H/A / 100% 8.68-8.94 8.79 31.08.2012 Het / 1.44r.
BaHk Ypancu6, 05 BB-/B1/BB- na 7 000 Hn / 100% 9.57-10.09 9.94 31.08.2012 HeT / 1.43r.
Bank 3EHUT, 08 -/Ba3/B+ na 5000 H/A / 100% 9.41-9.62 941 29.08.2012 Her /1r.
MCI Bahk, 02 BBB/Baa2/- aAa 5000 2.3/100% 9.20-9.73 9.41 23.08.2012 Het /1.86T.
Metpokommepu, BO-02 B+ /Ba3/- aa 3000 1.5/100% 9.20-9.62 9.41 23.08.2012 HeT /1T.
MeTtpokommepu, 5O-03 B+ /Ba3/- na 5000 1.5/100% 9.72-10.14 9.94 23.08.2012 HeT /1.43T.
BaHk BocTouHbii Qkcnpecc, BO-04 -/B1/- aa 3000 1.4 /100% 11.08-11.62 11.46 17.08.2012 HeT /1T.
3ancubkombaHk, BO-02 B+/-/- na 2 000 Hn / 100% 12.36-12.89 12.89 17.08.2012 Her /1r.
JNoko-Bank, BO-03 -/B2/B+ aa 3000 H/n / 100% 10.51-11.04 11.04 14.08.2012 HeT /1T.
CasasHon baHk, 01 -/B3/- na 2 000 Hn / 100% 14.22-14.76 14.76 09.08.2012 HeT /1r.
Homoc-BaHk, 6O-03 -/Ba3/BB na 5000 1.5/100% 8.99-9.46 9.36 09.08.2012 Her /1r.
PeneccaHc Kanuran, 5O-2 B/B2/B aa 4 000 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
LenbTtaKpenur, 5O-03 -/Baa3/- na 4000 Hn / 100% 9.48-10.00 9.48 07.08.2012 HeT /1r.
TpaHchuH-M, BO-08 NR HeT 2000 H/p / 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
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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 19/09/12 100.12 100.14 100.12 -0.05 28 112 772 5.88 0.02 45 000
O®d3 25067 17/10/12 100.55 100.57 100.55 -0.10 10 19 700 5.94 0.10 13 45 000
O®d3 26198 02/11/12 99.99 100.02 100.02 -0.05 6 21 674 5.71 0.15 42 000
O®d3 25072 23/01/13 100.42 100.45 100.45 -0.03 6 55694 5.96 0.37 150 000
O®d3 25078 06/02/13 100.31 100.33 100.31 -0.04 4 59 101 5.99 0.41 100 000
O®d3 25065 27/03/13 102.00 103.60 5.61 0.52 46 000
O®d3 26200 17/07/13 100.00 100.00 -0.17 1 2466 6.24 0.83 8 50 000
O®d3 26201 16/10/13 100.44 100.44 0.04 4 52 500 6.27 1.06 47 000
O®d3 25076 13/03/14 100.85 100.90 100.88 -0.04 7 204 800 6.58 1.41 10 155 000
O®d3 25068 20/08/14 109.50 110.04 109.65 -0.37 2 2 6.73 1.79 24 45 000
O®d3 26202 17/12/14 109.55 109.65 109.65 -0.00 1 1 6.75 2.00 26 40 000
O®d3 25071 26/11/14 99.09 103.60 103.60 0.50 2 501 6.42 2.03 80 000
O®d3 25079 03/06/15 99.90 100.28 100.01 0.01 1 1 7.11 2.49 5 61 150 000
O®d3 25075 15/07/15 99.70 100.00 99.80 -0.75 3 65 002 7.08 2.61 58 150 000
O®d3 25077 20/01/16 100.00 101.00 100.78 -0.02 3 65001 7.21 3.01 70 150 000
O®d3 46017 03/08/16 97.01 97.37 97.37 -0.06 1 30 000 7.41 3.05 18 90 80 000
O®d3 26203 03/08/16 98.50 99.00 99.00 5 95000 7.33 3.46 0 77 150 000
O®d3 48001 31/10/18 85.00 97.00 8.89 3.47 156 233 24 000
O®d3 46019 20/03/19 8.25 3.71 86 167 26 000
O®d3 25080 19/04/17 100.25 100.45 100.30 -0.05 5 5 7.45 3.88 3 85 150 000
O®d3 26206 14/06/17 100.25 101.00 100.25 -0.15 12 269 494 7.47 4.04 2 86 150 000
O®d3 26204 15/03/18 100.65 100.75 100.75 -0.05 2 2 7.47 4.46 80 150 000
O®d3 46021 08/08/18 90.25 90.45 90.40 1.10 3 100 001 7.74 4.67 17 104 107 000
O®d3 46014 29/08/18 97.00 97.20 97.17 -0.03 4 170 000 7.76 4.79 17 105 62 000
O®d3 26208 27/02/19 99.60 99.85 99.85 -0.05 8 145 000 7.67 5.24 0 90 150 000
O®d3 46005 09/01/19 55.50 66.00 8.10 5.65 37 127 27 000
O®d3 46018 24/11/21 93.00 94.00 94.00 0.00 3 2550 7.92 6.31 10 100 133 000
O®d3 26205 14/04/21 98.97 99.97 99.80 0.30 2 101 7.78 6.29 86 150 000
O®d3 26209 20/07/22 99.05 101.05 99.12 -0.13 3 3 7.88 7.04 85 150 000
O®d3 46022 19/07/23 73.61 89.53 8.38 7.54 41 129 45 000
O®d3 26207 03/02/27 101.25 101.70 101.55 0.40 27 560 229 8.13 8.74 4 89 150 000
O®d3 46020 06/02/36 75.55 88.45 86.50 1 1 8.39 10.92 12 91 135 000
O®d3 46012 05/09/29 66.20 90.00 7.85 10.55 41 40 000
METAMNTYPTMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 98.00 99.80 7.54 0.87 134 109 15 000
HIIMK
HIIMK BO5 30/10/12 100.55 100.56 100.56 -0.02 6 1683 6.55 0.14 67 10 000
HIIMK BO1 04/12/12 101.20 7.81 0.23 174 5 000
HIIMK BO6 05/03/13 100.00 100.25 7.41 0.48 114 10 000
HIIMK BO2 19/06/13 17/12/14 85.05 100.99 8.91 0.75 283 248 5 000
HIIMK BO3 19/06/13 17/12/14 100.80 100.97 7.53 0.75 145 110 5 000
HIIMK BO7 11/11/14 86.41 8.28 1.97 141 179 10 000
MMK
MMK BO1 15/11/12 95.00 99.95 7.23 0.18 126 5 000
MMK BO5 04/04/13 100.00 100.08 7.78 0.55 196 147 8 000
MMK BO8 15/08/13 12/02/15 100.00 100.30 8.31 0.91 207 185 5 000
MMK BO4 27/02/14 98.80 99.30 99.26 -0.04 2 46 8.36 1.41 176 188 5 000
MMK BO6 10/07/14 97.45 97.95 97.45 -0.18 1 1999 8.92 1.73 216 244 5 000
MMK BO7 22/07/14 97.51 98.00 8.66 1.76 188 217 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 100.00 100.02 100.00 -0.02 24 33100 7.53 0.02 15 000
CescTtans BO2 15/02/13 101.00 101.16 7.23 0.43 99 10 000
CescTtans BO4 15/02/13 101.00 7.23 0.43 99 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.50 100.60 7.88 0.76 179 145 8 000
Anpoca 22 28/06/13 23/06/15 100.45 100.55 100.50 2 195 7.82 0.77 172 139 8 000
Anpoca 23 18/06/15 101.19 101.48 101.48 0.23 2 18 005 8.61 2.44 157 211 7 000
Anpoca 20 23/06/15 101.18 101.48 101.29 0.03 2 4300 8.69 2.45 164 219 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.60 100.66 100.66 0.11 3 21536 8.10 0.51 234 181 10 000
EBpas 3 22/03/13 13/03/20 100.58 100.75 8.02 0.51 226 173 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.50 107.79 107.75 7 689 9.55 1.82 275 306 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.50 108.00 9.60 1.82 280 311 10 000
EBpas 2 26/10/15 19/10/20 99.70 100.00 99.45 -0.54 3 1660 10.41 2.67 329 391 10 000
EBpas3 4 26/10/15 19/10/20 99.40 100.00 99.90 -0.05 3 21 186 10.23 2.67 311 373 5 000
EBpas 5 06/06/16 27/05/21 94.01 96.00 10.31 3.20 305 378 5 000
EBpas 7 02/06/16 25/05/21 94.10 96.00 10.64 3.19 338 411 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.39 100.60 99.61 -0.04 2 22 9.39 2.21 243 290 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 96.50 99.70 99.55 -0.05 4 113 000 9.42 2.21 246 293 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.50 99.75 9.32 2.22 236 283 10 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku 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.
