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CTPATEIrMA

BHELLHWIA PbIHOK

CerofHsILHWM OeHb BHOBb He MPUHECET BaXKHbIX MakpofaHHbix. [nasa ELLB Xan-Knog Tpuwe 3as-
BUM, 4TO nopmepxmsaet naeto EC o npoaneHmnn CpokoB noralleHmns rpeqeckmx LONros 1 rotos pas-
pewmnTb AaHHY0 Mepy. HecMoTps Ha HeraTMBHbIA BHELIHWA (OH, eBPODOHALI NPOAOIKMAM NocTe-
NeHHOe ABVXeHVe HaBepxX. cTp. 2

BHYTPEHHUM PbIHOK

Henens B cerMeHTe rocOymar Havanack HebonbWMM MOBbILLEHNEM KOTUPOBOK. MUHMUH DyaeT pasme-
WaTb HoBble WwectnnetHe OM3 26206 1 yxxe obpallaolmecs YeTbipexnetHre O3 25079. [iBa baHka
13 TpeTbero 3LefloHa gaweu.l,am BoHapl: baHk Keap npemnoxut uHsectopaM TpexneTHWe obnuraLmm
obvemoM 1,5 Mnpg pyo., baHk [lep>kaBa — NATURETHNN BbiNyck obbeMoM 1 Mnpg, pyo. crp. 2

ypOBEHI? JIMKBMOHOCTA ellle HEMHOIo NOBbICMNCA, OAHAKO CTaBKN MBK octanncb HemsmeHHbIMKW. Ha
Tekyllen Henene OoTToka cpencts M3 OaHKOBCKOM CNCTeMbl He OXWMAAETCH, N JIMKBUAHOCTb MOXET
NPOAOOIIKNTb POCT, HTO OKa>XeT OTpMLaTeNibHOE BO3AeNCTBMNE Ha CTaBKN MBK. cTp. 4

WHcbnauma B mae coctasuna 0,5% M-M 11 9,6% r-r, npudem Hanbonee GbICTPO AOPOXaNN HENPOAO-
BOJbCTBEHHbIE TOBaPbI 1 YCyr. XoTa Nepsble pe3ynbTaThl Y)KeCTOYeHNs AeHexXHoM noantuku Lb PO
3aMeTHbl, OHa OCTaeTCs BCe XXe CPABHUTENbHO MATKOW. Hall NporHo3 MHMAALMM NOTPeOUTENbCKIMX
LEH HA 20 T 1 T = 9, 200, e cp. 5

MpomceA3bEAHK (BA2 /BB-)

B naTHuLy MpomcesasbbaHk onybnmkosan ynpaeieH4eckyto OTHETHOCTb 3a | KBapTan, KOTOPYIO Mbl CHUTaeM
HenTpanbHoW. CHUxeHMe MM KOMMNEHCUPYETCH CHUXKEHNEM CTOMMOCTI PUCKa W OMNepaLoOHHbIX pacxo-
[IOB, HEKOTOPOE MOBbILLEHVE LONN MPOCPOYEHHOW 3300MKEHHOCTM COaNaHCMPOBAHO HE3HaYMUTENbHbIM
POCTOM [OCTaTO4HOCTW KanuTtana. XoTs pomcesa3bbaHk Mor Obl J0OUTLCS Ooree BbICOKMX Pe3ynbTaTos,
Mbl peKOMeHAyeM K MoKyrke obnmralmm SMUTEHTa, NOCKOMbBKY OHW HEPEOKO KOTUPYIOTCS C MPeMMer no
JLOXOAHOCTM K aHaJIoraMm € CONMoCTaBUMbIMU KPeAUTHBIMN PENTUHIaMU. cTp. 6

ALLIANCE OIL COMPANY (B+/-/B)

B vetBepr, 9 MioHs, 3aKpoeTCsa KHMra 3asBoK No Bbinycky HK AnbsHc 04 obbemoM 5 mnpg, pyb. 1 cpokom
obpatieHns 10 neT ¢ odepTont Yepes naTb net. OpUeHTUpP Mo CTaBKe KyNoHa HaXoOMTCs B AMana3oHe 9,5—
10,0%, 4TO CcoOTBETCTBYET JOXOOHOCTV K opepTe 9,73—10,25% npn Olopaumm oKono YeTbipex net. Mbl
CHUTAEM, HTO OPUEHTUP OPraHN3aTOPOB MO JOXOAHOCTV NPeAiaraeT BMNOMHe aAekBaTHYIO KOMMEHCALMIO 3a
CTONMb «ANMHHYIO» OIOPALMIO 1 PUCK AaNbHENLLErO POCTa LONTOBOW Harpy3Ku. crp. 7

TMK (B/B1/-)

TMK oT4mTanack 3a | kBaptan 2011 r. no MCQO, BrnepBble B CBOEW MCTOPUM PacKpblB KBapTasbHble du-
HaHcoBble pe3ynbTaTbl. TMK yaanocb yaepxatb peHTabensHocTb no EBITDA B | kBapTtane 2011 r. Ha ypos-
He 18%, NepenoxmB NPON3BOLCTBEHHbIE M3AEPKKM Ha NMOTpeduTenen, a Lonroeas Harpyska KoMrnaHum
npoJonXkmna cokpallatees. EBpoboHabl TMK' 18 no-npexxHeMy BbIMMSAaT AEWEBbIMU. ............... cp. 7

PYCAT (NR)

KomnaHus nnaHnpyeT nonHoCTblo pedrHaHCUMPOBaTh AOT YXEe B TEKYLEM FOfAy, YTO MO3BONUT en
3annatmtb amBuaeHapl. Mbl He oymMaeMm, 4TO HaMepeHe BbINNaTUTb AMBUAEHOb! MPeACTaBAfeT yrpo3y
ans kpegutHoro npoduns PYCAJla, 1 oxnaaeM CHUXeHWS OONroBoW Harpysku no utoram 2011 T.
OBNNrAUMM KOMMAHNN MEPEOLEHEHD. ...vevieiiiieieieeeiteeeiie e etieeeete e ie e et e te e et e taeaaeeeaaeeae e crp. 7

VimPELCOM LTD (BB /BA2)

Altimo npopgana 6% npueunernpoBaHHbIx akumin VimpelCom Ltd Onery Kuceney. Takum obpasom,
nonsa npuHaanexatumx Altimo ronocylowmx akumin Vimpelcom Ltd Tenepb Huxke 25%, 4To aBTOMaTL-
Yyeckn BefeT K pacTOp>KeHUIO akLMoHepHOro cornatluerms ¢ Telenor. B Gnumxariiem byayliem mbl He
XIOeM Kaknx-nmbo CyLLeCcTBeHHbIX HEraTUBHBIX NMOCMEACTBMN 3TOrO COOLITUS A1 KOMMaHMUU 1 ee 0b-

TIATALIAML. e e cp. 8
CAMAPCKAS OBNIACTb (BB+/BA1/-)
S&P MoBbILLIAET MPOTrHO3 PA3BUTUS PEUTUHIA [0 CCTAOUITBHOTOM. . .viviiiieieieiiie e cp. 9

WHTepHeT: www.uralsibcap.com |

Bloomberg: USIB <Go>

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

BHeWHVH PbIHOK

ELIB noppepxxuBaeTt npeto EC no MNpeunn. CerogHa B OTCYyTCTBME BaXKHbIX SKOHOMUYECKMX MOKa3aTeNnen pbiHKaM NpeacTouT
ellle oaMH HenTpanbHbIn AeHb. OfHAKO HOBOCTHOM MOTOK 13 EBponbl ByAeT No-npexHeMY MHTEHCMBHbBIM: 34eCb akTUBHO UAET
corfiacoBaHme HOBOro naketa nomoww [peumn. Buepa rnasa ELIE KaH-Knog Tpuiwe 3adBwn, 41O noadepXuBaeT uoeio
NPOANEHNsT CPOKOB MoraLleHus rpedeckmx gonros (nnaH EBpocoioza cocTouT B TOM, HTO MHBECTOpbl ByayT mokynaTtb HOBble
rocOymaru B3ameH CTapbIX) Y rOTOB YyTBEPAUTL AaHHylO Mepy. Ha 3Tom coHe eBponerickas BaioTa B3feTena B CTOMMOCTM [0
1,46 ponn./eBpo. Ha Hall B3rnsg, HOBble Mepbl NOAAepXKM Ipeumn OyayT cornacoBaHbl B Bnmxanilee Bpems, YTO OTHaCTH
CHUMET Hanps>XeHHOCTb Ha rnobasbHbIX pbiHKax. Mbl MOATBEPXKAAEM Halle MHEHME, YTO K KOHLYY rofa BO3MOXHO HeKOTopoe
yKpenneHne amMepmkKaHCKOW BasnioTbl B YCMOBMAX OXMAAOLWErocs nosbieHns crtaBok B CLLUA — Haw nporHo3 no nape
eBpo/ponnap cocrasnaetr 1,4 ponn./eBpo. Hedens Ha MUPOBbIX PbIHKAX 3aBepLUMNach CHUXKEHVEM, aMepuKaHckue W
eBponenckme HOHAOBbIE MHAOEKCH! ynanu B cpedHeM Ha 1% B CBA3M C pOCTOM OMAaCeHUIM OTHOCUTENbHO 3aMefJjieHMs pocTa
MWPOBOW 3KOHOMMKM, EBPONENCKMMI LONroBbIMU NpobnemMamu 1 nosbieHnem TpebosaHu OPC k BepyLimm baHkam CLLIA.
OfHaKo AOXOOHOCTb AECATUNIETHUX KazHavenckmx obnuraumin CLUA BHOBb M3MeHMNach He3Ha4YUTENIbHO, OCTaBLIMCH Y OTMETKM
3%. CerogHsa OPC npoBefeT Bbikyn 2-30-neTHMx Bymar ¢ pblHKa, HanpaBWB Ha 3T Lenu 1-2 MNpA O0NN., COCTOATCA Takxke ABa
ayKLMOHa Mo pa3MeLLeHWNIo TPEXNIETHUX 0DNMraumi Ha 32 MAPA A0, W HeTbipexHeAenbHbIX Oymar Ha 28 Mnpa Lonl.

CyBepeHHble 6oHAbI, BbiMnenkom B nuaepax. Hegens Havanacb C Cy>XXeHUs Cnpefa MHOMKATUBHOIO CyBEPEeHHOro BbiMycKa
Russia’30 k 10UST, npaBaa, o4eHb He3HauMTeNbHOro — Ha 3 6.1. Ao 134 6.n., ueHa 6eH4YMapKa Bblpocna cpa3y Ha 61 6.n. Ao
119% oT HoMmuHana. Poccuiickme eBpoOOHObI BHOBb He MOAAaNWCb BAWSHMIO HEraTMBHOMO BHeLUHero ¢oHa M B LENoM
NPOAEMOHCTPUPOBANM NONOXUTENBHYIO AMHAMUKY. pX 3TOM XOPOLLO BbIFNAAEN CyBePeHHbI CerMeHT, B KOTOPOM Oymaru
noaopoxann B cpefHeM Ha 14 6.n. B HedTerazoBoM cektope eBpoboHabl [a3npoma cTann gopoxe B cpeaHem Ha 13 6.1,
Bymaru JTIYKOWSa n HOBAT3Ka — Ha 10 6.n. 1 5 6.1. COOTBETCTBEHHO. [NMHHbIe Bbinyck THK-BP nonb3oBanuch HEMnoxmm
CMPOCOM, Y4TO MO3BONMAO BymMaraMm KOMMaHWM BbIPAcTW B LieHe B cpefHeM Ha 9 6.n. Y MeTannypros COXpaHunv nuaepcrso
obnuraumn EBpasa. OgHVMU U3 IMOEPOB pbiHKA CTanun eBpobOoHAbl BbiMMenkoMa, MofopoxaBlive B cpefHemM Ha 22 6.m.
B eBpoboHIax UHAHCOBOrO cekTopa YCnexu Obln He CTOoNb CylecTBeHHbIMW: Oymarn BTB 1 CbepbaHka 3aKpblimnchb
HerTpanbHO, a eBpoboHAbl BOba Oaxe HEMHOro CHU3MIUChL B LieHe. BHOBb HEMIOXO CMOTpennck OoHabl Ma3npombaHka,
NoBbICKBLUMECS B CTOMMOCTM Ha 10 6.n. CerofHs yTpoM Ha a3naTcKMX pbiHKax HabnofaeTcs pasHoHanpasneHHas AMHaMUKa.
Dbloyepchbl Ha amepUKaHckne hoHA0BbIE MHAEKChI KOTUPYIOTCA B HEDOSLLLOM MIIoCe, a LieHbl Ha HedTb UCMbITHIBAIOT faB/eHMe B
npepaBepun 3aceganmsa OMEK. Mbl oxxnaaem, 41o Toprv B POCCUM HaYHYTCA C HEMTPaNbHOW ANHAMUKU.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

Hennoxoe Ha4yano Hepenu. Ha pbiHke rocOymar Hefens Hayanacb He3HauYMTesbHbIM MOBbILEHNEM KOTUPOBOK, XOTS Psf
LNWHHBIX Bymar Heckonbko nopewesenn. Obbem Topros coctasun 1,3 Mnpg py6., Y4TO BeCbMa HEMoXo AN Havana Hemdenu.
Jlnpepamn pocta ctann OD3 26200, nogopoxasliMe Ha 85 6.M., XOTA 3TOT BbINYCK ABNAETCH HU3KONMKBUAHBIM, OCTallbHble
Oymaru, 3aBeplUMBLUME AeHb B MAoce, Nojopoxanu Ha 5—10 6.n. B xofde TOproBon ceccun MecsdHble dbloHepchl Ha HedTb
Mapkun Brent Heckonbko nopfelleBenu, Tak ke, Kak W POCCUMCKAf BanioTa, KOTOpas ynana B CTOMMOCTM Ha 2 KOM. A0
27,82 pyd./ponn. Buepa MuHduH onybnukosan ©Oonee noapobHylo MHbopMaumio o6 aykKuuMoHax: WHBecTopam Oymet
NPeasioXeH HOBbIA LIECTUNETHUI, elle He ODpalLaloWwnncs Ha pbiHke Bbinyck OM3 26206 1 Haxoaswmecs B obpaleHnn
yeTblpexnetHe OM3 25079; obbem Oymar kaxzmoro Bbinycka coctaBut 20 mnpg py6. CerogHs MuHbuKH onybnukyet
OpPVEHTVPbI MO pa3mellaemMbiM Oymaram, 4TO MOXET co3fatb AaBneHne Ha O®M3 25079. Mbl noatBepxnaeM Hally
pekoMeHaaLUMio nokynaTb Gymaru ¢ Aopaumen 3=5 neT, B YacTHocTu OP3 25075, OD3 25077, OP3 26203 n OD3 26202.

