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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

B oxupaaHMM AaHHbIX MO PbIHKY HeaBMKMMOCTU. CerofHa MeXAyHapOAHble WMHBECTOPbl COCPeLOTOHaT BHWUMAaHWe Ha
CTaTUCTVIKE MO PbIHKY HeasxuMocTy CLLUA. KoHceHCyc-nporHo3 npennonaraeT, YTo B Mae npofaxu LOMOB Ha BTOPUYHOM
PbIHKE COKPATUANCh Ha 5%. CocTosiHMe pbiHKa HedBUXMMOcTU CLUA ocTaetcs TaxenbiM — nybnunkyemas B nocsieqHee Bpems
CTaTUCTMKa Yalle pa3oyapoBbiBana, YeM obHadexwmBana MHBeCTopoB. Bce 310 ByaeT ycyrybnsiTb HaCTOPOXEHHOCTb PbIHKOB B
npenasepun nyonukaumm 3asBfieHUs Mo MTOraM HavMHaloLWerocs CerogHs AByxAHeBHoro 3aceparus OPC. Esponerickue
NpobneMbl TOXe OCTAIOTCs HAa MOBECTKE [IHS, XOTS M CTOSAT He Tak OCTPO, Kak Napy AHeM Ha3aa: BYepa npeMbep-MUHICTP [peumn
Feopruoc ManaHapey 3aBepun XaHa-Knopa tOHKepa, KOTOPbLIW BO3rNaBAseT rpynny MUHUCTPOB (MHAHCOB €BPO30HbI, YTO ero
NpaBUTeNbCTBO CAeNaeT Bce HeobxoAMMoe AMs NOfyYeHWs o4epedHOro TpaHLa (UHAHCOBOM MOMOLLM, B KayecTBe YC/IOBUSA
KOTOpOW ObiNo BbIABMHYTO TpebOBaHME O COKPALLEHWN PacXOdoB U NPUBATU3aLMK. HacKoNbKO Cepbe3HO BOCMPUHSAN 3TO
obeLllaHne NHBECTOPbI, CTaHeT sicHee Moc/e CerofHsAWHero aykUmMoHa no pasmelleHunio rocoymar MNpeumm obbemom 1,25 mnpp
eBpo. Mbl ymMaeM, 4To B Onuxaniiee Bpems npobnema CyBepeHHbIX OOMrOB He yTpaTWUT OCTPOThbl M OyAeT Mo-npexHemy
Cepbe3HO TPEBOXUTb PbIHKM, OAHAKO CYBEPEHHbIX AedOnToB, MO HalleMy MHeHWIo, yaacTcs u3bexatb ycunmamm EC n MBO,
KoTopble OyayT NpenocTaBnsTb NMoMolb MpobnemHbiM cTpaHaM PIIGS. Mexay TeM Byepa areHTctBOo Moody's nomectuno
penTuHr WTanum (Aa2) Ha nepecMoTp C BO3MOXHOCTbIO AanbHEeNLIero NOHMXeHUs. B noHeAenbH1K eBponenckmne niowankm
3aBepLUNIV TOPTOBYIO CECCUIO CHUXXEHMeM B cpefHeM Ha 0,5%, B TO BpeMs Kak aMepuKaHCKMe PbIHKKU NOAPOCN MPUMEPHO Ha
Takyto xe BenuuuHy. OoxogHocts 10 UST m3MeHMnacb He3HauuTeNnbHO, NMOAHSBLUMCE A0 2,96%. Ecnv gaHHble No pbiHKY
HEeOBVXMMOCTN OKaXyTCA HeratMBHbIMU, CMPOC Ha 3alUMTHble aKTMBbl MOXET MOBLICUTLCA, HYTO MPUBELET K HEKOTOPOMY
CHUXEHWIO JOXO4HOCTEN.

EBpoGOHAbI MPOJOMKUIN CHWXKEeHUe. Hefens Hadvanacb C HE3HAYMTENbHOrO paclUMpPeHus Crpefa  WHAMKATUBHOMO
CyBepeHHoro Bbinycka Russia’30 k 10UST — go 152 0.1., ueHa 6ymaru onyctunacs eue Ha 23 6.n. go 117,5% oT HoMuHana.
Mbl BUAMM pUCK OaNbHEMLLIErO POCTa AOXOAHOCTEN B CYBEPEHHOM CEMMEHTE, OAHAKO Hall NPorHo3 no cnpedy Russia’30—10UST
K KOHLY Tekyllero roga coctasnset 100 6.n. (goxogHocts 10 UST, no Hawen oueHke, BbipacteT go 4,5%). Buepa Gymarn
CyBEpeHHOro cermMeHTa nofeLlesenn B cpegHeM Ha 26 6.n. AyTcangepamu HedpTerasoBoro cektopa cranu 6ymaru JIYKOWNa,
ynaBwwe B LeHe B cpeaHeM Ha 34 6.m., bymarn THK-Bb ctanu fewesne B cpefHeM Ha 25 6.n. Mbl no-npexHemy cqmtaem
kpwvByto THK-BP npusnekaTenbHoM 1 pekoMeHAyeM NCMonb3oBaTh Tekyllee nafeHne KOTUPOBOK AN MOKYNKM OymMar SMUTeHTa,
[LONIroBasi Harpyska KOTOPOro OfHa M3 CaMbIX HK3KMX B cekTope. EBPOOOHAbI ra3oBOrO MOHOMOMMCTA 3aBEPLIMIM AeHb
CHUXeHMeM B cpegHeM Ha 20 6.n. B prHaHCOBOM cekTope ayTcaraepamMu BHOBb CTanm eBpoboHabl BOba, nogelueseBwme eLle
Ha 40 6.n., 6ymarn BTb 1 CbepbaHka notepsnn B LeHe cpeaHem no 15 6.n. KoTMpoBKM Bymar B MeTannyprim4eckoM cektope
ynanu B cpegHeM Ha 10-15 6.n. A3naTtckime O1pKn BOOLyLLEBNEHbI 0OeLLaHNAMM TpeLmm 1 4EMOHCTPUPYIOT POCT, PaBHO Kak U
bto4epchbl Ha ameprKaHckme (oHAO0BbIE MHAEKChI. TOpr B POCCUMM MOTYT HayaTbCsl MONOXMTENBHOW AMHAMUKOW, OOHAKO TPEHA,
MOXET MOMEHATLCA, ecu CTaTUCTMKa MO PbIHKY HEABMXMMOCTM OKaXKEeTCs HeraTMBHOW, a [0 ee nybnukaumm Toprosas
akKTWUBHOCTb Bpsif, NI OyAeT BbICOKON.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

HactpoeHune He meHsieTcsl. HoBasi Hefiens He M3MEeHWUa HaCTPOEHNS MHBECTOPOB, M CHUXKEHME LIeH Ha pbiHKe rocobnuraumi
NPOLOIIXKUIOCh. 1P 3TOM 0ObEM TOProB 3aMeTHO BbIpoC — A0 4,1 Mnpa py0., 4emy, Ha Hall B3rnaa, 4acTUYHO CNocobCTBOBaO
noratueHne OBP 18- cepun, npuHeciuee B cuctemy 455 mnpa py6. HoBown nukBUAHOCTU. CpefHee CHUXeHMe LieH COCTaBUIo
10 6.n. Xye Apyrux Obiam Oymaru naTuneTHen giopaumm, — Hanpumep, OP3 26204 n OD3 26206 notepsnm B LeHe no 18
©.1., Ho BoT O®3 46017 cocTaBMNM UCKITIOYeHWe, nofopoxas Ha 91 6.n. Ha Haw B3rnsaa, Ha doHe oboCTpeHWs AONroBOro
Kpu3nca B EBpone, a Tak e B npenaBepun 3acefaHma OPC CLUA HepBO3HOCTb Ha pbiHKe Oy[eT coxpaHsaTbcs, Tak 4ToO
MHBECTOPAM CTOUT ObITb OCTOPOXHEE — POCT AOXOLHOCTEN B FOCCErMEHTE MOXET MPOLOSIXUTLCA. B TO Xe Bpems, y4uTbiBas
BbICOKWI YPOBEHb CBOOOLHOM MMKBUAHOCTU, Mbl HE XXOEM CUITBHOTO MafeHUs LeH N CHUTAEM, YTO TeKyLlee CHUXEHME MOXHO
Mcnonb3oBaTh 4115 NOKYMNKM Hanbonee npuenekaTeNlbHbIX BbINycKoB, Hanpumep OM3 26203, OP3 26202, OD3 25077 n OP3
25075, KOTOpble PacnofioXeHbl Ha CAMOM KPYTOM oTpeske kpmaor Od3.
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HoBoe npepnoxeHne HoBnkomGaHKa npuBnekaTenbHo Gnuke K BepxHen rpaHuue. HakaHyHe HosukombaHk (B2/-/-)
OTKPbIT KHUTY 3asiBOK Ha pa3MeLLeHme TPEXETHNX BUPXKeBbIX 0ONMraumia NepBon cepun Ha CyMMy 3 Mapa, pyO. 3aKpbITe KHUMM
3anM1aHMPOBAHO Ha 5 MIoNA, pasmelleHne OOMKHO cocTtoatbea 7 uiona. o BbINycKy npefycMoTpeHa odepTa Yepes ABa rofa,
OPWEeHTUP MO CTaBke KynoHa cocTasnseT 8,5-9%, 410 npegnosiaraet OpyeHTMp No AOXOAHOCTU B AmanasoHe 8,68-9,19%.
B HosiGpe npoLunoro rofa 6aHK BbiWeN Ha PbIHOK C AebTHBIM BbiNyckoM HoBrkomOaHK-01 obbemom 2 mnpg pyO., npuyem
pa3meLlleHVe Torha NpoLso BeCbMa yAaqyHo: Onarofapst Xopoluemy Crpocy 3MUTEHT MOHM3WI NePBOHAYasIbHbIA OPUEHTUP MO
KynoHy ¢ 9,35-9,85% 0o 9-9,5%, a 3akpbinacb KHUra Ha ypoBHe 9%, TO eCTb MO HWXKHEW FPaHMLLE CMELLEHHOMO AMana3oHa.
B HacTosilllee BpemMsi BbIMyCK TOPryetcsa C AOXOAHOCTbio 7,58% K nonytoparogmyHon odepTe, ofHako Oymara sBnseTcs
HU3KONMKBMAHOW. [Ins onpeneneHns CNpaBefnnBon 4OXOLHOCTM HOBOMO NPEANOXEHUS SMUTEHTA MMEET CMbICST NMOCMOTPETb,
KaK TopryloTcs GaHKm, ConocTaBUMble Mo perTHram, B YactHoctu CKB-bakk (B2/-/B). Y camoro anvHHoro Beinycka CKB-6aHk
BO-05 (MoauduumposaHHas fopaums 1,17 roga) O4OX0AHOCTb K odepTe cocTasnseT 8,3%, 4To MpennofiaraeT npemMuio K
kpvBon OD3 B pasmepe 280 6.1., TOraa kak OpUEHTUP, 0ObABNEHHbIN HOoBMKOMOaHKOM, NpefycMaTpUBaeT NPeEMUIO K KPMBOW B
AvanasoHe 248-299 0.n. COOTBETCTBEHHO, MPEeAJIOXeHMEe VHTepecHo Bnmxke K BepxHel rpaHuue opueHTupa. MogpobHee o
pa3meLleHn HoBrkombaHKa CM. B HaleM CrneLmanbHOM KOMMEHTapum, KOTopbln ByeT onybnmkoBaH B Gnmnxkaniuee Bpems.

