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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

WHbnaums Bbille oXUAaHWUNA. B YeTBepr MHBECTOPOB OyAeT MHTepecoBaTh MPEXAe BCEro HefesibHasi CTaTUCTVKa MO PbIHKY
Tpyna CLUA, a MMeHHO 4ncno obpatleHuin 3a nocobumsamm no 6e3paboTumue, KOTOPoe, KakK OXMAAETCS, CHU3WUMNOCh Ha 7 ThbiC.
Kpome Toro, 6yayt onybnmnkoBaHbl faHHbIE MO PbIHKY HEABMXUMOCTU. [Mpednonaraetcs, YTo 3a Mal YMCIO pa3pelleHnin Ha
CTPOUTESNIbCTBO BLIPOCNO Ha 4,2%. MupoBble PbiHKM 3aBEPLUMN BYEPALLUHIOIO TOPrOBYIO CECCUIO [OBOJSIbHO CYLLECTBEHHbIM
CHUXeHMeM — B cpeaHeM Ha 1,5%./HBecTopoB 06ecnokonnu rmaBHbIM 00pa3oM HeraTMBHbIE AaHHble No MHbAAuMK B CLLA,
roe no utoram Mas noTpebutenbckme LieHbl Bbipocin Ha 0,2% BMecto oxunpaslimxcs 0,1%. Mbl cinTaeM, HTO K KOHLY rofa
nHpnauma 8 CLLA yckopmTtcs AOBOMBHO OLLYTUMO, B pe3ynbTaTe Yero goxogHocts 10 UST nogHumetcs oo 4,5%. B4epa Ha doHe
HEeraTMBHOIO HACTPOS MHBECTOPOB BbIPOC CMPOC HA 3aLUMTHbIE MHCTPYMEHTbI, N AOXOAHOCTb AECATUMETHUX Ka3Ha4enCKmx
obnuraymn CLLUA onyctinace Ao 2,96% ¢ 3%. MoMUMO MHGNALMK, Pa3oHapoBanv PbIHOK U AaHHble MO NPOMMPON3BOACTBY B
CLUA. EBpona TakxXe He JaeT MHBeCTOpaM nepembllKin: MUHUCTPLI PrHaHcoB EC He cmornv cornacosaTb niaH nomoLum Fpeumu,
1 ObINO NPUHATO PeLUeHWe MPOBECTU elle OfHO 3acefaHue. EBponenckas BanoTa Hayana pesko CHMXKAaTbCs, OMyCTUBLUMUCH C
yposHs 1,44 ponn./espo Ao 1, 42 fonn./espo, a CerofHs yTpoMm yxe AuHynack kK otmetke 1,41 gonn./espo. CerogHa Mcnanus
NPOBEAET ayKLUMOHbI MO pa3MeLleHMio rocoymar, 4To MOXeT 06aBUTb BONATUABHOCTMX BaOTHBIM PbIHKaM.

CyBepeHHbIN cerMeHT nop, AasneHueM, B paBope — KOpNopaTUBHbIN. Byepa cnpef MHANKATUBHOIO CyBEPEHHOIO BbIMycka
Russia’30 k 10UST paclumpuncs cpasy Ha 16 6.n. no 143 0.n., a ueHa bymaru cHmsmnach Ha 30 6.n. go 118% oT HomMHana.
CyBepeHHbI CeKTop OKasancs BO BMacTV NPOLABLOB, W cpefHee CHUXeHWe LeH coctaBuno 10 6.n., HO B KOPNoOpaTMBHOM
cermMeHTe npeobnafany nokynku. EBpoGoHabl Ma3npomMa, 3aMeTHO CHU3MBLLMECS B LieHe IHEM paHee, BYepa CyMesin OThbirpath
YacTb NnoTepb, NOAOPOXKAB B cpefiHeM Ha 11 6.n., Oymaru THK-BP Toxe BbIrnsaenu HENNoOxXo 1 NOAPOC/v B LiEHe B CpeHEM Ha
15 6.n., kak n obnuraumm JIYKOWMNa. Y METaNNyproB CHWXEHWE B XOAe Npefblayllen TOProBov ceccum oTbirpbiBan EBpas,
npnbaBMBWUIM B LeHe B cpenHem 20 6.n. — Gonblie, Y4em Bymarmn CeBepctanu, nofjopoxaslune Ha 10 6.n. Cpeon Gymar
OaHKOBCKOro CeKTopa yBepeHHO Bbirnanen 6oHabl BOba, KoTopble CTanu fopoxe B cpefHeM Ha 23 0.M., BCien 3a HUMMK Wn
6ymarn BTb, npnbasuBLUMe B LeHe B cpefHeM 16 6.n., eBpoboHasl PCXE 1 CoepbaHKka NOLHANMCH B CTOMMOCTU B CPEAHEM Ha
10 6.n. Ha a3natckmx nnowaakax, oTbIrPbIBAOLMX CErOAHA YTPOM HOBOCTM Mo [peumn U HeraTmBHble cTaTAaHHble no CLUA,
KOTUPOBKWN CHU3UANCL B CpefiHeM MPUMepHO Ha 1%. Dblodepchbl Ha aMepuKaHckme OHAO0BbIE MHOEKCHI HAXOAATCA B KPAaCHOM
30He. Topru B POCCUM MOTYT Ha4aTbCs CO CHUXEHNS.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

AykumoHbl OP3 — nHBecTopbl onacalTcs AIMHHON Alopaunn. Biepa MyHGUH Nposen ABa aykUMoHa Mo Aopa3MeLLeHmto
O®3 - wectunetHnx O®3 26206 obbvemom 20 mnpg pyd. v pecatmnetHmx O®3 26205 Ha cymmy 10 mnpa pyb., HO He
CIMLLKOM ycnewHo: 13 30 mnpa pyb. yaanock npueneds nuilb 43% cpencts, unu 12,97 mnpa py6. H13knin cnpoc oTt4acTy
OOBACHANCA HEKOTOPLIM CHUXXEHWEM YPOBHS CBOOOLHOM JIMKBULHOCTU Ha (POHe ymnaTbl CTPAaxoBbIX B3HOCOB, HO, TNABHOE,
HeXenaHVeM VHBEeCTOPOB MNprobpeTaTb OymMarn ONMHHOW Atopaumn Ha ¢doHe HecTabunbHOro BHelwHero cdoHa. Kak Mbl 1
npeanonaranu, cnpoc Ha O®M3 26206 Obin Gosee BbICOKMM, YeM Ha OP3 26205 u coctaBun 9 mnpa pyb. (44,6% ot
npeanoxexHus ), B pesynstate Yero MuHduH npopan bymar Ha 8,9 mnpa pyb. [oxoAHOCTb MO CpefHeB3BeLIeHHOW LeHe
coctaBuna 7,8%, TO eCTb ayKLMOH MPOLUeN Mo BEPXHEW IpaHuLLEe 3aABIEHHOMO OpUeHTVpa Ha ypoBHe 7,7-7,8% 1 nHBeCTopam
Oblna NpennoxeHa MakCMManbHO BO3MOXHas MpPemMus KO BTOPUYHOMY PbIHKY B pa3mMepe 6 0.M., 4TO Mbl CYMTaeM BecbMa
WedpbiM npefnoxeHnem. Boinyck OD3 26205 Takke Obin Lopa3MelleH MO BEPXHEN rpaHuLe 3asBIEHHOr0 OpUEHTUPa B
AvanasoHe 8,1-8,2%, XoTa B JaHHOM Ciy4ae npemms KO BTOPUYHOMY PbIHKY Oblna MeHee NpuBnekaTenbHom 1 cocTaBma BCero
2 6.n. MHBeCTopbl NpeabaBunv Clpoc NuLlb Ha 4,8 mnpa pyd. n3 10 mnpa pyb., 1 B pe3ynbtate MUHOWHY yAanocb pasmMectuTb
Oymar Ha 4 mnpg pyb. Ha Haw B3rnag, OP3 26206 bonee npuenekatensHa, 4em OM3 26205 v npegnaraet npeMuio B pasmepe
10 6.n. Kk kpnBor OD3. CerofHs TOproBas akTMBHOCTb B CErMeHTe rocbymar MOXeT ynacTb B CBeTe pa3melleHns OBP 19-n
cepun o6bemMom 150 Mrpp pyb., HTO HEraTUBHO CKaXeTCs Ha YPOBHE IMKBUOHOCTL.

OrK-5 npuBnekaer 5 mnpp py6., opMeHTUpPbl UHTEPECHbI. Byepa CTano M3BECTHO, YTO reHepupylowas komnaHms OrkK-5
(Ba3/—/—) 23 vioHs NnaHWpyeT OTKPbITb KHAMY 3afBOK Ha pa3MelleHne Orpsxesbix obnuraumin 6O-18 obbemom 5 mnpg py6.
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KHury npepnonaraeTtcs 3akpbiTb 27 MIOHS, pa3MelleHe HaMevyeHo Ha 29 WIoHs, MnaHMpyeTcs BKIOYeHVe Oymary B
KOTMpPOBasbHbIA ciMcok Al. Bbimyck pa3MeLLaeTcs Ha TPeXNETHUM CPOK, OPUEHTUP MO CTaBKe KynoHa coctasnset 7,5-7,75%,
4YTO MoApa3yMeBaeT JOXOAHOCTb B Auana3oHe 7,64-7,9%. Mcxoas M3 3aiBNEHHbIX OPUEHTUPOB npemus K kpuson OD3
CKknapgblBaeTcs B AmanasoHe 97-123 6.n. Y aMmuTeHTa HaxoaaTcs B obpalleHuV ABa Bbinycka obnuraumin — oba LOBOSMLHO
KOpOTKMX. bonee anuHHbin — OMK-5 BO-15 (aopauns 0,92 roga, YTP 5,83%), kOTopbI Npednaraet npeMmio K kpnson OP3 B
pa3mMepe 85 6.n. CTouT Takxe oTMeTUTb, YTo obnuraumm OCK-ESC (Baa2 /BBB/—), peTHI KOTOPOW Ha YeTbipe CTYMNEeHM BbILLe,
yem y OTK-5, koTmpytoTcs ¢ npemuen k kpreon OD3 B pasmepe npnbnmsmtensHo 53 6.n. (peds uget o Boinycke CK-E3C-10,
niopaums 3,41 roga u YTM 7,65%). Wcxoas M3 KOTMPOBOK BTOPUYHOrO PbiHKA HOBOE MPeLfioXKeHUe 3MUTEHTa BbIrnsaauT
BMOJIHe NpMBeKaTenbHbIM Ha BCEM [ManasoHe 3asBneHHOro opneHtupa. OrK-5 NogkoHTposbHa UTanbsSHCKOMY KOHLEpHY Enel
N SBNSIETCH OJHOM U3 Hamboree BbICOKOPEHTAbEemNbHbIX SHepreTMieckux KoMnaHum Poccum. Mbl oXXnaaemM BbICOKOrO Clpoca Ha
Oymarv 3muTeHTa, KOTOPbIM, MOMMMO npoyero, OyaeT obecneyeH 3a CHET OrPaHUMHEHHOrO MPedsioXeHWs B CErMeHTe
3N1EeKTPO3HEPrETUKN.

Onbra CtepuHa, sterinaoa@uralsib.ru



OEHEXHbIA PbIHOK

KpaTtkocpouHble ctasku MBK noebicunucb

Ynnata CTpaxoBblX B3HOCOB KOMMaHWAMU B Cpedy npvBena K
HeBOMNbLIOMY CHUXEHWNIO YPOBHS NMKBUAHOCTU. KpaTKOCPOYHble CTaBKM
MBK  He3HauyuTenbHO MOBLICUMNINCL, KaK W OXWMAANOChb, OOHAKO
OONrOCPOYHbIe  CTaBKM  He U3MeHUIUCb. OCTaTkM Ha  KopcyeTax
KpeouTHbIX yupexaeHn B LB yBenmuunucs Ha 27,6 mnpg py6. go
591,8 Mnpa pyb., Aeno3uTbl 6aHkoB B LIb cokpaTunmce Ha 50,3 Mnpg
pyb. no 242,2 mnpn pyb. WHoukatveHas ctaBka MosPrime no
OOHOOHEBHbIM KpeamuTam nogHanace Ha 1 6.n. go 3,76%. CerofHs
3HAYUTENbHBIX W3MEHEHUN B YPOBHE NMKBUOHOCTUM He OXWOAETCH,
O[HaKO 3aBTpa coctomtca noraweHne OBP, n NWMKBMOHOCTE MOXET

YBENNHYNTLCA.

