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BHUMaHVe pbIHKOB ByaeT NPUKOBAHO K OTYETHOCTM KOMMaHWi 3a |l kBapTan, ce3oH nybnukaLmm Ko-
Fasnpow-11 65 5 @0)  (19%)  topon oTkpbiBaeT cerogHs Alcoa. B NATHULY BHOBb YCUAMAMCE OMaceHWs OTHOCUTENIbHO COCTOSIHUA
Beimnen kou-6/7 79 (1) () (7 MMUPOBO 3KOHOMVKM. TIPUYMHON 3TOTO CTana Kak criabas ctatctuka w3 CLUA, Tak v pa3suTie Aon-
roBoro Kpusuca B EBpone. Ha oHe HeyTelumTeNbHOW NATHUYHOM cTaTncTMkm B CLLUA 1 pocta onace-
HUIN MO MOBOJY Pa3BWTMA JONTOBOrO KpU3ica B EBPOMe CerofHsLLHMe Toprit eBpOBOHAaMY MOTyT
HAYATHCH B OTPULIATENBHOM 30HE. ... ...o.oeeeeeeeeeseeeeeeeee e ee e crp. 2

CblprBble PbIHKUN
W3meHenune, %

3Hay. 3apdeH.  3aMec. YD BHYTPEHHUW PbIHOK

3onoto, $/ 154422 08 08 8.7 -
onoro, $lyHus LieHbl Gymar roccekTopa MpOAOMXKMIAN POCT. 3a fBe Hefenu uHaekc rocobauraumn MMBB npoge-
Urals, $/6app. " 02 13 216 MOHCTPUPOBaN HanbOMBLLWIA NPUPOCT 3a KBapTan, yBenmumsLLKcy co 131,5 go 133,03 nyHkToB. Ha
S&P MeTannbl, uHg. 19875 (1.3) 36 (0.2) 3Ton Hepene MuHdUH fopa3mectut 10-neTHUN Bbinyck OD3, BeposiTHee Bcero OP3 26205 — Mbl
S&P C/x npof., Ha. 775.7 11 ©.4) 6.1) OXnAaemM OOCTAaTOHHO YCMNELWHONO PA3MELLEHUA. .o cTp. 2
JleHe>XXHbIN PbIHOK

U3meHenne
RUB mnpa. sHau. sapen. samec.  YTD  Jl,eppHOCTL COKpATWNACh, OAHAKO CTaBki MBK He M3MEHUNMCh, 33 UCKIIHEHUEM WMHAMKATVBHOM
REPO in CBR 2.1 (0.0) (8.7) 602550 CTaBKM MO OOHOLHEBHbIM KpeauTam (=5 6.1m.) n wectnmecayHom ctaskm (+1 6.m.). CyulecTBeHHbIN
Corr Accounts 580.4 o) 77 (4123) OTTOK CPEACTB M3 DHAaHKOBCKOM CUCTEMbI OXMAAETCH He paHee MATHWULbI, KOrAa HaYHEeTCs OHepenHON
Deposits in CBR 8172 (16 919 1840  MEPVIOM HAMOTOBBIX BBIMMAT. . ..oooorioeiieeeee e cTp. 4

W3meHeHue, 6.0.

MOSPrime O/N, % 3.74 1 0 199
Wamencnne, % Poccenbxo3sAHK (NR/BAA1/BBB)
USDRUB 27.99 03 0.0 8.3) baHK ycTaHOBWMN CTaBKY KynoHa no HoBbIM Bbinyckam cepuin 12, 13 1 14 Ha yposHe 7,7 %, 4TO COOT-
BETCTBYET [IOXOAHOCTM K OchepTe Yepes YeTbipe rofa B pasmepe 7,85%. B uenom PCXb pasmectun
NHaeKcbl BbINYCKM C AOXOAHOCTBIO Ha YPOBHE BTOPWHYHOTO PhiHKa, BLICOKMIA CMPOC Mbl 0ObACHAEM NpUBeKa-
ametenme. 6 n TenbHoW Aopauvern bymar, 4To MoXeT obecrnednTb AOMNONHUTENbHBIN JOXOM MHBECTOPaM 3a CYeT
i CKONMBXEHUA BHI3 BAOJSID KPUBOWM. ..eiiiiiiiiiiiii et cp. 5
6.n. 3HayY. 3afeH. 3amec. YTD
Russia 30 - UST 10 1350 9 n s CKBb-BAHK(B1 /B)
EMBI + Spread 301.2 124 (127) 126 CTaBKa KynoHa Mo HOBOMY BbIMycKy OupXeBblx obnuraumi cepun BO-06 6Gbina ycTaHoBneHa Ha
ypoBHe 8,5%, 4TO COOTBETCTBYeT AOXOLHOCTU K odepTe Yepes ABa rofa, paBHon 8,68%. Ha Haw
B354, AOXOAHOCTb B LIENIOM HaxoAMTCs Ha CNpaBeasIBOM yPOBHE, HO Mbl BUMM MOTEHLMan pocta
NHpnkaTmnBHbIE cnpepbl KOTMPOBOK BO BK/IOYEHMM BbINycKa B TOMOAapAHbIN CNMcok LLb 1 KoTupoBanbHbIA INCT «Al». c1p. 5
520 170 X5 RETAIL GROUP (B+/B2/~-)
1 160 .
gog 150 B natHmuy X5 Retail Group onybnkosana 0OCTaTOMHO BbICOKME OMnepaLoHHbIe pe3ynbTaThl 3a |l KBapTan
140 2011 r., KOTOpble, BNpoYeM, OKa3anucb Crabee nokasatenen | kBaptana. KOHCONMAMPOBaHHas YMCTas
490 130 BbIpy4Ka KOMMaHWn Bblpocna Ha 41% rog k rogy 2o 112 mnpg pyb. 3a cHeT BbICOKMX TEMMOB POCTa COMoc-
480 120 TaBMMbIX NPOAX, OPraHN4eCKoro PacLUMPEHNs CeTW 1 pe3yNbTaToB NPUOBPeTeHHbIX B Aekabpe Marasu-
470 110 HoB Konewkin. KopoTkie Bbinycki obnmraumii Konemkm TOpryloTCs AELUEBO. .........cveeveeeveeeeannens. cp. 6
460 100
e R BT6 (BBB/BAA1/BBB) / BAHK MockBbl (BA2 /BBB-)
g 2 g g g g g g B natHuLy BTE 06baBun 0 npuBneYeHur CMHAMLMPOBAHHOIO KpeauTa B pasmepe 3,13 mapg gonn.
-2 :ﬂym;ﬁ“_égzpromﬁmn; OCb‘)" CPOKOM Ha Tpu rofia 1 nog ctaeky LIBOR+130 6.n. [laHHbIN KpeauT ABNAETCA PeKOPAHbLIM M0 0bbeMy
Russia 30 - US 10 (1pas. oce) ANA KpeauTHoro yupexaeHus LleHtpanbHoun 1 BoctodHow EBponbl. Moody's cHU3MMO elle Ha ofHy
CTyneHb penTuHr baHka MockBbI, 3aBepLUMB TakM 0DPA30OM LMKIT NepecMoTpa PeNTUHIoB DaHKa Ha
OCHOBaHWNWN OOBABNIEHHBIX MEP €10 MOAIECPNKKM. ..o eeeee e ettt cp. 7
2000
B naTHULY KOMNaHmsa onybnmnkoBana nNpefckasyeMo BbICOKME OnepaLmoHHble pesynbTaThl 3a |l kBap-
1500 Tan n | nonyrogne 2011 r. [lobbiva rasa Bblpocsia B oT4eTHOM kBapTane 44% rof K rogy Ao 12,1
1000 MIpa Ky0. M. Mo ntoram nonyroans o0bl4a yBenuumnach Ha 39% rop K rogy Ao 25,6 mnpg kyo. 3
eBpoobNMraumm sMmTeHTa bonee npuBnekatenbHo BbirMaasT anvHHble NOVATEK 21, Toprylolmecs
500 No AOXOAHOCTM Bblle CONOCTaBMMbIX Mo Alopaummn oymar JIYKOWIa Ha 25-30 6.0, .............. crp. 8
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I Ocratku Ha K/ Henos. 8 Li6 (nes. ocb) HoBOCTM M KOMMEHTapuu, OTHOCALUMECS K PbIHKY akuuid, CM. B HalleM eXedHeBHOM W3gaHum
MOSPrime O/N === NDF 1Y (npaB. ocb) Russian Informer.

Wcemoynuku: PTC, MMBB, Bloomberg, ouexku YPA/ICUba

Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

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

AMepUKaHCKNN PbIHOK TPyAa He onpaBaan HageXn, . CerofHs BaXKHOM CTaTUCTUKM He OXNAAETCs U pbiHOK OyaeT obpallaTh
BHUMaHWe Mpexme BCero Ha OTHETHOCTb KOMMaHuM 3a Il KkBapTan, ce3oH nybnmkaumm KoTopowr OTKpbiBaeT cerodHs Alcoa. B
NATHULY BHOBb YCUITMIIMCb OMACeHNs MO MOBOAY COCTOSHNSA MUPOBOW 3KOHOMUKM. MPUYMHOM 3TOMO CTanu Kak HeyTellnTenbHas
ctatmcTmka B CLUA, Tak 1 pa3BuTMe O0ONroBOro Kpusuca B EBpone. OnybnvkoBaHHasa B NATHULY CTAaTUCTVKA MO aMepPUKaHCKOMY
PbIHKY TPYAa He onpasaana oXuaaHWn — B UIOHE YACIO Pabodmx MeCT B HECENbCKOXO3ANCTBEHHbIX CEKTOPAX YBENMYMNOCh NALLb
Ha 18 TbIC., HAMHOrO MeHblUe nporHo3sa (105 Tbic.) MPOTMB OXMAAHWI yBENUYMNacs U 6e3paboTuia, yPoBeHb KOPOM Mo UToram
NIOHS NoaHANCa A0 9,2% npw nporHose 9,1%. OTpuuaTenbHbIX 3MOLMIA 40DABUIIO U HEOXMAAHHO 3HA4YMTENbHOE YBEnnYeHmne
3anacoB OMTOBOW TOProBAW, YTO CBUAETENLCTBYET O CHYXXEHWUWN akTUBHOCTM NPeanpusTUA 1 3aTOBapMBaHUM CkNagos. B EBpone
o4epefHON BUTOK 3CKanauMM CTPaxoB OTHOCUTENbHO Pa3BUTUA Kpu3nca Obln CNPOBOLMPOBAH PacnpOCTPaHUBLUNMMNCSA Ha
PbIHKaX CIyXaMmn O TOM, YTO (DMHaHCOBas MOMOLLb, BO3MOXHO, notpebyetcs v Mtanmm, Ha doHe Yero CDS ee 0bs3aTenbCTs B
NATHULY BbIPOCAM A0 BAM3KOro K MakCMManbHOMY YpoBHS — okono 250 6.n. B ycnoBusx 6erctBa B KayecTBO [OXOAHOCTM
aMepUKaHCKMX rocobnmraumin cHusnnmnes Ha 11 6.n. go 3,03%. KoTMpPOBKM Ha a3vaTCKUX PbIHKaxX CerofHs CMecTUinCh B
KPaCHYIO 30HY, OTbIrpbIBas NATHUYHYIO HEraTUBHYIO CTaTUCTUKY

CerogHs eBpPOOOHAbI OTK/IMKHYTC Ha MATHUYHbLIM Heratus. B naTHWLY cnpen MHOMKATMBHOMO CYBEPEHHOro BbIMycKa
Russia’30 k 10UST pacwwupuncs Ha 9 ©6.n. go 135 6.n., Bonpekn pocTy KOTMPOBOK poccumrckor bymarn po 118,03% ot
HOMWHana. bonbliuas YacTb CyBepeHHbIX eBPODOHAOB Takxke 3akKOHYMAN AeHb YMEepeHHbIM MoBbilleHVeM. B kopnopaTvBHOM
CEerMeHTe, HECMOTPS Ha HeraTMBHbIN POH, Npeobnagany nokynatenu. MpakTuyecku Bce OymMarn Fasnpoma BeIPOC/M B LieHe— Ha
KOPOTKOM KOHLIe Ha 5-10 6.M., a Ha AnMHHOM — Ha 30—45 6.n. EBpoboHabl IYKOWMNa nogpocnn Ha 20—-30 6.M., NpYMEepHO
TeMu xe Temnammn pociv n bymaru THK-BP — B cpegHem Ha 25 6.1, Y MeTannypros noBbICUNCG B LieHe Kak EBpas (oT 3 6.1n. o
23 6.n.), Tak 1 CeBepcrans (o1 7 6.n. go 38 6.1.). B 6aHKOBCKOM CEKTOpe aKTMBHO NMokynanu bymaru NpomMcessbbaHka (pocT Ha
12-20 6.n.), Cbepbarka (4-27 6.n.) n BTB, BbipoCliMe Ha ANMHHOM KoHLe Hbonee Yem Ha 30 6.M. Ha doHe HeyTelunTensHOM
NATHWUYHOW cTaTUCTMKK B CLLA 1 pocTa onaceHnin OTHOCUTENIbHO Pa3BUTUSA OONMOBOro Kpusmca B EBpone cerofHsLHWe Toprn
eBpoOOHAAMMN MOTYT Ha4aTbCs B OTPULLATENBHOM 30He.

tOpuvi FonbaH, golbanyv@uralsib.ru

BHYTPEHHMM PbIHOK

PblHOK rocoymar 3aBepLuna Hepenlo Ha MaXKOpHOW HoTe. Hanbonblini 06bem TOProB NPULLIENCS Ha BbINYCKM Ha AanbHEM
KOHLe Kp1BOWM, B YacTHOCTM OD3 26204 (+ 46 6.n.), 26206 (+ 34 6.n.) n 26203 (+ 35 6.1.), CTasBLUMeE 3a04HO U NMAEPaMM
pocTa. B uenom 3a Hefenio AOXOAHOCTM rocbymar CHU3MAMUCh, Mo OONbLUEN HacTL Ha ANMHHOM KOHLE. YUnTbiBas NPeacToawmii
POCT CNpoca 3a CHeT CPeACTB, BblAENAEMbIX Ha caHaumio baHka MOCKBbI, Mbl OXWOAEM COXPAHEHUS TEHOEHUMN K NOBbILEHNIO
LeH Ha rocbymarmn, Mexzy TeM He UCKIoYas NoKanbHOW Koppekumn nocsie OypHOro pocta 3a nocnegHve ABe Hepenu. Tak,
nHaekc rocobnuraumin MMBB 3a 3ToT nepuog, nosbicunca co 131,5 go 133,03 nyHKTOB, NPOAEMOHCTPUPOBAB HaMbOMbLLINIA
NPUPOCT 3a KBapTar.