Onbra CTepuHa, sterinaoa@uralsib.ru
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YnnaTta HAC He oka3zana BnusHuaA Ha ctaBku MBK

Tekyllen NUKBUOAHOCTM [OOCTAaTOMHO A/ CMOKOMHOMO MPOXOXAEHUS
nepuofa Hanorosblx BbInnaT. Byepa komnaHum Beinnadmsany HOAC, v
CyMMapHble cpefctBa 6aHkoB B LB cokpatmnuce Ha 87 mnpg pyo.
OfHako MHAMKATMBHAaA cTaBka MosPrime no ogHOAHEBHbLIM KpeamTam
ocTanach Ha otMeTke 3,77 %, B TO BpemMs Kak npo4ne ctaskm MosPrime
npnbaeunm 1-3 6.M., @ HAMBOMBLLWN POCT OTMEYEH B LUECTUMECSYHOM
CTaBKe, KOoTopas noaHanack Ha 3 6.n. 10 4,39%. OcTaTku Ha KopcyeTtax
KpeaMTHbIX opraHm3aumi B LIb ymeHblmnmcs Ha 90,9 mnpa py6. oo
647,5 Mnpa pyo., feno3untel 6aHkoB B LIb yBenuumunmce Ha 3,6 MnpL
py6. oo 527,5 mnpa py6. Cneaytolmii MacliTabHbIN OTTOK CPefcTB 13
DaHKOBCKOW CUCTEMbI OXXMOAETCA Ha CNeAyioLLen Heflene, Ha KOTOpyto
3anlaHUPOBaHbl HOBbIE HAJSIOroBble BbIMMaThl, Kak cneactsve, [0
KOHLa Tekyllenm Hefenn Kak NMKBMOHOCTb, Tak WM cTaBkm MBK He
OOMXKHbI CYLLLECTBEHHO M3MEHNTHCS.

Pybnb CHW3MNCA NPOTUB OMBANIOTHON KOP3UMHbI, MOLOPOXABLUEN Ha 7
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CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
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Cpegctaa 6aHkos B LIE PO, Mnpa.pyb. (nes.Luk.)

OpHopHeBHas cTaska MosPrime, % (npas.Luk.)

1800 - 50
1600 45
1400 | 40
L35
1200 4
L 30
1000 | 25
800 L 20
600 15
o o o o o o o o o Qo Qo Qo Qo Qo
22888 88¢8¢¢ 8¢
SR E gL IR

NecmoyHuku: L|b PO

koneek fo 33,54 py6. Kypc nonnapa Ha MMBE noBbicuncs Ha 9 koneek fo 28,14 py6./nonn., eBpo yKpenuncs Ha 5 koneek [0
40,14 py6./eBpo. 3a npoleflyio Hefeno HedTb noTepsna B LeHe 6,5%, Brent ynana co 119,5 ponn./6app. no 111,8
nonn./6app. CerogHs HedTsAHblE LieHbl NOLHMMAIOTCH, ofHako Brent octaetcs Huxe 112 ponn./6app. Hekotopas paspsaka
HanpPs>XEHHOCTM BOKPYr LONroBOM MpobnemMbl Mpeummy BHyWaeT ONTUMM3M YHacTHMKAM pPblHKA, M Ha a3uaTCKMX Miolagkax
cerofHs Habnofaetcs nofnoxutensHas AMHamMuka. Pybnb cnocobeH HEeMHOro YKpenuTbcs B TeYeHWe CerofHsLIHen ceccum
Grnarofaps pocTy LeH Ha HedTb 1 MOBbILLIEHWIO OMPXKeBbIX MHAEKCOB. 10 HaLLeMy MHEHWIO, POCCUIACKAs BastoTa CErofHs MOXeT
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JleoHup CnunyeHko, slipchenkola@uralsib.ru
HaTtanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

AenbTaKpeaur (Baa2)

MHTEPECHOG pa3mMmelieHne ansa orpeneneHHoro Kpyra MHBeCctopos

CTaBKa KyrnoHa ycTaHoBNeHa Ha ypoBHe 7,2%. Buepa Obina 3akpbiTa KHWra 3asBOK Ha yyacTue B pa3MelleHur HOBOro
Bbinycka obnuraumm OenstaKpeomt-06 obbemMom 5 Mnpn pyb. 1 cpokoM obpallleHns nsaTh neT. Mo pesynbTataMm OykOUnanHra
CTaBKa kyrnoHa Obina ycTaHOBReHa Ha ypoBHe 7,2%, 4TO COOTBETCTBYET AOXOOHOCTU K odepTe 4depe3 Tpu roja 7,33%.
MepBOHAYanbHbIA OPUEHTUP NO KYMOHY HaxoaMncs B AvanasoHe 7,15-7,65%, oOoHako BNocneacTBMmM ABa pasa noHuxancs (B
utore 0o 7,1-7,25%), Takum 0bpa3om, pasMeLLieHrie MPOLLO OIMXKe K HUXKHEN rpaHuLLe OpueHTMpa.

HeGonbwon 6aHK BbICOKOro KauyecTBa. Kak OTMeYanocb paHee B HalleM creuvanbHOM o63ope «He CivWKOM Lieapoe
npeanoXeHne oT 3HAKOMOro 3MUTEHTa — BaHK pasMellaeT obnuraumm Ha 5 mnpg py6.» oT 14 nioHs, OenstaKpeaunt sensetcs
DaHKOM CpefHero pasmMepa, KOTOpbI Ceunanmu3npyeTcs UCKIIOYMTENTbHO Ha UMOTEYHOM KPeAMTOBaHUKM. baHK oTnvvaeTcs
[IOBOJbHO BbICOKMM Ka4eCTBOM aKTMBOB, @ TakKe 04eHb BbICOKOWM KanuTanm3aumen 1 JOXOAHOCTbIO akTMBOB 1 KanuTana. Kpome
TOro, ero MaTepuHckas CTpykTypa Societe Generale ABNsSeTCA Ha TEKYLIMUA MOMEHT KPYMHENLWMM NUCTOYHUKOM (hOHOMPOBAHUSA
onsa JenstaKpeamnTa, 4To CBUAETENCTBYET O BbICOKOW CTEMEHW NOAAEPXKKIM DaHKa akLMOHepaMu.

MpuBnekaTtenbHas AOXOAHOCTb AJI MHBECTOPOB C OrPaHUYEHUSMWU MO PENTUHram 3MMUCCUN, AN OCTaNlbHbIX €CTb
Gonee WHTepecHble anbTepHaTUBbI. bnarofaps Hanu4uio B CTPYKType Bbinycka NpsMOM rapaHTim oT Societe Generale
obnuraumsam Obinl MPUCBOEH KPEAUTHbIM PEUTUHT Ha ypoBHe «A2». Mpu 3TOM cpedn pybneBbix Bymar Ha BHYTPEHHEM pbIHKE
APYr1X BbIMYCKOB C PEMTUHIOM KaTeropum «A» 1 [OXOLHOCTLIO BbiLle 7% NPOCTO He cylecTyeT, 4To AenaeT densta Kpegnt-06
BeCbMa MpuBreKaTeNbHbIM LS TOW KaTeropuy WMHBECTOPOB, KOTOPble B CUMY CBOMX BHYTPEHHWX OFPaHUYEHUN He MOryT
WNHBECTMPOBATb B 0DNMUraumm C peMTUHIOM HUXKe KaTeropum «A». Ina cpaBHeHus, Bbinyck bBHIM Maprba-02 ¢ penTUHIroM Ha Tpu
CTYMEHN HWXe TOPryeTcs C aHanorM4HoM OOXOOHOCTbIO Ha CPOK BCEro Ha ABa Mecsua kopode. [lpn 3TOM npu nepeBoge
pyOreBon [OXOAHOCTM B AONIAPOBYI0 MOXHO MOMy4UTh mopsiaka 3,3% rofoBbix. ECvM Xe y MHBECTOPOB CTOMb XEeCTKue
OrpaHM4eHns OTCYTCTBYIOT, AaHHOMY BbINYCKY Mbl Obl Npeanoynu bonee kopoTkue 1 HGonee goxoaHslie (YTP 7,63% Ha 29 mec.)
BbINyckn PycumHaHc-10/11, akumoHepHas CTPyKTypa 3MuUTEHTa KoTopbix (OaHK «PycduHaHc», kak v LenbTaKpeout, B
HacTosilee BpeMsi Ha 100% npuHagnexmT PocbaHKy, KOHTPONMPYIOLLMM aKLMOHEPOM KOTOPOro B CBOIO O4epefb SBNAETCS
Societe Generale) ogunHakoBa ¢ [lenstaKpeautom.

MofLpobHee 0 KPeAUTHOM KaqecTBe SMUTEHTA CM. Hall 0630p «He CIMLWKOM LieAapoe NPeasiokeHNe OT 3HAKOMOTO SMUTEHTA —
OaHK pa3mMeLlaet obnmraummn Ha 5 mnpa py6.» ot 14 mioHs 2011 r.:

http://www.uralsibcap.ru/products/download/110614_Fl_DeltaCredit_Primary.pdf?docid=10827&lang=ru

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

Pecny6nuka Bawkoprocran (BB+/Ba1/-)

Moody's NoBbICcKI0 NPOrHo3 co «CTabunbHOro» Ha «Mo3UTUBHbINN»

Xopoluas cuTyaums ¢ TMKBUAHOCTbIO. Buepa MeXayHapoaHoe penTUHIoBoe areHTcTeo Moody's M3MeHW0 MPOrHO3 pa3BUTUS
pentuHra Pecnybnukm BawkoptoctaH (BB+/Bal/-) co «CrabunbHoro» Ha «MO3WUTUBHBIN®, MOTMBMPOBAB CBOE pelleHue
BbICOKOW JIMKBUAHOCTBIO, KOHCEPBATUBHOW BIOAXKETHOM MOINTUKON 1N CTabUIbHBIM YPOBHEM LLOSTa.

MoBbileHNe PENTUHIOB U NMPOrHO30B MO HUM AJI POCCUNCKUX PErMOHOB NMpoAomKaeTcs. Yyyllaolleecs prUHaHCOBOe
NONOXeHME N COKpaLLeHMe LONroBOM Harpy3kn POCCUMCKMX PEFMOHOB CMOCODCTBYIOT MO3UTUBHOM NEPEOLIEHKE UX PENTUHIOB U
MPOrHO30B MO HVM CO CTOPOHbI MeXAYHaPO4HbIX PEUTUHIOBBLIX areHTCTB. Hanpumep, B Hadane wioHs S&P MOBbICUAO PenTUHI
MpkyTckom 1 Tomckon obnacter v MOAHANO MPOrHo3 no pentuHry Camapckon obnacti. Ha npowsnown Hepene Moody's
npuceouno KpacHooapckomy Kpato AOCTAaTOMHO BbICOKUM KPeAUTHbIV PENTUHT «Bal», a BYepa MoBbICUNO PenTUHT OMCKOM
obnactu c «Ba3» no «Ba2».

PeniTMHroBble OencTBus - 3apen Ha Oypywee. K HactosleMy MOMeHTy ballkopTocTaH MOMHOCTbIO Moracun Bce
HaxofvBLlleecs B obpalleHnn obnuraumn. PervoHanbHbI LOAT COCTOMT MPEUMYLLECTBEHHO W3 OIOOXETHbIX KPEAWTOB,
MoMnyYeHHbIX 0T dedepansHoro npasutensctBa (87,5%). B 2012-2013 rr. pecnybnvke OyaeT HeobXogoMMO 3aMmeLlaTb



Oﬂh YPAACMIB | K3MUTAN

NbroTHbIe 6IO,EI,)KETHble KpenouTbl, 4TO BKyMe C CyLWeCTBEHHbIMW PaCXO4aMW Ha l/IHq)paCprKTyprle NPOEeKThI B onuxaniive rogbl
MOXET CTUMYITINPOBaTb BO3BPpallleHe BaLLlKOpTOCTaHa Ha O0NroBomn PbIHOK.

