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CTPATEIrMA

BHELLHWIA PbIHOK

Hepnens Hayanack C NaHMYeckMX pacnpoaax Ha BedyLumx naowaakax. HoBbiv yaap ot S&P: cHMXeHbI
OONrOCPOYHble KPeaUTHble PEeNTUHIN KPYMHenWmnxX GuHaHCOoBbIX komnanu CLUA Fannie Mae u
Freddie Mac, xaem BONHbI flanbHENLWEro NOHMXeHUs penTUHroB. Bce Hapgexabl Ha OPC, pbIHKN XayT
MOMOLLM U MPUTOM HE3AMELSIUTEIIBHOM . ..veueieiiieeiit e et et et et e ekt e et et et e et et e e nee e cTp. 2

BHYTPEHHUM PbIHOK

MMHCDV]H OI'Iy6J'|I/IKOBaJ:I AONroByto CTparternio, noaresepnmnB MiaHbl akKTMBHO 3aHWMaTb. YBenuyeHve
npenyioXxeHna, C Halen TO4KM 3peHn4d, 6y,£l,eT CNocobCTBOBATH MOBbILLIEHMIO JINKBMOHOCTWN CEKTOPAa roc-
6yMar. HblHelWwHAa Hegens Ha4anack Ans 3Toro CEKTOPa CO CHMXeHNA B CpejJHEM Ha 2006.m. ... cTp. 3

baHKOBCKas cucTeMa No-npexxHeMy BbIrNSAUT CMOKOMHOWM 1 cOanaHCMpPOBaHHOW Ha hOHe pocTa NnK-
BUOHOCTU U CHUXKEHWS KPaTKOCPOUHbIX cTaBoK MBK. OfHako NoBbILLeHWe AONFOCPO4HHbIX CTaBOK CUT-
HaNM3MPYeT O PaCTyLLEeN HANPSXEHHOCTU U HEXXENAHWUMN UTPOKOB PUCKOBATD.  ..veeveeaveeenienens. cTp. 4

Fa3npombaHK MnaHWpyeT Ha Tekyllel Hefene npuvBiedb CUHAMLUMPOBAHHbLIN KpeguT obbemMoM
1 Mpna fonna. cpokoM Ha Tpy roga. Mo uHdopmauumn areqtcrea Debtwire, noxoaHocTs KpeauTa co-
cTaBuT 150 6.M. K KPUBOW AONNAPOBbIX CBOMOB.

RUSSIAN INFORMER

HoBoCcT™ M KOMMEHTapuM, OTHOCSILLMECH K PbIHKY aKLuii, CM. B HalleM eXeOHEeBHOM M3JaHuu
Russian Informer.

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

KC-3, nnu kak 6bl 3TO HU Ha3bIBaNoCh. PbiHKN UCMbITANN CUNbHENLLMIA YAAP, KOTOPOro He YyBCTBOBanM Ha cebe ¢ 2008 .
MaHMKa M pacnpodaxm OXBaTUNKM BedyLiMe MUPOBble POHAOBbLIE MMOWAAKM, aMepUKaHCKMIM MHAeKC S&P ynan Ha 3noBeluyto
BENNYMHY — 6,66%. PEMTMHIOBOE areHTCTBO HaHeCso CefdyloWmn yaap, XoTsa U BMOHE OXWAABLINNCA: BCIE 3@ CHYXKEHMEM
CYBEPEHHOMO PenTMHIa areHTCTBO MOHM3UIIO OONTOCPOYHbIE KPeaUTHbIE PENTUHIN KPYMHENLMX PUHAHCOBbLIX KoMnaHnu CLUA
Fannie Mae 1 Freddie Mac fo ypoBHs «AA+», MPOrHO3 MO PenTUHraMm «HeraTuBHbIN». Mbl OXMAAEM, YTO CBOErO HaMBbICLLIEro
KPeAUTHOrO PENTMHIa NNLIATCA elle HEeCKOSIbKO KOMMAaHWA 1 aMepUKaHCKMX LITAaToB, U XOTs S&P obellano He MCNofb30BaTh
MpaBUo «CyBepPeHHOro NoTomKa», Cyas no Bcemy, obelllaHne BbiMoHeHO He ByaeT. Mbl XAeM BOMHbI AalbHeNLero NoHUXeHNs
KPeOUTHbIX PENTUHIOB, COMPSXKEHHbIX C CyBepeHHbIM penTuHroMm CLUA. ®DuHaHCOBble pbIHKK MNPebbiBalOT B LLIOKOBOM
COCTOSIHUM, N O4eHb OonbluMe HafexObl BO3MaraloTcs Ha cerogHswHee 3acefaHne OPC, pa3roBopbl O TpeTbeM 3Tane
KONMNYEeCTBEHHOMO CMSAMYeHNst BHOBb YCUMAVAMCh. Ha BTOPOW 3Tan KonmyectBeHHOro cmardenms OPC Hanpasmna 600 mnpg gonin.,
OH 3aBepLUNSICA B KOHLIE MIOHS, OAHAKO CO CrefytouMM pe3ynbTaToM: BaHKOBCKas cMcTeMa Oblna HaBOAHEHa NIMKBUAHOCTLIO,
MpY 3TOM peanbHOMY CEKTOPY MPaKTUYeCKU HUYEero He AOCTaNoch, KPeAUTOBaHWE He BO30OHOBWMIOCH, IKOHOMMKA BOOOLLE
DanaHcupyeT ceryac Ha rpaHu cnaga. Mbl AymMaeM, 4TO o4epeflHOM NakeT NoMOLLM DyaeT NpuHAT, 1 3aecb, 6e3ycoBHO, O4eHb
Ba>XHbl NONUTUYECKas BOMS U CKOPOCTb pearMpoBaHus, — eCiiv BCMOMHUTL He CTOMb AaBHIOW MUcToputo, To B 2008 1. cHavana
npowu3oLlen pe3knin obBan MGUHAHCOBBLIX PbIHKOB, YTO YyTb MO3Xe CTONKHYNO peanbHbI cekTop B rnybokMiM cnag, cemdac xe
3KOHOMMKA M Tak HAaXxOAMTCA B O4eHb CMaboM COCTOSIHMM, MO3TOMY MafleHue PbIHKOB HEOBXOAMMO MPeKpaTUTb Kak MOXHO
ckopee. Mbl He 3HaeM, kak OyaeT Ha3blBaTbCA HOBbIA MakeT cTuMynupylowmx Mep, KC-3 mnm Kak-To elle, HO OH [OKeH
OTNINYATLCS MO CYTW OT BTOPOro payHOa KOJNIMYECTBEHHOIO CMSArYeHUs, KOTOPbIN He NMpomu3Ben oxuaaemoro sddekrta. Kpome
TOr0, Mbl CHUTAEM, YTO MUPOBOM IKOHOMUKE MPeACTOUT 3pa «OOMbLUMX AOMTOB U MIOXMX OIOAXKETOB»: B KPYMHEMLLNX CTPaHax
CSIMLLKOM BENUKM UCKanbHble aMcbanaHchbl, U B 3TOW CBA3M HeobXxoaMMa cunbHas (BUHAHCOBas BONSA, HanpaBfeHHas Ha
nocTeneHHoe cokpalleHve OI0AXKETHBIX AePULMTOB 1N CYyBEPEHHbIX [OMTOB.

Cnpep, pacwmpuncs cpa3y Ha 30 6.n. Hefiens Ha pblHKe CTapToBasa C pe3koro pacluMpeHuns CyBEPEHHOTO CpPeaa, YTo BMOJHe
NOTMYHO U OXWAAEMO: CNped WMHAMKATUBHOMO CyBepeHHoro Bbinycka Russia’30 k 10UST pacwmpuncs cpa3dy Ha 30 6.n no
193 6.1., ueHa beH4dMapka ynana ewe Ha 42 6.n. 1o 118,7 % oT HoMWHana, goxoaHocTb 10UST cHm3mnack ¢ 2,56% [0 2,32%.
EBpobOHIbI OThIrpbIBaNM Apamy rnobanbHbIX PbIHKOB, OAHAKO He O4eHb aKTMBHO, W NoTepu ObiNv BMOMHE YMEPEHHbIMU, ecru
CpaBHMBATb C CUTyaLIMEN Ha pblHKe akLUWi. bymMaru cyBepeHHOro cektopa noTepsnu eule B cpegHeM 50 6.1. LleHbl Ha HedTb
BYEPa OMYCTUNUCH NOYTU Ha 5%, MpK 3ToM eBpoboHAb! [a3npoMa NoaelleBeny B cpeaHem Ha 76 6.m., sbinyckm JIYKOWa —
elle Ha 100 6.n., THK-BP 1 HOBAT3Ka — Ha 70-80 6.n. Bbinycku Bbimnenkoma npocenu nodt Ha 100 6.n. baHkam Takxe
npuwnock Hecnaako: bymarn BOba nofewesenu B cpegHem Ha 70 ©.n., BT — Ha 60 6.n. (B caMoM ANMHHOM BbiMycke gaxe
Obinn nokynkn), Coepbarka n PCXb — no 65 6.n. C1nbHO O0CTanoch U MeTaninypram, eBpoboHabl OCHOBHbIX NpeacTaBuTenei
OTpacnu nofelueBenu B cpegHeM Ha 100 6.n. A3naTtckime pbiHKM CEroaHs YyTPOM OTKPbIMCE Pe3KMM CHUXEHWeM — Bonee YeM Ha
2%, ofOHaKo cenyac Habnopaetca HebonblWOM OTCKOK HaBepx, sinoHcku mHaekc Nikkei tepset 1,7%. Obloyepcbl Ha
aMepuKaHckme (OHOOBbIE MHOEKCHbl U LeHbl Ha HedTb TakXe YLWM B MWHYC, CMPOC MPeLbsBAAETCA TObKO Ha 30510TO U
HEeCKONbKO BanioT (Hanpumep, Ha 1eHy W Weenuapcknii paHk). Habnopaem u xaem 3aceganus OPC.