Meuen
Meuen 4 25/07/13 21/07/16 99.80 100.10 100.10 0.05 4 1048 11.59 0.83 543 515 5 000
Meuen 5 16/10/12 09/10/18 100.25 100.39 100.30 -0.05 1 55 9.64 0.10 383 5 000
Meyen BO1 11/11/11  09/11/12 99.70 99.99 100.00 0.01 4 730 8.15 0.16 221 5 000
Meuyen BO2 12/03/13 11.20 0.48 493 5 000
Meuyen BO3 24/04/13 98.21 98.87 98.31 -0.10 6 100 370 13.03 0.59 714 669 5 000
Meuen 2 15/06/11 12/06/13 96.00 96.50 12.75 0.73 669 633 5 000
Meuen 15 18/02/14 09/02/21 92.30 14.41 1.38 783 793 5 000
Meuen 16 18/02/14 09/02/21 91.01 94.46 13.84 1.38 726 736 5 000
Meyen BO4 11/02/14 10/02/15 95.60 96.00 14.24 1.35 768 776 5 000
Meyen BO5 07/04/15 85.01 11.56 2.52 449 506 5 000
Meuyen BO6 07/04/15 85.01 11.56 2.20 460 507 2 000
Meyen BO7 07/04/15 85.01 11.56 2.52 449 506 2 000
Meyen BO11 07/04/15 85.01 11.56 2.52 449 506 3 000
Meyen BO12 07/04/15 85.01 11.56 2.52 449 506 3 000
Meuyen 13 01/09/15 25/08/20 90.00 91.00 91.00 -1.55 3 52 14.26 2.62 716 776 5 000
Meuyen 14 01/09/15 25/08/20 90.53 91.00 91.00 -1.89 10 303 14.26 2.62 716 776 5 000
Meuyen 17 02/06/16 27/05/21 86.02 91.00 13.65 3.16 640 712 5 000
Meuyen 18 02/06/16 27/05/21 85.00 91.00 14.11 3.16 686 758 5 000
Meuyen 19 07/06/16 01/06/21 84.00 85.00 85.00 -2.00 4 11 14.10 3.17 684 757 5 000
TMK
TMK BO1 22/10/13 99.70 99.90 9.62 1.05 326 315 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.00 100.95 100.91 -0.05 8 598 8.31 0.79 218 187 10 000
PMK
PMK 3 17/12/13 15/12/15 96.50 97.50 13.43 1.19 697 696 3 000
PMK 4 05/06/14 02/06/16 92.02 95.25 12.82 1.61 612 634 5 000
4yTn3
4T3 BO1 05/06/12 04/12/12 100.30 101.00 100.30 -0.20 2 173 11.28 0.23 521 5 000
KOKC
KOKC BO2 28/05/14 95.52 95.70 95.66 -0.20 6 136 11.88 1.59 519 540 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.46 92.89 92.85 0.35 15 1432 14.29 1.41 769 781 15 000
Pycan 8 15/04/15 05/04/21 87.51 87.90 87.80 -0.10 7 314 14.79 2.28 780 829 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.00 100.12 100.00 -0.13 1 100 7.59 0.16 167 5 000
P>X[a BO1 05/12/12 100.58 100.82 6.65 0.24 57 15 000
PXa 9 18/05/11 13/11/13 99.33 99.63 99.45 -0.10 5 11082 7.52 1.13 111 105 15 000
P>X[A 10 06/03/14 110.84 110.94 110.95 0.11 7 1606 7.22 1.39 64 74 15 000
P>X[a 23 29/01/15 16/01/25 102.42 102.68 8.01 2.18 106 152 15 000
PXA 11 18/11/15 99.25 99.45 8.15 2.82 99 164 15 000
PX[a 16 06/06/16 05/06/17 98.95 99.25 8.35 3.25 107 182 15 000
P>X[a 19 16/07/18 08/07/24 99.92 100.22 8.31 4.75 72 160 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.65 100.25 99.65 0.15 2 2 7.64 0.99 133 117 10 000
P®CKESC 8 26/09/13 15/09/20 99.65 100.03 100.03 -0.07 1 1 7.24 0.99 93 77 10 000
®CK ESC 18 09/06/14 27/11/23 101.30 101.40 101.35 0.05 2 33139 7.79 1.63 108 131 15 000
®CK ESC 15 23/10/14 12/10/23 95.52 102.50 101.82 0.17 1 30000 7.95 1.92 110 146 10 000
®CK ESC 10 24/09/15 15/09/20 99.35 99.85 8.09 2.67 97 159 10 000
PCKESC 7 27/10/15 16/10/20 98.10 98.70 8.23 2.77 108 172 5 000
P®CK ESC 12 22/04/16 19/04/19 99.60 8.34 3.11 110 182 10 000
P®CK ESC 9 24/10/17 16/10/20 97.25 97.50 8.84 4.16 136 221 5 000
®CK ESC 11 24/10/17 16/10/20 97.10 97.82 8.87 4.16 139 224 10 000
S®CK ESC 19 18/07/18 06/07/23 95.95 96.25 9.03 4.71 145 233 20 000
P®CK ESC 13 22/06/21 96.00 96.90 9.22 6.22 141 231 10 000
HMTN
HMTM BO-2 29/04/15 99.01 100.00 9.38 2.33 238 288 4 000
PocaBTtogop
PocasTogop 1 29/11/16 9.82 3.80 241 323 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 94.04 99.20 99.16 0.01 8 230 9.99 1.11 359 352 3 000
BopokaHan
Bopokanan 1 09/12/15 97.00 99.00 8.99 2.92 180 248 2 000
3anagHubin CO
BanagHen CO 1 29/04/16 13/05/31 98.80 99.69 99.51 2 2 9.1 3.12 187 259 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.00 99.80 99.51 2 2 9.1 3.12 187 259 5 000
SanagHbii CO 3 24/02/17 06/02/32 90.00 100.00 9.39 3.75 200 280 5 000
SanagHbii CO 4 24/02/17 06/02/32 86.00 100.00 9.42 3.75 203 283 5 000
BanagHbii CO 5 24/02/17 06/02/32 86.00 100.00 9.39 3.75 200 281 5 000
MouyTta Poccun
Mouta Poccumn 1 25/03/14 22/03/16 99.10 99.22 99.25 0.15 2 8400 8.97 1.42 237 249 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.