AHTOH Tabax, tabakhav@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

22 nioHst Pa3metueHue PCr-@uraHc-01 (3 mapg py6.). Ocdepta HOMOC-BAHK-9 (5 mrpa py6.).
MoralueHwe LLlanc-Kanutan-1 (1 mnpg py6.). Morawenwve tOHWTann-1 (1,5 mnpg py6.).
MoraweHue PuHaHcbusHeclpynn-2 (3 mnpa pyb.).
23 nioHs! PasmelleHne MKB-60-05 (5 mnpg py0.).
24 vioHn Pa3melleHme 3ancnbkombark-50-01 (2 mnpg pyb.). Odepta TB3 BO-1 (2 mnpg py6.). OdepTa
OnNOC-1 (2 mnpg py6.). OdbepTa Anbda-bark-2013 (400 maH gonn.).
27 WioHA PasmelueHue KysbaccaHepro-OuHaHc-01 (10 mipa py6.). MoraweHne BopoHexckas 0bnacTb-
34003 (0,5 mnpa py6.). MoratueHne TpaHcKpeantbark-2011 (350 MaH gonn.).
28 nioHs Odepra Masnpom-11 (5 mnpa pyb.). Odbepra CTanbdoHa-Heasuximmocts-1 (0,6 mnpg py6.).
MoraweHwe KpenntEspona baHk-2 (4 mnpg py6.). Morawexne 3onoto Cenurpapa- 1
(0,3 Mnpg pyo.).
29 nioHs MoraweHwe OM3-25074 (70 mnpa pyb.). Morawenwne YK TuapoOTK-1 (5 mnpa pyo.).
MoratueHuve MepeobaHk-1 (1,5 mnpg pyo.).
30 vioHs MoraweHwne Apocnasckas 061-34008 (3 mapa py6.). MoraweHwe BTE-2011 (1 mipg espo).
JleHeXHbIn
PbIHOK
27 VioHA Bbinnata akumzos n HOMN
28 MioHn Bbinnata Hanora Ha NpubbInb
Tniong MpekpatleHme onepaumin PEMO LB no akumam
15 niong BbinnaTa CTpaxoBbiX B3HOCOB
20 wions Boinpata 1/3 HAC 3a | kBapTan 2011 1.
25 vions Bbinnata akumzos n HOMN
28 niona Bbinnata Hanora Ha Npubbinb
KANEHOAPb ODEPT
Jata O6bem LleHa CraBKa HoBas [aTta cnepytowen
T
obe Bbinyck Bbinycka, odepTbl, npeabigyLier cTaBKa odepTbl /
Tbl
P MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHusa
22.06.11 HOMOC-BAHK-9 5000 100 7,0 6,25 15 nioHa 2012
TB3BO-1 2000 100 7,0 6,5 12 nioHa 2013
24.06.11 Onnoc-1 2000 100 6,0 - -
Anbda-baHk-2013 400 USD 100 9,25 9,25 24 nioHa 2013
Fasnpom-11 5000 100 13,75 13,75 24 nioHa 2014
28.06.11
CranspoHa 600 100 7,0 . .

HenBr>xnmocTb- 1
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 12.0 95.07 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 11.0 23.0 100.16 100.25 100.45 7.95 3.98 0.81 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.2 101.37 | 0.07 99.02 101.40 7.93 2.00 3.72 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 112.5 100.97 | 0.97 2 100.50 100.97 7.27 2.05 4.52 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 124.7 99.90 99.50 100.07 8.53 2.08 5.32 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 131.7 103.28 19398 103.22 103.30 8.80 218 5.65 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23  59.0 146.9 101.46 100.90 101.99 7.85 1.96 3.71 /A3/BBB (puHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 200.7 102.50 102.00 103.00 8.57 212 8.05 /A3/BBB (buHaHCbI
AVKK 406 900 R 870/ 01.08.11 01.02.12 75 101.90 175 641 101.50 101.97 5.67 215 | 057 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.07.11 15.10.12 16.1 101.52 101.00 101.40 553 180 | 0.75 JA3/BBB hMHaHChI
AVXKK 606 2500 R 740 15.07.11 15.07.14 374 | 101.38 101.20 6.83 182 | 1.76 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 617 | 100.74 100.70 101.84 764 190 | 277 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 1509.11 15.03.14  15.06.18 33.0 85.1 100.80 500 98.50 100.90 | 7.40 1.91 1.75 /A3/BBB MHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24  48.0 163.2 100.75 1 100.75 101.10 7.69 1.93 3.15 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 211212 6.0 18.3 100.84 9.75 5.56 0.44 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 4.2 100.90 78 100.51 100.90 5.29 3.90 0.33 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.04.12] 15.10.13) 10.0 283 101.72 102.49 6.03 4.04 0.78 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 3.0 274 102.23 102.01 102.45 5.00 6.85 0.26 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 11.0 29.5 107.29 106.50 107.65 5.70 6.44 0.85 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 36.0 120.7 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 36.0 120.7 cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 48.8 104.54 40720 104.54 104.80 7.84 2.13 3.12 BB-/Ba3/BB- Ccbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 25.0 486 103.04 | 0.19 6.74 2.00 173 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 25.0 48.8 102.95 49 892 102.70 102.95 6.82 2.00 174 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 48.6 104.76 7.77 213 3.11 BB-/Ba3/BB- Ccbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 32.0 56.3 101.78 101.50 102.00 7.63 4.04 2.19 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 1.7 100.93 13102 100.65 100.85 17.29 4.45 0.48 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 384 100.56 99.80 100.99 7.28 7.46 2.57 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 219 101.87 101.00 101.90 6.63 3.79 1.64 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 219 101.89 80 101.01 101.90 6.62 3.79 1.64 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 22.0 100.56 100.53 100.69 6.19 4.02 0.30 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 9.0 275 100.48 200 000 100.50 100.70 6.94 3.72 0.70 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 18.0 30.2 100.85 100.00 102.00 8.04 4.20 1.32 [/Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 1.3 100.10 100.00 5.50 3.21 0.10 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 19.7 100.50 117 999 100.50 100.60 7.34 3.75 141 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16, 18.0 66.8 108.12 6.79 5.76 1.26 cbipbe
BalHedTb-02 15000 R 1250  21.06.11  21.12.12] 13.12.16/ 18.0 66.8 108.11 6.80 5.76 1.26 cbipbe
BalHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16, 18.0 66.8 108.12 6.79 5.76 1.26 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 8.3 101.68 101.00 102.95 14.72 8.34 0.56 MeTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 10.0 22.6 99.18 98.00 100.35 10.09 4.47 0.76 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 33.8 101.20 2000 101.20 101.40 7.34 3.79 2.34 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 20.6 101.47 101.00 101.90 6.62 3.66 149 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 28.1 101.41 100.00 6.30 3.61 1.19 JoTo3BaH/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12] 11.10.13] 16.0 28.1 101.36 101.00 101.80 6.34 3.62 1.19 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12) 11.10.13] 16.0 28.1 101.54 100.00 6.20 3.61 119 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 7.90  30.06.11 27.06.13 24.6 103.12 100.00 6.33 3.82 1.73 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 24.6 103.12 100.00 6.33 3.82 1.73 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 141011 1210.12] 11.10.13] 16.0 28.1 101.82 100.00 5.97 3.60 1.19 JoTo3BaH/BB- notpe6. ToB.
BUA AVXKK A 9440 R 8.50  15.09.11 15.03.40 349.9 102.09 102.30 8.48 2.10 10.27 A3/ (puHaHCbI
BukTopusd®-50-01 2000 R 8.00 16.08.11 12.02.13 20.1 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 253 104.66 500 000 103.00 107.00 6.92 441 1.76 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 1.0 371 100.56 100 002 100.60 100.69 5.20 7.54 0.06 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.5 100.90 306 331 100.95 101.05 8.21 4.10 3.39 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 52.5 100.90 190 429 100.90 100.99 8.21 4.10 3.39 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 5.0 171 100.00 8 90.03 100.00 8.87 4.49 0.39 /B2/B GaHku
BogokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 54.4 101.33 1512 102.00 8.62 4.33 3.49 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 20.9 98.60 2000 8.56 3.79 148 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 10.0 283 100.91 100.80 101.25 7.88 4.45 0.76 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 28.3 101.00 150 300 101.00 102.50 711 1.83 2.00 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.0711  13.07.12] 06.07.16, 13.0 61.4 101.51 12110 101.51 101.55 5.81 1.77 0.97 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11  20.12.11] 10.12.14 6.0 423 102.17 39 200 102.10 102.25 5.07 2.37 0.47 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 211 101.41 101.60 102.70 6.91 1.87 1.54 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  16.09.11 15.03.13 211 101.00 99.00 103.99 747 1.88 153 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 211 101.85 50010 99.00 102.00 6.62 1.86 1.54 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 36 102.05 119 101.80 102.03 4.38 5.62 0.28 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 8.0 19.9 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 560 30.11.11  30.05.12] 29.05.13] 12.0 236 99.71 1 99.71 6.00 2.80 0.88 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 325 100.54 100.80 6.42 342 1.08 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710  11.08.11  14.05.12] 06.11.14 11.0 412 100.91 100.88 6.02 1.75 0.76 BBB//BBB (buHaHCbI
BTB-Mu3®02 10000 R 700 12.07.11 14.0711] 07.07.15 1.0 49.3 100.13 221330 100.05 100.13 4.51 1.74 0.06 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 6.90  13.09.11 07.06.16 60.5 100.10 | 0.19 70 99.85 100.10 8.68 1.72 2.28 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 13.09.11 07.06.16 60.5 100.20 | 0.80 120 99.80 100.20 -0.07 273 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 07.12.11] 30.11.16, 6.0 66.3 100.59 100.52 100.85 5.66 1.70 0.44 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 745 100.79 100.69 100.90 5.77 1.74 0.56 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 2.0 745 100.31 5575 100.30 100.50 4.31 1.65 0.14 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011 19.10.17) 13.10.20, 77.0 1134 100.09 | 0.12 400 99.71 100.09 7.88 3.94 4.85 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20 29.0 1134 10046 | 0.26 150 000 99.00 6.68 342 211 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 58.0 118.6 100.41 510023 99.95 100.44 7.94 3.92 3.70 BBB/Baa1/BBB | GaHku
BOB-uanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20, 49.0 110.0 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 34.0 119.1 100.38 100.25 100.49 748 373 2.38 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860  14.10.11  08.04.16/ 02.04.21 58.0 119.1 101.85 50 000 101.60 101.98 8.29 421 3.68 BBB//BBB+ (buHaHCbI
BOB-Nu3nHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 58.0 119.1 101.10 500 101.10 101.90 8.48 4.24 3.67 BBB//BBB+ (puHaHCbI