Onbra CTepuHa, sterinaoa@uralsib.ru
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BHYTPEHHMM PbIHOK

Jonrosas ctpaterns P® - Ge3 ciopnpusoB. Byepa Ha cante MuH®WHa Obin pasmellieH [OKYMEHT MOf 3arofoBKoM
«OCHOBHble HanpaefeHWs AOAroBOM NOAUTUKM PO Ha 2012-2014 rr.». [JokyMeHT NofyyYmn MHOro OTKIMKOB B Mpecce, — B
4aCTHOCTM, OTMEYanochb CTpemneHne Poccnm akTMBHO HapalivBaTh CBOKO 33[40JIKEHHOCTb, BbIMMAdALEe, MOXHO CKa3aTb,
BbI3blBaloLLle Ha (DOHE HblHEeLHeW MaHWKKM, CMPOBOLIMPOBAHHOW MpobfiemMaMu cyBepeHHbIXx Aonros. CornacHo «OCHOBHbBIM
HanpaBneHMsM» Poccuns HaMepeHa exXerofiHo 3aHMMaTh nopsaka 2 TpAH pyod. Ans huHaHCMpoBaHus aedurumTa denepansbHOro
OloaxeTa, KOTOPbIV B yKa3aHHbIN nepuof OyaeT cocTaBnsaTb B cpedHeM 2%. Takvm obpasoM, mnaHWpyeTcs, 4TO [ONroBas
Harpyska cTpaHbl BbipactetT 0o 17% BBl no ntoram 2014 r. — 3T0 HEMHOIO B CPaBHEHWM C MOKa3aTenaMu APYrux BedyLimx
3KOHOMMK (Kak pa3BUTbIX, Tak U pa3smBaloLLmxcst). MaclitabHble nnaHbl MUHMWHA Henb3s Ha3BaTb HEOXMAAHHBIMW — LieNeBom
pa3Mep 3aMMCTBOBaHWIA MPUBOAWICS B yXe OMyONMKOBAHHbIX OCHOBHbBIX HanpaBleHWUsX OIOLXKETHOW MOMUTUKM Ha TOT Xe
nepvof. Ha Haw B3rnsag, Aeduumnt byaeT HaMHOMO CKPOMHee, a eciv ToYHee, TO Mbl MPOrHO3MpyeM NPOMULMT B CPeAHEM Ha
yposHe 1,6% BBI1, Tak 4TO CTOMb KPYMHble 3aMMCTBOBaHWUS MOTYT U He NMOHafobuTbes. C ApYror CTOPOHBbI, B HAaCTosILLEee BPeMS
MUH®UH NpofokaeT akTUBHO 3aHMMaTb, HECMOTPSA Ha XopoLuni NpoduumT Blogxeta. OgHOW U3 Lenet 4ONrOBON NOAUTUKM
PO sBnseTcs NoBblleHWE NMKBUAHOCTL cekTopa rocbymar, 1 B 3TOM HanpaBhneHny AOCTUIHYTbI 3aMeTHble ycrnexmn. Kak Mbl yxe
nucanu, ByKBanbHO 33 HECKOMbKO MecsLEeB 0Obem TOProB B CEKTOpe BbIPOC MpaKTUHeckin BABOe. Mbl 04eHb MOMOXUTENbHO
oLleHVBaeM Npom3oLLefLIne UIMEHEHNS, CHUTAEM, YTO yBENMYeHMe NPeanoxXeHns OyaeT cnocobCTBoBaThb AabHeNLLEMY POCTY
NMKBWOHOCTY, U peKOMEHYeM MoKynaTb Hanbonee NMKBUIHbIE BbINYCKW C Alopauyven 3-5 net.

Peakuuss OP3 Ha obBan pbIHKOB Oblla BecbMa YMepeHHOW. HecMoTps Ha obBanbHoe nageHue PbiHKOB akuUMiA, Kak
POCCUICKOrO, Tak M MUPOBBIX, Cy4uMBLIEeCs nocne Toro, kak CLUA AvwmnamMcs HamBbICLLIEro KpeamTHOro penTrHra no Bepcum
S&P, poccumcKmnn LONTOBOW PLIHOK BYEpa BbIrMALEN BMOAHE AOCTOMHO. CHUXeHMe LeH B cerMeHTe OM3 coCTaBMO B CpegHeM
20 6.n. Xyxe opyrux 6o aga Bbinycka — OM3 26206 1 OD3 26203, notepaswme no 70 6.n. kaxabii. OTOENbHLIM Xe
Oymaram y[anocb NpoAeMOHCTPMPOBaTh PocT, HanpuMep OM3 25071 nofopoxanu cpasy Ha 65 0.n. CuiibHOe CHUXeHME LieH
Ha HedTb KpamHe HEraTMBHO OTPA3MIOCh Ha POCCUINCKOM BantoTe, NofeLleBeBLUen Ha 66 Koneek OTHOCUTETbHO Aonnapa 1 Ha 87
Koneek OTHOCWUTENbHO eBpo. O4HAKO CUTyaLMs Ha OEeHEeXHOM pblHKe OCTaBanacb LOBOMbHO CMOKOWHOW, cTaBka Mosprime
overnight maxe cHusmnack € 3,94% no 3,9%. Mbl nonaraeM, 4To nofiokeHve OymeT Moka OCTaBaTbCsl HEMPOCTbIM, HO
OrnaronpusTHas CUTyaUMst HAa OEHEXHOM PbiHKE OAeT HageXxay, YTO LONrOBOV PbIHOK BbIMAET M3 Nepuofa HecTabuibHOCTU ¢
HaNMMeHbLLVMU MOTEPAMMU.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

KpaTtkocpouHble ctaBku MBK npogonxaloT cCHUXaTbca

HecMoTps Ha TO, 4TO PbIHKM akLMi NO-NPexXHeMy HaxoaaTcs B CBOOOAHOM NafeHWn, a PUCKM CTPEMUTENBHO PacTyT, OaHKoBCKan
CMCTEMA B LLENOM BbIMMSANT LOCTAaTOHHO cbanaHcmpoBaHHoW. C Havana Mecsilla ypoBeHb IMKBUAHOCTM NOCTENeHHO NMOBbILIAETCS.
Buepa ocTaTkm Ha KopcyeTax KpeLUTHbIX yypexaeHn B LB cokpatunmce Ha 14,8 mnpg py6. fo 642,8 mnpa py6., Leno3uTsl
©aHkoB B LB yBenuuunmce Ha 39,7 mnpa py6. oo 455,5 mnpa py6. OaHoaHeBHas ctaBka MosPrime ynana Ha 4 6.n. 1o 3,90%.
OpHako JoNrocpoyHble cTaBkm MosPrime noBbicvnvch Ha 1—7 6.1., 4TO He TUMWYHO AN Hadvana Mecsua. Hanbonblumi poct
OTMeYeH B LUIECTUMECAYHOWN CTaBke, NOAHABLUeNCA Ha 7 6.n. Ao 4,57 %, YTO MOXeT CUrHaNM3MPoBaTb O NOABNEHMM NPU3HAKOB
HecTabnnbHOCT B BaHKOBCKOWM CUCTEME U YBENMYEHMM PUCKOB. Bnpoyem, noka CyLLeCTBEHHOrO OTTOKa CPeACTB 13 DaHKOBCKOM
CUCTEMbI He OXMAaeTca, Takum obpasom, nobas BO3MOXHas HeCTabUNbHOCTb, cKkopee Bcero, OyaeT oOycnoBfeHa BHELLIHMM
HeratmBoMm. CeropHsi MUHMUH NpennoxXuT GaHkam Ans pa3mellieHvs Ha Aenosutax 40 mnaph pyb. BpeMeHHO CBOOOAHbIX
cpencts blogxeta.

CoBOKynmnHble cpeacTBa 6aHKkoB B LIB PD, mnpp,
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Py6nb ynan kak npoTWB ponnapa, Tak U NpoTMB eBPO Ha (POHe yCuneHus oDLLen HamnpsKeHHOCTWM Ha pbiHKax. CTOMMOCTb
OVBaNOTHOM KOP3WHbI MOACKOYMMA Ha 77 Komeek A0 MakKCMManbHOro YpoBHS ¢ deBpans v gocturna 34,45 py6. donnap
3aKpbIncs Ha ypoBHe 28,97 py0./ponn. Ha MMBB, npubasume no utoram ceccum 2,3% (65 koneek). EBpo B3neten Ha 92
konewku fo 41,15 py6./eBpo. Bceoblias naHMKa Ha pbiHKax, MNOCNEAOBaBLIAs 3@ CHUXEHMEM CyBepeHHoro pentuHra CLUA,
npvBena K pocTy cnpoca Ha 6onee 6e3onacHble akTMBbLl. 30710TO OOHOBWUNO PeKopA, MOAHABLUMCL BYepa Ha 3% po 1770
LONN. /YHUMS, @ CerogHs oHo yxe npubasuno 3,2%. MeHa ykpenunacb Ha 0,5% HakaHyHe 1 cenyac Bbipocna yxe Ha 0,8%.
CblpbeBble KOTUMPOBKM, HAnMpoOTWMB, OEMOHCTPUPYIOT OTpMUATENbHYIO AMHaMKKY: HedTb Brent Byepa nopewesena Ha 5% u
cerofHs nagaet Ha 3,5%, onyctmBwuch nodt fo 100 gonn./Gapp., ceHTabpbckuin dblovepc WTI BYepa pyxHyn Ha 7%,
CErofiHsl ero noTepwm coctaBnsioT 4%, TekyLias LeHa — 78 gonn./6app. Hgekc gonnapa Bbipoc Mo UToram BYepaLlHen cecCnm Ha
0,4%, oOHAKO CerofHs yTpOM CHWM3MNCS Ha Ty Xe BenuuvuHy. EBpo B4Yepa ocnab Ha 1,5%, a cerogHs yTpom Topryetcs B
NONOXMTENbHON 30HE Ha ypoBHe 1,424 ponn./espo (+0,5%). CerofHs pybnb, Kak oxupaetcs, OymeT cHUXaTbcs Ha oHe
NecCUMUCTUHECKMX HACTPOEHUIN MHBECTOPOB W MacluTabHoro obBana Ha HedTAHbIX PblHKaX: MO BCeM BUAMMOCTW, CEroaHs
poccuickas BanioTa nofelwleseeT no 29,20-29,40 py6./ponn. Kak cnepctsue, OTMETMM HanuuMe noTeHUMana [ans
JanbHenLero ykpenneHus O1BantoTHOM KOP3MHbI.

CM. Ha ciedytoLLien CTpaHuLe.
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WcroyHmku: Bloomberg, MMBE UcroyHmkm: Bloomberg, MMBB

JleoHup CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

10 aBrycra MoratueHmne BTB-2011 (750 mnH CHF.).

11 aBrycra Odbepta BTB-JT13nHr @uHaHc-9 (5 mnpp py6.). Odepta MOIK-1 (6 mnpp py6.). MoraweHne
Camapckas 06nactb-25003 (4,5 mnpa py0.). MoraweHvie Bectep-@unaHc-1 (1,5 mapa py6.).
MoraweHwe EBponnaH-1 (2 mnpg py6.). MoraweHre XK baHk-2011 (450 MiH gonn.).

12 aBrycta Odbepta Goptym-2 (5 mapp pyb.).

16 aBrycta Odbepta PTK-JIN3UHT BO-1 (1,5 mapa py0.). Morawerve M-Unayctpus-1 (1 mnapa pyo.).

18 aBrycra OdepTa PoctenekoM-1 (2 mnpg pyob.).

22 aBrycra MoraweHwe Hatyp MpoaykT — UHeecT-3 (0,9 mnpga pyb.).

23 aBrycra MorateHne AVXK KO-2 (1 mnpa py6.).

25 aBrycra Odbepta benoH-PuHaHc-2 (2 mrpa py6.).

26 aBrycra Odbepta Mengeab-PuHaHc 5O-1 (1 Mnpg py6.).

29 aBrycra MoratueHune Kanyxckas obnacts-34002 (1,3 mnpg pyb.).

30 aBrycra MoraweHwe Poctenekom-7 (3 mnpg py6.). Morawerve OM3-5 (1,5 mnpg py6.). MoraweHwme TIK-
2,1 (3,087 mnpg pyb.).

31 aBrycra Odbepta Makpommp-PuHaHc-1 (1 mnpg py6.).

1 ceHTAOPS Odepta MPCK tOra-2 (6 mnpg py6.). Odepta AMET-turHaHc-1 (2 mnpg pyo.).

