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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

EBpona B LeHTpe BHUMAaHMUA: UHONAUUA U Tpeyeckun ponr. Bo BTOPHMK OTKpoOKTCs Toprosble nnowanku CLUA wn
BennkobpuTaHnm, HO rMaBHbIM HbIOCMENKEPOM CEroAHALWHEro AHS AomkeH ctaTb EC. Bo-nepBbix, fepMaHus, KOTopas ABNseTCs
KpynHenwew skoHoMmukon EC, kak ByATo roToBa CMArimTbL TpeboBaHMs K peunn: coobliaeTcs, 4To bepnvH Gonblue He HaMepeH
HacTanBaTb Ha PecTPyKTypm3aLMM rpe4eckoro AoMra B Ka4ecTBe yC/I0BUA NpefoCTaBNeHus CTpaHe HOBbIX KpeauToB. M3Bectre
BbI3BaNIO HEKOTOPOE CyXXeHue HenpepbiBHO paclumMpsBLIerocs B nocnenHee speMs CDS-cnpena peuyn — Ha 0,5 6.n. oo 1453
©.n. Bo-BTOpbIX, cerogHs Oynet onybnvkoBaHa npeaBaputenbHas oueHka MHbNauMmM B EC 3a Man, KoTopasi, Mo OXUAAHUAM
pbIHKa, yckopunachk A0 2,8%. HanoMHWM, Y4TO yCKopeHue MHGNAUMM B EBpone NocyXnno NpUYMHOM yXXeCTOHEHUS OEHEXHO-
KpeauTHOM nonutukn ELLB, KOTOopbI B anpene NoaHsN KIOYeBYio NPOLUEHTHYIO CTaBky Ha 25 0.M. Mbl AiyMaeMm, 4TO B TedeHue
Kakoro-To BpemeHu ELLE MoxeT no3sonntb cebe He MoBbILLATb CTaBKW, AaXe HeCMOTPS Ha PasroH MHMNALMK, oaHako bynet
BbIHY>XX[EH CAenaTb 370 B AaNbHeunwemM. CerogHa yTpoM eBpo pe3ko BbIpOC Ha (poHe HOBOCTeN O pelun, MOAHABLUMCE C YPOBHS
1,43 ponn./eBpo cpa3y o otMmetku 1,44 ponn./espo. Mbl npeanonaraemM, Y10 OKOHYaHWe BTOPOro 3Tana KOJIMYEeCTBEHHOMO
CMArYeHUs NPUBEAET K HE3HAYMTESIbHOMY YKPEerIeHMIO AOoM1apa; HaLl NPOrHo3 Nno nape eBpo/A0MJ1ap Ha KOHel, rofa coctaBnser
1,4 ponn./espo.

CyBepeHHbIN cerMeHT BHOBb Obl1 haBOPUTOM. Byepa TOpri Ha pblHKe aMepuKaHCKMX rocOymar He NpoBOAMNUCH, Cnpep
MHANKATUBHOIO CyBepeHHOro Bbimycka Russia’30 k 10UST cy3unca Ha 4 6.n. go 141 6.n., a ueHa beH4YMapKa BbIpOC/a elle Ha
236.n. po 117,6% oT HoMMHana. K KOHLY HbIHELIHEero rofa Mbl OXMUAAEM Cy>xeHus cnpefa Russia’30 k 10UST go 100 6.n.
CyBepeHHbI CerMeHT 0CTaBancsa B NMAEPax 1 NoMb30BaCs CNPOCOM Y MHBECTOPOB, UCKITIOYeHWEM CTan NKLWb Bbinyck Russia’28,
KOTOpbIN nofeweBen Ha 45 6.n. go 176,9% oT HOMWHana. B KOPNopaTMBHOM CErMeHTe He CIIOXMNOCh eAMHON KapTUHBI.
Bnaropaps cnpocy Ha LNMHHOM KOHLE KprBoW eBpoboHAbl Ma3npoMa 3akpbiinch 6e3 CyLecTBeHHbIX WM3MeHeHu, Bymaru
NIYKOWNa n HOBAT3Ka nogeweseny Ha 5-10 6.n. EBpoGOHAbI METannypruyeckoro cerMeHTa Takxke 3akpbiich 6e3
M3MeHeHN Bnarofaps HebonbLUMM NoKyNkaM psaa ANVHHbIX OymMar. B prHaHCOBOM CEKTOPE HEMMOXO CMOTPENNCL eBPOOOHbI
Mpomcessbbarka, Oymarn BTB, BOba n PCXB 3akpbinucb HeMTpanbHO, B TO Bpems kak OoHAbl COepbaHka nogeluesenv B
cpenHeM Ha 5 6.n. CerofHs yTpOM a3maTckme PbiHKM, BOOLYLUEBNEHHbIE M3BECTUAMMU O Tpeummn, UayT BBepX, dblovepchl Ha
aMepuKaHckme POoHAOBbIE MHAEKChI TakXKe BbILLIM B MIIOC, YTO AAET LWAHChI Ha OTKPbITVE TOProB B POCCKY B 3eIeHOM 30He.

Onbra CTtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

CraBKka pedUHaHCMPOBaHUS ocTanacb 6e3 n3sMeHeHUN. Byepa cocTosnock 3aceflaHne coBeTa AMpekTopoB baHka Poccum no
BOMPOCAM KPeAWUTHO-LAEHEXHOW MOMNTUKM, Ha KOTOPOM ObIO MPUHATO peLleHWe OCTaBUTb ©e3 K3MEeHeHU CTaBKy
pedUHAHCMPOBaHUA U BCE KITIOHEBble CTaBKW MPefoCTaBNeHNs NIMKBUOHOCTU, 3@ UCKITIOYEHEeM CTaBOK MO Aeno3nTam, MOAHATbIX
Ha 25 6.n. B uenom mutorn 3acepaHvs COBManv C HaWWMMU OXUOAHUSMU — Mbl HE MPOTrHO3MPOBANIM W3MEHEHWNs] CTaBKM
pedrHaHCMpPOBaHWA. B KOMMIOHVKE MO 1Toram 3acefanuns LIb otmetn, 4To MHMDAALMOHHbIE OXNMOAHWS OCTAlOTCS BbICOKMMU, HO
CyLLeCTBYET yrpo3a yCTOMYMBOMY SKOHOMMYECKOMY BOCCTAHOBMIEHWNIO, O YeM CBUAETENbCTBYET NOCNEAHAS MaKpOCTaTUCTMKa — NO
nToram | kBapTana 3KOHOMMKA Mokasana CHUXeHKe TeMnoB pocta. Kpome Toro, perynarop OTMeTwS1, 4TO MO COCTOAHMIO Ha 23
Masi poCT MHAEeKCa noTpebuTenbckmx UeH 3a 12 MecsueB coctaBun 9,7%. CornacHo Hallen oueHKke, 33 Mal WHAEKC
noTpebunTenbekux LeH Boipoc Ha 0,6%, B pe3ynbTaTte Yero 12-MecsyHas MHGnaummn yckopunacs o 9,8%. Mbl nonaraem, 4to
3amenneHuns 12-MeciqyHON MHDAALMA MOXHO XAaTb Onmxe K oceHW. HeflaBHO Mbl nepecMOTpeny CBOM MakponporHo3: B CBeTe
Oonee BbICOKMX LieH Ha HedTb Mbl OXMAaeM OosblUero, 4emM NpPOrHO3MPOBaNK Npexnae, yKperneHns pyons, B CBA3M C 4eM Hall
HOBBIM MPOrHO3 MHPAALMM NO UTOraM HbliHeLHero roga coctasnset 9,2% Bmecto 9,5% paHee. TeM He MeHee Mbl MO-NpeXHeMy
CYMTAEM, YTO K KOHLLY TeKyLLEro rofia ctaBka pecHaHCMpPOBaHWs OyaeT nofHsTa 4o 9%, To ecTb elle Ha 75 6.n.

Co cTapTa - BHU3. B cermeHTe rocOymar Hefiens Ha4anach C HeraTMBHOW AMHAMMKM LieH 1 HEKOTOPOro poCTa [IOXOAHOCTEN, XOTS
KOTMPOBKM POCCUMNCKMX akLM YMEPEHHO MOBbLICUMANCL. AyTcangepaMun AHA CTany AnuHHble bymarn: O®3 46018, koTopble
notepsnu B ueHe 105 6.n., a Takke O®3 46020 (-50 6.n.) n OD3 46021 (-49 6.n.). MNpu 3ToM 06LEM TOProB ObiN
CPaBHUTENbHO HebonblwMM K cocTasmun 400 MnH pyb. Buepa ctano m3BecTHO, 41O B cpegy MUHGWH pasmMecTUT HoBble
yeTblpexnetHmne OM3 25079 Ha 10 Mnpa pyo., a Takke, Kak Mbl 1 OXUAANM, yXKe obpallatolimecs Ha pbiHke gecstunetHe OD3
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26205 Ha 20 mnpa py6. Byepa O®3 26205 ctany ogHOM M3 HeMHOrMX Bymar, KOTopble 3aKOHYMIIM TOProBylo ceccuio Ge3
nageHus ueH. CerogHs MuHbUH onybnnkyeT Op1eHTUPbI Mo AOXOAHOCTU, YTO MOXET OKa3aTb AaBneHne Ha OD3 26205. Mbl
No-NpexXHeMy peKoMeHyeM MHBecTopaM obpaTTb BHMMaHWe Ha Oymaru ¢ aropaumen 3—=5 fneT, To eCTb Ha Takue BbINyCKK, Kak
0d3 26202, 25075, 25077, 26203.

Kokc n AKpoH yaa4yHo pa3mMecTunmcb. Kokc 1 AKPOH 3akpbinv KHUMM 3asiBOK Ha pa3MeLLleHne pybnesbix obnuraumii. CtaBka
KyMoHa Mo TpexNeTHUM OupkeBbIM obnuraumsam Kokca ycTaHoBMEeHa, Kak Mbl 1 OXMAANN, MO HUXHEN rpaH1LEe OpUeHTUpa Ha
ypoBHe 8,7%, 4TO COOTBETCTBYET LOXOLHOCTM B pa3mepe 8,89%. Takum obpa3zoM, Bymarn yrofbHo-MeTannypruieckoro
XONAVHra npeasiaraloT BeCbMa CKPOMHYIO MPEMMIO K BblMyCKaM 3MUTEHTOB BTOPOrO 3LUENOHa C penTuHrom B1/B+ — B pa3mepe
60 ©0.1., 4TO, KaK Mbl Monaraem, yxe y4uTblBaeT BECbMa BEPOSTHOE MOBbILIEHVE KPeAWTHOrO penTuHra Kokca B bnuxaniien
nepcnekTvBe. B CBA3M C3TUM NOTeHUMan pocTa KOTMPOBOK Bbinycka Kokc BO-2 Ha BTOPWMYHOM pbIHKE, MO HalleMy MHEHWIO,
[LOBONBHO OrpaHuyeH. Kctatn, cerogHs «Begomoct» coobwmnm o ToM, 4To KOKC MiaHupyeT pa3MecTuTb eBpoobnmraumm B
pa3mMepe 300-350 maH pgonn. Y7o Kacaetcs AKpoHa, TO YCTaHOBIEHHasa CTaBka KyrnoHa no Bbinyckam AKpoH 4 1 5 B pasmepe
7,95% TpaHcnmnpyetcs B npemuio K kpueon OD3 nuwb okono 130 6.1., 4to Ha 20 6.M. HUXe YPOBHS, Ha KOTOPOM TOPTIyIOTCS
conocTaBuMble No Alopaumnu Beinyck Meven 15 n 16. KpeauTtHbln pentHr Medena 1 AKpoHa HaxoamTCs Ha OAHOM YPOBHE, a
obnuraumm obenx KoMnaHu BXOLAAT B KOTMPOBASbHbIA CMMCOK «Al», Tak YTO pa3melleHre AKpOHa MOXHO Ha3BaTb BeCbMa
YAAYHBIM 415 SMUTEHTA.

BB, — KomnaHus BbikynaeT GupikeBble obnuraumm ¢ pbiHka. KoMnaHvs obbssuna odepTy Ha BbIKYN HaXOOALWMXCA B
obpalieHnn brpxesbix 0bnuraumn 06bemMoMm 1o 24 mnpa pyd. OpueHTUpbI No LeHam ans boHaos cepuin 5O-01-03 1 BO-08 (c
odhepTon B okTbpe 2012 r.) coctasnsaoT 101,57-101,82%, ans cepuit 560-06-07 ( norawexue B nioHe 2013 1.) — 102,65-
103,12%, 4To NpennonaraeT NPemMnn B pasmepe nopsaka 42-67 6.n. n 85—-132 6.M. COOTBETCTBEHHO K TEKYLLMM KOTUPOBKAM.
B cnyyae npenbssneHns 100% Bbinycka K Bbikyny odepTa MOXET M03BOSINTb KOMMAaHUWM B OCTaBLUMNCA Nepuofd obpalleHus
obnmraLMn COKOHOMUTBL Ha NMPOLLEHTHbIX NnaTexax nopsaka 4,6 mnpg py6. Lepxatensam obnuraumn, Ha Hall B3rnsg, pasymMHee
npeObaBUTL OyMaru K BbIKyMy U MOSTyYMTb 3@ 3TO NPEMUIO, MOCKOMbKY Ha TEKYLLIMX YPOBHSX Mbl HE BUAUM B HUX CMEKYNIATUBHOMO
noTeHLMana pocra. AnbTepHaTnBOM Bbinyckam BB, MoryT ctaTh obnuraumm AJIPOCA (cepun 21 1 22), npeanaraiolime 6nmskme
LOXOLAHOCTW NMPU YMEPEHHOM YPOBHE prcCKa.

