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EMBI+ Global Sovereign Spread
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Toproeslie ugeu /crp. 2/

BHenrHui peIHOK foJjra /crp. 3/

¢ PpIHKU 3aMepJIikd B OKHJJaHUU 0AaHKOBCKHX OTYETOB

JleHeKHO-KpeUTHBII PBIHOK /CTP. 4/

* IlepBblil HAJIOTOBBIM IJIATEXK THBAPS HE BHI3BAJI IPOOIIEM

» 3acemanue Cosera nupekropoB 115 PO nponwio 6e3 clopnpusoB
* Py6sp HelTpasieH, HITHOPUPYET CHIKEHUE IIeH Ha HeDTh

Poccuiickuii J0JITOBOU PBIHOK /CTp. 5/
¢ EBpoOOH/IbI HHEPITMOHHO PACTyT

» JIoKa/JIbHBIN PHIHOK BOJIATHJIEH

ITepBUYHBINA PHIHOK /CTP. 6/

IIpuiaoxxenusn

* Pesysnprarhl TOproB py6sieBbIMU obsuranusamu Ha MMBB /crp. 7/
¢ KapTs!l oxonHOCTH pyOIEBOTO PHIHKA /CTP. 19/

* PesynpTaThl TOProB eBpobOHAAMU /CTp. 20/

» KapTsl 10XOZHOCTH PBIHKA eBPOOOHIOB /CTp. 23/

IlenoBbie unaekxcol ZETBI

Muni Comp

112.25
112.00
111.75
111.50
111.25
111.00

110.75

Corp-10 (cnpaBa)

110.50 r T T T T T T

" T T T T T T 23 29 5 11 17 23 29
HOSl HOS [eK [eKk [Jek AeK fAeK SIHB SHB

10.12 1612 2212 28.12 3.1 9.1

Hcmownux: MMBB, Bawk BEHUT
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JAnHaAMUKa KJII0UEeBbIX IOKa3aTreJen

3HaA4.

BHeNIHUH PHIHOK J0JIra

UST-10 yield 1.85
UST 10-2Y sprd 160
EMBI+Glob. 264
EMBI+Rus sprd 133
Russia’30 yield 2.70

JleHeKHBII PHIHOK

Libor-3m 0.30
Euribor-3m 0.20
MosPrime-1m 6.46
Kopcuera B I1B 10713
Jemos. B 1B 226.9
NDF RU 3m 6.1
Ba/IIOTHBII PEIHOK
USD/RUB 30.249
EUR/RUB 40.436
EUR/USD 1.338
Kopsuna 115 34.81
DXY Unpeke 79.488
DOHIOBBIE WHIEKCHI
RTS 1590.2
Dow Jones 13507.3
DAX 7729-5
Nikkei 225 10802
Shanghai Comp. 23117
ChIpbeBbIie PEIHKH
Hedrs Urals 110.0
Hedrs Brent 1119
3osoTo 1667.9
CRB Index 298.1

4r 444«

> 4> PP A A4P> A4 PP AAP>E

3a 6 MecsIeB:

A 3a neHB MIN. MAX.
-0.02 1.39 1.91
-2 17 165
-1 245 378
6 114 272
-0.09 251 3.59
0.00 0.30 0.46
0.00 0.18 0.52
-0.08 6.35 6.91
-40.6 446 1570
221 66 403
0.0 6 7
-0.085 30.17 3298
-0.066 38.97 40.82
0.004 1.21 1.34
-0.049 34.44 36.24
-0.075 78.85 84.01
-0.3% 1314 1590
0.14% 12542 13610
0.18% 6388 7779
0.72% 8366 10802
0.60% 1960 2312
1.03% 100 117
-0.31% 101 117
0.36% 1574 1790
0.49% 291 321

Hcmounuxk: Reuters, Bloomberg, [[B

JAuHaMuka uHaekcos ZETBI

3a 6 MecsIeB

3Ha4. A 3a 1eHb MIN. MAX.

Price Return

OFZ 126.0 0.06 107.5 126.0
Muni 111.3 0.05 109.6 112.4
Corp 112.0 0.08 110.7 12.1
Corp-10 116.3 0.14 115.0 17.1
Total Return

OFZ 290.5 0.29 233.3 290.5
Muni 355.7 0.42 3287 355.7
Corp 353-9 0.50  327.3 356.6
Corp-10 356.6 0.70 329.6 356.6
OGBeM TOPros B cermeHTe (MIH py6.)

OFZ 994 23 o 21838
Muni 2017 1470 10 5492
Corp 6 220 774 19 44858

Hcmounux: MMBB, bark BEHUT




PhIHDK

Toprossie uaeu

JNOKAJIbHbIE BbIMYCKU

eHa nocnea. o
Bbinyck PevimuHr, S&P/M/F u &2 YTP/YTM [Oropaumsa KommeHTapuin
caenku
HMK, BO-01 /Ba3/ 101.29 9.77 1.90 Cnipap 40-50 611 K BbIMyckam PeiTUHroBOW kaTeropii B+/BB-, cunbHble
HIMK, BO-02 ) ° 101.30 9.76 1.90 orepaLvoHHbI€ 1 KPeaWTHble rokasarenu
Mpomcesizbbark, 5O-07 -/Ba2/BB- 102.00 9.33 1.50 330-340 61 k OP3 - wmpokmnin cnpag Ans 6aHka kareropyy Ba2/BB-
PocredTe, 04 BBB- / Baal / BBB 103.10 7.89 3.96 HaunGonee nukBuaHoe NpeanoXeHe Cpeay Ka4ecT BeHHbIX KOpropaT UBHbIX
PocredTb, 05 102.99 796 3.6 3aeMLLMKOB C rocydacTuem: cnpag k O3 Ha yposHe 170-180 6n
BIB-Tvawrr, 06 BBE/- /BB 10013 881 235 Haunbonee noxonHoe npean O)KeHVIe' cpeau AoHepHUX koMmnanuii BO Ba, npemust
40-50 6n K BblNyckaM MaTepUHCKON KOM NaHnn
Cnpag 6onee 320-330 6n k OP3 CAULLKOM LUMPOKWIA A5 PEATHITOBOW
PycduHaHe Bank, BO-03 - /Bal/BBB+ 101.35 9.22 1.66 kareropum BBB, npemusi 70-80 6 k cnpagam Poc6aHka ¢ aHanorniHbIM
PeAT UHrom
[axe C y4eTOM OrMocpea0BaHHOMO BIVSHUS CTPaHOBOro prcka BeHrpum Ha
6usHec rpynnsl OTI, Tekywui cn cBbiLUe 440 6n k OD3 He COOTBETCTBYIOT
OTN Bark, 6O-01 -/Bal/BB 100.74 9.99 1.06 P v enpes oa N > o
PUHAHCOBbLIM MOKa3aTersiM POCCUICKOM «,04KI» 1 PEIT VHrOBOM rpyrne
Ba2/BB
[HaHHble 8 mabnuye no cocnosiHuo Ha 15.01.2013
EBPOOBIIUIALIA
eHa nocnea. .
Bbinyck PevimuHr, S&P/M/F u L YTM Aropaums KommenTapuin
caenku
VTB'17 108.32 3.85 3.76
VTB'18 (6.315) 110.95 3.92 436 Boinycku BTB BbIrnsasa ceryac AocTaToqHO NpUBMeKarenbHo, npeanaras
BBB / Baal/ BBB AononHutenbHble 100-110 6n Haa cnpapamun BOBba n C6epbanka npun
VTB'18 (6.875) 113.04 4.13 4.58 O[VHAKOBbIX KPEATHbI X PETUHIax
VTB'20 112.37 4.63 6.19
RUSB'17 B+ /Ba3/ B+ 106.23 758 278 CTapLumit BblMyck npe/:\narlaeT [A,0CTaT O4HO BbICOK YO [JOXOAHOCTb, TOPrysiCh Ha
ypoBHe cybopaa HCFBRU'20
CRBKMO'14 - /B1/BB- 10250 651 142 Bbinyck MHTepieceH Ans buy&hold ¢ yseTom KopoTKoW Aropaum n
npeanaraemoi 4,oxo4HoCTU
, WHTepecHasi uaes B cermeHTe Cyb OpAVIHMPOBaHHOIO [10MTa; BbIMyCK TOPryeTcs ¢
GPBRU19 (sub) BB+ /Bal/- 110.75 522 515 npemueit 90-100 6n k cnpaay cTapLuero Beinycka GPBRU'17
, Lvpokas npemusi He meHee 100 6N k CNpaAam CTapLUKX BblMYCKOB
BKMOSC'17 (sub) - / Ba3/BBB- 104.59 4.82 3.82 marepurckoro BTE (VTB'17, VTB'18)
Cnpagbl Bbinyckos k Cesepctanu n HIIMK no-npexHemy [0CTaTo4qHO LUMPOKK,
EVRAZ'17 108.23 5.21 3.69 NPV 3TOM KOMMaHUsA UM eET MOTEHLLMan YCurneHns o MIHaHCOBbIX MoK a3aTt eHnen
B+/B1/BB- 3a cYeT KoHconuaaL M B oT4eTHOCTb Pacnanckoii ¢ 2013 r. Kpome Toro,
npeanochInku K nepeoL eHke prcka EBpasa MoxeT co3aarb 1 ctabunusauust
EVRAZ'18 (9.5) 117.49 5.61 4.26 LieH Ha pblHKe cTanm.

[HaHHble 8 mabnuye no cocnosiHuo Ha 15.01.2013
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E:xenHeBHBIN 0030

PBIHOK
BHeurHui phIHOK J0JITa
Baadumup Eecmugbees

PbIHKHK 3aMep/IN B O3KUTAHMH OAHKOBCKUX OTYETOB v.evstifeev@zenit.ru

CuTyarus Ha IIOGATBHBIX pPBIHKAX BO BTOPHHMK Obuta mnpakTuueckn wuzentnuna Kpusasa US Treasures
MpeJBIAyIeM AHIO. IHBeCTOpBI M30eraloT pe3KHX ABIKEHUN B OXKHJAHUU 0ojiee BaXKHBIX 141212 141112 o 140113
COOBITHH, Ipe/IIOYNTas CAIepKAaHHO PearupoBarh Ha IocTynawolnyue Hopoctu. B EBpone onnuMu - 3.1
W3 KJII0YEBbIX TeM IHsA 6putd AaHuble 10 BBII Tepmanuu 3a 2012 r. KpynHelimas 5KOHOMHKA 28
EBpombl 3aMeyinia TeMIIBI poCTa 1o 0.7% B IPOIJIOM Tofy (IIPOTHO3 — 0.8%) IO CpaBHEHHUIO C 25
3.0% B 2011 r. [lToMHUMO 3TOTO €BpO OKa3asics MOJ AaBieHueM 3aspienuit JKan Kioma IOHkepa iz
0 TOM, 4TO TEKYIINH KypC eZIMHON BaJIIOThI BBIIVIAIUT YTPOXKAIOIIE BBICOKUM. 1: o

B CIIA moxa 6e3 oTBeTa OCTAIOTCs IPUBBIBBI IIPE3UIEHTa, MUHUACTPA (GUHAHCOB U IJIaBHI 13
®PC k KoHrpeccy 0 HeOOXOAMMOCTH B KpaTdaiilliie CPOKH YTBEPAWUTH IOBBIIIEHHE ITOTOJIKA 10
rOC/I0Nra, KOTOPHIA BHOBH JOCTHTHET OTOBOPEHHOrO MAaKCHMyMa K Hauany mapra. Cpemm 07
Haubosiee BaXKHBIX COOBITMH Ha TeKyIleld Hesene CJIefyeT BBIJIEJIUTh pasrap Ce30Ha Z:: ‘ ‘ ‘ ‘ ‘ ‘
KOPIIOPAaTUBHBIX 0TUeTOB. Ha TeKyIell Heiese TOJKHBI OTYUTAThCs KpynHelve 6anku CIIIA, 2y 3y 5Y 7y 107 307

CeroziHs cBou pe3ynbrarhl myosnukyioT JPM u Goldman Sachs, B uerBepr Bank of America U yemownu: Reuters
Citigroup. Bce 3T 0TueTHI Gy/TyT OMyGIMKOBAHBI 10 HAYala AMEPUKAHCKOH ceccuu. YauteiBad — Copaasr EMBI+ (Poccus, Bpasmims)
HE CJIMIIKOM ONTHMHCTHUYHBIA CTapT oTyeTHOcTed B ¢uHaHcoBoM cekTope (Wells Fargo),

Cnpaa CDSPoccus ¢ kopawoit CDS (Bpasunmsi+Mexuka), 5Y

CYIIECTBYIOT OIIpEAEJIEHHbIE DPUCKH TOIO, YTO IIOJIOXKHUTEJIbHAA II€PEOL€HKa 34eChb MOXKET

EMBIRussia cnipes maHyc cp.cnpea EMBI Bpaannna +Mexcuka)

CMEHHUTBCS TOHUKATEIBHON KOPPEKITHen.
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Cupaa Russia EMBI Corp/Sovereign
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PhIHDK

JleHeKHO-KpeIUTHBINA PhIHOK

. . Baadumup Eecmugbees
ITepBbIii HAJIOTOBBINH ILIATEK AHBAPS HE BHIZBAJ IPOOGJIeM v.evstifeev@zenit.ru
VeI0BUA JIOKAIBHOTO JIEHEXKHO-KPEJUTHOTO DhIHKA Buepa ocraBanuch komdoprueivmy, CrTaBku MBK u peno ¢ I1b P®
HECMOTpPsA Ha HauaBIINHCSA IIepruoJ HaJI0rOBBIX IIaTeXxel u yIiuiaTy CTpaxoBbIX BBHOCOB Q)OHJILI, OBbem 1-aHesHoro peno ¢ LB P® (ckonbaawasn 5 ax.),
. o MIpA pyG.
notpeboBaBIIell mHOpsAAKa 220 MJIpA pyb. U3 OaHKOBCKOH cucTeMbl. KpaTKocpouHbIe Mosarime ON, cronsasan § A, (o8, wic, %)
NIPOIIEHTHbIE CTABKU JEP)KAJIUCh HA YPOBHE IOHEEJbHMKA: 5.2% TOMOBBIX IO KpeAUTaM

OBEDHANT ¥ 5.3% TONOBBHIX II0 1-THEBHOMY MEXIHIEPCKOMY pemo c obmurarmusamm. Ha 7 400
ayKIMoHax npsamoro pero ¢ 116 P® 6anku npusiekiau Bcero 8 Miipz py0. Ha 1 JIEHb U 954 MIIPJ, 68 350
py6. — Ha 7 aHeil. CeroJHsA yTpoM cyMMa CpeJICTB Ha KopcueTax H Jieno3utax 6ankos B IIB PO 65 300
COKpATHJIACh Ha 47.7 MIIPJ, py0. 10 1250.5 MIIpJ pyo. 6.3 250
. 6.0
J1o KOHIIa TeKyIIel He/leIH JaBjieHue Ha JIMKBUAHOCTh COXPAHUTBCS — /10 MATHULBI GaHKaM 200
. 538
MIPEZICTOUT BEPHYTH B GIO/KET MOpsAKa 150 MiIpZ, py0. IloMuMo 3TOro, Ha Ciefylolleii Hezerne . 150
npoiiayt wiatexku mo HJIC (okosto 170 mupz py6.), HAIIU u akuuzam (0k0si0 200 Muipy, pyo6.). ' 100
Takum 06pa3oM, OTHOCHTEIBHO BBICOKHH YpOBEHb pyOJIeBOH JIMKBUIHOCTH B II€pPCIEKTHBE 53
. 50
6MIDKAMIIMX [apsl HeJedb MOMKeT PpACTBODUTHCS, BHOBb BEDHYB DBIHOK B yCJIOBHA
XPOHHYECKOTO flepunuTa. 48 ‘ ‘ ‘ ‘ 0
29.8 28.9 28.10 2711 2712

