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CTPATET A

BHELLIHWIA PEIHOK

CerogHsa ELIB nposeneT o4epeaHoe 3acefiaHuie, NMoBbILLIEHVE CTaBKN MaSIOBEPOATHO, MHTEPECHbI KOM-

MeHTapuM 1 oLleHKa SKoHoMMYeckor cuTyaummn B EC. B CLUA 6yayT onybnvkoBaHbl faHHbIe MO PbIHKY

Tpyna. Begywime doHAOBbIE MIOWALKM 3aBEpLUMIIU CPedy CHUXEHWEM, HO eBPOOOHAbI YCTOANM U
crp. 2

[a>XXe HeECKOJIbKO Moapodin B LieHe.

CbipbeBble pbiHKM BHYTPEHHUI PbIHOK

WUsmeHenue, %
MwuHbUH BecbMa ycnewHo pasmectun natunetHue O®3 25077, npodas bymar Ha 31,6 mapa pyo.

SHAS safem.  saues Y1 npw obbeme npepnoxerus 40 mnpg py6. Cnpoc 66N nopaepxaH norawervem OM3 25062 Ha 45
Sonoro, §ykuyns 15163 (19 57 87 vnpp py6. CeronHs Ha o4epenm ayKumoH no OBP 18-i1 cepum Ha 10 Mapa pyb. Mbl dymaem, 4To Pe-
Urals, $/6app. 1741 (12 01 270 rynsTop pa3mMecTuUT OCHOBHYIO HacCTb MPELMOKEHHOTO OOBEMA. ...ccvviivieiieiiieieeieeiie e crp. 2
S&P Metamnbl, vHa, 19867 (2.5) (1.0) 0.3
S&P C/x npog., WHA, 8223 (1.6) (7.2) (04)

JleHe>XXHbIN PbIHOK
YpoBeHb NMKBUAHOCTM BYepa BHOBb NpeBbickn 1 TpiH pyb., v ctaBkm MBK Hadanu cHuxatbes. Mol

ALY OXWOaeM [OanbHeNWero yBenm4YeHns NMKBUAHOCTM 1 MOCTENEHHOro CHUXeHUs ctaBok MBK. Pybrb

mnpAa py6. 3Hau. 3afeH. 3amec. YID  yKpenuncs Ao MakcMMarbHbIX YPOBHEN C cepeanHbl Aekadps 2008 1. no OTHOLLEeHMIO K B1BaNoTHOM
Peno 8LIE 15 (179 (83)  (03)  KOP3BMHE. oottt cTp. 4
Kopcuera 7201 104.9 458  (274.6)
Vs MeHenue, 6.1.
NDF 1Y, % 438 4 2% (63 B anpene nHdnauma yckopmnach Ha 0,4% mMecau, Kk Mecauy 1 9,6% rog K rogy. LIb npogonxmn yxectode-
MOSPiime ON. % 404 (60) 89 29 HWE AeHEXHO-KPeAWUTHOW MOMUTUKM, MOBBICKB KIloYeBbIE MPOLEHTHbIe CTaBki Ha 25 6.n. CornacHo Ha-
' Uamererve. % LUeMY MPOrHO3y, yPOBeHb MHPNALWMM JOCTUTHET 9,5%, a cTaBka pemHaHCMpoBaHna — 9%. ... cp. 5
y 10
USDRUB 7.3 0.1 (35) (105
Mrnece (KOPMOPATMBHBECOBBTAA
VameHenve, 6.1, Aspodnor (-/BB+)
6.n. SHAUECACH- SRS dMEC, YID  Byepa MHTepdakc co cchinkom Ha rasy MexayHapomnHoro asponopta LlepeMeTbeBo coobums, 4to
Russia 30 - UST 10 1400 - 21 (13 koHconupauma LllepemetbeBo 1 TepmuHana D, 53% kotoporo npuHagniexatr A3podioTy, MOXeT
EMBI + Spread 3039 21 100 154  3aBEPLIUTLCA Yepes ABa-Tpy Mecaua. AspodnoT nony4nt 9% obbeanHeHHOro asponopTa. Mbl cu-
TaeM HOBOCTb HENTPANbHOW A1 KOTUPOBOK ASPOMIIOTE.  .eeiiiieiiiiiiiiesiieeeiieeeiee e e aiee s cTp. 6

NHankaTuBHbIE caipepbl

570 160
ggg 150 MexayHapogHoe pernTUHIoBOe areHTCTBO Fitch VM3MeHUNo NpPorHo3 no JOAroCPOYHBIM PENTUHIaM
510 140 Kuposckow obnactut co «CTabrnbHOro» Ha «Mo3nTUBHbINY 1 NOATBEPAMIO [ONTOCPOYHbIE PENTUHIU
490 \/\V\ 1;2 0651acTh B MHOCTPAHHOWM M HALUMOHANbLHOW BasioTe Ha ypoBHe «B». MHTepgakc.
470 j - . -
450 1o PemtmHrosoe areHTcrBo Standard & Poor's nogreepavna pevTUHIM KpacHOAPCKOro Kpas Ha ypoBHe
430 100  «BB+/ruAA+», a Takke NMOBbICKMA NMPOrHO3 MO pPeUTUHraM ¢ «HeraTBHOro» 0o «CrabunbHoro». VIHTepgakc.
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HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapuUTENbHOMO MMCbMEHHOTO paspelueHus. © YPAJICUEB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

XXpem kommeHTapues ELLB 1 gaHHbIX Mo pbiHKY Tpyaa. CerofHs, kak Bcerfga no yetsepram, B CLUA Gyaet onybnnkosaHa
HefenbHas CTaTUCTVKa obpaLleHuin 3a nocobusmm no HespaboTuiie — KOHCEHCYC-NPOrHO3 NpefnonaraeT Ux CokpalleHne Ha
19 TbIC. NMOCNE HEOXMAAHHOTO POCTa Hefener paHee. VHBecTopbl ByayT Takxke oXuaaTb HOBOCTEN 13 EBPOMbI, roe COCTOUTCS
3acefaHue ELLB no Bonpocam MOHETapHOM NOAUTUKM. Ha NPOLLNOM 3acefaHnn peryasTop NPUHAN peLleHre NoBbICUTL Da3oBYlo
MPOLLEHTHYIO CTaBky Ha 25 6.n. 1o 1,25%, HO faHHble Mo UTOraMm anpens CBUAETENbCTBYIOT O TOM, YTO UHMNALMS B €BPO30HE
NPOAOMKAET yCKOPATLCA. MMOBbILEHME CTaBKM BbI3BalO PE3KMI POCT EBPO, 1 B pe3yfibTaTe efMHas BaioTa KOTUPYeTCsa BONM3M
otMeTkM 1,49 ponn./eBpo — Makcumyma 3a nocnegruve 17 mecsiues. Mol fymaeM, yYto cerogns ELLB octaBut 6a3oByio cTaBky Oe3
M3MEHEHNA U B KOMMEHTApUAX MO WTOram 3acefaHusa M3MOXWUT CBOKO TOYKY 3PEHUS Ha TEKYLUYIO MaKpO3KOHOMMYECKYIo
CUTyaumIo, a TakxKe NepCnekTVBbl AeHEXHO-KPeaUTHOM nonutmnkm. ELLb cTonT nepeq HenpocTom AnneMMon — C O4HOW CTOPOHBI,
PEerynaTop BbIHY>XAEH MOBbILIATh CTaBKX AN 00y3AaHWUs MHMAALMN, C APYron, SKOHOMUYECKUIA POCT nepudepuniiHbix ctpaH EC
OCTaeTCs HEeYCTONYMBBLIM, a Npobnema cyBepeHHbIX AONTOB 00OCTpsAeTCA: Ha AHAX [opTyranus cornacosana ¢ EC n MB® ycnosus
NpefocTaBneHns cTpaHe nomMolmn. MoxHO 0XnaaTh, HTo B Bnvkanilee Bpems MOMOLLYM MONPOCAT 1 Apyrue ctparbl PIIGS. Byepa
BeAyLUMe POHAO0BbIE MHOEKCHI 3aBEPLLMAN TOPrOBYIO CECCUMIO CHUXEHWEM: aMepUKaHCKme — NpumMepHo Ha 0,7 %, eBponenckmne —
Ha 1,5%. OnybnMKOBaHHbLIM BYepa MHOEKC [enoBoW akTmeBHOCTM B cdepe ycnyr (ISM Non-manufacturing) okasancs
3HAYUTENBHO XyXe OXMAaHWW. TIoKyNKK AecaTUneTHUX KasHadenckmx obnuraumm CLUA npogomkunnce, B pesynbTaTe Yero
noxofHocTb 10UST onyctmnnach eule Ha 3 6.1. 10 3,22%. MeccMMUCTMYECKNA HAaCTPON PbIHKOB, KOTOPOro MOXHO OXMaaTb B
bnuxaviuee Bpems, nopdepxuT cnpoc Ha 10 UST, [OXOOHOCTb KOTOPbIX MOXET OnycTUThCs elle Huxke. OOHako Mbl
NOATBEP>XAAeM Hall MPOrHo3, COrnacHO KOTOPOMY K KOHLY roa AOXOOHOCTb BbipacTeT Ao 4,5% Ha oHe pocTa nHdnaumm B
CLUA.

HeraTuBHbIV BHELIHUI (pOH He CJIoMUN eBPOo6GOoHAbI. HeCMOTPSA Ha CHUXKEeHMe BeAyLWmMX hOHOOBbLIX MHAEKCOB, B TOM YMCTe U
POCCNMCKMX, eBPODOHAbI YCTOSNM U Aaxe HeCckoNbKO BbIPOCM B LieHe. Byepa cnpef MHAMKATUBHOIO CYyBEPEHHOrO BbiMycka
Russia’30 k 1OUST ocTancs HemaMeHHbIM y oTMeTkM 134 6.M., a LeHa nogHsnacs ewe Ha 10 6.n. go 117,2% oT HoMWHana.
OcTanbHble CyBepeHHble BbIMYCKM Takke Mopopoxanu — B cpegHeM Ha 20 6.n. KopnopaTWBHbINM CErMEHT He OTCTaBan oT
CYBEPEHHOrO —B HeM Tak e npeobnafanu Mokynku. HecMoTpsi Ha BYepallHee CHWXeHMWe LeH Ha HedTb, bymarn asnpoma
nogopoxann B cpefHeM Ha 14 6.n., eBpoboHAbI NYKOWNa Bbirnsgeny elue nydwe n npubasunu B cpenHem 25 6.n.
MeTannypru4eckmii CeKkTop 3akpbiics B LeIoM 6e3 CyLecTBEHHbIX M3MeHeHWUM. OTbirpany YacTb MoTepb NpeablayLiero AHs
Hymarn Beimnenkoma, nofopoxaslune B cpefHeM Ha 12 6.n. Cpenyn bymar 6aHKOBCKOrO CeKTopa fy4lle BCero npossunm cebs
eBpoboHAabl BOB, koTopble NpubaBunu B LieHe B cpeaHem 29 6.n., n PCXB, nogopoxaslive B cpeaHeM Ha 13 6.n. Obnuraumm
BTE n CbepbaHka cTann popoxe B cpegHem Ha 10—12 ©.n. VHAEKCHl a3maTckiX PbIHKOB OTbIrpanu notepu, NOHeCeHHble B
Hayane TOProBOW Ceccuu, U 4YyTb MPOABWHYANCH B MOMOXMTENbHYIO 30HY. «3efleHeloT™ U (dbloYepcbl Ha aMepukaHckme
(boHO0BbIE MHAEKCHI, HO LieHbl Ha He(Tb MPOAOIKAIOT CHUXEHME. Mbl 0XXaaeM HeMTPabHOro OTKPbLITUA TOPros B Poccum.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