HoBble popa3smelueHus. Ha Tekylien Hegene MUH®UH cornacHo onybnmkoBaHHOMY rpaduky NpoBedeT fAopasmelleHme 10-
neTHero Bbinycka O®3, ckopee Bcero O®3 26205. MNocnegHnn pas MuUHGVH NpoBOAMA AOPa3MeLLeHVe AaHHOro Bbinycka 15
mioHd 2011 1., 1 Henlb3s CKasaTb, YTO YCMELHO : NPW MWUHUMANbHOW NPemMuu, NpensioXkeHHOW y4acTHuKaM, hUHaHCOBOMY
BeOMCTBY YAanocb npueneYs nub 4 mnpg pyb. 13 3annaHmpoBaHHbix 10 mnpg pyb. [JoxogHOCTb Mo MToraM pasmelleHus
coctaBuna 8,20%. B HacToAWmMM MOMEHT BbINyCK TOpryetca ¢ AOXOAHOCTbio 7,90%, 1, MOCKONbKy CpefcTBa, BblAeNeHHbIe Ha
caHaumio baHka MockBbl, Mo HalweMy MHeHWto, OyayT HanpaBneHbl OOMbLUIEN YacTbio Ha MOKYMKY ANVHHbIX Oymar, obnagaet
MOTEHLMANOM POCTa LeHbl. Mbl cHMTaeM, 4TO B OTCYTCTBME BHELLUHMX LUOKOB ayKLMOH 3TOW Hegenu MoXeT NPOoWTX LOCTaTO4HO
ycnewHo, YeMy ByfeT cnocobcTBOBaThb M BbICOKAs NMMKBUAHOCTL B cucteMe (1,37 TpniH py6.). Mexay TeM Hawmmn haBoputamm
B cekTope rocbymar ocTaloTcsi Donee KOpPOTKMe BbIMYCKM CO CPOYHOCTBbIO B AManasoHe 3-5 net, 10 ectb OP3 26203, OP3
26202, 0O®3 25075 1 O®3 25077, Ha KOTOPbIE Mbl 1 PeEKOMeHAYeM 00paTuTb Hanbonee NpUCTanbHoe BHUMAHWE.

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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WHI BaHK pelwumn cbirpaTb Ha BO3MOXXHOM U3MEHEeHUM CTaBoK. B natHuLy WHI baHK oObABUI O HAMEPEHUW Pa3MecTUTb
TpexneTHUM BbINycK obnauraumn obbemomM 5 mnph pyb., 0CODEHHOCTbIO KOTOPOrO SBASETCA MiaBalolias CTaBka KymnoHa.
OpVEHTNPOM MO CTaBKe BbICTyNaeT TpexmecsyHbln MosPrime + 75-100 6.1., 4To B TeKYLLMX YCNOBUAX 3KBMUBaNeHTHO 5-5,25%.
KynoH OyfeT Bbinna4nBaThCs exekBapTanbHo. Mapxa Ha ypoBHe 75—100 0.1. ABASeTCA B LeNOM afekBaTHOM KOMMeHcalmen 3a
puck BaHKa C PeUTUHraMm MHBECTULMOHHOIO YPOBHS, W, KPOME TOro, PbIHOK OXMAAET NOBbLILEHWS CTaBOK yXKe [0 KOHLA 3TOro
roga. B To xe BpeMs MHBECTOPaM, XeNaloWwmmM Npruobpect Bymaru C nnasatoLLel CTaBKOW KyrnoHa, MOXHO NMOpPeKOMeHO0BaTh
pa3MeLleHHbIn B anpene Bbinyck XK® BO-01, KOTOpbIN OTAMYAETCH OT Pa3MeLLaeMoro TONIbKO Hanu4vMeM rofoBon odepTsbl.
YpoBeHb Map>u Mo BbINycKy 3atuKcMpoBaH B pa3mepe 290 6.n. k TpexMecs4HoMy Mosprime, To ectb Ha 190-215 6.1. Bbile,
NPV TOM YTO KpeanTHbIM Npodunb XK®, Ha Hall B3rnag, ABASETCH yCTONYMBLIM.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru



OEHEXHbI PbIHOK

Bnepepu ewe ogHa CNoOKOMHas Hepens

O6beM NUKBUOHOCTM COKPATUNCS, OCTaTKM Ha KopcHeTax KpeauTHbIX
yypexaeHnin B LIb cokpatnnuncb Ha 117,4 mnpa py6. no 465 mnpa
py0., Aeno3utbl H6aHkoB B LIB yBennumnuce Ha 87,2 mnpg py6. Ao
904,4 mnpa py6. CtaBku MBK He M3MeHUNNCb, 3a UCKITIoYeHEM ABYX:
MHOWKATVBHaA ctaBka MosPrime no OOHOAHEBHbIM  KpeauTam
CHU3UNack Ha 5 6.n. 0o 3,74%, a wecTMmecayHan cTaBka MoBbICUIaCh
Ha 1 6.n. 0o 4,39%. [Jo NaTHULbI, KOrAa HAa4YHETCS MepuoL, HaJloroBbIX
BbINMAT, Mbl HE OXXMOAEM PE3KNX N3IMEHEHWNI B YPOBHE NMKBUOHOCTA U
ctaBkax MbBK.

Pyb6nb B NATHMLY noTepsn 10 koneek oTHOCUTENbHO Aonnapa Ha MMBB
M onyctuncs Lo ypoBHs 27,99 py6./monn. MpoTtuB eBpo pybnb,
HanpoTuB, BbipoC Ha 13 koneek fo 39,95 pyb6./eBpo. Kak cneacraue,
OuMBaMoTHasA KOp3MHa oCTanacb Ha npexHem yposHe (33,37 pyb.).
CerofHa Ha pblHKax Habniogaetcs HepBHas obOCTaHOBKa, pacTyT
oMnaceHns MHBECTOPOB OTHOCWUTENbHO AOMITOBOrO Kpu3Mca B EBpone u

Gﬂh YPAACMIB | K3MUTAN

CoBoKynHble cpeacTBa 6aHkoB B LB PD, mnpa
pyb6., 1 ogHOoaHeBHas cTaBka MosPrime, %

Cpencrsa 6aHkos B LIb PO, Mnpa.py6. (nes.Luk.)

OpHonHeBHas cTaska MosPrime, % (npas.Luk.)
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UemoyHuku: L6 PO

3amMeffieH I TEMMNOB POCTa MUPOBOW 3KOHOMWKW. BrpkeBble MHOEKCbl HAXOAATCA B OTPULLATENBHOM 30HE, Ha CbIPbEBbLIX PbIHKAX
Takxe npeobnafaet HeraTMBHas AMHaMKMKa. ABrycToBckui dbtodepc WTI B naTHULY notepsn 2,6%, a CerofHs C yTpa OH
cHM3mncs Ha 0,8% 1 B HACTOSALLMIA MOMEHT TopryeTcs o 95,4 ponn./6app. Brent B NsTHULY ocTaBanacs 6onee ctabunbHom (-
0,3%), ogHako ceroaHs oHa ynana Ha 0,6% fo 117 gonn./6app. Jonnap ykpennsetcs (MHAEKC fonnapa B NATHULY nprbasun
0,4% v cerofHs elle BbIPOC Ha Ty Xe BeMYMHY), a eBpo cHuxaeTcs (—0,7% B natHuuy, —0,6% cerofHs, Tekyuimin kypc 1,418
zonn./eBpo). Mbl onpefeneHHo 0Xnaaem cerofiHs ocnabnenuvs pyons no 28,10-28,15 py6./gonn.
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NemoyHuku: Bloomberg, MMBE

Kypc eBpo oTHocuTenbHo gonnapa CLUA
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Mcmoyruku: Bloomberg, MMBbB

JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Poccenbxo36anxk (NR/Baa1/BBB)

Kak o6bI4yHO, 6e3 npemuu, 3aTo BABOe OosbLue No o6bemy

CTaBKa KynoHa ycTaHoBfieHa B pa3mepe 7,7% ropoBbix. Poccenbxo3baHk (PCXB) yCcTaHOBMA CTaBKy KynoHa MO HOBbIM
Bbinyckam ceput 12, 13 n 14 B pa3mepe 7,7%, 4TO COOTBETCTBYET AOXOAHOCTM K OdepTaM Yepes 4YeTbipe roga Ha ypoBHe
7,85%. 3a Hepenio [0 3TOro BaHK Ha4YMHan MapKeTUPOBaTb BbIMycK cepumn 12 C AMana3oHOM Mo cTaBke KyrnoHa 7,9-8,1%.
HWXHAA rpaHMua AAHHOTO AMana3oHa COOTBETCTBOBANa AOXOLHOCTAM BTOPUHYHOIO pbiHKa. C TOrO MOMEHTa OJIMHHBLIV KOHeEL,
kpuBon O®3 (B YacTHOCTW, BbiNyck 25079, KOTOPbLIA MO AOpaLMM NPaKTUHeckn COBMafaeT C HOBbIMWU Bbinyckamu PCXB)
COBWHYICS BHM3 NPUMeEpPHO Ha 20 6.M., 4To no3Bonuno 0aHKy B UTOre 3aKpbiTh KHWIY 3asBOK Mo cTaBke 7,7%, TO eCTb Ha Te Xe
20 6.n. HMXe NepBOHaYanbHOro opueHTMpa. bonee Toro, NpeanoXeHve NOMOMHUAOCH elle ABYMS BbiNyckaMu, 1 B pe3ynbTaTe
pa3MelleHHbI 0ObeM MPEeBbICUIT M3HaYanbHbIA BABOe, cocTaBmB 20 mnpg pyb. XoTs Mbl M OLEHMBaNM MpenjiokeHne Kak
npuBnekaTeflbHOe TONbKO B BEPXHEW MOMOBMHE OPUEHTMPA, HO NPefnonaranm, YTo KHUra OyaeT 3akpbiTa Mo HUXKHEW rpaHuLe.
Bbicokmi cnpoc Ha Oymarv Hac He yaMBWII, MOCKOSbKY WX AlOpaums HaXOAUTCS Ha CaMOM MpUBMEKaTeNlbHOM BpeMeHHOM
ropu3oHTe (Tpu—yeTbipe rofia), rae yron HaknoHa kpreon OM3 ABNSETCH MaKCUMalbHbIM, YTO MO3BONSET MHBECTOPAM MOMYy4aTh
JOMNONHUTENBHBIV JOXOL, 33 CHET CKOMbXEHWS BblMyCKa BHW3 BAOb KPUBOW.

Kak obbl4yHO, 6e3 npeMmun, 3aTo BABOe GosbLue No 06bemy
[loxoiHOCTU pyOneBbIx 0bBANraLmii KpYNMHENLLINX POCCUIACKIX BAHKOB MO COCTOAHMIO Ha 8 uiona 2011 T.
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UcmoyHuku: MMBB, oyeHka YPAJICUBa
Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru
CKB-6ank (B1/B)

JoxoaHOCTb HOBOro BbilMyCKa COOTBETCTBYEeT cripaBenjinBomMy YpOBHIO

CTaBKa KyrnoHa ycTaHoBNieHa Ha ypoBHe 8,5% ropoBbix. B naTHMLY Obla 3aKpbiTa KHMMA 3asBOK Ha y4acTue B pa3MeLLeHnn
HOBOro BbIMycka OMpxeBbIx obnuraumin CKb-baHka cepumn BO-06. Mo pe3ynbTaTaM 3MUTEHT MPUHAN peLleHne YCTaHOBUTb
CTaBKy KymnmoHa Ha ypoBHe 8,5%, 4TO COOTBETCTBYeT AOXOAHOCTU K odepTe 4Yepe3 [Ba roda B pa3mepe 8,68% roOosbix.
[epBOHaYanbHbIN  OPUEHTUP MO [OOXOOAHOCTM HaxoAamncs B AuanasoHe 8,58-8,94%, HWXHAS rpaHWLA KOTOPOro
COOTBETCTBOBAJIAa YPOBHIO BTOPUYHOIO PbIHKA, OAHAKO BMOCIEACTBUMM OH Obin cHMXeH Ao 8,58-8,68%. HanoMHum, 4o B
HaleM creumansHoM 0630pe, MOCBSALLEHHOM pa3MELLEHMIO, Mbl OLEeHVBanM CnpaBednnByl0 [OXOAHOCTb AN BbiNycka B
OvanasoHe 8,6—8,75%. Bbinyck 50-06 ynoBnetBopsieT BCEM KpUTEpUsM L BKIIIOYEHUS B NlombapaHbId cnucok LB u
KOTMPOBabHbIM NNCT «A1». To HaweMy MHeHUIO, NMOTeHLMaN pocTa KOTUPOBOK AaHHOMO BbiMNyCKa COCTOUT B €ro NonafjaHumn B
yKa3aHHble CMNCKM Yepes YCTaHOBNEHHbBIV MPOMEXYTOK BPEMEHN.

Mybnvkaumm no Teme:

27 wioHs 2011 r.: CKB-6aHK - MpuBnekatenibHoe NpeasioXeHMe OT XOPOLLIO 3HaKOMOrO IMUTEHTA.
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http://www.uralsibcap.ru/products/download/110627 FI_SKB_Primary_Ruble%20Bond.pdf?docid=10906&lang=ru

JloxoaHOCTb HOBOIO BbiNyCKa COOTBETCTBYET CNpaBeAIMBOMY YPOBHIO
Pybnesble 0bnuraLumm poccnnckix GaHKoB no CoCTosHMIO Ha 8 nions 2011 .
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UcmoyHuku: MMBB, oyeHka YPAJICUBa

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

X5 Retail Group (B+/B2/-)

PEByﬂbTaTbl BbICOKMeE, HO 3aAaHHbIN B | KBapTane TemMn nogaep>XxaH He Obin

Xopoluas AuHaMuKa BbIPYYKU... B naTHuLy X5 Retail Group onybnuvkoBana LOCTaTOMHO BbICOKME OMEPaLLMOHHbIE pe3ynbTaThl
3a Il keaptan 2011 r., KOTOpble, BNpOYeM, Oka3anucb cnabee, Yem B | kBapTane. KOHCOMMOMPOBAHHAA YMCTas Bblpydka
KoMnaHuKM Bo3pocna Ha 40,7% rof k rogy fo 112,2 mnpg pyb. (Ha 51,9% B fonnapoBoM BbipaxeHuu Ao 4,0 mnapg gonn.)
npotme 48% B | KBapTane HblHeWHero rofa. OpraHMYecknin PocT BbIPyYKM B pybnsax coctaBun 25%, YTO Bbillle MPOrHO3a
komnaHumm Ha 2011 r., paBHoro 20%. Ha gonto Konewnku Bo Il kBapTtane 2011 r. npuwnock okono 16% KOHCONMAMPOBAHHOIO
pOCTa YNCTOM PyONEBOM BbIPYHKM OT PO3HUYHbBIX NMpofax. Mo utoram | nonyrogms poct pyoneBon Bbipyyku coctaBun 44,2%,
3amefneHne Bo Il KBapTane KOMMaHWs OBBACHSAET CHUXEHVEM peanbHbX [OXOLOB HaceNeHWs B yKa3aHHbI MepUof 1 He
OXWAAET U3MEHEHMSA 3TOrO HeraTMBHOIo TpeHAa Ao |V kBapTana.