5 ceHTabps Morawerwne TK @uHaHc-2 (1 mnpg pyb.).

6 ceHTabps MoraweHwe Bonrorpafckas obnacte-34003 (1 mnpg py0.). MoraweHwe OHUMUITK GuHaHc- 1
(2 mnpa py6.). Morawenve Mul-@uHaHc-2 (3 mapg py6.). Morawenne MO3CK-1 (6 mnpg pyb.).

7 ceHTa0pS MorateHne MOWA-2 (3 mnpa py6.). MorateHe EBPP-3 (7,5 mnpa py6b.).

8 ceHTabps Odepra CB baHk-3 (1,5 mnpg pyo.).

JleHeXHbIn

PbIHOK

10 aBrycra MoraweHue OBP Ha cymmy 15,5 Mrpp py6.

15 aBrycra Bbinnata cTpaxoBbIx B3HOCOB

22 aBrycra Bbimnata 1/3 HOC3allks. 2011 .

24 aprycra BaHKkK foNMXKHbI BepHYTb MuHduHy 20 Mnpg pyo.

25 aBrycra Bbinnata akumsos n HAOMN

29 aBrycra Bbinnata Hanora Ha NpubbInb



GAR YPAACMIB | K3MUTAN

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

BTE-NM3nHr OrHaHc-9 5000 100 6,65 7.0 5 deBpansa 2014
11.08.11

MO3K-1 6 000 100 9,0 6,35 25 niona 2013
12.08.11 TrK-10-2 5000 100 7.6 6,5 8 eBpana 2012
16.08.11 PTK-NTN3NHT BO-1 1500 100 12,0 11,5 7 aBrycta 2012
18.08.11 Poctenekom-1 1500 100 9,5 -
25.08.11 benoH-®uHaHc-2 2 000 100 17,0 23 peBpans 2012
26.08.11 Mepaenb-®PuHaHc BO-1 1000 100 14,0 -
31.08.11 Makpomup-DuHaHc- 1 1000 100 7,75 -

MPCK tOra-2 6 000 100 17,5 -
01.09.11

AMET-durHaHC- 1 2000 100 8,5 8,5 22 asrycra 2013
08.09.11 CBb baHk-3 1500 100 9,25 -

PXO-13 15000 100 10,0 -
12.09.11

SnemMeHT JIN3nHr-2 700 100 11,5 -

TexHOHNKONb-OuHaHc-2 3000 100 13,5 -
15.09.11

Cubupckas ArpapHas 1000 100 17.0 i

Mpynna-2
19.09.11 CUBYP XonawHr-2 30000 100 13,5 -
20.09.11 M36 JIn3uHr-3 500 100 14,0 -




Fixed Income Daily 09.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 104 95.07 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 60.5 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13, 9.0 214 100.30 5000 100.20 100.30 7.70 3.98 0.69 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 88.5 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.9 106.76 | 5.06 99.53 113.99 6.00 1.94 4.51 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 123.0 99.50 99.00 100.00 8.60 2.09 5.19 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 130.1 105.75 | 045 110 000 104.00 106.00 8.38 2.16 5.71 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  57.0 145.3 101.60 85335 99.00 102.00 7.81 1.98 3.66 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 199.1 101.62 100.50 102.75 8.68 213 7.89 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 59 101.78 101.40 102.15 5.06 2.15 0.46 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 145 101.95 101.45 102.45 5.76 1.82 1.08 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 35.7 99.82 98.00 101.65 7.69 1.87 2.07 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 60.1 100.70 2 100.70 100.98 7.65 1.92 2.70 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18) 32.0 834 99.75 97.00 10250 | 8.00 193 | 162 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 15.08.11  15.05.15] 15.11.24  46.0 161.6 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 5.0 16.7 100.54 1989 100.54 101.25 9.92 5.58 0.34 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 26 99.90 99.00 100.79 8.48 3.94 0.20 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13, 9.0 26.6 100.31 31 100.31 101.50 7.70 4.10 0.64 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 2.0 258 100.74 100.50 100.99 719 6.95 0.12 B+/B1/ Ccbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13 10.0 278 106.32 105.00 107.64 5.59 6.50 0.72 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 34.0 119.0 100.20 500 000 99.00 8.00 3.96 2.35 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 34.0 119.0 100.14 300 002 99.00 100.15 8.03 3.96 2.35 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 472 104.20 10 300 104.05 104.36 791 2.14 3.06 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 2506.13] 18.06.15 23.0 47.0 102.35 12705 102.10 102.35 7.03 2.01 1.63 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 23.0 472 102.39 10 000 102.10 102.35 7.03 2.01 1.64 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 47.0 104.00 163 009 104.00 104.40 7.97 2.14 3.04 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 30.0 54.6 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 10.1 99.10 17703 98.56 99.10 21.67 4.53 0.35 TOproBnst
ATom3HNp06 10000 R 750  15.08.11 15.08.14 36.8 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 20.3 101.60 101.00 102.20 6.72 3.80 151 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 20.3 101.00 20 101.00 102.09 7.1 3.83 1.50 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 2.0 20.3 99.70 99.00 100.40 9.67 4.05 0.16 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 8.0 25.9 100.25 9000 100.25 719 373 0.57 [/Ba3/ GaHku
Bank CaHkT-Metepbypi 3000 R 850 151211 131212 121213 16.0 286 102.09 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 18.1 100.72 | 0.31 100.43 101.00 7.16 3.74 1.34 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 17.0 65.1 107.00 250 106.75 107.19 7.10 5.82 1.20 cbipbe
BalwHedTb-02 15000 R 12500 201211 21.1212) 131216 17.0 65.1 106.75 600 402 106.75 107.20 7.29 5.84 1.20 Cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 17.0 65.1 106.75 80 304 106.75 107.20 7.29 5.84 1.20 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 6.6 99.60 99.10 100.10 18.53 8.51 0.43 meTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 9.0 21.0 90.02 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18  60.0 83.6 101.00 295 000 100.25 101.00 8.29 4.15 3.77 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 32.1 101.50 1 100.00 101.50 7.18 3.78 2.22 //BBB- GaHku
BB/ MM 306 5000 R 745 31.08.11 27.02.13 19.0 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 14.0 26.5 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12] 11.10.13] 14.0 26.5 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.5 JoT03BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 23.0 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 23.0 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.5 JoT03BaH/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 348.2 102.72 102.55 102.90 8.42 2.08 10.20 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 185 oto3gaH// TOproBnst
BK-WHsect1 10000 R 925 20.01.12 19.07.13 237 /Ba3/BB- Tenexkom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 35.5 100.00 1072 002 99.00 100.45 7.53 3.69 248 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.9 100.61 3 100.62 102.75 8.29 411 3.27 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.9 101.50 115 090 99.00 102.30 8.02 4.08 3.28 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 4.0 155 97.53 95.01 100.05 18.36 4.60 0.24 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 52.8 102.00 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 19.2 95.10 90.20 100.00 11.25 3.93 1.32 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13, 9.0 26.7 100.75 | 0.10 100.50 101.00 7.88 4.46 0.64 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 26.7 100.93 490 100.93 101.10 712 1.83 1.90 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 11.0 59.8 101.05 90 316 99.60 101.20 6.12 1.78 0.85 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 4.0 40.7 101.41 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 19.5 101.46 100.91 102.00 6.80 1.87 141 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 19.5 100.46 99.00 101.92 7.49 1.89 1.40 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 19.5 98.36 94.82 101.90 8.99 1.93 1.38 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 19 101.05 300 101.05 4.75 5.67 0.15 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 6.0 18.2 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 10.0 220 99.75 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 13.0 30.9 100.80 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14 9.0 39.5 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 17.0 476 100.02 99.85 100.20 6.58 161 112 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.8 100.05 18 499 99.80 100.30 7.04 1.72 148 BBB//BBB (buHaHCbI
BTB-Nu3®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 19.0 58.8 51379 99.80 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 4.0 64.7 100.39 2200 100.30 100.55 5.75 1.70 0.31 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 6.0 72.8 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 0.0 72.9 BBB//BBB (puHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 111.8 98.20 50 003 99.00 100.70 8.28 4.01 4.70 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 27.0 111.8 100.00 1 100.00 100.50 6.89 3.44 1.98 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 117.0 100.00 810 021 99.00 100.17 8.05 3.94 3.57 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 48.0 108.4 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 33.0 117.5 100.75 100.25 101.25 7.31 371 2.26 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 57.0 117.5 103.49 | 0.09 167 557 103.05 105.00 7.84 4.14 3.58 BBB//BBB+ (puHaHCbI
BOB-NuanHr-05 5000 R 860 14.10.11  08.04.16/ 02.0421 57.0 117.5.  103.00 117091 103.00 103.50 7.97 4.16 3.57 BBB//BBB+ (buHaHCbI




