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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

3acepaHue ®OPC - uweHTpanbHoe cobbiTe Hepenu. OCHOBHbIM CODbITVEM Hepenu ctaHeT 3acefaHne OPC no Bompocam
LLEHEXHO-KPELUTHON NOANTUKM. HanoOMHWM, B KOHLLE WIOHS MOAXOAMT K KOHLY BTOPOW 3Tan KOIMYECTBEHHOMO CMSAMYeHUs, U
MHBECTOPaM BaXHO MOHATb, BO-MEPBbIX, Kakol OyfeT cTpaterns Boixoaa (exit strategy), To ecTb NpekpalleHune Bbikyna akTMBOB
N OanbHerlune OencTBUA C HUMKM, a BO-BTOPbIX, HAaCKOMIbKO BEPOATHO MPUHATME elle OLHOro MakeT Mep Mo Moadepxke
skoHomukn (KC-3). MiHBecTopbl OyayT NpeaensHO BHUMATENbHO M3y4aTh KOMMEHTapKMKM Mo UTOraM 3acefaHns B NoMckax OTBeTa
Ha 3TV BOMPOCbl. B MOHEeAeNbHWK MWPOBbIE PbIHKM He MoflydaT BaXkHOW MakpoCTaTUCTWMKK, HO HOBOCTUM M3 EBponbl yxe
NOCTYNWMX, MPUYEM He CIIMLIKOM Xopolume. MUHUCTPbI (DMHAHCOB cTpaH EC OTNOXWAWM NPUHSATUE pelleHus O BbIAeNeHUn
Mpeummn ovepenHOro KPeaMTHOro TpaHLla A0 Havana Wions, Y4To CrpPOBOLMPOBANO CHUXEHMe eBPONenckom BamioTbl 1 HYPeBaTo
HeraTMBHOW peakumer hOHAOBbLIX PbIHKOB. EBponenckas BanioTa Havana nnaBHoe CHUXeHWe C oTMeTkM 1,43 gonn./eBpo n yxe
npubnuaunack K yposHio 1,42 nonn./eBpo. B NaTHWLY BefyLme pbiHKM akLMIA 3aKPbIUCh 6e3 CyLLeCTBEHHbIX M3MEHEHWI, TaKas
Xe CUTyaums Croxunace U Ha pbiHKe rocbymar. [JoXxogHOCTb LeCaTUNEeTHMX KasHadenckmx obnuraumm CLLUA ocTanach
NPaKTNYeCKM Ha ypoBHe npeabiayLlero aHs — 2,93%. CerogHs OPC OyneT npov3BOAUTb BbIKYM C PbiHKa CEMU—LeCATUNETHIX
Oymar, HanpaBMB Ha 3TV Uenn 4-5 Mnpg LOAN., OLHAKO 3TOT KPYMHbIM MOKynaTeNb CKOPO YWMAET C pbiHKA, YTO OCnabut
NoALeP>XKY LOXOLHOCTU Ha CTOSb HU3KMX YPOBHSIX.

B NATHULY HAaCTPON MHBECTOPOB HEe U3MEHUNCA. B NaTHMLY cnpef HAMKATUBHOIO CyBEpPeHHOro Bbinycka Russia’30 k 10UST
OCTanca HemameHHbIM y oTMeTkn 150 6.n., a ueHa Bymarn cHm3mnack Ha 8 6.n. go 17,7% oT HOMWHana. HecMmoTps Ha
HeMTpanbHOe 3aKpbITe MUPOBbIX (MHAHCOBbIX PbIHKOB, HACTPOW pbiHKa eBPOOOHAOB Obin He cvliKoM BoapbiM, 1 NnaBHoe
LBV>XXeHMe BHU3 NpofoKmMnock. Mpasaa, CyBepeHHble BbINMYCKM yNnanu B LieHe HeCyLLeCTBEHHO— B cpefHeM Ha 5 6.n. OgHMMK 13
ayTcaiepoB pbiHKa CTanu Oymaru HedTerasoBoro cektopa: eBpoboHAbl [a3npoma CTanu felleBne B cpefHeM Ha 18 6.n.,
JIYKOWMNa — Ha 15 6.n. Borabl THK-BP BbIrAsgens Ha 3ToMm oHe BMnosnHe OOCTOMHO, NMOoAeLleBeB B cpedHeM Ha 5 0.n. B
(b1HaHCOBOM CeKTope ayTcanaepamm ctanu eBpoboHabl BOba, ynaslwmve B LeHe B cpeaHeM Ha 10 6.n., 6ymaru BTb nogeluesenn
B cpedHeM 5 0.n., boHabl CoepbaHKa 3aKpbINnCh B LENOM HenTpanbHO Brarofaps Cnpocy Ha KopoTkue Bbinycku. Obnuraumnm
MeTanyproB CHU3WAUCh B LiEHe He3Ha4MTeNbHO, Kak M Oymaru BbiMnenkoma. Ha a3matckmx mroliafkax CerofiHs yTpoM He
CNOXWNOCh eAMHON AMHaMUKKN. Dblovepcbl Ha aMeprKaHckne POHAO0BbIE MHAOEKCbI, Kak U LEeHbl Ha HedTb, OEMOHCTPUPYIOT
CHUXXeHWe, 4TO, CKopee BCEero, NpmMBeLeT K OTKPbITUIO TOProB B POCCMM B KPaCHOW 30He.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

B naTHUUY onTMMM3Ma He MpubGaBunocb. B nocnegHuin paboymii OeHb Mpolleflen Hefenn Ha PbIHKe POCCUMCKMUX
rocobnuraumii BHOBb MPeBanMpOBa HeraTMBHbIA HacTPOM, LieHbl CHU3MAWCL B cpedHem Ha 20 ©.M., XOTs BHELHWI GOH Obin
HeOOHOPOLHbIM. OObeM TOproB B rocbymarax coctaBun 2,2 Mapg pyb., YTo BeCcbMa Henynoxo, — MOAAEPXKKY NMKBULHOCTU
oka3zaso noraweHune OBP 18-11 cepum Ha cymmy 455,7 mnpa py6. CunbHee apyrux nogewesenn O3 46020 n OP3 46017 —
Ha 168 6.n. 1 103 6.Mn. COOTBETCTBEHHO, OAHAKO 3T BbIMYCKN HN3KONMKBUAHBI. C [pYyron CTOPOHbI, elle OANH HNU3KONMKBUAHBIN
Bbinyck, OD3 46019, BbIpoC B LeHe cpa3y Ha 112 6.n. Mbl pekomeHayeM nHBecTopam obpaTTb BHUMaHWe Ha OD3 26202,
26203, 25077 n 25075. B cpeny Ha HblHelWHen Hegene MUHMUH NpoBefeT ABa aykumMoHa no gopasmMelleHnio OD3 obuimm
o6beMom 30 mnpg pyd. Moka Mbl He 3HaeM, Kakmne MMeHHO 3T0 OyayT BbIMYCKW, N3BECTHO JWLLb, YTO OAUH BYAeT CeMUNETHUN 1
OfMH YeTblpexneTHW. Kak NokasbiBaloT UTOMW NPedblayLLMX ayKLMOHOB, NHBECTOPbl HEOXOTHO MOKYMaloT AIMHHYIO Alopaumio,
MOCKOSIbKY BHELUHUA (POH OCTaeTCs HebnaronpusaTHBIM, HO 3a CHET OXMAAIOWErocs pocTa NIMKBUAHOCTL CNpocC Ha obe Gymaru
MOXET OblTb HEMMOXMM. Mbl MOXeM MPefnonoXuTb, YTO Ha aykumoHe OyayT pa3mellatbcsi cemunetHve O®3 26204 u
YeTblpexnetHmre OM3 25075, koTopble BXOAAT B YMCO HaLLMX (DaBOPUTOB.

MpaHuubl GMBaNIOTHOrO KOpUAOpPa CABUHYTbI. B MaTHWUY nepBbin 3amnpen LB PO coobwmn o ToM, 4TO rpaHuubl
nnaBatoLLiero 6MBanOTHOrO KOpUAopa CABMHYTLI BHM3 Ha 20 koneek: paHee kopuaop coctaenan 32,45-37,45 pyb., Tenepb —
32,25-37,25 pyb. Takoe cMelleHMe rpaHuL, o3HavaeT, Yto LB He XxaeT ocnabneHuns pybns B Gnunxarliee BpeMs U HaMepeH
COKpallaTb BaIOTHbIE VHTEPBEHLMM, TaK Kak OCYLLEeCTBASET WX MO HWXHEW rpaHuue kopuaopa. LencrBuTenbHO, COrnacHo
3anBneHuaM npencrasmutenen LB, yxe B MioHe 0ObeM BantoTHbIX MHTEPBEHLUMIA COCTaBWA HyTb Oonee 1 Mnpa oM. NPOTUB B
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cpepoHem 3—4 mMripg JONA. B NpeAblaylive Heckosbko MecsueB. HefaBHO Mbl MepecMoTpeny Hall MakpO3KOHOMUYECKUM
MPOrHO3 M Temnepb OXWAAeM, HTO CpefHss LeHa Ha HedTb Urals B Tekyuiem ropy coctaBut 110 ponn./6app. (npedbipyLien
nporHo3 npeaycmatpuean 83 fonn./6app.). MNosbileHMe NPOrHo3a LieH Ha HedTb NO3BOSUIO HaM NePecMOTPETb 1 MPOrHO3 Mo
POCCMICKOM BamioTe, Tenepb Mbl OXMA3eM ee Oonee CyLeCTBEHHOMO YKpenneHus: CpefHeB3BelleHHbIV 3a rof Kypc pyons
LLOJIXKEH COCTaBUTh 28,6 pyd./nonn. B naTHULY poccuiickas BasoTa Nogopoxkana Ha 9 Kom. no OTHOLLEHMIO K fonnapy go 28,07
py0./0onn., a OTHOCUTENBHO OVBANIOTHOM KOP3WMHbI OCTanach NPaKTUYeckM Ha MpexHeM ypoBHe — 33,47 py6. — Gnarogaps
POCTY eBPO MO OTHOLIEHMIO K A0NNaPY Ha rnobasnbHbIX PbIHKAX.

Onbra CTepuHa, sterinaoa@uralsib.ru



OEHEXHbIA PbIHOK

JInkBnAaHOCTb yBenuymnnacb 6naropgaps norawenuio OBP,

ctaBkuy MIBK nameHunmncb HeaHaunTenbHoO

B nATHMLY YypOBeHb JMKBUAHOCTM BbLIPOC OO [ABYXMECAYHOro
MaKCMMyMa B CBA3M ¢ noraweHnem OBP. CyMMapHble cpeficTBa OaHKOB
B LLb 33 geHb yBenunumnnce Ha 51%. OctaTkm Ha KopcyeTax KpeamTHbIX
ydpexaeHnin B b Boipocnn Ha 165,1 mnppa pyb. oo 738,4 mnpa pyo.,
neno3unTbl 6aHkos B LB nosbicununce Ha 261,2 mnpa py6. go 523,9
Mnpa py6. HeB3mpas Ha pocT NMKBUOHOCTU, cTaBkM MBK cokpatnnmch
He3Ha4nTeNbHO. MHAMKaTMBHaA cTaBka MosPrime no OfHOAHEBHbIM
KpeamTam cHu3unach Ha 2 6.n. no 3,77%. CerogHs COCTOUTCS ynnaTa
Tpetn HOC 3a | kBapTan, 4TO MOXeT MpPUBECTU K HEKOTOPOMY
COKPALLEHMIO NNKBUAHOCTWN, OLHAKO Mbl HE OXWMOAEM CyLLECTBEHHbIX
n3MeHeHnn ctaBok MBK B cuny yBenmdumBlierocs obbemMa cpencts

©aHkos B LIb.

