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PybGneBble BbIMyCcKun

VB meHeHue, 6.n.

YTM, % 3Hay. 3afeH. 3aMec. YTD
00346020 8.0 (43) ©6) 2
la3rpom-11 70 (3 (13) (68)
Bbimnenkom-6/7 83 4 (26) (17)
CblpbeBble PbIHKN
WUsmeHenne, %
3HaY. 3afeH. 3amec. YTD
3onoro, §yHums 1506.3 0.2 55 6.0
Urals, $/6app. 1198 0.2 73 29
S&P Metambl, i, 2 069.0 1.0 27 38
S&P C/x npog., WHA, 866.3 0.8 22 49
HEHe)KHbIVI PbIHOK
W3meHenune
mnpa py6. 3Hay. 3afeH. 3aMmec. YTD
Pero B LB 18 (0.0) (6.5) -
Kopcuera 5798 98.1) (156) (4149
[Jlenosus! BLIB 594.1 (63.6) (225)  (39.1)
Vs meHeHue, 6.n.
NDF 1Y, % 423 2 4) 69)
MOSPrime ON, % 3.16 - - 141
WU3meHeHue, %
USDRUB 27.9% (0.5) (0.9) (84)
NHpekcbl
Vs meHenue, 6.1.
6.n. 3Ha4y. 3ajeH. 3amec. YTD
Russia 30 - UST 10 1300 1 @) 23
EMBI + Spread 300.0 (0.4) (4.0) 15
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UemoyHuku: PTC, MMBB, Bloomberg, ouerku YPAJIC/ba

CTPATEIrMA

BHELLIHWIA PBIHOK

CerogHa MHorvie (hOHAOBbIE MNoOWaaKy ByayT 3aKpbiThl N0 ciydalo CTPacTHOM NATHULLI, @ Ha Tex
PbIHKax, KoTopble OyayT paboTaTh, Mbl He OXWMAAEM BbICOKOW aKTMBHOCTW. Criped MHAWKATMBHOIO
cyBepeHHoro Bbinycka Russia’30 Buepa cy3mnca Ha 2 6.n. go 131 6.n. crp. 2

BHYTPEHHUW PBIHOK

CraBka KynoHa no obnuraumsm Pyclnapo yctaHoBneHa B pa3mepe 8%, 4To npefnonaraeT npemMuio B
pa3mepe 30 6.n. Kk kpmeowr foxonHoctn GCK. B To e BpeMsi MapKeTUHT Mo Bbinycky Pasrynsi 6O-16
NpoLLen MeHee YCMeLIHO: SMUTEHT, He CMOTPA Ha LOBOJIbHO BbICOKMA OPUEHTUP MO AOXOLHOCTU, He
CMOr npwBneyb HeobXOAMMOro CNpPoca 1 MPUHAN peLleHre NPoANnTL cbop 3asBoK A0 29 anpens. Mbl
NPWBETCTBYEM OCTOPOXHbIN MOAXOL NHBECTOPOB K MHBECTULLMAM MOBbILLEHHOIO PUCKa. cTp. 2

M3MeHeHWs B ypOBHe NIMKBUAHOCTU U cTaBoK MBK Obinv He3HaumTeNbHbIMK, OAHAKO B MOHeAeNbHNK
Mbl OXMOaeM OTTOKa CPefcTB U3 BaHKOBCKOM CUCTEMBI B CBS3W C NPEACTOAWMMU Ha Clefyiollen He-
[lene HanoroBbIMU Nnatexxamu. Pybnb ykpenuncs bnarofaps nopfaepxke BHeWHWX hakTopos, 1 ce-
rogHs POCCUIMCKas BantoTa, MO HaleMy MHEHWIO, MPOAOIIKNT AopoXaTe A0 ypoBHA 27,85-27,9
pyo./oonn. cTp. 3

KOPMOPATUBHbIE COBbITNA

HOMOC-BAHK (BA3/BB-)

MpoBeneHHoe IPO ykpennseT kpeauTHbI npoduns HOMOC-BAHKa He ToNbKO C TOYKM 3peHuns npu-
BJI€4EHV HOBOMO Kanutana, Ho M 3a CHeT MOBbILIEHNA MPO3PaYHOCTN SMUTEHTA, KOTOPbIA CTAHOBUTCA
nyonmyHon koMnaHven. Obnmraumm HomMoca He BbIrMAaAT AelleBbiMU, HO Mbl PEKOMEHIYEM He 3a-
ObIBaTb UX, YHUTbLIBAS MOMOXUTENBHbIN MOMEHT, HabpaHHbIN DaHKOM B CBOEM PA3BUTUN. cp. 4

CUTPOHUKC (B3/B-)

Byepa CnTpoHMKC obHapoaoBan pesynbTaTthl 3a IV kBapTan 1 Beck 2010 r. no US GAAP, okasaBlumecs
HECKOJIbKO Ny4llie HaLUMX OXUOAHUIA 1 CBUOETENbCTBYIOLME NMOCTENEHHOM BOCCTAHOBNIEHUM OM3Heca.
[onrosas Harpyska no “toram NpoLnoro roga onycrmnacb 4o 6,1 no cpasHenuto ¢ 7,5 8 2009r. o
HalleMy MHeHWIo, obnunraumm CUTPOHMKCa MOTYT NPeACTaBAATb UHTepeC ANs MHBECTOPOB, MOTOBbIX K
PUCKY Y CHUTAIOLLMX, YTO MaTEPMHCKAs KOMMAHWUS 1 rocyapcTBo OyayT No-npexHemy nofaepXmnsath
KOMMaHUIO. cp. 5

YepPKn30BO (B2)

KomnaHus oObsBuUMa, Y4TO HauYMHaeT peanusaumuio npoekTa no CTpouTeNbCTBy B JIMneukon obnactu
KOMMeKca no Npom3BOACTBY W NepepaboTke Msica NTuLbl. [poekT noTpebyeT MHBECTULIMI B pa3Mepe
19,5 mnpa py6., 80% 13 KoTopbIx ByneT NpodUHAHCMPOBAHO 3a CYET AECATUNETHEro KpeamTa ot
FasnpombaHka. C y4eTom HabniogaemMou B NocnefiHee BPeMS MOBbILEHHOW akTUBHOCTM HepKM30BO B
paclMPeHUM MPOU3BOACTBEHHBIX MOLLHOCTEN COODLEHMEe HeraTMBHO AJf1 (MHAHCOBOrO Mpodus
KOMMaHWK, OLHAKO peakLmm CO CTOPOHbI KOTUPOBOK ee 0DAUraLmii Mbl He OXNOaeM. cTp. 6

MMK (-/BA3 /BB)

Byepa komnaHWs onybnukoBana onepaLMoHHble pe3ynbTaThl 3a | kBapTan 2011 1., KOTopble OTpa3nIm
BHYLUMTENbHBIN POCT NPOM3BOACTBA CTanu (Ha 12% kBapTan K KBapTasy), Torfa Kak nokasatenu go-
OblBatoLLEro cerMeHTa oKasanucb HeofHoO3Ha4YHbIMU. MMK NoaTBepAun NPorHo3, NpeanonaraoLLmmn
POCT BbINMaBkM cTan Ha 20% no utoram 2011 r. O6nnraumm MMK oLeHeHbl CnpaBeannBo, peak-
LMS KOTUPOBOK Ha OMybMKOBaHHbIE pe3yibTaTbl MANIOBEPOSTHA. cp. 7

HAMK (BBB-/BA1/BB+)

KomnaHus coobuwmna o npnobpeTeHnn octaBlencs 50-npoueHtHon gonu 8 CM ¢ Duferco 3a 600
MITH fonn. Mbl He BUOMM yrpo3bl Ans KpeantHbix MeTprk HIIMK 1 He aymaeM, 4To obbsBrneHne o
cHOenKe OKaxeT BIIUsSIHWE Ha KOTUPOBKM obnuraumin HITMK, KoTopble, MO HaleMy MHeHUIo, Ha OaH-
HbIN MOMEHT OLLEHEHBI CMIPABEIJIMBO. ....eeeiatiieeeeitiee ettt e e et e e et e e ettt e e et e e e et e e ettt e e e eneeeeeenees crp. 8

BKPATLE

MexayHapoaHoe areHTCTBO S&P MOBbICMNO penTUHr BHewnpombaHka [0 ypoBHsS «B», nMporHos
«CTabunbHbin». CBOE pelleHne aHaNUTUKM areHTCTBa OOBbACHSIOT BbICOKMMM TeMnaMu pocTa brsHeca
NpW COXPaHeHW BbICOKOMO Ka4eCTBa akTMBOB M 3HaYMUTENbHOM NMOAYLLKN INKBUOHOCTU. B TO e Bpe-
M$ areHTCTBO OTMeYaeT, YTO JafbHenLee yBenmnyeHe pemTUHIa OrPaHMYMBAETCH BbICOKOW KOHLLEH-
Tpaumel BKNag4YmMKoB 1 HU3KOW NMPUObINbHOCTbIO BaHKa.

HacToswwin 6lonneteHb npeaHasHayeH UCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hiu npu kaknx obcToaTenbcTBax 3ToT GlonneTeHb He AOMKEeH UCNOb30BaTLCA MK paccMaTpUBaTLCA Kak odepTa 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 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

CroKOWHbIN AeHb. MHorve hoHAoBbIe MOWAAKM OyayT CerofHs 3akpbiThl Mo cyiydalo CTpacTHOM MATHULBI, @ Ha TeX pbiHKaXx,
KoTopble ByayT paboTaTh, Mbl He OXMAAEM BbICOKOW akTUBHOCTU. K ToMy xe, Hi1 B CLLIA, HM B EBpone cerogHs He nybnukyetcs
3HA4YMMOW SKOHOMUHECKOW CTaTUCTUKU. KpoMe Toro, BBUAY MNPa3aHMYHOIO AHS NWLLb HEMHOTME KOMMAAHUM NyOnMKyoT CeroiHs
OT4YeTHOCTb. CTOUT 0BpPaTUTh BHUMaHWeE Ha pe3ynbTaTbl NPOM3BOAMTENS MUKponpoLleccopoB AMD, 0cobeHHO nocnie Hemmnoxmx
nokasatenen Intel. OBHapofoBaHHas BYepa CTaTUCTMKA MO pbiHKY Tpyaa B CLUA okasanach xyxe OXWAaHWMA, He ornpaBhaB
HapeXabl Ha ObICTpOe CHUXeHMe 6e3paboTuLibl. YUCNo NepBrYHbIX 0OpaLLeHWI 3a Nocobrsmm no HGe3paboTunie YMeHbLINIOCH
He Tak 3HaYMTENbHO, KaK 0XWAanock, — nuib 1o 403 TbiC. TO Xe caMoe OTHOCUTCSA K MOBTOPHbIM OOPaLLEHUSAM, YUCTIO KOTOPbIX
CHW3MNOCb [0 3 695 Tbic. OfHaKo bnaronpusTHas OTYETHOCTb KOMMaHUI 3aTMUa HeraTMBHYIO CTaTUCTUKY, HanpuMmep, fydile
NPOrHo30B oKa3sanucb npubbinn General Electric m American Express. Cnpoc Ha amepurkaHckue rocobnuraumm ocTaercs
[LOBOJIBHO BBLICOKMM, 4TO, KPOME MPOYero, CBA3aHO C ycyrybneHvem cuTyaumm C JofiraMu nepudepuiiHbix cTpaH EBponbl,
oTpaxeHHon B pocte CDS no nx obs3aTenscTBaM [0 HOBbIX MakcMymoB: CDS no natunetHemy ponry Mpeummn goctur 1400 6.n.
Ha 3tom doHe goxogHocte UST10 onyctunack Ha 1 6.n. go 3,40%. A3matckue pblHKW OABUraloTCs CErofHs pa3HOHampaBieHo,
aMepUIKaHCKMe 1 eBponencKmne 3aKpbiTbl.

Cnpoc Ha poccuinckue eBpoboHabl BepHynca. Cnpea MHAMKATMBHOIO CyBEPEHHOro Bbinycka Russia’30 BYepa cy3uncs Ha 2
6.n. o 131 6.n., KOTMPOBKN DBymMaru NogHANMCL Ha 19 6.M. go 116,32% OT HOMUHanNa. boNbLUMHCTBO CyBEPEHHbIX BbIMYCKOB
TakXke NOAPOC/O B LieHe. B kopnopaTuBHbIX BymMarax OOMbLIMHCTBO BbIMYCKOB 3aKpblIOCh B 3eneHow 3oHe. Tpu nopaepsxke
PACTYLIMX LIEH Ha HedTb eBpoobnmraumm Fasnpoma nogopoxanu Ha 15-20 6.n. (Ctrl + Tmpe), a B Bbinyckax THK-BP koTnposku
nogpocv Ha 5-15 6.n. Y MeTannypros copmMmpoBancs cnpoc Ha bymaru Espasa, nogopoxaswume Ha 10 6.n. B 6aHKOBCKOM
CeKTope BbICOKMI CMpoC Habrodanca B eBpoobnuraumsax BTE, KOTMpPOBKM KoToporo Bbipocin Ha 10-20 6.nm., a Takxke
FasnpombaHka.

Opui FronbaH, golbanyv@uralsib.ru

BHYTPEHHMM PbIHOK

CraBka KynoHa no obnuraumsm Pycfmapo (BB+/Ba1/BB+) ycraHoBneHa Ha ypoBHe 8%. Buepa Obina 3akpbiTa KHWra
3asBOK Ha pa3meLlleHe ABYX LeCATUNETHNX BbiNyCKOB pybneBbix 0bnMraum KoMnaHum cyMMapHbIM obbemom 20 Mnpg pyo.,
13 KOTOPbIX BbINO pasMeltieHo 15 mnpa pyO. (0AMH BbINYCK pa3mellieH HYacTuyiHo). CTaBka KyrnoHa Obifla yCTaHOBMIEHa Ha YPOBHe
8%, 4TO COOTBETCTBYET LOXOLHOCTM K NATUNETHen odepTe Ha ypoBHe 8,16% W npegnonaraet npemuio kK OD3 B pasmepe
nopsaka 100 6.n. Taknum oOpasom, pasMelleHMe MPOLUNIO HWXKe MepBOHAYasibHO YCTAHOBMEHHOro AMana3oHa, 4To Obino
OXWAAEMbIM, YHUTBIBAA YCTONHMBLIM KPEeAUTHbIN Npoduib Pyclnapo, a Takke BbICOKMM CMNPOC CO CTOPOHbI MHBECTOPOB Ha
BbIMYCKM 3MUTEHTOB CEKTOPa 3MEKTPOIHEPreTUKM. MaporeHepupytollas KOMMaHMs pasMectuna obnmraumMm Ha TakoM Xe
YypOBHeE, Ha KOTOPOM B HACTOSLLIMIA MOMEHT TOPryoTCs BbiNycky Fasnpom HedTn (BBB-/Baa3/-) v c npemuen B pa3mepe 30 6.1.
K KpnBon goxoaHoctn obnuraumn @CK (BBB/Baa2/-).

Pasrynsam He cmor npuBneyYb [OCTAaTOYHOrO crpoca. Byepa npennonaranocb 3akpbiTb KHUMY 3asBOK MO Pa3MELLEHMIO
OupxkeBbix obnuraumin Pasrynss cepum bO-16 obbemom 3 mnph py6. OpgHako, mo coobuieHuio Reuters, SMUTEHT peLuun
npoanuTb cbop 3asBoK 40 29 anpens, MOCKOMbKY Noka yAAnock cobpath 3asBKM TONbKO Ha CyMMy okono 2,5 Mnpg pyo. B uenom
Mbl MPUBETCTBYEM CTOJIb OCTOPOXHbIV MOAXOL MHBECTOPOB K NMpUobpeTeHmio 0bnraumii ctonb UHAHCOBO Clabbix KOMMaHWIA
(cornacHo matepuanam Pasrynss, Ha koHew 2010 r. oTHoweHwne Lonr/EBITDA cocTaBnsno y koMmnaHum 5,8). HecmoTps Ha
bonee 4YeM KOMMOPTHYIO NMKBUOHOCTb B CUCTeMe, HabniopatoLylocs B NOCIeLHUA Mecsil, s KOPMOPaTUBHBIX 3MUTEHTOB
TpeTbero swenoHa (3a uckiioveHem psga 6aHKoB, C KOTOPbIMW CUTyaLMsi, BCE Xe HECKONbKO WHas) PbIHOK obnuvraumm
OCTaBasICs 3aKpbITbIM: B Ha4arne roga He yaanock npoaate obnuraumm 3dko, noszxe — C3n Mpynn. MNpeanoxXeHHbIA SMUTEHTOM
opueHTUp no kynoHy (11,5-12,25% po odepTsl Yepes nonTopa rofa) Mor Obl B Clydae pa3melLieHns caenate dymary ogHUM 13
CaMbIX [OXOLHbIX WHCTPYMEHTOB, OAHAKO B AaHHOM CJlydae npu Bbibope MexXZy OOXOLHOCTBIO U PUCKOM PUCKM, MOXOXE,
nepeBecunv, 1 HaM XOTeNoCh Obl HAAEATLCS, YTO MHBECTOPbI U B AanbHenLweM ByayT npuaepKmBaThcsa TakKow No3nLmm.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
Mapus Pag4eHko, radchenkomg@uralsib.ru
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OEHEXHbI PbIHOK

JInkBngHoCTH AeMOHCTpupyet MMHUMMalbHbleé U3BMEeHEeHUA HaKaHyHe CH)XeHNnsA

YpoBeHb NUKBUAHOCT HEMHOTO MOBbLICUIICS, YAep>aB cTaBkn MBK Ha npexHem ypoBHe. lNepuof cTabuibHOCT 3aKOHYMTCA B
NOHedeNbHMK, Koraa CTapTyeT O4epefdHOW Mepuopf HanoroBblX Mnatexewn, M NMKBUOHOCTb Ha4YHET cokpalyaTtbes. OcTaTku Ha
KopcyeTax KpeauTHbIX ydpexaeHnin B LB cHm3unuce Ha 16,7 mnpa pyd. no 563,1 mnpa pyo., a geno3utsl 6aHkos B LIB
BbIpocnn Ha 20,2 mnpa py6. no 614,3 mnpg py6. Crakn MBK octanuch cTabunbHbIMU: MHAMKATUBHAA cTaBka MosPrime no
OLHOOHEBHbIM KPeAUTaM He M3MeHWNacb, OCTaBLLUMCh Ha ypoBHe 3,16%.