Hcmounuxk: Reuters, I[b

3aceganue Coera qupekxtopos b P® npouwio 6e3 ciopnmpusos " NDF
puBas
Ha npomreqmem Buepa 3acemanuu Cosera nupekTopoB IIB P® 6bLIo0 IPUHATO pelleHUe

COXPaHUTh Ha IPEXKHEM YPOBHE KJIIOUEBBIE NPOILIEHTHBbIE CcTaBKU. OIpe/ie/IeHHOH WHTPUTOH 6_75—"_“01“ SO 14242 O 141112
CTQJI0 OTCYTCTBHE B COIPOBOAMTENIBHOM TeKcTe (passl 0 cOAIAHCHPOBAHHOCTH Pa3MepoOB

CTaBKH OXKMJAHHUAM 10 HHQUIAIMM U POCTY SKOHOMHUKU. DTO MOXKET yKasbIBaTh Ha TO, YTO
PEryJIATOp IPEeANoUTeT JeHCTBOBaTh, HO B KAaKyl0 CTOPOHY — He sicHO. C OZHOHW CTOPOHBI
9KOHOMUYECKasi aKTHMBHOCTH SIBHO 3aMeisiercs U Tpebyer mociabnenuii ot llenTpobaHka, ¢
Ipyroil — uHQIANUA B SHBApe OCTAeTCA BbIIIe OPUEHTHPOB PETyJIATOPA, YTO, ¢ IHO3UIMH
npepiAyux pemenuii 116, BpI3Baso 661 HEOOXOAMMOCTD B y)KECTOUEHHUU. MBI 0JKHJJaeM, UTO
IleHTpo6aHK CKOpee MOWZeT Ha ociabsieHHe NPOIEHTHOH B Oirpkaiiline mapy MecsAleB U
TTOHU3UT KJIIOUEBBIE IPOLIEHTHBIE CTABKYU Ha 25 O11. MBI CTPOMM CBOM IIPEJIIOJIOKEHHS Ha TOM,
4TO GOPOTHCA C TEKYIIMM IIOBBIIIEHHBIM YPOBHEM HMH(JIANMY, BBI3BAHHBIM HEMOHETapHBIMU
daxTopamMu, TOBBIINIEHNEM MPOLEHTHBIX CTABOK He SBJIAETCS IaHaleed B YCIOBUAX
3aMeZIeHHA TEMIIOB pOCTa SKOHOMUKH.

5.50 - T T T T T !
iw 2w M 3M 6M 9M 1y

o Hemounux: Reuters

PyGJsib HEUTpasieH, MTHOPUPYET CHUKEHUE ITeH Ha HedTh

Topru Ha BaJIOTHOM DbIHKE BO BTOPHHUK IPOILUIH C/IEPKaHHO /A pyosis. ITo uroram jHsA
Kypc ObIMBAJIIOTHOH KOP3WHBI CHU3WJICA HA 2 OKI. /0 OTMETKHU 34.82 py6. BHemrHuii 6511 B
[[€JIOM HEHUTPAIBHBIM, OZTHAKO KOTHPOBKU He(hTH BEPHYJINCH HA YPOBHH Havasia Hemenu. Tax,
Gappesnp Brent Buepa mozerieBesn Ha 1.5 JO/UL JI0 110.40 Z0JUL. BHyTpeHHUe ycioBUs ObLIN
CKOpee IMOAZEeP:KUBAIONMMY Ha (OHE CTapTOBABILETO HAJIOTOBOTO Iiepuoza. TeM He MeHee,
IOKa elle BBICOKHI 00BeM JIMKBUZAHOCTH B CHCTEME He II03BOJIET OKAa3aTh OIIyTUMYIO
TIO/IZIEPKKY POCCUICKOU BaJIIOTE.

JleHe:KHO-KPEeANTHBIN PBIHOK — OCHOBHBIE COOBITHA HA Heee

IIpamoe pemno ¢
Ayxknuonsl 1B u ®onga JKKX, mocTynieHue 1 BO3BPaT CPeCTB P P

A Ha cueTa KOMGAHKOB, yIJIaTa HAJIOTOB ul?“l;:; ;‘;2"”
TloHee/IbHUK 8
BropHuk Viutara HajloroB CrpaxoBble B3HOCHI B hoH/IbI (~220 MIIpA pyo.) 8

Bacemganue CII 1Ib PO He oxxuiaemM n3MeHeHsI TPOLEHTHBIX CTABOK
Cpena Ayxkion 093 10 J1eT, 25 MIIPA PYO.
Kynons: 093 0®3 25075 (4.7 Muipz py6.)
Bosspar B Oro/pxeT 77.3 MuIpJ pyb6.
Yersepr
IIarauna Bosspar B 6ropxeT 71.2 MJIpA PyoO.

HUcmounuk: [[B PO, Mungun, ®ond 2KKX
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E:xenHeBHBINH 0030D

PbIHOK

Poccuiickuii 10JIr0BOM PIHOK

Kupuan Covrues
EBpOGOH/IbI HHEPITUOHHO PACTYT k.sychev@zenit.ru

POCCHICKHI CETMEHT BO BTOPHUK TPOJOJDKII HHEPIMOHHO® ABIKEHHe BBEPX 110 HeHaM, ne CYBEPEHHBIE eBPOOGIMranum

CMOTps Ha TPEBOXKHBIN HOBOCTHOH (oH. LleHbI cyBepeHHBIX OOHZIOB K KOHITYy IHS MpubaBwin 25- 50
475
50 611, cIpe/ibl COXPAaHWINCh B HEU3MEHHOM BHJIE 32 CUET CHUKEHMs JIOXOJHOCTeH Ha KPDUBOH 450
UST. KopnopaTHUBHBIA CEKTOP JIBUTAJICS PA3HOHAIIPABJIEHO IO IIeHaM B Y3KHX TPAHMIAX, He 1-3(5) RUSSIA42

MIPEBBIIIAIOIINX B cpeiHeM 10 611. [To-nmpexHeMy cy1a00 BBITJIAZENN faTbHUe Bbimycku [asmpoma, 375
MoTepsIBIIME B I[eHaX 710 50 Or1, Jiyulie peiHKa ToproBasics Beimyck CoBkomduiora SCFRU’17, a 350

TakKe AabHUe OOHBI EBpasa, KOTHPOBKH KOTOPBIX ITOKa3bIBAJIU POCT 10 50 or. 3.00
275 RUSSIA'30

RUSSIA22
RUSSIA20

JIoOKaJIbHBIA PHIHOK BOJIATUJICH 200 RUSSIAL8

Ha py671eBOM pBIHKE YBeJIMYUIach BOJATHILHOCTb. Bo BTopHUK Aambhue O®3 morepsu B 150 ———/-RUSSIALL
- 0 2 4 6 8 10 12 14 16 18 20
[eHax IOpsZKa 50 61 Ha GOHe B [[EJIOM CIHIOKOWHOMN CHTYallly HA I€HEKHOM U BAJIIOTHOM DBIHKE;
TOproBasi AaKTHBHOCTh IIPU JTOM IIO-TIPEKHEMY HAXOJUTCS Ha HEBBICOKOM YpPOBHE. Hemownux: Reuters
KopriopaTHBHBI CerMeHT, HANPOTUB, MPUGABUJI KaK B IJIaHE aKTHBHOCTH, Tak U kotupoBok. Ha KpuBaa O®3
CpefHEeN Aopaliy CIPOCOM MOib30Baiuch Bhimycku MMK 18, Beimnenkom 02, Maraut BO7, 725
npubaBUBIINE B [IeHAX MOPsAKa 25 Om. [layee 10 KPUBOM aKTUBHOCTD ObLIa 3aMeTHA B BBIITYCKaX

PXK/] 16 1 I'azipom HedTh 12, He TOKA3aBIINX 3aMETHBIX IIEHOBBIX U3BMEHEHUH.
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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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Hcemounuk: MMBB, Bawk BEHUT
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E:xenHeBHBIN 0030

PBIHOK
IlepBUYHBIN PHIHOK
Boinyok Peimtr, SSPIM/E  Nom6apa LB O61beM amuccuum, OpueHmp 3akpbime Hara Amopm3zauums/ Od epta/
MITH. pPY6. YTP/YTM KHUTU pasmeLLEHUA Oopauus MoraweHune
O'Ken, 02 -/-1B+ na 3000 10.36 13.12.2012 18.12.2012 HeT / 2.66T. 3r./5ner
MPCK UeHtpa 1 Mpueonkbs, BO-01 -/Ba2/- na 4000 9.41-9.94 14.12.2012 18.12.2012 HeT /2.68T. HeT /3T.
NeHCneyuCMY, 02 B/-/ - na 5000 13.10-13.65 14.12.2012 18.12.2012 pal/3.18r. HeT /5 net
BHelunpom6aHk, 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 /1r. ir./5net
TatcoHabark, BO-03 (BTOpU4HOE) -/B3/- aa 2000 12.60-13.22 18.12.2012 19.12.2012 HeT /0.92T. ir./2r.
ATOK, BO-01 -/-1B- Aa 3000 12.01-12.55 19.12.2012 21.12.2012 HeT /1r. 1r./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 BocTouHbli 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 05.02.2013 XX.12.2012 pnal215r. HeT /4.
UenoyHuk: Interfax, Bloomberg, Cbonds
Boinyok Peimtr, SSPIM/E  NMom6apa LB O6bem amuccum, Bid cover/ OpueHp ®dakmyeckan Hara Amopmzaums/
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.
HenbTtaKpeaur, 09-UM -/Baal/- Aa 5000 1.7 / 100% 9.20-9.46 9.36 11.12.2012 Her /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% 8.84-8.99 858 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/a / 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, 5O-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, (%)
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E:xenHeBHBINH 0030D

PbIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Bbinyck Hara KotnpoBku LleHa Kon-seo OG6opoT, Cnpen kK peno Ob6uem

OcpepThbl llorawenna llokynka Tlpopnaxa Tlocn Wam. nn cpenok wT YTM/YTP Oropauus O®3 (6n) LB mnH py6.
o®3
O®3 25072 23/01/13 100.03 100.05 100.03 -0.01 85 590 325 5.64 0.02 na 150 000
O®3 25078 06/02/13 100.06 100.10 100.08 -0.01 27 340916 5.28 0.06 na 100 000
O®3 25065 27/03/13 101.16 101.27 101.27 -0.05 5 6 688 5.49 0.19 na 46 000
O®3 26200 17/07/13 100.09 6.03 0.49 na 50 000
O®3 26201 16/10/13 100.45 100.60 6.04 0.73 na 47 000
O®3 25076 13/03/14 101.30 101.35 101.35 o0.01 19 195449 5.95 1.11 na 155 000
O®3 25068 20/08/14 108.00 109.40 109.25 0.00 1 10 5.92 1.44 na 45 000
O®d3 26202 23/07/14 109.57 109.86 109.87 0.27 3 10001 5.86 1.75 na 40 000
O®3 25071 26/11/14 103.55 108.00 103.55 -0.24 6 66 6.14 1.75 na 80 000
O®3 25079 03/06/15 102.20 102.40 102.37 -0.03 9 71497 6.00 2.22 na 150 000
O®3 25075 15/07/15 102.10 102.70 102.00 3 7538 6.10 2.26 na 150 000
O®3 25077 20/01/16 103.64 103.85 103.85 0.15 7 600 222 6.02 2.67 na 150 000
O®3 46017 03/08/16 100.25 100.45 6.36 2.75 na 80 000
O®3 26203 03/08/16 100.40 102.80 102.60 0.10 3 51101 6.17 3.12 na 150 000
O®3 48001 31/10/18 88.98 99.00 6.46 3.49 na 24 000
O®3 46019 20/03/19 6.76 3.31 na 26 000
O®3 25080 19/04/17 104.69 104.80 105.00 0.16 3 750 6.14 3.69 na 150 000
O®d3 26206 14/06/17 104.79 104.90 105.00 -0.10 4 765 6.18 3.84 na 150 000
O®d3 26204 15/03/18 106.00 106.08 106.08 -0.22 8 120 030 6.20 4.31 na 150 000
O®d3 46021 08/08/18 96.99 95.15 0.40 1 2 6.58 4.35 na 107 000
O®3 46014 29/08/18 5.99 4.47 na 62 000
O®3 26208 27/02/19 106.14 106.35 106.45 10 250 042 6.31 4.93 na 150 000
O®3 46005 09/01/19 65.10 73.21 6.96 5.27 na 27 000
O®3 26210 11/12/19 102.40 102.60 103.00 0.25 5 122 6.36 5.62 na 150 000
O®3 46018 24/11/21 99.60 100.00 100.00 -0.10 1 25000 6.81 6.16 na 133 000
O®3 26205 14/04/21 107.04 107.25 107.20 -0.10 7 55 050 6.56 6.25 na 150 000
O®3 26209 20/07/22 106.89 107.10 107.05 -0.45 10 14329 6.70 6.82 na 150 000
O®d3 46022 19/07/23 85.17 97.09 83.00 -11.09 3 124 8.59 7.13 na 45 000
O®d3 26207 03/02/27 112.03 112.10 112.10 -0.55 18 360 074 6.92 8.68 na 150 000
O®3 46020 06/02/36 97.00 97.50 97.25 -0.25 1 5000 7.28 11.21 na 135 000
O®d3 46012 05/09/29 5.41 10.98 na 40 000
METAIUTYPTMYECKAA U TOPHOOOBLIBAIOLWAA NMPOMbILWIEHHOCTH
HopHukenb
HopHukens BO3 30/07/13 99.75 100.11 7.71 0.52 na 15 000
HIIMK
HJIMK BO6 05/03/13 100.05 100.30 7.39 0.13 na 10 000
HJIMK BO2 19/06/13 17/12/14 100.50 100.80 3.98 0.42 na 5 000
HJIMK BO3 19/06/13 17/12/14 100.50 100.80 7.52 0.42 na 5 000
HJIMK BO4 08/09/14 07/09/15 90.00 100.50 100.40 -0.05 1 1400 8.13 1.53 216 na 5 000
HJIMK BO7 11/11/14 101.17 101.50 -0.25 1 3680 8.20 1.70 222 na 10 000
HIIMK 7 16/03/15 05/09/22 100.60 101.35 100.95 0.15 1 10 000 8.16 1.97 217 na 5 000
HJIMK 8 04/12/15  25/11/22 100.50 101.00 101.00 0.99 1 1 8.16 2.60 212 HeT 10 000
MMK
MMK BO5 04/04/13 99.95 100.08 100.08 0.08 1 14 7.32 0.22 na 8 000
MMK BO8 15/08/13 12/02/15 86.00 7.78 0.56 na 5 000
MMK BO4 27102/14 99.20 100.05 99.57 0.27 1 1 821 1.06 na 5 000
MMK BO6 10/06/14 8.78 1.43 282 na 5 000
MMK BO7 22/07/14 98.00 9.10 1.41 314 na 5 000
MMK 18 01/12/15 22/11/22 100.40 110.60 100.75 0.15 10 344 980 8.57 2.58 254 na 5 000
CescTanb
Cescranb BO2 15/02/13 100.17 100.25 6.48 0.08 na 10 000
Cesctans BO4 15/02/13 100.22 100.17 -0.19 1 300 7.69 0.08 na 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.25 100.50 7.96 0.44 na 8 000
Anpoca 22 28/06/13 23/06/15 100.20 100.40 100.40 0.18 6 25000 7.54 0.44 na 8 000
Anpoca 23 18/06/15 102.10 102.40 102.40 0.49 10 67 000 8.08 2.19 208 na 7 000
Anpoca 20 23/06/15 102.10 102.85 102.40 0.42 11 80 405 8.09 2.21 209 na 3 000
Anpoca BO1 30/10/15 101.30 101.90 101.60 0.35 4 9000 8.46 2.46 244 na 5 000
Anpoca BO2 30/10/15 101.30 102.00 101.60 0.50 6 10 005 8.46 2.46 244 na 5 000
EBpa3
Eespas 1 22/03/13 13/03/20 99.80 100.20 100.20 0.05 1 8 8.15 0.18 na 10 000
Eespas 3 22/03/13 13/03/20 98.10 100.30 8.44 0.18 na 5 000
CubmeTuHeect 1 16/10/14 10/10/19 107.71 108.00 107.85 0.15 6 55109 8.74 1.58 277 na 10 000
CubwmeTuHeect 2 16/10/14 10/10/19 107.70 108.00 108.00 0.20 7 65 790 8.65 1.58 268 na 10 000
Espas 2 26/10/15 19/10/20 102.06 102.25 9.32 2.45 330 na 10 000
Espas 4 26/10/15 19/10/20 101.60 101.60 1 1 9.49 2.45 347 na 5 000
Eespas 5 06/06/16 27/05/21 92.01 99.79 10.10 2.99 403 na 5 000
Espas 7 02/06/16  25/05/21 95.00 99.00 10.44 2.98 437 na 15 000
MeTannouHsecTt
MeTannonHeecT 1 16/03/15 07/03/22 100.62 101.50 101.46 0.10 6 33978 8.41 1.96 242 na 5 000
MeTannonHeecTt 5 16/03/15 07/03/22 100.60 100.99 101.00 0.43 1 2 8.65 1.96 266 na 10 000
MeTannonHeecTt 6 19/03/15 10/03/22 100.70 100.85 100.70 -0.15 2 52 000 8.82 1.97 283 na 10 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck HaTta KoTupoBku LleHa Kon-Bo O6opor, Cnpea k peno O6bem

