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JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3a 6 MecsIeB:

3Hay. A 3a IeHb MIN.
BHeUIHU PHIHOK A0JTAa
UST-10 yield 1.96 V¥ -0.06 1.55
UST 10-2Y sprd 170 VY -5 132
EMBI+Glob. 277 A 8 245
EMBI+Rus sprd 151 VY -9 114
Russia’30 yield 2.97 A 0.06 2.51
JleHe KHBIA PHIHOK
Libor-3m 030 m 0.00 0.30
Euribor-3m 023 V 0.00 0.18
MosPrime-1m 637 V -0.04 6.35
Kopcuera B 11B 853.8 A 49.6 446
Jlenos. B ILIB 1355 V¥ -7.6 66
NDF RU 3m 61 m 0.0 6
Ba/IIOTHBII PEIHOK
USD/RUB 30.057 A 0.203 29.85
EUR/RUB 40.659 VY -0.217 38.97
EUR/USD 1351 'V -0.013 123
Kopsuna 1B 34.828 A 0.064 34.44
DXY Unnexc 79.554 A 0.429 78.85
(I)OHI[OB]:IQ HHIEKCBI
RTS 16125 VY -0.5% 1350
Dow Jones 13880.1 Y -0.93% 12542
DAX 7638.2 Y -2.49% 6606
Nikkei 225 1260 VY -1.90% 8366
Shanghai Comp. 2428.2 A 0.14% 1960
CBIPBeB]:Ie PBIHKH
Hedrs Urals 1u3g9 V -1.41% 105
Hedrs Brent 156 VY -0.42% 106
Bosoto 1673.7 A 0.16% 1599
CRB Index 3029 VYV -0.71% 291

Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI
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3a 6 MecsIEeB

3Ha4. A 3a JleHb MIN.

Price Return

OFZ 1251 VY -0.05 107.5
Muni m3 VYV -0.09 109.6
Corp 112.2 0.06 110.7
Corp-10 116.2 0.02 115.0
Total Return

OFZ 289.0 VY -0.05 233.3
Muni 3564 V¥ -0.19 328.7
Corp 354.9 022 3283
Corp-10 357.1 0.15 330.1
OGBpeM TOProB B cermeHTe (MIH py6.)

OFZ 238 180 o
Muni 645 V -210 10
Corp 5878 V¥ -285 19

Hcmounux: MMBB, bark BEHUT
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Toprossie uaeu

JNOKAJIbHbIE BbIMYCKHA

PbIHOK

eHa nocnea. -
Bbinyck PeviuHr, S&P/M/F L &2 YTP/YTM Oiopauus KommeHTapuin
caenku
HMK, BO-01 /Ba3/ 101.20 9.74 185 Cnpan 40-50 611 K BbIMYCKaM PeiATUHIOBOI KaTeropun B+/BB-, cunbHele
HIMK. BO-02 ) ° 101.50 9.60 185 orepaLiMoHHbIE 1 KpeauTHble nokasarenu
O'Kei, 02 /B 10031 0.80 250 HoBoe npennoxeHue cpean KOM NaHui I'IOTpeﬁVITeJ'I'bCKOI'O ceKkTopa, npeMust
okoro 50-60 6n k 6ymaram X5 npy oaUHaK0BbIX PEATUHrax
OfVH 13 caMbiX [,0X0f HbIX BbIMYCKOB CTPOWTEITbHOMO CEKTOPA, C YHETOM
JleHCneyCMY, 02 B/-/- 102.00 12.90 3.63 COMOCTaBMMOro KPEeAUTHOro KavecTBa, Npemuio cebiwe 160 6n k kpvsoii JICP
nub 3a 6onee ANVHHYIO Aopauuio cHUTaem n3b biToYHOM
Mpomceszbbark, BO-07 -/Ba2/BB- 102.00 9.36 1.44 340-360 61 k OP3 - Wwmpokmin cnpaa Ans 6aHka kateropum Ba2/BB-
Pocedte, 04 BBB- / Baal/ BEB 10331 7.88 3.90 Haub onee nukBuaHoe NpeaoXeHVie Cpean KaqeCT BEHHbIX KOPropaTBHbIX
PocHedTh, 05 103.50 702 300 3aeMLLMKOB C rocyqacTmem: cnpag k OP3 Ha yposHe 160-170 6n
Havn6 onee noxoaHoe N NOXeHVe C| 1 fo4epHUX koMmnaHuii BO Ba, npemus
BOB-MawHr, 06 BBB /- /BBB 101.70 8.39 2.29 AOXORHOE TIPEA > CPeAN Aouep pe!
30-40 6 K BbIMyckam MaTepyHCKOWM KOMMaHum
Cn okoro 300 6n k O3 CRMLIKOM LUMPOKWIA ANA PENAT MHIOBOW KaTeropum
Pycchumarc Bark, 5O-03 - /Bal/BBB+ 102.05 893 1.60 PR pokw AnA p Top
BBB, npemusi He MmeHee 50 6n k cnpagam PocbaHka ¢ aHanorMiHbIM PefT UHrom
[axe C y4eToM Ornocpen0BaHHOTO BIVSIHUS CTPaHOBOrO pucka BeHrpum Ha
6usHec rpynnbl OTI, Tekywmi cnj 0KOmMno 400 6n k OD3 He COOTBETCTBYIOT
OTN Bark, BO-0L -/Bal/BB 100.80 9.74 1.00 P LM CIPSA o - ° o
OUHAHCOBbLIM MOKa3aTernsiM POCCUINCKOM «[,0MK I 1 PEUTUHIOBOM rpyrne
Ba2/BB
[JaHHble 8 mabnuue no cocmosiHuto Ha 04.02.2013
EBPOOBJIUIALLA
eHa nocnea. .
Bbinyck PeviuHr, S&P/M/F u L YT™M Oiopauus KommeHTapuin
caenku
VTB'17 107.07 4.14 3.71
VTB'18 (6.315) 108.15 4.49 431 Bbinycku BTB npeanaraioT nydLyto [0X04HOCTb CPeay CTapLUMX BbIMyCKOB B
BBB/ Baal/BBB cermeHTe rocb6aHkoB, npeanaras gononHuTeneHble 100 6n Hag cnpsgamu
VTB'18 (6.875) 11061 4.60 4.53 B3B6a 1 C6epbaHka Npy OIMHAKOBbIX KPEAUTHbIX PENTUHIax
VTB'20 110.37 4.91 6.13
RUSE'17 B+ /Ba3/ B+ 10753 723 274 CTapLunii BbIMyck npeunar:a\e'r [,0CTaTO4HO BbICOKYIO [JOXO[HOCT b, TOPrysiCh Ha
ypoBHe cybopaa HCFBRU'20
CRBKMO'14 - /B1/BB- 103.84 553 143 Boinyck mmep?ceH Ans buy&hold ¢ yseTom kKOpoTKOI AtopaL v n
npeanaraemoit ,0Xo4HOCT 1
VHTepecHasi uaest B cerMmeHTe Cyo OpAVHMPOBAHHOMO [10Mra: BbIMYCK BCe ellle
GPBRU'19 (sub) BB+ /Bal/- 108.56 5.60 5.09 COXPaHSAET MOTEHLMan CyXeHVs cnpaaa K cTapliemy Bbinycky GPBRU'17 Ha
ypoBHe 25 6n
Bbinyck nj riaraet crnpaf, ConocTaBMM bl C cyGopaamMmu maTepuHckoro BT,
BKMOSC'17 (sub) - /Ba3/BBB- 104.19 491 378 YeK MIPea e voopaamy P
obecneuvBasi 6ornee BbICOKYIO [OXOAHOCTb MNPV MEHbLLIEN [opal m
EVRAZ'17 106.51 5.64 364 Cnpaabl BbiNyckoB k CeBepcTany Mo-npekHeMY 0CTaTO4HHO LLVMPOKW, NP 3TOM
B+ /B1/BB- MOTEHLMan CyXeHUs Mbl OLLeHMBaeM Ha yposHe 50 61 3a cyeT KoHconuaauum B
oT4eTHOCTb Pacnagckon ¢ 2013 1. 1 ynyMLLEHNS KOHBIOHKTYPbI Ha pPbIHKE CTanu.
EVRAZ'18 (9.5) 115.12 6.07 421

[aHHble 8 mabnuue no cocnosiHuto Ha 04.02.2013

IIpumeuaHnue:

15.01.2013 uckiawueH Boimyck SCFRU'17. 3a nocyeiHui MecsIl BBITYCK IO0POKaJ MOUTH Ha 4 Gurypsl, a cupag, SCFRU'17 K BBIIyCKY
PXKJT RURAIL'17 omycTuiicss HIXKe OTMETKH 140 OI1, YTO, HA HAIl B3I, OJIM3KO K CIPAaBEIJIMBOMY YPOBHIO M, BEPOATHO, OTPAHUUYUBAET
KPaTKOCPOYHBIHM MOTEHI[HAT POCTA IieH "Bhiire peiHka". B To ke Bpems, SCFRU'17 mo-mpekHeMy COXpaHsET MMPUBJIEKATEIFHOCTh B PaMKax
KOHCepBaTUBHOH crpareruu buy&hold.
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BHenrHUN PHIHOK T0JITA
. Baadumup Eecmugbees
YxyAaumienue MOJMTHYECKOHW cuTyanuua B EBpome  CTaso  cystifeev@zenit.ru
OCHOBHBIM ITIOBOJAOM /I KOPPEKIIUU Kpusasa US Treasures
Hauano HOBoOW Hezenu Ha II00AJIBHBIX IUIONIAZIKAX BHIAAJIOCH HETaTHBHBIM. IHBeCTOpHI 40113 51212 040213
HEraTUBHO pearrupoBaJili HAa HOBOCTHOH IOTOK 1O EBpoIe, r/e JOXOAHOCTA O6IUTaIuit 31
po6IEMHBIX SKOHOMUK Hayatu pactd. [IoBoAOM cTasiv IPU3HAKU yCUJIEHUS HOJIUTHYECKON 28
HanpspkeHHOcTH B Mcmanuu u Mrtanuu. Mcnmanckasa onmosunusa BYepa NpHU3Bajia IIpeMbepa 25
Paxosi yiiTH B OTCTaBKY, OOBUHHB €0 B HE3aKOHHOM (bHHAHCHPOBAHUH 3apIUIAT B MpaBsllel 22
o 1.9
«Hapogno#i maptum». Cam mpeMbep BCe 3TH OOBHHEHHUs OMPOBEPTaEeT, OJHAKO J[OXOJHOCTU
1.6
HCTAHCKUX OOHZIOB Hauyaad KapaOkarbcsi BBepX. B UTaiuu HANpsiKEHHOCTh HCXOAUT OT s
JIUHAMUKA U3MEHEHHUs OOIEeCTBEHHOTO MHEHUs B TPEAJBEPUU MapIAMEHTCKUX BBIOOPOB. 1'0
ITporpamma C. BepsiyckoHU HaOHMpaeT MOJUTHIECKHE OYKHU, OJ1arojjapsi CIeKy/IANUsAM Ha TeMy 07
OTMEHBl YacTH BBeeHHbIX Mapmo MOHTHM Mep IO TOBBIIIEHWIO HAJIOTOBOM HAarpy3ku Ha 04
HacesieHHe. B ycI0BUsIX, KOT/Ia CTpaHa OTHOCUTEIHFHO 0e300Ie3HEHHO TIepeXKUIa BBEIEHNE MEP o1 : : : : ‘
OI0/[>KETHON SKOHOMHUH, IIOIBITKA CBIIPATh HAa 3TOH TeMe He /100aBiisieT Vtasuu cTabUIbHOCTH. 2y 3y 5Y v 10v 30

Bce 5TH HOBOCTH TOBOPAT O TOM, UTO CIIOKOMCTBUE B OTHOLIEHUU EBpombl, Habmomnaemoe B Hemowuk: Reuters
TedeHMe BCEro NPOIIOr0 MecAla, BUAMMO, HapylreHo. IlonmTudueckas Heompedeiennocrs CHpaast EMBI+ (Pocens, Bpasnms)
KPYIHEHIINX TNPOOJIEMHBIX OKOHOMHK B DETHOHE CIIOCOOHA BBI3BATH JaBJIEHHE Ha
COOTBETCTBYIOIIUX JIOJITOBBIX PBIHKAX, IIPOBOIMPYA IVIODIBHYI0 KOPPEKIUI0 KOTHPOBOK
PHCKOBAaHHBIX AaKTHBOB. B TO Ke BpeM:d, ecIH TeKyliue NpobsaeMbl OyAyT UTHOPUPOBAHBI
PBIHKaMu, TO yXKe 4Yepe3 Iapy He/elb HOBasg TeMa OyneT OyZOpa’kUTh YMbI WHBECTOPOB —
BosBpainenue Konrpecca CIIIA k o6cyxeHHI0 TPo6IeMbl «OI0/[?KETHOTO» TYIIHKA. 50

Cnpap CDSPoccus ¢ kopauHoit CDS (Bpaaunis +Mexwka), 5Y

EMBIRuSSia cnipea manyc cp.cnpes EMBI Bpamnusi+Mekcika)
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Cupaa Russia EMBI Corp/Sovereign
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JleHeKHO-KpeIUTHBINA PhIHOK

PBIHOK IOCTENNEHHO NMPUXOAUT B popmy

VII0BHA POCCUICKOTO JIEHEXKHO-KPEJUTHOTO PhIHKA B Ha4asle HOBOH HEZIEU CYIIECTBEHHO
YJIyYIIUINCh. YPOBEHDb KPaTKOCPOUHBIX IIPOIIEHTHBIX CTABOK OIYCTHJICA BU€pa B CPeAHEM Ha 30
611: KpeuThl OBepHAUT Ha pbiHKe MBK 00X0MIHCh TPUMEPHO TI0A 5.60% rofoBbIX (-40 611), 1-
JHEBHOE MEXAMIEPCKOE PEIo ¢ OGIUralusaMu — 1o, 5.75% rofoBeix (-25 61m). Ha ayknnonax
npsimoro pero ¢ [Ib P® Gankamu yaanoch IpuBjeys 11 Mip/ pyb. IPH cripoce B 23 MIPZ pyo.
CeroziHs yTpOM CyMMa CpeJICTB Ha KOpCUeTax U Jierno3uTtax 0ankos B [IB PO yBennumnacy Ha
43.8 Mypzt py6. 110 989.3 MDA, PY6.

MezieHHOe BOCCTaHOBJIEHHE KOMMOPTHBIX YCJIOBUH HA JIOKAJIBHOM JI€HEKHO-KPEAUTHOM
PBIHKE CBA3aHO B 3HAYUTEJIbHOHN CTENleHU C OrPAaHUYHUTEIbHOHN monuTukon IleHTpobaHKa IO
MIPEAOCTABIIEHNIO GaHKaM KPAaTKOCPOUHOH JIMKBUAHOCTH. TeM He MeHee, BXKHBIX COOBITHH Ha
PBIHKE Ha TeKyllel HeZiesle He IJIAaHUPYETCs, UYTO AO0JDKHO ToMoub craBkaM MBK cHuU3UThCS 10
5.25-5.50% TOJIOBBIX.

Py0Jib BHOBB HE HAXOTUT UAEH

BasioTHBIE TOPrH IOHEZEJIbHHKA BHOBb IIPOTKAJIM B HEUTPAIBHOM KJIIOUe, Kypc
OUBATIOTHON KOP3UHBI II0 UTOTAM JIHS CHU3WICSA Ha 2 KOIIL. JI0 OTMETKH 34.84 py6. Poccuiickas
BaJIIOTA COXpaHsAeT HEHUTPAIUTET U IO OTHOIIEHWIO K BHYTPEHHUM (pakTopaM, PaBHO KaK U K
CHIDKEHUIO KOTHPOBOK HedTu. Tak, 1ieHa Gappensa HebTu Brent cHusunace Ha 1% [0 115.60
nosn. Ecou poer HedTAHBIX KOTHPOBOK BO30OHOBUTCS, W LieHa Oappess Brent Bwlfizer us
CPEZIHECPOYHOTO KOPH/IOpA, BEPXHsSA IPAaHUIA KOTOPOTO PACIOJIOXKEHA Ha OTMeTKe 117.50

JIOJUL., pyOJIb JOJIKEH Oy/IeT MOy IUTh MOIIHBIH CTUMYJI K YKPEIUIEHHIO.

