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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

OcHoBHBIE cOOBITHA /CTP. 2/ 52 6 MecseE:
BHemrHu# pHIHOK g0Jra /cTp. 3/ gL Asazems  MINMAX
BHemHUH PLIHOK A0JTa
e 3acemanve OPC mnponuio mHO3UTHUBHO [JISi PBIHKOB, HO C HEKOTOPBIMH  UST-i0yidd 150 VW -0.02 139 187
OTOBOPKAMH UST 10-2Y sprd 135 V -1 117 162
o EMBI+Glob. 285 A 1 270 441
JleHeKHO-KpeUTHBII PBIHOK /CTP. 4/ EMBL+ Rus sprd 5o A s w1 s
* YcoBuA PhIHKA OCTAIOTCA HaNpsAKeHHBIMH, Ao nepes 1B pacret Russia’30 yield 277 ¥V =0.02 272 4.2
JleHeKHBII PHIHOK
* Py6Jib BHOBb HEMHOTO YKPEIIHJICSA Libor-3m 031 m 000 031 047
Poccuiickuii 10JTr0oBOM PHIHOK /CTP. 5/ Euribor-3m 019 ¥ 000 019 066
o MosPrime-1m 6.88 A 0.09 6.35 6.89
* EBpo6OHABI: TOUEUHBIH POCT B KOPIIOPATUBHOM CETMEHTe Kopeiera s L[ s023 W 3001 446  1om
* CrHokoiHbIH f1eHb B OD3, B KOPIIOPATUBHOM CEKTOPE HAPACTAeT aKTUBHOCTh Henos. » 115 934 V¥ 265 65 238
NDF RU 3m 63 V 0.0 6 7
KopnoparusHbie coobITHA /CTP. 6/ Bamommnii pentox
¢ Meuen: otTueTHOCTH 32 3K12 He mpenoaHec/ia CIOPIPU30B, KOPOTKHE BBIIMYCKH USP/RUB 30773 ¥ -0.087 30.46  33.26
EUR/RUB 40244 V -0.122 38.97 4173
MOTYT OBITh HHTEPECHBI BHICOKOPUCKOBBIM HHBECTOPAM EUR/USD 1307 W 0005 12 1m
ITepBUYHBIH PHIHOK /cTP. 8/ Kopamma 115 35181 ¥ -0078 3482 3702
DXY Unpekc 79.774 A 0.130 78.85 84.01
d)OHIlOB]:Ie HHIAEKCBI
HpﬂJIO)KeHI/IH RTS 1469.5 A 0.0% 1228 1589
Dow Jones 13034.5 A 0.64% 12101 13610
* Pesysnprarhl TOProB pyo6sieBbiMu obsuranuamu Ha MMBB /cTp. 9/ ax ra5a6 A 026% 5960 ass
» Kaprsl noxogHOCTH Pybs1eBOro phIHKA /CTp. 20/ Nikkei 225 9469 A 0.81% 8296 9469
* Pe3y/bTaThl TOPTOB €BPOOOHAAMHE /CTp. 21/ Shanghai Comp. 20319 ¥ -013% 1960 2390
CBIPBeB]:Ie PBIHKH
¢ KapTbl JOXOTHOCTH PhIHKA €BPOOOHOB /CTp. 24/ Hedyrs Urals 1072 ¥ -0.92% 88 117
Hedrs Brent 108.8 A 0.01% 89 uy
Bosoto 1694.0 Y -0.23% 1553 1790
CRB Index 297.9 A 0.24% 267 321

Hcmounuxk: Reuters, Bloomberg, L[B

EMBI+ Global Sovereign Spread Ilenosbie nuHaexcol ZETBI Junamuka uaaexcos ZETBI
3a 6 MecsIEeB
S—— Muni Corp Corp-10 (crpasa) sHad.  Asagems ~ MIN.  MAX.
3307 113.0 T 19.0
T 18.0 .
320 1 112.5 1 . Price Return
1 6.0 OFZ 1243 V -0.07  107.5 124.4
310 1 120 + 150 Muni 111.0 0.03 109.6 112.4
500 1115 1 T 114.0 Corp 115 0.00 110.7 12.1
T 130 Corp-10 115.5 0.11 115.0 117.1
290 | Lo 1 ﬁf(‘)’ Total Return
) 110.5 1 1 110"0 OFZ 286.2 Y -0.13 2333 286.3
280 1 109.0 Muni 352.1 0.06 327.6 352.1
110.0 1 T 108.0 Corp 350.1 0.08 325.9 352.0
270 1
7 109.5 1 T 107.0 Corp-10 352.0 0.42 3286 352.0
260 1 T 106.0 OGBeM TOpros B cermeHTe (MWIH py6.)
109.0 T T T T T T 105.0
oo a1 6 1o 8 2 30 6 OFZ' 689 87 o 22514
23.1 20.1 4.11 10.11 16.11 22.11 28.11 4.12 OKT o Hod Hod Hod HOA ek Muni 764 469 0 5492
. - - - - . - - Corp 5850 V¥ -477 19 44858
Hcemounuk: JPM Hcemownux: MMBB, Bawk BEHUT Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

I's1aBHBIE HOBOCTU

PbIHOK

Mundpusn PP pazmecrnn narwiernue OP3 cepun 25080 Ha cymmy 19,9 MJIpA py0d. ¢ JOXOJHOCTHIO 6,48% romoBbix. O6beM

CIpoca 10 BepXHel IrpaHHuIle yCTAHOBIEHHOTO ANANa30Ha IOXOJHOCTH paBHsICA 21,2 Mipz py6. /MHTepdaxce/

OAO «<MPCK Ilenrpa u IIpuBo/kbsa» 18 nexa0ps HAYHET pazMelleHne TPeXJIeTHUX ooauranuii cepun b0-01 Ha 4 mipa py6.

/®unam/

3A0 «Mnoreunsbrii areHT HOMOC» maHupyer 19 feKaGpsa pa3MecTHTh UIIOTEYHbIEe OO/IHTraliy KIaccoB «A» U «Bb» oGuum

00bpeMoM 5 MJIpJ pyO. /Punam/

OAO «Meuesr» COKpAIIAET IJIAH MHBECTUIUI Ha 2013 TOJ, BABOE - € 1,2 MJIPJ AOJLI. 10 500-600 MJIH JOJLI., IPU 3TOM 150 MJIH

XOJUI. OyAyT HATIPpaBJEHbI HA MOAAEP:KaHIEe MOIHOCTEMH, a OcTaBIIneca 350-450 MJIH J0JUL. - B HHBECTHPOEKThI./IHTepdakc/

OcHOBHBIE COOBITHUSA: BHE PbIHKA / Ha PbIHKE

Buepa: 12.12.2012 — cpeaa

Crarucruka CIIIA: FOMC Rate
decision, Monthly budget statement,
PPI

* Benmuiara kynmona: BTB 24 (3A0), 5 (1-UID) (8.65%, 323.5 mun py6.), XaHThI-MaHCHUICKIIX
6aHk, 02 (9.25%, 138.3 muH py6.), TB3, B0-01 (6.5%, 64.8 miH py6.), Bomokanaa-®uHaHc, 01
(8.8%, 87.7 mun py6.), FOHuKpenur bank, BO-01 (9%, 224.4 MmiaH py6.), Meues, 02 (7.4%, 184.5
wtH py6.), MockommepuGaHk, 03 (10%, 249.3 MuH py0.)

* Pazmenienue: I'tapHas mopora, 06 (8.2 wun py6.), Unmoreunsrii arent BXK®-1, b (328.7 wun
py6.), Mnoreunsrii arenT B2K®d-1, A (1.1 mipa py6.), TpanckanurainéaHk, 03 (1 mipz pyo.)

* Odepra: Poclopbank, 01 (1 wipz py6.)
 IToramrenue: MMK, BO-02 (10 mipz py6.)

Ceromus: 13.12.2012 — yeTBepr

Cratuctuka CIIIA: Retail sales, PPI,
Initial jobless claims, Continuing claims

* Bermiara kynouna: MTC-Bank (MBPP), 05 (9.5%, 236.8 il py6.), JIykoiit, BO-06 (9.2%, 229.3
mitH py6.), JIykoia, BO-07 (9.2%, 229.3 muH py6.), EBPP, 04 (7.11%, 53.2 MiiH py6.), lemaprameHT
®dunancoB TBepckoii 061acTi, 34006 (12.5%, 93.5 MitH py6.), Bauk Cankr-Ilerepoypr, 5O-04
(8.5%, 127.1 muH py6.), HIIK YpaaBarousaBoa, 01 (9.25%, 138.3 wuH py0.), UyBamusa, 31008
(7.75%, 19.3 muH py6.), MOCKOBCKO€E 0O0JIACTHOE MIIOTEYHOE areHTCTBO, 03 (7.75%, 135.2 MJIH
py6.), Harmonaasubiii 6ank TPACT, 2012-2 (CLN) (11%, 1.9 MJIH Z0JU1.)

 IToramrenue: Jlykoiii, BO-06 (5 vwipp py6.), JIykoivn, BO-07 (5 vipza py6.), HampuoHaasHbIH
6ank TPACT, 2012-2 (CLN) (35 MJIH 0J11.)

3aBTpa: 14.12.2012 — NATHALA

I BAHK
il SEHMT

13.12.2012

* Beriara Kynona: Tardpouadank, 07 (10%, 49.7 miH py6.), BTB, BO-01 (7.6%, 94.7 MiH py6.),
BTB, BO-02 (7.6%, 94.7 muH py6.), BTB, BO-05 (7.6%, 189.5 miH py6.), HK AassHc, 06 (8.85%,
308.9 muH py6.), HaTypuHCcT, BAO, 2012 (CLN) (9.75%, 0.1 MutH nosut.), T-Iliardpopmsr PunaHc,
o1 (13%, 6.4 muH py6.), JUT-Bauk, 04 (11%, 0.6 miH py6.), Ab MHTEPITPOTPECCBAHK , o1
(11%, 27.5 mutH py0.), KpacHomapckuii kpaii, 34002 (6%, 22.4 il py6.), Mockea, 49 (7%, 877.5
wiH py6.), HOMOC-BAHK, 09 (8.75%, 218.1 mutH py6.)

* Odepra: Tpanc®uu-M, 04 (500 miH py6.), Tpanc®uu-M, 05 (500 MuH pyb6.), Tpanc®uu-M, 06
(500 muH py6.), Tpanc®uH-M, 07 (500 MiH py6.), XK® BaHk, 06 (5 miipz py6.)

* IToramenue: Tarpouadank, 07 (1 miapya py6.), Uarypucr, BAO, 2012 (CLN) (20 MIH A0/UL),
KpacHoaapckuii kpaii, 34002 (1.5 mipz py6.)

» Pasamemienune: BTb Kanuran ®unauc, 05 (1 vuipa pyo6.), dxkcneprI'pymnm, BO-01 (600 MiH py6.)




PhIHDK

BHenrHu# PHIHOK A0JITa

Baadumup Eecmugbees
3acepanue OPC npouwio NO3UTUBHO /A PBIHKOB, HO C yeustifecv@zenit.ru

HEKOTOPBIMH OTOBOPKaMHA

Kpusasa US Treasures
3aBepiinBIleecs Buepa 3acefaHue Komurera mo OTKphITBIM pbhiHKaM @OPC CIIA He

em——.. 0 aom —; .0

MIPENoJIHECTIO PHIHKAM CIOPIpU3 — aMmepHuKaHckuil 1B B ouepesHOM pa3 czeas UMEHHO Tak,
Kak Toro oxujanu pbiHKA. OPC 00BsABUIA O pacHIMpeHHH OOBEMOB KOJIMYECTBEHHOTO 1

CMATYEHHS U ¢ HaYasla CJIEAYIOLIETo Tofia IIJIAHUPYeT BBIKYIATh HOJTOCPOYHbIE KasHavuelcKkue
006513aTeIbCTBa TEMIIAMHE 45 MIIPZ, Z0JII. B MECAL[. DTOT pelleHre ObLIO 03KUAAEMbIM, IIOCKOIBKY
B KOHIIe TOZIa 3aBepIlaeTcs IPOrpaMMa «TBHCT», MOAPA3yMeBAIONasA yUIMHEHHE AOPAIUH
noprdens UST ®PC 3a cyer mnpojaku KOPOTKHX OyMar W OJZHOBPEMEHHOH IOKYIIKU
JIOITOCPOYUHBIX. TakuM 06pa3oM, COBOKYIIHBIH e3KeMeCsauHbIN 00beM IIOKYTIOK co cropoHbl OPC,
BKJIIOUAs TPHOGPETEHNE UITOTEYHBIX IIEHHBIX OyMar, B MeCsI COCTaBUT 85 MIIP, LOJLL.

Jos PBIHKOB 3THU HOBOCTHU (938051 OXXuJgaeMbl, IIpU 3TOM OIIPE€AETICHHOE pa3odapOBaHUS

IIpuUHEeCa CyMMa BbIKYIlIa — 45 MJIP/ A0JUJI. — 3TO aHAJIOTUYHO obbeMam TeKyH.Ieﬁ ornepanuu

«TBUCT» B TO Ke BpeMs CJe[yeT yJYUTHIBaTh, YTO «TBUCT» HE SIBJISETCI WHCTPYMEHTOM
MIOJIMTUKH KOJIMYECTBEHHOTO CMATYEHUs B 4rcTOM BHje (He yBenuunan Gamanc ®PC), torma  Hemownux: Reuters
kak BoIKyll UST c 2013 . no cytu sBisercsa HOBbIM payHaoM QE. ITomumo atoro, gna ®PC

N N Cuapaast EMBI+ (Poccus, Bpazwians)
MPO/IOJIKAET CTPEMHUTHCS K YBEJIMUYEHHIO [IPO3PAYHOCTH CBOUX jeiictBuil. K mpeabiayum

WHULMATHBAM IyOJIMKOBATh JOJITOCPOYHBIE IIPOTHO3BI IO 6a30BOH IPOIIEHTHOW CTaBKU CO 15 Gt st S .
cTOpoHBI Bcex uwieHOoB Kommurera, BepHanke Buepa 706aBUI HOBble OpUEHTHPHI. «CTparerus 350
BBIXOZIa», TI0/IPa3yMeBaIONas MOCTENIEHHYI0 OTMEHY CBepXKOM(OPTHBIX MOHETAPHBIX YCJIOBUH, 320

OyzneT oOCy>KIaThcsA B TOM CJIydae, €CIM YPOBEHb 0€3pabOTHIBI OIyCTUTCSA B IEPCIIEKTHBE 1-2
J1eT 110 6.5%, a uHIIALMS He MpeBbIcUuT 2.5%. Josarocpounstit opuenTup ®PC no 6e3paboruie
ocraercs B AuanasoHe 5.2-6.0%.

