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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHoBHBIE cOOBITHA /CTP. 2/

BHeurHuii poIHOK oJara /cTp. 3/ 32 6 Mecsmen:
. MIN. MAX.
o PHIHKUY BHOBb Ha HETaTUBHOM BOJTHE sHatw. A 3afeHs
BHeNIHUI PHIHOK AOJTa
UST-10 yield 1.67 A 0.05 1.39 1.87
JleHeKHO-KPeAUTHBIA PLIHOK /CTp. 4/ UST 10-2Y sprd ut A 4 w62
EMBI+Glob. 297 VY -5 270 441
e VYnnara H/IC npouwia jierko EMBI+Rus sprd 62 W 9 141 332
Russia’30 yield 284 V -0.02 2.72 4.45

* Py6Jib IPOAOIIKUT YKPEIIEHUE

JleHeKHBII PHIHOK

Libor-3m 031 V¥V 0.00 0.31 0.47
Poccuiickuii 10JTOBOM PBIHOK /CTP. 5/ Euribor-3m 019 ¥ 000 019 068
MosPrime-1m 676 V¥V -0.01 6.35 6.89
* EBpo06OH/IBI 3aMEAJIIIIN POCT, CIP3/bI Cy3UIHCh cO cTopoHbl UST Kopeweran II5 8156 A o5 446 1012
¢ O®3 0OHOBUIIU IIEHOBbIE MAKCUMYMbI Jlertos. 5 1B 139 A 4.1 65 238
NDF RU 3m 63 V -0.1 6 7
Ba/IIOTHBII PEIHOK
KopnoparusHbie coobITHA /CTP. 6/ USD/RUB 31206 'V -0.135 3046 3367
o EUR/RUB 40101 Y -0.151 38.97 4181
* X5 RG: cnabas QuHaHCcOBasA OTYETHOCTH 3a 9M12, Oymaru KONEHKM IIO- pyp/usp 1282 A 0000 121 131
IpeKHeMy UHTepecHsI 71 buy&hold Kopsuria L1 35306 W -0.108 34.82  37.28
DXY Unpekc 80.957 A 0.083 78.85 84.01
(I)OHI[OB]:IQ HHIEKCBI
IIepBUYHBINA PHIHOK /cTP. 8/ RTS 14036 V¥ -0.5% 1228 1589
Dow Jones 127885 Y -0.06% 12101 13610
DAX 7173.0 A 0.69% 5969 7452
HpI/IJIO)KeHI/IH Nikkei 225 9143 A 0.87% 8206 9232
Shanghai C . 2008.9 1.07% 2004 2390
 PesysbTaThl TOProB py0sieBbIMu obauranusaMu Ha MMBB /crp. 9/ anshal Zomp A .
CBIPBeB]:Ie PBIHKH
» Kaprts! noxogHOoCTH PybJI1€BOrO PHIHKA /CTP. 20/ Hedym, Urals 109.0 ¥ -127% 88 17
H B 8 .08% 8
*» Pe3ysbTaThl TOPrOB €BPOGOHAAMH /CTp. 21/ edm Brent 098 A 008% o W
Bosoto 1727.3 Y -0.13% 1553 1790
¢ KapThbl 1OXOIHOCTH PHIHKA €BPOOOH/TOB /CTP. 24/ CRB Index 2065 W -062% 267 321
Hcmounuxk: Reuters, Bloomberg, I[B
EMBI+ Global Sovereign Spread Ilenossie naaexchl ZETBI JAuHavMuka nHaexkcos ZETBI
) 3a 6 MecsIeB
et £ 51 Gl Sread 1 Muni Corp Corp-10 (crpasa) sma4.  Asagzems ~ MIN.  MAX.
3307 113.0 T 119.0
T 18.0 .
3207 12,5 1 117.0 Price Return
1+ 16.0 OFZ 120.6 0.58 107.5 120.6
3107 120 r 150 Muni 109 V -0.06  109.6 112.8
115 T 14.0 Corp 3 V -0.01 110.7 112.1
300 4 T 13.0
C Corp-10 115.1 0.00 115.0 117.1
1110 T 12.0
290 1 1 110 Total Return
110.5 1 110.0 OFZ 277.9 1.36 233.3 277.9
280 1 0.0 T 109.0 Muni 350.0 Y -0.10 325.1 350.1
| . T 108.0 Corp 347.9 0.04 324.0 349.1
70 109.5 T 1070 Corp-10 349.1 010 324.6 349.1
1 106.0 P : : - :
260 - 109.0 105.0 OG6peM TOProB B cermeHTe (MIH py6.)
& & Q& & & 0@ & O@ §& s OFZ 1052 YV -276 o 22514
250 6‘ T ;; T T T N\/c, (\c’;,;b q9° (30 > {\o > P b?\oi‘@‘ Muni 772 84 10 5492
10.10 16.10 221 28.1 3.11 9.11 15.11 COI’p 7695 3918 19 44 858
Hcemounuk: JPM Hcmownux: MMBB, Bawk BEHUT Hcemounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

I's1aBHBIE HOBOCTHU

PbIHOK

Mundus PP 21 HOAGPS MPOBEAET AYKIIMOH IO npoaake cemuwieTHux O®3-I1/1 cepuu 26208 Ha cymmy 35 Miapz pyo. OpueHtup
JIOXOJTHOCTH OXKMJIAeTCs B IUaTia3oHe 7,09-7,14% rojosbix. /MHTEpdaxce/

JABe renxkomnanuu K9C-Xoaauara — OAO «TTK-9» u OAO «Bouxkckasa TTK», a Taxike OAO «TTK-5» - 3aK/II04NIN JOTOBOPBI

Ha IMOCTAaBKy rasa 0 KOHIIa 2030 roaa ¢ 3A0 «CJI-TpeliguHr» Ha OGILYI0 CyMMY A0 37 MJIPA A0JL1. /UHTepdakc/

Pasmemenue narmwietHux ooauranuii Cankr-IlerepGypra BoIycka 25039 00beMOM 7 MJIPJ, Py0. HAUHEeTCS 6 Aexadps 2012

roapa. /dunam/

OcHOBHBIE COOBITHUSA: BHE PbIHKA / HA PbIHKE

qupa: 20.11.2012 — MOHEeAE/JIbHUK

Crarucruka CIIIA: Existing home
sales

* Benmuiara kynona: TpancKpexurbank, BO-01 (7.8%, 196.6 muu py6.), BTB, 2015, CHF (LPN)
(5%, 15 muH mBednapekux dpankos), Fazmpom6Gank, 2017 (LPN) (5.625%, 28 miH mot.), AOK
Cucrema, 2019 (LPN) (6.95%, 17.3 muH gost), AJIPOCA, 2014 (8.875%, 22.2 MyH [10JUL),
Hukeropojackasa o6jacrs, 34004 (7.75%, 31.1 muiH py6.), MockBa, 65 (13%, 2.6 mupa pyo.),
I'smaBHas gopora, 03 (11.3%, 901.5 MiH py6.), CY-155 Kanurai, 04 (12.75%, 63.6 MuH py0.)

« IToramrenue: Hm:xkeropoackast o6aacrb, 34004 (2.7 wipz pyo6.)
Odepra: Bank 3EHUT, BO-03 (3 mupz py6b.)

Ceromus: 21.11.2012 — BTOPHHUK

Crarucruka CIIIA: Building permits,
Housing starts

Bpiiara kymoHa: HWMnoreunsrii arenr AWK 2008-1, 1A (10.5%, 47.8 muH pyo.),
IOr®unCepeuc, o1 (9%, 40.4 muH py6.), Uarypucr, BAO, 02 (10%, 99.7 muH moiut.), KPEAUT
EBPOIIA BAHK, 2013 (LPN) (7.75%, 11.6 miH py6.), UmoTeunsrii arenT AZKK 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.), UHTepTrexasekrpo - 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 pyo6.)

Ioramenue: UTEPA ®HTHAHC, o1 (5 mipz py6.)
Odepra: Pocresexkom, 10 (3 mipza py6.)

Pasmemenue: I'staBaasa xopora, 07 (1.4 wipgz pyo.)

3aBTpa: 23.11.2012 — cpeja

Crarucruka CIITA: Initial jobless
claims, Continuing claims, U.of
Michigan confidence

I BAHK
il SEHMT

21.11.2012

Beiiara kynmoHa: Pocceapxo36aHk, 08 (10.1%, 251.8 miH py6.), Poccenbxo36aHkK, 09 (10.1%,
251.8 mutH py6.), CCMO JleaCueuCMY, BO-02 (14.5%, 39.7 muH py6.), Pecmyosinka Xakacus,
34001 (8.2%, 13.6 muH py6.), BHemmkoHomOank, 2017 (LPN) (5.45%, 16.3 MiIH [10JUL),
BHeunkoHOMOAHK, 2025 (LPN) (6.8%, 34 wuH py0.), Caukr-IleTepOypr, 25038 (7.76%, 387 muin
py6.), Mexnpaueunasa CBXK/, 01 (8%, 99.7 muH py6.), Mundun Pecrmyoaunku Caxa (Axkyrus),
35003 (7.95%, 50.1 wiH py0.), Kasmyxkckas o61acrh, 34005 (8.2%, 51.1 muH py6.), KocTtpomckas
o0sacTh, 34006 (9.5%, 94.7 muH py6.), Tasmpom, 2016 (LPN7) (6.212%, 41.9 MJIH [0JUL),
Taznpomb6aHk, 05 (6.85%, 683.2 muH py6.), UpKyTckas o6aactb, 31006 (9.15%, 6.6 muH pyo.),
PO, 12 (0.1%, 7.5 MJIH py0.)

* IToramenue: Marpuna ®unHauc, 03 (700 miH py6.), FasmpomGaunk, 05 (20 mipxa py6.),
HUpkyTckasi 06J1acTh, 31006 (3.8 muipa pyo.)




EsxenHeBHBINA 0030D

PbIHOK
hod
BHeurHUU PBIHOK 10JIra
. Baadumup Eecmugbees
PpIHKH BHOBh HA HETATUBHOU BOJIHE v.evstifeev@zenit.ru
I'mo6anpHble PHIHKY IPOIOJIKAIOT PACKAYUBATD BOJIATHJIBHOCTD, IOCKOJIBKY HEPEIIEHHOCTh
. Kpusasa US Treasures

psna npobsiem B CIIA u EBpome coxpaHser HEPBO3HOCTb. Cpe/ld OCHOBHBIX COOBITHI Cpe/Ibl
cTouT BblAEeAUTH BhIcTyIuieHUe 1aBbl OPC CIIA, B koTopoMm bepHaHke NpU3Baj MOJIUTHUKOB I 190912 —iiia

KaK MOX>XHO CKOpee JOTOBOPHUTHBCA OTHOCHUTE/IIPHO NOAAEPKKH 3KOHOMHUKH, KOTOpasA MOXKET 317

MOCTPaiaTh B CJIEAYIOUIEM TOZY OT ABTOMATUYECKOTO COKpAIlleHUs Ppacxo/oB Oro/ukera U 2.8 1

2.5 1

OTMEHbl HAJIOTOBBIX JIBIOT. bBepHaHKe IpeayaraeT peLINTh HEOIPEAEJTEHHOCTh II0 5
2.2 1

«OIOIPKETHOMY TYNHKY», IIOBBIIIEHHUIO JIMMHTA TOCAOJITAa U JOJTOCPOYHOMY OIO/KETY, 10 ]
ITOCKOJIbKY HESICHOCTD B OTHOIIIEHUH STHX BOIIPOCOB YK€ HETATUBHO BJIMsIET HA 9KOHOMUKY. 6 1
I1aBHBIM pa30oyapoBaHUEM TeKyIlell HeAeIN CTalo0 OTCYyICTBHE JOTOBOPEHHOCTEH Ha 13

BUepallHeldl BcTpede eBporpymmbsl M miaBbl MB® 1o rpevyeckomy Bompocy. MUHHCTPHI 10

¢uHAHCOB pernoHa KOHCTaTUPOBAIH, UYTO 'perua BHIMIOJIHIIA BCe TPeABapUTeIbHbIE YCIOBUSA,

YTO JOCTATOYHO /IS IOJIyYeHHs OYePeZHOro TpaHIa (PUHAHCOBOM moMolnu. PasHorsacus
Mexay esporpymmoit 1 MB® 3akiouaTes B TOM, 4To POHJ| COMHEBAETCSA B TOCTHIKUMOCTU 2Y 3Y 5Y 7Y 10Y 30Y

neau 120% Z[OJ'II‘/BBH K 2020 T. 4 IIpejyuiarae€T BApUaHThI: IOINOJHUTEJIbHbIE CIIUCAHUA AOJTA  Hemounuk: Reuters

I'pelmu; BBIKYII CcOOCTBEHHBIX 6yM21r 34 TPETh OT UX HOMHUHAJIbHO CTOUMOCTH; CHH>KEHHE CTABKU

0 KpeauTaM OT «TPOUKH» MEeXAYHapOAHbIX KpenuTopoB. MB® xoren Obl BUAETH Cripaanr EMBI+ (Poccust, Bpasumis)

PEUTUCTUUHYI0 TMPOTpaMMy TONJIEPKKUA I'peru W TpUBENEHUE TMOKaszaresaei moara 7o S Gl o e s G
aJIeKBaTHBIX YPOBHEH B yKasaHHble cpokH, nHaue PoH omacaercs, YTO MPOJOJDKUT TEPATH B et o
. . . 350
CBOH cTaTyc Ha MHpPOBOH apeHe, ewin I'peruu BHOBb HOTpeOyeTcs IIEpeCMOTD TeKyIleH
320

nporpamMmel 3KoHOMuHM. Cire/iyroiias BCTpeua TeM Ke COCTABOM Ha3Ha4YeHa Ha 26 HOSIOps.