CoBOKynmnHble cpeacTBa 6aHKkoB B LIB PD, mnpp,

py6., 1 oaAHOAHeBHas cTaBka MosPrime, % MexayHapopHbie pesepsbl LIB PD, mnpa gonn.

Cpepcraa 6ako B LI5 PO, mnpa.py6. (nes.wwk.) 550
e OiHOAHEBHAS CTaBKa MosPrime, % (npas.Luk.) 5128
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Mo gaHHbIM LB, MexayHapofHble pe3epsbl PM no coctosiHMio Ha 15 anpens coctasunn 512,8 mapg gonn

., YBEIMHMBLLNCH Ha
4,4 MnpA AONN. MO CPpaBHEHMIO C NpeablayLlen Hefenen.

Py6nb ykpenuncs npoTvB fonfapa Gnarofaps pocTy LeH Ha HedTb, MOMOXMTENbHOM AMHAMVKe (DOHLOBbLIX MIOLLAA0K U
ocnabnexuio gonnapa. IHAMKaTop CTOMMOCTM fonnapa No OTHOLLEHMIO K LLIECTM OCHOBHbIM MUPOBBIM BaslioTaM ynan A0 HOBbIX
MWHUMYMOB C WioHst 2008 r. EBpo, HanpoT1B, NMOAHANCA [0 HAMBLICLLEro YPOBHS MPOTMB Aonnapa ¢ gekabps 2009 r. Kypc
fonnapa cHM3unca Ha 13 koneek Ha MMBB po 27,94 py6./gonn., eBpo notepsn 4 konemku 1 onyctuncs o yposHs 40,75
py0./eBpo. BbuBamoTHas Kop3unHa nofelleena Ha 9 koneek Ao 33,7 pyb. CerogHs Mbl OXWAaeM AanbHeULEero yKpenneHus
pyons no 27,85-27,9 pyb./0onn., Tak Kak cTabusibHbIV BHELLHWIA POH AOMKEeH 0Ka3aTb NOAAEPKKY POCCUINCKON BastoTe.

Kypc py6./nonn. Kypc eBpo oTHocuTenbHO gonnapa CLLUA
1 ueHa bappens He¢dTu Brent, gonn. m pybns
130 “— | |eHa HedhTi Brent, r280 1,46 = lonn. CLLIA/eBpoO (neB. LWK.) 415
125 fonn./6app.(nes. LwK.) 1,44 4
285 142 4 Py6./eBpo (npas. wwk.) 41,0
120 + Kypc ponnapa CLUA, 1‘40
115 py6./monn. (npas. LK.) 290 1‘38 | L 405
10 - 295 122 1 - 40,0
105 - 300 .
100 1 132 1 - 395
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5’PIV TP i ——
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BE-PPRNS TRV RIBUCRIRSES2ER CUEPPRRS Y ONeQRR T CPNERIRTYIREN

NemoyuHuku: Bloomberg, MMBE Necmoyuruku: Bloomberg, MMBbE

Jleonung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

HOMOC-BAHK (Ba3/BB-)

MpoBeaeHHoe IPO ycnuBaet KpeaAuTHbIN Npodunb 6aHKa

®daKT coBepLUeHUs CAENKU MOJIOXKUTENIeH caM Mo cebe. B cerofHAWHNX YCNOBUSX, KOFAa MHOMME 3MUTEHTbI HE MOTyT
[OBeCTW MnaHbl NO pasMeLLeHMIO akLMI A0 3aBeplueHus, dakT nposegeHHoro HOMOC-BAHKom IPO BecbMa MONOXUTENbHO
XapaKTepm3yeT Kak ero MeHef KMeHT, Tak 1 OCHOBHbIX akLmoHepoB. KoHconuaaumsa XMB ¢ nocnenyiowymM pasmeLLeHeM akLmi
obbenMHeHHOro 0aHka npencTaBnseT cobon pegknin ang Poccum  obpasel, KPYMHOro KOPMOPaTUBHOIO AEeNCTBUS,
OCYLLECTBNEHHOTO B CXKaTble CPOKMN PbIHOYHBIM CocoboM. Taknm obpazom, HOMOC-BAHK craHoBWTCS NMyBnmM4HOM KOMMaHWen,
YTO CYLLECTBEHHO MOBbILIAET YBEPEHHOCTb MHBECTOPOB B €ro Mpo3pavyHoOCT! M, Kpome npoyero, obneryaet poctyn GaHka K
WNCTOYHMKAM [0roBOro PMHaHCUMPOBaHMS.

MononHeHue kanuTtana. K coxanexuio, IPO ObIfo B 3HAYNTENBHOW CTEMEHW MCMOJIb30BAHO LS BbIXOAA U3 KanuTana baHka ero
akumoHepa PomaHa Kopbauku, ogHako Yactb cpencts (5,5 mnpg py6., unv nopsaka 190 MIH. Lonn.) BCe Xe Oblna nprsneyeHa
Lns pa3BuTMs Bu3Heca, 1 NOCTYNuUTb 3T CPeacTBa AOMKHbI B OnMXKalllee BpeMsi — NOC/e TOro Kak OCTaBLIMECS aKLMOHepb!
(rpynnbl UCT 1 PPF) BbIKYNAT Aonammnccuio 0bbikHoBeHHbIX akumin HOMOCa, KoTopast SBNSETCH YacTbio CXeMbl, UCMOMNb30BaHHOM
OaHKoM Anst yckopeHus csoero IPO. Mcxoas U3 AaHHbIX MpodopmMa No COCTOSHMIO Ha Havano 2011 r., nocTynneHve KanuTana
| ypOBHS B yKa3aHHOM 0ObeMe JOMKHO YBENNYUTL OTHOLLEeHME COBCTBEHHbIX CPeAcTB BaHka K CyMMapHbIM akTvBaM Ha 1 n.n. no
CpaBHEHMIO C peasnbHbIM 3HaveHnem 10,9%. MoapobHee o dUHAHCOBLIX pe3ynbTatax GaHka 3a 2010 r. MOXHO NPOYUTaTh B
Halllem cneumanbHoM ob3ope oT 24 MapTa.

Bymaru 6aHKa Henb3s Ha3BaTb AelUeBbiMW, HO UrHOPMPOBATb UX He ctouT. HOMOC BpemMs OT BpeMeHM BbIXOOUT Ha
[LONITOBOW PbIHOK C HOBbIMU BbIMyCKaMu, MO3TOMY NyHLWMM MOMEHTOM A1 MOKYNKK ero pucka obino Obl o4epeHOe nepBr4HOE
pa3mMelleHe. Obpaluatomecs cemyac bymary HefeLleBbl, OLHAKO TO Xe CaMOe OTHOCUTCA W KO BCEMY POCCUCKOMY PbIHKY,
MO3TOMY, MamATys O HalleM MOMOXWUTENbHOM B3rfAe Ha KpeautHbi npoduns HOMOCa, Mbl nepeyncivm vMetoLmecs
VNHBECTULMOHHbIE BO3MOXHOCTH.

m  Ha pbiHKe BHelLHero fofnra Hanboree NpuBieKkaTenbHo BbIrMaanT cybopamMHUpoBaHHbIA Bbinyck NOMOS'15 (B1/B+) ¢
LOXOAHOCTbIO 7,3%. Bymara Topryetcs B ofHOM rpynne ¢ CyGOpAMHMPOBaHHbIMK Bbinyckamu RUSB'15 (B-/B1,
foxofHocTb 7,4%) v PROMBK'16 (Ba3/B+, 7,7%). C TOYKM 3peHUst COOTHOLUEHWS PENTUHIa W [LOXOOHOCTU
aBoputoM 3aeck fBnsetcs PROMBK'16, ofHako HeODXOAMMO MOMHUTBL, YTO, UCMbITbIBAs Gonblyo, Yem HOMOC,
noTpebHOCTb B KanuTane | ypoBHs, MpoMcBsa3bbaHk noka Nuilb nnaHmpyet IPO, KoTopoe MoXeT cocTosTbca B 2012 T.

= Cpenoun cTaplimx BbiNycKOB eBpobOHOOB Haubonee pasymHbiM BbibopoM byaer NOMOS 13 ¢ poxomHoctbio 5,6%,
o[HaKo 3Ton Bymare ellle nerdye HauTV NpUBeKaTeNbHble anbTepHaTMBbl, Takie kak HCFB'14 1 FCFIN'13.

= Ha BHyTpeHHeM pblHKe camMon WHTepecHon Bymaron HOMOC-BAHKa, ¢ Hawewr ToukW 3peHust, ABNSETCS BbINycK
Homoc-12, Toprylowmmcs ¢ JOXOOHOCTbIO 7,6% Ha Cpok 28 MecsLeB, 04HAako OTHOCUTENbHO COCEAHMX BbIMYCKOB OH,
HECOMHEHHO, BbIMMAAMT JOPOrMM. 30eCh B Ka4eCTBe anbTepHaTUB MOXHO MOPEKOMEHA0BATL YyTb Donee AfIMHHbIE, HO 1
Bornee npuBnekaTesbHble C TOYKU 3peHUs COOTHOLLIEHUS AOXOAHOCTU U pucka Bbinyckmu OTM baHk-2 (Ba1/BB, 8,15%
Ha 3 roga) n MOM-BO2 (B+/Ba2/BB, 8,05% Ha 3 roga).

CMm. rpauk Ha CnepyioLen cTpaHuLe.
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Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

Curponukc (B3/B-)

OTtyeTHOCTb 3a IV kBapTan n Becb 2010 .

Xopownn kBapTan. Byepa BbICOKOTEXHOMOMMYHas foyepHsas koMnaHua ADK «Cuctema», OAO «CUTPOHMKC», NpeAcTaBmna
pesynbTatel 3a IV kBapTan m Becb 2010r. no US GAAP, o0KasaBLUMECH HECKONbKO fyylle HalKX OXUAAHUA U
CBUIETENbLCTBYIOWME MOCTENEHHOM BOCCTAHOBMIEHMW OW3Heca. [lokasaTenn OTYETHOro KBapTana MpPeBbICUNN ypoBeHb |l
kBapTana 2010 r. B cuily CE30HHOCTN (MHOMME KOHTPAKTbI 3aKPbIBAIOTCA B KOHLE rofa), Tak U rof, K rofly. Bbipyyka yBenmumnnacs
Ha 21% po 484 mnH ponn. (3gecb v panee rofd K rody), OCHOBHOM BKMaf B POCT [AOXOAOB BHECIO HanpaefeHue
MHMOPMAaLMOHHbIX TEXHONOIMI, BbipyyYKa KOTOPOro B nociefHeM KBapTafle MPOLWIoro roga nogHanacb Ha 50% po 182 mnH
[onn. rof. Belpydka BbIpocia M B CErMeHTE MUKPO3NEKTPOHWKM — Ha 17% [0 76 MnH Jonn. B Toxe Bpemsa mctopmuyecku
OCHOBHOE HarpaBJfieHNe TeNeKOMMYHUKALMOHHBIX PELIeHUA B OTHETHOM KBapTasne nokasano Oornee HU3KME pe3ysibTaTbl:
BblpyYka ymeHblumnack Ha 9% go 191 mnH gonn. CTouT oTMeTUTb 3DMEKTUBHbBIVM KOHTPOMb Haf 3aTpaTamu: onepaumoHHble
pPacxofbl, 3@ UCKoYeHMeM amMopTM3aunm, Beipocnn B IV kBaptane 2010 r. nnwb Ha 3%, 4To no3sonuno yesenuuuts OIBDA
(3mecb 1 fanee ckoppekTMpoBaHHas) Ha 15,6% [o 62 MAH Jonn. Ha atom doHe peHTabenbHocTb o OIBDA Heckonbko
CHM3Mnack — ¢ 14% pno 13%, HO NO CpaBHeHWIO C NpeablAyLLMMN KBapTanamm 2010 r. nporpecc CyulecTBeHHbIM. Bnepsble ¢
LLOKPU3MCHBIX BPEMEH KOMMaHWA nony4yuna npubbinb No MToram kBapTana, cCocTaBMBLLyio 12 MAH AONS., YeMy CNocoOCTBOBaNo
B TOM YMCIe N YMEHbLLEHWe NPOLLEHTHbIX pacxofoB Ha 8% [0 17 MIH gonn.

[.]

ABTOHOMHOE KpeAuTHOEe KayecTBO OCTaeTCsl Ha KpalHe HU3KOM YpoBHe. be3 noaaepXkm MaTepuHCKON KOMMNaHum B BUAeE
3aKa3oB M kpeantoB CUTPOHMKCY MPULWNOCL Obl OYeHb TAXENO M COOCTBEHHbIX CUA Ha OOCNyXMBaHWe Aofra sBHO Obl He
XBaTWNO, [OaXe HECMOTPS Ha OYEBMOHOE BOCCTaHOBMEHWe Ou3Heca. [Mo3ToMy paccmMaTpuBath 0bAMraumMu 3MUTEHTa
LenecoobpasHo TOMbKO MpW NPEeAnoNoxXeHUn o 0e3ycyIOBHOM NOALEPXKKE KOHLEPHa CO CTOPOHbI MAaTePUHCKOM KoMMaHum. B
o0palLLleHW HaxoaATCs ABa Bbinycka pyonesbix oonuraumn CUTPOHUKC 5O-1 1 BO-2 ¢ odepTamu B nioHe 1 okTsdpe 2012 1. 1
LLOXOAHOCTbIO Ha ypoBHe 10,2% 1 10,7% COOTBETCTBEHHO. [pK 3TOM MpeMust 3TUX BbINyckoB K Oymaram k kpuson OD3 B
nocneaHee Bpems pacumpunnct Ao 500-530 6.1, — caMbiX BbICOKMX 3HAYEHWNIN B TeIEKOMMYHUKALMOHHOW oTpacniu. Crpeap! K
obnuraumam ADQK «Cunctema» cemyac HaxoasTCs Ha NMoKalbHbIX MakKCMMyMax, paBHbIX npumepHo 380-400 6.n., 1 Hennoxas
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OTYETHOCTb MOXET MoALepPXaTb Cy>XXeHMe CrpedoB. 10 HaleMy MHEHWIO, CTOMb CyLLeCTBEHHas npemMus obnuraum CUTPoHUKCa
K Bymaram ADK «Cuctema» MOXeT NpefcTaBNATb MHTEPEC AN MHBECTOPOB, MOTOBbLIX K PUCKY M CHUTAIOLWMX, YTO MaTepUHCKas
KOMMaHWs 1 rocyfapcTeo OyayT no-npexHeMy noaaepxmeate CUTPOHUKC.

[MonHbIV TEKCT KoMMeHTapus by[eT onybnikoBaH B bvxanilee Bpems.

