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Toprosbliii Kopa, ISIN HaumeHoBaHue elcTBylowmne c 11.05.2016
1-# 2-i 3-i 1-i 2-i 3-i
YPOBEHb, | yPOBEHb, | YPOBEHb, | YypOBEHb, | ypoBeHb, | ypoBeHb, |1 ypoBeHb (2 ypoBeHb
S_1_min | S_2 min [ S_3_min [ S_1_min | S_2_min | S_3_min
XS0775984213 XS0775984213 PSB Finance S.A. 8.5 25/04/17 12% 15% 18% 8% 11% 14% 1200 6 000
XS0271772559 XS0271772559 DRESDNER BANK AG 5.06400 20/10 12% 15% 18% 8% 11% 14% 3 000 14 000
XS0805582011 XS0805582011 GAZ CAPITAL S.A. 3.755 15/03/1 12% 15% 18% 8% 11% 14% 4000 20 000
XS0276455937 XS0276455937 GAZ CAPITAL SA 5.13600 22/03/1 12% 15% 18% 8% 11% 14% 2 400 7 200
XS0290581569 XS0290581569 GAZ CAPITAL SA 5.44000 02/11/1 12% 15% 18% 8% 11% 14% 2 400 7 200
XS0708813653 XS0708813653 GAZ CAPITAL SA 4.95 23/05/16 12% 15% 18% 8% 11% 14% 4000 19 000
XS0276456315 XS0276456315 GAZ CAPITAL SA 6.21200 22/11/1 12% 15% 18% 8% 11% 14% 3 000 17 000
XS0783291221 XS0783291221 GPB EUROBOND FINANC 5.625 17/0 12% 15% 18% 8% 11% 14% 4000 19 000
XS0648402583 XS0648402583 Steel Capital 6.250 26/07/16 12% 15% 18% 8% 11% 14% 2 700 8100
XS0304273948 XS0304273948 LUKOIL INT FIN/REGS 6.35600 07 12% 15% 18% 8% 11% 14% 3 000 15 000
XS0300998779 XS0300998779 RSHB CAPITAL SA 6.29900 15/05/ 12% 15% 18% 8% 11% 14% 4000 19 000
XS0261906738 XS0261906738 Rosneft Finance S.A.7.5 18/07/ 12% 15% 18% 8% 11% 14% 4000 18 000
XS0292530309 XS0292530309 Rosneft Finance S.A.6.62500 20 12% 15% 18% 8% 11% 14% 3 000 17 000
XS0861980372 XS0861980372 RosneftinternationalFinance_17 12% 15% 18% 8% 11% 14% 4200 21000
XS0971722342 XS0971722342 rOBO3 P® 12978070V (XS) 12% 15% 18% 8% 11% 14% 33 165
XS0767469827 XS0767469827 rOBO3 P® 12840059V (XS) 12% 15% 18% 8% 11% 14% 17 87
XS0089375249 XS0089375249 rOBO3 P® MK-1-CM-126 (XS) 12% 15% 18% 8% 11% 14% 2700 13 500
XS0971721377 XS0971721377 FOBO3 P® 12840067V (XS) 12% 15% 18% 8% 11% 14% 20 100
XS0504954347 XS0504954347 rOBO3 P® 12840044V (XS) 12% 15% 18% 8% 11% 14% 35 175
XS0767472458 XS0767472458 rOBO3 P® 12840060V (XS) 12% 15% 18% 8% 11% 14% 20 100
XS0971721450 XS0971721450 rOBO3 P® 12840068V (XS) 12% 15% 18% 8% 11% 14% 17 85
XS0088543193 XS0088543193 rOBO3 P® MK-0-CM-119 (XS) 12% 15% 18% 8% 11% 14% 2 000 11 000
XS0114288789 XS0114288789 FOBO3 P® SK-0-CM-128 (XS) 12% 15% 18% 8% 11% 14%| 4 786 000| 23 929 000
XS0499245180 XS0499245180 RZD CAPITAL PLC 5.739 03/0 12% 15% 18% 8% 11% 14% 4000 18 000
XS0742380412 XS0742380412 SB CAPITAL S.A. 4.95 07/02/17 12% 15% 18% 8% 11% 14% 4000 18 000
XS0543956717 XS0543956717 SB CAPITAL S.A. 5.40 24/03/17 12% 15% 18% 8% 11% 14% 4000 18 000
XS0552679879 XS0552679879 SCF CAPITAL LIMITED 5.375 27/1 12% 15% 18% 8% 11% 14% 1400 4200
XS0551315384 XS0551315384 STEEL CAPITAL 6.7 25/10/17 12% 15% 18% 8% 11% 14% 2 700 8100
XS0878855773 XS0878855773 Sibur Securities Limited 3.914 12% 15% 18% 8% 11% 14% 1400 4200
XS0630950870 XS0630950870 VEB-Leasing Invest 5.125 27/05 12% 15% 18% 12% 15% 18% 1000 4500
XS0643176448 XS0643176448 VimpelCom Holdings 6.2546 01/0 12% 15% 18% 8% 11% 14% 1400 4200
RUOOOAOQJULN3 RUOOOAOJULN3 BHewwsKkoHombaHK 061. BO-168 USD 12% 15% 18% 8% 11% 14% 2 000 10 000
XS0719009754 XS0719009754 VEB FINANCE LIMITED 5.375 13/0 12% 15% 18% 8% 11% 14% 4 000 19 000
XS0772509484 XS0772509484 VTB CAPITAL SA 6.00 12/04/17 12% 15% 18% 8% 11% 14% 4000 19 000
XS0544362972 XS0544362972 ALFA BOND ISSUANCE 7.875 25/09 12% 15% 18% 10% 13% 16% 4000 18 000
XS0863583281 XS0863583281 EuroChem Global Investments Li 12% 15% 18% 10% 13% 16% 1250 6 250
XS0808632847 XS0808632847 Steel Funding Limited 4.45 19/ 12% 15% 18% 10% 13% 16% 2 400 12 000
RUOOOAOQJSAV3 RUOOOAO0JSAV3 B3B-/lnsnHr USD-01 12% 15% 18% 10% 13% 16% 1250 6 250
RUOOOAQJSAZ4 RUOOOAO0JSAZ4 B3B-/lnsnHr USD-02 12% 15% 18% 10% 13% 16% 1250 6 250
RUOOOA0JSBO6 RUOOOA0JSB0O6 B3b-/lusnHr USD-03 12% 15% 18% 10% 13% 16% 1250 6 250
RUOOOAQJSB14 RUOOOA0JSB14 B3B-/lnsnHr USD-04 12% 15% 18% 10% 13% 16% 1250 6 250
XS0559800122 XS0559800122 VEB FINANCE LIMITED 5.45 22/11 12% 15% 18% 10% 13% 16% 4000 19 000
XS0879105558 XS0879105558 CBOM Finance P.L.C. 7.7 01/02/ 12% 16% 20% 11% 15% 19% 4000 20 000
XS0327237136 XS0327237136 GAZ CAPITAL SA 6.60500 13/02/1 12% 17% 21% 11% 16% 20% 3000 13 000
XS0954912514 XS0954912514 GAZ CAPITAL SA 3.7 25/07/18 12% 15% 18% 11% 14% 17% 2 400 7 200
XS0357281558 XS0357281558 GAZ CAPITAL SA 8.14600 11/04/1 12% 17% 21% 11% 16% 20% 3000 17 000
XS0923110232 XS0923110232 OFCB Capital PLC. 7.25 25/04/1 12% 15% 18% 11% 14% 17% 2 000 10 000
XS0796426228 XS0796426228 RSHB Capital S.A. 5.298 27/12/ 12% 16% 20% 11% 15% 19% 3700 18 500
