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

BHeWHVH PbIHOK

ELE BpsA, Nu MOBLICUT CTaBKYy, HO KpariHe BaXXHbl KOMMeHTapuu. LleHTpanbHbIM COObITMEM YeTBepra CTaHeT riaHoBoOe
3acefaHue ELLB no Bonpocy aeHexxHo-KpeamTHom nonutmku. Kak 13sectHo, B anpene ELLE nogHsn 6a3oBylo ctaBky Ha 25 6.1. o
1,25% c uenbto Oopbbbl ¢ MHNAUMeEN. Ha cerogHswHeM 3acefaHny ELLE Bpsa Ny nonper Ha LanbHeNLlee yXXecTodeHue
MOHETaPHOM MOMIUTUKM, HO B CBETE HEMpPOCTON CUTyaUMW C CyBEPEHHbIMU AOAramMn HaubOoMbLUMI MHTEpPeC NS WMHBECTOPOB
npeacTaBnaT KOMMEHTapUKU No UToram 3acefanus ot XaHa-Knoga Tpue O TekylleM COCTOSIHUM 3KOHOMMUKI €BPO30HbI 1 O
CPOKax BOMOXHOMO MOBbILEHWSA CTaBKM. Ha 3TOM (poHe eBponenckas BafoTa CerofHs YTPOM MOBbICMMAcb B CTOMMOCTU,
yBepeHHO npeopones nnaHky 1,46 ponn./espo. Boiwepwas B CLUA bexeBas kHura ®OPC cBMAeTenbCTByeT O TOM, YTO
KOHOMMYECKMI POCT NMPOJONXKAETCS, OHAKO B PAAe PErvMoHOB HabniofaeTcs HEKOTOPOe ero 3aMesieHne. Takxke OTMEYEHO, YTO
CUTyaUMs Ha pblHKe Tpyda NOCTeNeHHO YnyylwaeTcs, XoTa M A0BOSIbHO MedneHHo. Kak pa3 cerofHs, kak oObl4HO B 3TOT AeHb
Hepenu, bynet onybnmnkoBaHa HefeNlbHas CTaTUCTUKa obpalleHnin 3a nocobusamMm no bespaboTuue. OXMOAETCs, HTO 3a Heaeslio
MNX YNCNIO COKPaTUNOCh Ha 3 TbiC. B Lienom bexesas KHUra npefctaBmnia He CTOMb MPAaYHYIo KapTUHY, Kak MHOMMe onacannch, HO
3TO He BbI3BASIO Y WMHBECTOPOB OCODO 3HTy3Ma3Ma U TOProBasi CecCUst Ha MMPOBBIX MOLAAKAX 3aBepLiniacs HebOMbLIMM
CHUXeHMeM. MHBecTopbl 06ecnoKoeHbl 3aMeaieHeM 3KOHOMUYECKOro pocTa, U KasHadenckme obnuraumm CLUA no-npexHemy
Mosb3yloTcs 6MarockNOHHOCTBIO MHBECTOPOB. B Xoae BYepallHeln TOproBon ceccu AOXOAHOCTb AecaTuneTHx obnunraummn CLUA
onyctmnace ewe Ha 4 6.n. o 2, 95%. OfgHako CKOpO 3aBEpLUMTCS BTOPOW 3Tamn KOMMYECTBEHHOrO CMSAMYeHUs U C pbiHKa
rocbymar ymaeT o4veHb CUMbHbIA MoKynaTenb. Mbl OXWUOAEM, HTO HUCXOOALWMA TPeHa AOXOAHOCTeM OyaeT nepenomneH B
Onuxkanilee BpeMs 1 K KOHLY roga foxofaHocTb 10 UST nogHumeTtcs 0o 4,5%.

PocT LeH Ha HedTb NopaepXKan PoccUnckue eBpoboHAbl. Buepa cnpen MHAMKATUBHOMO CyBepeHHOro Bbinycka Russia’30 k
10UST HesHaunTenbHo paclumpmncs (Ha 3 6.n.) — go 138 6.1., a uera Russia’30 sbipocna Ha 9 6.n. go 118,6% oT HoMuHana. B
cpepy nnaepsl OMEK He cymenn foroBopuTbcs 06 M3MEHeHMM KBOT Ha A00bIYY, YTO BbI3BANIO PE3KMI POCT KOTUPOBOK HeTA 1
NO3BOSINIIO POCCUMCKMM eBPODOHAAM YCTOATb NOL, AaBNeHNEM MOYLIMX BHU3 MUPOBbLIX PbIHKOB. B CyBEepEHHOM CerMeHTe pocT
LueH cocTaBun B cpegHeM 10-20 6.m., HanboMbLIMM CMPOCOM Y MHBECTOPOB MOMb30Bancs pyoneBbii eBpoboHA Russia’18,
KOTOpbIN Nofgopoxan Ha 37 6.n. go 105,9% oT HoMKHana. B HedTerasoBom cektope eBPOOOH b [a3npomMa CTanu Jopoxe B
cpenHeM Ha 8 6.M., MPYMEPHO Ha Takylo Xe BeNMYMHy NOOHANNCL B LeHe Bymaru JTYKOWMMa, 6oHabl THK-BP nopopoxanm
HEeCKONbKO MeHbLUe. B MeTannyprimyeckom cekTope LieHbl BHOBb U3MEHUMNCh HECYLLEeCTBEHHO, TakXe, KakK U B (MHaHCOBOM.
CerofiHsl yTpom Obiiv onybnmnkoBaHbl AaHHble o BBIM fAnoHum 3a | kBapTtan 2011 r., KOTOpble OKa3anuch Xy>Xe OXUIaaHWiI, 4To
CTasio NPUYNHHOWM PAa3HOHAMNPABIEHHOW AMHAMMKM Ha a3uaTCckmX nnolaakax. LleHsl Ha HedTb MpodomKaloT POCT, dbloYepchl Ha
aMepukaHckme hOHO0BbIE MHAEKCHI TaK XKe HaXx0o4ATCs B 3e/1eHOM 30He. Mbl 0XXMA3EM OTKPbLITLS TOProB POCTOM.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

AykumnoHbl O®d3: MHBECTOPOB He NpuBneKana pAfvHHaa alopauns. Buepa MuHdWH npoBoaun ABa aykuuvoHa Mo
pa3MelleHmio OP3: HoBbix wWwecTunetHUX OD3 26206 1 yxe Haxogawmecs B obpalleHun YeTbipexneTHux OP3 25079.
AyKUMOHbI MPOLUSIA B LIENIOM YCMELWHO: 13 3aniaHnpoBaHHbix 40 mMnph py6. ymanock npweneds 31,3 mapa pyb., npudem
ONWHHbBIN BbINYCK NONb30Bancs 6onee HM3KMM CNPOCOM, HTO ObINo CBA3aHO C HEONAronNpPUATHOM BHELLIHEN KOHBIOHKTYpPOW. WTak,
cnpoc Ha O3 25079 coctaBun 46,1 mnpg pyo., bnarogaps YeMy ypanocs npofdats Oymar Ha 19,5 mnppn py6. JoxoOHoCTs no
CpenHeB3BeLleHHOW LeHe cocTaBuna 7,18%, To eCTb pa3mellleHne MpoLIo Ha YpOBHE BTOPUYHOMO pbiHKa M MUHMUHY He
NPULLNOCH NpeafiaraTe MHBECTOPAM MPEMUK, XOTS MAKCMMAaNbHO BO3MOXHAs MPemMus He Morna npesbicuTb 2 6.1. (opneHTrp
coctaBnsn 7,1-7,2%). Kak Mbl y>xe ynoMsiHynK1, Crpoc Ha 6onee ANMHHBIN BbINycK ObIn Hxke — 13 MApa pyO., Tak 4To yAanoch
pasMecTnutb obnuraumm Ha 11,7 mnpa pyd. Kak Mbl M1canu BO BYepalliHeM exeaHeBHOM 0630pe, CornacHo Hallen Mopenu,
CNpaBefIMBLIM YPOBHEM LOXOLHOCTM AN1s HOBOrO BbiNycka aBnseTcs 7,68%. [na HoBoro npeanoxeHns MuHdMHa Obin 3agaH
OPUEHTMP MO AOXOAHOCTM Ha ypoBHe 7,65—7,75%, 4To Mo BepxHen rpaHunue npeanonaraet npemuto B pasmepe 7 6.n. VimeHHo
TakVIMM 1 OKa3anmcb pesynbTaThl ayKLUMOHa: JOXOAHOCTb MO CPefHEeB3BeLIEHHOW LieHe «HOBMYKa» paBHanacek 7,75%. Moasoas
MTOTN ayKUMOHOB, XOTENOCh Obl OTMETUTHL ClieytoLlee: NnonoxeHune Bbinycka OM3 25079 Ha KpMBOW He O4eHb NpUBNeKaTenbHO



Oﬂh YPAACMIB | K3MUTAN

B CUJTy COBCEM He3HaumTenbHom npemunn. Mpemus no OD3 26206 Oonblie, HO HecTabunbHas 06CTaHOBKA Ha BHELIHWX PbIHKaX
OTMNYrHysa MHBECTOPOB OT ByMar C ANVHHOW Aopaumen, bnarogaps Yemy, OD3 25079 nonb3oBanmnch BbICOKMM CMIPOCOM.

[e6ioT Eurasia Drilling Company. Buepa Eurasia Drilling Company (NR), koTopas ABNSeTCa OAHUM U3 KPYNHENLWMX OypoBbiX
NOOPSAOYMKOB CTpaHbl, OTKPbIa KHUMY 3asiBOK Ha pasMelleHune cemuneTHux obnuraumi cepumn 01 obbemom 5 mnpg pyb.
3aKpbITe KHWUIMM 3asBOK 3aMnaHMpPOBaHO Ha 27 WMIOHS, @ 29 MIOHA JOMKHO COCTOATbCA pa3MelleHne Bbinycka Ha bupxe. Mo
BbINYCKY MpeayCcMOTpeHa NATUAETHAN odepTa, OPUEHTUP NO CTaBKe KynoHa coctasnseT 9-9,5%, 4to npegnonaraeT 4OXOAHOCTb
K odepTe B AManasoHe 9,2-9,73%. lnaHMpyeTcs, YTO BbiNycky OyAeT mpucBoeH penTmHr «BB» mo Bepcmu Fitch. Momumo
BblLLeyKa3aHHOro BbiNycKa, KOTOpbI DyAeT Ans SMUTEHTa AeOI0THBIM, 3aperncTprpoBaHb elLe 1Ba CEMUIETHMX BbiNycka cepum
02 n 03, Kaxabln obbemoM 3 MIpL pyb. Mbl NpeacTaByumM 6onee NoAPOOHbI KOMMEHTaPUIA Ha TeMY pa3MelleHUs obnmraunii
Eurasia Drilling Company B 6nnxariiee Bpems.

Onbra CTepuHa, sterinaoa@uralsib.ru
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CraBku MIBK 3acTbinu Ha mecte

JINKBMAHOCTL pacTeT, ofHako ctaBki MBK no-npexHemy cTtabunbHbl.
Byepa nHamkatTmeHas ctaBka MosPrime no oqHOAHEBHbIM KpeaMTaM He
M3MeHUIacb U octanacb Ha ypoBHe 3,76%. OcTatkuy Ha KopcyeTax
KpeauTHbIX ydpexaeHnin B LB Bbipocnn Ha 47,9 mnpa py6. no 540,7
Mnpa pyo., Aeno3utel baHkoB B LB cokpatunmce Ha 29,9 mnpg py©. Ao
425,9 mnpa py6. CyuiectBeHHbIX M3MEHEHW B YPOBHE IMKBUAHOCTA
He OXWOaeTca [0 CepefuHbl Cliefylollen Helenw, Korga crapryer
NepuoL, HaIOroOBbIX BbIMAT.

