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U3meHehnue, % BTb (BBB/BAA1 /BBB)
USDRUB 27.82 02) 0.0 89 LB PO 1 AreHTCTBO MO CTPaxOBaHWIO BKNAAOB 0f00pVNK BbigeneHve 14 Mapa AOMM. Ha cnaceHve
BaHka MockBbl OT BaHKpOTCTBa CpokomM Ao 2012 r. BnnsHme 3To Mepbl Ha pe3ynbTatel BTE ocTaeTcs
NHpekcbl HeACHbIM. B naTHMLY KOTMPOBKK BaHKa MOCKBbI Ha MOCTYMMUBLLVIX HOBOCTAX MPOAOIIKMAN pacTu, a
Wamenenne, 6.0, obnuraumm BTb Ha HeraTMBHYIO C TOYKW 3PEHNS KpeauTHOro npodmns 6aHka HOBOCTb O BblAeneHn
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RUSSIAN INFORMER

WMHavKaTMBHbIE cnpeapl HoBoCTM M KOMMEHTapuu, OTHOCALUMECH K PbIHKY aKuuii, CM. B HalleM eXeOHEBHOM MW3JaHuM
Russian Informer.
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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

[eHb He3aBUCcMMOCTU — 6upkm CLUA 3akpbiTbl. CeronHs B CLLIA oTMeYaloT rmaBHbI rOCyAapCTBEHHbIV Mpa3aHuK — LeHb
He3aBMCUMOCTM, MO3TOMY amMepuKaHCKMe TOProBble MNoWaAKkM OyayT 3akpbiTbl. B EBpone ToXe He NpeaBUMAMTCA BaXKHbIX
HOBOCTeN, CTPACTL BOKPYT [peumm nocne ogodpeHns napiamMeHToM CTpaHbl HOBBIX MEp 3KOHOMUM MOYTUXJIN. DTO y>Ke NpUBENo
K cy>keHuto CDS-cnpefa Ha rpedeckie gonrm go 2 000 6.n., Toraa Kak Hefenio Hasaf nokasateflb HaXOAMCs Ha oTMeTke 2 421,
B ncTtopudeckom nepcnekTnee cnpen BCe elle LWMPOoK, elle B Mae oH He npesbitwan 1 500 6.1. [naBHble cobbITUA NpencTosLLen
Hedenu — 370 3acefdaHune EBponenckoro LB n nybnmkaums donbworo 610ka AaHHbIX MO aMePUKaHCKOMY PbIHKY Tpyada, 1 To U
Ipyroe 3annaHMpoBaHo Onvxe K BbIXOAHbIM (Y4eTBepr M NATHULA COOTBETCTBEHHO). Pe3ynbTaTom 3acemaHma ELLB, kak
OXWAAETCA, CTAHET O4YEePELHOM 3Tamn YXKEeCTOHEHWUS LEHEXHO-KPEeAUTHOM NOMNTUKM U NoBbILeHe 6a30BOM CTaBKM ellle Ha 25
©.n. 0o 1,5%, HaMmek Ha 3To 6bINn AaH Ha NpeablayLlemM CoBellaHun. B npeaasepunin pocTa CTaBKM eBponerckas BanioTa yBepeHHo
ykpennsercs u pgoctvrna yposHs 1,45 ponn./eBpo. Cnabetowmn xe ponnap CLUA Oyper TonkaTb BBepX LeHbl Ha
SHEepProHoCUTENM 1 NPEXAe BCEro Ha HedTb, KOTOpas CErofHs yTpoMm yxe npubasuna nopsaaka 0,2% 1 KOTUMpYeTcs B panioHe
112 ponn./6app. (Brent). B naTHULY rnobanbHble pbiHKM 3aBEpLUMAN TOProOBYIO CECCUI0 POCTOM B CpeaHeM Ha 1%, OCHOBHbIM
NOBOAOM 1% ONTUMM3Ma CTana nybnmnkauma MHOeKCa OefloBOM akTMBHOCTM B NPOU3BOACTBEHHOM cepe ISM-Manufacturing,
KOTOPbIN OKa3ancs Bbillie OXMAAHWIM pbiHKa. B cekTope rocbymar CLLIA ob6cTaHoBKa Toxe Obifia B LIENOM CMOKOMHOM, [OXOAHOCTb
10 UST npogonxmna nocrteneHHo pactu, 4oopasLimncs Ao 3,18%.

B NATHULY 3aMeTHbIX LleHOBbIX M3MEHEeHUA He mpowusoLuno. B nocnegHun paboynit oeHb npollellent Heflenu crnpep
WNHOMKATMBHOMO CyBepeHHOro Bbinycka Russia’30 k 10UST ocTancs HensameHHbIM, 125 6.1., npu 3ToM LeHa Russia’30 cHM3Mnach
Ha 14 6.n. po 117,7% oT HOMWHana. Ha pblHKe eBPOOOHAOB eAMHOro TPeHOa He CIOXWMNOoChb, konebaHus ueH Obinu
HecyLwecTBeHHbIMU. CyBepEeHHbIV CEKTOP 3aBEpLUM CecCMio HEMTPanbHO, NMAEPOM pocTa CTanu pybnesble eBpoobnvraumm
Russia’18, koTopble nogopoxanu Ha 19 0.n. go 105,2% oT HOMMHana. B HedTerazoBoM cekTope Ha kKpwBowW [a3npoma
Habnofanocs onpefeneHHoe AaBneHne Ha ANVHHOM KOHLUE, B pe3ynbTaTe eBPOOOHLbI ra30BOro MOHOMONMCTA 3akpblnch Oe3
3aMETHbIX M3MeHeHM — Kak 1 eBpoboHabl THK-BP n HOBATSKa. Cpean HedTAHbIX KOMMaHWIA Nyylle BCEro CMOTPENcs
JNIYKOWN, Bymaru KoToporo noaopoxanu B cpegHem Ha 10 6.n. Y metannypros espoobnuraumv EBpasa BHOBb BbIrNageny
nyywe, 4em CeBepcTanu: OoHAbI NepBoro npubasmnv B LieHe B cpefHeM 8 6.M., BTopor — 5 6.n. Obnuraumm onepatopa CBs3M
BbIMnenkoma 3akpbiMch Ha YyPOBHe NpeablAyLLero AHA. B hrHaHCOBOM cekTope NMAMPOoBany Bbinyckn baHka MockBbl, KOTopble
NOAHANNCH B LieHe B cpefiHeM Ha 50 6.M. Ha hoHe HOBOCTEM O NpeaoCTaBNeHNN CpeacTB Ans caHaummn GaHka obLmM 06bemMoMm
noytv 14 mnpg nonn. ipyrue kpynHenwme 6aHku, Takme kak PCXB, BTE 1 CbepbaHk, 3akpbinnch HerTpanbHo. EBpoboHabl BSba
ynanu B LeHe B cpeHeM Ha 10 6.n. A3naTtckime pblHKM CErOAHS OTbIrPbIBAOT XOPOLLUME AaHHbIE MO MHAEKCY AENOBOM aKTUBHOCTU
ISM-Manufacturing, feMoHcTpupys pocT. Mpu 3ToM dblodepchbl Ha aMepurkaHcke hOHOOBbIE MHAEKCHI B MUHYyce. CerofHs
TOproBas akTUBHOCTb B BPOOOHAAX OYLET HNU3KOWM, MOCKOMbKY, KakK YNIOMWUHANOCh Bbille, aMepuKaHCKe OUPXKIM 3aKpbITbl.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

MuHMUH HauMHaeT HOBbIA KBapTa: MfaH Mo pasMelleHUsM Ha 3Ty Hegenio — 30 mnppg, py6., Ha Tpu Mecsiua — 350
Mnpa, py6. B naTHMUy Ha pbiHke rocOymar npeobnagana TeHAEHUMs K NPOLOIIXKEHWMIO POCTa LeH. B cpefHeM KOTMPOBKU
BblpocIv Ha 10—20 6.1., X0oTs oTAeNbHbIe BbINYCKN CUNbHO nogellesenn. OObemM TOpros BHOBL Obln Bbile CpeaHero — 5,3 Mnpp,
pyb. Aytcanoepamm ctann O®3 46005 1 OD3 46017, noTepsslune B LeHe 355 6.n. 1 176 6.n. (Bnpoyem, 06OpOT Mo Kaxaomy
M3 BbINYCKOB OblN HEBLICOKMM, OCODEHHO B MepBOM crydae). PekomeHpoBaHHble Hamm O®3 25075 u OP3 25077
MPOAEMOHCTPUPOBANM POCT Ha 26 6.M. 1 24 ©.M. COOTBETCTBEHHO. Mbl MOATBEPKAAEM HaLLl MO3UTUBHBIN B3rsA Ha 3TV BbIMYCKM,
a Kpome TOro, pekomeHgyem obpatuTb BHUMaHWe Ha O®M3 26203 n OP3 26202. HecMOTps Ha CHUXEHWE MeCAYHbIX
(bloyepcoB Ha HedpTb Brent B xofe nsTHUYHOW ceccun Gornee Yem Ha 2%, pybnb NOJOpPOXan OTHOCUTENbHO OWBamOTHOM
KOP3WHbI, NprbaBuB 4 kon. Ha HblHellHen Hefene MUHMWH nnaHnpyeT pa3mectnts cemunetHre OM3 obbemom 30 Mnpg pyb.
[MoKa TOYHO HEM3BECTHO, Kakow KOHKPETHO BbIMyck OyneT npeafioxeH MHBecTopaM. Mbl nonaraeMm, 4to 3to 6yayt OM3 26204,
KoTopble (hMHaHCOBOe BEAOMCTBO [Opa3Mellano ABe Hefenu Hasad. B nATHWMUY Bbinyck nogopoxan Ha 33 6.n., u ero
JOXOOHOCTb CHM3MNach A0 7,84%. [loxoOoHOCTb ceMuneTHero pybnesoro eBpoboHaa Russia’18 — 6,91%, Ha doHe Hero OD3
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26204 BbirnagaT bonee nprBrekaTesibHO, OAHAKO CTOUT OTMETUTb, HTO KPYr MOTEHUManNbHbIX MHBECTOpoB Russia’18 wwnpe, 3a
CYeT Yero [OXOAHOCTb 3Toro BoHAa Huke. HegaBHO MUHMUCTEPCTBO (DMHAHCOB OMybnMKoBano rpaduk aykLMOHOB Ha TPeTui
KBapTan, 3a cyeT fopasmelleHns OD3 MuHGWH nnaHupyeT npmeneds 350 mnpg pyO. Mo utoram nsatn Mecsues efeparbHbIii
blooxeT octaBanca npoduumtHeiM (1,8% ot BBI), noatoMy MUHMWH He HyXOaeTcs B MPUBIEYEHUWU CPEAcCTB C LeNbio
rHaHcnpoBaHns geduumTa. Mo Hawemy MHEHWIO, NPUBRNEKaeMble Ha BHYTPEHHEM pblHKe CPefCTBa MOMAYT Ha MOMOMHEeHWe
Pe3epBHOro oHaa, KOTOpbIM, HECMOTPS Ha BbICOKME LeHbl Ha HedTb, C Ha4ana roga BblpoC nuwb Ha 4,5% n Ha 1 wions
coctaBun 746,8 mnppa pyo., Toraa kak, no 3assneHnsM MuHdKHa, K KoHLYy rofa obbemM cpefcTB doHAa NNaHMpyeTcs 00BeCTy
1o 1,5 TpnH py6. Mpy HanpaBneHUN NpUBNIEYEHHbIX CPeACTB B Pe3epBHbIM (DOHL, YACTLIN OONT pacT He OydeT, n OTHOLLIeHWe
Yucteim gonr /BB, no HaweMy nporHosy, K koHuy 2011 . He npeBblcnT 10%.

Onbra CTepuHa, sterinaoa@uralsib.ru
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JinkBupgHocTb Npogonkaet pactu, craBku MbK nocreneHHO cHUXXaloTCA

YpoBeHb NNKBUOHOCTY MPOLOSXAET MOBbIWATECA, KaK CrnefcTsue,
ctaBk MBK mayT BHW3, XOTA UX CHWXXEHWE Hemnb3A Ha3BaTb Pe3KUM.
OcTaTky Ha KopcyeTax KpeauTHbIX ydpexaeHun B LUb cokpatunmnch Ha
18 mnpa pyb. no 767,1 mnpa py06., Oeno3utbl GaHkoB B LB
yBenu4unuce Ha 48,4 mnpgn py6. go 534,8 mnpg py6. Crasku
MosPrime cHM3MNMCL Ha 0-2 6.n., a WHOMKATMBHAaA cTaBka Mo
OLHOAHEBHbIM KpeamMTam YyMeHblumpmace Ha 1 ©6.n. po 3,82%.
B kpaTKOCpOYHOW MNepcnekTMBe He MCKIOYEHO MPOAOSXKEHWe pocTa
NMKBMAHOCTN, OfHako cTaBkM MEK, BeposiTHO, OCTaHyTCs BOMM3N

TeKyLLMX YPOBHEN.

