0Ar0BOM
PbIHOK

Hl

2 HOSIOpsI 2012 T.

m BAHK
willl SEFTAT

BAHKOBCKASI TPYIITIA 3EHUT

ExcedHesHbLll 0630Dp

OcHoBHBIE cOOBITHA /CTP. 2/

BHenrHui peIHOK oJjra /crp. 3/

e PBIHKM c ONITUMU3MOM OKUZAIOT JAHHBIX 110 PBIHKY TpyzAa CIIIA

JleHeKHO-KpeUTHBIN PBIHOK /CTP. 4/
¢ PriHOK 3aBepIIaeT HEeAeJII0 HEB3pavYHO

e Py6;1b HEMHOTO YKPEIHJICA HA BHEIITHEM ONITHUMU3Me

Poccuiickuii J0JITOBOU PBIHOK /CTp. 5/
¢ B EBpoOoOH/1aX pacIMPUINCh KOPIIOPATHBHBIE CIIPS/IbI

. I_[eHI)I Ha JIOKaJIbHOM PBIHKE€ HEM3MEHHBI

ITepBUYHBINA PHIHOK /CTP. 6/

IIpuiaoxxenusn

* Pesysnprarhl TOproB py6sieBbIMU obsuranusamu Ha MMBB /crp. 7/
¢ Kaptsl moxomHOCTH py0JIeEBOTO PBIHKA /CTP. 17/

* Pesysnprarhl TOproB eBpoboHaMu /cTp. 18/

» KapTsl 1OXOZHOCTH PBIHKA €BPOOOH/IOB /CTp. 19/

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI
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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHU PHIHOK A0JTAa
UST-10 yield 173 A 0.03 1.39
UST 10-2Y sprd 144 A 3 117
EMBI+Glob. 293 V¥ -3 270
EMBI+Rus sprd 159 A 2 141
Russia’30 yield 289 A 0.03 2.72

JleHeKHBII PHIHOK

Libor-3m 031 m 0.00 0.31
Euribor-3m 020 m 0.00 0.20
MosPrime-1m 6.76 A 0.04 6.15
Kopcuera B 11B 706.2 Y -9.7 446
Jlenos. B ILIB 802 V¥ -21.1 61
NDF RU 3m 6.4 A 0.1 6
Ba/IIOTHBII PEIHOK

USD/RUB 31295 Y -0.058 29.54
EUR/RUB 40516 Y -0.152 38.81
EUR/USD 1294 VY -0.002 1.21
Kopsuna 11B 35486 V¥ -0.096  33.70
DXY Ungexc 80.047 A 0.128 78.85
(I)OHI[OB]:IQ HHIEKCBI

RTS 14435 V -0.1% 1228
Dow Jones 13232.6 A 1.04% 12101
DAX 73357 A 103% 5969
Nikkei 225 8947 A 117% 8296
Shanghai Comp. 2104.4 A 0.60% 2004
ChIpbeBbIe PEIHKH

Hedrs Urals 108.2 A 0.63% 88
Hedrs Brent 10082 VY -0.29% 89
3omoro 17143 Y -0.23% 1540
CRB Index 296.9 A 0.35% 267

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI
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3Ha4. A 3a JleHb MIN.

Price Return

OFZ 119.3 1.03 107.5
Muni 111.0 0.13 109.6
Corp g V -0.04 110.7
Corp-10 153 VY -0.03 115.1
Total Return

OFZ 273.5 0.86 233.3
Muni 347.7 124  324.8
Corp 346.0 0.65 323.6
Corp-10 347.2 0.86 324.6
OGpeM TOProB B cermeHTe (MIH py6.)

OFZ 462 VY -231 o
Muni 981 507 10
Corp 7 053 2082 19

Hcmounux: MMBB, bark BEHUT
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I's1aBHBIE HOBOCTU

PbIHOK

CraBKa IepPBOro KymoHa NATWIETHUX oGauramuii 3A0 «EBpoiiaH» cepusl 03 00beMOM 5 MJIPA Py0. onpeaeieHa B pa3Mepe

11,25% rOAOBBIX, YTO COOTBETCTBYET JOXOTHOCTH K AByXJIETHEMH odepre B pazmepe 11,57% rogoBbix. /IuTepdaxc/

AKB «TpaHckanuTajJ0aHK» NPUHAI M YyTBEPAWI PelIeH’e O Pa3MeIleHUH BBIIyCKa O0JUranuii cepur 03 CpoKoOM 5,5 JIeT U

o0bpeMoM 1 MiIpJ pyo. /UuTepdakc/

OAO AHK «bamnedTts» 3axaounio ¢ Shell oarocpounsiii kOHTpakT Ha MOKYNnKy HedTH. KOHTpaKT 3aKII04eH /10 25 HOSAOpA 2014

roga. CymMMa c/ieJIKu oIipesieieHa B pa3Mepe 710 122,4 Miipa py6. /UuTepdakc/

OcHOBHBIC COOBITHUA:

BHE PbIHKA / HA pPbIHKE

Buepa: 01.11.2012 — yeTBepr

Crarucruka CIITA: Initial jobless

* Bermuiata kynoHa: TpancKpegur®axkropunr, 02 (12%, 89.7 wmiuH pyb.), A-
WnxkunaupunruBecr, 01 (8.5%, 74.1 muH py6.), OTII Bauk , BO-03 (10.5%, 209.4 MmiaH py6.),
Gallery Media, 2015 (10%, 2.5 MuiH 10/11.), Jomamuue {leasru, 01 (19%, 94.7 muiH py6.), CUBYP
XosaauHr, 01 (10.47%, 78.3 MitH py6.), Tarreaekom, 04 (8.25%, 61.7 MiH py6.)

* IToramenue: TpancKpeaur®akropuur, 02 (1.5 mipxa py6.), Pocreaexkom - Ypaa (ObIBuI.
Ypaunceaspuadopm), BO-01 (1 mipyx py6.), CUBYP Xouaausr, 01 (1.5 mipa py6.), Tarresexom,
04 (1.5 MiIpA Py6.)

* Pazmemienue: Ceasp-bank, BO-01 (5 mupg py6.)

Ceroausa: 02.11.2012 — MATHUIA

claims, Continuing claims, ISM
Manufacturing, ADP  Employment
Change

Crarucruka CIITIA: Change in

Nonfarm payrolls, Unemployment Rate,
PMI Manufacturing

* Bermuiara kynona: HC-¢punanc, BO-01 (10.5%, 104.7 muH py6.), Boarorpaackasa o0Jiacrs,
35002 (8.99%, 112 muiH py6.), Poccus, 26198 (6%, 2.5 miipa py6.), Fazmpom, 2017-2, EUR (LPN8)
(5.44%, 27.2 muH py6.), Jomamaue denbru, o1 (19%, 94.7 muH py6.), CUBYP XoaauHr, 01
(10.47%, 78.3 muH py6.), Tarresnexom, 04 (8.25%, 61.7 muH pyb.)

* Odpepra: BUHBAHK, 02 (1 mipz py6.), YBPuP, 02 (2 miipza py6.)
e IToramrenue: Poccusa, 26198 (42 wipg py6.),
(Warehouse) (5.2 mipza py6.)

* Pazmemenne: Pychunanc Bank, BO-03 (4 mipn py6.), AJIPOCA, BO-o1 (5 mipn py6.),
AJIPOCA, BO-02 (5 muipz py6.)

Hanuonaapubiit 6ank TPACT, 2012

05.11.2012 — MOHEAEIbHUK

Craructuka CIIIA: ISM Non-

Manufacturing

I BAHK
il SEHMT

02.11.2012

* Bermuiara kymona: AJIPOCA, 2020 (7.75%, 38.7 i py6.), Bauk Pycckuit crangaprt, BO-06
(9.4%, 236.9 muiH py6.), F'asnpomGauk, 2019 (LPN) (7.25%, 18 miuH py6.), HaTypucr, BAO, 2013
(CLN) (10.5%, 4.9 TbiC mosn.), Crparerua-ausuHr, 02 (8%, 9.9 win py6.), POCBAHK, 8 (A3)
(6.9%, 172.9 muH py6.), POCBAHK, 10 (A5) (7.4%, 185.5 muH py6.), JIykoiut, 2014 (LPN) (6.375%,
28.6 muH qo.), Jlykoii, 2019 (LPN) (7.25%, 21.7 mun py6.), Kuiacrpoit (panee UK
Crparerus), 02 (8%, 6.1 i py6.)

* Odepra: OTII Bank , BO-03 (4 miupz py6.)




EsxenHeBHBINA 0030D

BHenrHu# PHIHOK A0JITa

PBIHKM ¢ ONITUMU3MOM O:KHUJAIOT JAaHHBIX MO PHIHKY Tpyzaa CIIIA

Cnpoc Ha pHUCK Ha BHEIIHUX IUIOMIA/ZIKAX PACTET, WHBECTOPHI HAYMHAIOT OCTOPOKHO
repecMaTpuBaTh, BO3MOXKHO, H30BITOYHO HEraTHBHbIE OXKHAAHUA 3aMelJIeHHs MHUPOBOU
SKOHOMHKH. OTH OIlaCeHUsi pa3BeHBaeT sKoHOMHUeckas crarucruka B CIIIA, kortopas B
GOJIBIIMHCTBE ObUIA CHJIBHOM. B WacTHOCTH, JJaHHBIE II0 3aHATOCTH OT areHtcTBa ADP manm
MO3UTHBHYIO MMPOEKIUI0 Ha CETOJHSAIIHION MyOIUKaIui0 ObUIMATBHBIX AaHHBIX MUHTPYyAA.
ITo ouerke ADP 3aHATOCTh B YACTHOM CEKTOPE B OKTSOpE yBEJIHUMIACh Ha 158 THIC. IPOTUB 114
TBHIC. B CEHTsAOPE, YTO 3aMETHO JIydllle IPOrHo3a B 131 Thic. ExxeHeeIbHbIE JaHHbBIE IO PHIHKY
TpyZia TaK)Ke OKA3aJIUCh JIydlle OXKUAAHUN. ITU HUGPHI TOBOPAT O TOM, YTO OKTSIOPbCKUE
nanHple MUHTpyZa [JOJDKHBI, KaK MUHHMYM, OIpaBAaTh IIPOTHO3 B3aHATOCTH B 125 THIC.,
ITOCKOJIbKY BBICOKA BEPOSTHOCTD IO/IEPKKH PHIHKA TPY/ZIa CO CTOPOHBI TOCCEKTOPA.

B DpOMBINUIEHHOM CEKTOpe aKTUBHOCTh IpOoJosDKaeT pactu. Mupekc ISM B okrsabpe
MOAHSAJICA [0 51.7 1. IPOTHUB 51.5 II. B CEHTAOpe (IIPOTHO3 CHIKEHUA [0 51 I.). YUHUThIBAs
HE/IaBHO OIyOJIMKOBAaHHYIO IIpe/iBapuTesIbHyI0 oueHKy BBII 3a 3-uii kBapras, B KOTOpOH
OTMeYasICs yMEPEHHBIH POCT IOTPEOUTENBCKUAX PACKXOOB U CTATHAIIUIO B 3aIIacax, HOBBII UK
aKTHUBHU3AIMK IIPOMCEKTOpa 3a c4eT (aKTopa 3aIacoB MOXKET IPOU30HTU yXKe B TEKyIleM
KBapTaJe.
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Baadumup Eecmugbees
v.euvstifeev@zenit.ru

Kpusasa US Treasures
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Hcemounux: Reuters

Cuapaast EMBI+ (Poccus, Bpazwians)

—EMBI+ Global Spread, G EMBI+ Russia Spread, 6.0

—1 MBI+ Brasil Spread, 6.1
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JleHeKHO-KpeIUTHBIN PIHOK

PoiHOK 3aBepuiaeTr HeJAE/II0 HEB3PpAYHO

VI/I0BHUA JIOKQJIBHOTO JIEHEXKHO-KPEAUTHOIO PBIHKA TaK M He CMOIVIM BOCCTAHOBUTBCA 32
TEKYLIyI0 HeZEeII0, IOCJIEe OKOHYAHHUS HAaJOroBOro Iiepuoza OKTAOpA. KpaTkocpouHble
NIPOILIEHTHBIE CTaBKU OCTAIOTCA He TeX jKe YPOBHAX, YTO M B Haudase Hejenu: Ha peiHKe MBK
CTOMMOCTD KPEZWTOB OBEPHAUT Jiepkayiach Ha yPOBHE 6.50% TOZOBBIX, MEKIMIEPCKOTO PEIO
Ha 1 JieHb — 6.40% ropoBbix. Ha aykiponax npsmoro pero ¢ 1B PO 6aHkaM yaaoch IpUBJIEYb
MIPAKTUYECKU BeCh 3asBJIEHHBIN 00beM — 330 MJIPA py0. IIpH cpoce B 333 MipA py6. Cerogus
YTPOM CyMMa CPEZICTB Ha KOpcUeTax u jieno3urax 6ankos B IIb PO cokpartuiack Ha 30.5 MIIP/
pyb6. 1o 786.8 muipa pyo.