,ZIeHe)KHO-erZII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHA HA HeaeJie

1II
Ayxknuonsl I1B u ®onaa )KKX, nocryniieHue ¥ BO3BpaT CpeiCcTB pLb ORIV

Al Ha cueTa KOMGAHKOB, yIJIaTa HAJIOTOB ul?“z(;’l ;;2“’
TlonenenpbHUK 11
Bropruk Bosspar Boby 15 MJIPZ PyO.

Aykuuon Kaznaueiicra 7 IHel, 70 MIIpA pyo6., OT 5.8% ro10BbIX
Cpena Ayxion 093 15 JIeT, 20 MJIPZ, Py0.
Ayxkion 093 5 JieT, 10 MIpZ pyo.
Kynons: 093 8 mupz py6.
Tloramenue O®3 0®3 25078, 99.7 MIpA pyo.
Bosspar KaznaueiicTBy 69.3 MuIpA PyO.
Yersepr Kynounst O®3 12 MJIpZ, pyo.
IIarHuna Bosspar KaznaueiicTy 0.7 MIIpZ pyO.

HUcmounuk: [[B PO, Mungun, ®ond 2KKX
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Baadumup Eecmugpees
v.euvstifeev@zenit.ru

CraBku MBK u peno c I1b P®

O6bem 1-aHeBHoro pero ¢ LI PO (ckonbasiwas 5 aH.), mnpa py6.
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PIHOK
\=d hod \=d
POCCI/II/ICKI/II/I A0JITOBON pI)IHOK
Baadumup Eecmugpees
EBpo6oHabI P®: OTCKOK OT MUHUMYMOB JTHA v.euvstifeev@zenit.ru
CyBepeHHbIE EBPOOOIUTAIITNI
I[O.TII‘I/I Ppa3BUBAOIIUXCA IKOHOMUK B IIOHEAECJIPHUK COXPaHUJJIN TEHACHIWIO K CHHKEHUIO II€H,
B pesyJsibTaTe 4Yero CyBE€peHHbI€ CIIP3/Jbl IIPOAOJIXKUJIN PaCIHIUPATHCA. TaK, r7100aJIbHBIH CIIP3J ?1(7)2
RUSSIA'42

EMBI+ Global Buepa pacmupruics Ha 8 61 10 263 611. Ha done koppekiyy HedTAHBIX KOTUPOBOK 450
POCCHIICKUI CerMeHT BBIIVIAZEN 4YyTh XyXe cpenHedl nuHamuku EM. Beimyck RUSSIA 30 ::(2;

rmoJieleBest Ha 40 611 710 oTMeTKd 125.00% (YIM 2.98%, +6 011). B TeueHwe AHs BBIIYCK AOCTHTAN 375

. 350
MHHHMyMa Ha OTMeTKe 124.40, O/JHAKO K KOHITy /THs BCe JK€ CMOT BOCCTAHOBUTD YaCTh HOUIUI. B 555
’ RUSSIA'30 RUSSIA22
pe3ysbTare ero crupsz K 6a30BOMy aKTHBY yBeJMUYMJICS Ha 12 Om 10 103 6m. B kopmopaTHBHOM 3(7’(51 RUSSIAZD

CeKTOpEe TEeH/IeHIIUs K CHIDKEHHIO IeH Takke JOMMHUpOBaia. MacimTab IeHOBBIX TOTepb ObLT 250

COTIOCTABMM C JIMHAMHKON CyBEpEHHOTO CerMeHTa: jaibHue Bbiycku BTB CGepbanka u RUSSIALE
" . ,

JIYKOWJIa morepsiid B cpe/iHeM 30-70 011, a B ABHBIX ayTcaiiiepax 6putu 6ymars TNK-BP’20 (-2.5 175 RUSSIA'TT

), Novatek’21 (-1.2 ) u VTB’18 (1.1 ). 180 —m—
0 2 4 6 8 10 12 14 16 18 20

Hcmounuk: Reuters

Py6J1eBblIii JOJIT: aBJI€eHUE HA KOTUPOBKHU COXPaHAETCA Kpusaa O®3

7.25
CI/ITyaI.II/Iﬂ Ha BHYTPEHHEM [10JITOBOM DBIHKE TaKXX€ PAa3BUBAE€TCA B HEraTUBHOM KJIIOYE€ Ha

¢oHe KOppeKIMM B PHCKOBAaHHBIX aKTHBAaX Ha MeXK/AyHapoAHBIX IUIOIIQ/JKaxXx. B cermeHre 7.00
TOCY/[APCTBEHHBIX OOMUranuil HaMOOJIbIIAsA AKTHBHOCTD MO-TIPEXKHEMY COCPEOTAYHBANACH B 7- ¢ 7=
sierHeM Bbimycke O®3 26207, KOTOpBIH 1O UTOraM AHS BYepa MOTEPsiI 25 Om. B ocrajabHBIX

Haubosiee aKTHUBHO TOPryeMbIx Bbimyckax O®3 1eHbl morepsii He Oosee 10-15 6m. B 650
KOPITOPATHBHOM CerMeHTe MpeobsaZiaii Mpofaku, OAHAKO Aaske 1Mo cpaBHeHUto ¢ ODP3 onu 625

HECUWJIbHO OIIYCTHJIM KOTHPOBKH. TloBbIlIeHHAass aKTUBHOCTH BUYEpa ObUIa OTMEYEHA B BBIITyCKax 6.00

®CK E3C 25 (-0.84 ), HIIMK 8 (-5 6m) TKC Bauk BO2 (-5 61). B To e BpeMs, CTOUT TaKk:Ke ——Buepa
575 Hefento Hasan
BBIIEJIUTH U TOZpociuye Buepa Boimycku: PMK 3 (+1.75 mm), Pocaedts 5 (+15 6m), MKB BO-5 mecsLl Hasan
(+10 61-[). 550 - T T T T T T T T T T .
0 1 2 3 4 5 6 7 8 9 10 1
Hcemounux: Reuters, pacuemuvt banka SEHUT
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E:xenHeBHBINH 0030D

PBIHOK
KopnmopaTtuBHbI€ COOBITUSA
Eszenuil Yepdakos
BamnedTh: NMO3UTUBHBbIE ONEPAIMOHHbIE JaHHbIE 3a 2012 T., ¢cherdakov@zenit.ru
6ymarn BBITJIAAAT IIPUBJICKATC/IBHO B paMKaxX CEKTOpa
JluHaMHKa OoNepanuoOHHBIX
Buepa BamnedTs (-/Ba2/BB) packpslia npeBapuTeIbHbIE ONIEPAIIOHHBIE PE3YJIbTATHI nokaaaresei bamrnedTu
2012 1. MBI OIleHHBaeM OIyOJIMKOBAHHbIE IIOKA3aTeJd KaK yMEPEeHHO-IIO3UTHBHBIE: o1, ToHH MR EE G
KOMIIAaHUS HapacTwia Ao0biuy HedTH Ha 2.2% T/r (10 15437 THIC. TOHH), MPH 3TOM [oBuiia Hedy 15437 15106 2.2%
MPOU3BOZACTBO HE(DTENMPOAYKTOB COKPATHIOCh Ha 1.5% r/T (1o 18 905 ThIC. TOHH), IIyOHHA Mepeudnan nepepatotka Hed T 20773 21062 -14%
MpowsBoACTBO He (hTenpoayKToB 18905 19184 -15%
nepepabotku HedTH cHUBWIACH 10 84.9% (-1 mI r/r), a BBIXOZ, CBETJIBIX HeDTENPOAYKTOB T ryBma nopopaBoTon nedm S19% 859%  1om
COXPAHMJICS HA YPOBHE IPEJBIIYIIEro roJia U COCTaBmWI 59.7% (-0.2 nm r/1). OT™METHM, YTO, BLiX0n cBe TLIX HedhTenpoayKTos 59.7% 599% -02mn
HECMOTpsI Ha HeOOJIbIIOe CHIKEHHEe ITPOU3BOACTBA He(TeNpOAyKTOB, B 2012 I. BamHedTs Hemownne: Janmvie Komnaruu,
YJIy4dIInUaa CTPYKTYPy BBINYCKA TOBADHOH MPOAYKIMM — B YAaCTHOCTH, [0 OeH3MHA pacuemvt Banka SEHUT

cranzapra EBpo-4 u Bbllie B 00IeM ITPOM3BO/ICTBE aBTOMOOUJIBHBIX OEH3WHOB BBIPOC/IA JI0
75.1% (mpoTuB 12.8% B 2011 T.) 3a CUeT COKpalleHus aoau GeH3uHa cranmapra EBpo-3 10
20.5% (IpoTuB 73% B 2011 I.), @ B CTPYKTYP€e TOBAPHOTO IIPOU3BO/ICTBA AU3€IBHOTO TOIUIMBA
JosiAd TIpoAyKIuM craHzapra EBpo-5 Belpowta o 13% (mpoTuB 5% B 2011 T.) 3a CYeT
COKpalleHus 1oau Tomusa EBpo-4 10 10.5% (mpotus 16.7% B 2011 1.). C y4€TOM pacKpbIThIX
KOMIIaHUEH OIepalMOHHBIX IOKa3aTeslel, a TaKyKe BOCCTAHOBJIEHUs JIOCTATOYHO BBICOKOTO
ypoBHA He(TAHBIX IeH Bo 2112 mocse ux JjloKayJbHOW mpocaaku Bo 2K12, B 2012 T. MBI
oXkuzaeM 2-3% pocT BeIpydkH barnrHed T OTHOCHTENIPHO YPOBHSA 2011 T.

Boinycku BamraedTu TOpryoTcs co CpeIHHM CIP3JOM OKOJIo 220 6o k O®3, mpu 5ToM
mocsie 2-X odepT (mocsenHAs B Jekabpe 2012 T.) BBINYCKU CEPUU 01-03 MPAKTHUECKH
BBIKYIUIEHBI C PBIHKA (B 0OpaleHnu ocTanaochk 10-11% smuccun). Ceiiuac Baurnedrts cobupaer
3asBKH HA 4 HOBBIX 10-JIETHUX OOJIMTAIIMOHHBIX 3aiiMa, IIPX HTOM II0 BBIIyCKaM cepuu 06 u 08
(YTP 8.68-8.89/D 4.16 r.), 001111M 06beMOM 15 MIIPJ. Py0., IpelycCMOTpeHa 5-JIeTH:AA odepTa, a
o Beimyckam 07 u 09 (YTP 8.89-9.15/D 5.36 r.), 0611Hit 06beM KOTOPHIX TAK:KE COCTABJISET 15
MIIpA. py6., mpexsaraercs odepra yepes 7 yieT. [1o BceM BBIMyCKaM CIIP3, K CyBEPEHHOI KPHBOM
0 HIDKHEH TIpaHulle MapKeTHPYeMOro JHMala30oHa COCTABJIeT OKOJIO 230 O, T.e. HOBBIE
BBIIIYCKH Pa3MeNaloTCs MPAKTHUECKH 0e3 MPeMUU KO BTOPUYHOMY PBIHKY 3a 6oJjiee JUTHHHYIO
mopanuio. Tem He MeHee, Gymaru BamuedTn, Ha Hauml B3IVIAA, BBIVIAAAT JOCTATOYHO
NpUBJIEKATEJBHO B paMKaxX He(dTeraszoBoro cekropa, mpejjaras Jydllylo JOXOJHOCTb Cpelu
KaveCTBEHHBIX SMUTEHTOB. 3a paMKaMU He@Tera3oBOro CeKTOpa, Ha Haml B3IAz, 6osee
WHTEPECHO BBINIAAT Bblmycku BIB-JIusunra (BBB/-/BBB), B wactHoctu BIB-JIusuHr 06
(YTM 8.19/D 1.74 r.), mpejjaraioudii comocTaBUMbIN crnpay kK O®3 mpu Gosiee HUBKUX
KDEAUTHBIX PUCKAX U MEHBIIIeH JIIopaIuy.
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E:xenHeBHBINH 0030D

PBIHOK
ITepBUYHBIN PHIHOK
IlepBUYHBIA PHIHOK
e PeTI SSEIMIE axiousinmis| pmmedmim) | PSSR Mpumia | Hem | Aucpmesun) | Odsm
NomGapa LB ) YTP/YTM KHUMU Arop MoraweHue
A®PK Cucrema, 03 (BTOpU4HOE) BB/-/- aa Ao 10 000 8.72 31.01.2013 05.02.2013 HeT / 3.27T. HeT /3.8T.
Mppomatucepsuc, 03 B+/-/- aa 3000 10.36 01.02.2012 05.02.2013 HeT / 2.66T. 3r./5nert
TardoHaGaHk, BO-07 -/B3/- na 2 000 12.89-13.42 06.02.2012 08.02.2013 HeT /1r. ir./3r.
MeTtannowuHsecT, 02 BB- / Ba3/ BB- aa 5000 9.20-9.73 08.02.2013 08.02.2013 nal4lr. 5net /10 ner
MeTannouHeecTt, 03 BB- /Ba3/BB- na 5 000 9.20-9.73 08.02.2013 08.02.2013 pal/4dar. 5net /10 ner
BawHedTb, 06 -/Ba2/BB na 10 000 8.68-8.89 07.02.2013 12.02.2013 HeT / 4.16T. 5ner /10 net
BawHedTh, 08 -/Ba2/BB na 5000 8.68-8.89 07.02.2013 12.02.2013 HeT / 4.16T. 5net /10 ner
BawHed T, 07 -/Ba2/BB aa 10 000 8.89-9.15 07.02.2013 12.02.2013 HeT / 5.36T. 7 net /10 net
BawHedpTh, 09 -/Ba2/BB na 5000 8.89-9.15 07.02.2013 12.02.2013 HeT / 5.36T. 7 net /10 net
tOHuK peaut BaHk, BO-06 BBB/-/BBB+ aa 5000 8.89-9.10 08.02.2013 14.02.2013 HeT /2.7T. HeT /3T.
Pycluapo, 07 BB+ /Bal/ BB+ na 10 000 8.68-8.94 08.02.2013 14.02.2013 HeT /4.16T. 5net /10 net
Pycl'vapo, 08 BB+ /Bal/ BB+ na 10 000 8.68-8.94 08.02.2013 14.02.2013 HeT /4.16T. 5ner /10 ner
Noko-BaHk, BO-02 -/B2/B+ na 3000 10.51-11.04 12.02.2013 14.02.2013 HeT /1r. ir./3r.
ATB, BO-01 -/B2/- Aa 3000 10.78-11.30 14.02.2013 19.02.2013 HeT /1.42r. 15r./3r.
Life Consumer Finance B.V., ABS BBB/-/- aa 3200 9.58-10.65 05.03.2012 XX.03.2013 pa/215r. HeT /4r.
LiBeTom BblAeneHsb! BbiMy CKU, MO KOTOPbIM uaeT c6op 3asiB oK
HermoyHuk: Interfax, Bloomberg, Cbonds
HOCJICZIHI/Ie pasMmemeHuda
BT Pesimnr, S&PIM/E BB::Z?:::::': 0O61BLem amuceuum, Bid cover/ OpueHvp dakmueckan Hara AmMopmm3auums,
NomGapa LB MITH. pY6. Pasmely o6em YTP/YTM YTP/YTM pasmMeLpHUA [Oropaumsa
Bank ABaHrapa, BO-01 -/B2/- aa 1500 H/g / 100% 9.99-10.51 9.99 04.02.2013 HeT /1T.
ITIK, 02 BB-/-/- aAa 5000 1.7 / 100% 10.25 10.25 01.02.2013 Het /2.66T.
TpaHcKkoHTenHep, 04 - /Ba3/BB+ aa 5000 7.4/ 100% 9.10-9.62 8.52 01.02.2013 nal3.65r.
MuwukosiHoBCK UM KoM BuHaT, BO-01 NR HeT 2000 2.3/ 100% 12.89-13.96 12.89 01.02.2013 HeT /1rT.
Poc6aHk, BO-05 WD / Baa3/ BBB+ na 5000 5.0/ 100% 9.20-9.46 8.99 31.01.2013 Het /2.69T.
Poc6aHk, BO-06 WD / Baa3/ BBB+ Aa 5000 5.0/ 100% 9.20-9.46 8.99 31.01.2013 Het /2.69T.
BaHk MockBsbl, 5O-01 -/Ba2/BBB aa 10 000 H/g / 100% 8.30 8.30 31.01.2013 HeT /2.69T.
MPCK Ypana, 6O-01 -/Ba2/- aAa 3000 2.2/ 100% 8.68-9.20 8.58 31.01.2013 Het /2.71r.
PocTtenekom, 18 BB+ /- / BBB- na 10 000 1.5/100% 8.42-8.68 8.36 30.01.2013 nal/4o0r.
Poctenekom, 15 BB+ /- / BBB- aa 5000 1.5/ 100% 8.36 8.36 30.01.2013 pal/4.0r.
ITJK, 01 BB-/-/- aAa 5000 2.9/ 100% 10.25-10.76 10.25 29.01.2013 HeT /2.66T.
®CK EQC, 24 BBB/Baa3/ - aa 10 000 3.0/ 100% He Bbille 8.58 8.16 25.01.2013 HeT /5.48T.
150 YTP/YTM, (%)
145
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135 TarcoHabark, 50-07
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125
12.0
15 ATB, BO-01
110 I I Life Consumer Finance B.V. ABS
iz(s) Jloko-Bakk, BO-02 e Tnapomauicepsic, 03
Mertannounsect, 02,03
9.5 tOnrKpeawut Bakk, 5O-06 I
90 | PycTuapo, 07,08
85 M BaluHedTh, 07,09
A®DK Cuctema, 03 BawuHed b, 06,08
80 (BTOpPW4HOE)
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70 o3
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E:xenHeBHBINH 0030D

PBIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Bbinyck Hara Komposku LeHa Kon-seo OG6oporT, Cnpen kK peno  ObLem

OdbepThl lNorawenusa Tlokynka Tlpopaxa Tlocn WU3m. nn cpenok wT YTM/YTP Miopaumsa OP3 (6n) UB mnH py6.
od3
O3 25078 06/02/13 100.00 100.01 100.00 -0.02 30 410 314 6.28 0.01 na 100 000
O3 25065 27/03/13 100.97 100.98 100.98 -0.13 18 100 862 5.02 0.14 na 46 000
Od3 26200 17/07/13 100.43 100.50 100.43 0.02 6 25000 5.22 0.44 na 50 000
Od3 26201 16/10/13 100.69 101.00 101.00 -0.74 1 6 5.17 0.68 na 47 000
O3 25076 13/03/14 101.45 101.47 101.45 -0.01 32 283 695 5.80 1.05 na 155 000
Od3 25068 20/08/14 108.90 109.10 109.05 0.33 2 10 000 5.85 1.39 na 45 000
Od3 26202 17/12/14 109.35 109.57 109.42 -0.03 15 220 394 5.96 1.70 na 40 000
O®d3 25071 26/11/14 103.74 103.85 103.82 -0.02 2 5011 5.92 1.70 aa 80 000
O3 25079 03/06/15 102.30 102.35 102.34 0.07 1 33650 5.99 2.17 aa 150 000
O3 25075 15/07/15 102.40 102.70 5.99 2.28 aa 150 000
O3 25077 20/01/16 103.68 103.78 103.68 -0.05 1 25000 6.06 2.71 aa 150 000
Od3 46017 03/08/16 100.00 100.40 100.10 -0.40 1 31379 6.42 2.70 aa 80 000
Od3 26203 03/08/16 102.50 102.70 6.08 3.07 aa 150 000
O®d3 48001 31/10/18 93.00 98.00 7.60 3.34 aa 24 000
O®d3 46019 20/03/19 6.81 3.25 aa 26 000
O®d3 25080 19/04/17 104.64 104.85 104.65 -0.89 8 50 070 6.22 3.63 aa 150 000
Od3 26206 14/06/17 104.69 104.80 104.80 -0.15 3 114 6.22 3.79 aa 150 000
O3 26204 15/03/18 105.94 106.07 6.18 4.25 aa 150 000
O®d3 46021 08/08/18 95.00 95.40 95.40 0.10 1 75 6.52 4.29 aa 107 000
O3 46014 29/08/18 102.00 103.15 6.62 4.41 aa 62 000
Od3 26208 27/02/19 105.89 106.05 105.95 3 50 011 6.40 4.88 aa 150 000
O®d3 46005 09/01/19 71.71 7.06 5.22 aa 27 000
O®d3 26210 11/12/19 102.05 102.24 102.24 0.14 1 5 6.49 5.56 aa 150 000
O®d3 46018 24/11/21 99.30 99.53 99.50 -0.05 4 90 417 6.89 6.10 aa 133 000
Od3 26205 14/04/21 106.75 106.85 106.79 -0.19 8 101 012 6.62 6.20 aa 150 000
Od3 26209 20/07/22 106.94 107.10 106.79 -0.15 2 11 6.73 7.00 aa 150 000
Od3 26211 25/01/23 101.80 102.00 102.25 -0.10 1 10 6.80 7.35 na 150 000
Od3 46022 19/07/23 91.55 95.03 91.50 -1.10 1 1 7.18 7.49 na 45 000
Od3 26207 03/02/27 110.51 110.65 110.75 -0.10 41 760 142 7.06 8.59 na 150 000
Od3 26212 19/01/28 100.70 100.90 100.45 -0.30 6 100 021 7.12 9.48 na 150 000
Od3 46020 06/02/36 95.51 95.60 95.50 -0.30 3 20000 7.45 11.06 na 135 000
Od3 46012 05/09/29 5.43 10.92 na 40 000
METANTYPIMYECKAA U TOPHOOOBLIBAOLLAA NMPOMbLILUIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 100.10 100.19 100.30 0.25 8 2225 6.46 0.48 na 15 000
HIMK
HIMK BO6 05/03/13 100.00 100.15 5.81 0.08 na 10 000
HIMK BO2 19/06/13 17/12/14 100.38 7.16 0.37 na 5 000
HIMK BO3 19/06/13 17/12/14 100.50 100.84 7.30 0.37 na 5 000
HIIMK BO4 08/09/14 07/09/15 90.00 7.67 1.48 180 na 5 000
HINMK BO7 11/11/14 101.45 102.46 101.59 -0.01 3 7001 8.11 1.64 221 na 10 000
HIMK 7 16/03/15 05/09/22 101.00 101.76 8.07 1.92 212 na 5 000
HITMK 8 04/12/15 25/11/22 101.17 101.25 101.20 -0.05 6 210 002 8.07 2.55 202 HeT 10 000
MMK
MMK BO5 04/04/13 100.04 100.06 100.06 0.04 1 1300 7.31 0.16 aa 8 000
MMK BO8 15/08/13 12/02/15 99.90 100.25 100.20 1 500 7.94 0.51 aa 5 000
MMK BO4 27/02/14 99.36 100.07 8.60 1.01 aa 5 000
MMK BO6 10/06/14 85.00 99.50 8.66 1.38 280 aa 5 000
MMK BO7 22/07/14 96.04 98.35 -0.20 1 1000 8.65 1.41 279 aa 5 000
MMK 18 01/12/15 22/11/22 100.25 101.00 100.64 -0.56 2 30 000 8.61 2.53 256 aa 5 000
CeBcTansb
CescTans BO2 15/02/13 100.04 100.10 100.10 -0.03 6 231 6.34 0.03 aa 10 000
CescTans BO4 15/02/13 4.67 0.03 na 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.22 100.40 7.77 0.38 aa 8 000
Anpoca 22 28/06/13 23/06/15 100.10 100.35 100.32 -0.13 6 17 310 7.62 0.39 aa 8 000
Anpoca 23 18/06/15 101.80 102.11 8.25 2.14 226 aa 7 000
Anpoca 20 23/06/15 101.80 102.11 101.95 0.10 1 10 000 8.28 2.15 229 aa 3 000
Anpoca BO1 30/10/15 101.20 102.57 8.71 2.46 267 aa 5 000
Anpoca BO2 30/10/15 101.20 102.00 101.20 -0.20 2 2 8.62 2.46 258 aa 5 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.10 100.21 100.10 -0.09 1 1849 8.46 0.13 aa 10 000
Eepas 3 22/03/13 13/03/20 98.10 100.25 7.30 0.13 na 5 000
CunbmeTtnHBecT 1 16/10/14 10/10/19 107.01 107.60 8.82 1.52 294 na 10 000
CunbmeTnHBect 2 16/10/14 10/10/19 106.50 107.97 8.59 1.52 271 na 10 000
Espas 2 26/10/15 19/10/20 101.42 102.47 102.45 -0.34 2 51 9.10 2.39 307 na 10 000
Espas 4 26/10/15 19/10/20 102.25 102.40 102.40 -0.45 3 3300 9.13 2.40 310 na 5 000
Eepas 5 06/06/16 27/05/21 97.20 97.50 95.64 -2.36 3 4 10.21 2.93 410 na 5 000
Espas 7 02/06/16 25/05/21 97.50 99.00 98.25 1.24 9 14 813 9.22 2.93 311 na 15 000
MeTtannouHBecTt
MeTannouHsecT 1 16/03/15 07/03/22 100.80 101.30 8.70 1.90 275 na 5 000
MeTannouHsecT 5 16/03/15 07/03/22 100.80 101.30 100.80 -0.20 1 1 8.75 1.91 280 na 10 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck OaTta KoTupoBku LleHa Kon-Bo ObGopor, Cnpea k peno Ob6Lem

OdbepThl lNorawenusa lokynka T[lpopaxa Tlocn WU3m. nn cpenok wT YTM/YTP Miopaunsa Od3 (6n) UB mnH py6.
MeTannouHsecT 6 19/03/15 10/03/22 100.00 101.00 101.00 7 71361 8.65 1.92 270 na 10 000
Meuen
Meuyen BO2 12/03/13 99.63 100.05 9.79 0.10 na 5 000
Meuen 5 16/04/13 09/10/18 99.90 100.50 11.70 0.19 na 5 000
Meuyen BO3 24/04/13 99.96 100.02 100.02 -0.03 8 6422 9.75 0.22 na 5 000
Meuen 2 15/06/11 12/06/13 98.72 99.05 98.70 -0.39 4 288 11.54 0.35 na 5 000
Meuen 4 25/07/13 21/07/16 99.81 99.99 99.90 -0.10 8 36 941 11.97 0.46 na 5 000
Meuyen BO4 11/02/14 10/02/15 14.54 0.95 na 5 000
Meuen 15 18/02/14 09/02/21 93.19 94.70 94.75 0.45 1 1 14.32 0.98 na 5 000
Meuen 16 18/02/14 09/02/21 94.15 94.60 93.16 -1.34 1 1 16.24 0.98 na 5 000
Meuyen BO5 07/04/15 100.00 11.83 2.22 583 HeT 5 000
Meuyen BO7 07/04/15 100.00 11.83 2.22 583 HeT 2 000
Meyen BO11 07/04/15 100.00 11.83 2.22 583 HeT 3 000
Meyen BO12 07/04/15 100.00 11.83 2.22 583 HeT 3 000
Meyen BO6 07/04/15 100.00 11.55 1.97 559 HeT 2 000
Meyen 13 01/09/15 25/08/20 85.60 86.75 86.75 -0.33 4 185 17.20 2.21 1120 na 5 000
Meuven 14 01/09/15 25/08/20 85.30 87.15 17.05 2.21 1105 na 5 000
Meuyen 17 02/06/16 27/05/21 82.51 84.94 82.50 -0.50 6 266 15.88 2.88 978 na 5 000
Meuyen 18 02/06/16 27/05/21 82.25 82.74 14.52 2.88 842 na 5 000
Meuyen 19 07/06/16 01/06/21 81.40 81.75 81.75 3 226 16.21 2.89 1011 na 5 000
TMK
TMK BO1 22/10/13 99.67 100.25 8.66 0.69 na 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.01 100.50 8.36 0.41 na 10 000
PMK
PMK 3 17/12/13 15/12/15 97.55 99.35 14.66 0.84 HeT 3 000
PMK 4 05/06/14 02/06/16 92.91 93.50 93.00 2 500 15.52 1.27 968 HeT 5 000
KOKC
KOKC BO2 28/05/14 91.11 100.00 11.43 1.25 560 na 5 000
Pycan
Pycan 7 03/03/14 22/02/18 96.11 96.87 96.10 -0.51 6 3050 12.65 1.01 HeT 15 000
Pycan 8 15/04/15 05/04/21 93.25 93.60 93.25 7 3016 12.45 1.99 649 HeT 15 000
UWHPPACTPYKTYPA
PXO
P>XO 09 18/05/11 13/11/13 100.00 100.30 6.83 0.76 na 15 000
P>XAO 10 06/03/14 108.12 108.22 108.22 -0.16 4 22 620 7.09 0.99 na 15 000
PXAO 23 29/01/15 16/01/25 103.10 103.40 103.15 3 1022 7.40 1.86 146 na 15 000
PXAO 11 18/11/15 100.65 100.95 7.65 2.52 160 na 15 000
PXAO 16 06/06/16 05/06/17 100.85 101.14 100.90 -0.05 1 5916 7.73 2.97 161 na 15 000
P>XAO 19 16/07/18 08/07/24 101.30 101.55 7.97 4.50 164 na 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 100.00 100.60 6.76 0.62 na 10 000
dCK ESC 8 26/09/13 15/09/20 100.00 100.60 100.05 1 1 7.17 0.62 na 10 000
dCK ESC 18 09/06/14 27/11/23 99.00 101.45 101.34 -0.06 1 1 7.56 1.28 172 na 15 000
PCK ESC 15 23/10/14 12/10/23 101.01 102.09 101.85 -0.23 1 1850 7.71 1.59 182 na 10 000
dCK ESC BO1 22/04/15 21/10/15 87.00 102.00 7.58 2.03 161 na 10 000
dCK ESC 10 24/09/15 15/09/20 100.20 100.27 100.20 -0.15 11 261 7.80 2.37 178 na 10 000
PCKESC 7 27/10/15 16/10/20 99.35 100.00 99.65 9 130 7.78 2.47 174 na 5 000
PCK ESC 12 22/04/16 19/04/19 100.00 110.50 8.00 2.83 191 na 10 000
PCK ESC 25 27/09/16 14/09/27 102.60 103.09 102.65 -0.84 11 30196 7.90 3.13 176 na 15 000
PCK ESC 21 19/04/17 06/10/27 103.00 104.15 103.00 -0.65 1 5000 8.05 3.54 185 na 10 000
PCK ESC 9 24/10/17 16/10/20 100.55 101.00 7.85 3.94 161 na 5 000
PCK ESC 11 24/10/17 16/10/20 100.55 101.20 7.88 3.95 164 na 10 000
dCK ESC 19 18/07/18 06/07/23 97.01 101.35 100.46 0.46 2 2 8.00 4.52 167 na 20 000
PCK ESC 13 22/06/21 102.25 104.00 8.16 6.15 155 na 10 000
TPAHCHE®Tb
TpaHcHedms 5O1 22/12/14 21/12/15 86.00 100.50 7.51 1.78 159 HeT 17 000
TpaHcHedrs 5O2 22/12/14 21/12/15 86.22 100.50 7.42 1.78 150 HeT 17 000
HMTN
HMTM BO-2 29/04/15 100.95 101.20 8.67 2.03 270 na 4 000
PocaBTonop
PocasTtomop 1 29/11/16 9.45 3.24 329 na 3 000
PocBopokaHan
PoceopgokaHan 3 11/11/13 09/11/15 95.55 101.39 10.23 0.75 na 3 000
BopokaHan
BopokaHan 1 09/12/15 86.00 8.99 2.55 294 na 2 000
3anagHubin CO
BanagHen CO 1 29/04/16 13/05/31 100.20 100.50 8.94 2.84 284 na 5 000
BanagHbin CO 2 29/04/16 13/05/31 99.85 100.70 9.18 2.90 308 na 5 000
BanagHbn CO 3 24/02/17 06/02/32 90.00 104.10 1.90 1 1 8.10 3.37 192 na 5 000
BanagHbn CO 4 24/02/17 06/02/32 8.45 3.36 227 na 5 000
BanagHbi CO 5 24/02/17 06/02/32 88.10 8.45 3.36 227 na 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 101.05 100.42 -0.16 2 1001 8.00 1.08 220 na 7 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck HOaTta KotupoBku LleHa Kon-Bo Ob6Gopor, Cnpea Kk peno O6bem
OdbepThl llorawenuns llokynka Tlpopaxa [Tlocn WU3m. nn cpenok wT YTM/YTP Miopaunsa OP3 (6n) UB mnH py6.