MNorawenune O®3 25062 nopaeprkano cnpoc Ha OP3 25077. Byepa MuHbMH NpoBoAMA ayKLMOH no fopasmMelterHmio O3
25077 c norawervemM 20 sHBaps 2016 ., NPeanoXuB pbiHKy bymaru obbemom 40 Mrph pyO., To ecTb BOBOe Oosblue, Yem
0bbI4HO. Yalle Bcero obbeM npeanoxeHus bymar, fopasmeltaembix MuHMUHOM, He npeBbilwaeT 20 Mapa pyb., HO BYepa cnpoc
Ha obnuraumn nopfepXuBanu cpenctsa ot norateHus OP3 25062 Ha 45 mnpa pyb., YTO HECKONbKO KOMMEeHCMPOBano
CPaBHUTENbHO HEBBLICOKUI ypoBeHb cBOOOAHOWM NMKBMAHOCTU. B mTore cnpoc Ha O®M3 25077 coctasun 33,5 mnpg pyb., u
(DMHAHCOBOMY BEeJOMCTBY y[anocb pa3MecTiTb Dymaru Ha BeCbMa CONMAHylo cyMMy — 31,6 mnph py6. HakaHyHe aykumoHa
MWHMDUH 00BABUA OPUEHTUMP NO AOXOLHOCTW B AManasoHe 7,3-7,4%, 1 B pe3ynbTaTe no3aByepa AoxofHocTb OM3 25077
Bblpocna Ao 7,37%, Tak 4TO MakKCMMallbHO BO3MOXHasi NPeMUst KO BTOPUYHOMY PbIHKY paBHsnack nuiib 3 6.n. Mo utoram
ayKLMOHa, KOTOPbIN Mbl CHMTaeM BeCbMa YCrellHbIM, OOXOOHOCTb MO CpefHeB3BeLleHHOWN LeHe coctaBuia 7,39%, To ecTb
MWHDWH NpefocTaBmn PoIHKY Npemuio B pasMepe 2 6.n. Byepa rocobnuraumm B BOMbLUMHCTBE CBOEM MPOAOIKNAN CHUXEHME,
ofiHaKo HekoTopble Oymaru (Hanpumep, OP3 26204 1 OD3 25075) nokasanu HenmIoxom pocrT.
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Ha ouepepu OBP Ha 10 mnpg, py6. CeroaHs LIb npoBoauT aykumoH no gopa3smellieHnio OBP-18, norawatolimecs 17 UioHs
2011 ., Ha 10 mnpg py6. B nocnenHee Bpems LB BnonHe ycnewHo pasmelaet OBP gaxe npu cokpallieHnn oobema cBoOoLHOM
NUKBUOHOCTW: Hedeno Ha3ag, B Nepunof Hanorosbix nnatexxen, LIb npogan OBP 18- cepuu Ha BCIO NpeanioxXeHHyto cymmy, 10
MIpL py0., Mpu cpeaHeB3BelleHHOW cTaBke 3,37%. L mcnonb3yer OBP B KayecTBe OLHOTMO M3 UHCTPYMEHTOB OEHEXHOM
NOSINTUKM 1 C Ha4ana rofa 13ban Npu 1nx NOMoLLM ¢ pbiHka noyty 500 mnpg pyb. Ha cnepytowen Hegene LB nnaHvpyeT HayaTb
3MUCCUIO HOBOMO TpeXMecsiHHoro Bbinycka 19-n cepun Ha 750 mnpg py6. B HacToswmn momeHT 6opbba ¢ MHbNsUmMen — oamH
M3 OCHOBHbIX MPUOPUTETOB 3KOHOMMYECKOW MOMUTWKWM MpaBuTensctBa, W LB, NoOMMMO MoBbilleHWs CTaBok, Hadvan bonee
akTMBHO pa3Mellatb OBP. Mbl oXuvaaeM, 4To Mo UToraM rofa MHbnauMs coctaBut 9,5% n LB Oyaet BbiHY>XAeH MOBbICUTh
CTaBky pedunHaHcMpoBaHns 0o 9%, a 06beM pasmelLeHHbIX OBP MoxeT cocTaBuTb 1 TpMH pyo.

Onbra CTepuHa, sterinaoa@uralsib.ru
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CraBku MBK noHu3unnnco Ha oHe BOCCTaHOBIEHUSA IMKBUAHOCTYU

BpemeHHOe CHWXeHMEe NMKBUMOHOCTW, BbI3BaHHOE YMMaTOW HAsoros,
3aBepwmnock. baHkoBCKas cucTemMa afanTUpyeTCs K MOBbILLEHMIO
ctaBok LB, n ctaBku MBK mayT BHU3. NIHAMKaTMBHasA ctaBka MosPrime
no OOHOOHEBHbIM KpeamTamM CHU3MNacb Bnepsble ¢ 18 anpens,
YMEHbLIMBLUNCL Ha 6 ©.n. go 4,04%. OpHako ofbHO-, OBYX- W
TpexmMecsyHble cTaBku MosPrime Bblpociv Ha 2—8 6.1.

OcTaTky Ha KopcyeTax KpeaUTHbIX ydYpexaeHnn B LIb cokpatmnmnch Ha
67,8 mnpg py6. no 652,3 mnpa pyb., meno3mtel GaHkoB B LB
yBennumnmce Ha 133,4 mnpa py6. oo 396,9 mnpa py6. CymmapHble
OCTaTKM Ha cyeTax OaHkoB B LIb BHOBb npesbicvnn 1 TpnH pyd. Buepa
DaHKM y4yacTBOBaNM B eOMHCTBEHHOM aykUMoHe perno LB, obbem
KoToporo coctasun 1,5 mnpg py6.

PyOnb NPOAONXMWA yKPennaTbcs Gnarogaps BHYTPEHHUM dakTopam —
3hhekT OT CoKpaLleHNs TIMKBUAHOCTA BCNEACTBME HAMOroBbIX BbIMaT

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa

pyo.,

n ogpHoaHeBHas ctaBka MosPrime, %

Cpegctaa 6aHkos B LIE PO, Mnpa.pyb. (nes.Luk.)

OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
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UcroyHukm: L6 PO

1 NOBbILEHWA KNoYeBbIX CTaBOK LIb nepeBecnn BnsHMe BHeLLHEro HerathBa. CblpbeBble LieHbl CHMXaoTCs, POHA0BbLIE MHAEKCHI
— B OTpULLATeNIbHOW 30He. B TeyeHve NocnefHnX ABYX CECCUIN OTMEYAEeTCA MOBbILLEHHAas BOATUIbHOCTb AON1apa «BHYTPU OHA»,
Npy 3TOM M3MEHeHMs ero Kypca Mo UTOraMm CecCuMn He3HayUTenbHbl. B HACTOALWMM MOMEHT MHAEKC JoNnapa Haxo4mTCa Ha
MUHUMAaTbHbIX YPOBHAX € nions 2008 r. PyGnb BbIPOC [0 HAaMBbICLLETrO YPOBHS C cepeanHbl Aekabps 2008 r. npoTuB Jonnapa m
O1BanNOTHOM KOp3uHbI. MocneaHss BYepa cHM3MNack Ha 9 koneek fo 33,19 py6., kypc gonnapa Ha MMBE ynan Ha 19 koneek fo
27,17 pyb6./ponn., Kypc eBpo MoBbicUiCs Ha 4 konenkn fo 40,56 py6./eBpo. CerofHs eBpO pacTeT NPOTUB AOMIapa 1 Takxke
cnocobeH ykpenutbcs NPoTuB pybns. Mbl nonaraem, 4To No UTOram CerofHsLLHeN ceccum pyorb He M3MEHUTCA NPOTUB Aonnapa

N OCTaHeTCs Ha ypoBHe 27,2 py0./ponn. unu ocnabHet Ha 5—10 koneexk.

Kypc py6./nonn.
1 ueHa 6appens HedTn Brent, gonn.
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WctoyHmku: Bloomberg, MMBE

Kypc eBpo oTHocuTenbHo gonnapa CLUA

v pyons

1,50 - [onn. CLUA/eBpo (nes. wk.) r 415

148 -

146 Py6./eBpo (npas. Luk.) L 410

144

142 1 L 405

140 -

138 40,0

1,36 - » ; r

1,34 VA

1,32 L 395

1,30 -

18 4 390
L P e R ot
CEREXR TR RZEE8888==SS=SSCTCTCTOTOCTOC S
TR 2RRS T ON OQRE TP NN PRERER ™

UcroyHuku: Bloomberg, MMBBE

JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru
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MAKPO3KOHOMMUKA

B anpene nHpnaumna yckopunacb MeHblLUe, YeM 0XXnaanocb, —
Ha 0,4% mecsu K mecsauy n 9,6% rop K rony

Mpupoct UML, coctaBun 0,4% mecsy, K Mecsily... Buepa Pocctat onybnunkoBan anpensckme AaHHble NO MHMDASLAN, TeMMbI
KOTOPOW CHU3UAUCH TPETUM Mecal, NoAPsAA, HTO CTano NPUATHON HEOXMAAHHOCTLIO. TPUPOCT MHAEKCa NOTPeOUTENbCKMX LieH
coctaBun 0,4% mecay, kK mecauy 1 9,6% rof K rofly, 4TO HUXKe KakK Haller OUEeHKW, Tak U OXMOAHWUA pPbiHKa (0,5% Mecal, K
MecsiLly B KaxkaoMm ciydae). Temnbl 6a3oBor MHDAAUMN CHU3MAMCL Ha 0,5% Mecsl, K MecsLly, HO BbIpociv fo 8% rof K rogy
c7,7% B Mmapre.

..3@ CYET CHMXXEHMWSA LEeH Ha psap NPOAOBONIbCTBEHHbIX TOBapoOB. B anpene mecayHble TeMnbl MHMAALMM NPOOOMXKANM
nafate, NpUYeM LeHbl Ha PS4 NPoAOBONbCTBEHHbBIX TOBAPOB AaXe CHU3UAUCL. B Lenom LeHbl Ha NpOAOBOLCTBME BbIPOCIN Ha
0,4% wmecay, k Mecauy npotre 0,9% Mecsl, K Mecsly MecsiemM paHee, a TeMMbl MX POoCTa MO CPaBHEHMIO C MokaslaTenem
FOANYHOM AABHOCTU He M3MEHWNINCb OTHOCUTenbHO npedplayliero Mecaua (14,1%), 4To 0OBACHSAETCH CHUXEHVEM UEeH Ha
MM0A00BOLLHYIO NPOAYKLUMIO B cpeaHeM Ha 1,5% Mecau K Mecsly (LieHbl Ha BaHaHbl ynanmn Ha 9,9% mecau, K mecauy). LieHbl Ha
NpoLoBONbLCTBME D3 yyeTa NNoA00BOLLHOM NPOAYKLUMM BbIpocnn Ha 0,6% Mecau, K Mecauy 1 11,2% rog K rogy. npotus 0,9%
MM 1 10,8% rr B MapTe. LleHbl Ha HENPOAOBONBLCTBEHHbIE TOBaPbl BHOBb MOBbICMAMCL Ha 0,5% Mecsu K Mmecsauy 1 5,9% rog K
rogy npotme 5,8% rofd K rogy Mecsuem paHee (LeHbl Ha TabauHble M3genms BO3pocin Ha 2,5% mecau kK Mecauy). Cnenyet
OTMETUTb BO30OHOBIEHME POCTa LeH Ha BeH31H, NoBbILLeHWE KOTOPbIX COCTaBMMO B cpefiHeM 1%. LieHbl Ha ycnyrn BoIpocv Ha
0,5% , npuyeM nx poct yckopunca 0o 8,2% rof k rogy ¢ 7,9% rog k rogy v 0,3 MecsL, K MecsLy B MapTe.

Mecs4yHaga nHpnauua npoaomKaeT CHUXaTbCsA

NHdnauma mecau, K mecsuy, %

anp 11 map 11
MHpexc notpebutenbckix LeH 04 0,6
lMpogoBonbCTBIe 0,4 0,9
IMponoBonbCTBIE, HE BKIKOYAS (DPYKTbI U OBOLLM 0,6 0,9
HenpogoBonbCTBEHHbIE TOBapbI 05 0,5
Yenymm 05 0,3

WcToyHumkmn: Poccrat

LB npoaomKuT noBbilleHWe MPOLeHTHbIX CTaBOK. B anpene pybnb Mnpodosikan yKpennsTbCs, HTO CMocoOCTBOBANO
CHWXKEHUIO LIEH Ha MMMOPTHbIE TOBapbl WM, CNefoBaTeflbHO, AallbHEMLIEMY 3aMeafieHnio MHMAALUMU, OOHAKO Mbl OOMycKaeMm
ocnabneHne pybns K KoHLY rofia — BC/ef 3a BO3MOXHbIM CHUXEHMEM LieH Ha HedTb. B HacTOALLIMIA MOMEHT Temrbl pocTa UTML,
NO OTHOLUEHWIO K NOKa3aTeNsiM roAMYHON [ABHOCTW MpPeBbILAT opUUMaNbHBIN NPOrHO3, paBHbI 7%, 4To nobyauno LB
K Y>KECTOYEHUIO AeHEXHO-KPeAMUTHOM MOMNTUKA 1 MOBbILIEHMIO BCEX KMIOYEBLIX CTaBOK Ha 256.M. ¢ 3 Mas. Takum obpasom,
CTaBKa pedurHaHCMpoBaHUsa cocTaBnsaeT Tenepb 8,25%. Mbl cyMTaemM, 4TO B HACTOALWMM MOMEHT MHMNALMOHHOE AaBfeHve
ABNSETCS BbICOKMM, a AEHEXHO-KPeANTHas NonnT1ka LIb — MArkom, 1 oXXmnaaem, H4To perynatop NOBbICUT CTaBKM eLle HECKOMbKO
pa3 B TeyeHue roga. bopbba ¢ MHNAUMEN — rMaBHbIA MPUOPUTET SKOHOMUYECKOW MOSIUTUKM MPaBUTENTbCTBA, KOTOPOE BBULY
3TOro M3y4aeT BO3MOXHOCTb OrpaHUYeHMS poCTa TapuUdOB eCTECTBEHHBIX MOHOMONMIA TeMnaMn MHbAAUMM B 2012 1., XOTS Mbl
C4MTaeM BEepPOATHOCTb MPUHATUA 3TOU Mepbl HEBbICOKOM. COrnacHO Hallemy MPOrHo3y, MHMNAUMA No 1UToraMm rofa CoCTaBuT
9,5%.
Anekcevi lessaTos, devyatovae@uralsib.ru
Onbra CTepuHa, sterinaoa@uralsib.ru



Gﬂh YPAACMIB | K3MUTAN

KOPIMOPATUBHbBIE COBbITUA

Aspodnor (-/BB+)

BbigpeneHune TepMMHana D moxeTt 3aBepLUnTbCA Yepe3 ABa-TpU Mecsdla

KoHconnpauna MALL n TepmuHana D moxeT 3aBepLlUUTbCA Yepe3 ABa-TpU Mecsaua... Byepa rasa MexayHapoOHoro
asponopTa LllepemeTbeBo Muxann BacuneHko 3aseun, 410 koHconvaaums MALL (100% B CODCTBEHHOCTM roCydapcTsa,
obbenmHseT TepmuHanst A, B, C, E, F) n TepmuHana D, 25% nnioC ofHa akums KOToporo npuHaanexat BT, 20% MuHyc ase
akumm — BOby, a ocTaBlasca Yactb — A3podnoTy, LOMXKHa 3aBepLUMThCs Yepes ABa-Tpy Mecaua. O6 3ToM BYyepa coobLimn
WNHTepdakc. Mocne koHconmpaumm 83% obbeanHEHHON KOMAaHUK OyayT NpuHaanexaTtb rocyaapcray, A3pohnoTy JocTaHeTcs
9%, B3by n BTb — B cymme 8%. B TeyeHue LwecTu-ceMu MecCALEB NOCie KOHCONMAauMmM tepMunHanos LLlepemeTseBo ang
yrnpasieHns aspornoptoM OyaeT co3gaHa HOBasi KOMMaHMS, YTO O3HAaMEHYET OKOHYaHWe MepBOro 3Tana NpeanosiaraeMoro
obbeanHeHus asponopTos LLlepemeTbeBo 1 BHykoBO.