170

140

110
9.10 1510 2110 27.10 211 8.1 14.11 20.11

Hcmounuk: Bloomberg

Cuapag Poccusa-30 / UST-10Y

I— Poceis- 30/ USTL0 crpoa (. umcaa), 6.1
R Pocci- 30 (1en. uncuR), %
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Hcmounux: Reuters

Cupag LIBOR-3M / UST-3M

B LIBOR-3M / UST-3M ero, 6
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15310 17.10 2210 27.10 111 6.1 111 16.11

Hcemounux: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PIHOK

Yunara H/AC npounwia Jerko

Ve10BUA JIOKAIBHOTO JIEHEXKHO-KPEJUTHOTO PHIHKA BUEpa CyIIECTBEHHO He M3MEHWJIHCH,
HecMoTps Ha yiwiaty HJIC, oTBieKInyo U3 OAHKOBCKOM CHCTEMbI MOpszKa 170 Mipx py6. Ha
peiake MBK craBku mo kpeauram MBK gepkanuce B npepenax 6.25-6.50% TOROBBIX, 1-
JIHEBHOE MEXIMJIEPCKOE PEIo ¢ 00IUranusaMu 00X0IUI0Ch B cpeiHeM 1o/ 6.40% romoBeix. Ha
aykiuoHax mpsamoro perno ¢ LIB P® 6ankam yznanocs pedHHAHCHPOBATh NPUAKTUYECKH BECh
3asBJIEHHBIN 00BEM: IO 1-AHEBHBIM ollepanuaM — 358 Mipza pyo. (cmpoc 381 mipz pyo.), o 7-
JIHEBHBIM — 1.22 TpsH pyd. (1.07 Mmupz pyb. Ha mpomwioi Hesnese). CerofHs yrpoM cyMMa
Cpe/ICTB Ha KOpcYeTax u jenosurax 6ankos B IIB PO yBenuuuiack Ha 11.5 Mipz pyb. 10 929.5
MJIIPJ PYO.

IToTennuan pocra KpaTKOCPOYHBIX ITPOLIEHTHBIX CTAaBOK coxpaHsAercdA. IIMK HaoOroBbIX
nIaTeXxedl ImpujeTcsa Ha IePBYIO IOJIOBUHY CJIEAyIOINel HeZlesd, KOIZa IPEICTOUT IPOBECTU
mwiatexxu o HAIINW, akius3aM ¥ HaJIOTy Ha NMPUOBLIb. B cyMMe 3TH IUIaTEKU MOTPEOYIOT He
MeHee 350 MJIP/ py0., 4TO CITIOCOGHO BhI3BATH MOBHIIIIEHHE IIPOIEHTHBIX CTABOK Ha 25-50 O11.

PyGJ1b IPOXO/EKIUT YKPEIUIEHHE

BasroTHBIE TOPrY BTOPHHKA IPOILIN IIO3UTHBHO AJA Py0sis, KypC OHBATIOTHOM KOP3WHBI
OIIyCTHUJICS HA 17 KOIL. JI0 OTMETKH 351027 py0. Iloanep:kky pyOJil0 OKas3bIBaJO COXpaHEHHE
OTHOCHUTEJIFHO IO3UTHBHBIX HACTPOEHHH HA BHEIIHUX IUIOIIA/IKAX, & TAKXKe KOTUPOBKU HeDTH,
Jiep>KaBIIvecs BOJIU3H JIOKATbHBIX MaKCHMYMOB. He HCKII0UEHO TakKe, YTO PyOJIb JOPOXKaI Ha
(oHe HANOTOBBIX ILIATEXKEH, OHAKO, CY[A IO XapaKTepy TOProB, UX IPUCYTCTBHE HA PBHIHKE
moKa He oueBU/IHO. Cero/iHs COBOKYITHOCTh (PAaKTOPOB 1Sl Py0OJist BBIIJIZIUT HECKOJIBKO ci1abee,
YTO 3aCTABUT PYOJIb CKOPPEKTUPOBATH 2-ZTHEBHBIH POCT.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Heele

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

Al Ha cueTa KOMGAHKOB, YIJIaTa HAJIOTOB IISIEL Ay,
MJIPA PYO.
IlonenenpHUK 327
Bropauk VmuiaTa HajIoroB HJIC, 1/3 3a I1I xBaprai (~170 mipz py6.) 351
Ayknuon Kaznaueiicra 28 nHeil, 40 MiIpA pyo6., OT 6.3% rOLOBBIX
Cpena Aykuon OP3 0®d3 26208 (7 s1er), 35 Mapz py6.
Bosspar KaznaueiicTBy 40 wmipp pyb6.
Yersepr Aykuuon KaznaueiicrBa 28 nueit, 40 MiIpA pyod., OT 6.3% roJOBBIX
IIsaTHIIA

Hcmounuk: IIB PO, Mungun, ond 2KKX
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BAHIKOBCKAT TPVITHA SEUT

21.11.2012

PIHOK

Baadumup Eecmugbees

v.evstifeev@zenit.ru

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 r 7.50%
6.1% 1 N
5.9% 1 r7.25%
5.7% 1 L
5.5% 1 7.00%
5.3% 1 [ 6.75%
51% 1 L
4.9% 1 6.50%
4.7% r 6.25%
4.5%
4.3% r 6.00%
4.1% A L
3.9% 1 5.75%
3.7% - 5.50%

8.10 1510 2210 29.1 511 1211 19.11

Hcmounux: Reuters, L[b

Kpusaa NDF

112

6.5

55

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

Hcemounux: Reuters



EsxenHeBHBINA 0030D

Poccuiickuii 10JIr0BOM PIHOK

EBpoGOHABI 3aMeININ POCT, CIP3ABI CYy3HJIHCH cO cTOpOHBI UST

Poccuiickuil cerMeHT NMPOJOJUKWI MHEPIMOHHOE IBIDKEHHE BBEDX IO IeHaM, HE OCOGEHHO
BbIZIeJIAACH Ha pbIHKax EM. CyBepeHHbIe CIIPI/bI II0 UTOTaM JHS CYy3HJINCh B CPEAHEM Ha 5-7 OI cO
cropoHs! UST, r7e J0X0{HOCTH ITOAPOCIH BCJIe] 32 HEIVIOXUM OTYETOM II0 aMEePUKAHCKOMY PBIHKY
JKWiIbsA. POCT IleH BJIOJIb CyBEepEeHHOH KDHBOM IO WUTOTaM JHS He MHOTHUM IIpEBBICHJ 10 011,
KOPIIODAaTUBHBIA CEKTOP TOProBajICs DPa3HOHAIPABJIEHO, a H3MEHEHHs IleH B CpeJHEM He
BBIXOZIWIIN 3a Tpefesibl 10 6. UyTh Xy:ke phIHKA BBIMVIAZENN AaibHUe BbInyckd GAZPRU’34 u
GAZPRU’37, a takxke VIB’35, morepsBiiie B IeHAX 25-40 OI, B CEKTOPE YACTHHIX KOMIIAHUU
JIaBJIeHVe IPOJIaBIOB ObLUIO 3aMeTHO B JalbHUX BhIMyckax EVRAZ'18, nozemieBeBmux Ha 35-50
6n. YyTh Jyuiie pbiHKa Boisagenu 6ymaru THK-BP’18 u cy6opz [IpoMcBsi3h'15, 3aBEpIIMBIINE
JleHb POCTOM Ha 25 011

O®3 0OHOBIWIHN IEHOBbIE MAKCHMYMBI

JIOKa/IbHBIN PBIHOK BO BTOPHUK MPOJOJI?KUJT OTHITPHIBATH IOPOKAIONUN PyOJIb U YIydIlleHHE
m106ayIbHBIX HacTpoeHuU. OCHOBHBIM OeHedHIIapoM cripoca Ha py0JIeBBIN PUCK OCTAEeTCsI PIHOK
rocOymar, mpubaBUBIIMI B IleHAX HA JaJbHEM yyacTKe KPHBOU B CpPeAHEM MHOpsAKa 50 OI, YTO
MMO3BOJIUJIO OT/EJbHBIM OymaraM OGHOBUTH LIEHOBbIE MAaKCHMyMbl. JIydllle PBIHKA BBIIJISIENT
nanpHui Beimyck O®3 26207, 6UbI B KOTOPOM K KOHILY /IHS IIPEBBIIIAIN YPOBHU MOHEIEIbHUKA
6ostee yem Ha burypy. KoprmopaTuBHBIN CEKTOP BBIIJIS/IEN 3aMETHO CKPOMHEE U [TOKAa3aJsl JIMIIb
TOYEYHBIN POCT. 3/71eCh CIIPOC MO-IIPEKHEMY He BBIXO/IMJI 32 IIPEJIEIbI CPeAHEH JIopatiu, Oyrke K
JIaJIbHEMY KOHIy KDUBOU aKTHBHOCTH ObLjIa 3aMeTHA B IIOSBUBIIEMCS HAa TOPrax HOBOM BBIITyCKe
@OCK 21 (YTP 8.94%/D 3.71. +19461 k OD3), TOproBagsiiemcsi B paiioHe HOMUHAIA, POCT OU0B Ha
10-20 61 6611 3aMereH B Gymarax MTC 04, Meradou ®unanc 05, X5 @unanc 5O1 u Asnpda-Bank
BOs.

i
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'BARKOBCRAY TPYIITA SERHT

21.11.2012

PbIHOK

Kupuan Covrues
k.sychev@zenit.ru
CyBepeHHBbIe EBPOOOIUTaAIINI
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Hcemounuxk: Reuters

Kpusasa O®3
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Hcemounux: Reuters, pacuemut banka SEHUT

JoxoaHocru KpuBoit O®3 B
TOYKE 5 JIET

8.10 YTMO®3 5Y

8.00 — MA 10 gHent

7.90
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Hcemounux: Reuters, paciemuvt banka BEHUT

Copajg nHAEKCa KOPII.
oGuranuit MMBB k kpuBoit
oD3

225
220

Cnpag MICEX CBI k kpusoin Od3 (6n)
— MA 10 gHei (6n)
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Hcemounuk: MMBB, Bawk BEHUT
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KopmoparuBHbIE COOBITUS

X5 RG: ciaaGaa ¢uHaHCcOBasg OTYETHOCTHh 3a 9M12, Gymaru

Komneiiku mo-npe;xxHeMy nHTepecHsbI 1A buy&hold

Buepa xkpynHeidmuii mo o0pemy mpopaxk puteisiep X5 (B+/B2/-) omybimkoBan

Q)I/IHaHCOByIO OTUETHOCTH 3a 9M12, IIOKa3aTenn KOTOpOI;'I MbI OIIEHHUBAaeM KaK cnabeie.

Panee KOMIaHUsA TaK»Ke PacKpbhLIa ONEPAIMOHHBbIE Pe3yJIbTaThl 3a 9M12: Mo uroram
OTYETHOTO Iepuosia X5 yBeJudmIa OOIIyI0 TOPTOBYIO IUIOLA/Ab /10 1 865 THIC. KB. M
(+13.6% /1), a 0bIIIEE KOJIMYECTBO MAra3MHOB IO/ YIIPABJI€HUEM KOMIIAHUU JIOCTUIJIO
3472 (mporuB 2785 Ha KoHern, 9Mi11), BkIoOYas 350 CylmepMapkeToB (ceTh
«IlepekpecTok»), 2 936 auckayHTepoB (ceTh «IlsTepouka»), 76 rumepmMapkeroB (ceTh
«Kapycenb») 1 110 MarasuHoB y joma. OCHOBHOH BKJIJ| B POCT TOPrOBOM ILIomasu X5
BHECIU IUCKAYHTEPHI, Ubsl IUIOIIA/(b POCJIA OIIEPEKAONIUMHE TeMIiaMu — Ha 18.5% r/r —
U COCTaBWJIA 1114 THIC. KB. M Ha KoHel] 9M12, a Take ¢GopMar CynepMapKeToB, Ubs
IO b BhIpocia Ha 8.9% r/r (0 369 ThHIC. KB. M), TOT/Ia KaK YKCJIO THIIEPMAPKETOB
CHU3UJIOCH KB/KB, a UX 001[as IJIOIIA/Ib BRIPOCIA BCEro Ha 2.9% r/T (10 361 ThIC. KB. M).

ComocraBumbie npoaaxku (LFL-tpoxaxku) X5 3a 9M12 cHU3WINCH HA 1.9%, IPU 3TOM
MO3UTHBHBIA BKJIAJ] OT YBEJIMYEHHUS CPeHEro yeka (0.9%) He CMOT KOMIIEHCHPOBATH
HeraTuBHBIA 3pdexT or majenus Tpaduka (-2.8%). B paspese OCHOBHBIX TOPTOBBIX
¢opmaros, camwxenne LFL-npogask Ipo/ieMOHCTPUPOBAJIU I'MIIEPMapKeThI (1afieHue Ha
12.1% r/T, OTPUIIATEIBHBIN BKJIAJ] CHIDKEHUS CPEJTHETO YeKa COCTABIUI 4.2%, Tpabuka —
7.9%) U cynepmapkerbl (majieHue Ha 2.7% T/T, OTPULATENBbHBIH BKJIAJ] CHIDKEHUS
TpaduKa cocTaBWI 5.1%, BKJIAJ POCTA CpeHEr0 4eka — 2.6%), KOTOpoe He CMOT
KOMIIeHCHpoBaTh c1abbiii poct LFL-mpopak B dopmare auckayHTepoB (Ha 0.7% r/T,
OTpUIIATeIBHBIN BKJIAJ] CHIDKEHUSA TpadrKa COCTABIII 1.7%, BKJIA/ POCTA CPEIHETO YyeKa
—2.4%).

Bripyuka X5 no uroram 9M12 Bbipocia Ha 8% r/r B py6eBOM BBIPasKEHUH, UTO OBLIO
obecrieueHo, IIIaBHBIM 00pa30M, 33 CUeT HKCTEHCUBHOTO PACIIMPEHUS TOPrOBO CETH C
ydgeroM cHu3uBmuxcd LFL-mpomaxk. B pgosmapax BeIpydyka KOMIAHMH 3a 9Mi12
COXPaHMJIACh Ha YPOBHE IIPEBIAYIIETO rofla U COCTaBUIA 11 475 MIIH. A0JUI. (-0.1% 1/T),
4TO GBI7I0 OOYCIOBIEHO 3aMETHBIM OcjIabiIeHHeM cpefHero Kypca py6ssa 3a gMi2 1o
CPaBHEHUIO CO CpeHUM KypcoM 3a 9Mi1. PenraGenpHocts o EBITDA komnanuu
TaKKe COXPAHWJIACh HA YPOBHE INpPEJBIAYIIEro rofa u cocraBuia 6.7% (-0.1 oo r/r),
omepanyoHHas peHTabenabHOCTh — 3.8% (-0.2 mm r/r). OTMETHM, YTO BCJIER 3a
nmybaukanuel cabbix pe3yabTaToB 3a M12 KOMIIAHWA CHU3WJIA IPOTHO3 II0 TeMIaM
pocTa BBIPYYKH Ha 2012 T. JI0 7-9% B py0JseBOM BBIpa’KeHUU (IIPOTHUB HPEXKHUX 15%),
OJTHAKO COXpaHUJIa MPOTHO3 o peHTabesnpHOoCTH 10 EBITDA — cBBILIIE 7%.