Opwuii FonbaH, golbanyv@uralsib.ru

Yepxmusoso (B2)

Ha noBectke AHs ewe oaHa KpyrnHas UHBeCTULMUS,
CHMXKEHUS A0Ir0BOW Harpyskm B 0603pmmom GyayLiem He npeaBUaNTCS

KomnaHus HauvMHaeT peanusauuio npoekTa ctoumoctbio 19,5 mnpp py6. Buepa pynna YepknsoBo obbsBMNEG, HTO
Ha4YMHaEeT peanusaumio NpPoekTa Mo CTPoUTeNbCTBY B JlMneukon obnacti Kommnnekca no Npou3BOACTBY U nepepaboTke Msca
nTMUbl. [poeKT HaMe4YeHo OCyLLeCTBUTb B TeHEHMe Tpex NeT, MPOM3BOACTBO HavyHeTca B 2013 1., a Ha MOMHY0 MOLLHOCTb BbInaeT
B KOHUe 2015 r. Obuwas cymMMa 3anfiaHMpoBaHHbIX MHBeCTMUMIA cocTaBuT 19,5 mnpa pyb., 80% mn3 KoTopbix Oydert
npodrHaHCMpOBaHa 3a CHeT AecATUNeTHero KpeauTa lasnpoMbaHka.

MowHOCT B CerMeHTe NTULEBOACTBA YABOATCA. [1pOeKT npedyCcMaTpUBaEeT pas3BUTUE [OOMOSNHUTENbHbIX ODObEeKTOB
NHPaCTPYKTYPbl 1 NpeAnonaraeT BO3MOXHOCTb AaflbHeNLWero CyLecTBEHHOrO yBenu4eHns NpOM3BOACTBEHHbIX MOLLHOCTEN, B
TOM 4MCie nyTemM CO3[aHWs KOMMMeKca no nepBuYHOR nepepaboTke CBUHMHLI (Ha Bonee No3gHer cTagMy npoekTa). HoBbin
KOMMMeKC No NPOM3BOACTBY NTULbI OyAeT COCTONATb U3 BePTMKaNbHO MHTErpPUPOBaHHbIX BPoMnepHbIX NAOLLAAOK, MOLLHOCTEN Mo
Npoun3BOACTBY KOMOMKOpMa U 06BEKTOB WHGPACTPyKTypbl. CamMogoCTaToMHOCTb KoMmMnekca OyaeT obecnedymBaTthCs
NHKYBATOPOM MOLLHOCTLIO 160 MAH WL, B TOf 1 NPOM3BOACTBOM KOMOWKOPMOB MOLLHOCTBIO 512 ThIC. T B rod. B pesynbTate
peanu3aumm npoekTa obbem Mpomn3BOACTBA MTULbI Y YepKM30BO MpakTUYeckn yaBomTca u coctaBut 420 Toic. T K 2015 T, a
BbIMYCK AWL, BbipacTeT A0 315 MIH WTYK B rof, YTO MOSHOCTbIO 3aKPOET COOCTBEHHbIE MOTPEOHOCTM FpyMMbl B 3TOM MPOAYKTE.
MonHas 3arpyska HOBOTO MTULEBOOYECKOrO KOMMMeKca Mno3BonuT [pynne Yepkr3oBO YBENWYUTL PbIHOYHYIO OO0 B
NPOU3BOACTBE MTWLbLI HA 7 M.N. A0 14% (00 16% C y4eToM Tekyllen 2-npoueHTHOM Aonn Moccenbnpoma), 4To NpruMepHo
BA,BOE NPEBOCXOAUT TeKYLLME rofoBble MPON3BOACTBEHHbIE MOLLHOCTY KOMMaHWW.

HdonroBasi Harpyska OypeT yBenuuuBaTbCsd, OAHAKO KOMMAHUS WUMeeT Nerkum [octyn K pedUHAHCUPOBAHUIO.
B nocrneaHee BpeMsi KOMMaHWsi 0CODEHHO aKTMBHO pacLLMpsieT CBo Ou3Hec. Tak, HefaBHO YepKkmn3oBo 0OBABMIIO O HaMepeHU
nprobpectn Moccenbnpom, caenka MoXeT OblTb 3aKpbiTa B TedeHne AByx MecsueB. CTOMMOCTb CAENKM Mbl OleHMBaeM B 250
MJTH JOAT., M3 KoTopbix oT 50 o 100 MnH JOon. MOXET ObiTb 3amniadyeHo AeHEXHbIMU CPeACcTBaMM, @ OCTaNbHOE MSKeT Ha
OanaHc Yepkm3oBo B BMAe gonra Moccenbnpoma. Ecnm npuHaTh B pacieT Heobxoammble Ans CTPOUTENLCTBA CBMHOKOMMEKCa
685 MnH gonn. (19,5 mnpa pyb.), TO KOMMNAHMA B HbiHELIHEM oAy BPAL N YNOXUTCA B 3aMaHMPOBaHHbIE KanuTanbHble
3aTpaThl, coctaBnsowme nopagka 200 MaH gonn. Takmm oOpasoM, O0nroBas Harpyska YepkM3oBO Ha KOHel, rofa Moxet
YIOBOUTLCSA, OOHAKO HEraTMBHbIV 3PMEKT OT 3TOro HUBENUPYETCH NerkMm AOCTYNOM KOMMaHWK K pedrHaHCUMPOBaHWUIO B
rocbaHkax (MprMepom YeMy 1 SBASETCS NpUBReKaeMbl KpeamnT Fa3npoMbaHKa), a oT pocTa MPOLEHTHbIX NaTexer KoMnaHuio
npeaoxpaHseT cybcMaMpoBaHMe MPOLEHTHLIX CTaBOK, KOTopoe MoXeT Aoctirate 100% oT cTaBkM pedUHAHCUPOBAHUS.
Koaddpuument EBITDA/MpoueHTsl B 2010 r. Haxoamnca Ha AOBOJSIbHO XopoLueM ypoBHe 13,7.

BnusaHMa Ha KOTUPOBKM He OXUAAeTcs. HeCMOTpﬂ Ha TO 4YTO HOBOCTb ABMSETCA HEraTMBHOW A5isl Cpl/IHaHCOBOI'O I'IpO(DI/IJ'Iﬂ
KOMMNaHNK, Mbl He OXWOaeM peakKunn CO CTOPOHblI KOTUPOBOK py6neBb|x obnuraunin L"|epKI/I3OBO, KOTOpble He OTnn4atoTca
BbICOKOW NINKBUOHOCTBIO.
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JlonroBas Harpyska pacreT

OcHoBHble rHacoBble nokasatenu pynnbl Hepkmnsoso, US GAAP, mnH gonn.

2008 2009 1kB.10 Inir10 9 mec.10 2010 Wam. 3arog, %
Bbipydka 1166 1022 268 580 878 1188 16,2
EBITDA 153 180 48 109 160 219 215
Yucras npubbinb 78 120 31 73 104 149 23,7
CoBoKynHbIit fonr 562 484 488 446 471 648 339
[eHexHble cpedcmea 50 39 37 60 54 68 75,0
Kpamkocpoyrsiti dome 236 108 123 95 115 182 68,2
YucTblit ponr 512 447 451 387 417 580 29,7
CoBCTBEHHbIN KanuTan 425 545 594 601 652 670 229
AKTUBbI 1132 1170 1209 1171 1254 1471 258
Koagpgpuyuermsi
Hopwma EBITDA, % 131 17,6 179 18,8 18,2 18,4
EBITDA/MpovieHTI 6,7 9,2 10,3 11,9 14,0 13,7
[Jlonr/EBITDA 37 27 2,6 2,0 23 3,0
YucTolit gonr/EBITDA 34 2,5 24 18 2,0 2,6
[onr/CoGeTBeHHbIN kanuTtan 13 0,9 08 0,7 0,7 1,0

WcToYHMKM: faHHbIe KomnaHum, oleHkaYPAJICUba
Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru

MNMK (-/BA3/BB)

CunbHble onepauunoHHble pe3ynbTaTthl 3a | kBapTan 2011 .

BbinnaBka ctanu yBenuuunacb Ha 12% kBapTan K KBapTany. Byepa MMK onybnvkoBan onepauyoHHble pe3ynbTaTbl 3a |
kBapTtan 2011 r., Mo uTOraMm KOTOPOro KOMMAHWW YAANoCh [OBOJSIbHO CYLIECTBEHHO YBEIMYUTb OOBEMbI MPOWM3BOACTBA.
Bbimnaska ctanu nosbicunack Ha 12% kBapTan K kBapTany A0 3,1 MSH T 3a CHET CHUXEHUA YYBCTBUTENIbHOCTU MPON3BOACTBA
MMK K akTopy CE30HHOCTM B PoCcUM U yBeNUYeHUs Chpoca Ha MeTans CO CTOPOHbI 3apybexHbix napTHepoB. [podaxu
TOBapHOM MpOomyKUMM BbIpoCIY Ha 8% KBapTan K kBapTany Ao 2,7 mnH T (+10% rog k rogy). CpedHss LeHa TOHHbI
MeTannonpoaykumm komnauuu B | ksaptane 2011 r. coctasuna 760 Jonn., 4TO BbIMAANT HEMMOXO OTHOCUTENBHO NpeablayLLero
kBaptana (+14%) u 3Ha4YMTENBHO MPEBOCXOAWT YPOBEHb COOTBETCTBYIOLLEro nepuopa rogmyHon pasHocTn (+35%).
NoBbILEHWE CpefHeN LieHbl Ha BHYTPEHHEM pbiHKe Ha 17% kBapTan kK kBapTany 4o 828 fonn./T Takxke BHECIO CBOO NenTy B
MONOXUTENbHYIO ANHAMUKY LiEH.

CmeluaHHble pe3ynbTaTbl J06bIBalOLLLEro cermeHTa. [1pon3BOACTBO KOHLEHTPAaTa KOKCYIOLLErocs yris cokpaTtmnacs Ha 9%
KBapTan K KBapTany 4o 766 tbic. ¢ 842 Tbic. T B IV kBaptane 2010 r. BCNeACTBME NIAHOBOrO NEPeMOHTaXxa N1aB. ITa TeHaeHUMs
coxpahutcst Bo Il kBaptane 2011 r., a BoccTaHoBreHVe 0ObeMOB MPOM3BOACTBA oxwmpaetcs B Il keaptane 2011 r. Tem
BpeMeHeM MMK npekpaTtunn oTrpysky SHEPreTUYECKOro yriis B CBA3M C NpoAaken LaxThl «JINCTBAXHaN» 1 nepepabaTbiBatoLLero
3aBofa B OTYETHOM nepwode 3a 285 MnH gon. (LeHa coBnana C HaWwmMK OXMAaHWsaMU). TIPOM3BOLCTBO Xene3opynHoro
KOHLIEHTpaTa yBenu4mnocb Ha 5% kBapTtan kK keapTany go 1,3 MnH T (+22% rog K rogy), 4To 0OBACHAETCS POCTOM
Npoun3BoACTBa B MarHutoropcke (Ha 6% kBapTasn K kBapTtany [0 395 ThIC. T) 1 NoBbILLEHEM 00bEMOB NepepaboTkm BTOPChIpbS
(Ha 7% kBapTan K kBapTany 1o 536 TbIC. T).

Mpown3BopacTBeHHbINV NiaH Ha 2011 r. nogTBepXKAeH. B npecc-penmse KoMnanma noatsepamna nporHos Ha 2011 r., cornacHo
KOTOPOMY BbINfaBKa CTany yBenuimtcs Ha 20% rof K rofy (B TOM 4Mciie 3a CHeT NoBbilleHWs obbeMa Npon3BoACTBa B Poccun
Ha 15%, Torga Kak oCTaBLLUAsCs YacTb NpMpocTa OyaeT obecnedeHa NnpoekToM ATakall B Typummn), 4To no3sonut MMK BbIATM Ha
nepBoe MecTo B PoccuM Mo TemMmnam pocTa NPoOn3BOACTBA CTany CPpefm POCCUMCKUX KOMMNaHmm B 20711 r.
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MpounssoacTeo cTanu Bbipocio Ha 12% kBapTan K kBaptany ao 3,1 MAH T

OnepaumoHHble pesynstatbl MMK 3a | kBaptan 2011 1, Thic. T

1 kB.10 IVkB.10 lkB. 11 WUsm.3aks., % Wam. 3a rop, %
MpoussoacTBO
Cranb 2732 2765 3002 12 13
CranbHasi npoayKLms 2453 2508 21707 8 10
[lonsi npomykUmy Bbicokoro nepesena, % 34 42 39 (7 15
Dobbva
KoHueHTpaT KokcytoLLerocs yrns 846 842 766 9 9
XKenesqas pyna 1048 1218 1217 5 2
CpeaHsa ueHa cTanu, Aon ./t 562 664 760 14 35
Mpoaaxu Ha BHyTPEHHEM PblHKe 624 705 828 17 3
3KCMOpTHble Npogaxu 453 528 601 14 3

UctouHmkm: MMK

O6nuraummn MMK oueHeHbl cnpaBeaBoO, peakLuusi KOTUPOBOK Ha onybONMKoBaHHbIe pe3ynbTaTbl ManioBeposiTHa. Ha
Hall B3rNsd, TeKyLIM ypoBeHb KOTUPOBOK Bbinyckos MMK (YTW 6,6-7,3% B 3aBUCMMOCTM OT CPOYHOCTM) COOTBETCTBYET
CNpaBednnBOV oueHke KpeauTHoro pucka MMK. Mbl He oXuaaem peakumm KOTUPOBOK Ha OMyOnmMKOBaHHbIE pPe3ynbTaTbl U
CYMTaEM, YTO M3MEHeHMEe KOTUPOBOK OyaeT 3aBMCeTb OT 0bLLen CUTyaLmmU Ha pbiHKe.

Amutpusi CmonuH, smolindv@uralsib.ru

Hukonavi CocHoBckuu, sosnovskyno@uralsib.ru
Mapus PagyeHko, radchenkomg@uralsib.ru

HJIVIK (BBB-/Ba1/BB+)

JdonroxxapaHHaa HOBOCTb O KOHCONMAALWUN aKTUBOB Duferco

3a aKTuBbl CTOMMOCTbiO 600 MAH AOMJI. KOMMAHUSA 3anaaTtMT B paccpouky. Byepa HIIMK oduumanbHo obbsiBmna
napameTpbl caenku no Bbikyny 50% B CI1 ¢ komnaHumen Duferco. C KpeamMTHOW TOYKW 3peHust HaM NpeAcTaBnsaoTcs Hanbonee
BaXXKHbIMU CieflyloLLe MOMEHTbI:

= HJ/IMK BbIKYyNUT NnLLIb MPOKATHbIE akTMBbLI OOLLEeN MOLWHOCTbIO 5,5 MJTH T, B TO BpeMsi Kak MOLLHOCTY MO NMPOU3BOACTBY
cTanu (yObIToYHble B HacTosALmMe Bpems) oTonayT Duferco 1 abhdunmpoBaHHbiM C Heto KoMmnaHuaMm. 3a nokynky HITMK
3annatmt 600 MAH JONA. PaBHbIMW AOAAMW, BHOCMMbIMW €XErogHO B TeYeHVe YeTbipex NIeT, 4TO He npepnonaraer
3HAYMTENBHOrO OTBIIEYEHNS CPeaCTB

m  HJIMK He nnaHupyeT 3Ha4MTenbHbIX KAMBAOXEHWUA B KYMIeHHbIE MPeanpuaTVs, Tak Kak OHW yXe 3aBeplimiu
nporpaMmy MoAepHM3aLmm.

m  KynneHHble 3aBofbl camu Mo cebe HU3KopeHTabenbHbl (B HacTosillee BpeMsi MX peHTabenbHOCTb Konebnetcs oT
ONM3KOM K HYNIEeBOWM [0 HECKONbKMX MPOLEHTOB), HO Gnarogaps UM HIIMK CMOXeT NonHOCTbIO 334eMCTBOBaTh HOBble
akTu1BbI MO MPOM3BOACTBY CN00B MOLLHOCTLIO 3,4 MIIH T, BBEAEHHbIE B HbIHELLHEM rofy B 3kcnyaTaumio B Jinneuke. B
NPOLLUIOM rofly 3arpy3ka MOLLHOCTen Ha npuobpeTeHHbix HITMK npeanpustmsax coctaBnsna nopsaka 60%, onHako
KOMMaHWA NnaHypyeT nocteneHHo nosblckTb ee o 70% k 2013r.

m B pe3ynbTtate caenku gons npokatHbix MoluHocTen y HITMK yBennumtcs ¢ 70% B Hactoswee Bpemsi o 90%, yto
MO3BOSINT KOMMaHUM YBENIMYNTB [0S0 TOBAPOB C Hosee BbICOKOM A0OABNEHHOM CTOMMOCTbIO.

m  Kno4eBbiIM MOMEHTOM [Ns KpeauTopoB ABfifeTca ysenudeHwe ponra HIIMK B ¢sasu ¢ koHconnpaumen ponra Crl.
3apgonxeHHocTb ClM nepen BHELWHUMU KpeamTopamm Ha KoHel, | kBapTtana 2011 r. coctasnana 786 mnH espo (1,13
MIIPL JOM.), N UMEHHO 3TOT Jonr OyaeT KoHconmamMpoBaH Ha banaHc HITMK nocne 3akpbiTvs coenku. Panee HITMK
npegynpexpgana, 4To cefnka npuBedeT K yBeMYeHUIo AOnra npuMepHO Ha 1 mMnpg JOnf., TaK YTO HMKaKoro
HeMpUATHOro Ctoprpy3a Ans KpeanTopos B 00bsBNeHHOW Lndpe HeT. Takke npeacTaBUTev KOMNaHWM NOSCHNN, YTO
He OXMAAIOT HEraTUBHOM PeakLMM CO CTOPOHbI PENTUHIOBBIX areHTCTB (Mpexae Bcero areHTcTBa S&P, npucBomBLLErO
HIIMK KpeouTHbIA PENTUHT MHBECTULIMOHHOM KaTeropun), Tak Kak nocsie KOHCONMAALMM OTHOLLIEHE YCTOro fosra K
EBITDA He npeBbicnt 1. Mbl oxungaem, 4to EBITDA HJIMK B 3TOM rogy coctaBuT 3,5 mMnpg AOM., Y4TO LOMXKHO
NO3BOJIUTb KOMMAaHUM yAep>XaTb OONIOBYIO HAarpy3ky Ha 3anfiaHMPOBaHHOM ypoBHe. CTouT elle oTMmeTuTb, yTo CI1,
NOMMMO [loNra Mepej BHEWHUMU KpeauTopamu, oDpeMeHeHO 3afoiKeHHOCTbIo nepen akuuoHepamu (HIIMK wu



Oﬂh YPAACMIB | K3MUTAN

Duferco) B pasmepe 621 maH eBpo (895 MAH A0M.), 0AHAKO, KaK Mbl MOHUMAEM, 3TOT JOAM B pe3yfibTaTe CAeKu
Oynet noratleH.