Fixed Income Daily 09.08.11
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 35.0 | 119.40 148 360 118.00 119.45 6.37 5.74 2.33 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 108 | 106.79 212 106.00 106.79 5.22 6.13 0.81 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 2.7 100.16 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 30.6 | 102.02 101.00 103.04 6.45 3.53 2.14 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 278 /Baa3/BB GaHku
lasnpomb 3 10000 R 6.17  10.10.11 10.10.11 21 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 15.5 /Baa3/BB GaHku
[asnpomb 5 20000 R 685 241111 221112 15.7 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 284 | 101.00 169 100.10 102.50 7.40 3.85 2.01 /Baa3/BB GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 240 @ 358 99.75 80 020 93.00 99.89 6.97 3.41 1.74 /Baa3/BB GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13! 20.3 /Baa3/BBB- Cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  11.10.11 09.04.13 20.3 | 100.63 99.51 101.75 6.85 3.54 147 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 8.90 09.08.11  30.01.18 26.01.21 79.0 @ 1153 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 120 @ 60.0 | 107.89 321547 107.89 108.19 6.00 6.82 0.87 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19 81.0 & 934 = 100.51 370724 100.51 101.99 8.26 4.07 4.76 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 54.6 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 55.0 @ 1153 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 209.8 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.08.11 16.02.13 18.6 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 6.0 23.8 101.05 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 10.0 & 284 | 100.18 99.11 101.25 7.88 4.05 0.77 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12, 01.08.14 120 @ 363 100.04 BB//BB- GaHku
no6akcbark 6O-05 2000 R 810, 081211  13.06.12 08.12.13 10.0 = 284 | 100.66 100.11 101.20 7.27 4.04 0.77 BB//BB- GaHku
no6akcbark 5O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 120 @ 363 100.10 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 4.3 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 2.0 68.6 101.50 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 5.0 28.8 | 100.40 6000 100.60 7.24 4.10 0.35 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 9.0 32.9 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.0414 210 329 @ 100.35 10 800 100.30 100.85 8.18 4.10 147 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 20.8 TOproBnst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 23.7 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 19.3 aHepreTMka
[enbTaKp-6 5000 R 720 211211 25.06.14) 15.06.16, 350 @ 59.1 99.90 1 99.90 100.30 7.32 3.59 245 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 24 IloTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 46.2 98.25 97.50 99.00 9.25 4.36 3.00 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 3.0 63.5 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18 31.0 & 79.1 100.90 100.81 101.00 7.30 3.80 217 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 1.0 100.12 100.00 100.25 2.70 1.05 0.08 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 34.6 | 100.20 8 100.00 101.00 4.20 1.05 2.57 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 4241 12.10.11 09.04.14 32.5 | 100.50 100.00 101.00 4.10 1.05 243 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 59.1 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.03.20, 20.0 @ 104.7 @ 101.96 100.20 103.73 8.08 4.52 1.38 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 51.0 & 112.0 @ 105.55 13001 104.02 105.97 8.52 4.70 3.21 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13] 13.0320 20.0 @ 104.7 @ 103.75 0.5 100 053 99.00 103.75 6.87 4.44 140 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 51.0 & 112.0 = 105.00 8 103.00 106.13 8.68 4.72 3.21 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.05.21 59.0 @ 119.3 = 100.60 = 0.30 368 609 99.96 8.40 4.16 3.71 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 59.0 & 119.3 = 99.22 98.00 100.45 8.75 4.22 3.69 meTannyprus
EspoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 48.0 838 | 101.50 810 98.02 103.49 8.43 4.37 3.22 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 520 @ 885 | 101.50 100 107 98.00 103.00 7.84 4.05 3.50 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 8.0 aHepreTMKa
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 85 100.08 100.01 100.15 12.16 5.98 0.60 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 13.6 100.00 (pUHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 17.0 @ 349 100.50 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 31 100.35 7155 100.35 100.50 6.74 4.03 0.24 B+/Ba3/ GaHku
3eHuT 506n 5000 R 750 06.12.11  05.06.12] 04.06.13 10.0 & 222 | 100.36 200 001 100.36 100.65 715 3.73 0.76 B+/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 03.01.12 050712 01.07.14 110 353 | 100.80 59 041 100.70 100.90 714 3.96 0.83 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 8.0 20.3 | 100.32 100.25 100.40 6.68 3.55 0.61 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 14.0 | 259 @ 100.70 50310 100.50 100.70 7.14 3.88 1.01 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 160 @ 34.1 99.90 99.75 100.05 745 3.66 117 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 59.0 = 240.6 = 103.50 155001 102.50 103.50 8.01 4.22 3.70 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 59.0 & 240.6 @ 103.50 75001 102.50 103.50 8.01 4.22 3.70 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 35.3 99.30 98.00 100.60 8.39 3.99 242 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 34.0 @ 58.7 98.00 33925 99.90 100.75 8.74 3.94 2.35 1B+ TOproBnst
VHBecTToprbank 6O-0° 2000 R 960 251111 250512 25.11.13 100 @ 280 @ 10092 022 100.70 101.14 8.52 4.80 0.71 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 36.0 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 38 102.70 102.50 102.90 7.79 8.13 0.29 cepBuC
WHtypuct-2 2000 R 1400 221111 250512 21.05.13 100 = 21.7 | 101.00 1822 100.07 101.84 12.83 6.91 0.68 CepBuC
VipkyT BO-01 5000 R 925 13.09.11 10.09.13 255 /Ba2/ MaLLUHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 325 | 100.50 @ 0.10 100 000 95.05 7.52 3.77 224 JoTo3BaH/B- aHepreTMka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 28.1 104.21 JoT03BaH/B- 3HepreTuka
Wrepad®-1 5000 R 850 221111 20.11.12 15.7 | 100.00 10 85.00 100.50 8.66 4.24 113 cbipbe
Kamas BO-01 2000 R 9.00 191211 171212 16.1213 170 @ 287 aBToONpoOM
Kama3 60O-02 3000 R 8.60  09.08.11 04.02.14 30.4 aBTONpOM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 255 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 170 @ 352 99.85 99.70 100.00 9.57 4.64 121 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 346 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 3.8 90.01 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 7.3 102.30 1 102.31 104.00 8.14 5.85 0.53 /B2/B meTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 341 101.35 50 229 99.00 101.35 8.31 4.28 2.32 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.8 99.60 3740 99.00 100.10 11.53 5.51 173 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 6.4 104.92 247 104.82 105.04 7.02 3.92 0.46 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80/ 17.08.11 15.02.12 6.4 90.00 /loTo3BaH TOproens

