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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHOBHBIE COOBITHA /CTP. 2/ 52 6 MecseE:
3Had. A 3a ileHb MIN. MAX.
. BHeUIHUI PHIHOK AOJTA
BHenrHui peIHOK oJjra /crp. 3/ UST-10 yield 166 VW -001 139 238
* OWJaHWsA IJIABHBIX COOBITHI HE/IesH JIeJIAI0T PHIHKY HEMHTEPECHbIMU UST0-2Y sprd M T =00
EMBI+Glob. 299 VY -2 299 441
EMBI+Rus sprd 169 V -1 173 332
I[eHe)KHO'erlII/ITHBIﬁ pI)IHOK /CTp. 4/ Russia’30 yield 287 A 0.00 2.86 4.45
. JleHeKHBII PHIHOK
¢ CraBKM HEMHOTO HOJIpOc/Iu HA (poHE orpaHudeHni peno ¢ [1b Libor-3m 040 W 0.00 040 048
* PyGib IPOAOJIKAET KOHCOIUIAIUIO HA YPOBHE 35.60 py6. 32 KOP3UHY Euribor-3m 026 ¥ 0.00 026 092
MosPrime-1m 635 V -0.03 5.67 6.89
Kopcuera B 11B 679.5 A 233.3 446 1032
Poccuiickuii 10JaroBoO poIHOK /CTP. 5/ Henos. 5 115 842 V 238 61 369
NDF RU 3m 6.1 A 0.0 5 7
¢ EBpoOOH/IbI KOHCOTUAUPYIOTCS Basmorsnii pommor
e JIOKaJIbHBIH PBHIHOK B OKW/JIAHUHU, MPOMOJUKEHHE pocTta TpeOyeT HOBBIX USD/RUB 31652 A 0.006 28.98 3367
o EUR/RUB 40.466 VY -0.024 38.43 4181
ApanBepos EUR/USD 1276 Y -0.006 1.21 134
Kopsuna 11B 35761 Y -0.086 33.33 3728
o DXY Ungexc 80.40 A 0.148 78.71 84.01
IIepBUYHBIA PBIHOK /CTP. 7/ Domonme HAeKer
RTS 14764 V -0.7% 1228 1755
HpﬂJIO)KeHI/IH Dow Jones 13254.3 Y -0.39% 12101 13307
DAX 71937 V¥ -0.28% 5969 7215
* Pesysnprarhl TOproB py6sieBbIMu obsuranuamu Ha MMBE /ctp. 8/ Nikkei 225 8869 W -070% 8296 10255
+ KapThl Joxo/iHOCTH Py6JIEBOTO PBIHKA /CTP. 16/ Shanghai Comp.__2134.9 W ___-067% 2038 2461
CBIpBeB]:Ie PBIHKH
¢ PegysbpTaThl TOProB eBpobOH1aMU /cTp. 17/ Hedyrs Urals 128 A 0.01% 88 195
+ KapTsl JOXOMHOCTH PBIHKA eBPOGOH/IOB /CTp. 19/ Hedm, Brent 48 m  000% 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
125 1 6.0 OFZ uyo V -0.24 107.5 117.2
3407 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 OG6peM TOProB B cermeHTe (MIH py6.)
250 ! ‘ ! ‘ ‘ ! ‘ 100 ‘ ‘ ‘ ‘ ‘ 1050 OFZ 716 Y -67 o 21838
18 78 138 198 258 318 6.9 12.9 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
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I's1aBHBIE HOBOCTU

PbIHOK

Mundpun P® nposezer aykmumon O®3 26207 Ha 10 wiIpa pyo6. ¢ morameHueM B ¢eBpaie 2027 roja U JOXOZHOCTBIO B

nuanasoHe 8,13-8,18% romoBeIx, a Takxke ayknmuoH O®3 26208 Ha 20 Mmipa pyod. ¢ morameHueM B (eBpasie 2019 roga M
JOXOXHOCTHIO 7,63-7,68% rogosseix. /urepdakc/

OAO «HJIMK» yCTAHOBIJIO CTaBKy IEPBOro KylmoHa O0JJuUramuii 7-ii cepuu Ha 5 MJIPJA pyo. B pasmepe 8,5% rogoBBIX, YTO
COOTBETCTBYET JOXOJHOCTH K 2,5-JIeTHe! odepre Ha ypoBHe 8,68% romoBbix. /HTepdakc/

OAO «MKB» ¢ 19 CeHTAOpA N0 21 CEHTAOPS HAYHeT cOop 3asBOK Ha OupakeBbie oo mranuu cepuu 50-02 o6bemom 3 miipa pyo.

/UnTepdaxc/

3A0 «TKC 6aHK» pa3MeNiaeT TpexJieTHHE eBPOOOHABI 00bEMOM OKO0JIO 200 MJIH A0JL1. /VHTepdaxce/

OcCHOBHBIC COOBITHUA:

BHE PbIHKA / Ha PbIHKE

Buepa: 11.09.2012 — BTOPHUK

Crarucruka CIIIA: Trade balance

Crarucruka Poccumn: Trade balance

* Bermuiara kynnona: Meues, BO-02 (9.75%, 243.1 v py6.), Tazmpom, 2014-3 (LPN) (10.5%, 13.1
mitH posut.), APKYT, BO-01 (9.25%, 230.6 MiH py6.), Tpynma JICP (OAO), BO-02 (10%, 99.7 MJH
py6.), Bank Mockebi, 2015-2 (LPN) (6.699%, 25.1 mun py6.), Alliance Oil Company, 2015
(9.875%, 17.2 wmna pomn), Hoaummaacr, 02 (12.25%, 48.8 wiH py6.), O0bexuHeHHasn
aBUacTpouTeJbHaA Kopnopanusa, o1 (8%, 1.8 mipz py6.), CBepasioBckasa o6sacTh, 34001
(9.27%, 69.3 muH. py6.), BHenmIkoHOMOaHK, 21 (8.4%, 628.2 mun py6.), TTK-1, 01 (7.93%, 2.379
MitH. 10/u1.), BTB-JIudunr ®unaHc, 03 (6.9%, 52.9 MuH py6.), BTB-J/Iuduar ®uHaHc, 04 (6.65%,
51 MuH py6.), XK® BaHk, 06 (7.75%, 96.6 MJiH py0.)

CerogHa: 12.09.2012 — cpeaa

Crarucruka EBposonsr: Industrial
production
Crarucruka CIIIA: Wholesale
inventories

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

» lopazmemienue: Poccus, 26208 (150 mipza py6.)
* IToramenue: Cuoupckas Arpapuas I'pynna, 02 (1 mipz py6.)
* Pazamemenue: POCBAHK, BO-04 (10 mipz py6.)

3aBTpa: 13.09.2012 — YeTBEPT

Cratuctuka CIIIA: FOMC Rate
Decision, Initial jobless claims,
Continuing claims, PPI

I BAHK
il SEHMT

12.09.2012

* Bermiara kynona: EBPP, 04 (7.06%, 52.8 v py6.), BAJITUHBECTBAHK, 02 (9%, 67.3 MiIH
py6.), denaprament ®unancos TBepckoil obsacru, 34006 (12.5%, 93.5 mun py6.), Poccus,
25076 (7.1%, 5.5 miupa py6.), YyBamms, 31008 (7.75%, 19.3 muH py6.), Kapyceap ®uHaHCc, 01
(12%, 179.5 muH py6.), Jlagesa-®unauc, 01 (13.75%, 68.5 mun py6.), THK-BP, 2018 (7.875%, 43.3
wH gost.), THK-BP, 2013 (7.5%, 22.5 s qoi1.), A3ot (KemepoBo), 01 (2.75%, 47.9 MutH py6.)

 IToramrenue: Jlagpsa-®unanc, 01 (500 MiH pyo.)




EsxenHeBHBINA 0030D

PBIHOK
hod
BHemtHu1 PBIHOK J0JITA
. Baadumup Eecmugbees

Omm:a}ma IVIABHBIX COOBITHIA HEAe/ I 1C/1ai0T PbIHKH HEHMHTEPECHBIMI V. evsﬁfeev @zenit.ru

ITocste HEOOJIBIIION TTEPE/IBIIIKK B HaUYasle HeZlen 1y106aibHble PHIHKA BHOBb C HAJEXK/I0M
Havasu oxkuzath 3aceqanusi ®PC CIIA. Buepa GOJBUIMHCTBO KOTHPOBOK PHCKOBAaHHBIX Kpusas US Treasures
aKTHBOB UM BaJIIOT HEMHOTO IIOJPOCJIH, OKa3aB JiaBJIeHUE HA JI0JUIAp, YTO SBJIAETCA CUTHAJIOM

—0.08.12 110712 —1 0,00.12

60J1ee YBEPEHHBIX MMPOTHO30B 110 BHepeHuo QE3 no nroram 3acegauuss ®PC CIIIA B uerBepr.
34 7
- 317
KOHCTUTYIIIOHHOTO cyzia ['epMaHMM O JIETUTUMHOCTH PACHIMPEHUs IOJTHOMOYHUIN (OHIOB 28 1

ESM/EFSF, koropoe sBiisiercss Take 4YacTbio 00bsBieHHOH EIIB mporpaMmbl BBIKyIa 2.5 1

Kpome TOro, OmpeneieHHOW WHTPUTOW  CJIYyKUT TaKKe CETOAHSIIHEE PpelleHue

00513aTeJILCTB IPOBIEMHBIX SKOHOMUK-/IOHOPOB 3TUX cTaOhOHIOB. 227
1.9
Cpena, cyasd IO JUHAMHUKe a3HATCKUX PBIHKOB, COXpaHAET IIO3UTHBHBIE TEHAEHIUU 16 1
MpeJBIAYIIEr0 [JHSA, KOTOpble TaKKe IIOJKPEIUIeHbl BBICTYIUIEHHEM IVIaBbl Kurtas Ha 13
v 1.0 7

MIPOXOAAIIEM B CTPaHe MUPOBOM dKOHOMHUYeckoM ¢opyme. OH 3asaBwi1, uto Kurail u gansiie

HaMepeH COXPaHATb CTUMYJIUPYIOIYI0 9KOHOMHUYECKYH0, MOHETAPDHYIO U BaJIIOTHYIO IIOJIUTUKH,

YTO HECKOJIBKO IPHOGOIPHUIIO MHBECTOPOB MOCJIE IyOINKALUY CJIA0BIX SKOHOMUYIECKHUX JaHHBIX 0.1+ w i " : )
3a aBIyCT. 2Y 3Y 5Y 7Y 10Y 30Y

Hcmounux: Reuters

Cupaast EMBI+ (Poccus, Bpazuiinsa)
S EMB1+ Global Spread, 6.1 EMBI+ Russia Spread, 6.0

— M B1 + Brasil Spread, 6.1

3.7 68 128 188 24.8 308 59 119

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

30/ .6

SESEEEEESSEEEEE poccs- 30 (b, WKUR), %

B —— T —
5.0% 7
4.5%
4.0% 7
3.5%
3.0% M 190
2.5% 1
2.0% 140
1.5% 7

1.0% - 90
317 16.8 1.9

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

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

41
40
39
38
37
36
35
34
33
32
31
30
29
28

1.8 6.8 1.8 16.8 21.8 26.8 31.8 59 10.9

Hcemounuk: Reuters

]
I
AT

BATKOBCIAR TPVITIA SERAT

12.09.2012

I
3



EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

CraBKu HEMHOTIO MOAPOCIHN HA (poHe orpaHnUeHUu peno ¢ I1b

Yc10BUA JIOKJIBHOTO JIeHEKHO-KPEAUTHOTO PHIHKA BUepa HEMHOIO YXYZAIIMJINUCH Ha (oHe
YyTh GOJIBIIETO II0 CPAaBHEHHUIO C JIMMHTAMH CIpoca HAa ayKIHOHAaX IIPAMOrO DEeHo ¢
Llentpobankom. Ha priake MBK craBky 10 KpeuTaM OBEPHAUT MOHSINCH B CPeHEM Ha 50
61 710 5.50% TO/IOBBIX, MEXK/IMIEPCKOE PEIIO Ha 1-/1€Hb 00XOAMIOCH 07, 5.6% ro/10BbIX (+30 O1).
Ha aykuuoHe 1-ZJHEBHOTO PeIo C PeryJisiTopoM GaHKaM y/ajoch PUBJIEYD 248 MiIpA pyd. npu
cripoce 267 MiIpZ, py0., Ha 7-JHEBHOM ayKIMOHE CIIPOC Ha 1.1 TPiH py0. ObLI YOBIETBOPEH
nosHocThI0. CerofiHs yTpoM cymMMa CpefcTB 0aHKOB Ha Kopcyerax U jenosurax B 1B PO
yBeJIM4IUIach Ha 68.2 Mipz pyo., cocraBuB 831.9 MIIpJ pyoO.