Hauasio HOBOro MecAna JIOJDKHO IO3UTHBHO OTPA3UTHCA HA COCTOSHUM BHYTPEHHETO
JIEHE}KHO-KPETUTHOTO pBIHKA. [IONOJIHEeHNMe JIMKBHUIHOCTH 3a CYeT OIO/PKETHBIX DPEeCcypcoB
JIOJKHO YCKOPDHUTb BOCCTQHOBJIEHHE DBbIHKA U IIPUBECTH K BO3BPALIEHUIO KPAaTKOCPOYHBIX
NIPOIIEHTHBIX CTABOK Ha JIOKAJIbHblE MUHUMYMBI.

PyGsip HEeMHOTO YKpenujIcs Ha BHENTHEM ONITUMHU3Me

BasoTHBlE TOPrM 4YeTBepra 3aBepUIWINCh YMEDEHHBIM YKpelwleHHeM py6sa. Kype
6GUBAIIOTHOM KOP3UHBI 10 UTOTAM JHS CHUBWICA HA 10 KOIL ZI0 OTMETKH 35.43 py6. BHernHuit
ONTHMU3M CMOT HOAZIEPKATh POCCUHICKYIO BIIOTY, OTHAKO JlaBJIeHre HAa HedTAHbIe KOTHPOBKU
K Beuepy He ITO3BOJIMJIO PYOJII0 IPOJIEMOHCTPHPOBATH yBepeHHbIH poct. KoTupoBku HedTH
Brent mo uToraM CyToX 3aKpBIINCh Ha YPOBHE 108 [oJUl. 3a 6app., IPH 5TOM B TEUEHHE JHSA
MOJHUMAINCh HA 1 fosul. Bbimie. CerofHs, 3a HeMMEHHEM YeTKUX JIOKJIBHBIX CHUTHAJIOB,
noBezieHHe py0Jisi Gy/IeT OIpeiesIATh CTaTHUCTHKA 110 PBIHKY TpyZa CIIIA.

IleHe)l(HO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHA HA HeaeJie

11
Ayxnuonsi I1B u ®onza XKKX, nocrynieHue ¥ BO3BPaT CPEACTB PHMOE PErLo ¢

A Ha cueTa KOMGAHKOB, yIJIaTa HAJIOTOB ul?v::;:’( ;;;Tm’
TloHemeIbHUK Vmiara HaloroB Hauror na npu6swis (170 Mipz py6.) 482
Bropauk Ayknuon KaznaueiicrBa 11 Hefies1b, 12.4 MIIPA PyO., OT 7% TOOBBIX 475
Cpena Aykiion 093 O®3 26208 (7 siet), 30 MIPA PYO. 350

Bosspar KaznaueiicTBy 30 MJIp/, PyO.
Yersepr 330
ITaTHMIA Bosspar KaznauelicTBy 21 Mapz pyo.
Kynonsr 003 2.5 Mapz pyo6.
IToramenue O®3 Od3 26198 42 mipy pyb6.

Hcmounuk: IIB PO, Mungun, ond 2KKX
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Baadumup Eecmugbees
v.evstifeev@zenit.ru
CraBxku MBK
— Mosprime - 1M (npa. nxam), % —\{ s Prime - overnight (7es. umam), %
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Hcemounuxk: Reuters, [[B
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues

B EBpoGoHaax paciimpu/INCh KOPIOPATUBHBIE CIIPI/AbI k.sychev@zenit.ru

.. CyBepeHHbIE eBPOO00IUTaAIIuH
Poccuiickuii cerMeHT B YEeTBEpr BBIIVIAZE/I MaJIOUHTEPECHO. CyBepeHHLIe BBIITYCKU
5.00

HHEPIOHHO Cy3UJIH CIIP3/Ibl Ha doHe cnaboro pocra poxopHocrelt UST, 6eHUMapKy NPUGaBUIA ;7
B IleHax B Tpefiesiax 20 Om, «TpUAIaTKa» 3aBepliaja JeHb Ha OTMeTKe 126.75%, manpHuii 450

RUSSIA42
425
Poccusa’42 B KOHIlE IHA TOProBajICA BBIIIE YPOBHA 120.75%. CIIpoc B KOPIIOPAaTHBHOM CEeTMEHTE 4o,
3aMETHO CHU3WUJICS, a LIEHBI B CPEJJHEM I10 PHIHKY OIyCTHJIUCh Ha 10-15 611. Ha mayipHel aroparmu :;(5)

Boinmycku GAZPRU’34 u GAZPRU’37 morepsiin B IieHax Oosiee GUIyphl, OJMKE K CEPEAUHE 355

KPUBOM aHAJIOTUYHBINA pe3ysbTaT Mokasanu Bbimycku Hosaroka NVTKRM’16 u NVTKRM’21, 23(5) RUSSIASZ0 RUSSIA22
3aBepINUBILIKE JIEHb CHIXKEHUEM COOTBETCTBEHHO Ha 75 U 100 OIL. 250 RUSSIA20
225
2.00 RUSSIA'18
175 RUSSIAT7
HeHIJI Ha JIOKAJIBHOM PBIHKE€ HCN3MEHHBI 150 - - - - - . . . . . .

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

B YeTBEpPr HWHBECTOPbl COXPaHUJIH HEIUIOXOH COpoC HaA JIOKAJIBHOM DPBIHKE, 4YTO
Hcemounuxk: Reuters

IIpOenrupOBa/JIOCh CKOpee Ha COCTOAHHWE AKTHUBHOCTH, Y€M HAa HW3MEHEHHE IEH. AKTHUBHOCTDH B

cekTope O®3 3aMeTHO IpeBBINIAIa YPOBHU Hauasa HeZeNd, OHAKO IIeHbI KoJyebasvch BOIU3H Kpusaa 003
OTMETOK CpeJibl U 3aBEPIIUIIH JIeHb B PaiioHe HyJIeBbIX U3MeHeHUH. B xopmoparuBHOM cekrope 850
8.25

AKTHBHOCTh CMECTHJIACh UyTh JAJIbIIle 10 KPUBOM, OZIHAKO IIEHBI BBHIIJISAZETH HECKOJIBKO ciialee,
MOTEPSIB K KOHILY /IHsI B CPEIHEM II0 PBIHKY B paiioHe 10 Om. 3aMeTHBIE 060POTHI IIPOXOAUIN B
Boimyckax PKJT 10 (YTM 7.76%/D 1.3r. +125 61 k O®3), MTC 04 (YIM 8.27%/D 1.5r. +168 61 k
0®3) u Bermmnenkom 01 (YTP 9.24%/D 2.2r. +243 61 k OD3), 3aBepUIUBIINX I€Hb CHIDKEHUEM Ha
10-15 611. 700

