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EMBI+ Global Sovereign Spread

et i MB1 + Global Spread, 6.1
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BAHKOBCKASI TPYIITIA 3EHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeNIHUI PHIHOK X0JTa
UST-10 yield 176 VY -0.07 1.39
UST 10-2Y sprd 147 V -7 117
EMBI+Glob. 277 A 7 270
EMBI+Rus sprd 147 V -2 141
Russia’30 yield 273 m 0.00 272
JleHe KHBIA PHIHOK
Libor-3m 032 V 0.00 0.32
Euribor-3m 020 V 0.00 0.20
MosPrime-1m 6.61 m 0.00 6.00
Kopcuera B 11B 8507 V¥ -44.5 446
Jlenos. B IIB 863 V -10.9 61
NDF RU 3m 63 V 0.0 6
Ba/IIOTHBII PEIHOK
USD/RUB 30.891 A 0.146  29.31
EUR/RUB 40235 V -0.074 38.72
EUR/USD 1302 VY -0.004 1.21
Kopsuna 115 35158 A 0.013 33.54
DXY Unpekc 79.621 A 0.254 78.71
(I)OHI[OB]:IQ HHIAEKCBI
RTS 1494.4 V -0.3% 1228
Dow Jones 133435 V¥ -1.52% 12101
DAX 73715 VW -0.12% 5969
Nikkei 225 9003 A 0.09% 8296
Shanghai Comp. 2128.3 A 0.21% 2004
CBIPBeB]:Ie PBIHKH
Hedrs Urals 109.4 A 0.23% 88
Hedrs Brent 1mo1 VY -0.26% 89
3omoro 1721.8 A 0.03% 1540
CRB Index 3061 VY -0.87% 267

Hcmounuxk: Reuters, Bloomberg, [[B
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3a 6 MecsIeB

3HaY. A 3a eHn MIN.

Price Return

OFZ 18.3 0.76 107.5
Muni 110.9 0.07 109.6
Corp 115 0.02 110.7
Corp-10 115.3 0.20 115.1
Total Return

OFZ 272.7 2.07 233.3
Muni 346.4 0.78 324.8
Corp 345.4 0.57 3236
Corp-10 346.4 1.16 324.6
OGBeM TOpros B cermeHTe (MWIH py6.)

OFZ 693 281 o
Muni 473 V -542 10
Corp 4972 YV -2262 19

Hcemounux: MMBB, bank BEHUT

MAX.

118.3
112.8
112.1

117.8

2727
346.4
346.4
346.4

22514
6 146
44 858



PbIHOK
I's1aBHBIE HOBOCTU

OpuenTup kynoHa oup:keBbrx ooauramuiit OAQO «MOJCK» cocrasiser 8,80-9,00% rogoBbIx. YKa3aHHBIN OPHEHTHD TPEXJIETHUX
oburanuii cepun BO-02 06beMoM 5 MIpz, py6. COOTBETCTBYET JOXOAHOCTH K IOTAIIEHUIO B iuana3oHe 8,99-9,20% rozioBsix. /Bloomberg/

3A0 «IOHHKpenuT» GaHK 22 OKTAOPA HaAYHET cOOp 3asdBOK MHBECTOPOB HAa IPUOOpeTeHue GUp:KkeBhIX oouramuii cepun BO-
04 Ha 5 MJPA py6., TOBOPUTCA B cOOOIIeHNN OaHka. OpHEHTHD CTaBKU 1-TO KYIIOHA YCTaHOBJIEH B pasMepe 9,2-9,5% TOMOBBIX, €My
COOTBETCTBYET JIOXOAHOCTD K 2-JIeTHel odepTe Ha YpPOBHE 9,41-9,73% rosioBeIx. /MIHTEpdaKc/

CoBeTt IUPeKTOPOB 6aHka «CImypT» HPUHSAJ PEelleHre O Pa3MeIleHHH BhIMyCKa MATUIETHUX O0JUTAINI 4-i cepuu 00beMoM 1
MJIPA, Py0. YCI0BUAMH BBIITyCKA IPEAYCMOTPEHA BO3MOXKHOCTD JJOCPOYHOTO MOTAIIeH s 00IMralyii 0 yCMOTpeHuIo aMuteHTa. /MHTepdakc/

OAO «B3B-JIU3HHI» YCTAHOBIJIO CTABKY 1-I0 KyIIOHA BAJIIOTHBIX oOauranuii cepuiit USD-05 u USD-06 06peMOM 10 100 MJUTH
JOJUI. B pa3dmepe 5,5% roaoBbix. /IaTepdakc/

OcHOBHBIE COOBITUA: BHE PbIHKA / HA pPbIHKE

19.10.2012 — NIATHUIA

* Bormiara kynona: Kpaiinasecréank, B0-01 (9.25%, 69.6 win py6.), OIIK "OBOPOHIIPOM",
01 (8%, 841.3 mun py6.), C3KK, 03 (6.73%, 167.8 mun py6.), C3KK, 04 (6.73%, 167.8 muH pyb6.),
Kapxkane, 02 (13%, 48.6 muH py6.), CeBepcranb, 2014 (LPN) (9.25%, 17.3 mun gomn.), KB
Hedranoit aapsauc, o1 (11%, 13.8 wiH py6.), JeapraKpenur, 2035-A (RMBS, FRN) (1.269%,
39.7 ThIC Py0.)

* Odepra: MeueJ, 05 (5 mipy py6.), MockoBckuii KpeautHsiit 6auk, 50-04 (5 mipz py6.)

Ceromus: 22.10.2012 — IIOHEAEJIbHUK

* Bermuiara kynmoHa: Mocksa, 2016, EUR (LPN) (5.064%, 20.6 miH py6.), HOMOC-BAHK, 2015
(LPN) (8.75%, 15.3 muH py6.), HOMOC-BAHK, 2013 (LPN) (6.5%, 13 muiH py6.), TKC Bank, 2014
(LPN) (11.5%, 17.8 mutu py06.), Pycl'uapo, o1 (8%, 398.9 muiu py6.), Pyel'mapo, 02 (8%, 398.8 min
py6.), Munoreunsrii arent AUMKK 2012-1, A1 (11%, 13.8 wiH py6.), Unioreunsprii arent AMMKK
2012-1, A2 (5.5%, 7.7 MJIH py0.)

» IToramenue: AJIPOCA, 2012-2 (zero, ECP) (260 MiH 105171.)

* Pazmemenue: I'asnpom6ank, 07 (10 mipy pyo.)

3aBTpa: 23.10.2012 — BTOPHUK

Cratuctuka EBposonsr: Consumer ° BbIIUIaTa KymoHa: Kacnniickasa dHeprua dunanc, 01 (12.5%, 62.3 MIH py6.), Faznmpom, 2019

confidence (LPN20) (9.25%, 104 mun gout.), TMK, BO-01 (8.85%, 220.6 muH py6.), OruHBecTrperuox, o1
(8.9%, 39.9 muin py6.), T/l Komeiika (OAO), BO-01 (7%, 52.3 muH py6.), Tpanc®uun-M, BO-02
(8%, 49.8 muH py6.), BHemsKoHOMOAaHK, 06 (7.9%, 393.9 MiH py6.), BHemskoHOMOaHK, 08
(6.9%, 516.1 muH py6.), 'paxpanckue camosersl Cyxoro, B0O-02 (9%, 134.6 mun py6.),
I'paxpanckue camosiersl Cyxoro, B0-03 (8.25%, 123.4 miH py6.), XK® Baunk, B0-01 (7.79%,
58.2 muH py6.), XK® bank, BO-03 (7.9%, 78.8 miiH py6.), Maruur, BO-06 (7.75%, 193.2 MiH py6.),
10 YOM3, 04 (10.5%, 78.5 vun pyb6.), Poccus, 26192 (1%, 2 muH py0.), J/lenaunepro, 04 (8.5%,
127.1 muH py6.), Poccus, 26193 (1%, 2 muia py6.), Poccus, 26194 (1%, 2 v py6.), Poccus, 26195
(1%, 2 muH py6.), Poccusn, 26196 (1%, 2 miuH py6.), I'adnmpom raszsHeprocers, 02 (12%, 89.7 MiaH
py6.), 9YTII3, 03 (8%, 319.1 muH py6.), MTC, 02 (7.75%, 386.4 v py6.), MTC-Bauk (MBPP), 03
(8.25%, 61.7 mutH py6.)

* Odepra: Kpaitmasecré6auk, 50-01 (1.5 mipz py6.)
 IToramrenue: Kacnuiickas dueprua ®uHaHc, 01 (1 mipza py6.)

* Pazmenienue: Poccesrbxo36aHk, 17 (10 wipa py6.), BOBb-sm3unr, USD-05 (100 MuiH A051.),
B3B-au3unr, USD-06 (100 muH gos.), Kapeaus, 34015 (1.5 miipa py6.)
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EsxenHeBHBINA 0030D

PBIHOK
BHenrHu# PHIHOK A0JITa
Baadumup Eecmugbees

Cammur auaepoB EC He BoogylI€BUJI pPHIHKH v.evstifeev@zenit.ru

HacrpoeHus Ha MeXIyHapOJHBIX ILIOMIAZIKAX B IATHHIYy CMEHIUINCh Ha HETaTHBHBIE, HA Kpusas US Treasures
¢one HecriocobHOCTH yHAepoB EC BEpHYTh HMO3UTHBHBIN HACTPOM HA PHIHKH. /[ByX/THEBHBII —mi iz —ioz
CaMMUT TIPOIIE] B HEUTPAJBPHOM KJIIOYWe, HHBECTOPHI TAK WM HE IOJYYHJIN OTBETH HA 31 4
BOJIHYIOIIIME HX cefiuac BOIPOCHL. B WacTHOCTH, cpefyl UTOTOB CAMMHTA MOXKHO BBIIEIHTH HX 2.8
Gosiblllee CMeELIEHNUE B CTHMYJIMPYIOIIYIO IUIOCKOCTh. B WacTHOCTH, GBUIO IIPHUHATO pelleHne 25

o o 221

MIOIIOJTHUTh KamuTal EBpONEHCKOro MHBECTHUIIMOHHOTO OaHKa, KOTODbIH OyAeT KypHpoBaTh o]
peaynu3anuio HHOPACTPYKTYPHBIX IIPOEKTOB B ITAHBEBPOIEHCKOM IIPOCTPAHCTBE, HA 10 MIIP, 61
€BPO, YTO PACHIMPHT €ro IIOTEeHIIHAI KPeAUTOBAHMA 0 60 MJIPJ, €BPO, a ¢ yIeTOM IapTHepCTBa 13 1

C IIPpaBUTEJIbCTBAMHU U YaCTHbIMU HUHBECTOpaMU — 10 180 MJIpA, €BpO. B otHOImEHUN Ipouecca 10
CO3JIaHUsA €eIUHOTO0 OAHKOBCKOTO perysdaropa KOHKPETHBbIX CPOKOB Ha3BaHO HE OBLIO: 0.7 1
3aKOHO/IaTe/IbHAsA Oa3a JOoJI’KHA OBITH pa3pa60TaHa K AHBApIO 2013 I'. U B MEPCIIEKTUBE BCETO 0-4 ¢

CJIEAYIONIETro ToAa OyAyT MPOXOAUTH OOCYKAEHUS STOTO IPOEKTA U JIMIIb K HAYajly 2014 T. 3TOT
peryJsiTop JOJKeH HavaTh pabory. I'JIaBHBIM pa30oyapOBaHWEM CAMMMTA CTAJO OTCYTCTBUE

2Y 3Y 5Y 7Y 10Y 30Y

Hcemounux: Reuters
KaKuX-TH00 3asgBJIE€HUM B OTHOIIEHMH VCIAaHUM U BO3MOMKHBIX CPOKOB IIOJIyY€HUA €10

¢dunancoBoii momomy. JJo cammuTa 6bla HEKOTOpas aKTUBU3AIUA HoBOcTHOro mortoka mo Cmpaast EMBI+ (Poceus, Bpasuius)
5TOMy HAIPABJIEHUIO, OJJHAKO Ha JeJIe MCIIAHCKHMU BOIIPOC OCTAeTCsA OTKPHITBHIM. Ilo I'perum m— ML Gl v, 6 ——
supepbl EC OTMETH/IN CyIECTBEHHOE IPOZBMIKEHHE B IEPEroBopax M MO3UTHBHO OLEHMJIH —E Brai rend 65

TOTOBHOCTh PYKOBOJICTBA CTPAHbI CJIEOBATh KOPPEKTUPOBKAM SKOHOMHMYECKON IMOJIMTUKU CO 350
CTOPOHBI BHENIHHUX KPEAUTOPOB. OJHAKO U 371eCh KOHKPETHBIX CPOKOB TIOJYUEHHS OUEPETHOTO 320
TpaHIIa IIOMOIIM HAa3BaHO He ObLIO, pemreHHe OyZeT NPUHATO IIOCTAE OTYeTa <TPOHKU» 200

KPEUTOPOB B KOHIIE MECSIIA. s60

230
HoBas Heae i 00enaer ObITh CAEPKAHHOMN BIJIOTH A0 MATHUIIBI 200

170
HoBas Henmens i I7100aJIbHBIX PBIHKOB Pa3BOPAaYMBAETCs HE B IIOJIb3Y peaIM3aluu 7

puckoBaHHbIX crpaTeruii. Ciabble [aHHBIE IO SIIOHCKOMY O3KCIIOPTY HAKJIAAbIBAIOTCS Ha 140
109 16,9 229 289 410 1010 16.10
pasouapoBanus ot cammuta EC u ocabiisioT cipoc Ha puck. Brnpouewm, B oTHomennu EBpornsl

Hcmounuk: Bloomberg
€CTb OIIpeZieJIECHHbIE HOBOCTU, KOTOPbIE CKOpE€E€ MOXHO PAaCCMOTPETH U B IIOSUTUBHOM KJIIOYE.

IIpomemmre BYepa pervoHaJbHbIE BHIOOPHI B McmaHuy COXpaHWIM JIHAEPCTBO «HapomHoi
poruen pa p N . P . P . Hep poA Cnpaa Poccua-3o0 / UST-10Y
naptuu Mcnaauu», r1aBOd KOTOPOU ABJIAETCA TEKYIIUU HCIAHCKUU IIpeMbep, B OJHOM U3

Pocerss-30/ USTL0 cao (. mmana), 6.

