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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Had. A 3a ileHb MIN. MAX.
BHeUIHUH PHIHOK A0JTa
UST-10 yield 1.66 A 0.01 1.39 2.00
UST 10-2Y sprd 140 A 1 117 173
EMBI+Glob. 287 VY -5 282 441
EMBI+Rus sprd 157 V -3 158 332
Russia’30 yield 275 A 0.01 2.74 4.45
JleHeKHBII PHIHOK
Libor-3m 033 V 0.00 0.33 0.47
Euribor-3m o021 YV 0.00 0.21 0.76
MosPrime-1m 6.58 A 0.01 5.80 6.89
Kopcuera B 11B 790.4 A 19.2 446 1032
Jlenos. B 11B 78.8 A 5.1 61 369
NDF RU 3m 6.4 A 0.1 6 7
Ba/IIOTHBII PEIHOK
USD/RUB 3106 VY -0.046 29.31 33.67
EUR/RUB 40179 VYV -0.045 38.69 4181
EUR/USD 1295 VY 0.000 1.21 1.33
Kopsuna 11B 35111 VY -0.062 33.54 37.28
DXY Unpekc 79.742 A 0.075 78.71 84.01
(I)OHI[OB]:IQ HHIAEKCBI
RTS 1466.8 A 0.9% 1228 1622
Dow Jones 13424.2 A 0.72% 12101 13610
DAX 72613 A 0.40% 5969 7452
Nikkei 225 8578 A 1.44% 8296 9688
Shanghai Comp. 2098.7 V¥ -0.03% 2004 2452
CBIPBeB]:Ie PBIHKH
Hedrs Urals 13.5 A 0.99% 88 1u8
Hedrs Brent 158 A 0.13% 89 120
Bosoto 1737.6 A 0.16% 1540 1790
CRB Index 3046 VY -0.65% 267 321

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

3a 6 MecsIeB

3Ha4. A 3a JleHb MIN. MAX.

Price Return

OFZ 117.0 0.40 107.5 117.2
Muni 111.0 136 109.6 112.8
Corp 115 0.10 110.7 121
Corp-10 154 V -0.18 115.4 117.8
Total Return

OFZ 267.7 0.32 233.3 267.7
Muni 345.4 350  324.8 3454
Corp 3441 077  323.6 344.8
Corp-10 3447 V -0.11  324.6 344.8
OG6peM TOProB B cermeHTe (MIH py6.)

OFZ 738 V¥ -2496 o 22514
Muni 1347 957 10 6 146
Corp 6 236 2790 19 44 858

Hcmounux: MMBB, bark BEHUT
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I's1aBHBIE HOBOCTHU

PbIHOK

OAO «IIpoMCBA3BOAHK» OTJIOKHUT IPOBEJAECHHE MEPBOrO € ampesd 2011 roa NEPBUYHOrO IMyOJIMYHOr0 Pa3MelIeHusA Cpeau

pOCCHﬁCKHX 0aHKOB B CBA3U C nazeHueM uHjaekca MMBB no mecauyHoro MHHHUMYMa Ha (bone CHHUK€HUA II€H Ha CbhIPpbEBbLIEC

ToBapsl. /Bloomberg/

3A0 «Bank HTE3a» YCTAHOBUJIO OPUEHTHP CTaBKH IE€PBOro KyloHa OHp:KeBbIX oGauranuii cepun 50-01 Ha 3 mipzg pyo. B

pasmepe 9,5-10% roaoBbIX. J[aHHOMY OpDHEHTHPY COOTBETCTBYET JOXOJHOCTh K 1,5-TOZIOBOH odepTe Ha ypoBHE 9,73-10,25% TOHOBBIX.

/Nurepdaxc/

OAO «<MPCK IleHTpa» YCTAHOBHJIO CTaBKY IE€PBOro KymoHa OUp:KeBbIX oGauranuii cepun 50-01 Ha 4 mipa py6. B pazmepe

8,95% rogoBhIX, YTO COOTBETCTBYET AOXOJHOCTH K IOTAIIEHHIO HA YPOBHE 9,25 roaoBbIx. /MHrepdakc/

I'pynna BTB miianupyer pa3MecTUTh TPEXJIETHHE 00/IMraliii B I0aHAX C JIOXOJHOCTHIO OKO0JIO 4,5% rogoBbIix. /Bloomberg/

OcCHOBHBIC COOBITHUA:

BHE PbIHKA / Ha PbIHKE

qupa: 15.10.2012 — ITIOHEAECJIbHUK

Crarucrtuka Kurasa: CPI, PPI

CraTucruka CIIIA: Empire
Manufacturing, Advance retail sales

* Benmuiara kynona: Espas I'pym, 2014, CNV (7.25%, 11.8 muH noiut.), BTB, 2020 (LPN) (6.551%,
32.7 MiH py6.), Vostok Energy, 2013 (CNV) (10%, 1.3 miH py6.), UaTrypucr, BAO, 2012 (CLN)
(9.75%, 0.1 mutu gosn.), AUT-Bank, 04 (11%, 0.6 muH py6.), Mukpo Kanurai, 2014-4, EUR (10%,
25 ThIC eBpo), AUIKK, 13 (10.5%, 368.5 muin py6.), PYCAJI Bparck, 08 (8.5%, 635.7 MiH pyo0.),
AWKK, 17 (9.05%, 182.5 mun py6.), AMKK, 18 (8%, 141.1 MuiH py6.), /IM3BMHrOBass KOMIIAHUSA
YPAJICUB, BO-02 (11.5%, 57.3 wiH pyb.), MockoBckuii KpeautHsiii 6ank, 50-04 (8%, 200.5
MiH pyd.), Bauk HanmnonanpHasa ®@akropunroBasa Kovmanua (3A0), BO-01 (10%, 100.3 MIH
py6.), AKK, 22 (7.7%, 291.1 muH py6.), Mockommepuoank, 2034-C (RMBS) (7%, 26.1 Tbic
o), Poccerpxo36aHk, 16 (8.55%, 426.3 wiH py6.), MmoTreuHblii areHT YpaJsicub o1, A (8.75%,
92.7 wiH pyo6.), AXKK, 05 (7.35%, 24.4 miH py6.), AXKK, 06 (7.4%, 37.3 muH py6.), AXKK, 07
(7.68%, 77.4 muH py6.), MAM Bank, 2052-A (RMBS) (10%, 20.2 MmuH py0.)

* Odpepra: CUTPOHUKC, BO-02 (3 miipa py6.), IlepBsrit O6benunenasbiii Bank (IlepBoGaHk),
BO-02 (1.5 mipza py6.)

+ Iloramenue: AMKK, 05 (2.2 wipz py6.)

* Pazmemienue: HOBATJIK, BO-02 (10 mipzx pyd.), HOBATIK, BO-03 (5 mipz py6.), HOBATIK,
B0-04 (5 wiipg py6.), Boara-Conopt, 02 (1.9 mupz py6.)

Ceroansa: 16.10.2012 — BTOPHUK

Crarucruka Poccum: Industrial

production
Crarucruxa EBpo3onsri: CPI

Cratuctuxka CIIIA: Net Long-Term
TIC Flows, Industrial production,
Capacity Utilization

* Berimiata kymoHa: Meues, 05 (12.5%, 155.8 muH py6.), Alliance Oil Company, 2014, CNV
(7.25%, 5.4 muH py6.), Tenzop-®unauc, BO-01 (12%, 17.9 mux py6.), BeimneanKom-UuBecrt, 06
(8.3%, 413.9 muH py6.), BeimnesaKom-UuBecT, 07 (8.3%, 413.9 MitH py6.), ApociaBckas 06/1acTh,
34010 (7.75%, 57.9 muH pyb.), Tene2-Caukr-Ilerepoypr, 07 (9.1%, 272.3 muH py6.), ®K
OTKPBITUE, 01 (9%, 224.4 muH py6.), APTYT, 03 (14%, 17.4 vt py6.), AK BAPC BAHK, 04 (9%,
224.4 miH py6.), Fasmpom HedTh, 04 (8.2%, 408.9 MuH pyb.), Tanc-IeBestionmeHnT (GHIBIIL.
Cucrema-T'anc), 02 (8%, 200.5 muH py6.)

* Odepra: CKBb-6ank, BO-05 (2 mispz py6.)
 IToramenue: Tenzop-Punanc, O-01 (300 MmiH py6.)

* Pazmemenue: Tardpouadank, O-06 (2 mipa py6.), AkpoH, BO-01 (5 mupz py6.), PCT-®unaHc,
02 (2.5 wiipza py0.)

3aBTpa: 17.10.2012 — cpeja

Crarucruka CIIIA: Housing starts,
Building permits

l
I BAHK
il SEHMT

16.10.2012

* Bermiara kynona: Poccus, 25067 (11.3%, 1.2 mipz py6.), ING Commercial Banking Poccus,
01 (8.03%, 101.2 muH py6.), Pocrenexom, 13 (6.5%, 32.4 vuia py6.), POCHAHO, 04 (8.6%, 428.8
miH py6.), POCHAHO, 05 (8.6%, 428.8 mun py6.), UyBamusa, 34009 (9.25%, 34.6 MiH py6.),
MockoBckas obJsactb, 26007 (8%, 638.2 mun py6.), XK® Bbank, 05 (8.5%, 84.7 miH pyb.),
Poccus, 26200 (6.1%, 760.5 wiH py6.), O0begnHeHHBbIe KOHAUTEPhI-PUHAHC, 02 (10.5%, 157
MJTH py6.), Poccus, 26201 (6.55%, 767.5 MtH py6.)

* Odepra: BB/ IIII, BO-01 (3 mipz py6.), BB IIII, BO-02 (3 mupz most.), BB/ IIII, BO-03 (3
miipz py6.), BB/ IIII, BO-08 (5 mipz py6.), MockoBckuii Kpeaurupiii 6ank, 08 (3 wipa pyo.),
HoBo1mutacTyHOBCKOE, 01 (23 mitH py6.), AMMKK, 22 (15 Miipz A0511.)

* IToramenue: Poccus, 25067 (45 wipa py6.), Pocresiekom, 13 (2 miipz py6.)
* Pazamemenue: MPCK Ilenrpa, BO-01 (4 Mipz py6.)
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IIpomnpousBocTBo P® B ceHTAGpE: cTarHaIUA MMPO/IOJIKaeTC
CeHTAOPH I POCCUHUCKON MTPOMBILIUIEHHOCTH HE IPUHEC HUKAKUX O3UTUBHBIX CUTHAJIOB, IIpommpousBoacTBo B P® (r/r, %)
HECMOTPSI Ha PAZ ONEPEKAIONINX HHAUKATOPOB, KOTOPBIE DaHee YKa3bIBAIM HA HEKOTOPYI)  —— mpoumpeso JHOBUNA  emmmmem OBpa G (1. 1K)
aKTUBH3AIUIO B ceKTope. O6BEeM BBIITyCKa B IPOILJIOM MeCAIEe YBEJIUYIIICA Ha 2.0% B TOZJOBOM ! "
BBIPAXKEHUH, UTO SABJISIETCSA HIDKHEN TPaHUIEN HAIINX OKuaHui. ECTh 1 HEIJI0OX0H MOMEHT — 6 12
pOCT TOKasaTelsl B MECSAYHOM BBIDQXKEHHUH CO CHATHIMH CE30HHBIMH U KaJeHJADHBIMH 5
daxropamu Ha 0.7% 1OC/Ie CHUKEHUA Ha Ty JK€ BEJINYKHY B aBIYCTe. 4 0
EQVHCTBEHHBIM HAaIpaBJeHHEM, KOTOPOE UYBCTBYET XOThb KaKylO-TH0O IIOJZEPXKKY, 3 8
SIBJIETCSA KOOBIBAIOIAA IPOMBIIITIEHHOCTh. COXpaHeHNEe OTHOCUTETBHO BHICOKMX MUPOBBIX IEH - .
Ha He(Th IPUJAeT YBEPEHHOCTh COOTBETCTBYIOIUM OTpaciAM. KpoMe Toro, moasiepKKy saech |
OKa3bIBAET TAK)Ke KOMIIEHCAIUS JIETHErO MPpoBaJia B OObIue raza. Tem He MeHee, B YCIOBHSAX . 4
3aMe/IeHHs [VI00aIbHOM SKOHOMUKH, PACCUNTHIBAThH Ha 00Jiee 3aMeTHOe yJIydllleHre B 00bIue
IOKA He CTOHT. T st i o com wom sz saprz sz womz o

Temmbl pocra B 00pabaThIBAIOIIUX OTPAC/IAX CHHU3WINCH /IO IIOJIYTOJJOBOTO MUHUMyMA. Hemovrux: Pocemam

DyHAAMEHTAJIBPHO KapTHHA TYT He HM3MEHMJach: HAuOOJIBIIYIO IOAEPKKY UYBCTBYIOT T€
MIPOM3BOZCTBA, KOTOPble OPHEHTHPOBAHBI Ha BHYTPEHHHI crpoc (IIpexe BCEro, JierkKas M
MUIIeBast MPOMBIIUIEHHOCTH). OfHaKOo pocT MHGIIANMOHHOTO JaBIeHNUs HAaUMHAET COKPAIATh
NOTPEOHUTEIBCKYI0 aKTUBHOCTh. [IPOMBBOACTBO CTPOHMATEPHAJIOB BBINVIAJUT HEIUIOXO, HO B
BBINyCKe 6a30BBIX IPOZYKTOB BCE 3aMeTHEE OIIYLIAETCs CIaj, MHBECTHIIMOHHOU aKTHBHOCTH.
CTouT TaKkke OTMETHUTDb, YTO HEKOIZIa CUJIbHAsA IOAZEPKKa CO CTOPOHBI aBTOIIPOU3BOJUTENIEH,
JIOJIA KOTOPBIX B 06Pa0aThIBAIOIIMX OTPACIIAX INPEBBINIAET 20%, YyiKe B ropasfo MeHbIIeH
CTeNeHH OIpeZiesisieT HACTPOEHUs: IIPOU3BOZCTBO JIETKOBBIX aBTOMOOUIIEH BBIPOCIIO B TOZOBOM
BBIDOKEHUH JIUIIB Ha 5.6%, a TPY30BBIX U BOBCE CHU3UJIOCH HA 14.6%.