HoBoe npepnoxeHne GaHKOB B TpeTbeM >LUeNIOHe. Byepa CTano M3BECTHO O pa3MelleHUn obniuvraumii cpasy OByMms
CpaBHUTENbHO HebonbluMMK BaHkamn. baHk «Kepp» (B2/-/-) cerofiHa OTKPOET KHUIY 3asiBOK Ha pa3MeLLeHue TPeXNeTHUX
obnuraummn cepumn 60O-01 obbemom 1,5 Mnpa pyd. KHira 3asBok OyaeT 3akpbiTa 24 MioHs. [Toka OpUeHTUPbI Mo CTaBke KyrnoHa
He onpepeneHbl, HO, Kak TONbKO MOSIBUTCS MOAPOOHAas MHMOPMALMS, Mbl WM3NOXMM Hal B3rNs4 Ha HOBOE MpenyioXeHue
amuTeHTa. baHk [epxkaa (NR) 3aBTpa OTKpOET KHWUry 3asBOK Ha pa3MelleHue [ebioTHOro NATUNeTHero Bbinycka 06beMoMm
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1 Mnpa py6. 3aKpbiTMe KHUMM 3a8BOK 3amniaHWpPoOBaHO Ha 29 uioHs. Mo BbiNycky OyneT npefycMOTpeHa odepTa Yepes rof,
OPVEHTUP MO CTaBKe KyMoHa Haxomomtca B AuanasoHe 10,25-10,75%, 410 npepgnofiaraet AOXOLHOCTb K odepTe Ha YpOBHe
10,51-11,04%. CHuXeHMe CTaBOK B KOPMOPATMBHOM CErMeHTe BKyne C POCTOM anneTuTa K pUCKy No3BONsSeT 3aeMLUMKaM 13
TPEeTbEro 3LenoHa NPMBEKaTb 3aUMCTBOBaHUA Ha PbIHKE.

Onbra CTepuHa, sterinaoa@uralsib.ru



OEHEXHbIA PbIHOK

CtaBkun MIBK: 6e3 nameHeHumn

KonebaHuns NMKBMAHOCTM He oKaszanu BNUsHWS Ha cTaBkM MBK,
KOTOpble He W3MEHWMANCb MO CPaBHEHMIO C MpedblaylMM  LHEM.
NHovkaTveHaa craBka MosPrime no OOHOOHEBHbIM KpeauTam mMo-
npexHemy cocrasnsier 3,79%. OcTaTkKMm Ha KopcyeTax KpemaMTHbIX
ydpexpaeruni B LIb Bbipocnn Ha 54,2 mnpg py6. no 536,8 mnpg py6.,
neno3untbl 6aHkoB B LB cokpatmnmnce Ha 19,1 mnpa py6. no 420,3
MIpL pyb. Buyepa MuHMUHY He ypanocb pPasMecTTb BPEMEHHO
cBobofHble cpefcTBa OoaxeTa Ha  feno3utax 0OaHKoB,  4YTO
CBMOETeNbCTBYET o} LLOCTaTO4YHOM ypOBHe NNKBUOHOCTN.
B KpaTKOCPOYHOM MepcnekTMBe OTTOKa CPeAcTB M3 DaHKOBCKOW
CUCTEMbI He OXMIAEeTCsA, Kak CnefcTBMe, OO KOHLA Tekyllen Hedenm
craBku MBK MOryT cHU3UTBCS.

Pybnb ykpenuncs npoTtve ponnapa Ha MMBB, nogHsBWWCE Ha
12 koneek fo otMetku 27,83 pyb./nonn. Kypc eBpo npotvs pybns
nosblcuncs Ha 20 koneek go 40,65 pyb./eBpo, HeCMOTps Ha
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CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %

CpeacTea 6aHkos B LIb PO, Mnpa.py6. (nes.Lk.)

e OiHOAHEBHaS CTaBKa MosPrime, % (npas.Luk.)
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ocnabneHne efVHOW eBPOMeNCKON BaioTbl MPOTVB AoMnapa. brBanioTHas Kop3unHa nofopoxana Ha 3 konerku fo 33,6 pyo.
CerofHs €BpO pacTeT Ha MMPOBOM pPbIHKE Ha POHe HeKOTOPOro OMTUMM3MA, CBA3AHHOMO C MePCNeKTMBAMW YPEerynmpoBaHus
LonroBon npobnembl peunn, 1N He UCKIIOYEHO, YTO CErOfHs €BPO YKPenuTcs U NpoTuB pybns. WHAaekc ponnapa c yTpa
CHWXXAEeTCs BMeCTe C LieHoW Ha HedTb (Brent Topryetcs Bonvsm 113 gonn./6app.) U GOHOOBLIMM MHAEKCaMU. Pybnib, ckopee

Bcero, bynet konebaTbcs B AmnanasoHe 27,80-27,85 pyb./nonn.

Kypc py6./nonn.
1 ueHa 6appens He¢dpTu Brent, gonn.
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NemoyHuku: Bloomberg, MMBB

Kypc eBpo oTHOCuTenbHO ponnapa CLLUA
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Mcmoyruku: Bloomberg, MMBbB

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

MNoTpebuTtenbckme LeHbl B Mae 2011 r. cHoBa Bbipoc/iv Ha 9,6% r-r,
yCnyrv u HenNpPoAoBOJIbCTBEHHbIE TOBapbl 3aMeTHO NOJ0pPOoXKanun

MpupocTt UML, 3amep Ha ypoBHe 9,6% B roa... Buepa Pocctat onybnumkosan AaHHble 00 MHPNAUMKM B Poccum, cornacHo
KOTOPbIM MHAEKC NOTpedbunTenbckmnx LeH B Mae 2011 . Mecau, K Mecsauy Bblpoc Ha 0,5%, a rofl K rogly, Kak 1 Mecauem paHee, Ha
9,6% r-r. [Moka3aTenb NOMHOCTbIO COBMAN C KOHCEHCYC-MPOrHO30M, HEMHOIO YCTYMMB HalWMM OXWAAHVAM: Mbl OXMOANU, 4TO
WML, nogHnmetca Ha 0,6% Kk anpento. basoBas MHONALMS B Mae BHOBb MOKa3ana CHMXeHne MecayHbix Temnos — o 0,4%,
0[HaKO yCKOpWmach rof, K rogy, pa3orHaBLmcb 40 8,3 %.

...OQHAKO LieHbl Ha YC/Iyr¥ U HENMpPOJOBOJIbCTBEHHbIE TOBapbl YCKOPUIN POCT. LleHbl Ha NMPOAOBONLCTBME HE BbIPOCIN 3a
Mal, 1 UX NPUPOCT rof, K rogy cokpatunca Ao 13,4% c 14,1% B anpene bnarogaps TOMy, Y4To OTAeNbHble KaTeropunmn NPoAyKToB
npoponXkanu feweseTb. LleHbl Ha NPOAOBONBCTBEHHbIE TOBAPbI 3@ UCKITIOYEHMEM PPYKTOB 1 OBOLLEN NOBLICUANCG Ha 0,2% M-M
mHa 11,6% r-r (+11,2% r-r B anpene). PocT LEeH Ha HEMPOAOBONBCTBEHHbIE TOBapbl yckopuncs o 0,8% M-M 1 6,3% r-r
(nocne 5,9-NpPOLEHTHOrO POCTa rof, K rofdy B anperne): NpUYnHON TOMy CTasno peskoe yaopoxaHme beHsnHa, B CpeaHeM Ha 6% K
npenbioyLemMy Mecsly B 3aBUCMMOCTU OT Mapku, Ha (OOHe 0TKa3a NpPaBUTENbCTBA OT TLLETHbIX MOMbITOK CAepXaTb POCT LeH Ha
Tonnmeo. Yaiyri nogopoxanu Ha 0,7% M-M 1 Ha 8,6% r-1 (+8,2% r-r B anpene), Tak Kak TPaHCMOPTHbIE NepeBo3KM 3a MecLl
NOACKOYUM B LieHe Ha 2%.

Hanuuo yxecTtoyeHne p[eHEXHOW MONUTMKU, OAHAKO 3anpeT Ha MMMOPT OBOLLEN 4peBaT [OMONHUTENbHbIMU
MHPAALMOHHBIMU PUCKaMU. B Mae CTanm 3aMeTHbI NepBble pe3ynbTaThl YXXeCTOYeHUs AeHeXHOW NonuTukn bankom Poccum:
LINPOKas AeHeXHass Macca CHM3MNa Temnbl pocta Ao 20% r-r ¢ 30% r-r, a cBobofHas NMKBUIOHOCTb B BAaHKOBCKOM CUCTEME
cokpaTunace go 1 TpnH pyo. ¢ 1,5 TpnH py0. B Hadane 2011 r. HecMoTpsi Ha 3TO, AeHeXHas MoMuUTMKa BCe elle HOCUT
CPaBHUTENbHO MArKMI xapakTep. Mo HaleMy NPorHo3y, cTaBka perHaHCMpPOBaHWA OyAeT NOBbILLIEHa B 3TOM rofly Ha eLle Ha 75
6. n. 0o 9%, 0HaKO B TeYeHMe HeCckoNbKMxX bnmkanwmx Mecsues LIBP MoxeT coxpaHsTb CTaBKy Ha TekylleM ypoBHe. Kpome
TOro, Mbl XOTenM Obl yKasaTb Ha TO, YTO 3aMnpeT Ha MMMOPT OBOLLEN 13 EBPOCOIO3a YpeBaT AOMOMHUTENbHBIMW MHMDASALMOHHBIMM
pycKamu, NycTb 1 HebonbwuMK. CUABHO MOAOPOXaTh OBOWM B POCCMM MOFYT TOSbKO B TOM Crlyyae, ecsiv 3anpeT Oypet
LNUTENbHbBIM, YTO BPSA I BO3MOXHO. HelaBHO Mbl CHU3MAW Hall NporHo3 npupocta WML Ha 2011 1. 0o 9,2% (470 BCe paBHO
NpeBbILLAeT HAMEeYeHHYIO NMPaBUTENbCTBOM Mi1aHKY Ha ypoBHe 6,5—7,5%), NOCKONbKY cimTaeMm, 4To LIb PO OyneT bonee akTMBHO
NCNONb30BaTh NHCTPYMEHTbI AeHEXHOM NoNnTUKK ans 60pbbbl ¢ HNaumer Bo I nonyrogmum 2011 r.

Hanuwo nepBble pe3ynbTaThl y)KeCTOYEHUS AeHEXHON NONMUTUKN
Kopcyeta v geno3utsl B LIB PO, Mnpa pyb., Temnbl pocta M2, rog k rogy, %
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Anekcevi leBsiTos, devyatovae@uralsib.ru
Onbra CTrepuHa, sterinaoa@uralsib.ru
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HOBOCTU SMUTEHTOB

NMpomcBasbn6ank (Ba2/BB-)

OTtyeTHOCTb 3a | kKBapTan 2011 r.: paBneHue Ha YIM,
POCT NPUGLINN NPU CHUXXEHUN CTOMMOCTU PUCKA U OMepPaLMOHHbIX PacXoaoB

HentpanbHble pe3dynbtaTtbl. B natHMUY MpoMcBA3bbaHK onybnmMkoBan ynpaBfieHYeckylo OT4eTHOCTb 3a | kBapTan 2011 r.,
MONTIOXUTENbHbIE CTOPOHBI KOTOPOW Goee UM MeHee ypaBHOBELLMBAIOTCA OTpULaTeNbHbIMU. CyLeCTBEHHOE CHUXEHWE YNCTOM
NPOLEHTHOM MapXW KOMMEHCUPOBANOCh CHUXEHWEM CTOMMOCTU PUCKa M OMEePaLMOHHbBIX PAacXOA0B, HEKOTOPOE MOBbILLEHME
LONIN MPOCPOYEHHOWN 3af0MKEHHOCTM COanaHCMPOBAHO He3HaYUTENbHBIM POCTOM [OCTAaTOMHOCTU KanuTtana. [1ockonbky
KpeauTHbIN nopTtdensb MpomcaszbbaHka dUHaHCUpPyeTCs rnaBHbIM 0OpPa3oM 3a CHeT KIIMEHTCKMX CPenCTB, a KPaTKOCPOYHble
0653aTenbCTBa MOHOCTHIO MOKPbIBAIOTCH NIMKBUOHBIMU aKTVBaMM, Mbl MO-MPEXHEMY CHMTAeM PUCK JMKBUAHOCTM OaHkKa
HU3KM.

(-]

MpuBnekaTenbHble Gymarn Ha BHeELWHEM W BHYTPEHHEM pPbIHKaX. XOTS B YC/IOBUSX BOCCTAHOBMEHUS POCCUNCKOM
3KOHOMMKN T1pOMCBSA3bOaHK Mor Obl J0OWTbCH Oonee BLICOKMX Pe3ynbTaToB, Mbl MO-NPeXHEMY PEKOMEHAYEM K MOKyMKe
obnuraunm sMUTEHTa, NOCKOSbKY OHW KOTUPYIOTCS C MpemMuen No OOXOLHOCTU K aHanoram C COMoCTaBUMbIMU KpeaUTHbIMM
PerTUHraMK1, Mpu TOM YTO KPeAUTHbIN Npoduib OaHKa NpeacTaBiseTcs BMOSHE YCTOMYMBLIM. Ha pbiHKe eBpoobanraumn Mbl
xoTenu Obl NMpUBNEYb BHUMAaHWE WHBECTOPOB K CyOOpAMHMpPOBaHHOMY Bbinycky PROMBK'15 (Ba3/B+, moxomHocts 7,1%
K noralwexunio B mae 2015 r. B HacToAWwMMN MOMeHT Bymara Topryetcs ¢ YyTb bonee WMPOKUM CripefoM kK Gornee AnMHHOMY
PROMBK’'16, koTOpbIN, Kpome Toro, 6onblue NoABep>KeH PbIHOYHOMY PUCKY, YEM HaM XOTenock Obl. B cermeHTe cTapluero gonra
NyYwmmMm BapuaHToM npepctasnsetcs PROMBK' 14, KoTUpylOWWCS C AOXOOHOCTbIO 5,7% K norawenuto B anpene 2014 r.,
nonoxuTensHbIM cnpefoM kK NOMOS'13 (Ba3/BB-) 1 BposeHb ¢ HCFB'14 (Ba3/BB-).

Ha poccuiickoM pbiHke BCs kKpuBas MpomMcBsizbbaHKka, Moxoxe, OLeHeHa CrpaBefMBO, Tak YTO UCKIIOYMTENbHO 13 NMoOBK K
TpexneTHeMy CPoKy obpallleHVs Mbl pekoMeHayeM K nokyrnke Mpomceass 5O-3 (8,1% Ha 32 Mecsiua), KOTOPOMY, Mo Hallemy
MHEHWIO, NLLIb HEMHOTMM YCTYNaeT B NpuBneKkaTensHocTh MpoMceasb-6 (7,5% Ha 25 Mecaues).

Mybnvkaumm no Teme.

29 mapTa 2011 r. MpomceszbbaHk — IV KBapTan okasancs xyxe npegplayLero
http: //www.uralsibcap.ru/products /download /110329 PSB_FY2010_Results.pdf?docid=10775&lang=ru

[1onHbIV TEKCT KOMMEHTapus byneT orybnnkoBaH B bivxaiilee Bpems.

Amutpun AyakuH, CFA, dudkindi@uralsib.ru

HK «Anbanc», Alliance Oil Company (B+/-/B)

OuepepHoOW BbINycK, HO yXe C NpuBneKaTenbHON JOXOAHOCTbIO —
KOMMaHusa pa3mMeluaeT obnuraumm Ha 5 mnpp, pyo6.