...peleHne A0MXKHO yckoputb BbigeneHue TepmuHana D ¢ 6anaHca AspodnoTa. Mbl nonaraem, 4to rpadvk 1 ycnoBsums
KoHconuaaumm 6naronpusaTHel Ans A3podoTa B CUny Cleayowmx NpudmiH.

= Aspodnoty bynet npuHagnexatb 9-npoueHTHbIN NakeT B 0ObeAnHEHHOM KOMMAaHMUM, YTO MO3BOSIUT €My COXPaHUTb
MPOYHbIe MO3MLMM Ha NeperoBopax C MOCTaBLUMKAMM YCITyr MO Ha3eMHOMY ODCIy>KMBaHMIO CaMOJIETOB MOCSIe [eKOHCO-
nmpaumm TepmumHana D.

®  Yucreim gonr AspodnoTa cokpatntca Ha 60% ¢ HbiHewWwHnx 1,37 MApa Jonn., 4To npeanonaraet Ko3MdULmMeHT YncTbin
nonr/EBITDA 20111 Ha yposHe 1 1 cHnsuT EV/EBITDA 2011 ¢6,7 o 5,1

m  PeHTabenbHoCTb A3podnoTa, No HaweMy MHEHUIO, MOXET BbIpacTy, y4nTbIBast, 4To TepMuHan D no utoram LeBATU Me-
caues 2010 1. Bbin yObITOUHLIM (YUCTBIN YOLITOK B pa3mepe 56 MIIH A0II1.; HACKOMBKO Mbl MOHNUMAaeM, KOMMaHMs Takxe
3achrKcMpoBana yobITok Ha onepaLoHHOM YPOBHE).

PyOneBble GOHAbI HEMHOro OTCTanu OT pPblHKA, HO MO-MPEeXHeMY HU3KONWKBUAHBI. B LENOM Mbl COXpaHsiem
NONOXWTENbHbIA B3rNAL Ha KPeAWTHbIM npocdunb Aspodnota, 0cobeHHO B CBeTe MpefAcTosller [eKOHCONMmaumn Lonra
TepMmuHana D. Pybnesble obnuraumm KoOMNaHUmM B NocnedHne Mecalbl HEMHOMO OTCTanM OT PbiHKa: clpedbl K kpusown PX[
Bblpocnn Ao 20—30 6.1., x0T elle HeJaBHO OHW TOProBanmncb Ha OAHOM ypoBHe. OCHOBHas NPUYMHa PacLUMPEHUs CNPenoB, No
HalleMy MHEHWIO, 3aKITIOHaeTCs B HU3KOW IMKBUAHOCTY BbINyckoB AspodnoT-1u -2 (YTM 6,75%).

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
AHHa KynpusiHoBa, kupriyanovaa@uralsib.ru
UpuHa NpTerosa, irtegovais@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

5 mas OdepTa MKB-5 (2 Mnpg py6.). MoraweHne BaHk Pycckmnin ctanoapt-2011 (350 mnH gonin).
6 mMas Ocbepta brHbaHK-2 (1 Mnpg py6.).
10 mas Moratuerne Ctpor-KonTpact-1 (2 mnpg pyo.).
14 mas MoraweHne MuHOWH-7 (1750 MiH gonn).
16 Mas Odepra PocbaHk-8 (A3) (5 mnpa pyb.). Odbepra PocbaHk-10 (A5) (5 mnpa pyo.).
17 mas MoraweHne Mocobnras-1 (2,5 mnpa py6.). Morawenue M rpynn-3 (1,8 mnpa pyo6.).
18 mas MoratueHue MHnpoMm-3 (1,3 mnpg pyo.).
19 mas Ocbepta MTC-4 (15 mnpg py6.).
20 mas Odbepta AKB ABaHrapga-3 (1,5 mnpg pyb.). Odepta benoH-PuHaHc-2 (2 mnpg pyb.). OdepTa
PXI-9 (15 mnpa py6.). Morawenne dHeproCtpont-OuHaHc-1 (1,5 mapg py6.). Morawexne
HauvoHanbHbIN kanutan-2 (3 mapg pyo. ).
JeHeXHbIn
pPbIHOK
16 maqa BbinnaTa ctpaxoBbix B3HOCOB
20 mas Boinnata 1/3 HAC 3a | kBaptan 2011 .
25 mas Bbinnata akuw3os v HOMW
30 mas Bbinnarta Hanora Ha NpnbbInb
KAJIEHOAPb O®DEPT
Jata O6bem LleHa CraBKa HoBas [aTta cnepytowen
T
obe Bbinyck Bbinycka, odepTbl, npeabigyLier cTaBKa odepTbl /
Thl
P MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHusa
05.05.11 MKB-5 2 000 100 8,5 7.4 25 anpensa 2012
06.05.11 BuHOaHK-2 1000 100 10,5 8,85 28 anpensa 2012
PocbaHk-8 (A3) 5000 100 12,0 6,9 6 Hosb6psA 2013
16.05.11
PocbaHk-10 (A5) 5000 100 12,0 7,4 7 Hos10ps 2014
19.05.11 MTC-4 15000 100 16,75 - -
AKB AsaHrapg-3 1500 100 9,25 - -
20.05.11 benoH-®unHaHc-2 2 000 100 17,0 17,0 25 aBrycra 2011
PXO-9 15000 100 0,1 - -
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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 13.6 95.56 91.13 100.00 1347 4.70 0.93 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 24.6 100.04 | 0.04 9.44 4.61 1.65 GaHku
AMKK 1006 6000 R 8.05 15.05.11 15.11.18 91.7 101.05 1500 99.78 101.05 8.02 1.94 3.76 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.06.11 15.09.20 114.1 100.05 18 100.05 101.00 7.50 2.07 4.53 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 126.2 99.50 611 99.55 99.94 8.60 2.09 5.32 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 133.3 103.40 150 751 103.40 103.70 8.78 2.18 5.77 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23, 60.0 148.5 101.15 | 0.25 748 592 100.50 101.15 7.94 1.97 3.82 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 202.3 103.15 102.30 104.00 8.49 3.86 7.90 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.08.11 01.02.12 9.1 102.38 102.10 102.85 5.54 2.14 0.69 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 17.7 101.58 101.31 101.85 5.73 1.80 0.87 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740/ 15.07.11 15.07.14 389 | 10154 100.61 101.75 6.79 182 | 1.89 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 633 | 100.79 | 0.29 1500 100.62 100.97 763 190 | 289 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14) 15.06.18 35.0 86.6 | 100.46 1 100.46 100.75 | 7.60 1.91 1.84 JA3/BBB hMHaHChI
AVXKK-A19 6000 R 7.70  15.05.11 15.11.24 164.8 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 211212 8.0 19.9 100.70 100.67 100.99 10.30 5.57 0.56 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 5.8 100.77 43 100.78 101.30 6.33 3.91 0.45 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13) 12.0 298 102.29 101.70 102.49 5.72 4.02 0.90 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 5.0 29.0 103.01 38 103.01 105.87 5.93 6.80 0.37 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 13.0 31.0 108.23 1000 107.51 108.23 5.74 6.38 0.92 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 50.4 104.61 | 0.31 500 104.39 104.70 7.86 213 3.24 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11  25.06.13] 18.06.15 26.0 50.2 102.75 10 450 102.60 102.79 6.99 2.00 1.84 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 26.0 50.4 102.60 10 000 102.50 102.80 7.09 2.00 1.85 BB-/Ba3/BB- Cbipbe
Anpoca-23 7000 R 895  23.06.11 18.06.15 50.2 104.60 | 0.27 93 000 104.39 104.56 7.86 213 3.23 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 34.0 57.8 101.70 101.51 101.75 7.69 4.04 2.31 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 13.3 99.99 5720 99.99 100.03 19.23 4.49 0.50 TOproBnst
ATom3Hnp06 10000 R 750  15.08.11 15.08.14 40.0 99.00 47018 89.90 99.99 7.84 7.58 2.67 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 235 101.79 | 0.09 24 101.50 101.79 6.75 3.80 1.76 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 235 101.85 | 0.34 101.51 101.75 6.72 3.79 1.76 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 5.0 235 100.60 5000 100.60 100.85 6.70 4.01 0.42 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 11.0 29.1 100.50 29499 100.40 100.69 7.02 3.72 0.82 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 12.12.13] 20.0 31.8 101.59 | 1.57 328 000 101.55 101.99 7.56 417 1.39 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 29 100.22 5.53 3.21 0.22 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 213 100.00 7.68 3.76 153 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250  21.06.11  21.12.12] 13.12.16/ 20.0 68.3 10840 | 0.15 40 026 108.25 108.50 7.03 5.75 1.38 Ccbipbe
BaluHedTb-02 15000 R 1250 21.06.11  21.1212] 13.12.16) 20.0 68.3 106.48 108.25 108.50 8.28 5.85 1.36 cbipbe
BalHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16) 20.0 68.3 108.37 | 0.11 100 589 108.25 108.39 7.05 5.75 1.38 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 9.8 101.80 4812 101.82 102.50 14.99 8.33 0.67 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  05.05.11) 29.04.13 0.0 24.2 100.58 99.00 100.50 441 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 35.3 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 22.2 101.95 101.20 101.60 6.39 3.64 1.62 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 18.0 29.7 101.18 101.00 101.25 6.58 3.62 1.31 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 18.0 29.7 101.00 1 101.00 101.25 6.72 3.63 1.30 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12] 11.10.13] 18.0 29.7 101.32 101.00 101.25 6.48 3.62 1.31 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 26.2 101.95 75000 101.65 102.25 7.02 3.86 1.84 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 26.2 101.95 75000 101.65 102.00 7.02 3.86 1.84 /Ba3/BB- notpe6. ToB.
BB/ MM 60-08 5000 R 7.35 141011 1210.12] 11.10.13] 18.0 29.7 101.35 188 080 101.10 101.45 6.45 3.62 1.31 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.06.11 15.03.40 3514 101.94 102.30 102.60 8.49 2.10 10.17 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 16.08.11 12.02.13 21.7 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 26.9 100.01 200 000 100.03 104.49 9.44 4.61 1.83 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11) 08.07.14, 2.0 38.7 101.80 49016 101.80 101.84 5.30 744 0.18 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 54.1 100.40 60 022 100.06 100.60 8.36 4.12 3.50 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 54.1 100.40 20735 100.36 100.60 8.36 4.12 3.50 /Ba3/BB- Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 284 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11 211111 141112 7.0 18.7 99.95 100 001 95.00 100.01 9.06 4.49 0.48 /B2/B GaHku
BogokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 56.0 101.70 1 101.70 8.52 4.32 347 CepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 224 98.57 78.00 100.00 8.52 3.79 1.60 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 12.0 29.9 101.38 100.45 101.00 7.54 443 0.88 B2/ GaHku
BTb - 5 06 15000 R 740 21.07.11 17.10.13 29.9 101.20 | 1.05 150 300 98.50 101.09 7.04 1.82 212 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 15.0 63.0 101.50 | 0.05 2578 101.40 101.51 5.99 1.77 1.09 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 15.06.11  20.12.11) 10.12.14, 8.0 439 102.50 102.25 102.50 5.49 2.36 0.58 BBB/Baa1/BBB | GaHku
BTB 60O-01 5000 R 760 17.06.11 15.03.13 22.7 101.10 50 101.10 101.80 715 1.87 1.62 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  17.06.11 15.03.13 22.7 101.77 101.00 101.67 6.75 1.86 1.63 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.06.11 15.03.13 22.7 101.50 115002 101.25 101.70 6.91 1.87 1.63 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  05.10.11 05.10.11 5.1 102.01 220 467 102.06 102.59 6.67 5.62 0.40 BBB/Baa1/BBB | GaHku
BTB24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 9.0 214 99.99 4.56 2.24 0.72 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13 1.0 252 100.02 98.02 4.98 3.14 0.09 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 16.0 341 99.71 100.00 100.49 747 345 1.19 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 12.05.11  14.05.12] 06.11.14, 13.0 427 100.72 6.29 1.76 0.76 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 2.0 50.8 100.37 221330 100.35 100.38 4.97 1.74 0.18 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 14.06.11  16.06.11] 07.06.16, 1.0 62.0 100.25 77 098 100.24 5.10 1.86 0.11 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 1.0 62.0 100.26 700 100.26 100.29 5.01 1.86 0.11 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 7.0 67.9 100.35 100.63 6.33 1.70 0.51 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 10.05.11  09.02.12] 01.08.17 9.0 76.0 100.97 5.76 1.74 0.67 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 11.05.11  12.08.11] 02.08.17 3.0 76.1 100.46 491 1.65 0.26 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 79.0 115.0 9949 | 0.14 202719 99.30 99.49 8.01 3.96 497 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 30.0 115.0 100.01 99.60 100.15 6.89 3.44 2.23 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 240316/ 18.03.21 60.0 120.2 100.01 3874 314 100.00 100.20 719 3.94 3.86 BBB/Baa1/BBB | GaHku
BOB-NuanHr-03 5000 R 750  14.10.11 02.04.21 120.7 BBB// (buHaHCbI
BOB-NuanHr-04 5000 R 8.60  14.10.11 02.04.21 120.7 BBB// (buHaHCbI
BOB-NuanHr-05 5000 R 860  14.10.11 02.04.21 120.7 BBB// (buHaHCbI
asnpHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 15.0 63.2 110.39 | 0.13 15794 110.25 110.45 5.70 6.66 1.06 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 820 18.10.11  10.04.18] 09.04.19, 84.0 96.6 100.21 | 0.01 435481 100.20 100.29 8.33 4.08 5.00 /Baa3/BBB- cbipbe