XS0366630902 XS0366630902 RSHB CAPITAL SA 7.7500 29/05/1 12% 15% 18% 11% 14% 17% 4000 20 000
XS0955232854 XS0955232854 RSHB Capital S.A. 5.1 25/07/18 12% 15% 18% 11% 14% 17% 1400 4200
XS0324963932 XS0324963932 Rosneft Finance S.A. 7.875 13/ 12% 17% 21% 11% 16% 20% 4000 19 000
XS0361041808 XS0361041808 VIP FIN REGS CL B 9.125 30/04/ 12% 17% 21% 11% 16% 20% 3000 15 000
XS0893205186 XS0893205186 Veb Finance plc 3.035 21/02/20 12% 17% 21% 11% 16% 20% 6 000 32000
XS0592794597 XS0592794597 VTB CAPITAL SA 6.315 22/02/18 12% 17% 21% 11% 16% 20% 4000 21000
RUOOOAQJU5T3  |RUOOOAOJUST3  |AUXKK (AO) 5O-01 9% 12% 15% 9% 12% 15%| 100 000 500 000
RUOOOAOJUMQ4 |RUOODAOJUMQ4A |AUMKK (AO) 5O-02 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAOJQAG8 |RUOOOAOJQAG8 |AUXKK (AO) oba. cep. A13 7% 10% 13% 7% 10% 13%| 200 000| 1000000
RUOOOAOQJVCI8 RUOOOA0JVCI8 AWK (AO) 50O-03 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAOQJPJE6 RUOOOAOJPJE6 AWK (AO) 06n. cep.A10 14% 18% 22% 14% 18% 22%( 100 000 500 000
RUOO0A0JS488 RUOO0A0JS488 AMKK (AO) 06n. cep.A21 15% 19% 23% 15% 19% 23%| 400 000| 2 000000
RUOOOAQJPLU8 RUOOOAOJPLU8  |AUXKK (AO) obn. cep. All 13% 17% 21% 13% 17% 21%| 200000 1000000
RUOOOAOJOQXGO |RUOODAOJQXGO |AUMKK (AO) o6a. cep. Al6 17% 20% 23% 17% 20% 23%( 200000 1000 000
RUOOOAQJRSF7 RUOOOAOJRSF7 AUKK (AO) 0bn. cep.A17 18% 22% 26% 18% 22% 26%| 100 000 500 000
RUOOOAQJTDX1  |RUOOOAOJTDX1  |AUMKK (AO) obn. cep.A24 13% 16% 19% 13% 16% 19%| 200000 1000000
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RUOOOAQJQAL8  |RUOOOAO0JQAL8  |AUMKK (AO) obn. cep. Al4 7% 10% 13% 7% 10% 13%| 200 000| 1000000
RUOOOAOQJRDY3  |RUOOOAOJRDY3  |AMMKK (AO) 06n. cep.A18 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAQJRF37 RUOOOAOJRF37 AWK (AO) 06n. cep.A19 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAQJTWS83  |RUOOOAOJTWS83 |AUXKK (AO) obn. cep.A25 12% 16% 20% 12% 16% 20%( 200 000[ 1000000
RUOOOAQJR6S8 RUOOOAOJRES8 ANXKK (AO) 061. cep.A20 30% 35% 40% 30% 35% 40%| 100 000 500 000
RUOOOAQOJQAM6E |RUOOOAO0JQAM6E |AUMKK (AO) obn. cep. Al5 40% 45% 50% 40% 45% 50%| 200000 1000000
RUOOOAQJUKX4  |RUOOOAOJUKX4  |AUMKK (AO) obn. cep. A30 16% 21% 26% 16% 21% 26%( 100 000 500 000
XS0886632685 XS0886632685 AHML Finance Limited 7.75 13/0 13% 16% 19% 13% 16% 19% 1000 3000
RUOOOAQJUXJ6 RUOOOAO0JUXJ6 AK TpaHcHedTb (OAO) BO- 03 8% 11% 14% 8% 11% 14%| 200 000| 1000000
XS0922142574 XS0922142574 Alfa Bond Issuance PLC 8.625 2 8% 11% 14% 8% 11% 14% 2 000 12 000
XS0620695204 XS0620695204 ALFA BOND ISSUANCE 7.75 28/04/ 19% 23% 27% 19% 23% 27% 4000 20 000
RUOOOAQJU2TO  |RUOOOA0JU2TO  |Anbda-baHk AO o6n. 60-09 8% 11% 14% 8% 11% 14%| 200 000| 1000000
RUOOOAQJU8B49  |RUODDA0JU8B4Y  |Anbda-baHk AO o6a. 6O-04 9% 12% 15% 9% 12% 15%| 200 000| 1000 000
RUOOOAQJRZB4 RUOOOAOJRZB4  |Anbda-baHk AO 061.02 10% 13% 16% 10% 13% 16%| 200000| 1000000
RUOOOAOJUNM1 |RUOOOAOJUNM1 |Anbda-baHk AO 06n. 6O-10 8% 11% 14% 8% 11% 14%| 200 000| 1000000
RUOOOAOJUQA9 |RUOOOAOJUQAY |Anbda-bank AO o6a. BO-11 12% 17% 21% 12% 17% 21%( 200000 1000000
RUOOOAQJUBO2  |RUOOOAOJUBO2  |Anbda-bark AO 065. 6O-05 13% 16% 19% 13% 16% 19%| 100 000 400 000
RUOOOAQJUU90 |RUOOOAOJUU90 |Anbda-baHk AO 06n. 6O-13 9% 12% 15% 9% 12% 15%| 200 000| 1000000
RUOOOAQJUUA1 |RUOOOAOJUUA1 |Anbda-baHk AO 06n. 60-14 13% 17% 21% 13% 17% 21%| 100 000 500 000
RUOOOAQJVOU1  |RUOOOAO0JVOU1  |Anbda-bark AO 065. 6O-15 8% 11% 14% 8% 11% 14%| 200 000| 1000000
XS0555493203 XS0555493203 ALROSA FINANCE SA REGS 7.750 0 18% 21% 24% 18% 21% 24% 4000 20 000
RUOOOAQJTM36 |RUOOOA0JTM36 |MNAO "AHK "BawHedTb" 06. 07 18% 23% 28% 18% 23% 28%| 200000( 1000000
RUOOOAQJTXW1 |RUOOOAOJTXW1 |Fop.065.3aiim Mocksbl 67 B. 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOAQJPZ50 RUOOOA0JPZ50 l'op.06..3alim Mocksbl 56 B. 9% 12% 15% 9% 12% 15%| 200 000| 1000 000
RUOOOAQJNYP6  |RUOOOAOINYP6  |Fop.065.3aiim Mocksbl 49 B. 11% 15% 19% 11% 15% 19%| 200000/ 1000000
RUOOOAQJNYN1 |RUOOOAOINYN1 |Fop.065.3aiim Mocksbl 48 B. 23% 28% 33% 23% 28% 33%| 200000( 1000000
RUOOOAQJTDL6 RUOOOAO0JTDL6 CaHKT-MNeTepbypr 06s1. 25039 10% 13% 16% 10% 13% 16%| 100 000 500 000
RUOOOAOJRKS5 RUOOOAOJRKS5 KB OenbtaKpegut AO 061.06-UMN 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAQJRVQ1 |RUOOOAOJRVQ1 |KB AenbtaKpeant AO 061.08-MN 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAQJTF43 RUOOOAOJTF43 Kb fenbtaKpeaut AO 061.09-UTM 13% 16% 19% 13% 16% 19%| 100 000 500 000
RUOOOAQJV7T8 RUOOOAQ0JV7T8 Kb OenbtaKpegut AO 061.16-UMN 15% 18% 21% 15% 18% 21%| 100 000 500 000