3a 9gM12 omepanuOHHBIH I€HEKHBIHM IOTOK /10 U3MEHEeHU! B 060POTHOM KanuTasie X5
HE3HAUUTEJIbHO CHU3WICA 0 CPABHEHMIO C IPOIILIBIM TOJOM U COCTaBHJI 787 MUIIH.
nost. (-3.4% t/r), mpu 3TOM O00bEM WHBECTUIUI B OOOPOTHBIN KAaIUTaJl BBIPOC Ha
66.3% 1/ (J10 301 MJIH. JIOJUL.), YTO, COBMECTHO C YBEJIMYEHHEM BBIILIAT II0 IIPOIEHTAM
(1a 13.8% r/r) u Hasory Ha npubeUIb (Ha 18.6% r/r), IPUBEJIO K MaJ[EHHIO YHUCTOTO
OIIEPAIIMOHHOIO JIEHEIKHOTO TIOTOKA B OTYETHOM IIEPHOZE A0 123 MJIH. A0 (-61.3%
r/r). CBOOOAHBIN JIEHEKHBIN OTOK 10 uToraMm 9M12 BHOBb OKa3aJics B OTPUIIATETHHOMN
30HE U COCTABUJI -403 MJIH. 10JUI. (IIPOTHB -496 MJIH. ZIOJUL. 3a QM11).

Ha xonenr 9M12 nonr X5 BeIpoc Ha 11.8% K 2011 T. B COCTaBWI 4 037 MJIH. JIOJUL., IIPU
3TOM JI0JIs1 KPATKOCPOUHBIX 00sI3aTEJILCTB B CTPYKTYPE ZI0JIra BhIpowia /10 34.8% (+9.5
I K 2011 T.). Poct 06s13aTenbeTB ObUT 00YC/IOBJIEH KaK MPUBJIEYEHUEM HOBOTO JI0JITa,
TaKk ¥ yKpeIUIeHHeM Kypca pybssi B Tedenwe 9M12 (Bech Joar X5 HOMUHHPOBAH B
py6sisix). JlosiroBasi Harpy3ka KOMIIAaHHHU Ha KoHel, 9M12 BbIpOCa /10 3.4X B TEPMHUHAX
Yuctsrii 1oar/ EBITDA LTM (Ha KoHeI 2011 T. MOKa3aTesIb COCTABJISIT 2.9X), YTO CTAJIO
CJIEJICTBUEM YBEJIMUYEHUS JIOJITA U CHUKEHUs OCTAaTKOB JIEHEXKHBIX CPEJICTB Ha OasiaHce
X5 (-56.9% K 2011 T.), 4acTh KOTOPBIX ObLIa HampaBiieHa Ha punancupoBanue CAPEX.
HecmoTpsi Ha poct, [0JAroBas HArpy3ka KOMIIAHHH BCE €Ile COXpaHseTcs Ha
MPUEMJIEMOM JIJIsI PUTEHIa YPOBHE U JlajieKa OT BEPXHEro Ipeiesia, YCTAHOBJIEHHOTO
koBeHaHTamu 1o Kpemutam (4x Y. Joar/EBITDA). Kpome Toro ormerum, uro X5
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PbIHOK

KiroueBblie (h)MHAaHCOBBIE TOKA3aTe N
X5 Retail Group mo MC®O 3a gM12

MIH. fonn.

Boipyika
EBITDA

OnepauvoHHas MpuGbIne
Yncras npuBbins

9M12

11 475
774
437
147

9m11

11490
786
464
168

%%

-0.1%
-1.5%
-5.8%
-12.5%

PenTabe nbHoctb no EBITDA
OnepauyoHHas peHTaBenbHoCTL

Yucras peHTa 6enbHOCTL

6.7%
3.8%
1.3%

6.8%
4.0%
15%

-0.1nn
-0.2nn
-0.2nn

OnepaL, aeH.noTok Ao uam. OK
Yucr. uHeecT. B 060poTH. kan. (OK)
MpoueHTLI ynnayeHHble

YUCTBIA ONepaumoH. AeH. NoT ok
CB060AHbIi AHEXHBI NOTOK

787
301
239
123
(403)

815
181
210
318
(496)

-3.4%
66.3%
13.8%

-61.3%
-18.8%

MIH. gonn.

AKTUBbI

8 m.Y. OeHexHble cpedcmea
Lonr

dons KpamKkocpoyHoeo donea
Unerbit gonr

Kanuran

9M12

9 338

222
4037
34.8%
3815
2437

2011

8810
385
3610
25.3%
3225
2196

%%

6.0%
-56.9%
11.8%
9.5nn
18.3%
11.0%

CAPEX
CAPEX/EBITDA

526
0.7x

814
0.7x

Honr/EBITDA LTM

Y. Nonr/EBITDA LTM
EBITDA/MpoueHTHble nnaTexu
[onr/Kammtan

36x
34x
33x
17x

3.2x
2.9x
3.8x
1.7x

Hcemounux: /lannvie Komnanuu,
pacuemvt banka BEHUT



PhIHDK

obJ1aziaeT AOCTYIIOM K HEHUCIIOJIb30BAHHBIM KPEAUTHBIM JIMHUAM B 00beMe 2.5 MID/.,
YTO MUHUMH3UPYET PUCKU pepHIHAHCUPOBAaHUA KOMIIAHUM.

. KanuranpHble pacxoasl X5 1o uroraM 9M12 cocTaBUIXM 526 MJIH. AOJJI. WIH 0.7X
EBITDA. Komnanus noxrsepauia nporuo3 no CAPEX Ha 2012 r. B pazMepe 30 MJIPA.
py6. (0.9x EBITDA LTM), npu 3TOM /{0 KOHIIA TOJja HE IMPE/I0IaraeTcs Kakux-aubo
KpynHbIX M&A-czienok. Peaymsanys WHBECTIIPOTPAMMBI B IIOJIHOM 00beMe, BEPOSITHO,
noTpebyeT IpUBJIEYEHNsT HOBOTO JIOJITa, HO B OTPAaHUYEHHOM 00BbEMeE, UTO HE JIOJIKHO
IIPUBECTH K CYIIECTBEHHOMY POCTY YPOBHS JIOJITOBOM HArpy3KH K KOHITY 2012 T.

HaubGostee nukBuaHbIH Bhinyck X5 @unanc BO-01 (+270 6n k O®3; YIP 9.53/D 2.55 r.)
TOPIYETCA CO CPEAHUM CIIPIIOM OKOJIO 50 61 K KpuBoi Maruura (BB-/-/-), 4To Ha HaII B3IJISAA
BBIIVISITUT CJIMIIKOM Y3KO, YUUTBHIBAsE CTPEMUTEIHHO PACIIMPSIONLYIOCS PA3HUILy B KPEAUTHOM
KavecTBe KOMIAHMH. 32 paMKaMHM CeKTOpa B KauecTBe ajnbTepHaTuBbl X5 PuHanc BO-01 MOKHO
OTMETHUTD BBINYCKK BhIMIENKOMA C AIOpaliueil OKOJIO 2-X JIET, TOPTIYIOIIHEC CO CIP3AOM 240~
250 61 k O®3. B To ke BpeMs, B CEKTOPE NMOTPEOUTENTBCKIX KOMIAHWM, HA HAI B3IJIAZ, IIO-
MpeKHEMY MHTepecHO ¢ Touku 3peHus buy&hold Beirmsaaut xoporkuii Beimyck T/ Komelika,
BO-2 (+239 6m k O®3; YTP 8.71% /D 0.83 1.).
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EsxenHeBHBIN 0030

ITepBUYHBIN PHIHOK
. 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,
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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 25072 23/01/13 100.17 100.20 100.20 -0.01 64 196 803 6.01 0.18 150 000
O®d3 25078 06/02/13 100.15 100.16 100.16 0.01 30 920 229 5.97 0.21 100 000
O®d3 25065 27/03/13 102.00 102.50 5.81 0.34 46 000
O®d3 26200 17/07/13 99.95 100.06 6.24 0.64 4 11 50 000
O®d3 26201 16/10/13 100.38 100.39 100.38 -0.01 11 181 000 6.25 0.88 17 47 000
O®d3 25076 13/03/14 100.77 100.85 100.80 0.03 19 130 054 6.55 1.26 4 52 155 000
O®d3 25068 20/08/14 108.90 108.95 108.94 0.13 3 4770 6.60 1.59 63 45 000
O®d3 26202 17/12/14 108.00 109.24 6.54 1.86 62 40 000
O®d3 25071 26/11/14 102.90 102.99 102.99 0.04 3 100 011 6.60 1.83 67 80 000
O®d3 25079 03/06/15 100.54 100.85 100.51 -0.13 8 383571 6.89 2.29 11 100 150 000
O®d3 25075 15/07/15 100.40 100.50 100.40 0.03 3 70001 6.82 2.41 2 94 150 000
O®d3 25077 20/01/16 100.50 101.74 101.70 0.09 3 520 6.85 2.82 98 150 000
O®d3 46017 03/08/16 98.65 98.75 98.50 0.01 3 10 7.02 2.90 13 116 80 000
O®d3 26203 03/08/16 99.90 100.50 100.40 0.15 5 105 009 6.89 3.27 103 150 000
O®d3 48001 31/10/18 99.90 8.18 3.53 120 231 24 000
O®d3 46019 20/03/19 8.38 3.47 141 252 26 000
O®d3 25080 19/04/17 102.15 102.30 102.30 0.30 9 350 020 6.90 3.83 103 150 000
O®d3 26206 14/06/17 102.16 102.40 102.25 0.20 9 150 032 6.93 3.85 106 150 000
Od3 26204 15/03/18 102.60 104.05 102.60 -0.30 2 11 7.02 4.44 112 150 000
O®d3 46021 08/08/18 92.40 92.90 92.40 0.30 5 135927 7.26 4.48 18 136 107 000
O®d3 46014 29/08/18 100.00 101.00 100.00 0.01 3 100 000 7.12 4.61 2 121 62 000
O®d3 26208 27/02/19 102.55 102.70 102.60 0.10 4 50 011 7.10 5.06 116 150 000
O®d3 46005 09/01/19 7.95 5.50 77 196 27 000
O®d3 46018 24/11/21 96.25 96.60 96.25 0.05 3 140 000 7.48 6.14 25 142 133 000
O®d3 26205 14/04/21 102.70 103.45 103.10 0.50 9 121 220 7.23 6.36 114 150 000
O®d3 26209 20/07/22 102.90 103.44 103.44 0.69 26 548 817 7.23 6.91 107 150 000
O®d3 46022 19/07/23 88.15 89.40 88.15 -0.95 2 2 7.70 7.37 39 148 45 000
O®d3 26207 03/02/27 106.35 106.47 106.50 1.01 30 591 659 7.54 8.68 16 114 150 000
O®d3 46020 06/02/36 89.40 90.50 89.90 0.30 6 950 699 8.02 10.93 53 133 135 000
O®d3 46012 05/09/29 105.00 6.53 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 95.01 100.20 7.73 0.67 150 161 15 000
HJIIMK
HIIMK BO1 04/12/12 100.11 100.14 100.14 8 26 101 6.00 0.04 5 000
HIIMK BO6 05/03/13 100.10 100.18 7.43 0.29 115 10 000
HIIMK BO2 19/06/13 17/12/14 100.61 100.75 7.61 0.56 147 146 5 000
HIIMK BO3 19/06/13 17/12/14 100.58 100.67 7.80 0.56 166 165 5 000
HIIMK BO4 08/09/14 07/09/15 99.01 100.00 99.88 0.08 3 100 001 8.48 1.68 184 253 5 000
HITIMK BO7 11/11/14 101.10 101.40 101.40 0.30 9 100 779 8.33 1.85 165 240 10 000
HIIMK 7 16/03/15 05/09/22 100.01 8.66 2.12 191 276 5 000
MMK
MMK BO5 04/04/13 99.96 100.05 7.90 0.37 166 8 000
MMK BO8 15/08/13 12/02/15 99.90 100.02 99.95 0.04 1 1 8.40 0.72 215 229 5 000
MMK BO4 27/02/14 99.05 99.09 99.05 0.02 8 20 051 8.62 1.22 213 259 5 000
MMK BO6 10/07/14 97.70 98.00 97.70 0.05 3 6 002 8.92 1.53 232 294 5 000
MMK BO7 22/07/14 97.75 98.05 97.75 0.25 2 2 8.91 1.56 230 294 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.60 100.75 100.60 0.10 2 21731 7.20 0.24 90 10 000
CescTtans BO4 15/02/13 100.48 100.80 7.86 0.24 156 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.10 100.30 8.50 0.58 234 235 8 000
Anpoca 22 28/06/13 23/06/15 100.10 100.30 100.15 0.03 2 500 8.23 0.59 207 209 8 000
Anpoca 23 18/06/15 100.85 101.10 100.85 -0.10 2 835 8.85 2.30 207 296 7 000
Anpoca 20 23/06/15 100.80 101.10 8.81 2.31 203 292 3 000
Anpoca BO1 30/10/15 100.10 100.20 100.10 0.05 3 47 975 9.10 2.61 226 322 5 000
Anpoca BO2 30/10/15 100.10 100.20 100.15 0.20 5 82999 9.08 2.61 224 320 5 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.30 100.45 100.35 -0.01 4 34 839 8.27 0.33 202 10 000
EBpas 3 22/03/13 13/03/20 100.28 100.44 100.36 -0.08 2 4344 8.24 0.33 199 5 000
CubmeTtuHBecTt 1 16/10/14 10/10/19 107.55 107.75 107.75 -0.05 3 459 9.17 1.73 252 322 10 000
CubmeTtuHBecT 2 16/10/14 10/10/19 104.00 108.51 9.26 1.73 261 331 10 000
EBpas 2 26/10/15 19/10/20 100.19 102.20 101.25 -1.01 3 5002 9.67 2.60 283 379 10 000
EBpas3 4 26/10/15 19/10/20 99.00 102.10 9.73 2.60 289 385 5 000
EBpa3 5 06/06/16 27/05/21 95.88 99.90 10.04 3.01 314 418 5 000
EBpas 7 02/06/16 25/05/21 95.45 100.00 9.82 3.00 292 396 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.51 101.50 99.76 0.10 8 1414 9.31 2.11 257 341 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.60 99.90 99.90 0.06 7 36 543 9.24 2.11 250 334 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.90 99.85 0.85 6 29 315 9.27 2.12 253 337 10 000
Meuen
Meuen BO2 12/03/13 99.01 99.17 99.17 0.02 5 2610 12.86 0.31 659 5 000
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EsxenHeBHBINA 0030D

