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OcHoBHBIE cOOBITHA /CTP. 2/

MaxkposkxoHOMHEKA /cTp. 3/

e IIpommnpousBozcTBo P® B OKTAOpE: OT CTarHAIUU K CHIKEHUIO
BHeunrHuii ppIHOK 0Jra /cTp. 4/

¢ Pemenue o I'peruu He 3a ropamu, eperoBopsl mo 6wkery CIIIA obemator

OBITh IPOJYKTUBHBIMHU

JleHeKHO-KPEeUTHBIN PBIHOK /CTp. 5/

* HasioroBslif HepUOA TOJIBKO HAYAJICH, & 33/J0J?KEHHOCTD 110 PEIIO PACTET

¢ Py6sib BHOBB 6€3 IBHIKEHUH

Poccuiickuii J0JITOBOM PHIHOK /cTp. 6/

* EBpoOOHZBI IelIeBeroT Besies 3a HeThio

¢ Py0sieBbIil 0T IO-TIPEXKHEMY HEU3MEHEH
KopnopaTuBHbie cOObITHA /CTP. 7/

¢ ®CK E3C: cnabas duHaHcoBass oTueTHOCTH 3a 1I112, BMecTe ¢ Tem Gymaru

KOMITaHUU BBITJIAAAT ZOCTATOYHO IIPHUBJICKATEJIBHO

IIepBUYHBINI PBIHOK /CTp. 9/

IIpuiao:xxenusa

* Pesysnprarhl TOproB py6sieBbIMU obsuranusamu Ha MMBB /crp. 10/

» Kaprs! noxogHocTH pybs1€BOrO PhIHKA /CTp. 21/

¢ PegynpTaTh TOProB eBpobOH1aMu /cTp. 22/

¢ KapTsI 10X0ITHOCTH pbIHKA €BPOOOH/IOB /CTp. 25/

EMBI+ Global Sovereign Spread

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

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3Ha4.

BHeUIHUH PHIHOK A0JTa

UST-10 yield 1.58
UST 10-2Y sprd 134
EMBI+Glob. 307
EMBI+Rus sprd 178
Russia’30 yield 2.97
JleHeKHBII PHIHOK
Libor-3m 0.31
Euribor-3m 0.19
MosPrime-1m 6.76
Kopcuera B 11B 825.7
Henos. B I1b 104.3
NDF RU 3m 6.4
Ba/IIOTHBII PEIHOK
USD/RUB 3174
EUR/RUB 40.361
EUR/USD 1.274
Kopauna 11B 35.606
DXY Unpekc 81.257
DOHZOBBIE HHIEKCBL
RTS 1376.1
Dow Jones 12588.3
DAX 6950.5
Nikkei 225 9024
Shanghai Comp. 2014.7

Cblplre BbI€ PbIHKH

Hedrs Urals 108.3
Hedrs Brent 109.0
3osot0 1713.8
CRB Index 293.6
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A 3a IeHb MIN. MAX.
-0.01 1.39 1.87
-1 117 162
1 270 441
2 141 332
0.06 272 4.45
0.00 0.31 0.47
0.00 0.19 0.69
-0.01 6.35 6.89
92.0 446 1032
-7.3 65 238
0.0 6 7
0.075 30.46  33.67
-0.116  38.97 4181
-0.004 1.21 1.31
-0.005 34.82 37.28
0.179 78.85 84.01
1.0% 1228 1589
0.37% 12101 13610
-1.32% 5969 7452
1.43% 8296 9232
0.11% 2004 2410
1.07% 88 uy
0.81% 89 uy
0.60% 1553 1790
0.25% 267 321
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3a 6 MecsIeB:

Hcmounuxk: Reuters, Bloomberg, I[B

JAunanamMuka uHaekcos ZETBI

3a 6 MecsIeB

3Ha4. A 3a JleHb MIN. MAX.

Price Return

OFZ 19.7 VY -0.06 107.5 119.7
Muni 1108 VY -0.17 109.6 112.8
Corp m3 VY -0.08 110.7 112.1
Corp-10 150 VY -0.10 115.0 117.1
Total Return

OFZ 2754 V¥ -0.01 233.3 275.4
Muni 3494 V -0.32  324.8 349.7
Corp 3471 V -0.11 3236 348.4
Corp-10 3483 V -0.11  324.6 348.4
OGpeM TOProB B cermeHTe (MIH py6.)

OFZ 182 Y -248 o 22514
Muni 1319 997 10 5492
Corp 5365 1780 19 44858

Hcemounux: MMBB, bank BEHUT




EsxenHeBHBINA 0030D

I's1aBHBIE HOBOCTHU

PbIHOK

Fitch Ratings momMecTHJI0 Ha IEPECMOTP C KHEraTUBHBIM» IPOTHO30M pelTHHIU Poccesbx030aHKa JOJITOCPOYHBIN PEHTHHT

nedoara smurenTa — «BBB». Craryc Rating Watch «HeraTuBHBIN» OTpakaeT 00eCIIOKOEHHOCTh areHTCTBA II0 MOBOJy KauecTBa aKTUBOB U

KaluTaJIu3anuu baHka B Hacrosee Bpems. /MIHTepdakc/

OAO «<MMK» Ha 90 AHeii OCTAHOBHJIO CTAIEIJIABUIbHOE NMPOM3BOACTBO U MOIIHOCTH IIO ropsveil MPOKaTKe Ha TypelnKoM

3aBoge MMK-Metalurji n3-3a cHH:KeHHA [[€H HA METIPOAYKIIUIO, BHICOKHX I[€H Ha JIOM M PACTYIEH CTOMMOCTH HEPropecypCcoB.

/Nurepdakc/

000 «Hu:kHe-/IeHckoe-THBeCT» YCTAaHOBHUJIO IO MTOraM ayKIIMOHA CTaBKy 1-T0 KyINOHA NATHJIETHHUX OOJUTalHil 4-i1 cepuun
00BpeMOM 1,2 WIpA PyO. B padMmepe 14% roaoBbIx. /IHTepdakc/

OcCHOBHBIC COOBITHUA:

BHE PbIHKA / HA pPbIHKE

Buepa: 16.11.2012 — IATHUIA

Crarucruka EBposonsr:  Trade
Balance
Crarucruka CIIIA: Industrial

production, Capacity Utilization

* BeriaTa KynoHa: Bocrounsiii dxkcnpece Bank, B0-04 (11%, 82.2 miH py6.), MockBa, 64 (13%,
2.6 wipy py6.), Measeab-®Punanc, bO-01 (12.5%, 31.1 mux py6.), POCBAHK, B0O-03 (8.95%, 451.2
MIH py0.), IIpomranurai, o1 (7%, 9.3 miH py6.), Poccenbxo3oank, 2013 (LPN1) (7.175%, 25.1
MJIH JIOJIJ1.)

* Odepra: OuuKpeaur Bauk, 04 (10 wipz py6.), Bank Pycckuii cranaapt, BO-01 (5 wipza py6.)

* Pasmemienue: I0Taiip-®unanc, 50-09 (1.5 wipa py6.), IOTaiip-®Punanc, b0O-10 (1.5 mipxa
py6.), Huxxne-JIenckoe-HBecT, 04 (1.2 Mipz pyo.)

CeroaHsa: 19.11.2012 — NOHEAEIbHUK

Crarucruka CIIIA: Existing home
sales

* Benmuiara kynona: TpancKpeaurbank, BO-01 (7.8%, 196.6 miuH py6.), BTB, 2015, CHF (LPN)
(5%, 15 mutH mBediapckux ¢pankos), F'azmpomobank, 2017 (LPN) (5.625%, 28 miun moit.), AOK
Cucrema, 2019 (LPN) (6.95%, 17.3 mun gosn), AJIPOCA, 2014 (8.875%, 22.2 MuH [0/UL),
Huzkeropojckas o06Jacrtb, 34004 (7.75%, 31.1 miH py6.), MockBa, 65 (13%, 2.6 mipa pyo.),
TiaBHas gopora, 03 (11.3%, 901.5 miH py6.), CY-155 Kamurau, 04 (12.75%, 63.6 muH py6.)

* IToramenue: Huskeropoackast 06;1actb, 34004 (2.7 mipz py6.)

* Odepra: Bauk 3EHUT, BO-03 (3 mipz py6.)

3aBTpa: 20.11.2012 — BTOPHHUK

Crarucruka CIIIA: Building permits,
Housing starts

I BAHK
il SEHMT

19.11.2012

* Bormiata kymoHa: HWmnoreunsnii arenr AWMKK 2008-1, 1A (10.5%, 47.8 wuH pyb.),
IOr®unCepeuc, o1 (9%, 40.4 muu py6.), Uarypucr, BAO, 02 (10%, 99.7 muH moiut.), KPEIUT
EBPOIIA BAHK, 2013 (LPN) (7.75%, 11.6 muH py0.), Unioreunsbrit areut AUYKK 2010-1, 01 (9%,
18.4 muH py6.), Umoteunsprii arent AUKK 2010-1, 02 (9%, 138.3 wiH py6.), Tpanc®ua-M, 16
(9.7%, 48.4 mnu py6.), Pocresekom, 10 (9.29%, 52.1 muH py0.), UHTepTexasiekrpo - HoBasa
reHepanus, 01 (8.75%, 7.2 miH py0.), J/IusuHrosaa kommanua YPAJICUB, BO-09 (11.5%, 43
MiH py6.), ABTOBA3, 04 (0.1%, 2.5 muH py6.), H”TEPA ®UHAHC, 01 (8.5%, 211.9 MiH py6.),
CeBkabenp-®unanc, 04 (8%, 39.9 wiH py6.)

* IToramenue: U”TEPA ®UTHAHC, 01 (5 mipz py0.)
* O¢depra: Pocrenexom, 10 (3 wipza pyo.)

* Pazmemenue: I'maBHas gopora, 07 (1.4 Mapz py6.)
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MakKpO3KOHOMHUKA

IIpomnpousBoacTtBo P® B OKTAGPE: OT CTATHAITUY K CHUZKEHUIO

Jlanuble PoccTaTa 0 COCTOSTHUM POCCUHCKO IIPOMBIIIZIEHHOCTH B OKTAODE JIMIIAIOT BCAKOH
HaZIeXKAbl TeX, KTO HaJesascs, YTO DPOCCUMCKas SKOHOMHKA CMOXET COXPAaHHUTh IIPeKHUe
CKPOMHBIE TEMIIBI POCTa /10 KOHI[Aa rofia. OGbeM IPOMIIPOM3BO/ICTBA B IIPOILLJIOM MeCSIIE BBIPOC
aumb Ha 1.8% B TOOBOM BBIPDaKEHHH, a 32 10 MeCsAIEB TEKYIIEero rojfia pocT COCTaBUJI BCETO
2.8%. XapaKTepHO, YTO B IIPOIIJIOM OKTSA0pe ObUIO Ha 2 pabovux AHsA 6OJblIe, YeM B OKTAOpe
2011 T., a uHAekc PMI ykaspiBas Ha OIpesieJIeHHYI0 aKTUBHU3AIUIO B cekTope. OJTHAKO uyziec He
MIPOU30IILIO, JA’Ke B ATHUX YCJIOBHUSAX IIPOU3BO/CTBEHHBIH CEKTOP 3aMeZJIUII TEMIIBI POCTa.

B 106BIBAIOIINX OTPAC/IAX TEMIIBI FOOBOTO POCTa YBETUIMINCH ¢ 1.8% 10 2.1%, 4TO OBLIO
00yCJIOBJIEHO COXpaHEHHEM BBICOKOTO YPOBHS JOOBIYM KaMEHHOTO VIV, KOTOPBIH IIO-
MIpe’KHEMY KOMIIEHCHUDYET CHIDKEHHE 00beMOB JOObIUM IPUPOJHOrO ra3a HPH COXpaHEHHU
MIPEKHET0 YPOBHSA HedTenoObIYN. YUUTHIBAA IOJIOKEHUE Jiesl B 00pabaThIBAIOIINX CErMEHTAX,
JIO0OBIBAIOIIME OTPACIIN TTOKA BBIIVIAAAT HEUTPATIBHO.

O6paboTKa eMOHCTPUPYET IIOCTYIATeIbHOE 3aMe/iIeHre, HAYUHAs C UIOJIA, YTO SBJISETCS
OTpaK€HUEM IIPOAOJLKAIONIErocd 3aMeZJIeHHA KaK HHBECTHIIMOHHOTO, TaK M KOHEYHOTO
cnpoca. Eciin B JIerkodl M INHUINEBOM IPOMBIIIJIEHHOCTH ellle YAeTcsl COXPAHUTh HeIUIOXHe
TEMIBI POCTA, TO B MHBECTUIMOHHOM MAIIMHOCTPOEHUU U NPOU3BOZCTBE CTPOHMATEPHAIIOB
y?Ke OTUYETIMBO BHJIEH TPEH/T Ha CHIDKeHue. To jke KacaeTcsi M MeTaJUTypru, KoTopast Haubosee
OIIEPaTUBHO pearupyer Ha yXy/lleHe BHEIIHeH KOHBIOHKTYPBI: IIPOU3BO/ICTBO YyT'yHA U CTAJIU
OITyCTUJIOCh HUKE YPOBHEH rol0BayIoN IaBHOCTH.

Poccuiickasd IPOMBIILIEHHOCTh IIPOAIOJDKAET 3aMejyleHHe TeMIIOB pocra Ha ¢oHe
ocnabyeHuss KaK BHYTPEHHErO, TaK U BHEIIHEro crpoca. J{oOGBIBAaIOLINe OTPACIH OCTAIOTCS
ONOpPO# IS TPOMBILIUIEHHOCTH M IIOKA COXPAHAIOT OOBEMbI Ha IPEKHUX YPOBHAX, UTO
SABJISIETCSL  CJIEZICTBUEM  OTHOCHUTEJIIPHO  BBICOKMX MHUPOBBIX IIeH Ha  DHEProChIPbE.
O6pabarbIBarolyie CerMeHThI, IOJIyYUB paHee yJap CO CTOPOHBI 3aMeJIeHUs WHBECTHUIIHH,
celfuac IBITAIOTCS CIPABUTHCSA CO CHUXKEHHEM KOHEYHOTO CIIpOca U Ce30HHBIM 3aMeJJIEeHHEM B
NPOU3BOACTBE  CTPOHMATepUayoB.  VICTOYHHKOB /Ui YCKOPDEHHs  TEMIIOB  pOCTa
MIPOMBIIJIEHHOCTH B IEPCIEKTHBE ZI0 KOHIA TEKYILETO Toia Mbl He HAOJII0/]aeM, YTO 3aCTaABUT
MIPOU3BOZICTBEHHBIH CEKTOP ZiepKaTh TeMbI POCTa Ha YPOBHE 2.0% TI/T.