B natHuUy pybnb ykpenwuncs npotme ponnapa U esBpo Ha MMBB.
BuBanioTHas Kop3uvHa onycTunack Ha 6 koneek o 33,47 pyb., notepss
8 koneek 3a Hegenio. Jonnap Ha MMBE B naTHULY ynan Ha 6 koneek
[0 27,84 py6./0onn., HeleNbHOe CHUXEHMe COCTaBUno 33 Komenku (-
1,2%). EBpo B NaTHUUY nofelleBen Ha 7 koneek fo 40,35 py6./espo,

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %

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

OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
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O[lHaKO MO WTOraM Hedenn efuHas eBpornenckas BaslioTa ykpenunacb NMpotTmB pybns Ha 22 konewrku. ocne Toro, Kak
eBponenckme BnacT [OroBOPUANCL MPEAOCTaBUTL [peummn AOMONHUTENbHYIO MOMOLLb, YHYaCTHUKW PbIHKWA B3LOXHYAN C
obneryeHnem, 1 BrpxeBble MHOEKCH MPOLEMOHCTPMPOBANN MONOXUTENbHYIO AMHAMUWKY. EBPO MOAHANCA O TPeXHeAeNbHOro
MaKCVMyMa NpoTuB gonnapa Ha yposHe 1,455 ponn./eBpo, MHAEKC fonnapa ynan 4o MUHUMYMa ¢ 9 mioHd. LleHa Ha HedTb B
NATHULY M3MEHWNACh HE3HAYUTENbHO, W CErofHs YTPOM MOBbILLIAETCS, TOprysick BOMM3M otmeTkn 112 ponn./6app. (Brent).
CerofiHa Mbl oxuaaem pocta pybns npotvs gonnapa o 27,75-27,80 py6./nonn., 0AHaKo Tekyllee yKpenseHne eBpo MoxeT

CTaTb NPUYMHON CHUXEHWS pyOns MPOTUB eAnHON eBPOMNENCKOM BantoThbI.

Kypc py6./nonn.
1 ueHa 6appens HedTn Brent, gonn.
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NemouHuku: Bloomberg, MMBE
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Mcmoyruku: Bloomberg, MMBB

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

BTG (BBB/Baa1/BBB)

Ha cnaceHue baHka MockBbl BbigeneHo 14 mnppg gonn.

Tpwu 3tana pgo 2012 r.: 75% akuun, 10,5 mnpa ponn. ot UB, 3,6 mnppa gonn. HoBoro kanutana. B natHuuy LB PO n
AreHTCTBO MO CTPaxoBaHWIO BKNaLoB 0ULMaNbHO 0OBABMAM, YTO Ha crnaceHWe baHka MoOCKBbI, NOCTPafaBLLEro, N0 MHEHWIO
BTE 1 pocCUnCKMX BRacTel, B pe3ysibTaTe He3akOHHbIX onepaLni ObiBLIEro MeHeoKMeHTa BblaeieHa pekopaHas cyMma — 395
mipa py6. (14 mnpa gonn.). B COOTBETCTBUM C POCCUICKMM 3aKoHoZaTensCcTBoM BTE cnepBa yBenMuMT CBOKO OO0 B baHke
MockBbl 50 75% (B HacToslLLee BpeMs OH HampsMmyio BnageeT 46,5% akumin): Cyas no HeKOTOPbIM COObLLeHMAM, BaHK BeaeT
neperoBopbl C APYrVMW MOTEHUManbHbIMU MHBeCTOpaMn — KeprMoBbIM 1 HOCydoBbIM. 3aTemM AreHTCTBO MO CTPaXOBaHMIO
BKN1aA0B npenoctasut barky Mocksbl 10-netHU kpeaut LB PO Ha 295 mnpg py6. (10,5 mnpg gonn.) nog 0,5% rogosbix, YTO
HaMHOIO HWMXe PbIHOYHBIX CTaBOK. DTO MO3BOSNT baHky MockBbl nony4mTs goxon B 150 mnpg pyb. (5,4 mapa ponn.) 1 3Tmum
KOMMEHCMPOBaTb MNOTepu OT NPobeMHbIX KpeamnToB. B cBoto ovepenpb, BTE no 2012 r. BonbeT B kKanutan baHka Mockebl 100
Mnpa py6. (3,6 Mnpa fonn.) Yepes cBoM fOYEPHNE CTPYKTYPbI.

BepositTHoCcTb gonsmuccun BTB noBbiwaeTcs. B natHuLy pykoBoactBo BTB 3asBuno, 4to OaHK, ckopee BCEro, CMOXeT
obonTnch 6e3 NprBneyYeHns AONONHNTEIbHOrO KanuTana B byayliem rogy. BTE HamepeH BknamblBaTb CpeAcTBa B baHk MockBbl
yepes CBOM NoApasfenieHns, 1 pucK cokpalleHns kanutana no PCBY MuHnmManeH. B 10 e Bpems nocnencrsms snoxexus 100
Mnpa pyb. cornacHo MCPO A0 cMX NOP HeACHbI, U Mbl CHUTAEM, YTO MOCSIe 3aKJIIOYeHNa COENKN U yBeIMYeHns Aonn B baHke
MockBbl 80 75% KO3 PULMEHT [OCTaTO4HOCTM KanuTasna nepBoro ypoBHA y BTb MoxeT okasaTbcsa nof AasneHuem. Mo Hawen
oLeHKe, KoahPUUMEHT AOCTaTOYHOCTM KanuTana NnepBoro YpoBHS MOXET NoTepsTb Kak MUHUMYM 200 6.1. 1 CHU3NTLCH NOYTK
00 10% (c 12,4% B IV kBapTane 2010 r.), 4TO NMOBbILLAET BEPOSTHOCTb AOM3IMUCCMN B 2012 T.

CnuwiKkom Gonbluasi HeornpegeneHHOCTb, K KOHLY UioNs MOSIBATCA HOBble MOAPOGHOCTU caenku. HeonpepeneHHOCTb
BOKPYI (PMHAHCOBOro nonoxeHns baHka MOCKBbI 3aTpyAHAET OLEeHKY ero Bknafa B pesynetatel BTh B8 2011-2012 rr. K KoHLy
VIONA Mbl OXXKMAaeM fanbHenwx komMmeHTapmes BTb oTHocuTensHO nomol baHky MockBbI, a Takke PUHAHCOBOW OTYETHOCTM
obonx 6aHKoB. B NATHWLY KOTMPOBKM baHka MOCKBbI Ha MOCTYMMBLUMX HOBOCTSIX MPOAOIKMAN pacTu, a obnuraumm BTb Ha
HEraTUBHYIO C TOYKW 3peHmns KpedUTHOro npoduns GaHka HOBOCTb O BbiaeneHn 100 mnpa pyd. He oTpearnpoBany.

JleoHug CnunyeHko, slipchenkola@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
Haapexaa Mbipcukosa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

4 wvionn PasmelleHne PycduHaHc baHk BO-01 (4 mnpg py0.). OdepTa Pycb-bark-4 (3 mnpga pyb.).
MoraweHuve bapeHues @uHaHc-1 (0.8 mnppa pyo.).

5 nions Pa3metleHne OCK ESC-13 (10 mnpg pyb.). Odbepta Moccensnpom OuHaHc-2 (1.5 mnpa pyo.).

6 nions Odbepta Makpommp-PuHaHc-2 (1.5 mnpg py0.). MoraweHre OP3-25066 (40 mnpg pyo.).

MoralueHne baHk MeTpokommepl-4 (3 mnpa pyd.). MorateHe PXO-8 (20 mnpa pyo.).

7 wiona Pa3metueHuve JIK YPATICKB BO-04 (3 mnpa py6.). Pa3melieHme Hosrkombark 5O-01
(3 mnpa py6.). OdbepTa TexHoHVKOIb-®uHaHc-2 (3 mnpa pyb.). Morawerne CTpoimHayCTpus-
1 (1 mnpa py6.). Morawerwue TparcKpeantbark-3 (5 mnpa py6.). Morawermne Kayctuk-2
(0.85 mnipa py6b.).

8 nions MoraweHre IMAnbsHC — OuHaHc-1 (2 mnpg py6.). MoraweHne HOMOC-JIM3WHT- 1
(3 Mnpa pyb.).

11 wiona Odeprta TrK-1-2 (5 mnpg pyo.).

12 wions Pa3meLLeHve CKB-6aHk 5O-6 (2 mnpg pyb.). Pa3melleHre Poccenbxo3baHk-14 (10 mnpg pyo.).
MoratueHme XaHTbli-MaHcuick CtponPecypc-2 (2 mnpg py6.).

13 miong MoraweHwe Bonrorpan-34003 (0,9 mnpg py6.).

14 wions Odbepta BoimnenKom-MHeect-3 (10 mnpg py6.). OdepTa BTE-Jn3uHr GuHanc-2 (10 mnpg py6.).
MoralueHwe JICP-UHBecT-2 (3 mapg pyo6.).

15 mions Odbepta Dopmart-1 (1 mnpa pyb.). OdepTa NMpomceazbbaHk-2013 (150 MAH fonn.).

18 mions Morawerne THK-BP-2011 (500 maH gonn.).

19 nions OdepTa HuxkHe-JleHckoe-WHBecT-3 (1 Mnpga py6.). MoralueHve KpacHoapck-34010

(0,1 Mnpg py6.). NorawweHue Jvneukas obnactb-34004 (1,5 mnpa pyob. ).

21 vions Odbepta PMK Mapk Mnaza-1 (0,5 mnpg py6.). Odbepta Poctenekom-12 (1,5 mnpp py6.). OdepTa
Pazrynamn-@uHaHc-5 (2 mapg pyb.). Morawenne PBK-®uHaHc-01 (1,75 mnpa py6.). MorateHue
KOMOC TPYMM-1 (2 mnpga py6.). MoraweHue JIK YPATICUB-2 (5 mnpga py6.). MoraweHwe MAM
BaHk-2011 (200 MnH gonn.).

22 nions MoraweHwe J19Kctpon-2 (2,5 mnpa pyb.). Morawenne Kb Keap-3 (1,5 mnpa pyb.).
25 vions Odbepta TpaHc®uH-M-3 (1,5 mnpg py6.).
26 nions Odbepta HuxHe-JleHckoe-HBecT-3 (1 Mnpa py0.). MoraweHue Xuncoumnoteka-OuHaHc-3

(1,5 mnpa py6b.).
27 nions OdbepTa PXO-19 (10 mnpa pyb.).

JeHeXHbIn

PbIHOK

15 mions Bbinnata cTpaxoBbIx B3HOCOB

20 wions Boinpata 1/3 HAC 3a | kBapTtan 2011 1.
25 nons Bbinnata akumsos n HAMN

28 mona Bbinnata Hanora Ha NpuobIb



GAR YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
04.07.11 Pycb-bank-4 3000 100 9,5 8,75 3 umona 2013
05.07.11 Moccenbnpom ®urHaHc-2 1500 100 12,25 12,25 23 anpenga 2012
06.07.11 Makpomup-DrHaHc-2 1500 100 7,75 - -
07.07.11 TexHOHWKOJ1b-®urHaHc-2 3000 100 13,5 13,5 8 ceHTA0PA 2011
11.07.11 TrK-1-2 5000 100 16,99 - -
BbimnenKom-KMHBecT-3 10 000 100 15,2 - -
14.07.11
BTE-JI13UHF QUHAHC-2 10 000 100 7,0 - -
®opmar-1 1000 100 17,0 17,0 12 nekabps 2011
15.07.11
MpomceazbbaHk, 2013 150 USD 100 10,75 10,75 15 miona 2013
H -J1 -n -
19.07.11 | /KReTIencRoeIRBECT 1000 100 14,0 : -