... conoctaBnMbIX Npopax. 1o TeMnam pocTa COMOCTaBMMBbIX MPOAaX CPeAu OCHOBHbIX CErMEHTOB KOMMaHuW, Kak W
KBapTalloM paHee, NMAMPOBaNM CyrnepMapKeTbl, MokasaBluve pocT Ha 19%, Torga Kak y AMCKAyHTEpPOB U rMNepMapKeToB
nokasarefib coctaBun 9% mn 4% cooTBETCTBEHHO. [JaHHad AMHAaMUKa MOSIHOCTBIO OTBEYaeT HalWM MporHosam Ha 2011 r.,
npedycMaTpuBaloWmMM obpaTHoe nepeTekaHWe MoKynaTeibCckoro mnotoka u3 Goree OeleBbiX MMNepMapkeToB B MarasyHbl
npemMmym-popmMaToB. POCT conoctaBMMbIX MPoAax no KoMnaHmu B Lenom coctaBun 10%, B TOM 4ucne 2% NpuLiocs Ha pocT
noToka nokynatenen, a 8% — Ha MPUPOCT CPefHero 4eka; KBapTajoM paHee 3TV mnokasatenu coctaBunmn 12%, 4% n 8%
COOTBETCTBEHHO. X5 NPOAOSIXKMMa paclumpeHne ceTu Npoaax, oTKpbis Bo Il kBapTane 2011 r. 138 HOBbLIX MarasnHoB (HETTO), B
yucne KoTopbix 24 MarasnHa npuobpeteHHoW «HapoaHOW Po3HUYHOW ceTh» B TaTapcTaHe — 3a Hee X5 3annaTuna 510 mnH pyo.
C y4eToM gonra. B COBOKYMHOCTM C OTKpbITbIMK B | KBapTane 76 marasmHamu 3a | nonyrogue cetb X5 nonosHunacb 214
MarasvHamu, Npm 3TOM KOMMNaHWs NOATBEPAMAA NPOrHO3 Mo oTkpbITMio B 2011 1. 540 HOBbIX TOYeK.
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[Hamuka Bbipyykn X5 B pa3bueke no opmatam, MiH SO,

Il kB. 2010 IV kB. 2010 1 kB. 2011 Il kB. 2011 Il kB. 2010 WU3m 3arogd, %
Tunepmapkeme! 461,6 592,2 558,7 5947 4878 219
Cynepmapkems| 647,2 8134 859,4 880,6 630,5 39,7
[uckayHmepe! 1473,0 1817,6 18884 20489 1496,1 37,0
Mazasurb! "y doma" 19,4 22,6 22,8 26,3 19,2 37,0
on-line npodaxu 54 6,9 6,6 12 4,0 (69,0)
Maeasurb! "Konetika"™ - 217,0 490,3 4543
Bcero no Mpynne 2606,6 3469,5 3826,1 4.006,0 2637,7 51,9

[uHamMuKa Bbipydkn X5 B pa3bumBke no dhopmatam, MiH pyb.

1l k. 2010 IV k. 2010 1kB. 2011 1l kB. 2011 Il kB. 2010 W3m 3arop, %
Tunepmapkeme! 14 1433 18 148,5 16 351,7 16 662,4 14751,2 13,0
Cynepmapkeme! 19818,6 249229 25153,4 24 652,1 19071,8 29,3
[uckayHmepe! 45105,7 55704,7 552721 574278 452347 27,0
Mazasurb! "y doma" 589,9 689,3 666,1 7385 578,1 27,8
on-line npodaxu 164,5 211 193,3 30,9 121,5 (74,6)
Maeasurb! "Konetika™ - 6589 14 352,0 12 686,1 - -
Bcero no Mpynne 79821,9 106 264,6 111 988,6 112197,9 79757,3 40,7

* Pe3ynibTatel MarasvHoB "Konevika" y4amteiBatoTcs ¢ 1 gekabps 2010 T.
UICTOYHMKN: fAHHbBIE KOMIaHWUN

KopoTtkue Bbinyckn Konenku no-npexHemMy BbIrNAAAT HeA00LEHEHHbIMU. [1oCne NPoxXoxXaeHUs Yepes odepTy Bbinycka
Nkc5-4 B nioHe 3Toro rofa obnuraumm Konewnka-2 1 Konerka-3 cTany cambiMy KOPOTKMMMA BbiNyCcKaMu KOMAaHuK. Tpu cpoke
[0 noralleHvsa 7 Mec. OHW npeafaraloT LOXOAHOCTb B pa3mMepe 7,3-7,75%, 4TO Mbl CHUTAEM OYeHb NPUBeKaTeNbHbIM YPOBHEM
4Na yaepXXaHus Oymar fo noralleHums. To Xe caMmoe OTHOCKTCA K Bbinycky Konenka BO-01, Toprylowemycs ¢ 4OXOOQHOCTbIO
7,75% Kk ocepte vepes rof. Ha annHHom koHue Koneka BO-02 koTupyeTcs co cnpenom nopsaaka 80 6.1. k X5-4 ¢ y4eToM
NoNpaBKM Ha Alopauuio, 4TO Yepecyyp MHOMO A8 P1cKa, Mo CyTW, OOAHOW 1 TOW Xe KOMMaHUK.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru

BTB (BBB/Baa1/BBB)/ Bbank Mocksbi (Ba2/BBB-)

BTb npuBnekaeT cMHANLMPOBaHHbIN KpeauT, a BaHk MockBbl BHOBb TEPSieT B peUTUHrax

BT npuBnekaetr CMHAMLUMPOBAHHbIA KpeguT Ha 3,1 mnpa ponn. B naTHMUY CTano uM3BecTHo, 4to BTB npuenek
CUHAVLMPOBAHHBIA KpeauT OT rpynnbl 3apybexHbix OaHKoB B pa3mMepe 3,13 mnaph AOMN. CPOKOM Ha TpW roga nop CTaBky
LIBOR+130 6.n. Cymma caenku sSBnseTcs pekopaHoW Ans KpeanTHOro yuypexaeHus LieHTpanbHo 1 BoctouHow EBponbl. Kpome
TOro, 3Ta chefika ABNAeTC KpynHemLwien, 3aklo4eHHOW MO PbIHOYHBLIM YCIOBMAM B Poccmm nocne kpwsuca. lNprBnedeHHble
cpencTBa OynyT HampaBneHbl Ha obLiMe KOprnopaTMBHbIE LENM, BKIToYas peduHaHCMpoBaHWe Tekyllen 3afomkeHHoCcT. B |
nonyroammn GaHk noracun 2,7 Mnpa fonn. nyonuyHoro gonra. OctaBliasca cymMma nybnmyHoro gonra cenyac coctasnseT 11
MIpA OOnf., M3 KOTopbIX 6,4 MNpL AONA. OONXHbI ObiTb noraweHbl K koHuy 2013 r. B 2014 r. rpacdwvk noratleHus
npedycmatpuBaeT nuwb 244 MAH AOnn. Beimnat. Takxke Ha koHel 2010 r. mpodyse 3aMMCTBOBaHWS OGaHka, B TOM 4ucie
cMHOMUMPOBaHHbIe KpeauTbl (45 mnpa py6.) coctansanm 186 mnpa py6. (6,2 mnpa nonn.). B mapte u mioHe 2011 . BaHK
noracvn 26 mnpg py6. (0,9 mnpa Oonn.) CUHAMUMPOBAHHLIX KPeOWTOB. Ha Haw B3rnsg, TOT (akT, 4TO MeXAyHapoaHble
WMHBECTOPbLI COTNacnNncb B TeKYLWMM MOMEHT NpefocTaBuTb BTE CTONb 3HAYMTENbHYIO CYMMY MO OTHOCUTENBHO HU3KMWM
NPOLEHT, CBMAETeNbCTBYET 00 OTCYTCTBUM Y HUX CEpbe3HOW ODeCnOKOEHHOCTM OTHOCUTENbHO 3HAYUTENbHOMO YXYALLeHWs
KpeaMTHbIX MeTpUK BaHKka Nocie KOHCONMAALUMM Ha ero banaHce nokasatenen baHka MocKBbl.

PentnHr BaHka MoOCKBbI CHMXKE€H Ha OfHY CTyneHb. [1of KOHeL MpoLUnon Hepenu areHTcTBo Moody's odepenHon pas
CHU3UNO KPEAUTHbIM PelTUHI baHka MOCKBbI — Ha 3TOT pa3 Ha OfHY CTyneHb [0 «Ba2», COXpaHWB MO HEMY «HETaTUBHbINY
nporHo3. MonyTHO NPOrHO3 Mo PenTuHry BTE Takxke Obln NEPecMOTPeH Ha «HEraTMBHLIAY», @ CaM PENTUHI NOATBEPXAEeH Ha
npexHem yposHe «Baa1». OgHaKO HMKAKOro HOBOro HeraTuea BOKpYr baHka MOCKBbI areHTCTBO He yCMOTPEeno, AaHHbIM LLarom
Moody's nuLb 3aBepLUnio UMKIT NEPECMOTPA PENTUHIOB, HavaTbld UM 28 MioHs. TeKyLMI YypOBEHb PENTUHIA OTpaXkaeT BCe
Ha3BaHHble NPaBUTENbLCTBOM Mepbl NOAAEPXKN baHka, koTopble OyayT OCyLecTBNeHbl, @ HEONAaronpPUATHbLIN NPOrHO3 yKa3biBaeT
NNLWb Ha OMaceHus, YTO NPOLLECC MOAAEPKKM MOXET ObITb NpepBaH.

EBpooGnuraumm yxxe He pearupylotT Ha Heratus. KOTMPOBKWM €eBpPOOOAMraumin obomx OaHKOB MOKasann B NATHULY
NONOXUTENbHYIO AMHaMUKY. HanbonbLumin pocT NpoAeMOHCTPMPOBaNW AnNnHHble 6oHAbI 0aHKOB, NPMOaBKB B LieHe B CPeAHEM
50 6.n. Kpome Toro, cybopanHMPOoBaHHbIN BbiMyck BoM ‘17 HakoHeL, BBIPOC B LieHe 10 YPOBHS Bbille HOMWHana.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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HOBATJK (BBB-/Baa3/BBB-)

Bbicokne onepauunoHHble pe3ynbTaThl 3a Il kBapTan nl nonyrogune

Poct pobGblum yckopsieTcs. B naTHMLY KomMaHWs onybnunkoBana npeackasyeMo BbICOKME OrepauMoHHble pe3ynbTathl 3a I
kBapTan 1 | nonyrogme 2011 r. Banosas [obbl4a HaTypasibHOro rasa BblpoC/ia B OTHETHOM KBapTasne Ha 44% rof kK rogy no 12,1
MIPZ KyD. M, YTO HECKONbKO MNpeBbIllaeT nokasatens | kBapTana, paBHbi 39%. Mo utoram nonyroams Aodbida yBennymnach Ha
39% rop K rogy fo 25,6 mnpa Kyo. M. CTonb AMHAMUYHbIN POCT A00bIYM 06BACHAETCS, BO-MEPBbIX, NpMobpeTeHeM A0NN B
CunbHedTerase B KOHLE MPOLLMOro roga, KoTopoe Mo3BOMMIO KOMMaHWWN CyLeCTBEHHO YBENMYUTL MaclwTabbl BusHeca, a Bo-
BTOPbIX, OPraHNY4ecKMM POCTOM CODCTBEHHbIV A0DbIHN.

PuUcku pocta JONroBon Harpysku YMeHbLUMAUCh. POCT [oObIMM MPUBEN K YBENMYEHWIO BLIPYYKM U peHTaberbHoCTU no
EBITDA, 4To BMOHO yXe Mo nokasatensm | kBapTana — Bbipyyka Bo3pocsla Ha 62% rop k rogy Ao 45 mnpn pyo., a
peHTabenbHOCTb MoBbICKAach A0 24%. [oBbilleHWe onepaLnoHHOM 3hEKTUBHOCTM MO3BONAET KOMMNAHNN yAepXnBaTb Mof,
KOHTpOSieM AOMrOBYIO Harpy3Kky, HECMOTPS Ha 3HaYUTENbHbIN 0ObeM MHBECTULMI— OTHOLWeHWe [Jonr/EBITDA cocTaBMBLUEe Ha
KoHel, | kBapTana okono 1,3, octanocb Ha ypoBHe 2010 r., KOTOpbIV, BNPOYEM, HEMHOMMM BbIlle CPedHEro Mo oTpacu.
CornacHo Hauwen oueHke, no utoram 2011 r. HOBATIK yBenunymT 000ObIYY raza He MeHee 4eM Ha 33%, a Bbipy4ky — Oonee yem
Ha 60%. 3a CYeT poCTa [AEHEXHOro MoToKa KOMMaHUs CMOXeT 6e3 CyLeCTBEHHOrO yBennyeHUs obbeMa WHBECTULMOHHOM
NPOrpaMmbl CHU3UTbL JONroByio Harpysky go 0,6—0,7 B TepmuHax donr /EBITDA. MNoBbllweHVe NMKBULHOCTU 1 BOCCTaHOBMNEHME
[LEHEXHOro NOToKa OTMETUIN 1 aHaNUTUKK S&P, NOAHSBLUNE MPOrHO3 N0 PEUTUHIY KOMNaHnn «BBB-» go «CTabunbHoro».

Bonee nogpobHO ¢ HaLMM aHaNM30M PUHAHCOBOM OTYETHOCTM SMUTEHTA MOXKHO 03HaKOMUTLCS B 0030pe!

http://www.uralsibcap.ru/products/download/110516 FI Novatek 1Q2011.pdf?docid=10605&lang=ru

MpuBnekaTenbHbl TONbKO AJIMHHbIE €BPOGOHAbI. V13 eBpoobnMraumii ammnteHTa bonee NpuBneKaTeNnbHO BbIrAAAT AAMHHbIE
NOVATEK'21 Topryiowmecs no OOXOAHOCTM BbilLe COMOCTaBUMbIX Mo aiopaunn 6ymar JIYKOWSa Ha 25-30 6.n. YduuTbisas
CTabunm3aumio JONrOBOW HArpy3KM U MOTeHLMaN ee CHUXEHUS, AOXOOHOCTb 3TOrO BbiMyCKa MOXET CHU3UTLCS Ha MPUMEPHO Ha
15-20 6.n. Py6GneBbil BbINyCK, MO HalLleMy MHEHWMIO, MO NPexXHeMyY nepekynfieH 1 He NpeacTaBnseT UHTepeca, Tak Kak TopryeTcs
NpPaKTUYeCKM Ha OOHOM YpOBHe ¢ OyMaramu [a3npom HethTu, He TONbKO MNPEBOCXOASLLEN IMUTEHTA MO MacLLTaby Ou3Heca, HO U
nMeloLLen Bonee HN3KYIO LONTOBYIO Harpy3ky.

