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OcHoBHBIE cOOBITHA /CTP. 2/

BHeurHuii poIHOK oJara /cTp. 3/

¢ HeomnpeaeneHHocTh BOKpYyT meperoBopoB B CIIIA mo GroKeTy packaunuBaer

BOJIaATUJIBHOCTB PBIHKOB

JleHeKHO-KpeUTHBII PBIHOK /CTP. 4/

e YcioBus PBbIHKa OCTAXOTCA HAIPAXEHHBIMHA

¢ Py0uib yKperisieTcs, YyBCTBYS BCECTOPOHHIOIO IOJ/IEPKKY
Poccuiickuii J0JITOBOU PBIHOK /CTp. 5/

* EBpOOGOH/IBI CYy3UIIH CIIPA/IbI
¢ O®3 3aHAIU HOBBIE BHICOTHI

KopnmopaTuBHbie coObITHA /CTP. 6/

¢ XK® Bauk (Ba3/-/BB-): cusnbnbie pesynbratel 3K12. Boimycku BaHka uMeroT
OTpaHUYeHHBIH IOTEHITHAT CY’KeHHU CIIP3/IOB.

ITepBUYHBIH PHIHOK /cTP. 8/

IIpuiao:xxenusn

* Pesysnprarhl TOProB pyo6sieBbiMu obsuranuamu Ha MMBB /cTp. 9/

¢ KapTs! foxosHOCTH PyOIEBOTO PHIHKA /CTP. 20/

¢ PegynpTaThl TOProB eBpoOOH1aMu /cTp. 21/

» KapTsl 1OXOZHOCTH PBIHKA €BPOOOHJIOB /CTp. 24/

EMBI+ Global Sovereign Spread
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BAHKOBCKASI TPYIITIA 3EHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHUH PHIHOK A0JTa
UST-10 yield 162 VY -0.01 1.39
UST 10-2Y sprd 136 V¥ -1 117
EMBI+Glob. 287 VY -4 270
EMBI+Rus sprd 156 A 2 141
Russia’30 yield 274 V -0.04 2.72
JleHe KHbIA PHIHOK
Libor-3m 031 m 0.00 0.31
Euribor-3m 019 A 0.00 0.19
MosPrime-1m 6.78 A 0.02 6.35
Kopcuera B 1IB 7937 A 524 446
Jlenos. B ILIB 900 V -14.0 65
NDF RU 3m 62 VY 0.0 6
Ba/IIOTHBII PEIHOK
USD/RUB 30907 V¥V -0.236 30.46
EUR/RUB 40.041 V¥ -0.201 38.97
EUR/USD 1208 A 0.003 1.21
Kopsuna 115 35.019 Y -0.211  34.82
DXY Huneke 80.204 V¥ -0.132  78.85
DOHOBBIE HH/AEKCHI
RTS 1420.4 A 0.3% 1228
Dow Jones 13021.8 A 0.28% 12101
DAX 7401.0 A 0.78% 5969
Nikkei 225 9401 A 0.48% 8296
Shanghai Comp. 1963.5 A 0.85% 1963
CBIpBeB]:Ie PBIHKH
Hedrs Urals 109.2 A 0.84% 88
Hedrs Brent 108 VY -0.09% 89
3omoro 1725.7 A 0.23% 1553
CRB Index 299.4 A 0.89% 267

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

MAX.

1.87
162
441
332
4.45

0.47
0.67
6.89

940

33.67
4181

1.31
37.28
84.01

1589
13610
7452
9423
2390

1y
1y
1790
321

3a 6 MecsIEeB

3Ha4. A 3a JleHb MIN.

Price Return

OFZ 122.0 0.06 107.5
Muni 1108 VY -0.09 109.6
Corp mg V -0.05 110.7
Corp-10 153 VY -0.08 115.0
Total Return

OFZ 281.4 0.21 233.3
Muni 3504 V -0.17  326.4
Corp 3486 VY -0.05 324.0
Corp-10 3503 VY -0.15 326.3
OGBpeM TOProB B cermeHTe (MIH py6.)

OFZ 14 430 13865 o
Muni 409 VY -113 10
Corp 5880 371 19

Hcmounux: MMBB, bark BEHUT
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PbIHOK
I's1aBHBIE HOBOCTU

OAO AUKB «TardoHaGaHk» IUIAaHUPYET Pa3MeCTUTh YeThIpe BhIMLYCKa OUp:KeBbIX obouramuu cepuii ¢ 50-08 mo BO-10 mo 2
MIIpA pyo., cepuii BO-11 u BO-12 - mo 3 muipx py6. /Bloomberg/

000 «ArpoKomiuiekc» IIaHUpPYeT 10 AeKaOps MPOBECTH pa3dMelleHue GupkeBbIx obsmranuii cepuu B0-01 Ha 1 mupa pyo.
/UnTtepdaxc/

000 «IIpaBOypMHIiCKO€» CErOgHA HavYHeT cOOp 3aABOK MHBECTOPOB HAa MPHOOpEeTeHHEe CEMWJIETHHX O0Iuramui 1-ii cepuu
o0bpeMoM 3 wiIpa py6. /aTepdakce/

Mundus CBepAJIOBCKOI 00/IaCTH YCTAHOBHJIO CTABKy 1-TO KyNOHA NATWIETHUX OOHranuii cepuu 34002 00beMOM 3 MJIPJ,
pyo.1eii B pazmepe 8,95% rogossix. /IHTepdaxc/

OcHOBHBIE COOBITHUSA: BHE PbIHKA / Ha PbIHKE

Buepa: 29.11.2012 — yeTBepr

Cratuctura CITIA: GDP,Personal ° Bblmiara kynona: 3osoro Ceaurpapa, 03 (9%, 67.3 miuH py6.), A®GK Cucrema, 03 (12.5%, 1.2

Consumption, Core PCE, Initial Jobless ~ M/IpA py6.), MJIM bank, BO-o01 (12.75%, 317.9 MuH py6.), F'asmpom, 2015-3 (LPN23) (5.092%, 25.4

Claims, Continuing claims MJIH fiojul.), Pa3aHckana oGiaacrts, 34001 (8.55%, 89.5 miH py6.), Tardonadank, BO-03 (12.25%,
121.8 muH pyb.), YaAMypTckasa pecmyOanka, 34005 (10.15%, 101.2 muH py6.), Kaxy:mxckas
oobsacth, 34003 (8.85%, 15.5 miaH py6.), Hpkyrcksmepro, o1 (15.5%, 386.5 miaH py0.),
Pocceabxo36ank, 2018 (LPN3B) (7.75%, 38.7 MJIH 1011.)

* Odepra: TpaHncrascepsuc, 01 (3 wipa pyo.)
* IToramenue: M/IM Bauk, BO-01 (5 miipz py6.), Kaxysxckas o6aacrp, 34003 (1 mipz py6.)

Ceroausa: 30.11.2012 — MATHUIA

CTaTucTuKa Esposonpr: ° BbllLiara kynona: Mocanepro, 03 (10.25%, 255.5 MiH py6.), Tpyaosoe, 01 (6.5%, 0.3 ms py6.),
Unemployment rate, CPI Tpanc®un-M, B0O-04 (8.4%, 20.9 muH py6.), Tpanc®un-M, BO-05 (8.4%, 20.9 mian pyb6.),
) JInzunrosBasa komnaHusa YPAJICUB, BO-o1 (9.5%, 23.7 miH py6.), BHemmpom6ank, BO-01
Crarucruka CIIA: Personal income,  (11.75%, 177.7 MuH py6.), Kapeans, 34014 (9.99%, 49.8 muH py6.), Ipaiim ®unanc, o1 (9%, 16.1
Personal spending, PCE Core MJIH 707171.), JIunenkasa 06JacTb, 34007 (9%, 112.2 muH py6.), RGI International, 2012-A, NIS
(8.7%, 2.6 muu py6.), OM3, 06 (8.25%, 65.8 MmutH py6.)
* Odepra: CMII Bank, 01 (3 mipz py6.)
* IToramenue: RGI International, 2012-A, NIS (179.5 MJIH U3PaNUJIbCKUX IIEKETIEH)

* Pazmemenue: Tpanc®un-M, BO-15 (500 miH py6.)

03.12.2012 — IIOHEAEJTbHUK

CraThceTuka Kuran: Non- °*Bemuara xynmona: Bamk Pycckmii crampapr, 2016 (LPN) (7.561%, 7.5 MaH py6.),
Manufacturing Huxxeropoackasa o6Jacrb, 34005 (12.75%, 80 miH py0.), Huakeropoackaa o0JacTb, 34005
(8.4%, 20.9 muu pyb6.), MockBa, 61 (15%, 1.1 mupz py6.), AK BAPC BAHK, 2012 (LPN) (10.25%,
CTaT“CTmfa EBposzomnsr: PMI 14.3 MiH aowt), CnenCrpoii®unance, o1 (8.5%, 50.8 miuH py6.), PermondueproluBecr, 01
Manufacturing (8.5%, 50.8 muiH py6.), ueprocuencHad, o1 (8.5%, 50.8 wix py6.), Tpauc®ua-M, 12 (8.5%, 42.4
. - 5%, 42. . dun-M, 14 (8.5%, 42.4 v pyo.)
C CIIIA: ISM wiH py6.), Tpanc®uu-M, 13 (8.5%, 42.4 muH py6.), Tpauc , s R
M';l;?:;::ﬁg Poccenbxo36aHk, 2021 (LPN) (6%, 24 miH foin.), PUATO, o1 (13.75%, 12.2 MiH pyb6.)
* IToramenue: Hmkeropoackas o6acTb, 34005 (3 wipa py6.), AK BAPC BAHK, 2012 (LPN)
(280 mutH moJ.)
» Pasmemienne: BTb Kanuraa ®unauc, 03 (1 mipz py6.)
l
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BHenrHu# PHIHOK A0JITa

Heonpegesrennocrs BOkpyr meperoBopoB B CIIIA 1o Oromkery
packaunBaeT BOJIATWIHLHOCTb PHIHKOB

HacrpoeHuss Ha BHENIHUX IUIOIIQ/IKAX B YETBEPI IIO-IPEKHEMY OIIPENEJISJINCh XO/I0M
neperoBopoB Anmunuctparuu npesuzsenta CIIA ¢ ITasaroil mpencraBuTesiell B OTHOIIIEHUH
OIO/IPKETHOTO «TyMHKa». IIOCKOJIBKY WHBECTOPbI OOpaTWINM BHHUMAaHHE HA ITO3UTHUBHbIE
PEIUIMKH, KaK CO CTOPOHBI JIEMOKPATOB, TaK U PECIyOJHUKAHIIEB, CIPOC HA PHUCK OCTABAJICA
BBICOKHMM. BOJIATUJIBHOCTh PBHIHKOB YCHJIMBAE€TCS C POCTOM HEOIPENEIEHHOCTH BOKPYT
IIeperOBOPOB UMHOBHUKOB, HACTPOEHUs MEHSIOTCA BCJIEZ 32 KAXKABIMU BBICKA3bIBAHUAMU

BOBJICYEHHBIX B pPEII€HHE BOIIPOCa YUHOBHUKOB.

Cpenu OIyOJIMKOBAaHHOH 9YKOHOMUYECKOM CTATUCTUKU CJIEAYET BBIIEIUTH IEPECMOTP
onenku BBII CIIIA 3a III kBaprai ¢ 2.0 A0 2.7% (nporHo3 2.8%). HecmoTtps Ha 6ojiee CUIIbHYIO
OIIEHKYy, KauecTBO pocta BBII ObUIO HECKOJIBKO XyXKe IIPeIBApUTEIbHOr0 3HauyeHus. B
YaCTHOCTH, HOTPEOUTENIHCKHE PACXOZbl ObLIN MEPECMOTPEHBI C MOHKEHHEM 710 1.4% ¢ 2.0%.
OcrasnpHble KoMIoHeHTsl BBII 6butH TG0 Ha ypoHe MpeabIAyIel oeHKy (rocpacxospt) Jubo
CYIIECTBEHHO BBIIIIE IPEABAPUTEIFHOM OLIEHKHU (MHBECTHI[UU U YUCTBIH SKCIIOPT).

PbIHOK

Baadumup Eecmugbees
v.euvstifeev@zenit.ru

Kpusasa US Treasures

—(11012 280912 —0.11.12

317
2.8 1
25 1
2.2 1
1.9 1
1.6

13 1
10

Hcemounux: Reuters

Cuapaast EMBI+ (Poccus, Bpazwians)

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

1K12 2K12 3K12 (2as ou.) 3Ki2 (mp. omx.)
S—1MB1+ Brasil Spread, 6.1
HU3M-€ BRJIAg nu3M-e BRJIAX HU3M-€ BRJIAJg Hnu3M-e BRJIAX
BBII 2.0 - 1.3 - 2.7 - 2.0 - 350
320
TlorpeGienue 2.4 17 1.5 1.1 1.4 0.99 2
290
Tosapst 4.7 1.1 0.3 0.1 3.5 0.8 4.4
260
Veayru 1.3 0.6 2.1 1.0 0.3 0.2 0.8
230
200
KanuTaspHble HHBECTHITH 9.8 1.2 4.5 0.6 0.7 0.1 15
170
U3Mm-e 3anacos (MJIpZ 071L.) 72.6 -0.4 54.8 -0.5 84.1 0.8 48.7 -0.1
140
Yucrhbiii 3kenopr (MIIp/] 10IL1.) -615.8 0.1 -576.9 0.2 -522.9 0.1 -536.5 -0.2 1o
SkenopT 4.4 0.6 5.3 0.7 1.1 0.2 -1.6 -0.2 16.10 2210 28.1 311 9.1 1511 2L11 27.11
Wmnopt 3.1 -0.5 2.8 -0.5 0.1 0.0 -0.2 0.0  Hcmounuk: Bloomberg
Tocpacxoabl 1 HHBECTUIIUN -3.0 -0.6 -0.7 -0.1 3.5 0.7 3.7 0.7
Cuapag Poccusa-30 / UST-10Y
DenepabHOE IIPABUTETBCTBO -4.2 -0.3 -0.2 0.0 9.5 0.7 9.6 0.7
—Pocci- 30/ UST10 cipon (mp. ukaza) , 6.1
MecTHbI€e BIaCTH -2.2 -0.3 -1.0 -0.1 -0.4 0.0 -0.1 0.0 N -
* B IPOLIEHTAX, €C/IM He YKa3aHo MHoe | ** BKJIaj| yKa3aH B IPOLIEHTax Hcrounuk: BEA (www.bea.ru) —ST 10 (e ), %
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Hcmounux: Reuters
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JleHeKHO-KpeIUTHBIN PIHOK

YciaoBusa PBIHKA OCTATCA HAIIPAXKCHHBIMN

KoHBIOHKTYpa JIOKAJIBHOTO JIeHEXKHO-KPEJUTHOTO PBIHKA OcTaeTcs HeOJIaronpusATHOH Ha
¢oHe OKOHYAHUA B CPely HAJIOTOBOTO MEPHOZA, KOTOPBIH chOPMUPOBAI OLLYTHUMBIH AepUIiuT
JINKBU/THOCTH. YPOBEHb KDPaTKOCPDOUYHBIX IPOLIEHTHBIX CTABOK OCTAE€TCS IIOBBIIIEHHBIM: HA
pbiike MBK CTOMMOCTD KpDEAMTOB OBEDHAWUT JepiKajuch HAa YpPOBHe 6.75% TOMOBBIX,
MEKIMIEPCKOE Pero ¢ oGIUralusaMy Ha 1 IeHb 00XOJIUIOCh B cpefiHeM Iof 6.40%. Crpoc Ha
pedunancuposanue B IIB P® pacrér, Ha ayKIIMOHA IPSAMOTO pero GaHKHU [IPUBJIEKIN Ha 1 IeHb
523 MJIpJ py0. IPOTUB 454 MJIPA pyd. B cpeay. CeroiHs yTpoM CyMMa CPeJICTB Ha KOPCUETax U
nenozutax 6ankos B LB PO yBenmuniacek Ha 38.4 mipy py6. 1o 883.7 mipz pyo6.