asnpom Kanutan-3 08/11/12 06/11/14 100.07 100.15 100.15 0.06 31 68 635 6.58 0.16 65 15 000
[asnpom A9 12/02/14 99.00 100.50 7.75 1.37 118 127 5 000
lasnpom A1l 24/06/14 109.00 111.49 7.33 1.61 62 85 5 000
INykownn
Iy konn BO-6 13/12/12 100.74 6.29 0.26 18 5 000
Ny konn BO-7 13/12/12 6.49 0.26 38 5 000
Iy konn 4 05/12/13 100.01 100.16 1 1 7.38 1.18 93 91 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 97.55 97.98 8.93 0.35 275 8 000
asnpom Hedorb BO-5 09/04/13 100.00 7.32 0.56 148 100 10 000
asnpom Hedorb BO-6 09/04/13 99.95 100.00 7.39 0.56 155 107 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.75 100.95 100.75 -0.12 2 2 8.05 2.21 109 156 10 000
[asnpom Hedorb 8 02/02/16 99.00 110.10 100.90 0.10 3 48 213 8.35 3.00 114 184 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.50 103.00 100.00 -0.75 2 2 8.68 3.01 146 217 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.00 101.74 101.01 -0.79 7 100 004 8.85 4.38 133 219 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 96.60 99.00 8.81 4.43 128 214 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.00 100.22 7.22 0.77 112 79 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.25 99.40 99.36 -0.10 2 160 8.06 0.98 177 159 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 101.32 101.35 101.32 -0.03 4 4512 7.53 0.27 141 15 000
BauHedrb 2 18/12/12 13/12/16 101.32 101.35 101.35 -0.04 4 28 000 7.41 0.27 129 15 000
BauHedrb 3 18/12/12 13/12/16 101.35 101.40 101.35 -0.07 3 1100 7.41 0.27 129 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.90 102.05 7.84 1.17 140 137 10 000
Baunedrs 4 13/02/15 04/02/22 99.00 101.25 101.20 0.20 3 8501 8.62 2.22 165 213 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.20 99.90 11.11 0.86 492 466 5 000
HK AnbsiHc BO-1 04/02/14 96.02 98.49 97.70 -0.13 10 1194 11.36 1.34 481 488 5 000
HK AnbsiHc 4 07/06/16 01/06/21 89.00 94.89 12.24 3.17 498 571 5 000
HK AnbsiHc 6 10/06/16 04/06/21 89.00 94.50 12.62 3.18 536 609 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 99.01 99.75 13.06 0.85 688 661 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 9.57 3.25 229 303 5 000
FTOCBAHKHA
BTB
BTG 6 10/07/13 06/07/16 100.20 100.74 100.74 -0.01 5 2648 7.84 0.80 171 140 15 000
BTB BO-6 21/12/12 19/12/14 100.32 100.35 100.35 0.02 3 5060 7.41 0.27 129 10 000
BTE BO-7 25/01/13 23/01/15 100.05 100.23 100.10 -0.13 2 1200 7.89 0.37 170 10 000
BTB BO-1 15/03/13 7.73 0.50 145 5 000
BTB BO-2 15/03/13 7.73 0.50 145 5 000
BTB BO-5 15/03/13 7.82 0.50 154 10 000
BT 5 17/10/13 99.22 100.00 99.53 -0.47 1 1 8.08 1.06 172 161 15 000
BTB B0O-03 18/03/14 17/03/15 99.05 100.05 1 1 8.21 1.42 161 173 5 000
BTB B0O-04 18/03/14 17/03/15 99.06 100.19 100.19 0.19 2 6 8.10 1.42 150 162 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 195 169 6 000
BTB 24 1-UN 14/12/11 10/12/14 8.86 2.02 197 237 15 000
BTG 24 5 22/08/13 20/02/14 100.05 100.13 100.05 -0.07 3 3467 8.30 0.93 205 184 8 000
BTB-INunannHr 3 10/09/13 07/06/16 9.19 0.84 302 275 5 000
BTB-INunanur 4 12/03/13 07/06/16 7.90 0.46 164 5 000
BTB-INunanur 2 08/01/13 07/07/15 99.20 99.70 7.90 0.33 174 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.15 8.80 1.20 234 233 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.50 100.50 8.89 1.32 235 241 5 000
BTB-InannHr 8 07/05/13 01/08/17 99.90 100.50 8.06 0.62 214 171 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.55 100.40 8.34 0.83 218 190 8 000
B3b
B3b 8 22/10/13 13/10/20 99.15 99.90 9.52 1.07 315 305 15 000
B3b 21 10/03/15 17/02/32 99.75 100.25 99.75 -0.30 3 2022 8.69 2.21 173 220 15 000
B3b 9 24/03/16 18/03/21 97.55 97.90 97.85 4 125 000 8.80 3.04 158 229 15 000
B3b 10 27/09/16 21/09/21 8.68 3.38 137 213 15 000
B3b 6 17/10/17 13/10/20 95.51 96.49 96.49 0.49 1 102 8.96 4.15 148 233 10 000
B3B-Nusunnr
B3B-INusnHr 3 11/04/14 02/04/21 98.00 99.20 98.89 0.02 2 46 8.43 1.48 180 195 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.00 110.10 8.71 1.93 186 222 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.75 100.95 100.95 -0.05 1 470 8.47 1.93 162 198 5 000
B3B-IusnHr 6 31/01/17 100.40 100.65 100.65 0.15 2 38200 8.87 2.13 194 238 10 000
B3B-INusnHr 4 08/04/16 02/04/21 99.00 98.40 0.30 1 676 9.34 3.04 212 283 5 000
B3B-INusnHr 5 08/04/16 02/04/21 100.50 9.37 3.05 215 286 5 000
MCI BaHk
MCI Baxk 01 27/03/14 17/03/22 98.00 100.17 100.11 0.03 2 2 8.80 1.42 220 232 5 000
MCI Baxk 02 21/08/14 11/08/22 100.20 100.44 100.10 -0.10 3 52 000 9.35 1.82 255 286 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.20 100.30 -0.03 1 10 000 8.12 0.95 185 166 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 28/08/13 100.20 100.45 100.38 0.12 1 1 8.03 0.95 176 157 10 000
PCXb 8 22/11/12  14/11/19 100.50 100.58 7.04 0.20 103 5 000
PCXB 9 22/11/12  14/11/19 100.79 7.46 0.20 145 5 000
PCXB 10 06/02/13 29/01/20 100.59 8.11 0.41 189 5 000
PCXb 11 07/02/13 30/01/20 98.00 100.68 8.12 0.41 190 5 000
PCXB 7 11/06/13 05/06/18 99.10 99.48 8.03 0.73 197 161 5 000
PCXb BO-2 06/08/13 03/02/15 85.28 100.55 100.25 1 1 8.05 0.88 184 160 5 000
PCXb BO-3 08/08/13 05/02/15 85.31 100.55 7.99 0.89 177 154 5 000
PCXb BO-6 01/05/12 29/10/13 97.00 100.29 8.35 1.08 198 188 10 000
PCXB 15 05/11/13 26/10/21 85.85 101.14 8.15 1.09 176 168 10 000
PCXb 4 02/10/13  27/09/17 100.90 7.53 1.01 121 106 10 000
PCXB 3 13/02/14 09/02/17 101.30 101.60 8.42 1.36 185 194 10 000
PCXB 6 15/08/14 09/02/18 90.01 99.99 15.04 1.82 824 855 5 000
PCXb 16 13/04/15 04/04/22 100.00 100.08 100.08 -0.02 1 5 8.69 2.30 170 219 10 000
PCXb 14 07/07/15 29/06/21 97.35 8.94 2.55 186 244 10 000
PCXb 12 09/07/15 01/07/21 97.25 9.03 2.56 195 253 5 000
PCXb 13 10/07/15 02/07/21 97.25 9.03 2.56 195 253 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.76 0.18 179 20 000
[asnpomGaHk 5 22/11/12 7.68 0.20 167 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.12 100.35 100.30 -0.05 5 15979 7.50 0.29 137 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.20 99.40 99.25 0.15 2 23903 7.80 0.85 162 135 10 000
[asnpombank BO-1 08/12/13 99.55 99.80 8.11 1.19 165 164 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.46 100.46 -0.14 4 6817 8.30 1.34 175 182 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.55 100.60 100.55 -0.09 1 1000 8.69 1.72 193 221 10 000
ANKK
AVXKK A5 15/10/12 99.85 100.14 100.15 0.04 1 2500 5.86 0.10 6 2 000
AVXKK A6 15/07/14 99.90 8.07 1.32 153 159 3 000
AMXKK A8 15/06/18 8.60 2.84 143 209 5 000
AVXKK A9 15/02/17 93.00 98.99 8.28 1.97 141 179 5 000
AVXKK A7 15/07/16 100.50 8.06 1.99 119 157 4 000
AMXKK A19 15/05/15 15/11/24 8.37 2.43 133 187 6 000
AMXKK A18 15/04/16 15/07/23 97.01 99.55 8.66 3.12 142 214 7 000
AMXKK A10 15/11/18 95.04 8.63 3.12 139 211 6 000
AMXKK A21 15/02/20 8.73 3.29 144 219 15 000
AMXKK A1l 15/09/20 9.37 3.87 195 277 10 000
AMXKK A16 15/09/21 8.94 4.96 132 221 10 000
AMXKK A17 15/04/22 102.30 105.00 8.91 5.58 119 209 8 000
AVXKK A20 15/12/27 8.88 8.37 83 169 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.44 1.84 163 195 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 99.50 100.20 100.20 2 4800 9.00 1.18 255 253 3 000
MOB3KC BO-5 08/06/12 08/12/13 95.55 100.20 9.19 1.18 274 272 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.25 100.00 9.61 1.76 283 312 3 000
MOB3KC BO-6 01/08/12 01/08/14 87.01 9.61 1.76 283 312 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.10 100.25 100.10 0.30 1 7 8.20 0.44 196 5 000
TpaHckpeauToaHk
TpaHckpeantbaHk 5 12/08/13 99.41 99.95 8.10 0.90 187 165 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.10 100.00 8.31 1.13 189 184 5 000
TpaHckpeanTbaHk 6 17/04/14 99.00 99.89 8.62 1.48 198 214 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 99.78 9.27 3.40 196 272 15 000
MTC 3 20/06/13 12/06/18 100.25 100.99 7.16 0.76 107 73 10 000
MTC 1 17/10/13 99.15 99.89 7.22 1.05 86 75 10 000
MTC 4 19/05/11 13/05/14 98.91 99.97 98.90 -0.20 2 61 8.29 1.60 159 181 15 000
MTC 2 20/10/15 97.57 98.08 98.08 -0.02 6 27 8.64 2.74 150 214 10 000
MTC 8 12/11/15 03/11/20 98.45 99.30 99.30 0.70 5 9 8.58 2.79 143 207 15 000
MTC 7 07/11/17 98.30 98.60 98.56 0.44 2 22 9.25 4.14 177 262 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.20 101.40 7.58 0.83 142 114 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.70 97.98 97.94 0.08 2 44 8.82 1.72 206 234 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.45 100.00 100.00 1.05 2 2 9.04 2.23 207 255 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.85 99.20 98.75 -0.20 4 54 002 9.64 2.21 268 315 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.80 98.99 99.20 0.20 2 2 9.42 2.21 246 293 15 000