Poccuiickas IPOMBIIIJIEHHOCTh Ha MPOTsDKeHUU Beero 111 KBaprasia IOCTENEHHO CaBajia
MO3ULMHU: BHAYAJIE WM3-3a 3aMeJIEHHs TEMIIOB POCTa B JOOBIBAIOIIMX OTPAC/AX, 3aTeM U B
obpabaTpiBalomuX. B ycioBHAX €1abOCTH MHPOBOH SKOHOMHKH [00bIYa He MOXKET CTaTh
HAJIe)KHOM OIOpOW /I pocTa BCeH IIPOMBINUIEHHOCTH, TOIZa Kak o06pabaThiBaromive
IIPOU3BOZICTBA TaKKe CTAJIKUBAIOTCSA CO CHIDKEHMEM BHEIIHEro U BHyTpeHHero crpoca. Bee aTo
TOBOPHT O TOM, YTO Kap/IMHAJIBHBIX YJIy4IlleHU B IPOU3BOACTBEHHOM CEKTODPE JI0 KOHIA rosia
0>KU/AaTh HE CTOUT, TEMIIBI POCTA B TOZIOBOM BBIPDQXKEHUU OCTAaHYTCA HA YPOBHE 2.0%.

IIpoMbInLieHHOCTH B PD (%)

CeHTAGPB'12 Asrycr'12
0 0 0
= m m = 3K'12 2K'12 1K'12 9M=2012 9M=2011
CeHT.'11 aBr.'12 aBr.'11 uI0a'12

TIpoMnpou3BOZCTBO, B T.4. 2.0 0.7% 2.1 -0.7% 2.5 2.3 4.0 2.9 5.2
-J106bI4a TI0JIE3HBIX UCKOIAEMbIX 1.8 -1.5 0.8 0.0 1.2 0.4 1.9 1.0 2.4
-O6pabaThIBAOIIIE TPOU3BOCTBA 3.3 -1.2 4.1 -0.5 4.5 4.7 4.4 4.5 7.2
-IIp-Bo U pacmp-e 5/9Hepruu, ra3a u BOAbl -0.9 3.4 -0.2 1.5 0.0 0.8 2.6 1.3 0.6

* ¢ UCKAIOUeHUeM Ce30HHO20 U KaneHOapHo20 hakmopos Hcemounuk: Pocemam
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BHelmHUM pPBIHOK A0JITA
Baadumup Eecmugees
PhIHKH BHOBB HEPEKJIIOYIINICh HA MO3UTHUBHYIO BOJIHY v.evstifeev@zenit.ru
Crapt HOBOU HeZle/M Ha TI00AIPHBIX TUTOMAIKAX HE MMOJIYYMJT MPOAOJIKEHNS HETaTUBHBIX Kpusas US Treasures
TEH/IEHI[UH MATHULEI HA (OHE TOIydeHus ele 6osiee 06OAPSIONIINX HOBOCTEH M0 HSKOHOMUKE ——iz ssenss —

CIIIA, a Takxke XopouieMy IIpoAO/IXKEHUIO Ce30Ha KBapTaJIbHBIX OTYETOB. YTPOM HaCTpOEeHUA 317

WHBECTOPOB TMOAZIEPKAIM JaHHBIE IO POCTy »sKcmopra u3 Kurtas B ceHTsAOpe mpu 2.8 1
O/IHOBPEMEHHOM 3aMeIeHUHd WHQIISIUN, YTO [JaeT IMOBOJ /I HAZEX] Ha JasbHeilree 25

CMATYEHHNS MOHETApHON IOJUTUKU CO CTOPOHBI KHUTAKWCKOro peryssaTopa. Ilozxe G6bLT 227

o oy o 19 7

OIy0JIMKOBAH KBapTaIbHBIHM oTueT Ganka Citigroup, KOTOpBIH OKasajics He B IIPUMED JIydlle Z
6 1
MpeJBIAYIUM OTYeTaM B (pHMHAHCOBOM cekTope. B wactHocTH, mpHUOBLIL OaHKA B pacueTe Ha 3]

axuio B 111 kBaprasie (6e3 yuera pa3oBbIX CIIMCAHUI) COCTaBUIIA 1.06 [IOJUI., YTO, OTHAKO, OBLIO 10
JIy4Ille OKUIAHUU PBHIHKA, MIPEZTIOIAraBIInX [I0Ka3aTesb Ha YpoBHE 0.96 10u1. CylecTBeHHOe 0.7 1

cHIKeHre IpubsLIH (Ha 88%) GBLIO CBA3AHO ¢ PA3OBBHIMU OIEPALUAMU IO IIEPEOLIEHKe OIra 0.4 1

baHKa M 3aTpaTaM Ha MPOAAXKY JOJIU B OPOKEPCKOH KoMIaHuu. B TO ke Bpems, J0XOJ OT o1 Y N . N N .
. 2! 3 5 7 10 30
OCHOBHBIX HalpaBieHUil OuwsHeca OaHKAa TMPOJO/IKUI PACTH: UyTh 0O0Jiee IMOJIOBUHBI
Hcemounuxk: Reuters
KBapTaJILHOTO ZI0X0/1a OBLIIO CBSI3aHO C UIIOTEYHBIME KpeuToBanrieM B CIIIA u poO3HUYHBIM — B
paMKax I7106a1bHOTO OU3HECa; ONeparuk Ha PhIHKAX KaluTasaa COXPaHWIH NPUOLUIBHOCTh HA  Crpaxsr EMBI+ (Poccus, Bpasuiansn)
YPOBHE IPEABIAYIIETO KBapTaJa. m— MBI Gl e, 6 EMBLL Russia Sread

IMocne memnoxoro oruera Citigroup, HOmmepaTh IMO3UTHBHBIE PHIHOYHBIE HACTPOEHUSA ML e s
MIOMOTJIH ZIaHHBIE 110 PO3HUYHBIM mpozaxam B CIIIA 3a ceHTAODH, KOTOPbIE BBIPOCIH Ha 1.1% 350
(mporuos — 0.8%) mocye pocra Ha 1.2% B aBrycre. /laHHBIE OKa3aJHCh JOBOJIHHO CHJIBHBIMU: 320
naxke 0e3 yueTa 6a30BBIX HAPABIEHUN MPO/aK (aBTOMOOWIIEH, TOIIMBA U CTPOUMATEPHATIOB) 290

TIOKa3aTeNIb BHIPOC Ha 0.9%. B ceHTs0pe posHUUHbIE IPOAAKHI 3aAMETHO NOAEPIKaIM IPOAYKTBL o
MUTAHUA — Ha 1.2% (13-3a HEOOJIBIIIOTO POCTA IEH), a TAKIKE IIOTPEOUTEIBCKAS SJIEKTPOHHKA —

. 230
Ha 4.5% (craprt mpoznax Apple iPhone 5). Ha ¢done He ciumkoM paayKHbIX nUdp ¢ phIHKA

TpyAa U O0XO04aM HacCeJIeHUA, JaHHbIE 10 POSHUYHBIM IIPpOJa*XaM HE€ BBIIVIAAAT HAAC)KHBIMU U 200

He TapaHTHPYIOT [IPOJOJIKEHUs COIIOCTABIMOTO pocTa B Oiipkaiiimue Mecsansl. TeM He MeHee, 170

OUYEBHU/IHO, YTO CeHTAOPH /11 3koHOMuKU CIIIA ObuT HauGostee yenemHbiM B 111 kBaprasie, 4to 140
JIOJDKHO TIO3BOJIMTH KBapTaybHOMy BBII mMposieMOHCTpUpOBaTh Gojiee BBICOKHE TeMII pocTa, 49 109 169 229 289 410 1010

HeXKeJIM 4eM B anpesie-uioHe (1.3%). Hemounux: Bloomberg

Cuapag Poccusa-30 / UST-10Y

30/ ).6m.

Poccus- 30 (nes. nam), %

—ST 10 (e ), %

€

M
2.5% 14
2.0%
1.5%
1.0%

4.9 12.9 20.9 28.9 6.10

Hcmounux: Reuters

Crpag LIBOR-3M / UST-3M

B LIBOR-3M / UST-3M ero, 6

6.9 119 169 219 269 110 6.10 1110

Hcmounux: Reuters

]
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PBIHOK
JleHeKHO-KpeIUTHBIN PIHOK
Baadumup Eecmugbees

HauvaJsio HaJI0rOBOTO NEpUoJa He YXyAIINJIO0 YCIOBUA PIHKA v.evstifeev@zenit.ru

KOHBIOHKTYypa JIOKIBPHOTO [JEeHEKHO-KPEAUTHOTO DBHIHKA B IIOHEAEJIbHUK OblIa He
CJIMIIKOM 0JIarompuATHON Ha ¢OHE cTapTa IEepHO/a HAJIOTOBBIX IIATEXKEHW U IepeuncaeHui Crasxu MBK
CTPaXOBBbIX B3HOCOB B (OHZBI, OTPeOOBABIINX M3 OAHKOBCKOM CHCTEMBI MOPSAIKA 230 MJIPJ
py6. B TO xe BpeMs, JaJbHENIIEr0 POCTa KPATKOCPOYHBIX IPOIEHTHBIX CTABOK YAAJIOCH e (e
u3bexaTh Oarozsaps yBenndeHuro jguMuTtoB 1IB P® Ha omepanuu mo peduHaHCHPOBAHUIO o G
6ankoB. Ha peinke MBK craBku 1o KpeautaMm OBEpHAWT Jiep:KaIMCh HA YPOBHE 6.25-6.50% 6.8% 1 r 8.00%
TOZIOBBIX, MEK/IUJIEPCKOE Pero Ha 1 JieHb OOXOAWIOCh B cpeqHeM Mo 6.30% rozoBbix. Ha 22‘2 ] [ 7.75%
aykuoHax mupsMoro permo ¢ IIB PO perysarop ymOBJIETBOPWI BECh CIPOC HA 1-AHEBHBIE ;;;‘;: [ 7:50%
orepanuu B 183 MJpA py0. U JIMIIb CIeTKa «II0pe3ay» CIpOC Ha 3-MecAdHble (47 MIIPA pyo.). 57% 1 | 7-25%
CerojiHs yTpOM cyMMa cpezicTB 6aHKOB Ha Kopcuerax U ieno3utax B LB PO yBesnmuriace Ha 24.3 ggzﬁ ] 2'00:6
MJIPZ, py0., cocTaBuB 869.2 MIIPZ pyo. 45_;':2 ] | 6:22;

Crnenyromuii HaJOTOBBIN ILTaTeXX NOJDKEH 3aBepIIUThCA B Hadajle cjefylollledl Hezemu, igzﬁ: [ 6.25%
korga mpouzer ymwiara HJIC. o 5TOro mepuojia YCJIOBHS PBIHKA, BEPOSTHO, OCTAHYTCS i’iﬁf: [ 6.00%
HEN3MEHHBIMH, a CTaBKH 110 1-1HeeBHBIM KpeautaMm MBK B mpezenax 6.00-6.50% ro/ioBBIX. 33322 ] | zzz:i

39 109 179 249 110 8.0

Hcemounuxk: Reuters, [[B

PyGJib BHOBD HE IPEJOCTABUJ HOBBIX UAEH

Topru Ha BAJIOTHOM PBIHKE BU€pa 3aBEPIIMINCh MAHUMATbHBIMHA U3MEHEHUAMHY py61sa 10 Kpusaa NDF
OTHOIIIEHHIO K OMBATIOTHOM KOp3uHE (+2 KOIIL., 35.19 py6.). ONTUMH3M BHEIIHUX IUIOIIAIOK HE
pacopocrpaHsics Ha HedTAHbIE KOTUPOBKHU, OT Yero He CMOT MTOJIHOCTBIO PETPAHCIUPOBATHCS

1012 4092

Ha JIOKaJIbHBIN BIIOTHBIN PBIHOK. CTouMocTh 6appess Brent Ha MOMEHT POCCHUICKHX TOProB
Jiep>Kajiach HEM3MEHHOM, UyTh BBIIIE OTMETKH B 114 JOJUI. 3a 6app., U JIMIIb K 3aBEepIIEHUI0
CYTOK OHAa HOAHANACH OGiMKe K YPOBHIO 115 Aoy 3a Gapp. B menom ycnoBus s py6sis
YKa3bIBAIOT CKOPee Ha €ro yKpeIUIeHHe B KPATKOCPOYHOH IepCIIeKTUBE: IeHbl Ha HedTh 61n3u
CPEZIHECPOYHBIX MAaKCUMYMOB, JebUIUT JUKBUAHOCTH B OJIIDKAHINVe JiBe HEAEIH JO0JDKEH
3aMEeTHO YCHJIUTHCS.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA HeJeie

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

Hara IIb P®, 1 neus,
Ha cyeTa KOMOAHKOB, yILIaTa HAJIOTOB 5.0 T T T T T '
MDA PY0. W oW M 3M 6M oM \'e
TlonenenpHUK VmuiaTa HasoroB E;gz;xosme B3n0CH! B oML (~230 ML 183 Hemounux: Reuters
Bropauk Ayknuon KaznaueiicrBa 37 mutpz py0. Ha 3 Mecsna.
O®3 26207 (15 s1€T) — 20 MIIPA PYO.
Cpena Ayuponst O®3 O®3 26080 (5 s1eT) — 20 MiIpy pyo6.
Tloramenue O®3 0®d3 25067 (45 Mapz pyo.)
Brimutara kynonos O®3 3 MiIpA pyo6.
Bosspar KaznaueiicTBy 5.7 MIpJ, pyO.
Yersepr
IIarauna Bosspar KaznaueiicTBy 17.5 MIIPA pyo.

