0Ar0BOM
PbIHOK

ExcedHesHbLll 0630Dp

OcHoBHBIE cOOBITHA /CTP. 2/

BHenrHui peIHOK oJjra /crp. 3/

* Epporetickuie COOBITHA COKPAIIIAIOT CIIPOC HA PUCK

JleHeKHO-KpeUTHBII PBIHOK /CTP. 4/

« HastoroBsrit nepuoa CoOXpaHAeT HAIIPAXKEHHOCTb Ha PbIHKE

. Py6)’[b BHOBB I10/] BHEIITHUM JAaBJICHUEM

Poccuiickuii J0JITOBOU PBIHOK /CTp. 5/

* EBpOGOH/IbI IIOKa3aId CMEHIAHHYI0O IUHAMUKY

o JlokanpHBI DHIHOK B IIOAABJIEHHOM HACTPOeHWH, MUHOHH ycIelleH Ha

IIEpBHUYKE

IlepBUYHBII PBIHOK /cTp. 6/

ITpuio:xenusa

¢ PesynbTaThl TOProB pyOsieBbIMU oburanuamMu Ha MMBB /ctp. 7/

» Kaprs! noxogHocTu py6s1€eBOro phIHKA /CTp. 15/

* PesysnpraThl TOProB eBpoboHAaMH /CTp. 16/

¢ KapTsl 10X0THOCTH PhIHKA €BPOOOH/IOB /CTp. 18/

EMBI+ Global Sovereign Spread
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Hemownux: JPM
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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHU PHIHOK A0JTAa
UST-10 yield 161 VY -0.06 1.39
UST 10-2Y sprd 135 V¥ -5 17
EMBI+Glob. 309 A 6 282
EMBI+Rus sprd 190 m o 161
Russia’30 yield 308 V¥ -0.03 2.85
JleHe KHBIA PHIHOK
Libor-3m 036 V 0.00 0.36
Euribor-3m 022 m 0.00 0.22
MosPrime-1m 6.49 A 0.01 5.78
Kopcuera B 11B 6694 VYV -60.6 446
Jlenos. B ILIB 655 V -2.5 61
NDF RU 3m 6.4 A 0.2 5
Ba/IIOTHBII PEIHOK
USD/RUB 31332 A 0.278 29.20
EUR/RUB 40.305 A 0.075 38.48
EUR/USD 1287 Y -0.003 1.21
Kopsuna 11B 35.25 A 0.261  33.53
DXY Unpekc 79.885 A 0.333 78.71
DOHIOBEIE HHEKCBL
RTS 1457.0 A 0.9% 1228
Dow Jones 134135 Y -0.33% 12101
DAX 7313.6 A 0.51% 5969
Nikkei 225 8907 A 0.48% 8296
Shanghai Comp. 2004.2 A 2.60% 2004
ChIpbeBbIe PEIHKH
Hedrs Urals 108.6 A 0.67% 88
Hedrs Brent 10.0 A 0.19% 89
Bosoto 1752.8 A 0.26% 1540
CRB Index 3037 V -0.97% 267

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

MAX.

2.30

441
332
4.45

0.47
0.82
6.89
1032

369

33.67
4181

1.33
37.28
84.01

1713
13597
7452
10255

122
126
1773
321

3a 6 MecsIeB

3Ha4. A 3a JleHb MIN.

Price Return

OFZ 117.2 0.18 107.5
Muni 1108 VY -0.20 110.5
Corp 1115 0.11 110.7
Corp-10 156 VYV -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
OG6BpeM TOProB B cermeHTe (MIH py6.)

OFZ 2921 2123 o
Muni 508 V¥ -120 10
Corp 6 525 880 19

Hcmounux: MMBB, bark BEHUT

MAX.

17.2
112.8
121
117.8

267.4
3441
3438
3438

22514
6 146
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PhHOK

I's1aBHBIE HOBOCTU

Mundus P® pazmectiir Ha ayknnoHe O®3-11/1 cepuu 25080 ¢ noraneHueM 19 anpesida 2017 rojga Ha O0IIyI0 CyMMy 19,1 MJIPJ,
PyO0. mpH CIpoce IO BepXHel rPaHUIle YCTAHOBJIEHHOTO JUANIa30HA JOXOXHOCTH 27,1 MJIPA Py0. ¥ 00beMe IMpeLI0KeHNA 20 MIPJ,
PYO. CpeniHeB3BeleHHasI [[eHA COCTaBMIa 100,0066% OT HOMHUHAJIA, YTO COOTBETCTBYET IOXOIHOCTH 7,53% rofoBbix. /UHTEpdakc/

Fitch Ratings npucBowio ®I'YII «Iloura Poccun» 0JArocpoYyHbIe PEHTUHIH B MHOCTPAHHON M HAIMOHAJIBHOW BAJIIOTE HAa
ypoBHe «BBB», HPOrHO3 PEWTHUHIOB — «CTA0WIBHBIN». [0 MHEHHIO areHTCTBAa, PEUTHHTH OTPAXKAIOT CHJIbHBIE IOPHUJUYECKUe,
CTpaTernyecKye U ONepaliOHHBIE CBA3M KOMIIAHHM C POCCHHCKUM TOCYZapCTBOM, POJIb KOMIIAHUM KaK HAIMOHAJIBHOTO IIOYTOBOTO OIEPATOpPA, a
TaKXKe CTPATernYecKyio 3HaUNMOCTh €€ IINPOKOU CETH U3 42 ThIC. IOUTOBBIX OTZEJIEHUH JIs BBIIJIATHI IEHCUH U TOTEHIIHATBHOTO IIPEJOCTABIEHH
9JIEKTPOHHBIX I'OCY/IapCTBEHHBIX yeiyT. /UHTepdakc/

OAO «Auspda-6aHk» YCTAaHOBIJIO CTABKYy IEPBOr0 KyIOHAa OMp2keBbIX obsuranuii cepun 50-03 Ha 10 mupa pyo. B padmepe
8,45% rogoBhIX, YTO COOTBETCTBYET JOXOJHOCTH K ro0Boi1 odepre Ha ypoBHe 8,63% roaospix. /Murepdaxc/

OcHOBHBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

Buepa: 26.09.2012 — cpega

* Berwiara kynona: Poccus, 25065 (12%, 1.3 wipz py6.), HUA BTB 001, 1A (10.5%, 17.7 MJIH py6.),
Taznpom, 2014-4 (LPN) (10.5%, 21 mun gosui.), TpancaedTs, 03 (10.15%, 6.6 miupa pyb.),
Poccusn, 35006(I'CO-IIIIC) (6.05%, 1.2 mipz py6.), Pocens, 35007(I'CO-IIIIC) (6.9%, 688.2 miH
py6.), TexuoHUKOJIb-®unanc, 50-03 (13%, 129.6 muu py6.), IOTaiip-®unaunc, 50-04 (9%,
33.6 wn py6.), ABCOJIIOT BAHK, BO-02 (9%, 226.8 muH py6.), Kazans, 34008 (8%, 39.9 miH
py6.), Poccus, 46012 (3.741%, 1.5 mippa py6.), Poccus, 36006(I'CO-®IIC) (8.15%, 1.3 mipzx pyo.),
Kauyxckas 061acth, 34004 (9.91%, 7.4 MuH py6.)

* Odepra: baunxk 3EHUT, BO-02 (5 miipx pybd.), Pyccknit Me:xayHapoausbiii bank, 03 (1.1 mips
py6.)

CerogHsa: 27.09.2012 — 4YeTBEpPT

Crarucruxka Esposoms:: Consumer °*Bbimiiara xynona: Bocrounsiii Jxcnpecc Bamk, B0-02 (10.5%, 104.7 wmuH  py6.),
Confidence BHeusKOHOMOAHK, 09 (7.9%, 590.8 MuiH py6.), MCII BaHk, 01 (8.7%, 216.9 muH py6.), Ait-TEKO,
02 (12.5%, 19.6 muH py0.), MTC-Baank (MBPP), 02 (7%, 52.3 miH py6.), Hayka-Ceazs (000), o1

Cratuctuxka CIIIA: GDP, Personal (11.25%, 11.2 MJTH py6.)

Consumption, PCE Core, Durable
Goods Orders, Initial Jobless Claims * Odepra: ITU/IA, 01 (62 miH py6.)

 IToramrenue: Aii-TEKO, 02 (630 mtH py6.)

3aBTpa: 28.09.2012 — nATHULIA

Crarucruka CIITA: Personal Income, « Bpimuiara kymona: Pocens, 26169 (2%, 14.7 MiH py6.)

Personal Spending, U. of Michigan .
Confidence Odepra: Espodunancei-Heasm:xkumocrs, 03 (1.5 Mipz pyo.)

* IToramenue: Aabda-bauk, B0O-03 (10 mipz py6.)

I BAHK
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EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
. Baadumup Eecmugbees
EBporneiickue coGhITHA COKPAIIAIOT CIIPOC HA PUCK v.evstifeev@zenit.ru
CobOpiTsi Ha II00AJMBHBIX DPBIHKAX BYepa pPAa3BUBAJINCh B HETaTUBHOM KJIIOYE.
HepeleHHOCTb OCTPHIX €BPOIEHCKUX ITPOGIEM JOMOIHIUIACH AKI[UAME HAPOJHOTO IPOTECTa B Kpusan US Treasures
Wcnauuu u 3asBienusMu lleHTpobaHKa cTpaHbl 0 ToM, uto B III KBaprajse SKOHOMHYECKas
perieccus B cTpaHe yrIybmiack. JIomoMHUTE ¢1abyio KapTUHY CMOTJIM COBMECTHBIE 3asBJICHHS T e e
muaepoB [epmannu, Hupepianaos u @uansaaanu o ToM, uro ¢dora ESM nomkeH npuHUMAaTh 317
OrpaHHYEHHOE y4yacTHe B PEKAIMTATIN3anuU 0AHKOB pPernoHa W ObLIb Gojiee HANpaBjieH Ha 22'8:
pellleHre CyBEpEeHHBIX IPOOIeM. 22 ]
Bo BTOpO¥ NI0JIOBUHE JHA IIECCUMU3M YCHJIUJICA IIOC/Ie IAHHBIX O IPOJja’kKaxX HOBBIX IOMOB B 19
CIIIA, xoTopble HEOXKUJAHHO CHUBWJINCH Ha 0.3% B aBrycTe IPU NPOTHO3e pocTa Ha 2.2%. 167
Cratucruka u3 CIIA B Oirpkaiiiivie JHH MOXKeET IepeMaHUTh (GOKYC HHBECTOPOB Ha cebs: 112
ceroziHs IyOJIMKYIOTCSA JJaHHBIE II0 3aKa3aM Ha TOBApbI JUIUTEJIBHOrO mosb3oBaHusa B CIIA u 071
nudphI 0 NOTPEOUTENIBCKUM PACXOAAM 3a aBrycT. I1o cyTH, 5TO ABJAETCS Hanbosee BaXKHOM 0.4 4
9KOHOMUYECKOH CTAaTHCTHKOH 3a aBIYCT IIOCJe JAHHBIX O COCTOSSHUM DPBIHKA TpyJa U 01 : : : : w
2Y 3Y 5Y 7Y 10Y 30Y

PO3HUYHBIX [TPOAK.
Hcmounuk: Reuters
Cupaast EMBI+ (Poccus, Bpazuiinsa)

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

— M B1 + Brasil Spread, 6.1
350
320
290
260
230
200
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140
168 228 288 39 99 159 219

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

30/ .6

SESEEEEESSEEEEE poccs- 30 (b, WKUR), %
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Hcmounux: Reuters

Cupax LIBOR-3M / UST-3M

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

37
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17.8 228 278 19 9 1.9 16.9 219 26.9

Hcemounuk: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

HaytoroBblii mepUoO/I COXpaHAET HAIPA:KEHHOCTh HA PhIHKE

VCIJI0BHSA POCCHUICKOTO JIEHEKHO-KPEAUTHOTO PBIHKA OCTAIOTCA JIajleKu OT KOM(OPTHBIX HA
done nporekaromero Hasorooro nepuoga. Ha peiake MBK craBku 1o kpeauram oBepHaHT
MIOJTHSAJIUCH BUepa B CPeJIHEM ellle Ha 25 OI1 710 6.50% To/I0BBIX, MEX/IUIEPCKOe PEIo Ha 1 JieHb
moJiopokayio 1o 6.3% romoBeix (+10 6m). Ha aykmuonax mpsimoro pemno ¢ IIB PO Gauku
MIPUBJIEKJIN BeCh TPeOyeMblil 06beM JIMKBUHOCTH 328 MuIp/ py6. HA 1 JIeHb IPOTUB 219 MJIPA
py6. Bo BropHUK. CerojiHs yrpoM cyMMa Cpe/CTB OAHKOB Ha Kopcuerax u jernosutax B 1IB PO
COKpAaTHIach Ha 63.2 MJIPJ, Py0., COCTaBUB 734.9 MJIPJ, pyO.