Py6nb BYEpa CHU3UNCS NPOTMB AONNapa BCIeq 3a pyxHyBLler Ha 4,5%
HedTolo (Brent obeanunace co 119,5 pgonn./Gapp. go 114,1
nonn./6app.) v yKpenieHvem amMepuKaHCKoW BamloTbl — WHAEKC
fonnapa noeblckncs Ha 1,5%. Pybnb notepsn 11 koneek Ha MMBB n
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CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %

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

OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
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3aKpbincst Ha yposHe 27,99 py06./ponn. [loBepue y4acTHWKOB pblHKa K €AMHON €BPOMENCKOM BasloTe TaeT Mo Mepe pocTa
00ecnokoeHHOCTM No NoBOAY AONroBOW Npobnembl Mpeumn. Byepa eBpo CHM3UACA NPoTWB Aonnapa Ha 1,5% 1 onycTuncs Ha
30 koneek npotne pyons go 39,98 py6./eBpo. buBanioTHas Kop3vHa nofellesena Ha 7 koneek o 33,38 pyb. CeronHs Ha
PbIHKaxX aKLWi LApuT JOCTaTOMHO HepBHasa aTMocdepa B CBA3M C POCTOM HaMNpPAXeHHOCTU BOKPYr AONrOBOro Kpusuca B Espone.
A3naTckme OMPXKM TOPryIoTCA B «KPaCHOM» 30He, eBPO MPOLOSIXAET TepsiTh NO3nULMK. LieHbl Ha HedTb CTabunmsmpoBanmncs nocne
BYepallHero nageHws, ogHako cerogHa B HedTAHbIX KOTMPOBKax HabmofgaeTcs BCero NuLlb HyneBas AMHaMuKa. Mbl oxunaaem

ocnabnexus pybns fo ypoBHs 28,1-28,2 pyb./monn.
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WctoyHmku: Bloomberg, MMBE

Kypc eBpo oTHocuTenbHo gonnapa CLUA
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JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

ADK «Cucreman» (BB/Ba3/BB-)

OTt4yeTHOCTb 3a | KBapTan 2011 r. no US GAAP: npeackasyeMo HenTpasibHble pe3ynbTaThbl

PocT BbIpy4kn B OCHOBHOM Grnaropapsi BbICOKMM LieHaM Ha HedTb. Buyepa ADK «Cuctema» npefctaBuna pesynbTatbl
I kBaptana 2011 r no US GAAP, KOoTopble B LeNOM COBMANM C HaWWUMU OXUOAHUAMWN: OCHOBHbIE aKTMBbl KOMMaHUWU yxe
OT4MTaNMCh. JTa NepBas OTHETHOCTb KOMMAHUM NOCe CMeHbl OPraHW3auMoHHON CTPYKTYPbl U HazHavYeHna Muxauna LLlamonvHa
npe3sngeHtom APK «Cncrema». KoHCONMAMPOBaHHAN BbIpyyYka B OTHETHOM NEPMOAE BbIPOCNa Ha 2% KBapTan K KBapTany v Ha
26% rop k rogy — Ao 7,8 mnph ponn. Poct noxonoB obycsioBeH B OCHOBHOM YBEMYEHWEM BbIpyYKM B cermeHTe TIK, 4TO,
B CBOIO o4vepeflb, MOXHO ODOBACHWTH KaK MOBBILIEHWEM LieH Ha HedTb, Tak W yBennyeHveM pobbium HedTn 1 obbeMa ee
nepepaboTkn. Hanpumep, Bbipyyka baliHedT yBennymnack Ha 15% kBapTan K KBapTany 1 Ha 42% roga K rogy — 1o 4,1 Mnpf,
gonn. Temnbl pocTa BbIPpY4KM OTHOCUTESNIbHO MpeAblayLlero KBapTana oOKas3anucb HUXe, YeM rof K rofy B CBA3WU C CE30HHbIMU
hakTopamu, 4TO 0COBEHHO AICHO BMAHO M3 AMHAaMUKWM nokasaTens MTC (Bbipydka onepatopa cHm3mnach Ha 2% KBapTtan K
KBapTany v Bblpocsia Ha 12% rofd k rogy Ao 2,9 mnpa fonn.). MNMpu 3ToM Aons 6a30BbiX akTMBOB HECKOSbKO BbIpocsa — ¢ 88%
B MpoLunoM rofy 0 91%, 4To CBUAETENbCTBYET O JOCTATOMHO HM3KMX Pe3ynbTaTax Pa3BMBAIOLLMXCA aKTUBOB.

[.]

MoTeHumana pocra B o6AUraumax KOMnaHum He BUAHo. GopMaribHO B 0OpaLLEHNN HAXOAUTCS YeTbipe BbiMycka obnuraumm
CucTeMbl, HO B CBA3W C NpolleawmM B MapTe 0OMeHOM BTOPOroO M TPETLEro BbiNycka Ha YeTBepPTbIA Hanbonee NMKBUAHbI U3 HUX
TOJIbKO BTOPOW 1 YeTBEPTbIN KOTOPble TOPryloTCs CO cnpefamMu K kpuson OM3 B pazmepe okono 100 6.1., 4TO, Ha Hall B3rnsg,
He OCTaBNSIeT BO3MOXHOCTI [NS CHUXEHUSs JOXOAHOCTU. Y NepBoro v TpeTbero Bbinycka bonee WMpokmne cnpeasl — B AManasoHe
120-150 6.1., HO 3TV BbIMYCKWN He CAINLLIKOM MPWBIeKaTeNbHbI 13-3a HEBbICOKOW NIMKBUAHOCTU.

TMONHBIN TEKCT KOMMEHTapus OyLeT onybnMKoBaH No3xe.

Opwuii FonbaH, golbanyv@uralsib.ru

Bank «llenTp-MuBecT» (B1)

MpuBnekaTenbHO 6NMXXe K BEpXHEN rpaHuLie

YBenuueHue npeasioxeHuns. B natHuLy, 17 WIOHs, 3aKpbIBaeTCs KHWra 3asBoK no Bbinyckam bO-1 1 6O-5 obwmm obbemom
2,5 mnpg py6. Oba Bbinycka TpexneTHWe ¢ oepTor Yepes nontopa rofga. OpUeHTUP CTaBKM KyMoHa Haxo4UTCA B AMana3oHe
8,5-9,0%, 4TO COOTBETCTBYeT [0XOAHOCTU K odepTe 8,68-9,2% npwn Atopaunn okono 1,43 ropa. lNepBoHavanbHO OaHK
cobupancs pasmeLlatb Tonbko oamH bO-1 obbemom 1,5 Mnpa pyb., ofHaKO B CBA3M C BBICOKMM CMPOCOM Ha obanraumm obbem
npeanoxeHus Obin yBenudeH, n LieHTp-MHBeCT pasmecTiT elle ofmH Bbinyck 5O-5 obbemom 1 mnpg, pyo.

KB «LieHTp-UHBecT» — yHMBepcanbHbI GaHK HeGoNbLINX pa3mepoB, paboTalolwmi B PoctoBe-Ha-[oHy, obnafaowmin B
HEeM [OCTaTOMHO CUMbHBIMW MO3MUMAMMK, N pacnonaralowein obLpHON dunmansHon ceTblo. OQHAKO KOHLEHTpaums busHeca B
OHOM pervoHe Npu pocTe KOHKYPEHLMN CO CTOPOHbI heaepanbHbix OaHKOB MOXET MPUBECTU K CYLLIECTBEHHOMY CHUXEHWIO
NpnbbINbHOCTU. o pa3Mepy akTMBOB Ha 1 anpens 6aHk Haxoamncs Ha 79-M mecte ¢ 45,9 mnpg pyd. CTpykTypa akuMOHEPOB
LleHTp-WMHBecTa, B uncne kotopbix EBEPP, DEG, Renaissance Capital n Raiffesenlandesbank, BbirnaamT 0octaTodHO CUSTbHOMW.

®durHaHcoBOe NosnoXxeHue 6aHKa B LLeNoM BbIrnsaauT Hennoxo. KpeantHbi nopTdens Ha KoHel, | kBapTana coctasnsan 32,8
MnpA pyo., nnu 72% aktmBoB. MoYTK NMONMOBMHA KPEAUTHOIO nopTdens NpuUxoamnTcs Ha kpeautbl MCB, npenmyLecTBEHHO B
CeNbCKOX03AMCTBEHHOM CEKTOpe, YTO, Ha Hall B3rNs4, BbIMAAWUT LOBOMNbHO PUCKOBAHHBIM. Ha pO3HWYHbIE KpeanTbl MPUXOAMNTCA
OKOJO TpeTu noptdens. Ka4ectBo KpeauTHOro noptdens BMoiHe yMepeHHoe — 00beM MpocpoyeHHbIX bonee vyem Ha 90 aHen
KpeamToB cHM3mMncs o 7% B | kBaptane 2011 r. ¢ 9,3% 8 2009 r., 4TO He CUNBHO NPEBbLILIAET CPEAHNIN ANS YHMBEPCANbHbIX
GaHKoB ypoBeHb. [MokasaTenn 3hdeKTMBHOCTM DaHKa Takke HaxoAsTCs B paMkax OTpaciieBbix TpeHZoB — YMM B 2010 r. —
| kBapTane 2011 r. gepxanacb okono 7%. OnHako LleHTp-MHBEeCT oTCTaeT OT KOHKYPEHTOB MO peHTabenbHOCTU KanuTana u
aKTMBOB, KOTOpas cocTtaBnaeT 7% mn 1% COOTBETCTBEHHO. Ipn 3TOM AOCTaTOYHOCTb KanuTana HaxOAUTCA Ha JOBOJIbHO BbICOKOM
YypOBHe — okofio 19%.

MpuBnekaTenbHO B BepXHeW NonoBuHe auanasoHa. Cenyac B 0bpallleHn HaxoaMTCs TOMbKO OAMH BbiNyck OaHKa BTOPOW
cepum c odepTort B MioHe 2012 r. OAHAKO B CUY HWU3KOW NIMKBUAHOCTM €ro NpakTUYeCKn HeBO3MOXXHO MCMOMb30BaTh B Ka4ecTse
OPWEHTMPA, W MO3TOMY OIS NO3ULMOHMPOBaHWS LleHTp-VIHBeCcT MoxHO cpaBHWUTL ¢ MKE (B1/B+) 1 CKB-baHkom (B1/B-),
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NMEIOLMMU CXOXME PEUTUHIU, HO HAMHOTO MPEeBOCXOASALLMMK ero no Maclutabam busHeca. C opyro cTopoHbl, LleHTp-WHBecT
OTNMYaeTCs bonee BbICOKMM YPOBHEM KanmUTanm3aLumm 1 CUNbHOW CTPYKTYPOW akLMOHePOB. Mpu cxoxux Aopaumsax bymary MKb
TOPryloTCs Co cnpefdoM K kpneor O®M3 B parioHe 270 6.1., a CKb-baHka — okono 290 6.n. HoBbI BbINYCK MO HUXHEW rpaHnLLe
Oynet npepnarate npemumio k kpmson OP3 okono 320 ©6.n. Takum obpa3oMm, ero npemus Kk Oymaram CKB-bBaHka Oynet
coctaBnatb okono 30 6.1., a Kk MKBE — 50 6.1., 4To, Ha Halll B3rnsf, SBNseTcs aflekBaTHOM KOMMEHCaLMeN 3a MeHbLLINN pa3Mep
OaHka. Mbl pekoMeHAyeM y4acTBOBaTb B pa3MelleHn C JOXOAHOCTbIO B BEPXHEW MOMOBWHE AMana3oHa opueHTUpoB. OgHako
yBenu4eHne obbema NpefnoXeHUs CBUAETENbCTBYET O BbICOKOM CMpOce Ha obnuraumm DaHka, W, ckopee BCEro, oHW OynyT
pa3MelleHbl MO HWXHEW rpaHuue [uana3oHa, 470, MO HaleMy MHEHMIO, He OCTaBNseT 3Ha4YUTeNlbHOro noTeHumana Ans
JanbHenLwero pocta KOTUPOBOK.

tOpuvi FonbaH, golbanyv@uralsib.ru

Poccenbxo30ank (Baa1/BBB)

Bbinyck PCXB-7 Hayan ToproBaTbC C HOBbIM KYNOHOM

CraBka 6,85% Ha pBa roga. B natHuLy pybneBbin 06NMralmMoHHbIN BbiNyck Poccenbxo3zbaHka cepyi 7 Hayvan ToproBaTbCs C
KynoHoMm 6,85%, ycTaHOBNEHHbIM Ha Crnedylowve ABa roga Ao odepTbl B MioHe 2013 r. B HaCTOSLWMIA MOMEHT AOXOOHOCTb
Bymaru coctaBnseT 6,9% rofoBbix.

BbInyck ner Ha Kp1BYlo cOGCTBEHHbIX 06513aTenbcTB 6aHKka. Cnpen PCXB-7 k kpuBon OD3 cenyac NpubAN3nTeNIbHO Takom
Xe, KaK y cocepHumx BbinyckoB PCXB-11 (poxogaHocTs 6,6% Ha 20 Mec.) n PCXB-604 /5 (noxonHocTs 6,1% Ha 14 mec). Takum
006pa3oM, OTHOCUTENBHO 3TUX BbIMYCKOB OyMary MOXHO CHMTaThb CMpaBednnBo oLeHeHHon. C Apyro ctopoHsl, 6ymarn PCXb
TPaAMLMOHHO KOTMPYIOTCA B JOXOLHOCTU Ha BEPXHEW rPaHMLLE NEPBOrO 3LWENOHa, YTO, C Hallen TOYKK 3peHus, He0BOCHOBaHHO,
nockonbky PCXB Ha 100% npuHaanexut rocyfapctsy U, Mo cyTu, saBnsetca OGaHKOM pa3BUTUS, KOTOPbIA eXerofHo
OOKaNUTanm3npyeTcs rocyfapcTBOM.

