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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010

Bloomberg: USIB <Go>

WHTepHeT: www.uralsibcap.com |
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CTPATEIrNA

BHeWHVH PbIHOK

PbIHOK HeBMXXUMOCTU U OTYETHOCTb GAHKOB. B HACTOSALLMI MOMEHT BHVYMaHME MHBECTOPOB COCPEAOTOHEHO He TONbKO Ha
3IKOHOMUWYECKOW CTaTUCTUKE, HO W Ha OTHETHOCTM KomnaHwn |V kBapTan, koTopas Hadana nybnukosaTbcs B CLUA. U3
NyOMKYeMON CerofHs 3KOHOMUYECKOW CTAaTUCTUKW HanbOoMbLUMN MHTepeC MpefcTaBNsioT AaHHble O PbIHKE HEeABUXUMOCTU
CLLIA, cocTosiHMe KOTOpOro noka ocTaeTcs HeBaxHbiM. CeropHa 6yayT obHapogoBaHbl AaHHble O 3akfiafke HOBbIX AOMOB B
nekabpe. CormacHoO KOHcCeHcyc-mporHo3y Bloomberg, 3a mecsau mHaMKaTop cHuM3Mncs Ha 0,9%. B KoprnopaTMBHOM cekTope
cerofHs NpencTaBnsioT GUHaAHCOBbIE pe3ynbTaThl Takme rmraHThl, kak Goldman Sachs 1 Wells Fargo. B4epa pesynbtathl Citigroup
HeCKONbKO paso4apoBaiv MHBECTOPOB, HO 3TO HE MOMELano PoOCTy WHAOEKCOB Moyt Ha 1%. OnTMMWM3M UHBECTOPOB
NOAAEPXMBAIOT 1 HOBOCTU M3 EBpONLI, rae MUHUCTPLI PrHaHcoB EC paccmaTpuriBatoT AOMONHUTENbHbIE MePb! MO MOBbILWEHNIO
3(PPEKTUBHOCTM aHTUKPU3MCHBIX MexaHM3MOB. EBponenckas BanioTa 3aBepLumna BYEPALLUHIOIO CECCUIO YBEPEHHBIM POCTOM, U
CErofiHsl MONoXuTENbHas AMHAMMKA COXPAHSETCH: eBPO BMIOTHYIO npmbnusunca K otmetke 1,35 gonn./espo. o Hawum
OXWMOAHUAM, B CPeIHECPOYHOM NepCrekTVBe eBpOnenckas BaoTa NPOAOIXIT pocT, 4To ByaeT TonkaTb BBEPX LEHbI Ha Cbipbe.
[loXxogHOCTU OecaTMneTHUX KasHadenckmx obnuraumin CLLIA BYepa yBEpPEeHHO poCiv 1 MOAHANUCH NoYTh Ha 8 O.Mm. fo 3,38%.
CeropHa OPC nnaHMpyeT NpoBECTU O4epenHON BbIKYM C PbIHKA TPEX-YETbIPEXNETHUX rOCODAMraLmMiA 1 NOTPATUTL Ha 3TO 6-8
MnpZ4 gonn. Kpome Toro, CoOCTOMTCS ayKLUMOH MO Pa3MeLLEHNIO YeTbIpeXHEEbHbIX HOT Ha CyMMy 25 MIpA Jons.

EBpoGoHAbI — 6e3 TpeHpa. Buepa cnpes MHAMKATMBHOIO CyBEPEHHOTO Bbinycka Russia’30 k 10UST octancs 6e3 nameHeHWn Ha
oTMeTke 136 ©0.M., a ueHa Russia’30 cHm3mnack Ha 19 6.n. 0o 116% OT HOMWHanNa, Apyrve CyBEpeHHble BbIMYCKMU TakxXe
Heckonbko nofellesenu. VcknodeHnem ctan Russia’28, KoTopow BblpoC B UeHe Ha 25 6.n. no 174,4% oT HomuHana. B
KOpNopaTVBHOM CErMeHTe He CNOXMOCh eAMHON AMHAMUKK. Ha KprBOW Ma3npoma nofib30Banuch CNPOCOM KOPOTKMe Dymaru,
TOrfa Kak ASIMHHbIN KOHEL, OCTaBancs BO BMacT NpomdaBLoB. EBpoGoHObI JNIYKOWIa cHM3MNUCh B LeHe B cpenHeM Ha 40 6.n.
Cpenn Bymar hrHaHCOBOro cekTopa Hemnnoxo Beirnaaeny espoboHabl PCXB, bymarn CoepbaHka 3akpbInnch npakTndeckn 6es
N3MeHeHN, a eBpoOoHAbl BTB M3MeHUNUCh B LieHe pa3HOHanpaBfieHHo. A3MaTckie MoKy CerogHs yTPOM AeMOHCTPUPYIOT
NONOXUTENbHYIO AVHAMUKY, Kak W (dbloYepcbl Ha aMepurkaHckme OHAO0BblE MHAEKChI. Mbl OXunaaem, 4Tto Topru B Poccum
OTKPOIOTCS POCTOM, 1 ByayT nofnep>KaHbl POCTOM LieH Ha HedTb, KOTOpas CErofHs yTpOM Nnogopoxana npumMepHo Ha 0,4 %.

Onbra CTrepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

Xpem aykumoHa no O®d3. CerogHs MWHGUH NpoBedeT MepBbIA B HbIHELWHEM FOAYy ayKUMOH Mo pasmelleHnio OD3,
NpednoxmB MHBECTOpam HoBble Oymar OP3 25076 c¢ norawervem 13 mapta 2013 r. Ha 30 mnpg py6. Mo Bbinycky
NpeaycMOTPEHO LWeCTb KYNMOHOB; CTaBka KyNnoHa Ha BeCb CPOK oDpalleHns ycTaHoBNeHa Ha ypoBHe 7,10% rogosbix. diopaums
HOBOTO BbIMycka cocTaBnseT 2,88 rofa, Ha KpmBow poxoaHocten OP3 HoBas Oymara Oyaet Haxoamtbcs Mexay OP3 26202
(oopaumsa 3,04 ropga, YTM 7,08%) n OD3 25068 (awopaumns 2,76 roga, YTM 7,01%). Takum obpa3om, CrnpaBednuBbIq
ypoBeHb foxogHoctn OP3 25076 paseH 7,04%. Buyepa MuHdUH onybnmkoBan opueHTMpPbl N0 HOBOMY BbIMycKy: AMana3oH
LOXofgHOCTM cocTasnsaeT 7—7,1%. Ecnn pa3meLleHve NponaeTt no BEpPXHEN rpaHunLe 3asBeHHOrO AMana3oHa, TO MHBECTOpaM,
BO3MOXHO, OyaeT npeafioxeHa npemMus B pa3mepe He 6onee 6 6.1. B cBA3M € M30bITKOM CBODOAHON NMMKBUOHOCTU Ha PbIHKE Mbl
0XMaeM BbICOKOrO Crpoca Ha HoBble OM3. 3To NpeanonoxXeHme NoATBEPXKAAETCS U 0ObEMOM TOProB, KOTOPLIA BYEpa BbIPOC
00 6,8 MnpA pyd., 4TO BbllWe CpeaHeAHEBHOMO 3HAYEHNS 3a NOCNeAHNE HECKONbKO AHEN.

3amnpep LB npoTuB NoBbilleHMsA CTaBOK B sHBape. Byepa nepsbin 3amnpen LB MeHHagnin MenvkbsH BbiCKa3ancs NpoTms
YKeCTo4eHNs AeHeXHO-KpeanTHoM nonutnkn LIb B siHBape, TO eCTb 3a COXpaHeHWe CTaBKn pednHAHCMPOBAHMA Ha TekyLleMm
ypoBHe 7,75%. B koHue npownoro roga Lb nogan pbiHKamM MepBbl CUMHAN O FOTOBHOCTM BHECTU M3MEHEHUS B AEHEXHO-
KPEAUTHYIO MONUTUKY B CBA3M C PA3rOHOM WHQMALMM, NMOBLICMB CTaBKW Mo AenosutaM Ha 25 6.n. Mo Halemy nporHosy, B |
kBapTane 2011 r. baHk Poccum NOBbICUT CTaBKY pedrHaHCMPOBaHMs Ha 25 6.1. 1o 8% B pamkax bopbObl C MHPNALMEN, OfHAKO
TPYOHO CKa3aTb, B KakOM MMEHHO Mecsle OyaeT npefnpuHSTO MOBbIWEHWe CTaBkW. LaHHble Pocctata no MHGnsummM noka
HeyTelWMUTEeNbHbI: POCT MHAOeKCa noTpedbutenbckmx LeH ¢ 1 no 11 aHBapsa coctaBun 0,8% npotme 0,7% 3a TOT XXe nepuop
npoLunoro roga. Mbl 0XiKAaeM, 4YTo 3a AHBapb MHDNALMA BbipacTeT Ha 1,9% mno cpaBHeHMIO C Aekabpem, B theBpane 1 mMapTe
poct WML, 3amennntca 0o 1,3% v 0,8% 3a MecsL, COOTBETCTBEHHO.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbI PbIHOK

JInkBngHoCTH pacreT

JINKBMOHOCTb NPOAOIIKAET PACTU, YTO YAEPKMBAET MNPOLEHTHbIE CTaBKM
no MBK Ha HW3KOoM ypoBHe. Buepa octatku Ha KopcyeTax KpeLUTHbIX
ydpexaeHnin B Lb gocturnmn 690,3 mnpg py0., yBenM4mMBLIMCE 3a AeHb
Ha 47,7 mnpa pyb., Toraa Kak 4eno3utsl CHU3UIUCL Ha 43 mnppa, pyo.
no 985,8 wmnpa  pyb. WMHovkatveHas  ctaBka  MosPrime
Mo OLHOAHEBHbIM KpeduTaM yrana Ha 4 6.n. go 2,84%. CerofHs Mbi
TaKXe OXWMOAeM pocTa NMKBUOHOCTM, OLHAKO 3aBTpa BO3MOXEH
HEKOTOPbI OTTOK fAeHer 13 6aHKOBCKOM CUCTEMbI B pe3yfibTaTe Bbinnat
HAOC.

MO3UTUBHOE BNUSIHME Ha Pybb OKa3bIBAIOT BbICOKME LieHbl HAa HedTb 1
ykpenneHne eBpo, 6narogaps KOTOpoMy KypC gonnapa kK py6nio
nagaet. Tak, B4epa Ha MMBE ero cHmxXeHmne coctaBuno 8 koneek 40
29,9 py6./ponn. C gpyron CTOPOHbI, €BPO YKPEMMSETCH: ero Kypc K
Jonnapy [[OCTUr  [ABYXMeCAYHOro MakcMMmyma u coctasun 1,33
nonn./eBpo. Kypc eBpo K pybnio Bbipoc Ha 19 koreek po 40,04
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py6./eBpo. CToMMOoCTb GMBaNOTHOM KOP3WHBI yBENMYMMach Ha 5 koneek go 34,46 pyo.

CerofHs UeHbl Ha Heq)Tb npoAoKaloT NOBbILWATLCA, a CbOH,ELOBbIe PbIHKW MOJTHbI ONTVMM3Ma, NMO3TOMY Mbl OXXMNAOaAeEM YKpeneHnsa

pyons no 29,8 py6./monn.

Kypc py6./nonn.
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JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

Espa3 (B/B2/B+)

Hennoxue onepaunoHHble Nnoka3atenu no nutoram IV ksaptana n 2010r.

B IV kBapTane nokasatenu cTanenuTeriHOro cerMeHTa 3aMeTHO YNy4lUiuUCb B COOTBETCTBMU C oOLLeoTpaciieBbiM
TpeHaoM. Buyepa EBpa3 onybnvkoBan BecbMa JOCTOMHbIE, Ha Halll B3N, onepalyoHHble pe3ynbTathl 3a IV kBaptan n 2010 . B
uenom. Mo ntoram oT4eTHOro NePMOLa KOMMNAHMA yBENNYMNA BbIMYCK CTanmM Ha 7,2 % OTHOCUTENbHO NpedblayLlero KBapTana —
010 4,15 MJIH T., Y4TO NPaKTUYeCckM COOTBETCTBYET 3HayYeHMo yaadHoro |l keapTana (4,28 MnH T). Mpon3BoACTBO NpokKaTa Takxke
yBenmumMnock 0o 3,73 mnH T. (+7,4% KkBapTan K KBapTasny), npv 3TOM Camble BbICOKME TeMMbl PoCTa Oblv JOCTUMHYTHI B
cerMeHTe nonygabpukatoB (+15,5%), a Takxe TpybHoM (+10%), B TO BpeMsi Kak Hamborbluee CHUXeHWe Habnodanocs B
CermMeHTe Mnockoro npokata, BbiNyck KOTOPOro cokpatnncs Ha 7,4% no cpaBHeHuto ¢ IIl kBapTanoM. Taknum obpasom, cnenyet
OTMETUTb BOCCTaHOBflEHWE OObeMa MNPOM3BOACTBA CTaAM WM OCHOBHbLIX BWAOB MeTanfonpokata B pesyfbTaTe ynyylleHus
PbIHOYHOWM KOHBIOHKTYPbI, @ Takxe 3aBeplueHnst NNaHoBbIx pemMoHToB (EBpa3 npoBoAmn paboTsl N0 MOAEPHU3aLMU AOMEHHOM
Meyn 1 KoHBepTepa Ha POCCUMCKMX 3aBofax). Kpome Toro, B cepeamHe Hos0ps Obinv 3amnyLueHbl CTanenTeriHble MOLLYHOCTU
Yewickoro npeanpusatis rpynnel, EVRAZ Vitkovice Steel, npoctamBaBlume ¢ Mions mM3-3a cnopa no noBofy LeH ¢ NoCTaBLMKOM
yyryHa. B uenom no ntoram 2010 r. EBpa3s yBenuymni npousBOACTBO CTanu Ha 6,6% no cpaBHeHuto ¢ 2009 1. — 0o 16,3 MAH T,
BbINYCK MpokaTa Npwu 3TOM yBenuymncs Ha 2,7% po 14,7 MnH T. BakHO OTMETUTb, Y4TO POCCUNCKME MPEeanpuaTLS rpynnbl
paboTanu ¢ nonHowm 3arpyskon. B CLLIA Takke OTMEYEHO yBeIMYEHME MPOU3BOACTBA, B OCHOBHOM 3a CYET BbICOKOrO Crpoca Ha
TPyOHYIO NPOAYKLMIO B CBA3M C Pa3BUTMEM A0ObIYN CNAHLLEBOro rasa.