3




Fixed Income Daily 04.07.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 11.6 95.07 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 10.0 22.6 100.30 10 050 100.25 100.35 7.76 3.98 0.78 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 89.8 101.39 99.02 102.50 7.92 2.00 3.69 /A3/BBB (buHaHCbI
AVDKK 1106 10000 R 820 15.09.11 15.09.20 1121 | 10010 | 0.09 32000 100.10 100.99 7.46 206 | 4.48 JA3/BBB hMHaHChI
AVKK 1606 10000 R 825 15.09.11 15.09.21 1243 | 99.15 98.00 100.30 8.67 210 | 528 JA3/BBB MHaHChI
AVDKK 1706 8000 R 9.05  15.07.11 15.04.22 1314 | 10350 529 800 104.50 106.00 8.76 218 | 563 JA3/BBB MHaHChI
AVDKK 1806 7000 R 800 1507.11 150416 15.07.23 580 @ 1466 | 10149 100 000 101.36 10160 | 7.84 196 | 368 JA3/BBB MHaHChI
AVDKK 2006 5000 R 860 15.09.11 15.12.27 2004 | 10250 102.00 103.00 8.57 212 | 802 JA3/BBB MHaHChI
AVKK 406 900 R 870/ 01.08.11 01.02.12 72 101.98 101.92 102.00 5.36 215 | 054 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.07.11 15.10.12 157 | 101.00 445 101.00 101.80 6.16 1.81 0.71 JA3/BBB hMHaHChI
AVKK 606 2500 R 740/ 15.07.11 15.07.14 370 | 10150 | 0.05 30000 97.00 101.50 6.76 182 | 1.74 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 614 | 101.08 100.70 101.45 752 190 | 275 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18  33.0 847 | 100.67 98.50 101.75 | 7.46 191 1.72 JA3/BBB MHaHChI
AVXKK-A19 6000 R 7.70,  15.08.11  15.05.15] 15.11.24/ 47.0 162.9 101.24 100 000 100.30 7.53 1.92 3.12 /A3/BBB
And-02 1000 R 1125 231211 2312110 2112120 6.0 18.0 100.92 300 000 100.75 101.25 9.45 5.56 0.44 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 39 100.76 100.45 102.00 5.49 3.91 0.30 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.04.12] 15.10.13, 10.0 27.9 101.72 20 000 101.30 101.65 5.94 4.04 0.75 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 3.0 27.0 101.55 1 101.55 102.20 6.74 6.90 0.22 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 11.0 29.1 107.29 106.50 106.85 543 6.44 0.82 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 35.0 120.3 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 35.0 120.3 cbipbe
Anpoca-20 3000 R 8.95  27.09.11 23.06.15 484 104.95 | 0.21 220 200 104.75 105.06 7.7 213 3.16 BB-/Ba3/BB- Ccbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 24.0 483 103.15 | 0.15 670 752 102.95 103.15 6.65 1.99 1.74 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11  28.06.13] 23.06.15 24.0 484 102.92 102.96 103.05 6.81 2.00 1.74 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 48.3 104.80 | 0.10 19 869 104.75 105.00 7.75 213 3.15 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16, 32.0 55.9 101.98 | 0.16 120 055 101.90 101.98 7.53 4.03 2.16 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 113 10115 | 0.17 334 346 101.10 101.15 16.71 4.44 0.46 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 38.0 100.94 99.80 100.95 7.14 743 2.55 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 21.6 101.89 101.00 102.19 6.60 3.79 161 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 21.6 101.60 101.00 102.20 6.78 3.80 161 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 111011  13.10.11] 09.04.13 3.0 21.6 100.54 100.40 100.60 6.04 4.02 0.27 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 9.0 27.2 100.56 | 0.06 50 000 6.80 3.72 0.67 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 18.0 29.8 101.90 130 000 102.50 7.22 4.16 1.30 [/Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 0.9 100.00 1228 253 100.00 110.00 6.47 3.22 0.07 BBB-/Ba2/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 19.4 100.06 100.20 100.75 7.64 3.76 1.38 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 18.0 66.4 108.00 1060 108.00 108.15 6.76 5.77 1.30 cbipbe
BalHedTb-02 15000 R 1250 201211 21.1212] 13.12.16) 18.0 66.4 107.93 95438 107.95 108.10 6.81 5.78 1.30 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 18.0 66.4 108.04 | 0.04 127 923 107.95 108.03 6.74 5.77 1.30 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 79 101.01 2 101.01 101.17 15.78 8.39 0.53 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 10.0 22.3 100.44 8.43 4.42 0.74 /B2/B- GaHku
BKEBpaaus1 5000 R 840 281211  27.06.16/ 20.06.18 61.0 84.9 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 334 101.69 100.36 102.10 7413 3.78 2.32 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 20.2 101.50 230 101.50 101.90 6.58 3.66 1.46 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 7.35 141011 1210.12] 11.10.13] 16.0 27.8 101.42 6.27 3.61 1.16 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12] 11.10.13] 16.0 278 101.36 101.00 101.80 6.32 3.62 1.16 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 16.0 278 101.54 6.17 3.61 1.16 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 24.2 101.40 4500 100.00 7.26 3.88 1.76 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 291211 27.06.13 24.2 101.40 7500 100.00 7.26 3.88 1.76 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 7.35 141011 1210.12] 11.10.13] 16.0 27.8 101.82 5.93 3.60 1.16 JoTo3BaH/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 349.5 102.09 102.30 8.48 2.10 10.24 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 19.7 100.00 300 100.00 8.15 3.99 1.40 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 25.0 104.79 1 104.75 6.82 4.40 1.73 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 0.0 36.8 100.38 | 0.01 229150 99.70 100.38 2.08 7.55 0.04 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.2 101.05 | 0.14 105 102 100.95 101.05 8.16 4.10 3.37 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 52.2 101.05 391460 100.96 101.14 8.16 4.10 3.37 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 5.0 16.7 100.00 656 90.01 100.98 8.83 4.49 0.36 /B2/B GaHku
BogokaHan Cn6-1 2000 R 8.80 14.12.11 09.12.15 54.1 101.66 | 0.16 101.85 8.52 4.32 347 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 20.5 98.59 8.58 3.79 1.45 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 10.0 28.0 100.95 11000 100.80 101.49 7.78 4.45 0.73 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 28.0 101.11 101.11 101.24 7.05 1.82 1.97 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.0711  13.07.12] 06.07.16/ 13.0 61.1 101.65 | 0.12 60 470 101.53 101.69 5.63 1.77 0.94 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 6.0 419 102.23 101.90 102.35 4.63 237 0.44 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 20.8 101.95 | 0.12 95 000 101.50 104.00 6.54 1.86 151 BBB/Baa1/BBB | GaHku
BTB 60-02 5000 R 760  16.09.11 15.03.13 20.8 101.60 299 101.50 104.00 6.77 1.86 151 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 20.8 101.96 | 0.16 265 000 95.00 104.00 6.53 1.86 1.52 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 32 101.82 101.61 102.00 4.45 5.63 0.25 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 7.0 19.5 99.50 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 11.0 233 99.71 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 14.0 32.2 100.95 100.81 6.03 341 1.05 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14 11.0 40.8 100.91 100.85 5.98 1.75 0.73 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 0.0 48.9 100.05 80 300 100.00 4.64 174 0.03 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 27.0 60.1 99.97 99.25 100.05 710 172 1.58 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16, 21.0 60.1 100.01 99.25 100.10 6.81 1.66 1.32 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 5.0 66.0 100.47 100.40 5.86 1.70 0.41 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 7.0 741 100.56 1834 100.56 100.76 6.12 1.75 0.53 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 1.0 741 100.22 15 885 100.15 101.30 4.48 1.65 0.11 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 77.0 113.1 100.15 1671 99.51 100.15 7.87 3.93 4.82 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 28.0 113.1 100.65 99 500 99.50 100.90 6.59 342 2.08 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 58.0 118.3 100.50 | 0.06 901 502 100.36 100.75 7.92 3.92 3.68 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850  14.07.11  09.07.15] 02.07.20, 49.0 109.6 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 34.0 118.8 100.75 | 0.10 101 100.15 100.90 7.32 371 2.35 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 58.0 118.8 101.90 1 101.90 102.15 8.27 4.21 3.66 BBB//BBB+ (buHaHCbI

BIb-NuanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 58.0 1188/ 101.85 46, 101.80 102.14 8.28 4.21 3.65 BBB//BBB+ (h1HaHChI




Fixed Income Daily 04.07.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 36.3 | 119.55 133 140 119.55 119.73 6.55 5.74 243 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 120  107.76 = 0.07 200 842 107.25 107.76 5.04 6.07 0.91 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 39 100.82 100.60 101.25 4.44 3.46 0.31 BBB/Baa1/BBB | cbipbe
A3MPOM A9 5000 R 723 17.08.11 12.02.14 31.9 | 101.65 2000 99.71 101.75 6.64 3.55 2.23 BBB/Baa1/BBB | chbipbe
lasnpomb 2 5000 R 654 23.11.11 20.11.13! 29.1 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 34 /Baa3/BB GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 16.8 99.95 6.91 3.42 124 /Baa3/BB GaHku
[asnpomb 5 20000 R 685 241111 221112 17.0 = 100.01 6.95 342 1.26 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 29.7 | 10142 @ 0.01 80 000 101.30 101.69 7.23 3.83 2.1 /Baa3/BB GaHku
asnpomHedpts 5O-5 |+ 10000 R 715  11.10.11 09.04.13 21.6 | 101.45 100 030 101.20 102.60 6.36 3.51 1.58 /Baa3/BBB- Ccbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 216 | 10142 60 000 100.00 102.00 6.38 3.52 1.58 /Baa3/BBB- cbipbe
[asnpomHedTs-10 10000 R 890 09.08.11  30.01.18 26.01.21 80.0 @ 116.6 = 103.90 210016 103.52 104.70 8.29 4.27 4.61 /Baa3/BBB- cbipbe
a3npomHedTb-3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 130 @ 613 & 109.39 = 0.08 35 356 109.26 109.40 5.39 6.72 0.92 /Baa3/BBB- cbipbe
lasnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19 820 @ 946 @ 10063 @ 0.13 2076 100.63 101.50 8.24 4.06 4.86 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 55.9 | 103.10 194 895 102.95 103.10 7.83 411 3.52 /Baa3/BBB- cbipbe
[a3npomHedTb-9 10000 R 8,50  09.08.11  02.02.16/ 26.01.21 56.0 @ 116.6 = 102.92 @ 0.17 102.20 103.08 7.88 4.12 3.51 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 211.0 | 95.00 9.14 525 10.19 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 19.9 | 101.30 240 000 90.01 102.00 7.57 4.06 141 BB//BB- GaHku
no6akcbark 5O-02 5000 R 8.100 220711 25.01.12] 22.07.13 7.0 25.1 101.14 100.33 101.59 6.00 3.97 0.52 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13 120 & 29.7 @ 101.18 100.33 101.80 6.79 4.01 0.87 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13 120 & 29.7 @ 101.19 30000 90.01 6.78 4.01 0.87 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 5.6 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 3.0 69.8 | 100.53 100.67 6.50 4.59 0.23 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 6.0 30.1 100.63 99.77 100.75 7.01 4.09 0.45 BB/ MaLLMHOCTP.
['CC 60-02 3000 R 750 251011 24.0412] 22.04.14 100 & 342 @ 100.14 100.30 7.44 3.74 0.74 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413) 22.04.14 220 342 @ 100.80 30 000 100.65 100.90 791 4.08 1.58 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 221 100.00 92.00 108.00 12.34 5.98 147 TOproBnst
[OBTr-0 02 5000 R 7.75  21.07.11 18.07.13 24.9 18.00 = 4.00 4 12.00 18.00 171.73 | 2147 0.54 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 20.5 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14] 15.06.16 36.0 = 604 @ 10034 0.15 100.17 100.30 715 3.58 2.55 GaHku
[IxendchCul1 2000 R 500  20.10.11 20.10.11 3.7 99.00 1.00 98.00 99.99 8.55 2.52 0.28 /loTo3BaH TOproBnst
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 475 98.50 150 001 98.00 99.50 9.16 4.35 3.10 TOproBnst
EABP-3 5000 R 10500 011111 031111 25.10.16, 4.0 64.8 | 101.75 353 302 101.70 101.80 5.14 5.15 0.33 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18 32.0 & 80.4 | 101.04 101.01 101.19 7.25 3.80 2.27 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 23 100.08 110 000 100.00 100.25 3.83 1.05 0.18 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 359 | 100.50 100.00 101.00 4.09 1.04 2.68 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 33.8 | 100.50 100.00 101.00 3.19 0.94 2.55 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 60.4 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13/ 13.0320 21.0 @ 105.9 @ 103.80 200102 103.81 103.94 6.98 4.44 1.50 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 53.0 @ 1133 @ 10625 0.20 72458 106.20 106.30 8.36 4.67 3.32 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13] 13.0320 21.0 @ 1059 103.80 @ 0.06 200 103.80 103.95 6.98 4.44 1.50 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 53.0 @ 1133 @ 10640 0.20 50 846 105.80 106.40 8.32 4.66 3.32 B+/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 60.0 = 120.6 = 100.30 47000 99.90 100.55 8.48 4.18 3.80 MeTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.05.21 60.0 = 120.5 @ 100.35 223774 99.90 100.54 8.46 417 3.80 MeTannyprus
EBpoXum-02 5000 R 890  05.07.11 03.07.15 26.06.18 49.0  85.1 103.17 7.94 4.30 3.20 BB//BB XUMUs
EBpoXum-03 5000 R 825 231111 181115 141118 53.0 @ 89.8 | 100.83 105 001 100.55 100.90 8.03 4.08 3.59 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 9.3 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 9.8 98.01 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 14.9 100.00 (puHaHCbI
3anCu6 650-01 2000 R 9.75 231211 271212 20.06.14 180 @ 362 = 100.20 = 0.11 30002 100.05 100.50 9.73 4.85 1.30 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 44 100.78 | 0.03 54 800 100.75 100.84 5.92 4.01 0.34 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 11.0 = 235 @ 10063 @ 0.03 30 000 100.65 100.80 6.90 3.72 0.86 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 120 365 @ 101.28 6.74 3.94 0.90 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13, 9.0 21.5 | 100.45 13 100.47 100.60 6.58 3.54 0.71 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 150 @ 271 100.95 80 000 100.87 101.03 6.98 3.87 1.1 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 17.0 | 353 | 100.10 130 020 100.15 100.25 7.30 3.65 127 B/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 = 241.9 @ 100.46 38502 100.46 100.60 8.81 4.34 3.76 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 & 241.9 100.70 = 0.05 2 100.00 100.70 8.75 4.33 3.76 TpaHcnopT
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 36.5 99.43 8.33 3.99 242 1B+ TOproBNst
VIKC50uH 04 8000 R 7.75 081211  05.06.14/ 02.06.16 36.0 = 59.9 | 100.00 81 100.00 101.00 7.90 3.86 247 1B+ TOproBnst
WHeectToprbank 5007 2000 R 960 251111 250512 251113 11.0 | 29.3 | 100.83 45000 100.70 101.10 8.79 4.80 0.81 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 5.0 103.30 | 0.17 310 103.30 103.97 8.58 8.09 0.38 cepBuC
WHtypuer-2 2000 R 14000 221111 29.07.11) 21.05.13 1.0 23.0 | 102.99 1475 102.62 102.99 6.78 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 26.7 | 103.00 30 000 102.80 103.30 7.88 4.48 1.84 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 33.7 | 100.08 64 000 100.07 100.35 7.70 3.79 2.33 JoTo3BaH/B- aHepreTMka
Vipk3Hepro1 5000 R 1550  01.12.11 28.11.13 294 | 102.71 103.61 14.62 7.52 1.82 JoTo3BaH/B- aHepreTMka
Wrepad-1 5000 R 850 22.11.11 20.11.12 16.9 | 100.00 100.01 103.00 8.67 4.24 1.23 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.12.13 18.0 & 30.0 | 101.75 100.10 7.86 441 1.30 aBToNpoM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 31.6 | 101.50 8 101.50 101.79 8.10 4.22 214 aBToNpoM
Kapyc.® 01 3000 R 12.000 15.09.11 12.09.13 26.8 TOProBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 0.2 100.05 | 0.03 958 100.04 100.05 15.24 4.48 0.01 XUMUS
Kenp-60-01 1500 R 925 281211 11.01.13] 28.06.14 19.0 = 364 @ 100.08 100.01 100.15 9.18 4.63 1.34 (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 35.8 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 5.1 90.03 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 8.6 103.86 102.50 6.40 5.76 0.64 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 354 | 10110 | 0.22 190 802 100.80 101.00 8.43 4.29 241 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 0.4 100.46 1100 7.61 6.96 0.03 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 76 105.40 209 661 105.40 105.65 7.81 3.90 0.56 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 17.08.11 15.02.12 7.6 101.54 20 000 101.41 101.69 7.46 241 0.57 /loTo3BaH TOproBNst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12 23.07.13 130 251 102.30 | 0.35 200 102.00 102.30 7.32 2.32 0.96 IloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.000 05.07.11 01.10.13 274 | 102.04 8.25 220 1.87 lloTo3BaH TOproBnst