Opwuii FonbaH, golbanyv@uralsib.ru
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 114 97.54 95.07 100.00 11.78 4.47 0.82 TOproBnst
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 10.0 224 100.25 100.25 100.40 7.82 3.98 0.76 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 89.6 101.40 99.02 102.50 7.92 2.00 3.67 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 111.9 101.55 | 0.25 180 312 100.20 101.51 7413 2.04 4.49 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 1241 100.00 | 0.05 16 939 99.85 100.00 8.51 2.08 5.28 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 1311 104.53 8.58 2.16 5.64 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23  58.0 146.3 101.26 7.90 1.97 3.66 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 200.1 /A3/BBB (buHaHCbI
AMKK 406 900 R 870, 01.08.11 01.02.12 6.9 101.98 | 0.08 525 215 0.53 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 15.5 101.52 541 1.80 0.70 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740/ 15.07.11 15.07.14 36.8 | 101.39 6.81 182 | 1.72 JA3/BBB UHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 61.1 100.87 759 190 | 273 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 1509.11 15.03.14  15.06.18 33.0 845 | 100.60 98.50 10250 | 7.50 1.91 1.71 /A3/BBB MHaHChI
AVXKK-A19 6000 R 7.70,  15.08.11  15.05.15] 15.11.24/ 47.0 162.6 101.24 100.30 7.53 1.92 3.10 /A3/BBB
And-02 1000 R 1125 231211 2312110 2112120 6.0 17.7 100.93 1044 100.94 101.25 9.33 5.56 0.42 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 3.6 100.80 10 100.10 100.80 5.19 3.91 0.28 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.04.12] 15.10.13, 10.0 21.7 101.70 12600 101.70 5.91 4.04 0.73 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 3.0 26.8 101.66 101.51 101.75 5.60 6.89 0.21 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 11.0 28.9 107.27 5.28 6.44 0.81 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 35.0 120.1 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 35.0 120.1 cbipbe
Anpoca-20 3000 R 8.95  27.09.11 23.06.15 48.2 105.10 | 0.09 10174 105.10 105.39 7.66 212 3.15 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 24.0 48.0 103.06 | 0.31 27 660 102.90 103.06 6.69 2.00 172 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11  28.06.13] 23.06.15 24.0 482 103.05 | 0.24 403 954 102.90 103.05 6.72 2.00 172 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 48.0 105.10 | 0.05 139 049 105.07 105.39 7.66 212 3.14 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 31.0 55.7 102.10 | 0.10 2613 101.85 102.10 747 4.03 2.14 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 111 101.00 12673 100.97 101.00 16.95 4.44 0.44 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 37.8 100.72 100.72 101.50 7.22 745 2.53 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 213 101.84 | 0.04 6.62 3.79 1.59 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 213 101.92 | 0.27 200 000 101.65 102.20 6.57 3.79 1.59 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 111011  13.10.11] 09.04.13 3.0 214 100.58 65472 100.48 100.75 5.73 4.02 0.25 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 9.0 26.9 100.70 208 326 100.70 100.80 6.57 371 0.66 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 17.0 29.6 101.93 101.85 102.00 7.18 4.16 1.28 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 0.7 100.05 100.00 110.00 5.56 3.21 0.06 BBB-/Ba2/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 191 100.22 100.25 100.50 7.53 3.76 1.36 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 18.0 66.2 108.02 | 0.02 220 394 108.02 108.10 6.68 5.77 129 cbipbe
BaluHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 18.0 66.2 108.09 3318 108.01 108.09 6.63 5.77 1.29 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 18.0 66.2 108.05 187 977 108.05 108.15 6.65 5.77 129 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 7.7 101.10 | 0.05 101.01 101.49 15.57 8.38 0.51 meTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 10.0 22.0 100.44 98.00 100.50 8.42 4.42 0.73 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 61.0 84.6 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 33.2 101.71 | 011 100.75 102.50 712 3.77 2.30 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 20.0 101.47 6.59 3.66 144 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 7.35 141011 1210.12] 11.10.13] 15.0 275 101.42 100.00 6.25 3.61 1.14 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12) 11.10.13] 15.0 215 101.36 6.30 3.62 1.14 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 15.0 215 101.54 6.15 3.61 1.14 JoT03BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 24.0 103.10 100.00 103.00 6.30 3.82 1.75 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 291211 27.06.13 24.0 103.03 6.34 3.82 1.75 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 15.0 275 101.82 5.91 3.60 1.15 JoTo3BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 349.3 102.09 102.30 8.48 2.10 10.22 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 195 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 24.7 104.66 | 0.91 103.75 105.00 6.87 4.41 1.71 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11) 08.07.14, 0.0 36.5 100.34 7.55 0.02 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 51.9 101.38 1150 368 101.38 102.39 8.06 4.08 3.35 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 51.9 101.90 | 0.40 100 365 101.50 101.90 7.92 4.06 3.36 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 5.0 16.5 101.00 2 99.81 100.99 5.97 4.44 0.35 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80 14.12.11 09.12.15 53.8 101.32 101.50 102.00 8.61 4.33 345 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 20.3 98.59 8.59 3.79 144 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 10.0 217 101.00 7.68 4.44 0.72 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 217 101.50 | 042 35 99.50 101.49 6.85 1.82 1.95 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16/ 12.0 60.8 101.56 5.69 1.77 0.92 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700  14.09.11 201211 10.12.14, 6.0 4.7 101.86 101.90 102.20 5.26 237 0.42 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 20.5 102.00 13934 101.65 102.20 6.49 1.86 1.50 BBB/Baa1/BBB | GaHku
BTB 60-02 5000 R 760  16.09.11 15.03.13 20.5 102.00 7658 99.00 102.20 6.49 1.86 1.50 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 20.5 102.00 29993 93.02 102.10 6.49 1.86 1.50 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 3.0 101.82 101.55 101.80 3.91 5.63 0.24 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 7.0 19.3 99.50 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 11.0 23.0 99.71 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 14.0 31.9 100.80 1 100.80 100.90 6.16 341 1.03 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14, 10.0 40.6 100.91 100.82 5.95 1.75 0.71 BBB//BBB (buHaHCbI
BTB-Nna®02 10000 R 700 120711 14.07.11] 07.07.15 0.0 48.7 100.05 1.67 1.74 0.02 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 26.0 59.9 100.09 99.25 7.02 1.72 1.56 BBB//BBB (buHaHCbI
BTB-Nn3®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 20.0 59.9 100.00 99.25 6.82 1.66 1.30 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 5.0 65.7 100.47 100.40 5.80 1.70 0.39 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 7.0 73.9 100.81 | 0.14 133 100.70 100.80 5.60 1.74 0.51 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 1.0 73.9 100.20 | 0.01 7842 100.14 100.20 4.23 1.66 0.09 BBB//BBB (puHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 76.0 112.8 100.51 | 0.11 1031 271 100.01 100.69 7.80 3.92 4.81 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 28.0 112.8 100.62 99.52 101.00 6.60 342 2.07 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 57.0 118.0 101.00 | 0.40 279 546 100.65 101.00 7.78 3.90 3.66 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20, 49.0 109.4 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 34.0 118.5 101.00 17 000 100.60 101.50 7.22 3.70 2.34 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 58.0 118.5 102.97 | 0.19 367 459 102.40 103.20 7.99 4.16 3.65 BBB//BBB+ (buHaHCbI

B3b-nanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 58.0 1185 10320 040 90740 10240 103.20 7.93 4.16 3.66 BBB//BBB+ (hUHaHChI




Fixed Income Daily 11.07.11
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 36.1 119.55 6 119.55 119.95 6.50 5.74 241 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 11.8 | 107.65 2661 107.40 107.65 5.00 6.08 0.90 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 37 100.74 100.24 101.25 4.52 3.46 0.29 BBB/Baa1/BBB | cbipbe
A3MPOM A9 5000 R 723 17.08.11 12.02.14 31.7 | 101.48 99.71 102.96 6.71 3.55 2.21 BBB/Baa1/BBB | chbipbe
lasnpomb 2 5000 R 654 23.11.11 20.11.13! 289 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 31 /Baa3/BB GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 16.5 99.95 85.05 6.89 3.42 1.23 /Baa3/BB GaHku
[asnpomb 5 20000 R 685 241111 221112 16.8 = 100.01 85.05 6.95 342 124 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 295 | 101.65 447 066 101.55 101.75 712 3.82 2.10 /Baa3/BB GaHku
asnpomHepts 5O-5 |+ 10000 R 715  11.10.11 09.04.13 214 | 101.50 172 501 101.34 6.32 3.51 1.56 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 214 | 101.50 @ 0.09 204 004 101.00 102.00 6.32 3.51 1.56 /Baa3/BBB- cbipbe
[asnpomHedTs-10 10000 R 890  09.08.11  30.01.18] 26.01.21 80.0 @ 1163 = 10540 0.10 100 000 103.53 105.50 7.98 421 4.62 /Baa3/BBB- cbipbe
[a3npomHedTb-3 8000 R 1475 19.07.11  23.07.12 12.07.16, 13.0 = 61.0 | 109.09 11907 109.01 109.30 5.52 6.74 0.90 /Baa3/BBB- cbipbe
Ta3npomHedTb-4 10000 R 820 18.10.11 10.04.18] 09.04.19 820 | 944 & 101.00 20 100.21 10123 | 8.16 405 | 484 /Baa3/BBB- | cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 55.7 | 103.05 285 522 102.70 104.00 7.84 411 3.50 /Baa3/BBB- cbipbe
[a3npomHedTb-9 10000 R 8.50  09.08.11  02.02.16/ 26.01.21 56.0 @ 116.3 = 10345 045 306 100 102.20 104.00 7.73 4.10 3.50 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 2108 | 95.00 9.14 525 10.17 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 196 | 10145 51900 101.30 101.45 7.46 4.06 1.39 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8.100 220711 25.01.12] 22.07.13 7.0 248 | 101.14 86.68 5.92 3.97 0.50 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13) 11.0 | 295 & 101.15 50 000 100.33 101.35 6.80 4.01 0.86 BB//BB- GaHku
noGakcbark 6O-05 2000 R 8.10. 081211  13.06.12 08.12.13 11.0 = 295 @ 101.15 50 000 86.06 6.80 4.01 0.86 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 5.3 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 3.0 69.6 | 100.60 & 0.10 2 100.45 100.60 5.93 4.58 0.21 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 6.0 29.9 | 100.63 100.35 100.62 6.94 4.09 0.43 BB/ MaLLKHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 100 | 340 @ 100.11 99.75 747 3.74 0.72 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 220 @ 340 @ 100.85 21036 100.73 100.85 7.87 4.08 1.56 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 21.8 92.00 TOproBnst
[OBTr-0 02 5000 R 7.75  21.07.11 18.07.13 24.7 17.00 = 3.00 128 12.60 17.98 183.24 | 22.73 0.50 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 20.3 100.00 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14) 15.06.16 36.0 @ 60.1 100.39 | 0.12 296 503 100.33 100.45 713 3.58 2.54 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 35 98.00 /loTo3BaH TOproens
JIMLEHTPo61 1150 R 850  06.12.11 26.05.15 473 99.50 311501 98.10 99.50 8.84 4.31 3.09 TOproBnst
EABP-3 5000 R 10500 011111 031111 25.10.16, 4.0 64.5 | 101.71 101.60 102.00 4.95 5.15 0.31 BBB/A3/BBB GaHku
EABP-4 5000 R 770, 16.08.11  11.02.14] 06.02.18 320 @ 802 = 101.54 = 0.14 101.30 101.45 7.03 3.78 2.25 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 20 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 35.7 | 100.50 100.00 101.00 4.09 1.04 2.66 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 33.5 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 60.1 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13/ 13.0320 21.0 @ 105.7 @ 103.95 58 606 103.81 103.95 6.86 4.44 148 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 9.95 311011  28.10.15] 19.10.20 52.0 & 113.0 @ 106.40 3042 106.35 106.55 8.31 4.66 3.30 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925  23.09.11  22.03.13/ 13.0320 21.0 @ 105.7 @ 103.87 1570 101.11 104.00 6.91 4.44 148 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 52.0 @ 113.0 = 106.60 50 001 106.00 106.60 8.25 4.65 3.30 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 60.0 = 1204 = 100.60 10 000 99.90 100.70 8.40 4.16 3.79 MeTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.05.21 60.0 = 120.3 = 100.60 155797 99.90 100.70 8.39 4.16 3.79 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 49.0 = 84.8 | 103.30 5034 101.50 791 4.30 3.32 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 53.0 @ 89.5 | 100.79 100.70 100.95 8.04 4.08 3.57 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 9.1 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 95 98.01 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 14.6 100.00 (puHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 18.0 & 359 | 100.20 200 100.20 100.25 9.72 4.85 1.28 GaHku
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 41 100.80 | 0.10 62810 100.70 100.84 5.73 4.01 0.32 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 11.0 232 = 100.71 | 0.01 20 000 100.68 100.78 6.79 3.71 0.84 B/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 050712 01.07.14 120 363 @ 101.31 0.2 40678 101.25 101.35 6.68 3.94 0.91 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13, 9.0 21.3 | 100.50 21411 100.45 100.59 6.49 3.54 0.69 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 150 @ 26.9 | 100.95 84 400 100.96 101.04 6.96 3.87 1.09 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 17.0 @ 35.1 100.38 | 0.06 48 000 100.30 100.40 7.07 3.64 125 B/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 & 241.6 100.71 101.20 101.79 8.74 4.33 3.74 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 60.0 2416 101.21 = 0.11 45000 101.20 101.80 8.61 4.31 3.75 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 36.3 | 100.52 3805 100.65 101.00 7.90 3.94 2.52 1B+ TOproBnst
WKC5®uH 04 8000 R 7.75 081211  05.06.14/ 02.06.16, 35.0 & 59.7 | 100.00 99.50 100.25 7.90 3.86 245 1B+ TOproBnst
WHeectToprbank 5007 2000 R 960 251111 250512 251113 11.0 | 29.0 @ 101.05 22486 100.90 101.25 8.49 4.79 0.79 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 4.8 103.57 | 0.06 103.50 103.80 7.48 8.06 0.37 cepBuC
WHtypuer-2 2000 R 14000 221111 29.07.11) 21.05.13 1.0 228 | 10329 @ 0.79 1562 103.02 103.67 6.76 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 26.5 | 103.25 102.80 103.20 7.74 4.47 1.83 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 33.5 | 100.00 800 100.00 100.35 7.74 3.79 2.31 JoTo3BaH/B- aHepreTuka
Vipk3Hepro1 5000 R 1550  01.12.11 28.11.13 291 | 102.71 103.71 14.61 7.52 1.80 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 16.7 | 100.00 100.00 103.00 8.67 4.24 121 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 180 & 29.7 @ 10190 1.30 3 101.65 101.90 7.73 4.40 1.28 aBToNpoM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 314 | 10175 | 0.15 50010 101.51 101.80 7.99 421 212 aBToONpoM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 26.6 TOProBnst
Kayctuk 2 850 R 26.11.37 07.07.11 0.0 XAMUS
Kenp-60-01 1500 R 925 281211 281212 28.06.14 180 @ 362 @ 100.15 100.05 100.25 9.34 4.63 129 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 35.6 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 48 87.07 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 8.4 103.32 102.50 7.06 5.79 0.62 /B2/B MeTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 352 | 102.05 @ 0.95 239712 101.05 102.05 8.04 4.25 241 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 0.2 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 74 10549 | 0.19 105.25 105.50 7.38 3.90 0.54 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 17.08.11 15.02.12 74 101.58 | 0.32 101.25 101.60 7.30 240 0.55 /loTo3BaH TOproBNst
Koneiika 50-01 3000 R 950 26.07.11  30.07.12] 23.07.13 130 @249 @ 10201 0.16 101.60 102.15 7.58 2.32 0.94 IloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.000 04.10.11 01.10.13 27.2 | 10240 @ 0.31 375 101.90 102.40 8.05 219 1.90 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12] 19.04.14, 16.0 = 339 @ 100.30 = 0.05 79 100.12 100.30 9.18 4.62 112 GaHku

KpEspb 50-01 5000 R 810/ 27.10.11 27.04.14 341/ 100.70 400 835 100.57 100.70 7.96 403 234 [Bad/ GaHku