Jlo xoHIja HeZien GaHKAM IIPEZCTONT 3aBEPLINTH IUIATEXKH II0 HAJIOTYy Ha IPUOBLIb,
KOTOpBIE NOTPEOYIOT M3 CHCTEMBI ellle IOopsAgKa 160 MJIpZ py0. YUUThIBas BBICOKUH 00beM
3a/l0/DKeHHOCTH nepe; 11B mo omepanusM pemno, 3TH IUIaTeXXu OyZyT, BEPOATHO, OyayT
VIEpKUBATh KPATKOCPOYHbIE IIPOLIEHTHBIE CTAaBKW HA IIOBBIIIEHHBIX YPOBHAX II0 KOHIA
CEHTAOS.

Py06J/1» BHOBB IO BHENITHUM IaBJI€HHUEM

BastioTHBIE TOPTH Cpe/bl BUepa 3aBEPIININCH PE3KUM OciabieHreM py6sisa. 1o OTHOIIEHUIO
K OMBaTIOTHOM KOP3UWHE OH MOTEPsLT 30 KOIL., 3aKPHIBIIUCH HA OTMETKE 35.37 py0. JlaBieHue Ha
py6JIb TO-IIPEKHEMY HCXOJUT CO CTOPOHBI BHEIIHUX IUIOIIAJIOK, T[le OdvepeHas BOJIHA
eBpOIeicKUx 6eCIIOKOMCTB COKpAIlaeT CIpOC Ha PHUCKOBaHHbIE aKTUBBL. KOTHPOBKU HedTH Ha
MOMEHT POCCHICKUX TOPTOB TAKKe TEPSUTH MOPsiiKa 1.5%, HaXOAUBIIKCH Ha YPOBHE 108.5 /T0JLT.
3a Gapp. (6pent). JIokanbHBIN AeDUITUT JTUKBUAHOCTU HE OKA3bIBAET BUIUMOHN MOAJEPKKHU
py0JII0, aKTHUBHOCTD 3KCIIOPTEPOB B HAJIOTOBBIN IEPUO/ BBITJISUT HE CTHIIIKOM BBICOKOH.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA HeJeie

1II
Ayxknuonsl I1B u ®onaa )KKX, nocryniieHue ¥ BO3BpaT CpeiCcTB DA OEEnO

Al Ha cueTa KOMGAHKOB, YIJIaTa HAJIOTOB IEISIEL A,
MJIPA PYO.
TloHeie/IbHUK 70
BropHuk ‘Viuara Hasnoros H/IIIN u akiu3ssl (0K0JI0 200 MIpJ, pyo.) 219
Ayknuon Kaznaueiicra 91 fieHb, 50 MIIPZ, Py0., OT 6.9% FOfOBBIX
Cpena Ayxkupon 003 0®d3 25080, 25 miIpz pyo6. 328
Boimutara kynonos O®3 2.6 MJIpA py6.
Bosspar ®onny XKKX 0.6 wiIpz pyo.
Yersepr Aykuuon KaznaueiicrBa 91 ieHb, 50 MIIPJ, Py06., OT 6.9% rOJOBBIX
Tlarauna Vmara HaloroB Havtor Ha npu6sUH (0K0J10 160 MIIPA Pyo.)

Bosspar KaznaueiicTBy 29.4 MIpZ, pyo.

Hcmounux: IIB PO, Mungun, @ond 2KKX
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PBIHOK
Baadumup Eecmugbees
v.euvstifeev@zenit.ru
CraBxku MBK
[ Mosprime- 1M (nipas.ukaa), %
s M 05Prime - overnight (s1es. mkana), %
6.5% 1 r 8.00%
o 1
5.9% 1 r 7.50%
57% r 7.25%
5% 7
gg,;; | [ 7.00%
5.1% 7 r 6.75%
4:9% 1 L 6.50%
4.7% 1 o
4.5% 1 [ 6.25%
4.3% r 6.00%
4.1%
3.9% 1 [ 575%
3.7% - 5.50%
158 228 29.8 59 129 19.9 269

Hcemounuxk: Reuters, [[B

Kpusaa NDF

6.5 1

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

Hcemounux: Reuters



EsxenHeBHBINA 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues

EBpoOGOHABI MOKa3a/ I CMEUIAHHYIO JUHAMUKY k.sychev@zenit.ru
. . CyBepeHHBbIe EBPOOOIUTaAIINI
Poccuiickue CYBEPEHHBIE BBIITyCKH ITPOAOJIXKUJIN BOCCTAHOBJIEHUE IIEH Ha CI)OHe HEUTpaJIbHOIro
o o 525
HOBOCTHOTI'O IIOTOKAa U CHHUXXE€HUA JOXOAHOCTEU BAOJIb KDUBOU UST. BI/II[LI B JIMKBHUIHBIX 6yMarax 5.00

MIO/IPOC/IN B CPEIHEM B TIpefiesiax 25 011, « TpUAIaTKa» 3aBepliaa JieHb B pallOHe OTMETKH 125.5%, 475

. ., 450 ;
nanbHUA Pocens’42 npnbasw 25 GI M BBIIIEN Ha YPOBEHD 118.75%. KOpIOPaTHBHBIN CEKTOD 1O~ 455 RUSSIA42
MpeXHEMy CMOTpeJics 3HAYUTEJIbHO MeHee ONTHMUCTHYHO: KOTHPOBKH 3aBEPIIWIM JA€Hb ‘3“7’(5)

(bpOHTAIBHBIM CHIKEHHUEM, TEMII KOTOPOTO YCKOPHJIICS 10 25-50 OIIL. 250
325 RUSSIA'30
3.00 RUSSIA22
- 275 RUSSIA20
JlokasbHBIN PBIHOK B IOAaBJIEHHOM HacTpoenuu, Mundun 250
295 RUSSIA'18
ycIelieH Ha NeEPBUYKE 200 RUSSIA17
7% —t
AKTHUBHOCTh Ha JIOKQJIBHOM DBIHKE COXpaHseTCs Ha HUBKOM ypoBHe. LleHBl Ha mayipHEM 0 2 4 6 8 10 12 14 16 18 20
yuactke KpuBoit O3 mo uroram AHs CHU3WINCH B CPEIHEM Ha 30 011, UTO, O/{HAKO, HEe TOMEIIAIIO Hemownux: Reuters
MuH}HUHY IPOBECTH HEIUIOXOH ayKIMOH B ISATHJIETHEM BBIIycKe 25080. IIpenjioxeHHBIH 20- K o®3
. uBasa
MJIpA. 06beM ObLI IEpENoAnIcaH 6osiee YeM B OJITOPA Pasa, a hakTUIeCKuil 060beM pa3MeleH s p
. 8.50
MIPEBBICIII 19 MJIPA U OB 3aKPBIT [I0 BEPXHEH I'PaHUIlE 3aABJIEHHOTO HaKaHyHe AuanasoHa (7.50-
. 8.25
7.55%), 4To obecreunsio NpeMHI0 K KpUBOH Ha ypoBHe 8 0Om. B KOpIOpaTHMBHOM CeKTOpe 800

HEKOTOpOe OXKMBJIHHE ObUIO 3aMerHO B Bbimycke Iloura Poccnm 01, r7ie HHBECTOPBI oo
OTpearupoBasIH Ha MOJIyYeHNEe KOMIIAHUEH PEHTUHTOB CyBEPEeHHOTO YPOBHA POCTOM IIeH Ha 50 61 75
U Cy’KEHHEM CIIP3/I0B 1107l OTMETKY 200 611. B priHaHCOBOM ceKTOpe HeIIoXylo JUHAMUKY IOKa3al 725

HOBBIH BbIIycK ["a3nipoMbaHK 6, 3aBepIIUBILINI IeHb POCTOM Ha 10 O11. 7.00
6.75
650 ———Buepa
6.25 Hefent Hasan
Mecal Hasag
600 ————

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

Hcemounux: Reuters, pacuemuvt banka SEHUT
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Hcemounux: Reuters, paciemuvt banka BEHUT
Copajg nHAEKCa KOPII.

