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HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapuUTENbHOMO MMCbMEHHOTO paspelueHus. © YPAJICUEB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

PenTtuHr Mpeunn BHOBb NMOHMXKEH, UHBECTOPOB TPEBOXXUT COCTOSIHME pbiHKA TpyAa. CerofHALWHNA AeHb Hayancs ¢ Toro,
41O areHTcTBO Moody’s B ovepegHOM pa3 CHU3UO KPeaWuTHbI peruTuHr [peumn, Tenepb ¢ «B1» po «Caal», MporHo3 —
«HeraTvBHbIN». T1py 3TOM areHTCTBO yKa3asio B CBOEM 3asBNEHWUM, YTO B MATUIETHEM BPEMEHHOM OTPE3Ke OKOJIO MOJIOBUHbI
33eMLMKOB C penTvHroM «Caal» gonyckanu AedonT, a oCTafbHble BbINMOMHANM 00s3aTenbCTBa BOBPeMSs. Tenepb PenTUHN
Mpeunn no Bepcun Moody’s — caMbli HU3KUIA MO CPABHEHUIO C PEUTUHIAMK OCTallbHbIX areHTCTB. TakM 00pa3oM, MOXHO
oXupaTb, YTO BCKOpe [ABa APYrvx areHTCTBa nocnepytoT npumepy Moody’s. B HacToawmm mMomeHT EC akTMBHO roTOBWUT
npefocTaBneHvie Ipeumnn AONOMHUTENBHOIO MakeTa MOMOLM, OLHAKO CPeam CTpaH-yYacTHWUL, HabniopaloTcs onpefeneHHble
pa3Hornacms OTHOCUTENBHO ero ycnoBun. HanoMHWM, rog Hasag peuyun Obin BblgeneH TpaHw B pa3mepe 110 mnpg espo,
O[LHaKO 3a 3TO BpPeMsi COCTOsIHME FOCUHAHCOB CTPaHbI He yNyYLLIMIOCh, U Tenepb HEODXOAMM ellle OAMH MakeT NOMOLUM, pa3Mep
KOTOPOro rmoka He onpegenieH. [MOMUMO BbILLEOMMCAHHbIX CODLITUM, CerofHs Ha AUHAMUKY TOProB OKaXyT BIMsSHUE
TPaAMLUMOHHO NpefCTaBnseMble B YeTBEpr AaHHbIE O Y1cre obpallueHnin 3a nocobusmu no bespabotmue B CLUA (oxumnpaetcs ero
CoKpalleHne Ha 7 TbIC.), KOTOpble KpalHe BaxXHbl A1 MHBECTOPOB. HakaHyHe OTYeT O 3aHATOCTM areHTcTBa ADP pasodaposan
PbIHKM, YTO BbI3BaJIO CHUXEHME OCHOBHbIX MHOEKCOB B cpefHeM Ha 2%. Hdopmauma ADP yBenndmBaeT WaHChbl Ha TO, 4TO B
NATHULY CTaTUCTMKA MO PbIHKY TPyAa OKaXeTcsa XyXe, YeM npeanofaraeT KOHCEHCYC-NPOrHo3. Ha oHe HOBbIX OMaceHNin BbIpOC
CMPOC Ha KasHadenckne obnuraumn, B pesynbtate Hero goxofHocts 10 UST goctvrna o4epegHoOro MUHUMYM TeKyLLEero roga,
ONyCTUBLUMCHL A0 2,96%.

EBpoGOHAbI He oOTpearvupoBanu Ha HeraTMBHbIA BHeWHWN ¢OH, HO PbIHOK Y4YTeT ero cerogHsa. Buepa cnpepn
NHOMKATUBHOMO CyBepeHHOro Bbinycka Russia’30 k 10UST pacwmpmncs cpasy Ha 7 6.n. go 145 6.n., a ueHa 6eH4YMapka Bblipocna
elle Ha 32 6.n. 1o 118,2% oT HoOMMHana. Poccuinckie eBpoboHAbl He YCnen oTpearnpoBaTh Ha HEraTUBHBIA BHELIHWN OH, B
OCHOBHOM 3aBepLUMB TOProOBYIO CECCUIO MOBbILEHWEM, YTO [AET OCHOBAHUA OXWAATb HUCXOOSALLEN AMHAMWKW B XOA4e
cerofHsilUHen ToproBon ceccumn. CyBepeHHble eBpoobnuraumm nofopoxanu B cpegHeM Ha 20 6.n. EBpobonabl Masnpoma
BbIPOC/VI B LieHe B cpefHem Ha 12 6.n., Gymarn JIYKOWIa — Ha 25 6.1., B OCHOBHOM 3a CHET CNpoca Ha CaMbli ANVNHHbIN BbINYCK
amuTeHTa, HOBATIK npubasun B LeHe B cpeaHem 20 6.n. Y MeTannypros 3aMeTHo nyylle Bbirnaaenn 6ymaru EBpasa, kotopble
nofjopoxanu B cpepHemM Ha 17 6.n. EBpoboHabl BOba BHOBb OKazanvch NyywnMK cpenn Oymar (hVMHaHCOBOro cektopa U
BbIPOC/IM B CTOMMOCTM B cpefHeM Ha 20 6.n. Obnuraumm apyrmux 6aHKoBckmnx ruraHTo, PCXB 1 BTB cTann nopoxe B cpefHeM
Ha 16 6.n. 1 10 6.n. CerofHs YyTPOM Ha pbiHKaX A3MK CNOXWNAcb HeraTMBHas AMHaMWKa, hbloYepcbl Ha amepukaHckme
(hOHL0BblE MHAEKCHI TOPTYIOTCA B KPACHOM 30He. Mbl XXAEM CHUXEHWS KOTMPOBOK POCCUMCKMX ByMar Ha OTKPbITUN.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

O®3 25079 - ypauHbin AebioT. Byepa MUHUMH NpoBen ABa ayKUMOHa — MO Pa3MELLEHNIO HOBOTO YeTbIPEXSIETHEro BbiMycKa
O®3 25079 obbemom 10 mnph pyd. v yxe obpallalolmxcs Ha pbiHke gecatuneTHux OM3 26205 Ha 20 mnpa py6. debiot
HOBOrO BbiMycka Obin BeCcbMa yAayHbIM: CNPOC cocTaBun 27,6 Mnpg pyb., npesbicMB NpefnoxeHne Oonee YeM B 2,7 pasa, B
pesynbTate (UHAHCOBOMY BeAOMCTBY yAanoCh MPKYBeYb MOYTU BCIO 3aMaHUPOBAHHYIO CYMMY CpeacTB. Byepa Mbl oTMedanu,
YTO CnpasenfiMBbIM ypoBHeM AoxogHoctn OM3 25079 cyutaem 7,16%, MUHPUH Xe OpMEeHTMPOBaN MHBECTOPOB Ha 7,2—
7,29%, TO ecTb Obll FrOTOB MpefocCTaBuUTb MpemMuio B pa3mMepe 4-13 6.n. Mcxofs M3 3TOro BbIMycK MPeACTaBsncs Ham
NHTEPeCHbIM BnnXe K BepxHeWn rpaHunLe 3asBNeHHOro AMana3oHa. VIHBeCTopbl, Kak BbIACHUNOCH, ObIMM C HaMW CONVAAPHBbI:
[OXOAHOCTb MO CpeAHeB3BELLEHHOM LieHe cocTaBuna 7,25%. Mbl Takxke oTMeYanu, 4To MoanbULMpOBaHHaa Aopaums HOBOro
BbINycka cocTaBnseT 3,33 roda — Kak 1 yxe obpatatouimxca OM3 25075, 4OXOAHOCTb KOTOPbIX MO UTOraM BYepaLlHen ceccum
cHM3MNace 0o 7,18% (bymara nogopoxana Ha 18 6.1.). TakuM 00pasom, y HOBOro npeasioxeHus MuHbMHa CyllecTsyer
NoTeHUMan CHUXEHNs LOXOAHOCTM, OfHako foka OymMara He CIMLLIKOM NWKBWAHA. B 3TOM CBA3M Mbl peKOMEeHAyeM MHBEeCTopaMm
00paTUTL TakxKe BHUMaHWe Ha bonee NMKBUAHbBIN Bbinyck OM3 25075, KoTopbI NpefnarasT NpeMuto K KpuBom B pasmMepe 10 6.n.

O®d3 26205 - npemus obecrneunna HeMIOXoM CNPoOC. BTOpon BYepaLLHMIA ayKLMOH, MO fopa3melleHunio aecstunetHux OP3
26205 obbemom 20 mnpa pyO., Takxke Obin pesynbTatmeeH. OQHAKO CNPOC 0Ka3ancs HUXe npeafloxXeHns 1 coctasun 15,7
MNpL pyo., B utore MuHdWH npogan bymar Ha 15,5 mnpg py0. Mepen ayKUMOHOM Obln 0NyBAMKOBaH OPUEHTUP MO LOXOLHOCTH
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- 8,1-8,18%, TO eCTb MO BepxHEN rpaHuLe MpefycMaTpyvBanach npeMus B pasmepe 4 0.M. KO BTOPUYHOMY PbIHKY. Mbl
npefnonaranu, YTo Ang pasMeLleHns CTofb AIMHHOMO BbiMycka Npemus OyaeT HeobXoAnMa, 1 OKasanmcb NpaBbl: AOXOAHOCTb
Nno cpefHeB3BelleHHOM LeHe cocTaBuna 8,18%. OTMeTUM, 4TO BbIMYCK MNpakTUYecku NexuT Ha kpweon OD3, mHTepec
NpencTaBnseT NWLb CNekynaTMBHasA nokynka bymaru. Modseaem mtorun: oba aykUMOHa NPOLLAW BECbMa YCMeLLHO, NMOCKOMbKY
Gonbluylo YacTb 3annaHMPOBaHHbIX CPEACTB yAanock NpuBIeYb, Aaxe HECMOTPA Ha CPaBHUTENbHO HWU3KMI 06bem cBOOOAHON
NMKBWAHOCTW. BblCOKMI cnpoc, npaBAaa, Obin cBA3aH € TeM, 4To MUHMWH CTan NpefocTaBAfTb NPeMuM, Yero B NocnefHee Bpems
OH No4TH He fAenan. MUHMUCTEPCTBO MOKa COXPaHsieT B NaHax NpofaTh B TekylleM rofy Ha BHYTPeHHeM pblHke bymar Ha 1,7
TPISIH pyb., OAHAKO HaM KaXeTcst, YTo hakTUYeCcKn pas3meLLeHHbI 0ObeM OyeT MeHbLUe. Ha MioHb MporpaMMa pasMeLLeHnia yxe
yBenmyeHa Ha 50 mapgd pyb., M MOXHO OXWAaTb AanbHeMWero npefoCcTaBleHNs MPEMUA Ha ayKUMOHax C Lenblo
CTUMYJIMPOBAHUA CNpoca.

EBpa3 nonb3yeTtcsa cnpocom. Byepa EBpa3 oObsBuMA, 4TO B JOMNOMHeHWe K BbiNycky EBpasXonauHr ®OuHaHc-7 obbemom 15
MIPL PyD., MapKETUHI KOTOPOro MPOXOAMT B HaCTosILLee BPeMs, Pa3MeCcTUT elle ofMH Bbinyck — EBpasXonomHr MuHaHc-5
obbemom 5 mnpg py6. Takom obpa3om, obwmn obbem pasmelleHns coctaBut 20 Mnpa py0. Mbl pacueHnBaeM yBenudeHue
obbeMa pa3MeLLEeHNs 3a 1Ba AHS A0 3aKPbITUS KHUMM 3asiBOK Kak NOATBEPXAEHME BbICOKOrO CNpoca Ha AonroBble 0bs3aTenbCcTea
EBpa3a. Pa3mMellleHne, ckopee BCero, NPOMAET MO HUXHEW rpaHuLLEe AMarna3oHa, TO eCTb CTaBKa KyrnoHa MOXET ObITb YCTaHOBEHa
Ha ypoBHe 8,5%, YTO COOTBeTCTBYET foXOAHOCTU 8,68% U1 npepnonaraeT cnpef k O®3 B pasmepe 140 6.n. Y4yuTbiBas, 410 B
HacToslLLlee BpeMs CpedHecpoYHble 0bs3atenscTBa EBpasa Topryiotcs ¢ npemuen k OP3 B pasmepe 150-155 6.n., B ciydae
pa3MeLleHVsi HOBbIX BbIMYCKOB MO HWXKHEW TPaHMLE, MOXHO OXMAaTb PoCTa KOTMPOBOK BbiMyckoB CuOMeTuHBecT 1/2 u
EBpazXongmHr ®uHaHc 2 /4.