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

OdpepTel TMoralwenns [lokynka TlpoAaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMaM msH py6.
Meuen 5 16/04/13 09/10/18 95.00 108.00 -12.06 0.40 5 000
Meyen BO3 24/04/13 98.71 99.10 12.57 0.42 636 5 000
Meuen 2 15/06/11 12/06/13 96.55 97.00 97.00 2 2123 13.55 0.54 743 739 5 000
Meuen 4 25/07/13 21/07/16 99.50 100.30 11.72 0.66 551 560 5 000
Meuyen BO4 11/02/14 10/02/15 93.95 95.00 93.95 -0.05 10 143 16.45 1.15 998 1041 5 000
Meuen 15 18/02/14 09/02/21 91.22 91.99 91.99 3 49 16.13 1.19 965 1 009 5 000
Meuen 16 18/02/14 09/02/21 91.30 92.44 92.10 0.50 2 10 001 16.02 1.18 954 998 5 000
Meuyen BO5 07/04/15 11.81 2.22 504 592 5 000
Meuyen BO7 07/04/15 99.30 11.81 2.22 504 592 2 000
Meuyen BO11 07/04/15 99.30 11.81 2.22 504 592 3 000
Meuyen BO12 07/04/15 99.30 11.81 2.22 504 592 3 000
Meuyen BO6 07/04/15 11.55 2.13 480 566 2 000
Meuyen 13 01/09/15 25/08/20 81.12 91.00 14.74 2.44 793 886 5 000
Meuyen 14 01/09/15 25/08/20 88.53 89.00 89.00 -0.99 2 110 15.52 2.42 872 964 5 000
Meyen 17 02/06/16 27/05/21 82.00 84.24 16.43 2.95 954 1057 5 000
Meuyen 18 02/06/16 27/05/21 83.38 87.47 13.98 2.96 708 812 5 000
Meyen 19 07/06/16 01/06/21 83.16 85.00 83.15 -0.35 4 880 15.19 2.97 829 933 5 000
TMK
TMK BO1 22/10/13 98.90 100.00 99.90 -0.05 4 13450 9.15 0.90 279 307 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.25 100.40 100.36 -0.47 5 95 8.90 0.60 273 276 10 000
PMK
PMK 3 17/12/13 15/12/15 97.00 98.00 13.89 1.00 749 782 3 000
PMK 4 05/06/14 02/06/16 91.50 91.78 15.75 1.41 919 975 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.01 100.05 100.05 -0.04 6 502 11.15 0.04 5 000
KOKC
KOKC BO2 28/05/14 97.00 97.90 97.86 1.63 9 2356 10.52 1.39 397 452 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.81 92.94 92.94 -0.02 19 1063 15.03 1.22 854 900 15 000
Pycan 8 15/04/15 05/04/21 88.21 88.45 15.01 2.19 825 912 15 000
UWHPPACTPYKTYPA
PO
P>XO BOO1 05/12/12 100.00 100.11 8.14 0.04 15 000
P>XO 09 18/05/11 13/11/13 99.65 99.70 99.65 -0.05 1 1 7.41 0.96 102 134 15 000
P>XAO 10 06/03/14 108.75 108.90 108.75 -0.15 1 539 7.87 1.19 139 183 15 000
PXAO 23 29/01/15 16/01/25 102.30 102.56 102.56 0.41 5 10222 7.85 1.99 113 195 15 000
PXAO 11 18/11/15 8.15 2.62 131 227 15 000
PXO 16 06/06/16 05/06/17 99.40 99.62 99.57 0.32 5 20 097 8.20 3.05 129 234 15 000
PXAO 19 16/07/18 08/07/24 100.05 100.35 8.31 4.65 121 240 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.50 99.90 7.58 0.83 126 149 10 000
d®CK ESC 8 26/09/13 15/09/20 99.50 99.90 7.58 0.83 126 149 10 000
dCK ESC 18 09/06/14 27/11/23 100.85 101.00 101.00 0.22 2 61321 7.95 1.43 138 195 15 000
PCK ESC 15 23/10/14 12/10/23 101.15 101.30 101.30 0.13 6 27 201 8.16 1.80 149 223 10 000
dCK ESC BO1 22/04/15 21/10/15 99.85 99.95 99.94 0.09 1 400 8.29 2.23 152 240 10 000
dCK ESC 10 24/09/15 15/09/20 98.60 99.30 8.17 2.58 134 229 10 000
PCKESC 7 27/10/15 16/10/20 98.10 98.50 8.16 2.67 131 229 5 000
dCK ESC 12 22/04/16 19/04/19 97.01 8.26 3.04 135 240 10 000
PCK ESC 25 27/09/16 14/09/27 99.90 100.25 99.90 -0.10 6 5008 8.81 3.33 186 295 15 000
PCK ESC 21 19/04/17 06/10/27 99.80 100.25 100.00 14 1574002 8.94 3.73 194 307 10 000
PCK ESC 9 24/10/17 16/10/20 96.75 97.40 8.82 4.13 177 294 5 000
P®CK ESC 11 24/10/17 16/10/20 96.75 97.40 8.82 4.13 177 294 10 000
dCK ESC 19 18/07/18 06/07/23 9.03 4.52 194 313 20 000
dCK ESC 13 22/06/21 96.70 97.60 97.50 0.02 2 2 9.12 6.03 190 308 10 000
HMTN
HMTM BO-2 29/04/15 99.40 100.45 9.13 2.23 236 324 4 000
PocaBTonop
PocasTogop 1 29/11/16 101.00 102.00 9.66 3.22 273 380 3 000
PocBogokaHan
PoceopokaHan 3 11/11/13 09/11/15 95.01 101.93 100.21 1.93 6 72 8.96 0.95 258 289 3 000
BopokaHan
Bopgokanan 1 09/12/15 98.70 99.00 2 10850 9.39 2.64 255 352 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.80 99.10 9.38 2.92 249 352 5 000
BanagHbn CO 2 29/04/16 13/05/31 99.30 9.20 2.93 231 334 5 000
BanagHen CO 3 24/02/17 06/02/32 86.00 9.31 3.56 233 344 5 000
BanagHen CO 4 24/02/17 06/02/32 9.65 3.56 267 378 5 000
BanagHbn CO 5 24/02/17 06/02/32 100.20 9.35 3.56 237 348 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 100.80 8.24 1.28 172 222 7 000
Moyta Poccun 2 23/10/15 18/10/19 8.89 2.70 204 302 00000 000
Moyta Poccun 3 23/10/15 18/10/19 8.89 2.70 204 302 00000 000
Moyta Poccun 4 23/10/15 18/10/19 8.89 2.70 204 302 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.
HE®Tb u N'A3
rA3NnPOM
[asnpom A9 12/02/14 99.50 99.90 99.90 0.40 1 70 7.44 1.18 96 140 5 000
lasnpom All 24/06/14 109.14 109.35 7.44 1.42 88 144 5 000
PocHedTb
PocHedrs 4 23/10/17 17/10/22 8.78 4.16 173 290 00000 000
PocHedirb 5 23/10/17 17/10/22 8.78 4.16 173 290 00000 000
INykownn
Ny konn BO-6 13/12/12 100.07 100.14 100.14 -0.01 4 4000 6.90 0.06 5 000
Ny konn BO-7 13/12/12 5.93 0.06 5 000
Ny konn 4 05/12/13 100.10 100.50 100.50 0.25 1 57 7.01 0.99 61 94 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 98.55 99.00 9.60 0.15 326 8 000
[asnpom Hedorb BO-5 09/04/13 100.10 0.07 1 20 000 6.97 0.38 74 10 000
[asnpom Hedorb BO-6 09/04/13 100.10 0.05 1 50 000 6.97 0.38 74 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.25 8.10 2.02 138 220 10 000
[asnpom Hedorb 8 02/02/16 100.40 100.60 100.60 0.20 2 825 8.45 2.81 158 258 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.50 100.90 100.90 0.90 1 1 8.34 2.82 147 247 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.45 102.00 8.75 4.19 170 287 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 94.77 100.00 100.50 5.73 6 100 8.25 4.43 117 235 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 86.00 100.10 100.01 -0.08 2 6 7.60 0.58 145 145 10 000
HOBAT3K BO-2 12/10/15 100.00 101.05 8.48 2.61 164 260 10 000
HOBAT3K BO-3 12/10/15 100.00 100.35 8.48 2.61 164 260 5 000
HOBAT3K BO-4 12/10/15 100.00 100.80 8.48 2.61 164 260 5 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.41 101.00 99.65 0.07 4 4 7.82 0.82 151 173 5 000
BawHedTH
Baunedrs 1 18/12/12 13/12/16 100.35 100.40 100.38 -0.01 5 25 7.38 0.08 15 000
Baunedrs 2 18/12/12 13/12/16 100.00 100.40 100.43 1.21 1 1 6.72 0.08 15 000
Baunedrs 3 18/12/12 13/12/16 100.20 100.38 7.92 0.08 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.25 101.70 101.30 -0.20 4 17 000 8.18 0.98 179 211 10 000
Baunedrs 4 13/02/15 04/02/22 101.10 0.10 4 58 500 8.62 2.03 190 272 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 99.90 100.20 99.90 -0.10 2 30 218 10.11 0.67 389 399 5 000
HK AnbsiHc BO-1 04/02/14 98.55 99.10 99.10 0.34 12 9 656 10.29 1.14 383 424 5 000
HK AnbsiHc 4 07/06/16 01/06/21 95.00 95.15 95.00 -0.15 4 9170 10.85 2.99 395 499 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 95.00 99.40 10.11 3.00 321 425 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 98.82 98.99 98.99 9 511 14.21 0.65 800 808 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 90.00 100.00 9.60 3.06 269 374 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.46 100.54 8.03 0.62 184 190 15 000
BTB BO-6 21/12/12 19/12/14 100.04 100.11 100.05 -0.05 7 6315 8.08 0.08 171 10 000
BTB BO-7 25/01/13 23/01/15 100.06 100.14 100.06 2 10 300 7.81 0.18 148 10 000
BTB BO-1 15/03/13 99.99 100.05 100.08 0.08 2 10 500 7.54 0.31 127 5 000
BTB BO-2 15/03/13 99.95 100.06 100.04 0.17 2 5266 7.67 0.31 140 5 000
BTB BO-5 15/03/13 99.99 100.10 8.22 0.31 195 10 000
BTB BO-8 03/09/13 01/09/15 100.00 100.10 100.01 -0.09 1 10 000 8.17 0.76 189 208 10 000
BTG 5 17/10/13 99.41 99.90 8.09 0.88 174 201 15 000
BTB BO-03 18/03/14 17/03/15 99.05 100.10 8.22 1.25 171 219 5 000
BTB 60O-04 18/03/14 17/03/15 99.05 100.19 99.95 -0.01 1 1 8.28 1.25 177 225 5 000
BTB BO-19 01/10/15 99.90 8.68 2.55 185 280 15 000
BTB BO-20 01/10/15 99.90 8.68 2.55 185 280 15 000
BTb 24 3 30/05/12 29/05/13 8.36 0.50 227 219 6 000
BTB 24 1-U 14/12/11 10/12/14 99.20 100.20 8.82 1.87 213 290 15 000
BT 24 5 22/08/13 20/02/14 100.05 100.25 8.27 0.73 201 217 8 000
BTB-Jn3uHr 2 08/01/13 07/07/15 99.60 99.85 7.84 0.13 149 10 000
BTB-JnsuHr 4 12/03/13 07/06/16 99.25 99.75 99.75 0.15 1 140 7.78 0.27 150 5 000
BTB-JnsuHr 8 07/05/13 01/08/17 99.90 100.50 7.98 0.43 178 5 000
BTB-Jnaunr 1 07/11/13 06/11/14 99.55 100.10 8.41 0.82 210 232 8 000
BTB-JnauHr 3 10/09/13 07/06/16 98.80 99.60 7.72 0.66 150 160 5 000
BTB-INnanHr 9 05/02/14 02/08/17 98.45 99.75 8.82 1.02 240 275 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.80 100.50 8.97 1.13 251 292 5 000
B3b
B3b 8 22/10/13 13/10/20 95.00 99.80 7.43 0.90 107 135 15 000
B3b 21 10/03/15 17/02/32 8.51 2.11 177 261 15 000
B3b 18 09/10/15 17/09/32 100.20 100.25 100.15 0.10 2 3000 8.66 2.59 182 278 10 000
B3b 19 15/10/15 23/09/32 100.15 100.25 100.15 0.03 1 3000 8.67 2.61 183 279 10 000
B3b 9 24/03/16 18/03/21 96.15 98.20 8.97 2.96 207 311 15 000
B3b 10 27/09/16 21/09/21 8.67 3.33 172 281 15 000
B3b 6 17/10/17 13/10/20 96.41 99.05 99.05 2.20 3 100 8.30 4.13 125 242 10 000
i
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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-NInannr
B3B-Inantr 3 11/04/14 02/04/21 99.60 99.46 0.05 4 524 8.07 1.33 154 206 5 000
B3B-InanHr 8 28/10/14 19/10/21 101.50 8.25 1.82 158 232 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.90 101.10 101.00 -0.10 2 1500 8.40 1.82 172 247 5 000
B3B-InanHr 6 31/01/17 100.65 100.60 -0.05 11 154 937 8.86 1.93 216 295 10 000
B3B-Inantr 4 08/04/16 02/04/21 98.50 9.14 2.98 224 328 5 000
B3B-InanHr 5 08/04/16 02/04/21 98.65 99.20 9.14 2.98 224 328 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 100.50 100.95 100.35 1 1 8.58 1.29 206 256 5 000
MCI Bank 02 21/08/14 11/08/22 100.41 100.70 100.55 0.22 2 14 631 9.03 1.62 241 307 5 000
PCXB
PCXb 8 22/05/14 14/11/19 8.43 1.37 188 242 5 000
PCXB 9 22/05/14 14/11/19 8.43 1.37 188 242 5 000
PCXB 10 06/02/13 29/01/20 100.20 100.30 7.85 0.21 154 5 000
PCXb 11 07/02/13 30/01/20 100.25 100.60 7.91 0.22 160 5 000
PCXB 7 11/06/13 05/06/18 99.30 99.60 8.12 0.54 200 196 5 000
PCXb BO-2 06/08/13 03/02/15 100.15 100.25 7.96 0.69 172 185 5 000
PCXb BO-3 08/08/13 05/02/15 100.15 100.25 8.11 0.70 187 200 5 000
PCXb BO-1 29/08/12 28/08/13 100.10 100.20 100.20 16 34350 8.16 0.75 189 207 5 000
PCXb BO-5 29/08/12 28/08/13 100.11 100.20 100.15 -0.05 18 80099 8.23 0.75 196 214 10 000
PCXB 4 02/10/13 27/09/17 99.50 7.31 0.85 98 122 10 000
PCXb BO-6 01/05/12 29/10/13 97.00 100.30 8.13 0.92 176 205 10 000
PCXB 15 05/11/13 26/10/21 100.50 100.55 8.30 0.94 193 222 10 000
PCXB 3 13/02/14 09/02/17 101.30 101.40 8.26 1.17 179 222 10 000
PCXB 6 15/08/14 09/02/18 100.50 8.19 1.62 157 223 5 000
PCXb 18 23/10/14 13/10/22 99.85 100.00 99.95 0.01 3 5001 8.55 1.81 188 262 5 000
PCXB 17 21/10/14 11/10/22 99.95 100.00 99.95 -0.05 3 5001 8.55 1.80 188 262 10 000
PCXB 16 13/04/15 04/04/22 99.00 8.48 2.20 172 259 10 000
PCXb 14 07/07/15 29/06/21 97.50 98.50 8.06 2.36 127 217 10 000
PCXB 12 09/07/15 01/07/21 98.00 8.06 2.36 127 217 5 000
PCXb 13 10/07/15 02/07/21 8.85 2.37 206 296 5 000
Masnpom6aHk
[asnpomGaHk 5 22/11/12 39.39 0.01 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.14 7.33 0.09 96 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.20 99.34 99.20 0.14 5 32200 8.14 0.65 193 202 10 000
[asnpombank BO-1 08/12/13 86.00 100.00 99.90 0.10 1 20 000 8.00 0.99 160 193 10 000
[asnpombank BO-3 05/02/14 01/02/15 86.00 100.75 8.39 1.15 192 235 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.65 100.75 100.74 0.04 5 12 466 8.52 1.52 193 254 10 000
[asnpombaHk 7 21/10/15 17/10/16 8.68 2.71 182 281 00000 000
[asnpombank 10 19/10/15 12/10/17 8.68 2.71 182 281 00000 000
[asnpombank 11 19/10/15 10/10/19 8.68 2.71 182 281 00000 000
[asnpombank 12 19/10/15 06/10/22 8.68 2.71 182 281 00000 000
ANKK
AVXKK A6 15/07/14 99.65 7.85 1.10 140 180 3 000
AMXKK-11 A1 15/09/14 15/09/43 100.15 8.42 1.68 178 247 7 000
AVXKK A9 15/02/17 99.00 8.27 1.81 160 234 5 000
AVXKK A7 15/07/16 99.00 99.40 8.34 1.83 166 241 4 000
AMXKK A19 15/05/15 15/11/24 99.40 8.28 2.28 150 239 6 000
AVXKK A8 15/06/18 97.30 98.97 8.67 2.70 182 280 5 000
AMXKK A10 15/11/18 8.61 2.98 171 275 6 000
AMXKK A18 15/04/16 15/07/23 8.79 2.99 189 293 7 000
AMXKK A21 15/02/20 8.75 3.17 182 289 15 000
AMXKK A1l 15/09/20 98.25 8.96 3.75 196 309 10 000
AMXKK A16 15/09/21 96.00 98.00 9.36 4.87 224 344 10 000
AMXKK A17 15/04/22 100.50 102.00 9.26 5.47 209 328 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 151 252 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 0.99 258 291 3 000
FMOB3KC BO-5 08/06/12 08/12/13 90.10 100.18 9.00 0.99 260 293 2 000
FMOB3KC BO-4 01/08/12 01/08/14 99.05 100.00 9.58 1.57 297 361 3 000
FMOB3KC BO-6 01/08/12 01/08/14 100.00 9.51 1.57 290 354 2 000
FMOB3KC BO-1 16/02/11 16/02/13 99.94 100.00 99.98 -0.07 1 11 406 8.46 0.24 216 5 000
TpaHckpeauToaHk
TpaHckpeantbaHk 5 12/08/13 99.40 100.40 8.30 0.71 205 219 3 000
TpaHckpeanTbaHk BO-1 17/11/13 99.11 100.30 99.70 -0.06 4 1400 8.28 0.97 189 221 5 000
TpaHckpeanTbaHk 6 17/04/14 99.15 99.90 8.42 1.35 188 241 4 000
TENEKOMbI
Poctenekom
PocTtenekom 17 05/11/15 02/11/17 8.73 2.70 188 286 00000 000
MTC
MTC 3 20/06/13 12/06/18 100.07 100.12 8.01 0.56 187 186 10 000
MTC 1 17/10/13 99.10 99.75 7.41 0.89 106 133 10 000
MTC 4 19/05/11 13/05/14 99.09 99.10 99.00 20 134 892 8.29 1.41 173 229 15 000
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EsxenHeBHBINA 0030D