Kpaitusect6atk 606-1 1500 R 925 191011 19.10.12) 19.04.14/ 16.0 = 341 @ 100.30 900 100.11 100.30 9.18 4.62 1.13 GaHku
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KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 344 | 100.60 & 0.25 180 160 100.01 8.01 4.04 2.36 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12) 18.02.14 140 321 101.46 234734 101.36 101.59 7.06 4.24 1.01 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14 14.06.21 36.0 @ 121.2 aHepreTMka
Ky3baccaHepro®-2 5000 R 870, 271011  21.04.16/ 15.0421 59.0 @ 119.2 @ 100.25 155 000 100.10 100.50 8.82 4.33 3.65 JHepreTuka
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 58.1 100.90 80076 100.75 101.00 8.54 4.25 3.64 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 231 107.35 44615 107.25 107.70 8.62 3.37 1.09 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 175 | 10741 @ 0.02 107.16 107.75 7.96 3.67 0.83 1B CTPOUTENLCTBO
TleHanepr02 3000 R 854  29.07.11 27.01.12 7.0 101.71 101.46 101.90 5.54 4.19 0.53 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 9.7 10217 | 0.22 101.70 102.00 5.27 3.91 0.74 /Ba2/ aHepreTuKa
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 1.0 494 | 10021 @ 0.01 343 675 100.10 100.28 5.04 4.60 0.09 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 7.0 31.7 | 100.37 215851 100.36 100.52 8.00 4.22 0.55 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13) 19.0 = 254 @ 10320 0.10 301798 103.07 103.20 7.76 4.74 1.35 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12 25.06.13 120 = 242 | 103.08 102.90 103.20 7.23 5.08 0.91 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 26.7 | 104.18 4581 104.11 104.49 8.03 4.79 1.83 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.1 103.10 15900 103.01 103.10 8.36 4.60 222 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 0.4 100.10 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 53 101.15 | 0.01 42812 101.00 101.15 4.46 3.50 0.42 BBB-/Baa2/BBB- | cbipbe
Tlykoitndo6n 6000 R 740  08.12.11 05.12.13 29.6 | 101.85 @ 0.10 2386 100.71 101.93 6.67 3.62 212 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  08.08.11 06.08.12 134 | 108.48 9 108.00 108.48 5.38 6.14 0.96 BBB-/Baa2/BBB-  cbipbe
TykoitnB002 5000 R 13.35  08.08.11 06.08.12 134 | 108.03 108.00 108.55 5.79 6.16 0.96 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  08.08.11 06.08.12 134 | 108.68 107.00 108.55 5.20 6.12 0.96 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  08.08.11 06.08.12 134 | 108.33 108.00 108.55 5.52 6.14 0.96 BBB-/Baa2/BBB-  cbipbe
TykoitnBO05 5000 R 13.35  08.08.11 06.08.12 134 | 108.50 108.01 108.57 5.36 6.14 0.96 BBB-/Baa2/BBB- | cbipbe
ITykoitnBO06 5000 R 920 15.12.11 13.12.12 17.7 | 104.59 104.25 104.64 5.94 4.39 1.31 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO07 5000 R 920 15.12.11 13.12.12 17.7 | 104.87 102.50 104.64 5.74 4.37 1.32 BBB-/Baa2/BBB-  Cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 26.7 | 101.82 90.03 7.46 4.04 1.87 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 26.7 | 101.85 90.03 745 4.04 1.87 TOproBnst
Marnut 5O-03 1500 R 825  12.09.11 09.09.13 26.7 | 101.81 90.03 747 4.04 1.87 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 26.7 | 10217 101.50 102.49 7.28 4.03 1.87 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 324 | 101.46 101.00 101.70 7.52 3.93 2.23 TOproBnst
Marnut 5O-06 5000 R 7.75  25.10.11 22.04.14 34.2 | 100.43 100.20 100.55 7.7 3.85 2.37 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 89 101.35 251600 101.35 101.90 6.35 4.04 0.67 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 5.1 100.38 100.20 100.55 747 3.97 0.39 oto3gaH// GaHku
MEBPP 02060 3000 R 7.00  29.09.11 28.03.13 21.2 | 100.00 200 000 100.10 7.18 1.74 1.54 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 4.0 221 100.62 99.01 101.00 5.28 1.80 0.30 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 8.0 324 | 100.03 100.10 6.03 2.99 0.62 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211  19.1211] 12.06.14 6.0 359 | 100.86 @ 0.01 380 000 100.75 101.00 6.26 4.08 0.44 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 172 | 107.80 107.50 108.00 6.99 5.90 125 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 33.1 101.30 13 800 101.05 101.95 7.75 4.01 227 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 79.3 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 109 | 10048 @ 0.54 95.00 99.93 8.59 4.47 0.80 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 51.0 @ 111.4 @ 106.10 108 433 106.10 106.25 8.40 4.70 3.17 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15] 25.0820 51.0 1114 10625 0.05 142 985 106.10 106.25 8.35 4.69 3.18 B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 320 @ 117.0 = 100.85 1 100.85 101.20 8.04 4.08 218 B1/ MeTannyprus
Meuen 1606 5000 R 825  23.08.11 18.02.14) 09.02.21 320 & 117.0 @ 101.15 98 051 100.85 101.15 7.90 4.07 219 B1/ meTannyprus
Meuen 1706 5000 R 840 08.12.11  06.06.16/ 27.05.21 60.0 & 120.6 @ 100.05 65 000 99.81 100.30 8.54 4.19 3.80 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 60.0 = 120.6 = 100.50 @ 0.45 125105 99.80 100.50 8.43 417 3.80 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 23.7 | 100.40 @ 0.01 10 100.31 100.40 7.30 3.68 172 B1/ meTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12. 21.07.16, 13.0 616 | 113.18 130 107 112.65 113.18 6.27 4.18 0.92 /B1/ meTannyprus
Meuen 506 5000 R 1250 19.07.11 181012  09.10.18 16.0 = 88.6 | 107.10 70002 105.51 107.19 6.87 291 112 B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 60.0 & 120.8 = 100.11 99 999 100.05 100.30 8.54 4.18 3.81 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 4.0 166 | 10254 @ 0.04 300 560 102.33 102.90 5.40 6.08 0.35 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 20.7 | 104.00 283 104.00 104.49 7.32 4.68 1.46 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 221 104.40 103.27 105.32 7.24 4.66 1.57 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 79 100.00 741 1.81 0.60 /Ba2/ (puHaHCbI
MWA-406 un 2000 R 735 07.07.11  18.10.12, 01.10.15 160 @ 51.8 99.99 7.34 1.83 115 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 1.0 371 100.00 5.58 1.84 0.07 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 22 MaLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.0212] 07.02.13 8.0 19.6 | 103.00 102.00 103.00 7.98 6.54 0.57 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 15 2575 | 474 22 11.24 25.20 23.72 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  13.07.11 10.07.13 24.7 15.18 90 15.21 19.99 22457 @ 3531 0.37 CTPOUTENLCTBO
MKB 0506n 2000 R 740 26.10.11 25.04.12 10.0 99.90 160 000 99.75 99.90 7.65 3.69 0.74 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 134 10164  0.04 12 101.49 101.64 7.96 4.61 0.96 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11  24.07.12] 14.07.15 13.0 @ 49.1 102.09 101.65 102.00 7.65 4.77 0.92 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 4.0 459 | 100.60 78225 100.60 100.80 710 4.81 0.28 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 200 @322 99.95 32000 99.90 100.10 8.70 4.22 141 B+/B1/ GaHku
MKB 50-04 5000 R 8.00 15.10.11  19.10.12 15.04.14 16.0 @ 34.0 99.64 | 0.03 361768 99.51 99.69 8.38 4.03 1.15 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 36.3 | 100.05 90 005 99.90 100.00 9.39 4.61 244 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 16.8 | 100.71 6.45 3.42 125 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 6.0 17.7 | 101.85 = 0.09 50 100 101.85 5.53 4.75 0.44 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 9.0 27.0 | 100.50 5.74 321 0.68 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 324 | 10115 200 000 100.50 101.15 7.29 3.77 2.24 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 214 | 101.71 101.50 102.50 6.71 3.75 1.55 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 2.0 20.2 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11  05.07.11) 03.07.12, 0.0 12.3 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 2.3 (buHaHCbI
MOWA 03 5000 R 775 141211 14.06.14 36.0 (buHaHCbI
MoliibaHk 5 5000 R 10.000 201011 19.04.12  16.04.15 10.0 = 46.2 | 100.00 85.05 10.21 4.99 0.71 B3/ GaHku
Mockomub-3 5000 R 10.000 14.12.11 12.06.13 23.7 B-l/ GaHku
MOCMAPT® 1 2000 R 001 13.10.11 191011 12.04.12 4.0 95 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 12.0 99.30 16 881 99.25 99.45 10.26 4.64 0.87 cepBuC
MocTpAsTd1 7500 R 11.80/ 20.12.11 18.12.12 17.9 /IcC TpaHcnopT