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 0.0 36.7 119.65 56 119.21 119.65 5.73 BBB/Baa1/BBB | cbipbe
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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 26.06.12 124 | 107.85 50 048 107.40 107.75 5.18 6.07 0.89 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 43 101.25 31 101.12 101.25 342 345 0.34 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 32.3 | 100.50 10 101.21 101.40 714 3.59 2.24 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 654 231111 20.11.13! 295 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 37 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 171 100.00 300 100.10 6.89 342 127 /Baa3/BB GaHku
a3npomb 5 20000 R 685 24.11.11 22.11.12 174 | 100.00 310 6.96 3.42 1.29 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 30.1 101.40 1200 101.20 101.40 7.25 3.83 2.14 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 22.0 | 101.35 | 0.10 101.00 102.60 6.44 3.52 1.60 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 22.0 | 101.30 61000 101.00 103.00 6.47 3.52 1.60 /Baa3/BBB- Ccbipbe
[asnpomHedTs-10 10000 R 890 09.08.11  30.01.18 26.01.21 81.0 @ 116.9 @ 104.62 103.25 104.30 8.14 4.24 4.65 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 19.07.11  23.07.12 12.07.16, 13.0 @ 616 | 109.50 182416 109.50 109.59 5.53 6.72 0.94 /Baa3/BBB- cbipbe
[a3npomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 83.0 | 950 | 100.20 511 100.20 101.10 8.32 4.08 4.88 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.3 | 102.60 215000 102.40 103.05 7.97 413 3.54 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 56.0 @ 116.9 @ 102.75 102.50 103.08 7.93 4.12 3.54 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.0 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 0.3 100.07 270 100.06 100.07 5.20 4.04 0.02 /Baa3/BBB- aHepreTuka
nasHas gopora-03 8000 R 500 211111 30.10.28 2114 | 95.00 12000 95.00 9.12 5.25 10.22 TpaHcnopt
noGakcbank 6O-01 5000 R 8.30 16.08.11 16.02.13 20.2 | 101.25 40013 7.62 4.07 144 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 25.01.12] 220713 7.0 254 | 100.89 100.70 6.54 3.98 0.55 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13 120 @ 30.1 101.05 19000 100.70 101.80 6.98 4.02 0.90 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13 120 = 30.1 101.05 50 000 100.70 101.05 6.98 4.02 0.90 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 59 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 3.0 70.2 | 100.80 100.60 100.85 5.79 4.58 0.26 BB/ MalLLMHOCTP.
r'CC 60-01 3000 R 825 24.06.11 231211 20.12.13 6.0 30.5 99.51 9.47 4.13 0.45 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 100 346 = 100.11 | 0.01 99.80 100.15 7.48 3.74 0.77 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 220 @ 346 @ 100.75 10259 100.75 100.90 7.95 4.08 1.60 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 224 92.00 TOproBnst
[OBTr-0 02 5000 R 775  21.07.11 18.07.13 25.3 20.00 10.00 30.00 152.94 19.32 0.61 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 20.9 aHepreTMka
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 41 98.00 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 479 99.02 | 0.62 42493 99.00 99.50 8.99 4.33 313 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.1 102.07 101.90 102.00 4.72 5.13 0.36 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18/ 32.0 & 80.8 | 100.83 10 030 100.70 101.00 7.34 3.81 2.30 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 26 100.13 100.00 100.25 3.66 1.05 0.21 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 15.09.11 12.06.14 36.3 | 100.50 100.00 101.00 -0.17 2.99 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 34.1 100.50 100.00 101.00 3.27 0.94 2.57 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 60.7 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13/ 13.0320 21.0 @ 106.3 @ 103.45 40 000 103.40 103.60 7.24 4.46 1.52 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 9.95 311011  28.10.15/ 19.10.20 53.0 & 113.6 @ 105.80 137718 105.75 106.15 8.49 4.69 3.34 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.0320 210 @ 106.3 101.51 2 101.51 103.60 8.46 4.54 1.50 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 53.0 @ 113.6 = 106.50 = 0.50 105.75 106.15 8.30 4.66 3.35 B+/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 60.0 @ 121.0 = 100.12 23002 99.90 100.10 8.53 4.18 3.83 MeTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.05.21 60.0 = 120.9 = 100.54 143 002 99.90 100.80 8.41 417 3.83 MeTannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15] 26.06.18 49.0 = 854 | 102.95 1346 102.95 103.10 8.01 4.31 3.23 BB//BB XUMUs
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 90.1 100.75 | 0.11 200 001 100.50 100.79 8.06 4.08 3.62 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 9.7 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 101 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 15.2 100.00 (puHaHCbI
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 47 100.80 5000 99.00 100.95 6.05 4.01 0.37 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12 04.06.13 120 = 238 | 100.64 100.81 100.95 6.91 3.72 0.88 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 05.07.11 050712 01.07.14 130 @ 369 @ 101.26 101.26 101.40 6.80 3.94 0.92 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 100 = 219 @ 100.72 = 0.02 100.65 100.80 6.24 3.54 0.74 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12 22.09.13 150 @ 275 @ 101.00 178 509 100.91 101.10 6.95 3.87 1.14 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 18.0 @ 357 | 100.25 86 057 100.20 100.35 7.18 3.65 1.30 B/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 2422 10022 @ 0.21 1 99.80 100.05 8.87 4.35 3.78 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 & 242.2  100.01 99.80 100.40 8.93 4.36 3.78 TpaHcnopt
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 36.9 99.27 99.60 8.39 3.99 245 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 36.0 @ 60.3 99.90 99.50 100.00 7.94 3.87 2.50 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 251113 11.0 = 296 @ 101.05 500 100.80 101.00 8.57 4.79 0.84 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 5.4 104.18 | 0.38 103.53 103.80 711 8.02 0.41 CepBuC
WHtypucr-2 2000 R 14000 221111 29.07.11) 21.05.13, 1.0 234 | 103.40 1649 103.22 103.40 6.75 0.19 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 271 102.93 100.01 103.00 7.93 4.48 1.87 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 341 | 100.27 100.10 100.70 7.63 3.78 2.36 JoT03BaH/B- JHepreTuka
Vipk3Hepro1 5000 R 1550  01.12.11 28.11.13 29.7 | 102.48 103.01 14.76 7.54 1.84 JoTo3BaH/B- aHepreTuKa
Wrepad-1 5000 R 850 221111 20.11.12 17.3 | 100.00 95.00 100.94 8.67 4.24 125 cbipbe
Kama3 BO-01 2000 R 9.00 191211  17.1212] 16.12.13 18.0 | 30.3 | 101.90 49723 100.60 101.90 7.78 4.40 1.33 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 32.0 | 101.30 5 101.30 101.65 8.20 4.23 2.16 aBToNpom
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 27.2 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 0.6 100.18 99.68 100.69 14.46 4.48 0.04 XUMUS
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 36.2 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 54 87.07 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 9.0 103.89 98.00 103.95 6.58 5.76 0.67 /B2/B meTannyprus
Kokc-B0-02 5000 R 870  30.11.11 28.05.14 35.8 | 100.98 116 372 100.83 100.98 8.49 4.30 244 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 08 99.00 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.0 105.92 688 105.70 106.00 7.39 3.88 0.59 IloTo3BaH TOProBnst
KOMEMKA 03 4000 R 980  17.08.11 15.02.12 8.0 101.51 101.26 101.79 7.63 241 0.60 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12 23.07.13) 14.0 = 255 @ 101.90 1258 101.90 7.78 2.32 0.98 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 27.8 | 102.00 1610 101.90 102.20 8.28 2.20 1.90 /loTo3BaH TOProBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12) 19.04.14) 16.0 = 345 & 100.20 5000 100.20 100.30 9.28 4.63 1.16 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 34.7 | 100.49 100.01 101.15 8.05 4.04 2.39 [/Ba3/ GaHku
KpEgpb-02 4000 R 11.50  28.06.11 28.06.11 0.3 /Ba3/ GaHku

KpEspb-06 4000 R 830/ 23.0811 21.0812 18.02.14 14.0 325 10127, 0.07 100 000 101.16 101.52] 7.26 4.24 1.04 [Ba3/ GaHku
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Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 59.0 @ 119.6 = 100.50 @ 0.25 924 500 100.10 100.30 8.75 4.32 3.68 aHepreTMka
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 584 | 100.60 10001 100.65 101.05 8.62 4.26 3.66 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 234 | 107.30 | 0.30 80 107.30 107.75 8.80 3.37 1.1 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 179 | 10760 020 3450 107.15 107.60 8.01 3.67 0.86 1B CTPOUTENLCTBO
TleHanepr02 3000 R 854  29.07.11 27.01.12 74 101.72 101.51 102.30 5.67 4.19 0.55 [/Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 101 101.75 101.40 102.10 5.90 3.93 0.77 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 2.0 498 | 100.33 100.10 100.30 5.08 4.60 0.12 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 8.0 321 100.53 | 0.03 100.25 100.55 7.76 4.22 0.58 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13) 20.0 = 258 @ 103.25 79 103.25 103.65 7.76 4.73 1.38 B/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 28.06.11  02.07.12 25.06.13 13.0 = 245 | 103.07 14 278 103.00 103.35 7.34 5.08 0.90 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 271 104.01 | 4.01 98 104.01 104.60 8.15 4.79 1.86 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 335 | 103.20 1934 103.00 103.20 8.34 4.59 225 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 0.8 100.15 B/B2/ CTPOUTENLCTBO
Tlykoiin306n 8000 R 710 08.12.11 08.12.11 5.7 101.25 | 0.15 101.00 101.50 4.42 3.50 0.45 BBB-/Baa2/BBB-  cbipbe
Tlykoitndo6n 6000 R 740  08.12.11 05.12.13 30.0 | 101.70 1 101.35 101.70 6.75 3.63 215 BBB-/Baa2/BBB- | cbipbe
JTykoinbO01 5000 R 13.35  08.08.11 06.08.12 138 | 108.57 108.10 108.59 5.50 6.13 0.99 BBB-/Baa2/BBB- | cbipbe
Tykoitnb002 5000 R 13.35  08.08.11 06.08.12 138 | 109.10 50 000 108.25 108.75 5.03 6.10 1.00 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  08.08.11 06.08.12 138 | 108.69 107.00 108.63 5.39 6.12 0.99 BBB-/Baa2/BBB- | cbipbe
JTykoiinbO04 5000 R 13.35  08.08.11 06.08.12 138 | 108.64 107.00 108.63 5.44 6.13 0.99 BBB-/Baa2/BBB-  Cbipbe
IykoitnBO05 5000 R 13.35  08.08.11 06.08.12 138 | 108.58 107.91 108.63 5.49 6.13 0.99 BBB-/Baa2/BBB- | cbipbe
TlykoitnBO06 5000 R 920 151211 13.12.12 18.1 104.40 341899 104.00 104.99 6.15 4.39 1.34 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO07 5000 R 920 15.12.11 13.12.12 18.1 104.40 345 600 104.00 105.00 6.15 4.39 1.34 BBB-/Baa2/BBB-  cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 271 101.72 102.00 102.40 7.53 4.04 1.90 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 271 101.75 102.00 102.40 751 4.04 1.90 TOproBnst
Marnut 5O-03 1500 R 825  12.09.11 09.09.13 271 101.81 102.00 102.40 7.48 4.04 1.90 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 271 102.00 14010 102.00 102.39 7.38 4.03 1.90 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 32.8 | 10147 | 0.07 101.20 101.75 7.52 3.93 2.26 TOproBnst
Marnut 6O-06 5000 R 7.75  25.10.11 22.04.14 34.6 | 100.56 70 000 100.50 100.75 7.66 3.84 2.39 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.2 101.55 | 0.21 74 101.40 101.64 6.15 4.03 0.70 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 54 100.40 100.25 100.55 718 3.97 0.42 oto3gaH// GaHku
MEBPP 02061 3000 R 7.00 30.06.11 28.03.13 21.6 | 100.05 100.10 715 1.74 1.55 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 4.0 224 | 100.62 99.01 101.00 5.46 1.80 0.33 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11  01.03.12] 27.02.14, 8.0 32.8 | 100.15 4000 100.15 5.85 2.99 0.65 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211  19.1211] 12.06.14 6.0 36.3 | 100.98 100.75 101.05 6.14 4.07 0.47 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 176 | 108.14 43000 107.85 108.15 6.86 5.88 127 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 335 | 101.35 | 0.25 65030 99.70 101.40 7.73 4.01 2.30 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 79.6 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 11.3 | 100.48 95.01 100.50 8.62 4.47 0.83 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15] 25.0820 51.0  111.8 @ 106.50 @ 0.25 105.81 106.25 8.29 4.68 3.20 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 51.0 @ 111.8 @ 106.00 10 106.05 106.20 8.44 4.70 3.20 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 320 & 1174 @ 100.93 100.70 101.20 8.01 4.08 221 B1/ meTannyprus
Meuen 1606 5000 R 825  23.08.11 18.02.14) 09.02.21 320 @ 1174  101.07 100.70 101.20 7.94 4.07 221 /B1/ MeTannyprus
Meuyen 1706 5000 R 840 081211  06.06.16/ 27.0521 60.0 @ 121.0 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 60.0 @ 121.0 MeTannyprus
Meuen 206 5000 R 740 141211 20.06.11) 12.06.13 0.0 241 100.25 | 0.04 1545 531 100.20 100.25 7.39 3.68 1.75 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16, 14.0 @ 619 | 113.44 32550 113.26 113.40 6.36 4.18 0.95 /B1/ meTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12  09.10.18 16.0 & 88.9 | 107.69 106.80 107.59 6.53 2.89 115 /B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 61.0 @ 121.1 MeTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12 5.0 16.9 | 102.69 102.51 102.70 5.56 6.07 0.37 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 21.0 | 104.20 40 000 104.10 104.30 7.24 4.67 149 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 225 | 104.00 100 104.00 104.90 7.52 4.68 1.60 B1/ MeTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 8.3 100.00 7.42 1.81 0.62 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.0711 18.10.12 01.10.15 16.0 = 52.1 99.99 7.35 1.83 118 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 1.0 374 | 100.00 6.15 1.84 0.10 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 26 MaLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13 8.0 19.9 | 104.49 102.00 104.00 5.95 6.44 0.61 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 19 2760 | 0.20 13 27.05 21.75 2213 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  13.07.11 10.07.13 25.0 20.00 8 15.01 22.50 170.63 | 26.80 0.50 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 10.3 | 100.01 99.90 100.10 7.51 3.69 0.77 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 138 | 102.05 48015 101.80 102.05 7.60 4.59 0.99 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11  24.07.12] 14.07.15 13.0 @ 495 @ 102.24 102.00 102.50 7.56 4.76 0.95 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 4.0 46.3 | 10099 = 0.14 100.75 100.90 6.12 4.79 0.31 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 200 @ 326 | 100.30 10 000 100.10 100.30 8.46 4.20 144 B+/B1/ GaHku
MKB 50-04 5000 R 8.000 15.10.11 15.04.14 34.3 99.82 | 0.17 10 527 99.70 99.75 8.24 4.02 2.35 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 171 100.15 98.95 100.70 6.90 3.44 127 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 6.0 18.0 | 102.09 312327 101.86 102.15 5.29 4.74 0.47 oto3gan/Ba3/BB  MeTannyprus
MMK 50-03 5000 R 647 220911  26.03.12] 19.09.13 9.0 274 | 100.50 5.77 3.21 0.71 oT038aH/Ba3/BB | MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 32.8 | 100.90 56 100.90 101.19 7.40 3.78 2.26 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 21.8 | 10145 30 000 101.70 6.88 3.76 1.58 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11] 26.02.13 2.0 20.6 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 050711 03.07.12, 0.0 126 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 26 (buHaHCbI
MOWA 03 5000 R 7.75 141211 14.06.14 36.3 (buHaHCbI
MoliibaHk 5 5000 R 10.000 201011 19.04.12  16.04.15 10.0 & 46.5 | 100.00 85.03 10.21 4.99 0.73 B3/ GaHku
Mockomub-3 5000 R 10.000 141211 12.06.13 241 B-l/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11  19.10.11] 12.04.12 4.0 9.9 1.81 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 12.3 99.68 10.07 4.65 0.50 cepBuC
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 18.2 /icc TpaHcnopT
MocsaHepro1 5000 R 1250 13.09.11 13.09.11 2.8 101.59 | 0.08 19 880 101.35 101.71 5.52 6.14 0.22 /BB JHepreTuka
MocaHepro2 5000 R 765 250811 010312 18.02.16, 8.0 56.8 | 101.55 1327 100.60 101.55 5.21 3.76 0.65 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 281114, 18.0 & 419 | 105.90 105.50 106.45 5.96 4.83 1.32 1/BB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11] 25.07.13 2.0 25.5 | 100.25 8517 100.25 100.35 4.88 2.24 0.14 BB+//BB JHepreTMka