MbI He XXAeM peakuuu obaurauuinm Ha HoBOCTb. B HacTosllee Bpemsi Bymarn HITMK ToprytoTcs co cnpefom He 6onee 100
©.n. k kpuBon O®M3, 4TO COOTBETCTBYET AOXOLHOCTM Ha YpoBHe 6,5-6,8% B 3aBUCUMOCTU OT CPOYHOCTW W BbIMSAWT
CNpaBednMBOV KOMMeHcaumen 3a kpeantHbin puck HITMK. MprHMMas BO BHYMaHWe, 4TO HOBOCTb O MpMoBpeTeHMM OCTaBLUencs
50-npoueHTHoM ponu B CI ¢ Duferco maBHO oXupanach pbiHKOM, a MapameTpbl COENKW He MNpeacTaBisioT yrpo3sbl s
KPeAMTHOrO Ka4yecTBa KOMMaHWM, Mbl He XIAeM peakumm obanraumm Ha HOBOCTb.

Amutpusi CmonuH, smolindv@uralsib.ru
Mapus PagqeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

22 anpens Pa3metueHne O6opoHnpomM-01 (21,09 mnpa py6.). OdepTa MuHnnuta-OuHaHc- 1
(0,5 mnpg py6.). OdepTa OObeanHeHHbIe KoHAMUTEPbI-PUHaHC-2 (3 Mappa py6b.). MoraweHne
3aBof, MuHnnuta-®Puranc-1 (0,5 mnpa pyb.). Morawwerve TA3KOH-1 (30 mnpa py6.).

25 anpens Pa3meLleHwue Pyclnapo-01 (10 mnpg py6.). Pasmeluerne Pycluapo-02 (10 mnpa py6.).OdepTa
Moccenbnpom @uHaHc-2 (1,5 mapg py6.). Ocbepta Mown BaHk-5 (5 mnpa py6.). OdepTa
rasnpom HedTb-4 (10 mapg pyO.). Morawerme Maznpom-2011 (500 mnH CHF). MoraweHwne
CnbupbTenekom-2011 (90 mnH gonn).

26 anpens PasmetueHue MC Cyxoro-60-02 (3 mnpa pyb.). Pasmelerme IC Cyxoro-50-03 (3 mrpa py6.).
Pa3melleHne MarHut 6O-06 (5 mnpg py0.). PasmeteHne XK® bank-50-01 (3 mnpg pyb.).
PasmeteHne XK® bank-50-03 (4 mnpg pyb.). Pasmeuerme Komoc Mpynn 60-01 (1,5 mnpa
py6.). Pa3melermre TpaHcPuH-M-BO-02 (1,25 mnpg py6.). OdepTa TeHzop-PuHaHc BO- 1
(0,3 mnpa py6.). OdepTa MpomTpakTop-DuHaHc-3 (5 mnpg pyb.). MoralueHne HoBble TOProBbie
cnctembl-1 (1 Mnpg py©.). MoraweHwue Mobakc GuHaHc-1 (4 mnpg py6.). MNoraweHwe
BantuHeectbaHk-1 (1 mnpg pyo.).

27 anpens [Nopa3metteHne OD3-26204 (20 mnpg pyb.). MoraweHne BHelwakoHoMbaHK-2 (2 Mnpg gonn.).
28 anpens Pa3meLleHme KyzbaccaHepro-®uHaHc-02 (5 mnpp py6.). Odepta HYTM3-3 (8 mnpa py6.).
29 anpens Odbepta Kacnumckas dHeprua QunHaHc-1 (1 mapg py6.). Odepta Mepsobark BO-01
(1,5 mnpa py6.). OdepTa Pasrynan-duHanc-5 (2 mnpg pyo.).
2 mast Morawexue bank Coo3-3 (2 mnpa pyb.).
3 Mas MoraweHuve baHk HOK-3 (2 mnpg pyo.).
4 mas MoraweHre OP3-25062 (55 mnpa pyo.).
5 mas OdepTa MKB-5 (2 Mnpa py0.). MoraweHne baHk Pycckmnin ctaHaapt-2011 (350 maH gosnn).
6 Mas OdepTta BrHbaHk-2 (1 mnpg py6.).
10 masd MoraweHwe Ctpon-KoHTpact-1 (2 mnpg pyo.).
14 mas MoraweHne MuH®nH-7 (1750 MnH gonn).
16 Mas Ocbepta PocbaHk-8 (A3) (5 mnpa py6.). Ocbepta PocbaHk-10 (A5) (5 mnpg pyo.).
17 mas MoratueHve Mocobnras-1 (2,5 mnpg py0.). Morawenne MI rpynn-3 (1,8 mnpa pyo.).
18 mast MoraweHwne MHnpom-3 (1,3 mnpg pyb.).
19 mas Odepta MTC-4 (15 mnpa py6.).
20 mas Ocbepta AKB AsaHrapg-3 (1,5 mnpg pyb.). Odepta benoH-DuHaHc-2 (2 mapg pyb.). OdepTa

PXI-9 (15 mnpg py6.). Morawwerue SHeproCrpont-OuHaHc-1 (1,5 mnpg py6b.). MoraweHne
HaumoHanbHbIA kanutan-2 (3 mnpa pyod. ).

JleHeXHbIn

PbIHOK

25 anpens Bbinnata akumzos n HOMN

28 anpens Bbinnata Hanora Ha Npubbinb

16 maqa BbinnaTa cTpaxoBbix B3HOCOB

20 maq Bbinnata 1/3 HAC 3a I kBaptan 2011 .
25 mas Bbinnata akuwsos v HOMW

30 mas Bbinnarta Hanora Ha NpnbbInb

10
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
obepTbl Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
P MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus

ObbennHeHHble
22.04.11 3000 100 15,0 10,5 18 anpena 2012
KoHAnTepbl-PUHAHC-2

Moccenbnpom OurHaHc-2 1500 100 14,0 12,25 12 anpens 2012
25.04.11 Mow baHk-5 5000 100 12,96 10,0 19 anpena 2012

la3npom HedTb-4 10 000 100 16,7 8,2 10 anpensa 2018

TeH3zop-®uHaHc BO-1 300 100 12,0 12,0 18 okTs0psa 2011
26.04.11

MpomTpakTop-drHaHC-3 5000 100 18,0 18,0 1 aBrycta 2011
28.04.11 4Tmn3-3 8 000 100 8,0 8,0 24 anpenda 2012

Kacnuinckas SHeprus

1000 100 15,8 12,5 24 anpensa 2012

DuHaHc-1
29.04.11

MepBobaHk BO-01 1500 100 10,0 8,1 25 anpensa 2012

Pazrynan-®@uHaHc 5 2000 100 0 0 28 okTbps 2011
05.05.11 MKB-5 2000 100 8,5 7,4 25 anpena 2012
06.05.11 BrHOaHK-2 1000 100 10,5 8,85 28 anpensa 2012

PocbaHk-8 (A3) 5000 100 12,0 6,9 6 Hosbps 2013
16.05.11

PocbaHk-10 (A5) 5000 100 12,0 7,4 7 Hosbps 2014
19.05.11 MTC-4 15000 100 16,75 - -

AKB ABaHrapa-3 1500 100 9,25 - -
20.05.11 benoH-OuHaHc-2 2 000 100 17,0 17,0 25 aBrycra 2011

PXI-9 15000 100 0,1 - -

11
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 9.000 16.06.11 14.06.12 14.0 91.13 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 25.0 100.36 100.10 100.28 9.25 4.60 1.69 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.05.11 15.11.18 92.2 100.98 | 0.23 100.69 101.47 8.04 1.94 3.79 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.06.11 15.09.20 114.5 101.17 101.20 101.40 7.27 2.04 4.59 /A3/BBB (pUHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 126.7 99.98 6941 99.56 99.98 8.51 2.08 5.37 /A3/BBB (buHaHCbI
ANKK 1706 8000 R 9.05 15.07.11 15.04.22 133.7 103.21 1 103.50 103.90 8.81 219 5.80 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23  61.0 148.9 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 202.7 102.65 102.30 103.00 8.55 3.88 791 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.05.11 01.02.12 95 102.38 102.01 102.85 5.69 2.07 0.71 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 18.1 101.55 100 000 101.10 101.90 5.83 1.80 0.90 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740 15.07.11 15.07.14 394 | 101.75 97.02 101.75 6.70 1.81 1.92 JA3/BBB hMHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 637 | 100.20 | 0.20 310093 100.21 100.47 7.84 191 | 292 JA3/BBB UHaHChI
AVDKK 806 5000 R 763 150611 15.03.14  15.06.18  35.0 87.1 100.45 152 000 100.45 10050 | 7.61 1.91 1.87 JA3/BBB MHaHChI
AVXKK-A19 6000 R 7.70  15.05.11 15.11.24 165.2 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 211212 8.0 20.3 100.72 29 100.67 101.00 10.32 5.57 0.59 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 6.2 101.25 5.46 3.89 0.47 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13) 12.0 30.3 102.40 92 026 102.25 102.50 5.70 4.02 0.94 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 5.0 294 103.30 1 103.05 104.98 5.92 6.78 0.41 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 13.0 31.5 108.24 8214 107.52 108.24 5.98 6.38 0.95 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 50.8 104.81 | 0.31 104.44 104.74 7.81 213 3.27 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 27.0 50.6 102.99 | 0.24 125658 102.80 102.99 6.89 2.00 1.88 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 27.0 50.8 102.99 1938 102.80 102.99 6.91 2.00 1.89 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 50.6 104.74 | 0.14 260 855 104.57 104.74 7.83 213 3.26 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 34.0 58.3 101.65 | 0.02 77501 101.55 101.65 7.72 4.05 2.34 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 13.7 100.00 | 0.20 11645 99.91 100.00 19.21 4.49 0.53 TOproBnst
ATom3HNp06 10000 R 750  15.08.11 15.08.14 404 100.10 | 0.10 6000 99.93 100.40 744 7.49 2.72 //BBB- aHepreTMKa
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 23.9 101.85 550 001 101.60 102.07 6.74 3.79 1.80 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  10.10.11 08.04.13 23.9 102.15 47102 101.51 102.15 6.58 3.78 1.80 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 6.0 24.0 100.83 | 0.03 99.00 100.96 6.32 4.01 0.45 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 11.0 29.5 100.95 100.70 101.73 6.53 3.70 0.86 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 12.12.13] 20.0 32.2 101.79 100.42 102.65 745 4.16 143 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 33 100.22 | 0.18 100.00 110.00 5.66 321 0.26 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 217 100.00 7.68 3.76 1.56 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250  21.06.11  21.1212] 13.12.16/ 20.0 68.8 108.50 10 320 108.51 108.75 7.07 5.74 141 cbipbe
BalwHedTb-02 15000 R 12500 21.06.11  21.1212] 13.12.16) 20.0 68.8 108.78 41325 108.51 108.78 6.90 5.73 141 cbipbe
BalwHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16/ 20.0 68.8 108.76 | 0.21 209 946 108.51 108.75 6.91 573 141 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 10.3 103.50 103.01 103.39 12.82 8.19 0.71 meTannyprus
BuHbaHK-2 1000 R 1050, 28.04.11  05.05.11) 29.04.13 0.0 24.6 100.58 5.23 0.04 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 35.8 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 22.6 101.95 101.50 102.00 6.42 3.64 1.65 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 18.0 30.1 101.25 100.00 6.55 3.62 1.34 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 18.0 30.1 101.55 | 0.35 100.00 110.01 6.33 3.61 1.34 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12] 11.10.13] 18.0 30.1 101.39 | 0.19 100.00 102.15 6.45 3.62 1.34 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 26.6 101.95 4565 101.97 102.35 7.04 3.86 1.88 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 26.6 101.96 7000 101.97 102.19 7.03 3.86 1.88 /Ba3/BB- notpe6. ToB.
BB/ MM 60-08 5000 R 7.35 141011 1210.12] 11.10.13] 18.0 30.1 101.01 110 026 101.01 101.34 6.73 3.63 1.34 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.06.11 15.03.40 351.9 101.94 102.30 8.49 2.10 10.20 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 16.08.11 12.02.13 221 87.50 75.00 100.00 16.85 4.56 145 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 27.3 104.54 500 000 100.01 104.60 7.14 4.41 191 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11] 08.07.14, 3.0 39.1 102.35 | 0.03 100 102.15 102.35 4.42 7.40 0.22 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 54.5 100.70 | 0.20 49610 100.50 100.60 8.28 411 3.54 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 54.5 100.41 83322 100.50 100.59 8.36 4.12 3.54 /Ba3/BB- Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 28.9 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.00 18.05.11 211111 141112 7.0 191 100.00 95.00 100.02 8.97 4.49 0.52 /B2/B- GaHku
BogokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 56.4 101.87 101.75 102.00 8.47 4.31 3.51 CepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 229 98.57 8.50 3.79 1.63 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 12.0 30.3 101.53 101.20 101.35 744 4.42 0.92 B2/ GaHku
BTb - 5 06 15000 R 740 21.07.11 17.10.13 30.3 101.10 2435 100.16 101.10 7.10 1.82 2.15 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.0711  13.07.12] 06.07.16, 15.0 63.4 101.59 | 0.10 150 895 101.28 101.59 5.95 1.77 112 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 15.06.11  20.12.11) 10.12.14, 8.0 443 102.55 | 0.10 484 680 102.45 102.70 5.64 2.36 0.61 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 17.06.11 15.03.13 23.1 101.39 100.70 101.80 6.99 1.87 1.66 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  17.06.11 15.03.13 231 101.73 | 0.08 180 000 100.00 110.00 6.79 1.86 1.66 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.06.11 15.03.13 231 101.50 | 0.10 105 246 100.00 101.85 6.92 1.87 1.66 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  05.10.11 05.10.11 5.6 102.98 14 000 102.98 103.00 4.88 5.57 0.44 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212  05.02.13  10.0 219 99.99 4.56 2.24 0.76 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.06.11  07.06.11] 29.05.13, 2.0 256 100.02 100.00 101.00 5.35 3.14 0.12 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 17.0 345 99.49 7.34 3.46 1.22 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 120511  14.05.12] 06.11.14, 13.0 432 100.65 75.00 6.42 1.76 0.79 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 700 120711 14.07.11] 07.07.15 3.0 51.3 100.40 | 0.20 15050 89.99 100.63 5.18 1.74 0.22 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 2.0 62.5 100.34 13511 100.23 100.34 5.09 1.86 0.14 BBB//BBB (puHaHCbI
BTB-Nna®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 2.0 62.5 100.28 100.34 5.50 1.86 0.14 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 8.0 68.3 100.35 89.95 100.90 6.37 1.70 0.54 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 10.05.11  09.02.12] 01.08.17. 10.0 76.5 100.70 44 538 100.00 102.00 6.20 1.75 0.70 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 11.05.11  12.08.11] 02.08.17 4.0 76.5 100.44 100.00 102.00 5.19 1.65 0.29 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20 79.0 115.4 99.95 791 3.94 4.82 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11 24.10.13] 13.10.20 31.0 115.4 99.97 6.91 3.44 2.19 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 60.0 120.6 BBB/Baa1/BBB | GaHku
BOB-NuanHr-03 5000 R 750  14.10.11 02.04.21 1211 BBB// (buHaHCbI
BOB-NuanHr-04 5000 R 8.60  14.10.11 02.04.21 1211 BBB// (buHaHCbI
BOB-NuanHr-05 5000 R 8.60  14.10.11 02.04.21 1211 BBB// (buHaHCbI
a3npHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 15.0 63.6 110.49 20349 110.25 110.50 5.86 6.66 1.10 /Baa3/BBB- cbipbe
asnpHedht4 10000 R 820 18.10.11  25.04.11] 09.04.19 0.0 97.0 99.94 3258 99.94 100.05 1.38 4.09 0.01 /Baa3/BBB- Cbipbe