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 2.0 382 119.30 24 11941 119.50 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 26.06.12 140 | 108.35 3092 108.35 108.44 5.57 6.04 1.01 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 59 101.22 | 021 101.01 4.46 345 0.46 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 33.8 | 100.00 12 100.00 101.00 7.35 3.60 2.36 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 6.54/ 25.05.11 20.11.13! 31.0 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 53 /Baa3/BB GaHku
[asnpomb 4 20000 R 785  19.05.11 15.11.12 18.7 | 100.18 6.51 341 1.35 /Baa3/BB GaHku
asnpomb 5 20000 R 6.85  26.05.11 22.11.12 189 | 100.19 6.83 341 1.37 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 31.6 | 101.82 @ 0.82 101.00 101.95 7.09 3.80 218 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 235 | 101.20 30 101.20 101.30 6.58 3.52 1.72 /Baa3/BBB- cbipbe
a3npomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 235 | 10111 | 1.1 100.50 102.00 6.63 3.53 1.72 /Baa3/BBB- Ccbipbe
[a3npomHedTs-10 10000 R 890  09.08.11  30.01.18/ 26.01.21 820 1185 103.55 102.11 104.00 8.37 4.29 4.75 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 57.8 | 102.60 1000 102.50 102.75 7.98 413 3.66 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 8,50  09.08.11  02.02.16/ 26.01.21 58.0 & 118.5 @ 102.00 100 000 102.26 102.99 8.14 4.16 3.65 /Baa3/BBB- cbipbe
TenepKomn1 2000 R 850  21.06.11 21.06.11 16 99.00 3HepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 19 100.50 | 0.16 67 514 100.43 100.50 4.78 4.02 0.15 /Baa3/BBB- aHepreTMKa
nasHas fopora-03 8000 R 500 21.11.11 30.10.28 213.0 | 94.00 90.01 9.18 5.30 10.32 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 21.8 | 101.24 101.10 101.35 7.68 4.07 1.56 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 9.0 27.0 | 101.06 @ 0.46 6.58 3.98 0.66 BB//BB- GaHku
noGakcbark 6O-03 3000 R 8.10, 08.06.11  13.06.12] 08.12.13 14.0 = 316 = 10085 0.5 100.50 101.45 7.31 4.00 0.98 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 08.06.11  13.06.12 08.12.13 14.0 = 316 & 101.00 101.00 102.15 747 4.00 0.98 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 75 clx
rccot 5000 R 925 220911 27.09.11] 26.03.17 5.0 71.8 | 100.99 100.80 101.33 6.46 4.57 0.38 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 240611 231211 20.12.13 8.0 32.0 | 100.41 100.50 100.70 7.70 4.10 0.57 BB/ MalLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 120 361 100.05 99.75 100.07 7.58 3.74 0.89 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13] 22.04.14 240 @ 36.1 100.50 203 504 100.30 100.79 8.13 4.09 1.72 BB/ MalLUMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 240 | 102.54 90.00 10.82 5.84 1.64 TOproBnst
[NanbCe3206 2000 R 760 01.06.11 30.05.12 131 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12] 3.0 14.7 Tenekom
[OBTr-0 02 5000 R 775 21.07.11 18.07.13 26.9 15.50 8.00 23.00 177.20 | 24.93 0.58 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 225 aHepreTMka
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 5.6 /loTo3BaH TOproens
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 494 98.47 97.00 98.00 9.15 4.28 311 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 6.0 66.7 | 102.50 145672 102.50 103.00 5.31 5.1 0.48 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18 34.0 @ 823 @ 100.62 @ 0.07 60 000 101.00 7.44 3.82 242 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 42 100.19 100.00 100.25 3.46 0.99 0.33 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370  16.06.11 12.06.14 37.8 | 100.50 100.00 101.00 3.57 0.92 2.84 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 35.7 | 100.56 100.00 101.00 3.54 0.94 2.69 AAA/Aaa/AAA | BaHkn
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 230 @ 1079 10345 020 50 001 103.45 103.90 7.38 4.46 1.64 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 55.0 @ 1152 @ 10575 0.5 50 000 105.00 106.10 8.55 4.69 345 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20, 23.0 @ 107.9 103.60 0.38 2877 103.25 103.76 7.29 4.45 1.64 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 55.0 & 1152 @ 106.27 105.50 106.00 8.41 4.67 3.46 B+/B1/B meTannyprus
EBpoXum-02 5000 R 890  05.07.11 03.07.15 26.06.18 51.0 = 87.0 | 102.50 2390 102.50 103.00 8.16 4.33 3.34 BB//BB XUMUS
EBpoXum-03 5000 R 825 250511 181115 141118 55.0 @ 91.7 | 100.50 100.00 101.00 8.12 4.09 3.60 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 1.2 aHepreTMKa
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 1.7 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 16.8 100.00 (bUHaHCbI
Kene3sobet1 1000 R 10.000 27.05.11 27.05.11 0.8 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100 11.05.11 09.11.11 6.3 101.37 545 3.98 0.47 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12] 04.06.13 13.0 = 254 | 100.90 245 100.90 100.97 6.73 3.71 0.97 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 140 385 @ 10145 0.5 99 801 101.35 101.45 6.76 3.93 1.04 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 110 235 @ 10061 0.16 100.45 100.60 6.51 3.54 0.86 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 17.0 @ 29.1 101.25 55 000 101.11 101.27 6.84 3.86 1.26 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.06.11 09.06.11 1.2 aBToONpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 38.5 99.50 99.00 100.00 8.29 3.98 2.57 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 1.0 61.9 | 101.10 89 891 101.16 101.27 6.29 9.10 0.10 1B+ TOProBnst
VHBectToprbank 6O-07 2000 R 960 250511 250512 251113 13.0 312 @ 101.12 100.50 101.15 8.64 4.7 0.91 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 05 100.00 5500 99.00 100.25 9.50 4.74 0.04 meTannyprus
Wnterpa®-2 3000 R 16.75  31.05.11 29.11.11 7.0 105.00 535 105.00 105.64 7.77 7.95 0.50 CepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11) 21.05.13 3.0 249 | 104.01 103.41 104.23 6.71 0.28 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 28.7 | 103.34 85001 102.50 103.35 7.81 4.46 1.99 /Ba2/ MalLLKHOCTP.
VipkOHepro 50-01 3000 R 760  11.10.11 08.04.14 35.7 | 100.10 20499 100.10 100.15 7.70 3.79 248 JoTo3BaH/B- JHepreTuka
Vipk3Hepro1 5000 R 1550  02.06.11 28.11.13 31.3 | 10248 102.51 14.81 7.54 1.82 JoTo3BaH/B- aHepreTMKa
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12, 1.0 189 | 100.37 90.00 100.35 2.66 5.12 0.07 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 17.12.12] 16.12.13 200 @ 319 @ 101.88 @ 0.18 1000 101.46 101.70 7.89 4.40 1.39 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 33.6 | 101.05 18 865 101.10 101.75 8.32 4.24 2.28 aBToNpom
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 28.7 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 21 102.50 101.03 102.50 3.64 4.38 0.17 XUMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 37.8 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 70 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 105 | 103.77 103.50 104.00 7.54 5.77 0.78 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 24 82.53 c/x
KOMEMKA 02 4000 R 16.50  18.05.11 15.02.12 9.6 10711 | 0.11 106.80 107.20 7.31 3.84 0.68 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80  18.05.11 15.02.12 9.6 101.74 101.60 102.00 7.7 2.40 0.70 /loTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 26.07.11  30.07.12 23.07.13 150 @ 27.0 = 10210 040 23003 101.65 102.10 7.81 2.32 1.10 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 294 | 10144 0.1 101.20 101.45 8.60 221 2.01 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925  19.10.11 19.04.14 36.0 | 100.08 11000 100.05 100.20 9.44 4.63 242 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 36.3 | 100.05 150 000 100.00 100.40 8.24 4.06 2.50 [/Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 18 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 16.0 & 340 @ 101.15 266 101.20 101.39 7.48 4.25 1.16 /Ba3/ GaHku
Ky3baccaHepro®-2 5000 R 870 271011  21.0416. 15.0421 60.0 @ 121.1 aHepreTuka
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 60.0 | 100.25 @ 0.05 1 100.25 100.30 8.72 4.28 3.78 XUMUS
JleHCneyCMY BO-2 2000 R 1450  26.05.11 23.05.13 25.0 | 107.85 104.51 108.40 8.27 3.35 1.10 B CTPOUTENLCTBO