IIpombInLIeHHOCTH B P® (%)

PBIHOK

Baadumup Eecmugbees
v.evstifeev@zenit.ru
IIpomnpoussoacrso B PO (r/T, %)
Tl pomp-50 JloBkmia = OGpaotia (1. 1)
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Hcemounux: Poccmam

OxTA6pB'12 CeHTAGPB'12
10M=2012 10M2011 3K'12
K OKT.'11 K CeHT.'12 K CeHT.'11 K aBr.'12
TIpoMnpou3BoOZICTBO, B T.4. 1.8 -0.7 2.0 0.7* 2.8 5.1 2.5
-Jlo6bIYa [0JIE3HBIX UCKOTIAEMBIX 2.1 3.1 1.8 -1.5 1.3 2.1 1.2
-O6GpabarhIBaOIIIEe TPOU3BOCTBA 3.0 1.4 3.3 -1.2 4.4 7.0 4.5
-IIp-Bo U pacip-e 3/9Hepruu, ra3a u BOAbl -0.6 25.3 -0.9 3.4 2.1 0.3 0.0

* C UCKMOUEHUeM Ce30HHO20 U K'(l/lEHa(IpHDZD gﬁakmopos
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Hcrounuk: Pocerat
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BHenrHu# PHIHOK A0JITa

Pemenuve mo I'peniyin He 3a ropamMu, MEPEroBOPHI MO OIOKETY
CIIIA oGeinaroT GbITh HPOAYKTUBHBIMU

O’ku/laHVe TOJINTUYECKUX DElIEHUN YAEepPKUBAJIO PHIHKU B HAIPSXKEHUU BCIO IPOILIYIO
Heneno. Hepemennsie Bompockl B CIIIA u EBporie SBHO JOMUHUDYIOT B yMax HHBECTODOB,
OTTOTO POCITYCK SITIOHCKOTO IIapJjlaMeHTa U BBIOOPHI PyKOBOJAILIIETO cocTaBa B Kutae He BhI3BaIN
Kakoi-mibo peaknuu. Eciau paszenuTh MpobJeMHble MOMEHTHI 110 CPOYHOCTH, TO BBICOKA
BEPOATHOCTh, YTO HA TeKylledl Hezesne OyneT pelieH Bompoc mo I'penuu. 3acenaHvie
€BPOTPYyNIIbl BO BTOPHUK, Ha KOTOPOM TakKe Oy/leT IpPUCYyTCTBOBATh rylaBa MB®, mosmkHO
YTBEPAUTDH IPOTPaMMy 3KOHOMHUHU CTPAHbI U IIPUHATH OKOHYATEIbHOE peIllleHre O BbIAeJIeHUN
CTpaHe OYepeAHOro TpaHina ¢GUHAHCOBOM momomu. OCTPpIM MOMEHTOM B 3THX IIEPETOBOPaX
6yner nosunus MB®, koropas TpeOyeT OKOHYATEJIBHOTO COIJIACOBAHUSA BCEX YCJIOBUU IO
T'pennu, KoTOpBIe OY/IyT AaKTYaIbHBI U B JIOJITOCPOYHOM MEPCIEKTHBE. B yCI0BUAX IOCTOSTHHOTO
HEZIOTATUBAs KJIIOYEBBIX HKOHOMUYECKUX ITOoKasartesedl I'peruu 0 TpeOyeMBbIX «TPOUKOM»
MeXK/IyHAPOIHBIX KPETUTOPOB, II0100paTh TAKYIO IPOrpaMMy Oy/ieT KpaiHe 3aTPYAHUTETHHO.

B CIITA Henesist HAYHETCS ¢ HAYAJIBHOTO 3Tara IEPEroBOpOB AIMUHHUCTPAIINH IPE3UEHTA C
KoHrpeccom B OTHOLIEHMM OO/KeTa. B IATHUIYY NPOUUIA MpeBAPUTEIbHBIE IIEPErOBOPHI,
KOTOpbI€ MX YYaCTHUKHU OLIEHIIN IO3UTUBHO. MUHUCTD (PUHAHCOB 3asBUJI, YTO JIOCTHKEHUE
COIJIAIIEHUH BBITVISIZIUT «HE TAaKUM YK CJIOXKHBIM», IPEIJIOKHB Ui Hadyasa OOCyIUTh
BO3MOKHOCTB IIPO/IJIEHUS HAJIOTOBBIX JIBTOT JJIsl CPEHEro Kiiacca. PecybInKaHIbl B KAUECTBE
WJIeu JJIs OJIeKaiiero o0CyskK/ieHus Pe/JIOKIINA CXeMy TOBBIIIEHMS T0X00B OI0/KeTa, Ha He
TOJIBKO OJTHOCTOPOHHETO COKDAIIlEHUsI PACX0/I0B. BepoATHO, YTO 1O pAAy «HE3aBUCHMBIX» TEM
YMHOBHUKAM YZACTCSA JOTOBOpUThCA. KaMHEM ©IpeTKHOBEHUs MOXKET cTaTh TpeboBaHUe
pecrnybIuKaHIEB K JEeMOKpaTaM COKPAaTHTh pAacXOAbl HA COLMAJIbHBIE IPOTPAMMBI, a
JIEMOKpPAaTOB K pechoyOJMKaHI[AaM — YBEJIUYUTh HAJIOrOBOe OpeMsi /i TpaxaaH,
3apabaThIBaIOIINX O0JIee 250 ThIC. OJII. B TOJ,.

]
I
AlBATS

BATKOBCIAR TPVITIA SERAT
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PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru
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Cuapaast EMBI+ (Poccus, Bpazwians)
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JleHeKHO-KpeIUTHBIN PIHOK

HaoroBbri II€EPHUO/ TOJIBKO HAYAICH, a 3aI0/IZKEHHOCTbD I10 PEIIO pacre'r

Ve/I0BUA JIOKQJIBHOTO JIEHEXKHO-KPEAUTHOIO DPBIHKA B IATHHUIYY OCTAJIMCh HA YPOBHE
NpeJBIAYIIEro JAHA, KOIZIA 3aBepIIMIach yIUIaTa CTPAXOBBIX B3HOCOB B (POHABI, OTKPBIBLIAA
cTapT HajoroBoro mepuosa HosA0psa. Ha peiHke MBK cTOMMOCTD 3-HEBHBIX KDEIHUTOB
Jlepskasach B mpezienax 6.25-6.50% roioBbIX, MEXK/AMIEPCKOE PEIO ¢ 00IuraiusaMu 06X0A1IOCh
moJ; 6.40% rozoBeix. Ha aykiponax mpsimoro perno ¢ I[B P® 6aHkam y/jaioch IpUBJedb HA 3
IHA 336 MIpA pyO. NPOTUB 3asABIEHHBIX 357 MJpPJ pyb. CerogHsa yTpoM cyMMa CpeJICTB Ha
KopcyeTax u Jieno3urax 6ankos B I1B P® yeennuunacek Ha 84.8 muipz py6. 10 930.0 MiIpz, pyo.

Crenytomue Hasorosble wiaresku (o HJC) 0/KHBI 3aBepIIUTCS B OJIMKANIINANA BTOPHUK
u ToTpebyroT elne mopsAaka 170 MIpA py0. U3 cucreMbl. lloTeHIMAA Hapal[dBaHUS
3a710J13KeHHOCTH 0aHKOB mepes 1IB coxpaHsieTcs: TEKYIUI IOJIT 10 C/IeJIKaM PEro COCTaBJIsAET
1.58 TpJsiH py6. TOTa KaK MaKCUMyM B [IEPUO/] YILJIAThl HAJIOTOB B ITOC/IEHIE MECAIBI IOCTUTAIT
1.7-1.8 TpiaH py6. Takum 00pa3oM, 9TH IUIATEKU CIIOCOOHBI YAEP:KUBATh KPATKOCPOYHBIE
MPOIIEHTHBIE CTABKU HA TEKYI[UX MMOBBIIIEHHBIX YPOBHSX, a B MUKOBBIN MEPHOJ IJIATEKENH OHU
MOTYT IIOHSATHCS €llle Ha 25-50 OII.

PyGJib BHOBB 0€3 ABUKEHUI

Poccuiickass BaIOTa NPOJO/DKAeT (J1ab0 pearupoBaTh HA BHEIIHHWE Ppa3/IPasKUTENIH,
MPeJIIOYNTAass KOHCOJIMIUPOBATHCS HAa TEKYLIUX YPOBHAX. JIOKAJIbHBIN JEeHEKHO-KPEAUTHBIN
PBIHOK OCTaeTCsi B OTHOCHUTEJIBHO HEIUIOXOH (opMme, MO3TOMYy He MOXKET IIPEZOCTABUTH
MOAZEPKKy pybsro. Ha BHEIIHHUX PBIHKAX COXPAHAETCA HAIPSKEHHOCTb, OJHAKO KOTHPOBKH
He(dTH JlepKaTcs B paMKax CPeHECPOYHOTO JManasoHa 107-111 Z0JUL. 3a 6app., YTO TaKKe
HEUTpasIbHO 11 py6sis. HoBas Henesss HauMHAETCs /UL PyOJis ¢ OTHOCUTENIBHO KOM(OPTHBIX
YCJIOBUH, UTO IIO3BOJIUT €My IIPONTH OJIFIKE K YPOBHIO 35.50 py0. 32 KOpP3UHY.

JleHe:KHO-KpPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Heeie

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

Al Ha cueTa KOMGAHKOB, YIJIaTa HAJIOTOB IISIEL Ay,
MJIPA PYO.
TloHeie/IbHUK
Bropauk Vmara HaloroB HJIC, 1/3 3a I1I xBaprai (~170 mipz py6.)
Ayknuon Kaznaueiicra 28 nHeil, 40 MiIpA pyo6., OT 6.3% rOLOBBIX
Cpena Aykuon OP3 0®d3 25208 (7 1€eT), 35 MIIpA Py6.
Bosspar KaznaueiicTBy 40 wmipp pyb6.
Yersepr Aykuuon KaznaueiicrBa 28 nueit, 40 MiIpA pyod., OT 6.3% roJOBBIX
IIsaTHIIA

Hcmounux: IJB PO, Mungun, ond 2KKX
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CraBxku MBK
— Mosprime - 1M (npa. nsam), % —)\{ s Prime - overnight (ses. umam), %
7.0% 7 [ 8.00%
6.8% 1 I
6.5% 1 7.75
6.3% 1 b ~.50%
6.1% 1 7:50%
5.9% 1 r7.25%
57% 1 L
5.5% 1 7.00%
5.3% 1 r 6.75%
51% 1 L
4.9% 1 6.50%
4.7% r 6.25%
4.5%
4.3% r 6.00%
4.1% L
3.9% 1 5.75%
3.7% - 5.50%

4.10 1110 1810 2510 111 811 1511

Hcmounux: Reuters, L[b

Kpusaa NDF

a2

6.5

55

5.0 - - : : : .
W 2W M 3M 6M 9M 1Y

Hcemounux: Reuters
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Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues
EBpoGOHABI fenIeBeIOT Bejie] 3a He(PThI0 k.sychev@zenit.ru

N . . CyBepeHHBbIe EBPOOOIUTaAIINI
Poccuiickuii cermMeHT B IATHULYY HaXoAWICA Cpeau ayrcanuZiepoB e€merging markets,
5.00

JIOCTaTOYHO UyTKO pearupyd Ha jemieseiolyio HedTb. ITo uTOraM IHS CyBepeHHBbIE CIOP3ZBI  , e
pacmuprInch B mpeziesiax 10 6u Ha ¢oHe HelTpanbHON auHaMuku pbiHka UST, a koTupoBku 450

. . N 425 RUSSIA42
BZIOJIb CyBEPEHHON KDHBOH OIYCTHJINCh B CpefiHeM Ha 50 Om, manpHuMi Poccua’42 morepan 4o
mopsiZika 75 OI U 3aBeplIay AeHb B palioHe OTMETKH 120.75%. KOpIOpaTUBHBIH CEKTOp TakKe g;g

TOproBaicsi GPOHTATIBHO BHU3, HO IIEHBI TOKA3AIX YyTh OOJIbIIE YCTOMYMBOCTH, OMYCTUBIINCh B 3.5
CpeZlHEM IO PBIHKY Ha 25 611. Jlanpaue Boimycku GAZPROM’34 1 GAZPROM’37 CHU3WINCH HA 75

RUSSIA'30
RUSSIA22

¥ 100 OIl COOTBETCTBEHHO, CXOXKHH pe3yJbTaT nmokazanu Bbimycku RSHB'17 u RSHB’18, nopsiaka 250 RUSSIA20
50 GII [OTepSIM KOTHPOBKH BIOJb KpUBOii BABa. B cexTope YacTHBIX KOMIIAHMIL B ayTcaiiepax 22> )
, , 200 ROI4SHAATE
pBIHKA HaxoAwIuch Boiycku EVRAZ'17 u EVRAZ’18, cHusuBmIMecsd Ha 100-125 OI, a Takke 175
150 ——t+—r——
anpHue Boinycku THK-BP, norepsBiive mopsaka 75 6.
a Y > P PAAKA 75 0 2 4 6 8 10 12 14 16 18 20

Hcmounuxk: Reuters
PyGJsieBbIi JOJIT HO-TIPEKHEMY HEHU3MEHEH Kpusas O®3

PoiHok py6neBoro A0Jira, 10CTaTOYHO yCIEUIHO I/II‘HOpI/IPOBaBH.II/Iﬁ IUIOXKE HOBOCTH B TeueHue /75

HeJleJTM, 3aBepINIUI MATHUIY B HeWTpajpHOM Kitode. Ha peiHke O®3 ToproBas akTUBHOCTB s, =
HaxO0/{iJIach Ha CPEJHEM YPOBHE, a OCHOBHOH 00BEM C/IEJIOK CMECTHJICS OJIVKe K HAayaly KPHBOH, 225

LIEHbI Ha JJAJIbHEN I0paIi K KOHILY [THS IOAPOCIH B CPEIHEM Ha 10 611 Ha HEOOJIBIIUX TOPTOBBIX _

oboporax. B KOpHOpaTMBHOM CETrMEHTE CIPOC He BBIXOAWJI 3a IPeAesbl CpefHero ydacrka /00

KPHBOM, I7le pOCTOM B Ipeziesiax 10 6m 3aBepuininu feHb Beimycku HIIMK BO4 (YTP 8.54%/D 675

1.70r. +188 60 k O®3) u Taznpom Hedtp 11 (YIP 8.10%/D 2.0r. +134 61 k¥ OD3), cpenu 650

6anKoBcKUX Oymar nokymnaiau 6osiee koporkuit Boimyck PyccCrangapt BO1 (YTP 9.48%/D 0.96r. ]

+312 61 k O®3), 3aBepUINBINUYI JEHb 63 [IEHOBBIX N3MEHEHUH. 6.25 Henento hasan
MecsL, Hasag,

60 —m—m -
0O 1 2 3 4 5 6 7 8 9 10 11

Hcemounux: Reuters, pacuemut banka SEHUT

JoxoaHocru KpuBoit O®3 B
TOYKE 5 JIET

8.10 YTMO®3 5Y

8.00 — MA 10 gHent
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Hcemounux: Reuters, paciemuvt banka BEHUT

Copajg nHAEKCa KOPII.
oGuranuit MMBB k kpuBoit

0oP3

225 Cnpaa MICEX CBI k kpusor O®3 (6m)
20— \a 10 gren (6n)

215

210 max 205
205 @0

200
195
190

185
180
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N PV DD DD O O O O O «H -
o O O O o O — — - - -
N N - <4 N O O = « o -

Hcemounuk: MMBB, Bawk BEHUT
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KopnmopaTuBHbIE COOBITHUS

®CK EJC: ciabas puHaHCOBaAsA OTYETHOCTH 3a 11112, BMecTe ¢ TeM
OyMaru KOMIIaHUHU BBITJIAAAT JOCTATOYHO IPUBJIEKATEIHHO

B xonne npouwnoi Hezenin PCK ESC (BBB/Baa2/-), onepaTop eJuHON HAIMOHAIBHOM
9HEProceTH, OmMyOMKoBasa GUHAHCOBYIO OTYEeTHOCTD 3a 1I112. MBI OlleHHBaeM PAaCKPHITHIE
pes3yJsIbTaThl Kak cj1abble: [0 UTOTaM OTYETHOTO NEPUOZA KOMIIAHUA IIPOJEMOHCTPHPOBAIA
cHmkeHue Beipyuky U EBITDA, o6ycyioByieHHOe OTCyTCTBHEM NOBBINIeHUs Tapudos B 11112, a
TaKKe NMPOJOJIKAIOIIMICA POCT JOJITOBOY HATPY3KH KaK CJIEICTBHUE PeIM3aI[ui MacIITabHOH
WHBECTUIMOHHOM nporpammbl. Kpome toro, ®CK EIC orpasuia B oTueTHOCTH 3a 11112
CyILleCTBEHHOE CHIDKEHUE ONIePAallMOHHON U YUCTON IPUOBLIH T/T, YTO 00YCJIOBIJIEHO, IPEXIE
Bcero, a¢dexkTom BbICOKO# 6a3sbl 11111.