B natHMUy pybnb nofelesesi OTHOCKUTENIBHO OMBAIIOTHOM KOP3WHBI,
3aKkpbIBLUencs Ha ypoBHe 33,47 pyb. Kypc nonnapa Ha MMBB ynan Ha
13 koneek po 28,06 py6./monn., eBpo MogHsancs Ha 25 korneek Ao
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40,09 pyb./eBpo. EBponenckie BNaCcTX B NATHWULLY He CyMeNnn [OrOBOPUTLCS 00 yperynnmpoBaHum fonaroson npobnems Mpeuum,
Kak CrnefcTBue, eBPO CErofHs CHWXAETCS MPOTUB JOnfapa M Topryetcs Ha yposHe 1,423 gonn./eBpo. [peyeckmit 4ONroOBOM
KpU3KC Takxe npuBen K nageHnto Hedtm (Brent) Ha 0,7 % B NaTHULY, CErofHs C yTpa OHa nofelleBena etle Ha 1% u HaxoguTcs
BO6NM3KM 112 ponn./6app. Mbl oxxungaem ocnabneHus pybns npotms gonnapa o 28,1-28,2 pyb./nonn., Torga kak npoTve eBpo
pybnb MoxeT ykpenutbcs. LIb n3meHun amanasoH konebaHum GUBanioTHOM Kop3uHbl Ao 32,25-37,25 pyb. C Hawel To4Km
3PEHUS, 3TO He OKAXeT 3Ha4YUTeNbHOro 3deKTa B TeKyLen CUTyaumu, Tak Kak B HacTosilee BPeMsi CTOMMOCTb BMBanioTHON
KOP3WHbl HaxOAWTCH Laneko OT rpaHuL, yKa3aHHOro Kopwaopa, TeM camMbiM genctsua LB vMeloT 3HadeHve nuwb B

aon I'OCpOL'IHOI;I nepcrnekT1ee.
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Bank «LlenTp-NuBecT» (B1)

O6Gnuraumm pasmeLleHbl ¢ KynoHom 8,4%

Ha ¢oHe xopoluer KOHbIOHKTYPbI. [1Ba AHA Ha3a4 Mbl MUCANM O TOM, YTO, MOMb3YSCh NOBbILIEHHBIM CNPOCOM Ha PybNeBbIn
nonr, 6aHk «LleHTp-HBeCT» yBenuymn npennoxeHune ceonx doHgos ¢ 1,5 o 2,5 mnpa py6. B natHMUY noctynmno coobuiexme,
41O Oymaru Obinv pasmeLLeHbl C KynoHoM 8,4%, 4TO COOTBETCTBYET LOXOAHOCTU 8,58 % rofoBbix K odepTe Hepes 18 mMecsiLes
npv LeHe HOMMHana. MapkeTUHIoBbIM AMaNa3oH KyrnoHa nepeq pa3MeLleHnemM coctasnan 8,5-9%, nostoMy caenky MOXHO
CYMTaTb BMOJSIHE YCMELHOW ANS SMUTEHTA.

OXxupgaem okaTusi cnpega MeXAay HoBbiMM Gymaramu m kpuBon MKB. LleHTp-MHBeCT xapakTepumsyeTcs CUnbHOM
CTPYKTYPOW aKLMOHEPOB, Cpeam KOTopbix npucyTcTeytoT EBPP 1 DEG, a TakXe BbICOKMM YPOBHEM A0CTAaTOMHOCTM KanuTtana. C
LPYrol CTOPOHbI, OH CUJIbHO YCTYMaeT CBOMM KOHKYpeHTaM Mo MacllTabam Ou3Heca, MOCKOJbKy pa3Mep ero akTMBOB COCTaBA
B Havane 2011 r. okono 1,7 MnpA OONN. B CpaBHeHWM C 5,4 mnpg gonn. y obnafatouwero teM xe pentnHrom daHka MKbB
(B1/B+). COOTBETCTBEHHO, HAaM KaXeTcsi BO3MOXHbIM, 4TO Oymaru LieHTp-UHBecTa OyayT ctpemmtbes K kprsont MKB, Ho npu
3TOM C OUCKOHTOM K HeW OHM TOProBaTbCi He [OMXKHbl. B HacToAwMM MOMeHT cnpefn pasmelyeHHbix LIN-BO1/5 «
3KBMBaANeHTHbIM MO fAopaumm obsazatenbctBam MKB coctaBnser npubnunsmtensHo 20 ©6.n. Tockonbky 3TOT Hebonblion
noTeHUMan pocTta HUBENMPYETCH BO3MOXHOW HU3KOW JIMKBUAHOCTBIO HOBbIX BbINMYCKOB BCEACTBME MX Manoro obbema, Halle
OTHOLLEHWeE K 3TMM ByMaram cenyac ABASETC HEUTPaNbHbIM.

Amutpunt yakuH, CFA, dudkindi@uralsib.ru

Cosxomdcnor (BBB-/Baa3/BBB-)

ELe ogUH PEUTUHT UHBECTULIMOHHOMN KaTeropmum

S&P nNpucBOUNIO KOMMNaHUN KPeaUTHbIN PeNTUHT «BBB-». B nATHWLY perTrHIroBoe areHTcTBo S&P npucsonno CoBKOMMNOTY
KPEAUTHbIN PENTUHI MO MeXAYHAPOLHOW WKane Ha ypoBHe «BBB-» ¢ mporHo3om «CTabunbHbIN». PerTuHr «BBB-» oTpaxaeT
BedylMe MO3VLMM KOMMAHUW B LUMKIIMYECKOM CEKTOpPEe TaHKEpHbIX MepeBO30K, [ANS KOTOPOro XapakTepHa BbICOKAaf
KOHKypeHUMsa. [porHo3 «CTabunbHbIM» OTpaxaeT OXMAAHWA areHTcTea, 4To COBKOMMNOT M B AanbHenwem Oynet
NPULEPXMNBATLCS KOHCEPBATUBHOW YapTEPHOW NONUTUKK, 0becneymBaTh TLLATENbHbIA KOHTPOSb MPOrpaMMbl Pa3BUTUS OM3Heca
N COXPaHATb YMEPEHHbIN ypOBEeHb (PUHAHCOBOIO pbldara. CaMOCTOATENbHbIV KPEAUTHBIN PEUTUHI KOMNaHuM S&P oueHuno Ha
YpOBHe «BB», — TakuMm 0bOpa3oM, 3a MOTeHUManbHy MOLAEPXKKY CO CTOPOHbI FOCYAAPCTBa, KOTOPOMY B HacTosillee Bpems
npuHagnexut 100% komnaHum, LobaBNeHo ABe CTYNeHW PENTUHTa.

MacwrabHas MHBeCTULMOHHAs NporpaMma He Mo3BONUT CHU3UTb AONTOBYIO HarpysKy. Ha [HsX reHepanbHbI AMPeKTop
Coskomdnota Cerpent OpaHK 3a8BUA, YTO MHBECTULMOHHAA NporpaMma KoMmnaHmm go 2017 r. coctaBut nopsaaka 5,5 mnpg
[IONJ1., 4TO IKBMBANEHTHO MOA0BbIM KanuTasbHbIM 3aTpaTaM B pa3mepe okono 785 maH gonn. (556,5 miH gonn. 8 2010 r.).
C 0fHOWM CTOPOHbI, 411 HAaC HeoYeBMAEH NONOXMUTENbHbIN 3PEEKT OT CTOMb KPYMHBIX BAOXEHMI, NOCKOSbKY B HACTOALLEe Bpems
KOMMaHus W Tak 00fagaeT AOBOMbHO MosiofbiM (hnoToM (CpefHWA BO3pacT — MeHee cemMu feT), a (paxToBble CTaBKM
NPOLOMXKAIOT OCTaBaTbCA HU3KMMM 13-3a nepen3bbiTka MOLHOCTEN B oTpaciu. To ecTb Ao 2017 r. KOMNaHWM eBa 1 yoacrcs
CHU3UTb CBOW U TaK He ManeHbKMI ypoBeHb nesepeaxa (Yuctoin Jonr/EBITDA — 4,6 no utoram 2010 r.). C Apyro CTOPOHBbI,
MOXHO NPeAnofioXunTb, 4TO MOCTOAHHOe OOHOBNEHWe dnoTa (B nocnefHee BpeMsi KOMMaHWM NpofaBana crapble kopabnu)
MO3BOMINT el COKPaTWUTb pacxofdbl Ha ero obC/yXMBaHWE 1 B MepcrnekTMBe, Mo Mepe BOCCTAHOBNEHWUS PbIHKA, YBENNYUTb
CYMMapHbIV AefiBENT Npu Gonee HM3KKX 3aTpaTtax (Moka CTOMMOCTb HOBbIX Kopabner He notwna Beepx). OQHVUM 13 NapTHEPOB, C
MOMOLLLbIO KOTOPOrO KOMMaHWUsS Morfa Obl hrHaHCMpoBaTh NprobpeTeHme hnoTa, MoXeT cTaTh COepbaHK, C KOTOPbIM KOMMaHMs
Ha OHAX 3aK/0411a COornaLleHme o COTpyaHNYecTBe.
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CHMXeHUe peHTabenbHOCTU M POCT A0MNTroBOM HarpysKku

Knio4yeBble prHaHCcOBble nokasatenu CoBkoM@noTa, MiH LoMN.

MC®0 2007 2008 2009 Inir10 2010
Bbipyuka 12427 1634,1 12221 678,6 1312,9

TaiimM-4apTepHbIil SKBMBANEHT* 976,0 1236,9 932,0 496,5 943,7

EBITDA 6414 834,7 549,7 2926 533,3

Yucras npubbinb 406,2 406,2 185,3 111,2 164,3

Onepal,. AeH. NoTok 613,0 853,5 514,0 254,2 461,5

KanuTanbHble 3atpatbl (922,4) (691,1) (449,1) (216,5) (556,5)
YucTblit AeH. NoToK (8,7) 219 18,5 68,1 176,8

CoBoKynHbIA gonr 22735 24171 26434 2629,6 2955,8

KpamkocpouHbiii done 153,2 219,3 251,0 209,7 225,5

[eHexHble cpedcmea 2939 298,1 335,7 400,4 512,2

YucTblit gonr 1979,6 2119,0 23077 22292 24436

CoBCTBEHHbIN KanuTan 27225 27876 3012,7 31124 3123,0

AkTVBbI 52746 5694,1 6002,2 6163,2 6513,0

KoadpcpmumeHTbl

Hopma EBITDA, % 51,6 51,1 45,0 431 40,6

EBITDA/Mpou.pacx. 71 9,6 6,1 6,9 6,8

[onr/EBITDA 35 29 48 49 55

YucTbit ponr/EBITDA 31 2,5 42 42 46

[Donr/CoGeTa. kanutan 0,8 09 0,9 0,8 09

* [loxoab! OT (hpaxTa M apeHabl 3a BbIMETOM PEACOBbIX PACXOA0B

WICTOYHMKI: OTHETHOCTb KOMMaHuu, oleHka YPAJICUba

Bbinyck SCF’'17 npepnaraeT HaMBbICLLYIO AOXOAHOCTb cpean GymMar MHBECTULMOHHOM KaTeropuu. Boinyck SCF'17 (YTM
5,36%) NpoAo/KaeT TOProBaThCs C HaMBbICLIEN Cpedn Dymar perlTUHIoBOW KaTteropui «BBB» QOXOOHOCTbIO M CO Cnpenom
nopsiaka 96 ©.M. K BbINYCKYy ApYyroro kBasucyBepeHHoro smuteHta RURAIL 17 (YTM 4,40%) v, No Halemy MHeHuio,
3aCNy>KMBaeT BKIIOYEHNSA B MHBECTULMOHHBIN NopTdens.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

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

21 nioHn PasmelleHne Kb LleHTp-mHBecT-60-01 (1,5 mnpa py6.). MoratueHne PeneccaHc Kanutan-2011
(100 mnH gonn.). Norawenne Mpynna ATPOKOM-1 (1,5 mnpg py6.). MorauleHne FeHepupyioLas
koMnauma-1 (2 mnpg py6.). Norawenwne Monunnact-1 (1 mnpg pyo.).