MO3JCK-01 6000 R 8.05  06.09.11 06.09.11 26 100.59 9010 100.18 5.24 3.99 0.20 3HepreTMka




Fixed Income Daily 21.06.11
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 1.2 90.00 aHepreTMka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14, 2.0 38.8 | 10222 | 0.07 57013 101.80 102.22 5.64 8.54 0.19 aHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 28.3 99.45 98.00 100.50 7.38 3.51 2.02 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 52.8 98.00 3 96.01 100.00 8.48 3.94 343 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 24.0 @ 850 | 102.95 6.49 3.88 1.7 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 353 | 100.60 2062 100.99 101.00 7.35 7.53 251 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11 26.07.12. 19.07.16, 13.0 = 61.9 | 108.60 27 146 108.58 108.88 5.86 13.09 0.93 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 151111 07.11.17 77.7 | 102.15 158 674 102.15 102.54 8.43 4.25 4.62 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 54.0 @ 1141 101.03 40 000 100.90 101.05 8.01 4.02 3.48 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 9.0 33.2 | 100.73 7000 100.50 100.79 9.09 4.98 0.64 GaHku
HK AnbsiHe BO-01 5000 R 925  09.08.11 04.02.14 32.0 | 102.50 752 102.50 102.85 8.33 4.50 214 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 29 100.65 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 26.0 A 110.6 = 103.50 12 899 103.25 103.55 8.04 4.70 1.76 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 61.0 @ 121.1 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 61.0 @ 115.2 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 9.3 95.00 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 178 | 100.35 100.02 107.24 9.71 4.84 127 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 166 « 106.02  0.17 138 001 105.86 106.15 6.17 5.06 122 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 20.8 | 101.70 15002 101.70 102.20 6.78 3.80 1.50 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 245 | 102.38 101.25 6.32 3.65 1.74 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 241111 250512 251113 11.0 @ 296 @ 101.38 20000 101.20 101.30 7.56 4.45 0.85 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 13.0 @ 36.9 | 100.70 101.02 101.07 6.72 3.66 0.94 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 754 | 102.15 12463 101.60 102.35 7.52 417 1.86 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 22.06.11] 14.06.13 0.0 242 | 100.04 50 99.90 100.03 3.12 0.01 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 8.0 32.7 | 100.70 100.65 100.73 6.01 345 0.63 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 25.7 | 100.91 100.80 101.04 6.63 3.46 1.83 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 494 | 102.55 360 102.55 103.00 8.16 2.25 1.78 TpaHcnopt
HC-wH.-60-01 2000 R 1050  04.11.11 02.05.14 349 | 103.00 9.49 5.08 2.31 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 34.3 | 100.80 51317 100.70 101.00 9.91 4.97 2.26 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.4 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 11.0 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 5.0 222 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 107.7 MaLLMHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 5.7 3HepreTuka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12] 18.06.13 120 @ 243 @ 101.68 5.80 3.68 0.90 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 34 101.95 | 265 10 000 101.75 102.20 5.06 5.99 0.26 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 10.1 101.09 100.00 5.96 3.58 0.77 aHepreTuka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 6.0 237 99.15 95.00 103.30 15.53 6.54 0.39 11B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 24 100.66 100.01 101.32 9.50 6.44 0.18 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 33.6 | 101.12 | 0.02 8343 99.00 7.94 4.07 2.30 GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 5.0 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12) 24.04.13 100 & 225 | 100.08 8.14 4.04 0.77 B3/ GaHku
MepeoGaHk 50-02 1500 R 850  13.10.11 10.04.14 34.2 | 100.00 3000 99.00 100.00 8.67 4.24 2.32 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 0.3 100.55 -11.50 4.74 0.03 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 05 100.00 99.69 5.00 2.51 0.04 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214 18.0 @ 427 | 108.26 6.98 5.90 1.32 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 143 | 101.34 6.64 3.84 1.05 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 143 | 100.20 100.25 100.59 6.92 3.50 1.05 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14] 22.03.16, 340 @ 579 @ 101.04 0.04 499 953 100.97 101.04 7.97 4.07 2.30 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 32.0 | 101.65 50 264 101.40 101.79 8.04 4.22 217 BB-/Ba2/oT03BaH | GaHku
MpomcB6-05 4500 R 775 181111 18.05.12 111 101.35 25000 101.10 101.35 6.29 3.81 0.84 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 243 | 101.64 50 058 101.39 101.64 7.34 4.05 1.75 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 4.0 90.08 80.02 105.00 37.42 0.01 0.24 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 1.0 255 95.25 15 95.26 96.49 84.75 9.42 0.06 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 45 99.05 TOproBAst
MpodMeansd-1 3000 R 10500 21.07.11  23.07.13  16.07.15 25.0 = 49.6 | 103.50 3253 103.25 103.80 8.75 5.06 1.7 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 12.0 c/x
Pa3r.60-16 3000 R 1200 09.11.11 071112 07.05.14] 17.0 @ 35.1 100.00 2305 99.82 100.05 12.34 5.98 1.16 clx
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 33 101.50 100.01 103.00 11.30 8.35 0.24 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 9.0 103.65 460 102.20 103.65 11.96 8.18 0.63 clx
Paarynsitd4 3000 R 23.11.11 22.05.13 234 | 100.06 43.00 100.54 -0.03 1.92 c/x
Paarynaind5 2000 R 261011 26.10.11)  23.10.13) 4.0 28.5 97.47 7.58 0.33 clx
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 29.7 | 100.77 86.06 7.28 371 212 BBB+/Baa3/BBB | GaHku
Paitbdbaitaen-4 10000 R 1350 06.12.11 081211 03.12.13] 6.0 29.9 | 103.51 20 000 103.50 104.09 5.72 6.50 0.44 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 1.0 BB-// yenyru
PBK®uHaHc3 3000 R 9.000 141111 141113 09.11.15 29.0 = 534 | 10245 524 102.35 102.75 7.98 4.38 2.04 BB-// yenyru
PenKan-2 3000 R 10.50  06.10.11 04.04.12 9.6 100.65 118 100.66 100.80 9.82 5.17 0.70 B-/B1/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 1.7 99.99 1933919 99.85 99.99 9.47 4.59 0.86 B-/B1/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 178 | 10499 = 0.01 104.90 105.00 5.88 4.46 1.32 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 16.9 | 102.60 102.45 102.66 5.65 3.67 1.26 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  06.07.11 06.07.11 05 100.19 108 729 100.15 100.20 4.07 4.23 0.04 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.2 | 10045 @ 0.05 100.40 100.70 6.80 343 210 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 33.0 | 121.00 @ 0.04 160 312 120.77 121.00 6.53 6.18 2.15 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 53.7 | 101.75 | 0.01 8585 101.60 101.75 7.46 3.82 3.54 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 5.0 96.2 | 104.35 305 086 104.25 104.35 4.49 712 0.42 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 33.0 | 101.08 2031 101.00 101.20 9.75 4.93 217 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 462 | 10341 @ 0.01 103.35 103.40 8.86 4.70 2.96 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212 20.06.16, 18.0 = 60.9 | 106.47 6.04 4.92 1.30 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211  06.06.16/ 05.06.17 60.0 & 726 | 100.65 603 978 100.55 100.65 7.89 3.91 3.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11 240713 16.07.18 26.0 @ 86.1 109.06 108.85 109.18 6.19 4.94 1.76 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19 380 982 | 113.63 870 113.55 113.65 6.17 4.83 248 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11 08.07.24, 1.0 | 158.9 @ 101.06 100.75 101.37 2.21 6.66 0.10 BBB/Baa1/BBB | TpaHcnopt

PX[-2306n 15000 R 9.00/ 04.0811 050215 16.01.25 440 1653 @ 105.85 0.03 51500 105.70 105.90 7.23 4.24 2.89 BBB/Baa1/BBB | TpaHcnopT