Hcmounux: IJB PO, Mungun, ®ond 2KKX
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EsxenHeBHBINA 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues

EBpoGOHABI B3AJIM NIAY3Y k.sychev@zenit.ru

N . CyBepeHHBbIe EBPOOOIUTaAIINI
Poccuiickuii cermeHT IIpOBEJI IIOHEAEJIbHUK B HEUTPAJIbHOM KJIIOYE, IIPOUTHOPUPOBAB
525

O4YeBUJHbBIE IIOBOABI JId POCTA, IMOAHABIINE CI)OH]IOBBIB HUHJEKCbl U LE€HBbI ChIPbA. KOTI/IpOBKI/I 5.00

CyBepeHHOH KpUBOH K0JIebasuch B paliOHe MATHUYHBIX OTMETOK, OPUEHTHUPYACHh HAa phiHOK UST, 475
450

I7ie CHU3WJIACh JHEeBHAA BOJIATWIBHOCTB, & OCHOBHBIMH ABIKYIIUMHU (pakTopamMy OMIDKAMIIEX 4 o5 RUSSIA42
HeJleb, N0-BUAUMOMY, CTaHYT IIOBOPOTHI NPE3UJEHTCKON TOHKH. B KOpIIOpaTMBHOM cermMeHTe 33(5)
OBLTT 3aMeTeH JIMIIb TOYEYHBIH POCT, 3aTPOHYBIUUH BbIMycku BOba, BeiMmenkoma u I'asmpom 35,
HedTH, OU/BI B KOTOPBIX MOJHSINCH HA 25-50 O11. 25(5)
2:75 RUSSIA'30 RUSSIA22
250 RUSSIA20
JIOKaJIbHBIA PHIHOK 3aMEIJINJI POCT 2:53 RUSSIA18
175 - T RUSSIA'L7T— T T T T 1

JIoKaNIbHBIN PHIHOK B Ha4yasle HOBOU HE/EIH B 1I€JIOM COXPAHUJI IIO3UTHUBHbIE HACTPOEHUSI, HO
HECKOJIPKO 3aMeJIJINJI TEMIIBI pocTa 1eH. KOTHpOBKY Ha AayibHeM yuacTke KpuBoil O®3 1o uroram
MOoHe/IeJIbHIKA MPUOABIIIN B CpeZiHEM He GoJsiee 10 OI1, B OT/IeIbHBIX OyMarax K KOHILY AHS ObLia
3aMerHa (UKcAIUA TPUObUIH, a UX [[EHBI OMYCTHUINCh HA 10-20 OI HUKE MATHUYHBIX OTMETOK.

0O 2 4 6 8 10 12 14 16 18 20

Hcemounuxk: Reuters
Kpusasa O®3

Ho—npe)cheMy CUWJIbHO CMOTDEJICA OTCTaBIIUN OT PbIHKa B T€YE€HHE IIOCJIEAHUX nHed nanpHuh 850

BBITIYCK 26207, TOZIOPOKABITAH Goslee 4eM Ha 50 6T M BCE elle COXPAHSIONIUH OTHOCHTENbHO — o2
. 8.00
KPUBOH IOTeHI[UaJl CHI>KEHHA JJOXOJHOCTH Ha 10-15 611. B KopropaTHBHOM cerMeHTe aKTUBHOCTb
. 7.75
HEMHOTO CMECTHJIACh B CTOPOHY Hadasla KPUBOH, OCHOBHBIE OGOPOTBI OBLIIH COCPEOTOYEHBI B 750
Boinyckax Merayutounsect 5, @CK 18, MTC 4, 1BrKeHUs IIeH KOTOPHIX ObLIM Pa3HOHAIIPABJIEHbI 7'25
U He NPEBBIANU 10 On. B pUHAHCOBOM CEKTOPE aKTUBHOCTH Oblia COCPELOTOUEHA B BBILYCKAX ;oo
Tazmpombank 6 u Anbda Bank BO3, 6uzpl B KOTOPBIX OIYCTUIUCH Ha 5-10 OIL. 6.75
— g
650 pa
Hefento Hazan
6.25 Mecsl Hasan
600 —

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

Hcemounux: Reuters, pacuemuvt banka SEHUT

Joxoauocru kpuBoit O®3 B
TOYKE 5 JIeT

YTMO®3 5Y
8.20
— MA 10 pHe#
8.10
8.00 @ max8.01
7.90
7.80 /\/x
7.70
7.60
7.50
7.40 7.34
7.30 o
’ min7.34
70 ————————— 17—
~ ~ Q 0 O O D QD D D O o
S © 60 0o ©6 © 6 o d d
o] 0 «d @ n N o9 W N O © oM o
4 A 85 S 4 N N O 449N o A
Hcemounux: Reuters, paciemuvt banka BEHUT
Copajg nHAEKCa KOPII.
oGuranuiit MMBB k kpuBoit
0oP3
200 Cnpag MICEX CBI k kpusoit O3 (6n)
195 — MA 10 gHet (6n)
190
185 @ max185
180
174
175 °

170 \\\
165 \ R /
160 W\_/_/ \M/

155 ® min 155
150

1807
2507
0108 1
0808 1
1508
2208
2908 1
0509 1
1209
1909
2609
1010

0310 1

Hcemounuk: MMBB, Bank BEHUT
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
Boinyok PeimHr, SEPIM/E  Nom6apa LB O61beM amuccuum, OpueHmp 3akpbime Hara Amopm3zauums/ Od epta/
MITH. pPY6. YTP/YTM KHUTU pasmeLEHUA Oopauus MoraweHune
TardoHabaHk, BO-06 -/B3/- na 2000 13.42 11.10.2012 16.10.2012 HeT/1r. ir./3r.
PCI-®uHaHc, 02 B-/-/- na 2500 14.22 12.10.2012 16.10.2012 HeT /1.40T. 15r./3r.
AkpoH, BO-01 -/Bl1/B+ aa 5000 9.99 12.10.2012 16.10.2012 HeT / 2.66T. HeT /3T.
PocHedTb, 04 BBB- / Baal / BBB aAa 10 000 8.99-9.31 12.10.2012 16.10.2012 Het /4.13r. 5ner /10 ner
PocHedTb, 05 BBB- / Baal/ BBB na 10 000 8.99-9.31 12.10.2012 16.10.2012 Het /4.13T. 5ner /10 ner
MPCK LleHTpa, 5O-01 BB-/-/- na 4000 9.15 15.10.2012 17.10.2012 HeT / 2.69T. Het /3T.
B36b, 19 BBB/Baal/BBB na 10 000 8.73 11.10.2012 18.10.2012 HeT /2.7T. 3r./20 ner
[a3npombaHk, 10 BBB- /Baa3/- na 10 000 8.68 12.10.2012 18.10.2012 HeT /2.7T. 3r./5ner
Masnpom6aHk, 11 BBB- /Baa3/- aa 10 000 8.68 12.10.2012 18.10.2012 HeT /2.7T. 3r./7ner
[as3npombaHk, 12 BBB- /Baa3/ - na 10 000 8.68 12.10.2012 18.10.2012 HeT /2.7T. 3r./10 ner
Ak Bapc, BO-01 -/B1/BB- aa 5000 H/O, 16.10.2012 18.10.2012 H/O, H/io/3r.
BuH6aHk, BO-01 (BTOpUYHOE) B/B2/B- na 2500 10.23-10.54 16.10.2012 18.10.2012 HeT /0.17T. 2wmec./2.17r.
MKB, BO-04 (BTOpU4HOE) B+ /B1/BB- aa 5000 10.51 18.10.2012 19.10.2012 HeT /1.42T. HeT /15T,
[a3npom6aHk, 07 BBB- /Baa3/ - aAa 10 000 8.68-8.94 16.10.2012 22.10.2012 HeT /2.7T. 3r./4r.
PCXB, 17 -/ Baal/BBB na 10 000 8.63-8.84 18.10.2012 23.10.2012 Het /1.88r. 2r./10 ner
KpaiuHeecT6aHk, 5O-01 (BTOpUYHOE) B+ /-/B+ na 1500 10.77 22.10.2012 23.10.2012 HeT /1r. 1r./15r.
BaHk NHTe3a, BO-01 -/Bal/- aAa 3000 9.73-10.25 23.10.2012 25.10.2012 Het /1.42r. 15r./3r.
Moyta Poccuu, 02 -/-/BBB aa 3000 8.89-9.10 23.10.2012 26.10.2012 HeT /2.7T. 3r./7ner
Moyta Poccun, 03 -/-/BBB na 3000 8.89-9.10 23.10.2012 26.10.2012 HeT /2.7T. 3r./7ner
Moyta Poccun, 04 -/-/BBB aa 3000 8.89-9.10 23.10.2012 26.10.2012 HeT /2.7T. 3r./7ner
OHKpeaut Bark, BO-04 BBB/-/BBB+ na 5000 9.41-9.73 24.10.2012 26.10.2012 HeT /1.88T. 2r./3r.
Poccwiickuin Kanutan, 03 -/-/B+ aa 3000 10.78-11.30 19.10.2012 XX.10.2012 HeT /1T ir./3r.
BHeLunpom6aHk, 5O-02 B/B2/- na 3000 12.10-12.63 XX.10.2012 XX.10.2012 HeT /1r. ir./3r.
UcrmoyHuk: Interfax, Bloomberg, Cbonds
Boinyck Peimtr, SEPIM/E  Nom6apa LB 0O6BLem amuccum, Bid cover/ OpueHmp dakmueckan Dara Amopm3aums/
MITH. pPY6. Pazmely o6em YTP/YTM YTP/YTM pasmeLpHUs Owopauus
Hogarak, BO-02 BBB- / Baa3/ BBB- Aa 10 000 H/Aa / 100% 8.78-9.05 8.52 15.10.2012 Her /2.71r.
Hoearak, BO-03 BBB- / Baa3/ BBB- Aa 5000 H/A / 100% 8.78-9.05 8.52 15.10.2012 Her /2.71r.
Hogatak, BO-04 BBB- / Baa3/ BBB- na 5000 H/A / 100% 8.78-9.05 8.52 15.10.2012 Her /2.71r.
B35, 18 BBB/Baal/BBB aAa 10 000 4.0/ 100% 8.94-9.15 8.73 12.10.2012 HeT /2.7 T.
Mera®oH duHaHc, 05 BBB-/-/- aa 10 000 3.0/100% 8.37-8.63 8.21 11.10.2012 HeT /1.88T.
16.0
155 YTP/YTM, (%)
15.0
112 o PCr-®uHaHc, 02
Ei ® TarcoHnbark, BO-
125 BHewwnpom6aHk, 50-02
120
115
110 I Poccwiickuit kanurar, 03
105 I Bunbank 50-01. ! }}(g":"f'g;eo:“imop“::oe) -
100 s poH, BO-01
(BTOpMHOE) Barik, O-04 Bak WHresa, BO-01
22 Moyta Poccum, 02-04 MPCK LleHTpa, PocHedTb, 04,05
85 ey BaEYlQItaanpoMEﬁoa-r-?(1 7,10-12
80 o od3
75
7.0 /
22 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ n ppaumn (neT) ‘
0 1 2 3 4 5 6 7 8 9
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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 25067 17/10/12 100.02 100.03 100.03 -0.05 11 13916 6.03 0.01 45 000
O®d3 26198 02/11/12 99.96 100.01 100.00 8 51169 5.83 0.05 42 000
O®d3 25072 23/01/13 100.28 100.33 100.32 -0.02 22 294 178 6.00 0.27 150 000
O®d3 25078 06/02/13 100.21 100.24 100.24 0.01 6 35485 5.98 0.31 100 000
O®d3 25065 27/03/13 102.65 102.70 6.07 0.44 46 000
O®d3 26200 17/07/13 100.00 100.20 100.00 0.00 1 7000 6.24 0.73 18 50 000
O®d3 26201 16/10/13 100.30 100.55 100.40 -0.05 1 22 500 6.28 0.96 3 47 000
O®d3 25076 13/03/14 100.80 100.83 100.80 -0.03 9 91 827 6.60 1.36 12 29 155 000
O®d3 25068 20/08/14 108.00 109.49 6.67 1.69 5 38 45 000
Od3 26202 17/12/14 109.25 109.35 109.27 -0.08 1 25000 6.75 1.96 3 47 40 000
O®d3 25071 26/11/14 103.05 103.00 0.10 3 25040 6.66 1.93 38 80 000
O®d3 25079 03/06/15 100.35 100.45 100.45 0.05 8 159 045 6.92 2.39 7 64 150 000
O®d3 25075 15/07/15 100.00 100.20 100.15 -0.05 1 80 000 6.93 2.51 4 64 150 000
O®d3 25077 20/01/16 100.40 101.45 101.38 0.06 6 83 658 6.98 2.92 69 150 000
O®d3 46017 03/08/16 97.75 98.15 98.00 0.05 1 1 7.20 2.95 21 91 80 000
O®d3 26203 03/08/16 99.95 100.20 100.00 0.10 11 158 400 7.02 3.37 70 150 000
O®d3 48001 31/10/18 85.00 100.00 8.95 3.37 187 263 24 000
O®d3 46019 20/03/19 73.00 8.01 3.58 89 168 26 000
O®d3 25080 19/04/17 101.55 101.65 101.65 0.20 10 109 020 7.09 3.79 74 150 000
O®d3 26206 14/06/17 101.45 101.65 101.55 -0.10 13 3049996 7.12 3.95 76 150 000
Od3 26204 15/03/18 102.55 102.75 102.55 0.15 15 125083 7.05 4.54 63 150 000
O®d3 46021 08/08/18 80.00 92.00 91.75 0.30 2 55000 7.41 4.58 12 98 107 000
O®d3 46014 29/08/18 96.98 99.32 7.60 4.70 30 116 62 000
O®d3 26208 27/02/19 101.65 102.10 101.75 0.30 6 10 022 7.28 5.15 78 150 000
O®d3 46005 09/01/19 68.90 7.22 5.54 65 27 000
O®d3 46018 24/11/21 93.60 94.80 7.76 6.21 27 109 133 000
O®d3 26205 14/04/21 101.55 101.95 101.75 -0.25 22 105 963 7.45 6.21 78 150 000
O®d3 26209 20/07/22 101.30 102.05 101.40 0.40 8 24 337 7.53 6.98 73 150 000
O®d3 46022 19/07/23 75.00 88.20 8.02 7.42 41 115 45 000
O®d3 26207 03/02/27 102.11 102.65 102.55 0.55 39 548 926 8.00 8.67 29 94 150 000
O®d3 46020 06/02/36 85.00 88.15 8.34 10.85 48 95 135 000
O®d3 46012 05/09/29 67.00 90.00 7.89 10.55 5 55 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLLAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.45 99.59 99.59 0.04 3 12 7.66 0.77 156 133 15 000
HIIMK
HIIMK BO5 30/10/12 100.14 100.22 7.48 0.04 10 000
HIIMK BO1 04/12/12 96.00 100.37 100.32 -0.02 1 9350 7.37 0.14 109 5 000
HIIMK BO6 05/03/13 100.00 100.25 100.18 0.01 1 1 7.37 0.39 105 10 000
HIIMK BO2 19/06/13 17/12/14 100.60 100.70 100.70 1 5000 7.79 0.65 180 146 5 000
HIIMK BO3 19/06/13 17/12/14 100.60 100.70 100.70 0.05 2 17 800 7.79 0.65 180 146 5 000
HIIMK BO4 08/09/14 07/09/15 100.05 100.18 8.41 1.78 175 212 5 000
HIIMK BO7 11/11/14 101.30 101.60 101.50 0.17 2 1500 8.31 1.87 162 202 10 000
HIMK 7 16/03/15 05/09/22 100.10 100.40 8.60 2.22 180 232 5 000
MMK
MMK BO1 15/11/12 99.92 100.15 100.00 0.10 6 10 236 6.92 0.08 66 5 000
MMK BO5 04/04/13 99.90 100.00 100.00 -0.03 2 3075 7.79 0.47 147 8 000
MMK BO8 15/08/13 12/02/15 100.00 100.50 8.10 0.81 197 177 5 000
MMK BO4 27/02/14 99.20 99.32 99.29 0.03 2 44  8.37 1.32 192 206 5 000
MMK BO6 10/07/14 97.50 97.80 8.95 1.63 235 266 5 000
MMK BO7 22/07/14 97.55 98.05 8.84 1.66 223 255 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.50 100.75 100.50 -0.35 3 6 857 8.32 0.34 200 10 000
CescTtans BO4 15/02/13 100.75 100.86 7.41 0.34 109 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.35 100.55 7.87 0.68 186 154 8 000
Anpoca 22 28/06/13 23/06/15 100.35 100.49 100.47 0.09 2 12 452 7.77 0.68 175 144 8 000
Anpoca 23 18/06/15 101.40 101.60 101.40 0.10 1 30 8.62 2.40 177 234 7 000
Anpoca 20 23/06/15 101.25 101.55 101.55 1 5 8.56 2.41 170 228 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.50 100.75 100.75 0.25 1 986 7.57 0.43 125 10 000
EBpas 3 22/03/13 13/03/20 100.60 8.06 0.43 174 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 9.14 1.72 251 285 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 9.11 1.72 248 282 10 000
EBpas 2 26/10/15 19/10/20 101.05 101.39 101.10 -0.15 1 19 368 9.75 2.58 285 346 10 000
EBpas3 4 26/10/15 19/10/20 101.05 101.70 101.10 -0.60 4 1523 9.75 2.58 285 346 5 000
EBpas 5 06/06/16 27/05/21 93.00 98.00 10.14 3.11 311 384 5 000
EBpas 7 02/06/16 25/05/21 95.00 99.90 10.32 3.10 330 402 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.80 100.00 99.96 0.11 6 34 338 9.22 2.21 242 294 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.80 99.95 99.80 -0.05 18 294 409 9.30 2.21 250 302 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.80 99.90 99.80 -0.05 3 27 291 9.30 2.22 250 302 10 000
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EsxenHeBHBINA 0030D