FA3MPOM A11 5000 R 1375 28.06.11 28.06.11 24.06.14 2.0 387/ 119.30, 0.5 6910, 11930 119.39 5.75 BBB/Baa1/BBB | cbipbe
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 144 10852 @ 0.01 181058 108.50 108.65 5.64 6.03 1.04 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 6.3 101.22 4.64 345 0.48 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 343 | 10112 100.00 102.60 6.90 3.56 240 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 6.54/ 25.05.11 20.11.13! 315 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 5.7 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 191 100.18 200 6.54 341 1.39 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85  26.05.11 22.11.12 194 | 100.19 150 6.83 341 1.40 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 32.1 101.50 443700 101.20 101.40 7.24 3.81 221 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 24.0 | 100.76 443719 100.76 101.45 6.84 3.54 1.75 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 24.0 | 101.52 335 000 100.00 101.75 6.42 3.51 1.76 /Baa3/BBB- Ccbipbe
[asnpomHedTs-10 10000 R 890 09.08.11  30.01.18 26.01.21 83.0 @ 118.9 @ 103.75 234 402 103.65 104.00 8.33 4.28 4.78 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 58.3 | 102.85 @ 0.26 212 306 102.53 102.80 7.92 4.12 3.69 /Baa3/BBB- cbipbe
[a3npomHedTs-9 10000 R 850 09.08.11  02.02.16/ 26.01.21 58.0 & 118.9 @ 102.70 94 660 102.51 102.85 7.96 4.13 3.69 /Baa3/BBB- cbipbe
TenepKomn1 2000 R 850  21.06.11 21.06.11 20 99.00 3HepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 23 100.63 67 730 100.57 100.63 4.7 4.01 0.18 /Baa3/BBB- aHepreTMKa
nasHas fopora-03 8000 R 500 21.11.11 30.10.28 2134 | 94.00 90.01 9.17 5.30 10.36 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 222 | 102.70 | 4.00 9800 100.00 101.80 6.81 4.01 1.60 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 9.0 274 | 101.07 100.76 101.19 6.64 3.97 0.70 BB//BB- GaHku
no6akcbark 5O-03 3000 R 8.10/ 08.06.11  13.06.12] 08.12.13] 14.0 = 321 101.20 | 0.35 90 000 101.10 101.44 7.01 3.99 1.02 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 08.06.11  13.06.12 08.12.13 14.0 = 321 101.00 101.15 101.25 7.20 4.00 1.02 BB//BB- GaHku
rccot 5000 R 925 220911 27.0911) 26.03.17 5.0 722 | 101.20 21658 101.20 101.29 6.20 4.56 0.41 BB/ MaLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 8.0 32.5 | 100.60 2250 100.25 101.50 743 4.09 0.61 BB/ MaLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 244 | 102.54 10.84 5.84 1.58 TOproBnst
[NanbCe3206 2000 R 760 01.06.11 30.05.12 135 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12 3.0 15.1 Tenekom
[OBTr-0 02 5000 R 775 21.07.11 18.07.13 273 18.00 = 7.00 6.00 29.99 152.91 2147 0.68 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 229 aHepreTMka
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 6.1 IloTo3BaH TOproens
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 49.9 98.50 1 97.07 98.40 9.14 4.28 3.14 TOproBnst
EABP-3 5000 R 1050, 03.05.11  03.11.11] 25.10.16, 7.0 67.1 102.45 500 675 102.45 102.52 5.66 5.11 0.50 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11  11.02.14] 06.02.18 34.0 @ 828 @ 101.06 0.15 226 202 101.06 101.10 7.27 3.80 2.46 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 26.11.37 21.04.11 0.0 100.19 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 4.6 100.19 100.00 100.25 3.52 0.99 0.37 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 38.3 | 100.70 | 0.30 100.40 101.00 3.51 0.92 2.87 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 950  13.07.11 09.04.14 36.1 100.56 100.40 101.00 3.61 0.94 2.72 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925  23.09.11  22.03.13 13.0320 23.0 @ 108.3 @ 103.26 6710 103.26 103.80 7.53 4.47 1.67 B+/B1/B MeTannyprus
EspasXonag®-2 10000 R 9.95 020511 28.10.15] 19.10.20 55.0 @ 115.6 @ 106.05 0.15 232 105.96 106.00 8.48 4.68 3.34 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925  23.09.11  22.03.13] 13.0320 23.0 @ 108.3 @ 103.55 0.20 1104 007 103.40 103.83 7.36 4.45 1.67 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 55.0 @ 115.6 @ 106.25 0.0 21000 105.65 106.20 8.43 4.67 3.34 B+/B1/B meTannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15] 26.06.18 51.0 @ 874 | 102.95 102.08 102.80 8.04 4.31 3.38 BB//BB XUAMUS
EspoXum-03 5000 R 825 250511 18.11.15 141118 56.0 @ 92.1 100.49 99.80 102.45 8.12 4.09 3.63 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 1.7 75.02 aHepreTuka
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 121 99.11 96.21 102.01 13.40 6.04 0.86 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 172 | 102.14 100.00 104.27 11.63 6.35 1.19 (buHaHCbI
)Kene3sobet1 1000 R 10.000 27.05.11 27.05.11 12 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  11.05.11 09.11.11 6.7 101.40 75000 101.35 101.40 5.56 3.98 0.51 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12] 04.06.13 14.0 = 258 @ 100.93 100.90 101.05 6.73 371 1.01 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00  05.07.11 050712 01.07.14 150 389 | 101.55 1494 101.41 101.55 6.70 3.93 1.08 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 120 | 239 @ 100.57 32670 100.46 100.59 6.58 3.54 0.89 B/Ba3/ GaHku
3enut 60-02 5000 R 775 220911 26.09.12] 22.09.13 17.0 = 295 @ 101.19 = 0.04 54 900 101.10 101.19 6.92 3.86 129 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 16 aBToONpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 38.9 99.51 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11) 02.06.16 2.0 62.3 | 101.82 @ 0.02 30180 101.70 101.88 4.28 9.04 0.14 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 250511 250512 251113 13.0 316 & 101.00 177 024 100.93 101.20 8.80 4.7 0.95 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 0.9 99.89 99.95 100.50 11.11 4.74 0.07 meTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 74 105.75 300 105.45 105.80 7.01 7.90 0.53 cepBuC
WHtypuer-2 2000 R 14000 24.05.11  29.07.11) 21.05.13 3.0 254 | 10355 | 0.10 373 103.53 103.65 6.74 0.30 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 29.1 103.20 86 009 103.20 103.50 7.90 4.47 2.02 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 36.1 | 100.22 75000 100.15 100.30 7.66 3.78 2.52 JoTo3BaH/B- aHepreTMka
Vipk3Hepro1 5000 R 1550  02.06.11 28.11.13 31.7 | 10248 102.61 14.82 7.54 1.85 JoTo3BaH/B- aHepreTMka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12] 1.0 19.3 | 10047 100.30 100.43 4.23 5.11 0.10 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 20.0 = 323 | 101.65 101.60 102.30 8.06 4.42 142 aBToONpoOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 34.0 | 101.75 16 550 101.51 101.75 8.04 421 2.32 aBTONpOM
Kapyc.® 01 3000 R 12.000  15.09.11 12.09.13 29.2 TOProBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 26 102.25 851 102.25 102.40 7.31 4.39 0.20 XUMUS
KUTOuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 38.2 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 74 JoTo3BaH/ GaHku
Koke 02 5000 R 12000 15.09.11 15.03.12 11.0 | 103.80 170 103.83 104.30 7.68 5.76 0.81 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 28 100.00 c/x
KOMEMKA 02 4000 R 16.50  18.05.11 15.02.12 10.0 | 107.60 79 107.05 107.60 7.08 3.82 0.72 /loTo3BaH TOProBAst
KOMEMKA 03 4000 R 9.80  18.05.11 15.02.12 10.0 | 100.60 221567 101.50 101.90 9.34 243 0.72 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 26.04.11  30.07.12 23.07.13 16.0 @ 275 @ 102.18 7.79 2.32 1.1 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 29.8 | 101.90 @ 0.20 297 101.50 101.89 8.39 2.20 2.05 /loTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 19.10.11 19.04.14 36.5 | 100.20 @ 0.05 26 001 100.05 100.20 9.40 4.63 245 GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 23 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 16.0 & 345 @ 101.21 245 000 101.18 101.29 745 4.25 1.19 /Ba3/ GaHku
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 60.4 XAMUS
JleHCneyCMY BO-2 2000 R 1450 26.05.11 23.05.13 254 | 108.00 @ 0.40 107.50 109.90 8.31 3.35 113 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 16.06.11 07.12.12 19.9 | 107.35  0.30 13196 107.00 107.45 7.52 3.68 0.78 1B CTPOUTENLCTBO
TleHanepr02 3000 R 854  29.07.11 27.01.12 9.4 102.10 65048 102.00 102.50 5.77 417 0.71 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 121 101.92 101.90 102.30 6.09 3.92 0.92 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 4.0 51.8 | 100.50 & 0.04 70730 100.50 100.65 6.90 4.59 0.27 B-/B2/ GaHku

JIOKOBaHk 50-01 2500 R 850 11.08.11  09.02.12 06.02.14 10.0 341/ 100.85 50 001 100.55 101.32 7.51 4.20 0.73 B-/B2/ GaHku
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pynna Pasr.60-09 2000 R 26.11.37 15.12.11 79 c/x
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 220 278 @ 103.33 033 103.05 103.60 7.90 4.73 153 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11  02.07.12] 25.06.13 150 265 @ 103.10 @ 0.20 35001 102.75 103.10 7.74 5.08 1.04 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 29.1 103.53 103.01 103.50 8.51 4.82 2.00 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 355 | 102.57 83001 102.55 102.89 8.66 4.62 2.39 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 28 100.10 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 7100 09.06.11 08.12.11 7.7 101.36 | 0.01 90 963 101.36 101.45 4.94 3.49 0.59 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740  09.06.11 05.12.13 32.0 | 101.25 689 101.25 101.93 6.99 3.64 2.22 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335 08.08.11 06.08.12 158 | 109.15 25000 108.80 109.28 5.98 6.10 1.14 BBB-/Baa2/BBB- | cbipbe
JTykoitnB002 5000 R 13.35  08.08.11 06.08.12 158 | 109.32 109.00 109.50 5.85 6.09 1.14 BBB-/Baa2/BBB- | cbipbe
TlykoitnBO03 5000 R 1335 08.08.11 06.08.12 158 | 109.25 107.00 109.25 5.90 6.09 1.14 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 158 | 109.15 109.00 109.60 5.98 6.10 1.14 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 158 | 109.00 200 109.00 109.50 6.10 6.11 1.14 BBB-/Baa2/BBB-  Cbipbe
TlyKoitn5006 5000 R 920/ 16.06.11 13.12.12 201 | 104.70 20011 104.55 104.69 6.24 438 | 144 @ BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 20.1 104.25 100.70 104.75 6.54 4.40 143 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 29.1 101.78 76.01 7.56 4.04 2.05 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 29.1 101.32 76.01 7.78 4.06 2.04 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 29.1 101.29 101.70 102.00 7.79 4.06 2.04 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 29.1 101.95 101.01 101.80 7.48 4.04 2.05 TOProBAst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 348 | 10114 | 0.09 20 101.05 101.14 7.69 3.94 240 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 112 | 101.86 = 0.06 100 215 101.85 101.90 6.18 4.01 0.85 TOproBnst
Macrepb-3 1200 R 8.000 01.06.11 30.11.11 74 100.10 59 100.10 100.15 7.93 3.98 0.48 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000 30.06.11 28.03.13 23.6 | 100.05 76.01 100.10 715 1.74 1.70 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.0411 271011 23.04.13 6.0 244 | 100.62 6.09 1.80 0.48 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 10.0 & 348 | 100.19 99.75 100.15 5.84 2.99 0.80 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 8.0 38.3 | 101.14 | 0.09 101.06 101.35 6.41 4.07 0.60 B+/B1/ GaHku
MOM-Bank 5O-01 5000 R 1275  02.06.11 29.11.12 196 | 108.75 108.11 109.25 7.03 5.85 1.35 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  21.06.11 17.12.13 324 | 100.98 @ 0.78 12 550 100.31 100.89 7.88 4.03 2.21 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 81.6 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11] 23.05.12, 1.0 133 | 100.21 100.24 100.89 6.88 547 0.11 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 53.0 = 113.8 @ 106.00 30 105.80 106.20 8.49 4.70 3.35 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 53.0 @ 113.8 @ 105.80 50 000 105.80 106.00 8.55 4.7 3.35 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 34.0 @ 1194  100.95 85000 100.20 100.95 8.02 4.08 237 B1/ MeTannyprus
Meuen 1606 5000 R 825 23.08.11 18.02.14] 09.02.21 34.0 @ 1194 10096 @ 0.76 100.20 100.95 8.01 4.08 2.37 /B1/ meTannyprus
Meuen 206 5000 R 850 15.06.11  20.06.11] 12.06.13 2.0 26.1 100.52 | 0.03 97 065 100.50 100.52 4.57 4.22 0.16 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.04.11  30.07.12 21.07.16, 16.0 = 63.9 | 115.00 114.89 115.27 6.66 4.12 1.06 B1/ meTannyprus
Meuyen 506 5000 R 1250  19.07.11  18.10.12] 09.10.18 18.0 & 90.9 & 107.01 82891 106.02 108.24 7.67 291 1.29 B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.12 7.0 189 | 103.98 @ 0.07 799 103.81 104.00 5.24 5.99 0.50 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 23.0 | 10424 @ 019 15025 104.19 104.24 744 4.66 1.64 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 245 | 104.70 7.33 4.64 1.67 /B1/ meTannyprus
MWA-306 1500 R 725  26.05.11 24.02.12 10.3 | 100.06 99.12 100.00 7.34 1.81 0.76 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.0711 18.10.12 01.10.15 18.0 @ 54.1 99.99 99.00 100.00 7.37 1.83 1.33 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 3.0 394 | 100.00 99.00 101.00 7.06 1.84 0.25 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 4.6 MalLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212  07.02.13 10.0 = 219 | 104.49 103.50 105.00 7.40 6.44 0.76 notpe6. Tos
M-MHAYCTP 1000 R 1225 16.08.11 16.08.11 39 27.00 1.00 1217 27.00 28.00 22.62 CTPOUTENLCTBO
M-WHayctp2 1500 R 10.75  13.07.11 10.07.13 270 42.99 8.00 77.98 69.68 1247 1.07 CTPOUTENLCTBO
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 0.0 123 | 100.13 0.23 4.23 0.04 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 158 | 102.61 | 0.01 102.00 103.77 7.37 4.57 1.15 B+/B1/ GaHku
MKB 0706n 2000 R 976  19.07.11 240712 14.07.15 150 @ 515 | 102.77 80 102.35 102.77 7.39 4.74 1.1 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 6.0 483 | 101.35  0.05 1000 101.30 101.35 6.62 4.77 0.46 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.08.11 22.02.13] 22.02.14 220 @ 346 @ 100.55 100.35 100.54 8.33 4.19 1.59 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 36.3 | 100.04 = 0.08 74 001 99.96 100.04 8.16 4.01 251 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 191 101.15 | 045 4 100.11 101.20 6.21 3.40 1.39 oTo3gan/Ba3/BB  MeTannyprus
MMK 50-02 10000 R 9700 15.06.11  16.12.11] 121212 8.0 20.0 | 102.75 | 0.10 12 000 102.67 102.75 5.34 4.7 0.60 0T038aH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12 19.09.13  11.0 = 294 @ 10043 @ 0.18 100.20 100.50 6.00 321 0.86 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 348 | 101.29 @ 0.58 15000 100.71 101.29 7.27 3.77 242 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 23.8 | 101.85 | 0.85 350 001 101.60 101.90 6.74 3.75 1.73 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 4.0 226 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 050711 05.07.11 03.07.12 2.0 14.6 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 4.6 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 38.3 (buHaHCbI
MoliibaHk 5 5000 R 10.000 20.10.11  25.04.11] 16.04.15 0.0 485 | 100.12 35000 75.01 4.98 0.01 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 26.1 B-l/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11  19.10.11) 12.04.12, 6.0 11.9 1.81 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 143 | 100.00  1.10 1500 99.02 99.99 9.43 4.64 0.65 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 0.9 yenyru
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 20.2 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 4.8 103.03 30 000 102.90 103.40 4.74 6.05 0.38 1/BB- aHepreTMka
MocaHepro2 5000 R 765 250811 010312 18.02.16 100 588 = 101.81 = 0.1 101.70 101.85 5.37 3.75 0.80 1/BB- aHepreTuka
MocaHepro3 5000 R 1025 03.06.11  06.12.12 28.11.14 20.0 = 439 | 106.25 40000 106.00 106.38 6.15 4.81 141 1/BB- aHepreTuka
MOSK-01 3500 R 9.000 28.04.11 11.08.11) 25.07.13 4.0 27.5 | 100.90 5.00 2.22 0.29 BB+// aHepreTuka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 4.6 101.21 1300 101.25 101.36 4.82 3.97 0.36 JHepreTuka
MPCK Yp.01 1000 R 860  24.05.11 22.05.12 132 88.01 aHepreTuka
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 4.0 408 | 103.95 0.08 82117 103.90 104.00 6.14 8.39 0.34 aHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 30.3 99.57 10 99.00 99.79 7.32 3.50 217 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 54.8 99.81 0.01 7.95 3.87 347 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 26.0 = 87.0 | 100.75 50 000 100.71 101.60 7.74 3.96 1.84 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 1.0 37.3 | 100.90 141373 100.85 100.90 3.37 16.56 0.07 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16, 150 = 63.9 & 109.59 = 0.04 106 000 109.59 109.70 6.03 12.97 1.08 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 79.7 | 10245 | 0.05 66 186 102.40 102.49 8.38 4.23 4.59 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20 56.0 @ 116.1 @ 100.85 @ 0.05 18 594 100.78 100.89 8.07 4.03 3.50 BB+/Ba2/BB Tenekom