Fixed Income Daily 21.06.11
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 17.0 @ 53.8 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11 171213 15.12.15 30.0 @ 546 104.00 8.77 4.99 1.98 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 36.0 @ 60.3 cbipbe
Poc6ark 5O-01 5000 R 740 240611 27.06.12 21.06.13 120 @244 101.65 5.74 3.63 0.92 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 25.0 102.30 20002 102.30 102.45 6.89 3.88 1.75 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90  05.11.11 06.11.13 29.0 99.92 99.80 99.99 7.05 3.46 2.08 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 412 100.20 53 002 100.00 100.50 7.46 3.70 2.82 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12, 16.07.15 130 @ 496 101.90 1436 101.55 101.90 8.20 4.89 0.94 (buHaHCbI
Pocrocctpax-2 5000 R 1050 101111 1211120 021117 170 @ 776 103.00 1 100.02 103.00 8.26 5.08 123 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11] 09.12.13] 6.0 30.1 100.22 79 000 100.00 100.74 10.02 5.25 0.44 GaHku
PocHaHo-1 8000 R 890  29.06.11 20.12.17 79.2 (buHaHCbI
PocHaHo-2 10000 R 8.90  29.06.11 20.12.17 79.2 (buHaHCbI
PocHaHo-3 15000 R 8.90  29.06.11 20.12.17 79.2 (buHaHCbI
Poccenxb 10 5000 R 900 10.08.11 10.02.13] 29.0120 200 | 1048 10400 | 0.05 100 103.80 10400 | 6.44 432 | 143 BBB/Baal/ GaHki
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20, 20.0 & 104.9 = 104.00 24165 103.50 104.00 6.44 4.32 143 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14) 09.02.17 320 @ 68.7 104.30 120 021 104.80 104.95 7.54 4.42 219 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 4.0 76.4 102.15 101.90 102.40 3.97 5.61 0.29 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 6.0 90.6 99.50 BBB/Baal/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 38.0 @ 80.9 101.03 2 7.55 3.85 2.60 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 24.0 @ 84.7 100.20 22213 100.10 100.25 6.85 341 1.76 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 180 | 1023 = 105.26 104.75 105.89 6.24 4.78 129 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 18.0 | 1023 @ 105.26 104.75 105.30 6.24 4.78 1.29 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 310812 28.08.13 150 @ 26.7 101.46 101.40 5.97 3.54 1.08 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 310812 28.08.13 150 @ 26.7 101.44 | 0.04 7800 101.40 101.42 5.98 3.54 1.08 BBB/Baa1/ GaHku
Poccenxb 5O-06 10000 R 660 01.11.11 04.0512 29.10.13 11.0 @ 287 100.95 200 002 100.60 100.95 5.48 3.26 0.81 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 2.0 26.0 100.80 100.60 100.79 3.79 4.70 0.14 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 5.0 BB+//BB- Tenexkom
Pocrtenekom-03 3000 R 8.50  13.09.11 13.03.12 8.9 101.28 90.09 5.81 4.18 0.45 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 21.8 100.45 4530 100.67 8.48 3.72 1.35 BB+//BB- Tenekom
Poctenekom-05 2000 R 760  30.11.11 30.05.12 115 101.25 5.81 3.74 0.65 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 115 101.70 207 688 101.70 101.85 6.22 3.92 0.87 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.300  30.08.11 30.08.11 24 100.75 40 100.11 100.95 5.37 4.60 0.18 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.09.11 03.09.13 26.9 99.77 90.09 100.97 7.03 1.66 1.08 BB+//BB- Tenekom
Poctenexom-09 2000 R 8.10.  08.09.11 08.12.11 5.7 101.07 5.89 2.00 0.44 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 234 100.10 100.30 791 1.57 1.37 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 2.0 98.5 106.45 59 136 106.31 106.60 2.74 0.16 BB+//BB- Tenekom
Poctenexom-12 1500 R 15000 19.07.11  21.07.11] 17.07.12) 1.0 13.1 100.75 6693 100.00 102.50 4.98 742 0.08 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 20.07.11 211011 17.10.12 4.0 16.2 102.03 4.79 2.69 0.32 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 21.07.11 18.10.12 16.2 105.41 0.41 104.90 115.00 7.29 2.70 115 BB+//BB- Tenekom
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 2.0 25.9 100.53 94 100.35 100.53 7.20 5.95 0.14 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 81.3 100.40 3849 100.31 100.40 8.39 4.12 4.74 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 46.0 @ 119.2 99.95 166 99.95 100.15 8.69 4.24 3.03 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 59.0 = 1195  100.65 2500 100.30 100.70 7.99 3.96 3.76 /Baa3/BBB- aHepreTMKa
Pycluopo-02 10000 R 8.000 241011  18.04.16/ 12.0421 59.0 @ 1195  100.70 4 100.30 100.70 7.97 3.96 3.76 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 15.09.11  20.06.11  14.06.12 0.0 12.0 100.30 552 000 99.10 101.50 0.99 notpe6. ToB.
PycCraHa-7 5000 R 750  20.09.11 20.09.11 3.1 100.25 1000 100.12 100.25 6.53 3.73 0.24 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 9.9 100.57 86.06 100.64 712 3.84 0.74 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113, 10.11.15 29.0 @ 535 100.75 86.06 7.63 3.91 2.08 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 16.11.11 201113 11.11.15 29.0 @ 535 100.75 86.06 7.63 3.91 2.08 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 150 @516 101.40 8000 101.25 101.94 6.60 3.79 112 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 150 @ 516 101.40 14000 101.25 102.15 6.62 3.79 112 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 8.4 Npou3BOACTBO
CarypHHMO2 2000 R 925 20.09.11 20.09.11 31 99.25 98.51 99.99 12.59 4.67 0.22 MalLLKHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11) 06.06.14 6.0 36.1 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 25.6 101.65 100 101.01 101.79 11.60 5.98 1.64 yenyru
CB-®uHaHc! 1500 R 19.09.11  20.06.11  18.06.12 0.0 121 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 15.2 102.04 119705 102.04 102.15 5.72 6.84 0.24 BB-/Ba2/BB cbipbe
Cesepcranb 5O-02 10000 R 9.75  19.08.11 15.02.13 20.2 104.80 48 620 104.65 105.50 6.75 4.64 143 BB-/Ba2/BB Cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 20.2 104.87 102.00 105.17 6.70 4.64 143 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050,  28.06.11 27.03.12 9.4 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 19.07.11 17.07.12 13.1 108.40 108.20 108.50 9.81 8.28 0.88 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14/  10.10.19 41.0 @ 101.1 = 11510 258 787 115.75 115.90 8.36 5.85 2.57 MeTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/  10.10.19 41.0 @ 101.1 = 11510 230 444 115.75 115.90 8.36 5.85 2.57 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 16.7 88.88 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 160 @279 101.70 390 101.71 102.20 8.49 4.78 113 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 385 97.50 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 25.8 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 341 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 343 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 20.9 105.28 | 0.28 40 625 105.00 105.28 6.54 4.62 1.49 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 140 @ 383 109.50 48 060 109.50 109.95 6.17 6.72 1.00 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116, 180 @ 66.1 108.03 38000 107.00 108.39 6.64 5.77 129 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 571.7 101.00 517 100.90 101.39 7.30 3.78 2.02 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 120 @ 243 101.79 10.02 5.76 0.85 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11  15.10.12, 07.10.13 16.0 @ 28.0 100.39 33663 100.35 100.80 10.52 5.34 113 B-/B3/ Tenekom
CKb-6aHk BO-03 3000 R 9.15 291111  29.0512 26.11.13 11.0 @ 297 101.51 0.31 2000 101.20 101.54 7.59 4.49 0.86 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 6.0 23.9 101.22 101.01 101.25 7.00 4.83 0.45 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 160 342 100.15 15100 100.11 100.20 8.28 411 1.16 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 0211.11  07.0512 01.05.13 11.0 @227 104.31 7900 104.30 105.19 7.78 6.21 0.79 aBTONpOM
Connepc2 3000 R 1250 20.07.11 17.07.13 25.3 105.59 710 105.55 105.89 9.69 5.90 1.65 aBToNpom
COPYC KAM2 1500 R 07.07.11 05.04.12 9.7 TOproBnst
C1Wupyctpt 1000 R 07.07.11 07.07.11 0.6 CTPOUTENLCTBO

CrpTprasd2 5000 R 849 15.07.11 13.07.12 13.0 95.88 2 95.01 95.87 1313 4.42 0.89 CTPOMTENLCTBO




Fixed Income Daily 21.06.11
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 22.0 93.99 88.01 99.97 12.66 4.51 1.50 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 8.0 97.77 2093 97.66 97.77 16.99 6.48 0.54 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 9.0 32.9 98.97 0.77 46 083 97.93 98.98 11.58 4.97 0.61 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 3.0 14.7 99.20 13320 99.20 100.10 13.46 4.65 0.19 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 08.07.11  10.07.13] 26.06.20 25.0 @ 109.8 = 103.92 = 0.02 260 523 103.75 104.05 7.33 4.49 172 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 11.0 99.86 99.90 100.10 12.19 5.84 0.78 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 274 100.86 100.50 101.33 6.94 3.58 1.95 B+// cbipbe
Tartenekom 4 1500 R 825  03.11.11 01.11.12 167 | 101.85 95.01 6.92 404 | 123 Tenexom
TarchoHab 5 2000 R 850  21.09.11 21.03.12 92 | 10055 | 045 100.31 100.55 7.85 422 | 068 B2/ GaHki
TarchoHab 6 2000 R 875 30.08.11 280212 260213 80 | 206 100.68 99.90 10085 | 7.84 433 | 062 B2/ GaHki
TarchoHab 7 1000 R 875 161211 221211 141212 60 | 181 | 100.65 99.90 10090 | 7.27 434 | 047 B2/ GaHKi
TarchoHah 50-01 2000 R 950 30.06.11 28.06.12] 261213 120 | 307 | 101.24 101.05 10150 | 8.38 468 | 0.88 B2/ GaHki
Tarchonab 50-02 2000 R 875 201011 18.10.12] 17.04.14 160 | 344 | 100.20 256 442 100.15 10030 | 8.76 435 | 147 B2/ GaHki
TB3 BO-01 2000 R 6.50 141211 24.06.11) 12.06.13 0.0 241 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 33.2 102.19 | 0.39 26 100.18 102.19 542 4.15 0.68 aHepreTuka
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 1.0 36.9 100.65 69 140 100.66 100.67 0.79 8.42 0.06 aHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 19.9 85.05 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 273 100.20 | 0.15 1525 100.20 100.60 9.09 4.48 1.87 cccl aHepreTuKa
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 24 100.18 95.00 5.83 3.36 0.18 CCcCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 115 86.06 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 28.0 @ 76.7 101.80 101.15 101.85 7.99 4.29 1.97 aHepreTuka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 270 752 100.62 100.40 100.95 8.09 411 1.86 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.2 100.77 6.47 1.86 0.62 aHepreTuka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 10.8 aHepreTMka
TrK-9-01 7000 R 8.100 15.08.11  15.08.13] 07.08.17 26.0 @ 74.7 100.39 950 100.20 100.39 8.02 4.02 1.82 JHepreTuka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 4.6 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 8.7 101.30 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 25.6 113.03 64 113.30 113.74 13.13 8.87 1.52 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 274 103.41 948 101.04 103.41 12.80 6.86 173 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 5.0 29.7 102.85 | 0.84 6100 102.40 102.89 9.98 8.00 0.40 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 140 @ 325 102.35 257 102.00 102.30 12.10 6.82 0.96 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 285 102.35 100.82 103.00 7.88 4.31 1.99 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011 25.0412 23.10.13) 100 @ 285 102.45 6012 102.41 102.50 8.96 5.77 0.75 TpaHcnopt
TpaHcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 150 @ 57.7 100.57 100.00 100.75 7.79 4.04 1.1 B1/ GaHku
TpatcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.6 104.57 104.65 105.00 6.70 4.53 1.46 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 482 103.52 103.28 103.80 7.68 4.24 2.66 BB+/Ba2/ TpaHcnopt
TpancKpen 60-1 5000 R 780 17.11.11 17.11.13 294 101.30 20 100.52 101.30 7.24 3.82 2.08 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 11.9 100.54 100.25 6.42 342 0.91 /Ba1/BB GaHku
TpaHcKpend 5000 R 10300 07.07.11 07.07.11 0.6 100.25 45010 100.15 100.30 4.81 5.12 0.04 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 26.1 101.50 101.17 101.70 7.25 3.90 1.83 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 344 101.80 2900 101.24 101.80 7.67 4.04 2.37 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 31.6 100.01 95.00 6.60 3.24 222 MalLLKHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15] 13.05.19, 48.0 @ 96.1 108.11 101.75 110.00 7.52 9.22 3.19 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 100.8 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19, 52.0 @ 1004 @ 110.65 855 630 110.20 110.80 6.91 8.92 3.27 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70.  29.09.11 29.03.12 9.4 102.01 48 500 101.70 102.24 6.08 4.25 0.71 JHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 17.0 @ 349 100.05 | 0.08 5000 99.95 100.00 9.66 4.76 118 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 180 @ 787 101.30 5408 100.35 101.30 8.47 4.55 1.31 MalLLKHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 27.0 @ 81.2 100.70 104 368 100.70 101.10 8.77 4.43 1.83 MaLLMHOCTP.
YIMK-Y3M01 3000 R 825  30.08.11 28.02.12 8.4 MeTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 12.0 100.03 100.22 10.21 4.99 0.87 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 324 102.00 101.75 102.25 741 4.03 2.30 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.09.11 28.02.14 32.8 101.61 85916 101.61 101.75 8.55 2.33 124 B+// (buHaHCbI
Ypancu6K 60-03 3000 R 950  02.08.11 29.10.13 28.7 101.65 10 101.65 101.85 8.31 2.33 1.07 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 1.0 100.70 61819 100.65 100.73 6.02 7.18 0.08 B+// (bUHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 8.3 106.05 3447 105.75 106.95 7.30 7.76 0.60 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50 21.07.11 19.01.12 71 106.83 105.01 106.10 4.54 7.70 0.52 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 71 100.90 100.55 101.00 7.00 4.20 0.53 B+// (bUHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 4.0 101.55 101.01 101.80 5.26 4.93 0.31 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 132 105.06 14 105.06 105.50 6.92 5.58 0.94 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13] 09.04.15 25.0 @ 46.3 103.03 22500 102.70 103.20 6.49 4.36 1.78 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7300 06.10.11 06.10.11 36 100.53 100.20 5.50 3.62 0.28 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.20 28.0 @ 1125 101.08 101.00 101.40 6.72 3.53 1.97 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011 271015/ 16.10.20 53.0 @ 113.5 99.70 3000 99.31 100.00 7.7 3.75 3.49 /Baa2/BBB JHepreTMka
®CK EQC-08 10000 R 715  27.09.11  26.09.13] 15.09.20 28.0 & 1125 101.41 0.01 101.20 101.40 6.55 3.52 1.98 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 281011 241017/ 16.10200 77.0 @ 113.5  100.03 5 99.50 100.03 7.92 3.88 4.70 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 27.0911 24.09.15 15.09.20 520 | 1125 10050 = 0.15 15707 100.00 100.50 7.74 3.84 3.39 /Baa2/BBB JHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 77.0 @ 1135  100.07 105 000 99.41 100.03 8.12 3.98 4.67 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 14.12.11 12.06.13 241 100.07 | 0.07 -0.04 1.98 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 6.65 26.07.11 22.04.14 34.6 100.23 100.20 100.30 6.72 1.65 242 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 280 @ 346 100.37 100.51 100.70 7.95 1.96 1.98 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 38 100.15 105 148 100.15 100.40 6.77 1.77 0.29 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11] 17.04.13 4.0 22.2 100.73 20 500 100.45 100.80 6.03 2.02 0.31 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 180 @ 36.2 100.69 179 981 100.10 100.69 745 1.92 1.31 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11  30.0412 23.04.15 100 @ 46.8 101.55 55131 101.55 102.15 7.20 221 0.77 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 0.7 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14 120 @ 36.7 101.26 | 0.06 8.03 4.56 0.89 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 29.1 100.54 100.45 100.60 8.15 4.09 2.04 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.000 251011 24.0412 21.04.15 100 @ 46.7 98.00 96.01 100.00 10.77 4.07 0.75 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 6.0 178 103.34 8665 103.31 103.40 9.04 7.96 043 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.09.11 04.09.14 39.1 100.00 2836 100.00 100.49 3.21 (buHaHCbI
tOHuKpeambaHk-04 10000 R 700 151111  16.11.12 10.11.15 17.0 | 535 100.82 100.76 101.24 6.44 3.46 1.28 BB/Ba3/B+ GaHku