22 vioHn PasmelueHne PCr-@unaHc-01 (3 mpg py6.). Ocdepta HOMOC-BAHK-9 (5 mrpg py6.).
Moratuerue LWaHc-Kanutan-1 (1 mnpg py6.). Moratwexne tOHMTamn-1 (1,5 mnpg pyo.).
MoraweHne PuHaHcbusHeclpynn-2 (3 mnpg pyb.).

23 nioHs! PasmelleHne MKB-60-05 (5 mnpg py0.).

24 nioHs! Pa3melleHne 3ancmbkombark-60-01 (2 mnpg pyb.). Odepra TB3 BO-1 (2 mnpa pyb.). Odepra
OnNOC-1 (2 mnpg pyb.). OdbepTa Anbda-bark-2013 (400 maH gonn.).

27 WioHA Pa3melueHue KyzbaccaHepro-OuHaHc-01 (10 mnpa py6.). MoraweHne BopoHexckas 0bnacTb-
34003 (0,5 mnpg py6.). NoraweHne TpaHcKpeantbank-2011 (350 mnH gonn.).

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

29 nioHs MoraweHwe OM3-25074 (70 mnpa pyb.). Morawenwne YK TuapoOTK-1 (5 mnpa pyo.).
Moratuerve MepsobaHk-1 (1,5 mnpg pyo.).

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

JeHeXHbIn

PbIHOK

20 nioHs Boinnata 1/3 HAC 3a | kBapTan 2011 .

27 nioH9A Bbinnata akumsos v HAMA

28 MioHA Bbinnata Hanora Ha Npubbinb

Tuonsa MpekpatleHme onepaumit PEMO LB no akumam

15 niong Bbinsiata cTpaxoBbIX B3HOCOB

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

25 niong Bbinnata akumsos n HAMN

28 niona Bbinnata Hanora Ha Npubbinb
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KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
obepTbl Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
MITH py6. % OKymnoHa, %  KynoHa, % noraiueHus
Meyen-2 5000 100 8,5 7,4 12 mioHsa 2013
20.06.11 KB PeHeccaHc Kanwutan-3 4000 100 12,5 9,25 6 nioHa 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
TB3BO-1 2000 100 7,0 6,5 12 nioHs 2013
24.06.11  OuMnocC-1 2000 100 6,0 - -
Anbda-bark-2013 400 USD 100 9,25 9,25 24 nioHa 2013
lasnpom-11 5000 100 13,75 13,75 24 vioHa 2014
2061 Cransponn- 600 100 7.0 i -

HeoBri>XXnmMocTb- 1
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 121 95.07 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 11.0 231 100.25 2 100.25 100.45 7.84 3.98 0.82 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.3 101.30 | 0.05 350 100 99.02 101.40 7.95 2.00 3.72 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 112.6 100.00 3156 100.00 100.96 7.49 2.07 4.51 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 124.8 99.90 99.50 100.50 8.53 2.08 5.33 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 131.8 103.30 | 0.30 102 000 102.71 103.45 8.79 218 5.66 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23, 59.0 147.0 101.46 101.00 102.00 7.86 1.96 3.72 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 200.8 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.08.11 01.02.12 76 102.00 2000 101.70 102.20 5.54 2.15 0.58 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 16.2 101.52 101.00 101.61 5.55 1.80 0.76 /A3/BBB (puHaHCbI
AVXKK 606 2500 R 740 15.07.11 15.07.14 375 | 101.38 101.30 6.84 182 | 1.77 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 618 | 10156 | 0.16 2 100.70 101.80 7.35 189 | 279 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18  33.0 852 | 100.58 98.50 10099 | 7.52 191 1.76 JA3/BBB MHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24  48.0 163.3 101.05 | 0.05 600 100.95 101.04 7.60 1.92 3.16 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 211212 6.0 184 100.84 9.77 5.56 0.45 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 4.3 100.83 | 0.03 100.65 101.00 5.56 3.91 0.34 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.04.12] 15.10.13) 10.0 284 101.72 101.40 102.49 6.05 4.04 0.79 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 3.0 215 102.30 102.10 102.50 5.01 6.85 0.26 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 11.0 29.6 107.29 106.80 107.65 5.76 6.44 0.86 B+/B1/ cbipbe
AkpoH-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 48.9 104.65 | 0.11 266 354 104.65 104.78 7.81 2.13 3.13 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 25.0 487 102.85 | 0.05 41000 102.85 103.16 6.85 2.00 173 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11  28.06.13] 23.06.15 25.0 48.9 102.96 | 0.06 152073 102.75 102.96 6.82 2.00 1.74 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 48.7 104.80 412753 104.65 104.80 7.76 2.13 3.12 BB-/Ba3/BB- Ccbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 32.0 56.4 101.78 101.75 101.95 7.63 4.04 2.19 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 11.8 100.97 | 0.07 7860 100.62 100.97 17.24 4.44 0.49 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 38.5 100.56 | 0.76 99.80 101.00 7.28 7.46 2.58 //BBB- JHepreTuka
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 220 101.87 101.00 101.95 6.64 3.79 1.65 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 220 101.92 101.00 101.90 6.61 3.79 1.65 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 221 100.60 51915 100.60 6.11 4.01 0.30 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 9.0 27.6 100.60 | 0.05 2000 100.55 100.80 6.79 3.72 0.71 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 18.0 30.3 100.85 8.04 4.20 1.33 [/Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 14 100.10 100.00 5.57 3.21 0.11 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 19.8 100.66 | 0.01 340 000 100.61 100.85 7.23 3.74 142 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16, 18.0 66.9 108.12 6.82 5.76 127 cbipbe
BalHedTb-02 15000 R 1250 21.06.11  21.12.12] 13.12.16/ 18.0 66.9 108.11 6.83 5.76 1.27 cbipbe
BalwHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16, 18.0 66.9 108.12 6.82 5.76 127 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 8.4 101.68 | 0.08 101.02 101.60 14.75 8.34 0.57 MeTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 11.0 22.7 99.18 98.00 100.35 10.08 4.47 0.77 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 33.9 101.55 | 0.20 100.00 101.50 719 3.78 2.35 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 20.7 101.47 101.90 6.62 3.66 1.50 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 28.2 101.41 6.31 3.61 1.20 JoTo3BaH/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12] 11.10.13] 16.0 28.2 101.36 6.35 3.62 1.20 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12) 11.10.13] 16.0 282 101.54 6.20 3.61 1.20 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 7.90  30.06.11 27.06.13 24.7 103.12 6.34 3.82 1.74 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 24.7 103.12 6.34 3.82 1.74 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 141011 1210.12] 11.10.13] 16.0 282 101.82 5.98 3.60 1.20 JoTo3BaH/BB- notpe6. ToB.
BUA AVXKK A 9440 R 8.50  15.09.11 15.03.40 350.0 102.09 102.30 8.48 2.10 10.28 A3/ (puHaHCbI
BukTopusd®-50-01 2000 R 8.00 16.08.11 12.02.13 20.2 99.00 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 254 104.66 500 000 100.00 106.60 6.93 441 1.76 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 1.0 37.2 100.75 163 525 100.65 101.66 3.75 7.52 0.07 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.6 101.00 | 0.12 451577 100.85 101.00 8.18 4.10 3.40 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 52.6 101.05 | 0.55 301054 100.85 101.05 8.16 4.10 3.40 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 5.0 172 100.00 48 85.05 100.00 8.88 4.49 0.40 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 54.5 101.70 2550 102.00 8.51 4.32 3.51 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 21.0 98.59 8.56 3.79 149 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 10.0 284 100.91 | 0.01 100.80 101.25 7.89 4.45 0.77 B2/ GaHku
BTB - 506 15000 R 740 21.07.11 17.10.13 284 101.35 150 300 100.70 102.00 6.94 1.82 2.01 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 13.0 61.5 101.55 46 706 101.51 101.59 5.79 1.77 0.98 BBB/Baa1/BBB | GaHku
BTE 24-1-UM 15000 R 9700 14.09.11  20.12.11] 10.12.14, 6.0 424 102.25 23 000 102.17 102.27 4.98 2.37 0.48 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 21.2 101.75 220 000 95.00 104.00 6.69 1.86 1.55 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  16.09.11 15.03.13 21.2 101.00 100.50 102.18 747 1.88 1.54 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 21.2 101.90 120 248 101.70 101.90 6.60 1.86 1.55 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 37 101.98 | 0.10 101.82 101.95 4.81 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, 12.0 237 99.53 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 32.6 100.54 100.45 6.43 342 1.08 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-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 1.0 494 100.16 | 0.06 221330 100.05 4.39 1.74 0.07 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 6.90 13.09.11 07.06.16 60.6 99.91 8008 99.25 100.08 8.76 172 2.29 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 13.09.11 07.06.16 60.6 99.40 4 99.60 100.15 0.22 2.72 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16 6.0 66.4 100.59 100.52 5.68 1.70 0.44 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 74.6 100.79 100.69 101.00 5.78 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 74.6 100.34 | 0.05 50 100.30 101.30 4.24 1.65 0.15 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011  19.10.17) 13.10.20, 77.0 113.5 99.97 | 0.12 8417 99.72 99.97 791 3.94 4.86 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 29.0 113.5 100.20 44 998 100.00 100.30 6.80 343 212 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 240316/ 18.03.21 58.0 118.7 100.55 | 045 347 004 99.90 100.55 791 3.92 371 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20, 49.0 110.1 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 34.0 119.2 100.38 11500 100.32 100.38 7.48 373 2.38 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.2 102.00 | 0.15 77607 101.10 102.00 8.25 4.20 3.69 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.2 101.60 38 194 101.10 102.00 8.35 4.22 3.69 BBB//BBB+ (buHaHCbI