OdepTbl MNorawenuns Tlokynka [lpopgaxa I[locn W3m. nn cpenok wT YTM/YTP Mropauuns O®3 (6n) UB mnH py6.
Meuen
Meuen BO2 12/03/13 99.96 99.99 99.98 -0.02 9 10 632 9.96 0.15 aa 5 000
Meuen 5 16/04/13 09/10/18 99.91 100.00 100.00 0.50 4 10 282 11.73 0.25 aa 5 000
Meuen BO3 24/04/13 99.56 99.94 99.94 -0.01 1 20 10.11 0.27 aa 5 000
Meuen 2 15/06/11 12/06/13 98.19 98.89 98.19 -0.01 3 502 12.43 0.41 aa 5 000
Meuen 4 25/07/13 21/07/16 99.30 99.70 14.44 0.50 aa 5 000
Meuen BO4 11/02/14 10/02/15 95.51 96.00 96.00 8 9117 14.90 1.00 aa 5 000
Meuen 15 18/02/14 09/02/21 93.21 93.35 93.21 -0.49 1 3 15.78 1.03 aa 5 000
Meuen 16 18/02/14 09/02/21 93.21 93.34 93.21 -0.14 1 2000 15.78 1.03 aa 5 000
Meuen BO5 07/04/15 100.00 11.82 2.22 582 HeT 5 000
Meuen BO7 07/04/15 100.00 11.82 2.22 582 HeT 2 000
Meuen BO11 07/04/15 100.00 11.82 2.22 582 HeT 3 000
Meuen BO12 07/04/15 100.00 11.82 2.22 582 HeT 3 000
Meuen BO6 07/04/15 100.00 11.55 1.97 556 HeT 2 000
Meuen 13 01/09/15 25/08/20 86.06 87.00 86.99 -0.01 10 584 16.92 2.26 1092 aa 5 000
Meuen 14 01/09/15 25/08/20 86.03 86.49 86.03 -0.86 19 543 17.48 2.26 1148 aa 5 000
Meuen 17 02/06/16 27/05/21 81.50 84.75 14.61 2.95 854 aa 5 000
Meuen 18 02/06/16 27/05/21 80.50 82.00 81.40 -0.40 15 1876 16.30 2.94 1023 aa 5 000
Meyen 19 07/06/16 01/06/21 80.10 81.89 80.10 -1.70 19 930 16.91 2.95 1084 na 5 000
TMK
TMK BO1 22/10/13 99.80 100.10 100.00 0.20 5 3052 9.01 0.75 na 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.01 100.50 100.50 -0.16 5 264 8.40 0.47 na 10 000
PMK
PMK 3 17/12/13 15/12/15 98.00 100.25 11.81 0.90 HeT 3 000
PMK 4 05/06/14 02/06/16 93.00 94.49 15.76 1.32 980 HeT 5 000
KOKC
KOKC BO2 28/05/14 96.01 97.75 97.28 -0.02 2 12 11.18 1.30 522 na 5 000
Pycan
Pycan 7 03/03/14 22/02/18 95.80 96.35 96.31 0.51 7 3396 12.22 1.07 HeT 15 000
Pycan 8 15/04/15 05/04/21 92.28 93.08 92.27 -0.97 3 23 12.93 2.04 694 HeT 15 000
UHPPACTPYKTYPA
PX0
P>XO 09 18/05/11 13/11/13 99.81 100.00 7.00 0.81 na 15 000
P>XO 10 06/03/14 108.20 108.39 108.30 -0.24 1 200 7.37 1.04 na 15 000
P>XO 23 29/01/15 16/01/25 102.85 103.00 7.63 1.84 165 na 15 000
PXAO 11 18/11/15 100.60 100.90 100.80 -0.10 2 2 7.62 2.58 159 na 15 000
P>XO 16 06/06/16 05/06/17 101.20 101.50 101.34 0.09 10 193 252 7.58 3.02 150 na 15 000
P>XO 19 16/07/18 08/07/24 8.26 4.37 203 na 10 000
®dCK E3C
PCKEDC 6 26/09/13  15/09/20 99.80 100.00 6.95 0.68 na 10 000
PCKESC 8 26/09/13 15/09/20 99.80 100.00 7.41 0.68 na 10 000
P®CKESC 18 09/06/14 27/11/23 101.00 101.40 7.67 1.34 171 na 15 000
P®CKESC 15 23/10/14 12/10/23 101.32 102.59 102.35 0.65 5 76 701  7.43 1.65 146 na 10 000
P®CK E3C BO1 22/04/15 21/10/15 102.00 8.00 2.08 201 na 10 000
P®CKESC 10 24/09/15 15/09/20 99.75 100.50 7.85 2.42 183 na 10 000
PCKESC 7 27/10/15 16/10/20 99.00 99.70 99.55 0.45 2 50 000 7.82 2.52 179 na 5 000
P®CKESC 12 22/04/16 19/04/19 7.89 2.89 183 na 10 000
PCKESC 25 27/09/16  14/09/27 102.51 102.80 102.75 0.15 1 1 7.87 3.18 178 na 15 000
P®CKESC 21 19/04/17 06/10/27 103.25 104.50 103.50 0.01 1 25000 7.91 3.59 178 na 10 000
PCKESC 9 24/10/17 16/10/20 100.00 100.60 100.50 0.50 2 7500 8.01 4.00 181 na 5 000
P®CKESC 11 24/10/17 16/10/20 100.00 100.50 100.50 0.50 1 1000 8.01 4.00 181 na 10 000
PCKEDC 19 18/07/18 06/07/23 7.98 4.38 175 na 20 000
P®CKESC 13 22/06/21 103.10 8.33 6.19 179 na 10 000
TPAHCHE®Tb
TpaHcHedrs 5O1 22/12/14 21/12/15 7.64 1.83 166 HeT 17 000
TpaHcHedrs 5O2 22/12/14 21/12/15 86.00 102.00 7.40 1.88 142 HeT 17 000
HMTN
HMTM BO-2 29/04/15 100.50 101.50 8.63 2.08 264 aa 4 000
PocaBTonop
PocasTtogop 1 29/11/16 101.68 -0.32 1 999 9.43 3.29 333 aa 3 000
PocBopgokaHan
PocBopokanan 3 11/11/13 09/11/15 95.55 101.50 101.14 -0.01 4 244 7.66 0.80 aa 3 000
BopokaHan
Bopokanan 1 09/12/15 86.00 100.00 8.99 2.60 295 aa 2 000
3anagHbin C4
BanagHen CO 1 29/04/16 13/05/31 98.80 99.50 9.31 2.90 325 aa 5 000
BanagHbn CL1 2 29/04/16 13/05/31 99.30 9.18 2.90 312 aa 5 000
BanagHbn CO 3 24/02/17 06/02/32 90.00 8.44 3.42 233 aa 5 000
SanagHbn CL1 4 24/02/17 06/02/32 8.44 3.41 233 aa 5 000
BanagHbt CO 5 24/02/17 06/02/32 8.44 3.41 233 aa 5 000
Mourta Poccuun
Mouta Poccun 1 25/03/14 22/03/16 86.00 101.00 8.03 1.13 208 aa 7 000
MouTta Poccun 2 23/10/15 18/10/19 100.65 110.60 8.45 2.48 243 aa 3 000

i
Jh BAHK
ailll SEFAT

'BARKOBCRAY TPYIITA SERHT

16.01.2013




E:xenHeBHBINH 0030D

PBIHOK
Buinyck OaTta KoTtnpoBku LleHa Kon-Bo OG6GoporT, Cnpea Kk peno O6bem
OdvepThbl llorawenna Tlokynka Tlpopgaxa [locn W3Mm. nn cpenok wT YTM/YTP Oropaums O®3 (6n) LB mnH py6.

Mouta Poccun 3 23/10/15 18/10/19 100.90 110.60 100.67 -0.23 1 1 8.59 2.48 257 na 3 000
Mouta Poccun 4 23/10/15 18/10/19 100.10 110.60 8.66 2.48 264 na 3 000
HE®Tb n F'A3
rA3NMPOM
[asnpom A9 12/02/14 99.50 100.48 100.48 -0.02 2 6 6.87 1.02 na 5 000
Masnpom A1l 24/06/14 108.65 108.90 108.89 0.19 7 42 7.26 1.35 130 na 5 000
PocHedhTb
PocHedrb 4 23/10/17 17/10/22 102.70 104.00 103.10 0.10 11 49 629 7.96 3.96 177 na 10 000
PocHedrb 5 23/10/17 17/10/22 102.95 103.20 103.00 0.10 5 55500 7.98 3.96 179 na 10 000
Nykownn
Iy konn 4 05/12/13 100.30 100.50 5.12 0.87 na 6 000
Masnpom HedpTL
[asnpom Hedrb 3 15/01/13 12/07/16 261.22 3.49 25510 na 8 000
asnpom Hedorb BO-5 09/04/13 100.00 100.40 7.66 0.23 na 10 000
asnpom Hedorb BO-6 09/04/13 100.00 101.02 6.52 0.23 na 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.95 102.10 100.80 1.10 2 100 001 7.97 1.86 199 na 10 000
[asnpom Hedrb 8 02/02/16 101.80 103.20 102.10 0.85 2 50 500 7.86 2.66 182 na 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 101.80 102.50 101.80 0.36 1 2147 7.98 2.67 194 na 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 104.55 105.05 105.05 0.65 1 1 7.82 4.06 162 na 10 000
[asnpom Hedorb 12 29/11/17  23/11/22 102.50 102.85 102.85 0.05 10 192 845 7.93 4.07 173 HeT 10 000
[asnpom Hedrb 4 10/04/18 09/04/14 101.45 102.15 102.15 1.11 5 23850 7.84 4.28 162 na 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.25 100.40 7.02 0.44 na 10 000
HOBAT3K BO-2 12/10/15 100.20 8.00 2.46 198 na 10 000
HOBAT3K BO-3 12/10/15 101.25 8.02 2.46 200 na 5 000
HOBAT3K BO-4 12/10/15 99.75 8.02 2.46 200 na 5 000
TATHE®Tb
TatHedrs BO-1 20/09/13 99.50 100.00 99.96 4 112 7.42 0.66 na 5 000
BawHed T
BauHedrs 1 18/12/12 13/12/16 99.90 100.12 8.68 3.40 257 na 15 000
BauHedrs 2 18/12/12 13/12/16 99.90 100.19 99.99 0.09 1 1 8.53 3.40 242 na 15 000
BauHedrs 3 18/12/12 13/12/16 99.90 100.85 100.25 0.75 5 20001 8.44 3.40 233 na 20 000
BauHedrs 5O1 05/12/13 02/12/14 100.90 101.47 101.50 4 30000 7.70 0.87 na 10 000
BauHedrs 4 13/02/15 04/02/22 101.39 101.75 101.31 -0.24 5 200 001 8.47 1.88 249 na 10 000
HK AnbsiHc
HK AnbsiHCc 3 30/07/13  21/07/20 95.00 100.40 100.30 0.05 3 5002 9.36 0.52 na 5 000
HK AnbsiHc BO-1 04/02/14 98.00 100.29 99.34 0.35 11 548 10.16 0.99 na 5 000
HK AnbsiHc 4 07/06/16 01/06/21 96.00 98.49 96.60 0.05 1 1 10.30 2.97 423 na 5 000
HK AnbsiHc 6 10/06/16 04/06/21 96.00 99.45 10.34 2.98 427 na 7 000
CaxaTpaHcHedpTeras
CaxaTpHdr2 26/07/13 99.60 99.90 99.90 0.44 5 96 12.77 0.50 HeT 3 000
AxkyTtckaa TOK
ATOK BO1 20/12/13 27/10/15 86.00 102.06 12.33 0.88 HeT 3 000
BK EBpasus
BK EBpasusa 1 22/06/16 20/06/18 90.00 100.00 98.75 0.46 4 26 834 9.02 3.04 294 na 5 000
FTOCBAHKU
BTB
BTBE 6 10/07/13 06/07/16 100.64 100.65 100.64 24 88173 7.38 0.48 na 15 000
BTB BO-6 21/12/12 19/12/14 100.57 100.73 100.60 13 28 684 8.25 1.79 227 na 10 000
BTB BO-7 25/01/13 23/01/15 100.15 100.35 100.25 0.18 8 84 747 -1.14 0.03 na 10 000
BTB BO-1 15/03/13 100.05 100.12 100.12 -0.33 3 30025 7.00 0.16 na 5 000
BTB BO-2 15/03/13 100.06 100.10 7.07 0.16 na 5 000
BTB BO-5 15/03/13 100.08 100.11 100.05 -0.05 7 9600 7.47 0.16 na 10 000
BTB BO-8 03/09/13 01/09/15 100.22 100.30 100.28 0.06 1 8000 7.70 0.62 na 10 000
BTBE 5 17/10/13 7.61 0.73 na 15 000
BTB BO-03 18/03/14 17/03/15 99.50 103.00 8.97 1.12 302 na 5 000
BTB B0O-04 18/03/14 17/03/15 99.50 100.39 8.19 1.12 224 na 5 000
BTBE BO-19 01/10/15 100.00 100.13 100.13 0.12 1 25 8.62 2.44 260 na 15 000
BTB BO-20 01/10/15 99.90 100.00 10 1000 8.68 2.44 266 na 15 000
BTB 24 3 30/05/12 29/05/13 99.85 3.86 0.37 na 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.85 101.00 8.61 1.76 263 na 15 000
BTB 24 5 22/08/13 20/02/14 100.00 100.40 7.88 0.58 na 8 000
BTB-NunannHr 2 08/04/14 07/07/15 100.03 100.11 100.11 5 1239364 8.49 0.99 na 10 000
BTB-NunanHr 4 12/03/13 07/06/16 99.80 100.00 99.91 0.11 1 400 7.43 0.15 na 5 000
BTB-NunannHr 8 07/05/13 01/08/17 99.99 100.35 7.35 0.28 na 5 000
BTB-NunanHr 1 07/11/13 06/11/14 99.75 100.10 8.34 0.66 na 8 000
BTB-NunanHr 3 10/09/13 07/06/16 99.35 99.60 99.43 0.11 1 55450 8.08 0.61 na 5 000
BTB-NunanHr 9 05/02/14 02/08/17 98.70 100.00 7.48 0.87 na 5 000
BTB-NunanHr 7 04/06/14 30/11/16 99.80 100.50 8.59 1.14 264 na 5 000
B3b
B3b 8 22/10/13 13/10/20 98.50 100.00 7.01 0.75 na 15 000
B3b 21 10/03/15 17/02/32 100.50 8.37 1.96 238 na 15 000
B3b 18 09/10/15 17/09/32 100.00 8.08 2.44 206 na 10 000
B3b 19 15/10/15 23/09/32 100.00 8.16 2.46 214 na 10 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck OaTta KoTtnpoBku LleHa Kon-Bo O6opor, Cnpea Kk peno O6bem