KJIIOUEBBIX PErHOHaxX CTpaHbl —  lamucun. HecMoTps Ha DAL OrpaHUYUTETIBHBIX U
HETIONYJISIPHBIX y HaceJIeHusA Mep, mapTtisa MapuaHo Paxos Bce jke cMoryia Habparth abCoIOTHOE

Poccus- 30 (nes. nam), %

—ST 10 (e ), %

GOJIBIIINHCTBO T0JI0cOB. B perunone Crpana BackoB mo uToram BhIOOpa CHUTyalus OCTaIach 3:5% 7 [

npexHel: « Hapoanas maptus Mcnanum» OCTaeTcs 3/1eCh HE CIIMIIKOM IOy IIPHOM. 30% |

Ha Tekymieil Henesle KJIIOUEBBIM /U1 PHIHKOB COOBITHEM [IOJDKHA CTaTh IyOJIMKAIVs M

. 2.5% [ 14
npegBaputenbHoil onenku BBIT CIIA B III kBaprane (B nATHuIyy). KoHceHCyc mporsos 5%

Mz

IpejIiosiaraeT pocT 3KOHOMUKM Ha 1.8% 1mociie pocra Ha 1.3% KBapTajloM paHee. YUUTHIBadA 2.0% |

YJIydIlleHHe CTATUCTHKU II0 IOTPEOUTENTBCKHM pacxXofaM B CEHTAOpe, STOT IIPOTHO3 BIIOJIHE L
0

MOKET OBITH OIIPAB/AH. 1.5% L

1.0% el

10.9 18.9 26.9 4.10 12.10

Hcmounux: Reuters

Crpag LIBOR-3M / UST-3M

B LIBOR-3M / UST-3M ero, 6
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129 179 229 279 210 710 1210 17.10

Hcmounux: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PhIHOK

AKTHBHU3aIMsA HAJIOTOBOTO MEPHOAA 00eIaer noaHAaTh craBku MBK

Ves10BUA POCCUICKOTO JIEHEXKHO-KPEJUTHOTO PBIHKA B IIATHUILY OCTaBAJIUCh HEU3MEHHBIMU
Ha ¢oHe OTCyTCTBUA BaKHBbIX coObITui. Ha peiHke MBK croumocTh 3-ZJHEBHBIX KDEIHUTOB
JieprKajiach Ha ypoBHe 6.0% ToZloBBIX, Mexnepckoe perro Ha MMBB o6xoawiocs B cpefiHeM
of; 6.1% romoBeix. Ha aykimonax npsimoro pero ¢ 1B PO 6ankam yzianoch DpuBiedb Ha 3 JHA
BeCh 3asBJIEHHBIN 00BbeM B 125 MJIpZ, py6. CerofHs yrpoM cyMMa CpeACTB GaHKOB Ha KOpPCUeTax
u sieniozutax B 11 P® coxparuiack Ha 55.3 MJIpZ, pyO., COCTaBUB 937.0 MIIPZA pyo6.

Ha Teky1eli Hezlesie PhIHKY [IPEACTOUT EPEXKUTD ZiBa KPYITHBIX HAJOTOBBIX tuiaTexa — HIC
(ceromust) u HAIIU (B uyerBepr). B cymme 5TH Hayoru moTpeOyIOT U3 GAHKOBCKOH CHCTEMBI
MOpAKa 400 MJIPA, Py6., UTO /I TEKYIIETO COCTOSHUS PhIHKA BBIVISIAUT 3HAYUTEIbHBIM. Ecyin
IenTpoGaHK BHOBb BEPHET IMPAKTHKY OrPAHHMYEHUN Ha ayKIMOHAX PEero, KPaTKOCPOUHBIE
CTAaBKU JIEHEKHOTO DPHIHKA MOTYT BHOBb IOZCKOYWTH 70 JIOKIBHBIX MaKCHUMyMOB (7.0%
TOZIOBBIX).

PyGJb crabuiieH, HECMOTPA Ha oc1ad/IeHre He(DTAHBIX KOTUPOBOK

Topru Ha BaJIOTHOM PBIHKE B ISITHHIL 3aBEpIIMJINCh Oe3bIZIEHHO Uisi py0Jis, KOTOPBIH
MOTEPSUT 2 KOII. [I0 OTHOILIEHUIO K OUBAIIOTHOM KOP3HMHE, 3aKPHIBIINCH HA OTMETKe 35.08 pyo.
Py6ib IPOMTHOPUPOBAJ yXy/llleHre BHeIHero ¢OoHA U CHUKEHHE He(PTSIHBIX KOTHPOBOK
HedpTu. B wyacrHOocTH, (OHIOBBIE WHAEKCH TIJI00AJPHO MOTEPSIA B MATHUIY 1.0-1.5%,
KOTHPOBKH HedTH Brent cHU3WIKCH Ha 2.5 Z0JUL. [0 110 Z0JUL. 32 6app. YUUTHIBAsI IEPCIEKTUBY
pocTa JIOKaJIbHOIO CIpoca Ha JIMKBH/IHOCTh Ha TEKyIeH Hezese, B OJrpkaiiivie AHU PyOJIb
MOKET OBITh IMO/ZIEP>KaH BHYTPEHHUMU YCJIOBUSIMU U HECKOJIBKO OTCTPAHUTHCSA OT BJIMSTHUS
BHEITHUX (PaKTOPOB.

Ile}le)KHO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHA HA HeaeJie

11
Ayxnuonsi I1B u ®onza JKKX, nocrynieHue ¥ BO3BPaT CPEACTB PHMOE PErIo ¢

A Ha cueTa KOMGAHKOB, yIJIaTa HAJIOTOB ul?v::;; ;’;;Tm’
TlonenenpHUK Vmiara HaloroB HJIC, 1/3 3a I1I xBaprai, (~180 mupz py6.)
BropHuk Aykuuon KaznaueiicrBa 84 nus, 16 MIpA pyo6., OT 7% TOAOBBIX
Cpena Aykipion 093 O®3 25208 (7 s1et), 30 MIIpA pyo.
Beiutara kymoros O®3 4.5 MiIpA py6. (003 26205)
Yersepr Ayknuon Kaznaueiicrsa 84 nHs1, 15 MUIpA pyO., OT 7% TOLOBBIX
‘YmiaTa HaJIOTOB H/IIIU 3a ceHTAODPH
IIarHIUA

Hcemounux: I[B PO, Mungun, ond 2KKX
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PIHOK
Baadumup Eecmugbees
v.evstifeev@zenit.ru
CraBku MBK
[ Mosprime- 1M (npag. mkasa), %
MosPrime- overnight (sies. mkaa), %
6.8% 1 r 8.00%
6.5% 1 L
6.3% 7:75%
6.1% 1 r 7.50%
.9% 1
5.5% 1 [ 7.00%
.3% 1
4.9% 1 r 6.50%
4.7% L
4.5% 1 6.25%
4.3% 1 r 6.00%
4.1% L
39% 1 5.75%
3.7% - 5.50%

7.9 149 219 28.9 510 1210 19.10

Hcemounuxk: Reuters, [[B

Kpusaa NDF
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Hcmounux: Reuters
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

. Kupuan Covrues
EBpoGoHabI noaenieBe i1 Ha (h)OHE BHENITHEV HEPBO3HOCTH U k.sychev@zenit.ru

nemeseonteii HebTH CyBepeHHbIE €BPOOOIUTAITH
525

PoccuiicKuii cerMeHT 3aBEPIIII IIATHUIYY CHIDKEHUEM IIeH U PaCIIUpPeHHeM CIIP3JI0B Ha GOHE 500
Ha (oHe Mayol MPOAYKTUBHOCTU caMMHuTa Ju/iepoB EC U CHHMKEHHS KOTHPOBOK CBHIPBs. 1leHbI j’ég
BJIOJIb CyBEpEHHON KpPHBOW B TeyeHHWE [HsA Kojebaluch B Juarnas3oHe 25 6m, OeHUMapku 425 RUSS1AY2
MOZIEIIEBEN B MpeZiesiax 10 61, a cupags! K kpuBoi UST pacurupminch Ha 5-7 OII CO CTOPOHBI 3(7)(5)

aMepHKaHCKOro aoyra. KopnopaTuBHBINA ceKTOp TOProBayicsi GPOHTAIBHO «B MUHYC», & I[eHbI B 350
. 325
cpefHEM IO PHIHKY IIOTepsUIM NopsAaka 25 6m. B paiioHe 50 6m morepsanan OuAbl B JIBHUX 30

RUSSIA'30 RUSSIA22
BBINyCKax BhIMIenKoMa, 3aMeTHO CHU3WICA CIIpoc Ha HedTsAHbIe Oymary, rae Ouzpl Ha JaTbHEM 5;2
o o g RUSSIA20
y4acTke KpuBoii JIykoiina u l'asmpom HedTH TakKe noTepsu 6osee 50 611 205
2.00 RUSSIA'18
7% —f————

6 8 10 12 14 16 18 20

[=)
N
IS

JIOKaJIBHBIA PHIHOK «B ILTIOCE»

Hcemounuxk: Reuters
JIoKaNbHBIN DHIHOK 3aBEpIIMJI HENENTI0 POCTOM, KOTOPOMY He IOMellasia HH HEPBO3HOCTh

. Kpusasa O®3
BHEIIHUX IIOMIA/IOK, HY NEPCIIEKTHBA POCTA CTABOK JEHEXKHOTO PhIHKA B Oiipkaiimiue gHu. B
MATHULY LeHbl AanbHuXx O®3 mpubaBmwin mopsAaxa 20 6m Ha QoHe CpeJHUX IOKaszaresei 850
TOPrOBOM AKTMBHOCTH, IOBBIIIEHHBIN CIPOC HAOMIONAICA B AaJIbHEM BBHIIyCKe 26207, OUIBI B 2'2(5)
KOTOPOM 3a ZieHb IprubaBwiin 6osiee 50 611. KopropaTHBHBIN CEKTOP IPO/IOJIAKIII ABHKEHUE BBEPX 775

o neHam. Ha cpefiHeM yJacTke KpHBON aKTUBHOCTD ObLIA 3aMETHA B BBINYCKAaX BbIMIenkoM 4 1 o
Maruaut BO7, npu6aBUBIIMX B IleHaX B PaiioHe 20 611, B 6AaHKOBCKOM CEKTOPE CIIpoc ObLT 3aMeTeH ;¢
B KopoTkoM Bbinycke MKB 7, cpenu rocO0aHKOB CMEIIAHHYIO AMHAMUKY ITOKa3ajd BBIIYCKH 700

Tazmpombank 6 u PCXB 3, KOTUPOBKH B KOTOPHIX MEHSUIVCH B IUATIa30HE +/- 10 OII. 6.75
650 / — BYEPA
Hegento Haszag
6.25 Mecsl Hasan
600 ——

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

Hcemounux: Reuters, pacuemut banka SEHUT
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Hcemounux: Reuters, paciemuvt banka BEHUT

Copajg nHAEKCa KOPII.
oGuranuit MMBB k kpuBoit
oD3

200 Cnpaa MICEX CBI k kpusor O®3 (6m)
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Hcemounuk: MMBB, Bawk BEHUT
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. .
EBpa3: HeUTpaJbHbIE OIE€palIOHHbIE pe3yabTarbl 3a 3K12, Esezenuii Yepdakos
e.cherdakov@zenit.ru
eBpOﬁOHlIbI KOMIIAHUH BBITVIAAAT IPUBJJICKATCJIBbHO @
Ha npomutoit vezmene Espas (B+/Ba3/BB-), onna u3 KpyIHEeHIIMX MeTa/TyPrUYecKuX U J[MHAMHKA OMepPaIMOHHbBIX
FOPHOPY/HBIX KOMIAHHH, OIMy6JIMKOBaia IIPOM3BOJICTBEHHBIE pesyibTarThl 3a 3K12, kotopele TOKaszartesnei Espaza
MBI OI[€HUBaeM HEHTPAJIbHO. e o wia il
. ITo uroram 3K12 EBpas cuusui obuiuii 06eM BBIIIABKYU CTaIU HA 2.9% T/T — 710 3 909 MeTannyprude ckuii cermenT
TBIC. TOHH, TIPU BTOM CHUKEHHUS BBHINMyCKa KB/KB ObLIO UyTh GOJILIIUM M COCTABHJIO E“KC“"E""’“""“”“"“W””‘) 322; Z:Z‘; lj'z::
YTYH .
3.1%. OtmeTnM, uto B 3K12 06'beMbI BBIIUIABKU CTAJIX BHIPOCJIM TOJIBKO HA POCCHICKUX Crans 3000 4024  -2.9%
MOII[HOCTSAX KOMIIAHUHU (pOCT Ha 4% KB/KB — 0 2 931 ThIC. TOHH), YTO HE CMOIJIO CranuHan npoayKus®, B T.4. 3658 3697 -1.1%
Monydabpukar bl 979 793 23.5%
KOMIIEHCHPOBATh CHUKEHUS MPOU3BOZCTBA HA [PYTUX MPOU3BOCTBEHHBIX IIIOMIAKAX CrpouTenLHi npoKaT Laas 1381 o5
— B YkpauHe, AMepuke u IOxH0# Abpuxe. K/a-npoayKUs 302 517 -24.2%
Mnockwi npokat 569 609 -6.6%
. HecmoTpst Ha CHMKeHHE 00bEMOB BBIIUIABKU CTJIH, POU3BO/ICTBO METAJUTyPIUUECKOM TpybHbie napenis 219 238 -8.0%
n 153 188 -18.6%
MIPOAYKIMH B IeJIOM II0 KOMIIaHWH BbIpocio B 3K12 Ha 1.8% kB/KB — 110 3 658 ThIC. powee
FopHOPYAHBIV CErMeHT
TOHH, IIDX 3TOM B T'O/IOBOM COIIOCTABJIEHUU IPOU3BO/ICTBO NMPOJYKIMYM CHHU3UJIOCH Ha Keneawast pyna 5158 5436 -5.1%
1.1%. B 3K12 omepexarouumMi TeMIIaMH POCJIO IIPOU3BO/ICTBO M0JIyhabpHKaTOB, 06heM KoKcylowuwitcs yrons (306biva) 2313 1237  87.0%
KoHu,. kokcytouleroca yrns (np-8o) 1627 1391 17.0%
BBIMYCKA KOTOPBIX JOCTUT 979 ThIC. TOHH (+21.9% KB/KB), TOT/a KaK MPOU3BOCTBO SHepreTAvECKUR yrofb (306HIYa) 802 889 0.5%
rOTOBOM HPOAYKIMH CHUBUJIOCH JI0 2 679 ThIC. TOHH (-4% KB/KB), IJIaBHBIM 00pa3oM, SHEPTeTUHECKUR KOHUGHT paT (Tp-50) 132 335 61.0%
o BaHagwue Bbli CEerMeHT
H3-32 COKpAIeHUs TPOU3BOZCTBA ILJIOCKOTO Mpokara (-12.1% KB/KB) Ha MOIHOCTAX Bawanui & wnake (p-80), THH™ 4528 4804  5.8%
kommaHuu B Poccun u EBpore, a Takxke /I-TIPOAYKIUH (-21.6% KB/KB) — B CBS3H C BaHauii B roTOBOM MPO/YK LM, TOHH™* 3297 4317 -23.6%
MPO/TOJIKABIIENCS MOZiepHU3anuel pesibcobanounoro crana 3CMK, KOTOpBIH [TOJKEH *sa IPUZPYINOBHIX I
**g nepecyeme Ha yucmsil eaHadull
OBITH BHOBB 3amy1ieH B 4K12.
. B paMkax ropHOPYAHOTO CETMEHTA OTMETUM, UTO 00IIlee IPOU3BOCTBO KeJIE3HOMN Py/Ibl e, TomH —
1o utoram 3K12 BBIPOCIIO /IO 5 158 THIC. TOHH, HEMHOT'O COKPATUBIIUCH [T0 CPABHEHUIO C Merannypririe cruih corment
MpebIAYIUM KBapTasoM (-1.9% KB/KB), YTO OBbLIO OOYCJIOBJIEHO KaK CHHKEHHEM Koke (ToBapHas npoaykuws) 1090 1198  -9.0%
Uyry 8945 8860  1.0%
MMPOU3BOZCTBA arJIOPY/Abl HA YKPAMHCKUX MOIIIHOCTSX KOMIAHUH (-23.9% KB/KB, 710 559 Crams 12275 12637 -2.9%
TBHIC. TOHH), TAK ¥ YMEHbIIIEHUEM BBIIIYCKA OKATBHIIIEH HA POCCUHCKUX MPENIPUATHAX (- CranuHan npoayKus®, B T.u. 10876 11451  -5.0%
8.6% KB/KB, 110 1 397 ThIC. TOHH). J]06bIYa KOKcyIomerocs yris B 3K12 ysennunnach Ha Monypabpukarel 2379 2621 -9.2%
CTpouTenbHbIi npokat 3913 3924 -0.3%
19.5% KB/KB U COCTaBWIa 2 313 THIC. TOHH, TOT/]Ja KaK IIPOM3BOZCTBA KOHIIEHTpATa B ——— 1450 1569  -7.6%
KOKCYIOILIETOCs YIJIsl BBIPOCJIO Ha 3.3% — 710 1 627 ThIC. TOHH. JI00bIYa SHEPreTHYECKOTO Mnoccut npokar 1935 2050 -6.0%
TpyBHble uspenus 644 653 -1.4%
yriasa B 3K12 Belpocia Ha 27.3% KB/KB M cocraBwia 892 ThIC. TOHH Osarozaps Nposee 538 624 -13.8%
BOCCTaHOBJIEHUIO /TIOOBIBAIOIIMX aKTUBOB IIOCJIE [TOXKapa B ampesie-Mae 2012 T. B To ke TopHOpYAHbI CermenT
BpeMs, IPOU3BO/ICTBA SHEPreTHYECKOr0 KOHIEHTPaTa CHU3MWIOCh Ha 30.7% KB/KB (710 Henesuan pya2 16621 5791 11%
P » 1Ip ! P I P 30.77% Kokcytowyuiica yrons (no6biva) 6326 4832 30.9%
132 ThIC. TOHH) M3-3a YBEJUYEeHUsI 00bEMOB IPOZAAK PSIOBOTO YIJIsL. Kok, Ko kcylouerooa yrns (mp-8o) 4902 4937 -7.6%
OHepreTnieckuit yrons (gobbiya) 1639 2369 -30.8%
OHepreT4eckuii KOHLEHTpaT (np-Bo) 342 665 -48.6%
HaubGosiee siukBuaHbIE Py6eBble Bhimycky EBpasza (CubMeTHHBECT 01/02), Ha HAII B3IJIS,
o BaHagwue Bbli CEerMeHT
ceffyac TOPIYIOTCA Ha COIOCTABUMBIX YPOBHAX ¢ Gyim3kuMu 110 gropanuu GymaraMud MMK, 9TO  gauapuit s wrake (rp-eo), TomH™ 15897 14962  6.3%