B yronbHom cermeHTe Tak)ke oTMe4YeH pocT Npou3BoAcTBa. B IV kBapTane EBpa3s yBenuymn gobbivy KOKCYIOLLErocs yrns Ha
36,7% % KkBapTan K KBapTally, BOCCTaHOBMB 0OBbEM NMPOM3BOACTBA [0 YPOBHS | kBapTana. OfHaKo 13-3a MPUOCTaHOBOK paboTbl
POCCUMCKMX YrofbHBIX LIAXT B CBS3W C NpoBefdeHVeM NpoBepok no HesonacHocTk Tpyaa Bo lI-Ill kBapTanax no mtoram roga
EBpas CHM3MN NpOM3BOACTBO KOKCytoLerocs yrnsa Ha 27% o 7,5 MAH T.

BocTtaHoBneHne ob6bemoB B IV kBapTane

OnepaunoHHble pe3ynbTaTel EBpasa 3a IV kBapTan
0Gbem npon3BoAcTBa, ThiC. T 1kB.10 Il kB.10 lks.10  IVkB.10 M. 32 kB., % 2009 2010 Wam.3aks., %

CranbHoil cerMeHT

Yyryn 2991 3093 2944 2889 (1,9 11256 11918 59
Cranb 3997 4282 3868 4145 7.2 15284 16 291 6,6
Mpokat 3562 3736 3469 3721 74 14 275 14 665 27
[opHoAOObLIBaKOWMIA CErMEHT

JKenesHopyaHbIit KOHLEHTpaT 1421 1471 1458 1472 1,0 5648 5822 31
Arnomepat 1007 1114 937 940 0,3 4077 3999 (1,9
OkaTblilm 1323 1369 1424 1499 53 5515 5616 1,8
Kokeytowumitcs: yronb 2211 1444 1628 2226 36,7 10 300 7509 (27,1)
OHepreTyeckuit yronb 1300 1051 961 518 (46,1) 4146 3830 (7,6)
KoHLeHTpaT Kkokc. yrns 1711 1435 1524 1808 18,6 6914 6768 (21)
KoHueHTpaT aHepreTuy. yrns 332 458 514 197 (61,7) 1043 1503 44,1

UcTouHmkm: EBpa3s

OXupaem ynydleHUus KpeauTHbIX meTpuk EBpasa no ntoram 2010 r. KomnaHua coobuymna, 4to B |V kBapTane LeHbl Ha
OCHOBHYIO NMPOAYKLMIO HE TONBbKO He CHMXAaNWUCh, HO Ha HEKOTOpble BUAbI MPOOYKUMN Aaxe POC/Iv, YTO NMO3BONMIIO KOMMaHUK,
no npeaBapuTenbHonM oleHke, nony4nts EBITDA Ha ypoBHe 610 MnH gonn. Takum obpa3som EBITDA Bo Il nonyroanm coctaBmuna
1,22 MNH Jonn., NpeBbICVB NokKasaTesb | nonyrogua (1,15 MIIP4, gonn.). B uenom 3a 2010 r. EBITDA EBpasa MoxeT cocTaBuTb
2,37 MAap4 AOAN., 4TO NPU BENMYMHE YACTOro AoAra 7,2 MAPL AOSM. COOTBETCTBYeT OTHOLWeHmio Yuctein gonr/EBITDA Ha
ypoBHe 3. Mbl xoTenu Obl Takke 00paTUTb BHYMaHMe MHBECTOPOB Ha Yy4ylleHWe IMKBULHOM No3nLUMK KoMMaHuu: B IV kBapTane
EBpa3 npuBnek NATUNETHUM CUHOULMPOBAHHbBIN KpeauT B pa3mepe 1,9 Mnpa gonn. ans pedurHaHCMpoBaHus bonee KOPOTKOro
KpeamTta, a Takxke pasmectun pybnesble obnuraumm B obbeme 15 Mapg [onn., Tak 4YTO pUCK  pedUHaHCUMPOBaHUSA
KpaTKOCPOUHbIX 00A3aTeNbCTB KOMMaHMM 3aMeTHO cHM3Uncs (Ha KoHel, Il kBapTana KpaTKoCpoyHbI fonr EBpasa coctaBnsn
17,5% COBOKYMNHOrO AONrOBOro nNoptdens npu gosre B pasmepe 7,85 mnpa 4onn).

PyGHEBbIe 06n|/|rau,vw| EBpa3a OCTaloTCs NpuBNeKaTesibHbiIMU, KOTUPOBKW, Ha Hall B3rnga, Heé y4nTbiBaloT MNOBbILLEHUA
KpeanTHOro Kka4vyecrBa. Mbl No-npeXHemMy cHnMTaemMm o6n|/|rau,|/|1/| EBpa3a OOHNMU M3 CaMbIX NMPUBNEKaTeSIbHbIX Cpean py6ﬂeBb|X
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BbIMYCKOB MEeTannypruyeckmx KomnaHwwm. Bbimyckn Toprytotcd B AmanasoHe 8,5-9,7%, B 3aBUCMMOCTM OT CPOYHOCTU.
Hanbonbliero BHUMaHMs, Ha Hall B3rNaA, 3aC/y>XMBAOT BKOYeHHble B crincok PEMO LB Bbinyckn CnbmeTuHeect 1 1 2 (YTW
9.5%), npeanaraowpme npemmio Kk OO3 B pasmepe 270 6.n., B To Bpems Kak cnpeq kK OD3 Oonee KOPOTKMX BbIMyCKOB
EBpasXonanHr ®uHaHc 1 mn 3 (KCTaTu, He BKIOYeHHbIX B cnucok PEMO LB) He npesbiwaeT 220 6.n. Y7o Kacaetcs BbiMyCKOB
EBpoobnuraumia, To, No HalleMy MHEHWIO, OHW OLLEHeHbI CNPaBefIMBO, TOPrysiCb CO CMPEAOM K CBoMaM Ha yposHe 400 6.n.

Mapus PagyeHko, radchenkomg@uralsib.ru

Alliance Oil Company Ltd (B+/-/B)

PocT pacxopoB HeraTuBeH ang oonuraunm

O0Obembl NPOM3BOACTBA NpoaomkaloT pactu. Buepa Alliance Oil onybnunkoana onepaumoHHble pe3ynbTaThl 3a IV kBapTan u
Becb 2010 r., a TakxXe npefAcTaBuna cBou nnaHbl Ha 2011 r. [lobbiba Hed TV B mocneaHeM KBapTane npoLnioro rofa Bblpocna Ha
5,1% rop k rogy fo 4,1 MnH 6app. 1, Takum 06pa3oM, ocTaeTcs Boille 4 MnH Gapp. yxXe BTOpor KBapTan noapad. B 1o e Bpems
no wmtoram Bcero 2010 r. obbeM HehTemoObIMM MPAKTUYECKN HE M3MEHWNCS, COCTaBMB okono 16 MnH BGapp. O6bembl
nepepaboTkm Ha Xabaposckom HI3 B 0THETHOM KBapTase Takxke NOHTU He M3MEHUNUCH FOA K rody — 5,6 MAH B6app., a no ntoram
2010 r Bblpocnu Ha 8,7% no 23,7 mMnH Gapp. CornacHo mnaHam pykoBoAacTsa, B 2011 r. KoMNaHWs NPOAOMXUT Pa3BUBaTh
HanpaeneHve HedTenobblYM N paccinTbiBaeT A00bITb 20 MIH Oapp. HedTU. YpoBeHb Xe HedTenepepaboTkym B CBA3U C
npononmkalowencs MmoaepHusaumen Xabaposckoro HM3 ocTaHeTCS Ha NPeXHEM YpPOBHE 0KOmo 23 MJH bapp.

KanutanbHble BNOXEHUS CyLLECTBEHHO yBenuyatcs. 3anfaHMpOBaHHas Ha HbIHELIHWA rof, KOMMaHWEN WHBECTULMOHHAS
nporpaMma coctaenseT nopsgka 970 MaH gonn. B cermeHT Aobbium OyaeT nHeecTMpoBaHo nopsaka 460 mMaH gonn. (oHu, B
YaCTHOCTM, MOWAYT Ha Pa3BUTME MHDPACTPYKTYPbI U, BO3MOXHO, AalbHEeNWme NoKyrnku akTMBOB), a B nepepaboTky — 510 MiH
nonn. (MomepHmsaums Xabaposckoro HM3). DT 0ObeMbl HECKOMIbKO BbILE, HeM Mbl OXWAANM: MO-BUAUMOMY, KOMMAHUS
pelwmna nepeHecTn 4acTb KanuTanbHbIX 3aTpaTt ¢ 2012 r., CTpeMscb ckopee 3aBeplUnTb MoaepHM3aumio Xabaposckoro HIM3 ¢
Y4ETOM NPeACTOALLEro MNOBbILEHWSA SKCMOPTHBIX MOLAVH Ha HeTenpoayKTbI.

Pe3knin pocT pacxopoB BHyLLIaeT 06eCnoKOeHHOCTb. B Hofbpe KoMnaHus onybnnkoBana LOBOBHO Herjoxme pesynbTaTh
[l kBapTana v 9 mecsues 2010 r., U3 KOTOPbIX BUAHO, H4TO OTHOLWEHWe aonra K EBITDA ctabunmnsmpoBanocb Ha yposHe 2,4, a
peHTabenbHocTh Mo EBITDA coctaBuna 19,8%. bonee nogpobHO 03HAKOMUTLCS C Hale OLEHKOW (MHAHCOBOrO COCTOSIHUS
KOMMaHUI MOXHO B crielmansHom o63ope (cM. http: //st.finam.ru/ipo/comments/_101124_Alliance_ 9M10%20Review.pdf).
Mo HalMM pacyeTaMm, Aaxe npu NpexHer MHBeCTNporpaMMe KOMMaHUW Npuwnocs Obl ocyliectButb B 2011 1. 3aMMCcTBOBaHMSA
Ha cyMmy okono 150 MfIH JOoAN., YTO, OAHAKO, HECYLLECTBEHHO YBEIMYMBANO AONTOBYIO HArpy3Ky. Y4UTbIBadA Xe pocT KansaTpar,
noTpebHOCTM B AOMONHUTENBHOM (DUHAHCMPOBAHMN MOTYT COCTaBUTb OT 250 MAH Ao, 3T0, HECMOTPS HA POCT BbIPYYKU U
coxpaHeHue peHTabenbHocTy no EBITDA Ha npexHeM ypoBHe, CMoCOBHO MPUBECTM K POCTy oTHoweHus Oonr/EBITDA go He
Huxe 3 no utoram 2011 r. O roTOBHOCTM KOMMaHWUW yBENUYUTb NYOANYHBIN JONT CBUAETENLCTBYET U TO, YTO CeMYac y KOMMaHUm
3apPEerucTpupoBaHO TPW BbiMycka OObIYHBIX 0OAMraumMn 1 Yetbipe OMpXeBbIX Ha obuylo cymmy 30 Mnpa py6. MpuHumas Bo
BHMMaHWe BbICOKYIO BEPOSITHOCTb YBeNMYEeHUs [ONrOBOW Harpysku, Mbl He BUOMM MNepcrekTne y pyonesbix obnuraumin HK
AnbsHc 02 1 03 n eBpoboHpos Alliance’14 1 '15. Mbl nonaraem, 4YTO BbiMycK HOBbIX [ONITOBbIX OymMar MOXET MpuBecTn K
NOBbILLEHNIO AOXOAHOCTN OBAUraLMn SMUTEHTA.

Opwui FonbaH, golbanyv@uralsib.ru

Cuneprus (-/-/B)

3HaunTenbHbIN PocT 06beMa npoaax B IV kBapTane 2010 .