. Bripyuka ®CK EBC B 1I112 cHusmiach Ha 6% r/r u cocraBwia 66.9 mipz. pyo6.
CHIDKeHUe BBIPYYKU B OTYETHOM Ileprojie 6110 00ycIoBIeHO TeM, uTo B 11112 Tapudsl
Ha Iepesiady 9JeKTPOIHEPIHH He TOBBIIIAINCH, IPU 5TOM 00beM NepeflaHHOM SHEPIUU
B 1112 BeIpOC Ha 1.2% 1/T (10 249 Mupa. kBr*u). PocT omeparioHHBINH PacXoloB Ha
17.4% t/t (10 53.6 Mips. py6.) Ha ¢GoHE COKpallleHNe BHIPYYKH IPUBET K CHUKEHUIO
nokasarensi EBITDA (ckoppekTMpoBaH Ha pa3oBble, HeOIepallMOHHbIE /WU
HeJIeHEXKHbIE JIOXO/bI/pacxo/ibl) Ha 16.9% r/r — no 37.8 wipa. py6. B pesymibrare
onepexxatomux Temios cHrkeHnss EBITDA, penrabensrocts o EBITDA ®CK ESC B
11112 ymensmmiack a0 56.5% (-7.4 nm r/r). OrMeruM, uto Bo 21112 MBI OXKHUZaEM
yBenn4yeHnsA (PUHAHCOBBIX PE3YJIbTAaTOB KoMIaHuM, HockoiabKy OCT omobpmia pocT
Tapud0B KOMIIAHUHU C 1 HIOJA 2012 T. Ha 11% (#asibHelIIee NOBBINIEHHE TapuQoB
TIpeJIoJIaraeT pocT Ha 9% € 1 UI0JIA 2013 T. U € 1 UIOJIA 2014 T.).

. ITo uroram 11112 onepanuoHHasA U YUcTasA NPUObUIH KOMIIAHUH IIPOJIEMOHCTPUPOBAIN
CyLleCTBEHHOE CHIKeHHe Mo cpaBHeHuio c 1II11. Tak, omepanuoHHas NIpUOBUIL
CHH3WJIACh Ha 72% T/T U cOCTaBWIA 15 MJIPA. py0., YucTas MpHOBLIb CHU3WJIACH HA
91.1% r/T — 70 3.9 MuIpA. py6. B pesysbrate, onepariioHHas peHTabeIbHOCTh KOMIIAHUH
yMmeHbImIach B 11112 10 22.4% (nportus 75.1% B 1I111), a uricTast peHTa6ebHOCTD — /10
5.8% (mpotus 61.7% B 1I111). JluHaMuKa MoKazareseil Gbljia 0T9acTi 00yC/IOBJIEHA TEMU
ke ¢axTopamu, YTO NOBAUAIH Ha u3MeHeHne EBITDA, omHako pemarpolee BIUSHUE
okazas 3ddexr Boicokoil 6a3sl 1I111. Hanomuum, uro B 1I111 ®CK E3C orpasmia B
OTYETHOCTH IepeoleHKy akTtuBoB (Kommnanua oOMeHs1a Aoid B HEIPO(UIBHOM
renepauuu Ha naker akuuid Mutep PAO EJC), npubbUIb OT KOTOPO# cocraBmia 31.1
MJIpA. py0. u obecrieunsia BHICOKME YPOBEHb ONEPAIMOHHBINA M YHCTOH MPHOBLIN IO
uroram 11112 (mokasatesnib EBITDA He yUUTBIBAET OXO/IbI OT IIEPEOIIEHKH).

. B 11112 onepanrioHHbIN JIeHEKHBIN [TOTOK 710 n3MeHeHuit B obopoTrHoM KamuTtaae OCK
EBC cuuswmics Ha 14.9 T/T 1 cocraBui 37.8 Miipz. py6. B To ke Bpems, BbICBOOOXK/IEHIE
cpezcTB U3 060pOTHOTO Kanurtasia (+1.3 MJIp. pyd.) U COKpaIlleHHe BBIILJIAT 110 HAJIOTY
Ha pu6ObLUTH (¢ 8.1 10 1.6 MIpA. py0.) TO3BOJIHUIN KOMIIAHUH B 11112 YBEJIUYUTD YHUCTHIH
OTIEpAIOHHBIN JIEHEeXKHBIH MOTOK /10 37.5 MJpA. py0. (+3.3% r/r). Bupoyem, 310 He
0Ka3aJI0 3aMETHOTO BJIUSHUSA Ha CBOOOJHBIN JIEHEKHBIN IMOTOK KOMIIAHUM, KOTOPBIH
YCTOMYMBO HAXOAWTCS B OTPUIATEIBLHOU 30HE BCJIEACTBHE PeATH3AINH MAaCIITaAGHON
HMHBECTIIPOrpaMMbl U B 11112 cocraBm -22.2 MJIpA. pyo.

. ITo uroram 1IT12 pacxonsl Ha ¢uHaHcupoBaHue kamiuoxeHnd O®CK EDC cocraBuin
59.7 MiIpA. pyo. (coorBercTByer 1.6x EBITDA 3a 1[112), mpu 3TOM 3a 2012 T. B II€JIOM
00beM HHBECTHLIMH KOMIIAHHM JOJDKEH COCTAaBUTh OKOJIO 166.1 MipA. pyb. (2.2x
EBITDA LTM). HanomHuM, uyro B Mae 2012 TI. MUHSHEpro IepecMOTpesIO
nHBecTUIMOHHYIO porpamMmy ®CK E9C — Teneps 00beM KaIBJIOKEHHH HA 2012-2014
IT. OIleHUBaeTcs B 504.8 Mipa. py6. O4eBUAHO, UTO 3asABJIEHHBIH 00bEM WHBECTUIUIH
npesbimaer Tekymue BodmoxkHoctd ®CK ESC no punancupoBanuio CAPEX sums 3a
CcYeT TeHEPHPYeMOro €0 OIEepPAIIOHHOTO JEeHEKHOro II0TOKA, B CBA3H C 3THM B
KadyecTBe MCTOYHUKOB (DMHAHCHPOBAHMA IPOTPAMMBbI TaKKe 3asdBJIEHBI ITOCTYIUIEHU
OT JIOTISMUCCHU aKIUi (CEero/{Hs KOMIIAHUSA J0KHA OZJ00PUTD ITapaMeTpPhl 0YePETHOTO
pasmeneHus), 6romKerHoe puHaHCcupoBaHue B pamkax OIIII, a TaxKe IpUBJIeYeHUE
JI0JITOBOTO GUHAHCUPOBAHUA.
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KiroueBbie (I)I/IHaHCOBbIe IIoKasare/amn

®CK E9C no MCPO 3a 11112

MApA. pY6.

Bbipyuka

EBITDA*

OnepauuoHHas Npu6 binb
Yucrasi npubbinb
PenTabenbrocTs no EBITDA
OnepaunoHHas peHTabensHoCT

Yucras peHTabenbHoOCTb

Onepall. 1€H.NOTOK 10 13M. B 06op. Kar.

YucTbie uHBecTLMM B 060p. Kan.
YucTblil ONepaLmoH. JeHexX. NoTok

YucToe usmeHeHve AeHex. cpeacTs
MApA. pY6.

AxTnBbI

8 m.Y. 0eHex. cp-ea U 0eno3umsi
Donr

donsi kpamkocpoyHozo donza
Yuerbiii gonr

Kanutan

CAPEX

CAPEX/EBITDA

FCF

Lonr/EBITDA LTM

Yuctoit gonr/EBITDA LTM
EBITDA/MpoueHTHble nnaTexmu
Ponr/Kammtan

n12

66.9
37.8
15.0
3.9
56.5%
22.4%
5.8%
37.8
(13)
375
4.3

n12

1188.7
310
153.3
1.6%
122.3
904.4
59.7
1.6x
(22.2)
2.0x
1.6x
7.6x
0.2x

ini1

712
455
535
439

63.9%

75.1%

61.7%
444

36.3
29

2011

11637
26.8
132.8
15%
106.0
898.1
155.1
1.9x
(865)
1.6x
1.3x
16.8x
0.1x

%%

-6.0%
-16.9%
-72.0%
-91.1%
-7.4m

-52.7.m
-55.9 m

-14.9%

3.3%
48.3%

%%

2.2%
15.7%
15.4%
0.1m
15.4%

0.7%

*

Hcmounuk: /lanHvle KomnaHuu,

pacuemvt banka BEHUT

pasossle ulunu
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. Ha xonen 1I112 ponr ®CK ESC Bripoc Ha 15.4% IO CpaBHEHHIO ¢ Ha4aJoOM roja u
COCTaBWII 153.3 MJIPZ. Py6., IPH STOM JI0JIs1 KPATKOCPOYHBIX 00513aTEJIBCTB B CTPYKTypeE
JI0JITa COXpaHWJIAch HA MUHUMAJIbHOM YPOBHE M cocTaBuia 1.6% (+0.1 mm K 2011 T.).
Camxenue nokasatesss EBITDA B 11112 Ha ¢oHe yBesTM4eHU JI0Ta IPUBEJIO K POCTY
nonrosoi Harpysku @CK EJC, koTopas Ha KOHeIl OTYETHOTO ITEPHOJA COCTaBUIA 1.6X B
tepmuHax Yucrsiii goir/EBITDA LTM (Ha KOHel[ 2011 TI. II0Ka3aTeJIb COCTABJIST 1.3X).
IIpuBsneyenre HOBOro aosra B 1112 6bI7I0 00YCIOBIEHO HEOOXOAUMOCTHIO MOKPBITHSA
OTPUIATETIFHOTO CBOOOJHOTO ZIEHEXKHOTO IOTOKA, 06pa30BaBLIETOCH 32 CYET BBICOKHX
pacxozoB Ha CAPEX. C yueTtom Toro, Bo 2I112 myiaHnupyeMblii 00beM HHBECTULIMH TOYTH
B 2 pasa 6osbie (106.4 MIpA. py0.), KOMIIAHUA BHOBb Oy/ZieT BBIHY)KJ€Ha [IPUBJIEKATh
3aeMHBIN KanuTtaja. Bmecre ¢ TeM, Mbl He OxuzaeM, 9to no uroram 2012 r. ®CK EIC
MIPEBBICUT OPHEHTHUD IO IpPeZieJIbHOMY YPOBHIO JIOJITOBOM HArpy3KH, COCTABJISIOIIVIMA
2.5% Tonr/EBITDA (Ha koser 11112 mokasaresb COCTaBJIsIT 2.0X).