B yeTBepr 3akpoeTcs KHUra 3asaBok no Bbinycky HK AnbsHc 04. B 4etBepr, 9 mioHs, 3aKPOETCA KHUra 3a9BOK MO BbIMYCKY
obnuraumn HK AnbsHc 04 obbemom 5 Mnpg py6. 1 cpokom obpatieHns 10 net ¢ ocdhepTon Yepes Nato net. OpUeHTUP No CTaBke
KynoHa Haxoamutcst B ananasoHe 9,5-10,0%, 4TO COOTBeTCTBYeT AoXoOHOCTN K odepTte 9,73-10,25% npw Alopaumm okono
YyeTblpex neT. MpednoxeHne He CTano HEOXWAAHHOCTBIO ANA PbIHKA, Y4YUTbIBas NOTPEOHOCTM KOMMaHUM B UHAHCUMPOBaHUM
BHYLUMTENIbHON WMHBECTULMOHHOW nporpaMMbl Ha 2011 r. OgHako Ans 3MUTEHTa 3To OyneT nepeas Oymara Ha BHYTPEHHEM
PbIHKE CO CTOMb AJIUTENIbHBIM CPOKOM obpalleHus. B deBpane KoMmaHUs yxe pa3Mellana BbiMyck BUpXKeBbix obnmrauuii
obbeMoM 5 mnpg pyb. Y camMoro 3mMuTeHTa PEUTUHIU OT MeXAYHAaPOAHbIX areHTCTB OTCYTCTBYIOT, OOHAKO MaTepuHcKas
komnanus Alliance Oil Company vMeeT pelTUHIM Ha ypoBHe «B+/B». Tem He MeHee, cornacHo HoBbiM TpeboBaHusaM LIB PO,
3TOro BCe PaBHO HELOCTATOYHO AN BKIOYEHNS B NoMbapaHbIv cnvcok LB,

[.]
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BbInyck MHTepeceH paxe no HMKHen rpaHule. Cendac B obpatieHmnm y HK «AnbsHc» HaxoasaTcs Tpy pybnesbix Bbinycka, Npu
3TOM MepBas cepma NPakTUYeCckn HeNMKBMAHa BBUAY CKOPOro noralleHus. TpeTba cepus C odepTtom B aBrycte 2013 r. Topryetca
C JoxodHocTbio okono 8,1%, a pa3melleHHbI B deBpane HK AnbaHc BO-1 ¢ noraweHnem B cdespane 2014 r. npegnaraet
LLOXOAHOCTb 0KoMo 8,4%. Takum obpasoM, cnper bymar HK «AnbsiHe» K kKpyrBor OD3 B nocsieaHme fHN cocTaBnsieT okono 190—
200 6.n., Torga kak cnpef HOBOro BbINycka Aaxe Mo HUXHEN rpaHuLe AranasoHa OyaeT HaxoauTbcs Ha ypoBHe 225-235 6.n.,
npeanaras npemMuio K yxe obpallalolMMCs BbilyckaM B pa3mepe nopsaka 25-35 0.n. Mbl cyMTaeM, YTO OpPUEHTMP
OpPraHM3aTopoB MO AOXOOHOCTV MpefdfiaraeT BMOSIHE adeKBaTHYIO KOMMEHCAUMIO 3a CTOMb «AMMHHYI0» Alopaumio 1M pUck
JanbHeNLWero pocta AOAroBOM Harpysku. OfHako, B C/lydae pasMeLlleHUs MO HUXKHEW TrpaHuLe NOTEHUMANn CHUXEHWNS
OOXOLHOCTEN OrpaHnYeH.

[MonHbIV TEKCT KOMMeHTapus by et onybkoBaH B bvxaviliee Bpems

tOpuvi FonbaH, golbanyv@uralsib.ru

TNMK (B/B1/-)

[donroeBas Harpyska npoaofKaeT CHMXaTbCA —
ony6nukoBaHbl pe3ynbTaTthbl 3a | kBapTan 2011 r. no MCPO

MepBble kBapTanbHble pesynbTaTtbl. TMK otyntanace 3a | kBaptan 2011 r. no MCODO, Bnepsble B CBOEW NCTOPUM PACKPbIB
KBapTanbHble (hUHAHCOBbIE pe3ynbTaTel (paHee KOMMaHWS MpefcTaBsia pesyfbTaTbl TONbKO Ha MOMYrofoBoM OCHoBe). B
oT4eTHOM nepuofe Bbipydka TMK yBenuymnace Ha 34,5% nNo CpaBHEHWIO C aHaNIOrTMYHbIM NEPUOLOM MPOLUNOro roga v
coctasuna 1,7 mnpg gonn. PocT BIpyYKM ObI LOCTUIHYT Npexzae Bcero bnaronaps yBenmyYeHWo LLeH Ha NPoayKLMIO KOMMAAHWUK,
B TO BPeM$ KaK B HaTypanbHOM BblpaxeHnn obbeM peanmsaumm ysennimnncs Ha 14%. HecMoTps Ha 3Ha4MTeNbHBIN POCT LEH Ha
METaN0NoM 1 CTanb B Havane 2011 r., KoMnaHuu yaanocb yaepxatb EBITDA Ha gocturHytom Bo Il monyrogmm 2010 r. ypoBHe
18%, 4TO BO MHOrOM 0DYCITOBNIEHO YNy4LLEHMEM COpTaMeHTa peanm3yeMon NpoayKLmu.

(-]

EBpoGoHabl TMK'18 no-npexxHemy BbirnagaT peweBbiMU. Mbl He coMHeBaeTcs, 4To TMK ©6e3 npobnem noracut
eBpoobnuraummn TMK'11. HegasHo pa3melleHHbIn Bbinyck TMK'18 (YIM 6,88 %) no-npexHemMy npeaaraet HeMmoxyio npemmio
B pa3Mepe 50 6.M. K cOnNocTaBMMOMY Mo Alopalmm Beinycky Evraz’18 n BbIrNAAUT NpuBnekaTenbHo, y4UTbIBas NpoAoKatoLleecs
ynyylleHne KpeauTHbIX MeTpuk TMK 1 6naronpusaTHy0 KOHBIOHKTYPY CbipbeBbIX PbIHKOB. Py6neseit Bbinyck TMK BO-1 (YtM
7,8%), Ha Hall B3rnag, OLeHeH CNpaBeanBo, OQHAKO Mbl OTAAeM npefdnodTeHne pybnesbiM obnuraumsm Espasa (B+/B1/BB-
), Npegnaraomm npemuio kK OM3 npakTnyeckn Ha ogHoM yposHe ¢ TMK (150 6.1.) npu 6osiee BbICOKOM KPeAMTHOM KadecTse
3MUTEHTA.

[oNHbIV TEKCT KOMMEHTapus byneT orybnmnkoBaH B bivxaiilee Bpems.

PYCAIJ (NR)

KomMmnaHusi moxeT pecpunHaHCMpoBaTh BeCb A0 YXKe B TeKyLLEeM roay

KomnaHusa nnaHupyeT NonHoCTbio pedrHaAHCMPOBaTb AONT Y)Ke B TeKyuiem roay... Jupektop PYCAJla no puHaHCOBLIM
pblHkaM Oner MyxamefWmnH COOBLLMI, YTO KOMMAHNSA MOXET NMOMHOCTbIO pedrHaHCMPOBATb CBOM A0NOBbIe 00s3aTeNbCTBA YXKe
[l0 KoHUa Il kBapTana HbelHellHero rofa. Mo coctosHmio Ha 31 MapTa Tekyllero rofa obwmn gonr PYCAJla coctasnsn 11,9 mnpa
gonn., a rpaduvk noraweHuns/peduHaHCUPOBaHNS  3a[lOJIKEHHOCTM B COOTBETCTBMM C  TpebOoBaHUAMK  COrnalleHus
O PecTpyKTypu3aumy KOMMAHWA BbIMOMHAET C  3aMeTHbIM  onepexeHneM. OfHaKo TMOXoXe, YTO KOMMaHWs  CrewmT
BOCMONb30BaTbCs BNAroNPUATHOM KOHBIOHKTYPOW [OMrOBbIX PbIHKOB, YTOObI MOMHOCTBIO pedUHAHCUPOBATL AONT YXe B 3TOM
roay. Tak, PYCAJN yxe noroBopuicst 06 OCHOBHbIX YCITOBUSIX MPUBAEYEHNS CUHOMLUMPOBAHHOIO Kpeauta 06beMom Ao 5 Mnpa
ponn. Kpome Toro, KOMnaHusi paccMaTpuBaeT BO3MOXHOCTb pa3MelleHus eBpobOHAOB Ha 1 Mnpg LOAA. W nnaHupyert
3aperncTprpoBaTh Mporpammy Bbinycka pyonesbix obnuraumin Ha cymmy nopsaka 30 mnpa pybnen. M3sydaetcs Takxe
BO3MOXHOCTb NMPOAAXW MakeTa akUMi KOMMaHWUX Ha CyMMy A0 2 MApA LONA. Ans norawenus gonra. Onsa atmx uenen PYCAT
MOXET Pa3MeCcTUTb NakeT akLMn fonsMmnccum B pasmepe 7—-10%.

..4T0 nossonut PYCAJly 3annatutb amBuaeHabl. [10 COCTOAHWMIO Ha KOHeL, | kBapTana TekyLlero roga OTHOLUEHWE YUCTOro
ponra k EBITDA cocrasnsno y PYCAJla 4,1. B COOTBETCTBMM C COrnalleHneM O PecTpyKTypu3aumy KpeauToB KOMMNaHUK
3anpeLLeHo BbinfayYmMBaTb OVMBUAOEHAbI, LO TeX MOPp Moka OONroBaf Harpyska He cHM3MTCA Ao 3. B cnydae xe, ecnn Bca
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3a[0JIKEHHOCTb ByaeT pethrHaHCMpoBaHa, KOBEHaHTbl OyayT cHAThl U PYCAJ] CMOXeT BbIMaTUTh ANBULEHAbI. B TO Xe Bpems
ecnn AN akUMOHepoB KOMMAaHWW 3TO XOPOLLAs HOBOCTb, TO MHBECTOPOB B [ONrOBble 00s3aTenbCTBa KOMMaHUW HaMepeHue
BbINAATUTb AMBUAEHALI MOXET HACTOPOXMTb, Tak Kak ypOoBeHb A0NroBov Harpy3km PYCAJla Bce elue Bbicok. C Apyron CTOPOHbI,
CTOWT OTMETUTb, YTO Mocie pPedUHAHCMPOBAHWUA 3a[0SKEHHOCTW, AepXaTenn obnuraumn KOMNaHWWM nepectaHyT ObiTh
CyOOpPANHMPOBAHHBIMY MO OTHOLLEHWMIO K KpeauTopam. YpoBeHb AOMroBon Harpyskv B 2011 r. Takxke LOMXKEH CHU3UTbCH —
KOHCeHcyc-nporHo3 no EBITDA PYCAJla B 2011 r. cootBetcTByeT 3,3 MAPA AOSI., YTO COOTBETCTBYET oTHOWeHuo Jonr/EBITDA
NpnbnN3NTensLHO Ha ypoBHe 3,6. B ciyyae xe, ecnv B 2011 . KOMNaHWs cokpaTtT obbeM ponra (HanpumMep, 3a c4eT Npomaxu
aKuMin), BNOSTHE MOXHO OXWAATh, H4TO YPOBEHb LONTOBON Harpy3ku byaeT 65130k K KoMpopTHOMY ypoBHio 3,0. B TO Xe Bpems
cnefyeT UMeTb B BUIY, YTO NOC/E CHATUS (DMHAHCOBBIX OrPaHMYEHUIA NMONUTMKA 3aMMCTBOBAHNIA KOMMaHUM MOXET CTaTb bonee
arpeccrBHOWM, a KpOMe TOro, He UCKITodeHo, 4To PYCAJT akTnBM3MpyeT AeaTeNlbHOCTb B chepe MEA.

Mbl He BMAUM Yrpo3bl gisi KpeauTtHoro npodunsa, oonuraumm PYCAJla nepeoueHeHbl. He ymanss 3acnyr PYCAlla B
ynyYleHnn KpeauTHOro npocuns M CODMOAEHUS YCNIOBUA PeCTPpyKTypu3auMmM, Mbl, OLHAKO, c4MTaeMm, 41O obnuraumm
KOMMaHWM BbIMMAAAT AOPOro, Y4UTLIBAS, YTO NpemMus JoNroBbix obssatenscts PYCASIa k Bbinyckam Medena (B1) v Epasa
(B+/B1/BB-) coctaBnsieT nub okono 20 6.n. Mbl cuntaem, 4To Tekylime KoTMpoBKK Bbinyckos PYCATa (YTW 8,3-8,75% B
3aBUCUMOCTU OT CPOYHOCTM, Npemus K ODP3 170 6.M.), oTpaxaloT 0XMAAHUS MHBECTOPOB, YTO KPeauTHble MeTpukn PYCAJTa
OyLyT BOCCTaHaBNMBATLCS 3aMeTHO BbICTpee, YeM Npednonaranock paHee.

Mapus PagyeHko, radchenkomg@uralsib.ru

VimpelCom Ltd (BB/Ba2)

BnusiHme Altimo B HaGnogaTenbHOM coBeTe YyCUNUOCh

Altimo penaeT Bce pAnNa  pacTOpXXeHUs aKLMOHepHoro cornaweHus ¢ Telenor. Altimo, ynpasnsaoLwas
TeNnekoOMMYHUWKaLMOHHbBIMK akTBamMu Anbda-Tpynn, peanvsosana cBoe obellaHne cHU3MTL gonio B8 VimpelCom Ltd 1 npopana
6% npuBMnNernpoBaHHbIx akumi Onery Kucenesy, AaBHeMy napTHepy rnaBbl Anbda-Tpynn Muxanna ®puamara. Takum
obpasoM, fons npuHagnexawmx Altimo ronocyowmx akumin Vimpelcom Ltd ctana Huxe 25%, 4TO aBTOMaTMYeckM BefdeT K
PaCTOPXXEHMIO aKLMOHEPHOro cornatlenms ¢ Telenor.

PacTop>xeHue cornaweHuss BefeT K U3MEHEHUIO CTeneHW BAUSIHUS aKUuMOHepa. HamoMHWM, 4TO aKuMoHepHoe
cornatueHwe Obino 3aknoydeHo B 2009 r. B pesynbTaTe NATUNETHEro KOHMAMKTa MeXY OCHOBHbIMU akLMOHepamu BeiMnenkoma.
Mo ero ycnoBusam B HabnodatenbHbln coBeT Vimpelcom Ltd BxonsT Tpu npenctasutens Altimo , Tpu ot Telenor, a Takxe Tpu
He3aBUCMMBIX AupekTopa. CornalleHune nepectano yctpaveatb Altimo nocne npucoeamtenus Wind Telecom v nossnexus
HOBOTO aKLuoHepa B nuue Haruba CaBunpuca, NPOTUB BXOXAEHWUS KOTOPOro B HabnioaaTeNbHbIN coBeT BbicTynui Telenor. Mocne
aHHYNMPOBaHWS COornalleHns MecTa B coBeTe ByayT pacnpepneneHbl NPONopLMOHanbHO JOMSM BNALEHWUs FONOCyIOWMX akumiA,
4TO AaeT npemmyLlectBo Altimo 1 CaBupucy: Ux B3rnaabl Ha OyayLiee 06beanHEHHON KOMNAaHUM CXOAHbI, U X FONIOCOB XBATUT,
4yT0bbI MPeoponeTb NpoTMBoAencTBME Telenor.

B KpaTKOCpPO4HON NnepcrnekTUBe HeraTMBHOro 3ddeKTa He oXxugaeTcs. B bnvxaniem Oyayliem Mol He XAeM Kakux-nmbo
CYWeCTBEHHbIX HeraTuBHbIX MOCNeACTBUM AN KOMMaHWM 1 ee obnuraumin. OpgHako B Oonee oTAaneHHoW nepcrnekTvBe
CYLLeCTBYIOT puckM, 410 Altimo n CaBupuc OymoyT NMPOBOAWTL arpecCyBHYIO MOAUTUKY B OTHOLIEHWWM HOBbIX MOKYMOK W
NOrMOLWEHNIA, KOTopasi MOXET NMPUBECTU K POCTY AONroBoM Harpy3ku. Cpefin Bymar aMuTeHTa cervac Hambonee npusnekaTteneH
BbINyck Vimpelcom'18, Toprytolwmincs ¢ npemMueit K Apyrim eBpoobanralmsam KOMnaHmu.