Onbra CTepuHa, sterinaoa@uralsib.ru
Mapus PagyeHko, radchenkomg@uralsib.ru
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CraBku MBK cHmnxatroTtcq Ha oHe NoBbILWEeHNS NMNKBUAHOCTU

JINKBMIHOCTb BOCCTaHABMMBAETCA, HTO CMOCODCTBYET CHUMXEHMIO CTaBOK
MBK. OpHako cymMmapHbIi 00beM NUKBUOHOCTM B OaHKOBCKOW
cicTeMe Mo-npexkHemy He npesbilwaetr 900 mnpg pyb. Octatku Ha
KopcHeTax KpeamuTHbIX ydpexaenuin B LIb cokpatunuce Ha 87,7 mnpg
pyb6. po 560,2 mnpg pyb., aenoswtel 6aHkos B LIb yBenuumnnmch Ha
139,8 mnpa pyb. Ao 298,1 mnpa pyd. baHkM He NpUHANK y4acTis B
aykumoHax peno LB, 4TO Takxe CBMOETeNbCTBYeT O BOCCTAHOBIIEHUM

NMKBUOHOCTA.

CraBkm MBK  cHuMsunmch: Hawmbonee  3HadyuTeNnbHOe  nafeHue
3a(PUKCMPOBAHO B MHAMKATMBHOW cTaBke MosPrime no ogHOOHEBHbIM
KpeamTam, KoTopas onyctunack 10 3,89%, notepss 47 6.n. 3a JeHb.
Mpoume ctaBkn MosPrime cHM3MNMCL Ha 1-4 6.0.; wecTMMecs4Has
CTaBKa oKasanacb Hanbonee cTabunbHOM — OHa NMOHM3MMACh BCEro Ha 1
6.n. o 4,38%. Mo Hawemy MHeHuio, cTaBkn MBK npogomxat
CHMXKAaTbCA Ha POHE NOBbILLIEHVIA YPOBHSA NIMKBUOHOCTU.

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %

CpeacTea 6aHkos B LIb PO, Mnpa.py6. (nes.Lk.)
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Py6J'Ib yKpenumnca npotmne OoJ1Jlapa N €BpO, 4TO MPuBESIO K yMeHbLIEeHUNIO CTOMMOCTN OVBanIOTHOM KOP3UHbI Ha 6 Koneek Ao

33,46 pyb6. Kypc ponnapa Ha MMBB cHu3uncs Ha 7 koneek po 27,92 py6./monn.,

eBpo ynan Ha 4 konewku go 40,24

py6./eBpo. CerogHs pybnb, CKOpee BCEro, CHU3WTCA BCEA 3@ BYEPALLHUM nageHueM HedT Ha 2,5% Ha dhoHe yBenuveHus
3anacos «4epHoro 3onota» B CLUA. CerogHs (OHAOBbIE MHAEKCHI TOPrYIOTCS B OTPULLATENbHOM 30HE, YTO Takxke He cnocobcTayeT
POCTY Ha POCCUINCKOM PbIHKE W MOMOXMUTENbHOW AMHaMMKe pybns. CerofHs Mbl OXMAaeM ocflabneHns poCcCUINCKon BantoTbl 4O

ypoBHsa 28,0-28,1 pyb./ponn.
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Mcmoyruku: Bloomberg, MMBB

JleoHup CnunyeHko, slipchenkola@uralsib.ru
HaTtanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

VimpelCom (BB/Ba3)

Ha ypoBHe 0)XXnupaHun, AJIMHHble eBPOOOHAbI BCe eLle MHTepeCHbl —
oT4yeTHOCTb 3a | kBapTan 2011 r. no US GAAP

Huskue Temnbl pocta. Byepa VimpelCom Ltd npencraBuna otdetHocTb no US GAAP 3a | kBaptan 2011 r. B uenom pesynbTatbl
KOMMaHW1 COBManM C HalWWMK OXMAAHVAMW B HacTh BbIpydkn 1 OIBDA 1 OKasanucb HEMHOrO Ny4Lle MPOrHO3a Mo YMUCTOW
Nprbbinu. No OTHOLLEHMIO K NpedblayLleMy KBapTany B OTHETHOM Mepuofe nokasaTenu, Kak 1 0XXnaanocb, HEMHOMO CHU3UNCh
B CWJTY BIIVSIHUS CE30HHBIX (DAaKTOPOB 1 MEHbLLEro KONMyecTBa paboynx aHer. Ha Kiio4eBoM s KOMMaHUM POCCUMCKOM pPbiHKE
3T 06CTOATENbCTBA CTaNM NPUYNHON CHMXeHUS ARPU B cermeHTe MoGUnbHOM CBA3M Ha 8% ao 308 py6. (10,5 gonn.), a MOU
— Ha 4% [o 218 MUHYT. B cermenTe LUM[ KOMMaHUS MPOAOMKAET yBeNMYMBaTb aDOHEHTCKY0 ©a3y, KoTopas Bblpocsa no
ntoram KkBapTana Ha 15% po 3,8 MAH MOANUCYMKOB. AKTMBHOE MpUBJIeYeHME HOBbIX abOHEHTOB W yBennyeHue
COOTBETCTBYIOLLMX MHBECTULMIA CTANo NMPUHOCKTL MOl — YACI0 MOOUIIbHBIX KITMEHTOB BbIPOC/IO 3a KBapTan Ha 2% [0 53 MIH
Yenoek. OOHAKO BNUAHME CE30HHOCTM OKa3anocb CUiibHee, W, Kak CneacTsune, Bbipydka yMeHblumnach Ha 6,5% kBapTan K
kBapTany fo 60,3 mnpa pyb. (2,1 mapa gonn.). Ha yKpanHCKOM pbiHKe Habmioaanack cxoxas CUTyaums — YMcno MOOUbHbIX
KJIMEHTOB OCTaNoCh Ha ypOBHe 24,4 MIH, a8 YACIEHHOCTb NoMb3oBaTenen hUKCMPOBAHHOW CBS3W yBennyunachk Ha 18% po 235
TbiC. Yenosek. Mpn 3ToM MOU BbIpoc Ha 2% 0o 466 MuHYT, a ARPU cHmsuncs 6% no 37,7 rpueHbl (4,7 nonn.), n B utore
BbIPyYKa YKPaUHCKOro nofapasaeneris ynana Ha 7% 3a ksapTtan [0 3 Mapg rovsed (375 mnH gonn.).

(-]

[nvHHble eBpooGnMrauumu no-npexHemMy MHTepecHbl. OTYETHOCTb He MpernofdHecna Cloprpr3oB, BHOBb MOATBEPAMB
BbICOKOE KpeAWTHOe Ka4ecTBo KommaHuW. C Hallen To4KU 3peHus, bonee BaxkKHOW CTaHeT OTYETHOCTb 3a |l kBapTan, B KOTOPOM
OyLyT OTpaxkeHbl pe3ynbTaTbl O0ObedMHEHHOM KOMMaHuW. B obpalleHnn cenyac HaxOAMTCA YeTbipe BbinMycka pybnesbix
obnuraunn aMuTeHTa, KOTopble, Ha Hall B3risf, MHTEpeca He MpPefcTaBfsioT. B eBpoobnvraumsax npueiekaTesibHO BbIMMAAaT
AnnHHble VimpelCom'16 1’18, nexalume HeCKOMbKO Bbille KPUBOW OCTaNbHbIX BbINMYCKOB, M NpeafiaratoLme ClIMWKOM BbICOKYIO,
MO HalleMy MHEHWIO, MPeMMIo K CONOCTaBUMBbIM Bbinyckam MTC — okono 40—50 6.1.

[MonHbIVi KOMMeHTapuii by et orybIMKoBaH Mo3xe.

Opwuii FonbaH, golbanyv@uralsib.ru

Mpxyrckana o6nacrn (BB/-/-)

S&P noBbiwwaeT penTuHr ¢ «BB-» go «BB» bnaropaps yny4iueHuio 610a)KeTHbIX Noka3saTtenemn

BrogykeTHble NMoKasaTenu NPoAosHKaloT ynydwaTbes. Standard & Poor's noBbicnno pertuHr Vipkytckon obrnactm o «BB» ¢
«BB-», nporHo3 «CtabunbHbln». CokpalleHWe [ofra, BblCOKMe nokasatenu cobupaemocTu Hanoros B 2009-2011 rr. um
OXMIAIOWEecs COXpaHeHWe MO3UTUBHBIX TEHAEHUMI CNocoOCTBOBANM  YyYLIEHUMIO KPEAWUTHOrO KayecTBa pervoHa W
MOBbILLEHWNIO PENTMHIa, FOBOPUTCA B 3asBneHmnn S&P.

B nocnepgHue mMecsiLbl HAGNIOJAETCS TEHAEHUMS K MOBbILIEHNIO PeNTUHIOB M MPOrHO30B POCCUNCKUX cyOdeaepanbHbIX
32eMLMKOB. PelleHne PerTUHIOBOrO areHTCTBa YKMa[blBAeTCs B Pycyio oOLler TeHAeHUMW K MOBbLIWEHWNIO PEUTUHIOB
POCCUCKNX PEFMOHOB M FOPOAOB B NOCiefiHNe MecsLbl. Ha doHe ynydlialollerocs hyMHaHCOBOrO MOMOXEHWS U COKpaLLeHUs
LLONTOBOV Harpy3kn Hambonee KavecTBEHHbIX pervoHoB (Hanpumep, CaHkT-MeTepOypra, PeMTUHI KOTOPOro HakaHyHe Obin
NOATBEpPXAeH Ha ypoBHe «BBB-») OCHOBHbIM MPENATCTBMEM Ha MyTW [aNbHENLIero MoBbILUEHUs WX PENTUHIOB BbICTynaeT
CyBepeHHbIN penTnHr Poccnmnckon ®efepaumu.

PbiHOYHbIM ponr MpkyTcko oGnactu HeBenvMK U HeNUKBUAEH, a ero ob6beM cokpawiaeTtcs. Vpkytckas obnactb
[OCTaTO4YHO ObICTPO aMOPTU3MPYET JONT — A0 KOHUA Tekylero roga OyayT NofHOCTbIO NoralleHbl ABa M3 Tpex obpallatowmxcs
BbIMYCKOB OONacTHbIX 0bnuraumin, a noralleHve ocTaBLUencs YacTh B pasmepe 800 mnH pybnent 3annaHnpoBaHo Ha 2012 r.
Bmecte c Tem, B 2012-2015 rr. obnactv npeAacTomT noracnts DlofKeTHble KpeauTbl, BblaHHble BO Bpems Kpuamca 2008-2009
IT., YTO MOXeT ObITb OCYyLIECTBIEHO MyTeM 3amelleHns obnauraumsaMm unm OaHKOBCKMMU KpeduTaMu. B Takom cuTyaumm
BO3BpallleHe obnacti Ha [ONrOBOW PbIHOK B ClefylolwemM rofy BecbMa BEpOSITHO, a MOBbIWIEHWE PenTUHra Co3gact
LOMONHUTENbHbIN CTUMYIT ANS BbIXOAA 3aEMLLMKA Ha PbIHOK B CUIY COKPALLEHWS MOTEHLMANbHOM CTOMMOCTI 3aMIMCTBOBAHNIN.

AHTOH Tabax, tabakhav@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

2 NioHs Ocbepta BaHk CnypT-2 (1 Mnpa py0.). Odepta Pazrynan-DuraHc-4 (3 mapa pyo.). MorateHme
Kapenus-34012 (1 mnpg py6.).

3 nioHA OdepTa MeTanncepsuc-tburHarc-1 (1,5 mnpg py6.). MoraweHne MMasHas gopora- 1

(0,3 mnpa py6.).

6 MioHA Pa3metueHue TpaHcPuH-M-12 (1 mapa py0.). Pasmellerne TpaHcPuH-M-13 (1 mnpa py6.).
PasmetteHne TpaHcPuH-M-14 (1 mapg py6.).Odepta KOTK-2013 (CLN) (3,5 mapa pyo.).
MoratueHre Yysawms-31005 (1 mnpg py6.).

7 nioHs PasmelleHue EBpasXonamHr ®GuHarc-07 (15 mapg py6.). Pasmewerve 3CA-01 (5 mnpa pyb.).
PasmeleHne 3CO-02 (5 mnpa py6.). OdbepTa BTE 24-3 (6 mnpa pyo.).

8 MioHA Pa3melleHne Camapckas 0651-35007 (12.2 mnpa py6.).

9 MioHsA Pa3meLleHue EBpaszXonamHr ®uHaHc-05 (5 mnpa pyb.). Pa3meleHve Meven-17 (5 mnpg pyo.).
PasmeleHne Meven-17 (5 mnpg py6.).MoraweHne MxAsTo-2 (2 mnpg pyo.).

13 vioHs Odbepta NKC5 DuHaHc-4 (8 mnpg py6.). Odpepta Gopmat-1 (1 mnpg pyo.).

14 vioHs PasmelieHne HK Anbanc-4 (5 mnpg py6.). Odepta dnemeHT Nnzunr-2 (0.7 mnpg pyo.).