VuuTeiBasg 0XHAaeMOCTh ucxoza 3acemaHusa PPC, peakius DPBIHKOB MOXKET OKa3aThCA  o00
HEUTPAJIbHOM, IIOCKOJIBKY HMEHHO paclIipeHue OObEeMOB KOJIMYECTBEHHBIX CTHMYJIOB
«OTMEHWJIO» 2-3 HeZIeJIM Ha3a/i NOHMKATEJIbHYI0 KOPPEKINIO B PUCKOBAHHBIX aKTHBAX U YK€

170

140
ObL1a 3aJI0)KeHa B TEKyIllMe KOTHPOBKU. Terepp BHUMaHNE UHBECTOPOB BHOBb IEPEKIIOUUTCSA 1o

Ha Xof meperoBopoB no Gomxery CIIA, mOCKOIBKY B CiIydae IIpoBaja 37i€Chb, 0OBABIEHHBIE 2210 281 311 91 1511 211 2711 312
Mepbl ®PPC ABHO He CMOTYT TIOMOYb SKOHOMHUKE. Hemounux: Bloomberg

Cuapag Poccusa-30 / UST-10Y

Pornn 40/USTI cxp (np. wrana), 6.1 Porons 4o (s, wrana), %

ST10 (rn ), %
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Hcmounux: Reuters

Cupag LIBOR-3M / UST-3M
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Hcemounux: Reuters
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PIHOK

Yce10BUA PHIHKA OCTAIOTCSA HATIPAKEHHBIMH, A0 T epex 11 pacrer

VeoBUA  JIOKAZIBHOTO JI€HEKHO-KPEJUTHOTO DbIHKA HEMHOTO YXYALIMINCH, YPOBEHb
KPATKOCPOUHBIX IPOLEHTHBIX CTABOK IIOJHAJCA B CpeJHEM Ha 10-15 OI U AEPXKUTCS BOIU3H
JIOKaJIbHBIX MakcuMyMoB. KpenuTsl oBepHa#iT Ha peiHKe MBK 00XOAuMINCh B CpEIHEM IION
6.50% TOZIOBBIX, 1-AHEBHOE MEXKAWIEPCKOE pemo ¢ obauranusiMmu — mox 6.40% romoseix. Ha
aykiuoHax mpamoro perno ¢ IIB P® 6aHkaM yZianoch NPHBJIEYb HA 1 ZIEHb BeCh 3asBJIEHHBII
06beM - 549 MJIPA pyO. MPOTUB 396 MiIpA pyO. HakaHyHe CerofHsA yTpOM CyMMa CPEACTB Ha
KopcyeTax U Jienno3urax 6ankos B IIB P® coxparuiack Ha 4.5 MIpJ pyod. 10 936.9 Mipz pyo6.

CocrosiHUe pBIHKA OCTaeTcs JI0BOJIBHO aMopdHBIM. [IpomeHTHBIE CTaBKH €1a00 pearupyioT
Ha IONOJIHEeHKe py0IeBOH JIMKBUAHOCTH, IIOCKOIBKY OHO BBI3BAHO POCTOM CIIpoca Ha pero ¢ 1B
PO. Buepa cOBOKymHasi 33/{0JI?KEHHOCTh OaHKOB 1m0 peno mepex LI PO yseanumnack ¢ 1.66
TpsH py6. 70 1.85 TpsiH py6. Mbl oxxumaemM coxpaHenust craBok MBK BOIM3H TEKYIIUX OTMETOK
JI0 KOHIIA TeKyIlleH HeZlesu.

PyGJib BHOBb HEMHOTO YKPEIHJICS

CoxpaHeHre TO3UTUBHBIX Haziex/ Ha 3acemanue ®PC mo3Boswio py6s0 Buepa HEMHOTO
YKDENUTHCSA, MOCKOJIbKY JaBJeHNE HA aMEPUKAHCKYIO BAJIIOTY IMPHUBEIO K HEGOJBIIOMY POCTY
KOTHpOBOK Hedru. Ilo mroram aHsA Kypc OUBAJIIOTHOH KOP3UHBI CHUBWICA Ha 8 KOIL
BEPHYBIIIKCh HA YPOBEHDb 3aKPHITHUS MMOHEAETbHIKA — 34.78 py0. B mepuoz poccuiickoit ceccuu
KOTUPOBKHU HedTH Brent momopoxanu co 108 m0JUL. 0 109.20 A0JI. 3a 6app., YTO ABHIOCH
KJIIOUEBBIM (aKTOPOM TIOAIEPKKHU PyOsiss. Mbl 0XHIaeM IIPOJOKEHHS KOHCOIUAAUY PyOIIs B
[uanasoHe 34.50-35.00 pyo.

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

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

A Ha cueTa KOMGAHKOB, yIJIaTa HAJIOTOB WISIRD, i,
MIpA pyG.

TlonenenpHUK 377

Bropauk Ayknuon KaznaueiicrBa 7 HeZleJIb, 70 MIIPZ, Py0., OT 6.5% TOfOBBIX 396

Cpena Ayxion 093 O®3 26209, 10 JieT, 30 MIPJ PyO. 549
Bosspar B Go/pxeT 71 MJIPZ, PYO.

Yersepr Ayknuon Kaznaueiicrsa 6 HeZeIb, 42 MIPZ PY0., OT 6.5% FOAOBBIX

Iarauma Bosspar B Grozxer 49 MIIpA pyo.

Hcmounuxk: 116 PO, Mungun, ®ond 2KKX
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PIHOK
Baadumup Eecmugbees
v.evstifeev@zenit.ru
CraBxku MBK
— Mosprime - 1M (npas. mam), % —\{ 03 Prime - overnight (s, uxam), %
7.0% 7 r 8.00%
6.8% |
6.5% 1 7.75%
6.3% 1 b ~.50%
6.1% 1 7:50%
5.9% 1 [ 7.25%
5.7% 1 L
5.5% 1 7.00%
5.3% 1 [ 6.75%
51% 1 L
4.9% 1 6.50%
4.7% 1 F 6.25%
4.5%
4.3% r 6.00%
4.1% A L
3.9% 1 5.75%
3.7% - 5.50%

2310 30.1 6.1 1311 2041 2711 4.12

Hcmounux: Reuters, L[b

Kpusaa NDF

6.5

55

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

Hcemounux: Reuters



EsxenHeBHBINA 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues

EBpPOGOHABI: TOUEUHBIA POCT B KOPIIOPATHBHOM CErMEHTe k.sychev@zenit.ru

. CyBepeHHBbIe EBPOOOIUTaAIINI
Poccuiickue eBpOGOH/IBI CZEP’KAaHHO OTpPearHpoBaid Ha HOBble penieHus OPC, B uenom
5.00

KONUPYs TPaeKTOPHI0O BTOpHUKA. CyBepeHHble BBIMYCKU 3aBEPINMJIM JIeHb HYJIEBBIMH  , .

U3MEHEeHUsAMH, coKpamas cupeabl co cropoHsl UST. KopropaTWBHBIH CeKTOp B OCHOBHOM 450
425

TOProBajicsi B POCT, a IleHBl B CPeJJHEM II0 PBHIHKYy NpHOaBMIM B palioHe 20 6m. Hemmoxolt ,g RUSSIA42
pe3yJIbTaT IoKasajia IPUMEPHO MOJIOBHHA BHIIIYCKOB FOCOAHKOB, IPHOABUBIIIAs B IIeHaX /10 50 61, :;g

cpemy YaCTHBIX KOMIIAaHHH HeIutoxo ToproBaicsi EVRAZ18 (+30 6m), BBIIYCK AJIDOCEI 35

ALRSRU’20 (+30 6m), cxoxkuii pesysbrar mokasan Bolmyck CeBepcrasiu CHMFRU22 (+40 6m), 2‘7’(5) RUSSIAS0 RUSSIA22
JlaJIbHYE BBITycKH Boimnenkoma VIP'18, VIP’21, VIP’22 nmpubaBuiu B IieHax HOpsAKa 50 611. 250 RUSSIAZ0
225
2.00
175 RRSSHAFS

Cnoxkoiinblii eHb B O®3, B KOPIIOPAaTUBHOM CEKTOP€E HapacTraer 50 — Lo
4 6 8 10 12 14 16 18 20

o
N

AKTHUBHOCTbH

Hcemounuxk: Reuters

Kpusasa O®3
7.75

JIoKaNbHBIN PHIHOK II0 MEPKaM IOCJIEHUX HeNeIb NPOBeJ CHOKOHHBINA ZeHb. KOTHpOBKH
WHEPIOHHO pociy; Ha KpuBoi O®3 cpenHHUil pocT LieH BIOJIHE YKIaAbIBAICA B 10 Om, a
JIaJIbHEMY BBIIYCKY 26207 BHOBb He y/JaJI0Ch 3aKPENUTHCS BbIIIE OTMETKH 112%. MUHGUH IIpoBes
PpacUIMpeHHBIH ayKIHOH, IPE/IJIOKUB HHBECTOPaM 50 (20+30) MiIp/ py0. IATH- U IECATUWIETHUX  7.50
BBIITYCKOB, ¢ HeOOoJIbIIoH (5-10 6m) mpemuel K PHIHKY IO JeCATHJIeTHel Oymare, U HECKOJNBKO ;.5
COKpATHUB, TaKUM 00pa3oM, AIOpAlMio MOcIe ¢1aboro Crmpoca Ha pasMeIleHHH HeelbHOM
JIAaBHOCTU. PasMeleHus IPOIIIN YCIENIHO: JUIMHHBIN BBIIYCK B PaMKaX 3asgBJIE€HHOIO AHANa30Ha

7.00

OBLI IEepero/ICcaH B 2 pa3a, HA BTOPHYKE K KOHILy JHA KOTHPOBKH CTOSUIM Ha 10 Om Bbime 675

YPOBHEH ayKITHOHA. AKTUBHOCTh B KOPIIOPAaTHBHOM CEKTOPE IO/IPOC/Ia, TO-TIPeXKHEMY MOKYAId g5y
soimycku OCK, Pocuedru, HoBataka, Herioxo aeHp nposenu 6ymaru BB 9, BAB 19, PCXB 15,
MTC 8.

e BYEPA
Henento Hasap
MecsL, Hasagn
6.00 - T T T T T T T T T T |
0O 1 2 3 4 5 6 7 8 9 10 11

Hcemounux: Reuters, pacuemut banka SEHUT
JoxoaHocru KpuBoit O®3 B
TOYKE 5 JeT

7.90 YTMO®3 5Y
7.80 max 7.7 — MA 10 aHeit
{ ]

6.70 6.6
°
min 6.62

121

T T
- I
— —
N ©

o

1409
2109
2809
0510
1210
1910
2610
09117
2311
30111
07

—

Hcemounux: Reuters, paciemuvt banka BEHUT

Copajg nHAEKCa KOPII.
oGuranuit MMBB k kpuBoit
oD3

270 Cnpaa MICEX CBI k kpusor O®3 (6m)

260 — MA 10 gHen (6n)

250 max 242
240 ©
230 1
220
210
200
190
180
170
160
150

® min 157

6 10 1
0211 1

o
—
o
-

Hcemounuk: MMBB, Bawk BEHUT
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EsxenHeBHBIN 0030

PbIHOK

KopmoparuBHbIE COOBITHUS

Meues: oTuerHOcTh 3a 3Ki12 He mpenmoaHecaa CHOPHPU3O0B,
KOPOTKHE BBIIMYCKH MOTYT OBITh HHTEPECHBI BHICOKOPHUCKOBBIM
HUHBECTOpam

Buepa Meuen (—/B2/-) omy6iukoBan ¢GpuHAHCOBYIO OTYeTHOCTH 3a 3K12 m 9M12 B mesom.
ITocsie 0TKpOBEHHO NPOBaIbHOTO 2K12 pedynbraTel 3K12 BRIIIAAAT 4yTh jy4ire. B 3K12 komnanusa
HapacTwia CcBOOOIHBIN JIeHEXXHBIH IIOTOK M BepHYJach B IIOJIOKUTEJBHYIO 30HY Ha YPOBHE
OIlepallMOHHON INpPHOBLIM, B OCHOBHOM, 3a CUET pOCTa Map>KU B JIOOBIBAIOIEM CEerMeHTe U
3HAUYNUTEIBHOTO COKPAIIEHUs BEJIMYMHBI OIEPAIIMOHHOTO YOBITKA — B MeTaUIypruveckoM. B
OCTaJIBHOM, pe3ysbTaThl 3K12 He NpUBHECIN HO3UTHUBHBIX M3MEHEHUU B JMHAMUKY OCHOBHBIX
¢uHaHCOBBIX TOKa3zaTeseld KoMmaHuH. IIo uroram 9M12 TeMmbl HaJieHHSA BBIpYIKH Meuesa
YCKOPHJINCH /10 -9% r/T (3a 1I112 BrIpyuka cHu3miach Ha 5.8% r/r), a EBITDA coxparunace Ha 34%
r/r (3a 1112 — Ha 28 1/r), YTO ABWIOCH CJIEJCTBHEM COXPAHEHHUs HEDOJIATOMPHUATHON 1€HOBOM
KOHBIOHKTYPBI KaK Ha MeTaJUIyprHYecKoe ChIpbe, TaK U TOTOBYIO HpPOAYKIHI0. Tak, BBIpyYKa
nmobeBatoriero cermenta Meuesna 3a 9M12 cokparwiachk Ha 15.8% r/r (EBITDA — Ha 32.6% /1),
Mertayutyprudyeckoro — Ha 6.5% r/r (EBITDA — Ha 41.8% r/r), HECMOTpsI Ha TO, YTO KOMIIAHUH
yAAJIOCh 3aMETHO HapacTUTh 00beM OTIPY30K Ha JOCTATOYHO cyaboM pbiHKe. Hanpumep, 06beMbl
OTTPY3KH JKeJIe30PY/IHOTO KOHIleHTpaTa 3a 9M12 BBIPpOCIM B 1.5 pa3za IO CpPaBHEHHIO C
TpeAbIAYIAM ToioM (710 2.95 MuIH. ToHH), PCI-yriieit — Ha 41.7% /T (0 1.7 MJIH. TOHH), COPTOBOTO
npokaTta — Ha 6.2% r/r (70 3.1 MJIH. TOHH), TOBApPHOU 3aroTOBKU — HA 13.2% r/T (7O 1.95 MJIH.
TOHH).

B 3Ki12 curyanus c [0JroBOW HArpy3kod Medesa IPOROJDKWIA YXY/IIATBCS: HA KOHEI]
kBapTasia otHoureHue Yucroro mosira (Bkiaroudast obs3artesnbcTBa mo ju3uHry) k EBITDA LTM
BBIPOCJIO 10 5.4X (IIPOTHB 4.4X Ha KoHen 1I112), uTo 6bLI0 06YCIOBIEHO, B OCHOBHOM, JJOCTATOYHO
cubHBIM cokpainenueM EBITDA komnanuu B 3K12 Ha ¢poHEe MUHUMAaIBHOTO POCTa YKUCTOT'O JIOJITa
KB/KB (+4.6%). IonroBas Harpyska 0e3 ydera JIM3UHIOBBIX 00s3aTesbcTB Ha KoHel 3Ki12
cocraBuia 5.2x B TepmuHax Y. Joar/EBITDA LTM, 4to yKe JOCTATOUHO OJIM3KO K BEPXHEMY
Ipejiesly, yCTaHOBJIEHHOMY JIOJITOBBIMU KOBEHAHTAMHU Ha YPOBHE 5.5X Ha KoHell 2012 I. Hackosibko
Mbl IIOHUMaeM, ceidyac Meuesn NpOJO/DKAeT IIEPEroBOPhI C KpeiUTOpaMH 00 OuyepesHOM
CMATYEHHUH J0JITOBBIX KOBEHAHT, TU00 O BBEJICHUH KOBEHAHTHBIX KaHUKYJ 1o npumepy PYCAJIa,
YTO MOJKeT ObITh BeChMa KCTaTH, YUUTHIBAsI, YTO BEPOSATHOCTD ITPOOOS KOBEHAHT I10 UTOTaM ro/ia, Ha
HaIlI B3IJIA, IOCTATOYHO BEJIUKA. B I0JI1B3y 5TOTO ClieHAPHs TOBOPAT KaK OXKUAHUS TOTO, YTO POCT
IleH Ha MeTaJUIypruyecKoe ChIpbe HayHeTcs He paHee Hayasa 2013 T., Tak U nociuenanue M&A-
cresnku Meyesa (oKyInka akTUBOB I'pynnibl DcTap U rocrnakera rnopra « BaHuHo»).