CM. TakxKe Hall KOMMeHTapwii no ot4eTHocTM Vimpelcom Ltd 3a | kBapTan 2011 . :

http: //www.uralsibcap.ru/products /download /110602 _Fl_Vimpelcom 1Q11%20Results.pdf?docid=10755&Iang=ru

tOpuvi Fon6aH, golbanyv@uralsib.ru
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Camapckan o6nactb (BB+/Ba1/-)

S&P noBbIWaeT NPOrHO3 penTuHra Ha «CTabunbHbINY», NOATBEPXXAAET PENTUHT «BB+»

BiopgykeTHble NnokasaTenu npoaorkalT yny4ywartbes. Standard & Poor's noarsepamno pentuHr Camapckon obnactu Ha
ypoBHe «BB+» 1 M3MeHWNo mporHo3 ¢ «HeratvBHoro» Ha «CTabunbHbin». KoHcepBaTMBHAs O0OMroBas MONTUKA, BbICOKME
noka3satenu cobupaemocti Hanoros B 2009-2011 rr. cnocobCcTBOBaNM yNyyLIEHNIO KPEAUTHOrO Ka4ecTBa pernoHa.

PenTUHroBble AENCTBUSA MO3UTUBHbI AJ1S MPOXOASLLEro B HACTOSILLUMA MOMEHT pasMelleHus obnurauui pervoxa.
PeNTUHIroBble AeNCTBUSA B OTHOLIEHW CaMapckor obnacTu yKNafbiBaloTca B paMKM 00LLIEN TeHAEHLMW K NMOBbILIEHMIO PENTUHIOB
1 NPOTrHO30B MO HUM AN1S POCCUMCKNX PETMOHOB, B YaCTHOCTM, Ha NPOLLMOV Hefene Obln NOBbIWeH penTUHT MpKyTckom obnacTtu.
B HacTosllee BpeMsa NPOXOAMT pa3melleHne obnuraumoHHoro 3aMa Camapckon obnactm obbemoM 12,2 mnpa. pybnen (c
noraweHnem B Hosibpe 2016 r., Atopaums 3,2 rofda, nofpobHee o BbiMycke B Hallem otdeTe oT 1 mioHs 2011 r.). TNoBbleHMe
MPOrHO30B CBUAETENbCTBYET O MOMOXUTENIbHOM AMHAMUKE Pa3BUTUS 00NacT 1 NOATBEPXKIAAET Halle NMonoXnTeNlbHOe MHeHue
06 0bs3aTeNbCTBAX, B TOM YMUC/e U HOBOM 3anMe.

JanbHeriee NoBbIleHNe PelTUHra, ckopee Bcero, OyaeT yBsi3aHO C MOBbILIEHUEM CyBepeHHOro perTuHra Poccun.
B HacToslee BpeMs penTuHr CaMapckor obnactv HaxoamMTCs Ha OAHY CTyrMeHb HMXe CyBepeHHOro perTuHra Poccuickon
denepaumy, KOTOPbIA ABASETCS MOTONKOM [J1 PEUTUHrOB OOMbWMHCTBA KA4YeCTBEHHbIX POCCUMCKUX CybdenepanbHbIX
33eMLUMKOB, (DUHAHCOBOE MOMOXEHMEe KOTOPbIX CYLECTBEHHO Jy4lle CUTyaumu B OOMbLUMHCTBE PErvoHOB €BPOMENCKUX
rocynapcts v wratoB CLLIA. Tem He MeHee KpeoUTHbI PEeNTUHI POCCUMCKNX PErMOHOB, ckopee BCero, OyaeT noBbilleH TONbKO
nocne NoBbILIEHNS CYBEPEHHOTO PEUTUH .

AHTOH Tabax, tabakhav@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

7 VioHs Pa3melueHue EBpazXonamHr ®uHarc-07 (15 mapg py6.). Pasmeuerve 3CA-01 (5 mnpa pyb.).
PasmelueHne 3CA-02 (5 mnppa py6.). Odepta BTE 24-3 (6 mnpg pyo.).

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

9 MioHsA Pa3meLleHue EBpaszXonamHr ®uHaHc-05 (5 mnpa pyb.). PasmeleHve Meven-17 (5 mnpg py0.).
PasmeleHne Meven-17 (5 mnpg py6.).MoraweHne MxAsTo-2 (2 mnpg pyo.).

13 nioHs Odbepta UKC5 DuHaHc-4 (8 mnpa pyb.). Odepta Gopmat-1 (1 mipa pyo.).

14 vioHs PasmeleHne HK Anbanc-4 (5 mnpa py6.). OdepTa dnemeHT Jinsunr-2 (0.7 mnpg pyo.).

15 vioHs PasmeteHue Cotn Tpynn 6O-01 (1 mnpa py6.). PasmeuteHne Yysawmsa-31008 (1 mnpg py6.).

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

16 mioHs OcbepTa XaHTbl-MaHcuiickim 6aHk-2 (3 mnpg py6.). OdepTa Poccenbxo3baHk-7 (5 mnpg pyob.).
Ocbepta BTB-JTn3mHr GuHaHc-3 (5 mapg pyb.). Odepta BTE-JTm3mHr GuHaHc-4 (5 mnpa py6.).
MoratweHue Mobyc-Jm3nHr-PuHaHc-6 (0,5 mnpa pyb.). MoraweHne Kocmoc — GuHaHc- 1
(2 Mnpg py06.).

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

20 nioHs OdepTa Meyen-2 (5 mnpg py6.). OdbepTa Pycckoe mope-1 (2 mnpg py0.). OdepTa Kb PeHeccaHc
Kanutan-3 (4 mnpg py0.). Morawexve Tponka ViHeecT-2 (0,5 mnpg py6.). Morawerne OJIK-

2011 (CLN) (100 mnH gonn.). MoratweHne Ak bapc BaHk-2011 (300 mnH gonn.). MorateHne
XK® Bank-2011 (500 mnH gonn.).

21 nioHn PasmeleHne Kb LeHTp-mHBecT-60-01 (1,5 mnpa py6.). MoratueHve PeHeccaHc Kanutan-2011
(100 mnH gonn.). Moratwexve Fpynna ATPOKOM-1 (1,5 mnpg py6.). MoratieHue MeHepupytoLLas
KomnaHua-1 (2 mnpg py6.). Morawenne Monvnnact-1 (1 mnpg pyo.).

22 nioHs Odepta HOMOC-BAHK-9 (5 mnpg py0.). Morawenue Lanc-Kanutan-1 (1 mnpg py6.).
MoraweHwe tOHMTamn-1 (1,5 mnpg py6b.). Morawenne GuHaHcbnsHecpynn-2 (3 mnpg pyo.).

24 nioHs Odepta TB3 BO-1 (2 Mnpg py6.). Odbepta AMMNOC-1 (2 mnpa pyb.). OdepTa Anbda-bank-2013
(400 mnH gonn.).

27 MioHA MoralueHne BopoHexckas 0bnactb-34003 (0,5 mnpg py6.). MoraweHue TpaHcKpeamTbark-
2011 (350 mrH gonn.).

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

29 nioHs MorawweHve OD3-25074 (70 mnpa py0.). Morawwerve YK TuapoOrK-1 (5 mapg py6.).
MoraleHwe MepsobaHk-1 (1,5 mapa pyo.).

30 nioHsn MoratueHuve Apocnasckas 0bn-34008 (3 mnpg py6.). Morawerve BTE-2011 (1 mnpa espo).
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Gﬂh YPAACMIB | K3MUTAN

JleHeXHbIn

PbIHOK

15 nioHn BbinnaTa cTpaxoBbix B3HOCOB

20 nioHs Boinnata 1/3 HAC 3a I kBaptan 2011 .

27 VioHA Bbinnata akumsos v HAMA

28 MioHn Bbinnata Hanora Ha Npubbinb

Tniong MpekpatleHme onepaumin PEMO LB no akumam
15 niong BbinnaTa CTpaxoBbiX B3HOCOB

20 nions Bbinnata 1/3 HOC 3a | kBapTan 2011 .

25 nions Bbinnata akumzos n HOMN

28 niona Bbinnata Hanora Ha Npubbinb
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Gﬂh YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
07.06.11 BTG 24-3 6 000 100 6,3 5,6 30 mas 2012
NKC5 ®OurHaHc-4 8 000 100 18,46 7,75 9 mioHa 2014
13.06.11
®opmat-1 1000 100 17,0 17,0 8 nexkabps 2012
14.06.11 SnemMeHT JIN3nHr-2 700 100 21,0 -
15.06.11 PXO-16 15000 100 14,33 7.9 6 vioHA 2016
X -M Y /
anThi-iancancnn 3000 100 7.85 7.85 14 nexabps 2011
DaHK-2
16.06.11 Poccenbxo3baHk-7 5000 100 6,9 6,85 11 moHsa 2013
BTE-JTn3nHr @UnHaHC-3 5000 100 7.5 6,9 10 ceHTH0pa 2013
BTE-N3nHr ®unHaHc-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 7.4 12 mioHsa 2013
20.06.11 Kb PeneccaHc Kanuran-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 6,25 15 mioHs 2012
TB3 BO-1 2 000 100 7.0 6,5 12 mioHsa 2013
24.06.11 OunnocC-1 2 000 100 6,0 -
Anbda-baHk-2013 400 USD 100 9,25 9,25 24 nioHs 2013
Fasnpom-11 5000 100 13,75 13,75 24 moHa 2014
28.06.11
CranbonA- 600 100 7.0 -

HeoBri>XXnmMocTb- 1
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Fixed Income Daily 07.06.11
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 14.06.12 125 95.07 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 11.0 235 100.13 110 000 100.05 100.20 8.00 3.98 0.84 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.6 100.98 99.02 101.40 8.04 2.01 375 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.11 15.09.20 113.0 100.26 7.44 2.06 4.45 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 125.1 99.75 8.56 2.08 5.24 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 132.2 102.50 215575 102.70 102.90 8.93 220 5.67 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.000 15.07.11  15.04.16/ 15.07.23, 59.0 147.4 101.30 55001 101.30 101.70 7.90 1.97 3.74 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 201.2 /A3/BBB (buHaHCbI
AVKK 406 900 R 870/ 01.08.11 01.02.12 8.0 10244 | 0.34 102.02 102.15 4.99 214 | 061 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.07.11 15.10.12 166 | 10154 101.21 101.30 559 180 | 0.78 JA3/BBB MHaHChI
AVKK 606 2500 R 740/ 15.07.11 15.07.14 378 | 101.12 101.00 101.25 6.99 182 | 1.80 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 622 | 100.76 100.70 101.35 764 190 | 281 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14  15.06.18 34.0 855 | 100.58 752 1.91 1.75 JA3/BBB MHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24  48.0 163.7 100.99 756 495 100.80 101.00 7.62 1.92 3.18 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 2112120 7.0 18.8 101.00 | 0.35 57 100.85 101.20 9.53 5.55 0.48 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 4.7 100.83 1 100.73 100.83 5.75 3.91 0.36 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13 11.0 28.7 101.31 55001 101.45 101.89 6.62 4.06 0.81 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 4.0 27.9 102.48 102.15 102.70 5.30 6.84 0.29 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 12.0 29.9 107.70 106.50 107.55 5.58 6.41 0.89 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 36.0 1211 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 36.0 1211 cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 49.3 104.40 100 000 104.40 104.50 7.90 2.14 3.15 BB-/Ba3/BB- Ccbipbe
Anpoca-21 8000 R 825 23.06.11  25.06.13] 18.06.15 25.0 491 102.75 30000 102.75 102.90 6.93 2.00 1.76 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11  28.06.13] 23.06.15 25.0 493 102.90 | 0.27 33691 102.75 102.90 6.87 2.00 1.77 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 49.1 104.39 130 001 104.34 104.50 7.90 2.14 3.14 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16, 32.0 56.7 101.45 20 101.42 101.90 7.78 4.06 2.22 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 122 99.72 19.88 4.50 0.43 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 38.9 100.30 100 031 100.05 101.00 7.38 7.48 2.60 //BBB- JHepreTMka
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 224 101.66 101.00 102.00 6.78 3.80 1.68 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  10.10.11 08.04.13 224 101.67 101.37 102.00 6.77 3.80 1.68 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 224 100.57 | 0.02 100.36 100.70 6.38 4.02 0.33 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 10.0 28.0 100.35 | 0.05 100.25 100.55 715 373 0.74 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850  16.06.11  13.12.12] 121213 19.0 30.7 101.92 101.51 102.00 7.27 4.16 1.31 [/Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 1.8 100.24 | 0.04 4.77 3.21 0.14 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 20.2 100.80 415170 100.70 100.90 715 3.74 145 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16/ 19.0 67.2 108.17 56 198 108.06 108.14 6.89 5.76 1.30 cbipbe
BalwHedTb-02 15000 R 1250  21.06.11  21.12.12] 13.12.16/ 19.0 67.2 108.15 | 0.07 8500 108.06 108.20 6.90 5.76 1.30 cbipbe
BalwHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16, 19.0 67.2 108.17 | 0.01 96 362 108.06 108.19 6.89 5.76 1.30 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 8.7 101.70 3680 101.30 101.70 14.83 8.34 0.59 MeTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 11.0 23.1 99.15 98.00 100.30 10.08 4.47 0.79 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 34.2 101.42 101.50 101.60 7.25 3.78 2.38 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 211 101.90 5006 101.30 101.70 6.36 3.65 153 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 28.6 101.45 250 100.00 6.30 3.61 122 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 16.0 28.6 10145 | 0.20 250 101.00 101.89 6.30 3.61 122 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 7.35 141011 1210.12) 11.10.13] 16.0 28.6 101.25 100.00 6.46 3.62 122 /Ba3/BB- notpe6. ToB.
BB/ MM O-06 5000 R 7.90  30.06.11 27.06.13 25.1 102.62 100.00 6.62 3.84 1.76 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 25.1 102.65 3500 102.54 102.99 6.61 3.84 1.76 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 141011 1210.12) 11.10.13] 16.0 28.6 101.45 17 100.00 101.79 6.30 3.61 122 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.11 15.03.40 350.3 102.08 8.48 2.10 10.09 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 20.6 87.50 250 75.00 100.00 1747 4.56 1.34 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 25.8 103.75 500 000 103.75 105.30 743 4.44 1.78 /Ba3/BB- Tenekom
BK-MHBecT3 10000 R 15200 12.07.11  14.07.11] 08.07.14, 1.0 37.6 101.05 94 500 100.82 101.05 4.12 7.50 0.10 /Ba3/BB- Tenekom
BK-MHBect6 10000 R 830  18.10.11 13.10.15 53.0 100.60 31523 100.30 100.65 8.30 411 342 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 53.0 100.60 1472 100.30 100.95 8.30 411 342 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 6.0 176 87.50 75.00 100.00 4541 5.13 0.32 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 54.9 101.60 8.54 4.32 3.39 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 213 98.59 78.00 100.00 8.55 3.79 1.52 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 11.0 28.8 100.70 100.81 101.10 8.20 4.46 0.80 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 28.8 100.69 150 300 100.60 103.70 7.27 1.83 2.03 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 13.0 61.9 101.29 68 563 101.24 101.29 6.08 1.77 1.00 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9.70 15.06.11  20.12.11] 10.12.14, 7.0 428 102.29 | 0.04 75.00 102.50 5.17 2.36 0.50 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.06.11 15.03.13 21.6 101.65 | 0.15 6135 101.54 104.00 6.77 1.86 1.55 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.06.11 15.03.13 21.6 101.00 1300 101.55 103.99 718 1.88 1.54 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 17.06.11 15.03.13 21.6 101.70 | 0.15 2000 95.01 101.70 6.74 1.86 1.55 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 4.0 102.04 | 0.01 102.00 5.23 5.62 0.32 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 8.0 20.3 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 560 30.11.11  07.06.11] 29.05.13 0.0 241 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 33.0 100.49 100.55 100.65 6.48 342 1.1 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710  11.08.11  14.05.12] 06.11.14 11.0 416 100.91 100.89 101.02 6.08 1.75 0.79 BBB//BBB (buHaHCbI
BTB-Mn3®02 10000 R 700 120711 14.07.11] 07.07.15 1.0 49.7 100.23 221330 100.18 100.35 4.48 1.74 0.10 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.9 100.01 5.82 1.87 0.02 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.9 100.09 2.76 1.87 0.03 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 07.12.11] 30.11.16, 6.0 66.8 100.37 6.16 1.70 0.42 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 74.9 100.99 | 0.39 100.83 100.95 5.52 1.74 0.60 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11) 02.08.17 2.0 75.0 100.35 100.27 100.45 4.60 1.65 0.18 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011  19.10.17] 13.10.20, 78.0 113.9 99.50 | 0.14 17 700 99.35 99.99 8.00 3.96 4.88 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 29.0 113.9 100.10 427 669 99.80 100.10 6.85 3.44 2.15 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 58.0 119.1 100.18 108 200 100.00 100.18 8.00 3.93 373 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20, 50.0 110.5 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 35.0 119.6 100.24 | 0.09 110 002 100.15 100.24 7.54 373 241 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 141011  08.04.16/ 02.04.21 59.0 119.6 101.55 | 0.10 50 002 101.10 102.50 8.37 4.22 371 BBB//BBB+ (buHaHCbI
BOB-Nu3nHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.6 101.50 | 0.05 105 662 101.10 101.55 8.38 4.22 3.71 BBB//BBB+ (buHaHCbI