15 mioHs Pasmeluenne Cotn Mpynn BO-01 (1 mnpa py6.). PasmelueHne YyBawwms-31008 (1 mnpg py©.).

Odepta PXI-16 (15 mnpa py6.). Moraterre Kopnopaumsa CtponMonTax-1 (1,2 mnpg py6.).
MorauweHue Masnpombark-2011 (300 MiH gons.).

16 nioHa OdepTa XaHTbl-MaHcuinckmnin 6aHk-2 (3 mnpa py6.). OdbepTa PoccenbxosbaHk-7 (5 mnpa pyo.).
Ocbepta BTB-JTn3mHr GuHaHc-3 (5 mapg pyb.). Odepta BTE-JTn3mHr GuHaHc-4 (5 mnpg py6.).
MoraweHwue Mobyc-m3nHr-OuHaHc-6 (0,5 mnppa py6.). MoraweHne Kocmoc — GuHaHc- 1
(2 Mnpg py06.).

17 vioHs Ocbepta OTK-3-1 (3 mnppg py6b.). MoraweHne Cenpmon KoHTnHeHT BO-1 (5,8 mnppg py6.).

20 nioHs OdepTa Meyen-2 (5 mnpg py6.). Odbepta Pycckoe mope-1 (2 mnpg py6.). OdepTa Kb PeHeccaHc
Kanutan-3 (4 mnpa py6.). MoraweHne Tponka MHBecT-2 (0,5 mnpgd py6.). MoraweHue OJIK-
2011 (CLN) (100 mnH gonn.). MoraweHne Ak Bapc BaHk-2011 (300 mnH gonsn.). MorateHne
XK® BaHk-2011 (500 MaH gon.).

21 nioHn PasmMeleHne Kb LeHTp-mHBecT-60-01 (1,5 mnpa py6.). MoratueHve PeHeccaHc Kanutan-2011
(100 mnH gonn.). Norawexne Mpynna ATPOKOM-1 (1,5 mnpg py6.). MorauleHne FeHepupyioLlas
koMnaHma-1 (2 mnpg py6.). Norawenwne Monunnact-1 (1 Mnpg pyo.).

22 nioHst Ocbepra HOMOC-BAHK-9 (5 mnpg py6.). Morawenne LWanc-Kanutan-1 (1 mapg py6.).
MoraweHwe tOHMTamn-1 (1,5 mnpg py6b.). MoraweHne GuHaHcbnsHecpynn-2 (3 mnpg pyo.).

24 nioHs Odepta TB3 BO-1 (2 Mnpg pyb.). Obepta AMMNOC-1 (2 mnpa pyb.). OdepTa Anbda-bank-2013
(400 mnH gonn.).

27 MioHA MoralueHne BopoHexckas 0bnactb-34003 (0,5 mnpg pyb.). MorateHme TpaHcKpeamTbark-
2011 (350 mnH gonn.).

28 nioHs OdeprTa Masnpom-11 (5 mnpa pyb.). Ocbepta CTanbdoHa-Heasmximmocts-1 (0,6 mnpg py6.).
MoraweHwne KpeamtEspona baHk-2 (4 mnpg py6.). Morawetme 3onoto Cenurgapa- 1
(0,3 mnpa py6.).

29 vioHn MoraweHne OP3-25074 (70 mnpg pyO.). Morawerme YK TnapoOrK-1 (5 mapg py6.).
MoratueHuve MepeobaHk-1 (1,5 mnpa pyo.).

30 nioHsn MoratueHve Apocnasckas 0bn-34008 (3 mnpg py6.). Morawerve BTB-2011 (1 mnpa espo).



Gﬂh YPAACMIB | K3MUTAN

JleHeXHbIn

PbIHOK

15 nioHa Bbinsiata cTpaxoBbIX B3HOCOB

20 nioHs Boinnata 1/3 HAC 3a I kBaptan 2011 .
27 VioHA Bbinnata akumsos v HAMA

28 MioHA Bbinnata Hanora Ha Npubbinb

Tmions MpekpatleHme onepaumin PEMNO LB no akumam
15 niong BbinnaTa cTpaxoBbix B3HOCOB

20 nions Bbinnata 1/3 HOC 3a | kBapTan 2011 .
25 nons Bbinnata akumzos n HOMN

28 niona Bbinnata Hanora Ha Npubbinb



GAR YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
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 mioHn 2013
07.06.11 BTG 24-3 6 000 100 6,3 5,6 30 mas 2012
NKC5 ®OuHaHc-4 8000 100 18,46 - -
13.06.11
®opmat-1 1000 100 17,0 17,0 8 nekabps 2012
14.06.11 onemMeHT JI3nHr-2 700 100 21,0 - -
15.06.11 PXO-16 15000 100 14,33 7,9 6 vioHa 2016
X -M / /
anThi-viaRcancn 3000 100 7,85 7,85 14 nexabps 2011
DaHK-2
16.06.11 Poccenbxo3baHk-7 5000 100 6,9 6,85 11 mioHsa 2013
BTE-Nn3nHr GurHaHc-3 5000 100 7,5 6,9 10 ceHTabpsa 2013
BTE-NMn3nHr OunHaHc-4 5000 100 7,5 6,65 12 mapTa 2013
17.06.11 Ork-3-1 3000 100 7,5 7,5 9 nekabps 2011
Meyen-2 5000 100 8,5 - -
20.06.11 KB PeneccaHc Kanutan-3 4000 100 12,5 9,25 6 noHa 2012
Pycckoe mope-1 2000 100 10,0 12,0 14 mioHsa 2012
22.06.11 HOMOC-BAHK-9 5000 100 7,0 - -
TB3 BO-1 2 000 100 7,0 - -
24.06.11 OnnocC-1 2 000 100 6,0 - -
Anbda-baHk-2013 400 USD 100 9,25 9,25 24 vioHs 2013
Fasnpom-11 5000 100 13,75 13,75 24 nioHs 2014
28.06.11
Cransona 600 100 7.0 : -

HepBum>xumocTtb- 1




Fixed Income Daily 02.06.11
IV YPANCMIE | K3nuTAN

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 14.06.12 126 95.02 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 12.0 23.6 100.00 100.00 100.14 8.15 3.99 0.86 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.8 101.10 1865 99.02 101.39 8.01 2.01 3.76 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.06.11 15.09.20 113.1 100.71 3 100.15 100.71 7.34 2.05 4.47 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 125.3 99.75 99.72 100.09 8.56 2.08 5.26 /A3/BBB (buHaHCbI
ANKK 1706 8000 R 9.05 15.07.11 15.04.22 1324 102.68 102.53 102.70 8.90 220 5.68 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.000 15.07.11  15.04.16/ 15.07.23, 59.0 147.6 101.23 100.80 102.00 7.92 1.97 3.75 /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 5.07 2.14 0.62 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 16.7 101.55 101.20 101.70 5.61 1.80 0.80 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740 15.07.11 15.07.14 380 | 101.10 101.00 101.27 7.00 182 | 181 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 624 | 100.75 | 0.20 3400 100.65 100.75 764 190 | 282 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14) 15.06.18 34.0 857 | 100.58 100.46 753 191 1.77 JA3/BBB hMHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24  48.0 163.9 100.95 | 0.95 550 481 100.70 101.05 7.63 1.92 3.20 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 2112120 7.0 19.0 101.00 1500 100.60 101.09 9.57 5.55 0.49 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 49 100.81 24 100.70 100.84 5.88 3.91 0.38 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13 11.0 28.9 102.29 102.25 5.50 4.02 0.83 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 4.0 28.0 102.48 | 0.03 102.01 104.76 5.67 6.84 0.30 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 12.0 30.1 107.70 100.21 108.00 5.69 6.41 0.90 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 36.0 121.3 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 36.0 1213 cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 494 104.30 271355 104.22 104.30 7.93 2.14 3.16 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11  25.06.13] 18.06.15 25.0 493 102.55 68 900 102.55 102.70 7.04 2.01 1.77 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11  28.06.13] 23.06.15 25.0 494 102.52 100 052 102.52 102.73 7.09 2.01 1.78 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 49.3 104.30 | 0.25 253 971 104.20 104.30 7.93 2.14 3.15 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 33.0 56.9 101.80 | 0.10 30 101.56 101.70 7.63 4.04 2.23 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 12.3 99.70 4520 99.67 99.80 19.90 4.50 0.44 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 39.0 10045 | 045 593 978 100.30 100.31 7.32 747 2.62 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 226 101.60 100.00 101.70 6.82 3.80 1.69 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 226 101.60 24 100.61 6.82 3.80 1.69 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 22.6 100.55 2000 100.45 100.75 6.51 4.02 0.34 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 10.0 28.2 100.47 55095 100.25 100.50 7.00 3.72 0.75 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850  16.06.11  13.12.12] 121213 19.0 30.8 102.20 21260 95.01 7.08 4.15 1.33 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 19 100.23 99.00 99.90 4.99 3.21 0.15 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 204 100.70 700 001 100.40 100.90 7.22 3.74 1.46 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16, 19.0 67.4 108.10 120 128 108.05 108.15 6.98 5.77 1.31 cbipbe
BalHedTb-02 15000 R 1250  21.06.11  21.1212] 13.12.16/ 19.0 67.4 108.05 122 000 108.05 108.20 7.02 5.77 1.31 cbipbe
BalwHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16, 19.0 67.4 108.15 358 670 108.05 108.15 6.95 5.76 1.31 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 89 101.90 1000 101.81 102.20 14.57 8.32 0.60 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 11.0 23.3 99.15 98.00 100.30 10.07 4.47 0.81 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 344 101.35 25000 101.35 101.45 7.28 3.79 2.39 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 21.2 101.58 | 0.18 101.30 101.90 6.58 3.66 1.54 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12) 11.10.13] 17.0 28.8 101.62 20000 101.60 111.63 6.18 3.61 124 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 17.0 28.8 101.44 101.62 101.75 6.32 3.61 124 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12) 11.10.13] 17.0 28.8 101.19 101.60 103.60 6.52 3.62 124 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-06 5000 R 7.90  30.06.11 27.06.13 25.2 102.60 57332 102.60 102.61 6.64 3.84 1.78 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 25.2 102.60 581396 102.61 102.87 6.64 3.84 1.78 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 141011 1210.12] 11.10.13] 17.0 28.8 101.70 | 0.09 70179 101.60 101.70 6.12 3.60 124 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.11 15.03.40 350.5 102.08 102.30 8.48 2.10 10.11 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 16.08.11 12.02.13 20.7 87.50 75.00 100.00 17.40 4.56 1.35 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 26.0 104.00 | 0.10 500 000 104.00 105.30 7.32 443 1.80 /Ba3/BB- Tenekom
BK-MHBecT3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 1.0 37.8 101.11 | 0.10 100 023 101.00 101.11 4.85 7.50 0.11 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 53.2 100.54 | 0.64 550 487 100.30 100.55 8.31 4.12 3.44 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 53.2 100.30 192 500 100.30 100.49 8.38 413 343 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 6.0 17.7 99.96 | 0.01 235463 75.00 100.00 9.01 4.49 0.43 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 55.1 101.62 201000 101.20 102.00 8.54 4.32 3.40 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 215 98.59 8.54 3.79 153 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 11.0 29.0 100.90 13 350 100.75 101.10 7.97 4.45 0.81 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 29.0 100.80 | 0.40 150 300 100.80 103.40 7.22 1.83 2.04 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.0711  13.07.12] 06.07.16, 14.0 62.1 101.40 | 0.12 480 101.20 101.40 5.99 1.77 1.01 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9.700 15.06.11  20.12.11] 10.12.14, 7.0 429 102.00 55 102.00 102.40 5.84 2.37 0.51 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.06.11 15.03.13 21.8 101.46 | 0.06 100.61 104.00 6.90 1.87 1.56 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.06.11 15.03.13 21.8 101.69 31003 101.50 101.69 6.76 1.86 1.56 BBB/Baa1/BBB | GaHku
BTB 60-03 10000 R 760 17.06.11 15.03.13 21.8 101.55 | 0.20 30 003 101.50 101.55 6.84 1.87 1.56 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 4.2 102.03 | 0.03 204 800 102.00 102.14 5.51 5.62 0.33 BBB/Baa1/BBB | GaHku
BTB24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 8.0 20.5 75.01 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 560 30.11.11  07.06.11] 29.05.13 0.0 243 99.50 99.00 99.99 36.07 2.81 0.01 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 33.2 100.46 100.43 100.59 6.52 342 112 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14, 12.0 418 100.91 100.90 101.10 6.10 1.75 0.81 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 700 12.07.11 14.0711] 07.07.15 1.0 49.9 100.22 221330 100.22 100.32 4.88 1.74 0.11 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 61.1 100.02 6900 100.01 100.07 6.18 1.87 0.04 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 61.1 99.70 2 100.01 14.78 1.88 0.04 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 07.12.11] 30.11.16, 6.0 67.0 100.37 6.18 1.70 0.44 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 75.1 100.85 | 0.05 1180 100.57 100.85 5.78 1.74 0.61 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11) 02.08.17 2.0 75.1 10048 | 0.18 6497 100.40 100.50 4.07 1.65 0.19 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011  19.10.17] 13.10.20, 78.0 114.1 99.20 337 654 99.20 99.40 8.06 3.97 4.89 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20 29.0 1141 99.93 | 0.13 3711920 99.80 100.00 6.93 3.44 2.16 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 59.0 119.3 100.00 | 0.10 228 001 99.90 100.20 8.05 3.94 3.74 BBB/Baa1/BBB | GaHku
BOB-uanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20, 50.0 110.6 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 35.0 119.8 99.93 99.90 106.00 7.66 3.74 242 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.8 100.75 110 002 101.10 101.25 8.58 4.26 371 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.8 101.25 | 045 177 148 100.76 101.25 8.45 4.24 3.72 BBB//BBB+ (buHaHCbI

la3npHecht3 8000 R 1475 19.07.11 230712 12.07.16, 14.0 62.3  109.50 148903 109.49 109.60 5.92 6.72 0.99 /Baa3/BBB- Chipbe