Texyuuii cupaz kpuBoii ®CK ESC k kpusoii PK/] (BBB/Baa1/BBB) cocrasiser 0koyo 30
Om, 4YTO, Ha HAIl B3IVIAZ, IPENOIpENEseT NPHBIEKATETbHOCT OyMar KOMIAHWU. Mbl
peKoMeHlyeM WHBecTOpaM oOpaTuTh BHHMaHue Ha gajabHue Bbimycku ®CK EJC (c
JIOpanye CBBILIIE 3-X JIeT), KOTOPbIE TOPIYIOTCS C NpeMHeld K COOCTBEHHOW KPHUBOH, B
vactHocTe Ha Boimyck ®CK EDC 25 (YTP 8.78/D 3.34 r.), TOPTYIOLUNCSA CO CIP3A0M 175 611 K
O®3 (ua ypoBHe KpuBoi I'azmpom Hedru) u mpemiaraoiiuii mpeMuio B 55 611 K KPUBOUH
P)XI. Bmecre ¢ Tem, Mbl obpamjaeM BHMMaHHe HHBECTOPDOB Ha CYLIECTBYIOLIMN HaBec
TEPBUYHOTO NpeioxKeHus co ctopoHsl ®CK (y KOMIIAHUU 3aperHCTPUPOBAHO PyOJIEBBIX
BBIIYCKOB Ha 180 MuIpA. py0.), KOTOPBIH, BIpOUYeM, B IEPBYIO ouyepenb, OyZeT OKa3bIBaTh
BJIUSHUE CKOpee Ha JaJbHUN KOHel| KpuBoH kommnaHuu. Takke B kadecTBe ¢akTopa,
KOTOpBIII MOXKET OKa3aTh HETaTHMBHOE BJIWsAHME Ha JoxonHocTh Oymar ®CK E3C, mbl
OTMEYaeM IIepCIIEKTUBY CO3/IaHUSA YIPABJAIOIIEH KOMIIAHUU JUIS  3JIEKTPOCETEBOTO
komIutekca Ha 6aze Xomauuara MPCK myrem BHecenust B ero kanurai akiuit ®CK EJC, urto
MOJKET OKa3aTh IaBJIeHHe Ha KpeJJUTHbIE PEHTHHTH KOMIIaHHUH.
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. O61beM amuccuum, OpueHp 3akpbiTne Oara Amopm3sauun/ Odp epta/
Brinyck Peiimur, S&P/M/F - Nlombapa LIB MITH. pY6. YTP/YTM KHUM pasmeLpHUs Oopauns MoraweHune
Anbda YkpduHaHe, 01 NR HeT 3000 12.63-13.16 XX.11.2012 XX.11.2012 HeT /1r. ir./3r.
O'Keir, 01 -1-1B+ na 2000 10.25-10.62 XX.11.2012 XX.11.2012 HeT / 2.66T. 3r./5ner
O'Keit, 02 -/-1B+ aAa 3000 10.25-10.62 XX.11.2012 XX.11.2012 HeT / 2.66T. 3r./5ner
MPCK LleHTpa u Mpusomnxkbs, 5O-01 -/Ba2/- na 4000 9.41-9.94 XX.11.2012 XX.11.2012 Het / 2.68T. Het /3.
UenoyHuk: Interfax, Bloomberg, Cbonds
B Peit S&PIM/E  Tlom6 5 0O6bem amucecum, Bid cover/ OpueHmp dakmueckasn Oara Amopmmsauumsn/
binycK SUTMRI, om6apa Ly MITH. PYo. Pa3mely o6bem YTP/YTM YTP/YTM pasmeLpeHus Oiopaums
HwxkHe-JleHck oe-UHBecT, 04 NR HeT 1200 H/n / 100% Konkypc 14.49 16.11.2012 HeT /1.40T.
lOTaip-duHaHe, BO-09 NR HeT 1500 Hn / 100% 11.74-12.28 12.28 16.11.2012 HeT /1rT.
lOTaip-duHaHe, BO-10 NR HeT 1500 H/n / 100% 11.74-12.28 12.28 16.11.2012 HeT /1T
Poctenekom, 17 BB+ /- /BBB- na 10 000 Hn / 100% 8.63-8.89 8.73 08.11.2012 pal270r.
EsponnaH, 03 -/-1BB- aAa 3500 1.5/100% 11.57-12.10 11.57 06.11.2012 Her /1.84rT.
PyccuHaHe Bank, 5O-03 - / Baa3/BBB+ na 4000 1.1/100% 9.73-10.25 10.25 02.11.2012 HeT /1.86T.
AJIPOCA, BO-01 BB- / Ba3/BB- Aa 5000 H/a / 100% 8.93-9.26 9.15 02.11.2012 Her /2.66T.
AITPOCA, BO-02 BB- /Ba3/BB- na 5000 H/a, / 100% 8.93-9.26 9.15 02.11.2012 HeT / 2.66T.
Cesasb-baHk, BO-01 BB/-/BB na 5000 1.2/ 100% 9.20-9.46 9.20 01.11.2012 HeT /1rT.
HOHKpeaut Bark, 5O-05 BBB /- /BBB+ aa 5000 2.0/100% 9.31 9.31 30.10.2012 HeT /1.88T.
TpaHchun-M, BO-11 NR HeT 2000 H/a / 100% HO 10.78 29.10.2012 Her /2.64T.
PocHedTb, 04 BBB- / Baal/ BBB na 10 000 H/a, / 100% 8.99-9.31 8.78 29.10.2012 HeT /4.17T.
PocHedTb, 05 BBB- / Baal / BBB Aa 10 000 H/Aa / 100% 8.99-9.31 8.78 29.10.2012 Her /4.17T.
MOQCK, BO-02 BB-/Ba2/- na 5000 3.7/100% 8.99-9.20 8.99 29.10.2012 HeT /2.69T.
Moyuta Poccuu, 02 -/-/BBB na 3000 1.1/100% 8.89-9.10 8.89 26.10.2012 HeT /2.7T.
Moyta Poccum, 03 -/-1BBB na 3000 1.1/100% 8.89-9.10 8.89 26.10.2012 HeT /2.7 T.
Mouta Poccun, 04 -/-/BBB na 3000 1.1/100% 8.89-9.10 8.89 26.10.2012 HeT /2.7T.
HOHKpeaut Bark, 5O-04 BBB /- /BBB+ aa 5000 2.0/100% 9.41-9.73 9.31 26.10.2012 HeT /1.88T.
BheLunpom6aHk, 5O-02 B/B2/- na 3000 Hn / 100% 12.10-12.63 12.36 26.10.2012 HeT /1r.
pynna JICP, 04 -1B2/B na 5000 H/n, / 56% 11.83-12.10 11.57 26.10.2012 HeT /1.84T.
BaHk NHTesa, BO-01 -/Bal/- na 3000 1.8/100% 9.73-10.25 9.99 25.10.2012 HeT / 1.43T.
PCXB, 18 - / Baal / BBB na 5000 H/a, / 100% 852-8.58 852 25.10.2012 HeT /1.88T.
Poccwuiickuin Kanuran, 03 -/-1B+ na 3000 1.1/100% 10.78-11.30 11.09 25.10.2012 HeT /1r.
dCK E3C, BO-01 BBB/Baa2/- na 10 000 2.7/100% 8.37-8.58 8.26 24.10.2012 HeT /2.3T.
135
YTP/YTM, (%)
Anba YkpuHaHc,
130
125
120
11.5
110
105 O'Keit, 01,02
10.0
MPCK L n M, BO-01
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9.0
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75
" —— 003
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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 25072 23/01/13 100.17 100.22 100.22 -0.01 25 201 804 5.99 0.19 150 000
O®d3 25078 06/02/13 100.10 100.20 100.16 0.01 18 564 156 6.00 0.22 100 000
O®d3 25065 27/03/13 102.05 102.50 102.16 -0.01 2 16 976 6.00 0.35 46 000
O®d3 26200 17/07/13 100.00 100.10 100.00 -0.09 2 1167 6.24 0.65 8 50 000
O®d3 26201 16/10/13 100.30 100.40 100.40 3 110 000 6.24 0.89 3 47 000
O®d3 25076 13/03/14 100.73 100.74 100.74 -0.00 22 360 035 6.61 1.27 10 47 155 000
O®d3 25068 20/08/14 108.80 109.00 108.80 -0.08 3 25841 6.71 1.61 7 62 45 000
O®d3 26202 17/12/14 108.00 109.10 109.03 0.03 17 312882 6.69 1.87 64 40 000
O®d3 25071 26/11/14 100.25 102.90 102.85 -0.10 1 10 000 6.68 1.84 63 80 000
O®d3 25079 03/06/15 100.59 100.60 100.60 7 80 027 6.85 2.30 2 83 150 000
O®d3 25075 15/07/15 100.20 100.30 100.30 0.15 4 1009 6.86 2.42 1 84 150 000
O®d3 25077 20/01/16 101.50 101.60 101.47 -0.01 5 512 6.94 2.83 0 93 150 000
O®d3 46017 03/08/16 98.20 98.50 98.49 0.02 1 1 7.03 2.92 8 103 80 000
O®d3 26203 03/08/16 100.00 100.10 100.00 4 162 025 7.02 3.28 0 101 150 000
O®d3 48001 31/10/18 90.00 100.00 8.17 3.54 111 215 24 000
O®d3 46019 20/03/19 8.36 3.48 131 235 26 000
O®d3 25080 19/04/17 101.70 101.75 101.75 2 651 7.05 3.84 102 150 000
O®d3 26206 14/06/17 101.80 101.85 101.85 0.10 8 70 129 7.04 3.86 101 150 000
Od3 26204 15/03/18 102.65 102.99 7.01 4.45 95 150 000
O®d3 46021 08/08/18 91.90 92.50 92.10 -0.15 1 1 7.34 4.50 16 128 107 000
O®d3 46014 29/08/18 98.19 99.77 7.18 4.62 111 62 000
O®d3 26208 27/02/19 102.10 102.20 102.10 0.05 5 100 003 7.20 5.07 109 150 000
O®d3 46005 09/01/19 66.00 7.93 5.50 64 177 27 000
O®d3 46018 24/11/21 95.75 96.00 96.00 0.15 1 1 7.53 6.15 18 130 133 000
O®d3 26205 14/04/21 102.20 102.49 102.07 -0.18 5 60 445 7.40 6.36 3 114 150 000
O®d3 26209 20/07/22 102.10 102.24 102.20 0.05 14 136 011 7.41 6.91 108 150 000
O®d3 46022 19/07/23 89.10 89.10 2.00 1 1 7.55 7.39 10 115 45 000
O®d3 26207 03/02/27 104.96 105.05 105.05 0.15 17 202963 7.71 8.65 18 114 150 000
O®d3 46020 06/02/36 87.50 89.55 89.55 0.35 1 1 8.06 10.93 40 120 135 000
O®d3 46012 05/09/29 93.00 6.52 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.17 99.75 99.60 0.60 2 100 000 7.72 0.68 154 146 15 000
HJIIMK
HIIMK BO1 04/12/12 100.10 100.14 100.10 -0.01 4 34989 7.66 0.05 5 000
HIIMK BO6 05/03/13 100.00 100.30 100.13 0.08 7 41 201 7.38 0.30 99 10 000
HIIMK BO2 19/06/13 17/12/14 100.55 100.75 7.63 0.57 155 133 5 000
HIIMK BO3 19/06/13 17/12/14 100.50 100.80 7.81 0.57 173 151 5 000
HIIMK BO4 08/09/14 07/09/15 99.61 100.24 99.80 0.10 6 185 671 8.54 1.70 188 246 5 000
HITIMK BO7 11/11/14 100.90 101.50 8.51 1.86 180 246 10 000
HIIMK 7 16/03/15 05/09/22 100.01 100.09 8.63 2.13 184 260 5 000
MMK
MMK BO1 15/11/12 14.76 0.00 5 000
MMK BO5 04/04/13 99.91 100.00 100.00 10 22918 7.76 0.38 140 8 000
MMK BO8 15/08/13 12/02/15 99.75 100.00 99.91 -0.09 1 1 8.46 0.73 225 221 5 000
MMK BO4 27/02/14 98.82 99.03 99.05 0.15 2 894 8.61 1.23 212 246 5 000
MMK BO6 10/06/14 97.60 97.90 8.94 1.54 233 284 5 000
MMK BO7 22/07/14 97.50 97.90 97.50 -0.21 1 1 9.07 1.58 244 298 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.40 100.75 6.49 0.25 8 10 000
CescTtans BO4 15/02/13 100.79 7.95 0.25 154 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.00 100.30 100.30 0.15 6 54 006 7.96 0.59 186 167 8 000
Anpoca 22 28/06/13 23/06/15 100.03 100.27 100.12 0.07 1 10 000 8.29 0.60 218 200 8 000
Anpoca 23 18/06/15 100.70 100.95 8.93 2.31 210 291 7 000
Anpoca 20 23/06/15 100.65 100.95 8.74 2.32 191 272 3 000
Anpoca BO1 30/10/15 100.00 100.05 100.05 0.05 1 1 9.12 2.62 222 311 5 000
Anpoca BO2 30/10/15 99.95 100.05 99.95 -0.05 2 2 9.17 2.62 227 316 5 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.35 100.45 8.37 0.35 200 10 000
EBpas 3 22/03/13 13/03/20 100.29 100.44 100.44 1 1 8.03 0.35 166 5 000
CubmeTtuHBecTt 1 16/10/14 10/10/19 107.50 107.80 107.80 2 126 9.17 1.74 249 310 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.16 107.84 9.00 1.74 232 293 10 000
EBpas 2 26/10/15 19/10/20 101.25 102.26 102.26 1.94 1 500 9.26 2.61 237 325 10 000
EBpas3 4 26/10/15 19/10/20 100.00 102.10 9.73 2.61 284 372 5 000
EBpas 5 06/06/16 27/05/21 95.30 98.00 95.90 0.90 2 2 657 10.03 3.02 306 403 5 000
EBpas 7 02/06/16 25/05/21 95.30 100.00 96.50 0.50 1 50 000 9.81 3.01 284 381 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.50 99.85 99.50 -0.31 8 8103 9.45 2.12 267 342 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.75 99.85 99.85 0.40 4 16 261 9.27 2.12 249 324 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.75 99.85 99.00 -0.75 2 2 9.70 2.13 291 367 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 15.88 0.00 5 000
Meuyen BO2 12/03/13 99.00 99.13 99.13 -0.01 4 2490 12.91 0.32 653 5 000
Meuen 5 16/04/13 09/10/18 97.00 100.49 -11.52 0.41 5 000
Meuyen BO3 24/04/13 98.51 99.15 99.15 0.15 4 1683 12.12 0.44 577 5 000
Meuen 2 15/06/11 12/06/13 96.57 97.00 96.60 0.10 10 15 046 14.25 0.55 818 794 5 000
Meuen 4 25/07/13 21/07/16 99.50 100.35 11.72 0.67 555 545 5 000
Meuyen BO4 11/02/14 10/02/15 94.36 95.00 15.83 1.16 937 967 5 000
Meuen 15 18/02/14 09/02/21 91.31 92.00 91.50 -0.49 10 328 16.58 1.19 1010 1043 5 000
Meuen 16 18/02/14 09/02/21 91.19 92.71 91.50 -0.49 7 2206 16.58 1.20 1010 1043 5 000
Meuyen BO5 07/04/15 99.50 11.81 2.22 500 579 5 000
Meyen BO7 07/04/15 99.50 11.81 2.22 500 579 2 000
Meuyen BO11 07/04/15 99.50 11.81 2.22 500 579 3 000
Meyen BO12 07/04/15 99.50 11.81 2.22 500 579 3 000
Meyen BO6 07/04/15 99.50 11.56 2.14 477 553 2 000
Meuyen 13 01/09/15 25/08/20 81.24 91.00 14.73 2.45 787 871 5 000
Meven 14 01/09/15 25/08/20 88.43 89.99 89.99 0.99 3 1590 14.99 2.44 813 897 5 000
Meyen 17 02/06/16 27/05/21 80.12 84.49 16.41 2.96 945 1041 5 000
Meuyen 18 02/06/16 27/05/21 83.39 87.47 13.96 2.98 700 796 5 000
Meuyen 19 07/06/16 01/06/21 83.11 85.00 83.50 0.43 2 440 15.01 2.98 805 901 5 000
TMK
TMK BO1 22/10/13 99.90 99.95 99.95 0.10 6 16 000 9.09 0.91 276 289 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.30 100.70 100.66 0.01 6 410 8.40 0.61 228 211 10 000
PMK
PMK 3 17/12/13 15/12/15 96.50 98.00 13.89 1.01 750 771 3 000
PMK 4 05/06/14 02/06/16 91.50 91.78 91.78 1.53 4 38 15.71 1.42 914 959 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 99.96 100.15 10.40 0.05 5 000
KOKC
KOKC BO2 28/05/14 91.03 97.65 96.70 0.18 15 66 522 11.41 1.41 485 529 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.81 93.05 92.90 -0.10 22 12 055 15.01 1.23 852 886 15 000
Pycan 8 15/04/15 05/04/21 87.61 88.38 14.84 2.20 804 882 15 000
UWHPPACTPYKTYPA
PO
P>XO BOO1 05/12/12 100.11 100.15 100.15 0.02 3 1528 6.43 0.05 15 000
P>XO 09 18/05/11 13/11/13 99.60 99.68 99.68 0.08 3 2998 7.37 0.98 100 118 15 000
P>XAO 10 06/03/14 108.90 108.99 108.90 -0.10 7 30020 7.80 1.21 132 165 15 000
PXAO 23 29/01/15 16/01/25 102.00 102.31 102.15 -0.02 1 1 8.06 2.00 131 203 15 000
PXAO 11 18/11/15 8.15 2.64 125 214 15 000
PXAO 16 06/06/16 05/06/17 99.10 99.35 99.25 0.10 4 5001 8.31 3.06 133 231 15 000
P>XAO 19 16/07/18 08/07/24 100.05 100.35 8.31 4.65 111 223 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.50 99.90 7.58 0.84 129 136 10 000
d®CK ESC 8 26/09/13 15/09/20 99.50 99.90 7.58 0.84 129 136 10 000
dCK ESC 18 09/06/14 27/11/23 100.72 100.75 8.13 1.44 155 202 15 000
PCK ESC 15 23/10/14 12/10/23 101.09 101.10 101.10 -0.04 3 19 200 8.28 1.81 158 222 10 000
dCK ESC BO1 22/04/15 21/10/15 99.85 99.95 8.33 2.24 152 231 10 000
dCK ESC 10 24/09/15 15/09/20 98.65 99.35 8.17 2.59 128 216 10 000
PCKESC 7 27/10/15 16/10/20 97.80 98.50 8.16 2.68 125 215 5 000
PCK ESC 12 22/04/16 19/04/19 97.01 100.00 8.26 3.05 128 226 10 000
PCK ESC 25 27/09/16 14/09/27 99.91 100.00 100.00 0.10 1 5 8.78 3.34 175 277 15 000
PCK ESC 21 06/10/27 8.94 3.81 184 292 00000 000
PCK ESC 9 24/10/17 16/10/20 96.75 97.20 8.82 4.15 168 278 5 000
P®CK ESC 11 24/10/17 16/10/20 96.75 97.25 8.82 4.15 168 278 10 000
dCK ESC 19 18/07/18 06/07/23 95.80 96.25 9.03 4.53 184 296 20 000
dCK ESC 13 22/06/21 96.70 97.49 97.49 -0.01 1 1 9.2 6.04 178 290 10 000
HMTN
HMTM BO-2 29/04/15 99.85 100.50 9.13 2.24 232 311 4 000
PocaBTonop
PocasTopop 1 29/11/16 101.00 102.00 9.66 3.22 265 365 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 98.80 100.00 99.31 8 10 413 9.99 0.96 363 380 3 000
BopokaHan
Bopgokanan 1 09/12/15 98.88 9.39 2.65 249 338 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 99.09 99.10 9.37 2.93 241 337 5 000
BanagHbn CO 2 29/04/16 13/05/31 99.30 100.20 9.19 2.94 223 319 5 000
BanagHen CO 3 24/02/17 06/02/32 86.00 9.31 3.57 225 329 5 000
BanagHen CO 4 24/02/17 06/02/32 9.65 3.57 259 363 5 000
BanagHbn CO 5 24/02/17 06/02/32 100.20 9.35 3.57 229 333 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 100.00 100.80 100.25 0.15 1 2500 8.20 1.30 168 206 7 000
Moyta Poccun 2 23/10/15 18/10/19 8.89 2.70 198 288 00000 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.