RUOOOAQJUOA4  |RUOOOAOJUOA4  |KB denbtaKpeant AO 061.10-MN 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAQJU4X8  |RUODDAODJU4X8  |Kb AenbtaKpeant AO 061.12-MM 11% 14% 17% 11% 14% 17%| 100 000 500 000
RUOOOAQJS6MO  |RUOOOA0JSEMO  |KBb denvtaKpeant AO BO-05 9% 12% 15% 9% 12% 15%| 100 000 500 000
RUOOOAO0JUJG1 RUOOOA0JUJG1 Kb fenbraKpegut AO 061.14-UM 21% 26% 31% 21% 26% 31%| 100000 500 000
RUOOOAQJUVB1  |RUOOOAOJUV81  |Kb AenbtaKpeant AO 061.13-MM 8% 11% 13% 8% 11% 13%| 100 000 500 000
RUOOOAQJUW23 |RUOO0AO0JUW?23 |KBb denbtaKpeant AO 06.15-MN 22% 27% 32% 22% 27% 32%| 100000 500 000
RUOOOAQJVNB2  |RUOOOAOJVNB2  |KB flenbtaKpeaut AO BO-25 15% 20% 25% 15% 20% 25%| 100 000 500 000
RUOOOAQJVUY9  |RUOODAOJVUYS  |KB denvtaKpeant AO BO-08 21% 26% 31% 21% 26% 31%| 100000 500 000
XS0837020014 XS0837020014 Eurasian Development Bank 8.00 12% 15% 18% 12% 15% 18% 1000 2 500
RUOOOAQJRO43 RUOOOAO0JR043 EBpasniickuii 6aHK passutus 02 11% 14% 17% 11% 14% 17%| 100 000 500 000
RUOOOA0JS8Y1 RUOO0OA0JS8Y1 EBpasuiicknii 6aHKk passutua 06 9% 12% 15% 9% 12% 15%| 100 000 500 000
RUOO0OAQJS8Z8 RUOO0A0JS8Z8 EBpasniickuii 6aHK passutus 07 9% 12% 15% 9% 12% 15%| 100 000 500 000
RUOO0OA0JS918 RUOO0A0JS918 EBpasniickuii 6aHK passuTms 09 8% 11% 14% 8% 11% 14%| 100 000 500 000
XS0972645112 XS0972645112 Eurasian Development Bank 5.00 17% 22% 27% 17% 22% 27% 1400 4200
XS0831571434 XS0831571434 Eurasian Development Bank 4.76 21% 26% 31% 21% 26% 31% 1400 4200
XS0863439161 XS0863439161 Federal Grid Finance Limited 8 16% 21% 25% 16% 21% 25% 3000 14 000
RUOOOAQ0JS7H8  |RUOOOAO0JS7H8  |®CK ESC(MAO)-06n. cep.12 7% 10% 13% 7% 10% 13%| 400000| 2 000 000
RUOOOAQJR1Y7 RUOOOAOJR1Y7 ®CK E3C(NAO)-06n. cep.06 20% 25% 30% 20% 25% 30%| 200000( 1000000
RUOOOAQJR209 RUOOOAO0JR209 ®CK E3C(MAO)-061. cep.08 19% 25% 30% 19% 25% 30%| 200000( 1000000
RUOOOAQJR217 RUOOOAOJR217 ®CK E3C(NAO)-061. cep.10 20% 25% 30% 20% 25% 30%| 200000( 1000000
RUOOOAQJR1Z4 RUOOOAOJR1Z4 ®CK E3C(NAO)-06n. cep.07 18% 21% 24% 18% 21% 24%| 100000 500 000
RUOOOAQJR3LO RUOOOAOJR3LO ®CK E3C(MAO)-06n. cep.11 14% 18% 22% 14% 18% 22%| 200000 1000000
RUOOOAOJR3M8 |RUOOOAOJR3MS8 |®CK E3C(MAO)-06n. cep.09 14% 18% 22% 14% 18% 22%| 100000 500 000
RUOOOAQJRLI6 RUOOOAOJRL96 ®CK E3C(NAO)-06n. cep.13 20% 25% 30% 20% 25% 30%| 200000 1000000
RUOOOAQJRMX6 |RUOOOAOJRMX6 |®CK ESC(MAO)-06n. cep.19 15% 20% 24% 15% 20% 24%( 400000 2 000 000
RUOOOAOJRUS9  |RUOODAOJRUS9  |®CK EIC(MAO)-06n. cep.15 16% 20% 24% 16% 20% 24%| 400 000( 2000000
RUOOOAQJRZKS RUOOOAOJRZKS ®CK E3C(NAO)-06n. cep.18 16% 21% 25% 16% 21% 25%| 400 000( 2 000 000
RUOOOAQJT2K2 RUOOOA0JT2K2 ®CK E3C(NAO)-06n. cep.25 9% 12% 15% 9% 12% 15%| 400 000| 2 000 000
RUOOOAQJT7T2 RUOOOA0IT7T2 ®CK E3C(NAO)-06n. cep.21 9% 12% 15% 9% 12% 15%| 400 000| 2 000 000
RUOOOAQJTKA4 RUOOOAOJTKA4 ®CK EIC(MAO)-064. cep.24 18% 22% 26% 18% 22% 26%| 200000[ 1000000
XS0906946008 XS0906946008 GAZ CAPITAL SA 3.389 20/03/20 16% 21% 26% 16% 21% 26% 2 400 7 200
XS51038646078 X51038646078 GAZ CAPITAL SA 3.6 26/02/21 19% 24% 29% 19% 24% 29% 2 400 7 200
XS0906949523 XS0906949523 GAZ CAPITAL S.A. 4.364 21/03/2 25% 30% 35% 25% 30% 35% 2 400 7 200
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XS0424860947 XS0424860947 GAZ CAPITAL S.A. 9.25 23/04/19 14% 19% 23% 14% 19% 23% 3600 18 000
XS0885733153 XS0885733153 GAZ CAPITAL S.A.3.85 06/02/20 17% 22% 26% 17% 22% 26% 4000 22 000
XS0708813810 XS0708813810 GAZ CAPITAL S.A. 5.999 23/01/2 18% 23% 27% 18% 23% 27% 4200 21000
XS0290580595 XS0290580595 GAZ CAPITAL SA 6.51000 07/03/2 20% 25% 30% 20% 25% 30% 4100 20 500
XS0805570354 XS0805570354 GAZ CAPITAL SA 4.95 19/07/22 21% 26% 31% 21% 26% 31% 3700 18 500
XS0885736925 XS0885736925 GAZ CAPITAL S.A. 4.95 06/02/28 29% 34% 39% 29% 34% 39% 4700 23 500
XS0191754729 XS0191754729 GAZ CAPITAL SA 8.62500 28/04/3 31% 36% 41% 31% 36% 41% 3600 18 000
XS0316524130 XS0316524130 GAZ CAPITAL SA 7.28800 16/08/3 33% 38% 43% 33% 38% 43% 4000 18 000
RUOOOAQJTNCA  |RUOOOAOJTNC4  [Fasnpom kanutan OO0 cep.05 11% 16% 20% 11% 16% 20%( 400 000| 2 000000
RUOOOAQJTNB6  |RUOOOAOJTNB6  |Fasnpom kanutan OO0 cep.04 15% 19% 23% 15% 19% 23%| 200000 1000000
XS0830192711 XS0830192711 GPN Capital S.A. 4.37500 19/09 22% 27% 32% 22% 27% 32% 4900 24 500
XS0922296883 XS0922296883 GPN Capital S.A. 2.933 26/04/1 12% 16% 20% 12% 16% 20% 3400 17 000
XS0997544860 XS0997544860 GPN Capital S.A. 6.00 27/11/23 23% 28% 33% 23% 28% 33% 3700 18 500
RUO00A0JQ557 |RUOODA0JQ557  [Fasnpom HedTtb MAO 04 06 15% 19% 23% 15% 19% 23%( 200 000| 1000000
RUOOOAQJR878 RUOOOAO0JR878 lasnpom He¢pTb NAO 10 06 14% 19% 23% 14% 19% 23%( 200 000| 1000000
RUOOOAOQJTDY9  |RUOOOAOQJTDY9 rasnpom HedTb NAO 12 06 14% 19% 23% 14% 19% 23%| 400000 2 000 000