MocaHepro1 5000 R 12500 13.09.11 13.09.11 25 | 10153 4540 101.31 101.70 4.80 6.14 0.19 1/BB 3HepreTMka
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MocaHepro2 5000 R 765 250811 010312 18.02.16, 8.0 56.4 | 100.50 100 100.51 101.55 6.75 3.80 0.61 1I1BB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 281114 17.0 @ 415 | 105.83 140 000 100.01 5.92 4.83 129 11BB aHepreTuKa
MOSK-01 3500 R 9.000 28.07.11 11.08.11) 25.07.13, 1.0 252 | 101.50 @ 0.15 2 100.20 221 0.12 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 22 100.50 | 0.25 10 000 100.20 5.28 3.99 0.17 JHepreTuka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 109 90.00 aHepreTMka
MPCK tOra 2 6000 R 1750, 30.08.11  01.09.11] 26.08.14, 2.0 384 | 101.75 | 0.15 19955 101.60 101.75 6.34 8.58 0.16 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 28.0 99.46 99.50 100.50 7.38 3.51 1.99 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 524 99.80 99.34 100.00 7.95 3.87 342 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 24.0 @ 846 | 102.50 37470 102.50 6.71 3.89 1.74 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760 15.05.12 13.05.14 349 | 100.95 17 497 100.70 100.94 7.21 7.51 248 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 13.0 615 @ 10845 0.5 13495 108.40 108.82 5.79 13.10 0.90 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 774 | 102.70 | 0.31 349 275 102.27 102.70 8.31 4.22 4.61 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.20 53.0 @ 113.8 101.20  0.05 378 934 101.15 101.40 7.96 4.02 3.46 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 36.3 | 100.00 99.25 100.74 8.37 4.09 249 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 36.3 | 100.00 99.25 100.74 8.37 4.09 249 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 8.0 32.8 | 100.51 | 0.06 100.25 100.68 9.39 4.99 0.61 GaHku
HK Anbsic BO-01 5000 R 9.25  09.08.11 04.02.14 31.6 | 102.60 @ 0.10 1100 102.50 102.70 8.28 4.50 212 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 25 100.01 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 25.0 & 110.3 = 103.60 30071 102.51 103.60 7.96 4.69 1.74 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 60.0 @ 120.8 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 60.0 @ 114.8 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 9.0 90.06 B/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 174 | 104.87 104.50 105.29 6.23 4.64 1.28 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 16.2 | 106.00 87 556 105.80 106.15 6.08 5.06 1.19 BB+/Ba1/BBB-  meTannyprus
HIMK-B0-06 10000 R 7.75  06.09.11 05.03.13 204 | 101.82 @ 0.12 101.70 102.20 6.69 3.80 147 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 242 | 102.38 101.25 102.50 6.30 3.65 1.77 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 251113 11.0 293 @ 10113 = 023 25000 100.90 101.20 7.81 4.46 0.82 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 12.0 @ 36.6 | 100.70 6.70 3.66 0.91 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 26.0 @ 750 | 102.10 50 000 101.75 103.25 7.53 417 1.83 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12) 14.06.13 120 @ 238 99.99 99.90 100.08 6.35 3.12 0.89 BB-/Ba3d/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 8.0 32.3 | 100.75 100.65 100.80 5.88 3.44 0.60 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00  02.08.11 30.07.13 253 | 101.00 137111 100.50 101.20 6.58 3.46 1.80 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 49.0 | 103.00 15000 102.00 103.49 7.90 2.24 1.76 TpaHcnopt
HC-twH.-60-01 2000 R 1050  04.11.11 02.05.14 345 | 104.00 102.90 104.50 9.06 5.04 2.29 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 34.0 | 100.80 100.71 100.85 9.91 4.97 2.24 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.1 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 10.7 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 5.0 219 B/l notpe6. ToB.
0O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 107.3 MalLLMHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 54 JHepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 12.0 & 239 @ 101.39 101.00 101.75 6.06 3.69 0.90 [/Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 281211 25.06.14 36.3 | 100.00 800 001 100.05 100.35 7.23 3.54 2.56 aHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 3.0 101.90 3790 100.15 101.90 4.40 5.99 0.24 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 9.8 101.09 100.03 591 3.58 0.74 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 5.0 233 | 101.00 99.01 103.00 10.72 6.42 0.38 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 2.0 100.66 100.01 101.32 8.84 6.44 0.15 /1B~ MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 333 | 101.24 | 0.10 510 100.96 101.24 7.88 4.06 2.28 BB/Ba1/ GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 4.6 notpe6. ToB.
MepBobatk 5O-01 1500 R 8.100 26.10.11  25.04.12] 24.04.13 100 = 221 100.08 90.33 101.00 8.13 4.04 0.74 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 33.8 | 100.01 39 000 100.05 100.20 8.67 4.24 2.29 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 0.2 100.00 5.04 251 0.01 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214 18.0 @ 423 | 108.29 108.15 108.50 6.84 5.90 1.30 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 139 | 101.34 93.33 6.61 3.84 1.02 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 139 | 100.20 93.33 100.59 6.92 3.50 1.02 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16, 33.0 @ 575 @ 101.14 430001 101.14 101.30 7.92 4.07 2.28 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 31.6 | 101.69 113 101.36 101.69 8.02 4.22 2.14 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 10.7 | 101.30 6880 101.10 101.42 6.30 3.81 0.81 BB-/Ba2/oT03BaH | BaHku
MpomcB6-06 5000 R 825 08.12.11 17.06.13 239 | 10148 | 0.03 60 140 101.49 101.71 742 4.05 1.72 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 36 91.00 20 91.11 93.99 37.15 0.00 0.22 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 1.0 251 96.50 1000 96.50 96.99 87.75 9.30 0.04 MaLLMHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 4.1 99.90 99.10 100.70 12.56 5.99 0.30 TOproBnst
MpodMeansd-1 3000 R 1050 21.07.11  23.07.13  16.07.15 25.0 = 49.2 | 103.50 250 502 103.15 103.50 8.73 5.06 1.68 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 116 clx
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 16.0 = 34.7 | 100.00 100.02 100.15 12.33 5.98 113 c/x
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 29 100.62 100.03 101.20 14.50 8.43 0.21 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 8.6 103.46 102.01 105.00 12.03 8.19 0.60 c/x
Paarynsitd4 3000 R 23.11.11 22.05.13 23.0 70.97 42.00 99.95 19.85 1.58 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13) 4.0 28.2 97.47 8.32 0.30 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 29.3 | 100.77 100.26 101.75 7.27 371 2.09 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350  06.12.11  08.12.11] 03.12.13] 5.0 29.5 | 103.70 102.70 103.79 4.74 6.49 0.42 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 0.7 49990 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 29.0 = 53.1 102.30 98 299 102.00 102.75 8.04 4.39 2.01 BB-// yenyru
PenKan-2 3000 R 10.50  06.10.11 04.04.12 9.3 101.30 43221 101.15 101.30 8.85 5.14 0.68 B-/B1/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 114 10015 @ 0.05 8892 100.12 100.15 9.28 4.58 0.84 B-/B1/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 174 10504 0.04 28000 104.84 105.10 5.76 4.46 129 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 16.5 | 102.45 102.34 102.65 5.72 3.68 1.23 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 0.2 100.14 -1.67 4.23 0.01 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 28.9 | 100.40 100.50 100.80 6.82 343 2.07 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 32.6 | 120.83 | 0.08 191 658 120.70 120.83 6.51 6.19 212 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 534 | 101.85 203 575 101.70 101.85 743 3.82 3.52 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 5.0 959 | 103.95 67 579 103.95 104.10 4.7 715 0.39 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 10.00/  08.09.11 06.03.14 326 | 101.08 & 0.28 100.78 101.08 9.75 4.93 2.14 BBB/Baa1/BBB | TpaHcnopt
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 45.9 103.20 | 0.10 308 103.05 103.20 8.92 4.7 293 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16, 18.0 @ 60.5 106.50 9750 106.35 106.50 5.93 4.92 1.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 60.0 @ 722 100.92 | 0.03 255004 100.75 100.92 7.82 3.90 3.87 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 1080 25.07.11 24.07.13 16.07.18 250 @ 857 109.05 | 0.20 108.85 109.18 6.13 4.94 1.73 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19 37.0 979 113.51 113.36 113.70 6.17 4.83 245 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  25.07.11 27.07.11 08.07.24 1.0 | 1585 100.97 3003 100.55 100.97 6.67 0.07 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15] 16.01.25 44.0 @ 1649 106.00 @ 0.20 31600 106.00 106.10 7.16 4.23 2.86 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 17.0 @ 534 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 300 @ 543 104.08 | 0.09 103.50 103.99 8.71 4.98 2.06 cbipbe
PMK-chuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 36.0 = 59.9 100.35 | 0.05 7923 100.02 100.35 9.02 4.47 242 Cbipbe
Poc6ank BO-01 5000 R 740 231211 27.0612 21.06.13 120 @ 240 101.71 0.01 6010 101.62 101.72 5.62 3.65 0.92 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 24.6 102.17 6.95 3.88 172 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 28.6 100.05 100.00 6.99 3.46 2.05 BBB+/Baa3/BB+ | GaHku
PocbaHk-A5 5000 R 740  05.11.11 07.11.14 40.8 100.01 99.95 7.53 371 2.79 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12, 16.07.15 13.0 @ 492 101.80 | 0.05 689 101.80 102.00 8.25 4.90 0.92 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 170 @ 772 102.97 150 000 101.76 103.00 8.24 5.08 1.20 (puHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13 5.0 29.7 100.69 5 100.50 100.69 8.85 5.23 0.42 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 78.8 (buHaHCbI
PocHaHo-2 10000 R 8.90 28.12.11 20.12.17 78.8 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 78.8 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 20.0 & 1045 10385 @ 0.10 103.75 104.09 6.49 4.32 1.40 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20 20.0 | 104.5 104.07 = 0.57 76 000 103.45 104.07 6.35 4.31 141 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.0214, 09.02.17 320 @ 68.3 104.52 104.35 105.41 742 441 217 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11] 27.09.17, 3.0 76.0 102.10 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 5.0 90.2 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14] 09.02.18 38.0 @ 80.5 101.97 90.33 7.20 3.81 2.58 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211 11.06.13 05.06.18 24.0 844 100.30 12832 90.33 100.32 6.79 341 173 BBB/Baat/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 17.0 @ 101.9 = 10517 = 0.16 104.00 106.00 6.22 4.79 1.26 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 261112 141119 17.0 @ 101.9 = 10525 = 0.10 104.00 105.83 6.16 4.78 1.26 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 140 263 101.40 78 000 101.26 101.55 5.99 3.54 1.06 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12 28.08.13 140 @ 263 101.45 | 0.05 50 000 101.55 5.94 3.54 1.06 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 100 284 100.70 200 000 99.00 5.74 3.27 0.78 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950  11.08.11  11.08.11] 08.08.13 1.0 25.6 100.50 5601 100.50 4.95 4.7 0.11 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 46 90.55 BB+//BB- Tenexkom
Poctenekom-03 3000 R 850  13.09.11 13.03.12 85 101.28 90.33 5.63 4.18 0.42 BB+//BB- Tenekom
Poctenekom-04 2000 R 750  05.10.11 03.04.13 214 100.52 90.33 100.67 8.45 3.72 1.32 BB+//BB- Tenekom
Poctenekom-05 2000 R 760  30.11.11 30.05.12 111 101.12 | 0.06 90.33 5.93 3.75 0.62 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 111 101.55 551 100.84 101.85 6.34 3.93 0.84 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30°  30.08.11 30.08.11 20 100.70 100.02 4.96 4.61 0.16 BB+//BB- Tenekom
Pocrtenexom-08 3000 R 6.65  06.09.11 03.09.13 26.5 99.77 100.00 7.03 1.66 1.05 BB+//BB- Tenekom
Poctenekom-09 2000 R 8.100  08.09.11 08.12.11 53 101.26 90.33 5.27 2.00 0.41 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 23.0 100.10 100.00 100.39 7.94 1.57 1.34 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 1.0 98.2 106.30 4571 106.31 106.34 2.74 0.14 BB+//BB- Tenekom
Poctenexom-12 1500 R 15000 19.07.11  21.07.11) 17.07.12, 1.0 12.7 100.46 25 100.47 100.57 4.89 744 0.05 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000  20.07.11 211011 17.10.12 4.0 15.8 102.03 | 0.13 90.55 417 2.69 0.29 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140  21.07.11 18.10.12 15.8 104.00 15301 100.10 104.00 8.38 2.73 1.1 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075  21.09.11 251212 18.06.14 18.0 @ 36.1 100.34 96 668 100.20 100.34 10.80 2.67 1.26 (buHaHCbI
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 2.0 25.6 100.30 18 934 100.15 100.30 7.95 5.97 0.11 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 80.9 100.40 417 337 100.40 100.60 8.39 4.12 4.72 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.0421 46.0 @ 118.9 = 100.00 264 368 99.96 100.00 8.67 4.24 3.00 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 580 @ 1191 100.72 = 0.12 3595 516 100.55 100.80 7.97 3.96 373 /Baa3/BBB- aHepreTMka
Pyclrugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 580 | 119.1 = 100.70 = 0.05 631500 100.61 100.80 7.97 3.96 3.73 /Baa3/BBB- JHepreTuka
PycMope 06 2000 R 12000 15.09.11 14.06.12 11.6 101.45 300 101.01 101.45 10.79 2.95 0.82 notpe6. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 2.7 100.27 | 0.02 451000 100.26 100.27 6.29 373 0.21 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 9.6 100.57 100.55 100.65 7.09 3.84 0.72 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 29.0 = 53.1 101.40 210 101.25 101.40 7.32 3.88 2.06 [/Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 161111 201113 111115 29.0 @ 53.1 100.80 7.60 3.91 2.05 [/Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 150 @ 512 101.25 700 101.25 101.65 6.71 3.79 1.09 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 150 @ 512 101.41 6.59 3.79 1.09 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/  30.08.11 28.02.12 8.1 nNpou3BoACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 2.7 100.02 99.90 100.15 9.22 4.64 0.20 MaLLMHOCTP.
CarypHHMO3 3500 R 850 061211 06.12.11) 06.06.14, 5.0 35.7 1.00 MalLLKHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 25.2 101.50 110 101.20 101.50 11.68 5.99 1.62 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 11.8 notpeb. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 14.8 101.90 57542 101.85 101.90 525 6.85 0.21 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 19.8 104.93 | 0.03 104.71 105.50 6.61 4.63 141 BB-/Ba2/BB cbipbe
Cesepcranb 5O-04 5000 R 9.75  19.08.11 15.02.13 19.8 104.87 104.81 105.17 6.65 4.64 141 BB-/Ba2/BB Cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 9.0 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 19.07.11 17.07.12 12.7 107.20 88 107.50 107.99 10.81 8.37 0.84 TpaHcnopt
CubmeTnHO1 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 40.0 A 100.8 = 116.00 = 0.20 101 026 115.90 116.00 8.02 5.80 2.55 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/  10.10.19, 40.0 = 100.8 @ 116.08 703 790 116.00 116.10 7.99 5.80 2.55 MeTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 16.3 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13] 150 @ 275 101.99 | 0.29 101.70 102.20 8.20 4.77 1.10 B/l notpeb. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 38.1 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 254 Tenekom
Cuctlanc 1 3000 R 8.50  11.10.11 08.04.14 33.7 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 34.0 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 20.5 105.30 | 0.15 56 260 105.30 105.65 6.47 4.62 1.46 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14 140 @ 379 109.69 | 0.17 20 057 109.57 109.69 5.79 6.70 0.97 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 17.0 @ 658 108.50 | 0.40 306 827 108.21 109.00 6.17 5.74 127 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 57.3 101.37 | 0.23 11279 101.37 101.70 712 3.76 2.00 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 120 @ 239 102.48 1.48 147 992 100.60 102.48 9.06 5.72 0.88 B-/B3/ Tenekom