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

OdpepTel TMoralwenns [lokynka TlpoAaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMaM msH py6.
Meuen
Meuen 4 25/07/13 21/07/16 99.30 100.20 11.58 0.73 551 525 5 000
Meuen 5 16/04/13 09/10/18 11.79 0.48 547 5 000
Meyen BO1 11/11/11  09/11/12 99.49 100.00 100.00 0.02 3 8324 8.12 0.07 5 000
Meuyen BO2 12/03/13 99.00 99.15 99.26 0.33 2 110 11.96 0.41 564 5 000
Meuyen BO3 24/04/13 98.50 98.99 14.31 0.50 799 5 000
Meuen 2 15/06/11 12/06/13 96.00 96.53 13.52 0.64 755 719 5 000
Meuen 15 18/02/14 09/02/21 92.00 92.40 15.38 1.28 894 907 5 000
Meuen 16 18/02/14 09/02/21 92.00 92.48 92.40 1.40 2 9 057 15.19 1.28 875 888 5 000
Meyen BO4 11/02/14 10/02/15 95.80 96.25 96.25 0.25 6 15 557 13.85 1.25 743 754 5 000
Meyen BO5 07/04/15 100.00 11.57 2.52 468 528 5 000
Meuyen BO6 07/04/15 100.00 11.57 2.22 477 529 2 000
Meyen BO7 07/04/15 100.00 11.57 2.52 468 528 2 000
Meyen BO11 07/04/15 100.00 11.57 2.52 468 528 3 000
Meyen BO12 07/04/15 100.00 11.57 2.52 468 528 3 000
Meuyen 13 01/09/15 25/08/20 91.05 92.94 14.36 2.53 747 807 5 000
Meuyen 14 01/09/15 25/08/20 90.51 91.50 91.50 1 8 14.12 2.53 723 783 5 000
Meuyen 17 02/06/16 27/05/21 83.15 84.20 84.20 1 1 14.59 3.05 757 830 5 000
Meuyen 18 02/06/16 27/05/21 83.39 87.47 13.41 3.07 639 712 5 000
Meuyen 19 07/06/16 01/06/21 85.00 85.50 85.02 -0.48 2 400 14.22 3.08 720 792 5 000
TMK
TMK BO1 22/10/13 95.00 100.10 9.16 0.96 292 284 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.43 100.55 100.53 -0.06 10 11603 8.72 0.70 269 239 10 000
PMK
PMK 3 17/12/13 15/12/15 97.00 99.00 12.27 1.10 594 595 3 000
PMK 4 05/06/14 02/06/16 92.00 93.00 92.50 0.50 1 5 14.78 1.51 823 848 5 000
4yTn3
4T3 BO1 05/06/12 04/12/12 100.01 100.50 100.50 2 495 8.74 0.14 246 5 000
KOKC
KOKC BO2 28/05/14 93.01 98.50 98.46 4 356 9.98 1.49 344 368 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.78 92.95 92.90 -0.15 13 4070 14.62 1.32 816 831 15 000
Pycan 8 15/04/15 05/04/21 88.01 88.50 88.50 0.30 9 3847 14.62 2.29 780 834 15 000
UWHOPPACTPYKTYPA
PO,
P>XAa o7 07/11/12 99.99 100.04 100.04 -0.04 3 54 6.91 0.06 5 000
P>XO BO 05/12/12 100.17 100.47 100.27 -0.18 1 10 000 7.43 0.14 115 15 000
P>XO 09 18/05/11 13/11/13 99.51 99.65 99.60 2 2 7.42 1.03 113 110 15 000
P>XAO 10 06/03/14 109.72 109.90 109.90 19 104 584 7.49 1.29 105 118 15 000
PXAO 23 29/01/15 16/01/25 102.55 102.70 102.65 0.10 4 59515 7.86 2.09 110 158 15 000
PXAO 11 18/11/15 99.41 99.71 8.14 2.72 120 185 15 000
PXAO 16 06/06/16 05/06/17 99.71 99.85 99.85 0.28 1 20 8.10 3.15 106 180 15 000
P>XAO 19 16/07/18 08/07/24 100.05 100.35 8.31 4.65 101 187 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.75 99.91 99.91 0.02 5 80 000 7.37 0.93 115 105 10 000
P®CKESC 8 26/09/13 15/09/20 99.88 99.91 99.88 0.18 7 112 000 7.41 0.93 119 109 10 000
®CK ESC 18 09/06/14 27/11/23 101.10 101.14 101.10 10 152 286 7.92 1.53 136 162 15 000
®CK ESC 15 23/10/14 12/10/23 101.06 102.14 101.78 -0.22 4 15011 7.93 1.82 126 164 10 000
®CK ESC 10 24/09/15 15/09/20 99.35 99.45 99.45 0.05 1 18 8.12 2.68 119 183 10 000
PCKESC 7 27/10/15 16/10/20 98.50 99.00 8.23 2.67 130 194 5 000
P®CK ESC 12 22/04/16 19/04/19 99.65 8.38 3.02 137 209 10 000
PCK ESC 25 27/09/16 14/09/27 100.10 100.29 100.16 0.03 2 2 8.73 3.42 164 241 15 000
P®CK ESC 9 24/10/17 16/10/20 97.00 97.50 97.05 0.05 1 100 8.92 4.07 171 255 5 000
®CKESC 11 24/10/17 16/10/20 97.20 97.70 8.90 4.07 169 253 10 000
P®CK ESC 19 18/07/18 06/07/23 96.00 97.00 8.87 4.62 158 244 20 000
®CK ESC 13 22/06/21 93.00 98.09 97.00 -1.50 2 775000 9.20 6.13 172 254 10 000
HMTN
HMTM BO-2 29/04/15 100.08 100.19 100.11 -0.02 5 29900 9.15 2.23 234 287 4 000
PocaBTtogop
PocasTogop 1 29/11/16 101.50 102.00 9.84 3.80 268 349 3 000
PocBopokaHan
PocsopokaHan 3 11/11/13 09/11/15 98.00 101.99 99.06 -0.04 8 388 10.18 1.01 390 386 3 000
BopokaHan
Bopokanan 1 09/12/15 86.00 99.00 9.38 2.74 244 309 2 000
3anagHubin CO
SanagHbii CO 1 29/04/16 13/05/31 98.80 99.00 9.36 3.02 235 307 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.00 99.80 9.11 3.02 210 282 5 000
SanagHbii CO 3 24/02/17 06/02/32 85.00 9.35 3.65 221 301 5 000
SanagHbii CO 4 24/02/17 06/02/32 9.35 3.65 221 301 5 000
BanagHbii CO 5 24/02/17 06/02/32 86.00 9.35 3.65 221 301 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 98.00 100.95 8.11 1.38 162 181 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 06/11/14 100.00 100.05 6.72 0.07 15 000
[asnpom A9 12/02/14 90.00 102.70 7.47 1.28 104 116 5 000
lasnpom A1l 24/06/14 109.65 110.00 110.00 -0.50 14 67 897 7.47 1.52 92 117 5 000
Nykownn
Iy konn BO-6 13/12/12 7.00 0.16 71 5 000
Ny konn BO-7 13/12/12 6.68 0.16 39 5 000
Iy konn 4 05/12/13 87.01 100.11 -0.14 5 31509 7.42 1.09 109 110 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 98.30 98.49 8.09 0.25 177 8 000
asnpom Hedorb BO-5 09/04/13 99.90 100.00 7.36 0.48 104 10 000
asnpom Hedorb BO-6 09/04/13 99.90 100.00 7.16 0.48 84 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 92.00 100.80 0.12 6 180 002 8.01 2.12 124 173 10 000
[asnpom Hedorb 8 02/02/16 100.00 100.74 100.74 0.24 1 16 8.40 2.90 142 211 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.50 100.80 100.80 0.05 2 243 8.38 2.92 139 209 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.50 110.00 101.55 1 5000 8.71 4.29 147 232 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 9.05 4.34 180 265 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 86.00 100.20 100.04 -0.06 1 1 7.55 0.67 154 122 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.40 99.53 99.49 -0.07 2 320 7.97 0.92 176 164 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 100.70 100.90 100.86 -0.08 2 298 7.46 0.18 117 15 000
BauHedrb 2 18/12/12 13/12/16 100.65 100.95 100.80 -0.10 1 1067 7.81 0.18 152 15 000
BauHedrb 3 18/12/12 13/12/16 100.50 100.98 100.65 -0.25 6 7694 8.70 0.18 241 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.57 101.67 101.57 -0.08 2 2425 8.02 1.07 170 170 10 000
BauHedrs 4 13/02/15 04/02/22 101.25 101.50 101.34 -0.41 2 114 000 8.52 2.13 174 224 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.00 100.35 10.26 0.77 416 393 5 000
HK Anbsinc BO-1 04/02/14 98.50 99.25 99.21 0.64 11 10 200 10.13 1.24 371 382 5 000
HK AnbsiHc 4 07/06/16 01/06/21 93.00 95.59 10.63 3.09 361 433 5 000
HK AnbsiHc 6 10/06/16 04/06/21 93.00 97.99 10.80 3.10 378 450 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 99.00 99.20 99.00 -0.29 5 4485 13.99 0.75 791 766 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 96.50 97.50 9.59 3.16 255 329 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.50 100.72 100.50 2 1714 8.08 0.72 203 175 15 000
BTB BO-6 21/12/12 19/12/14 100.16 100.22 100.22 8 34525 7.46 0.18 116 10 000
BTB BO-7 25/01/13 23/01/15 100.15 100.20 7.60 0.27 128 10 000
BTB BO-1 15/03/13 97.50 7.68 0.41 136 5 000
BTB BO-2 15/03/13 100.03 100.09 100.03 -0.07 1 345 7.73 0.41 141 5 000
BTB BO-5 15/03/13 99.80 100.15 7.81 0.41 149 10 000
BTB BO-8 03/09/13 01/09/15 100.25 8.00 0.86 183 167 10 000
BTB 5 17/10/13 7.77 0.96 152 145 15 000
BTB B0O-03 18/03/14 17/03/15 8.16 1.35 169 185 5 000
BTB B0O-04 18/03/14 17/03/15 99.06 8.12 1.35 165 181 5 000
BTB BO-19 01/10/15 99.96 99.97 0.01 10 1000 8.69 2.65 177 240 15 000
BTB BO-20 01/10/15 99.97 0.01 10 1000 8.69 2.65 177 240 15 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 197 181 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.21 100.15 8.65 1.97 193 237 15 000
BTB 24 5 22/08/13 20/02/14 100.05 100.20 100.12 0.02 1 1 8.19 0.83 204 186 8 000
BTB-INunannHr 3 10/09/13 07/06/16 99.30 99.20 1 255 8.21 0.76 212 188 5 000
BTB-INunanur 4 12/03/13 07/06/16 99.62 -0.03 2 30000 7.91 0.37 159 5 000
BTB-INunanur 2 08/01/13 07/07/15 7.98 0.23 166 10 000
BTB-INnanHr 9 05/02/14 02/08/17 98.00 99.50 7.66 1.11 132 134 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.93 1.23 252 262 5 000
BTB-INnannHr 8 07/05/13 01/08/17 99.25 100.75 8.25 0.52 241 192 5 000
BTB-INunannHr 1 07/11/13 06/11/14 8.41 0.73 235 208 8 000
B3b
B3b 8 22/10/13 13/10/20 7.67 0.97 142 135 15 000
B3b 21 10/03/15 17/02/32 99.75 100.40 8.52 2.21 172 224 15 000
B3b 9 24/03/16 18/03/21 97.50 98.10 8.77 3.06 175 248 15 000
B3b 10 27/09/16 21/09/21 100.00 10 820 8.68 3.43 159 236 15 000
B3b 6 17/10/17 13/10/20 8.86 4.06 165 249 10 000
B3B-Nusunur
B3B-INusntr 3 11/04/14 02/04/21 86.01 99.25 98.75 -0.51 2 44 8.59 1.43 208 229 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.80 101.00 100.95 -0.10 1 1600 8.45 1.84 177 216 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.50 101.50 8.42 1.84 174 213 5 000
B3B-IusnHr 6 31/01/17 100.50 100.65 100.65 3 3006 8.85 2.03 211 257 10 000
B3B-INusnHr 4 08/04/16 02/04/21 86.00 99.80 9.01 3.08 199 271 5 000
B3B-INusnHr 5 08/04/16 02/04/21 99.20 9.01 3.08 199 271 5 000
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EsxenHeBHBINA 0030D