RUOOOA0JSD38  |RUOO0OA0JSD38 I'MB (AO) 06. cep.06 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOA0JU5Z0  |RUOO0AOJU5Z0  |IMB (AO) BO-06 9% 12% 15% 9% 12% 15%| 400 000| 2 000 000
RUOOOAQJT767 RUOOOA0JT767 IMb (AO) 06. cep.7 7% 10% 13% 7% 10% 13%| 400000 2 000 000
RUOOOAOJU7Y9  |RUOODAOJU7Y9  |IME (AO) BO-07 7% 10% 13% 7% 10% 13%| 400 000| 2 000 000
RUOOOAOJUMH3 |RUOOOAOJUMH3 |6 (AO) 5O-08 8% 11% 14% 8% 11% 14%| 200 000| 1000000
RUOOOAOJUQ39 |RUOO0AOJUQ39 [IME (AO) BO-09 11% 16% 20% 11% 16% 20%( 200000 1000 000
RUOOOAOQJUV0O8 |RUODDAOJUVO8 [IMB (AO) BO-10 12% 15% 18% 12% 15% 18%| 200 000| 1000000
RUOOOAQJT6D8  |RUOOOA0JT6D8 |6 (AO) 06. cep.10 7% 10% 13% 7% 10% 13%| 200000 1000000
RUOOOAOJV7W2 |RUOOOAOJV7W2 |IME (AO) BO-20 7% 10% 13% 7% 10% 13%| 200000/ 1000 000
RUOOOA0JT6G1  |RUOOOAOJT6G1  [IMI6 (AO) 06. cep.11 7% 10% 13% 7% 10% 13%| 200 000| 1000000
RUOOOAQJT6J5 RUOOOA0JT6J5 IMBb (AO) 06. cep.12 7% 10% 13% 7% 10% 13%| 200 000| 1000000
XS0987109658 XS0987109658 GPB Eurobond Finance PLC 3.984 13% 18% 22% 13% 18% 22% 3 800 19 000
XS1084024584 X51084024584 GPB Eurobond Finance PLC 4.00 14% 17% 20% 14% 17% 20% 2 400 7 200
XS0877983642 XS0877983642 GPB Eurobond Finance 7.875 25/ 8% 11% 14% 8% 11% 14% 2 000 12 000
XS1040726587 XS1040726587 GPB Eurobond Finance PLC 4.96 16% 20% 24% 16% 20% 24% 4900 24 500
RUOOOAOQJVFJ1 RUOOOAOJVFJ1 WHI BAHK (EBPA3MA) AO BO-05 8% 11% 14% 8% 11% 14%| 200 000| 1000000
RUOOOAOJUWBS5 |RUOOOAOJUWBS5  |[XMAO-HOrpbl 06. 34001 13% 18% 22% 13% 18% 22%| 200 000( 1000000
XS0461926569 XS0461926569 LUKOIL INT FIN 7.25 05/11/19 16% 20% 24% 16% 20% 24% 3200 16 000
XS0554659671 XS0554659671 LUKOIL INTERNATIONAL 6.125 09/ 18% 23% 27% 18% 23% 27% 3400 17 000
XS0304274599 XS0304274599 LUKOIL INT FIN/REGS 6.65600 07 21% 26% 31% 21% 26% 31% 4200 21 000
RUOOOAQJTR98 RUOOOAO0JTR98 000 Mera®oH ®urHaHc 06. 06 15% 19% 23% 15% 19% 23%( 400 000| 2 000 000
RUOOOAOQJTRA9  |RUOOOAOJTRA9  |00O Mera®oH duHaHc 061. 07 15% 19% 23% 15% 19% 23%| 400 000| 2 000000
XS0918297382 XS0918297382 Metalloinvest Finance Ltd 5.62 17% 21% 25% 17% 21% 25% 4000 20 000
XS0922134712 XS0922134712 MMC Finance Limited 4.375 30/0 12% 17% 21% 12% 17% 21% 4000 18 000
XS0982861287 XS0982861287 MMC Finance Limited 5.55 28/10 18% 23% 27% 18% 23% 27% 3200 16 000
XS1298447019 XS1298447019 MMC Finance Limited 14/10/22 21% 25% 29% 21% 25% 29% 4000 20 000
XS0513723873 XS0513723873 MTS INTERNATIONAL FUNDING 8.62 17% 21% 25% 17% 21% 25% 4000 18 000
XS0921331509 XS0921331509 MTS International Funding 5.00 23% 28% 33% 23% 28% 33% 4 000 21000
RUOOOA0JQ8Q9 |RUODOA0JQBQY [MobunbHble TeneCucremsi MAO 06 5 8% 11% 14% 8% 11% 14%| 200 000| 1000 000
RUOOOAQJRAH6  |RUOOOAOJRAH6  [MobunbHble TeneCuctemsi NMAO 06 7 14% 18% 22% 14% 18% 22%| 200 000| 1000000
RUOOOAQJPTJ4 RUOOOAOJPTJ4 MobunbHble TeneCuctemsl MAO 063 15% 19% 23% 15% 19% 23%| 200 000[ 1000000
RUOOOAOJR4J2 RUOOOAO0JR4)2 MobunbHble TeneCuctems MAO 06 8 9% 12% 15% 9% 12% 15%| 200 000| 1000 000
RUOOOAOQJTTAS RUOOOAOQJTTAS Mob6unbHble TeneCucremsi MAO BO-1 15% 19% 23% 15% 19% 23%( 200 000| 1000000
RUOO0OA0JUJ61 RUOO0A0JUJ61 NA AUKK 2014-1 A2 42% 47% 52% 42% 47% 52% 50 000 200 000
RUOOOA0JUJ87 RUOO0A0JUJ87 NA AMXKK 2014-1 A3 42% 47% 52% 42% 47% 52% 50 000 200 000
XS0885873322 XS0885873322 Novatek Finance 7.75 21/02/17 11% 15% 19% 11% 15% 19% 2 600 13 000
XS0588433267 XS0588433267 Novatek Finance 6.604 03/02/21 18% 23% 27% 18% 23% 27% 4 000 19 000
XS0864383723 XS0864383723 Novatek Finance 4.422 13/12/22 22% 27% 32% 22% 27% 32% 5 800 29 000
RUOOOAQJU1Y2  |RUOODAOJULY2  [H/IMK (OAO) 06a. cep. BO-11 8% 11% 14% 8% 11% 14%| 200 000| 1000000
RUOO0A0JU294  |RUO00A0JU294  |H/IMK (OAO) 06:. cep. 60-12 8% 11% 14% 8% 11% 14%| 200 000| 1000 000
RUOOOAOJU7E1  |RUOOOAOJU7EL1  |H/IMK (OAO) 06x. cep. 60-13 14% 18% 22% 14% 18% 22%| 100 000 500 000
RUOOOAOJVWC1 |RUOOOAOJVWC1 [H/IMK (OAO) 06a. cep. 5O-08 12% 15% 18% 12% 15% 18%| 100000 500 000
RUOOOAOJUALO  |RUOOOAOJUALO  [MCN baHk AO BO-04 12% 16% 21% 12% 16% 21%( 100 000 500 000
RUOOOAOQJS5R1 RUOOOAO0JS5R1 MCI baHk AO 01 13% 17% 22% 13% 17% 22%| 100 000 500 000
XS0783934325 XS0783934325 Steel Funding 15% 18% 21% 15% 18% 21% 2 000 10 000
XS0748114005 XS0748114005 RSHB Capital 8.625 17/02/17 11% 15% 19% 11% 15% 19% 2 000 12 000
XS0884734343 XS0884734343 RSHB Capital S.A. 7.875 07/02/ 14% 19% 23% 14% 19% 23% 2 900 14 500
XS0922301717 XS0922301717 Polyus Gold Int Ltd 20 17% 21% 25% 17% 21% 25% 4 000 20 000




MwuHumanbHble
OorpaHuuYuTeNbHbIE YPOBHU
CTaBOK PbIHOYHOrO PUCKa, %

MwuHuMmanbHbie
OorpaHuuYmuTeNIbHbIE YPOBHU
CTaBOK pbIHOYHOTO pUCKa, %

Numur

KOHL,EHTPpaLuuum, wr.