KoHKypeHTbl ecTb, HO MX HemMHoro. Mbl pekomeHayeM Bbinyck PCXB-7 K MOKynKe Ha TeKyLlem ypoBHe, HO OLHOBPEMEHHO
OTMEYaeM, YTO Ha PbIHKe eCTb Mapa HEMOXMX anbTepHaTUB 3Ton DyMare. Tak, NPUONU3NTENBHO BPOBEHb C HEM OLLEHEH BbINyCK
tOHVKkpeauT-5 (pentuHr BBB-/BBB+, goxoaHocts 7,05% Ha 27 Mec.); O4eHb HEnmoxo BbIMAAAT Takxke Bbinyckn PycduHaHC-
8/9 (Baa2, 6,6% Ha 15 mec.). C gpyron cTopoHsl, PCXB-7 npennaraet gaxe HeOOMbLUyID NPemMuio Mo AOXOAHOCTU K
obnuraumsam PocbaHk-602 (BB+/Baa3/BBB+, 6,9% Ha 25 mec.) Ton e rpynnbl SocGen, 4to 1 PycdumHaHC, YTo elle pa3
NOAYEPKMBAET OTHOCUTENBHYIO NpUBReKaTenbHOCTb Kpueor PCXbB.

Mybnvkaumm no teme:

6 wmas 2011 r. «PCXb - Oxuvgaemoe yxyAlleHVEe Ka4ecTBa aKTMBOB, HO B LUENIOM  HEUTPasibHOY.
http://www.uralsibcap.ru/products /download/110506_FI_RSHB_2010%20Review.pdf?docid=10560&Iang=ru

Amutpun AyakuH, CFA, dudkindi@uralsib.ru

Yysawckan Pecny6nuka (-/Ba2/-)

HoBbIV BbiNyck 06Mraumm pasmMeLleH ¢ 4OXoaHOCTbIo 7,48% rogoBbixX

HoBbIl1 BbIMyCK ycnewHo pasmeLleH. Biepa Pecnybnunka Yysalums pasmMectuna TpexnieTHme obnuraumm ¢ gropaumen 2,7 roga
no poxopHoctu 7,48% rofgosbix. ObbeM — 1 mnipa py0., cnpoc coctaun 3,74 Mnpph pyd. YunTbiBas OTHOCUTENBHO HEBOSbLLOM
obbeM Bbinycka, Oymaru, ckopee Bcero, byayT HU3KONMKBUOHBIMA.

Bbicokum cnpoc Ha cybdepepanbHble obnuraummn. YcnelwHoe pasmelleHve obnuraumin Yyeallmm NpoLuno BCEro yepes
HeZenio nocne pasmelleHuns Bbinycka Camapckon obnactv (BB+/Bal/-) ¢ miopaumen 3,2 roga no poxopHoctv 3,49%. B
YCNOBUAX OFPaHUYEHHOMO NPEAIOXEHMS U yAyHLaoWMXCs BloaXeTHbIX NoKa3aTenen KpeanTHoe KayecTBO He UrpaeT OonbLIon
onddepeHUMpyioLEen ponu.

PbiHOK cyGdepepanbHOro gonra MoXeT NpuBredb HOBbIX SMUTEHTOB B 2012 r. PekopOHO HW3KMe Chpefbl, CHUXEeHWe
06BEMOB 3MUCCUM U YXO[, C PbIHKA MPUBbLIYHBIX 33aeMLLMKOB — BCE 3TO OTKPbIBAET BO3MOXHOCTU ANA PErVIOHOB, MO Pa3HbIM
COOBPaAXEHNAM He BbIMyCKaBLUMX 0OAUraLmmn B nocnegHue rofbl. [encTB1UsS PeUTUHIOBbLIX areHTCTB TakKe YNyyLlaloT CUTyaLumIo.
TonbKo C Havana MioHs S&P MOBbICKMNO PenTUHI MpkyTckonm 1 Tomckon obnacten, a Takxke MPOrHo3 PasBUTUA PErTUHIa
Camapckoi obnacTu.

AHTOH Tabax, tabakhav@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

16 VioHs OdepTa XaHTbl-MaHcuiickmnin 6aHk-2 (3 mnpa py6.). OdepTa PoccenbxosbaHk-7 (5 mnpg pyo.).
Odbepta BTB-JTn3mHr GuriHaHc-3 (5 mnpg pyb.). Odepta BTE-JT13mHr @uHaHc-4 (5 mnpg py6b.).
MoratieHwe Mobyc-NmsunHr-OuHaHc-6 (0,5 mapg pyb.). MoraweHne Kocmoc — GuHaHc- 1
(2 mnpa py6.).

17 vioHs PasmeleHne EBPP-09 (1 mnpa py6.). Pasmelerne HK AnbsHc-06 (7 mnpg py0.). Odepta OTK-
3-1 (3 mnpa py0.). Moraweruve CeabMmort KontnHeHt 6O-1 (5,8 mnpa pyo.).

20 nioHs OdepTa Meyen-2 (5 mnpg pyb6.). OdbepTa Pycckoe mope-1 (2 mnpg py0.). OdepTa Kb PeHeccaHc
Kanutan-3 (4 mnpg py0.). Morawexve Tponka ViHeecT-2 (0,5 mnpg py6.). Morawerne OJIK-
2011 (CLN) (100 mnH gonn.). MoratweHne Ak bapc BaHk-2011 (300 mnH gonn.). MorateHne
XK® BaHk-2011 (500 MaH gon.).

21 nioHn Pa3melleHwne Kb LieHTp-nHBecT-60O-01 (1,5 mnpg py6.). MorawweHne PeHeccaHc Kanutan-2011
(100 mnH gonn.). Moratwexve Mpynna ATPOKOM-1 (1,5 mnpg py6.). MoratieHue NeHepupytoLLas
komnanua-1 (2 mnpg py6.). Morawenne Monvnnact-1 (1 mnpg pyo.).

22 nioHst Pa3metueHue PCr-@uraHc-01 (3 mapg py6.). Ocdepta HOMOC-BAHK-9 (5 mnpa py6.).
MoralueHwe LLanc-Kanutan-1 (1 mnpa py6.). Morawenwe tOHWTann-1 (1,5 mnpg py6.).
MoraweHue GuHaHcbusHeclpynn-2 (3 mnpg pyob.).

23 uvioHs Pa3melueHne MKB-BO-05 (5 mnpg py6.).

24 nioHs PasmeleHne 3ancnbkombark-60-01 (2 mnpa py6.). Odepta TB3 5O-1 (2 mnpa py6.). Odepta
OnNOC-1 (2 mnpa py6.). OcbepTa Anbta-baHk-2013 (400 mnH gonn.).

27 VioHs Pa3meleHue KyzbaccaHepro-@uHaHc-01 (10 mnpa py6.). MoraweHne BopoHexckas obnacTb-
34003 (0,5 mnpa py6.). MoratueHne TpaHcKpeantbark-2011 (350 MaH gonn.).

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

29 vioHn Morawerne OD3-25074 (70 mnpg pyO.). Morawexme YK TnapoOrK-1 (5 mapg py6.).
MoratueHuve MepeobaHk-1 (1,5 mnpa pyo.).

30 vioHs MoraweHwne Apocnasckas 061-34008 (3 mapa py6.). MoraweHue BTB-2011 (1 mipg espo).

JleHeXHbIn

PbIHOK

20 vioHa Bbinnata 1/3 HOC 3a | kBaptan 2011 r.

27 nioHA Bbinnata akuwzos v HOMW

28 MioHA BbinnaTa Hanora Ha Npubbinb

Tutons MpekpateHme onepaumin PEMO LB no akumam

15 niong Bbinnara ctpaxoBbix B3HOCOB

20 uions Buimnata 1/3 HOC 3a | kBapTan 2011 .

25 nions Bbinnata akumzos n HAOMN

28 mona Bbinnata Hanora Ha NpubbINb
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
XaHTbl-MaHcncknm
3000 100 7,85 7,85 14 pekabps 2011
DaHk-2
16.06.11 Poccenbxo3baHk-7 5000 100 6,9 6,85 11 mioHsa 2013
BTE-Nn3nHr GurHaHc-3 5000 100 7,5 6,9 10 ceHTabpsa 2013
BTE-NMn3nHr OunHaHc-4 5000 100 7,5 6,65 12 mapTa 2013
17.06.11 Ork-3-1 3000 100 7,5 7,5 9 nekabps 2011
Meyen-2 5000 100 8,5 7.4 12 mioHsa 2013
20.06.11 KB PeneccaHc Kanutan-3 4 000 100 12,5 9,25 6 moHsa 2012
Pycckoe mope-1 2000 100 10,0 12,0 14 mioHsa 2012
22.06.11 HOMOC-BAHK-9 5000 100 7.0 6,25 15 mioHs 2012
TB3 BO-1 2 000 100 7,0 6,5 12 mioHs 2013
24.06.11 OunnocC-1 2000 100 6,0 - -
Anbda-baHk-2013 400 USD 100 9,25 9,25 24 vioHs 2013
Fasnpom-11 5000 100 13,75 13,75 24 nioHs 2014
28.06.11
Cransona 600 100 7.0 : -

HepBum>xumocTtb- 1




Fixed Income Daily 16.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 9.00 16.06.11 14.06.12 122 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 11.0 23.2 100.40 75002 100.25 100.40 7.66 3.97 0.82 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.3 101.30 | 0.14 500 100.00 101.30 7.95 2.00 373 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 112.7 100.00 10 100.00 110.04 7.49 2.07 4.52 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 124.8 99.71 20523 99.75 100.34 8.56 2.09 5.33 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 131.9 103.22 12000 103.20 103.40 8.80 219 5.66 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23  59.0 1471 101.46 101.00 102.00 7.86 1.96 3.72 /A3/BBB (puHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 200.9 102.50 102.00 103.00 8.57 212 8.06 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.08.11 01.02.12 7.7 102.32 | 0.27 101.70 102.25 5.04 2.14 0.59 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 16.3 101.00 2 101.00 101.61 6.23 1.81 0.75 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.07.11 15.07.14 37.5 101.38 101.30 6.84 1.82 1.78 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.11 15.07.16 61.9 100.75 100.55 101.40 7.64 1.90 2.79 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.09.11  15.03.14] 15.06.18 33.0 85.2 100.58 100.55 7.52 191 1.76 /A3/BBB (buHaHCbI
ADKK-A19 6000 R 7700 150811 15.05.15 151124 480 @ 1634 | 101.50 190 002 100.80 101.00 | 746 191 317 JA3/BBB
And-02 1000 R 1125 24.06.11 231211 211212 6.0 185 101.00 | 0.40 609 100.61 101.00 9.45 5.55 0.45 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 44 100.75 9578 100.75 100.85 5.83 3.91 0.34 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.04.12] 15.10.13] 10.0 284 101.70 15079 101.71 101.79 6.09 4.04 0.79 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 3.0 276 102.20 1 102.10 102.39 5.54 6.86 0.27 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 12.0 29.6 107.15 25000 106.80 107.65 5.96 6.44 0.86 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 36.0 120.8 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 36.0 120.8 cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 49.0 104.71 | 0.05 90 300 104.70 104.80 7.80 213 3.13 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11  25.06.13] 18.06.15 25.0 48.8 102.95 6424 102.77 103.08 6.80 2.00 1.74 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 25.0 49.0 102.95 54 054 102.75 103.00 6.83 2.00 1.75 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 48.8 104.70 | 0.05 35000 104.65 104.80 7.80 2.13 3.12 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 32.0 56.4 101.95 12623 101.70 101.95 7.56 4.04 220 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 11.9 100.60 12984 100.50 100.60 18.01 4.46 0.49 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 38.6 100.44 100.00 101.00 7.33 747 2.58 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 221 102.00 52421 101.90 102.15 6.57 3.79 1.65 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 221 102.00 107 001 101.90 102.25 6.57 3.79 1.65 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 221 100.51 100.40 100.60 6.43 4.02 0.31 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 10.0 21.7 100.45 56 730 100.35 7.00 3.72 0.71 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 121213 18.0 304 100.85 8.04 4.20 1.28 [/Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 15 100.10 100.00 5.61 3.21 0.11 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 19.9 100.76 100.60 747 3.74 143 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16, 18.0 66.9 108.09 65 108.01 108.15 6.86 5.77 127 cbipbe
BalHedTb-02 15000 R 1250 21.06.11  21.12.12] 13.12.16/ 18.0 66.9 108.15 | 0.04 927 108.05 108.15 6.82 5.76 1.27 Ccbipbe
BalwHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16, 18.0 66.9 108.12 99 108.05 108.20 6.84 5.76 1.27 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 8.4 101.60 3116 101.50 101.60 14.90 8.34 0.57 meTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 11.0 22.8 100.30 5 98.00 100.30 8.64 4.42 0.78 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 33.9 101.45 10 000 100.00 101.45 7.24 3.78 2.36 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 20.8 101.40 2600 101.15 101.50 6.67 3.66 1.50 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 28.3 101.41 100.00 6.32 3.61 1.20 JoTo3BaH/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12] 11.10.13] 16.0 28.3 101.36 101.00 101.80 6.36 3.62 1.20 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12) 11.10.13] 16.0 283 101.54 100.00 6.21 3.61 1.20 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 7.90  30.06.11 27.06.13 24.8 103.12 6.34 3.82 1.75 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 24.8 103.12 6.34 3.82 1.75 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 141011 1210.12] 11.10.13] 16.0 283 101.82 100.00 5.98 3.60 1.20 JoTo3BaH/BB- notpe6. ToB.
BUA AVXKK A 9440 R 8.50  15.09.11 15.03.40 350.0 102.50 3000 102.30 112.35 8.44 2.09 10.31 A3/ (puHaHCbI
BukTopusd®-50-01 2000 R 8.00 16.08.11 12.02.13 20.3 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 255 104.75 500 000 104.50 6.89 4.40 1.77 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 1.0 37.3 100.79 150 386 100.75 100.80 4.01 7.52 0.08 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.7 101.00 8050 99.81 100.94 8.18 4.10 341 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 52.7 101.10 | 0.89 168 998 100.70 101.00 8.15 4.09 341 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 5.0 173 100.00 /B2/B GaHku
BogokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 54.6 101.27 10 000 8.63 4.33 3.50 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 21.0 98.59 8.56 3.79 1.50 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 10.0 28.5 100.86 100.90 101.30 7.96 4.45 0.77 B2/ GaHku
BTB - 506 15000 R 740 21.07.11 17.10.13 285 101.86 150 300 100.71 103.00 6.70 1.81 2.02 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 13.0 61.6 101.49 | 0.10 93433 101.43 101.55 5.85 1.77 0.98 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9.700 14.09.11  20.12.11] 10.12.14, 6.0 425 102.00 530 102.40 5.54 2.37 0.48 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.06.11 15.03.13 213 101.36 6.94 1.87 1.52 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 17.06.11 15.03.13 213 101.00 747 1.88 1.52 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 17.06.11 15.03.13 21.3 101.66 6.75 1.86 1.52 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 37 102.03 101.71 102.02 4.76 5.62 0.29 BBB/Baa1/BBB | GaHku
BTB24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 8.0 20.0 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 560 30.11.11  30.05.12] 29.05.13] 12.0 238 90.03 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 32.7 100.44 100.45 6.52 343 1.09 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710  11.08.11  14.05.12] 06.11.14 11.0 413 100.91 100.89 6.04 1.75 0.77 BBB//BBB (buHaHCbI
BTB-Nn3®02 10000 R 700 120711 14.0711] 07.07.15 1.0 494 100.22 221330 100.14 3.78 1.74 0.08 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 13.09.11  16.06.11  07.06.16. 0.0 60.6 100.03 10 99.80 100.03 0.00 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 13.09.11  16.06.11  07.06.16. 0.0 60.6 100.04 5 99.85 100.04 0.00 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 6.0 66.5 100.37 100.55 100.75 6.19 1.70 0.45 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 74.6 100.98 100.70 100.94 547 1.74 0.57 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11/ 02.08.17 2.0 T4.7 100.33 | 0.04 100.30 100.41 4.39 1.65 0.15 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011  19.10.17) 13.10.20, 77.0 113.6 99.79 | 0.14 280 596 99.56 99.79 7.94 3.95 4.86 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 29.0 113.6 100.41 100 000 100.15 100.30 6.70 343 213 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 240316/ 18.03.21 58.0 118.8 100.45 2153 099 100.10 100.75 7.93 3.92 3.72 BBB/Baa1/BBB | GaHku
BOB-uanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20, 50.0 110.2 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 34.0 119.3 100.37 100.25 100.49 748 373 2.39 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860  14.10.11  08.04.16/ 02.04.21 59.0 119.3 101.60 | 0.05 160 142 101.55 101.70 8.35 4.22 3.69 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.3 101.60 12 552 101.55 101.75 8.35 4.22 3.69 BBB//BBB+ (puHaHCbI