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

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
MCI Bank 01 27/03/14 17/03/22 100.00 100.60 100.85 0.95 1 20 000 8.22 1.39 173 192 5 000
MCI Bank 02 21/08/14 11/08/22 100.30 100.60 100.58 3 4500 9.04 1.72 241 275 5 000
PCXB
PCXb BO-1 29/08/12 28/08/13 98.50 100.40 8.01 0.85 185 168 5 000
PCXb BO-5 29/08/12 28/08/13 100.30 8.01 0.85 185 168 10 000
PCXb 8 22/11/12  14/11/19 100.15 100.32 7.14 0.10 88 5 000
PCXB 9 22/11/12  14/11/19 100.00 100.70 6.94 0.10 68 5 000
PCXB 10 06/02/13 29/01/20 100.00 100.90 5.76 0.31 5 000
PCXb 11 07/02/13 30/01/20 100.00 100.62 7.21 0.32 89 5 000
PCXB 7 11/06/13 05/06/18 99.40 99.70 7.44 0.64 147 111 5 000
PCXb BO-2 06/08/13 03/02/15 86.00 100.80 7.54 0.79 143 121 5 000
PCXb BO-3 08/08/13 05/02/15 99.00 7.88 0.79 176 155 5 000
PCXb BO-6 01/05/12 29/10/13 97.00 100.50 7.89 0.98 163 157 10 000
PCXB 15 05/11/13 26/10/21 100.70 101.00 101.00 1 10 000 7.89 1.00 162 157 10 000
PCXb 4 02/10/13  27/09/17 99.50 8.03 0.95 180 171 10 000
PCXB 3 13/02/14 09/02/17 101.00 101.70 101.00 -0.60 1 196 8.60 1.27 217 229 10 000
PCXB 6 15/08/14 09/02/18 85.04 100.00 8.07 1.72 144 178 5 000
PCXb 16 13/04/15 04/04/22 100.10 100.25 100.25 0.05 3 51710 8.61 2.30 178 233 10 000
PCXb 14 07/07/15 29/06/21 98.00 98.20 8.71 2.46 184 243 10 000
PCXB 12 09/07/15 01/07/21 97.65 98.55 8.75 2.47 188 247 5 000
PCXb 13 10/07/15 02/07/21 97.65 98.55 8.73 2.47 186 245 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 8.72 0.08 246 20 000
[asnpomGaHk 5 22/11/12 5.39 0.10 20 000
[asnpombank 6O-4 24/12/12 20/12/14 99.93 100.20 7.48 0.19 118 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.15 99.39 99.39 0.07 1 1 7.71 0.75 163 138 10 000
[asnpombank BO-1 08/12/13 86.00 99.90 8.03 1.09 170 171 10 000
[asnpombank BO-3 05/02/14 01/02/15 86.00 8.19 1.25 177 188 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.65 100.80 100.65 -0.22 20 333036 8.61 1.62 202 231 10 000
ANKK
AVXKK A5 15/10/12 6.37 0.01 2 000
AVXKK A6 15/07/14 99.40 99.70 7.92 1.19 153 161 3 000
AMXKK A8 15/06/18 96.48 98.50 8.43 2.80 147 214 5 000
AVXKK A9 15/02/17 93.00 99.95 8.10 1.88 141 182 5 000
AVXKK A7 15/07/16 99.25 99.75 8.30 1.93 159 202 4 000
AMXKK A19 15/05/15 15/11/24 99.51 99.75 8.15 2.33 131 187 6 000
AMXKK A18 15/04/16 15/07/23 99.00 99.54 8.40 3.09 138 210 7 000
AMXKK A10 15/11/18 98.50 99.00 8.65 3.02 164 236 6 000
AMXKK A21 15/02/20 8.59 3.20 154 229 15 000
AMXKK A1l 15/09/20 97.00 100.00 8.71 3.84 154 236 10 000
AMXKK A16 15/09/21 96.01 97.90 8.94 4.97 160 246 10 000
AMXKK A17 15/04/22 100.50 103.00 8.90 5.58 148 233 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 119 186 5 000
AMXKK-11 A1 15/09/14 15/09/43 8.42 1.78 176 213 7 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 86.00 100.20 8.99 1.08 266 267 3 000
MOB3KC BO-5 08/06/12 08/12/13 90.10 100.20 8.99 1.08 266 267 2 000
MOB3KC BO-4 01/08/12 01/08/14 86.00 100.00 9.45 1.67 284 316 3 000
MOB3KC BO-6 01/08/12 01/08/14 86.00 100.00 9.73 1.67 312 344 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.80 100.17 100.00 -0.10 1 67 000 8.41 0.34 209 5 000
TpaHckpeauToaHk
TpaHckpeauTbaHk 5 12/08/13 99.80 100.10 8.30 0.81 217 197 3 000
TpaHckpeauTbaHk BO-1 17/11/13 98.51 100.00 8.19 1.04 189 187 5 000
TpaHckpeantTbaHk 6 17/04/14 8.46 1.39 197 216 4 000
TENEKOMbI
MTC
MTC 5 26/07/12 19/07/16 95.01 101.45 8.97 3.30 190 266 15 000
MTC 3 20/06/13 12/06/18 100.40 100.74 100.45 0.10 12 112 001 7.42 0.66 142 109 10 000
MTC 1 17/10/13 7.24 0.96 100 92 10 000
MTC 4 19/05/11 13/05/14 99.00 99.29 99.20 0.07 6 150 240 8.11 1.50 157 181 15 000
MTC 2 20/10/15 97.73 97.98 97.98 -0.01 38 5178 8.70 2.64 178 241 10 000
MTC 8 12/11/15 03/11/20 98.70 99.15 8.71 2.69 178 242 15 000
MTC 7 07/11/17 99.00 99.19 99.16 0.17 5 7522 9.11 4.05 191 274 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.90 101.07 101.00 -0.05 1 3300 7.99 0.74 192 166 10 000
BeimMnenkom 3 12/07/11 08/07/14 98.35 98.50 98.46 0.06 3 489 8.54 1.62 194 224 10 000
BeimMnenkom 2 23/03/15 14/03/22 99.65 100.00 99.99 0.14 3 8278 9.05 2.23 224 277 10 000
BeimMnenkom 1 17/03/15 08/03/22 99.75 99.90 9.04 2.22 224 276 10 000
BeimMnenkom 4 17/03/15 08/03/22 99.70 99.96 99.65 -0.27 1 18 9.21 2.22 241 293 15 000
BeimMnenkom 6 13/10/15 9.16 2.60 225 287 10 000
BeimMnenkom 7 13/10/15 9.22 2.60 231 293 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 119.17 0.17 11 288 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 [ropauus O®3 cBOnam mnH py6.
PocTtenekom 8 03/09/13 98.90 99.65 7.41 0.64 144 108
PocTtenekom 1 18/08/11 08/08/13 99.35 99.75 7.93 0.56 205 160 2 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 100.50 101.10 8.74 1.26 231 243 3 000
TENE2 5 10/02/14 31/01/22 100.50 101.10 8.40 1.26 197 209 4 000
TENE2 7 14/04/15 05/04/22 9.14 2.19 235 286 6 000
TENE2 1 17/06/16 11/06/21 96.01 97.00 9.60 3.15 256 330 5 000
TENE2 3 17/06/16 11/06/21 96.00 107.00 9.95 3.14 292 365 3 000
TENE2 2 17/06/16 11/06/21 96.05 96.95 96.95 -0.04 1 1 9.61 3.15 257 331 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.80 99.92 99.92 0.12 1 670 7.78 0.37 146 5 000
MArHUT
Marnut BO-1 09/09/13 99.50 100.15 8.16 0.88 197 183 1 000
Marnut BO-2 09/09/13 99.50 100.15 8.28 0.88 209 195 1 000
Marnut BO-3 09/09/13 99.50 100.15 8.25 0.88 206 192 2 000
Marnut BO-4 09/09/13 100.05 100.15 8.25 0.88 206 192 2 000
Marnut BO-5 28/02/14 98.70 100.00 9.30 1.32 285 299 5 000
Marnut BO-6 22/04/14 98.05 8.42 1.41 192 212 5 000
Marnut BO-7 21/09/15 100.25 100.60 100.60 -0.10 3 9160 8.85 2.63 193 256 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 97.26 98.75 9.24 1.53 269 294 8 000
X5 ®uHaHc 1 01/07/14 97.50 99.00 8.94 1.60 236 264 9 000
X5 duHaHc BO1 01/10/15 100.21 101.00 9.64 2.64 272 335 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 8.92 0.75 284 259 3 000
Konerika BO-2 01/10/13 100.00 100.15 100.11 0.04 4 390 9.18 0.93 296 286 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 97.54 99.34 12.09 0.57 619 576 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 99.17 9.25 1.01 297 293 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 99.60 100.89 11.25 0.95 502 493 3 000
CuHeprua BO-3 03/06/15 11.13 1.98 440 485 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.95 100.00 99.95 -0.05 4 11 270 12.90 0.66 690 657 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 93.01 93.90 93.00 -1.49 3 5 12.02 2.31 519 574 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 96.00 96.35 11.58 1.66 497 529 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomMaHepronpom 6 15/08/14 81.70 100.50 9.96 1.76 331 367 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 95.20 95.89 10.84 1.22 443 453 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.00 100.15 7.85 0.17 156 2 000
Kamas BO-2 04/02/14 98.70 98.85 98.85 0.10 1 225 9.76 1.25 334 345 3 000
Kamas BO-3 01/10/15 100.01 101.60 10.15 2.62 324 386 2 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 100.03 100.25 100.05 -0.01 1 15000 8.99 0.16 270 3 000
YpanearoH3asog 2 27/08/13 20/02/18 99.10 99.72 9.55 0.84 339 322 3 000
YOM3
YOM3 04 22/10/13 21/04/15 99.30 100.00 11.56 0.95 533 524 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 311 347 5 000
rcc
fCC o1 19/09/13 26/03/17 86.00 101.00 8.15 0.91 194 182 5 000
Cyxoro 'C BO-1 21/12/12 20/12/13 86.00 100.00 8.31 0.18 201 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 10.04 0.50 372 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 94.00 99.43 4 260 9.61 0.50 380 328 3 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 99.76 100.50 9.85 0.52 401 352 2 000
Connepc 2 17/07/13 102.26 102.35 102.25 -0.01 1 250 9.51 0.72 345 318 3 000
MiapomawcepBuc
rMC 02 13/02/15 100.43 100.69 100.65 0.05 5 79 10.69 2.09 393 441 3 000
TPAHCMOPT
AspodpnoT
AspodioTr BO-1 08/04/13 100.00 100.10 7.74 0.48 142 6 000
Aspodyiot BO-2 08/04/13 99.90 100.35 7.74 0.48 142 6 000
TpaHcKkoHTelnHep
TpaHckoHTelHep 1 26/02/13 100.60 101.10 6.48 0.37 16 3 000
TpaHckoHTelHep 2 04/06/15 100.35 100.60 100.25 -0.35 3 207 120 8.83 1.72 220 254 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.
HoelMepeso3Kom 1 10/07/15 99.50 99.99 9.76 1.47 323 346 3 000
HogelMepeso3Kom 5O-01 03/03/15 100.26 100.75 9.91 2.16 313 363 5 000
HoelMepes o3Kom 50-02 03/03/15 100.25 100.90 100.86 0.24 4 18 9.81 2.16 303 353 5 000
TpaHcasapo
TPAHCAOJPO 1 25/04/12 23/10/13 99.76 99.99 99.90 -0.01 31 14 651 13.00 0.94 677 668 3 000
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.85 99.95 99.95 -0.04 6 9460 12.91 0.85 674 658 3 000
H0-Tanp
lO-Tanp BO-1 26/03/13 100.21 101.90 11.55 0.44 523 2 000
lO-Tanp BO-2 26/03/13 100.21 101.99 11.60 0.44 528 2 000
tO-Tanp BO-6 30/04/13 22/04/15 99.35 99.90 10.90 0.52 506 457 2 000
tO-Tanp BO-7 30/04/13 22/04/15 99.35 99.90 10.69 0.52 485 436 2 000
tO-Tanp BO-16 03/06/13 26/05/15 94.00 8.47 0.62 252 214 1 000
tO-Tanp BO-8 02/12/13 26/05/15 98.50 100.00 1 395 10.37 1.07 405 405 2 000
lO-Tanp BO-3 19/12/13 102.30 102.91 5.90 2 29485 7.03 1.12 68 71 2 000
lO-Tanp BO-4 26/03/14 97.00 97.32 11.76 1.36 528 545 2 000
lO-Tanp BO-5 26/03/14 95.01 100.00 10.31 1.36 383 400 2 000
lO-Tawnp 5 21/07/16 8.74 3.16 170 244 2 000
SHEPFETUKAU CETU
PYCIrmnarPo
Py crvgpo 1 22/04/16 12/04/21 8.44 3.02 143 215 10 000
Py crvgpo 2 22/04/16 12/04/21 8.46 3.02 145 217 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 92.00 7.28 0.35 96 5 000
MocaHepro 3 06/12/12 28/11/14 100.33 100.40 100.37 -0.03 1 50 000 7.62 0.14 134 5 000
MO3CK
MO3CK BO1 18/09/15 100.35 100.40 100.36 -0.09 11 24601 8.84 2.63 192 255 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 100.15 100.60 8.56 2.23 175 228 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.00 100.70 7.91 0.65 192 158 4 000
OHEJ OrK-5 b-18 25/06/14 95.80 8.25 1.59 167 195 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 99.95 10.62 1.57 405 432 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 87.01 91.34 13.88 2.93 689 759 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 96.20 96.98 10.92 1.75 428 463 6 000
TrK-1
TrK-1 01 13/03/12 11/03/14 86.68 16.43 1.35 996 1012 4 000
TrK-1 03 25/12/12 14/12/21 100.00 100.00 1 20 000 7.66 0.19 136 2 000
TrK-1 02 02/07/13 01/07/14 98.30 99.00 8.47 0.70 244 214 5 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.70 98.75 97.92 -0.93 2 4 11.06 0.81 493 473 7 000
TrK-2
Trk-2 6O-1 17/09/13 86.05 86.50 85.73 -1.19 31 4487 29.38 0.90 2318 2 305 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 97.00 98.80 11.27 0.97 502 495 5 000
UpKyTCKk3Hepro
Wpky TOHepro-1 28/11/13 9.78 1.76 313 349 5 000
Wpky TOHepro BO-1 08/04/14 86.00 98.50 8.97 1.42 246 267 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 100.00 100.15 100.00 -0.01 1 1 8.40 0.87 222 207 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 255 272 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.00 98.40 98.00 0.19 3 6 688 11.03 0.85 486 470 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 99.50 101.00 9.00 2.41 214 272 5 000
EBpoxum 3 18/11/15 14/11/18 94.00 100.00 9.20 2.70 227 291 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 97.08 103.69 4.38 0.91 4 000
AkpoH 3 23/05/12 20/11/13 101.65 102.00 8.60 1.03 231 228 4 000
AKpoH 4 27/05/14 18/05/21 96.75 100.30 9.30 1.51 275 300 4 000
AKpoH 5 27/05/14 18/05/21 97.30 100.30 9.30 1.51 275 300 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.27 98.97 10.13 1.42 362 383 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
JNCcP
JICP 'pynn BO-1 26/06/12 25/06/13 100.55 100.95 9.85 0.67 385 352 2 000
Fpynna JICP 2 31/01/13 01/08/13 100.20 100.50 9.03 0.30 271 5 000
JICP 'pynna BO-2 10/09/13 100.26 100.40 100.36 5 2164 9.78 0.88 359 345 2 000
JICP 'pynna 3 14/03/14 08/09/17 100.60 101.00 100.90 -0.28 2 2901 11.07 1.33 461 476 3 000
JICP pynna BO-3 20/03/14 98.46 98.50 98.46 0.01 54 4916 10.97 1.36 449 466 2 000
JICP 'pynna BO-5 24/07/14 96.12 96.20 96.25 1 2 11.13 1.65 452 484 2 000
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wT YTM/YTP Oiopauus O®3 cBonam mnH py6.