OdvepThbl llorawenna Tlokynka Tlpopgaxa [locn W3Mm. nn cpenok wT YTM/YTP Oropaums O®3 (6n) LB mnH py6.
B3b 9 24/03/16 18/03/21 100.00 101.20 101.20 1.10 9 82816 7.60 2.82 154 na 15 000
B3b 10 27/09/16 21/09/21 100.00 10 820 8.67 3.18 258 na 15 000
B3b 6 17/10/17 13/10/20 99.00 100.14 8.16 3.98 197 na 10 000
B3B-I1usunHr
B3B-InanHr 3 11/04/14 02/04/21 100.10 7.64 1.18 169 na 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.50 101.50 101.40 2 45001 8.09 1.66 212 na 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.50 101.50 8.22 1.67 224 na 5 000
B3B-InanHr 6 31/01/17 101.00 101.50 8.90 1.78 292 na 10 000
B3B-InanHr 4 08/04/16 02/04/21 8.78 2.83 272 na 5 000
B3B-InanHr 5 08/04/16 02/04/21 101.25 8.40 2.83 234 na 5 000
MCI BaHk
MCT Bank 01 27/03/14 17/03/22 100.40 101.00 8.36 1.13 241 na 5 000
MCT Bank 02 21/08/14 11/08/22 101.45 102.00 101.60 0.15 1 29 900 8.27 1.47 230 na 5 000
PCXB
PCXb 8 22/05/14 14/11/19 99.25 100.75 8.27 1.29 231 na 5 000
PCXB 9 22/05/14 14/11/19 99.25 100.75 8.27 1.29 231 na 5 000
PCXB 10 06/02/13  29/01/20 100.01 100.35 100.00 -0.13 3 91 500 9.03 0.06 na 5 000
PCXb 11 07/02/13  29/01/20 100.01 101.00 100.05 -0.15 1 32000 8.19 0.06 na 5 000
PCXB 7 11/06/13 05/06/18 99.55 100.10 100.10 0.50 7 20 057 6.68 0.40 aa 5 000
PCXb BO-2 06/08/13 03/02/15 100.10 100.44 8.16 0.54 aa 5 000
PCXb BO-3 08/08/13 05/02/15 99.00 8.35 0.54 aa 5 000
PCXb BO-1 29/08/12 28/08/13 99.50 100.50 100.30 -0.05 1 25000 7.92 0.60 aa 5 000
PCXb BO-5 29/08/12 28/08/13 94.00 100.50 100.30 0.08 2 26 870 7.92 0.60 aa 10 000
PCXB 4 02/10/13  27/09/17 6.86 0.69 aa 10 000
PCXb BO-6 01/05/12 29/10/13 97.00 100.40 100.40 0.01 2 46 371 7.79 0.77 aa 10 000
PCXB 15 05/11/13 26/10/21 100.01 101.50 100.80 4 50 005 7.83 0.78 aa 10 000
PCXB 3 13/02/14 09/02/17 101.00 102.00 8.12 1.02 aa 10 000
PCXB 6 15/08/14 09/02/18 100.50 8.02 1.47 205 aa 5 000
PCXb 18 23/10/14 13/10/22 99.75 100.74 8.04 1.65 207 aa 5 000
PCXB 17 21/10/14 11/10/22 99.75 100.75 8.18 1.65 221 aa 10 000
PCXB 16 13/04/15 04/04/22 100.35 101.00 8.36 2.05 237 aa 10 000
PCXb 14 07/07/15 29/06/21 98.30 99.50 98.30 -0.20 1 69 000 8.65 2.30 264 aa 10 000
PCXB 12 09/07/15 01/07/21 98.25 99.50 8.65 2.30 264 aa 5 000
PCXB 13 10/07/15 02/07/21 98.25 99.40 98.45 -0.05 2 2 8.58 2.30 257 aa 5 000
Masnpom6aHk
[asnpombank BO-4 24/12/12 20/12/14 100.52 100.80 100.80 0.12 2 37 000 8.20 1.81 222 aa 10 000
[asnpombGaHk B5O-2 22/07/13 11/07/14 7.91 0.50 na 10 000
[asnpombank BO-1 08/12/13 94.00 100.15 100.05 1 3770 7.82 0.88 aa 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.99 100.75 0.10 4 13511 7.89 1.00 aa 10 000
[asnpombaHk 6 14/07/14 07/07/16 101.35 101.32 0.07 1 5000 8.05 1.43 209 aa 10 000
Fasnpombank 7 21/10/15 17/10/16 100.25 101.50 99.95 -0.25 6 2011 8.69 2.47 267 aa 10 000
[asnpombank 10 19/10/15 12/10/17 99.97 8.67 2.47 265 aa 10 000
[asnpombank 11 19/10/15 10/10/19 99.98 8.67 2.47 265 aa 10 000
[asnpombank 12 19/10/15 06/10/22 94.96 8.67 2.47 265 aa 10 000
ANKK
ANXKK A6 15/07/14 100.10 7.95 0.96 aa 3 000
AMXKK-11 A1 15/03/15 15/09/43 8.39 1.99 240 aa 7 000
ANXKK A9 15/02/17 98.80 100.40 8.02 1.66 205 aa 5 000
ANXKK A7 15/07/16 100.00 8.16 1.71 218 aa 4 000
ANXKK A19 15/05/15 15/11/24 99.00 100.49 8.24 2.13 224 aa 6 000
ANXKK A24 01/11/15 01/11/22 100.30 8.26 2.53 223 aa 6 000
ANXKK A8 15/06/18 98.80 100.00 8.06 2.60 202 aa 5 000
ANXKK A10 15/11/18 99.20 100.20 100.00 1.15 1 6 145 8.30 2.84 224 aa 6 000
ANXKK A18 15/04/16 15/07/23 99.00 100.50 8.24 2.89 218 aa 7 000
ANXKK A21 15/02/20 8.42 3.02 234 aa 15 000
AMXKK A1l 15/09/20 99.55 101.50 100.00 2 28 738 8.45 3.68 231 aa 10 000
AMXKK A16 15/09/21 97.90 100.40 8.98 4.85 270 na 10 000
AMXKK A17 15/04/22 103.00 105.80 8.45 5.46 211 na 8 000
AMXKK A20 15/12/27 101.50 104.00 8.59 8.27 172 na 5 000
rMoOB3KC
FMOB3KC BO-2 22/07/13 8.34 0.49 na 5 000
FMOB3KC BO-7 04/12/13 04/12/15 100.00 100.10 100.00 0.05 5 128 060 9.18 0.86 HeT 5 000
FMOB3KC BO-3 08/06/12 08/12/13 86.00 100.37 9.00 0.87 na 3 000
FMOB3KC BO-5 08/06/12 08/12/13 90.10 100.00 9.43 0.87 na 2 000
FMOB3KC BO-4 01/08/12 01/08/14 86.00 100.19 9.63 1.41 367 na 3 000
FMOB3KC BO-6 01/08/12 01/08/14 9.53 1.41 357 na 2 000
FMOB3KC BO-1 16/02/11 16/02/13 100.06 100.10 100.06 0.06 1 1500 7.61 0.09 na 5 000
TpaHckpeauTO aHk
TpaHckpeanT6aHk 5 12/08/13 99.75 100.34 7.38 0.55 aa 3 000
TpaHckpeantb6aHk BO-1 17/11/13 100.00 100.15 99.91 0.01 4 30 150 8.05 0.82 na 5 000
TpaHckpeanT6aHk 6 17/04/14 99.50 100.54 8.40 1.19 245 aa 4 000
TENEKOMbI
Poctenekom
PocTtenekom 17 05/11/15 02/11/17 100.90 110.05 8.20 2.52 217 na 10 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck NaTa KotmpoBku Lena Kon-eo O6opor, Cnpea Kk peno O6bem

OdvepThbl llorawenna Tlokynka Tlpopgaxa [locn W3Mm. nn cpenok wT YTM/YTP Oropaums O®3 (6n) LB mnH py6.
MTC
MTC 3 20/06/13 12/06/18 100.25 100.45 100.42 0.17 7 42 200 7.09 0.43 na 10 000
MTC 1 17/10/13 99.20 99.49 7.83 0.74 na 10 000
MTC 4 19/05/11 13/05/14 99.11 99.35 99.30 0.19 2 18986 8.13 1.25 217 na 15 000
MTC 2 20/10/15 95.10 99.00 8.53 2.50 250 na 10 000
MTC 8 12/11/15 03/11/20 99.85 99.90 8.52 2.55 249 na 15 000
MTC 5 26/07/12 19/07/16 96.25 102.65 8.45 3.05 237 na 15 000
MTC 7 07/11/17 100.70 101.05 101.00 0.45 5 67 491 8.62 3.98 243 na 10 000
Bbimnenkom
Bbimnenkom UHB 1 19/07/13 8.28 0.48 aa 10 000
Beimnenkom 3 12/07/11 08/07/14 98.50 98.94 98.70 1 11075 8.53 1.42 257 na 10 000
BeimMnenkom 2 23/03/15 14/03/22 100.70 101.99 100.80 0.30 16 376 006 8.61 1.98 262 na 10 000
BbiMnenkom 1 17/03/15 08/03/22 100.70 101.00 101.00 -0.15 4 140 002 8.50 1.97 251 na 10 000
BbimMnenkom 4 17/03/15 08/03/22 100.70 101.10 101.10 0.58 13 67 592 8.45 1.97 246 na 15 000
BbiMnenkom 6 13/10/15 98.30 100.00 99.45 0.08 2 985 8.70 2.46 268 na 10 000
BbimMnenkom 7 13/10/15 101.00 99.75 0.60 7 61 073 8.57 2.46 255 na 10 000
MerachoH
MeragoH ®uH 05 09/10/14 29/09/22 100.00 100.70 8.20 1.62 223 na 10 000
PocTtenekom
PocTtenekom 8 03/09/13 98.70 99.50 9.10 0.54 na
PocTtenekom 1 18/08/11 08/08/13 9.47 0.30 na 2 000
CINB Tene2
TENE2 4 10/02/14 31/01/22 100.75 101.50 8.31 1.01 na 3 000
TENE2 5 10/02/14 31/01/22 100.00 101.24 8.24 1.01 na 4 000
TENE2 7 14/04/15 05/04/22 100.70 101.00 8.67 2.04 268 na 6 000
TENE2 1 17/06/16 11/06/21 97.00 99.99 8.93 3.02 285 na 5 000
TENE2 3 17/06/16 11/06/21 95.01 99.70 98.32 -1.28 2 54 9.18 3.02 310 na 3 000
TENE2 2 17/06/16 11/06/21 95.01 107.00 9.13 3.02 305 na 5 000
NMOTPEBUTENIbCKUE, TOProBns
BBAO
BBA MM 3 27/02/13 86.00 100.00 7.48 0.12 na 5 000
MArHUT
MaruuT BO-1 09/09/13 100.20 7.89 0.63 HeT 1 000
MaruuT BO-2 09/09/13 99.90 100.20 8.56 0.63 na 1 000
MaruuT BO-3 09/09/20 100.00 8.14 0.63 na 2 000
Martut BO-4 09/09/20 91.00 100.20 8.06 0.63 na 2 000
MaruuT BO-5 28/02/14 99.00 100.00 8.34 1.06 na 5 000
Maruut BO-6 22/04/14 8.46 1.21 251 na 5 000
Maruut BO-7 21/09/15 100.80 101.50 101.15 0.20 7 170 003 8.58 2.38 256 na 5 000
X5
X5 ®duHaHc 4 05/06/14 02/06/16 97.00 99.99 8.99 1.33 303 na 8 000
X5 ®uHaHc 1 01/07/14 93.26 9.67 1.40 371 na 9 000
X5 ®duHaHc BO1 01/10/15 100.25 100.95 9.65 2.39 363 na 5 000
Konenka
Koneinka BO-1 24/07/12 23/07/13 9.30 0.51 HeT 3 000
Koneinka BO-2 01/10/13 99.75 100.00 99.50 -0.60 12 25 050 10.10 0.69 HeT 3 000
O'KEN
O'ken 02 15/12/15 12/12/17 100.40 101.00 10.18 2.58 415 HeT 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 99.70 100.75 10.01 0.35 HeT 2 000
Yepkusoso
Yepkmsoso 60O-3 08/11/13 99.04 99.65 99.65 -0.99 3 5000 8.87 0.79 na 3 000
CuHeprusa
CuHeprua BO-1 04/10/12 03/10/13 96.51 100.34 9.68 0.69 na 3 000
CuHeprust BO-3 03/06/15 11.29 1.83 531 HeT 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.01 100.50 100.50 0.15 1 5 11.58 0.44 HeT 1 000
Bantmnckmun Beper
Bant Beper 01 27/12/13 22/12/17 1.00 HeT 00000 000
OeTtckun mup
Oetckuin mup 1 26/05/15 94.22 94.50 94.50 -0.44 2 4078 11.52 2.16 552 HeT 1 000
Mupatopr
Mupatopr BO-1 29/07/14 96.10 96.95 97.00 0.01 1 100 11.22 1.41 526 na 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 98.09 99.40 8.39 1.51 242 aa 10 000
TpchmaLuxonp,MHr
TpaHcmawxonguHr BO-1 23/01/14 96.11 97.10 9.57 0.98 HeT 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 98.00 101.00 -61.63 0.90 HeT 2 000
Kamas BO-2 04/02/14 99.21 9.04 0.99 HeT 3 000
Kamas BO-3 01/10/15 100.00 9.21 2.37 320 HeT 2 000
YB3
YpanearoHsasog 1 12/12/13 07/12/17 99.01 100.05 100.05 0.05 2 10 001 9.38 0.88 HeT 3 000

l
Jh BAHK
il SEFTAT

'BARKOBCRAY TPYIITA SERHT

16.01.2013

11



E:xenHeBHBINH 0030D

PBIHOK
Buinyck DaTa KotupoBku Lena Kon-eo Ob6opor, Cnpea k peno Obbem
OdepThbl llorawenna Tlokynka Tllpogaxa [Ilocn W3Mm. nn cpenok wT YTM/YTP Oropauus OP3 (6n) LB mnH py6.