Poct o6bema npopaxk y CMHeprum npeBbicua o6LLLEepPbIHOYHBINA NMoka3saTtenb. Buepa CvHeprus npeacTaBuna No3vTUBHbIE
onepaunoHHble pesynbTathl 3a IV kBaptan 2010 r. Mo nToram oT4eTHOro nepuoda KOMMaHus yBenudmna obbem npoaax B
HaTypasibHOM BblpaxkeHnn Ha 22% f[o 4,409 MnH OeKkanutpos, TakuM obpa3oMm, 3a 12 MecsueB roga npoaaxu BeIpoCiv Ha
15% 0o 11,629 MnH aekanuTpoB (34ech 1 fanee NokasaTeNn CPaBHMBAIOTCS rof K rody). Mpu 5TOM POCCUNCKIN PbIHOK BOAKM
3a 11 Mecsues 2010 r. BbIpoC NULWb Ha 3,4% (ropoBble AaHHble elle He onybnvKoBaHbl Pocctatom). OTMETUM, YTO TeMmnbl
pocTa, AeMOHCTpUpyemble CUHEprnen, yCKoOpuUnmuce No cpasHeHuio ¢ | nonyrogmem u il keaptanom 2010 r., korga obbem
npofax yBenn4mncs Ha 8% mn 16% COOTBETCTBEHHO.

quume nokKasaTtenu npopgax - B NpeMuasibHOM U nonyndapHOM cCermMeHTax. CamMble BbICOKME TeMMbI poCTa Obinn
OOCTUTHYTbI B MpeMnaJibHOM CerMeHTe: NpoAaXXn BOOKMU <<Beﬂyra>> nogckoymnm Ha 30%. Bogkum MapKKn «M$rkos», OTHOCSLL,ENCS
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K cybnpemuanbHoMy cermeHTy, Obinio npogaHo Ha 15% OGorblue, YeM rogoM paHee. [podaxy camor MonyfspHOM MapKum
«beneHbkasg» yBenuyMnnUcb Ha 75%, 4TO CylleCcTBeHHO npeBbllaeT ypoBeHb |l kBapTana, coctaBuBWwUM 52%. BnonHe
BO3MOXHO, Y4TO POCT NMpofa Obln 0T4acT 0OYCNoBNeH 35-NPOLEHTHBIM YBEeTMYeHMEM NMOCTaBOK 3a pydex.

O6Gnurauun 3acy>XMBalT BHUMaHUS. Mbl cHiMTaeM OOBbSABIIEHHbIE OMepaLMOHHbIE Pe3yNbTaThl MO3UTUBHBIMK, MOCKOJIbKY
KOMMaHWa onepeguna pbIHOK MO POCTy MoKa3aTenen W yBenuyuia B aCCOPTUMEHTE OO0 MpeMuanbHbiX Mapok, TO ecTb
npoaoyKLMK C bonee BbICOKOW 100aBNEHHON CTOMMOCTbIO. [Jo6aBMM, YTO B HULLE MPeMM1aibHbIX COPTOB BOAKW KOMMaHMs ny4lle
3alMLLEHA OT PUCKOB, CBA3AHHBIX C BO3MOXHBIM M3MEHEHNEM 3aKOHOAATeNbCTBA (y>KecToHeHMeM 3aKOHOAATENbCTBA C LeNblo
noBbllleHNs 0a30BOM LeHbl BOOKWM W, TakMM 0DpasoM, cokpalleHus ee noTpebneHuda). Yem mopoxe Boaka, TeM MeHee
YYBCTBUTENbHA ee LieHa 1 CNPOC Ha Hee K hMKCMPOBAHHOMY MOBbLILLEHNIO aKLM30B U Apyrix COOpoB. [AMHaMUYHbIN POCT NPoaax
B CermMeHTe NpOoAyKUMM C BbICOKOM A00aBNeHHOM CTOMMOCTbIO (MpeMuanbHOM), BEPOSTHO, CMocoOCTBOBaN MOBbILLEHMIO
peHTabenbHocTV CrHeprin no utoram IV keaptana 2010 r. KpeantHoe KavyecTBO KOMMAHUM HaXOAMTCA Ha BeCbMa NpUeMiemMoM
yposHe (Yuctbin nonr/EBITDA no utoram | nonyrogus 2010 r. coctaBnsan 1,9), no3ToMy, Ha Hal B3rnsg, pybnesble obnuraumum
KOMMaHWK, B 4acTHOCTW Bbinyck CuHeprus BO-1 (YTP 10% k odepTe B okTabpe 2012 r.), Ha AaHHbLIX YPOBHSAX 3aCNyXXMBalOT
BHUMaHMA.

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru
TurpaH OraHecsiH, hovhannisyan@uralsib.ru
AnekcaHgp Wenecrosuy, shelestoviav@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

19 aHBaps
21 aHBaps
26 siHBaps
27 aHBaps
28 sHBaps
1 tbeBpans
3 eBpans
8 beBpana
9 heBpansa
10 deBpang
11 deBpans

12 deBpans
14 despang

JleHeXHbIV pbIHOK

19 aHBaps
19 aHBaps
20 aHBaps
25 aHBaps
26 aHBaps
26 sHBaps
26 AHBapA
28 aHBaps
2 peBpang
2 dpeBpans
9 beBpans
9 peBpana
9 cbeBpans

Ocbepta Popmat-1 (1 mnpa pyb.). Morawerne OPD3-25059 (41 mnppa pyb.).

Odpepta NHTeprpaa-1 (0,9 mnpg py6.). Ocdepta CuHeprus-3 (2,5 mnpg, pyo.).

Odepra JIK YPANICWB-5 (3 mnpga py6b.).

MoralueHwve Masnpombank-1 (5 mnpg py6.).

MoraweHne ADK Cucrema-2011 (350 mnH gon.).

Odbepta MnoTeuHoe AreHTcto Pecnybnuvkm Tatapcran-1 (1 mnpg py6.).

MoraweHwe PeHeccaHc Kanutan-2011 (50 mnH gon.).

Ocbepra Mpynna JICP-2 (5 mnpg py6.). Morawerne TA3-duHaHc-1 (5 mapg pyo.).

OdepTa M-NHaycTpusa-2 (1,5 mnpa py6.). MoraweHne baHk Pycckmnin ctaHmapT- 6 (6 mnpg pyo.).
MorateHvie TpaHcMatxonamHr-2 (4 mapg py6.).

OdcbepTa AUXKK-20 (5 mnpg py6.). OcdepTa baHk Mockebl-2 (10 mapg py6.). Odepta DopTym
(TTK-10)-2 (5 mnpg py6.). Ocbepra MinoTeuHoe AreHTcTBo Pecnybnukm TatapctaH- 1
(1 mnpga py6.).

Odbepta Bectep-®Puranc-1 (1,5 mnpa pyo.).
OdbepTta Hanyp-duHaHc-1 (0,52 mnpg py6.). Odepta BTE 24-2 (10 mnpg py6b.).

Bbinnata kynoHa no O®3 Ha 10 mnpga pyb.

BaHku BepHyT MunHdurHy 30 Mnpg pyo.

Beinnata Tpetv HOC 3a IV kBapTtan 2010 .
Bbinnata akumsos v HAMA

AykumoH no OD3 Ha cymmy 30 mnpg pyo.
Bbinnata kynoHa no OM3 25072 B pa3mepe 5,3 mnpa pyod.
BaHku BepHYyT MuHbUHY 70 Mnpg, pyo.

Bbinnata Hanora Ha NpuodbINb

AykumoH no OM3 Ha cymmy 30 Mnpg pyb.
Bbinnata kynoHa no OM3 B pa3mepe 5,8 mnppa pyo.
AykumoH no O®3 Ha cymmy 40 mnpg pyo.
MoratweHne OP3 46002 Ha 15,5 mnpg pyb.

Bbinnata kynoHa no O®3 Ha 12,3 mnpa pyb.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
19.01.11 ®opmar-1 1000 100 17,0 17,0 25 ceBpana 2011
NHTeprpag-1 900 100 15,0 9,1 19 mions 2012
21.01.11
CnHeprua-3 2500 100 10,0 10,0 24 deBpans 2011
26.01.11 NIK YPAJICNB-5 3000 100 14,25 8,5 19 aHBapsa 2012

Mnote4yHoe AreHTCTBO
01.02.11 1000 100 12,0 - -
Pecnybnuku TaTapcTaH- 1

08.02.11 Mpynna JICP-2 5000 100 13,5 - -
09.02.11 M-WHpoycTpus-2 1500 100 14,25 10,75 15 mapTa 2011
ANXK-20 5000 100 8,6 8,6 15 pekabps 2027
baHk MockBbl-2 10000 100 7,5 - -
110207 poprym (TTK-10)-2 5000 100 7.6 i -
note4yHoe AreHTCTBO
1000 100 12,0 - -
Pecnybnuku TaTapcTaH- 1
12.02.11 Bectep-DuHaHc- 1 1500 100 15,25 - -
Hanyp-®uHaHc- 1 520 100 14,0 - -
14.02.11
BTE 24-2 10 000 100 7,35 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 9.000 16.06.11 14.06.12 171 94.90 91.55 98.24 13.22 4.73 118 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 28.1 100.78 100.75 100.95 9.05 4.58 1.93 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.02.11 15.11.18 95.3 10043 | 043 99.90 100.70 8.19 2.02 3.94 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.03.11 15.09.20 117.6 100.50 99.90 100.71 7.46 2.01 4.7 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 129.8 97.98 | 045 97.53 98.00 8.87 5.95 5.26 /A3/BBB (buHaHCb!
AMKK 2006 5000 R 860  15.06.11 15.12.27 205.8 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70. 01.02.11 01.02.12 12.6 10249 | 0.74 102.00 103.00 6.35 2.14 0.93 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.04.11 15.10.12 21.2 100.93 100.35 101.34 6.72 1.80 1.1 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.04.11 15.07.14 425 100.01 | 1.01 94.00 7.60 1.82 210 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.04.11 15.07.16 66.8 99.95 99.40 100.08 7.92 1.90 3.10 /A3/BBB (puHaHCbI
AMKK 806 5000 R 763 15.03.11  15.03.14] 15.06.18 38.0 90.2 99.70 | 0.20 99.41 99.85 7.99 1.89 2.06 /A3/BBB (buHaHCb!
AMKK 906 5000 R 749  15.02.11 15.02.17 74.0 99.80 | 0.05 20001 99.72 99.93 7.77 1.89 3.05 /A3/BBB (buHaHCbI
And-02 1000 R 1125 24.06.11 231211 211212 11.0 234 100.32 | 0.02 100.30 100.47 11.15 5.59 0.81 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 9.3 100.86 100.70 101.00 6.82 3.90 0.70 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13) 15.0 334 100.85 64 000 100.65 100.89 7.54 4.08 112 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.0311  26.09.11/ 19.09.13 8.0 32.5 105.00 139 892 104.26 105.34 6.35 6.67 0.62 B+/B1/ cbipbe
AKpoH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13) 16.0 34.6 108.83 107.85 108.00 6.94 6.35 118 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  29.03.11 23.06.15 53.9 102.20 | 0.20 261000 102.20 102.52 8.61 218 3.40 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 24.0311 25.06.13] 18.06.15 30.0 53.7 101.10 2352 101.10 101.30 7.93 2.04 2.06 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 29.03.11  28.06.13] 23.06.15 30.0 53.9 101.08 101.15 101.35 7.96 2.04 2.06 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95 24.03.11 18.06.15 53.7 102.35 | 0.35 412 657 101.32 102.52 8.57 218 3.39 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000  08.03.11 05.06.12 16.8 100.50 | 0.30 7731 100.44 100.50 18.48 4.47 0.66 TOProBAst
ATom3HNp06 10000 R 750  15.08.11 15.08.14 435 99.70 292 002 99.75 100.00 7.58 7.52 2.95 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 775  11.04.11 08.04.13 27.0 100.60 65010 100.25 100.60 745 3.84 1.97 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.04.11 08.04.13 27.0 100.53 60 000 100.06 100.60 7.48 3.84 1.97 BB+// TpaHcnopT
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11) 09.04.13, 9.0 271 100.64 100.62 100.80 7.23 4.01 0.67 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 14.0 32.6 99.90 99.55 100.05 7.72 3.74 1.05 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 121213 23.0 35.3 100.14 100.02 100.15 8.59 4.23 1.64 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 6.4 100.02 98.50 100.60 6.51 3.22 0.48 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 1.0 24.8 100.22 77.01 1.95 373 0.06 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 9.50  23.02.11 23.02.11 1.2 75.31 /Caal/B GaHku
BalwHedTb-01 15000 R 12500 21.06.11  21.1212] 13.12.16) 23.0 71.9 108.29 108.21 108.34 7.88 5.76 1.64 cbipbe
BalwHedTb-02 15000 R 12500 21.06.11  21.1212] 13.12.16) 23.0 71.9 108.25 2300 108.20 108.37 7.90 5.76 1.63 cbipbe
BalHedTb-03 20000 R 1250  21.06.11  21.1212] 13.12.16) 23.0 71.9 108.35 349788 108.20 108.35 7.84 5.75 1.64 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212, 1.0 134 101.00 | 0.12 508 100.84 101.00 6.83 8.39 0.10 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 4.0 21.7 100.49 2843 98.00 101.20 8.16 5.24 0.27 /B2/B- GaHku
BB/ MM 306 5000 R 745  02.03.11 27.02.13 25.7 100.41 100.50 100.70 7.36 3.70 1.81 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 7.35 15.04.11 11.10.13 33.2 100.16 | 0.16 99.09 100.35 741 3.66 2.31 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 33.2 100.27 99.09 100.35 7.36 3.66 2.31 /Ba3/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 15.04.11 11.10.13 33.2 100.20 20 000 100.14 100.35 7.39 3.66 2.31 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 29.7 101.10 4895 100.64 101.10 7.53 3.90 2.10 /Ba3/BB- notpe6. ToB.
BB/ MM 60-07 5000 R 790  30.06.11 27.06.13 29.7 100.80 6000 99.40 101.25 7.67 3.91 2.10 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35  15.04.11 11.10.13 33.2 100.25 | 0.05 221633 100.15 100.35 7.37 3.66 2.31 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.03.11 15.03.40 355.0 101.90 101.50 103.00 8.50 2.06 10.22 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 25.2 87.62 75.10 100.15 15.75 4.55 1.62 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 30.4 104.65 | 0.05 7.31 4.41 2.05 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11] 08.07.14, 6.0 422 104.35 24507 104.32 104.39 5.88 7.26 0.46 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 57.6 99.85 | 0.14 265 580 99.75 99.85 8.51 4.14 3.62 /Ba2/BB+ Tenekom
BK-MHBecT7 10000 R 830  19.04.11 13.10.15 57.6 99.85 | 0.06 545 229 99.82 99.94 8.51 4.14 3.62 /Ba2/BB+ Tenekom
BnrTnkBT-4 3000 R 12000 08.03.11  11.03.11) 03.09.13 2.0 32.0 101.10 101.02 104.44 3.56 2.96 0.14 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11  21.11.11] 141112 10.0 222 100.21 90.00 100.02 8.75 4.48 0.75 /B2/B- GaHku
BogokaHan Cn6-1 2000 R 8.80 15.06.11 09.12.15' 59.5 cepauc
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13, 2.0 26.0 101.35 75.00 101.18 248 6.15 0.15 B2/ GaHku
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 15.0 334 99.99 99.85 100.00 9.11 4.49 1.10 B2/ GaHku
BTb - 5 06 15000 R 740  20.01.11 17.10.13 334 99.97 7.62 1.85 2.29 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.0411  13.07.12] 06.07.16, 18.0 66.5 100.40 33928 100.35 100.40 7.07 1.79 1.33 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 16.03.11  20.12.11) 10.12.14, 11.0 474 102.67 102.46 102.85 6.67 2.36 0.83 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  18.03.11 15.03.13 26.2 100.35 | 0.05 61500 100.10 100.60 7.63 1.89 1.86 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  18.03.11 15.03.13 26.2 100.50 | 0.15 126 245 100.00 100.60 7.55 1.89 1.86 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  18.03.11 15.03.13 26.2 100.60 | 0.10 141252 100.10 100.60 7.50 1.88 1.86 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11.50  06.04.11 05.10.11 8.7 103.80 | 0.10 30 000 103.75 103.90 6.03 5.52 0.65 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11  14.0211) 05.02.13 1.0 25.0 99.99 10 000 99.00 100.00 5.87 3.66 0.07 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13 5.0 28.7 99.80 50 000 99.00 100.00 6.65 3.15 0.36 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 20.0 37.6 99.50 11900 99.50 103.00 7.29 3.46 141 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 7.0 10.02.11  14.05.12] 06.11.14, 16.0 46.3 99.69 7.55 1.78 1.00 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 12.0411 14.07.11] 07.07.15 6.0 54.4 100.15 1315 100.10 100.20 6.78 1.74 0.45 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 750 15.03.11  16.06.11/ 07.06.16, 5.0 65.6 100.35 | 0.10 15904 100.28 100.42 6.68 1.86 0.38 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 15.03.11  16.06.11/ 07.06.16, 5.0 65.6 100.33 64 462 100.33 100.35 6.74 1.86 0.38 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 09.03.11  07.1211) 30.11.16, 11.0 714 100.10 | 0.35 6.89 1.7 0.77 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17 13.0 79.6 100.00 99.31 100.00 7.20 1.76 0.92 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65  09.02.11  12.08.11] 02.08.17 7.0 79.6 100.00 180 000 99.95 100.05 6.75 1.66 0.52 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 82.0 118.5 98.90 2002 98.65 99.00 8.11 3.98 5.05 BBB/Baa1/BBB | GaHku
B3b-08 15000 R 6.90 26.04.11 24.10.13] 13.10.20, 34.0 118.5 99.45 69 995 99.20 99.74 711 3.46 244 BBB/Baa1/BBB | GaHku
[asnpHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 18.0 66.7 111.46 3792 111.45 111.46 6.62 6.60 1.33 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70.  19.04.11  25.04.11) 09.04.19 3.0 100.1 102.95 | 0.01 166 829 102.95 102.97 4.35 8.09 0.25 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75  28.06.11  28.06.11] 24.06.14 5.0 418 119.35 | 0.35 802 361 119.25 119.35 5.74 0.57 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 28.06.11 26.06.12 175 109.10 12723 108.65 109.30 6.49 6.00 1.27 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 9.4 101.10 4564 100.80 101.10 5.58 345 0.72 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 374 100.66 99.61 100.75 711 3.58 2.55 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 0.3 100.00 41500 100.01 100.17 710 3.54 0.02 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/ 25.05.11 20.11.13! 346 /Baa3/BB GaHku
asnpomb 3 10000 R 598 11.04.11 10.10.11 8.8 76.00 /Baa3/BB GaHku