HauCranpapt-01 1500 R 10.00 08.09.11  09.03.12) 11.03.14/ 11.0 = 352 | 100.75 100.51 100.77 9.28 4.98 0.79 GaHku
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DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 49 100.76 B//B+ cbipbe
HK AnbsiHe BO-01 5000 R 9.25  09.08.11 04.02.14 34.0 | 102.90 66 000 100.01 102.95 8.22 4.48 2.30 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 28.0 @ 112.6 103.95 3.95 101001 100.01 103.95 7.94 4.68 1.92 B//B+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 11.3 90.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 19.8 | 105.56 105.35 105.50 6.19 4.61 141 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 186 10649 @ 0.19 244 300 106.37 106.49 6.33 5.03 1.31 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 22.8 | 101.95 230 000 102.00 102.15 6.73 3.79 1.66 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 26.5 | 101.95 269 590 101.60 101.95 6.63 3.67 1.88 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 250511 250512 251113 130 316 @ 101.39 0.14 101.20 101.45 7.79 4.45 0.96 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 150 @ 389 = 100.61 100.55 101.20 6.89 3.67 1.09 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 240811 28.08.13 28.08.17 290 | 774 | 10219 @ 0.18 162 002 101.76 10234 | 757 417 | 201 BB-/Ba3/ Barku
HOMOC 98 5000 R 700 17.06.11 220611 14.06.13 20 | 262 | 100.33 105 500 100.26 100.37 | 4.46 348 | 0.16 BB-/Ba3/ Garku
HOMOC BO-01 5000 R 700 240811 240212 240214 100 | 347 | 10055 @ 0.15 100.45 10064 | 6.41 345 | 078 BB-/Ba3/ Barku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 27.7 | 100.78 340 578 100.70 100.87 6.73 3.46 1.98 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 514 | 103.00 188 476 102.00 103.10 8.03 2.24 1.93 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 0.2 81.62 9.16 TOproBnst
HOK-3 2000 R 1150, 03.05.11 03.05.11 0.4 101.27 100.10 100.45 -22.51 5.88 0.04 /B2/B- (buHaHCbI
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 36.3 | 100.25 @ 0.05 100 002 100.23 100.50 10.16 5.00 241 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 108.4 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 13.0 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 7.0 242 B/l notpe6. ToB.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 2.0 7.7 JHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11  21.06.12] 18.06.13 14.0 263 @ 101.74 = 0.13 101.55 102.00 5.98 3.68 1.05 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 54 103.40 103.00 103.40 4.42 591 0.42 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 121 100.88 6.43 3.58 0.92 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13, 2.0 25.7 | 103.70 100.36 6.25 0.16 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 44 102.59 100.08 102.50 5.64 6.32 0.34 11B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 35.6 | 100.84 | 0.05 105 956 100.70 100.98 8.08 4.08 245 GaHku
MapHac-M 2 1000 R 9.50  19.05.11 17.11.11 7.0 notpe6. ToB.
Mepsobatk 5O-01 1500 R 10.000 27.04.11  29.0411) 24.04.13 0.0 245 | 100.22 4.97 0.02 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 36.2 | 100.08 57010 99.97 100.07 8.65 4.24 247 B3/ GaHku
MepeoBaHk1 1500 R 9.50  29.06.11 29.06.11 2.3 100.50 8701 100.00 100.50 6.81 4.74 0.18 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 25 99.92 99.90 100.00 542 2.51 0.20 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214 20.0 = 447 | 109.00 75.08 117.05 7.04 5.86 1.40 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 16.3 | 101.28 100.76 101.77 6.84 3.84 1.20 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 16.3 99.73 100.00 100.71 7.33 3.52 1.20 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14  22.03.16 36.0 @ 59.9 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 34.0 | 101.79 90 315 101.26 101.79 8.02 421 2.32 BB-/Ba2/oTo3BaH | BGaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 131 101.35 101.23 101.39 6.53 3.81 0.96 BB-/Ba2/oTo3BaH | GaHku
MpomcB6-06 5000 R 8.25  08.06.11 17.06.13 26.3 | 101.60 @ 0.05 2029 101.55 101.60 7.58 4.05 1.83 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 6.0 89.00 100 87.03 89.99 26.67 0.01 0.39 MalLLMHOCT.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 3.0 215 9845 | 0.05 193 95.00 98.40 25.27 9.12 0.21 MaLLKHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 6.5 99.01 TOproBnst
MpodMeansd-1 3000 R 10500 21.07.11  23.07.13] 16.07.15 27.0 = 516 @ 103.28 @ 0.08 102 825 102.70 103.27 8.99 5.07 1.86 Tenekom
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 53 102.11 102.00 102.22 12.18 8.30 0.39 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 11.0 | 102.95 100.12 104.56 13.83 8.23 0.76 c/x
Paarynsind4 3000 R 17.000 25.05.11  02.06.11] 22.05.13 1.0 254 | 100.09 80.50 100.50 13.01 8.47 0.10 clx
Pasrynaind5 2000 R 27.0411  29.0411) 23.10.13, 0.0 30.5 c/x
PaithchaitaeH BO-7 5000 R 750  01.06.11 27.11.13 31.7 | 101.70 6.89 3.68 2.20 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350 07.06.11  08.12.11] 03.12.13 8.0 31.9 | 105.04 104.70 105.01 5.23 6.41 0.57 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 3.0 109.99 75.00 105.00 -24.55 4.31 0.33 BB-// yenyru
PBK®uHaHCc3 3000 R 9.000 16.05.11  14.11.13] 09.11.15 31.0 | 554 | 102.56 90.01 102.75 8.01 4.38 2.10 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 116 10150 038 525 101.12 101.50 9.02 5.13 0.86 B-/B1/B GaHku
PenKan-3 4000 R 1250  10.06.11  17.06.11/ 06.06.12 2.0 13.7 | 100.70 1541 100.34 100.67 6.38 6.16 0.15 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 19.8 | 105.05 0.08 104.97 105.15 6.18 4.46 1.42 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 189 | 102.28 100 000 102.17 102.47 6.08 3.68 1.36 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 25 100.80 | 0.07 9346 100.74 100.80 4.59 4.20 0.20 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.50 18.05.11  18.05.11) 13.11.13, 1.0 31.2 99.51 99.45 99.75 3.98 0.01 0.07 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 35.0 | 121.40 121.42 121.52 6.80 6.16 2.30 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 55.7 | 102.31 5 102.00 102.31 7.32 3.80 3.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111 16.05.19 7.0 98.2 | 105.68 77 000 105.69 105.95 5.04 7.03 0.54 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 35.0 | 101.85 @ 0.05 80317 101.60 101.85 9.46 4.89 2.33 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 482 | 103.95 105039 103.80 104.10 8.74 4.68 3.12 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 10500 27.06.11  26.12.12] 20.06.16/ 20.0 & 629 @ 107.13 = 0.03 107.15 107.44 6.04 4.89 1.46 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 2.0 746 | 10141 | 0.04 290 187 101.31 101.50 4.42 7.05 0.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11 24.07.13] 16.07.18 28.0 @ 88.1 109.30 109.00 109.30 6.39 4.93 191 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19, 40.0 @ 100.2 @ 113.50 32000 113.46 113.60 6.43 4.83 2.62 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 250711  27.07.11  08.07.24 3.0 | 160.9 105.36 102.75 107.97 6.39 0.28 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15/ 16.01.25 46.0 @ 167.3 106.00 0.10 30 000 105.90 106.00 7.25 4.23 3.04 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Hayeir-01 3000 R 1050 27.05.11 231112 20.11.15 19.0 @ 558 100.00 B/B1/ GaHku
PMK-chuHanc-03 3000 R 1040 21.06.11  17.1213] 151215 320 @ 566 @ 10325 0.14 892 102.50 103.78 9.19 5.02 213 cbipbe
Poc6ank BO-01 5000 R 740 240611 27.06.12 21.06.13 140 264 @ 101.28 101.20 101.40 6.30 3.64 1.07 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.000 08.07.11 08.07.13 27.0 | 102.15 2575 102.16 102.26 7.05 3.88 1.90 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13, 1.0 31.0 | 100.28 100.10 100.28 3.05 6.00 0.06 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 1.0 432 | 100.25 4000 100.18 100.38 3.49 6.00 0.06 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 21.07.11  23.07.12 16.07.15 150 @ 516 @ 101.70 = 0.10 42315 101.60 102.10 8.62 4.90 1.09 (buHaHCbI
PocroccTpax-2 5000 R 10500 12.05.11 121112 021117 19.0 @ 796 | 102.18 101.81 103.10 9.10 5.12 1.30 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.06.11  08.12.11) 09.12.13) 8.0 321 100.30 | 0.30 102 180 99.91 100.99 9.95 525 0.58 GaHku
PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 81.2 (buHaHCbI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 81.2 (buHaHCbI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 81.2 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 22.0 @ 106.8 104.12  0.33 103.80 104.29 6.60 4.31 1.58 BBB/Baa1/ GaHku

Poccenxb 11 5000 R 9.00 11.0811 11.02.13) 30.01.20, 22.0 = 106.9 @ 104.00 0.69 19250 103.80 104.29 6.67 4.32 1.58 BBB/Baa1/ GaHku
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Poccenxb 3 10000 R 925 18.08.11  17.0214) 09.02.17 340 @ 70.7 105.15 20709 105.05 105.30 7.30 4.39 2.36 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11] 27.09.17, 6.0 784 103.23 100.00 104.50 4.28 5.56 0.44 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11 081211 27.11.18 8.0 92.6 99.50 BBB/Baal/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 40.0 @ 829 100.16 75.02 101.49 7.88 3.88 2.74 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 2.0 86.7 100.30 25000 100.30 100.38 4.67 343 0.15 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11 261112 141119 20.0 @ 1043 @ 105.10 4625 105.10 105.80 6.73 4.79 1.37 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100  26.05.11 261112, 141119 20.0 & 104.3 = 105.05 50 105.10 105.70 6.76 4.79 1.37 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 17.0 287 10148 | 049 101.11 101.70 6.11 3.54 124 BBB/Baal/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 17.0 287 100.95 | 0.05 101.11 101.44 6.53 3.56 123 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.05.12 29.10.13 13.0 @ 30.7 100.90 353 000 100.83 100.94 4.58 3.26 0.95 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 4.0 279 100.60 38 100.60 100.80 9.56 5.95 0.29 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 83.3 10045 | 0.08 189 697 100.35 100.44 8.38 4.12 4.90 Mertannyprus
Pycan Bpatck-8 15000 R 8.50  17.10.11 05.04.21 121.2 Mertannyprus
PycMope 06 2000 R 10000 16.06.11 20.06.11] 14.06.12 20 & 140 | 87.68 75.02 100.35 | 142.19 284 | 007 f10Tpe. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 5.1 100.38 100.12 100.46 6.65 373 0.39 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 11.9 100.35 1511 100.35 100.78 7.51 3.85 0.90 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 31.0 @ 555 100.82 75.00 101.50 7.63 3.91 215 [/Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 18.05.11  20.11.13] 11.11.15 310 @ 555 101.02 99.50 111.10 7.54 3.90 2.15 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 17.0 @ 53.6 101.36 101.31 101.70 6.78 3.79 1.27 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 17.0 @ 53.6 101.25 100.11 101.80 6.88 3.79 127 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/  31.05.11 28.02.12 10.4 npou3BOACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 5.1 99.00 98.01 99.99 12.08 4.68 0.37 MaLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11) 06.06.14 8.0 38.1 96.50 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 27.6 101.00 184 100.70 101.70 12.00 6.02 1.78 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 2.0 14.1 notpe6. ToB.
Cgo6Cokon3 1200 R 0.10/  24.05.11 24.05.11 1.1 1.00 npou3BoACTBO
Casiabbark1 2000 R 26.11.37 21.04.11 0.0 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 5.0 172 103.59 738 865 103.52 103.59 5.21 6.74 0.40 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 22.2 105.25 10 000 105.30 105.38 6.75 4.62 1.59 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 22.2 105.25 9303 105.25 105.37 6.75 4.62 1.59 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.06.11 27.03.12 114 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 20.07.11 17.07.13 2713 105.25 | 0.25 4078 105.25 105.45 10.06 5.92 1.79 aBToNpoM
C3Tenek406 2000 R 810 09.06.11 08.12.11 77 BB//BB- Tenekom
C3Tenek506 2000 R 612 24.05.11 21.05.13 254 BB//BB- Tenekom
C3Tenex606 3000 R 1170 04.05.11  09.08.11) 24.07.19 4.0 | 100.5 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 19.07.11 17.07.12 15.1 108.47 5 108.46 109.00 10.77 8.27 1.02 TpaHcnopt
CubmeTnHO1 10000 R 1350  20.10.11  20.10.14/ 10.10.19/ 43.0 & 103.1 = 116.40 250 390 116.40 116.50 8.16 5.78 2.73 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/  10.10.19, 43.0 = 103.1 @ 116.40 486 583 116.30 116.50 8.16 5.78 273 meTannyprus
Cu6Tnk-806 3000 R 950  11.08.11  11.08.11] 08.08.13 4.0 28.0 BB/ Tenekom
CUBYPXong1 1500 R 1047 05.05.11 01.11.12 18.7 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 180 @ 299 101.85 101.70 101.90 8.55 477 1.28 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 40.5 83.00 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 27.8 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 36.1 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 36.3 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 22.9 105.63 | 0.03 105.60 105.79 6.62 4.60 1.64 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14 16.0 @ 403 111.04 106 426 111.03 111.07 5.99 6.62 1.16 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 241116, 20.0 @ 68.1 108.50 | 0.31 14 108.51 109.24 6.89 5.74 1.37 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 59.7 101.00 | 0.26 155 561 100.78 101.00 7.34 3.78 217 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 140 @ 26.3 101.93 100.62 102.00 10.09 5.75 1.00 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  10.10.11  15.10.12,  07.10.13 18.0 @ 30.0 100.40 2580 100.07 100.40 10.58 5.34 127 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.05.11 29.0512 26.11.13 130 @ 317 101.07 1000 101.05 101.29 8.27 4.51 0.96 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 08.06.11 121211 05.06.13 8.0 25.9 101.15 50 001 101.30 101.87 7.85 4.83 0.57 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825  13.10.11 10.04.14 36.2 100.10 152 500 100.10 100.18 8.38 411 248 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 1.7 TOProBnst
C1Wupyctpt 1000 R 07.07.11 07.07.11 26 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 15.0 93.50 1051 93.50 93.80 14.93 4.53 1.02 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 24.0 88.00 53 85.00 90.97 16.43 4.82 1.59 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 10.0 97.90 0.16 168 724 97.82 97.90 16.05 6.47 0.68 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12 03.03.14 11.0 349 99.90 0.01 3043 99.81 99.90 10.09 4.92 0.77 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 5.0 16.7 100.90 100 100.70 100.90 6.86 4.57 0.35 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 08.07.11  10.07.13] 26.06.20 27.0 @ 111.8 10360 = 0.20 297 867 103.27 104.00 7.64 4.50 1.87 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 13.0 95.00 98.51 101.50 17.70 6.14 0.84 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 294 101.04 100.85 101.25 6.89 3.58 2.1 B+// cbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 18.7 99.05 81.02 103.00 9.12 4.15 1.30 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 14 100.85 25 100.75 100.85 5.25 6.43 0.11 B2/ GaHku
Tardonab 5 2000 R 8.50  21.09.11 21.03.12 11.2 101.06 100.56 100.95 741 4.19 0.84 B2/ GaHku
Tardonab 6 2000 R 875 30.08.11 28.0212 26.02.13 100 @ 226 100.47 3516 100.47 101.21 8.32 4.34 0.77 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 8.0 20.1 101.23 99.90 6.72 4.31 0.61 B2/ GaHku
Tatthonab 60-01 2000 R 9.50 30.06.11 28.06.12 26.12.13] 14.0 @ 327 101.50 | 0.40 75000 101.50 101.64 8.30 4.67 1.04 B2/ GaHku
Tatthonab 60-02 2000 R 8.75  20.10.11 17.04.14 36.4 100.00 2000 000 8.94 4.36 248 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11 24.06.11] 12.06.13 2.0 26.1 MaLLMHOCTP.
TrK-101 4000 R 8,50 13.09.11  15.03.12 11.03.14, 110 @ 352 10240 | 0.16 423 101.57 102.40 5.75 4.14 0.83 JHepreTuka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 3.0 38.9 102.49 10001 102.43 102.49 4.29 8.27 0.21 aHepreTMKa
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 4.0 21.9 aHepreTMKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 29.3 100.44 100.40 100.95 8.98 4.47 2.02 B/l JHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 44 99.13 99.11 103.00 9.44 3.40 0.33 B/l aHepreTMKa
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 135 99.00 aHepreTMKa
TrK-5-01 5000 R 8.75 141011 16.10.13] 06.10.17, 30.0 @ 78.7 101.85 | 0.18 500 101.50 101.85 8.03 4.28 212 JHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 290 772 101.20 100.91 101.20 7.84 4.09 2.02 aHepreTMKa
TrK-6MnB-1 2000 R 750  24.05.11 21.02.12 10.2 100.77 6.71 1.86 0.76 aHepreTMKa
TrK-8 01 3500 R 8.80 12.05.11 10.05.12 12.8 JHepreTuka