Py6nb HakaHyHe ocnlab OTHOCWUTENBHO LofNapa Ha (POHe MOoBbIWEHNS
CTOMMOCTN aMEPUKAHCKOW BamioTbl Ha MMWPOBOM pbIHKE — WHAEKC
ponnapa Bbipoc Ha 0,5%. Ha MMBE kypc gonnapa nogHsnca Ha 2
konewkn po 27,75 pyb./nonn., eBpo notepsn 0,8% OTHOCUTENBHO
Jonnapa W nopewesen Ha 18 koneek npotmeB pybns go 40,55
pyb./eBpo. CTOMMOCTb BMBAIOTHON KOP3WHbI CHU3MMACh Ha 4 KOMerkn
no 33,51 pyb. CerogHs yTpoM UeHa Ha HedTb NoaaepxXuBaeT

Gﬂh YPAACMIB | K3MUTAN

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %
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poccuickyto BantoTy: Brent Topryetcs BOnm3am 118 ponn./6app., 4TO SBNSETCH CaMbiM BbICOKMM YPOBHeM C 4 Masi. MHpekc
Jlonnapa C yTpa CHXKAETCS, YTO TakKe YBENMUYMBAET BEPOSITHOCTb yKpenneHus pyons no 27,65-27,70 py6./nonn. EBpo cerogHs
YKPENnseTcs U HaxoauTca B AmanasoHe 1,462-1,463 ponn./eBpo. Taknum 0Opa3om, cerofiHs pybrb MOXET CHU3UTbCH NPOTUB
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru



GAR YPAACMIB | K3MUTAN

HOBOCTU SMUTEHTOB

BawnedTb (NR)

Xopoluag oTYETHOCTb, HO Uaen B 06NMraumnax Bce paBHO He BUAHO —
pe3ynbtaTbl 3a | kBapTtan 2011 r. no MCPO

TeMnbl pocTa A06bI4M NOKa OCTAOTCS BbICOKUMM — HAaAonNro nnu? Buepa balHedTs onybnmMkoBana XxopoLlyio 0TH4eTHOCTb 3a |
kBaptan 2010 r. no MC®O, B KOTOPOW BrepBble B MOMHOM BUAE NPeLCTaBneHbl Dyxrantepckmin GanaHc 1 OTHET O LBUXEHUN
OeHexXHbIX cpeacTB. Bbipyyka Bblpocna Ha 15% kBapTan kK kBapTany m Ha 42% rog K rogy Ao 4,1 mnpa py6., 4To MOXHO
0OBACHUTL KakK POCTOM OMepaLMOHHbIX MoKasaTenier, Tak U NPOLOMKAIOWMMCSH POCTOM LEH Ha SHEProHOCUTENIN Ha MUPOBLIX
pblHKax. [obbl4a HedTM NOBbILIAETCH YXKe BOCbMOW KBapTas NoAapss — ¢ sHBaps No MapT bawHedTs AoObina 3,7 MH T HedTH,
41O Ha 1% Oonblle nokasatens IV kBapTana 2010 r. 1 Ha 9% NpPeBOCXOAUT YPOBEHb FOAMYHOM OABHOCTU. PocTy [oObMK
cnocobcTBOBana akTMBM3aLMA reonoro-TexHU4eckmx pabot. OAHaKo 3TO TakxXe MOLAEePKMBAeT MOBbILLEHWE CeOecToMMOCTH
[obblum HedTM — Ha 4% kBapTan K KeapTany v Ha 9% rof k rogy fo 6,7 ponn./6app. Mbl nonaraem, yto balwHedt B
bnuxarilee BpeMsi He yOACTCH COXPaHWUTb OOCTUMHyTble Temnbl pocTa foObl4M, M B AafibHENLLEM OHW HEMHOTO CHU3SATCA.
O6beMbl HedTenepepaboTK B OTYETHOM KBapTane COKpaTUncb Ha 5% kBapTan K KBapTany, HO BbIpocv Ha 4% rof, K rony [0 5
MIH T. KoMmaHuWs oObsCHSEeT oTpuUaTenbHyl0 OMHAMUKY MoKasaTens nepeopueHTaumert Ha Oonee peHTabenbHbIA 3KCMOpT
HedTW, O YeM Takxke CBUOETeNbCTBYET YMeHbllUeHWe Aonn HedTtenepepaboTkm B Bbipydke A0 64% no cpaBHeHWIO ¢ 68% B
nocnefHeM KBapTase NMpoLUioro rofa. Npu 3Tom KoMnaHws Bce Gonblue fenaeT akLEeHT Ha 3KCNOpPT — NPOAaxKMN HedTeNnpoayKToB
3a pybex NoCTOsHHO YBENMYMBAIOTCS, @ UX 0Ns B Bbipyyke downstream-cermeHTa nogHsanach Ao 58% no cpaBHeHmio ¢ 43% B
IV kBapTane n 44% B | kBaptane 2010 .

(-]

MoTteHumana pocta He BUAHo. Cenyac B 00OpalleHUM HaxoaaTcs TpU Bbinycka balwHedTn, Bce ¢ norawleHnemM B fiekabpe 2016
r. n oepton B fekabpe 2012 r., KOTOpble TOPryloTcs o cnpepamu kK Kpuson OM3 B pasmepe okono 145 6.n. CpaBHUMbIN MO
Jlopaunn BbiNyck MaTepuHckon koMnanum AQK Cuctema 03 npegnaraeT npemuio K kpmson O3 B pariore 115 6.1., Takum
0bpa3om, OMUCKOHT K Dymaram baluHedTn coctaBnseT nprmepHo 30 6.n. Ha Hal B3rnisg, 3TO He OCTaBAseT noTeHUMana ans
cy>xeHuns npemun Bymar bawHedpTn K ADK «CuctemMa» B CUMY pasHULbI B PeMTUHrax, MacliTabax M pucke pocTa AO0NroBOM
Harpysku. Ha gaHHbIN MOMEHT Mbl He BUAMM NepcrekTnB y obnuraumin baliHedTn, KOTOpble, MO HALLEMY MHEHMIO, TOPryloTCs Ha
CNpaBefINBbIX YPOBHSAX.

[MonHbIV TEKCT KOMMeHTapus by et orybnukoBaH B brvxanilee Bpems..

tOpuvi FonbaH, golbanyv@uralsib.ru

OTHN-Banx (Ba1/BB)

bonblie 6e3 HeraTuea

MporHo3 no pelTUHry naMeHeH Ha «CTaOUABHbLINY. Byepa perTMHroBOe areHTCTBO Fitch M3MEHWNo MPOrHo3 No pPerTUHry
poccumckoro OTM-baHka «BB» ¢ «HeratmBHoro» Ha «CTtabunbHbln». [encTBre NocnefoBano 3a M3MeHeHMEM aHaNormyHbIM
0b6pa3oM MpPorHo3a Mo CyBepeHHOMY perTUHIy BeHrpun. Fitch oueHMBaeT Kak BbICOKYIO FOTOBHOCTb BacTein BeHrpumm okasaTb
nonaepxky OTP Bank Plc (maTepuHckas ctpyktypa OAO «OTI BaHk») C y4eTOM ero 3HadeHus ans 6aHKoOBCKOM CUCTEMbI CTPaHbI
N AOMUHUPYIOLLEN 0NN PO3HUYHbBIX AEMO3NTOB.

Xopowwun noeoj, o6paTuTb BHMMaHue Ha pybneBble obnuraummn GaHka. Pybnesbin Bbinyck OTI-baHk Topryercs B
HacTosLLee Bpems C JOXOAHOCTbIO okono 8,06% Ha 34 mecaua, YTo, BO-NePBbIX, ABMAETCA CAMOW BbICOKOW [OXOAHOCTBIO CPeam
LLoYepHNX DaHKOB MexXAyHapoaHbIX (PUHAHCOBLIX CTPYKTYP W1, BO-BTOPbLIX, NpeAnonaraeT npemuio nopsgka 20 6.n. K Takomy xe
no glopaumn Bbinycky MAM BO-02 » HyneBown AMCKOHT K Bbinycky Mpomceasb bO-03. MatepuHckasa cTpykTtypa OTI-baHka
3HAYUTENIbHO MPEBOCXOAMT MO pa3Mepam [Ba Ha3BaHHbIX POCCUMCKMX BaHKa, U yYUTbIBAEMbIN PEUTMHIOBbIM areHTCTBOM
[OBOJSIBHO CUNbHBIN (hakTop MOALEPXKKM CO CTOPOHbI BEHrepckoro OaHka ybexpaaloT Hac B TOM, 4To Bbinyck OTM-baHk-02
He NoMmKeH ToproBaTtbcs ¢ npemuert K MIAM BO-02 u Mpoceasb 50-03. Ckopee, OH JOMXeH NpubnmMxKaTbcs No AOXOOHOCTU K
bymare Anbda-bark-1 (BB-/Ba1/BB), npeanaraiowein 7,67 % Ha 33 mecsaua. MpaBaa, orpaHuymBaiolwm (hakTopoMm A pocTa
KoTMpoBoK OTIM-baHk-02 BbICTYNaeT HaBeC NepBUYHOrO NpeaoXeHus: y DaHKa 3aperucTpupoBaHbl obnuraumm Ha 15 Mnpg
py0., KOTOpbIE B CKOPOM BPEMEHU MOTyT ObITb MPEASIOXEHbI PbIHKY.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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Camapckan o6nacrb (BB+/Ba1/-)

CeabMoOI 0ONUraLUOHHbIV 3aeM pa3MeLLeH C JOXOAHOCTbIO 7,70% roaoBbIX

OGNUrauVoHHbIN 3aeM yCreLHo pa3meLleH... Biepa Camapckasi obnactb B NofMHOM 06bemMe pa3MecTina CeflbMOW BbIMycK
obnuraymn ¢ norawexHmem B Hosbpe 2016 r. Ha cymmy 12,2 mnpa pyb. CTaBka KyrnoHa Obina onpeaeneHa Ha yposHe 7,49%
roOJlOBbIX, YTO COOTBETCTBYET AOXOAHOCTN 7,70% rofioBbIX U PEKOPAHO HM3KOMY cripeay B 75 6.1.

...Ha (hoHe MHTepeca UHBECTOPOB, B TOM YUCIe HePe3NAEHTOB, K KayecTBeHHbIM 3aemMmiymkam. OObemM 3asBOK NPEeBbICAN
27 mnpg py6. — Ha OHe BbICOKOM NMMKBUAHOCTM Ha PbIHKE U MHTepeca MHBECTOPOB K KpyrHewnwemy cybdenepansHoMy 3anmy
2011 r. Ycnexy pa3melleHns cnocobCTBOBaNM 1 MONOXUTENbHbIE PEUTUHIOBbIE AeNCTBUS B OTHOLEHUM CaMapckor obnactu, a
MMEHHO MOBbILLEHWE NPOrHO3a Pa3BUTUS penTrHra ot Standard and Poors.

Camapckas O6nactb 7 ®duHaHcoBble nokasaTtenu Camapckon obnactu

Pa3amelyerne 8 nions 2011 2008 2009 2010 —_
[NoralueHve 30 Hosibps 2016

O6bem mnpa. pyb 122 [loxoabl Glompketa Mpapy6. 84 78 95 90
Kyow 749 Hanorossle foxoas! Mnpa py6. 70 57 69 75
[iopaus, i 323 Bessoam. noctynnenus, % 14 25 26 15
Crpe x 003 75 MpodpyuT/leuu (), % (4) (13) 0] (14)
I — 770 [onr/noxopbl % 27 32 27 30

UICTOYHUKM: SMUHTEHT UctouHuk: MuHpuH PO, 3akoH o brogxete Camapckor obnactu

®dakTopbl pocTa — BKIlOYeHMe B NoMGapaHbIv cnncok LIB 1 Bo3MOXXHble peATUHIOBble [eNCTBUS. B HacTosee Bpems
perTUHr CaMapckon obnacT HaXOAMTCS Ha OLHY CTYMeHb HUXE CYyBEPEHHOro penTuHra Poccumckon depepauiin m orpaHuyeH
M. borblUo 0ObeM HeyoBNETBOPEHHbLIX 3asiBOK CO3[AeT CYLLECTBEHHbIN CMPOC Ha BTOPWUYHOM PbIHKE, a BKJIIOYEHWE HOBOMO
BbINycka B ToMOapaHbIn cnvcok LIB PO, ckopee Bcero, Oyaet cnocobCTBOBaTL CyXXEHUIO CNPefoB. B yCnoBumsx BbICOKOroO crnpoca
Ha CyBEpPEHHbIV JONT, yX0A4a C pblHKa ropofa MOoCKBbI 1 XKeCTKOro KOHTpons MuHbKHa 3a 3MUCCUEn [ofra perMoHaMm oxaTtme
CNpefioB MO KayeCTBeHHbIM cybdenepanbHbiM 0bnuraumsM NPoaoNXMIOoCh, U HOBbIE YPOBHM Cnpefla U AOXOLHOCTeN — elue
O[lHO MOATBEPXAEHVE 3TOMY NPOLIeCcy .