Fixed Income Daily 02.06.11
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)
asnpHedtd 10000 R 820 18.10.11  10.04.18/ 09.04.19 84.0 & 956 = 100.21 507 100.21 100.59 8.32 4.08 4.92 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375  28.06.11  28.06.11) 24.06.14 1.0 373 | 11915 424962 119.15 119.45 5.75 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.06.11 26.06.12 130 10787 = 0.10 165118 107.60 107.87 5.52 6.06 0.94 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 49 100.92 100.70 101.25 4.72 3.46 0.39 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 329 | 100.35 23 100.35 100.45 7.20 3.59 2.29 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 30.1 /Baa3/BB GaHku
asnpomb 3 10000 R 575 11.07.11 10.10.11 44 75.01 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 178 | 100.18 75.05 100.30 6.80 341 1.32 /Baa3/BB GaHku
[asnpomb 5 20000 R 685 241111 221112 18.0 | 100.19 75.01 6.82 341 1.34 /Baa3/BB GaHku
a3npomb 60-01 10000 R 7.75  08.06.11 08.12.13 30.7 | 101.21 7.35 3.82 2.10 /Baa3/BB GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 22.6 | 101.00 50 101.00 101.20 6.67 3.53 1.65 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715  11.10.11 09.04.13 226 | 10112 101.00 101.25 6.60 3.53 1.65 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 09.08.11  30.01.18/ 26.01.21 81.0 @ 117.6 @ 102.85 200 162 103.00 103.85 8.51 4.32 4.67 /Baa3/BBB- cbipbe
lasnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.9 | 102.36 40141 102.36 102.65 8.04 4.14 3.58 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 57.0 @ 117.6 = 102.60 500 102.60 102.65 7.97 413 3.58 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.7 100.00 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 09 100.33 100.00 100.35 3.72 4.03 0.07 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 211111 30.10.28 2120 | 94.00 9.21 5.30 10.24 TpaHcnopt
noGakcbank 6O-01 5000 R 830 16.08.11 16.02.13 209 | 101.20 39 99.09 101.20 7.67 4.07 1.48 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 8.0 26.1 100.96 | 0.16 131595 100.75 6.56 3.98 0.59 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 08.06.11  13.06.12 08.12.13 13.0 & 30.7 | 101.00 7.10 4.00 0.91 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11  13.06.12] 08.12.13 13.0 | 30.7 | 101.03 7.07 4.00 0.91 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 70.8 | 100.90 174 991 100.70 100.89 6.05 4.57 0.30 BB/ MalLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 7.0 31.1 100.54 75.05 7.37 4.09 0.50 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 11.0 352 | 100.03 99.70 100.15 7.59 3.74 0.82 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 230 352 @ 100.65 971 100.65 100.80 8.02 4.09 1.65 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 23.1 92.00 TOproBnst
[OBTr-0 02 5000 R 775  21.07.11 18.07.13 25.9 15.00 2 11.00 15.00 190.77 | 25.76 0.52 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 215 aHepreTMka
[IxendchCul1 2000 R 500  20.10.11 20.10.11 4.7 98.74 97.50 99.99 8.52 2.52 0.36 /loTo3BaH TOproBnst
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 485 97.87 9.36 4.31 3.03 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.8 | 102.42 102.20 102.29 4.60 5.11 0.41 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18 33.0 | 814 = 100.61 100.45 100.80 7.44 3.82 2.35 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 33 100.18 3.34 0.99 0.26 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 36.9 | 100.50 100.00 101.00 3.57 0.92 2.76 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 34.8 | 100.55 100.35 100.50 3.37 0.94 2.62 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 220 @ 106.9 10345 024 222 699 103.40 103.50 7.30 4.46 1.57 B+/B1/B MeTannyprus
EspasXonag®-2 10000 R 995 311011  28.10.15] 19.10.20 54.0 = 114.3 @ 10545 8000 105.60 106.25 8.61 4.70 3.38 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13] 13.03.20, 22.0 A 106.9 @ 103.40 365 020 102.30 103.70 7.33 4.46 1.57 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 54.0 = 114.3 @ 105.96 105.31 106.40 8.47 4.68 3.39 B+/B1/B meTannyprus
EBpoXum-02 5000 R 890  05.07.11  03.07.15 26.06.18 50.0 @ 86.1 103.00 | 0.05 5000 102.90 103.20 8.00 4.31 3.28 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 14.11.18 540 908 = 10046 & 0.31 100.15 100.80 8.14 4.10 3.67 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 10.3 aHepreTMKa
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 10.8 102.00 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 15.9 100.00 (bUHaHCbI
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 54 100.86 | 0.03 100.85 100.90 6.17 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 6.84 371 0.90 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 05.07.11 05.07.12] 01.07.14 130 375  101.34 = 0.09 101.10 101.25 6.78 3.94 0.97 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 100 @225 10042 0.02 138 499 100.40 100.47 6.68 3.54 0.78 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911 26.09.12 22.09.13 16.0 @ 28.1 100.98 10 800 100.95 100.99 7.01 3.87 118 B/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 180 @ 363 @ 100.13 = 0.06 249 999 100.05 100.15 7.28 3.65 1.34 B/Ba3/ GaHku
VixAsTo 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 37.5 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 60.9 | 100.27 147 053 100.26 100.28 3.95 9.18 0.03 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 120 @ 303 = 100.91 100.75 101.48 8.80 4.80 0.88 GaHku
Wurerpa®-2 3000 R 16.75  29.11.11 29.11.11 6.0 104.85 | 0.05 70 104.30 104.80 6.76 7.97 0.46 cepBuC
WHtypuct-2 2000 R 14000 221111 29.07.11) 21.05.13 2.0 24.0 | 103.55 2073 103.55 103.80 6.74 0.23 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 27.7 | 102.70 99.00 102.99 8.08 4.49 1.92 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 34.7 | 100.15 95000 100.10 100.22 7.68 3.78 241 JoTo3BaH/B- aHepreTMka
VipkOHepro1 5000 R 1550  02.06.11 28.11.13 304 | 102.48 14.80 7.54 1.76 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 179 | 100.16 = 0.16 99.00 101.00 8.56 4.23 1.30 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 19.0 = 31.0 & 101.35 100.10 101.50 8.21 443 1.32 aBToONpoOM
Kama3 60O-02 3000 R 8.60  09.08.11 04.02.14 32.6 | 101.35 45129 101.20 101.40 8.18 4.23 2.21 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 27.8 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 12 10045 | 0.04 25 101.00 101.15 13.80 4.47 0.09 XAMUS
KUTOuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 36.8 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 6.1 75.01 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 9.6 103.95 4787 744 100.02 6.86 5.76 0.71 /B2/B meTannyprus
Kokc-B0-02 5000 R 8.70.  30.11.11 28.05.14 36.4 | 100.00 5000 000 8.89 4.34 248 meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 14 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.6 106.45 | 0.15 57 106.05 106.45 7.28 3.86 0.64 lloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 17.08.11 15.02.12 8.6 101.50 101.40 101.55 7.82 241 0.64 /loTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 26.07.11  30.07.12 23.07.13 14.0 261 101.80 80 101.50 102.00 7.96 2.33 1.02 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 284 | 101.51 3500 101.50 101.90 8.54 221 1.94 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12] 19.04.14/ 17.0 @ 35.1 100.23 | 0.13 100.15 100.20 9.26 4.63 121 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 354 | 100.35 60 000 100.05 8.12 4.05 243 [/Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 09 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 150 & 33.1 101.20 227 553 101.20 101.38 7.37 4.25 1.08 /Ba3/ GaHku
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 60.0 = 120.2 @ 100.00 135015 100.00 100.15 8.89 4.34 373 aHepreTuka
Kyi6A3oT-4 2000 R 860  13.10.11 07.04.16 59.1 100.55 30 000 100.55 100.85 8.63 4.26 371 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 241 107.33 104.51 107.30 9.00 3.37 1.16 B CTPOUTENLCTBO

JlenCneuCMY-1 2000 R 16.00/  16.06.11 07.12.12 185 106.75 106.50 106.75 7.10 3.70 0.68 1B CTPOMTENLCTBO