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 0.0 368 119.40 106272, 119.40 119.60 5.74 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 16.06.11
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 26.06.12 126 | 107.70 922 107.70 107.83 542 6.07 0.90 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 45 100.07 82 100.10 101.25 6.88 3.49 0.34 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 324 | 101.06 100.00 102.96 6.90 3.57 2.26 BBB/Baa1/BBB | chbipbe
la3npomb 2 5000 R 6.54 231111 20.11.13! 29.6 /Baa3/BB GaHku
[asnpomb 3 10000 R 575 11.07.11 10.10.11 39 /Baa3/BB GaHku
[asnpomb 4 20000 R 785 171111 15.11.12 17.3 | 100.18 6.77 341 129 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85 24.11.11 22.11.12 175 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 30.2 | 10041 101.20 101.60 7.7 3.87 2.14 /Baa3/BB GaHku
asnpomHepTs BO-5 |+ 10000 R 715 11.10.11 09.04.13 221 101.35 81915 101.10 101.49 6.44 3.52 1.62 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 22.1 101.36 101.00 6.44 3.52 1.62 /Baa3/BBB- Ccbipbe
[a3npomHedTb-10 10000 R 890 09.08.11  30.01.18 26.01.21 81.0 @ 117.1 @ 104.62 103.00 104.50 8.15 4.24 4.66 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475  19.07.11  23.07.12 12.07.16, 13.0 @ 618 | 109.65 36 761 109.11 109.66 5.50 6.71 0.96 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19, 83.0 & 952 @ 100.83 @ 0.38 1085 100.21 100.80 8.20 4.06 4.90 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.4 | 102.90 530701 102.73 102.95 7.89 4.12 3.55 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 56.0 @ 117.1 @ 102.90 5000 102.01 103.08 7.89 4.12 3.55 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.2 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 05 100.10 100.06 100.16 5.44 4.04 0.04 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 211111 30.10.28 2116 | 94.00 9.22 5.30 10.20 TpaHcnopt
no6akcbank 6O-01 5000 R 830 16.08.11 16.02.13 204 | 101.26 50 000 7.62 4.07 1.45 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 220713 7.0 25.6 | 100.84 250 000 100.90 6.66 3.98 0.56 BB//BB- GaHku
no6akcbark 6O-03 3000 R 810, 081211  13.06.12 08.12.13 12.0 & 30.2 | 100.50 44 100.50 101.80 7.60 4.04 0.91 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.12.11  13.06.12] 08.12.13 120 | 302 = 100.91 715 4.02 0.91 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 6.1 c/x
rccot 5000 R 925 220911 27.0911 26.03.17 3.0 704 | 100.75 | 0.05 4550 100.70 100.84 6.15 4.58 0.27 BB/ MalLLKHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 6.0 30.6 99.56 100.50 9.33 4.13 0.46 BB/ MaLUMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 100 @ 347 @ 100.15 99.85 100.15 744 373 0.78 BB/ MalLLKHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 230 @ 347 @ 100.88 100.70 101.00 7.87 4.08 1.62 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 22.6 92.00 TOProBnst
[OBTT-0 02 5000 R 775 21.07.11 18.07.13 255 16.50 14.00 19.00 180.14 | 23.42 0.53 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 211 aHepreTMka
[IxendchCul 1 2000 R 5.00 20.10.11 20.10.11 42 97.90 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 48.0 99.30 675 99.00 99.30 8.90 4.32 3.15 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.3 | 102.09 @ 0.14 101.90 102.00 4.87 5.13 0.37 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14| 06.02.18 320 @ 809 = 100.76 = 0.01 100.60 101.00 7.37 3.81 2.31 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 28 100.13 100.00 100.25 3.69 1.05 0.22 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 36.4 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 34.3 | 100.52 100.05 101.00 3.29 0.94 2.59 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 220 @ 106.5 103.52 @ 0.02 100 000 101.01 103.75 721 4.46 1.53 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 53.0 & 113.8 @ 106.30 95075 106.20 106.30 8.36 4.67 3.36 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20, 22.0 @ 106.5 103.98 @ 0.48 103.60 104.40 6.93 4.43 1.54 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 53.0 @ 113.8 @ 106.45 52002 105.90 106.45 8.32 4.66 3.36 B+/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 121.1 @ 100.27 706 800 100.01 100.39 8.49 4.18 3.84 meTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 61.0 @ 121.1 @ 100.25 1675 202 100.16 100.39 8.49 4.18 3.84 MeTannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15 26.06.18 49.0 = 856 | 102.50 2700 102.65 103.20 8.14 4.33 3.23 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 90.3 | 100.48 100.50 100.75 8.13 4.09 3.63 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 9.8 JHepreTuka
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 10.3 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 154 100.00 (buHaHCbI
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 49 100.92 100.81 100.95 5.82 4.00 0.38 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12 04.06.13 120 = 240 @ 100.65 100.76 100.89 6.91 3.72 0.90 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00  05.07.11 050712 01.07.14 130 371 101.25 5000 101.20 6.82 3.94 0.94 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011  07.04.12] 07.04.13 100 & 221 100.74 135502 100.66 100.74 6.23 3.53 0.75 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12] 22.09.13 16.0 @ 27.7 | 100.98 50 000 100.96 101.10 6.98 3.87 115 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 180 @ 359 @ 10025 0.5 9275 100.23 100.26 719 3.65 1.31 B/Ba3/ GaHku
3C[H-01 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 60.0 @ 2424 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 @ 2424 TpaHcnopt
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 371 99.19 99.66 8.42 4.00 2.46 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14] 02.06.16, 36.0 @ 60.5 99.85 51000 99.70 100.00 7.96 3.87 2.51 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 251113 120 @ 298 @ 101.15 10027 100.75 101.15 8.47 4.78 0.85 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 56 104.23 | 0.03 104.00 104.20 7.29 8.01 0.43 cepBuC
WHtypuct-2 2000 R 14000 221111 29.07.11) 21.05.13 1.0 235 | 103.20 643 103.16 103.20 6.76 0.19 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 27.3 | 103.01 102.80 103.10 7.90 4.48 1.89 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 34.3 | 100.27 100 000 100.10 100.70 7.63 3.78 2.38 JoTo3BaH/B- aHepreTMka
VipkOHepro1 5000 R 1550  01.12.11 28.11.13 29.9 | 102.48 103.01 14.77 7.54 1.86 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 221111 20.11.12 175 | 100.15 100.01 100.95 8.56 4.23 127 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 180 & 305 & 101.34 8.20 4.43 1.28 aBToNpoM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 322 | 101.30 137 051 101.30 101.70 8.20 4.23 2.18 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 2713 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 0.7 99.50 3 100.35 100.50 28.90 4.51 0.05 XUMUS
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 36.4 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 56 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 9.1 103.95 102.51 103.85 6.60 5.76 0.68 /B2/B meTannyprus
Kokc-B0-02 5000 R 8.70.  30.11.11 28.05.14 359 | 100.80 40 700 100.75 101.00 8.56 4.30 245 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 1.0 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.2 105.85 13 105.85 106.10 7.68 3.89 0.60 lloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 17.08.11 15.02.12 8.2 101.35 55 101.35 101.60 7.93 241 0.61 /loTo3BaH TOProBNst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12 23.07.13 14.0 @ 256 @ 102.10 2918 101.90 102.10 761 2.32 0.99 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 28.0 | 101.75 41 101.90 102.25 8.41 2.20 191 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011 191012 19.04.14] 16.0 @ 346 99.50 18 977 100.16 100.30 9.87 4.66 117 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 349 | 100.32 100.04 110.05 8.12 4.05 240 [/Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 0.4 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 14.0 & 326 @ 101.22 101.20 101.55 7.32 4.25 1.05 /Ba3/ GaHku