AHTOH Tabax, tabakhav@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

9 nioHsn Pa3melleHue EBpaszXonamHr ®uHarc-05 (5 mnpa pyb.). Pa3meluerHvie Meven-17 (5 mnpa py0.).
PasmelleHne Meyen-17 (5 mnpg py©.).Morawexune VxABTO-2 (2 Mnpg, pyo.).

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

14 viioHs Pa3melteHne HK AnbsiHc-4 (5 mnpg py6.). Odepta dnemeHT JInsnnr-2 (0.7 mnpg py6.).

15 mioHs PasmelteHne Cotn Mpynn 60-01 (1 mnpa py6.). PasmeleHme Yysawwma-31008 (1 mnpa py6.).

Ocbepta PXI-16 (15 mnpa py0.). Morawwerve Koprnopaums CtponmMonTax-1 (1,2 mnpg pyo.).
Moratuerue Fasnpombark-2011 (300 mnH gonn.).

16 VioHS Ocbepta XaHTbl-MaHcuinckin 6aHk-2 (3 mnpa py6.). OdepTa Poccenbxo3bank-7 (5 mnpg pyb.).
Odbepta BTB-Jn3mHr GuHaHc-3 (5 mnpg pyb.). Odepta BTE-JT13mHr @uHaHc-4 (5 mnpg py6.).
MorauweHue Mobyc-NmsumHr-OuHaHc-6 (0,5 mapg py6.). MorauweHne Kocmoc — GuiHaHc- 1
(2 mnpa py6.).

17 vioHs Odepta OTK-3-1 (3 mnpg py6.). Morawenne CegbMon KoHtnHeHT 5O-1 (5,8 mnpg py6.).

20 vioHs OdepTa Meyen-2 (5 mnpg pyb6.). OdepTa Pycckoe mope-1 (2 mnpa py0.). OdepTa Kb PeHeccaHc
Kanutan-3 (4 mnpg py0.). Morawwexvie Tponka VHBecT-2 (0,5 mnpa py0.). MoratweHme OJIK-
2011 (CLN) (100 mnH gonn.). MoraweHne Ak bapc baHk-2011 (300 mnH gonn.). MoraweHne
XK® Bank-2011 (500 mnH gonn.).

21 vioHn PasmetueHue Kb LieHTp-nHBecT-bO-01 (1,5 mnpa py6.). Morawermne Pereccanc Kanutan-2011
(100 mnH gonn.). Moratwenue Mpynna ATPOKOM-1 (1,5 mnpg py6.). MoratleHue NeHepupytoLLas
komnaHus-1 (2 mnpg py6.). Morawerne Monvnnact-1 (1 mnpg pyo.).

22 nioHs! Odepta HOMOC-BAHK-9 (5 mnpg py0.). MoraweHue LWanc-Kanutan-1 (1 mnpg pyo.).
MoraweHwe OHMTamn-1 (1,5 mapg py6.). Morawerne OuHancbuaHecTpynn-2 (3 mapg pyo.).

24 vioHs Odvepta TB3 5O-1 (2 Mnpa py6.). Odepra AnMOC-1 (2 mnpga py6.). Odepra Anbda-baHk-2013
(400 mnH gonn.).

27 vioHs MoraweHne BopoHexckas 0bnactb-34003 (0,5 mnpg py0.). MoraweHwue TpaHcKpenntbaHk-
2011 (350 mnH gonn.).

28 nioHst Ocbeprta Masnpom-11 (5 mnpg pyb.). Odbepra CransdoHa-Heasmximmocts-1 (0,6 mipa py6.).
MoratueHve KpeautEBpona baHk-2 (4 mnpg py0.). MorawweHue 3onoto Cenurnapa- 1
(0,3 mnpa py6.).

29 nioHs MoraweHve OD3-25074 (70 mnpg py6.). Morawerve YK TuapoOrK-1 (5 mnpg py6.).
MoralueHwe MepsobaHk-1 (1,5 mapga pyo.).

30 nioHs MoralweHuve fipocnaBckas 0651-34008 (3 mnppa py6.). Morawerve BT6-2011 (1 mnpa eBpo).

JeHeXHbIn

PbIHOK

15 nioHa BbinnaTa CcTpaxoBbix B3HOCOB

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

27 MioHA Bbinnata akumsos v HAMA

28 MioHA Bbinnata Hanora Ha Npubbinb

Tutons MpekpatleHme onepaumin PEMO LB no akumam

15 niong Bbinnara ctpaxoBbix B3HOCOB
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20 niong Bbimnata 1/3 HOC 3a | kBapTan 2011 .
25 nions Bbinnata akumzos n HAOMN
28 niona Bbinnata Hanora Ha Npubbinb
KANEHAAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [aTta cnepyiowen
obepTbl Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
P MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHusa
NKC5 OuHaHc-4 8 000 100 18,46 7.75 9 nioHa 2014
13.06.11
®opmar-1 1000 100 17,0 17,0 8 nekabps 2012
14.06.11 SnemMeHT JIM3nHr-2 700 100 21,0 - -
15.06.11 PXI-16 15000 100 14,33 7.9 6 noHA 2016
XaHTbl-MaHcnckmm
3000 100 7,85 7,85 14 pekabps 2011
DaHk-2
16.06.11 Poccenbxo3baHk-7 5000 100 6,9 6,85 11 moHsa 2013
BTB-/Tn3nHr OuHaHc-3 5000 100 7,5 6,9 10 ceHTAOps 2013
BTE-JIM3nHr ®nHaHc-4 5000 100 7,5 6,65 12 mapta 2013
17.06.11 OrK-3-1 3000 100 7,5 7,5 9 pekabps 2011
Meyen-2 5000 100 8,5 7.4 12 nioHs 2013
20.06.11 KB PeneccaHc Kanutan-3 4 000 100 12,5 9,25 6 moHa 2012
Pycckoe mope-1 2000 100 10,0 12,0 14 vionsa 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 nioHs 2013
24.06.11 OnMnoc-1 2 000 100 6,0 - -
Anbda-baHk-2013 400 USD 100 9,25 9,25 24 vioHs 2013
Fasnpom-11 5000 100 13,75 13,75 24 nioHa 2014
28.06.11
Cranecona 600 100 7.0 i -

HenBr>xnmocTb- 1
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 9.000 16.06.11 14.06.12 124 TOproBnst
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 11.0 234 100.03 100.10 100.20 8.11 3.99 0.84 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.6 101.15 95 99.02 101.40 7.99 2.01 3.74 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.11 15.09.20 112.9 100.26 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 15.04.22 132.1 102.70 102.99 103.00 8.89 2.20 5.67 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23  59.0 147.3 101.28 100.80 7.90 1.97 3.74 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 2011 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.08.11 01.02.12 79 102.44 102.02 102.15 4.96 2.14 0.61 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 16.5 101.21 150 101.21 101.30 6.00 1.81 0.77 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740/ 15.07.11 15.07.14 378 | 10140 | 0.10 48975 100.31 101.40 6.83 182 | 1.80 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 62.1 100.76 100.70 101.40 764 190 | 280 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 hMHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24  48.0 163.6 100.98 7.62 1.92 3.18 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 2112120 7.0 18.7 100.82 60 000 100.75 101.00 9.88 5.56 0.47 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 4.6 101.33 16 100.41 101.33 4.37 3.89 0.36 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13 11.0 287 102.30 101.40 101.98 542 4.02 0.81 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 4.0 278 102.01 152 102.20 102.75 6.72 6.87 0.28 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 12.0 29.9 107.68 | 0.18 107.00 107.50 5.56 6.41 0.88 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 49.2 104.50 65 000 104.50 104.55 7.86 2.13 3.15 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11  25.06.13] 18.06.15 25.0 49.0 103.01 | 0.18 1500 102.80 103.05 6.78 2.00 1.76 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 25.0 492 102.95 | 0.05 103 420 102.80 102.95 6.84 2.00 1.77 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 49.0 104.45 | 0.10 234770 104.45 104.53 7.88 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 56.7 101.70 | 021 42753 101.80 101.95 7.67 4.04 2.22 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 121 100.50 37040 100.45 100.50 18.26 4.46 0.50 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 38.8 100.42 100.20 100.75 7.33 747 2.60 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 22.3 101.80 20038 101.80 102.00 6.70 3.80 1.67 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 22.3 101.58 353 101.58 102.00 6.82 3.80 1.67 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 224 100.40 5000 100.40 6.86 4.02 0.32 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 10.0 279 100.35 686 100.36 100.54 715 373 0.73 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 121213 18.0 30.6 101.75 365 000 101.75 101.89 7.39 4.16 1.30 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 1.7 100.24 81.00 100.20 4.70 3.21 0.13 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 20.1 100.78 100.75 7.16 3.74 145 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 12500 21.06.11  21.1212] 13.12.16, 19.0 67.2 108.12 137 686 108.11 108.21 6.90 5.76 129 cbipbe
BalHedTb-02 15000 R 1250  21.06.11  21.1212] 13.12.16/ 19.0 67.2 108.10 140 551 108.11 108.23 6.92 5.77 1.29 cbipbe
BalwHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16, 19.0 67.2 108.22 | 0.02 106 746 108.15 108.22 6.84 5.76 129 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 8.7 101.70 101.60 101.70 14.81 8.34 0.59 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 11.0 23.0 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 34.2 101.54 100.61 101.65 7.20 3.78 2.38 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 21.0 101.28 101.30 101.80 6.76 3.67 1.52 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.16 100.00 6.53 3.62 122 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 16.0 285 101.21 101.00 101.82 6.49 3.62 122 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.25 100.00 6.46 3.62 122 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-06 5000 R 7.90  30.06.11 27.06.13 25.0 102.62 100.00 6.62 3.84 1.76 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 25.0 102.73 100.00 6.56 3.83 1.76 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.58 | 1.58 100.00 6.20 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 8.000 16.08.11 12.02.13 20.5 87.50 75.00 100.00 17.50 4.56 1.33 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 25.7 104.60 500 000 104.20 104.50 6.99 441 1.79 /Ba3/BB- Tenekom
BK-MHBecT3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 1.0 37.5 101.05 | 0.06 100.80 102.00 3.53 7.50 0.10 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.9 100.70 | 0.05 105 296 100.65 100.99 8.27 411 342 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 52.9 100.25 329 525 100.06 100.85 8.40 413 341 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 6.0 175 87.50 75.00 100.00 45.88 5.13 0.31 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 54.8 10146 | 0.31 80.00 102.00 8.58 4.32 3.38 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 213 98.59 8.55 3.79 151 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 11.0 28.7 101.10 | 0.10 10 003 101.10 101.20 7.70 4.44 0.79 B2/ GaHku
BTB - 506 15000 R 740 21.07.11 17.10.13 28.7 103.65 150 300 100.83 103.58 5.86 1.78 2.05 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 13.0 61.8 101.29 45100 101.21 101.29 6.07 1.77 1.00 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9.700 15.06.11  20.12.11] 10.12.14, 6.0 427 102.29 5.13 2.36 0.49 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.06.11 15.03.13 215 101.85 61 100.25 101.95 6.64 1.86 1.54 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.06.11 15.03.13 215 101.00 100.25 103.99 718 1.88 1.54 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 17.06.11 15.03.13 21.5 101.66 95.00 101.85 6.76 1.86 1.54 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 4.0 102.03 | 0.03 101.96 102.04 5.16 5.62 0.31 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 8.0 20.3 75.05 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 12.0 24.0 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 329 100.49 100.65 101.25 6.48 342 1.10 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14 11.0 416 100.91 100.89 101.10 6.07 1.75 0.79 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 700 12.07.11 14.07.11] 07.07.15 1.0 49.7 100.17 221330 100.16 4.96 1.74 0.09 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.9 100.01 5.34 1.87 0.02 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.9 100.09 153 1.87 0.02 BBB//BBB (buHaHCbI
BTB-Nu3®07 5000 R 6.85 07.09.11 07.12.11] 30.11.16, 6.0 66.7 100.37 100.50 6.22 1.70 0.47 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 74.9 100.98 | 0.15 100.70 101.00 5.52 174 0.59 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 2.0 74.9 100.29 6487 100.27 102.00 4.89 1.65 0.17 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011 19.10.17) 13.10.20, 78.0 113.8 99.75 | 0.25 150 154 99.36 99.99 7.95 3.95 4.88 BBB/Baa1/BBB | GaHku
BOB-08 15000 R 6.90 251011  24.10.13] 13.10.20, 29.0 113.8 100.10 390 000 100.01 100.20 6.85 3.44 214 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 58.0 119.0 100.05 | 0.05 250 202 100.05 100.30 8.04 3.94 373 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20' 50.0 110.4 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.04.21 35.0 119.5 100.20 | 0.05 1500 100.20 100.49 7.55 373 241 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.5 10143 | 0.33 101.15 102.50 8.40 4.23 371 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.5 101.64 | 0.14 325002 101.15 101.65 8.35 4.22 3.71 BBB//BBB+ (buHaHCbI