YpanearoH3asog 2 27/08/13 20/02/18 99.78 99.88 99.85 3 1034 9.39 0.59 HeT 3 000
YOM3
YOM3 04 22/10/13 21/04/15 100.10 100.00 -0.30 4 19 352 10.73 0.74 na 1 000
UPKYT
Wpky T BO-1 10/09/13 100.50 100.80 8.54 0.63 na 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 94.00 8.45 0.91 na 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 94.00 100.15 8.51 0.27 na 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 94.00 100.30 100.35 -0.01 4 80 6.96 0.27 na 3 000
fCC 01 19/09/13 26/03/17 98.88 101.00 6.55 0.66 na 5 000
COJNEPC
Connepc BO-2 02/05/12 01/05/13 99.95 100.19 100.10 0.05 1 10 9.00 0.29 HeT 2 000
Connepc 2 17/07/13 8.94 0.47 aa 3 000
MapomawicepBUc
'MC 02 13/02/15 100.51 103.00 103.00 0.15 1 3 9.33 1.84 335 na 3 000
TPAHCMOPT
AspocpnoT
Aspodiot BO-1 08/04/13 100.06 100.12 100.08 -0.01 2 250 7.44 0.23 na 6 000
Aspodiot BO-2 08/04/13 100.10 100.20 100.20 0.20 3 1919 6.89 0.23 na 6 000
TpaHcKOHTENHep
TpaHckoHTerHep 1 26/02/13 100.26 100.40 6.29 0.12 na 3 000
TpaHckoHTelnHep 2 04/06/15 100.60 101.10 8.49 1.53 252 na 3 000
Mmo6anTtpaHc
HoslMepeso3Kom 1 10/07/15 99.00 99.90 9.66 1.36 370 aa 3 000
HogelMepeso3Kom BO-01 03/03/15 100.40 101.29 101.29 0.29 2 11  9.52 1.90 353 na 5 000
HogelMepeso3Kom BO-02 03/03/15 100.40 101.30 101.30 -0.19 2 1501 9.52 1.90 353 na 5 000
TpaHcaapo
TPAHCASPO BO-01 03/09/13 03/03/15 100.17 100.29 100.29 -0.01 19 1251 12.31 0.60 HeT 3 000
TPAHCASPO 1 25/04/12  23/10/13 100.30 100.40 100.40 0.13 17 20 179 12.23 0.74 HeT 3 000
HO-Tanp
lO-Tavip BO-1 26/03/13 100.01 101.00 7.37 0.19 HeT 2 000
lO-Tavip BO-2 26/03/13 100.01 100.80 100.50 -0.10 1 1 10.17 0.19 HeT 2 000
lO-Tavip BO-6 30/04/13 22/04/15 99.41 100.00 2 2 10.38 0.28 HeT 2 000
lO-Tavip BO-7 30/04/13 22/04/15 97.89 99.65 99.65 2 51 11.73 0.28 HeT 2 000
lO-Tavip BO-16 03/06/13  26/05/15 8.42 0.38 HeT 1 000
lO-Tavip BO-09 15/11/13 13/11/15 99.00 100.05 12.19 0.79 HeT 2 000
lO-Tavip BO-10 15/11/13 13/11/15 12.19 0.79 HeT 2 000
tO-Tavip BO-8 02/12/13 26/05/15 100.05 0.05 2 2 10.31 0.84 HeT 2 000
tO-Tavip BO-3 19/12/13 97.00 7.75 0.89 HeT 2 000
lO-Tavip BO-4 26/03/14 95.72 98.80 10.76 1.14 481 HeT 2 000
tO-Tavip BO-5 26/03/14 96.35 97.00 97.00 2 2 12.26 1.14 631 HeT 2 000
tO-Tavip 5 21/07/16 9.14 2.98 307 HeT 2 000
SHEPFETUKAU CETU
PYCIrnarPo
Pycrvapo 1 22/04/16 12/04/21 96.00 100.50 8.19 2.89 213 na 10 000
Py crvapo 2 22/04/16 12/04/21 96.51 99.75 8.19 2.89 213 na 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 3.01 0.10 na 5 000
MocaHepro 3 06/12/12 28/11/14 100.70 8.45 1.75 247 na 5 000
MO3CK
MO3CK BO1 18/09/15 101.00 101.40 8.43 2.38 241 na 5 000
MO3CK BO2 26/10/15 101.01 101.35 101.01 -0.04 2 45 000 8.55 2.48 252 na 5 000
NEH3HEPIo
IleHaHepro 4 21/04/15 18/04/17 100.30 101.10 8.16 2.07 217 na 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.40 100.70 7.38 0.42 na 4 000
OHEJ OrkK-5 b-18 25/06/14 8.33 1.39 237 na 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 90.11 94.29 12.93 1.38 697 HeT 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 85.01 92.50 11.79 2.84 573 HeT 5 000
MPCK LLEHTPA
MPCK LleHtpa BO1 14/10/15 101.30 8.49 2.45 247 na 4 000
MPCK MNMPUBOJIbXbA
MPCK L. n Mpus. BO1 15/12/15 101.20 101.90 101.50 1.25 1 23 000 8.74 2.61 270 HeT 4 000
MPCK OlrA
MPCK Ora 2 30/08/11 26/08/14 96.15 97.00 97.00 -3.00 3 302 10.41 1.50 444 HeT 6 000
TrK-1
Trk-1 03 25/06/13 14/12/21 7.73 0.04 HeT 2 000
TrK-1 02 02/07/13 01/07/14 98.60 99.42 8.16 0.46 HeT 5 000
TrK-1 01 13/03/12 11/03/14 92.89 99.40 8.80 1.10 na 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.86 99.35 99.35 0.07 1 20 9.49 0.55 HeT 7 000
TrK-2
Trk-2 6O-1 17/09/13 85.65 85.89 85.89 -0.06 55 1507 37.03 0.65 HeT 5 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck Oata KoTtnpoBku LleHa Kon-Bo OG6GoporT, Cnpea Kk peno O6bem

OdvepThbl llorawenna Tlokynka Tlpopgaxa [locn W3Mm. nn cpenok wT YTM/YTP Oropaums O®3 (6n) LB mnH py6.
TrK-5
TrK-5 1 11/10/13 06/10/17 99.00 99.60 10.11 0.72 HeT 5 000
UpKyTCK3Hepro
Wpky TOHepro-1 28/11/13 105.04 8.52 0.83 HeT 5 000
Wpky TOHepro BO-1 08/04/14 90.00 99.00 8.64 1.17 269 HeT 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.90 100.20 8.34 0.61 na 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 97.67 8.17 0.27 na 2 000
TrK-6
TrK-6 1 29/08/13  24/08/17 98.45 99.21 9.78 0.60 HeT 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 100.90 101.16 100.70 14 224 873 8.76 2.25 276 na 5 000
EBpoxum 3 18/11/15 14/11/18 90.55 100.00 8.94 2.56 291 na 5 000
AKPOH
AKpOH 2 22/09/11  19/09/13 99.00 101.98 4.44 0.66 na 4 000
AKpoH 3 23/05/12 20/11/13 100.80 102.00 8.37 0.82 na 4 000
AKpoH 4 27/05/14 18/05/21 90.00 100.00 8.10 1.31 214 na 4 000
AKpoOH 5 27/05/14 18/05/21 95.00 99.90 8.18 1.30 222 na 4 000
AkpoH BO1 13/10/15 101.30 101.70 101.27 -0.48 2 4 9.42 2.42 340 na 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.50 99.18 9.82 1.17 387 HeT 2 000
CTPOUTEJIbCTBO U CTPOUMATEPUATIbI
JicpP
JICP I'pynna 2 31/01/13 01/08/13 100.00 101.00 100.00 1 200 9.82 0.04 na 5 000
JICP I'py nna BO-1 26/06/12 25/06/13 100.20 9.51 0.44 na 2 000
JNICP I'py nna BO-2 10/09/13 99.50 100.34 9.51 0.63 na 2 000
JICP I'pynna 3 14/03/14 08/09/17 100.45 100.60 11.20 1.08 na 3 000
JNICP I'py nna BO-3 20/03/14 98.30 98.70 98.66 0.16 9 655 11.01 1.11 506 na 2 000
JNICP I'py nna BO-5 24/07/14 96.30 96.40 96.50 0.88 3 10 11.33 1.40 537 na 2 000
JICP I'py nna 04 24/10/14 20/10/17 99.78 100.40 11.21 1.62 524 na 5 000
PenoBaCtpoulpynn
PCTl-duHaHc-1 19/12/12 18/06/14 100.56 101.39 13.06 1.31 710 na 3 000
PCTl-duHaHc-2 15/04/14 13/10/15 101.40 101.99 13.21 1.15 726 na 3 000
INenCneuCMy
NeHCneuCMY BO-2 23/05/13 101.00 101.00 -1.30 1 1 12.03 0.34 na 2 000
NenCneuCMy 02 12/12/17 13.54 3.17 745 HeT 00000 000
TEXHOJIOrMU, MEOVUA UHTETPUPOBAHHbIE
POCHAHO
POCHAHO 1 20/12/17 99.50 100.50 9.23 4.08 303 na 8 000
POCHAHO 2 20/12/17 99.15 100.70 9.18 4.08 298 na 10 000
POCHAHO 3 20/12/17 99.15 100.70 9.18 4.08 298 na 15 000
CUCTEMA
A®K Cuctema 3 29/11/12  24/11/16 98.50 8.97 3.32 286 na 19 000
A®K Cuctema 1 07/03/13 100.33 100.39 100.33 -0.05 10 39905 7.34 0.14 na 6 000
A®K Cuctema 2 14/08/12 12/08/14 100.05 100.65 100.10 -0.15 1 100 000 8.45 1.46 248 na 20 000
A®K Cuctema 4 15/03/16 98.79 99.17 99.12 0.07 5 150 002 8.34 1.69 236 na 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 11.93 0.48 aa 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.20 100.49 12.01 0.42 na 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.02 100.29 100.20 4 231 11.98 0.70 na 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.45 100.60 7.64 0.33 na 10 000
POCBAHK BO1 25/06/13 25/06/13 100.47 100.62 100.47 -0.08 1 1 7.93 0.44 na 5 000
POCBAHK BO2 08/07/13 100.20 100.40 7.70 0.48 na 5 000
POCBAHK A3 06/05/11 06/11/13 99.20 99.35 99.20 -0.05 2 5381 8.08 0.79 na 5 000
POCBAHK BO4 12/09/14 12/09/15 101.40 101.60 101.43 -0.07 1 25762 8.52 1.53 255 na 10 000
POCBAHK A5 06/05/11 07/11/14 97.90 8.85 1.70 287 na 5 000
Anbda-baHk
Anbda-Bank 2 07/06/13 02/12/16 98.88 100.75 7.83 0.39 na 5 000
Anbda-bank BO3 28/09/13 28/09/15 100.28 100.34 100.35 6 29 500 8.05 0.68 na 10 000
Anbda-bBank 1 04/02/14 02/02/16 99.65 100.10 8.62 1.00 na 5 000
Anbda-bank BO7 28/02/14 31/08/15 100.20 100.55 100.50 3 5001 8.27 1.06 na 5 000
MAOM BaHk
MOM BaHk BO4 16/12/13 16/12/14 100.18 100.35 100.23 0.13 3 19850 9.43 0.90 na 5 000
MOM Bahk 8 09/07/13 09/04/15 100.05 100.26 100.15 -0.05 4 19950 8.86 0.47 na 6 000
MOM BaHk BO2 21/03/14 87.01 100.35 7.97 1.12 202 na 5 000
HOMOC BaHk
HOMOC BbaHk BO2 18/04/13 18/10/14 99.98 100.00 99.98 0.08 3 28 387 8.16 0.25 na 5 000
HOMOC BbaHk 9 15/06/12 14/06/13 98.06 100.02 100.03 -0.02 3 45 002 8.83 0.41 na 5 000
HOMOC baHk BO3 09/08/13 09/08/15 100.07 100.20 100.06 0.01 7 15580 9.22 0.54 na 5 000
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E:xenHeBHBINH 0030D