KysbaccaHeprod-2 5000 R 870 271011 21.0416 15.04.21 59.0 1197  99.90 75 99.90 100.05 891 4.34 3.69 3HepreTuka
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Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 58.6 | 101.00 118 101.00 101.05 8.51 4.25 3.68 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 23.6 | 107.66 106.61 107.75 8.56 3.36 113 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 16.06.11 07.12.12 180 « 106.39 715 37 0.65 B CTPOUTENLCTBO
JleHaHepr02 3000 R 8.54  29.07.11 27.01.12 75 101.75 101.51 101.95 5.68 4.18 0.57 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 103 | 101.75 101.40 102.10 5.94 3.93 0.78 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 2.0 50.0 | 100.30 & 0.03 5000 100.27 5.72 4.60 0.13 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 11.08.11  09.02.12] 06.02.14, 8.0 32.2 | 100.53 9000 100.25 100.60 7.77 4.22 0.59 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13 01.08.13) 20.0 = 259 & 103.50 15000 103.40 103.65 761 4.72 1.40 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11 020712 25.06.13 13.0 = 247 | 103.12 116 910 103.00 103.35 7.33 5.08 0.91 B/B2/ CTPOUTENLCTBO
JICP 60-02 2000 R 10.000  13.09.11 10.09.13 27.3 | 104.29 104.32 104.60 8.02 4.78 1.87 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.6 | 10322 @ 0.14 323433 103.00 103.30 8.33 4.59 2.26 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 1.0 100.15 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 59 101.06 | 0.06 34 670 101.06 101.09 4.90 3.50 0.46 BBB-/Baa2/BBB-  cbipbe
Tlykoindo6n 6000 R 740  08.12.11 05.12.13 30.1 101.56 12769 101.56 101.69 6.82 3.63 2.16 BBB-/Baa2/BBB-  cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 139 | 108.56 108.45 108.60 5.59 6.13 1.00 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  08.08.11 06.08.12 13.9 | 108.60 10 000 108.45 108.60 5.56 6.13 1.00 BBB-/Baa2/BBB-  cbipbe
TykoitnBO03 5000 R 1335 08.08.11 06.08.12 139 | 108.70 108.50 108.60 547 6.12 1.00 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 139 | 10860 = 0.30 70001 107.00 108.60 5.56 6.13 1.00 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 13.9 | 108.56 107.91 108.75 5.59 6.13 1.00 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO06 5000 R 920 16.06.11 13.12.12 182 | 104.53 6.08 4.39 1.30 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 182 | 104.49 6.11 4.39 1.30 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 27.2 | 102.20 7500 102.20 102.30 7.29 4.03 191 TOproBnst
Marxut BO-02 1000 R 825  12.09.11 09.09.13 272 | 101.75 102.20 102.30 7.52 4.04 191 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 272 | 101.81 102.20 102.30 7.48 4.04 191 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 27.2 | 102.26 102.20 102.29 7.26 4.02 191 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 33.0 | 101.40 5005 101.40 101.65 7.55 3.93 227 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 34.7 | 100.55 100.01 100.74 7.67 3.84 241 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.4 101.30 540 101.10 101.49 6.53 4.04 0.71 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 56 100.50 50 100.30 100.50 6.98 3.97 043 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000 30.06.11 28.03.13 21.7 | 100.05 100.10 715 1.74 1.56 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.07.11 271011 23.04.13 4.0 226 | 100.62 99.01 101.00 5.53 1.80 0.34 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 9.0 329 99.98 100.05 6.10 2.99 0.66 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 6.0 364 | 101.03 6.10 4.07 0.46 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 178 | 108.35 2880 108.10 108.30 6.76 5.87 1.29 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 33.7 | 101.05 | 0.05 33791 101.05 101.40 7.86 4.02 2.31 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 79.8 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 114 97.51 95.02 100.00 12.22 4.60 0.82 TOProBAst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 51.0 & 112.0 @ 106.27 106.01 106.25 8.36 4.69 3.22 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15] 25.0820 51.0 @ 112.0 106.55 = 0.50 332811 106.10 106.25 8.28 4.68 3.22 B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14/ 09.02.21/ 33.0 @ 117.6 @ 100.93 100.70 8.01 4.08 2.22 /B1/ meTannyprus
Meuyen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 33.0 @ 117.6 @ 101.07 100.70 101.23 7.94 4.07 2.23 B1/ MeTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 121.1 MeTannyprus
Meuyen 1806 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 121.1 MeTannyprus
Meuen 206 5000 R 740 141211 20.06.11) 12.06.13 0.0 24.3 | 100.15 293680 100.10 100.20 3.68 0.02 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16, 14.0 @ 621 113.40 47210 113.30 113.45 6.54 4.18 0.96 B1/ meTannyprus
Meuyen 506 5000 R 1250  19.07.11  18.10.12] 09.10.18/ 16.0 & 89.1 107.00 502 106.90 107.64 7413 291 1.16 B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 61.0 @ 121.3 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.120 5.0 171 102.70 | 0.10 59270 102.52 102.70 5.76 6.07 0.39 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 212 | 104.14 91308 103.80 104.25 7.30 4.67 1.50 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 226 | 103.70 109 102.01 104.96 7.7 4.69 1.60 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 85 100.00 742 1.81 0.64 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11 18.10.12, 01.10.15 16.0 @ 52.3 99.99 7.35 1.83 1.19 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 1.0 37.6 | 100.00 6.32 1.84 0.11 [/Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 2.8 MalLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.02.12] 07.02.13] 8.0 20.1 104.49 102.00 104.00 6.09 6.44 0.62 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 21 27.00 495 26.08 27.87 2262 CTPOUTENLCTBO
M-WHayctp2 1500 R 10.75  13.07.11 10.07.13 252 17.00 8.15 25.84 196.48 | 31.54 0.44 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 10.5 | 100.01 99.90 7.51 3.69 0.79 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 140 | 101.80 5000 101.80 7.86 4.60 1.00 B+/B1/ GaHku
MKB 0706n 2000 R 976  19.07.11 240712 14.07.15 14.0 @ 49.7 @ 102.23 7400 102.05 102.86 7.60 4.76 0.97 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 4.0 464 | 101.00 6370 100.90 101.00 6.24 4.79 0.32 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 220214 210 328 | 100.30 100.20 100.40 8.46 4.20 145 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 345 99.90 22 464 99.86 99.97 8.21 4.01 237 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 17.3 | 100.15 10 000 99.00 6.90 3.44 1.28 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 6.0 182 | 102.12 7206 99.50 102.12 5.35 4.74 0.48 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12 19.09.13 10.0 & 27.6 | 100.50 5.78 3.21 0.72 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-04 5000 R 765 01.09.11 27.02.14 329 | 101.00 56 977 100.90 101.00 7.36 3.78 2.28 0T038aH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 220 | 101.74 99.00 6.71 375 1.59 oto3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 3.0 20.7 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11] 03.07.12 1.0 12.8 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 2.8 (buHaHCbI
MOWA 03 5000 R 7.75 141211 14.06.14 36.5 (buHaHCbI
MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12  16.04.15 10.0 = 46.7 | 100.00 85.80 10.22 4.99 0.75 B3/ GaHku
Mockomub-3 5000 R 10.000 141211 12.06.13 243 Bl GaHku
MOCMAPT® 1 2000 R 001 13.10.11 191011 12.04.12 4.0 10.1 1.81 TOproBnst
Mocobras®2 3000 R 9.25  25.06.11 24.06.12 125 99.89 24 590 99.50 99.90 9.66 4.64 0.51 CcepBuC
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 184 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 3.0 101.80 101.51 101.99 5.05 6.12 0.24 1/BB aHepreTMka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16, 9.0 57.0 | 101.75 | 1.04 6279 100.70 101.75 4.96 3.75 0.66 /BB JHepreTuka
MocaHepro3 5000 R 1025 021211 061212 28.11.14) 18.0 @ 421 105.95 600 105.50 106.10 5.97 4.82 1.33 1/BB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11) 25.07.13, 2.0 25.7 | 100.45 100.25 100.40 3.93 2.23 0.15 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05 06.09.11 06.09.11 2.8 100.65 321 100.15 100.70 5.15 3.99 0.22 JHepreTuka

MPCK Yp.01 1000 R 860 2211.11 22.05.12 114 94.50 3HepreTMka
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MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 3.0 38.9 | 102.15 129 500 102.10 102.34 6.70 8.54 0.20 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 285 99.45 97.15 100.50 7.38 3.51 2.03 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 52.9 98.00 418 94.82 98.00 8.48 3.94 3.44 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 25.0 @ 85.1 102.75 1 100.00 102.75 6.61 3.88 1.72 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 354 | 100.80 & 0.20 157 780 100.78 100.80 7.28 7.52 2.52 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16 140 620 @ 108.94 0.14 364 356 108.76 108.89 5.65 13.04 0.94 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 779 | 102.45 120 203 102.40 102.50 8.37 4.23 4.64 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.20 54.0 @ 1143 10125 025 217 930 101.20 101.35 7.95 4.01 3.50 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 9.0 33.3 | 100.56 100.50 100.75 9.36 4.99 0.65 GaHku
HK Anbsie BO-01 5000 R 9.25  09.08.11 04.02.14 322 | 102.70 15314 102.50 102.80 8.25 4.49 2.16 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 3.0 101.22 100.70 101.75 8.97 6.90 0.23 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 26.0 @ 110.8 @ 103.54 103.00 103.50 8.03 4.70 1.78 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 61.0 @ 121.3 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 95 95.00 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 17.9 | 100.30 100.00 105.65 9.75 4.85 1.28 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075  01.11.11 30.10.12 16.8 | 106.33 105.80 106.30 5.98 5.04 1.23 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 21.0 | 102.05 7002 101.70 102.30 6.57 3.79 1.52 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 24.7 | 102.00 5500 102.00 6.54 3.67 1.74 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.00 241111 250512 251113 120 @ 298 @ 101.38 101.20 101.70 7.59 4.45 0.86 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 130 371 100.65 10222 100.65 100.80 6.77 3.67 0.95 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13 28.08.17 27.0 = 755 | 102.00 5262 101.02 102.20 7.60 4.18 1.87 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 0.0 243 | 100.06 3.49 0.02 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 8.0 32.8 | 100.75 1610 100.65 100.75 5.95 3.44 0.64 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 259 | 100.80 5000 100.80 101.10 6.69 3.46 1.84 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.07.11 10.07.15 495 | 102.71 102.55 103.20 8.09 2.25 1.79 TpaHcnopt
HC-puH.-60-01 2000 R 10500  04.11.11 02.05.14 35.1 103.00 103.00 9.50 5.08 2.32 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 345 | 100.80 22200 100.65 100.90 9.91 4.97 2.28 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.6 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 1.2 Bl notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 5.0 224 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.000 21.10.11 24.04.20 107.9 MaLLMHOCTP.
OrK-3 o6 3000 R 750 09.12.11 09.12.11 59 aHepreTvka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12 18.06.13 120 @ 245 @ 101.68 101.00 101.95 5.82 3.68 0.91 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 35 102.00 128 391 102.00 102.25 5.22 5.99 0.28 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 10.3 | 101.09 100.00 5.98 3.58 0.78 aHepreTuka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 6.0 239 | 100.91 98.02 103.80 11.22 6.42 0.42 11B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 25 100.71 100.05 101.37 9.52 6.44 0.19 //B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 33.8 | 101.10 1078 99.00 7.95 4.07 2.32 GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 52 notpe6. ToB.
MepBobatk 5O-01 1500 R 8.100 26.10.11  25.04.12] 24.04.13 100 = 226 @ 100.08  0.03 101.00 8.14 4.04 0.78 B3/ GaHku
Mepsobark 5O-02 1500 R 850  13.10.11 10.04.14 343 99.98 8000 99.00 100.00 8.68 4.24 2.33 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 05 100.55 -4.52 4.74 0.04 B3/ GaHku
MeTpokom64 3000 R 500  06.07.11 06.07.11 0.7 100.00 | 0.10 5.01 251 0.06 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214, 18.0 @ 428 | 108.26 7.03 5.90 1.26 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 145 | 101.34 100.01 102.50 6.66 3.84 1.06 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 145 | 100.20 100.39 6.93 3.50 1.06 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14/ 22.03.16, 340  58.1 100.94 51500 100.85 100.95 8.01 4.08 2.31 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 322 | 101.55 196 877 101.65 101.70 8.09 4.22 218 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 7.75 181111 18.05.12 113 | 10125 0.5 100 830 101.10 101.35 6.43 3.82 0.85 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 244 | 101.50 743 4.05 1.76 BB-/Ba2/oT03BaH | BaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 4.2 90.08 1.02 96.00 35.68 0.01 0.25 MalLLKHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 1.0 25.7 96.48 25120 96.02 96.48 58.04 9.30 0.07 MaLLMHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 4.7 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13] 16.07.15 26.0 = 49.7 @ 103.30 0.5 45147 103.25 103.30 8.87 5.07 172 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 121 95.36 1000 000 4.88 0.95 clx
Pa3r.60-16 3000 R 1200 091111 071112 07.05.14 17.0 352  100.05 @ 0.1 310 000 99.98 100.05 12.30 5.98 147 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 35 103.50 1 100.01 103.50 4.47 8.19 0.27 clx
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 9.2 103.75 164 102.50 103.75 11.91 8.17 0.64 c/x
Pasrynsitd4 3000 R 231111 22.05.13 23.6 | 100.19 28.01 77.99 -0.10 1.94 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13) 4.0 28.7 97.47 7.29 0.34 clx
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 29.9 | 100.77 90.03 102.55 7.28 3.71 2.13 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350  06.12.11 081211 03.12.13 6.0 30.1 104.05 50 000 103.85 104.50 4.80 6.47 0.46 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 12 100.34 BB-// yenyru
PBK®uHaHCc3 3000 R 9.00 141111  1411.13] 09.11.15 29.0 | 536 @ 10252 0.12 16 189 102.25 102.75 7.96 4.38 2.05 BB-// yenyru
PenKan-2 3000 R 1050,  06.10.11 04.04.12 9.8 100.75 470 100.86 101.20 9.70 5.17 0.71 B-/B1/B GaHku
PenKan-3 4000 R 925 081211 17.06.11) 06.06.12, 0.0 11.9 | 100.00 107 99.99 100.09 4.59 0.01 B-/B1/B GaHku
PX[ BO-01 15000 R 940 07.12.11 05.12.12 18.0 | 104.93 396 001 104.88 105.00 5.95 4.47 1.33 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 17.0 | 102.50 102.50 102.80 5.74 3.67 127 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  06.07.11 06.07.11 0.7 100.10 2000 100.12 100.30 6.71 4.23 0.05 BBB/Baa1/BBB | TpaHcnopT
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 294 | 100.75 985 100.45 100.75 6.66 3.42 2.12 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 33.2 | 12098 @ 0.08 6858 120.85 120.98 6.57 6.18 2.16 BBB/Baa1/BBB | TpaHcnopT
PX[-1106n 15000 R 780 231111 18.11.15 53.9 | 101.75 4645 101.60 101.75 7.46 3.82 3.55 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 6.0 96.4 | 104.40 293 464 104.37 104.50 4.69 712 0.43 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 33.2 | 101.30 101.15 101.25 9.66 4.92 2.18 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 464 | 103.40 32 103.40 103.50 8.87 4.70 297 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11  26.12.12] 20.06.16/ 19.0 = 61.1 106.45 735 560 106.40 106.55 6.09 4.92 1.32 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 61.0 @ 727 | 100.55 7916 352 100.55 100.60 7.92 3.92 3.90 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080, 25.07.11  24.07.13 16.07.18 26.0 @ 863 = 109.06 @ 0.01 108.85 109.18 6.22 4.94 1.77 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14] 15.07.19 380 984 @ 11360 0.5 750 113.50 113.65 6.20 4.83 249 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  25.07.11  27.07.11  08.07.24, 1.0 | 159.1 @ 101.36 101.00 101.71 1.03 6.64 0.11 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215/ 16.01.25 44.0 1655 10580 0.07 180 153 105.53 105.80 7.25 4.24 2.90 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 231112 20.11.15 180 @ 54.0 100.00 B/B1/ GaHku