asnpomb 4 20000 R 7.85  19.05.11 15.11.12 222/ 100.11 75.10 6.79 341 1.62 /Baa3/BB GaHku




Fixed Income Daily 19.01.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[asnpomb 5 20000 R 6.85  26.05.11 221112 225 | 100.26 76.00 6.80 341 1.64 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 35.2 99.90 363 181 99.75 100.00 7.94 3.87 243 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 271 99.85 53125 99.65 99.99 7.35 3.57 1.92 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715 12.04.11 09.04.13 271 100.29 99.65 100.70 712 3.56 1.92 /Baa3/BBB- cbipbe
[A30uH 01 5000 R 18.000  08.02.11 08.02.11 0.7 100.58 | 0.08 3770 100.40 100.56 7.54 8.92 0.05 aBToONpoM
enepKomn1 2000 R 850  21.06.11 21.06.11 5.1 aHepreTMka
mapoOrK-1 5000 R 8.100  29.06.11 29.06.11 5.4 100.72 614 100.42 101.33 6.52 4.01 0.42 /Baa3/BBB- JHepreTuka
nasHas gopora-03 8000 R 500 211111 30.10.28 216.5 | 93.00 77.00 9.18 5.36 10.59 TpaHcnopt
nMocCrp-2 4000 R 1.00  17.03.11 17.03.11 19 89.00 78.00 100.00 109.74 0.56 0.08 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11] 16.02.13 1.0 253 | 100.40 28320 100.25 100.40 3.86 4.64 0.08 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 120 305 & 100.40 7.76 4.07 0.89 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 08.06.11  13.06.12, 08.12.13 17.0 @ 352 99.90 99.65 100.15 8.26 4.04 124 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11 13.06.12 08.12.13 17.0 @ 352 99.90 99.65 100.15 8.26 4.04 124 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911 260317 80 | 753 | 101.20 14130 100.50 10150 | 7.36 456 | 062 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 240611 231211 20.12.13 11.0 | 356 @ 100.01 99.70 100.12 8.40 411 0.84 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 27.5 95.22 97.20 15.06 6.28 1.73 TOproBnst
[JlansCe3206 2000 R 760  01.06.11 30.05.12 16.6 | 100.94 99.02 6.61 375 0.83 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12 6.0 182 | 104.20 167 539 104.15 104.34 6.34 7.18 0.47 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 30.4 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11) 08.03.13 2.0 26.0 79.01 aHepreTMka
TxendchCul1 2000 R 500 21.04.11 20.10.11 9.2 95.00 76.00 100.00 1248 2.62 0.66 IloTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 19 100.35 | 0.05 71057 100.20 100.30 7.01 4.60 0.15 TOProBnst
JMLIEEHTPo61 1150 R 8.50  05.06.11 26.05.15 53.0 94.90 94.60 96.00 10.22 4.44 3.33 TOproBnst
EABP-3 5000 R 1050, 03.05.11  03.11.11) 25.10.16/ 10.0 = 702 & 10320 @ 0.05 13000 102.50 103.25 6.20 5.07 0.74 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 3.1 100.27 2.70 0.93 0.25 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 396  09.03.11 07.09.11 7.7 100.35 15300 100.20 100.45 3.44 0.98 0.61 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 375 17.03.11 12.06.14 414 | 100.49 100.10 101.00 3.64 0.93 3.08 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 394 13.04.11 09.04.14 39.2 | 100.40 100.10 101.00 3.86 0.98 2.93 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 250311 22.03.13] 13.0320 26.0 1114 10180 0.15 190 755 101.65 101.90 8.49 4.53 1.81 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 020511 28.10.15/ 19.10.20 58.0 ' 118.7 @ 101.80 @ 0.42 1360 500 101.20 101.95 9.68 4.87 3.51 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 25.03.11 22.03.13] 13.0320 26.0 @ 1114 @ 101.85 334 001 101.65 101.90 8.46 4.53 1.81 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 58.0 @ 118.7 @ 101.00 101.16 101.95 9.90 491 3.50 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 19 IC/ (huHaHCh!
EBpoXum-02 5000 R 890 05.07.11 03.07.15] 26.06.18 54.0 = 90.5 | 102.12 40 201 101.85 102.20 8.30 4.35 3.62 BB//BB XAMUS
EBpoXum-03 5000 R 825 250511 181115 141118 59.0 = 952 | 100.10 99.00 100.20 8.22 411 3.88 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 14.8 78.01 aHepreTuka
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 152 | 100.63 94.25 102.51 11.74 5.95 1.05 (pUHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 20.3 | 100.00 100.00 105.02 13.39 6.48 1.32 (buHaHCbI
)Kene3sobet1 1000 R 10.000  18.02.11 27.05.11 43 94.56 78.01 1111 28.64 2.64 0.27 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 9.8 101.05 | 0.05 2784 100.95 101.05 6.84 4.00 0.74 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12 04.06.13 17.0 = 289 | 100.13 7000 100.05 100.15 7.53 3.74 124 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 180 420 = 100.81 = 0.01 30 000 100.75 100.90 7.51 3.96 1.31 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 3.0 27.0 | 100.51 | 0.10 94 065 100.45 100.51 525 3.92 0.22 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 210 326 @ 10028 @ 0.03 70071 100.20 100.30 7.65 3.83 147 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 4.7 aBTonpom
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 420 | 100.23 97.01 8.03 3.96 2.85 1/BB- TOProBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16, 5.0 654 | 104.56 16 990 104.55 104.63 6.28 8.80 0.38 1/BB- TOproBnst
VHBectToprbank 6O-07 2000 R 960 250511 250512 25.11.13 160 @ 347 99.76 | 0.01 600 99.75 99.89 10.01 4.77 117 GaHku
WHnpom 03 1300 R 9.50  18.05.11 18.05.11 4.0 93.56 93.50 98.00 33.81 5.06 0.25 meTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 105 | 106.10 12 106.11 106.50 9.40 7.87 0.76 cepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 6.0 285 | 102.30 40761 102.30 102.43 143 6.82 0.51 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 322 | 101.35 | 0.10 11 500 101.00 101.35 8.85 4.55 215 /Ba2/ MalLUMHOCTP.
Vipk3Hepro1 5000 R 15,50/  02.06.11 28.11.13 348 103.00 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12, 4.0 224 | 101.37 90.01 101.25 6.00 5.07 0.34 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 17.12.12] 16.12.13] 23.0 @ 354 | 100.96 100.97 101.10 8.62 4.44 1.65 aBTONPOM
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 32.3 TOproBnst
Kayctuk 2 850 R 18.000 07.04.11 07.07.11 5.7 102.70 | 0.59 1096 102.65 102.74 10.18 4.37 0.31 XUMUS
KUTOuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 413 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 10.5 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 141 102.60 102.00 103.00 9.77 5.83 0.98 B MeTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 59 100.00 80.09 14.51 6.99 0.42 c/x
KOMEMKA 02 4000 R 16.50  16.02.11 15.02.12 131 109.44 109.30 109.40 7.50 3.76 0.92 11B- TOproBnst
KOMEMKA 03 4000 R 980  16.02.11 15.02.12 131 102.10 100 102.10 102.60 7.97 2.39 0.94 11B- TOproBnst
Koneiika 50-01 3000 R 950 25.01.11  30.07.12] 23.07.13 19.0 | 306 & 101.62 8.52 2.33 1.30 /1B~ TOproBnst
Koneiika 50-02 3000 R 9.000 05.04.11 01.10.13 329 | 100.75 116 102 101.00 101.50 8.97 2.23 222 11B- TOproBnst
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 54 /Ba3/ GaHku
Kyi6A30T1-2 2000 R 8.80 04.03.11 04.03.11 15 100.15 10 100.15 100.45 7.57 4.38 0.12 XAMUS
JleHCneyCMY BO-2 2000 R 1450  24.02.11 23.05.13 28.5 | 107.00 290 106.80 107.59 10.01 3.38 129 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 18.03.11 07.12.12 23.0 | 107.00 11710 106.75 107.00 9.75 3.69 0.96 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 125 | 10145 030 24752 101.45 101.60 717 4.20 0.90 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 152 | 101.00 116 97.00 7.28 3.96 1.1 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 7.0 54.9 | 100.92 26 106 100.60 101.25 7.29 4.57 0.48 B-/B2/ GaHku
JICP 02 06n 5000 R 1350 03.02.11  08.02.11/ 01.08.13 1.0 30.9 | 100.35 100.16 100.30 4.09 6.71 0.05 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11  02.07.12 25.06.13 18.0 @ 296 | 101.32 101.35 101.75 9.61 5.17 1.26 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 15.03.11 10.09.13 322 | 10040 @ 0.10 19631 100.10 100.40 10.05 4.97 210 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 59 97.01 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.06.11 08.12.11 108 | 101.00 981 100.95 101.29 6.00 3.50 0.82 BBB-/Baa2/BBB- | cbipbe
TTykoitndo6n 6000 R 740  09.06.11 05.12.13 35.1 100.10 100 100.10 100.45 7.49 3.69 244 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  07.02.11 06.08.12 18.9 | 109.52 109.05 110.00 6.88 6.08 1.29 BBB-/Baa2/BBB-  cbipbe
TykoitnB002 5000 R 1335, 07.02.11 06.08.12 189 | 109.59 109.05 110.00 6.84 6.07 129 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 189 | 109.58 109.00 110.00 6.85 6.08 129 BBB-/Baa2/BBB- | cbipbe
JTykoiinbO04 5000 R 13.35  07.02.11 06.08.12 18.9 | 109.60 109.05 110.00 6.84 6.07 1.29 BBB-/Baa2/BBB- | cbipbe

