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OcHoBHBIE cOOBITHA /CTP. 2/

BHeurHuii poIHOK oJara /cTp. 3/

e TymobanpHBIH HOKYC HalleJIeH Ha eBPOIEHCKUE COOBITHUS

JleHeKHO-KpeUTHBII PBIHOK /CTP. 4/

* HpO/IO.TI}KEHI/Ie HaJIOT'OBOI'O II€EpHOo/Jia OKAXET AaBJIEHUE Ha PbIHOK

» PyGip HeMHOrO yKpenuics Ha GpoHe coXpaHeHus 6e3bIIeHHOCTH

Poccuiickuii 10JTOBOM PBIHOK /CTP. 5/

* EBp0oOOHZBI IPOIOIIKAIOT KOPPEKIIUIO

¢ JloKa/JIbHBIR PBIHOK 3aBEPIINJI HEAEIIIO B GOKOBUKE

KopnopaTuBHbie coO0ObITHA /CTP. 6/

¢ Pacmazckas: oxumaemMo c1a0ble TOKA3aTeTd B OTUYETHOCTH 3a 1H12, 6yMam

KOMITaHUU ITIPUBJIEKATEJIbHBI B paAMKaX CEKTOpa

IlepBUYHBINI PBIHOK /cTp. 8/

ITpuio:xenua

¢ PegynpraTs! TOproB pybseBbimMu oburanusivmu Ha MMBB /crp. 9/

» Kaprs! noxogHocTu py6s1eBOro peIiHKa /cTp. 17/

* Pesysnprarhl TOproB eBpoboHaMu /cTp. 18/

¢ KapTsl 10X0THOCTH pbIHKA €BPOOOH/IOB /CTp. 20/

EMBI+ Global Sovereign Spread
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BAHKOBCKASI TPYIITIA 3EHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHUI PHIHOK A0JTa
UST-10 yield 177 V -0.01 1.39
UST 10-2Y sprd 151 VY -1 117
EMBI+Glob. 204 A 3 282
EMBI+Rus sprd 169 V -1 161
Russia’30 yield 298 A 0.04 2.85
JleHe KHbIA PHIHOK
Libor-3m 037 V 0.00 0.37
Euribor-3m 023 V 0.00 0.23
MosPrime-1m 647 V -0.01 5.75
Kopcuera B 1B 857.5 A 14.6 446
Jlenos. B ILIB 858 A 8.0 61
NDF RU 3m 63 V -0.1 5
Ba/IIOTHBII PEIHOK
USD/RUB 31244 A 0.064 28.98
EUR/RUB 40484 V -0.262 38.48
EUR/USD 1297 Y -0.008 1.21
Kopsuna 11B 35382 V¥ -0.133  33.33
DXY Unnexc 79.411 A 0.356 78.71
d)OHIlOB]:Ie HHIAEKCBI
RTS 15159 A 0.9% 1228
Dow Jones 13596.9 A 0.14% 12101
DAX 73895 V¥V -0.02% 5969
Nikkei 225 9087 A 0.25% 8296
Shanghai Comp. 2024.8 V¥ -0.14% 2025
CBIpBeB]:Ie PBIHKH
Hedrs Urals 109.4 A 0.29% 88
Hedrs Brent 10.0 A 0.35% 89
Bosoto 1768.6 A 0.10% 1540
CRB Index 3069 VY -0.48% 267

Hcmounuxk: Reuters, Bloomberg, I[B
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3Ha4. A 3a JleHb MIN.

Price Return

OFZ 117.2 0.18 107.5
Muni 1108 VY -0.20 110.5
Corp 111.5 0.11 110.7
Corp-10 156 VY -0.01 115.5
Total Return

OFZ 267.4 0.50 233.3
Muni 3436 V¥ -0.42 324.8
Corp 342.8 0.49 323.6
Corp-10 343.8 0.19 324.6
OGBpeM TOProB B cermeHTe (MIH py6.)

OFZ 2921 2123 o
Muni 598 V¥ -120 10
Corp 6 525 880 19

Hcemounux: MMBB, bark BEHUT
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PbIHOK

I's1aBHBIE HOBOCTU

CraBka 1-ro0 KynmoHa no Oup:xkeBbIM oOsuramusaM OAO «MKB» cepuu BO-02 o6bemMoM 3 MJIpA py0d. yCTAaHOBJEHA IIO
pesyJabTaTaM co0opa 3aABOK Ha YPOBHeE 9,75% rofA0BBIX. YCJIOBUAMH BBIITyCKA IIPeAycMOTpeHa rojosas odepra. /dunam/

Pecnyoauka Mapuii JJ1 IVIAHUPYET MPOBECTH C 27 CEHTAOPS MO 1 OKTAOPS cOOp 3aABOK HA OO/IMramuyi HOMHHAJIbHBIM
oobpeMoM 1,5 MipA pyo. Cpok obOpalijeHusi BBIIyCKa COCTABUT 3 Tofla, IOTallleHre HOMHHAJIBHOW CTOMMOCTH OOJIHUTraluil OCYIIECTBIISETCS
aMOPTU3AIMOHHBIMH YaCTAMH: B JIaTy BBIIUIATBI 4-TO KyINOHA - 20% U JaThl BBILIATHI 8-T0 M 12-TO KYIOHOB IO 40% OT HOMUHAJIBHOMN
croumocru. /OuHam/

CraBka 1-ro KynmoHa mo aecarwierHuM ooauramuaM OCAO «PECO-TapanTus» cepud 02 yCTaHOBJeHA HAa ypoBHe 8,7%
TrOJXOBBIX. YCJIOBUSMH BBIIyCKA IIpeycCMOTpeHa rojioBas odepra. /Ounam/

EVRAZ plc 3axk1i04yu/i JOTOBOP ¢ KOMIAHHEH «YpajJBaroH3aBoJ», KOTOPbBIIl yCTaHABJIMBAeT B3aMMHbI€ 00A3aTEJILCTBA IO
3aKyIlKe MeTa/VIONPOKaTa U KeJIe3HOJOPOKHBIX KoJIeC Ha IepUo/, ¢ 2012 110 2017 IT. /Punam/

OcHOBHbBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

21.09.2012 — IATHULA

* Bermutara kynona: M/IM Bauk, BO-02 (8.15%, 203.2 vuH py6.), BTB, BO-06 (8.5%, 211.9 MIH
py6.), EBpazXoaaguur ®unanc, 01 (9.25%, 461.2 vl py6.), EBpazXoaauuar ®unanc, 03 (9.25%,
230.6 MiH py06.), TatHedTH, BO-01 (7.25%, 180.7 MuH py6.), TKC Bank, BO-01 (14.22%, 113.4 MJIH
py6.), Poccenbxo3bank, 2016 (LPN) (4.727%, 11.8 MJIH 10J11.)

» Pazmemienne: MockoBckast o0beJHeHHasA daeKTpocereBasa komnanus (MOJCK), BO-01 (5
MJIpA Py0.)

CeromHs: 24.09.2012 — IIOHEAEJIbHUK

* Berwiara kymona: MockBa, 56 (7%, 705.8 win py6.), bauk 3enur, BO-02 (7.75%, 195.3 MJIH
py6.), Pycckuit Mexaynapoaubiii Bauk, 03 (10.5%, 57.9 miuH py6.), FTaznpom6auk, 2015 (LPN)
(6.5%, 32.5 vutH mosuL.), AxMuHHCTpanua ropoga Tomcka, 34003 (10.13%, 14.1 MutH py0.), Bank
Cankr-Ilerepoypr, BO-02 (9%, 224.4 muH py6.), Coepoank Poccuu OAO, 2017 (LPN) (5.4%,
33.7 wH py6.), Beimneakom, 02 (8.85%, 441.3 mutH py6.)

* Pazmemenue: Maraur, BO-07 (5 mipz py6.)
* Odepra: Pychunanc bauk, 08 (2 wipa py6.)

3aBTpa: 24.09.2012 — MOHEAEJIBHUK

Cratmeruka  CIIIA:  Consumer °Bpiuiara xymona: IOTaiip-®unanc, BO-01 (12.5%, 46.7 min py6.), IOTaiip-Punanc, 50-02

Confidence (12.5%, 46.7 mun py6.), Pocceabpxo3bank, 2013, RUR (LPN) (7.5%, 1.1 mupp py6.), AJIPOCA, 20
(8.95%, 66.9 mun py6.), AJIPOCA, 22 (8.25%, 164.5 miH py6.), ®CK EAC, 06 (7.15%, 356.5 MIH
py6.), ®CK EJC, 08 (7.15%, 356.5 muH pyb.), ®CK EAC, 10 (7.75%, 386.4 muH py0.), Anbda-baHk,
2017-2 (LPN) (7.875%, 39.3 muH nost.), KpacHogapckuii kpaii, 34003 (8.3%, 165.5 s pyo.),
®IVYII «Iloura Poccun», 01 (8.25%, 287.9 mun py6.), UCO I'lIB-Unorexa [ABa, A (7.5%, 20.9
mitH py6.), BHII Ilapu6a bauk, o1 (7.7%, 76.7 muH py6.), OTII Bauk , 02 (8.25%, 102.8 MiH py6.),
P2K/1, 2031, GBP (LPN) (7.487%, 24.3 M py6.), Bauk Pycckuii cranaapr, BO-02 (9%, 224.4
wiH py6.), Bauk I'lTB-Unoreka, 2046-C, RUB (RMBS, FRN) (12%, 2.7 miH py6.), Bauk I'IIb-
HUnoreka, 2047-C, RUB (RMBS, Step Up) (11.5%), bauk I'lITb-Unoreka, 2047-Da, RUB
(RMBS) (12%, 3.5 vutx gosut.), Bauk I'lTb-Unoreka, 2047-Dz, RUB (RMBS) (12%, 1.2 muH py6.),
Bauk I'lIB-Unoreka, 2046-B, RUB (RMBS, FRN) (9%, 3 win py6.), bBauk I'TIb-Unoreka,
2047-A1, RUB (RMBS, Step Up) (8.35%, 13.4 miH py6.), bauk I'll b-Unoreka, 2047-B, RUB
(RMBS, Step Up) (8.75%, 2.3 mun py6.), bauk I'lTb-Unoreka, 2047-A2 (RMBS, Step Up)
(8.5%, 2.2 muiH py6.), HamoHaisHbIA kanmuras, 01 (13%, 194.4 miH py6.), KUT ®unanc UbB
(000), 2040-A (RMBS) (8.75%, 21.9 MmuH py0.)

* IToramenue: HanpoHa IbHBIH KamuTas, 01 (3 wipza py6.)

* Odepra: Pychpunanc Bank, 09 (2 mipz py6.), TexuoHUKOJ/Ib-®unanc, B0-02 (2.5 mipsa
py6.), TpanckanuraiGauk, 02 (1.8 wipz py6.), I'pamxaanckue camosiersr Cyxoro, 01 (5 Mips

py0.)

e Pazamemienue: MockoBckuii Kpeaurnsiii 6ank, B0-02 (3 wipag py6.), IlepBsbria
0O6bequnennslii bank (IlepBoGank), O-03 (2 miipzx py6.), PECO I'apanTus, 02 (5 miapg pyo.),
Tyabckas 00J1acTh, 34002 (5 Mapz pyo.)
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PbIHOK
L=
BHeurHUU PBIHOK 10JIra
. . Baadumup Eecmugiees

I'roGanbHbIN (POKyC HalleIeH Ha eBPOoIelicKhe COOBITHA v.evstifeev@zenit.ru

TMoHmsKaTesIbHAsT KOPPEKIHUSA Ha I7I00a/IbHBIX PhIHKAX, BbI3BAHHAs PacTBOpeHHEM diibopuu
oT mpuHATHIX perreHuit O®PC mo HOBOMY payHAy IpOTPaMMbI BBIKYIa AKTHBOB, K KOHILY Kpusas US Treasures
MPOIILJION HEZEIN CMEHUJIACH CIIOKOMHOMN AMHAMUKON PUCKOBAHHBIX aKTUBOB. TakuM o6pa3om,

—_2 08,12 '23.07.12 —320,00.12

GOJIBIIIHCTBO (I)OHI[OBI)IX HUH/IEKCOB, PUCKOBAaHHBIX BAJIIOT U CBhIPbA B IE€HAX OKa3a/IUCh HUXKE

YPOBHEH, KOTOpble HabJIo/aIiuCch Ha phIHKe 70 o0bsBienus QE3 or ®PC CIIA. C oxHoii 317
o 2.8 1
CTOPOHBI 3TO IIOATBEPXKAAET DPHIHOYHYIO aKCHOMY O «IIpofia’ke Ha (axrax», ¢ Apyrod — 25 ]

OTpa’kaeT HeJOBepHe HHBECTOPOB K HOBBIM IIPOTPaMMa BBIKYNa, W, COMHEBAsCh B HX .
3¢ deKTUBHOCTH, OHU MPEIOYUTAIOT CKOPEe PearupoBaTh Ha YXy/AIIAIOIIYIOCS SKOHOMIYECKYIO 19 1
CTaTHCTHUKY. 16
1.3 7
1.0 7

Ilocte Toro, kak EIIB 00BABWJI O TOTOBHOCTH IOAZEPKUBATH [IOJITOBBIE PBHIHKU
po6IEMHBIX SKOHOMHUK, KOTOPBIE IOJIYYAI0T IIOMOIIb MEXK/IyHAPOIHBIX KPEJUTOPOB, OCHOBHOM

eBpomeiickoli TeMoil ocraercsa McmaHus, KOTOpas B HACTOSINMN MOMEHT OOCY:KIaeT ¢ 04 1

EBpokomMuccuell napaMeTpbl IPeIOCTaBIeHUs IOMOIIH. AKIIEHT, Cy/s 1o uMemwomieics B8 CMU 0.1+ " i ; ; )
nHpOpManuyY, AesaeTcsi HE HA MOIBITKHM H3MEHUTHh IIapaMeTphl OI0/pKeTa, 3aCTAaBUB elle v sy 5Y 7Y 10Y 30Y
GoJbIle «3ATAHYTH TOACA», A HA CTPYKTYPHBIX pedopmax. Ilommmo Wcmammm, Bee Gomee —Hemownu: Reuters

OTYETJINBO BCIUIBIBAET U IPEYECKUil BOIIPOC. B MATHUIYy BeuepoM MHCCHA TPOUKU KPEIUTOPOB Crpasr EMBI+ (Poccust, Bpasumms)
0o0BABMIA O B3ATHM KOPDOTKOH IIay3bl B JUCKYCCHAX € BjacTAMU AdUH IO BOIPOCY

S EMB1+ Global Spread, 6.1 EMBI+ Russia Spread, 6.0
(GUHAHCOBOTO O370POBJIEHUS CTPAHBI. DKCIIEPTHI BEpHYTCA B I'penuio uepe3 HEHETIO I

— M B1+ Brasil Spread, 6.1
MPOJIOJKEHUsT T1eperoBopoB. Ilosunust AduH sicHa — yBennueHue obbemMa (PUHAHCOBOHN 350
momoImy 0e3 Y:KeCTOUeHUs YCIOBHU ee BbiaeaeHus. Cpeau sIPbIX IPOTUBHUKOB TaKOTO 220

petenus Haxonurcs I'epmanusa. Munucerp ¢unanHcoB OPT' y:xke 3adBUJII O HEBO3MOXKHOCTU
TaKOTO PelIeHuUs.