JlenCneuCMY-1 2000 R 16.00/  16.06.11 07.12.12 194, 107.14 106.81 107.18 742 3.68 0.75 1B CTPOMTENLCTBO
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TleHanepr02 3000 R 8.54  29.07.11 27.01.12 89 101.50 1790 102.03 102.39 6.50 4.20 0.67 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 11.7 | 102.04 101.81 102.50 5.88 3.92 0.89 /Ba2/ aHepreTuKa
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 3.0 514 | 100.55 65 000 100.10 100.55 6.34 4.59 0.24 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 11.08.11  09.02.12] 06.02.14 9.0 33.6 | 100.70 | 0.10 20 000 100.50 101.00 7.66 4.21 0.70 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 210 273 & 10325 020 150 103.25 103.85 791 4.73 1.50 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 28.06.11  02.07.12] 25.06.13 14.0 = 26.1 103.22 | 0.07 103.10 103.50 7.54 5.07 1.01 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 28.7 | 103.75 | 0.13 45 103.75 104.00 8.38 4.81 1.97 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 35.0 | 103.00 41107 102.90 103.05 8.47 4.60 2.37 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 24 100.10 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 7100 09.06.11 08.12.11 7.3 101.37 98 998 101.33 102.00 4.79 3.49 0.55 BBB-/Baa2/BBB-  Cbipbe
Tlykoitndo6n 6000 R 740  09.06.11 05.12.13 31.5 | 101.20 80702 101.20 101.93 7.00 3.65 219 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 153 | 10917 = 0.02 108.90 109.15 5.77 6.10 1.1 BBB-/Baa2/BBB- | cbipbe
JTykoitnB002 5000 R 13.35  08.08.11 06.08.12 153 | 109.17 = 0.02 108.75 109.50 5.77 6.10 1.1 BBB-/Baa2/BBB-  Cbipbe
TlykoinbO03 5000 R 1335  08.08.11 06.08.12 153 | 109.21 107.20 109.53 5.74 6.10 1.1 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 153 | 108.49 108.80 109.50 6.32 6.14 1.10 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 153 | 109.11 108.75 109.50 5.82 6.10 1.1 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920 16.06.11 13.12.12 196 | 104.64 104.46 104.65 6.22 4.38 1.40 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 196  104.31 104.31 6.44 4.40 1.40 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 28.6 | 101.78 7.54 4.04 2.01 TOproBAst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 28.6 | 101.55 192 541 101.55 101.95 7.65 4.05 2.01 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 28.6 | 101.38 101.75 102.15 7.74 4.06 2.01 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 28.6 | 101.91 100.51 101.95 7.48 4.04 2.02 TOProBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 344 | 100.70 40108 100.70 101.00 7.86 3.96 2.37 TOproBnst
Marnut BO-06 5000 R 7.75  25.10.11 22.04.14 36.1 100.15 | 0.05 150 000 100.06 100.20 7.84 3.86 251 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 108 | 101.90 = 0.10 241 101.65 101.98 6.05 4.01 0.82 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 7.0 100.50 | 0.30 3 100.20 100.50 7.07 3.97 0.46 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000 30.06.11 28.03.13 231 100.05 75.00 100.10 715 1.74 1.67 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711  27.10.11) 23.04.13 6.0 24.0 | 100.62 100.40 101.00 5.98 1.80 0.45 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 100 = 343 | 100.19 100.00 100.10 5.83 2.99 0.77 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 8.0 37.8 | 10112 101.05 101.25 6.34 4.07 0.57 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275  02.06.11 29.11.12 19.2 | 10845 0.5 4871 108.45 108.65 711 5.86 1.32 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  21.06.11 171213 31.9 | 100.65 @ 0.05 325939 100.46 100.93 8.02 4.04 217 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 81.2 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11/ 23.05.12] 1.0 128 | 100.02 = 0.02 877 100.00 100.80 747 5.48 0.08 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 53.0 @ 1134 @ 105.75 35000 105.27 106.00 8.55 4.72 3.31 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15  25.08.20 53.0 @ 113.4 @ 104.50 10 020 104.50 105.75 8.90 4.77 3.30 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21  34.0 & 119.0 @ 100.75 99 508 100.75 8.10 4.08 2.33 B1/ meTannyprus
Meuyen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 34.0 @ 119.0 @ 100.75 16 401 100.20 100.95 8.10 4.08 2.33 B1/ MeTannyprus
Meuen 206 5000 R 850 15.06.11  20.06.11) 12.06.13 2.0 25.7 | 100.40 249% 100.32 100.40 443 4.22 0.12 B1/ meTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16/ 150 @ 635 @ 11504 023 3700 114.86 115.05 6.30 4.12 1.07 /B1/ meTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12] 09.10.18 18.0 & 90.5 & 108.00  0.55 1 107.60 108.00 6.82 2.88 1.27 B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.12 6.0 185 | 103.96 4.80 6.00 0.47 /B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 226 | 10414 | 153 102.66 104.85 745 4.67 161 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 24.0 | 102.00 10 102.00 105.04 8.81 477 1.69 B1/ meTannyprus
MWA-306 1500 R 725  26.05.11 24.02.12 9.9 100.06 99.00 100.00 7.34 1.81 0.73 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11 18.10.12, 01.10.15 18.0 @ 53.7 99.99 99.00 100.00 7.36 1.83 1.30 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 3.0 39.0 | 100.00 99.00 101.00 6.96 1.84 0.22 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 4.2 MalLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.02.12, 07.02.13] 10.0 = 215 | 104.49 713 6.44 0.72 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 35 28.01 267 28.22 32.99 21.81 CTPOUTENLCTBO
M-WHayctp2 1500 R 1075 13.07.11 10.07.13 26.6 49.75 30.00 69.50 58.19 10.77 114 CTPOUTENLCTBO
MKB 0506n 2000 R 740 261011 05.05.11) 25.04.12. 0.0 11.9 | 100.15 600 100.00 100.15 3.68 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 154 | 102.69 102.10 7.24 4.56 112 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11  24.07.12 14.07.15 150 511 102.69 102.35 102.79 7.39 4.74 1.08 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 6.0 478 | 101.21 4500 101.20 101.30 6.68 4.78 0.43 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 220214 220 342 @ 100.36 2000 100.35 100.55 8.44 4.20 1.56 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 35.9 99.95 7968 99.80 99.97 8.19 4.01 247 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 18.7 | 100.54 98.96 6.63 3.42 1.35 0T03BaH/Ba3/BB  MeTannyprus
MMK B0O-02 10000 R 9700 15.06.11  16.12.11) 121212 8.0 196 | 102.50 71500 102.40 102.64 5.51 4.72 0.56 oto3gan/Ba3/BB  MeTannyprus
MMK B0O-03 5000 R 647 220911 26.03.12] 19.09.13, 11.0 = 29.0 = 100.50 @ 0.10 26 949 100.30 100.50 5.89 3.21 0.83 oTo3BaH/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 34.3 | 100.81 400 002 100.75 100.85 7.46 3.78 2.38 0T038aH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 234 | 101.57 101.60 102.00 6.88 3.76 1.70 oTo3BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 4.0 221 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11  05.07.11] 03.07.12 2.0 14.2 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 4.2 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 37.9 (buHaHCbI
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 12.0 @ 48.1 100.00 59780 75.00 100.00 10.24 4.99 0.85 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 25.7 Bl GaHku
MOCMAPT® 1 2000 R 001  13.10.11  19.10.11) 12.04.12 6.0 115 1.81 TOproBnst
Mocobras®2 3000 R 9.25  25.06.11 24.06.12 13.9 99.05 12 99.05 99.90 10.94 4.68 0.61 CepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 0.4 yenyru
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 19.8 licc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 44 102.60 111 102.60 102.70 5.18 6.08 0.34 1/BB- JHepreTuka
MocaHepro2 5000 R 765 250811 01.03.12 18.02.16, 100 584 @ 101.82 @ 0.02 101.70 101.80 5.26 3.75 0.77 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12 28.11.14 19.0 = 435 | 105.70 26 000 105.60 106.10 6.43 4.84 1.37 1/BB- aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11] 25.07.13 3.0 271 100.45 100.70 6.19 2.23 0.26 BB+// JHepreTuka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 4.2 101.19 | 0.09 101.13 101.29 4.53 3.97 0.33 aHepreTMka
MPCK Yp.01 1000 R 8.60  24.05.11 22.05.12 12.8 88.10 aHepreTMka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14, 4.0 40.3 | 103.62 103.58 103.80 5.93 8.42 0.31 JHepreTMka
MTC 01 10000 R 7.000 20.10.11 17.10.13 29.9 99.97 1 97.12 99.97 7413 3.49 2.14 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 54.3 99.81 7.95 3.87 3.57 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 26.0 = 86.5 @ 102.85 10222 102.85 102.97 6.63 3.88 1.83 BB+/Ba2/BB Tenekom

MTC 04 15000 R 16.75. 17.05.11  19.05.11 13.05.14/ 0.0 368 | 100.41 72604 100.41 100.48 4.04 16.64 0.04 BB+/Ba2/BB Tenexkom




Fixed Income Daily 05.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 44 102.03 100.76 103.30 8.32 6.84 0.34 BB+ cbipbe
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16 150 634 @ 10930 0.15 228 163 109.12 109.30 6.05 13.00 1.05 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 79.3 | 102.10 130 441 102.10 102.20 8.45 4.25 4.55 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20, 55.0 @ 115.7 @ 100.80 154 465 100.60 100.80 8.08 4.03 3.46 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12 11.03.14, 10.0 = 34.7 | 100.42 100.68 100.89 9.67 4.99 0.75 GaHku
HK Anbsie BO-01 5000 R 9.25  09.08.11 04.02.14 33.6 | 10275 | 0.25 252 102.00 103.00 8.27 4.49 2.27 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 27.0 & 1122 @ 103.07 103.00 103.55 8.35 4.72 1.88 B//B+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 10.9 90.06 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 19.3 | 105.53 105.00 105.75 6.13 4.61 1.38 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 01.11.11 30.10.12 182 | 106.39 = 0.09 106.01 106.47 6.30 5.04 1.34 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 224 | 102.00 37149 99.20 102.60 6.68 3.79 1.62 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 26.1 101.80 | 0.30 1790 101.80 102.00 6.69 3.67 1.85 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 25.05.11 250512 25.11.13 130 @ 312 @ 101.31 101.21 101.49 7.83 4.45 0.92 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12 02.07.14 14.0 @ 385 | 100.60 100.70 101.20 6.88 3.67 1.06 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 280 @ 769 | 101.30 58 056 101.02 102.50 7.99 421 1.97 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 2.0 25.7 | 100.16 104 301 100.16 100.22 5.07 3.48 0.13 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 240212 24.02.14 100 @ 342 | 100.52 100.30 100.55 6.42 345 0.75 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00  02.08.11 30.07.13 27.3 | 100.94 5546 100.85 100.94 6.64 3.46 1.95 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.07.11 10.07.15 50.9 | 102.40 102.00 103.05 8.31 2.25 1.89 TpaHcnopt
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 359 | 100.95 @ 0.30 5 100.75 100.94 9.87 4.97 2.38 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 108.0 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 12.6 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 7.0 238 B/l notpe6. ToB.
0O6opoHnpom-01 20 21091 R 8.00 21.10.11 24.04.20 109.3 MalLLMHOCTP.
OrK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 1.0 7.3 JHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11  21.06.12 18.06.13 14.0 = 259 @ 101.33 101.00 101.95 6.32 3.69 1.02 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 4.9 102.92 5083 102.56 102.92 4.92 5.94 0.39 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 11.7 | 100.86 100.00 6.41 3.58 0.89 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13, 1.0 253 100.35 11B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 30.08.11 30.08.11 39 102.70 100.02 102.47 4.50 6.31 0.31 11B- MaLLKHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 352 | 100.84 @ 0.14 4162 99.02 8.07 4.08 242 GaHku
MapHac-M 2 1000 R 9.50 19.05.11 17.11.11 6.6 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8.100 261011  25.04.12) 24.0413 120 & 240 @ 100.22 99.90 100.30 8.01 4.03 0.89 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 35.7 | 100.03 3000 99.70 100.05 8.66 4.24 244 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 19 100.47 100.01 100.85 6.37 4.74 0.14 B3/ GaHku
MeTpokomb4 3000 R 500 06.07.11 06.07.11 21 100.00 76.00 5.02 2.51 0.16 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214 20.0 = 442 | 109.00 108.21 109.10 6.92 5.86 1.37 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 159 | 101.31 100.70 101.75 6.78 3.84 117 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 159 | 100.25 800 100.10 100.25 6.90 3.50 117 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14 22.03.16 350 @ 595 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 33.6 | 101.60 @ 0.01 11500 101.20 101.60 8.09 4.22 2.29 BB-/Ba2/oTo3BaH | BGaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 127 0 101.23 | 0.01 62 400 101.15 101.32 6.61 3.82 0.93 BB-/Ba2/oTo3BaH | BGaHku
Mpomcs6-06 5000 R 825  08.06.11 17.06.13 258 | 101.55 3432 101.47 101.65 7.59 4.05 1.80 BB-/Ba2/oT03BaH | GaHki
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 56 89.99 50 84.01 94.00 25.94 0.01 0.36 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 3.0 271 96.50 1.98 519 95.75 96.50 37.15 9.30 0.17 MaLLKHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 6.1 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13] 16.07.15 27.0 @ 511 103.30 | 0.07 5369 103.00 103.50 8.95 5.07 1.82 Tenekom
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 4.9 101.50 101.00 102.01 13.33 8.35 0.35 clx
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 106 | 102.96 100.12 104.00 13.66 8.23 0.73 clx
Pasrynsitd4 3000 R 17.000 25.05.11  02.06.11] 22.05.13 1.0 25.0 | 100.07 80.00 101.00 11.42 8.47 0.07 clx
Paarynaind5 2000 R 261011 26.10.11)  23.10.13 6.0 30.1 97.47 5.49 0.46 clx
PaitthchaitaeH 6O-7 5000 R 750  01.06.11 27.11.13 31.3 | 101.70 101.00 102.50 6.88 3.68 217 BBB+/Baa3/BBB | GaHku
Paitpdaitaen-4 10000 R 1350  07.06.11 081211 03.12.13 7.0 315 | 104.90 @ 0.05 447 104.87 105.00 4.99 6.42 0.54 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 26 109.99 -29.02 4.31 0.30 BB-// yenyru
PBK®uHaHCc3 3000 R 9.000 16.05.11  14.11.13] 09.11.15 31.0 | 550 @ 10250 @ 0.02 30 526 101.75 102.50 8.02 4.38 2.07 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 112 | 101.70 2137 100.76 101.69 8.71 5.12 0.82 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12, 1.0 133 | 10055 @ 0.10 2118 100.40 100.54 5.84 6.16 0.11 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 194 | 10521 @ 0.06 104.90 105.14 6.00 4.46 1.38 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 184 | 10225 0.05 3010 101.99 102.25 6.06 3.68 1.33 BBB/Baa1/BBB | TpaHcnopT
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 21 100.57 | 0.02 48 849 100.59 100.68 5.14 421 0.16 BBB/Baa1/BBB | TpaHcnopT
PX[-0906n 15000 R 050 18.05.11  18.05.11) 13.11.13 0.0 30.8 99.51 99.85 100.00 7.30 0.01 0.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 346 | 121.10 207 817 121.05 121.15 6.82 6.18 2.26 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 55.3 | 10217 101.90 102.31 7.36 3.81 3.53 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111 16.05.19 7.0 97.8 | 105.48 76 066 105.38 105.58 4.80 7.04 0.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 346 | 101.70 110 101.50 101.80 9.51 4.90 2.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 478 | 103.80 286010 103.55 103.80 8.77 4.68 3.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11  26.12.12] 20.06.16/ 20.0 & 625 @ 107.21 = 0.08 106.98 107.30 5.90 4.88 143 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 1.0 741 101.05 47713 100.96 101.11 4.54 7.07 0.10 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 25.07.11 240713 16.07.18 27.0 = 87.7 | 109.30 108.93 109.20 6.32 4.93 1.88 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14] 15.07.19 39.0 = 998 @ 11365 029 162 113.36 113.70 6.33 4.83 2.59 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11) 08.07.24 3.0 | 1605 10514 254 102.30 107.97 6.40 0.25 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215/ 16.01.25 46.0 @ 166.9 @ 105.65 11921 105.33 105.65 7.34 4.25 3.00 BBB/Baa1/BBB | TpaHcnopt
PK KasHayeir-01 3000 R 1050 27.05.11 231112 20.11.15 19.0 @ 554 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11 171213 151215 320 @ 56.2 | 103.60 103.01 103.99 9.02 5.01 210 cbipbe
Poc6ank BO-01 5000 R 740 240611 27.06.12 21.06.13 140 260 @ 101.33 101.05 101.25 6.22 3.64 1.03 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.000 08.07.11 08.07.13 26.5 | 102.25 | 0.10 102.10 102.25 6.98 3.88 1.87 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 0.0 30.6 | 100.18 6.00 0.03 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 0.0 428 | 100.17 6.01 0.03 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 21.07.11  23.07.12] 16.07.15 150 @ 51.1 101.75 | 045 235 101.50 102.24 8.53 4.90 1.06 (buHaHCbI
PocroccTpax-2 5000 R 10500  12.05.11 121112 021117 19.0 @ 791 101.40 1522 101.35 101.40 9.65 5.16 1.26 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.06.11  08.12.11) 09.12.13] 7.0 31.7 | 100.30 99.90 100.50 9.93 5.25 0.54 GaHku
PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 80.7 (buHaHCbI