8.00

— BUEPA

Hepento Hasap

MecsL, Hasan

6.00 - T T T T T T T T T T |
0O 1 2 3 4 5 6 7 8 9 10 11

Hcemounux: Reuters, pacuemut banka SEHUT
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ITepBUYHBIN PHIHOK
B Pei S&PIMIF  Nom6 5 O61beM amuccuum, OpueHmp 3akpbime Hara Amopm3zauums/ Od epta/
binyck ENTUHT, om6apa U MITH. pPY6. YTP/YTM KHUTU pasmeLEHUA Oopauus MoraweHune
PycduHaHe Bank, BO-03 - / Baa3/BBB+ na 4000 10.25 30.10.2012 02.11.2012 HeT / 1.86T. 2r./3r.
AITPOCA, BO-01 BB- /Ba3/BB- na 5000 9.15 31.10.2012 02.11.2012 HeT / 2.66T. HeT /3.
AJIPOCA, BO-02 BB- / Ba3/BB- Aa 5000 9.15 31.10.2012 02.11.2012 HeT / 2.66T. Het /3T.
EBponnaH, 03 -/-1BB- aa 3000 11.57 01.10.2012 06.11.2012 HeT /1.84rT. 2r./5ner
YBPuP, 02 (BTOpWYHOE) B/-/- na 2000 11.50-12.05 02.11.2012 07.11.2012 HeT / 0.48T. 05r./15r.
PocTtenekom, 17 BB+ /- / BBB- aa 10 000 8.63-8.78 01.11.2012 08.11.2012 nal271r. 3r./5ner
O'Ken, 01 -/-1B+ na 2000 10.25-10.62 08.11.2012 13.11.2012 HeT / 2.66T. 3r./5ner
O'Keir, 02 -1-1B+ na 3000 10.25-10.62 08.11.2012 13.11.2012 HeT / 2.66T. 3r./5ner
lOTaip-duHaHe, BO-09 NR HeT 1500 11.74-12.28 14.11.2012 16.11.2012 HeT /1T. ir./3r.
OTalip-PuHaHe, BO-10 NR HeT 1500 11.74-12.28 14.11.2012 16.11.2012 HeT /1T ir./3r.
MPCK LleHTpa u MNpusomnxbs, 5O-01 -/Ba2/- na 4000 9.41-9.94 XX.11.2012 XX.11.2012 HeT / 2.68T. Het /3.
UcrmoyHuk: Interfax, Bloomberg, Cbonds
B Pei S&PIMIF  Nom6 5 O61beM amuccuum, Bid cover/ OpueHmp dakmueckasa Oara Amopm3sauus/
binyck ENTUHT, om6apa U MITH. pPY6. Pazmely o6em YTP/YTM YTP/YTM pasmeLpHUAa Owopauus
Ces3b-baHk, BO-01 BB/-/BB aa 5000 1.2 /100% 9.20-9.46 9.20 01.11.2012 HeT /1T,
OHKpeaut Bark, BO-05 BBB /- / BBB+ na 5000 2.0/ 100% 9.31 9.31 30.10.2012 Her /1.88rT.
TpaHchuH-M, BO-11 NR HeT 2000 H/p / 100% H/A 10.78 29.10.2012 HeT /2.64T.
PocHedTb, 04 BBB- / Baal / BBB aAa 10 000 H/Aa / 100% 8.99-9.31 8.78 29.10.2012 Her /4.17T.
PocHedTb, 05 BBB- / Baal / BBB aa 10 000 H/n / 100% 8.99-9.31 8.78 29.10.2012 HeT /4.17T.
MO3CK, BO-02 BB-/Ba2/- aAa 5000 3.7/ 100% 8.99-9.20 8.99 29.10.2012 Her /2.69T.
Moyta Poccuu, 02 -/-/BBB aa 3000 1.1/100% 8.89-9.10 8.89 26.10.2012 HeT /2.7T.
Mouta Poccun, 03 -/-/BBB na 3000 1.1/100% 8.89-9.10 8.89 26.10.2012 HeT /2.7T.
Moyta Poccun, 04 -/-/BBB aa 3000 1.1/100% 8.89-9.10 8.89 26.10.2012 HeT /2.7T.
OHKpeaut Bark, BO-04 BBB /- / BBB+ na 5000 2.0/100% 9.41-9.73 9.31 26.10.2012 Her /1.88rT.
BHewwnpom6aHk, BO-02 B/B2/- aa 3000 H/ / 100% 12.10-12.63 12.36 26.10.2012 HeT /1T
pynna NICP, 04 -/B2/B Aa 5000 H/a / 56% 11.83-12.10 11.57 26.10.2012 Her /1.84r.
BaHk NHTesa, BO-01 -/Bal/- aa 3000 1.8/100% 9.73-10.25 9.99 25.10.2012 HeT / 1.43T.
PCXB, 18 - /Baal/BBB Aa 5000 H/A / 100% 8.52-8.58 8.52 25.10.2012 Her /1.88T.
Poccwiickuin Kanuran, 03 -/-/B+ aa 3000 1.1/100% 10.78-11.30 11.09 25.10.2012 HeT /1T,
®CK ESC, BO-01 BBB/Baa2/- Aa 10 000 2.7/ 100% 8.37-8.58 8.26 24.10.2012 HeT /2.3T.
®CKE3C, 21 BBB/Baa2/- na 10 000 2.3/100% 8.99-9.20 8.94 24.10.2012 HeT /3.8T.
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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 26198 02/11/12 99.98 100.00 100.00 0.01 9 19 171 5.66 0.00 42 000
O®d3 25072 23/01/13 100.24 100.25 100.25 -0.06 39 365 555 6.06 0.23 150 000
O®d3 25078 06/02/13 100.16 100.17 100.17 14 12 810 6.09 0.27 100 000
O®d3 25065 27/03/13 102.35 102.43 102.43 -0.02 2 1174 5.92 0.39 46 000
O®d3 26200 17/07/13 100.05 100.40 6.12 0.70 50 000
O®d3 26201 16/10/13 99.66 100.70 99.55 -1.00 1 10 000 7.23 0.93 88 91 47 000
O®d3 25076 13/03/14 100.67 100.71 100.71 -0.02 3 2780 6.64 1.31 11 37 155 000
O®d3 25068 20/08/14 109.00 109.20 6.54 1.65 31 45 000
O®d3 26202 17/12/14 109.03 109.10 109.06 -0.04 11 130 350 6.76 1.91 2 57 40 000
O®d3 25071 26/11/14 102.85 103.40 103.05 0.18 4 250 582 6.60 1.88 41 80 000
O®d3 25079 03/06/15 100.40 100.55 100.52 -0.08 12 655 020 6.89 2.35 4 72 150 000
O®d3 25075 15/07/15 100.10 100.20 100.17 -0.03 4 2006 6.92 2.46 4 75 150 000
O®d3 25077 20/01/16 101.37 101.45 101.45 0.12 10 650 146 6.95 2.87 80 150 000
O®d3 46017 03/08/16 98.25 98.58 98.58 -0.02 1 1 6.99 2.91 2 84 80 000
O®d3 26203 03/08/16 99.90 100.05 100.05 0.03 7 203 318 7.00 3.32 84 150 000
O®d3 48001 31/10/18 8.68 3.32 164 252 24 000
O®d3 46019 20/03/19 80.35 0.10 1 350 8.31 3.52 124 214 26 000
O®d3 25080 19/04/17 101.57 103.05 101.75 0.05 2 2 7.06 3.88 88 150 000
O®d3 26206 14/06/17 101.65 101.75 101.75 -0.03 9 111 046 7.07 3.90 89 150 000
O®d3 26204 15/03/18 102.40 102.65 102.60 0.40 3 3 7.03 4.51 82 150 000
O®d3 46021 08/08/18 91.80 92.00 91.80 2 50 020 7.41 4.53 20 120 107 000
O®d3 46014 29/08/18 97.00 99.87 99.87 0.36 6 16 7.15 4.66 94 62 000
O®d3 26208 27/02/19 102.11 102.20 102.05 -0.15 5 51554 7.22 5.11 98 150 000
O®d3 46005 09/01/19 68.00 7.87 5.50 55 158 27 000
O®d3 46018 24/11/21 95.50 96.00 96.00 -0.20 9 11980 7.53 6.19 15 115 133 000
O®d3 26205 14/04/21 102.05 102.15 102.10 -0.10 11 323622 7.40 6.40 99 150 000
O®d3 26209 20/07/22 101.90 102.05 0.05 5 2161 7.43 6.95 95 150 000
O®d3 46022 19/07/23 88.20 87.00 0.80 2 6 7.89 7.40 41 134 45 000
O®d3 26207 03/02/27 104.21 104.35 104.35 0.15 23 579658 7.79 8.68 22 107 150 000
O®d3 46020 06/02/36 84.50 88.70 8.15 10.89 46 113 135 000
O®d3 46012 05/09/29 90.00 6.50 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.25 100.00 99.70 3 47 380 7.54 0.73 133 121 15 000
HJIIMK
HIIMK BO5 30/10/12 -3.74 0.00 10 000
HIIMK BO1 04/12/12 100.19 100.24 6.91 0.09 53 5 000
HIIMK BO6 05/03/13 100.06 100.20 7.63 0.34 129 10 000
HIIMK BO2 19/06/13 17/12/14 100.58 100.70 100.66 0.07 1 1 7.78 0.61 167 144 5 000
HIIMK BO3 19/06/13 17/12/14 100.58 100.63 100.60 -0.04 1 1 7.88 0.61 177 154 5 000
HIIMK BO4 08/09/14 07/09/15 99.80 101.05 8.35 1.74 166 214 5 000
HITIMK BO7 11/11/14 101.13 101.25 101.25 0.10 9 190 502 8.44 1.82 173 224 10 000
HIIMK 7 16/03/15 05/09/22 100.01 100.09 100.01 -0.18 3 351 8.67 2.18 186 250 5 000
MMK
MMK BO1 15/11/12 99.02 100.01 7.73 0.04 5 000
MMK BO5 04/04/13 99.75 99.95 99.95 2 6 000 7.90 0.42 156 8 000
MMK BO8 15/08/13 12/02/15 100.20 8.40 0.77 216 207 5 000
MMK BO4 27/02/14 98.91 99.30 8.45 1.27 193 217 5 000
MMK BO6 10/07/14 97.69 97.69 1 10 000 8.88 1.58 224 265 5 000
MMK BO7 22/07/14 96.01 99.00 8.76 1.62 211 253 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.58 100.70 100.62 -0.06 8 38999 7.62 0.29 128 10 000
CescTtans BO4 15/02/13 100.57 100.62 7.55 0.29 121 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.20 100.30 100.22 -0.08 1 1 8.13 0.63 200 180 8 000
Anpoca 22 28/06/13 23/06/15 100.15 100.20 100.20 -0.10 10 90 602 8.17 0.64 203 184 8 000
Anpoca 23 18/06/15 100.77 100.95 100.95 0.18 1 5 8.82 2.35 197 265 7 000
Anpoca 20 23/06/15 100.77 101.05 8.79 2.36 193 262 3 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.41 100.60 100.41 -0.17 2 10 410 8.27 0.39 193 10 000
EBpas 3 22/03/13 13/03/20 100.40 100.50 100.40 -0.10 1 500 8.30 0.39 196 5 000
CubmeTtuHBecTt 1 16/10/14 10/10/19 107.90 108.10 108.10 1 1 9.09 1.78 239 288 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.81 108.09 108.10 -0.10 2 122 9.09 1.78 239 288 10 000
EBpas 2 26/10/15 19/10/20 101.10 101.99 9.33 2.65 241 317 10 000
EBpas3 4 26/10/15 19/10/20 101.10 101.70 101.35 0.24 2 50 000 9.64 2.65 272 348 5 000
EBpas 5 06/06/16 27/05/21 91.00 99.00 10.34 3.06 334 419 5 000
EBpas 7 02/06/16 25/05/21 93.03 100.00 95.00 1 10 10.35 3.05 335 420 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.50 100.25 100.21 0.30 4 20 006 9.09 2.16 228 291 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.65 99.85 99.85 8 80 502 9.27 2.16 246 309 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.50 99.96 99.60 -0.36 5 7391 9.39 2.17 258 322 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.
Meyen BO1 11/11/11  09/11/12 9.08 0.02 5 000
Meuyen BO2 12/03/13 99.00 99.17 99.20 0.06 1 263 12.37 0.36 603 5 000
Meuen 5 16/04/13 09/10/18 99.10 100.50 -9.68 0.45 5 000
Meuyen BO3 24/04/13 98.60 98.80 98.60 0.20 6 309 13.27 0.48 693 5 000
Meuen 2 15/06/11 12/06/13 96.35 97.00 96.50 8 10 097 13.98 0.59 788 764 5 000
Meuen 4 25/07/13 21/07/16 99.50 100.35 11.26 0.71 506 493 5 000
Meuyen BO4 11/02/14 10/02/15 95.01 95.88 95.10 0.08 3 61 15.08 1.21 859 880 5 000
Meuen 15 18/02/14 09/02/21 91.53 92.94 15.82 1.24 932 954 5 000