Onbra CTepuHa, sterinaoa@uralsib.ru
Mapus PagyeHko, radchenkomg@uralsib.ru
Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru



OEHEXHbIA PbIHOK

JINKBMAHOCTb Ha WWEeCTUMECAYHOM MUHUMYyMe

Ynnata nocnefHer Yact obs3aTeNbHbIX NnaTexen 3a Mav npueena K
CHUXXEHUIO NIMKBUMAHOCT OO0 MWHWMMAIbHOrO YPOBHS 3a MoCiefHne
WwecTb MecsiteB. CyMMapHbI obbem cpefictB 6aHkoB B LIB cokpaTtmncs
0o 738 mnpa pyd. OctaTtky Ha KopcyeTax KpeduTHbIX YHpexXaeHui B
LB cHm3mnmch Ha 39,9 mnph py6. go 608,3 mnph pyb., Aeno3uTsl
OaHkoB B LB yBennunnuce Ha 12,7 mnpg py6. oo 130, 1mnpa pyo.
BaHKM NpUHAM y4acTie B OfHOM aykuuoHe peno LB obbemom 10,8
MApZL pyb., YTO BbILe, YeM HakaHyHe, TOrAa Kak CTaBKa CHM3MNach A0
5,54% ronoBbiX.

CraBkn MBK octanucb LOCTaTO4HO BBICOKMMU, HECMOTPSA Ha CHUXeHUe
WNHOMKATMBHOW CTaBKM MosPrime no ogHOAHEBHbIM KpeauTtam Ha 2 6.1.
0o 4,73%. Mpoyne ctaBkm MosPrime noBbicunuce Ha 1-7 06.n.
3aBeplueHMe Mepuoda HanoroBbiX BbINAAT AOMXHO CNocobCTBOBATb
BOCCTAHOBJEHWIO NIUKBUAHOCTU N CHVXEHMIO cTaBoK MbBK.
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Buepa LB ocTaBun cTaBky pedrHaHCUMPOBaHWS 1 NPOYMe KItodeBble CTaBKM NO KpeanTam 0e3 M3MeHEeHWI, NOBLICKB NPY 3TOM
CTaBKM Mo Aeno3utam Ha 25 6.n. 91a Mepa LIb obycnoBneHa HamepeHneM perynstopa YacTuiHo abcopbrnpoBaTth MMKBUAHOCTb,
YTO MOXET NPUBECTU K pocTy cTaBok MBK no cpaBHeHWMIO C NpedplayLLmMM MecaLem.

Pybnb HakaHyHe HEMHOro CHU3WICA NMPOTUB JoNnapa U eBpo, brBanoTHas Kop3nHa Noaopoxana Ha 6 koneek Ao 33,49 pyo.
Kypc nonnapa Ha MMBE Bbipoc Ha 4 konenkn fo 28,08 py6./ponn., eBpo npnbasun 8 koneek go 40,01 py6./eBpo. CeroaHs
pybnb, BEpOATHO, OyAeT yKpennaTbCs BCed 3a ocnabneHnem ponnapa Ha pbiHke FOREX — cerogHs yTpoM MHOEKC gonnapa
cHm3unca Ha 0,5% v egmHas eBponenickas BasioTa TopryeTcs cenyac Bonvsm 1,438 ponn./eBpo. ANOHCKas MeHa CHU3MNach
NpoTMB Jonnapa Ha hOoHe HOBOCTEM O TOM, YTO areHTcTBO Moody's MOCTaBMUNO CyBEPEHHBIM PEUTUHE CTPaHbl HAa NePecMoTp C
BO3MOXHOCTBIO MOHWMXEHWA — MeHa 3a yTpo notepsana 0,4% wn cenyac Haxopmtca Ha yposHe 81,26 ueHbl/monn. Hedtb
Topryetcs no 115,6 ponn./6app., nogHsBlWNCL Ha 0,8% cerofHsa 3a cyeT cnaboctn fonnapa. Mo Halwemy MHeHUIO, CeroaHs
pybnb obnafaer HeobGXoAMMOW NMoALEPXKKOW, YTODbI BbipacTv Ao 27,95-27,9 py6./nonn.
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HOBOCTU SMUTEHTOB

Bank Peneccanc Kanuran (B/B3/B)

HoBasi ctaBka KynoHa no py6neBomy Bbinycky cepum 3

KynoH ycTtaHoBneH Ha ypoBHe 9,25%. baHk PeHeccaHc Kanutan (oH xe RCCF) oObsBMN BYepa O Ha3HaYeHUM CTaBKM KyroHa B
pa3mMepe 9,25% Ha nocnegHue 12 mMecsiues obpalleHuns pybnesoro Bbinycka Kb PenKan-3. C Hallen TOYKW 3peHus, CTaBkM,
npennaraemsle OaHKOM, OCTalOTCS [LOBOBHO LLEAPbIMU, MOCKONBbKY eAMHCTBEHHBIM peabHbiM KOHKYpeHToM RCCF ¢ pentuHrom
«B» B DaHKOBCKOM CEKTOPE POCCUICKOrO pbiHKa fBNsoTcs Oymarn baHka TKC (B2 /B). Mo LeHe HOMUHanNa AOXOAHOCTb BbiMycka
Kb PenKan-3 ¢ HoBbIM KynmoHoM cocTaBnsetT 9,56%, torga kak mpu HOBbIX PenTUHrax (pe|?|T|/|Hr|/| RCCF Obinn HepgasHO
noBblLlLeHbl areHTCcTBamMu S&P 1 Fitch Ha ofHYy CTyneHb) OHa cKopee OoMXKHa NPUBNNXKaTLCH K KpuBon obazaTenscte CKE-baHka
(B2/B), TO eCTb K ypOBHIO 8% Npu rogoBoOM AI0paLInu.

MbI cuntaem 6ymarn RCCF npuBnekaTenbHbIMU. ECIn peyb MAET O TOM, OCTaBnsaTh 1 Bbinyck Kb PeHKan-3 Ha no3unuum nnm
npenbsBnsTs K otdepte (10 MIOHSA), TO Mbl Obl PEKOMEHAOBANM He NpofaBaTh 3Ty Oymary. TeopeTnyecku, Ha pbiHKe MOXHO
Takxe HanTh Bbinyck Kb PeHKan-2, KoTopbIvi Mpy Manbix obopoTax Topryetcs BONmM3n noxonHoctn 9,4% Ha cpok 10 mecaues. C
TOYKM 3PEHUS OTHOCUTENIbHOW MPUBEKATENbHOCTU BbIMYCKN Cepuit 2 1 3 Npubnu3nTenbHO OfMHaKoBLI. Kpome Toro, mbl no-
npexHeMy pekoMeHayeM puck Ipynnbl PeHeccaHC Ha BHellHeM pbiHKe. Peub naet o Boinycke RCCF' 13 ¢ goxogHocTbio 8,3%, a
Takxe 0D o4eHb MpuBekaTenbHoW Bymare MHBeCTUUMOHHOMO xonamHra RFHL RENOTE'16 ¢ poxopHoctblo 10,5% w nyT-
onumoHom B 2014 .

Bbinycku RCCF ocTaloTcs 0ogHMMMN N3 CaMbIX JOXOAHbIX Ha pbIHKe
HekoTopble pybnesble obnuraumm poccMmcknx aHKoB
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My6nunkaumm no Teme:

5 anpens, 2011 r. baHk PeHeccaHc KanuTan - MNpobrnema nnoxmx KpeamToB, Noxoxe, npeoorneHa

http: //www.uralsibcap.ru/products /download /110405 _Renaissance%20Credit_FY2010%20Results.pdf?docid=10387&lang=ru

8 anpens 2011r. RFHL (Fpynna PerHeccaHc) - Obnuraumm B3amMmeH noratleHHbIX

http://www.uralsibcap.ru/products/download/110408 RFHL FY2010%20Results,%20Primary%20Issue.pdf?docid=10308&lang=ru

Amutpunt yakuH, CFA, dudkindi@uralsib.ru
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IMIO3K (BB/-/BB+)

Pe3synbtatbl 32 2010 r. no MC®DO, KpeaUTHbIN PeUTUHT OT S&P's cHMXXeH Ao «BB»

S&P comHeBaeTcs B BO3MOXHOM noaaepKke co ctopoHbl MpaButenbcrtBa MockBbl. AreHTcTBO Standard & Poor's noHm3nno
LLONITOCPOYHBIA  KPEAUTHBIM  PEUTUHT MPOU3BOAUTENS TEMfoBOM 3HeprMn MOCKOBCKOM OObedMHEHHOM 3HEepreTu4eckomn
kKomnaHmm (MO3K) Ha ofiHy CTyneHb [0 ypOBHs «BB», NOCTaBMB ero Ha NepecMoTp C HeraTMBHbIM MPOrHO30M. S&P 0bbsACHsAEeT
CBOE peLleHMe BbICOKMM KPATKOCPOYHbIM [OITOM KOMMAaHUM, 4TO BO MHOIOM CBSi3aHO C MyT-OMUMOHOM MO BbIMycKy obnurauuii
MO3K-1 obbemoM 6 mnpng pyod., CPOK MCNONHEHWS KOTOPOro HacTynaeT 11 asrycta. Kpome Toro, aHajMTUKK areHTcTBa
yKa3blBaloT Ha HeoMNpeaeneHHOCTb NepCnekTMB okasaHmsa nogaepxxkm MOSK co cTopoHbl HOBOV agMUHUCTPaLmn MockBbl. B To
e Bpems S&P otmeyaeT, 4to MOSK no-npexHemy SBASETCS opraHm3alen, TeCHO CBA3aHHOW C roCyapCcTBOM, a ee BaXkHas
ponb AN ropofa npennofaraeT BbICOKYIO BEPOATHOCTb CBOEBPEMEHHOIO MOJyYeHWs KOMMaHWeW roCnopnepXku. AreHTcTBO
mnaHvpyeT BbiBeCTU pentnHrin MO3K u3 cnmcka CreditWatch B Gnumkanwme Tpu Mecsua nocsie aHanmsa MnaHoB
peUHaHCMPOBaHMA KOMMaHWA, ee AONrOBOM U PUHAHCOBOM NOANTUKI Ha 2011-2012 rr. 1 0bcyXaeHns ¢ npeactaBuTensMm
MpaBuTeNbCTBa MOCKBbI €10 CMOCOOHOCTU 1 FOTOBHOCTW NMOAAEPXKMBaATL MMKBUAHOCTL MO3K B cryydae HeobX0AMMOCTU.

Mpobnem c npoxoxpaeHnem ocepTbl Mo Bbinycky MO3K-1 He npegBuautca. [py Tekyllen KOHbLIOHKTYpe [OOSITOBbIX
PbIHKOB Mbl He OXWOAEM, YTO Y KOMMAHWMM MOTYT BO3HWKHYTb 3aTpyAHeHWs C pedMHAHCMPOBAHMEM KPATKOCPOYHOM
3a0J1KeHHOCTU. K TOMY e, Kak Mbl NoJiaraeM, penyTaLnoHHYI0 COCTAaBAIOLLYIO TakKe He CTOMT copacbkiBaTh Co cHeToB. C Hallen
TOYKM 3pPEeHUs, HEe3aBUCMMO OT TOro, Kak OyayT cknamblBaTbCsa AanbHenlne oTHoweHus MOIK ¢ MpaButensctBomM MoCKBbI, B
KPaTKOCPOYHOW MepcrnekTMBe ropofckue BRacTu He JoMnyCTaT AedonTa no obs3aTeNnbCcTBaM MOAKOHTPONBHON MM KOMMAHWUM.
OpfHaKo CTOUT OTMETUTb, YTO NIMKBUOHOCTb Bblnycka MO3K-2 o4eHb H13Kas.

Mapus PagyeHko, radchenkomg@uralsib.ru

HOBATJK (BBB-/Baa3/BBB-)

K npoekty «fiman CIMIM» MmoryT ObITb NpUBieYeHbl HOBble NapTHepPb,
HO 0GNMraLMm KOMMNaHMU NOKa HEMHTEPECHbI

HOBAT3K uwieTt cpepctsa Ha pa3sutue npoekrta «fAman CMM». KomnaHma npofokaer MckaTb NapTHEPOB MO peanunsaumm
npoekTta «Aman CMM», npenycmMaTpmrBalollero pas3paboTky yrneBofopoaHbIX MecTopoxaeHu B AMano-HeHelkom okpyre. Ha
[HSIX CTano N3BECTHO, HTO MHTEPEeC K y4aCTUIO B NPOEKTE NPOSABUNY TPU NHAMNCKME HedTaHble koMnaHnm ONGC, Petronet 1 Gail,
KoTopble obpatnnice Kk HOBATIKY ¢ npennoxXeHnem HavaTb neperoBopbl o nokynke 15-npoueHtHon gonn. CyMMa Coenku noka
HEeWU3BECTHa, HO, CKopee BCEro, oHa okaxetcsa B AuanasoHe 0,3-1,5 mnpa nonn. PaHee B 2011 r. dbpaHuy3ckas Total npuobpena
20% Aman CIr.