tOHMKpeanbatk-05 5000 R 750 06.09.11  03.09.13) 01.09.15 27.0 @ 511 101.00 13 870 100.90 101.00 712 3.70 1.90 BB/Ba3/B+ GaHku




Fixed Income Daily 21.06.11

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 26 100.00 notpe6. ToB.
10Taitp-® BO-1 1500 R 1250 28.06.11 26.03.13 215 | 108.05 1850 98.03 108.09 7.80 2.88 146 TpaHcnopT
0Taitp-® 6O-2 1500 R 12.50,  28.06.11 26.03.13 215 | 108.05 1000 101.01 7.80 2.88 1.46 TpaHcnopT
10Taitp-® BO-3 1500 R 945 23.06.11 19.12.13 304 | 10275 | 0.02 8.48 2.29 2.04 TpaHcnopT
10Taitp-® 6O-4 1500 R 9.00, 29.06.11 26.03.14 337 10009 | -0.41 150 310 100.05 100.25 9.27 224 2.23 TpaHcnopT
10Taitp-® BO-5 1500 R 9.00, 29.06.11 26.03.14 337 | 10020 | 0.07 200 614 100.05 100.25 9.22 2.24 2.23 TpaHcnopT
Akytckan 5O-01 3000 R 825 06.09.11 03.09.13 269 | 101.85 2000 101.65 101.90 745 4.04 1.88 BB// 3HepreTika

AkyTckaH02 1200 R 10.30,  08.09.11 08.03.12 8.7 103.00 4570 102.75 103.10 6.03 4.99 0.66 BB// 3HepreTika




Fixed Income Daily 21.06.11
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 18.3 94.05 13.78 2.31 122 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.3 100.50 100.00 100.50 7.60 3.97 3.02 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 11.0 | 101.00 98.50 6.53 373 0.83 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 36.0 101.56 100.01 103.00 7.20 4.05 1.79 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70.  26.06.11 26.10.11 43 100.51 4.94 2.56 0.17 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 174 102.60 99.50 102.89 5.85 2.98 0.72 1IBB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 425 | 101.97 7.66 2.14 1.73 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 2.3 100.55 1500 100.28 5.33 2.03 0.18 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 176 102.58 100.00 6.68 217 1.03 BB-// MyHULMNAnbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 24.6 104.70 4 103.50 104.70 6.85 241 1.31 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 59.8 101.11 140 000 101.38 102.10 8.12 2.02 345 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 10.8 102.71 99.10 103.10 6.09 4.7 0.71 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 486 | 105.89 6.98 2.33 1.87 BB-// MyHULaNanbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 221113 295 | 101.77 100.00 712 3.96 1.69 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.2 95.94 92.75 7.84 3.92 3.09 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.5 | 101.18 100.50 101.70 7.01 3.84 2.40 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 16.9 104.70 1 104.50 104.70 5.69 2.59 0.87 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 421 113.36 113.45 116.00 7.56 5.28 2.76 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 37.6 101.60 101.88 102.36 6.90 3.90 2.55 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 48.8 100.52 7.26 3.97 3.18 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 124 102.70 50 050 102.45 102.70 5.32 3.88 0.92 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 133.6 1 92.30 97 92.01 92.30 7.98 4.35 7.06 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 141211 14.06.17 72.9 98.90 0.20 567 98.50 98.90 7.56 4.06 4.59 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 6.0 101.59 101.10 102.00 477 3.95 0.47 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 26.8 102.52 230572 102.50 102.55 6.18 3.93 191 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 14.8 102.47 102.30 102.60 5.52 3.94 1.10 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.0 98.70 1401 98.36 99.00 761 4.09 4.06 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 23.8 117.25 200 001 117.08 117.45 5.74 3.22 1.65 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 36.1 117.90 33452 117.75 117.90 6.52 2.99 2.37 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 30.1 121.06 120.30 121.03 5.94 3.12 2.02 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 90.4 106.00 107.00 7.97 2.08 5.15 BBB/Baa1/BBB | MyHULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 344 | 101.10 1352125 100.87 101.09 7.70 3.95 237 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 241 102.30 68 600 102.30 102.60 7.32 4.39 122 /B1/oto3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.0 106.87 106.35 106.50 5.30 7.84 0.52 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 41 101.16 100.49 101.90 4.19 3.80 0.32 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 172 102.60 1 101.00 102.60 4.97 3.87 0.85 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.200 10.08.11 09.11.11 4.7 101.18 | 0.26 380 000 100.90 100.95 3.17 1.53 0.37 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 71 104.16 207 104.30 4.67 2.85 0.54 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 215 | 110.94 1 111.00 5.59 2.70 151 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 0.5 10040 = 0.06 494 042 100.38 1.32 2.62 0.04 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.2 107.90 100 000 107.80 107.89 5.21 2.61 117 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 38.6 116.34 = 024 344 299 115.95 116.31 6.33 5.14 2.52 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 33 101.80 = 0.1 744 084 101.65 101.68 3.32 4.90 0.26 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 418 104.50 604 301 104.50 104.59 6.72 3.86 2.87 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 19.4 102.42 30001 102.42 102.64 5.62 3.48 142 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 13.6 101.90 2 101.70 101.95 5.14 3.35 1.02 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 495 99.30 50 000 99.15 99.35 7.20 3.46 3.28 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 33.2 101.85 = 0.05 325001 101.70 101.86 6.44 4.57 2.32 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 55.8 100.05 849 000 100.05 100.10 747 3.66 3.60 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 19.9 101.86 = 0.05 8020 478 101.77 101.85 5.57 341 1.46 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 48.1 99.70 350 003 99.80 99.84 721 3.64 3.28 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 16.7 100.56 5.53 5.97 1.25 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 129 101.25 208 106 4.97 1.50 0.98 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 25.3 100.38 103 916 100.00 101.00 6.04 1.52 1.84 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 425 | 114.56 8000 114.50 114.56 6.67 244 2.73 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 62.4 98.00 62 000 98.00 98.10 751 3.51 3.99 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 82.0 98.50 6154 98.45 98.50 7.94 3.80 4.92 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.5 | 96.63 1101 002 96.40 96.70 8.27 4.22 6.41 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 72.9 98.65 90 000 98.30 98.65 7.83 4.03 4.57 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 13.8 103.17 32000 102.35 2.95 3.87 0.60 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 87.6 96.10 966 060 95.57 96.40 7.88 3.63 5.08 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.000 10.08.11 03.08.16 62.4 97.00 56 446 97.00 99.00 7.49 1.80 3.69 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 127.0 = 94.08 0.58 13942 890 93.30 94.00 8.05 212 6.34 BBB/Baa1/BBB |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 94.3 74.50 1713 000 74.00 75.00 8.05 4.53 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 299.9 | 89.07 1.07 8352 276 88.00 89.80 8.08 3.86 10.23 BBB/Baa1/BBB  |roc. Gymaru
003 46021 927% R 7.00 17.08.11 08.08.18 86.9 89.20 225000 88.40 89.26 7.81 3.91 4.99 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 41.9 102.40 3333 102.20 102.40 715 4.28 2.27 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 1.7 100.40 1100 100.40 100.50 4.83 1.89 0.14 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 66.3 100.45 245275 100.35 100.45 7.55 1.86 297 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12! 122 101.18 5.88 1.72 0.91 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.30 23.06.11 19.12.13 304 | 10201 6.06 221 0.56 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 23.0 111.50 10 000 111.50 112.00 6.04 2.52 1.26 /Ba1/BB+ MyHULMNANbHbIA
CankT-TMeTepbypr-01 10000 R 776 241111 19.11.15 53.8 | 101.74 101.40 102.00 7.42 3.80 3.55 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 22.0 101.60 28 100.50 102.47 6.52 1.95 0.95 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 6.3 100.85 5.38 3.46 0.48 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 18.2 100.34 100.45 100.60 6.80 3.50 1.06 //BB- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 29.7 108.35 99.50 108.15 6.06 3.02 1.26 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 13.0 102.26 102.00 102.35 6.28 4.07 0.95 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.0 103.80 380 000 103.40 103.85 7.51 4.22 2.99 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.6 102.12 24188 100.10 102.15 7.06 2.00 151 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 10.1 100.80 1 100.80 101.15 6.38 1.79 0.75 [/Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 23.8 | 101.03 101.50 8.51 2.26 1.30 /Ba2/ MyHULMNANbHbI