eylaeT uX 0ojiee TPHBJIEKATENPHON IOKYIKOM € yYEeTOM IEPCHEeKTHB YKPEIUIEHUs] — BaHaAui 8 roTosod rponyunm Tonw 15504 14483 -6.8%

*3a jpu epynnoebIx

OmnepanruoHHOro Hpoq)Hﬂﬂ EBpasa 3a CUYeT IMOJIydeHUA KOHTPOJIA Hal Pacmagckoit u K N
**g nepe cueme Ha yucmbiil gaHadull

COIIOCTaBUMBIX KPEAUTHBIX METPUK KOMIIaHWH. B TO ke BpeMsA, AJINHHbIE eBpOﬁOHHLI EBpa3a

BEIIVIAZIAT ellje MpHBJIeKaTeIbHee, Ipeyiaras MPeMHI0 120-140 6m k Gymaram Cepepcramm —Hcmonux: Januvie Komnawu,
acuemvt banka BEHUT
(BB+/Ba1/BB). P

l
I BAHK
mMBEHMT

AW TPVIITA SERHT

22.10.2012




EsxenHeBHBINA 0030D

MMK: nmo3uTHBHBbIEC ONEpPalIOHHBIE IIOKAa3aTeJIN IO HUTOram
3K12, Gymaru He nmpeAcTaBJAAI0T HHTEepeca

Ha npouutoit neneie MMK (—/Ba3/BB+) Takske OIyOIMKOBaJ ONEPAMOHHBIE JAHHBIE 3a
3K12. M&I onjeHMBaeM pacKpbIThIe ITOKA3aTe/IM Kak yMepPeHHO No3uTuBHble. B 3K12 xommanusa
yBeJIMYMJIA IO cpaBHeHHMIO ¢ 2K12 Kak IPOM3BOACTBO KOKCYIOIIErocsi KOHIIEHTpara, TakK U
BBIIUIABKY CTaJI¥, DU 3TOM IIPOM3BOJICTBO JKeJIE30PYAHOTO CBhIPbs, CHUKAIOIIeecsa ¢ Havyasa
rosa, BHOBb cokpaTmwiock. Ortmerum, uro B 3K12 MMK Takke HapacTuia 0OBEMBI
NIPOU3BOZICTBA METIyPIMUECKOH NPOAYKIUH, NPH 5TOM  BBIIIYCK BBICOKOMApKHUHAJIBHOU
MIPOJIYKIIMH POC OTIeperKaIOIIIMU TeMIIaMHU.

. B pamkax ceippeBoro cermenta MMK B 3K12 yBesnuusa Npou3BOACTBO KOHIIEHTpaTa
KOKCYIOIUXCsL yIJIed Ha 29.4% KB/KB — 70 985 ThIC. TOHH, IPH 3TOM OOBEM
NIPOU3BOZCTBA KOHIIEHTpaTa 3a 9M12 B 1es1IoM BBIPOCIIO Ha 8% T/T U COCTaBWIO 2 521
ThIC. TOHH. [IPOM3BOACTBO XKey1e30PyAHOTO ChIpbsA B 3K12 CHU3MIIOCH /10 1 021 ThIC. TOHH
(-7.8% xB/KB), a B 11eJIOM TI0 UTOTaM 9M12 COCTaBUJIO 3 176 ThIC. TOHH (-13.7% T/T).

. BrrmtaBka crai MMK B 3K12 BbIpocia 0 3 357 ThiC. TOHH (+1.9% KB/KB), IIpU 9TOM
o0muil 06beM BBIIIABKH IO UTOraM 9M12 goctur 9 316 Thic. TOHH. (+4.7% r/T).
OTMeTHM, YTO KBAapTaJIbHBI IHPHUPOCT IPOU3BOJCTBA OBLI O0ecmeyeH 3a CUET
VBeJIMUEHUs] IPOU3BO/ICTBA HA MATHUTOTOPCKOH mutomaske (+5.8% kB/kB, 10 3 187 ThIC.
TOHH), TIOCKOJIBKY Ha TypelKuX MoInHocTsx kommanuu (MMK Metalurji) B oTueTHOM
MEPUO/IE BBIIYCK COKPATHIX Ha 39.7% KB/KB (70 170 ThIC. TOHH).

. ITo uroram 3K12 BBbIIyCK TOBAapHOH INPOAYKIMH HA OCHOBHOM IIPOMILIOLIAJIKE —
MarsuToropckoM MeTKOMOHHATe — BBIPOC 10 2 858 ThIC. TOHH, YBEJIMYMBIIUCH KaK B
KBapTaJbHOM (+3% KB/KB), TaK ¥ B FOZIOBOM BbIpakeHUH (+5.9% r/r). OTMETHM, YTO B
3K12 mpou3Bo/CTBO BHICOKOMAPKUHAIBHOM NMPOAYKIHH (BKJIIOYAET XOJIOIHOKATAHBIH
JINCTOBO¥ IIPOKAT, TOJICTBIH JIUCT U IPOAYKIUIO IVIyOOKOMH IepepabOTKH) BBHIPOCIO Ha
8.5% kB/KB (10 985 ThHIC. TOHH), TOIZIa KaK BBIIYCK MeHee PeHTa0eJbHOT0 COPTOBOTO
mpokaTa BBIpOC Ha 7.3% KB/KB (IO 484 ThIC. TOHH), NIPU 3TOM IPOH3BOZCTBO
ropsiYeKaTaHOTo JIUCTOBOTO IPOKATa CHUBWIOCH HA 2% KB/KB M COCTaBWIO 1 388 ThIC.
TOHH. Bbinyck ToBapHo# npoxyknuu Ha MMK-Merus B 3K12 cHusmicsa 70 129 ThIC.
ToHH (-9.2% KB/KB), a Ha MMK Metalurji — 710 211 Tbic. TOHH (-25.7% KB/KB).

. CpenHss LeHa peajlu3alliy TOBAPHOH MPOAYKIMKM MarHUTOrOpCKOro MeTKOMOHHATa B
3K12 s BHyrpennux mocraBok (Poccus+CHI, okoso 70% OT OOLUX OTIPY30K)
CHU3WJIACh HA 4.3% KB/KB — JI0 712 JIOJUL. 32 TOHHY, IIPU 3TOM ISl SKCIOPTHBIX
IIOCTABOK CPEe/HsIs [[€HA pean3aliuy CHU3WIACh ViKe Ha 8% KB/KB — 710 486 moJUL. 3a
TOHHY.

O6pamjaronecss Ha py0seBoM pbiHKe Bbimyckd MMK xapakTepH3yTCs OCTaTOYHO
HEBBICOKOH JIMKBHJHOCTBIO U TOPIYIOTCSA Ha ypoBHe Oymar EBpasza (B+/Ba3/BB-). Msl He
BUIMM TOProBbiX ujei B Oymarax MMK wu, Ha Ham B3misazg, ob6a Beimycka CubOMeTwHBeCTa
BBITJIAZAT 6OJiee MHTEPECHOH anbrepHAaTHBON Gymaram MMK ¢ yyeToMm TOro, YTO KpEAUTHBIE
METPUKH U PEUTUHTH KOMIIAHUI COIIOCTABUMBI, & 3aKPBITHE CZEJIKH II0 MOKyIKe Pacnasickoii,
KOTOpPO€E JIOJI?KHO COCTOSITBCSI /I0 KOHIA TO0/[a, 3aMETHO YKPENUT OIEPAIMOHHBIA MPOUIbH
EBpasa.
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JAMHaAMHKA OIlepallMOHHBIX

nokasareaeir MMK

Mpon3BOACTBO, ThiC. TOHH

XenesopyaHoe cbipbe
KoHLieHT paT KOKCyoLLMXCA yrnei
Hyryn
Cranb
TosapHasn metannonpoa. MMK, Bkn.
TuctoBoit npokar r/k.
CopToBoii npokat
Cnsbbi n 3aroToska
HVA-npoaykums, B T.4.
NucTosoi npoka T x/k
ToncTeiv nueT (cta 5 000)
‘OUWHKO BaHHbIA MpokaT
TpokaT ¢ MoAMMepH. MOKPbIT.

Mpoyee

3K12

1021
984
2570
3357
2858
1388
484
1
985
379
179
177
95
225

3K11

1257

2439
3182
2789
1546

PbIHOK

%%

-18.8%

16.0%
5.4%
5.5%
5.9%

-10.2%

31.5%

29.1%
29.1%

-19.3%

77.8%
37.7%
-9.6%

Tos. meTannonpoa. MMK Metalurji, Bkn.
TNuctoeoi npokat r/k
HVA-npoaykums, Bkn.
OUMHKOBAHHBI ! NPOKAT

Mpokar ¢

NOKPbIT.

210
49
162
60
101

31.3%

-18.3%

67.0%
77.8%
x2.3

Toe. meTannonpoa. MMK-MeTus, Bkn.
u3 npodykyuu MMK

129
126

125
124

3.2%
6.0%

Mpon3BOACTBO, ThIC. TOHH

XenesopyaHoe cbipbe
KoHLieHT paT KOKCyoLLMXCA yrnei
Hyryn
Cranb
TosapHasn meTtannonpoa. MMK, Bskn.
TNuctoBoii npokar r/k
CopToBoii npokat
Cnsbbi n 3arotoka
HVA-npoaykuus, B T.4.
NucTosoi npoka T x/k
ToncTeiv nueT (ctan 5 000)
‘OUMHKO BaHHbIA MpokaT
TpokaT ¢ NoAMMepH. MOKPbIT.

Mpoyee

OM12

3176
2521
7607
9316
8400
4185
1336
47
2832
1000
623
480
253
476

oM11

3680
2334
7219
8899
8023
4364
1127

2476

%%

-13.7%

8.0%
5.4%
4.7%
4.7%
-4.1%
18.5%

-16.1%

14.4%
37.9%

-14.4%

31.9%
31.1%
2.2%

Tos. metannonpoa. MMK Metalurji, Bkn.
TNuctoeoi npokat r/k
HVA-npoaykums, Bkn.
OUMHKOBAHHBI il NPOKAT

Mpokar ¢

NOKPbIT.