170

140
108 168 228 288 39 9.9 159

Hcmounuk: Bloomberg

Cupag Poccus-30 / UST-10Y

I—— Poceis 30/ USTL0 crpoa (. mcaa), 6.1
R Pocci- 30 (nen. umcuR), %

— ST 10 (e 1), %

3.5% 1 riy

16
3.0%
2.5%
2.0%

| w b
1.0% - - 9(

1.5%
10.8 18.8 26.8 3.9 11.9 19.9

Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

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

37
36
35
34
33
32
31
30
29
28
27
26
25
13.8 188 238 288 29 79 129 179

Hcemounux: Reuters
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EsxenHeBHBINA 0030D

PIHOK
L=
JleHeKHO-KpeAUTHBIN PbIHOK
Baadumup Eecmugbees
IIpopo/xeHne HATOrOBOIO IMIEPHUOAA OKAKeT AaBJICHUE HA PBIHOK  y cystifecv@zenit.ru
KOHBIOHKTYpPAa JIOKJIBHOTO JIEHEKHO-KPEIUTHOTO pHIHKA B IISTHUIy OCTaBajach
HeusMeHHOH. CraBku pbiHKa MBK fnepkannch Ha cilerka IOBBIIIEHHBIX YPOBHSAX, IIOCIIE
P pu N P ’ Crasku MBK
VIUIaThl B TPEBIAYIIHAE HECKOJIBKO JHEH KPYMHBIX HAJIOTOBBIX IUIATEXKEH, MOTPeOOBaBIINX
0KOJI0O 400 MipA py6. u3 GaHkoBckoi cucrembl. Ha peiHke MBK cTOMMOCTH 3-HEBHBIX oA e
e M 0sPrime - overnight (;1es. mkasa), %
KPEJIUTOB OCTajach Ha YPOBHE 5.50-5.75% TOAOBBIX, MEXK/IUIEPCKOE PEIO Yepe3 BBIXO/HBIE )
obxozuioch B cpefiHeM 1of 5.80% rozoBbix. Ha ayknuonax perno ¢ 1Ib P® 6anku npuBiexin 6.3% 1 r 8.00%
Ha 3 AHA 30 MJIpZA pyb. Ipu cupoce B 56 MiIpA py0. CeroiHs yrpoM cyMMa CpeCTB OAHKOB Ha 56;:/: ] [ 7.75%
Kopcuerax u ieno3utax B 1B PO yBennuniace Ha 41.8 mutpz, pyo., coctaBus 880.3 MiIpz, pyo. 5.7% 1 -
5.5% | -
Ha Texyiueit Heziesle PbIHKY MPEACTOUT BBIIEP:KATh HCIBITAHUE €Ille ABYMS HAJIOTOBBIMHU 5.3% 1
mwiarexamu: HITIU u akuusamu (BO BTOPHUK) U HAJIOTOM Ha IpUOBLIH ( B mATHUIYY). B cymme 45;:f 1
B 0
5TU HaJIOTH NOTPeOYIOT He MeHee 360 MJIpZ, pyO., YTO BHOBD JI€JIa€T PBIHOK 3aBUCHMBIM OT 4.7% 1 -
«1meapoctu» IleHTpoOaHKa Ha aAyKIIMOHAX MIPSAMOTO PEIIo. :'gZ’ 1
-370
4.1%
3.9% 1
3.7% *

PyG.1p HeMHOTO YKpenuiIcsa Ha (pOHe COXpaHeHNA 0e3bIIEHHOCTH 08 168 238 308 69 139 209

Topru Ha BaJIOTHOM DbIHKE B IATHUILY HMPOTEKAIU B PaMKaX KOPPEKI[MOHHOTO ZBUXKEHMs Hcemownui: Reuters, I[B
py0J1a TIOC/IEe 3aMETHOTO €ro 0cIabJieHus B IIePBOM OJIOBUHE Heead. CMellanHas MHaMUKa
(POH/IOBBIX MH/IEKCOB ¥ BOCCTAHOBJIEHHE I|eH Ha He(Th ¢ OTMETKH 110 70 11.5 0JUL. 3a Oapp. Kpusas NDF

(Brent) mo3Bosinnu py0sII0 NPOAOIKUTH KOMIIEHCHPOBATh paHee OTAaHHBbIe pyOexu. Ha :
TEKyILel Hezesie BHEIIHNE HACTPOEHUs BBIVIALAT HEyBEPEHHBIMHU, II03TOMY Py0JIb, BEPOSATHO, 7.0 7
GyZeT KOHCOJIUAUPOBATHCA HA TEKYIINX YPOBHAX B OJIIDKAMIINeE IIapy JHEH.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Heee 65
IIpamoe pemno ¢ q
Jlara Ayxknuonsl I1B u ®onaa )KKX, nocryniieHue ¥ BO3BpaT CpeiCcTB 115 PD, 1 nen,
Ha cyeTa KOMOAHKOB, YIIJIATa HAJIOTOB
MJIPA PYO.

TlonenenpHUK 6.0
Bropauk Vmiara HaloroB H/IIU u akuusst (0K010 200 MIIPA pyo.)
Ayknuon KaznaueiicrBa 91 [ieHb, 50 MJIPZ, Py0., OT 6.9% rOfOBBIX

55 - - - - - .
W oW M 3M 6M 9M 1Y

Cpena Ayxion 093 0®3 25080, 25 Mitpy pyb6.
Hcemounux: Reuters
Brimutara kynonos O®3 2.6 MIpA pyo.
Bosspar ®onzmy XKKX 0.6 MIpZ, pyo.
Yersepr Ayxnmon KasnauetficTa 91 ZieHs, 50 MAPZ PyO., OT 6.9% rOFOBBIX

Tlarauna Vmara HaloroB Havtor Ha npu6sUH (0K0J10 160 MIPA Pyo.)

Bosspar KaznaueiicTBy 29.4 MIIP/, PyO.

Hcmounux: IIB PO, Mungun, ond 2KKX

i
Jh BAHK
il SEFTAT

BAHIKOBCKAT TPVITHA SEUT

24.09.2012




EsxenHeBHBINA 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues

EBpOOGOHABI IPOIOIKAIOT KOPPEKIIUIO k.sychev@zenit.ru
CyBepeHHbIe eBPOOoGIIranuu

KOTI/IpOBKI/I B pOCCPIfICKOM CEerMEeHTE B IATHUILY BBIIVIAZE/IN JOCTAaTOYHO @1ab0 U OCTaBaINCh
o o 5.25
IoZ [JAE€UCTBUEM KOPPEKIMOHHBIX HACTPOEHUMH, HpeoGJ’IaZLaIOH.[I/IX Ha IVIOOAIBHBIX PBIHKaX. 5.00

CyBepeHHass KpuBas 3aBepIIWa /eHb Pa3HOHAIPABJIEHHBIMU [ABIDKEHHAMH; IIO3UTHUBHYIO 475

o s " o 4.50 RUSSIA42
AUHAMUYKY [OKa3aJl JalbHUi Poccrs’42, IpuGaBUBLINI [OPsiAKA 25 O U 3aBepIIABIINM [I€Hb HA 4 ¢
orMerke 118.25%, IEHBl B «TPHU/UATKE», HANPOTHUB, ONYCTHINCh K HA YypOBEHb 125.3%. 33(53
KOpIopaTUBHbIN CETMEHT TOPTOBAJICA MPEUMYIIECTBEHHO «B MUHYC», OHAKO TEMITbl CHIKEHUA 550
ObLIY OUEHb YMEPEHHBI U He TIPEBBIIIAIH 25 O11. 25(5) RUSSIAZ0 RUSSIA22
275 RUSSIA20
250
., RUSSIA'18
JIOKaJIbHBIN PHIHOK 3aBEPIINJI HEAETI0 B G0KOBHKE 225
200 RUSSIA17
. w5 -
JIOKaNbHBIA DPBHIHOK 3aBEPUIMJI HEZEII0 B INPUBBIYHOM GOKOBHKE. J[OXOAHOCTH rocOymar 6 2 4 6 8 10 12 14 16 18 2

HaxOJIWINCh HA JIOKAJIbHBIX MUHUMYyMax, IleHbl faibHux O3 B pesysbrare JHA IPpUOaBIIM He
6osiee 10 OII, aKTUBHOCTH IIO-TIPEXKHEMY OCTaBAJIACh Ha HEBBHICOKOM YpOBHeE. B kopmopaTwBHOM

Hcemounuxk: Reuters

Kpusasa O®3

CEeKTOpe KOTUPOBKY HAXO/IMJIUCh HA OTMETKAX YeTBEPra, aKTUBHOCTD ObLJIa CKOHIIEHTPUPOBaHa HA
OJIMPKHEM ydYacTKe KPHBOH, JIyullle DBIHKA CMOTPEJIUCh BBIIyCKM MerasulonHBera, a Takxke 850
CpeHMi y4acTOK KpUBOU BriMmenkoma, e 6upl npubaBuin B paiioHe 20 01, B GuHAaHCOBOM 825
CEeKTOpe CXOXKHUH pe3ysbraT nokasanu 6ymaru aznpombank BO3 u BOB-JIusuur 6. 8.00

6.50 — BYEDA
Heaenio Hasaz
MecsiL| Ha3ag,

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

Hcemounux: Reuters, pacuemut banka SEHUT

JoxoaHocru KpuBoit O®3 B
TOYKE 5 JIET

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

Crpsa MHAEKCA KOPIL
oosuranuit MMBB k KpuBOi
oD3

220 Cnpag MICEX CBI k kpusoi Od3 (6r)
210 ~— MA 10 gHeit (6n)

200

190 ® max191

180

170
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® min 155

~
S o
]
N O
Hcmownux: MMBB, Bawk BEHUT
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EsxenHeBHBIN 0030

KopmopaTuBHbIE COOBITHUS

Pacnaackas: o:KugaeMo cj1a0ble IMOKA3aTeId B OTYETHOCTH 3a
1I112, Gymaru KOMIIaHUHU MPUBJEKATEIbHBI B pAMKaX CEKTOpa

B mnpomnutyto mnarauny Pacmaackas (—/B1/B+), oaMH ©3 KDPYMHEHIINX POCCHHUCKUAX
MPOU3BOAMTENEH KOKCYIOIIErocs yriis, omybsrkoBaia (GpHHAHCOBYIO OTUYETHOCTH 3a 1I112. MbI
OIIEHUBAEM PACKpBIThIE [TOKA3aTeJNH KakK cJabble, YTO, BIPOYEM, GBLIO BIIOJHE OXKHAAEMO C
YUETOM CJIOJKHBIIENCS HETaTUBHOM PBIHOYHOW KOHBIOHKTYphI. [lo mrtoram 1112 xommaHus
OoTpazwjia B OTYETHOCTH CYyILIECTBEHHOe yMeHbleHue Bbipyukn u EBITDA r/r, a Taxke
CHIKEHUE OIlepalioOHHON peHTabeapHOCTH. Kpome TOro, Ha KOHEI[ OTYETHOrO IEPHOZA
3aMeTHO BBIPOCJIA JIOJTOBas Harpyska Pacmasickoii, YTo CTajo CJIEAICTBUEM KaK YBEJIHYEHUS
mora Ha ¢oHe cHrzkeHuss EBITDA, Tak U cOKpallleHuUs JIUKBUAHOCTH Ha GasiaHce, KOTopasi ObLia
HAIpaBJieHa Ha (PUHAHCHPOBAHWE IUBUEHHBIX BBIILIAT.