CtpemneHne HOBATIKa paclumpuTb YMC/I0 NapTHEPOB MO MPOEKTY MOHATHO. Pa3BuTie npoekTa NoTpedyeT, No pasHbIm
oueHkam, ot 15 no 30 mnpa fosnn. B 3Ton cBa3m npofaa akumin npoekTa YacTUYHO MOMOXET cobpaTh HeODXOAMMbIe CpeacTsa,
CHW3MB MNOTPEOHOCTM BO BHELUHEM (UHAHCMPOBaHWW. Kpome TOro, MpuBReYeHWe MapTHEPOB MO3BOMMT WCMOMb30BaTb WX
TexHosorum u onbiT (Total), a Takxe MONYYMTb rAPaHTUPOBAHHLIA PbIHOK CObITa (MHAWMMCKME KOMMaHuM). Tem He MeHee,
HEeCMOTPS Ha POCT AEHEeXHbIX MOTOKOB W peHTabenbHocTV no EBIDTA, monrosas Harpy3ka HOBAT3Ka ocTtaeTcs 4yThb Bblle
cpenHen no otpaciu — okono 1,3 mo wtoram | kBapTana 2011 r. (EBITDA HakonfeHHbIM WTOFOM 3a 4eTbipe KBapTana).
MoCKoMbKyY e CpefiCTBa OT NPOoAakM 40NKM B MPOeKTe He CMOTYT NOKPbITb BCE PACXOAbl €ero pa3BUTME, @ CODCTBEHHbIE AEHEXHbI
MOTOK MOYTM MONHOCTbIO YXOOUT Ha UHBECTULMK, B Bnuxanwee Bpems HOBATIKy, kak Mbl mofaraem, BHOBb MpUOETCS
OCYLLeCTBAATb 3aMMCTBOBaHUS. B HacTosilee Bpems oObAMrauMu 3MWUTEHTA, Ha Hall B3rNd4, He MpeacTaBNsioT MHTepeca.
PybneBble BbIMyCKW TOPryOTCH MO AOXOAHOCTU HEMHOTO HUxe obnuraumii Fasnpom Hedtv (BBB/Baa3/BBB), a eBpoobnuvraumn
NPaKTNYeCKM Ha OLHWUX YPOBHsX ¢ bymaramu THK-BP(BBB-/Baa2/BBB-), B To Bpems kak 1y THK-BP, n'y lasnpom HebT 00beM
Oun3Heca Bbile, a ONroBas Harpyska — MeHbLle, Yem y HOBATOKa.

tOpuvi FonbaH, golbanyv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

31 mas PasmellieHne AkpoH-4 (3,75 mnpg py6.). Pasmellerme AkpoH-5 (3,75 mnpg py0.). MNoraweHne
Mpynna Yepkusoso-1 (2 mnpg pyo.).

1 vioHs PasmeleHne Kokc-50-02 (5 mnpa py6.). Morawenne Mocksa-58 (15 mnpa pyb.). MoratieHne
TaTchoHabaHk-4 (1,5 mnpg py6.).

2 NioHs Ocbepta BaHk CnypT-2 (1 mnpa py0.). Odepta Pazrynan-PuraHc-4 (3 mapa pyo.). MorateHme
Kapenunsa-34012 (1 mnpga pyo.).

3 nioHA OdepTa MeTanncepsuc-tuHarc-1 (1,5 mnpa py6.). MoraweHne MMasHas gopora- 1
(0,3 mnpa py6.).

6 MIoHSA OdepTa tOTK-2013 (CLN) (3,5 mnpa py6.). MoraweHne Yysawuma-31005 (1 mnpg pyo.).

7 nioHs PasmelleHue EBpasXonamHr ®GuHarc-07 (15 mapg py6.). Pasmewerve 3CA-01 (5 mnpa pyb.).
PasmelteHne 3CA-02 (5 mnppa py6.). Odepta BTE 24-3 (6 mnpg pyo6.).

8 MioHn PasmelleHne Camapckas 06n-35007 (12.2 mnpg pyo.).

9 MioHsn Pa3meLleHne Meven-17 (5 mnpg py0.). PasmelerHne Meden-17 (5 mnpg py6.).MoraweHne

MxABTO-2 (2 Mnpg pyb.).
13 vioHs Odbepta UKC5 DuHaHc-4 (8 mnpg py6.). Odepta Gopmat-1 (1 Mnpg pyo.).

JeHeXHbIn

PbIHOK
15 nioHs Ynnata CTpaxoBbIx B3HOCOB
20 nioHA Ynnata 1/3 HOC3a | kBaptan 2011 r.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
bank Cnypt-2 1000 100 11,25 - -
02.06.11
Pasrynan-®OuHaHc-4 3000 100 17,0 0 23 HosAbps 2011
03.06.11 Metanncepsuc-drHaHc- 1 1500 100 11,0 9,0 23 Masa 2012
04.06.11 tOTK-2013 (CLN) 3500 100 9,0 9,0 4 mioHa 2013
07.06.11 BTb 24-3 6 000 100 6,3 5,6 30 man 2012
NKC5 ®OuHaHc-4 8 000 100 18,46 - -
13.06.11
®opmat-1 1000 100 17,0 - -
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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
7KoHTUH.02 7000 R 9.00 16.06.11 14.06.12 12.7 95.02 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 12.0 23.7 100.00 100.00 100.14 8.15 3.99 0.86 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.9 101.13 99.02 101.39 8.00 2.01 3.77 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.11 15.09.20 113.2 100.30 100 99.02 100.73 743 2.06 4.47 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 1254 99.89 | 0.17 10 99.65 99.89 8.53 2.08 5.27 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 1324 102.68 | 0.16 102.52 102.70 8.90 2.20 5.69 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.000 15.07.11  15.04.16/ 15.07.23, 59.0 147.6 101.25 | 0.05 57 846 101.25 101.50 791 1.97 3.76 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 2014 102.50 102.00 103.00 8.57 3.88 7.80 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.08.11 01.02.12 8.2 102.44 102.02 102.25 5.10 2.14 0.63 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 16.8 101.55 101.21 101.35 5.62 1.80 0.80 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.07.11 15.07.14 38.1 101.08 175000 101.00 101.37 7.02 1.82 1.81 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.11 15.07.16 62.4 100.62 100.60 100.80 7.69 1.90 2.82 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.06.11  15.03.14] 15.06.18 34.0 85.8 100.73 100.41 102.50 7.44 191 1.77 /A3/BBB (buHaHCbI
ADKK-A19 6000 R 7700 150811 15.05.15 151124 480 @ 1639 | 100.90 1744005 100.70 10110 | 765 192 | 320 JA3/BBB
And-02 1000 R 1125 24.06.11 231211 2112120 7.0 19.0 100.61 2 100.61 101.08 10.34 5.58 0.49 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 49 100.70 200 330 100.65 100.75 6.20 3.91 0.38 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13 11.0 29.0 102.29 101.00 102.44 5.51 4.02 0.84 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 4.0 28.1 102.50 2 102.50 102.75 5.74 6.84 0.31 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 12.0 30.2 107.70 107.20 107.50 5.74 6.41 0.90 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 495 104.30 | 0.25 250 341 103.99 104.30 7.93 214 3.17 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 25.0 493 102.55 | 0.05 501273 102.55 102.75 7.05 2.01 1.78 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 25.0 49.5 102.73 50010 102.45 102.65 6.98 2.00 1.79 BB-/Ba3/BB- Ccbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 493 104.21 | 0.01 104.20 104.30 7.96 214 3.16 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 33.0 57.0 101.73 | 0.03 16 233 101.60 101.75 7.66 4.04 2.24 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 124 99.60 9172 99.18 99.60 20.11 4.51 0.44 TOproBnst
ATom3HNp06 10000 R 750  15.08.11 15.08.14 39.1 99.75 603 925 99.80 100.00 7.57 7.52 2.62 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 22.6 101.65 | 0.05 125 101.40 101.65 6.79 3.80 1.69 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 22.6 101.62 101.00 101.69 6.81 3.80 1.69 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 5.0 22.7 100.40 | 0.04 1080 100.36 100.55 6.96 4.02 0.35 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 10.0 28.2 100.30 75.06 100.59 7.23 373 0.75 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 121213 19.0 30.9 101.71 | 0.11 50 000 100.10 101.90 7.44 417 1.33 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 20 100.23 99.31 5.03 321 0.16 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 204 100.70 450001 100.45 100.75 7.22 3.74 147 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250  21.06.11  21.12.12] 13.12.16/ 19.0 67.5 108.09 | 0.04 127 952 107.86 108.15 7.01 5.77 1.31 Ccbipbe
BaluHedTb-02 15000 R 12500 21.06.11  21.1212] 13.12.16, 19.0 67.5 107.75 159 500 100.50 108.15 7.24 5.78 1.31 cbipbe
BalHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16, 19.0 67.5 107.75 435982 106.74 108.15 7.24 5.78 1.31 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 9.0 101.93 101.02 102.47 14.54 8.32 0.61 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.0412] 29.04.13 11.0 23.3 100.58 98.00 100.70 8.33 441 0.82 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 345 101.27 | 0.11 101.15 101.45 7.32 3.79 240 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 21.3 101.00 2000 101.05 101.40 6.94 3.68 1.54 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12) 11.10.13] 17.0 28.8 101.16 | 0.01 101.45 101.75 6.55 3.62 124 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 17.0 28.8 10144 | 044 101.45 101.68 6.33 3.61 124 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12) 11.10.13] 17.0 28.8 101.19 | 0.07 101.45 103.45 6.53 3.62 124 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 25.3 102.31 | 051 191453 102.30 102.31 6.80 3.85 1.78 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 25.3 102.04 102.30 102.65 6.94 3.86 1.78 /Ba3/BB- notpe6. ToB.
BB/ MM 60-08 5000 R 7.35 141011 1210.12] 11.10.13] 17.0 28.8 101.65 | 0.51 115 000 101.45 101.65 6.16 3.61 1.24 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.06.11 15.03.40 350.6 102.08 102.30 8.48 2.10 10.11 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 16.08.11 12.02.13 20.8 87.50 75.00 100.00 17.37 4.56 1.35 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 26.0 104.21 500 000 98.51 105.30 7.21 4.43 1.80 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11) 08.07.14, 2.0 37.8 101.05 2000 101.05 101.13 5.78 7.50 0.12 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 53.2 100.55 | 0.35 500 000 100.33 100.80 8.31 4.12 3.44 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 53.2 100.35 50 000 100.31 100.70 8.37 4.12 3.44 /Ba3/BB- Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 27.6 BB+//BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 6.0 178 100.03 | 0.03 75.00 100.04 8.86 4.49 0.44 /B2/B GaHku
BogokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 55.1 101.30 4135 102.00 8.63 4.33 3.40 CepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 21.6 98.59 8.54 3.79 1.54 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 11.0 29.0 100.51 100.50 100.83 8.45 4.46 0.81 B2/ GaHku
BTB - 5 06 15000 R 740 21.07.11 17.10.13 29.0 101.08 | 0.38 150 300 100.40 103.69 7.08 1.82 2.05 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 14.0 62.1 101.27 | 0.02 44292 101.20 101.35 6.12 1.77 1.02 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 15.06.11  20.12.11) 10.12.14, 7.0 43.0 102.20 102.00 102.40 5.50 237 0.51 BBB/Baa1/BBB | GaHku
BTB 60O-01 5000 R 760 17.06.11 15.03.13 21.8 101.77 100.00 104.00 6.71 1.86 1.57 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  17.06.11 15.03.13 21.8 101.28 101.00 101.69 7.01 1.87 1.56 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.06.11 15.03.13 21.8 101.63 50 000 100.01 101.53 6.80 1.86 1.56 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  05.10.11 05.10.11 4.3 102.52 101.85 102.29 4.20 5.59 0.34 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 8.0 20.6 90.01 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13 0.0 243 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 33.2 100.45 20 050 100.40 100.50 6.53 343 113 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14, 12.0 419 100.90 | 0.06 101.00 101.15 6.12 1.75 0.81 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 700 120711 14.07.11) 07.07.15 2.0 50.0 100.26 221330 100.00 100.26 4.64 1.74 0.12 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 1.0 61.2 100.14 99 015 100.08 100.14 3.66 1.87 0.04 BBB//BBB (puHaHCbI
BTB-Nna®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 1.0 61.2 100.13 51114 100.09 100.13 3.89 1.87 0.04 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 6.0 67.0 100.37 100.55 100.80 6.19 1.70 0.44 BBB//BBB (buHaHCbI
BTB-N3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 75.2 100.73 100.70 100.93 5.99 1.74 0.61 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 2.0 75.2 100.50 | 0.14 1445 100.30 100.50 4.04 1.65 0.19 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 78.0 1141 99.40 260 445 99.00 99.40 8.02 3.96 4.90 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 29.0 114.1 99.84 99.75 100.10 6.97 345 2.16 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 59.0 119.3 100.14 99.85 8.02 3.93 3.75 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850  14.07.11  09.07.15] 02.07.20, 50.0 110.7 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.04.21 35.0 119.8 99.95 99.90 100.10 7.66 3.74 243 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860  14.10.11  08.04.16/ 02.04.21 59.0 119.8 100.68 9500 100.50 101.43 8.60 4.26 3.72 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 860 141011  08.04.16/ 02.04.21 59.0 119.8 100.60 200 100.60 101.43 8.62 4.26 3.72 BBB//BBB+ (buHaHCbI
a3npHedt3 8000 R 1475  19.07.11  23.07.12] 12.07.16/ 14.0 62.3 109.79 | 0.14 115 094 109.70 109.85 5.70 6.70 1.00 /Baa3/BBB- cbipbe

lasnpHecht4 10000 R 820 18.10.11  10.04.18' 09.04.19 84.0 95.7 100.30, 0.20 6014 100.26 100.30 8.31 4.08 4.93 /Baa3/BBB- Chipbe




