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CbipbeBbie pbIHKY BHYTPEHHWI PbIHOK
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JeHeXHbIN pbIHOK 5
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Hserenre, 6.1 ALLIANCE OIL COMPANY LTD (B+/-/B)
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HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapuUTENbHOMO MMCbMEHHOTO paspelueHus. © YPAJICUEB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

PbIHKM XXAYT NOMOLUU. B Havane Hefdenn He nybnmKkyeTcs MakpoCTaTUCTUKM, CMOCODHOM 0KasaTb BIMSIHME Ha PbIHKK, 13 Yero,
BMpOYeM, He CrieflyeT, 4To Ha brpsax OydeT LapwTb CMOKOMCTBMe. Ha NpoLwnon Hepene Mbl yoeannmch, HackombKo HeyCTOMHYMBO
PbIHOYHOE pPaBHOBECME — Yrpo3a TOPMOXEHWUS MUPOBOM SKOHOMWKMW BrOJSIHE peaiibHa, WM WUrPOKW XAYT OT OEHEXHbIX ©
(DMHaHCOBBIX BNACTEN CUFHANOB O FOTOBHOCTW MPeLOCTaBUTb 3KOHOMUKE NMOMOLLb, He0BXoAMMYIo AN BO30OHOBNEHMS pocTa. K
KOHLL TekyLlen Heflenn OyaeT onybnmkoBaHa yTOMHeHHast oleHKa pocTa aMepuKaHCKom 3KOHOMUKU 3a 2 KB., U eCnn BTopas
OLleHKa OKaXeTcsi HaMHOrO Xy>e MepBOK, KOTOpasi, HaMoMHMM, TakxXe Oblla HaMHOTO HUWXe OXMAAHWM, TO pacnpomax Ha
pbiHKax He m3bexaTb. COObITUA BbIXOAHbIX AHEN HAaMOMHAT MHBECTOpaM O BavxkHem BocToke 1, 6e3ycnoBHO, OTPasaTCs Ha
HedTAHOM pbiHKe: B JINBMM NpakTudeckn nan pexum Kagaadbn. ConpoTmsneHvie Npoamnnocs 6onblue LWecT Mecsues, a Havano
6oeBbIX [ENCTBUA B3BUHTUMNO LieHbl Ha HedTb, KOTOpbIe B HaYane rofa BMOTHYIO Npubnmxanucs Kk otMetke 120 gonn./6app.
OAHaKo ¢ Tex Nop onaceHnst OTHOCUTESNBHO CybObl MUPOBOM SKOHOMUKI MOTAHYAN LieHbl Ha HedTb BHU3 (CErofHs yTpoMm LeHa
Mapku Brent ynana Oonee 4eM Ha 2%). Cutyaums Ha bnvixHem BocToke OCTaeTcst HEMpPOCTOM: C HOBOW CUNOM BCMbIXHYM W
KOHDANKT Mexay M3paunem n CekTopoM lasa, 4to [00aBUT HEPBO3HOCTM Ha HEDTAHOM PbIHKE L YBEMYUT CREKYSTUBHOE
[laBrieHme Ha KOTUPOBKM Cbipbsi.

MNapeHue B eBpobOHAAX NPOJONKUAOCL. B NATHULY Ccnpen MHAMKATUBHOMO CyBepeHHOro Bbinycka Russia’30 Kk 1OUST vyTb
Cy3uncs — nuWb Ha 3 6.n. go 212 0.nm., ueHa GeHdmapka Bbipocna Ha 20 6.n. go 119,1 % OT HOMWHana, a Ha pbIHKe
KaszHavercknx obnuraumm CLLUIA [OXOQHOCTb AECATUNETHEro BbiNycka OCTanacb Ha oTMeTke 2,06%. B MnATHMLY Ha pbiHKe
rocbymar npeobrnagan HeraTUBHbIA HAaCTPOW, HO B HEKOTOPbIX ByMarax npoLLv NOoKyrnku. B cyBepeHHOM CeKTope Nosb30Banuch
CNPOCOM AfIMHHbIe BbINyCckKM, Gnarofaps 4Yemy B [AHHOM CerMeHTe pblHKa ClOXunacb HerTpanbHas obulas kapTvHa. B
HedbTerasoBoM cermenTe espoboHabl asnpomMa nopelueseny B cpegHem Ha 10 6.n., Beinycku JTYKOWSa u HOBAT3Ka — Ha 33
©0.n., THK-BP — Ha 22 6.n. B MeTannypruyeckom cektope Bbinyckn EBpasa 1 CeBepcTany ynanu B LieHe B cpegHemM Ha 33-38 6.1.,
HO OCHOBHOW ypap npuvwencs no bymare Severstal'16, notepsBwnin B UeHe 94 6.n. bymarn BbiMnenkoma npopomxunm
LBVXXEHVe BHM3 1 nopaelleBenu elle Ha 25 6.n. B bmHaHcoBOM cekTope eBpoboHabl BT NOHM3UMCH B LieHe B cpefiHeM Ha 15
©.n., bymarn BOba n CbepbaHka — Ha 18 6.n., a PCXb — Ha 10 6.n. Ha a3uMaTckmMx Mnollafikax CerofHs yTPoM CRNoXmnnics
HUCXOOALWMIA TPeHA, Ha MOMEHT HamMCaHWs KOMMEHTapUsi CHUXeHWe cocTaBuino B cpegHeM 0,5%. Obiodepcbl Ha
aMepuvikaHckme QOHAOBbIE MHAOEKChI M LieHbl Ha HedTb TakXe HaxoOATCA B KPacHOW 30He. Hefdens Ha POCCUMCKOM PbIHKe
HaYHeTCA CO CHUXKEHMS.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