. B 1I112 BeIpyuka Pacmazckoii cHu3WIach Ha 24.4% T/T U cocraBuiaa 285 MIIH. ZIOJLI.
OTMeTHM, YTO CHM)KEHHE BBIPYYKU B OTUETHOM Iepuo/ie Ob1710 00YCIIOBIEHO, TJIABHBIM
06pa3oM, CHI)KEHHEM I[eH Ha MPOJYKIMIO — CPeJHEB3BEIIEHHAS [[€HA peaTu3aliuu
KOKCYIOIIIEToCsl KOHI[EHTpaTa KommaHuu (mepecunTaHa Ha OCHOBe ycioBuii FCA
MexypeyeHCK) Ha KJIOueBOM pbhiHKe B Poccuu (86.3% Bcex orrpy3ok) B 1I112
cHU3WJIACh 0 122.1 noyul. 3a ToHHY (-23.8% r/r). Ilpomaku KOHIEHTpaTa B
HaTypaJbHOM BhIPa’KEHHUH Ha BHyTPEHHEM pbhiHKe B 11112 cokpatwiuch Ha 5.9% 1/T (10
1730 ThIC. TOHH), TOT/Ia KaK OOIIMe MPo/ia’ku BHIPOCIK HAa 9% T/T (70 2 005 ThIC. TOHH)
GJ1aroziapsi BBIXO/ly KOMIIaHUM Ha azuarckue poiHku (Kurait u I0xxHasn Kopest), a Takxke
pacIIMpeHNI0 TOCTaBOK HAa YKpawHy. Bmecre ¢ TeMm, M3-3a HH3KOTO YPOBHS IIEH,
CJIOKUBIIIETOCS HA HKCIOPTHBIX pbIHKax B 11112 (96.2 mosul. 3a TOHHY Ha YKpawuHe U
100.5 I0JUL. 32 TOHHY B A3UH), paclIpeHre MPOJaX 3a CYET IKCIIOPTHHIX [TOCTABOK HE
CMOIJIO KOMIIEHCHPOBAaTh CHIDKEHUE IMpozak Pacmasickoil Ha 6Gojiee Map:KUHAIBHOM
POCCHIICKOM DBIHKE.

. B 1IT12 cebecronmoctb mpoaask Pacmasickoit Beipocsia Ha 18.3% 1/t (710 212 MJIH. OJL.),
IIPH 9TOM JIeHe}KHas ce0eCTOMMOCTh IIPOM3BO/ICTBA BhIpocia Ha 28.8% r/T (10 159 MJIH.
moiin.). OCHOBHBIMU JipaiiBepaMH pocTa JeHEeXHO# cebecrommoctrt B 11112 cramu
yBesnnueHue pacxonos Ha ®OT (Bxirouast HAIOTKU) — Ha 29.9% r/T (0 71 MJIH. IOJLL.), &
TakKe Ha Marepuanbl — Ha 43.6% r/r (o 51 muH. A0sw1.). OTMETUM TaKKe, YTO
yBeJIMUEHUE JIEHE)KHOH ce0eCcTOMMOCTH MOOBIYM YIVISL MPH CHUKEHHM IUIAHOBBIX
00beMOB IMTPOMBBO/CTBA (C yYETOM BBICOKOH JIOJIM ITOCTOSIHHBIX 3aTPaT KOMIIAHUH)
MIPUBEJIO K POCTY [IEHEKHOU ceH6eCTOMMOCTH MPOU3BO/ICTBA 1 TOHHBI KOHI[EHTpATa Ha
25.3% r/r (o 62 mosnn.). B pesynbrare, mokaszarenb EBITDA xommnanuu B 1112
COKpATIJICS HOYTH B 2 paza — /0 99 MJIH. A0/ (-45.6% r/T), a peHTabeJbHOCTh 110
EBITDA cuuswiach 70 34.7% (-13.6 oo r/r).

. B 1Il12 omepanvoHHBIN JEHEKHBIH MOTOK Pacmajickoil 10 UBMeHEHU B 060POTHOM
KamuTase COKpaTuics Ha 45.1% /T u cocraBui 78 MutH. 10Ju1. C y4eToM MUHHMAJIbHBIX
WHBECTUIUH B 000POTHBIN KamuTas (5 MJIH. JIOJUL.), TO COKpAIlleHHe TPAHCIUPOBATIOCH
B CHU’KEHHE OIEPAI[MOHHOTO [IEHEKHOrO IOTOKAa Ha 54.4% T/T (10 73 MJUIH. OJUL.).
IMocTylieHUsT OT OIEPAI[MOHHON [IeATEIFHOCTH OBLIM  PACIpENeeHbl  MEKIY
(puHAHCHPOBaHMS TaK)Ke 3aMETHO CHU3HUBILErocs B 11112 OTTOKA 10 MHBECTUIHOHHOM
JIeSITeNIbHOCTH (26 MUTH. ZIOJUL) M YaCTUYHBIM MTOKPBITUEM 3HAYUTEIHHOIO OTTOKA II0
¢unancoBoll JesrenpHOCTH (196 MuH. [10/U1.). CTOJIP BHYIIUTEIBHBIM OTTOK IIO
uHaHCOBOH AeATeIPHOCTH ObUT 00YCIOBJIEH, IIABHBIM 00pa30M, BBHIKYIIOM aKIUH Ha
396 MUuIH. 10JU1. B 11112, Ha pUHAHCHPOBAHHE KOTOPOTO, IOMHMO YaCTH OIEPAIIIOHHOTO
JIEHEIKHOTO TI0TOKA, OBLIM HAmpaBjIeHbl 3aeMHbIE CPEACTBA U YaCTh JEHEXHOMH
HAJIMYHOCTH Ha OalaHce KOMIIaHWH.

. ITo nroram 11112 pacxonsr Ha ¢punancupoBanue CAPEX Pacmasickoii cocTaBmwin Bcero
36 MJIH. JIOJUL., IYTO O3HAYAEeT COKpaleHue 6ojee ueM B 2 pasa r/T. B oTHocuTenbHOM
BBIpAYKEHUU MHBECTUI[NN COXPAHIUINCH Ha YPOBHE 2011 T. (0.4x EBITDA), ogHako 371€Ch
HeoOXO/IMMO y4YecTh IOYTH JIByKpaTHOe cokpamjenue r/r EBITDA B 1Il12. Otmeruwm,
YTO TeKyIIMe MOIIHOCTH Pacnazickoil NpeBBIIIAIOT CYLIECTBYIOIIMH CIPOC, U 00BeM
JIAJIPHEHIINX KallBJIOKEHUH KOMIIAaHMM HaXOJUTCA B TNPAMOH 3aBUCHUMOCTH OT
“3MeHeHHs PHIHOYHBIX yCJIOBHH. IToKa ke Pacrazickas Ha TpeTh CHH3UJIA IPOTHO3 IO

ob6beMaM 00bIYH YIJIS B 2012 T. — 10 7 MUTH. TOHH (B 11112 00'beM A0OBIYH COCTABUI 3.4
l
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PbIHOK

KirroueBble moka3aTreju OTYETHOCTH
Pacnaackoit mo MCPO 3a 11112
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PbIHOK

MJIH. TOHH), a [PEKHUH MMPOTHO3 10 A00BIYK HA 2013 T. (13.4 MJIH. TOHH) CHIDKEH Ha
10-15%.

. Ha xonen 1112 gonr Pacmazckoif 3aMeTHO BBIPOC IO CPABHEHHIO C HAYaJIOM Iofia U
cocTaBuiI 554 MuH. Aoy (+81.6% K 2011 TI.), IPU 3TOM JO0JA KPAaTKOCPOYHBIX
00513aTeJILCTB B CTPYKTYPE Z0JITa COCTaBUIIA 10.4%. JJoJIr KOMIIAaHUY Ha KOHEL| IIepHoAa
6611 cOPMHUPOBaAH, IJIABHBIM 00pa3oM, 3a cueT kpenuta Paiiddaiizenbanka Ha 150
MJIH. IOJUL. X €Bpooburanuii Ha 400 MJIH. OJUL. C IOTalleHueM B 2017 r. OTMeruwm,
YTO €BpOoOOIMranuy ObUIN Pa3MelleHbl KOMIIAHUEH B alpesie 2012 T. ¥ UCI0JIb30BAHBI,
B OCHOBHOM, /Uil peMHAHCHPOBAHUSA €BPOOOIMTaluii Ha 300 MJIH. JIOJUI., KOTOPbIE
OBLIM IOTAllleHbl B Mae 2012 T. YBenuueHue gosra B 1112, Ha ¢oHe cHuDKaOUuxcs
KaIIBJIOXKEHUH, OBLJI0 00YC/IOBJIEHO pean3aliieil MacTabHOH IPOrpaMMBbl IT0 BBIKYILY
COOCTBEHHBIX aKIUi, — HA 3TH LM B OTYETHOM IIEPHOJIE, KaK YK€ OTMEYasIoch, ObLIO
HaIpaByIeHO 396 MJIH. I0JUI. — Ha (GUHAHCUPOBAHUE KOTOPOU, IOMKUMO HOBOTO JI0JITa,
ObLIa HaNpaBJIeHa 3HAYMTENIbHASA YacTh JIEHEXKHBIX OCTATKOB Ha OayaHce (CHUBWINCH
Ha 112 MJIH. ZI0JIJL. — 10 148 MJIH. OJLTL.).

. B pesynbrare yBesMUeHUs [[0Jira B YCJAOBHUSX OCIA0JIEHHUS JEHEKHOTO IMOTOKA U
CHUKEHUsI 3alacoB JIMKBUHOCTH Ha OasaHce KOMIIAHWM, [I0JITOBasi Harpyska
Pacmapckoii mosickouniia fio 1.7x B repmuHax Yuersiid goar/EBITDA LTM, Torna kak
Ha KOHeI[ 2011 TI. OHA MpaKTHYeCKH orcyrcrBoBana (0.1x). Hecmorpss Ha
CTPEMUTEIBHBIN POCT, /IOJITOBasi HArpy3Ka COXPaHWIACh KOMIIAHMM Ha BIIOJIHE
pueMJIeEMOM ypOBHe. BMmecre ¢ TeM, HeJIb3sl OTPHUIATH, YTO yXYAIIEHHE KPEAUTHBIX
MeTpUK He ObUI0 O00YCIOBJIEHO OOBEKTHBHBIMU IOTpPeOHOCTSIMHU Pacmazckoi, a
WHTEPEChl AaKIMOHEPOB OBLIM peajiM30BaHbl B yIEp0 HHTEPECOB KPEAUTOPOB
KOMIIaHUU.

Hosbiit eBpo6oH7 RASPAD’17 BBIIVISIAUT OCTATOYHO HHTEPECHO B PaMKaxX POCCHHCKOIO
METQJITyPI'MUeCKOTO M TOPHOPY/IHOTO CEerMEHTOB, TOPIYACh CO CHP3J0M 30-40 6Om K
TRUBRU’18. 3a mpezpesaMH MeTaUIypruyecKoro U TOPHOPYZAHOIO CEKTOpa B BepXHEM
CerMeHTe JIOXOJHOCTU HHTepecHee cMOTpuUTcs Oosee xoporkuii VOSTOK’15 (mpemus k
RASPAD’17 Ha ypoBHe 80 6m), a Takke ykpaurckuit METINV’18, Topryromuiics ¢ mpeMuei
0KO0JI0 240 611 kK RASPAD’17, uto, Ha Haul B3IVIAA, 6ojlee YeM AOCTATOUHASA KOMIIEHCALIUA 32
6oJiee BHICOKKE PUCKU YKPAUHCKOM KOMIIAHUH.
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EsxenHeBHBIN 0030

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
Marnur, 6O-07 BB-/-/- na 5000 9.10 18.09.2012 24.09.2012 HeT / 2.68T. HeT /3T.
TpaHchuH-M, BO-09 NR HeT 2000 Konkypc H/O, 24.09.2012 H/g HeT /3.
TpaHchuH-M, BO-10 NR HeT 2000 Konkypc H/O, 24.09.2012 H/g HeT /3.
MepeobaHk, BO-03 -/B3/- na 2000 11.30 20.09.2012 25.09.2012 HeT/1r. ir./3r.
PECO-TapaHTus, 02 BB+ /- /- aa 5000 8.89 21.09.2012 25.09.2012 HeT /1T, 1r./10 ner
MKB, BO-02 B+ /B1/BB- Aa 3000 9.99 21.09.2012 25.09.2012 HeT /1. ir./3r.
Anbda-bank, BO-03 BB/Bal/BBB- na 10 000 8.42-8.68 26.09.2012 28.09.2012 Het /1. 1r./3r.
YBPuP, 5O-01 B/-/- aAa 2000 12.63-13.16 28.09.2012 02.10.2012 HeT /1. 1r./3r.
Hosukom6aHk, 5O-04 -/B2/- aa 2000 10.25-10.78 02.10.2012 09.10.2012 HeT /1T, ir./3r.
Nkc 5 duHaHe, BO-01 B+/-/- na 5000 9.73-10.15 Hao XX.10.2012 HeT /2.68T. Her /3T.
PCI-®uHaHc, 02 B-/-/- aa 2500 13.69-14.22 H/O H/O, HeT /1.41rT. 15r./3r.
UenoyHuk. Bloomberg, Cbonds, Finam
Boinyck PeimHr, S&PIM/E  NlomGapa LB O6bem amuccum, Bid cover/ OpueHmp dakmyeckasa Oara Amopmm3sauun/
MITH. pYo. Pasmely o6bem YTP/YTM YTP/YTM pasmeLpHUs Oropauus
MO3CK, BO-01 BB-/Ba2/- na 5000 H/A / 100% 9.20-9.73 8.99 21.09.2012 Het /2.68T.
HIMK, 07 BBB- / Baa3/BBB- Aa 5000 1.6 /100% 8.68-8.78 8.68 20.09.2012 Het /2.30T.
pynna JICP, 03 -/B2/B na 3000 1.8/100% 12.11-12.64 11.83 14.09.2012 Het /1.42T.
Poc6aHk, BO-04 - / Baa3/BBB+ Aa 10 000 1.4/ 100% 9.25-9.52 9.52 12.09.2012 Het /1.86T.
HIMK, BO-04 BBB- / Baa3/BBB- na 5000 2.71100% 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 JInzunr, 6O-01 B/-/- aa 1000 H/pn / 100% 13.65-14.75 14.20 06.09.2012 HeT / 1.78T.
BTB, 6O-08 BBB/Baal/ BBB Aa 10 000 H/a / 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-lapaHTus, 01 BB+ /- /- aAa 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.
Bank 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+ aAa 5000 H/Aa / 100% 9.41-9.62 9.41 29.08.2012 Het /1r.
MCI Bahk, 02 BBB/Baa2/- na 5000 2.3/100% 9.20-9.73 941 23.08.2012 Het /1.86T.
MeTtpokommepy, BO-02 B+ /Ba3/- na 3000 1.5/100% 9.20-9.62 9.41 23.08.2012 Het /1r.
Metpokommepu, BO-03 B+ /Ba3/- aa 5000 1.5/100% 9.72-10.14 9.94 23.08.2012 HeT / 1.43T.
BaHk BocTouHbl Qkcnpecc, 5O-04 -/B1/- na 3000 1.4/ 100% 11.08-11.62 11.46 17.08.2012 HeT /1T.
16.0
155 YTP/IYTM, (%)
15.0
145 PCT-®uHaHc, 02
140 I
135
130 I YBPvP, 6O-01
125
12.0
115
110 MepsoGaHk, 5O-03
105 I Hosukom6aHk, 5O-04
100 MKE, O-02 Wkc 5 dunaHe, BO-01
95
90 . Pecora Marnut, BO-07
as parTv, 02~ MOBCK, BO-01 od3
80 Anbda-baqk, BO-03
75
70 /
65 [iopaums (ner)
6.0 - T T T T T T ,
0 1 2 3 4 5 7 8 9