Fixed Income Daily 02.06.11
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)
TleHanepr02 3000 R 8.54  29.07.11 27.01.12 8.0 101.50 1500 101.50 101.90 6.25 4.20 0.60 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 10.7 | 101.40 158 101.41 101.75 6.45 3.94 0.81 /Ba2/ aHepreTuKa
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 20 504 | 100.33 1129 100.25 100.42 6.33 4.60 0.16 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 11.08.11  09.02.12] 06.02.14, 8.0 32.7 | 100.58 440 100.40 100.65 7.74 4.21 0.62 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 20.0 = 264 @ 103.07 620 103.07 103.30 7.94 4.74 143 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11  02.07.12 25.06.13 13.0 = 252 | 103.26 103.00 103.10 7.30 5.07 0.94 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 27.7 | 104.00 350 104.00 104.25 8.19 4.79 1.90 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 341 103.10 | 0.06 8000 103.00 103.10 8.40 4.60 2.30 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 14 100.11 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.06.11 08.12.11 6.3 101.02 | 0.02 1532 101.01 101.16 5.15 3.50 0.48 BBB-/Baa2/BBB- | Cbipbe
Tlykoitndo6n 6000 R 740  09.06.11 05.12.13 30.6 | 101.27 146 641 101.10 101.39 6.96 3.64 212 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 144 | 108.70 444 108.40 108.70 5.71 6.12 1.04 BBB-/Baa2/BBB- | cbipbe
JTykoitnB002 5000 R 13.35  08.08.11 06.08.12 144 | 108.70 41990 108.40 108.70 5.71 6.12 1.04 BBB-/Baa2/BBB-  cbipbe
TlykoiinbO03 5000 R 1335  08.08.11 06.08.12 144 108.55 77 000 108.43 108.69 5.84 6.13 1.04 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 144 10850 @ 0.10 10 000 108.40 108.70 5.88 6.14 1.04 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 144 | 108.56 204 438 108.40 108.90 5.83 6.13 1.04 BBB-/Baa2/BBB-  cbipbe
TykoitnBO06 5000 R 9200 16.06.11 13.12.12 18.7 | 10426  0.09 72000 104.20 104.35 6.34 4.40 1.33 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 18.7 | 104.09 104.00 104.37 6.46 441 1.33 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 27.7 | 101.61 101.50 101.75 7.60 4.05 1.94 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 27.7 | 101.75 55000 101.50 7.53 4.04 1.94 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 27.7 | 101.38 101.75 102.25 7.7 4.06 1.94 TOproBNst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 27.7 | 101.63 101.60 102.25 7.59 4.05 1.94 TOProBnst
Marxut BO-05 5000 R 8.000 02.09.11 28.02.14 334 | 101.01 101.20 101.50 7.72 3.95 2.30 TOproBnst
Marxut BO-06 5000 R 7.75 251011 22.04.14 352 | 100.07 62 999 100.10 101.10 7.87 3.86 244 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.9 101.30 51 101.30 101.60 6.62 4.04 0.74 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 6.1 100.32 100.20 100.45 7.46 3.98 0.46 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000 30.06.11 28.03.13 22.2 | 100.05 76.01 100.10 715 1.74 1.60 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.07.11 271011 23.04.13 5.0 231 100.62 99.01 101.00 5.71 1.80 0.38 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 9.0 334 99.98 100.15 6.10 2.99 0.69 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 7.0 36.9 | 101.03 | 0.03 100.80 101.00 6.24 4.07 0.50 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275  02.06.11 29.11.12 182 | 108.48 6.82 5.86 1.25 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 341 100.99 | 0.27 99.70 101.10 7.89 4.02 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 9.000 23.11.11  03.06.11] 23.05.12 0.0 11.9 | 100.00 97.20 100.40 4.49 0.01 TOproBAst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 520 @ 1124 10535 0.5 58 105.35 105.90 8.64 4.73 3.24 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.0820 520 @ 1124 10620 0.90 23 105.70 106.20 8.40 4.70 3.25 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14/ 09.02.21/ 33.0 & 118.0 @ 100.60 270771 100.20 101.00 8.15 4.09 2.26 B1/ meTannyprus
Meuen 1606 5000 R 825  23.08.11 18.02.14) 09.02.21 33.0 @ 118.0 = 100.98 100.90 101.00 7.99 4.07 2.26 B1/ meTannyprus
Meuen 206 5000 R 850 15.06.11  20.06.11) 12.06.13 1.0 24.7 | 100.12 101 100.12 100.18 3.92 4.23 0.05 /B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12] 21.07.16, 140 @ 626 @ 11415 090 163 283 113.45 113.90 6.28 4.15 1.00 /B1/ meTannyprus
Meuyen 506 5000 R 1250 19.07.11 181012  09.10.18 17.0 & 89.6 | 107.66 105.01 107.65 6.77 2.89 1.20 B1/ meTannyprus
Meuenb0-01 5000 R 1250 111111 1111110 0911120 5.0 176 | 103.21 | 0.11 102.50 103.00 5.19 6.04 0.42 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 21.7 | 104.00 749 104.00 104.35 744 4.68 1.54 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 231 104.60 | 1.40 747 104.00 7.24 4.65 1.65 B1/ MeTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 8.9 100.06 99.00 101.00 7.33 1.81 0.67 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11  18.10.12 01.10.15 17.0 @ 52.8 99.99 99.00 7.35 1.83 1.22 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 20 38.1 100.00 99.00 101.00 6.63 1.84 0.15 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 32 MaLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.02.12] 07.02.13 9.0 206 | 104.49 102.50 104.00 6.47 6.44 0.66 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 25 29.00 | 3.00 1 25.00 26.00 21.06 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  13.07.11 10.07.13 25.7 25.50 300 20.03 25.50 130.84 | 21.02 0.66 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 11.0 | 100.00 99.85 100.00 7.52 3.69 0.82 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 144 102.39 101.75 7.38 4.58 1.04 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11  24.07.12] 14.07.15 14.0 @ 50.1 102.38 102.00 102.25 7.52 4.75 1.00 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 5.0 46.9 | 101.05 0.5 100.90 101.05 6.47 4.79 0.36 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 22.0213] 220214 210 332 @ 100.31 100.30 100.40 8.46 4.20 149 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 15.04.14 35.0 | 100.00 & 0.03 40485 99.95 99.99 8.17 4.01 240 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 17.8 | 100.50 6.64 3.42 1.32 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 15.06.11  16.12.11) 121212 7.0 18.7 | 102.04 102.03 102.28 5.80 4.74 0.49 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 100 = 28.0 & 100.50 @ 0.20 127 433 100.00 100.70 5.82 321 0.76 oto3gan/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 334 | 100.67 100.75 100.95 7.51 3.79 2.31 oT03BaH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 224 | 101.70 160 001 101.50 6.76 375 1.63 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 3.0 212 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11  05.07.11] 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
MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12  16.04.15 11.0 = 47.2 | 100.00 7516 90.03 10.22 4.99 0.78 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 24.7 B-l/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11  19.10.11) 12.04.12 5.0 105 1.82 TOproBnst
Mocobras®2 3000 R 9.25  25.06.11 24.06.12 13.0 99.70 5222 99.70 99.95 9.97 4.65 0.55 CepBuC
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 18.9 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 35 102.05 2506 101.85 102.49 5.16 6.11 0.27 1IBB aHepreTMka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16, 9.0 574 | 101.61 101.10 101.59 5.30 3.76 0.69 /BB JHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12 28.11.14) 18.0 @ 425 | 105.86 6.14 4.83 1.30 1/BB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11) 25.07.13, 2.0 26.2 | 100.45 100.35 4.97 2.23 0.18 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 3.2 100.86 | 0.03 100.25 100.97 4.77 3.98 0.25 JHepreTuka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 11.9 88.01 aHepreTMka
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 3.0 394 | 102.60 @ 0.01 14039 102.45 102.60 6.52 8.51 0.24 aHepreTMka
MTC 01 10000 R 7.000 20.10.11 17.10.13 29.0 99.45 97.10 100.30 7.38 3.51 2.07 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 534 99.80 99.65 100.20 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 @ 856 @ 101.95 0.5 33000 100.91 101.95 7.06 3.91 1.75 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760 15.05.12 13.05.14 359 | 100.30 | 0.05 56 332 100.21 100.30 7.48 7.56 2.55 BB+/Ba2/BB Tenekom

MTC 05 15000 R 1425 260711 26.07.12 19.07.16/ 140 @625 @ 108.80 0.05 3 108.80 108.97 6.01 13.06 0.98 BB+/Ba2/BB Tenexkom
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AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 35 102.50 101.70 103.30 513 6.81 0.27 BB+ cbipbe
MTC 07 10000 R 870 15.11.11 07.11.17 784 | 102.00 @ 0.30 180 221 102.00 102.03 8.46 4.25 4.67 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 151111 121115 03.11.200 54.0 @ 114.8 100.01 = 0.01 2 100.41 100.99 8.30 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 33.8 | 100.61 100.50 100.89 9.34 4.98 0.68 GaHku
HK AnbsiHe BO-01 5000 R 925  09.08.11 04.02.14 326 | 102.78 | 048 100 000 102.01 102.79 8.23 4.49 2.20 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 26.0 @ 111.3 @ 103.50 1434 939 103.00 103.55 8.08 4.70 1.81 BB+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 10.0 90.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 184 | 10031 | 0.01 184 600 104.50 105.50 9.75 4.85 1.26 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 172 | 106.32 105.70 106.40 6.11 5.04 127 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 214 | 101.68 102.01 102.50 6.82 3.80 1.55 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 252 | 102.00 @ 0.39 186 612 100.71 6.55 3.67 1.78 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 241111 250512 251113 120 @ 303 | 101.20 22102 101.21 101.69 7.85 4.46 0.89 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 13.0 @ 376 | 100.84 100.65 101.35 6.61 3.66 0.99 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 @ 76.0 @ 10210 0.5 10 000 101.70 102.20 7.57 417 1.90 BB-/Ba3d/ BaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11/ 14.06.13 1.0 248 | 10013 | 0.02 100.10 100.13 3.03 3.48 0.06 BB-/Ba3d/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 9.0 33.3 | 100.23 140 100.23 100.45 6.76 3.46 0.67 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 26.3 | 100.55 @ 0.05 110 000 100.55 100.70 6.83 347 1.88 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 50.0 | 102.70 30 000 102.60 103.20 8.11 2.25 1.83 TpaHcnopt
HC-twH.-60-01 2000 R 10500  04.11.11 02.05.14 355 | 103.00 103.00 9.52 5.08 2.35 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 35.0 | 100.65 @ 0.05 51000 100.60 100.75 9.98 4.98 2.31 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 1071 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 1.7 B/l notpeb. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 6.0 229 Bl notpe6. ToB.
O6opoHnpom-01 20 21091 R 8.00 21.10.11 24.04.20 108.3 MalLLMHOCTP.
OrK-3 06 3000 R 7,50 10.06.11  10.06.11/ 09.12.11 0.0 6.4 JHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12] 18.06.13 13.0 = 249 @ 101.30 50 000 101.31 101.60 6.26 3.69 0.94 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 4.0 102.00 1001 102.00 102.50 6.04 5.99 0.31 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 108 | 101.09 100.00 6.05 3.58 0.82 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13 0.0 243 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 3.0 100.50 2 100.50 101.50 11.00 6.45 0.22 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 343 | 100.90 & 0.02 8500 100.80 8.04 4.08 2.35 GaHku
MapHac-M 2 1000 R 9.50, 18.08.11 17.11.11 56 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8.100 26.10.11  25.04.12) 24.04.13 110 231 100.08 8.15 4.04 0.82 B3/ GaHku
Mepsobark 5O-02 1500 R 8.50  13.10.11 10.04.14 34.8 99.99 99.00 100.00 8.68 4.24 2.37 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 0.9 100.71 293 100.10 0.24 4.73 0.08 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 12 100.00 76.00 100.00 5.02 2.51 0.09 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214 19.0 = 433 | 108.96 75.00 6.69 5.87 1.30 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 149 | 101.34 024 100.80 102.00 6.69 3.84 1.10 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 149 | 100.20 100.47 6.93 3.50 1.10 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14] 22.03.16/ 340 @ 585 | 100.68 98 110 100.70 100.80 8.13 4.09 2.35 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 32.6 | 101.59 42489 101.10 101.61 8.08 4.22 2.22 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 11.7 | 101.10 49833 101.10 101.29 6.66 3.82 0.89 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-06 5000 R 825  08.06.11 17.06.13 249 | 101.36 124 237 101.35 101.45 7.67 4.06 1.72 BB-/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 4.6 90.08 88.00 93.00 31.58 0.01 0.29 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 20 26.1 9749 | 049 201 96.51 97.00 38.15 9.21 0.11 MaLLKHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 5.1 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13  16.07.15 26.0 = 50.2 | 103.20 33807 103.20 103.45 8.95 5.07 1.75 Tenekom
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 180 357 @ 100.03 = 0.03 100 99.85 100.03 12.32 5.98 121 clx
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 39 102.50 102.00 103.00 9.05 8.27 0.30 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 9.6 103.75 | 0.75 750 101.15 103.75 1217 8.17 0.67 clx
Pasrynsitd4 3000 R 231111 02.06.11] 22.05.13 0.0 24.0 | 100.25 70.00 104.50 clx
Pasrynaitd5 2000 R 261011 26.10.11)  23.10.13] 5.0 29.2 97.47 6.57 0.38 c/x
Paithchaitaer BO-7 5000 R 750  30.11.11 27.11.13 30.3 | 101.00 480 003 100.85 101.25 718 3.70 217 BBB+/Baa3/BBB | GaHku
Paitbdbaitaen-4 10000 R 1350 07.06.11  08.12.11) 03.12.13 6.0 30.5 | 104.35 544 103.94 104.37 4.85 6.45 0.47 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 9.50  21.07.11 21.07.11 1.7 BB-// yenyru
PBK®uHaHc3 3000 R 9.000 141111 141113 09.11.15 30.0 = 54.1 102.17 101.85 102.35 8.14 4.39 2.08 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 103 | 101.71 46 101.10 101.71 8.51 5.12 0.76 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12 1.0 124 | 100.10 3093 100.10 100.14 4.72 6.19 0.04 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 184 | 104.87 6.08 4.47 1.31 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 175 | 102.20 102.20 102.50 6.02 3.68 1.31 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 1.2 100.32 200 053 100.23 100.32 5.09 4.22 0.09 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.9 | 100.35 490 100.05 100.35 6.86 343 2.15 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 33.6 | 120.92 @ 0.07 636 333 120.70 120.92 6.70 6.18 219 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 544 | 101.50 @ 0.10 101.50 101.60 7.54 3.83 3.59 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 6.0 96.9 | 104.50 16 104.50 104.69 5.28 711 0.47 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 33.6 | 101.22 4000 101.20 101.49 9.70 4.93 2.22 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 46.9 | 103.70 = 0.05 103.50 103.70 8.78 4.69 3.01 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 10500 27.06.11  26.12.12] 20.06.16, 19.0 = 615 @ 106.52 = 0.02 106.48 106.80 6.14 4.92 1.35 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 0.0 732 | 100.23 62798 100.25 100.45 7.09 713 0.03 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 25.07.11 24.07.13] 16.07.18 26.0 @ 86.7 @ 109.25 0.10 1400 002 108.92 109.25 6.20 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 @ 113.70 0.05 1300 002 113.36 113.70 6.22 4.82 2.53 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  25.07.11  27.07.11  08.07.24 20 | 1595  101.64 101.30 101.97 2.25 6.62 0.15 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15/ 16.01.25 45.0 @ 165.9 @ 105.50 72929 105.50 105.62 7.36 4.25 2.93 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 180 @ 544 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11 171213 151215 31.0 @ 553 | 103.45 45600 102.76 103.54 9.05 5.01 2.03 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12 21.06.13 13.0 = 250 @ 101.30 401000 101.25 101.40 6.16 3.64 0.96 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 256 | 102.19 56 500 102.00 102.20 6.98 3.88 1.80 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 29.6 99.85 71000 99.80 99.85 7.08 3.46 212 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 418 | 100.12 99.62 99.95 7.49 3.71 2.87 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12 16.07.15 14.0 = 50.2 | 101.02 27101 101.02 101.49 9.13 4.94 0.98 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 121112 021117 180 @ 782 | 102.00 102.23 102.59 9.12 513 1.26 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.06.11  08.12.11) 09.12.13] 6.0 30.7 | 100.27 9.94 5.25 0.47 GaHku

PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 79.8 (buHaHCbI
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BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 275 BB+//BB- Tenekom
[JlansCe3206 2000 R 760  30.11.11 30.05.12 121 100.00 97 100.70 7.75 3.79 0.69 BB+//BB- Tenekom
[JlansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12, 2.0 13.7 101.30 50 000 101.10 101.30 4.70 7.38 0.13 BB+//BB- Tenekom
PocHaHo-2 10000 R 8.90  29.06.11 20.12.17 79.8 (buHaHCbI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 79.8 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 21.0 & 1055  104.00 103.50 104.00 6.52 4.32 148 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20, 21.0 | 105.5 @ 103.60 103.50 104.00 6.77 4.33 1.48 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14, 09.02.17 330 @ 69.3 104.65 120 021 104.40 105.10 742 441 2.25 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 4.0 77.0 102.60 102.19 103.00 3.81 5.59 0.34 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11] 27.11.18 6.0 91.2 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14] 09.02.18 39.0 @ 815 101.00 195 75.00 7.56 3.85 2.65 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 690 14.06.11 16.06.11/ 05.06.18 0.0 | 854 | 100.07 100.01 10025 | 4.25 344 | 0.04 BBB/Baal/ GaHki
Poccenxb 8 5000 R | 1010/ 241111 261112 141119 180 | 1029 | 105.22 10500 | 10549 | 640 479 | 134 BBB/Baal/ | Gakiw
Poccenxb 9 5000 R | 1010 241111 264112 141119 180 | 1029 @ 105.25 105.05 10539 | 6.38 478 | 134 BBB/Baal/ GaHki
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 150 273 101.30 40 000 101.00 101.35 6.16 3.54 113 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12 28.08.13 150 @273 101.35 | 0.25 345 980 101.17 101.35 6.11 3.54 113 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 11.0 294 100.77 100.52 110.53 5.75 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 26.6 100.38 2200 100.38 100.60 9.22 5.96 0.19 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 81.9 100.20 533 060 100.23 100.29 8.43 4.13 4.79 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 47.0 @ 119.9 99.76 0.01 150 000 99.72 99.95 8.75 4.25 3.08 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 120.1 @ 100.35 1095 781 100.35 100.47 8.07 3.98 3.80 /Baa3/BBB- aHepreTMka
Pycruopo-02 10000 R 8.000 241011  18.04.16/ 12.0421 59.0 & 120.1 = 10049 = 023 148 201 100.30 100.49 8.03 3.97 3.80 /Baa3/BBB- JHepreTuka
PycMope 06 2000 R 10.000 16.06.11  20.06.11] 14.06.12, 1.0 126 99.62 99.00 100.25 16.03 2.50 0.04 notpe6. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 37 100.20 1000 100.21 100.49 6.89 373 0.28 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 10.6 100.31 0.01 235900 100.30 100.78 7.49 3.85 0.79 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 30.0 = 54.1 100.75 75.05 7.64 3.91 212 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 161111 201113 11.11.15 30.0 @ 54.1 100.82 75.05 761 3.91 213 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 16.0 @ 52.2 101.50 100.12 101.75 6.57 3.78 117 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 16.0 @ 52.2 101.46 75.05 101.75 6.62 3.78 117 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 30.08.11 28.02.12 9.1 npou3BoACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 3.7 99.25 98.51 99.99 12.07 4.67 0.27 MaLUMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11) 06.06.14 6.0 36.7 1.02 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 26.2 100.55 2 100.55 101.78 12.24 6.05 1.68 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 1.0 12.8 notpeb. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 4.0 15.8 102.70 | 0.10 75534 102.38 102.60 4.94 6.80 0.29 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 20.8 104.90 210972 104.90 105.07 6.78 4.64 148 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 20.8 104.80 104.70 105.39 6.84 4.64 1.48 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.06.11 27.03.12 10.0 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 20.07.11 17.07.13 25.9 106.19 | 0.01 2260 106.00 106.19 9.43 5.87 1.70 aBToNpoM
C3Tenex406 2000 R 8.100  09.06.11 08.12.11 6.3 101.15 78 100.50 102.00 5.97 2.00 0.48 BB+//BB- Tenekom
C3Tenex506 2000 R 6.31  23.08.11 21.05.13 24.0 100.00 | 0.30 18 99.72 100.10 7.93 1.57 141 BB+//BB- Tenekom
C3Tenex606 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 2.0 99.2 106.46 10 340 106.21 106.50 2.74 0.21 BB+//BB- Tenekom
Cubups-01 2300 R 18.000 19.07.11 17.07.12 13.7 10843 | 043 107.71 108.70 10.13 8.28 0.92 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 41.0  101.8 = 116.00 @ 0.32 564 857 115.60 116.00 8.13 5.80 2.63 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/ 10.10.19, 410  101.8 = 11580 @025 313 846 114.00 116.99 8.20 5.81 2.62 meTannyprus
Cu6Tnk-806 3000 R 950 11.08.11  11.08.11] 08.08.13 2.0 26.6 100.80 100.60 101.19 5.31 4.70 0.18 BB+//BB- Tenekom
CWBYPXong1 1500 R 1047 03.11.11 01.11.12 173 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 06.10.11 041012 03.10.13 16.0 @ 285 101.90 | 0.05 25195 101.90 102.20 8.38 4.77 118 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 39.1 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 26.4 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 34.7 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 07.03.13 215 105.00 104.80 105.54 6.80 4.63 153 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14 150 @ 389 109.99 25559 109.80 109.99 6.10 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 6.76 5.76 1.26 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 58.3 100.95 | 0.07 61205 100.57 100.95 7.34 3.78 2.07 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 13.0 @ 249 101.83 101.30 101.65 10.05 5.75 0.90 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  10.10.11  15.10.12 07.10.13] 17.0 @ 286 100.50 | 0.19 100 100.21 100.50 10.45 5.33 1.18 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13) 120 @ 303 101.10 65 101.11 101.25 8.14 4.51 0.90 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 08.06.11 12.12.11) 05.06.13 6.0 245 101.29 101.10 101.40 7.16 4.82 0.47 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 10.04.14 34.8 100.06 15000 100.00 100.14 8.39 4.1 2.38 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 10.3 TOproBnst
C1hupyctpt 1000 R 07.07.11 07.07.11 12 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 13.6 94.37 2 886 94.05 94.39 14.58 4.49 0.92 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 22.7 91.18 85.15 97.20 14.52 4.65 1.52 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 8.6 97.35 1773 97.33 97.35 17.42 6.50 0.58 CTPOUTENLCTBO
CynocTpb 50-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 9.0 33.5 99.20 0.20 98.91 99.10 11.13 4.96 0.66 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 3.0 15.3 100.31 0.02 99.00 100.29 8.11 4.60 0.24 B3/ GaHku
CYSK duHanc-01 10000 R 935 08.07.11  10.07.13] 26.06.20 26.0 @ 1104 @ 10345 @ 0.15 219051 103.25 103.55 7.63 4.51 1.76 cbipbe
Catnlpynn1 1000 R 11.700  15.11.11 15.05.12 11.6 100.01 99.00 100.50 12.02 5.83 0.83 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 28.1 101.00 100.00 101.00 6.88 3.58 2.00 B+// cbipbe
Tattenekom 4 1500 R 825 03.11.11 01.11.12 173 98.00 14 95.01 10.02 4.20 124 Tenekom
TardoHnab 5 2000 R 8.50  21.09.11 21.03.12 9.8 10045 | 0.17 131001 100.45 100.50 8.04 4.22 0.73 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11 28.0212] 26.02.13, 9.0 21.2 100.40 68 001 100.45 100.65 8.32 4.35 0.67 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 7.0 18.7 100.63 100.60 100.90 745 4.34 0.50 B2/ GaHku
Tatthonab 60-01 2000 R 9.50 30.06.11 28.06.12 26.12.13 130 @ 313 100.87 26 565 99.90 8.81 4.70 0.93 B2/ GaHku
YpCW cep06 2000 R 1050 17.11.11 17.11.11 56 100.52 BB+//BB- Tenekom
YpCW cep07 3000 R 850  13.09.11 13.03.12 95 101.38 75.05 101.97 5.88 4.18 0.50 BB+//BB- Tenekom
YpCW cep08 2000 R 7.50  05.10.11 03.04.13 224 100.48 101.14 8.44 3.72 1.40 BB+//BB- Tenekom
LlentpTen-5 3000 R 9.300  30.08.11 30.08.11 3.0 100.72 100.75 101.15 6.33 4.60 0.23 BB+//BB- Tenekom
IOTK BO-01 2000 R 11.000  20.07.11 211011 17.10.12, 5.0 16.8 BB+//BB- Tenekom
I0TK BO-04 1000 R 1140  21.07.11 18.10.12 16.8 105.20 10 105.20 110.00 7.61 2.70 1.20 BB+//BB- Tenekom