Ha TeKyH.lteI HeAeie IO3UTHBHAA KOHBIOHKTYpa pOCCPIﬁCKOI‘O ACHEKHO-KPEIUTHOI'O PhIHKA
JOJIKHA COXPAHUTBCA. OTCyTCTBI/Ie Ba)KHBIX COOBITUH U OTBJIEUEHMI JIMKBUJAHOCTH IIO3BOJIUT
yAepKaTh KPATKOCPOYHbBIE IIPOIEHTHBIE CTABKU HA TEKYIIIUX 3HAYECHHUAX.

PyGJ1b IPOIO/ZKAET KOHCOTUAAIMIO Ha YPOBHE 35.60 pyO. 32 KOP3HUHY

Topru Ha BaJIIOTHOM PBIHKE BYepa MPOXOJUIN B CIIOKOHHOM KJIOYe. YTPEHU I3I1 BBEPX HA
BHEIITHEM [TeCCUMU3Me ObLT BCKOPE OThITPaH, Py0JIb Ha MPOTSKEHUH BTOPOI MOJTIOBUHBI CECCHHU
TOproBajicsi Ha ypoBHe 35.60 py0. K OHBaJIOTHOH KOp3uHe. VIHBECTOPBI COXPAHAIOT
BBDKHIATENIbHYIO nosunuio nepep 3acezanueM ®PC CHIA. Eciu oxuzpanua no 3amycky QE3
OyyT OIIpPaBAaHbI, BHELTHSS MTOAEP3KKA PYOJIb TOJIZKHA 3aMETHO YCHJIUTHCA.

Ile}le)KHO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHUA HA HeaeJ/ie

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

A CPe/ICTB Ha cUeTa KOMGAHKOB, yI/IaTa HAJIOTOB YBIR, AATy
Sk MIIPZ, PY6.
TlonenenpHUK 195
Bropauk Ayknuon KaznaueiicrBa 5 HeZleJb, 25 MIIPZ, Py0., OT 6.3% FOZOBBIX 248
Cpena Ayxion 093 O®3 26208, 20 MIpA PYO.
Yersepr
IIsTHIIA

Hcemounux: 1[5 PO, Mungun, ond 2KKX
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PBIHOK
Baadumup Eecmugbees
v.euvstifeev@zenit.ru
CraBxku MBK
W Mosprime- 1M (mpas. mkana), %
s M 05Prime - overnight (s1es. mkana), %
6.5% 1 r 8.00%
6.3% 1 L %
6.1% 1 7.75%
5.9% 1 r 7.50%
57% r 7.25%
5%
gg%‘: [ 7.00%
5.1% r 6.75%
4.9% L 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% 7 - 5.50%
30.7 6.8 138 208 278 3.9 10.9
Hcemounuxk: Reuters, [[B
Kpusaa NDF
a2
757
7.0 §
——)
6.5 1
6.0
55¢C
5.0 1
4.5 . : : : . :

W 2W M 3M 6M 9M 1Y

Hcemounux: Reuters
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Poccuiickuii 10JIr0BOM PIHOK

EBpoGOHABI KOHCOIUANPYIOTCA

Poccuiickuil cermMeHT KOHconuupyercst Ha (oHe ymepeHHOro pocra jgoxoxaHocreit UST.
KOTHPOBKH BJI0JIb CyBEPEHHOI KPUBOU BO BTOPHUK KOJIEOAIHNCH B IIPeZiesiax 25 OII, «TPUALATKA»
3aBepIliayiia JIeHb B pailoHe OTMETKU 126.5%, KOTHPOBKHU AajbHEr0 Pocchsa’42 MpOBEJH /€Hb B
[uamnasoHe 120.75-121%. lleHBI B KOPIIOPATHBHOM CETMEHTE 3aBEPIIWIN JEHb CO CPEIHUM
pes3ysbTaToM +25 6I1.

JIoKaJIbHBINA PHIHOK B O:KHJIAHUH, IPOJOI:KEHUE POCTa TPedyeT
HOBBIX JIpaliBEPOB

KoTHPOBKM Ha JIOKQJIBHOM PBIHKE OCTAIOTCS 6e3 CyIeCTBEHHbIX U3MeHeHu. Buepa /aipHue
O®3 no-npexHEMY TOPrOBaJIUCH B Y3KOM 1I€HOBOM /Iania30He, ABUKEHUA LIeH He IIPeBhIIaIN 15
6n. KopropaTHBHBIM CEIMEHT TakKe B OCHOBHOM CTOsJI HAa MecCTe. 3a IpefieJaMH KOPOTKOH
JII0paliiy aKTUBHOCTh ObLIA 3aMeTHA B HE CAMbBIX JIMKBU/HBIX Oymarax BAB Jlusunr 4 u TEJIE2
07. Hemwtoxywo JUHAMHUKY [OKa3ajJl HOBBIM BBIMYCK fpociaBckoil obsiacT, GUABI B KOTOPOM
JIOCTUTAJIN OTMETKH 100.5%.

B Gnmkaiinee BpeMs HAaCTPOEHUs WHBECTOPOB B CTOPOHY HOBBIX ITOKYIIOK MOTYT CKJIOHUTb
KJIIOUEBBIE COOBITUA JBYX IIPEACTOALINX [JHEW: pellleHHe KOHCTHTYIHOHHOTO cyza I'epMaHuu U
pettenre ®PC 10 HOBBIM CTHMYJIaM, KOTOpPbIE, BEPOSTHEE BCETO, YT MO3UTUBHYIO IPOEKIIUIO
Ha pyOsb. OfHAKO JaXke B 3TOM CJIydae IOTEHIHAJ POCTA JIOKAJIBHOTO PBIHKA MOXeT OBITh
OrpaHHYeH: CTaBKU BOJb KpuBoil OD3 Ha CerofHs B CPEAHEM HAXOIATCA BCETO HAa 20 OI BBIIIE
BECEHHHX MHHHMYMOB, KOPIIODAaTHBHBIE CIP3/bI LINpE MPUMEPHO Ha Te Ke 20-30 Om u
MIPEUMYIIECTBEHHO B BEPXHUX CETMEHTAX AOXOJHOCTH. JIJIs IPEoIoIeHUs 9TUX YPOBHEH, Ha HAIIl
B3IVIAJ|, HEOOXOUM CYILECTBEHHBIH peNpancHHr py0Jsis, KOTOPBIH, B CBOIO OdYepenb, TpeOyeT
MIPUTOKA KAINTaJIa U CBEXKUX IIOBOZAOB U1 pocTa. OZHAKO IIOTOK XOPOIIUX HOBOCTEH He BBITJIS/IUT
YCTOUYMBBIM, YUUTBIBAsA, UTO CJIEAYIOUIUM IIYHKTOM Ha IIOBECTKE JHSA CTOUT IPEYECKUIl BOIPOC,
3areM GOKyC cMelaeTcss Ha IpesuaeHTcKue BbIOOphI B CIIIA, 3a KOTOPBHIMH Bce GOJIBLINI Bec
OyayT HaOMpPATh He UMEIOIHe OYEBU/THBIX PEIIeHUH TPOOIeMbl aMEPUKAHCKOTO OI0/IKeTa.