HasioroBslii ImepHOA 3aBepllieH, 4YTO IO3BOJIHUT PHIHKY HadyaTh O4YepPeJHOH BHUTOK
BOCCTQHOBJIEHHS. 3a IEepUOJ| YIUIaThl HAJIOTOB C CEPEeAVHBI HOAOpsA OaHKU HapacTHIN
33/I0JKEHHOCTD 110 omeparuaM perno nepen LIB Ha 600 Miipa py6., 0BeAs ee K0 MOYTH /10 1.9
TpJsH py6. B Girpkaiiniyio Hefemo GaHKaM IPEICTOUT IIPUBECTH €€ B aJleKBATHBIN BUJ, UTO HE
ITO3BOJIUT KPATKOCPOYHBIM IIPOLIEHTHBIM CTaBKaM ObICTPO IONTH HA YOBLIb.

PyGuis ykpemisercs, YyBCTBYS BCECTOPOHHIOK MOAAEPKKY

BasioTHbIE TOPTHM YeTBepra B3aBEPIIUINCh VKpeIUIEHHEM pyOJid [0 OTHOIIEHHIO K
OUBAJIIOTHOU KOP3UHE Ha 24 KOIIL. /0 OTMETKHU 34.99 py0. YCI0BUS /171 BOCXO/SIIETO JBUKEHUS
py6snst BeitIsAmAT kKompopTHbiMU. JIOKasbHAS MOAZEP:KKA B BHUAE YCWIeHHSA Aedbunurta
JIMKBU/THOCTH Ha JIEHEKHOM PBIHKE JIOTIOJIHSETCSI POCTOM KOTHPOBOK HedTu Brent uyTh BbIle
YPOBHs B 111 J0yu1. 3a Gapp. HecMOTpsi Ha MO3UTHBHOE CTeueHHe OOCTOSITENIHCTB, MBI HE
OKH/IaeM CYIIECTBEHHOTO YKDEIUIEHUs PyOJiss K KOP3UHE OT TEKYIUX 3HAYEHUU, MOCKOJIbKY
KJII0U€eBbIe (haKTOPHI MO/ZIEPKKH B HACTOSIIIUN MOMEHT BBITJISI/IAT HEHA/IEKHBIMU.

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

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

A Ha cueTa KOMGAHKOB, yIJIaTa HAJIOTOB ul?“z(;’l ;;;Tm’
TloHemeIbHUK Vmiara HaloroB H/IIIY u akuuss! 3a OKTAGPS (~200 MIIpA Pyo.) 417
BropHuk Aykuuon KaznaueiicrBa 23 iHsA, 40 MJIpA py6., OT 6.3% ro/I0BBIX 384
Cpena Aykipion 093 0®3 25080 (5 s1eT), 15 MIIPA PyO. 454

Bosspar KaznauelicTBy 38.4 muipz py6.
Vmrata Hasoros Hasior Ha IpuGHUIB 32 OKTAGPS (~160 MIpZ py6.)
Yersepr Aykuuon KaznaueiicrBa 21 JIeHb, 40 MJIPA py6., OT 6.3% ro/10BBIX 523
IIarHIUA

Hcemounux: I[B PO, Mungun, ond 2KKX
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PBIHOK
Baadumup Eecmugbees
v.evstifeev@zenit.ru
CraBxku MBK
— Mosprime - 1M (npas. mam), % —\{ 03 Prime - overnight (s, uxam), %
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Hcmounux: Reuters, L[b
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Hcemounux: Reuters
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PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues

EBpOGOHABI Cy3UJIH CIIPIAbI k.sychev@zenit.ru
. CyBepeHHbBIE €BPOOOIUTAlIUH
Poccuiickuii cerMeHT B 4eTBEPT MOKa3aJl MOJIOKUTEIBHYIO JUHAMUKY H Cy3HI cipasl k UST,
5.00

He BBIEJIAACh OJJHAKO B KOHTekcTe mpounx EM. KOTHpOBKH BJIOJIb CyBEepEHHOM KpUBOH
npubaBUIN 10 WUTOraM JHsS B paiioHe 25 Om, ¢ OlepeKeHWeM pbIHKA TOPrOBaJICSA AaIbHHH 450

o N ., 425 )
Poccus’42, npubaBuBIINi B IleHaX B paiioHe ¢purypsl. KoprmopaTuBHBIN ceKTOp OBUT HACTPOEH HA 4oy RUSSIA42
pocr. IleHsl Ha JanbpHEM y4acTKe KpuBoi lasmpoma mpubaswiu a0 3 ¢uryp (GAZPRU’37), B :;g

paiioHe 75-100 6m npubaBmIn BhIIycKH I'asznpom HedTh'22, COep’22, BRIMIENIKOM 22, a TAKXKE 3.5
THK-BP’18, THK-BP’20. 3.00 RUSSIA30

RUSSIA22

RUSSIA20

O®3 3aHAIU HOBBIE BHICOTHI o RSB

. 150 ——t+—7

JIoKanbHBIM DPBIHOK BBIIVIAAWT ONTHMHUCTHYHO Ha (OHe yKpemseHua pyOsas U 3aMeTHOTO 6 2 4 6 8 10 12 14 15 18 2
CHIDKEHUA cTaBOK JaipHHX NDF. B umncie miaBHbIX OeHeuIimapoB HMHTepeca K JIOKQJIBHBIM
Ooymaram ocraiorcs O®3, 3aBeplIuBIINE JIeHb [[EHOBBIM POCTOM B PaioHe 50 OI IO JaJIbHUM
Oymaram. Pekop/icMeHOM PBIHKA OCTAE€TCsA AAJIBHUH BBIIYCK 26207, OH/IbI B KOTOPOM K KOHILY JTHS Kpusaa 003

BBIpOCJIM Ha 125 Om. Paymn B rocGymarax NO-IIPEKHEMY JAaeT JIMIIb OYeHb OrpaHHYEHHyI0 /75

MIPOEKIIMI0O Ha KOPIOPATUBHBIN CEKTOp, I7ie POCT cIpoca OBl 3aMeTeH B JaJbHUX BBITYCKAaX HA 75
kpuBoit PCK, a Taxxe fanpHeM Boimycke MTC 7, r/ie KOTUPOBKY NIPUOABUIIN B CPEJTHEM OKOJIO 25 95
(8 '
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Hcemounuxk: Reuters
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Hcemounux: Reuters, pacuemut banka SEHUT
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Hcemounux: Reuters, paciemuvt banka BEHUT

Copajg nHAEKCa KOPII.

oGuranuit MMBB k kpuBoit
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PbIHOK

KoprmopatuBHbI€ COOBITHUA

XK® Bauk (Ba3/-/BB-): cuiabHble pe3yabrartbl 3Ki2.
Beimyckn bBaHka WMeOT OrpaHUYEHHBIN NOTEHITUA
CyK€HUA CIIPI3A0B.

Xoym Kpemur sHpn Ounanc Bank (XK® bBaHk) mIpeacTaBH CHIBHYIO
NPOMEXYyTOUHyI0 oTdeTHOCTh 1o MC®O 3a 3 kB. 2012r. baHk mnpogoskaer
JIEMOHCTPUPOBATh BBICOKHME KAYECTBEHHBIE XAPAKTEPHUCTUKH KPEAUTHOTO
nopTdesa, COXpaHWI OMHYM M3 CaMbIX BBICOKHMX B CEKTOpE IOKa3aTeJl YHCTOH
MIPOLIEHTHON Map>KU U OIIEePANMOHHOM 3(pheKTUBHOCTH.

» Poct akTuBOB BaHka 3a 9M12 Ha 53,5% 00yC/IOBJIEH 3HAYUTEIBHBIM POCTOM
KPeIUTHOTO MOpTdensa 70 179,5 MapA. pyd. (+59,1% K 2011r.), OCHOBHBIM
JIpaiBEpOM YBEJIMYEHUs KOTOPOTO CTAJU KPEIUTHl HAJIMYHBIMHU: 110,3 M.
py6. (+112,5% 1m0 cpaBHEHHIO ¢ HAYaJIOM TOJ[a), UYTO IMPEACTABJISAET CO6OM
caMbIil BBICOKUH TTPUPOCT B ceTMeHTe. B pe3ysibTarte, B CTPYKTYpe KPETUTHOTO
moprdenss baHka 1o KpeAWTOB HAIMYHBIME Ha KoHen 3Ki12 cocraBmia
61,4%. 3anumasn 25,1% pbiHKa, XK®B ocraerca nuznepom B cermente POS-
KpeAUTOBaHUA, JOJISI KOTOPOro B IMOPTdesie Ha KOHEI IepHUojia COCTaBHUa
25,5% (45,8 MJIpA. pyo.).

KauectBo KpeauTHOTO MOPTdEA OCTAETCA HA JOCTATOYHO BBHICOKOM YPOBHE:

nosist NPL (90+) — 6,3%, UTO SIBJIAETCS OHUM U3 CAaMbIX HU3KUX MTOKa3aTesei

Cpeli POCCHICKHUX PO3HUYHBIX OaHKOB. CrouT oOTMeTuUTh, uT0 XKOB

IPOJIOJIKAET KOHTPOJIMPOBATh YPOBEHb PHCKOB W IPHUAEPKUBATHCSA

KOHCEPBATHUBHOTO IO/1X0/1a K (POPMHUPOBAHUIO Pe3epBOB — Ha KoHel 3K12 ux

00BEM MOYTH B 1,5 pasa MOKPHIBAET TPOCPOUEHHYIO 3a/10/KEHHOCTb.

» HecMmoTps Ha POCT YHCTOTO HPOLIEHTHOTO /10X0/a (+50% T/T), GBICTPBINA pOCT
AKTHBOB IIPUBEJI K 2-X IIPOIIEHTHOMY CHIKEHHIO YHICTOH IIPOIEHTHOU MapKK
0 CpaBHEHUIO C HayasioM rojma. Tem He MeHee, NIM B pasmepe 20%
COOTBETCTBYET OJHOMY W3 MAaKCHMAaJbHBIX YPOBHEU Cpeou PO3HUYHOTO
cextopa. Kpome Toro, CyIecTBEHHBIN POCT YHUCTOTO KOMICCHOHHOTO JI0X0/a
(+145% r/1) mo3BOIMIT BaHKY 06€CeunTh POCT YKCTOM MpUObLIN Gojiee ueM
Ha 46% T/T U IPOJIEMOHCTPUPOBATH OAMH U3 CAMBIX BBICOKHX IIOKa3aTesIel
peHTabenpHOCTH KamuTana (48%). Pocry peHTabesnbHOCTH B TeueHHe 9M12
TakKe  CIIOCOOCTBOBAJI0O  coxpaHeHHWe  A(PGEKTHBHOTO  yIpaBJIEHHUs
OTIEpAIlMOHHBIMH  M3JIEP;KKAMH: COOTHolleHHe cost to income 3a
AHAIN3UPYEMBIA IIEPUOJT CHUBWJIOCH HA 7,5% - 0 31,3%, UTO MPEACTABIIAET
co00if MUHUMAaJILHBIH ITOKAa3aTe b CPEIN aHAJIOTOB.

e OcHoBa ¢oHupoBaHUs baHka mHo-IpekHEMY MPUXOAUTCSI HAa PO3HUYHBIE
JIETIO3UTHI, 00HEM KOTOPBIX 32 QM12 yIBOMIICA U AOCTHUT 128 MIIPA. PYyO.
IIpUpoCcT KJIMEHTCKHX PEeCypcoB TMPEBBICKJII Q0% M  CIIOCOOCTBOBAI
COKpAIllEHUIO 3aBHCUMOCTH OT ONTOBOrO (OHAUPOBAHUA: IIOKa3aTeb
«OnroBoe GoHIUpPOBAaHUE/AKTHUBBI» COKPATIIICA C 33,1% B HaYase roza Jo
25% 1o uroram 3Ki12, 4TO BBI3BAHO KaK 8-MU IpPOIEHTHBIM CHMIXEHHEM
mMyGJIMYHOTO JI0JiTa, TaK M POCTOM akKTHBOB baHka. [TokaszaTesb J0JTOBOM
Harpy3Kd Ha TEKYIUH MOMEHT MbI OIIEHHMBAaeM Ha CPEJHEM /IS CEKTOpa
ypoBHe. B Teuenme rozma (mo xonma 3K13) obGs3arenbeTBa K IOTAIIEHUIO
XKOB cocraBisioT OKoJo0 26 MapA. py0., TPH 5TOM  PHCKH
pedbunancupoBanusa baHka MBI OIleHUBaeM KaK YMEPEHHBIE BBUJY TOTO, YTO
JIEHEXKHBIE CPE/ICTBA W JIMKBHJIHBIA MOPTQETh IMEHHBIX OyMar modTd B 1,5
pasa TOKPBIBAIOT KPAaTKOCPOUHBIH J0arT. Kpome TOro, KOpOTKas iopaiius
CCYyZHOTO TOPTdEsA MO3BOJISIET CO37IaBaTh JOCTATOUYHBIN JIEHEKHBIU ITOTOK
JULS TIO/I/IEP>KaHUS TEKYIIEN JIMKBUTHOCTH.

 HecMOoTpss Ha HEKOTOpOe CHIIKEHHE, YPOBEHb JIOCTATOYHOCTH KaIluTaja
XKOB ocTaercs mo-npekHeMy BHICOKUM — 16,8% (-3,7% Kk 2011r.). CHIDKEeHHE
IOKa3aTesisAd BBI3BAHO B3HAYUTENIBHBIM DPOCTOM KpPEIUTHOTO INOPThEeNns u

I BAHK
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Mapuna Huxkuwosa
m.nikishova@zenit.ru

XK® Bank: (¢pHaHCOBBIE IOKa3aTeJIU IO

MC®O 3K12

MITH. py6.

MpoLeHTHbIe AoX0ab!
Yuctble % goxoabl
KomuccuorHble aoxoas!
OnepaLiuoHHble A0X0ab!
SG&A

Onepali1oHHble pacxofbl
Yucras npubbinb

MIH. py6.