Fixed Income Daily 31.05.11
IV YPANCMIE | K3nuTAN

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 A11 5000 R 1375  28.06.11  28.06.11) 24.06.14 1.0 374 | 11925 | 0.10 102 001 119.07 119.25 5.75 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 131 107.90 | 0.65 4638 107.45 107.90 5.53 6.06 0.94 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 5.0 100.82 | 0.02 24600 100.06 101.25 5.00 3.46 0.39 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 33.0 | 100.33 100.30 100.45 7.21 3.59 2.30 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 30.2 /Baa3/BB GaHku
asnpomb 3 10000 R 575  11.07.11 10.10.11 44 75.05 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 17.8 | 100.18 75.05 6.81 341 1.33 /Baa3/BB GaHku
[asnpomb 5 20000 R 6.85 241111 221112 18.1 100.19 80.00 6.83 341 1.34 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 30.8 | 101.21 101.25 7.35 3.82 211 /Baa3/BB GaHku
asnpomHepts 5O-5 |+ 10000 R 715  11.10.11 09.04.13 22.7 | 101.11 7559 101.15 101.70 6.61 3.53 1.65 /Baa3/BBB- Ccbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 22.7 | 101.10 5110 101.10 6.61 3.53 1.65 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890  09.08.11  30.01.18] 26.01.21 810  117.6 103.70 = 0.20 490001 103.25 104.00 8.33 4.28 4.69 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 57.0 | 102.55 | 0.08 643 063 102.26 102.60 7.99 4.13 3.59 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 57.0 117.6 = 102.50 = 0.02 562 567 102.48 103.08 8.00 4.14 3.59 /Baa3/BBB- cbipbe
leHepKomn1 2000 R 850  21.06.11 21.06.11 0.7 99.00 aHepreTMKa
mapoOrK-1 5000 R 8.100  29.06.11 29.06.11 1.0 100.33 | 0.08 100.18 100.40 4.01 4.03 0.08 /Baa3/BBB- JHepreTuka
nasHas gopora-03 8000 R 500 211111 30.10.28 2121 | 94.00 90.00 9.20 5.30 10.25 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 209 | 101.04 75.05 7.78 4.07 149 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8.100 220711 25.01.12] 22.07.13 8.0 26.1 101.00 | 0.40 100.60 100.99 6.50 3.98 0.60 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 08.06.11  13.06.12 08.12.13 13.0 /= 30.8 | 101.00 75.05 710 4.00 0.92 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11  13.06.12 08.12.13 13.0 = 30.8 | 101.03 100.13 102.14 7.07 4.00 0.92 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 6.6 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 4.0 70.9 | 100.89 | 0.11 234 860 100.00 100.95 6.13 4.57 0.31 BB/ MaLLKHOCTP.
[CC 60-01 3000 R 825 240611 231211 20.1213 7.0 31.2 | 100.54 100.05 100.55 7.38 4.09 0.51 BB/ MalLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412] 22.0414 11.0 @ 353 | 100.03 99.70 100.15 7.59 3.74 0.82 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 230 353 | 100.80 100.60 100.80 7.94 4.08 1.66 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 231 92.00 TOproBnst
[NanbCe3206 2000 R 760 01.06.11 30.05.12 12.2 BB+//BB- TeNekom
[JlansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12, 2.0 13.8 BB+//BB- Tenekom
[OBTT-0 02 5000 R 775 21.07.11 18.07.13 26.0 15.00 10 9.00 17.00 190.11 25.76 0.52 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 21.6 JHepreTuka
TxendchCul1 2000 R 500  20.10.11 20.10.11 4.8 97.50 95.00 99.99 12.04 2.56 0.35 IloTo3BaH TOproBnst
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 486 97.87 9.36 4.31 3.04 TOproBnst
EABP-3 5000 R 1050  01.11.11  03.11.11] 25.10.16/ 5.0 65.8 | 102.42 102.00 102.24 4.64 5.11 0.42 BBB/A3/BBB GaHku
EABP-4 5000 R 770, 16.08.11  11.02.14) 06.02.18 33.0 = 81.5 | 100.50 900 100.50 100.85 7.48 3.82 2.35 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 33 100.18 100.00 100.25 3.36 0.99 0.26 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 37.0 | 100.50 100.00 101.00 3.57 0.92 2.77 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 950  13.07.11 09.04.14 34.8 | 100.55 100.00 101.00 3.38 0.94 2.62 AAA/Aaa/AAA | BaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 220 @ 107.0 103.21 3740 103.21 103.90 745 4.47 1.57 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 54.0 @ 1143 10560 @ 0.10 150 000 105.55 105.75 8.57 4.70 3.39 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13] 13.0320 220 @ 107.0 10361 0.13 40001 103.11 103.61 721 4.45 1.58 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 54.0 = 114.3 = 105.50 50 002 104.50 105.75 8.60 4.70 3.39 B+/B1/B meTannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15 26.06.18 50.0 @ 86.1 102.51 102.00 103.20 8.14 4.33 3.28 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 908 | 100.46 100.10 100.90 8.14 4.10 3.67 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 104 aHepreTMka
XKenpopun-2 2500 R 12.000  20.10.11 19.04.12 10.8 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 15.9 100.00 (buHaHCbI
)Kene3sobet1 1000 R 26.11.37 27.05.11 -0.1 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 5.4 100.89 | 0.04 131035 100.86 101.00 6.13 4.00 0.42 B/Ba3/ GaHku
3eHuT 506n 5000 R 750 07.06.11  05.06.12 04.06.13 120 @ 245 @ 100.74 6.85 371 0.90 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00  05.07.11 050712 01.07.14 130 376 @ 101.10 200 101.10 101.25 7.02 3.95 0.98 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011  07.04.12] 07.04.13 10.0 & 226 @ 100.43 100.30 100.45 6.67 3.54 0.79 B/Ba3/ GaHku
3enut 60-02 5000 R 775 220911  26.09.12] 22.09.13 160 282 @ 10089 @ 0.05 66 000 100.82 100.95 7.08 3.87 1.19 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 28.1112] 26.05.14 180 @ 364 @ 100.01 602 002 100.00 100.12 7.38 3.66 1.35 B/Ba3/ GaHku
VxAgTo 02 2000 R 18.000  09.06.11 09.06.11 0.3 aBTONpOM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 37.6 99.96 99.65 8.12 3.97 251 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16, 0.0 61.0 | 100.35 248 201 100.33 100.35 3.89 9.17 0.04 1B+ TOproBnst
VHBectToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13 120 | 303 = 100.91 100.80 101.25 8.80 4.80 0.89 GaHku
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 6.1 105.26 6.03 7.94 0.44 cepBuC
WHtypucr-2 2000 R 14000 221111 29.07.11) 21.05.13 2.0 241 103.49 103.53 103.75 6.75 0.23 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 27.8 | 102.80 980 102.50 102.90 8.03 4.49 1.92 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 348 | 100.20 @ 0.05 97 960 100.15 100.70 7.66 3.78 242 JoTo3BaH/B- aHepreTMKa
Vipk3Hepro1 5000 R 1550  02.06.11 28.11.13 304 | 102.48 14.80 7.54 1.76 JoTo3BaH/B- aHepreTuKa
Wrepad®-1 5000 R 850 221111 30.05.11) 20.11.12. 0.0 18.0 | 100.29 418 211 100.01 8.46 4.23 1.31 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 19.0 = 31.0 & 101.35 100.10 8.22 443 1.32 aBToNpoM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 32.7 | 101.57 101.20 101.70 8.09 4.22 2.22 aBToNpom
Kapyc.® 01 3000 R 12.000  15.09.11 12.09.13 27.9 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 13 100.36 307 100.42 101.35 15.04 4.47 0.09 XAMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 36.9 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 6.1 JoTo3BaH/ GaHku
Koke 02 5000 R 12000 15.09.11 15.03.12 9.7 103.95 97.50 104.25 6.89 5.76 0.72 /B2/B MeTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 15 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.7 106.20 301 106.16 106.45 7.72 3.87 0.64 /loTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  17.08.11 15.02.12 8.7 101.50 | 0.05 101.41 101.70 7.84 241 0.65 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 26.07.11  30.07.12 23.07.13 14.0 @262 @ 101.87 101.50 101.95 7.90 2.33 1.03 IloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.000 05.07.11 01.10.13 285 | 101.40 21 101.40 101.90 8.60 2.21 1.94 IloTo3BaH TOProBAst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12] 19.04.14 17.0 = 352 @ 10023 = 0.03 100.16 100.20 9.26 4.63 121 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 354 | 10040 @ 0.10 15000 100.00 100.50 8.10 4.04 244 /Ba3/ GaHku
KpEgpb-02 4000 R 1150  28.06.11 28.06.11 1.0 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 150 @ 332 & 101.20 0.09 101.10 101.35 7.38 4.25 1.09 /Ba3/ GaHku
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 60.0 @ 1203 @ 100.15 198 155 100.00 100.15 8.85 4.33 373 aHepreTuka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 59.1 100.57 100.31 100.70 8.63 4.26 3.71 XAMUS

JlenCneyCMY 50-2 2000 R 1450/ 25.08.11 23.05.13 2411 107.33 104.51 107.50 9.02 3.37 1.16 1B CTPOMTENLCTBO