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 0.0 368 119.53 119.40 119.65 5.74 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 20.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 125 | 107.78 32000 107.50 107.85 5.31 6.07 0.90 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 44 100.81 4.75 3.46 0.34 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 324 | 101.06 99.70 102.96 6.90 3.57 2.26 BBB/Baa1/BBB | cbipbe
a3npomb 2 5000 R 654 231111 20.11.13! 29.6 /Baa3/BB GaHku
aanpomb 3 10000 R 575  11.07.11 10.10.11 38 90.00 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 172 | 100.18 99.00 100.10 6.76 341 1.28 /Baa3/BB GaHku
a3npomb 5 20000 R 685 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 | 100.41 101.21 101.50 7.7 3.87 213 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 221 101.25 559 101.00 102.60 6.50 3.52 161 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 221 101.36 101.00 103.00 6.44 3.52 1.61 /Baa3/BBB- Ccbipbe
[asnpomHedTs-10 10000 R 890 09.08.11 30.01.18 26.01.21 81.0 @ 117.0 @ 104.62 104.00 104.50 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 @ 61.7 @ 10959 = 0.30 42020 109.45 109.63 5.51 6.71 0.95 /Baa3/BBB- cbipbe
[a3npomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 83.0 & 95.1 100.21 13001 100.22 100.83 8.32 4.08 4.88 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.4 | 102.99 @ 0.99 298 721 102.85 102.99 7.86 4.12 3.55 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 56.0 @ 117.0 = 102.80 50 001 102.25 103.08 7.92 4.12 3.55 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.1 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 0.4 100.15 1 100.07 100.15 345 4.03 0.03 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 211111 30.10.28 2115 | 94.00 9.22 5.30 10.20 TpaHcnopt
noGakcbank 6O-01 5000 R 830 16.08.11 16.02.13 20.3 | 101.25 101.10 101.90 7.62 4.07 1.44 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 25.01.12] 220713 7.0 255 | 100.89 86.06 6.56 3.98 0.55 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.100 081211  13.06.12, 08.12.13 120 @ 30.2 99.87 100.50 101.80 8.29 4.07 0.90 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.12.11  13.06.12] 08.12.13 120 | 302 = 100.91 100.50 100.95 7.14 4.02 0.91 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 6.0 clx
rccot 5000 R 925 220911 27.0911 26.03.17 3.0 70.3 | 100.80 & 0.10 115455 100.80 100.85 5.90 4.58 0.26 BB/ MaLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 6.0 30.6 | 100.60 55 000 96.00 100.72 717 4.09 0.46 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 22.04.14 100 @ 347 | 100.10 8540 100.15 7.50 3.74 0.78 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 230 @ 347 @ 100.87 2000 100.70 100.87 7.88 4.08 1.61 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 22.5 92.00 TOproBnst
[OBTr-0 02 5000 R 775  21.07.11 18.07.13 254 17.00 10.00 24.00 176.12 | 22.73 0.54 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 21.0 95.00 90.00 100.00 11.29 4.07 145 aHepreTuka
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 42 95.00 /loTo3BaH TOproens
JMLIEEHTPo61 1150 R 850  06.12.11 26.05.15 48.0 98.40 12 98.00 99.30 9.19 4.36 3.13 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.2 | 102.07 | 0.37 101.90 102.20 4.84 513 0.37 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11  11.02.14] 06.02.18 32.0 | 80.9 | 100.85 69 089 100.70 101.05 7.33 3.81 2.31 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 2.7 100.13 3.68 1.05 0.22 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 15.09.11 12.06.14 36.4 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 34.2 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 60.8 | 100.00 1 0.50 0.50 4.93 GaHku
Espa3sXona®-1 10000 R 925 23.09.11 22.03.13/ 13.0320 21.0 @ 1064 @ 103.52 103.50 103.75 7.20 4.46 153 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 53.0 & 113.7 @ 10625 0.25 129 130 106.00 106.25 8.37 4.67 3.35 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13 13.0320 21.0 @ 1064 @ 103.50 951 101.11 104.40 7.22 4.46 153 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 53.0 @ 113.7 = 106.00 = 0.20 88001 106.00 106.25 8.44 4.68 3.35 B+/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 610 1211 10025 0.10 16 003 100.00 100.25 8.49 4.18 3.84 MeTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 61.0 @ 121.0 100.70 = 0.55 266 775 99.90 100.25 8.37 4.16 3.84 MeTannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15] 26.06.18 49.0 = 855 | 102.57 102.70 103.90 8.12 4.33 3.23 BB//BB XUMUs
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 90.2 | 100.64 37 000 100.20 8.09 4.09 3.63 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 9.8 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 10.2 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 15.3 100.00 (puHaHCbI
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 48 100.92 10 000 100.81 100.93 5.78 4.00 0.38 B/Ba3/ GaHku
3eHuT 506n 5000 R 750 06.12.11  05.06.12 04.06.13 120 = 239 @ 100.64 100.86 100.95 6.92 3.72 0.89 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 05.07.11 050712 01.07.14 130 370 @ 101.26  0.06 101.20 101.45 6.80 3.94 0.93 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12) 07.04.13) 10.0 & 220 @ 100.70 5000 100.65 100.70 6.28 3.54 0.74 B/Ba3/ GaHku
3enut 60-02 5000 R 775 220911  26.09.12 22.09.13 16.0 @ 276 @ 101.05 22600 100.95 101.05 6.92 3.87 1.14 B/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 180 @ 358 | 100.26 100.20 100.29 7.18 3.65 1.30 B/Ba3/ GaHku
3CH-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 = 2423 100.01 = 0.01 332 000 100.00 100.49 8.93 4.36 3.78 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 & 242.3 = 100.01 189 186 100.00 100.30 8.93 4.36 3.78 TpaHcnopt
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 37.0 99.27 99.60 8.39 3.99 2.46 1B+ TOProBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14] 02.06.16, 36.0 @ 604 & 10025 0.30 799 99.75 100.00 7.80 3.85 251 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 251113 11.0 @ 29.7 | 100.95 100.80 101.12 8.70 4.79 0.84 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 55 103.80 300 103.80 104.19 8.15 8.05 0.42 CepBuC
WHtypucr-2 2000 R 14000 221111 29.07.11)  21.05.13 1.0 235 | 103.50 500 103.02 103.55 6.74 0.20 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 27.2 | 103.00 35192 100.41 103.00 7.90 4.48 1.88 /Ba2/ MalLLMHOCTP.
Vipk3OHepro 50-01 3000 R 760  11.10.11 08.04.14 342 | 10027 | 0.02 100.10 7.63 3.78 237 JoT03BaH/B- 3HepreTuka
Vipk3Hepro1 5000 R 1550  01.12.11 28.11.13 29.8 | 10248 103.01 14.77 7.54 1.85 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 850 221111 20.11.12 174 | 100.00 100.01 100.84 8.67 4.24 1.26 cbipbe
Kama3 6O-01 2000 R 9.000 20.06.11 17.12.12] 16.12.13] 18.0 & 304 @ 101.34 8.20 4.43 1.28 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 321 101.70 | 040 358 767 101.50 101.70 8.02 4.22 218 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 0.7 100.69 | 0.19 10 100.02 100.69 5.33 4.46 0.05 XUMUS
KUT®OuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 36.3 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 55 90.01 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 9.1 103.89 | 0.28 102.51 103.85 6.64 5.76 0.67 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 359 | 101.00 @ 0.15 72991 100.01 101.00 8.48 4.30 245 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 0.9 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.1 106.00 932 105.80 106.05 7.38 3.88 0.59 /loTo3BaH TOProBnst
KOMEMKA 03 4000 R 980  17.08.11 15.02.12 8.1 101.51 | 0.06 7.66 241 0.60 IloTo3BaH TOproBnst
Konefika 50-01 3000 R 950 26.07.11  30.07.12] 23.07.13 14.0 @256 @ 10207 0.07 101.90 102.40 7.63 2.32 0.99 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 279 | 102.05 257 101.90 102.30 8.26 2.20 191 /loTo3BaH TOproBNst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12) 19.04.14) 16.0 = 346 @ 100.20 500 100.15 100.30 9.28 4.63 117 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 34.8 | 100.60 64 000 100.10 8.01 4.04 240 [/Ba3/ GaHku
KpEgpb-02 4000 R 11.50  28.06.11 28.06.11 0.4 /Ba3/ GaHku

KpEspb-06 4000 R 830/ 23.0811 21.0812 18.02.14 14.0 326/ 101.20 5052 101.20 101.55 7.34 4.25 1.04 /Ba3/ GaHku




Fixed Income Daily 20.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 59.0 = 119.7 @ 100.25 100 002 99.90 100.25 8.82 4.33 3.69 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 58.5 | 101.05 @ 0.14 45 100.74 101.00 8.50 4.24 3.68 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 235 | 107.00 180 106.50 107.75 9.08 3.38 112 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 180 | 10740 030 3860 107.11 107.60 8.30 3.67 0.86 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  29.07.11 27.01.12 75 101.72 | 021 101.51 101.90 571 4.19 0.56 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 102 | 101.75 101.40 102.10 5.92 3.93 0.77 /Ba2/ aHepreTuka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 2.0 49.9 | 100.33 99.00 100.29 5.34 4.60 0.12 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 8.0 32.2 | 100.50 780 100.30 100.50 7.81 4.22 0.58 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13) 20.0 = 259 @ 10342 042 101.70 7.66 4.72 1.39 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 28.06.11  02.07.12 25.06.13 13.0 = 246 | 103.12 7.31 5.08 0.90 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 27.2 | 100.00 318 100.00 10.23 4.99 1.82 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.6 | 10340 @ 0.15 1000 102.35 103.40 8.26 4.58 2.26 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 0.9 B/B2/ CTPOUTENLCTBO
Tlykoiin306n 8000 R 710 08.12.11 08.12.11 58 101.10 | 0.04 1002 101.05 101.10 4.79 3.50 0.46 BBB-/Baa2/BBB-  cbipbe
Tlykoitndo6n 6000 R 740  08.12.11 05.12.13 30.1 101.75 | 0.20 89 100.00 101.75 6.73 3.63 2.16 BBB-/Baa2/BBB- | cbipbe
JTykoinbO01 5000 R 13.35  08.08.11 06.08.12 139 | 108.57 108.30 108.59 5.55 6.13 1.00 BBB-/Baa2/BBB-  cbipbe
TTykoitnB002 5000 R 13.35  08.08.11 06.08.12 139 | 109.10 108.30 108.60 5.08 6.10 1.00 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  08.08.11 06.08.12 139 | 10869 @ 0.14 108.30 108.60 5.44 6.12 1.00 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  08.08.11 06.08.12 139 | 108.64 108.30 108.60 5.49 6.13 1.00 BBB-/Baa2/BBB-  cbipbe
TykoitnBO05 5000 R 13.35  08.08.11 06.08.12 139 | 108.58 100 000 108.30 108.75 5.54 6.13 1.00 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO06 5000 R 920 151211 13.12.12 182 | 10470 030 541975 104.30 104.70 5.95 4.38 1.35 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO07 5000 R 920 15.12.11 13.12.12 182 | 104.70 305 641 104.30 104.70 5.95 4.38 1.35 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 272 | 101.72 102.10 102.40 7.53 4.04 1.90 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 272 | 101.75 102.10 102.40 751 4.04 1.90 TOproBnst
Marnut 5O-03 1500 R 825  12.09.11 09.09.13 27.2 | 101.81 102.10 102.40 7.48 4.04 1.90 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 27.2 | 102.26 102.10 102.39 7.26 4.02 191 TOproBnst
Marxut BO-05 5000 R 8.000 02.09.11 28.02.14 329 | 101.40 2000 101.30 101.75 7.55 3.93 2.26 TOproBnst
Marxut 5O-06 5000 R 7.75  25.10.11 22.04.14 34.7 | 100.75 438 100.25 100.75 7.59 3.84 2.40 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.3 101.34 10 245 101.20 101.50 6.46 4.04 0.70 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 55 100.40 | 0.09 100.29 100.50 7.22 3.97 0.42 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00 30.06.11 28.03.13 21.7 | 100.05 86.01 715 1.74 1.55 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 4.0 225 | 100.62 99.01 101.10 5.50 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 | 100.00 100.10 6.08 2.99 0.65 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211  19.1211] 12.06.14 6.0 364 | 100.98 @ 0.16 100.75 101.00 6.17 4.07 0.48 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 17.7 © 108.38 = 0.08 108.00 108.34 6.72 5.87 1.28 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 33.6 | 101.10 | 0.02 2 101.10 101.35 7.84 4.02 2.31 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 79.7 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 114 | 10048 95.01 100.50 8.62 4.47 0.84 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.0820 51.0 @ 111.9 @ 106.25 2182 106.00 106.25 8.37 4.69 3.21 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 51.0 @ 111.9 @ 106.00 381 106.00 106.25 8.44 4.70 3.21 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14/ 09.02.21 33.0 @ 117.5 100.93 100.70 8.01 4.08 2.22 B1/ meTannyprus
Meuen 1606 5000 R 825  23.08.11 18.02.14) 09.02.21 33.0 @ 1175  101.07 100.70 7.94 4.07 2.22 B1/ MeTannyprus
Meuyen 1706 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 121.1 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 1211 MeTannyprus
Meuen 206 5000 R 740 141211 20.06.11) 12.06.13 0.0 242 | 10021 | 0.01 103 977 100.21 100.25 3.68 0.01 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16/ 14.0 = 620 | 11345 5040 113.45 113.48 6.44 4.18 0.96 B1/ meTannyprus
Meuen 506 5000 R 1250 19.07.11  18.10.12  09.10.18 16.0 & 89.0 | 107.69 100.52 107.62 6.56 2.89 1.16 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 61.0 @ 121.2 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12 5.0 17.0 | 102.69 102.50 106.00 5.70 6.07 0.38 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 211 104.27 104.00 104.30 721 4.66 1.50 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 226 | 10411 103.00 104.75 7.46 4.67 1.60 /B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 8.4 100.00 742 1.81 0.63 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11 181012, 01.10.15 16.0 @ 522 99.99 7.35 1.83 118 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 1.0 37.5 | 100.00 6.25 1.84 0.10 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 2.7 MaLUMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13 8.0 20.0 | 104.49 98.50 6.04 6.44 0.62 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.08.11 16.08.11 2.0 2740 | 096 5 26.49 27.39 22.29 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  13.07.11 10.07.13 251 17.63 11.11 24.15 190.74 | 30.40 0.46 CTPOUTENLCTBO
MKB 0506n 2000 R 740 26.10.11 25.04.12 104 | 100.01 99.90 751 3.69 0.78 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 139 | 102.04 7.63 4.59 1.00 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11  24.07.12] 14.07.15 13.0 @ 496 @ 102.24 102.05 102.70 7.57 4.76 0.96 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 4.0 464 | 100.85 318 100.85 101.00 6.64 4.80 0.32 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 220214 210 327 @ 10040 0.10 2563 100.20 100.40 8.40 4.20 145 B+/B1/ GaHku
MKB 50-04 5000 R 8.000 15.10.11 15.04.14 344 99.65 45001 99.00 99.90 8.31 4.03 2.36 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 172 | 100.15 99.00 6.90 3.44 1.28 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 6.0 18.1 102.14 10 000 99.50 102.15 5.26 4.74 0.47 oTo3BaH/Ba3/BB  MeTannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 9.0 27.5 | 100.50 100.40 100.90 5.78 3.21 0.72 0T038aH/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 329 | 100.98 100.95 101.19 7.37 3.78 227 oTo3BaH/Ba3/BB  MeTannyprus
MMK B0O-05 8000 R 765  06.10.11 04.04.13 219 | 101.74 6.71 375 1.59 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11] 26.02.13 2.0 20.7 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 050711 03.07.12, 1.0 12.7 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 2.7 (buHaHCbI
MOWA 03 5000 R 7.75 141211 14.06.14 36.4 (buHaHCbI
MoliibaHk 5 5000 R 10.000 201011 19.04.12  16.04.15 10.0 = 46.6 | 100.00 90.06 10.22 4.99 0.74 B3/ GaHku
Mockomub-3 5000 R 10000 141211 12.06.13 24.2 Bl GaHku
MOCMAPT® 1 2000 R 0.01 13.10.11  19.10.11] 12.04.12 4.0 10.0 1.81 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 124 99.68 10.06 4.65 0.50 cepBuC
MocTpAsTd1 7500 R 11.80/  21.06.11 18.12.12 18.3 /icc TpaHcnopT
MocsaHepro1 5000 R 1250 13.09.11 13.09.11 29 101.51 1 99.60 101.77 6.09 6.14 0.23 /BB JHepreTMka
MocaHepro2 5000 R 765 250811 01.0312 18.02.16, 9.0 56.9 | 101.55 36 152 101.20 101.60 5.24 3.76 0.65 1/BB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 28.11.14) 18.0 & 420 | 105.90 105.50 106.40 5.99 4.83 1.32 1I1BB aHepreTuka
MOSK-01 3500 R 9.00 28.07.11 11.08.11] 25.07.13 2.0 25.6 | 100.45 97.20 100.40 3.74 2.23 0.14 BB+//BB JHepreTuka