B xavecTBe IO3UTHBHOIO MOMEHTA MOXKHO OTMETUTb, OXKAJIYH, JIUIIh OTCYTCTBHE Y KOMIAHUH
po6JieM ¢ yAJIMHEHHEM JI0PAIUX I0JITOBOTO MOPTQesis: Ha NMPOTsKeHUN Beero 4K12 xommanus
aKTHBHO IIO/ATOTABJIMBAJIA TOYBY /Ul pepHAHCHPOBAHUA JOJITra, JOTOBOPUBIIUCH B OKTAOpE CO
Cbepb6aHKOM 00 OTKPBITHM 5-JIETHUX KPEAWTHBIX JIMHUN Ha 24 MpA. pyb., B HosiOpe BTB
MIPOJIOHTUPOBAJ KPeAUT Ha 13 MJIPA. Py0. 0 CepeAMHBI 2013 TI., a B Havase jekabpe Meuen
CHayajia MPUBJIEK HOBBIA CHUHAWIMPOBAHHBIN KPEIUT 2.7 MJIPA. A0/UL (IIOKPHIBAET BECh 00hEM
JI0JIra K IOTAIIEHUIO B 2013 T.), 3aTEM JIOTOBOPUJICA O PECTPYKTYPU3AIUH 003aTeIbCTB Ha 1 MJIPA.
JI0JUL., OTJIOKMB Hayaslo IIOTAIlleHUs Tesa JAojara Ha 1 roa. OTMETUM TakKe, YTO OCHOBHBIE
Kkpeautopsl Meuesna, Oyydy HO-IPeKHEMY TOTOBBI IIPEJOCTABJIATh €My 3HAYUTEJIbHbIE 00BEMBI
3aeMHBIX CPE/ICTB, HECMOTPS Ha IOCJIeZI0BATEIbHOE YXy/IlleHne (PUHAHCOBBIX PE3yJIbTaTOB M POCT
JIOJITOBOM HArpy3KH, BMeCTe C TeM IIPOBEJIH IIePEOIeHKY KPEAUTHOro IpodmiIsd KOMIIAHUU: TaK,
CTaBKa I10 IIPOJIOHTHPOBAHHOMY KOPOTKOMY pyOsieBoMy Kpenuty BTE Gbuia yBesnnueHa MOYTH B 2
paza — ¢ 6.5 710 11.88% ro/10BbIX.

Meuyesl [OCTATOYHO LIMPOKO IPEACTaBJIeH Ha py0JIeBOM DbIHKE, IPH 3TOM OTHOCHTEIHHO
JIMKBU/IHBI OyMaru KOMIAHUM Ha OJIM)KHEM ydacTKe KPHUBOU C JIOpaliyieidl OKOJIO 1 ToZia U HUXKe,
TOPIYIOIIMECS CO CIP3JOM 900-1000 6m Kk O®3, uTo OTpaskaer BBHICOKHME pucKd Meuena u
HEOIIpe/IeJIEHHOCTh B OTHOLIEHWM II€PCHEKTHB YJIy4IIEeHUs ero KpeJUTHBIX MeTpuk. KopoTkue
BhIIyckH Meuesia MOTyT OBITh HHTEPECHBI, B IIEPBYIO OYE€PEZb, CIEKYJIATUBHO HACTPOEHHBIM
WHBECTOPaM C BBICOKOH TOJIEPAHTHOCTBIO K PHCKY, 3/1€Chb B KaueCcTBEe aJIbTEPHATUBHOM MOKYIKH
MOKHO OTMETUTH Oosiee ukBUAHBIH 60HJ PYCAJIa (NR) — PYCAJI Bparck 07 (+762 6n k O®3;
YTP 13.77/D 1.16 r.). Tem xe uHBecTOpaM, KTO HE TOTOB HECTH BBICOKME PHCKH Meuesa, MbI HO-
MpeKHEMY peKoMeH/AyeM oOpatuTh BHMMaHue Ha Oymaru EBpaza (B+/-/-), Topryouiuecs co
cpeqHuM cop3goM 320 6m k O®3 u  mpejiaramoiiie HAUOOJBIIYI0 JAOXOJHOCTH CPEAr
KaveCTBEHHBIX KOMIIAHUH MeTasUTypru4ecKoro CeKTopa.
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Eszenuil Yepdakoe
e.cherdakov@zenit.ru

DUHAHCOBBIE IOKA3ATE N
Meuesia mo US GAAP 3a gM12

MIH. gonn.

Bbipyuka

EBITDA*

OnepauuoHHbi i (y6bI TOK)/Mpubbinb
Yucras npubbine

9M12

8751
1224

(30)
(543)

9M11

9617
1857
1454

580

%%

-9.0%

-34.1%

PenTabe nbHocTb no EBITDA
OnepauuoHHas peHTabenbHoCTb

Yucras pentabenbHoCTb

14.0%

19.3%
15.1%
6.0%

-5.3nn

Onepau. AeH.noTok ao nam. OK
Yucr. uHBecT. B 060poTH. Kan. (OK)
YncT bilk OnepaumoH. AeH. MoTok

CBoGoAHbI AEHEXHBIA NOTOK

672

(435)

1107
260

1224
1272
(48)
(1441)

-45.1%

MIH. gonn.

AxTuBbI

8 m.y. 0eHexHble cpedcmea
Donr**

donis kpamKkocpo4Ho2o donea
Yuer i gonr

Kanutan

CAPEX

CAPEX+M&A
CAPEX/EBITDA
(CAPEX+M&A)/EBITDA

9M12

18876
582
10156
24.8%
9574
4717
847
896
0.7x
0.7x

2011

19 306
643
9869
27.9%
9226
5365
1830
1905
0.8x
0.8x

%%
-2.2%
-9.5%

2.9%

-3.1nn

3.8%

-12.1%

Lonr/EBITDA LTM

Y. Oonr/EBITDA LTM
EBITDAM poueHT Hble nnaTexu
Ponr/Kamtan

5.8x
5.4x
2.8x
2.2x

4.1x
3.9x
4.3x
1.8x

*

Ha
00x00 bI ulunu pacxodb!

** giiovas o no

Hcemounuk: /lannvie Komnanuu,

pacuemvt bank BEHUT

y nusuHey

OnepanyoHHbIE Pe3yJIbTaThI
Meuesa o uroram 9M12

ThIC. TOHH

MpoussoacTeo
Yrone
Yyryn
Cranb

9M12

20794
3107
5101

9M11

19813
2672
4501

%%

5.0%
16.3%
13.3%

Mpogaxu cbipbA BHe W. NoKynaTensm
XKenesopyaHblit KOHLEHTPaAT
KoHueHTpaT Kokcylowerocst yrmst
AHTpaunThb!

YmuPCl
OHepreT nyeckue yrnm
Koke

0O6LyMe Npoaaxu MeTannonpoaykyumu®
CoprToBoit npokaT
TNucToBoi npokat
ToBapHas 3aroToBka
MeTuasl 1 cBapHasi cetka
TTOKOBKY ¥ LUTaMNOBKM