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 1.0 371 11917, 0.12 2158 119.15 119.30 5.75 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 07.06.11
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)
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 129 | 107.77 53633 107.49 107.77 5.52 6.07 0.92 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 4.8 100.89 | 0.04 4.72 3.46 0.37 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 32.7 | 101.01 101.05 6.92 3.57 2.28 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 231111 20.11.13! 29.9 /Baa3/BB GaHku
asnpomb 3 10000 R 575  11.07.11 10.10.11 4.2 75.01 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 176 | 100.18 6.79 341 1.31 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85 24.11.11 22.11.12 17.8 | 100.19 6.82 341 1.33 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 305 | 101.21 7.34 3.82 2.09 /Baa3/BB GaHku
asnpomHepts BO-5 |+ 10000 R 715  11.10.11 09.04.13 224 | 101.21 101.00 101.70 6.54 3.52 1.64 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 224 | 10112 101.00 6.59 3.53 1.64 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890 09.08.11  30.01.18 26.01.21 81.0 & 1174  103.90 162 103.90 104.05 8.29 4.27 4.67 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475  19.07.11  23.07.12] 12.07.16, 14.0 @ 621 109.69 | 0.10 22085 109.59 109.70 5.65 6.70 0.98 /Baa3/BBB- cbipbe
[a3npomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 83.0 & 955 | 100.55 8252 100.46 100.55 8.26 4.07 4.92 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.7 | 102.60 & 0.10 150 601 102.75 102.95 7.97 413 3.57 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 57.0 @ 1174 @ 102.60 6575 102.00 103.08 7.97 413 3.57 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.5 100.00 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 08 100.25 20 047 100.15 100.25 4.07 4.03 0.06 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 211111 30.10.28 2119 | 94.00 9.21 5.30 10.23 TpaHcnopt
noGakcbank 6O-01 5000 R 830 16.08.11 16.02.13 20.7 | 101.06 5 7.76 4.07 147 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 8.0 259 | 100.96 75.00 100.99 6.52 3.98 0.58 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 08.06.11  13.06.12 08.12.13 12.0 & 30.5 & 101.00 7.08 4.00 0.90 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11  13.06.12] 08.12.13 12.0 & 30.5 ' 101.03 7.05 4.00 0.90 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 6.4 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 4.0 70.7 | 100.89 100.40 100.83 5.94 4.57 0.29 BB/ MalLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 7.0 30.9 | 100.54 7.35 4.09 0.49 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 11.0 @ 350 | 100.00 300 006 99.70 100.10 7.63 3.74 0.81 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13] 22.04.14 230 350 @ 10080 @ 0.20 56 000 100.65 100.80 7.93 4.08 1.64 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 22.9 75.00 TOproBnst
[OBTr-0 02 5000 R 775  21.07.11 18.07.13 25.8 10.03 1 10.31 17.58 268.30 = 38.52 0.36 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 214 aHepreTuka
[DxeindchCul1 2000 R 500  20.10.11 20.10.11 45 98.84 97.70 99.99 8.35 2.52 0.34 /loTo3BaH TOproBnst
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 483 97.90 230 97.54 98.99 9.35 4.38 3.15 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.6 | 102.15 20000 102.10 102.15 5.06 513 0.40 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11  11.02.14] 06.02.18/ 33.0 & 81.2 | 100.78 71500 100.55 100.79 7.36 3.81 2.33 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 31 100.18 3.31 0.99 0.24 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 36.7 | 100.50 100.00 101.00 3.57 0.92 2.75 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 34.6 | 100.55 100.00 101.00 3.34 0.94 2.61 AAA/Aaa/AAA | BaHkn
EspasXona®-1 10000 R 925 23.09.11  22.03.13 13.0320 22.0 @ 106.8 @ 103.45 18 388 103.30 104.00 7.28 4.46 1.56 B+/B1/B meTannyprus
EspasXonag®-2 10000 R 995 311011  28.10.15] 19.10.20 54.0 = 1141 = 106.05 144 944 106.00 106.25 8.44 4.68 3.38 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20, 22.0 A 106.8 @ 103.55 160 513 103.00 103.70 7.22 4.45 1.56 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 54.0 = 1141 106.10 = 0.40 60017 106.00 106.39 8.42 4.68 3.38 B+/B1/B meTannyprus
EBpoXum-02 5000 R 890  05.07.11 03.07.15/ 26.06.18 50.0 = 859 | 102.75 19 102.40 103.10 8.07 4.32 3.26 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 90.6 & 100.48 100.25 100.74 8.13 4.09 3.66 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 101 aHepreTMKa
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 10.6 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 15.7 100.00 (bUHaHCbI
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 52 100.90 41550 100.88 100.90 6.01 4.00 0.40 B/Ba3/ GaHku
3eHuT 506n 5000 R 750 07.06.11  05.06.12 04.06.13 120 243 @ 100.74 6.84 371 0.89 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 05.07.11 050712 01.07.14 130 374 @ 101.20 30 000 101.15 101.25 6.90 3.94 0.96 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 100 & 224 @ 100.43 100.40 100.55 6.66 3.54 0.77 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12] 22.09.13 160 280 & 101.05 0.10 27210 100.96 101.05 6.94 3.87 147 B/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 180 @ 36.2 @ 100.15 29032 100.10 100.13 7.27 3.65 1.33 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.06.11 09.06.11 0.1 aBToONpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 374 99.96 8.12 3.97 249 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 0.0 60.8 | 100.20 = 0.01 9.19 0.02 1B+ TOProBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 120 @ 30.1 100.91 101.55 8.78 4.80 0.87 GaHku
Wurerpa®-2 3000 R 16.75  29.11.11 29.11.11 59 104.70 102.35 104.65 6.79 7.98 0.45 cepBuC
WHtypuct-2 2000 R 14000 221111 29.07.11) 21.05.13 2.0 23.8 | 103.60 15579 103.55 103.60 6.74 0.22 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 276 | 102.70 100.50 102.80 8.07 4.49 1.90 /Ba2/ MalLLKHOCTP.
Vipk3OHepro 50-01 3000 R 760  11.10.11 08.04.14 34.6 | 100.15 100.10 100.70 7.68 3.78 240 JoTo3BaH/B- aHepreTuka
VipkOHepro1 5000 R 1550  01.12.11 28.11.13 30.2 | 102.48 103.01 14.79 7.54 1.88 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 178 | 10015 = 0.15 100.00 8.56 4.23 129 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 19.0 = 308 | 101.45 100.10 8.13 4.42 1.30 aBTonpom
Kama3 60O-02 3000 R 8.60  09.08.11 04.02.14 325 | 101.40 11164 101.25 101.70 8.16 4.23 2.20 aBTONpOM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 27.6 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 1.0 100.99 | 0.34 146 100.51 100.99 6.25 4.44 0.08 XAMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 36.7 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 59 JoTo3BaH/ GaHku
Koke 02 5000 R 12000 15.09.11 15.03.12 9.4 98.00 1 98.02 15.30 6.11 0.65 /B2/B MeTannyprus
Kokc-B0-02 5000 R 8.70. 30.11.11 28.05.14 36.2 | 100.80 283 622 100.80 100.90 8.57 4.30 247 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 13 75.02 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 85 106.30 198 835 106.10 106.30 7.33 3.87 0.62 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 17.08.11 15.02.12 85 101.50 101.35 101.60 7.78 241 0.63 /loTo3BaH TOProBAst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12 23.07.13 14.0 @ 259 @ 101.80 20001 101.90 102.00 7.94 2.33 1.01 IloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.000 05.07.11 01.10.13 283 | 101.90 @ 0.15 30002 101.90 102.05 8.34 2.20 1.93 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011  19.10.12] 19.04.14] 17.0 | 349 @ 100.23 100.10 100.30 9.26 4.63 1.20 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 352 | 100.57 8.02 4.04 242 [/Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 0.7 75.01 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 150 & 329 | 101.25 50 001 101.30 101.47 7.32 4.24 1.07 /Ba3/ GaHku
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 59.0 = 120.0 = 100.05 51324 99.95 100.05 8.87 4.34 371 aHepreTMKa
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 58.9 | 100.90 & 0.05 29999 100.60 100.90 8.54 4.25 3.70 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 239 | 107.33 107.00 107.30 8.94 3.37 1.15 B CTPOUTENLCTBO

JlenCneuCMY-1 2000 R 16.00/  16.06.11 07.12.12 183 10641  0.06 2801 106.40 107.00 741 371 0.67 1B CTPOMTENLCTBO
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TleHanepr02 3000 R 8.54  29.07.11 27.01.12 7.8 101.75 98 000 101.40 102.10 5.80 4.18 0.59 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 106 | 101.97 101.35 101.95 5.73 3.92 0.80 /Ba2/ aHepreTuKa
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 20 50.3 | 100.36 100.20 100.37 5.88 4.60 0.15 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 11.08.11  09.02.12] 06.02.14, 8.0 32.5 | 100.53 100.45 100.65 7.80 4.22 0.61 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 20.0 = 262 & 103.22 103.02 103.48 7.83 4.74 141 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11  02.07.12 25.06.13 13.0 = 250 | 103.15 103.00 103.40 7.37 5.08 0.93 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 276 | 104.15 6769 104.16 104.30 8.11 4.79 1.89 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.9 | 103.08 2057 103.00 103.10 8.40 4.60 2.28 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 13 100.15 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 7100 09.06.11 08.12.11 6.2 101.11 4.91 3.50 0.47 BBB-/Baa2/BBB- | Cbipbe
Tlykoitndo6n 6000 R 740  09.06.11 05.12.13 304 | 101.35 6.92 3.64 210 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 142 | 108.50 12090 108.50 108.70 5.80 6.14 1.02 BBB-/Baa2/BBB- | cbipbe
JTykoitnB002 5000 R 13.35  08.08.11 06.08.12 142 | 109.34 108.40 108.74 5.08 6.09 1.03 BBB-/Baa2/BBB-  cbipbe
TlykoiinbO03 5000 R 1335  08.08.11 06.08.12 142 | 108.45 108.40 108.75 5.84 6.14 1.02 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 142 | 108.67 108.40 108.80 5.65 6.13 1.03 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 142 | 10864 @ 0.5 108.40 108.92 5.68 6.13 1.02 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO06 5000 R 9200 16.06.11 13.12.12 185 | 104.35 50 000 104.15 104.75 6.26 4.40 1.32 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 185 | 104.37 778 007 104.00 105.25 6.24 4.39 1.32 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 275 | 101.61 101.75 102.25 7.59 4.05 1.93 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 275 | 101.65 101.75 102.25 7.57 4.05 1.93 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 275 | 101.38 7.7 4.06 1.93 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 275 | 101.73 5528 101.60 102.00 7.53 4.04 1.93 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 33.3 | 101.50 3525 101.40 101.60 751 3.93 2.29 TOproBnst
Marxut BO-06 5000 R 7.75 251011 22.04.14 35.0 | 100.55 @ 0.15 367 001 100.45 100.73 7.67 3.84 243 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.7 101.35 251 101.40 101.54 6.52 4.04 0.73 TOProBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 59 100.20 30 100.20 100.50 7.7 3.98 0.45 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000 30.06.11 28.03.13 22.0 | 100.05 75.01 100.10 715 1.74 1.58 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.0711 271011 23.04.13 5.0 229 | 100.62 99.01 101.00 5.65 1.80 0.37 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 9.0 33.2 99.98 100.15 6.10 2.99 0.68 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 7.0 36.7 | 101.03 100.80 101.05 6.19 4.07 0.49 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 18.1 108.48 108.10 108.60 6.77 5.86 1.31 BB/Ba2/B+ GaHku
MOM-BaHk 50-02 5000 R 8.15  23.09.11 21.03.14 34.0 | 100.63 259 181 100.60 101.15 8.04 4.04 2.33 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 80.1 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.000 23.11.11 23.05.12 1.7 99.00 101 97.21 99.99 10.36 4.53 0.85 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 52.0 @ 1123 @ 105.95 522 830 105.90 106.14 8.46 4.7 3.23 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15  25.08.20 52.0 @ 112.3 @ 105.90 733638 105.90 106.00 8.48 4.7 3.23 B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21/ 33.0 @ 117.9 @ 100.76 170 001 100.80 101.25 8.08 4.08 2.25 /B1/ meTannyprus
Meuyen 1606 5000 R 825  23.08.11 18.02.14/ 09.02.21 33.0 @ 117.9 @ 100.76 100.80 101.20 8.08 4.08 225 B1/ meTannyprus
Meuen 206 5000 R 850 15.06.11  20.06.11/ 12.06.13 0.0 246 | 100.10 10 800 100.06 100.12 2.81 4.23 0.04 B1/ meTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12] 21.07.16/ 140 @ 624 @ 11355 0.14 196 113.40 113.55 6.66 417 0.98 /B1/ meTannyprus
Meuen 506 5000 R 1250 19.07.11  18.10.12  09.10.18 17.0 & 89.4 | 107.69 107.27 107.65 6.69 2.89 1.19 B1/ MeTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 5.0 174 103.00 200 102.50 103.00 545 6.05 0.41 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 215 | 104.00 103.86 104.10 742 4.68 1.52 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 229 | 104.30 50 001 102.01 105.00 7.39 4.66 1.63 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 8.8 100.06 99.00 101.00 7.33 1.81 0.66 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11 18.10.12) 01.10.15 17.0 @ 526 99.99 99.00 7.35 1.83 121 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 20 37.9 | 100.00 99.00 101.00 6.53 1.84 0.13 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 31 MalLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.02.12] 07.02.13 9.0 204 | 104.49 102.50 104.00 6.34 6.44 0.64 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 24 20.50 15.04 25.97 29.79 CTPOUTENLCTBO
M-WHayctp2 1500 R 1075 13.07.11 10.07.13 255 28.97 20.00 37.94 115.73 18.50 0.72 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 10.8 | 100.00 50 000 99.85 100.00 7.52 3.69 0.81 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 143 | 102.20 101.75 7.53 4.59 1.03 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11  24.07.12] 14.07.15 14.0 500 & 10230 0.5 102.10 7.57 4.76 0.99 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 4.0 46.7 | 101.05 100.90 101.04 6.34 4.79 0.35 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 220214 210 331 100.31 100.30 100.35 8.46 4.20 147 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 34.8 99.98 | 0.01 5748 99.91 99.99 8.18 4.01 2.39 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 176 | 100.50 99.00 6.64 3.42 1.31 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11  16.12.11) 121212 6.0 185 | 101.97 101.89 102.23 5.84 4.74 0.48 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12 19.09.13 10.0 & 27.9 | 100.50 100.00 100.50 5.81 3.21 0.75 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-04 5000 R 765 01.09.11 27.02.14 33.2 | 100.95 600 100.71 100.95 7.39 3.78 2.30 0T038aH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 223 | 101.55 3696 101.50 102.25 6.84 3.76 161 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 3.0 21.0 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11] 03.07.12, 1.0 13.1 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 31 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 36.8 (buHaHCbI
MoliibaHk 5 5000 R 10.000 20.10.11  19.04.12  16.04.15 11.0 = 47.0 | 100.00 7364 75.57 10.22 4.99 0.77 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 24.6 Bl GaHku
MOCMAPT® 1 2000 R 001 13.10.11 191011 12.04.12 4.0 104 1.81 TOproBnst
Mocobras®2 3000 R 9.25  25.06.11 24.06.12 128 | 100.12 99.53 100.15 9.23 4.63 0.54 CepBuC
MocTpAsTd®1 7500 R 11.80)  21.06.11 18.12.12 18.7 75.11 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 33 102.13 101.90 102.05 4.50 6.10 0.26 1/BB aHepreTMka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16, 9.0 57.3 | 101.50 100.90 101.59 541 3.76 0.68 /BB JHepreTMka
MocaHepro3 5000 R 1025 021211 06.12.12] 28.11.14 180 @ 424 @ 106.00 020 95 105.70 106.00 6.00 4.82 1.35 1IBB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11) 25.07.13, 2.0 26.0 | 100.45 100.25 4.64 2.23 0.17 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 3.1 100.86 100.16 100.97 4.59 3.98 0.24 JHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 1.7 90.00 aHepreTuka
MPCK tOra 2 6000 R 1750, 30.08.11  01.09.11] 26.08.14 3.0 39.2 | 10247 102.30 102.58 6.45 8.52 0.22 aHepreTMka
MTC 01 10000 R 7.000 20.10.11 17.10.13 28.8 | 100.00 4 97.10 100.00 712 3.49 2.06 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 53.2 | 100.10 | 0.30 1 100.10 7.87 3.86 3.49 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 25.0 = 854 @ 101.88 100.01 103.70 710 3.92 1.74 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 35.7 | 100.48 | 0.01 73 570 100.40 100.48 741 7.54 2.54 BB+/Ba2/BB Tenekom