AyKumoH no Od3 BHOBb OyaeT HeMpOCTbIM. B MATHULY NPOAaXM B rocCeKTope NPOAOMXMAWCH, Ha PbiHKe Bo3obnagan
HeraTUBHbIA TPEH[, U CHUXEHMe LieH Mo UToram AHs COCTaBWUiO B cpefHeM 17 6.m. Mpy 3TOM He BCe KOTUPOBKM OMyCTUNNCh
CTONb yMepeHHo: Bbinyck OM3 26205 ynan B LeHe cpa3y Ha 119 6.n., OP3 26202 nopetuesen Ha 50 6.n., OP3 26204 - Ha 35
6.n., OP3 25068 — Ha 30 6.n. VIHbIMK CNOBaMM, CHUXANUCh B LieHe OymMary He TOMbKO ANIMHHOW Alopauun. Bmecte ¢ Tem
HEeCKOSbKO BbINYCKOB Aaxe nogopoxann: OP3 26200 — Ha 50 6.n., OD3 25065 — Ha 49 6.n. CaMbIM 3aMeTHbIM CODbITMEM
TeKyLLeN Heenn Ha pbiHKe, BEPOSTHO, CTAHET ayKLUMOH MO Jopa3melleHunio YeTbipexneTHux OM3 25079 Ha 25 mnpa pyod.
HanomHMM, 4TO ABa npedbloyliMX ayKuMOHa MPOLUNN O4eHb HeyAayHo: CMpoC Obl HEBBICOKWMM, pe3ynbTaToM Yero cran
He3Ha4YUTeNbHbIM 0ObeM pasMeLleHns. OgHako MUHMWH NbiTancs Npoaate MHBecTopaM Bymaru C Alopaumen cemMb U ecaTb neT
Ha CaMOM MWKe HeCTabnNbHOCTU 1 0DOCTPEHNS CUTYaLMM Ha BHELLHWX W, COOTBETCTBEHHO, BHYTPEHHEM pbIHKaX. CTOMb HU3KUIA
CMNpoc ObIN OBYCIIOBNEH CTPAXOM W HEXeNaHMeM MHBECTOPOB NMoKynaThb AMMHHbIE ByMark, a He HEXBATKOW NUKBUAHOCTY, TaK Kak
B TOT e nepuvogd LIb BnonHe ycnewHo npogasan OBP. B 370T pa3 nepen hWMHaAHCOBbIM BeAOMCTBOM CTOUT Kak byarto Gonee
npocTas 3afia4a, NOCKOMbKY Alopalus pa3mellaemblix Oymar He CIMLWKOM BenuKa, HO, C APYror CTOPOHbI, Ha Tekyllen Hepene
Ha4YMHAETCH Mepuon HaNoroBbIX MMaTeXewW, Y4TO BbI3OBET OTTOK JIMKBUMAHOCTW M3 CUCTEMbl. Halla WMHBECTMUMOHHas wnaes
3aKnio4aeTcs B Mokynke Oymar ¢ Aiopauven Tpu-nstb neT, 1 Bbinyck OM3 25079 oTHOCUTCA K AaHHOW KaTeropum u
NPUHALNEXNT K YACTTY Halmx haBOPUTOB.