2951
7079
1691
1703
3370

804

3107
534
1950
737
122

1967
7034
1458
1202
3897

859

2925
512
1723
722
133

49.8%

0.6%
16.0%
41.7%

-13.5%

-6.4%

6.2%
4.3%
13.2%
2.1%
-8.3%

* exroqas np

Hcemounuk: /lannvie Komnanuu,

pacuemvt bank BEHUT



EsxenHeBHBIN 0030

ITepBUYHBIN PHIHOK
B Pei S&PIMIF  Nom6 5 O61beM amuccuum, OpueHmp 3akpbime Hara Amopm3zauums/ Od epta/
binyck ENTUHT, om6apa U MITH. pPY6. YTP/YTM KHUTU pasmeLEHUA Oopauus MoraweHune
O'Ken, 02 -/-1B+ na 3000 10.25-10.51 13.12.2012 18.12.2012 HeT / 2.68T. 3r./5ner
MPCK UeHtpa u Mpueonkbs, BO-01 -/Ba2/- na 4000 9.41-9.94 14.12.2012 18.12.2012 HeT /2.68T. HeT /3T.
NeHCneyCMY, 02 B/-/ - na 5000 13.10-13.65 14.12.2012 18.12.2012 nal/3.18r. HeT /5 net
BHewunpom6aHk, 02 B/B2/- aa 1500 11.04-11.56 14.12.2012 19.12.2012 HeT /0.5T. 0.5r./5ner
BaHk OTkpbITHe, 01 B/-/B na 3000 10.78-11.30 14.12.2012 19.12.2012 HeT /1T ir./5net
TarcoHabark, BO-03 (BTOpU4HOE) -/B3/- aa 2000 12.60-13.22 18.12.2012 19.12.2012 HeT /0.92T. ir./2r.
ATIK, BO-01 -/-1B- na 3000 12.01-12.55 19.12.2012 21.12.2012 HeT /1r. ir./3r.
TpaHcHed Tb, BO-01 BBB/Baal/- aa 17 000 7.85-8.16 18.12.2012 24.12.2012 HeT /1.89T. 2r./3r.
TpaHcHedpTb, BO-02 BBB/Baal/- na 17 000 7.85-8.16 18.12.2012 24.12.2012 Het /1.89T. 2r./3r.
KB BocTouHbl Qkcnpecc, BO-10 -/B1/- aa 3000 12.36-12.89 19.12.2012 25.12.2012 HeT / 1.83T. 2r./3r.
Life Consumer Finance B.V., ABS BBB/-/- na 3200 9.58-10.65 13.12.2012 XX.12.2012 na/215r. HeT /4r.
UenoyHuk: Interfax, Bloomberg, Cbonds
B Pei S&PIMIF  Nom6 5 0O6bem amuccum, Bid cover/ OpueHmp dakmueckan Dara Amopm3auums/
binyck ENTUHT, om6apa U MITH. pPY6. Pazmely o6em YTP/YTM YTP/YTM pasmeLpHUAa Owopauus
MpaBoypmuiickoe, 01 NR HeT 3000 H/n / 100% 9.20 9.20 11.12.2012 HeT / 2.68T.
LenbTtaKpegur, 09-UM -/Baal/- na 5000 1.7 /100% 9.20-9.46 9.36 11.12.2012 HeT / 2.68T.
MKB, 11 B+/B1/BB- na 3000 1.7/ 100% 12.63-13.69 12.63 11.12.2012 HeT /4.11T.
ArpoKomnnekc, 5O-01 NR HeT 1000 H/a / 100% KoHkypc 10.00 10.12.2012 Het /1.
HIMK, 08 BBB- / Baa3/ BBB- na 10 000 2.0/100% 8.84-8.99 8.58 07.12.2012 HeT /2.71T.
[asnpom HedpTb, 12 BBB- /Baa3/ - aAa 10 000 3.7/ 100% 8.78-8.99 8.68 05.12.2012 Her /4.17T.
ANXKK, 24 BBB/Baal/- na 6 000 2.8/100% 8.69-8.90 843 05.12.2012 nal264r.
no6akc, BO-07 BB/-/BB Aa 5000 1.0/100% 9.15-9.36 9.20 04.12.2012 Het /1.
MMK, 18 - /Ba3/BB+ na 5000 2.1/100% 9.10-9.36 8.89 04.12.2012 HeT /2.70T.
PocroccTpax, 02 (BTOpU4HOE) NR HeT 3500 H/Aa / 100% 10.76-11.06 HO 04.12.2012 Het /1.
HwxkHe-JleHck oe-UHBecT, 04 NR HeT 1200 H/p / 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.
OTalp-PuHaHe, BO-10 NR HeT 1500 H/p / 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.
EBponnaH, 03 -/-1BB- aa 3500 1.5/100% 11.57-12.10 11.57 06.11.2012 HeT /1.84rT.
PycduHaHe Bank, BO-03 - / Baa3/BBB+ na 4000 1.1/100% 9.73-10.25 10.25 02.11.2012 HeT /1.86T.
AITPOCA, BO-01 BB- / Ba3/BB- na 5000 H/a, / 100% 8.93-9.26 9.15 02.11.2012 HeT /2.66T.
140 yTPIYTM, (%)
135
TarcoHa6axk, 5O-03 (BTOpu4HOE) JlenCreuCMY, 02
130
I BocTouHbI Qkcnpece, BO-10
125
AT3K, BO-01
12.0
BHewunpom6aHk, 02
115
BaHk OTkpbiTue, 01
11.0
10.5 'K ot
Life Consumer Finance B.V. ABS I O'Keit, 02
10.0
9.5
9.0
85
TpaHcHed T, 5O-01,02
80 [ T ed
75
70 oo
6.5
60 PRI Owopauna
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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 23/01/13 100.13 100.15 100.13 -0.02 23 109 888 6.01 0.12 150 000
O®d3 25078 06/02/13 100.11 100.12 100.12 -0.01 39 606 915 5.91 0.15 100 000
O®d3 25065 27/03/13 101.65 101.75 101.70 -0.05 4 22 500 6.12 0.28 46 000
O®d3 26200 17/07/13 100.10 100.15 0.03 6 6 000 5.97 0.58 6 50 000
O®d3 26201 16/10/13 100.38 100.45 100.35 -0.07 1 100 6.26 0.82 24 21 47 000
O®d3 25076 13/03/14 101.08 101.17 101.16 0.01 24 182 884 6.20 1.20 5 24 155 000
O®d3 25068 20/08/14 109.10 109.25 109.17 0.02 9 62 916 6.28 1.53 5 40 45 000
O®d3 26202 17/12/14 109.10 109.50 109.40 0.15 5 11 286 6.34 1.80 6 52 40 000
O®d3 25071 26/11/14 103.34 103.55 104.99 1.64 16 46 799 5.45 1.84 80 000
O®d3 25079 03/06/15 101.60 101.75 101.60 -0.00 6 5544 6.39 2.31 3 63 150 000
O®d3 25075 15/07/15 100.05 101.60 101.51 0.16 6 19 631 6.33 2.35 57 150 000
O®d3 25077 20/01/16 103.00 103.10 103.00 0.32 18 148 333 6.37 2.76 64 150 000
O®d3 46017 03/08/16 99.30 99.65 99.55 0.10 6 112 400 6.63 2.85 20 90 80 000
O®d3 26203 03/08/16 101.00 101.98 101.50 -0.20 2 2 6.53 3.21 6 81 150 000
O®d3 48001 31/10/18 90.00 99.00 6.91 3.51 41 119 24 000
O®d3 46019 20/03/19 7.59 3.41 110 187 26 000
O®d3 25080 19/04/17 103.69 103.90 103.80 11 5011 6.49 3.78 77 150 000
O®d3 26206 14/06/17 103.69 103.90 103.80 0.05 10 24 062 6.52 3.80 80 150 000
Od3 26204 15/03/18 104.70 104.90 104.80 0.05 11 31635 6.51 4.39 77 150 000
O®d3 46021 08/08/18 94.40 95.00 94.40 -1.95 6 11 6.76 4.44 18 102 107 000
O®d3 46014 29/08/18 101.50 105.85 6.73 4.56 14 99 62 000
O®d3 26208 27/02/19 105.24 105.45 105.40 0.15 7 18 275 6.53 5.02 77 150 000
O®d3 46005 09/01/19 8.04 5.50 139 222 27 000
O®d3 46018 24/11/21 98.50 98.70 98.70 0.10 10 80204 7.04 6.24 35 114 133 000
O®d3 26205 14/04/21 106.50 106.60 106.50 0.05 6 30 021 6.68 6.34 77 150 000
O®d3 26209 20/07/22 106.35 106.55 106.50 0.25 9 91434 6.78 6.90 6 80 150 000
O®d3 46022 19/07/23 91.70 97.71 7.14 7.35 40 111 45 000
O®d3 26207 03/02/27 111.80 112.00 111.90 0.10 21 335361 6.94 8.78 14 72 150 000
O®d3 46020 06/02/36 95.00 96.75 95.00 0.50 8 9500 7.49 11.18 61 96 135 000
O®d3 46012 05/09/29 6.55 11.10 3 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 99.01 100.99 7.10 0.61 117 98 15 000
HJIIMK
HIIMK BO6 05/03/13 100.05 100.30 7.58 0.23 135 10 000
HIIMK BO2 19/06/13 17/12/14 100.50 100.58 100.50 -0.08 1 9000 7.89 0.50 173 5 000
HIIMK BO3 19/06/13 17/12/14 100.50 100.53 100.50 -0.02 2 4000 7.89 0.50 173 5 000
HIIMK BO4 08/09/14 07/09/15 99.00 8.21 1.62 196 235 5 000
HITIMK BO7 11/11/14 101.25 101.50 101.40 0.10 3 12 930 8.31 1.79 203 248 10 000
HIIMK 7/d 16/03/15 05/09/22 100.35 100.50 100.45 0.20 1 1 8.44 2.06 211 266 5 000
MMK
MMK BO5 04/04/13 99.92 100.02 7.81 0.31 161 8 000
MMK BO8 15/08/13 12/02/15 100.05 1 1 8.25 0.65 230 215 5 000
MMK BO4 27/02/14 99.05 99.70 99.20 0.15 1 15 000 8.52 1.16 238 255 5 000
MMK BO6 10/07/14 84.00 98.00 8.98 1.47 276 308 5 000
MMK BO7 22/07/14 96.00 98.12 0.17 1 1 8.70 1.50 248 281 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.36 100.40 100.44 1 1 7.24 0.18 98 10 000
CescTtans BO4 15/02/13 100.00 100.38 100.44 1 47 7.24 0.18 98 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.21 100.24 100.21 0.03 4 48 001 8.08 0.52 221 193 8 000
Anpoca 22 28/06/13 23/06/15 99.95 100.25 100.15 -0.08 4 10 045 8.20 0.53 232 205 8 000
Anpoca 23 18/06/15 100.60 100.90 100.60 -0.10 2 1201 8.97 2.24 262 320 7 000
Anpoca 20 23/06/15 100.89 100.90 100.90 -0.05 1 1 8.83 2.25 247 306 3 000
Anpoca BO1 30/10/15 100.55 100.65 100.65 0.10 1 1 8.87 2.55 247 312 5 000
Anpoca BO2 30/10/15 100.55 100.70 100.50 9 17 653 8.93 2.55 253 318 5 000
EBpa3
EBpas 1/ 22/03/13 13/03/20 100.13 100.44 100.13 -0.02 6 35150 8.86 0.27 265 10 000
EBpas 3/ 22/03/13 13/03/20 100.13 100.27 100.15 -0.14 1 14 000 8.78 0.27 257 5 000
CubmeTtunBect 1/ 16/10/14 10/10/19 107.35 107.55 107.60 3 319 9.12 1.67 286 327 10 000
CubmeTtunBecT 2/ 16/10/14 10/10/19 107.35 107.50 107.47 -0.24 2 1774 9.20 1.67 294 335 10 000
EBpas 2/ 26/10/15 19/10/20 100.71 101.70 101.60 0.10 3 20 000 9.51 2.54 311 376 10 000
EBpas 4/ 26/10/15 19/10/20 100.00 101.69 101.65 0.65 1 850 9.49 2.54 309 374 5 000
EBpa3 5/ 06/06/16 27/05/21 90.00 96.00 10.01 3.08 355 429 5 000
EBpas 7/ 02/06/16 25/05/21 90.00 96.00 10.01 3.07 355 429 15 000
MeTtannouHBecTt
MeTtannouHBecT 1/d 16/03/15 07/03/22 100.00 100.20 100.00 -0.03 11 49 907 9.19 2.05 287 341 5 000
MeTtannouHBecT 5/d 16/03/15 07/03/22 100.00 100.15 100.05 0.05 5 56 003 9.16 2.05 284 338 10 000
MeTtannouHBecT 6/d 19/03/15 10/03/22 100.02 100.20 100.20 0.03 5 55002 9.09 2.06 276 331 10 000
Meuen
Meuen BO2/ 12/03/13 99.51 99.55 99.55 -0.45 16 4110 11.84 0.25 562 5 000
Meuyen 5/d 16/04/13 09/10/18 96.00 100.00 11.71 0.34 551 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 BO3/ 24/04/13 99.03 99.50 99.02 -0.57 11 7 337 12.89 0.36 670 5 000
Meuen 2/d 15/06/11 12/06/13 98.00 98.05 98.05 1.00 4 62 11.87 0.50 571 5 000
Meuen 4/d 25/07/13 21/07/16 99.50 99.70 98.80 -0.70 3 492 13.97 0.60 805 785 5 000
Meuen BO4/ 11/02/14 10/02/15 94.58 95.28 95.28 0.03 9 2204 15.31 1.09 919 933 5 000
Meuen 15/d 18/02/14 09/02/21 91.90 92.00 92.00 8 5261 16.51 1.12 1038 1 054 5 000
Meuen 16/d 18/02/14 09/02/21 91.12 91.95 91.95 -0.05 4 39 000 16.56 1.12 1043 1059 5 000
Meuen BO5/ 07/04/15 11.82 2.22 547 605 5 000
Meuen BO7/ 07/04/15 99.30 11.82 2.22 547 605 2 000
Meuyen BO11 07/04/15 11.82 2.22 547 605 3 000
Meyen BO12 07/04/15 99.30 11.82 2.22 547 605 3 000
Meyen BO6/ 07/04/15 11.55 2.07 522 577 2 000
Meuyen 13/d 01/09/15 25/08/20 82.00 89.00 16.16 2.38 979 1 040 5 000
Meuen 14/d 01/09/15 25/08/20 85.00 87.25 87.25 -1.71 3 489 16.57 2.36 1020 1081 5 000
Meuyen 17/d 02/06/16 27/05/21 80.18 83.00 82.00 0.78 7 157 15.85 3.03 940 1013 5 000
Meuyen 18/d 02/06/16 27/05/21 80.28 84.97 83.02 -0.39 5 13 15.38 3.04 893 966 5 000
Meuyen 19/d 07/06/16 01/06/21 80.12 85.00 84.99 0.02 5 240 14.47 3.05 801 875 5 000
TMK
TMK BO1 22/10/13 99.51 100.09 100.00 3 1591 9.02 0.84 299 297 5 000
CY3K
CY3K 1/d 05/07/13  26/06/20 100.35 100.40 100.42 0.06 8 172 8.73 0.54 284 259 10 000
PMK
PMK 3/d 17/12/13 15/12/15 96.50 98.00 98.00 -0.40 1 10 12.95 0.94 688 693 3 000
PMK 4/d 05/06/14 02/06/16 91.90 93.00 15.96 1.41 976 1 005 5 000
KOKC
KOKC BO2 28/05/14 96.51 97.90 97.79 1.27 6 154 10.64 1.39 444 473 5 000
Pycan
Pycan 7/d 03/03/14 22/02/18 94.40 94.50 94.50 0.04 15 1039 13.74 1.16 760 777 15 000
Py can 8/d 15/04/15 05/04/21 89.76 90.19 89.75 0.44 21 33272 14.23 2.13 789 846 15 000
UWHO®PACTPYKTYPA
PO,
P>XO 09 18/05/11 13/11/13 99.55 99.84 99.62 -0.08 1 1 7.46 0.90 140 143 15 000
P>XAO 10 06/03/14 108.77 109.00 109.00 5 36 000 7.33 1.13 120 136 15 000
PXAO 23 29/01/15 16/01/25 102.45 102.76 102.51 5 34718 7.84 1.93 154 204 15 000
PXAO 11 18/11/15 99.65 99.88 8.01 2.67 160 227 15 000
PXAO 16 06/06/16 05/06/17 99.72 99.85 99.72 0.07 5 10 755 8.15 3.11 169 243 15 000
PXAO 19 16/07/18 08/07/24 99.85 100.15 8.29 4.47 171 255 10 000
®CK E3C
dCK ESC 6/d 26/09/13 15/09/20 99.75 100.20 99.76 0.01 1 1 7.59 0.77 159 153 10 000
dCK ESC 8/d 26/09/13 15/09/20 99.75 99.99 99.85 -0.05 1 1 7.46 0.77 146 140 10 000
dCK ESC 18/ 09/06/14 27/11/23 100.89 100.90 100.95 0.15 4 15007 7.96 1.43 175 205 15 000
dCK ESC 15/ 23/10/14 12/10/23 97.10 102.00 101.30 2 14 500 8.13 1.74 186 229 10 000
dCK ESC BO1 22/04/15 21/10/15 100.10 100.40 100.00 -0.25 2 2 8.26 2.17 192 249 10 000
dCK ESC 10/ 24/09/15 15/09/20 99.15 99.88 99.35 0.35 1 1 8.17 2.52 178 242 10 000
dCK ESC 7/d 27/10/15 16/10/20 98.25 98.98 98.26 0.01 1 1 8.35 2.61 195 261 5 000
dCK ESC 12/ 22/04/16 19/04/19 96.01 99.80 8.33 2.98 188 261 10 000
dCK ESC 25/ 27/09/16 14/09/27 101.50 101.65 101.65 0.60 6 10850 8.24 3.27 176 252 15 000
®CK E3C 21/ 19/04/17 06/10/27 101.00 103.00 101.00 -0.15 17 83 010 8.65 3.68 213 293 10 000
PCK ESC 9/d 24/10/17 16/10/20 98.75 99.40 98.99 0.74 1 5000 8.41 4.08 186 269 5 000
PCK ESC 11/ 24/10/17 16/10/20 98.90 99.40 98.99 0.54 1 5000 8.41 4.08 186 269 10 000
PCK ESC 19/ 18/07/18 06/07/23 97.00 99.00 8.65 4.47 207 291 20 000
PCK E3C 13/ 22/06/21 96.70 99.43 8.81 5.99 213 294 10 000
HMTN
HMTM BO-2 29/04/15 100.20 100.69 100.69 0.04 1 850 8.85 2.17 251 308 4 000
PocaBTtogop
PocasTopop 1/d 29/11/16 101.00 102.00 102.00 1.00 1 1 9.35 3.38 286 363 3 000
PocBopokaHan
PoceopokaHan 3/d 11/11/13 09/11/15 95.51 99.25 99.07 -0.14 7 222 10.33 0.89 428 430 3 000
BopokaHan
Bopgokanan 1/d 09/12/15 9.40 2.69 299 366 2 000
3anagHbin CO
BanagHet C 1/d 29/04/16 13/05/31 98.80 99.20 9.50 2.99 305 378 5 000
BanagHemt CL 2/d 29/04/16 13/05/31 99.30 100.20 9.20 2.99 275 348 5 000
BanagHemt CL 3/d 24/02/17 06/02/32 9.31 3.50 281 359 5 000
BanagHet CL 4/d 24/02/17 06/02/32 100.25 1.22 1 387 9.28 3.50 278 356 5 000
BanagHet CL 5/d 24/02/17 06/02/32 85.00 100.15 9.66 3.48 316 394 5 000
Mouta Poccun
MouTa Poccumn 1/ 25/03/14 22/03/16 100.10 100.85 100.40 3 10990 8.06 1.22 190 211 7 000
MouTa Poccuun /d 23/10/15 18/10/19 100.00 8.57 2.57 217 282 3 000
MouTa Poccuun /d 23/10/15 18/10/19 100.35 110.36 8.88 2.58 248 313 3 000
MouTa Poccuun /d 23/10/15 18/10/19 100.45 100.60 101.05 0.55 3 7002 8.45 2.57 205 270 3 000
HE®Tb u A3
rA3NPOM
[asnpom A9 12/02/14 86.00 100.00 7.54 1.12 141 157 5 000
Masnpom A1l 24/06/14 108.85 109.50 108.85 -0.35 1 5 7.66 1.36 147 174 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6Lem

OdepTbl Norawenns [lokynka [lpogaxa Ilocn W3m. nn cpenok wT YTM/YTP Oiopauusa  O®3 cBONaM mrH py6.
PocHedTb
PocHedrs 4 23/10/17 17/10/22 101.45 101.95 101.55 0.05 4 7501 8.37 4.04 182 265 10 000
PocHedirs 5 23/10/17 17/10/22 101.45 101.90 101.80 0.35 8 167 642 8.31 4.04 176 259 10 000
INykownn
Iy konn BO-6 13/12/12 9.12 0.00 5 000
Ny konn BO-7 13/12/12 -45.68 0.00 5 000
Iy konn 4 05/12/13 100.20 100.55 100.50 0.49 2 2001 6.98 0.96 90 97 6 000
Masnpom HedpTL
[asnpom Hedorb 3 15/01/13 12/07/16 99.25 99.35 99.35 -0.02 1 5 8.30 0.09 200 8 000
asnpom Hedorb BO-5 09/04/13 86.00 100.40 100.40 0.41 2 15001 5.93 0.32 10 000
asnpom Hedorb BO-6 09/04/13 86.00 100.54 99.99 1 1 7.26 0.32 106 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.50 100.85 100.65 -0.10 1 1 8.06 1.96 175 227 10 000
[asnpom Hedorb 8 02/02/16 100.80 101.50 8.37 2.75 195 263 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.24 101.00 8.39 2.76 197 266 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.60 105.00 7.85 4.13 129 212 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 99.75 99.99 99.75 0.25 3 1846 8.43 4.37 186 270 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.10 100.27 7.39 0.52 152 124 10 000
HOBAT3K BO-2 12/10/15 100.45 100.50 100.50 -0.10 6 114 339 8.31 2.55 191 256 10 000
HOBAT3K BO-3 12/10/15 100.45 100.50 100.35 3 40 757 8.37 2.55 197 262 5 000
HOBAT3K BO-4 12/10/15 100.45 100.50 100.35 -0.05 3 38 000 8.37 2.55 197 262 5 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.40 100.00 99.96 0.10 9 20216 7.42 0.76 142 135 5 000
BawHedTH
BauHedrb 1 18/12/12 13/12/16 100.08 100.09 100.01 -0.06 9 3039 8.54 3.28 206 282 15 000
BauHedrb 2 18/12/12 13/12/16 100.10 100.12 100.00 -0.13 2 203 8.55 3.28 207 283 15 000
BauHedrb 3 18/12/12 13/12/16 100.00 100.10 100.01 -0.06 7 42 350 8.54 3.28 206 282 20 000
BauHedrs 5O1 05/12/13 02/12/14 101.00 101.25 101.15 0.15 3 3 8.27 0.96 220 226 10 000
Baunedrs 4 13/02/15 04/02/22 101.20 102.00 8.50 1.97 219 271 10 000
HK AnbsiHC
HK AnbsiHc 3 30/07/13 21/07/20 99.75 100.20 10.13 0.61 421 401 5 000
HK Anbsinc BO-1 04/02/14 99.01 100.50 99.23 8 450 10.20 1.08 409 422 5 000
HK AnbsiHc 4 07/06/16 01/06/21 95.80 96.99 95.50 0.25 2 2 10.69 3.06 423 497 5 000
HK AnbsiHc 6 10/06/16 04/06/21 10.79 2.94 435 507 7 000
CaxaTpaHcHedTeras
CaxaTpHdr2 26/07/13 99.76 99.90 99.90 8 1019 12.69 0.59 677 657 3 000
BK EBpasusn
BK EBpasua 1 22/06/16 20/06/18 90.00 100.00 96.65 0.08 3 12 614 9.76 3.00 331 404 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.25 100.51 100.50 10 56 609 7.87 0.56 197 174 15 000
BTB BO-6 21/12/12 19/12/14 100.04 100.07 100.06 -0.01 12 130 559 6.10 0.02 10 000
BTB BO-7 25/01/13 23/01/15 100.00 100.25 100.12 1 1 7.08 0.12 79 10 000
BTB BO-1 15/03/13 7.82 0.25 160 5 000
BTB BO-2 15/03/13 8.46 0.25 224 5 000
BTB BO-5 15/03/13 7.86 0.25 164 10 000
BTB BO-8 03/09/13 01/09/15 100.13 100.19 99.92 -0.23 2 2 8.31 0.71 233 223 10 000
BTB 5 17/10/13 99.55 99.94 99.55 2 2 8.19 0.82 217 214 15 000
BTB B0O-03 18/03/14 17/03/15 8.20 1.19 205 224 5 000
BTB B0O-04 18/03/14 17/03/15 8.24 1.19 209 228 5 000
BTB BO-19 01/10/15 99.90 8.68 2.49 229 293 15 000
BTB BO-20 01/10/15 99.90 8.68 2.49 229 293 15 000
BTB 24 3 30/05/12 29/05/13 99.90 8.03 0.46 186 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.80 101.00 8.92 1.85 263 311 15 000
BTB 24 5 22/08/13 20/02/14 100.00 100.20 8.26 0.67 230 216 8 000
BTB-INunanur 2 08/01/13 07/07/15 99.80 99.99 9.45 0.07 10 000
BTB-INunanur 4 12/03/13 07/06/16 99.25 99.73 7.91 0.25 169 5 000
BTB-INnannHr 8 07/05/13 01/08/17 99.99 100.50 7.63 0.37 144 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.55 100.10 8.20 0.76 220 213 8 000
BTB-INunannHr 3 10/09/13 07/06/16 99.20 99.60 8.95 0.70 298 286 5 000
BTB-INnanHr 9 05/02/14 02/08/17 98.45 99.75 7.46 0.97 138 145 5 000
BTB-INuanHr 7 04/06/14 30/11/16 99.80 100.50 8.58 1.23 242 263 5 000
B3b
B3b 8 22/10/13 13/10/20 99.40 99.85 99.40 -0.40 1 1600 7.76 0.84 173 172 15 000
B3b 21 10/03/15 17/02/32 100.50 100.70 8.20 2.05 188 242 15 000
B3b 18 09/10/15 17/09/32 100.00 101.15 101.05 1.80 3 3 8.28 2.54 189 253 10 000
B3b 19 15/10/15 23/09/32 101.05 101.50 101.25 0.25 13 10 003 8.20 2.55 180 245 10 000
B3b 9 24/03/16 18/03/21 99.35 99.40 99.30 0.30 6 55000 8.31 2.91 187 258 15 000
B3b 10 27/09/16 21/09/21 8.67 3.27 219 295 15 000
B3b 6 17/10/17 13/10/20 98.20 98.79 8.50 4.07 195 278 10 000
B3B-Nusunnr
B3B-INusnHr 3 11/04/14 02/04/21 99.05 99.95 8.42 1.28 225 248 5 000
B3B-IusnHr 8 28/10/14 19/10/21 100.90 101.50 100.90 0.15 1 5500 8.43 1.76 216 260 5 000
B3B-INusnHr 9 29/10/14 20/10/21 100.50 101.50 8.47 1.76 220 264 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (6n) O6bem

OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.
B3B-InanHr 6 31/01/17 100.50 100.75 100.55 -0.15 1 1 8.88 1.87 258 307 10 000
B3B-Inantr 4 08/04/16 02/04/21 99.00 100.00 8.89 2.92 245 317 5 000
B3B-InanHr 5 08/04/16 02/04/21 86.00 100.50 9.03 2.92 259 331 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.40 100.58 100.43 0.03 2 950 8.50 1.23 234 255 5 000
MCI Bank 02 21/08/14 11/08/22 100.30 100.90 100.90 0.20 1 1 8.79 1.56 255 291 5 000
PCXB
PCXb 8 22/05/14 14/11/19 8.49 1.38 230 257 5 000
PCXB 9 22/05/14 14/11/19 8.52 1.38 233 260 5 000
PCXB 10 06/02/13 29/01/20 100.25 7.76 0.15 149 5 000
PCXb 11 07/02/13 30/01/20 100.13 100.25 100.25 0.10 2 2 7.38 0.16 111 5 000
PCXB 7 11/06/13 05/06/18 99.40 99.55 7.62 0.50 146 5 000
PCXb BO-2 06/08/13 03/02/15 100.00 100.20 100.15 1 1 8.09 0.63 215 198 5 000
PCXb BO-3 08/08/13 05/02/15 100.25 100.45 8.09 0.64 215 198 5 000
PCXb BO-1 29/08/12 28/08/13 100.01 100.20 100.20 4 31 8.14 0.69 217 205 5 000
PCXb BO-5 29/08/12 28/08/13 98.05 100.15 -0.05 2 23800 8.21 0.69 224 212 10 000
PCXb 4 02/10/13  27/09/17 99.50 6.95 0.79 94 89 10 000
PCXb BO-6 01/05/12 29/10/13 99.90 100.15 8.24 0.86 220 220 10 000
PCXB 15 05/11/13 26/10/21 100.55 100.60 100.60 0.15 9 71832 8.19 0.88 214 216 10 000
PCXB 3 13/02/14 09/02/17 101.15 101.40 8.15 1.11 203 217 10 000
PCXB 6 15/08/14 09/02/18 86.00 100.00 8.20 1.56 196 232 5 000
PCXb 18 23/10/14 13/10/22 86.00 101.50 100.09 -1.40 3 3 8.46 1.75 219 262 5 000
PCXB 17 21/10/14 11/10/22 100.12 100.16 100.00 -0.16 1 1 8.52 1.74 225 268 10 000
PCXB 16 13/04/15 04/04/22 100.26 110.00 100.45 0.25 1 50 000 8.50 2.14 216 273 10 000
PCXb 14 07/07/15 29/06/21 98.15 98.75 98.45 0.30 1 150 000 8.55 2.30 219 279 10 000
PCXB 12 09/07/15 01/07/21 98.15 98.75 8.69 2.31 233 293 5 000
PCXb 13 10/07/15 02/07/21 98.15 98.75 8.69 2.31 233 293 5 000
Masnpom6aHk
[asnpombank 6O-4 24/12/12 20/12/14 8.00 0.03 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.36 99.50 99.45 6 16 717 7.83 0.59 191 171 10 000
[asnpombank BO-1 08/12/13 99.90 100.00 99.90 2 5616 8.01 0.97 193 200 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.47 100.50 -0.20 2 91 8.18 1.09 206 220 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.85 101.00 8.33 1.46 212 243 10 000
[asnpombaHk 7 21/10/15 17/10/16 86.00 100.60 100.25 0.25 1 15000 8.57 2.57 217 282 10 000
[asnpombank 10 19/10/15 12/10/17 99.96 8.67 2.56 227 292 10 000
[asnpombank 11 19/10/15 10/10/19 99.97 8.67 2.56 227 292 10 000
[asnpombank 12 19/10/15 06/10/22 99.98 8.67 2.56 227 292 10 000
ANKK
AVXKK A6 15/07/14 99.30 8.12 1.04 202 213 3 000
AMXKK-11 A1 15/03/15 15/09/43 8.44 1.66 218 259 7 000
AVXKK A9 15/02/17 93.01 99.49 8.94 1.75 267 311 5 000
AVXKK A7 15/07/16 99.00 101.50 8.51 1.77 223 268 4 000
AMXKK A19 15/05/15 15/11/24 99.40 8.41 2.22 206 264 6 000
AMXKK A8 15/06/18 8.35 2.64 194 261 5 000
AMXKK A10 15/11/18 99.00 99.75 99.00 -0.20 2 1108 8.67 2.92 223 295 6 000
AMXKK A18 15/04/16 15/07/23 8.61 2.93 217 289 7 000
AMXKK A21 15/02/20 101.20 101.20 0.10 3 160 021 8.68 3.11 222 296 15 000
AMXKK A1l 15/09/20 8.67 3.69 215 295 10 000
AMXKK A16 15/09/21 8.98 4.82 237 323 10 000
AMXKK A17 15/04/22 100.50 103.50 9.06 5.41 242 325 8 000
AMXKK A20 15/12/27 8.88 8.37 209 271 5 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
MOB3KC BO-3 08/06/12 08/12/13 86.00 100.19 8.97 0.97 289 296 3 000
MOB3KC BO-5 08/06/12 08/12/13 100.00 9.10 0.97 302 309 2 000
MOB3KC BO-4 01/08/12 01/08/14 99.75 9.62 1.51 340 373 3 000
FMOB3KC BO-6 01/08/12 01/08/14 9.52 1.51 330 363 2 000
MMOB3KC BO-1 16/02/11 16/02/13 99.90 100.00 99.97 -0.06 2 1244 8.53 0.18 227 5 000
TpaHckpeauTbaHk
TpaHckpeanTbaHk 5 12/08/13 99.40 100.25 7.56 0.65 162 145 3 000
TpaHckpeanTbaHk BO-1 17/11/13 99.11 99.75 8.24 0.91 218 222 5 000
TpaHckpeanTbaHk 6 17/04/14 99.15 99.85 99.55 -0.27 3 12200 8.78 1.29 261 284 4 000
TENEKOMbI
Poctenekom
PocTtenekom 17 05/11/15 02/11/17 100.70 110.71 100.52 0.07 1 50 000 8.51 2.61 211 277 10 000
MTC
MTC 3 20/06/13 12/06/18 100.11 100.25 7.49 0.50 163 134 10 000
MTC 1 17/10/13 99.31 99.94 7.45 0.83 142 140 10 000
MTC 4 19/05/11 13/05/14 99.20 99.34 99.30 0.03 2 200 400 8.09 1.35 190 217 15 000
MTC 2 20/10/15 98.40 99.95 8.62 2.59 222 288 10 000
MTC 8 12/11/15 03/11/20 99.50 99.75 99.50 0.30 9 98 530 8.52 2.64 211 278 15 000
MTC 5 26/07/12 19/07/16 98.60 99.88 99.75 0.50 1 1 8.81 3.15 234 309 15 000
MTC 7 07/11/17 99.75 100.18 100.05 0.05 5 4800 8.87 4.07 232 315 10 000
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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.