JlykoiinBO05 5000 R 13.35/  07.02.11 06.08.12! 189 109.80, 0.20 1000 109.06 110.00 6.70 6.06 1.30, BBB-/Baa2/BBB- | cbipbe




Fixed Income Daily 19.01.11
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 8.0 100.00 B//B+ cbipbe
TTykoitnBO06 5000 R 9200 16.06.11 13.12.12 232 | 103.90 @ 040 72326 103.65 103.90 7.09 4.42 1.66 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.06.11 13.12.12 232 | 10364 @ 0.14 103.60 103.90 7.24 4.43 1.66 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 2.3 102.38 100.50 101.25 6.87 9.36 0.18 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 322 | 100.01 99.95 101.15 8.41 411 218 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 322 | 100.22 99.95 100.50 8.32 411 218 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 32.2 | 100.09 99.95 100.35 8.37 4.1 2.18 TOproBnst
Marxut BO-04 2000 R 825 14.03.11 09.09.13 32.2 | 100.09 99.95 100.40 8.37 411 218 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 143 10090 = 020 1873 101.00 101.40 7.51 4.05 1.04 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 10.5 99.88 95.03 8.30 3.99 0.72 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 31.03.11  04.0411) 28.03.13 3.0 26.7 | 100.48 100.36 100.65 5.83 21 0.20 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 250111 271011 23.04.13 9.0 275 | 100.01 7.38 1.81 0.70 B+/B1/ GaHku
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14, 2.0 379 | 100.58 @ 0.18 100.31 100.60 4.12 4.66 0.13 B+/B1/ GaHku
MBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 11.0 = 414 | 10045 100.55 100.70 .77 4.10 0.83 B+/B1/ GaHku
MOM-Bank 5O-01 5000 R 1275  02.06.11 29.11.12 22.7 | 110.09 108.00 109.90 7.00 5.78 1.59 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 84.7 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11] 23.05.12, 5.0 164 | 100.10 3000 100.01 100.99 10.17 5.48 0.34 TOproBnst
Meuyen 1306 5000 R 10.000 08.03.11  03.09.15 25.0820 56.0 1169 @ 101.15 045 119 809 101.09 101.15 9.90 4.93 3.36 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15 25.08.20 56.0 @ 116.9 @ 101.15 = 0.05 234 000 101.05 101.19 9.90 4.93 3.36 /B1/ meTannyprus
Meuen 206 5000 R 850 15.06.11  20.06.11/ 12.06.13 5.0 29.2 | 100.75 | 0.11 91624 100.65 100.80 6.46 421 0.39 B1/ meTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12 21.07.16 19.0 = 670 @ 11590 0.5 2671 115.90 116.00 7.99 4.09 1.23 B1/ meTannyprus
Meuyen 506 5000 R 1250  19.04.11  18.10.12  09.10.18 21.0 = 94.0 | 107.05 116 801 107.06 107.80 8.35 291 1.48 B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.120 100 & 220 | 103.85 1000 103.54 104.00 7.64 6.00 0.73 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 26.1 102.90 | 0.50 50 000 101.61 102.90 8.41 4.72 1.78 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 27.6 | 102.60 273370 102.20 102.90 8.63 4.74 1.89 B1/ meTannyprus
MWA-306 1500 R 725 24.02.11 24.02.12 134 101.00 100.00 102.00 6.43 1.79 0.99 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.0411 18.10.12/ 01.10.15 21.0 = 57.2 & 101.00 100.00 102.00 6.75 1.81 1.55 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11] 17.07.14 6.0 425 99.48 8.41 1.86 0.47 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 7.7 MalLLMHOCTP.
MukosiH-206 2000 R 1350 10.02.11  24.0212  07.02.13 13.0 & 25.0 | 105.00 104.00 108.00 8.33 6.41 0.93 notpe6. Tos
M-MHAYCTP 1000 R 1225 15.02.11 16.08.11 7.0 27.83 322 27.83 29.30 92024 | 21.95 0.05 CTPOUTENLCTBO
M-WHayctp2 1500 R 13.07.11 10.07.13 30.1 75.25 13.80 78.00 1217 221 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 19 101.32 | 0.07 105 000 101.16 104.00 6.16 7.38 0.14 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.04.11 05.05.11] 25.04.12 4.0 154 | 100.35 100.30 100.45 6.69 4.22 0.27 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 189 | 101.10 2000 100.90 101.10 8.81 4.64 1.31 B-/B1/ GaHku
MKB 0706n 2000 R 976,  19.07.11 240712 14.07.15 18.0 @ 546 @ 101.70 180 504 101.50 101.70 8.60 4.79 1.33 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11] 08.04.15 9.0 514 | 101.20 | 0.04 1750 101.20 101.30 7.90 4.78 0.67 B-/B1/ GaHku
MMK BO-01 5000 R 6.90  19.05.11 15.11.12 222 99.85 6 99.40 99.85 7.10 345 1.62 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 15.06.11 161211 121212 11.0 @ 231 102.80 | 0.10 90 000 102.77 102.80 6.52 4.70 0.83 oTo3Ban/Ba3/BB  MeTannyprus
MMK 50-03 5000 R 647 240311 26.0312 19.09.13 14.0 @ 325 99.55 70 000 99.41 100.00 6.92 3.24 1.06 oT03BaH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 26.9 | 100.58 100.50 100.60 749 3.79 1.89 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 1.0 25.7 0.05 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11 03.07.12 6.0 17.7 3.20 118 19 1.00 3.20 120.75 [fieBenonmMeHT
MOWA 02 3000 R 799  08.03.11 07.09.11 7.7 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 414 (buHaHCbI
MoiibaHk 5 5000 R 1296 21.04.11  25.04.11 16.04.15 3.0 51.6 | 100.11 | 0.26 90.00 100.40 12.17 6.46 0.24 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 0.9 Bl GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 29.2 B-l/ GaHku
MOCMAPT® 1 2000 R 0.01  14.04.11 12.04.12 15.0 50.05 10.10 90.00 75.33 0.01 0.70 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 174 94.00 2130 93.60 94.00 16.70 4.93 0.82 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 4.0 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 22 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 233 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 79 104.05 8847 104.06 104.30 6.13 5.99 0.59 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.03.12] 18.02.16/ 14.0 & 61.9 | 100.90 34 674 100.45 103.12 6.78 3.78 0.99 1/BB- JHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12] 28.11.14 230 470 @ 10580 0.3 219 105.26 105.85 6.94 4.83 1.63 1/BB- aHepreTMKa
MOSK-01 3500 R 9.00 27.01.11  11.08.11) 25.07.13, 7.0 30.6 | 101.40 699 95.01 101.50 5.97 221 0.51 BB+// aHepreTMKa
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 7.7 101.00 29 200 101.01 101.11 6.50 3.97 0.58 JHepreTMka
MPCK Yp.01 1000 R 8.60  24.05.11 22.05.12 16.3 88.01 aHepreTuka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11] 26.08.14 8.0 439 | 105.85 25216 105.85 106.00 7.60 8.24 0.54 aHepreTuka
MTC 01 10000 R 7.00 21.04.11 17.10.13 334 98.08 98.05 99.30 7.93 3.56 2.32 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 57.9 99.07 98.35 99.79 8.14 3.90 3.69 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 29.0 = 90.1 101.15 | 0.30 100 101.01 101.20 7.59 3.94 2.08 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 4.0 404 | 103.40 146 345 103.38 103.44 5.54 16.16 0.31 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 18.0 @ 67.0 | 109.70 12092 109.50 109.70 7.16 12.95 1.31 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 82.8 99.93 531085 99.86 99.93 8.90 4.34 477 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115/ 03.11.200 59.0 @ 119.2 9989 = 0.04 419 815 99.70 99.85 8.33 4.07 3.72 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20 31.0 @ 1157 @ 101.50 20300 101.26 101.75 9.25 4.79 2.03 B//B+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 144 90.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 229 | 104.75 1998 104.50 104.95 712 4.64 1.63 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 21.7 | 106.05 156 100 106.06 106.20 719 5.05 153 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 259 | 100.54 100.65 101.00 7.60 3.84 1.81 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750  28.06.11 25.06.13 29.6 | 101.02 | 0.02 100.95 101.15 7.16 3.70 2.11 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 250511 250512 251113 16.0 @ 34.7 @ 100.65 217175 100.65 100.90 8.64 4.48 118 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 18.0 = 420 | 100.00 5000 100.00 100.10 747 3.69 1.32 BB-/Ba3d/ GaHku
HOMOC 128 5000 R 850 22.02.11 28.08.13] 28.08.17 320 @ 80.5 @ 100.60 @ 0.17 124110 100.60 100.75 8.38 4.24 2.14 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 1.0 100.46 75.00 100.50 3.61 4.72 0.08 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 5.0 29.3 | 100.39 988 100.30 100.39 5.90 3.48 0.40 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 30.8 99.90 10 499 99.85 99.94 7.16 3.49 2.14 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.04.11 10.07.15 545 | 101.35 32550 101.50 101.75 8.90 2.28 2.00 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 33 64.82 611 61.71 69.99 442.03 11.54 0.05 TOproBnst
HOK-3 2000 R 11,50  03.05.11 03.05.11 35 101.55 5.99 5.86 0.27 /B2/B- (buHaHCbI