Moyta Poccun 2 23/10/15 18/10/19 100.40 101.20 101.14 0.84 1 1 8.38 2.42 235 na 3 000
Moyta Poccun 3 23/10/15 18/10/19 100.10 101.20 101.14 1.04 1 1 8.38 2.42 235 na 3 000
Moyta Poccun 4 23/10/15 18/10/19 100.10 101.50 101.14 -0.01 1 1 8.38 2.42 235 na 3 000
HE®Tb u N'A3
rA3NPOM
[asnpom A9 12/02/14 100.00 100.05 7.04 0.97 na 5 000
lasnpom A1l 24/06/14 108.70 109.00 6.92 1.29 108 na 5 000
PocHedTb
PocHedrs 4 23/10/17 17/10/22 103.30 104.00 103.50 0.10 9 51171 7.84 3.91 160 na 10 000
PocHedrb 5 23/10/17 17/10/22 103.00 103.50 103.50 0.15 11 52633 7.84 3.91 160 na 10 000
Nykownn
Iy konn 4 05/12/13 100.07 7.00 0.82 na 6 000
Masnpom HedpTb
[asnpom Hedorb BO-5 09/04/13 100.18 100.25 100.01 -0.19 1 1000 7.13 0.18 na 10 000
[asnpom Hedorb BO-6 09/04/13 100.18 100.20 6.00 0.18 na 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 7.65 1.81 172 na 10 000
[asnpom Hedorb 8 02/02/16 7.81 2.60 175 na 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 7.70 2.61 164 na 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 7.86 4.00 161 na 10 000
[asnpom Hedorb 12 29/11/17 23/11/22 102.75 103.20 102.85 -0.13 8 55301 7.93 4.01 168 HeT 10 000
[asnpom Hedorb 4 10/04/18 09/04/14 101.00 102.50 8.12 4.23 183 na 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 100.00 100.25 6.92 0.39 na 10 000
HOBAT3K BO-2 12/10/15 101.51 101.60 101.60 0.10 2 289 7.82 2.41 179 na 10 000
HOBAT3K BO-3 12/10/15 101.50 101.70 101.55 1 1 7.84 2.41 181 na 5 000
HOBAT3K BO-4 12/10/15 101.50 101.70 101.55 0.05 1 1 7.84 2.41 181 na 5 000
TATHE®Tb
TatHedorb BO-1 20/09/13 99.70 99.80 99.70 2 42 944 7.88 0.61 na 5 000
BawHed T
BauHedrs 1 18/12/12 13/12/16 100.30 101.00 8.21 3.34 204 na 15 000
BauHedrs 2 18/12/12 13/12/16 100.20 101.00 100.20 1 1 8.46 3.34 229 na 15 000
BauHedrs 3 18/12/12 13/12/16 100.20 101.00 100.20 -0.80 4 5054 8.46 3.34 229 na 20 000
BauHedrs 501 05/12/13 02/12/14 101.36 101.55 101.50 0.10 6 2421 7.57 0.81 na 10 000
Baunedrs 4 13/02/15 04/02/22 101.55 101.70 8.26 1.82 233 na 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 100.30 100.44 100.30 0.10 1 373 9.30 0.48 na 5 000
HK AnbsiHc BO-1 04/02/14 9.68 0.93 na 5 000
HK AnbsiHc 4 07/06/16 01/06/21 97.00 100.00 10.45 2.92 434 na 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 97.00 99.45 10.45 2.93 434 na 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 100.23 100.25 100.25 -0.05 7 660 11.96 0.47 HeT 3 000
AxkyTtckaa TIK
ATIK BO1 20/12/13 27/10/15 100.00 100.00 1 6 450 12.54 0.83 HeT 3 000
BK EBpa3susn
BK EBpasua 1 22/06/16 20/06/18 98.00 100.00 98.00 -0.70 2 3400 9.30 2.98 318 na 5 000
FTOCBAHKUA
BTB
BTBE 6 10/07/13 06/07/16 100.45 100.70 100.55 0.05 3 43 935 7.42 0.42 na 15 000
BTB BO-6 21/12/12 19/12/14 100.55 100.80 100.75 0.05 4 165 000 8.15 1.73 223 na 10 000
BTB BO-7 25/01/13 23/01/15 100.30 100.50 100.50 -0.02 1 5000 8.11 1.83 218 na 10 000
BTB BO-1 15/03/13 100.05 100.10 7.18 0.11 na 5 000
BTB BO-2 15/03/13 100.03 101.00 7.18 0.11 na 5 000
BTB BO-5 15/03/13 100.07 100.10 100.06 -0.03 1 300 7.18 0.11 na 10 000
BTB BO-8 03/09/13 01/09/15 100.16 100.25 7.82 0.56 na 10 000
BTB 5 17/10/13 99.85 100.00 100.00 2 6 000 7.60 0.68 na 15 000
BTB BO-03 18/03/14 17/03/15 100.15 8.14 1.07 234 na 5 000
BTB 60O-04 18/03/14 17/03/15 100.15 100.50 8.09 1.07 229 na 5 000
BTB BO-19 01/10/15 99.90 100.00 10 1000 8.68 2.39 266 na 15 000
BTB BO-20 01/10/15 100.00 100.00 10 1000 8.68 2.39 266 na 15 000
BTB 24 3 30/05/12 29/05/13 99.88 3.14 0.31 na 6 000
BTB 24 1-UN 14/12/11 10/12/14 99.85 101.00 9.03 1.71 312 na 15 000
BTB 24 5 22/08/13 20/02/14 99.86 8.06 0.53 na 8 000
BTB-INuanHr 2 08/04/14 07/07/15 100.10 100.42 8.31 0.94 na 10 000
BTB-INMuanHr 4 12/03/13 07/06/16 99.84 99.95 8.07 0.10 na 5 000
BTB-INnannHr 8 07/05/13 01/08/17 7.08 0.22 na 5 000
BTB-INMunanHr 1 07/11/13 06/11/14 8.17 0.61 na 8 000
BTB-INunannHr 3 10/09/13 07/06/16 99.60 99.80 7.46 0.55 na 5 000
BTB-INnanHr 9 05/02/14 02/08/17 7.51 0.82 na 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.80 100.50 8.60 1.08 279 na 5 000
B3b
B3b 8 22/10/13 13/10/20 99.50 99.95 7.30 0.70 na 15 000
B3b 21 10/03/15 17/02/32 101.24 101.24 -0.01 2 1801 7.89 1.90 195 na 15 000
B3b 18 09/10/15 17/09/32 100.00 110.25 101.75 -0.05 1 3000 7.96 2.39 194 na 10 000
B3b 19 15/10/15 23/09/32 101.50 101.75 0.05 1 3000 7.96 2.41 193 na 10 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck HdaTta KotupoBku LleHa Kon-Bo OGopor, Cnpea Kk peno O6bem

OdbepThl llorawenuns llokynka Tlpopaxa [Tlocn WU3m. nn cpenok wT YTM/YTP Miopaumsa OP3 (6n) UB mnH py6.
B3b 9 24/03/16 18/03/21 100.00 100.20 7.94 2.76 186 na 15 000
B3b 10 27/09/16 21/09/21 96.00 100.00 10 820 8.67 3.12 253 na 15 000
B3b 6 17/10/17 13/10/20 99.60 100.20 8.32 3.93 208 na 10 000
B3B-Nnaunnr
B3B-Inantr 3 11/04/14 02/04/21 86.00 100.15 99.80 1 1000 7.81 1.13 200 na 5 000
B3B-InanHr 8 28/10/14 19/10/21 101.45 101.70 101.50 -0.10 1 12 865 8.00 1.61 211 na 5 000
B3B-InanHr 9 29/10/14 20/10/21 101.45 102.00 101.50 -0.10 1 25772 8.00 1.61 210 na 5 000
B3B-InanHr 6 31/01/17 8.19 1.74 227 na 10 000
B3B-InanHr 4 08/04/16 02/04/21 90.01 102.28 8.47 2.78 238 na 5 000
B3B-InanHr 5 08/04/16 02/04/21 86.30 101.88 8.30 2.78 221 na 5 000
MCI BaHk
MCTI Bank 01 27/03/14 17/03/22 100.70 100.84 8.19 1.08 239 na 5 000
MCTI Bank 02 21/08/14 11/08/22 101.65 101.75 8.41 1.42 255 na 5 000
PCXB
PCXb 8 22/05/14 14/11/19 99.25 100.75 7.91 1.23 208 na 5 000
PCXB 9 22/05/14 14/11/19 99.25 100.75 7.70 1.23 187 na 5 000
PCXB 10 04/02/15 29/01/20 8.03 1.81 210 na 5 000
PCXb 11 05/02/15 29/01/20 8.00 1.81 207 na 5 000
PCXB 7 11/06/13 05/06/18 99.51 99.90 99.89 0.01 3 15415 7.27 0.35 na 5 000
PCXb BO-2 06/08/13 03/02/15 7.30 0.48 na 5 000
PCXb BO-3 08/08/13 05/02/15 7.94 0.49 na 5 000
PCXb BO-1 29/08/12 28/08/13 100.40 101.05 100.35 -0.10 1 1000 7.78 0.54 na 5 000
PCXb BO-5 29/08/12 28/08/13 100.26 7.65 0.54 na 10 000
PCXB 4 02/10/13 27/09/17 85.00 8.11 0.64 na 10 000
PCXb BO-6 01/05/12 29/10/13 100.36 100.65 7.75 0.71 na 10 000
PCXB 15 05/11/13 26/10/21 100.75 100.86 100.75 -0.05 1 3000 7.82 0.73 na 10 000
PCXB 3 13/02/14 09/02/17 101.00 101.50 7.31 0.96 na 10 000
PCXB 6 15/08/14 09/02/18 86.00 100.50 7.94 1.42 208 na 5 000
PCXb 18 23/10/14 13/10/22 99.75 100.75 100.60 -0.15 2 6 000 8.12 1.60 223 na 5 000
PCXB 17 21/10/14 11/10/22 99.75 100.75 100.65 -0.10 3 6 001 8.08 1.59 219 na 10 000
PCXB 16 13/04/15 04/04/22 99.75 101.10 0.05 1 30 000 8.14 1.99 218 na 10 000
PCXb 14 07/07/15 29/06/21 99.00 8.08 2.24 208 na 10 000
PCXB 12 09/07/15 01/07/21 99.00 99.70 8.01 2.25 201 na 5 000
PCXb 13 10/07/15 02/07/21 99.00 8.13 2.25 213 na 5 000
Masnpom6 aHk
[asnpombank BO-4 24/12/12 20/12/14 101.01 101.08 8.03 1.76 211 na 10 000
[asnpombank BO-2 22/07/13 11/07/14 99.65 7.09 0.46 na 10 000
[asnpombank BO-1 08/12/13 100.05 100.20 100.05 -0.08 3 152 7.81 0.82 na 10 000
[asnpombank BO-3 05/02/14 01/02/15 100.00 100.50 -0.20 5 3600 8.13 0.98 na 10 000
[asnpombaHk 6 14/07/14 07/07/16 101.10 101.39 101.30 6 36 968 8.03 1.38 217 na 10 000
[asnpombaHk 7 21/10/15 17/10/16 100.95 101.44 101.00 1 3000 8.24 2.42 221 na 10 000
[asnpombank 10 19/10/15 12/10/17 99.95 8.67 2.41 264 na 10 000
[asnpombank 11 19/10/15 10/10/19 99.96 8.67 2.41 264 na 10 000
[asnpombank 12 19/10/15 06/10/22 99.98 8.67 2.41 264 na 10 000
ANKK
AVXKK A6 15/07/14 86.00 100.30 100.00 7 130 000 7.61 0.91 na 3 000
AMXKK-11 A1 15/03/15 15/09/43 86.00 100.40 8.29 1.93 234 na 7 000
AVXKK A9 15/02/17 93.01 100.50 99.70 0.02 1 4500 7.90 1.61 200 na 5 000
AVXKK A7 15/07/16 101.50 8.10 1.66 220 na 4 000
AMXKK A19 15/05/15 15/11/24 99.10 100.50 8.23 2.07 226 na 6 000
AMXKK A24 01/11/15 01/11/22 7.91 2.47 187 na 6 000
AUNXKK A8 15/06/18 95.00 101.00 7.85 2.56 180 na 5 000
AMXKK A10 15/11/18 101.00 8.37 2.77 228 na 6 000
AMXKK A18 15/04/16 15/07/23 99.05 99.50 8.53 2.84 243 na 7 000
AMXKK A21 15/02/20 102.25 103.20 102.65 -0.15 2 100 000 8.15 2.98 203 na 15 000
AMXKK A1l 15/09/20 100.75 101.45 8.28 3.63 206 na 10 000
AMXKK A16 15/09/21 99.00 101.50 8.40 4.77 203 na 10 000
AMXKK A17 15/04/22 103.00 105.80 8.76 5.41 229 na 8 000
AMXKK A20 15/12/27 102.20 104.00 8.59 8.27 160 na 5 000
rMOB3KC
FMOB3KC BO-2 22/07/13 100.70 8.92 0.46 na 5 000
FMOB3KC BO-7 04/12/13 04/12/15 99.95 100.00 100.00 5 102 500 9.17 0.81 HeT 5 000
FMOB3KC BO-3 08/06/12 08/12/13 100.01 100.14 100.14 1 35000 8.99 0.82 na 3 000
FMOB3KC BO-5 08/06/12 08/12/13 100.10 100.14 100.14 2 32850 8.99 0.82 na 2 000
FMOB3KC BO-4 01/08/12 01/08/14 100.00 9.46 1.42 360 na 3 000
FMOB3KC BO-6 01/08/12 01/08/14 100.00 9.46 1.42 360 na 2 000
FMOB3KC BO-1 16/02/11 16/02/13 100.02 100.05 100.10 0.06 2 84 5.18 0.03 na 5 000
TpaHckpeauTOaHkK
TpaHckpeanTbaHk 5 12/08/13 8.57 0.50 na 3 000
TpaHckpeanTbaHk BO-1 17/11/13 99.70 100.15 7.51 0.76 na 5 000
TpaHckpeanTbaHk 6 17/04/14 99.50 100.25 8.08 1.14 227 na 4 000
TENEKOMbI
Poctenekom
PocTtenekom 17 05/11/15 02/11/17 100.01 101.80 8.02 2.46 198 na 10 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-Bo OGopor, Cnpea Kk peno O6bem