Fixed Income Daily 31.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
JleHCneyCMY-1 2000 R 16.000  16.06.11 07.12.12 186 | 106.75 106.50 106.75 7.16 3.70 0.69 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  29.07.11 27.01.12 8.1 101.80 101.60 102.10 5.80 4.18 0.61 /Ba2/ aHepreTuKa
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 108 | 101.98 101.40 101.95 5.77 3.92 0.82 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 2.0 50.5 | 100.37 100.30 100.45 6.19 4.60 0.17 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 8.0 32.8 | 100.52 100.41 100.60 7.84 4.22 0.63 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13) 20.0 265 @ 102.98 0.03 103.00 103.30 8.01 4.75 143 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 28.06.11  02.07.12 25.06.13 13.0 = 252 | 103.26 103.05 103.29 7.31 5.07 0.95 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 27.8 | 104.00 104.01 104.25 8.20 4.79 191 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 342 | 10245 102.75 102.95 8.67 4.62 2.30 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 1.5 100.10 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 7100 09.06.11 08.12.11 6.4 10115 | 0.15 540 100.95 101.10 491 3.50 0.48 BBB-/Baa2/BBB- | cbipbe
Tlykoiindo6n 6000 R 740  09.06.11 05.12.13 30.7 | 100.85 569 886 101.01 101.30 715 3.66 212 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  08.08.11 06.08.12 145 | 10889 @ 0.28 10 090 108.35 108.75 5.58 6.11 1.04 BBB-/Baa2/BBB- | cbipbe
Tlykoinb002 5000 R 1335  08.08.11 06.08.12 145 10886 0.26 108.25 108.75 5.61 6.12 1.04 BBB-/Baa2/BBB-  cbipbe
JykoitnBO03 5000 R 13.35  08.08.11 06.08.12 145 | 108.40 25 108.40 108.75 6.00 6.14 1.04 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  08.08.11 06.08.12 145 | 108.69 108.25 108.75 5.75 6.12 1.04 BBB-/Baa2/BBB- | cbipbe
JlykoitnBO05 5000 R 13.35  08.08.11 06.08.12 145 | 108.61 20000 108.25 109.04 5.82 6.13 1.04 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO06 5000 R 9200 16.06.11 13.12.12 188 | 104.32 104.16 104.37 6.31 4.40 1.34 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO07 5000 R 9200 16.06.11 13.12.12 188 | 104.09 50 000 104.15 104.37 6.47 4.41 1.33 BBB-/Baa2/BBB-  Cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 27.8 | 101.61 101.40 101.70 7.60 4.05 1.95 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 27.8 | 101.46 101.40 101.70 7.68 4.06 1.94 TOproBNst
Marxut 5O-03 1500 R 825  12.09.11 09.09.13 27.8 | 101.38 75.05 102.10 7.72 4.06 1.94 TOProBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 27.8 | 101.60 1000 101.60 102.10 7.61 4.05 1.95 TOproBnst
Marxut BO-05 5000 R 8.000 02.09.11 28.02.14 335 | 101.05 150 000 100.90 101.25 7.7 3.95 2.31 TOproBnst
Marnut 6O-06 5000 R 7.75  25.10.11 22.04.14 353 | 100.52 | 0.52 100.00 100.16 7.68 3.84 245 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.9 101.25 | 0.25 101.23 101.39 6.69 4.04 0.75 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 6.1 oto3gaH// GaHku
MEBPP 02060 3000 R 7.00 30.06.11 28.03.13 22.3 | 100.05 75.01 100.10 715 1.74 1.60 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 5.0 231 100.62 99.01 101.00 5.73 1.80 0.38 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11  01.03.12] 27.02.14, 9.0 335 | 10013 | 0.13 100.00 100.15 5.89 2.99 0.70 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 7.0 37.0 | 101.07 | 0.07 100.80 101.00 6.19 4.07 0.50 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 02.06.11 29.11.12 18.3 | 108.48 6.84 5.86 1.26 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 34.2 | 100.60 860 877 100.50 100.80 8.06 4.04 2.35 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 80.3 D/Caa2/D GaHku
Mertceps-®1 1500 R 231111 03.06.11] 23.05.12, 0.0 12.0 97.02 2 97.00 100.00 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 52.0 @ 1125 105.89 105.50 106.10 8.49 4.7 3.25 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 52.0 @ 1125 106.05 0.30 105.60 106.19 8.44 4.70 3.25 /B1/ meTannyprus
Meuyen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 33.0 @ 118.1 10095 0.20 100 000 100.75 100.95 8.00 4.08 227 B1/ meTannyprus
Meuyen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 33.0 @ 118.1 10098 @ 0.18 100.70 100.95 7.99 4.07 2.27 B1/ meTannyprus
Meuyen 206 5000 R 850 15.06.11  20.06.11/ 12.06.13 1.0 24.8 | 100.19 420 100.12 100.19 3.12 4.23 0.06 /B1/ meTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16, 14.0 = 626 | 113.40 100 113.27 113.70 6.98 4.18 1.00 B1/ MeTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12  09.10.18 17.0 & 89.6 | 107.65 105.02 107.78 6.80 2.90 1.20 /B1/ MeTannyprus
Meuenb0-01 5000 R 12500 111111 1111110 0911120 6.0 176 10328 @ 0.02 102.34 103.35 5.12 6.04 0.43 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 21.7 | 10410 | 0.10 90 050 103.75 104.10 7.38 4.67 1.54 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 232 | 103.80 & 0.80 1 102.00 104.10 7.7 4.68 1.65 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 9.0 100.06 99.00 101.00 7.34 1.81 0.68 /Ba2/ (pUHaHCbI
MWA-406 un 2000 R 735 07.07.11  18.10.12, 01.10.15 17.0 @ 52.8 99.99 99.00 101.00 7.35 1.83 123 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 20 38.1 100.00 99.00 101.00 6.66 1.84 0.15 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  06.09.11 06.09.11 33 MaLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13, 9.0 206 | 104.49 102.50 104.00 6.52 6.44 0.66 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 26 26.00 239 25.30 26.00 2349 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  13.07.11 10.07.13 25.7 25.50 273 25.00 29.75 13045 | 21.02 0.66 CTPOUTENLCTBO
MKB 0506n 2000 R 740 26.10.11 25.04.12 11.0 99.90 2404 99.90 100.05 7.65 3.69 0.83 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 145 10239 059 101.75 7.38 4.58 1.05 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11  24.07.12] 14.07.15 14.0 @ 50.2 | 102.38 102.00 102.22 7.54 4.75 1.01 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 5.0 47.0 | 101.00 1700 101.00 101.05 6.65 4.79 0.36 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 22.0213] 22.02.14 210 333 @ 100.31 100.30 100.35 8.46 4.20 149 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 35.0 99.98 99.91 100.00 8.18 4.01 241 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 178 | 100.51 98.95 6.64 342 1.33 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11 161211 121212 7.0 18.7 | 102.25 101.80 102.31 5.44 4.73 0.50 oTo3gan/Ba3/BB  MeTannyprus
MMK 50-03 5000 R 6.47 220911 26.03.12 19.09.13 10.0 = 28.1 100.25 100 100.45 6.15 3.22 0.76 0T038aH/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 33.5 | 100.67 100.60 100.92 751 3.79 2.32 oTo3gan/Ba3/BB  MeTannyprus
MMK B0O-05 8000 R 765  06.10.11 04.04.13 225 | 101.55 101.40 102.00 6.85 3.76 1.63 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11] 26.02.13 3.0 213 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 050711 050711 03.07.12, 1.0 133 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 33 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 37.0 (buHaHCbI
MoliibaHk 5 5000 R 10.000 20.10.11  19.04.12 16.04.15 11.0 = 47.2 | 100.00 134 75.01 10.22 4.99 0.79 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 24.8 B-l/ GaHku
MOCMAPT® 1 2000 R 0.01  13.10.11  19.10.11] 12.04.12 5.0 10.6 1.84 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 13.0 99.51 0.01 930 99.10 99.90 10.30 4.66 0.55 cepBuC
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 18.9 /icc TpaHcnopT
MocsaHepro1 5000 R 1250 13.09.11 13.09.11 35 102.09 102.05 102.45 5.16 6.10 0.28 /BB JHepreTuka
MocaHepro2 5000 R 765 250811 01.0312] 18.02.16, 9.0 575 | 101.61 | 0.16 101.10 101.59 5.31 3.76 0.70 11BB aHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12 28.11.14 19.0 = 426 & 105.86 105.50 106.00 6.15 4.83 1.30 1IBB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11] 25.07.13 2.0 26.2 | 100.45 100.35 5.08 2.23 0.19 BB+//BB JHepreTuka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 33 100.83 50 000 100.25 100.95 4.95 3.98 0.26 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 11.9 88.01 aHepreTMka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14/ 3.0 39.5 | 102.30 263 926 102.40 102.65 7.92 8.53 0.24 JHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 29.0 99.40 97.10 100.30 7.40 3.51 2.07 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 53.5 99.80 99.30 7.95 3.87 3.50 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 25.0 @ 857 @ 101.95 025 80 000 100.00 102.30 7.06 3.91 1.75 BB+/Ba2/BB Tenekom

MTC 04 15000 R 760 15.05.12 13.05.14 36.0 | 100.27 0.12 849 756 100.15 100.27 7.49 7.56 2.56 BB+/Ba2/BB Tenexkom
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AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 36 102.30 101.30 103.30 5.97 6.82 0.28 BB+ cbipbe
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 14.0 @ 626 | 108.70 1520 108.70 108.94 6.13 13.07 0.98 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 784 | 101.90 259 001 101.80 102.00 8.48 4.26 4.67 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.20 54.0 @ 114.8 @ 100.10 50 040 100.10 100.70 8.28 4.06 3.52 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 9.0 33.9 | 100.61 100.50 100.89 9.34 4.98 0.69 GaHku
HK Anbsie BO-01 5000 R 9.25  09.08.11 04.02.14 32.7 | 102.30 100.50 102.65 8.44 4.51 2.20 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 26.0 & 111.3 = 103.39 100.55 103.30 8.14 4.70 1.81 B//B+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 10.0 91.00 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 185 | 100.30 190 920 104.50 105.00 9.76 4.85 1.26 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075  01.11.11 30.10.12 173 | 106.32 = 042 105.80 106.35 6.13 5.04 1.27 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 215 | 101.75 1993 101.50 102.50 6.78 3.80 1.56 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 252 | 101.63 101.25 101.70 6.75 3.68 1.78 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 120 @ 303 | 101.27 101.25 101.70 7.78 4.46 0.90 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12 02.07.14 14.0 @ 376 | 100.77 100.65 101.20 6.68 3.66 0.99 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 @ 76.1 102.10 | 0.09 33940 101.40 102.10 7.57 417 191 BB-/Ba3/ GaHku
HOMOC 98 5000 R 7.00 17.06.11  22.06.11] 14.06.13 1.0 249 | 100.13 100.02 100.13 3.38 3.48 0.06 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 9.0 334 | 100.32 100.14 100.40 6.64 3.46 0.68 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 264 | 100.70 | 0.06 1605 100.40 100.70 6.75 347 1.88 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.07.11 10.07.15 50.1 102.24 101.70 103.00 8.36 2.26 1.82 TpaHcnopt
HC-¢uH.-60-01 2000 R 10500  04.11.11 02.05.14 35.6 | 103.00 102.90 9.52 5.08 2.36 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 35.0 | 100.67 100.65 100.75 9.97 4.98 2.31 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 107.1 | 100.00 1000 8.16 3.99 5.90 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 1.7 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 6.0 229 | 109.07 1 4.80 0.53 Bl notpe6. ToB.
O6opoHnpom-01 20 21091 R 8.00 21.10.11 24.04.20 108.4 MaLLMHOCTP.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 0.0 6.4 aHepreTuka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12] 18.06.13 13.0 = 25.0 & 101.30 50 000 101.00 101.95 6.27 3.69 0.95 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 4.1 102.66 | 0.36 102.30 102.65 4.16 5.95 0.32 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 108 | 101.13 6000 100.00 6.00 3.58 0.82 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13 0.0 244 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 3.1 101.00 100.50 101.50 8.95 6.42 0.23 1/B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 343 | 100.70 | 0.10 99.00 8.12 4.08 2.35 GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 5.7 notpe6. ToB.
MepBobatk 5O-01 1500 R 8.100 26.10.11  25.04.12] 24.0413 11.0 & 232 | 100.08 99.20 100.20 8.15 4.04 0.82 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 34.9 99.97 5000 100.00 8.69 4.24 2.37 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 1.0 100.39 100.20 100.71 4.65 4.74 0.08 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 1.2 100.00 76.00 100.00 5.01 2.51 0.10 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214, 19.0 @ 434 | 108.96 108.30 108.90 6.71 5.87 1.31 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 150 | 101.35 75.00 101.10 6.69 3.83 1.10 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 15.0 | 100.20 100.00 100.47 6.93 3.50 1.1 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 340 @ 586 | 100.70 118 285 100.65 100.74 8.12 4.08 2.35 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 327 | 101.50 @ 0.17 138 791 101.30 101.53 8.12 4.22 222 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 118 | 101.11 130 001 101.10 101.29 6.65 3.82 0.89 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-06 5000 R 825  08.06.11 17.06.13 25.0 | 101.51 | 0.16 25 101.39 101.50 7.59 4.05 173 BB-/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 4.7 90.08 90.00 96.00 31.07 0.01 0.30 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11 27.07.11] 24.07.13 20 26.2 96.98 51 96.01 96.99 41.77 9.25 0.11 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 52 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13  16.07.15 26.0 = 50.3 | 103.24 103.01 103.40 8.93 5.07 1.76 Tenekom
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 18.0 @ 358 | 100.03 10 99.92 100.03 12.32 5.98 121 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 4.0 102.00 101.00 103.00 10.78 8.31 0.30 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 9.7 103.08 101.11 103.99 13.14 8.22 0.67 c/x
Paarynaitd4 3000 R 231111 02.06.11] 22.05.13 0.0 241 100.25 70.00 104.00 0.01 c/x
Pasrynsind5 2000 R 261011 26.10.11)  23.10.13 5.0 29.2 97.47 6.48 0.38 clx
Paitthchaitaen BO-7 5000 R 750  01.06.11 27.11.13 304 | 101.07 715 3.70 2.09 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 07.06.11  08.12.11] 03.12.13] 6.0 30.6 | 104.30 | 0.20 104.11 104.35 5.04 6.45 0.47 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 1.7 BB-// yenyru
PBK®uHaHc3 3000 R 9.000 141111 141113 09.11.15 30.0 = 54.1 102.17 102.10 102.30 8.14 4.39 2.09 BB-// yenyrm
PenKan-2 3000 R 10.50°  06.10.11 04.04.12 10.3 | 101.00 600 100.66 101.39 9.43 5.16 0.75 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11] 06.06.12 1.0 124 | 100.07 6559 100.07 100.14 6.19 6.20 0.04 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 185 | 104.87 104.80 105.01 6.09 4.47 1.32 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 176 | 102.20 1400 102.20 102.50 6.02 3.68 1.31 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 12 100.33 | 0.03 114 324 100.30 100.33 5.17 4.22 0.10 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.9 | 100.15 100.05 100.35 6.95 3.44 215 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 33.7 | 120.80 697 120.75 120.94 6.75 6.19 2.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 544 | 101.55 19110 101.50 101.70 7.52 3.83 3.59 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 6.0 96.9 | 104.87 @ 0.12 104.54 104.75 4.64 7.08 0.48 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 33.7 | 101.20 100 000 101.20 101.30 9.71 4.93 2.22 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 46.9 | 103.70 = 0.5 103.65 103.70 8.78 4.69 3.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 10500 27.06.11 261212  20.06.16 19.0 = 61.6 | 106.52 106.48 106.75 6.16 4.92 1.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17, 0.0 73.3 | 100.37 160 001 100.33 100.50 4.46 712 0.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080, 25.07.11 240713  16.07.18 26.0 @ 868 | 109.15 108.92 109.25 6.26 4.93 1.81 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19 380 989 | 113.36 146 002 113.36 113.70 6.34 4.84 2.53 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11 08.07.24, 2.0 | 159.6 @ 101.64 101.30 101.97 2.62 6.62 0.16 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215/ 16.01.25 45.0 @ 166.0 @ 105.25 60 000 105.41 105.45 744 4.26 293 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 231112 20.11.15 180 @ 545 100.00 B/B1/ GaHku
PMK-chuHanc-03 3000 R 1040 21.06.11  17.12.13] 151215 31.0 = 553 | 103.50 = 0.20 5424 103.30 103.74 9.03 5.01 2.03 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12 21.06.13 130 251 101.29 30 000 101.25 101.45 6.18 3.64 0.97 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 257 | 102.23 102.05 102.20 6.96 3.88 1.80 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 29.7 99.80 2002 99.65 99.80 711 3.47 2.13 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 419 | 100.12 99.75 99.99 7.49 371 2.88 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12 16.07.15 14.0 = 50.3 | 101.20 1234 101.25 101.30 8.96 4.93 0.99 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 121112 021117 18.0 @ 783 | 101.98 102.21 102.59 9.14 5.13 1.27 (buHaHCbI