l
Jh BAHK
:ullllm SEHUT

AW TPVIITA SERHT

24.09.2012




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 6.43 0.00 45 000
O®d3 25067 17/10/12 100.37 100.41 100.41 -0.01 33 57 537 5.48 0.07 45 000
O®d3 26198 02/11/12 100.02 100.03 100.02 12 91036 b5.71 0.12 42 000
O®d3 25072 23/01/13 100.42 100.70 100.43 0.03 20 250 816 5.92 0.34 150 000
O®d3 25078 06/02/13 100.30 100.30 0.02 15 68 684 5.95 0.38 100 000
O®d3 25065 27/03/13 103.08 103.15 103.15 0.07 3 19 630 5.84 0.49 46 000
O®d3 26200 17/07/13 100.00 100.20 100.15 0.05 2 4050 6.04 0.80 50 000
O®d3 26201 16/10/13 100.50 6.22 1.03 47 000
O®d3 25076 13/03/14 100.76 100.80 100.77 -0.03 12 180 735 6.65 1.42 15 155 000
O®d3 25068 20/08/14 109.50 109.70 109.74 0.04 4 40 6.60 1.76 9 45 000
O®d3 26202 17/12/14 109.38 109.45 109.40 -0.05 7 34 600 6.81 2.02 30 40 000
O®d3 25071 26/11/14 102.80 103.00 102.54 -0.46 3 21 6.94 2.00 0 43 80 000
O®d3 25079 03/06/15 99.91 100.00 99.91 -0.01 5 9931 7.15 2.46 5 61 150 000
O®d3 25075 15/07/15 99.55 99.67 99.58 0.26 6 153 701 7.17 2.58 3 62 150 000
O®d3 25077 20/01/16 100.61 100.65 100.61 0.04 5 15122 7.26 2.98 0 68 150 000
O®d3 46017 03/08/16 97.22 97.45 97.45 0.09 3 556 7.39 3.02 13 81 80 000
O®d3 26203 03/08/16 98.85 98.90 98.85 0.20 2 5001 7.38 3.43 1 74 150 000
O®d3 48001 31/10/18 8.91 3.44 154 227 24 000
O®d3 46019 20/03/19 8.29 3.71 86 161 26 000
O®d3 25080 19/04/17 99.90 100.35 100.12 0.02 6 25024 7.50 3.85 4 80 150 000
O®d3 26206 14/06/17 99.85 100.15 100.01 -0.04 4 2944 002 7.53 4.01 4 81 150 000
O®d3 26204 15/03/18 100.36 100.49 100.44 0.09 5 105 184 7.54 4.59 72 150 000
O®d3 46021 08/08/18 90.45 90.20 2 10 000 7.79 4.64 19 96 107 000
O®d3 46014 29/08/18 97.03 97.55 97.20 0.30 1 10 000 7.76 4.76 14 91 62 000
O®d3 26208 27/02/19 99.70 99.75 99.75 0.20 7 150 021 7.69 5.20 77 150 000
O®d3 46005 09/01/19 8.15 5.65 39 117 27 000
O®d3 46018 24/11/21 94.00 94.40 94.40 -0.00 2 2 7.84 6.28 77 133 000
O®d3 26205 14/04/21 99.90 100.00 99.95 0.10 10 11035 7.75 6.25 68 150 000
O®d3 26209 20/07/22 99.05 99.10 99.00 3 11 320 7.90 7.01 73 150 000
O®d3 46022 19/07/23 89.20 8.39 7.54 40 115 45 000
O®d3 26207 03/02/27 101.15 101.30 101.15 0.00 8 50 042 8.17 8.70 7 79 150 000
O®d3 46020 06/02/36 75.76 88.00 88.00 1.50 2 2 8.22 10.57 63 135 000
O®d3 46012 05/09/29 89.99 7.86 10.55 27 40 000
METAMNTYPTMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.58 99.70 7.36 0.84 111 93 15 000
HIIMK
HIIMK BO5 30/10/12 100.38 100.46 100.46 0.08 3 63 6.32 0.11 41 10 000
HIIMK BO1 04/12/12 97.00 7.50 0.20 139 5 000
HIIMK BO6 05/03/13 100.00 100.50 7.29 0.45 102 10 000
HIIMK BO2 19/06/13 17/12/14 100.77 100.80 100.80 0.03 1 1 7.74 0.72 161 136 5 000
HIIMK BO3 19/06/13 17/12/14 100.70 100.78 7.74 0.72 161 136 5 000
HIIMK BO4 08/09/14 07/09/15 100.07 8.40 1.85 152 189 5 000
HIMK BO7 11/11/14 101.00 101.70 8.28 1.94 137 177 10 000
HIMK 7 16/03/15 05/09/22 8.68 2.30 163 215 00000 000
MMK
MMK BO1 15/11/12 87.00 7.28 0.15 128 5 000
MMK BO5 04/04/13 100.00 100.08 100.10 0.15 4 7000 7.59 0.52 172 129 8 000
MMK BO8 15/08/13 12/02/15 94.00 100.20 100.20 0.20 1 29940 8.10 0.88 181 166 5 000
MMK BO4 27/02/14 86.01 99.18 -0.01 2 304 8.43 1.38 178 193 5 000
MMK BO6 10/07/14 8.89 1.70 208 239 5 000
MMK BO7 22/07/14 97.60 8.68 1.73 186 218 5 000
CeBcTanb
CescTtans BO1 20/09/11 18/09/12 7.67 0.00 15 000
CescTtans BO2 15/02/13 100.95 101.08 101.05 0.10 4 57 000 7.15 0.40 89 10 000
CescTtans BO4 15/02/13 100.80 101.35 7.28 0.40 102 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.40 100.69 7.74 0.74 158 135 8 000
Anpoca 22 28/06/13 23/06/15 7.95 0.74 180 157 8 000
Anpoca 23 18/06/15 101.20 101.42 8.71 2.46 161 217 7 000
Anpoca 20 23/06/15 8.74 2.42 165 220 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.65 100.66 100.60 1 5000 8.16 0.50 187 10 000
EBpas 3 22/03/13 13/03/20 85.76 101.40 100.65 -0.06 4 4 8.05 0.50 176 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 108.00 108.25 108.10 -0.05 2 13950 9.31 1.79 246 280 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 108.00 108.23 108.10 0.49 3 4052 9.31 1.79 246 280 10 000
EBpa3 2 26/10/15 19/10/20 99.75 100.47 99.80 0.30 2 2026 10.27 2.64 311 372 10 000
EBpas3 4 26/10/15 19/10/20 99.75 100.30 10.07 2.64 291 352 5 000
EBpas 5 06/06/16 27/05/21 91.00 94.70 10.54 3.17 324 394 5 000
EBpas 7 02/06/16 25/05/21 94.40 94.60 10.44 3.16 314 384 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.65 99.75 99.71 -0.04 9 53 065 9.34 2.28 230 281 5 000
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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.
MeTannouHsecT 5 16/03/15 07/03/22 99.65 99.75 99.75 10 189 750 9.32 2.28 228 279 10 000
MeTannonHsecTt 6 19/03/15 10/03/22 99.70 99.90 99.50 -0.25 1 500 9.44 2.28 240 291 10 000
Meuen
Meuen 4 25/07/13 21/07/16 99.90 100.49 99.91 0.10 19 2358 11.85 0.80 564 544 5 000
Meuen 5 16/10/12 09/10/18 100.03 100.25 100.20 3 2000 9.77 0.07 5 000
Meyen BO1 11/11/11  09/11/12 98.76 100.00 8.29 0.13 232 5 000
Meuyen BO2 12/03/13 98.74 99.62 99.20 -0.01 3 965 11.86 0.47 558 5 000
Meuyen BO3 24/04/13 98.21 99.19 99.00 0.50 4 105 11.85 0.56 591 553 5 000
Meuen 2 15/06/11 12/06/13 96.13 96.50 96.50 -0.70 11 2155 12.97 0.70 686 660 5 000
Meuen 15 18/02/14 09/02/21 92.20 93.00 92.95 -0.05 1 1 14.39 1.35 776 789 5 000
Meuen 16 18/02/14 09/02/21 92.22 93.25 14.35 1.35 772 785 5 000
Meuyen BO4 11/02/14 10/02/15 96.51 96.90 96.90 2 6 000 13.14 1.32 653 664 5 000
Meyen BO5 07/04/15 100.00 11.56 2.52 444 501 5 000
Meyen BO6 07/04/15 100.00 11.56 2.17 456 504 2 000
Meyen BO7 07/04/15 100.00 11.56 2.52 444 501 2 000
Meyen BO11 07/04/15 100.00 11.56 2.52 444 501 3 000
Meyen BO12 07/04/15 100.00 11.56 2.52 444 501 3 000
Meyen 13 01/09/15 25/08/20 89.07 91.00 91.00 3 66 14.29 2.59 715 774 5 000
Meuven 14 01/09/15 25/08/20 91.12 92.50 13.58 2.59 644 703 5 000
Meyen 17 02/06/16 27/05/21 85.01 87.47 85.01 -2.49 2 2 14.16 3.13 687 756 5 000
Meuyen 18 02/06/16 27/05/21 86.50 89.99 86.11 0.11 2 2 13.70 3.13 641 710 5 000
Meuyen 19 07/06/16 01/06/21 85.40 86.50 86.25 0.75 5 21 922 13.63 3.14 633 703 5 000
TMK
TMK BO1 22/10/13 99.15 100.00 100.00 0.10 2 618 9.03 1.02 262 254 5 000
CY3K
CY3K 1 05/07/13 26/06/20 100.65 100.79 100.75 6 198 8.49 0.76 231 209 10 000
PMK
PMK 3 17/12/13 15/12/15 98.00 98.49 98.90 1.90 1 1 11.67 1.16 516 518 3 000
PMK 4 05/06/14 02/06/16 95.50 96.99 14.93 1.58 818 843 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.23 100.97 8.20 0.20 209 5 000
KOKC
KOKC BO2 28/05/14 95.64 113.99 95.71 -0.43 4 252 11.89 1.56 515 539 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.91 92.97 92.97 -0.10 23 11 609 14.30 1.38 765 780 15 000
Pycan 8 15/04/15 05/04/21 87.60 88.00 88.00 0.50 7 325 14.75 2.25 772 822 15 000
UHPPACTPYKTYPA
PO,
PXno 7 07/11/12 99.97 100.15 100.05 17 47 563 7.19 0.13 123 5 000
P>X[a BO1 05/12/12 100.53 100.70 100.52 -0.08 5 20 6.83 0.21 71 15 000
PXna 9 18/05/11 13/11/13 99.50 99.68 99.50 -0.25 1 3 7.49 1.10 103 100 15 000
P>X[A 10 06/03/14 110.50 110.69 110.50 -0.10 3 28 256 7.39 1.36 76 89 15 000
PX[a 23 29/01/15 16/01/25 102.41 102.55 102.55 0.09 1 812 7.94 2.15 94 142 15 000
PXA 11 18/11/15 99.40 99.70 8.06 2.79 86 149 15 000
PX[a 16 06/06/16 05/06/17 98.80 99.10 99.10 2 4000 8.35 3.22 104 174 15 000
P>X[A 19 16/07/18 08/07/24 99.92 100.22 8.31 4.75 69 146 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 7.47 0.96 111 100 10 000
d®CK ESC 8 26/09/13 15/09/20 7.49 0.96 113 102 10 000
dCK ESC 18 09/06/14 27/11/23 101.25 101.40 7.88 1.60 112 138 15 000
PCK ESC 15 23/10/14 12/10/23 95.91 102.00 7.94 1.89 105 143 10 000
dCK ESC 10 24/09/15 15/09/20 8.06 2.64 90 151 10 000
PCKESC 7 27/10/15 16/10/20 98.40 98.70 8.12 2.74 93 156 5 000
PCK ESC 12 22/04/16 19/04/19 99.72 99.71 1 11 8.36 3.08 108 177 10 000
PCK ESC 9 24/10/17 16/10/20 96.75 97.46 97.10 -0.12 10 4576 8.89 4.13 138 215 5 000
d®CK ESC 11 24/10/17 16/10/20 96.75 97.46 97.10 -0.50 1 50 000 8.89 4.13 138 215 10 000
dCK ESC 19 18/07/18 06/07/23 96.25 97.00 9.04 4.68 143 220 20 000
dCK ESC 13 22/06/21 96.00 98.50 96.69 -1.81 1 1 9.26 6.19 143 220 10 000
HMTN
HMTM BO-2 29/04/15 90.00 100.00 9.27 2.30 222 274 4 000
PocaBTonop
PocasTogop 1 29/11/16 101.50 102.00 9.83 3.80 238 314 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 98.01 99.10 98.74 -0.01 8 638 10.44 1.08 399 395 3 000
BopokaHan
Bopgokanan 1 09/12/15 97.00 99.00 8.99 2.92 175 242 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.80 99.70 9.11 3.09 183 252 5 000
BanagHbn CO 2 29/04/16 13/05/31 99.00 99.80 9.11 3.09 183 252 5 000
BanagHen CO 3 24/02/17 06/02/32 85.00 9.41 3.72 198 273 5 000
BanagHen CO 4 24/02/17 06/02/32 98.90 9.65 3.72 222 297 5 000
BanagHbn CO 5 24/02/17 06/02/32 86.00 100.20 9.43 3.72 200 275 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 9.37 1.39 272 287 7 000