748
293
456
217
238

x2.8
x4.1
x2.9
88.7%
x2.9

Toe. meTannonpoa. MMK-MeTus, Bkn.
u3 npodykyuu MMK

380
374

5.0%
4.5%

Hcmounux: /lanHvle KomnaHuu,

pacuemvt bank BEHUT
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PBIHOK
ITepBUYHBIN PHIHOK
Buinyc Postawr, SSPIMIF Nlowsapa U OSteMIwcom.  Opueup  Saperve  Hara - Avepraus/  Oberral
MO3CK, 60-02 BB- /Ba2/ - na 5000 8,99-9,20 25.10.2012 29.10.2012 HeT/2.7T. HeT /3.
[asnpombaHk, 07 BBB-/Baa3 /- Aa 10 000 8.68 16.10.2012 22.10.2012 HeT/2.7T. 3r./4r.
PCXB, 17 -/ Baal/BBB na 10 000 8.52 18.10.2012 23.10.2012 HeT/1.88T. 2r./10 net
KpaimnsectbaHk, 5O-01 (BTOpUYHOE) B+/-/B+ Aa 1500 10.77 22.10.2012 23.10.2012 HeT/1rT. 1r./15r.
®CK ESC, BO-01 BBB/Baa2 /- na 10 000 8.21-8.37 19.10.2012 24.10.2012 HeT/2.3T. 25r./3r.
®CKESC, 21 BBB/Baa2/- na 10 000 8.94-9.04 19.10.2012 24.10.2012 HeT/3.8T. 4.5r1./15 net
BaHk UHTe3a, 60O-01 -/Bal/- na 3000 9.73-10.25 23.10.2012 25.10.2012 HeT/1.42r. 15r./3r.
PCXB, 18 -/ Baal/BBB na 5000 8.52 19.10.2012 25.10.2012 HeT/1.88T. 2r./10 ner
Poccuiickuin Kanutan, 03 -/-/B+ na 3000 10.78-11.30 19.10.2012 25.10.2012 HeT/1rT. ir./3r.
Mouta Poccun, 02 -/-1BBB na 3000 8.89-9.10 23.10.2012 26.10.2012 HeT/2.7T. 3r./7net
Mouta Poccuu, 03 -/-1BBB na 3000 8.89-9.10 23.10.2012 26.10.2012 HeT/2.7T. 3r./7net
Mouta Poccuu, 04 -/-/BBB na 3000 8.89-9.10 23.10.2012 26.10.2012 HeT/2.7T. 3r./7 net
tOHuKpeaut BaHk, 5O-04 BBB /- /BBB+ Aa 5 000 9.41-9.73 24.10.2012 26.10.2012 HeT/1.88T. 2r./3r.
BrewnpombaHk, 60-02 B/B2/- na 3000 12.10-12.63 24.10.2012 26.10.2012 HeT/1r. ir./3r.
pynna NICP, 04 -/B2/B Aa 5 000 11.83-12.10 KoHkypc 26.10.2012 HeT/1.84r. 2r./5ner
PocHedTb, 04 BBB-/ Baal / BBB na 10 000 8.99-9.31 23.10.2012 29.10.2012 HeT/4.13T. 5 net /10 net
PocHedTb, 05 BBB-/ Baal / BBB Aa 10 000 8.99-9.31 23.10.2012 29.10.2012 HeT/4.13T. 5 net /10 net
BuH6aHrk, BO-01 (BTOpUYHOE) B/B2/B- na 2500 10.23-10.54 16.10.2012 XX.10.2012 HeT/0.17T. 2 wmec./217r.
MKB, BO-04 (BTOpU4HOE) B+/B1/BB- na 5 000 10.51 18.10.2012 XX.10.2012 HeT/1.42r. HeT/1.5T.
EsponnaH, 03 -/-1/BB- na 3000 11.57-12.10 30.10.2012 01.11.2012 HeT/1.84r. 2r./5 net
UcmouHuk: Interfax, Bloomberg, Cbonds
16.0
155 YTP/IYTM, (%)
150
145
140
135
130
125 Brewwnpom6aHk, 650-02
120 I Mpynna ICP, 04
115 Esponnan, 03
110 I Poccuiickuii kanutan, 03
105 ° MI(“EHE}? pe(r l4(T|3Top|/|lmc>e)
100 Burbank, Bark, 5O-04  BaHk MnTesa, 5O-01
95 BO-01 (BTOP.)
®CK ESC, 21
90 ] PocHedTb, 04,05
85 PCXb, 17,18 Mouta Poccum, 02-04
80 ®CK E3C, BO-01 Oo®3
75
7.0 /_’ﬂ_,_,_,———
6.5
60 ‘ ‘ ‘ ‘ ﬂppaum (ner) ‘
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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 6.79 0.00 45 000
O®d3 26198 02/11/12 99.99 100.00 100.00 0.02 26 37 281 5.83 0.04 42 000
O®d3 25072 23/01/13 100.30 100.31 100.31 0.00 36 307 681 5.98 0.26 150 000
O®d3 25078 06/02/13 100.21 100.30 100.24 0.00 11 50 105 5.93 0.30 100 000
O®d3 25065 27/03/13 102.61 102.65 102.65 0.01 11 53799 b5.91 0.43 46 000
O®d3 26200 17/07/13 99.90 100.40 6.02 0.73 50 000
O®d3 26201 16/10/13 100.50 100.80 100.55 0.14 6 32178 6.11 0.97 47 000
O®d3 25076 13/03/14 100.83 100.85 100.83 0.00 9 2158783 6.57 1.35 9 34 155 000
O®d3 25068 20/08/14 109.27 109.35 109.33 -0.02 4 10 000 6.62 1.68 1 40 45 000
Od3 26202 17/12/14 109.30 109.33 109.30 -0.01 11 181 100 6.71 1.95 2 51 40 000
O®d3 25071 26/11/14 102.72 102.93 102.70 -0.19 5 11 141 6.81 1.92 13 61 80 000
O®d3 25079 03/06/15 100.50 100.55 100.50 0.05 10 849 6.90 2.38 9 70 150 000
O®d3 25075 15/07/15 100.05 100.20 100.05 -0.15 1 1 6.97 2.50 13 77 150 000
O®d3 25077 20/01/16 101.40 101.43 101.40 0.10 17 290 594 6.98 2.91 5 78 150 000
O®d3 46017 03/08/16 98.00 98.38 98.10 0.10 1 2000 7.16 2.94 23 96 80 000
O®d3 26203 03/08/16 97.00 100.12 100.10 0.03 1 1 6.98 3.36 77 150 000
O®d3 48001 31/10/18 80.00 99.00 8.66 3.36 165 245 24 000
O®d3 46019 20/03/19 85.00 8.02 3.57 97 180 26 000
O®d3 25080 19/04/17 101.85 102.00 102.00 0.25 5 2270 6.99 3.78 76 150 000
O®d3 26206 14/06/17 101.85 102.00 101.95 0.25 18 305 168 7.02 3.94 78 150 000
Od3 26204 15/03/18 102.60 102.80 102.75 0.15 15 180 457 7.00 4.53 71 150 000
O®d3 46021 08/08/18 91.50 92.25 92.50 -0.10 1 1 7.22 4.57 3 92 107 000
O®d3 46014 29/08/18 99.00 99.60 7.47 4.70 26 116 62 000
O®d3 26208 27/02/19 101.95 102.15 102.05 -0.05 8 51039 7.22 5.15 86 150 000
O®d3 46005 09/01/19 67.80 7.23 5.54 81 27 000
O®d3 46018 24/11/21 95.75 95.90 95.90 0.40 9 23295 7.56 6.22 19 105 133 000
O®d3 26205 14/04/21 102.50 102.70 102.37 0.02 29 244 763 7.35 6.21 84 150 000
O®d3 26209 20/07/22 102.50 102.70 102.60 2.19 10 152 754 7.35 6.99 73 150 000
O®d3 46022 19/07/23 74.00 88.20 8.02 7.41 54 134 45 000
O®d3 26207 03/02/27 104.24 104.30 104.20 0.45 30 371164 7.81 8.70 24 94 150 000
O®d3 46020 06/02/36 86.50 88.88 8.20 10.92 50 102 135 000
O®d3 46012 05/09/29 67.00 80.00 9.40 10.59 171 227 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLLAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.30 7.67 0.76 153 142 15 000
HIIMK
HIIMK BO5 30/10/12 100.06 100.13 6.31 0.03 10 000
HIIMK BO1 04/12/12 96.00 100.28 0.01 9 1933 7.48 0.13 129 5 000
HIIMK BO6 05/03/13 100.00 100.26 100.26 0.07 1 1 7.13 0.38 87 10 000
HIIMK BO2 19/06/13 17/12/14 100.55 100.70 100.70 0.10 2 59 100 7.77 0.64 173 152 5 000
HIIMK BO3 19/06/13 17/12/14 100.55 100.80 7.77 0.64 173 152 5 000
HIIMK BO4 08/09/14 07/09/15 99.00 100.30 8.11 1.77 147 190 5 000
HIIMK BO7 11/11/14 101.00 101.70 101.00 2 3 8.58 1.86 192 237 10 000
HIMK 7 16/03/15 05/09/22 100.20 100.50 8.54 2.21 177 234 5 000
MMK
MMK BO1 15/11/12 100.06 7.91 0.07 5 000
MMK BO5 04/04/13 99.90 100.10 100.10 0.10 1 195 7.55 0.46 129 8 000
MMK BO8 15/08/13 12/02/15 100.15 8.13 0.80 196 188 5 000
MMK BO4 27/02/14 99.12 99.32 8.37 1.30 191 214 5 000
MMK BO6 10/06/14 83.00 8.91 1.62 233 269 5 000
MMK BO7 22/07/14 97.80 97.60 -0.20 1 1 8.93 1.65 234 271 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.72 100.75 100.72 0.01 1 1 7.55 0.33 128 10 000
CescTtans BO4 15/02/13 100.80 7.49 0.33 122 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.26 100.56 7.86 0.67 180 161 8 000
Anpoca 22 28/06/13 23/06/15 100.40 100.50 7.73 0.67 166 148 8 000
Anpoca 23 18/06/15 101.50 101.80 101.50 0.20 7 12 069 8.58 2.39 177 238 7 000
Anpoca 20 23/06/15 101.50 101.80 101.80 0.25 3 38 545 8.45 2.40 164 225 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.45 100.60 100.50 0.10 1 1 8.15 0.42 189 10 000
EBpas 3 22/03/13 13/03/20 100.45 100.50 100.50 0.05 3 1026 8.15 0.42 189 5 000
CubmeTtnHBect 1 16/10/14 10/10/19 108.20 108.40 108.40 2 340 9.01 1.82 236 280 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 108.00 108.59 108.30 0.30 1 1 9.06 1.82 241 285 10 000
EBpas 2 26/10/15 19/10/20 101.20 102.00 101.20 -0.20 2 334 9.71 2.56 286 351 10 000
EBpas3 4 26/10/15 19/10/20 101.20 101.70 100.55 -0.85 1 1 9.97 2.56 312 377 5 000
EBpas 5 06/06/16 27/05/21 93.00 95.50 95.50 1 356 10.14 3.10 318 394 5 000
EBpas 7 02/06/16 25/05/21 95.50 100.00 10.15 3.08 319 395 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.80 100.20 100.16 0.20 2 566 9.12 2.20 236 292 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.85 99.95 99.95 3 10 005 9.22 2.20 246 302 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.90 100.00 99.90 -0.05 1 7000 9.25 2.21 248 305 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
Meyen BO1 11/11/11 09/11/12 99.96 100.00 100.00 0.03 8 27 229 8.12 0.06 5 000
Meuyen BO2 12/03/13 99.00 99.17 99.19 0.19 41 17 406 12.20 0.39 594 5 000
Meuen 5 16/04/13 09/10/18 99.50 100.00 100.00 7 2051 11.73 0.48 547 5 000
Meuyen BO3 24/04/13 14.41 0.49 815 5 000
Meuen 2 15/06/11 12/06/13 95.92 96.99 96.35 -0.15 9 3305 13.89 0.63 786 764 5 000
Meuen 4 25/07/13 21/07/16 99.50 100.27 100.20 0.10 4 6 700 11.43 0.72 532 518 5 000
Meuyen BO4 11/02/14 10/02/15 95.59 96.00 96.25 0.25 3 916 13.87 1.24 744 763 5 000
Meuen 15 18/02/14 09/02/21 91.55 92.69 15.44 1.27 900 920 5 000
Meuyen 16 18/02/14 09/02/21 91.58 92.97 92.10 -0.40 4 887 15.53 1.27 909 929 5 000
Meyen BO5 07/04/15 99.50 11.82 2.22 505 562 5 000
Meyen BO7 07/04/15 99.50 11.82 2.22 505 562 2 000
Meyen BO11 07/04/15 99.50 11.82 2.22 505 562 3 000
Meyen BO12 07/04/15 99.50 11.82 2.22 505 562 3 000
Meyen BO6 07/04/15 99.50 11.56 2.21 479 536 2 000
Meuyen 13 01/09/15 25/08/20 91.05 92.82 14.36 2.52 752 816 5 000
Meuyen 14 01/09/15 25/08/20 90.52 91.97 14.13 2.52 729 793 5 000
Meuyen 17 02/06/16 27/05/21 82.11 83.00 82.11 -1.59 11 174 15.53 3.04 858 933 5 000
Meuyen 18 02/06/16 27/05/21 84.00 86.00 13.43 3.05 647 723 5 000
Meuyen 19 07/06/16 01/06/21 83.02 85.97 83.03 -2.94 3 126 15.10 3.06 814 890 5 000
TMK
TMK BO1 22/10/13 9.04 0.95 277 279 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.58 100.62 100.62 -0.01 6 1164 8.57 0.69 249 232 10 000
PMK
PMK 3 17/12/13 15/12/15 97.30 98.40 12.34 1.09 599 609 3 000
PMK 4 05/06/14 02/06/16 91.51 92.00 92.00 8 3022 15.22 1.50 868 899 5 000
4yTn3
4T3 BO1 05/06/12 04/12/12 100.31 100.40 100.55 0.15 3 240 8.00 0.13 181 5 000
KOKC
KOKC BO2 28/05/14 93.00 98.30 98.26 -0.10 2 76 10.13 1.48 360 390 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.80 92.95 92.80 -0.41 26 16 556 14.76 1.31 830 853 15 000
Pycan 8 15/04/15 05/04/21 87.51 87.75 88.00 -0.35 19 3858 14.93 2.28 815 873 15 000
UWHOPPACTPYKTYPA
PO,
P>XAa o7 07/11/12 100.01 100.07 100.07 -0.01 4 150 6.17 0.05 5 000
P>XO BO 05/12/12 100.18 100.35 100.35 2 270 6.62 0.13 43 15 000
P>XO 09 18/05/11 13/11/13 99.50 99.62 99.50 -0.10 2 2 7.53 1.02 122 128 15 000
P>XAO 10 06/03/14 109.58 109.67 109.58 -0.12 6 31010 7.67 1.28 122 143 15 000
PXAO 23 29/01/15 16/01/25 102.70 102.85 102.85 0.15 3 316 7.75 2.08 102 155 15 000
PXAO 11 18/11/15 99.50 99.80 99.70 0.05 1 10 000 8.06 2.71 117 186 15 000
PXAO 16 06/06/16 05/06/17 99.80 100.10 100.10 0.30 4 10 720 8.02 3.14 105 181 15 000
P>XAO 19 16/07/18 08/07/24 100.05 100.35 8.31 4.65 111 200 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.80 100.25 7.37 0.92 112 112 10 000
P®CKESC 8 26/09/13 15/09/20 99.80 100.20 7.41 0.92 116 116 10 000
®CK ESC 18 09/06/14 27/11/23 101.00 101.15 101.15 0.05 3 60 111 7.88 1.52 133 166 15 000
®CK ESC 15 23/10/14 12/10/23 96.50 101.80 101.65 2 6 000 8.00 1.81 135 179 10 000
®CK ESC 10 24/09/15 15/09/20 99.30 100.00 8.12 2.67 124 192 10 000
PCKESC 7 27/10/15 16/10/20 98.30 99.00 8.03 2.66 116 183 5 000
P®CK ESC 12 22/04/16 19/04/19 99.65 100.00 8.39 3.01 144 219 10 000
PCK ESC 25 27/09/16 14/09/27 100.20 100.50 100.40 -0.05 3 15001 8.66 3.41 164 244 15 000
P®CK ESC 9 24/10/17 16/10/20 97.00 97.70 8.83 4.06 171 258 5 000
®CKESC 11 24/10/17 16/10/20 97.00 97.70 8.91 4.06 179 266 10 000
P®CK ESC 19 18/07/18 06/07/23 96.10 97.00 8.88 4.61 168 258 20 000
®CK ESC 13 22/06/21 96.90 100.90 9.08 6.12 172 258 10 000
HMTN
HMTM BO-2 29/04/15 100.25 100.35 100.59 0.24 4 10 003 8.92 2.22 215 272 4 000
PocaBTtogop
PocasTogop 1 29/11/16 9.84 3.80 276 361 3 000
PocBopokaHan
PocsopokaHan 3 11/11/13 09/11/15 98.32 101.99 99.10 -0.80 7 7192 10.15 1.00 385 390 3 000
BopokaHan
Bopokanan 1 09/12/15 86.00 99.00 9.38 2.73 249 318 2 000
3anagHubin CO
SanagHbii CO 1 29/04/16 13/05/31 98.80 98.85 9.36 3.01 241 316 5 000
SanagHbii CO 2 29/04/16 13/05/31 99.00 99.80 9.11 3.01 216 291 5 000
SanagHbii CO 3 24/02/17 06/02/32 86.00 9.31 3.64 225 308 5 000
SanagHbii CO 4 24/02/17 06/02/32 100.10 9.31 3.65 225 308 5 000
BanagHbii CO 5 24/02/17 06/02/32 86.00 100.20 9.35 3.64 229 312 5 000
Mourta Poccumn
Mouta Poccumn 1 25/03/14 22/03/16 100.30 100.40 100.35 0.19 6 63 702 8.14 1.37 165 191 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 06/11/14 100.02 100.08 7.51 0.05 15 000
[asnpom A9 12/02/14 99.50 101.00 7.47 1.27 103 123 5 000
lasnpom A1l 24/06/14 109.60 110.00 110.00 0.20 2 5 7.43 1.51 89 121 5 000
Nykownn
Iy konn BO-6 13/12/12 6.90 0.15 70 5 000
Ny konn BO-7 13/12/12 6.90 0.15 70 5 000
Iy konn 4 05/12/13 100.15 101.00 100.15 0.05 5 51 7.38 1.08 104 113 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 98.41 100.00 7.56 0.24 129 8 000
asnpom Hedorb BO-5 09/04/13 99.93 100.10 100.00 0.04 4 21 406 7.27 0.47 101 10 000