[leHexHble CpeacTBa W 3KBUBAMNEHTHI
CpepcTaa B 6aHkax

KpeautHbiii nopTdens

BroxeHus B LieHHbIe Bymaru
BCEIO AKTUBbI

9M12

MC®O0
35180
25115
15 401
41185
12904
25905
12113

9M12
19516
7440
179 477

18 233
239 048

9M11

MC®O
21212
16 756
6279
22882
8071
12380
8284

9M11
15972
2865
112833

12 469
155 689

%%

65.8%
49.9%
145.3%
80.0%
59.9%
109.2%
46.2%

%%

22.2%
159.7%

59.1%

46.2%
53.5%

KAMUTAN

39 876

30 547

30.5%

Cpenctsa apyrux 6aHkoB
Cpe/cTBa KNMeHToB
BhinyLuyeHHbIe LieHHble Gymaru
WUTOro OGA3ATENIbCTBA

25242
134 207
34 440
199 172

14128
70298
37 450
125 142

78.7%
90.9%
-8.0%
59.2%

MIH. py6.

NPL (90+) / KpedumHsiti nopmeperns
CAR

Pe3zepebi | NPL (90+)

Onm. gpoHOuposaHue | Akmusbi
Yucmas npoueHmHas Mapxa

ROA

ROE

Cost to income

OM12

6.3%
16.8%
146.4%
25.0%
20.0%
8.4%
48.0%
31.3%

2011

5.8%
20.5%
125.1%
33.1%
22.4%
9.1%
38.4%
38.8%

%%
0.5%
-3.7%
21.3%
-8.2%
-2.4%
-0.7%
9.6%
-7.5%

Hcmounuk: dannvte bBanka, pacuemst banka BEHUT
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BBITLJIATOM JUBU/IEH/IOB B pa3Mepe 2,8 MiIpj. pyo.

CToUT OTMETHUTB, UTO B OKTAOpPE B paMKax pa3MeleHus eBpooburanuii Bank
IpUBJIEK 3aeM Ha cymMmy $500 MutH. Bank Poccun nmpusHayi maHHBIN 3aeM
CyOOpIMHUPOBAHHBIM, YTO TO3BOJIUT BKJIIOYHUTH OTH CPEJCTBA B COCTaB
HCTOYHUKOB JIONOJIHUTEIbHOrO KanuTana XKOb 1 yBesIm4uTh J0CTaTOUHOCTD
KamuTasa.

Bemmyckun XK® banka Topryiored co cpefHUM cupaaoM k OP3 Ha ypoBHe 300-
330 6.I. B 3aBHCHMOCTH OT CPOYHOCTA U HUMEIOT OTPAaHUYEHHBIH IOTEHIINAI
cy>kernsa. OgHako, KpeauTHoe KadecTBO XK®B mOydmio BBICOKYIO OLIEHKY Ha
KpUBOU CyOOpIMHUDPOBAaHHBIX 3aiiMoB, re cybops HCFBRU’20 Topryercs
celiyac ¢ AMCKOHTOM K BhIIyckaMm Pycckoro CraHzpapTa: OKosio 150 6m - K
Beimycky RUSB'18 u mopsiaka 70 6m k Bbimycky RUSB'17. Ha phiHKe py6JieBbIX
obiranuil, yIuTeIBasA KpeNKUA KpeAuTHBIN mpodmib banka, Ha Ham B3IVIAA,
npemuss XK®B k KpuBo#l rocbymar Mo/pKHA OBITh IPUMEPHO Ha YPOBHE
Haubosiee JTUKBUHOTO Bhimycka PycCranmapt BO-6 (280 6.m. k O®3). B aroit
CBSI3H, MBI He HCKJIIOYaeM HeOOJIBIIOe CyKEHHe CIpP370B BBIMYCKOB XKPB —
OPUEHTHUPOBOYHO HA 20-30 0.1I.