TrK-9-01 7000 R 810/ 150811 15.08.13) 07.08.17  28.0 @ 76.7 100.50 2000 100.20 100.60 7.98 4.02 1.98 3HepreTMka




Fixed Income Daily 22.04.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 6.6 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 12 40.00 0.01 79.99 8.72 TOproBnst
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 10.7 97.00 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 27.6 115.16 392 115.15 115.96 12.49 8.71 1.68 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 294 103.81 101.10 108.50 12.72 6.83 1.88 GaHku
TKCBaHk BO-02 1500 R 16.50 31.05.11 291111 26.11.13 7.0 31.7 10340 | 0.04 1737 103.00 103.40 10.80 7.96 0.52 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 160 @ 345 103.75 103.00 103.80 11.18 6.73 112 GaHku
TMK BO-01 5000 R 885  26.04.11 22.10.13 30.5 102.84 7.73 4.29 2.06 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 27.0411  25.0412 23.10.13) 120 @ 305 102.78 9.12 5.75 0.86 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12/ 15.03.16 17.0 @ 59.7 100.80 100.45 100.70 7.68 4.03 1.26 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 22.6 104.47 104.40 104.70 7.00 4.53 161 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 50.2 103.72 103.59 104.05 7.66 4.23 2.70 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780  17.05.11 17.11.13 314 101.15 | 0.10 154 000 101.12 101.18 7.35 3.82 2.16 /Ba1/BB GaHku
TparcKpen2 3000 R 690 14.06.11 12.06.12 139 | 100.30 1280 100.50 100.65 6.72 343 | 103 /Bal/BB GaHki
TpancKpend 5000 R 10300 07.07.11 07.07.11 26 101.15 | 0.05 100 000 101.09 101.17 4.74 5.08 0.20 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 28.1 101.21 100.70 101.40 745 3.91 1.98 /Ba1/BB GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 36.4 101.85 409 335 101.84 7.69 4.04 2.52 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 33.6 100.01 6.60 3.24 2.38 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 50.0 & 98.1 106.61 7.78 9.12 3.07 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 102.8 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15] 18.09.19 54.0 @ 1024 11079 = 0.99 140 005 109.40 110.65 6.96 8.91 342 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 114 101.45 75 101.65 102.55 719 4.28 0.86 JHepreTuka
YB3-1 3000 R 925 16.06.11 131212 07.1217 200 @ 80.7 101.30 | 0.05 20003 100.50 101.35 8.55 4.55 1.40 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 29.0 @ 832 101.05 100.50 101.35 8.62 4.42 1.98 MaLLMHOCTP.
YIMK-Y3M01 3000 R 8.25  30.08.11 28.02.12 104 meTannyprus
YMMO 3 3000 R 10.000 16.06.11 14.06.12 14.0 102.00 102.00 105.00 8.29 4.89 1.00 MaLLMHOCTP.
Ypankanuit BO-01 50000 R 825  22.08.11 17.02.14 344 100.00 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  03.06.11 28.02.14 34.8 101.50 101.27 102.00 8.66 2.33 1.26 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  03.05.11 29.10.13 30.7 101.42 | 0.07 101.36 101.50 8.56 2.34 1.08 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 3.0 102.06 | 0.01 4272 102.01 102.12 6.03 7.08 0.24 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 10.3 107.93 107.25 108.25 6.76 7.62 0.76 B+// (puHaHCbI
Ypancu6lK4 2000 R 16.50 21.07.11 19.01.12 9.1 107.04 106.30 107.30 6.76 7.69 0.67 B+// (buHaHCbI
Ypancu6lKs 3000 R 850  21.07.11 19.01.12 9.1 100.97 8371 100.70 7.25 4.20 0.68 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 6.0 102.00 9000 102.01 102.30 5.96 4.91 0.46 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 15.2 105.80 | 0.30 10 155 105.81 105.85 6.92 5.54 1.09 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13 09.04.15 27.0 @ 483 102.50 | 0.20 2588 102.40 104.98 6.96 4.38 1.92 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11] 01.11.12 7.0 18.7 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 7.0 BB-//B+ Tenekom
YpCW cep07 3000 R 850  13.09.11 13.03.12 109 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  05.10.11 03.04.13 23.8 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 06.10.11 06.10.11 56 101.15 30 004 99.66 4.79 3.60 0.44 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 30.0 @ 1145 101.10 5000 100.90 101.40 6.74 3.53 213 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 55.0 @ 1155 99.83 99.70 100.20 7.67 3.75 3.51 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 30.0 @ 1145 10125 = 0.05 112 600 100.80 101.25 6.68 3.52 213 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799  29.0411 241017/ 16.1020 79.0 @ 1155  100.35 20100 100.25 100.40 7.84 3.87 4.68 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 27.0911 24.09.15/ 15.09.20 54.0 @ 1145 @ 100.90 100.80 101.25 7.64 3.83 3.55 /Baa2/BBB JHepreTuka
®CK EQC-11 5000 R 799  29.0411 241017/ 16.1020 79.0 & 1155  100.35 20000 100.26 100.40 8.07 3.97 4.64 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 785 15.06.11  16.06.11] 12.06.13 2.0 26.1 100.42 100.25 100.55 4.92 3.90 0.15 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 58 100.36 5000 100.25 100.36 6.48 1.76 0.44 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11) 17.04.13 6.0 24.2 100.85 50 000 100.50 101.00 6.55 2.02 0.46 /Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 14.06.11 111212 10.06.14 200 @ 382 100.84 | 0.60 413081 100.01 100.84 7.40 1.92 144 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 28.04.11 30.0412 23.04.15 120 @ 488 102.03 7.02 2.20 0.91 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 2.7 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14 140 @ 387 101.29 101.30 8.17 4.55 1.04 B1/ GaHku
LlentpTen-5 3000 R 9.30  30.08.11 30.08.11 44 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 311 100.63 100.35 100.70 8.13 4.09 2.10 B2/ notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 13 100.85 99 100.65 100.84 4.83 6.30 0.10 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 0.0 & 487 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11 081211 04.1212 8.0 19.8 104.65 | 0.15 1634 104.43 104.62 8.78 7.86 0.55 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.06.11 14.06.11  04.09.14 2.0 411 101.90 101.00 102.80 6.14 5.14 0.14 (buHaHCbI
OHeproCr-1 1500 R 12.00/  20.05.11 20.05.11 1.0 3HepreTuka
tOHuKpeambaHk-04 10000 R 700 17.05.11  16.11.12 10.11.15 19.0 = 555 100.88 | 0.28 236 000 100.26 101.00 6.46 3.46 1.39 /Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750  06.09.11  03.09.13 01.09.15 29.0 = 53.1 101.00 50 000 101.00 101.55 715 3.70 2.05 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 4.6 100.00 notpeb. ToB.
IOTK BO-01 2000 R 11.000 20.07.11 211011 17.10.12) 6.0 18.2 /B1/B Tenekom
IOTK BO-04 1000 R 1140  21.07.11 18.10.12 18.2 /B1/B Tenekom
HOTK-05 06. 2000 R 780  01.06.11 30.05.12 135 /B1/B Tenekom
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 235 108.40 | 0.30 2590 108.15 8.00 2.88 161 TpaHcnopt
0Taitp-® B0-2 1500 R 1250  28.06.11 26.03.13 235 108.50 2 108.10 109.09 7.94 2.87 1.61 TpaHcnopt
0Taitp-® BO-3 1500 R 945  23.06.11 19.12.13 324 102.79 102.41 8.53 2.29 2.19 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 29.06.11 26.03.14 35.7 100.30 | 0.29 313 100.00 100.30 9.18 2.24 2.38 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000  29.06.11 26.03.14 35.7 100.53 | 0.23 526 100.00 100.40 9.09 2.23 2.38 TpaHcnopt
SAkyTckan 5O-01 3000 R 825  06.09.11 03.09.13 28.9 101.65 | 0.05 156 100 101.50 101.80 7.61 4.05 2.03 BB/ JHepreTuka

AkyTeKaH02 1200 R 10.30/  08.09.11 08.03.12! 10.7 103.69 6.02 4.95 0.81 BB/ 3HepreTMka
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 20.3 98.33 97.00 98.80 10.16 221 142 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 13.0 100.60 100.00 6.25 3.84 0.40 1/BB- MyHULMNanbHbI
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 38.0 101.61 100.01 102.89 7.28 4.29 1.86 1/BB- MyHULMNANbHbIA
VipkO6n31-5 2200 R 7.70  26.06.11 26.10.11 6.3 100.82 = 0.52 100.32 100.95 5.38 2.55 0.33 B MyHULMNANbHbI
VpkO6n31-6 3800 R 9.15  15.08.11 221112 19.4 102.53 102.20 103.20 6.52 2.98 0.87 B MyHULMNANbHbIA
Kasanb07 2000 R 8.75  22.06.11 15.12.14 445 | 101.54 7.98 215 1.88 MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.05.11 29.08.11 4.3 101.26 100.00 4.61 2.02 0.34 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 19.6 101.86 102.10 102.90 7.59 219 115 BB-// MyHULMNANbHbIA
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 26.6 104.57 103.35 7.26 241 1.46 BB-// MyHULMNAnbHbI
Kapenus 11 800 R 980 12.05.11 10.05.12 12.8 102.57 101.71 103.10 5.91 4.76 0.62 BB-// MyHULaNanbHbI
Kapenus 3 2000 R 991 23.06.11 18.06.15 50.6 105.80 7654 105.50 105.70 7.22 2.34 2.02 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 221113 315 | 101.92 @ 0.02 100.00 711 3.89 1.78 BB/Ba2/ MyHULMNANbHbIA
KOMMW 88 06 1000 R 750  04.09.11 03.12.15 56.2 98.00 1380 94.55 98.00 7.20 3.84 3.27 BB/Ba2/ MyHULMNANbHbI
KOMM 98 06 2100 R 775 19.10.11 18.10.14 425 | 9994 99.40 101.50 755 389 | 254 BB/Ba2/ MYHULVMNATbHbIR
KpacHfipKp4 10200 R 1114 12.05.11 08.11.12 18.9 105.25 12 860 105.25 105.35 5.96 2.64 1.00 BB+/Ba2/BB+ MyHULMNANbHbI
JleHO6n-306 1300 R 12.000 10.06.11 05.12.14 441 11420 = 170 1420 114.20 114.99 747 5.24 2.77 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 39.6 101.40 33537 101.20 101.40 7.04 3.91 2.70 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 50.8 100.63 96.99 100.98 7.26 3.96 3.33 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 14.4 102.75 20 635 102.75 102.85 5.64 3.88 1.07 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 135.6 = 92.30 0.30 4177 92.31 92.99 8.00 4.32 6.91 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 74.9 99.28 99.41 99.65 7.50 4.02 4.57 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 8.0 101.95 96 100 101.95 102.31 5.01 3.91 0.61 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 28.8 102.15 100 000 6.48 3.95 2.06 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 16.8 102.47 15800 102.40 102.55 5.83 3.94 125 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.00 22.09.11 22.09.16 66.0 98.97 1 98.50 99.49 7.57 4.08 4.22 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.000 01.06.11 01.06.11 14 100.62 3755 100.62 100.65 4.48 2.50 0.11 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.06.11 03.06.13 25.8 118.15 117.38 118.10 5.96 3.20 1.75 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 38.1 118.39 7807 118.39 118.44 6.76 3.19 245 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 32.1 120.64 112.58 121.00 6.59 3.13 2.10 BBB/Baa1/BBB | MyHULmnanbHbIi
Mrop66-06 110000 R 8.75  23.05.11 23.11.18 924 106.62 106.00 107.00 7.59 2.00 5.27 BBB/Baa1/BBB | MyHuLMnanbHbIi
Moc.o6n.78 16 000 R 8.000 19.10.11 16.04.14 36.4 | 100.25 61399 100.26 100.99 8.06 3.98 2.51 /B1/oT03BaH MyHULMNANbHbI
Moc.06n.88 10000 R 9.00/ 14.06.11 11.06.13 26.1 102.10 20008 102.10 103.00 7.33 4.39 1.10 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 11.0 | 108.00 & 0.59 5943 107.85 108.40 6.53 7.76 0.66 [/B1/oto3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.70.  20.10.11 20.10.11 6.1 101.09 101.10 101.80 5.53 3.80 0.47 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 192 101.17 99.02 6.85 3.92 0.96 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 11.05.11 09.11.11 6.7 101.38 20001 101.38 101.48 3.72 1.52 0.52 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11.900  20.07.11 18.01.12 9.1 106.10 248 093 105.70 106.10 3.62 2.80 0.70 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 235 | 111.70 155 000 111.70 111.95 5.69 2.68 1.66 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 06.07.11 06.07.11 25 101.48 18 106 101.48 101.82 3.40 2.59 0.20 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 18.2 108.85 6226 710 108.50 108.75 5.20 2.59 1.33 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 406 | 117.00 | 040 790 021 116.80 116.90 6.36 512 | 267 BBB/Baa1/BBB | roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 53 102.70 51134 102.70 102.75 3.76 4.86 0.42 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 438 104.60 1 104.61 105.00 6.75 3.86 292 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 214 102.60 99 000 102.64 102.75 5.65 3.48 1.57 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 15.6 102.10 8850 102.05 102.15 5.20 3.35 117 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 51.5 99.73 0.16 21433 99.61 99.75 7.07 3.44 3.44 BBB/Baa1/BBB  |roc. Gymaru
003 25076 92241 R 710 15.09.11 13.03.14 35.2 102.07 = 0.06 290 002 102.05 102.07 6.39 4.56 247 BBB/Baa1/BBB  |roc. Gymaru
003 25077 47429 R 735  27.07.11 20.01.16 57.8 100.85 142 001 100.70 100.90 7.26 3.63 3.76 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 21.9 101.77 |+ 0.02 1 101.80 101.90 5.72 341 1.61 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 18.7 100.75 120 147 100.55 100.75 545 5.96 1.40 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 149 101.20 =~ 020 287115 101.10 101.20 5.18 1.50 113 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.07.11 17.07.13 27.3 100.02 99.90 101.00 6.23 1.52 1.99 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 445 | 11480 @ 0.20 157 208 114.81 114.95 6.78 243 2.88 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90  10.08.11 03.08.16 64.4 98.80 45 546 98.75 98.90 7.30 3.48 4.15 BBB/Baa1/BBB  |roc. Gymaru
003 26204 24758 R 750  22.09.11 15.03.18 84.0 99.80 0.09 18 501 99.80 99.85 7.68 3.75 5.09 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 10.08.11 08.08.12 15.8 103.40 1993 534 103.25 103.40 3.67 3.86 0.76 BBB/Baa1/BBB |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 89.6 96.95 535001 96.46 97.00 7.70 3.60 5.24 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 11.05.11 03.08.16 64.4 97.98 40 000 97.50 98.80 7.23 1.78 3.79 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 08.06.11 241121 129.0 | 96.03 11757 398 92.89 96.00 7.75 2.08 6.40 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 96.3 74.04 73.90 7417 791 4.70 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 301.9 | 90.00 10 000 87.50 89.90 7.98 3.82 10.45 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 88.9 89.29 500 007 89.30 89.75 7.80 3.91 5.14 BBB/Baa1/BBB |roc. Gymaru
003-26205 17213 R 760  26.10.11 14.04.21 1215 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 43.9 102.53 | 0.33 102.00 102.40 7.20 4.28 2.33 MyHULMNANbHbIA
CamapO6n 3 4500 R 760  12.05.11 11.08.11 37 100.65 @ 0.15 74613 100.66 100.85 5.55 1.88 0.29 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 142 100.78 = 0.38 100.35 101.49 6.43 173 1.06 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.30 23.06.11 19.12.13 324 102.44 102.30 102.70 6.19 2.26 0.72 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 13.05.11 10.05.13 25.0 113.00 110.51 113.75 5.96 3.31 1.38 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 7.76  26.05.11 19.11.15 55.8 101.40 78 900 101.40 101.50 7.53 3.82 3.56 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 24.0 103.00 1 101.22 103.00 5.50 1.92 112 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 8.3 101.17 17 000 100.81 101.20 5.28 345 0.63 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 171212 20.2 100.33 100.30 100.45 6.84 3.48 118 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.05.11 27.11.13 31.7 108.89 4 105.01 109.00 6.40 291 1.37 B MyHULaNanbHbIi
YamypTus-2 1500 R 840 17.07.11 15.07.12 150 | 102.50 102.10 102.50 6.35 4.06 1.1 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 56.0 | 103.83 103.50 104.00 7.55 4.16 3.02 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820  25.05.11 25.08.13 28.6 102.10 11600 102.05 102.20 7.18 2.00 1.63 MyHULMNANbHbIA
Yysawms-05 1000 R 785  05.06.11 05.06.11 15 100.36 71412 100.22 100.36 4.87 3.92 0.12 /Ba2/ MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 121 101.01 99.79 102.50 6.33 1.79 0.91 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  07.06.11 04.06.13 25.8 103.80 41 102.36 103.80 6.74 2.20 1.46 /Ba2/ MyHULMNAnbHbI
AkyT-07 06 2500 R 780 21.07.11 17.04.14 36.4 101.10 440 101.00 101.50 7.50 1.92 2.06 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75  23.06.11 19.09.13 294 104.79 104.10 104.90 7.01 2.32 153 BB//BB- MyHULMNANbHbIA
Ap06n-09 3000 R 8.50  19.05.11 16.05.13 25.2 101.75 101.71 102.48 7.31 2.08 1.56 BB-// MyHULMNANbHbI