Toprosbliii Kopa, ISIN HaumeHoBaHue elcTBylowmne c 11.05.2016
1-i 2-i 3-i 1- 2-i 3-i
YPOBEHb, | ypoBeHb, | ypoBeHbD, | ypoBeHb, | ypOBeHb, | ypoBeHb, |1 ypoBeHb |2 ypoBeHb
S_ 1 min|S_2 min|[S_3_min|[S_ 1 _min|S_2_min | S_3_min
RUOOOAQJVM99 |RUOOOAOJVMI9  |Montoc 3onoTo NMAO 60-02 20% 24% 28% 20% 24% 28% 50 000 200 000
RUOOOAQJVMDO |RUOOOAOJVMDO |Montoc 3onoto MAO 60-01 20% 24% 28% 20% 24% 28% 50 000 200 000
RUOOOAQJUUE3  |RUOOOAOJUUE3  |Paiiddalizenbark AO 061. 60-04 7% 10% 13% 7% 10% 13%| 400 000| 2 000 000
RUOOOAQJU8T7  |RUOOOAOJUBT7  |PaitddaiizeHbaHk AO o6n. 60-01 9% 100% 100% 9% 100% 100%| 400000/ 2 000 000
RUOOOAQJUV57  |RUOOOAOJUV57  |POCBAHK NAO o6n.c.A7 11% 14% 17% 11% 14% 17%| 200000/ 1000000
RUOOOAQJVSGO  |RUOOOAOJVSGO  |POCBAHK NAO 06n.c.A8 8% 11% 14% 8% 11% 14%| 200 000| 1000 000
RUOOOA0JT940 RUOO0A0JT940 OAO "HK PocHedTb" 061.04 14% 18% 22% 14% 18% 22%| 400 000( 2000 000
RUOOOAQJT965 RUOOOA0JT965 OAO "HK PocHedTb" 061.05 14% 18% 22% 14% 18% 22%| 400 000( 2000000
RUOOOAQJTS22 RUOOOA0JTS22 OAO "HK PocHedTb" 061.08 15% 19% 23% 15% 19% 23%| 400000 2000000
RUOOOAQJTYL2 RUOOOAQJTYL2 OAO "HK PocHedTb" 061.06 15% 20% 24% 15% 20% 24%| 400 000( 2 000 000
RUOOOAQJTYN8  |RUOOOAOJTYN8 |OAO "HK PocHedTb" 061.10 15% 20% 24% 15% 20% 24%| 400 000( 2000000
RUOOOAQJUCR3  |RUOOOAOJUCR3  |OAO "HK PocHedTb" BO-06 16% 21% 25% 16% 21% 25%| 400000( 2000000
RUOOOAOJUCS1  |RUOOOAOJUCS1  |OAO "HK PocHedTb" BO-05 16% 21% 25% 16% 21% 25%| 400 000( 2 000 000
XS0861981180 XS0861981180 RosneftInternationalFinance_22 21% 26% 31% 21% 26% 31% 4000 22 000
RUOOOAQJP2G4  |RUOO0A0JP2G4  |PoccenbxosbaHk (AO) o6a. 03 7% 10% 13% 7% 10% 13%| 200 000| 1000000
RUOOOAQJUPQ7 |RUOODAOJUPQ7 |Poccenbxosbark (AO) 60O-07 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOAOJUQOS |RUODDAOJUQOS  |Poccenbxosbakk (AO) 60-04 8% 11% 14% 8% 11% 14%| 100 000 250 000
RUOOOAQJPMT8 |RUOOOAOJPMT8 |PoccenbxosbaHk (AO) 06.. 06 7% 10% 13% 7% 10% 13%| 100 000 500 000
RUOOOAQJPTES RUOOOAOJPTES PoccenbxosbaHk (AO) 061.07 10% 13% 16% 10% 13% 16%| 100 000 500 000
RUOOOA0JQ1H3 |RUODDA0JQ1H3  |Poccenbxosbark (AO) 061.05 7% 10% 13% 7% 10% 13%| 400000| 2 000 000
RUOOOA0JQK64 |RUOOOA0JQK64  |PoccenbxosbaHk (AO) 061.08 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOA0JQK72  |RUODDA0JQK72  |PoccenbxosbaHk (AO) 061.09 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOA0JQS09  |RUOOOA0JQS09  |PoccenbxosbaHk (AO) 061.10 10% 13% 16% 10% 13% 16%| 100 000 500 000
RUOO0A0JQS74  |RUOO0A0JQS74  |Poccenbxo3baHk (AO) 061.11 10% 13% 16% 10% 13% 16%| 100 000 500 000
RUOOOAQJRLES8 RUOOOAOJRLES PoccenbxosbaHk (AO) 061.14 10% 13% 16% 10% 13% 16%| 200000/ 1000000
RUOOOAQJRMB2 |RUOOOAOJRMB2 |PoccenbxosbaHk (AO) 06n.12 10% 13% 16% 10% 13% 16%| 100 000 500 000
RUOOOAQJRMCO |RUOOOAOJRMCO |Poccenbxo3baHk (AO) 061.13 10% 13% 16% 10% 13% 16%| 100 000 500 000
RUOOOAQJRVN8  |RUOOOAOJRVN8  |PoccenbxosbaHk (AO) 061.15 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOAQJS6N8  |RUOOOAO0JSEN8  |PoccenbxosbaHk (AO) 061.16 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOAQJT7M7 |RUOOOAOJT7M7  |Poccenbxo3baHk (AO) 061.17 9% 12% 15% 9% 12% 15%| 400 000| 2 000 000
RUOOOA0JT874 RUOOOA0JT874 Poccenbxosbark (AO) 061.18 11% 14% 17% 11% 14% 17%| 200000| 1000 000
RUOOOAQJTVI2 RUOOOA0JTVJ2 Poccenbxo3baHk (AO) 061.20 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOAOJU1Q8 |RUODDA0JU1Q8 |PoccenbxosbaHk (AO) 061.21 7% 10% 13% 7% 10% 13%| 200000 1000 000
RUOOOAOJU6A1  |RUODDAOJU6AL  |Poccenbxosbank (AO) 061.22 9% 12% 15% 9% 12% 15%| 100 000 500 000
RUOOOAQJUAD7 |RUOOOAOJUAD7 |PoccenbxosbaHk (AO) 061.23 8% 11% 14% 8% 11% 14%| 100 000 250 000
RUOOOAQJV987 RUOO0OA0JV987 Poccenbxo3bank (AO) 6O-17 11% 14% 17% 11% 14% 17%| 100 000 250 000
RUOOOAOJTAQ1 |RUOOOAOJTAQ1 |PocTtenekom MAO 06.17 11% 14% 17% 11% 14% 17%| 200000| 1000000
RUOOOAQJTKCO RUOOOAO0JTKCO Poctenekom MAO 06.18 13% 16% 19% 13% 16% 19%| 200 000| 1000000
RUOOOAQJTKD8  |RUOOOAOJTKD8  |PocTtenekom MAO 06.15 13% 16% 19% 13% 16% 19%| 100 000 500 000
RUOOOAQJTR15 RUOOOAO0JTR15 Poctenekom MAO 06.19 15% 18% 21% 15% 18% 21%| 200000( 1000000
RUOOOAQJVFC6 RUOOOAOJVFC6 Poctenekom MAO 60-01 7% 10% 13% 7% 10% 13%| 100 000 500 000
RUOOOAOJU6U9  |RUODDAOJU6UY  |PycouHaHc bark (000) 061.15 8% 11% 14% 8% 11% 14%| 200 000| 1000000
SU25082RMFS7  [RUOOOAQJTWW3 |O6n.deaepanbHbllt 3aiim 4% 5% 6% 4% 5% 6%| 1 000 000| 5 000000