Onbra CtepuHa, sterinaoa@uralsib.ru



GAR YPAACMIB | K3MUTAN

OEHEXHbI PbIHOK

CraBkn MBK gomKHbI BbIpacTu B pe3yJibTaTe COKpalweHUs IMKBUAHOCTU

YpoBeHb NNMKBUOHOCTA CHUXAETCSH B CBA3M C HAYaBLUMMCS NeprOLOM HaNoroBbIix BbiMnaT. CerogHs KOMMaHWUM BbINNATAT TpeTb
HOC 3a 2 k8. 2011 r., NO3Xe Ha Tekylwen Hefdene OyayT ynnadmeaTtbcs akumsbl v HOMW. B naTHMLY OCTaTKM Ha KopcyeTax
KpeauTHbIX ydpexaeHnin B LIb cokpatunuck Ha 62,0 mnpa py6. no 678,11 mnpa py6., Torna Kak Aenosutsl 0aHko B LIB
yBenu4unmce Ha 31,9 mnpg py6. no 409,2 mnpa py6. CtaBkn MBK nogpociivi Ha 1-3 6.1., 0fHaKO MHAMKATUBHAs CTaBka
MosPrime no ooHOAHEBHbLIM KpeamMTaM He M3MEeHMNach U ocTanach Ha yposHe 3,84%. Mol oxuvgaem pocta ctaBok MBK go
3aBepLUeHus nepuoda obs3aTenbHbIX BbIMMAT Ha crefdyiollen Hefene. O6bem onepauunn peno Lb coctasun 1,5 mnpa py6., 4to
Ha 32 % BblilLe YPOBHS NpeAblayLLen CecCum.
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B natHMuy py6nb Asuranca B apsatepe obWMX TEHAEHUMI MUPOBOrO BalOTHOMO PbIHKA, OTKPbLIBLUMCH CHUXEHWEM, OLLHAKO K
cepefiMHe OHS POCCMICKOM BasioTe yAanoch YKPEenuTbCs 1 3aTem 3aBepLumntb ceccuio Ha MMBB Ha yposHe 29,04 py6./monn.,
YTO Ha 7 Komneek BblILLe YPOBHSA YeTBepra. Takasa AMHaMMKa LOCTAaTOYHO TOYHO OTPaXkaeT ABWMXEeHWe MHAeKCa AonNapa, KOTopbiv
Havas ceccuio poCToM, OfHaKo 3akpbiica Ha 0,3 % Huxke ypoBHA npedpiayLero AHa. EBpo ykpenunca Ha 0,5% npotvs gonnapa,
a NpoTVB pybns eduHas eBponenckas BanioTa nogopoxkana Ha 17 koneek fo 41,89 pyb./eBpo. buBanioTHas Kop3uHa
nopopoxana Ha 4 konenku Ao 34,82 py6. Cambin Ge3onacHbIV akTUB — 30/10TO — AOCTUI O4epeHOro pekopaa Ha yposHe 1 882
OONN. /yHUMA, NOJoPOXaB B NATHULY Ha 1,5%, cerofHa € yTpa LeHa 30/10Ta Nosbicunachk ewwe Ha 1,7%. VleHa ykpenunach B
nATHWLY Ha 0,1%, NpeogoneB WCTOPUYECKUA MakCMMyM Ha ypoBHe 76,5 WeHbl/O0Nn., OQHAKO CErofHs OHa OelleBeeT,
BeMYMHA NOTePb Ha AaHHbIN MOMeHT cocTasnfeT 0,3 % npwu TekyLeM Kypce 76,8 neHbl/gonn. HedTaHble KOTUPOBKM B NATHULY
BbIPOC/IM, HO CEroflHs TakXke CHuMXaloTcs, Brent ynmana Ha 3,2% po 106 ponn./Gapp., notepy WTI okasanuMcb MeHee
CYLLeCTBEHHBIMW — Cenyac OHa B MuHyce Ha 0,7% W HaxomuTcs OKONo oTMeTKM 82 ponn./Gapp. B oTcyTcTBMEe BHeLLHeN
NoALEPXKM POCCUCKas BasioTa CErofHs, BePOSTHO, OCNTabHeT 10 ypoBHs 29,10-29,20 pyb./nonn.

CM. Ha cnenyioLei cTpaHuLe.
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JleoHup CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Alliance Oil Company Ltd (B+/-/B)

JonroBas Harpyska NnpoAoshKaeT pacTy,
HO eBpooGAUrauMm KOMNaHMN BCe eLle NpuBNeKaTesNbHbl

OryeTHocTb Mo MC®O 3a 2kB.n 11/r 2011r.