BeimMnenkom 6 13/10/15 96.26 97.50 97.00 11 51539 9.66 2.69 254 316 10 000
BeimMnenkom 7 13/10/15 97.20 97.50 97.50 0.50 4 1646 9.46 2.69 234 296 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.61 10.89 0.17 494 2 000
PocTtenekom 8 03/09/13 98.90 100.00 8.32 0.72 227 191
PocTtenekom 1 18/08/11 08/08/13 96.01 10.90 0.88 469 445 2 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 100.72 110.05 8.73 1.36 217 225 3 000
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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 5 10/02/14 31/01/22 96.04 101.20 101.80 1.76 1 7000 7.67 1.36 111 119 4 000
TENE2 7 14/04/15 05/04/22 99.25 99.75 99.71 0.01 2 46  9.32 2.28 233 282 6 000
TENE2 1 17/06/16 11/06/21 95.32 96.20 9.83 3.24 256 330 5 000
TENE2 3 17/06/16 11/06/21 95.30 96.35 10.27 3.24 300 374 3 000
TENE2 2 17/06/16 11/06/21 95.30 96.20 10.04 3.24 277 351 5 000
NMOTPEBUTEJNIbCKUE, TOPIroBJIIA
BBA
BBA MM 3 27/02/13 99.82 100.00 8.00 0.47 174 5 000
MArHUT
Marnut BO-1 09/09/13 8.35 0.98 205 188 1 000
Marnut BO-2 09/09/13 100.02 110.05 8.35 0.98 205 188 1 000
Marnut BO-3 09/09/13 8.35 0.98 205 188 2 000
Marnut BO-4 09/09/13 100.00 101.69 8.35 0.98 205 188 2 000
Marnut BO-5 28/02/14 99.50 99.80 8.46 1.41 186 198 5 000
MarnHut BO-6 22/04/14 99.00 99.90 8.10 1.50 145 162 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 97.45 97.80 97.60 -0.35 2 101 000 9.48 1.62 277 300 8 000
X5 ®uHaHC 1 01/07/14 91.00 99.62 9.77 1.69 303 329 9 000
Konewnka
Konerika BO-1 24/07/12 23/07/13 97.51 100.00 8.46 0.84 229 202 3 000
Konerika BO-2 01/10/13 99.89 100.08 100.04 -0.07 4 294 9.26 1.00 294 279 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.76 99.49 11.67 0.67 568 529 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 99.00 9.37 1.10 297 290 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 98.06 100.12 7.87 0.07 3 000
CuHeprua BO-3 03/06/15 11.13 2.07 422 464 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.86 100.00 12.83 0.76 674 640 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.96 94.99 12.40 2.41 537 590 1 000
Mupatopr
Mupatopr BO-1 29/07/14 95.25 95.50 11.79 1.76 502 530 3 000
MALLIMHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 85.01 117.00 8.16 1.86 134 167 10 000
TpaHCMaLUXOJ'IﬂVIHF
TpaHcmauxonauHr BO-1 23/01/14 90.02 94.75 11.00 1.32 446 452 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.05 100.90 9.31 0.27 319 2 000
Kamas BO-2 04/02/14 98.35 99.20 99.20 0.22 13 515 9.42 1.34 287 294 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 100.07 100.40 100.15 0.15 1 50 000 8.74 0.26 263 3 000
YpanearoH3asog 2 27/08/13 20/02/18 99.10 99.37 9.88 0.94 362 342 3 000
YOM3
YOM3 04 22/10/13 21/04/15 98.52 100.00 12.05 1.04 570 558 1 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 298 327 5 000
rcc
fCC 01 20/09/12 26/03/17 99.95 100.00 4 13495 6.98 0.03 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.34 0.33 218 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 100.00 100.00 0.27 16 13975 9.17 0.59 328 283 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 100.00 99.96 1.13 4 168 8.47 0.60 258 213 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.53 99.70 10.12 0.62 420 377 2 000
Connepc 2 17/07/13 102.30 102.38 102.38 0.18 2 74 9.71 0.82 356 327 3 000
MapomawcepBuc
rMC 02 13/02/15 100.55 100.60 100.56 -0.07 3 8 10.75 2.19 380 426 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.10 100.35 100.10 -0.15 1 1 7.69 0.56 186 137 6 000
AspodiioTr BO-2 08/04/13 99.60 100.50 7.66 0.56 183 134 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 100.75 100.95 7.50 0.46 124 3 000
TpaHcKoHTeliHep 2 04/06/15 100.40 100.90 8.75 1.81 195 226 3 000
Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 98.51 99.99 10.54 1.42 394 406 3 000
HoelMepeso3Kom BO-01 03/03/15 100.11 100.35 100.00 -0.25 1 4326 10.25 2.25 327 375 5 000
HogeMepeso3Kom BO-02 03/03/15 99.25 100.40 100.21 4 12 10.15 2.25 317 365 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 100.11 100.15 100.13 -0.06 5 855 12.72 1.03 638 625 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.96 100.00 100.00 -0.10 7 88 12.89 0.95 662 643 3 000
O-Tanp
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lO-Tanp BO-1 26/03/13 100.30 100.50 100.50 5 616 12.02 0.52 624 572 2 000
lO-Tanp BO-2 26/03/13 100.30 100.60 100.25 -1.47 1 120 12.55 0.52 677 625 2 000
lO-Tanp BO-6 30/04/13 22/04/15 85.02 99.50 99.35 -0.35 3 12 000 11.53 0.62 561 518 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.35 99.75 11.17 0.62 525 482 2 000
lO-Tanp BO-16 03/06/13 26/05/15 85.25 8.62 0.71 258 221 1 000
lO-Tanp BO-8 02/12/13 26/05/15 98.00 10.38 1.17 394 391 2 000
lO-Tanp BO-3 19/12/13 100.00 8.02 1.19 156 155 2 000
lO-Tanp BO-4 26/03/14 94.55 97.20 10.99 1.43 439 451 2 000
lO-Tanp BO-5 26/03/14 94.51 98.70 10.45 1.43 385 397 2 000
lO-Tawp 5 21/07/16 88.33 8.75 3.25 147 221 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 98.00 99.10 8.84 3.11 160 232 10 000
Py crvgpo 2 22/04/16 12/04/21 98.00 99.00 8.43 3.11 119 191 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 5.91 0.45 5 000
MocaHepro 3 06/12/12 28/11/14 100.60 100.80 7.24 0.24 116 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 86.00 8.67 2.32 167 217 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.35 100.75 99.70 -0.81 1 8885 9.08 0.75 300 265 4 000
OHEJ OrK-5 b-18 25/06/14 97.00 8.51 1.69 177 203 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.02 100.00 97.00 0.50 1 3200 10.16 1.67 343 368 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.41 91.99 13.37 3.04 615 686 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 97.00 98.00 97.00 1 10 10.06 1.84 325 357 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 8.50 1.39 192 202 4 000
TrK-1 03 25/12/12 14/12/21 7.69 0.30 155 2 000
TrK-1 02 02/07/13 01/07/14 98.90 8.41 0.79 229 197 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.00 98.22 98.18 -0.03 4 924 10.47 0.90 424 402 7 000
TrK-2
Trk-2 6O-1 17/09/13 24.86 0.95 1859 1 840 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.21 98.75 10.23 1.02 390 376 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.22 1.76 344 373 5 000
Wpky TOHepro BO-1 08/04/14 86.00 98.60 9.26 1.47 263 278 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 100.00 100.50 8.36 0.96 208 190 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 247 255 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.90 98.60 10.09 0.95 382 363 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 9.09 2.50 203 259 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.57 2.80 242 306 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.08 103.76 3.26 0.97 4 000
AKpoH 3 23/05/12 20/11/13 101.06 102.30 9.13 1.13 272 266 4 000
AKpoH 4 27/05/14 18/05/21 10.51 1.60 381 403 4 000
AKpoH 5 27/05/14 18/05/21 93.80 13.01 1.70 626 653 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.11 98.82 10.16 1.46 354 368 2 000
CTPOUTENIbCTBO U CTPOMMATEPUATIbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.20 100.95 10.07 0.76 398 364 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.44 100.49 100.41 1 220 8.86 0.39 265 5 000
JICP 'pynna BO-2 10/09/13 10.19 0.93 394 373 2 000
JICP 'pynna BO-3 20/03/14 97.00 97.20 97.16 0.15 14 3347 11.92 1.39 534 544 2 000
JICP I'pynna BO-5 24/07/14 94.80 95.00 95.15 0.15 2 4 11.74 1.75 497 526 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.90 100.00 100.00 11 14 350 11.18 0.27 506 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 101.68 101.70 101.68 -0.17 4 1115 9.17 0.24 308 2 000
NeHCneuCMY BO-2 23/05/13 100.07 102.90 9.30 0.46 304 2 000
TEXHOJNOIMMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 97.60 98.20 97.75 1.25 2 51 000 9.67 4.24 218 303 8 000
POCHAHO 2 20/12/17 97.70 98.20 97.75 1.75 2 51 000 9.67 4.24 218 303 10 000
POCHAHO 3 20/12/17 97.60 98.19 97.60 0.10 3 100 280 9.71 4.24 222 307 15 000
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OdepTbl MNorawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauna  O®3 cBONaM wmrH py6.