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

24.09.2012




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.
HE®Tb u N'A3
rA3MNPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.00 100.09 100.09 5 2975 6.83 0.13 87 15 000
[asnpom A9 12/02/14 99.10 7.04 1.34 42 54 5 000
lasnpom A1l 24/06/14 109.36 111.00 7.39 1.58 64 89 5 000
INykownn
Iy konn BO-6 13/12/12 100.52 100.68 6.07 0.23 5 000
Ny konn BO-7 13/12/12 6.30 0.23 14 5 000
Iy koun 4 05/12/13 100.00 101.00 101.00 0.70 3 35 6.62 1.15 12 13 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 97.70 98.70 97.70 2 6 8.66 0.32 243 8 000
[asnpom Hedorb BO-5 09/04/13 99.91 100.15 7.32 0.53 143 102 10 000
[asnpom Hedorb BO-6 09/04/13 99.91 100.15 7.36 0.53 147 106 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 92.00 101.00 7.97 2.18 96 145 10 000
[asnpom Hedorb 8 02/02/16 100.80 101.50 100.80 0.10 1 4000 8.39 2.97 114 181 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.50 103.00 8.41 2.98 115 183 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.35 109.99 8.77 4.35 122 199 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 98.50 100.00 8.68 4.41 112 189 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.00 100.30 100.00 1 140 7.62 0.74 147 123 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.22 99.37 99.27 -0.19 1 326 8.19 0.98 181 171 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 101.20 101.27 101.27 -0.19 5 781 7.11 0.24 92 15 000
BauHedrb 2 18/12/12 13/12/16 101.21 101.33 101.33 0.08 1 200 6.85 0.24 66 15 000
BauHedrb 3 18/12/12 13/12/16 101.20 101.30 101.30 -0.05 6 37001 6.98 0.24 79 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.80 7.93 1.14 144 144 10 000
Baunedrb 4 13/02/15 04/02/22 99.01 101.10 0.25 3 19501 8.66 2.19 165 214 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 99.62 99.70 99.70 0.10 2 500 10.35 0.83 410 393 5 000
HK AnbsiHc BO-1 04/02/14 96.75 98.70 97.85 -0.08 10 776 11.26 1.31 466 476 5 000
HK AnbsiHc 4 07/06/16 01/06/21 93.26 94.89 11.05 3.15 375 445 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 93.26 94.25 11.05 3.16 375 445 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.10 99.49 99.41 -0.18 3 36 13.33 0.82 710 691 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 90.01 100.00 96.70 -0.30 2 144 354 9.68 3.22 236 307 5 000
FTOCBAHKHA
BTB
BTBE 6 10/07/13 06/07/16 100.25 100.70 100.70 0.20 7 1131 7.86 0.77 168 146 15 000
BTB BO-6 21/12/12 19/12/14 100.23 100.31 100.30 -0.03 7 6 475 7.48 0.25 127 10 000
BTB BO-7 25/01/13 23/01/15 100.05 100.49 100.05 -0.07 1 270 8.02 0.34 178 10 000
BTB BO-1 15/03/13 99.90 100.09 100.00 2 2816 7.82 0.47 154 5 000
BTB BO-2 15/03/13 99.87 100.25 99.90 -0.10 1 3000 8.04 0.47 176 5 000
BTB BO-5 15/03/13 99.80 100.40 100.10 0.01 3 42 7.59 0.47 131 10 000
BTB 5 17/10/13 99.60 100.00 99.60 5 52 8.02 1.03 161 153 15 000
BTB BO-03 18/03/14 17/03/15 99.06 100.10 8.18 1.42 151 168 5 000
BTB 60O-04 18/03/14 17/03/15 99.05 100.19 8.24 1.42 157 174 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 187 171 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.21 100.15 100.00 -0.15 1 40 000 8.94 2.04 199 243 15 000
BTB 24 5 22/08/13 20/02/14 100.09 100.15 100.09 -0.01 1 1 8.25 0.90 194 180 8 000
BTB-INMuanHr 3 10/09/13 07/06/16 98.80 99.60 8.44 0.82 220 202 5 000
BTB-INuanHr 4 12/03/13 07/06/16 99.45 99.55 8.05 0.44 178 5 000
BTB-INuanHr 2 08/01/13 07/07/15 99.20 99.65 99.65 2 2391 7.86 0.30 164 10 000
BTB-INunanHr 9 05/02/14 02/08/17 98.45 8.89 1.17 237 240 5 000
BTB-INuanHr 7 04/06/14 30/11/16 99.50 100.50 8.90 1.29 231 240 5 000
BTB-INunanHr 8 07/05/13 01/08/17 100.12 100.50 7.86 0.59 189 154 5 000
BTB-MNMuanHr 1 07/11/13 06/11/14 99.55 100.40 8.41 0.80 220 200 8 000
B3b
B3b 8 22/10/13 13/10/20 94.00 99.84 99.70 1 10 000 7.31 1.04 89 82 15 000
B3b 21 10/03/15 17/02/32 99.85 100.25 8.67 2.27 163 214 15 000
B3b 9 24/03/16 18/03/21 8.76 3.01 150 218 15 000
B3b 10 27/09/16 21/09/21 8.68 3.35 133 205 15 000
B3b 6 17/10/17 13/10/20 95.76 96.52 95.77 -0.22 1 1 9.15 4.12 164 241 10 000
B3B-IInanur
B3B-Inantr 3 11/04/14 02/04/21 99.20 99.33 99.29 -0.06 3 305 8.15 1.45 147 165 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.25 101.20 8.51 1.90 161 200 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.75 101.20 8.51 1.90 161 200 5 000
B3B-InanHr 6 31/01/17 100.45 100.70 8.94 2.10 196 242 10 000
B3B-Inantr 4 08/04/16 02/04/21 98.40 100.15 8.62 3.01 136 204 5 000
B3B-InanHr 5 08/04/16 02/04/21 98.20 99.90 98.50 0.30 1 20 9.31 3.01 205 273 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 9.26 1.39 261 276 5 000
MCI Bank 02 21/08/14 11/08/22 100.00 100.44 100.01 -0.43 3 40 470 9.40 1.79 255 289 5 000
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PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
PCXB
PCXb BO-1 29/08/12 28/08/13 98.50 100.60 100.38 1 10 000 8.02 0.92 170 156 5 000
PCXb BO-5 29/08/12 28/08/13 100.35 100.55 100.38 -0.02 4 10 000 8.02 0.92 170 156 10 000
PCXb 8 22/11/12  14/11/19 100.29 100.54 100.46 0.01 3 21782 7.33 0.17 129 5 000
PCXB 9 22/11/12  14/11/19 100.21 100.50 100.35 -0.11 6 58 000 8.01 0.17 197 5 000
PCXB 10 06/02/13 29/01/20 100.40 101.90 100.60 -0.04 2 630 7.46 0.38 121 5 000
PCXb 11 07/02/13 30/01/20 100.40 100.68 100.40 -0.20 1 1 8.03 0.38 178 5 000
PCXB 7 11/06/13 05/06/18 99.20 99.70 7.55 0.70 144 118 5 000
PCXb BO-2 06/08/13 03/02/15 100.27 100.60 100.60 0.33 4 24 903 7.60 0.85 133 117 5 000
PCXb BO-3 08/08/13 05/02/15 100.27 100.60 100.27 2 2 8.01 0.86 174 158 5 000
PCXb BO-6 01/05/12 29/10/13 100.16 100.49 100.35 0.15 5 51725 8.00 1.05 157 151 10 000
PCXB 15 05/11/13 26/10/21 100.70 100.85 100.80 -0.05 2 1800 8.14 1.06 170 165 10 000
PCXb 4 02/10/13  27/09/17 100.02 11.90 0.98 553 542 10 000
PCXB 3 13/02/14 09/02/17 101.20 101.85 8.14 1.33 152 164 10 000
PCXB 6 15/08/14 09/02/18 85.31 100.49 15.14 1.79 829 863 5 000
PCXb 16 13/04/15 04/04/22 99.90 100.04 8.71 2.27 167 218 10 000
PCXb 14 07/07/15 29/06/21 97.40 98.20 8.95 2.52 183 240 10 000
PCXb 12 09/07/15 01/07/21 97.40 98.20 97.41 -0.09 1 21 8.95 2.53 183 240 5 000
PCXb 13 10/07/15 02/07/21 97.35 98.25 97.35 1 193 8.97 2.53 184 242 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 7.93 0.15 193 20 000
[asnpomGaHk 5 22/11/12 5.97 0.17 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.25 100.29 100.27 0.02 7 149 570 7.49 0.26 128 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.50 99.70 99.25 -0.45 4 86 7.83 0.82 160 141 10 000
[asnpombank BO-1 08/12/13 99.20 99.94 8.16 1.16 165 167 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.50 101.00 100.70 0.05 1 995 8.10 1.31 149 160 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.60 100.75 100.75 0.26 8 55505 8.56 1.69 176 206 10 000
ANKK
AVXKK A5 15/10/12 100.03 100.20 7.02 0.07 2 000
AVXKK A6 15/07/14 99.30 100.10 8.08 1.32 147 158 3 000
AMXKK A8 15/06/18 95.02 99.23 8.42 2.87 120 185 5 000
AVXKK A9 15/02/17 93.00 98.90 98.00 -0.94 1 4 8.82 1.93 191 231 5 000
AVXKK A7 15/07/16 91.10 100.23 8.28 1.96 136 177 4 000
AMXKK A19 15/05/15 15/11/24 99.55 8.15 2.40 107 161 6 000
AMXKK A18 15/04/16 15/07/23 99.05 99.55 8.55 3.09 127 196 7 000
AMXKK A10 15/11/18 95.04 99.00 8.63 3.08 135 204 6 000
AMXKK A21 15/02/20 86.00 101.25 8.79 3.27 146 217 15 000
AMXKK A1l 15/09/20 91.00 99.99 8.45 3.93 98 174 10 000
AMXKK A16 15/09/21 96.00 98.00 8.95 5.04 128 205 10 000
AMXKK A17 15/04/22 102.30 105.00 8.91 5.58 116 194 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 81 154 5 000
AMXKK-11 A1 15/09/14 15/09/43 100.00 100.50 8.44 1.85 156 193 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 8.99 1.15 249 250 3 000
MOB3KC BO-5 08/06/12 08/12/13 90.10 9.19 1.15 269 270 2 000
MOB3KC BO-4 01/08/12 01/08/14 86.01 100.30 100.25 0.50 6 43 500 9.30 1.73 247 280 3 000
MOB3KC BO-6 01/08/12 01/08/14 100.30 9.61 1.73 278 311 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.80 100.20 100.17 0.02 1 33 7.98 0.41 172 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 5 12/08/13 99.41 100.40 8.04 0.87 176 160 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.50 100.10 99.65 0.25 4 45 000 8.27 1.10 180 178 5 000
TpaHckpeanTbaHk 6 17/04/14 99.00 101.00 99.70 2 1001 8.63 1.45 194 213 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.51 101.70 8.11 3.37 76 148 15 000
MTC 3 20/06/13 12/06/18 100.45 100.90 7.70 0.73 156 132 10 000
MTC 1 17/10/13 99.20 99.85 99.40 -0.40 1 5000 7.73 1.02 132 124 10 000
MTC 4 19/05/11 13/05/14 99.00 99.70 8.21 1.57 146 171 15 000
MTC 2 20/10/15 97.71 98.35 98.40 -0.10 1 1 8.52 2.71 134 196 10 000
MTC 8 12/11/15 03/11/20 98.15 99.14 99.00 0.50 1 30 8.70 2.76 151 214 15 000
MTC 7 07/11/17 98.60 99.07 99.01 0.01 3 256 9.14 4.12 163 240 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.10 101.30 7.91 0.80 169 150 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.98 98.50 98.50 0.05 5 319 8.48 1.69 167 198 10 000
BeimMnenkom 2 23/03/15 14/03/22 9.50 2.20 249 298 10 000
BeimMnenkom 1 17/03/15 08/03/22 99.10 99.30 99.10 0.05 5 3061 9.48 2.28 244 295 10 000
BeimMnenkom 4 17/03/15 08/03/22 99.11 99.35 99.35 0.05 13 77 178 9.36 2.28 232 283 15 000
BeimMnenkom 6 13/10/15 97.01 97.94 97.01 0.01 2 24 9.67 2.66 250 311 10 000
BeimMnenkom 7 13/10/15 96.51 98.00 9.51 2.66 234 295 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.61 12.72 0.17 667 2 000
PocTtenekom 8 03/09/13 98.90 100.00 8.39 0.72 226 201
PocTtenekom 1 18/08/11 08/08/13 84.00 100.00 11.10 0.88 481 466 2 000
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EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBOnam mnH py6.
CIb Tene2
TENE2 4 10/02/14 31/01/22 96.00 8.44 1.33 183 194 3 000
TENE2 5 10/02/14 31/01/22 96.00 101.80 7.64 1.33 103 114 4 000
TENE2 7 14/04/15 05/04/22 99.75 99.95 99.83 0.08 7 49 302 9.27 2.25 224 274 6 000
TENE2 1 17/06/16 11/06/21 95.27 97.00 9.93 3.21 262 332 5 000
TENE2 3 17/06/16 11/06/21 95.26 96.99 9.93 3.21 262 332 3 000
TENE2 2 17/06/16 11/06/21 95.26 97.00 10.05 3.21 274 344 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 100.00 7.82 0.44 155 5 000
MArHUT
MarnHut BO-1 09/09/13 100.15 100.25 8.30 0.95 195 183 1 000
Marnut BO-2 09/09/13 100.15 100.25 8.42 0.95 207 195 1 000
Marnut BO-3 09/09/13 100.25 8.36 0.95 201 189 2 000
MarnHut BO-4 09/09/13 99.05 100.25 100.25 0.25 1 60 8.13 0.95 178 166 2 000
Marnut BO-5 28/02/14 98.67 99.68 99.68 -0.12 5 7913 8.40 1.38 175 190 5 000
Marnut BO-6 22/04/14 98.19 99.50 8.25 1.47 155 175 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 97.61 98.49 9.33 1.59 257 283 8 000
X5 ®uHaHC 1 01/07/14 97.75 98.75 9.26 1.66 247 276 9 000
Konenka
Koneliika BO-1 24/07/12 23/07/13 96.01 99.00 21.89 0.81 1566 1548 3 000
Konerika BO-2 01/10/13 99.60 100.15 100.15 -0.31 5 544 9.14 0.97 277 266 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 99.00 99.22 99.22 1 992 11.52 0.64 548 517 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.98 99.17 0.17 2 30000 9.23 1.07 278 274 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 98.07 100.11 7.74 0.04 3 000
CuHeprua BO-3 03/06/15 11.13 2.04 417 462 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.70 100.00 100.00 2 120 12.82 0.73 668 644 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 92.16 93.99 93.00 0.50 1 30 11.94 2.38 486 540 1 000
Mupatopr
Mupatopr BO-1 29/07/14 95.30 95.50 95.50 1 3000 11.83 1.73 501 533 3 000
MALLIMHOCTPOEHUE
ATOM3HEPIornPom
AToM3aHepronpom 6 15/08/14 85.00 99.25 8.19 1.83 132 168 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 94.67 94.70 94.70 7 11208 11.14 1.29 455 464 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.30 8.87 0.24 268 2 000
Kamas BO-2 04/02/14 94.00 100.00 9.89 1.31 328 339 3 000
YB3
YpanearoH3asog 1 13/12/12 07/12/17 100.06 100.55 9.11 0.23 295 3 000
YpanearoH3asop 2 27/08/13 20/02/18 99.17 99.69 10.14 0.91 382 369 3 000
YOM3
YOM3 04 22/10/13 21/04/15 98.40 100.00 12.46 1.01 606 597 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 292 325 5 000
rcc
fCc o1 19/09/13 26/03/17 94.00 8.16 0.98 179 168 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 8.33 0.25 212 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 94.00 9.74 0.56 380 342 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.15 99.55 99.55 0.13 5 151 9.24 0.57 330 292 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.71 100.29 9.97 0.59 400 365 2 000
Connepc 2 17/07/13 102.21 102.60 102.21 -0.19 2 109 9.82 0.79 362 341 3 000
MapomawcepBuc
rMC 02 13/02/15 100.40 100.88 100.85 0.35 5 332 10.60 2.16 360 408 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.09 100.50 7.20 0.53 132 90 6 000
AspodiioTr BO-2 08/04/13 100.09 100.40 7.47 0.53 159 117 6 000
TpaHCKOHTEeMHep
TpaHckoHTelHep 1 26/02/13 100.60 100.90 8.07 0.43 180 3 000
TpaHckoHTelHep 2 04/06/15 100.60 100.90 8.45 1.78 160 194 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 97.01 99.99 9.96 1.39 331 346 3 000
HoelMepeso3Kom BO-01 03/03/15 100.05 100.64 100.25 2 2440 10.12 2.22 310 359 5 000
HogeMepeso3Kom BO-02 03/03/15 100.00 100.65 100.61 0.61 4 16 9.94 2.22 292 341 5 000
TpaHcaapo
TPAHCAQJPO 1 25/04/12 23/10/13 99.90 100.05 100.05 0.10 7 81 12.81 1.00 642 632 3 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem
Odeptnl Torawenun TMokynka Tlpofdaxa Tocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.91 100.05 100.05 0.10 10 5410 12.81 0.92 648 635 3 000
HO-Tanp
lO-Tanp BO-1 26/03/13 9.31 0.49 302 2 000
lO-Tanp BO-2 26/03/13 11.42 0.49 513 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.20 99.70 11.77 0.59 580 545 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.40 99.70 99.69 0.14 1 1 10.95 0.59 498 463 2 000
lO-Tanp BO-16 03/06/13 26/05/15 85.22 100.20 8 400 002 8.68 0.68 259 232 1 000
tO-Tavp BO-8 02/12/13 26/05/15 98.51 100.00 1 1 10.38 1.14 389 389 2 000
tO-Tanp BO-3 19/12/13 87.00 100.00 7.98 1.19 145 149 2 000
lO-Tanp BO-4 26/03/14 11.10 1.40 444 460 2 000
lO-Tanp BO-5 26/03/14 10.47 1.40 381 397 2 000
lO-Tawp 5 21/07/16 8.74 3.22 142 213 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 85.00 99.40 8.46 3.08 118 187 10 000
Py crvgpo 2 22/04/16 12/04/21 96.00 99.20 8.50 3.08 122 191 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 84.00 6.27 0.42 1 5 000
MocaHepro 3 06/12/12 28/11/14 100.60 100.70 100.70 0.13 1 480 6.84 0.21 72 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 100.00 100.20 8.61 2.29 156 208 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.46 100.55 100.55 0.08 10 105 157 7.84 0.72 171 146 4 000
OHEJ OrK-5 b-18 25/06/14 95.50 100.00 8.21 1.66 142 171 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.02 100.00 10.24 1.64 346 374 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.24 89.00 87.67 0.31 4 35 13.54 3.00 628 696 5 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 96.51 99.97 10.08 1.81 322 357 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 85.53 99.00 8.43 1.41 177 193 4 000
TrK-1 03 25/12/12 14/12/21 7.67 0.26 146 2 000
TrK-1 02 02/07/13 01/07/14 98.40 99.00 8.40 0.76 222 201 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.00 98.40 98.36 -0.02 4 55 10.31 0.87 403 387 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.00 87.45 87.45 -0.12 78 14 282 25.43 0.97 1907 1895 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.55 98.95 99.00 0.30 6 101 004 10.00 0.99 362 351 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.08 1.76 324 357 5 000
Wpky TOHepro BO-1 08/04/14 96.00 100.30 98.42 0.12 2 10 000 8.90 1.44 222 240 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.25 100.45 8.36 0.93 202 190 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 9.03 1.36 240 253 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.35 98.45 98.45 -0.15 4 6 001 10.32 0.92 400 386 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 100.00 9.09 2.47 198 255 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 96.90 97.01 0.01 1 20 9.58 2.76 238 302 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.20 103.69 9.11 0.98 274 263 4 000
AKpoH 3 23/05/12 20/11/13 101.00 102.30 9.01 1.10 255 252 4 000
AKpoH 4 27/05/14 18/05/21 90.00 100.30 10.56 1.60 380 406 4 000
AKpoH 5 27/05/14 18/05/21 93.81 100.30 13.09 1.70 628 659 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.26 98.50 10.19 1.43 352 369 2 000
CTPOUTESNIbCTBO U CTPOMMATEPUATIbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.50 100.95 9.85 0.73 370 347 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.43 100.60 100.50 0.10 4 10 233 8.49 0.36 224 5 000
JICP 'pynna BO-2 10/09/13 100.15 100.40 100.41 0.06 7 3222 9.77 0.95 342 330 2 000
JICP 'pynna BO-3 20/03/14 97.80 97.95 97.95 0.23 19 14 663 11.33 1.42 466 483 2 000
JICP I'pynna BO-5 24/07/14 95.55 95.70 95.51 0.11 13 33320 11.54 1.72 472 504 2 000
PenoBaCtpounlpynn
PCI-duHaHc-1 19/12/12 18/06/14 100.05 100.10 100.10 10 14 700 10.73 0.24 453 3 000
INenCneuCMy
NlenCneuCMY 1 07/12/12 101.26 101.69 8.51 0.21 238 2 000
NenCneuCMY BO-2 23/05/13 100.08 102.95 8.42 0.43 215 2 000
TEXHOJNOIMMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 97.61 98.99 9.58 4.21 205 282 8 000
i
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EsxenHeBHBINA 0030D