Moyta Poccun 3 23/10/15 18/10/19 8.89 2.70 198 288 00000 000
Moyta Poccun 4 23/10/15 18/10/19 8.89 2.70 198 288 00000 000
HE®Tb u N'A3
rA3NPOM
[asnpom A9 12/02/14 100.20 7.79 1.19 131 164 5 000
lasnpom A1l 24/06/14 109.00 109.68 7.81 1.43 124 169 5 000
PocHedTb
PocHedrs 4 23/10/17 17/10/22 8.78 4.16 164 274 00000 000
PocHedrb 5 23/10/17 17/10/22 8.78 4.16 164 274 00000 000
Nykownn
Ny konn BO-6 13/12/12 100.14 100.15 100.15 3 2010 7.11 0.07 5 000
Ny konn BO-7 13/12/12 6.42 0.07 5 000
Iy koun 4 05/12/13 100.03 101.10 7.40 1.00 102 122 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 99.00 9.01 0.16 259 8 000
[asnpom Hedorb BO-5 09/04/13 100.10 7.17 0.39 81 10 000
[asnpom Hedorb BO-6 09/04/13 100.08 7.17 0.39 81 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.50 100.75 100.60 0.04 5 285 002 8.10 2.03 134 207 10 000
[asnpom Hedorb 8 02/02/16 100.00 101.50 8.51 2.82 158 250 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.00 101.49 8.67 2.83 173 266 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.60 102.00 8.75 4.20 160 271 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 94.77 98.25 94.77 -2.38 1 1 9.68 4.41 251 362 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 86.01 100.09 100.09 0.05 4 1847 7.46 0.59 136 116 10 000
HOBAT3K BO-2 12/10/15 100.05 100.35 100.10 0.05 4 207 999 8.48 2.62 158 247 10 000
HOBAT3K BO-3 12/10/15 100.00 100.10 0.08 1 3000 8.48 2.62 158 247 5 000
HOBAT3K BO-4 12/10/15 100.05 100.10 0.10 1 3000 8.48 2.62 158 247 5 000
TATHE®Tb
TatHedre BO-1 20/09/13 99.40 101.00 100.02 0.43 5 191 7.34 0.83 106 112 5 000
BawHedTH
Baunedrs 1 18/12/12 13/12/16 100.30 100.47 100.43 -0.12 6 764 7.44 0.09 102 15 000
Baunedrs 2 18/12/12 13/12/16 100.00 100.52 8.37 0.09 195 15 000
Baunedrs 3 18/12/12 13/12/16 100.21 100.45 100.40 0.20 1 950 7.79 0.09 137 20 000
BauHedrs 501 05/12/13 02/12/14 101.35 101.46 101.50 0.24 4 4362 7.98 0.99 160 180 10 000
Baunedrs 4 13/02/15 04/02/22 100.90 8.67 2.04 191 264 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 99.01 100.20 99.90 -0.30 1 600 10.10 0.68 392 384 5 000
HK AnbsiHc BO-1 04/02/14 96.01 98.80 98.76 -0.12 8 762 10.60 1.15 414 444 5 000
HK AnbsiHc 4 07/06/16 01/06/21 93.50 95.59 94.70 -0.20 2 79 350 10.96 3.00 399 496 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 90.00 99.46 10.11 3.01 314 411 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 98.63 99.25 98.69 5 646 14.68 0.66 852 841 3 000
BK EBpa3susn
BK EBpasua 1 22/06/16 20/06/18 90.00 100.00 9.60 3.07 262 360 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.70 100.75 100.50 0.10 3 6015 7.97 0.63 183 169 15 000
BTB BO-6 21/12/12 19/12/14 100.11 100.13 100.11 0.02 10 20125 7.49 0.10 107 10 000
BTB BO-7 25/01/13 23/01/15 100.05 100.14 7.78 0.19 137 10 000
BTB BO-1 15/03/13 99.85 100.06 7.81 0.32 143 5 000
BTB BO-2 15/03/13 99.86 100.07 8.24 0.32 186 5 000
BTB BO-5 15/03/13 99.88 100.10 100.00 0.12 2 3480 7.81 0.32 143 10 000
BTB BO-8 03/09/13 01/09/15 100.09 100.10 100.10 0.10 1 1 8.05 0.77 181 181 10 000
BTB 5 17/10/13 99.41 99.80 7.97 0.89 165 176 15 000
BTB BO-03 18/03/14 17/03/15 99.05 8.23 1.26 172 209 5 000
BTB 60O-04 18/03/14 17/03/15 99.05 100.09 99.96 -0.13 1 1 8.28 1.26 177 214 5 000
BTB BO-19 01/10/15 99.90 8.68 2.56 180 267 15 000
BTB BO-20 01/10/15 99.90 8.68 2.56 180 267 15 000
BTB 24 3 30/05/12 29/05/13 99.90 8.35 0.51 232 203 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 100.20 8.82 1.88 210 277 15 000
BTB 24 5 22/08/13 20/02/14 100.05 100.20 8.27 0.75 204 203 8 000
BTB-INunanHr 2 08/01/13 07/07/15 99.67 7.75 0.15 133 10 000
BTB-INMuanHr 4 12/03/13 07/06/16 99.25 8.31 0.28 192 5 000
BTB-INunanHr 8 07/05/13 01/08/17 100.45 100.50 100.21 0.31 1 1 7.99 0.44 165 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.55 100.10 8.41 0.83 213 219 8 000
BTB-INunannHr 3 10/09/13 07/06/16 99.25 99.60 7.71 0.67 154 144 5 000
BTB-INnanHr 9 05/02/14 02/08/17 98.45 99.50 8.81 1.04 241 264 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.80 100.50 8.96 1.14 251 280 5 000
B3b
B3b 8 22/10/13 13/10/20 7.42 0.92 108 122 15 000
B3b 21 10/03/15 17/02/32 100.00 100.05 8.52 2.12 174 249 15 000
B3b 18 09/10/15 17/09/32 100.10 100.15 100.10 0.05 1 120 000 8.69 2.61 180 268 10 000
B3b 19 15/10/15 23/09/32 100.09 100.10 100.15 0.10 3 175 430 8.67 2.62 177 266 10 000
B3b 9 24/03/16 18/03/21 97.51 98.20 8.96 2.98 200 296 15 000
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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 10 27/09/16 21/09/21 8.68 3.34 165 267 15 000
B3b 6 17/10/17 13/10/20 96.81 97.38 8.89 4.14 175 285 10 000
B3B-NInannr
B3B-Inantr 3 11/04/14 02/04/21 99.50 8.06 1.35 152 193 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.50 101.25 8.42 1.83 172 236 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.70 101.00 8.69 1.83 198 263 5 000
B3B-InanHr 6 31/01/17 100.64 100.65 100.65 0.34 3 70001 8.84 1.94 210 280 10 000
B3B-Inantr 4 08/04/16 02/04/21 99.65 9.14 2.99 217 314 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.14 2.99 217 314 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.80 101.00 7.81 1.30 129 167 5 000
MCI Bank 02 21/08/14 11/08/22 100.33 100.65 100.47 0.07 3 20002 9.09 1.64 244 301 5 000
PCXB
PCXb 8 22/05/14 14/11/19 100.00 100.19 8.44 1.38 188 232 5 000
PCXB 9 22/05/14 14/11/19 100.01 100.15 8.44 1.38 188 232 5 000
PCXB 10 06/02/13 29/01/20 100.25 100.35 7.91 0.22 150 5 000
PCXb 11 07/02/13 29/01/20 100.25 100.60 100.27 0.02 1 100 000 7.83 0.23 142 5 000
PCXB 7 11/06/13 05/06/18 99.30 99.50 7.91 0.55 184 160 5 000
PCXb BO-2 06/08/13 03/02/15 100.15 100.25 100.25 0.25 1 1070 7.96 0.70 177 170 5 000
PCXb BO-3 08/08/13 05/02/15 100.15 100.25 8.11 0.71 191 186 5 000
PCXb BO-1 29/08/12 28/08/13 100.10 100.20 100.20 0.05 4 34170 8.17 0.76 193 193 5 000
PCXb BO-5 29/08/12 28/08/13 100.19 100.20 100.20 2 2350 8.17 0.76 193 193 10 000
PCXB 4 02/10/13 27/09/17 100.75 7.32 0.86 102 111 10 000
PCXb BO-6 01/05/12 29/10/13 100.20 100.26 100.20 0.09 2 280 8.13 0.93 178 193 10 000
PCXB 15 05/11/13 26/10/21 100.45 100.55 100.55 0.04 1 15000 8.31 0.95 196 212 10 000
PCXB 3 13/02/14 09/02/17 101.00 101.48 101.30 0.30 6 33171 8.27 1.18 180 212 10 000
PCXB 6 15/08/14 09/02/18 100.50 99.62 0.52 4 21241 8.19 1.64 154 211 5 000
PCXb 18 13/10/22 9.00 1.88 228 295
PCXB 17 21/10/14 11/10/22 8.53 1.88 181 248 00000 000
PCXB 16 13/04/15 04/04/22 100.14 100.15 99.90 8 49 110 8.78 2.21 197 276 10 000
PCXb 14 07/07/15 29/06/21 97.75 98.15 8.85 2.37 201 283 10 000
PCXB 12 09/07/15 01/07/21 97.75 98.15 8.85 2.38 201 283 5 000
PCXb 13 10/07/15 02/07/21 97.75 98.15 8.85 2.38 200 283 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 81.66 0.00 20 000
[asnpomGaHk 5 22/11/12 16.75 0.02 20 000
[asnpombank BO-4 24/12/12 20/12/14 100.05 100.11 100.10 -0.03 1 7000 7.56 0.10 114 10 000
[asnpombank BO-2 22/07/13 11/07/14 99.12 99.29 99.06 -0.28 4 13272 8.35 0.66 219 208 10 000
[asnpombank BO-1 08/12/13 99.85 99.90 8.10 1.01 171 192 10 000
[asnpombank BO-3 05/02/14 01/02/15 86.00 100.75 8.39 1.16 193 223 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.61 100.70 100.70 0.03 1 2688 8.55 1.53 194 245 10 000
[asnpombaHk 7 21/10/15 17/10/16 8.68 2.71 177 267 00000 000
[asnpombank 10 19/10/15 12/10/17 8.68 2.71 177 267 00000 000
[asnpombank 11 19/10/15 10/10/19 8.68 2.71 177 267 00000 000
[asnpombank 12 19/10/15 06/10/22 8.68 2.71 177 267 00000 000
ANKK
AVXKK A6 15/07/14 99.60 7.85 1.11 141 169 3 000
AMXKK-11 A1 15/09/14 15/09/43 100.00 100.15 8.42 1.69 176 234 7 000
AVXKK A9 15/02/17 93.00 99.40 8.27 1.82 157 221 5 000
AVXKK A7 15/07/16 99.00 99.40 8.34 1.84 163 229 4 000
AMXKK A19 15/05/15 15/11/24 99.39 99.40 99.25 -0.07 1 3200 8.28 2.29 146 226 6 000
AMXKK A8 15/06/18 95.00 98.96 8.66 2.71 175 265 5 000
AMXKK A10 15/11/18 91.75 8.61 2.99 164 261 6 000
AMXKK A18 15/04/16 15/07/23 98.50 99.75 8.78 3.00 181 278 7 000
AMXKK A21 15/02/20 100.00 101.00 101.00 0.05 1 1 8.75 3.18 175 274 15 000
AMXKK A1l 15/09/20 91.00 99.70 8.96 3.76 187 294 10 000
AMXKK A16 15/09/21 96.00 97.99 9.36 4.88 213 327 10 000
AMXKK A17 15/04/22 100.50 102.00 100.51 -1.19 2 2001 9.26 5.47 197 311 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 136 235 5 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
FMOB3KC BO-3 08/06/12 08/12/13 8.98 1.00 260 280 3 000
FMOB3KC BO-5 08/06/12 08/12/13 99.00 100.18 100.18 4 147 568 9.00 1.00 262 282 2 000
FMOB3KC BO-4 01/08/12 01/08/14 99.05 100.00 10.20 1.58 357 411 3 000
FMOB3KC BO-6 01/08/12 01/08/14 100.00 9.51 1.58 288 342 2 000
FMOB3KC BO-1 16/02/11 16/02/13 99.94 100.40 8.17 0.25 177 5 000
TpaHckpeauToaHK
TpaHckpeanTbaHk 5 12/08/13 99.40 100.00 8.29 0.72 208 204 3 000
TpaHckpeanTbaHk BO-1 17/11/13 8.23 0.95 188 204 5 000
TpaHckpeanTbaHk 6 17/04/14 99.15 101.00 8.42 1.36 187 229 4 000
TENEKOMbI
Poctenekom
PocTtenekom 17 05/11/15 02/11/17 8.73 2.70 182 272 00000 000
MTC
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MTC 3 20/06/13 12/06/18 99.60 100.25 7.68 0.57 159 138 10 000
MTC 1 17/10/13 99.10 99.75 7.41 0.90 108 121 10 000
MTC 4 19/05/11 13/05/14 98.80 99.34 98.94 0.02 1 16 500 8.33 1.42 176 221 15 000
MTC 2 20/10/15 97.54 98.48 99.00 0.23 1 1 8.30 2.66 140 229 10 000
MTC 8 12/11/15 03/11/20 98.51 99.00 99.00 0.35 1 5 8.72 2.71 181 271 15 000
MTC 5 26/07/12 19/07/16 98.50 99.50 98.65 0.15 1 1212 9.17 3.22 216 316 15 000
MTC 7 07/11/17 98.60 99.24 9.26 4.14 212 322 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.98 101.00 100.75 -0.07 4 1103 8.21 0.65 206 194 10 000
BbimMnenkom 3 12/07/11 08/07/14 98.00 98.13 97.90 0.01 2 2 8.99 1.54 238 289 10 000
BbiMnenkom 2 23/03/15 14/03/22 99.01 99.75 9.21 2.15 242 318 10 000
BbiMnenkom 1 17/03/15 08/03/22 99.50 99.60 99.60 0.10 5 1648 9.24 2.13 245 321 10 000
BbimMnenkom 4 17/03/15 08/03/22 99.00 99.65 99.65 0.10 8 2885 9.21 2.13 242 318 15 000
BbiMnenkom 6 13/10/15 98.00 98.49 98.00 -0.45 1 1 9.30 2.62 240 329 10 000
BbimMnenkom 7 13/10/15 98.00 98.49 98.00 -0.20 1 1 9.30 2.62 240 329 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 99.85 100.30 99.95 8 2000026 8.24 1.78 155 218 10 000
Poctenekom
PocTtenekom 8 03/09/13 95.26 99.40 8.41 0.54 236 210
PocTtenekom 1 18/08/11 08/08/13 99.00 99.33 8.19 0.47 185 2 000
CINbB Tene2
TENE2 4 10/02/14 31/01/22 100.75 100.90 100.50 -0.10 1 60 8.63 1.17 216 248 3 000
TENE2 5 10/02/14 31/01/22 96.00 101.50 8.64 1.17 217 249 4 000
TENE2 7 14/04/15 05/04/22 99.75 100.10 99.85 -0.15 1 15000 9.25 2.20 245 323 6 000
TENE2 1 17/06/16 11/06/21 96.75 97.20 9.71 3.06 273 371 5 000
TENE2 3 17/06/16 11/06/21 96.75 107.00 9.71 3.06 273 371 3 000
TENE2 2 17/06/16 11/06/21 96.75 97.25 96.95 0.20 1 600 9.64 3.06 266 364 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBA
BBA MM 3 27/02/13 99.89 7.94 0.28 155 5 000
MArHUT
MarHut BO-1 09/09/13 99.50 100.20 8.40 0.79 214 217 1 000
MarHut BO-2 09/09/13 99.50 100.20 8.23 0.79 197 200 1 000
MarHut BO-3 09/09/20 99.50 100.20 8.33 0.79 207 210 2 000
MarHut BO-4 09/09/20 99.85 100.00 100.00 0.15 1 5 8.40 0.79 214 217 2 000
MarHut BO-5 28/02/14 99.15 99.36 8.71 1.23 222 256 5 000
MarHut BO-6 22/04/14 98.00 9.00 1.38 245 288 5 000
MarHut BO-7 21/09/15 100.00 100.30 100.19 0.19 2 8900 9.01 2.55 213 300 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 97.85 100.00 97.86 -0.04 2 10 000 9.47 1.44 289 336 8 000
X5 ®uHaHc 1 01/07/14 88.00 9.23 1.51 263 313 9 000
X5 duHaHc BO1 01/10/15 99.85 99.95 9.74 2.56 286 373 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 95.80 99.00 9.14 0.67 297 287 3 000
Konerika BO-2 01/10/13 100.50 99.90 4 48 9.43 0.84 314 321 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 11.22 0.48 489 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 99.19 100.00 99.20 -1.04 2 2800 9.33 0.96 297 314 3 000
CuHeprus
CuHeprusa BO-1 04/10/12 03/10/13 100.03 100.19 9.70 0.86 340 349 3 000
CuHeprusa BO-3 03/06/15 11.13 1.89 441 508 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.25 100.00 12.83 0.58 674 653 1 000
DeTckun mmp
[Oetckuin mup 1 26/05/15 93.61 94.00 11.61 2.23 480 559 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 95.26 95.75 11.89 1.57 527 580 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 97.08 99.95 9.40 1.67 274 332 10 000
TpaHcMawxonauHr
TpaHcmauxonauHr BO-1 23/01/14 90.10 96.00 10.50 1.14 405 434 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.00 100.17 8.54 0.08 212 2 000
Kamas BO-2 04/02/14 98.65 99.40 9.78 1.16 332 362 3 000
Kamas BO-3 01/10/15 100.00 101.60 10.44 2.53 356 443 2 000
YB3
YpanearoHsasop 1 13/12/12 07/12/17 99.23 100.05 100.05 0.10 1 1 8.56 0.07 3 000
YpanearoH3as og, 2 27/08/13 20/02/18 99.45 99.55 9.61 0.76 338 337 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.01 12.11 0.91 578 591 1 000
UPKYT
Wpky T BO-1 10/09/13 98.50 100.75 8.49 0.79 223 226 5 000