SU26203RMFS8 [RUOOOA0JQZ18 |O6a.denepanbHblii 3aiim 4% 5% 6% 4% 5% 6%| 1 000 000| 5 000000
SU46017RMFS8 [RUOOOAODY8K8 |06n.denepanbHbiii amopT.3aiim 3% 4% 5% 3% 4% 5%| 2 000 000| 10 000 000
SU25080RMFS1  [RUOO0OAQJS751 061.pesepanbHblii 3aim 6% 7% 8% 6% 7% 8%| 1000 000| 5000000
SU26206RMFS1  [RUOOOAQOJRIU8 061.pesepanbHblii 3aim 6% 7% 8% 6% 7% 8%| 1000 000| 5000 000
SU24018RMFS2  [RUOOOAQJV7K7  |O6n.degepanbHbll 3aiim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU25081RMFS9  [RUOOOAQJTKZ1 061.pesepanbHblii 3aim 7% 8% 9% 7% 8% 9%| 1 000 000| 5000 000
SU26204RMFS6  [RUOOOAQJRCI6 061.pesepanbHbli 3aim 7% 8% 9% 7% 8% 9%| 1 000 000| 5 000 000
SU46021RMFSO  [RUOOOAQJP2S9 061.pesepanbHblii amopT.3aiim 7% 8% 9% 7% 8% 9%| 1 000 000| 5000 000
SU46014RMFS5 [RU0002868076 |06a.denepanbHbiii amopT.3aiim 7% 8% 9% 7% 8% 9%]| 2 000 000| 10 000 000
SU48001RMFSO  |RUOOOAODGJ32 |O6a.deaepanbHbiit amopT.3anm 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU46005RMFS3  [RU0002867631 |06n.denepanbHblii amopT.3aiim 11% 12% 13% 11% 12% 13%| 1 000 000| 5 000 000
SU26208RMFS7  [RUOOOAQJSAMS5  |O6n.denepanbHbll 3aiim 7% 8% 9% 7% 8% 9%| 1 000 000| 5 000 000
SU46019RMFS4  |RUOOOAOQJNHJ4 06n.besepanbHbIt amopT.3anim 7% 8% 9% 7% 8% 9%| 1000 000| 5 000000
SU26216RMFSO  [RUOOOAQJU9V1 |O6n.dbepepanbHbli 3aiim 7% 8% 9% 7% 8% 9%| 1 000 000| 5000 000
SU26210RMFS3  [RUOOOAQOJTGS9  |O6a.depepanbHblit 3aiim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU29011RMFS2 [RUOOOAQJV7J9 0651.penepanbHbii 3aim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU26214RMFS5 |[RUOOOAQJTYAS 061.pesepanbHblii 3aim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU26205RMFS3  [RUOOOAOQJREQ7  |O6a.depepanbHblit 3aiim 9% 10% 11% 9% 10% 11%| 1 000 000| 5 000 000
SU26217RMFS8 [RUOOOAQJVW30 |O6n.beaepanbHblit 3aiim 10% 11% 12% 10% 11% 12%| 1 000 000| 5 000 000
SU46018RMFS6 [RUOOOAODOG29 |06n.denepanbHblii amopT.3aiim 9% 10% 11% 9% 10% 11%| 1 000 000| 5 000 000
SU26209RMFS5  [RUOOOAQJSMA2  |O6n.dbenepanbHblii 3aiim 9% 10% 11% 9% 10% 11%| 1 000 000| 5 000 000




MwuHumanbHble
OorpaHuuYuTeNbHbIE YPOBHU
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MwuHuMmanbHbie
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CTaBOK pbIHOYHOTO pUCKa, %
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Toprosbliii Kopa, ISIN HaumeHoBaHue elcTBylowmne c 11.05.2016
1-i 2-i 3-i 1- 2-i 3-i
YPOBEHb, | ypoBeHb, | ypoBeHbD, | ypoBeHb, | ypOBeHb, | ypoBeHb, |1 ypoBeHb |2 ypoBeHb
S_ 1 min|S_2 min|[S_3_min|[S_ 1 _min|S_2_min | S_3_min
SU26211RMFS1  |RUOOOAOJTIL3 061.pesepanbHblii 3aim 10% 11% 12% 10% 11% 12%| 1 000 000| 5 000 000
SU46022RMFS8  [RUOOOAQJPLHS 0651.pesepanbHblii amopT.3aim 10% 11% 12% 10% 11% 12%| 1 000 000| 5 000 000
SU26215RMFS2  |[RUOODOAQJU4L3 061.pesepanbHblii 3aim 10% 11% 12% 10% 11% 12%| 1 000 000| 5 000 000
SU29006RMFS2  [RUOOOAQJVAL2 0651.pesepanbHblii 3aim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU46011RMFS1 [RU0002867854 |06n.denepanbHbiii amopT.3aiim 40% 60% 100% 40% 60% 100% 1000 19 000
SU46023RMFS6  [RUOOOAQJRTL6 061.pesepanbHblii amopT.3aiim 40% 41% 42% 40% 41% 42%| 1000 000| 5 000000
SU26207RMFS9  [RUOOOAQJS3W6  |O6a.dbeaepanbHblit 3aiim 12% 13% 14% 12% 13% 14%| 1 000 000| 5000 000
SU29007RMFSO  [RUOOOAQJVAMO |O6n.dbeaepanbHbli 3aiim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU26212RMFS9  [RUOOOAQJTK38 061.pesepanbHblii 3aim 13% 14% 15% 13% 14% 15%| 1 000 000| 5 000 000
SU46012RMFS9  [RU0002868001 |061.dbenepanbHbiii amopT.3aiim 40% 60% 100% 40% 60% 100% 1000 11 000
SU29008RMFS8 [RUOOOAQJV4AP3  |O6n.dbeaepanbHbli 3aiim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU26218RMFS6 [RUOOOAQJVWA8 |06n.denepanbHbll 3aiim 17% 18% 19% 17% 18% 19%| 1 000 000| 5 000 000
SU29009RMFS6  [RUOOOAQJVAN8  [O65.dbeaepanbHbiit 3aim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU29010RMFS4  |[RUOO0AQJV4AQ1  [O6n.deaepanbHblil 3aim 8% 9% 10% 8% 9% 10%| 1 000 000| 5 000 000
SU46020RMFS2  [RUOOOAOGN9A7 |06n.denepanbHbiii amopT.3aiim 16% 17% 18% 16% 17% 18%| 1 000 000| 5 000 000
SU52001RMFS3  |RUOOOAOJVMH1 |O6n.dpeaepanbHbiit 3aiM C MHA.HOM 12% 13% 14% 12% 13% 14%| 1 000 000| 5 000 000
XS0564087541 XS0564087541 rOBO3 P® 49001RMFS (XS) 7% 10% 13% 7% 10% 13% 43 215
XS0767473852 XS0767473852 rOBO3 P® 12840061V (XS) 13% 16% 19% 13% 16% 19% 21 105
XS0971721963 XS0971721963 rOBO3 P® 12840069V (XS) 13% 16% 19% 13% 16% 19% 17 85