Koneitka 50-01 3000 R 950 251011 300712 23.0713 120 238 10145 100 101.45 8.02 2.33 0.87 /loTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13! 26.2 101.45 IloTo3BaH Toproens
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 150 @ 328 99.70 300 99.70 100.00 9.72 4.65 1.03 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 33.1 100.00 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 130 @ 308 @ 101.23 = 0.03 11 500 101.10 101.39 747 4.25 0.91 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 350 & 119.9  99.50 965 007 99.50 8.39 4.03 241 aHepreTMKa
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 57.0 @ 117.9 @ 100.10 5000 99.00 100.10 8.86 4.33 3.56 aHepreTMka
KyibA3oT-4 2000 R 8.60  13.10.11 07.04.16 56.8 | 100.25 108 380 100.25 100.75 8.71 4.28 3.53 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 21.8 | 106.21 106.00 106.42 9.14 3.40 0.99 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 16.2 | 106.35 1895 106.35 106.73 8.29 371 0.73 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 5.7 101.00 170 000 100.80 101.88 6.44 4.22 0.44 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 85 101.15 100.80 101.50 6.38 3.95 0.64 /Ba2/ aHepreTuka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 120 482 99.62 99.00 100.25 8.69 4.05 0.87 B-/B2/ GaHku
JIOKOBaHk 50-01 2500 R 850 11.08.11  09.02.12] 06.02.14 6.0 30.4 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 18.0  24.1 100.50 99 100.50 103.20 9.65 4.86 129 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 271211 020712  25.06.13  11.0 = 229 | 102.60 102.40 102.80 7.40 5.10 0.82 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 25.5 103.74 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 31.8 | 102.00 18 102.00 102.50 8.81 4.64 212 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 36.0 | 100.10 30 000 99.50 100.35 8.61 4.22 2.46 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 4.1 100.55 2061 100.00 100.66 5.46 3.52 0.32 BBB-/Baa2/BBB-  Cbipbe
Tlykoiindo6n 6000 R 740  08.12.11 05.12.13 283 | 101.35 20010 101.00 101.50 6.87 3.64 2.02 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335 06.02.12 06.08.12 121 107.49 107.00 107.98 5.60 6.19 0.92 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 121 107.26 107.01 107.50 5.84 6.21 0.91 BBB-/Baa2/BBB-  cbipbe
TykoitnBO03 5000 R 1335  06.02.12 06.08.12 121 104.14 100.00 108.29 9.11 6.39 0.89 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 121 107.10 137 164 107.00 107.40 6.00 6.22 0.91 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 121 107.44 107.00 107.89 5.65 6.20 0.92 BBB-/Baa2/BBB-  cbipbe
IlykoitnBO06 5000 R 920 151211 13.12.12 164 | 103.56 103.01 104.10 6.50 443 121 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 164 | 103.74 100 000 103.00 104.49 6.35 4.42 121 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 254 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 254 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 254 | 101.60 101.20 102.00 7.54 4.05 1.77 TOproBnst
Marnut 6O-04 2000 R 825  12.09.11 09.09.13 254 | 101.49 100.51 102.47 7.60 4.05 1.77 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 31.2 | 100.62 100.25 101.00 7.87 3.96 212 TOproBnst
Marxut BO-06 5000 R 7.75  25.10.11 22.04.14 329 100.00 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 7.6 101.25 5558 100.50 101.10 6.21 4.04 0.57 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 38 100.39 100.00 100.78 6.78 3.97 0.29 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 19.9 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011  27.10.11) 23.04.13 3.0 20.8 99.73 99.01 100.45 8.58 1.81 0.20 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 7.0 311 100.10 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 34.6 | 100.40 100.00 100.80 6.95 4.10 0.34 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 16.0 | 107.39 600 002 106.75 107.35 6.87 5.92 1.15 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 31.9 99.88 99.00 100.77 8.36 4.07 2.16 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 78.0 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 02.02.12 06.02.13 02.08.14 180 @ 36.3 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 9.6 100.00 10 97.03 100.90 9.17 4.49 0.71 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15] 25.08.20 50.0 = 110.2 = 106.20  0.20 50 000 103.10 8.33 4.70 3.08 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 50.0 @ 110.2 & 105.25 104.00 106.50 8.61 4.74 3.07 /B1/ meTannyprus
Meuyen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 31.0 @ 1158 10099 @ 0.14 150 001 100.00 101.00 7.96 4.07 2.09 /B1/ meTannyprus
Meuyen 1606 5000 R 825  23.08.11 18.02.14/ 09.02.21 31.0 @ 1158 @ 100.40 100 000 100.00 101.00 8.23 4.10 2.08 B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.05.21 59.0 & 119.3 = 100.30 100.00 100.60 8.48 4.18 3.70 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 59.0 @ 119.3 = 100.00 300 000 99.00 100.70 8.56 4.19 3.70 meTannyprus
Meyen 206 5000 R 740 141211 12.06.13 22.5 | 100.00 19 100.10 100.28 7.53 3.69 1.62 B1/ meTannyprus
Meuyen 406 5000 R 19.000 271011 30.07.12 21.07.16, 120 @ 60.3 | 111.70 12031 111.36 111.70 6.51 4.24 0.86 /B1/ meTannyprus
Meuen 506 5000 R 1250 181011 18.10.12  09.10.18 15.0 & 87.3 | 106.50 50 004 102.90 106.50 6.92 293 1.05 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 59.0 = 119.5 10090 = 1.10 295 006 99.00 100.90 8.32 4.15 3.72 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12 3.0 15.3 99.03 1 99.50 101.94 16.87 6.29 0.22 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 194 | 101.50 99.00 103.99 8.91 4.79 1.34 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.8 | 101.66 99.00 104.32 8.86 4.78 145 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 6.7 100.02 99.03 101.00 7.38 1.81 0.50 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12] 01.10.15 150 @ 50.5 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 240 @ 358 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 1.0 MaLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13 7.0 18.3 notpeb. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 0.3 20.00 618 20.00 21.00 30.54 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  11.01.12 10.07.13 234 26.00 103 16.37 23.98 142.26 | 20.62 0.66 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 17.07.14, 29.07.14 360 362 99.78 99.50 100.07 7.72 4.37 2.46 notpe6.1oB.
MKB 0506n 2000 R 740 26.10.11 25.04.12 8.7 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 12.2 B+/B1/ GaHku
MKB 0706n 2000 R 9.76  17.01.12  24.0712 14.07.15 120 479 101.70 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 446 | 100.43 5150 100.58 6.55 4.82 0.18 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.08.11 220213 22.02.14 190 @ 31.0 99.70 100 000 100.19 8.90 4.23 1.31 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 150 @ 327 99.60 150 001 99.01 99.69 8.44 4.03 1.05 B+/B1/ GaHku
MKB B0O-05 5000 R 920 231211 23.06.14 35.0 99.99 | 049 102 025 99.50 100.00 9.41 4.61 2.35 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 155 | 100.25 50 001 98.50 6.79 343 1.15 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 4.0 164 | 101.40 250 98.00 101.50 5.57 477 0.34 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 8.0 25.8 100.35 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-04 5000 R 765 01.09.11 27.02.14 31.1 101.38 301 101.00 747 3.76 2.15 oT03BaH/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 20.2 | 101.50 51001 97.00 101.50 6.78 3.76 145 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 35.6 | 100.10 & 0.25 63 998 95.01 100.00 7.29 3.59 249 oT03BaH/Ba3/BB+  meTannyprus
MMK B0-07 5000 R 725 24.01.12 22.07.14 36.0 | 100.10 50 000 98.00 100.00 7.34 3.61 2.52 0T03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 1.0 18.9 [fieBenonmMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 11.0 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 1.0 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 347 (hyHaHChI
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MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 449 102.00 B3/ GaHku
Mockomub-3 5000 R 10000 141211 12.06.13 225 B-l/ GaHku
MOCMAPT® 1 2000 R 001 131011 19.10.11) 12.04.12 2.0 8.3 1.81 TOproBnst
Mocobra3®2 3000 R 925 241211 24.06.12 10.7 98.50 7077 98.50 99.25 11.36 4.68 0.77 CepBuC
MocTpAsTd1 7500 R 11.80 201211 18.12.12 16.6 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 12 100.36 50 000 100.02 100.69 8.78 6.21 0.09 1IBB aHepreTMka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16, 7.0 552 | 10143 | 0.28 40701 101.00 101.42 4.85 3.76 0.52 /BB JHepreTuka
MocaHepro3 5000 R 1025 021211 061212 28.11.14) 16.0 = 403 | 105.20 36 801 99.00 6.08 4.86 1.19 11BB aHepreTuKa
MOSK-01 3500 R 6.35 271011 11.08.11) 25.07.13, 0.0 23.9 98.62 97.20 100.05 325.94 1.60 0.00 BB+//BB aHepreTuKa
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 1.0 98.73 97.21 100.25 26.27 4.07 0.06 aHepreTuka
MPCK Yp.01 1000 R 860 2211.11 22.05.12 9.6 88.10 aHepreTuka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14, 1.0 371 100.08 104 156 100.08 100.60 14.79 8.72 0.06 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 26.7 95.75 | 6.74 91.01 100.49 9.38 3.64 1.85 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 511 101.10 414010 99.75 101.10 7.57 3.82 3.34 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 23.0 = 833 | 101.52 100.00 103.05 721 3.93 1.64 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760 15.05.12 13.05.14 33.6 | 100.10 14681 100.10 100.69 7.54 7.57 2.38 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12 19.07.16, 120 @ 60.2 | 107.47 3105 106.77 107.47 5.98 13.22 0.91 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 76.1 102.47 255 607 102.47 103.29 8.35 4.23 4.50 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 52.0 @ 1125 @ 101.55 251003 100.05 101.75 7.85 4.00 3.36 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 35.0 | 100.00 99.25 100.74 8.36 4.09 240 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 35.0 | 100.00 99.25 100.74 8.36 4.09 240 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14 7.0 31.5 | 100.20 1800 100.00 100.40 9.84 5.00 0.51 GaHku
HK AnbsiHe BO-01 5000 R 925  09.08.11 04.02.14 304 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 12 100.76 100.01 101.50 6.33 6.93 0.10 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20, 24.0 | 109.0 = 102.50 85 99.00 8.49 4.74 1.71 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 59.0 @ 119.5 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 59.0 @ 113.5 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 7.7 75.50 B/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 16.1 104.48 104.00 104.95 6.27 4.65 118 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 150 | 105.51 10 000 101.50 6.11 5.08 1.09 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 19.2 | 100.00 50016 100.00 102.00 7.89 3.86 1.36 BB+/Ba1/BBB-  metannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 229 | 102.00 31 101.50 102.00 6.45 3.67 1.67 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 241111 250512 251113 100 @ 280 & 101.05 100.85 101.25 7.73 4.46 0.72 B2/ GaHku
HosukombaHk-5O-01 3000 R 8,50 07.01.12 07.07.13] 07.07.14 230 @ 355 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12 02.07.14  11.0 = 353 | 100.52 100.15 100.90 6.80 3.67 0.84 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11  28.08.13] 28.08.17 250 @ 737 @ 10270 @ 0.10 32312 102.84 7.16 4.15 1.74 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 100 @ 225 99.52 99.28 99.75 6.95 3.13 0.78 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 7.0 31.0 | 100.28 100.00 100.55 6.58 3.46 0.50 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 241 100.00 127 866 99.75 101.05 712 3.49 1.75 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 47.7 | 102.50 102.00 103.00 8.19 2.25 1.79 TpaHcnopT
HC-H.-60-01 2000 R 10500  04.11.11 02.05.14 33.3 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 32.7 100.49 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.8 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 9.4 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 4.0 20.6 Bl notpe6. ToB.
06opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 106.1 MaLLMHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 41 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13  11.0 & 227 | 101.00 50 000 100.70 101.59 6.34 3.70 0.80 [/Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 35.1 99.50 2000 99.00 742 3.56 2.46 JHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 1.7 100.94 100.85 101.04 5.46 6.05 0.14 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 85 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211] 31.05.13 4.0 221 100.18 | 1.17 99.02 101.34 12.63 6.47 0.28 1/B- MaLUMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 0.7 100.01 | 0.01 4 100.01 100.24 12.85 6.48 0.05 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 32.0 | 100.60 12000 100.52 101.00 8.15 4.09 217 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 36.2 99.29 228 500 98.91 99.30 8.39 3.99 2.49 BB/Ba1/ GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 34 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 9.0 20.8 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 32.5 99.65 25000 99.99 8.83 4.25 2.19 B3/ GaHku
MeTpokom65 5000 R 1275 1941211 1912120 211214 170 @ 410 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 12.7 | 100.75 99.90 101.60 711 3.86 0.92 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.000 22.08.11 22.08.12 12.7 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 320 563 @ 10144 094 40001 100.60 101.00 7.78 4.06 218 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 304 BB-/Ba2/oTo3BaH | BGaHku
MpomcB6-05 4500 R 7.75  18.11.11 18.05.12 9.5 100.82 25000 100.25 101.40 6.73 3.83 0.71 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 226 | 100.73 52500 100.73 101.40 7.81 4.08 1.62 BB-/Ba2/oT03BaH | BGaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 24 100.50 96.00 105.00 -2.52 0.00 0.20 MalLLKHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 23.9 95.35 10 95.35 98.40 14.53 5.88 1.58 MalLUMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 29 99.49 98.51 100.47 14.55 6.02 0.21 TOproBnst
MpodbMeansd-1 3000 R 10500 19.01.12  23.07.13, 16.07.15 24.0 @ 47.9 | 102.60 686 102.60 103.67 9.15 5.10 1.66 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 10.3 clx
Pa3r.60-16 3000 R 1200 091111 071112 07.05.14 150 @ 334 99.05 | 0.05 2 99.05 99.79 13.22 6.04 1.03 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 1.7 100.56 100.01 101.10 12.79 8.43 0.12 clx
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 74 102.24 | 0.22 101.02 103.45 13.39 8.29 0.50 c/x
Pasrynaind4 3000 R 231111 22.05.13 21.8 64.54 30.00 99.09 21.73 1.40 clx
Paarynaind5 2000 R 261011 26.10.11)  23.10.13, 3.0 26.9 clx
Paitthchaitae BO-7 5000 R 750  30.11.11 27.11.13 28.1 100.88 100.00 101.75 7.20 3.71 1.99 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350  06.12.11 081211 03.12.13] 4.0 28.3 102.67 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 280 @ 518 | 101.75 547 752 101.75 102.60 8.27 441 191 BB-// yenyru
PenKan-2 3000 R 10.50  06.10.11 04.04.12 8.0 99.90 2662 99.90 100.39 10.90 5.21 0.57 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 101 99.60 9953 99.05 99.51 9.97 4.61 0.74 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13] 05.08.14 240 @ 364 @ 100.00 134702 99.50 100.05 10.05 4.99 1.70 B/B3/B GaHku
PX[ BO-01 15000 R 940 07.12.11 05.12.12 16.2 | 104.45 13432 104.45 104.69 5.94 4.49 1.19 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 7.55  09.11.11 07.11.12 152 102.20 102.10 102.31 577 3.68 1.13 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 27.6 101.00 5000 100.80 101.10 6.52 341 1.98 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 314 119.81 266 921 119.81 120.12 6.63 6.24 2.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 52.1 101.90 | 0.15 1 101.51 101.80 7.40 3.82 342 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 4.0 94.6 102.57 59 752 102.50 102.81 5.80 7.24 0.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 314 100.30 36 700 100.30 100.40 10.10 4.97 2.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 446 102.70 102.60 102.79 9.06 4.73 2.83 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1050 261211 261212 20.06.16 17.0 = 59.3 106.08 10 000 105.83 106.15 5.91 4.94 124 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211  06.06.16/ 05.06.17 59.0 @ 70.9 100.80 844 254 100.50 101.00 7.84 3.91 3.77 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13] 16.07.18 240 845 108.74 | 0.17 108.57 108.90 6.07 4.95 172 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 360 @ 96.6 113.53 | 0.17 113.36 113.70 6.02 4.83 247 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 @ 157.3 @ 100.94 100.70 101.17 8.13 4.03 5.02 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 43.0  163.7  105.28 28998 102.50 105.60 7.35 4.26 2.88 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 25.11.11 231112 20.11.15 16.0 @ 522 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 29.0 @ 53.0 103.00 3008 103.00 103.90 9.15 5.04 1.95 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 350 @ 58.7 100.00 259 251 100.00 100.15 9.15 4.49 2.32 cbipbe
Poc6ank 5O-01 5000 R 740 231211 27.06.12 21.06.13 110 @ 228 101.15 53 427 101.14 101.34 6.06 3.67 0.82 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 23.3 102.50 15000 90.01 102.64 6.69 3.94 1.69 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 274 90.02 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.6 100.00 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 19.01.12 23.07.12, 16.07.15 120 @ 479 101.00 1612 99.00 101.00 8.96 4.94 0.86 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 150 @ 759 99.00 97.01 101.00 11.57 5.29 1.07 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11 081211 09.12.13] 4.0 28.5 100.00 1000 100.00 100.60 10.45 5.26 0.32 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 775 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 775 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 715 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 18.0 & 103.2 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20 18.0 @ 103.2 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112 13.07.15] 01.07.21 48.0 | 1205 100.85 568 671 100.05 101.20 7.56 3.81 3.21 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12  14.07.15 02.07.21 48.0 1205 101.15 185 005 100.05 101.40 747 3.80 3.21 BBB/Baal/ GaHku
Poccenxb 14 10000 R 7.70 10.01.12  09.07.15] 29.06.21 48.0 ' 1204 @ 100.15 667 001 100.05 101.00 7.79 3.83 3.19 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14/ 09.02.17, 31.0 @ 67.1 105.25 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 2.0 T4.7 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 4.0 88.9 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 37.0 @ 79.2 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 13.12.11  11.06.13] 05.06.18 22.0 @ 83.1 100.40 251 100.50 6.72 3.40 1.64 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 16.0 @ 100.7 = 104.70 11 800 104.00 105.08 6.29 4.81 1.16 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 16.0 | 100.7 = 104.70 10 000 104.00 105.10 6.29 4.81 1.16 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 130 250 101.20 1000 101.00 101.15 6.07 3.55 0.96 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 130 250 101.15 50 000 101.00 101.15 6.12 3.55 0.96 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11  04.05.12] 29.10.13 9.0 271 99.82 68 438 99.00 100.65 6.87 3.30 0.68 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 950 11.0811  11.08.11  08.08.13 0.0 244 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 34 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 73 BB+//BB- Tenexkom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 20.1 99.97 41200 100.64 8.96 3.74 122 BB+//BB- Tenekom
Pocrenexom-05 2000 R 760 30.11.11 30.05.12 9.9 BB+//BB- Tenexkom
Pocrenexom-06 2000 R 7.80  30.11.11 30.05.12! 9.9 BB+//BB- Tenexkom
Pocrenexom-07 3000 R 9.30,  30.08.11 30.08.11 0.7 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13! 252 100.49 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 8.10/  08.09.11 08.12.11 41 BB+//BB- Tenexkom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 217 100.00 99.00 101.00 8.14 1.57 124 BB+//BB- Tenekom
Poctenexom-11 3000 R 11700 021111 09.08.11] 24.07.19, 0.0 96.9 105.50 442 105.50 105.99 2.76 BB+//BB- Tenekom
Pocrenexom-13 2000 R 11.000  19.10.11 211011 171012 2.0 14.5 BB+//BB- Tenexkom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 14.6 101.00 15120 101.00 101.69 10.92 2.81 1.02 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 17.0 @ 34.8 100.15 | 0.10 76 077 99.00 100.00 10.93 2.68 1.16 (buHaHCbI
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13/ 0.0 24.3 (puHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 79.7 100.25 1108 881 99.60 100.15 8.42 413 4.62 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 450 @ 117.6 99.95 0.05 1259 425 99.20 99.60 8.69 4.24 291 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 57.0 @ 117.8 @ 101.80 1003 711 101.40 101.55 7.68 3.92 3.65 /Baa3/BBB- JHepreTuka
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 57.0 @ 117.8  101.08 200 000 100.50 101.65 7.87 3.95 3.64 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.09.11 14.06.12 104 100.30 99.00 101.59 12.14 2.98 0.72 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 14 100.17 100.10 100.24 6.04 3.73 0.11 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 8.3 100.65 | 0.05 100.40 100.90 6.85 3.84 0.62 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 280 @ 51.8 101.10 30 000 100.50 101.65 743 3.90 1.96 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 280 @ 519 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 14.0 @ 499 101.00 100.50 101.50 6.85 3.80 0.99 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12/ 15.09.15 14.0 = 50.0 100.50 1 100.50 7.36 3.82 0.99 /Baa2/BB+ GaHku
PycthuHanc-50-01 4000 R 715 04.01.12 08.07.13] 04.07.14 230 354 99.68 99.00 100.35 7.42 3.62 1.69 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 6.8 Npou3BoACTBO
CarypHHMO2 2000 R 925 20.09.11 20.09.11 14 99.04 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 4.0 34.4 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 23.9 101.80 1.30 32 100.82 101.80 11.46 5.98 1.62 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 10.5 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 1.0 13.6 100.70 332917 100.75 101.00 7.86 6.93 0.11 BB-/Ba2/BB Ccbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 18.6 102.06 1 102.96 105.24 8.45 4.76 1.28 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 18.6 103.62 102.00 105.24 7.33 4.69 1.30 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 7.7 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 17.01.12 17.07.12 115 105.55 56 105.55 107.50 11.92 8.50 0.81 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 39.0 = 995 115.00 186 146 114.00 115.90 8.21 5.85 245 MeTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 39.0 = 995 115.25 208 758 114.00 115.89 8.12 5.84 245 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 15.0 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 140 @ 262 101.85 101.70 102.00 8.19 477 1.01 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 36.9 B/l notpe6. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 241 Tenekom