CHU)XeHMe Ao6bluM U pocT HedTenepepaboTku, Kak U oxmpanocb. B natHuuy Alliance Oil Company onybnuvkoBana
npefckasyemMo cnabble hrHaHCOBbIE pe3ynbTaTtbl 38 2 kB. U 1 n/r 2011 r. B cuny ce30HHbIX hakTOPOB CHM3MMack Aobbiba U,
COOTBETCTBEHHO, BbIPyYKa OT NPOAaxu cbiport HedTh. Tak, 0O6bem fobbI4M COCTaBUA BCero 3,8 MiH 0app., YTO HKXKe nokasaTens
ycnewHoro 1 k8. 2011 1. (4,1 mnH 6app.) 1 npakTnieckn Ha yposHe 2 kB. 2010 r. YTo KacaeTcs BCero nosyroams, To rof K rogy
ZoOblya Bbipocna Bcero Ha 3% [0 7,9 mMnH 6app., 1 TO 3a CHET NepBOro KBapTana. o crloBam pyKOBOACTBA KOMMaHUW, nocne
3anycka HedrenpoBofa, Beayliero oT KOABMHCKOrO MeCTOpPOXAEeHWUA W, Kak CNeacTBve, NMKBMAALMM NOrMCTUHECKOro
«BYTBINIOYHOTO TOPSIbILLKA», KOMMAAHWS CMOXET CyLLECTBEHHO YBENNYUTb f00biMy — fo 20 mMnH Gapp. B 2011 r. B ot4eTHOM
nepuope Ha npofaxy Obino HanpaBneHo YyTb Oonee NOMOBMHbLI J00bITON HedTn — 2 MiH Gapp. Bo 2 kB. 2011 1. 1 4,3 MnH
Gapp. B 1 n/r 2011 r., ocTanbHoe MOWNO NnepepaboTky Ha COOCTBEHHbIX MOLHOCTAX. CregyeT OTMETUTb, YTO B CErMeHTe
HedTenepepaboTkM CUTyaLMs BbIFNSOQUT Nydlle, 4eM B cermeHTe fobblimn, — Bo 2 kB. 2011 r. 6bino nepepabotaHo 6,9 MiH
Gapp., 4To Ha 13% ” Ha 15% 6Gonblie, 4em B 1 kB. 2011 1. 1 2 kB. 2010 r. cooTBeTCTBeHHO. CBOW MPOrHO3 MO 0ObeMy
nepepaboTKM B TEKYLLEM rofly KOMMNaHWsa NoBbiCckna ¢ 23 Ao 25 MH bapp.

[.]

JlonroBasi Harpy3ka A0BOJIbHO BbICOKas, HO 0GNUraLMN KOMMaHUM OCTAIOTCA NMepenpofaHHbIMU. 10 HaleMy MHEHMIO,
KpeauTHoe kavecTBo Alliance He COOTBETCTBYET BbICOKMM AOXOAHOCTAM, C KOTOPLIMUM TOPryloTcs ee AoNrosble Bymaru: ypoBeHb
LLOXOLHOCTM 0ONUraLMin KOMNaHWM — OfMH M3 CaMbIX BbICOKMX B HedTAHOM OTpacin. Ha BHYTPEHHeM pbiHke B obpalleHnn
HaxoamuTca NaTb BbiNyckos Alliance obwmm odbemom 25 mnpp pyd. bonee meree nunksugHble HK Anbsiic 03 n BO-1 ToprytoTcs
c npemuent k kpmeot OP3 B paroHe 330—350 6.1. B T0 ke Bpems conocTaBmMble Mo Alopauum dymaru EBpasXonanHr GuHaHc
(B/B1/ BB-) mpegnaraloT npemMuio K kpuson nopsaka 220-230 6.n. Takum obpasom, npemus Alliance k EBpasy cnmikom
Gonbluas, Aaxe Y4MTbIBAS MEHbLUYIO JOMAMOBYIO HAarpysky MocnefHero. Takke HaM KaXyTcsi MHTepecHbIMX eBpoobnmraumm
samuTeHTa Vostok’'15, Topryilolwmecs Bbille AOMMapoBbiX CBOMOB Ha 750 6.n. 1 npepnaraiolwye NpeMuio K COnocTaBUMOMY
BbInycky Evraz'15 (B+/B2/BB) B pa3mepe okono 200 6.1., x0T, Ha Hall B3rnsg, OHa He LoMHa ObiTh Wwupe 100 0.n.

[TonHbIVI TEKCT KOMMeHTapus byaet onybvkoBaH B bnuxaviiuee Bpems.

tOpui Fron6aH, golbanyv@uralsib.ru
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Hopunbckun Hukens (BBB-/Baa2/BB+)

KomnaHus packpbina getanu HoBoro npegnoxeHus PYCAJly,
a Fitch noHn3uno ee penTuHr