l
Jh BAHK
ailll SEFAT

BAFKOBCKAR TPYTITTA 3EAUT

12.09.2012

PbIHOK

Kupuan Covrues
k.sychev@zenit.ru
CyBepeHHBbIe EBPOOOIUTaAIINI
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Hcemounux: Reuters, pacuemut banka SEHUT
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PBIHOK
ITepBUYHBIN PHIHOK
B Pom SSPIME Nouaatls OOIEE hemE Svewme R
Poc6aHk, BO-04 -/ Baa3/BBB+ na 10 000 9.52 07.09.2012 12.09.2012 HeT /1.86T. 2r./3r.
pynna JICP, 03 -/B2/B na 3000 12.11-12.64 KoHkypc 14.09.2012 HeT /141r. 1.5r./5ner
HINMK, 07 BBB- / Baa3/ BBB- na 5000 8.68 11.09.2012 17.09.2012 HeT /2.30T. 25r./10net
MO3CK, BO-01 BB-/Ba2/- aAa 5000 9.20-9.73 19.09.2012 21.09.2012 HeT /2.68T. Her /3rT.
Mepso6aHk, 5O-03 -/B3/- na 2000 11.04-11.57 20.09.2012 25.09.2012 HeT /1rT. 1r./3r.
MKB, BO-02 B+ /B1/BB- na 3000 Hn 21.09.2012 25.09.2012 Hin Wn/3r.
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
HIMK, BO-04 BBB- / Baa3/BBB- aAa 5000 2.7/ 100% 8.47-8.68 8.42 10.09.2012 Het /1.88T.
Mpomcesasb6aHk, BO-07 -/ Ba2/BB- aa 5000 1.4 /100% 10.25-10.78 10.41 06.09.2012 HeT /1.86T.
3nemeHT Nnaunr, O-01 B/-/- na 1000 Hg / 100% 13.65-14.75 14.20 06.09.2012 HeT / 1.78T.
BTB, 5O-08 BBB/Baal / BBB na 10 000 H/a, / 100% 8.14-8.40 819 04.09.2012 HeT /1T.
MpobuaHectaHk, 07 -/B2/B- na 2 000 Hn / 100% 11.57-12.10 12.10 04.09.2012 HeT /1r.
PECO-TapaHTus, 01 BB+ /- /- na 5000 2.2/100% 9.62-10.04 9.62 03.09.2012 HeT /1.86T.
Anbda-bank, BO-07 BB /Bal/BBB- Aa 5000 H/Aa / 100% 8.68-8.94 8.79 31.08.2012 Het / 1.44r.
BaHk Ypancu6, 05 BB-/B1/BB- na 7 000 H/a, / 100% 9.57-10.09 9.94 31.08.2012 HeT /1.43T.
Bank 3EHUT, 08 -/Ba3/B+ na 5000 Hn / 100% 9.41-9.62 9.41 29.08.2012 Her /1r.
MCI Bahk, 02 BBB/Baa2/- na 5000 2.3/100% 9.20-9.73 9.41 23.08.2012 HeT /1.86T.
MeTtpokommepu, BO-02 B+ /Ba3/- na 3000 1.5/100% 9.20-9.62 9.41 23.08.2012 Het /1r.
MeTtpokommepu, 5O-03 B+ /Ba3/- aa 5000 1.5/100% 9.72-10.14 9.94 23.08.2012 HeT /1.43r.
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/n / 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.
CeszHor Bank, 01 -/B3/- aa 2000 H/pn / 100% 14.22-14.76 14.76 09.08.2012 HeT /1T.
Homoc-bBaHk, BO-03 -/ Ba3/BB na 5000 1.5/100% 8.99-9.46 9.36 09.08.2012 HeT /1T.
PeneccaHc Kanuran, 5O-2 B/B2/B na 4 000 0.5/50% 12.89-13.42 13.32 09.08.2012 HeT /1T.
MpomceasbbaHk, 13 -/ Ba2/BB- aa 5000 H/n / 100% 12.36-12.89 12.63 09.08.2012 HeT /4.15T.
®CK EQC, 22 BBB/Baa2/- na 10 000 Hn / 100% KynoH: 9% KynoH: 9% 08.08.2012 HeT / Hig
[enbTtaKpeaur, 5O-03 -/Baa3/- aa 4 000 H/pn / 100% 9.48-10.00 9.48 07.08.2012 HeT /1T.
TpaHcdun-M, BO-08 NR HeT 2000 H/a / 100% 10.78 10.78 07.08.2012 HeT /2.64T.
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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 19/09/12 100.11 100.13 100.12 0.00 18 110 854 5.20 0.02 45 000
O®d3 25067 17/10/12 100.53 100.57 100.57 0.02 8 25708 5.53 0.10 45 000
O®d3 26198 02/11/12 99.99 100.00 100.00 -0.02 10 1961 5.85 0.14 42 000
O®d3 25072 23/01/13 100.42 100.46 100.46 0.01 1 145 5.93 0.37 150 000
O®d3 25078 06/02/13 100.31 100.34 100.32 0.01 2 50 000 5.96 0.41 100 000
O®d3 25065 27/03/13 103.17 103.70 104.00 0.55 2 960 4.53 0.52 46 000
O®d3 26200 17/07/13 100.11 100.19 100.19 0.19 1 1550 6.00 0.82 50 000
O®d3 26201 16/10/13 100.32 100.45 6.27 1.06 47 000
O®d3 25076 13/03/14 100.77 100.90 100.90 0.02 11 226 673 6.57 1.40 11 155 000
O®d3 25068 20/08/14 109.90 109.99 109.95 0.30 1 10 000 6.56 1.79 9 45 000
O®d3 26202 17/12/14 109.55 109.60 109.60 -0.05 4 17 900 6.77 2.00 30 40 000
O®d3 25071 26/11/14 99.10 103.52 6.42 2.02 80 000
O®d3 25079 03/06/15 100.05 100.12 100.05 0.04 3 10 001 7.09 2.48 2 61 150 000
O®d3 25075 15/07/15 99.60 99.85 7.08 2.60 60 150 000
O®d3 25077 20/01/16 100.70 100.80 100.80 0.02 1 300 7.20 3.01 71 150 000
O®d3 46017 03/08/16 97.20 97.30 97.20 -0.17 2 17 000 7.47 3.04 23 98 80 000
O®d3 26203 03/08/16 98.65 99.00 98.65 -0.35 2 2 7.44 3.46 10 90 150 000
O®d3 48001 31/10/18 87.10 97.00 8.89 3.46 155 235 24 000
O®d3 46019 20/03/19 8.26 3.71 86 170 26 000
O®d3 25080 19/04/17 100.22 100.28 100.28 -0.02 8 40 803 7.46 3.88 2 88 150 000
O®d3 26206 14/06/17 100.20 100.30 100.20 -0.05 3 150 010 7.48 4.03 1 89 150 000
O®d3 26204 15/03/18 100.65 100.80 100.70 -0.05 5 50 013 7.48 4.46 83 150 000
O®d3 46021 08/08/18 90.25 90.40 89.50 -0.90 1 1 7.97 4.66 38 129 107 000
O®d3 46014 29/08/18 97.00 97.23 97.24 0.07 6 122 500 7.75 4.79 14 105 62 000
O®d3 26208 27/02/19 99.75 100.00 99.85 6 207 927 7.67 5.23 91 150 000
O®d3 46005 09/01/19 66.00 8.11 5.65 37 129 27 000
O®d3 46018 24/11/21 93.80 94.00 94.00 -0.00 2 2 7.92 6.30 9 101 133 000
O®d3 26205 14/04/21 99.90 99.95 99.92 0.11 12 252601 7.76 6.28 85 150 000
O®d3 26209 20/07/22 99.00 100.25 99.00 -0.12 2 2 7.90 7.04 89 150 000
O®d3 46022 19/07/23 73.63 89.20 8.38 7.54 40 130 45 000
O®d3 26207 03/02/27 101.20 101.35 101.31 -0.24 12 150 137 8.15 8.73 5 92 150 000
O®d3 46020 06/02/36 80.00 88.40 86.40 -0.10 4 4880 8.40 10.92 11 93 135 000
O®d3 46012 05/09/29 66.20 90.00 7.85 10.55 42 40 000
METAMNTYPTMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.56 99.79 99.56 -0.09 4 10 006 7.65 0.87 145 126 15 000
HIIMK
HIIMK BO5 30/10/12 100.48 100.52 100.48 -0.08 7 5578 7.08 0.13 123 10 000
HIIMK BO1 04/12/12 100.65 7.79 0.23 174 5 000
HIIMK BO6 05/03/13 100.00 100.22 7.40 0.48 118 10 000
HIIMK BO2 19/06/13 17/12/14 100.01 101.05 8.91 0.75 283 258 5 000
HIIMK BO3 19/06/13 17/12/14 100.80 100.97 7.53 0.75 145 120 5 000
HIIMK BO7 11/11/14 101.00 102.00 8.28 1.96 140 181 10 000
MMK
MMK BO1 15/11/12 100.00 7.24 0.18 130 5 000
MMK BO5 04/04/13 100.00 100.10 7.78 0.54 196 153 8 000
MMK BO8 15/08/13 12/02/15 100.00 100.40 8.31 0.91 207 190 5 000
MMK BO4 27/02/14 98.80 99.30 99.26 4 6 8.36 1.41 176 190 5 000
MMK BO6 10/06/14 97.45 97.95 97.50 0.05 1 4 000 8.89 1.72 212 243 5 000
MMK BO7 22/07/14 97.51 98.00 8.67 1.76 189 220 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 99.99 100.01 100.01 0.01 35 187 017 6.97 0.02 15 000
CescTtans BO2 15/02/13 100.90 101.20 7.21 0.43 102 10 000
CescTtans BO4 15/02/13 7.21 0.43 102 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.35 100.59 7.88 0.76 179 155 8 000
Anpoca 22 28/06/13 23/06/15 100.45 100.65 7.81 0.76 171 147 8 000
Anpoca 23 18/06/15 101.19 101.48 8.61 2.44 156 213 7 000
Anpoca 20 23/06/15 101.18 101.26 101.26 -0.03 1 700 8.70 2.45 164 222 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.60 100.65 100.65 -0.01 1 372 8.11 0.50 235 188 10 000
EBpas 3 22/03/13 13/03/20 100.45 100.65 100.45 -0.25 1 500 8.52 0.50 276 229 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.55 107.95 107.85 0.10 4 25004 9.50 1.81 269 303 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.55 109.00 107.79 0.13 2 491 9.53 1.81 272 306 10 000
EBpas 2 26/10/15 19/10/20 99.45 99.99 10.41 2.67 328 393 10 000
EBpas3 4 26/10/15 19/10/20 99.42 100.00 10.23 2.67 310 375 5 000
EBpas 5 06/06/16 27/05/21 94.01 94.75 10.32 3.19 304 381 5 000
EBpas 7 02/06/16 25/05/21 94.11 96.00 10.64 3.19 337 413 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.52 99.90 99.53 -0.08 8 4950 9.43 2.21 246 296 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.51 99.65 99.65 0.10 6 48 497 9.37 2.21 240 290 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.57 99.70 99.68 -0.07 1 6 000 9.35 2.21 238 288 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.
Meuen
Meuen 4 25/07/13 21/07/16 99.80 100.10 11.59 0.83 543 522 5 000
Meuen 5 16/10/12 09/10/18 100.30 100.42 100.39 0.09 3 198 8.55 0.10 278 5 000
Meyen BO1 11/11/11  09/11/12 99.70 99.90 99.90 -0.10 1 106 8.80 0.16 289 5 000
Meuyen BO2 12/03/13 99.46 99.60 99.50 0.05 4 153 11.10 0.50 487 5 000
Meuyen BO3 24/04/13 98.12 98.83 98.01 -0.30 7 203 13.60 0.59 771 733 5 000
Meuen 2 15/06/11 12/06/13 96.20 96.50 96.50 1 1 12.77 0.73 671 645 5 000
Meuen 15 18/02/14 09/02/21 93.00 93.20 92.80 1 39 14.42 1.38 784 796 5 000
Meuen 16 18/02/14 09/02/21 91.00 94.39 94.39 0.94 1 1 13.03 1.38 645 657 5 000
Meyen BO4 11/02/14 10/02/15 96.50 97.00 97.00 1.43 3 45 13.01 1.35 645 655 5 000
Meyen BO5 07/04/15 100.00 11.56 2.52 448 508 5 000
Meuyen BO6 07/04/15 85.01 11.56 2.20 459 509 2 000