Fixed Income Daily 11.07.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
KpEgpb-06 4000 R 830 23.08.11 21.08.12 18.02.14 140 319 = 101.50 @ 0.01 101.41 101.55 7.00 4.23 0.99 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14 14.06.21 36.0 @ 121.0 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 58.0 & 119.0 @ 100.49 310 100.12 100.49 8.75 4.32 3.64 aHepreTuka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 57.8 | 100.85 10 035 100.85 101.00 8.55 4.25 3.62 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 22.8 | 107.38 104.51 107.45 8.50 3.37 1.07 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 17.3 | 106.92 107.20 107.75 8.36 3.69 0.81 B CTPOUTENLCTBO
JleHanepr02 3000 R 8.54  29.07.11 27.01.12 6.8 101.60 1 101.30 101.60 5.64 4.19 0.51 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 95 101.84 | 0.17 101.30 101.90 5.64 3.93 0.72 /Ba2/ aHepreTuka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 1.0 492 | 100.24 100.10 100.25 3.56 4.60 0.07 B-/B2/ GaHku
JIOKOBaHk 50-01 2500 R 850 11.08.11  09.02.12] 06.02.14, 7.0 31.5 | 100.54 20 000 100.45 100.55 7.67 4.22 0.53 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13 01.08.13) 19.0 = 252 @ 103.13 102.95 103.40 7.79 4.74 1.33 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 120 & 239 | 102.94 102.85 103.05 7.32 5.09 0.90 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 26.5 | 104.10 655 104.10 104.50 8.06 4.79 1.81 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 329 | 103.15 102.95 103.10 8.34 4.59 2.20 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 0.2 100.00 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 5.1 101.05 53 020 100.60 101.15 4.58 3.50 0.40 BBB-/Baa2/BBB-  Cbipbe
Tlykoiindo6n 6000 R 740  08.12.11 05.12.13 294 | 101.85 @ 0.05 25101 101.53 101.90 6.66 3.62 210 BBB-/Baa2/BBB- | cbipbe
IykoinBO01 5000 R 13.35  08.08.11 06.08.12 132 | 10846 @ 0.16 31 108.30 108.46 5.27 6.14 0.95 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  08.08.11 06.08.12 132 | 108.03 108.00 108.50 5.67 6.16 0.94 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO03 5000 R 13.35  08.08.11 06.08.12 132 | 108.30 15236 108.05 108.50 542 6.15 0.94 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 13.35.  08.08.11 06.08.12 132 | 108.33 108.10 108.50 5.39 6.14 0.94 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 132 | 108.50 108.01 108.50 5.23 6.14 0.95 BBB-/Baa2/BBB-  cbipbe
TykoitnBO06 5000 R 920 15.12.11 13.12.12 175 | 104.59 24 500 104.00 104.65 5.90 4.39 1.30 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 175 | 104.53 104.00 104.65 5.94 4.39 1.30 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 26.5 | 102.25 102.28 102.40 7.23 4.02 1.86 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 26.5 | 102.07 102.28 102.40 7.33 4.03 1.85 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 26.5 | 102.19 102.28 102.40 7.26 4.03 1.85 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 26.5 | 102.06 102.28 102.39 7.33 4.03 1.85 TOProBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 322 | 101.75 5000 101.10 101.75 7.39 3.92 221 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 34.0 | 100.60 & 0.20 13501 100.60 100.75 7.64 3.84 235 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 8.6 101.40 8501 101.37 101.50 6.23 4.03 0.65 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 4.8 98.02 95.05 101.00 13.64 4.07 0.35 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 21.0 | 100.05 90.10 100.10 715 174 153 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.07.11 271011 23.04.13 4.0 21.8 | 100.62 99.01 101.00 5.15 1.80 0.28 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 8.0 32.2 | 100.03 86.01 100.15 6.03 2.99 0.60 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 5.0 35.7 | 100.84 100.70 100.85 6.21 4.08 0.42 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 17.0 | 108.00 = 0.01 6600 107.70 108.00 6.76 5.89 1.23 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 329 | 100.96 @ 0.06 100.50 111.00 7.89 4.03 225 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 79.0 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.000 23.11.11 23.05.12 10.7 | 100.48 95.00 99.97 8.58 4.47 0.79 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 51.0 @ 111.2 @ 106.10 54 357 106.10 106.37 8.39 4.70 3.16 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15] 25.0820 51.0  111.2 10626 0.16 106.10 106.95 8.34 4.69 3.16 B1/ MeTannyprus
Meuyen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 320 @ 116.8 @ 101.15 10 050 100.85 101.20 7.90 4.07 217 B1/ MeTannyprus
Meuen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 320 @ 116.8 @ 101.25 0.10 17 576 101.00 101.25 7.86 4.06 217 B1/ MeTannyprus
Meuyen 1706 5000 R 840 081211  06.06.16/ 27.0521 60.0 = 1204 @ 100.70 = 0.20 248 100.40 100.70 8.37 4.16 3.79 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.05.21 60.0 = 1204 @ 100.51 = 0.09 99.80 100.70 8.42 417 3.79 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 235 | 100.50 @ 0.20 251720 100.34 100.50 7.24 3.67 1.70 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16, 130 613 & 11260 0.8 37 112.55 112.69 6.60 421 0.90 B1/ MeTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12] 09.10.18 16.0 & 88.3 | 107.03 = 0.06 1500 107.03 117.05 6.85 291 1.10 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211 09.06.16/ 01.06.21 60.0 = 120.5 100.51 = 0.51 501 100.40 100.60 8.43 417 3.80 MeTannyprus
Meuenb0-01 5000 R 12500 111111 1141110 091112 4.0 16.3 | 10252 @ 0.21 102.25 106.00 5.06 6.08 0.33 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 204 | 10422 | 0.2 36 359 104.22 104.30 715 4.66 1.44 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 219 | 104.38 | 062 103.75 105.50 7.23 4.66 1.55 B1/ MeTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 7.7 100.00 741 1.81 0.58 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 7.35 06.10.11  18.10.12] 01.10.15 16.0 @ 515 99.99 7.34 1.83 1.15 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 1.0 36.8 | 100.00 4.88 1.84 0.05 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 20 MalLLKHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.02.12] 07.02.13 8.0 19.3 | 103.00 102.00 103.50 7.81 6.54 0.55 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.08.11 16.08.11 13 19.10 18 19.10 20.99 31.98 CTPOUTENLCTBO
M-WHayctp2 1500 R 10.75  13.07.11 10.07.13 244 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 9.7 100.00 25020 99.80 100.00 7.52 3.69 0.73 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 132 | 101.30 32490 101.30 101.40 8.28 4.63 0.94 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11 240712 14.07.15 13.0 @ 489 @ 101.70 1000 101.50 101.70 8.02 4.79 0.90 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 3.0 45.7 | 100.63 100.65 100.80 6.80 4.81 0.26 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 200 @ 320 | 100.09 100.10 100.18 8.61 421 1.39 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 191012 15.04.14 16.0 @ 337 99.75 62 99.75 99.85 8.29 4.02 113 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 36.0 | 100.03 | 0.04 251401 100.00 100.03 9.40 4.61 242 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 16.5 = 100.71 98.95 6.44 342 123 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970 141211 161211 121212 5.0 174 101.67 106 960 101.65 101.85 5.76 4.76 0.42 oto3gan/Ba3/BB  MeTannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 9.0 26.8 | 100.53 100.00 100.65 5.67 3.21 0.66 0T038aH/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 322 | 101.20 | 0.03 105 604 100.80 101.44 7.27 3.77 222 oto3gan/Ba3/BB  MeTannyprus
MMK B0O-05 8000 R 765  06.10.11 04.04.13 21.2 | 10171 101.50 102.30 6.70 3.75 153 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11] 26.02.13 2.0 20.0 [fieBenonmMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 12.0 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 20 (buHaHCbI
MOWA 03 5000 R 7.75 141211 14.06.14 35.7 (buHaHCbI
MoliibaHk 5 5000 R 10.000 201011  19.04.12  16.04.15 10.0 = 459 | 100.00 85.03 10.21 4.99 0.69 B3/ GaHku
Mockomub-3 5000 R 10000 141211 12.06.13 235 Bl GaHku
MOCMAPT® 1 2000 R 0.01  13.10.11  19.10.11] 12.04.12 3.0 9.3 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 1.7 99.50 4010 99.65 99.99 10.04 4.64 0.86 cepBuC
MocTpAsT®1 7500 R 11.80  20.12.11 18.12.12 17.6 /icc TpaHcnopT
MocsaHepro1 5000 R 1250 13.09.11 13.09.11 22 101.39 | 0.05 101.32 101.71 4.77 6.15 0.18 /BB JHepreTuka

MocaHepro2 5000 R 765 250811 01.03.12 18.02.16 8.0 56.2 | 101.20 1230 100.60 101.49 5.58 3.77 0.60 1/BB 3HepreTMka
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MocaHepro3 5000 R 1025 021211 061212 281114 17.0 @ 413 | 10555 115899 105.80 106.00 6.07 4.84 127 1IBB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11) 25.07.13, 1.0 249 | 100.20 100.15 3.16 2.24 0.09 BB+//BB aHepreTuKa
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 20 100.50 | 0.15 30 000 100.15 4.95 3.99 0.16 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 10.6 90.00 JHepreTuka
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14, 2.0 38.2 | 101.57 7715 101.55 101.60 6.15 8.59 0.14 aHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 217 99.46 97.10 100.10 7.38 3.51 1.97 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 52.2 | 100.35 163 99.50 101.00 7.79 3.85 341 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 24.0 @ 844 @ 101.50 1 100.00 103.00 7.27 3.93 1.72 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 34.7 | 100.85 21067 100.80 101.25 7.25 7.52 247 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12. 19.07.16/ 13.0 = 613 | 108.33 30 040 108.33 108.43 5.77 13.12 0.88 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 771 103.75 | 0.40 71121 103.60 103.75 8.09 4.18 4.60 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115/ 03.11.200 53.0 @ 1135  101.61 210072 101.61 102.00 7.84 4.00 3.44 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 36.0 | 100.00 99.25 100.74 8.37 4.09 248 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 36.0 | 100.00 99.25 100.74 8.37 4.09 248 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14 8.0 326 | 100.70 | 0.15 80 100.55 100.70 9.06 4.98 0.59 GaHku
HK Anbsic BO-01 5000 R 9.25  09.08.11 04.02.14 314 | 102.85 @ 0.10 571016 102.70 102.85 8.16 4.48 2.10 BB+ Ccbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 23 102.10 100.94 103.26 2.59 6.84 0.18 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 25.0 @ 110.0 = 103.17 102.51 8.18 4.7 1.7 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 60.0 @ 120.5 Ccbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 60.0 @ 114.6 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 8.7 90.06 B/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 172 | 104.87 105.00 105.25 6.18 4.64 1.27 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 16.0 = 106.11 | 0.01 69 001 106.11 106.15 5.93 5.05 147 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 202 | 10230 @ 0.30 180 001 101.96 102.60 6.36 3.78 1.46 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 239 | 102.00 2000 101.25 6.50 3.67 1.75 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 251113 11.0 290 @ 101.10 0.10 200 000 100.85 101.25 7.81 4.46 0.80 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12  07.07.13] 07.07.14 240 365 @ 100.15 0.15 312001 100.00 100.50 8.59 4.28 173 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 120 @ 36.3 | 100.90 120 100.90 101.15 6.46 3.66 0.93 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 26.0 @ 748 | 102.40 50 030 102.30 102.42 7.36 4.16 1.81 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12 14.06.13 11.0 | 236 | 100.00 2000 99.86 100.14 6.34 3.12 0.87 BB-/Ba3d/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 8.0 32.1 100.68 30 000 100.30 100.70 5.96 345 0.58 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 25.1 101.25 | 0.03 105 453 101.22 101.35 6.44 345 1.79 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 488 | 102.95 102.00 103.49 791 2.24 1.74 TpaHcnopt
HC-twH.-60-01 2000 R 1050  04.11.11 02.05.14 34.3 | 104.00 103.00 104.15 9.05 5.04 2.27 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 33.7 | 100.75 | 0.04 89 100.71 100.80 9.93 4.98 222 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 105.8 85.01 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 104 85.01 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 5.0 216 B/l notpe6. ToB.
0O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 1071 MalLLMHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 5.1 JHepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 120 & 237 | 101.49 1924 101.36 101.57 5.92 3.68 0.89 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 36.1 100.23 100.00 100.25 7413 3.53 2.54 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 2.8 101.65 | 0.05 101.51 101.80 4.84 6.01 0.22 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 95 100.55 750 000 100.14 6.61 3.60 0.72 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 5.0 231 99.01 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 18 100.48 100.01 100.96 9.56 6.45 0.13 //B- MaLUMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 33.0 | 100.95 4 100.85 8.00 4.08 2.26 BB/Ba1/ GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 44 notpe6. ToB.
MepBobatk 5O-01 1500 R 8.100 26.10.11  25.04.12] 24.04.13 10.0 & 219 | 100.08 100.05 100.25 8.13 4.04 0.72 B3/ GaHku
MepeoGaHk 50-02 1500 R 850  13.10.11 10.04.14 33.6 | 100.08 42050 100.08 8.64 4.24 2.28 B3/ GaHku
MeTpokomb4 3000 R 26.11.37 06.07.11 0.1 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 1941211 1912120 211214 18.0 @ 421 108.37 20 000 108.15 108.42 6.71 5.90 1.28 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 13.7 | 101.50 71840 102.00 6.44 3.83 1.01 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 13.7 | 100.20 6.92 3.50 1.01 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 330 @573 @ 101.18 = 0.08 5500 101.11 101.25 7.90 4.07 2.26 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 314 | 101.75 2595 101.80 101.95 7.99 421 212 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 105 | 101.22 290 101.22 101.29 6.36 3.82 0.79 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-06 5000 R 825  08.12.11 17.06.13 23.7 | 101.65 16 162 101.65 101.90 7.31 4.05 1.70 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 34 9440 | 239 92.80 96.00 22.92 0.00 0.23 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 1.0 249 97.00 162 96.50 96.99 102.76 9.25 0.03 MalLLMHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 39 100.66 1 99.11 100.66 9.99 5.94 0.29 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13  16.07.15 25.0 = 49.0 | 103.40 50 005 103.42 103.55 8.77 5.06 1.66 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 114 clx
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 16.0 @ 345 | 100.15 20 065 100.06 100.15 12.20 5.98 112 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 27 100.84 100.06 101.63 13.12 8.41 0.20 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 8.4 103.46 102.01 104.50 11.89 8.19 0.58 clx
Pasrynsind4 3000 R 23.11.11 22.05.13 22.8 98.99 2 30.00 98.89 0.54 1.86 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13) 4.0 27.9 97.47 8.88 0.28 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 29.1 101.31 101.45 101.65 7.01 3.69 2.07 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 06.12.11  08.12.11) 03.12.13] 5.0 29.3 | 103.38 | 0.88 102.50 5.11 6.51 0.40 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 0.4 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 29.0 @ 528 = 102.65 0.31 46 250 102.00 102.73 7.86 4.37 2.00 BB-// yenyru
PenKan-2 3000 R 10.50  06.10.11 04.04.12 9.0 101.24 35159 101.21 101.24 8.89 5.14 0.66 B-/B1/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 111 100.25 | 0.10 10 250 100.15 100.30 9.15 4.58 0.82 B-/B1/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 172 | 104.85 2802 104.85 105.04 5.85 4.47 1.27 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  09.11.11 07.11.12 16.3 | 10260 @ 0.26 34 300 102.49 102.80 5.57 3.67 1.22 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 28.6 | 100.72 100.75 6.67 342 2.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 324 | 120.86 @ 0.12 135813 120.54 120.86 6.45 6.19 210 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 53.1 102.00 33 101.80 102.00 7.38 3.81 3.50 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 5.0 95.6 | 103.96 103.90 104.05 4.20 715 0.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 324 | 100.73 6 100.73 101.03 9.90 4.95 212 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 456 | 103.25 10 500 103.25 103.30 8.90 4.7 291 BBB/Baa1/BBB | TpaHcnopt