PYCAJly npepnoxxeHo npopgaTtb 15% akuun HopHukens 3a 8,75 mnppg, gonn. PykoBoactso Hoprnbckoro H1UKens onpeaenmnoch C
[OEeTansiMn HOBOrO NPefoXeHNs O Bblkyne akumi komnanmm y PYCAJIa. B YacTHOCTM, KOMMNaHUs MnaHnpyeT BbiKynuTb 28 594 162
0ObIKHOBEHHbIX aKUWKW, Unn npuMepHo 15% ycTaBHOro kanuTtana, 3a 8,75 MnpA [OMN., YTO COOTBETCTBYET LieHe Ha ypoBHe 306
LLONN. /akums v npegnonaraet 20-NpoLeHTHYI0 NPeMUIO K CpeIHEB3BELLEHHON LieHe 3a nocieaHue nonroga. Kak coobuaeTcs B npecc-
penu3e, LeHa Oblna yCTaHOBMEHa C YH4eTOM pekOMeHAALMIM He3aBUCUMbIX DaHKOB-KOHCYNbTaHTOB. MapaMeTpbl NpeanoxeHns byayt
PacCMOTPEHbI Ha 3304HOM CODPaHUN COBETa AMPEKTOPOB HOPUIBCKOTO HMKeNs, Ha3HaYeHHOro Ha 24 aBrycTta, Cpok AencTBUs odepTbl
— 00 5 ceHTsbps. Mo3xe WHTepdakc C CCbIIKOM Ha WMCTOYHWK, ONM3KMIA K KOMMaHWM, COODLMA, H4TO cAenka MOXeT ObITb
npoduHaHcMpoBaHa Ha 4,5 Mnpa, 4O, U3 CODCTBEHHbIX CPEACTB, a Ha 4,25 Mnph, 0onn. 13 3aeMHbIx. PYCAJT B cBoeM 3asiBNeHMM
OTMETWI, YTO PACcCMOTPUT MOCTYNMBLUEE MPELJIOXKEHNE B PAMKaX YCTaHOBNEHHbIX MPOLEAypP KOPNOPaTMBHOIO YNpaBneHus, OqHako
KOMMaHus B 04epeHOV pa3 NoAYepKHYa, YTO CHUTAET MHBECTULLM B HOPUNBCKNIM HUKENb CTPaTErnHecknmMm.

PYCAIJ1 HaBepHsika OTBEeprHeT npeasioXeHve, a 06beM BbiKyrna y MMHOpUTapueB oLeHnBaeTcs Hamu B 3-3,5 mnppg, gonn.
Mbl He comHeBaeMcs, 4To PYCAJT oTBEprHeT npefioxeHie pykoBoACTBa HOpUAbCKOTo HUKeNs, a caMo npeasioxexue (K Criosy,
[laneko He nepeoe) OyAeT UCnonb3oBaHO HopHMKenem kak NoBof Ans nocnedyoulero (nocne otkasza PYCAJla) Bbikyna akumm y
MVIHOPUTapKeB. B BbIMIPbILLIE MOXET 0Ka3aTbCA PaKTUHECKN KOHTPONMpPYIoLLaa AeATeNbHOCTb KoMMaHuu Tpynna VHTeppoc BO
rnase ¢ Bnagnmupom lMotaHuHbIM. Tak, npencrasuteny PYCAJTla paHee yTBepXOanu, 4TO MMEHHO CTPYKTYpbl VIHTeppoca CTosAT
3a koMnaHuen Trafigura, 3akno4mBLLIEN CMOPHYIO CAENKY Mo Nokynke 8% KasHavenckmnx akumii B hopme AP B 2010 r. no LeHe,
cooTBeTCTBYytOWEN ypoBHIO 180-185 gonn./akums. Mpun 3ToM Tenepb Trafigura noay4MT BO3MOXHOCTL npofdaTtb mx no 306
OONN./aKuma, Tak Kak paHee npeacraButen HopuabCKoro HYKena 3afBnsnm, 4To B ciydae otkasa PYCAJla MuHopuTtapmam
OyneT npefnoxeHo Npuobpect BymMari Ha Tex xe yCIoBusaxX. YTo kacaeTcs obbeMa OXKMAAeMOro Bbikyna, TO, Ha Hall B3rNsf, OH
BPSA N NpeBbicUT 3-3,5 Mnpa fonn. Mbl ybexzaeHbl, YTo ANs peanvsaummn Bbikyna KOMMaHWs OTKaXeTcs OT UAen npusneyb
[lONIroBoe  (PMHAHCMpPOBaHMe, a [OCTyMHble [Ofs BbiKyrma akuuin CODCTBEHHble CpPeacTBa, WCXOAS M3 YKa3aHHOM Bblle
nHdopmaLmm coctasnsioT 4,5 mnpg gonn. C nonpaBkon Ha TO 0OCTOATENBCTBO, HTO BbIKyN Oymar y MUHOPUTapMeB He Tak BaxeH
ona HopHuykens co cTpaTernyeckom To4ku 3peHns, Kak Boikyn y PYCATa, umdpa 3-3,5 mnpa Jonn. BbIrmMaanT onpaBaaHHON.