Beimnenkom NHe 1 19/07/13 100.60 100.70 100.70 -0.15 3 1501 8.17 0.58 226 204 10 000
BeimMnenkom 3 12/07/11 08/07/14 98.25 98.45 98.45 0.15 4 38918 8.65 1.47 244 275 10 000
BeimMnenkom 2 23/03/15 14/03/22 100.05 100.20 100.19 0.24 6 60 902 8.94 2.07 261 316 10 000
BeimMnenkom 1 17/03/15 08/03/22 100.05 100.20 100.05 8 63719 9.01 2.06 268 323 10 000
BeimMnenkom 4 17/03/15 08/03/22 100.05 100.35 100.05 -0.29 6 36 910 9.01 2.06 268 323 15 000
BeimMnenkom 6 13/10/15 97.50 98.74 98.75 2 2301 8.99 2.55 259 324 10 000
BeimMnenkom 7 13/10/15 97.50 99.00 9.53 2.55 313 378 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 100.20 100.50 100.20 -0.01 1 10 000 8.08 1.71 181 224 10 000
Poctenekom
PocTtenekom 8 03/09/13 98.00 99.50 8.66 0.54 277 252
PocTtenekom 1 18/08/11 08/08/13 98.00 12.13 0.40 595 2 000
CINbB Tene2
TENE2 4 10/02/14 31/01/22 100.70 100.95 100.85 -0.65 4 132 502 8.27 1.10 215 229 3 000
TENE2 5 10/02/14 31/01/22 100.40 101.24 8.51 1.10 239 253 4 000
TENE2 7 14/04/15 05/04/22 100.25 100.45 100.35 -0.09 3 40 000 8.99 2.13 265 322 6 000
TENE2 1 17/06/16 11/06/21 95.01 98.99 9.28 2.99 283 356 5 000
TENE2 3 17/06/16 11/06/21 95.01 107.00 9.81 2.99 336 409 3 000
TENE2 2 17/06/16 11/06/21 95.01 98.24 97.30 0.15 1 30 000 9.53 2.99 308 381 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBAO
BBA MM 3 27/02/13 86.00 99.95 8.51 0.21 227 5 000
MArHUT
MarnHut BO-1 09/09/13 99.90 8.46 0.72 248 238 1 000
Marnut BO-2 09/09/13 99.90 100.10 9.88 0.72 390 380 1 000
MarnHut BO-3 09/09/13 99.90 8.29 0.72 231 221 2 000
MarnHut BO-4 09/09/13 99.90 100.05 99.96 0.06 1 5000 8.45 0.72 247 237 2 000
MarHut BO-5 28/02/14 99.25 99.95 8.79 1.16 265 282 5 000
MarHut BO-6 22/04/14 98.80 99.45 99.45 0.25 2 12975 8.34 1.30 216 241 5 000
MarHut BO-7 21/09/15 100.54 100.73 100.60 0.10 3 51 000 8.83 2.48 244 308 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 97.00 98.68 9.44 1.42 324 353 8 000
X5 ®uHaHc 1 01/07/14 88.00 99.00 8.10 1.44 189 220 9 000
X5 duHaHc BO1 01/10/15 100.15 -0.05 4 20500 9.65 2.48 326 390 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 95.20 99.00 8.98 0.60 306 286 3 000
Konerika BO-2 01/10/13 99.71 100.00 99.80 -0.06 10 81176 9.58 0.77 358 352 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 99.55 100.00 10.59 0.44 442 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 98.50 99.50 99.35 -0.95 1 81 000 9.20 0.89 315 317 3 000
CuHeprus
CuHeprua BO-1 04/10/12 03/10/13 97.01 100.19 9.42 0.79 341 336 3 000
CuHeprua BO-3 03/06/15 100.40 11.30 1.92 500 550 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.95 99.97 99.97 1 49 12.93 0.50 707 678 1 000
HDeTckun mup
[Oetckuin mup 1 26/05/15 94.00 94.60 94.60 0.60 1 1 11.38 2.25 502 562 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 95.26 95.99 12.39 1.50 617 650 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
AToM3aHepronpom 6 15/08/14 97.80 99.05 8.12 1.60 188 225 10 000
TpaHcMawwxonauHr
TpaHcmauxonauHr BO-1 23/01/14 95.50 95.85 95.80 1.50 11 1700 10.86 1.07 475 488 3 000
KAMVA3
Kamas BO-1 17/12/12 16/12/13 -41.73 0.01 2 000
Kamas BO-2 04/02/14 94.05 99.30 99.07 2 6 487 9.68 1.09 356 370 3 000
Kamas BO-3 01/10/15 101.60 10.74 2.45 436 499 2 000
YB3
YpanBaroHsasop 1 13/12/12 07/12/17 9.12 0.00 3 000
YpanearoH3asog 2 27/08/13 20/02/18 99.55 99.65 99.56 0.06 2 4501 9.80 0.68 384 371 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.01 99.50 12.06 0.84 603 601 1 000
UPKYT
Wpky T BO-1 10/09/13 100.40 100.80 8.57 0.72 259 249 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 98.50 100.10 10.41 0.02 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 99.95 100.00 100.00 1 5000 9.15 0.36 296 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.60 100.00 99.76 6 48 9.09 0.36 290 3 000
fCc o1 19/09/13 26/03/17 86.00 101.00 8.13 0.75 214 206 5 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 99.90 100.14 100.05 -0.10 3 951 9.27 0.38 308 2 000
Connepc 2 17/07/13 101.60 101.75 101.75 -0.08 6 6 502 9.59 0.56 369 346 3 000
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PBIHOK
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MapomawicepBUuc
rMC 02 13/02/15 100.85 101.29 100.85 0.20 1 1 10.55 1.93 424 475 3 000
TPAHCMOPT
Aspocpnor
AspodiioT BO-1 08/04/13 99.93 100.00 100.00 -0.05 4 952 7.84 0.32 164 6 000
AspodiioT BO-2 08/04/13 97.55 100.08 100.08 -0.02 2 101 7.58 0.32 138 6 000
TpaHcKOHTEeNHep
TpaHckoHTelHep 1 26/02/13 100.30 100.40 100.40 4 6 517 7.56 0.21 132 3 000
TpaHckoHTelHep 2 04/06/15 100.40 100.70 100.40 0.05 1 2000 8.73 1.63 248 287 3 000
Mo6anTpaHc
HoelMepeso3Kom 1 10/07/15 97.01 102.00 9.82 1.31 364 389 3 000
HoelMepeso3Kom BO-01 03/03/15 100.40 100.74 100.43 -0.21 2 3000 10.00 2.00 368 422 5 000
HoelMepeso3Kom BO-02 03/03/15 99.75 100.75 100.71 0.15 2 4 9.85 2.00 353 407 5 000
TpaHcaapo
TPAHCAJPO BO-01 03/09/13 03/03/15 99.93 100.02 100.02 -0.08 15 2984 12.79 0.70 682 670 3 000
TPAHCAQJPO 1 25/04/12 23/10/13 99.97 100.04 100.04 0.03 26 3589 12.79 0.83 676 674 3 000
HO-Tanp
lO-Tanp BO-1 26/03/13 100.75 100.95 101.00 0.75 1 5 9.19 0.28 298 2 000
lO-Tanp BO-2 26/03/13 100.32 100.75 101.00 0.90 1 10 9.19 0.28 298 2 000
tO-Tanp BO-6 30/04/13 22/04/15 99.30 10.36 0.37 417 2 000
tO-Tanp BO-7 30/04/13 22/04/15 99.30 99.80 99.79 -0.21 4 51 002 10.98 0.37 479 2 000
tO-Tanp BO-16 03/06/13 26/05/15 100.22 0.02 1 150 8.49 0.47 233 1 000
lO-Tanp BO-8 02/12/13 26/05/15 99.00 10.38 0.93 431 436 2 000
lO-Tanp BO-3 19/12/13 97.00 99.99 13.24 0.96 716 723 2 000
lO-Tanp BO-4 26/03/14 95.06 98.30 97.00 2 2736 12.05 1.20 590 609 2 000
lO-Tanp BO-5 26/03/14 96.51 96.95 96.95 0.50 5 20 013 12.10 1.20 595 614 2 000
lO-Tavip 5 21/07/16 8.66 3.07 220 294 2 000
SHEPFETUKA U CETU
PYCrnagpo
Py crvgpo 1 22/04/16 12/04/21 99.00 99.50 8.52 2.98 207 280 10 000
Py crvgpo 2 22/04/16 12/04/21 96.20 99.40 8.81 2.98 236 309 5 000
MOCJ3HEPIO
MocaHepro 2 21/02/13 18/02/16 86.00 100.00 100.00 1.40 1 1 1.00 0.19 5 000
MocaHepro 3 06/12/12 28/11/14 100.80 100.70 -0.05 5 12 600 8.48 1.84 219 267 5 000
MO3CK
MO3CK BO1 18/09/15 100.20 100.35 100.25 0.20 1 850 8.88 2.47 249 313 5 000
MOQ3CK BO2 26/10/15 100.00 100.25 100.25 0.20 2 25001 8.88 2.58 248 313 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 100.00 100.90 8.23 2.16 189 246 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.33 100.40 100.33 -0.06 5 5500 7.98 0.50 182 4 000
OHEJ OrkK-5 b-18 25/06/14 8.27 1.43 206 237 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®duH 1 23/06/14 14/06/21 89.03 96.99 12.95 1.41 675 704 10 000
Ky 36ac3Hepro-duH 2 21/04/16 15/04/21 88.00 92.40 92.41 1.38 1 5 11.81 2.93 537 609 5 000
MPCK LEEHTPA
MPCK LleHtpa BO1 14/10/15 100.35 100.55 100.50 0.20 9 94 022 8.93 2.54 254 318 4 000
MPCK IOrA
MPCK tOra 2 30/08/11 26/08/14 93.87 98.97 10.93 1.59 469 506 6 000
TrK-1
TrK-1 03 25/12/12 14/12/21 7.62 0.04 2 000
TrK-1 02 02/07/13 01/07/14 98.00 99.10 99.10 -0.19 4 162 8.56 0.54 268 242 5 000
TrK-1 01 13/03/12 11/03/14 99.05 8.64 1.19 249 268 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.35 99.00 99.36 0.10 2 2 9.29 0.65 335 318 7 000
TrK-2
Trk-2 6O-1 17/09/13 86.03 86.77 86.00 -0.95 71 28 246 33.18 0.74 2719 2711 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.45 98.80 10.26 0.81 424 421 5 000
UpkKyTCcKkaHepro
Mpky TOHepro-1 28/11/13 100.00 9.21 0.93 315 319 5 000
Wpky TOHepro BO-1 08/04/14 85.00 98.50 9.27 1.27 310 333 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.85 100.00 99.90 0.05 1 1 8.54 0.71 257 246 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 97.01 14.36 0.38 817 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 97.95 98.60 97.95 -0.35 2 99 11.66 0.69 569 557 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 100.25 100.00 -0.20 1 977 9.09 2.25 274 332 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.45 2.65 304 371 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.56 99.99 99.56 0.56 13 1064 8.97 0.75 298 290 4 000
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AkpoH 3 23/05/12 20/11/13 101.45 101.55 101.50 0.33 4 8260 8.32 0.92 226 230 4 000
AkpoH 4 27/05/14 18/05/21 96.01 99.90 11.29 1.40 509 538 4 000
AKpoH 5 27/05/14 18/05/21 97.01 99.00 10.48 1.40 428 457 4 000
AkpoH BO1 13/10/15 100.61 100.80 9.70 2.51 331 395 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.18 98.89 10.52 1.27 435 458 2 000
CTPOUTENICTBO U CTPOMMATEPUATIbI
nce
JICP 'pynna 2 31/01/13 01/08/13 100.11 100.18 9.09 0.14 281 5 000
JICP 'py nna BO-1 26/06/12 25/06/13 100.35 100.95 10.04 0.51 417 389 2 000
JICP 'py nna BO-2 10/09/13 100.05 100.07 100.07 -0.22 4 9910 10.10 0.72 412 402 2 000
JICP N'pynna 3 14/03/14 08/09/17 100.45 100.65 100.49 -0.06 6 9405 11.34 1.17 520 538 3 000
JICP 'py nna BO-3 20/03/14 98.20 98.40 98.20 -0.15 10 612 11.34 1.20 519 538 2 000
JICP I'py nna BO-5 24/07/14 96.20 96.30 11.36 1.49 514 547 2 000
JICP 'pynna 04 24/10/14 20/10/17 100.01 100.25 100.00 0.10 1 998 11.55 1.71 528 571 5 000
PeHoBaCTtpounlpynn
PCI-®unHaHc-1 19/12/12 18/06/14 100.00 100.07 100.00 -0.02 7 21988 11.04 0.02 3 000
PCI-®unHaHc-2 15/04/14 13/10/15 100.12 101.80 13.26 1.25 710 731 3 000
NenCneuCMy
NlenCneuCMY 1 07/12/12 -30.83 0.00 2 000
NenCneuCMY BO-2 23/05/13 100.11 8.26 0.44 209 2 000
TEXHONOIMu1, MEAUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 99.00 99.40 99.40 8 33069 9.26 3.99 272 354 8 000
POCHAHO 2 20/12/17 98.60 99.40 99.40 0.80 3 20 000 9.26 3.99 272 354 10 000
POCHAHO 3 20/12/17 98.60 99.40 98.60 1 95 9.47 3.99 293 375 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 98.55 100.00 100.00 2 2 894 3.42 245 322 19 000
A®K Cuctema 1 07/03/13 100.45 100.54 7.81 0.23 158 6 000
A®K Cuctema 2 14/08/12 12/08/14 99.75 100.09 8.58 1.55 235 270 20 000
A®K Cuctema 4 15/03/16 98.50 98.65 8.72 1.78 244 289 20 000
NMPO®MEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 98.58 99.19 99.15 -0.13 8 252 12.33 0.57 642 620 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.21 100.39 100.25 -0.12 1 5 11.81 0.49 565 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.03 100.22 100.23 0.23 2 90 11.99 0.79 598 593 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.32 100.35 100.32 -0.03 13 250 550 8.31 0.42 214 10 000
POCBAHK BO1 25/06/13 25/06/13 100.34 100.40 100.45 0.09 3 2060 8.17 0.51 230 202 5 000
POCBAHK BO2 08/07/13 99.95 100.10 8.24 0.55 235 210 5 000
POCBAHK A3/ 06/05/11 06/11/13 98.85 98.88 98.86 0.10 12 77 321  8.39 0.88 234 236 5 000
POCBAHK BO4 12/09/14 12/09/15 100.75 100.91 100.90 0.17 4 21116 8.91 1.62 266 305 10 000
POCBAHK A5/ 06/05/11 07/11/14 97.50 9.04 1.80 276 322 5 000
Anbda-bank
Anbda-bank 2/d 07/06/13 02/12/16 100.50 100.90 100.80 -0.02 1 1 7.68 0.48 152 5 000
Anbda-bank BO3 28/09/13 28/09/15 100.10 100.25 100.21 1 10 000 8.31 0.78 231 225 10 000
Anbda-bank 1/d 04/02/14 02/02/16 99.50 100.00 99.50 -0.35 1 4 8.89 1.09 277 291 5 000
Anbda-bank BO7 28/02/14 31/08/15 100.00 100.30 100.30 0.06 2 11285 8.49 1.15 235 252 5 000
MAOM Bank
MOM BaHk BO4 16/12/13 16/12/14 9.68 0.95 361 366 5 000
MOM Bank 8/d 09/07/13 09/04/15 100.05 100.20 100.05 -0.11 8 2708 9.11 0.56 321 298 6 000
MOM BaHk BO2 21/03/14 86.00 100.35 9.18 1.21 303 323 5 000
HOMOC BaHk
HOMOC BbaHk BO2 18/04/13 18/10/14 99.50 99.87 99.81 0.01 3 10 000 8.70 0.35 251 5 000
HOMOC BbaHk 9/d 15/06/12 14/06/13 8.92 0.48 276 5 000
HOMOC BbaHxk BO3 09/08/13 09/08/15 100.00 100.10 100.00 -0.05 8 34107 9.32 0.64 338 321 5 000
HOMOC BbaHk 12/ 25/08/13 28/08/17 99.20 99.65 9.04 0.68 308 295 5 000
HOMOC BbaHxk BO1 24/02/12 24/02/14 99.70 99.79 99.70 -0.10 1 1 9.56 1.14 343 359 5 000
HOMOC BbaHk 11/ 02/07/14 02/07/14 99.75 99.99 99.99 -0.01 1 430 9.73 1.42 353 382 5 000
Bank 3EHUT
BaHnk 3EHUT BO6 26/05/13 26/05/14 100.03 100.07 8.68 0.45 251 5 000
BaHk 3EHUT BO4 07/02/13 07/02/15 100.05 100.15 100.12 -0.01 3 8231 8.15 0.16 188 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.07 100.18 100.19 0.09 10 97 180 7.82 0.18 156 3 000
BaHnk 3EHUT 1/d 07/04/12 07/04/13 99.40 99.75 99.70 0.25 1 1 8.60 0.32 240 5 000
BaHk BEHUT t 5 05/06/12 04/06/13 100.15 100.24 100.15 1 36 8.85 0.48 269 5 000
BaHnk BEHUT 6/d 02/07/13 01/07/14 100.25 100.32 100.30 -0.03 2 21915 8.80 0.53 292 266 3 000
BaHnk 3EHUT 8/d 28/08/13 23/08/17 100.20 100.27 100.25 6 604 8.99 0.69 302 290 5 000
BaHk BEHUT BO2 22/09/12 22/09/13 7.62 0.76 162 155 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 100.13 100.25 100.19 -0.06 5 64 883 9.06 0.90 300 303 3 000
BaHnk 3EHUT BO7 12/04/14 12/04/15 100.12 100.23 100.23 0.11 7 38251 9.20 1.27 303 326 5 000
MpomcBA3bL6aHk
Mpomce a3b6aHk 2/d 20/02/13 18/02/15 97.00 100.05 8.93 0.19 268 5 000
Mpomce a3s6aHk 4/d 20/02/13 18/02/15 99.95 100.05 100.00 -0.03 1 2000 8.82 0.19 257 5 000
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MpomcB A3b6aHk 6/d 17/06/13 8.84 0.49 268 5 000
Mpomce sisb6aHk 3/d 04/02/14 97.50 99.45 99.45 0.05 11 7812 9.30 1.09 318 332 5 000
MpomcB sisb6aHk BO7 06/09/14 06/09/15 100.35 100.69 10.15 1.59 391 428 5 000
Mpomce sisbbaHk 3/d 01/02/18 100.20 100.65 12.42 3.81 589 670 5 000
Bank CIo6
Bank CIM6 1/d 09/10/12 09/04/13 8.27 0.04 5 000
Bank CIM6 4/d 13/12/12 12/12/13 9.20 0.94 313 318 3 000
Bank CIM6 2/d 26/03/12 23/09/13 99.85 99.91 99.85 -0.06 5 21 953 9.38 0.76 338 331 5 000
Bank CIM6 8/d 07/10/13 05/10/15 100.15 100.28 100.40 0.15 1 1 9.15 0.80 314 309 5 000
MKB
MKB /d 15/01/13 14/07/15 100.10 100.30 7.41 0.09 111 2 000
MKB -01/d 22/02/13 22/02/14 99.93 99.95 99.93 2 997 8.94 0.20 269 3 000
MKB -03/d 27/04/13 27/04/15 99.88 99.90 99.90 0.02 2 61 9.70 0.37 351 4 000
MKB -02/d 25/09/13 25/09/15 99.82 99.90 99.82 -0.08 8 24 051 10.20 0.76 420 413 3 000
MKB /d 09/10/13 08/04/15 99.20 99.85 99.75 0.15 2 25001 10.29 0.80 427 423 3 000
MKB -04/d 15/10/12 15/04/14 99.96 100.08 100.00 0.04 3 10 000 10.49 1.27 432 455 5 000
MKB -05/d 23/06/14 98.10 98.32 98.32 0.07 5 4830 10.68 1.40 448 477 5 000
NMETPOKOMMEPL
MeTtpokommepu, 5 19/12/12 21/12/14 5.75 0.02 5 000
MeTtpokommepy, BO-01 03/09/13 03/03/15 100.00 100.34 100.02 -0.06 2 3 9.03 0.70 306 294 3 000
MeTtpokommepy, BO-02 23/08/13 23/08/15 100.28 100.15 -0.10 3 5002 9.14 0.67 318 304 3 000
MeTtpokommepy, 6O-03 23/02/14 23/08/15 100.30 100.48 100.48 0.08 5 10 365 9.46 1.13 333 349 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.83 99.95 99.90 0.05 3 66 000 9.05 0.73 306 297 5 000
Ypancu6 05 28/02/14 25/08/17 100.05 100.10 100.10 0.05 2 10 001 9.82 1.15 369 385 7 000
JIK YPAIICUB
Ypancu6 Nuamur 60O-3 29/10/13 100.15 100.25 100.15 -0.05 4 7 002 9.50 0.49 334 3 000
Ypancub JNuamur 6O-1 28/02/14 100.05 100.20 100.05 -0.02 2 1400 9.76 0.69 379 367 2 000
Ypancu6 Nuanur 60O-4 03/07/14 98.85 99.04 98.99 0.10 3 13 710 10.19 0.76 419 412 3 000
Ypancub Nuanur 6O-5 05/02/15 100.75 100.95 0.19 1 3000 11.02 1.07 491 504 3 000
Ypancu6 Nuamur 6O-6 10/02/15 100.00 101.00 10.98 1.08 487 500 3 000
Ypancub Nuanur 6O-7 22/04/15 100.30 100.40 11.16 1.13 503 519 2 000
Ypancub JNuamur 6O-2 12/01/15 101.70 11.00 1.85 471 519 2 000
Ypancu6 JNuamnur 6O-9 17/02/15 101.50 101.70 11.16 1.95 485 537 2 000
KB PEHECCAHC KAIMUTAN
PenKan BO-3 05/08/13 05/08/14 99.10 99.19 99.10 0.10 24 24 030 11.66 0.62 573 555 3 000
PenKan BO-2 09/08/13 09/08/15 100.45 101.40 100.45 15 15 634 12.47 0.63 653 636 2 000
TKC BAHK
TKC BAHK 4/d 18/04/13 16/04/15 100.60 100.65 100.65 0.07 14 38 147 11.49 0.35 530 2 000
TKC BAHK 6/d 16/07/13 14/07/15 101.33 101.45 101.40 0.16 5 1601 11.66 0.56 576 553 2 000
TKC BAHK 2/d 28/07/13 105.70 105.80 105.70 0.25 20 571 10.53 0.58 462 440 1 000
TKC BAHK /d 20/09/13 101.30 103.15 10.28 0.74 429 421 2 000
TKC BAHK 2/d 29/11/11  26/11/13 104.40 104.50 104.50 0.10 15 992 11.71 0.92 565 569 2 000
TKC BAHK 3/d 21/08/12 18/02/14 102.65 102.98 102.65 -0.05 2 1500 11.84 1.09 572 586 2 000
CBasHon BaHk
CasasHon BaHk 1 08/08/13 06/08/15 100.12 100.15 100.15 26 7 140 14.40 0.62 847 829 2 000
POCIOCCTPAX
Pocrocctpax 2 07/11/13 02/11/17 100.11 100.99 10.75 0.88 470 472 5 000
PECO-TAPAHTUA
Peco rapaHTus 02 24/09/13 13/09/22 99.98 99.90 -0.20 3 20520 9.00 0.76 300 293 5 000
Peco rapaHtus 01 01/09/14 22/08/22 100.00 100.35 9.47 1.59 323 360 5 000
EABP
EABP 3 29/10/13 25/10/16 90.10 100.00 100.00 -0.05 2 78 7.63 0.86 159 159 5 000
EABP 1 03/02/14 28/01/19 101.20 7.89 1.10 177 191 5 000
EABP 4 11/02/14 06/02/18 8.02 1.11 190 204 5 000
EABP 2 26/02/15 21/02/19 100.20 100.75 4 118 652 8.37 2.03 205 259 5 000
KOHukpeanT BaHk
OHuKpeanT BaHk 4 13/05/14 10/11/15 96.00 101.00 8.93 1.35 274 301 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 100.15 100.29 100.30 0.20 18 50 001 8.19 0.70 222 210 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 100.29 100.30 0.10 19 55 000 8.20 0.71 222 212 5 000
OHuKkpeanT BaHk 5 03/09/13 01/09/15 94.00 99.65 99.50 1 1 8.37 0.71 240 229 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 100.00 -0.40 2 2 9.20 0.98 312 319 5 000
tOHukpeanT BaHk BO04 24/10/14 23/10/15 100.53 100.70 100.70 0.05 4 5032 8.86 1.74 259 302 5 000
tOHukpeanT BaHk BO05 28/10/14 27/10/15 100.70 100.70 0.05 4 5 8.87 1.75 260 304 5 000
OHukpeanT BaHk 1 07/09/16 9.03 3.39 254 331 5 000
PandcpanzeH6aHk
PandxpaiiseH 4 06/12/11 03/12/13 100.86 100.90 7.97 0.95 190 196 10 000
PandxpaiiseH BO-7 27/11/13 99.66 99.85 7.81 0.94 174 179 5 000
WHTI BaHk
WHI Bank 2 12/02/13 18/11/14 8.48 0.25 226 5 000
PyccCTtaHpapT
Py ccCranpgapt BO-1 08/11/13 07/11/14 100.03 100.34 100.20 -0.01 13 48 090 9.36 0.88 331 333 5 000
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Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (6bn) O6bem