oGuranuiit MMBB k kpuBoit
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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
Anbda-baHk, BO-03 BB /Bal/BBB- aAa 10 000 8.63 26.09.2012 28.09.2012 HeT /1. 1r./3r.
YBPuWP, BO-01 B/-/- na 2000 12.63-13.16 28.09.2012 02.10.2012 Het /1. 1r./3r.
®CKESC, 25 BBB/Baa2/- na 15 000 8.68-8.94 28.09.2012 02.10.2012 HeT /346T. 4r./15r.
KAMAS, BO-03 NR HeT 2000 10.51-11.04 01.10.2012 04.10.2012 HeT /2.64rT. Her /3T.
Bank CaHkT-MNeTepbypr, BO-08 -/Ba3/- aa 5000 9.36-9.88 02.10.2012 08.10.2012 HeT /1T ir./3r.
Hoeukom6GaHk, 5O-04 -/B2/- na 2000 10.25-10.78 02.10.2012 09.10.2012 HeT/1r. ir./3r.
MeTtkom6GaHk, BO-05 -/B2/- aa 1500 12.36-12.63 05.10.2012 09.10.2012 HeT /1T ir./3r.
Kpenur Espona BaHk, 5O-03 -/ Ba3/BB- na 5000 9.99-10.51 05.10.2012 09.10.2012 HeT /1. ir./3r.
Mera®oH duHaHc, 05 BBB- /Baa3/ - aa 10 000 8.37-8.63 04.10.2012 11.10.2012 HeT / 1.88T. 2r./10 ner
Nkc 5 duHaHe, BO-01 B+/-/- na 5000 9.73-10.15 Ha XX.10.2012 HeT /2.68T. Her /3T.
PCTI-®wuHaHc, 02 B-/-/- aa 2500 13.69-14.22 H/O, H/O, HeT /1.41rT. 15r./3r.
UenoyHuk. Interfax, Bloomberg, Cbonds
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
TpaHchuH-M, BO-09 NR HeT 2000 H/n / 100% 10.78 10.78 25.09.2012 HeT /2.64T.
TpaHcdun-M, BO-10 NR HeT 2000 H/a / 100% 10.78 10.78 25.09.2012 HeT /2.64T.
MepBobaHk, BO-03 -/B3/- aa 2000 H/n / 100% 11.04-11.57 11.30 25.09.2012 HeT /1T.
PECO-lapaHTusi, 02 BB+ /-/- na 5000 Hn / 100% 8.89-9.20 8.89 25.09.2012 Her /1r.
MKB, BO-02 B+ /B1/BB- na 3000 1.5/100% 9.73-10.25 9.99 25.09.2012 Her /1r.
Marnur, BO-07 BB-/-/- Aa 5000 2.5/100% 9.20-9.46 9.10 24.09.2012 Het /2.68T.
TpaHchuH-M, BO-09 NR HeT 2000 H/n / 100% 10.78 10.78 24.09.2012 HeT /2.64T.
TpaHcdun-M, BO-10 NR HeT 2000 H/A / 100% 10.78 10.78 24.09.2012 HeT /2.64T.
MO3CK, BO-01 BB-/Ba2/- na 5000 H/A / 100% 9.20-9.73 8.99 21.09.2012 Het /2.68T.
HINMK, 07 BBB- / Baa3/BBB- aAa 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.
Poc6ark, BO-04 - / Baa3/BBB+ na 10 000 1.4/ 100% 9.25-9.52 9.52 12.09.2012 Het /1.86T.
HIMK, BO-04 BBB- / Baa3/BBB- Aa 5000 2.7/ 100% 8.47-8.68 8.42 10.09.2012 Het /1.88T.
Mpomcesasbbank, 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 Hn / 100% 13.65-14.75 14.20 06.09.2012 HeT / 1.78T.
BTB, 6O-08 BBB/Baal/BBB na 10 000 H/A / 100% 8.14-8.40 8.19 04.09.2012 Her /1r.
Mpo6uaHectaHk, 07 -/B2/B- na 2 000 Hn / 100% 11.57-12.10 12.10 04.09.2012 HeT /1r.
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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 6.43 0.00 45 000
O®d3 25067 17/10/12 100.32 100.33 100.32 -0.01 20 322 494 5.73 0.06 45 000
O®d3 26198 02/11/12 100.01 100.03 100.01 -0.01 10 542 933 5.74 0.10 42 000
O®d3 25072 23/01/13 100.38 100.41 100.39 0.01 13 310 811 5.97 0.33 150 000
O®d3 25078 06/02/13 100.23 100.30 5.98 0.37 100 000
O®d3 25065 27/03/13 102.98 103.15 6.04 0.48 46 000
O®d3 26200 17/07/13 100.02 100.04 100.05 -0.10 1 10 800 6.17 0.78 6 50 000
O®d3 26201 16/10/13 100.50 6.61 1.02 27 12 47 000
O®d3 25076 13/03/14 100.77 100.85 100.85 0.08 10 143 003 6.58 1.41 8 155 000
O®d3 25068 20/08/14 109.30 110.60 110.60 0.95 2 2 6.09 1.75 45 000
O®d3 26202 17/12/14 109.25 109.40 109.40 0.18 9 792 304 6.79 2.01 28 40 000
O®d3 25071 26/11/14 99.10 102.85 102.51 -0.44 2 2 6.94 1.98 3 43 80 000
O®d3 25079 03/06/15 99.75 100.10 99.92 -0.08 3 2000011 7.15 2.44 7 61 150 000
O®d3 25075 15/07/15 99.64 99.74 99.71 0.06 7 1698002 7.11 2.56 57 150 000
O®d3 25077 20/01/16 100.64 100.70 100.70 -0.05 5 50 000 7.23 2.97 66 150 000
O®d3 46017 03/08/16 97.15 97.40 97.15 -0.05 3 395 7.50 3.00 24 93 80 000
O®d3 26203 03/08/16 98.75 98.95 98.95 6 510001 7.34 3.42 72 150 000
O®d3 48001 31/10/18 97.00 8.91 3.42 154 228 24 000
O®d3 46019 20/03/19 8.31 3.71 87 165 26 000
O®d3 25080 19/04/17 100.00 100.10 100.10 0.11 8 73863 7.51 3.84 4 83 150 000
O®d3 26206 14/06/17 99.70 100.02 99.70 -0.30 11 123 848 7.61 3.99 11 91 150 000
O®d3 26204 15/03/18 99.00 100.50 100.40 0.05 3 15003 7.55 4.58 75 150 000
O®d3 46021 08/08/18 90.50 7.72 4.63 9 91 107 000
O®d3 46014 29/08/18 96.37 97.55 7.76 4.75 11 93 62 000
O®d3 26208 27/02/19 99.40 99.80 99.55 2 4041 7.73 5.19 0 83 150 000
O®d3 46005 09/01/19 77.40 8.16 5.65 36 120 27 000
O®d3 46018 24/11/21 93.09 94.30 94.20 -0.20 1 3146 7.87 6.27 82 133 000
O®d3 26205 14/04/21 99.45 99.90 99.70 -0.15 12 9385 7.79 6.24 75 150 000
O®d3 26209 20/07/22 98.70 99.00 98.85 -0.00 7 58 7.92 7.00 77 150 000
O®d3 46022 19/07/23 89.50 8.39 7.54 34 117 45 000
O®d3 26207 03/02/27 100.75 100.90 100.76 -0.49 29 462 057 8.22 8.68 5 86 150 000
O®d3 46020 06/02/36 76.00 87.73 8.34 10.89 73 135 000
O®d3 46012 05/09/29 89.89 7.86 10.55 29 40 000
METAMNTYPTMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.50 99.95 7.36 0.82 120 92 15 000
HIIMK
HIIMK BO5 30/10/12 100.31 100.34 100.34 -0.04 5 290 6.99 0.09 92 10 000
HIIMK BO1 04/12/12 101.00 7.06 0.19 86 5 000
HIIMK BO6 05/03/13 100.00 100.35 7.34 0.44 101 10 000
HIIMK BO2 19/06/13 17/12/14 100.02 100.90 100.75 -0.05 1 95000 7.79 0.71 176 138 5 000
HIIMK BO3 19/06/13 17/12/14 100.72 7.72 0.71 169 131 5 000
HIIMK BO4 08/09/14 07/09/15 100.02 100.12 0.02 1 6 8.35 1.84 151 184 5 000
HIMK BO7 11/11/14 101.25 101.65 8.27 1.93 139 176 10 000
HIMK 7 16/03/15 05/09/22 8.68 2.30 165 215 00000 000
MMK
MMK BO1 15/11/12 87.00 7.32 0.14 119 5 000
MMK BO5 04/04/13 99.95 100.05 100.05 1 236 7.69 0.50 196 134 8 000
MMK BO8 15/08/13 12/02/15 96.00 100.20 8.09 0.87 189 164 5 000
MMK BO4 27/02/14 86.01 99.70 8.52 1.37 193 202 5 000
MMK BO6 10/07/14 98.80 8.90 1.68 213 240 5 000
MMK BO7 22/07/14 92.00 8.82 1.72 204 232 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.91 100.94 100.94 0.04 8 14 000 7.35 0.39 103 10 000
CescTtans BO4 15/02/13 100.90 100.95 100.95 0.15 1 1 7.32 0.39 100 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.41 100.55 100.70 0.20 1 1 7.48 0.73 143 107 8 000
Anpoca 22 28/06/13 23/06/15 100.39 100.55 100.45 -0.05 5 487 7.85 0.74 179 143 8 000
Anpoca 23 18/06/15 101.30 101.50 8.68 2.45 159 214 7 000
Anpoca 20 23/06/15 101.19 101.48 8.60 2.46 151 206 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.40 100.70 100.50 -0.01 6 6 8.34 0.48 200 10 000
EBpas 3 22/03/13 13/03/20 100.40 100.70 100.95 0.45 1 1 7.35 0.48 101 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 107.91 108.25 107.95 0.04 6 6940 9.37 1.78 256 286 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.60 108.25 108.15 0.15 3 5000 9.26 1.78 245 275 10 000
EBpa3 2 26/10/15 19/10/20 100.11 100.74 100.10 -0.40 3 24 501 10.15 2.62 300 360 10 000
EBpas3 4 26/10/15 19/10/20 100.11 101.70 100.20 -0.20 3 25731 10.11 2.62 296 356 5 000
EBpas 5 06/06/16 27/05/21 91.00 96.00 8.91 3.18 160 232 5 000
EBpas 7 02/06/16 25/05/21 94.20 96.00 94.20 -0.40 3 195 10.59 3.15 329 400 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.65 99.70 99.76 -0.04 3 77  9.32 2.26 230 279 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.61 99.80 99.61 -0.18 3 2002 9.39 2.26 237 286 10 000
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EsxenHeBHBINA 0030D