Fitch noHu3MNo penTUHr HopHUKeNs Ha oaHy CTyneHb. BevepoMm B MATHMLY areHTCTBO Fitch cooBLLMMNO O CBOEM PELLEHMN MOHM3UTL
LLONrOCPOYHBIN PENTUHT fledhonTa SMUTEHTA, Kak 1 PEUTUHT MPUOPUTETHBIX HeobecredeHHbIX obnumraumii, ¢ «BBB-» go «BB+», nporHos no
penTHram «CTabunbHbiny. Kak ykasaHo B Mpecc-penmse, NpuHMHa MOHWXKEHWS PEATUHIOB — YXYALIEHMe MPaKTVKLA KOPrOPaTUBHOMO
YNPaBMeHWs 13-33 COXPaHSIOLLMXCA Pa3HOMMacuiA MeXOy OCHOBHbIMM akLMOHepaMWn W, Kak cCnedcTBue, cokpalleHve obbemoB
packpbIBaeMoM WHGOPMaLMM  MafeHrie ypoBHS (DMHAHCOBOW Mpo3paqHOCTU. OfHOBPEMEHHO aHANUTVKM areHTCTBa  OTMETMIN
YCTOMYMBBIA OMEPALMOHHBLIV MPOMUNE HOPUBCKOTO HUKENs U KOHCEPBATVBHYIO MOAUTUKY YnpaBfeHus donroM. B ciyyae, ecnn
KOHMNKT aKLMOHEPOB He MPUBEOET K CEPbe3HbIM HEraTvBHbIM MOCIEACTBMAM W eCIA - CYLLECTBEHHO He YXYALIATC (PUHAHCOBblE
mokasaTenv KOMMaHUM, ee PEeUTUHr MOXET OblTb BO3BpPALLEH Ha VHBECTULIMOHHBIA ypoBeHb «BBB-». PeweHne Fitch pocratouHo
OXMA3eMOe; KpoMe TOro, Y KOMMaHWM COXPAHSIEeTC ee perTuHr «Baa2» ot areHtctBa Moody's (KOTOpbIA OCTAeTcs HaMBbICLLIMM Ast
HopHUKens 1 Tenepb ye Ha ABe CTyneHW NpeBbILAeT peTuHE oT Fitch). BnpodeMm, Mbl HE MCKITIOHaEM, HTO B Onvanlee Bpems PeRTUHT
oT Moody’s MOXeT ObITb NepecMOTPEH B CTOPOHY NOHVKeHMS. HanoMHmM, 4To B crincke CreditWatch HaxoomTcs i peTUHr KoMnaHmm ot
S&P — peLleHme Mo Hemy AOMKHO BbITb MPMHSTO MOCTIE TOro, KaK CTaHET M3BECTHO, B Kakow (hopmMe BYAEeT OCyLLEeCTBIEHa HOBas CesKa Nno
BbIKYMY aKLWiA (1 COCTOUTCA NI OHa BoobLLe), a Takoke Oy ayT oObsiBneHs! ee (hlHaHCOBbIE NapaMeTpbl.

PekomeHpyeM Bo3fepXKaTbCsl OT UHBECTULMIA B 0Gnurauum KoMmnaHun. Mol No-npexHeMy CHMTaeM HeLenecoobpasHbiM
MHBECTUPOBAThL B OOpaLLaloWMIACa BbiMyck obnuraumin Hopunbckoro Hukens. VICXOAs 13 Halux NpPOrHo3oB Mo (MHAHCOBLIM
pe3ynbTaTamM KOMMaHUM 1 y4UTbIBas HOBblE AaHHble, Mbl, B MPOTMBOBEC MpefblayLleMy MpPorHo3y, cYUTaeM, YTO MokasaTesb
YMCTOro [osra no MToram rofa MOXET BbIATW M3 OTpULATEeNIbHOM 30Hbl. OAHAKO M MpY TakoM UCXoAde AOMroBas Harpyska
KOMMaHun OyaeT H13kon. CToMT MMEeTb B BUAY, YTO NPOLAOMKAWMIACH KOHMINKT aKLMOHEPOB YBENMYMBAET HEONPEAENEHHOCTb
B OTHOLLUEHWN ANHAMUKIN KPELUTHOIO Npoduis KoMnaHum. ECnv pestoMmnpoBath, TO Mbl CHUTaEM, HTO (hakTOpPOB, KOTOpble MOTyT
npuvBeCcTM K OTpMLATENIbHOW MepeoleHke cnpeda Oofblle, YeM TeX, KOTopble CMOCOBHbI MPUBECTU K MOMOXUTENbHONM, W
COXpaHsieM PeKOMeHAALMIO BO3AEPXATbCA OT MHBECTULMI B ODymMarn Hopunbckoro Hukens. Obnmraumm KoMnaHum MoryT CTaThb
WNHBECTULIMOHHO Oonee MpuBReKaTeNibHbIMM B Cllydae rnobanbHOM CMeHbl HacTPOEHUI Ha pbIHKaX W Hadana HoBOW chasbl
CHUXEHWUS CbIpbeBbIX LEH. B pamkax Takoro cueHapus Bymarn HopumbcKoro Hukens BoirnagsT Gonee HageXHbIMU, Yem
OONBLIVMHCTBA APYrMX METaNNypPruyeckuM KOMMaHuiM, OTIMYaloLLmMXcs 6osiee BbICOKOW LOSITOBOW Harpy3Kou.

AHapevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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EABP (BBB/A3/BBB)
B Lienom nonoxurenbHble pesynbtatbl 1 n/r 2011 r.

BneuaTnsiowmin pocT MHBECTULMOHHOro noptdens npu ero

BbICOKOM KauectBe. EAGP onybnukoBan BbiCOKMe rokasaTenu 3a KntouyeBble ¢ HaH coBble NokasaTtenu EAB P,

1n/r 2011 r., Cpeam KOTOpbIX CIIeAyeT OTMETUTb MPEXAe BCEro pocT MJTH Aonn.
BaSIOBOrO WMHBECTULMOHHOrO noptdens Ha 29,3% po 1,09 mnpa Mceo 2008 2009 6mec.A0 2010 6mec.11
fonn. Ero pgons B COBOKYMHbIX akTWBax OaHka yBENMYMAACb Ha  “cTsienpoy Aoxoas 792 639 213 459 26,1
5,3n.0. 0o 37,5%, 4Yero, TeM He MeHee, MOKa HEeLOCTaTO4HO. MeTiekomuoe. aoxoas 44 28 15 60 25
B pesyfnibTate uWCTBIA MPOLEHTHbIM AO0XO4 BLIPOC Ha 6,0% no APXA oTonep. cub.uaep. (88) 68 818 242 (124)
loxoq oTonep. ¢ MH Ban. 96 0,1 317 12,7 155
cpaBHeHWio ¢ 2 n/r 2010 . — go 26,1 MaH gonn., Torga kKak 4mcras Foxa P (96) (1) @) (127)
- Cymm. onepal. [OXoAbl 67,2 744 290 634 345
MpOLEHTHas MapXa ocTanacb OTHOCUTENbHO CTaOUNbHOW Ha ypPOBHE
OrepatiMoHHble pacxosl (259)  (296) (148)  (346)  (194)
(o)
2,1% (ons 6aHka pa3BUTUS, K YUCTY KOTOPbIX OTHOCKTCH EABP, 370, Pesepabl (08) (5.1) 69)  (130) (14)
Hall B3rnaf, HOpMasbHbIA MokasaTenb). KOMUCCUOHHbIE [0XOAb, UicTas npuGHITb 405 398 73 158 137
HampoTMB, CHU3MNNCL Ha 64,1% Mo CpaBHeHUIO C MpedblayLwnm
nonyrogmeM, a WX [ofig B COBOKYMHOM OMEPauMOHHOM [OXOAE  [leH.cp-ga v aKeuBaneTsl 02 949 335 2224 1266
cHM3Mnace [0 7,2% ¢ 9,5% B 2010 r. OCHOBY mociefHero —CPeAcTeas apymx Ganiax 6946 5903 8378 5219 6633
COCTaBMIAIET YNCTBIN MPOLLEHTHBIN JOXOL, C foneit 75,6%, a onepaliy  HerHee tmar 8526 11726 9311 9131 9084
- o KpeanT bl 1 aBaHCbl KMEHT au 4357 609,0 6904 8210 10659
C UEHHbIMW OymMaramm 1 BamniOTOW, HECMOTPS Ha 3HaYUTENbHbIN
6 6 6 EABP OcHoBHbIE CPeacT B 17,8 211 221 221 217
obbemM Ha 0OanaHce 0aHKa, He NPUHOCAT CYLUECTBEHHBIX o oo 68 76 65 52,1 565
[OXO[IOB, 4TO Mbl OBbACHAEM KOHCEPBATMBHBIM MOAXOAOM OaHKa ... 20076 24955 25214 25526 28430
K NHBECTUPOBAHMIO B CWly €ro crneuuduky — ee CNefacTBUeM, MO Cpecrsa6ankos 4644 368 45,1 565 57,7
Hallemy MHeHMIO, SIBNAETCS M BbICOKOE Ka4yeCTBO akTMBOB 0aHKa  [onromsie ueHHbie Gymaru 0 8128 8067 8107 10825
(Mo OaHHbIM OTYETHOCTU, NPOCPOYeH NMULb OOWH KPeauT, OCTaToK  Mpouueobmatenscrea 118 120 143 219 257
330/KEHHOCTM MO KOTOPOMY COCTaBnseT 22,4 MAH AONN., Unn 2,1%  CobeTeeribiikautan 15315 16339 16554 16635 16770
OT VHBECTULIMOHHOTO MOpTdens), MOCKONbKY —UHAHCUpyeMble —Kedduwenms
YacTas npoy. mapxa, % 48 29 18 20 2,1
©aHKOM NPOEKTbl MPOXOAAT pa3fnyHble cTyneHn otbopa. OT4nCIeHUs
ROAA, % 1,8 18 06 06 10
B Bbl B OTYETHOM nepwui TaBunu nuwb 1,4 MiH .
pesep OT4YETHO epuoge CoctaBunn n , NH BOMN.  Lore o 25 25 09 10 16
npoTuB 6,1 MnH gonn. Bo 2 n/r 2010 r., 4yTo cnocobCTBOBaNoO PocTy MpocpoueHas 307, % wa. . WA 27 21
4ncTor Npubbiny 6aHka Ha 60,6 % oTHocuTenbHO 2 N/r 2010 1. — 10 Hopua pesuparposaus, % 03 11 18 23 19
13,7 MnH gonn. Co6. kanuTan/AKT s, % 763 655 657 652 59,0
Pacxoppl/foxoabl, % 385 398 510 546 56,3