Poc[lopbatk-1 1050 R 1050, 08.06.11  08.12.11  09.12.13) 6.0 308 | 100.27 100.01 100.05 9.94 5.25 0.47 GaHku




Fixed Income Daily 31.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PocHaHo-1 8000 R 890 29.06.11 20.12.17 79.9 (hrHaHChI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 79.9 (buHaHCbI
PocHaHo-3 15000 R 8.90  29.06.11 20.12.17 79.9 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 21.0 | 1055 @ 103.70 30 061 103.49 105.00 6.71 4.33 1.48 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 21.0 A 105.6 @ 104.10 50 103.50 104.10 6.46 4.31 149 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.0214) 09.02.17 330 @ 694 105.38 | 0.38 120 021 104.00 105.34 713 4.38 2.26 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17, 4.0 771 102.60 102.19 103.00 3.92 5.59 0.34 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11 081211 27.11.18 6.0 91.3 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 39.0 816 101.99 90.00 7.20 3.81 2.66 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 1.0 85.4 100.11 50 600 100.01 101.00 3.70 3.44 0.04 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 180  103.0 = 10522 @ 0.12 105.00 106.19 6.42 4.79 1.34 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 18.0 | 103.0  105.25 105.00 105.44 6.40 4.78 1.34 BBB/Baal/ GaHku
Poccenxb 50-01 5000 R 720 31.08.11 31.0812 28.08.13 150 @274 101.30 | 0.30 101.00 101.15 6.16 3.54 1.14 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 310812 28.08.13 150 274 101.30 94 900 101.00 101.29 6.16 3.54 1.14 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 110 294 100.65 2980 100.65 5.90 3.27 0.86 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13/ 3.0 26.6 100.57 100.45 100.67 8.35 5.95 0.19 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 82.0 100.20 349 840 100.22 100.29 8.43 413 4.79 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 47.0 @ 119.9 99.95 0.05 111091 99.71 99.95 8.69 4.24 3.08 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 60.0 & 1202 @ 100.16 471201 100.05 100.20 8.12 3.98 3.80 /Baa3/BBB- JHepreTuka
Pyclrugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 60.0 & 1202  100.10 = 0.10 424000 100.06 100.20 8.13 3.98 3.80 /Baa3/BBB- aHepreTMKa
PycMope 06 2000 R 10.000 16.06.11  20.06.11] 14.06.12, 1.0 12.7 87.75 75.00 100.50 910.70 2.84 0.01 notpe6. ToB.
PycCraHa-7 5000 R 750  20.09.11 20.09.11 3.8 100.39 1075 100.29 100.39 6.26 3.72 0.29 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 10.6 100.44 100.10 100.69 7.34 3.85 0.80 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 300 @ 542 100.75 75.05 100.75 7.65 3.91 213 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 300 @ 542 100.86 75.05 7.60 3.90 2.13 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 16.0 @ 523 101.50 15000 100.12 101.45 6.57 3.78 117 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 16.0 @ 52.3 101.46 75.05 101.45 6.63 3.78 118 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 31.05.11 28.02.12 9.1 pou3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 3.8 99.25 98.51 99.99 12.02 4.67 0.28 MalLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11] 06.06.14 6.0 36.8 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 26.3 101.65 184 865 100.31 101.79 11.62 5.98 1.70 yenyru
CB-®uHaHc1 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 1.0 12.8 notpe6. ToB.
Ceo6Cokon3 1200 R 26.11.37 24.05.11 0.2 Npou3BOACTBO
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 4.0 15.9 102.52 60 102.50 102.85 5.68 6.81 0.29 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 20.9 104.90 1351 104.61 104.90 6.78 4.64 149 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 20.9 104.80 104.61 105.45 6.85 4.64 149 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  28.06.11 27.03.12 10.1 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 20.07.11 17.07.13 26.0 105.50 600 104.40 105.25 9.80 591 1.70 aBToNpoM
C3Tenek406 2000 R 810 09.06.11 08.12.11 6.4 BB+//BB- Tenekom
C3Tenek506 2000 R 631  23.08.11 21.05.13 241 BB+//BB- Tenekom
C3Tenex606 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 2.0 99.2 BB+//BB- Tenekom
Cubmps-01 2300 R 18.000  19.07.11 17.07.12 13.8 108.20 85 107.46 108.99 10.38 8.30 0.92 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14/  10.10.19 41.0 @ 101.8  115.60 279001 115.25 115.70 8.27 5.82 2.63 MeTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/  10.10.19 41.0 @ 101.8 11555 1.55 54 001 115.25 116.00 8.29 5.83 2.62 MmeTannyprus
Cu6Tnk-806 3000 R 950  11.08.11  11.08.11] 08.08.13 2.0 26.7 BB+//BB- Tenekom
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 174 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 16.0 @ 286 101.77 101.31 102.04 8.50 4.78 118 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 39.2 B/l notpe6. ToB.
CuHteppa 1 3000 R 0.01  04.08.11 01.08.13 26.5 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 34.8 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 35.0 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 21.6 105.00 | 0.22 104.68 105.00 6.81 4.63 1.54 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 150 @ 39.0 110.00 25800 110.19 110.20 6.13 6.69 1.05 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 24.11.16 180 @ 66.8 108.14 6.78 5.76 1.27 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 58.4 100.60 70 000 100.45 100.80 7.50 3.79 2.06 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 21.06.11  26.06.12, 18.06.13 13.0 @ 25.0 101.83 | 0.26 100.03 101.79 10.06 5.75 0.90 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11 151012  07.10.13 17.0 @ 287 100.50 219 100.06 100.50 1045 5.33 118 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.05.11 29.0512 26.11.13 120 @ 304 101.15 8.09 4.51 0.87 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 12.12.11) 05.06.13 7.0 24.6 101.29 101.10 101.40 718 4.82 0.48 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825  13.10.11 10.04.14 34.9 100.05 2897 100.00 100.14 8.39 411 2.38 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 104 TOproBnst
C1Wupyctpt 1000 R 07.07.11 07.07.11 13 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 13.7 94.50 146 963 94.25 94.75 14.40 4.48 0.93 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 22.7 91.20 85.20 97.20 14.49 4.65 1.52 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 8.7 97.50 4455 97.46 97.58 1713 6.50 0.58 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 9.0 33.6 99.15 615 98.81 99.15 11.19 4.96 0.66 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 3.0 15.4 100.31 99.00 100.29 8.13 4.60 0.25 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 26.0 @ 110.5  103.30 30695 103.10 103.30 7.7 4.51 1.77 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 1.7 100.10 500 98.05 100.50 11.91 5.83 0.84 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 28.1 101.31 99.80 101.00 6.73 3.57 2.01 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 174 101.35 | 0.85 152 95.01 7.36 4.06 1.28 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 0.1 100.37 -40.06 6.46 0.01 B2/ GaHku
Tardonab 5 2000 R 850  21.09.11 21.03.12 9.9 100.53 100.40 100.98 7.94 4.22 0.73 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11  28.0212] 26.02.13 9.0 213 100.88 99.90 100.75 7.64 4.32 0.68 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 7.0 18.8 100.63 100.50 101.15 7.46 4.34 0.50 B2/ GaHku
Tatthonab 60-01 2000 R 9.50 30.06.11 28.06.12 26.12.13 130 @ 314 100.87 | 0.02 99.90 100.87 8.81 4.70 0.93 B2/ GaHku
Tatthonab 60-02 2000 R 875 201011  18.10.12) 17.04.14, 17.0 @ 35.1 100.20 | 0.10 28880 100.20 100.30 8.77 4.35 122 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 1.0 24.8 MalLLKHOCTP.
TrK-101 4000 R 8,50 13.09.11 15.03.12 11.03.14, 100 @ 339 101.95 100.07 102.45 5.96 4.16 0.73 JHepreTuka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 1.0 37.6 101.36 | 0.06 101.10 101.43 2.60 8.36 0.11 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 20.6 77.00 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 28.0 100.07 | 0.02 99.50 100.50 9.16 4.49 1.92 CCCll aHepreTuka