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3am. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
Py ccCranpapt BO-2 26/03/13 24/03/15 99.00 100.20 100.10 -0.05 7 35661 8.74 0.28 253 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.00 100.35 100.25 -0.12 1 900 9.29 0.87 325 325 5 000
BocTt-3kcnpecc
BocT1-3kcnp Bank BO-1 10/03/11 07/03/13 99.52 99.85 8.02 0.23 179 1 000
BocT1-3kcnp BaHk BO-4 16/08/13 14/08/15 98.09 100.60 100.45 -0.10 1 3000 10.69 0.66 474 459 3 000
BocT1-3kenp Bank BO-5 19/04/12 17/10/13 99.51 100.00 100.00 -0.10 1 1 10.22 0.82 420 417 2 000
BocT1-3kenp BaHk BO-2 27/03/14 25/09/14 100.30 100.75 100.59 -0.30 3 1553 10.95 1.21 480 500 2 000
XK® BaHk
XK BaHk 6 12/03/13 10/06/14 96.00 99.97 100.00 -0.01 2 72900 9.68 1.41 348 377 5 000
XK BaHk 5 19/10/11 17/04/13 99.96 100.12 8.44 0.34 224 4 000
XK BaHk BO-3 22/10/13 22/04/14 98.90 99.50 9.42 0.83 339 337 4 000
XK BaHk 7 26/04/12 23/04/15 100.30 100.35 9.96 2.11 363 419 5 000
BHIM MNapu6a
BHM Mapwuba 1 29/03/14 99.20 100.10 7.78 1.24 162 183 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.90 99.10 -0.05 4 1002 9.01 0.54 312 287 4 000
Py cdqmHancbank 5O-02 06/09/13 06/03/15 99.90 100.00 99.90 -0.10 4 20 002 9.06 0.71 308 298 4 000
Py cdqmHancbank 8 16/09/13 14/09/15 100.00 100.50 8.76 0.74 277 269 2 000
Py cqmHancbanrk 9 17/09/13 15/09/15 100.30 100.40 100.40 -0.10 1 10 8.85 0.74 286 278 2 000
Py cdqmHancbank 10 12/11/13 10/11/15 98.40 98.77 9.72 0.90 367 369 2 000
Py cqmHancbank 11 13/11/13 11/11/15 85.00 9.55 0.90 350 352 2 000
Py cqmHancBbank 5O3 02/11/14 02/11/15 100.75 100.84 100.75 -0.19 4 21 9.77 1.75 350 394 4 000
OENbTAKPEOUT
Nenbta Kpeant O3 07/08/13 07/08/15 100.37 100.65 100.50 -0.05 2 28 000 8.59 0.63 265 248 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 97.20 97.90 8.90 1.41 270 299 5 000
HOenbta Kpeaut 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 1.76 313 357 4 000
OTMN baHk BO-2 04/03/14 03/03/15 100.30 100.39 100.30 0.03 4 2915 10.47 1.15 434 450 6 000
OTIMN BaHk 2 25/03/14 97.13 97.69 97.45 -0.16 16 8867 10.68 1.22 453 473 3 000
OTMN baHk BO-1 29/07/14 96.35 96.55 96.35 -0.20 3 3 10.71 1.51 449 482 5 000
CKbB-BbaHk
CKB-baHk BO-4 05/12/12 05/06/13 0.11 0.48 2 000
CKB-bBaHk BO-3 28/05/13 26/11/13 100.00 100.20 100.20 4 900 9.23 0.46 306 3 000
CKB-bBaHk BO-6 09/07/13 08/07/14 99.15 10.00 0.55 411 386 2 000
CKB-BaHk BO-5 10/10/13 10/04/14 100.00 100.25 9.88 0.80 386 382 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 100.00 100.15 9.80 0.80 378 374 5 000
KpenEs pbaHk 6 21/08/12 18/02/14 100.60 100.08 0.21 1 1 9.63 1.12 350 366 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 100.10 100.20 100.20 0.05 2 2975 10.03 1.09 391 405 5 000
KpenEs pbaHk BO-1 27/04/14 97.10 97.44 97.01 -0.08 3 50 162 10.75 1.32 457 482 5 000
BaHk UHTe3a
MHuTesa 03 11/10/13 13/04/15 99.90 99.95 99.95 0.09 1 950 9.24 0.81 322 319 5 000
MHTesa BO1 25/04/14 25/10/15 100.05 100.19 100.05 0.04 2 3530 9.93 1.30 376 400 3 000
LleHTp-UHBECT
LieHTpNHBECT BO-1 18/12/12 17/06/14 8.40 0.02 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 7.14 0.02 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.14 100.25 9.12 0.35 293 2 000
LieHTpUHBECT 2 25/06/13 24/06/14 100.50 100.65 9.44 0.51 357 329 3 000
CBsaAsb-baHk
Casasbbank 03 19/12/13 09/12/21 9.46 0.96 339 345 5 000
Cassbbank 04 24/04/13 13/04/22 99.70 100.19 11.29 0.36 510 5 000
CesasbbaHk BO1 01/11/13 01/11/15 99.75 100.45 9.18 0.89 313 315 5 000
CasasbbaHk 05 16/04/15 07/04/22 9.71 2.44 333 396 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 99.50 99.99 11.27 0.83 524 522 2 000
CypnocTtpouTenbHbIN 6aHK
CypocTp BO0O1 03/03/13 03/03/14 100.00 100.15 10.65 0.22 441 2 000
CypocTp 04 10/04/12 08/10/13 100.20 100.30 100.20 -0.10 2 2 10.98 0.80 497 492 2 000
MeTko MG aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 86.00 99.90 9.49 0.14 321 2 000
MeTkomGaHk 01 13/04/13 15/04/15 97.50 101.50 10.06 0.33 386 2 000
MeTkomGaHk BO5 08/10/13 06/10/15 99.00 101.00 11.36 0.79 535 530 2 000
MeTannuHBecT6aHK
MeTannuHe ect6aHk 01 20/12/13 22/06/15 10.32 0.95 425 431 2 000

AbcontoT 6aHk

l
Jh BAHK
il SEFTAT

'BARKOBCRAY TPYIITA SERHT

13.12.2012

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.
A6contoT 6aHk 5 30/07/14 27/07/16 90.00 96.95 96.95 5 9804 10.32 1.52 409 443 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 86.00 100.30 9.09 0.33 289 2 000
MepsobaHk BO1 25/04/12 24/04/13 100.00 100.20 100.05 -0.05 2 8000 9.77 0.36 358 2 000
MepsobaHk O3 24/09/13 22/09/15 100.05 100.20 11.05 0.76 505 498 2 000
CMIN Baxk
CMI bank 01 26/11/13  23/05/17 100.00 100.05 100.00 1 1850 10.24 0.93 417 422 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.70 100.50 100.15 -0.34 2 11 11.80 0.70 583 571 2 000
JNNIOKO-BaHk
JIOKO-bank BO1 07/02/13 06/02/14 100.15 100.11 -0.01 2 5000 9.13 0.16 286 3 000
JIOKO-BbaHk 05 25/07/13 23/07/15 98.00 100.09 100.05 -0.09 3 5501 10.23 0.59 431 411 3 000
JIOKO-baHnk O3 13/08/13 11/08/15 100.43 100.39 -0.02 1 500 10.34 0.64 440 423 3 000
HOBUKOM BaHk
Hoswukom BaHk 1 26/05/13 25/11/13 99.50 100.20 9.22 0.45 305 2 000
Hoswukom Bank BO1 07/07/13 07/07/14 99.65 99.75 99.70 1 1000 9.24 0.55 335 310 3 000
Hoswukom Bank 5O4 11/10/13 11/10/15 100.35 100.67 9.74 0.81 372 369 2 000
BHewnpom6aHk
BHewnpom6aHk 65O2 26/10/13 26/10/15 99.95 100.25 100.25 0.05 7 5156 11.99 0.84 596 595 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 99.76 99.79 99.79 0.01 7 5325 9.45 0.82 343 340 5 000
AK Bapc baHnk BO1 17/10/13 15/10/15 100.15 100.35 9.66 0.82 363 361 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 100.34 100.45 100.15 -0.11 2 3 11.31 0.38 512 2 000
YBPP BO1 01/10/13 29/09/15 100.50 100.70 100.45 -0.15 1 370 12.19 0.77 619 613 2 000
3ancu6kom6aHk
3ancubkombaHk 5O1 21/12/12 20/06/14 86.00 100.00 10.21 0.02 2 000
3ancubkombaHk 502 16/08/13 14/08/15 100.00 101.00 11.57 0.65 563 546 2 000
Poccunckun Kanurtan
PocKanutan 03 26/10/13 28/10/15 99.60 99.93 11.15 0.85 512 511 3 000
TaTtchoHAGaHK
TatdoHabaHk BO-3 28/11/13 27/11/14 99.95 100.00 100.00 6 1769 12.65 0.93 658 663 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 10.07 0.01 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 100.01 100.07 100.03 -0.04 8 48 630 11.28 0.19 503 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.50 100.15 100.15 0.10 6 58 9.65 0.21 341 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.50 99.95 11.41 0.32 521 2 000
TatdoHabaHk BO-6 15/10/13 13/10/15 100.30 100.70 100.40 -0.30 6 25154 12.86 0.81 684 681 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 98.99 99.00 99.45 5 26 11.67 0.96 559 566 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 99.92 100.10 12.55 1.26 639 661 2 000
EBponnaH
EBponnaH 03 04/11/14 31/10/17 11.56 1.84 527 575 00000 000
PETMOHAJIbHBIE
MOCKBA
Mocksa 61 03/06/13 103.44 104.45 5.53 0.47 30 000
Mocksa 53 01/09/13 100.00 100.10 0.05 1 6 500 6.95 0.70 98 86 15 000
Mocksa 63 10/12/13 107.80 108.81 108.81 -0.03 4 201 5.95 0.95 15 000
Mocksa 62 08/06/14 107.43 108.30 108.15 -0.20 1 41 407 6.71 1.38 51 79 35 000
Mocksa 39 21/07/14 91.87 100.05 100.05 0.30 1 1 7.08 1.51 86 119 10 000
Mocksa 64 24/06/15 100.00 99.40 -0.06 3 210 675 7.39 2.29 103 163 20 000
Mocksa 44 16/11/15 113.67 2 3 721 2.55 81 146 40 000
Mocksa 56 22/09/16 97.87 99.00 99.08 1.38 2 283 7.41 3.33 93 169 20 000
Mocksa 49 14/06/17 7.67 3.80 114 195 25 000
Mocksa 48 11/06/22 93.00 93.74 92.95 0.02 3 1015 7.76 7.03 103 177 30 000
MOCKOBCKASA OB
MockoB ckast O6n 8 11/06/13 100.56 100.90 7.27 0.50 111 19 000
Mockos ckas O6n 7 16/04/14 98.55 99.75 99.75 0.15 2 23505 8.36 1.28 219 242 16 000
HUXENOPOOCKAA OB
Hwuxeropoackas O6n 5 03/12/12 -14.27 0.01 3 000
Hwuxeropoackas O6n 6 07/10/15 99.50 100.00 8.78 1.67 252 293 5 000
Hwxeropoackas O6n 7 16/11/16 102.75 102.97 103.00 0.28 5 52 098 8.55 2.16 221 278 8 000
CAMAPCKAA OBn
Camapckan O6n 6 10/05/13 100.51 102.99 6.89 0.40 71 2 000
Camapckan O6n 5 19/12/13 101.36 101.79 101.40 0.05 2 2001 8.09 0.96 201 208 8 000
Camapckan O6bn 7 30/11/16 98.05 100.00 98.15 0.40 8 32358 8.72 1.98 241 294 12 000
AKYTUA
Ay Tna 1 11/04/13 99.81 100.33 8.16 0.32 196 3 000
Axy Tna 9 19/09/13 7.36 0.50 150 121 2 000
Ay Tna 7 17/04/14 99.25 100.35 99.75 0.15 1 1550 8.25 1.20 210 229 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckui kpai 2 14/12/12 0.01 2 000
KpacHopaap 02 05/11/15 86.00 100.20 100.20 0.76 3 105 9.10 2.19 275 333 1 000
KpacHopapckuii kpan 3 27/09/14 99.80 100.00 99.80 0.05 1 83 8.37 1.22 221 242 4 000
KPACHOAPCKUWN KPAA
KpacHospckui kpan 5 29/11/16 100.97 101.50 8.51 1.41 231 260 9 000
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EsxenHeBHBINA 0030D