l
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EsxenHeBHBIN 0030

PBIHOK
ITepBUYHBIN PHIHOK
Pom SSPME Nowtopalls O pmte T e R Mepwen b,
mo6akc, BO-07 BB/-/BB na 5000 9.15-9.36 30.11.2012 04.12.2012 HeT /1T ir./3r.
MMK, 18 -/ Ba3/BB+ aa 5000 9.10-9.36 Konkypc 04.12.2012 HeT /2.68T. 3r./10 ner
[a3npom HedpTb, 12 BBB- /Baa3/ - na 10 000 8.68 28.11.2012 05.12.2012 HeT /4.17T. 5net /10 ner
AMNXKK, 24 BBB/Baal/- na 6000 8.69-8.90 03.12.2012 05.12.2012 nal2.63r. 2.9r./10 ner
HIMK, 08 BBB- / Baa3/ BBB- Aa 5000 8.84-8.99 04.12.2012 07.12.2012 HeT /2.7T. 3r./10 ner
MpaBoypmuiickoe, 01 NR HeT 3000 06.12.2012 10.12.2012 H/O, 3r./7ner
[enbTtaKpegur, 09-UMN -/Baal/- na 5000 9.20-9.46 04.12.2012 11.12.2012 HeT / 2.68T. 3r./5ner
JleHCneyCMY, 02 B/-1/ - aa 5000 13.10-13.65 14.12.2012 18.12.2012 nal/3.18r. HeT / 5 net
ATIK, BO-01 -/-1B- na 3000 12.01-12-55 19.12.2012 21.12.2012 HeT/1r. ir./3r.
Anbda YkpduHaHe, 01 NR HeT 3000 12.63-13.16 30.11.2012 XX.12.2012 HeT /1r. 1r./3r.
Life Consumer Finance B.V., ABS BBB/-/- na 3200 9.58-10.65 13.12.2012 XX.12.2012 HeT /3.4r. HeT /4r.
O'Kei, 01 -1-1B+ na 2000 10.25-10.62 XX.12.2012 XX.12.2012 HeT / 2.66T. 3r./5ner
O'Keit, 02 -/-1B+ Aa 3000 10.25-10.62 XX.12.2012 XX.12.2012 HeT / 2.66T. 3r./5ner
MPCK LleHTpa u MNpusomnxbs, 5O-01 -/Ba2/- na 4000 9.41-9.94 XX.12.2012 XX.12.2012 HeT / 2.68T. Het /3T.
UcrmoyHuk: Interfax, Bloomberg, Cbonds
Boinyck Peimr, SEPIM/E  MomGapa LB O6bem amuccum, Bid cover/ OpueHmp ®dakmueckan [ara Amopmm3sauus/
MITH. PYo. Pasmely o6bem YTP/YTM YTP/YTM pasmeLpeHus Oiopaums
HwkHe-JleHck oe-UHBecT, 04 NR HeT 1200 Hn / 100% KoHkypc 14.49 16.11.2012 HeT /1.40T.
lOTaip-duHaHe, BO-09 NR HeT 1500 H/p / 100% 11.74-12.28 12.28 16.11.2012 HeT /1T
lOTaip-duHaHe, BO-10 NR HeT 1500 Hn / 100% 11.74-12.28 12.28 16.11.2012 HeT /1rT.
PocTtenekom, 17 BB+ /- / BBB- aa 10 000 H/n / 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 /1.84r.
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.
TpaHcdun-M, BO-11 NR HeT 2 000 H/a / 100% HA 10.78 29.10.2012 Her /2.64T.
PocHedTb, 04 BBB- / Baal / BBB aa 10 000 H/n / 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.
MO3CK, BO-02 BB-/Ba2/- na 5000 3.7/100% 8.99-9.20 8.99 29.10.2012 HeT /2.69T.
140 YTP/YTM, (%)
135 I
130 Anba YkpcuHarc, 01 TNexCreuCMY, 02
125
120 ATOK, BO-01
115
11.0
105 O'Keit, 01,02 Life Consumer Finance B.V. ABS
100 MPCK L n M, BO-01
9.5
B rno6akc, 50-07 MMK, 18 LenstaKpeaur, 09-UMN
%0 AKK, 24 HIMK, 08 Tasnpom Hedpb, 12
85
80
s o
70
65 —_—
60 ‘ ‘ ‘ ‘ ‘ ‘ Miopaums ‘
0 1 2 3 4 5 6 7
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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 23/01/13 100.15 100.19 100.19 -0.00 27 161 099 5.88 0.15 150 000
O®d3 25078 06/02/13 100.09 100.14 100.14 -0.01 37 233196 5.99 0.19 100 000
O®d3 25065 27/03/13 101.85 102.00 101.97 -0.08 1 1500 5.92 0.32 46 000
O®d3 26200 17/07/13 100.00 100.20 100.15 3 36 856 5.98 0.62 50 000
O®d3 26201 16/10/13 100.37 100.59 100.59 0.23 1 461 5.98 0.85 47 000
O®d3 25076 13/03/14 100.85 100.88 100.89 0.01 7 60 112 6.46 1.24 6 54 155 000
O®d3 25068 20/08/14 108.90 109.25 109.06 0.13 4 650 001 6.45 1.57 59 45 000
O®d3 26202 17/12/14 108.95 109.14 109.14 0.19 1 1 6.56 1.83 3 74 40 000
O®d3 25071 26/11/14 102.81 103.02 102.90 -0.18 3 3 6.63 1.88 9 82 80 000
O®d3 25079 03/06/15 100.80 101.00 101.00 0.10 1 1 6.67 2.27 6 89 150 000
O®d3 25075 15/07/15 100.65 100.74 100.65 -0.10 7 365000 6.71 2.39 9 94 150 000
O®d3 25077 20/01/16 102.00 102.12 102.05 0.17 13 668 140 6.72 2.80 4 96 150 000
O®d3 46017 03/08/16 98.95 99.05 98.95 -0.02 5 64 917 6.86 2.88 17 111 80 000
O®d3 26203 03/08/16 100.85 100.95 100.90 0.28 2 76 790 6.73 3.25 0 98 150 000
O®d3 48001 31/10/18 6.60 3.51 84 24 000
O®d3 46019 20/03/19 8.41 3.45 166 265 26 000
O®d3 25080 19/04/17 103.00 103.15 103.15 0.45 17 376 542 6.67 3.81 90 150 000
O®d3 26206 14/06/17 102.87 102.95 102.95 0.35 11 112 731  6.75 3.83 98 150 000
Od3 26204 15/03/18 103.89 103.95 104.00 0.45 5 32 6.70 4.42 90 150 000
O®d3 46021 08/08/18 93.45 93.70 93.65 0.90 7 5815 6.95 4.47 11 115 107 000
O®d3 46014 29/08/18 101.20 103.20 100.85 0.15 4 5003 6.92 4.59 8 111 62 000
O®d3 26208 27/02/19 103.49 103.70 103.60 0.46 7 9080 6.90 5.04 2 106 150 000
O®d3 46005 09/01/19 69.00 7.98 5.50 107 208 27 000
O®d3 46018 24/11/21 98.00 98.15 98.15 0.46 22 5034 7.14 6.13 20 117 133 000
O®d3 26205 14/04/21 104.79 105.00 104.80 0.55 14 53561 6.95 6.35 95 150 000
O®d3 26209 20/07/22 104.79 105.00 104.90 0.85 8 50 061 7.01 6.92 3 94 150 000
O®d3 46022 19/07/23 90.75 7.61 7.37 61 148 45 000
O®d3 26207 03/02/27 109.40 109.50 109.50 1.24 25 221 050 7.20 8.74 14 89 150 000
O®d3 46020 06/02/36 92.00 93.25 93.00 1.50 7 425 001 7.69 11.08 55 108 135 000
O®d3 46012 05/09/29 95.00 6.54 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.65 99.80 7.75 0.65 157 172 15 000
HJIIMK
HIIMK BO1 04/12/12 6.77 0.01 5 000
HIIMK BO6 05/03/13 100.06 100.14 100.12 -0.03 4 45 000 7.34 0.26 118 10 000
HIIMK BO2 19/06/13 17/12/14 100.57 100.63 7.56 0.53 144 150 5 000
HIIMK BO3 19/06/13 17/12/14 100.55 100.86 7.81 0.53 169 175 5 000
HIIMK BO4 08/09/14 07/09/15 99.00 100.35 100.00 0.40 3 3 8.41 1.66 191 256 5 000
HITIMK BO7 11/11/14 101.10 101.25 101.10 -0.20 2 750 8.50 1.83 197 268 10 000
HIIMK 7 16/03/15 05/09/22 100.13 100.19 100.19 0.02 2 73 559 8.57 2.10 199 278 5 000
MMK
MMK BO5 04/04/13 99.94 100.15 99.94 0.04 7 144 980 7.94 0.35 182 8 000
MMK BO8 15/08/13 12/02/15 100.03 100.05 100.03 0.03 8 50 000 8.28 0.69 208 226 5 000
MMK BO4 27/02/14 99.05 99.29 8.49 1.19 210 256 5 000
MMK BO6 10/06/14 8.94 1.51 247 307 5 000
MMK BO7 22/07/14 96.01 8.79 1.54 231 292 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.40 100.45 100.40 -0.05 4 37 785 7.87 0.21 168 10 000
CescTtans BO4 15/02/13 100.40 100.50 100.40 -0.05 7 70 001 7.87 0.21 168 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.10 100.20 100.20 1 10 000 8.12 0.55 199 207 8 000
Anpoca 22 28/06/13 23/06/15 100.00 100.28 8.12 0.56 198 207 8 000
Anpoca 23 18/06/15 100.70 100.95 8.85 2.27 224 307 7 000
Anpoca 20 23/06/15 100.65 100.95 8.95 2.28 234 317 3 000
Anpoca BO1 30/10/15 100.15 100.20 100.19 8 73200 9.06 2.59 241 329 5 000
Anpoca BO2 30/10/15 100.15 100.20 100.20 0.01 3 209 000 9.06 2.59 241 329 5 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.26 100.53 8.34 0.31 220 10 000
EBpas 3 22/03/13 13/03/20 100.26 100.31 8.34 0.31 220 5 000
CubmeTtuHBecTt 1 16/10/14 10/10/19 107.67 107.82 107.70 0.10 4 3433 9.15 1.71 264 331 10 000
CubmeTtuHBecT 2 16/10/14 10/10/19 107.70 107.85 107.70 -0.15 1 1 9.15 1.71 264 331 10 000
EBpas 2 26/10/15 19/10/20 101.40 102.18 9.60 2.58 295 383 10 000
EBpas3 4 26/10/15 19/10/20 100.00 101.90 101.00 -0.60 1 1 9.77 2.58 312 400 5 000
EBpa3 5 06/06/16 27/05/21 95.93 100.00 96.03 -0.47 2 792 10.00 2.99 330 425 5 000
EBpas 7 02/06/16 25/05/21 10.20 2.98 350 445 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.90 100.10 99.90 -0.10 4 16 900 9.24 2.09 266 345 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.80 100.10 100.10 0.20 13 38092 9.14 2.09 256 335 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.43 100.10 100.00 0.09 4 1942 9.19 2.10 261 340 10 000
Meuen
Meuen BO2 12/03/13 99.45 99.67 99.70 0.20 17 101 732 11.03 0.28 488 5 000
ll
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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 99.85 100.30 -13.39 0.37 5 000
Meyen BO3 24/04/13 99.11 99.47 13.13 0.40 703 5 000
Meuen 2 15/06/11 12/06/13 97.06 97.94 13.12 0.52 701 706 5 000
Meuen 4 25/07/13 21/07/16 98.82 100.00 99.55 0.05 4 66 12.51 0.63 633 647 5 000
Meuyen BO4 11/02/14 10/02/15 94.15 95.96 95.00 0.01 2 201 15.46 1.13 909 952 5 000
Meuen 15 18/02/14 09/02/21 91.70 91.75 91.70 0.15 28 80 091 16.60 1.16 1022 1067 5 000
Meuen 16 18/02/14 09/02/21 91.17 92.41 91.55 8 25012 16.76 1.16 1038 1083 5 000
Meuyen BO5 07/04/15 99.50 11.81 2.22 521 603 5 000
Meuyen BO7 07/04/15 99.50 11.81 2.22 521 603 2 000
Meuyen BO11 07/04/15 99.50 11.81 2.22 521 603 3 000
Meuyen BO12 07/04/15 99.50 11.81 2.22 521 603 3 000
Meuyen BO6 07/04/15 99.50 11.55 2.10 497 576 2 000
Meuyen 13 01/09/15 25/08/20 88.00 88.01 88.01 -0.20 11 106 16.09 2.39 947 1032 5 000
Meuyen 14 01/09/15 25/08/20 88.55 88.87 15.80 2.40 917 1003 5 000
Meyen 17 02/06/16 27/05/21 15.33 2.92 864 958 5 000
Meuyen 18 02/06/16 27/05/21 15.14 2.94 845 939 5 000
Meyen 19 07/06/16 01/06/21 83.02 83.99 83.25 3 2683 15.19 2.94 850 944 5 000
TMK
TMK BO1 22/10/13 99.45 100.00 9.03 0.87 275 304 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.30 100.50 100.46 0.16 4 230 8.70 0.58 256 265 10 000
PMK
PMK 3 17/12/13 15/12/15 97.00 98.40 13.89 0.98 757 793 3 000
PMK 4 05/06/14 02/06/16 91.05 91.70 91.69 4 539 15.94 1.38 950 1 004 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 -1.97 0.01 5 000
KOKC
KOKC BO2 28/05/14 91.11 97.90 11.92 1.43 547 603 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.94 93.00 92.95 0.05 14 6491 15.14 1.19 875 921 15 000
Pycan 8 15/04/15 05/04/21 88.01 88.36 14.95 2.16 836 917 15 000
UWHPPACTPYKTYPA
PO
P>XO BOO1 05/12/12 6.85 0.02 15 000
P>XO 09 18/05/11 13/11/13 99.45 99.65 99.65 0.02 1 10 000 7.41 0.94 110 144 15 000
P>XAO 10 06/03/14 108.56 108.75 108.55 -0.01 4 1761 7.90 1.17 152 197 15 000
PXAO 23 29/01/15 16/01/25 102.25 102.35 102.30 0.05 2 2300 7.97 1.96 141 217 15 000
PXAO 11 18/11/15 99.46 99.70 8.09 2.70 142 233 15 000
PXO 16 06/06/16 05/06/17 99.47 99.65 99.47 -0.30 16 105 252 8.24 3.03 154 249 15 000
PXAO 19 16/07/18 08/07/24 100.10 100.40 100.25 1 10 000 8.25 4.50 141 244 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.50 100.00 99.50 -0.10 2 2 7.92 0.81 166 192 10 000
d®CK ESC 8 26/09/13 15/09/20 99.50 99.85 99.85 0.25 1 20 150 7.46 0.81 120 146 10 000
dCK ESC 18 09/06/14 27/11/23 101.00 101.20 101.20 0.10 5 18679 7.79 1.41 134 190 15 000
PCK ESC 15 23/10/14 12/10/23 101.15 101.39 101.40 12 152 529 8.09 1.78 157 226 10 000
dCK ESC BO1 22/04/15 21/10/15 100.20 100.25 100.20 0.05 2 2 8.16 2.21 156 238 10 000
dCK ESC 10 24/09/15 15/09/20 98.75 99.40 8.40 2.55 175 263 10 000
PCKESC 7 27/10/15 16/10/20 98.15 98.85 8.33 2.65 167 257 5 000
dCK ESC 12 22/04/16 19/04/19 96.01 99.55 99.50 0.25 3 25000 8.44 3.01 174 269 10 000
PCK ESC 25 27/09/16 14/09/27 100.55 100.85 100.78 0.28 18 137 900 8.53 3.30 180 277 15 000
PCK ESC 21 19/04/17 06/10/27 101.00 101.25 101.25 0.10 6 183 300 8.58 3.71 181 282 10 000
PCK ESC 9 24/10/17 16/10/20 97.30 98.00 8.76 4.11 195 298 5 000
P®CK ESC 11 24/10/17 16/10/20 97.60 98.00 8.73 4.11 192 295 10 000
dCK ESC 19 18/07/18 06/07/23 97.00 97.50 97.25 0.55 14 50 539 8.76 4.50 192 295 20 000
dCK ESC 13 22/06/21 96.70 105.00 8.88 6.02 194 293 10 000
HMTN
HMTM BO-2 29/04/15 100.00 100.20 100.35 0.35 2 37001 9.03 2.21 243 325 4 000
PocaBTonop
PocasTogop 1 29/11/16 9.67 3.22 295 392 3 000
PocBogokaHan
PoceopokaHan 3 11/11/13 09/11/15 95.01 101.93 10.36 0.93 405 439 3 000
BopokaHan
Bopgokanan 1 09/12/15 98.88 9.39 2.61 274 362 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 9.38 2.90 269 363 5 000
BanagHbn CO 2 29/04/16 13/05/31 9.20 2.90 251 345 5 000
BanagHen CO 3 24/02/17 06/02/32 86.00 9.31 3.53 255 355 5 000
BanagHen CO 4 24/02/17 06/02/32 9.65 3.53 289 389 5 000
BanagHbn CO 5 24/02/17 06/02/32 100.20 99.00 3.00 1 210 9.66 3.53 290 390 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 101.15 100.28 -0.02 1 1 8.17 1.26 176 225 7 000
Moyta Poccun 2 23/10/15 18/10/19 8.89 2.70 222 313 00000 000
Moyta Poccun 3 23/10/15 18/10/19 8.89 2.70 222 313 00000 000
Moyta Poccun 4 23/10/15 18/10/19 8.89 2.70 222 313 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
rA3MNPOM
[asnpom A9 12/02/14 99.80 100.00 99.68 -0.02 1 1 7.64 1.15 126 171 5 000
lasnpom All 24/06/14 109.15 109.40 109.15 -0.15 1 10 7.58 1.39 114 169 5 000
PocHedTb
PocHedrs 4 23/10/17 17/10/22 8.78 4.16 197 300 00000 000
PocHedirb 5 23/10/17 17/10/22 8.78 4.16 197 300 00000 000
INykownn
Ny konn BO-6 13/12/12 6.49 0.04 5 000
Ny konn BO-7 13/12/12 3.86 0.04 5 000
Iy koun 4 05/12/13 100.03 101.30 100.10 0.07 1 3498 7.43 0.96 111 146 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 98.90 10.03 0.13 375 8 000
[asnpom Hedorb BO-5 09/04/13 99.99 101.00 7.30 0.36 118 10 000
[asnpom Hedorb BO-6 09/04/13 94.00 101.00 7.24 0.36 112 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 94.00 101.60 7.96 1.99 140 217 10 000
[asnpom Hedorb 8 02/02/16 100.45 100.62 100.55 -0.15 3 3565 8.46 2.78 178 270 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.30 100.59 100.59 0.29 4 61 862 8.45 2.79 177 269 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.45 111.55 8.75 4.16 194 297 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 94.71 98.90 8.61 4.40 178 281 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.11 100.20 100.05 -0.02 2 260 7.53 0.55 140 148 10 000