PX[-1506n 15000 R 1050 261211 2612120 20.06.16/ 18.0 | 60.3 | 106.40 31 106.40 106.66 5.94 4.92 1.32 BBB/Baa1/BBB | TpaHcnopT
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PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 60.0 @ 72.0 101.30 800 001 101.15 101.30 7.72 3.89 3.86 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11  24.07.13] 16.07.18 250 @ 855 109.05 108.85 109.18 6.09 4.94 1.7 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11 23.07.14 15.07.19 370 976 113.36 15 113.36 113.70 6.20 4.84 243 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  25.07.11  27.07.11 08.07.24 1.0 | 158.3  100.64 100.40 100.87 6.69 0.05 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215/ 16.01.25 44.0 @ 1647 10632 = 0.07 292 100 106.00 106.32 7.05 4.22 2.85 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 17.0 @ 532 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 15.12.15 30.0 @ 54.0 103.50 2000 103.50 103.80 8.97 5.01 2.04 Cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 36.0 @ 59.7 100.31 0.01 2149 100.31 100.44 9.03 4.47 240 cbipbe
Poc6ank BO-01 5000 R 740 231211 27.0612 21.06.13 120 @ 238 101.67 700 101.67 101.80 5.63 3.65 0.90 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.000 08.01.12 08.07.13 244 102.50 1430 102.50 102.65 6.76 3.94 1.77 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 284 100.05 100.05 6.99 3.46 2.03 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 40.6 100.70 | 0.10 70 000 100.50 100.75 7.28 3.68 2.78 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 21.07.11  23.07.12] 16.07.15 13.0 @ 49.0 102.00 | 0.05 20 102.00 102.35 8.01 4.89 0.90 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 160 @ 770 102.80 30 000 101.76 102.94 8.34 5.09 118 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11  08.12.11) 09.12.13] 5.0 29.5 100.73 100.11 100.50 8.67 5.23 0.40 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 78.6 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 78.6 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 78.6 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 19.0 | 104.2 = 103.89 103.86 104.00 6.44 4.32 1.38 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 19.0 & 104.3 = 103.99 1839 103.86 104.10 6.37 4.32 1.39 BBB/Baat/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14/ 09.02.17, 32.0 @ 68.1 105.13 | 0.13 105.10 105.35 715 4.39 2.16 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17, 3.0 75.8 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350  06.12.11 081211 27.11.18 5.0 90.0 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 38.0 @ 80.3 101.97 719 3.81 2.56 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 13.12.11  11.06.13] 05.06.18 23.0 @ 84.1 10047 | 0.02 100.45 100.55 6.69 3.40 1.72 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 17.0 | 101.7 = 105.22 105.20 105.35 6.13 4.79 124 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 17.0 | 101.7 = 105.00 38 105.00 105.35 6.30 4.80 124 BBB/Baa1/ GaHku
Poccenxb 50-01 5000 R 720 31.08.11 31.08.12] 28.08.13 14.0 @ 26.1 101.42 101.00 5.95 3.54 1.04 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12 28.08.13 14.0  26.1 101.75 | 0.38 5000 100.75 101.75 5.64 3.53 1.04 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 100 = 28.1 100.55 175000 100.55 5.92 3.27 0.76 BBB/Baat/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 1.0 254 100.56 11300 3.39 4.7 0.09 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 44 101.55 BB+//BB- Tenexkom
Poctenekom-03 3000 R 850  13.09.11 13.03.12 8.3 101.18 88.08 5.74 4.19 0.40 BB+//BB- Tenekom
Poctenexom-04 2000 R 7.50  05.10.11 03.04.13 21.2 100.46 100.40 100.65 8.51 3.72 1.30 BB+//BB- Tenekom
Pocrtenekom-05 2000 R 760  30.11.11 30.05.12 109 101.12 100.81 5.88 3.75 0.60 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 109 101.65 112 000 101.30 6.18 3.92 0.83 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30  30.08.11 30.08.11 1.8 100.70 184 100.50 100.70 4.38 4.61 0.14 BB+//BB- Tenekom
Pocrtenexom-08 3000 R 6.65  06.09.11 03.09.13 26.3 99.77 86.06 100.49 7.04 1.66 1.03 BB+//BB- Tenekom
Pocrtenekom-09 2000 R 8.100  08.09.11 08.12.11 5.1 101.15 109 100.70 541 2.00 0.39 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 22.8 100.06 | 0.06 100.39 7.99 1.57 1.32 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 1.0 97.9 106.31 8152 106.22 106.31 2.74 0.12 BB+//BB- Tenekom
Poctenekom-12 1500 R 15000 19.07.11  21.07.11) 17.07.12, 0.0 125 100.40 100.28 100.40 1.38 745 0.04 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000  20.07.11 211011 17.10.12 4.0 15.6 102.03 101.40 371 2.69 0.27 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 21.07.11 18.10.12 15.6 103.83 101.50 103.60 8.48 2.74 1.09 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075  21.09.11 251212 18.06.14 180 @ 359 100.28 | 0.03 13713 100.20 100.28 10.84 2.67 124 (buHaHCbI
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 1.0 25.3 99.56 80 002 100.15 100.36 14.82 6.01 0.09 (puHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 80.7 100.80 | 0.15 220 845 100.61 100.79 8.30 411 4.70 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.0421 46.0 @ 118.6 = 100.15 120 291 100.18 100.35 8.62 4.23 2.99 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 580 & 1189 10125 @ 025 5530 101.10 101.35 7.83 3.94 3.72 /Baa3/BBB- aHepreTuka
Pyclrugpo-02 10000 R 8.00 241011 18.04.16/ 12.0421 580 @ 118.9  101.25 874 475 101.10 101.35 7.83 3.94 3.72 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.09.11 14.06.12 114 10145 | 0.05 1000 101.41 101.44 10.76 2.95 0.81 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 25 100.35 169 931 100.21 100.40 5.76 3.73 0.19 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 9.3 100.80 | 0.10 350 100.68 100.71 6.75 3.83 0.70 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 29.0 @ 529 101.50 2100 87.07 101.60 7.26 3.88 2.04 [/Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 16.11.11 201113 11.11.15 29.0 @ 529 100.80 87.07 7.60 3.91 2.03 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 150 @ 51.0 101.44 100.01 102.15 6.52 3.78 1.07 [/Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 150 @ 51.0 101.41 87.07 102.15 6.57 3.79 1.08 /Baa2/BB+ GaHku
PyctuHaHc-50-01 4000 R 715 04.01.12 08.07.13] 04.07.14 240 364 100.45 164 000 100.45 100.58 6.99 3.59 1.78 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/ 30.08.11 28.02.12 78 npou3BoaCTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 25 100.02 99.90 100.15 9.20 4.64 0.19 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 5.0 35.5 1.01 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 25.0 101.50 310 101.00 101.80 11.67 5.99 1.60 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 115 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12] 2.0 14.6 101.74 | 0.01 46 300 101.74 101.76 5.22 6.86 0.19 BB-/Ba2/BB Cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 19.6 105.29 105.02 106.25 6.34 4.62 1.39 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 19.6 105.33 | 0.01 5 102.00 6.31 4.62 1.39 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 8.8 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 125 107.50 1003 107.11 112.40 10.37 8.35 0.83 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 40.0 = 100.5 11625 = 0.10 28650 116.10 116.25 791 5.79 2.54 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14/ 10.10.19, 40.0 & 100.5 11625 @ 0.12 451530 116.10 116.25 791 5.79 2.54 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 16.1 90.01 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012, 03.10.13 150 @273 102.07 101.90 102.25 8.11 4.76 1.09 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 379 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 25.2 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 33.5 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 33.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 20.3 105.20 | 0.05 68 999 105.17 105.69 6.50 4.62 144 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 130 @ 37.7 109.60 97 606 109.25 109.60 5.72 6.71 0.96 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116, 17.0 @ 655 108.50 20 000 108.15 108.50 6.09 5.74 1.25 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 571 101.20 8900 100.00 101.20 7.20 3.77 1.98 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 201211 26.06.12, 18.06.13 120 @ 237 101.70 149 101.21 101.70 9.88 5.76 0.86 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  10.10.11  15.10.12  07.10.13] 16.0 @ 274 101.00 | 0.69 203 100.70 101.33 9.95 5.31 1.09 B-/B3/ Tenekom

CKB-6aHk BO-03 3000 R 915/ 291111 29.05.12 26.11.13 11.0 @ 291 101.20 101.10 101.40 7.86 4.51 0.81 B/B2/ GaHku
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CKb-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 5.0 23.3 101.14 | 0.02 101.00 101.10 6.85 4.83 0.40 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 150 @ 336 100.15 33101 100.07 100.15 8.27 411 1.1 B/B2/ GaHku
Connepc 60-02 2000 R 13.000 021111  07.0512] 01.05.13 100 = 221 105.00 | 0.50 88 850 104.33 105.00 6.60 6.17 0.75 aBToNpoM
Connepc2 3000 R 1250 20.07.11 17.07.13 24.7 106.00 | 0.05 5945 106.00 106.50 9.40 5.88 1.61 aBTONpOM
COPYC KAM2 1500 R 06.10.11 05.04.12 9.1 TOproBnst
C1Wupyctpt 1000 R 26.11.37 07.07.11 0.0 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 124 | 9650 | 034 3795 96.20 96.50 1263 | 439 | 085 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 214 | 10000 | 0.02 297170 89.05 99.99 8.67 424 | 151 CTPOUTENLCTBO
CY-155 306 3000 R | 1270/ 17.08.11 15.02.12 74 | 9805 | 025 52697 97.91 98.05 1677 | 646 | 050 CTPOUTENLCTBO
Cynoctpb 60-01 2000 R 975  03.09.11 03.03.12] 03.03.14 80 | 323 @ 98.80 57 855 97.54 98.99 | 12.00 497 | 056 B3/ GaHki
CynocTpb-3 1500 R 925 050911 050911 03.09.12 20 | 141 & 9959 99.00 99.80 | 12.04 463 | 0.4 B3/ GaHki
CY3K duHanc-01 10000 R 935  06.01.12 10.07.13 26.0620 24.0 | 1092 @ 104.14 251566 10251 10414 | 747 448 | 175 Chipbe
Catnlpynn1 1000 R | 1170, 15.41.11 15.05.12 104 | 100.00 | 0.20 2005 99.90 100.00 1200 | 583 | 074 CTPOUTENLCTBO
TatHedbTb 5O-01 5000 R 725  23.09.11 20.09.13 26.8 101.32 | 0.02 101.00 101.30 6.70 3.57 191 B+// cbipbe
Tattenekom 4 1500 R 825 03.11.11 01.11.12 16.1 101.76 98.71 99.50 6.94 4.04 118 Tenekom
Tardonab 5 2000 R 8.50  21.09.11 21.03.12 8.6 100.60 | 0.10 1950 100.23 100.60 7.72 4.21 0.64 B2/ GaHku
Tardonab 6 2000 R 875 30.08.11 28.0212] 26.02.13 8.0 20.0 100.65 20000 100.60 100.75 7.82 4.34 0.58 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 6.0 175 100.64 99.90 100.70 710 4.34 043 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12] 26.12.13 12.0 @ 30.1 100.90 | 0.38 15001 99.90 101.10 8.70 4.70 0.88 B2/ GaHku
Tatthonab 60-02 2000 R 875 201011 181012 17.04.14 160 @ 33.8 100.20 5020 99.90 100.20 8.75 4.35 112 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 235 MaLLKHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 8.0 32.6 101.85 1000 101.56 101.98 5.71 4.16 0.63 JHepreTuka
TrK-102 5000 R 6.70, 03.01.12  11.07.11] 01.07.14, 0.0 36.3 99.63 0.03 1 99.63 99.90 46.79 3.35 0.01 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 1.0 19.3 85.01 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 26.7 100.55 | 0.30 62 100.00 100.55 8.90 4.46 1.83 CCcCll aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 18 100.28 99.60 4.79 3.36 0.14 cccl aHepreTuka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 109 aHepreTuka
TrK-5-01 5000 R 8.75 141011  16.10.13] 06.10.17, 28.0 @ 76.1 101.80 50 001 102.05 102.71 7.97 4.29 1.92 JHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 260 746 101.50 26 001 101.30 101.60 7.62 4.08 1.83 aHepreTMka
TrK-6UnB-1 2000 R 750  23.08.11 21.02.12 76 101.28 86.06 5.51 1.85 0.58 aHepreTMka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 10.2 JHepreTuka
TrK-9-01 7000 R 8.100 15.08.11  15.08.13] 07.08.17 26.0 @ 74.1 101.22 22001 100.90 101.30 7.57 3.99 1.79 aHepreTuka
Tene2-01 5000 R 840 231211  22.06.16/ 11.06.21 60.0 @ 120.9 BB+// Tenekom
Tene2-02 5000 R 840 231211 22.06.16/ 11.06.21 60.0 @ 120.9 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16/ 11.06.21 60.0 @ 120.9 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 4.0 NpoM3BOACTBO
TexHukonb® 3000 R 1.000  08.09.11 07.03.12 8.1 100.00 1 99.50 101.00 1.01 0.50 0.66 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 25.0 113.60 1026 113.60 113.93 12.68 8.83 148 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 26.8 103.35 1000 102.15 103.34 12.80 6.86 1.69 GaHku
TKCBaHk BO-02 1500 R 16.50 291111 291111 26.11.13] 5.0 29.1 102.10 3070 102.00 102.20 11.12 8.06 0.36 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 140 @ 319 102.14 | 0.24 111 101.91 102.14 12.23 6.84 0.92 GaHku
TK®uHaHc BO 1 500 R 1050  28.12.11 25.06.14 36.1 (buHaHCbI
TK®uHaHe 5O 2 500 R 1050  28.12.11 25.06.14 36.1 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 279 102.84 | 0.04 50 000 102.70 102.90 761 4.29 1.95 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011  25.0412 23.10.13) 100 @ 279 102.57 102.12 102.87 8.60 5.76 0.71 TpaHcnopt
TpaHcKanutan-2 1800 R 8.15 20.09.11 18.09.12 15.03.16, 15.0 @ 57.1 100.15 100.60 100.75 8.16 4.06 1.06 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.0 104.85 237659 104.75 104.85 6.43 4.52 142 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 476 103.69 103.65 104.14 7.60 4.23 2.61 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 17.11.11 17.11.13 28.8 101.39 101.40 101.90 7.18 3.82 2.04 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 113 100.91 100.25 101.20 5.96 341 0.86 /Ba1/BB GaHku
TpancKpen3 5000 R 26.11.37 07.07.11 0.0 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 25.5 101.65 101.50 101.80 7.16 3.90 1.79 /Ba1/BB GaHku
TpatcKpen6 4000 R 825  20.10.11 17.04.14 33.8 102.23 | 0.03 97 000 101.24 102.20 7.48 4.02 2.33 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 31.0 100.02 6.59 3.24 218 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15/ 13.05.19 47.0 @ 955 108.12 100.00 123.45 7.48 9.22 3.14 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 100.2 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11 25.09.15 18.09.19 51.0 @ 99.8 110.75 | 0.29 30 000 110.19 110.75 6.85 8.91 3.23 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.700  29.09.11 29.03.12 8.8 101.98 | 0.38 101.00 102.10 5.94 4.25 0.67 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 160 @ 343 100.00 1164 100.00 100.10 9.70 4.76 1.14 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 17.0 @ 784 101.20 500 101.20 101.55 8.51 4.56 1.26 MaLLMHOCTP.
YB3-2 3000 R 8.95 30.08.11 27.08.13 20.02.18 26.0 @ 80.6 100.79 100.70 101.10 8.71 4.43 1.78 MaLLMHOCTP.
YIMK-Y3M01 3000 R 8.25  30.08.11 28.02.12 7.8 meTannyprus
YMMO 3 3000 R 10000 15.12.11 14.06.12 114 100.49 9.65 4.96 0.83 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 31.8 102.25 100 101.75 102.25 7.29 4.02 2.25 BB//BB XUMUS
Ypancu6liK 60-01 2000 R 9.50  02.09.11 28.02.14 32.2 101.68 101.60 101.80 8.45 2.33 1.20 B+// (buHaHCbI
Ypancu6K 50-03 3000 R 9.50  02.08.11 29.10.13 28.1 101.65 | 0.05 101.60 101.85 8.25 2.33 1.02 B+// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 36.4 100.25 | 0.25 141 500 100.21 100.35 8.59 2.11 1.38 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 0.4 100.31 0.02 38980 100.27 100.31 5.55 721 0.03 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 7.7 106.39 105.75 106.75 6.07 7.73 0.56 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 6.5 105.62 105.00 105.70 5.74 7.79 0.47 B+// (puHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 6.5 100.88 100.70 6.90 4.20 0.48 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 34 101.20 6962 101.20 102.24 5.68 4.95 0.26 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 12.6 104.29 105.15 105.50 7.49 5.62 0.89 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13 09.04.15 24.0 @ 457 103.22 | 0.02 102.70 104.49 6.32 4.35 173 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 3.0 100.59 100.22 100.90 4.88 3.62 0.24 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 27.0 @ 111.9 @ 101.58 = 0.03 60 001 101.30 101.60 6.45 3.51 1.93 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 52.0 & 112.9 = 100.09 99.80 100.55 7.60 3.74 345 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715 27.0911  26.09.13 15.09.200 27.0 @ 111.9  101.55 71568 101.30 101.60 6.47 3.51 1.93 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 281011 241017/ 16.10.20 77.0 @ 1129 @ 100.84 162 584 100.51 100.85 7.74 3.85 4.67 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 51.0 @ 111.9 10125 = 025 202 500 101.05 101.40 7.52 3.82 3.36 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 77.0 @ 1129 @ 100.45 100.50 100.85 8.04 3.97 4.63 /Baa2/BBB aHepreTMka
®CK EQC-13 10000 R 8.50  03.01.12 22.06.21 121.2 /Baa2/BBB JHepreTuka