Fixed Income Daily 09.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 325 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 32.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 19.2 104.05 408 104.05 105.00 712 4.67 1.35 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14 120 @ 36.7 10846 | 0.20 2170 108.01 108.90 6.16 6.78 0.87 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 160 @ 645 107.00 17 889 107.00 108.14 6.86 5.82 1.16 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 56.0 101.50 5048 101.00 101.99 7.02 3.76 1.90 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 11.0 @ 227 100.72 | 0.22 100.00 101.43 10.93 5.82 0.77 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75 101011 151012  07.10.13 14.0 @ 264 99.82 99.25 100.40 11.01 5.37 1.00 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13) 100 @ 28.0 100.95 15000 99.01 101.28 8.04 4.52 0.73 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 4.0 22.2 101.70 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 @ 325 100.05 B/B2/ GaHku
CKb-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 230 @ 355 92.64 85.03 100.25 13.30 4.58 1.59 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 02.11.11  07.05.12] 01.05.13] 9.0 211 102.30 | 0.30 101.31 103.29 9.68 6.34 0.65 aBTONpOM
Connepc2 3000 R 1250 18.01.12 17.07.13 236 | 104.15 5 103.01 105.50 1034 | 598 | 161 aBTONPOM
COPYC KAM2 1500 R 06.10.11 05.04.12 8.0 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 120 @ 36.2 100.50 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 120 362 100.50 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 113 95.51 2010 95.51 95.74 14.24 4.43 0.80 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 204 94.02 88.05 99.99 12.94 4.51 1.38 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 6.4 97.85 191295 97.85 97.95 17.88 6.47 0.42 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 7.0 313 98.89 88 321 98.50 98.89 12.14 4.97 0.49 B3/ GaHku
CynocTpb-3 1500 R 925 05.09.11  05.09.11] 03.09.12 1.0 13.1 99.59 99.21 99.97 15.05 4.63 0.07 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 23.0 @ 108.2 = 103.30 105 008 102.00 103.70 7.55 4.51 1.67 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 9.4 99.95 35 99.56 100.15 12.06 5.84 0.66 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 25.8 101.08 100.51 101.65 6.80 3.58 1.83 B+// cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 15.0 95.02 Tenexkom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 75 100.94 38002 100.46 100.94 7.02 4.20 0.56 B2/ GaHku
Tardonab 6 2000 R 8.75 30.08.11  28.02.12] 26.02.13 7.0 18.9 100.44 99.90 100.99 8.06 4.34 0.50 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 5.0 16.5 100.30 99.90 100.70 7.63 4.35 0.35 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 110 @ 29.0 100.25 | 0.25 99.90 100.60 9.39 4.72 0.79 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12 17.04.14 150 @ 328 99.90 4 99.90 100.00 9.02 4.37 1.04 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 225 MalLLMHOCT.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 7.0 315 100.40 99.00 101.79 7.87 4.22 0.54 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 230 @353 99.05 300 99.05 99.74 7.37 3.37 1.68 aHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 0.0 18.3 aHepreTuKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 25.7 100.30 | 0.30 4 93.01 100.25 9.03 4.47 1.75 cccl aHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 0.7 93.10 CCCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 9.9 aHepreTuka
TrK-5-01 5000 R 875 141011 16.10.13 06.10.17 27.0 @ 75.0 102.08 101.25 102.90 7.79 4.27 1.85 aHepreTMKa
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 250 @736 100.65 99.50 101.80 8.06 4.1 1.74 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 6.6 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 9.2 aHepreTuka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 250 @ 73.0 aHepreTuka
Tene2-01 5000 R 840 231211 220616/ 11.06.21 59.0 = 119.8 = 100.85 7001 100.50 101.50 8.33 4.15 3.75 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 59.0 = 119.8 @ 101.20 18701 100.55 101.40 8.24 4.14 3.76 BB+// Tenekom
Tene2-03 3000 R 840 231211 22.06.16/ 11.06.21 59.0 & 119.8 = 100.88 100.50 101.25 8.32 4.15 3.75 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 29 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 71 99.72 99.20 100.25 149 0.50 0.57 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 24.0 111.57 162 111.57 112.25 13.57 8.99 1.52 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 25.8 100.70 9 100.70 103.16 14.28 7.04 1.59 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13] 4.0 28.0 101.27 | 045 27243 100.71 101.29 12.37 8.12 0.28 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 130 @ 30.8 100.20 2 566 99.50 100.00 14.24 6.97 0.83 GaHku
TK®uHakc BO 1 500 R 1050  28.12.11 25.06.14 35.1 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 35.1 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 26.9 101.00 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011 25.04.12] 23.10.13] 9.0 26.9 102.38 | 0.32 2443 101.70 102.38 8.48 5.77 0.63 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 14.0 @ 56.0 100.50 100.00 101.00 7.81 4.04 0.98 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 18.9 104.59 104.33 104.85 6.45 4.53 1.34 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 46.5 104.00 1180 103.63 104.15 745 4.22 2.54 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 171111 17.11.13 21.7 101.18 100.50 101.85 7.26 3.82 1.96 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 10.3 100.25 /Ba1/BB+ GaHku
TpancKpens 3000 R 790  11.08.11 12.08.13 245 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 32.8 102.18 | 0.17 101.75 102.60 747 4.03 225 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 30.0 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15, 13.05.19 46.0 @ 945 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 99.2 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11 25.09.15 18.09.19 50.0 @ 98.8 110.30 626 648 107.90 110.85 6.93 8.95 3.14 /Baa1/BBB Cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 78 101.40 101.00 101.80 6.52 4.28 0.58 aHepreTuka
YBPuP-02 2000 R 950 291011 291012, 01.05.14 150 @ 332 99.50 1987 99.50 100.14 10.16 4.79 1.05 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @ 771 101.05 100.35 101.75 8.57 4.56 1.18 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 250 @ 796 100.35 | 0.10 100.20 100.50 8.95 4.45 1.70 MaLLMHOCTP.
YIMK-Y3M01 3000 R 8.25  30.08.11 28.02.12 6.8 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 104 100.10 1 100.10 10.09 4.98 0.75 MaLLMHOCTP.
Ypankanuit BO-01 50000 R 825  22.08.11 17.02.14 30.8 102.62 101.75 103.50 710 4.01 217 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.09.11 28.02.14 31.2 101.50 3000 99.00 101.59 8.52 2.33 112 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 271 102.00 B+// (buHaHCbI
Ypancu6K 60-04 3000 R 8.50  06.10.11 03.07.14 35.3 100.00 53 000 100.39 8.77 212 1.30 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50, 25.08.11 23.02.12 6.6 B+// (huHaHCh!
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 55 105.00 B+// (bUHaHCbI
Ypancu6Ks 3000 R 850 19.01.12 19.01.12 55 B+// (hyHaHChI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 24 100.60 152 100.60 100.94 6.90 4.98 0.18 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 115 104.48 104.10 104.85 6.90 5.61 0.86 B+/Ba3/ GaHku

YPCABaHk 8 10000 R 9.00/ 13.10.11  09.07.13) 09.04.15 23.0 = 44.7 102.99 B+/Ba3/ GaHku