06KoHad-01 3000 R 10.75/  18.05.11 16.05.12 16.1 B/ notpef. ToB.
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pynna Pasr.60-09 2000 R 26.11.37 15.12.11 11.0 c/x
06KoHa®-02 3000 R 1500 20.04.11 221111 17.04.13 100 @273 100.08 B/l notpe6. ToB.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 5.0 10.8 aHepreTuka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12 18.06.13 17.0 = 294 @ 101.00 = 0.09 26 160 100.81 101.10 6.83 3.70 1.28 /Ba3/ JHepreTMka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 85 104.10 | 0.40 55844 104.10 104.40 6.20 5.87 0.63 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 152 | 100.30 100.10 100.50 7.10 3.60 112 aHepreTMka
OM3 - 6 06 1600 R | 1300 030611/ 09.06.11 310513 50 @288 | 103.70 100.14 282 625 | 038 I/B- MaLLMHOCTP.
OMB3-5 06 1500 R | 1300 01.03.11 30.08.11 75 | 10185 | 184 100.03 101.85 1001 | 636 | 053 IIB- MaLLMHOCTP.
MapHac-M 2 1000 R 950  17.02.11 17.11.11 101 notpe6. ToB.
MepeoBakk 5001 1500 R 10.000 27.0411 29.04.11) 240413 30 @ 276 | 10059 = 0.06 100.55 100.78 | 7.67 49 | 026 B3/ Garku
MepeoBakk1 1500 R 950 29.06.11 29.06.11 54 | 10054 100.50 100.80 8.38 474 | 041 B3/ Garku
MeTpokomb4 3000 R 500 06.07.11 06.07.11 56 | 99.22 99.10 100.40 6.85 253 | 043 /Ba3/B+ Garku
MeTpokoME5 5000 R 1275 19.06.11  19.12.12) 211214 230 @ 47.8 | 10946 78.01 109.80 | 7.50 584 | 163 /Ba3/B+ Garku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 194  100.00 2800 99.51 100.10 7.89 3.89 1.38 /Ba3/B+ GaHku
Metpokom67 3000 R 1490 20.02.11  24.0211) 22.08.12 1.0 194 | 100.85 10 984 100.81 100.85 4.72 741 0.10 /Ba3/B+ GaHku
Mpomce6-05 4500 R 7.75  20.05.11 18.05.12 16.2 | 100.89 100.50 100.85 715 3.83 1.19 BB-/Ba2/oT03BaH | GaHKku
Mpomce6-06 5000 R 825  08.06.11 17.06.13 294 | 100.01 20001 100.01 100.29 8.43 411 2.05 BB-/Ba2/oT03BaH | BGaHKku
MpoMTp0206 3000 R 0.01  19.04.11 18.10.11 9.1 89.17 76.00 91.99 16.58 0.01 0.64 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 0.0 30.6 9719 | 0.19 202.69 9.23 0.01 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 9.6 99.01 TOproBnst
MpodbMeansd-1 3000 R 1050 20.01.11  23.07.13 16.07.15 31.0 @ 547 99.75 10.85 5.25 1.95 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 8.4 91.50 80.00 102.99 33.86 9.26 0.48 c/x
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 141 100.00 90.01 110.00 17.64 8.48 0.89 c/x
Paarynaitd4 3000 R 17.000 25.05.11  02.06.11] 22.05.13 4.0 285 | 100.50 @ 1.50 99.01 102.00 14.91 8.43 0.32 clx
Pasrynaind5 2000 R 27.0411  29.0411] 23.10.13 3.0 33.6 1.00 c/x
PaitthchaitaeH BO-7 5000 R 750  01.06.11 27.11.13 34.8 | 100.10 99.50 101.15 7.60 3.74 242 BBB+/Baa3/BBB | GaHku
Paitpbaitaen-4 10000 R 1350  07.06.11  08.1211  03.12.13 11.0 = 350 | 106.29 31200 106.00 106.30 6.11 6.33 0.81 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 6.1 109.99 -7.52 4.31 0.52 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11  14.11.13] 09.11.15 340 585 @ 101.30  0.10 112754 101.20 101.50 8.62 4.43 2.32 BB-// yenyru
PenKan-2 3000 R 1050,  08.04.11 04.04.12 14.7 99.46 | 0.16 2579 99.51 99.90 11.26 5.24 1.02 B-/B1/B- GaHku
PexKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12 5.0 16.8 | 100.50 3601 100.34 100.50 10.87 6.17 0.37 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 229 | 104.59 1001 076 104.59 104.80 6.87 4.48 1.64 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 22.0 | 10155 @ 0.28 2802 101.25 101.55 6.73 371 1.59 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 5.6 101.75 | 045 57 500 101.46 101.75 4.68 4.16 0.44 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050  18.05.11  18.05.11) 13.11.13 4.0 343 98.76 98.61 98.90 3.64 0.01 0.32 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 38.1 121.60 | 0.10 334 301 121.50 121.60 7.30 6.15 2.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 58.8 | 101.66 101.45 101.75 7.52 3.82 3.80 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111  16.05.19 10.0 = 101.3 & 107.40 60 007 107.36 107.50 5.83 6.92 0.78 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 38.1 103.56 | 0.26 281 103.25 103.56 8.86 4.82 246 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 51.3 | 103.95 3000 104.00 104.15 8.91 4.73 3.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 10500 27.06.11  26.12.12] 20.06.16 240 = 66.0 @ 106.85 0.05 28000 106.70 106.90 6.76 4.90 1.69 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 5.0 77.7 | 103.55 29 964 103.45 103.55 5.28 6.90 0.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 24.01.11 240713  16.07.18 31.0 = 912 | 109.72 6.63 5.14 2.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14 15.07.19, 43.0 @ 103.3 @ 113.52 6.72 5.05 2.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 6.0 | 164.0 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15] 16.01.25 49.0 @ 1704 10594 @ 0.19 105.75 106.07 7.38 4.24 3.14 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Haueir-01 3000 R 1050 27.05.11 231112 20.11.15 220 @ 589 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040  21.06.11 171213 151215 350 & 59.7 | 100.25 2500 100.00 100.25 10.56 5.17 2.33 cbipbe
Poc6ark BO-01 5000 R 740 240611 27.06.12 21.06.13 18.0 & 29.5 | 100.60 4330 100.60 100.85 7.03 3.67 1.30 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.07.11 08.07.13 30.1 100.90 60 005 100.71 101.00 7.74 3.93 212 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 4.0 341 102.52 102.00 102.40 3.08 5.87 0.31 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11] 07.11.14 4.0 46.3 | 102.65 102.02 102.20 2.68 5.86 0.31 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 180 @ 547 99.64 1045 5.00 124 (buHaHCbI
Pocrocctpax-2 5000 R 10500  12.05.11 121112 021117 220 @ 827 | 100.00 1050 99.80 100.00 10.70 5.24 151 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.06.11  08.12.11  09.12.13 11.0 = 352 | 100.00 28935 100.00 100.15 10.47 5.26 0.82 GaHku
PocHaHo-1 8000 R 890  29.06.11 20.12.17 84.3 | 100.38 | 0.13 17021 100.20 100.38 9.02 4.42 4.86 (buHaHCbI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 84.3 | 100.35 | 0.10 33000 100.20 100.38 9.02 4.42 4.86 (buHaHCbI
PocHaHo-3 15000 R 8.90  29.06.11 20.12.17 84.3 | 100.25 6000 100.25 100.40 9.05 4.43 4.85 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 25.0 & 109.9 @ 102.85 230001 102.80 103.05 7.58 4.36 1.73 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 25.0 & 110.0 = 102.80 41809 102.80 103.05 7.60 4.37 173 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  16.02.11 16.02.11 1.0 10044 | 0.26 100.15 100.55 2.30 1.95 0.08 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17, 38.0 = 738 | 104.20 4049 104.10 104.20 7.81 443 247 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11  07.10.11] 27.09.17 9.0 81.5 | 104.52 100.00 107.00 4.96 5.49 0.66 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11  27.11.18 11.0 = 957 | 100.00 99.50 13.82 6.73 0.75 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14) 09.02.18 440 @ 86.0 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 5.0 89.8 | 100.57 & 0.27 60 761 100.50 100.60 543 342 0.39 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11 261112 141119 23.0 @ 1074 @ 104.95 104.00 105.80 7.27 4.80 1.60 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11  26.11.12] 141119 230 1074 10498 028 104.10 105.70 7.25 4.80 1.60 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12 28.08.13  20.0 = 318 | 100.26 99.50 100.40 7412 3.58 142 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12 28.08.13 200 @ 318 @ 100.15 0.15 100.20 100.35 7.20 3.58 1.42 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 16.0 @ 33.8 99.75 1000 98.00 99.75 5.93 3.30 118 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 7.0 31.0 | 100.00 & 0.05 95 600 99.91 100.10 11.99 5.98 0.42 (buHaHCbI
PycMope 06 2000 R 10.000 17.03.11  20.06.11/ 14.06.12 5.0 171 100.10 29 95.00 100.10 9.82 2.49 0.38 notpeb. ToB.
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 0.7 100.30 690 100.25 100.50 5.64 5.34 0.06 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 8.2 99.90 26771 99.95 100.15 7.78 3.74 0.61 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 15.0 99.24 76.01 100.95 8.57 3.89 1.09 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 350 @ 58.6 99.85 4000 99.50 99.90 8.06 3.94 2.37 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 18.05.11  20.11.13 11.11.15 350 @ 586 99.64 99.50 99.90 8.15 3.95 2.37 [/Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 21.03.11 17.09.12] 14.09.15 20.0 @ 56.7 @ 100.73 = 0.13 21000 100.55 100.75 7.35 3.81 1.45 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11  18.09.12 15.09.15 20.0 = 56.7 | 100.73 85725 100.55 100.75 7.35 3.81 145 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 01.03.11 03.03.11/ 28.02.12, 1.0 135 50.05 0.10 100.00 0.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11] 20.09.11 2.0 8.2 99.44 98.01 99.99 14.23 5.52 0.15 MaLUMHOCTP.

CatyphHMO3 3500 R 850/ 07.06.11 06.12.11  06.06.14 11.0 = 41.2 53.00 6.01 100.00 | 12543 8.04 0.38 MaLLHOCTP.
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 30.7 101.10 235 101.10 101.85 12.02 6.02 1.90 yenyru
CB-®uHaHc1 1500 R 0.100 21.03.11  20.06.11/ 18.06.12, 5.0 172 notpe6. ToB.
Ceo6Coxkon3 1200 R 0.10/  24.05.11 24.05.11 42 1.30 npou3BoaCTBO
CesizbbaHk1 2000 R 16.000  20.01.11 21.04.11 3.1 103.26 3.14 3.86 0.24 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11] 18.09.12 8.0 20.3 105.00 | 0.10 378816 105.00 105.06 6.34 6.65 0.60 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 25.3 104.17 104.10 104.79 7.68 4.67 173 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 25.3 104.10 214 104.10 104.39 7.72 4.67 1.73 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 29.03.11 27.03.12 145 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 304 101.45 12.16 6.14 1.87 aBToONpoOM
C3Tenex306 3000 R 8.60 24.02.11 24.02.11 1.2 100.30 9435 100.29 100.35 5.70 2.14 0.10 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  10.03.11 08.12.11 10.8 100.70 8 101.20 101.90 748 2.01 0.80 BB//BB- Tenekom
C3Tenex506 2000 R 587 220211 21.05.13 285 100.00 96.08 100.00 710 1.46 173 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  02.02.11  09.08.11/ 24.07.19, 7.0 | 103.6 = 106.50 1390 106.25 108.50 4.01 2.74 0.51 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 18.2 107.99 121 107.26 108.97 12.37 8.31 123 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14/ 10.10.19, 46.0 @ 1062 11320 023 744 205 113.10 113.25 9.43 5.95 2.77 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14] 10.10.19 46.0 @ 106.2  113.21 0.21 1119 641 113.10 113.19 9.43 5.95 2.77 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13, 7.0 311 101.35 1000 101.30 101.70 711 4.67 0.50 BB/ Tenekom
CHBYPXong1 1500 R 1047 05.05.11 01.11.12 21.8 98.58 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13 21.0 @ 33.0 100.00 400 99.70 100.00 9.97 4.86 1.44 B/l notpe6. ToB.
CuHeprusi-3 2500 R 10.000 21.02.11  24.0211] 18.08.14, 1.0 436 78.01 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 30.9 Tenekom
Cuctlanc 1 3000 R 8.50 12.04.11 08.04.14 39.2 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.04.11 15.04.14 394 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 26.0 104.45 200 101.05 104.50 7.59 4.66 1.78 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14 19.0 @ 434 111.20 153 348 111.18 111.20 7.21 6.61 1.30 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 241116 230 @712 108.70 | 0.20 1991 108.55 108.70 7.50 5.73 1.60 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 18.0 @ 294 102.00 1520 102.00 102.95 10.33 5.74 123 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 10.75  11.04.11  15.10.12] 07.10.13] 21.0 & 33.1 100.00 3551 99.90 100.00 10.90 5.36 1.44 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13 17.0 @ 3438 99.92 99.77 99.98 9.41 4.57 1.19 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 08.06.11 121211  05.06.13 11.0 @ 29.0 101.12 101.01 101.25 8.49 4.83 0.81 B/B2/ GaHku
COPYC KAM2 1500 R 07.04.11 05.04.12 14.8 TOProBnst
C1WHpyctpt 1000 R 07.07.11 07.07.11 57 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 18.1 93.00 6654 93.00 93.89 14.34 4.55 124 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50 14.04.11 11.04.13 271 93.38 87.59 99.17 12.31 4.54 1.80 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.0211) 15.02.12 1.0 131 98.30 3017 98.25 98.30 31.85 7.86 0.08 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 19.8 100.22 99.00 100.70 -0.14 1.63 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 30.0 & 1149 @ 101.90 = 0.15 50 247 101.90 102.20 8.61 4.58 2.08 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 16.1 99.00 1000 77.00 99.00 12.90 5.89 1.10 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 325 100.49 100.05 100.45 7.16 3.60 2.26 B+// cbipbe
Tattenekom 4 1500 R 8.25  05.05.11 01.11.12 21.8 100.18 99.50 100.25 8.29 4.1 1.55 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 45 10215 | 0.15 1258 102.00 102.25 7.03 6.35 0.34 B2/ GaHku
Tardonab 5 2000 R 11.000 23.03.11  29.0311) 21.03.12 2.0 143 100.80 1499 100.75 100.90 5.80 5.44 0.18 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 2.0 25.7 100.60 16 510 100.60 100.80 5.14 5.55 0.12 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 110 @232 100.16 99.90 100.75 8.58 4.36 0.83 B2/ GaHku
TB3 BO-01 2000 R 7.00 15.06.11  24.06.11] 12.06.13 5.0 29.2 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11 15.03.12 11.03.14 140 @ 383 101.21 201 101.30 102.22 747 4.19 1.02 JHepreTuka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 6.0 42.0 104.85 | 0.03 25980 104.86 104.99 6.01 8.08 0.45 aHepreTuka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 1.0 25.0 75.11 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 324 99.20 16 998 98.26 100.00 9.56 4.52 2.15 B/l JHepreTuka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 75 99.81 99.30 105.50 7.18 3.37 0.56 Bl aHepreTMka
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 16.6 aHepreTMka
TrK-5-01 5000 R 8.75 15.04.11  16.10.13] 06.10.17 33.0 @ 81.8 100.60 | 0.10 23117 100.55 100.75 8.63 4.34 2.25 JHepreTuka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 320 @ 80.3 99.91 0.01 99.60 100.00 8.47 4.14 2.16 aHepreTMka
TrK-6MnB-1 2000 R 10500 22.02.11  28.0211) 21.0212, 1.0 133 100.00 94 100.02 101.10 9.21 2.62 0.10 aHepreTuka
TrK-8 01 3500 R 8.80 12.05.11 10.05.12 15.9 JHepreTuka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 31.0 @ 79.8 99.78 99.50 99.95 8.34 4.05 212 aHepreTMka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 9.7 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 4.3 49.56 0.11 99.00 669.73 7.04 0.05 TOproBNst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 2.0 13.8 99.99 85.06 102.50 711 3.49 0.13 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 30.7 113.30 | 0.05 112.58 113.50 14.06 8.85 1.72 GaHku
TKCBaHk 5O-01 1600 R 1422 25.03.11 20.09.13 32.5 102.00 180 102.02 104.50 13.73 6.95 1.96 GaHku
TKCBaHk BO-02 1500 R 16.50  31.05.11 291111 26.11.13) 100 @ 3438 10345 | 0.65 234 103.02 103.45 12.48 7.95 0.73 GaHku
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 33.6 100.91 1046 630 100.90 101.71 8.64 4.37 227 /B1/B NpoM3BOACTBO
TMK-03 06n 5000 R 9.80  15.02.11 15.02.11 0.9 100.27 5700 100.27 100.50 6.19 4.87 0.07 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 27.0411  25.0412 23.10.13 150 @ 336 100.69 8879 100.51 100.87 11.53 5.87 1.06 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 25.7 105.01 0.81 104.20 104.30 7.02 4.51 1.78 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 53.3 102.40 250 102.20 102.60 8.18 4.28 2.92 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 17.05.11 171113 345 100.00 75.00 100.05 7.87 3.87 2.38 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 17.0 99.53 0.03 99.05 100.00 7.38 3.46 1.26 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  07.07.11 07.07.11 5.7 102.15 | 0.30 3000 101.58 102.15 5.63 5.03 0.44 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 31.2 100.64 100.35 100.65 7.76 3.94 213 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 39.5 101.05 674 100.10 101.90 8.03 4.07 2.65 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 0.8 99.74 15000 99.75 100.05 11.15 3.38 0.06 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15] 13.05.19 530 @ 101.2 10525 @075 29500 104.00 106.00 8.23 9.24 3.28 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  31.03.11 29.03.12 145 101.92 101.01 102.10 710 4.26 1.06 aHepreTMKa
YB3-1 3000 R 925 16.06.11 131212 07.12.17 230 @ 83.8 100.00 6000 99.25 100.74 9.46 4.61 1.62 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825 01.03.11 28.02.12 135 meTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 171 101.94 99.01 120.00 8.68 4.89 123 MalLLMHOCTP.
Ypancu6K 50-03 3000 R 9.50  01.02.11 29.10.13 33.8 99.99 70 003 99.50 99.99 9.85 2.37 117 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 6.1 103.09 8.28 7.01 0.44 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 134 109.01 108.25 109.25 791 7.55 0.92 B+// (buHaHCbI