RUOOOAOJT8N3  |RUOOOAOJT8N3  |Moyta Poccum (Pryn) 06s.02 9% 12% 15% 9% 12% 15%| 100 000 500 000
RUOOOA0JQ6S9  |RUODDADJQ6SS  |Poccumitckue KA OAO 15 obn. 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOA0JQ656 |RUOODA0JQ656  |Poccuitckune KM OAO 16 obn. 8% 11% 14% 8% 11% 14%| 200000/ 1000000
RUOO0A0JQ7W9 |RUOO0A0JQ7W9 |Poccuitckune K OAO 17 obn. 15% 19% 23% 15% 19% 23%| 400000( 2000000
RUOOOA0JQ5Q5 |RUODDA0JQ5Q5  |Poccuitckue KA OAO 12 obn. 10% 13% 16% 10% 13% 16%| 400 000| 2 000 000
RUOOOA0JQ7X7  |RUOODA0JQ7X7  |Poccuitckune KM OAO 18 obn. 7% 10% 13% 7% 10% 13%| 300000/ 1500000
RUO00A0JQ7Z2  |RUO00A0JQ7Z2  |Poccuitckune KM OAO 19 obn. 15% 20% 24% 15% 20% 24%| 200000( 1000000
RUOOOAOJQRDYS |RUOOOAOJQRDY  |Poccuitckue K OAO 23 obn. 15% 19% 23% 15% 19% 23%| 200000( 1000000
RUOOOAQJVW71 |RUOODAOJVW71 |Poccuitckune XK OAO B0-02 18% 23% 28% 18% 23% 28%| 300000( 1500000
RUOOOAQJTU85  |RUOOOAOJTU8S  |Poccuitckune K OAO 28 obn. 18% 23% 27% 18% 23% 27%| 400 000( 2000000
RUOOOAOJUAH8 |RUOOOAOJUAH8  |Poccuitckue K OAO 30 obn. 8% 11% 14% 8% 11% 14%| 300 000| 1500000
XS0919581982 XS0919581982 RZD Capital PLC 3.3744 20/05/2 19% 24% 29% 19% 24% 29% 2 400 7 200
XS1041815116 XS1041815116 RZD Capital PLC 4.6 06/03/23 23% 28% 33% 23% 28% 33% 2 400 7 200
XS0609017917 XS0609017917 RZD Capital PLC 7.487 25/0 29% 34% 39% 29% 34% 39% 2 000 12 000
XS0764253455 XS0764253455 RZD Capital PLC 8.3 02/04/ 16% 21% 25% 16% 21% 25% 3000 14 000
XS0764220017 XS0764220017 RZD CAPITAL PLC5.7 05/04/ 21% 26% 31% 21% 26% 31% 4 600 23 000
XS1043520144 XS$1043520144 SB CAPITAL S.A. 3.08 07/03/19 13% 16% 19% 13% 16% 19% 2 400 7 200
XS51082459568 XS51082459568 SB CAPITAL SA 3.3524 15/11/19 15% 20% 25% 15% 20% 25% 1200 3600
XS1043519567 XS1043519567 SB CAPITAL S.A. 4.15 06/03/19 13% 16% 19% 13% 16% 19% 1400 4200
XS0799357354 XS0799357354 SB CAPITAL S.A. 5.18 28/06/19 15% 20% 24% 15% 20% 24% 4200 21000
XS0638572973 XS0638572973 SB CAPITAL S.A. 5.717 16/06/21 20% 25% 30% 20% 25% 30% 5000 25 000
XS0743596040 XS0743596040 SB CAPITAL S.A. 6.125 07/02/22 20% 25% 30% 20% 25% 30% 4200 21 000
XS0899969702 XS0899969702 STEEL CAPITAL SA 4.45 19/03/18 12% 16% 20% 12% 16% 20% 3300 16 500
XS0841671000 XS0841671000 STEEL CAPITAL 22% 26% 30% 22% 26% 30% 2 400 12 000
XS0783242877 XS0783242877 Sistema International Funding 14% 17% 20% 14% 17% 20% 2 000 10 000
XS0381439305 XS0381439305 TRANSCAP/TRANSNEFT INC 8.70 07 12% 17% 21% 12% 17% 21% 3200 16 000
RUOOOAQJRSKO RUOOOAOJRSKO OHnKpeanT Bank AO 01-UMN 8% 11% 14% 8% 11% 14% 50 000 200 000
RUOOOAOJUAJ4 RUOOOAOJUAJ4 OHnKpeanT BaHk AO 60O-10 10% 13% 16% 10% 13% 16%| 200000/ 1000000
RUOOOAQJUMJ9  |RUOODAOJUMIS  |HOHMKpeauT Bank AO BO-21 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
XS0922883318 XS0922883318 Uralkali Finance Limited 3.723 12% 16% 20% 12% 16% 20% 4000 19 000
RUOOOA0JS389 RUOOOA0JS389 B3B6-nu3uHr OAO 06. 06 13% 17% 21% 13% 17% 21%| 100000 500 000
RUOOOAQDJTQS3  |RUODOA0JTQS3  |B3B-nmnsmHr OAO 06. 10 14% 19% 23% 14% 19% 23%| 100 000 500 000
RUOOOAOJTQUY |RUOOOA0JTQUY  |B3B-amnsuHr OAO 06. 11 14% 19% 23% 14% 19% 23%| 100000 500 000
RUOOOAQJU9S7  |RUODDAO0JU9S7  |BIB-nmn3smHr OAO 06. 12 16% 21% 26% 16% 21% 26%| 100 000 500 000
RUOOOAQJU9T5  |RUOOOAOJUI9TS  |BIB-nmsuur OAO 06. 13 16% 21% 26% 16% 21% 26%| 100000 500 000
RUOOOAQJREWS5  |RUOOOAOJREWS  |B3B-amnsuHr OAO 06. 03 13% 17% 21% 13% 17% 21%| 100000 500 000
RUOOOAQJREX3 RUOOOAOJREX3 B3B6-nu3uHr OAO 06. 04 13% 17% 21% 13% 17% 21%| 100 000 500 000
RUOOOAQJREZ8 RUOOOAOJREZ8 B3B6-nn3uHr OAO 06. 05 13% 17% 21% 13% 17% 21%| 100000 500 000
RUOOOAQJRUY7  |RUOOOAOJRUY7  |B3B-amnsuur OAO 06. 08 13% 17% 21% 13% 17% 21%| 100 000 500 000
RUOOOAQJRV52  |RUOOOAOJRV52  |BIB-amnsuur OAO 06. 09 13% 17% 21% 13% 17% 21%| 100000 500 000
RUOOOAQJVBDO  |RUOOOAO0JVBDO  |B3B-nmnsuur OAO 60-04 13% 17% 21% 13% 17% 21%| 100000 500 000
RUOOOAQJVBG3  |RUOOOAO0JVBG3  |B3B-nmnsuHr OAO 60-05 13% 17% 21% 13% 17% 21%| 100000 500 000
RUOOOAQJVOD8  |RUOODAO0JVID8  |BIB-nmnsuur OAO 60-06 13% 17% 21% 13% 17% 21%| 100 000 500 000
RUOOOAQJVOH9  |RUOOOAOJVIHY  |B3B-nmnsuur OAO 60-07 13% 17% 21% 13% 17% 21%| 100000 500 000
RUOOOAQJT7N5  |RUOOOAOQJT7NS  |B3B-/Insunr USD-05 12% 15% 18% 12% 15% 18% 1250 6 250




MwuHumanbHble
OorpaHuuYuTeNbHbIE YPOBHU
CTaBOK PbIHOYHOrO PUCKa, %

MwuHuMmanbHbie
OorpaHuuYmuTeNIbHbIE YPOBHU
CTaBOK pbIHOYHOTO pUCKa, %

Numur

KOHL,EHTPpaLuuum, wr.