MO3JCK-01 6000 R 8.05  06.09.11 06.09.11 2.7 100.68 100.68 100.93 4.93 3.99 0.21 3HepreTMka




Fixed Income Daily 20.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 113 90.00 aHepreTMka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 3.0 38.9 | 10215 | 0.03 43168 102.09 102.15 6.43 8.54 0.20 aHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 284 99.45 97.10 100.50 7.38 3.51 2.02 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 52.9 98.21 97.01 8.41 3.93 3.44 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13 12.06.18 24.0 @ 85.1 102.95 6.50 3.88 1.72 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 354 | 100.85 @ 0.07 421760 100.41 100.84 7.26 7.52 2.52 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16 140 620 @ 108.80 @ 0.10 50 436 108.80 108.94 5.74 13.06 0.94 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 77.8 | 10225 | 0.15 50 259 102.10 102.55 8.41 4.24 4.63 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 54.0 @ 1142 101.35 @ 031 2112 101.00 101.35 7.92 4.01 3.49 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 9.0 33.3 | 100.80 5001 100.55 100.80 9.00 4.97 0.65 GaHku
HK AnbsiHe BO-01 5000 R 9.25  09.08.11 04.02.14 32.1 102.85 100 001 102.50 102.80 8.18 4.48 2.16 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 3.0 101.98 | 0.22 100.65 103.30 571 6.85 0.23 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 26.0 A 110.7 @ 103.50 1000 103.00 115.00 8.04 4.70 1.77 B/B+ cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 61.0 @ 121.2 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 61.0 @ 1153 = 100.00 5000 000 9.03 441 3.80 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 9.4 95.00 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 179 | 105.15 130 000 100.02 107.24 6.12 4.62 1.32 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 16.7 | 105.85 369 999 105.85 106.20 6.32 5.06 122 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 209 | 102.01 101.70 102.25 6.59 3.79 1.51 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 246 | 102.38 6.33 3.65 1.74 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 251113 11.0 @ 29.7 @ 101.38 101.20 101.60 7.58 4.45 0.85 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 13.0 & 37.0 | 100.70 100.51 101.50 6.72 3.66 0.95 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 755 | 102.19 11538 102.19 112.20 7.50 417 1.86 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 22.06.11] 14.06.13 0.0 243 | 100.07 15495 100.04 100.07 311 0.01 BB-/Ba3d/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 8.0 32.8 | 100.70 63 500 100.65 100.75 6.02 345 0.64 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 258 | 100.91 100.70 101.25 6.63 3.46 1.84 BBB-/Baa2/BBB-  meTannyprus
HMK-1 3000 R 925 15.07.11 10.07.15 495 | 102.72 102.55 103.10 8.08 225 1.79 TpaHcnopt
HC-wH.-60-01 2000 R 1050  04.11.11 02.05.14 35.0 | 103.00 103.00 9.50 5.08 2.32 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 344 | 100.76 100.55 100.85 9.93 4.98 227 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.5 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 111 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 5.0 223 B/l notpe6. ToB.
06opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 107.8 MalLLMHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 5.8 3HepreTuka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12 18.06.13 120 @ 244 @ 101.68 5.81 3.68 0.91 /Ba3/ aHepreTMKa
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 35 99.30 1 100.00 102.15 15.19 6.15 0.25 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 102 | 101.09 97.60 5.98 3.58 0.78 JHepreTuka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 6.0 238 98.00 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 25 100.52 100.05 101.00 10.38 6.45 0.18 11B- MaLLKHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 33.7 | 10110 | 0.10 2002 101.05 7.95 4.07 2.31 GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 5.1 notpe6. To..
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12 24.0413 100 & 226 @ 100.08 8.14 4.04 0.78 B3/ GaHku
MepeoGaHk 50-02 1500 R 850  13.10.11 10.04.14 343 99.95 99.00 100.00 8.69 4.24 2.33 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 0.4 100.55 100.25 -6.67 4.74 0.04 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 0.6 100.00 10 000 99.90 5.00 2.51 0.05 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214 18.0 @ 428 | 108.26 7.01 5.90 1.26 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 144 101.34 101.50 102.50 6.65 3.84 1.06 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 144 100.20 62 049 100.25 100.41 6.93 3.50 1.06 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14] 22.03.16 340 @ 580 @ 101.00 025 1318 963 100.90 101.10 7.99 4.07 2.31 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 32.1 101.68 101.30 101.79 8.03 4.22 218 BB-/Ba2/oT03BaH | BaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 112 | 101.40 9998 101.40 101.42 6.25 3.81 0.85 BB-/Ba2/oTo3BaH | GaHku
MpomcB6-06 5000 R 825  08.12.11 17.06.13 244 | 101.50 743 4.05 1.76 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 41 90.08 79.52 105.00 36.36 0.01 0.25 MalLLKHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 1.0 256 96.48 96.01 96.88 60.30 9.30 0.07 MalLLKHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 4.6 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13  16.07.15 26.0 = 49.7 | 103.32 103.35 103.50 8.86 5.07 172 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 121 c/x
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 17.0 = 352 | 100.05 99.81 100.05 12.30 5.98 117 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 34 101.00 100.01 102.00 13.40 8.39 0.25 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 9.1 103.56 101.13 103.75 12.15 8.19 0.63 clx
Pasrynsitd4 3000 R 23.11.11 22.05.13 23.5 | 100.06 & 59.95 45.12 99.99 -0.03 1.93 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13) 4.0 28.6 97.47 7.40 0.33 clx
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 29.8 | 100.77 90.03 7.28 371 212 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 06.12.11  08.12.11) 03.12.13] 6.0 30.0 | 104.18 103.50 104.49 4.43 6.46 0.46 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 11 95.01 BB-// yenyru
PBK®uHaHc3 3000 R 9.000 141111 141113 09.11.15 29.0 | 535 | 102.55 1164 102.15 102.75 7.94 4.38 2.05 BB-// yenyru
PenKan-2 3000 R 1050  06.10.11 04.04.12 9.7 101.00 200 100.80 101.00 9.35 5.16 0.71 B-/B1/B GaHku
PenKan-3 4000 R 925 081211 17.06.11] 06.06.12, 0.0 11.8 | 100.03 = 023 15 99.90 99.99 943 4.59 0.87 B-/B1/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 179 | 10498 @ 0.11 100 152 104.95 105.05 5.90 4.46 1.33 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 170 | 10260 @ 0.15 102.45 102.65 5.66 3.67 1.27 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 0.6 100.24 | 0.09 100.16 100.24 3.80 4.23 0.05 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.3 | 100.40 9 100.37 100.67 6.83 343 21 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 33.1 120.96 74 005 120.70 120.99 6.57 6.18 2.16 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 53.8 | 101.74 20775 101.60 101.74 7.46 3.82 3.55 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 5.0 96.3 | 104.37 160 176 104.19 104.37 4.64 712 0.43 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 33.1 101.23 | 0.13 2880 101.10 101.25 9.69 4.92 2.18 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 46.3 | 103.40 5100 103.40 103.45 8.86 4.70 297 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050, 27.06.11 261212 20.06.16 19.0 = 61.0 | 106.47 6.06 4.92 1.31 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 790 121211  06.06.16/ 05.06.17 61.0 @ 727 | 100.69 1787 182 100.58 100.69 7.88 3.91 3.90 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080, 25.07.11 240713  16.07.18 26.0 = 86.2 | 109.06 108.85 109.18 6.21 4.94 1.76 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19 380 @ 983 | 113.65 72513 113.50 113.65 6.18 4.83 249 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11 08.07.24, 1.0 | 159.0 @ 101.24 101.00 101.47 1.48 6.65 0.11 BBB/Baa1/BBB | TpaHcnopt

PX[-2306n 15000 R 9.00/ 04.0811 050215 16.01.25 440 1654 @ 105.82 0.08 110 714 105.70 105.99 7.24 4.24 2.90 BBB/Baa1/BBB | TpaHcnopT