asnpom Hedorb BO-6 09/04/13 99.93 100.15 100.00 0.05 1 1502 7.27 0.47 101 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.50 8.03 2.10 129 183 10 000
[asnpom Hedorb 8 02/02/16 100.00 100.90 8.43 2.89 151 223 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.60 100.80 8.42 2.91 149 222 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 102.10 102.90 101.10 -1.00 1 1 8.82 4.27 167 255 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 96.34 99.74 8.61 4.51 143 232 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.20 100.02 -0.08 2 2000 7.58 0.66 152 133 10 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.50 0.05 3 1857 7.97 0.90 173 172 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 100.70 100.90 100.93 0.07 5 1258 6.69 0.16 48 15 000
BauHedrb 2 18/12/12 13/12/16 100.50 101.01 7.50 0.16 129 15 000
BauHedrb 3 18/12/12 13/12/16 100.55 101.01 7.50 0.16 129 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.50 101.70 8.86 1.06 252 261 10 000
BauHedrs 4 13/02/15 04/02/22 101.40 -0.25 1 1 8.49 2.12 175 229 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.30 100.00 10.26 0.76 412 401 5 000
HK Anbsinc BO-1 04/02/14 97.17 99.30 99.10 -0.16 9 8648 10.23 1.23 381 399 5 000
HK AnbsiHc 4 07/06/16 01/06/21 92.26 95.00 10.63 3.08 367 443 5 000
HK AnbsiHc 6 10/06/16 04/06/21 92.00 95.00 10.81 3.08 385 461 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 98.86 99.00 99.00 7 2090 14.00 0.74 788 775 3 000
BK EBpasusn
BK EBpasus 1 22/06/16 20/06/18 97.00 97.50 9.56 3.15 259 335 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.70 100.75 100.65 0.15 1 10 000 7.84 0.71 174 159 15 000
BTB BO-6 21/12/12 19/12/14 100.17 100.25 100.17 -0.01 3 5000 7.69 0.17 147 10 000
BTB BO-7 25/01/13 23/01/15 7.66 0.26 139 10 000
BTB BO-1 15/03/13 99.84 100.06 100.01 -0.03 1 10 000 7.78 0.40 152 5 000
BTB BO-2 15/03/13 99.86 100.06 100.06 -0.04 1 180 7.65 0.40 139 5 000
BTB BO-5 15/03/13 100.04 100.08 100.04 13 72669 7.70 0.40 144 10 000
BTB BO-8 03/09/13 01/09/15 100.07 100.34 99.76 -0.34 2 2 8.49 0.85 229 224 10 000
BTB 5 17/10/13 99.35 99.94 99.95 0.40 3 4 7.66 0.97 138 141 15 000
BTB B0O-03 18/03/14 17/03/15 99.05 8.20 1.34 173 197 5 000
BTB B0O-04 18/03/14 17/03/15 99.07 100.19 8.20 1.34 173 197 5 000
BTB BO-19 01/10/15 8.69 2.64 182 249 15 000
BTB BO-20 01/10/15 8.69 2.64 182 249 15 000
BTB 24 3 30/05/12 29/05/13 8.14 0.86 193 189 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.21 100.49 8.93 1.96 223 273 15 000
BTB 24 5 22/08/13 20/02/14 100.20 100.45 100.20 1 9 750 8.09 0.82 190 184 8 000
BTB-INunanur 2 08/01/13 07/07/15 99.05 99.75 8.05 0.22 180 10 000
BTB-INunanur 4 12/03/13 07/06/16 99.50 99.55 -0.07 1 1 8.15 0.36 188 5 000
BTB-INnannHr 8 07/05/13 01/08/17 100.20 100.35 100.30 0.18 1 1 7.88 0.51 198 163 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.56 100.40 8.42 0.72 231 217 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.80 99.10 99.10 0.05 5 157 000 8.37 0.75 224 212 5 000
BTB-INnanHr 9 05/02/14 02/08/17 98.45 99.50 7.67 1.10 132 142 5 000
BTB-INunanHr 7 04/06/14 30/11/16 100.10 100.50 8.93 1.22 251 269 5 000
B3b
B3b 8 22/10/13 13/10/20 7.68 0.96 140 143 15 000
B3b 21 10/03/15 17/02/32 99.75 100.30 8.42 2.20 166 222 15 000
B3b 9 24/03/16 18/03/21 97.50 98.50 8.69 3.05 173 249 15 000
B3b 10 27/09/16 21/09/21 8.68 3.42 166 246 15 000
B3b 6 17/10/17 13/10/20 8.87 4.05 175 263 10 000
B3B-Nusunur
B3B-INusntr 3 11/04/14 02/04/21 99.25 100.00 99.25 0.20 1 50 000 8.21 1.42 170 198 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.85 101.25 101.25 0.25 5 1056 8.28 1.82 163 207 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.85 101.25 101.25 0.40 4 216 8.28 1.83 163 207 5 000
B3B-IusnHr 6 31/01/17 100.60 100.73 8.87 2.02 216 267 10 000
B3B-INusnHr 4 08/04/16 02/04/21 86.00 99.70 99.25 -0.10 1 100 9.05 3.07 209 285 5 000
B3B-INusnHr 5 08/04/16 02/04/21 100.50 8.84 3.07 188 264 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 17/03/22 100.33 100.40 100.40 0.05 7 52 423 8.57 1.38 208 234 5 000
MCI Bank 02 21/08/14 11/08/22 100.45 100.75 100.75 0.20 5 1267 8.93 1.71 231 272 5 000
PCXB
PCXb 8 22/11/12  14/11/19 100.10 100.28 6.79 0.09 63 5 000
PCXB 9 22/11/12  14/11/19 100.00 100.30 7.34 0.09 118 5 000
PCXB 10 06/02/13 29/01/20 100.00 100.50 5.64 0.30 5 000
PCXb 11 07/02/13 29/01/20 100.00 100.55 7.38 0.30 111 5 000
PCXB 7 11/06/13 05/06/18 99.40 99.75 7.45 0.63 142 120 5 000
PCXb BO-2 06/08/13 03/02/15 100.00 100.80 7.53 0.78 138 128 5 000
PCXb BO-3 08/08/13 05/02/15 100.00 100.50 7.87 0.78 171 162 5 000
PCXb BO-1 29/08/12 28/08/13 100.00 100.60 100.51 0.11 1 1 7.80 0.84 160 155 5 000
PCXb BO-5 29/08/12 28/08/13 100.30 100.60 7.75 0.84 155 150 10 000
PCXb 4 02/10/13  27/09/17 101.50 100.00 0.35 1 1 7.64 0.93 138 139 10 000
PCXb BO-6 01/05/12 29/10/13 100.00 100.50 100.00 -0.52 2 100 8.36 0.97 208 211 10 000
PCXB 15 05/11/13 26/10/21 100.25 100.85 8.04 0.99 175 179 10 000
PCXB 3 13/02/14 09/02/17 100.90 101.55 101.50 -0.20 24 510 777 8.17 1.25 174 193 10 000
PCXB 6 15/08/14 09/02/18 85.04 100.00 8.47 1.71 185 226 5 000
PCXb 16 13/04/15 04/04/22 99.75 101.00 8.61 2.29 182 241 10 000
PCXb 14 07/07/15 29/06/21 97.60 98.00 97.70 -0.35 1 1 8.85 2.45 202 265 10 000
PCXB 12 09/07/15 01/07/21 97.65 97.95 8.87 2.45 204 267 5 000
PCXb 13 10/07/15 02/07/21 97.65 97.95 8.87 2.46 204 267 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 9.00 0.07 20 000
[asnpomGaHk 5 22/11/12 5.21 0.09 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.00 7.41 0.18 118 10 000
[asnpombank BO-2 22/07/13 11/07/14 99.20 99.39 99.30 -0.09 3 9849 7.85 0.74 173 160 10 000
[asnpombank BO-1 08/12/13 99.90 7.92 1.08 157 167 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.70 100.70 -0.05 1 750 8.06 1.24 164 182 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.85 100.94 100.85 0.05 9 92 734 8.47 1.61 189 225 10 000
ANKK
AVXKK A5 15/10/12 6.37 0.01 2 000
AVXKK A6 15/07/14 99.70 16 243 509 7.88 1.18 148 164 3 000
AMXKK-11 A1 15/09/14 15/09/43 8.42 1.77 178 221 7 000
AVXKK A9 15/02/17 93.00 99.88 8.10 1.87 143 189 5 000
AVXKK A7 15/07/16 99.25 99.68 99.65 0.26 4 160 673 8.10 1.92 142 190 4 000
AMXKK A19 15/05/15 15/11/24 99.25 99.75 99.50 1 3000 8.15 2.32 136 195 6 000
AMXKK A8 15/06/18 97.95 99.79 8.43 2.79 153 223 5 000
AMXKK A10 15/11/18 99.15 99.30 99.15 -0.10 1 15 8.60 3.01 165 240 6 000
AMXKK A18 15/04/16 15/07/23 99.40 99.45 99.40 5 22 400 8.45 3.08 149 225 7 000
AMXKK A21 15/02/20 99.00 8.71 3.19 173 250 15 000
AMXKK A1l 15/09/20 100.00 8.71 3.83 162 248 10 000
AMXKK A16 15/09/21 97.05 97.99 9.12 4.96 188 278 10 000
AMXKK A17 15/04/22 100.50 103.50 101.50 -0.65 1 1 9.07 5.56 176 265 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 133 206 5 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 86.01 100.20 100.20 1 525 8.99 1.07 265 274 3 000
MOB3KC BO-5 08/06/12 08/12/13 90.10 100.20 8.99 1.07 265 274 2 000
MOB3KC BO-4 01/08/12 01/08/14 86.01 100.00 99.94 -0.06 1 1 9.49 1.65 289 327 3 000
MOB3KC BO-6 01/08/12 01/08/14 98.50 100.00 99.50 -0.50 1 1 9.77 1.65 317 355 2 000
MOB3KC BO-1 16/02/11 16/02/13 99.80 100.13 8.08 0.33 181 5 000
TpaHckpeanTGaHk
TpaHckpeauTbaHk 5 12/08/13 99.40 100.40 8.30 0.79 213 205 3 000
TpaHckpeauTbaHk BO-1 17/11/13 99.80 100.30 8.10 1.02 179 185 5 000
TpaHckpeantTbaHk 6 17/04/14 99.15 99.85 8.57 1.44 206 234 4 000
TENEKOMbI
MTC
MTC 3 20/06/13 12/06/18 100.20 100.74 7.30 0.65 125 105 10 000
MTC 1 17/10/13 99.50 99.75 99.65 -0.24 2 10001 7.51 0.98 122 126 10 000
MTC 4 19/05/11 13/05/14 99.30 99.50 99.50 0.20 3 601 7.90 1.49 136 167 15 000
MTC 2 20/10/15 8.58 2.63 171 238 10 000
MTC 8 12/11/15 03/11/20 98.01 99.15 8.65 2.68 177 245 15 000
MTC 5 26/07/12 19/07/16 98.50 100.00 102.00 2.75 1 24 8.09 3.30 109 188 15 000
MTC 7 07/11/17 99.45 99.70 99.75 0.75 4 7889 8.95 4.04 183 271 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.90 101.10 7.83 0.73 172 158 10 000
BeimMnenkom 3 12/07/11 08/07/14 98.00 98.37 8.61 1.61 203 239 10 000
BeimMnenkom 2 23/03/15 14/03/22 100.00 100.19 100.00 0.30 6 41 948 9.04 2.22 227 284 10 000
BeimMnenkom 1 17/03/15 08/03/22 99.65 100.19 99.95 0.05 5 56 070 9.06 2.21 230 286 10 000
BeimMnenkom 4 17/03/15 08/03/22 99.99 100.19 100.19 0.34 12 252 287 8.95 2.21 219 275 15 000
BeimMnenkom 6 13/10/15 93.50 98.50 9.25 2.70 237 305 10 000
BeimMnenkom 7 13/10/15 98.04 98.45 98.45 0.10 2 151 9.10 2.70 222 290 10 000
Poctenekom
PocTtenekom 13 21/10/11 17/10/12 350.17 0.17 34 395 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 99.50 7.42 0.64 138 117
PocTtenekom 1 18/08/11 08/08/13 99.35 99.75 7.95 0.55 201 170 2 000
CIb Tene2
TENE2 4 10/02/14 31/01/22 100.00 100.90 101.50 1.10 2 1001 7.81 1.25 138 157 3 000
TENE2 5 10/02/14 31/01/22 100.00 101.69 101.70 0.90 2 1001 7.64 1.25 121 140 4 000
TENE2 7 14/04/15 05/04/22 100.10 100.20 100.20 0.10 2 13700 9.09 2.28 231 289 6 000
TENE2 1 17/06/16 11/06/21 96.90 96.95 9.60 3.13 263 339 5 000
TENE2 3 17/06/16 11/06/21 96.02 97.00 9.95 3.13 298 374 3 000
TENE2 2 17/06/16 11/06/21 96.90 97.00 9.60 3.13 263 339 5 000
NMOTPEBUTENIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.80 99.85 8.14 0.36 187 5 000
MArHUT
Marnut BO-1 09/09/13 99.50 8.34 0.87 212 209 1 000
Marnut BO-2 09/09/13 99.50 8.34 0.87 212 209 1 000
Marnut BO-3 09/09/20 99.50 100.25 8.24 0.87 202 199 2 000
Marnut BO-4 09/09/20 100.05 100.25 100.05 -0.07 1 160 8.34 0.87 212 209 2 000
Marnut BO-5 28/02/14 98.70 9.31 1.30 285 308 5 000
Marnut BO-6 22/04/14 8.42 1.40 192 219 5 000
Marnut BO-7 21/09/15 100.36 100.50 100.50 0.12 10 289 592 8.89 2.62 202 269 5 000
X5
X5 ®uHaHC 4 05/06/14 02/06/16 98.00 99.00 9.25 1.52 270 303 8 000
X5 ®uHaHc 1 01/07/14 98.00 9.00 1.59 243 278 9 000
X5 duHaHc BO1 01/10/15 100.27 100.60 9.58 2.63 271 338 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 8.95 0.73 283 270 3 000
Konerika BO-2 01/10/13 99.75 100.15 100.11 -0.04 4 192 9.17 0.92 292 292 3 000
UHTYPUCT
WHTy pucTt 2 22/05/12 21/05/13 99.11 99.37 99.11 0.01 9 183 11.91 0.56 595 566 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 99.15 9.26 1.00 296 301 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 100.00 101.49 100.00 1 1 9.72 0.93 346 347 3 000
CuHeprua BO-3 03/06/15 11.13 1.97 443 493 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.00 100.01 100.00 0.05 1 790 12.82 0.65 677 657 1 000
OeTtckun mup
Oetckuin mup 1 26/05/15 94.20 94.29 93.75 -0.25 8 8061 11.66 2.30 487 546 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 96.00 96.25 96.25 -0.25 4 189 11.43 1.65 484 521 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 100.50 9.98 1.75 335 377 10 000
TpaHcMalIXo NAUHr
TpaHcmauxonauHr BO-1 23/01/14 95.00 96.00 95.20 -0.05 2 1330 10.93 1.21 452 469 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.15 9.06 0.16 285 2 000
Kamas BO-2 04/02/14 98.70 98.85 98.70 -0.15 4 105 9.90 1.24 348 366 3 000
Kamas BO-3 01/10/15 100.06 101.70 10.75 2.61 389 455 2 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.90 100.20 100.00 0.25 6 23454 9.31 0.15 311 3 000
YpanearoH3asog 2 27/08/13 20/02/18 99.25 99.69 9.52 0.83 333 327 3 000
YOM3
YOM3 04 22/10/13 21/04/15 98.11 99.35 11.57 0.93 531 532 1 000
UPKYT
Wpky T BO-1 10/09/13 9.76 1.77 313 355 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 86.00 8.31 0.17 209 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 9.20 0.49 294 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 9.66 0.49 340 3 000
fCc o1 19/09/13 26/03/17 86.00 101.00 8.15 0.90 191 190 5 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 100.05 100.50 100.10 -0.30 1 300 9.24 0.51 334 299 2 000
Connepc 2 17/07/13 102.23 102.25 102.23 -0.02 6 943 9.49 0.72 339 324 3 000
MiapomawcepBuc
rMC 02 13/02/15 100.25 100.74 100.70 2 2 10.66 2.08 393 446 3 000
TPAHCMOPT
AspodpnoT
AspodioTr BO-1 08/04/13 100.05 100.20 100.20 0.05 1 1 7.43 0.47 117 6 000
Aspodyiot BO-2 08/04/13 100.05 100.20 100.05 -0.15 2 31 7.77 0.47 151 6 000
TpaHcKkoHTelnHep
TpaHckoHTelHep 1 26/02/13 100.60 101.10 7.80 0.36 153 3 000
TpaHckoHTelHep 2 04/06/15 100.51 101.00 8.50 1.71 189 229 3 000