OdbepThl llorawenuns llokynka Tlpopaxa [Tlocn WU3m. nn cpenok wT YTM/YTP Miopaumsa O®3 (6n) UB mnH py6.
MTC
MTC 3 20/06/13 12/06/18 100.00 100.39 6.98 0.37 na 10 000
MTC 1 17/10/13 99.40 100.05 7.33 0.68 na 10 000
MTC 4 19/05/11 13/05/14 99.45 99.60 99.45 -0.17 6 50 151 8.02 1.20 220 na 15 000
MTC 2 20/10/15 98.51 98.90 98.80 -0.19 6 26 752 8.42 2.44 239 na 10 000
MTC 8 12/11/15 03/11/20 99.35 100.00 8.48 2.49 244 na 15 000
MTC 5 26/07/12 19/07/16 98.01 100.50 8.38 3.00 226 na 15 000
MTC 7 07/11/17 101.40 101.59 101.50 4 37 120 8.48 3.93 224 na 10 000
Bbivnenkom
Bbimnenkom MHB 1 19/07/13 100.05 100.70 7.59 0.45 na 10 000
BbimMnenkom 3 12/07/11 08/07/14 98.75 99.30 99.30 0.30 5 60 8.08 1.37 223 na 10 000
BbiMnenkom 2 23/03/15 14/03/22 100.51 101.10 8.49 1.93 254 na 10 000
BbiMnenkom 1 17/03/15 08/03/22 100.90 101.20 101.20 0.20 1 1 8.38 1.91 243 na 10 000
BbimMnenkom 4 17/03/15 08/03/22 100.90 101.15 100.90 -0.05 7 824 8.54 1.91 259 na 15 000
BbiMnenkom 6 13/10/15 99.50 99.70 99.75 0.75 3 32001 8.57 2.41 254 na 10 000
BbimMnenkom 7 13/10/15 99.50 99.65 99.60 -0.10 1 1 8.64 2.41 261 na 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 7.70 1.59 181 na 10 000
Poctenekom
PocTtenekom 8 03/09/13 99.50 99.70 8.47 0.35 na
PocTtenekom 1 18/08/11 08/08/13 10.09 0.25 na 2 000
CIMbB Tene2
TENE2 4 10/02/14 31/01/22 100.25 101.50 9.10 0.95 na 3 000
TENE2 5 10/02/14 31/01/22 100.25 101.05 8.01 0.95 na 4 000
TENE2 7 14/04/15 05/04/22 100.05 101.08 100.05 -0.95 3 4004 9.13 1.98 317 na 6 000
TENE2 1 17/06/16 11/06/21 97.00 99.00 98.00 1 1 9.30 2.97 318 na 5 000
TENE2 3 17/06/16 11/06/21 97.00 99.84 98.00 2 1001 9.30 2.97 318 na 3 000
TENE2 2 17/06/16 11/06/21 97.00 99.49 8.86 2.97 274 na 5 000
NMOTPEBUTENIbCKUE, TOPIroBJIiA
BB
BBA MM 3 27/02/13 99.90 100.03 99.90 -0.10 1 5 9.14 0.06 na 5 000
MArHUT
MarHut BO-1 09/09/13 95.99 100.30 7.85 0.58 HeT 1 000
MarHut BO-2 09/09/13 100.00 100.30 8.31 0.58 na 1 000
MarHut BO-3 09/09/20 86.02 100.01 8.16 0.58 na 2 000
MarHut BO-4 09/09/20 91.00 100.50 8.22 0.58 na 2 000
MarHut BO-5 28/02/14 86.00 99.90 8.20 1.01 na 5 000
MarHut BO-6 22/04/14 99.40 99.70 8.43 1.16 261 na 5 000
MarHut BO-7 21/09/15 86.10 101.40 8.64 2.33 262 na 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 98.00 99.00 9.03 1.28 319 na 8 000
X5 ®uHaHe 1 01/07/14 93.26 99.00 9.72 1.35 387 na 9 000
X5 duHaHc BO1 01/10/15 100.00 101.00 9.15 2.34 313 na 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 93.01 100.00 9.55 0.47 HeT 3 000
Konerika BO-2 01/10/13 99.50 100.00 99.50 -0.42 4 3149 10.15 0.64 HeT 3 000
O'KEN
O'kert 02 15/12/15 12/12/17 100.80 101.75 10.21 2.53 416 HeT 3 000
UHTYPUCT
WHTYy pycT 2 22/05/12 21/05/13 100.00 100.15 9.77 0.29 HeT 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 100.00 -0.50 1 10 052 8.39 0.74 na 3 000
CwuHeprus
CuHeprusa BO-1 04/10/12 03/10/13 97.00 100.34 9.11 0.64 na 3 000
CuHeprusa BO-3 03/06/15 101.50 9.77 1.79 384 HeT 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 100.40 101.00 11.65 0.39 HeT 1 000
Bantunckun beper
Bant Beper 01 27/12/13 22/12/17 1.00 HeT 00000 000
HDeTckun mup
[Oetckuin mup 1 26/05/15 94.22 96.00 10.76 2.11 478 HeT 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 95.51 97.45 11.71 1.41 585 na 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATOM3Hepronpom 6 15/08/14 86.00 99.00 7.95 1.45 208 na 10 000
TpaHcMaLLXoNAUHP
TpaHcmawxonguHr BO-1 23/01/14 96.12 96.99 96.70 0.35 2 51 10.42 0.95 HeT 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 99.52 -61.63 0.84 HeT 2 000
Kamas BO-2 04/02/14 8.78 0.94 HeT 3 000
Kamas BO-3 01/10/15 100.01 10.76 2.31 475 HeT 2 000
YB3
YpanearoHsasop 1 12/12/13 07/12/17 99.51 100.00 9.44 0.83 HeT 3 000
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E:xenHeBHBINH 0030D

PBIHOK
Boinyck DaTa KotupoBkmu LeHa Kon-eo Ob6oporT, Cnpea k peno Ob6uem
OdbepThl lNorawenusa llokynka T[lpopaxa Tlocn WU3m. nn cpenok wT YTM/YTP Miopaunsa OD3 (6n) UB mnH py6.

YpanearoHsaBop 2 27/08/13 20/02/18 99.81 99.90 9.33 0.54 HeT 3 000
YOM3
YOM3 04 22/10/13 21/04/15 86.00 100.50 10.71 0.69 na 1 000
UPKYT
Wpky T BO-1 10/09/13 100.00 100.55 8.43 0.58 na 5 000
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 96.09 101.00 16.46 0.85 na 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 94.00 100.05 8.34 0.21 na 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 99.80 99.94 99.85 -0.09 1 2400 9.07 0.21 na 3 000
fCC 01 19/09/13 26/03/17 100.18 9.58 0.60 na 5 000
COJNEPC
Connepc BO-2 02/05/12 01/05/13 100.03 100.39 8.00 0.24 HeT 2 000
Connepc 2 17/07/13 101.55 101.60 101.56 0.04 5 2410 9.03 0.45 na 3 000
MiapomawcepBuc
rMC 02 13/02/15 100.00 102.30 102.05 -0.60 2 51 9.84 1.79 391 na 3 000
TPAHCMOPT
AspodpnoT
Aspodyior BO-1 08/04/13 99.80 100.08 100.10 1 1 7.19 0.17 na 6 000
Aspodiotr BO-2 08/04/13 99.80 100.08 7.49 0.17 na 6 000
TpaHcKOHTENHep
TpaHckoHTerHep 1 26/02/13 100.10 100.50 5.93 0.06 aa 3 000
TpaHcKoHTelHep 2 04/06/15 100.70 100.85 8.33 1.48 246 aa 3 000
Mo6GanTpaHc
HosllepeBo3Kom 1 10/07/15 99.50 8.75 1.30 291 na 3 000
HoelMepeso3Kom BO-01 03/03/15 100.50 101.35 101.20 2 10 049 9.56 1.85 362 na 5 000
HoeMepes o3Kom BO-02 03/03/15 100.50 101.75 9.39 1.85 345 na 5 000
TpaHcaapo
TPAHCASJPO BO-01 03/09/13 03/03/15 100.45 100.51 100.51 -0.02 11 8 618 11.85 0.55 HeT 3 000
TPAHCASPO 1 25/04/12 23/10/13 100.52 100.59 100.52 -0.08 21 28 345 12.00 0.68 HeT 3 000
H0-Tanp
lO-Tanp BO-1 26/03/13 100.40 100.50 100.40 -0.12 3 350 9.80 0.14 HeT 2 000
lO-Tanp BO-2 26/03/13 99.76 100.75 100.75 0.25 2 150 7.08 0.14 HeT 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.75 100.00 99.99 0.38 1 1000 10.42 0.23 HeT 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.75 100.00 11.32 0.23 HeT 2 000
lO-Tanp BO-16 03/06/13 26/05/15 7.99 0.32 HeT 1 000
lO-Tanp BO-09 15/11/13 13/11/15 99.01 99.50 99.50 0.01 2 210 13.02 0.74 HeT 2 000
lO-Tanp BO-10 15/11/13 13/11/15 96.01 100.00 12.27 0.74 HeT 2 000
lO-Tanp BO-8 02/12/13 26/05/15 12.11 0.79 HeT 2 000
lO-Tanp BO-3 19/12/13 99.90 9.91 0.84 HeT 2 000
lO-Tanp BO-4 26/03/14 95.93 98.50 11.32 1.08 551 HeT 2 000
lO-Tanp BO-5 26/03/14 97.00 98.90 12.39 1.08 658 HeT 2 000
lO-Tavip 5 21/07/16 8.86 2.99 274 HeT 2 000
SHEPFETUKA U CETU
PYCrnagpo
Py crvgpo 1 22/04/16 12/04/21 100.00 100.30 100.35 0.15 1 18 000 8.02 2.84 193 na 10 000
Py crvgpo 2 22/04/16 12/04/21 100.00 100.35 100.35 0.15 2 300 000 8.02 2.84 193 na 5 000
MOC3HEPIo
MocaHepro 2 21/02/13 18/02/16 100.00 9.34 0.05 na 5 000
MocaHepro 3 06/12/12 28/11/14 100.30 100.85 -0.35 1 1800 8.34 1.69 243 na 5 000
MO3CK
MO3CK BO1 18/09/15 101.00 101.20 100.90 -0.05 1 1 8.58 2.32 257 na 5 000
MOQ3CK BO2 26/10/15 101.00 101.15 101.05 -0.10 1 5000 8.53 2.43 250 na 5 000
NEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 100.40 101.40 101.40 1 10 7.94 2.02 198 na 3 000
SHEN OrkK-5
OHEN OrkK-5 b-15 19/06/12 18/06/13 100.33 100.39 7.32 0.37 na 4 000
OHEJ OrK-5 b-18 25/06/14 98.00 99.00 8.32 1.33 247 na 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 91.16 93.99 13.35 1.32 750 HeT 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 85.11 92.00 12.53 2.78 644 HeT 5 000
MPCK LEEHTPA
MPCK LleHtpa BO1 14/10/15 101.30 8.70 2.39 267 na 4 000
MPCK MPUBOJIbXbA
MPCK L. n Mpus. BO1 15/12/15 101.40 101.70 101.30 -0.15 8 30552 8.81 2.56 276 HeT 4 000
MPCK OlrA
MPCK tOra 2 30/08/11 26/08/14 94.52 100.15 7.90 1.44 203 HeT 6 000
TrK-1
Trk-1 03 25/06/13 14/12/21 7.71 0.42 HeT 2 000
TrK-1 02 02/07/13 01/07/14 85.03 99.55 8.14 0.41 HeT 5 000
TrK-1 01 13/03/12 11/03/14 95.69 98.91 8.85 1.04 na 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 8.78 0.50 HeT 7 000
TrK-2
Trk-2 6O-1 17/09/13 84.98 85.00 85.00 17 1396 42.15 0.59 HeT 5 000