MTC 05 15000 R 1425 260711 26.07.12 19.07.16/ 140 623 | 108.76 1634 108.66 108.80 5.96 13.07 0.96 BB+/Ba2/BB Tenexkom
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MTC 07 10000 R 870 15.11.11 07.11.17 78.2 | 10239 | 0.29 652 385 102.21 102.39 8.38 4.24 4.66 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 54.0 @ 114.6 = 100.99 4273 100.55 100.99 8.03 4.02 3.52 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 9.0 33.6 | 100.75 11170 100.50 100.85 9.12 4.98 0.67 GaHku
HK Anbsic BO-01 5000 R 9.25  09.08.11 04.02.14 325 | 102.60 @ 0.12 211683 102.50 102.65 8.30 4.50 2.18 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 33 101.98 100.65 103.30 6.62 6.85 0.26 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20  26.0 @ 111.1 @ 103.55 10733 103.45 110.00 8.04 4.70 1.80 B//B+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 9.8 90.07 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 182 | 100.31 9.75 4.85 124 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 171 106.34 | 0.34 105.86 106.30 6.05 5.04 125 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 213 | 101.76 | 0.06 2001 101.76 102.60 6.77 3.80 1.54 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 25.0 | 102.39 101.80 102.50 6.34 3.65 1.77 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 241111 250512 251113 120 @ 30.1 101.20 143 428 101.21 101.70 7.83 4.46 0.88 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 13.0 @ 374 | 100.73 3660 100.65 101.25 6.71 3.66 0.97 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 758 | 102.12 102.10 102.26 7.55 417 1.89 BB-/Ba3d/ BaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11/ 14.06.13 1.0 246 | 100.04 8250 100.04 100.07 3.89 3.49 0.04 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 9.0 33.1 100.45 29 450 100.43 100.59 6.43 3.46 0.66 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 26.2 | 100.85 @ 0.25 2540 100.85 101.05 6.67 3.46 1.86 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 498 | 102.31 102.00 102.70 8.31 2.26 1.81 TpaHcnopt
HC-twH.-60-01 2000 R 10500  04.11.11 02.05.14 354 | 103.00 102.98 9.51 5.08 2.34 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 34.8 | 100.65 563 100.65 100.95 9.98 4.98 2.30 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.9 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 115 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 6.0 227 Bl notpe6. ToB.
06opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 108.2 MalLLMHOCTP.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 0.0 6.2 JHepreTuka
OrK-5 6O-15 4000 R 750 21.06.11  21.06.12 18.06.13 13.0 = 248 @ 101.34 101.40 101.95 6.21 3.69 0.93 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 3.8 102.30 101.74 102.45 4.81 5.97 0.30 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 106 | 101.09 100.00 6.02 3.58 0.80 JHepreTMka
OM3 - 6 06 1600 R 13.000 021211 09.06.11) 31.05.13, 0.0 242 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 30.08.11 30.08.11 2.8 100.73 100.01 101.45 9.82 6.44 0.21 11B- MalLLKHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 341 100.90 | 0.03 280 100.90 8.03 4.08 2.34 GaHku
MapHac-M 2 1000 R 9.50, 18.08.11 17.11.11 55 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8.100 26.10.11  25.04.12) 24.0413 11.0 = 229 @ 100.08 8.15 4.04 0.80 B3/ GaHku
Mepsobark 5O-02 1500 R 8.50  13.10.11 10.04.14 34.6 99.99 99.00 100.00 8.68 4.24 2.35 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 0.8 100.50 39 75.02 100.45 151 4.74 0.06 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 1.0 100.00 76.01 5.01 2.51 0.08 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 21.12.14] 19.0 @ 431 107.76 92 001 107.81 108.50 7.46 5.93 1.28 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 148 | 101.34 100.74 101.75 6.68 3.84 1.09 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 148 | 100.20 100.47 6.93 3.50 1.09 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14) 22.03.16/ 340 @ 584 | 100.85 1131 539 100.87 100.90 8.06 4.08 2.34 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 325 | 101.64 7072 101.52 101.65 8.05 4.22 220 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 116  101.11 101.25 101.40 6.63 3.82 0.87 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-06 5000 R 825  08.06.11 17.06.13 247 | 101.50 | 0.07 46 935 101.47 101.70 7.59 4.05 1.7 BB-/Ba2/oTo3BaH | BaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 45 90.08 90.00 92.50 32.93 0.01 0.28 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 20 26.0 94.56 34 95.05 96.86 72.03 9.49 0.08 MalLLMHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 5.0 99.01 TOproBnst
MpodMeansd-1 3000 R 10500 21.07.11  23.07.13 16.07.15 26.0 = 50.0 | 103.45 675 103.25 103.50 8.81 5.06 1.74 Tenekom
Pa3r.60-16 3000 R 12000 091111  07.11.12] 07.05.14 17.0 = 355 @ 100.01 99.10 100.03 12.34 5.98 1.20 clx
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 3.8 101.50 100.01 103.00 12.06 8.35 0.28 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 95 103.22 101.13 103.89 12.83 8.21 0.66 clx
Pasrynaitd4 3000 R 231111 22.05.13 23.9 27.01 1 30.07 103.00 94.89 1.01 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13] 5.0 29.0 97.47 6.81 0.36 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 30.2 | 101.05 220 000 101.00 101.25 7.16 3.70 215 BBB+/Baa3/BBB | GaHku
Paitbbaitaen-4 10000 R 1350 07.06.11  08.1211) 03.12.13 6.0 304 | 104.30 4.73 6.45 0.46 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 15 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 141111 141113] 09.11.15 30.0 = 539 & 10243 0.18 20 101.90 102.50 8.01 4.38 2.07 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 101 101.88 | 1.13 290 101.03 101.80 8.25 5.11 0.74 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12] 0.0 122 | 100.07 1027 100.00 100.07 2.20 6.20 0.03 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 18.3 | 104.87 6.05 4.47 1.30 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  09.11.11 07.11.12 173 | 102.34 102.25 5.90 3.68 1.30 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 1.0 100.25 6312 100.20 100.30 5.38 4.23 0.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.7 | 100.28 100.25 6.89 343 213 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 335 | 12090 @ 0.15 228431 120.80 120.90 6.67 6.19 218 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 54.2 | 101.60 11 101.50 101.60 7.51 3.83 3.58 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 6.0 96.7 | 104.47 | 0.02 103.34 104.59 5.07 711 0.46 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 335 | 101.16 79015 101.10 101.25 9.72 4.93 2.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 46.7 | 103.50 110 000 103.40 103.55 8.84 4.70 3.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212 20.06.16 19.0 = 614 | 106.48 10 000 106.46 106.55 6.13 4.92 1.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17, 0.0 73.0 | 100.46 71 0.02 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 10800 25.07.11 24.07.13] 16.07.18 26.0 @ 866 @ 10920 0.28 10 000 108.80 109.30 6.20 4.93 1.79 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 250711  23.07.14 15.07.19 380 & 987 | 11357 890 113.25 113.70 6.24 4.83 251 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350  25.07.11  27.07.11 08.07.24 20 | 1594 101.97 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15] 16.01.25 450  165.8 @ 105.55 @ 0.04 102.50 106.59 7.34 4.25 2.92 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 180 @ 543 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040  21.06.11 171213 151215 31.0 @ 55.1 103.65 103.40 103.70 8.95 5.00 2.02 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12] 21.06.13 13.0 = 249 @ 101.38 19 000 101.35 101.40 6.07 3.64 0.95 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.07.11 08.07.13 254 | 10225 @ 0.05 130 500 102.15 102.35 6.94 3.88 1.78 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 29.5 99.92 | 0.20 107 510 99.80 100.01 7.05 3.46 211 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 41.7 | 100.12 99.75 100.02 7.49 3.71 2.86 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12] 16.07.15 14.0 @ 50.0 @ 10147 @022 1439 101.22 101.50 8.68 491 0.98 (buHaHCbI
Pocrocctpax-2 5000 R 10500 101111 1211.12) 021117 180 @ 78.0 & 102.01 102.60 102.90 9.10 513 125 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.06.11  08.12.11] 09.12.13] 6.0 30.6 | 100.27 9.93 5.25 0.46 GaHku

PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 79.6 (buHaHCbI




Fixed Income Daily 07.06.11
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)
PocHaHo-2 10000 R 890 29.06.11 20.12.17 79.6 (hrHaHChI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 79.6 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 20.0 & 1053 @ 104.00 = 0.30 103.50 104.20 6.50 4.32 147 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 21.0 | 1053 @ 103.60 103.49 104.20 6.76 4.33 1.46 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.0214, 09.02.17 330 @ 69.2 104.80 120 021 104.85 105.10 7.35 4.40 224 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11] 27.09.17, 4.0 76.8 102.45 102.10 102.80 3.93 5.60 0.32 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11] 27.11.18 6.0 91.0 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 39.0 @ 813 101.97 | 047 75.00 721 3.81 2.64 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 0.0 85.2 100.27 343 0.03 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 18.0 | 102.8 @ 105.00 285101 105.10 105.30 6.53 4.80 1.32 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 18.0 | 102.8 @ 104.87 110 000 105.10 105.39 6.62 4.80 1.32 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.08.12 28.08.13 150 271 101.25 | 0.05 60 000 101.15 101.30 6.19 3.55 112 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12] 28.08.13 150 @ 27.1 101.30 70 800 101.15 101.34 6.14 3.54 112 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 110 292 100.77 100.52 100.75 5.74 3.27 0.85 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950  11.08.11  11.08.11] 08.08.13 2.0 26.5 100.80 100.85 4.99 4.70 0.17 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 55 BB+//BB- Tenexkom
Poctenexom-03 3000 R 850  13.09.11 13.03.12 9.4 101.38 75.05 101.37 5.82 4.18 0.48 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 22.2 100.48 100.90 8.44 3.72 1.39 BB+//BB- Tenekom
Poctenexom-05 2000 R 760  30.11.11 30.05.12 12.0 100.80 6.57 3.76 0.68 BB+//BB- Tenekom
Pocrenexom-06 2000 R 780 30.11.11 30.05.12! 12.0 101.60 BB+//BB- Tenexkom
Poctenexom-07 3000 R 9.30  30.08.11 30.08.11 28 100.79 5000 100.88 101.21 5.84 4.60 0.22 BB+//BB- Tenekom
Pocrenexom-08 3000 R 6.65  07.06.11 03.09.13! 273 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 810/  09.06.11 08.12.11 6.2 BB+//BB- Tenexkom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 23.8 100.10 99.71 100.20 7.87 1.57 1.40 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19 2.0 99.0 106.01 170 499 106.01 106.40 2.75 0.19 BB+//BB- Tenekom
Poctenekom-12 1500 R 15000 19.07.11  21.07.11] 17.07.12, 2.0 13.6 101.34 | 013 101.00 101.20 3.29 7.38 0.12 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 20.07.11 211011 17.10.12 5.0 16.6 101.70 101.19 102.20 6.37 2.70 0.35 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140  21.07.11 18.10.12 16.7 105.33 99.00 107.00 747 2.70 1.18 BB+//BB- Tenekom
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 2.0 26.4 100.39 | 0.03 100.35 100.60 8.95 5.96 0.18 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 81.8 100.40 4854 100.30 100.35 8.39 4.12 4.78 Mertannyprus
Pycan Bpatck-8 15000 R 8,50 17.10.11  13.04.15 05.04.21 47.0 @ 119.7 99.85 15000 99.80 99.90 8.72 4.24 3.06 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.9  100.44 489601 100.40 100.50 8.04 3.97 3.79 /Baa3/BBB- aHepreTMka
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.9  100.44 100.20 100.50 8.04 3.97 3.79 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 10.000 16.06.11  20.06.11/ 14.06.12 0.0 125 99.70 4 100.25 100.50 15.89 2.50 0.03 notpeb. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 35 100.30 15400 100.29 100.30 6.49 373 0.27 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 104 100.47 100.35 100.78 7.28 3.85 0.78 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 30.0 @ 539 100.50 48 000 100.50 7.76 3.92 2.11 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 161111 201113 11.11.15 300 @ 54.0 100.45 4000 100.45 100.85 7.78 3.92 211 [/Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 16.0 @ 52.0 101.50 | 0.30 100.13 101.45 6.56 3.78 1.16 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.700  20.09.11  18.09.12 15.09.15 16.0 = 52.1 10144 | 0.24 75.05 101.45 6.63 3.78 1.16 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 89 nNpou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 35 99.95 12 99.95 99.99 9.56 4.64 0.26 MalLLKHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11) 06.06.14 6.0 36.5 MalLLKHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 26.0 100.68 122 100.70 101.20 12.16 6.04 1.67 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 0.0 126 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 4.0 15.7 102.45 250 102.23 102.45 5.38 6.81 0.28 B+/Ba3/BB- Cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 20.7 104.95 | 0.10 285440 104.70 104.97 6.72 4.63 147 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 20.7 104.80 40002 102.00 105.23 6.82 4.64 147 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  28.06.11 27.03.12 9.8 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 13.6 107.00 1 105.00 109.00 11.42 8.39 0.90 TpaHcnopt
CubmeTnHO1 10000 R 1350 20.10.11  20.10.14/  10.10.19 41.0 @ 101.6 = 116.00 5002 116.00 116.20 8.12 5.80 261 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14/ 10.10.19, 41.0 @ 101.6 = 116.10 = 0.10 300 001 116.00 116.20 8.08 5.80 2.61 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 171 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012, 03.10.13 16.0 @ 283 101.85 101.31 102.24 8.41 477 117 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 39.0 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 26.2 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 34.6 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 34.8 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 213 105.37 10001 105.00 105.47 6.56 4.61 1.52 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14 140 @ 388 109.80 139791 109.81 109.95 6.17 6.70 1.03 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 24.11.16 180 @ 66.6 108.14 | 0.14 107.95 108.14 6.71 5.76 1.32 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 58.1 100.95 1266 100.56 100.95 7.33 3.78 2.05 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 130 @ 24.8 101.50 1 101.50 101.99 10.38 5.77 0.88 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 10.75  10.10.11  15.10.12] 07.10.13] 17.0 @ 285 100.60 20 100.10 101.00 10.36 5.33 1.16 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13 120 @ 30.1 101.20 35030 101.20 101.35 8.01 4.51 0.89 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 08.06.11 121211 05.06.13 6.0 243 101.29 7.09 4.82 0.46 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 10.04.14 34.6 100.10 | 0.03 133 000 100.06 100.12 8.37 411 2.37 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 021111 07.0512, 01.05.13 11.0 232 104.70 1 104.50 104.90 7.56 6.19 0.83 aBToONpoOM
Connepc2 3000 R 12500 20.07.11 17.07.13 25.7 106.25 13 106.00 106.25 9.38 5.87 1.69 aBToONpoM
COPYC KAM2 1500 R 07.07.11 05.04.12 10.1 TOproBnst
C1hupyctpt 1000 R 07.07.11 07.07.11 1.0 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 134 94.80 0.35 17196 94.55 94.80 1417 4.46 0.91 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 22.5 95.00 3 90.00 96.00 11.90 4.46 1.54 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 85 97.32 42 802 97.24 97.32 17.56 6.51 0.57 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 9.0 334 98.80 13000 98.00 98.80 11.76 4.97 0.64 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 3.0 15.2 100.31 99.00 100.20 8.03 4.60 0.23 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20, 26.0 & 110.3 = 103.50 421459 103.45 103.80 7.59 4.50 1.75 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 115 100.01 501 99.30 100.10 12.01 5.83 0.82 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 27.9 100.95 100.00 101.15 6.90 3.58 1.99 B+// Ccbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 171 98.00 7 98.00 10.04 4.20 123 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 9.6 100.55 | 0.55 74751 100.46 100.52 7.89 4.22 0.72 B2/ GaHku
Tardonab 6 2000 R 8.75 30.08.11 28.02.12] 26.02.13 9.0 21.0 100.67 | 0.02 99.90 100.70 791 4.33 0.66 B2/ GaHku