TrK-2-01 4000 R 6.75  30.08.11 30.08.11 3.1 100.18 95.00 6.06 3.36 0.24 cccl/ 3HepreTMka
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 122 aHepreTMka
TrK-5-01 5000 R 875 141011 16.10.13 06.10.17 29.0 @774 101.65 200001 101.40 101.82 8.08 4.29 2.02 aHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 280 759 100.45 220 351 100.45 100.80 8.18 4.12 1.92 aHepreTMka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.9 100.77 6.57 1.86 0.67 JHepreTuka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 115 aHepreTMka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 27.0 754 100.50 | 0.40 103 000 100.15 100.44 7.97 4.02 1.88 aHepreTMka
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 5.3 NpoM3BOACTBO
TexWHecT-1 2000 R 26.11.37 26.05.11 0.1 TOproBnst
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 9.4 88.50 75.00 102.00 18.33 0.56 0.65 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 26.3 114.90 114.80 115.38 12.30 8.73 1.59 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 28.1 105.89 103.00 105.56 11.55 6.70 1.81 GaHku
TKCBaHk BO-02 1500 R 16.50 31.05.11 291111 26.11.13 6.0 304 102.60 11.33 8.02 0.42 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 150 @ 332 103.23 1.08 102.31 103.73 11.39 6.76 1.02 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 29.2 101.56 505 260 101.70 102.85 8.28 4.34 2.03 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011 25.0412 23.10.13 11.0 @ 292 102.55 102.70 102.99 9.04 5.76 0.81 TpaHcnopt
TpaHcKanutan-2 1800 R 8.15 20.09.11 18.09.12/ 15.03.16 16.0 @ 58.4 100.52 100.00 100.60 7.86 4.04 1.16 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 213 104.61 104.43 104.95 6.76 4.53 1.52 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 48.9 103.87 | 0.15 103.20 103.72 7.58 4.22 2.60 BB+/Ba2/ TpaHcnopt
TpancKpen 60-1 5000 R 780 17.11.11 17.11.13 30.1 100.94 100.70 100.99 742 3.83 2.13 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 126 100.54 100.25 6.45 342 0.93 /Ba1/BB GaHku
TpatcKpen3 5000 R 10300 07.07.11 07.07.11 13 100.50 45531 100.50 100.56 5.38 5.1 0.10 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 26.8 101.34 60 000 101.31 101.40 7.35 3.91 1.88 /Ba1/BB GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 35.1 101.89 | 0.29 101.60 102.10 7.65 4.04 242 /Ba1/BB GaHku
TpaHcmaw 5O-01 3000 R 6.50  28.07.11 23.01.14 32.3 100.01 95.00 6.60 3.24 2.28 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 21.05.12  20.05.15] 13.05.19 480 @ 96.8 108.10 100.00 123.45 4.05 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 101.5 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19 53.0 @ 101.1 = 109.90 = 0.08 355 000 110.00 110.20 7413 8.98 3.32 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 10.1 102.05 200 000 101.40 102.24 6.21 4.25 0.76 JHepreTuka
YBPuP-02 2000 R 950 291011 291012, 01.05.14 17.0 @ 356 100.13 | 0.10 400 024 100.02 100.13 9.61 4.76 123 11B- GaHku
YB3-1 3000 R 925 16.06.11 131212 07.1217 19.0 794 101.24 100.35 101.30 8.54 4.56 1.30 MaLLMHOCTP.
YB3-2 3000 R 8.95 30.08.11 27.08.13 20.02.18 27.0 @ 819 101.10 100 100.50 101.10 8.57 441 1.88 MaLUMHOCTP.
YIMK-Y3Mo1 3000 R 8.25  30.08.11 28.02.12 9.1 MeTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 12.7 100.36 100.22 9.85 4.97 0.89 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 33.1 101.90 101.30 102.50 7.46 4.04 2.35 BB//BB XAMUS
Ypancu6lK 60-01 2000 R 9.50  03.06.11 28.02.14 33.5 101.86 | 0.01 101.62 101.85 8.28 2.33 117 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 294 101.31 101.55 101.90 8.67 2.34 112 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 1.7 101.16 35369 101.10 101.25 6.14 715 0.13 B+// (bUHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 9.0 107.93 106.45 107.20 542 7.62 0.66 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50 21.07.11 19.01.12 78 106.96 105.55 106.20 5.35 7.69 0.57 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 7.8 100.90 100.62 100.92 7.14 4.20 0.58 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 4.7 101.33 4708 101.44 101.49 6.58 4.94 0.36 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 139 105.34 | 0.04 105.01 105.50 6.90 5.56 0.99 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13 09.04.15 26.0 @ 47.0 102.85 14755 75.05 102.80 6.66 4.36 1.83 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 03.11.11 091111 01.11.12 5.0 174 BB+//BB- Tenekom
YpCW cep06 2000 R 1050 17.11.11 17.11.11 5.7 BB+//BB- Tenekom
YpCW cep07 3000 R 8.50  13.09.11 13.03.12 9.6 BB+//BB- Tenekom
YpCW cep08 2000 R 750  05.10.11 03.04.13 225 BB+//BB- Tenekom
OCK EQC-04 6000 R 730 06.10.11 06.10.11 43 101.04 100.63 100.80 4.33 3.60 0.34 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715 27.0911  26.09.13] 15.09.20 28.0 @ 113.2 @ 101.20 165 000 101.00 101.25 6.67 3.52 2.03 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 54.0 @ 114.2 99.94 0.04 51 99.50 99.95 7.64 3.74 3.54 /Baa2/BBB aHepreTuKa
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 @ 1132  101.10 75000 101.10 101.25 6.72 3.53 2.03 /Baa2/BBB aHepreTMKa
®CK EQC-09 5000 R 799 281011 241017, 16.10.20 78.0 @ 114.2 99.94 0.04 240 241 99.55 99.95 7.94 3.89 4.75 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 53.0 @ 113.2 @ 100.49 100.00 100.47 7.75 3.84 3.44 /Baa2/BBB aHepreTMKa
®CK EQC-11 5000 R 799 281011 241017, 16.1020 78.0 | 1142 10005 @ 035 270 196 99.51 100.25 8.13 3.98 4.72 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11] 12.06.13 1.0 24.8 100.13 | 0.13 100.06 101.01 4.54 3.91 0.04 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 6.65  26.07.11 22.04.14 35.3 100.06 99.95 100.10 6.79 1.66 248 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 290 @ 353 100.00 150 002 100.00 100.34 8.14 1.97 2.03 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710  13.07.11 12.10.11 45 100.38 | 0.04 100.01 100.35 6.18 1.76 0.34 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 5.0 229 100.65 100.50 100.80 6.59 2.02 0.36 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 14.06.11 111212 10.06.14 19.0 @ 369 100.19 90.01 100.44 7.84 1.93 1.34 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11  30.04.12] 23.04.15 11.0 @ 475 101.70 225000 101.25 102.00 715 2.21 0.83 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 12.07.11 12.07.11 14 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14 130 374 101.20 101.25 8.15 4.56 0.94 B1/ GaHku
LlentpTen-5 3000 R 9.30  30.08.11 30.08.11 3.1 100.72 100.72 101.27 6.41 4.60 0.24 BB+//BB- Tenekom
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 29.8 100.54 | 0.09 100.30 100.60 8.16 4.09 2.09 B2/ notpe6. ToB.
Yepku3oB01 2000 R 1275 31.05.11 31.05.11 0.0 100.42 6.33 B2/ notpe6. To..
YTM3 0306 8000 R 8.000 251011 24.0412 21.04.15 110 474 100.00 3 96.01 100.00 8.15 3.99 0.82 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.12.11) 04.1212 6.0 185 103.56 | 0.55 30937 103.30 103.84 9.44 7.94 0.45 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.06.11 14.06.11  04.09.14 0.0 39.8 100.40 4678 100.00 100.40 4.23 5.22 0.04 (buHaHCbI
OHeproCr-1 1500 R 26.11.37 20.05.11 0.3 3HepreTuka
tOHuKpeambaHk-04 10000 R 700 151111 16.1112, 10.11.15 180 @ 542 100.65 170 999 100.56 100.65 6.59 347 1.33 BB/Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 280 @ 51.8 100.73 100.80 101.30 7.27 371 1.95 BB/Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 33 100.50 100.00 101.00 12.23 6.95 0.24 notpe6. ToB.
IOTK BO-01 2000 R 11.000 20.07.11 211011 17.10.12 5.0 16.9 BB+//BB- Tenekom
IOTK BO-04 1000 R 1140 21.07.11 18.10.12 16.9 BB+//BB- Tenekom
HOTK-05 06. 2000 R 780  01.06.11 30.05.12 12.2 BB+//BB- Tenekom
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 222 108.34 107.80 108.35 7.78 2.88 1.52 TpaHcnopt
0Taitp-® B0-2 1500 R 1250  28.06.11 26.03.13 222 10846 | 0.56 107.80 108.35 7.70 2.87 1.52 TpaHcnopt
0Taitp-® BO-3 1500 R 945  23.06.11 19.12.13 31.1 102.52 102.40 102.65 8.61 2.30 2.09 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 29.06.11 26.03.14 344 100.19 | 0.02 99.01 100.20 9.22 2.24 2.28 TpaHcnopt
OTaitp-® BO-5 1500 R 9.000 29.06.11 26.03.14 344 100.08 100.00 100.15 9.28 2.24 2.28 TpaHcnopt
SAkyTckaH BO-01 3000 R 825  06.09.11 03.09.13 27.6 101.62 147 850 101.45 101.75 7.59 4.05 1.93 BB/ JHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 9.4 103.20 1130 102.80 103.20 6.08 4.98 0.71 BB/ 3HepreTuka




Fixed Income Daily 31.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 19.0 96.00 6117 95.00 96.50 12.04 2.26 1.30 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 60.0 100.10 100.10 100.20 7.74 3.98 3.07 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 1.7 101.00 = 0.10 98.50 6.58 373 0.89 1/BB- MyHULMNanbHbI
BonrorpO69 2000 R 8.75  08.06.11 04.06.14 36.7 | 101.55 100.00 7.24 4.30 1.76 1/BB- MyHULMNanbHbIi
VpkO6n31-5 2200 R 7.70.  26.06.11 26.10.11 5.0 100.90 100.31 100.94 3.95 2.55 0.23 B MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 18.1 102.57 99.50 103.14 6.12 2.98 0.78 B MyHULMNANbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 432 101.90 50 000 101.50 102.00 7.73 2.14 1.78 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 3.0 100.63 100.00 5.76 2.03 0.24 BB-// MyHULMNANbHbI
KanyxO6n-3 1000 R 8.95  02.06.11 29.11.12 183 | 102.62 6.77 247 1.06 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 25.3 104.57 100.00 7.06 241 1.36 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 60.5 | 100.50 325005 100.50 102.10 8.30 2.03 3.49 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.700  10.11.11 10.05.12 115 | 102,57 99.10 6.54 4.72 0.76 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 49.3 105.90 104.00 105.90 7.05 2.33 1.92 BB-// MyHULaNanbHbI
KOMM 78 06 1000 R 8.00 23.11.11 221113 302 | 101.69 2225 98.50 102.00 7.19 397 | 174 BB/Ba2/ MYHULVMNATbHbIR
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.9 97.92 92.71 98.00 721 3.84 3.17 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 412 100.30 99.20 101.00 7.38 3.87 244 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 176 104.40 289976 104.25 104.65 6.30 2.60 0.92 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12.000 10.06.11 05.12.14 428 113.04 112.07 114.30 7.72 5.29 2.66 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 38.3 101.20 101.00 101.29 7.07 3.92 2.60 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 495 97.01 1212 99.40 99.79 8.34 411 3.19 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 131 102.60 9211 102.25 102.60 5.56 3.89 0.97 BBB/Baa1/BBB | MyHULunanbHbii
Mrop48-06 30000 R 8.000 11.06.11 11.06.22 1343 | 92,50 0.70 242 180 91.86 92.49 7.96 4.31 6.82 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 73.6 98.31 300 003 98.31 98.84 7.70 4.06 4.46 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 6.7 101.69 = 0.04 101.65 101.87 4.92 3.92 0.51 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 275 | 10215 | 0.05 145213 101.75 102.30 6.41 3.95 1.96 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 155 | 102.39 102.00 102.50 5.70 3.94 115 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.7 98.30 98.30 98.99 7.7 4.10 411 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.000  03.06.11 03.06.13 245 | 117.23 6.00 3.22 1.64 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 36.8 117.70 153 501 17.71 117.80 6.73 321 2.35 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 30.8 121.00 = 035 120.30 121.00 6.14 3.12 2.01 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 91.1 106.67 107.00 7.85 2.07 5.22 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.78 16000 R 8.00 19.10.11 16.04.14 35.1 100.60 = 0.10 1335 252 100.60 100.99 791 3.96 242 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 248 | 10213 | 0.8 102.05 102.80 715 4.39 1.00 [/B1/oto3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.7 106.60 15700 106.30 106.78 6.88 7.86 0.56 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 4.8 101.16 100.40 101.20 4.72 3.80 0.37 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 179 | 101.65 99.00 102.00 6.19 3.90 0.90 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.20 10.08.11 09.11.11 54 101.33 | 0.15 130 000 100.87 101.22 3.22 1.53 0.43 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 7.8 105.50 = 0.15 718 840 104.81 3.20 2.81 0.60 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 222 110.81 0.06 10 000 110.72 110.85 5.85 2.70 1.56 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 1.2 100.75 399 042 100.78 3.12 2.61 0.10 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.9 107.65 1379 107.50 107.75 5.64 2.62 122 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 39.3 115.85 4000 115.85 115.95 6.58 5.16 2.57 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 4.0 102.00 14184 102.00 102.07 3.87 4.89 0.32 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 425 | 104.40 6000 104.38 104.45 6.78 3.87 2.82 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 20.1 102.20 = 0.02 49 102.21 102.27 5.81 3.49 147 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 14.3 101.84 118 001 101.77 101.84 5.28 3.35 1.07 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 50.2 99.10 14000 99.10 99.20 7.26 3.46 3.33 BBB/Baa1/BBB  |roc. Gymaru
003 25076 92241 R 710 15.09.11 13.03.14 33.9 101.50 69 232 101.50 101.57 6.60 4.58 2.37 BBB/Baa1/BBB  |roc. Gymaru
003 25077 47429 R 735 27.07.11 20.01.16 56.5 99.81 2 99.81 99.88 7.53 3.67 3.65 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 20.6 101.47 1 101.48 101.57 5.85 342 151 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 174 100.47 100.00 100.48 5.62 5.97 1.30 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.07.11 11.07.12 13.6 101.10 25587 101.10 101.35 5.18 1.50 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 26.0 100.11 100.20 100.78 6.18 1.52 1.89 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 432 114.41 9500 114.15 114.50 6.78 244 2.78 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 63.1 98.05 7200 97.80 98.05 7.49 3.51 4.04 BBB/Baa1/BBB  |roc. Gymaru
003 26204 24758 R 750  22.09.11 15.03.18 82.7 98.76 47 401 98.72 98.87 7.88 3.79 4.97 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1202 1 97.80 46 099 97.25 97.80 8.08 417 6.50 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.00 10.08.11 08.08.12 145 | 10322 | 0.60 335739 102.45 102.67 3.29 3.86 0.66 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 88.3 96.71 200 000 92.79 96.94 7.76 3.61 5.14 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.000 10.08.11 03.08.16 63.1 97.77 117 6746 451 96.53 96.60 7.28 1.78 3.75 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 08.06.11 24.11.21 127.7 1 94.00 2000 94.00 94.74 8.07 2.12 6.25 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 95.0 74.50 2202 000 74.00 75.00 7.96 4.59 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 300.6 | 88.50 2 88.50 90.00 8.14 3.89 10.24 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 87.6 88.80 20 000 88.36 88.80 7.90 3.93 5.03 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 426 102.36 721 4.29 2.23 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 24 100.65 4990 100.42 100.65 4.38 1.88 0.19 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 12.9 101.43 100.75 100.85 5.70 1.72 0.96 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9.300  23.06.11 19.12.13 311 102.55 185410 102.00 102.40 5.50 2.26 0.62 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 23.7 111.97 107.00 112.40 6.05 2.50 1.32 /Ba1/BB+ MyHULMNANbHbIA
CankT-TeTepbypr-01 10000 R 776 241111 19.11.15 545 | 101.54 101.20 101.70 7.49 3.81 3.60 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 22.7 101.48 99.00 102.50 6.72 1.95 1.00 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 7.0 101.00 46 677 100.70 101.05 5.27 3.46 0.53 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 18.9 100.33 100.45 100.60 6.82 3.48 1.08 B MyHULaNanbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 304 108.52 = 152 99.50 108.75 6.20 3.02 1.31 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 13.7 102.48 101.25 102.70 6.17 4.06 1.01 /Bat/ MyHULMNaNbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.7 103.87 103.50 103.75 7.51 4.22 3.04 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 24.08.11 25.08.13 273 101.70 13001 101.70 102.65 7.37 2.01 1.56 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 10.8 100.93 100.50 102.37 6.29 1.79 0.81 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  07.06.11 04.06.13 245 /Ba2/ MyHULMNANbHbI
SAkyT-07 06 2500 R 780 21.07.11 17.04.14 35.1 101.77 15000 100.00 102.10 714 191 1.97 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75  23.06.11 19.09.13 28.1 104.27 104.41 104.90 747 2.33 142 BB//BB- MyHULMNANbHbIA