ApO6n-34010 3000 R 8.00 19.07.11 15.04.14 36.3 | 101.65 0.20 10082 101.40 101.75 7.29 1.96 231 BB-// MyHULMNanbHbIi
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Ak bars-11 300 § 9.25  20.06.11 20.06.11 20 | 100.99 3.09 458 0.16 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 19.7 | 109.05 | 0.04 438 470 145 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 144 | 105.88 3.08 387 1.10 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 24.06.11 24.06.11 24.06.13 20 | 265  109.94 4.21 0.22 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 476 | 107.63 | 0.08 5.79 3.72 3.34 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 10.0 | 711 | 103.27 459 4.18 0.80 BB/Ba1/B+ GaHkm
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 783 | 10548 | 0.16 6.81 3.73 5.01 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 122.0 | 100.66 = 0.23 216.56 | 3.85 0.02 BB/Ba1/B+ GaHku
Alliance QOil-15 350 § 988  11.09.11 11.03.15 473 | 110.09 | 0.04 6.87 449 321 BI/B+ cbipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 435 | 11527 | 0.06 4.22 3.85 3.01 BB-/Ba3/BB- chblpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 116.1 | 107.51 | 0.07 6.67 3.60 6.57 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 § 10.50  25.07.11 25.07.17 76.2 /Ba3/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 251 | 10840 | 0.00 3.09 3.38 1.87 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.05.11 25111 56.0 = 101.7¢ | 0.08 7.04 3.68 3.73 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 473 | 10656 @ 0.05 4.83 3.14 3.40 BBB-/Baat/ GaHkm
BoM-17 400 $ 6.81  10.05.11 10.05.17 73.7 | 102.86 | 0.07 6.23 3.31 478 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 7.75/  20.05.11 20.05.13 253 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 419 | 11002 | 0.00 421 3.35 3.04 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 17.3 | 10394 = 0.01 4.96 3.79 1.33 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 854 | 100.08 = 0.06 24329 | 337 0.02 B+/B1/B meTannyprs
Evraz-13 1050 § 8.88 24.04.11 24.04.13 245 | 11029 | 0.00 3.52 4.02 1.79 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 555 | 11174 0.11 5.31 3.69 3.70 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.04.11 24.04.18 853 | 11649 0.1 6.53 4.08 5.04 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 19.9 | 103.03 | 0.06 261 443 1.57 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 194 | 101.17 212 143 1.51 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963 01.09.11 01.03.13 227 | 11362 | 0.00 212 4.24 1.72 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 308 | 106.64 = 0.05 3.72 6.17 231 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 274 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 240 | 110.06 = 0.01 211 3.34 1.86 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 277 | 11116 | 0.05 243 3.38 2.09 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 347 | 10418 | 0.09 343 4.83 2.66 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 399 | 11466 0.05 3.46 3.56 2.87 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 430 | 10528 | 0.13 3.69 5.10 3.18 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 50.1 | 106.38 | 0.13 411 5.52 3.54 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 462 | 11428 | 0.12 2.06 7.1 334 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 56.1 | 104.38 | 0.10 4.04 244 4.01 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 68.1 | 108.80 4.42 2.86 4.63 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 721 | 10252 | 0.16 4.58 5.01 5.12 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 796 | 104.02 | 017 4.65 5.23 543 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 830 | 108.08  0.17 5.10 6.11 5.55 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 849 | 11748 0.06 5.13 347 5.44 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 23.0411 230412 23.041¢ 120 975 BBB/Baa1/BBB |cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 106.9 | 108.54 425 3.32 2.84 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1324 | 10558 | 0.02 5.81 3.08 7.76 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.04.11 28.04.14 28.04.34 37.0 @ 2803 | 12277 | 0.8 0.96 351 265 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 320.5 | 107.05  0.18 6.71 340 | 11.95 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300§ 797 15.06.11 15.06.11 18 | 10115 | 0.15 0.32 3.94 0.15 /Baa3/BB GaHKu
Gazprombank-13 500 § 793 28.06.11 28.06.13 266 | 109.96 = 0.04 3.18 361 1.98 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 445 | 10577 | 0.06 4.52 2.96 3.19 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 539 | 106.81 | 0.04 AT7 3.04 3.82 [Baa3/BB GaHku
Gazprombank-16 120 § 7.35  08.05.11 08.05.16 61.5 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.11 22.07.13 274 | 104.27 | 0.02 3.63 270 2.08 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 20 | 101.08 | 0.08 4.24 5.44 0.16 /Ba3/B+ GaHKm
HCFB-11-2 450 § 1175 11.08.11 11.08.11 37 | 10243 3.65 5.74 0.30 [Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 354 | 102.38 6.09 342 259 /Ba3/B+ GaHku
11B-13 200 $ 11.00  15.08.11 15.02.13 222 D/Caa2/D GaHKu
KZOSRU-11 200 $ 9.25  30.04.11 30.10.11 64 | 102.73 3.94 4.50 0.49 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75  09.05.11 09.11.15 55.4 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 431 | 10944 @ 0.04 3.52 291 310 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 746 | 10744 | 012 493 2.96 498 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.05.11 05.11.19 104.0 | 11022 | 0.08 5.72 3.29 6.25 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 116.3 chipbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 1355 | 10525 | 0.13 6.00 3.16 7.1 BBB-/Baa2/BBB- |cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 59.5 | 9856 | 0.28 10.76 5.26 3.70 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.07.11 21.07.11 30 | 101.95 1.87 478 0.25 BB/Ba2/B+ GaHKu
Moscow-11 374 € 6.45  12.10.11 12.10.11 58 102.11 1.90 6.32 047 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 67.0 @ 101.31 | 0.03 4.72 5.00 4.71 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-12 400 $ 800  28.07.11 28.01.12 94 | 10444 215 3.83 0.74 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 117 | 11338 | 0.09 6.13 3.80 6.55 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 122 | 10435 | 0.13 1.88 3.83 0.81 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 56.9 = 97.80 9.47 435 2.19 B/B1/ Xummst
NMTP-12 300 § 7.00  17.05.11 17.05.12 13.4 | 103.63 3.52 3.38 1.01 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 202 | 107.37 | 0.3 4.57 4.31 1.50 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 305 | 102.05 0.02 5.61 3.18 229 BB-/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 548 | 10555 0.12 7.28 4.14 3.70 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16, 6.0 | 67.0 | 103.38 | 0.00 2.86 472 0.49 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 583 | 10297 @ 0.14 4.62 259 4.15 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 119.2 | 104.88 5.37 3.15 7.19 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 6.1 102.65 3.33 4.26 0.49 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 13.3 | 10537 | 0.06 451 4.57 1.00 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 3.0 272 | 111.07 4.84 0.28 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 36.7 | 100.38 = 0.03 27416 | 3.07 0.02 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 499 | 11820 0.15 7.51 5.39 3.13 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 635 | 11470 0.10 7.76 4.90 391 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250 31.07.11 31.01.18 826 | 11149  0.02 11.03 5.61 4.46 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.05.11 22.05.12 132 | 10416 = 0.03 3.56 3.60 1.02 B1/B+ [
Renaissance-16 325§ 11.00  21.10.11 21.04.16 60.9 | 100.13 | 0.04 10.97 5.49 3.77 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 237 | 107.01 | 0.12 8.98 6.07 1.70 B-/B1/B GaHKu
Rosbank-12 130 § 9.00  01.07.11 01.07.12 14.6 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 125 | 102.75 3.45 6.10 0.95 BBB/Baat/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 252 | 108.76 | 0.05 279 3.30 1.89 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 235 | 102.28 | 0.04 6.22 367 177 BBB/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 333 | 10855  0.06 3.80 3.28 245 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 382 | 11449 0.05 4.04 3.93 270 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 697 21.09.11 21.09.11 21.09.16 50 & 66.0 = 101.25 | 0.07 3.90 344 0.41 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 59.7 | 103.05 7.93 422 3.92 BBB/Baat/ GaHku
Rosselkhozbank-1: 1250 § 6.30 15.05.11 15.05.17 739 | 1050z @ 0.18 5.32 3.00 4.90 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 86.5 = 111.93  0.16 5.68 3.46 5.39 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.04.11 28.10.15 55.0 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.04.11 29.04.15 49.0 | 101.09 | 0.04 333 1.79 3.66 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 884 | 141.18 433 3.90 5.33 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 838 | 106.00 0.88 6.30 3.70 5.27 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 109.9 | 101.13 | 0.22 4.84 247 7.04 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 209.1 | 175.66 | 0.38 5.76 363 9.08 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2306 | 116.32 | 0.19 13000 000 471 3.22 5.65 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 0.5 | 100.17 412 430 0.04 B+/Ba3/B+ GaHKm
RusStandard-15 200 $ 888  16.06.11 16.12.15 56.7 | 101.28 8.53 438 3.65 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.06.11 01.12.16 684 | 10245  0.26 1045 4.76 4.00 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 725 | 10464 0.06 4.83 274 5.01 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2426 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 6.9 | 10285  0.08 0.85 2.88 0.55 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.05.11 15.05.13 252 | 10820 | 0.00 239 3.00 1.90 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 268 | 108.36 | 0.03 253 2.98 2.03 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 434 | 101.87 | 0.02 291 344 3.31 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 51.3 | 10485 0.07 423 262 3.69 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 783 | 10202 @ 0.4 5.03 265 5.37 BBB/Baat/ GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 217 | 11277 | 0.05 3.82 4.32 2.03 B+/Ba3/BB- Chlpbe
Severstal-14 375§ 925 19.10.11 19.04.14 365 | 11406 0.19 420 4.06 265 B+/Ba3/BB- chlpbe
Severstal-17 1000 § 6.70  25.04.11 25.10.17 79.3 | 10258 | 0.05 6.21 327 5.08 B+/Ba3/BB- cblpbe
SINEK-15 250 § 7.70  03.08.11 03.08.15 522 | 10742 @ 0.04 5.72 3.58 3.59 BBB-/Ba1/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 794 | 9798 | 022 5.75 274 5.28 TpaHcnopT
TCS Finance-14 175§ 1150 20.10.11 21.04.14 36.5 | 100.22 1141 248 GaHkm
TMK-11 600 § 10.00  29.07.11 29.07.11 33 | 101.90 | 0.03 2.93 491 0.27 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 824 | 103.73 | 0.38 6.58 3.74 5.16 /B1/B npon3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 29 | 101.3¢ 1.25 3.39 0.24 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 17.3 | 10419 = 0.00 3.07 2.94 1.35 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 231 | 109.34 | 0.02 242 343 1.77 | BBB-/Baa2/BBB-  cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 461 | 107.36 | 0.05 413 291 333 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 638 | 11205 0.08 4.86 3.35 430 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 720 | 107.08 @ 0.12 5.22 3.09 487 = BBB-/Baa2/BBB- |cbipse
TNK-18 1100 § 788 13.09.11 13.03.18 839 | 11386 0.08 544 3.46 537 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 107.0 | 109.95 = 0.08 5.79 3.30 648 | BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 76.0 | 10440 0.3 10.64 5.04 434 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 22 | 101.13 2.30 445 0.18 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.06.11 27.06.12 144 | 10523 @ 0.07 1.62 2.90 1.13 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 144 | 10294 = 0.03 2.84 261 113 /Baa1/BBB cblpbe
Transneft-13 600 § 770 07.08.11 07.08.13 280 @ 111.85 | 0.01 2.36 344 210 /Baa1/BBB cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 350 | 107.26 @ 0.03 3.01 2.64 2.64 /Baa1/BBB chipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 88.8 | 12411 004 4.75 3.50 5.54 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 84 | 106.24 2.81 5.65 0.66 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 7.0 | 102.74 3.28 8.08 0.56 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 1.0 | 258 B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 588 | 99.94 3.73 3.75 439 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 22.11.17 80.2 | 101.99 = 0.06 5.09 267 5.38 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 1122 | 107.04 | 0.11 5.90 322 6.73 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 1776 | 101.77 | 0.06 6.61 3.34 8.96 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 6.1 103.31 | 0.00 1.73 4.05 0.48 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.04.11 30.04.13 247 | 109.34 3.55 3.83 1.81 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.05.11 23.05.16 62.0 = 11067 @ 0.10 5.80 3.73 4.06 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 58.3 | 103.78 | 0.06 5.58 3.13 4.03 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.04.11 30.04.18 855 | 11447 | 0.02 6.52 3.99 5.10 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 119.2 | 10490 | 0.11 7.04 3.69 6.76 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 75.3 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 541 | 9927 | 0.05 6.39 312 381 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 58 | 102.70 177 3.65 0.47 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 23 | 101.15 | 0.06 2.10 8.16 0.19 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 18.6 | 106.03 2.55 312 142 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.05.11 28.11.12 19.6 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 283 | 10250 | 0.00 2.84 3.90 2.18 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 46.2 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 474 | 106.90 | 0.06 4.50 3.02 3.40 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 58.7 | 10061 @ 0.19 4.06 4.22 4.34 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.05.11 28.05.13 29.05.18 26.0 = 865 = 107.70 | 0.04 3.06 3.19 1.92 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 833 | 101.99 = 0.04 4.90 3.10 5.52 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1154 | 10149 | 0.16 6.34 3.23 7.00 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 51.0 = 2946 | 105.46 0.09 4.80 2.96 3.62 BBB/Baa1/BBB  |6aHku
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