i

I BAHK
MBEHVIT
19.11.2012

14



EsxenHeBHBINA 0030D

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

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 99.95 -0.05 1 500 8.83 0.10 241 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 100.05 9.05 0.43 270 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.50 99.95 99.91 0.15 5 23172 8.62 0.43 227 3 000
fCC o1 19/09/13 26/03/17 99.00 8.14 0.82 186 192 5 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 100.00 100.15 100.00 -0.15 2 148 9.45 0.45 311 2 000
Connepc 2 17/07/13 101.69 101.90 10.04 0.64 390 376 3 000
MapomawcepBUuc
rMC 02 13/02/15 100.50 100.70 10.78 2.00 403 475 3 000
TPAHCMOPT
AspocpnoT
AspodioTr BO-1 08/04/13 99.92 100.10 7.87 0.39 151 6 000
Aspodyior BO-2 08/04/13 99.90 100.20 7.73 0.39 137 6 000
TpaHcKkoHTelnHep
TpaHckoHTelHep 1 26/02/13 100.40 100.55 7.91 0.28 151 3 000
TpaHckoHTelHep 2 04/06/15 100.31 100.81 8.54 1.63 190 245 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 99.00 99.99 10.01 1.38 346 389 3 000
HogelMepeso3Kom BO-01 03/03/15 100.23 100.42 10.13 2.07 336 410 5 000
HogelMepeso3Kom BO-02 03/03/15 99.75 100.30 100.36 2 2 10.05 2.07 328 402 5 000
TpaHcaapo
TPAHCAJPO BO-01 03/09/13 03/03/15 99.80 99.89 99.89 0.19 19 25008 12.99 0.77 675 675 3 000
TPAHCAQJPO 1 25/04/12 23/10/13 99.85 100.00 99.99 -0.01 10 6880 12.88 0.90 655 668 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 100.80 100.99 10.24 0.35 387 2 000
tO-Tanp BO-2 26/03/13 100.63 101.30 11.45 0.35 508 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.51 11.86 0.44 552 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.85 100.00 99.99 -0.01 1 100 10.40 0.44 406 2 000
lO-Tanp BO-16 03/06/13 26/05/15 8.45 0.53 241 213 1 000
lO-Tanp BO-8 02/12/13 26/05/15 10.38 0.98 401 420 2 000
lO-Tanp BO-3 19/12/13 7.38 1.04 98 121 2 000
lO-Tanp BO-4 26/03/14 95.03 97.75 13.70 1.27 719 756 2 000
lO-Tanp BO-5 26/03/14 90.02 99.50 10.37 1.28 386 423 2 000
lO-Tavp 5 21/07/16 8.68 3.14 169 268 2 000
SHEPFETUKA U CETU
PYCrnapo
Py crvgpo 1 22/04/16 12/04/21 94.01 99.30 8.51 3.05 153 251 10 000
Py crvgpo 2 22/04/16 12/04/21 94.00 99.30 8.51 3.05 153 251 5 000
MOC3HEPIO
MocaHepro 2 21/02/13 18/02/16 97.60 99.99 13.24 0.27 684 5 000
MocaHepro 3 06/12/12 28/11/14 100.10 100.21 7.51 0.05 5 000
MO3CK
MO3CK BO1 18/09/15 99.70 100.30 8.69 2.54 181 268 5 000
MO3CK BO2 26/10/15 99.90 99.95 99.94 0.04 1 150 9.02 2.64 212 301 5 000
NIEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 99.70 100.60 8.39 2.23 158 237 3 000
SHEN OrkK-5
OHEJ OrkK-5 b-15 19/06/12 18/06/13 100.32 100.44 100.32 -0.08 9 153 760 8.07 0.57 199 177 4 000
OHEJ OrkK-5 b-18 25/06/14 95.81 8.41 1.50 181 231 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 94.75 12.66 1.48 607 655 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 83.01 89.99 16.75 2.97 979 1075 5 000
MPCK LEEHTPA
MPCK LleHtpa BO1 14/10/15 99.60 100.40 9.20 2.61 231 319 4 000
MPCK IOrA
MPCK tOra 2 30/08/11 26/08/14 96.10 99.47 10.83 1.66 418 475 6 000
TrK-1
TrK-1 03 25/12/12 14/12/21 7.63 0.11 121 2 000
TrK-1 02 02/07/13 01/07/14 98.00 98.99 9.06 0.61 294 277 5 000
TrK-1 01 13/03/12 11/03/14 86.70 99.50 8.58 1.26 207 244 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.20 98.30 98.30 0.30 5 2803 10.80 0.72 459 455 7 000
TrK-2
TrkK-2 6O-1 17/09/13 80.11 80.24 80.12 0.02 61 11 240 42.78 0.81 3651 3 655 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.14 98.30 11.24 0.88 493 503 5 000
UpkKyTCcKkaHepro
Mpky TOHepro-1 28/11/13 105.86 9.63 0.93 328 343 5 000
Wpky TOHepro BO-1 08/04/14 98.20 98.65 98.25 -1.60 6 13789 9.16 1.34 262 303 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.95 100.02 8.46 0.78 221 223 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 95.00 7.11 0.48 78 2 000
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TrK-6
TrK-6 1 29/08/13 24/08/17 98.14 98.15 97.86 0.02 2 2 11.51 0.76 527 527 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 100.96 9.09 2.32 226 307 5 000
EBpoxum 3 18/11/15 14/11/18 9.02 2.61 213 301 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.81 102.99 8.35 0.83 207 213 4 000
AkpoH 3 23/05/12 20/11/13 8.01 0.94 166 182 4 000
AKpoH 4 27/05/14 18/05/21 96.01 100.00 7.74 1.41 117 162 4 000
AKpoH 5 27/05/14 18/05/21 94.50 100.00 9.99 1.42 342 387 4 000
AkpoH BO1 13/10/15 100.15 100.24 100.15 5 13626 9.92 2.58 303 391 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.45 98.69 10.04 1.34 350 391 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
nce
JICP 'pynna 2 31/01/13 01/08/13 100.10 100.31 9.13 0.21 272 5 000
JICP 'pynna BO-1 26/06/12 25/06/13 100.35 100.95 9.02 0.58 293 272 2 000
JICP 'pynna BO-2 10/09/13 100.30 100.40 100.37 0.01 2 2 971 0.79 345 348 2 000
JICP 'pynna 3 14/03/14 08/09/17 100.00 100.70 100.65 0.10 11 5200 11.23 1.24 473 509 3 000
JICP 'pynna BO-3 20/03/14 98.16 98.45 98.41 12 958 11.08 1.27 457 494 2 000
JICP 'pynna BO-5 24/07/14 95.80 96.18 95.91 -0.04 1 500 11.49 1.56 487 539 2 000
JICP 'pynna 04 24/10/14 20/10/17 99.71 100.30 99.97 0.26 2 2 11.58 1.78 489 552 5 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.97 100.09 100.00 0.02 5 14 404 11.09 0.09 467 3 000
PCTl-duHaHc-2 15/04/14 13/10/15 101.00 101.49 13.35 1.32 682 722 3 000
NenCneuCMy
NeHCneuCMY 1 07/12/12 100.21 100.70 2.03 0.06 2 000
NeHCneuCMY BO-2 23/05/13 10.95 0.28 455 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 98.50 99.00 98.41 -0.84 3 10072 9.51 4.06 238 348 8 000
POCHAHO 2 20/12/17 98.50 98.95 98.65 0.25 1 9998 9.45 4.06 232 342 10 000
POCHAHO 3 20/12/17 98.50 99.00 98.65 0.25 1 5420 9.45 4.06 232 342 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 100.00 100.18 100.10 0.10 3 9807 9.56 0.04 19 000
A®K Cuctema 1 07/03/13 100.59 100.60 100.50 0.02 1 803 8.14 0.30 175 6 000
A®K Cuctema 2 14/08/12 12/08/14 97.00 100.00 8.87 1.62 223 278 20 000
A®K Cuctema 4 15/03/16 90.10 99.00 98.54 0.24 8 720 8.63 1.86 192 258 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 97.81 98.50 99.46 9 904 11.63 0.64 548 535 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.00 100.15 11.93 0.56 586 563 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.00 100.25 99.98 -0.27 15 1528 12.35 0.86 605 614 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.20 100.50 100.30 -0.10 1 250 8.49 0.50 216 10 000
POCBAHK BO1 25/06/13 25/06/13 100.30 100.45 8.49 0.58 239 219 5 000
POCBAHK BO2 08/07/13 100.00 8.30 0.62 217 202 5 000
POCBAHK A3 06/05/11 06/11/13 93.00 100.00 98.27 -0.01 4 566 8.98 0.96 262 279 5 000
POCBAHK BO4 12/09/14 12/09/15 100.08 100.16 100.04 0.04 2 2 9.48 1.69 282 340 10 000
POCBAHK A5 06/05/11 07/11/14 96.40 98.35 96.50 -1.10 4 20 600 9.60 1.87 288 355 5 000
Anbda-baHk
Anbda-baxk 2 07/06/13 02/12/16 86.00 101.00 7.50 0.53 145 119 5 000
Anbda-Bank BO3 28/09/13 28/09/15 100.00 100.10 100.08 -0.01 1 1120 8.51 0.85 222 229 10 000
Anbda-bank 1 04/02/14 02/02/16 97.50 99.80 8.77 1.16 231 261 5 000
Anbda-bank BO7 28/02/14 31/08/15 99.90 100.15 100.00 1 1 8.77 1.22 228 262 5 000
MAOM Bank
MOM BaHk BO1 29/11/12 100.17 100.23 100.18 0.04 2 5532 7.54 0.04 5 000
MOM BaHk BO4 16/12/12 16/12/14 100.11 100.13 100.10 3 168 8.26 0.08 5 000
MOM Bahk 8 09/07/13 09/04/15 99.90 100.14 100.12 0.02 17 10592 9.01 0.63 287 273 6 000
MOM BaHk BO2 21/03/14 86.00 100.40 9.14 1.28 262 300 5 000
HOMOC bBaHk
HOMOC baHk BO2 18/04/13 18/10/14 86.00 99.70 0.10 1 4000 8.91 0.42 256 5 000
HOMOC baHk 9 15/06/12 14/06/13 99.00 100.03 12.81 0.55 674 650 5 000
HOMOC baHk BO3 09/08/13 09/08/15 99.97 100.35 9.32 0.71 312 307 5 000
HOMOC baHk 12 25/08/13 28/08/13 99.62 99.66 99.66 -0.04 5 1182 9.13 0.75 290 289 5 000
HOMOC baHk BO1 24/02/12 24/02/14 99.65 100.04 9.26 1.21 278 311 5 000
HOMOC bBaHk 11 02/07/14 02/07/14 99.75 99.95 9.80 1.49 320 369 5 000
Bank 3EHUT
BaHk 3EHUT BO6 26/11/12 26/05/14 7.27 0.03 5 000
BaHk 3EHUT BO4 07/02/13 07/02/15 100.05 100.15 100.10 1 20 000 8.52 0.23 211 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.05 100.15 8.78 0.25 237 3 000
BaHk 3EHUT 1 07/04/12 07/04/13 99.45 99.80 99.45 -0.05 1 1 9.13 0.39 277 5 000
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BaHk BEHUT t 5 05/06/12 04/06/13 100.25 100.35 100.25 -0.05 6 2500 8.69 0.53 265 237 5 000
BaHk 3EHUT 6 02/07/13 01/07/14 100.32 100.40 8.77 0.60 266 248 3 000
BaHk 3EHUT 8 28/08/13 23/08/17 100.15 100.29 100.25 -0.02 8 41 210 9.02 0.76 278 278 5 000
BaHk 3EHUT BO2 22/09/12 22/09/13 7.62 0.83 134 140 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 100.02 100.08 100.02 0.01 13 42 608 9.28 0.98 291 309 3 000
BaHnk 3EHUT BO7 12/04/14 12/04/15 100.20 100.27 100.27 0.07 5 5987 9.18 1.34 264 305 5 000
MpomcBA3bL6aHk
MpomcB si3b6aHk 2 20/02/13 18/02/15 99.95 101.00 8.77 0.26 237 5 000
MpomcB si3b6aHk 4 20/02/13 18/02/15 99.95 100.09 8.72 0.26 232 5 000
MpomcB si3b6aHk 6 17/06/13 99.35 99.67 99.62 0.09 1 10 000 9.11 0.56 303 281 5 000
MpomcB si3b6aHk 3 04/02/14 95.01 99.22 98.87 0.74 4 158 9.81 1.16 335 365 5 000
MpomcB sisb6aHk BO7 06/09/14 06/09/15 100.10 100.28 100.05 0.05 1 1 10.36 1.67 371 428 5 000
MpomcB si3b6aHk 3 01/02/18 99.00 101.70 12.61 3.88 550 658 5 000
Bank CIo6
BaHk ClN6 BO1 09/10/12 09/04/13 8.26 0.04 5 000
BaHk CIlN6 BO4 13/12/12 12/12/13 8.65 0.07 3 000
BaHk ClN6 BO2 26/03/12 23/09/13 99.80 100.20 100.85 0.85 1 10 700 8.08 0.83 180 186 5 000
BaHk CI16 BO8 07/10/13 05/10/15 100.00 100.40 9.39 0.87 308 318 5 000
MKB
MKB 7 15/01/13 14/07/15 100.15 100.40 8.29 0.16 187 2 000
MKB BO-01 22/02/13 22/02/14 99.86 99.95 99.95 0.05 2 12300 8.79 0.27 239 3 000
MKB BO-03 27/04/13 27/04/15 99.90 99.95 99.95 0.01 5 20906 9.56 0.44 322 4 000
MKB BO-02 25/09/13 25/09/15 99.76 99.99 99.99 0.04 1 1 9.97 0.84 368 375 3 000
MKB 8 09/10/13 08/04/15 100.05 9.97 0.87 366 376 3 000
MKB BO-04 15/10/12 15/04/14 99.95 100.00 10.46 1.34 392 433 5 000
MKB BO-05 23/06/14 98.05 98.39 98.15 -0.20 1 490 10.75 1.47 416 464 5 000
NMETPOKOMMEPL
MeTtpokommepu, 5 19/12/12 21/12/14 100.30 100.46 7.26 0.09 84 5 000
MeTtpokommepy, BO-01 03/09/13 03/03/15 86.10 102.00 9.14 0.78 289 291 3 000
MeTtpokommepy, BO-02 23/08/13 23/08/15 86.00 100.29 9.23 0.75 300 299 3 000
MeTtpokommepy, 6O-03 23/02/14 23/08/15 100.00 100.35 100.30 0.03 1 731 9.64 1.20 316 349 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.70 99.80 9.18 0.80 291 295 5 000
Ypancu6 05 28/02/14 25/08/17 100.00 100.04 100.00 1 800 9.91 1.22 342 376 7 000
JIK YPAIICUB
Ypancub JNuamur 6O-3 29/10/13 100.20 100.30 100.20 -0.05 1 50 9.45 0.56 337 315 3 000
Ypancub JNuamur 6O-1 28/02/14 100.00 100.20 9.75 0.63 361 347 2 000
Ypancub Juamur 6O-4 03/07/14 98.86 99.05 98.90 1 3000 10.20 0.84 391 398 3 000
Ypancub Juamur 6O-5 05/02/15 100.83 100.90 100.90 0.15 1 659 11.13 1.14 468 497 3 000
Ypancub JNuamur 6O-6 10/02/15 100.52 101.00 11.73 1.15 527 557 3 000
Ypancub Juamur 6O-7 22/04/15 99.85 100.29 99.85 -0.25 1 344 11.59 1.20 511 544 2 000
Ypancub JNnuamur 6O-2 12/01/15 101.20 101.70 11.09 1.92 436 505 2 000
Ypancu6 NnsmHr 60O-9 17/02/15 11.18 1.97 444 515 2 000
KB PEHECCAHC KAIMUTAIN
PenKan BO-3 05/08/13 05/08/14 98.75 98.89 98.75 -0.05 10 3679 12.06 0.69 587 580 3 000
PeHKan BO-2 09/08/13 09/08/15 100.02 100.60 100.00 -0.70 10 20 500 13.24 0.70 705 698 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.26 100.50 100.40 12 22899 12.55 0.42 620 2 000
TKC BAHK BO6 16/07/13 09/07/15 100.40 100.55 100.45 0.15 12 14 397 13.52 0.63 738 724 2 000
TKC BAHK S 2 28/07/13 104.36 104.50 104.50 -0.20 8 1650 13.33 0.65 717 706 1 000
TKC BAHK O1 20/09/13 100.32 102.35 100.32 0.01 3 61 14.22 0.81 795 799 2 000
TKC BAHK BO2 29/11/11  26/11/13 102.75 102.77 102.75 0.19 33 15 303 13.99 0.92 765 779 2 000
TKC BAHK BO3 21/08/12 18/02/14 100.30 100.43 100.43 0.30 1 1 14.03 1.16 757 787 2 000
CBnAsHoun BaHk
CasasHon BaHk 1 08/08/13 06/08/15 99.90 99.94 99.94 0.04 33 12 453 14.76 0.69 857 850 2 000
POCIOCCTPAX
Pocrocctpax 2 07/11/13 02/11/17 100.06 100.30 100.30 0.09 2 170 10.42 0.95 406 423 5 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13 13/09/22 100.00 9.06 0.83 277 284 5 000
Peco rapaHtus 01 01/09/14 22/08/22 99.98 100.40 100.05 0.05 7 51123 9.57 1.66 292 349 5 000
EAGBP
EABP 3 29/10/13 25/10/16 99.75 99.99 99.95 1 30 000 7.69 0.93 134 149 5 000
EABP 1 03/02/14 28/01/19 86.00 100.90 8.17 1.17 170 202 5 000
EABP 4 11/02/14 06/02/18 7.79 1.18 132 164 5 000
EABP 2 26/02/15 21/02/19 100.35 100.40 8.57 2.06 180 254 5 000
HOHukpeanT BaHk
OHuKpeanT BaHk 4 13/05/14 10/11/15 98.00 8.94 1.42 237 282 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 100.05 100.20 100.30 0.25 2 2 8.23 0.77 199 199 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 100.05 100.10 100.00 -0.15 2 2 8.65 0.78 240 242 5 000
OHukpeanT BaHk 5 03/09/13 01/09/15 94.00 99.45 8.62 0.78 237 239 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.77 1.01 238 259 5 000
tOHukpeanT BaHk BO04 24/10/14 23/10/15 100.20 100.30 100.25 -0.05 3 71530 9.15 1.81 245 309 5 000
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EsxenHeBHBINA 0030D