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

OdpepTel TMoralwenns [lokynka TlpoAaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMaM msH py6.
MeTannonHsecTt 6 19/03/15 10/03/22 99.55 99.79 9.30 2.27 228 277 10 000
Meuen
Meuen 4 25/07/13 21/07/16 99.38 100.60 99.39 -1.30 13 2132 12.58 0.79 646 615 5 000
Meuen 5 16/10/12 09/10/18 100.12 100.18 100.15 2 700 9.94 0.05 5 000
Meyen BO1 11/11/11  09/11/12 99.72 99.99 8.14 0.12 203 5 000
Meuyen BO2 12/03/13 99.06 99.60 99.25 -0.10 10 385 11.78 0.46 545 5 000
Meyen BO3 24/04/13 98.50 98.99 11.90 0.55 609 554 5 000
Meuen 2 15/06/11 12/06/13 96.21 97.10 96.99 0.03 1 27 12.26 0.69 626 586 5 000
Meuen 15 18/02/14 09/02/21 92.52 92.90 14.86 1.34 829 836 5 000
Meuyen 16 18/02/14 09/02/21 92.01 93.00 93.00 4 20 400 14.40 1.34 783 790 5 000
Meyen BO4 11/02/14 10/02/15 95.60 96.90 13.51 1.31 696 701 5 000
Meyen BO5 07/04/15 100.00 11.56 2.52 445 502 5 000
Meyen BO6 07/04/15 100.00 11.56 2.16 458 504 2 000
Meyen BO7 07/04/15 100.00 11.56 2.52 445 502 2 000
Meyen BO11 07/04/15 100.00 11.56 2.52 445 502 3 000
Meyen BO12 07/04/15 100.00 11.56 2.52 445 502 3 000
Meuyen 13 01/09/15 25/08/20 91.00 96.00 91.99 0.99 1 23 13.83 2.58 670 729 5 000
Meuyen 14 01/09/15 25/08/20 91.02 92.50 13.59 2.58 646 705 5 000
Meuven 17 02/06/16 27/05/21 84.01 86.95 80.08 -5.93 7 29 16.33 3.10 904 975 5 000
Meuyen 18 02/06/16 27/05/21 84.26 89.99 13.75 3.12 646 716 5 000
Meuyen 19 07/06/16 01/06/21 84.56 86.49 86.50 1.50 3 300 13.54 3.13 624 695 5 000
TMK
TMK BO1 22/10/13 99.50 100.10 9.03 1.01 270 254 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.70 101.00 100.70 -0.05 8 139 8.54 0.75 246 212 10 000
PMK
PMK 3 17/12/13 15/12/15 97.75 98.99 97.78 -0.17 1 45 12.76 1.15 632 627 3 000
PMK 4 05/06/14 02/06/16 94.01 95.95 12.36 1.56 566 586 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.25 100.95 100.25 2 2000 11.21 0.19 501 5 000
KOKC
KOKC BO2 28/05/14 91.02 106.99 95.61 -0.10 4 34 11.99 1.54 530 549 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.84 93.03 92.90 -0.10 12 3166 14.41 1.37 782 791 15 000
Pycan 8 15/04/15 05/04/21 87.16 87.95 87.95 -0.05 2 300 14.81 2.24 780 829 15 000
UWHOPPACTPYKTYPA
PO,
PXno 7 07/11/12 99.99 100.25 100.00 0.03 10 6 305 7.58 0.12 148 5 000
P>X[A BO1 05/12/12 100.52 100.82 6.64 0.19 44 15 000
PXa 9 18/05/11 13/11/13 99.50 99.75 99.55 0.05 2 11 7.45 1.08 106 96 15 000
P>X[A 10 06/03/14 110.49 110.60 110.49 -0.01 19 1504 7.33 1.35 76 83 15 000
P>X[a 23 29/01/15 16/01/25 102.36 102.41 102.41 1 6 8.00 2.14 103 148 15 000
PXA 11 18/11/15 99.36 99.60 99.35 -0.05 2 5000 8.19 2.78 100 163 15 000
PX[a 16 06/06/16 05/06/17 98.95 99.00 99.00 -0.25 2 45 8.38 3.20 106 178 15 000
P>X[A 19 16/07/18 08/07/24 99.92 100.22 8.31 4.75 66 148 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.80 100.20 7.50 0.98 119 101 10 000
PCKESC 8 26/09/13 15/09/20 99.80 100.20 7.46 0.98 115 97 10 000
®CK ESC 18 09/06/14 27/11/23 101.23 101.39 101.25 -0.04 2 91001 7.84 1.58 113 134 15 000
P®CK ESC 15 23/10/14 12/10/23 96.01 102.15 101.68 -0.47 3 3 8.00 1.88 114 149 10 000
®CK ESC 10 24/09/15 15/09/20 99.50 100.00 99.50 -0.05 1 1372 8.10 2.73 92 155 10 000
PCKESC 7 27/10/15 16/10/20 98.20 98.70 8.20 2.72 102 165 5 000
P®CK ESC 12 22/04/16 19/04/19 99.20 99.72 8.38 3.07 110 180 10 000
P®CK ESC 9 24/10/17 16/10/20 97.00 97.45 97.00 -0.10 4 103 000 8.92 4.12 139 220 5 000
®CKESC 11 24/10/17 16/10/20 96.75 97.45 97.00 -0.10 3 53 000 8.92 4.12 139 220 10 000
P®CK ESC 19 18/07/18 06/07/23 96.25 96.80 96.00 -1.00 5 98 9.04 4.67 140 223 20 000
®CK ESC 13 22/06/21 96.80 99.99 97.00 1 500 9.20 6.18 132 217 10 000
HMTN
HMTM BO-2 29/04/15 90.00 100.00 100.00 0.10 1 10 000 9.20 2.28 217 267 4 000
PocaBTtogop
PocasTogop 1 29/11/16 101.50 102.00 9.83 3.80 237 316 3 000
PocBopokaHan
PocsopokaHan 3 11/11/13 09/11/15 98.01 99.77 98.60 -0.01 6 196 10.60 1.06 423 411 3 000
BopokaHan
Bopokanan 1 09/12/15 99.00 8.99 2.92 175 242 2 000
3anagHubin CO
SanagHbii CO 1 29/04/16 13/05/31 98.80 99.00 9.11 3.08 183 253 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.00 99.80 9.11 3.08 183 253 5 000
SanagHbii CO 3 24/02/17 06/02/32 85.00 9.41 3.71 197 275 5 000
SanagHbii CO 4 24/02/17 06/02/32 9.65 3.71 221 299 5 000
BanagHbii CO 5 24/02/17 06/02/32 86.00 100.20 9.43 3.71 199 277 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 99.90 100.15 99.91 0.56 16 80 365 8.49 1.44 186 199 7 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6Lem
OdepTbl Norawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauusa  O®3 cBONaM mrH py6.
rA3MNPOM
asnpom Kanutan-3 08/11/12 06/11/14 100.00 100.06 7.36 0.12 125 15 000
[asnpom A9 12/02/14 99.60 99.87 99.70 0.20 2 19800 7.59 1.33 103 109 5 000
lasnpom A1l 24/06/14 110.00 110.90 7.04 1.57 34 54 5 000
Nykownn
Iy konn BO-6 13/12/12 100.45 100.60 7.07 0.21 84 5 000
Ny konn BO-7 13/12/12 100.45 7.17 0.21 94 5 000
Iy konn 4 05/12/13 100.11 100.30 100.25 2 120 010 7.29 1.14 86 80 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 98.00 100.00 98.00 0.30 1 822 7.92 0.30 163 8 000
asnpom Hedorb BO-5 09/04/13 99.90 100.05 7.33 0.52 157 98 10 000
asnpom Hedorb BO-6 09/04/13 98.95 100.05 100.05 0.10 1 1 7.17 0.52 141 82 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 92.00 100.80 100.75 -0.10 5 15108 8.04 2.17 106 152 10 000
[asnpom Hedorb 8 02/02/16 99.00 110.10 8.38 2.96 113 181 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 95.00 103.00 100.60 -0.15 4 551 8.46 2.97 121 189 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.25 101.69 8.82 4.34 125 206 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 97.01 99.16 98.47 -0.21 2 2 8.73 4.40 114 196 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.07 100.20 100.14 0.09 1 80 000 7.41 0.73 136 100 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.51 100.00 99.96 0.46 2 222 7.42 0.97 113 94 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 101.11 101.19 101.17 -0.08 2 108 7.23 0.23 98 15 000
BauHedrb 2 18/12/12 13/12/16 101.18 101.30 101.20 -0.04 3 6237 7.09 0.23 84 15 000
BauHedrb 3 18/12/12 13/12/16 101.16 101.20 101.20 -0.04 2 10 000 7.09 0.23 84 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.90 101.95 7.97 1.13 155 148 10 000
BauHedrs 4 13/02/15 04/02/22 100.60 101.00 -0.15 2 15001 8.70 2.18 171 218 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 95.02 100.00 100.00 0.70 4 43101 9.96 0.82 381 352 5 000
HK Anbsinc BO-1 04/02/14 97.56 98.75 98.39 -0.11 8 368 10.81 1.29 427 431 5 000
HK AnbsiHc 4 07/06/16 01/06/21 94.12 95.25 95.14 0.64 6 16 521 10.73 3.14 343 414 5 000
HK AnbsiHc 6 10/06/16 04/06/21 94.52 96.50 96.55 2.05 17 29 446 10.23 3.15 293 364 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 98.52 98.96 98.96 0.26 13 6 159 13.96 0.80 783 753 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 90.00 99.90 9.68 3.21 236 308 5 000
FTOCBAHKUA
BTB
BTG 6 10/07/13 06/07/16 100.20 100.65 100.57 -0.03 5 31480 8.02 0.76 194 160 15 000
BTB BO-6 21/12/12 19/12/14 100.26 100.32 100.32 0.01 8 8104 7.31 0.24 105 10 000
BTE BO-7 25/01/13 23/01/15 100.09 100.25 100.09 -0.16 2 30 7.88 0.33 158 10 000
BTB BO-1 15/03/13 99.88 100.08 8.05 0.46 172 5 000
BTB BO-2 15/03/13 99.80 100.10 8.28 0.46 195 5 000
BTB BO-5 15/03/13 99.80 100.09 99.80 -0.29 2 200 8.28 0.46 195 10 000
BTE 5 17/10/13 99.70 99.99 99.70 -0.10 1 49 7.92 1.01 159 143 15 000
BTB BO-03 18/03/14 17/03/15 100.00 8.24 1.41 163 174 5 000
BTB BO-04 18/03/14 17/03/15 99.95 100.19 100.15 0.15 1 1 8.13 1.40 152 163 5 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 195 169 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.21 100.15 8.94 2.02 202 243 15 000
BTB 24 5 22/08/13 20/02/14 99.40 100.15 8.24 0.88 202 178 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.80 99.60 99.00 0.04 1 1 8.41 0.81 227 197 5 000
BTB-INunanur 4 12/03/13 07/06/16 99.25 99.55 7.83 0.42 151 5 000
BTB-INunannHr 2 08/01/13 07/07/15 99.45 99.65 99.65 0.01 1 2000 7.92 0.28 163 10 000
BTB-INnanHr 9 05/02/14 02/08/17 99.00 99.50 8.91 1.16 246 242 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.70 100.50 8.91 1.28 238 241 5 000
BTB-JTnauHr 8 07/05/13 01/08/17 100.10 100.45 100.15 -0.20 1 1 8.22 0.57 237 185 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.55 100.40 8.41 0.78 230 198 8 000
B3b
B3b 8 22/10/13 13/10/20 99.00 99.50 99.17 -0.33 3 3 7.86 1.02 152 137 15 000
B3b 21 10/03/15 17/02/32 99.90 100.25 8.67 2.26 165 214 15 000
B3b 9 24/03/16 18/03/21 8.76 2.99 150 219 15 000
B3b 10 27/09/16 21/09/21 8.68 3.34 133 207 15 000
B3b 6 17/10/17 13/10/20 96.00 96.51 96.25 0.48 2 12 9.03 4.11 150 231 10 000
B3B-Nusunur
B3B-INusntr 3 11/04/14 02/04/21 99.00 99.50 99.37 0.12 5 11701 8.10 1.43 147 160 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.25 101.20 100.70 1 1 8.60 1.89 174 209 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.70 101.10 100.90 0.10 2 20 000 8.49 1.89 163 198 5 000
B3B-IusnHr 6 31/01/17 100.50 100.75 100.58 -0.02 1 50 000 8.89 2.08 194 237 10 000
B3B-INusnHr 4 08/04/16 02/04/21 98.00 99.25 8.62 3.00 136 205 5 000
B3B-INusnHr 5 08/04/16 02/04/21 98.80 99.30 9.31 3.00 205 274 5 000
MCI BaHk
MCI Baxk 01 27/03/14 17/03/22 9.26 1.38 266 276 5 000
MCI Baxk 02 21/08/14 11/08/22 100.20 100.40 100.35 0.15 4 11078 9.19 1.78 238 268 5 000
PCXB
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EsxenHeBHBINA 0030D