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 1.0 3711 119.30 81600 119.06 119.30 5.75 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 09.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 128 | 107.86 = 0.01 278 240 107.66 107.86 5.40 6.06 0.92 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 4.7 100.89 100.06 101.25 4.68 3.46 0.37 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 327 | 101.30 | 0.85 4000 101.26 101.30 6.80 3.56 2.28 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 654 231111 20.11.13! 29.9 /Baa3/BB GaHku
[asnpomb 3 10000 R 575  11.07.11 10.10.11 41 90.00 /Baa3/BB GaHku
[asnpomb 4 20000 R 785 171111 15.11.12 175 87.68 75.05 100.30 17.48 3.90 1.18 /Baa3/BB GaHku
asnpomb 5 20000 R 685 24.11.11 22.11.12 17.8 75.05 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 305 | 101.21 50 000 101.25 101.50 7.34 3.84 217 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 224 | 101.70 227 101.00 101.70 6.24 3.50 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 1.63 /Baa3/BBB- cbipbe
[a3npomHedTs-10 10000 R 890 09.08.11 30.01.18 26.01.21 81.0 @ 117.3 @ 103.76 104.02 104.20 8.32 4.28 4.66 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475  19.07.11  23.07.12] 12.07.16 140 620 @ 109.76 = 0.13 94 896 109.63 109.76 5.55 6.70 0.98 /Baa3/BBB- cbipbe
[a3npomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 83.0 & 954 | 100.42 6200 100.11 100.59 8.28 4.07 4.91 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.7 | 102.60 & 0.10 251365 102.75 102.80 7.97 413 3.57 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 57.0 @ 117.3 @ 102.80 70 000 101.50 103.08 7.92 4.12 3.57 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.4 100.00 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 0.7 100.20 50 100.13 100.20 4.55 4.03 0.06 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 211111 30.10.28 211.8 | 94.00 9.21 5.30 10.22 TpaHcnopt
no6akcbank 6O-01 5000 R 830 16.08.11 16.02.13 20.6 | 101.40 3054 101.20 101.40 7.53 4.06 147 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 8.0 25.8 | 100.78 67 900 100.75 100.85 6.81 3.99 0.57 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 12.0 & 30.5 & 101.00 7.08 4.02 0.93 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 081211 13.06.12] 08.12.13 12.0 & 30.5 ' 101.03 7.05 4.02 0.93 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 6.3 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 4.0 70.6 | 100.70 55540 100.70 100.78 6.52 4.58 0.28 BB/ MaLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 7.0 30.9 | 100.60 234078 75.05 7.22 4.09 0.49 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 11.0 350 | 100.08 100.00 100.15 7.53 3.74 0.80 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 230 350 | 100.80 21201 100.60 100.80 7.93 4.08 1.63 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 22.8 92.00 TOproBnst
[OBTr-0 02 5000 R 775 21.07.11 18.07.13 25.7 15.00 4 10.00 15.72 193.16 | 25.76 0.51 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 213 aHepreTuka
[xendchCul1 2000 R 5.00 20.10.11 20.10.11 45 97.70 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 483 | 100.00 = 1.01 8 98.01 99.10 8.68 4.28 3.17 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.5 | 102.10 10 000 102.05 102.10 5.11 513 0.39 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11  11.02.14] 06.02.18 33.0 & 81.2 | 100.76 100.71 100.95 7.37 3.81 2.33 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 3.0 100.18 100.00 100.25 3.53 1.05 0.24 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 36.7 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 345 | 100.55 100.00 101.00 3.32 0.94 2.60 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 220 @ 106.7 @ 103.52 = 0.02 60 000 103.55 103.90 7.23 4.46 1.55 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 53.0 @ 114.0 106.15 0.15 112 106 106.10 106.25 8.41 4.67 3.37 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20, 22.0 @ 106.7 103.65 0.15 59 501 103.55 103.70 7.16 4.45 1.55 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 53.0 @ 114.0 = 106.10 268 068 106.10 106.39 8.42 4.68 3.37 B+/B1/B meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 61.0 @ 1213 meTannyprus
EBpoXum-02 5000 R 890  05.07.11 03.07.15 26.06.18 50.0 = 858 | 102.44 102.40 103.10 8.16 4.33 3.25 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 90.5 & 100.48 100.00 100.70 8.13 4.09 3.65 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 101 aHepreTMka
XKenpopun-2 2500 R 12.000  20.10.11 19.04.12 10.5 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 15.6 100.00 (buHaHCbI
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 5.1 100.85 22127 100.80 100.95 6.10 4.00 0.40 B/Ba3/ GaHku
3eHuT 5061 5000 R 750 06.12.11  05.06.12] 04.06.13 120 & 242 @ 100.75 7000 100.76 100.85 6.82 3.71 0.91 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00  05.07.11 050712 01.07.14 130 373 | 101.26 101.15 101.30 6.83 3.94 0.96 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12) 07.04.13) 10.0 = 223 | 100.55 55000 100.40 100.60 6.50 3.54 0.77 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 16.0 @ 279 @ 100.95 0.05 22001 101.00 101.05 7.02 3.87 117 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 180 @ 36.1 100.18 | 0.08 7000 100.17 100.22 7.24 3.65 1.33 B/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 61.0 @ 242.6 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 61.0 @ 242.6 TpaHcnopt
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 0.0 aBToNpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 37.3 99.04 | 0.04 99.75 8.48 4.00 248 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 0.0 60.7 | 100.20 9.19 0.01 1B+ TOProBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 120 @ 300 = 100.91 100.50 101.48 8.77 4.80 0.87 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 58 104.22 600 104.23 104.69 7.70 8.01 0.44 cepBuC
WHtypuct-2 2000 R 14000 221111 29.07.11) 21.05.13 2.0 23.8 | 103.40 100 103.21 103.40 6.75 0.21 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 275 | 102.80 320 000 102.60 102.89 8.02 4.49 1.90 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 345 | 100.15 100.10 100.70 7.68 3.78 2.39 JoTo3BaH/B- aHepreTuka
VipkOHepro1 5000 R 1550  01.12.11 28.11.13 30.1 | 102.48 103.01 14.78 7.54 1.87 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 221111 20.11.12 17.7 | 100.15 100.01 100.95 8.56 4.23 1.28 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 19.0 = 30.7 @ 101.36 = 3.36 8.20 4.43 1.30 aBTonpom
Kama3 60O-02 3000 R 8.60  09.08.11 04.02.14 324 | 101.40 777 101.20 101.70 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 1.0 100.60 12 100.60 100.99 10.51 4.46 0.07 XUMUS
KUTOuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 36.6 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 58 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 9.4 103.95 102.02 103.85 6.73 5.76 0.70 /B2/B meTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 36.2 | 100.80 38225 100.80 100.90 8.56 4.30 247 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 12 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.4 106.20 5682 106.15 106.35 7.40 3.87 0.62 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 17.08.11 15.02.12 8.4 101.50 101.37 101.80 7.76 241 0.62 /loTo3BaH TOProBnst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12 23.07.13 14.0 @ 259 @ 101.95 20 000 101.95 111.70 7.79 2.32 1.01 lloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 28.2 | 10210 | 0.10 1200 101.90 102.10 8.24 2.20 1.93 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12] 19.04.14] 17.0 | 349 | 100.20 24 379 100.20 100.30 9.28 4.63 1.19 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 35.1 100.57 100.00 8.02 4.04 242 [Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 0.7 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 150 & 329 | 101.25 4000 101.20 101.54 7.31 4.24 1.07 /Ba3/ GaHku

KysbaccaHeprod-2 5000 R 870 271011 21.04.16 15.04.21 59.0 120.0 100.05 99.90 100.05 8.87 4.34 371 3HepreTMka