Cutponmke 60-2 3000 R 10.75. 10.10.11,  15.10.12)  07.10.13] 16.0 & 27.6 100.57 100.76 101.38 10.35 5.33 1.10 B-/B3/ Tenexkom




Fixed Income Daily 04.07.11
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)
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13 110 @ 293 101.20 250 600 101.11 101.44 7.90 4.51 0.83 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211) 05.06.13, 5.0 235 101.22 100.95 101.25 6.80 4.83 0.42 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 160 @ 338 100.12 100.06 100.19 8.30 411 113 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 0211.11  07.0512 01.05.13 100 @223 104.00 250 000 103.86 105.17 7.97 6.23 0.76 aBTONpOM
Connepc2 3000 R 1250 20.07.11 17.07.13 24.9 105.60 2762 105.22 106.05 9.64 5.90 1.62 aBToONpoOM
COPYC KAM2 1500 R 07.07.11 05.04.12 9.3 TOproBnst
Cn6Ten-01 5000 R 840 231211  22.06.16/ 11.06.21 61.0 @ 121.1 Tenekom
CNe6Ten-02 5000 R 840 231211  22.06.16/ 11.06.21 61.0 @ 1211 Tenekom
CNe6Ten-03 3000 R 840 231211  22.06.16/ 11.06.21 61.0 @ 1211 Tenekom
C1WHpyctpt 1000 R 07.07.11 07.07.11 0.2 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 126 96.35 0.23 1838 96.15 96.45 12.72 4.39 0.86 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 217 92.72 4.70 88.11 97.32 13.64 4.57 1.46 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 76 98.15 536 97.90 98.20 16.46 6.45 0.51 CTPOUTENLCTBO
Cynoctpb 50-01 2000 R 975  03.09.11 030312 030314 80 | 325 9949 | 050 5 98.50 9929 | 10.78 494 | 059 B3/ GaHki
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12, 2.0 143 99.53 99.00 100.00 1212 4.63 0.16 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 25.0 | 1094 @ 103.94 = 044 225314 103.65 103.92 7.30 4.49 1.69 cbipbe
Catnlpynn1 1000 R 11.700 151111 15.05.12 10.6 10040 | 0.30 4860 100.10 100.40 11.48 5.81 0.76 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 271 101.03 90 000 100.50 6.85 3.58 1.93 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 16.3 101.85 95.01 101.50 6.89 4.04 1.20 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 8.8 100.63 | 0.09 157 349 100.51 100.60 7.70 421 0.65 B2/ GaHku
Tardonab 6 2000 R 875 30.08.11 28.0212] 26.02.13 8.0 20.2 100.53 99.90 100.55 8.04 4.34 0.59 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 6.0 17.7 100.80 70 100.65 100.80 6.82 4.33 0.45 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 120 @ 303 101.00 58 99.90 101.10 8.61 4.69 0.90 B2/ GaHku
Tatthonab 60-02 2000 R 875 201011 181012 17.04.14 160 @ 34.0 100.30 | 0.03 222 99.90 100.30 8.66 4.35 1.14 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 23.7 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 32.8 101.94 | 0.04 100.10 5.66 4.16 0.65 aHepreTMka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 0.0 36.5 100.35 8.44 0.03 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 1.0 19.5 aHepreTuka
TrK-2 6O-01 5000 R 9.000 20.09.11 17.09.13 27.0 100.35 130 000 100.20 100.84 9.01 447 1.85 cccl aHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 20 100.28 95.00 100.50 5.03 3.36 0.16 cccl aHepreTMka
TrK-4 06.1 5000 R 8.000 01.12.11 31.05.12 11.2 JHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 280 @ 76.3 101.45 101.30 101.60 8.15 4.30 1.94 aHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 26.0 749 100.55 204121 100.50 100.60 8.12 4.12 1.84 aHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 7.8 101.28 | 0.28 5.57 1.85 0.60 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 105 aHepreTuKa
TrK-9-01 7000 R 8.100 15.08.11  15.08.13 07.08.17 26.0 @ 743 100.35 150 617 100.30 100.36 8.04 4.03 1.79 aHepreTuka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 4.2 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 8.3 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 25.3 112.87 | 0.58 112.50 113.24 13.13 8.88 149 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 271 103.00 35 102.08 103.40 13.00 6.88 1.70 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13 5.0 293 102.00 3758 101.87 102.35 11.66 8.07 0.37 GaHku
TKCBaHk BO-03 1500 R 14000 23.08.11 21.08.12] 18.02.14 14.0 @ 321 101.90 | 049 6850 101.80 102.00 12.50 6.85 0.93 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 36.3 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 36.3 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 28.1 102.22 100.50 7.92 4.32 1.96 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.0412 23.10.13 100 @ 282 102.51 278 098 102.50 102.70 8.76 5.76 0.73 TpaHcnopt
TpaxcKanuran-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 150 @ 57.3 100.60 100 000 100.40 100.70 7.76 4.04 1.08 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.2 105.05 924 104.63 105.15 6.34 4.51 144 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 478 103.69 103.65 104.15 7.61 4.23 2.63 BB+/Ba2/ TpaHcnopT
TpancKpen 6O-1 5000 R 780 171111 171113 29.0 101.40 | 0.05 110 000 101.15 101.50 718 3.82 2.06 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 116 100.87 100.25 6.03 341 0.88 /Ba1/BB GaHku
TpatcKpen3 5000 R 10300  07.07.11 07.07.11 0.2 100.10 4.08 5.13 0.02 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 25.8 101.67 101.17 101.80 7.16 3.90 1.81 /Ba1/BB GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 34.0 101.82 101.24 102.50 7.65 4.04 2.34 /Ba1/BB GaHku
TpaHcmaww 50-01 3000 R 6.50  28.07.11 23.01.14 31.2 100.02 6.59 3.24 2.20 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15, 13.05.19 47.0 @ 958 108.12 749 9.22 3.16 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 100.5 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11  25.09.15/ 18.09.19 52.0 | 100.0 @ 11062 = 0.12 250 250 110.07 110.64 6.90 8.93 3.24 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 9.1 102.01 101.02 102.15 5.97 4.25 0.68 aHepreTMka
YBPuP-02 2000 R 950 291011 29.10.12 01.05.14 16.0 @ 345 99.95 8000 99.60 100.00 9.75 4.76 115 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 180 @784 101.02 80 000 100.35 101.35 8.66 4.57 1.28 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 26.0 @ 80.9 100.97 | 0.12 200 000 100.70 101.00 8.62 4.42 1.80 MalLLMHOCTP.
YIMK-Y3M01 3000 R 825  30.08.11 28.02.12 8.1 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 11.6 100.49 100.21 9.66 4.96 0.85 MaLLMHOCTP.
Ypankanuit BO-01 50000 R 825  22.08.11 17.02.14 321 102.00 101.75 102.25 7.40 4.03 227 BB//BB XUMUS
Ypancu6liK 60-01 2000 R 950  02.09.11 28.02.14 324 101.69 101.50 101.85 8.46 2.33 122 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 284 101.60 499 001 101.50 101.85 8.32 2.33 1.04 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 0.7 100.53 156 086 100.46 100.55 4.60 719 0.05 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 79 106.42 106.00 106.75 6.31 7.73 0.58 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 6.7 105.62 105.15 105.70 6.09 7.79 0.49 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 6.7 100.87 | 0.02 100.86 101.00 6.97 4.20 0.50 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 36 101.26 | 0.01 25000 101.24 101.80 5.76 4.95 0.28 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 12.8 105.47 100.56 105.75 6.39 5.56 0.92 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13 09.04.15 25.0 @ 459 103.15 | 0.05 10 000 103.05 103.25 6.38 4.35 1.75 B+/Ba3/ GaHku
®CK EQC-04 6000 R 730 06.10.11 06.10.11 32 100.59 100.51 100.90 5.06 3.62 0.25 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715 27.0911 26.09.13] 15.09.20 27.0 @ 1121 @ 101.40 400 000 101.00 101.50 6.55 3.52 1.95 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 53.0 @ 113.2 99.80 99.60 100.35 7.68 3.75 3.46 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 27.0 @ 1121 10145 317 850 101.00 101.45 6.52 3.51 1.95 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 77.0 | 113.2 @ 10025 @ 0.25 155 000 100.25 100.40 7.87 3.87 4.68 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 775  27.0911  24.09.15 15.09.20 520 @ 1121 101.18 = 043 331001 100.60 101.20 7.54 3.82 3.37 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017, 16.1020 77.0 @ 1132 10025 = 0.5 874 999 100.01 100.35 8.08 3.97 4.64 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12] 12.06.13 120 @ 237 100.07 99.00 6.26 3.11 0.88 /Ba3/B+ GaHku

XK® batk 5O-01 3000 R 6.65  26.07.11 22.04.14 342 100.18 0.01 100.00 100.20 6.74 1.66 240 BB/Ba3/B+ GaHku




Fixed Income Daily 04.07.11

d‘b YPANCUIBE | K3MUTAN

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+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
XK® Batk 5O-03 4000 R 790 26.07.11 221013 22.04.14 280 @ 342 100.90 | 0.40 544 989 100.00 100.90 7.68 1.95 1.96 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 34 100.15 90.55 100.40 6.71 1.77 0.26 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 4.0 219 100.73 100.25 100.85 5.80 2.02 0.28 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 13.09.11 111212 10.06.14 180 @ 358 101.80 1.15 90 990 100.60 100.98 6.59 1.90 1.30 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11 30.0412 23.04.15 100 464 101.76 10 266 101.60 101.79 6.86 220 0.75 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 12.07.11 12.07.11 0.4 CTPOUTENLCTBO
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14, 18.0 @ 36.1 100.13 | 0.03 100.00 100.20 8.44 4.18 1.30 GaHku
LleHTp-une.60-05 1000 R 840 201211 201212 17.06.14 18.0 @ 36.1 100.15 | 0.05 100.00 100.15 8.43 4.18 1.30 GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 120 @ 363 101.25 4934 100.90 101.25 8.00 4.56 0.90 /B1/ GaHku
Yepku3oso 50-03 3000 R 825 11.11.11 08.11.13 28.7 100.59 | 0.14 10 000 100.40 100.45 8.12 4.09 2.01 B2/ notpe6. ToB.
YTn3 0306 8000 R 800 251011 24.04.12 21.0415 100 @463 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 5.0 174 103.38 133 634 103.26 103.38 8.41 7.96 0.40 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11.50  08.09.11 04.09.14 38.7 100.03 | 0.03 6185 100.03 100.74 11.99 2.87 2.40 (bUHaHCbI
tOHMKpeanbaHk-04 10000 R 700 151111 16.11.12  10.11.15 17.0 = 53.1 100.87 99.00 102.03 6.38 3.46 125 BB/Ba3/B+ 6BaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 26.0 @ 50.8 101.11 0.11 56 000 90.55 101.30 7.06 3.70 1.87 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 2.2 100.00 notpe6. ToB.
OTaitp-® BO-1 1500 R 1250 27.09.11 26.03.13 211 108.16 | 0.11 107.55 108.05 7.66 2.88 148 TpaHcnopt
0Taitp-® BO-2 1500 R 1250 27.09.11 26.03.13 211 107.80 5000 107.55 107.99 7.88 2.89 148 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 30.1 104.03 102.30 102.70 7.87 2.26 2.07 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 33.3 100.35 | 0.20 35960 100.16 100.40 9.15 2.24 225 TpaHcnopt
OTaitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 33.3 100.30 | 0.15 105171 100.21 100.40 9.18 2.24 225 TpaHcnopt
SAkyTckaH BO-01 3000 R 825  06.09.11 03.09.13 26.5 102.00 | 0.15 50010 101.60 102.00 7.36 4.03 1.86 BB/ JHepreTMka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 84 103.18 5.58 4.98 0.63 BB/ 3HepreTMka