Meyen BO7 07/04/15 100.00 11.56 2.52 448 508 2 000
Meyen BO11 07/04/15 100.00 11.56 2.52 448 508 3 000
Meyen BO12 07/04/15 100.00 11.56 2.52 448 508 3 000
Meuyen 13 01/09/15 25/08/20 89.06 93.00 14.27 2.63 716 779 5 000
Meuyen 14 01/09/15 25/08/20 91.00 92.92 92.92 1.92 1 1 13.36 2.62 625 688 5 000
Meuyen 17 02/06/16 27/05/21 86.03 90.00 13.65 3.16 638 714 5 000
Meuyen 18 02/06/16 27/05/21 85.01 90.00 14.12 3.16 685 761 5 000
Meuyen 19 07/06/16 01/06/21 84.02 86.98 14.11 3.20 683 760 5 000
TMK
TMK BO1 22/10/13 99.70 99.95 9.63 1.05 327 318 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.80 100.85 100.75 -0.16 11 90 442 8.52 0.79 239 217 10 000
PMK
PMK 3 17/12/13 15/12/15 96.01 97.99 13.44 1.19 698 699 3 000
PMK 4 05/06/14 02/06/16 94.01 94.99 94.01 -0.74 1 45 13.37 1.60 666 691 5 000
4yTn3
4T3 BO1 05/06/12 04/12/12 100.20 101.00 100.20 -0.10 5 202 11.73 0.23 568 5 000
KOKC
KOKC BO2 28/05/14 95.55 96.05 96.05 0.39 5 3489 11.60 1.59 490 514 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.70 92.80 92.77 -0.08 30 108 360 14.37 1.41 777 791 15 000
Pycan 8 15/04/15 05/04/21 87.55 87.99 14.80 2.28 780 832 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 100.04 100.11 100.11 0.11 1 10 6.86 0.16 96 5 000
P>X[a BO1 05/12/12 100.58 100.67 6.61 0.23 55 15 000
PXa 9 18/05/11 13/11/13 99.45 99.62 99.45 5 17 513 7.52 1.12 110 107 15 000
P>X[A 10 06/03/14 110.90 111.00 111.00 0.05 1 113 7.18 1.39 59 72 15 000
P>X[a 23 29/01/15 16/01/25 102.41 102.69 8.01 2.18 105 154 15 000
PXA 11 18/11/15 99.25 99.55 99.25 -0.20 4 128 8.23 2.82 106 174 15 000
PX[a 16 06/06/16 05/06/17 99.00 99.15 99.15 0.05 3 127 8.33 3.24 104 182 15 000
P>X[a 19 16/07/18 08/07/24 99.92 100.22 8.31 4.75 71 161 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.75 100.15 7.64 0.99 133 120 10 000
P®CKESC 8 26/09/13 15/09/20 99.75 100.15 99.90 -0.13 5 5 7.38 0.99 107 94 10 000
®CK ESC 18 09/06/14 27/11/23 101.30 101.44 101.48 0.13 4 50002 7.71 1.62 99 125 15 000
®CK ESC 15 23/10/14 12/10/23 95.90 102.25 7.94 1.92 108 147 10 000
®CK ESC 10 24/09/15 15/09/20 99.45 99.70 99.85 0.35 3 7500 7.96 2.67 83 148 10 000
PCKESC 7 27/10/15 16/10/20 98.10 98.70 8.23 2.76 107 174 5 000
P®CK ESC 12 22/04/16 19/04/19 99.60 8.34 3.11 109 184 10 000
P®CK ESC 9 24/10/17 16/10/20 97.00 97.70 8.84 4.16 135 223 5 000
®CK ESC 11 24/10/17 16/10/20 97.00 97.70 8.87 4.16 138 226 10 000
S®CK ESC 19 18/07/18 06/07/23 96.15 96.40 95.75 -0.25 2 2 9.09 4.71 149 240 20 000
P®CK ESC 13 22/06/21 96.90 9.22 6.21 140 232 10 000
HMTN
HMTM BO-2 29/04/15 99.60 100.20 99.60 1 1607 9.38 2.33 237 290 4 000
PocaBTtogop
PocasTogop 1 29/11/16 101.25 101.80 9.83 3.80 241 326 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 94.04 99.16 99.03 -0.13 4 78 10.12 1.10 372 367 3 000
BopokaHan
Bopokanan 1 09/12/15 97.00 99.00 8.99 2.92 179 250 2 000
3anagHubin CO
BanagHen CO 1 29/04/16 13/05/31 98.80 99.69 99.50 -0.01 2 2 9.1 3.12 185 261 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.00 99.80 99.50 -0.01 2 2 9.1 3.12 185 261 5 000
SanagHbii CO 3 24/02/17 06/02/32 90.00 100.00 0.10 2 23 000 9.36 3.75 195 280 5 000
SanagHbii CO 4 24/02/17 06/02/32 98.90 100.00 0.20 2 19999 9.36 3.75 195 280 5 000
BanagHbii CO 5 24/02/17 06/02/32 86.00 100.20 100.00 0.10 2 41 659 9.36 3.75 195 280 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 98.85 99.20 99.20 -0.05 3 191 9.01 1.42 240 255 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 06/11/14 100.00 100.15 100.15 6 47 599 6.56 0.16 66 15 000
[asnpom A9 12/02/14 99.00 101.00 7.75 1.37 117 129 5 000
lasnpom A1l 24/06/14 105.00 111.20 7.33 1.61 62 87 5 000
INykownn
Iy kovin BO-6 13/12/12 100.60 100.70 100.70 -0.04 2 109 6.42 0.25 32 5 000
Ny konn BO-7 13/12/12 100.00 6.46 0.25 36 5 000
Iy konn 4 05/12/13 100.01 101.09 7.38 1.18 92 93 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 97.66 97.79 97.70 0.30 3 430 8.04 0.35 189 8 000
asnpom Hedrb BO-5 09/04/13 99.95 100.25 99.95 -0.02 32 191 001 7.35 0.56 151 110 10 000
asnpom Hedorb BO-6 09/04/13 99.95 100.25 99.95 0.02 3 17001 7.35 0.56 151 110 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.70 100.90 100.85 0.10 2 10 490 8.00 2.21 103 153 10 000
[asnpom Hedorb 8 02/02/16 99.00 102.00 99.00 -1.90 2 2 9.04 3.00 182 255 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.50 103.00 100.50 0.50 2 2 8.50 3.01 127 201 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.20 109.99 101.10 0.09 2 2 8.83 4.38 129 219 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 96.81 99.99 8.81 4.43 127 216 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 98.90 100.10 7.22 0.77 112 88 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.26 99.50 99.25 -0.11 1 965 8.18 0.97 188 174 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 101.31 101.70 7.47 0.27 137 15 000
BauHedrb 2 18/12/12 13/12/16 101.31 101.35 101.31 -0.04 6 3363 7.51 0.27 141 15 000
BauHedrb 3 18/12/12 13/12/16 101.31 101.35 101.35 12 40939 7.36 0.27 126 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.86 101.90 101.86 -0.04 3 11 7.87 1.17 142 142 10 000
Baunedrs 4 13/02/15 04/02/22 99.00 101.25 0.05 4 52 485 8.59 2.22 161 212 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.25 99.50 99.40 0.30 4 50 165 10.73 0.86 453 435 5 000
HK AnbsiHc BO-1 04/02/14 97.75 99.81 97.57 -0.13 6 1300 11.47 1.33 491 501 5 000
HK AnbsiHc 4 07/06/16 01/06/21 91.50 94.89 12.24 3.17 497 573 5 000
HK AnbsiHc 6 10/06/16 04/06/21 91.50 95.50 12.62 3.17 535 611 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 99.22 99.60 99.50 -0.10 9 5279 13.19 0.84 701 681 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 9.57 3.25 228 305 5 000
FTOCBAHKHA
BTB
BTG 6 10/07/13 06/07/16 100.56 100.70 100.73 -0.01 3 1271 7.85 0.80 172 150 15 000
BTE BO-6 21/12/12 19/12/14 100.26 100.33 100.30 -0.05 6 31025 7.59 0.27 148 10 000
BTB BO-7 25/01/13 23/01/15 100.15 100.21 100.20 0.10 6 32197 7.60 0.37 144 10 000
BTB BO-1 15/03/13 7.73 0.49 150 5 000
BTB BO-2 15/03/13 7.73 0.49 150 5 000
BTB BO-5 15/03/13 7.82 0.49 159 10 000
BTB 5 17/10/13 99.21 100.00 8.08 1.05 172 163 15 000
BTB B0O-03 18/03/14 17/03/15 8.21 1.42 160 175 5 000
BTB B0O-04 18/03/14 17/03/15 8.10 1.42 149 164 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 195 176 6 000
BTB 24 1-UN 14/12/11 10/12/14 8.86 2.02 196 239 15 000
BTB 24 5 22/08/13 20/02/14 100.05 100.13 100.05 6 5161 8.30 0.93 204 189 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.35 99.60 98.35 2 2 9.19 0.85 300 281 5 000
BTB-INunanur 4 12/03/13 07/06/16 98.77 99.60 7.91 0.46 170 5 000
BTB-INunanur 2 08/01/13 07/07/15 99.05 99.80 7.91 0.32 178 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.15 8.81 1.20 234 236 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.50 100.50 8.89 1.32 234 243 5 000
BTB-InannHr 8 07/05/13 01/08/17 99.90 100.50 8.06 0.61 214 178 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.55 100.40 8.34 0.82 218 197 8 000
B3b
B3b 8 22/10/13 13/10/20 99.00 99.90 99.00 1.50 1 2480 8.00 1.06 163 155 15 000
B3b 21 10/03/15 17/02/32 100.00 100.25 8.69 2.30 168 221 15 000
B3b 9 24/03/16 18/03/21 97.60 98.00 98.00 0.15 4 9 8.75 3.04 152 226 15 000
B3b 10 27/09/16 21/09/21 100.00 10 820 8.68 3.38 136 215 15 000
B3b 6 17/10/17 13/10/20 95.52 96.39 8.96 4.15 147 235 10 000
B3B-Nusunnr
B3B-INusnHr 3 11/04/14 02/04/21 99.20 99.50 99.30 0.41 8 33302 8.13 1.47 149 167 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.40 101.50 8.71 1.93 185 224 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.70 100.95 100.70 -0.25 3 2200 8.60 1.93 174 213 5 000
B3B-IusnHr 6 31/01/17 100.40 100.80 8.87 2.13 193 240 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.35 98.50 98.50 0.10 10 50 700 9.30 3.04 207 281 5 000
B3B-INusnHr 5 08/04/16 02/04/21 99.85 98.20 -0.10 1 1000 9.41 3.04 218 292 5 000
MCI BaHk
MCI Baxk 01 27/03/14 17/03/22 99.20 100.09 100.19 0.08 5 65001 8.74 1.42 213 228 5 000
MCI Baxk 02 21/08/14 11/08/22 100.25 100.39 100.25 0.15 1 5000 9.26 1.82 245 279 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 100.28 100.40 100.34 0.04 2 2 8.08 0.94 181 166 5 000