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

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
tOHukpeanT BaHk BO05 28/10/14 27/10/15 100.20 100.30 100.25 -0.10 2 20 000 9.15 1.82 245 309 5 000
HOHukpeanT BaHk 1 07/09/16 9.02 3.39 199 301 5 000
PanddanseHbaHk
PandxpaiiseH 4 06/12/11 03/12/13 100.83 100.95 8.09 0.99 171 191 10 000
PandxpaiiseH BO-7 27/11/13 99.60 99.75 7.85 0.98 148 166 5 000
WHI BaHk
WHI BaHnk 2 12/02/13 18/11/14 8.48 0.25 208 5 000
PyccCTtaHpapT
Py ccCranpapt BO-1 08/11/13 07/11/14 100.09 100.13 100.12 0.01 30 223 549 9.48 0.96 312 329 5 000
Py ccCranpapt BO-2 26/03/13 24/03/15 99.00 100.25 8.54 0.36 217 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.00 100.44 100.44 0.09 3 12 9.10 0.94 275 291 5 000
BocTt-3kcnpecc
BocT1-3kcnp BaHk BO-1 10/03/11 07/03/13 7.52 0.48 119 1 000
BocTt-3kcnp BaHk BO-4 16/08/13 14/08/15 100.15 100.50 100.40 -0.10 7 18 154 10.85 0.73 464 460 3 000
BocT1-3kcnp BaHk BO-5 19/04/12 17/10/13 97.00 99.80 11.47 0.89 515 526 2 000
BocT1-3kcnp BaHk BO-2 27/03/14 25/09/14 100.30 100.59 100.58 -0.01 1 5000 11.00 1.28 448 486 2 000
XK® BaHk
XK baHk 6 11/12/12 10/06/14 99.02 100.00 99.02 -0.97 13 8901 24.36 0.07 5 000
XK BaHk 5 19/10/11 17/04/13 99.92 100.05 8.66 0.41 231 4 000
XK baHk BO-3 22/10/13 22/04/14 9.40 0.90 307 320 4 000
XK BaHk 7 26/04/12 23/04/15 99.95 100.08 10.07 2.18 327 405 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.20 100.10 99.60 -0.22 1 1500 8.16 1.31 163 203 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.70 99.05 9.19 0.61 307 290 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.70 100.00 100.00 0.20 3 10 001 8.91 0.78 266 268 4 000
Py cdmHancbank 8 16/09/13 14/09/15 100.00 100.20 9.37 0.81 310 314 2 000
Py cdmHancbank 9 17/09/13 15/09/15 100.00 100.20 9.43 0.81 316 321 2 000
Py cdmHancbank 10 12/11/13 10/11/15 98.99 9.35 0.97 298 316 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.95 9.46 0.97 309 327 2 000
Py cqmHaHcbank 5O3 02/11/14 02/11/15 100.25 100.35 100.35 1 4 400 10.03 1.82 333 397 4 000
OENbTAKPEOUT
HNenbta Kpeant O3 07/08/13 07/08/15 100.35 100.55 100.35 -0.05 3 15043 8.89 0.70 270 263 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 97.25 97.45 9.15 1.48 256 304 5 000
HNenbta Kpeaut 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 9.41 1.83 271 335 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 100.24 100.29 10.49 1.22 400 434 6 000
OTIN BaHk 2 25/03/14 97.50 97.60 97.50 -0.07 9 806 10.52 1.29 400 438 3 000
OTIMN baHk BO-1 29/07/14 96.08 96.29 96.44 0.44 6 25100 10.54 1.58 391 445 5 000
CKbB-baHk
CKB-baHk BO-4 05/12/12 05/06/13 100.10 100.50 8.75 0.07 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.60 100.20 100.20 0.30 1 184 9.30 0.51 328 298 3 000
CKB-baHk BO-6 09/07/13 08/06/14 99.00 99.40 10.10 0.62 397 382 2 000
CKB-baHk BO-5 10/10/13 10/04/14 99.90 100.29 10.35 0.87 404 414 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 99.90 100.05 10.08 0.87 377 387 5 000
KpenEs pbaHk 6 21/08/12 18/02/14 86.00 100.55 9.83 1.19 335 368 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.86 100.10 10.27 1.16 381 411 5 000
KpenEB pbaHk BO-1 27/04/14 95.55 97.95 97.77 0.47 4 328 10.03 1.39 347 391 5 000
BaHk UHTe3a
MHTesza 03 11/10/13 13/04/15 99.66 99.84 9.43 0.88 312 322 5 000
MHuTesa BO1 25/04/14 25/10/15 99.91 99.99 99.94 -0.01 5 118 500 10.03 1.37 348 391 3 000
LleHTp-UHBeECT
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.99 100.05 8.42 0.09 200 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.99 100.03 6.29 0.09 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 86.00 100.40 9.25 0.42 290 2 000
LieHTpNHBECT 2 25/06/13 24/06/14 100.41 100.75 9.51 0.58 342 321 3 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 100.30 5.20 0.09 5 000
Cassbbank 04 24/04/13 13/04/22 99.25 100.09 99.10 -0.95 2 20 000 11.19 0.44 484 5 000
Cesasbbank BO1 01/11/13 01/11/15 99.90 100.00 9.20 0.98 283 301 5 000
Casasbbark 05 16/04/15 07/04/22 9.72 2.44 286 370 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 99.50 100.40 99.91 0.21 1 10 000 10.87 0.90 454 467 2 000
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PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
CypocTp BOO1 03/03/13 03/03/14 99.90 100.39 100.00 -0.03 4 2443 11.18 0.29 479 2 000
Cy pocTp 04 10/04/12 08/10/13 98.65 99.99 12.62 0.87 631 641 2 000
MeTko M6 aHk
MeTkombaHk BO-1 02/02/13 02/08/14 99.90 9.37 0.21 296 2 000
MeTkombBaHk 01 13/04/13 15/04/15 100.24 101.50 100.15 0.10 1 1 10.57 0.41 421 2 000
MeTkomb6aHk BO5 08/10/13 06/10/15 86.00 101.00 100.50 0.55 13 44 999 11.43 0.87 512 522 2 000
MeTannuHBecTOaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.05 100.10 9.14 0.09 272 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 92.01 96.49 10.54 1.59 391 445 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 100.25 9.94 0.40 358 2 000
MepsobaHk BO1 25/04/12 24/04/13 86.02 100.25 100.25 0.25 2 4 9.33 0.44 298 2 000
MepsobaHk O3 24/09/13 22/09/15 100.00 100.24 100.10 0.10 1 1 11.13 0.83 485 491 2 000
CMIN Baxk
CMI1 bank 01 27/11/12  23/05/17 100.00 100.50 100.00 -0.05 2 4827 10.26 0.03 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.51 99.94 12.11 0.79 585 588 2 000
JNNOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 100.13 100.13 0.02 3 1840 9.30 0.23 289 3 000
JIOKO-BaHk 05 25/07/13 23/07/13 100.00 100.09 100.05 2 16 000 10.23 0.66 407 396 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.35 100.42 100.35 -0.03 5 5380 10.46 0.72 426 421 3 000
HOBUKOM BaHk
HoBwukom BaHk 1 26/05/13 25/11/13 9.71 0.50 369 339 2 000
Hoeukom Bank BO1 07/07/13 07/07/14 99.15 99.65 99.27 -0.02 1 10 000 9.91 0.62 378 363 3 000
HoBukom Bank 6O4 11/10/13 11/10/15 100.15 100.33 100.19 0.08 5 72502 10.25 0.88 394 404 2 000
BHewwnpom6GaHk
BHewnpom6aHk 65O2 26/10/13 26/10/15 100.99 12.34 0.92 600 614 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 98.00 99.75 9.49 0.89 317 328 5 000
AK Bapc baHnk BO1 17/10/13 15/10/15 100.50 101.00 100.35 0.31 6 30000 9.44 0.90 312 324 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 99.92 100.15 100.15 -0.05 3 3 11.43 0.45 509 2 000
YBPP BO1 01/10/13 29/09/15 100.20 100.35 100.21 -0.04 5 10 469 12.57 0.84 628 635 2 000
3ancu6kombaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 100.00 100.00 2 4811 9.79 0.10 337 2 000
3ancubkombaHk 5O2 16/08/13 14/08/15 100.20 101.43 100.58 0.53 16 95134 11.94 0.72 573 569 2 000
Poccunckun Kanurtan
PocKanutan 03 28/10/15 11.00 0.98 463 481
TaTtchoHAGaHK
TatdoHabaHk BO-3 29/11/12 27/11/14 99.98 100.14 9.93 0.04 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 99.95 8.66 0.08 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.01 100.10 100.02 -0.03 3 3602 11.39 0.26 499 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.90 100.25 9.87 0.28 347 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.52 99.75 99.75 0.10 2 2590 11.98 0.39 562 2 000
TaTtdoHabaHk BO-6 15/10/13 13/10/15 100.00 100.10 100.10 0.05 16 3152 13.30 0.88 698 709 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 98.27 100.10 12.09 1.04 569 592 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.90 100.10 12.60 1.33 606 647 2 000
EBponnaH
EBponnaH 03 04/11/14 31/10/17 11.56 1.84 485 551 00000 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 61 03/06/13 104.22 104.99 104.90 -0.05 6 100 000 5.93 0.52 30 000
Mocksa 53 01/09/13 100.21 6.82 0.78 57 59 15 000
Mocksa 63 10/12/13 108.00 108.94 6.41 0.98 4 23 15 000
Mocksa 62 08/06/14 107.80 108.00 108.00 0.05 9 50 012 7.09 1.41 52 97 35 000
Mocksa 39 21/07/14 92.50 99.78 7.35 1.58 72 126 10 000
Mocksa 64 24/06/15 92.20 99.20 99.04 -0.23 2 17 000 7.54 2.36 70 152 20 000
Mocksa 44 16/11/15 7.30 2.61 41 129 40 000
Mocksa 56 22/09/16 96.61 97.99 7.81 3.40 77 180 20 000
Mocksa 49 14/06/17 91.50 97.80 7.69 3.87 59 166 25 000
Mocksa 48 11/06/22 90.00 91.10 8.14 6.81 73 182 30 000
MOCKOBCKAA OB
Mockos ckas O6n 8 11/06/13 100.60 100.90 100.90 0.40 1 1 7.47 0.55 141 116 19 000
Mockos ckas O6n 7 16/04/14 98.65 99.54 8.63 1.36 208 250 16 000
HUXENOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 100.00 100.27 100.28 -0.01 2 105 6.18 0.04 3 000
Hwxeropoackas O6n 4 17/11/12 -99.91 0.00 3 000
Hwuxeropoackas O6n 6 07/10/15 99.27 100.20 8.39 1.74 171 232 5 000
Hwxeropoackas O6n 7 16/11/16 102.60 102.85 102.60 -0.25 1 8 8.79 2.23 198 277 8 000
CAMAPCKAA OBn
Camapckan O6n 6 10/05/13 100.00 103.70 103.69 0.14 1 1 7.29 0.47 96 2 000
Camapckan O6n 5 19/12/13 100.82 101.10 100.81 -0.29 1 1000 8.78 1.04 238 261 8 000
Camapckan O6bn 7 30/11/16 93.00 8.23 2.01 147 220 12 000
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EsxenHeBHBINA 0030D

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

OdbepThl lMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBoONam mrH py6.
AKYTUA
Aky Tna 1 11/04/13 99.81 100.50 8.71 0.39 235 3 000
Aky A 9 19/09/13 100.71 102.00 7.86 0.57 177 156 2 000
Aky Tna 7 17/04/14 99.60 100.40 8.27 1.27 176 213 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 99.80 99.92 0.08 2 000
KpacHopap 02 05/11/15 99.40 99.85 9.25 2.26 243 323 1 000
KpacHopapckuin kpai 3 27/09/14 99.20 99.98 8.57 1.30 205 243 4 000
KPACHOAPCKUWN KPAA
KpacHosipckun kpan 5 29/11/16 100.50 101.49 8.56 1.42 199 244 9 000
KOMU
Komun Pecn 7 22/11/13 99.66 100.15 8.86 0.49 253 1 000
Komun Pecn 9 18/10/14 97.00 99.75 8.66 1.36 211 253 2 000
Komun Pecn 8 03/12/15 86.02 95.49 8.52 2.23 171 250 1 000
Komun Pecn 10 15/12/16 9.15 2.27 233 313 2 000
yamypPTUA
Yamy ptusi 05 24/11/16 103.30 103.60 103.60 0.35 1 1600 8.84 2.40 199 282 2 000
KOCTPOMCKAS OBINACTb
KocTtpomckas obnactb 5 20/12/12 100.12 100.22 100.17 7 262 7.31 0.09 89 3 000
Koctpomckas obnactb 6 17/11/16 9.66 1.78 297 360 4 000
BONOroacKAs obn
Bonoroackas o6n. 02 14/12/16 102.95 103.24 103.24 0.04 1 1 9.52 2.23 271 350 3 000
PECN KAPENMUA
Kapenus 14 30/11/16 101.60 101.75 8.94 1.63 230 285 1 000
APOCJIABCKASA OBJIACTb
Apocnasckaa O6n 9 16/05/13 98.00 100.35 7.47 0.49 114 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.88 8.06 1.10 163 189 3 000
Apocnasckas O6n 11 21/08/15 100.84 100.84 0.14 1 1600 8.76 2.13 197 273 3 000
PA3AHCKASA OBJIACTb
PsizaHckaa O6n 1 27/11/14 98.95 99.80 8.59 1.04 219 242 2 000
XMAO
XMAO-Orpa 7 20/12/12 100.00 100.27 100.27 -0.01 2 3380 7.42 0.09 100 2 000
XMAO-tOrpa 8 19/12/13 102.81 103.79 7.52 1.02 113 134 2 000
CBEPOJIOBCKASA OBIIACTb
Ceepparnosckas obn. 01 11/12/16 101.40 101.45 101.45 11 34 760 8.55 1.74 187 248 3 000
TBEPCKAS OBIIACTb
TeBepckas O6n 6 12/06/14 99.80 103.35 9.13 0.73 291 288 3 000
TeBepckas O6n 5 26/12/13 106.41 107.25 8.25 1.02 185 207 4 000
TeBepckas O6n 7 15/12/15 97.80 98.50 98.50 -0.04 5 1518 9.44 2.42 259 342 3 000
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PbIHOK