Ypancv6k4 2000 R 16.50/  20.01.11 19.01.12 12.2 108.30 7.89 7.60 0.83 B+/ (h1HaHChI
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12, 0.0 122 100.34 7.08 0.01 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 9.1 102.29 | 0.04 102.26 102.70 6.94 4.90 0.68 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 18.3 105.89 7.67 5.53 125 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 514 101.50 9000 101.30 101.75 8.75 4.42 3.25 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11 01.11.12 100 @218 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 101 102.10 9649 75.20 103.00 6.82 5.13 0.53 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 14.0 101.05 94212 100.00 6.90 4.19 0.59 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 26.9 100.50 95.58 100.50 8.26 3.72 1.68 BB-//B+ Tenekom
OCK EQC-04 6000 R 7300 07.04.11 06.10.11 8.7 101.00 9409 101.00 101.40 5.92 3.60 0.66 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 33.0 @ 117.6 99.80 255501 99.70 99.80 7.34 3.57 2.28 /Baa2/BBB JHepreTuka
OCK E9C-07 5000 R 750 290411 271015 161020 580 | 1186 = 99.88 99.50 99.99 7.65 374 | 375 /Baa2/BBB aHepreTUka
OCK E3C-08 10000 R 745 290311 26.09.13 150920 330 | 117.6 | 99.61 100 000 99.70 99.80 743 358 | 227 /Baa2/BBB |aHepreTuka
OCK E9C-09 5000 R 799 290411 241017, 161020 820 | 1186  99.65 14600 99.65 99.85 7.99 390 | 490 /Baa2/BBB aHepreTUka
®CK EQC-10 10000 R 7.75  29.03.11  24.09.15 15.09.20 57.0 @ 117.6 = 100.40 100.00 100.50 7.78 3.85 3.64 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799  29.0411 241017 16.10.20 820 @ 118.6 99.91 99.65 99.90 8.15 3.99 4.87 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 785 15.06.11  16.06.11] 12.06.13 5.0 29.2 100.50 3998 100.50 6.62 3.90 0.38 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.04.11 12.10.11 89 100.00 30102 99.81 100.00 7.29 1.77 0.67 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13, 9.0 2713 100.65 745 2.02 0.67 /Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 15.03.11 111212 10.06.14 230 @ 413 99.58 99.10 99.60 8.23 1.94 1.64 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 27.01.11  30.0412 23.04.15 160 519 101.75 124 300 101.00 101.70 7.70 220 112 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 58 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14 180 @ 41.8 101.68 101.80 102.00 8.10 4.54 1.28 B1/ GaHku
LlentpTen-5 3000 R 9.30  01.03.11 30.08.11 75 101.20 9759 100.00 101.10 6.27 4.58 0.37 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 34.2 99.78 99.20 99.40 8.51 412 2.33 notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 44 102.10 20 102.02 102.07 6.88 6.23 0.34 notpe6. ToB.
YTN3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 3.0 51.8 95.50 JoTo3BaH/ npou3BoaCTBO
YTn3 60-01 5000 R 16.50  07.06.11  08.12.11 04.1212 11.0 @ 229 106.01 106.10 106.20 9.37 7.76 0.78 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 10.03.11 14.06.11  04.09.14 5.0 442 104.10 1 104.11 104.75 10.12 5.03 0.35 (pUHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 41 3HepreTuka
tOHuKpeanbaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 220 @ 58.6 99.25 350 000 99.40 99.55 7.54 3.52 161 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 7,50 08.03.11  03.09.13] 01.09.15 320 @ 56.2 99.90 99.45 99.80 7.68 3.74 2.20 /Ba3/B+ GaHku
HOHuMunK 01 2000 R 14.00, 08.03.11 06.09.11 7.7 100.58 notpe6. ToB.
IOTK BO-01 2000 R 11.000  19.01.11 211011 17.10.12) 9.0 213 104.85 4.44 2.62 0.69 /B1/B Tenekom
IOTK BO-04 1000 R 1140 20.01.11 18.10.12 21.3 105.71 8.11 2.69 1.46 /B1/B Tenekom
HOTK-05 06. 2000 R 780  01.06.11 30.05.12 16.6 100.00 154 791 99.00 102.50 8.17 3.99 121 /B1/B Tenekom
0Taitp-® BO-1 1500 R 1250 29.03.11 26.03.13 26.6 107.20 6177 107.20 107.65 9.14 291 1.78 TpaHcnopt
0Taitp-® 60-2 1500 R 1250 29.03.11 26.03.13 26.6 107.20 107.25 107.65 9.14 291 1.78 TpaHcnopt
0Taitp-® BO-3 1500 R 945  24.03.11 19.12.13 35.5 100.00 100.85 9.79 2.36 2.34 TpaHcnopt
SAkyTckan BO-01 3000 R 825  08.03.11 03.09.13 32.0 101.20 | 0.85 320 000 100.50 102.00 7.88 4.07 218 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 13.8 102.90 174732 102.65 102.95 742 4.99 0.90 BB/ 3HepreTuka
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Benapycb-01 7000 R 870 24.03.11 20.12.12 234 99.81 0.06 99.85 100.10 9.10 217 1.63 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 16.1 10119+ 029 2 99.00 101.20 5.94 3.82 0.64 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 411 101.10 = 0.10 100.70 101.10 7.69 4.32 2.09 1/BB- MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70  24.02.11 26.10.11 9.4 100.78 100.40 101.20 6.49 2.55 0.55 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.15  15.04.11 221112 225 | 100.87 100.10 103.19 8.47 3.56 0.92 B MyHULMNaNbHbIA
Kasanb07 2000 R 8.75  23.03.11 15.12.14 476 100.49 100.00 100.50 8.56 217 2.06 MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  28.02.11 29.08.11 74 101.02 = 0.07 100.36 100.95 6.59 2.02 0.56 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 8.95  03.03.11 29.11.12 22.7 102.64 99.50 102.80 7.29 217 1.36 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 30.03.11 26.06.13 29.7 105.43 100.00 105.80 7.16 2.39 1.66 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 9.80  12.05.11 10.05.12 15.9 102.04 102.70 102.80 7.56 4.79 0.85 BB-// MyHULANanbHbIA
Kapenus 12 1000 R 19.05  03.03.11 02.06.11 45 105.60 105.04 105.25 3.77 4.50 0.35 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767 14.04.11 14.04.11 29 100.40 362 100.32 100.40 5.96 3.81 0.22 BB-// MyHULMNanbHbIA
Kapenus 3 2000 R 991 24.03.11 18.06.15 53.7 104.50 150 395 104.50 104.70 8.05 2.37 2.18 BB-// MyHUL@NanbHbIA
KOMM 78 06 1000 R 8.00/ 23.05.11 221113 346 | 100.87 98.02 100.99 772 393 | 2.00 BB/Ba2/ MYHALMNATbHbIR
KOMM 88 06 1000 R 750  05.03.11 03.12.15 59.3 95.13 93.55 95.04 8.10 3.93 3.34 BB/Ba2/ MyHULMNanbHbIA
KOMW 98 06 2100 R 7.75  19.04.11 18.10.14 45.6 99.35 80 469 99.10 99.45 7.79 3.89 2.67 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.14. 10.02.11 08.11.12 22.0 105.15 © 0.05 32310 105.18 105.32 7.01 2.64 1.19 BB+/Ba2/BB+ MyHULMNanbHbIA
leH06n-306 1300 R 12.000  10.06.11 05.12.14 472 114.70 113.03 115.74 7.58 5.22 3.00 BB//BB MyHULMNanbHbIA
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 427 100.46 7.44 4.01 2.81 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 53.9 100.98 99.50 101.00 7.22 3.95 3.57 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 175 | 10220 @ 0.19 240334 102.01 102.30 6.48 3.90 1.30 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop48-06 30000 R 8.000 11.06.11 11.06.22 138.7 | 93.61 0.32 190 93.25 93.82 7.84 4.26 7.18 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 78.0 99.70 498 99.70 99.90 745 4.00 4.81 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 111 101.90 40 567 101.81 101.95 591 3.92 0.85 BBB/Baa1/BBB | MyHULynanbHbii
Mrop53-06 15000 R 8.000 01.03.11 01.09.13 31.9 101.95 6.73 3.89 2.21 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 19.9 102.00 = 020 2186 101.80 102.10 6.49 3.89 143 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 69.1 99.85 0.95 1260 97.31 99.87 7.40 3.97 4.30 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop58-06 15000 R 10.000 01.03.11 01.06.11 45 101.93 ' 0.08 26 001 101.60 101.95 4.74 242 0.34 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop61-06 15000 R 15.000 03.03.11 03.06.13 28.9 118.39 039 117.65 118.90 6.74 3.12 191 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop62-06 20000 R 15.000 08.03.11 08.06.14 412 11845 = 0.12 246 115 118.37 118.47 7.31 3.12 2.59 BBB/Baa1/BBB | MyHULynanbHbii
Mrop63-06 15000 R 15.000  10.03.11 10.12.13 35.2 121.29 120.30 124.00 7.01 3.05 2.26 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop66-06 110000 R 875  23.02.11 23.11.18 95.5 | 106.59 105.05 791 2.07 5.33 BBB/Baa1/BBB | MyHuLunanbHbIi
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 3.0 101.00 = 025 250 525 100.85 100.95 4.92 4.44 0.24 [/B1/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 39.5 98.70 9331 98.67 98.89 8.64 4.04 2.64 /B1/oT03BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 29.2 | 101.80 20680 101.12 101.90 7.85 441 1.33 /B1/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 14.1 110.25 104 110.25 110.50 7.03 7.60 0.85 [/B1/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.70  21.04.11 20.10.11 9.2 100.86 100.60 100.80 6.60 3.81 0.69 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 22.3 | 100.70 100 100.01 101.50 747 3.94 118 B+/oTo3BaH/ MyHULMNaNbHbIA
003 25063 30000 R 6.200 09.02.11 09.11.11 9.8 101.00 4522 101.00 101.10 5.02 1.53 0.75 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900  19.01.11 18.01.12 12.2 106.79 28 593 106.72 106.79 4.99 2.78 0.89 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  30.03.11 27.03.13 26.6 112.05 190 002 112.00 112.25 6.22 2.67 1.85 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.04.11 06.07.11 56 102.91 46 470 102.88 102.91 4.23 2.56 0.44 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 213 109.05 50 005 108.91 109.05 5.94 2.58 149 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 437 116.00 = 0.00 329101 115.96 116.25 7.01 5.16 2.75 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 8.4 103.62 36 500 103.70 103.75 4.67 4.81 0.64 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.06.11 26.11.14 46.9 103.60 = 0.25 660 935 103.50 103.55 7.14 3.90 3.14 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 245 | 10190 @ 0.3 260 764 101.75 101.92 6.23 3.50 1.74 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 18.7 10146 = 0.1 439 994 101.45 101.49 5.92 3.37 1.36 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 54.6 98.75 0.45 1921 400 98.75 98.80 7.34 3.34 3.55 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 21.8 99.49 6.29 6.03 1.63 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  13.04.11 11.07.12 18.0 10040 = 0.1 150 100.40 100.47 5.94 1.52 1.34 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 30.4 99.30 10 200 99.25 99.73 6.56 1.53 2.16 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 23.03.11 17.12.14 476 11544 = 0.79 75567 114.45 114.60 6.85 242 3.05 BBB/Baa1/BBB |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 67.5 98.00 0.75 75001 98.00 98.20 7.48 3.65 4.23 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 18.9 102.46 103.00 4.89 3.89 0.74 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 7.00 09.03.11 29.08.18 92.7 99.36 96.00 100.00 7.24 3.51 5.34 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.02.11 03.08.16 67.5 97.00 200 97.00 98.30 7.49 1.80 3.94 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 09.03.11 24.11.21 132.1 97.00 60 96.53 98.00 7.63 2.06 6.53 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 99.4 73.62 2222624 71.40 74.10 7.64 4.95 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 305.0 | 89.99 0.39 54973 89.55 90.20 7.98 3.82 10.30 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 92.0 91.17 5529 200 89.64 91.50 7.42 3.83 5.21 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 47.0 100.85 = 0.25 160 194 100.55 7.98 4.35 2.54 MyHULMNaNbHbIA
CamapO6n 3 4500 R 760  10.02.11 11.08.11 6.8 100.80 101.00 102.20 6.28 1.88 0.52 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 4 5000 R 6.98  23.03.11 20.06.12 173 100.09 100.00 100.27 7.09 1.74 1.27 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 24.03.11 19.12.13 355 | 102.60 1940 102.35 102.60 6.83 2.26 0.93 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 6 2425 R 15.000 11.02.11 10.05.13 28.1 113.00 174 112.00 113.20 712 3.31 1.54 /Ba1/BB+ MyHULMNaNbHbIA
CankT-MeTepbypr-01 10000 R 7.76.  26.05.11 19.11.15 58.9 100.70 10 300 100.60 100.70 7.73 3.84 3.79 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.04.11 11.04.13 271 102.50 3 102.20 102.45 5.94 1.93 1.1 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 24.02.11 26.05.11 43 101.00 8318 100.20 101.00 6.02 217 0.33 BB//BB- MyHULMNanbHbIA
TeepO6n-34007 3000 R 8.50  22.03.11 15.12.15 59.7 100.05 = 0.10 5000 100.00 100.25 8.76 212 3.49 B+// MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 114 100.38 100.25 100.60 6.68 3.48 0.86 B MyHULANanbHbIiA
Tomck.06-5 1400 R 7.00 17.06.11 171212 23.3 100.40 100.21 100.60 6.84 3.48 141 B MyHULAnanbHbIA
Tomck.06-7 2500 R 13.000 27.02.11 27.11.13 34.8 108.59 108.50 109.50 7.48 3.02 1.54 B MyHUL@NanbHbIA
YamypTua-2 1500 R 840 17.07.11 15.07.12 18.1 101.63 101.00 101.50 7.36 4.10 1.33 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 59.1 102.55 110 000 102.20 102.75 8.00 421 3.23 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820  23.02.11 25.08.13 31.7 101.16 100.65 101.70 7.82 2.02 1.82 MyHULMNanbHbIA
Yysawwms-05 1000 R 785  05.06.11 05.06.11 4.6 100.45 263 100.45 100.60 6.70 3.92 0.35 /Ba2/ MyHULMNANbHbIA
Yysawms-06 1000 R 724 19.04.11 17.04.12 15.2 100.02 98.70 101.00 742 1.80 112 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.16.  08.03.11 04.06.13 28.9 102.51 101.60 102.94 7.83 2.23 1.64 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780 20.01.11 17.04.14 39.5 | 100.52 7.80 1.94 221 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  24.03.11 19.09.13 325 | 104.50 18 500 104.30 105.25 7.53 2.33 1.72 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 3.0 100.15 100.00 5.92 3.24 0.24 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850 17.02.11 16.05.13 283 | 101.50 11419 100.40 101.60 7.62 2.09 1.76 BB-// MyHULMNanbHbI