Fixed Income Daily 04.07.11
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  22.09.11 20.12.12 179 95.00 0.57 37725 94.50 95.00 13.06 2.28 1.23 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.0 100.75 = 0.24 2000 100.75 100.95 7.52 3.96 3.00 1/BB- MyHULMNANbHbI
BonrorpO64 1000 R 715 151111 15.05.12 10.6 101.00 100.65 6.50 373 0.80 1/BB- MyHULMNANbHbI
BonrorpO69 2000 R 825 07.12.11 04.06.14 35.6 102.73 100.00 102.75 6.53 4.00 1.77 1/BB- MyHULMNAnbHbIA
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 39 100.33 100.40 6.80 2.57 0.30 /BB MyHULMNANbHbI
VpkO6n31-6 3800 R 9.15  15.08.11 221112 17.0 102.62 101.75 102.75 5.69 2.98 0.70 11BB MyHULMNANbHbI
KasaHb07 2000 R 8.75  21.09.11 15.12.14 421 101.80 100.00 102.50 7.73 2.14 1.74 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 20 100.45 100.40 5.36 2.04 0.15 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95 01.09.11 29.11.12 172 102.57 100.11 103.00 6.63 217 1.00 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 24.2 102.35 100.00 104.70 8.53 244 1.29 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 59.5 | 102.30 52500 102.05 102.30 7.78 2.00 3.44 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 9700 10.11.11 10.05.12 105 | 102.95 99.10 103.00 5.60 4.70 0.68 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 483 | 105.77 7.00 2.34 1.89 BB-// MyHULaNanbHbI
KOMW 78 06 1000 R 8.00 23.11.11 221113 29.2 101.98 100.90 6.98 3.96 1.66 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 53.9 95.94 97.00 98.00 7.84 3.92 3.06 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.2 100.50 100.50 101.70 7.28 3.87 2.36 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 165 | 104.15 700 104.20 104.70 6.14 261 0.83 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 418 113.38 113.01 115.90 7.51 5.28 273 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 37.2 102.22 = 0.10 210 004 101.80 102.22 6.66 3.88 2.53 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.00 241211 24.06.15 485 | 100.96 = 0.56 6700 100.00 100.96 711 3.97 3.28 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 121 102.76 154 568 102.50 102.76 5.17 3.90 0.92 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 1333 | 9215 406 882 91.36 92.25 8.00 4.35 7.02 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 725 98.56 0.61 98.20 98.90 7.63 4.07 4.56 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 5.7 101.51 1301 101.51 101.76 4.73 3.95 0.44 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 26.4 102.45 1000 102.45 102.56 6.19 3.94 1.88 BBB/Baa1/BBB | MyHULunanbHbii
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 144 102.56 50 996 102.14 102.56 5.38 3.93 1.07 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 63.7 99.00 1000 98.35 99.00 7.53 4.07 4.04 BBB/Baa1/BBB | MyHULmnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 234 11740 = 0.10 2 116.65 117.40 5.53 3.22 1.62 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 35.8 117.76 152 187 117.80 117.86 6.50 3.00 2.35 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 29.8 120.30 1000 120.15 120.98 6.15 3.14 1.99 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 90.1 106.75 28 500 106.75 7.83 2.07 5.14 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 340 | 10115 1334 801 101.15 101.65 767 3.94 2.34 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 23.7 | 102.70 512 102.40 102.70 6.95 4.37 1.20 /B1/oTo3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 8.6 106.40 1015 106.20 106.44 5.49 7.88 0.48 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 37 101.16 100.51 101.90 3.84 3.80 0.29 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 16.8 | 102.02 101.50 103.00 5.55 3.89 0.82 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 6.20 10.08.11 09.11.11 44 100.87 130 000 100.95 3.81 1.53 0.34 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 6.7 104.56 412 884 104.30 3.54 2.84 0.51 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 21.2 110.97 = 0.13 275001 110.95 111.10 5.46 2.70 1.52 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55.  06.07.11 06.07.11 0.2 100.28 494 042 100.14 -8.89 2.62 0.02 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 15.8 107.90 = 0.05 150 603 107.70 107.90 5.07 261 115 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 38.2 11645 = 0.13 86 281 116.40 116.49 6.25 5.14 249 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 3.0 101.45 50 000 3.95 4.92 0.24 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 415 | 104.90 510 104.71 105.10 6.58 3.85 2.85 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 191 102.56 = 0.01 2 102.55 102.61 5.49 3.48 1.39 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 132 102.00 200 002 101.99 102.01 5.00 3.35 0.99 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 49.2 100.20 = 025 580 000 100.00 100.20 6.94 342 3.26 BBB/Baa1/BBB |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 329 102.35 0.1 525001 102.30 102.35 6.23 4.54 2.30 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 55.5 | 100.85 ' 0.20 399 482 100.81 100.96 7.25 3.63 3.58 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 195 | 101.91 144 957 101.91 101.97 5.51 3.40 143 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 478 100.55 = 0.24 1115 328 100.45 100.55 6.95 3.60 3.26 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 16.3 101.10 2001 100.75 101.10 5.11 5.94 1.22 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 125 | 101.40 271700 101.35 101.45 4.78 1.50 0.95 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 24.9 100.07 719337 100.25 100.93 6.20 1.52 1.80 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 422 114.65 = 0.00 86 901 114.60 114.80 6.60 244 2.77 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 62.0 98.73 0.28 535 686 98.60 98.73 7.33 3.48 3.97 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 81.6 98.99 0.36 615740 98.90 98.95 7.84 3.78 4.89 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.2 1 97.90 0.25 195 424 97.77 98.00 8.07 417 6.42 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 72.5 99.05 0.38 238 589 98.85 98.95 7.74 4.01 4.55 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 135 | 102.87 279621 101.65 101.89 3.20 3.88 0.57 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 87.2 96.10 376 949 96.03 96.50 7.88 3.63 5.05 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.000 10.08.11 03.08.16 62.0 97.50 10158 97.50 99.55 7.36 1.79 3.67 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 126.6 = 93.62 13208 127 93.00 95.00 8.12 213 6.29 BBB/Baa1/BBB |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 94.0 74.75 1713 000 74.00 75.50 8.03 4.50 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 299.5 | 89.08 7774031 88.00 89.80 8.08 3.86 10.20 BBB/Baa1/BBB  |roc. Gymaru
003 46021 927% R 7.00 17.08.11 08.08.18 86.5 88.85 0.25 25000 88.81 7.89 3.93 4.95 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 415 | 102.32 102.20 7.16 4.29 2.24 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 14 100.30 62 156 100.30 100.40 4.97 1.89 0.11 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 66.0 100.65 124 885 100.55 100.65 7.48 1.86 2.95 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 11.8 101.75 | 0.80 13 100.80 101.75 5.22 1.7 0.90 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 30.1 103.50 1000 103.50 103.85 6.22 2.24 1.03 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 22.6 111.62 106.52 112.00 5.78 251 124 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 534 | 101.95 101.40 102.25 7.36 3.80 3.52 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 21.7 | 101.80 6.26 1.95 0.92 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 59 100.99 100.65 101.15 4.97 347 0.46 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 171211 17.12.12 17.8 100.60 100.45 100.60 6.54 3.49 1.03 //BB- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 29.3 106.90 30600 104.55 107.60 7.00 3.06 121 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 12.7 102.38 101.90 102.75 6.09 4.07 0.93 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 53.6 103.60 46 900 103.50 103.60 7.56 4.23 2.96 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.2 100.10 2 100.10 101.90 8.38 2.04 1.46 MyHULMNANbHbI
Yysawwms-06 1000 R 724 19.07.11 17.04.12 9.7 100.98 6.10 1.79 0.73 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 235 | 101.08 101.50 8.45 2.26 1.28 /Ba2/ MyHULMNANbHbI

Yysaluna-08 1000 R 8.00/ 14.09.11 15.06.14 360 | 101.01 29999 101.00 101.35 745 1.98 248 MyHULMNanbHbIi




Fixed Income Daily 04.07.11
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| KanuTAn
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FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
Akyt-07 06 2500 R 780 21.07.11 17.04.14 340 | 101.70 101.10 102.20 714 1.91 1.89 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975 22.09.11 19.09.13 270 @ 104.12 104.00 104.90 713 234 1.37 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 595 | 101.70 344 997 101.65 101.80 7.60 1.97 332 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 8.25 18.08.11 16.05.13 228 | 10275 | 0.05 41010 102.30 102.75 6.48 2.00 1.42 BB-// ]
ApO6n-34010 3000 R 8.00  19.07.11 15.04.14 340 | 101.79 | 001 101.45 101.80 7.16 1.96 213 BB-// ]