Fixed Income Daily 09.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
OCK EQC-04 6000 R 7300 06.10.11 06.10.11 20 100.30 86 100.20 100.78 542 3.63 0.15 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 26.0 @ 110.9 @ 101.30 47 500 101.00 101.60 6.57 3.52 1.85 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011  27.10.15 16.10.20 51.0 & 111.9 = 100.00 2 100.00 100.75 7.62 3.74 3.37 /Baa2/BBB aHepreTMKa
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 26.0 & 110.9 = 101.30 101.00 101.60 6.57 3.52 1.85 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 76.0 @ 111.9 = 100.38 100.00 100.75 7.84 3.87 4.58 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 50.0 @ 110.9 @ 101.38 101.00 101.75 7.48 3.81 3.28 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.200 76.0 & 111.9 = 100.70 5 100.05 100.75 7.98 3.96 4.56 /Baa2/BBB JHepreTMka
®CK EQC-13 10000 R 8,50  03.01.12 22.06.21 120.2 1 102.15 314783 102.15 102.50 8.34 4.15 6.34 /Baa2/BBB aHepreTuka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 85.0 @ 145.0 99.80 352 700 99.50 100.00 8.13 3.97 5.04 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12] 12.06.13) 100 @ 225 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 718  25.10.11 22.04.14 329 99.95 1 99.95 100.79 7.40 1.79 2.31 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 270 @ 329 100.20 99.90 100.50 8.03 1.97 1.89 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 22 100.29 | 0.19 39 100.05 100.29 5.55 1.76 0.17 BB/Ba3/B+ GaHku
XK® baHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 20.6 100.38 100.30 100.45 6.36 2.02 0.19 BB/Ba3/B+ 6BaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 160 @ 346 100.55 30 000 90.02 100.90 7.52 1.92 1.19 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 9.0 451 101.65 101.30 102.00 6.69 2.21 0.67 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 17.0 @ 34.8 100.10 7000 100.45 8.45 4.18 121 B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 17.0 @ 348 100.10 7000 100.45 8.45 4.18 121 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12 24.06.14 110 @ 350 101.05 200 101.33 8.06 4.56 0.81 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 274 100.06 99.90 100.23 8.38 411 191 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.0412 21.0415 9.0 | 451 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.12.12] 4.0 16.1 102.00 7800 101.50 101.98 10.11 8.07 0.30 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50, 08.09.11 04.09.14 374 99.78 99.50 100.05 12.10 2.87 2.31 (buHaHCbI
tOHnKpeanbaHk-04 10000 R 700 151111 16.11.12, 10.11.15 160 518 100.25 99.00 101.50 6.85 3.48 115 BB/Ba3/B+ GaHku
tOHnKpeanbaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 25.0 @ 495 101.40 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 1.0 99.87 99.71 100.03 15.85 6.99 0.07 notpe6. ToB.
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 60.3 103.60 1.30 5000 103.50 103.90 8.88 229 3.69 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.9 103.30 2 95.51 107.29 10.67 3.02 1.34 TpaHcnopT
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 19.9 106.50 16 057 106.50 107.30 8.46 293 1.37 TpaHcnopt
0Taitp-® BO-3 1500 R 945 22.09.11 19.12.13 288 101.65 101.30 102.00 8.96 2.32 1.95 TpaHcnopt
0Taitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 32.0 100.05 99.00 101.10 9.28 2.24 2.15 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 32.0 100.10 99.00 101.20 9.26 2.24 2.15 TpaHcnopt
SkyTekoH 6O-01 3000 R 825  06.09.11 03.09.13 252 | 101.00 70002 101.00 102.00 786 | 407 | 175 BB/ aHepreTUka

AkyTckaH02 1200 R 10.30.  08.09.11 08.03.12 71 BB/ JHepreTuka




Fixed Income Daily 09.08.11
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 16.7 91.50 224 517 88.25 92.50 16.66 2.37 1.10 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 571.7 100.50 30002 100.50 101.05 7.58 3.97 2.90 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 94 1/BB- MyHULMNanbHbIi
BonrorpO69 2000 R 825 07.12.11 04.06.14 34.4 101.10 100.00 102.20 7.38 4.07 1.66 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 26 100.54 100.10 100.99 5.24 2.56 0.21 /BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 22.11.12 15.7 11BB MyHULMNanbHbIi
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.8 102.00 20400 99.00 7.54 2.14 1.65 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 0.7 100.14 = 0.04 4455 100.00 100.24 513 2.04 0.06 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95 01.09.11 29.11.12 16.0 102.50 43 102.50 102.90 6.45 218 0.90 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 22.9 104.30 104.00 104.60 6.85 2.39 121 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 58.2 102.00 1200 002 102.00 102.70 7.86 2.00 3.34 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 9700 10.11.11 10.05.12 9.2 102.00 76 102.00 6.48 4.74 0.58 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 47.0 105.90 = 0.15 1000 99.00 105.90 6.79 2.33 1.80 BB-// MyHUL@NanbHbI
KOMM 78 06 1000 R 8.000 23.11.11 22.11.13 279 95.00 BB/Ba2/ MyHUALMNAMNbHbIRA
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.6 99.98 2.03 95.01 104.96 6.50 3.76 3.02 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 38.9 100.20 13001 100.00 100.20 7.39 3.88 2.26 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 15.3 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000  09.12.11 05.12.14 405 | 111.26 109.01 113.50 8.09 5.38 261 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 35.9 101.40 100.00 102.80 6.93 3.98 2.52 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 472 98.46 95.01 101.90 7.87 4.07 3.15 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 10.8 102.00 200 102.00 102.30 5.73 3.93 0.82 BBB/Baa1/BBB | MyHULunanbHbii
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 132.0 | 90.26 88.02 92.50 8.29 4.44 6.87 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop49-06 25000 R 8.00 141211 14.06.17 7.2 97.95 525 97.95 98.30 7.76 4.10 4.45 BBB/Baa1/BBB | MyHULmnanbHbii
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 44 101.00 580 101.00 101.35 521 3.97 0.34 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 25.2 102.37 102.15 102.59 6.14 3.94 1.78 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 131 102.30 102.00 102.60 5.38 3.94 0.97 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 62.4 97.00 3000 97.01 99.16 8.02 4.16 3.91 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 22.2 116.38 115.92 116.85 5.60 3.25 1.52 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 345 | 11717 150 318 117.00 117.20 6.47 3.01 225 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 285 | 120.05 @ 045 1000 119.52 120.04 591 3.15 1.90 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 88.8 106.99 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 327 | 101.40 684 478 100.00 101.40 7.55 3.93 225 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 224 | 10215 2182 102.15 102.59 7.24 4.39 1.09 [/B1/oTo3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 7.3 104.40 5000 104.40 7.24 8.03 0.38 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 24 101.15 100.40 101.90 1.90 3.80 0.20 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 156 | 101.52 101.00 102.05 5.88 3.91 0.72 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.20 10.08.11 09.11.11 3.1 100.50 = 0.20 100.41 100.60 4.27 1.54 0.24 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 54 103.45 64 900 103.30 103.60 4.12 2.87 0.42 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 19.9 110.10 10 000 110.05 110.10 5.61 272 142 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 145 | 107.00 1211 698 106.90 107.10 5.32 2.63 1.07 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 36.9 116.10 = 0.04 967 115.56 115.89 6.20 5.15 240 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 1.7 160 247 100.83 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 40.2 10540 @ 065 350 000 104.50 105.40 6.36 3.83 2.76 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 178 102.20 24395 102.20 102.39 5.64 3.49 1.34 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 12.0 101.70 1269 884 101.55 101.84 5.12 3.36 0.92 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 47.9 99.65 606 99.45 99.90 7.10 3.44 3.27 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 31.6 101.90 24001 101.55 102.05 6.39 4.56 219 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 54.2 100.60 238 485 100.40 100.80 7.32 3.64 3.61 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 18.3 101.60 25100 101.30 101.65 5.65 341 1.33 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 46.5 | 100.00 207 467 99.80 100.30 712 3.62 3.15 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 15.1 100.69 100 000 100.50 100.88 5.38 5.96 112 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 113 100.90 37100 100.90 101.05 5.20 1.51 0.86 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 23.6 100.50 525018 100.00 101.00 5.95 151 1.74 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 40.9 114.35 1 114.00 114.74 6.57 244 2.68 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 60.7 98.50 155 362 98.50 98.85 7.40 3.49 3.87 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 80.4 99.63 261034 99.41 99.65 7.7 3.75 4.81 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 117.9 = 99.50 473 502 99.40 99.75 7.82 4.10 6.36 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 71.2 99.40 296 000 99.10 99.90 7.67 4.00 4.46 roc. Gymaru
003 46002 46500 R 8.00 10.08.11 08.08.12 122 101.53 200 000 101.30 101.76 4.93 3.93 0.46 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 85.9 96.13 200 000 94.80 97.46 7.89 3.63 4.95 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 60.7 97.80 6646 451 97.50 98.10 7.27 1.78 3.57 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 241121 1254 = 94.80 14552 820 93.00 96.60 7.92 2.10 6.23 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 92.7 3000 000 74.10 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 298.3 | 89.80 7593 805 87.00 92.60 8.01 3.83 10.16 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 85.2 89.38 9844 388 89.00 89.75 .77 3.90 4.86 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 40.2 102.25 102.00 102.50 712 4.29 215 MyHULMNANbHbIA
CamapO6n 3 4500 R 7.60 11.08.11 11.08.11 0.1 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.7 100.00 100 503 100.00 101.00 7.70 1.87 2.84 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 10.6 100.80 100.55 101.05 6.16 1.73 0.79 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.300  22.09.11 19.12.13 28.8 103.50 103.15 103.85 5.90 2.24 0.93 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 214 110.35 109.50 111.20 6.07 2.54 1.14 /Ba1/BB+ MyHULMNANbHbIA
Cankr-MeTepbypr-01 10000 R 776 241111 19.11.15 52.1 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 204 101.85 ' 0.55 101.00 102.70 6.00 1.95 0.84 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 700 26.12.11 26.12.11 4.7 100.75 = 0.25 44 100.25 100.70 5.04 3.48 0.36 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 700 171211 171212 16.6 100.90 100.80 101.00 6.16 3.48 0.94 1/BB- MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 28.1 105.85 105.00 106.70 7.38 3.10 1.1 //BB- MyHUL@NanbHbIi
YamypTus-2 1500 R 840 17.01.12 15.07.12 114 102.30 101.30 103.30 5.92 4.14 0.87 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 52.3 | 103.35 103.00 103.70 761 4.24 2.86 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 24.08.11 25.08.13 24.9 101.18 100.10 102.25 7.61 2.02 1.38 MyHULMNANbHbI
Yysawms-06 1000 R 724 18.10.11 17.04.12 8.4 100.70 42 100.70 102.50 6.34 1.79 0.64 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.16.  06.09.11 04.06.13 222 101.50 99.50 103.50 8.03 2.25 1.19 [/Ba2/ MyHULMNANbHbIA