PMK-buHanc-03 3000 R 1040 21.06.11 171213 151215 310 @ 548 | 103.80 16 327 103.50 104.10 8.87 5.00 2.00 Chipbe
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PMK-cbuHanc-04 5000 R 9.00 081211  10.06.14] 02.06.16, 36.0 = 60.5 cbipbe
Poc6ark BO-01 5000 R 740 24.06.11 27.06.12 21.06.13 130 246 101.65 227229 101.65 101.70 5.76 3.63 0.93 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 25.1 102.23 102.20 102.40 6.94 3.88 1.76 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 29.2 99.95 20 001 99.85 100.00 7.04 3.46 2.09 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740 05.11.11 07.11.14 414 100.00 3000 99.75 7.53 371 2.83 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12, 16.07.15 13.0 @ 49.7 101.64 | 0.09 524 101.66 101.83 8.48 491 0.96 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 121112 021117 170 @ 777 102.01 102.50 103.00 9.06 5.13 1.23 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 6.0 30.3 100.21 0.21 99.90 100.49 10.06 525 0.46 GaHku
PocHaHo-1 8000 R 890  29.06.11 20.12.17 79.3 (buHaHCbI
PocHaHo-2 10000 R 8.90  29.06.11 20.12.17 79.3 (buHaHCbI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 79.3 (buHaHCbI
Poccenxb 10 5000 R 9.00 10.08.11 10.02.13] 29.01.20 200 | 1050 @ 103.76 3000 103.70 10390 | 6.62 432 | 144 BBB/Baal/ GaHKi
Poccenxb 11 5000 R 900 11.08.11 11.02.13] 300120 200 | 1050  103.50 100 002 103.49 10420 | 6.79 434 | 144 BBB/Baal/ GaHki
Poccenxb 3 10000 R 925 18.08.11  17.02.14, 09.02.17 33.0 @ 68.9 105.20 120 021 104.80 105.20 747 4.38 2.22 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 4.0 76.5 102.38 102.05 102.70 3.58 5.60 0.30 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 6.0 90.7 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 39.0  81.0 101.97 7.20 3.81 2.62 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 13.12.11  16.06.11/ 05.06.18 0.0 84.9 100.18 57 095 100.09 100.19 341 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 18.0 | 1025 105.15 2500 104.81 105.34 6.35 4.79 1.30 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 180 1025  105.25 52301 104.81 105.35 6.28 4.78 1.30 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 310812 28.08.13 150 @ 26.8 10145 | 0.11 163 340 101.46 101.48 5.99 3.54 1.10 BBB/Baat/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12 28.08.13 150 @ 26.8 101.20 50 002 101.20 101.40 6.21 3.55 1.09 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 11.0 289 100.85 | 0.06 146 700 100.50 5.61 3.26 0.82 BBB/Baat/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 2.0 26.2 100.80 100.60 100.81 4.28 4.70 0.15 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 5.2 BB+//BB- Tenexkom
Poctenexom-03 3000 R 850  13.09.11 13.03.12 9.1 101.28 90.10 5.89 4.18 0.46 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 219 100.53 100.75 8.42 3.72 1.36 BB+//BB- Tenekom
Poctenexom-05 2000 R 760  30.11.11 30.05.12 1.7 101.25 64 644 101.25 101.30 5.85 3.74 0.66 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 1.7 101.65 4600 101.50 6.30 3.92 0.88 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.300  30.08.11 30.08.11 25 100.74 51 100.90 5.68 4.60 0.20 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.09.11 03.09.13 27.0 99.77 90.09 100.99 7.03 1.66 1.09 BB+//BB- Tenekom
Pocrtenexom-09 2000 R 8.100  08.09.11 08.12.11 59 101.10 5953 101.10 5.90 2.00 0.45 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 235 100.10 100.20 7.90 1.57 1.38 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19 2.0 98.7 106.40 | 0.10 4618 106.35 106.40 2.74 0.17 BB+//BB- Tenekom
Poctenexom-12 1500 R 15000 19.07.11  21.07.11] 17.07.12, 1.0 133 101.11 0.11 101.01 101.05 2.76 7.40 0.10 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 20.07.11 211011 17.10.12 4.0 16.3 102.03 101.70 5.03 2.69 0.33 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140  21.07.11 18.10.12 16.4 10540 | 0.40 99.01 105.00 7.34 2.70 1.16 BB+//BB- Tenekom
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 2.0 26.1 100.54 34 100.35 100.55 7.54 5.95 0.15 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 81.5 100.39 | 0.03 187 999 100.37 100.45 8.39 4.12 4.75 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011  13.04.15 05.0421 47.0 @ 1194 = 100.00 1004 99.85 100.10 8.67 4.24 3.04 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.6 = 100.55 = 0.10 65 156 100.41 100.55 8.01 3.97 3.77 /Baa3/BBB- aHepreTMka
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.6 = 100.50 2000 100.30 100.60 8.02 3.97 3.77 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 10.000 16.06.11  20.06.11] 14.06.12 0.0 122 notpe6. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 32 100.29 189 452 100.20 100.27 6.43 373 0.25 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 101 100.41 425 100.41 100.78 7.34 3.85 0.76 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 30.0 @ 53.6 100.75 100.50 101.30 7.64 3.91 2.09 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 161111 201113 11.11.15 300 @ 537 100.75 86.06 7.64 3.91 2.09 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 150 @ 517 101.30 45000 101.94 6.70 3.79 113 /Baa2/BB+ GaHku
PycduHanc9 2000 R 770 20.09.11 18.09.12, 15.09.15 150 @ 51.8 101.39 102.15 6.65 3.79 113 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 30.08.11 28.02.12 8.6 nNpou3BoACTBO
CarypHHMO2 2000 R 925 20.09.11 20.09.11 32 99.26 98.51 100.00 1241 4.67 0.24 MaLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 6.0 36.2 97.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 25.7 101.69 5 101.01 101.69 11.58 5.98 1.66 yenyru
CB-®uHaHc1 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 0.0 12.3 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 15.4 102.32 | 0.02 60 000 102.32 102.55 5.08 6.82 0.25 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 204 105.05 104.60 105.09 6.61 4.63 145 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 204 104.86 8000 104.60 105.19 6.74 4.64 145 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  28.06.11 27.03.12 9.5 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 19.07.11 17.07.12 133 108.50 1066 108.30 108.50 9.80 8.27 0.89 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14/  10.10.19 41.0 @ 101.3 = 116.00 139 116.10 116.20 8.08 5.80 2.59 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14/  10.10.19, 41.0 & 101.3 @ 115.70 451000 116.10 116.30 8.18 5.82 2.59 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 16.8 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012, 03.10.13 16.0 @ 28.0 101.90 452 101.70 101.90 8.34 477 1.14 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 387 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 25.9 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 343 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 34.5 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 21.0 105.15 9530 105.15 105.65 6.65 4.62 1.50 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 140 @ 385 109.95 | 0.05 54 203 109.95 110.20 5.88 6.69 1.01 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 24.11.16 180 @ 66.3 108.15 107.00 108.39 6.60 5.76 1.30 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 57.8 101.03 7093 101.00 101.50 7.29 3.78 2.03 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150  21.06.11  26.06.12] 18.06.13 13.0 @ 245 101.90 100 100.30 101.90 9.92 5.75 0.86 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 10.75  10.10.11  15.10.12  07.10.13] 16.0 @ 28.2 100.75 | 0.35 3076 100.30 100.75 10.22 5.32 1.14 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13 120 @ 298 101.22 1400 101.20 101.55 7.94 4.51 0.87 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 6.0 24.0 101.22 | 0.02 101.00 101.40 7.09 4.83 0.46 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14 160 @ 343 100.10 19751 100.01 100.20 8.32 4.1 117 B/B2/ GaHku
Connepc 50-02 2000 R 13.00 021111 07.0512 01.05.13 11.0 229 104.31 264 104.33 105.19 7.86 6.21 0.80 aBTonpom
Connepc2 3000 R 1250 20.07.11 17.07.13 254 106.08 1600 105.25 106.10 9.44 5.88 1.67 aBToNpoM
COPYC KAM2 1500 R 07.07.11 05.04.12 9.8 TOProBNst
C1hupyctpt 1000 R 07.07.11 07.07.11 0.7 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 131 95.84 2875 95.15 95.81 13.12 4.42 0.90 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 22.2 94.04 88.11 99.97 12.60 4.51 1.51 CTPOUTENLCTBO