HOBAT3K BO-2 12/10/15 100.30 100.40 100.30 0.16 3 15589 8.40 2.59 175 263 10 000
HOBAT3K BO-3 12/10/15 99.75 100.35 8.42 2.59 177 265 5 000
HOBAT3K BO-4 12/10/15 99.75 100.35 100.30 0.05 1 1 8.40 2.59 175 263 5 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.60 99.85 99.69 -0.12 1 1 7.78 0.79 153 178 5 000
BawHedTH
Baunedrs 1 18/12/12 13/12/16 100.21 100.29 100.21 -0.01 3 2269 8.32 0.05 15 000
Baunedrs 2 18/12/12 13/12/16 100.00 100.25 100.20 -0.07 1 601 8.52 0.05 15 000
Baunedrs 3 18/12/12 13/12/16 100.02 100.26 6.56 0.05 20 000
BauHedrs 5O1 05/12/13 02/12/14 8.17 0.95 186 220 10 000
Baunedrs 4 13/02/15 04/02/22 101.15 101.18 101.16 0.01 6 67 801 8.58 2.01 201 279 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 99.90 100.40 10.11 0.64 393 408 5 000
HK AnbsiHc BO-1 04/02/14 96.01 99.20 99.16 0.16 3 89 10.25 1.12 388 431 5 000
HK AnbsiHc 4 07/06/16 01/06/21 90.00 96.99 10.49 2.96 379 474 5 000
HK AnbsiHC 6 10/06/16 04/06/21 89.00 99.45 10.12 2.98 342 437 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.15 99.29 99.30 0.10 9 1899 13.72 0.63 755 768 3 000
BK EBpa3susna
BK EBpasua 1 22/06/16 20/06/18 90.00 9.61 3.04 290 386 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.40 100.50 100.45 0.05 14 97 963 8.01 0.59 186 197 15 000
BTB BO-6 21/12/12 19/12/14 100.04 100.06 100.05 3 19 000 7.81 0.06 10 000
BTB BO-7 25/01/13 23/01/15 100.00 100.10 100.00 7 19520 8.16 0.16 191 10 000
BTB BO-1 15/03/13 100.00 100.03 100.00 3 3501 7.81 0.28 166 5 000
BTB BO-2 15/03/13 100.00 100.06 8.15 0.28 200 5 000
BTB BO-5 15/03/13 99.92 100.05 100.05 0.05 2 32 7.63 0.28 148 10 000
BTB BO-8 03/09/13 01/09/15 100.00 100.09 100.10 0.05 1 2 8.04 0.73 181 203 10 000
BTB 5 17/10/13 99.40 99.90 8.29 0.85 201 230 15 000
BTB BO-03 18/03/14 17/03/15 100.00 8.07 1.23 167 215 5 000
BTB 60O-04 18/03/14 17/03/15 99.90 100.15 100.15 0.23 1 1 8.11 1.23 171 219 5 000
BTB BO-19 01/10/15 100.00 100.35 8.68 2.52 204 291 15 000
BTB BO-20 01/10/15 99.90 8.68 2.52 204 291 15 000
BTB 24 3 30/05/12 29/05/13 99.50 8.38 0.50 231 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.20 101.00 8.92 1.85 238 310 15 000
BTB 24 5 22/08/13 20/02/14 100.10 100.15 100.15 2 5000 8.11 0.71 190 209 8 000
BTB-INunanHr 2 08/01/13 07/07/15 99.60 100.02 8.03 0.11 174 10 000
BTB-INMuanHr 4 12/03/13 07/06/16 99.25 99.70 8.10 0.25 194 5 000
BTB-INunanHr 8 07/05/13 01/08/17 99.90 100.50 7.94 0.41 184 5 000
BTB-INMuanHr 1 07/11/13 06/11/14 99.55 100.10 8.21 0.79 196 221 8 000
BTB-INMuanHr 3 10/09/13 07/06/16 98.80 99.60 7.74 0.64 156 170 5 000
BTB-INnanHr 9 05/02/14 02/08/17 98.50 99.75 7.45 1.00 112 149 5 000
BTB-INunanHr 7 04/06/14 30/11/16 8.98 1.12 261 304 5 000
B3b
B3b 8 22/10/13 13/10/20 100.00 7.25 0.88 96 127 15 000
B3b 21 10/03/15 17/02/32 100.00 100.00 -0.20 2 2 8.57 2.08 199 278 15 000
B3b 18 09/10/15 17/09/32 100.55 101.30 100.85 0.25 5 8001 8.37 2.57 172 260 10 000
B3b 19 15/10/15 23/09/32 100.55 101.61 100.97 0.37 6 15702 8.33 2.59 168 256 10 000
B3b 9 24/03/16 18/03/21 98.45 98.60 98.60 4 75002 8.56 2.94 187 281 15 000
B3b 10 27/09/16 21/09/21 8.67 3.31 194 291 15 000
B3b 6 17/10/17 13/10/20 96.91 99.95 97.20 0.08 2 14 674 8.80 4.10 199 302 10 000
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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-NInannr
B3B-Inantr 3 11/04/14 02/04/21 99.05 100.00 8.37 1.31 195 246 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.50 101.00 8.39 1.79 186 256 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.80 101.00 100.90 0.55 1 300 8.45 1.79 192 263 5 000
B3B-InanHr 6 31/01/17 100.99 9.08 1.91 253 327 10 000
B3B-Inantr 4 08/04/16 02/04/21 100.00 99.40 0.65 10 50 000 9.00 2.96 230 325 5 000
B3B-InanHr 5 08/04/16 02/04/21 99.00 99.40 1.30 14 55002 9.00 2.96 230 325 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.40 101.00 8.45 1.26 204 253 5 000
MCI Bank 02 21/08/14 11/08/22 100.30 101.00 100.34 0.02 7 11205 9.17 1.60 268 331 5 000
PCXB
PCXb 8 22/05/14 14/11/19 100.03 100.13 100.03 -0.12 5 112 902 8.55 1.42 210 266 5 000
PCXB 9 22/05/14 14/11/19 100.03 100.10 100.03 -0.08 5 10 004 8.55 1.42 210 266 5 000
PCXB 10 06/02/13 29/01/20 99.50 100.20 100.20 -0.01 3 5999 7.96 0.19 174 5 000
PCXb 11 07/02/13 29/01/20 100.20 100.30 100.20 0.19 4 11899 7.97 0.19 175 5 000
PCXB 7 11/06/13 05/06/18 99.50 99.70 99.70 0.11 1 33 7.57 0.52 146 151 5 000
PCXb BO-2 06/08/13 03/02/15 100.15 100.20 100.15 2 2 8.10 0.67 191 207 5 000
PCXb BO-3 08/08/13 05/02/15 100.15 100.25 100.15 2 2 8.10 0.67 190 207 5 000
PCXb BO-1 29/08/12 28/08/13 100.13 100.20 100.21 0.04 1 1 8.14 0.73 192 212 5 000
PCXb BO-5 29/08/12 28/08/13 100.13 100.20 100.18 -0.03 7 99 000 8.18 0.73 196 216 10 000
PCXB 4 02/10/13 27/09/17 99.50 7.30 0.82 104 130 10 000
PCXb BO-6 01/05/12 29/10/13 97.01 100.22 100.10 -0.03 1 59744 8.24 0.90 195 226 10 000
PCXB 15 05/11/13 26/10/21 100.00 100.68 100.50 -0.01 16 63 375 8.34 0.91 204 236 10 000
PCXB 3 13/02/14 09/02/17 101.15 101.35 101.15 0.15 2 645 8.38 1.14 201 244 10 000
PCXB 6 15/08/14 09/02/18 100.00 8.19 1.60 170 233 5 000
PCXb 18 23/10/14 13/10/22 100.00 100.09 100.00 0.08 3 6 601 8.52 1.78 200 269 5 000
PCXB 17 21/10/14 11/10/22 99.90 100.09 100.00 0.08 5 45 005 8.52 1.78 200 269 10 000
PCXB 16 13/04/15 04/04/22 99.75 101.00 100.30 -0.20 3 3 8.58 2.18 199 280 10 000
PCXb 14 07/07/15 29/06/21 97.75 98.50 98.15 1 20 000 8.68 2.34 206 290 10 000
PCXB 12 09/07/15 01/07/21 97.75 98.30 97.75 -0.55 2 2 8.86 2.34 224 308 5 000
PCXb 13 10/07/15 02/07/21 97.75 98.50 8.61 2.35 199 283 5 000
Masnpom6aHk
[asnpomGaHk 5 22/11/12 81.66 0.00 20 000
[asnpombank 6O-4 24/12/12 20/12/14 100.04 100.13 100.04 -0.01 1 1000 7.95 0.07 10 000
[asnpombank BO-2 22/07/13 11/07/14 99.15 99.40 8.02 0.63 185 198 10 000
[asnpombank BO-1 08/12/13 94.00 100.00 100.00 0.10 2 30001 7.90 0.97 158 193 10 000
[asnpombank BO-3 05/02/14 01/02/15 86.00 100.45 100.40 1 30 8.29 1.12 192 235 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.65 100.94 8.55 1.50 208 267 10 000
[asnpombaHk 7 21/10/15 17/10/16 8.68 2.71 201 292 00000 000
[asnpombank 10 19/10/15 12/10/17 8.68 2.71 201 292 00000 000
[asnpombank 11 19/10/15 10/10/19 8.68 2.71 201 292 00000 000
[asnpombank 12 19/10/15 06/10/22 8.68 2.71 201 292 00000 000
ANKK
AVXKK A6 15/07/14 99.80 7.85 1.07 150 190 3 000
AMXKK-11 A1 15/09/14 15/09/43 86.00 100.10 -0.04 1 10 000 8.44 1.66 194 259 7 000
AVXKK A9 15/02/17 93.00 99.50 8.49 1.79 196 266 5 000
AVXKK A7 15/07/16 99.00 99.40 8.50 1.81 197 268 4 000
AMXKK A19 15/05/15 15/11/24 99.00 99.40 99.00 -0.20 1 1000 8.41 2.25 181 263 6 000
AVXKK A8 15/06/18 98.03 98.64 8.55 2.67 189 279 5 000
AMXKK A10 15/11/18 99.00 99.40 8.61 2.96 191 286 6 000
AMXKK A18 15/04/16 15/07/23 99.00 100.50 8.79 2.96 209 304 7 000
AMXKK A21 15/02/20 101.50 100.50 -0.50 1 20 8.92 3.14 220 317 15 000
AMXKK A1l 15/09/20 91.00 98.88 8.89 3.72 212 313 10 000
AMXKK A16 15/09/21 96.00 98.00 9.16 4.84 230 333 10 000
AMXKK A17 15/04/22 100.50 102.00 100.50 -0.01 1 215 9.26 5.43 236 337 8 000
AVXKK A20 15/12/27 99.80 102.50 8.88 8.37 183 262 5 000
AMXKK-11 A2 15/03/19 15/09/43 86.00 7 000
rMOB3KC
FMOB3KC BO-3 08/06/12 08/12/13 100.20 8.98 0.96 266 301 3 000
FMOB3KC BO-5 08/06/12 08/12/13 90.10 100.18 9.10 0.96 278 313 2 000
FMOB3KC BO-4 01/08/12 01/08/14 99.46 99.50 99.50 -0.30 6 14031 9.79 1.54 331 392 3 000
FMOB3KC BO-6 01/08/12 01/08/14 100.00 9.52 1.54 304 365 2 000
FMOB3KC BO-1 16/02/11 16/02/13 99.94 100.10 100.00 0.06 1 1 8.37 0.22 218 5 000
TpaHckpeauToaHk
TpaHckpeantbaHk 5 12/08/13 99.40 99.95 8.31 0.68 211 229 3 000
TpaHckpeanTbaHk BO-1 17/11/13 99.11 99.85 99.85 0.06 10 173133 8.12 0.95 181 215 5 000
TpaHckpeanTbaHk 6 17/04/14 99.15 101.00 8.42 1.32 200 251 4 000
TENEKOMbI
Poctenekom
PocTtenekom 17 05/11/15 02/11/17 100.40 110.45 8.55 2.65 189 279 10 000
MTC
MTC 3 20/06/13 12/06/18 100.05 100.20 7.99 0.54 187 193 10 000
MTC 1 17/10/13 99.25 99.75 7.42 0.87 114 143 10 000
MTC 4 19/05/11 13/05/14 99.02 99.30 8.08 1.38 164 218 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 98.25 99.30 98.25 0.01 36 1573 8.62 2.62 196 285 10 000
MTC 8 12/11/15 03/11/20 99.25 99.50 99.25 -0.05 4 6181 8.62 2.67 196 286 15 000
MTC 5 26/07/12 19/07/16 99.00 101.48 9.23 3.18 251 348 15 000
MTC 7 07/11/17 99.60 100.27 99.80 0.40 4 400 030 8.94 4.10 213 316 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.60 100.70 100.63 -0.17 3 217 8.35 0.61 218 231 10 000
BeimMnenkom 3 12/07/11 08/07/14 97.94 98.75 8.37 1.50 190 250 10 000
BeimMnenkom 2 23/03/15 14/03/22 99.80 100.05 99.80 4 4 9.14 2.11 256 335 10 000
BeimMnenkom 1 17/03/15 08/03/22 99.95 100.05 99.95 0.05 8 5906 9.06 2.09 248 327 10 000
BbimMnenkom 4 17/03/15 08/03/22 99.00 100.05 100.00 0.19 9 44 072 9.03 2.09 245 324 15 000
BbiMnenkom 6 13/10/15 97.70 9.10 2.59 245 333 10 000
BbimMnenkom 7 13/10/15 98.10 98.30 0.80 2 10950 9.18 2.59 253 341 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 100.00 100.30 100.19 -0.11 11 215 000 8.09 1.75 157 226 10 000
Poctenekom
PocTtenekom 8 03/09/13 8.53 0.54 241 247
PocTtenekom 1 18/08/11 08/08/13 96.01 99.45 8.39 0.43 230 2 000
CINbB Tene2
TENE2 4 10/02/14 31/01/22 100.40 100.60 100.58 -0.17 3 108 010 8.54 1.14 217 260 3 000
TENE2 5 10/02/14 31/01/22 100.40 100.80 8.52 1.14 215 258 4 000
TENE2 7 14/04/15 05/04/22 100.15 100.40 100.11 -0.19 1 426 9.12 2.17 253 334 6 000
TENE2 1 17/06/16 11/06/21 97.00 107.00 9.64 3.02 294 389 5 000
TENE2 3 17/06/16 11/06/21 97.00 107.00 97.04 0.29 2 598 9.62 3.02 292 387 3 000
TENE2 2 17/06/16 11/06/21 97.00 98.25 9.63 3.02 293 388 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 99.87 8.07 0.25 191 5 000
MArHUT
MarHut BO-1 09/09/13 99.95 99.95 -0.10 3 10 002 8.46 0.76 222 245 1 000
MarHut BO-2 09/09/13 99.95 99.95 0.25 4 53 602 8.46 0.76 222 245 1 000
MarHut BO-3 09/09/20 99.95 99.95 -0.10 4 30 002 8.46 0.76 222 245 2 000
MarHut BO-4 09/09/20 99.85 99.95 99.85 -0.15 2 2 8.60 0.76 236 259 2 000
MarHut BO-5 28/02/14 99.05 99.50 99.05 1 25 8.99 1.19 260 306 5 000
MarHut BO-6 22/04/14 98.00 99.40 9.02 1.34 259 312 5 000
MarHut BO-7 21/09/15 100.25 100.50 100.50 0.20 3479 8.88 2.51 224 311 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 86.00 99.50 9.40 1.41 296 351 8 000
X5 ®uHaHc 1 01/07/14 95.00 99.50 100.00 1.60 1 628 8.10 1.47 164 222 9 000
X5 ®duHaHc BO1 01/10/15 100.10 100.40 100.10 0.10 3 3 9.67 2.52 303 390 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 95.80 99.00 8.88 0.63 270 284 3 000
Konerika BO-2 01/10/13 99.66 100.00 99.99 -0.07 4 7315 9.32 0.81 306 332 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 99.61 99.94 99.94 0.24 2 1001 10.38 0.47 431 2 000
Yepkusoso
Yepkusoso 60O-3 08/11/13 99.10 99.54 99.50 0.40 1 40 000 9.00 0.92 270 302 3 000
CuHeprus
CuHeprusa BO-1 04/10/12 03/10/13 99.90 100.20 9.43 0.82 317 343 3 000
CuHeprua BO-3 03/06/15 11.13 1.85 459 532 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.27 99.93 12.95 0.54 683 689 1 000
DeTckun mup
Oetckuin mup 1 26/05/15 11.66 2.19 506 588 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 95.51 95.75 95.51 -0.24 1 33 12.13 1.54 565 626 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 96.70 99.95 9.44 1.64 294 359 10 000
TpaHcMawwxonauHr
TpaHcmauxonauHr BO-1 23/01/14 90.01 95.80 10.52 1.10 416 458 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 86.00 -8.45 0.05 2 000
Kamas BO-2 04/02/14 98.80 98.90 99.00 0.09 1 981 9.72 1.12 335 378 3 000
Kamas BO-3 01/10/15 86.00 101.60 10.44 2.49 380 467 2 000
YB3
YpanearoHsasop 1 13/12/12 07/12/17 99.95 100.00 100.00 2 18 616 9.24 0.04 3 000
YpanearoH3as og, 2 27/08/13 20/02/18 99.43 99.55 99.40 -0.25 4 3001 10.01 0.72 379 399 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.01 99.50 99.50 3 2671 11.38 0.87 510 539 1 000
UPKYT
Wpky T BO-1 10/09/13 100.40 100.70 8.86 0.76 262 285 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 9.15 0.06 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 100.05 100.15 9.03 0.40 293 3 000
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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 99.68 99.79 99.76 0.07 2 128 9.04 0.40 294 3 000
fCC o1 19/09/13 26/03/17 86.00 99.00 8.14 0.79 189 214 5 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 99.90 99.97 99.90 -0.10 1 461 9.69 0.42 359 2 000
Connepc 2 17/07/13 101.61 101.90 101.90 0.30 7 3530 9.50 0.60 334 346 3 000
MapomawcepBuc
rMC 02 13/02/15 100.31 100.69 100.30 0.04 4 620 10.86 1.97 430 506 3 000