Fixed Income Daily 19.01.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

Beinyck O6uew, Kynow, % LUena | MUam. Toprosuri fiop, Peiimunr Cekrop

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.06.11 20.06.11 5.1 102.18 | 0.00 3.98 453 0.41 BB/Ba3/ GaHku
Ak bars-12 225§ 10.25  03.06.11 03.12.12 228 | 108.16 5.60 474 1.69 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 175 | 106.14 3.77 3.86 1.35 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 24.06.11 24.06.11 24.06.13 50 | 296 & 108.70 4.26 0.46 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.06.11 09.12.15 59.5 BB/Ba1/B+ BaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 50.7 | 105.00 6.60 381 344 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 130 @ 742 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 814 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 988  11.03.11 11.03.15 50.4 BI/B+ chlpbe
Alrosa-14 500 § 888  17.05.11 17.11.14 46.6 | 113.04 | 0.00 5.08 3.93 3.24 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 119.2 | 107.29 6.72 361 6.81 BB-/Ba3/BB- chlipbe
Bank St-Petersburg-17 100 § 10.50  25.01.11 25.07.17 79.3 [Ba3/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 15 | 10042 2.84 6.23 0.13 BBB-/Baat/ GaHku
BoM-13 500 § 7.34 13.05.11 13.06.1¢ 282 | 106.54 434 344 211 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.05.11 25.11.15 59.1 | 97.86 & 0.37 8.04 383 3.95 BBB-/Baat/ GaHkm
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 50.4 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.05.11 10.05.17 76.8 | 10042 @ 0.33 6.72 3.39 5.00 BBB-/Baat/ GaHku
Business Alliance-12 8323R 8.88  25.01.11 25.04.12 15.4 GaHku
Credit Europe Bank-13 300 § 7.75  20.05.11 20.05.13 284 | 10291 6.38 3.76 210 /Ba3/ GaHkun
EURDEV-14 500 § 7.38  29.03.11 29.09.14 450 | 108.65 479 3.39 3.18 BBB/A3/BBB GaHku
Eurochem12 300 $ 7.88) 21.03.11 21.09.12 204 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 276 | 10824 | 0.03 4.98 4.10 2.02 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 58.6 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.04.11 24.04.18 88.4 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.05.11 12.05.13 282 /Caa1/D Cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 32 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.11 09.12.12 230 | 103.32 2.72 441 1.82 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 222 | 9872 3.62 1.46 1.75 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 258 | 11342 0.04 3.04 4.24 1.89 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 339 | 10656 @ 0.11 3.99 6.18 2.56 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 305 | 10413 | 1.32 279 2.16 2.32 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 271 | 109.19 3.05 3.36 2.04 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 308 | 110.09 3.32 341 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 378 | 10373 3.70 4.85 278 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 430 | 113.20 420 367 3.00 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 46.1 | 104.86 | 0.12 391 5.12 343 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 532 | 10543 4.42 5.57 3.78 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 493 | 11412 | 0.04 246 712 3.35 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 59.2 | 10260 = 0.01 449 248 425 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21)  22.05.11 22.11.16 71.2 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 752 | 10144 4.80 5.06 5.12 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 827 | 10218 4.99 5.32 5.67 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 86.1 | 10678 | 0.14 5.35 6.19 5.45 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 880 | 116.48 5.36 3.50 5.49 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 230411 23.0412 23.04.19 150 | 100.6 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 110.0 | 107.04 4.65 3.36 268 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 135.5 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 863  28.04.11 28.04.14 28.04.34 400 & 2834 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3236 | 106.12 6.79 343 | 11.74 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 49 | 10269 = 0.00 1.34 3.88 0.41 /Baa3/BB BaHku
Gazprombank-13 500 $ 7.93  28.06.11 28.06.13 297 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 476 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 57.0 /Baa3/BB GaHku
Gazprombank-16 120§ 7.35  08.05.11 08.05.16 64.6 /Baa3/BB GaHku
Gazstream-13 647 $ 563  22.01.11 22.07.13 305 | 103.52 4.14 272 2271 BBB/Baa1/BBB |cblpbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 5.1 103.00 3.75 5.34 0.41 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.11 11.08.11 68 | 103.74 493 5.66 0.52 [Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 253 D/Caa2/D GaHkun
Income-Lada-11 CLN 388 18.00  23.03.11 20.06.11 5.1 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 9.5 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75  09.02.11 09.11.15 58.5 B CTPOUTENCTBO
LenSpetsSMU-15 150 § 9.75/  09.02.11 09.11.15 58.5 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 462 | 107.62 418 2.96 334 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 77.7 | 106.06 5.23 3.00 5.21 BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 107.1 | 109.43 5.86 3.31 649 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1194 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 138.6 | 103.64 6.20 3.21 7.92 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.03.11] 10.03.11  10.03.16 2.0 | 626 | 9588 40.39 463 0.12 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 6.1 BB/Ba2/B+ GaHkun
Mirax-11 180 § 9.45/  20.03.11 20.03.11 2.0 ICatl CTPOUTENCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 8.9 10327 | 0.02 1.90 6.25 0.73 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 701 | 101.98 | 0.09 461 4.97 4.97 BBB/Baa1/BBB  MyHMUMnanbHbii
MTS-12 400 $ 800  28.01.11 28.01.12 125 | 10563 | 0.02 242 3.79 0.96 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 114.8 BB+/Ba2/BB Tenexom
NKNH-12 1018 1200  20.04.11 20.04.12 153 B/B1/ XuMus
NKNH-15 200 § 850  22.06.11 22.12.15 60.0 B/B1/ XuMus
NMTP-12 300 § 7.00  17.05.11 17.05.12 16.2 | 10391 = 0.01 3.95 337 1.26 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 9.25  17.06.11 17.12.12 233 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 336 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.04.11 21.10.15 57.9 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.04.11 20.10.11  20.10.16 9.0 | 70.1 BB-/Ba3/ GaHkun

Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 85 TOproBns
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Promsvyazbank-11 2258 875 20.04.11 20.10.11 9.2 103.41 ' 0.03 411 423 0.72 BB-/Ba2/oto3BaH | GaHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 164 | 105.36 | 0.00 5.43 4.57 1.25 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 6.0 30.3 | 109.80 4.89 0.51 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 530 | 11375 028 8.87 5.60 3.34 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 666 | 108.75 0.18 9.18 5.17 4.09 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 85.7 | 109.00 11.53 573 441 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 $ 7.50 22.05.11 22.05.12 16.3 /B1/B+ Cblpbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 268 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.05.11 30.06.11 54 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.07.11 01.07.12 177 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 15.6 | 103.90 3.08 6.03 1.21 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 283 | 107.60 = 0.01 3.73 3.34 213 BBB/Baat/ GaHkun
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 266 | 100.55 | 0.00 7.22 3.73 1.94 BBB/Baat/ GaHkun
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 364 | 107.71  0.07 435 3.31 270 BBB/Baa1/ 6GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 413 | 11375 | 0.08 4.58 3.96 2.94 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11 21.09.16 80 | 69.1 = 100.18 | 0.07 6.67 348 0.64 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30, 15.05.11 15.05.17 770 | 10266 = 0.06 5.79 3.07 5.13 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 89.6 11084 = 0.09 591 3.50 5.62 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.03.11 04.03.11 15 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 52.1 | 100.49 3.50 1.80 391 BBB/Baa1/BBB  |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 915 | 140.78 4.54 391 5.36 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 113.0 | 100.42 4.94 249 7.28 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2122 17443 | 025 5.87 3.66 9.27 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 750  31.03.11 31.03.30 2337 | 116.04 2000 475 323 5.56 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 36 | 101.31 4.12 4.26 0.29 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888  16.06.11 16.12.15 59.8 = 9746 @ 0.12 9.53 4.55 3.86 B+/Ba3/B+ GaHku
RusStandard-16 200§ 9.75/  01.06.11 01.12.16 75 B+/Ba3/B+ GaHku
RZD-17 1500 § 574/  03.04.11 03.04.17 75.6 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 100 | 10352 @ 0.01 1.60 2.86 0.80 BBB/Baa1/ GaHkun
Sberbank-13 500 § 648  15.05.11 15.05.13 283 | 107.38 | 0.00 3.16 3.02 215 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647  02.07.11 02.07.13 299 | 107.48 | 0.00 3.27 3.01 227 BBB/Baat/ GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 544 | 10335  0.08 4.66 2.66 3.94 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 814 | 100.31 5.34 269 5.46 BBB/Baat/ GaHkmn
Severstal-13 1250 § 9.75  29.01.11 29.07.13 308 | 11171 | 0.16 478 4.36 247 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 306 | 111.85  0.05 5.24 4.14 278 B+/Ba3/BB- cbipbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 824 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 32 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 55.3 | 106.01 = 0.05 6.16 363 3.70 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 0.3 | 100.06 6.37 443 0.03 BB-/Ba3/BB Tenexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 825 TpaHcnopT
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 127 B2/ BaHku
TMK-11 600 § 10.00  29.01.11 29.07.11 64 | 103.3€ | 0.01 3.55 4.84 0.50 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 6.0 | 102.66 1.52 3.35 0.50 = BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 204 | 10430 | 0.00 345 2.94 1.56 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 262 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 492 | 107.21 | 0.06 429 2.92 348 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 66.9 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 75.1 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 87.0 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 110.1 BBB-/Baa2/BBB- |cbipbe
TransCapitalBank-17 100 $ 10.51  18.07.11 18.07.17 79.1 B1/ GaHku
TransCreditBank-11 350 § 9.00,  25.06.11 25.06.11 5.3 /Ba1/BB GaHku
Transneft-12 500 $ 6.10/  27.06.11 27.06.12 175 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 17.5 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 31.1 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 38.1 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 91.9 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150 06.03.11 06.09.12 19.9 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.06.11 30.12.11 15 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 10.1 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 50 | 289 /B1/B Ternexom
VEB-17 600 § 545 22.05.11 221117 83.3 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 115.3 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 180.7 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 9.2 | 105.03 1.69 3.99 0.74 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 278 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.05.11 23.05.16 65.1 | 11042 5.94 3.74 4.31 /Ba2/BB+ Ternekom
Vimpelcom-18 1000 § 913/  30.04.11 30.04.18 88.6 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 784 B2/ GaHku
VTB N-W-15 400 § 6.20  29.03.11 29.09.15 57.2 | 97.35 6.87 3.18 3.93 BBB/Baat/ GaHkun
VTB-11 450 § 750 12.04.11 12.10.11 89 | 10413 | 0.00 1.79 3.60 0.71 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 54 | 102.67 2.16 8.04 0.44 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 217 | 106.48 | 0.00 2.85 3.10 1.67 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200  28.05.11 28.11.12 227 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 314 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 493 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 50.2 | 105.55 4.96 3.06 3.53 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 61.8 | 10012 | 0.01 418 4.24 4.40 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.05.11 28.05.13 29.05.18 29.0 | 896 & 106.88 3.80 3.22 217 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1185 | 99.68 6.60 329 7.00 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 54.0 = 297.7 | 104.23 517 3.00 3.86 BBB/Baal1/BBB | 6aHku
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