ll

I BAHK
MBEHVIT
12.09.2012




EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (6n) O6bem
OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.

PCXb BO-5 29/08/12 28/08/13 100.28 100.36 100.28 -0.10 9 14 206 8.15 0.94 188 173 10 000
PCXb 8 22/11/12  14/11/19 100.47 100.60 100.54 -0.06 1 5000 7.31 0.20 133 5 000
PCXB 9 22/11/12  14/11/19 101.00 7.42 0.20 144 5 000
PCXB 10 06/02/13 29/01/20 100.69 8.10 0.41 192 5 000
PCXb 11 07/02/13 29/01/20 98.00 100.67 100.50 0.10 1 178 7.85 0.41 167 5 000
PCXB 7 11/06/13 05/06/18 99.10 99.48 8.04 0.73 198 172 5 000
PCXb BO-2 06/08/13 03/02/15 100.55 8.05 0.88 183 166 5 000
PCXb BO-3 08/08/13 05/02/15 100.55 7.99 0.89 177 159 5 000
PCXb BO-6 01/05/12 29/10/13 100.01 100.24 100.20 0.20 1 4450 8.16 1.07 178 171 10 000
PCXB 15 05/11/13 26/10/21 85.86 101.25 100.85 0.05 2 3000 8.10 1.09 171 165 10 000
PCXb 4 02/10/13  27/09/17 101.00 7.53 1.01 121 108 10 000
PCXB 3 13/02/14 09/02/17 101.30 101.59 8.42 1.36 185 196 10 000
PCXB 6 15/08/14 09/02/18 85.06 100.49 15.05 1.82 824 858 5 000
PCXb 16 13/04/15 04/04/22 99.50 100.07 99.51 -0.57 3 60 002 8.95 2.30 195 247 10 000
PCXb 14 07/07/15 29/06/21 97.35 98.10 8.94 2.55 185 246 10 000
PCXb 12 09/07/15 01/07/21 97.75 9.03 2.56 194 255 5 000
PCXb 13 10/07/15 02/07/21 98.00 9.03 2.56 194 255 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.78 0.18 184 20 000
[asnpomGaHk 5 22/11/12 7.70 0.20 172 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.00 100.30 100.30 3 11600 7.49 0.28 138 10 000
[asnpombank BO-2 22/07/13 11/07/14 99.10 99.30 99.00 -0.25 2 2 8.12 0.84 194 174 10 000
[asnpombank BO-1 08/12/13 86.00 99.80 8.11 1.19 165 166 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.35 100.80 8.30 1.34 174 184 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.48 100.55 100.48 -0.07 17 71764 8.73 1.72 197 227 10 000
ANKK
AVXKK A5 15/10/12 99.85 100.14 5.82 0.09 6 2 000
AVXKK A6 15/07/14 99.90 8.07 1.32 152 161 3 000
AMXKK A8 15/06/18 8.60 2.84 142 211 5 000
AVXKK A9 15/02/17 97.80 98.99 8.28 1.97 140 181 5 000
AVXKK A7 15/07/16 98.90 100.05 99.30 -0.41 2 40 000 8.28 1.99 140 181 4 000
AMXKK A19 15/05/15 15/11/24 8.37 2.43 132 189 6 000
AMXKK A18 15/04/16 15/07/23 97.01 99.55 8.66 3.12 141 216 7 000
AMXKK A10 15/11/18 95.04 8.63 3.11 138 213 6 000
AMXKK A21 15/02/20 100.10 101.00 8.73 3.29 143 221 15 000
AMXKK A1l 15/09/20 9.37 3.87 194 279 10 000
AMXKK A16 15/09/21 8.94 4.95 130 222 10 000
AMXKK A17 15/04/22 102.30 105.00 8.91 5.58 118 210 8 000
AVXKK A20 15/12/27 8.88 8.37 81 170 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.44 1.84 162 197 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 4 4000 9.00 1.18 254 255 3 000
MOB3KC BO-5 08/06/12 08/12/13 95.55 100.20 9.19 1.18 273 274 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.25 100.00 9.61 1.76 283 314 3 000
MOB3KC BO-6 01/08/12 01/08/14 87.01 9.61 1.76 283 314 2 000
MOB3KC BO-1 16/02/11 16/02/13 100.10 100.20 8.20 0.43 201 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 5 12/08/13 99.40 100.00 8.10 0.90 187 170 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.20 100.00 8.31 1.13 189 186 5 000
TpaHckpeanTbaHk 6 17/04/14 99.00 99.80 8.63 1.48 199 217 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.62 99.78 98.59 0.24 2 299 9.19 3.40 186 266 15 000
MTC 3 20/06/13 12/06/18 100.50 100.81 7.16 0.75 107 83 10 000
MTC 1 17/10/13 99.15 99.89 7.22 1.05 86 77 10 000
MTC 4 19/05/11 13/05/14 98.75 99.10 98.80 -0.10 3 1501 8.36 1.60 165 190 15 000
MTC 2 20/10/15 97.50 98.28 98.28 0.20 8 1638 8.56 2.74 141 208 10 000
MTC 8 12/11/15 03/11/20 98.80 99.14 98.41 -0.89 4 5102 8.92 2.78 176 243 15 000
MTC 7 07/11/17 98.20 98.75 98.75 0.19 8 804 9.21 4.14 172 260 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.20 101.40 7.58 0.83 141 121 10 000
BeimMnenkom 3 12/07/11 08/07/14 98.00 98.30 98.95 1.01 6 1000 8.18 1.72 141 172 10 000
BeimMnenkom 2 23/03/15 14/03/22 98.81 99.15 98.45 -1.55 2 2 9.78 2.23 280 331 10 000
BeimMnenkom 1 17/03/15 08/03/22 98.83 99.15 99.05 0.30 2 10 022 9.50 2.21 253 303 10 000
BeimMnenkom 4 17/03/15 08/03/22 98.99 99.08 99.00 -0.20 4 600 9.52 2.21 255 305 15 000
BeimMnenkom 6 13/10/15 96.61 97.20 9.66 2.69 253 318 10 000
BeimMnenkom 7 13/10/15 96.62 97.20 9.46 2.69 233 298 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.61 11.02 0.17 509 2 000
PocTtenekom 8 03/09/13 98.90 100.00 8.33 0.72 228 201
PocTtenekom 1 18/08/11 08/08/13 95.02 10.92 0.88 470 453 2 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 100.72 101.20 8.73 1.35 216 227 3 000
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TENE2 5 10/02/14 31/01/22 96.01 101.20 7.67 1.35 110 121 4 000
TENE2 7 14/04/15 05/04/22 99.55 99.75 99.71 6 85156 9.32 2.28 232 284 6 000
TENE2 1 17/06/16 11/06/21 95.28 108.00 9.83 3.23 254 332 5 000
TENE2 3 17/06/16 11/06/21 95.27 108.00 10.27 3.24 298 376 3 000
TENE2 2 17/06/16 11/06/21 95.26 108.00 10.04 3.24 275 353 5 000
NMOTPEBUTEJNIbCKUE, TOPIroBJIIA
BBA
BBA MM 3 27/02/13 99.80 99.90 8.00 0.46 179 5 000
MArHUT
Marnut BO-1 09/09/13 100.05 -0.01 1 18190 8.36 0.98 206 192 1 000
Marnut BO-2 09/09/13 100.12 100.12 0.06 1 18945 8.29 0.98 199 185 1 000
Marnut BO-3 09/09/20 100.27 100.05 -0.01 1 27 270 8.36 0.98 206 192 2 000
Marnut BO-4 09/09/20 100.00 100.22 100.05 -0.01 3 34625 8.36 0.98 206 192 2 000
Marnut BO-5 28/02/14 98.30 99.80 8.46 1.41 186 200 5 000
MarnHut BO-6 22/04/14 86.00 99.80 8.10 1.50 145 164 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 97.75 98.05 98.00 0.40 3 83 000 9.21 1.62 249 275 8 000
X5 ®uHaHC 1 01/07/14 89.00 98.20 9.77 1.69 302 331 9 000
Konewnka
Konerika BO-1 24/07/12 23/07/13 90.00 100.00 8.46 0.84 228 209 3 000
Konerika BO-2 01/10/13 99.83 100.10 100.06 0.02 4 884 9.24 1.00 292 279 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 98.79 99.47 11.68 0.67 569 538 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 99.06 9.37 1.10 297 292 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 98.06 100.10 100.10 -0.02 2 873 8.13 0.06 3 000
CuHeprua BO-3 03/06/15 11.13 2.07 421 466 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.90 100.00 12.83 0.76 674 650 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.96 94.49 12.40 2.41 536 592 1 000
Mupatopr
Mupatopr BO-1 29/07/14 95.26 95.50 11.80 1.75 502 533 3 000
MALLIMHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 97.80 101.00 8.16 1.85 133 169 10 000
TpaHCMaLUXOJ'IﬂVIHF
TpaHcmauxonauHr BO-1 23/01/14 90.11 94.75 11.00 1.32 445 454 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.97 100.90 9.31 0.27 321 2 000
Kamas BO-2 04/02/14 94.00 99.20 9.42 1.34 286 296 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 100.07 100.19 100.07 -0.08 2 650 9.06 0.25 296 3 000
YpanearoH3asog 2 27/08/13 20/02/18 99.12 99.37 9.88 0.94 361 346 3 000
YOM3
YOM3 04 22/10/13 21/04/15 98.69 100.00 12.05 1.04 570 560 1 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 297 329 5 000
rcc
fCC 01 20/09/12 26/03/17 100.00 99.96 -0.04 3 3 8.67 0.02 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.34 0.33 220 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.17 0.59 328 290 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.08 -0.88 4 114 10.04 0.59 415 377 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.30 100.43 10.12 0.61 420 384 2 000
Connepc 2 17/07/13 101.50 102.35 102.01 -0.37 7 987 10.17 0.82 402 381 3 000
MapomawcepBuc
rMC 02 13/02/15 100.56 100.84 100.80 0.24 8 2847 10.63 2.18 367 416 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.15 100.55 100.15 0.05 1 4700 7.60 0.55 177 135 6 000
AspodiioTr BO-2 08/04/13 99.60 100.45 7.66 0.55 183 141 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 100.75 100.90 7.49 0.46 128 3 000
TpaHcKoHTeliHep 2 04/06/15 100.40 100.90 8.75 1.81 194 228 3 000
Mmo6anTtpaHc
HoelMepeso3Kom 1 10/07/15 98.51 99.99 10.54 1.42 393 408 3 000
HoelMepeso3Kom BO-01 03/03/15 100.02 100.20 10.25 2.25 326 378 5 000
HogeMepeso3Kom BO-02 03/03/15 99.95 100.20 100.16 -0.05 4 32 10.17 2.25 318 370 5 000
TpaHcaapo
TPAHCAJPO 1 25/04/12 23/10/13 100.05 100.09 100.09 -0.04 14 3075 12.76 1.03 642 631 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.99 100.00 100.00 9 370 12.88 0.95 660 645 3 000
O-Tanp
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lO-Tanp BO-1 26/03/13 100.07 100.55 100.55 0.05 2 2520 11.91 0.52 613 567 2 000
lO-Tanp BO-2 26/03/13 100.06 100.55 12.55 0.52 677 631 2 000
lO-Tanp BO-6 30/04/13 22/04/15 98.90 99.40 99.15 -0.20 2 1400 11.90 0.61 598 562 2 000
lO-Tanp BO-7 30/04/13 22/04/15 98.90 99.70 11.17 0.61 525 489 2 000
lO-Tanp BO-16 03/06/13 26/05/15 85.31 8.62 0.71 258 231 1 000
lO-Tanp BO-8 02/12/13 26/05/15 98.00 10.38 1.16 393 393 2 000
lO-Tanp BO-3 19/12/13 100.00 8.02 1.19 156 157 2 000
lO-Tanp BO-4 26/03/14 94.62 97.00 94.51 -3.29 3 98 13.64 1.42 703 718 2 000