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

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
PCXb BO-1 29/08/12 28/08/13 100.00 8.10 0.90 187 164 5 000
PCXb BO-5 29/08/12 28/08/13 100.25 100.50 100.25 -0.13 1 20 8.16 0.90 193 170 10 000
PCXb 8 22/11/12  14/11/19 100.26 100.50 100.36 -0.16 3 3 7.75 0.16 159 5 000
PCXB 9 22/11/12  14/11/19 100.20 100.44 100.36 2 5000 7.75 0.16 159 5 000
PCXB 10 06/02/13 29/01/20 100.60 101.90 100.61 0.01 1 20000 7.36 0.36 105 5 000
PCXb 11 07/02/13 30/01/20 100.60 100.88 100.61 0.01 2 20231 7.37 0.37 106 5 000
PCXB 7 11/06/13 05/06/18 99.40 99.60 99.40 1 10 000 7.87 0.69 187 147 5 000
PCXb BO-2 06/08/13 03/02/15 100.20 100.60 7.80 0.84 162 135 5 000
PCXb BO-3 08/08/13 05/02/15 100.50 100.20 -0.12 1 1 8.10 0.85 192 165 5 000
PCXb BO-6 01/05/12 29/10/13 100.20 100.45 100.20 0.20 1 26 8.15 1.03 180 166 10 000
PCXB 15 05/11/13 26/10/21 100.70 101.00 100.90 3 2446 8.03 1.05 167 154 10 000
PCXb 4 02/10/13  27/09/17 100.03 8.73 0.96 244 225 10 000
PCXB 3 13/02/14 09/02/17 95.00 101.90 8.13 1.32 157 163 10 000
PCXB 6 15/08/14 09/02/18 94.50 99.99 15.19 1.78 838 868 5 000
PCXb 16 13/04/15 04/04/22 99.75 100.00 99.75 -0.05 2 2 8.85 2.25 183 232 10 000
PCXb 14 07/07/15 29/06/21 97.35 98.20 8.98 2.51 187 244 10 000
PCXb 12 09/07/15 01/07/21 97.65 98.00 8.95 2.52 184 241 5 000
PCXb 13 10/07/15 02/07/21 97.65 97.95 8.98 2.52 187 244 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 8.03 0.14 190 20 000
[asnpomGaHk 5 22/11/12 5.89 0.16 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.25 100.34 7.52 0.25 124 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.25 99.40 99.25 2 21 7.84 0.80 171 141 10 000
[asnpombank BO-1 08/12/13 99.40 99.80 8.16 1.15 172 167 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.67 100.67 -0.03 4 215 167 8.12 1.30 158 162 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.50 100.60 100.60 0.09 5 63 938 8.65 1.67 189 215 10 000
ANKK
AVXKK A5 15/10/12 99.91 100.20 100.20 0.29 3 75120 3.52 0.05 2 000
AVXKK A6 15/07/14 99.35 100.09 99.60 0.15 4 48 000 7.95 1.22 146 146 3 000
AVXKK A8 15/06/18 95.03 99.79 8.42 2.85 120 186 5 000
AVXKK A9 15/02/17 93.00 98.99 8.83 1.93 195 232 5 000
AVXKK A7 15/07/16 91.64 101.60 8.29 1.95 140 178 4 000
AMXKK A19 15/05/15 15/11/24 99.55 100.75 8.06 2.39 100 153 6 000
AMXKK A18 15/04/16 15/07/23 99.00 99.55 8.40 3.08 112 182 7 000
AMXKK A10 15/11/18 95.04 8.63 3.07 135 205 6 000
AMXKK A21 15/02/20 86.00 100.90 8.81 3.25 148 221 15 000
AMXKK A1l 15/09/20 91.00 100.00 8.45 3.91 96 176 10 000
AMXKK A16 15/09/21 96.02 98.00 97.50 0.50 2 50 000 9.05 5.02 135 218 10 000
AMXKK A17 15/04/22 102.30 102.35 102.35 -0.05 1 10 000 8.91 5.51 113 197 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 74 156 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.44 1.84 160 193 7 000
AMIKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 100.65 8.99 1.14 256 250 3 000
MOB3KC BO-5 08/06/12 08/12/13 90.10 9.19 1.14 276 270 2 000
MOB3KC BO-4 01/08/12 01/08/14 86.00 9.61 1.72 283 311 3 000
MOB3KC BO-6 01/08/12 01/08/14 9.61 1.72 283 311 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.80 100.29 99.80 -0.35 2 135 8.98 0.39 266 5 000
TpaHckpeanTGaHk
TpaHckpeauTbaHk 5 12/08/13 99.45 100.10 8.04 0.86 185 159 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.50 99.99 99.65 -0.35 12 373920 8.28 1.09 189 179 5 000
TpaHckpeantTbaHk 6 17/04/14 99.00 99.80 9.11 1.44 248 261 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 98.50 100.00 8.73 3.36 137 211 15 000
MTC 3 20/06/13 12/06/18 100.36 100.45 100.36 -0.04 1 10 000 7.60 0.71 157 119 10 000
MTC 1 17/10/13 99.10 99.84 7.74 1.01 141 125 10 000
MTC 4 19/05/11 13/05/14 99.00 99.20 99.22 0.02 3 11 000 8.08 1.56 138 158 15 000
MTC 2 20/10/15 97.71 98.18 98.18 -0.22 8 951 8.61 2.70 144 206 10 000
MTC 8 12/11/15 03/11/20 98.34 99.14 8.90 2.74 172 235 15 000
MTC 7 07/11/17 98.30 98.65 98.50 -0.20 1 10 000 9.27 4.10 174 255 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 101.15 101.30 101.20 0.10 3 18249 7.82 0.79 170 139 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.71 99.07 99.08 2 2 8.11 1.67 135 161 10 000
BeimMnenkom 2 23/03/15 14/03/22 99.25 99.33 99.75 0.47 2 2 9.17 2.28 214 264 10 000
BeimMnenkom 1 17/03/15 08/03/22 99.05 99.34 99.34 0.10 4 45 003 9.36 2.27 234 283 10 000
BeimMnenkom 4 17/03/15 08/03/22 99.11 99.30 99.30 -0.05 8 39526 9.38 2.27 236 285 15 000
BeimMnenkom 6 13/10/15 96.50 97.94 9.66 2.65 251 311 10 000
BeimMnenkom 7 13/10/15 96.51 97.75 9.47 2.65 232 292 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 99.61 14.21 0.17 803 2 000
PocTtenekom 8 03/09/13 98.90 100.49 8.42 0.72 238 201
PocTtenekom 1 18/08/11 08/08/13 96.00 100.00 11.19 0.88 497 473 2 000
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EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
TENE2 4 10/02/14 31/01/22 8.43 1.32 187 193 3 000
TENE2 5 10/02/14 31/01/22 101.69 100.70 -1.10 1 1000 8.51 1.31 196 201 4 000
TENE2 7 14/04/15 05/04/22 99.67 99.95 99.87 -0.04 2 50 000 9.25 2.24 224 273 6 000
TENE2 1 17/06/16 11/06/21 95.50 96.00 9.93 3.20 262 333 5 000
TENE2 3 17/06/16 11/06/21 95.26 96.99 9.93 3.20 262 333 3 000
TENE2 2 17/06/16 11/06/21 95.26 96.00 10.19 3.19 288 359 5 000
NMOTPEBUTENIbCKUE, TOPIroOBJIA
BBAO
BBA MM 3 27/02/13 99.80 99.90 7.82 0.42 150 5 000
MArHUT
Marnut BO-1 09/09/13 86.01 8.30 0.93 204 183 1 000
Marnut BO-2 09/09/13 86.02 8.30 0.93 204 183 1 000
Marnut BO-3 09/09/13 91.02 88.10 -11.95 1 1500 24.12 0.93 1786 1765 2 000
Marnut BO-4 09/09/13 100.10 100.25 8.12 0.93 186 165 2 000
Marnut BO-5 28/02/14 98.30 8.41 1.37 182 191 5 000
MarnHut BO-6 22/04/14 99.10 99.25 8.25 1.46 161 175 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 98.05 100.00 98.05 0.20 2 11 9.21 1.58 250 271 8 000
X5 ®uHaHC 1 01/07/14 89.00 98.55 9.27 1.65 252 277 9 000
Konenka
Koneiika BO-1 24/07/12 23/07/13 95.20 99.00 22.15 0.80 1602 1572 3 000
Koneliika BO-2 01/10/13 9.14 0.96 285 266 3 000
UHTYPUCT
WHTy pycTt 2 22/05/12 21/05/13 98.90 99.48 99.25 0.03 3 987 11.50 0.62 558 512 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 98.98 9.24 1.06 287 275 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 9.29 0.02 3 000
CuHeprua BO-3 03/06/15 11.13 2.03 420 462 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.68 100.00 12.82 0.72 678 641 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.01 94.12 11.47 2.36 441 494 1 000
Mupatopr
Mupatopr BO-1 29/07/14 95.50 95.99 11.85 1.72 507 535 3 000
MALLIMUHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 96.85 99.80 8.20 1.81 137 169 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 94.60 94.70 94.60 -0.05 1 1000 11.27 1.28 474 477 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 9.09 0.22 284 2 000
Kamas BO-2 04/02/14 98.40 98.65 98.40 -0.20 1 200 10.11 1.30 357 361 3 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 100.01 100.62 9.08 0.21 285 3 000
YpanearoH3asog 2 27/08/13 20/02/18 99.09 99.74 10.25 0.90 402 379 3 000
YOM3
YOM3 04 22/10/13 21/04/15 98.50 100.00 12.15 1.00 583 566 1 000
UPKYT
Mpky T BO-1 10/09/13 9.76 1.77 295 325 5 000
rcc
fCC 01 19/09/13 26/03/17 94.00 8.16 0.96 187 168 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 94.00 8.33 0.24 207 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 94.00 9.75 0.55 394 339 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.25 99.60 99.56 0.01 4 28 9.24 0.55 342 288 3 000
COJINEPC
Connepc BO-2 02/05/12 01/05/13 99.71 100.00 9.99 0.57 414 362 2 000
Connepc 2 17/07/13 102.20 102.50 102.20 -0.20 2 70 9.78 0.78 368 335 3 000
MapomawcepBuc
rMC 02 13/02/15 100.01 100.70 10.69 2.15 372 417 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.35 7.89 0.51 214 154 6 000
AspodiioTr BO-2 08/04/13 100.11 100.50 7.46 0.51 171 111 6 000
TpaHCKOHTEeMHep
TpaHckoHTeliHep 1 26/02/13 100.60 101.10 101.10 0.50 1 1 6.88 0.42 56 3 000
TpaHckoHTeliHep 2 04/06/15 100.70 100.90 8.44 1.77 163 193 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 99.50 99.99 9.73 1.38 314 323 3 000
HoelMepeso3Kom BO-01 03/03/15 100.05 100.30 10.07 2.21 307 355 5 000
HogeMepeso3Kom BO-02 03/03/15 100.00 100.30 100.30 -0.05 4 1502 10.09 2.21 309 357 5 000
TpaHcaapo
TPAHCAQJPO 1 25/04/12 23/10/13 99.90 99.99 99.90 -0.09 17 771 12.97 0.99 666 648 3 000
TPAHCAJPO BO-01 03/09/13 03/03/15 99.91 100.00 100.00 0.10 3 696 12.87 0.91 663 641 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.
HO-Tanp
lO-Tanp BO-1 26/03/13 100.42 102.99 9.22 0.49 288 2 000
lO-Tanp BO-2 26/03/13 100.41 101.70 11.38 0.49 504 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.15 100.10 99.60 -0.01 1 1400 11.13 0.57 528 476 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.15 100.10 99.15 -0.35 1 100 12.00 0.57 615 563 2 000
lO-Tanp BO-16 03/06/13 26/05/15 85.51 8.19 0.67 221 179 1 000
lO-Tanp BO-8 02/12/13 26/05/15 98.50 10.38 1.13 396 389 2 000
tO-Tanp BO-3 19/12/13 94.00 7.69 1.18 123 120 2 000
lO-Tanp BO-4 26/03/14 95.00 98.28 11.12 1.42 450 462 2 000
lO-Tanp BO-5 26/03/14 95.00 100.00 10.48 1.42 386 398 2 000
lO-Tawp 5 21/07/16 8.73 3.21 141 213 2 000
SHEPFETUKAU CETU
PYCrmnarPo
Py crvgpo 1 22/04/16 12/04/21 85.00 99.40 99.40 0.20 1 1 8.36 3.07 108 178 10 000
Py crvgpo 2 22/04/16 12/04/21 94.00 99.40 99.05 1 1 8.48 3.07 120 190 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 84.00 6.45 0.41 13 5 000
MocaHepro 3 06/12/12 28/11/14 100.49 100.55 100.52 -0.03 1 2000 7.54 0.19 133 5 000
NEH3HEPIO
JleHanepro 4 21/04/15 18/04/17 99.60 100.50 8.54 2.28 151 201 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.41 100.50 100.50 0.06 1 1000 7.90 0.71 187 149 4 000
OHEJ OrK-5 b-18 25/06/14 95.80 8.22 1.65 147 172 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.02 100.00 10.25 1.63 351 375 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.22 91.99 13.56 2.99 630 699 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 93.53 98.50 10.09 1.80 327 358 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 85.53 99.04 8.44 1.40 183 194 4 000
Trk-1 03 25/12/12 14/12/21 7.67 0.25 139 2 000
TrK-1 02 02/07/13 01/07/14 85.00 99.51 8.43 0.75 236 201 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.00 98.40 10.33 0.86 414 388 7 000
TrK-2
Trk-2 6O-1 17/09/13 87.30 87.49 87.49 -0.01 13 2205 25.60 0.95 1932 1912 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.55 98.80 98.55 -0.40 1 1 10.51 0.98 421 403 5 000
UpKyTCKk3aHepro
Mpky TOHepro-1 28/11/13 10.02 1.76 322 351 5 000
Wpky TOHepro BO-1 08/04/14 94.00 100.30 98.30 -0.12 2 46 302 9.00 1.42 238 250 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.95 100.35 100.00 3 2003 8.41 0.92 216 194 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 245 253 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.20 98.50 10.46 0.90 422 400 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 9.09 2.46 200 255 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 96.90 9.58 2.76 239 302 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.08 103.48 9.11 0.96 282 263 4 000