i

I BAHK
MBEHVIT
05.02.2013

13



E:xenHeBHBINH 0030D

PBIHOK
Buinyck HOaTta KotmpoBku LleHa Kon-Bo Ob6Gopor, Cnpea Kk peno O6bem

OdbepThl llorawenuns llokynka Tlpopaxa [Tlocn WU3m. nn cpenok wT YTM/YTP Miopaumsa O®3 (6n) UB mnH py6.
TrK-5
TrK-5 1 11/10/13 06/10/17 99.02 99.60 9.55 0.66 HeT 5 000
UpKyTCKaHepro
Mpky TOHepro-1 28/11/13 8.05 0.78 HeT 5 000
Wpky TOHepro BO-1 08/04/14 95.01 99.00 8.68 1.12 287 HeT 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.90 100.00 7.47 0.56 na 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 100.00 100.00 -1.01 1 672 12.15 0.21 na 2 000
TrK-6
TrK-6 1 29/08/13 24/08/17 98.95 99.20 10.31 0.55 HeT 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 100.50 8.68 2.20 269 na 5 000
EBpoxum 3 18/11/15 14/11/18 98.00 98.00 -1.00 1 1000 9.28 2.50 324 na 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.80 101.37 5.94 0.60 na 4 000
AkpoH 3 23/05/12 20/11/13 101.25 101.50 101.35 -0.02 6 26 499 8.19 0.77 na 4 000
AKpoH 4 27/05/14 18/05/21 96.10 99.75 99.75 1 4500 8.31 1.25 248 na 4 000
AKpoH 5 27/05/14 18/05/21 97.12 99.75 99.75 3 4200 8.31 1.25 248 na 4 000
AkpoH BO1 13/10/15 101.01 102.25 101.90 -0.40 2 21608 9.13 2.36 311 na 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.00 99.00 9.72 1.12 391 HeT 2 000
CTPOUTESIbCTBO U CTPOMMATEPUATIbI
JicP
JICP 'pynna 2 31/01/13 01/08/13 99.63 100.10 100.40 0.40 1 2 8.83 0.49 na 5 000
JICP Ipynna BO-1 26/06/12 25/06/13 100.00 100.90 10.15 0.39 na 2 000
JICP 'pynna BO-2 10/09/13 100.09 100.45 100.25 0.02 2 3994 9.75 0.57 na 2 000
JICP 'pynna 3 14/03/14 08/09/17 100.95 101.23 101.00 0.10 15 11 500 10.77 1.02 na 3 000
JICP 'pynna BO-3 20/03/14 99.20 99.30 10.57 1.05 477 na 2 000
JICP 'pynna BO-5 24/07/14 97.01 97.24 10.82 1.41 496 na 2 000
JICP I'pynna 04 24/10/14 20/10/17 100.50 101.75 11.14 1.56 525 na 5 000
PeHoBaCTtpownlpynn
PCI-®unHaHc-1 19/12/12 18/06/14 101.62 101.90 101.71 -0.11 1 50 12.40 1.25 657 na 3 000
PCI-®unHaHc-2 15/04/14 13/10/15 101.80 102.00 101.70 -0.10 1 100 12.50 1.10 669 na 3 000
NenCneuCMy
NenCneuCMY BO-2 23/05/13 100.18 101.50 4.83 0.29 na 2 000
NenCneuCMYy 02 12/12/17 102.00 102.15 102.00 0.05 5 6942 12.81 3.05 668 HeT 5 000
TEXHOJIOMMU, MEOUA UHTETPUPOBAHHLIE
POCHAHO
POCHAHO 1 20/12/17 100.30 100.65 100.65 -0.35 6 1822 8.92 4.03 266 na 8 000
POCHAHO 2 20/12/17 99.15 101.00 8.91 4.02 265 na 10 000
POCHAHO 3 20/12/17 99.15 101.70 9.32 4.03 306 na 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 100.00 102.00 8.80 3.27 264 na 19 000
A®K Cuctema 1 07/03/13 86.00 6.48 0.08 na 6 000
A®K Cuctema 2 14/08/12 12/08/14 100.32 100.40 8.26 1.40 240 na 20 000
A®K Cuctema 4 15/03/16 98.75 99.15 8.44 1.64 254 na 20 000
NMPOOMEONA
MpodMeana duHaHc 1 18/07/13 16/07/15 98.90 100.00 10.90 0.45 na 3 000
CUTPOHUKC
CutpoHukc BO-1 19/06/12 18/06/13 100.70 100.92 100.95 2 2 9.45 0.37 na 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.28 100.80 101.29 0.39 1 190 10.16 0.64 na 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 100.32 100.41 7.49 0.28 na 10 000
POCBAHK BO1 25/06/13 25/06/13 100.50 100.62 7.53 0.39 na 5 000
POCBAHK BO2 08/07/13 100.10 100.35 7.88 0.42 na 5 000
POCBAHK A3 06/05/11 06/11/13 99.40 99.50 99.40 4 21 455 7.86 0.74 na 5 000
POCBAHK BO4 12/09/14 12/09/15 101.75 102.00 8.27 1.47 240 na 10 000
POCBAHK A5 06/05/11 07/11/14 98.80 99.30 8.30 1.65 240 na 5 000
Anbda-bank
Anbda-bank 2 07/06/13 02/12/16 100.50 100.69 7.81 0.34 na 5 000
Anbda-bank BO3 28/09/13 28/09/15 100.35 100.45 100.33 1 1 8.05 0.63 na 10 000
Anbda-bank 1 04/02/14 02/02/16 8.26 0.94 na 5 000
Anbda-bank BO7 28/02/14 31/08/15 100.20 100.50 100.43 -0.02 1 1 8.33 1.01 na 5 000
MAOM Bank
MOM BaHk BO4 16/12/13 16/12/14 100.50 100.55 100.50 0.11 1 100 9.06 0.84 na 5 000
MOM Bahk 8 09/07/13 09/04/15 100.25 100.50 100.27 -0.03 9 153 044 8.52 0.41 na 6 000
MOM BaHk BO2 21/03/14 96.03 100.35 9.70 1.09 389 na 5 000
HOMOC BaHk
HOMOC BaHk BO2 18/04/13 18/10/14 85.00 100.00 8.33 0.20 na 5 000
HOMOC BaHk 9 15/06/12 14/06/13 100.05 100.12 8.58 0.36 na 5 000
HOMOC BbaHk BO3 09/08/13 09/08/15 9.14 0.49 na 5 000
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HOMOC BaHk 12 25/08/13 28/08/13 99.90 100.15 8.86 0.53 na 5 000
HOMOC Bbank BO1 24/02/12 24/02/14 100.05 100.20 100.14 -0.01 2 10 150 9.15 0.99 na 5 000
HOMOC BaHk 11 02/07/14 02/07/14 100.00 102.00 9.39 1.34 354 na 5 000
Bank 3EHUT
BaHnk 3EHUT BO6 26/05/13 26/05/14 100.15 100.27 100.24 -0.01 3 51 000 8.03 0.30 na 5 000
BaHnk 3EHUT BO4 07/02/14 07/02/15 8.90 0.95 na 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.01 100.04 100.02 -0.08 1 500 8.15 0.03 na 3 000
BaHk BEHUT 1 07/04/12 07/04/13 11.33 0.17 na 5 000
BaHk BEHUT t 5 05/06/12 04/06/13 100.25 100.30 100.26 -0.13 1 2300 8.29 0.33 na 5 000
BaHk 3EHUT 6 02/07/13 01/07/14 100.32 100.45 8.31 0.41 na 3 000
BaHk 3EHUT 8 28/08/13 23/08/17 100.38 100.46 8.50 0.54 na 5 000
BaHk 3EHUT BO2 22/09/12 22/09/13 7.62 0.62 na 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 100.32 100.45 8.82 0.76 na 3 000
BaHnk 3EHUT BO7 12/04/14 12/04/15 100.47 100.55 100.46 -0.09 2 15459 8.95 1.12 314 na 5 000
MpomcBA3bL6aHkK
MpomcB sisb6aHk BO2 20/02/13 18/02/15 100.00 100.03 8.77 0.04 na 5 000
MpomcB sisb6aHk BO4 20/02/13 18/02/15 100.02 100.05 100.02 0.02 1 1 8.30 0.04 na 5 000
Mpomce a3b6aHk 6 17/06/13 99.83 99.97 99.90 -0.05 8 69 374 8.67 0.36 na 5 000
MpomcB s3ebaHk BO3 04/02/14 9.40 0.94 na 5 000
Mpomce a3s6aHk BO7 06/09/14 06/09/15 100.85 102.00 102.00 1.20 4 89 005 8.95 1.45 308 na 5 000
Mpomce a3b6aHk 3 01/02/18 101.50 103.00 101.50 1.29 1 45 12.19 3.67 597 HeT 5 000
Bank Cl16
Bank CI6 BO1 09/10/12 09/04/13 8.36 0.19 na 5 000
BaHk CI16 BO4 13/12/12 12/12/13 86.00 100.95 7.91 0.83 na 3 000
BaHk CIl6 BO2 26/03/12 23/09/13 100.00 100.10 100.00 4 11009 9.17 0.61 na 5 000
BaHk CI6 BO8 07/10/13 05/10/15 100.00 100.55 9.03 0.65 na 5 000
MKB
MKB 7 14/01/14 14/07/15 100.00 100.00 1.00 1 1 10.50 0.92 na 2 000
MKB BO-01 22/02/13 22/02/14 90.99 100.05 8.51 0.05 na 3 000
MKB BO-03 27/04/13 27/04/15 86.00 100.15 100.00 -0.15 2 906 9.34 0.22 na 4 000
MKB BO-02 25/09/13 25/09/15 100.00 100.18 9.78 0.62 na 3 000
MKB 8 09/10/13 08/04/15 86.00 10.01 0.65 na 3 000
MKB BO-04 15/10/12 15/04/14 100.00 100.92 10.29 1.12 448 na 5 000
MKB BO-05 23/06/14 98.50 98.87 98.50 9 27 000 10.65 1.32 481 na 5 000
MKB KB 11 05/06/18 12.62 4.01 637 HeT 3 000
NMETPOKOMMEPL
MeTtpokommepu, 5 20/12/13 21/12/14 100.40 100.75 100.65 0.38 1 1 9.13 0.85 na 5 000
MeTtpokommepy, BO-01 03/09/13 03/03/15 86.00 100.25 100.15 0.01 2 321 8.79 0.56 na 3 000
MeTtpokommepy, BO-02 23/08/13 23/08/15 100.25 100.35 100.37 0.03 4 61516 8.66 0.53 na 3 000
MeTtpokommepy, 6O-03 23/02/14 23/08/15 86.00 102.00 100.75 13 29279 9.13 0.98 na 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.95 100.24 100.00 -0.02 1 1 8.91 0.58 na 5 000
Ypancu6 05 28/02/14 25/08/17 100.50 100.55 100.50 0.10 1 1873 9.40 1.00 na 7 000
JIK YPAIICUB
Ypancu6 NnamHr 6O-3 29/10/13 100.15 100.35 9.38 0.47 na 3 000
Ypancu6 Jinamur 6O-1 28/02/14 100.00 100.50 9.83 0.55 na 2 000
Ypancub Juamur 6O-4 03/07/14 99.10 99.50 99.05 2 4000 10.14 0.75 na 3 000
Ypancu6 Nnsmur 6O-5 05/02/15 10.66 0.92 na 3 000
Ypancu6 JNnsmHr 6O-6 10/02/15 100.00 101.00 10.84 0.93 HeT 3 000
Ypancub JNuanur 6O-7 22/04/15 100.05 101.10 11.40 1.13 559 na 2 000
Ypancub Jnamur 6O-2 12/01/15 101.40 101.80 101.79 0.04 1 126 10.88 1.76 496 HeT 2 000
Ypancub JNuamur 6O-9 17/02/15 101.40 101.90 101.90 1 2 10.87 1.80 494 HeT 2 000
Ypancub Jinamir 60-12 18/12/15 100.00 100.50 10.96 2.53 491 HeT 2 000
Ypancub Nuanur 6O-13 18/12/15 100.00 100.55 10.92 2.61 486 HeT 2 000
KB PEHECCAHC KAINUTAIN
PenKan BO-3 05/08/13 05/08/14 11.26 0.47 na 3 000
PeHKan BO-2 09/08/13 09/08/15 100.05 101.10 100.60 2 3000 11.99 0.48 HeT 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.50 100.65 100.65 0.10 2 1785 9.93 0.20 na 2 000
TKC BAHK BO6 16/07/13 09/07/15 101.51 101.64 101.51 0.01 16 11 731 10.56 0.44 na 2 000
TKC BAHK S 2 28/07/13 104.30 104.85 104.55 0.07 14 5911 10.21 0.48 na 1 000
TKC BAHK O1 20/09/13 101.10 102.00 12.20 0.59 na 2 000
TKC BAHK BO2 29/11/11 26/11/13 103.90 104.12 104.13 -0.07 16 2016 11.25 0.77 na 2 000
TKC BAHK BO3 21/08/12 18/02/14 102.48 103.18 102.50 -0.50 7 2724 11.69 0.95 na 2 000
CesasHon BaHk
CassHon BaHk 1 08/08/13 06/08/15 101.05 101.14 101.13 0.08 20 4411 12.23 0.47 HeT 2 000
POCIOCCTPAX
Pocrocctpax 2 07/11/13 02/11/17 100.36 101.79 100.35 -0.15 5 316 10.21 0.73 HeT 5 000
POCIOCCTPAX BaHk
PocroccTpax BaHk 03 28/02/13 31/08/14 100.00 100.10 9.50 0.07 na 2 000
Pocrocctpax BaHk 04 01/07/13 03/07/15 99.62 99.70 99.65 1 10 000 9.85 0.40 na 3 000
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Peco rapaHtus 02 24/09/13 13/09/22 99.90 100.10 100.10 4 37 002 8.69 0.61 na 5 000
Peco rapaHtus 01 01/09/14 22/08/22 86.00 101.00 101.00 1 6 000 8.89 1.44 302 na 5 000
EABP
EABP 3 29/10/13 25/10/16 100.01 100.17 7.50 0.71 na 5 000
EABP 1 03/02/14 28/01/19 86.20 101.80 7.47 0.97 na 5 000
EABP 4 11/02/14 06/02/18 86.00 7.84 0.96 na 5 000
EABP 2 26/02/15 21/02/19 101.40 101.60 7.93 1.88 199 na 5 000
OHukpeanT BaHk
OHuKpeanT BaHk 4 13/05/14 10/11/15 96.00 101.13 8.39 1.22 256 na 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 86.00 100.40 100.40 -0.02 1 10 000 7.90 0.55 na 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 100.11 100.42 7.87 0.56 na 5 000
tOHuKkpeanT BaHk 5 03/09/13 01/09/15 94.00 100.06 99.80 0.08 1 1 8.00 0.56 na 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 87.00 101.05 8.14 0.83 na 5 000
tOHukpeanT BaHk BO04 24/10/14 23/10/15 102.00 8.40 1.59 251 na 5 000
OHukpeanT BaHk BO05 28/10/14 27/10/15 102.00 8.27 1.60 238 na 5 000
HOHukpeanT BaHk 1 07/09/16 9.05 3.39 287 na 5 000
PandcpanzeHb6aHk
PandxpaiizeH 4 06/12/11 03/12/13 101.05 101.27 7.31 0.81 na 10 000
Pandxpaiizen 65O-7 27/11/13 99.91 100.20 7.81 0.79 na 5 000
WMHI BaHk
WHI Bank 2 12/02/13 18/11/14 8.48 0.25 HeT 5 000
PyccCraHpapT
Py ccCranpapt BO-1 08/11/13 07/11/14 100.20 100.39 100.34 -0.10 4 78 377 9.09 0.74 na 5 000
Py ccCtanpapt BO-2 26/03/13 24/03/15 99.00 100.18 7.75 0.14 na 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.20 100.50 8.70 0.72 na 5 000
BocTt-3kcnpecc
BocTt-3kenp Bank BO-1 10/03/11 07/03/13 86.00 100.00 7.52 0.08 na 1 000
BocTt-3kenp bBank BO-4 16/08/13 14/08/15 100.85 100.95 100.95 0.06 2 107 9.45 0.51 na 3 000
BocTt-3kenp bBank BO-5 19/04/12 17/10/13 100.22 100.40 9.57 0.67 na 2 000
BocTt-3kenp Bank BO-2 27/03/14 25/09/14 100.50 100.98 10.98 1.06 518 na 2 000
BocTt-Okenp bank BO-10  23/12/14 22/12/15 100.00 101.20 101.30 0.10 6 20295 11.51 1.72 560 HeT 3 000
XK® BaHk
XK BaHk 6 12/03/13 10/06/14 95.00 100.60 9.34 1.26 350 na 5 000
XK BaHk 5 19/10/11 17/04/13 86.01 100.24 100.24 0.04 1 1000 7.45 0.20 na 4 000
XK baHk BO-3 22/10/13 22/04/14 99.20 99.80 8.84 0.70 na 4 000
XK BaHk 7 26/04/12 23/04/15 100.20 101.18 100.20 -0.50 1 3490 10.00 2.01 404 na 5 000
BHIM MNapu6a
BHIM Mapwnba 1 29/03/14 99.65 100.45 7.98 1.09 217 na 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 89.58 99.64 8.57 0.41 na 4 000
Py cdqmHancbank 5O-02 06/09/13 06/03/15 100.00 100.15 8.84 0.56 na 4 000
Py cdmHancbank 8 16/09/13 14/09/15 90.00 101.00 8.54 0.59 na 2 000
Py cdmHancbank 9 17/09/13 15/09/15 100.35 100.48 8.58 0.59 na 2 000
Py cdmHancbank 10 12/11/13 10/11/15 86.00 100.50 8.53 0.75 na 2 000
Py cdmHaHcBaHk 11 13/11/13 11/11/15 8.03 0.75 na 2 000
Py cqmHancbank 5O3 02/11/14 02/11/15 101.85 102.09 102.05 -0.04 5 17 002 8.88 1.61 299 na 4 000
OENbTAKPEOUT
HNenbta Kpeant O3 07/08/13 07/08/15 86.00 100.71 8.49 0.48 na 4 000
Denbta Kpeagut 6 18/06/14 15/06/16 98.70 99.35 99.35 0.07 1 33000 7.85 1.32 201 na 5 000
Denbta Kpegut 8 05/11/14 02/11/16 99.77 8.49 1.64 259 na 5 000
OTNN BaHk
OTMN BbaHk BO-3 01/11/12 30/10/14 99.46 100.05 9.75 1.61 386 na 4 000
OTMN BaHk BO-2 04/03/14 03/03/15 100.85 101.10 9.92 1.00 na 6 000
OTMN BaHk 2 25/03/14 98.45 98.99 9.44 1.08 364 na 3 000
OTN BaHk BO-1 29/07/14 97.67 97.99 98.00 1 1300 9.65 1.42 379 na 5 000
CKB-BaHk
CKB-baHk BO-4 05/12/12 05/06/13 0.16 0.33 na 2 000
CKB-BaHk BO-3 28/05/13 26/11/13 100.00 8.60 0.31 na 3 000
CKB-BaHk BO-6 09/07/13 08/06/14 99.00 100.00 10.06 0.42 na 2 000
CKB-BaHk BO-5 10/10/13 10/04/14 100.00 10.20 0.65 na 2 000
KpeaunTEBpona BaHk
KpenEB pbaHk BO-3 09/10/13 09/10/15 100.40 100.60 100.50 1 1 9.19 0.65 na 5 000
KpenEB pbaHk 6 21/08/12 18/02/14 99.86 100.60 9.72 0.99 na 4 000
KpenEB pbaHk BO-2 10/02/14 10/02/15 9.64 0.95 na 5 000
KpenEB pbaHk BO-1 27/04/14 97.38 98.25 97.75 -0.60 1 50 10.33 1.17 451 na 5 000
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WHuTesa 03 11/10/13 13/04/15 100.00 100.41 100.00 -0.20 1 30 9.16 0.66 na 5 000
MHTesa BO1 25/04/14 25/10/15 100.10 100.15 9.86 1.15 404 na 3 000
LleHTp-UHBeCT
LieHTpNHBECT BO-1 17/12/13 17/06/14 100.05 100.17 9.71 0.84 na 2 000
LienTpNHBECT BO-5 17/12/13 17/06/14 100.05 100.17 9.69 0.86 na 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.08 100.29 8.94 0.20 na 2 000
LieHTpUHBECT 2 25/06/13 24/06/14 100.52 100.65 8.79 0.39 na 3 000
CBsaA3b-baHk
Cesasbbank 03 19/12/13 09/12/21 86.00 101.68 100.00 1 150 9.18 0.85 na 5 000
Cesasbbank 04 24/04/13 13/04/22 86.00 100.15 8.78 0.22 na 5 000
Cesasbbank 5O1 01/11/13 01/11/15 86.00 100.00 9.17 0.72 HeT 5 000
Cesasbbank 05 16/04/15 07/04/22 9.71 2.44 368 na 5 000
KpanunHBecT6aHk
KpawivHe ect6aHk BO-1 19/10/13 19/04/14 99.25 99.90 99.50 -0.40 1 5000 11.52 0.68 na 2 000
CypnoctpouTenbHbIW 6GaHK
CypocTp BOO1 03/03/13 03/03/14 100.00 100.15 8.21 0.07 HeT 2 000
Cy pocTp 04 10/04/12 08/10/13 99.80 99.90 99.90 2 1500 11.41 0.65 HeT 2 000
MeTko M6 aHk
MeTkomGaHk BO-1 02/02/13 02/08/14 11.30 1.41 544 na 2 000
MeTkomGaHk 01 13/04/13 15/04/15 97.50 101.50 9.36 0.19 HeT 2 000
MeTkomGaHk BO5 08/10/13 06/10/15 100.70 102.00 10.46 0.65 na 2 000
MeTannuHBecTOaHK
MeTannuHe ectbaHk 01 20/12/13 22/06/15 100.01 100.05 10.31 0.85 na 2 000
AbcontoT 6aHK
A6contoT 6aHk BO1 20/06/14 20/12/15 86.00 100.10 10.74 1.40 488 HeT 5 000
A6contoT 6aHk 5 30/07/14 27/07/16 96.95 97.40 97.35 0.35 2 20 000 10.21 1.42 435 na 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 86.02 8.37 0.18 na 2 000
MepBobaHk BO1 25/04/12 24/04/13 88.01 8.87 0.22 na 2 000
MepsobaHk BO3 24/09/13 22/09/15 86.00 100.25 10.90 0.61 HeT 2 000
CMnN BaHk
CMI Bank 01 26/11/13 23/05/17 99.80 100.10 10.21 0.78 na 3 000
NMPOBU3HECBAHK
Mpo6busHecbaHk 7 03/09/13 05/09/15 99.64 100.50 12.05 0.55 HeT 2 000
JNNIOKO-BaHk
JIOKO-BbaHk BO1 07/02/13 06/02/14 10.13 0.94 na 3 000
JIOKO-BaHk 05 25/07/13 23/07/13 98.00 100.49 100.48 0.13 6 41 481 9.22 0.47 na 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.20 100.65 100.65 1 1000 9.65 0.50 na 3 000
HOBUKOM BaHk
HoBukom BaHk 1 26/05/13 25/11/13 86.00 100.99 6.85 0.30 na 2 000
Hoeukom Bank BO1 07/07/13 07/07/14 86.00 99.99 99.99 0.01 1 2480 8.68 0.42 na 3 000
HoBukom Bank 6O4 11/10/13 11/10/15 100.99 100.75 -0.25 1 12210 9.26 0.66 na 2 000
BHewwnpom6GaHk
BHeuwnpom6GaHk 2 19/06/13 13/12/17 86.00 101.00 2 5000 8.31 0.37 HeT 2 000
BHeuwnpom6ark 502 26/10/13 26/10/15 99.53 11.28 0.70 na 3 000
BHeuwnpom6ark 5O1 30/11/12 30/11/13 100.02 101.20 10.81 0.79 na 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 100.10 100.24 8.69 0.67 na 5 000
AK Bapc baHk BO1 17/10/13 15/10/15 100.25 100.55 100.55 0.09 3 3170 8.98 0.68 na 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 100.00 100.35 10.26 0.23 na 2 000
YBPP BO1 01/10/13 29/09/15 100.75 101.25 10.91 0.62 na 2 000
3ancu6komMobaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 -0.02 1.38 HeT 2 000
3ancubkombaHk 502 16/08/13 14/08/15 101.00 101.80 9.94 0.50 na 2 000
Poccunckun Kanurtan
PocKanutan 03 26/10/13 28/10/15 99.90 100.39 11.01 0.70 na 3 000
TatcphoHgbaHk
TartdoHabaHk BO-3 28/11/13 27/11/14 100.30 100.35 100.31 0.11 2 2 12.13 0.79 na 2 000
TatdoHabaHk 65O-4 19/02/13 17/02/15 100.05 100.09 100.03 -0.06 9 19 526 10.51 0.04 na 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 100.00 100.20 100.00 1 850 10.28 0.06 na 2 000
TartdoHabaHk BO-5 09/04/13 07/04/15 99.95 100.00 99.95 0.15 3 220 11.41 0.18 na 2 000
TartdoHabaHk BO-6 15/10/13 13/10/15 100.70 100.78 100.70 0.20 1 465 12.20 0.66 na 2 000
TartdoHabaHk BO-1 28/06/12 26/12/13 99.65 100.00 99.65 -0.24 5 2787 11.45 0.87 na 2 000
TartdoHabaHk BO-2 18/10/12 17/04/14 100.21 100.30 100.30 -0.10 8 13994 12.29 1.11 648 na 2 000
EBponnaH
EBponnaH 03 04/11/14 31/10/17 100.80 101.74 10.43 1.60 454 HeT 4 000
BaHk OTKpbITHME
OTkpbiTe 01 18/12/13 13/12/17 100.15 100.25 100.21 0.02 3 12 550 10.73 0.84 HeT 3 000
®K OTkpbITHE
®K OTtkpbiTve 03 04/10/13 29/09/17 10.64 0.64 HeT 7 000
DK OTkpbITHe 02 26/12/13 22/12/16 99.92 100.99 11.01 0.87 HeT 5 000
OK OTkpbiTHe 04 25/06/14 20/12/17 11.46 1.40 560 HeT 5 000
®K OTtkpbiTve 01 14/10/14 96.00 9.19 1.57 330 HeT 5 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck Oata KotnpoBku LleHa Kon-Bo O6Gopor, Cnpea Kk peno O6bem