XaHTMaHbaHk-02 3000 R 6.25 141211 13.06.12 12.06.13 11.0 = 235 = 100.07 6.26 3.1 0.86 /Ba3/B+ GaHku




Fixed Income Daily 11.07.11

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 60O-01 3000 R 6.65  26.07.11 22.04.14 34.0 100.15 1600 100.15 100.30 6.76 1.66 2.38 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 280 @ 340 100.44 99.90 100.90 791 1.96 1.94 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710  13.07.11 12.10.11 32 100.15 6.68 1.77 0.24 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11] 17.04.13 3.0 216 100.50 830 100.50 100.55 6.50 2.02 0.26 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 17.0 @ 356 100.93 | 0.03 121002 100.93 100.98 7.25 191 1.27 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 28.07.11 30.0412 23.04.15 100 @ 462 101.65 132412 101.01 102.15 6.95 221 0.73 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 0.1 CTPOUTENLCTBO
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 180 @ 358 100.16 100.12 100.30 8.42 4.18 129 GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 180 @ 358 100.15 100.11 100.30 8.42 4.18 129 GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12] 24.06.14 120 @ 36.1 101.24 | 0.14 7.98 4.56 0.88 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 285 100.30 19 100.30 100.50 8.26 4.10 1.99 B2/ notpe6. ToB.
YTn3 0306 8000 R 8.00 251011 24.04.12 21.0415 10.0 @ 46.1 96.01 JoTo3BaH/ nNpou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.12.12] 5.0 17.2 103.10 10 000 103.10 103.14 8.73 7.98 0.38 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50 08.09.11 04.09.14 38.5 100.05 2 100.02 100.10 11.98 2.87 2.39 (buHaHCbI
tOHnKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 17.0 @ 529 101.05 99 999 99.00 101.20 6.23 345 124 BB/Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13 01.09.15 26.0 @ 50.5 101.25 5000 101.10 101.20 6.98 3.69 1.86 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 2.0 100.94 100.01 101.87 8.11 6.92 0.15 notpe6. ToB.
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 20.9 108.00 107.50 7.70 2.88 1.46 TpaHcnopt
0Taitp-® 60-2 1500 R 1250 27.09.11 26.03.13 20.9 107.94 107.80 108.15 7.74 2.89 1.46 TpaHcnopt
OTaitp-® BO-3 1500 R 945  22.09.11 19.12.13 298 103.60 10 000 102.70 8.05 227 2.05 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 33.1 101.00 | 0.55 150 100.60 101.00 8.86 222 2.24 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 33.1 100.43 100.37 100.80 9.12 2.23 2.23 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 263 101.86 101.80 102.00 743 4.04 1.84 BB/ aHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 8.1 103.18 102.55 103.00 5.44 4.98 0.61 BB/ 3HepreTMka




Fixed Income Daily 11.07.11
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 17.7 94.70 578 94.50 94.70 13.37 2.29 121 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 58.7 100.65 100.75 101.15 7.54 3.96 2.98 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 104 101.00 101.00 101.50 6.48 373 0.79 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 354 102.73 100.00 102.75 6.51 4.00 1.76 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 37 100.33 100.00 101.00 6.72 2.57 0.28 /BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 16.8 102.62 5.60 2.98 0.68 1IBB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 41.9 101.80 102.05 102.50 7.72 2.14 1.72 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 1.7 100.45 100.41 101.42 4.93 2.04 0.14 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 17.0 103.00 = 0.15 5909 102.00 6.16 247 0.99 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 24.0 102.35 100.00 104.70 8.51 244 1.27 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 59.2 102.32 102.00 7.78 2.00 342 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 9700 10.11.11 10.05.12 10.2 102.95 102.00 102.90 5.49 4.70 0.66 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 480 | 105.77 6.98 2.34 1.87 BB-// MyHULaNanbHbI
KOMW 78 06 1000 R 8.00 23.11.11 221113 28.9 101.98 100.00 6.96 3.96 1.65 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 53.6 98.00 20 94.00 98.00 7.16 3.84 3.07 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 39.9 100.50 100.00 101.70 7.28 3.87 2.35 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 16.3 104.30 1 104.40 104.50 5.87 2.60 0.82 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 415 | 11338 111.75 7.49 5.28 2.7 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 37.0 102.12 102.00 102.48 6.69 3.88 2.51 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.00 241211 24.06.15 482 99.90 160 002 99.90 101.14 743 4.01 3.25 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 11.8 10272 022 102.30 103.00 5.16 3.90 0.91 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 133.0 | 9240 1 92.40 93.50 7.96 4.34 7.01 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 72.3 98.63 98.00 98.89 7.62 4.07 4.54 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 54 101.74 = 0.07 2968 101.46 101.74 4.06 3.94 0.43 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 26.2 102.81 0.04 102.74 102.90 5.99 3.92 1.86 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 142 102.60 4627 102.25 102.60 5.30 3.93 1.05 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 63.4 99.05 10001 98.35 99.08 751 4.07 4.02 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 23.2 116.00 6 566 116.00 118.00 6.19 3.26 1.59 BBB/Baa1/BBB | MyHULynanbHbii
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 355 | 117.85 108 420 117.85 117.90 6.42 2.99 2.33 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 295 | 120.62 120.30 120.65 5.96 3.14 1.98 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 89.8 105.40 132 002 105.41 8.07 2.09 5.09 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 338 | 101.50 1726 101.30 101.50 7.52 3.93 2.33 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.000 13.12.11 11.06.13 235 | 102.60 125 102.61 102.80 7.00 4.37 1.18 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 8.4 106.26 105.95 106.35 5.31 7.89 0.47 /B1/oT03BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 35 101.16 100.31 102.05 3.58 3.80 0.28 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 166 | 102.02 101.50 102.45 5.49 3.89 0.80 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.20 10.08.11 09.11.11 4.1 100.75 23 860 100.70 100.75 4.02 1.53 0.32 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 6.5 104.33 382984 3.69 2.84 0.49 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 20.9 110.95 50 000 110.90 111.00 5.40 2.70 1.50 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 15.6 107.82 = 0.00 1585 063 107.81 107.84 5.05 2.61 113 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 380 | 11642 289 605 116.30 116.55 6.23 514 | 248 BBB/Baa1/BBB | roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 2.7 101.44 = 0.03 602 450 3.49 4.92 0.22 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 412 105.30 = 0.15 260970 105.10 106.00 6.44 3.84 2.84 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 18.8 102.63 217 251 102.60 102.70 542 347 1.38 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 13.0 102.05 = 0.02 150 000 101.80 102.01 491 3.35 0.97 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 48.9 10045 @ 0.05 390 063 100.45 100.62 6.86 3.42 3.25 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 32.6 102.45 197 050 102.45 102.60 6.18 4.54 2.28 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 55.2 101.55 = 0.10 356 003 101.45 101.60 7.07 3.61 3.57 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 19.3 102.01 300 095 101.96 102.05 543 3.40 141 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 475 | 100.85 130 001 100.82 100.95 6.86 3.59 3.24 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 16.1 100.86 101.80 5.28 5.95 1.20 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  13.07.11 11.07.12 12.3 101.38 © 0.08 200 000 101.00 101.50 4.78 1.50 0.93 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 24.7 100.10 364 290 100.75 101.90 6.18 1.52 1.79 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 419 11520 = 040 230 002 115.05 115.25 6.41 242 2.76 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 61.8 99.25 415003 99.11 99.35 7.20 3.47 3.96 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 814 99.85 0.10 2163 759 99.80 99.95 7.66 3.75 4.89 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 118.9 | 98.90 0.05 515001 98.10 99.00 791 4.13 6.43 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 72.3 99.95 0.10 1010 593 99.80 99.88 7.54 3.98 4.54 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 132 102.26 = 0.52 101.62 101.90 4.09 3.90 0.55 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 87.0 96.15 600 000 96.15 97.90 7.88 3.63 5.03 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 61.8 96.90 6769 951 97.51 98.40 7.52 1.80 3.64 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 1264 @ 94.95 67 93.60 94.95 7.90 2.10 6.31 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 93.7 74.75 1713 000 74.00 75.50 8.06 4.49 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 2993 | 89.11 7466 895 87.00 90.82 8.08 3.86 10.19 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 86.3 89.65 65 000 89.26 90.00 7.7 3.89 4.95 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 413 102.41 102.20 711 4.28 2.23 MyHULMNANbHbIA
CamapO6n 3 4500 R 760  11.08.11 11.08.11 11 100.30 61 100.30 100.50 4.40 1.89 0.09 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 65.7 100.39 100 000 100.40 100.90 7.57 1.86 292 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 11.6 101.15 98.10 101.40 5.85 172 0.88 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.300  22.09.11 19.12.13 29.8 103.84 = 0.64 58 304 103.70 103.85 5.84 2.23 1.01 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 224 111.49 110.71 111.70 5.76 2.52 122 /Ba1/BB+ MyHULMNANbHbI
Cankr-MeTepbypr-01 10000 R 776 241111 19.11.15 53.2 102.00 10 000 101.40 102.10 7.35 3.79 3.50 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 214 | 101.80 6.23 1.95 0.90 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 700 26.12.11 26.12.11 5.7 100.65 120 100.65 100.96 5.64 3.48 0.44 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 700 171211 171212 176 100.68 100.60 100.85 6.45 3.49 1.01 1/BB- MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 29.1 107.92 124 106.61 107.50 6.14 3.04 121 1/BB- MyHUL@NanbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 124 102.37 101.90 102.84 6.06 4.07 0.91 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 534 103.70 + 0.07 60 103.50 103.70 7.53 4.23 2.94 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.0 102.20 20 000 100.10 102.20 6.97 2.00 147 MyHULMNANbHbI
Yysawwms-06 1000 R 724 19.07.11 17.04.12 95 100.98 6.07 1.79 0.71 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 23.2 | 103.09 101.55 6.90 2.22 1.28 /Ba2/ MyHULMNANbHbIA

Yysaluna-08 1000 R 8.00/ 14.09.11 15.06.14 358 | 101.34 101.15 101.55 7.31 1.97 247 MyHULMNanbHbIi




Fixed Income Daily 11.07.11

d‘b YPANCVIE

| KanuTAn

PbIHOK pyOneBbix obnurauummn
Dara Mecsiues go Toprossii p , %
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FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
Akyt-07 06 2500 R 780 21.07.11 17.04.14 338 | 101.70 101.66 102.15 714 1.91 1.87 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975 22.09.11 19.09.13 268 10421 | 039 104.00 104.90 7.03 233 1.36 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 593 | 101.77 @ -0.09 101.75 101.93 757 1.97 3.30 BB//BB- MyHULMNanbHbIi
$pO6n-09 3000 R 825 18.08.11 16.05.13 226 | 102.70 102.30 103.00 6.49 2.00 1.40 BB-// n
SApO6n-34010 3000 R 8.00 19.07.11 15.04.14 337 | 101.80 @ -0.05 1000 101.70 101.90 714 1.96 2.1 BB-// ]