AKpoH 3 23/05/12 20/11/13 100.25 102.30 101.15 0.03 1 11000 8.95 1.08 256 246 4 000
AKpoH 4 27/05/14 18/05/21 90.00 100.30 10.57 1.60 385 407 4 000
AKpoH 5 27/05/14 18/05/21 93.81 100.30 13.13 1.70 636 663 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.26 98.97 10.17 1.42 355 367 2 000
CTPOUTESNIbCTBO U CTPOMMATEPUATIbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.38 100.95 9.83 0.72 379 342 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.20 100.60 8.73 0.35 242 5 000
JICP 'pynna BO-2 10/09/13 100.15 100.44 100.16 -0.24 3 1002 10.05 0.93 379 358 2 000
JICP 'pynna BO-3 20/03/14 97.85 98.00 97.85 0.05 18 10 485 11.42 1.41 480 492 2 000
JICP I'pynna BO-5 24/07/14 95.55 95.60 95.55 -0.10 19 12 526 11.53 1.70 475 503 2 000
PenoBaCtpounlpynn
PCI-duHaHc-1 19/12/12 18/06/14 99.97 100.00 100.00 0.03 7 7594 11.18 0.23 493 3 000
INenCneuCMy
NeHCneuCMY 1 07/12/12 101.26 101.50 9.78 0.20 357 2 000
NenCneuCMY BO-2 23/05/13 100.07 102.90 8.21 0.42 189 2 000
TEXHOJNOIMMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 97.61 99.98 9.58 4.20 203 285 8 000
POCHAHO 2 20/12/17 98.00 100.00 9.61 4.20 206 288 10 000
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 3 20/12/17 97.60 98.00 97.60 -0.40 2 197 9.71 4.19 217 298 15 000
CUCTEMA
A®PK Cuctema 2 14/08/12 12/08/14 97.00 102.00 8.42 1.76 162 191 20 000
A®PK Cuctema 3 29/11/12 24/11/16 100.70 101.12 100.80 -0.20 5 3021 7.81 0.18 163 19 000
A®PK Cuctema 1 07/03/13 100.16 101.10 7.78 0.44 145 6 000
A®PK Cuctema 4 15/03/16 95.85 99.25 98.04 -0.01 8 308 8.87 1.99 196 236 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 96.02 99.60 99.56 -0.30 8 332 11.35 0.78 524 492 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.00 100.50 100.00 -0.50 3 7 12.29 0.70 627 589 2 000
CutpoHukc BO-2 08/10/12 07/10/13 99.95 100.00 99.95 -0.05 6 234 12.36 0.03 3 000
YACTHbIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 100.60 -0.10 1 20 000 8.18 0.72 214 177 5 000
POCBAHK BO-3 16/05/13 16/11/14 100.30 100.45 8.35 0.62 244 197 10 000
POCBAHK BO-2 08/07/13 99.95 99.93 2 2500 8.23 0.76 214 181 5 000
POCBAHK A3 06/05/11 06/11/13 98.00 100.00 98.27 -0.18 4 262 8.73 1.06 236 224 5 000
POCBAHK A5 06/05/11 07/11/14 95.86 97.05 96.00 0.15 3 19 000 9.75 1.94 286 324 5 000
AlMb®A BAHK
Anbda-baHk 1 04/02/14 02/02/16 99.75 100.00 99.95 0.23 1 500 8.45 1.30 190 195 5 000
Anbda-baHk 2 07/06/13 02/12/16 101.10 101.00 -0.14 1 1 7.86 0.67 188 146 5 000
Anbda-bank BO7 28/02/14 31/08/15 99.95 100.00 100.00 0.05 2 500 8.78 1.36 219 228 5 000
MOM BaHk
MOM Bank BO-1 29/11/12 100.73 100.82 8.53 0.18 235 5 000
MOM BaHnk BO-4 16/12/12 16/12/14 100.14 100.30 100.30 5 26 000 8.16 0.22 192 5 000
MOM BaHk 8 09/07/13 09/04/15 99.01 100.32 100.07 -0.21 3 89 9.13 0.74 306 271 6 000
MOM BaHnk BO-2 21/03/14 100.35 8.77 1.42 215 227 5 000
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.85 100.10 99.80 0.03 3 1800 9.45 1.35 287 295 5 000
Homoc 9 15/06/12 14/06/13 99.90 100.18 99.90 -0.20 4 55 9.06 0.69 305 266 5 000
Homoc BO-3 09/08/13 09/08/15 100.15 100.30 100.30 0.13 4 25800 8.95 0.85 277 250 5 000
Homoc 11 02/07/14 02/07/14 99.98 100.15 100.00 -0.05 1 1 9.71 1.63 297 321 5 000
Homoc BO-2 18/04/13 18/10/14 99.45 8.82 0.54 302 246 5 000
Homoc 12 25/08/13 28/08/17 99.50 99.80 99.66 -0.04 1 19 600 9.08 0.89 286 262 5 000
Bank 3EHUT
BaHk 3eHnt BO-2 22/09/12 22/09/13 7.64 0.97 134 116 5 000
BaHk 3eHnt BO-3 15/11/12 15/11/14 100.08 100.15 100.15 4 10 000 7.65 0.14 152 3 000
BaHk 3eHnt BO-6 26/11/12 26/05/14 99.85 99.97 99.85 10 20580 8.24 0.17 207 5 000
BaHk 3eHnt BO-4 07/02/13 07/02/15 100.20 100.26 100.20 -0.05 1 8 000 8.46 0.37 215 3 000
BaHk 3ennt BO-5 14/02/13 14/02/15 100.20 100.26 100.26 0.06 3 20 000 8.33 0.39 201 3 000
BaHk 3eHnt BO-1 07/04/12 07/04/13 86.01 99.90 99.50 -0.50 2 2 8.66 0.51 291 231 5 000
BaHk 3eHnt 5 05/06/12 04/06/13 100.40 100.55 100.40 -0.05 2 800 8.53 0.67 256 214 5 000
BaHk 3eHuT 6 02/07/13 01/07/14 100.55 100.60 100.60 0.05 2 26 000 8.52 0.74 245 210 3 000
BaHk 3eHnT 8 28/08/13 23/08/17 100.10 100.15 100.10 -0.01 6 6238 9.27 0.90 304 281 5 000
BaHk 3ennt BO-7 12/04/14 12/04/15 100.00 100.10 100.10 4 100 001 9.33 1.41 271 283 5 000
NMPOMCBA3bBAHK
MpomcB s3b6aHk BO-2 20/02/13 18/02/15 99.95 100.59 100.12 0.02 2 15180 8.58 0.40 226 5 000
MpomcB s3bbaHk 5O-4 20/02/13 18/02/15 95.00 100.15 100.12 1.12 1 50 8.58 0.40 226 5 000
MpomcB a3b6aHk 6 17/06/13 99.55 99.85 99.50 -0.35 6 50 9.15 0.70 313 274 5 000
MpomcB s3b6aHk 5O-3 04/02/14 95.01 99.50 99.16 -0.20 3 135 9.47 1.30 293 297 5 000
MpomcB A3b6aHk 13 01/02/18 100.00 101.75 100.00 0.20 3 3 12.62 4.02 511 592 5 000
Bank CIo6
Bank CMB BO-2 26/03/12 23/09/13 99.80 100.00 99.90 0.10 3 1115 9.32 0.97 302 284 5 000
Bank CMNB BO-1 09/10/12 09/04/13 99.95 99.95 -0.25 1 3000 9.74 0.04 5 000
Bank CMNB BO-4 13/12/12 12/12/13 99.95 9.32 0.21 309 3 000
MKB
MKB 8 10/10/12 08/04/15 100.00 100.05 9.03 0.04 3 000
MKB 7 15/01/13 14/07/15 100.10 100.20 100.20 0.10 2 1270 8.93 0.30 264 2 000
MKB BO-4 15/10/12 15/04/14 99.99 100.02 99.99 -0.02 2 419 8.20 0.05 5 000
MKB BO-1 22/02/13 22/02/14 99.50 99.80 -0.04 1 1 9.17 0.41 285 3 000
MKB BO-3 27/04/13 27/04/15 99.50 100.05 9.62 0.56 379 326 4 000
MKB BO-5 23/06/14 97.90 98.10 98.09 -0.01 5 11 004 10.68 1.61 395 418 5 000
NETPOKOMMEPL,
MeTtpokommepu, 5 19/12/12 21/12/14 101.75 7.85 0.23 160 5 000
Metpokommepr, 5O-01 03/09/13 03/03/15 99.20 101.25 99.20 -1.90 1 14 700 10.04 0.92 379 357 3 000
Metpokommepr, 5O-02 23/08/13 23/08/15 100.20 101.00 8.97 0.89 275 251 3 000
Metpokommepr, 5O-03 23/02/14 23/08/15 100.40 100.59 100.48 -0.02 10 29 468 9.53 1.34 296 303 5 000
Bank YPAIICUB
Ypancub 04 13/09/13 10/03/17 99.70 99.83 99.80 -0.03 5 16 011 9.17 0.94 290 270 5 000
JIK YPAIICUB
Ypancu6 NnsmHr 60O-3 29/10/13 100.15 100.25 100.15 -0.08 1 50 9.55 0.57 371 318 3 000
Ypancu6 IinamHr 6O-1 28/02/14 100.05 100.15 9.68 0.77 358 325 2 000
Ypancu6 NnsmHr 60O-4 03/07/14 98.75 98.85 98.80 0.05 3 2159 10.32 0.84 415 388 3 000
Ypancu6 NnsmHr 6O-5 05/02/15 100.99 101.13 100.95 -0.04 4 6 466 11.08 1.14 465 459 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 Nuanir 6O-6 10/02/15 100.00 101.00 11.04 1.15 460 455 3 000
Ypancub Nuanur 6O-7 22/04/15 100.20 100.50 11.18 1.20 470 469 2 000
Ypancub Nuanir 6O-2 12/01/15 100.80 101.60 11.46 2.01 454 495 2 000
Ypancub Nuanir 6O-9 17/02/15 100.80 101.00 101.00 -0.50 1 10 11.48 2.11 452 496 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 97.73 98.30 98.00 -0.25 9 26 027 12.78 0.83 661 634 3 000
PeHnKan BO-2 09/08/13 09/08/15 100.00 100.55 12.54 0.84 637 609 2 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.08 100.39 100.08 -0.12 5 1486 14.39 1.30 784 789 2 000
TKC BO-4 18/04/13 16/04/15 99.90 100.10 13.34 0.53 756 699 2 000
TKC BO-6 16/07/13 14/07/15 100.02 100.15 100.02 -0.18 6 460 14.28 0.77 818 785 2 000
TKC 2 28/07/13 104.84 104.98 104.90 -0.10 6 1158 13.96 0.79 784 753 1 000
TKC BO-1 20/09/13 100.51 101.24 101.24 -0.56 5 98 13.25 0.95 697 677 2 000
TKC BO-2 29/11/11 26/11/13 102.28 102.39 102.28 -0.01 25 4244 14.76 1.06 839 827 2 000
CesasHon BaHk
CassHon BaHk 1 08/08/13 06/08/15 100.01 100.03 100.03 -0.05 14 2952 14.65 0.83 848 821 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.02 100.29 8.95 0.13 283 5 000
EABP
EABP 3 29/10/13 25/10/16 90.10 100.00 100.00 0.50 1 1 7.63 1.04 128 114 5 000
EABP 1 03/02/14 28/01/19 100.85 7.82 1.28 129 132 5 000
EABP 4 11/02/14 06/02/18 8.00 1.32 144 150 5 000
EABP 2 26/02/15 21/02/19 100.30 100.80 8.53 2.20 154 201 5 000
HOHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 8.30 0.13 218 10 000
tOHukpeanT BanHk BO02 30/08/13 27/02/15 99.95 100.15 100.15 -0.02 1 1 8.49 0.91 225 203 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 99.55 8.55 0.92 230 208 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 97.00 99.99 97.01 -1.74 1 1 11.23 0.92 498 476 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 98.00 8.63 1.15 219 214 5 000
OHuKpeanT BaHk 1 07/09/16 84.00 98.00 9.00 3.45 162 237 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 100.95 101.00 7.99 1.13 157 150 10 000
Pandxpaiizen 65O-7 27/11/13 99.55 99.65 99.60 1 1 8.01 1.12 159 152 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 220 5 000
PyccCraHpapT
Py ccCtanpgapt BO-1 09/11/12 07/11/14 100.35 100.32 7 355 8.27 0.12 216 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 100.10 100.29 8.88 0.50 254 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 99.95 100.20 9.37 1.04 301 288 5 000
BocTt-3kcnpecc
BocT-3kcnp bBaHk BO-2 27/09/12 25/09/14 -28.30 0.01 2 000
BocTt-3kenp bBank BO-1 10/03/11 07/03/13 7.58 0.48 124 1 000
BocTt-Okenp bank BO-4 16/08/13 14/08/15 100.56 100.67 100.69 0.09 1 1 10.56 0.85 438 411 3 000
BocTt-3kenp bank BO-5 19/04/12 17/10/13 97.00 10.34 0.99 403 385 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 100.00 99.93 0.13 1 1 8.33 0.21 211 5 000
XK BaHk 5 19/10/11 17/04/13 99.80 100.10 100.00 -0.05 1 1 8.77 0.54 298 241 4 000
XK baHk BO-3 22/10/13 22/04/14 85.00 99.66 99.66 0.51 1 1 8.49 1.02 215 200 4 000
XK BaHk 7 26/04/12 23/04/15 99.60 99.90 10.23 2.27 321 370 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.20 100.10 99.20 -0.05 3 4 8.45 1.45 181 195 2 000
PycdmHaHcBaHk
Py cdmHancbank 8 16/09/13 14/09/15 100.10 100.25 9.17 0.95 289 269 2 000
Py cqmHancbaHk 9 17/09/13 15/09/15 100.10 100.50 9.34 0.95 306 286 2 000
Py cqmHancbank 6O-01 04/07/13 04/07/14 98.50 99.00 9.39 0.76 331 297 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.25 100.00 9.23 0.93 297 276 4 000
Py cqmHancbank 10 12/11/13 10/11/15 85.10 98.50 9.33 1.07 295 284 2 000
Py cqmHancbank 11 13/11/13 11/11/15 9.53 1.07 315 304 2 000
OENbTA KPEOUT
[Nenbta Kpeant O3 07/08/13 07/08/15 100.25 100.45 100.35 0.05 6 36 019 8.99 0.84 282 254 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 96.97 97.30 9.11 1.62 237 261 5 000
Oenbta Kpeaut 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTN BbaHk BO-3 01/11/12 30/10/14 100.19 100.25 100.25 0.06 1 10 000 7.90 0.10 182 4 000
OTN BaHk BO-2 04/03/14 03/03/15 99.71 100.00 10.69 1.36 410 419 6 000
OTMN BaHk 2 25/03/14 96.61 99.99 97.16 8 270 10.62 1.43 399 412 3 000
OTN BbaHk BO-1 29/07/14 95.61 95.90 10.72 1.73 393 422 5 000
CKB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.20 100.80 4.37 0.19 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.60 99.70 0.20 1 20 000 10.18 0.65 423 379 3 000
CKB-BaHk BO-5 11/10/12 10/04/14 99.95 100.05 9.54 0.04 2 000
CKB-BaHk BO-6 09/07/13 08/07/14 98.10 9.70 0.77 361 328 2 000
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EsxenHeBHBINA 0030D