Fixed Income Daily 20.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 180 @ 539 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11 171213 15.12.15 30.0 @ 547 104.00 8.78 4.99 1.99 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 36.0 @ 60.4 cbipbe
Poc6ark 5O-01 5000 R 740 240611 27.06.12 21.06.13 130 @ 245 101.65 5.75 3.63 0.92 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 25.1 102.23 102.10 102.35 6.93 3.88 1.76 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90  05.11.11 06.11.13 29.1 99.92 99.80 100.00 7.05 3.46 2.08 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 413 100.10 | 0.10 99.76 100.15 7.50 3.71 2.83 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12, 16.07.15 13.0 @ 497 101.89 101.50 101.95 8.22 4.89 0.95 (buHaHCbI
Pocrocctpax-2 5000 R 1050 101111 1211120 021147 17.0 @ 777 102.01 101.56 103.00 9.06 513 122 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 6.0 30.2 100.33 100.00 100.60 9.79 5.25 0.45 GaHku
PocHaHo-1 8000 R 890  29.06.11 20.12.17 79.3 (buHaHCbI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 79.3 (buHaHCbI
PocHaHo-3 15000 R 8.90  29.06.11 20.12.17 79.3 (buHaHCbI
Poccenxb 10 5000 R 900 10.08.11 10.02.13 29.0120 200 | 1049  103.95 1486 103.60 10440 | 6.48 432 | 144 BBB/Baal/ GaHki
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20, 20.0 & 105.0 = 103.83 103.76 103.90 6.56 4.32 144 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14) 09.02.17 33.0 @ 68.8 105.15 120 021 104.26 105.15 7.18 4.39 2.21 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 4.0 76.5 102.15 101.90 102.40 417 5.61 0.29 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 061211 081211 27.11.18 6.0 90.7 99.56 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 131211  11.06.13 05.06.18 24.0 @ 84.8 100.13 100.10 100.17 6.90 341 1.77 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 180 1024 = 105.33 30 000 104.76 105.80 6.21 4.78 1.30 BBB/Baat/ GaHku
Poccenxb 9 5000 R 10100 241111 261112 141119 180 @ 1024 = 10526 @ 0.01 104.76 105.30 6.26 4.78 1.30 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 150 268 10146 | 0.01 101.26 5.97 3.54 1.09 BBB/Baat/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 150  26.8 101.40 30001 101.20 101.45 6.03 3.54 1.09 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 110 @ 28.8 100.99 | 0.04 35000 100.50 100.99 5.44 3.26 0.82 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 2.0 26.1 100.80 101.20 4.10 4.70 0.14 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 51 101.90 BB+//BB- Tenexkom
Poctenekom-03 3000 R 8.50  13.09.11 13.03.12 9.0 101.28 5.86 4.18 0.46 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 219 100.53 100.70 8.42 3.72 1.36 BB+//BB- Tenekom
Poctenekom-05 2000 R 760  30.11.11 30.05.12 11.6 101.25 101.10 101.35 5.84 3.74 0.66 BB+//BB- Tenekom
Pocrtenexom-06 2000 R 780  30.11.11 30.05.12 11.6 101.67 6.27 3.92 0.88 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30  30.08.11 30.08.11 25 100.87 99.99 101.99 4.92 4.60 0.19 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.09.11 03.09.13 27.0 99.77 100.99 7.03 1.66 1.09 BB+//BB- Tenekom
Poctenexom-09 2000 R 8.10.  08.09.11 08.12.11 58 101.20 3416 101.00 5.65 2.00 0.45 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 235 100.10 100.30 7.90 1.57 1.37 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 2.0 98.6 106.96 | 0.56 110 115 106.30 106.96 273 0.18 BB+//BB- Tenekom
Poctenexom-12 1500 R 15000 19.07.11  21.07.11] 17.07.12, 1.0 13.2 100.90 6701 100.15 102.20 4.26 741 0.09 BB+//BB- Tenekom
Poctenekom-13 2000 R 11.000 20.07.11 211011 17.10.12 4.0 16.3 102.03 101.70 4.94 2.69 0.32 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140  21.07.11 18.10.12 16.3 105.00 30 105.15 115.00 7.65 2.7 1.16 BB+//BB- Tenekom
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 2.0 26.0 100.41 100.35 100.53 8.22 5.96 0.15 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 814 100.50 256 686 100.35 100.50 8.37 4.12 4.75 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 47.0 @ 1193 99.95 265 607 99.95 100.14 8.69 4.24 3.04 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.6 = 10065 @ 0.15 32891 100.50 7.99 3.96 3.76 /Baa3/BBB- aHepreTMKa
Pycluopo-02 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.6 = 100.70 = 0.10 61 100.11 100.70 7.97 3.96 3.77 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 15.09.11  20.06.11  14.06.12 0.0 121 100.35 99.20 101.50 0.01 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 3.2 100.30 32000 100.28 100.35 6.36 3.73 0.24 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 10.0 100.60 120 000 100.43 100.77 7.09 3.84 0.75 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 30.0 @ 536 100.75 7.64 3.91 2.08 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11  20.11.13 11.11.15 30.0 @ 53.6 100.75 7.64 3.91 2.09 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 150 @ 51.7 101.45 97.00 101.40 6.57 3.78 113 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 150 @ 51.7 101.39 97.00 101.40 6.64 3.79 113 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 85 Npou3BOACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 32 98.51 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11) 06.06.14, 6.0 36.2 97.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 25.7 101.80 50 101.02 101.80 11.52 5.98 1.65 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 0.0 122 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 15.3 102.35 11558 102.11 102.35 4.79 6.82 0.25 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  19.08.11 15.02.13 20.3 105.09 | 0.34 89 104.41 105.09 6.58 4.63 1.44 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 20.3 104.87 102.00 105.19 6.72 4.64 144 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.06.11 27.03.12 95 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 13.2 108.40 108.21 108.49 9.86 8.28 0.88 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 41.0  101.2 = 11610 045 645 430 115.90 116.12 8.04 5.80 2.59 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/ 10.10.19, 410  101.2 = 11610 045 610412 115.90 116.15 8.04 5.80 2.59 meTannyprus
CUBYPXong1 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 @ 28.0 102.15 100 000 101.75 102.20 8.12 4.76 1.14 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 386 97.50 B/l notpe6. 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 34.2 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 344 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 21.0 105.00 49999 105.00 105.12 6.73 4.63 1.49 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 140 384 110.06 | 0.06 47 995 109.50 109.99 5.74 6.68 1.01 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 180 @ 66.2 108.28 80001 107.00 108.39 6.49 5.76 1.30 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 57.8 101.00 | 0.10 3152 100.85 101.25 7.30 3.78 2.03 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 120 @ 244 101.79 10.03 5.76 0.86 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75 101011 15.10.12] 07.10.13] 16.0 & 28.1 100.32 100.26 100.40 10.58 5.34 113 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 291111 29.0512 26.11.13 120 @ 298 101.20 1300 101.13 101.60 7.96 4.51 0.86 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 6.0 24.0 101.22 7.05 4.83 0.46 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 160 @ 343 100.12 100.10 100.30 8.30 411 117 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 0211.11  07.05.12 01.05.13 110 @ 228 104.30 104.30 105.19 7.84 6.22 0.80 aBTONpOM
Connepc2 3000 R 1250 20.07.11 17.07.13 254 105.90 | 0.35 105.12 106.15 9.53 5.89 1.66 aBToONpoM
COPYC KAM2 1500 R 07.07.11 05.04.12 9.8 TOproBnst
C1hHpyctpt 1000 R 07.07.11 07.07.11 0.7 CTPOUTENLCTBO

CrpTprasd2 5000 R 849 15.07.11 13.07.12 131 96.00 0.10 3978 95.50 95.97 12.96 441 0.90 CTPOMTENLCTBO




Fixed Income Daily 20.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CrpTpras03 5000 R 850  13.10.11 11.04.13 221 93.99 88.01 99.97 12.64 4.51 151 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 8.1 97.80 0.05 3714 97.80 97.86 16.89 6.48 0.54 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 9.0 33.0 98.20 0.01 350 98.02 98.28 12.80 5.00 0.61 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 3.0 14.8 100.15 99.50 100.13 8.61 4.61 0.20 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 08.07.11  10.07.13] 26.06.20 25.0 & 109.9 = 103.90 = 0.5 560 103.90 103.95 7.35 4.49 173 cbipbe
Catnlpynn1 1000 R 11.700 151111 15.05.12 111 100.00 2755 99.71 100.00 12.01 5.83 0.79 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 27.5 100.86 6.94 3.58 1.96 B+// cbipbe
Tartenekom 4 1500 R 825  03.11.11 01.11.12 168 | 101.85 95.01 6.93 404 | 124 Tenekom
TarchoHab 5 2000 R 850  21.09.11 21.03.12 93 | 100.10 30 001 100.25 100.60 851 423 | 068 B2/ GaHki
TarchoHab 6 2000 R 875 30.08.11 280212 260213 90 | 207 | 100.70 28618 99.90 7.82 433 | 063 B2/ GaHki
TarchoHab 7 1000 R 875 161211 221211 141212 60 | 182 | 100.65 99.90 10075 | 7.30 434 | 048 B2/ GaHKi
TarchoHah 50-01 2000 R 950 30.06.11 28.06.12 261213 130 | 308 = 101.99 | 0.79 3000 100.00 10199 | 7.60 464 | 0.90 B2/ GaHki
Tarchonab 50-02 2000 R 875 201011 18.10.12] 17.04.14 160 | 345 | 100.60 1201 100.00 10060 | 8.42 434 | 1418 B2/ GaHki
TB3 BO-01 2000 R 6.50 141211 24.06.11) 12.06.13 0.0 242 85.05 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 33.3 101.80 3000 100.80 101.98 6.00 4.16 0.68 aHepreTuka
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 1.0 37.0 100.97 100.50 100.77 8.39 0.07 aHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 20.0 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 274 100.05 29998 100.10 100.50 9.16 4.49 1.88 cccl aHepreTuKa
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 25 100.18 85.05 5.87 3.36 0.19 CCcCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 11.6 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 28.0 @ 76.8 102.25 3000 101.00 102.25 7.77 4.27 1.98 aHepreTuka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 270 753 100.62 99.50 110.00 8.09 4.1 1.87 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.3 100.77 6.49 1.86 0.63 aHepreTMka
TrK-8 01 3500 R 880  10.11.11 10.05.12 109 aHepreTMka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13] 07.08.17 26.0 @ 74.8 100.31 100.05 100.34 8.06 4.03 1.83 JHepreTuka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 4.7 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 8.8 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 25.7 114.25 | 0.09 1344 114.00 114.49 12.50 8.78 1.54 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 275 105.12 101.08 104.94 11.90 6.75 1.76 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 6.0 298 102.01 6402 102.01 102.51 1211 8.06 0.40 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 140 @ 326 103.00 | 0.80 45002 102.20 103.00 11.49 6.78 0.98 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 28.6 102.35 100.82 7.88 4.31 2.00 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011  25.0412 23.10.13 100 @ 286 102.80 2402 102.51 102.80 8.54 5.75 0.76 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16, 150 @ 57.8 100.57 100.00 100.60 7.80 4.04 1.1 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.7 105.00 463 104.65 105.00 6.44 4.51 148 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 483 103.52 | 0.22 103.50 103.80 7.69 4.24 2.66 BB+/Ba2/ TpaHcnopt
TpancKpen 60-1 5000 R 780 17.11.11 17.11.13 29.5 101.30 220 100.60 101.30 7.24 3.82 2.09 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 12.0 100.54 100.94 6.43 342 0.91 /Ba1/BB GaHku
TpancKpend 5000 R 10300  07.07.11 07.07.11 0.7 100.32 28045 100.23 100.32 4.33 5.12 0.05 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 26.2 101.70 803 101.17 101.70 715 3.90 1.84 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 345 102.20 150 102.00 102.20 751 4.03 2.38 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 31.7 100.01 6.60 3.24 2.23 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15, 13.05.19 480 @ 96.2 108.11 7.52 9.22 3.20 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 100.9 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19, 52.0 @ 100.5  110.70 319 890 110.25 110.80 6.90 8.92 3.28 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70.  29.09.11 29.03.12 9.5 102.01 101.70 102.25 6.11 4.25 0.72 JHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 17.0 @ 35.0 99.97 13400 99.90 100.00 9.73 4.76 1.19 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 180 @ 788 101.30 10001 100.40 101.35 8.48 4.55 1.32 MalLLMHOCTP.
YB3-2 3000 R 8.95 30.08.11 27.08.13 20.02.18 27.0 @ 813 101.10 100.70 101.10 8.56 441 1.84 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 85 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 121 100.30 | 0.25 100 004 100.23 102.00 9.91 4.97 0.88 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 32.5 102.00 101.75 102.25 741 4.03 2.31 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 32.9 101.72 101.01 101.80 8.47 2.33 125 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 28.8 101.85 | 0.05 200 101.65 101.85 8.14 2.33 1.08 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 11 100.77 | 0.01 20 100.60 100.77 6.01 7.18 0.09 B+// (buHaHCbI
Ypancu6IK3 1500 R 16.50,  25.08.11 23.02.12 84 B+// (huHaHCh!
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 72 106.83 4.70 7.70 0.53 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 7.2 100.90 7.02 4.20 0.53 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 41 101.55 | 0.35 101.15 102.00 5.37 4.93 0.32 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 133 105.45 66 624 105.45 106.00 6.58 5.56 0.95 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 25.0 @ 464 103.20 132 102.82 103.98 6.41 4.35 1.79 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 37 100.53 100.00 101.00 5.56 3.62 0.29 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715 27.0911  26.09.13] 15.09.20 28.0 @ 112.6 @ 101.40 5000 101.00 101.45 6.56 3.52 1.98 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011  27.10.15 16.10.20 53.0 & 113.6 = 100.50 99.36 99.75 7.48 3.72 3.51 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 @ 1126 @ 101.40 5000 101.00 101.45 6.56 3.52 1.98 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 281011 241017 16.1020 77.0 @ 113.6 = 10028 = 0.25 99.50 100.03 7.86 3.87 4.7 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75 27.0911 24.09.15/ 15.09.20 52.0 @ 112.6 = 100.35 5000 100.00 100.72 7.78 3.85 3.40 /Baa2/BBB JHepreTuka
®CK EQC-11 5000 R 799 281011 241017 16.1020 77.0 @ 113.6 = 100.06 = 0.03 40000 99.35 100.03 8.12 3.98 4.68 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 14.12.11 12.06.13 24.2 100.00 10 000 99.95 1.99 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 6.65 26.07.11 22.04.14 34.7 100.23 20 200 100.20 100.30 6.72 1.65 243 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 290 @ 347 100.37 100.00 100.70 7.95 1.96 1.99 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 39 100.40 11600 100.20 100.41 5.95 1.76 0.30 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11] 17.04.13 4.0 22.3 100.77 156 100.55 100.77 5.96 2.02 0.32 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 180 @ 363 100.90 | 0.35 100 100.21 101.30 7.30 1.92 1.32 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11  30.0412 23.04.15 11.0 469 101.75 101.70 102.00 6.98 2.20 0.78 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 0.8 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12, 24.06.14 130 @ 36.8 101.20 | 0.20 562 101.05 101.19 8.10 4.56 0.90 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 29.2 100.60 90 100.45 100.60 8.12 4.09 2.04 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.04.12. 21.0415 100 @ 46.8 96.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 6.0 179 103.67 78 103.50 103.67 8.46 7.94 0.44 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.09.11 04.09.14 39.2 100.00 6476 100.00 100.76 3.22 (buHaHCbI
tOHuKpeambak-04 10000 R 700 151111  16.11.12, 10.11.15 17.0 @ 53.6 100.82 100.65 101.60 6.44 3.46 1.29 BB/Ba3/B+ GaHku