PocHaHo-2 10000 R 8.90  29.06.11 20.12.17 80.7 (buHaHCbI
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PocHaHo-3 15000 R 890 29.06.11 20.12.17 80.7 (hrHaHChI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 220 @ 1064 @ 104.15 = 0.16 50 150 103.99 104.30 6.53 4.31 155 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 22.0 @ 1064 @ 103.97 73 263 103.96 104.40 6.64 4.32 1.55 BBB/Baal/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14) 09.02.17 340 @ 703 105.09 120 021 104.90 105.35 7.30 4.39 2.32 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17, 5.0 77.9 103.23 102.64 3.69 5.56 0.41 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11 081211 27.11.18 7.0 92.1 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14] 09.02.18 40.0 @ 824 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 1.0 86.3 100.26 100.20 100.38 4.34 343 0.11 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11 261112, 141119 19.0 = 103.9  105.46 105.45 105.80 6.41 4.78 1.34 BBB/Baat/ GaHku
Poccenxb 9 5000 R 10100  26.05.11  26.11.12) 14.11.19 19.0 @ 1039 = 10545 @ 0.01 2289 105.45 105.80 6.42 4.78 1.34 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 16.0 282 101.40 25000 101.31 101.50 6.14 3.54 1.20 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 310812 28.08.13 160 282 101.40 67 600 101.35 101.50 6.14 3.54 1.20 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 120 @ 303 100.75 101 990 100.70 5.85 3.27 0.93 BBB/Baa1/ GaHku
PTK-Muaunr 6O-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 3.0 275 100.80 100.00 100.79 8.46 5.94 0.26 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 82.9 100.35 | 0.25 54 655 100.33 100.40 8.40 4.12 4.86 Mertannyprus
Pycan Bpatck-8 15000 R 8,50 17.10.11  13.04.15 05.04.21 48.0 | 120.8 @ 100.00 244 800 99.95 100.20 8.68 4.24 3.15 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 60.0 @ 121.0 /Baa3/BBB- aHepreTMKa
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 60.0 @ 121.0 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 10.000 16.06.11  20.06.11/ 14.06.12 2.0 13.6 87.75 75.00 100.50 198.27 2.84 0.04 notpeb. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 4.6 100.26 190 100.26 100.33 6.88 373 0.36 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 115 100.54 100.36 100.70 7.27 3.84 0.86 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11  19.11.13 10.11.15 31.0 @ 55.0 100.75 245 000 100.70 100.75 7.66 3.91 2.1 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 18.05.11  20.11.13 11.11.15 310  55.1 101.10 99.50 101.20 7.50 3.90 212 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12] 14.09.15 17.0 = 53.1 101.51 71766 101.47 101.51 6.63 3.78 124 /Baa2/BB+ GaHku
PycduHanc9 2000 R 770 20.09.11 18.09.12] 15.09.15 17.0 @ 53.2 101.55 58 000 101.45 101.55 6.62 3.78 124 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  31.05.11 28.02.12 10.0 npou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 4.6 99.00 98.01 99.99 12.30 4.68 0.34 MalLLKHOCTP.
CarypHHMO3 3500 R 8,50 07.06.11  06.12.11] 06.06.14 7.0 37.6 97.50 MaLUMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 271 101.55 125 100.60 101.55 11.70 5.99 1.76 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 2.0 13.7 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/  24.05.11 24.05.11 0.7 1.00 npou3BOACTBO
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11/ 18.09.12, 5.0 16.8 103.27 20 150 103.23 103.57 5.24 6.76 0.36 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 21.8 105.05 53 001 104.80 105.27 6.81 4.63 1.55 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  19.08.11 15.02.13 21.8 105.34 102.00 105.50 6.64 4.62 1.56 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050,  28.06.11 27.03.12 10.9 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 20.07.11 17.07.13 26.8 106.27 41673 106.27 106.50 9.49 5.86 1.77 aBToNpoM
C3Tenek406 2000 R 810  09.06.11 08.12.11 73 BB//BB- Tenekom
C3Tenek506 2000 R 612 24.05.11 21.05.13 249 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  03.08.11  09.08.11 24.07.19, 3.0 | 100.1 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 14.7 107.99 | 2.96 4 106.13 107.99 11.00 8.31 0.98 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14)  10.10.19, 42.0 @ 1027 @ 116.50 116.00 116.49 8.08 5.78 2.70 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14)  10.10.19, 42.0 = 102.7 @ 116.00 220 114.00 116.50 8.24 5.80 2.69 meTannyprus
Cu6Tnk-806 3000 R 950  11.08.11  11.08.11/ 08.08.13 3.0 27.6 BB/ Tenekom
CHBYPXong1 1500 R 1047 05.05.11 01.11.12 18.2 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 17.0 @ 294 101.62 101.80 102.24 8.69 4.78 125 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 40.1 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 273 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 35.7 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 35.9 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 224 105.44 10 105.44 105.90 6.67 4.61 161 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 16.0 @ 399 110.75 | 0.35 13105 110.75 110.90 5.99 6.64 112 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 02.06.11 041212 24.11.16 190 @ 67.7 108.70 9 108.70 109.00 6.64 5.73 1.34 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 59.2 100.80 | 0.08 302 100.62 100.85 742 3.78 213 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 21.06.11  26.06.12, 18.06.13 14.0 @ 259 101.97 101.02 102.00 10.01 5.75 0.97 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 10.75  10.10.11  15.10.12  07.10.13] 18.0 @ 296 101.09 | 0.09 19251 100.61 101.39 10.02 5.30 1.25 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13 130 312 101.06 | 0.01 16 101.06 101.40 8.25 4.51 0.93 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 12.1211) 05.06.13 7.0 254 101.50 2700 101.25 101.50 7412 4.82 0.55 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 10.04.14 35.7 100.16 | 0.06 3000 100.10 100.20 8.35 4.1 245 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 1.2 TOproBnst
CtWupyctpt 1000 R 07.07.11 07.07.11 21 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 145 92.76 1647 92.76 93.50 15.90 4.56 0.98 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 23.6 95.99 2 84.53 95.00 11.14 4.42 1.64 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 9.6 97.86 0.16 508 97.72 97.87 16.23 6.47 0.65 CTPOUTENLCTBO
CynocTpb 50-01 2000 R 9.75 03.09.11  03.03.12 03.03.14 10.0 @ 345 99.87 99.81 99.89 10.13 4.92 0.74 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 4.0 16.3 100.40 200 004 99.00 100.88 8.13 4.59 0.31 B3/ GaHku
CYSK duHanc-01 10000 R 935 08.07.11  10.07.13] 26.06.20 27.0 @ 1114 10354 = 022 426 291 103.32 103.75 7.64 4.50 1.84 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 12.6 100.50 6000 100.00 100.52 11.48 5.80 0.85 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 29.0 101.06 101.00 101.30 6.87 3.58 2.07 B+// cbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 18.2 99.05 9.14 4.15 127 Tenekom
TardoHab 4 1500 R 13.000 01.06.11 01.06.11 0.9 100.70 100.00 100.65 3.71 6.44 0.07 B2/ GaHku
Tardonab 5 2000 R 850  21.09.11 21.03.12 10.7 100.86 1 100.81 100.85 7.60 4.20 0.80 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11 28.0212) 26.02.13 10.0 @ 221 100.66 3000 100.50 100.66 8.04 4.33 0.74 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 8.0 19.7 101.23 6.61 4.31 0.58 B2/ GaHku
Tatthonab 60-01 2000 R 950 30.06.11  28.06.12 26.12.13 140 @ 322 101.35 | 0.06 17 000 101.35 101.49 8.40 4.67 1.00 B2/ GaHku
TatthoHab 60-02 2000 R 8.75  20.10.11 17.04.14 36.0 100.35 29 000 100.10 100.44 8.80 4.35 245 B2/ GaHku
TB3 BO-01 2000 R 7.00 15.06.11 24.06.11] 12.06.13 2.0 25.7 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.0312 11.03.14 110 @ 347 101.52 26 101.52 102.25 6.70 4.18 0.79 aHepreTMka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 2.0 38.5 102.15 93 335 102.15 102.16 3.75 8.29 0.18 aHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 3.0 21.5 JHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 28.9 99.90 33786 99.90 100.40 9.24 4.49 1.99 cccl aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 39 99.59 95.00 100.50 8.17 3.38 0.30 cccl aHepreTMka
TrK-4 06.1 5000 R 8.00 02.06.11 31.05.12 13.1 JHepreTuka

TrK-5-01 5000 R 875 141011  16.10.13) 06.10.17, 300 @ 78.2 101.50 1 101.50 101.85 8.18 4.30 2.08 3HepreTMka