OdbepThl llorawenuns llokynka Tlpogaxa Tlocn WU3m. nn cpenok wT YTM/YTP Miopaunsa O®3 (6n) UB mnH py6.
PETMOHAJIbHbBIE
MOCKBA
Mocksa 61 03/06/13 100.08 103.12 103.13 -0.21 9 51701 5.34 0.32 na 30 000
Mocksa 53 01/09/13 99.40 100.72 5.68 0.56 na 15 000
Mocksa 63 10/12/13 107.20 107.80 5.65 0.80 na 15 000
Mocksa 62 08/06/14 106.80 107.65 6.53 1.24 70 na 35 000
Mocksa 39 21/07/14 96.98 100.45 7.20 1.41 134 na 10 000
Mocksa 64 24/06/15 98.79 99.84 99.25 -0.25 1 9000 7.48 2.22 148 na 20 000
Mocksa 44 16/11/15 113.57 6.96 2.40 93 na 40 000
Mocksa 56 22/09/16 98.18 99.20 98.18 -0.93 2 138 7.72 3.18 157 na 20 000
Mocksa 49 14/06/17 94.01 99.15 98.74 0.04 3 186 7.47 3.79 125 na 25 000
Mocks a 66 23/11/18 105.40 105.70 7.87 4.56 153 na 30 000
Mocks a 48 11/06/22 93.00 94.85 93.25 -1.59 11 375 7.71 6.90 99 na 30 000
CAHKT-NETEPBYPI
CrIno6 38 19/11/15 7.61 2.52 156 na 10 000
Cne6 39 01/06/17 101.30 101.65 7.69 3.70 147 na 7 000
MOCKOBCKAA OB
MockoB ckas O6n 8 11/06/13 100.08 100.90 7.30 0.35 na 19 000
MockoB ckas O6n 7 16/04/14 98.50 100.10 100.10 -0.10 1 230 8.05 1.14 224 na 16 000
NEHUHTPAOCKAA OBN
NeHuHrpagckas O6n 3 05/12/14 104.73 105.45 8.64 1.68 273 na 1 000
HUXENOPOAOCKAA OB
Hwxeropoackas O6n 6 07/10/15 99.70 100.58 8.21 1.52 233 na 5 000
Hwxeropoackas O6n 7 16/11/16 103.20 103.50 103.20 0.20 1 1 8.34 2.02 238 na 8 000
Hwxeropoackas O6n 8 29/08/17 104.60 104.75 104.75 0.40 6 23500 8.44 3.10 230 na 8 000
CAMAPCKAA OB
Camapckan O6bn 6 10/05/13 101.80 102.26 102.45 0.45 2 100 5.56 0.25 na 2 000
Camapckas O6n 5 19/12/13 101.20 101.65 7.96 0.84 na 8 000
Camapckas O6n 8 13/12/17 101.20 101.78 101.78 -0.01 7 32584 8.03 1.50 215 na 15 000
Camapckan O6bn 7 30/11/16 96.01 100.79 100.80 2.10 1 1 7.24 1.85 130 na 12 000
AKYTUA
Aky Tva 35001 11/04/13 100.00 8.15 0.18 na 3 000
Aky Tma 34004 19/09/13 100.91 101.30 6.73 0.37 na 2 000
Aky Tna 35002 17/04/14 100.20 100.84 7.18 1.07 138 na 3 000
Axky Tna 35003 20/05/16 86.00 101.09 7.96 2.27 195 na 3 000
Aky Tvs 35004 17/05/17 102.00 8.16 2.65 209 na 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 3 27/09/14 100.30 100.40 100.30 3 53 000 7.90 1.08 210 na 4 000
KpacHopapckuii kpan 4 09/11/17 102.10 102.65 8.06 2.21 206 na 12 000
CTABPOIMNOJIbCKUN KPAA
CraBpononbck kp 34001 12/12/17 103.45 104.00 8.51 2.34 249 HeT 5 000
KPACHOAPCKUN KPAA
KpacHosipckuit kpait 5 29/11/16 101.45 101.55 101.35 -0.15 1 787 8.11 1.27 227 na 9 000
KpacHosipckuit kpaii 6 19/10/17 101.75 101.89 101.65 0.15 3 5076 8.18 2.61 212 na 17 000
BOJITTONrPAOCKASA OB
Bonrorp o6n 34004 04/06/14 90.75 99.70 8.30 0.94 na 2 000
Bonrorp o6n 34005 04/05/16 98.20 99.00 8.35 1.91 240 na 3 000
Bonrorp o6n 35002 28/05/17 86.00 100.65 8.52 2.08 254 na 5 000
KOMU
Komun Pecn 35007 22/11/13 100.09 100.60 7.79 0.78 na 1 000
Komun Pecn 34009 18/10/14 99.80 99.85 7.45 1.14 164 na 2 000
Komun Pecn 35008 03/12/15 93.00 96.14 95.90 1 5000 8.16 2.01 220 na 1 000
Komun Pecn 32010 15/12/16 8.74 2.16 275 na 2 000
TYNBLCKAA OBN
Ty nbckasi o6n 34002 25/09/15 100.50 100.75 8.47 1.59 258 na 5 000
JNIMNELKAA OBN
INuneukas obn 34006 05/06/13 100.05 100.45 7.03 0.33 na 2 000
INuneukas obn 34007 26/05/17 100.80 110.90 8.77 2.04 280 HeT 3 000
BOPOHEXCKASA OB
BopoHexck o6n 34005 17/12/17 8.62 2.39 260 HeT 5 000
KANMY>XCKAA OBN
Kanyckas obn 34004 26/06/13 90.00 7.05 0.38 na 2 000
Kanyckasi o6n 34005 19/05/16 98.01 100.14 8.39 2.47 235 na 3 000
YOMYPTUA
Yamy ptua 25003 14/07/13 101.15 102.00 7.48 0.44 na 1 000
Yamy ptua 34004 25/11/15 88.22 7.04 1.87 110 na 2 000
Yamy ptus 34005 24/11/16 95.01 104.40 8.25 2.30 224 na 2 000
Yamy ptua 34006 05/12/17 103.75 104.25 8.46 2.83 237 HeT 3 000
KOCTPOMCKAA OBINACTb
KocTtpomck 06n 34006 17/11/16 101.45 101.65 101.55 -0.14 7 4825 8.81 1.61 292 na 4 000
OPEHBYPICKAA OB
OpeH6y prck 06n 34001 14/12/17 104.45 105.00 104.95 0.55 5 13716 8.38 2.99 226 HeT 4 000
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck Oata Kotnpogekmu LleHa Kon-seo OGoporT, Cnpea x peno  OGbLem

OdbepThl llorawenuns llokynka Tlpogaxa Tlocn W3m. nn cpenok wT YTM/YTP Miopaunsa OP3 (6n) UB mnH py6.
BONOroacKAs obn
Bonoroackas o6n. 34002 14/12/16 100.16 104.55 9.00 2.07 303 na 3 000
Bonoroackasa o6n. 34003 05/12/17 102.50 103.50 8.88 2.47 284 HeT 5 000
BEJITOPOAOCKASA OB
Benropoack o6n 24003 14/05/13 99.50 8.06 0.27 na 2 000
Benropoack o6n 34006 08/08/17 87.00 102.45 0.45 1 11 000 8.15 2.05 218 na 5 000
PECN KAPENMUA
Kapenusa 34013 18/06/15 87.00 102.75 8.24 1.17 242 na 2 000
Kapenusa 34014 30/11/16 102.40 102.85 8.31 1.50 243 na 1 000
Kapenus 34015 22/10/17 87.00 101.45 8.64 2.21 264 HeT 2 000
APOCIJIABCKAA OBJIACTb
Apocnas O6n 34009 16/05/13 100.10 100.45 100.25 0.23 1 20 000 7.26 0.27 na 3 000
Apocnas O6n 34010 15/04/14 99.51 100.00 99.51 -0.49 1 1 8.31 0.90 na 3 000
Apocnas O6n 34011 21/08/15 101.75 101.98 8.15 1.96 220 HeT 3 000
PA3AHCKAA OBJIACTb
PssaHckas O6n 34001 27/11/14 98.50 100.15 8.36 1.31 252 na 2 000
TOMCKAA OBn
Tomckas o6n 34037 27/11/13 102.00 103.10 7.75 0.77 na 3 000
Tomckas obn 35045 19/12/17 101.00 101.40 8.55 2.75 247 HeT 5 000
BALLKOPTOCTAH
BaukopTtocTtaH 34007 29/11/16 101.55 102.30 8.18 2.18 219 HeT 3 000
YyyBAWLIUA
Yy Baumsa 34007 04/06/13 100.05 100.90 7.03 0.32 na 1 000
Yy Baumsa 31008 15/06/14 100.00 8.61 1.29 277 na 1 000
Yy Baumsa 34009 19/07/15 86.00 101.90 8.72 1.35 287 na 2 000
MAPUW 3N PECN
Mapwuin On 34006 04/10/15 99.01 101.89 8.68 1.70 277 HeT 2 000
XMAO
XMAO-tOrpa 25008 19/12/13 102.80 103.80 7.48 0.85 na 2 000
XAKACUA
Xakacusi 34001 25/08/13 100.02 100.45 7.43 0.54 HeT 1 000
Xakacusi 34002 09/08/15 87.00 102.50 8.32 1.63 242 na 2 000
CBEPONIOBCKASA OBJIACTb
Caepanosck o6n 34001 11/12/16 100.55 102.50 8.05 1.57 216 na 3 000
Caepanosck o6n 34002 04/12/17 102.50 102.75 102.55 0.20 3 160 000 8.16 2.32 215 HeT 3 000
TBEPCKAA OBJIACTb
Teepckas O6n 34006 12/06/14 103.50 104.50 8.83 0.96 na 3 000
Teepckas O6n 34005 26/12/13 105.71 106.35 7.39 0.84 na 4 000
Teepckas O6n 34007 15/12/15 99.60 99.80 8.87 2.25 287 na 3 000
Teepckas O6n 34008 18/12/17 102.40 102.55 102.50 0.20 3 7800 9.05 2.66 298 HeT 3 000