Mo6GanTpaHc

l
Jh BAHK
il SEFTAT

'BARKOBCRAY TPYIITA SERHT

22.10.2012

13



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 99.90 9.76 1.45 324 353 3 000
HogelMepeso3Kom 5O-01 03/03/15 100.30 100.85 100.75 0.15 12 20 020 9.86 2.15 311 366 5 000
HoelMepes o3Kom 50-02 03/03/15 100.25 100.90 100.86 0.13 2 8 9.80 2.15 305 360 5 000
TpaHcasapo
TPAHCAJPO BO-01 03/09/13 03/03/15 99.99 100.05 100.05 0.05 35 24 963 12.78 0.84 658 653 3 000
TPAHCAJPO 1 25/04/12 23/10/13 13.00 0.93 674 675 3 000
H0-Tanp
lO-Tanp BO-1 26/03/13 100.55 101.60 9.97 0.42 371 2 000
lO-Tanp BO-2 26/03/13 100.55 101.99 11.56 0.42 530 2 000
tO-Tanp BO-6 30/04/13 22/04/15 10.91 0.51 501 466 2 000
tO-Tanp BO-7 30/04/13 22/04/15 10.70 0.51 480 445 2 000
tO-Tanp BO-16 03/06/13 26/05/15 100.33 0.23 2 200 000 8.41 0.61 240 216 1 000
tO-Tanp BO-8 02/12/13 26/05/15 100.72 0.72 1 1 9.64 1.06 331 339 2 000
lO-Tanp BO-3 19/12/13 102.00 7.01 1.11 65 77 2 000
lO-Tanp BO-4 26/03/14 96.70 98.89 11.78 1.35 530 555 2 000
lO-Tanp BO-5 26/03/14 95.02 99.88 10.32 1.35 384 409 2 000
lO-Tawnp 5 21/07/16 8.74 3.15 177 253 2 000
SHEPFETUKAU CETU
PYCIrmnarPo
Py crvgpo 1 22/04/16 12/04/21 8.44 3.01 149 224 10 000
Py crvgpo 2 22/04/16 12/04/21 8.46 3.01 151 226 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 94.50 7.48 0.34 121 5 000
MocaHepro 3 06/12/12 28/11/14 100.28 100.45 7.55 0.13 136 5 000
MO3CK
MO3CK BO1 18/09/15 100.35 100.50 100.43 0.08 4 215 000 8.81 2.62 194 261 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 100.15 100.30 8.59 2.22 182 239 3 000
SHEN OrkK-5
OHEJ OrK-5 b-15 19/06/12 18/06/13 100.55 101.00 100.60 0.02 1 2000 7.67 0.64 163 142 4 000
OHEJ OrK-5 b-18 25/06/14 95.80 8.36 1.58 179 214 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.02 97.20 10.63 1.56 407 441 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 84.03 91.34 84.00 -3.06 2 158 15.24 2.91 831 904 5 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 95.80 97.00 10.70 1.74 408 449 6 000
TrK-1
TrK-1 03 25/12/12 14/12/21 7.65 0.18 142 2 000
TrK-1 02 02/07/13 01/07/14 98.60 99.00 8.58 0.68 250 233 5 000
TrK-1 01 13/03/12 11/03/14 90.00 100.00 99.00 9.00 1 2481 8.54 1.34 207 231 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.70 98.75 98.73 0.03 4 463 9.97 0.79 380 372 7 000
TrK-2
Trk-2 6O-1 17/09/13 85.01 85.96 85.96 54 5563 29.24 0.89 2301 2 299 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.00 98.36 0.11 2 2 10.83 0.96 456 458 5 000
UpKyTCKk3Hepro
Wpky TOHepro-1 28/11/13 91.00 106.00 9.40 1.01 309 315 5 000
Wpky TOHepro BO-1 08/04/14 86.00 7.52 1.41 102 129 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.90 100.28 100.00 1 46 117 8.40 0.85 219 215 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 9.03 1.36 255 280 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.62 99.75 97.61 -0.39 3 3 11.58 0.84 538 533 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 99.50 100.99 9.00 2.39 219 280 5 000
EBpoxum 3 18/11/15 14/11/18 94.00 99.29 9.21 2.69 233 301 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.70 103.58 4.33 0.90 4 000
AkpoH 3 23/05/12 20/11/13 101.45 102.10 7.94 1.02 163 169 4 000
AKpoH 4 27/05/14 18/05/21 96.76 9.31 1.51 277 309 4 000
AKpoH 5 27/05/14 18/05/21 94.51 9.31 1.51 277 309 4 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.48 99.21 10.14 1.41 364 391 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
JNCcP
Fpynna JICP 2 31/01/13 01/08/13 100.20 100.40 9.00 0.28 273 5 000
JICP 'pynn BO-1 26/06/12 25/06/13 100.61 100.95 10.24 0.66 419 399 2 000
JICP 'pynna BO-2 10/09/13 100.10 100.39 100.35 -0.01 2 6 9.79 0.87 357 354 2 000
JICP 'pynna 3 14/03/14 08/09/17 100.00 100.90 100.95 0.25 1 150 11.02 1.32 456 479 3 000
JICP pynna BO-3 20/03/14 98.31 98.55 98.51 -0.05 8 482 10.93 1.35 445 470 2 000
JICP 'pynna BO-5 24/07/14 95.80 96.10 96.10 -0.05 1 102 11.25 1.64 466 503 2 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem
OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.95 100.00 100.00 0.05 17 26 050 11.14 0.17 492 3 000
NenCneuCMy
NeHCneuCMY 1 07/12/12 100.80 100.95 100.93 -0.32 3 1739 9.19 0.13 300 2 000
NeHCneuCMY BO-2 23/05/13 100.07 102.00 -0.05 3 13491 9.11 0.35 284 2 000
TEXHOJIOTMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 98.41 99.45 9.29 4.14 216 304 8 000
POCHAHO 2 20/12/17 98.40 99.45 9.38 4.13 225 313 10 000
POCHAHO 3 20/12/17 98.40 99.20 99.10 0.15 2 20 000 9.33 4.14 220 308 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 100.50 100.64 7.00 0.11 82 19 000
A®K Cuctema 1 07/03/13 100.80 100.88 100.88 0.08 2 2 7.46 0.38 120 6 000
A®K Cuctema 2 14/08/12 12/08/14 97.01 8.32 1.70 171 210 20 000
A®K Cuctema 4 15/03/16 98.60 98.96 0.14 8 224 8.37 1.93 168 217 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 98.95 99.10 99.05 -0.01 8 336 12.17 0.72 606 592 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.10 100.20 100.15 -0.02 7 7 020 12.04 0.64 601 579 2 000
CutpoHukec BO-2 08/10/12 07/10/13 100.01 100.15 100.25 9 5151 12.05 0.94 579 580 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 95.00 100.49 8.39 0.55 244 214 10 000
POCBAHK BO1 25/06/13 25/06/13 100.30 100.45 8.34 0.66 228 209 5 000
POCBAHK BO2 08/07/13 86.00 8.89 0.70 280 264 5 000
POCBAHK A3 06/05/11 06/11/13 95.00 98.57 0.19 7 5104 8.52 1.00 222 227 5 000
POCBAHK BO4 12/09/14 12/09/15 100.45 100.54 100.50 0.01 6 20001 9.20 1.77 256 299 10 000
POCBAHK A5 06/05/11 07/11/14 96.71 97.75 96.71 -0.08 2 2 9.40 1.87 273 319 5 000
Anbda-baHk
Anbda-baxk 2 07/06/13 02/12/16 100.90 101.05 101.05 0.05 1 100 7.63 0.61 162 138 5 000
Anbda-Bank BO3 28/09/13 28/09/15 100.06 100.12 100.10 -0.01 5 11 002 8.50 0.92 225 225 10 000
Anbda-bBank 1 04/02/14 02/02/16 99.60 100.00 8.68 1.24 225 244 5 000
Anbda-Bank BO7 28/02/14 31/08/15 100.00 100.10 100.01 -0.09 2 2 8.76 1.30 231 253 5 000
MOM BaHk
MOM BaHk BO1 29/11/12 100.46 100.73 100.75 0.01 1 2 5.90 0.11 5 000
MOM BaHk BO4 16/12/12 16/12/14 98.50 100.20 98.51 -1.70 8 26 581 20.06 0.16 1385 5 000
MOM Bahk 8 09/07/13 09/04/15 100.05 100.09 100.09 -0.06 13 23157 9.10 0.71 300 285 6 000
MOM Bank BO2 21/03/14 86.00 100.35 9.11 1.36 263 288 5 000
HOMOC BaHk
HOMOC BbaHxk BO2 18/04/13 18/10/14 99.66 99.86 8.60 0.50 234 5 000
HOMOC BaHk 9 15/06/12 14/06/13 100.05 100.15 100.20 0.15 1 20 8.57 0.63 254 232 5 000
HOMOC BbaHnk BO3 09/08/13 09/08/15 100.00 100.30 100.30 0.04 2 10 001 8.92 0.78 276 267 5 000
HOMOC BaHk 12 25/08/13 28/08/13 99.60 99.90 8.72 0.83 253 247 5 000
HOMOC BbaHk BO1 24/02/12 24/02/14 100.00 100.25 100.00 -0.15 1 50 9.29 1.28 284 305 5 000
HOMOC BaHk 11 02/07/14 02/07/14 100.00 100.35 9.54 1.57 298 332 5 000
Bank 3EHUT
BaHk 3EHUT BO3 15/11/12 15/11/14 100.04 100.07 0.02 1 20000 7.78 0.07 3 000
BaHk BEHUT BO6 26/11/12 26/05/14 99.93 99.94 99.94 0.01 11 39036 7.88 0.10 171 5 000
BaHk BEHUT BO4 07/02/13 07/02/15 100.15 100.25 100.25 0.02 2 54 000 8.14 0.30 187 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.15 100.25 8.26 0.32 199 3 000
BaHk 3EHUT BO1 07/04/12 07/04/13 86.10 99.74 99.70 -0.10 1 10 000 8.33 0.47 207 5 000
BaHk BEHUT 5 05/06/12 04/06/13 100.35 100.50 8.48 0.60 248 223 5 000
BaHk BEHUT 6 02/07/13 01/07/14 100.45 100.55 100.55 0.05 3 5485 8.52 0.68 245 227 3 000
BaHk BEHUT 8 28/08/13 23/08/17 100.35 100.36 100.38 0.02 11 9544 8.90 0.84 271 265 5 000
BaHk 3EHUT BO2 22/09/12 22/09/13 7.63 0.91 139 138 5 000
BaHnk BEHUT BO7 12/04/14 12/04/15 100.25 100.35 100.35 0.05 1 1362 9.14 1.41 264 291 5 000
MpomcBA3b6aHk
Mpomce a36aHk BO2 20/02/13 18/02/15 100.05 100.53 8.63 0.34 236 5 000
Mpomce a36aHk BO4 20/02/13 18/02/15 100.05 100.28 8.63 0.34 236 5 000
Mpomce a3b6aHk 6 17/06/13 99.60 99.90 9.05 0.64 301 280 5 000
Mpomce a36aHk BO3 04/02/14 95.00 99.44 98.97 -0.04 2 880 9.67 1.24 325 343 5 000
Mpomce a36aHk BO7 06/09/14 06/09/15 100.55 100.75 10.02 1.74 339 381 5 000
Mpomce a3b6aHk 13 01/02/18 99.00 101.65 99.80 -0.95 2 2 12.67 3.96 556 643 5 000
Bank CI16
BaHk CIN6 BO1 09/10/12 09/04/13 8.27 0.04 5 000
BaHk CIlN6 BO4 13/12/12 12/12/13 100.00 100.05 8.55 0.15 235 3 000
BaHk CIM6 BO2 26/03/12 23/09/13 99.40 100.20 100.00 -0.40 2 15600 9.19 0.91 295 294 5 000
BaHk CIM6 BO8 07/10/13 05/10/15 100.30 100.30 0.19 1 10 000 9.37 0.95 310 312 5 000
MKB
MKB 7 15/01/13 14/07/15 100.20 100.40 100.35 0.13 8 138 210 8.06 0.24 179 2 000
MKB BO-01 22/02/13 22/02/14 99.81 99.95 99.87 -0.03 6 19199 9.02 0.35 275 3 000
MKB BO-03 27/04/13 27/04/15 9.52 0.50 326 4 000
MKB BO-02 25/09/13 25/09/15 99.00 99.96 99.96 0.06 3 9002 10.02 0.91 377 377 3 000
MKB 8 09/10/13 08/04/15 99.95 100.10 100.25 0.25 2 1001 9.70 0.95 343 345 3 000
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PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem

OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
MKB BO-04 15/10/12 15/04/14 100.00 100.04 100.04 0.05 9 9092 10.48 1.42 398 425 5 000
MKB BO-05 23/06/14 98.25 98.40 98.40 0.05 15 32 144 10.51 1.55 395 429 5 000
NETPOKOMMEPL,
MeTtpokommepu 5 19/12/12 21/12/14 100.50 100.79 8.00 0.17 178 5 000
MeTtpokommepy BO-01 03/09/13 03/03/15 86.01 100.40 100.15 0.15 1 10199 8.89 0.85 268 264 3 000
MeTtpokommepr, BO-02 23/08/13 23/08/15 99.99 100.29 101.00 0.85 1 1100 8.08 0.82 189 183 3 000
MeTtpokommepr, BO-03 23/02/14 23/08/15 99.08 100.57 9.65 1.28 321 341 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.75 99.85 99.85 0.10 1 12920 9.11 0.88 289 286 5 000
Ypancu6 05 28/02/14 25/08/17 100.00 100.10 100.10 0.02 3 62 001 9.83 1.29 338 359 7 000
JIK YPAIICUB
Ypancub Nuanir 6O-3 29/10/13 100.11 100.25 9.48 0.51 358 323 3 000
Ypancub Nuanir 6O-1 28/02/14 100.05 100.20 9.65 0.71 355 340 2 000
Ypancub Nuanir 6O-4 03/07/14 98.87 99.05 98.85 -0.02 1 1 10.15 0.91 390 390 3 000
Ypancub Nuanur 6O-5 05/02/15 100.97 101.10 10.99 1.07 465 474 3 000
Ypancub Nuanir 6O-6 10/02/15 100.00 101.00 12.00 1.08 565 575 3 000
Ypancub Nuanur 6O-7 22/04/15 10.99 1.14 461 475 2 000
Ypancub JNuamur 6O-2 12/01/15 101.35 101.55 11.16 2.00 445 496 2 000
Ypancu6 JNuamnur 6O-9 17/02/15 100.91 101.40 11.68 2.04 496 548 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 98.40 98.50 98.50 0.04 10 1421 12.24 0.77 609 599 3 000
PenKan BO-2 09/08/13 09/08/15 100.55 100.59 100.59 0.14 2 650 12.41 0.78 626 616 2 000
TKC BAHK
TKC BAHK BO3 21/08/12 18/02/14 100.15 100.25 100.25 6 1365 14.22 1.24 779 798 2 000
TKC BAHK BO4 18/04/13 16/04/15 100.20 100.25 100.20 14 4113 13.23 0.50 697 2 000
TKC BAHK BO6 16/07/13 09/07/15 100.30 100.64 100.30 -0.30 4 168 13.83 0.71 773 758 2 000
TKC BAHK 2 28/07/13 104.68 104.77 104.68 -0.02 14 1503 13.75 0.73 764 750 1 000
TKC BAHK BO1 20/09/13 101.50 104.00 12.18 0.89 595 593 2 000
TKC BAHK BO2 29/11/11  26/11/13 102.66 102.80 102.80 0.15 26 4378 14.10 0.99 780 785 2 000
CBasHon BaHk
CasasHon BaHk 1 08/08/13 06/08/15 99.92 99.95 99.95 -0.03 16 3192 14.75 0.77 860 850 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.05 100.15 9.49 0.07 5 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13 13/09/22 8.89 0.98 260 264 00000 000
Peco rapaHtus 01 01/09/14 22/08/22 100.00 100.20 9.36 1.74 273 315 5 000
EABP
EABP 3 29/10/13 25/10/16 99.90 100.00 99.90 -0.10 1 1 7.74 0.98 145 149 5 000
EABP 1 03/02/14 28/01/19 100.70 101.00 101.00 0.10 14 14 011 7.90 1.22 148 166 5 000
EABP 4 11/02/14 06/02/18 86.00 99.50 8.00 1.26 156 176 5 000
EABP 2 26/02/15 21/02/19 100.00 100.75 8.52 2.14 177 232 5 000
HOHukpeanT BaHk
OHuKkpeanT BaHk 4 13/11/12 10/11/15 96.00 100.64 9.46 0.07 10 000
lOHukpeanT BanHk BO02 30/08/13 27/02/15 100.21 100.27 100.75 0.53 1 1 7.71 0.84 151 146 5 000
OHukpeanT BanHk BO03 04/09/13 04/03/15 100.00 100.30 100.30 0.15 3 737 8.28 0.86 207 203 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 99.40 100.00 99.37 -0.03 1 1 8.42 0.85 221 217 5 000
OHukpeanT BanHk BO01 11/12/13 10/12/14 8.79 1.08 244 254 5 000
HOHuKkpeanT BaHk 1 07/09/16 84.00 9.01 3.39 199 279 5 000
PandpcpanzeH
PandxpaiizeH 4 06/12/11 03/12/13 100.95 101.07 101.00 -0.04 1 5000 7.94 1.06 160 169 10 000
Pandxpaiizen 6O-7 27/11/13 99.70 99.90 7.98 1.05 165 173 5 000
WMHI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 221 5 000
PyccCraHpapT
Py ccCranpapt BO-1 09/11/12 07/11/14 100.18 100.20 100.15 -0.02 4 1637 8.30 0.06 5 000
Py ccCranpapt BO-2 26/03/13 24/03/15 100.25 101.55 100.35 0.12 4 10 173 8.30 0.43 204 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.50 100.61 100.55 0.03 2 550 9.02 0.98 273 277 5 000
BocTt-3kcnpecc
BocT1-3kenp Bank BO-1 10/03/11 07/03/13 7.55 0.48 129 1 000
BocT1-3kenp BaHk BO-4 16/08/13 14/08/15 100.31 100.59 100.59 0.09 2 2380 10.63 0.79 447 438 3 000
BocT1-3kenp Bank BO-5 19/04/12 17/10/13 97.00 100.00 100.00 0.10 2 2081 10.25 0.97 397 400 2 000
BocT1-3kenp Bank BO-2 27/03/14 25/09/14 100.50 100.65 100.65 0.19 3 2 550 10.98 1.36 450 475 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 100.02 100.07 7.43 0.15 123 5 000
XK BaHk 5 19/10/11 17/04/13 100.11 100.32 8.66 0.49 240 4 000
XK BaHk BO-3 22/10/13 22/04/14 7.05 0.96 77 80 4 000
XK BaHk 7 26/04/12 23/04/15 10.10 2.21 334 390 5 000
BHIM Mapu6a
BHM Mapwu6a 1 29/03/14 99.20 100.05 8.43 1.39 194 220 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.90 99.20 8.84 0.69 276 259 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.95 100.00 8.92 0.86 271 267 4 000
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EsxenHeBHBINA 0030D