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

Odepthl Torawennn Tokynka Tlpogdaxa Tocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
MTC 2 20/10/15 96.81 98.00 98.00 -0.79 4 426 8.72 2.65 188 285 10 000
MTC 8 12/11/15 03/11/20 98.30 99.25 98.65 2.64 2 6 8.86 2.70 201 299 15 000
MTC 5 26/07/12 19/07/16 98.70 99.50 9.17 3.21 224 331 15 000
MTC 7 07/11/17 98.51 99.20 9.18 4.13 213 330 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.70 101.10 100.71 -0.04 1 1 8.26 0.64 206 213 10 000
BeimMnenkom 3 12/07/11 08/07/14 98.00 98.45 98.45 8 1944 8.61 1.53 201 263 10 000
BeimMnenkom 2 23/03/15 14/03/22 99.65 100.00 99.51 -0.19 1 100 9.28 2.13 253 339 10 000
BeimMnenkom 1 17/03/15 08/03/22 99.65 99.90 99.70 0.20 3 1510 9.19 2.12 245 329 10 000
BbimMnenkom 4 17/03/15 08/03/22 99.65 99.80 99.55 -0.10 5 10 473 9.26 2.12 252 336 15 000
BbiMnenkom 6 13/10/15 9.30 2.61 246 342 10 000
BbimMnenkom 7 13/10/15 97.48 98.10 98.10 0.10 1 50 9.26 2.61 242 338 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 99.90 100.30 99.93 -0.37 5 192 250 8.25 1.77 159 231 10 000
Poctenekom
PocTtenekom 8 03/09/13 95.26 99.45 8.45 0.54 233 229
PocTtenekom 1 18/08/11 08/08/13 99.25 99.33 99.33 0.08 1 10 8.23 0.46 204 2 000
CINbB Tene2
TENE2 4 10/02/14 31/01/22 96.00 100.90 8.71 1.16 224 267 3 000
TENE2 5 10/02/14 31/01/22 96.00 101.40 8.64 1.16 217 260 4 000
TENE2 7 14/04/15 05/04/22 99.86 100.10 100.00 -0.21 4 285 9.18 2.19 242 329 6 000
TENE2 1 17/06/16 11/06/21 96.75 97.20 9.71 3.05 280 385 5 000
TENE2 3 17/06/16 11/06/21 96.75 107.00 9.71 3.05 280 385 3 000
TENE2 2 17/06/16 11/06/21 96.75 107.00 9.65 3.05 274 379 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.90 99.90 0.29 3 5500 7.92 0.27 164 5 000
MArHUT
MarHut BO-1 09/09/13 99.75 100.20 8.39 0.78 210 230 1 000
MarHut BO-2 09/09/13 99.95 100.20 8.23 0.78 194 214 1 000
MarHut BO-3 09/09/13 99.75 100.20 8.33 0.78 204 224 2 000
MarHut BO-4 09/09/13 99.90 100.15 8.60 0.78 231 251 2 000
MarHut BO-5 28/02/14 99.35 100.05 8.71 1.22 222 268 5 000
MarHut BO-6 22/04/14 98.00 99.40 9.01 1.36 247 300 5 000
MarHut BO-7 21/09/15 99.00 100.30 100.07 -0.12 1 27 000 9.06 2.53 223 318 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 97.70 100.00 9.48 1.43 291 348 8 000
X5 ®uHaHc 1 01/07/14 88.00 9.23 1.50 264 324 9 000
X5 ®duHaHc BO1 01/10/15 100.00 100.10 100.43 0.48 6 54 503 9.53 2.55 270 365 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 95.80 99.00 8.82 0.66 261 270 3 000
Konerika BO-2 01/10/13 99.50 100.50 100.46 0.63 6 3076 8.71 0.83 239 262 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 99.51 99.94 98.86 -0.69 1 1 12.81 0.50 664 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 99.17 9.01 0.95 263 293 3 000
CuHeprus
CuHeprusa BO-1 04/10/12 03/10/13 100.01 100.19 9.70 0.85 337 361 3 000
CuHeprua BO-3 03/06/15 11.13 1.88 444 521 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.90 99.95 99.95 -0.03 1 200 12.93 0.56 679 678 1 000
DeTckun mup
Oetckuin mup 1 26/05/15 94.00 94.18 94.00 7 2520 11.63 2.22 487 574 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 95.30 95.75 95.75 1 1 11.91 1.56 530 594 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 96.70 99.95 9.41 1.66 278 345 10 000
TpaHcMawwxonauHr
TpaHcmauxonauHr BO-1 23/01/14 90.01 96.49 10.54 1.13 408 449 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.00 100.17 8.46 0.07 2 000
Kamas BO-2 04/02/14 98.70 98.97 98.95 0.01 1 1940 9.75 1.15 328 371 3 000
Kamas BO-3 01/10/15 100.00 101.60 10.44 2.52 362 456 2 000
YB3
YpanearoHsasop 1 13/12/12 07/12/17 99.23 100.05 8.44 0.06 3 000
YpanearoH3as og, 2 27/08/13 20/02/18 99.51 99.61 99.60 0.10 3 500 9.69 0.75 342 359 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.01 12.12 0.90 577 604 1 000
UPKYT
Wpky T BO-1 10/09/13 100.45 102.00 100.60 0.20 3 19 701 8.61 0.78 232 252 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 8.90 0.08 253 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 99.92 99.98 99.92 -0.13 15 12 232 9.38 0.42 317 3 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
Odepthl Torawennn Tokynka Tlpogdaxa Tocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
Cyxoro 'C BO-3 23/04/13 22/04/14 99.55 99.75 99.76 0.15 3 33010 9.01 0.42 280 3 000
fCC o1 19/09/13 26/03/17 99.00 8.14 0.81 183 205 5 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 99.89 100.15 9.44 0.44 324 2 000
Connepc 2 17/07/13 101.63 101.87 101.90 0.30 8 1500 9.61 0.62 342 348 3 000
MapomawcepBuc
rMC 02 13/02/15 100.21 100.70 100.70 0.04 5 6 878 10.64 1.99 392 474 3 000
TPAHCIMOPT
AspodpnoT
AspodioTr BO-1 08/04/13 99.95 100.15 100.00 1 12000 7.86 0.38 163 6 000
AspodyioTr BO-2 08/04/13 99.90 100.00 7.86 0.38 163 6 000
TpaHcKOHTenHep
TpaHckoHTelHep 1 26/02/13 100.40 100.55 7.84 0.27 155 3 000
TpaHckoHTelHep 2 04/06/15 100.31 100.81 8.54 1.62 192 258 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 98.50 99.99 10.01 1.37 346 400 3 000
HoelMepeso3Kom BO-01 03/03/15 100.31 100.54 100.54 0.34 4 12100 9.95 2.06 322 405 5 000
HogelMepeso3Kom BO-02 03/03/15 100.25 100.50 100.46 4 4 9.99 2.06 326 409 5 000
TpaHcasapo
TPAHCAJPO BO-01 03/09/13 03/03/15 99.91 99.97 99.97 -0.01 2 1700 12.87 0.76 659 678 3 000
TPAHCAQJPO 1 25/04/12 23/10/13 99.94 99.98 99.98 6 214 12.89 0.89 654 681 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 100.63 101.50 9.99 0.34 374 2 000
lO-Tanp BO-2 26/03/13 100.75 101.99 11.40 0.34 515 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.51 99.80 11.90 0.43 570 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.55 99.80 99.80 -0.10 3 751 10.87 0.43 467 2 000
lO-Tanp BO-16 03/06/13 26/05/15 8.45 0.52 234 229 1 000
lO-Tanp BO-8 02/12/13 26/05/15 98.00 10.38 0.97 399 431 2 000
lO-Tanp BO-3 19/12/13 7.36 1.02 94 129 2 000
lO-Tanp BO-4 26/03/14 95.04 98.39 13.74 1.26 723 771 2 000
lO-Tanp BO-5 26/03/14 95.01 99.98 10.38 1.27 387 436 2 000
lO-Tavip 5 21/07/16 8.68 3.13 176 282 2 000
SHEPFETUKA U CETU
PYCrnagpo
Py crvgpo 1 22/04/16 12/04/21 94.01 99.40 99.35 0.35 1 10 000 8.39 3.04 148 253 10 000
Py crvgpo 2 22/04/16 12/04/21 94.00 99.20 8.51 3.04 160 265 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 98.00 98.19 98.00 0.07 2 5 9.32 0.25 303 5 000
MocaHepro 3 06/12/12 28/11/14 100.05 100.15 8.02 0.04 5 000
MO3CK
MO3CK BO1 18/09/15 99.90 100.25 8.69 2.53 187 281 5 000
MOQ3CK BO2 26/10/15 99.85 99.95 99.93 0.03 1 20 000 9.02 2.63 218 315 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 99.70 100.60 100.60 1 7 8.38 2.22 161 249 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.37 100.85 7.91 0.56 177 176 4 000
OHEJ OrkK-5 b-18 25/06/14 97.25 99.95 8.42 1.49 183 243 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.02 12.69 1.47 611 670 10 000
Ky 36ac3Hepro-duH 2 21/04/16 15/04/21 86.98 87.96 87.00 0.59 2 11 14.03 2.98 713 817 5 000
MPCK LEEHTPA
MPCK LleHtpa B5O1 14/10/15 99.85 100.00 99.95 0.09 2 50 000 9.17 2.60 233 329 4 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 96.10 97.28 10.84 1.65 421 488 6 000
TrK-1
Trk-1 03 25/12/12 14/12/21 7.63 0.10 127 2 000
TrK-1 02 02/07/13 01/07/14 98.50 99.00 99.00 1 1000 8.56 0.60 239 242 5 000
TrK-1 01 13/03/12 11/03/14 90.01 99.50 98.98 -0.02 2 10 8.61 1.25 211 258 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.04 98.35 98.35 0.05 5 7800 10.76 0.71 451 465 7 000
TrK-2
Trk-2 6O-1 17/09/13 80.05 80.30 80.30 -0.09 44 115 620 42.87 0.80 3657 3678 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.16 98.50 98.50 0.35 1 100 10.81 0.87 447 473 5 000
UpkKyTCcKkaHepro
Mpky TOHepro-1 28/11/13 105.91 9.58 0.92 321 350 5 000
Wpky TOHepro BO-1 08/04/14 98.15 98.60 98.59 -1.16 3 2802 8.88 1.33 235 287 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.90 100.15 8.46 0.77 218 237 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 102.00 6.98 0.48 80 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.89 98.00 97.89 0.03 1 18 499 11.50 0.75 522 541 5 000
XUMUYECKUE
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PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem

OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 90.00 100.97 99.10 -0.90 1 5000 9.51 2.31 273 362 5 000
EBpoxum 3 18/11/15 14/11/18 9.03 2.60 219 315 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 98.81 102.99 8.35 0.83 203 226 4 000
AkpoH 3 23/05/12 20/11/13 7.99 0.93 162 191 4 000
AkpoH 4 27/05/14 18/05/21 96.01 100.00 7.74 1.40 118 174 4 000
AKpoH 5 27/05/14 18/05/21 94.50 100.00 10.00 1.42 344 400 4 000
AkpoH BO1 13/10/15 100.20 100.25 100.25 0.05 12 24 610 9.88 2.57 305 400 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.00 98.69 10.05 1.33 352 404 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynna 2 31/01/13 01/08/13 100.15 100.31 9.09 0.20 277 5 000
JICP 'pynna BO-1 26/06/12 25/06/13 100.35 100.95 8.99 0.57 284 284 2 000
JICP 'py nna BO-2 10/09/13 100.30 100.39 100.36 0.04 6 1968 9.71 0.78 342 362 2 000
JICP N'pynna 3 14/03/14 08/09/17 100.00 100.75 11.27 1.23 477 524 3 000
JICP 'py nna BO-3 20/03/14 98.30 98.44 98.40 -0.01 7 1083 11.09 1.26 458 506 2 000
JICP 'py nna BO-5 24/07/14 95.70 96.05 96.05 0.25 4 883 11.41 1.55 481 543 2 000
JICP I'pynna 04 24/10/14 20/10/17 100.06 100.20 100.20 0.20 3 17 002 11.43 1.77 477 549 5 000
PeHoBaCTtpounlpynn
PCI-®unHaHc-1 19/12/12 18/06/14 99.98 100.02 100.00 2 100 11.08 0.08 3 000
PCIl-duHaHc-2 15/04/14 13/10/15 101.20 101.50 101.50 0.50 3 350 12.92 1.31 639 690 3 000
NenCneuCMy
NeHCneuCMY 1 07/12/12 100.02 100.60 -1.13 0.05 2 000
NeHCneuCMY BO-2 23/05/13 10.79 0.27 450 2 000
TEXHOJIOTMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 97.50 99.00 99.00 0.12 1 30 9.36 4.05 232 349 8 000
POCHAHO 2 20/12/17 9.36 4.05 232 349 10 000
POCHAHO 3 20/12/17 9.45 4.05 241 358 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 100.06 100.09 100.05 -0.07 19 148 226 10.36 0.02 19 000
A®K Cuctema 1 07/03/13 100.53 100.60 100.42 -0.18 1 677 8.36 0.29 209 6 000
A®K Cuctema 2 14/08/12 12/08/14 99.15 100.20 8.84 1.61 222 287 20 000
A®K Cuctema 4 15/03/16 90.10 99.00 98.65 -0.31 4 202 8.57 1.85 189 264 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 98.20 98.94 98.90 0.70 15 887 12.61 0.63 641 648 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.05 100.15 100.15 0.10 5 324 12.03 0.55 590 587 2 000
CutpoHuke BO-2 08/10/12 07/10/13 100.00 100.25 12.35 0.85 602 627 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.21 100.30 100.30 -0.05 8 114 800 8.48 0.48 230 10 000
POCBAHK BO1 25/06/13 25/06/13 8.48 0.57 233 233 5 000
POCBAHK BO2 08/07/13 99.45 100.50 8.39 0.61 221 225 5 000
POCBAHK A3 06/05/11 06/11/13 98.11 98.41 98.37 0.23 10 21698 8.88 0.95 250 280 5 000
POCBAHK BO4 12/09/14 12/09/15 100.12 100.25 100.22 0.12 4 130 501 9.36 1.68 272 341 10 000
POCBAHK A5 06/05/11 07/11/14 96.45 96.70 96.50 0.02 3 1261716 9.61 1.86 293 369 5 000
Anbda-bank
Anbda-baxk 2 07/06/13 02/12/16 90.00 101.00 7.46 0.52 135 130 5 000
Anbda-Bank BO3 28/09/13 28/09/15 100.15 100.17 100.15 0.05 20 66 681 8.41 0.84 209 232 10 000
Anbda-bank 1 04/02/14 02/02/16 99.60 99.75 8.77 1.15 230 273 5 000
Anbda-bank BO7 28/02/14 31/08/15 99.95 100.15 99.95 -0.15 1 2000 8.81 1.21 232 278 5 000
MOM BaHk
MOM BaHk BO1 29/11/12 100.09 100.19 100.11 -0.02 1 1 8.14 0.02 5 000
MOM BaHk BO4 16/12/12 16/12/14 99.90 100.13 100.09 2 100 8.21 0.07 5 000
MOM Bahk 8 09/07/13 09/04/15 100.02 100.15 100.11 4 54 9.03 0.62 284 290 6 000
MOM BaHk BO2 21/03/14 86.00 101.50 9.15 1.27 264 313 5 000
HOMOC BaHk
HOMOC BbaHk BO2 18/04/13 18/10/14 99.65 99.75 8.66 0.41 244 5 000
HOMOC BaHk 9 15/06/12 14/06/13 98.00 100.00 8.92 0.54 279 276 5 000
HOMOC BbaHxk BO3 09/08/13 09/08/15 100.05 100.30 100.13 0.10 5 57 834 9.12 0.70 288 301 5 000
HOMOC BaHk 12 25/08/13 28/08/17 99.38 99.84 9.14 0.74 287 304 5 000
HOMOC BbaHk BO1 24/02/12 24/02/14 86.00 100.30 9.22 1.20 273 318 5 000
HOMOC BaHk 11 02/07/14 02/07/14 99.50 100.00 9.80 1.48 322 381 5 000
Bank 3EHUT
BaHk BEHUT BO6 26/05/13 26/05/14 8.89 0.50 272 5 000
BaHk BEHUT BO4 07/02/13 07/02/15 100.05 100.10 8.49 0.22 218 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.05 100.14 8.76 0.24 246 3 000
BaHk BEHUT 1 07/04/12 07/04/13 99.45 99.80 9.17 0.38 294 5 000
BaHk BEHUT t 5 05/06/12 04/06/13 100.25 100.37 8.68 0.52 258 251 5 000
BaHk BEHUT 6 02/07/13 01/07/14 100.32 100.42 100.32 -0.03 1 200 8.81 0.59 264 267 3 000
BaHk BEHUT 8 28/08/13 23/08/17 100.18 100.25 100.23 8 1567 9.05 0.75 278 295 5 000
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OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
BaHk 3EHUT BO2 22/09/12 22/09/13 7.62 0.82 131 153 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 100.05 100.08 0.01 5 35647 9.21 0.96 282 314 3 000
BaHnk 3EHUT BO7 12/04/14 12/04/15 100.11 100.27 100.15 0.03 1 6548 9.28 1.33 275 327 5 000
MpomcBA3bL6aHk
MpomcB si3b6aHk 2 20/02/13 18/02/15 100.00 100.06 100.06 -0.04 3 27 000 8.59 0.25 230 5 000
MpomcB si3b6aHk 4 20/02/13 18/02/15 100.00 100.06 100.06 0.03 1 8 000 8.59 0.25 230 5 000
MpomcB si3b6aHk 6 17/06/13 99.61 99.67 99.70 -0.05 9 7873 8.97 0.55 283 282 5 000
MpomcB si3b6aHk 3 04/02/14 95.00 99.34 98.73 -0.42 2 2 9.95 1.15 348 391 5 000
MpomcB sisbbaHk BO7 06/09/14 06/09/15 100.30 100.40 100.40 4 10 001 10.13 1.65 350 417 5 000
MpomcB si3b6aHk 3 01/02/18 99.00 101.70 12.61 3.87 559 674 5 000
Bank CI6
BaHk CIM6 BO1 09/10/12 09/04/13 8.26 0.04 5 000
BaHk ClN6 BO4 13/12/12 12/12/13 8.67 0.06 3 000
BaHk CIN6 BO2 26/03/12 23/09/13 99.40 100.38 9.18 0.82 287 309 5 000
BaHk CI6 BO8 07/10/13 05/10/15 9.39 0.86 306 331 5 000
MKB
MKB 7 15/01/13 14/07/15 100.15 100.40 8.19 0.15 185 2 000
MKB BO-01 22/02/13 22/02/14 99.86 99.93 99.90 -0.01 2 46 9.00 0.26 271 3 000
MKB BO-03 27/04/13 27/04/15 99.91 99.94 99.91 -0.02 9 49 482 9.66 0.43 346 4 000
MKB BO-02 25/09/13 25/09/15 99.85 99.90 99.85 -0.05 15 34 950 10.15 0.82 383 406 3 000
MKB 8 09/10/13 08/04/15 9.96 0.86 362 388 3 000
MKB BO-04 15/10/12 15/04/14 99.95 100.09 10.46 1.33 393 445 5 000
MKB BO-05 23/06/14 98.06 98.20 98.20 -0.18 4 19 995 10.72 1.46 414 473 5 000
NMETPOKOMMEPL
MeTtpokommepu, 5 19/12/12 21/12/14 100.33 100.40 7.93 0.08 5 000
MeTtpokommepy, BO-01 03/09/13 03/03/15 86.10 102.00 9.14 0.76 286 305 3 000
MeTtpokommepy, BO-02 23/08/13 23/08/15 86.00 100.30 9.23 0.73 297 313 3 000
MeTtpokommepy, 6O-03 23/02/14 23/08/15 100.00 100.37 100.37 0.07 8 86 181 9.58 1.19 310 354 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.60 99.90 9.18 0.79 288 309 5 000
Ypancu6 05 28/02/14 25/08/17 100.00 100.09 100.05 0.05 1 1 9.87 1.21 338 383 7 000
JIK YPAIICUB
Ypancu6 JNuamur 6O-3 29/10/13 100.21 100.30 9.44 0.55 330 329 3 000
Ypancu6 JNuamur 6O-1 28/02/14 100.00 100.20 9.75 0.62 356 362 2 000
Ypancub JNuamur 6O-4 03/07/14 98.91 99.05 10.01 0.82 369 392 3 000
Ypancub Nuanur 6O-5 05/02/15 100.75 100.90 100.75 -0.10 3 15000 11.26 1.13 480 521 3 000
Ypancub JNuamur 6O-6 10/02/15 100.01 101.00 11.51 1.14 505 546 3 000
Ypancub Nuanur 6O-7 22/04/15 99.91 100.29 11.19 1.19 471 515 2 000
Ypancub JNuamur 6O-2 12/01/15 101.21 101.70 11.08 1.91 438 517 2 000
Ypancub JNuamur 6O-9 17/02/15 101.51 101.70 101.50 1 55 11.18 2.01 446 528 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 98.41 98.57 98.57 -0.03 12 10 609 12.38 0.68 615 626 3 000
PenKan BO-2 09/08/13 09/08/15 100.08 100.58 13.24 0.69 701 713 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.22 100.80 100.80 0.20 4 41 11.43 0.41 521 2 000
TKC BAHK BO6 16/07/13 14/07/15 100.55 100.68 100.69 0.18 8 1325 13.09 0.62 690 696 2 000
TKC BAHK S 2 28/07/13 104.46 104.70 104.70 0.29 9 4488 12.90 0.64 670 677 1 000
TKC BAHK O1 20/09/13 102.00 103.10 0.17 8 581 10.46 0.80 416 437 2 000
TKC BAHK BO2 29/11/11  26/11/13 102.98 103.06 103.07 0.31 26 10 107 13.60 0.91 724 752 2 000
TKC BAHK BO3 21/08/12 18/02/14 100.68 100.87 100.81 0.35 7 2 150 13.66 1.15 719 762 2 000
CBasHon BaHk
CasasHon BaHk 1 08/08/13 06/08/15 99.96 100.00 99.96 0.01 42 7 668 14.73 0.68 850 861 2 000
POCIOCCTPAX
Pocrocctpax 2 07/11/13 02/11/17 100.06 101.00 10.18 0.94 380 410 5 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13 13/09/22 100.07 99.93 -0.07 12 133 000 8.96 0.82 264 287 5 000
Peco rapaHtus 01 01/09/14 22/08/22 100.00 100.32 100.31 0.31 2 58 9.40 1.65 277 344 5 000
EABP
EABP 3 29/10/13 25/10/16 99.90 100.10 100.05 0.05 9 135532 7.57 0.92 120 149 5 000
EABP 1 03/02/14 28/01/19 86.00 100.95 8.07 1.16 160 203 5 000
EABP 4 11/02/14 06/02/18 7.79 1.17 131 175 5 000
EABP 2 26/02/15 21/02/19 8.57 2.05 184 267 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/05/14 10/11/15 96.00 101.00 8.94 1.41 238 294 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 100.05 100.30 100.29 0.09 5 39999 8.24 0.76 196 215 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 100.05 100.30 100.30 0.30 1 1000 8.24 0.77 195 215 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 94.00 99.50 7.62 0.77 134 153 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.77 0.99 237 270 5 000