TatchoHab 7 1000 R 875 17.06.11 221211 141212 7.0 18.6 100.82 100.60 100.80 7.04 4.33 0.49 B2/ GaHku




Fixed Income Daily 07.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Tatthonab 60-01 2000 R 950 30.06.11  28.06.12 26.12.13 13.0 @ 31.1 100.85 99.90 102.00 8.82 4.70 0.92 B2/ GaHku
TatthoHab 60-02 2000 R 875 201011 181012 17.04.14 17.0 @ 349 100.60 | 0.35 13823 100.20 100.60 8.44 4.34 121 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 1.0 24.6 75.11 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 33.6 101.80 100.74 101.75 6.10 4.16 0.71 JHepreTuka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 1.0 374 101.19 50 005 101.10 101.19 1.57 8.37 0.09 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 204 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 27.8 100.10 396 000 100.05 100.19 9.14 4.48 191 CCCll JHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 2.8 100.18 6.00 3.36 0.22 cccl aHepreTuka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 12.0 aHepreTMka
TrK-5-01 5000 R 8.75 141011  16.10.13] 06.10.17 29.0 & 771 101.30 120 017 101.30 101.80 8.24 4.31 2.00 JHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 270 757 100.25 17 100.25 100.80 8.29 413 1.90 aHepreTMka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.7 100.77 6.54 1.86 0.66 aHepreTuka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 113 JHepreTuka
TrK-9-01 7000 R 8.10. 15.08.11  15.08.13] 07.08.17 27.0 @ 75.1 100.40 2300 100.10 100.39 8.02 4.02 1.86 aHepreTMka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 5.0 NpoM3BOACTBO
TexHukonb® 3000 R 1.000  08.09.11 07.03.12 9.2 88.42 75.00 101.85 18.94 0.56 0.63 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 26.1 114.88 114.36 115.39 12.26 8.73 1.57 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 279 105.89 101.05 105.49 11.53 6.70 1.79 GaHku
TKCBaHk BO-02 1500 R 16.50 291111 291111 26.11.13 6.0 30.1 102.30 3047 102.12 102.30 11.78 8.04 0.43 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 150 @ 329 102.30 | 0.30 47613 102.00 102.30 1221 6.82 1.00 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 29.0 102.54 101.63 102.77 7.80 4.30 2.02 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.0412 23.10.13) 11.0 @ 29.0 102.50 12994 102.50 102.59 9.03 5.76 0.79 TpaHcnopt
TpacKanuran-2 1800 R 8.15 20.09.11  18.09.12 15.03.16, 16.0 @ 58.1 100.52 100.00 101.00 7.85 4.04 1.14 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 21.0 104.60 104.90 105.42 6.74 4.53 1.50 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 48.6 103.87 7.57 4.22 2.59 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 29.8 100.95 150 100.95 101.96 741 3.83 212 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 124 100.54 6.44 342 0.91 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  07.07.11 07.07.11 1.0 100.40 40 100.41 100.70 5.48 5.12 0.08 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 26.6 101.32 | 0.15 101.18 101.40 7.36 3.91 1.87 /Ba1/BB GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 34.9 101.71 101.40 102.10 7.7 4.04 240 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 32.1 100.01 6.60 3.24 2.26 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15 13.05.19 480 @ 96.6 108.11 1.86 101.75 110.80 7.54 9.22 3.22 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 101.3 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11  25.09.15] 18.09.19, 52.0 | 100.9 = 110.50 60 649 110.40 110.50 6.96 8.94 3.30 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 9.9 102.04 101.45 102.42 6.17 4.25 0.75 aHepreTuka
YBPuP-02 2000 R 950 291011 29.10.12, 01.05.14 17.0 @ 353 100.10 | 0.05 100.00 100.10 9.63 4.76 122 11B- GaHku
YB3-1 3000 R 925 16.06.11 131212 07.1217 19.0 @ 79.2 101.22 101.00 101.35 8.55 4.56 1.29 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 27.0 @ 817 101.10 | 0.35 100.50 101.10 8.56 441 1.86 MaLLKHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 89 meTannyprus
YMMO 3 3000 R 10.000 16.06.11 14.06.12 125 100.27 100.22 9.95 4.97 0.87 MaLUMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 32.9 100.50 BB//BB XAMUS
Ypancu6liK 60-01 2000 R 9.50  02.09.11 28.02.14 33.3 101.80 | 0.15 29 005 101.61 101.82 8.44 2.33 1.28 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 29.2 101.90 | 0.05 3000 101.70 101.80 8.13 2.32 1.1 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 15 101.00 1112 100.98 101.00 6.16 7.16 0.12 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 8.7 106.54 | 0.34 106.14 106.95 7.06 7.72 0.64 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 76 106.96 105.38 106.10 5.03 7.69 0.56 B+// (bUHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 76 100.62 1 100.60 100.88 7.58 421 0.56 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 45 10146 | 0.04 101.50 101.97 6.02 4.94 0.35 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 13.6 105.25 48 035 105.30 105.50 6.90 5.57 0.98 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13 09.04.15 25.0 @ 46.8 102.88 89 504 102.70 103.90 6.62 4.36 1.81 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 41 100.53 100.50 5.72 3.62 0.32 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 | 113.0 @ 10149 = 025 50 000 101.10 101.29 6.53 3.51 2.01 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 281011 271015/ 16.10.20 53.0 @ 114.0 99.76 99.40 100.15 7.69 3.75 3.52 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 & 113.0 @ 101.35 = 0.06 157 524 101.10 101.35 6.59 3.52 2.01 /Baa2/BBB aHepreTuka
OCK E9C-09 5000 R 799 281011 241017, 161020 780 | 1140 = 99.90 750 99.50 10020 | 7.94 389 | 474 /Baa2/BBB aHepreTUka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 52.0 @ 113.0 = 100.10 15002 100.00 100.60 7.86 3.86 342 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 78.0 & 114.0 = 100.20 320 006 99.50 100.20 8.09 3.98 4.7 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11] 12.06.13 0.0 24.6 100.13 100.02 100.16 2.25 3.91 0.03 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 6.65  26.07.11 22.04.14 35.0 100.00 45001 100.01 100.20 6.82 1.66 2.46 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013 22.04.14 290 @ 350 100.33 100.10 100.49 7.98 1.96 2.02 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710  13.07.11 12.10.11 4.3 100.38 100.01 100.40 6.12 1.76 0.33 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 4.0 22.7 100.45 4200 100.45 100.80 7.08 2.02 0.34 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 14.06.11 111212 10.06.14 180 @ 36.7 100.33 7.73 1.93 1.32 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11 30.0412 23.04.15 11.0 @472 101.81 101.00 101.90 6.98 2.20 0.81 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 12 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11  29.06.12 24.06.14 130 371 101.30 5000 8.03 4.55 0.93 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 29.5 100.60 40 100.30 100.60 8.13 4.09 2.07 B2/ notpe6. ToB.
YTn3 0306 8000 R 8.00 251011 24.04.12 21.0415 110 472 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 07.06.11 081211 04.1212 6.0 18.2 103.94 8.40 7.92 043 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.06.11 14.06.11  04.09.14 0.0 39.5 100.35 5.22 0.02 (pUHaHCbI
tOHuKpeambak-04 10000 R 700 151111 16.1112, 10.11.15 180 @ 539 100.82 100.60 101.19 6.46 3.46 1.31 BB/Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 27.0 516 101.00 200 577 100.90 101.25 7413 3.70 1.94 BB/Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 3.1 101.00 40 100.00 9.96 6.91 0.23 notpe6. ToB.
t0Taiip-® BO-1 1500 R 1250  28.06.11 26.03.13 22.0 108.29 | 0.19 107.85 108.10 7.76 2.88 1.50 TpaHcnopt
l0Taitp-® BO-2 1500 R 1250  28.06.11 26.03.13 22.0 107.85 1 107.85 108.00 8.02 2.89 1.50 TpaHcnopt
0Taitp-® BO-3 1500 R 945  23.06.11 19.12.13 30.9 102.90 70712 102.60 8.43 2.29 2.08 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 29.06.11 26.03.14 341 100.18 | 0.03 99.00 100.15 9.23 2.24 2.26 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 29.06.11 26.03.14 341 100.20 | 0.07 10 100.00 100.20 9.22 224 2.26 TpaHcnopt
SAkyTckaH BO-01 3000 R 825  06.09.11 03.09.13 27.3 101.70 | 0.10 12 300 101.65 101.70 7.54 4.04 1.92 BB/ JHepreTMka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 9.2 103.43 102.75 103.20 5.66 497 0.69 BB/ 3HepreTMka
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 18.8 94.00 2500 94.00 95.70 13.71 2.31 1.26 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.8 100.30 4000 100.00 100.30 7.68 3.98 3.06 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 115 | 101.00 100.00 6.56 373 0.87 1/BB- MyHULMNanbHbI
BonrorpO69 2000 R 8.75  08.06.11 04.06.14 36.5 | 101.55 7.22 4.30 1.75 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70.  26.06.11 26.10.11 4.7 100.90 100.40 100.77 3.62 2.55 0.21 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 17.8 102.58 99.50 103.10 6.04 2.98 0.76 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 429 101.50 3 101.50 102.05 7.94 2.15 1.76 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 2.8 100.56 100.00 5.84 2.03 0.22 BB-// MyHULMNANbHbI
KanyxO6n-3 1000 R 895  01.09.11 29.11.12 18.1 102.62 6.73 247 1.06 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 25.0 | 104.57 7.02 241 1.34 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 60.3 10220 = 045 7002 101.50 102.20 7.82 2.00 3.50 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.70  10.11.11 10.05.12 113 103.05 = 035 10 000 102.70 103.30 5.83 4.69 0.74 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 49.1 105.90 7.03 2.33 191 BB-// MyHUL@NanbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 221113 30.0 101.69 99.00 7.18 3.97 1.72 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.7 97.50 4 93.01 98.00 7.34 3.86 3.15 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 41.0 99.80 1 99.20 101.50 7.58 3.89 242 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 174 104.50 104.50 104.62 6.11 2.60 0.90 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12.000 10.06.11 05.12.14 426 113.36 7.60 5.28 2.65 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 38.0 101.20 = 0.09 241404 101.10 101.29 7.07 3.92 2.58 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 493 100.05 = 0.10 4000 99.90 100.05 7.40 3.99 321 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 129 103.00 421 102.25 5.12 3.87 0.96 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 134.1 92.50 7.96 4.31 6.80 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 73.3 98.99 99.00 99.20 7.55 4.03 4.45 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 6.5 101.70 344 900 101.60 101.70 4.79 3.92 0.49 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 27.3 102.50 = 0.35 1 101.80 102.35 6.22 3.94 1.94 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 15.2 102.19 102.25 102.50 5.84 3.95 113 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.5 98.55 99.20 99.40 7.65 4.09 4.10 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 24.3 117.23 117.00 117.40 5.92 3.22 1.68 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 36.6 117.95 6.59 3.21 2.33 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 30.6 121.00 6.08 3.12 2.00 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 90.9 106.00 227612 100.04 110.05 7.97 2.08 5.19 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 348 | 10080 @ 0.10 227090 100.65 100.80 7.83 3.96 240 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 245 | 10214 711 4.39 0.99 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.4 106.51 3 106.63 106.90 6.69 7.87 0.54 /B1/oT03BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 45 101.16 100.40 101.80 4.56 3.80 0.36 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 17.7 | 101.65 99.00 101.95 6.15 3.90 0.88 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.20 10.08.11 09.11.11 5.2 101.33 130 000 100.81 101.09 3.08 1.53 0.41 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 75 105.50 418 309 104.51 2.94 2.81 0.58 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.06.11 27.03.13 22.0 110.88 1751 882 110.68 111.00 5.75 2.70 1.54 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55.  06.07.11 06.07.11 1.0 100.73 | 0.16 250 000 100.50 100.60 1.68 2.61 0.08 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.6 107.72 1 107.72 107.80 5.51 2.62 121 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 39.0 115.90 3903 230 115.80 116.15 6.53 5.16 2.55 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 38 102.08 908 216 101.88 3.26 4.88 0.30 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 423 104.50 = 0.00 6539 250 104.47 104.52 6.74 3.86 291 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 19.9 102.35  0.05 5000 102.21 102.50 5.70 3.48 145 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 14.1 101.92 = 0.04 160 223 101.90 102.00 5.18 3.35 1.05 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 50.0 99.35 9800 99.30 99.40 719 345 3.32 BBB/Baa1/BBB |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 33.7 101.87 = 0.06 664 222 101.76 101.89 6.44 4.56 2.35 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 56.3 100.18 © 0.08 214 407 100.17 100.20 743 3.66 3.64 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 204 101.68 30002 101.51 101.75 5.71 341 149 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 486 99.95 0.15 2138 440 99.64 99.87 7.14 3.63 3.31 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 17.2 100.58 20 000 100.60 100.65 5.53 5.96 1.28 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 134 101.26 210 551 100.85 101.25 5.01 1.50 1.01 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 25.7 101.00 2000 100.30 100.99 5.71 151 1.88 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 43.0 114.65 = 0.05 81 114.41 114.65 6.68 244 2.77 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 62.8 98.26 0.06 114 800 98.10 98.26 744 3.50 4.03 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 82.5 98.81 3 98.81 99.05 7.87 3.78 4.96 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 120.0 = 97.20 16 002 97.15 97.20 8.18 4.20 6.46 BBB/Baa1/BBB  |roc. Gymaru
003 46002 46500 R 8.00 10.08.11 08.08.12 143 103.22 193 239 102.10 102.60 3.16 3.86 0.64 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 88.0 96.00 8000 96.05 96.10 7.90 3.64 5.11 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 62.8 96.50 10 000 96.50 97.35 7.63 1.81 3.72 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 08.06.11 241121 1275 1 94.26 12617 010 93.50 95.00 8.03 212 6.24 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 94.8 74.50 2202 000 74.00 75.00 7.99 4.57 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 3004 | 89.89 7612 895 88.00 89.99 8.00 3.83 10.32 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 87.3 88.80 3925 393 88.80 89.05 7.90 3.93 5.01 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 423 102.39 3972 102.35 103.00 718 4.29 2.31 MyHULMNANbHbIA
CamapO6n 3 4500 R 760  11.08.11 11.08.11 22 100.93 « 043 136 100.55 100.65 244 1.88 0.18 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 12.7 101.10 46 074 101.00 101.10 6.01 1.72 0.94 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.300  23.06.11 19.12.13 30.9 102.23 © 0.13 102.12 102.27 5.90 2.27 0.60 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 235 | 111.97 106.50 112.00 5.94 2.50 1.30 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 542 | 101.70 1 101.20 101.70 744 3.80 3.58 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 225 | 10148 101.00 102.92 6.69 1.95 0.98 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00 26.06.11 26.12.11 6.8 100.87 100.70 100.98 5.45 3.46 0.51 B MyHUL@NanbHbI
Tomck.06-5 1400 R 7.00 17.06.11 171212 18.7 100.60 1200 100.45 100.70 6.57 347 1.06 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 30.2 108.52 106.00 108.93 6.12 3.02 129 B MyHUL@nanbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 135 | 102.48 101.70 102.50 6.14 4.06 0.99 /Bat/ MyHULMNANbHbI
Yomypus-4 2000 R 870 25.11.11 25.11.15 54.4 103.87 103.50 103.80 7.50 4.22 3.02 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 24.08.11 25.08.13 27.0 10245 = 045 100.10 102.60 6.88 2.00 1.55 MyHULMNANbHbI
Yysawms-06 1000 R 724 19.07.11 17.04.12 105 | 101.01 100.84 102.37 6.17 1.79 0.79 /Ba2/ MyHULMNANbHbI
Yysawms-07 1000 R 9.16.  07.06.11 04.06.13 243 /Ba2/ MyHULMNANbHbIA
SAkyT-07 06 2500 R 780 21.07.11 17.04.14 34.9 101.62 100.70 101.67 721 191 1.95 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  23.06.11 19.09.13 27.9 104.14 104.10 104.90 7.23 2.33 1.40 BB//BB- MyHULMNANbHbI