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

OdbepTthl lNMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
Py cqmHancbank 8 16/09/13 14/09/15 102.00 9.29 0.89 306 304 2 000
Py cdmHancbank 9 17/09/13 15/09/15 86.00 100.50 8.96 0.89 273 271 2 000
Py cdmHancbank 10 12/11/13 10/11/15 85.20 101.00 9.25 1.01 294 300 2 000
Py cdmHaHcBaHk 11 13/11/13 11/11/15 86.00 9.25 1.01 294 300 2 000
OENbTAKPEOUT
Nenbta Kpeant O3 07/08/13 07/08/15 100.34 100.50 100.50 -0.05 11 20 000 8.74 0.78 259 249 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 97.30 97.90 97.50 0.05 4 14 592 9.03 1.56 247 281 5 000
HNenbta Kpeant 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTMN baHk BO-3 01/11/12 30/10/14 100.07 100.16 7.88 0.04 4 000
OTMN baHk BO-2 04/03/14 03/03/15 100.20 100.36 100.36 0.06 17 84 600 10.45 1.30 400 421 6 000
OTIMN BaHk 2 25/03/14 97.37 97.40 97.36 -0.19 8 310 10.54 1.37 406 431 3 000
OTMN baHk BO-1 29/07/14 96.00 96.19 96.10 -0.09 2 4061 10.67 1.66 407 445 5 000
CKbB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.10 100.50 9.17 0.13 298 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.60 100.20 100.05 0.05 4 14 210 9.60 0.58 362 335 3 000
CKB-baHk BO-6 09/07/13 08/06/14 98.75 99.17 10.56 0.70 447 431 2 000
CKB-baHk BO-5 11/10/12 10/04/14 99.90 100.29 -28.82 1.40 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 100.05 100.14 100.09 1 5000 9.93 0.95 366 368 5 000
KpenEs pbaHk 6 21/08/12 18/02/14 9.83 1.27 339 359 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 100.05 100.23 100.23 0.12 14 22 077 10.02 1.24 359 378 5 000
KpenEB pbaHk BO-1 27/04/14 9.80 1.41 330 357 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 99.80 99.90 100.00 1 45 9.20 0.96 293 295 5 000
LleHTp-UHBECT
LieHTpNHBECT BO-1 18/12/12 17/06/14 100.00 100.07 8.13 0.16 192 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 100.00 100.20 7.30 0.16 109 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.35 100.35 0.05 1 5000 9.16 0.50 290 2 000
LleHTpUHBECT 2 25/06/13 24/06/14 100.60 100.65 100.65 4 15100 9.57 0.66 352 332 3 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 85.70 5.50 0.17 5 000
Cassbbank 04 24/04/13 13/04/22 9.99 0.49 373 5 000
Casasbbank 05 16/04/15 07/04/22 9.73 2.44 291 353 5 000
KpanuHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 100.49 10.78 0.98 449 453 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp BO0O1 03/03/13 03/03/14 90.00 100.20 11.23 0.37 496 2 000
Cy pocTp 04 10/04/12 08/10/13 98.51 99.97 13.06 0.95 679 681 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 85.30 99.69 -0.46 1 1 9.95 0.29 368 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.30 100.40 100.40 0.25 5 92 10.11 0.48 385 2 000
MeTtannuHBecT6aHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.13 100.23 100.18 -0.03 8 500 9.08 0.17 286 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 96.21 99.50 10.28 1.66 368 406 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 100.20 100.00 2 4100 9.98 0.48 372 2 000
MepsBobaHk BO1 25/04/12 24/04/13 10.00 0.49 374 2 000
MepsobaHk BO3 24/09/13 22/09/15 99.16 100.09 11.16 0.91 492 491 2 000
CMIN Baxk
CMI Bank 01 27/11/12  23/05/17 100.15 100.40 8.62 0.11 245 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.80 100.30 12.06 0.85 585 581 2 000
JNNIOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 100.24 9.24 0.30 297 3 000
JIOKO-BaHk 05 25/07/13 23/07/13 100.06 100.05 -0.01 2 2 10.24 0.74 412 399 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.35 100.49 100.49 0.14 1 1 10.32 0.79 416 407 3 000
YBPuP
YBPP 2 29/10/12 01/05/14 9.49 0.03 2 000
YBPP BO1 01/10/13 29/09/15 100.30 100.34 100.30 0.10 4 3845 12.51 0.92 626 626 2 000
3ancu6komGaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 99.80 100.00 99.80 0.05 1 1 11.07 0.17 485 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.35 101.00 100.55 3 2296 12.07 0.79 590 582 2 000
TaTtdoHab6aHk
TatdoHabaHk BO-3 29/11/12 27/11/14 100.00 100.19 100.05 4 16 871 11.85 0.11 567 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.
TaTdoHaGaHK 7 16/12/11 14/12/12 99.02 99.01 -0.99 1 1 17.21 0.15 1100 1 000
TaTtdoHaGaHk BO-4 19/02/13 17/02/15 99.97 99.99 99.99 -0.01 11 14 856 11.54 0.34 527 3 000
TaTdoHaGaHK 6 28/02/12 26/02/13 99.01 100.08 11.56 0.36 529 2 000
TaTtdoHaGaHk BO-5 09/04/13 07/04/15 99.46 99.90 99.90 0.40 1 22 11.56 0.47 530 2 000
TaTtdoHaGaHk BO-1 28/06/12 26/12/13 98.00 100.05 11.03 1.11 467 479 2 000
TaTtdoHaGaHk BO-2 18/10/12 17/04/14 100.00 100.15 100.15 0.01 3 3800 12.54 1.41 604 631 2 000
PErMOHANBbHbLIE
MOCKBA
Mocksa 61 03/06/13 104.75 105.59 105.50 3 13501 6.05 0.60 5 30 000
Mocksa 53 01/09/13 100.07 100.30 100.30 0.23 1 5000 6.74 0.85 53 49 15 000
MockBa 63 10/12/13 109.17 110.00 6.78 1.06 45 53 15 000
MockBa 62 08/06/14 108.30 108.65 108.32 -0.18 23 17 623 7.16 1.49 63 93 35 000
Mocksa 39 21/07/14 97.46 101.50 7.30 1.65 70 108 10 000
Mocksa 64 24/06/15 98.32 99.09 98.33 0.12 6 60 000 7.84 2.44 102 164 20 000
Mocks a 44 16/11/15 105.02 7.43 2.55 58 123 40 000
Mocks a 56 22/09/16 97.50 98.95 97.50 -0.50 1 1 7.90 3.48 87 168 20 000
Mocksa 49 14/06/17 97.10 97.90 97.60 -0.10 3 25002 7.76 3.95 65 152 25 000
Mocke a 48 11/06/22 89.70 91.65 91.20 -0.30 2 140 8.05 6.90 62 144 30 000
MOC OBn
MockoB ckast O6n 8 11/06/13 99.01 104.99 7.66 0.62 164 141 19 000
MockoB ckas O6n 7 16/04/14 99.70 99.78 99.78 0.03 2 8 8.33 1.43 182 210 16 000
HUXEINOPOOCKAA OB
Hwuxeropoackas O6n 5 02/12/12 100.51 100.67 100.67 -0.08 1 63 7.01 0.12 83 3 000
Hwxeropoackas O6n 4 17/11/12 99.29 102.05 7.13 0.08 3 000
Hwuxeropoackas O6n 6 07/10/15 99.27 100.20 8.23 1.82 158 202 5 000
Hwxeropoackas O6n 7 16/11/16 103.00 103.10 8.64 2.21 187 244 8 000
CAMAPCKAS OB
Camapckas O6n 6 10/05/13 103.87 103.95 7.99 0.53 206 174 2 000
Camapckasi O6n 5 19/12/13 101.70 102.36 7.99 1.11 163 175 8 000
Camapckas O6bn 7 30/11/16 98.20 98.12 1 3 8.67 2.09 194 247 12 000
AKYTUA
Aky Tna 1 11/04/13 99.76 100.25 7.61 0.47 135 3 000
Aky A 9 19/09/13 101.40 101.65 7.78 0.65 173 153 2 000
Aky Tna 7 17/04/14 100.00 100.40 8.03 1.35 155 180 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpai 2 14/12/12 86.00 99.87 0.15 2 000
KpacHopap 02 05/11/15 100.25 100.80 8.51 1.15 213 227 1 000
KpacHopapckuii kpan 3 27/09/14 100.00 100.60 8.20 1.37 171 197 4 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpan 4 08/11/12 100.11 100.19 100.19 -0.01 3 60 7.01 0.05 10 000
KpacHosipckuit kpaii 5 29/11/16 101.80 102.30 8.26 1.50 172 204 9 000
KOMU
Komu Pecn 7 22/11/13 98.30 100.65 8.14 0.57 217 189 1 000
Komu Pecn 9 18/10/14 97.00 100.00 9.60 1.44 309 337 2 000
Komu Pecn 8 03/12/15 86.02 96.00 8.50 2.30 171 230 1 000
Komu Pecn 10 15/12/16 8.99 2.35 219 279 2 000
yaOMYPTUA
Yamy ptusi 05 24/11/16 103.50 104.99 9.00 2.48 217 280 2 000
KOCTPOMCKASA OBINACTb
KocTpomckas obnactb 5 20/12/12 100.24 100.27 100.24 0.01 4 1923 7.76 0.17 154 3 000
KocTpomckas obnacTtb 6 17/11/16 101.00 101.19 101.05 0.06 10 36 012 9.23 1.86 257 302 4 000
BOJIOroACKAs OB
Bonoroackas obn. 02 14/12/16 102.95 103.45 103.45 1 40 9.47 2.31 268 327 3 000
PECN KAPENMUA
Kapenus 14 30/11/16 101.81 102.00 8.89 1.71 228 268 1 000
SAPOCIIABCKASA OBJACTb
ApocnaBckas O6n 9 16/05/13 98.00 100.70 7.62 0.56 166 137 3 000
Apocnasckas O6n 10 15/04/14 99.50 99.88 8.06 1.18 166 182 3 000
ApocnaBckas O6n 11 21/08/15 101.00 101.50 8.70 2.21 194 250 3 000
PA3AHCKAS OBIACTb
PsasaHckas O6n 1 27/11/14 98.95 100.00 8.40 1.11 204 216 2 000
XMAO
XMAO-tOrpa 7 20/12/12 100.37 100.57 6.91 0.17 69 2 000
XMAO-tOrpa 8 19/12/13 103.10 104.10 8.10 1.09 175 185 2 000
CBEPOJIOBCKASA OBIACTb
Ceepparnosckas obn. 01 11/12/16 87.00 102.20 8.13 1.82 148 192 3 000
TBEPCKAA OBIIACTb
Teepckaa O6n 6 12/06/14 97.01 103.40 9.01 0.81 284 276 3 000
Teepckaa O6n 5 26/12/13 106.50 107.45 107.45 -0.05 1 5 8.64 1.10 228 240 4 000
Teepckaa O6n 7 15/12/15 98.40 98.50 98.50 0.01 12 4455 9.43 2.50 259 323 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 29/04/15 106.250 106.580 1.10 0.97 2.39 -0.25 66
RUSSIA'17 3.25% usD 04/04/17 106.363 106.787 1.76 1.66 4.18 101
RUSSIA'18 11% usD 24/07/18 147.645 148.908 2.15 1.96 4.59 0.01 121
RUSSIA'30 7.5% usD 31/03/30 127.736 127.996 2.74 2.70 5.57 0.19 133
RUSSIA20 5% USD 29/04/20 117.000 117.500 2.50 2.44 6.33 0.12 118
RUSSIA'22 4.5% USD 04/04/22 113.105 113.342 2.90 2.88 7.90 0.29 127
RUSSIA'28 12.75% USD 24/06/28 198.145 199.355 4.16 4.09 9.29 0.25 214
RUSSIA'42 5.625% USD 04/04/42 121.278 121.511 4.34 4.33 15.99 -0.31 182
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% USD 22/07/13 101.416 101.541 1.61 1.36 0.49 133
GAZPR'13 5.625% USD 22/07/13 102.300 102.600 0.89 0.29 0.49 59
GAZPR'13 9.625% USD 01/03/13 103.000 103.150 1.07 0.67 0.35 79
GAZPR'13 7.343% USD 11/04/13 102.750 103.000 1.37 0.85 0.46 109
GAZPR'13 7.51% USD 31/07/13 104.650 104.850 1.38 1.13 0.75 108
GAZPR'14 10.5% USD 25/03/14 111.094 111.844 2.52 2.01 1.33 -0.29 219
GAZPR'14 10.5% uUsD 08/03/14 111.150 111.900 2.23 1.71 1.29 -0.05 190
GAZPR'14 8.125% uUsD 31/07/14 109.875 110.100 2.38 2.25 1.66 202
GAZPR'15 5.092% uUsD 29/11/15 107.343 107.828 2.61 2.45 2.86 -0.01 212
GAZPR'16 6.212% uUsD 22/11/16 111.983 112.444 3.06 2.95 3.61 -0.07 243
GAZPR'18 8.146% uUsD 11/04/18 122.611 123.610 3.56 3.38 4.62 0.03 268
GAZPR'19 9.25% uUsD 23/04/19 131.565 132.065 3.73 3.66 5.24 0.04 268
GAZPR'22 6.51% uUsD 07/03/22 119.145 119.652 4.04 3.98 7.32 0.31 249
GAZPR'34 8.625% uUsD 28/04/34 144.983 146.058 5.14 5.08 11.64 0.79 288
GAZPR'37 7.288% uUsD 16/08/37 129.644 130.159 5.16 5.13 13.19 0.60 279
TpaHcHed T
TRANSN'13 7.7% uUsD 07/08/13 104.649 106.649 1.72 -0.72 0.77 -0.02 141
TRANSN'14 5.67% uUsD 05/03/14 105.490 105.957 1.58 1.25 1.32 -0.47 126
TRANSN'18 8.7% USD 07/08/18 129.348 129.723 3.12 3.06 4.76 -0.10 216
PXO
RZD'17 5.739% USD 03/04/17 112.101 112.581 2.82 271 4.00 0.09 212
CoBkomdcnoT
SOVKOM'17 5.375% USD 27/10/17 101.761 102.761 4.97 4.75 4.35 -0.18 419
FTOCBAHKU
BTB
VTB'12 6.609% USD 31/10/12 100.069 100.096 2.05 0.71 0.02 0.17 193
VTB'15 6.465% USD 04/03/15 107.015 107.508 3.35 3.14 2.22 -0.02 295
VTB'18 6.315% USD 22/02/18 106.397 106.772 4.93 4.86 4.59 0.16 409
VTB'18 6.875% USD 29/05/18 109.122 109.621 4.99 4.89 4.67 0.08 411
VTB'20 6.551% uUsD 13/10/20 107.827 108.326 5.33 5.26 6.40 0.17 403
VTB'35 6.25% uUsD 30/06/35 107.091 107.487 5.69 5.66 12.55 -0.01 337
BaHk MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 102.899 103.149 2.03 1.59 0.54 0.02 175
BANK OF MOS'15 6.699% USD 11/03/15 107.200 107.700 3.52 3.31 2.23 -0.10 312
BOM CAPITAL'15 6.699% USD 11/03/15 99.005 100.005 7.16 6.69 2.22 0.01 685
B3b
VEB '16 5.125% uUsD 27/05/16 104.806 105.806 3.68 3.39 3.27 0.09 313
VEB'17 5.45% uUsD 22/11/17 110.100 110.603 3.27 3.17 4.45 -0.09 245
VEB'20 6.902% uUsD 09/07/20 119.380 119.878 3.96 3.89 6.16 -0.34 267
VEB'25 6.8% uUsD 22/11/25 119.837 120.333 4.75 4.70 9.06 -0.41 281
Masnpom6 aHk
GAZPROMB'13 7.933% uUsD 28/06/13 104.000 104.250 1.96 1.60 0.66 167
GAZPROMB'14 6.25% USD 15/12/14 106.052 106.352 3.30 3.16 2.00 -0.05 292
GAZPROMB'15 6.5% USD 23/09/15 108.002 108.401 3.58 3.44 2.70 313
PCXB
ROSSELKH'13 7.175% USD 16/05/13 103.000 103.375 1.78 1.12 0.54 149
ROSSELKH'14 7.125% USD 14/01/14 105.875 106.125 2.22 2.02 1.17 190
ROSSELKH'14 9% USD 11/06/14 111.000 111.300 2.10 1.93 1.51 175
ROSSELKH'17 6.299% USD 15/05/17 111.970 112.468 3.44 3.33 3.97 -0.12 273
ROSSELKH'18 7.75% USD 29/05/18 120.127 120.628 3.73 3.64 4.63 -0.09 283
ROSSELKH'21 6% USD 03/06/21 105.254 105.879 4.41 4.23 3.24 -0.09 387
CbepbaHk
SBER'13 6.48% USD 15/05/13 102.850 103.075 1.34 0.94 0.54 105
SBER'13 6.468% USD 02/07/13 103.200 103.575 1.77 1.24 0.67 147
SBER'15 5.499% usD 07/07/15 107.891 108.280 2.46 2.32 2.52 -0.01 202
SBER'17 5.4% usD 24/03/17 108.326 108.825 3.36 3.24 3.99 -0.09 267
SBER'21 5.717% usD 16/06/21 109.811 110.811 4.34 4.21 6.91 0.24 288
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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 24/04/13 103.400 103.600 2.01 1.62 0.50 173
EVRAZ'15 8.25% uUsD 10/11/15 109.815 110.307 4.75 4.58 2.68 -0.09 430
EVRAZ'18 9.5% UsD 24/04/18 114.829 115.842 6.27 6.07 4.49 -0.42 547
EVRAZ'18 6.75% UsD 27/04/18 102.499 103.499 6.21 6.00 4.56 -0.74 537
AnbsiHc Onn
Alliance '15 9.875% UsD 11/03/15 107.700 108.200 6.33 6.12 2.17 601
Anpoca
ALROSA'14 8.875% UsD 17/11/14 111.242 111.705 3.20 2.98 1.88 -0.16 283
ALROSA'20 7.75% UsD 03/11/20 115.047 115.552 5.41 5.34 6.08 -0.31 412
Bbimnenkom
VIMPELC'13 8.375% UsD 30/04/13 102.800 103.300 2.88 1.92 0.50 -0.30 259
VIP FIN'16 6.493% UsD 02/02/16 106.840 106.840 4.23 4.23 2.97 -0.35 373
VIMPELC'16 8.25% UsD 23/05/16 111.752 112.260 4.65 4.50 3.10 -0.16 413
VIMPELC'18 9.125% uUsbD 30/04/18 118.318 118.835 5.26 5.16 4.39 -0.68 442
VIP FIN'21 7.748% uUsbD 02/02/21 110.500 111.500 6.11 5.96 6.28 -0.63 478
JNykownn
LUKOIL'14 6.375% uUsbD 05/11/14 108.871 109.067 1.90 1.81 1.89 -0.03 151
LUKOIL'17 6.356% uUsbD 07/06/17 114.841 115.244 2.90 2.81 4.04 0.05 217
LUKOIL'19 7.25% uUsbD 05/11/19 121.563 122.075 3.73 3.66 5.63 0.04 251
LUKOIL'20 6.125% uUsbD 09/11/20 114.890 115.399 3.95 3.88 6.44 0.34 258
LUKOIL'22 6.656% uUsbD 07/06/22 122.399 123.175 3.85 3.76 7.37 0.49 226
MTC
MTS'20 8.625% uUsbD 22/06/20 123.947 124.456 4.84 4.77 5.85 0.35 360
HOBAT3K
NOVATEK'16 5.326% uUsbD 03/02/16 108.000 109.000 2.75 2.45 3.03 223
NOVATEK'21 6.604% uUsbD 03/02/21 118.500 119.000 3.96 3.90 6.59 257
CeBepcTanb
SEVERSTAL'13 9.75% uUsbD 29/07/13 106.400 106.550 1.30 1.11 0.74 0.12 100
SEVERSTAL'14 9.25% uUsbD 19/04/14 110.130 110.430 2.28 2.09 1.42 0.03 194
SEVERSTAL'17 6.7% uUsbD 25/10/17 108.624 109.134 4.74 4.63 4.24 -0.16 398
TMK
TMK'18 7.75% uUsbD 27/01/18 104.042 105.042 6.82 6.60 4.36 0.10 606
THK
TNK '13 7.5% uUsbD 13/03/13 102.519 105.519 0.95 -6.39
TNK-BP'15 6.25% uUsbD 02/02/15 108.398 109.312 2.43 2.03 2.13 -0.01 202
TNK-BP'16 7.5% uUsD 18/07/16 116.561 117.060 2.80 2.67 3.31 0.04 222
TNK-BP'17 6.625% uUsbD 20/03/17 114.816 115.825 3.01 2.78 3.91 -0.38 232
TNK-BP'18 7.875% uUsD 13/03/18 122.464 123.498 3.29 3.10 4.56 0.17 242
TNK-BP'20 7.25% uUsbD 02/02/20 122.772 123.843 3.66 3.51 5.87 0.37 244
YACTHbIE BAHKU
Anbkda-BaHk
ALFA BANK'13 9.25% UsD 24/06/13 104.500 104.850 2.40 1.89 0.65 211
ALFA BANK'15 8% UsD 18/03/15 108.871 109.856 4.08 3.67 2.23 -0.03 370
ALFA BANK'17 7.875% UsD 25/09/17 110.380 110.750 5.44 5.36 4.19 471
Homoc BaHk
NOMOS BANK'12 9.25% USD 17/12/12 100.900 101.025 3.01 2.19 0.15 -0.10 279
NOMOS BANK'13 6.5% UsD 21/10/13 101.692 102.192 4.73 4.22 0.98 448
NOMOS BANK'15 8.75% USD 21/10/15 106.366 107.366 6.38 6.02 2.71 -0.01 599
MpomcBA3bL6aHk
PROMSVYAZB'13 10.75% USD 15/07/13 104.880 105.130 3.84 3.51 0.70 0.05 357
Promsvyazb'l4 6.2% UsD 25/04/14 101.242 101.742 5.33 4.98 1.42 -0.01 506
PROMSVYAZB'15 12.75% USD 27/05/15 112.502 113.502 7.36 6.96 2.21 -0.24 704
PROMSVYAZB'16 11.25% USD 08/07/16 108.504 110.504 8.52 7.92 3.07 0.04 811
XK®db
HOME CREDIT'14 7% UsD 18/03/14 102.925 104.417 4.81 3.73 1.35 453
]
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EsxenTHeBHBIN 003

HNHaBecTUIIUOHHBIN /lemapTaMeHT

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

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

WERB: http://www.zenit.ru

HauvaasHuk /lemaprameHnra
3aMm.HauajbpHUKA /lemapraMeHTa
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHAIUTHK, 33/1efCTBOBAHHBINA B HAINMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHHMsAMM WIM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. bank 3EHUT He Hecer
OTBETCTBEHHOCTH 34 OLIEPAIMH TPETHUX JINI], COBEPILIEHHbIE 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 MHCTPYMEHTOB M SMHTEHTOB He IIPETEH/YIOT Ha IOIHOTY. IIpOoIIbe IOKa3aTe Il He SIBJISIOTCS TapAaHTHel CBOero mosropeHus B Oyaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBUX 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 HHGQOPMAIMOHHBIX Le/sIX M He SB/IIETCS MpPEeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [IOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ysA 0630p JIMIIb B KauecTBe OJHOTO U3 CPEZICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BElIeHHbIX pemmeHuid. 0630p moarorosien bankom 3EHUT 1 pacpocTpaHeHUs! Cpefid NPOQeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTD JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX Ul MOKYINKH HJIM IIPOAAKH HeNpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Banx 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKMM (PUHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE MJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEIOCTABJIATh YCJIYTH (HHAHCOBOTO COBETHHMKA U BBICTYIIATh OPraHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOIT U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IIOKYMEHTAIMsI MOXKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.
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