tOHMKpeanbatk-05 5000 R 750/ 06.09.11  03.09.13) 01.09.15 270 @ 51.2 101.05 101.15 7.10 3.70 191 BB/Ba3/B+ GaHku




Fixed Income Daily 20.06.11

d‘b YPANACUIBE | K3MUTAN

PbIHOK pyGneBbix o6nurauunmn

Ta Mecsues go o , %
O6bem, | Kynow, fe e Toprosbid T Dop, PeiTuHr
Bbinyck Llena WUzm. obbem, wr CekTop
MAH % KynoHa | odepTbl = noraw | odpT | moraw (0cH+PMIC) nokynka | npopaka = ocpT | noraw | Tekyw = TeT FIMis
KOPMOPATUBHBIE PYBJIEBbIE OBJIUF AL (npopomxeHune)
tOHMMunK 01 2000 R 14.00/  06.09.11 06.09.11 27 100.00 notpe6. ToB.
10Taitp-¢ BO-1 1500 R 1250 28.06.11 26.03.13 216 | 108.27 107.72 108.20 7.69 2.88 147 TpaHcnopT
0Taitp-® 6O-2 1500 R 1250 28.06.11 26.03.13 216 | 108.40 108.00 108.18 7.61 2.88 148 TpaHcnopT
0Taitp-® 6O-3 1500 R 945 23.06.11 19.12.13 305 | 102.73 180 102.50 102.73 8.49 2.29 2.05 TpaHcnopT
10Taitp-® 6O-4 1500 R 9.00, 29.06.11 26.03.14 338 | 100.50 2 100.00 100.50 9.09 223 224 TpaHcnopT
10Taitp-® BO-5 1500 R 9.00, 29.06.11 26.03.14 338 | 10013 | -0.21 10 020 100.01 100.47 9.25 2.24 2.23 TpaHcnopT
Akytckan 5O-01 3000 R 825 06.09.11 03.09.13 270 | 101.79 101.00 102.00 749 4.04 1.89 BB// JHepreTika

AkyTckaH02 1200 R 10.30,  08.09.11 08.03.12 8.8 103.26 102.75 104.10 5.71 497 0.66 BB// aHepreTika




Fixed Income Daily 20.06.11
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 20.12.12 184 94.05 13.76 2.31 123 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.4 100.50 500 100.10 100.50 7.60 3.97 3.03 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 111 101.00 100.75 6.54 373 0.84 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 36.1 101.56 100.00 102.75 7.20 4.05 1.79 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70.  26.06.11 26.10.11 44 100.51 0.21 100.30 101.00 5.07 2.56 0.18 11BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 175 | 102.60 101.95 102.95 5.88 2.98 0.73 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 426 | 101.97 7.66 2.14 1.74 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 24 100.55 100.55 5.46 2.03 0.19 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 17.7 102.58 = 0.28 101.91 6.70 217 1.03 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 24.7 | 104.45 7.05 241 1.31 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 59.9 101.39 = 0.1 9999 101.39 102.50 8.04 2.02 3.46 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 9700 10.11.11 10.05.12 109 102.71 99.10 103.10 6.13 4.7 0.72 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 48.7 | 105.89 6.99 2.33 1.88 BB-// MyHUL@NanbHbI
KOMW 78 06 1000 R 8.00 23.11.11 221113 29.6 101.77 100.00 712 3.96 1.70 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.3 95.94 95.00 7.84 3.92 3.10 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.6 101.18 100.10 101.70 7.01 3.84 241 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 17.0 104.50 = 0.10 104.50 104.80 5.96 2.60 0.87 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 422 113.36 113.50 116.00 7.56 5.28 2.76 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 37.7 101.60 101.10 102.30 6.91 3.90 2.56 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 48.9 100.52 = 0.02 100.10 100.37 7.26 3.97 3.18 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 125 | 10270 |+ 0.30 100 080 102.70 102.90 5.34 3.88 0.92 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 133.7 | 9243 91.21 92.40 7.96 4.34 7.07 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 73.0 98.70 0.10 1520 98.60 98.70 761 4.06 4.59 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 6.1 101.59 4.83 3.93 0.46 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 26.9 102.52 = 0.07 310 000 102.50 102.60 6.18 3.93 1.92 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 149 102.60 = 0.05 10873 102.45 102.65 543 3.93 1.10 BBB/Baa1/BBB | MyHULuMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.1 99.01 140 443 98.56 99.16 7.53 4.07 4.07 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 23.9 11744+ 0.39 117.50 118.00 5.68 3.22 1.66 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 36.2 117.95 422 17.77 117.95 6.52 2.99 2.38 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 30.2 121.06 120.30 121.09 5.96 3.12 2.03 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 90.5 | 106.00 107.00 7.97 2.08 5.16 BBB/Baa1/BBB | MyHULynanbHbii
Moc.o6n.78 16 000 R 8.00 19.10.11 16.04.14 345 | 101.15 3880 101.00 101.19 7.68 3.94 2.38 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.000 13.12.11 11.06.13 242 | 102.26 102.50 102.90 7.36 4.39 123 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.1 106.90 130 106.47 106.80 5.42 7.84 0.52 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.70.  20.10.11 20.10.11 4.2 101.16 100.51 101.90 4.27 3.80 0.33 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 17.3 | 101.80 101.00 102.70 591 3.90 0.85 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.200 10.08.11 09.11.11 4.8 100.92 9700 100.88 100.92 3.91 1.53 0.38 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 72 105.29 = 0.9 418211 104.80 2.84 2.82 0.55 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 21.6 111.01 50 200 110.95 111.50 5.57 2.70 1.52 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 0.6 100.34 57 300 100.34 100.38 3.99 2.62 0.05 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.3 107.90 = 0.00 2296 361 107.70 108.00 525 261 118 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 38.7 116.10 48 752 115.80 116.15 6.42 5.15 2.52 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 34 101.69 20000 101.69 101.87 3.90 4.90 0.27 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 419 104.60 15000 104.52 104.65 6.69 3.86 2.88 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 195 | 10264 = 0.14 1 102.48 102.64 5.48 347 143 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 13.7 101.97 = 0.17 2115927 101.85 101.95 5.08 3.35 1.03 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 49.6 99.36 8200 99.30 99.45 719 345 3.29 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 33.3 101.80 550 002 101.85 101.90 6.46 4.57 2.33 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 55.9 100.19 |« 0.04 444 409 100.16 100.20 743 3.66 3.61 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 20.0 101.81 0.00 40001 101.83 101.89 5.60 341 147 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 482 99.85 55000 99.85 99.95 747 3.63 3.28 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 16.8 100.56 100.75 5.54 5.97 1.25 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 13.0 101.25 208 157 101.20 4.98 1.50 0.98 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 254 100.38 100.00 101.00 6.04 1.52 1.84 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 426 114.60 = 0.09 39902 114.53 114.61 6.67 244 2.74 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90  10.08.11 03.08.16 62.5 98.10 1 98.10 98.20 7.48 3.51 4.00 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 82.1 98.70 0.15 105775 98.57 99.00 7.90 3.79 4.93 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.6 = 96.95 0.20 607 459 96.70 96.85 8.22 4.21 6.43 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 73.0 98.93 0.33 201020 98.60 98.93 7.77 4.02 4.58 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 139 103.17 3.02 3.87 0.61 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 87.7 96.10 0.09 635 060 96.01 96.51 7.88 3.63 5.08 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 62.5 97.50 0.50 2 97.00 99.75 7.36 1.79 3.70 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.00 07.09.11 241121 1271 93.50 5000 93.50 94.50 8.15 213 6.32 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 94.4 75.00 19 480 74.00 75.10 7.89 4.55 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 300.0 | 88.00 9767 88.10 89.90 8.20 3.91 10.16 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 87.0 88.85 10789 693 88.81 89.27 7.89 3.93 4.99 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 42.0 102.38 102.20 102.40 7.16 4.29 2.28 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 18 100.48 100.48 101.30 4.44 1.89 0.14 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 66.4 100.55 18 705 100.50 100.55 7.52 1.86 2.98 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12! 123 101.18 5.89 1.72 0.92 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.300  23.06.11 19.12.13 30.5 | 102.01 0.01 102.12 102.40 6.10 2.27 0.57 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 231 11.77 106.53 112.00 591 251 1.27 /Ba1/BB+ MyHULMNANbHbI
CaHkT-TeTepbypr-01 10000 R 776 241111 19.11.15 53.9 | 101.74 101.40 102.00 743 3.80 3.56 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 221 101.78 101.20 102.45 6.35 1.95 0.96 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 6.4 100.85 541 3.46 0.48 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 18.3 100.34 100.45 100.60 6.80 3.50 1.06 //BB- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 29.8 108.35 106.70 107.90 6.10 3.02 1.26 1/BB- MyHULananbHbIi
YamypTus-2 1500 R 840 17.07.11 15.07.12 131 102.26 102.00 102.75 6.29 4.07 0.96 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.1 103.86 103.40 103.65 7.50 4.22 3.00 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.7 102.15 1981 100.10 102.15 7.05 2.00 1.52 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 10.2 100.97 100.90 101.87 6.18 1.79 0.76 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 23.9 | 101.03 101.01 8.52 2.26 1.31 /Ba2/ MyHULMNANbHbI

Yysaluna-08 1000 R 8.00/ 14.09.11 15.06.14 36.5 | 101.15 0.10 15000 101.00 101.20 7.40 1.97 2.52 MyHULMNanbHbIi