AxyT-35003 2500 R 7.95  20.08.11 20.05.16! 60.3 | 101.35 2087 101.35 101.49 7.70 1.98 3.38 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 07.06.11
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 16.05.13 237 | 10245 | 015 102.30 102.50 6.75 2.01 1.48 BB-// MyHULMNanbHbIi

0.10 16 000 101.45 101.70 722 1.96 219 BB-// ]

Ap06n-34010 3000 R 8.00 19.07.11 15.04.14 348 10170




Fixed Income Daily 07.06.11
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 0.5 | 100.31 113 461 0.04 BB/Ba3/ GaHku
Ak bars-12 2258 1025 03.12.11 03.12.12 182 | 109.12 | 0.02 3.90 470 1.40 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 128 | 105.25 3.09 3.90 0.98 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 24.06.11 24.06.11 24.06.13 1.0 | 250  110.25 4.20 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 46.0 | 10843 | 0.13 5.50 3.69 322 BB/Ba1/B+ GaHKm
Alfa-Bank-17 300 § 864 220811 220212 220217 90 | 696  103.14 410 4.19 0.68 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 76.8 | 106.30 | 0.37 6.63 3.70 4.90 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1205 | 10339 | 0.44 6.37 3.75 6.86 BB/Ba1/B+ BaHku
Alliance QOil-15 350 § 988  11.09.11 11.03.15 458 | 111.05 | 0.02 6.51 445 3.10 BI/B+ cblpbe
Alrosa-14 500 § 888 17.11.11 17.11.14 420 | 115.34 4.06 3.85 3.00 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1146 | 111.36 6.14 348 6.75 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 747 | 106.04 10.29 4.95 4.26 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 236 | 107.90 | 0.01 3.10 3.40 1.81 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.11.11 25111 544 | 1025€ @ 0.01 6.82 3.66 3.75 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 458 | 106.56 = 0.13 477 3.14 3.28 BBB-/Baat/ GaHkm
BoM-17 400 $ 6.81  10.11.11 10.05.17 722 | 102.82 | 0.06 6.23 3.31 4.82 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 775 201111 20.05.13 238 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 404 | 11085 | 0.09 3.86 3.33 293 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 158 | 103.58 | 0.02 497 3.80 1.21 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 839 | 10175 0.12 6.43 3.32 542 B+/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 229 | 109.89 3.40 4.04 1.74 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 539 | 11281 023 4.99 3.66 373 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.11 24.04.18 838 | 116.92 020 6.42 4.06 5.14 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 184 | 10272 | 0.00 267 4.44 145 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.11 15.11.12 176 | 101.05 2.14 143 141 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963 01.09.11 01.03.13 211 113.07 1.93 4.26 1.60 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 293 | 106.62 @ 0.06 3.60 6.17 219 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 259 | 102.28 3.38 2.20 1.9 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 225 | 109.86 1.88 3.34 173 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 262 | 111.32 2.10 3.37 1.97 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 332 | 104.10 | 0.05 3.39 4.83 2.54 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 384 | 11499 | 0.00 3.20 3.55 275 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 414 | 10536 @ 0.08 3.62 5.09 3.06 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 485 | 10633 | 0.09 4.08 5.52 3.60 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 446 | 114.01 1.94 713 322 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 546 | 105.04 = 0.05 3.86 242 3.99 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 66.5 = 108.88 4.36 2.85 4.64 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 705 | 10215 0.01 464 5.03 5.00 BBB/Baa1/BBB |cblpbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 780 | 104.02 | 0.04 4.64 5.23 5.31 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 815 | 10921 | 0.12 4.89 6.05 5.44 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 834 | 11935 0.15 4.80 341 5.34 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.04.12 23.04.1¢ 11.0 | 959 & 12682 | 0.33 3.65 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 1054 | 110.62 | 0.58 347 3.26 278 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1309 | 107.78 | 0.07 5.54 3.02 7.69 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14  28.04.34 350 & 2787 | 127.56 @ 0.56 3.38 265 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 318.9 | 11226 | 0.69 6.32 325 | 1214 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 251 | 109.76 | 0.02 3.01 361 1.86 /Baa3/BB GaHkm
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 429 | 10582 | 025 4.45 295 3.07 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 52.3 | 106.60 = 0.12 478 3.05 3.70 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 59.9 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 259 | 10430 | 0.02 3.51 270 1.96 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 0.5 | 100.43 -0.05 5.48 0.04 BB/Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.11 11.08.11 22 | 101.68 2.34 5.78 0.18 BB/Ba3/B+ GaHkun
HCFB-14 500 § 7.00  18.09.11 18.03.14 339 | 10343 | 0.10 5.65 3.38 248 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 20.7 D/Caa2/D GaHku
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11 49 | 10354 | 0.06 0.38 447 0.40 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 539 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 416 | 109.82 3.31 2.90 3.07 | BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 731 | 109.74 | 0.03 4.49 2.90 488 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1025 | 11277 | 017 5.34 3.21 6.37 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 114.8 | 104.86 = 0.11 5.46 2.92 713 cblpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 134.0 | 108.00 | 0.20 5.67 3.08 765 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 580 | 99.45 | 0.03 10.60 5.23 3.59 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 15 | 100.98 1.84 4.83 0.12 BB/Ba2/B+ GaHkun
Moscow-11 374 € 6.45  12.10.11 12.10.11 43 101.60 1.77 6.35 0.35 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 654 | 101.78 | 0.5 4.62 4.98 4.60 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 § 800  28.07.11 28.01.12 79 | 103.79 2.04 3.85 0.62 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 1104 | 115.77 | 043 5.79 3.72 6.47 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 106 | 10424 | 0.00 0.30 384 0.70 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 55.3 | 99.05 | 0.00 8.94 429 2.09 B/B1/ Xumust
NMTP-12 300 § 7.00 171111 17.05.12 115 | 103.25 348 3.39 0.92 [Ba1/BB+ cepBuc
NOMOS-12 200 § 9.25  17.06.11 17.12.12 18.7 | 107.96 | 0.00 384 428 1.38 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 289 | 103.60 4.87 3.14 247 BB-/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 533 | 106.82 @ 0.08 6.91 410 3.59 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11) 20.10.11  20.10.16 50 | 654 | 102.86 1.99 474 0.37 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 56.8 | 103.68 = 0.03 4.44 2.57 4.04 BBB-/Ba2/BBB- | cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 117.7 | 106.61 = 0.08 5.12 3.10 7.10 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75/  20.10.11 20.10.11 45 102.20 276 4.28 0.37 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.11.11 23.05.12 11.7 | 105.30 3.96 4.57 0.92 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 1.0 257 | 11198 | 0.02 4.80 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 351 | 10117 | 0.02 575 3.05 2.60 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 1275 27.11.11 27.05.15 484 | 119.03 | 0.6 7.16 5.36 3.19 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 62.0 | 115.86 0.1 7.45 4.86 3.80 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 81.0 | 11149 000 11.02 5.61 4.34 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300§ 750 22.11.11 22.05.12 11.7 | 103.92 3.32 361 0.93 B1/B+ chipbe
Renaissance-16 3258 11.00  21.10.11 21.04.16 594 | 10230 @ 0.09 10.38 5.38 368 B-/B1/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 222 | 107.64 8.37 6.04 1.58 B-/B1/B GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 13.0 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 11.0 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 237 | 108.79 | 0.01 2.51 3.30 1.82 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 219 | 102.56 5.98 3.66 1.65 BBB/Baa1/ GaHKm
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 31.8 | 109.18 | 0.02 341 3.26 233 BBB/Baat/ GaHkm
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 36.7 | 11528 | 0.08 3.60 3.90 2.58 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 4.0 & 645 101.35  0.06 2.30 344 0.29 BBB/Baa1/ GaHKu
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 582 | 10363  0.13 7.77 420 381 BBB/Baat/ GaHkun
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 723 | 10720 | 0.4 4.89 2.94 4.95 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 850 | 11524 = 0.03 5.12 3.36 5.49 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1217 | 101.31 | 052 5.82 2.96 7.46 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 535 | 100.72 @ 0.07 7.82 3.92 3.50 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 474 | 10260 | 0.12 291 177 361 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.8 | 14285  0.28 4.03 3.85 5.23 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 82.3 | 105.38 | 0.01 6.84 3.72 5.15 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.3 | 10328 = 0.25 4.55 242 712 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 207.6 | 178.60 5.56 3.57 9.03 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2291 | 119.00 | 0.61 2000 421 3.15 5.61 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 55.1 | 103.20 8.02 430 3.55 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 66.8 | 103.35 10.27 472 4.08 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574  03.10.11 03.04.17 709 | 107.33 | 0.22 430 267 4.92 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2411 103.86 | 0.33 7.18 360 | 10.25 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 54 | 10212 | 0.01 1.07 2.90 0.44 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 236 | 108.04 | 0.01 222 3.00 1.83 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 252 | 108.30 | 0.00 2.34 2.99 1.91 BBB/Baa1/ GaHKm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 418 | 102.76 | 0.00 263 341 3.20 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 49.7 | 106.57 | 0.02 3.75 2.58 3.58 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.09.11 24.09.17 76.7 | 104.88 | 0.08 4.50 2.57 5.28 BBB/Baat/ GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 261 | 11251 364 433 1.91 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 349 | 11362 4.16 4.07 253 B+/Ba3/BB- Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 778 | 10345 0.10 6.04 324 5.13 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.6 | 108.09 5.50 3.56 348 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 77.8 | 100.89 = 0.37 5.21 2.66 5.33 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 350 | 10319 @ 0.15 10.18 5.57 238 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 18 | 101.08 2.57 4.95 0.14 /B1/B npoK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 809 | 105.07 = 0.08 6.31 3.69 5.06 /B1/B npou3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 14 | 100.61 1.58 342 0.12 = BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 15.7 | 103.87 3.04 2.95 1.23 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 215 | 109.21 2.16 343 1.65 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 446 | 10860 = 0.07 3.71 2.88 322 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 62.3 | 11440 0.0 433 3.28 420 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 70.5 | 109.88 | 0.37 4.66 3.02 478 | BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 824 | 11652 0.08 497 3.38 528 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 1054 | 112.84 = 035 5.37 3.21 640 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 745 | 103.90 10.77 5.06 4.21 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 06 | 10043 0.16 448 0.05 /Ba1/BB GaHkm
Transneft-12 500 § 6.10  27.06.11 27.06.12 129 | 10479 = 0.01 1.52 291 1.01 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 129 | 10278 | 0.00 2.69 2.62 1.01 /Baa1/BBB Chipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 264 | 11175 | 0.04 213 344 1.98 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 334 | 107.30 | 0.00 2.89 264 2.52 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.08.11 07.08.18 87.3 | 124.66 4.62 3.49 5.43 /Baa1/BBB cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 6.9 | 105.21 267 5.70 0.53 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 54 | 101.98 3.62 8.14 0.44 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 243 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 57.2 | 101.57 3.35 3.69 428 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 78.7 | 10374 477 263 541 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.7 | 108.70 5.66 3.18 6.64 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 176.1 | 104.26 6.34 3.26 9.22 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 46 | 102.50 1.69 4.08 0.38 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 234 | 109.20 | 0.03 3.34 3.84 1.76 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 604 | 11203 @ 0.36 5.45 3.68 4.10 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 56.7 | 104.85 0.24 5.30 3.10 3.92 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 840 | 11582 0.37 6.26 3.94 5.20 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.6 | 107.18 = 0.46 6.72 361 6.68 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 738 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 525 | 100.10 = 0.14 6.17 3.10 3.70 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 43 | 10213 1.36 367 0.35 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 0.8 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 174 | 106.15 | 0.08 212 3.1 1.34 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 18.0 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 267 | 103.48 2.34 387 2.06 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 446 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 456 | 107.15 437 3.02 328 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 57.2 | 10047 @ 0.10 4.09 423 422 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11] 28.05.13 29.05.18 24.0 = 850 | 10841 | 0.11 2.49 317 1.86 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 81.8 | 104.06  0.00 4.54 3.03 5.42 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 113.9 | 102.66 6.17 3.19 6.90 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11 02.07.15 02.07.35 50.0 | 293.1 106.35 4.52 2.94 3.50 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 60.6 | 101.13 0.13 4.80 5.07 441 BBB//BBB (hMHaHCbI
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