CUCTEMA
A®PK Cuctema 2 14/08/12 12/08/14 99.95 101.00 8.58 1.80 178 209 20 000
A®PK Cuctema 3 29/11/12 24/11/16 101.20 101.23 101.23 0.22 1 10 6.75 0.22 71 19 000
A®PK Cuctema 1 07/03/13 101.15 101.19 101.15 0.05 2 9991 7.44 0.49 116 6 000
A®PK Cuctema 4 15/03/16 98.05 100.00 98.27 0.17 9 1083 8.72 1.96 185 223 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.00 99.60 99.56 -0.15 10 1168 11.32 0.83 516 488 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.47 100.86 100.45 -0.35 3 138 11.64 0.74 557 521 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.00 100.05 100.05 0.06 4 35 10.09 0.08 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.95 8.10 0.77 200 167 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.50 100.69 7.99 0.66 202 161 10 000
POCBAHK BO-2 08/07/13 88.00 8.23 0.81 209 179 5 000
POCBAHK A3 06/05/11 06/11/13 98.30 98.45 98.30 -0.15 8 74 162 8.64 1.11 224 217 5 000
POCBAHK A5 06/05/11 07/11/14 82.00 9.71 1.98 284 322 5 000
AlMb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 98.01 102.00 8.72 1.35 216 224 5 000
Anbda-baHk 2 07/06/13 02/12/16 101.00 101.15 101.10 0.02 6 38385 7.81 0.72 177 140 5 000
Anbda-bank BO7 28/02/14 31/08/15 85.06 100.15 100.15 0.13 3 49 316 8.67 1.41 208 219 5 000
MOM BaHk
MOM BaHnk BO-1 29/11/12 100.75 101.04 101.06 -0.01 1 713  7.79 0.22 175 5 000
MOM BaHk BO-4 16/12/12 16/12/14 100.38 100.34 0.07 4 704 8.25 0.27 213 5 000
MOM BaHk 8 09/07/13 09/04/15 97.00 100.30 100.26 -0.02 2 136 8.87 0.79 275 243 6 000
MOM BaHnk BO-2 21/03/14 82.00 98.00 11.37 1.41 477 489 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 100.00 100.00 0.05 1 5 9.30 1.39 272 282 5 000
Homoc 9 15/06/12 14/06/13 100.07 9.12 0.74 306 270 5 000
Homoc BO-3 09/08/13 09/08/15 99.75 100.15 100.05 -0.15 1 20 9.28 0.89 306 283 5 000
Homoc 11 02/07/14 02/07/14 99.78 100.90 9.84 1.68 310 336 5 000
Homoc BO-2 18/04/13 18/10/14 85.02 99.65 99.47 -0.08 1 15000 9.10 0.58 323 277 5 000
Homoc 12 25/08/13 28/08/17 100.00 8.67 0.94 241 221 5 000
Bank 3EHUT
BaHk 3ennt BO-2 22/09/12 22/09/13 100.00 100.05 100.02 -0.01 1 15000 7.13 0.03 5 000
BaHk 3ennt BO-3 15/11/12 15/11/14 100.12 100.18 7.94 0.18 197 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.82 99.87 99.85 -0.01 11 6 042 8.05 0.21 202 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.25 100.32 8.17 0.41 195 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.25 100.30 100.30 3 15 000 8.32 0.43 209 3 000
BaHk 3eHnt BO-1 07/04/12 07/04/13 7.44 0.55 161 112 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 100.50 100.60 8.57 0.71 254 216 5 000
BaHk 3eHuT 6 02/07/13 01/07/14 100.55 100.60 8.63 0.79 251 219 3 000
BaHk 3eHnT 8 28/08/13 23/08/17 9.41 0.98 312 294 00000 000
BaHk 3enut BO-7 12/04/14 12/04/15 99.95 100.05 100.08 11 105 522 9.34 1.46 272 286 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 100.00 100.20 100.00 0.10 3 20 000 8.92 0.45 267 5 000
MpomcB s3b6aHk 5O-4 20/02/13 18/02/15 99.00 100.49 9.07 0.45 282 5 000
MpomcB sa3b6aHk 6 17/06/13 99.10 99.80 9.01 0.75 293 258 5 000
MpomcB s3b6aHk 5O-3 04/02/14 95.00 99.26 98.84 -0.42 2 134 9.72 1.34 317 324 5 000
MpomcB A3b6aHk 13 01/02/18 99.00 101.00 12.62 4.08 516 600 5 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 99.20 99.90 99.90 0.04 1 5 9.30 0.97 301 283 5 000
Bank CMNB BO-1 09/10/12 09/04/13 15.09 0.13 923 5 000
Bank CMNB BO-4 13/12/12 12/12/13 86.00 100.20 8.18 0.26 207 3 000
MKB
MKB 8 10/10/12 08/04/15 100.00 100.20 7.76 0.08 3 000
MKB 7 15/01/13 14/07/15 100.05 100.40 100.22 0.17 1 2600 8.97 0.35 279 2 000
MKB BO-4 15/10/12 15/04/14 99.96 99.99 99.92 -0.05 10 852 8.90 0.10 310 5 000
MKB BO-1 22/02/13 22/02/14 99.57 99.90 99.86 2 46 9.00 0.45 275 3 000
MKB BO-3 27/04/13 27/04/15 99.84 99.92 99.92 4 65 006 9.57 0.61 367 322 4 000
MKB BO-5 23/06/14 97.75 97.85 10.51 1.65 378 403 5 000
NETPOKOMMEPL,
MeTtpokommepu, 5 19/12/12 21/12/14 101.35 101.01 -0.84 2 11 9.00 0.27 288 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.00 8.82 0.96 254 236 3 000
Metpokommepr, 5O-02 23/08/13 23/08/15 100.21 100.30 100.25 4 25001 9.11 0.93 286 265 3 000
Metpokommepr, 5O-03 23/02/14 23/08/15 100.15 100.40 100.20 -0.18 7 133 712 9.77 1.39 319 329 5 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.78 99.85 99.80 -0.07 4 28 000 9.16 0.95 289 270 5 000
JIK YPAIICUB
Ypancu6 JNnsmHr 60O-3 29/10/13 100.15 100.20 9.53 0.61 361 318 3 000
Ypancu6 JNnsmHr 6O-1 28/02/14 100.05 100.10 100.09 0.06 1 49 000 9.72 0.81 357 328 2 000
Ypancu6 JnsmHr 60O-4 03/07/14 98.65 98.75 10.30 0.88 409 385 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 101.06 101.20 101.06 -0.09 1 1766 11.01 1.18 456 454 3 000
Ypancu6 JNnsmHr 6O-6 10/02/15 100.00 101.00 101.00 0.51 1 1 11.07 1.19 461 460 3 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

11.09.2012

13



EsxenHeBHBINA 0030D

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.