TPAHCIMOPT
AspodpnoT
AspodioTr BO-1 08/04/13 99.96 100.02 7.80 0.36 168 6 000
AspodyioTr BO-2 08/04/13 99.85 100.20 100.00 2 20 000 7.86 0.36 174 6 000
TpaHcKOHTenHep
TpaHckoHTelHep 1 26/02/13 100.35 100.45 100.42 -0.03 2 140 7.78 0.24 161 3 000
TpaHckoHTeliHep 2 04/06/15 8.76 1.59 227 290 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 99.00 99.99 9.89 1.34 346 399 3 000
HoelMepeso3Kom BO-01 03/03/15 100.20 100.65 100.25 1 119 10.10 2.03 353 431 5 000
HogelMepeso3Kom BO-02 03/03/15 99.75 10.10 2.03 353 431 5 000
TpaHcasapo
TPAHCAJPO BO-01 03/09/13 03/03/15 99.84 99.90 99.90 4 257 12.97 0.73 675 696 3 000
TPAHCAJPO 1 25/04/12 23/10/13 99.85 100.03 100.04 0.07 18 5214 12.80 0.87 652 681 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 100.01 100.40 9.97 0.31 383 2 000
lO-Tanp BO-2 26/03/13 100.11 101.99 100.10 0.20 4 2200 12.71 0.31 657 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.30 10.37 0.41 427 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.30 100.00 10.53 0.41 443 2 000
lO-Tanp BO-16 03/06/13 26/05/15 100.20 -0.07 1 86 171 8.57 0.50 247 251 1 000
lO-Tanp BO-8 02/12/13 26/05/15 10.38 0.97 406 441 2 000
lO-Tanp BO-3 19/12/13 95.50 101.00 98.00 1.50 1 1000 11.99 1.00 566 603 2 000
lO-Tanp BO-4 26/03/14 95.05 97.77 95.10 -2.90 1 3 13.75 1.24 735 783 2 000
lO-Tanp BO-5 26/03/14 90.02 98.15 98.50 -1.48 6 8 700 10.62 1.24 422 470 2 000
lO-Tavip 5 21/07/16 8.67 3.10 196 292 2 000
SHEPFETUKA U CETU
PYCrnagpo
Py crvgpo 1 22/04/16 12/04/21 98.09 99.20 8.51 3.02 181 276 10 000
Py crvgpo 2 22/04/16 12/04/21 98.09 99.29 8.51 3.02 181 276 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 98.00 8.84 0.23 266 5 000
MocaHepro 3 06/12/12 28/11/14 8.83 1.79 230 300 5 000
MO3CK
MO3CK BO1 18/09/15 100.00 100.20 100.05 -0.10 2 10 288 8.96 2.51 232 319 5 000
MOQ3CK BO2 26/10/15 99.90 100.20 100.00 -0.03 9 74299 8.99 2.61 234 322 5 000
NEH3HEPIO
JleHaHepro 4 21/04/15 18/04/17 100.00 100.90 100.70 0.10 1 1 8.33 2.20 173 255 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.20 100.47 100.39 -0.01 1 1 7.90 0.53 178 184 4 000
OHEJ OrkK-5 b-18 25/06/14 86.00 99.80 8.26 1.47 180 238 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 96.50 98.00 4.00 1 1 9.67 1.45 321 379 10 000
Ky 36ac3Hepro-duH 2 21/04/16 15/04/21 88.00 91.99 91.03 0.77 12 846 12.35 2.96 565 660 5 000
MPCK LEEHTPA
MPCK LleHtpa B5O1 14/10/15 100.05 100.35 100.35 0.10 16 127 391 9.00 2.57 235 323 4 000
MPCK OrA
MPCK tOra 2 30/08/11 26/08/14 96.11 99.47 10.88 1.62 439 503 6 000
TrK-1
Trk-1 03 25/12/12 14/12/21 7.63 0.08 2 000
TrK-1 02 02/07/13 01/07/14 98.10 98.90 98.90 -0.05 4 20 877 8.82 0.57 268 277 5 000
TrK-1 01 13/03/12 11/03/14 86.70 99.40 8.62 1.22 222 270 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.11 98.41 98.41 0.05 1 30 10.75 0.68 455 473 7 000
TrK-2
Trk-2 6O-1 17/09/13 85.50 85.68 85.50 0.82 46 3791 33.03 0.78 2679 2 703 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.21 98.59 10.86 0.84 459 487 5 000
UpkKyTCcKkaHepro
Mpky TOHepro-1 28/11/13 9.44 0.96 312 347 5 000
Wpky TOHepro BO-1 08/04/14 84.00 98.75 8.89 1.30 247 298 3 000
AKYTCK3HEPIo
Aky TckaHepro BO-1 03/09/13 99.90 99.95 8.46 0.74 223 245 3 000
rac
[as3npom-raszsHeproceTb 2 23/04/13 95.00 6.71 0.41 61 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.96 98.28 11.00 0.73 478 499 5 000
XUMUYECKUE
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EBPOXUM
EBpoxum 2 30/06/15 26/06/18 100.00 105.00 100.00 -0.26 1 373 9.09 2.28 248 331 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.44 2.68 278 368 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 101.00 103.00 103.00 3.03 1 1 4.40 0.79 4 000
AkpoH 3 23/05/12 20/11/13 101.03 101.50 8.95 0.95 264 298 4 000
AkpoH 4 27/05/14 18/05/21 96.01 100.00 9.06 1.43 261 317 4 000
AKpoH 5 27/05/14 18/05/21 94.50 100.00 10.43 1.44 398 454 4 000
AkpoH BO1 13/10/15 100.40 100.55 100.40 0.10 7 9047 9.81 2.55 316 404 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.00 98.69 10.48 1.30 406 457 2 000
CTPOUTENBCTBO U CTPONMATEPUAIbI
nce
JICP 'pynna 2 31/01/13 01/08/13 100.15 100.19 8.78 0.17 255 5 000
JICP 'pynna BO-1 26/06/12 25/06/13 100.36 100.95 8.92 0.55 279 286 2 000
JICP 'py nna BO-2 10/09/13 100.15 100.39 9.64 0.76 340 363 2 000
JICP N'pynna 3 14/03/14 08/09/17 100.56 100.60 100.56 -0.09 3 3350 11.29 1.21 490 537 3 000
JICP 'py nna BO-3 20/03/14 98.36 98.53 98.49 0.03 3 2096 11.04 1.24 464 512 2 000
JICP 'py nna BO-5 24/07/14 96.15 96.25 96.15 -0.15 2 3800 11.38 1.53 491 551 2 000
JICP I'pynna 04 24/10/14 20/10/17 100.01 11.71 1.75 519 588 5 000
PeHoBaCTtpounlpynn
PCI-®unHaHc-1 19/12/12 18/06/14 99.81 100.10 99.97 6 6317 11.67 0.05 3 000
PCIl-duHaHc-2 15/04/14 13/10/15 101.00 101.66 101.04 -0.63 3 1910 13.28 1.28 687 737 3 000
NenCneuCMy
NeHCneuCMY 1 07/12/12 9.18 0.02 2 000
NeHCneuCMY BO-2 23/05/13 102.00 104.00 104.00 -0.55 2 877 6.12 0.47 4 2 000
TEXHOJIOTMU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 98.50 98.99 9.40 4.02 260 363 8 000
POCHAHO 2 20/12/17 98.50 99.00 98.90 0.40 1 1 9.38 4.02 258 361 10 000
POCHAHO 3 20/12/17 98.50 98.99 9.48 4.02 268 371 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 100.00 100.07 100.07 1.07 4 7938 8.92 3.45 217 316 19 000
A®K Cuctema 1 07/03/13 100.45 100.55 100.45 1 100 8.09 0.27 194 6 000
A®K Cuctema 2 14/08/12 12/08/14 99.70 100.20 8.75 1.58 226 289 20 000
A®K Cuctema 4 15/03/16 98.25 98.40 98.36 0.09 3 148 8.75 1.82 222 293 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 97.60 98.44 98.41 -0.09 3 229 13.58 0.61 742 754 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.15 100.20 11.92 0.52 581 586 2 000
CutpoHuke BO-2 08/10/12 07/10/13 100.01 100.20 12.31 0.83 604 632 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.00 100.29 100.30 -0.05 8 142 500 8.43 0.46 235 10 000
POCBAHK BO1 25/06/13 25/06/13 100.54 8.12 0.55 199 207 5 000
POCBAHK BO2 08/07/13 90.00 99.95 8.32 0.59 217 227 5 000
POCBAHK A3 06/05/11 06/11/13 92.00 98.40 8.95 0.92 265 297 5 000
POCBAHK BO4 12/09/14 12/09/15 100.37 100.47 100.45 0.15 4 119 100 9.21 1.66 271 336 10 000
POCBAHK A5 06/05/11 07/11/14 96.75 99.50 96.85 0.10 1 1 9.42 1.83 289 360 5 000
Anbda-bank
Anbda-baxk 2 07/06/13 02/12/16 7.38 0.50 131 5 000
Anbda-Bank BO3 28/09/13 28/09/15 100.15 100.20 100.15 7 50 101 8.41 0.81 215 241 10 000
Anbda-bank 1 04/02/14 02/02/16 99.60 100.00 99.65 1 5000 8.73 1.13 236 279 5 000
Anbda-bank BO7 28/02/14 31/08/15 100.00 100.35 100.35 0.10 1 6 8.45 1.19 206 252 5 000
MOM BaHk
MOM BaHk BO1 29/11/12 -22.69 0.00 5 000
MOM BaHk BO4 16/12/12 16/12/14 100.05 100.08 100.05 0.02 9 91 307 8.38 0.05 5 000
MOM Bahk 8 09/07/13 09/04/15 100.07 100.15 100.07 5 4373 9.09 0.60 293 305 6 000
MOM BaHk BO2 21/03/14 86.00 100.35 9.16 1.25 275 324 5 000
HOMOC BaHk
HOMOC BbaHk BO2 18/04/13 18/10/14 99.86 2 65 8.51 0.38 240 5 000
HOMOC BaHk 9 15/06/12 14/06/13 100.00 100.25 8.93 0.52 282 287 5 000
HOMOC BbaHxk BO3 09/08/13 09/08/15 100.09 100.12 100.12 2.10 3 32900 9.13 0.67 293 310 5 000
HOMOC BaHk 12 25/08/13 28/08/13 99.41 99.88 99.88 0.22 1 17 8.83 0.72 261 281 5 000
HOMOC BbaHk BO1 24/02/12 24/02/14 99.01 99.90 99.90 -0.10 1 99 9.37 1.17 299 344 5 000
HOMOC BaHk 11 02/07/14 02/07/14 103.00 9.90 1.46 344 402 5 000
Bank 3EHUT
BaHk BEHUT BO6 26/05/13 26/05/14 100.05 100.13 100.15 0.10 8 300 000 8.61 0.49 254 5 000
BaHk BEHUT BO4 07/02/13 07/02/15 100.05 100.10 100.05 -0.03 6 6 060 8.69 0.19 247 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.05 100.10 100.10 0.02 6 27 092 8.48 0.21 228 3 000
BaHk BEHUT 1 07/04/12 07/04/13 99.45 99.75 9.27 0.35 315 5 000
BaHk BEHUT t 5 05/06/12 04/06/13 8.67 0.49 260 5 000
BaHk BEHUT 6 02/07/13 01/07/14 100.25 100.35 100.35 0.15 1 11 8.73 0.57 259 268 3 000
BaHk BEHUT 8 28/08/13 23/08/17 100.11 100.19 100.14 -0.01 5 2840 9.17 0.72 295 315 5 000
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BaHk 3EHUT BO2 22/09/12 22/09/13 7.62 0.79 137 162 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 100.13 100.19 100.13 -0.02 2 2 9.15 0.94 284 318 3 000
BaHnk 3EHUT BO7 12/04/14 12/04/15 100.15 100.25 100.16 -0.06 4 4830 9.26 1.30 284 335 5 000
MpomcBA3bL6aHk
MpomcB si3b6aHk 2 20/02/13 18/02/15 99.93 100.22 99.93 -0.16 1 1 9.16 0.23 298 5 000
MpomcB si3b6aHk 4 20/02/13 18/02/15 99.93 100.04 99.92 -0.08 1 1 9.21 0.23 303 5 000
MpomcB si3b6aHk 6 17/06/13 99.65 99.78 99.66 0.06 3 18 200 9.08 0.53 297 302 5 000
MpomcB si3b6aHk 3 04/02/14 99.25 99.40 99.25 -0.16 15 5509 9.48 1.12 311 354 5 000
MpomcB sisbbaHk BO7 06/09/14 06/09/15 100.10 101.00 100.10 0.10 2 2 10.32 1.63 382 447 5 000
MpomcB si3b6aHk 3 01/02/18 99.00 101.70 12.47 3.85 568 670 5 000
Bank CI6
BaHk CIM6 BO1 09/10/12 09/04/13 90.00 8.26 0.04 5 000
BaHk ClN6 BO4 13/12/12 12/12/13 9.18 0.98 286 322 3 000
BaHk CIN6 BO2 26/03/12 23/09/13 99.40 100.30 100.00 -0.20 1 20 000 9.17 0.79 292 317 5 000
BaHk CI6 BO8 07/10/13 05/10/15 100.15 100.25 100.24 0.23 3 451  9.39 0.83 312 340 5 000
MKB
MKB 7 15/01/13 14/07/15 100.15 100.23 100.23 2 4500 7.68 0.13 140 2 000
MKB BO-01 22/02/13 22/02/14 99.80 99.90 2 4810 9.04 0.23 286 3 000
MKB BO-03 27/04/13 27/04/15 99.86 99.95 99.93 -0.04 1 25000 9.61 0.41 351 4 000
MKB BO-02 25/09/13 25/09/15 99.75 99.93 99.93 0.03 3 1590 10.05 0.80 380 405 3 000
MKB 8 09/10/13 08/04/15 9.96 0.84 369 397 3 000
MKB BO-04 15/10/12 15/04/14 99.95 100.10 10.49 1.30 407 458 5 000
MKB BO-05 23/06/14 98.06 98.33 98.15 -0.09 2 1810 10.78 1.44 433 489 5 000
NMETPOKOMMEPL
MeTtpokommepu, 5 19/12/12 21/12/14 100.23 100.33 100.23 -0.07 1 195 8.38 0.05 5 000
MeTtpokommepy, BO-01 03/09/13 03/03/15 86.01 100.95 100.08 0.13 1 1 8.95 0.74 272 294 3 000
MeTtpokommepy, BO-02 23/08/13 23/08/15 100.17 100.50 9.07 0.71 286 305 3 000
MeTtpokommepy, 6O-03 23/02/14 23/08/15 86.00 100.55 9.57 1.17 319 364 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.85 99.90 9.05 0.77 281 304 5 000
Ypancu6 05 28/02/14 25/08/17 100.05 100.11 100.10 2 15000 9.82 1.18 343 389 7 000
JIK YPAIICUB
Ypancu6 JNuamur 6O-3 29/10/13 100.20 100.30 100.20 2 4300 9.42 0.53 331 336 3 000
Ypancu6 NinamHr 60O-1 28/02/14 9.75 0.59 360 371 2 000
Ypancub JNuamur 6O-4 03/07/14 98.85 99.05 98.85 -0.14 1 5 10.33 0.80 408 433 3 000
Ypancub Nuanur 6O-5 05/02/15 100.75 100.95 100.75 -0.01 2 1465 11.25 1.10 489 531 3 000
Ypancub JNuamur 6O-6 10/02/15 100.00 101.00 11.01 1.12 464 507 3 000
Ypancub Nuanur 6O-7 22/04/15 100.11 100.40 11.60 1.17 522 567 2 000
Ypancub JNuamur 6O-2 12/01/15 101.20 101.70 11.07 1.89 453 526 2 000
Ypancub JNuamur 6O-9 17/02/15 101.50 101.70 11.17 1.99 461 538 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 98.52 98.98 98.50 -0.29 36 9086 12.58 0.66 639 655 3 000
PenKan BO-2 09/08/13 09/08/15 100.15 100.84 100.84 0.06 1 10 11.87 0.66 568 584 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.57 100.90 100.55 0.05 1 150 11.99 0.38 588 2 000
TKC BAHK BO6 16/07/13 09/07/15 100.86 101.19 100.95 -0.30 11 97 516 12.59 0.59 644 655 2 000
TKC BAHK S 2 28/07/13 104.47 104.50 104.50 -0.40 9 1724 12.97 0.62 680 693 1 000
TKC BAHK O1 20/09/13 101.05 112.00 10.47 0.78 423 447 2 000
TKC BAHK BO2 29/11/11  26/11/13 103.81 104.02 104.02 0.02 21 10 937 12.44 0.95 613 647 2 000
TKC BAHK BO3 21/08/12 18/02/14 101.52 102.30 12.51 1.13 614 657 2 000
CBasHon BaHk
CasasHon BaHk 1 08/08/13 06/08/15 99.99 100.00 100.00 39 4748 14.66 0.66 847 863 2 000
POCIOCCTPAX
Pocrocctpax 2 07/11/13 02/11/17 100.06 101.00 10.71 0.92 441 473 5 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13 13/09/22 99.99 100.00 -0.05 10 34154 8.86 0.80 261 286 5 000
Peco rapaHtus 01 01/09/14 22/08/22 99.95 100.40 100.00 -0.31 3 8100 9.60 1.63 311 375 5 000
EABP
EABP 3 29/10/13 25/10/16 90.10 100.02 7.60 0.90 131 162 5 000
EABP 1 03/02/14 28/01/19 100.70 101.05 100.90 0.15 11 15000 7.92 1.13 155 198 5 000
EABP 4 11/02/14 06/02/18 100.05 100.05 0.55 1 10 7.79 1.15 141 186 5 000
EABP 2 26/02/15 21/02/19 100.20 8.57 2.07 199 278 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/05/14 10/11/15 96.00 100.65 8.94 1.39 250 305 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 100.10 100.20 8.28 0.73 206 227 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 94.10 100.20 8.29 0.75 206 228 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 94.00 99.60 8.45 0.74 222 244 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.77 0.97 245 280 5 000
tOHukpeanT BaHk BO04 24/10/14 23/10/15 100.30 100.61 100.40 0.01 1 5000 9.06 1.78 254 323 5 000
tOHukpeanT BaHk BO05 28/10/14 27/10/15 100.30 100.65 100.49 0.11 3 5002 9.00 1.79 247 317 5 000
HOHukpeanT BaHk 1 07/09/16 9.02 3.39 228 326 5 000
PandcpanzeH6aHk