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

OdepTbl MNorawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauna  O®3 cBONaM wmrH py6.
POCHAHO 2 20/12/17 97.60 100.40 10.13 4.21 260 338 10 000
POCHAHO 3 20/12/17 97.60 98.40 9.61 4.21 208 286 15 000
CUCTEMA
A®PK Cuctema 2 14/08/12 12/08/14 100.15 103.00 8.40 1.78 156 189 20 000
A®PK Cuctema 3 29/11/12 24/11/16 100.01 101.08 101.08 0.06 2 3000 6.64 0.19 56 19 000
A®PK Cucrtema 1 07/03/13 100.40 101.82 7.38 0.46 110 6 000
A®PK Cuctema 4 15/03/16 98.00 100.00 98.27 0.27 8 332 8.73 2.01 179 222 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.16 99.80 99.76 0.20 10 590 11.06 0.80 485 465 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.30 100.70 12.05 0.71 593 568 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.00 100.03 100.00 0.09 10 747 10.75 0.05 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.96 8.06 0.74 191 168 5 000
POCBAHK BO-3 16/05/13 16/11/14 95.01 100.60 7.95 0.63 193 161 10 000
POCBAHK BO-2 08/07/13 8.23 0.78 204 183 5 000
POCBAHK A3 06/05/11 06/11/13 95.46 98.64 98.62 0.12 7 8555 8.36 1.08 191 187 5 000
POCBAHK A5 06/05/11 07/11/14 95.01 9.72 1.95 280 321 5 000
AlMb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 99.60 99.80 99.70 0.05 4 40 000 8.65 1.32 204 215 5 000
Anbda-baHk 2 07/06/13 02/12/16 101.05 101.15 101.14 -0.01 3 252 7.68 0.69 158 131 5 000
Anbda-bank BO7 28/02/14 31/08/15 99.95 8.58 1.38 194 208 5 000
MOM BaHk
MOM BaHnk BO-1 29/11/12 100.75 100.90 100.90 0.01 3 176 7.86 0.19 178 5 000
MOM BaHk BO-4 16/12/12 16/12/14 100.15 100.27 100.26 -0.04 4 80 8.43 0.24 225 5 000
MOM BaHk 8 09/07/13 09/04/15 100.00 100.32 100.28 0.28 3 178 8.83 0.76 266 244 6 000
MOM BaHnk BO-2 21/03/14 84.51 101.50 99.10 -0.30 1 1 9.00 1.44 232 250 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.81 100.10 9.48 1.36 284 298 5 000
Homoc 9 15/06/12 14/06/13 99.92 100.18 8.76 0.71 264 239 5 000
Homoc BO-3 09/08/13 09/08/15 100.05 100.40 100.17 -0.08 6 49 303 9.12 0.86 285 269 5 000
Homoc 11 02/07/14 02/07/14 99.95 100.20 9.68 1.65 289 318 5 000
Homoc BO-2 18/04/13 18/10/14 85.00 99.65 1 1 8.81 0.55 289 250 5 000
Homoc 12 25/08/13 28/08/17 99.45 100.00 8.97 0.91 266 252 5 000
Bank 3EHUT
BaHk 3ennt BO-2 22/09/12 22/09/13 7.64 0.95 129 117 5 000
BaHk 3ennt BO-3 15/11/12 15/11/14 100.10 100.18 7.97 0.15 197 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.83 99.94 99.90 12 5763 7.87 0.18 180 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.20 100.30 8.34 0.38 209 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.20 100.26 100.26 0.01 11 26 016 8.35 0.40 209 3 000
BaHk 3ennt BO-1 07/04/12 07/04/13 86.00 99.90 7.63 0.52 175 133 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 100.40 100.58 100.45 -0.15 2 5132 8.47 0.68 238 211 5 000
BaHk 3eHuT 6 02/07/13 01/07/14 100.45 100.60 100.45 -0.17 2 3001 8.74 0.76 257 235 3 000
BaHk 3eHnT 8 28/08/13 23/08/17 100.10 100.11 100.10 -0.01 16 292 356 9.28 0.91 296 283 5 000
BaHk 3enut BO-7 12/04/14 12/04/15 100.02 100.17 100.17 2 30 000 9.28 1.43 261 278 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 100.12 100.29 8.78 0.42 252 5 000
MpomcB s3b6aHk 5O-4 20/02/13 18/02/15 100.25 100.10 1 5000 8.65 0.42 239 5 000
MpomcB a3b6aHk 6 17/06/13 99.55 99.85 99.85 0.29 2 68 8.61 0.72 248 223 5 000
MpomcB s3b6aHk BO-3 04/02/14 99.02 99.23 99.21 0.01 2 70 9.42 1.31 281 292 5 000
MpomcB A3b6aHk 13 01/02/18 101.50 101.50 1.50 2 201 12.21 4.04 471 548 5 000
Bank CIo6
Bank CMNB BO-2 26/03/12 23/09/13 9.09 0.94 275 262 5 000
Bank CMNB BO-1 09/10/12 09/04/13 99.51 100.20 19.41 0.13 1 345 5 000
Bank CIMNB BO-4 13/12/12 12/12/13 100.53 8.58 0.23 242 3 000
MKB
MKBE 8 10/10/12 08/04/15 100.00 100.14 7.03 0.05 3 000
MKB 7 15/01/13 14/07/15 100.05 100.40 9.40 0.32 317 2 000
MKB BO-4 15/10/12 15/04/14 99.98 100.02 100.00 0.03 18 19 029 8.02 0.07 5 000
MKB BO-1 22/02/13 22/02/14 99.83 99.90 99.87 0.05 2 312 8.98 0.42 271 3 000
MKB BO-3 27/04/13 27/04/15 99.80 99.99 9.62 0.58 367 330 4 000
MKB BO-5 23/06/14 98.00 98.30 98.00 -0.07 4 301 10.73 1.62 396 423 5 000
NETPOKOMMEPL,
MeTtpokommepu, 5 19/12/12 21/12/14 92.02 101.75 7.28 0.24 108 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 100.15 102.00 7.82 0.93 149 136 3 000
Metpokommepr, 5O-02 23/08/13 23/08/15 100.26 101.00 8.97 0.90 266 252 3 000
Metpokommepr, 5O-03 23/02/14 23/08/15 100.50 100.64 100.50 2 2636 9.52 1.36 289 302 5 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.78 99.84 99.84 4 1056 9.12 0.96 276 265 5 000
JIK YPAIICUB
Ypancu6 NnsmHr 6O-3 29/10/13 100.17 100.23 100.17 -0.03 1 2800 9.52 0.58 355 320 3 000
Ypancu6 JNnsmHr 6O-1 28/02/14 100.10 100.20 100.11 0.01 1 25 9.69 0.78 349 329 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 98.70 98.89 98.80 -0.10 3 3000 10.29 0.85 403 386 3 000
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PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem

OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBoNam mrH py6.
Ypancub Nuanir BO-5 05/02/15 100.95 101.08 101.01 -0.14 11 20 500 11.03 1.15 453 454 3 000
Ypancub Nuanir 6O-6 10/02/15 100.20 101.00 11.05 1.16 454 456 3 000
Ypancub Nuanir 6O-7 22/04/15 100.30 100.50 100.40 0.30 4 4100 11.10 1.21 456 461 2 000
Ypancub Nuanir 6O-2 12/01/15 100.70 101.60 11.14 2.02 419 463 2 000
Ypancub Nuanir 6O-9 17/02/15 100.90 101.50 101.50 -0.25 4 40 11.22 2.12 423 470 2 000
KB PEHECCAHC KAINTUTAI
PenKan BO-3 05/08/13 05/08/14 98.11 98.70 98.70 0.10 23 8786 11.81 0.85 555 538 3 000
PeHKan BO-2 09/08/13 09/08/15 100.41 100.55 100.55 3 2303 12.55 0.85 629 612 2 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.15 100.75 100.75 -0.15 3 1003 13.82 1.32 721 732 2 000
TKC BO-4 18/04/13 16/04/15 99.99 100.25 13.74 0.54 783 743 2 000
TKC BO-6 16/07/13 14/07/15 100.15 100.25 100.15 0.03 11 12 725 14.10 0.78 790 770 2 000
TKC 2 28/07/13 105.01 105.25 105.00 -0.10 9 825 13.94 0.81 772 753 1 000
TKC BO-1 20/09/13 100.41 101.50 101.00 0.50 2 127 13.55 0.96 719 707 2 000
TKC BO-2 29/11/11 26/11/13 102.40 102.53 102.40 0.02 26 20 169 14.66 1.07 821 817 2 000
CesasHon BaHk
CassHon BaHk 1 08/08/13 06/08/15 100.08 100.14 100.14 0.06 35 13816 14.51 0.85 825 808 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.07 100.28 100.20 0.12 2 8943 9.11 0.14 312 5 000
EABP
EABP 3 29/10/13 25/10/16 92.32 99.90 99.90 -0.10 1 13000 7.73 1.05 130 124 5 000
EABP 1 03/02/14 28/01/19 101.15 101.14 0.29 2 2 7.83 1.30 123 133 5 000
EABP 4 11/02/14 06/02/18 99.80 8.00 1.34 138 150 5 000
EABP 2 26/02/15 21/02/19 100.00 100.50 8.60 2.21 158 208 5 000
HOHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 8.19 0.15 220 10 000
tOHukpeanT BanHk BO02 30/08/13 27/02/15 99.95 100.03 8.61 0.92 228 215 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 94.10 99.95 8.73 0.93 239 227 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 94.00 9.09 0.93 275 263 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 8.63 1.16 212 214 5 000
OHuKkpeanT BaHk 1 07/09/16 84.00 98.00 98.00 0.50 1 1 9.00 3.45 163 236 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 101.00 101.10 8.00 1.14 151 151 10 000
Pandxpaiizen 65O-7 27/11/13 99.55 100.99 7.91 1.19 138 142 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 227 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.30 100.38 100.35 0.01 6 204 8.33 0.13 236 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 8.99 0.49 270 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.81 100.19 9.45 1.05 302 296 5 000
BocTt-3kcnpecc
BocTt-3kenp bBaHk BO-2 27/03/14 25/09/14 100.11 100.25 100.25 0.10 13 29 975 11.31 1.36 467 481 2 000
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 7.58 0.48 130 1 000
BocTt-Okenp bank BO-4 16/08/13 14/08/15 100.01 100.65 100.60 2 5001 10.69 0.86 442 425 3 000
BocTt-3kenp bank BO-5 19/04/12 17/10/13 97.00 99.90 10.55 1.00 416 406 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 93.00 100.00 8.02 0.22 187 5 000
XK BaHk 5 19/10/11 17/04/13 99.75 100.10 8.67 0.55 275 236 4 000
XK baHk BO-3 22/10/13 22/04/14 85.00 9.02 1.04 260 253 4 000
XK BaHk 7 26/04/12 23/04/15 99.80 100.03 10.11 2.28 307 358 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 8.44 1.41 178 194 2 000
PycdmHaHcBaHk
Py cqmHancbaHk 8 16/09/13 14/09/15 100.12 100.42 100.20 3 20539 9.24 0.96 288 276 2 000
Py cqmHancbatk 9 17/09/13 15/09/15 100.20 100.50 9.18 0.97 282 270 2 000
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.50 9.22 0.77 304 282 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.25 100.00 9.81 0.94 347 335 4 000
Py cqmHancbank 10 12/11/13 10/11/15 98.30 98.70 98.70 1 1583 9.31 1.08 285 282 2 000
Py cqmHancbank 11 13/11/13 11/11/15 98.30 98.50 0.25 2 100 001 9.51 1.09 305 302 2 000
OENBbTA KPEOUT
[Nenbta Kpeant O3 07/08/13 07/08/15 100.20 100.35 100.40 0.14 7 25170 8.94 0.85 267 251 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 96.60 97.30 9.28 1.64 250 278 5 000
Oenbta Kpeaut 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTN BbaHk BO-3 01/11/12 30/10/14 100.23 100.25 100.25 0.05 2 30 000 8.22 0.11 229 4 000
OTN BaHk BO-2 04/03/14 03/03/15 100.00 100.19 100.01 0.16 8 55 068 10.76 1.38 412 426 6 000
OTMN BaHk 2 25/03/14 10.67 1.39 402 417 3 000
OTN BbaHk BO-1 29/07/14 95.60 95.90 10.70 1.74 387 420 5 000
CKB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.20 100.80 4.79 0.21 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.60 10.50 0.66 444 415 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.95 100.00 9.03 0.05 2 000
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EsxenHeBHBINA 0030D