Ypancub Nuanur 6O-7 22/04/15 100.05 100.35 11.19 1.24 470 472 2 000
Ypancub Nuanir 6O-2 12/01/15 100.66 101.60 11.15 2.05 425 466 2 000
Ypancub Nuanir 6O-9 17/02/15 101.10 101.75 11.23 2.15 429 474 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 98.22 98.28 98.28 -0.02 10 6099 12.30 0.88 609 585 3 000
PeHKan BO-2 09/08/13 09/08/15 100.50 100.99 12.76 0.88 655 631 2 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.51 100.54 100.51 -0.18 6 4221 14.04 1.35 748 756 2 000
TKC BO-4 18/04/13 16/04/15 100.11 100.27 13.21 0.57 735 688 2 000
TKC BO-6 16/07/13 14/07/15 100.20 100.30 100.20 -0.05 4 1921 14.04 0.81 789 760 2 000
TKC 2 28/07/13 105.10 105.13 105.13 -0.27 12 921 14.00 0.84 783 756 1 000
TKC BO-1 20/09/13 100.51 101.00 100.63 0.08 6 381 13.99 0.93 773 753 2 000
TKC BO-2 29/11/11 26/11/13 102.43 102.45 102.45 40 12 529 14.67 1.10 828 820 2 000
CesasHon BaHk
CassHon BaHk 1 08/08/13 06/08/15 100.21 100.30 100.32 0.14 23 13881 14.30 0.88 809 785 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.23 100.30 100.30 0.14 5 2304 8.77 0.17 282 5 000
EABP
EABP 3 29/10/13 25/10/16 86.00 100.05 100.05 0.05 1 13 7.58 1.08 120 111 5 000
EABP 1 03/02/14 28/01/19 100.70 101.24 100.85 0.02 1 10 000 8.08 1.33 154 160 5 000
EABP 4 11/02/14 06/02/18 86.00 99.66 99.36 0.54 3 50 005 8.34 1.37 177 186 5 000
EABP 2 26/02/15 21/02/19 100.10 110.15 8.60 2.24 163 211 5 000
HOHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 100.36 8.18 0.18 222 10 000
OHukpeanT BanHk BO02 30/08/13 27/02/15 99.95 100.03 100.00 0.05 1 1 8.68 0.95 241 222 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 93.80 8.79 0.96 251 233 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 98.75 9.06 0.96 278 260 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 8.65 1.19 219 218 5 000
HOHukpeanT Bank 1 07/09/16 9.16 3.61 180 259 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 101.05 101.20 7.96 1.17 152 149 10 000
Pandxpaiizen 65O-7 27/11/13 99.60 100.35 7.90 1.19 145 143 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 237 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.40 100.47 100.45 0.01 7 6338 8.20 0.16 226 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.00 100.07 9.19 0.52 341 289 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.81 100.15 9.41 1.08 303 294 5 000
BocTt-3kcnpecc
BocTt-3kenp bBaHk BO-2 27/09/12 25/09/14 100.13 100.14 100.13 0.03 8 3352 7.61 0.05 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.64 0.58 177 131 1 000
BocTt-Okenp bank BO-4 16/08/13 14/08/15 100.08 100.38 100.08 -0.22 2 2 11.35 0.89 513 490 3 000
BocTt-3kenp bank BO-5 19/04/12 17/10/13 99.01 99.88 99.88 -0.01 5 1842 10.35 1.03 401 388 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 8.02 0.25 192 5 000
XK BaHk 5 19/10/11 17/04/13 99.77 100.08 8.76 0.58 289 243 4 000
XK baHk BO-3 22/10/13 22/04/14 99.15 9.25 1.07 288 278 4 000
XK BaHk 7 26/04/12 23/04/15 99.90 100.45 10.09 2.31 309 359 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.20 100.10 8.43 1.44 182 195 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 16/09/13 14/09/15 86.00 100.18 9.32 0.96 304 286 2 000
Py cdmHancbanrk 9 17/09/13 15/09/15 100.05 100.11 100.05 -0.07 1 10 000 9.37 0.96 309 291 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.50 99.00 9.08 0.80 295 264 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 84.66 99.90 9.45 0.97 316 299 4 000
Py cqmHancbank 10 12/11/13 10/11/15 85.00 102.00 9.23 1.12 283 276 2 000
Py cqmHancbank 11 13/11/13 11/11/15 8.09 1.12 168 162 2 000
OENbTA KPEOUT
[Nenbta Kpeant BO3 07/08/13 07/08/15 100.25 100.30 9.11 0.88 290 266 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 96.60 97.30 96.75 -0.35 1 1 9.43 1.67 270 295 5 000
Oenbta Kpeaut 8 05/11/14 02/11/16 85.00 5 000
OTIN BaHk
OTN BbaHk BO-3 01/11/12 30/10/14 100.30 100.37 8.35 0.14 246 4 000
OTN BaHk BO-2 04/03/14 03/03/15 99.60 99.75 99.60 0.04 2 30 11.09 1.41 450 461 6 000
OTMN BaHk 2 25/03/14 96.22 99.99 96.66 10 998 10.94 1.42 434 446 3 000
OTN BbaHk BO-1 29/07/14 95.50 95.62 95.43 0.03 1 8 000 10.97 1.77 419 448 5 000
CKB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.25 5.55 0.24 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.60 101.00 10.46 0.69 445 406 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.95 100.05 8.77 0.08 299 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 98.13 98.56 11.08 0.81 494 464 2 000
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EsxenHeBHBINA 0030D

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

OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
KpenEs pbaHk 6 21/08/12 18/02/14 84.88 100.50 9.83 1.38 326 335 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.77 100.00 99.76 -0.19 4 4 10.43 1.35 387 395 5 000
KpenEs pbaHk BO-1 27/04/14 93.00 99.89 96.72 2 496 10.59 1.51 394 411 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 99.55 99.84 99.55 -0.07 3 4202 9.65 1.02 332 318 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.40 100.60 10.06 0.76 397 363 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.90 100.25 7.91 0.27 179 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.90 100.15 100.15 1 3500 7.91 0.27 179 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 99.80 100.09 9.81 0.58 394 348 2 000
CBsaA3b-baHk
Cassbbank 03 20/12/12 09/12/21 100.25 8.60 0.28 248 5 000
Cassbbank 04 24/04/13 13/04/22 99.80 101.00 9.18 0.60 329 284 5 000
Cassbbank 05 16/04/15 07/04/22 85.01 9.72 2.44 268 322 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.75 99.90 11.29 0.11 547 2 000
CypnocTtpouTtenbHbIN 6aHK
Cy pocTp BO0O1 03/03/13 03/03/14 90.00 100.00 11.29 0.48 502 2 000
CypocTp 04 10/04/12 08/10/13 98.51 100.00 11.28 1.00 497 481 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 97.80 100.14 63.19 0.40 5 698 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.10 10.79 0.56 494 447 2 000
MeTtannuHBecT6aHK
MeTannuHs ect6aHk 01 19/12/12 22/06/15 100.09 100.14 9.89 0.27 377 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 93.00 97.00 96.50 0.10 1 5000 10.33 1.77 355 384 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.06 100.12 100.06 -0.06 15 5500 10.05 0.21 402 3 000
JNNOKO-BaHk
JIOKO-BbaHk BO1 07/02/13 06/02/14 100.40 9.00 0.41 278 3 000