Fixed Income Daily 09.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 58.8 | 100.90 25500 100.77 100.92 8.54 4.25 3.70 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 238 | 107.32 | 0.32 104.53 107.25 8.93 3.37 1.14 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 16.06.11 07.12.12 183 | 106.39 7371 37 0.66 B CTPOUTENLCTBO
JleHaHepr02 3000 R 8.54  29.07.11 27.01.12 7.8 101.89 | 0.19 22 101.51 101.89 5.54 4.18 0.59 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 105 | 101.87 = 0.17 101.35 101.70 5.84 3.93 0.80 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 20 50.2 | 100.36 100.20 100.35 5.77 4.60 0.15 B-/B2/ GaHku
JIOKOBaHk 60O-01 2500 R 8,50 11.08.11  09.02.12] 06.02.14, 8.0 32.5 | 100.53 100.45 100.90 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 @ 103.26 103.02 103.50 7.80 4.73 141 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 28.06.11 020712 25.06.13 13.0 = 249 | 103.15 103.00 103.40 7.35 5.08 0.93 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 275 | 10420 @ 0.04 104.16 104.40 8.08 4.78 1.89 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.9 | 103.00 2375 103.00 103.15 8.43 4.60 2.28 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 12 100.15 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.06.11 08.12.11 6.1 101.11 4.89 3.50 0.46 BBB-/Baa2/BBB-  cbipbe
Tlykoindo6n 6000 R 740  09.06.11 05.12.13 304 | 101.35 6.92 3.64 2.10 BBB-/Baa2/BBB-  cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 142 | 108.60 20 108.65 108.70 5.68 6.13 1.02 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  08.08.11 06.08.12 142 | 109.34 108.30 108.74 5.04 6.09 1.03 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335 08.08.11 06.08.12 142 10850 @ 0.10 51700 108.30 108.80 5.77 6.14 1.02 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 142 | 108.50 521684 108.30 108.80 5.77 6.14 1.02 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 142 | 108.50 1080 108.50 108.69 5.77 6.14 1.02 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO06 5000 R 920 16.06.11 13.12.12 185 | 104.69 100 052 104.51 104.69 6.01 4.38 1.32 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 185 | 104.55 150 001 104.10 105.25 6.11 4.39 1.31 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 275 | 101.69 102.10 102.50 7.55 4.05 1.92 TOProBAst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 275 | 101.75 102.10 102.50 7.52 4.04 1.93 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 275 | 102.10 15500 102.10 102.50 7.35 4.03 1.93 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 275 | 102.50 | 0.30 17 350 102.10 102.50 715 4.01 1.93 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 332 | 101.55 10 000 101.56 101.78 7.49 3.93 2.29 TOproBnst
Marnut BO-06 5000 R 7.75  25.10.11 22.04.14 35.0 | 100.60 100.40 100.75 7.65 3.84 242 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.6 101.40 351 101.19 101.59 6.44 4.03 0.73 TOProBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 58 100.38 100.26 100.50 7.30 3.97 0.45 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00 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 26.07.11 27.10.11] 23.04.13 5.0 228 | 100.62 99.01 101.00 5.62 1.80 0.36 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 6.0 36.7 | 101.03 6.17 4.07 0.48 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 180 | 10846 @ 0.06 108.30 108.50 6.76 5.86 1.31 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 339 | 101.05 237 500 100.50 101.10 7.87 4.02 2.33 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 80.0 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 1.7 98.59 97.21 99.97 10.86 4.55 0.85 TOProBAst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.0820 520 @ 1122 10625 0.25 10010 106.15 106.35 8.38 4.69 3.23 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15  25.08.20 52.0 @ 112.2 @ 106.05 21201 106.00 106.34 8.43 4.70 3.23 B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14] 09.02.21 33.0 @ 117.8 101.10  0.15 54 939 101.10 101.20 7.94 4.07 2.24 /B1/ meTannyprus
Meuen 1606 5000 R 825 23.08.11  18.02.14) 09.02.21 33.0 @ 117.8 101.00 = 0.05 89899 101.00 101.20 7.98 4.07 2.24 B1/ MeTannyprus
Meuen 206 5000 R 850  15.06.11  20.06.11/ 12.06.13 0.0 245 | 100.10 320992 100.11 100.20 1.89 4.23 0.03 /B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16, 14.0 @ 623 | 113.40 110 113.30 113.55 6.74 4.18 0.98 B1/ MeTannyprus
Meuen 506 5000 R 1250 19.07.11  18.10.12] 09.10.18 17.0 & 89.3 & 107.71 = 0.06 106.59 107.60 6.66 2.89 1.18 B1/ meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 5.0 17.3 | 103.00 0.5 13 102.95 103.25 5.36 6.05 0.41 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 214 | 104.05 118 780 103.85 104.17 7.38 4.67 1.52 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 229 | 10425 035 222 503 104.15 104.25 741 4.66 1.63 B1/ MeTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 8.7 100.06 99.00 101.00 7.33 1.81 0.65 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11  18.10.12] 01.10.15 17.0 | 525 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 37.8 | 100.00 99.00 101.00 6.50 1.84 0.13 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 3.0 MalLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.0212] 07.02.13 9.0 20.3 | 104.49 102.50 104.00 6.29 6.44 0.64 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 2.3 23.90 21.03 26.78 25.55 CTPOUTENLCTBO
M-WHayctp2 1500 R 10.75  13.07.11 10.07.13 254 2448 745 20.50 22.94 137.71 21.90 0.63 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 10.7 | 100.00 5000 99.80 7.52 3.69 0.80 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 142 | 102.20 101.80 7.52 4.59 1.02 B+/B1/ GaHku
MKB 0706n 2000 R 976  19.07.11  24.0712 14.07.15 140 499 10229 @ 001 102.10 102.50 7.57 4.76 0.98 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 4.0 46.7 | 101.05 100.85 101.00 6.29 4.79 0.34 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 210 330 | 100.30 22997 100.30 100.40 8.47 4.20 147 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 15.04.14 34.7 99.91 99.85 99.98 8.20 4.01 2.38 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 17.5 | 100.50 6.64 3.42 1.31 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11  16.12.11] 121212 6.0 184 | 101.97 101.22 102.23 5.80 4.74 0.47 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 6.47 220911 26.03.12 19.09.13 10.0 & 27.8 | 100.50 35000 100.00 100.55 5.80 3.21 0.74 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 33.2 | 100.76 30 000 100.70 100.95 747 3.79 2.30 0T038aH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 222 | 101.73 101.70 102.10 6.73 375 161 oTo3gan/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 13.0 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 3.0 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 36.7 (buHaHCbI
MoliibaHk 5 5000 R 10.000 20.10.11  19.04.12  16.04.15 11.0 = 46.9 | 100.00 75.06 10.22 4.99 0.76 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 245 Bl GaHku
MOCMAPT® 1 2000 R 001  13.10.11 191011 12.04.12 4.0 10.3 1.81 TOproBnst
Mocobra3®2 3000 R 9.25  25.06.11 24.06.12 12.7 99.95 4 99.31 99.95 9.54 4.64 0.53 CcepBuC
MocTpAsTd1 7500 R 11.80/  21.06.11 18.12.12 18.6 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 32 102.13 101.99 102.09 4.34 6.10 0.26 /BB aHepreTMka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16, 9.0 57.2 | 10145 | 0.05 177 120 101.45 101.54 5.46 3.76 0.68 /BB JHepreTMka
MocaHepro3 5000 R 1025 021211 061212 28.11.14) 18.0 @ 423 | 105.00 28 105.00 107.00 6.69 4.87 1.34 1/IBB aHepreTMka
MOSK-01 3500 R 9.00 28.0711 11.08.11) 25.07.13, 2.0 259 | 100.45 100.30 101.35 4.50 2.23 0.17 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 3.0 100.78 40 000 100.31 100.70 4.84 3.98 0.24 JHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 116 90.00 aHepreTMKa
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 3.0 39.2 | 102.20 37393 102.24 102.50 7.36 8.54 0.22 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 28.7 99.45 97.10 100.50 7.38 3.51 2.05 BB+/Ba2/BB Tenekom

MTC 02 10000 R 7.75  25.10.11 20.10.15! 53.2 99.80 75.02 100.20 7.95 3.87 348 BB+/Ba2/BB Tenexkom
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MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 25.0 = 854 | 103.00 2500 100.91 102.98 6.48 3.87 1.74 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 35.7 | 10049 | 0.06 105933 100.41 100.49 7.40 7.54 2.54 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 14.0 @ 623 | 108.85 232450 108.76 108.88 5.85 13.06 0.96 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 78.1 102.00 251404 102.00 102.40 8.46 4.25 4.65 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 151111 121115 03.11.20 540 @ 1145 101.30 026 628 981 101.00 101.30 7.94 4.01 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 | 100.89 & 0.14 21301 100.51 100.80 8.91 4.97 0.67 GaHku
HK Anbsic BO-01 5000 R 9.25  09.08.11 04.02.14 324 | 102.60 @ 0.10 132 496 102.50 102.75 8.30 4.50 2.18 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 33 101.28 100.65 101.90 9.14 6.89 0.25 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 26.0 @ 111.0 @ 103.55 12738 103.45 110.00 8.04 4.70 1.79 BB+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 9.7 90.07 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 182 | 100.31 104.75 105.40 9.75 4.85 1.30 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 17.0 | 106.34 105.80 106.30 6.03 5.04 125 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 212 | 101.95 12 368 101.70 102.60 6.64 3.79 1.53 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 249 | 102.39 101.85 6.34 3.65 1.77 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 241111 250512 251113 120 @ 300 & 101.29 101.20 101.70 7.72 4.46 0.88 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 13.0 & 37.3 | 100.70 479 100.70 101.30 6.74 3.66 0.97 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 758 | 102.25 1500 102.10 102.30 7.48 417 1.89 BB-/Ba3d/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 0.0 246 | 100.06 & 0.02 2.90 3.49 0.04 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 9.0 33.1 100.60 11926 100.60 100.75 6.20 345 0.66 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 26.1 100.89 | 0.09 275114 100.89 101.10 6.65 3.46 1.86 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 498 | 102.63 102.20 103.00 8.14 225 1.81 TpaHcnopt
HC-twH.-60-01 2000 R 1050  04.11.11 02.05.14 353 | 103.00 280 001 103.00 9.51 5.08 2.34 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 34.7 | 100.65 2000 100.68 100.82 9.98 4.98 229 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.8 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 114 95.00 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 6.0 226 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 108.1 MaLLMHOCTP.
OrK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 0.0 6.1 JHepreTuka
OrK-5 6O-15 4000 R 750 21.06.11  21.06.12 18.06.13 13.0 = 247 @ 101.50 65 300 101.50 101.95 6.04 3.68 0.93 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 38 102.10 82533 102.05 102.50 5.33 5.98 0.29 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 10.5 | 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 0.0 241 103.80 2 98.01 6.24 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 28 100.70 100.01 101.39 9.88 6.44 0.21 11B- MalLLKHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 34.0 | 100.85 2135 99.00 100.85 8.06 4.08 2.33 GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 54 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8.100 26.10.11  25.04.12) 24.0413 11.0 = 229 @ 100.08 75.02 101.00 8.15 4.04 0.80 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 34.6 99.99 99.80 100.00 8.68 4.24 2.35 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 0.7 100.55 | 0.05 99.01 100.45 -0.05 4.74 0.06 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 0.9 100.00 99.00 99.95 5.01 2.51 0.07 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 21.12.14] 19.0 @ 431 108.26 107.70 108.40 7.10 5.90 1.28 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 147 | 101.34 75.01 102.50 6.67 3.84 1.08 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 14.7 | 100.20 100.47 6.93 3.50 1.08 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16, 340 @ 583 | 100.90 538 275 100.88 100.91 8.03 4.08 2.33 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 324 | 101.60 437093 101.32 101.60 8.07 4.22 220 BB-/Ba2/oTo3BaH | BGaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 115 | 101.25 100.36 101.34 6.46 3.82 0.87 BB-/Ba2/oT03BaH | BaHku
MpomcB6-06 5000 R 825 08.12.11 17.06.13 247 | 101.70 | 0.20 350 101.50 101.70 7.33 4.04 1.78 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 44 90.08 82.01 92.50 33.51 0.01 0.27 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 20 259 96.10 95.32 96.88 56.01 9.34 0.09 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 4.9 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13 16.07.15 26.0 = 50.0 | 103.44 105 000 103.42 103.50 8.81 5.06 1.74 Tenekom
Pa3r.60-16 3000 R 12000 09.11.11 071112  07.05.14 17.0 = 355 | 100.03 10 99.80 100.03 12.32 5.98 1.19 clx
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 3.7 101.50 100.01 103.00 11.96 8.35 0.27 c/x
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 9.4 103.09 101.13 103.89 12.99 8.22 0.65 clx
Pasrynaind4 3000 R 231111 22.05.13 23.8 | 100.19 27.00 104.97 -0.10 1.96 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13] 5.0 28.9 97.47 6.91 0.36 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 30.1 100.77 7.28 371 2.14 BBB+/Baa3/BBB | GaHku
Paitpbaitaen-4 10000 R 1350 06.12.11  08.12.11) 03.12.13 6.0 30.3 | 104.35 | 0.51 3595 030 103.92 104.19 4.53 6.45 0.48 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 14 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 141111 141143 09.11.15 30.0 & 538 | 102.10 102.00 102.50 8.16 4.40 2.07 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 100 10160 = 060 712 101.31 101.60 8.60 5.12 0.74 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12 0.0 121 100.09 6.19 0.02 B-/B1/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 182 | 105.00 66 162 104.95 105.00 5.95 4.46 1.35 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 17.3 | 10247 102.25 102.51 5.79 3.67 129 BBB/Baa1/BBB | TpaHcnopT
PXX[-0806n 20000 R 8.50  06.07.11 06.07.11 0.9 100.33 1160 100.24 100.33 4.12 4.22 0.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.6 | 100.40 100.45 100.75 6.83 343 213 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 334 | 12095 @ 0.05 136 233 120.85 120.95 6.64 6.18 218 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 54.1 101.60 | 0.10 34 568 101.60 101.62 7.51 3.83 3.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 6.0 96.6 | 104.47 104.32 104.55 4.95 711 0.45 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 334 | 101.30 | 0.32 101.00 101.30 9.66 4.92 2.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 46.6 | 103.50 @ 0.05 100 002 103.45 103.50 8.84 4.70 2.99 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212 20.06.16 19.0 = 61.3 & 106.64 = 0.09 20 106.45 106.64 6.01 491 1.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17, 0.0 73.0 | 100.46 711 0.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11  24.07.13 16.07.18 26.0 = 86.5 & 109.10 906 108.90 109.30 6.24 4.94 1.79 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19 380 @ 986 | 113.50 113.36 113.70 6.26 4.83 2.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11) 08.07.24 20 | 1593 @ 101.51 101.05 101.97 1.62 6.63 0.13 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15] 16.01.25 450 1657 @ 10582 @ 0.26 118 037 105.65 7.25 4.24 2.92 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueit-01 3000 R 1050 251111 2311120 20.11.15 180 @ 542 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11  17.1213] 151215 31.0 @ 550 @ 10420 055 552 395 103.85 104.20 8.70 4.98 2.02 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12] 21.06.13 130 @248 @ 101.55 0.7 3500 101.45 101.70 5.89 3.63 0.95 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 254 | 102.22 6424 102.22 102.40 6.95 3.88 1.78 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 294 99.92 99.90 100.05 7.05 3.46 211 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 416 | 100.12 75.05 100.10 7.49 3.71 2.85 BBB+/Baa3/BB+ | baHku

PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 79.6 (buHaHCbI
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PocroccTpax-1 4000 R 10000 21.07.11  23.07.12, 16.07.15 14.0 @ 50.0 101.75 2000 101.35 101.75 8.40 4.90 0.97 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 17.0 @ 78.0 102.01 102.60 102.99 9.09 5.13 125 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 6.0 30.5 100.27 9.96 5.25 0.48 GaHku
PocHaHo-2 10000 R 8.90  29.06.11 20.12.17 79.6 (pUHaHCbI
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 & 105.2 @ 103.60 391000 103.60 106.00 6.74 4.33 1.46 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 20.0 | 105.3 @ 103.60 50 000 103.49 106.00 6.75 4.33 1.46 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14/ 09.02.17, 33.0 @ 69.1 105.00 | 0.10 120 021 105.00 105.25 7.26 4.39 2.23 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11] 27.09.17, 4.0 76.8 102.38 102.05 102.70 4.03 5.60 0.32 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 6.0 91.0 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 39.0 @ 813 101.97 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 85.1 100.27 343 0.02 BBB/Baa1/ GaHku
Poccenxb 8 5000 R | 1010/ 241111 261112 141119 180 | 1027 | 105.25 50 001 10515 | 10540 | 633 478 | 132 BBB/Baal/ | Gakiw
Poccenxb 9 5000 R | 1010 241111 264112 141119 180 | 1027 & 105.10 209 100 105.15 105.41 6.44 479 | 132 BBB/Baal/ GaHki
Poccenxb 5O-01 5000 R 720 31.08.11 31.08.12 28.08.13 150 271 101.35 75000 101.25 101.50 6.10 3.54 1.1 BBB/Baat/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12] 28.08.13 150 & 27.1 101.34 | 0.04 131530 101.25 101.34 6.10 3.54 1.1 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 11.0 = 29.1 100.80 127 001 100.75 100.86 5.70 3.26 0.84 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 2.0 26.4 100.80 42410 100.60 100.80 4.85 4.70 0.17 BB+//BB- Tenekom
Poctenexom-02 2000 R 1050  17.11.11 17.11.11 54 102.00 4682 101.90 5.94 5.13 0.42 BB+//BB- Tenekom
Poctenexom-03 3000 R 8.50  13.09.11 13.03.12 9.3 101.34 | 0.14 75.06 101.27 5.87 4.18 0.48 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 22.2 100.70 5000 100.70 100.75 8.29 371 1.38 BB+//BB- Tenekom
Poctenexom-05 2000 R 760  30.11.11 30.05.12 11.9 101.10 56 608 100.90 101.25 6.12 3.75 0.68 BB+//BB- Tenekom
Pocrenexom-06 2000 R 780 30.11.11 30.05.12! 11.9 101.69 BB+//BB- Tenexkom
Poctenexom-07 3000 R 9.300  30.08.11 30.08.11 28 100.75 40002 100.75 100.86 5.94 4.60 0.22 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.09.11 03.09.13 27.3 87.52 75.05 99.99 19.82 1.89 0.95 BB+//BB- Tenekom
Pocrenexom-09 2000 R 810/ 09.06.11 08.12.11 6.1 BB+//BB- Tenexkom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 23.8 100.10 99.71 100.30 7.88 1.57 1.40 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19 2.0 98.9 106.40 215 106.01 106.39 2.74 0.19 BB+//BB- Tenekom
Poctenexom-12 1500 R 15000 19.07.11  21.07.11) 17.07.12, 1.0 135 101.14 | 0.14 6100 101.07 101.14 4.42 7.40 0.11 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 20.07.11 211011 17.10.12 4.0 16.6 102.20 | 0.35 40000 101.70 102.20 4.87 2.68 0.35 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140  21.07.11 18.10.12 16.6 105.33 99.01 106.80 7.46 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 26.3 100.59 83 100.00 100.59 7.73 5.95 0.17 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 81.7 100.38 425559 100.28 100.39 8.39 4.12 4.77 Mertannyprus
Pycan Bpatck-8 15000 R 850 17.10.11  13.04.15 05.04.21 47.0 @ 119.6 99.95 0.08 84 002 99.93 99.95 8.69 4.24 3.06 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.9 = 100.55 = 0.09 1636 015 100.50 100.55 8.01 3.97 3.79 /Baa3/BBB- aHepreTMka
Pyclrunpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.9 10060 = 0.10 1999 100.40 100.55 8.00 3.96 3.79 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 10.000 16.06.11  20.06.11/ 14.06.12 0.0 124 notpeb. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 35 100.30 53 100.25 100.30 6.47 373 0.27 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75 141011 13.04.12 10.3 100.47 100.33 100.77 7.28 3.85 0.78 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 30.0 @ 53.9 100.50 1580 100.85 101.95 7.76 3.92 2.10 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 161111 201113 11.11.15 300 @ 539 100.75 100.85 7.64 3.91 21 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 16.0 @ 52.0 101.50 100.13 101.50 6.55 3.78 115 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 16.0 @ 52.0 101.50 50 002 75.05 101.50 6.57 3.78 115 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 30.08.11 28.02.12 8.8 npou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 35 99.74 99.50 99.98 10.35 4.65 0.26 MalLLKHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 6.0 36.5 97.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 26.0 101.00 100.80 101.20 11.98 6.02 1.67 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 0.0 125 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 15.6 102.45 49 051 102.40 102.45 5.22 6.81 0.27 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 20.6 104.97 | 0.12 109 002 104.78 104.97 6.70 4.63 1.46 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 20.6 104.80 80 000 105.00 105.21 6.81 4.64 1.46 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.06.11 27.03.12 9.8 NpoM3BOACTBO
Cubups-01 2300 R 18.000 19.07.11 17.07.12 135 108.25 | 0.25 21790 108.00 108.50 10.18 8.29 0.90 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19 41.0 @ 101.5 116.10 210401 116.01 116.25 8.07 5.80 2.61 meTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 41.0 @ 101.5  116.00 52 000 116.00 116.25 8.11 5.80 2.61 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 171 75.01 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012, 03.10.13 16.0 @ 283 101.85 20000 101.30 102.20 8.40 477 1.16 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 38.9 75.02 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 26.2 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 345 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 34.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 213 105.45 12001 105.20 105.45 6.50 4.61 1.52 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14 140 @ 387 110.25 | 0.30 75944 109.95 110.25 5.75 6.67 1.03 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 24.11.16 180 @ 66.5 108.05 50 221 108.05 108.39 6.75 5.77 1.32 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 58.1 101.10 211572 101.05 101.10 7.26 3.77 2.05 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 13.0 @ 247 101.69 100.26 101.69 10.17 5.76 0.88 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  10.10.11  15.10.12  07.10.13] 16.0 @ 284 100.71 100.31 100.70 10.26 5.32 1.16 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13 120 @ 30.1 101.15 14372 101.20 101.30 8.05 4.51 0.88 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 6.0 243 101.29 101.05 101.40 7.06 4.82 0.48 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14 160 @ 346 100.20 | 0.10 728 100.05 100.10 8.24 4.1 1.19 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 0211.11  07.05.12] 01.05.13, 11.0 = 231 104.46 | 0.01 104.47 104.60 7.80 6.20 0.82 aBToONpoM
Connepc2 3000 R 1250 20.07.11 17.07.13 25.7 106.50 | 0.20 161 106.20 106.50 9.24 5.85 1.69 aBToNpoM
COPYC KAM2 1500 R 07.07.11 05.04.12 10.1 TOProBnst
C1Wupyctpt 1000 R 07.07.11 07.07.11 1.0 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 134 95.31 0.98 342 804 95.00 95.99 13.63 4.44 0.91 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 224 93.08 86.20 99.97 13.22 4.55 1.52 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 8.4 97.09 261797 97.00 97.09 18.00 6.52 0.56 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75  03.09.11  03.03.12] 03.03.14, 9.0 33.3 98.63 98.02 98.74 12.04 4.98 0.64 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 3.0 15.1 100.31 0.11 99.00 100.20 8.00 4.60 0.23 B3/ GaHku
CYSK duHanc-01 10000 R 935 08.07.11  10.07.13] 26.06.20 25.0 & 110.2 = 103.80 = 0.09 544122 103.80 103.90 743 4.49 1.75 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 114 100.10 500 100.00 100.10 11.90 5.83 0.81 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 27.8 100.95 100.40 101.00 6.90 3.58 1.98 B+// Cbipbe