i

I BAHK
MBEHVIT
30.11.2012

16



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.
PandxpaiiseH 4 06/12/11 03/12/13 8.00 0.95 169 203 10 000
PandxpaiiseH BO-7 27/11/13 99.65 99.85 7.81 0.98 149 185 5 000
WMHI BaHk
WHI Bank 2 12/02/13 18/11/14 8.48 0.25 232 5 000
PyccCTtaHpapT
Py ccCranpgapt BO-1 08/11/13 07/11/14 100.23 100.35 100.23 -0.08 4 25470 9.34 0.92 304 336 5 000
Py ccCranpapt BO-2 26/03/13 24/03/15 99.00 100.20 8.79 0.32 266 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.20 100.41 9.10 0.91 280 312 5 000
BocTt-3kcnpecc
BocT1-3kenp Bank BO-1 10/03/11 07/03/13 99.70 8.76 0.27 261 1 000
BocT1-3kcnp BaHk BO-4 16/08/13 14/08/15 100.45 100.90 10.58 0.69 437 456 3 000
BocT1-3kenp Bank BO-5 19/04/12 17/10/13 99.50 105.00 10.10 0.86 382 411 2 000
BocT1-3kenp Bank BO-2 27/03/14 25/09/14 100.50 100.88 100.56 0.06 3 40 001 11.00 1.25 460 508 2 000
XK® BaHk
XK BaHk 6 11/12/12 10/06/14 99.02 100.01 100.01 3 3946 7.59 0.03 5 000
XK BaHk 5 19/10/11 17/04/13 99.96 100.05 100.01 2 1660 8.73 0.38 262 4 000
XK BaHk BO-3 22/10/13 22/04/14 98.70 99.30 99.00 4 20300 9.38 0.87 310 339 4 000
XK BaHk 7 26/04/12 23/04/15 100.15 100.40 100.40 0.20 6 12706 9.91 2.15 332 413 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.20 100.10 7.78 1.27 137 187 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 9.22 0.58 308 317 4 000
Py cdqmHancbank 5O-02 06/09/13 06/03/15 99.25 99.99 9.05 0.75 282 304 4 000
Py cqmHancbank 8 16/09/13 14/09/15 100.00 101.40 9.36 0.78 312 336 2 000
Py cqmHancbank 9 17/09/13 15/09/15 100.25 100.50 9.15 0.78 290 315 2 000
Py cdmHancbank 10 12/11/13 10/11/15 101.00 9.39 0.93 308 342 2 000
Py cdmHancbank 11 13/11/13 11/11/15 99.05 9.50 0.94 319 353 2 000
Py cqmHancBbank 5O3 02/11/14 02/11/15 100.55 100.65 100.62 0.17 2 201 9.86 1.79 333 403 4 000
OENbTAKPEOUT
Nenbta Kpeant O3 07/08/13 07/08/15 100.25 100.50 100.35 -0.07 1 2700 8.87 0.67 268 284 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 97.34 97.55 97.34 -0.21 1 500 9.28 1.45 283 340 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 9.40 1.79 287 357 4 000
OTMN baHk BO-2 04/03/14 03/03/15 100.30 100.40 100.30 -0.01 9 33 547 10.47 1.19 408 454 6 000
OTIMN BaHk 2 25/03/14 97.46 97.79 97.75 3 104 10.35 1.26 394 443 3 000
OTMN baHk BO-1 29/07/14 96.31 96.40 96.35 -0.10 12 28 559 10.65 1.55 417 478 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 99.90 100.00 0.45 0.49 2 000
CKB-bBaHk BO-3 28/05/13 26/11/13 99.60 100.20 100.13 0.03 5 17 495 9.44 0.49 337 3 000
CKB-bBaHk BO-6 09/07/13 08/06/14 99.00 10.12 0.59 397 407 2 000
CKB-bBaHk BO-5 10/10/13 10/04/14 99.90 100.30 100.25 -0.04 1 1 9.90 0.84 363 391 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 99.90 100.09 9.89 0.84 362 390 5 000
KpenEs pbaHk 6 21/08/12 18/02/14 9.83 1.16 345 390 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.95 100.10 10.22 1.13 385 428 5 000
KpenEs pbaHk BO-1 27/04/14 96.76 97.33 10.54 1.35 411 464 5 000
BaHk UHTe3a
WHuTesa 03 11/10/13 13/04/15 99.65 99.70 9.57 0.84 330 358 5 000
MHuTesa BO1 25/04/14 25/10/15 99.95 100.08 100.00 1 10 9.97 1.33 354 407 3 000
LleHTp-UHBECT
LieHTpNHBECT BO-1 18/12/12 17/06/14 99.98 100.15 8.41 0.05 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 99.98 100.15 8.01 0.05 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 86.01 100.12 100.12 -0.07 2 8000 9.54 0.38 343 2 000
LieHTpNHBECT 2 25/06/13 24/06/14 100.50 100.70 100.60 1 33000 9.48 0.55 335 342 3 000
CBsasb-baHk
Casasbbank 03 20/12/12 09/12/21 100.25 -0.10 4 3006 4.07 0.06 5 000
Cassbbank 04 24/04/13 13/04/22 99.93 100.19 100.19 0.17 9 33647 8.39 0.40 229 5 000
Cesasbbark BO1 01/11/13 01/11/15 99.85 101.05 9.20 0.98 288 324 5 000
Casasbbank 05 16/04/15 07/04/22 9.72 2.44 309 395 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 99.50 100.05 99.96 -0.14 5 38 478 10.80 0.86 452 481 2 000
CypnocTtpouTenbHbIN 6aHK
CypocTp BOO1 03/03/13 03/03/14 100.00 100.40 10.32 0.26 416 2 000
CypocTp 04 10/04/12 08/10/13 99.10 100.15 11.40 0.83 513 541 2 000
MeTko MG aHk
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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 86.00 99.90 9.36 0.18 313 2 000
MeTkombBaHk 01 13/04/13 15/04/15 99.76 101.50 10.96 0.37 485 2 000
MeTkom6aHk BO5 08/10/13 06/10/15 99.17 102.00 100.65 1 650 11.19 0.83 492 520 2 000
MeTannuHBecTOaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.00 100.18 7.88 0.05 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 96.35 96.90 96.35 -0.15 2 2 10.70 1.55 422 483 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 100.25 9.18 0.36 306 2 000
MepsobaHk BO1 25/04/12 24/04/13 100.00 100.25 9.53 0.40 343 2 000
MepsobaHk O3 24/09/13 22/09/15 99.50 100.12 100.05 2 10 000 11.19 0.79 494 519 2 000
CMIN Baxk
CMI bank 01 26/11/13  23/05/17 100.00 100.50 10.25 0.97 393 428 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.65 99.85 12.41 0.73 618 640 2 000
JNNIOKO-BaHk
JIOKO-bark BO1 07/02/13 06/02/14 100.13 100.16 100.15 -0.01 1 1000 9.06 0.19 284 3 000
JIOKO-BbaHk 05 25/07/13 23/07/13 100.05 100.11 10.19 0.63 402 415 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.30 100.55 100.46 10 30 006 10.26 0.68 406 423 3 000
HOBUKOM BaHk
HoBukom BaHk 1 26/05/13 25/11/13 9.72 0.49 365 2 000
HoeBukom Bank BO1 07/07/13 07/07/14 9.56 0.58 341 351 3 000
Hoeukom Bank 5O4 11/10/13 11/10/15 100.30 102.00 100.11 -0.14 1 1 10.34 0.84 407 435 2 000
BHewwnpom6GaHk
BHewnpom6aHk 6502 26/10/13 26/10/15 99.90 100.00 100.00 10 6 137 12.33 0.88 604 635 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 99.50 99.80 99.80 0.01 1 3500 9.43 0.85 315 344 5 000
AK Bapc baHnk BO1 17/10/13 15/10/15 99.55 100.25 9.54 0.86 326 355 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 99.50 100.49 100.35 1 1000 10.84 0.42 474 2 000
YBPP BO1 01/10/13 29/09/15 100.30 100.60 100.30 -0.12 6 4148 12.43 0.81 617 643 2 000
3ancu6komGaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 100.10 11.54 0.06 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.55 100.95 100.80 -0.19 1 410 11.55 0.68 535 553 2 000
Poccunckun Kanurtan
PocKanutan 03 26/10/13 28/10/15 99.55 100.05 100.00 3 30 000 11.06 0.88 477 508 3 000
TaTtchoHAGaHK
TatdoHabaHk BO-3 28/11/13 27/11/14 99.71 100.04 100.00 0.30 5 1970 12.66 0.97 634 669 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 99.99 100.05 99.99 0.19 2 130 10.28 0.04 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 99.81 100.14 100.10 -0.01 3 202 10.98 0.22 480 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.15 105.00 9.11 0.24 294 2 000
TaTtdoHabaHk BO-5 09/04/13 07/04/15 99.90 100.00 100.00 0.10 1 400 11.26 0.36 514 2 000
TaTtdoHabaHk BO-6 15/10/13 13/10/15 100.05 100.10 100.10 0.10 10 3875 13.29 0.85 702 730 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 98.81 99.00 99.00 2 100 12.13 1.00 580 617 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.90 100.10 12.72 1.30 630 681 2 000
EBponnaH
EBponnaH 03 04/11/14 31/10/17 11.56 1.84 502 574 00000 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 61 03/06/13 5.90 0.48 30 000
Mocksa 53 02/09/13 99.70 100.17 7.03 0.74 80 102 15 000
Mocksa 63 10/12/13 107.77 108.84 108.84 0.84 2 69 6.22 0.95 25 15 000
Mocksa 62 09/06/14 107.50 108.00 108.00 2 6 6.96 1.38 52 106 35 000
Mocksa 39 21/07/14 98.52 99.87 7.22 1.54 74 135 10 000
Mocksa 64 24/06/15 98.44 99.45 98.50 -0.67 1 837 7.80 2.32 119 202 20 000
Mocksa 44 16/11/15 113.67 7.24 2.58 59 147 40 000
Mocksa 56 22/09/16 97.50 98.10 98.10 -0.03 1 5126 7.72 3.37 98 196 20 000
Mocksa 49 14/06/17 97.40 97.85 7.88 3.83 110 211 25 000
Mocks a 48 11/06/22 91.35 91.85 91.35 0.15 3 40 001 8.03 6.79 105 198 30 000
MOCKOBCKAA OB
Mockos ckas O6n 8 11/06/13 99.13 100.90 8.17 0.51 207 211 19 000
Mockos ckas O6n 7 16/04/14 99.25 99.60 99.49 0.19 2 24 300 8.56 1.32 214 265 16 000
HUXENOPOOCKAA OB
Hwuxeropoackas O6n 5 03/12/12 -6.08 0.01 3 000
Hwxeropoackas O6n 4 17/11/12 -99.91 0.00 3 000
Hwuxeropoackas O6n 6 07/10/15 99.27 100.00 8.60 1.70 209 276 5 000
Hwxeropoackas O6n 7 16/11/16 102.60 103.05 102.60 -0.05 1 1 8.77 2.20 217 299 8 000
CAMAPCKAA OBn
Camapckan O6n 6 10/05/13 101.60 103.45 7.21 0.44 112 2 000
Camapckan O6n 5 19/12/13 101.00 101.25 8.41 1.00 208 245 8 000
Camapckan O6bn 7 30/11/16 8.79 1.98 223 300 12 000
AKYTUA
Ay Tna 1 11/04/13 100.00 100.30 100.00 0.15 1 800 8.17 0.36 205 3 000
Axy Tna 9 19/09/13 101.16 101.40 7.24 0.54 112 118 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 99.05 100.00 8.03 1.24 163 211 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 99.91 99.96 0.04 2 000
KpacHopap 02 05/11/15 99.90 100.70 100.70 1 1 8.86 2.22 226 308 1 000
KpacHonapckuii kpai 3 27/09/14 99.65 99.75 99.75 9 38943 8.41 1.26 200 249 4 000
KPACHOAPCKUN KPAA
KpacHosipckui kpan 5 29/11/16 8.18 1.38 174 229 9 000
KOMU
Komun Pecn 7 22/11/13 99.71 100.15 8.33 0.96 201 236 1 000
Komun Pecn 9 18/10/14 97.50 98.90 98.02 1.02 2 2000 8.90 1.32 248 299 2 000
Komun Pecn 8 03/12/15 81.00 95.49 8.55 2.19 195 277 1 000
Komun Pecn 10 15/12/16 9.13 2.23 253 335 2 000
yaMmyPTUA
Yamy ptusi 05 24/11/16 99.00 8.83 2.48 219 306 2 000
KOCTPOMCKAS OBIACTb
KocTtpomckas obnactb 5 20/12/12 100.05 100.11 100.11 -0.02 3 3727 7.23 0.06 3 000
KocTtpomckas obnactb 6 17/11/16 100.40 100.50 100.50 0.15 7 15 002 9.54 1.78 301 371 4 000
BONOroackKAsi oen
Bonoroackas o6n. 02 14/12/16 102.75 103.19 103.20 6 150 9.52 2.19 292 374 3 000
PECN KAPENMUA
Kapenus 14 30/11/16 8.94 1.59 245 308 1 000
APOCJIABCKASA OBIACTb
Apocnasckaa O6n 9 16/05/13 100.10 100.14 100.10 -0.15 6 13900 8.00 0.45 192 3 000
Apocnasckas O6n 10 15/04/14 99.30 99.88 99.42 -0.08 2 1040 8.35 1.06 200 240 3 000
Apocnasckas O6n 11 21/08/15 100.90 101.00 8.74 2.14 215 296 3 000
PA3AHCKASA OBJIACTb
PsizaHckaa O6n 1 27/11/14 99.70 99.55 0.15 4 78 200 8.71 1.49 225 283 2 000
XMAO
XMAO-Orpa 7 20/12/12 99.91 100.20 6.63 0.06 2 000
XMAO-Orpa 8 19/12/13 102.80 103.80 7.48 0.98 116 152 2 000
CBEPOJNIOBCKASA OBJIACTb
Ceepanosckas obn. 01 11/12/16 100.00 102.20 8.66 1.71 215 282 3 000
TBEPCKAS OBIIACTb
TeBepckas O6n 6 12/06/14 103.19 8.80 0.70 259 278 3 000
TeBepckas O6n 5 26/12/13 106.31 107.00 8.31 0.99 198 235 4 000
TeBepckas O6n 7 15/12/15 98.21 98.50 98.50 -0.25 2 3 9.45 2.39 283 368 3 000