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

OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBonam mnH py6.
CKB-bBaHk BO-6 09/07/13 08/07/14 98.10 99.20 9.69 0.78 350 329 2 000
KpeauTEBpona BaHk
KpenEs pbaHk 6 21/08/12 18/02/14 99.90 9.83 1.35 320 333 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 100.10 100.25 10.15 1.32 354 365 5 000
KpenEs pbaHk BO-1 27/04/14 96.01 97.35 97.20 -0.04 5 84 10.28 1.48 358 378 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 99.80 100.39 9.19 0.99 281 270 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.50 100.60 100.60 0.18 1 30 9.75 0.73 360 337 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 100.00 100.15 7.95 0.24 176 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 100.00 100.25 7.95 0.24 176 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.00 100.29 9.62 0.55 370 331 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 85.70 100.25 -0.05 2 198 7.52 0.25 132 5 000
Cassbbank 04 24/04/13 13/04/22 101.00 7.54 0.57 160 122 5 000
CasasbbaHk 05 16/04/15 07/04/22 9.72 2.44 262 318 5 000
KpanunHBecT6aHk
KpaiiuHe ect6aHk BO-1 19/10/12 19/04/14 99.75 99.90 1 5000 10.66 0.08 2 000
CynocTtpouTenbHbIN 6aHK
Cy pocTp BO0O1 03/03/13 03/03/14 99.60 100.05 100.05 11 2343 11.15 0.45 488 2 000
Cy pocTp 04 10/04/12 08/10/13 98.51 99.99 100.05 0.05 4 5 11.24 0.97 487 476 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 85.21 100.15 100.00 1.00 2 2 8.83 0.37 258 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.00 100.45 100.05 -0.20 1 20 000 10.91 0.53 501 461 2 000
MeTtannuHBecTGaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.05 100.15 9.83 0.24 363 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 100.02 10.10 1.74 327 360 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.25 100.40 100.25 -0.05 3 5002 8.90 0.18 283 3 000
JNNOKO-BaHk
JIOKO-BbaHk BO1 07/02/13 06/02/14 100.21 100.17 -0.03 2 8001 9.50 0.38 325 3 000
JIOKO-BaHk 05 25/07/13 23/07/15 98.00 10.13 0.82 390 371 3 000
JIOKO-BbaHnk O3 13/08/13 11/08/15 100.03 10.97 0.87 469 453 3 000
3ancu6kombaHk
3ancubkombark 5O1 21/12/12 20/06/14 100.05 100.00 0.20 2 2 9.86 0.25 365 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.36 100.45 100.36 0.05 2 40 12.40 0.87 612 596 2 000
TatcphoHgbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 100.05 100.20 10.85 1.19 432 436 2 000
TaTtdoHabaHk BO-2 18/10/12 17/04/14 99.85 100.02 8.48 0.07 2 000
TartdoHabaHk BO-3 29/11/12  27/11/14 99.00 100.55 8.61 0.19 253 2 000
TatdoHabaHk 7 16/12/11 14/12/12 99.91 100.00 100.00 0.20 1 5 10.11 0.23 394 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 100.01 100.33 11.15 0.41 489 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.00 100.37 10.51 0.43 424 2 000
TartdoHabaHk BO-5 09/04/13 07/04/15 99.70 99.80 99.80 -0.15 5 646 11.72 0.52 584 542 2 000
PET’MOHAIBHbIE
MOCKBA
Mocksa 61 03/06/13 101.08 106.17 105.70 -0.49 1 37095 6.74 0.67 66 38 30 000
Mocksa 53 01/09/13 98.00 100.39 6.83 0.93 50 37 15 000
Mocksa 63 10/12/13 109.15 110.23 6.37 1.14 15 000
Mocksa 62 08/06/14 108.50 109.00 108.15 -0.45 4 75126 7.53 1.56 78 103 35 000
Mocksa 39 21/07/14 99.00 99.54 7.45 1.73 62 95 10 000
Mocksa 64 24/06/15 97.80 98.90 7.62 2.51 50 107 20 000
Mocksa 44 16/11/15 114.27 7.57 2.62 42 102 40 000
Mocks a 56 22/09/16 8.26 3.43 89 162 20 000
Mocksa 49 14/06/17 96.00 97.12 8.19 4.02 70 147 25 000
Mocksa 48 11/06/22 85.30 90.10 90.10 0.10 2 2 8.23 6.95 31 107 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 100.81 109.90 6.92 0.70 81 55 19 000
MockoB ckast O6n 7 16/04/14 99.21 99.70 99.40 -0.01 4 45 8.59 1.45 190 209 16 000
HUXENOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 101.00 101.20 7.00 0.20 90 3 000
Hwxeropoackas O6n 4 17/11/12 100.00 102.05 7.46 0.16 144 3 000
Hwxeropoackas O6n 6 07/10/15 99.80 100.20 100.20 2 199 8.25 1.82 139 174 5 000
Hwxeropoackas O6n 7 16/11/16 102.85 103.19 102.90 -0.30 1 10 000 8.72 2.28 168 219 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.
Camapckas O6n 5 19/12/13 101.50 102.20 8.14 1.19 161 165 8 000
Camapckasi O6n 6 10/05/13 104.65 104.72 104.65 -0.05 4 4 7.61 0.61 161 128 2 000
Camapckasi O6n 7 30/11/16 97.82 97.92 8.96 2.16 196 244 12 000
AKYTUA
Aky Tna 1 11/04/13 99.76 100.50 7.28 0.30 105 3 000
Aky A 9 19/09/13 101.25 101.40 8.31 0.73 217 193 2 000
Aky Tna 7 17/04/14 99.51 101.00 8.12 1.21 158 163 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 86.00 99.85 0.33 2 000
KpacHopap 02 05/11/15 100.60 101.00 8.42 1.23 186 193 1 000
KpacHopapckuii kpan 3 27/09/14 8.17 1.39 152 167 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpan 4 08/11/12 100.35 100.45 100.45 0.05 8 160 808 7.05 0.13 109 10 000
KpacHosipckuit kpai 5 29/11/16 101.80 8.09 1.58 134 159 9 000
KOMU
Komu Pecn 7 22/11/13 98.20 100.65 6.92 0.65 87 57 1 000
Komu Pecn 9 18/10/14 97.00 100.00 9.17 1.46 248 267 2 000
Komu Pecn 8 03/12/15 81.10 95.00 8.62 2.38 154 208 1 000
Komu Pecn 10 15/12/16 9.01 2.42 192 247 2 000
yaOMyPTUA
Yamy ptusi 05 24/11/16 103.50 104.35 8.65 2.56 152 210 2 000
KOCTPOMCKASA OBJNACTb
KocTpomckas obnactb 5 20/12/12 100.15 100.47 100.47 0.02 4 8311 7.25 0.25 105 3 000
KocTtpomckas obnactb 6 17/11/16 99.19 101.98 9.17 1.93 226 266 4 000
BONOroackKAsi oen
Bonoroackas obn. 02 14/12/16 99.70 103.40 103.40 0.15 5 151 9.53 2.38 245 299 3 000
PECN KAPENUA
Kapenus 14 30/11/16 101.80 103.50 101.50 -0.30 1 9056 9.20 1.78 235 269 1 000
SAPOCIIABCKAS OBJACTb
Apocnasckas O6n 9 16/05/13 100.45 100.65 100.65 0.20 2 200 7.14 0.64 111 80 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.55 99.25 0.23 2 160 001 8.45 1.23 189 196 3 000
Apocnasckas O6n 11 21/08/15 100.05 101.00 100.15 -0.35 2 200 9.12 2.28 208 259 3 000
PA3AHCKAS OBIIACTb
PsizaHckan O6n 1 27/11/14 99.00 100.00 8.78 1.19 225 229 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.70 101.35 6.27 0.25 7 2 000
XMAO-tOrpa 8 19/12/13 103.90 104.70 7.58 1.18 106 109 2 000
CBEPOJIOBCKASA OBIIACTb
Caepanosckas obn. 01 11/12/16 102.10 8.54 1.90 164 203 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 106.71 108.00 108.00 0.25 1 30 8.57 1.18 205 208 4 000
Teepckaa O6n 6 12/06/14 100.06 103.78 8.38 0.88 209 194 3 000
Teepckaa O6n 7 15/12/15 98.40 98.50 98.40 12 5005 9.46 2.58 232 291 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 29/04/15 105.375 105.750 1.50 1.36 2.47 108
RUSSIA'17 3.25% usD 04/04/17 105.000 105.500 2.09 1.97 4.19 140
RUSSIA'18 11% usD 24/07/18 146.389 147.611 2.42 2.24 4.66 -0.01 150
RUSSIA'30 7.5% usD 31/03/30 125.050 125.298 3.03 2.99 5.28 -0.20 165
RUSSIA20 5% USD 29/04/20 115.000 115.375 2.79 2.74 6.39 149
RUSSIA'22 4.5% USD 04/04/22 111.250 111.625 3.13 3.08 7.80 150
RUSSIA'28 12.75% USD 24/06/28 193.592 194.855 4.43 4.36 9.29 242
RUSSIA'42 5.625% USD 04/04/42 117.875 118.500 4.52 4.49 15.52 202
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.551 101.676 1.76 1.55 0.57 141
GAZPR'13 5.625% USD 22/07/13 102.625 103.125 0.96 0.10 0.56 61
GAZPR'13 9.625% USD 01/03/13 103.400 103.550 1.66 1.32 0.43 132
GAZPR'13 7.343% USD 11/04/13 103.192 103.317 1.41 1.18 0.53 0.19 107
GAZPR'13 7.51% USD 31/07/13 104.897 105.397 1.64 1.07 0.83 -0.30 130
GAZPR'14 10.5% USD 25/03/14 111.630 112.380 2.56 2.08 1.41 221
GAZPR'14 10.5% uUsD 08/03/14 111.630 112.380 2.32 1.83 1.36 197
GAZPR'14 8.125% uUsD 31/07/14 110.501 110.747 2.27 2.15 1.74 0.05 191
GAZPR'15 5.092% uUsD 29/11/15 106.596 107.088 2.90 2.74 2.94 -0.01 245
GAZPR'16 6.212% uUsD 22/11/16 112.055 112.525 3.10 2.98 3.69 0.30 250
GAZPR'18 8.146% uUsD 11/04/18 122.061 123.053 3.71 3.53 4.54 0.14 286
GAZPR'19 9.25% uUsD 23/04/19 130.554 131.054 3.93 3.86 5.13 0.13 290
GAZPR'22 6.51% uUsD 07/03/22 118.051 119.064 4.18 4.06 7.39 -0.53 264
GAZPR'34 8.625% uUsD 28/04/34 141.680 142.720 5.35 5.28 11.60 0.22 311
GAZPR'37 7.288% uUsD 16/08/37 126.076 126.571 5.38 5.35 13.11 0.34 304
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 105.069 107.069 1.76 -0.46 0.85 -0.02 142
TRANSN'14 5.67% uUsD 05/03/14 105.810 106.810 1.58 0.90 1.40 0.02 122
TRANSN'18 8.7% USD 07/08/18 129.973 130.348 3.07 3.01 4.84 0.06 216
PXO
RZD'17 5.739% USD 03/04/17 111.565 112.050 2.98 2.88 3.98 0.35 232
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 101.251 102.251 5.09 4.87 4.43 0.02 435
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.400 100.450 2.24 1.74 0.10 -0.05 207
VTB'15 6.465% USD 04/03/15 106.957 107.447 3.46 3.26 2.29 -0.50 308
VTB'18 6.315% USD 22/02/18 106.514 106.889 4.93 4.85 4.67 -0.57 412
VTB'18 6.875% USD 29/05/18 108.593 109.086 5.11 5.01 4.74 -0.19 427
VTB'20 6.551% uUsD 13/10/20 106.360 106.853 5.56 5.49 6.27 -0.30 427
VTB'35 6.25% uUsD 30/06/35 106.209 106.699 5.76 5.72 12.58 -0.13 346
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.058 103.308 2.41 2.02 0.61 0.05 209
BANK OF MOS'15 6.699% USD 11/03/15 106.500 107.500 3.90 3.49 2.31 0.25 352
BOM CAPITAL'15 6.699% USD 11/03/15 99.116 100.116 7.10 6.65 2.30 0.01 680
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 103.983 104.283 3.95 3.86 3.35 -0.23 344
VEB'17 5.45% uUsD 22/11/17 109.108 109.607 3.50 3.40 4.52 0.12 272
VEB'20 6.902% uUsD 09/07/20 118.537 119.036 4.10 4.03 6.23 0.11 282
VEB'25 6.8% uUsD 22/11/25 118.209 118.705 4.90 4.86 9.10 0.01 298
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.251 104.376 2.22 2.06 0.74 -0.12 189
GAZPROMB'14 6.25% USD 15/12/14 106.252 106.600 3.30 3.15 2.08 -0.02 293
GAZPROMB'15 6.5% USD 23/09/15 108.279 108.675 3.56 3.42 2.78 313
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.125 103.500 2.22 1.64 0.62 189
ROSSELKH'14 7.125% USD 14/01/14 106.023 106.148 2.39 2.29 1.25 0.27 205
ROSSELKH'14 9% USD 11/06/14 111.125 111.375 2.32 2.18 1.59 -0.13 196
ROSSELKH'17 6.299% USD 15/05/17 110.514 111.012 3.80 3.69 4.04 0.03 314
ROSSELKH'18 7.75% USD 29/05/18 118.837 119.337 4.00 3.92 4.70 0.01 314
ROSSELKH'21 6% USD 03/06/21 102.241 102.866 5.32 5.13 3.31 0.24 485
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.325 103.550 1.21 0.87 0.62 88
SBER'13 6.468% USD 02/07/13 103.500 103.875 1.84 1.37 0.75 151
SBER'15 5.499% usD 07/07/15 107.900 108.299 2.54 2.40 2.60 212
SBER'17 5.4% usD 24/03/17 107.922 108.419 3.48 3.37 4.07 0.04 283
SBER'21 5.717% usD 16/06/21 108.598 109.223 4.51 4.43 6.97 -0.34 307
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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 24/04/13 103.632 104.132 2.50 1.66 0.56 0.03 218
EVRAZ'15 8.25% uUsD 10/11/15 109.223 109.722 5.02 4.85 2.76 0.02 461
EVRAZ'18 9.5% UsD 24/04/18 112.875 113.250 6.69 6.62 4.38 0.11 593
EVRAZ'18 6.75% UsD 27/04/18 100.968 101.968 6.54 6.33 4.63 -0.18 575
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 105.879 106.879 7.22 6.79 2.24 693
Anpoca
ALROSA'14 8.875% UsD 17/11/14 111.109 111.587 3.45 3.23 1.95 -0.02 308
ALROSA'20 7.75% UsD 03/11/20 112.603 113.605 5.78 5.63 6.13 -0.04 451
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.400 103.600 2.57 2.24 0.58 0.03 224
VIP FIN'16 6.493% UsD 02/02/16 105.570 105.570 4.67 4.67 3.05 -0.10 423
VIMPELC'16 8.25% UsD 23/05/16 110.965 111.478 4.93 4.79 3.18 0.17 446
VIMPELC'18 9.125% uUsbD 30/04/18 115.402 115.909 5.86 5.76 4.45 0.13 506
VIP FIN'21 7.748% uUsbD 02/02/21 108.380 109.380 6.43 6.29 6.33 -0.37 514
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.677 108.974 2.14 2.01 1.97 -0.01 176
LUKOIL'17 6.356% uUsbD 07/06/17 113.813 114.217 3.17 3.08 4.11 0.11 248
LUKOIL'19 7.25% uUsbD 05/11/19 120.670 121.182 3.89 3.82 5.70 -0.03 274
LUKOIL'20 6.125% uUsbD 09/11/20 113.093 113.597 4.20 4.14 6.50 -0.05 286
LUKOIL'22 6.656% uUsbD 07/06/22 120.367 121.131 4.09 4.00 7.42 0.32 252
MTC
MTS'20 8.625% uUsbD 22/06/20 122.068 122.581 5.13 5.06 5.91 0.32 392
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 106.776 107.076 3.18 3.09 3.10 -0.03 270
NOVATEK'21 6.604% uUsbD 03/02/21 117.383 118.008 4.12 4.04 6.66 0.38 274
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.700 106.950 1.69 1.41 0.82 0.30 136
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.875 110.125 2.75 2.60 1.44 0.63 241
SEVERSTAL'17 6.7% uUsbD 25/10/17 107.227 107.729 5.07 4.96 4.31 0.27 434
TMK
TMK'18 7.75% uUsbD 27/01/18 102.513 103.513 7.17 6.95 4.43 0.06 647
THK
TNK-BP'13 7.5% uUsbD 13/03/13 102.882 105.882 1.25 -4.88 -0.12
TNK-BP'15 6.25% uUsbD 02/02/15 108.006 108.945 2.71 2.32 2.21 0.11 232
TNK-BP'16 7.5% uUsD 18/07/16 115.669 116.172 3.11 2.98 3.38 -0.38 257
TNK-BP'17 6.625% uUsbD 20/03/17 113.865 114.879 3.27 3.05 3.99 0.24 263
TNK-BP'18 7.875% uUsD 13/03/18 120.968 121.998 3.61 3.43 4.63 -1.22 278
TNK-BP'20 7.25% uUsbD 02/02/20 122.014 123.086 3.79 3.64 5.94 0.32 259
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 104.900 105.150 2.55 2.23 0.72 223
ALFA BANK'15 8% UsD 18/03/15 107.594 108.593 4.72 4.31 2.30 -0.02 436
ALFA BANK'17 7.875% UsD 25/09/17 108.616 109.616 5.86 5.64 4.26 0.62 517
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 101.380 101.505 3.00 2.46 0.23 -0.12 269
NOMOS BANK'13 6.5% UsD 21/10/13 102.130 102.630 4.44 3.96 1.02 0.13 414
NOMOS BANK'15 8.75% USD 21/10/15 105.696 106.696 6.66 6.31 2.68 -0.05 632
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.961 105.211 4.38 4.07 0.78 -0.02 408
PSB FINANC'14 6.2% UsD 25/04/14 100.501 101.001 5.86 5.53 1.49 0.50 559
PROMSVYAZB'15 12.75% USD 27/05/15 110.853 111.853 8.13 7.74 2.28 -0.14 788
PROMSVYAZB'16 11.25% USD 08/07/16 106.836 108.836 9.07 8.46 3.14 -0.16 872
XK®db
HOME CREDIT'14 7% UsD 18/03/14 103.504 104.004 4.52 4.18 1.43 1.50 421
]
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HNHaBecTUIIUOHHBIN /lemapTaMeHT

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

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

WERB: http://www.zenit.ru
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Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHATUTHK, 33/1efCTBOBAHHBIA B HAIMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €r0 COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMAMM WIM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. Bank 3EHUT He Hecer
OTBETCTBEHHOCTH 3a OLIEPAIMH TPETHUX JINI], COBEPLICHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJAHHOM 0630pe. MueHune Banka MOXeT He COBIAZaTh C MHEHHEM aHATUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcraBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, 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. IIpOoIIbe IOKa3aTe Il He SIBJISIOTCS rapaHTHell CBoero mosropeHus B byaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBUX JIMI. Bce MHEHHA M peKOMEH/AIlM, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGQOPMAIMOHHBIX Le/sIX M He SB/IIETCS MpPEeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [IOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTHUIMOHHbIE PelleHHs, UCIOJb3ysA 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BELIEHHBIX pemmeHuid. 0630p moarorosien bankom 3EHUT 1 pacpocTpaHeHUs Cpefid NPOdeCcCHOHANBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIONOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (HMHAHCOBBIX HHCTPYMEHTOB, 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 YCJAYTH (PMHAHCOBOTO COBETHHMKA M BBICTYIIATh OPraHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IOKYMEHTAIMsI MOKeT OBITh IPe0CTaBIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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