tOTK-05 06. 2000 R 7.80  30.11.11 30.05.12! 121 101.90 BB+//BB- Tenexkom




Fixed Income Daily 02.06.11
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)
Tatthonab 60-02 2000 R 875 201011 181012 17.04.14 170 @ 350 100.00 82000 100.16 100.25 8.93 4.36 121 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11 24.06.11] 12.06.13 1.0 24.7 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12 11.03.14 100 @ 33.8 101.99 7384 101.20 101.99 5.89 4.16 0.73 aHepreTMka
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 1.0 37.5 101.13 | 0.02 52 563 101.15 101.33 3.94 8.38 0.10 JHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 20.5 aHepreTMKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 28.0 100.07 100.01 100.10 9.16 4.49 1.92 cccl aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 3.0 100.18 6.04 3.36 0.23 CCCll JHepreTuka
TrK-4 06.1 5000 R 8.00 02.06.11 31.05.12 122 aHepreTMka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 29.0 @ 773 101.65 | 0.25 45000 101.40 101.85 8.08 4.29 2.02 aHepreTuka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 280 @759 100.60 | 0.15 190 000 100.36 100.95 8.11 4.1 191 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.8 100.77 6.56 1.86 0.67 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 115 aHepreTMka
TrK-9-01 7000 R 8.100 15.08.11  15.08.13] 07.08.17 27.0 @ 753 100.20 | 0.10 90 000 100.15 100.50 8.12 4.03 1.87 JHepreTuka
TepHa-® 02 1500 R 1.00 04.11.11 04.11.11 52 NPOW3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 9.3 88.50 75.00 102.00 18.46 0.56 0.64 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 26.3 115.30 | 0.60 501 114.42 115.28 12.08 8.70 1.58 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 28.1 105.89 104.00 105.42 11.55 6.70 1.80 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13 6.0 30.3 102.23 1696 102.36 102.45 12.08 8.05 0.44 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12] 18.02.14 150 & 33.1 102.45 3960 101.61 102.49 12.10 6.81 1.01 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 29.1 101.56 255000 101.62 102.70 8.28 4.34 2.03 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011  25.0412 23.10.13 11.0 @ 292 102.60 1000 102.60 103.00 8.96 5.76 0.80 TpaHcnopt
TpaxcKanuran-2 1800 R 8.15 20.09.11 18.09.12/ 15.03.16 16.0 = 58.3 100.52 100.00 101.00 7.86 4.04 1.15 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 21.2 104.95 329 104.43 104.95 6.54 4.51 1.52 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 48.8 103.87 7.58 4.22 2.60 BB+/Ba2/ TpaHcnopt
TpancKpen 60-1 5000 R 780 17.11.11 17.11.13 30.0 100.99 35485 100.87 100.99 7.40 3.83 213 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 126 100.54 100.25 6.45 342 0.92 /Ba1/BB GaHku
TpancKpend 5000 R 10300 07.07.11 07.07.11 12 100.52 135511 100.50 100.65 491 5.1 0.09 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 26.8 101.33 101.17 101.45 7.36 3.91 1.88 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 35.0 101.86 | 0.16 101.70 7.66 4.04 242 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 32.2 100.01 6.60 3.24 227 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15, 13.05.19 480 @ 96.8 108.10 101.75 111.11 7.55 9.23 3.24 /Baa1/BBB Ccbipbe
TpaHcHedTb-02 35000 R 975 11.10.11 01.10.19! 101.5 /Baa1/BBB Chipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19 53.0 & 101.0 = 11020 = 0.10 660 001 110.15 110.50 7.05 8.96 3.31 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.700  29.09.11 29.03.12 10.1 102.04 100.91 102.55 6.21 4.25 0.76 JHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14 17.0 @ 355 100.07 1816 100.00 100.13 9.65 4.76 123 11B- GaHku
YB3-1 3000 R 925 16.06.11 131212 07.1217 19.0 @794 101.00 2 101.00 101.20 8.72 4.57 1.30 MalLLMHOCTP.
YB3-2 3000 R 8.95 30.08.11 27.08.13 20.02.18 27.0 @ 819 101.10 | 0.60 100.50 101.10 8.57 4.41 1.88 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 9.1 meTannyprus
YMMNO 3 3000 R 10.000  16.06.11 14.06.12 126 100.36 100.22 101.00 9.85 497 0.88 MaLLKHOCTP.
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
Ypancu6liK 60-01 2000 R 9.50  03.06.11 28.02.14 334 101.86 8.28 2.33 1.16 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 294 101.55 300 002 101.57 101.90 8.46 2.33 1.1 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 1.7 101.20 | 0.08 106 793 101.10 101.20 5.52 7.14 0.13 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 89 106.45 30002 106.20 107.10 7.37 7.73 0.65 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50 21.07.11 19.01.12 7.7 106.96 105.50 106.20 5.26 7.69 0.57 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 7.7 100.90 100.62 100.92 713 4.20 0.57 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 4.6 101.46 101.45 101.60 6.17 4.94 0.36 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 13.8 105.35 | 0.10 17674 105.36 105.49 6.87 5.56 0.99 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 26.0 @ 46.9 102.75 190 131 102.75 6.70 4.37 1.82 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 42 100.53 | 0.08 99.01 106.00 5.79 3.62 0.33 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 @ 113.1 @ 101.10 399 001 101.10 101.50 6.72 3.53 2.02 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 271015/ 16.10.20 54.0 @ 114.2 99.95 70 99.40 99.95 7.64 3.74 3.54 /Baa2/BBB JHepreTuka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 @ 113.1 @ 101.00 480 628 101.05 101.35 6.77 3.53 2.02 /Baa2/BBB aHepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.10.20 78.0 @ 114.2 99.95 99.56 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 @ 113.1 @ 100.50 141 100.00 100.50 7.74 3.84 3.44 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.20 78.0 & 1142 = 100.05 99.51 100.24 8.13 3.98 4.72 /Baa2/BBB aHepreTuka
XaHTMaHbatk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 0.0 24.7 100.13 99.00 4.10 3.91 0.04 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 6.65 26.07.11 22.04.14 35.2 100.06 100.00 100.10 6.79 1.66 247 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013 22.04.14 290 @ 352 100.25 30 000 100.00 100.44 8.02 1.96 2.03 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.07.11 12.10.11 44 100.38 100.17 100.37 6.17 1.76 0.34 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11] 17.04.13 5.0 22.9 100.65 | 0.05 100.47 100.80 6.57 2.02 0.36 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 14.06.11 111212 10.06.14 190 @ 36.8 100.33 | 0.23 90.01 7.73 1.93 1.33 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11 30.0412 23.04.15 11.0 474 101.70 600 000 90.01 101.90 7.14 221 0.82 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000  12.07.11 12.07.11 14 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12, 24.06.14 130 @ 373 101.20 101.05 101.25 8.15 4.56 0.94 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 29.7 100.50 | 0.05 100.30 100.49 8.18 4.09 2.08 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.04.12 21.0415 110 473 96.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.12.11] 04.1212 6.0 184 103.95 | 0.10 315887 103.20 104.17 8.58 791 0.44 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.06.11 14.06.11  04.09.14 0.0 39.7 100.35 3.07 5.22 0.03 (buHaHCbI
tOHuKpeambaHk-04 10000 R 700 151111  16.11.12 10.11.15 18.0 @ 54.1 100.68 34 995 100.50 101.00 6.57 3.47 1.32 BB/Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 280 @ 51.8 100.95 | 0.02 170 001 100.90 101.15 7.16 3.70 1.95 BB/Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 32 100.00 40 100.02 101.00 14.25 6.98 0.23 notpe6. ToB.
t0Taiip-® BO-1 1500 R 1250  28.06.11 26.03.13 221 108.34 107.90 108.10 7.76 2.88 1.51 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250  28.06.11 26.03.13 221 10845 | 0.55 107.90 108.10 7.70 2.87 151 TpaHcnopt
l0Taiip-® BO-3 1500 R 945  23.06.11 19.12.13 311 103.00 102.50 102.70 8.39 2.29 2.09 TpaHcnopt
OTaitp-® B0-4 1500 R 9.000  29.06.11 26.03.14 34.3 100.10 500 100.01 100.30 9.26 2.24 2.27 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 29.06.11 26.03.14 343 100.10 68 100.00 100.10 9.26 2.24 227 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 275 101.65 196 000 101.45 101.70 7.57 4.05 1.93 BB/ aHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 9.4 103.00 148 102.70 103.20 6.32 4.99 0.70 BB/ 3HepreTMka
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 18.9 94.00 13185 93.72 95.75 13.67 2.31 127 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 60.0 100.30 = 0.01 18 000 100.00 100.30 7.68 3.98 3.07 1/BB- MyHULMNANbHbI
BonrorpO64 1000 R 715 151111 15.05.12 116 | 101.00 98.50 6.57 373 0.88 1/BB- MyHULMNANbHbI
BonrorpO69 2000 R 8.75  08.06.11 04.06.14 36.6 | 101.55 7.24 4.30 1.76 //BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.700  26.06.11 26.10.11 49 100.90 100.31 100.90 3.86 2.55 0.22 1/1BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 18.0 102.57 99.50 103.14 6.10 2.98 0.77 1IBB MyHULMNANbHbI
KasaHb07 2000 R 8.75  22.06.11 15.12.14 431 101.97 101.50 102.49 7.69 2.14 1.78 MyHULMNaNbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 3.0 100.55 808 100.00 6.04 2.03 0.23 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 182 | 102.62 6.76 217 1.05 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 25.2 104.57 100.00 105.00 7.05 241 1.35 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 60.5 | 100.48 1 100.50 102.50 8.31 2.03 3.49 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.70  10.11.11 10.05.12 115 | 102,57 100.50 103.50 6.51 4.72 0.75 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 49.3 105.90 104.00 105.90 7.04 2.33 1.92 BB-// MyHULaNanbHbIi
KOMM 78 06 1000 R 8.00 23.11.11 221113 302 | 101.69 7.19 397 | 174 BB/Ba2/ MYHALVMNATbHbIR
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.9 97.92 92.76 97.50 721 3.84 3.17 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 412 100.30 100.50 101.00 7.38 3.87 244 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 175 | 10443 = 0.8 150 002 104.50 104.60 6.25 2.60 0.91 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12.000 10.06.11 05.12.14 428 114.30 200 112.02 116.00 7.32 5.24 2.67 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 38.2 101.10 = 0.10 202 000 101.10 101.29 711 3.92 2.59 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 495 99.35 99.20 100.00 7.62 4.01 3.21 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 131 102.55 66 650 102.20 102.75 5.59 3.89 0.96 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.000 11.06.11 11.06.22 1343 = 91.80 235 846 91.46 92.76 8.07 4.34 6.80 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 73.5 98.61 98.50 99.24 7.64 4.04 4.46 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 6.7 101.61 78299 101.61 101.70 5.04 3.93 0.50 BBB/Baa1/BBB | MyHULunanbHbii
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 274 102.20 202 952 101.85 102.50 6.38 3.95 1.95 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 154 102.30 017 5 102.30 102.50 5.77 3.94 1.14 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.7 98.30 99.10 99.44 7.7 4.10 4.10 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.06.11 03.06.13 244 117.23 5.97 3.22 1.64 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 36.8 118.00 = 025 388 388 117.80 118.00 6.61 3.20 2.35 BBB/Baa1/BBB | MyHULmnanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 30.8 121.00 120.35 121.10 6.12 3.12 2.01 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 91.1 106.67 104.84 106.40 7.85 2.07 5.21 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 350 | 100.83 1351523 100.60 100.83 7.82 3.96 242 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 24.7 | 102.00 220 100.00 102.15 7.27 4.40 1.00 /B1/oto3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.6 106.60 679 106.50 106.90 6.78 7.86 0.56 /B1/oT03BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 4.7 101.16 100.79 101.80 4.67 3.80 0.37 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 178 | 101.65 99.00 102.00 6.18 3.90 0.89 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 6.20 10.08.11 09.11.11 54 101.33 233514 100.85 101.22 3.18 1.53 0.42 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 7.7 105.50 848 416 104.65 3.12 2.81 0.59 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 222 110.87 = 0.07 21938 110.87 110.95 5.80 2.70 1.55 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 1.2 100.73 | 0.18 519 042 2.89 2.61 0.09 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.8 107.60 1 107.60 107.80 5.66 2.62 122 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 39.2 116.15 = 0.30 50 001 115.90 116.20 6.47 5.15 2.56 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 4.0 102.09 1561715 101.93 102.50 3.49 4.88 0.32 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 425 | 104.48 73 090 104.45 104.65 6.75 3.87 2.92 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 20.1 102.30 + 0.02 20 000 102.18 102.30 5.74 3.48 147 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 14.2 101.81 200 400 101.77 101.83 5.30 3.36 1.06 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 50.2 99.33 0.22 595 003 99.26 99.35 719 345 3.33 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 33.9 101.70 = 0.05 90 802 101.61 101.70 6.51 4.57 2.36 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 56.5 | 100.02 ' 0.08 153 097 99.95 100.02 7.48 3.66 3.65 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 20.5 | 101.55 11000 101.51 101.60 5.80 342 1.50 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 48.8 99.84 10693 588 99.61 99.75 747 3.63 3.32 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 173 100.47 50 000 100.45 100.54 5.62 5.97 1.30 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.100  13.07.11 11.07.12 135 | 101.10 41789 101.10 101.25 5.17 1.50 1.02 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.100  20.07.11 17.07.13 25.9 100.11 984 478 100.25 100.78 6.18 1.52 1.88 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 432 11450 @ 0.05 75001 114.45 114.53 6.75 244 2.78 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90  10.08.11 03.08.16 63.0 98.40 0.20 1 98.00 98.25 741 3.50 4.04 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750 22.09.11 15.03.18 82.6 98.90 14 500 98.85 98.91 7.85 3.78 4.97 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1202« 97.22 15740 121 97.20 97.24 8.17 4.20 6.48 BBB/Baa1/BBB  |roc. Gymaru
003 46002 46500 R 8.00 10.08.11 08.08.12 145 | 103.22 335739 102.20 3.25 3.86 0.65 BBB/Baa1/BBB |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 88.2 96.71 255000 96.14 96.94 7.76 3.61 5.14 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 63.0 97.84 7038 719 96.56 97.35 7.26 1.78 3.75 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 08.06.11 241121 127.6 = 94.99 12985 396 93.00 95.50 791 210 6.27 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 06.02.36 300.5 | 89.89 8075701 88.00 90.00 8.00 3.83 10.34 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 87.5 88.90 0.10 2930 88.80 88.90 7.88 3.93 5.03 BBB/Baa1/BBB |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 425 | 102.36 7.20 4.29 2.22 MyHULMNANbHbIA
CamapO6n 3 4500 R 760 11.08.11 11.08.11 24 100.42 2500 100.51 100.65 5.52 1.89 0.18 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 12.8 100.90 = 0.05 4910 100.75 100.90 6.23 172 0.95 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.300  23.06.11 19.12.13 311 10240 = 0.30 142730 102.12 102.40 5.70 2.26 0.61 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 23.6 111.97 106.51 112.00 6.02 2.50 1.31 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 544 | 101.54 7.49 3.81 3.59 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 22.7 101.00 18 99.00 102.90 718 1.96 0.99 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 6.9 100.80 139 955 100.85 101.10 5.62 3.46 0.52 B MyHUL@NanbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 18.8 100.60 680 100.45 100.60 6.58 347 1.07 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 30.3 108.52 106.00 108.93 6.18 3.02 1.30 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 13.7 102.48 100.00 102.60 6.16 4.06 1.00 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.6 103.87 103.50 103.78 7.51 4.22 3.04 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 27.2 102.47 101.70 102.60 6.88 2.00 1.56 MyHULMNANbHbI
Yysawms-06 1000 R 724 19.07.11 17.04.12 10.7 100.93 100.50 102.37 6.28 1.79 0.80 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16.  07.06.11 04.06.13 245 /Ba2/ MyHULMNANbHbIA
AkyT-07 06 2500 R 780 21.07.11 17.04.14 35.0 100.70 1200 100.01 102.10 7.67 1.93 1.95 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  23.06.11 19.09.13 28.0 102.25 900 104.10 104.80 8.53 2.38 1.40 BB//BB- MyHULMNANbHbI

AxyT-35003 2500 R 7.95  20.08.11 20.05.16! 60.5 | 101.39 0.07 400 502 101.40 101.60 7.70 1.98 3.39 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 02.06.11
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 16.05.13 238 10245 71421 102.45 102.70 6.77 2.01 1.49 BB-// MyHULMNanbHbIi
-0.01 101.40 101.60 732 1.97 220 BB-// ]