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.
KOMU
Komu Pecn 7 22/11/13 99.82 100.00 8.15 0.93 209 213 1 000
Komu Pecn 9 18/10/14 98.50 99.71 99.71 1.21 1 1 7.52 1.29 135 158 2 000
Komu Pecn 8 03/12/15 94.85 95.45 94.85 -0.55 4 1099 8.65 2.15 231 288 1 000
Komu Pecn 10 15/12/16 9.13 2.19 278 336 2 000
yYOMYPTUA
Yamy ptusi 05 24/11/16 104.30 103.70 -0.55 1 4194 8.77 2.44 239 302 2 000
KOCTPOMCKAS OBINACTb
KocTtpomckas obnactb 5 20/12/12 7.77 0.02 3 000
KocTtpomckas obnactb 6 17/11/16 100.61 100.80 100.75 0.10 13 21 327 9.37 1.75 310 354 4 000
BONOroacKAsi oen
Bonoroackas o6bn. 02 14/12/16 9.50 2.16 316 373 3 000
PECN KAPENUA
Kapenus 14 30/11/16 101.65 103.00 8.89 1.64 264 303 1 000
SAPOCIIABCKASA OBJACTb
ApocnaBckas O6n 9 16/05/13 100.00 100.40 7.72 0.42 154 3 000
Apocnasckas O6n 10 15/04/14 99.00 99.80 7.88 1.03 178 189 3 000
ApocnaBckas O6n 11 21/08/15 100.50 100.85 8.76 2.10 243 299 3 000
PA3AHCKAS OBIIACTb
PsizaHckaa O6n 1 27/11/14 99.25 99.60 8.67 1.45 246 277 2 000
XMAO
XMAO-tOrpa 7 20/12/12 7.57 0.02 2 000
XMAO-tOrpa 8 19/12/13 7.63 0.95 156 161 2 000
CBEPOJNIOBCKASA OBJIACTb
Ceepanosckas obn. 01 11/12/16 101.20 102.20 101.48 0.23 2 772 8.50 1.71 224 266 3 000
TBEPCKASA OBJIACTb
Teepckaa O6n 6 12/06/14 8.75 0.66 280 265 3 000
TeBepckaa O6n 5 26/12/13 7.97 0.95 190 196 4 000
Teepckaa O6n 7 15/12/15 9.44 2.35 307 368 3 000

UermoyHuk: REUTERS, pacyensl: baHk 3EHUT
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hara Liena HoxopHocTk Uame, % Z-cnpap
BantoTta lMorawenusa [okynka lNMpopaxa [lMokynka [popaxa [Oiopauuns (no nokynke)
PoCccusa
RUSSIA'15 3.625% uUsD 29/04/15 105.662 105.975 1.19 1.06 2.28 -0.03 82
RUSSIA'17 3.25% uUsD 04/04/17 105.833 106.153 1.83 1.76 4.03 122
RUSSIA'18 11% uUsD 24/07/18 147.278 149.722 2.03 1.67 4.45 0.11 122
RUSSIA'30 7.5% uUsD 31/03/30 127.295 127.433 2.72 2.70 5.42 0.66 141
RUSSIA'20 5% usD 29/04/20 117.187 117.713 2.44 2.37 6.32 125
RUSSIA'22 4.5% uUsD 04/04/22 113.500 114.000 2.84 2.78 7.76 0.58 132
RUSSIA'28 12.75% uUsD 24/06/28 199.600 200.900 4.05 3.98 9.18 0.27 210
RUSSIA'42 5.625% uUsD 04/04/42 123.550 124.050 4.22 4.19 15.98 0.06 177
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 101.060 101.078 1.43 1.38 0.34 -0.02 113
GAZST'13 5.625% uUsD 22/07/13 101.348 101.648 1.63 0.77 0.34 134
GAZPR'13 7.343% uUsD 11/04/13 101.710 101.960 1.89 1.12 0.32 159
GAZPR'13 7.51% uUsD 31/07/13 103.560 103.690 1.70 1.49 0.61 -0.06 140
GAZPR'14 10.5% uUsD 25/03/14 109.750 110.430 2.68 2.17 1.19 -0.09 239
GAZPR'14 10.5% uUsD 08/03/14 109.000 109.660 2.99 2.47 1.17 -0.33 271
GAZPR'14 8.125% uUsD 31/07/14 109.011 109.262 2.41 2.26 1.52 209
GAZPR'15 5.092% uUsD 29/11/15 107.050 107.425 2.59 2.47 2.78 0.05 219
GAZPR'16 4.95% uUsD 23/05/16 107.150 107.450 2.75 2.66 3.20 0.15 229
GAZPR'16 6.212% uUsD 22/11/16 111.750 112.250 3.02 2.89 3.56 250
GAZPR'18 8.146% uUsD 11/04/18 122.770 123.270 3.42 3.33 4.47 0.14 267
GAZPR'19 9.25% usD 23/04/19 130.850 131.350 3.74 3.67 5.09 -0.15 281
GAZPR'20 7.201% uUsD 01/02/20 111.375 111.875 3.26 3.11 2.84 -0.17 254
GAZPR'22 6.51% uUsD 07/03/22 118.500 119.000 4.08 4.02 7.17 265
GAZPR'22 4.95% usD 19/07/22 106.750 107.250 4.09 4.03 7.68 0.50 258
GAZPR'34 8.625% usD 28/04/34 142.250 143.000 5.30 5.25 11.75 1.00 312
GAZPR'37 7.288% usD 16/08/37 128.500 129.250 5.22 5.17 13.00 0.75 294
Masnpom HedpTb
GPN CAPITAL '22 4.375% USD 19/09/22 100.881 101.279 4.26 4.21 7.97 -0.12 271
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 104.002 106.002
TRANSN'14 5.67% uUsD 05/03/14 104.512 105.512 1.90 1.10 1.18 -0.04 159
TRANSN'18 8.7% usD 07/08/18 129.025 129.325 3.06 3.01 4.61 0.29 224
PXO
RZD'17 5.739% uUsD 03/04/17 111.130 111.630 2.96 2.84 3.85 0.16 238
RZD'22 5.7% uUsD 05/04/22 112.775 113.189 4.04 3.99 7.41 0.28 258
CoBkomdcpnoT
SOVKOM'17 5.375% uUsD 27/10/17 100.165 100.590 5.33 5.23 4.31 0.03 469
FTOCBAHKUA
BTB
VTB'15 6.465% uUsD 04/03/15 107.270 107.620 3.04 2.89 2.07 0.01 270
VTB'17 6% uUsD 12/04/17 107.050 107.450 4.20 4.10 3.85 1.19 363
VTB'18 6.315% uUsD 22/02/18 108.118 108.358 4.54 4.49 4.45 -0.13 382
VTB'18 6.875% uUsD 29/05/18 110.625 111.025 4.65 4.57 4.67 0.09 389
VTB'20 6.551% uUsD 13/10/20 109.770 110.145 5.02 4.97 6.27 0.29 383
VTB'22 6.95% uUsD 17/10/22 105.716 106.095 6.17 6.12 7.29 -0.78 472
VTB'35 6.25% uUsD 30/06/35 107.000 107.370 5.69 5.67 12.39 -0.07 346
VTB' 9.5% usD 106.459 107.059 8.52 8.44 6.75 0.56 722
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 102.111 102.152 2.07 1.97 0.41 178
BANK OF MOS'15 6.699% USD 11/03/15 106.250 106.625 3.75 3.58 2.08 0.25 342
BANK OF MOS'15 5.967% USD 25/11/15 104.070 104.380 4.47 4.36 2.74 410
BANK OF MOS'17 6.02% USD 10/05/17 100.940 101.940 5.77 5.52 3.91 0.14 524
B3b
VEB '17 5.375% usD 13/02/17 108.751 108.954 3.11 3.06 3.74 0.13 255
VEB'17 5.45% usD 22/11/17 110.770 111.520 3.08 2.92 4.41 0.49 238
VEB'20 6.902% usD 09/07/20 119.790 120.297 3.86 3.79 6.02 0.80 268
VEB'22 6.025% usD 05/07/22 113.750 114.625 4.26 4.15 7.38 0.50 277
VEB'25 6.8% usD 22/11/25 119.625 120.375 4.75 4.68 9.17 0.46 292
Masnpomb6aHk
GAZPROMB'13 7.933% uUsD 28/06/13 103.125 103.375 1.98 1.52 0.51 0.06 169
GAZPROMB'14 6.25% uUsD 15/12/14 106.125 106.425 3.06 2.91 1.91 0.15 273
GAZPROMB'15 6.5% uUsD 23/09/15 108.050 108.600 3.42 3.22 2.55 0.13 305
GAZPROMB'16 7.35% uUsD 08/05/16 111.609 111.779 3.64 3.59 3.03 0.19 317
GAZPROMB'17 5.625% uUsD 17/05/17 105.753 105.959 4.18 4.13 3.97 0.25 360
GAZPROMB'19 7.25% uUsD 03/05/19 107.770 108.270 5.77 5.68 5.23 0.77 487
GPB EURO' 7.875% uUsD 101.557 102.216 7.51 7.36 4.43 -0.04 687
PCXB
ROSSELKH'13 7.175% uUsD 16/05/13 102.060 102.435 2.14 1.25 0.41 185
i
I BAHK
MBEHVIT
13.12.2012

20



EsxenHeBHBINA 0030D

PBIHOK
Buinyck Hara Llena HoxoaHocTn Name, % Z-cnpap
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ROSSELKH'14 7.125% uUsb 14/01/14 105.400 105.700 2.02 1.75 1.03 171
ROSSELKH'14 9% usb 11/06/14 109.300 109.600 2.57 2.38 1.42 0.18 226
ROSSELKH'17 6.299% usb 15/05/17 109.950 110.305 3.83 3.74 3.93 0.01 324
ROSSELKH'17 5.298% usb 27/12/17 105.745 105.979 4.02 3.97 4.39 -0.38 332
ROSSELKH'18 7.75% uUsb 29/05/18 118.375 119.125 3.97 3.83 4.62 0.26 320
ROSSELKH'21 6% usb 03/06/21 103.750 104.250 4.81 4.66 3.18 0.13 438
CoepbaHk
SBER'13 6.48% usb 15/05/13 102.145 102.295 1.23 0.87 0.41 93
SBER'13 6.468% uUsb 02/07/13 102.565 102.940 1.69 1.01 0.53 139
SBER'15 5.499% usb 07/07/15 108.400 108.750 2.11 1.97 2.37 0.04 173
SBER'17 5.4% usb 24/03/17 108.750 109.125 3.19 3.10 3.85 0.23 262
Sber'l7 4.95% usb 07/02/17 107.000 107.200 3.13 3.08 3.75 1.01 257
SBER'19 5.18% uUsb 28/06/19 107.563 107.862 3.86 3.81 5.54 -0.06 285
SBER'21 5.717% usb 16/06/21 110.093 110.468 4.29 4.24 6.94 -0.16 295
Sber'22 6.125% uUsb 07/02/22 113.297 113.701 4.35 4.30 7.14 0.05 292
SBER'22 5.125% uUsb 29/10/22 101.022 101.411 4.99 4.94 7.83 -0.10 347
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 102.040 102.540 2,99 1.61 0.35 272
EVRAZ'15 8.25% uUsb 10/11/15 110.000 110.500 4.53 4.35 2.63 0.06 416
EVRAZ'17 7.4% usb 24/04/17 103.265 103.795 6.52 6.38 3.77 0.33 602
EVRAZ'18 9.5% usb 24/04/18 111.000 111.750 7.00 6.84 4.33 0.15 634
EVRAZ'18 6.75% uUsb 27/04/18 100.400 100.900 6.66 6.55 4.55 0.59 598
MeTtannounHsect
METALLOINV'16 6.5% usb 21/07/16 103.750 104.250 5.34 5.19 3.19 490
HJIMK
NLMK '19 4.95% uUsb 26/09/19 100.395 100.682 4.88 4.83 5.78 0.27 385
AnbsiHC Onn
Alliance '15 9.875% usb 11/03/15 108.942 109.161 5.55 5.46 2.02 0.13 527
Anpoca
ALROSA'14 8.875% usb 17/11/14 110.461 110.930 3.20 2.96 1.80 -0.05 288
ALROSA'20 7.75% uUsb 03/11/20 114.750 115.375 5.42 5.33 6.13 -0.04 425
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 102.195 102.350 2.36 1.95 0.37 206
VIMPELC'14 4.362% uUsb 29/06/14 99.900 102.200 4.43 2.90 1.49
VIP FIN'16 6.493% usb 02/02/16 106.720 106.720 4.17 4.17 2.83 0.22 377
VIMPELC'16 8.25% uUsb 23/05/16 111.888 112.378 4.48 4.33 3.07 0.44 405
VIMPELC'17 6.255% uUsb 01/03/17 105.000 106.000 4.92 4.67 3.71 0.37 440
VIMPELC'18 9.125% uUsb 30/04/18 117.875 118.500 5.26 5.14 4.41 0.67 454
VIP FIN'21 7.748% uUsb 02/02/21 111.270 112.270 5.98 5.83 6.14 0.64 478
VIMPELC'22 7.504% uUsb 01/03/22 110.400 110.800 6.02 5.96 6.81 0.50 466
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 107.900 108.250 2.08 1.89 1.80 174
LUKOIL'17 6.356% usb 07/06/17 114.125 114.875 2.96 2.79 4.00 0.25 235
LUKOIL'19 7.25% uUsb 05/11/19 121.000 121.750 3.76 3.65 5.65 0.25 271
LUKOIL'20 6.125% uUsb 09/11/20 114.125 114.750 4.02 3.93 6.46 278
LUKOIL'22 6.656% uUsb 07/06/22 120.875 121.500 3.99 3.92 7.41 0.57 252
MTC
MTS'20 8.625% uUsb 22/06/20 124.875 125.625 4.66 4.56 5.71 -0.16 354
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 106.457 106.611 3.14 3.09 2.88 -0.03 272
NOVATEK'21 6.604% uUsb 03/02/21 116.875 117.625 4.14 4.04 6.44 -0.28 287
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 104.820 105.070 1.85 1.46 0.59 155
SEVERSTAL'14 9.25% uUsb 19/04/14 109.300 109.550 2.16 1.98 1.28 0.55 185
SEVERSTAL'16 6.25% uUsb 26/07/16 105.744 106.086 4.51 4.41 3.22 0.19 406
SEVERSTAL'17 6.7% uUsb 25/10/17 107.650 108.150 4.91 4.80 4.22 0.56 427
Sev Stal '22 5.9% uUsb 17/10/22 99.515 100.068 5.97 5.89 7.52 0.31 450
TMK
TMK'18 7.75% uUsb 27/01/18 102.326 102.755 7.20 7.10 4.21 -0.17 658
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 103.539 103.920 6.80 6.70 3.76 0.14 630
THK-BP
TNK '13 7.5% uUsb 13/03/13 101.629 104.629
TNK-BP'15 6.25% uUsb 02/02/15 107.400 107.700 2.64 2.51 1.99 230
TNK-BP'16 7.5% uUsb 18/07/16 115.500 116.000 2.92 2.78 3.16 244
TNK-BP'17 6.625% uUsb 20/03/17 114.260 114.475 3.03 2.98 3.77 -0.15 246
TNK-BP'18 7.875% uUsb 13/03/18 121.036 121.303 3.45 3.40 4.41 271
TNK-BP'20 7.25% uUsb 02/02/20 121.250 121.750 3.82 3.74 5.72 0.25 272
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 103.400 103.700 2.62 2.05 0.50 233
ALFA BANK'15 8% uUsb 18/03/15 108.000 108.450 4.23 4.03 2.08 -0.08 391
ALFA BANK'17 6.3% uUsb 22/02/17 99.745 100.107 6.37 6.27 3.67 0.01 588
ALFA BANK'17 7.875% uUsb 25/09/17 111.250 111.750 5.18 5.07 4.05 457
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Bbinyck Hata Llena HoxopaHocTb 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 5.19 141 531
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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HauvaasHuk /lemaprameHnra
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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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