tOHukpeanT BaHk BO04 24/10/14 23/10/15 100.25 100.35 9.15 1.80 248 322 5 000
tOHukpeanT BaHk BO05 28/10/14 27/10/15 100.25 100.34 9.15 1.81 248 322 5 000
HOHukpeanT BaHk 1 07/09/16 9.02 3.39 206 316 5 000
PandcpanzeH6aHk
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PandxpaiiseH 4 06/12/11 03/12/13 100.85 101.00 7.94 0.98 155 187 10 000
PandxpaiiseH BO-7 27/11/13 99.65 99.80 99.80 0.05 2 1619 7.85 0.97 146 178 5 000
WMHI BaHk
WHI Bank 2 12/02/13 18/11/14 8.48 0.25 219 5 000
PyccCTtaHpapT
Py ccCranpgapt BO-1 08/11/13 07/11/14 100.02 100.21 100.19 0.06 10 26 325 9.40 0.95 302 332 5 000
Py ccCranpapt BO-2 26/03/13 24/03/15 99.00 100.25 8.52 0.35 227 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.30 9.06 0.93 269 298 5 000
BocTt-3kcnpecc
BocT1-3kenp Bank BO-1 10/03/11 07/03/13 7.51 0.48 133 1 000
BocT1-3kcnp BaHk BO-4 16/08/13 14/08/15 100.45 100.63 10.46 0.72 421 436 3 000
BocT1-3kenp Bank BO-5 19/04/12 17/10/13 97.00 10.35 0.88 400 427 2 000
BocT1-3kenp Bank BO-2 27/03/14 25/09/14 101.00 100.50 -0.08 1 7210 11.06 1.27 455 504 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.02 100.20 99.98 -0.22 4 29 000 8.29 0.06 5 000
XK BaHk 5 19/10/11 17/04/13 99.91 100.05 8.68 0.40 246 4 000
XK BaHk BO-3 22/10/13 22/04/14 9.41 0.89 306 333 4 000
XK BaHk 7 26/04/12 23/04/15 99.95 100.05 100.05 0.01 6 14 838 10.09 2.17 333 420 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.20 100.10 100.06 0.46 2 6 7.79 1.30 127 177 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.80 99.00 9.23 0.60 306 309 4 000
Py cdqmHancbank 5O-02 06/09/13 06/03/15 99.95 99.95 -0.05 4 8001 8.98 0.77 269 289 4 000
Py cqmHancbank 8 16/09/13 14/09/15 100.00 100.20 9.24 0.80 294 315 2 000
Py cqmHancbank 9 17/09/13 15/09/15 100.00 100.20 9.24 0.80 294 315 2 000
Py cdmHancbank 10 12/11/13 10/11/15 101.00 9.36 0.96 297 329 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.95 9.47 0.96 308 340 2 000
Py cqmHancBbank 5O3 02/11/14 02/11/15 100.41 100.45 100.40 -0.10 2 10 000 10.00 1.81 333 407 4 000
OENbTAKPEOUT
Nenbta Kpeant O3 07/08/13 07/08/15 100.38 100.55 100.51 0.16 4 15068 8.64 0.69 240 253 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 97.20 97.45 97.35 -0.10 4 75000 9.24 1.47 266 325 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 99.46 9.41 1.82 274 348 4 000
OTMN baHk BO-2 04/03/14 03/03/15 100.25 100.35 100.35 0.05 2 7 000 10.44 1.21 395 441 6 000
OTIMN BaHk 2 25/03/14 97.45 97.80 97.76 9 10 219 10.31 1.28 379 429 3 000
OTMN baHk BO-1 29/07/14 96.10 96.32 10.55 1.57 394 458 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 100.10 100.50 100.10 2 4000 8.23 0.04 2 000
CKB-bBaHk BO-3 28/05/13 26/11/13 99.60 100.15 9.29 0.50 312 3 000
CKB-bBaHk BO-6 09/07/13 08/07/14 98.95 99.25 99.25 0.20 1 40 9.95 0.61 377 381 2 000
CKB-bBaHk BO-5 10/10/13 10/04/14 99.90 100.29 10.35 0.86 401 427 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 99.96 100.05 9.95 0.86 361 387 5 000
KpenEs pbaHk 6 21/08/12 18/02/14 86.00 9.83 1.18 335 379 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.50 10.27 1.15 380 423 5 000
KpenEs pbaHk BO-1 27/04/14 95.05 97.94 97.43 -0.02 2 114 10.32 1.38 377 431 5 000
BaHk UHTe3a
WHuTesa 03 11/10/13 13/04/15 99.66 99.85 9.43 0.87 309 335 5 000
MHuTesa BO1 25/04/14 25/10/15 100.05 100.20 10.02 1.36 348 401 3 000
LleHTp-UHBECT
LieHTpNHBECT BO-1 18/12/12 17/06/14 100.15 8.42 0.08 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 100.03 100.03 -0.15 1 25000 8.01 0.08 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 86.00 100.40 9.23 0.41 301 2 000
LieHTpNHBECT 2 25/06/13 24/06/14 100.47 100.65 9.49 0.57 334 334 3 000
CBsasb-baHk
Casasbbank 03 20/12/12 09/12/21 100.25 100.35 0.05 1 8650 4.15 0.08 5 000
Cassbbank 04 24/04/13 13/04/22 100.09 100.00 -0.05 2 20 000 8.91 0.42 270 5 000
Cesasbbark BO1 01/11/13 01/11/15 99.90 100.00 9.20 0.98 281 313 5 000
Casasbbank 05 16/04/15 07/04/22 9.72 2.44 291 384 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 86.00 100.00 10.44 0.89 409 436 2 000
CypnocTtpouTenbHbIN 6aHK
CypocTp BOO1 03/03/13 03/03/14 99.90 100.30 11.17 0.28 489 2 000
CypocTp 04 10/04/12 08/10/13 100.00 100.19 12.63 0.86 630 655 2 000
MeTko MG aHk
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem
Odeptnl Torawenun TMokynka Tlpofdaxa Tocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
MeTkomb6aHk BO-1 02/02/13 02/08/14 99.90 9.40 0.20 308 2 000
MeTkombBaHk 01 13/04/13 15/04/15 99.95 100.25 10.56 0.39 434 2 000
MeTkom6aHk BO5 08/10/13 06/10/15 86.00 101.00 10.78 0.85 445 470 2 000
MeTannuHBecTOaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.05 100.15 100.15 0.02 2 3817 8.21 0.08 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 92.01 96.49 10.56 1.58 395 459 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 100.25 99.96 -0.04 1 8 000 10.05 0.39 382 2 000
MepsobaHk BO1 25/04/12 24/04/13 86.01 100.25 100.10 -0.15 1 1 9.70 0.42 349 2 000
MepsobaHk O3 24/09/13 22/09/15 99.26 100.10 11.13 0.82 482 504 2 000
CMIN Baxk
CMI bank 01 26/11/13  23/05/17 10.25 0.95 387 417 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.61 99.81 12.11 0.79 581 602 2 000
JNNIOKO-BaHk
JIOKO-bark BO1 07/02/13 06/02/14 100.13 100.15 100.14 0.01 1 10 000 9.21 0.22 290 3 000
JIOKO-BbaHk 05 25/07/13 23/07/15 99.99 100.09 100.05 3 30 000 10.23 0.65 402 411 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.43 100.37 -0.03 6 53 002 10.42 0.70 417 431 3 000
HOBUKOM BaHk
HoBukom BaHk 1 26/05/13 25/11/13 9.72 0.49 355 2 000
HoeBukom Bank BO1 07/07/13 07/07/14 99.90 9.93 0.61 375 379 3 000
Hoeukom Bank 5O4 11/10/13 11/10/15 100.23 101.00 10.23 0.87 389 415 2 000
BHewwnpom6GaHk
BHewnpom6aHk 6502 26/10/13 26/10/15 98.10 100.00 100.00 8 4000 12.33 0.90 597 625 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 99.60 99.75 9.68 0.88 333 360 5 000
AK Bapc baHnk BO1 17/10/13 15/10/15 100.40 100.10 -0.25 1 10 000 9.74 0.88 339 366 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 99.51 11.41 0.44 521 2 000
YBPP BO1 01/10/13 29/09/15 100.25 100.45 100.45 0.06 6 1075 12.25 0.83 593 616 2 000
3ancu6komGaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 100.10 11.03 0.08 466 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.32 101.20 10.78 0.71 453 467 2 000
Poccunckun Kanurtan
PocKanutan 03 28/10/15 11.00 0.98 461 493
TaTtchoHAGaHK
TatdoHabaHk BO-3 29/11/12 27/11/14 99.50 100.04 99.70 -0.33 19 62 756 26.04 0.02 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 100.01 100.01 -0.09 1 1 9.87 0.07 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.51 100.09 100.01 0.01 9 7 655 11.43 0.25 513 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.05 100.30 10.32 0.27 403 2 000
TaTtdoHabaHk BO-5 09/04/13 07/04/15 99.65 99.75 11.99 0.38 576 2 000
TaTtdoHabaHk BO-6 15/10/13 13/10/15 99.96 100.00 99.95 -0.15 4 544 13.49 0.87 715 741 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 98.27 99.00 99.00 15 837 12.10 1.02 568 603 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 100.00 100.10 100.10 0.05 1 30 12.56 1.32 603 654 2 000
EBponnaH
EBponnaH 03 04/11/14 31/10/17 11.56 1.84 488 563 00000 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 61 03/06/13 104.22 104.99 5.74 0.51 30 000
Mocksa 53 01/09/13 100.21 6.81 0.76 53 72 15 000
Mocksa 63 10/12/13 108.00 108.70 6.32 0.97 25 15 000
Mocksa 62 08/06/14 107.80 108.45 7.05 1.40 49 105 35 000
Mocksa 39 21/07/14 92.50 99.70 7.35 1.57 74 138 10 000
Mocksa 64 24/06/15 98.07 98.75 98.05 -1.03 2 19 600 8.00 2.35 121 211 20 000
Mocksa 44 16/11/15 109.51 113.77 113.77 2 17 7.28 2.61 44 140 40 000
Mocksa 56 22/09/16 96.61 98.00 98.00 0.20 2 10 7.75 3.39 79 189 20 000
Mocksa 49 14/06/17 96.00 97.85 96.70 -1.20 1 1 8.03 3.85 101 216 25 000
Mocks a 48 11/06/22 90.01 91.22 91.20 0.01 1 1 8.05 6.81 78 191 30 000
MOCKOBCKAA OB
Mockos ckas O6n 8 11/06/13 100.85 100.90 100.89 -0.01 1 99 7.46 0.53 134 130 19 000
Mockos ckas O6n 7 16/04/14 99.01 99.50 8.67 1.35 213 266 16 000
HUXENOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 100.14 100.21 100.20 -0.03 6 23 636 6.48 0.03 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 1.73 174 244 5 000
Hwxeropoackas O6n 7 16/11/16 102.60 102.85 102.85 0.25 1 102 8.66 2.22 189 277 8 000
CAMAPCKAA OBn
Camapckan O6n 6 10/05/13 102.97 103.70 7.10 0.46 91 2 000
Camapckan O6n 5 19/12/13 100.82 101.10 101.10 0.29 2 1500 8.48 1.02 206 241 8 000
Camapckan O6bn 7 30/11/16 97.70 98.00 98.00 -1.00 2 2427 8.77 2.00 205 287 12 000
AKYTUA
Ay Tna 1 11/04/13 99.85 100.33 8.73 0.38 250 3 000
Axy Tna 9 19/09/13 99.01 102.00 7.82 0.56 168 167 2 000
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PIHOK
Buinyck OaTa KotnpoBku LleHa Kon-Bo OG6opor, Cnpag k (6n) O6bem