Meuen 16 18/02/14 09/02/21 91.56 92.82 16.32 1.24 982 1 004 5 000
Meuyen BO5 07/04/15 99.50 11.81 2.22 499 564 5 000
Meyen BO7 07/04/15 99.50 11.81 2.22 499 564 2 000
Meuyen BO11 07/04/15 99.50 11.81 2.22 499 564 3 000
Meyen BO12 07/04/15 99.50 11.81 2.22 499 564 3 000
Meyen BO6 07/04/15 99.50 11.56 2.18 475 539 2 000
Meuyen 13 01/09/15 25/08/20 91.00 93.94 91.51 0.46 18 724 14.17 2.49 728 800 5 000
Meven 14 01/09/15 25/08/20 90.10 91.79 91.79 1.79 5 11 14.03 2.48 715 786 5 000
Meyen 17 02/06/16 27/05/21 83.20 89.00 11.78 3.00 479 563 5 000
Meuyen 18 02/06/16 27/05/21 83.39 86.00 85.96 -0.04 1 1 13.91 3.02 692 776 5 000
Meuyen 19 07/06/16 01/06/21 83.65 84.49 83.65 -0.85 4 407 14.88 3.02 789 873 5 000
TMK
TMK BO1 22/10/13 99.95 9.39 0.95 303 308 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.40 100.60 100.56 7 322 8.62 0.65 247 229 10 000
PMK
PMK 3 17/12/13 15/12/15 96.02 97.30 97.30 -0.73 2 555 13.45 1.05 704 715 3 000
PMK 4 05/06/14 02/06/16 91.02 91.49 91.49 1.49 8 4049 15.78 1.46 919 953 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.04 100.45 100.45 0.01 7 741 7.36 0.09 98 5 000
KOKC
KOKC BO2 28/05/14 91.01 97.69 97.66 0.66 2 6 10.61 1.45 402 436 5 000
Pycan
Pycan 7 03/03/14 22/02/18 93.05 93.48 93.15 0.10 22 6 207 14.58 1.27 806 831 15 000
Pycan 8 15/04/15 05/04/21 87.53 87.97 88.00 0.50 1 3 15.01 2.24 818 884 15 000
UWHPPACTPYKTYPA
PO
P>XAa o7 07/11/12 5.67 0.02 5 000
P>XO BOO1 05/12/12 100.00 100.25 100.25 1 200 6.64 0.09 26 15 000
P>XO 09 18/05/11 13/11/13 99.38 99.68 99.38 -0.22 1 60 7.67 0.98 129 136 15 000
P>XAO 10 06/03/14 109.10 109.23 109.23 -0.06 14 209 698 7.76 1.25 125 148 15 000
PXAO 23 29/01/15 16/01/25 102.09 102.30 102.30 0.05 1 159 8.01 2.04 123 183 15 000
PXAO 11 18/11/15 99.29 99.59 8.22 2.68 130 206 15 000
PXAO 16 06/06/16 05/06/17 99.27 99.40 99.30 -0.10 1 10 8.29 3.10 128 214 15 000
P>XAO 19 16/07/18 08/07/24 100.05 100.35 8.31 4.65 108 210 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.50 100.15 7.75 0.88 143 143 10 000
d®CK ESC 8 26/09/13 15/09/20 99.50 100.15 99.92 0.02 1 1 7.36 0.88 104 104 10 000
dCK ESC 18 09/06/14 27/11/23 100.80 101.15 101.15 0.20 3 1420 7.86 1.48 126 161 15 000
PCK ESC 15 23/10/14 12/10/23 101.00 101.53 8.01 1.85 129 181 10 000
dCK ESC BO1 22/04/15 21/10/15 99.85 100.00 99.90 -0.13 1 5000 8.31 2.28 147 214 10 000
dCK ESC 10 24/09/15 15/09/20 98.75 99.40 8.18 2.63 127 202 10 000
PCKESC 7 27/10/15 16/10/20 98.00 98.70 8.16 2.73 123 200 5 000
PCK ESC 12 22/04/16 19/04/19 97.01 100.00 8.26 3.09 126 211 10 000
PCK ESC 25 27/09/16 14/09/27 99.95 100.10 8.76 3.38 171 260 15 000
PCK ESC 21 06/10/27 8.94 3.81 182 277 00000 000
PCK ESC 9 24/10/17 16/10/20 96.75 97.45 8.83 4.19 166 264 5 000
d®CK ESC 11 24/10/17 16/10/20 96.75 97.45 8.83 4.19 166 264 10 000
dCK ESC 19 18/07/18 06/07/23 96.00 96.50 9.05 4.58 183 284 20 000
dCK ESC 13 22/06/21 96.70 97.45 9.12 6.08 175 276 10 000
HMTN
HMTM BO-2 29/04/15 99.90 100.10 99.96 0.01 1 1 9.22 2.28 238 305 4 000
PocaBTonop
PocasTogop 1 29/11/16 101.00 102.00 9.66 3.22 263 350 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 94.03 101.90 99.31 -0.04 4 1048 9.95 0.96 359 364 3 000
BopokaHan
Bopgokanan 1 09/12/15 86.00 99.00 9.38 2.69 245 322 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.80 99.30 98.80 2 2 9.37 2.98 239 322 5 000
BanagHbn CO 2 29/04/16 13/05/31 99.30 100.20 99.30 2 2 9.19 2.98 221 304 5 000
BanagHen CO 3 24/02/17 06/02/32 86.00 9.31 3.61 222 314 5 000
BanagHen CO 4 24/02/17 06/02/32 9.46 3.61 237 329 5 000
BanagHbn CO 5 24/02/17 06/02/32 86.00 100.20 9.35 3.61 226 318 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 100.20 100.85 100.20 -0.10 3 15132 8.25 1.34 171 198 7 000
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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.
HE®Tb u N'A3
rA3MNPOM
[asnpom Kanutan-3 08/11/12 06/11/14 7.51 0.02 15 000
[asnpom A9 12/02/14 99.50 99.85 99.80 -0.06 1 5 7.52 1.23 102 124 5 000
lasnpom A1l 24/06/14 109.38 109.50 109.38 -0.12 2 280 7.70 1.47 110 145 5 000
INykownn
Iy konn BO-6 13/12/12 6.17 0.12 5 000
Ny konn BO-7 13/12/12 6.17 0.12 5 000
Iy koun 4 05/12/13 100.05 100.15 100.05 1 500 7.48 1.04 107 118 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 98.55 101.00 98.55 -0.01 2 75 8.42 0.21 207 8 000
[asnpom Hedorb BO-5 09/04/13 100.50 7.88 0.44 154 10 000
[asnpom Hedorb BO-6 09/04/13 101.05 7.26 0.44 92 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 92.00 100.75 8.41 2.07 163 223 10 000
[asnpom Hedorb 8 02/02/16 100.56 100.80 8.46 2.86 150 231 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.00 100.65 8.47 2.87 151 232 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.30 102.20 8.77 4.24 159 258 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 96.60 98.74 98.00 1 7 8.86 4.47 166 266 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 86.00 100.10 7.62 0.63 149 129 10 000
HOBAT3K BO-2 12/10/15 99.75 100.10 99.80 -0.35 2 10 000 8.60 2.66 168 244 10 000
HOBAT3K BO-3 12/10/15 99.75 100.15 8.48 2.66 156 232 5 000
HOBAT3K BO-4 12/10/15 99.75 100.10 8.48 2.66 156 232 5 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.27 99.70 99.66 0.21 2 872 7.79 0.87 148 147 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 100.50 100.75 100.71 -0.05 2 794 6.83 0.13 46 15 000
BauHedrb 2 18/12/12 13/12/16 100.50 100.70 7.70 0.13 133 15 000
Baunedrs 3 18/12/12 13/12/16 100.50 100.80 7.70 0.13 133 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.20 101.72 101.26 -0.09 3 85868 8.27 1.03 187 196 10 000
Baunedrs 4 13/02/15 04/02/22 100.01 101.25 8.78 2.08 199 260 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 95.01 100.40 10.25 0.72 404 392 5 000
HK AnbsiHc BO-1 04/02/14 96.35 99.70 98.66 -0.04 6 800 10.66 1.19 418 438 5 000
HK AnbsiHc 4 07/06/16 01/06/21 92.00 95.59 94.51 0.01 1 1 11.01 3.04 402 486 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 92.00 97.99 94.51 0.01 1 1 11.01 3.05 402 486 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.00 99.20 99.00 6 2025 14.07 0.70 788 774 3 000
BK EBpa3susn
BK EBpasua 1 22/06/16 20/06/18 97.00 97.50 9.52 3.11 251 337 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.20 100.59 100.59 -0.06 3 397 7.88 0.67 171 155 15 000
BTB BO-6 21/12/12 19/12/14 100.05 100.15 100.15 -0.01 14 239500 7.56 0.14 119 10 000
BTB BO-7 25/01/13 23/01/15 99.90 100.15 100.15 -0.10 1 2533 7.49 0.23 114 10 000
BTB BO-1 15/03/13 99.89 101.00 7.81 0.36 147 5 000
BTB BO-2 15/03/13 99.70 100.09 100.09 0.09 4 350 7.54 0.36 120 5 000
BTB BO-5 15/03/13 99.70 100.09 7.60 0.36 126 10 000
BTB BO-8 03/09/13 01/09/15 100.00 100.08 8.05 0.81 178 172 10 000
BTB 5 17/10/13 99.35 100.00 99.35 -0.60 1 50 8.36 0.93 201 204 15 000
BTB BO-03 18/03/14 17/03/15 99.05 100.20 8.24 1.30 171 197 5 000
BTB 60O-04 18/03/14 17/03/15 99.15 100.17 8.28 1.30 175 201 5 000
BTB BO-19 01/10/15 99.90 8.68 2.60 177 252 15 000
BTB BO-20 01/10/15 99.90 8.68 2.60 177 252 15 000
BTB 24 3 30/05/12 29/05/13 99.90 100.15 8.20 0.55 214 186 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.21 101.00 8.93 1.93 219 274 15 000
BTB 24 5 22/08/13 20/02/14 100.08 100.15 100.10 -0.05 8 17 873 8.21 0.79 196 188 8 000
BTB-INunanHr 2 08/01/13 07/07/15 99.60 99.79 99.60 -0.15 2 2 8.89 0.19 253 10 000
BTB-INMuanHr 4 12/03/13 07/06/16 98.77 99.75 7.96 0.32 162 5 000
BTB-INunanHr 8 07/05/13 01/08/17 7.72 0.47 138 5 000
BTB-INMuanHr 1 07/11/13 06/11/14 8.42 0.68 224 209 8 000
BTB-INMuanHr 3 10/09/13 07/06/16 98.80 99.60 99.15 2 9901 8.35 0.71 215 202 5 000
BTB-INunanHr 9 05/02/14 02/08/17 7.68 1.06 126 138 5 000
BTB-INMuanHr 7 04/06/14 30/11/16 99.50 100.50 8.94 1.18 246 265 5 000
B3b
B3b 8 22/10/13 13/10/20 99.65 99.65 -0.15 3 80 002 7.41 0.96 105 110 15 000
B3b 21 10/03/15 17/02/32 100.00 100.30 8.57 2.16 176 239 15 000
B3b 18 09/10/15 17/09/32 8.73 2.70 180 257 00000 000
B3b 19 15/10/15 23/09/32 8.73 2.70 180 257 00000 000
B3b 9 24/03/16 18/03/21 97.50 98.10 98.10 -0.24 6 50 012 8.74 3.02 175 259 15 000
B3b 10 27/09/16 21/09/21 8.68 3.38 163 252 15 000
B3b 6 17/10/17 13/10/20 96.61 96.84 96.84 0.04 4 4 8.89 4.18 172 270 10 000
B3B-JIInannr
B3B-InanHr 3 11/04/14 02/04/21 99.50 99.30 0.25 2 2 8.18 1.39 162 192 5 000
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EsxenHeBHBINA 0030D