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

OdepTnl Torawennn Tokynka Tlpogdaxa Tlocn W3Mm. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
KpeauTEBpona BaHk
KpenEs pbaHk 6 21/08/12 18/02/14 9.83 1.33 326 333 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 100.05 100.30 100.25 0.20 1 1 10.02 1.30 347 352 5 000
KpenEs pbaHk BO-1 27/04/14 97.00 97.35 97.31 0.31 2 150 10.22 1.47 357 372 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 99.60 100.60 99.61 -0.39 4 4 9.61 0.98 331 313 5 000
LleHTp-UHBECT
LleHTpUHBECT 2 25/06/13 24/06/14 100.45 100.60 9.73 0.72 369 332 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 100.10 100.20 8.02 0.23 177 2 000
LienTpNHBECT BO-5 18/12/12 17/06/14 100.00 100.20 7.93 0.23 168 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.05 100.40 9.62 0.54 383 326 2 000
CBsasb-baHk
Casasbbank 03 20/12/12 09/12/21 85.70 7.46 0.24 120 5 000
Cassbbank 04 24/04/13 13/04/22 96.00 100.25 100.07 -0.68 1 24 012 8.79 0.55 297 243 5 000
CassbbaHk 05 16/04/15 07/04/22 9.72 2.44 264 318 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/12 19/04/14 99.85 99.95 10.95 0.06 2 000
CynocTtpouTenbHbIN 6aHK
Cy pocTp BO01 03/03/13 03/03/14 99.01 100.00 12.16 0.43 583 2 000
Cy pocTp 04 10/04/12 08/10/13 98.75 100.00 12.47 0.96 619 599 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 98.00 99.99 11.90 0.36 559 2 000
MeTkomGaHk 01 13/04/13 15/04/15 96.10 10.91 0.52 514 456 2 000
MeTannuHBecTGaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.08 100.25 100.20 0.04 15 7 003 9.33 0.23 308 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 100.02 10.05 1.73 326 355 2 000
CMIN BaHk
CMI Bank 01 27/11/12  23/05/17 100.15 100.34 8.25 0.17 207 3 000
JNNOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 100.24 100.20 5 61 000 9.39 0.37 308 3 000
JIOKO-BaHk 05 25/07/13 23/07/15 98.00 100.00 -0.14 2 2 10.32 0.80 419 389 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.10 100.50 100.17 0.06 1 16 781 10.79 0.85 460 434 3 000
3ancu6kombaHk
3ancubkombark 5O1 21/12/12 20/06/14 99.30 9.86 0.24 360 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.10 100.25 100.25 -0.10 3 2090 12.53 0.86 634 608 2 000
TatcphoHagbaHk
TartdoHabaHk BO-1 28/06/12 26/12/13 99.90 100.05 10.85 1.18 439 436 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 99.90 100.05 8.77 0.06 2 000
TartdoHabaHk BO-3 29/11/12  27/11/14 100.28 100.58 100.58 -0.09 1 1 8.86 0.18 268 2 000
TartdoHabaHk 7 16/12/11 14/12/12 99.01 100.16 10.11 0.22 387 1 000
TatdoHabaHk B5O-4 19/02/13 17/02/15 100.10 100.20 11.24 0.40 492 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.01 100.10 10.51 0.42 419 2 000
TartdoHabaHk BO-5 09/04/13 07/04/15 99.85 99.98 99.98 0.23 2 700 11.36 0.51 561 501 2 000
PET’MOHAIBHbIE
MOCKBA
Mocksa 61 03/06/13 105.20 106.02 105.95 -0.03 3 120 233 6.20 0.66 23 30 000
Mocksa 53 01/09/13 100.01 100.25 6.94 0.92 69 47 15 000
Mocksa 63 10/12/13 109.15 110.20 7.20 1.12 78 71 15 000
Mocksa 62 08/06/14 108.45 109.00 109.00 0.35 6 124 6.94 1.55 24 44 35 000
Mocksa 39 21/07/14 98.64 99.65 7.73 1.72 95 123 10 000
Mocksa 64 24/06/15 98.40 98.97 99.10 0.30 1 5 7.50 2.50 40 96 20 000
Mocksa 44 16/11/15 112.11 112.10 -0.30 2 162 8.11 2.59 98 156 40 000
Mocks a 56 22/09/16 96.30 97.60 7.90 3.54 50 126 20 000
Mocksa 49 14/06/17 95.70 97.00 95.70 -0.30 1 60 8.28 4.00 77 158 25 000
Mocksa 48 11/06/22 85.31 89.80 88.89 -1.21 2 299 8.44 6.92 47 130 30 000
MOC OB
MockoB ckast O6n 8 11/06/13 99.01 101.30 7.79 0.68 179 139 19 000
MockoB ckast O6n 7 16/04/14 99.45 99.55 99.55 -0.02 7 11131 8.48 1.44 185 198 16 000
HUXEINOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 101.01 101.60 6.58 0.18 39 3 000
Hwxeropoackas O6n 4 17/11/12 100.06 100.15 100.06 0.05 2 2 7.35 0.14 121 3 000
Hwxeropoackas O6n 6 07/10/15 8.25 1.81 142 174 5 000
Hwxeropoackas O6n 7 16/11/16 102.80 103.49 103.25 0.35 3 7 8.56 2.27 154 203 8 000
CAMAPCKAS1 OBNn
Camapckasn O6n 5 19/12/13 101.70 102.20 8.11 1.18 165 162 8 000
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EsxenHeBHBINA 0030D

PIHOK
Buinyck OaTa KotnpoBku LleHa O6Gopor, Cnpag k (6n) O6bem

OdbepTthl lNMorawenns [lokynka [lpopaxa [locn Wsm. NN cpenok wT YTM/YTP Miopaums™  O®3 cBONam mnH py6.
Camapckas O6bn 6 10/05/13 102.50 104.70 7.44 0.59 156 107 2 000
Camapckasi O6n 7 30/11/16 97.82 98.00 0.20 47 110 8.71 2.15 173 219 12 000
AKYTUA
Aky Tna 1 11/04/13 99.75 100.50 7.24 0.28 95 3 000
Aky A 9 19/09/13 101.31 101.50 7.98 0.71 195 157 2 000
Aky Tna 7 17/04/14 99.01 100.53 8.12 1.19 165 163 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckui kpai 2 14/12/12 99.15 99.85 99.15 -0.60 5 0.22 2 000
KpacHopap 02 05/11/15 100.60 102.00 102.00 1.10 1 7.49 1.23 99 100 1 000
KpacHopapckuii kpai 3 27/09/14 100.10 100.60 100.10 0.05 2440 8.14 1.44 151 164 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpan 4 08/11/12 100.21 100.48 8.78 0.12 267 10 000
KpacHosipckuit kpaii 5 29/11/16 101.85 102.10 7.98 1.57 128 148 9 000
KOMU
Komu Pecn 7 22/11/13 98.20 100.70 -0.05 15000 6.97 0.63 104 59 1 000
Komu Pecn 9 18/10/14 97.00 100.00 9.18 1.44 255 268 2 000
Komu Pecn 8 03/12/15 93.00 94.90 8.62 2.36 156 209 1 000
Komu Pecn 10 15/12/16 98.00 9.01 2.41 194 248 2 000
yaOMyPTUA
Yamy ptusi 05 24/11/16 103.50 104.30 104.35 0.10 1 8.60 2.54 148 206 2 000
KOCTPOMCKASA OBJNACTb
Koctpomckas obnacte 5 20/12/12 100.36 100.65 7.64 0.23 138 3 000
KocTpomckas obnacTtb 6 17/11/16 101.20 101.30 101.20 0.20 544 9.16 1.92 228 265 4 000
BONOroacKAsi oen
Bonoroackas obn. 02 14/12/16 103.00 103.35 103.35 -0.05 118 9.55 2.37 249 302 3 000
PECN KAPENUA
Kapenus 14 30/11/16 101.65 102.10 9.05 1.77 224 254 1 000
SAPOCIIABCKAS OBJACTb
ApocnaBckas O6n 9 16/05/13 100.40 100.75 7.12 0.62 120 74 3 000
Apocnasckas O6n 10 15/04/14 99.25 99.55 99.55 1 8.19 1.22 170 170 3 000
ApocnaBckas O6n 11 21/08/15 100.50 100.80 100.80 5001 8.81 2.27 179 228 3 000
PA3AHCKAS OBIIACTb
PsasaHckas O6n 1 27/11/14 99.00 8.78 1.18 232 229 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.60 101.25 6.02 0.23 2 000
XMAO-tOrpa 8 19/12/13 103.90 104.80 6.76 1.16 31 27 2 000
CBEPOJIOBCKASA OBIIACTb
Ceepparnosckas obn. 01 11/12/16 102.20 8.25 1.88 139 174 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 5 26/12/13 107.45 107.80 8.67 1.16 222 218 4 000
Teepckaa O6n 6 12/06/14 103.75 8.43 0.87 223 198 3 000
Teepckaa O6n 7 15/12/15 98.10 98.35 98.35 0.20 1000 9.48 2.56 236 294 3 000