CY-155 306 3000 R 1270/ 17.08.11 15.02.12 8.2 97.72 0.10 220279 97.68 97.73 17.00 6.48 0.55 CTPOMTENLCTBO
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 9.0 33.1 98.75 175 147 443 97.60 98.99 11.90 4.98 0.62 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12, 3.0 149 100.15 99.03 100.12 8.63 4.61 0.21 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 25.0 & 110.0 = 104.00 = 0.06 215 666 104.03 104.15 7.30 4.48 1.74 cbipbe
Catnlpynn1 1000 R 11700 15.11.11 15.05.12 11.2 99.70 1011 99.70 100.00 12.39 5.85 0.79 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 27.6 101.33 1 100.50 101.33 6.71 3.57 1.97 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 16.8 101.85 95.01 6.93 4.04 124 Tenekom
Tardonab 5 2000 R 8.50  21.09.11 21.03.12 9.3 100.55 100.21 100.69 7.87 4.22 0.69 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11  28.0212] 26.02.13 9.0 20.7 100.65 30 000 99.90 100.70 791 4.34 0.64 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 6.0 18.3 100.65 7.31 4.34 0.46 B2/ GaHku
Tatthonab 650-01 2000 R 9.50 30.06.11 28.06.12 26.12.13 13.0 @ 30.8 101.13 | 0.13 6000 101.05 101.50 8.51 4.68 0.90 B2/ GaHku
TatthoHab 60-02 2000 R 875 201011 181012 17.04.14 160 @ 346 100.60 2 100.30 100.60 8.43 4.34 118 B2/ GaHku
TB3 BO-01 2000 R 6.50 141211 24.06.11) 12.06.13 0.0 243 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 33.3 101.80 100.05 102.00 6.02 4.16 0.69 JHepreTMka
TrK-102 5000 R 1699  05.07.11  11.07.11) 01.07.14, 1.0 371 100.65 110 100.65 100.86 3.78 8.42 0.07 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 20.1 84.21 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 27.5 100.50 2 100.20 100.50 8.93 4.47 1.89 CCCll aHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 25 100.18 5.90 3.36 0.20 cccl aHepreTMka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 1.7 aHepreTMKa
TrK-5-01 5000 R 8.75 141011  16.10.13] 06.10.17 28.0 @ 76.8 101.85 1 101.30 101.85 7.97 4.28 1.98 JHepreTMka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 270 754 100.95 | 0.37 2 100.50 100.65 7.92 4.10 1.88 aHepreTMka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.4 100.77 6.50 1.86 0.63 aHepreTMKa
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 11.0 aHepreTuka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 26.0 @ 74.8 100.30 | 0.02 45003 100.30 100.35 8.07 4.03 1.84 aHepreTuka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 4.7 NpoM3BOACTBO
TexHukonb® 3000 R 1.000  08.09.11 07.03.12 8.9 101.50 1 101.50 -1.04 0.49 0.73 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 25.8 114.00 35 113.53 114.11 12.65 8.80 1.54 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 27.6 105.12 101.08 104.53 11.90 6.75 1.76 GaHku
TKCBaHk BO-02 1500 R 16.50 291111 291111 26.11.13 6.0 29.8 102.95 | 045 19331 102.79 102.95 9.96 7.99 0.42 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 140 @ 326 102.20 21000 102.20 102.50 12.27 6.83 0.97 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 28.7 101.21 5 100.65 102.60 8.44 4.36 1.99 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 11.85  26.10.11  25.0412 23.10.13 100 @ 287 102.36 470 102.37 102.92 9.12 5.77 0.77 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 150 @ 57.8 100.56 100.20 101.00 7.81 4.04 112 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.7 104.58 104.65 105.00 6.71 4.53 148 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 48.3 103.52 3300 103.28 103.80 7.69 4.24 2.67 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 29.5 101.08 100.52 110.70 7.34 3.83 2.10 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 121 100.54 100.25 101.20 6.43 342 0.92 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  07.07.11 07.07.11 0.7 100.40 100.30 100.44 3.55 5.12 0.06 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 26.3 101.50 101.45 103.50 7.26 3.90 1.85 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 34.6 101.73 101.40 102.10 7.70 4.04 2.38 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 31.8 100.01 6.60 3.24 2.24 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10000 21.05.12  20.05.15 13.05.19 480 @ 96.3 108.11 100.00 7.52 9.22 3.20 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 101.0 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19 520 | 100.6 @ 110.70 = 0.38 125117 110.32 110.70 6.90 8.92 3.28 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 9.6 101.40 23 101.40 102.33 6.94 4.28 0.72 aHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14 17.0 @ 35.0 100.08 | 0.03 7400 100.00 100.10 9.64 4.76 1.19 11B- GaHku
YB3-1 3000 R 925 16.06.11 131212 07.12.17 180 @789 101.29 8.49 4.55 1.26 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 27.0 814 101.10 | 0.10 115 100.85 101.10 8.56 441 1.84 MalLLKHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 8.6 meTannyprus
YMMO 3 3000 R 10.000 16.06.11 14.06.12 12.2 100.27 9.94 4.97 0.85 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 32.6 102.00 101.75 102.25 741 4.03 2.31 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 33.0 101.79 20509 101.61 101.80 8.42 2.33 1.26 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 28.9 101.70 | 0.05 534 101.65 101.90 8.28 2.33 1.08 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 12 100.80 108 805 100.71 100.84 6.16 747 0.09 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 8.4 10645 | 0.13 105.95 106.95 6.88 7.73 0.62 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 7.3 106.83 1.29 105.20 106.10 4.80 7.70 0.54 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 7.3 100.90 100.60 7.04 4.20 0.54 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 42 101.55 101.25 101.55 545 4.93 0.32 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 133 105.38 | 0.02 105.26 105.45 6.68 5.56 0.95 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 25.0 @ 465 102.80 11239 102.80 102.95 6.63 4.37 1.79 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 38 100.53 99.01 101.00 5.59 3.62 0.29 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715 27.0911  26.09.13] 15.09.20 28.0 & 112.7 @ 101.07 101.00 101.40 6.72 3.53 1.99 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 53.0 @ 113.7 99.95 110 99.31 99.95 7.64 3.74 3.50 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 @ 1127 @ 101.18 101.00 101.40 6.67 3.52 1.99 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 281011 241017/ 16.10.20 77.0 | 113.7 = 100.50 = 0.55 308 653 99.31 100.00 7.82 3.86 4.72 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 52.0 @ 112.7 @ 100.83 100.75 101.10 7.65 3.83 341 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 77.0 @ 113.7 = 100.03 115000 99.31 100.35 8.13 3.98 4.68 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 141211 16.06.11  12.06.13' 0.0 24.3 100.00 346 401 99.00 100.05 0.00 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 6.65  26.07.11 22.04.14 34.7 100.30 25000 100.25 100.30 6.70 1.65 244 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 290 @ 347 100.37 100.00 100.65 7.95 1.96 1.99 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.07.11 12.10.11 4.0 100.38 1887 100.21 100.40 6.04 1.76 0.30 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 4.0 224 100.77 3290 100.55 100.77 6.00 2.02 0.32 BB/Ba3/B+ GaHku
XK® baHk-6 5000 R 775  13.09.11 111212 10.06.14 180 @ 364 100.55 49000 100.10 100.72 7.56 1.92 1.32 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11 30.0412 23.04.15 11.0 @ 469 101.70 5136 101.50 102.15 7.05 2.21 0.79 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 0.9 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12, 24.06.14 130 @ 36.8 101.25 | 0.25 101.25 8.06 4.56 0.90 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 29.2 100.60 64 100.45 100.60 8.12 4.09 2.05 B2/ notpe6. ToB.
YTn3 0306 8000 R 800 251011 24.04.12 21.0415 100 @ 469 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 6.0 179 103.76 | 0.06 105 103.76 103.89 8.36 7.93 0.44 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.09.11 04.09.14 39.2 100.90 | 0.90 520 100.00 101.58 -0.28 3.23 (buHaHCbI
tOHuKpeambaHk-04 10000 R 700 151111 16.1112, 10.11.15 17.0 @ 536 100.82 100.70 101.20 6.44 3.46 129 BB/Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 27.0 513 101.00 198 749 101.15 712 3.70 191 BB/Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 2.8 100.00 notpe6. ToB.

0Taitp-® 50-1 1500 R 1250/  28.06.11 26.03.13 217 108.27 107.75 7.7 2.88 1.48 TpaHcnopT




Fixed Income Daily 16.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pyGneBbix o6nurauunmn

fara MecsiueB ao o p y %
O6bem, | Kynow, Toprosbid Dop, PeiTuHr
Bbinyck Llena WUzm. obbem, wr CekTop
MAH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis

KOPMOPATUBHbIE PYBJIEBbIE OBJIUI AL (npoponxeHue)

0Taitp-® 6O-2 1500 R 12.50,  28.06.11 26.03.13 217 108.40 107.75 763 2.88 1.48 TpaHcnopT
0Taitp-® 6O-3 1500 R 945 23.06.11 19.12.13 30.6 102.75 102.50 8.48 229 2.05 TpaHcnopT
10Taitp-® BO-4 1500 R 9.00 29.06.11 26.03.14 338 | 100.50 32 99.00 100.50 9.09 223 | 224 TpaHenopT
0Taitp-® 6O-5 1500 R 9.00 29.06.11 26.03.14 338 100.13 | 0.13 19 535 99.70 100.49 9.25 224 224 TpaHcnopT
SikytekaH BO-01 3000 R 825  06.09.11 03.09.13 270 | 101.80 4950 101.65 101.80 748 4.04 1.89 BB/ aHepreTMka

AkyTckaH02 1200 R 10.30,  08.09.11 08.03.12 89 103.26 102.75 103.20 5.74 497 0.67 BB// aHepreTika




Fixed Income Daily 16.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 185 94.05 0.05 13.74 2.31 124 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.5 | 100.50 51 100.01 100.50 761 3.97 3.04 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 112 | 101.00 100.75 6.54 373 0.84 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 36.2 101.56 100.00 103.00 7.20 4.05 1.80 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70.  26.06.11 26.10.11 44 100.50 322 100.00 100.50 5.21 2.56 0.18 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 175 | 102.60 101.95 103.00 591 2.98 0.74 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 426 | 101.97 7.66 2.14 1.75 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 25 100.56 100.55 5.50 2.03 0.20 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 178 | 102.62 6.68 217 1.04 BB-// MyHULMNAnbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 24.7 104.43 103.50 105.70 7.07 241 1.32 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 60.0 101.18 8000 101.18 8.11 2.02 3.46 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 11.0 102.71 102.70 103.10 6.16 4.7 0.72 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 488 | 105.89 7.00 2.33 1.88 BB-// MyHULaNanbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 221113 29.7 101.77 100.00 103.00 712 3.96 1.70 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.4 96.15 263 95.10 98.50 7.77 3.91 311 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.7 100.50 55 100.50 101.70 7.29 3.87 240 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 171 104.50 = 0.05 2200 104.50 104.80 5.98 2.60 0.88 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 423 113.36 113.50 115.80 7.57 5.28 277 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 37.7 101.60 101.88 102.00 6.91 3.90 2.56 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 49.0 100.50 100.10 100.54 7.26 3.97 3.19 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 126 102.25 121051 102.25 102.75 5.81 3.90 0.93 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 133.8 | 9240 311 91.26 92.40 7.97 4.34 7.07 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 73.0 99.00 501 252 98.60 99.00 7.54 4.05 4.60 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 6.2 101.59 4.86 3.93 0.47 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 27.0 102.50 = 0.10 99 629 102.45 102.65 6.20 3.94 1.92 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 149 102.55 = 0.10 37107 102.45 102.55 5.48 3.93 1.1 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.2 99.40 422 99.00 99.39 744 4.06 4.08 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 24.0 117.45 175434 117.30 117.65 5.70 3.22 1.66 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 36.3 117.95 40 650 117.85 117.95 6.54 2.99 2.39 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 30.3 121.04 120.30 121.30 5.99 3.12 2.04 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 90.6 106.00 106.90 7.97 2.08 5.16 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 345 | 10130 @ 0.1 10935 101.01 101.30 7.62 3.94 2.39 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 242 | 102.80 & 0.80 18 963 102.20 102.90 6.94 4.36 124 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.1 106.51 218 106.51 107.60 6.22 7.87 0.52 /B1/oT03BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 42 101.16 100.45 101.10 4.33 3.80 0.33 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 174 10240 2 101.00 103.00 5.24 3.88 0.86 B+/oTo3BaH/ MyHULMNanbHbI
003 25063 30000 R 6.20 10.08.11 09.11.11 49 101.21 130 000 100.80 100.95 3.20 1.53 0.39 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 72 105.30 433245 104.25 104.35 2.90 2.82 0.56 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 217 111.00 110 000 111.10 5.60 2.70 1.52 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 0.7 100.35 10 000 100.33 100.40 4.44 2.62 0.06 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.3 107.80 32420 107.89 5.34 2.61 118 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 38.7 116.45 202 498 116.14 116.45 6.32 5.14 2.53 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 35 101.73 100 000 101.70 101.77 3.90 4.90 0.28 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 420 104.69 105 632 104.56 104.69 6.67 3.86 2.89 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 19.6 102.49 150 211 102.50 102.61 5.58 3.48 143 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 13.8 101.90 1 101.75 101.94 5.16 3.35 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 49.7 99.45 365 341 99.40 99.54 7.16 345 3.30 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 334 102.10 138 706 101.90 102.06 6.34 4.55 2.33 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 56.0 100.31 443 245 100.20 100.36 7.40 3.65 3.61 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 20.1 101.90 390 002 101.85 101.90 5.55 3.40 147 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 483 100.00 294 802 99.92 100.05 712 3.62 3.29 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 16.9 100.56 50 000 100.80 5.54 5.97 1.26 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 131 101.25 6 101.19 4.99 1.50 0.99 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 254 100.38 51984 100.00 100.60 6.04 1.52 1.85 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 427 114.55 327 155 114.55 114.75 6.69 244 2.74 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 62.5 98.30 12000 98.00 98.40 743 3.50 4.01 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 82.2 98.75 4 98.72 98.90 7.88 3.79 4.93 BBB/Baa1/BBB |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.7 | 97.04 4305 399 96.90 97.04 8.20 4.20 6.44 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 73.0 98.80 8930 105 98.75 98.90 7.80 4.02 4.58 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 14.0 102.15 25000 102.25 4.64 3.90 0.60 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 87.7 96.09 971 060 96.01 96.50 7.88 3.63 5.09 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.000 10.08.11 03.08.16 62.5 96.58 7143 453 96.75 97.29 761 1.81 3.70 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 1272 1 94.26 13837 614 93.50 94.99 8.02 212 6.35 BBB/Baa1/BBB |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 94.5 74.50 2202 000 74.00 75.00 8.03 4.55 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 300.1 89.90 10 000 88.00 89.90 8.00 3.83 10.30 BBB/Baa1/BBB  |roc. Gymaru
003 46021 927% R 7.00 17.08.11 08.08.18 87.0 88.95 15500 88.81 89.08 7.87 3.92 4.99 BBB/Baa1/BBB |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 42.0 102.20 5000 102.20 7.24 4.29 2.28 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 19 10045 = 0.05 4000 100.45 100.50 4.76 1.89 0.15 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 66.5 | 100.51 1300 000 100.40 100.55 7.53 1.86 2.98 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12! 124 101.18 5.90 1.72 0.92 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.300 23.06.11 19.12.13 30.6 102.00 125 056 102.12 102.40 6.14 2.27 0.57 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 23.2 112.00 20 000 106.51 113.00 5.78 2.50 1.28 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 53.9 | 101.75 170 101.55 102.00 7.42 3.80 3.56 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 222 101.78 101.20 102.48 6.36 1.95 0.96 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 6.5 100.92 2013 100.76 100.92 5.28 3.46 0.49 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 184 | 100.34 6.80 3.48 1.03 1/BB- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 29.9 108.35 107.00 108.93 6.12 3.02 127 1/BB- MyHULananbHbIi
YamypTus-2 1500 R 840 17.07.11 15.07.12 132 102.32 © 0.07 102.00 102.65 6.24 4.07 0.97 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.1 103.65 5000 103.40 7.56 4.23 3.00 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.7 102.20 15035 100.10 102.50 7.02 2.00 1.52 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 10.2 100.97 101.41 101.97 6.18 1.79 0.77 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 24.0 101.00 1935 101.01 111.11 8.54 2.26 1.32 /Ba2/ MyHULMNANbHbI