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

B3B-InanHr 8 28/10/14 19/10/21 100.50 101.40 8.41 1.87 168 221 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.80 101.00 100.80 -0.05 3 8749 8.53 1.87 180 233 5 000
B3B-InanHr 6 31/01/17 100.35 100.65 8.76 1.99 200 258 10 000
B3B-Inantr 4 08/04/16 02/04/21 86.00 99.70 9.14 3.03 215 299 5 000
B3B-InanHr 5 08/04/16 02/04/21 99.80 9.14 3.03 215 299 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.71 100.55 8.41 1.34 187 214 5 000
MCI Bank 02 21/08/14 11/08/22 100.40 100.65 9.04 1.68 237 282 5 000
PCXB
PCXb 8 22/11/12  14/11/19 100.00 100.15 100.05 -0.15 3 1592 9.21 0.06 5 000
PCXB 9 22/11/12  14/11/19 100.00 100.40 6.52 0.06 5 000
PCXB 10 06/02/13  29/01/20 100.35 101.00 100.35 0.03 3 9001 7.71 0.27 137 5 000
PCXb 11 07/02/13 30/01/20 100.35 100.50 100.35 1 10000 7.73 0.27 139 5 000
PCXB 7 11/06/13 05/06/18 99.30 99.59 99.32 0.02 1 42 116 8.16 0.59 206 182 5 000
PCXb BO-2 06/08/13 03/02/15 100.34 7.84 0.74 162 151 5 000
PCXb BO-3 08/08/13 05/02/15 99.00 100.34 7.89 0.75 166 156 5 000
PCXb BO-1 29/08/12 28/08/13 100.29 8.05 0.80 179 172 5 000
PCXb BO-5 29/08/12 28/08/13 100.25 100.29 8.06 0.80 180 173 10 000
PCXB 4 02/10/13 27/09/17 99.50 6.75 0.90 42 43 10 000
PCXb BO-6 01/05/12 29/10/13 100.00 100.36 7.97 0.97 160 166 10 000
PCXB 15 05/11/13 26/10/21 7.90 0.95 154 159 10 000
PCXB 3 13/02/14 09/02/17 101.25 101.35 101.25 -0.05 1 15000 8.35 1.22 186 207 10 000
PCXB 6 15/08/14 09/02/18 84.50 100.50 8.48 1.68 181 226 5 000
PCXb 18 13/10/22 9.00 1.88 227 280
PCXB 17 21/10/14 11/10/22 8.53 1.88 180 233 00000 000
PCXb 16 13/04/15 04/04/22 99.90 101.00 8.61 2.25 178 244 10 000
PCXb 14 07/07/15 29/06/21 97.60 98.61 97.85 0.25 1 50 8.79 2.41 192 262 10 000
PCXB 12 09/07/15 01/07/21 97.80 98.15 8.81 2.42 194 264 5 000
PCXb 13 10/07/15 02/07/21 97.80 98.80 97.85 0.05 1 80 8.79 2.42 192 262 5 000
Masnpom6aHk
[asnpombaHk 4 15/11/12 99.60 99.85 1 700 11.00 0.04 20 000
[asnpombaHk 5 22/11/12 99.60 99.85 1 800 9.60 0.06 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.10 100.16 7.84 0.15 147 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.15 99.34 99.25 0.05 1 1 7.97 0.70 178 164 10 000
[asnpombank BO-1 08/12/13 7.49 1.05 108 119 10 000
[asnpombank BO-3 05/02/14 01/02/15 86.00 100.83 7.92 1.20 143 164 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.68 100.77 100.75 0.07 1 5000 8.53 1.58 190 229 10 000
[asnpombaHk 7 21/10/15 17/10/16 8.68 2.71 175 252 00000 000
[asnpombank 10 19/10/15 12/10/17 8.68 2.71 175 252 00000 000
[asnpombank 11 19/10/15 10/10/19 8.68 2.71 175 252 00000 000
[asnpombank 12 19/10/15 06/10/22 8.68 2.71 175 252 00000 000
ANKK
AVXKK A6 15/07/14 99.75 7.84 1.15 138 155 3 000
AMXKK-11 A1 15/09/14 15/09/43 8.42 1.73 173 221 7 000
AVXKK A9 15/02/17 93.00 100.00 7.99 1.83 127 179 5 000
AVXKK A7 15/07/16 99.25 99.60 8.25 1.88 152 206 4 000
AMXKK A19 15/05/15 15/11/24 99.30 99.50 99.40 0.15 2 18 484 8.21 2.29 137 204 6 000
AMXKK A8 15/06/18 95.00 97.95 97.95 -0.55 1 3 8.65 2.75 171 249 5 000
AMXKK A10 15/11/18 99.15 99.30 8.60 2.98 162 245 6 000
AMXKK A18 15/04/16 15/07/23 99.10 99.20 8.51 3.04 152 236 7 000
AMXKK A21 15/02/20 8.75 3.15 174 260 15 000
AMXKK A1l 15/09/20 91.00 99.09 8.73 3.80 161 256 10 000
AMXKK A16 15/09/21 100.00 9.35 4.92 209 312 10 000
AMXKK AL17 15/04/22 101.50 8.97 5.53 165 268 8 000
AVXKK A20 15/12/27 8.88 8.37 133 220 5 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
FMOB3KC BO-3 08/06/12 08/12/13 86.00 100.30 8.98 1.04 257 267 3 000
FMOB3KC BO-5 08/06/12 08/12/13 90.10 100.18 8.98 1.04 257 267 2 000
FMOB3KC BO-4 01/08/12 01/08/14 98.00 100.00 9.58 1.62 293 335 3 000
FMOB3KC BO-6 01/08/12 01/08/14 100.00 9.51 1.62 286 328 2 000
FMOB3KC BO-1 16/02/11 16/02/13 99.90 100.10 7.67 0.29 133 5 000
TpaHckpeauToaHk
TpaHckpeanTbaHk 5 12/08/13 99.40 100.08 100.01 0.01 1 1 8.02 0.76 179 169 3 000
TpaHckpeanTbaHk BO-1 17/11/13 99.60 99.85 8.07 0.99 169 176 5 000
TpaHckpeanTbaHk 6 17/04/14 99.15 99.91 8.42 1.40 185 216 4 000
TENEKOMbI
MTC
MTC 3 20/06/13 12/06/18 99.90 100.20 100.03 -0.22 3 35000 8.08 0.61 196 174 10 000
MTC 1 17/10/13 99.10 99.75 8.03 0.94 168 172 10 000
MTC 4 19/05/11 13/05/14 99.07 99.00 -0.17 8 144 005 8.27 1.46 168 202 15 000
MTC 2 20/10/15 97.54 98.80 98.80 0.32 5 5 8.38 2.70 145 222 10 000
MTC 8 12/11/15 03/11/20 98.02 99.05 99.04 -0.10 6 21502 8.70 2.64 178 254 15 000
MTC 5 26/07/12 19/07/16 98.61 99.90 9.06 3.26 203 290 15 000
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MTC 7 07/11/17 98.63 99.00 98.75 -0.25 2 2 9.22 4.01 208 304 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.88 100.98 8.08 0.69 190 175 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.86 98.10 97.85 -0.45 1 10 000 8.98 1.58 235 275 10 000
BeimMnenkom 2 23/03/15 14/03/22 99.28 99.60 99.55 0.04 5 51005 9.26 2.19 245 309 10 000
BeimMnenkom 1 17/03/15 08/03/22 99.26 99.60 99.60 -0.10 10 137 811 9.24 2.17 243 307 10 000
BeimMnenkom 4 17/03/15 08/03/22 99.27 99.85 99.51 -0.19 8 50910 9.28 2.17 247 311 15 000
BeimMnenkom 6 13/10/15 97.51 98.00 97.50 -0.99 3 10 000 9.50 2.66 258 334 10 000
BeimMnenkom 7 13/10/15 97.52 98.50 98.00 -0.50 4 19 9.29 2.66 237 313 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 99.85 100.10 8.24 1.82 153 204 10 000
Poctenekom
PocTtenekom 8 03/09/13 98.90 100.49 7.74 0.59 164 140
PocTtenekom 1 18/08/11 08/08/13 99.35 99.60 7.93 0.51 191 159 2 000
CINbB Tene2
TENE2 4 10/02/14 31/01/22 100.50 100.80 8.55 1.21 206 227 3 000
TENE2 5 10/02/14 31/01/22 100.50 101.69 7.61 1.21 112 133 4 000
TENE2 7 14/04/15 05/04/22 100.00 100.13 9.14 2.24 231 297 6 000
TENE2 1 17/06/16 11/06/21 96.00 106.50 8.91 3.11 190 276 5 000
TENE2 3 17/06/16 11/06/21 96.00 97.00 9.96 3.10 296 381 3 000
TENE2 2 17/06/16 11/06/21 96.05 107.00 9.95 3.10 295 380 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.90 7.97 0.32 163 5 000
MArHUT
MarnHut BO-1 09/09/13 100.00 100.12 100.00 -0.12 1 5 8.40 0.84 211 208 1 000
Marnut BO-2 09/09/13 99.50 100.12 8.25 0.84 196 193 1 000
MarHut BO-3 09/09/13 100.05 101.10 100.05 -0.05 1 10 000 8.34 0.84 205 202 2 000
MarHut BO-4 09/09/13 100.01 100.12 8.25 0.84 196 193 2 000
MarHut BO-5 28/02/14 99.30 99.45 99.30 -0.14 1 10 000 8.74 1.27 222 246 5 000
MarHut BO-6 22/04/14 98.00 8.53 1.42 195 227 5 000
MarHut BO-7 21/09/15 100.15 100.20 100.20 -0.15 4 27 000 9.01 2.59 210 285 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 98.00 100.00 7.90 1.48 130 165 8 000
X5 ®uHaHc 1 01/07/14 88.00 9.06 1.55 243 282 9 000
X5 duHaHc BO1 01/10/15 100.15 100.25 100.18 -0.06 30 90 000 9.64 2.60 273 348 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 95.80 99.00 9.03 0.71 283 270 3 000
Konerika BO-2 01/10/13 100.00 99.96 -0.50 2 18 9.35 0.88 303 303 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 99.01 99.44 99.49 0.64 4 395 11.25 0.53 522 491 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 9.35 0.96 299 304 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 100.07 101.00 9.71 0.90 338 339 3 000
CuHeprua BO-3 03/06/15 11.13 1.93 438 494 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.61 100.00 99.61 -0.39 1 1 13.51 0.62 739 717 1 000
HDeTckun mup
[Oetckuin mup 1 26/05/15 93.22 94.00 11.57 2.27 474 540 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 96.00 96.25 11.51 1.61 486 528 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 96.70 99.45 96.70 0.70 1 1 9.56 1.72 288 334 10 000
TpaHcMawwxonauHr
TpaHcmauxonauHr BO-1 23/01/14 95.00 96.00 10.86 1.18 439 457 3 000
KAMVA3
Kamas BO-1 17/12/12 16/12/13 100.05 100.15 100.05 0.05 1 10 000 8.64 0.13 227 2 000
Kamas BO-2 04/02/14 98.65 98.95 98.65 -0.25 2 10 455 9.98 1.20 350 370 3 000
Kamas BO-3 01/10/15 86.00 101.60 100.10 1 60 10.73 2.57 383 457 2 000
YB3
YpanearoHsasog 1 13/12/12 07/12/17 99.29 100.08 9.29 0.12 292 3 000
YpanearoH3asog 2 27/08/13 20/02/18 99.45 99.64 99.40 -0.15 1 1 9.93 0.80 367 360 3 000
YOM3
YOM3 04 22/10/13 21/04/15 99.35 99.50 11.37 0.95 501 506 1 000
UPKYT
Wpky T BO-1 10/09/13 100.45 100.75 8.79 0.84 250 247 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 86.00 100.03 0.03 3 3 8.06 0.14 169 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 100.05 100.00 0.25 1 5000 9.19 0.47 285 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 98.00 99.90 99.72 4 60 9.06 0.47 272 3 000