Fixed Income Daily 05.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
TrK-6-01 5000 R 830 01.09.11  03.09.13, 24.08.17 280 @ 76.8 100.60 3 100.60 101.20 8.12 411 1.98 aHepreTMka
TrK-6MnB-1 2000 R 750  24.05.11 21.02.12 9.8 100.77 6.67 1.86 0.73 aHepreTuka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 124 aHepreTuka
TrK-9-01 7000 R 8.100 15.08.11  15.08.13] 07.08.17 28.0 @ 76.2 100.20 950 100.20 100.55 8.13 4.03 1.94 JHepreTuka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 6.1 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 0.7 42.70 0.40 85.00 8.17 TOproBnst
TexHukonb® 3000 R 1.000  08.09.11 07.03.12 10.3 100.50 1 97.00 101.00 0.41 0.50 0.84 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 27.2 115.35 115.60 116.09 12.29 8.69 1.65 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 29.0 103.64 14 103.64 105.40 12.78 6.84 1.84 GaHku
TKCBaHk BO-02 1500 R 16.50 31.05.11 291111 26.11.13 7.0 31.2 103.40 819 102.75 103.39 10.45 7.96 0.48 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 16.0 @ 34.0 103.50 | 0.50 580 102.26 103.48 11.31 6.74 1.08 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 30.1 102.84 101.01 102.99 7.7 4.29 21 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 11.85 261011  25.04.12) 23.10.13] 12.0 @ 30.1 103.00 164 102.85 103.00 8.77 5.74 0.87 TpaHcnopt
TpaHcKanutan-2 1800 R 8.15  20.09.11 18.09.12, 15.03.16, 17.0 @ 59.2 100.60 100.30 100.59 7.82 4.04 123 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 221 105.40 200 105.40 105.70 6.40 4.49 1.59 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 49.7 103.50 2000 103.20 103.50 7.73 4.24 2.66 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 17.05.11 17.11.13 30.9 101.19 | 0.03 11350 101.00 101.19 7.32 3.82 212 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 135 100.73 100.57 101.00 6.30 342 1.00 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  07.07.11 07.07.11 21 100.93 26 830 100.94 101.04 4.89 5.09 0.17 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 21.7 101.15 102 920 101.15 101.50 747 3.92 1.95 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 36.0 101.85 101.60 102.00 7.68 4.04 249 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 33.2 100.01 6.60 3.24 2.35 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15 ~ 13.05.19 49.0 977 107.39 7.55 9.05 3.04 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 102.4 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11  25.09.15/ 18.09.19, 54.0 | 102.0 = 110.00 26 769 109.80 110.20 7.14 8.98 3.38 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 11.0 102.45 102.40 102.75 5.95 4.23 0.83 aHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14 180 @ 364 GaHku
YB3-1 3000 R 925 16.06.11 131212 07.12.17 200 @ 80.3 101.25 | 0.25 100.70 101.15 8.57 4.56 1.37 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 28.0 @ 82.8 101.22 100.55 101.20 8.53 441 1.95 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 10.0 meTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 13.6 102.00 101.00 8.23 4.89 0.97 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 34.0 100.00 BB//BB XAMUS
Ypancu6lK 60-01 2000 R 9.50  03.06.11 28.02.14 344 101.65 7 101.68 102.00 8.51 2.33 123 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 30.3 101.64 101.71 102.10 8.46 2.33 1.18 B+// (pUHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 26 101.80 1380 101.80 101.84 5.86 710 0.20 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 9.8 107.93 107.25 107.75 6.34 7.62 0.73 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 8.7 107.03 | 0.63 106.40 106.90 6.31 7.69 0.64 B+// (puHaHCbI
Ypancu6lKs 3000 R 850  21.07.11 19.01.12 8.7 101.04 101.00 101.30 7.07 4.19 0.65 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 56 101.81 8 101.81 101.92 6.06 4.92 0.43 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 14.7 105.50 4909 105.50 105.70 7.04 5.55 1.06 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13 09.04.15 27.0 @ 479 102.57 2400 102.35 103.88 6.88 4.38 1.89 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11) 01.11.12 6.0 18.2 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 6.6 BB-//B+ Tenekom
YpCW cep07 3000 R 850  13.09.11 13.03.12 105 BB-//B+ Tenekom
YpCW cep08 2000 R 750  05.10.11 03.04.13 23.3 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30  06.10.11 06.10.11 5.2 101.15 100.50 101.00 4.57 3.60 0.41 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 29.0 @ 1141 101.04 101.00 101.20 6.76 3.53 2.09 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011  27.10.15 16.10.20, 55.0 @ 115.1 99.85 99.65 100.25 7.67 375 3.61 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 29.0 & 1141 = 101.10 101.00 101.25 6.74 3.53 2.09 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017, 16.1020 79.0 @ 1151 @ 10044 = 024 100.20 100.75 7.84 3.87 4.83 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 53.0 & 1141 10090 = 0.15 5000 100.50 100.90 7.64 3.83 3.52 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.200 79.0 | 1151 = 100.41 0.21 100.00 100.75 8.05 3.97 4.79 /Baa2/BBB JHepreTuka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 1.0 25.7 100.42 100.25 100.48 4.04 3.90 0.11 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 6.65  26.07.11 22.04.14 36.1 100.18 28302 99.95 100.35 6.75 1.66 2.54 /Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 2210.13] 22.04.14) 30.0 @ 36.1 100.00 5000 99.66 100.00 8.14 1.97 2.10 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 54 100.45 1752 100.15 100.45 6.19 1.76 0.41 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 6.0 23.8 100.65 6700 100.55 100.70 6.87 2.02 043 /Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 14.06.11 111212 10.06.14 200 @ 37.8 100.42 7.68 1.92 1.40 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11 30.0412 23.04.15 120 483 101.70 | 0.10 1100 101.35 101.70 7.30 221 0.89 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 23 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14 140 @ 382 101.28 101.35 8.15 4.55 1.01 /B1/ GaHku
LlentpTen-5 3000 R 9.30  30.08.11 30.08.11 39 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 30.6 100.51 8.18 4.09 2.07 B2/ notpe6. ToB.
Yepkusoso1 2000 R 1275  31.05.11 31.05.11 0.9 100.52 100.45 100.59 5.55 6.32 0.07 B2/ notpeb. ToB.
YTM3 0306 8000 R 8.00 251011 24.0412 21.04.15 120 483 97.74 95.51 99.98 10.76 4.08 0.86 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11 081211 04.1212 7.0 19.3 104.75 300 104.55 104.75 8.17 7.85 0.52 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.06.11 14.06.11  04.09.14 1.0 40.6 101.28 767 90.00 101.40 7.00 5.17 0.10 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 05 JHepreTuka
tOHMKpeanbaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 19.0 = 55.0 100.82 | 047 100.30 100.99 6.50 3.46 1.35 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 28.0 @ 52.7 101.10 2 101.55 7.10 3.70 2.02 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 4.2 102.00 100.00 104.00 8.04 6.84 0.32 notpe6. ToB.
IOTK BO-01 2000 R 11.000 20.07.11 211011 17.10.12, 6.0 17.7 /B1/B Tenekom
IOTK BO-04 1000 R 1140  21.07.11 18.10.12 17.8 /B1/B Tenekom
HOTK-05 06. 2000 R 780  01.06.11 30.05.12 131 /B1/B Tenekom
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 231 108.50 2000 7.86 2.87 1.58 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250  28.06.11 26.03.13 23.1 108.15 1000 101.01 108.50 8.06 2.88 1.58 TpaHcnopt
t0Taiip-® BO-3 1500 R 945  23.06.11 19.12.13 32.0 102.52 97.50 102.62 8.64 2.30 2.15 TpaHcnopt
0Taitp-® B0-4 1500 R 9.000 29.06.11 26.03.14 35.2 100.24 271136 100.15 100.25 9.20 2.24 2.35 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000  29.06.11 26.03.14 35.2 100.24 70102 100.10 100.24 9.20 2.24 2.35 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 284 101.55 3748 101.55 101.65 7.65 4.05 2.00 BB/ aHepreTuka

AkyTcKaH02 1200 R 10.30)  08.09.11 08.03.12! 10.3 103.69 103.35 104.24 5.84 4.95 0.78 BB/ 3HepreTMka
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Benapycb-01 7000 R 870  23.06.11 20.12.12 19.9 98.50 88.40 98.50 10.06 2.20 1.38 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 126 100.60 100.50 6.12 3.84 0.37 1/BB- MyHULMNanbHbI
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 37.6 101.61 100.01 102.75 7.26 4.29 1.83 1/BB- MyHULMNANbHbIA
VipkO6n31-5 2200 R 7.70  26.06.11 26.10.11 5.8 100.30 931 100.32 100.94 6.84 2.56 0.29 B MyHULMNANbHbI
VpkO6n31-6 3800 R 9.15  15.08.11 221112 18.9 102.53 102.20 103.20 6.41 2.98 0.84 B MyHULMNANbHbIA
Kasanb07 2000 R 8.75  22.06.11 15.12.14 440 | 102.03 7.70 214 1.85 MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.05.11 29.08.11 39 100.83 100.70 5.56 2.03 0.30 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 19.2 101.84 101.80 7.57 219 1.1 BB-// MyHULMNANbHbIA
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 26.1 104.57 103.35 114.00 7.20 241 142 BB-// MyHULMNAnbHbI
Kapenus 11 800 R 980 12.05.11 10.05.12 124 | 102,57 5.71 4.76 0.59 BB-// MyHULaNanbHbI
Kapenus 3 2000 R 991 23.06.11 18.06.15 50.2 105.88 105.80 106.00 715 2.33 1.99 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 221113 311 101.90 101.50 711 3.89 1.74 BB/Ba2/ MyHULMNANbHbIA
KOMMW 88 06 1000 R 750  04.09.11 03.12.15 55.8 97.57 93.01 98.00 7.33 3.85 3.23 BB/Ba2/ MyHULMNANbHbIA
KOMM 98 06 2100 R 775 19.10.11 18.10.14 421 | 99.40 5000 99.00 101.00 7.76 3.91 250 BB/Ba2/ MYHULVMNATbHbIR
KpacHfipKp4 10200 R 1114 12.05.11 08.11.12 185 | 105.15 5.89 2.64 0.96 BB+/Ba2/BB+ MyHULMNANbHbI
JleHO6n-306 1300 R 12.000 10.06.11 05.12.14 437 114.86 114.00 115.50 7.23 5.21 2.75 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 39.1 101.00 10 101.00 101.46 747 3.93 2.66 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 50.4 100.70 99.25 100.50 7.23 3.96 3.30 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 14.0 102.80 56 400 102.50 102.80 5.52 3.88 1.04 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 1352 1 9211 150 92.11 92.70 8.03 4.33 6.87 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 744 99.00 1400 99.00 99.60 7.56 4.03 4.53 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 76 101.93 26712 101.61 102.49 4.87 3.91 0.58 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 284 102.28 6.40 3.94 2.02 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 16.3 102.45 102.15 102.60 5.78 3.94 122 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 65.6 99.10 38 051 99.10 99.40 7.53 4.07 4.19 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.000 01.06.11 01.06.11 0.9 100.44 101987 100.42 100.50 4.25 251 0.07 BBB/Baa1/BBB | MyHULuMnanbHbIi
Mrop61-06 15000 R 15.000  03.06.11 03.06.13 254 117.85 = 035 117.45 117.85 5.97 3.21 1.7 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 37.7 118.00 162 642 117.98 118.18 6.80 3.20 241 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 31.7 12030 0.05 77514 120.20 121.00 6.63 3.14 2.07 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop66-06 110000 R 8.75  23.05.11 23.11.18 92.0 106.67 100.00 106.80 7.57 2.00 5.24 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 359 | 100.87 1351 084 100.87 101.00 7.81 3.96 249 /B1/oT03BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00/ 14.06.11 11.06.13 256 | 102.00 16 801 102.05 102.25 7.37 4.40 1.07 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 105 | 107.85 107.52 107.90 6.18 .77 0.63 /B1/oTo3BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 5.6 101.17 100.50 101.10 5.17 3.80 0.44 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 188 | 101.19 101.55 101.90 6.79 3.92 0.92 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 11.05.11 09.11.11 6.3 101.41 130 000 101.20 101.48 3.48 1.52 0.49 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 8.6 105.61 7499 105.61 105.66 3.90 2.81 0.66 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 231 111.85 = 025 67 499 111.20 111.85 5.50 2.68 1.63 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 1055 06.07.11 06.07.11 21 101.20 5000 101.15 101.20 3.60 2.60 0.17 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 17.7 108.50 1 108.35 108.50 5.31 2.60 1.30 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 40.1 116.92 4420 549 116.40 117.10 6.34 5.12 2.64 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 49 102.67 1592 205 102.40 102.58 3.29 4.86 0.39 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 434 104.56 200 000 104.40 104.70 6.75 3.86 2.89 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 21.0 102.39 102 502 102.38 102.43 5.75 3.48 1.54 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 15.2 101.90 491067 101.80 101.90 5.32 3.35 1.14 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 51.1 99.55 384 038 99.51 99.55 712 345 3.40 BBB/Baa1/BBB  |roc. Gymaru
003 25076 92241 R 710 15.09.11 13.03.14 34.8 101.87 = 0.02 5520 101.90 102.05 6.46 4.56 244 BBB/Baa1/BBB  |roc. Gymaru
003 25077 47429 R 735  27.07.11 20.01.16 574 100.36 32653 954 100.36 100.40 7.39 3.65 3.72 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 215 | 101.65 @ 0.14 638 895 101.60 101.65 5.78 3.41 1.58 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 18.3 100.70 54 000 100.40 100.60 5.48 5.96 1.37 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 145 | 100.92 425147 100.92 101.14 5.40 151 1.09 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.07.11 17.07.13 26.8 100.02 100.30 100.50 6.23 1.52 1.95 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 441 114.85 26 400 114.46 114.95 6.72 243 2.85 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90  10.08.11 03.08.16 63.9 98.42 65 349 98.42 98.50 7.40 3.50 4.12 BBB/Baa1/BBB |roc. Gymaru
003 26204 24758 R 750  22.09.11 15.03.18 83.6 99.47 0.22 205 002 99.42 99.45 7.74 3.76 5.05 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1211 98.40 8389 741 98.00 98.39 7.99 4.15 6.58 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.000 10.08.11 08.08.12 154 103.30 204 373 102.60 3.60 3.86 0.72 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 89.1 96.87 1275 000 96.72 97.17 7.72 3.60 5.21 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 11.05.11 03.08.16 63.9 97.60 52 97.60 98.60 7.33 1.79 3.75 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 08.06.11 241121 128.6 = 96.03 11831012 95.00 96.03 7.74 2.08 6.37 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 95.9 74.09 734 258 74.00 7417 7.96 4.66 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 3015 | 89.77 7296 577 89.00 89.98 8.01 3.83 10.40 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 88.4 89.54 2879 956 89.52 89.90 7.74 3.90 5.11 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 434 102.00 40 500 100.00 102.40 7.40 4.30 2.29 MyHULMNANbHbI
CamapO6n 3 4500 R 7.60 12.05.11 11.08.11 33 100.80 4.70 1.88 0.26 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 13.8 100.35 40 100.31 101.35 6.82 173 1.02 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.30  23.06.11 19.12.13 32.0 102.35 | 0.04 11000 102.35 102.45 6.16 2.27 0.68 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 13.05.11 10.05.13 24.6 113.00 111.40 113.66 5.77 3.31 1.35 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 7.76  26.05.11 19.11.15 55.3 | 101.45 101.10 101.60 7.52 3.82 3.53 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 23.6 101.55 1009 101.05 101.79 6.74 1.95 1.07 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 79 101.00 85 101.00 101.25 547 3.46 0.60 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 171212 19.8 100.33 100.50 100.60 6.83 3.48 1.14 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.05.11 27.11.13 31.3 108.52 106.25 108.75 6.51 2.92 1.33 B MyHULaNanbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 14.6 102.42 102.10 102.42 6.36 4.07 1.07 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 55.5 | 103.87 103.50 104.00 7.53 4.15 2.98 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820  25.05.11 25.08.13 28.1 102.09 100.12 102.50 747 2.00 1.60 MyHULMNANbHbI
Yysawms-05 1000 R 785  05.06.11 05.06.11 11 100.25 5 100.10 100.25 4.93 3.93 0.08 /Ba2/ MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 116 101.01 100.90 102.50 6.28 1.79 0.88 /Ba2/ MyHULMNANbHbI
Yysawms-07 1000 R 9.16.  07.06.11 04.06.13 254 102.36 22 102.33 103.97 7.66 2.23 141 /Ba2/ MyHULMNANbHbI
AkyT-07 06 2500 R 780 21.07.11 17.04.14 36.0 101.73 = 063 98.55 101.50 719 191 2.04 BB//BB- MyHULMNANbHbI
AkyT-09 06 2000 R 9.75  23.06.11 19.09.13 29.0 104.79 104.00 104.90 6.95 2.32 149 BB//BB- MyHULMNANbHbIA
Ap06n-09 3000 R 8.50  19.05.11 16.05.13 24.8 101.95 101.50 101.90 7.16 2.08 1.53 BB-// MyHULMNANbHbIA