PIHOK
Buinyck NaTa KotmpoBku Lena Kon-eo O6opor, Cnpea Kk peno O6bem

OdvepTibl llorawenna Tlokynka Tlpogaxa [Ilocn W3m. nn cpenok wT YTM/YTP Oropauus O®3 (6n) LB mnH py6.
HOMOC BaHk 12 25/08/13 28/08/13 99.50 99.99 99.83 0.08 1 1 8.96 0.59 na 5 000
HOMOC BbaHnk BO1 24/02/12 24/02/14 99.65 99.95 9.39 1.04 na 5 000
HOMOC BaHk 11 02/07/14 02/07/14 100.00 100.17 0.02 1 1143 9.59 1.39 363 na 5 000
Bank 3EHUT
BaHk 3EHUT BO6 26/05/13 26/05/14 100.15 105.00 100.28 0.09 3 25100 8.05 0.36 na 5 000
BaHk 3EHUT BO4 07/02/13 07/02/15 100.06 100.11 7.43 0.06 na 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.07 100.12 100.09 -0.01 2 15001 7.79 0.08 na 3 000
BaHk BEHUT 1 07/04/12 07/04/13 10.42 0.22 na 5 000
BaHk BEHNT t 5 05/06/12 04/06/13 100.25 100.40 100.35 0.05 1 10 000 8.17 0.38 na 5 000
BaHk 3EHUT 6 02/07/13 01/07/14 100.35 100.45 100.45 0.10 6 36 925 8.34 0.46 na 3 000
BaHk 3EHUT 8 28/08/13 23/08/17 100.35 100.45 100.40 0.04 10 31617 8.67 0.59 na 5 000
BaHk 3EHUT BO2 22/09/12 22/09/13 7.62 0.67 na 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 100.15 100.50 100.50 0.25 4 20 000 8.62 0.81 na 3 000
BaHk 3EHUT BO7 12/04/14 12/04/15 100.32 100.40 100.32 -0.03 9 66 836 9.10 1.17 315 na 5 000
MpomcBA3bL6aHK
MpomcB sisb6aHk BO2 20/02/13 18/02/15 100.03 100.15 100.12 0.02 1 6 566 7.51 0.10 na 5 000
MpomcB sisbbaHk BO4 20/02/13 18/02/15 100.00 100.30 100.10 -0.02 7 18980 7.72 0.10 na 5 000
MpomcB sisbbaHk 6 17/06/13 99.96 100.00 100.00 -0.15 20 33162 8.39 0.42 na 5 000
MpomcB sisb6aHk BO3 04/02/14 95.01 100.20 99.95 -0.21 4 242 8.83 0.99 na 5 000
MpomcB sisbbaHk BO7 06/09/14 06/09/15 99.00 102.00 9.34 1.50 337 na 5 000
MpomcB sisbbaHk 3 01/02/18 100.31 100.40 100.31 -0.01 1 1 12.53 3.72 638 HeT 5 000
Bank CI6
BaHk CIN6 BO1 09/10/12 09/04/13 8.30 0.04 na 5 000
BaHk CIlN6 BO4 13/12/12 12/12/13 86.00 101.00 10.42 0.88 na 3 000
BaHk ClM6 BO2 26/03/12 23/09/13 100.00 100.20 100.16 0.16 4 2543 8.91 0.67 na 5 000
BaHk ClN6 BO8 07/10/13 05/10/15 100.31 100.90 9.08 0.70 na 5 000
MKB
MKB 7 15/01/13 14/07/15 86.00 100.50 100.00 1 2 9.53 2.32 352 na 2 000
MKB BO-01 22/02/13 22/02/14 100.00 100.03 100.00 9 21 010 8.53 0.10 na 3 000
MKB BO-03 27/04/13 27/04/15 100.00 100.16 9.37 0.28 na 4 000
MKB BO-02 25/09/13 25/09/15 99.90 100.00 100.05 6 27 424 9.86 0.67 na 3 000
MKB 8 09/10/13 08/04/15 99.90 100.10 9.95 0.71 na 3 000
MKB BO-04 15/10/12 15/04/14 100.05 100.36 100.14 -0.06 1 1500 10.36 1.18 441 na 5 000
MKB BO-05 23/06/14 98.53 98.82 98.90 0.49 2 5000 10.28 1.37 432 na 5 000
MKB Bk 11 05/06/18 12.69 4.08 649 HeT 3 000
NMETPOKOMMEPL
MeTpokommepy, 5 20/12/13 21/12/14 99.93 101.00 9.42 0.90 aa 5 000
MeTtpokommepu, 5O-01 03/09/13 03/03/15 100.10 100.25 8.50 0.61 na 3 000
Metpokommepu BO-02 23/08/13 23/08/15 100.40 7.62 0.58 aa 3 000
MeTtpokommepu, 50-03 23/02/14 23/08/15 100.53 101.50 100.20 -0.50 3 100 021 9.71 1.04 na 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.75 99.95 9.02 0.64 na 5 000
Ypancu6 05 28/02/14 25/08/17 100.20 100.35 100.30 0.14 8 35001 9.61 1.05 na 7 000
JK YPANCUB
Ypancub INusmnHr 6O-3 29/10/13 97.00 100.49 9.56 0.40 aa 3 000
Ypancub INusmHr 6O-1 28/02/14 9.56 0.60 aa 2 000
Ypancub Nusnur 6O-4 03/07/14 97.00 99.01 98.50 -1.50 2 15 10.81 0.81 na 3 000
Ypancub Nusmur 6O-5 05/02/15 98.91 101.10 101.10 0.10 5 491 10.77 0.98 na 3 000
Ypancub INusmnHr 6O-6 10/02/15 100.00 101.00 11.99 0.99 HeT 3 000
Ypancub INusnHr 6O-7 22/04/15 100.00 100.90 10.94 1.04 aa 2 000
Ypancub INusmnHr 6O-2 12/01/15 90.00 10.95 1.81 497 HeT 2 000
Ypancub INusmnHr 6O-9 17/02/15 100.00 10.98 1.86 500 HeT 2 000
Ypancub INnsmHr 60-12 18/12/15 10.92 2.61 488 HeT 2 000
Ypancub INnsmHr 60-13 18/12/15 10.92 2.61 488 HeT 2 000
KB PEHECCAHC KAMUTAN
PeHnKan BO-3 05/08/13 05/08/14 99.20 99.42 99.21 0.01 9 1326 11.71 0.53 na 3 000
PeHKan BO-2 09/08/13 09/08/15 100.31 100.70 100.50 0.07 1 13 000 12.27 0.53 HeT 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.38 100.75 10.37 0.25 na 2 000
TKC BAHK BO6 16/07/13 09/07/15 100.86 101.35 101.39 -0.01 28 12 238 11.26 0.50 na 2 000
TKC BAHK S 2 28/07/13 104.00 104.49 104.49 0.09 16 4349 11.34 0.49 na 1 000
TKC BAHK O1 20/09/13 100.56 103.45 12.40 0.65 na 2 000
TKC BAHK BO2 29/11/11  26/11/13 103.92 104.14 104.14 0.15 17 1649 11.60 0.82 na 2 000
TKC BAHK BO3 21/08/12 18/02/14 102.35 102.65 102.65 0.05 11 330 11.65 1.00 na 2 000
CBsasHoun BaHk
CasasHol Bank 1 08/08/13 06/08/15 100.70 100.94 100.71 0.06 23 14 444 13.26 0.53 HeT 2 000
POCIOCCTPAX
PocroccTtpax 2 07/11/13 02/11/17 100.21 100.60 100.60 0.40 1 9 9.91 0.79 HeT 5 000
PECO-TAPAHTUA
Peco rapaHTusa 02 24/09/13  13/09/22 99.70 100.05 8.70 0.67 na 5 000
Peco rapaHtusa 01 01/09/14 22/08/22 100.20 100.50 100.50 0.37 1 30000 9.25 1.50 328 na 5 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck NaTa KotmpoBku Lena Kon-eo O6opor, Cnpea Kk peno O6bem

OdepThl llorawenna Tlokynka Tlpopgaxa [Ilocn W3Mm. nn cpenok wT YTM/YTP Oropauus OP3 (6n) LB mnH py6.
EABP 3 29/10/13 25/10/16 99.95 100.05 7.76 0.77 na 5 000
EABP 1 03/02/14 28/01/19 87.00 102.00 102.00 0.10 1 27 6.68 1.00 na 5 000
EABP 4 11/02/14 06/02/18 7.94 1.02 na 5 000
EABP 2 26/02/15 21/02/19 100.50 8.36 1.94 237 na 5 000
OHukpeaunTt BaHk
OHuKkpeanT BaHk 4 13/05/14 10/11/15 96.00 101.00 8.42 1.26 246 na 10 000
OHukpeanT BaHk BO02 30/08/13 27/02/15 100.25 100.40 100.40 0.03 3 30051 7.96 0.60 na 5 000
OHukpeanT BaHk BO03 04/09/13  04/03/15 94.10 100.40 100.40 0.03 9 70300 7.97 0.62 na 5 000
tOHukpeanT BaHk 5 03/09/13 01/09/15 99.50 100.10 8.22 0.61 aa 5 000
IOHukpeanT Bank BO01 11/12/13 10/12/14 7.37 0.88 aa 5 000
OHukpeanT BaHk BO04 24/10/14 23/10/15 100.75 101.45 101.15 0.33 1 1 8.55 1.65 258 na 5 000
OHukpeanT BaHk BO05 28/10/14 27/10/15 100.70 101.45 101.15 0.45 1 1 8.56 1.66 259 na 5 000
HOHukpeanT BaHk 1 07/09/16 9.04 3.39 293 aa 5 000
PanccpanzeHb aHk
PandxpaiiseH 4 06/12/11 03/12/13 100.75 101.25 100.90 -0.10 1 1000 7.81 0.86 na 10 000
PandxpaiizeH BO-7 27/11/13 99.71 100.20 7.80 0.85 na 5 000
WMHI BaHk
WHI Bank 2 12/02/13 18/11/14 8.48 0.25 HeT 5 000
PyccCraHpapT
Py ccCrangapt 6O-1 08/11/13 07/11/14 100.17 100.59 100.55 0.07 5 4554 8.84 0.79 na 5 000
Py ccCrangapt 6O-2 26/03/13 24/03/15 100.08 100.19 100.16 -0.04 4 14 576 8.19 0.19 na 5 000
Py ccCrtangapt 6O-6 03/11/13 03/05/15 100.45 100.59 100.59 3 25240 8.77 0.78 na 5 000
BocTt-3kcnpecc
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 99.40 99.90 8.67 0.14 na 1 000
BocTt-3kenp Bank BO-4 16/08/13 14/08/15 100.40 100.75 10.81 0.56 na 3 000
BocTt-3kenp Bank BO-5 19/04/12 17/10/13 99.00 100.39 100.10 0.10 3 14 511 10.06 0.73 na 2 000
BocTt-3kenp Bank BO-2 27/03/14 25/09/14 101.35 11.02 1.12 507 na 2 000
BocTt-Okenp Bank BO-10  23/12/14 22/12/15 100.53 100.82 100.80 0.55 1 4 400 11.85 1.78 587 HeT 3 000
XK® BaHk
XK BaHk 6 12/03/13 10/06/14 99.95 100.15 0.05 2 2 9.55 1.32 359 na 5 000
XK BaHk 5 19/10/11 17/04/13 7.91 0.25 na 4 000
XK BaHk BO-3 22/10/13 22/04/14 9.45 0.74 na 4 000
XK BaHk 7 26/04/12 23/04/15 100.50 100.80 9.71 2.02 372 na 5 000
BHIM MNapu6a
BHM Mapwn6a 1 29/03/14 99.70 100.50 7.46 1.15 151 na 2 000
PycdmHaHcbaHk
Py cqmHancBank 5O-01 04/07/13 04/07/14 99.40 99.65 99.58 0.08 4 10 001 8.24 0.47 na 4 000
Py cqmHancBank 5O-02 06/09/13 06/03/15 99.25 100.80 8.91 0.62 na 4 000
Py cdqmHancBaHk 8 16/09/13 14/09/15 86.00 101.00 8.77 0.65 na 2 000
Py cdqmHancBaHk 9 17/09/13 15/09/15 100.35 100.65 8.77 0.65 na 2 000
Py cqmHancBatnk 10 12/11/13 10/11/15 86.00 8.03 0.81 na 2 000
Py cqmHancBank 11 13/11/13 11/11/15 8.03 0.81 na 2 000
Py cqmuHaHcBank 5O3 02/11/14 02/11/15 101.40 101.75 101.35 -0.25 4 10 002 9.36 1.66 339 na 4 000
OENbLTA KPEOUT
Denbta Kpegut BO3 07/08/13 07/08/15 100.75 100.94 7.70 0.54 na 4 000
Denbta Kpegut 6 18/06/14 15/06/16 98.30 99.40 8.43 1.37 247 na 5 000
Oenbta Kpegut 8 05/11/14 02/11/16 8.49 1.69 251 na 5 000
OTIN BaHk
OTN Baxk BO-3 01/11/12 30/10/14 9.75 1.66 378 na 4 000
OTMN Baxk BO-2 04/03/14 03/03/15 100.66 100.85 100.75 0.20 2 10 000 10.00 1.06 na 6 000
OTMN BaHk 2 25/03/14 98.25 98.39 98.35 -0.05 8 420 9.97 1.13 402 na 3 000
OTN Baxk BO-1 29/07/14 97.06 97.28 10.36 1.42 440 na 5 000
CKB-BaHk
CKB-BaHk BO-4 05/12/12 05/06/13 0.14 0.39 na 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 99.90 100.20 9.07 0.36 na 3 000
CKB-BaHk BO-6 09/07/13 08/06/14 11.67 0.48 na 2 000
CKB-BaHk BO-5 10/10/13 10/04/14 101.00 9.60 0.71 na 2 000
KpeautEBpona BaHk
KpenEspbaHk BO-3 09/10/13 09/10/15 100.30 100.40 100.35 0.05 5 22 001 9.47 0.71 na 5 000
KpenEspbaHk 6 21/08/12 18/02/14 99.95 9.71 1.03 na 4 000
KpenEspbaHk BO-2 10/02/14 10/02/15 100.00 100.40 10.12 1.00 na 5 000
KpenEBpbaHk BO-1 27/04/14 95.05 98.14 97.77 -0.17 3 281 10.23 1.22 427 na 5 000
BaHk UHTe3a
MHTesa 03 11/10/13 13/04/15 100.00 100.14 8.99 0.72 na 5 000
MHuTesa BO1 25/04/14 25/10/15 99.15 100.04 99.15 -0.70 1 1 10.73 1.21 478 na 3 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck NaTa KotmpoBku Lena Kon-eo O6opor, Cnpea Kk peno O6bem
OdepThl llorawenna Tlokynka Tlpopgaxa [Ilocn W3Mm. nn cpenok wT YTM/YTP Oropauus OP3 (6n) LB mnH py6.

LienTpNHBeECT BO-1 17/12/13 17/06/14 99.90 100.10 9.92 0.90 na 2 000
LientpNHBeECT BO-5 17/12/13 17/06/14 99.90 100.10 9.92 0.90 na 1 000
LienTpNHBECT BO-2 18/04/13 16/04/15 100.10 100.35 100.22 0.07 1 15000 8.90 0.25 na 2 000
LleHTpUHBECT 2 25/06/13 24/06/14 100.60 100.78 9.16 0.44 na 3 000
CBs3b-baHk
CasasbbaHk 03 19/12/13 09/12/21 86.00 100.10 100.10 0.05 1 10 000 9.07 0.90 na 5 000
Cesasbbank 04 24/04/13 13/04/22 100.15 100.25 100.00 -0.10 3 70 002 8.85 0.27 na 5 000
Cssasbbank BO1 01/11/13 01/11/15 100.00 100.03 -0.02 12 68 601 9.13 0.77 HeT 5 000
CasasbbaHk 05 16/04/15 07/04/22 9.71 2.44 369 na 5 000
KpanuHBecT6aHk
KpaiimHe ectbarHk 5O-1 19/10/13 19/04/14 99.75 100.00 99.60 -0.05 11 80 500 11.32 0.73 na 2 000
CypnoctpouTernbHbIN 6aHK
Cypoctp BOO1 03/03/13 03/03/14 100.00 100.20 9.43 0.13 HeT 2 000
Cy pocTp 04 10/04/12 08/10/13 99.12 100.95 100.90 2 2 9.88 0.70 HeT 2 000
MeTkom6aHk
MeTkombaHk BO-1 02/02/13 02/08/14 100.00 8.50 0.05 na 2 000
MeTkombBaHk 01 13/04/13 15/04/15 97.50 101.50 9.64 0.24 HeT 2 000
MeTkombBaHk BO5 08/10/13 06/10/15 99.00 10.50 0.70 na 2 000
MeTannuHBecT6aHK
MeTannuHs ect6aHk 01 20/12/13 22/06/15 100.00 100.05 100.05 0.05 1 300 10.33 0.90 na 2 000
AbcontoT 6aHk
Ab6contoT 6aHk BO1 20/06/14 20/12/15 96.00 100.50 10.75 1.40 479 HeT 5 000
A6contoT 6aHk 5 30/07/14 27/07/16 97.01 10.26 1.42 430 na 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 86.10 100.35 100.35 0.25 1 53 8.28 0.24 na 2 000
MepBobaHk BO1 25/04/12  24/04/13 86.10 100.20 9.48 0.27 na 2 000
MepsobaHk BO3 24/09/13 22/09/15 86.00 102.00 11.09 0.67 HeT 2 000
CMIN BaHk
CMI Bank 01 26/11/13 23/05/17 99.98 100.10 100.00 -0.10 1 6 000 10.22 0.84 na 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 99.64 100.25 11.51 0.61 HeT 2 000
JNNIOKO-BaHk
JIOKO-BbaHnk BO1 07/02/13 06/02/14 100.10 8.17 0.06 na 3 000
JIOKO-BaHk 05 25/07/13 23/07/13 100.12 100.29 100.15 0.02 3 9 000 10.03 0.50 na 3 000
JIOKO-BbaHnk BO3 13/08/13 11/08/15 100.62 100.44 0.04 4 15881 10.16 0.55 na 3 000
HOBWKOM BaHk
Hoeukom BaHk 1 26/05/13 25/11/13 9.06 0.36 na 2 000
Hoeukom Bank BO1 07/07/13 07/07/14 99.90 99.90 0.20 3 5009 8.90 0.47 na 3 000
Hoeukom Bank 6O4 11/10/13 11/10/15 100.60 102.00 101.75 1.13 2 10 000 7.88 0.71 na 2 000
BHelwunpom6aHk
BHeunpombaHk 2 19/06/13 13/12/17 11.30 0.50 HeT 00000 000
BHeunpombarHk 502 26/10/13 26/10/15 100.00 105.00 100.00 -1.15 2 2 12.30 0.75 na 3 000
BHeunpombaHk 501 30/11/12 30/11/13 100.03 101.00 8.50 0.85 na 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 100.05 100.35 100.25 0.10 12 48 770 8.80 0.73 na 5 000
AK Bapc baHk BO1 17/10/13 15/10/15 100.25 100.40 100.25 0.25 2 10 000 9.48 0.73 na 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 99.71 100.99 99.50 -1.50 1 477 13.59 0.29 na 2 000
YBPP BO1 01/10/13  29/09/15 100.85 101.45 101.40 0.40 2 700 10.61 0.68 na 2 000
3ancu6kombaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 100.28 -0.02 1.43 HeT 2 000
3ancubkombaHk 5O2 16/08/13 14/08/15 101.01 101.17 101.17 0.12 14 93 410 10.61 0.55 na 2 000
Poccunckun Kanutan
PocKanutan 03 26/10/13 28/10/15 99.75 100.05 100.06 0.06 2 3 10.95 0.75 na 3 000
TaTtchoHAGaHK
TatdoHabaHk BO-3 28/11/13 27/11/14 100.04 100.05 100.05 -0.05 4 45 12.51 0.84 na 2 000
TatdoHabaHk BO-4 19/02/13 17/02/15 100.00 100.10 100.10 -0.04 6 1874 10.20 0.10 na 3 000
TatdoHabaHk 6 28/02/12 26/02/13 100.11 100.20 100.10 0.20 3 11200 9.38 0.12 na 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.81 100.00 100.00 0.13 9 24 000 11.13 0.23 na 2 000
TatdoHabaHk BO-6 15/10/13 13/10/15 100.60 100.89 100.68 -0.02 3 7080 12.31 0.72 na 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 99.50 100.09 99.60 -0.15 1 190 11.51 0.92 na 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 100.10 100.40 100.15 0.05 12 83930 12.44 1.17 649 na 2 000
EBponnaH
EsponnaH 03 04/11/14 31/10/17 100.48 100.96 2 46 10.91 1.65 494 HeT 4 000
BaHk OTKpbITUE
OTkpbiTe 01 18/12/13 13/12/17 10.86 0.96 HeT 3 000
®dK OTkpbITUE
®K OTkpbiTve 03 04/10/13 29/09/17 10.64 0.70 HeT 7 000
OK OTkpbITre 02 26/12/13 22/12/16 97.92 100.05 100.00 1 61 11.02 0.92 HeT 5 000
OK OTkpbITre 04 25/06/14 20/12/17 11.46 1.40 550 HeT 00000 000
®K OTkpbiTve 01 14/10/14 96.02 8.02 1.62 205 HeT 5 000
PET’MOHAIbHbIE
MOCKBA
Mocksa 61 03/06/13 102.73 103.75 4.84 0.37 na 30 000
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E:xenHeBHBINH 0030D