Fixed Income Daily 20.06.11

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 17.04.14 345 | 101.88 100.70 102.35 7.07 1.91 1.93 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975  23.06.11 19.09.13 2715 10414 718 233 1.38 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 60.0 = 101.60 101.35 101.60 763 1.97 3.35 BB//BB- MyHULMNanbHbIi
$pO6n-09 3000 R 825 18.08.11 16.05.13 233 | 102.60 67 400 102.05 102.60 6.62 2.00 1.46 BB-// n
SApO6n-34010 3000 R 8.00 19.07.11 15.04.14 344 | 101.63 101.40 101.70 724 1.96 2.16 BB-// ]




Fixed Income Daily 20.06.11
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 17.8 | 109.08 3.80 470 1.37 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 125 | 105.12 3.07 3.90 0.95 BB/Ba1/B+ GaHkm
Alfa-Bank-13 400 $ 925 240611 24.06.11 24.06.13 00 | 246 & 109.75 421 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 457 | 107.36 5.78 3.73 3.18 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 80 | 692 = 10267 | 0.11 459 420 0.64 BB/Ba1/B+ GaHKu
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 764 | 10583 | 0.05 6.72 3.72 4.86 BB/Ba1/B+ GaHkm
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 120.1 | 102.13 6.54 3.79 6.80 BB/Ba1/B+ GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 454 | 110.64 6.61 4.46 3.07 Bi/B+ [
Alrosa-14 500 § 888  17.11.11 17.11.14 416 | 114.90 4.15 3.86 297 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1142 | 109.71 | 0.16 6.36 3.53 6.69 BB-/Ba3/BB- Chipbe
Bank St-Petersburg-17 100 § 10.50  25.07.11 25.07.17 743 | 10537 @ 007 10.44 4.98 4.22 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 232 | 107.52 323 341 178 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 541 | 102.18 6.92 3.67 3.72 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 454 | 105.92 4.94 3.16 324 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 718 | 102.14 6.36 3.33 478 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 234 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 40.0 | 110.46 3.94 334 2.90 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 154 | 10332 | 0.00 5.1 381 1.18 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 835 | 100.70 = 0.04 6.62 3.35 5.38 B+/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 226 | 109.29 364 4.06 1.70 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 536 | 11167 5.24 3.69 3.69 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 834 | 116.02 6.56 4.09 5.09 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 18.0 | 10261 2.70 444 142 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 17.2 | 101.00 2.16 143 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 208 | 11262 2.05 421 1.57 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 289 | 106.60 3.58 6.17 2.16 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 255 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.11 11.04.13 224 | 109.54 | 0.00 1.97 3.35 1.70 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 258 | 111.01 2.16 3.38 1.94 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 328 | 103.80 349 4.85 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 380 | 114.22 3.40 3.58 272 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 411 | 105.03 3.70 5.11 3.03 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 482 | 105.92 4.18 5.55 3.57 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 443 | 113.30 2.09 717 3.19 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 542 | 10447 3.98 244 3.96 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 66.2 | 108.44 444 2.86 461 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 702 | 102.18 4.64 5.03 497 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 77.7 | 103.68 4.70 525 5.28 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 81.1 | 108.96 4.92 6.06 541 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 830 | 118.15 4.97 345 5.30 BBB/Baa1/BBB |cblpbe
Gazprom-19 2250 $ 925 231011 23.0412 23.04.19 100 = 956 = 12541 3.69 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 720 01.08.11 01.02.2C 105.0 | 110.41 3.50 3.26 2.75 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 130.5 | 106.26 5.72 3.06 763 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 350 | 2784 125.73 343 261 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 3186 | 109.86 6.50 332 | 1197 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 247 | 109.35 3.14 3.63 1.83 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.11 15.12.14 426 | 10559 4.50 2.96 3.13 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 520 | 106.18 4.87 3.06 367 /Baa3/BB GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 59.6 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 255 | 103.93 3.66 2.7 1.93 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 0.1 10025 = 0.01 -16.90 | 5.49 0.01 BB/Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 18 | 101.28 3.10 5.80 0.15 BB/Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 335 | 10282 0.02 5.87 3.40 244 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 203 D/Caa2/D GaHkm
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 45 | 10365 0.06 -0.59 4.46 0.37 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 535 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 412 | 109.69 3.32 291 304 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 72.7 | 109.28 4.56 291 499 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 102.1 | 112.02 5.44 324 6.33 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1144 | 103.96 5.58 2.95 7.09 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 133.6 | 106.90 5.80 3.1 7.83 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 576 | 99.21 10.58 5.23 3.56 B+/B1/ BaHkm
MDM-11 200 $ 9.75  21.07.11 21.07.11 1.1 100.63 | 0.00 2.95 4.84 0.09 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 39 10141 | 0.00 1.93 6.36 0.32 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 65.1 | 101.58 4.66 4.99 4.56 BBB/Baa1/BBB  MyHMLMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 75 | 10352 | 0.00 220 3.86 0.59 BB+/Ba2/BB Tenexom
MTS-20 750 § 863  22.06.11 22.06.20 109.8 | 115.26 5.85 3.74 6.44 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 10.3 | 104.06 0.05 384 0.66 B/B1/ Xummst
NKNH-15 200 § 850  22.06.11 22.12.15 55.0 = 99.05 8.94 429 2.06 B/B1/ Xummst
NMTP-12 300 § 7.00  17.11.11 17.05.12 112 | 10312 | 0.01 3.50 3.39 0.88 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 925  17.12.11 17.12.12 18.3 | 107.65 3.95 430 141 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 286 | 103.26 5.01 3.15 2.14 BB-/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 529 | 106.33 7.03 4.12 3.56 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11)  20.10.11  20.10.16 4.0 | 65.1 | 102.38 2.70 476 0.34 BB-/Ba3/ GaHkm
Novatek-16 600 § 533 03.08.11 03.02.16 56.4 | 103.40 4.50 2.58 4.00 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 117.3 | 105.41 5.28 3.13 7.05 BBB-/Ba2/BBB- | cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 42 101.83 3.30 4.30 0.34 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 114 | 105.04 4.06 4.58 0.89 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 1.0 253 | 111.68 4.81 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 348 | 100.70 5.93 3.06 2.56 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 480 | 119.27 7.06 5.34 3.16 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 616 | 116.08 7.38 4.85 3.77 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-18 100 $ 12.50  31.07.11 31.01.18 80.7 | 110.95 11.13 5.63 4.30 BB-/Ba2/oTo3BaH | baHku




Fixed Income Daily 20.06.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odiepThl | moraw | opT | noraw obnem, wr nokynka | npopaxa | o¢pT | noraw | Tekyw | TeT FIM/S
EBPOOBJIUTALN
Raspadskaya-12 300 $ 750 221111 22.05.12 11.3 | 103.61 3.52 3.62 0.90 B1/B+ Cbipbe
Renaissance-16 3258 11.00  21.10.11 21.04.16 59.0 = 101.63 = 0.06 10.55 541 364 B-/B1/B GaHKm
RenCap-13 225§ 13.00  01.10.11 01.04.13 218 | 107.14 8.59 6.07 1.55 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 30.04.12 106 BBB/Baa1/ GaHKm
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 233 | 108.32 2.69 3.31 1.79 BBB/Baat/ GaHkm
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.11 25.03.13 216 | 102.34 6.08 3.66 1.62 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 314 | 108.55 361 328 230 BBB/Baa1/ BaHKm
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 36.3 | 11457 | 0.01 3.79 3.93 265 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 30 | 64.1 | 100.97 317 3.45 0.26 BBB/Baat/ GaHkun
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 57.8 | 104.03 767 4.18 3.78 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.06.17 720 | 106.50 5.01 2.96 491 BBB/Baat/ GaHkm
Rosselkhozbank-18 1000 § 7.75  29.11.11 29.05.18 846 | 11451 5.23 3.38 5.45 BBB/Baat/ GaHkm
Rosselkhozbank-2* 800 § 6.00 03.12.11 03.06.21 121.3 | 101.02 | 0.01 5.86 2,97 742 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 53.1 | 100.97 @ 0.07 774 391 348 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 4714 | 102.64 2.90 1.77 3.58 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.5 | 142.76 4.02 3.85 5.20 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 785 10.09.11 10.03.18 81.9 | 105.37 6.84 3.72 5.12 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.0 | 10348 4.52 242 7.10 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 207.2 | 17812 5.58 3.58 9.00 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2287 | 117.74 445 3.18 5.55 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 548 | 103.36 7.97 429 3.67 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 66.5 = 103.01 10.35 473 4.04 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 706 | 106.79 4.40 269 4.88 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 240.7 | 101.33 743 369 | 10.10 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 50 | 101.89 | 0.00 1.26 291 0.41 BBB/Baa1/ GaHKu
Sberbank-13 500 § 648  15.11.11 15.05.13 233 | 107.65  0.03 2.36 3.01 1.80 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 249 | 10812 | 0.02 237 2.99 1.88 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350 12.11.11 12.11.14 415 | 103.05 | 0.10 253 3.40 317 GaHKu
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 494 | 105.95 3.90 2.60 3.55 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 764 | 103.98 4.66 2.60 5.24 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1217 | 99.84 | 0.02 5.72 2.86 7.53 GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 268 | 112,07 3.76 435 1.88 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 346 | 11293 | 0.01 435 4.10 2.50 B+/Ba3/BB- Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 774 | 10264 6.19 3.26 5.09 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.3 | 108.04 5.49 3.56 345 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 775 | 100.08 5.36 2.68 5.29 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 346 | 103.28 10.13 5.57 2.35 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 14 | 100.78 3.15 4.96 0.12 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 80.5 = 104.67 6.38 3.70 5.02 /B1/B npon3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 1.0 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 154 | 103.4¢8 3.28 2.96 1.20 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 212 | 108.82 2.29 345 162 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 442 | 10842 | 0.00 3.74 2.88 319 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 61.9 | 113.90 442 3.29 417 | BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 70.1 | 108.95 4.83 3.04 474 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 820 | 115.62 5.11 341 524 = BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 105.1 | 111.58 5.54 3.25 6.35 = BBB-/Baa2/BBB-  cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 741 | 103.02 10.97 5.10 417 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 0.3 | 10022 | 0.02 312 449 0.02 /Ba1/BB GaHKu
Transneft-12 500 $ 6.10,  27.06.11 27.06.12 125 | 104.57 1.60 2.92 0.98 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 125 | 10273 2,67 2,62 0.98 /Baa1/BBB Chlpbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 261 | 11154 | 001 2.15 345 1.95 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 331 | 107.14 2.92 2,65 249 /Baa1/BBB chipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 869 | 124.33 4.65 3.50 5.40 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 65 | 104.52 341 5.74 0.50 B+/Ba3/ BaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 5.1 101.73 3.88 8.16 0.41 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 239 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 56.9 | 101.32 341 3.70 425 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 783 | 10340 @ 0.02 4.83 264 5.38 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.3 | 108.08 5.74 3.19 6.60 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 175.7 | 103.21 6.45 3.29 9.16 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 42 | 10221 1.94 410 0.34 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 228 | 108.74 3.50 3.85 1.73 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 231111 23.05.16 60.1 | 111.17 5.62 3.7 4.07 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 564 | 103.91 | 0.00 5.52 312 3.88 /Ba3/BB- Tenexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 836 | 114.64 6.45 3.98 5.15 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.3 | 105.82 6.91 3.66 6.63 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 734 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 522 | 100.02 @ 0.05 6.19 3.10 3.66 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 39 | 101.93 142 368 0.32 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 0.4 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 16.7 | 106.17 = 0.01 2.02 3.1 1.31 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 | 103.66 2.23 3.86 2.03 BBB/Baal1/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 04.03.15 452 | 106.77 4.46 3.03 3.25 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 56.8 | 100.48 4.09 423 4.19 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 24.0 | 846 & 107.76 2.75 3.19 1.83 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 632  22.08.11 22.02.18 814 | 10348 463 3.05 5.39 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1135 | 101.79 6.29 322 6.85 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11 02.07.15 0207.35 49.0 | 292.7 @ 105.40 4.76 2.96 347 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 § 513/ 27.05.12 27.05.16 60.2 | 100.81 0.10 4.88 5.08 4.38 BBB//BBB (hMHaHCbI
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