lO-Tanp BO-5 26/03/14 94.51 100.10 10.45 1.42 384 399 2 000
lO-Tawp 5 21/07/16 8.75 3.25 146 224 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 99.10 8.84 3.11 159 234 10 000
Py crvgpo 2 22/04/16 12/04/21 97.80 99.00 8.43 3.11 118 193 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 5.94 0.45 5 000
MocaHepro 3 06/12/12 28/11/14 100.70 100.75 100.70 -0.01 4 40 000 7.24 0.24 118 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 86.00 8.67 2.32 166 219 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.45 100.55 100.46 0.76 7 9450 8.00 0.75 192 167 4 000
OHEJ OrK-5 b-18 25/06/14 98.15 98.30 0.34 3 48 000 8.30 1.68 155 184 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 88.01 99.00 96.93 -0.07 2 3200 10.21 1.67 347 375 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.37 91.99 13.38 3.04 615 689 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 97.02 98.00 97.00 2 57 10.06 1.84 324 359 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 85.01 99.15 8.50 1.44 188 204 4 000
TrK-1 03 25/12/12 14/12/21 7.68 0.30 156 2 000
TrK-1 02 02/07/13 01/07/14 98.60 98.90 98.85 0.05 3 15044 8.35 0.79 222 200 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.00 98.30 98.26 0.08 4 18 10.37 0.90 414 397 7 000
TrK-2
Trk-2 6O-1 17/09/13 24.91 0.95 1864 1 849 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.92 98.75 98.75 3 41 10.23 1.02 389 378 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.20 1.76 341 373 5 000
Wpky TOHepro BO-1 08/04/14 86.01 98.60 9.26 1.47 263 280 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 100.00 100.49 8.36 0.96 207 193 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 246 257 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.90 98.60 98.60 1 41 10.09 0.95 382 367 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 9.09 2.50 202 261 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.57 2.79 240 308 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.20 103.00 3.24 0.96 4 000
AKpoH 3 23/05/12 20/11/13 101.03 102.30 9.13 1.12 271 268 4 000
AKpoH 4 27/05/14 18/05/21 90.00 100.30 10.52 1.60 381 406 4 000
AKpoH 5 27/05/14 18/05/21 93.81 100.30 13.01 1.70 625 655 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.16 98.82 10.17 1.46 354 371 2 000
CTPOUTENIbCTBO U CTPOMMATEPUATIbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.20 100.95 10.07 0.76 397 373 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.38 100.55 100.41 3 7 300 8.85 0.39 268 5 000
JICP 'pynna BO-2 10/09/13 99.72 100.09 100.05 7 328 10.19 0.97 389 375 2 000
JICP 'pynna BO-3 20/03/14 96.90 97.20 97.00 -0.16 8 1174 12.05 1.39 546 559 2 000
JICP I'pynna BO-5 24/07/14 94.70 94.99 11.74 1.75 496 528 2 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.87 99.98 99.87 -0.13 1 15 11.71 0.27 561 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 101.67 101.90 101.90 0.22 3 30900 8.11 0.24 204 2 000
NeHCneuCMY BO-2 23/05/13 100.08 102.99 102.90 0.40 20 58 430 8.35 0.46 214 2 000
TEXHOJNOIMMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 97.50 99.25 98.10 0.35 3 29 267 9.58 4.24 207 296 8 000
POCHAHO 2 20/12/17 98.00 99.25 98.10 0.35 3 26 002 9.58 4.24 207 296 10 000
POCHAHO 3 20/12/17 97.50 98.00 97.51 -0.09 2 2 9.73 4.24 222 311 15 000
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CUCTEMA
A®PK Cuctema 2 14/08/12 12/08/14 99.80 8.58 1.80 178 211 20 000
A®PK Cuctema 3 29/11/12 24/11/16 101.18 101.22 101.22 -0.01 6 22996 6.72 0.22 70 19 000
A®PK Cuctema 1 07/03/13 100.66 101.25 101.15 2 320 7.42 0.48 120 6 000
A®PK Cuctema 4 15/03/16 98.15 98.15 -0.12 3 532 8.79 1.96 192 232 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.01 99.75 99.71 0.15 6 1096 11.13 0.82 497 476 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.45 100.70 100.70 0.25 3 2 650 11.27 0.74 520 494 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.00 100.05 100.00 -0.05 10 1134 10.78 0.07 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 8.09 0.76 199 175 5 000
POCBAHK BO-3 16/05/13 16/11/14 95.04 100.68 7.99 0.65 202 170 10 000
POCBAHK BO-2 08/07/13 88.00 8.23 0.80 209 187 5 000
POCBAHK A3 06/05/11 06/11/13 98.35 98.60 98.56 0.26 8 41 221 8.39 1.10 199 194 5 000
POCBAHK A5 06/05/11 07/11/14 82.00 96.02 0.02 1 1 9.70 1.98 282 323 5 000
AlMb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 99.25 99.97 8.72 1.34 216 226 5 000
Anbda-baHk 2 07/06/13 02/12/16 100.00 101.10 101.09 -0.01 2 10 001 7.82 0.72 178 150 5 000
Anbda-bank BO7 28/02/14 31/08/15 100.00 100.10 100.04 -0.11 8 176 479 8.75 1.41 215 229 5 000
MOM BaHk
MOM BaHnk BO-1 29/11/12 100.78 101.00 101.00 -0.06 4 1742 8.01 0.22 199 5 000
MOM BaHk BO-4 16/12/12 16/12/14 100.25 100.30 100.30 -0.04 4 6 000 8.40 0.26 230 5 000
MOM BaHk 8 09/07/13 09/04/15 92.00 100.32 8.87 0.78 275 252 6 000
MOM BaHnk BO-2 21/03/14 82.00 98.00 11.38 1.41 478 492 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 85.02 99.95 99.95 -0.05 2 10 005 9.34 1.39 275 288 5 000
Homoc 9 15/06/12 14/06/13 100.02 9.13 0.73 306 281 5 000
Homoc BO-3 09/08/13 09/08/15 99.80 100.18 100.06 0.01 3 15 000 9.27 0.89 305 287 5 000
Homoc 11 02/07/14 02/07/14 99.77 100.00 100.00 0.20 1 1 9.71 1.67 297 325 5 000
Homoc BO-2 18/04/13 18/10/14 99.50 99.65 9.10 0.58 323 284 5 000
Homoc 12 25/08/13 28/08/13 100.00 8.67 0.93 241 225 5 000
Bank 3EHUT
BaHk 3ennt BO-2 22/09/12 22/09/13 100.02 100.05 100.01 -0.01 6 11 150 7.42 0.03 5 000
BaHk 3ennt BO-3 15/11/12 15/11/14 100.12 100.18 7.92 0.18 198 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.84 99.87 99.84 -0.01 6 7382 8.11 0.21 210 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.25 100.31 8.16 0.41 198 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.26 100.30 100.29 -0.01 1 5000 8.33 0.43 214 3 000
BaHk 3eHnt BO-1 07/04/12 07/04/13 7.44 0.55 161 119 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 100.50 100.60 100.45 0.05 1 1000 8.49 0.71 245 218 5 000
BaHk 3eHuT 6 02/07/13 01/07/14 100.55 100.69 100.55 6 5410 8.63 0.78 251 228 3 000
BaHk 3eHnT 8 28/08/13 23/08/17 9.41 0.98 311 297 00000 000
BaHk 3enut BO-7 12/04/14 12/04/15 99.95 100.02 99.97 -0.11 11 4692 9.42 1.45 279 296 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 97.00 100.49 8.92 0.44 272 5 000
MpomcB s3b6aHk 5O-4 20/02/13 18/02/15 100.43 9.07 0.44 287 5 000
MpomcB sa3b6aHk 6 17/06/13 99.30 99.65 99.65 0.08 3 12 8.89 0.75 281 256 5 000
MpomcB s3b6aHk 5O-3 04/02/14 98.61 98.85 98.85 0.01 5 120 000 9.71 1.34 315 325 5 000
MpomcB A3b6aHk 13 01/02/18 101.00 100.02 0.02 12 3000 12.61 4.06 514 601 5 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 99.52 99.69 99.69 -0.21 3 15015 9.53 0.97 323 309 5 000
Bank CMNB BO-1 09/10/12 09/04/13 84.59 15.33 0.13 949 5 000
Bank CMNB BO-4 13/12/12 12/12/13 86.00 100.25 8.17 0.25 207 3 000
MKB
MKB 8 10/10/12 08/04/15 100.00 100.15 7.71 0.08 3 000
MKB 7 15/01/13 14/07/15 100.05 100.40 100.22 1 1 8.97 0.35 282 2 000
MKB BO-4 15/10/12 15/04/14 99.95 99.99 99.95 0.03 12 21 935 8.59 0.09 283 5 000
MKB BO-1 22/02/13 22/02/14 99.65 99.90 99.86 4 6 9.00 0.45 280 3 000
MKB BO-3 27/04/13 27/04/15 99.83 99.94 99.90 -0.02 2 231 9.61 0.60 371 334 4 000
MKB BO-5 23/06/14 97.82 98.00 97.90 -0.40 7 43 031 10.78 1.65 405 432 5 000
NETPOKOMMEPL,
MeTtpokommepu, 5 19/12/12 21/12/14 92.00 101.30 8.96 0.27 285 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.00 8.82 0.96 254 239 3 000
Metpokommepr, 5O-02 23/08/13 23/08/15 100.30 100.37 100.25 7 5000 9.11 0.93 285 270 3 000
Metpokommepr, 5O-03 23/02/14 23/08/15 100.21 100.45 100.36 0.16 3 9 9.64 1.38 305 318 5 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.71 99.85 99.80 14 30205 9.16 0.94 289 274 5 000
JIK YPAIICUB
Ypancu6 JNnsmHr 60O-3 29/10/13 100.15 100.20 9.53 0.61 361 326 3 000
Ypancu6 JNnsmHr 6O-1 28/02/14 100.05 100.10 9.72 0.81 357 336 2 000
Ypancu6 JnsmHr 60O-4 03/07/14 98.65 98.75 10.31 0.88 410 392 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 101.05 101.15 101.05 -0.01 1 3000 11.02 1.18 456 457 3 000
Ypancu6 JNnsmHr 6O-6 10/02/15 100.00 100.55 100.60 -0.40 3 77 11.44 1.19 498 499 3 000
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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 1.24 469 474 2 000
Ypancub Nuanir 6O-2 12/01/15 100.66 101.60 11.15 2.05 424 468 2 000
Ypancub Nuanir 6O-9 17/02/15 101.05 101.10 101.10 -0.40 1 2490 11.44 2.15 449 497 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 98.24 98.25 98.25 -0.03 6 6 030 12.34 0.87 613 595 3 000
PeHKan BO-2 09/08/13 09/08/15 100.40 100.50 100.50 0.09 5 10 078 12.65 0.88 644 626 2 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.39 100.51 100.40 -0.11 5 1665 14.13 1.34 757 767 2 000
TKC BO-4 18/04/13 16/04/15 100.17 100.30 100.30 0.08 3 19 904 13.06 0.57 720 680 2 000
TKC BO-6 16/07/13 09/07/15 100.10 100.20 100.20 15 1411 14.04 0.81 789 768 2 000
TKC 2 28/07/13 105.12 105.48 105.48 0.35 26 8 100 13.53 0.83 736 716 1 000