UermoyHuk: REUTERS, pacyensl: baHk SEHUT
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTBI TOProB eBp060HI[aMI/I

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

POCCUA
RUSSIA'15 3.625% usD 29/04/15 105.125 105.500 1.59 1.44 2.45 114
RUSSIA'17 3.25% usD 04/04/17 104.625 105.250 2.17 2.03 4.17 148
RUSSIA'18 11% usD 24/07/18 146.400 147.600 2.40 2.23 4.65 151
RUSSIA'30 7.5% usD 31/03/30 125.232 125.487 3.13 3.10 5.58 0.35 182
RUSSIA20 5% USD 29/04/20 114.750 115.375 2.82 2.74 6.38 0.13 159
RUSSIA'22 4.5% USD 04/04/22 111.000 111.500 3.15 3.10 7.79 -0.25 162
RUSSIA'28 12.75% USD 24/06/28 193.592 194.908 4.43 4.35 9.28 -0.06 253
RUSSIA'42 5.625% USD 04/04/42 118.375 119.000 4.50 4.46 15.54 212
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.525 101.650 1.74 1.52 0.56 -0.02 139
GAZPR'13 5.625% USD 22/07/13 102.000 103.000 1.96 0.19 0.55 -0.35 161
GAZPR'13 9.625% USD 01/03/13 103.300 103.455 1.64 1.28 0.42 -0.45 130
GAZPR'13 7.343% USD 11/04/13 103.100 103.268 1.43 1.12 0.51 -0.05 109
GAZPR'13 7.51% USD 31/07/13 104.802 105.302 1.66 1.07 0.82 -0.10 129
GAZPR'14 10.5% USD 25/03/14 111.630 112.380 2.49 2.01 1.40 213
GAZPR'14 10.5% uUsD 08/03/14 111.750 112.500 2.17 1.67 1.35 181
GAZPR'14 8.125% uUsD 31/07/14 110.287 110.530 2.34 2.22 1.73 -0.21 195
GAZPR'15 5.092% uUsD 29/11/15 106.098 106.586 3.05 2.90 2.92 -0.40 258
GAZPR'16 6.212% uUsD 22/11/16 111.100 111.564 3.32 3.21 3.67 -0.48 272
GAZPR'18 8.146% uUsD 11/04/18 121.181 122.164 3.86 3.68 4.52 -0.62 304
GAZPR'19 9.25% uUsD 23/04/19 129.493 130.493 4.08 3.93 5.11 0.05 309
GAZPR'22 6.51% uUsD 07/03/22 116.198 117.192 4.39 4.28 7.36 -0.74 294
GAZPR'34 8.625% uUsD 28/04/34 139.027 140.041 5.51 5.45 11.50 -0.59 339
GAZPR'37 7.288% uUsD 16/08/37 124.527 125.013 5.47 5.44 13.03 -0.72 326
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 104.981 106.981 1.77 -0.49 0.83 -0.06 139
TRANSN'14 5.67% uUsD 05/03/14 105.686 106.175 1.62 1.29 1.39 -0.25 125
TRANSN'18 8.7% USD 07/08/18 129.733 130.108 3.10 3.04 4.82 -0.16 222
PXO
RZD'17 5.739% USD 03/04/17 110.654 111.132 3.18 3.07 3.96 -0.50 252
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 100.044 101.044 5.36 5.14 4.41 -0.31 465
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.250 100.300 3.29 271 0.08 -0.38 319
VTB'15 6.465% USD 04/03/15 106.111 106.605 3.80 3.60 2.28 -0.64 339
VTB'18 6.315% USD 22/02/18 105.010 106.010 5.24 5.03 4.65 -0.49 446
VTB'18 6.875% USD 29/05/18 106.850 107.342 5.45 5.35 4.72 -1.13 464
VTB'20 6.551% uUsD 13/10/20 105.152 105.647 5.74 5.67 6.24 -0.96 453
VTB'35 6.25% uUsD 30/06/35 105.614 106.110 5.80 5.76 12.54 -0.44 362
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.020 103.770 2.37 1.18 0.60 0.27 202
BANK OF MOS'15 6.699% USD 11/03/15 106.025 107.025 4.08 3.67 2.29 -0.06 368
BOM CAPITAL'15 6.699% USD 11/03/15 99.138 100.138 7.09 6.63 2.29 676
B3b
VEB LEAS'16 5.125% uUsD 27/05/16 103.374 104.374 4.12 3.83 3.33 -0.75 361
VEB'17 5.45% uUsD 22/11/17 108.535 109.035 3.62 3.51 4.50 -0.13 285
VEB'20 6.902% uUsD 09/07/20 117.257 117.755 4.27 4.20 6.21 -0.55 306
VEB'25 6.8% uUsD 22/11/25 116.879 117.377 5.03 4.98 9.06 -0.86 321
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.000 104.500 2.45 1.79 0.72 -0.20 210
GAZPROMB'14 6.25% USD 15/12/14 105.912 106.256 3.44 3.28 2.06 -0.30 304
GAZPROMB'15 6.5% USD 23/09/15 107.724 108.121 3.74 3.60 2.76 -0.39 329
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.125 103.250 2.11 1.91 0.61 -0.10 176
ROSSELKH'14 7.125% USD 14/01/14 105.750 106.000 2.55 2.36 1.24 -0.17 217
ROSSELKH'14 9% USD 11/06/14 110.750 111.050 2.48 2.31 1.58 0.12 209
ROSSELKH'17 6.299% USD 15/05/17 109.623 110.115 4.00 3.89 4.03 -0.49 334
ROSSELKH'18 7.75% USD 29/05/18 117.279 117.770 4.28 4.19 4.67 -0.72 344
ROSSELKH'21 6% USD 03/06/21 102.022 102.647 5.38 5.20 3.29 0.02 489
CbepbaHk
SBER'13 6.48% USD 15/05/13 103.000 104.000 1.61 0.05 0.61 126
SBER'13 6.468% USD 02/07/13 103.380 104.380 1.92 0.63 0.74 -0.12 156
SBER'15 5.499% usD 07/07/15 107.499 107.895 2.67 2.53 2.58 -0.38 222
SBER'17 5.4% usD 24/03/17 107.177 107.669 3.65 3.53 4.05 -0.48 300
SBER'21 5.717% usD 16/06/21 106.980 107.980 4.73 4.59 6.95 -1.07 338
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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 24/04/13 103.500 103.750 2.58 2.14 0.54 224
EVRAZ'15 8.25% uUsD 10/11/15 108.819 109.314 5.14 4.98 2.74 -0.25 471
EVRAZ'18 9.5% UsD 24/04/18 111.750 112.500 6.92 6.77 4.36 -0.55 619
EVRAZ'18 6.75% UsD 27/04/18 99.825 100.825 6.79 6.57 4.61 -0.23 604
AnbsiHc Onn
ALLIANCE OIL'15 9.875% USD 11/03/15 106.400 106.900 6.98 6.76 2.23 -0.35 667
Anpoca
ALROSA'14 8.875% UsD 17/11/14 110.745 111.218 3.58 3.36 1.94 -0.20 318
ALROSA'20 7.75% UsD 03/11/20 111.913 112.906 5.88 5.73 6.11 -0.64 468
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 103.250 103.550 2.69 2.18 0.56 235
VIP FIN'16 6.493% UsD 02/02/16 104.748 104.748 4.93 4.93 3.03 -0.75 447
VIMPELC'16 8.25% UsD 23/05/16 109.835 110.339 5.25 5.10 3.16 -0.61 477
VIMPELC'18 9.125% uUsbD 30/04/18 113.770 114.267 6.17 6.07 4.43 -0.79 541
VIP FIN'21 7.748% uUsbD 02/02/21 106.750 107.750 6.68 6.53 6.30 0.12 548
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.223 108.517 2.33 2.19 1.95 -0.30 191
LUKOIL'17 6.356% uUsbD 07/06/17 113.433 113.834 3.24 3.15 4.09 -0.05 255
LUKOIL'19 7.25% uUsbD 05/11/19 119.816 120.323 4.01 3.94 5.68 -0.74 291
LUKOIL'20 6.125% uUsbD 09/11/20 112.457 112.956 4.29 4.22 6.48 -0.67 302
LUKOIL'22 6.656% uUsbD 07/06/22 119.327 120.083 4.21 4.12 7.40 -0.75 272
MTC
MTS'20 8.625% uUsbD 22/06/20 120.716 121.211 5.32 5.25 5.88 -0.69 417
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 106.250 107.000 3.33 3.10 3.09 -0.25 284
NOVATEK'21 6.604% uUsbD 03/02/21 116.000 116.750 4.30 4.20 6.64 -0.50 300
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.750 107.000 1.51 1.22 0.81 0.39 114
SEVERSTAL'14 9.25% uUsbD 19/04/14 109.800 110.100 2.75 2.56 1.43 0.80 236
SEVERSTAL'17 6.7% uUsbD 25/10/17 106.267 106.763 5.27 5.17 4.29 -0.49 456
TMK
TMK'18 7.75% uUsbD 27/01/18 101.520 102.520 7.40 7.17 4.41 -0.25 672
THK
TNK-BP'13 7.5% uUsbD 13/03/13 102.749 105.749 1.35 -4.97
TNK-BP'15 6.25% uUsbD 02/02/15 107.988 108.921 2.70 2.30 2.20 -0.09 227
TNK-BP'16 7.5% uUsD 18/07/16 114.801 115.297 3.32 3.19 3.37 -0.48 278
TNK-BP'17 6.625% uUsbD 20/03/17 112.945 113.946 3.47 3.25 3.97 -0.50 283
TNK-BP'18 7.875% uUsD 13/03/18 119.658 120.673 3.84 3.66 4.61 -0.61 304
TNK-BP'20 7.25% uUsbD 02/02/20 120.603 121.659 3.98 3.83 5.92 -0.74 284
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 104.500 104.850 2.97 2.50 0.71 -0.30 262
ALFA BANK'15 8% UsD 18/03/15 107.706 108.701 4.65 4.24 2.29 -0.09 426
ALFA BANK'17 7.875% UsD 25/09/17 107.781 108.781 6.04 5.82 4.25 -0.43 538
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 101.500 102.500 2.06 -2.47 0.25
NOMOS BANK'13 6.5% UsD 21/10/13 101.963 102.463 4.57 4.09 1.01 -0.12 424
NOMOS BANK'15 8.75% USD 21/10/15 105.501 106.501 6.73 6.37 2.66 -0.24 635
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.600 104.850 4.72 4.41 0.76 -0.28 441
PSB FINANC'14 6.2% UsD 25/04/14 100.754 101.254 5.69 5.35 1.48 539
PROMSVYAZB'15 12.75% USD 27/05/15 111.266 112.266 7.95 7.56 2.27 -0.22 765
PROMSVYAZB'16 11.25% USD 08/07/16 106.861 108.861 9.05 8.45 3.13 0.03 870
XK®db
HOME CREDIT'14 7% UsD 18/03/14 103.256 103.756 4.67 4.32 1.42 -0.25 432
]
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HNHaBecTUIIUOHHBIN /lemapTaMeHT

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

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

WERB: http://www.zenit.ru

HauvaasHuk /lemaprameHnra
3aMm.HauajbpHUKA /lemapraMeHTa
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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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