OdbepTthl lNMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
Aky Tna 7 17/04/14 99.50 100.30 8.27 1.26 176 224 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 99.85 99.95 0.07 2 000
KpacHopap 02 05/11/15 99.40 99.80 9.25 2.25 248 336 1 000
KpacHonapckuii kpai 3 27/09/14 99.75 99.80 99.75 -0.23 2 10594 8.41 1.28 189 239 4 000
KPACHOAPCKUN KPAA
KpacHosipckui kpan 5 29/11/16 100.90 101.10 101.00 -0.10 6 45 000 8.55 1.41 199 255 9 000
KOMU
Komun Pecn 7 22/11/13 8.88 0.48 270 1 000
Komun Pecn 9 18/10/14 97.11 99.71 9.72 1.35 318 371 2 000
Komun Pecn 8 03/12/15 86.02 95.99 8.53 2.22 177 264 1 000
Komun Pecn 10 15/12/16 97.00 9.44 2.25 267 355 2 000
yaMmyPTUA
Yamy ptusi 05 24/11/16 103.15 103.60 8.84 2.39 204 296 2 000
KOCTPOMCKAS OBIACTb
KocTtpomckas obnactb 5 20/12/12 100.08 100.15 100.15 0.03 3 14 621 7.29 0.08 3 000
KocTtpomckas obnactb 6 17/11/16 9.66 1.77 300 372 4 000
BONOroackKAsi oen
Bonoroackas o6n. 02 14/12/16 103.00 103.30 103.25 -0.09 1 20 000 9.51 2.22 274 362 3 000
PECN KAPENMUA
Kapenus 14 30/11/16 87.00 103.50 8.94 1.62 232 298 1 000
APOCJIABCKASA OBIACTb
Apocnasckaa O6n 9 16/05/13 100.38 100.39 100.35 1 5000 7.45 0.48 127 3 000
Apocnasckas O6n 10 15/04/14 99.30 99.88 99.31 -0.39 3 60 403 8.45 1.09 201 239 3 000
Apocnasckas O6n 11 21/08/15 100.90 8.75 2.12 201 285 3 000
PA3AHCKASA OBJIACTb
PsizaHckaa O6n 1 27/11/14 98.95 100.10 99.40 -0.40 1 970 9.00 1.02 259 293 2 000
XMAO
XMAO-Orpa 7 20/12/12 100.25 100.26 100.25 21 49 088 7.27 0.08 2 000
XMAO-Orpa 8 19/12/13 102.81 103.79 7.49 1.01 108 142 2 000
CBEPOJNIOBCKASA OBJIACTb
Ceepanosckas obn. 01 11/12/16 101.10 101.50 101.50 0.05 9 51208 8.52 1.73 187 257 3 000
TBEPCKAS OBIIACTb
TeBepckas O6n 6 12/06/14 99.80 103.35 9.07 0.72 281 297 3 000
TeBepckas O6n 5 26/12/13 106.41 107.25 8.19 1.01 178 212 4 000
TeBepckas O6n 7 15/12/15 98.16 98.45 98.45 -0.05 6 3950 9.47 2.41 267 359 3 000
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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 29/04/15 105.875 106.150 1.17 1.06 2.35 0.04 77
RUSSIA'17 3.25% uUsD 04/04/17 105.537 105.825 1.92 1.85 4.10 0.27 127
RUSSIA'18 11% uUsD 24/07/18 147.500 148.500 2.08 1.93 4.52 0.67 123
RUSSIA'30 7.5% uUsD 31/03/30 126.298 126.447 2.90 2.88 5.47 -0.02 160
RUSSIA'20 5% usD 29/04/20 116.100 116.475 2.60 2.55 6.38 0.26 140
RUSSIA'22 4.5% uUsD 04/04/22 111.825 112.400 3.04 2.97 7.81 0.13 154
RUSSIA'28 12.75% uUsD 24/06/28 197.145 198.303 4.20 4.13 9.20 -0.25 231
RUSSIA'42 5.625% uUsD 04/04/42 121.146 121.979 4.34 4.30 15.93 0.22 199
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 101.234 101.255 1.50 1.45 0.41 -0.01 120
GAZST'13 5.625% uUsD 22/07/13 101.606 101.902 1.65 0.93 0.40 0.12 135
GAZPR'13 7.343% uUsD 11/04/13 102.161 102.181 1.66 1.61 0.38 0.11 137
GAZPR'13 7.51% uUsD 31/07/13 103.956 104.207 1.67 1.32 0.67 0.02 137
GAZPR'14 10.5% uUsD 25/03/14 110.375 111.125 2.59 2.05 1.25 0.05 228
GAZPR'14 10.5% uUsD 06/03/14 109.900 110.650 2.68 2.12 1.21 237
GAZPR'14 8.125% uUsD 31/07/14 109.116 110.116 2.56 1.99 1.58 -0.04 222
GAZPR'15 5.092% uUsD 29/11/15 106.831 107.301 2.72 2.56 2.78 -0.04 228
GAZPR'16 4.95% uUsD 21/05/16 106.345 107.345 3.03 2.74 3.27 -0.05 254
GAZPR'16 6.212% uUsD 22/11/16 111.447 111.897 3.14 3.03 3.63 -0.07 258
GAZPR'18 8.146% uUsD 11/04/18 121.609 122.584 3.68 3.51 4.53 -0.13 290
GAZPR'19 9.25% usD 23/04/19 129.780 130.267 3.95 3.88 5.15 -0.01 299
GAZPR'20 7.201% uUsD 01/02/20 111.172 111.498 3.40 3.30 2.90 0.92 265
GAZPR'22 6.51% uUsD 07/03/22 117.008 117.501 4.27 4.21 7.22 0.20 285
GAZPR'22 4.95% usD 19/07/22 104.620 105.370 4.36 4.27 7.72 0.16 287
GAZPR'34 8.625% usD 28/04/34 139.273 140.287 5.49 5.42 11.72 -0.50 339
GAZPR'37 7.288% usD 16/08/37 124.752 125.239 5.45 5.42 12.90 -0.31 327
Masnpom HedpTb
GAZPROM NEFT22 4.37¢ USD 19/09/22 100.000 100.375 4.37 4.33 8.03 285
TpaHcHed T
TRANSN'13 7.7% usD 17/08/13 104.148 106.148 1.75 -0.96 0.69 -0.06 145
TRANSN'14 5.67% uUsD 05/03/14 105.197 105.634 1.56 1.23 1.24 -0.03 124
TRANSN'18 8.7% usD 17/08/18 129.291 129.595 3.06 3.01 4.68 -0.17 222
PXO
RZD'17 5.739% uUsD 03/04/17 110.271 111.271 3.20 2.96 3.92 -0.40 258
RZD'22 5.7% uUsD 05/04/22 110.984 111.984 4.27 4.14 7.46 0.06 281
CoBkomdcpnoT
SOVKOM'17 5.375% uUsD 27/10/17 99.232 99.657 5.55 5.45 4.38 0.21 489
FTOCBAHKUA
BTB
VTB'15 6.465% uUsD 04/03/15 106.770 107.164 3.35 3.18 2.14 -0.05 299
VTB'17 6% uUsD 12/04/17 104.737 104.939 4.79 4.74 3.91 0.08 420
VTB'18 6.315% uUsD 22/02/18 105.525 106.525 5.10 4.89 4.51 0.07 437
VTB'18 6.875% uUsD 29/05/18 108.041 108.534 5.18 5.08 4.58 -0.10 440
VTB'20 6.551% uUsD 13/10/20 105.708 106.203 5.64 5.57 6.30 -0.14 446
VTB'22 6.95% uUsD 17/10/22 103.109 103.477 6.52 6.47 7.32 -0.29 510
VTB'35 6.25% uUsD 30/06/35 106.473 106.987 5.74 5.70 12.44 -0.03 358
VTB' 9.5% usD 101.428 101.973 9.28 9.19 6.53 0.04 803
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 101.894 102.215 3.26 2.58 0.47 -0.36 298
BANK OF MOS'15 6.699% USD 11/03/15 106.063 107.063 3.91 3.47 2.15 -0.16 357
BANK OF MOS'15 5.967% USD 25/11/15 102.750 103.750 4.97 4.62 2.72 -0.50 459
BANK OF MOS'17 6.02% USD 10/05/17 100.500 101.500 5.89 5.64 3.98 0.25 533
B3b
VEB '17 5.375% usD 13/02/17 107.895 108.395 3.35 3.23 3.80 0.04 276
VEB'17 5.45% usD 22/11/17 109.031 110.031 3.47 3.26 4.47 0.37 274
VEB'20 6.902% usD 09/07/20 117.408 117.908 4.21 4.14 6.07 -0.34 303
VEB'22 6.025% usD 05/07/22 111.500 112.000 4.54 4.48 7.42 -1.00 309
VEB'25 6.8% usD 22/11/25 117.121 117.611 4.99 4.95 9.18 -0.44 319
Masnpomb6aHk
GAZPROMB'13 7.933% uUsD 28/06/13 103.448 103.637 2.09 1.78 0.58 -0.05 179
GAZPROMB'14 6.25% uUsD 15/12/14 105.748 106.035 3.34 3.20 1.92 -0.04 299
GAZPROMB'15 6.5% uUsD 23/09/15 107.611 108.003 3.65 3.51 2.62 0.10 324
GAZPROMB'16 7.35% uUsD 08/05/16 111.021 111.192 3.87 3.82 3.09 -0.02 336
GAZPROM '17 5.625% uUsD 18/05/17 103.889 104.094 4.65 4.60 4.03 0.21 404
GAZPROM '19 7.25% uUsD 03/05/19 106.234 106.782 6.07 5.97 5.29 0.22 514
GPB EURO' 7.875% uUsD 100.104 100.745 7.85 7.70 4.49 0.05 719
PCXB
ROSSELKH'13 7.175% uUsD 16/05/13 102.487 102.666 1.95 1.58 0.48 0.09 165
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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 14/01/14 105.640 106.123 2.10 1.69 1.09 -0.04 178
ROSSELKH'14 9% usb 11/06/14 110.335 110.822 2.18 1.88 1.43 -0.05 185
ROSSELKH'17 6.299% usb 15/05/17 110.034 110.520 3.84 3.73 4.00 -0.35 322
ROSSELKH'17 5.298% usb 27/12/17 105.500 106.000 4.09 3.98 4.46 -0.25 336
ROSSELKH'18 7.75% uUsb 29/05/18 118.678 119.165 3.95 3.86 4.54 -0.12 314
ROSSELKH'21 6% usb 03/06/21 104.736 104.902 4.53 4.48 3.16 -0.02 407
CoepbaHk
SBER'13 6.48% usb 05/05/13 102.221 102.482 1.79 1.25 0.48 -0.04 149
SBER'13 6.468% uUsb 02/07/13 102.827 103.092 1.77 1.34 0.59 -0.04 147
SBER'15 5.499% usb 07/07/15 106.979 107.470 2.72 2.54 2.44 -0.03 232
SBER'17 5.4% usb 24/03/17 107.608 108.608 3.49 3.25 3.91 -0.27 288
Sber'l7 4.95% usb 07/02/17 105.387 106.137 3.56 3.37 3.81 -0.70 297
SBER'19 5.18% uUsb 28/06/19 105.489 105.784 4.22 4.17 5.59 -0.06 320
SBER'21 5.717% usb 16/06/21 107.733 108.733 4.61 4.48 6.81 0.03 329
Sber'22 6.125% uUsb 07/02/22 110.750 111.750 4.67 4.55 7.18 -0.06 326
SBER'22 5.125% uUsb 29/10/22 99.615 100.000 5.18 5.12 7.88 -0.20 367
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 102.381 102.881 3.10 1.94 0.42 -0.02 284
EVRAZ'15 8.25% uUsb 10/11/15 107.541 108.528 5.46 5.11 2.69 -0.04 508
EVRAZ'17 7.4% usb 24/04/17 101.275 102.035 7.06 6.86 3.83 -0.31 654
EVRAZ'18 9.5% usb 24/04/18 109.562 110.562 7.33 7.12 4.39 -1.09 665
EVRAZ'18 6.75% uUsb 27/04/18 98.180 99.180 7.16 6.93 4.61 -0.58 646
MeTtannounHsect
METALLOINV'16 6.5% usb 21/07/16 101.875 102.375 5.92 5.77 3.25 548
HJIMK
NLMK '19 4.95% uUsb 26/09/19 98.875 99.159 5.15 5.10 5.84 0.28 411
AnbsiHC Onn
Alliance '15 9.875% usb 11/03/15 105.648 105.865 7.16 7.06 2.08 -0.40 691
Anpoca
ALROSA'14 8.875% usb 17/11/14 110.321 110.802 3.45 3.21 1.87 -0.06 311
ALROSA'20 7.75% uUsb 03/11/20 112.957 113.449 5.70 5.63 6.18 -0.17 452
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 102.436 102.623 2.71 2.29 0.44 -0.05 242
VIMPELC'14 4.362% uUsb 29/06/14 99.800 102.200 4.50 2.96 1.55
VIP FIN'16 6.493% usb 02/02/16 106.460 106.460 4.30 4.30 2.88 0.05 387
VIMPELC'16 8.25% uUsb 23/05/16 110.419 110.908 4.97 4.83 3.13 -0.39 452
VIMPELC'17 6.255% uUsb 01/03/17 103.520 104.520 5.32 5.06 3.78 0.80 478
VIMPELC'18 9.125% uUsb 30/04/18 115.950 116.439 5.67 5.58 4.47 -0.11 493
VIP FIN'21 7.748% uUsb 02/02/21 109.280 110.280 6.28 6.13 6.18 0.93 510
VIMPELC'22 7.504% uUsb 01/03/22 107.350 107.750 6.44 6.38 6.84 -0.28 510
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 107.854 108.354 2.24 1.99 1.86 -0.34 187
LUKOIL'17 6.356% usb 07/06/17 112.873 113.260 3.28 3.19 3.95 -0.09 264
LUKOIL'19 7.25% uUsb 05/11/19 118.988 119.988 4.08 3.93 5.70 -0.28 302
LUKOIL'20 6.125% uUsb 09/11/20 112.068 112.558 4.32 4.25 6.51 -0.17 308
LUKOIL'22 6.656% uUsb 07/06/22 119.290 120.037 4.18 4.10 7.26 -0.25 273
MTC
MTS'20 8.625% uUsb 22/06/20 123.592 124.095 4.87 4.80 5.77 -0.16 373
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 106.537 106.694 3.16 3.11 2.94 -0.07 271
NOVATEK'21 6.604% uUsb 03/02/21 116.000 116.625 4.27 4.19 6.49 302
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 104.983 105.538 2.35 1.56 0.66 -0.09 205
SEVERSTAL'14 9.25% uUsb 19/04/14 109.012 110.012 2.67 1.99 1.34 0.26 235
SEVERSTAL'16 6.25% uUsb 26/07/16 104.010 105.010 5.04 4.75 3.29 -0.43 457
SEVERSTAL'17 6.7% uUsb 25/10/17 104.781 105.781 5.58 5.35 4.27 -0.51 492
Sev Stal '22 5.9% uUsb 17/10/22 97.598 98.140 6.23 6.15 7.56 0.11 478
TMK
TMK'18 7.75% uUsb 27/01/18 101.483 101.912 7.40 7.30 4.27 0.24 676
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 103.246 103.631 6.89 6.79 3.82 -0.27 636
THK-BP
TNK '13 7.5% uUsb 13/03/13 102.001 105.001 0.92 -8.33
TNK-BP'15 6.25% uUsb 02/02/15 107.275 108.145 2.80 2.41 2.05 0.06 244
TNK-BP'16 7.5% uUsb 18/07/16 114.935 115.931 3.14 2.87 3.22 0.32 263
TNK-BP'17 6.625% uUsb 20/03/17 112.470 113.437 3.49 3.27 3.83 -0.08 289
TNK-BP'18 7.875% uUsb 13/03/18 119.355 120.344 3.81 3.62 4.47 0.14 304
TNK-BP'20 7.25% uUsb 02/02/20 119.360 120.360 4.11 3.97 5.77 0.48 301
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 103.762 104.537 2.73 1.44 0.57 -0.05 244
ALFA BANK'15 8% uUsb 18/03/15 107.944 108.438 4.36 4.14 2.14 -0.05 401
ALFA BANK'17 6.3% uUsb 22/02/17 99.489 99.855 6.44 6.34 3.73 -0.03 592
ALFA BANK'17 7.875% uUsb 25/09/17 108.857 109.857 5.75 5.52 4.11 0.14 511
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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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HNHaBecTUIIUOHHBIN /lemapTaMeHT

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

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

WERB: http://www.zenit.ru

HauvaasHuk /lemaprameHnra
3aMm.HauajbpHUKA /lemapraMeHTa
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHAIUTHK, 33/1efCTBOBAHHBINA B HAIIMCAHUY AAHHOTO 0630pa, OATBEPAKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBSA3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHHMAMM 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, npejcraBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, KoTopble 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 TapaHTHel CBoero mosropeHus B Oymymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBMX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTENIHO B HHOOPMAIMOHHBIX Le/SIX M He SIB/IIETCS MpPeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYyIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [IOJDKHBI CAMOCTOATEIBHO IPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO M3 CPEZICTB,
CII0COOCTBYIONIMX NPHHATUIO B3BElIEHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpeid NPOdeCcCHOHANBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTBH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHIOHHOTO
pemrenus. O630p MOKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX MHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HeNpodecCHOHaIbHBIMU
YYaCTHUKAMHU PBIHKA.

Bank 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 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 M BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630pe KOMIIAHMUH.

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