TKC BO-1 20/09/13 100.17 100.62 100.16 -0.47 14 839 14.53 0.93 827 811 2 000
TKC BO-2 29/11/11 26/11/13 102.32 102.47 102.47 0.02 55 9724 14.64 1.10 824 819 2 000
CesasHon BaHk
CassHon BaHk 1 08/08/13 06/08/15 100.15 100.19 100.19 -0.13 19 1768 14.47 0.87 826 808 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.06 100.35 100.06 -0.24 1 15 10.24 0.17 432 5 000
EABP
EABP 3 29/10/13 25/10/16 86.00 100.00 7.58 1.08 120 113 5 000
EABP 1 03/02/14 28/01/19 100.45 101.24 100.85 10 2000 8.08 1.32 153 162 5 000
EABP 4 11/02/14 06/02/18 99.57 99.57 0.21 8 3735 8.18 1.36 160 172 5 000
EABP 2 26/02/15 21/02/19 100.00 110.05 8.60 2.24 162 213 5 000
HOHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 101.23 8.20 0.17 227 10 000
OHukpeanT BanHk BO02 30/08/13 27/02/15 99.90 100.07 100.05 0.05 1 1 8.62 0.95 234 219 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 93.80 8.79 0.96 250 236 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 101.12 9.07 0.96 278 264 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 8.64 1.19 218 219 5 000
HOHukpeanT Bank 1 07/09/16 9.16 3.61 178 261 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 86.00 101.06 7.96 1.17 151 151 10 000
Pandxpaiizen 65O-7 27/11/13 100.35 7.90 1.19 144 145 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 238 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 85.52 100.45 100.41 -0.04 9 7720 8.41 0.16 250 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.90 100.34 100.00 1 1250 9.19 0.52 341 295 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.85 100.15 99.85 -0.34 5 2504 9.75 1.08 337 330 5 000
BocTt-3kcnpecc
BocTt-3kenp bBaHk BO-2 27/09/12 25/09/14 100.05 100.14 7.45 0.04 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.64 0.58 177 138 1 000
BocTt-Okenp bank BO-4 16/08/13 14/08/15 100.26 100.39 100.30 0.22 2 1010 11.08 0.89 485 468 3 000
BocTt-3kenp bank BO-5 19/04/12 17/10/13 99.00 99.90 10.35 1.03 401 390 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 94.00 100.00 8.02 0.25 193 5 000
XK BaHk 5 19/10/11 17/04/13 99.50 100.08 100.08 0.08 1 3000 8.62 0.58 275 236 4 000
XK baHk BO-3 22/10/13 22/04/14 99.15 9.25 1.07 288 280 4 000
XK BaHk 7 26/04/12 23/04/15 99.87 10.09 2.31 308 361 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.20 100.10 8.43 1.44 181 197 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 16/09/13 14/09/15 100.02 100.15 100.10 6 4850 9.32 0.96 304 289 2 000
Py cdmHancbanrk 9 17/09/13 15/09/15 100.02 100.17 100.06 0.01 1 1 9.36 0.96 307 293 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 96.00 99.50 9.09 0.79 296 274 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.25 99.75 9.45 0.96 316 302 4 000
Py cqmHancbank 10 12/11/13 10/11/15 85.00 100.00 9.24 1.11 283 279 2 000
Py cqmHancbank 11 13/11/13 11/11/15 100.00 8.09 1.12 168 164 2 000
OENbTA KPEOUT
[Nenbta Kpeant BO3 07/08/13 07/08/15 100.25 100.39 100.27 5 65001 9.11 0.88 289 272 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 96.71 97.30 97.30 0.55 1 5 9.07 1.66 233 261 5 000
Oenbta Kpeaut 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTN BbaHk BO-3 01/11/12 30/10/14 100.27 100.35 8.32 0.14 246 4 000
OTN BaHk BO-2 04/03/14 03/03/15 99.60 99.75 99.75 0.15 1 5 10.97 1.40 437 451 6 000
OTMN BaHk 2 25/03/14 96.21 96.70 96.66 6 1262 10.95 1.42 434 449 3 000
OTN BbaHk BO-1 29/07/14 95.46 95.60 95.60 0.17 5 18 010 10.86 1.76 407 439 5 000
CKB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.60 101.25 5.49 0.23 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.60 101.00 10.47 0.69 446 416 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.95 100.05 8.78 0.08 2 000
CKB-BaHk BO-6 09/07/13 08/06/14 98.11 99.10 0.89 3 40 000 9.86 0.81 372 350 2 000
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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.
KpenEs pbaHk 6 21/08/12 18/02/14 100.50 9.83 1.37 325 337 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.93 100.10 99.98 0.22 3 5011 10.25 1.35 369 379 5 000
KpenEs pbaHk BO-1 27/04/14 95.00 99.89 96.72 2 452 10.60 1.51 394 414 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 99.65 100.00 100.00 0.45 9 22852 9.19 1.02 285 274 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.40 100.60 100.60 0.20 2 545 9.78 0.76 368 344 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.90 100.25 7.90 0.27 180 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.90 100.25 100.15 1 500 7.90 0.27 180 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.19 9.81 0.58 394 355 2 000
CBsaA3b-baHk
Cassbbank 03 20/12/12 09/12/21 98.05 98.05 -1.95 3 12 200 16.53 0.27 1042 5 000
Cassbbank 04 24/04/13 13/04/22 101.00 9.18 0.59 329 291 5 000
Cassbbank 05 16/04/15 07/04/22 85.05 9.72 2.44 266 324 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.75 99.90 99.83 0.03 2 225 11.02 0.10 524 2 000
CypnocTtpouTtenbHbIN 6aHK
Cy pocTp BO0O1 03/03/13 03/03/14 99.30 100.05 11.29 0.47 507 2 000
CypocTp 04 10/04/12 08/10/13 98.51 99.50 99.50 -0.50 3 841 11.82 1.00 550 537 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 98.11 100.15 98.70 13.70 10 109 513 12.48 0.39 631 2 000
MeTkomGaHk 01 13/04/13 15/04/15 96.10 10.79 0.56 494 454 2 000
MeTtannuHBecT6aHK
MeTannuHs ect6aHk 01 19/12/12 22/06/15 100.07 100.14 9.89 0.27 378 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 95.96 100.02 10.33 1.77 354 386 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.06 100.12 100.12 0.06 5 50 000 9.75 0.21 374 3 000
JNNOKO-BaHk
JIOKO-BbaHk BO1 07/02/13 06/02/14 85.41 100.42 8.99 0.41 281 3 000
JIOKO-BaHk 05 25/07/13 23/07/13 100.00 10.20 0.84 402 382 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 99.75 100.25 10.89 0.90 466 449 3 000
3ancu6komGaHk
3ancubkombark 5O1 21/12/12 20/06/14 99.30 100.00 99.96 -0.04 1 5000 10.03 0.28 392 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.16 100.30 100.25 -0.05 2 5010 12.55 0.90 632 615 2 000
TaTtdoHp6GaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.80 99.90 11.17 1.22 469 472 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.70 100.00 4.41 0.10 2 000
TartdoHabaHk BO-3 29/11/12  27/11/14 100.30 100.54 100.30 -0.25 5 1692 10.91 0.22 489 2 000
TatdoHabaHk 7 16/12/11 14/12/12 99.90 100.00 100.00 2 187 10.13 0.26 403 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 99.85 100.00 99.95 -0.10 2 20 010 11.69 0.44 549 3 000
TatdoHabaHk 6 28/02/12 26/02/13 100.00 100.15 100.00 -0.15 3 155 10.52 0.46 431 2 000
TartdoHabaHk BO-5 09/04/13 07/04/15 99.55 99.70 99.60 10 11631 12.08 0.55 625 583 2 000
PET’MOHAIBHbIE
MOCKBA
Mocksa 54 05/09/12 -3.80 0.00 15 000
Mocksa 61 03/06/13 106.00 106.70 106.70 2 11 5.64 0.70 30 000
Mocksa 53 01/09/13 100.25 100.45 100.45 -0.25 2 8 6.62 0.96 34 19 15 000
Mocksa 63 10/12/13 109.70 109.90 109.90 0.10 1 320 6.83 1.16 38 38 15 000
Mocksa 62 08/06/14 108.50 109.05 108.50 0.40 5 124 7.40 1.59 70 94 35 000
Mocksa 39 21/07/14 98.79 99.45 98.85 0.30 2 42 700 7.82 1.76 104 135 10 000
Mocksa 64 24/06/15 97.80 98.97 98.00 0.76 3 5295 7.96 2.54 87 148 20 000
Mocksa 44 16/11/15 110.01 113.70 0.50 1 4570 7.61 2.65 49 113 40 000
Mocks a 56 22/09/16 96.90 97.75 96.90 -0.71 20 2037 8.07 3.46 73 153 20 000
Mocksa 49 14/06/17 96.50 97.50 97.99 2.39 3 321 7.65 4.05 18 105 25 000
Mocksa 48 11/06/22 87.00 91.13 91.14 2.14 8 644 8.05 6.97 13 104 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.81 102.00 102.50 1.30 5 16 542 5.60 0.73 19 000
MockoB ckast O6n 7 16/04/14 99.40 99.65 99.65 0.24 1 3 8.40 1.48 176 194 16 000
HUXEINOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 100.90 101.30 6.66 0.22 62 3 000
Hwxeropoackas O6n 4 17/11/12 98.05 101.80 4.99 0.18 3 000
Hwxeropoackas O6n 6 07/10/15 99.80 100.20 99.90 -0.10 2 42 248 8.42 1.85 160 195 5 000
Hwxeropoackas O6n 7 16/11/16 102.90 103.20 8.73 2.31 172 225 8 000
CAMAPCKAS1 OBNn
Camapckasn O6n 5 19/12/13 102.00 102.20 7.87 1.19 141 142 8 000
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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.
Camapckasi O6n 6 10/05/13 104.65 104.80 104.65 0.05 4 323 7.92 0.64 197 164 2 000
Camapckasi O6n 7 30/11/16 97.75 97.89 97.90 2 1900 8.75 2.19 178 228 12 000
AKYTUA
Aky Tna 1 11/04/13 100.01 100.30 100.05 1 3396 8.01 0.32 188 3 000
Aky A 9 19/09/13 101.21 101.30 7.46 0.56 162 121 2 000
Aky Tna 7 17/04/14 98.02 103.00 8.03 1.24 154 158 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckui kpai 2 14/12/12 86.00 99.80 0.33 2 000
KpacHopap 02 05/11/15 100.01 100.90 100.70 -0.20 10 64 800 8.60 1.26 209 214 1 000
KpacHopapckuii kpai 3 27/09/14 99.90 100.30 100.15 -0.34 2 10 000 8.10 1.42 149 164 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpan 4 08/11/12 100.25 100.57 100.57 0.07 1 10 6.89 0.16 99 10 000
KpacHosipckuit kpaii 5 29/11/16 101.71 101.85 101.75 0.03 1 15000 8.18 1.60 147 172 9 000
KOMU