PIHOK
Buinyck Data Kotupogku Llena Kon-eo OG6opor, Cnpea k peno O6bem

OdcpepTbl llorawennn llokynka Tlpopaxa Tlocn Wam. nn cpenok wT YTM/YTP Oropauus OP3 (6n) LB mnH py6.
Mocksa 53 01/09/13 99.40 6.93 0.61 na 15 000
Mocksa 63 10/12/13 107.77 108.60 5.48 0.85 na 15 000
Mocksa 62 08/06/14 107.43 108.30 6.83 1.29 87 na 35 000
Mocksa 39 21/07/14 7.14 1.41 118 na 10 000
Mocksa 64 24/06/15 98.50 99.54 0.02 3 18 020 7.34 2.27 133 na 20 000
Mocksa 44 16/11/15 109.00 112.40 -1.17 2 122 7.52 2.45 150 na 40 000
Mocksa 56 22/09/16 97.72 99.45 98.50 0.07 4 30163 7.61 3.24 151 na 20 000
Mocksa 49 14/06/17 96.80 97.84 7.56 3.84 138 na 25 000
Mocksa 66 23/11/18 104.10 104.75 8.07 4.61 181 na 30 000
Mocksa 48 11/06/22 92.85 93.59 93.00 -0.49 1 35000 7.75 6.94 104 na 30 000
CAHKT-NETEPBYPI
Cne 38 19/11/15 100.50 100.70 100.50 -0.20 1 5000 7.70 2.58 167 na 10 000
Cne6 39 01/06/17 101.12 102.00 7.81 3.75 165 na 7 000
MOCKOBCKASA OB
MockoBckast O6n 8 11/06/13 100.05 100.70 -0.20 3 81 600 7.30 0.40 na 19 000
MockoBckast O6n 7 16/04/14 99.90 100.00 99.90 0.05 1 3350 8.23 1.19 228 na 16 000
NEHUHTPAOCKAA OBN
INeHuvHrpaackas O6n 3 05/12/14 100.01 112.00 5.07 1.73 na 1 000
HUXEMNOPOOCKASA OB
Hwxeropoackast O6n 6 07/10/15 99.75 100.30 1.04 1.59 na 5 000
Hwxeropoackast O6n 7 16/11/16 102.80 103.15 102.95 -0.10 10 64 131 8.51 2.07 252 na 8 000
Hwxeropoackast O6n 8 29/08/17 104.10 104.63 103.10 -1.25 19 70 002 8.99 3.16 290 na 8 000
CAMAPCKASA OBNn
Camapckasn O6n 6 10/05/13 100.00 102.50 7.07 0.31 na 2 000
Camapckasn O6n 5 19/12/13 101.50 101.60 101.50 -0.29 1 1 7.83 0.89 na 8 000
Camapckasn O6n 8 13/12/17 101.55 104.66 101.60 2 7 000 8.19 1.55 222 na 15 000
Camapckasn O6n 7 30/11/16 98.55 100.30 8.56 1.88 258 na 12 000
AKYTUA
Aky Tva 35001 11/04/13 100.00 100.00 -0.20 1 29 8.17 0.24 na 3 000
Aky Tva 34004 19/09/13 98.25 6.90 0.42 na 2 000
Aky Tna 35002 17/04/14 7.70 1.11 175 na 3 000
Aky Tvs 35003 20/05/16 86.00 101.00 8.65 2.33 264 na 3 000
Aky Tva 35004 17/05/17 101.50 101.85 101.90 0.20 2 2 8.21 2.71 216 na 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuin kpan 3 27/09/14 100.15 100.30 100.20 -0.30 1 7 000 8.01 1.13 206 na 4 000
KpacHopapckuit kpan 4 09/11/17 101.50 102.45 8.06 2.27 206 na 12 000
CTABPOMNONLCKUN KPAA
CTtaBpononbck kp 34001 12/12/17 103.00 103.75 103.70 0.69 1 1 8.57 2.39 255 HeT 5 000
KPACHOAPCKUN KPAA
KpacHosipckui kpan 5 29/11/16 100.71 101.50 101.00 -0.70 1 4 8.44 1.32 248 na 9 000
KpacHosipckui kpan 6 19/10/17 101.30 101.65 101.60 0.05 4 2100 8.22 2.67 218 na 17 000
BOITONrPAOCKAA OB
Bonrorp o6n 34004 04/06/14 98.60 99.75 8.28 0.94 aa 2 000
Bonrorp o6n 34005 04/05/16 97.90 98.80 8.45 1.96 246 aa 3 000
Bonrorp o6n 35002 28/05/17 99.90 100.30 100.30 0.55 3 55000 8.71 2.09 272 na 5 000
KOMU
Komu Pecn 35007 22/11/13 99.41 100.25 8.46 0.83 aa 1 000
Komu Pecn 34009 18/10/14 97.00 101.00 7.52 1.19 157 aa 2 000
Komu Pecn 35008 03/12/15 94.85 95.65 7.56 2.06 157 aa 1 000
Komu Pecn 32010 15/12/16 8.78 2.21 278 aa 2 000
TYNbCKAA OB
Ty nbckas o6n 34002 25/09/15 100.70 101.00 0.35 3 40 200 8.23 1.65 226 aa 5 000
JNIMNELUKAA OBN
Nuneukas o6n 34006 05/06/13 100.00 9.13 0.39 aa 2 000
Nuneukas o6n 34007 26/05/17 86.10 101.00 0.23 2 1456 8.68 2.10 269 HeT 3 000
BOPOHEXCKAA OB
BopoHexck o6n 34005 17/12/17 9.01 2.47 299 HeT 5 000
KANMYXXCKAA OBnN
Kanyxckas obn 34004 26/06/13 100.90 101.15 7.32 0.44 aa 2 000
Kany ckas o6n 34005 19/05/16 98.01 8.44 2.53 241 aa 3 000
yYOMYPTUA
Yamy ptusa 25003 14/07/13 100.00 7.27 0.49 aa 1 000
Yamy ptua 34004 25/11/15 88.10 7.09 1.93 110 aa 2 000
Yamy ptusa 34005 24/11/16 90.00 104.50 8.50 2.35 249 aa 2 000
Yamy ptusa 34006 05/12/17 102.00 103.00 8.74 2.87 268 HeT 3 000
KOCTPOMCKAA OBJACTb
KocTtpomck 06n 34006 17/11/16 101.30 101.68 8.98 1.66 301 aa 4 000
OPEHBYPICKAA OBNn
OpeHby prck o6n 34001 14/12/17 103.75 104.25 103.85 0.15 3 25900 8.77 3.04 269 HeT 4 000
BONOroAacKAs oen
Bonoroackas o6n. 34002 14/12/16 103.30 103.89 103.75 8 5288 9.18 2.13 318 aa 3 000
Bonoroackas o6n. 34003 05/12/17 102.03 102.24 102.18 0.98 2 3001 9.18 2.52 315 HeT 5 000
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E:xenHeBHBINH 0030D

PIHOK
Bbinyck Oata KotupoBku Lena O6opor, Cnpea K peno  O6uem

OdcpepTbl llorawennn llokynka Tlpopaxa Tlocn Wam. nn cpenok wT YTM/YTP Oropauus OP3 (6n) LB mnH py6.
BEJIFTOPOACKAA OBN
Benropoack o6n 24003 14/05/13 100.00 100.20 100.00 4 8.08 0.33 aa 2 000
Benropoack o6n 34006 08/08/17 103.70 8.87 2.10 288 aa 5 000
PECIMN KAPENMUA
Kapenua 34013 18/06/15 86.30 101.85 8.58 1.22 262 na 2 000
Kapenus 34014 30/11/16 102.00 102.25 102.25 0.05 2 8.1 1.55 254 na 1 000
Kapenua 34015 22/10/17 100.50 101.60 9.30 2.21 330 HeT 2 000
APOCIJIABCKAA OBJIACTb
Apocnas O6n 34009 16/05/13 100.15 100.30 7.09 0.33 na 3 000
Apocnas O6n 34010 15/04/14 99.50 99.88 99.53 0.03 10 001 8.27 0.95 na 3 000
Apocnas O6n 34011 21/08/15 100.90 101.80 8.67 2.01 268 HeT 3 000
PA3AHCKAA OBJIACTb
PsasaHckas O6n 34001 27/11/14 98.00 99.90 8.68 1.36 272 na 2 000
TOMCKASA OB
Tomckasi obn 34037 27/11/13 102.80 103.23 7.35 0.83 na 3 000
Tomckasi obn 35045 19/12/17 100.70 101.70 8.66 2.81 260 HeT 5 000
BALLKOPTOCTAH
BaukopTtocTtaH 34007 29/11/16 101.50 101.80 101.55 -0.05 15000 8.29 2.24 229 HeT 3 000
YyyBAWLIUA
Yy Baums 34007 04/06/13 100.50 101.00 100.50 0.45 2 7.78 0.38 na 1 000
Yy Baums 31008 15/06/14 8.99 1.35 303 na 1 000
Yy Baums 34009 19/07/15 86.00 101.90 8.74 1.37 278 na 2 000
MAPUW 3N PECN
Mapwuin On 34006 04/10/15 100.25 101.89 100.25 -0.15 10 230 9.17 1.76 319 HeT 2 000
XMAO
XMAO-tOrpa 25008 19/12/13 102.80 103.80 7.17 0.90 na 2 000
XAKACUA
Xakacus 34001 25/08/13 99.86 100.44 7.73 0.59 HeT 1 000
Xakacus 34002 09/08/15 102.00 102.30 8.07 1.68 209 na 2 000
CBEPONNIOBCKAA OBJIACTb
Caepanosck o6n 34001 11/12/16 101.90 102.10 102.00 0.09 6 500 8.10 1.62 213 na 3 000
Caepanosck o6n 34002 04/12/17 101.25 102.35 102.35 0.10 843 8.27 2.38 226 HeT 3 000
TBEPCKAA OBJIACTb
Teepckas O6n 34006 12/06/14 100.00 104.80 8.62 1.01 na 3 000
Teepckas O6n 34005 26/12/13 106.15 106.59 106.59 0.52 20 7.94 0.89 na 4 000
Teepckas O6n 34007 15/12/15 99.01 99.48 9.01 2.31 300 aa 3 000
Teepckas O6n 34008 18/12/17 102.00 102.45 102.45 0.05 30 000 9.08 2.72 303 HeT 3 000
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PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hata Llena HoxoaHocTs Uame, %  Z-cnpag
Bantota lMorawenus [Mokynka MNpopaxa [Mokynka [Mpoaaxa [Hiopauwus (no nokynke)
PocCcuUA
RUSSIA'15 3.625% usD 29/04/15 105.224 105.803 1.29 1.04 2.20 0.25 90
RUSSIA'17 3.25% usbD 04/04/17 106.369 106.711 1.68 1.60 3.95 0.13 100
RUSSIA'18 11% usD 24/07/18 147.083 148.417 1.96 1.75 4.37 -0.11 105
RUSSIA'30 7.5% usD 31/03/30 127.199 127.335 2.68 2.66 5.34 0.10 126
RUSSIA'20 5% usD 29/04/20 117.211 117.658 2.41 2.35 6.24 0.25 111
RUSSIA'22 4.5% usD 04/04/22 113.500 113.850 2.83 2.78 7.67 0.58 119
RUSSIA'28 12.75% usD 24/06/28 202.175 203.038 3.89 3.84 9.42 0.33 180
RUSSIA'42 5.625% usD 04/04/42 122.750 123.500 4.26 4.22 15.86 1.00 164
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% usD 22/07/13 100.816 100.829 1.36 1.31 0.26 -0.01 109
GAZST'13 5.625% usbD 22/07/13 100.906 101.109 2.03 1.25 0.25 -0.01 177
GAZPR'13 7.343% usD 11/04/13 101.332 101.344 1.52 1.47 0.23 -0.02 127
GAZPR'13 7.51% usD 31/07/13 102.950 103.450 1.91 1.00 0.52 164
GAZPR'14 10.5% usD 25/03/14 109.283 109.963 2.53 1.98 1.13 -0.16 225
GAZPR'14 10.5% usbD 08/03/14 109.250 109.910 2.25 1.70 1.08 -0.25 196
GAZPR'14 8.125% usD 31/07/14 109.006 109.085 2.12 2.07 1.43 180
GAZPR'15 5.092% usD 29/11/15 107.210 107.460 2.47 2.38 2.69 0.21 202
GAZPR'16 4.95% usD 23/05/16 107.450 107.750 2.61 2.52 3.12 -0.05 210
GAZPR'16 6.212% usbD 22/11/16 112.250 113.125 2.83 2.60 3.48 -0.15 223
GAZPR'18 8.146% usbD 11/04/18 123.520 124.520 3.22 3.04 4.39 0.05 239
GAZPR'19 9.25% usD 23/04/19 132.150 132.650 3.49 3.41 5.02 245
GAZPR'20 7.201% usD 01/02/20 111.917 112.389 2.99 2.84 2.77 0.29 219
GAZPR'22 6.51% usD 07/03/22 119.250 120.250 3.98 3.86 7.10 0.25 242
GAZPR'22 4.95% usD 19/07/22 108.200 108.950 3.91 3.82 7.61 -0.05 225
GAZPR'34 8.625% usbD 28/04/34 143.375 144.375 5.22 5.16 11.71 -0.50 289
GAZPR'37 7.288% usD 16/08/37 129.375 130.875 5.16 5.08 12.97 -0.38 272
Masnpom HedpTL
GPN CAPITAL '22 4.375% USD 19/09/22 103.237 103.644 3.97 3.92 7.91 0.36 229
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 103.381 105.381 -0.02
TRANSN'14 5.67% usD 05/03/14 104.360 105.360 1.76 0.89 1.09 -0.01 146
TRANSN'18 8.7% usD 07/08/18 128.764 129.060 3.03 2.98 4.53 -0.31 213
PXO
RZD'17 5.739% usD 03/04/17 111.407 111.617 2.84 2.79 3.77 220
RZD'22 5.7% usD 05/04/22 114.233 114.650 3.85 3.80 7.34 -0.02 226
CoBkomdnoT
SOVKOM'17 5.375% usD 27/10/17 104.017 104.455 4.43 4.33 4.24 0.39 370
FOCBAHKU
BTB
VTB'15 6.465% usD 04/03/15 107.101 107.208 2.99 2.94 1.98 -0.16 265
VTB'17 6% usbD 12/04/17 108.044 108.247 3.92 3.87 3.77 -0.33 329
VTB'18 6.315% usD 22/02/18 110.818 111.062 3.95 3.90 4.38 0.32 314
VTB'18 6.875% usD 29/05/18 112.750 113.250 4.19 4.10 4.59 -0.20 335
VTB'20 6.551% usD 13/10/20 111.985 112.330 4.69 4.64 6.20 -0.05 337
VTB'22 6.95% usD 17/10/22 108.610 108.999 5.78 5.73 7.24 0.36 420
VTB'35 6.25% usD 30/06/35 107.622 108.122 5.65 5.61 12.70 0.04 325
VTB' 9.5% usD 108.267 108.888 8.26 8.17 6.70 0.41 682
Bank MockBbl
BANK OF MOS'13 7.335% USD 13/05/13 101.750 101.783 1.80 1.70 0.32 0.10 154
BANK OF MOS'15 6.699% USD 11/03/15 106.650 106.900 3.46 3.34 2.00 -0.10 310
BANK OF MOS'15 5.967% USD 25/11/15 105.250 106.250 4.00 3.64 2.65 -0.20 357
BANK OF MOS'17 6.02% USD 10/05/17 104.007 105.007 4.97 4.72 3.83 0.01 435
B3b
VEB '17 5.375% usD 13/02/17 109.693 109.895 2.84 2.79 3.65 0.07 221
VEB'17 5.45% usD 22/11/17 111.000 111.750 2.99 2.84 4.32 221
VEB'20 6.902% usD 09/07/20 121.465 121.831 3.60 3.55 6.12 -0.49 231
VEB'22 6.025% usD 05/07/22 116.000 117.000 3.98 3.86 7.52 -0.40 235
VEB'25 6.8% usD 22/11/25 123.000 124.000 4.43 4.34 9.14 243
Masnpom6aHk
GAZPROMB'13 7.933% usbD 28/06/13 102.545 102.765 2.14 1.66 0.44 -0.20 188
GAZPROMB'14 6.25% usbD 15/12/14 106.310 106.685 2.83 2.63 1.82 0.17 249
GAZPROMB'15 6.5% usbD 23/09/15 108.250 108.670 3.26 3.10 2.47 0.24 286
GAZPROMB'16 7.35% usbD 08/05/16 111.954 112.121 3.45 3.40 2.94 0.32 294
GAZPROMB'17 5.625% usbD 18/05/17 107.192 107.398 3.81 3.76 3.89 0.07 315
GAZPROMB'19 7.25% usbD 03/05/19 110.418 110.982 5.28 5.18 5.16 0.04 427
GPB EURO' 7.875% usD 104.937 105.641 6.74 6.59 4.37 0.46 600
PCXB
ROSSELKH'13 7.175% usbD 16/05/13 101.842 101.976 1.51 1.11 0.33 -0.02 124
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E:xenHeBHBINH 0030D