PenoBaCtpounlpynn

PCIl-duHaHc-1 19/12/12 18/06/14 99.75
NenCneuCMy
NeHCneuCMY 1 07/12/12 101.00
NeHCneuCMY BO-2 23/05/13 100.07
TEXHOJIOTMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 98.61
POCHAHO 2 20/12/17 98.41
POCHAHO 3 20/12/17 98.41
CUCTEMA
A®K Cuctema 2 14/08/12 12/08/14 97.01
A®K Cuctema 3 29/11/12 24/11/16 100.50
A®K Cuctema 1 07/03/13 100.80
A®K Cuctema 4 15/03/16 98.45
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 99.10
CUTPOHUKC
CutpoHukec BO-1 19/06/12 18/06/13 100.16
CutpoHukc BO-2 08/10/12 07/10/13 99.02
YACTHBIE BAHKU
POCBAHK
POCBAHK BO-1 25/06/13 25/06/13 86.00
POCBAHK BO-3 16/05/13 16/11/14 97.00
POCBAHK BO-2 08/07/13 87.00
POCBAHK A3 06/05/11 06/11/13 87.00
POCBAHK BO-4 12/09/14 12/09/15 100.48
POCBAHK A5 06/05/11 07/11/14 96.32
AlMb®PA BAHK
Anbda-bBank 1 04/02/14 02/02/16 97.50
Anbda-bBaxk 2 07/06/13 02/12/16
Anbda-bank 6O3 28/09/13 28/09/15 100.05
Anbda-bank 6O7 28/02/14 31/08/15 99.90
MOM BaHk
MOM Baxk BO-1 29/11/12 100.60
MOM Baxk BO-4 16/12/12 16/12/14 98.51
MOM Bahk 8 09/07/13 09/04/15 100.15
MOM Baxk BO-2 21/03/14 86.00
HOMOC BaHk
Homoc BO-1 24/02/12 24/02/14 99.90
Homoc 9 15/06/12 14/06/13 100.05
Homoc BO-3 09/08/13 09/08/15 100.15
Homoc 11 02/07/14 02/07/14 100.00
Homoc BO-2 18/04/13 18/10/14
Homoc 12 25/08/13 28/08/17 99.51
Bank 3EHUT
BaHk 3enuT BO-2 22/09/12 22/09/13
BaHk 3ennTt BO-3 15/11/12 15/11/14 100.02
BaHk 3enuTt BO-6 26/11/12 26/05/14 99.91
BaHk 3enuTt BO-4 07/02/13 07/02/15 100.15
BaHk 3enut BO-5 14/02/13 14/02/15 100.15
BaHk 3enuTt BO-1 07/04/12 07/04/13 99.40
BaHk 3eHuT 5 05/06/12 04/06/13 100.40
BaHk 3eHuT 6 02/07/13 01/07/14 100.45
BaHk 3eHuT 8 28/08/13 23/08/17 100.25
BaHk 3enut BO-7 12/04/14 12/04/15 100.20
NMPOMCBA3bBAHK
MpomcB s3ebaHk BO-2 20/02/13 18/02/15 97.00
MpomcB s3ebaHk BO-4 20/02/13 18/02/15 99.90
MpomcB s3pbaHk 6 17/06/13 99.55
MpomcB s3ebaHk BO-3 04/02/14 95.00
MpomcB s3ebaHk BO-7 06/09/14 06/09/15 99.00
MpomcB A3b6aHk 13 01/02/18 99.00
Bank CI16
BaHk CIMNB BO-1 09/10/12 09/04/13
BaHk CIMNB BO-4 13/12/12 12/12/13 86.00
BaHk CIMNB BO-2 26/03/12 23/09/13 99.40
BaHk CINB BO-8 07/10/13 05/10/15 100.16
MKB
MKB 7 15/01/13 14/07/15 100.20
MKB BO-1 22/02/13 22/02/14 99.70
MKB BO-3 27/04/13 27/04/15 99.90
MKB BO-2 25/09/13 25/09/15 99.90
MKB 8 09/10/13 08/04/15 99.90
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MKB BO-4 15/10/12 15/04/14 99.95 100.05 99.95 -0.05 3 4 10.55 1.43 404 425 5 000
MKB BO-5 23/06/14 98.06 98.15 98.14 -0.01 8 19 10.68 1.56 411 438 5 000
NMETPOKOMMEPL|
MeTtpokommepu 5 19/12/12 21/12/14 100.70 100.86 7.32 0.18 103 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 99.40 101.25 100.00 -0.07 1 15000 9.08 0.86 291 275 3 000
MeTtpokommepr, BO-02 23/08/13 23/08/15 100.00 100.25 9.27 0.83 312 294 3 000
MeTtpokommepr, BO-03 23/02/14 23/08/15 100.00 100.49 100.27 0.05 5 52 623 9.69 1.29 325 338 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.75 99.90 99.90 0.06 2 4000 9.05 0.89 286 272 5 000
Ypancu6 05 28/02/14 25/08/17 100.01 100.10 100.05 0.07 1 1 9.88 1.30 343 357 7 000
JIK YPAIICUB
Ypancub Nuanir 6O-3 29/10/13 100.10 100.20 100.10 1 11910 9.63 0.52 380 330 3 000
Ypancub Nuanir 6O-1 28/02/14 100.08 100.20 9.76 0.72 371 343 2 000
Ypancub Nuanir 6O-4 03/07/14 98.85 99.00 10.20 0.92 398 388 3 000
Ypancub Nuanur 6O-5 05/02/15 101.01 101.10 101.08 27 12 994 10.91 1.08 458 459 3 000
Ypancub Nuanir 6O-6 10/02/15 100.00 101.00 11.00 1.10 467 468 3 000
Ypancub Nuanur 6O-7 22/04/15 100.35 100.40 100.40 0.25 3 2800 11.08 1.15 472 477 2 000
Ypancub JNuamur 6O-2 12/01/15 101.50 101.55 101.50 0.50 9 7044 11.18 2.01 444 490 2 000
Ypancu6 JNuamnur 6O-9 17/02/15 101.40 101.55 11.68 2.05 493 540 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 98.40 98.88 98.40 0.30 12 1294 12.36 0.78 625 603 3 000
PenKan BO-2 09/08/13 09/08/15 100.45 100.50 100.50 1 2 12.55 0.79 644 622 2 000
TKC BAHK
TKC BO-3 21/08/12 18/02/14 100.01 100.30 100.30 0.05 12 387 14.18 1.25 776 787 2 000
TKC BO-4 18/04/13 16/04/15 14.02 0.48 770 2 000
TKC BO-6 16/07/13 14/07/15 100.35 100.54 100.54 0.29 13 12 365 13.47 0.72 742 714 2 000
TKC 2 28/07/13 104.60 104.75 104.75 0.10 12 1544 13.75 0.74 768 742 1 000
TKC BO-1 20/09/13 101.30 103.00 102.00 1 10 12.22 0.90 602 589 2 000
TKC BO-2 29/11/11  26/11/13 102.37 102.55 102.55 0.01 33 5636 14.39 1.01 811 807 2 000
CBasHon BaHk
CasasHon BaHk 1 08/08/13 06/08/15 99.90 99.97 99.97 0.03 22 6699 14.72 0.78 861 839 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.02 100.15 9.23 0.08 5 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13 13/09/22 8.89 0.98 263 257 00000 000
Peco rapaHtus 01 01/09/14 22/08/22 100.18 100.50 100.25 -0.25 2 274 9.45 1.75 280 316 5 000
EABP
EABP 3 29/10/13 25/10/16 90.10 100.00 7.55 0.99 129 123 5 000
EABP 1 03/02/14 28/01/19 100.80 101.05 7.99 1.23 158 168 5 000
EABP 4 11/02/14 06/02/18 86.00 99.50 8.00 1.27 157 169 5 000
EABP 2 26/02/15 21/02/19 100.00 100.55 8.52 2.15 174 224 5 000
HOHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 99.00 100.64 9.13 0.08 10 000
lOHukpeanT BanHk BO02 30/08/13 27/02/15 100.20 100.25 100.29 0.09 3 291 8.30 0.85 213 197 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 100.05 100.30 8.23 0.87 205 190 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 99.00 99.50 99.40 0.10 1 25000 8.37 0.87 219 204 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 8.60 1.09 227 228 5 000
OHuKkpeanT BaHk 1 07/09/16 84.00 98.00 1 2539 9.01 3.39 193 269 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 100.98 101.09 100.98 -0.02 6 30101 7.97 1.07 165 165 10 000
Pandxpaiizen 6O-7 27/11/13 99.60 99.70 8.02 1.07 171 170 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 216 5 000
PyccCraHpapT
Py ccCranpapt BO-1 09/11/12 07/11/14 100.20 100.26 100.24 -0.01 6 412 7.38 0.07 5 000
Py ccCranpapt BO-2 26/03/13 24/03/15 100.10 100.35 8.33 0.44 201 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.59 9.15 0.99 289 283 5 000
BocTt-3kcnpecc
BocT1-3kenp Bank BO-2 27/03/14 25/09/14 100.35 100.45 100.60 -0.45 8 22570 11.02 1.37 454 471 2 000
BocT1-3kenp Bank BO-1 10/03/11 07/03/13 102.00 7.56 0.48 124 1 000
BocT1-3kcnp BaHk BO-4 16/08/13 14/08/15 100.43 100.65 100.65 0.15 6 24 500 10.56 0.80 444 423 3 000
BocT1-3kenp Bank BO-5 19/04/12 17/10/13 10.36 0.93 413 404 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 96.00 100.08 7.47 0.16 118 5 000
XK BaHk 5 19/10/11 17/04/13 8.23 0.49 191 4 000
XK BaHk BO-3 22/10/13 22/04/14 7.06 0.97 81 74 4 000
XK BaHk 7 26/04/12 23/04/15 99.97 100.03 100.03 3 2766 10.10 2.22 330 382 5 000
BHIM MNapu6a
BHM Mapwu6a 1 29/03/14 99.20 100.10 8.46 1.40 196 216 2 000
PycdmHaHcBaHk
Py cqmHancBaHk 8 16/09/13 14/09/15 100.60 8.94 0.90 274 261 2 000
Py cqmHancBbaHk 9 17/09/13 15/09/15 86.00 102.00 8.97 0.90 277 264 2 000
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Py cqmHancbank 5O-01 04/07/13 04/07/14 98.90 99.20 99.20 0.40 1 1 8.47 0.70 243 214 4 000
Py cdqmHancbank 5O-02 06/09/13 06/03/15 99.25 100.00 9.02 0.87 284 269 4 000
Py cdmHancbank 10 12/11/13 10/11/15 98.80 100.00 9.24 1.02 296 292 2 000
Py cdmHaHcBaHk 11 13/11/13 11/11/15 86.00 9.23 1.02 294 291 2 000
OENbTAKPEOUT
Nenbta Kpeant O3 07/08/13 07/08/15 100.30 100.79 8.68 0.79 257 235 4 000
HOenbta Kpeant 6 18/06/14 15/06/16 97.20 97.90 8.79 1.57 222 249 5 000
HNenbta Kpeant 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTMN baHk BO-3 01/11/12 30/10/14 100.15 100.22 6.52 0.05 4 000