Yysaiuna-08 1000 R 8.00/ 14.09.11 15.06.14 364 | 101.02 100.85 101.20 745 1.98 251 MyHULMNanbHbIi
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Akyt-07 06 2500 R 780 21.07.11 17.04.14 344 | 101.88 101.00 102.20 7.06 1.91 1.92 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975  23.06.11 19.09.13 274 10414 717 233 1.37 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 599 | 101.35 35000 101.35 101.60 7.70 1.98 334 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 8.25 18.08.11 16.05.13 232 10260 102.01 102.65 6.62 2.00 1.45 BB-// ]
SApO6n-34010 3000 R 8.00 19.07.11 15.04.14 343 | 101.70 165 000 101.40 101.70 721 1.96 2.16 BB-// ]
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Ak bars-12 225§ 1025  03.12.11 03.12.12 17.7 | 109.12 | 0.04 3.74 470 1.36 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 124 | 105.06 3.09 3.90 0.94 BB/Ba1/B+ GaHKu
Alfa-Bank-13 400 $ 925 240611 24.06.11 24.06.13 00 | 245 109.62 422 BB/Ba1/B+ GaHkun
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 456 | 107.26 5.81 3.73 317 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 80 | 69.1 = 102.36 5.00 422 0.64 BB/Ba1/B+ GaHKm
Alfa-Bank-17_09_25 1000 § 788 25.09.11 25.09.17 76.3 | 105.72 6.74 3.72 4.85 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 120.0 | 101.88 6.57 3.80 6.79 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 988  11.09.11 11.03.15 453 | 110.58 6.62 4.46 3.06 BI/B+ cblipbe
Alrosa-14 500 § 888  17.11.11 17.11.14 415 | 11476 4.18 387 2.96 BB-/Ba3/BB- [
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1144 | 109.11 6.44 3.55 6.68 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 742 | 105.33 10.45 4.98 421 /Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 231 | 10743 3.26 341 177 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 540 | 102.07 6.95 3.67 3.71 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 453 | 105.6¢ 5.01 317 3.23 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 71.7 | 101.95 6.40 3.34 477 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 233 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 399 | 11049  0.02 393 334 2.89 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 153 | 103.25 5.15 381 147 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 834 | 100.59 6.64 3.36 5.37 B+/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 225 | 109.23 3.65 4.06 1.70 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 535 | 111.56 5.26 3.70 3.68 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 833 | 115.63 6.62 411 5.08 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 179 | 102.58 2.72 4.44 141 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 17.4 | 101.00 2.16 143 1.37 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 207 | 11251 2.08 4.28 1.56 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 288 | 106.58 3.58 6.17 215 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 254 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 § 7.34  11.10.11 11.04.13 220 | 109.42 2.01 3.36 1.69 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 257 | 11099 215 3.38 1.93 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 32.7 | 10370 3.52 4.85 2.50 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 379 | 11415 341 3.58 2.71 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 41.0 | 104.93 3.73 5.1 3.02 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 481 | 105.76 421 5.56 3.56 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 442 | 11312 212 7.18 3.18 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 541 | 104.20 4.05 244 3.95 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 66.1 | 108.13 4.50 2.87 4.60 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 70.1 | 102.08 4.66 5.03 4.96 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 776 | 103.51 4.73 5.26 5.27 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 81.0 | 108.80 4.95 6.07 5.40 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 829 | 117.68 5.04 3.46 5.29 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231011 23.0412 230419 10.0 | 955 & 124.99 3.70 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 720 01.08.11 01.02.2C 104.9 | 110.3C 3.53 3.26 2.74 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1304 | 106.00 5.75 3.07 7.62 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 350 | 2783 125.26 344 2.60 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 318.5 | 109.30 6.54 333 | 1192 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 246 | 109.26 317 3.63 1.82 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.11 15.12.14 425 | 105.55 451 2.96 3.12 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 51.9 | 106.08 4.90 3.06 3.66 /Baa3/BB GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 59.5 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 254 | 103.89 367 2.7 1.92 BBB/Baa1/BBB | cbipbe
HCFB-11 500 $ 26.11.37 20.06.11 0.0 | 100.31 | 0.06 BB/Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 17 | 10132 | 0.04 2.34 5.80 0.14 BB/Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 334 | 10279 5.88 3.40 244 BB/Ba3/B+ GaHkm
11B-13 200 § 11.00  15.08.11 15.02.13 202 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 61.0 | 100.34 369.03 | 3.86 0.01 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 44 | 10341 0.18 447 0.36 RD/ID XuMms
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 534 | 105.50 11477 1 2310 0.64 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 411 | 109.56 3.36 291 3.03 | BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 726 | 109.06 4.60 291 498 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 102.0 | 111.68 5.49 3.25 6.32 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 114.3 | 10347 5.64 2.96 7.07 Chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 133.5 | 106.46 5.85 3.13 7.80 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 575 | 99.11 10.61 5.23 3.55 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 1.0 | 100.61 2.54 4.84 0.08 BB/Ba2/B+ GaHku
Moscow-11 374 € 645  12.10.11 12.10.11 338 101.40 1.84 6.36 0.31 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 65.0 | 101.54 467 4.99 4.56 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 74 | 103.49 215 3.86 0.58 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 109.7 | 115.06 5.88 3.75 6.42 BB+/Ba2/BB Tenexom
NKNH-12 1018 12.00  20.10.11 20.04.12 102 | 104.09 | 0.03 0.13 384 0.66 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 549 | 9859 9.16 4.31 2.04 B/B1/ Xumust
NMTP-12 300 § 7.00 171111 17.05.12 1.4 | 103.14 | 0.02 3.46 3.39 0.88 [Ba1/BB+ cepBuC
NOMOS-12 200 § 925  17.12.11 17.12.12 182 | 107.36 411 431 1.40 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 285 | 102.88 517 3.16 213 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 528 | 106.27 7.04 412 3.55 B-B1/ BaHku
NOMOS-16 125§ 9.75  20.10.11)  20.10.11  20.10.16 4.0 | 650 | 102.50 | 0.12 2.18 476 0.33 BB-/Ba3/ GaHkm
Novatek-16 600 § 533  03.08.11 03.02.16 56.3 | 103.20 4.55 2.58 4.00 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 117.2 | 105.18 5.31 3.14 7.04 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 41 101.82 3.18 4.30 0.33 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.11.11 23.05.12 11.3 | 105.00 4.05 4.58 0.88 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 1.0 252 | 11170 | 0.02 481 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 347 | 100.57 5.97 3.06 2.56 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 1275 27.11.11 27.05.15 479 | 119.25 7.06 5.35 3.15 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 615 | 115.99 7.40 4.85 3.76 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 80.6 | 110.82 11.16 5.64 4.29 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.11.11 22.05.12 112 | 10342 3.69 363 0.89 B1/B+ cblpbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 589 | 101.53 10.58 5.42 363 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 217 | 107.02 8.64 6.07 1.54 B-/B1/B GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 126 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 105 | 10275 295 6.10 0.85 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 232 | 108.22 2.72 3.32 1.78 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 215 | 102.31 6.09 3.66 1.61 BBB/Baa1/ BaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 31.3 | 108.52 3.62 3.28 229 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 36.2 | 114.31 3.86 3.94 2.64 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 30 ' 640 = 101.01 | 003 2.92 345 0.25 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 57.7 | 103.90 7.70 4.19 3.78 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 719 | 106.24 5.06 2.96 4.90 BBB/Baat/ GaHkm
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 845 | 11414 5.29 3.40 5.44 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1212 | 100.76 5.90 2.98 7.40 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 53.0 | 100.79 7.80 3.92 347 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 470 | 102.49 2,94 177 3.57 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.4 | 14263 4.03 3.86 5.19 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 81.8 | 105.01 6.90 3.74 5.11 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 107.9 | 103.29 4.54 242 7.09 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2071 | 17764 5.61 3.59 8.97 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2286 | 117.51 2000 448 3.19 5.53 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 54.7 | 103.30 7.98 430 3.66 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 664 | 103.00 0.00 10.36 473 4.04 B+/Ba3/B+ GaHku
RZD-17 1500 § 574  03.10.11 03.04.17 70.5 | 106.38 447 270 4.87 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2406 | 100.87 748 3.71 10.06 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 49 | 101.88 1.20 291 0.40 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 232 | 107.56 239 3.01 1.79 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 248 | 108.08 237 2.99 1.87 BBB/Baa1/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 414 | 10312 | 007 2.51 3.39 3.16 GaHkm
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 493 | 105.70 3.96 2.60 3.54 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 76.3 | 103.62 472 261 5.23 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1216 | 9947 5.77 2.87 7.52 GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 257 | 111.99 3.78 435 1.87 BB-/Ba2/BB Chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 345 | 112.83 438 4.10 248 BB-/Ba2/BB chipbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 77.3 | 10249 6.22 327 5.08 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.2 | 108.08 = 0.04 5.48 3.56 344 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 774 | 99.81 5.41 2.69 5.28 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 345 | 10347 10.17 5.57 2.34 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 13 | 100.75 2.95 4.96 0.11 /B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 804 | 10447 6.41 37 5.01 /B1/B npou3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 0.9 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 15.3 | 10346 327 2.96 119 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 211 | 108.74 2.31 345 1.61 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 441 | 108.25 3.79 2.89 318 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 61.8 | 113.60 447 3.30 416 | BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 70.0 | 108.64 4.88 3.05 473 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 819 | 11525 5.16 342 523 = BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 105.0 | 111.17 5.60 3.26 6.34 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 740 | 103.87 | 0.86 10.78 5.06 417 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 0.2 | 100.16 -5.57 449 0.01 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.06.11 27.06.12 124 | 10447 1.66 2.92 0.97 /Baa1/BBB Chlpbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 124 | 102.68 2.70 262 0.97 /Baa1/BBB cblpbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 260 | 11145 217 3.46 1.94 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 330 | 106.97 2,97 2.65 248 /Baa1/BBB cblpbe
Transneft-18 1050 § 870  07.08.11 07.08.18 86.8 | 123.36 479 3.53 5.38 /Baa1/BBB cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 64 | 10448 3.35 5.74 0.49 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 50 | 101.73 | 0.00 3.79 8.16 0.40 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 238 B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 56.8 | 101.15 344 3.7 4.24 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545  22.11.11 22.11.17 782 | 103.02 4.90 264 5.37 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.2 | 107.62 5.81 3.21 6.58 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 175.6 | 102.68 6.51 3.31 9.14 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 441 102.19 1.84 4.10 0.34 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 227 | 108.63 3.54 3.86 1.72 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 60.0 = 111.01 5.66 3.72 4.06 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 56.3 | 103.77 5.55 3.13 3.87 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 835 | 11441 6.49 3.99 5.14 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.2 | 105.64 6.93 367 6.62 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 733 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 521 | 99.91 6.22 3.10 3.66 BBB/Baa1/ BaHku
VTB-11 450 § 750 12.10.11 12.10.11 38 | 101.90 1.33 368 0.31 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 16.6 | 106.17 | 0.00 1.9 3.1 1.30 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 176 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 263 | 10370 @ 0.04 2.21 3.86 2.02 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 442 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.11 04.03.15 451 | 106.52 453 3.04 324 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 56.7 | 100.37 411 423 4.18 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 24.0 | 845 | 107.57 2.83 3.20 1.82 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 81.3 | 103.17 4.68 3.06 5.38 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1134 | 101.36 6.35 323 6.84 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11 02.07.15 0207.35 49.0 | 2926 105.23 4.81 2,97 3.46 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 60.1 | 100.61 4.92 5.09 4.37 BBB//BBB (hMHaHCbI
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