ApO6n-34010 3000 R 8.00 19.07.11 15.04.14 359 | 101.55 101.30 101.55 7.32 1.96 227 BB-// MyHULMNanbHbIi
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Ak bars-11 300 § 9.25  20.06.11 20.06.11 16 | 100.74 3.38 459 0.13 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 19.3 | 109.16 | 0.05 419 470 142 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 139 | 105.81 2.98 3.88 1.07 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 240611 24.06.11 24.06.13 20 | 261 | 110.12 | 0.06 4.20 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 471 | 107.95 5.68 3.70 3.30 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 100 & 70.7 | 10343 = 0.09 421 417 0.76 BB/Ba1/B+ GaHkm
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 779 | 10597 | 0.13 6.71 3.72 4.98 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1216 | 101.76 | 0.13 6.61 381 6.91 BB/Ba1/B+ GaHkm
Alliance Qil-15 350 § 988  11.09.11 11.03.15 469 | 11040 = 0.00 6.76 447 3.18 BI/B+ cblpbe
Alrosa-14 500 § 888  17.05.11 17.11.14 431 | 11538 | 0.09 4.15 3.85 2.98 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1157 | 108.17 | 0.34 6.58 3.58 6.78 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 75.8 [Ba3/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 247 | 10838 | 0.00 3.04 3.38 1.84 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.05.11 25111 555 | 101.94 | 0.03 7.00 3.68 3.70 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 469 | 107.00 = 0.19 4.69 3.13 337 BBB-/Baat/ GaHkm
BoM-17 400 $ 6.81  10.05.11 10.05.17 733 | 102.90 6.22 3.31 475 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 7.75/  20.05.11 20.05.13 249 [Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 415 | 110.30 | 0.02 410 3.34 3.01 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 16.9 | 103.84 4.95 3.79 1.29 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 85.0 | 10063 = 0.14 6.64 3.35 5.50 B+/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 240 | 11012 3.52 4.03 1.82 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 55.0 | 112.09 = 0.19 5.21 3.68 3.67 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.11 24.04.18 849 | 116.52 6.51 4.08 522 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 195 | 102.89 = 0.01 2.66 443 1.53 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 18.7 | 101.16 | 0.00 211 143 147 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963 01.09.11 01.03.13 222 | 11364 1.98 4.24 1.68 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 304 | 10672 0.11 3.66 6.17 2.28 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 27.0 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 236 | 110.02 2.04 3.34 1.82 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 273 | 111.33 | 0.02 229 337 2.06 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 343 | 104.07 | 0.03 345 4.83 262 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 395 | 11541 0.18 3.28 3.55 2.84 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 425 | 10523 | 0.03 3.69 5.10 3.15 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 496 | 106.24 413 5.53 3.50 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 457 | 11416 | 001 2.04 712 3.31 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 55.7 | 10543 | 049 3.79 242 3.99 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 67.6 | 109.34 | 0.29 4.30 2.84 4.60 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 716 | 10250 @ 0.07 4.59 5.01 5.09 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 791 | 104.03 | 0.05 4.65 5.23 5.40 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 826 | 108.36 | 0.20 5.04 6.10 5.52 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 845 | 11813 | 0.21 5.02 345 541 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.04.12 23.04.1¢ 120 | 97.0 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 106.5 | 109.23 | 0.23 4.00 3.30 2.83 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 132.0 | 106.58 & 0.42 5.69 3.05 7.75 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14  28.04.34 36.0 & 279.8 | 12421 027 0.45 347 272 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 320.0 | 108.76 | 0.50 6.58 335 | 12.02 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 14 | 100.75 1.34 3.96 0.11 /Baa3/BB BaHku
Gazprombank-13 500 § 793 28.06.11 28.06.13 262 | 110.06 | 001 3.06 3.60 1.95 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 440 | 10594 | 0.04 4.45 2.95 3.16 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 534 | 106.91 474 3.04 3.79 [Baa3/BB GaHkm
Gazprombank-16 120§ 7.35  08.05.11 08.05.16 61.0 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.11 22.07.13 27.0 | 10432 | 0.09 3.58 270 2.05 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 16 | 100.78 4.69 5.46 0.12 /Ba3/B+ BaHkm
HCFB-11-2 450 § 1175 11.08.11 11.08.11 33 | 102.32 2.99 5.74 0.27 /Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 350 | 102.86 @ 0.07 5.90 3.40 2.56 /Ba3/B+ GaHku
11B-13 200 $ 11.00  15.08.11 15.02.13 218 D/Caa2/D GaHku
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 6.0 | 103.98 | 0.56 1.07 445 0.49 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.05.11 09.11.15 55.0 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 427 | 109.75 | 0.17 3.40 2.90 307 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 742 | 10785 | 0.23 4.85 2.95 495 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.05.11 05.11.19 103.6 | 110.82 | 0.26 5.63 3.27 6.22 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 115.9 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 135.1 | 105.99 | 0.39 591 3.14 769 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 59.1 | 9871 | 045 10.71 5.26 3.67 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.07.11 21.07.11 26 | 101.54 245 4.80 0.21 BB/Ba2/B+ GaHKu
Moscow-11 374 € 6.45  12.10.11 12.10.11 54 101.92 1.97 6.33 0.44 BBB/Baa1/BBB  MyHMLMNambHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 66.5 = 101.28 | 0.05 4.73 5.00 4.68 BBB/Baa1/BBB MyHMUMnamnbHbIi
MTS-12 400 § 800  28.07.11 28.01.12 9.0 | 104.26 211 384 0.71 BB+/Ba2/BB Ternexom
MTS-20 750§ 863  22.06.11 22.06.20 112 | 11428 | 0.12 6.01 3.77 6.54 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 11.7 | 104.57 147 3.82 0.78 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 564 | 9763 @ 0.12 9.56 435 215 B/B1/ Xummst
NMTP-12 300 § 7.00  17.05.11 17.05.12 126 | 103.50 3.53 3.38 0.97 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 19.8 | 107.70 4.28 4.30 147 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 30.0 | 10280 0.12 5.27 3.16 225 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 544 | 106.36 | 0.07 7.06 411 367 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 6.0 | 665 | 102.99 3.16 473 0.45 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 57.9 | 10373 | 0.20 4.44 257 412 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 118.8 | 105.80 & 0.24 5.24 312 717 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 5.6 102.62 2.99 4.26 0.45 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 128 | 10554 | 0.12 4.18 4.56 0.97 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 20 268 | 111.64 4.82 0.25 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 36.2 | 100.64 = 0.01 5.96 3.06 2.68 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 495 | 118.77 0.33) 7.32 5.37 3.10 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 631 | 11522 034 7.63 4.88 3.88 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250 31.07.11 31.01.18 821 | 11151 006 11.02 5.60 442 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.05.11 22.05.12 128 | 104.11 348 3.60 0.98 B1/B+ [
Renaissance-16 325§ 11.00  21.10.11 21.04.16 60.5 = 101.28 = 0.07 10.66 5.43 3.75 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 233 | 106.84 9.01 6.08 1.66 B-/B1/B GaHKu
Rosbank-12 130 § 9.00  01.07.11 01.07.12 14.1 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 121 | 103.38 273 6.06 0.98 BBB/Baat/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 248 | 109.09 | 0.06 2.56 329 1.85 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 230 | 10272 | 0.26 5.95 3.65 1.74 BBB/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 329 | 10889 @ 0.08 3.63 3.27 242 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 378 | 11493 0.4 3.85 3.92 267 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 50 & 656 | 101.26 = 0.01 3.60 344 0.37 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 59.3 | 102.94 = 0.06 7.96 423 3.89 BBB/Baat/ GaHku
Rosselkhozbank-1: 1250 § 6.30, 15.05.11 15.05.17 734 | 10543 @ 0.21 5.24 2.99 4.87 BBB/Baa1/ 6GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 86.1 = 11266 0.26 5.56 344 5.36 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 54.6 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 485 | 101.57 | 0.14 3.20 178 3.69 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 87.9 | 14098 = 0.02 433 3.90 5.29 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 834 | 106.58 @ 0.44 6.19 3.68 5.24 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 1094 | 101.74 = 0.20 476 246 7.19 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2087 | 176.21 | 0.19 2 5.72 3.62 9.05 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2302 | 117.25 | 0.10 1000 4.56 3.20 5.64 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 0.0 | 100.16 | 0.00 4264 | 430 0.00 B+/Ba3/B+ BaHku
RusStandard-15 200 $ 888  16.06.11 16.12.15 56.2 | 101.31 | 0.08 8.52 438 361 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 67.9 | 10227 @ 0.27 10.50 A7 3.97 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 720 | 10527 | 0.35 471 273 4.98 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2422 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 6.5 | 102.66 0.86 2.89 0.51 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.05.11 15.05.13 247 | 10801 | 0.00 242 3.00 1.86 BBB/Baa1/ GaHkm
Sberbank-13-2 500 § 647 02.07.11 02.07.13 263 | 10829 | 0.04 250 2.99 1.9 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 429 | 10244 | 0.12 2.74 342 3.28 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 50.8 | 10543 @ 0.30 4.07 261 3.66 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 778 | 10269 @ 0.33 4.90 263 5.34 BBB/Baat/ GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 272 | 11281 | 0.05 3.72 4.32 1.9 B+/Ba3/BB- Chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 36.0 | 11401 | 0.04 417 4.06 262 B+/Ba3/BB- chipbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 789 | 10334 | 0.07 6.07 324 5.21 B+/Ba3/BB- [
SINEK-15 250 § 7.70  03.08.11 03.08.15 51.7 | 10762 @ 0.05 5.65 3.58 3.56 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 789 | 9890 & 0.13 5.58 272 5.40 TpaHcnopT
TCS Finance-14 175§ 1150 20.10.11 21.04.14 36.1 | 10164 0.28 10.84 246 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 29 | 101.75 249 491 0.23 /B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 820 = 10419 @ 0.10 6.48 3.72 513 /B1/B npou3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 25 | 101.1€ 1.20 3.40 0.20 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 16.8 | 104.14 3.03 2.94 1.32 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 226 | 109.54 | 0.00 2.23 342 1.74 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 457 | 107.77 | 0.21 3.99 2.90 330 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 634 | 11272 | 0.23 472 3.33 428 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 716 | 10785 0.27 5.06 3.07 484 = BBB-/Baa2/BBB- |cbipse
TNK-18 1100 § 788 13.09.11 13.03.18 835 | 11441 030 5.34 344 534 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 106.5 | 11048 | 0.31 5.71 3.28 645 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 756 | 104.27 10.68 5.04 430 B1/ GaHKu
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 17 | 101.06 1.09 445 0.14 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.06.11 27.06.12 140 | 10526 = 0.03 1.46 2.90 1.10 /Baa1/BBB Chipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 14.0 | 102.78 2.90 2,62 1.09 /Baa1/BBB cbipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 2715 | 111.79 2.31 344 207 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 345 | 107.35  0.06 2.95 264 261 /Baa1/BBB cbipbe
Transneft-18 1050 § 870  07.08.11 07.08.18 884 | 12448 0.4 4.68 349 5.51 /Baa1/BBB cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 80 | 106.26 2.32 5.65 0.62 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 6.5 | 102.56 3.28 8.09 0.52 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 1.0 | 254 /B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 583 | 10070 = 0.37 3.55 3.72 4.36 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 22.11.17 798 | 10262 @ 0.17 497 2.66 5.35 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 111.8 | 107.67 = 0.22 5.81 3.20 6.71 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 1772 | 10246 = 0.38 6.53 3.32 8.96 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 57 | 103.10 1.67 4.06 0.46 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 242 | 109.27 | 0.00 351 383 1.84 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 23.05.11 23.05.16 615 | 11117 | 0.16 5.68 37 4.03 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 57.8 | 10419 = 0.07 5.48 3.12 4.00 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 85.1 | 11514 | 0.20 6.40 3.96 5.27 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 1187 | 10592 @ 0.28 6.90 3.66 6.74 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 749 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 536 | 9954 | 0.10 6.32 3.1 3.78 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 54 | 102.60 1.52 3.66 0.44 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 1.9 | 100.96 1.96 8.17 0.15 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 182 | 106.06 = 0.02 244 312 143 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.05.11 28.11.12 191 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 278 | 102.81 | 0.06 2.69 3.89 2.14 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 457 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 467 | 107.16 | 0.17 441 3.02 3.36 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 58.3 | 100.77 | 0.21 4.03 4.22 430 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.05.11 28.05.13 29.05.18 250 = 86.1 = 107.96 = 0.06 2.88 3.18 1.89 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 829 | 10312 0.28 471 3.06 5.50 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 115.0 | 10232 | 0.33 6.22 3.20 6.97 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 51.0 = 2942 | 106.10 0.06 4.62 2.94 3.59 BBB/Baa1/BBB  |6aHku
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