Yysaluna-08 1000 R 8.00/ 14.09.11 15.06.14 36.5 | 100.96 1180 000 100.96 101.30 748 1.98 2.52 MyHULMNanbHbIi




Fixed Income Daily 16.06.11

d‘b YPANCVIE

| KanuTAn

PbIHOK py6neBbix o6nurauum
fara MecsiueB ao Toprossii p s %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa = odepThbl noraw | o¢pT  noraw (ocH+PTC) noKynka | npojaxa | odpT | noraw | Tekyw, ner Finis

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
Akyt-07 06 2500 R 780 21.07.11 17.04.14 346 | 101.88 100.70 102.50 7.07 1.91 1.93 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975  23.06.11 19.09.13 276 @ 104.14 719 233 1.38 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 600 @ 101.60 & -0.06 101.35 101.60 763 1.97 3.36 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 8.25 18.08.11 16.05.13 234 10249 102.00 102.65 6.70 2.01 1.46 BB-// ]
SApO6n-34010 3000 R 8.00 19.07.11 15.04.14 345 | 101.65  -0.05 40 000 101.40 101.75 724 1.96 217 BB-// ]




Fixed Income Daily 16.06.11
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-12 225§ 1025  03.12.11 03.12.12 179 | 109.19 3.75 4.69 1.37 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 125 | 105.19 3.03 3.90 0.96 BB/Ba1/B+ GaHkm
Alfa-Bank-13 400 $ 925 240611 24.06.11 24.06.13 00 | 247 | 109.94 421 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 457 | 10822 | 021 5.54 3.70 3.20 BB/Ba1/B+ GaHkm
Alfa-Bank-17 300 § 864 220811 220212 220217 80 | 693 | 103.00 413 419 0.65 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 765 | 106.17 | 0.12 6.65 371 4.87 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1202 | 102.96 | 0.12 6.42 3.76 6.82 BB/Ba1/B+ GaHkun
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 455 | 11124 | 021 6.44 444 3.08 BI/B+ chipbe
Alrosa-14 500 § 888 17.11.11 17.11.14 417 | 11519 | 0.06 4.07 3.85 2.98 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1143 | 110.12 | 0.31 6.30 3.52 6.70 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 744 | 10565 008 10.38 497 4.23 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 233 | 107.71 | 0.08 3.14 3.40 178 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 541 | 10244 @ 0.2 6.85 3.66 3.73 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 455 | 10652 @ 021 411 3.4 3.25 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 719 | 10256 | 0.00 6.28 3.32 479 BBB-/Baat/ GaHkm
Credit Europe Bank-13 300 § 775 20.11.11 20.05.13 235 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 401 | 110.75 3.86 333 2.90 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 155 | 103.38 5.08 381 1.18 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 836 | 101.32  0.04 6.51 3.33 5.39 B+/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 226 | 10953 | 0.03 3.53 4.05 1.7 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 536 | 11256 = 037 5.03 3.66 3.70 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 835 | 116.56 = 043 6.47 4.08 5.1 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 18.4 | 102.65 | 0.00 269 444 142 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 17.3 | 10051 | 0.01 2.52 144 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 208 | 112.76 2.00 427 1.57 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 29.0 | 106.69 3.54 6.17 247 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 220713 256 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 § 7.34  11.10.11 11.04.13 222 | 109.58 1.96 3.35 1.71 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 259 | 11122 001 2.08 3.38 1.94 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 329 | 103.98 | 0.03 342 4.84 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 381 | 114.50 3.32 3.57 273 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 411 | 10526 | 0.04 363 5.10 3.04 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 482 | 10632 | 0.10 4.07 5.53 3.58 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 443 | 11381 1.96 714 3.20 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 543 | 10490 @ 0.7 3.88 243 397 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 66.2 = 108.88 | 0.25 4.36 2.85 4.61 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 70.2 | 10244 | 0.06 459 5.01 4.98 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 77.7 | 10406 0.12 463 5.23 5.29 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 81.2 | 109.26 = 0.08 4.87 6.04 541 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 831 | 118.88 | 0.32 4.86 343 5.31 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 23.04.19 100 @ 956 | 12625 = 0.23 3.66 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 720 01.08.11 01.02.2C 105.1 | 110.77 | 0.06 3.40 3.25 2.76 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1306 | 107.22 | 0.07 5.60 3.04 7.65 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11] 28.04.14  28.04.34 350 & 2784 | 12746 @ 0.60 3.38 263 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 3186 | 11144 | 059 6.38 327 | 1207 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 7.93  28.06.11 28.06.13 248 | 109.60 3.04 3.62 1.84 /Baa3/BB GaHkm
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 426 | 10586 | 0.11 442 295 3.14 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 520 | 106.55 @ 0.09 478 3.05 368 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 59.6 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 256 | 104.18 3.54 270 1.94 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 0.2 | 100.26 6.85 5.49 0.01 BB/Ba3/B+ GaHkm
HCFB-11-2 450 § 1175 11.08.11 11.08.11 1.9 | 10140 261 5.79 0.15 BB/Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 336 | 10335 0.02 5.66 3.39 245 BB/Ba3/B+ GaHKm
11B-13 200 $ 11.00  15.08.11 15.02.13 204 D/Caa2/D GaHkm
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 46 | 10407 | 026 -1.53 4.44 0.38 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 53.6 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 413 | 10981 | 0.04 329 2.90 305 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 728 | 109.77 | 0.09 447 2.90 5.00 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1022 | 112.81 | 025 5.34 3.21 6.35 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1145 | 10462 0.1 5.49 293 7.1 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1337 | 107.60 | 0.24 5.71 3.09 7.85 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 57.7 | 9939 | 0.25 10.53 5.22 3.57 B+/B1/ GaHKm
MDM-11 200 § 9.75  21.07.11 21.07.11 12 | 100.64 3.19 4.84 0.10 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 4.0 101.42 1.96 6.36 0.32 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 65.1 | 101.83 = 0.11 461 4.97 4.57 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 76 | 10361 210 3.86 0.60 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 109.8 | 11591 | 0.06 5.77 3.72 6.45 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 10.3 | 104.15 0.02 384 0.67 B/B1/ Xummst
NKNH-15 200 § 850  22.06.11 22.12.15 550 | 9947 | 0.00 8.89 429 2.06 B/B1/ Xumust
NMTP-12 300 § 7.00  17.11.11 17.05.12 112 | 103.16 348 3.39 0.89 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 184 | 107.86 383 429 1.36 BB-/Ba3/ GaHkm
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 286 | 10369 & 0.03 4.82 3.13 215 BB-/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 530 | 106.67 @ 0.11 6.94 4.10 3.57 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11)  20.10.11  20.10.16 4.0 | 65.1 | 102.33 2,94 476 0.34 BB-/Ba3/ GaHkm
Novatek-16 600 § 533 03.08.11 03.02.16 56.5 | 103.69 = 0.18 443 257 4.01 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1174 | 10639 | 0.28 5.15 3.10 7.07 BBB-/Ba2/BBB- | cbipbe
Promsvyazbank-11 2258 8.75/  20.10.11 20.10.11 42 101.96 3.03 4.29 0.34 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 114 | 105.18 3.94 4.58 0.90 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 $ 10.75  15.07.11  15.07.11] 15.07.13 1.0 254 | 111.92 4.80 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 348 | 101.08 5.78 3.05 2,57 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 481 | 11965 | 0.14 6.97 5.33 317 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 617 | 116.33 = 0.06 7.33 4.84 378 BB-/Ba2/oTo3BaH | baHku
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PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % Lena | Uam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 80.7 | 111.12 11.10 5.62 4.31 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.11.11 22.05.12 114 | 10372 0.01 342 3.62 0.90 B1/B+ clpbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 59.1 | 101.96 1047 5.39 3.65 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 219 | 107.45 8.42 6.05 1.56 B-/B1/B GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 127 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 107 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 234 | 108.52 2.60 3.31 1.80 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 216 | 10247 6.00 3.66 1.62 BBB/Baa1/ GaHKu
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 315 | 108.86 3.50 327 231 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 364 | 11505  0.07 3.64 391 2.66 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 30 & 642 = 101.22  0.02 2.35 344 0.26 BBB/Baa1/ GaHKm
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 57.9 | 104.31 7.60 417 3.79 BBB/Baa1/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 720 | 10712 | 0.33 4.90 2.94 4.92 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 847 | 11524 044 5.12 3.36 5.46 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1214 | 101.69 = 0.33 5.77 2.95 744 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 532 | 100.99 @ 0.04 7.74 3.91 348 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 474 10262 | 0.01 2.90 177 3.58 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.5 | 142.94 4.00 3.85 5.21 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 820 | 106.02 6.72 3.70 5.13 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.0 | 103.60 4.50 241 7.10 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 207.3 | 178.36 5.57 3.57 8.99 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2288 | 118.01 4.41 3.18 5.56 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 548 | 103.89 = 0.30 7.83 427 3.53 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 66.5 = 103.25 0.03 10.29 472 4.05 B+/Ba3/B+ GaHku
RZD-17 1500 § 574  03.10.11 03.04.17 706 | 10715 | 0.24 433 268 4.89 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 240.8 | 102.08 7.35 367 | 10.13 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 5.1 101.93 1.24 291 0.41 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 233 | 107.74 | 0.01 233 3.01 1.81 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 249 | 10824 | 0.02 2.32 2.99 1.88 BBB/Baa1/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 415 | 10321 | 0.11 249 3.39 3.18 GaHkm
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 494 | 10648 | 0.17 3.76 2.58 3.56 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 764 | 10453 | 0.20 4.56 2.58 5.25 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 121.8 | 10031 | 0.33 5.66 2.85 7.55 GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 2568 | 112.29 3.67 4.34 1.88 B+/Ba3/BB- Chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 346 | 11338 | 0.09 421 4.08 250 B+/Ba3/BB- chipbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 775 | 10322 | 0.10 6.08 324 5.10 B+/Ba3/BB- cbipbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.3 | 108.34 5.42 3.55 3.46 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 775 | 100.90 = 0.40 520 2.66 5.30 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 347 | 10344 | 0.07 10.07 5.56 2.36 GaHkm
TMK-11 600 § 10.00  29.07.11 29.07.11 15 | 100.88 2.70 4.96 0.12 /B1/B npOU3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 80.6 = 10525 @ 0.15 6.27 3.68 5.04 /B1/B npon3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 1.1 100.51 1.27 342 0.09 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 154 | 10354 = 0.03 324 2.96 120 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 212 109.02 2.20 344 163 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 443 | 10868 | 0.22 367 2.88 319 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 62.0 = 11438 | 0.14 4.32 3.28 418 | BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 702 | 10957 | 0.18 471 3.02 475 = BBB-/Baa2/BBB- |cbipse
TNK-18 1100 § 788 13.09.11 13.03.18 821 | 11630 | 0.29 5.00 3.39 525 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 105.1 | 11235 | 0.19 5.44 3.23 6.37 | BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 742 | 10395 0.89 10.76 5.06 4.18 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 0.3 | 100.26 212 449 0.03 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.06.11 27.06.12 126 | 104.64 1.56 2.92 0.98 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 126 | 10277 | 0.03 264 262 0.98 /Baa1/BBB cblpbe
Transneft-13 600 § 770 07.08.11 07.08.13 261 | 11164 212 345 1.96 /Baa1/BBB cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 331 | 107.35  0.04 2.84 2.64 2.50 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.08.11 07.08.18 87.0 | 12463 | 0.21 4.61 349 541 /Baa1/BBB cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 66 | 104.68 322 5.73 0.51 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 5.1 101.82 3.72 8.15 0.41 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 240 B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 56.9 | 101.76 3.31 3.68 4.26 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545  22.11.11 22.11.17 784 | 10370 @ 0.25 AT7 263 5.39 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 1104 | 10859 = 0.39 5.68 3.18 6.62 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1758 | 103.94 = 0.46 6.38 327 9.19 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 43 | 102.32 1.75 4.09 0.35 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 228 | 108.98 3.39 384 173 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 60.1 = 111.80 = 0.00 5.49 3.69 4.07 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 564 | 10471 | 0.02 5.33 3.10 3.90 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 83.7 | 11536 0.00 6.33 3.96 517 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.3 | 106.63 6.80 363 6.65 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 735 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 52.2 | 10005 0.13 6.18 3.10 367 BBB/Baa1/ BaHkm
VTB-11 450 § 750 12.10.11 12.10.11 40 | 101.97 1.38 368 0.32 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 0.5 | 100.20 3.15 8.23 0.04 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 16.8 | 106.16 = 0.02 2.04 3.1 1.32 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 177 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 264 | 103.72 | 0.00 2.21 3.86 2.04 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782  04.08.11 04.02.15 443 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 453 | 107.20 | 0.15 434 3.02 3.26 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 56.9 | 100.71 | 0.00 4.04 4.22 4.19 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 24.0 = 847 10825  0.28 2.52 3.18 1.84 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 815 | 104.06 0.17 4.54 3.03 5.40 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 113.6 | 10250 = 0.34 6.19 3.20 6.87 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 49.0 = 292.8 | 106.27 0.55 4.54 2.94 3.48 BBB/Baa1/BBB  |6aHku
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