OTMN baHk BO-2 04/03/14 03/03/15 100.11 100.25 10.63 1.31 418 432 6 000
OTIMN BaHk 2 25/03/14 97.10 97.59 97.10 -0.16 11 1598 10.74 1.38 425 444 3 000
OTMN baHk BO-1 29/07/14 96.01 96.38 96.38 0.09 2 9460 10.46 1.67 385 417 5 000
CKbB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.20 100.60 9.31 0.14 303 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.60 100.00 100.00 1 1000 9.69 0.59 376 336 3 000
CKB-bBaHk BO-5 11/10/12 10/04/14 99.90 100.05 99.95 -0.17 4 11 481 -28.82 1.41 2 000
CKB-baHk BO-6 09/07/13 08/07/14 98.75 99.10 99.05 0.05 1 11 000 10.08 0.71 403 375 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 100.00 100.08 100.09 0.03 1 4000 9.93 0.96 369 361 5 000
KpenEB pbaHk 6 21/08/12 18/02/14 9.82 1.28 338 351 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 100.10 100.50 10.14 1.25 372 383 5 000
KpenEs pbaHk BO-1 27/04/14 97.15 97.25 97.22 -0.01 2 176 10.36 1.42 386 406 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 99.50 99.90 99.51 -0.09 1 1 9.75 0.97 350 343 5 000
LleHTp-UHBECT
LieHTpUHBECT 2 25/06/13 24/06/14 100.60 100.75 9.43 0.67 343 310 3 000
LieHTpNHBECT BO-1 18/12/12 17/06/14 100.00 100.10 8.15 0.18 186 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 100.00 100.25 7.38 0.18 109 1 000
LeHTpNHBecT BO-2 18/04/13 16/04/15 9.29 0.48 297 2 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 85.70 7.11 0.18 81 5 000
Cassbbank 04 24/04/13 13/04/22 99.50 100.35 99.51 -0.79 6 1004 9.96 0.50 415 363 5 000
Casasbbank 05 16/04/15 07/04/22 9.73 2.44 286 345 5 000
KpanuHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 10.79 0.94 456 447 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp BO0O1 03/03/13 03/03/14 99.90 99.99 11.66 0.38 534 2 000
Cy pocTp 04 10/04/12 08/10/13 98.52 100.00 99.95 -0.04 2 2 11.36 0.96 512 504 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 85.30 8.28 0.30 196 2 000
MeTkomGaHk 01 13/04/13 15/04/15 99.85 100.45 11.03 0.49 471 2 000
MeTtannuHBecT6aHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.10 100.20 100.20 -0.03 4 4030 9.04 0.18 275 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 88.95 99.00 10.10 1.67 348 381 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 100.20 100.00 0.03 1 1 9.98 0.49 366 2 000
MepsBobaHk BO1 25/04/12 24/04/13 99.95 99.99 99.99 -0.01 3 5031 10.00 0.50 419 367 2 000
MepsobaHk BO3 24/09/13 22/09/15 100.00 100.09 100.00 -0.02 2 1989 11.29 0.92 507 497 2 000
CMIN Baxk
CMI Bank 01 27/11/12  23/05/17 100.15 100.30 8.52 0.12 225 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.95 100.50 12.09 0.97 584 577 2 000
JNNIOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 95.00 100.20 9.27 0.32 295 3 000
JIOKO-BaHk 05 25/07/13 23/07/15 99.97 100.05 2 100 000 10.24 0.75 416 391 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.30 100.35 100.31 0.05 8 50 600 10.58 0.80 445 425 3 000
YBPuP
YBPP 2 29/10/12 01/05/14 99.96 100.10 99.96 -0.04 4 11 155 10.60 0.04 2 000
YBPP BO1 01/10/13 29/09/15 100.08 100.12 100.14 0.04 2 2100 12.71 0.93 649 639 2 000
3ancu6komGaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 99.30 100.00 9.83 0.18 353 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.25 100.45 100.30 -0.10 1 25 000 12.42 0.81 629 609 2 000
TaTtdoHab6aHk
TatdoHabaHk BO-1 28/06/12 26/12/13 98.00 98.75 98.75 -1.25 2 2 12.25 1.12 590 593 2 000
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EsxenHeBHBINA 0030D

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

OdbepTtil lMorawenns [lokynka [lpopaxa [locn W3m. NN cpenok wT YTM/YTP Miopaums™  O®3 cBonmam mrH py6.
TaTtdoHaGaHk BO-2 18/10/12 17/04/14 12.64 1.36 616 633 2 000
TaTtdoHaGaHk BO-3 29/11/12 27/11/14 99.85 100.09 100.10 0.10 14 130 855 11.47 0.12 520 2 000
TaTtdoHaGaHK 7 16/12/11 14/12/12 99.00 10.08 0.16 379 1 000
TaTtdoHaGaHk BO-4 19/02/13 17/02/15 100.00 100.09 100.09 -0.01 21 99 220 11.23 0.35 491 3 000
TaTdoHaGaHK 6 28/02/12 26/02/13 99.10 100.07 10.48 0.37 416 2 000
TaTtdoHaGaHk BO-5 09/04/13 07/04/15 99.20 99.95 99.80 1 1 11.79 0.48 547 2 000
PErMOHANBbHbLIE
MOCKBA
Mocksa 61 03/06/13 104.75 105.60 105.79 0.20 3 151 424 5.73 0.61 30 000
Mocksa 53 01/09/13 100.00 100.28 7.11 0.86 94 78 15 000
MockBa 63 10/12/13 109.16 109.39 6.48 1.07 16 16 15 000
MockBa 62 08/06/14 108.00 108.55 108.55 -0.34 3 251 7.04 1.50 50 74 35 000
Mocksa 39 21/07/14 97.46 99.75 7.30 1.67 69 101 10 000
Mocksa 64 24/06/15 98.20 99.10 98.56 -0.53 6 54 000 7.74 2.45 87 146 20 000
Mocks a 44 16/11/15 105.21 7.44 2.56 54 115 40 000
Mocks a 56 22/09/16 96.60 97.90 7.74 3.49 64 142 20 000
Mocksa 49 14/06/17 96.55 97.20 97.01 0.21 1 10 7.92 3.96 73 156 25 000
Mocke a 48 11/06/22 89.90 90.25 90.00 7 155 025 8.25 6.88 69 147 30 000
MOC OBn
MockoB ckast O6n 8 11/06/13 100.85 104.99 7.68 0.63 171 135 19 000
MockoB ckast O6n 7 16/04/14 8.31 1.39 182 201 16 000
HUXEINOPOOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 100.50 100.85 5.72 0.13 3 000
Hwxeropoackas O6n 4 17/11/12 99.25 102.05 7.19 0.09 93 3 000
Hwuxeropoackas O6n 6 07/10/15 99.80 100.20 99.80 -0.20 4 1000 8.47 1.83 180 218 5 000
Hwxeropoackas O6n 7 16/11/16 103.05 103.15 8.62 2.22 182 234 8 000
CAMAPCKAS OB
Camapckasi O6n 5 19/12/13 102.00 102.39 7.54 1.12 119 122 8 000
Camapckasi O6n 6 10/05/13 95.01 104.00 104.00 -0.15 3 1251 7.94 0.54 208 161 2 000
Camapckasi O6n 7 30/11/16 93.00 98.30 98.00 -0.10 1 2000 8.73 2.10 196 245 12 000
AKYTUA
Aky Tna 1 11/04/13 99.76 100.45 7.63 0.48 131 3 000
Aky A 9 19/09/13 101.40 101.50 101.40 1 1300 7.82 0.66 182 149 2 000
Aky Tna 7 17/04/14 8.12 1.14 176 181 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpai 2 14/12/12 86.00 0.16 2 000
KpacHogap 02 05/11/15 100.75 100.85 8.52 1.16 215 221 1 000
KpacHonapckuii kpai 3 27/09/14 100.00 100.60 100.00 -0.60 4 2000 8.21 1.38 172 191 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpan 4 08/11/12 100.15 100.19 100.15 -0.10 4 8530 8.24 0.07 10 000
KpacHosipckuit kpaii 5 29/11/16 101.80 102.00 101.85 -0.55 1 5000 8.03 1.51 148 173 9 000
KOMU
Komu Pecn 7 22/11/13 99.75 100.60 100.00 2 2019 8.14 0.58 223 181 1 000
Komu Pecn 9 18/10/14 9.59 1.39 310 329 2 000
Komu Pecn 8 03/12/15 86.02 96.00 8.65 2.31 182 237 1 000
Komu Pecn 10 15/12/16 9.00 2.36 216 272 2 000
yaOMYPTUA
Yamy ptusi 05 24/11/16 103.50 104.99 9.00 2.49 212 272 2 000
KOCTPOMCKASA OBINACTb
Koctpomckas obnacte 5 20/12/12 100.00 100.29 7.20 0.18 90 3 000
KocTpomckas obnacTtb 6 17/11/16 101.00 101.49 101.00 -0.30 1 1000 9.26 1.87 257 297 4 000
BOJIOroACKAs OB
Bonoroackas obn. 02 14/12/16 100.01 103.45 9.47 2.32 264 319 3 000
PECN KAPENMUA
Kapenus 14 30/11/16 101.80 101.80 -0.20 10 1399 8.99 1.72 236 270 1 000
SAPOCIIABCKASA OBJACTb
ApocnaBckas O6n 9 16/05/13 100.32 100.75 7.61 0.57 171 128 3 000
Apocnasckas O6n 10 15/04/14 8.06 1.16 169 175 3 000
ApocnaBckas O6n 11 21/08/15 100.85 100.95 8.72 2.22 192 244 3 000
PA3AHCKAS OBIACTb
PsasaHckas O6n 1 27/11/14 99.00 100.00 8.41 1.12 206 209 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.37 101.15 6.27 0.18 2 000
XMAO-tOrpa 8 19/12/13 103.10 104.10 7.58 1.10 124 126 2 000
CBEPOJIOBCKASA OBIACTb
Ceepparnosckas obn. 01 11/12/16 101.85 102.50 101.85 0.05 5 3200 8.36 1.83 168 207 3 000
TBEPCKAA OBIIACTb
Teepckaa O6n 5 26/12/13 106.30 107.55 9.09 1.11 275 277 4 000
Teepckaa O6n 6 12/06/14 97.01 103.50 9.06 0.82 292 273 3 000
Teepckaa O6n 7 15/12/15 98.00 98.54 98.20 -0.30 2 150 9.56 2.51 268 327 3 000