UenmoyHuk. REUTERS, pacyenwi: baHk SEHUT
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hara Liena HoxopHocTk Uame, % Z-cnpap
BantoTta lMorawenusa [okynka lNMpopaxa [lMokynka [popaxa [Oiopauuns (no nokynke)
PoCccusa
RUSSIA'15 3.625% uUsD 29/04/15 106.019 106.356 1.08 0.95 2.32 -0.02 68
RUSSIA'17 3.25% uUsD 04/04/17 106.024 106.313 1.80 1.73 4.07 117
RUSSIA'18 11% uUsD 24/07/18 147.539 150.066 2.04 1.67 4.49 -0.11 122
RUSSIA'30 7.5% uUsD 31/03/30 126.833 127.085 2.81 2.77 5.45 -0.36 153
RUSSIA'20 5% usD 29/04/20 116.770 117.000 2.50 2.47 6.36 0.04 133
RUSSIA'22 4.5% uUsD 04/04/22 112.947 113.553 291 2.84 7.79 0.45 143
RUSSIA'28 12.75% uUsD 24/06/28 198.200 199.300 4.13 4.07 9.19 0.05 227
RUSSIA'42 5.625% uUsD 04/04/42 123.270 123.895 4.23 4.20 16.01 0.55 189
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 101.162 101.181 1.47 1.42 0.38 -0.02 117
GAZST'13 5.625% uUsD 22/07/13 100.967 101.932 3.03 0.52 0.38 -0.02 275
GAZPR'13 7.343% uUsD 11/04/13 102.046 102.137 1.54 1.29 0.36 -0.04 125
GAZPR'13 7.51% uUsD 31/07/13 103.844 104.014 1.61 1.36 0.64 -0.04 130
GAZPR'14 10.5% uUsD 25/03/14 110.325 111.075 2.47 1.93 1.23 -0.09 215
GAZPR'14 10.5% uUsD 08/03/14 109.506 110.256 2.82 2.25 1.18 -0.34 250
GAZPR'14 8.125% uUsD 31/07/14 109.157 109.414 2.45 2.30 1.55 -0.03 211
GAZPR'15 5.092% uUsD 29/11/15 106.959 107.407 2.66 2.50 2.82 0.03 222
GAZPR'16 4.95% uUsD 23/05/16 106.583 107.583 2.94 2.65 3.24 245
GAZPR'16 6.212% uUsD 22/11/16 111.662 112.258 3.07 2.92 3.60 -0.04 253
GAZPR'18 8.146% uUsD 11/04/18 121.738 122.556 3.64 3.49 4.50 0.03 288
GAZPR'19 9.25% usD 23/04/19 130.224 130.884 3.87 3.77 5.13 0.05 294
GAZPR'20 7.201% uUsD 01/02/20 111.143 111.464 3.38 3.28 2.87 0.14 265
GAZPR'22 6.51% uUsD 07/03/22 117.085 117.501 4.26 4.21 7.20 0.11 286
GAZPR'22 4.95% usD 19/07/22 104.750 105.250 4.34 4.28 7.69 -0.25 287
GAZPR'34 8.625% usD 28/04/34 139.732 140.230 5.46 5.42 11.70 -1.03 338
GAZPR'37 7.288% usD 16/08/37 125.790 126.288 5.39 5.36 12.92 321
Masnpom HedpTb
GAZPROM NEFT22 4.37¢ USD 19/09/22 100.250 100.750 4.34 4.28 8.01 -0.68 284
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 104.032 106.032 -0.05
TRANSN'14 5.67% uUsD 05/03/14 105.116 105.438 1.54 1.29 1.22 -0.03 121
TRANSN'18 8.7% usD 07/08/18 129.082 129.384 3.08 3.03 4.65 0.05 225
PXO
RZD'17 5.739% uUsD 03/04/17 110.940 111.404 3.03 2.92 3.89 -0.04 242
RZD'22 5.7% uUsD 05/04/22 111.874 112.874 4.15 4.03 7.44 0.20 273
CoBkomdcpnoT
SOVKOM'17 5.375% uUsD 27/10/17 99.503 99.928 5.49 5.39 4.35 0.05 484
FTOCBAHKUA
BTB
VTB'15 6.465% uUsD 04/03/15 106.873 107.272 3.27 3.10 2.11 0.04 289
VTB'17 6% uUsD 12/04/17 105.260 105.462 4.65 4.60 3.88 0.14 408
VTB'18 6.315% uUsD 22/02/18 106.561 106.798 4.87 4.82 4.48 0.42 415
VTB'18 6.875% uUsD 29/05/18 109.076 109.573 4.97 4.87 4.70 -0.02 420
VTB'20 6.551% uUsD 13/10/20 106.942 107.443 5.45 5.38 6.28 0.06 429
VTB'22 6.95% uUsD 17/10/22 104.860 105.236 6.28 6.23 7.32 0.37 488
VTB'35 6.25% uUsD 30/06/35 106.303 106.699 5.75 5.72 12.40 -0.08 361
VTB' 9.5% usD 102.095 102.646 9.18 9.09 6.52 0.20 795
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 101.816 102.124 3.18 2.49 0.44 -0.03 290
BANK OF MOS'15 6.699% USD 11/03/15 106.250 106.475 3.80 3.70 2.12 0.20 343
BANK OF MOS'15 5.967% USD 25/11/15 103.400 103.750 4.73 4.60 2.77 433
BANK OF MOS'17 6.02% USD 10/05/17 100.540 101.540 5.88 5.62 3.95 -0.09 534
B3b
VEB '17 5.375% usD 13/02/17 108.011 108.511 3.31 3.19 3.77 -0.16 273
VEB'17 5.45% usD 22/11/17 108.984 109.284 3.47 3.40 4.44 -0.20 276
VEB'20 6.902% usD 09/07/20 117.631 118.130 4.17 4.10 6.04 -0.09 302
VEB'22 6.025% usD 05/07/22 111.250 111.750 4.56 4.50 7.39 0.13 314
VEB'25 6.8% usD 22/11/25 117.533 118.024 4.95 491 9.16 -0.71 318
Masnpomb6aHk
GAZPROMB'13 7.933% uUsD 28/06/13 103.307 103.503 2.06 1.72 0.55 -0.02 176
GAZPROMB'14 6.25% uUsD 15/12/14 106.061 106.360 3.15 3.00 1.89 -0.04 280
GAZPROMB'15 6.5% uUsD 23/09/15 108.021 108.371 3.47 3.35 2.59 -0.03 307
GAZPROMB'16 7.35% uUsD 08/05/16 111.587 111.758 3.68 3.63 3.07 0.29 319
GAZPROMB'17 5.625% uUsD 17/05/17 104.514 104.719 4.50 4.45 4.01 0.26 390
GAZPROMB'19 7.25% uUsD 03/05/19 106.479 107.027 6.02 5.92 5.26 -0.02 512
GPB EURO' 7.875% uUsD 100.370 101.013 7.79 7.64 4.47 0.36 715
PCXB
ROSSELKH'13 7.175% uUsD 16/05/13 102.387 102.582 1.85 1.43 0.45 -0.04 156
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PBIHOK
Buinyck Hara Llena HoxoaHocTn Name, % Z-cnpap
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ROSSELKH'14 7.125% uUsb 14/01/14 105.465 105.959 2.13 1.70 1.07 -0.15 181
ROSSELKH'14 9% usb 11/06/14 109.730 110.223 2.45 2.14 1.41 -0.36 212
ROSSELKH'17 6.299% usb 15/05/17 109.725 109.975 3.90 3.84 3.97 -0.17 329
ROSSELKH'17 5.298% usb 27/12/17 105.882 106.117 4.00 3.95 4.43 0.13 329
ROSSELKH'18 7.75% uUsb 29/05/18 117.666 118.163 4.12 4.03 4.65 -0.58 334
ROSSELKH'21 6% usb 03/06/21 103.484 103.647 4.91 4.85 3.22 -0.52 446
CoepbaHk
SBER'13 6.48% usb 15/05/13 102.269 102.513 1.40 0.87 0.45 -0.04 110
SBER'13 6.468% uUsb 02/07/13 102.885 103.131 1.46 1.04 0.57 -0.04 115
SBER'15 5.499% usb 07/07/15 107.661 108.163 2.43 2.24 2.41 0.04 202
SBER'17 5.4% usb 24/03/17 107.646 108.045 3.47 3.38 3.88 -0.37 288
Sber'l7 4.95% usb 07/02/17 106.049 106.249 3.38 3.33 3.78 0.20 281
SBER'19 5.18% uUsb 28/06/19 106.236 106.532 4.09 4.04 5.57 0.15 309
SBER'21 5.717% usb 16/06/21 108.150 109.150 4.55 4.42 6.79 -0.01 326
Sber'22 6.125% uUsb 07/02/22 111.066 112.066 4.63 4.50 7.16 0.29 325
SBER'22 5.125% uUsb 29/10/22 100.208 100.594 5.10 5.05 7.86 0.31 362
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 102.387 102.687 2.69 1.94 0.39 0.22 242
EVRAZ'15 8.25% uUsb 10/11/15 109.644 110.366 4.69 4.44 2.67 0.02 431
EVRAZ'17 7.4% usb 24/04/17 102.517 102.899 6.73 6.63 3.81 0.15 621
EVRAZ'18 9.5% usb 24/04/18 111.125 112.082 6.99 6.78 4.37 0.04 632
EVRAZ'18 6.75% uUsb 27/04/18 99.152 100.152 6.94 6.71 4.58 -0.10 626
MeTtannounHsect
METALLOINV'16 6.5% usb 21/07/16 102.500 103.000 5.73 5.57 3.23 0.25 528
HJIMK
NLMK '19 4.95% uUsb 26/09/19 99.507 99.792 5.04 4.99 5.81 0.28 402
AnbsiHC Onn
Alliance '15 9.875% usb 11/03/15 106.421 106.638 6.77 6.67 2.06 648
Anpoca
ALROSA'14 8.875% usb 17/11/14 110.225 110.701 3.42 3.19 1.84 307
ALROSA'20 7.75% uUsb 03/11/20 113.629 114.124 5.59 5.52 6.16 -0.08 444
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 102.328 102.506 2.59 2.17 0.41 -0.05 230
VIMPELC'14 4.362% uUsb 29/06/14 99.778 102.333 4.51 2.85 1.53
VIP FIN'16 6.493% usb 02/02/16 106.290 106.290 4.34 4.34 2.86 -0.06 393
VIMPELC'16 8.25% uUsb 23/05/16 110.738 111.227 4.85 4.71 3.11 -0.36 441
VIMPELC'17 6.255% uUsb 01/03/17 104.400 105.400 5.09 4.83 3.75 0.20 456
VIMPELC'18 9.125% uUsb 30/04/18 116.086 116.574 5.63 5.54 4.44 -0.47 492
VIP FIN'21 7.748% uUsb 02/02/21 110.430 111.430 6.10 5.96 6.17 0.23 495
VIMPELC'22 7.504% uUsb 01/03/22 108.000 108.375 6.35 6.29 6.82 -0.50 504
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 108.069 108.267 2.07 1.97 1.84 -0.01 170
LUKOIL'17 6.356% usb 07/06/17 113.150 114.150 3.20 2.98 3.92 -0.02 257
LUKOIL'19 7.25% uUsb 05/11/19 119.833 120.833 3.95 3.80 5.68 -0.09 291
LUKOIL'20 6.125% uUsb 09/11/20 113.125 113.875 4.17 4.06 6.49 -0.01 296
LUKOIL'22 6.656% uUsb 07/06/22 119.798 120.668 4.12 4.02 7.23 0.11 269
MTC
MTS'20 8.625% uUsb 22/06/20 124.264 124.769 4.76 4.69 5.74 0.05 366
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 106.555 106.710 3.13 3.08 2.92 0.08 269
NOVATEK'21 6.604% uUsb 03/02/21 116.375 116.875 4.21 4.15 6.47 -0.81 299
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 104.808 105.347 2.31 1.52 0.63 -0.06 201
SEVERSTAL'14 9.25% uUsb 19/04/14 108.985 109.985 2.57 1.87 1.32 -0.02 224
SEVERSTAL'16 6.25% uUsb 26/07/16 104.741 105.741 4.82 4.52 3.26 -0.05 435
SEVERSTAL'17 6.7% uUsb 25/10/17 106.206 106.694 5.24 5.13 4.25 0.03 460
Sev Stal '22 5.9% uUsb 17/10/22 97.800 98.800 6.20 6.06 7.54 -0.08 478
TMK
TMK'18 7.75% uUsb 27/01/18 102.012 102.442 7.27 7.17 4.24 0.05 665
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 103.409 103.792 6.84 6.74 3.80 0.43 633
THK-BP
TNK '13 7.5% uUsb 13/03/13 101.780 104.780 1.06 -9.12 0.03
TNK-BP'15 6.25% uUsb 02/02/15 107.218 107.765 2.79 2.54 2.02 0.04 242
TNK-BP'16 7.5% uUsb 18/07/16 115.099 116.031 3.07 2.82 3.20 -0.04 257
TNK-BP'17 6.625% uUsb 20/03/17 112.712 113.783 3.42 3.17 3.80 -0.04 283
TNK-BP'18 7.875% uUsb 13/03/18 120.225 121.026 3.63 3.48 4.45 -0.24 288
TNK-BP'20 7.25% uUsb 02/02/20 119.933 120.969 4.02 3.87 5.75 -0.28 294
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 103.666 104.414 2.59 1.29 0.54 -0.05 230
ALFA BANK'15 8% uUsb 18/03/15 108.112 108.603 4.24 4.03 2.12 0.03 388
ALFA BANK'17 6.3% uUsb 22/02/17 99.367 99.731 6.47 6.37 3.71 0.88 597
ALFA BANK'17 7.875% uUsb 25/09/17 110.274 110.719 5.42 5.32 4.09 0.14 479
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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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3aMm.HauajbpHUKA /lemapraMeHTa

yl'lpaBJI €HHUE IIPpOoAAK

BasnoTHBIEe U py Oy1eBble OO UTALl U U
BasnioTHble U py 611eBble 06T UTALIU T
BasnoTHBIEe U py Oy1eBble OO UTALl U U
BasnioTHble U py 61eBble OGIUTALIU T

AHaJuTHUYECKOe yIpaBJjeHue

MaKpO3KOHOM M Ka

MaKpO3KOHOM HKa /KPEAUTHBINH aHATU3S
KpeauTHBIM aHAT U3

KonuuecTBeHHBIN aHAJU3

Axunuun

Kupunn KonenoBuu
KoncranTusn Ilocnenos

Onus [laGaHnoBa
Makcum Cumarux
Anexcanap Bainkauos
IOnusa ITapmuna

Axnuun
Obauranuun

Bnagumup EBcTudeen
Kupunn Ceiuen
EBrenuii Yepsakos
AMmutpuit Yenparux
EBrenus JlobaueBa

yl'lpaBJI €HHUE€ PBIHKOB JOJITOBOI'o KanmuraJja

Py 61eBble OOIUTaA KA

Jenuc Pyukun
Anppeit ITamkeBuyu
®dapunga AxMertoBa
Mapuna Hukumosa
Bepa ITanoBa
Anekcelr Bacos

kopelovich @zenit.ru

konstantin.pospelov @zenit.ru

j.shabanova@zenit.ru
m.simagin @zenit.ru
a.valkanov @zenit.ru
y.parshina@zenit.ru

research @zenit.ru
firesearch @zenit.ru

v.evstifeev @zenit.ru
k.sychev @zenit.ru
e.cherdakov @zenit.ru
d.chepragin@zenit.ru

eugenia.lobacheva@zenit.ru

ibcm @zenit.ru

d.ruchkin @zenit.ru
a.pashkevich @zenit.ru
f.akhmetova@zenit.ru
m.nikishova@zenit.ru
vera.panova@zenit.ru
a.basov @zenit.ru

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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