Fixed Income Daily 11.07.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %
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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 | 108.78 | 0.03 3.76 471 1.31 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 11.8 | 104.44 348 3.93 0.93 BB/Ba1/B+ GaHKu
Alfa-Bank-13 400 $ 925 241211 24.06.13 239 | 108.31 476 427 1.80 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 450 | 107.17 | 0.14 5.81 3.73 3.13 BB/Ba1/B+ GaHkm
Alfa-Bank-17 300 § 864 220811 220212 220217 80 | 685 | 10225  0.00 491 422 0.59 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 75.7 | 10558 | 0.28 6.76 3.73 4.80 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1194 | 101.88 = 0.21 6.56 3.80 6.74 BB/Ba1/B+ GaHkun
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 447 | 109.78 6.81 4.50 3.01 BI/B+ cblipbe
Alrosa-14 500 § 888  17.11.11 17.11.14 409 | 114.59 417 387 292 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1135 | 109.50 | 0.45 6.38 3.54 6.64 BB-/Ba3/BB- chlpbe
Bank St-Petersburg-17 100 § 1050 25.07.11 25.07.17 736 | 103.68 @ 0.09 10.82 5.06 4.14 /Ba3/ GaHkm
BoM-13 500 § 7.34 134111 13.05.13 225 | 10496 | 0.02 4.50 349 1.7 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 534 | 9997 @ 021 7.50 3.75 3.64 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 447 | 104.7C 5.27 3.20 3.18 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 711 | 10016 | 0.24 6.77 3.40 470 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 227 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 393 | 11058 | 0.02 3.85 3.34 2.84 BBB/A3/BBB GaHku
Eurochem12 300 § 788 21.09.11 21.09.12 147 | 10299 | 0.06 5.27 3.82 1.12 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 82.8 | 100.66 = 0.14 6.63 3.35 5.32 BB-/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 219 | 109.02 | 0.03 363 4.07 1.65 BB-/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 529 | 1171 013 5.20 3.69 3.64 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 827 | 115685 023 6.60 411 5.04 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 17.3 | 10234 | 0.03 2.82 4.46 1.36 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 16.5 | 100.75 | 0.00 233 143 1.32 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 201 | 111.88 | 0.05 2.23 430 1.51 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 282 | 10667 @ 0.03 348 6.17 210 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 220713 248 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 § 7.34  11.10.11 11.04.13 214 | 10888 | 0.03 247 3.37 1.64 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 251 | 11045 | 0.06 2.28 3.40 1.88 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 321 | 10411 0.07 3.34 4.83 245 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 37.3 | 11443 | 0.05 3.35 3.58 2.66 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 404 | 10539 | 0.14 3.57 5.09 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 475 | 106.46 | 0.12 4.01 5.52 3.52 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 436 | 11363 | 0.08 1.91 7.15 3.14 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 535 | 105.08 @ 0.29 3.82 242 391 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 65.5 | 10941 031 423 2.84 4.56 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 69.5 | 102.86 = 0.38 4.50 4.99 4.92 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 770 | 10427 | 025 4.59 522 523 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 80.4 | 10974 | 0.36 478 6.02 5.36 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 823 | 11822 021 4.94 344 5.24 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 23.04.19 100 = 949 | 12593 @ 0.7 367 0.86 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 720 01.08.11 01.02.2C 104.3 | 11058 | 0.04 3.39 3.26 2.70 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 129.8 | 10749 | 046 5.57 3.03 7.60 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11 28.04.14 28.04.34 340 | 277.7 @ 12558 | 042 343 2.56 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 317.9 | 10951 | 044 6.52 333 | 11.89 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 240 | 10889 | 0.06 3.24 3.64 1.84 /Baa3/BB GaHkm
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 419 | 10566 = 0.30 445 2.96 3.08 /Baa3/BB GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 51.3 | 105.89 | 0.27 493 3.07 361 [Baa3/BB GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 58.9 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 248 | 103.68 3.73 271 1.88 BBB/Baa1/BBB | cbipbe
HCFB-11-2 450 § 1175 11.08.11 11.08.11 1.1 BB/Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 328 | 10319 | 0.7 5.70 3.39 239 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 19.6 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 604 | 10151 | 0.4 7.38 3.82 4.06 B2/B meTannyprs
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11 38 | 10392 | 030 -3.47 445 0.32 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 52.8 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 405 | 109.82 | 0.11 323 2.90 299 = BBB-/Baa2/BBB- |cbipse
Lukoil-17 500 § 6.36  07.12.11 07.06.17 720 | 10941 | 0.21 4.52 2.90 493 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1014 | 11161 | 029 5.49 3.25 6.27 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1137 | 10351 | 0.30 5.64 2.96 7.02 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1329 | 10644 | 0.33 5.85 3.13 7.76 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 56.9 | 98.83 = 0.22 10.69 5.25 3.50 B+/B1/ GaHKu
MDM-11 200 § 9.75  21.07.11 21.07.11 04 | 100.12 6.09 4.87 0.04 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 32 101.14 = 0.00 1.99 6.38 0.26 BBB/Baa1/BBB myHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 644 | 10208 @ 0.14 4.56 4.96 451 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-12 400 $ 800  28.07.11 28.01.12 68 | 103.19 218 3.88 0.53 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 109.1 | 11437 | 0.17 5.95 3.77 6.61 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 96 | 103.70 | 0.03 047 3.86 0.61 B/Ba3/ Xummst
NKNH-15 200 § 850 221211 22.12.15 543 = 98.94 9.00 430 2.09 B/Ba3/ Xummst
NMTP-12 300 § 7.00 171111 17.05.12 105 | 102.99 342 3.40 0.83 /Ba1/BB+ cepBuC
NOMOS-12 200 § 925  17.12.11 17.12.12 176 | 106.95 | 0.05 423 432 1.35 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 279 | 10210 | 0.10 5.51 3.18 2.08 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 522 | 105.86 @ 0.38 714 413 3.50 B-B1/ GaHkun
NOMOS-16 125§ 975 20.10.11]  20.10.11  20.10.16 3.0 | 64.4 | 102.00 = 0.00 261 478 0.28 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 55.7 | 10365 0.15 443 257 3.95 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 116.6 | 105.60 | 0.39 5.24 3.13 7.00 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 35 101.38 3.76 4.32 0.28 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 10.7 | 103.92 = 0.03 4.98 463 0.83 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 0.0 246 | 11147 | 0.00 4.82 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 341 | 10071 | 0.12 5.92 3.06 251 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 473 | 11858 | 0.15 718 5.38 3.10 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200 § 11.25  08.01.12 08.07.16 609 | 11528 = 0.20 7.53 4.88 3.89 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-18 100 § 12.50  31.07.11 31.01.18 80.0 | 110.56 0.06) 11.21 5.65 4.24 BB-/Ba2/oTo3BaH | baHku
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Raspadskaya-12 300 § 750 22.11.11 22.05.12 106 | 10289 = 0.03 4.09 364 0.84 B1/B+ cbipbe
Renaissance-16 3258 11.00  21.10.11 21.04.16 583 | 10145 0.08 10.60 5.42 3.58 B-/B1/B GaHKm
RenCap-13 225§ 13.00  01.10.11 01.04.13 211 | 106.99 | 0.08 8.55 6.08 1.50 B-/B1/B GaHku
Rosbank-12 130 § 9.00 01.01.12 01.07.12 12.0 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 9.9 | 10317 | 0.00 2.25 6.07 0.80 BBB/Baat/ GaHkm
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 226 | 107.81 | 0.02 2.82 3.33 173 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.11 25.03.13 209 | 102.15 6.15 3.67 1.56 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 30.7 | 10859 | 0.11 3.52 328 2.24 BBB/Baat/ BaHKm
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 356 | 11466 = 0.09 367 3.92 2.60 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 2.0 | 634  100.62 | 0.38 3.81 3.46 0.20 BBB/Baat/ GaHkm
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 57.1 | 10428 | 0.01 7.59 417 3.73 BBB/Baa1/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 713 | 107.01 | 0.4 4.90 2.94 4.86 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.11 29.05.18 839 | 11501  0.25 5.14 3.37 5.40 BBB/Baat/ GaHku
Rosselkhozbank-2* 800 § 6.00 03.12.11 03.06.21 1206 | 101.0¢ | 0.11 5.85 2,97 7.36 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 524 | 10153 @ 0.0 7.58 3.89 343 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 464 | 10261 | 0.02 2.90 1.77 3.52 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 85.8 | 142.60 4.00 3.86 5.15 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 785 10.09.11 10.03.18 81.2 | 10530 = 0.00 6.84 3.73 5.06 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 107.3 | 103.30 4.54 242 7.04 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2065 177.67 | 0.09 5.60 3.59 9.25 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2280 11803 | 0.10 438 3.18 5.50 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 541 | 10247 @ 0.06 8.20 433 3.61 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 65.8 | 102.00  0.00 10.61 478 3.98 B+/Ba3/B+ BaHku
RZD-17 1500 § 574 03.10.11 03.04.17 69.9 | 106.75  0.33 439 2.69 4.82 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 240.0 | 101.28 | 0.11 7.45 370 | 10.03 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 43 | 101.64 = 0.00 1.22 2.92 0.35 BBB/Baa1/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 226 | 10765 | 0.05 2.24 3.01 1.74 BBB/Baat/ GaHkm
Sberbank-13-2 500 § 647  02.01.12 02.07.13 242 | 108.04 | 0.04 230 2.99 1.87 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 408 | 101.98 | 0.07 2.85 343 3.10 GaHkm
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 487 | 106.11 | 0.18 384 259 3.59 BBB/Baat/ GaHkm
Sberbank-17 1000 § 540  24.09.11 24.09.17 75.7 | 104.00 = 0.27 4.65 2.60 5.18 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 121.0 | 100.07 = 0.38 5.69 2.86 748 GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 251 | 11190 | 0.10 3.69 4.36 1.82 BB-/Ba2/BB [
Severstal-14 375§ 9.25  19.10.11 19.04.14 339 | 11297 | 0.07 425 4.09 244 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 76.7 | 10225 0.29 6.26 328 5.03 BB-/Ba2/BB chipbe
SINEK-15 250 § 770 03.08.11 03.08.15 496 | 10868 | 0.19 5.30 3.54 3.40 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 768 | 99.64 = 0.18 5.44 2.70 5.23 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 339 | 10316 @ 0.24 10.15 5.57 230 GaHKun
TMK-11 600 § 10.00  29.07.11 29.07.11 0.7 | 10025 | 0.00 5.58 4.99 0.06 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 798 @ 10413 | 0.23 6.47 3.72 4.96 /B1/B npou3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 0.3 | 100.05 5.13 344 0.03 = BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 147 | 10322 @ 0.00 3.36 2,97 1.14 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 205 | 10843 | 0.04 2.35 3.46 1.56 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 435 | 10898 | 0.19 3.55 2.87 313 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 612 | 11407 @ 025 435 329 412 = BBB-/Baa2/BBB- |cbipse
TNK-17 800 § 6.63  20.09.11 20.03.17 69.4 | 109.00 | 0.21 4.80 3.04 468 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 813 | 11529 0.23 5.14 342 518 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 1044 | 11154 = 032 5.54 3.25 6.30 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 734 | 10237 | 0.29 1113 5.14 4.10 B1/ GaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 118 | 104.34 1.58 292 0.95 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 118 | 10258 @ 0.02 267 262 0.94 /Baa1/BBB cbipbe
Transneft-13 600 § 7.70  07.08.11 07.08.13 254 | 111.30 | 0.09 212 3.46 1.90 /Baa1/BBB chipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 324 1 10715 0.5 2.86 265 243 /Baa1/BBB cblpbe
Transneft-18 1050 § 870  07.08.11 07.08.18 86.2 | 12342 030 476 3.52 5.33 /Baa1/BBB cbipbe
URSA-11-1 130 § 12.00  30.12.11 30.12.11 58 | 103.57 4.36 5.79 0.47 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 44 | 101.26 | 0.01 447 8.20 0.35 B+/Ba3/ BaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 232 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 56.2 = 10049 = 0.18 3.60 3.73 4.18 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 776 | 10240 @ 0.27 5.00 2.66 5.31 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 109.6 | 106.52 = 0.28 5.96 324 6.52 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 175.0 | 101.84 | 0.22 6.60 3.34 9.06 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 35 | 101.83 1.98 411 0.29 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 224 | 107.88 | 0.09 3.83 3.88 1.67 /Ba3/BB- Tenexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 36.2 | 10142 3.76 1.05 2.76 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 594 | 11026 = 047 5.80 3.74 4.00 [Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 55.7 | 10342 | 0.31 5.63 3.14 3.82 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 68.8 | 100.33 = 0.08 6.18 4.19 4.70 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 829 | 11364 035 6.60 4.01 5.09 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 116.6 | 103.73 | 0.36 7.20 3.74 6.53 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 129.6 | 100.23 | 0.09 747 5.03 7.25 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 727 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 515 | 9966 = 0.38 6.29 3.1 361 BBB/Baa1/ GaHkm
VTB-11 450 § 750  12.10.11 12.10.11 32 | 10158 | 0.02 1.39 3.69 0.26 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 16.0 | 105.82 @ 0.05 2.08 312 1.25 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 17.0 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 257 | 101.70 | 0.15 3.13 3.93 1.96 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 436 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 445 | 10620 | 0.19 4.60 3.04 3.19 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 56.1 | 10117 | 0.33 3.92 4.20 413 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 230 = 839  107.18 | 0.03 2,94 3.21 177 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 80.7 | 10257 @ 0.33 477 3.08 5.32 BBB/Baal1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 59.5 | 100.90 = 0.26 4.85 5.08 4.32 BBB//BBB (hMHaHCbI




Fixed Income Daily 11.07.11
IV YPANCUIE | KanunTAN

PbIHOK eBpoOGnMrauumn
[ara Mecsiues fo Kotuposku [oxoaHocTb, %
Bbinyck O6vem, Kynow, % LeHa | Uam. Toproswii Peop, Peiiruur Cextop
MIH KynoHa | odepTbl = moraw | ocpT | moraw 06bem, T nokynka | npojaxa = odpT | noraw | Tekyw = NeT FIMIS
EBPOOBJIUTALN
VTB-20 1000 § 6.55  13.10.11 13.1020 112.8 | 10162 | 046 6.32 3.22 6.79 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020112 020715 02.07.35 480 2920 | 10541 048 474 2.96 3.51 BBB/Baa1/BBB  |GaHku




GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

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

12 wions Pa3meLLeHve CKB-6aHk 5O-6 (2 mnpg pyb.). Pa3melleHure Poccenbxo3baHk-14 (10 mnpg pyo.).
MoratueHne XaHTbli-MaHcuick CtponPecypc-2 (2 mnpg py6.).

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

14 wiona Odbepta BuimnenKom-MHeect-3 (10 mnpg py0.). OdepTa BTE-JnauHr GuHanc-2 (10 mnpa 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.). MoralueHne KpacHoapck-34010

(0,1 mnpg py6.). MorawweHwe Jinneukas obnactb-34004 (1,5 mapg pyo.).

21 vions Odbepta PMK Mapk Mna3za-1 (0,5 mnpga py6.). Odbepta Poctenekom-12 (1,5 mnpp py6.). OcdepTa
Pazrynamn-@uHaHc-5 (2 mapg pyb.). Morawenne PBK-®uHaHc-01 (1,75 mapa py6.). MorateHue
KOMOC TPYMM-1 (2 mnpga py6.). MoraweHue JIK YPATICUB-2 (5 mnpga py6.). MoraweHwre MAM
BaHk-2011 (200 mnH gonn.).

22 viona MoralueHwe J19Kctpon-2 (2,5 mnpg py6.). Morawerue Kb Kegp-3 (1,5 mnpa py6.).
25 vions Odbepta TpaHc®uH-M-3 (1,5 mnpg py6.).
26 nions Odbepta HuxHe-erckoe-HeecT-3 (1 mipa py6.). MoraweHue Xuncoumnoteka-OuHaHc-3

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

JeHeXHbIn

PbIHOK

15 miongs Bbinnata cTpaxoBbIx B3HOCOB

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

28 mona Bbinnata Hanora Ha NpuobINb



Gﬂh YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus

11.07.11 TrK-1-2 5000 100 16,99 6,7 2 viona 2013

BbimnenKom-KMHBecT-3 10 000 100 15,2 7.4 8 uonsa 2014
14.07.11

BTE-NM3UHr OUHaHC-2 10 000 100 7.0 6,45 8 aHBapsa 2013

®opmar-1 1000 100 17,0 17,0 12 nekabps 2011
15.07.11

MNpomceazbbaHk, 2013 150 USD 100 10,75 10,75 15 miona 2013
19.07.11 §MM<He-ﬂeHCKoe-I/IHBeCT- 1000 100 14.0 ) i

PMK Mapk lNnaza-1 500 100 10,0 - -
21.07.11 Poctenekom-12 1500 100 15,0 - -

Pasrynan-duHaHc-5 2000 100 - - -
25.07.11 TpaHcOUH-M-3 1500 100 14,0 8,5 10 viona 2014
27.07.11 PXI-19 10 000 100 13,5 - -
28.07.11 MWA-5 2 000 100 7.4 - -
29.07.11 NHTYpucT-2 2 000 100 14,0 14,0 24 masa 2012
01.08.11 MpomTpakTop-PrHaHC-3 5000 100 18,0 - -

Mnote4yHoe AreHTCTBO
02.08.11 1000 100 8,0 - -
Pecnybnuku TaTapcTaH- 1

04.08.11 JIOKO-baHk-5 2500 100 9,25 - -

05.08.11 MupaTtopr GrHaHC- 1 2500 100 11,0 - -

10



ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu
NcnonHuTenbHbIV AUNPEKTOp, pyKoBoguUTe b genaptamMeHTa

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 fenate 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 YPANICVIB, HW areHTbl KOMMaH1m nnv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHBIE YObITKM 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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