UermoyHuk: REUTERS, pacyensl: baHk 3EHUT
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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 29/04/15 106.380 106.700 1.06 0.94 2.41 0.13 66
RUSSIA'17 3.25% usD 04/04/17 106.222 106.528 1.79 1.72 4.19 112
RUSSIA'18 11% usD 24/07/18 147.447 148.553 2.19 2.03 4.61 0.05 132
RUSSIA'30 7.5% usD 31/03/30 127.696 127.957 2.75 2.72 5.58 0.07 141
RUSSIA20 5% USD 29/04/20 116.750 117.250 2.54 2.48 6.34 129
RUSSIA'22 4.5% USD 04/04/22 112.713 113.139 2.95 2.90 7.91 -0.01 139
RUSSIA'28 12.75% USD 24/06/28 197.645 198.803 4.19 4.13 9.30 0.55 224
RUSSIA'42 5.625% USD 04/04/42 122.168 122.395 4.29 4.28 16.06 1.37 186
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.441 101.566 1.66 1.41 0.51 135
GAZPR'13 5.625% USD 22/07/13 101.880 102.880 1.86 -0.08 0.50 156
GAZPR'13 9.625% USD 01/03/13 103.050 103.300 1.31 0.66 0.37 -0.10 102
GAZPR'13 7.343% USD 11/04/13 102.811 102.861 1.45 1.35 0.48 0.01 117
GAZPR'13 7.51% USD 31/07/13 104.599 105.099 1.57 0.95 0.77 128
GAZPR'14 10.5% USD 25/03/14 111.313 112.063 2.46 1.96 1.35 214
GAZPR'14 10.5% uUsD 06/03/14 111.200 111.950 2.28 1.77 1.30 197
GAZPR'14 8.125% uUsD 31/07/14 109.651 110.651 2.55 2.01 1.68 -0.36 222
GAZPR'15 5.092% uUsD 29/11/15 107.182 107.669 2.67 2.52 2.88 -0.01 223
GAZPR'16 6.212% uUsD 22/11/16 111.532 111.993 3.19 3.07 3.62 0.18 261
GAZPR'18 8.146% uUsD 11/04/18 121.874 122.856 3.70 3.52 4.63 -0.03 289
GAZPR'19 9.25% uUsD 23/04/19 130.633 131.130 3.88 3.81 5.07 0.27 289
GAZPR'22 6.51% uUsD 07/03/22 118.015 118.517 4.17 4.11 7.33 0.46 269
GAZPR'34 8.625% uUsD 28/04/34 141.994 143.038 5.32 5.26 11.56 0.49 315
GAZPR'37 7.288% uUsD 16/08/37 127.468 127.971 5.29 5.26 13.11 0.72 302
TpaHcHed T
TRANSN'13 7.7% uUsD 17/08/13 104.726 106.726 1.74 -0.64 0.79 -0.03 145
TRANSN'14 5.67% uUsD 05/03/14 105.966 106.966 1.30 0.60 1.34 0.41 98
TRANSN'18 8.7% USD 17/08/18 129.891 130.266 3.04 2.98 4.78 0.13 216
PXO
RZD'17 5.739% USD 03/04/17 111.924 112.404 2.87 2.76 4.02 0.20 222
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 101.883 102.883 4.95 4.72 4.37 -0.02 424
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.000 100.025 592 5.25 0.04 -0.10 605
VTB'15 6.465% USD 04/03/15 106.995 107.491 3.38 3.17 2.23 0.03 301
VTB'18 6.315% USD 22/02/18 106.462 107.462 4.92 4.72 4.61 -0.31 416
VTB'18 6.875% USD 29/05/18 109.682 110.186 4.88 4.78 4.69 0.12 406
VTB'20 6.551% uUsD 13/10/20 107.737 108.235 5.35 5.27 6.41 0.05 411
VTB'35 6.25% uUsD 30/06/35 106.954 107.352 5.70 5.67 12.56 0.13 347
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 103.080 103.830 1.87 0.59 0.55 0.21 159
BANK OF MOS'15 6.699% USD 11/03/15 106.969 107.969 3.64 3.22 2.25 0.11 328
BOM CAPITAL'15 6.699% USD 11/03/15 99.122 100.122 7.10 6.64 2.24 683
B3b
VEB '16 5.125% uUsD 27/05/16 104.508 105.508 3.78 3.49 3.29 0.25 329
VEB'17 5.45% uUsD 22/11/17 110.049 110.553 3.29 3.19 4.46 0.71 253
VEB'20 6.902% uUsD 09/07/20 119.365 119.864 3.97 3.90 6.18 0.13 274
VEB'25 6.8% uUsD 22/11/25 119.943 120.439 4.74 4.69 9.07 0.42 287
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 103.900 104.300 2.24 1.67 0.68 195
GAZPROMB'14 6.25% USD 15/12/14 106.126 106.376 3.28 3.17 2.02 0.11 293
GAZPROMB'15 6.5% USD 23/09/15 107.995 108.396 3.60 3.46 2.72 0.14 319
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.000 103.125 1.93 1.71 0.56 -0.13 164
ROSSELKH'14 7.125% USD 14/01/14 105.918 106.043 2.25 2.15 1.19 195
ROSSELKH'14 9% USD 11/06/14 110.841 111.229 2.26 2.03 1.53 -0.17 192
ROSSELKH'17 6.299% USD 15/05/17 111.793 112.292 3.49 3.38 3.99 0.11 283
ROSSELKH'18 7.75% USD 29/05/18 120.040 120.542 3.76 3.67 4.64 0.24 292
ROSSELKH'21 6% USD 03/06/21 105.001 105.626 4.49 4.31 3.25 -0.02 401
CbepbaHk
SBER'13 6.48% USD 05/05/13 102.850 103.075 1.48 1.10 0.56 0.10 119
SBER'13 6.468% USD 02/07/13 103.200 103.575 1.88 1.36 0.69 -0.17 158
SBER'15 5.499% usD 07/07/15 108.144 108.537 2.39 2.24 2.54 0.11 198
SBER'17 5.4% usD 24/03/17 108.094 108.594 3.42 3.30 4.01 -0.24 278
SBER'21 5.717% usD 16/06/21 109.450 110.450 4.39 4.26 6.92 -0.05 302
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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 24/04/13 103.350 103.650 2.31 1.75 0.50 0.05 204
EVRAZ'15 8.25% uUsD 10/11/15 109.886 110.381 4.74 4.58 2.70 -0.01 434
EVRAZ'18 9.5% UsD 24/04/18 114.499 115.510 6.34 6.14 4.33 0.22 560
EVRAZ'18 6.75% UsD 27/04/18 102.578 103.578 6.19 5.98 4.58 0.15 543
AnbsiHc Onn
Alliance '15 9.875% UsD 11/03/15 107.400 107.900 6.49 6.27 2.18 -0.10 620
Anpoca
ALROSA'14 8.875% UsD 17/11/14 111.171 111.637 3.27 3.06 1.89 293
ALROSA'20 7.75% UsD 03/11/20 114.961 115.466 5.43 5.36 6.09 0.61 420
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 102.900 103.250 2.85 2.21 0.51 258
VIP FIN'16 6.493% UsD 02/02/16 106.880 106.880 4.23 4.23 2.99 0.09 379
VIMPELC'16 8.25% UsD 23/05/16 111.880 112.390 4.63 4.48 3.12 -0.02 416
VIMPELC'18 9.125% uUsbD 30/04/18 118.399 118.918 5.25 5.15 4.41 0.23 447
VIP FIN'21 7.748% uUsbD 02/02/21 110.500 111.500 6.11 5.97 6.30 1.00 487
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.789 108.986 1.97 1.88 1.91 0.11 161
LUKOIL'17 6.356% uUsbD 07/06/17 113.964 114.364 3.10 3.01 4.05 -0.02 242
LUKOIL'19 7.25% uUsbD 05/11/19 121.095 121.606 3.81 3.73 5.64 -0.16 270
LUKOIL'20 6.125% uUsbD 09/11/20 114.285 114.792 4.03 3.96 6.45 0.49 274
LUKOIL'22 6.656% uUsbD 07/06/22 121.818 122.591 3.92 3.83 7.38 241
MTC
MTS'20 8.625% uUsbD 22/06/20 123.271 123.778 4.94 4.87 5.86 0.40 377
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 107.850 108.250 2.81 2.69 3.04 0.10 235
NOVATEK'21 6.604% uUsbD 03/02/21 117.750 118.500 4.06 3.96 6.61 0.25 274
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.450 106.750 1.41 1.04 0.76 0.19 112
SEVERSTAL'14 9.25% uUsbD 19/04/14 110.031 110.656 2.41 2.02 1.38 0.28 210
SEVERSTAL'17 6.7% uUsbD 25/10/17 108.256 108.766 4.83 4.72 4.25 0.07 412
TMK
TMK'18 7.75% uUsbD 27/01/18 103.286 104.286 6.99 6.77 4.38 -0.25 631
THK
TNK '13 7.5% uUsbD 13/03/13 102.602 105.602 1.01 -6.03
TNK-BP'15 6.25% uUsbD 02/02/15 108.310 109.229 2.49 2.10 2.15 0.01 211
TNK-BP'16 7.5% uUsD 18/07/16 116.428 116.928 2.85 2.72 3.32 -0.02 233
TNK-BP'17 6.625% uUsbD 20/03/17 115.081 116.096 2.96 2.74 3.93 -0.03 233
TNK-BP'18 7.875% uUsD 13/03/18 122.263 123.298 3.34 3.15 4.58 -0.60 253
TNK-BP'20 7.25% uUsbD 02/02/20 122.550 123.621 3.69 3.54 5.89 -0.81 253
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 104.501 104.751 2.55 2.20 0.66 228
ALFA BANK'15 8% UsD 18/03/15 107.922 108.903 4.50 4.09 2.24 416
ALFA BANK'17 7.875% UsD 25/09/17 109.324 110.074 5.68 5.52 4.21 0.02 502
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 101.000 102.000 3.02 -2.81 -0.25
NOMOS BANK'13 6.5% UsD 21/10/13 101.777 102.277 4.68 4.17 0.96 -0.09 442
NOMOS BANK'15 8.75% USD 21/10/15 106.259 107.259 6.43 6.07 2.62 0.25 609
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.943 105.193 3.91 3.58 0.72 -0.02 364
Promsvyazb'l4 6.2% UsD 25/04/14 101.243 101.743 5.34 4.99 1.43 0.36 508
PROMSVYAZB'15 12.75% USD 27/05/15 113.006 114.006 7.19 6.79 2.23 -0.02 691
PROMSVYAZB'16 11.25% USD 09/07/16 108.020 110.020 8.67 8.07 3.09 0.50 833
XK®db
HOME CREDIT'14 7% UsD 18/03/14 103.253 103.753 4.60 4.24 1.37 0.01 433
]
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHAIUTHK, 33/1efCTBOBAHHBINA B HAIMCAHUY 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 WIM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. Bank 3EHUT He Hecer
OTBETCTBEHHOCTH 34 OLIEPAIMH TPETHUX JINI], COBEPIIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJAHHOM 0630pe. MHeHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATIUTHKA,
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 ee 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 TPETBHX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPeZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGOOPMAIMOHHBIX Le/sIX M He SIB/IETCS MpPeAJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTHUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BElIeHHbIX pemmeHuid. 0630p moarorosien bankom 3EHUT 1 pacipocTpaHeHUs cpefid NPOdeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMaIUI0O M PEKOMEHJAIMH KacaTeJbHO (MHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX Ul MOKYINKH HJIM IIPOAAKH HeNpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Banx 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKMM (UHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHE
nosunuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJIYTH (PMHAHCOBOTO COBETHHMKA U BBICTYIIATh OPraHH3aTOPOM M aHAEPPAMTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOIT U3 yKa3aHHBIX B 0630p€e KOMIIAHHUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOUTEIBHAS IOKYMEHTAIMsI MOKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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