Ap06n-34010 3000 R 8.00 19.07.11 15.04.14 350 = 10149




Fixed Income Daily 02.06.11
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 06 | 100.31 3.31 461 0.05 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 184 | 109.22 | 0.02 3.89 4.69 1.35 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 13.0 | 105.25 3.15 3.90 1.00 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 24.06.11 24.06.11 24.06.13 1.0 | 251 @ 110.31 4.19 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 462 | 10825 @ 0.08 5.56 3.70 323 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 90 | 698  103.15 417 419 0.69 BB/Ba1/B+ GaHkm
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 76.9 | 105.69 6.75 3.72 4.90 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1206 | 102.65 6.47 3.78 6.86 BB/Ba1/B+ GaHkm
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 46.0 | 111.04 | 0.18 6.52 445 3.1 BI/B+ cbipbe
Alrosa-14 500 § 888 17.11.11 17.11.14 422 | 11532 | 0.04 4.08 3.85 3.02 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1148 | 11027 | 0.34 6.29 351 6.75 BB-/Ba3/BB- chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 749 | 106.05 10.29 4.95 4.217 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 237 | 108.04 3.06 3.40 1.82 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.11.11 25111 546 | 1024¢ | 0.04 6.85 3.66 3.76 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 46.0 | 106.52 | 0.04 479 3.14 329 BBB-/Baat/ GaHkm
BoM-17 400 $ 6.81  10.11.11 10.05.17 72.3 | 10277 | 0.01 6.24 3.31 4.83 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 775 201111 20.05.13 240 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 405 | 11064 | 0.00 3.93 3.33 2.94 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 159 | 10369 | 0.10 491 3.80 1.22 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 841 | 10110 0.15 6.55 3.34 543 B+/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 231 1 10977 | 0.03 3.50 4.04 1.75 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 541 | 11234 0.18 5.11 3.67 3.74 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 840 | 11650 = 032 6.49 4.08 5.15 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 186 | 102.74 267 4.44 1.46 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 17.8 | 101.05 | 0.00 215 143 142 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963 01.09.11 01.03.13 213 | 11312 1.96 425 1.61 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 294 | 106.63 361 6.17 220 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 26.1 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 227 | 109.89 1.91 3.34 175 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 264 | 11133 | 0.00 212 337 1.98 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 333 | 104.09  0.09 3.40 4.83 2.55 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 385 | 115.04 3.20 3.55 217 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 416 | 10534 | 0.11 363 5.09 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 487 | 10635 | 0.03 4.08 5.52 3.62 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 448 | 11418 | 0.04 1.92 712 324 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 54.7 | 105.16 | 0.08 383 242 4.01 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 66.7 | 109.09 = 0.02 433 2.85 4.66 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 70.7 | 102.32 4.61 5.02 5.01 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 782 | 10447 | 0.03 4.62 5.22 5.33 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 816 | 109.28 | 0.07 4.88 6.04 5.45 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 835 | 11935 | 0.26 4.80 341 5.35 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.04.12 23.04.1¢ 11.0 | 96.1 | 12662 | 040 3.65 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 105.6 | 109.74 | 0.08 3.76 3.28 217 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 131.1 | 108.03 = 0.31 5.51 3.01 7.7 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14  28.04.34 350 2789 | 127.28 | 0.69 3.39 2.66 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 3191 | 11191 | 0.72 6.35 326 | 1214 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 253 | 109.70 | 0.00 3.07 3.62 1.87 /Baa3/BB GaHkm
Gazprombank-14 500 § 6.25  15.06.11 15.12.14 431 | 105.30 461 297 3.08 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 525 | 106.22 4.88 3.06 3.71 /Baa3/BB GaHkun
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 60.1 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 261 | 10415 | 0.15 3.59 270 1.98 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 06 | 100.55 | 0.04 0.62 547 0.05 BB/Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 24 | 101.85 | 0.28 2.14 5.77 0.19 BB/Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 340 | 10329 | 0.09 5.70 3.39 249 BB/Ba3/B+ GaHkm
11B-13 200 § 11.00  15.08.11 15.02.13 208 D/Caa2/D GaHku
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11 50 | 103.88 0.11 445 0.41 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 41.8 | 109.97 | 0.04 3.28 2.90 3.09 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 733 | 10975 | 0.12 449 2.90 489 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1026 | 11272 | 0.20 5.36 322 6.38 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 115.0 | 10495 = 0.21 5.45 2.92 7.15 Chblpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 1341 | 107.87 | 068 5.68 3.08 765 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 58.1 | 99.15 10.60 5.23 3.60 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 17 | 10110 | 0.00 1.73 4.82 0.14 BB/Ba2/B+ GaHkun
Moscow-11 374 € 645  12.10.11 12.10.11 44 101.64 1.84 6.35 0.36 BBB/Baa1/BBB  MyHMLMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 656 | 101.78 = 0.00 462 4.97 461 BBB/Baa1/BBB  MyHMLMnamnbHbIi
MTS-12 400 § 800  28.07.11 28.01.12 80 | 103.87 2.05 3.85 0.63 BB+/Ba2/BB Ternexom
MTS-20 750§ 863  22.06.11 22.06.20 1103 | 11478 | 0.05 5.92 3.76 6.47 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 108 | 103.99 0.86 3.85 0.71 B/B1/ Xummst
NKNH-15 200 § 850  22.06.11 22.12.15 555 | 98.63 9.13 4.31 2.10 B/B1/ Xumust
NMTP-12 300 § 700  17.11.11 17.05.12 11.7 | 103.22 3.56 3.39 0.93 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 18.8 | 108.02 | 0.05 3.85 428 1.40 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 294 | 103.70 | 0.11 4.84 3.13 219 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 534 | 106.78 @ 0.01 6.93 4.10 3.60 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16) 5.0 | 656 | 103.00 = 0.07 1.91 473 0.38 BB-/Ba3/ GaHkun
Novatek-16 600 § 533 03.08.11 03.02.16 56.9 | 103.63  0.16 4.46 2.57 4.05 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 117.8 | 106,52 | 0.25 5.14 3.10 7.1 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 4.7 102.26 2.82 4.28 0.38 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.11.11 23.05.12 119 | 105.31 4.03 4.57 0.94 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 1.0 258 | 111.83 | 0.01 481 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 353 | 101.00 = 0.05 5.82 3.05 261 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 1275 27.11.11 27.05.15 485 | 119.06 | 0.3 717 5.35 3.20 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 621 | 115.83 0.08) 7.46 4.86 3.81 BB-/Ba2/oTo3BaH | baHku




Fixed Income Daily 02.06.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %
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MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 812 | 11152 004 11.02 5.60 4.35 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300§ 750 22.11.11 22.05.12 11.9 | 104.00 329 361 0.94 B1/B+ chipbe
Renaissance-16 3258 11.00  21.10.11 21.04.16 59.5 | 102.09 | 0.21 10.44 5.39 368 B-/B1/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 223 | 107.67 | 0.02 8.38 6.04 1.60 B-/B1/B GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 132 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 1.1 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 238 | 108.80 | 0.02 2.54 3.30 1.84 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 221 | 102.52 6.01 3.66 1.66 BBB/Baa1/ GaHKm
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 31.9 | 109.14 | 0.04 344 3.26 235 BBB/Baat/ GaHkm
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 369 | 11525 0.10 3.64 3.90 2.60 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 4.0 & 646 = 101.34 | 0.15 2.52 344 0.30 BBB/Baa1/ GaHKu
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 584 | 10340 @ 0.19 7.83 421 3.82 BBB/Baat/ GaHkun
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 725 | 106.98 @ 0.22 493 2.94 4.96 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 851 | 11524 0.58 5.13 3.36 5.50 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1218 | 100.73 | 0.20 32850 | 2.98 0.01 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 53.7 | 100.54 = 0.3 7.87 3.93 3.51 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 476 | 10223 | 0.02 3.02 177 3.62 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 87.0 14233 | 0.32 411 3.86 5.24 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 825 | 10551 | 0.31 6.82 3.72 5.16 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.5 | 102.78 = 0.23 4.62 243 713 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 207.8 | 17832 | 0.17 5.58 3.58 9.02 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2293 | 11817 | 0.32 4.40 317 5.60 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 553 | 103.14 | 0.15 8.03 430 3.56 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 67.0 | 103.38 10.26 472 4.09 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574  03.10.11 03.04.17 711 1 10715 | 015 4.34 268 493 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2412 10369 | 0.08 7.19 361 10.26 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 55 | 102.14 1.18 2.90 0.45 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 238 | 108.05 | 0.04 225 3.00 1.85 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 254 | 10828 | 0.03 238 2.99 1.92 BBB/Baa1/ GaHKu
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 420 | 102.77 | 0.05 263 341 321 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 499 | 106.50 = 0.12 3.77 2.58 3.60 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 76.9 | 10468  0.16 4.54 2.58 5.29 BBB/Baat/ GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 263 | 11246 3.69 4.34 1.92 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 351 | 113.60 4.19 4.07 2.54 B+/Ba3/BB- Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 779 | 10281 | 0.09 6.16 3.26 5.14 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.8 | 107.75 5.59 3.57 349 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 78.0 | 100.50 5.28 2.67 5.34 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 352 | 103.07 @ 0.05 10.23 5.58 239 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 19 | 10147 264 4.94 0.16 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 81.1 104.70 6.38 3.70 5.07 /B1/B pon3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 16 | 100.67 1.69 342 0.13 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 159 | 10395 = 0.00 3.01 295 1.24 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 217 | 109.23 | 0.02 2.19 343 1.66 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 447 | 10846 | 0.16 3.76 2.88 323 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 625 | 11410 @ 0.36 4.40 329 422 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 706 | 109.08 = 0.35 4.81 3.04 478 | BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 826 | 11620 045 5.03 3.39 529 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 105.6 | 112.09 = 0.27 548 323 640 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 746 | 104.03 10.74 5.05 422 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 0.8 | 10054 | 0.02 0.16 448 0.07 /Ba1/BB GaHKu
Transneft-12 500 § 6.10  27.06.11 27.06.12 134 | 104.84 1.54 291 1.02 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 134 | 10285 @ 0.03 2,67 2.62 1.02 /Baa1/BBB Chipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 266 11172 | 0.01 217 345 2.00 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 336 | 107.32  0.06 2.89 264 253 /Baa1/BBB chipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 875 | 12484 020 4.60 348 5.44 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 7.1 105.32 2.69 5.70 0.55 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 56 | 102.05 3.60 8.13 0.45 B+/Ba3/ GaHkm
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 17.02.16 574 | 10163 0.10 334 3.69 429 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 789 | 10376 @ 0.18 AT7 263 543 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.9 | 108.96 = 0.28 5.63 317 6.66 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 176.3 | 10413 | 0.28 6.36 3.26 9.23 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 48 | 102.54 1.84 4.08 0.39 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 233 | 109.20 | 0.09 3.37 3.84 1.77 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 60.6 = 11129 0.06 5.62 3.71 411 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 56.9 | 10443 0.08 5.40 3.1 3.93 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 842 | 11508 @ 0.05 6.39 3.96 5.20 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.8 | 106.17 = 0.24 6.86 3.65 6.68 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 739 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 52.7 | 99.85 6.24 3.10 3.71 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 44 | 10220 142 367 0.36 BBB/Baal1/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 30.10.12 172 | 106.11 | 0.02 2.19 3.1 1.35 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.11 28.11.12 182 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 269 | 10353 | 0.05 2.32 3.86 2.07 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 448 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.11 04.03.15 457 | 107.23 | 0.09 4.36 3.02 329 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 57.3 | 100.33 | 0.00 412 4.24 423 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 24.0 = 851 | 108.36 | 0.27 2.54 317 1.88 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 632  22.08.11 22.02.18 81.9 | 10426 0.24 451 3.03 5.44 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1141 | 10295 = 0.16 6.13 3.18 6.92 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11 02.07.15 02.07.35 50.0 = 2932 106.37 | 0.22 4.52 2.94 3.52 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 § 513/  27.05.12 27.05.16 60.7 | 101.15 0.19 4.80 5.07 442 BBB//BBB (hMHaHCbI
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HedTb nras
Anekcen KokuH, kokinav@uralsib.ru
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AnekcaHap CenesHes, seleznevae@uralsib.ru
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NHdpopMaLMOHHble TEXHONMOrnmn
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru
KoHcTtaHTuH benos, belovka@uralsib.ru

MuHepanbHble yao6peHus /
MawmnHocTpoeHue /TpaHcnopT
AHHa KynpusHoBa, kupriyanovaa@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
EBreHun IpuHkpyr, grinkruges@uralsib.ru
Onbra CMKKMHa, sim_oa@uralsib.ru
AHHa Pa3uHueBa, razintsevaav@uralsib.ru
CrenaH Yyrpos, chugrovss@uralsib.ru
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