Toprosbliii Kopa, ISIN HaumeHoBaHue elcTBylowmne c 11.05.2016
1-i 2-i 3-i 1- 2-i 3-i
YPOBEHb, | ypoBeHb, | ypoBeHbD, | ypoBeHb, | ypOBeHb, | ypoBeHb, |1 ypoBeHb |2 ypoBeHb
S_ 1 min|S_2 min|[S_3_min|[S_ 1 _min|S_2_min | S_3_min
RUOOOAQJT7PO RUOOOAO0JT7PO B3B-/InsnHr USD-06 12% 15% 18% 12% 15% 18% 1250 6 250
RUOOOAQJTYD9  |RUOOOAOJTYDS B3b6-/InsnHr USD-07 15% 18% 21% 15% 18% 21% 1250 6 250
RUOOOAQJTYE7 RUOOOAOQJTYE7 B36-/lnsuHr USD-08 15% 18% 21% 15% 18% 21% 1250 6 250
RUOOOAQJTYF4 RUOOOAOQJTYF4 B3B6-/InsnHr USD-09 15% 18% 21% 15% 18% 21% 1250 6 250
RUOOOAQJTYG2  |RUOOOAOJTYG2  |B3B-/Insunur USD-10 15% 18% 21% 15% 18% 21% 1250 6 250
RUOOOAQJUFE4  |RUOOOAOJUFE4  |B3B-/lnsunur USD-11 19% 23% 27% 19% 23% 27% 1250 6 250
RUOOOAQJUFF1 RUOOOAOJUFF1 B3B6-/In3uHr USD-12 19% 23% 27% 19% 23% 27% 1250 6 250
RUOOOAQJUFGY  |RUOOOAOJUFGY9  |B3B-/Insunur USD-13 19% 23% 27% 19% 23% 27% 1250 6 250
RUOOOAQJUFH7  |RUOOOAOJUFH7  |B3B-/lnsunr USD-14 19% 23% 27% 19% 23% 27% 1250 6 250
XS0587031096 XS0587031096 VIP FINANCE REGS 7.748 02/02/2 18% 23% 28% 18% 23% 28% 1400 4200
XS0889402029 XS0889402029 VimpelCom Holdings 9.0 13/02/1 13% 16% 19% 13% 16% 19%| 100 000 300 000
XS0643183220 XS0643183220 VimpelCom Holdings 7.5043 01/0 20% 24% 28% 20% 24% 28% 4000 20 000
XS0889401724 XS0889401724 VimpelCom Holdings B.V. 5.95 1 22% 27% 32% 22% 27% 32% 3 800 20 000
RUOOOAQJS5E9 RUOOOAOJS5E9 Bbimnen-KommyHukaumm NMAO 061.01 10% 13% 16% 10% 13% 16%| 200000| 1000000
RUOOOAOQJS5F6 RUOOOAOJS5F6 Bbimnen-KommyHukaumm NMAO 061.04 10% 13% 16% 10% 13% 16%| 400 000| 2000 000
RUOOOAQJS5M2  |RUOD0AO0JS5M2  |Bbimnen-KommyHukaumm NAO 061.02 10% 13% 16% 10% 13% 16%| 200 000| 1000 000
RUOOOAQJUOX6  |RUOOOAOJUOX6  |BHewskoHombaHk 6O-01 7% 10% 13% 7% 10% 13%| 400000| 2 000 000
RUOOOAQJVOD7  |RUOOOAO0JVOD7  |BHewskoHombaHK 6O-02 9% 12% 15% 9% 12% 15%| 200 000| 1000000
RUOOOAQJU6KO  |RUOODAOJUEKO  |BHewskoHombaHk 6O-14 16% 20% 24% 16% 20% 24%| 200 000( 1000000
RUOOOAQJUD83 |RUOOOAOJUD83  |BHewskoHombaHk 6O-04 16% 21% 25% 16% 21% 25%| 400 000( 2000000
RUOOOAQJR3GO  |RUOOOAOJR3GO  |BHewakoHombaHk 06. cep. 08 9% 12% 15% 9% 12% 15%| 200 000| 1000000
RUOOOAOJR3H8  |RUOOOAOJR3H8  |BHeliskoHombaHK 06. cep. 06 14% 18% 22% 14% 18% 22%| 200000( 1000000
RUOOOAQJRCX7  |RUOOOAOJRCX7  |BHewwskoHombaHk 06. cep. 09 7% 10% 13% 7% 10% 13%| 400000| 2 000 000
RUOOOAQJRTN2  |RUOOOAOJRTN2  |BHewakoHombaHK 06. cep. 10 9% 12% 15% 9% 12% 15%| 200 000| 1000 000
RUOO0AQJS4Z7 RUOO0A0JS4Z7 BHelwsKkoHoMbaHK 06. cep. 21 7% 10% 13% 7% 10% 13%| 400 000| 2 000 000
RUOOOA0JT403 RUOO0A0JT403 BHelwsKoHoMbaHK 06. cep. 18 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUOOOAQ0JT6B2 RUOOOA0JT6B2 BHelwsKoHOMbaHK 06. cep. 19 9% 12% 15% 9% 12% 15%| 400 000| 2 000 000
XS0893212398 XS0893212398 Veb Finance plc 4.032 21/02/23 22% 27% 32% 22% 27% 32% 4100 20500
XS0993162170 XS0993162170 Veb Finance plc 4.224 21/11/18 14% 18% 22% 14% 18% 22% 4000 20 000
XS0524610812 XS0524610812 VEB FINANCE LIMITED 6.902 09/0 17% 21% 25% 17% 21% 25% 4 500 22 500
XS0800817073 XS0800817073 Veb Finance plc 6.025 05/07/22 21% 26% 31% 21% 26% 31% 5000 24000
XS0993162683 XS0993162683 Veb Finance plc 5.942 21/11/23 23% 28% 33% 23% 28% 33% 4900 24 500
XS0559915961 XS0559915961 VEB FINANCE LIMITED 6.8 22/11/ 24% 29% 34% 24% 29% 34% 4 600 23 000
RUOOOAQJUPP9  |RUOOOAOJUPPY9  |donbkesareH baHk PYC 06. 07 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAQJUWM?2 |RUOOOAOJUWM?2 [donbkcBareH baHk PYC 06. 08 8% 11% 14% 8% 11% 14%| 100 000 500 000
RUOOOAOJUWR1 |RUOOOAOJUWR1 |®onbKkceareH baHk PYC 06. 09 8% 11% 14% 8% 11% 14%| 100 000 500 000
XS0365923977 XS0365923977 VTB CAPITAL SA 6.87500 29/05/1 12% 16% 20% 12% 16% 20% 4000 19 000
XS0548633659 XS0548633659 VTB CAPITAL S.A. 6.551 13/10/2 18% 22% 26% 18% 22% 26% 4400 22 000
RUOOOAOJNGU3 |RUOOOAOJNGU3  |BaHk BT6 (MAO) 061.06 7% 10% 13% 7% 10% 13%| 200000/ 1000000
RUOOOAOJUQE1  |RUOOOAOJUQEL |BaHk BTG (MAO) 60-26 8% 11% 14% 8% 11% 14%| 400 000| 2 000 000
RUO00AQJU773  |RUO00A0JU773  |BaHk BTE (MAO) 60-43 7% 10% 13% 7% 10% 13%| 400000 2 000 000
RUOOOAOJV3Q3  |RUOODDAOJV3Q3  |BaHk BTG (MAO) 60-30 7% 10% 13% 7% 10% 13%| 400 000| 2 000 000