fCcC o1 19/09/13 26/03/17 86.00 100.00 8.14 0.86 184 182 5 000
COINEPC
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Connepc BO-2 02/05/12 01/05/13 100.02 100.99 100.00 1 15 9.46 0.50 312 2 000
Connepc 2 17/07/13 102.20 102.45 9.30 0.68 313 297 3 000
MapomawcepBuc
rMC 02 13/02/15 100.45 100.55 100.55 0.09 8 5100 10.73 2.04 395 455 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 100.00 100.10 7.85 0.43 151 6 000
Aspodyior BO-2 08/04/13 99.95 100.20 100.00 -0.05 4 6 000 7.88 0.43 154 6 000
TpaHcKkoHTelnHep
TpaHckoHTelHep 1 26/02/13 100.40 100.68 7.32 0.32 98 3 000
TpaHckoHTelHep 2 04/06/15 100.31 100.81 8.55 1.67 188 233 3 000
MMo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 99.50 99.60 9.96 1.42 338 370 3 000
HoelMepeso3Kom BO-01 03/03/15 100.00 100.89 10.01 2.11 322 383 5 000
HoelMepeso3Kom BO-02 03/03/15 100.00 100.40 10.05 2.11 326 387 5 000
TpaHcaapo
TPAHCAQJPO BO-01 03/09/13 03/03/15 99.63 99.93 99.90 -0.04 6 4161 12.97 0.81 670 664 3 000
TPAHCAQJPO 1 25/04/12 23/10/13 99.90 100.00 99.90 -0.04 24 6 508 13.00 0.95 665 669 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 100.55 101.00 101.00 -0.05 2 14 000 10.25 0.39 391 2 000
tO-Tanp BO-2 26/03/13 100.55 101.60 10.94 0.39 460 2 000
tO-Tanp BO-6 30/04/13 22/04/15 99.20 12.68 0.48 634 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.20 100.00 10.38 0.48 404 2 000
lO-Tanp BO-16 03/06/13 26/05/15 8.62 0.57 254 228 1 000
lO-Tanp BO-8 02/12/13 26/05/15 98.00 10.38 1.02 398 407 2 000
lO-Tanp BO-3 19/12/13 7.82 1.08 139 152 2 000
lO-Tanp BO-4 26/03/14 95.01 97.89 11.84 1.32 531 557 2 000
lO-Tanp BO-5 26/03/14 94.02 98.90 10.34 1.32 380 407 2 000
lO-Tavip 5 21/07/16 8.73 3.18 171 257 2 000
SHEPFETUKA U CETU
PYCrnagpo
Py crvgpo 1 22/04/16 12/04/21 94.01 99.00 8.52 3.09 152 237 10 000
Py crvgpo 2 22/04/16 12/04/21 94.54 98.99 8.63 3.09 163 248 5 000
MOCJ3HEPIO
MocaHepro 2 21/02/13 18/02/16 8.26 0.31 192 5 000
MocaHepro 3 06/12/12 28/11/14 100.20 100.39 100.20 -0.05 2 7660 8.16 0.10 178 5 000
MO3CK
MO3CK BO1 18/09/15 100.00 100.25 100.00 -0.25 1 1 8.99 2.58 209 283 5 000
NIEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 99.70 100.60 8.58 2.27 175 241 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.22 100.49 7.79 0.61 168 145 4 000
OHEJ OrkK-5 b-18 25/06/14 95.81 8.52 1.55 190 228 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.02 100.00 12.55 1.52 593 631 10 000
Ky 36ac3Hepro-duH 2 21/04/16 15/04/21 82.50 89.99 15.99 3.02 900 984 5 000
MPCK LEEHTPA
MPCK LleHtpa BO1 14/10/15 99.75 100.00 99.87 0.82 3 10 202 9.20 2.65 228 304 4 000
MPCK IOlrA
MPCK tOra 2 30/08/11 26/08/14 94.03 99.47 8.90 1.70 222 268 6 000
TrK-1
TrK-1 03 25/12/12 14/12/21 7.64 0.15 127 2 000
TrK-1 02 02/07/13 01/07/14 99.00 98.70 -0.05 2 1310 8.92 0.65 277 259 5 000
TrK-1 01 13/03/12 11/03/14 86.70 100.00 8.56 1.30 203 229 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 97.20 99.50 9.23 0.76 300 290 7 000
TrK-2
Trk-2 6O-1 17/09/13 82.54 83.70 83.70 2.03 24 924 34.14 0.85 2784 2782 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.80 10.42 0.92 408 410 5 000
UpkKyTCcKkaHepro
Mpky TOHepro-1 28/11/13 105.86 9.85 0.97 348 354 5 000
Wpky TOHepro BO-1 08/04/14 86.00 99.10 7.51 1.38 95 125 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 100.01 100.07 8.27 0.82 199 195 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 7.56 0.48 122 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.61 98.20 10.06 0.81 379 373 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 99.50 100.99 9.02 2.36 216 285 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.22 2.65 230 306 5 000
AKPOH
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AKpOH 2 22/09/11 19/09/13 98.81 103.28 100.00 1 1 8.35 0.86 205 203 4 000
AkpoH 3 23/05/12 20/11/13 100.00 102.10 101.50 0.04 1 1 8.50 0.98 212 219 4 000
AkpoH 4 27/05/14 18/05/21 96.01 100.00 100.50 2.20 10 8000 7.74 1.45 115 149 4 000
AKpoH 5 27/05/14 18/05/21 94.50 100.00 9.34 1.51 273 310 4 000
AkpoH BO1 13/10/15 100.02 100.35 100.35 -0.10 2 5001 9.84 2.62 293 368 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 97.97 98.70 98.48 -0.61 1 10 000 9.99 1.38 343 373 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynna 2 31/01/13 01/08/13 100.10 100.39 9.49 0.25 314 5 000
JICP 'pynna BO-1 26/06/12 25/06/13 100.35 100.95 10.13 0.62 401 379 2 000
JICP 'py nna BO-2 10/09/13 100.15 100.35 100.40 -0.04 1 1180 9.70 0.83 342 338 2 000
JICP N'pynna 3 14/03/14 08/09/17 100.01 100.70 100.60 -0.05 4 2740 11.29 1.28 477 502 3 000
JICP 'py nna BO-3 20/03/14 98.15 98.45 98.41 0.11 10 5968 11.04 1.31 451 477 2 000
JICP 'py nna BO-5 24/07/14 95.80 96.00 96.00 2 203 11.37 1.61 473 514 2 000
PeHoBaCTtpounlpynn
PCI-®unHaHc-1 19/12/12 18/06/14 99.95 100.00 100.00 0.02 3 11190 11.12 0.13 475 3 000
PCI-®unHaHc-2 15/04/14 13/10/15 100.50 100.99 100.55 0.44 7 6 977 13.75 1.36 720 749 3 000
NenCneuCMy
NlenCneuCMY 1 07/12/12 100.50 100.90 7.94 0.10 156 2 000
NenCneuCMY BO-2 23/05/13 100.07 101.75 8.97 0.32 263 2 000
TEXHONOIMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 98.41 99.49 9.29 4.10 213 310 8 000
POCHAHO 2 20/12/17 98.40 99.50 9.38 4.10 222 320 10 000
POCHAHO 3 20/12/17 98.40 99.50 9.33 4.10 217 314 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 100.30 100.35 100.40 1 560 7.12 0.08 19 000
A®K Cuctema 1 07/03/13 100.61 100.71 100.71 0.11 1 590 7.71 0.35 137 6 000
A®K Cuctema 2 14/08/12 12/08/14 100.00 100.10 8.48 1.66 182 226 20 000
A®K Cuctema 4 15/03/16 92.38 99.30 98.56 0.19 6 624 8.61 1.90 187 242 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 97.24 97.97 97.95 0.55 2 100 14.02 0.68 784 769 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.10 100.30 100.30 0.25 3 521 11.77 0.60 566 543 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.00 100.15 12.21 0.90 588 589 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.00 100.70 100.40 0.10 1 1 8.33 0.52 231 199 10 000
POCBAHK BO1 25/06/13 25/06/13 8.53 0.62 240 219 5 000
POCBAHK BO2 08/07/13 99.00 105.00 99.50 0.20 1 1 8.93 0.66 277 260 5 000
POCBAHK A3 06/05/11 06/11/13 8.77 0.96 241 246 5 000
POCBAHK BO4 12/09/14 12/09/15 99.71 100.10 100.05 0.45 8 163 045 9.47 1.73 278 326 10 000
POCBAHK A5 06/05/11 07/11/14 9.59 1.84 287 339 5 000
Anbda-bank
Anbda-bank 2 07/06/13 02/12/16 96.00 7.62 0.58 154 128 5 000
Anbda-bank BO3 28/09/13 28/09/15 100.00 100.09 100.09 0.04 3 601 8.50 0.89 218 218 10 000
Anbda-bank 1 04/02/14 02/02/16 97.50 99.70 8.54 1.20 205 226 5 000
Anbda-bank BO7 28/02/14 31/08/15 99.00 100.05 100.00 -0.05 3 200 000 8.77 1.27 226 249 5 000
MAOM Bank
MOM BaHk BO1 29/11/12 100.35 100.40 100.40 -0.04 4 22003 7.38 0.08 5 000
MOM BaHk BO4 16/12/12 16/12/14 98.62 100.17 100.06 -0.05 4 602 9.03 0.12 266 5 000
MOM Bahk 8 09/07/13 09/04/15 100.00 100.12 100.08 -0.13 2 490 9.10 0.67 293 277 6 000
MOM BaHk BO2 21/03/14 86.00 100.35 9.12 1.33 258 285 5 000
HOMOC BaHk
HOMOC BbaHk BO2 18/04/13 18/10/14 99.85 99.78 0.03 3 9951 8.66 0.46 232 5 000
HOMOC BaHk 9 15/06/12 14/06/13 99.92 100.00 9.09 0.59 299 275 5 000
HOMOC BbaHxk BO3 09/08/13 09/08/15 100.12 100.35 100.12 -0.03 7 70 640 9.15 0.75 292 282 5 000
HOMOC BaHk 12 25/08/13 28/08/17 99.45 99.90 9.04 0.79 278 271 5 000
HOMOC BbaHxk BO1 24/02/12 24/02/14 99.75 100.18 100.00 1 1 9.29 1.25 278 301 5 000
HOMOC BaHk 11 02/07/14 02/07/14 99.95 100.08 100.00 1 1 9.71 1.53 309 347 5 000
Bank 3EHUT
BaHk 3EHUT BO3 15/11/12 15/11/14 100.02 100.05 8.22 0.04 3 000
BaHk 3EHUT BO6 26/11/12 26/05/14 99.95 99.98 99.95 0.05 10 18 528 8.03 0.07 5 000
BaHk 3EHUT BO4 07/02/13 07/02/15 100.15 100.25 100.15 -0.01 2 5500 8.41 0.27 207 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.15 100.25 100.22 0.07 1 1 8.20 0.29 186 3 000
Bank 3EHUT BO1 07/04/12 07/04/13 86.00 100.50 8.88 0.43 254 5 000
BaHk BEHUT 5 05/06/12 04/06/13 100.30 100.45 8.37 0.57 230 203 5 000
BaHk BEHUT 6 02/07/13 01/07/14 100.35 100.50 8.55 0.64 241 222 3 000
BaHk BEHUT 8 28/08/13 23/08/17 100.26 100.32 100.30 0.05 2 226 8.98 0.80 272 265 5 000
BaHk BEHUT BO2 22/09/12 22/09/13 7.63 0.87 132 131 5 000
BaHnk 3EHUT BO7 12/04/14 12/04/15 100.05 100.40 100.20 -0.13 2 1135 9.25 1.38 269 299 5 000
MpomcBA3b6aHk
Mpomce a36aHk BO2 20/02/13 18/02/15 100.05 100.10 100.10 0.10 1 1 8.51 0.30 217 5 000
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EsxenHeBHBINA 0030D