Fixed Income Daily 04.07.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % LUena | Mam. Toprosuli fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Ak bars-12 225§ 1025  03.12.11 03.12.12 174 | 10864 = 0.02 3.94 472 1.33 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 120 | 104.50 3.50 3.92 0.95 BB/Ba1/B+ GaHkm
Alfa-Bank-13 400 $ 925 241211 24.06.13 241 | 108.69 461 4.26 1.82 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 452 | 107.09 | 0.13 5.84 3.74 3.14 BB/Ba1/B+ GaHkm
Alfa-Bank-17 300 § 864 220811 220212 220217 80 | 688 | 10220 = 0.00 5.09 422 0.61 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 759 | 105.29 6.82 3.74 4.82 BB/Ba1/B+ GaHkm
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 119.6 | 101.37 6.64 3.82 6.75 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 988  11.09.11 11.03.15 450 | 109.90 = 0.14 6.79 449 3.03 BI/B+ cblpbe
Alrosa-14 500 § 888  17.11.11 17.11.14 412 | 11461 0.03 419 387 293 BB-/Ba3/BB- chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 113.8 | 108.99 | 0.04 6.45 3.56 6.64 BB-/Ba3/BB- chlpbe
Bank St-Petersburg-17 100 § 10.50  25.07.11 25.07.17 739 | 103.66 10.82 5.07 4.16 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 227 | 10519 | 0.50 4.40 349 173 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 536 | 9941 | 0.38 7.66 3.77 3.66 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 450 | 10444 | 048 5.35 321 3.20 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 713 | 9952 | 058 6.91 342 472 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 § 7.75  20.11.11 20.05.13 230 | 103.23 5.91 3.75 173 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 395 | 11053 | 0.12 3.89 3.34 2.86 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 149 | 103.03 5.27 3.82 1.14 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 831 | 100.32 = 0.10 6.69 3.36 5.34 B+/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 221 | 108.86 3.77 4.08 1.66 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 531 | 1171 019 5.21 3.69 3.65 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 830 | 11539 = 0.07 6.65 4.12 5.05 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 176 | 10230 | 0.03 2.87 4.46 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 16.8 | 100.87 | 0.00 2.24 143 1.34 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 203 | 111.97 2.26 430 1.53 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 284 | 106.62 3.52 6.17 212 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 220713 251 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 § 7.34  11.10.11 11.04.13 217 | 109.01 215 3.37 1.66 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 254 | 11044 | 0.02 2.34 3.40 1.90 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 323 | 103.96 @ 0.05 3.40 4.84 247 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 375 | 113.87 | 0.06 3.46 3.59 268 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 406 | 10499 | 001 3.70 5.11 2.99 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 47.7 | 106.18 @ 0.13 4.09 5.53 3.54 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 438 | 11357 | 0.03 1.95 7.15 3.16 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 53.7 | 10429 0.2 4.02 244 3.92 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 65.7 | 10849 | 0.27 4.42 2.86 457 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 69.7 | 10221 | 0.01 4.63 5.03 493 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 77.2 | 103.83 | 0.02 4.67 5.24 5.24 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 80.6 | 109.20 = 0.02 4.87 6.05 5.37 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 825 | 11748 | 0.05 5.06 347 5.26 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 10.0 | 951 | 12476 | 0.12 3.71 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 720 01.08.11 01.02.2C 104.6 | 110.14 | 0.07 3.55 3.27 2.7 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 130.1 | 105.98 5.75 3.07 7.58 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 340 | 2779  125.07 345 2.57 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 318.1 | 109.23 6.54 334 | 11.90 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 243 | 10887 | 0.06 3.29 3.64 1.86 /Baa3/BB GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 421 | 10495 | 0.03 4.68 2.98 3.09 /Baa3/BB BaHKu
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 515 | 105.65 = 0.02 5.00 3.08 363 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 59.1 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 251 | 103.78 3.70 271 1.89 BBB/Baa1/BBB | cbipbe
HCFB-11-2 450 § 1175 11.08.11 11.08.11 14 | 100.94 3.10 5.82 0.11 BB/Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 330 | 102.88 5.83 3.40 241 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 19.8 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 60.6 = 101.14 | 0.06 747 383 4.07 B2/B meTannyprvs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 40 | 10322 | 0.06 -0.47 448 0.33 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 53.1 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 408 | 109.76 | 0.06 327 2.90 300 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 72.3 | 10871 | 0.24 4.66 2.92 494 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1016 | 111.10 | 0.16 5.57 3.26 6.28 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 114.0 | 103.03 | 0.06 5.70 297 7.03 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 133.1 | 10581 | 0.05 5.92 3.14 7.77 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 571 | 9858 | 0.04 10.76 5.26 3.52 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.07.11 21.07.11 0.7 | 100.34 344 4.86 0.06 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 34 10122 | 0.03 2.00 6.37 0.28 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 646 = 10172 | 0.8 463 4.98 4.53 BBB/Baa1/BBB  MyHMLMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 70 | 103.23 230 3.88 0.55 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 109.3 | 114.09 6.00 3.78 6.62 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 98 | 103.65 -0.02 3.86 0.63 B/Ba3/ XuMms
NKNH-15 200 § 850 221211 22.12.15 545 | 99.38 8.79 428 211 B/Ba3/ Xummst
NMTP-12 300 § 7.00  17.11.11 17.05.12 10.7 | 103.02 348 3.40 0.85 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 925  17.12.11 17.12.12 17.8 | 106.98 | 0.03 427 432 1.37 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 281 | 10212 5.50 3.18 210 BB-/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 524 | 10564 @ 0.07 7.20 4.14 3.52 B-B1/ GaHkm
NOMOS-16 125§ 975 20.10.11] 20.10.11  20.10.16) 4.0 | 64.6 | 101.98 = 0.8 3.10 478 0.30 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 55.9 | 10326 @ 0.08 453 2.58 3.97 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 116.8 | 104.37 541 3.16 7.00 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75/  20.10.11 20.10.11 37 101.53 3.60 4.31 0.30 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 109 | 104.55 438 4.60 0.85 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 0.0 248 | 111.58 4.82 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 343 | 100.54 = 0.07 5.99 3.07 2.53 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 475 | 118.35 7.26 5.39 3.12 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 61.1 | 115.07 7.58 4.89 373 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-18 100 $ 12.50  31.07.11 31.01.18 80.2 | 11043 0.01 11.24 5.66 4.26 BB-/Ba2/oTo3BaH | baHku
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DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odiepThl | moraw | opT | noraw obnem, wr nokynka | npopaxa | o¢pT | noraw | Tekyw | TeT FIM/S
EBPOOBJIUTALN
Raspadskaya-12 300 $ 750 221111 22.05.12 109 | 102.91 4.14 3.64 0.86 B1/B+ Cbipbe
Renaissance-16 3258 11.00  21.10.11 21.04.16 585 | 101.50 = 0.13 10.58 5.42 3.60 B-/B1/B GaHKm
RenCap-13 225§ 13.00  01.10.11 01.04.13 213 | 107.01 | 0.00 8.58 6.07 1.52 B-/B1/B GaHku
Rosbank-12 130 § 9.00 01.01.12 01.07.12 122 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 104 | 10320 | 0.13 2.31 6.07 0.82 BBB/Baat/ GaHkm
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 228 | 107.93 | 0.00 2.80 3.32 175 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.11 25.03.13 214 | 102.22 | 0.05 6.12 3.67 1.58 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 309 | 10843 3.62 3.29 2.26 BBB/Baa1/ BaHKm
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 359 | 11456 0.00 3.73 3.93 261 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 30 | 636 100.25 5.76 348 0.22 BBB/Baat/ GaHkun
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 57.4 | 104.07 7.65 4.18 3.75 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30, 15.11.11 15.05.17 715 | 106.80 = 0.33 4.95 2.95 4.88 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.11 29.05.18 841 | 11455 5.21 3.38 541 BBB/Baat/ GaHkm
Rosselkhozbank-2* 800 § 6.00 03.12.11 03.06.21 120.8 | 101.07 = 0.24 5.86 2,97 7.38 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 52.7 | 10146 @ 0.0 7.60 3.89 345 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 46.6 | 102.61 2.90 1.77 3.54 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.0 | 142.98 3.96 3.85 517 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 785 10.09.11 10.03.18 815 | 10516 = 0.19 6.87 3.73 5.08 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 107.5 | 103.36 = 0.00 453 242 7.06 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 206.8 | 177.75 5.60 3.59 9.27 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2283 | 117.72 22000 4.44 3.19 5.51 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 543 | 10227 | 0.03 8.26 4.34 3.62 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 66.0 | 102.00 10.60 478 4.00 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 70.1 | 10648 | 0.11 445 270 4.84 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2402 | 101.25 7.45 370 | 10.05 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 45 | 101.74 | 001 1.19 291 0.37 BBB/Baa1/ GaHKu
Sberbank-13 500 § 648  15.11.11 15.05.13 228 | 107.67 221 3.01 1.76 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 244 | 108.05 233 2.99 1.84 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350 12.11.11 12.11.14 41.0 | 101.55 | 0.07 2.98 345 312 GaHKu
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 489 | 105.98 3.88 259 351 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 75.9 | 103.81 4.69 2.60 5.20 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1213 | 99.74 | 001 5.74 2.87 7.49 GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 253 | 111.89 | 0.01 3.74 4.36 1.84 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 341 | 11298 | 0.02 4.28 4.09 246 BB-/Ba2/BB Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 76.9 | 10238 | 0.08 6.24 327 5.05 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 498 | 108.14 | 0.05 5.45 3.56 341 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 770 | 99.86 5.40 2.69 5.25 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 342 | 102.98 10.24 5.58 232 GaHKm
TMK-11 600 § 10.00  29.07.11 29.07.11 09 | 10047 3.76 4.98 0.08 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 80.1 103.88 = 0.02 6.52 3.73 497 /B1/B npou3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 0.6 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 149 | 10322 3.40 2,97 1.16 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 207 | 108.55 2.34 3.46 158 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 437 | 108.56 368 2.88 315 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 615 | 11347 449 3.30 413 | BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 69.6 = 108.65 0.04 4.87 3.05 470 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 816 | 11490 0.06 5.21 343 520 = BBB-/Baa2/BBB-  cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 104.6 | 110.75 5.65 327 6.30 = BBB-/Baa2/BBB- cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 736 | 102.01 11.21 5.15 4.12 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 124 | 10431 0.00 1.69 2,92 0.97 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 124 | 102.59 2.7 262 0.96 /Baa1/BBB cbipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 256 | 111.06 | 0.03 2.28 347 1.91 /Baa1/BBB Cblpbe
Transneft-14 1300 § 567  05.09.11 05.03.14 326 | 106.78 | 0.03 3.01 2.66 245 /Baa1/BBB cbipbe
Transneft-18 1050 § 8.70,  07.08.11 07.08.18 86.5 | 12290 @ 0.01 4.85 3.54 5.34 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.12.11 30.12.11 6.1 103.73 433 5.78 0.49 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 46 | 101.35 4.41 8.19 0.37 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 235 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 564 | 10013 | 0.22 3.68 3.74 4.20 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 77.9 | 102.01 5.08 267 5.33 BBB/Baal1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 109.9 | 106.34 5.98 324 6.54 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 175.3 | 101.57 6.63 3.35 9.07 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 38 | 101.92 2.09 411 0.30 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 223 | 107.89 3.86 3.88 1.69 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 365 | 101.02 3.90 1.05 217 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 231111 23.05.16 596 | 109.75 = 0.02 5.92 3.76 4.02 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 55.9 | 102.90 5.76 3.16 384 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 30.04.18 832 | 99.99 | 0.04 -17.47 4.20 5.15 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 832 | 113.10 6.70 4.03 5.10 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 116.8 | 103.03 7.30 3.76 6.54 /Ba3/BB- Tenexom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 129.9 | 100.04 7.50 5.04 7.26 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 729 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 51.7 | 9890 | 0.06 6.50 3.14 3.62 BBB/Baat/ GaHku
VTB-11 450 § 750  12.10.11 12.10.11 34 | 10164 1.62 3.69 0.28 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 16.2 | 105.78 217 312 1.27 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 172 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 259 | 10162 @ 0.05 317 3.94 1.98 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782  04.08.11 04.02.15 438 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 447 | 106.21 | 0.14 461 3.04 3.20 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 56.3 = 10043 | 0.02 4.10 423 4.15 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 230 841  107.34 | 0.13 2.89 3.20 1.79 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 80.9 | 102.54 478 3.08 5.34 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 59.7 | 100.68 = 0.07 4.90 5.09 4.34 BBB//BBB (hMHaHCbI
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VTB-20 1000 § 6.55  13.10.11 13.1020 131 10162 | -0.15 6.33 3.23 6.81 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020711 020715 020735 490 2922 10500 -0.02 4.86 298 343 BBB/Baal1/BBB  |6aHku
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Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproean

PykoBopguTens ynpasneHus

Cepren LLlemapnoB, she _sa@uralsib.ru

YnpasneHue npopax
EneHa [JosraHb, dov_en@uralsib.ru
AHHa Kapnosa, karpovaam@uralsib.ru

EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

Omutpui Mono., popovdv@uralsib.ru
Anekcen Cokoros, sokolovav@uralsib.ru

Anekcen Cokonos, sokolovav@uralsib.ru
[3Hnan @enbumaH, feltsmand@uralsib.ru

YnpasneHue Toprosnu

Bsvecnas Yanos, chalovvg@uralsib.ru
Hatanbs Xpabposa, khrabrovann@uralsib.ru
AnekcaHgp Mneb6os, glebovav@uralsib.ru

ynpaBneHme Nno pblIHKaM J0JITOBOro Kanutana

KopnopaTuBHble BbINycku

ApTemmin Camonnos, samojlovaa@uralsib.ru
BukTop OpexoB, ore_vv@uralsib.ru

Hapbs CoHiowkmHa, sonyushkinada@uralsib.ru
Anekcert YekywnH, chekushinay@uralsib.ru

PervoHanbHble BbINMYCKN
Kupunn MeaHos, ivanovkv@uralsib.ru
AnekcaHap Maprees, margeevas@uralsib.ru

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru

Hatanbs MpuileHkoBa, grischenkovane@uralsib.ru
AHTOH Kynakos, kulakovak@uralsib.ru

Onbra CtenaHeHko, stepanenkooa@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

Onpekuua aHanmsa fonrosbiX UHCTPYMEHTOB
Pykosoautens Amutpum OyakuH, dudkindi@uralsib.ru

3amecTuTenb pyKoBoguTensa yrnpasneHus
Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru

JonroBble obs3aTenbCcTBa

Omutpun QyokuH, dudkindi@uralsib.ru
Hapexnaa MbipcrkoBa, myrsikovanv@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

fOpuit fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

AHppen Kynakos, kulakovan@uralsib.ru

Crpaterus/Monutuka
Bsdecnas CMonbaHMHOB, smolyaninovv@uralsib.ru
Neonnp CnvnyeHko, slipchenkola@uralsib.ru

JKOHOMUKA

Anekcen [lesaTos, devyatovae@uralsib.ru
Hatanbs MariopoBa, mai_ng@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

BbaHkn

JNeoHng Cnnnyerko, slipchenkola@uralsib.ru
Hatanes Manoposa, mai_ng@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru

AHanus PbIHOYHbIX AAaHHbIX

Bsivecnas CmonbsiHMHOB, smolyaninovv@uralsib.ru
Bacunun dertapes, degtyarevwm@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

Makcum Hepgosecos, nedovesovmv@uralsib.ru

AHIMMNCKNNA A3bIK

[xoH Yonu, walshj@uralsib.ru,
TumoTn Xann, hallt@uralsib.ru
Mon e BuTT, dewittpd@uralsib.ru
Xnccam Natud, latith@uralsib.ru

AnsanH
AHrenvHa LLlabapuHoBga, shabarinovav@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru
CraHucnas KoHapaTbes, kondratievsd@uralsib.ru

dneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru

Metannyprus /FfopHopo6biBaloLLas MPOMbILLNIEHHOCTb
Omutpun CmonuH, smolindv@uralsib.ru

TenekommyHukauun/Megua/
NHdpopMaLMOHHble TEXHONMOrnmn
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru
KoHcTtaHTuH benos, belovka@uralsib.ru

MuHepanbHble yao6peHus /
MawmnHocTpoeHue /TpaHcnopT
ApTem EropeHkos, egorenkovag@uralsib.ru

MoTpe6utenbckuin cektop /HeaBNXUMOCTL
TurpaH OraHecsH, hovhannisyan@uralsib.ru
Anekcanap LWenectoBny, shelestovich@uralsib.ru

PepakTopckas rpynna

Pycckni 93bIK

AHppen Matnropckuia, pya_ae@uralsib.ru
EBreHun IpuHkpyr, grinkruges@uralsib.ru
Onbra CMKKMHa, sim_oa@uralsib.ru
AHHa Pa3uHueBa, razintsevaav@uralsib.ru
CrenaH Yyrpos, chugrovss@uralsib.ru

HacToawmn GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMNb30BaThbCH WK
paccMaTpmBaThCs Kak odepTa UM npeafioxeHve fenatb odeptbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obln NOArOTOBMEH C MakCMManbHOM TLLATENBHOCTbIO,
YPAJICUB He faeT HMKaKWX NPSMbIX MM KOCBEHHbIX 3aBEPEHWIA WAV rapaHTU B OTHOLLEHWW [AOCTOBEPHOCTM W MOMIHOTbI BKIIOYEHHON B BlonneteHb MHpopMaLmn.
Hu YPANICKIB, HW areHTbl KOMMaHum nnv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHbBIE YOBbITKM OT MCMOMb30BaHNs
HacToswlero BlonneTeHs UK CogepxXallencs B HeM nHbopmauun. Bce npasa Ha Oonnetersb npuHagnexar 000 «YPAJICUB Kanutan», n cofepXalascs B Hem
NHMOPMaLLMA HE MOXET BOCMPOM3BOAMTLCS U PACNpPOCTPaHATLCA 6e3 NpefBapuTeNbHOro NMCbMeHHoro paspellueHns. © YPANCKE Kanutan 2011
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