AxyT-35003 2500 R 7.95  20.08.11 20.05.16! 606 | 101.37 101.40 101.60 7.70 1.98 3.40 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 31.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pyGneBbix o6nurauunmn
fara MecsiueB ao Toprossii p s %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa | odiepThl | moraw | odpT | noraw (0cH+PMIC) nokynka | npogaxa = odpT | noraw | Tekyw = T€T FIMIS

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
ApO6n-09 3000 R 8.25  18.08.11 16.05.13 239 10229 101.80 102.40 6.88 2.01 1.50 BB-// MyHULMNanbHbIi

101.55 15000 101.40 101.60 7.30 1.96 221 BB-// ]

Ap06n-34010 3000 R 8.00 19.07.11 15.04.14 35.0




Fixed Income Daily 31.05.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % LUena | Mam. Toprosuli fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.06.11 20.06.11 0.7 | 100.31 351 461 0.06 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 184 | 109.28 | 0.12 3.86 4.69 1.35 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 134 | 105.31 3.1 3.89 1.00 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 240611 24.06.11 24.06.13 1.0 | 252 | 11031 | 0.6 4.19 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 463 | 108.13 5.59 3.70 323 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 90 | 698 & 103.14 419 419 0.69 BB/Ba1/B+ GaHkm
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 77.0 | 105.80 | 0.09 6.73 3.72 491 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 120.7 | 10259 | 0.03 6.48 3.78 6.86 BB/Ba1/B+ GaHkm
Alliance Qil-15 350 § 988  11.09.11 11.03.15 46.0 = 110.78 6.60 4.46 3.1 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.11 17.11.14 422 | 11525 | 0.00 411 3.85 3.02 BB-/Ba3/BB- chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 114.8 | 109.73 6.36 3.53 6.74 BB-/Ba3/BB- cbipbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 749 | 106.06 = 0.00 10.28 4.95 4217 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 238 | 108.17 3.00 3.39 1.83 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.11.11 25111 54.7 | 10234 | 0.04 6.88 3.66 3.77 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 46.0 | 106.29 4.85 3.15 3.29 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 724 | 10281 | 0.00 6.23 3.31 4.84 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 775 20.11.11 20.05.13 240 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 406 | 110.60 3.95 3.33 2.94 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 16.0 | 103.56 5.02 3.80 1.22 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 841 | 100.73 = 0.04 6.62 3.35 543 B+/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 232 | 109.70 3.55 4.04 1.75 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 542 | 112.08 5.17 3.68 3.74 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 840 | 11619 = 0.04 6.54 4.09 5.15 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 186 | 102.76 2,66 4.44 1.46 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 17.8 | 101.06 215 143 142 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 214 | 11316 1.95 425 1.61 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 295 | 106.52 3.66 6.18 221 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 26.1 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 227 | 109.84 1.94 3.34 175 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 264 | 11127 215 3.38 1.99 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 334 | 103.94 3.46 4.84 2.55 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 386 | 115.05 3.20 3.55 217 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 417 | 105.16 368 5.10 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 488 | 106.24 411 5.53 343 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 449 | 114.06 1.96 712 324 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 548 | 105.00 = 0.02 387 242 4.01 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 66.8 | 108.82 438 2.85 4.66 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 708 | 102.31 | 0.05 4.62 5.02 5.02 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 783 | 10415 | 0.03 462 522 5.33 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 81.7 | 109.19 | 0.06 4.89 6.05 5.45 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 836 | 119.00 4.86 342 5.35 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.04.12 23.04.1¢ 11.0 | 962 & 126.0¢ | 0.00 3.67 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 105.6 | 109.76 3.76 3.28 2.78 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 131.1 | 107.52 5.57 3.03 7.7 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 350 | 279.0 12577 | 0.02 343 2,66 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 319.2 | 110.74 | 0.07 6.43 329 | 1207 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 253 | 109.72 | 0.05 3.07 3.62 1.88 /Baa3/BB GaHKu
Gazprombank-14 500 § 6.25  15.06.11 15.12.14 432 | 10541 | 0.06 4.58 2.96 3.09 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 526 | 10641 0.08 4.83 3.05 3.72 /Baa3/BB GaHkun
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 60.2 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 261 | 104.23 3.56 270 1.98 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 0.7 | 100.21 | 0.00 7.01 5.49 0.05 BB/Ba3/B+ GaHkmn
HCFB-11-2 450 § 1175 11.08.11 11.08.11 24 | 101.65 322 5.78 0.19 BB/Ba3/B+ GaHKm
HCFB-14 500 § 7.00  18.09.11 18.03.14 341 10321 | 0.01 5.74 3.39 249 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 209 D/Caa2/D GaHku
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 5.1 103.75 0.24 4.46 0.42 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 54.1 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 418 | 109.91 | 0.02 3.30 2.90 3.09 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 733 | 109.27 4.58 291 489 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 102.7 | 112.25 5.42 323 6.38 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 115.0 | 104.32 5.53 2.94 714 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 1342 | 106.96 5.79 3.1 764 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 $ 10.38  10.09.11 10.03.16 582 | 99.00 10.64 5.24 3.60 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 1.7 | 100.99 2.66 4.83 0.14 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 45 101.66 1.81 6.34 0.36 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 65.7 | 101.71 4.64 4.98 461 BBB/Baa1/BBB  MyHMLMnamnbHbIi
MTS-12 400 § 800  28.07.11 28.01.12 8.1 103.91 2.01 3.85 0.64 BB+/Ba2/BB Ternexom
MTS-20 750§ 863  22.06.11 22.06.20 1104 | 114.62 5.95 3.76 6.47 BB+/Ba2/BB Tenexom
NKNH-12 1018 12.00  20.10.11 20.04.12 109 | 10437 | 029 0.39 383 0.71 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 55.6 = 98.50 9.19 4.32 2.10 B/B1/ Xumust
NMTP-12 300 § 700 17.11.11 17.05.12 11.8 | 103.23 3.56 3.39 0.93 /Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 189 | 107.84 3.98 429 1.40 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 292 | 103.73 | 0.19 4.83 3.13 219 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 535 | 106.88 @ 0.28 6.90 4.09 361 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11) 20.10.11  20.10.16 5.0 | 657 | 102.92 214 474 0.38 BB-/Ba3/ GaHkun
Novatek-16 600 § 533 03.08.11 03.02.16 57.0 | 103.34 4.52 2.58 4.05 BBB-/Ba2/BBB- | cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 117.9 | 106.10 5.19 3.1 7.1 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 438 102.22 2.95 4.28 0.38 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.11.11 23.05.12 120 | 105.32 4.04 4.57 0.94 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 20 259 | 11175 | 0.04 4.81 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 354 | 100.92 = 0.00 5.85 3.06 261 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 1275 27.11.11 27.05.15 486 | 119.08 | 0.06 717 5.35 3.20 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 622 | 115.79 0.10 747 4.86 3.81 BB-/Ba2/oTo3BaH | baHku
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EBPOOBJIUTALN
Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 813 | 11142 11.04 5.61 4.35 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.11.11 22.05.12 119 | 103.98 333 361 0.94 B1/B+ cblpbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 596 | 101.76 10.52 5.40 368 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 224 | 107.81 | 0.19 8.31 6.03 1.60 B-/B1/B GaHku
Rosbank-12 130§ 9.00  01.07.11 01.07.12 133 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26]  30.04.12 30.04.12 1.2 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 239 | 108.77 2.56 3.30 1.84 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 222 | 10248 | 0.00 6.04 3.66 1.66 BBB/Baa1/ BaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 320 | 109.09 & 0.02 3.46 327 235 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 369 | 11516 = 0.03 3.67 391 2.60 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 4.0 | 647  101.19 3.03 344 0.30 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 584 | 103.00 7.93 422 3.82 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 726 | 106.74 | 0.02 4.98 2.95 4.96 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 852 | 1146C 0.01 5.23 3.38 5.50 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 121.9 | 100.34 31229 | 299 0.01 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 53.7 | 100.30 7.94 3.94 3.51 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 477 | 101.95 | 0.05 3.09 178 3.62 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 87.1 | 14238 | 0.64 410 3.86 5.24 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 825 | 104.95 0.05 6.92 3.74 5.16 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.6 | 10219 = 0.05 470 245 712 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 207.8 | 176.90 5.66 3.60 9.00 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2293 | 117.58 | 0.23 4.49 3.19 5.59 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 554 | 10296 = 0.03 8.08 431 3.56 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 67.1 | 10332 | 0.01 10.27 472 391 B+/Ba3/B+ GaHku
RZD-17 1500 § 574  03.10.11 03.04.17 712 | 106.72 4.42 2.69 493 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2413 | 10364 | 0.07 7.19 361 10.26 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 56 | 10225  0.04 0.97 2.90 0.45 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 239 | 107.93 2.31 3.00 1.85 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 255 | 108.20 242 2.99 1.92 BBB/Baa1/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 421 | 102.78 263 3.40 3.21 GaHkm
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 50.0 | 106.19 3.85 259 3.60 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 770 | 104.16 463 259 5.28 BBB/Baat/ GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 264 | 11241 3.72 434 1.92 B+/Ba3/BB- [
Severstal-14 375§ 9.25  19.10.11 19.04.14 352 | 11361 0.06 4.19 4.07 2.54 B+/Ba3/BB- Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 780 | 10238 | 0.00 6.24 327 5.13 B+/Ba3/BB- chipbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.9 | 108.08 5.50 3.56 3.50 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 781 | 100.14 5.35 2.68 5.34 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 352 | 102.88 10.32 5.59 240 GaHKm
TMK-11 600 § 10.00  29.07.11 29.07.11 20 | 101.21 2.52 4.94 0.16 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 81.1 104.58 6.40 3.70 5.07 /B1/B npou3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 16 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 16.0 | 103.92 3.03 2.95 1.24 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 218 | 109.15 224 344 1.67 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 448 | 108.18 384 2.89 323 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 625 | 113.57 451 3.30 421 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 70.7 | 108.56 491 3.05 478 | BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 826 | 115.58 5.13 341 529 = BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 105.7 | 111.57 5.55 3.25 640 = BBB-/Baa2/BBB-  cbipbe
TransCapitalBank-17 100 $ 10.51  18.07.11 18.07.17 747 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 0.9 | 10041 2.34 448 0.07 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.06.11 27.06.12 13.1 | 104.85 1.53 291 1.02 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 13.4 | 102.80 2.72 2,62 1.02 /Baa1/BBB Chlpbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 267 | 111.65 2.21 345 2.00 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 33.7 | 10723 | 0.00 2.93 264 2.54 /Baa1/BBB chipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 87.5 | 124.57 4.64 349 5.44 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 7.1 105.08 3.14 5.71 0.55 B+/Ba3/ BaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 57 | 10212 | 0.4 348 8.13 0.45 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 00 | 245 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 575 | 10159 = 0.04 3.35 3.69 430 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 789 | 10342 4.83 264 543 BBB/Baal1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.9 | 108.42 5.70 3.18 6.65 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 176.3 | 103.71 | 0.02 6.40 328 9.22 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 48 | 10257 1.79 4.08 0.39 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 234 | 109.14 | 0.02 341 3.84 1.78 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 231111 23.05.16 60.7 | 111.26 = 0.08 5.62 37 411 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 57.0 | 104.34 | 0.05 543 3.1 3.93 /Ba3/BB- Tenexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 842 | 11502 @ 0.08 6.40 3.97 5.20 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.9 | 105.80 6.91 3.66 6.67 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 74.0 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 528 | 99.87 | 0.01 6.23 3.10 3.71 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 45 | 102.24 1.35 367 0.36 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 1.0 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 17.3 | 106.06 224 312 1.36 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 183 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 27.0 | 10359 | 0.04 2.30 3.86 2.08 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 449 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 458 | 107.01 442 3.02 3.30 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 57.4 | 100.24 4.15 4.24 423 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 24.0 = 852 & 108.04 | 0.04 2.71 3.18 1.88 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 820 | 103.84 4.58 3.04 5.44 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1141 | 102.62 6.18 3.19 6.91 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11] 020715 02.07.35 50.0 @ 2933 | 106.09 = 0.01 4.60 2.95 3.52 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 § 513/ 27.05.12 27.05.16 60.8 | 100.52 4.94 5.10 442 BBB//BBB (hMHaHCbI
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MuHepanbHble yao6peHus /
MawwuHocTpoeHue /TpaHcnopT

AHHa KynpusHosa, kupriyanovaa@uralsib.ru
VpwuHa WpTerosa, irtegovais@uralsib.ru

MoTpe6utenbckuin cektop /HeaBNXUMOCTL
TurpaH OraHecsH, hovhannisyan@uralsib.ru
Anekcanap LWenectoBny, shelestovich@uralsib.ru

PepakTopckas rpynna

Pycckni 93bIK

AHppen Matnropckuia, pya_ae@uralsib.ru
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Onbra CMKKMHa, sim_oa@uralsib.ru
AHHa Pa3uHueBa, razintsevaav@uralsib.ru
CrenaH Yyrpos, chugrovss@uralsib.ru
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