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.
MpomcB sisbbaHk BO4 20/02/13 18/02/15 86.01 100.10 100.02 -0.08 2 1002 8.79 0.30 245 5 000
MpomcB si3b6aHk 6 17/06/13 99.50 99.56 99.52 -0.13 4 8503 9.23 0.61 312 289 5 000
MpomcB sisb6aHk BO3 04/02/14 98.00 99.44 99.01 0.01 2 192 9.65 1.20 317 337 5 000
MpomcB sisbbaHk BO7 06/09/14 06/09/15 100.00 100.15 100.15 -0.14 9 180 003 10.30 1.71 362 408 5 000
MpomcB si3b6aHk 13 01/02/18 99.00 101.70 101.50 -0.20 2 2 12.20 3.93 507 602 5 000
Bank CI6
BaHk CIN6 BO1 09/10/12 09/04/13 8.26 0.04 5 000
BaHk ClN6 BO4 13/12/12 12/12/13 100.10 6.73 0.12 36 3 000
BaHk ClN6 BO2 26/03/12 23/09/13 99.90 100.38 8.32 0.87 201 200 5 000
BaHk CIN6 BO8 07/10/13 05/10/15 100.21 100.29 9.36 0.91 303 304 5 000
MKB
MKB 7 15/01/13 14/07/15 100.25 100.40 100.27 0.02 1 1 8.20 0.21 185 2 000
MKB BO-01 22/02/13 22/02/14 99.85 99.95 8.92 0.31 258 3 000
MKB BO-03 27/04/13 27/04/15 99.90 99.94 9.61 0.48 327 4 000
MKB BO-02 25/09/13 25/09/15 99.50 99.89 10.06 0.88 375 374 3 000
MKB 8 09/10/13 08/04/15 86.00 100.06 9.97 0.92 363 365 3 000
MKB BO-04 15/10/12 15/04/14 99.81 100.05 10.54 1.38 398 428 5 000
MKB BO-05 23/06/14 98.05 98.42 10.73 1.51 412 449 5 000
NMETPOKOMMEPL
MeTtpokommepu, 5 19/12/12 21/12/14 100.58 100.70 8.04 0.13 167 5 000
MeTtpokommepy, BO-01 03/09/13 03/03/15 86.00 101.25 8.87 0.82 260 255 3 000
MeTtpokommepy, BO-02 23/08/13 23/08/15 99.91 100.19 99.91 -1.09 2 2 9.50 0.79 325 317 3 000
MeTtpokommepy, 6O-03 23/02/14 23/08/15 100.05 100.50 9.42 1.24 292 314 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.60 99.90 99.81 -0.08 1 1 9.16 0.84 287 284 5 000
Ypancu6 05 28/02/14 25/08/17 99.96 100.07 99.96 0.01 4 502 9.95 1.26 344 367 7 000
JIK YPAIICUB
Ypancu6 Nuanur 6O-3 29/10/13 100.15 100.25 9.54 0.61 343 320 3 000
Ypancub JNuamur 6O-1 28/02/14 100.00 100.05 9.75 0.67 358 342 2 000
Ypancub Nuanur 6O-4 03/07/14 98.90 98.99 10.20 0.88 389 388 3 000
Ypancu6 Nuanur 6O-5 05/02/15 100.95 101.05 10.96 1.04 455 465 3 000
Ypancu6 JNuamur 6O-6 10/02/15 100.00 101.00 100.50 -0.50 4 2000 11.48 1.05 507 518 3 000
Ypancub Nuamur 6O-7 22/04/15 100.30 100.59 11.19 1.25 468 491 2 000
Ypancub JNuamur 6O-2 12/01/15 101.35 101.60 11.10 1.96 435 492 2 000
Ypancub JNuamur 6O-9 17/02/15 100.80 101.40 100.82 0.02 1 4 050 11.56 2.01 479 538 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 98.35 98.60 98.70 0.10 6 15390 12.03 0.73 581 570 3 000
PenKan BO-2 09/08/13 09/08/15 100.11 100.60 100.10 -0.35 7 35001 13.09 0.74 687 676 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.25 100.30 100.26 -0.04 1 1 13.02 0.46 668 2 000
TKC BAHK BO6 16/07/13 14/07/15 100.25 100.48 100.25 -0.15 3 1041 13.88 0.67 771 755 2 000
TKC BAHK S 2 28/07/13 103.71 104.27 104.27 -0.20 20 4173 14.05 0.69 787 772 1 000
TKC BAHK O1 20/09/13 100.52 101.76 14.01 0.85 771 769 2 000
TKC BAHK BO2 29/11/11  26/11/13 102.44 102.50 102.43 -0.02 11 1609 14.42 0.96 806 811 2 000
TKC BAHK BO3 21/08/12 18/02/14 100.05 100.35 100.06 0.01 6 11830 14.38 1.20 789 810 2 000
CBasHon BaHk
CasasHon BaHk 1 08/08/13 06/08/15 99.85 99.87 99.85 0.03 17 1166 14.89 0.73 867 856 2 000
POCIOCCTPAX
Pocrocctpax 2 12/11/12 02/11/17 100.00 100.04 100.00 -0.05 14 25161 10.72 0.03 5 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13 13/09/22 8.89 0.98 252 258 00000 000
Peco rapaHtus 01 01/09/14 22/08/22 100.20 100.40 100.20 2 10 000 9.48 1.70 280 326 5 000
EABP
EABP 3 29/10/13 25/10/16 99.80 99.92 7.75 0.97 138 144 5 000
EABP 1 03/02/14 28/01/19 7.97 1.18 149 168 5 000
EABP 4 11/02/14 06/02/18 8.14 1.22 164 186 5 000
EABP 2 26/02/15 21/02/19 100.00 100.75 8.54 2.10 175 236 5 000
KOHukpeanT BaHk
OHuKpeanT BaHk 4 13/11/12 10/11/15 96.00 100.64 100.00 0.05 4 89 278 7.00 0.03 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 100.04 100.15 100.04 -0.21 4 60 060 8.60 0.81 233 227 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 100.05 100.30 100.05 0.55 1 52 000 8.59 0.82 231 227 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 99.00 99.60 100.00 0.70 3 10325 7.62 0.82 134 130 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 100.00 100.50 8.78 1.05 237 248 5 000
OHuKkpeanT BaHk 1 07/09/16 84.00 9.01 3.39 196 285 5 000
PandpcpanzeHn
PandxpaiiseH 4 06/12/11 03/12/13 100.75 100.95 100.85 -0.02 1 10 000 8.06 1.03 166 175 10 000
PandxpaiiseH BO-7 27/11/13 99.60 99.75 7.94 1.02 154 163 5 000
WHTI BaHk
WHI Bank 2 12/11/12 18/11/14 8.48 0.25 214 5 000
PyccCTtaHpapT
Py ccCranpapt BO-1 09/11/12 07/11/14 6.29 0.02 5 000
Py ccCranpapt BO-2 26/03/13 24/03/15 99.00 100.33 100.33 0.08 3 600 8.27 0.40 193 5 000
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EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3am. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.11 100.47 100.47 3 20001 9.10 0.94 275 279 5 000
BocTt-3kcnpecc
BocT1-3kcnp Bank BO-1 10/03/11 07/03/13 7.53 0.48 119 1 000
BocT1-3kcnp BaHk BO-4 16/08/13 14/08/15 100.39 100.48 100.53 0.18 4 55 000 10.69 0.75 446 436 3 000
BocT1-3kenp Bank BO-5 19/04/12 17/10/13 97.00 99.90 99.90 -0.10 5 4001 10.36 0.93 401 404 2 000
BocT1-3kenp BaHk BO-2 27/03/14 25/09/14 100.31 100.50 100.45 -0.04 4 14 502 11.12 1.32 458 485 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 94.00 100.08 7.83 0.11 146 5 000
XKo BaHk 5 19/10/11 17/04/13 99.90 100.05 100.02 0.02 1 1 8.72 0.45 238 4 000
XK BaHk BO-3 22/10/13 22/04/14 9.53 0.95 318 322 4 000
XK BaHk 7 26/04/12 23/04/15 100.00 100.17 100.00 -0.24 2 2 10.11 2.22 329 394 5 000
BHIM MNapu6a
BHM Mapwn6a 1 29/03/14 99.20 100.10 7.98 1.35 143 172 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.91 99.05 98.95 -0.10 1 1 8.96 0.65 281 263 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.65 99.89 99.75 -0.12 1 1 9.24 0.82 296 292 4 000
Py cqmHancbank 8 16/09/13 14/09/15 100.22 100.22 0.02 4 23500 9.16 0.85 286 284 2 000
Py cdmHancbank 9 17/09/13 15/09/15 100.05 100.22 9.25 0.85 295 293 2 000
Py cdqmHancbank 10 12/11/13 10/11/15 98.80 9.30 0.97 293 299 2 000
Py cdmHancbank 11 13/11/13 11/11/15 86.00 98.95 9.29 0.98 292 298 2 000
OENbTAKPEOUT
HNenbta Kpeant O3 07/08/13 07/08/15 100.35 100.45 100.37 -0.18 2 2 8.90 0.74 268 257 4 000
Denbta Kpeant 6 18/06/14 15/06/16 84.00 9.07 1.52 245 283 5 000
HOenbta Kpeant 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTMN baHk BO-3 01/11/12 30/10/14 100.00 100.10 9.39 1.87 266 319 4 000
OTMN baHk BO-2 04/03/14 03/03/15 100.25 100.29 100.27 -0.02 4 43 200 10.52 1.26 401 424 6 000
OTIMN BaHk 2 25/03/14 97.25 97.53 97.55 0.04 6 538 10.43 1.33 389 416 3 000
OTMN baHk BO-1 29/07/14 95.95 96.19 10.79 1.62 414 456 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.10 100.50 8.54 0.11 217 2 000
CKB-bBaHk BO-3 28/05/13 26/11/13 99.60 100.20 10.48 0.55 442 414 3 000
CKB-baHk BO-6 09/07/13 08/07/14 98.75 99.14 10.26 0.67 410 393 2 000
CKB-baHk BO-5 10/10/13 10/04/14 99.90 100.30 10.19 0.92 385 387 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 99.95 100.04 100.01 0.01 1 1 10.01 0.91 368 369 5 000
KpenEs pbaHk 6 21/08/12 18/02/14 86.00 100.55 9.83 1.23 333 355 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.96 100.05 99.96 -0.07 5 13536 10.26 1.21 377 398 5 000
KpenEs pbaHk BO-1 27/04/14 97.05 97.75 97.71 0.39 2 262 10.03 1.43 345 378 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 99.66 99.85 9.43 0.92 309 311 5 000
MHTesa BO1 25/04/14 25/10/15 98.50 100.05 9.98 1.41 341 372 3 000
LleHTp-UHBECT
LieHTpNHBECT BO-1 18/12/12 17/06/14 100.00 100.20 8.11 0.13 174 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 100.00 100.20 6.98 0.13 61 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.20 100.35 9.09 0.46 275 2 000
LieHTpUHBECT 2 25/06/13 24/06/14 100.50 100.55 9.70 0.62 358 336 3 000
CBaA3b-baHk
Cesasbbank 03 20/12/12 09/12/21 85.70 7.76 0.13 139 5 000
Cassbbank 04 24/04/13 13/04/22 99.80 100.14 100.00 1 1 8.93 0.48 259 5 000
Cassbbank 05 16/04/15 07/04/22 98.00 9.72 2.44 285 355 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 99.00 100.00 100.00 4 87 500 10.77 0.94 442 446 2 000
CypnocTtpouTenbHbIN 6aHK
Cy pocTp BO0O1 03/03/13 03/03/14 99.70 100.39 100.25 0.25 3 25 003 10.39 0.33 405 2 000
CypocTp 04 10/04/12 08/10/13 98.58 99.98 98.56 -1.44 3 3 13.06 0.91 673 674 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 85.30 99.90 99.85 0.05 1 1000 9.42 0.25 308 2 000
MeTkomGaHk 01 13/04/13 15/04/15 100.10 100.35 10.14 0.45 380 2 000
MeTkomGaHk BO5 08/10/13 06/10/15 100.00 100.30 100.30 2 9000 11.71 0.91 538 539 2 000
MeTtannuHBecT6aHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.10 100.17 100.15 1 15000 9.01 0.13 264 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 93.00 99.50 10.32 1.63 367 409 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 86.00 100.20 100.00 1 5000 9.96 0.44 362 2 000
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Odeptnl Torawenun TMokynka Tlpofdaxa Tocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
MepsobaHk BO1 25/04/12 24/04/13 86.00 100.00 9.98 0.48 364 2 000
MepsobaHk O3 24/09/13 22/09/15 99.26 100.24 11.15 0.87 484 483 2 000
CMIN Baxk
CMI bank 01 27/11/12  23/05/17 100.03 100.16 100.03 -0.12 1 100 9.83 0.07 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.55 100.05 99.70 -0.30 2 10 300 12.46 0.81 619 613 2 000
JNNIOKO-BaHk
JIOKO-bank BO1 07/02/13 06/02/14 100.24 9.05 0.27 271 3 000
JIOKO-BaHk 05 25/07/13 23/07/15 100.00 100.11 100.06 0.01 1 1 10.22 0.70 403 389 3 000
JIOKO-baHnk BO3 13/08/13 11/08/15 100.34 100.44 100.35 -0.04 5 5 10.49 0.76 426 416 3 000
HOBUKOM BaHk
Hoswukom BaHk 1 26/05/13 25/11/13 99.75 100.20 99.98 0.02 1 1 9.74 0.54 369 340 2 000
Hosukom Bank BO1 07/07/13 07/07/14 99.15 99.70 99.45 0.05 3 9000 9.54 0.66 338 321 3 000
Hosukom Bank 5O4 11/10/13 11/10/15 100.10 100.33 10.31 0.92 397 399 2 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 99.62 99.72 99.63 -0.22 4 2344 9.63 0.93 328 331 5 000
AK Bapc bank BO1 17/10/13 15/10/15 100.00 100.08 9.53 0.94 318 321 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 99.90 100.00 11.82 0.49 548 2 000
YBPP BO1 01/10/13 29/09/15 100.03 100.20 100.20 0.02 6 2051 12.61 0.88 629 629 2 000
3ancu6komGaHkK
3ancubkombaHk 5O1 21/12/12 20/06/14 100.00 10.98 0.14 461 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.16 100.35 12.32 0.76 609 599 2 000
Poccuuickun Kanurtan
PocKanutan 03 28/10/15 11.00 0.98 463 469
TaTtchoHAGaHK
TartdoHabaHk BO-3 29/11/12 27/11/14 100.13 100.20 100.13 -0.06 3 1950 10.51 0.08 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 99.95 10.51 0.12 414 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 100.04 100.10 100.10 0.05 22 6639 11.13 0.30 479 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.01 100.10 100.00 3 150 10.46 0.32 412 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.65 99.69 11.94 0.44 560 2 000
TaTtdoHabaHk BO-6 15/10/13 13/10/15 100.00 100.05 13.38 0.92 704 706 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 98.25 98.89 98.50 -0.45 17 243 12.56 1.07 614 626 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.90 100.10 12.65 1.37 609 639 2 000
PETMOHAJIbHBIE
MOCKBA
Mocksa 61 03/06/13 104.22 105.40 104.30 -1.13 2 39996 7.63 0.56 156 129 30 000
Mocksa 53 01/09/13 100.10 100.10 -0.22 2 50 000 6.98 0.82 71 66 15 000
Mocksa 63 10/12/13 109.15 109.93 6.15 1.02 15 000
Mocksa 62 08/06/14 108.15 108.35 108.35 0.20 9 74 7.01 1.45 42 76 35 000
Mocksa 39 21/07/14 91.09 100.00 7.24 1.62 59 101 10 000
Mocksa 64 24/06/15 98.20 99.03 7.52 2.40 66 135 20 000
Mocksa 44 16/11/15 103.66 113.77 7.37 2.51 48 121 40 000
Mocks a 56 22/09/16 96.61 98.00 96.72 -1.28 1 186 8.15 3.44 109 199 20 000