PCSyJIBTaTBI TOProB eBp060HI[aMI/I

Bbinyck Hara Liena HoxopHocTk Uame, % Z-cnpag
BantoTta lMorawenusa [okynka lNMpopaxa [lMokynka [popaxa [Oiopauuns (no nokynke)
PoCccusa
RUSSIA'15 3.625% uUsD 29/04/15 105.875 106.205 1.17 1.04 2.36 -0.13 77
RUSSIA'17 3.25% uUsD 04/04/17 105.300 105.550 1.98 1.92 4.10 -0.25 136
RUSSIA'18 11% uUsD 24/07/18 146.684 149.211 2.20 1.83 4.52 -0.22 139
RUSSIA'30 7.5% uUsD 31/03/30 125.638 125.786 3.00 2.98 5.46 -0.50 174
RUSSIA'20 5% usD 29/04/20 116.200 116.575 259 2.54 6.39 0.06 143
RUSSIA'22 4.5% uUsD 04/04/22 111.722 112.278 3.05 2.99 7.81 -0.25 160
RUSSIA'28 12.75% uUsD 24/06/28 197.083 198.417 4.20 4.13 9.20 -0.32 237
RUSSIA'42 5.625% uUsD 04/04/42 121.042 121.958 4.35 4.30 15.93 207
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 101.250 101.375 1.50 1.20 0.42 -0.01 120
GAZST'13 5.625% uUsD 22/07/13 101.880 102.880 2.77 1.29
GAZPR'13 7.343% uUsD 11/04/13 102.242 102.292 1.53 1.41 0.39 0.24 124
GAZPR'13 7.51% uUsD 31/07/13 103.999 104.499 1.66 0.96 0.68 -0.05 134
GAZPR'14 10.5% uUsD 25/03/14 110.440 111.190 2.57 2.04 1.26 226
GAZPR'14 10.5% uUsD 08/03/14 110.050 110.800 2.60 2.04 1.21 228
GAZPR'14 8.125% uUsD 31/07/14 109.365 109.490 2.43 2.36 1.59 0.11 209
GAZPR'15 5.092% uUsD 29/11/15 107.034 107.507 2.65 2.50 2.78 -0.03 222
GAZPR'16 4.95% uUsD 23/05/16 106.477 107.477 2.99 2.70 3.20 -0.03 251
GAZPR'16 6.212% uUsD 22/11/16 111.357 111.809 3.17 3.06 3.53 -0.10 263
GAZPR'18 8.146% uUsD 11/04/18 121.627 122.606 3.68 3.51 4.54 -0.17 293
GAZPR'19 9.25% usD 23/04/19 129.649 130.136 3.97 3.90 5.16 -0.49 306
GAZPR'20 7.201% uUsD 01/02/20 111.085 111.412 3.43 3.33 2.90 0.83 271
GAZPR'22 6.51% uUsD 07/03/22 116.670 117.161 4.31 4.25 7.23 0.12 294
GAZPR'22 4.95% usD 19/07/22 105.210 105.960 4.29 4.19 7.73 0.83 282
GAZPR'34 8.625% usD 28/04/34 138.486 139.493 5.54 5.47 11.70 -0.85 352
GAZPR'37 7.288% usD 16/08/37 125.414 125.906 5.41 5.38 12.93 -1.03 330
Masnpom HedpTb
GAZPROM NEFT22 4.37¢ USD 19/09/22 99.625 100.125 4.42 4.36 8.03 -0.13 293
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 104.241 106.241 1.67 -1.02 -0.01
TRANSN'14 5.67% uUsD 05/03/14 105.217 106.217 1.56 0.81 1.25 -0.15 122
TRANSN'18 8.7% usD 07/08/18 129.415 129.790 3.05 2.99 4.68 0.01 223
PXO
RZD'17 5.739% uUsD 03/04/17 110.602 111.068 3.12 3.01 3.93 -0.06 252
RZD'22 5.7% uUsD 05/04/22 110.747 111.747 4.29 4.17 7.46 -0.38 290
CoBkomdcpnoT
SOVKOM'17 5.375% uUsD 27/10/17 98.840 99.840 5.65 5.41 4.38 -0.17 501
FTOCBAHKUA
BTB
VTB'15 6.465% uUsD 04/03/15 106.805 107.201 3.35 3.17 2.14 -0.01 298
VTB'17 6% uUsD 12/04/17 104.262 104.637 491 4.81 3.91 0.14 435
VTB'18 6.315% uUsD 22/02/18 105.076 106.076 5.20 4.98 4.51 -0.30 449
VTB'18 6.875% uUsD 29/05/18 107.638 108.130 5.26 5.16 4.58 0.05 452
VTB'20 6.551% uUsD 13/10/20 105.603 106.097 5.66 5.58 6.30 0.42 453
VTB'22 6.95% uUsD 17/10/22 103.620 104.370 6.45 6.35 7.33 0.11 508
VTB'35 6.25% uUsD 30/06/35 106.118 106.632 5.76 5.72 12.43 -0.01 368
VTB' 9.5% usD 101.461 102.461 9.27 9.12 6.54 0.23 807
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 102.611 102.861 1.82 1.31 0.48 151
BANK OF MOS'15 6.699% USD 11/03/15 105.994 106.994 3.95 3.51 2.16 -0.27 359
BANK OF MOS'15 5.967% USD 25/11/15 102.750 103.750 4.97 4.62 2.73 0.12 457
BANK OF MOS'17 6.02% USD 10/05/17 100.250 101.250 5.96 5.70 3.98 540
B3b
VEB '17 5.375% usD 13/02/17 107.947 108.447 3.34 3.22 3.81 -0.19 277
VEB'17 5.45% usD 22/11/17 108.969 109.459 3.48 3.38 4.37 0.04 278
VEB'20 6.902% usD 09/07/20 117.699 118.192 4.17 4.10 6.08 0.09 304
VEB'22 6.025% usD 05/07/22 111.625 112.625 4.52 4.40 7.43 -0.38 309
VEB'25 6.8% usD 22/11/25 117.767 118.261 4.93 4.89 8.94 0.16 320
Masnpomb6aHk
GAZPROMB'13 7.933% uUsD 28/06/13 103.502 103.627 2.05 1.85 0.58 175
GAZPROMB'14 6.25% uUsD 15/12/14 105.678 105.966 3.38 3.24 1.93 -0.01 303
GAZPROMB'15 6.5% uUsD 23/09/15 107.383 107.776 3.73 3.59 2.62 -0.02 334
GAZPROMB'16 7.35% uUsD 08/05/16 110.869 111.169 3.92 3.84 3.10 -0.09 343
GAZPROM '17 5.625% uUsD 17/05/17 103.491 103.866 4.75 4.66 4.04 -0.01 417
GAZPROM '19 7.25% uUsD 03/05/19 105.497 106.497 6.20 6.02 5.29 -0.51 532
GPB EURO' 7.875% uUsD 99.889 100.889 7.88 7.67 4.50 -0.12 615
PCXB
ROSSELKH'13 7.175% uUsD 16/05/13 102.571 103.618 1.84 -0.26 0.49 153
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PBIHOK
Bbinyck Hata Liena HoxopaHocTk Name, % Z-cnpag
BantTta Morawenusa Tokynka MNpopaxa [lMokynka [popaxa [Hiopauuns (no nokynke)
ROSSELKH'14 7.125% uUsb 14/01/14 105.945 106.070 1.86 1.76 1.10 0.22 153
ROSSELKH'14 9% usb 11/06/14 110.122 110.247 2.34 2.26 1.44 -0.32 199
ROSSELKH'17 6.299% usb 15/05/17 109.179 109.662 4.04 3.93 4.00 -0.55 344
ROSSELKH'17 5.298% usb 27/12/17 105.500 106.000 4.09 3.99 4.47 -0.38 338
ROSSELKH'18 7.75% uUsb 29/05/18 118.368 118.854 4.01 3.92 4.54 -0.23 324
ROSSELKH'21 6% usb 03/06/21 104.507 105.132 4.60 4.42 3.16 -0.49 415
CoepbaHk
SBER'13 6.48% usb 15/05/13 102.750 103.250 0.77 -0.24 0.48 46
SBER'13 6.468% uUsb 02/07/13 103.000 103.500 1.54 0.74 0.60 122
SBER'15 5.499% usb 07/07/15 107.010 107.504 2.72 2.53 2.44 -0.01 232
SBER'17 5.4% usb 24/03/17 107.719 108.214 3.47 3.35 3.92 -0.06 288
Sber'l7 4.95% usb 07/02/17 106.190 106.565 3.36 3.27 3.82 0.56 279
SBER'19 5.18% uUsb 28/06/19 105.998 106.436 4.13 4.06 5.60 0.25 315
SBER'21 5.717% usb 16/06/21 107.623 108.623 4.63 4.49 6.81 -0.26 335
Sber'22 6.125% uUsb 07/02/22 109.992 110.992 4.77 4.64 7.18 -0.26 341
SBER'22 5.125% uUsb 29/10/22 100.147 100.897 5.11 5.01 7.89 0.65 365
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 102.380 102.880 3.18 2.03 0.43 -0.09 291
EVRAZ'15 8.25% uUsb 10/11/15 107.592 108.583 5.45 5.10 2.70 -0.31 508
EVRAZ'17 7.4% usb 24/04/17 101.570 102.195 6.98 6.82 3.84 -1.02 648
EVRAZ'18 9.5% usb 24/04/18 110.271 111.224 7.18 6.98 4.40 -0.67 653
EVRAZ'18 6.75% uUsb 27/04/18 98.564 99.564 7.07 6.85 4.61 -0.89 640
MeTtannounHsect
METALLOINV'16 6.5% usb 21/07/16 101.500 102.000 6.04 5.88 3.26 -0.50 561
HJIMK
NLMK '19 4.95% uUsb 26/09/19 98.570 99.007 5.20 5.12 5.84 -0.35 420
AnbsiHC Onn
Alliance '15 9.875% usb 11/03/15 105.983 106.983 7.01 6.55 2.09 -0.10 674
Anpoca
ALROSA'14 8.875% usb 17/11/14 110.387 110.871 3.43 3.19 1.87 -0.02 308
ALROSA'20 7.75% uUsb 03/11/20 113.136 113.630 5.67 5.60 6.19 0.09 455
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 102.350 102.600 2.97 241 0.44 0.10 268
VIMPELC'14 4.362% uUsb 29/06/14 99.889 102.111 4.44 3.01 1.55 0.11
VIP FIN'16 6.493% usb 02/02/16 105.710 105.710 4.55 4.55 2.90 -0.29 413
VIMPELC'16 8.25% uUsb 23/05/16 109.994 110.482 5.10 4.96 3.02 -0.24 467
VIMPELC'17 6.255% uUsb 01/03/17 103.160 104.160 5.41 5.16 3.78 -0.02 487
VIMPELC'18 9.125% uUsb 30/04/18 114.998 115.483 5.86 5.77 4.47 -0.36 516
VIP FIN'21 7.748% uUsb 02/02/21 109.090 110.090 6.31 6.16 6.19 -0.53 515
VIMPELC'22 7.504% uUsb 01/03/22 107.000 107.125 6.49 6.47 6.84 521
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 108.198 108.386 2.08 1.98 1.87 -0.12 171
LUKOIL'17 6.356% usb 07/06/17 112.801 113.189 3.30 3.21 3.95 -0.26 268
LUKOIL'19 7.25% uUsb 05/11/19 119.364 119.861 4.03 3.96 5.71 -0.27 301
LUKOIL'20 6.125% uUsb 09/11/20 112.108 112.599 4.31 4.24 6.51 -0.26 312
LUKOIL'22 6.656% uUsb 07/06/22 119.368 120.116 4.17 4.09 7.26 -0.30 277
MTC
MTS'20 8.625% uUsb 22/06/20 123.922 124.427 4.82 4.75 5.77 0.08 373
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 106.695 106.995 3.11 3.02 2.95 0.44 267
NOVATEK'21 6.604% uUsb 03/02/21 116.000 116.500 4.27 4.20 6.50 305
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 105.250 105.650 2.03 1.47 0.67 0.17 172
SEVERSTAL'14 9.25% uUsb 19/04/14 109.150 110.150 2.60 1.92 1.35 0.15 227
SEVERSTAL'16 6.25% uUsb 26/07/16 104.223 105.223 4.98 4.69 3.29 -0.46 452
SEVERSTAL'17 6.7% uUsb 25/10/17 104.850 105.334 5.56 5.45 4.28 -0.85 493
Sev Stal '22 5.9% uUsb 17/10/22 97.160 98.160 6.29 6.15 7.57 -0.36 490
TMK
TMK'18 7.75% uUsb 27/01/18 100.635 101.635 7.60 7.36 4.27 -1.02 699
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 103.755 104.755 6.75 6.50 3.83 -0.09 625
THK-BP
TNK '13 7.5% uUsb 13/03/13 102.000 105.000 1.04 -8.06
TNK-BP'15 6.25% uUsb 02/02/15 107.203 108.076 2.84 2.45 2.06 -0.02 247
TNK-BP'16 7.5% uUsb 18/07/16 115.033 116.033 3.12 2.85 3.23 -0.09 263
TNK-BP'17 6.625% uUsb 20/03/17 113.252 114.230 3.31 3.09 3.84 -0.07 273
TNK-BP'18 7.875% uUsb 13/03/18 119.846 120.843 3.72 3.54 4.48 0.05 298
TNK-BP'20 7.25% uUsb 02/02/20 119.791 120.822 4.05 3.90 5.78 0.07 299
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 103.699 103.949 2.89 2.48 0.57 -0.30 260
ALFA BANK'15 8% uUsb 18/03/15 107.988 108.485 4.35 4.13 2.15 -0.02 400
ALFA BANK'17 6.3% uUsb 22/02/17 99.483 100.483 6.44 6.17 3.74 -0.01 594
ALFA BANK'17 7.875% uUsb 25/09/17 108.715 109.715 5.78 5.56 4.11 0.03 518
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PBIHOK
Bbinyck Hata Llena HoxopaHocTk U3me, % Z-cnpaj
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ALFA BANK'17 6.3% uUsD 22/02/17 99.364 100.364 6.47 6.20 3.77 -0.02 597
ALFA BANK'17 7.875% uUsD 25/09/17 109.738 110.738 5.56 5.34 4.14 0.38 494
ALFA BANK'21 7.75% uUsD 28/04/21 108.924 109.924 6.37 6.22 6.45 0.17 516
Homoc BaHk
NOMOS BANK'12 9.25% uUsD 17/12/12 100.450 100.575 4.44 3.20 0.10 438
NOMOS BANK'13 6.5% uUsD 21/10/13 101.996 102.246 4.31 4.04 0.93 406
NOMOS BANK'15 8.75% uUsD 21/10/15 104.865 105.865 6.89 6.52 2.65 0.11 658
NOMOS BANK'19 10% uUsD 26/04/19 100.503 101.503 9.89 9.68 4.90 0.24 918
MpomcBa3b6aHk
PROMSVYAZB'18 12.5% uUsD 31/01/18 101.500 102.500 5.24 0.90 0.22 513
PROMSVYAZB'13 10.75% uUsD 15/07/13 104.884 105.134 3.36 3.00 0.65 309
Promsvyazb'14 6.2% uUsD 25/04/14 100.896 101.396 5.55 5.19 1.41 531
PROMSVYAZB'15 12.75% uUsD 27/05/15 110.757 111.757 7.99 7.57 2.15 775
PROMSVYAZB'16 11.25% uUsD 08/07/16 106.936 108.936 8.97 8.36 3.02 0.18 867
PROMSVYAZB'17 8.5% UsD 25/04/17 100.592 101.592 8.34 8.07 3.79 0.09 789
XKob
HOME CREDIT'14 7% UsD 18/03/14 103.247 103.747 4.49 411 1.30 0.46 422
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

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

Wudopmanus, npescraBieHHas B 0630pe, OCHOBaHA Ha UCTOYHHUKAX, kKoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a €€ JIOCTOBEPHOCTh U
mostHoTy. Onucanus GHMHAHCOBBIX HHCTPYMEHTOB M SMHTEHTOB He IIPETEH/YIOT Ha IOIHOTY. IIpOoIIbe IOKa3aTe Il He SIBJISIOTCS rapaHTHell CBoero mosropeHus B byaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBUX JIMI. Bce MHEHHA M peKOMEH/AIlM, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGQOPMAIMOHHBIX Le/sIX M He SB/IIETCS MpPEeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ys 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 BO3MOXKHOCTDH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX HMHCTPYMEHTOB, 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 IMPEOCTABJIATh YCJAYTH (PMHAHCOBOTO COBETHHMKA U BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOIT U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

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