Komu Pecn 7 22/11/13 98.03 100.70 6.96 0.67 96 66 1 000
Komu Pecn 9 18/10/14 97.00 100.00 9.14 1.48 249 268 2 000
Komu Pecn 8 03/12/15 94.00 94.91 8.63 2.42 158 215 1 000
Komu Pecn 10 15/12/16 9.02 2.45 196 254 2 000
yaOMyPTUA
Yamy ptusi 05 24/11/16 103.50 104.30 8.66 2.58 156 218 2 000
KOCTPOMCKASA OBJNACTb
KocTpomckas obnactb 5 20/12/12 100.40 100.48 100.48 -0.02 1 7733 7.41 0.27 131 3 000
KocTpomckas obnacTtb 6 17/11/16 101.00 101.90 101.00 -0.30 1 2 9.29 1.96 242 282 4 000
BONOroacKAsi oen
Bonoroackas obn. 02 14/12/16 9.61 2.35 259 313 3 000
PECN KAPENUA
Kapenus 14 30/11/16 101.50 102.00 9.10 1.81 229 263 1 000
SAPOCIIABCKAS OBJACTb
ApocnaBckas O6n 9 16/05/13 98.00 100.90 7.51 0.66 153 121 3 000
Apocnasckas O6n 10 15/04/14 99.30 99.75 8.66 1.26 215 220 3 000
ApocnaBckas O6n 11 21/08/15 100.40 100.50 100.50 10 79 600 8.96 2.31 195 248 3 000
PA3AHCKAS OBIIACTb
PsizaHckas O6n 1 27/11/14 99.30 100.40 8.54 1.22 206 209 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.86 100.95 100.85 4 20 000 7.25 0.27 114 2 000
XMAO-tOrpa 8 19/12/13 103.90 104.43 7.31 1.24 82 86 2 000
CBEPOJIOBCKASA OBIIACTb
Ceepparnosckas obn. 01 11/12/16 101.50 102.10 101.50 -0.30 2 7490 8.61 1.92 175 214 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 8.94 1.16 249 249 4 000
Teepckaa O6n 6 12/06/14 8.12 0.88 191 173 3 000
Teepckaa O6n 7 15/12/15 9.51 2.55 242 303 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 29/04/15 105.125 105.500 1.62 1.48 2.50 120
RUSSIA'17 3.25% usD 04/04/17 104.750 105.250 2.15 2.04 4.22 145
RUSSIA'18 11% usD 24/07/18 145.889 147.056 2.53 2.36 4.69 0.24 161
RUSSIA'30 7.5% usD 31/03/30 126.292 126.545 2.86 2.83 5.34 0.06 147
RUSSIA20 5% USD 29/04/20 114.750 115.250 2.84 2.77 6.43 -0.25 152
RUSSIA'22 4.5% USD 04/04/22 111.750 112.250 3.07 3.02 7.84 -0.25 144
RUSSIA'28 12.75% USD 24/06/28 195.395 196.658 4.34 4.27 9.35 0.45 235
RUSSIA'42 5.625% USD 04/04/42 120.750 121.125 4.37 4.35 15.71 0.13 192
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.579 101.704 1.87 1.66 0.60 151
GAZST'13 5.625% USD 22/07/13 102.000 103.000 2.24 0.60 0.60 189
RBS D'13 9.625% USD 01/03/13 103.734 103.883 1.51 1.20 0.46 -0.05 115
GAZPR'13 7.343% USD 11/04/13 103.150 103.650 1.81 0.96 0.56 -0.20 146
GAZPR'13 7.51% USD 31/07/13 105.220 105.546 1.49 1.14 0.86 -0.01 115
GAZPR'14 10.5% USD 25/03/14 111.630 112.380 2.72 2.25 1.41 237
GAZPR'14 10.5% uUsD 08/03/14 111.630 112.380 2.49 2.01 1.40 214
GAZPR'14 8.125% uUsD 31/07/14 110.386 110.635 2.43 2.30 1.77 -0.01 206
GAZPR'15 5.092% uUsD 29/11/15 106.622 107.119 291 2.76 2.97 0.01 246
GAZPR'16 6.212% uUsD 22/11/16 111.606 112.077 3.23 3.11 3.72 0.19 263
GAZPR'18 8.146% uUsD 11/04/18 122.942 123.948 3.57 3.39 4.58 0.16 271
GAZPR'19 9.25% uUsD 23/04/19 131.173 131.879 3.86 3.76 5.17 0.18 281
GAZPR'22 6.51% uUsD 07/03/22 118.607 119.628 4.12 4.00 7.43 0.22 257
GAZPR'34 8.625% uUsD 28/04/34 142.261 143.307 5.31 5.25 11.66 0.14 312
GAZPR'37 7.288% uUsD 16/08/37 128.297 128.806 5.24 5.21 13.24 296
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 105.254 107.254 1.77 -0.36 0.88 142
TRANSN'14 5.67% uUsD 05/03/14 104.458 105.322 2.57 1.99 1.44 222
TRANSN'18 8.7% USD 07/08/18 129.933 130.308 3.11 3.05 4.87 0.03 217
PXO
RZD'17 5.739% USD 03/04/17 111.371 111.858 3.05 2.94 4.01 0.14 237
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 100.464 101.464 5.27 5.05 4.46 0.53 452
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.501 100.551 2.56 2.18 0.13 233
VTB'15 6.465% USD 04/03/15 107.222 107.719 3.39 3.19 2.33 0.01 301
VTB'18 6.315% USD 22/02/18 107.030 108.030 4.83 4.63 4.70 0.17 400
VTB'18 6.875% USD 29/05/18 109.430 109.945 4.96 4.86 4.78 0.29 409
VTB'20 6.551% uUsD 13/10/20 107.500 108.250 5.39 5.28 6.31 0.05 409
VTB'35 6.25% uUsD 30/06/35 107.074 107.575 5.69 5.65 12.66 0.07 344
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.130 103.380 2.54 2.17 0.65 221
BANK OF MOS'15 6.699% USD 11/03/15 106.500 107.000 3.94 3.73 2.34 0.36 355
BOM CAPITAL'15 6.699% USD 11/03/15 99.136 100.136 7.08 6.64 2.34 -0.02 679
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 104.530 105.530 3.80 3.52 3.38 0.32 329
VEB'17 5.45% uUsD 22/11/17 109.140 109.641 3.51 3.41 4.55 0.09 271
VEB'20 6.902% uUsD 09/07/20 118.411 118.916 4.12 4.05 6.26 0.11 283
VEB'25 6.8% uUsD 22/11/25 118.958 119.465 4.84 4.79 9.15 0.67 292
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.251 104.376 2.45 2.30 0.77 -0.33 212
GAZPROMB'14 6.25% USD 15/12/14 106.115 106.514 3.40 3.23 2.11 303
GAZPROMB'15 6.5% USD 23/09/15 108.361 108.868 3.56 3.39 2.73 0.31 313
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.502 103.732 1.90 1.57 0.66 -0.01 156
ROSSELKH'14 7.125% USD 14/01/14 106.008 106.500 251 2.15 1.28 -0.01 217
ROSSELKH'14 9% USD 11/06/14 111.057 111.453 2.47 2.25 1.62 -0.01 211
ROSSELKH'17 6.299% USD 15/05/17 111.071 111.574 3.69 3.58 4.08 0.60 301
ROSSELKH'18 7.75% USD 29/05/18 118.566 119.067 4.07 3.98 4.73 -0.08 319
ROSSELKH'21 6% USD 03/06/21 101.987 102.612 5.40 5.22 3.34 492
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.198 103.542 1.65 1.15 0.65 -0.08 131
SBER'13 6.468% USD 02/07/13 103.809 104.154 1.65 1.23 0.79 -0.09 131
SBER'15 5.499% usD 07/07/15 108.125 108.625 2.49 231 2.63 206
SBER'17 5.4% usD 24/03/17 108.125 108.750 3.45 3.30 4.00 0.12 279
SBER'21 5.717% usD 16/06/21 108.520 109.520 4.53 4.39 7.01 0.13 307
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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 24/04/13 103.435 103.903 3.15 2.40 0.59 0.05 283
EVRAZ'15 8.25% uUsD 10/11/15 109.085 110.085 5.09 4.77 2.79 0.38 468
EVRAZ'18 9.5% UsD 24/04/18 112.288 113.288 6.82 6.62 4.41 1.18 607
EVRAZ'18 6.75% UsD 27/04/18 100.557 101.557 6.63 6.41 4.66 1.06 583
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.350 106.350 7.48 7.05 2.27 -0.30 720
Anpoca
ALROSA'14 8.875% UsD 17/11/14 111.495 111.981 3.35 3.13 1.99 0.11 298
ALROSA'20 7.75% UsD 03/11/20 112.402 113.403 5.81 5.67 6.16 0.17 453
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.750 104.250 2.32 1.54 0.61 0.15 197
VIP FIN'16 6.493% UsD 02/02/16 105.190 105.190 4.81 4.81 3.08 437
VIMPELC'16 8.25% UsD 23/05/16 110.679 111.194 5.04 4.90 3.21 0.16 457
VIMPELC'18 9.125% uUsbD 30/04/18 115.555 116.066 5.84 5.74 4.48 0.40 503
VIP FIN'21 7.748% uUsbD 02/02/21 107.000 108.000 6.64 6.49 6.35 1.00 534
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.807 109.200 2.14 1.97 2.00 0.11 176
LUKOIL'17 6.356% uUsbD 07/06/17 113.563 113.969 3.24 3.15 4.14 0.25 254
LUKOIL'19 7.25% uUsbD 05/11/19 120.965 121.480 3.86 3.79 5.73 0.18 269
LUKOIL'20 6.125% uUsbD 09/11/20 113.612 114.119 4.14 4.07 6.54 0.18 278
LUKOIL'22 6.656% uUsbD 07/06/22 119.275 120.033 4.22 4.13 7.44 0.23 264
MTC
MTS'20 8.625% uUsbD 22/06/20 121.316 121.826 5.25 5.18 5.93 0.18 402
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 106.894 107.194 3.16 3.07 3.14 -0.06 268
NOVATEK'21 6.604% uUsbD 03/02/21 116.500 117.000 4.24 4.18 6.69 0.25 288
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 105.962 106.680 2.80 2.01 0.85 -0.02 247
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.625 110.250 3.03 2.65 1.48 0.16 268
SEVERSTAL'17 6.7% uUsbD 25/10/17 106.698 107.199 5.19 5.08 4.34 0.51 445
TMK
TMK'18 7.75% uUsbD 27/01/18 101.484 102.484 7.41 7.18 4.46 1.05 669
THK
TNK-BP'13 7.5% uUsbD 13/03/13 103.200 106.200 1.03 -4.68
TNK-BP'15 6.25% uUsbD 02/02/15 107.877 108.826 2.81 2.42 2.24 0.13 242
TNK-BP'16 7.5% uUsD 18/07/16 115.971 116.480 3.06 2.93 3.42 0.18 252
TNK-BP'17 6.625% uUsbD 20/03/17 113.463 114.478 3.39 3.16 3.91 0.23 273
TNK-BP'18 7.875% uUsD 13/03/18 120.998 122.034 3.63 3.44 4.67 0.22 278
TNK-BP'20 7.25% uUsbD 02/02/20 120.898 121.962 3.96 3.81 5.97 0.18 274
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 104.950 105.200 2.76 2.45 0.76 0.42 244
ALFA BANK'15 8% UsD 18/03/15 107.568 108.571 4.77 4.36 2.25 0.01 441
ALFA BANK'17 7.875% UsD 25/09/17 108.333 109.333 5.93 5.71 4.15 0.27 524
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 101.550 102.550 3.13 -0.59 0.26 0.05 280
NOMOS BANK'13 6.5% UsD 21/10/13 101.814 102.314 4.79 4.32 1.06 0.01 449
NOMOS BANK'15 8.75% USD 21/10/15 104.996 105.996 6.93 6.58 2.71 0.02 659
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.986 105.236 4.59 4.29 0.81 -0.02 429
PSB FINANC'14 6.2% UsD 25/04/14 100.129 100.629 6.11 5.78 1.53 0.13 584
PROMSVYAZB'15 12.75% USD 27/05/15 109.760 110.760 8.61 8.22 2.31 0.01 837
PROMSVYAZB'16 11.25% USD 08/07/16 106.751 108.751 9.11 8.51 3.18 0.02 876
XK®db
HOME CREDIT'14 7% UsD 18/03/14 103.257 103.757 4.74 4.40 1.41 0.01 443
]
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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
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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.
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