Mocksa 49 14/06/17 97.25 97.60 97.70 0.45 5 11035 7.74 3.91 61 156 25 000
Mocksa 48 11/06/22 90.00 91.10 91.10 1 903 8.07 6.86 63 160 30 000
MOCKOBCKASA OB
MockoB ckast O6n 8 11/06/13 100.11 100.50 100.50 2 1000 8.28 0.59 219 194 19 000
MockoB ckast O6n 7 16/04/14 99.36 99.50 99.50 -0.10 7 3100 8.54 1.40 197 228 16 000
HUXENOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 100.35 100.39 100.50 0.05 1 179 6.66 0.08 28 3 000
Hwxeropoackas O6n 4 17/11/12 99.99 100.05 100.03 -0.03 11 121 865 7.06 0.04 3 000
Hwxeropoackas O6n 6 07/10/15 99.27 99.70 99.80 -0.01 5 2576 8.46 1.78 176 225 5 000
Hwxeropoackas O6n 7 16/11/16 102.76 102.90 102.84 0.09 1 1 8.70 2.17 189 253 8 000
CAMAPCKAS1 OBNn
Camapckan O6n 6 10/05/13 99.80 7.90 0.50 156 2 000
Camapckan O6n 5 19/12/13 101.50 101.70 8.13 1.08 170 183 8 000
Camapckan O6bn 7 30/11/16 97.70 98.30 8.22 2.05 144 204 12 000
AKYTUA
Ay Tna 1 11/04/13 100.00 8.18 0.44 184 3 000
Axy Tna 9 19/09/13 101.40 101.50 101.40 1 50 7.65 0.61 153 131 2 000
Ay Tna 7 17/04/14 98.01 99.90 8.05 1.31 152 178 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuit kpai 2 14/12/12 86.00 99.87 0.12 2 000
KpacHoaap 02 05/11/15 100.20 100.85 8.87 1.12 243 257 1 000
KpacHopapckuit kpai 3 27/09/14 99.62 100.30 8.40 1.34 186 213 4 000
KPACHOSAPCKUWN KPAA
KpacHosipckun kpan 4 08/11/12 5.75 0.02 10 000
KpacHospckui kpan 5 29/11/16 101.00 101.55 8.09 1.47 150 184 9 000
KOMU
Komun Pecn 7 22/11/13 100.40 8.44 0.53 240 210 1 000
Komun Pecn 9 18/10/14 97.00 100.00 9.65 1.40 308 339 2 000
Komun Pecn 8 03/12/15 86.02 95.50 8.52 2.30 168 235 1 000
Komun Pecn 10 15/12/16 8.99 2.31 215 282 2 000
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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)
PoCccusa
RUSSIA'15 3.625% uUsD 29/04/15 106.125 106.450 1.12 0.99 2.40 70
RUSSIA'17 3.25% uUsD 04/04/17 106.250 106.625 1.77 1.69 4.14 108
RUSSIA'18 11% uUsD 24/07/18 146.700 149.200 2.25 1.88 4.56 -0.08 135
RUSSIA'30 7.5% uUsD 31/03/30 126.644 126.794 2.88 2.86 5.52 0.08 151
RUSSIA'20 5% usD 29/04/20 116.113 116.400 2.61 2.58 6.43 0.36 134
RUSSIA'22 4.5% uUsD 04/04/22 112.000 112.375 3.03 2.98 7.86 0.13 143
RUSSIA'28 12.75% uUsD 24/06/28 197.200 198.350 4.20 4.14 9.24 0.26 222
RUSSIA'42 5.625% uUsD 04/04/42 120.500 121.250 4.38 4.34 15.93 0.38 194
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 101.349 101.474 1.55 1.28 0.46 -0.01 126
GAZST'13 5.625% uUsD 22/07/13 101.711 102.008 1.82 1.18 0.45 0.01 154
GAZPR'13 7.343% uUsD 11/04/13 102.522 102.659 1.44 1.13 0.43 0.09 116
GAZPR'13 7.51% uUsD 31/07/13 104.359 104.630 1.50 1.14 0.72 121
GAZPR'14 10.5% uUsD 25/03/14 110.818 111.568 2.53 2.02 1.30 222
GAZPR'14 10.5% uUsD 08/03/14 110.850 111.600 225 1.72 1.25 193
GAZPR'14 8.125% uUsD 31/07/14 109.649 109.849 2.40 2.29 1.63 207
GAZPR'15 5.092% uUsD 29/11/15 107.365 107.846 2.58 2.42 2.83 0.02 212
GAZPR'16 4.95% uUsD 23/05/16 106.660 106.960 2.96 2.87 3.24 -0.03 244
GAZPR'16 6.212% uUsD 22/11/16 111.469 111.925 3.17 3.06 3.57 -0.01 257
GAZPR'18 8.146% uUsD 11/04/18 122.530 123.523 3.55 3.37 4.58 -0.02 271
GAZPR'19 9.25% usD 23/04/19 130.731 131.225 3.84 3.76 5.20 -0.19 281
GAZPR'20 7.201% uUsD 01/02/20 112.109 112.444 3.16 3.06 2.96 237
GAZPR'22 6.51% uUsD 07/03/22 117.600 118.098 4.21 4.15 7.28 -0.44 270
GAZPR'22 4.95% usD 19/07/22 106.060 106.810 4.18 4.09 7.78 0.19 260
GAZPR'34 8.625% usD 28/04/34 141.195 142.229 5.37 5.31 11.83 -2.41 318
GAZPR'37 7.288% usD 16/08/37 127.788 128.293 5.27 5.24 13.08 -1.27 298
Masnpom HedpTb
GAZPROM NEFT22 4.37¢ USD 19/09/22 100.250 100.500 4.34 4.31 8.08 0.13 272
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 104.472 106.472 1.69 -0.85 0.74 -0.01 139
TRANSN'14 5.67% uUsD 05/03/14 105.432 105.889 1.53 1.19 1.29 121
TRANSN'18 8.7% usD 07/08/18 129.106 129.481 3.13 3.07 4.72 0.11 223
PXO
RZD'17 5.739% uUsD 03/04/17 111.000 111.472 3.05 2.94 3.97 0.02 239
RZD'22 5.7% uUsD 05/04/22 111.012 111.762 4.27 4.18 7.50 -0.17 273
CoBkomdcpnoT
SOVKOM'17 5.375% uUsD 27/10/17 100.660 101.660 5.22 4.99 4.43 -0.15 451
FTOCBAHKUA
BTB
VTB'15 6.465% uUsD 04/03/15 106.568 107.052 3.50 3.29 2.18 0.02 314
VTB'17 6% uUsD 12/04/17 104.006 104.381 4.98 4.89 3.96 -0.24 437
VTB'18 6.315% uUsD 22/02/18 105.279 105.654 5.16 5.08 4.55 -0.13 438
VTB'18 6.875% uUsD 29/05/18 107.753 108.248 5.25 5.15 4.63 -0.09 442
VTB'20 6.551% uUsD 13/10/20 105.258 105.752 5.72 5.64 6.34 -0.05 446
VTB'22 6.95% uUsD 17/10/22 103.243 103.993 6.50 6.40 7.37 -0.26 500
VTB'35 6.25% uUsD 30/06/35 106.440 106.938 5.74 5.70 12.48 -0.10 349
VTB' 9.5% usD 100.473 101.473 9.43 9.27 6.57 -0.15 810
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 102.126 102.486 3.17 2.49 0.50 -0.01 291
BANK OF MOS'15 6.699% USD 11/03/15 106.749 107.749 3.67 3.24 2.20 -0.25 330
BANK OF MOS'15 5.967% USD 25/11/15 103.000 104.000 4.90 4.55 2.77 448
BANK OF MOS'17 6.02% USD 10/05/17 100.540 101.540 5.88 5.63 3.91 0.16 526
B3b
VEB '17 5.375% usD 13/02/17 108.389 108.764 3.25 3.16 3.85 263
VEB'17 5.45% usD 22/11/17 109.395 109.891 3.41 3.31 4.41 0.04 263
VEB'20 6.902% usD 09/07/20 118.539 119.039 4.07 4.00 6.12 -0.21 281
VEB'22 6.025% usD 05/07/22 111.625 112.625 4.53 4.41 7.47 298
VEB'25 6.8% usD 22/11/25 118.280 118.777 4.89 4.84 8.99 -0.02 300
Masnpomb6aHk
GAZPROMB'13 7.933% uUsD 28/06/13 103.744 103.942 2.05 1.75 0.63 -0.01 177
GAZPROMB'14 6.25% uUsD 15/12/14 105.679 105.973 3.43 3.29 1.97 0.01 309
GAZPROMB'15 6.5% uUsD 23/09/15 107.297 107.695 3.80 3.66 2.66 0.03 339
GAZPROMB'16 7.35% uUsD 08/05/16 110.669 110.969 4.02 3.93 3.14 -0.03 349
GAZPROM '17 5.625% uUsD 17/05/17 103.621 103.996 4.73 4.64 3.97 -0.01 408
GAZPROM '19 7.25% uUsD 03/05/19 105.754 106.754 6.16 5.98 5.33 -0.25 519
GPB EURO' 7.875% uUsD 99.996 100.996 7.88 7.65 4.54 -0.05 716
PCXB
ROSSELKH'13 7.175% uUsD 16/05/13 102.814 103.014 1.79 1.42 0.51 0.10 151
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PBIHOK
Buinyck Hara Llena HoxoaHocTn Name, % Z-cnpap
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ROSSELKH'14 7.125% uUsb 14/01/14 105.711 106.079 2.23 1.93 1.14 192
ROSSELKH'14 9% usb 11/06/14 110.539 110.914 2.24 2.02 1.48 191
ROSSELKH'17 6.299% usb 15/05/17 110.904 111.400 3.66 3.55 3.93 0.03 299
ROSSELKH'17 5.298% usb 27/12/17 107.137 107.512 3.76 3.68 4.51 0.01 297
ROSSELKH'18 7.75% uUsb 29/05/18 119.392 119.886 3.85 3.76 4.59 0.22 298
ROSSELKH'21 6% usb 03/06/21 104.518 105.143 4.61 4.43 3.20 -0.02 412
CoepbaHk
SBER'13 6.48% usb 15/05/13 102.491 102.783 1.69 1.15 0.51 -0.13 141
SBER'13 6.468% uUsb 02/07/13 103.005 103.295 1.83 1.40 0.64 -0.05 154
SBER'15 5.499% usb 07/07/15 107.347 107.596 2.63 2.54 2.49 0.03 222
SBER'17 5.4% usb 24/03/17 107.751 108.250 3.48 3.36 3.96 0.02 283
Sber'l7 4.95% usb 07/02/17 105.775 106.150 3.48 3.38 3.86 0.03 285
SBER'19 5.18% uUsb 28/06/19 106.016 106.454 4.13 4.06 5.64 -0.03 305
SBER'21 5.717% usb 16/06/21 108.786 109.411 4.48 4.39 6.87 -0.41 307
Sber'22 6.125% uUsb 07/02/22 111.903 112.653 4.53 4.44 7.24 0.03 304
SBER'22 5.125% uUsb 29/10/22 100.010 100.760 5.12 5.03 7.93 0.14 353
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 102.988 103.346 2.39 1.65 0.47 -0.01 213
EVRAZ'15 8.25% uUsb 10/11/15 108.497 108.976 5.17 5.00 2.64 0.02 477
EVRAZ'17 7.4% usb 24/04/17 103.764 104.764 6.42 6.16 3.89 0.19 584
EVRAZ'18 9.5% usb 24/04/18 112.580 113.563 6.71 6.51 4.45 -0.27 596
EVRAZ'18 6.75% uUsb 27/04/18 100.769 101.769 6.58 6.36 4.67 0.02 581
MeTtannounHsect
METALLOINV'16 6.5% usb 21/07/16 102.625 103.125 5.70 5.55 3.30 522
HJIMK
NLMK '19 4.95% uUsb 26/09/19 99.549 99.986 5.03 4.95 5.89 -0.20 392
AnbsiHC Onn
Alliance '15 9.875% usb 11/03/15 106.752 107.752 6.71 6.27 2.13 -0.33 643
Anpoca
ALROSA'14 8.875% usb 17/11/14 110.700 111.195 3.38 3.14 1.84 0.01 304
ALROSA'20 7.75% uUsb 03/11/20 113.980 114.724 5.56 5.45 6.24 -0.05 431
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 102.757 102.967 2.60 2.17 0.48 0.26 232
VIMPELC'14 4.362% uUsb 29/06/14 99.889 102.222 4.44 2.98 1.59 0.10
VIP FIN'16 6.493% usb 02/02/16 106.470 106.470 4.33 4.33 2.94 -0.30 387
VIMPELC'16 8.25% uUsb 23/05/16 111.526 112.028 4.68 4.54 3.07 -0.01 420
VIMPELC'17 6.255% uUsb 01/03/17 104.580 105.580 5.06 4.81 3.83 -0.06 445
VIMPELC'18 9.125% uUsb 30/04/18 117.120 117.628 5.47 5.37 4.52 -0.03 467
VIP FIN'21 7.748% uUsb 02/02/21 110.000 111.000 6.18 6.03 6.24 0.50 491
VIMPELC'22 7.504% uUsb 01/03/22 107.750 108.250 6.39 6.32 6.89 497
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 108.572 108.764 1.98 1.88 1.91 0.01 162
LUKOIL'17 6.356% usb 07/06/17 113.647 114.042 3.14 3.05 4.00 0.02 244
LUKOIL'19 7.25% uUsb 05/11/19 120.389 120.894 3.89 3.82 5.75 -0.20 275
LUKOIL'20 6.125% uUsb 09/11/20 113.471 113.970 4.13 4.06 6.39 -0.21 281
LUKOIL'22 6.656% uUsb 07/06/22 120.136 120.892 4.10 4.01 7.31 -0.10 256
MTC
MTS'20 8.625% uUsb 22/06/20 123.382 123.887 491 4.84 5.81 -0.20 371
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 106.409 106.709 3.23 3.13 2.99 0.01 276
NOVATEK'21 6.604% uUsb 03/02/21 116.806 117.431 4.17 4.09 6.55 -0.32 283
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 105.545 106.149 2.06 1.26 0.71 -0.02 177
SEVERSTAL'14 9.25% uUsb 19/04/14 109.844 110.344 2.32 1.99 1.39 -0.01 200
SEVERSTAL'16 6.25% uUsb 26/07/16 105.086 106.086 4.74 4.46 3.34 0.17 423
SEVERSTAL'17 6.7% uUsb 25/10/17 107.015 107.514 5.08 4.97 4.33 0.05 437
Sev Stal '22 5.9% uUsb 17/10/22 99.171 100.171 6.01 5.88 7.64 -0.10 447
TMK
TMK'18 7.75% uUsb 27/01/18 102.838 103.838 7.09 6.86 4.32 -0.20 639
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 104.243 105.243 6.64 6.38 3.88 -0.21 607
THK-BP
TNK '13 7.5% uUsb 13/03/13 102.251 105.251 1.08 -6.94 -0.19
TNK-BP'15 6.25% uUsb 02/02/15 107.323 108.213 2.85 2.46 2.10 0.02 248
TNK-BP'16 7.5% uUsb 18/07/16 114.287 115.289 3.36 3.09 3.27 -0.01 283
TNK-BP'17 6.625% uUsb 20/03/17 112.690 113.670 3.47 3.25 3.88 0.02 282
TNK-BP'18 7.875% uUsb 13/03/18 118.757 119.748 3.95 3.77 4.51 314
TNK-BP'20 7.25% uUsb 02/02/20 121.965 123.025 3.76 3.61 5.85 256
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 104.252 104.502 2.44 2.05 0.61 -0.10 216
ALFA BANK'15 8% uUsb 18/03/15 108.630 109.600 4.13 3.72 2.19 0.02 378
ALFA BANK'17 6.3% uUsb 22/02/17 99.369 100.369 6.47 6.20 3.78 -0.04 592
ALFA BANK'17 7.875% uUsb 25/09/17 109.255 110.255 5.68 5.45 4.16 -0.25 500
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PBIHOK
Bbinyck Hata Llena HoxopaHocTk U3me, % Z-cnpaj
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ALFA BANK'17 7.875% uUsD 25/09/17 109.255 110.255 5.68 5.45 4.16 -0.25 500
ALFA BANK'21 7.75% uUsD 28/04/21 108.872 109.872 6.38 6.23 6.46 -0.07 509
Homoc BaHk
NOMOS BANK'12 9.25% uUsD 17/12/12 100.450 100.575 5.09 4.03 0.11 507
NOMOS BANK'13 6.5% uUsD 21/10/13 101.239 101.489 5.16 4.89 0.94 -0.07 492
NOMOS BANK'15 8.75% uUsD 21/10/15 104.750 105.750 6.94 6.58 2.67 -0.02 661
NOMOS BANK'19 10% uUsD 26/04/19 100.009 101.009 10.00 9.79 491 -0.16 922
MpomcBa3b6aHk
PROMSVYAZB'18 12.5% uUsD 31/01/18 101.500 102.500 5.72 1.67 0.24 564
PROMSVYAZB'13 10.75% uUsD 15/07/13 104.881 105.131 3.53 3.18 0.67 327
Promsvyazh'14 6.2% uUsD 25/04/14 100.871 101.371 5.57 5.22 1.43 531
PROMSVYAZB'15 12.75% uUsD 27/05/15 110.760 111.760 8.01 7.60 217 -0.02 776
PROMSVYAZB'16 11.25% uUsD 08/07/16 106.742 108.742 9.04 8.42 3.03 -0.29 870
PROMSVYAZB'17 8.5% uUsD 25/04/17 100.409 101.409 8.39 8.12 3.81 -0.05 789
XKob
HOME CREDIT'14 7% uUsD 18/03/14 102.838 104.325 482 3.72 1.32 456
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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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