PBIHOK
Bbinyck Hara LieHa TIOXOAHOCTE Usm-e, % Z-cnpag
BantTa Morawennsa Tokynka Mpopaxa lMokynka [MMpopaxa [Oiopaunsa (no nokynke)
ROSSELKH'14 7.125% usD 14/01/14 104.751 104.801 2.24 2.19 0.97 195
ROSSELKH'14 9% usD 11/06/14 109.252 109.325 2.23 2.18 1.34 -0.01 192
ROSSELKH'17 6.299% usD 15/05/17 111.650 112.150 3.38 3.26 3.85 -0.35 272
ROSSELKH'17 5.298% usbD 27/12/17 108.500 109.000 3.41 3.31 4.43 262
ROSSELKH'18 7.75% usbD 29/05/18 119.975 120.246 3.62 3.57 4.54 0.02 277
ROSSELKH'21 6% usD 03/06/21 105.249 105.410 4.31 4.26 3.09 0.50 383
CoepbaHk
SBER'13 6.48% usbD 15/05/13 101.702 101.836 1.21 0.81 0.33 0.13 94
SBER'13 6.468% usbD 02/07/13 102.371 102.509 1.23 0.93 0.46 -0.02 95
SBER'15 5.499% usD 07/07/15 108.364 108.490 2.01 1.96 2.35 0.06 161
SBER'17 5.4% usD 24/03/17 109.663 109.870 2.93 2.88 3.76 -0.21 229
Sher'l17 4.95% usbD 07/02/17 108.250 108.750 2.78 2.66 3.66 216
SBER'19 5.18% usbD 28/06/19 110.597 110.902 3.34 3.29 5.60 -0.15 223
SBER'21 5.717% usbD 16/06/21 112.128 112.508 4.00 3.95 6.87 255
Sber'22 6.125% usbD 07/02/22 114.875 115.375 4.14 4.08 7.07 0.25 259
SBER'22 5.125% usbD 29/10/22 102.500 103.000 4.80 4.74 7.76 0.38 314
YACTHBIE KOMMAHUA
EBpas
EVRAZ'13 8.875% usbD 24/04/13 101.874 102.374 1.78 -0.03 0.27 153
EVRAZ'15 8.25% usbD 10/11/15 110.700 111.325 4.17 3.95 2.55 375
EVRAZ'17 7.4% usbD 24/04/17 108.136 108.533 5.24 5.14 3.70 0.51 465
EVRAZ'18 9.5% usbD 24/04/18 117.550 118.050 5.60 5.50 4.28 0.55 481
EVRAZ'18 6.75% usbD 27/04/18 106.250 106.625 5.37 5.29 4.49 0.38 457
MeTtannouHsecTt
METALLOINV'16 6.5% usbD 21/07/16 106.300 106.700 4.54 4.42 3.11 405
HJIIMK
NLMK '19 4.95% usbD 26/09/19 102.347 102.637 4.54 4.49 5.71 0.10 340
AnbsiHC Onn
Alliance '15 9.875% usbD 11/03/15 111.253 111.471 4.33 4.23 1.94 0.12 401
Anpoca
ALROSA'14 8.875% usbD 17/11/14 111.100 111.450 2.62 2.44 1.71 0.20 229
ALROSA'20 7.75% usbD 03/11/20 118.719 119.436 4.84 4.74 6.08 0.22 354
Bbimnenkom
VIMPELC'13 8.375% usbD 30/04/13 101.750 102.000 2.12 1.27 0.28 -0.07 187
VIMPELC'14 4.31% usbD 29/06/14 99.800 102.100 4.51 2.88 1.41
VIP FIN'16 6.493% usbD 02/02/16 107.630 107.630 3.81 3.81 2.74 -0.04 336
VIMPELC'16 8.25% usbD 23/05/16 112.933 113.268 4.08 3.98 2.99 0.01 360
VIMPELC'17 6.255% usD 01/03/17 108.525 109.525 3.99 3.74 3.64 -0.25 338
VIMPELC'18 9.125% usD 30/04/18 119.986 120.504 4.80 4.70 4.34 -0.26 399
VIP FIN'21 7.748% usD 02/02/21 116.880 117.880 5.16 5.02 6.11 -0.87 382
VIMPELC'22 7.504% usD 01/03/22 115.700 116.150 5.31 5.25 6.79 -0.30 381
Nykownn
LUKOIL'14 6.375% usD 05/11/14 107.875 108.190 1.90 1.73 1.71 0.08 155
LUKOIL'17 6.356% usD 07/06/17 114.991 115.214 2.71 2.66 3.91 0.01 203
LUKOIL'19 7.25% usD 05/11/19 122.336 122.675 3.53 3.48 5.57 0.01 237
LUKOIL'20 6.125% usD 09/11/20 115.724 116.090 3.78 3.73 6.38 -0.03 243
LUKOIL'22 6.656% usD 07/06/22 122.494 122.939 3.79 3.74 7.34 0.05 219
MTC
MTS'20 8.625% usD 22/06/20 127.459 128.194 4.27 4.17 5.84 0.02 303
HOBAT3K
NOVATEK'16 5.326% usD 03/02/16 105.649 105.797 3.36 3.31 2.79 288
NOVATEK'21 6.604% usbD 03/02/21 118.373 118.752 3.92 3.87 6.36 0.67 254
CeBepcranb
SEVERSTAL'13 9.75% usbD 29/07/13 104.204 104.666 1.75 0.91 0.51 -0.23 148
SEVERSTAL'14 9.25% usD 19/04/14 108.999 109.130 1.94 1.84 1.19 164
SEVERSTAL'16 6.25% usbD 26/07/16 107.765 108.315 3.87 3.71 3.14 -0.06 336
SEVERSTAL'17 6.7% usD 25/10/17 111.017 111.475 4.13 4.03 4.14 0.02 340
Sev Stal '22 5.9% usbD 17/10/22 104.354 104.935 5.32 5.25 7.50 0.07 370
TMK
TMK'18 7.75% usD 27/01/18 106.875 107.625 6.14 5.97 4.15 -0.13 540
Pacnaackasn
RASPAD'17 7.75% usbD 27/04/17 107.294 107.685 5.80 5.70 3.69 0.16 521
THK-BP
TNK '13 7.5% usD 13/03/13 101.054 104.054
TNK-BP'15 6.25% usD 02/02/15 107.432 107.535 2.49 2.44 1.90 -0.02 212
TNK-BP'16 7.5% usbD 18/07/16 116.021 116.203 2.67 2.62 3.17 0.02 215
TNK-BP'17 6.625% usD 20/03/17 113.751 113.961 3.09 3.04 3.68 -0.08 245
TNK-BP'18 7.875% usD 13/03/18 121.652 121.917 3.27 3.22 4.33 0.05 246
TNK-BP'20 7.25% usD 02/02/20 122.500 123.000 3.60 3.53 5.64 0.50 239
YACTHBIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% usbD 24/06/13 102.997 103.041 2.25 2.15 0.43 200
ALFA BANK'15 8% usD 18/03/15 108.739 108.957 3.76 3.66 1.99 -0.01 342
ALFA BANK'17 6.3% usD 22/02/17 102.119 102.485 5.71 5.61 3.59 515
ALFA BANK'17 7.875% usD 25/09/17 114.273 114.728 4.46 4.36 3.98 -0.23 376
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PBIHOK
Bbinyck Hara Llena HoxoaHocTs Uam-e, % Z-CnpaA
BantoTa lMorawenus [okynka MNpopaxa lMokynka [popaxa [Hiopauus (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
i
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PbIHOK

HNHaBecTUIIUOHHBIN /lemapTaMeHT

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

TeJL. 7 495 937 07 37, hakc 7 495 937 07 36
WERB: http://www.zenit.ru

HauvanpHuk /lemaprameHra
3am.HauasabpHUKa /lemaprameHnra KouncrauTun Ilocnenos

Kupunn Komenosuu kopelovich @zenit.ru

konstantin.pospelov @zenit.ru

YnpaBJiieHue Npoaazx
BanioTHbIe U py GeBble OO UTAI UK IOnusa [llabanoBa j.shabanova@zenit.ru
Makcum Cumaruu m.simagin@zenit.ru

a.valkanov @zenit.ru

BasnroTHBIE U Py GJ1eBble OO UT AU U

BasnioTHbIe U py G1eBble OGIUTAI UK Anexkcanap BankaHoB

BasnroTHBIE U Py GJ1eBble OO UT AU U Onus [MapmuHa y.parshina@zenit.ru

AHaJuTHUYECKOe yIIpaBJeHue Axnuu research @zenit.ru
O6nuranuu firesearch @zenit.ru

MaKpO3KOHOM HKa Brapumup EBctudeen v.evstifeev @zenit.ru

k.sychev @zenit.ru
e.cherdakov @zenit.ru

MaKpO3KOHOM HKa /KPEIUTHBIH aHAN U3 Kupunin Ceruen
KpenuTHbIl aHATU3 EBrenuit Yeppakos
KosinuecTBeHHBI aHANI U3 d.chepragin @zenit.ru

eugenia.lobacheva@zenit.ru

AMurtpuit Yenparux
Axnuu EBrenus JlobaueBa

YnpaBJsieHuEe PBIHKOB J0JITOBOr0O KAaIIuTajaa ibcm @zenit.ru

Py GneBble obauramuu

Henuc Pyykun
Aupapeii ITamkeBuu
dapuga AXMeTOBa
Mapuuna Hukumioa
Bepa Ilanosa

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

Anexceir Bacos a.basov @zenit.ru

Exatepuna lamury aaiuHa e.gashigullina@zenit.ru

Karkaplil aHATUTHK, 33/1efCTBOBAHHBIA 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 34 OLIEPAIMH TPETHUX JINI], COBEPIIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JAHHOM 0630pe. MueHune Banka MOXeT He COBIAZaTh C MHEHHEM aHATIUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npejcraBieHHas B 0630pe, OCHOBaHA Ha HCTOYHHUKAX, 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 CHUTyallMM TPETBUX JIMI. Bce MHEHHA M peKOMeH/AIlM, OCHOBAHHBIE HA IPE/CTaBIeHHOH 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
COOTBETCTBYyIOIE (BHHAHCOBbIE HHCTPYMEHTHI. MIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ysA 0630p JIMIIb B KauecTBe OJHOTO M3 CPEJICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BELIEHHBIX pemmeHuid. 0630p moarorosien bankom 3EHUT 1 pacpocTpaHeHUs Cpefid NPOdeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIONOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (HMHAHCOBBIX HHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HenpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Bank 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZJHOMY MJIM HECKOJIbKHM (PMHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE HJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJAYTH (PMHAHCOBOTO COBETHHMKA M BBICTYIIATh OPraHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOI U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

JlononHuTebHAS HH(GOPMALUS U COIPOBOJUTEIBHAS IIOKYMEHTAIUsI MOKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2013 bauk 3EHUT.
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