JIOKO-BaHk 05 25/07/13 23/07/15 100.00 100.10 0.15 1 1 10.20 0.85 402 375 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 99.96 100.25 100.10 0.06 5 40 901 10.90 0.90 467 445 3 000
3ancu6komGaHk
3ancubkombark 5O1 21/12/12 20/06/14 99.80 100.00 9.88 0.28 375 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.26 100.30 100.30 0.05 3 270 12.49 0.90 626 604 2 000
TatcphoHgbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.65 99.85 99.85 0.44 1 5 11.17 1.22 469 470 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.70 100.00 100.43 0.48 1 1 4.52 0.10 2 000
TartdoHabaHk BO-3 29/11/12  27/11/14 100.21 100.55 9.71 0.22 367 2 000
TatdoHabaHk 7 16/12/11 14/12/12 99.95 100.00 100.00 0.10 1 143 10.13 0.26 402 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 99.90 100.05 100.05 0.10 2 1610 11.44 0.44 520 3 000
TatdoHabaHk 6 28/02/12 26/02/13 99.00 100.15 100.15 0.05 2 47 10.17 0.46 391 2 000
TartdoHabaHk BO-5 09/04/13 07/04/15 99.50 99.65 99.60 0.10 5 18 608 12.07 0.55 624 575 2 000
PET’MOHAIBHbIE
MOCKBA
Mocksa 54 05/09/12 -3.80 0.00 15 000
Mocksa 61 03/06/13 106.20 106.70 106.70 0.41 3 215 5.67 0.70 30 000
Mocksa 53 01/09/13 100.25 100.70 100.70 0.35 2 3014 6.34 0.96 6 15 000
Mocksa 63 10/12/13 6.93 1.17 49 46 15 000
Mocksa 62 08/06/14 108.10 109.09 108.10 -1.05 6 273 7.65 1.60 95 117 35 000
Mocksa 39 21/07/14 98.20 99.49 8.00 1.76 122 151 10 000
Mocksa 64 24/06/15 97.24 98.00 97.24 -0.81 3 5009 8.28 2.54 120 178 20 000
Mocksa 44 16/11/15 106.02 113.20 -0.55 2 4570 7.79 2.65 68 129 40 000
Mocks a 56 22/09/16 96.45 97.62 97.61 0.71 24 2408 7.85 3.46 52 129 20 000
Mocksa 49 14/06/17 96.90 98.10 8.29 4.05 83 167 25 000
Mocksa 48 11/06/22 85.32 89.75 8.42 6.96 52 140 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.81 101.50 101.20 0.10 1 3644 7.43 0.73 137 101 19 000
MockoB ckast O6n 7 16/04/14 99.40 99.48 99.41 -0.29 3 15371 8.57 1.48 193 209 16 000
HUXEINOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 100.90 101.45 6.74 0.23 68 3 000
Hwxeropoackas O6n 4 17/11/12 98.03 101.80 5.02 0.19 3 000
Hwxeropoackas O6n 6 07/10/15 99.80 100.20 8.37 1.85 155 188 5 000
Hwxeropoackas O6n 7 16/11/16 102.90 103.20 102.90 1 189 8.74 2.32 174 224 8 000
CAMAPCKAS1 OBNn
Camapckasn O6n 5 19/12/13 101.39 102.20 102.00 4 9973 7.87 1.19 141 140 8 000
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EsxenHeBHBINA 0030D

PBIHOK
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.
Camapckasi O6n 6 10/05/13 104.55 104.89 8.03 0.64 208 166 2 000
Camapckas O6bn 7 30/11/16 93.00 97.90 8.74 2.19 178 225 12 000
AKYTUA
Aky Tna 1 11/04/13 100.05 100.15 100.05 -0.15 1 125 8.01 0.33 185 3 000
Aky A 9 19/09/13 99.11 101.37 7.47 0.56 163 115 2 000
Aky Tna 7 17/04/14 98.00 8.03 1.24 154 156 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckui kpai 2 14/12/12 86.00 99.80 0.33 2 000
KpacHopap 02 05/11/15 100.60 100.90 100.90 0.30 1 1 8.43 1.26 193 195 1 000
KpacHopapckuii kpan 3 27/09/14 99.80 100.25 7.86 1.42 126 138 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpan 4 08/11/12 100.25 100.55 100.50 -0.12 2 7600 7.42 0.16 149 10 000
KpacHosipckuit kpaii 5 29/11/16 101.70 101.85 101.72 -0.07 1 47 100 8.20 1.61 150 172 9 000
KOMU
Komu Pecn 7 22/11/13 99.50 100.70 6.97 0.68 97 58 1 000
Komu Pecn 9 18/10/14 97.00 100.00 9.14 1.49 250 266 2 000
Komu Pecn 8 03/12/15 81.00 95.95 8.63 2.42 159 213 1 000
Komu Pecn 10 15/12/16 9.02 2.45 197 252 2 000
yaOMyPTUA
Yamy ptusi 05 24/11/16 103.50 103.95 8.66 2.59 157 216 2 000
KOCTPOMCKAS OBJIIACTb
Koctpomckas obnacte 5 20/12/12 100.25 100.50 100.50 3 2225 7.35 0.27 123 3 000
Koctpomckas obnactb 6 17/11/16 101.00 101.99 9.12 1.96 225 263 4 000
BONOroacKAsi oen
Bonoroackas o6n. 02 14/12/16 100.06 103.38 103.25 0.75 5 80 001 9.61 2.35 260 311 3 000
PECN KAPENUA
Kapenus 14 30/11/16 99.50 102.00 101.70 -0.20 1 10 9.10 1.81 230 261 1 000
SAPOCIIABCKAS OBJACTb
ApocnaBckas O6n 9 16/05/13 98.00 100.75 7.51 0.67 153 113 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.75 8.65 1.26 215 217 3 000
ApocnaBckas O6n 11 21/08/15 100.20 100.75 8.96 2.31 196 246 3 000
PA3AHCKAS OBIIACTb
PsasaHckas O6n 1 27/11/14 99.30 8.54 1.22 206 207 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.75 100.90 7.29 0.28 117 2 000
XMAO-tOrpa 8 19/12/13 103.90 104.79 7.32 1.24 83 85 2 000
CBEPOJIOBCKASA OBIIACTb
Ceepparnosckas obn. 01 11/12/16 8.45 1.88 162 196 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 100.01 107.75 8.92 1.17 248 245 4 000
Teepckaa O6n 6 12/06/14 8.13 0.88 192 168 3 000
Teepckaa O6n 7 15/12/15 9.51 2.55 243 301 3 000

UermoyHuk: REUTERS, pacyensl: 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 29/04/15 105.125 105.625 1.62 1.44 2.50 120
RUSSIA'17 3.25% usD 04/04/17 104.750 105.250 2.15 2.04 4.23 146
RUSSIA'18 11% usD 24/07/18 145.645 146.855 2.57 2.39 4.70 -0.05 165
RUSSIA'30 7.5% usD 31/03/30 126.310 126.562 2.86 2.83 5.34 0.41 148
RUSSIA20 5% USD 29/04/20 115.000 115.500 2.80 2.73 6.43 151
RUSSIA'22 4.5% USD 04/04/22 112.000 112.375 3.04 3.00 7.85 143
RUSSIA'28 12.75% USD 24/06/28 194.950 196.100 4.36 4.30 9.34 1.06 238
RUSSIA'42 5.625% USD 04/04/42 120.625 121.125 4.38 4.35 15.71 -0.13 194
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.583 101.708 1.87 1.67 0.60 151
GAZST'13 5.625% USD 22/07/13 102.000 103.000 2.25 0.62 0.60 -0.25 190
RBS D'13 9.625% USD 01/03/13 103.780 103.930 1.47 1.16 0.47 -0.05 110
GAZPR'13 7.343% USD 11/04/13 103.352 103.477 1.49 1.28 0.56 -0.01 114
GAZPR'13 7.51% USD 31/07/13 105.232 105.559 1.50 1.14 0.87 -0.01 115
GAZPR'14 10.5% USD 25/03/14 111.630 112.380 2.73 2.26 1.41 -0.12 238
GAZPR'14 10.5% uUsD 08/03/14 111.630 112.380 2.50 2.02 1.40 -0.12 215
GAZPR'14 8.125% uUsD 31/07/14 110.392 110.641 2.43 2.30 1.78 -0.10 206
GAZPR'15 5.092% uUsD 29/11/15 106.616 107.114 2.92 2.76 2.97 0.02 243
GAZPR'16 6.212% uUsD 22/11/16 111.412 111.882 3.28 3.16 3.72 0.24 266
GAZPR'18 8.146% uUsD 11/04/18 122.778 123.783 3.60 3.43 4.58 -0.25 275
GAZPR'19 9.25% uUsD 23/04/19 130.933 131.638 3.90 3.79 5.17 0.59 285
GAZPR'22 6.51% uUsD 07/03/22 118.302 119.321 4.16 4.04 7.43 0.23 262
GAZPR'34 8.625% uUsD 28/04/34 142.039 143.083 5.33 5.26 11.65 0.69 314
GAZPR'37 7.288% uUsD 16/08/37 128.058 128.566 5.26 5.23 13.23 1.17 297
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 105.258 107.258 1.78 -0.34 0.88 -0.01 142
TRANSN'14 5.67% uUsD 05/03/14 104.459 105.324 2.58 2.00 1.44 -1.42 222