UenmoyHuk: REUTERS, pacyenwi: baHk SEHUT
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E:xenHeBHBINH 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 29/04/15 104.950 105.550 1.36 1.10 2.14 90
RUSSIA'17 3.25% uUsD 04/04/17 105.869 106.211 1.78 1.70 3.89 0.12 102
RUSSIA'18 11% uUsD 24/07/18 144.645 145.908 2.27 2.07 4.47 -0.49 122
RUSSIA'30 7.5% uUsD 31/03/30 125.000 125.250 2.98 2.94 5.25 -0.40 140
RUSSIA'20 5% usD 29/04/20 113.974 114.526 2.85 2.77 6.17 -0.47 135
RUSSIA'22 4.5% uUsD 04/04/22 110.250 110.750 3.20 3.14 7.59 -0.25 137
RUSSIA'28 12.75% uUsD 24/06/28 195.444 196.556 4.24 4.18 9.28 -0.46 189
RUSSIA'42 5.625% uUsD 04/04/42 117.050 117.700 4.56 4.53 15.49 -0.85 174
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 101.282 101.305 1.68 1.63 0.46 -0.01 142
GAZST'13 5.625% uUsD 22/07/13 101.160 101.391 3.05 2.55 0.46 -0.01 281
GAZPR'13 7.343% uUsD 11/04/13 100.885 100.990 229 1.72 0.18 -0.24 214
GAZPR'13 7.51% uUsD 31/07/13 102.645 102.795 1.94 1.64 0.48 -0.06 168
GAZPR'14 10.5% uUsD 25/03/14 108.549 109.229 2.81 2.23 1.08 252
GAZPR'14 10.5% uUsD 08/03/14 108.426 109.086 2.61 2.02 1.03 0.09 231
GAZPR'14 8.125% uUsD 31/07/14 108.125 108.737 2.50 2.10 1.43 -0.67 216
GAZPR'15 5.092% uUsD 29/11/15 106.600 107.000 2.64 2.50 2.64 0.20 215
GAZPR'16 4.95% uUsD 23/05/16 106.250 106.550 2.94 2.85 3.06 -0.75 237
GAZPR'16 6.212% uUsD 22/11/16 111.080 112.080 3.09 2.83 3.42 -0.16 243
GAZPR'18 8.146% uUsD 11/04/18 121.415 122.415 3.58 3.39 4.33 -0.12 263
GAZPR'19 9.25% usD 23/04/19 129.500 130.000 3.86 3.78 4.95 263
GAZPR'20 7.201% uUsD 01/02/20 113.500 114.000 3.40 3.27 3.49 248
GAZPR'22 6.51% uUsD 07/03/22 117.085 117.835 4.23 4.14 7.03 244
GAZPR'22 4.95% usD 19/07/22 103.885 104.685 4.44 4.34 7.69 -0.36 261
GAZPR'34 8.625% usD 28/04/34 139.950 140.950 5.43 5.37 11.54 282
GAZPR'37 7.288% usD 16/08/37 125.250 126.750 5.42 5.32 12.74 0.25 272
Masnpom HedpTb
GPN CAPITAL '22 4.375% USD 19/09/22 98.875 99.375 4.52 4.46 7.81 -1.13 265
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 103.391 105.391 -0.02
TRANSN'14 5.67% uUsD 05/03/14 104.333 105.333 1.60 0.69 1.04 -0.02 128
TRANSN'18 8.7% usD 07/08/18 127.601 127.892 3.19 3.14 4.62 -0.02 216
PXO
RZD'17 5.739% uUsD 03/04/17 109.900 110.400 3.18 3.05 3.71 -0.06 244
RZD'22 5.7% uUsD 05/04/22 111.737 112.142 4.15 4.10 7.26 -0.51 238
CoBkomdcpnoT
SOVKOM'17 5.375% uUsD 27/10/17 103.648 104.080 4.51 4.41 4.19 367
FTOCBAHKUA
BTB
VTB'15 6.465% uUsD 04/03/15 106.750 107.100 3.08 2.91 1.93 -0.28 270
VTB'17 6% uUsD 12/04/17 106.950 107.300 4.17 4.08 3.71 0.20 345
VTB'18 6.315% uUsD 22/02/18 108.754 108.990 4.36 4.31 4.31 0.13 345
VTB'18 6.875% uUsD 29/05/18 110.000 110.500 4.72 4.62 4.53 -1.11 376
VTB'20 6.551% uUsD 13/10/20 109.980 110.430 4.97 4.90 6.13 -0.42 349
VTB'22 6.95% uUsD 17/10/22 105.518 105.892 6.18 6.13 7.15 -0.05 443
VTB'35 6.25% uUsD 30/06/35 106.950 107.350 5.70 5.67 12.61 -0.97 306
VTB' 9.5% usD 107.393 108.004 8.38 8.29 6.63 -0.33 674
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 102.500 103.542 -1.98 -5.71 1.12
BANK OF MOS'15 6.699% USD 11/03/15 105.665 106.165 3.86 3.61 1.94 0.44 349
BANK OF MOS'15 5.967% USD 25/11/15 105.050 105.450 4.04 3.89 2.60 358
BANK OF MOS'17 6.02% USD 10/05/17 103.560 104.560 5.08 4.82 3.78 432
B3b
VEB '17 5.375% usD 13/02/17 109.610 109.810 2.83 2.78 3.60 0.36 211
VEB'17 5.45% usD 22/11/17 109.615 110.065 3.27 3.17 4.27 -0.39 238
VEB'20 6.902% usD 09/07/20 120.002 120.361 3.79 3.74 6.06 -0.03 234
VEB'22 6.025% usD 05/07/22 113.167 113.917 4.31 4.22 7.43 -0.33 251
VEB'25 6.8% usD 22/11/25 120.400 121.400 4.66 4.57 9.04 -0.22 247
Masnpomb6aHk
GAZPROMB'13 7.933% uUsD 28/06/13 102.200 102.440 2.25 1.65 0.39 0.20 201
GAZPROMB'14 6.25% uUsD 15/12/14 105.865 106.145 2.98 2.83 1.77 261
GAZPROMB'15 6.5% uUsD 23/09/15 108.000 108.385 3.30 3.15 2.41 0.28 285
GAZPROMB'16 7.35% uUsD 08/05/16 111.302 111.465 3.60 3.55 2.89 0.01 303
GAZPROMB'17 5.625% uUsD 17/05/17 105.691 105.892 4.16 4.11 3.83 0.19 341
GAZPROMB'19 7.25% uUsD 03/05/19 107.900 108.400 5.72 5.63 5.09 -0.10 458
GPB EURO' 7.875% uUsD 103.421 104.105 7.08 6.92 4.31 625
PCXB
ROSSELKH'13 7.175% uUsD 16/05/13 101.615 101.760 1.26 0.75 0.28 0.28 103
i
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E:xenHeBHBINH 0030D

PBIHOK
Buinyck Hara Llena HoxoaHocTn Name, % Z-cnpap
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ROSSELKH'14 7.125% uUsb 14/01/14 104.560 104.800 2.18 1.92 0.92 0.09 187
ROSSELKH'14 9% usb 11/06/14 108.780 108.990 2.33 2.18 1.28 -0.04 200
ROSSELKH'17 6.299% usb 15/05/17 110.875 111.375 3.53 3.41 3.79 0.27 278
ROSSELKH'17 5.298% usb 27/12/17 106.507 106.737 3.83 3.78 4.37 -0.12 293
ROSSELKH'18 7.75% uUsb 29/05/18 118.805 119.605 3.80 3.65 4.48 0.15 282
ROSSELKH'21 6% usb 03/06/21 104.457 104.614 4.54 4.49 3.04 0.46 400
CoepbaHk
SBER'13 6.48% usb 15/05/13 101.385 101.495 1.35 0.96 0.27 0.14 112
SBER'13 6.468% uUsb 02/07/13 102.005 102.210 1.45 0.95 0.40 0.13 119
SBER'15 5.499% usb 07/07/15 107.700 107.950 2.21 211 2.29 0.03 177
SBER'17 5.4% usb 24/03/17 108.290 108.890 3.24 3.09 3.71 0.15 251
Sber'l7 4.95% usb 07/02/17 106.750 107.250 3.14 3.01 3.69 243
SBER'19 5.18% uUsb 28/06/19 107.956 108.251 3.77 3.72 5.54 -0.04 251
SBER'21 5.717% usb 16/06/21 110.001 110.371 4.28 4.23 6.80 -1.00 265
Sber'22 6.125% uUsb 07/02/22 113.735 114.136 4.27 4.22 7.19 -0.27 254
SBER'22 5.125% uUsb 29/10/22 98.094 98.465 5.38 5.33 7.65 -0.70 345
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 101.490 101.580 1.84 1.43 0.21 -0.01 165
EVRAZ'15 8.25% uUsb 10/11/15 109.940 110.390 4.38 4.22 2.49 -0.11 394
EVRAZ'17 7.4% usb 24/04/17 106.560 106.730 5.63 5.58 3.65 -0.14 494
EVRAZ'18 9.5% usb 24/04/18 114.875 115.375 6.12 6.02 4.21 -0.50 524
EVRAZ'18 6.75% uUsb 27/04/18 103.750 104.375 5.90 5.77 4.43 -0.63 499
MeTtannounHsect
METALLOINV'16 6.5% usb 21/07/16 104.700 105.100 5.00 4.88 3.15 -0.27 445
HJIMK
NLMK '19 4.95% uUsb 26/09/19 100.783 101.066 4.81 4.76 5.64 -0.01 352
AnbsiHC Onn
Alliance '15 9.875% usb 11/03/15 110.072 110.282 4.76 4.66 1.88 -0.03 440
Anpoca
ALROSA'14 8.875% usb 17/11/14 110.640 111.195 2.70 2.40 1.66 -0.02 234
ALROSA'20 7.75% uUsb 03/11/20 116.720 117.220 5.11 5.03 6.01 -0.28 364
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 101.510 101.630 1.76 1.26 0.23 0.16 155
VIMPELC'14 4.31% uUsb 29/06/14 100.800 103.100 3.76 2.09 1.35 0.10
VIP FIN'16 6.493% usb 02/02/16 106.290 106.790 4.23 4.06 2.77 374
VIMPELC'16 8.25% uUsb 23/05/16 112.590 112.919 4.12 4.02 2.93 358
VIMPELC'17 6.255% uUsb 01/03/17 107.030 108.030 4.35 4.09 3.58 362
VIMPELC'18 9.125% uUsb 30/04/18 118.250 119.000 5.10 4.95 4.28 -0.28 418
VIP FIN'21 7.748% uUsb 02/02/21 114.500 115.500 5.48 5.34 6.24 392
VIMPELC'22 7.504% uUsb 01/03/22 112.625 113.000 5.70 5.65 6.70 -0.88 404
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 107.620 107.800 1.91 1.81 1.66 -0.12 154
LUKOIL'17 6.356% usb 07/06/17 113.280 113.580 3.06 2.99 3.86 -1.00 228
LUKOIL'19 7.25% uUsb 05/11/19 119.360 120.110 3.95 3.84 5.50 -0.43 265
LUKOIL'20 6.125% uUsb 09/11/20 113.125 113.625 4.13 4.06 6.31 -0.63 261
LUKOIL'22 6.656% uUsb 07/06/22 119.500 120.375 4.12 4.02 7.26 -0.52 234
MTC
MTS'20 8.625% uUsb 22/06/20 125.815 126.565 4.48 4.37 5.78 -0.18 308
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 107.701 107.850 2.63 2.58 2.81 1.45 211
NOVATEK'21 6.604% uUsb 03/02/21 115.550 116.150 4.29 4.20 6.47 -1.20 273
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 103.545 103.790 2.25 1.75 0.48 0.30 199
SEVERSTAL'14 9.25% uUsb 19/04/14 108.295 108.545 2.20 2.00 1.14 -0.08 189
SEVERSTAL'16 6.25% uUsb 26/07/16 106.616 106.950 4.18 4.08 3.18 -0.08 361
SEVERSTAL'17 6.7% uUsb 25/10/17 109.000 109.375 4.56 4.47 4.08 -0.25 373
Sev Stal '22 5.9% uUsb 17/10/22 101.814 102.376 5.65 5.58 7.42 -0.63 385
TMK
TMK'18 7.75% uUsb 27/01/18 105.750 106.500 6.38 6.21 4.24 549
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 106.949 107.335 5.86 5.76 3.63 0.01 519
THK-BP
TNK '13 7.5% uUsb 13/03/13 100.643 103.643 -0.02
TNK-BP'15 6.25% uUsb 02/02/15 106.780 107.030 2.72 2.60 1.90 -0.30 233
TNK-BP'16 7.5% uUsb 18/07/16 114.255 114.650 3.11 3.00 3.12 249
TNK-BP'17 6.625% uUsb 20/03/17 112.986 113.192 3.24 3.19 3.63 250
TNK-BP'18 7.875% uUsb 13/03/18 121.647 121.910 3.24 3.19 4.28 225
TNK-BP'20 7.25% uUsb 02/02/20 119.000 120.000 4.10 3.95 5.73 -2.50 274
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 102.661 102.799 2.18 1.82 0.38 -0.34 194
ALFA BANK'15 8% uUsb 18/03/15 108.000 108.400 4.01 3.82 1.94 -0.13 364
ALFA BANK'17 6.3% uUsb 22/02/17 104.505 104.877 5.05 4.95 3.55 0.01 438
ALFA BANK'17 7.875% uUsb 25/09/17 113.133 113.578 4.69 4.59 3.92 -0.24 389
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PBIHOK
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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HNHaBecTUIIUOHHBIN /lemapTaMeHT
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WERB: http://www.zenit.ru

HauvaasHuk /lemaprameHnra
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHAIUTHK, 33/1efCTBOBAHHBINA B HAINMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €ro COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMAMM WM PeKOMEeH/AlUAMHU, 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. IIpOoIUIbe IOKa3aTe Il He SIBJISIOTCS TapAaHTHel CBOero mosropeHus B Oyaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBMX JIMI. Bce MHEHHA M peKOMEH/AI[M, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH H3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTENIPHO B HHQOPMAIMOHHBIX Le/SIX M He SIB/ISIETCS MpPeAJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (HHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI JIOJDKHBI CAMOCTOATEIBHO IPHHUMATh MHBECTUIMOHHbIE PelIeHHs, HCIOJb3ys 0630p JIMIIb B KauecTBe OFHOTO M3 CPEZICTB,
CII0COOCTBYIONIMX NPHHATUIO B3BElIEHHBIX pemmeHuid. 0630p moarorosyien bankom 3EHUT 1 pacpocTpaHeHUs Cpeid NPOdeCcCHOHANBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAIBHBIX
uHBecTopoB. He ApAmomuecs npodecCHOHATBHBIME YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTBH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHUHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX MHCTPYMEHTOB, HEJOCTYIHBIX Ul HMOKYINKH HJIM IIPOAAKH HeNpodecCHOHaIbHBIMU
YYaCTHUKAMHU PBIHKA.

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

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IOKYMEHTAIUsI MOKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2013 bauk 3EHUT.
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