TatTenekom 4 1500 R 825 03.11.11 01.11.12 171 100.00 7 100.00 8.41 411 1.24 Tenexkom
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Tardonab 5 2000 R 850  21.09.11 21.03.12 9.6 100.50 18 502 100.27 100.55 7.96 4.22 0.71 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11  28.0212] 26.02.13 9.0 21.0 100.67 99.90 100.70 7.90 4.33 0.65 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 7.0 185 100.65 | 0.03 7.36 4.34 0.48 B2/ GaHku
Tatthonab 60-01 2000 R 9.50 30.06.11 28.06.12] 26.12.13 13.0 @ 31.1 100.85 99.91 102.00 8.82 4.70 0.91 B2/ GaHku
Tatthonab 60-02 2000 R 875 201011 181012 17.04.14 170 @ 3438 10043 | 0.10 100.20 100.35 8.57 4.34 1.20 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 1.0 245 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 33.6 101.80 1.75 3200 100.05 102.24 6.08 4.16 0.71 JHepreTuka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 1.0 37.3 100.97 1 100.97 101.10 3.02 8.39 0.09 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 20.3 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 21.7 100.07 100.15 100.45 9.15 4.49 1.90 CCCll JHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 28 99.70 30 95.52 8.20 3.38 0.21 cccl aHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 11.9 96.00 aHepreTMka
TrK-5-01 5000 R 8.75 141011  16.10.13] 06.10.17, 29.0 @ 771 101.54 101.30 101.80 8.12 4.30 2.00 JHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 27.0 756 100.39 | 0.14 21900 100.25 100.80 8.21 4.12 1.89 aHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.6 100.77 6.53 1.86 0.65 aHepreTMka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 11.2 JHepreTuka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13] 07.08.17, 27.0 @ 75.1 100.10 61450 100.10 100.40 8.17 4.04 1.85 aHepreTuka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 5.0 NpoM3BOACTBO
TexHukonb® 3000 R 1.00,  08.09.11 07.03.12 9.1 88.35 75.00 101.70 19.21 0.56 0.62 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 26.0 114.90 120 114.35 114.90 12.23 8.73 1.57 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 27.8 105.89 101.32 105.36 11.52 6.70 1.78 GaHku
TKCBaHk BO-02 1500 R 16.50 291111 291111 26.11.13 6.0 30.1 102.40 10 882 102.03 102.45 11.48 8.03 0.43 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 150 @ 329 102.10 21413 102.01 102.10 12.40 6.84 0.99 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 28.9 102.20 194 603 102.20 102.50 7.96 4.32 2.02 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.0412 23.10.13 11.0 = 289 102.50 2506 102.40 102.50 9.01 5.76 0.78 TpaHcnopt
TpacKanutan-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 21.0 104.58 104.65 105.00 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 2.58 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 29.8 100.88 101.00 101.25 744 3.83 21 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 12.3 100.54 6.44 342 0.91 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.300  07.07.11 07.07.11 1.0 100.40 100.41 100.55 5.14 5.12 0.08 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 26.5 10145 | 0.05 230798 101.32 101.50 7.29 3.90 1.86 /Ba1/BB GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 34.8 101.71 101.25 102.00 7.7 4.04 240 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 32.0 100.01 6.60 3.24 2.26 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15, 13.05.19 480 @ 965 108.11 101.75 1111 7.54 9.22 3.22 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 101.2 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11  25.09.15] 18.09.19 52.0 | 100.8 = 11067 = 0.27 110.41 111.00 6.92 8.92 3.30 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 9.8 102.04 101.55 102.48 6.15 4.25 0.74 aHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14 17.0 @ 353 100.10 80 000 100.00 100.10 9.63 4.76 121 11B- GaHku
YB3-1 3000 R 925 16.06.11 131212 07.12.17 18.0 @ 79.1 101.22 100.35 101.27 8.55 4.56 1.28 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 27.0 816 101.10 100.50 101.10 8.56 441 1.86 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 8.25  30.08.11 28.02.12 8.8 meTannyprus
YMMNO 3 3000 R 10.000  16.06.11 14.06.12 124 100.27 9.95 4.97 0.86 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 32.8 102.25 2 101.75 102.25 7.32 4.02 2.33 BB//BB XAMUS
Ypancu6liK 60-01 2000 R 9.50  02.09.11 28.02.14 33.2 101.81 101.61 101.83 8.42 2.33 127 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 29.1 101.85 1600 101.60 101.85 8.17 2.33 1.10 B+// (puHaHCbI
YpancublK2 5000 R 1450  21.07.11 21.07.11 14 100.90 5312 100.90 100.96 6.63 747 0.11 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 8.7 106.58 106.21 106.95 6.95 7.72 0.63 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 75 106.96 105.45 106.10 4.93 7.69 0.55 B+// (puHaHCbI
Ypancu6Ks 3000 R 850 21.07.11 19.01.12 75 100.90 | 0.02 100.61 7.08 4.20 0.56 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 44 101.64 | 0.14 10375 101.58 102.00 5.44 4.93 0.34 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 13.6 105.50 | 0.05 4790 105.45 105.60 6.65 5.55 0.97 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 25.0 @ 46.7 103.00 40018 102.95 103.98 6.55 4.36 1.81 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7.300  06.10.11 06.10.11 4.0 100.53 99.50 5.69 3.62 0.31 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 & 1129 @ 101.07 101.10 101.50 6.73 3.53 2.00 /Baa2/BBB JHepreTMka
®CK EQC-07 5000 R 750 281011 271015/ 16.10.20 53.0 @ 113.9 99.95 0.10 402 550 99.80 99.95 7.64 3.74 3.52 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 & 1129 101.31 50 000 101.18 101.50 6.61 3.52 2.01 /Baa2/BBB aHepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.10.20 78.0 @ 113.9 99.94 99.55 99.95 7.94 3.89 4.73 /Baa2/BBB JHepreTuka
®CK EQC-10 10000 R 775  27.0911  24.09.15 15.09.20 520 @ 1129 @ 100.56 30 000 100.40 100.75 7.72 3.84 342 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017 16.10.20 78.0 @ 113.9 99.93 99.50 100.20 8.15 3.99 4.70 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11] 12.06.13 0.0 245 100.12 | 0.03 1.33 3.91 0.02 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 6.65  26.07.11 22.04.14 35.0 100.14 | 0.01 100.20 100.39 6.76 1.66 245 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 290 @ 350 100.50 10 000 100.00 100.55 7.89 1.96 2.01 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.07.11 12.10.11 4.2 100.38 100.26 100.38 6.11 1.76 0.32 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 4.0 22.6 100.63 100.45 100.80 6.53 2.02 0.34 BB/Ba3/B+ GaHku
XK® baHk-6 5000 R 775 14.06.11 111212, 10.06.14 180 @ 36.6 100.33 7.73 1.93 1.32 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11 30.04.12 23.04.15 11.0 @472 101.98 | 0.08 6.76 2.20 0.81 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 11 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11  29.06.12] 24.06.14 130 371 101.24 7300 8.09 4.56 0.92 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 29.5 100.45 100.45 100.60 8.20 4.10 2.06 B2/ notpe6. ToB.
YTn3 0306 8000 R 8.00 251011 24.0412 21.0415 11.0 @471 96.01 JoTo3BaH/ nNpou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 6.0 18.2 104.00 | 0.60 524 103.70 103.94 8.18 791 0.46 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
tOHuKpeambaHk-04 10000 R 700 151111 16.1112, 10.11.15 180 @ 539 100.82 99.00 101.20 6.46 3.46 1.31 BB/Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 27.0 515 100.95 101.00 101.20 715 3.70 1.93 BB/Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 3.0 100.00 notpeb. ToB.
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 21.9 107.80 500 107.80 108.15 8.04 2.89 149 TpaHcnopt
0Taitp-® B0-2 1500 R 1250  28.06.11 26.03.13 21.9 108.40 107.81 108.15 7.68 2.88 1.50 TpaHcnopt
0Taitp-® BO-3 1500 R 945  23.06.11 19.12.13 30.8 102.76 102.51 102.90 8.49 2.29 2.07 TpaHcnopt
l0Taiip-® BO-4 1500 R 9.000 29.06.11 26.03.14 341 100.18 99.01 100.15 9.23 2.24 2.26 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 29.06.11 26.03.14 341 100.13 100.00 100.18 9.25 2.24 2.26 TpaHcnopt
SAkyTcka 5O-01 3000 R 825  06.09.11 03.09.13 27.3 101.75 | 0.05 56 000 101.70 101.75 7.52 4.04 191 BB/ JHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 9.1 103.26 0.06 102.75 103.20 5.86 497 0.69 BB/ 3HepreTMka
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Benapycb-01 7000 R 870  23.06.11 20.12.12 18.7 94.50 0.50 150 94.30 94.70 13.31 2.30 1.26 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.7 100.36 100.00 100.35 7.66 3.98 3.05 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 114 101.00 100.75 6.56 373 0.86 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 364 | 101.55 7.22 4.05 1.82 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.06.11 26.10.11 4.7 100.55 29600 100.40 101.00 5.20 2.56 0.20 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 178 102.58 101.95 103.05 6.01 2.98 0.75 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 429 101.97 101.00 101.95 7.68 2.14 1.76 MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 2.7 100.56 100.56 100.69 5.77 2.03 0.21 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 18.0 102.95 4 102.20 102.95 6.42 217 1.06 BB-// MyHULMNANbHbIA
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 25.0 104.70 4 103.02 104.70 6.92 241 1.34 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 60.2 100.90 = 0.10 3000 101.40 102.10 8.19 2.03 3.48 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.700  10.11.11 10.05.12 1.2 102.71 99.10 103.20 6.25 4.7 0.74 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 49.0 105.90 3983 104.00 106.00 7.02 2.33 1.90 BB-// MyHULaNanbHbI
KOMW 78 06 1000 R 8.00 23.11.11 221113 29.9 102.00 128 700 101.00 7.00 3.95 1.72 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.6 98.50 55 93.10 1111 7.02 3.82 3.16 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.9 100.95 256 100.50 100.95 712 3.85 243 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 173 104.50 30 000 104.50 104.59 6.08 2.60 0.90 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12.000 10.06.11 05.12.14 425 | 113.36 7.59 5.28 2.65 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 38.0 101.60 101.25 101.80 6.92 3.90 2.58 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 492 100.20 = 0.15 966 100.20 100.35 7.36 3.98 3.20 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 12.8 102.65 = 0.40 260 995 102.25 102.65 545 3.89 0.95 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.000 11.06.11 11.06.22 134.0 | 92,50 7.96 4.31 6.80 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 73.3 98.99 7.55 4.03 4.44 BBB/Baa1/BBB | MyHULnanbHbii
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 6.4 101.70 = 0.15 2472 101.71 101.84 4.76 3.92 0.49 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 27.2 102.30 © 0.08 194 215 102.15 102.25 6.31 3.94 1.94 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 15.2 102.45 100 000 102.20 102.50 5.61 3.94 113 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.4 99.15 2225 98.30 99.40 7.50 4.07 4.10 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 24.2 117.04 = 0.04 117.05 117.35 5.99 3.23 1.67 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 36.5 | 117.95 6.58 2.99 240 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 30.5 | 121.00 6.07 3.12 1.99 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 90.8 106.62 107.00 7.86 2.07 5.19 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 348 | 100.85 1525414 100.80 101.09 7.80 3.96 240 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 245 | 102.14 7.10 4.39 0.98 /B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.4 106.85 1239 106.79 106.85 6.01 7.85 0.54 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 45 101.16 100.30 102.05 4.51 3.80 0.35 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 176 | 102.00 1 99.00 102.20 5.74 3.89 0.88 B+/oTo3BaH/ MyHULMNanbHbI
003 25063 30000 R 6.20 10.08.11 09.11.11 5.1 100.95 10321 100.95 101.00 3.97 1.53 0.40 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 75 105.50 538 265 105.85 2.86 2.81 0.58 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 21.9 110.97 15000 110.90 111.10 5.68 2.70 1.54 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 0.9 100.72 = 0.23 519 042 100.46 100.49 1.1 2.61 0.08 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.6 107.85 100 400 107.82 107.87 5.39 261 1.20 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 39.0 116.00 5250 116.00 116.20 6.49 5.16 2.55 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 37 101.81 48195 101.81 4.00 4.90 0.30 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 422 104.64 20000 104.64 104.70 6.69 3.86 291 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 19.8 102.30 100 002 102.40 102.55 573 3.48 145 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 14.0 101.90 300 101.90 101.99 5.19 3.35 1.05 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 49.9 99.37 123722 99.36 99.45 718 345 3.31 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 33.6 101.96 488 537 101.96 102.04 6.40 4.56 2.35 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 56.2 100.27 |« 0.03 175764 100.26 100.35 741 3.66 3.63 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 20.3 101.77 105 300 101.78 101.81 5.64 341 149 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 485 99.85 19992 930 99.81 99.86 747 3.63 3.31 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 171 100.50 11176 100.55 100.70 5.59 5.97 1.28 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 133 101.26 240 517 100.80 101.25 5.00 1.50 1.01 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 25.7 100.19 20 000 6.14 1.52 1.87 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 429 11454 = 0.03 4262 220 114.50 114.75 6.71 244 2.76 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 62.8 98.30 35051 98.20 98.30 743 3.50 4.02 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 824 98.95 145 855 98.85 98.95 7.84 3.78 4.96 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.9 | 97.12 140 457 97.11 97.15 8.19 4.20 6.46 BBB/Baa1/BBB  |roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 142 103.22 102.05 102.59 3.12 3.86 0.63 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 88.0 96.25 5000 96.00 96.88 7.85 3.63 5.11 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 62.8 96.50 9500 96.70 97.29 7.63 1.81 3.71 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 1274 94.26 12953 762 93.50 95.00 8.02 212 6.37 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 94.7 2202 000 74.00 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 300.3 | 88.50 25001 88.50 90.10 8.14 3.89 10.22 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 87.3 88.80 3981133 88.81 89.00 7.90 3.93 5.01 BBB/Baa1/BBB  |roc. Gymaru
003-26206 150 000 R 740 211211 14.06.17 73.3 99.02 11932 559 98.95 99.05 7.75 4.01 4.60 roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 423 102.42 102.35 112.45 7.16 4.28 2.30 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 21 100.52 100.55 100.59 4.68 1.88 0.17 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 66.7 100.40 13954 374 100.25 100.40 7.57 1.86 3.00 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 12.6 10143 © 0.58 202 528 101.10 101.58 5.66 1.72 0.94 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9.300 23.06.11 19.12.13 30.8 102.26 102.12 102.35 5.82 2.27 0.59 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 234 111.97 106.53 112.00 591 2.50 1.30 /Ba1/BB+ MyHULMNANbHbIA
CankT-TMeTepbypr-01 10000 R 776 241111 19.11.15 542 | 101.51 7.49 3.81 3.58 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 224 101.85 99 400 101.00 102.45 6.32 1.95 0.98 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 6.7 100.98 4800 100.86 101.00 5.23 3.46 0.51 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 186 = 100.34 6.81 3.48 1.05 B MyHULaNanbHbI
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 30.1 108.52 105.00 108.80 6.09 3.02 129 B MyHUL@NanbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 134 10247 = 027 102.00 102.75 6.14 4.07 0.99 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.4 103.87 103.50 103.75 7.50 4.22 3.02 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 27.0 102.00 914 101.90 102.00 7.16 2.00 1.54 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 105 | 101.01 100.97 101.97 6.16 1.79 0.79 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 24.2 101.14 100.00 102.27 8.45 2.26 1.33 /Ba2/ MyHULMNANbHbI

Akyt-07 06 2500 R 7.80  21.07.11 17.04.14 348 | 101.65 1 101.65 102.20 7.19 191 1.95 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 09.06.11

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANACUIB | K3rUTAN

Rara ToproBblit N
Kynow, Diop, PeiTuHr
Boinyck OGbeM, MIH % obbem, Wt CexTop
KynoHa = odepTh! (ocH.+PNC) npopaxa Tekyw | €T FIMIS