TRANSN'18 8.7% USD 07/08/18 129.900 130.275 3.11 3.05 4.87 0.43 218
PXO
RZD'17 5.739% USD 03/04/17 111.263 111.749 3.07 2.96 4.01 0.35 239
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 99.930 100.930 5.39 5.17 4.46 -0.07 466
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.500 100.550 2.64 2.28 0.13 -0.05 243
VTB'15 6.465% USD 04/03/15 107.214 107.712 3.40 3.20 2.33 0.18 300
VTB'18 6.315% USD 22/02/18 106.863 107.863 4.86 4.66 4.71 0.79 406
VTB'18 6.875% USD 29/05/18 109.123 109.635 5.02 4.92 4.78 0.30 416
VTB'20 6.551% uUsD 13/10/20 107.365 107.878 5.41 5.34 6.31 0.71 412
VTB'35 6.25% uUsD 30/06/35 107.012 107.513 5.70 5.66 12.66 0.15 345
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.133 103.383 2.56 2.19 0.65 0.45 222
BANK OF MOS'15 6.699% USD 11/03/15 106.138 107.138 4.09 3.68 2.34 -0.24 371
BOM CAPITAL'15 6.699% USD 11/03/15 99.160 100.160 7.07 6.63 2.34 0.01 678
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 104.208 105.208 3.89 3.61 3.38 -0.03 338
VEB'17 5.45% uUsD 22/11/17 109.088 109.590 3.52 3.42 4.55 0.29 273
VEB'20 6.902% uUsD 09/07/20 118.216 118.720 4.15 4.08 6.27 0.91 287
VEB'25 6.8% uUsD 22/11/25 118.251 118.754 4.90 4.86 9.14 1.04 300
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.584 104.828 2.06 1.76 0.77 0.07 171
GAZPROMB'14 6.25% USD 15/12/14 106.107 106.507 3.41 3.23 2.11 0.34 303
GAZPROMB'15 6.5% USD 23/09/15 108.057 108.563 3.66 3.49 2.73 0.47 321
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.514 103.745 1.91 1.57 0.66 0.02 155
ROSSELKH'14 7.125% USD 14/01/14 106.012 106.505 2.52 2.16 1.29 0.06 216
ROSSELKH'14 9% USD 11/06/14 111.067 111.463 2.48 2.26 1.63 0.08 211
ROSSELKH'17 6.299% USD 15/05/17 110.515 111.016 3.82 3.71 4.08 0.44 314
ROSSELKH'18 7.75% USD 29/05/18 118.628 119.129 4.06 3.97 4.73 0.32 319
ROSSELKH'21 6% USD 03/06/21 101.992 102.617 5.40 5.21 3.34 0.23 493
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.278 103.624 1.56 1.05 0.66 0.01 120
SBER'13 6.468% USD 02/07/13 103.900 104.246 1.56 1.14 0.79 0.03 120
SBER'15 5.499% usD 07/07/15 108.128 108.525 2.49 2.35 2.63 -0.13 204
SBER'17 5.4% usD 24/03/17 108.039 108.545 3.47 3.35 4.01 0.25 280
SBER'21 5.717% usD 16/06/21 108.388 109.388 4.54 4.41 7.01 0.51 311
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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 24/04/13 103.386 103.855 3.25 2.50 0.59 -0.01 292
EVRAZ'15 8.25% uUsD 10/11/15 109.029 110.029 5.11 4.79 2.79 0.24 471
EVRAZ'18 9.5% UsD 24/04/18 112.017 113.017 6.88 6.68 4.41 1.35 613
EVRAZ'18 6.75% UsD 27/04/18 100.187 101.187 6.71 6.49 4.66 1.00 592
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.650 106.350 7.35 7.05 2.28 0.64 707
Anpoca
ALROSA'14 8.875% UsD 17/11/14 111.383 111.870 3.40 3.19 1.99 303
ALROSA'20 7.75% UsD 03/11/20 112.144 113.144 5.85 5.71 6.16 0.38 458
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.600 103.850 2.57 2.19 0.61 -0.13 223
VIP FIN'16 6.493% UsD 02/02/16 105.130 105.130 4.83 4.83 3.08 -0.25 439
VIMPELC'16 8.25% UsD 23/05/16 110.502 111.016 5.09 4.95 3.21 0.03 459
VIMPELC'18 9.125% uUsbD 30/04/18 115.144 115.653 5.92 5.82 4.49 0.09 512
VIP FIN'21 7.748% uUsbD 02/02/21 106.000 107.000 6.80 6.64 6.34 0.50 553
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.693 109.086 2.20 2.02 2.00 0.07 181
LUKOIL'17 6.356% uUsbD 07/06/17 113.364 113.768 3.28 3.20 4.14 0.51 258
LUKOIL'19 7.25% uUsbD 05/11/19 120.725 121.240 3.90 3.82 5.73 0.74 273
LUKOIL'20 6.125% uUsbD 09/11/20 113.339 113.845 4.18 4.11 6.54 0.48 283
LUKOIL'22 6.656% uUsbD 07/06/22 118.966 119.722 4.26 4.17 7.44 0.50 269
MTC
MTS'20 8.625% uUsbD 22/06/20 121.055 121.564 5.29 5.21 5.93 0.39 407
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 106.952 107.252 3.15 3.06 3.14 0.10 267
NOVATEK'21 6.604% uUsbD 03/02/21 116.250 116.750 4.28 4.21 6.69 0.50 292
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 105.976 106.696 2.80 2.01 0.86 -0.02 247
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.463 110.088 3.14 2.76 1.48 1.26 279
SEVERSTAL'17 6.7% uUsbD 25/10/17 106.231 106.730 5.29 5.18 4.34 0.27 456
TMK
TMK'18 7.75% uUsbD 27/01/18 100.436 101.436 7.65 7.42 4.46 -0.03 696
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.199 106.199 1.07 -4.61 -0.03
TNK-BP'15 6.25% uUsbD 02/02/15 107.750 108.699 2.87 2.47 2.25 0.01 246
TNK-BP'16 7.5% uUsD 18/07/16 115.781 116.288 3.11 2.99 3.42 0.03 255
TNK-BP'17 6.625% uUsbD 20/03/17 113.265 114.279 3.43 3.21 3.91 0.04 277
TNK-BP'18 7.875% uUsD 13/03/18 120.781 121.815 3.67 3.48 4.67 0.04 283
TNK-BP'20 7.25% uUsbD 02/02/20 120.648 121.710 3.99 3.85 5.97 0.05 278
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 104.950 105.200 2.79 2.47 0.76 0.45 245
ALFA BANK'15 8% UsD 18/03/15 107.250 107.750 4.90 4.70 2.25 -0.18 454
ALFA BANK'17 7.875% UsD 25/09/17 108.063 109.063 6.00 5.77 4.15 -0.05 531
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 101.500 101.750 3.38 2.45 0.26 -0.05 306
NOMOS BANK'13 6.5% UsD 21/10/13 101.805 102.305 4.80 4.34 1.06 -0.94 450
NOMOS BANK'15 8.75% USD 21/10/15 104.981 105.981 6.94 6.59 2.71 -0.03 658
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 105.001 105.251 4.59 4.30 0.81 0.08 429
PSB FINANC'14 6.2% UsD 25/04/14 100.002 100.502 6.19 5.87 1.53 0.37 592
PROMSVYAZB'15 12.75% USD 27/05/15 109.750 110.750 8.62 8.22 2.32 -0.01 837
PROMSVYAZB'16 11.25% USD 08/07/16 106.732 108.732 9.11 8.52 3.18 -0.01 878
XK®db
HOME CREDIT'14 7% UsD 18/03/14 103.252 103.752 4.75 4.41 1.42 0.25 443
]
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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
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MaKpO3KOHOM HKa /KPEAUTHBINH aHATU3S
KpeauTHBIM aHAT U3

KonuuecTBeHHBIN aHAJU3
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KoncranTusn Ilocnenos
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Anexcanap Bainkauos
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Axnuun
Obauranuun

Bnagumup EBcTudeen
Kupunn Ceiuen
EBrenuii Yepsakos
AMmutpuit Yenparux
EBrenus JlobaueBa
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Jenuc Pyukun
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@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.

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

11.09.2012

23