Yysaluna-08 1000 R 8.00/ 14.09.11 15.06.14 347 | 101.25 20000 101.15 101.65 7.32 1.97 2.39 MyHULMNanbHbIi
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FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
Akyt-07 06 2500 R 7.80 20.10.11 17.04.14 328 | 101.80 50 98.00 101.00 7.05 1.91 1.83 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975 22.09.11 19.09.13 258 = 104.50 150 104.50 104.80 6.65 233 1.28 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 582 | 10222 @ -0.23 102.00 102.45 742 1.96 323 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 8.25 18.08.11 16.05.13 216 = 10240 102.30 102.50 6.60 2.01 1.32 BB-// ]
SApO6n-34010 3000 R 8.00  18.10.11 15.04.14 327 | 101.75 101.50 102.00 713 1.96 207 BB-// ]
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IV YPANCUIE | KanunTAN
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EBPOOBJIUTALN
Ak bars-12 225§ 1025  03.12.11 03.12.12 16.1 | 108.33 | 0.38 3.71 473 1.23 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 10.7 | 10350 | 0.06 4.10 3.96 0.84 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 229 | 107.50 5.01 430 1.7 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 439 | 105.36 6.31 3.80 3.03 BB+/Ba1/BB- GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 7.0 | 675  101.00 6.70 428 0.50 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 747 | 10348 7.16 3.80 470 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1184 | 9941 6.92 3.90 6.61 BB+/Ba1/BB-  GaHku
Alliance Qil-15 350 § 988  11.09.11 11.03.15 437 | 108.66 7.10 4.54 2.92 BI/B+ chlpbe
Alrosa-14 500 § 888  17.11.11 17.11.14 399 | 11347 4.41 391 2.83 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1125 | 107.84 6.60 3.59 6.53 BB-/Ba3/BB- Cbipbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 726 | 102.40 11.12 5.13 4.25 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 215 | 104.16 4.84 3.52 1.62 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 52.3 | 98.99 7.78 3.79 3.56 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 437 | 103.7¢ 5.53 3.23 3.09 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 701 | 9852 712 345 4.61 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 217 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 383 | 109.19 422 3.38 2.75 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 13.7 | 10270 5.35 3.83 1.04 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 81.8 | 96.83 7.35 348 5.20 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 208 | 107.54 425 413 1.56 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 51.8 | 108.66 5.91 3.80 3.53 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 81.7 | 112.26 7.16 4.23 4.92 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 16.3 | 102.03 2.96 447 1.27 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 155 | 100.71 | 0.03 2.32 144 1.23 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 19.0 | 111.28 2.24 4.32 142 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 272 | 106.52 345 6.18 2.02 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 238 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 204 | 108.05 241 3.40 1.56 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 241 | 109.42 2.59 343 1.86 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 31.1 | 103.68 3.46 4.85 2.37 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 36.3 | 11297 3.61 3.68 2,67 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 393 | 10475 3.73 5.12 2.89 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 464 | 105.92 412 5.55 343 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 425 | 112.96 1.96 7.19 3.05 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 525 | 104.83 3.86 243 3.82 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 64.4 | 108.69 435 2.86 447 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 684 | 101.99 4.66 5.04 4.83 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 759 | 103.67 4.69 525 5.14 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 794 | 108.63 4.95 6.08 5.26 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 81.3 | 118.20 491 345 5.16 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 90 | 938 12530 3.69 0.77 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 103.3 | 110.6€ 3.70 3.25 3.02 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 128.8 | 106.82 5.64 3.05 7.50 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 330 | 2766 126.22 342 248 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 316.8 | 109.12 6.55 334 | 1179 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 230 | 108.14 344 3.67 1.75 /Baa3/BB GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 40.8 | 104.07 4.92 3.00 2.98 /Baa3/BB GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 50.2 | 104.04 5.39 312 3.52 /Baa3/BB GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 57.8 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 238 | 103.59 3.70 2.72 1.84 BBB/Baa1/BBB | cbipbe
HCFB-11-2 450 § 1175 11.08.11 11.08.11 0.1 BB/Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 31.8 | 102.31 6.03 342 230 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 18.6 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 594 | 99.73 7.82 3.89 3.96 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 28 RD/ID Xumust
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 51.8 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 395 | 108.80 348 2.93 290 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 71.0 | 107.99 AT7 2.94 4.84 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1004 | 110.40 5.65 3.28 6.17 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1127 | 102.24 5.81 3.00 6.92 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 131.9 | 105.66 5.94 3.15 7.66 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 55.9 = 98.26 10.86 5.28 342 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 60.3 | 98.68 6.82 329 4.15 BB-/Ba3/ meTannyprus
Moscow-11 374 € 6.45  12.10.11 12.10.11 2.2 100.75 2.1 6.40 0.18 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 63.3 | 101.23 4.73 5.00 4.42 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800 28.01.12 28.01.12 58 | 102.25 3.16 391 0.46 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 108.0 | 111.19 6.36 3.88 6.48 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 85 | 102.72 -0.58 3.89 0.53 B/Ba3/ Xummst
NKNH-15 200 § 850 221211 22.12.15 532 | 98149 | 0.69 9.39 433 2.00 B/Ba3/ Xummst
NMTP-12 300 § 7.00  17.11.11 17.05.12 94 | 102.49 3.70 342 0.74 /Ba1/BB+ cepBuC
NOMOS-12 200 § 925  17.12.11 17.12.12 16.6 | 105.90 471 437 1.26 BB-/Ba3/ BaHkm
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 268 | 101.36 5.83 3.21 1.9 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 51.2 | 103.99 7.62 4.21 3.40 B-B1/ GaHku
NOMOS-16 125§ 975 20.10.11) 20.10.11  20.10.16 2.0 & 633 = 101.12 | 001 3.99 4.82 0.20 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 54.7 | 103.62 443 2.57 3.97 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 115.6 | 105.44 5.26 3.13 713 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 24 100.50 6.13 4.35 0.19 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 9.6 103.29 5.31 4.66 0.75 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 $ 10.75  15.01.12 15.07.13 236 | 110.42 5.03 4.87 1.75 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 330 | 99.87 6.25 3.09 242 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 463 | 116.80 7.58 5.46 3.01 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.01.12 08.07.16 599 | 112.86 8.03 4.98 3.79 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-18 100 $ 1250 31.01.12 31.01.18 789 | 109.33 1147 572 4.38 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 221111 22.05.12 9.6 102.25 4.55 3.67 0.75 /B1/B+ Cbipbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 57.3 = 99.78 11.05 5.51 348 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 201 | 104.35 10.04 6.23 141 B/B3/B GaHku
Rosbank-12 130 § 9.00  01.01.12 01.07.12 109 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26]  30.04.12 30.04.12 8.9 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 216 | 107.11 3.02 3.35 1.65 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 19.8 | 101.45 6.54 3.70 148 BBB/Baa1/ BaHKm
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 297 | 107.62 381 3.31 2.23 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 346 | 11342 3.96 3.97 2.51 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 1.0 | 624 | 100.38 3.74 347 0.12 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 56.1 | 103.16 7.87 422 364 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 70.2 | 106.51 4.99 2.96 AT7 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 829 | 11477 515 3.38 5.32 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1196 | 99.02 6.13 3.03 7.25 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 514 | 10143 7.60 3.89 3.35 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 453 | 103.27 2.70 1.76 344 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 84.7 | 14328 3.85 384 5.27 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 80.2 | 104.39 7.00 3.76 497 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 106.2 | 105.06 430 238 6.98 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2055 | 177.40 5.60 3.59 9.16 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 22710 | 118.72 425 3.16 5.44 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 53.0 = 99.08 9.13 448 3.50 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 64.7 = 99.50 11.25 4.90 387 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574  03.10.11 03.04.17 68.8 | 104.83 475 274 472 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 239.0 | 100.16 7.59 3.74 9.88 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 33 10121 1.37 293 0.26 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 215 | 107.55 211 3.01 1.66 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.01.12 02.07.13 231 107.91 219 3.00 1.79 BBB/Baa1/ GaHKu
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.7 | 102.04 2.82 343 3.02 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 476 | 10447 425 263 3.49 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 746 | 102.23 497 264 5.08 BBB/Baat/ GaHkm
Sberbank-21 1000 § 572 16.12.11 16.06.21 1200 | 98.27 5.94 291 7.37 GaHkm
Severstal-13 1250 § 9.75  29.01.12 29.07.13 240 | 110.71 4.05 4.40 1.81 BB-/Ba2/BB Chblpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 328 | 11145 4.68 4.15 235 BB-/Ba2/BB cblpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 60.5 = 99.18 6.44 3.15 420 BB-/Ba2/BB cblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 75.7 | 99.88 6.72 3.35 4.92 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.02.12 03.08.15 485 | 10855 | 0.08 5.29 3.55 344 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 757 | 99.20 5.53 2.71 5.14 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 329 | 10216 @ 0.15 10.54 5.63 2.21 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.8 | 10242 727 3.78 5.03 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 136 | 10257 3.75 2.9 1.05 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 194 | 107.65 2.58 348 148 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.15 425 | 108.07 3.76 2.89 314 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 60.2 | 112.60 4.62 3.33 416 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 684 | 108.05 4.96 3.07 460 = BBB-/Baa2/BBB- |cbipe
TNK-18 1100 § 788  13.09.11 13.03.18 80.3 | 113.94 5.34 3.46 5.09 = BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 725 02.02.12 02.02.20 103.3 | 109.90 5.76 3.30 640 = BBB-/Baa2/BBB-  cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 724 | 100.64 11.55 5.22 4.21 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 10.8 | 103.53 2.06 2.95 0.86 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 108 | 101.97 3.10 264 0.86 /Baa1/BBB cbipbe
Transneft-13 600 § 770 07.02.12 07.08.13 243 | 11043 2.32 349 1.87 /Baa1/BBB Chipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 31.3 | 106.41 3.06 2.66 235 /Baa1/BBB cbipbe
Transneft-18 1050 § 870/  07.02.12 07.08.18 852 | 124.35 4.59 3.50 545 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.12.11 30.12.11 48 | 102.96 433 5.83 0.39 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 33 | 101.05  0.03 4.16 8.21 0.27 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 222 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 55.1 | 101.12 | 0.05 345 3.71 411 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 766 | 10148 517 2,68 5.22 BBB/Baal1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.6 | 107.27 5.84 322 6.66 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 174.0 | 102.46 6.53 3.32 9.00 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 25 | 101.16 263 4.14 0.20 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 21.0 | 106.99 4.14 391 1.58 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 352 | 101.05 3.88 1.05 267 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 58.3 | 107.28 6.46 384 3.90 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 546 | 101.58 6.09 3.20 384 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 67.7 | 97.93 6.70 4.29 4.59 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 819 | 110.23 7.18 4.14 497 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 115.5 | 100.29 7.70 3.86 6.63 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 1286 | 96.63 7.98 5.22 7.08 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 7 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 504 | 99.27 6.40 312 3.52 BBB/Baat/ GaHkm
VTB-11 450 § 750  12.10.11 12.10.11 22 | 101.01 1.75 3.71 0.18 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 15.0 | 104.89 2.54 3.15 147 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 15.9 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 246 | 101.24 3.33 3.95 1.88 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 425 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 435 | 103.42 5.40 3.13 3.09 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 55.1 | 100.68 4.04 4.22 4.05 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 22.0 | 829 | 105.99 342 324 1.68 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 79.7 | 101.29 6.07 312 5.16 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 585 | 100.04 5.05 5.12 4.23 BBB//BBB (hMHaHCbI
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PbIHOK eBpoOGnMrauumn
[ara Mecsiues fo Kotuposku [oxoaHocTb, %
Bbinyck O6vem, Kynow, % LeHa | Uam. Toproswii Peop, Peiiruur Cextop
MIH KynoHa | odepTel = noraw | odpT | noraw obbem, wr nokynka | npopaxa | o¢pT | noraw | Tekyw | TeT Fimis
EBPOOBJIUTALN
VTB-20 1000 § 6.55  13.10.11 13.1020 1118 | 9996 & -130 6.55 3.28 6.68 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020112 020715 0207.35 470 2910 | 10457 068 494 299 343 BBB/Baa1/BBB  |GaHku




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

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

Crparterus
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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