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)

AkyT-09 06 2000 R 975  23.06.11 104.90 233 1.40 BB//BB- MyHULMNanbHbIi
AkyT-35003 2500 R 795/ 20.08.11 315 101.50 1.98 337 BB//BB- 7
ApO6n-09 3000 R 8.25  18.08.11 102.55 2.01 1.48 BB-// MyHULMNanbHbIi
Ap06n-34010 3000 R 8.00 19.07.11 101.70 1.96 218 BB-/ 7




Fixed Income Daily 09.06.11
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 04 | 100.37 -1.65 4.61 0.03 BB/Ba3/ GaHkm
Ak bars-12 225§ 1025 03.12.11 03.12.12 18.4 | 109.15 | 0.05 3.86 470 1.39 BB/Ba3/ BaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 128 | 105.19 312 3.90 0.98 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 240611 24.06.11 24.06.13 1.0 | 249 | 11012 4.20 BB/Ba1/B+ GaHkun
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 46.0 | 108.26 5.54 3.70 321 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 90 | 695 10314 | 001 4.06 4.19 0.67 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 76.7 | 106.17 6.66 3.71 4.89 BB/Ba1/B+ GaHkm
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1204 | 103.38 6.37 3.75 6.85 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 988  11.09.11 11.03.15 457 | 11142 0 0.03 6.40 443 3.10 BI/B+ cblpbe
Alrosa-14 500 § 888 17.11.11 17.11.14 419 | 11531 4.06 3.85 3.00 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1145 | 11125 0.01 6.16 348 6.74 BB-/Ba3/BB- cblipbe
Bank St-Petersburg-17 100 § 10.50  25.07.11 25.07.17 746 | 106.01 10.30 4.95 4.25 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 235 | 107.82 3.13 3.40 1.80 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.11.11 25111 544 | 10262 6.81 3.65 3.75 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 457 | 106.68 | 0.02 473 3.14 327 BBB-/Baat/ GaHkm
BoM-17 400 $ 6.81  10.11.11 10.05.17 721 | 10275 6.24 3.31 4.81 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 775 201111 20.05.13 237 [Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 403 | 11086 | 0.01 384 3.33 2.92 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 15.7 | 103.55 4.98 3.80 1.20 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 838 | 101.64 6.45 3.32 542 B+/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 229 | 109.86 3.40 4.04 173 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 539 | 112.81 4.99 3.66 372 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 837 | 116.88 6.42 4.06 5.13 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 183 | 10271 | 0.00 267 4.44 144 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.11 15.11.12 175 | 100.77 2.34 143 1.40 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 211 11301 1.94 4.26 1.59 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 292 | 106.72 | 0.04 3.55 6.16 218 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 258 | 102.27 3.38 2.20 1.98 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 224 | 109.82 1.89 3.34 173 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 261 | 11130 | 0.00 2.09 337 1.96 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 331 | 104.06 3.40 4.83 253 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 383 | 114.87 323 3.56 275 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 414 | 105.34 3.62 5.09 3.06 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 485 | 10632 | 0.06 4.08 5.53 3.60 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 446 | 11397 | 0.03 1.95 713 322 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 545 | 104.92 3.88 243 3.99 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 66.5 = 108.87 = 0.02 437 2.85 4.63 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 705 | 10224 | 0.16 463 5.02 5.00 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 780 | 10406 0.11 463 5.23 5.31 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 814 | 109.24 | 0.08 4.88 6.05 543 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 833 | 119.10 4.83 342 5.33 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.0412 23.04.1¢ 11.0 = 959 = 126.74 3.65 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 105.3 | 110.59 347 3.26 2.78 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 130.8 | 107.70 5.55 3.02 7.68 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14 28.04.34 350 & 2787 | 127.93 | 0.8 3.37 2.65 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 318.9 | 11238 | 0.01 6.31 324 | 1215 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 250 | 109.76 3.00 361 1.86 /Baa3/BB GaHKu
Gazprombank-14 500 § 6.25  15.06.11 15.12.14 429 | 105.84 4.44 2.95 3.07 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 52.3 | 106.67 | 0.09 476 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 22.07.13 258 | 104.24 3.53 270 1.96 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 04 | 100.40 -0.83 5.48 0.03 BB/Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 241 101.60 2.51 5.78 0.17 BB/Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 338 | 10346  0.02 5.63 3.38 247 BB/Ba3/B+ GaHkm
11B-13 200 § 11.00  15.08.11 15.02.13 20.6 D/Caa2/D GaHku
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 48 | 10354 | 0.03 0.26 447 0.39 RD/ID XuMms
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 53.8 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 415 | 109.83 3.30 2.90 3.07 | BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 730 | 109.82 | 0.07 447 2.89 5.01 BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1024 | 112.84 | 0.10 5.33 321 6.37 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1147 | 10480 | 0.06 5.46 2.92 712 Chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1339 | 108.12 | 0.13 5.66 3.08 7.88 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 57.9 = 9947 10.59 5.23 3.58 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 14 | 101.06 0.88 4.82 0.12 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 42 101.54 1.88 6.35 0.34 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 654 | 101.77 | 0.03 4.62 4.98 4.59 BBB/Baa1/BBB  MyHMLMnamnbHbIi
MTS-12 400 § 800  28.07.11 28.01.12 78 | 103.76 2.04 3.86 0.61 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 1101 | 116.14 | 0.07 5.74 3.71 6.47 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 106 | 104.23 0.23 384 0.69 B/B1/ Xummst
NKNH-15 200 § 850  22.06.11 22.12.15 553 | 9877 | 0.07 9.07 430 2.08 B/B1/ Xumust
NMTP-12 300 § 700 17.11.11 17.05.12 115 | 10324 = 0.01 347 3.39 0.91 [Ba1/BB+ cepBuc
NOMOS-12 200 § 9.25  17.06.11 17.12.12 186 | 107.94 384 428 1.38 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 289 | 10370 | 0.00 4.83 3.13 217 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 532 | 106.68 6.95 4.10 3.59 B-B1/ GaHkm
NOMOS-16 125§ 975 20.10.11] 20.10.11  20.10.16 4.0 | 654 | 102.94 = 0.19 1.66 474 0.36 BB-/Ba3/ GaHkm
Novatek-16 600 § 533  03.08.11 03.02.16 56.7 | 103.73 | 0.04 443 2.57 4.03 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 117.6 | 106.48 5.14 3.10 7.10 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 45 102.20 2.66 4.28 0.36 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.11.11 23.05.12 11.7 | 105.29 3.94 4.57 0.92 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 1.0 256 | 111.96 4.80 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 351 | 101.21 | 0.03 5.74 3.05 2.59 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 1275 27.11.11 27.05.15 483 | 11914 | 0.12 713 5.35 3.18 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 619 | 115.86 0.07 7.44 4.86 3.80 BB-/Ba2/oTo3BaH | baHku
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EBPOOBJIUTALN
Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 81.0 | 111.50 11.02 5.60 4.33 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.11.11 22.05.12 116 | 103.92 3.30 361 0.92 B1/B+ cblpbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 59.3 | 102.33 10.37 5.38 367 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 2214 | 107.60 8.38 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 30.04.12 109 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 236 | 108.73 2.53 3.30 1.82 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 219 | 10258 | 0.03 5.96 3.66 1.64 BBB/Baa1/ BaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 31.7 | 109.20 | 0.00 3.39 3.26 233 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 366 11528 | 0.01 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 | 644 = 101.28 243 344 0.28 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 58.1 | 10412 0.35 7.65 4.18 381 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 72.3 | 107.26 | 0.01 4.87 2.94 4.94 BBB/Baat/ GaHku
Rosselkhozbank-1t 1000 § 775 294111 29.05.1€ 849  1153C | 0.03 5.12 3.36 5.48 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1216 | 101.57 | 0.03 5.79 2.95 7.45 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 534 | 100.84 = 0.3 778 3.92 3.50 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 474 | 10278 | 0.14 2.86 1.76 3.60 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.8 | 143.05 0.03 4.00 384 5.23 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 822 | 10590 @ 0.37 6.75 3.71 5.15 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.3 | 103.65 = 0.29 4.50 241 712 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2075 | 17854 | 0.08 5.56 3.57 9.01 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 229.0 | 11860 | 0.09 433 3.16 5.59 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 55.1 | 103.37 | 0.04 797 429 3.54 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 66.8 | 103.48 10.24 471 4.07 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574  03.10.11 03.04.17 709 | 107.28 4.31 268 491 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 241.0 | 103.95 | 0.07 717 360 | 10.25 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 53 | 10210 & 0.03 1.06 2.90 0.43 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 236 | 108.01 2.23 3.00 1.83 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 252 | 108.28 2.34 2.99 1.90 BBB/Baa1/ GaHKu
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 418 | 10296 = 0.23 257 3.40 3.19 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 497 | 106.54 3.75 2.58 3.58 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 76.7 | 104.88 | 0.00 4.50 257 5.27 BBB/Baat/ GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 261 | 11255 | 0.00 3.60 433 1.90 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 349 | 11366 0.05 4.14 4.07 2.52 B+/Ba3/BB- Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 77.7 | 10345 6.04 324 5.12 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.6 = 108.33 | 0.02 543 3.55 348 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 778 | 10117 | 0.10 5.16 2.66 5.33 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 349 | 10336 0.14 10.11 5.56 238 GaHKun
TMK-11 600 § 10.00  29.07.11 29.07.11 17 | 101.03 2.60 4.95 0.14 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 80.8 = 105.31 | 0.09 6.26 3.68 5.05 /B1/B npou3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 1.3 | 100.56 1.76 342 0.11 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 15.7 | 103.7¢ 3.09 2.95 1.22 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 215 | 109.17 217 344 1.65 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 445 | 10861 3.70 2.88 3.21 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 622 | 11462 0.08 428 327 420 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 704 | 109.98 @ 0.05 4.64 3.01 477 | BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 823 | 11668  0.13 4.94 337 528 = BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 1054 | 112.82  0.08 5.38 3.21 640 = BBB-/Baa2/BBB- cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 744 | 10413 | 0.23 10.72 5.05 421 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 0.6 | 100.55 -3.51 447 0.05 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.06.11 27.06.12 12.8 | 104.80 149 291 1.00 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 128 | 102.80 @ 0.02 2.66 2,62 1.00 /Baa1/BBB Chlpbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 264 | 111.72 212 345 1.98 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 334 | 107.34 2.86 264 2.52 /Baa1/BBB chipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 872 | 12490 @ 0.16 4.58 348 543 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 6.8 | 105.16 2.66 5.70 0.53 B+/Ba3/ BaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 54 | 101.96 3.60 8.14 0.43 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 242 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 57.2 | 101.75 | 0.28 331 368 428 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 786 | 103.67 478 263 541 BBB/Baal1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.6 | 108.65 5.67 3.18 6.64 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 176.0 | 104.22 6.35 3.26 9.22 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 45 | 10244 1.74 4.09 0.37 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 231 | 109.19 3.33 3.84 1.75 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 604 | 111.90 5.48 3.69 4.09 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 56.7 | 104.86 5.30 3.10 391 /Ba3/BB- Tenexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 839 | 11561 6.30 3.95 5.19 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.6 | 106.84 6.77 363 6.67 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 737 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 52.5 | 100.13 6.16 3.10 3.69 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 42 | 102.09 1.40 367 0.34 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 0.7 BBB/Baal1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 17.0 | 106.14 = 0.00 212 3.1 1.33 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 18.0 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 26.7 | 10359 | 0.12 2.28 3.86 2.06 BBB/Baa1/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 04.03.15 455 | 107.10 438 3.02 327 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 57.1 | 10058 @ 0.09 4.07 423 421 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 24.0 | 849 | 108.42 247 317 1.86 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 81.7 | 104.08  0.03 4.54 3.03 5.42 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 113.8 | 10244 6.20 3.20 6.89 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11 02.07.15 02.07.35 50.0 | 293.0 106.30 453 2.94 3.50 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 60.5 | 101.34 0.14 4.76 5.06 4.40 BBB//BBB (hMHaHCbI
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Anekcanap LWenectoBny, shelestovich@uralsib.ru
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Onbra CMKKMHa, sim_oa@uralsib.ru
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