Mopywika NWMKBMBHOCTM OCTaeTcsd BHywuTenbHow. EABP

NPOMUHAHCMPOBAN POCT WMHBECTULMOHHOIO MopTdens oT4acTn 3a

CYeT CoKpalleHMsi AeHeXHbIX CpefcTB Ha OanaHce Ha 95,6 MAH AOMA. M OTHACTM MyTeM BbIMycKa LUEHHbIX Oymar, 4ucroe
yBenumyeHne obbema KoTopbix coctaBmno 271,8 maH gonn. Mpu 3Tom noayLika NMKBUAHOCTM BGaHKa OCTanoch BHYLIUTENIbHOM:
[eHeXHble CPefCcTBa W 3KBMBANEHTbl W BIIOXEHWUS B LEeHHble Oymarn cocTaBnsioT 36,4% oT ero aktmeoB. [lonytHo EABP
yBenM4Mn n obbem CpefcTB, pa3MeLLeHHbIX B Apyrix 6aHkax, No3TOMY Bbi3blIBaeT HEKOTOPOE YAMBIEHME TO 06CTOATENCTBO, YTO
OaHK npuBReKkan 3aMMCTBOBaHWS Ha AOJITOBOM PbIHKE M 3aTeM pa3Mellian NMpUBReYeHHble CpeacTBa Ha AenosuTax B Apyrune
OaHKM. BO3MOXHO, pacdeT Obin Ha aKTWMBHbLIM POCT KpeduToBaHus (B Hadane roga EABP 3asBnsn o nnaHax pocTa
NHBECTULIMOHHOTO nopTdens Ao 4,36 Mapa 4ofn. fo KoHua 2013 1., a CyMMapHbI 0O0beM HaXOAMBLUMXCS Yy HEFO Ha TOT MOMEHT
Ha PaCcCMOTPEHNN NPOEKTOB coCTaBnsAn 13,3 MnpA 4oSS.), 4To BaHK U AeMOHCTpUpYeT C Havana rogda. Kanutanmsauus EABP no-
MpeXHeMy OCTaeTcsd M3ObITOYHOW Mpu OTHOLWEHUM COOCTBEHHbIM KanuTan/AKTMBbI, paBHOM 59%, 4TO BKyme C BbICOKOM
NNKBUOHOCTbIO GanaHca CBUAETENbCTBYET 00 yCTOMYMBOM (UHAHCOBOM npodune GaHka. OaHako CnefcTBUEM Hpe3mepHO
BbICOKOW JOCTAaTOYHOCTM KanuTana, a Takxke HU3KOW AOXOAHOCTM onepaLmi aBnsioTcs bonee 4eM CKpoMHble nokasatenyu ROAE n
ROAA, paBHble 1,6% 1 1,0% cOOTBETCTBEHHO.

M CTOYHUKM: OTY €THOCTb ba Hka, oleHka YPA JICUba

Cnipepbl Mo eBpoGOHAY pacluMpunucb. Pybnesbie Bbinyckyn obnuraumn 6aHka npakTuHecku HeMMKBUAHBI U KOTMPYIOTCS CO
cnpenom B pa3mepe He 6onee 15 6.0. K Bbinyckam BTB-PCEX, 4To, Ha Halll B3rnsf, ABAseTCs BeCbMa CKPOMHOWM KOMMeHcalmen
3a pasHULYy B pasMepax Mexay OaHkamu. Ha BHelwlHeM pbiHKe C Hadana aBrycta crnpep Bbinycka EURDEV "14 (YTM 4,6%) «
RAB’'14 pacwmpuncs ¢ 15 6.n. go 50 6.n. CaMo Hanu4dme cnpefa Mbl CHUTaeM CnpaBefvBbIM, OAHAKO He UCKITIoYaeM, YTo Mno
Mepe BOCCTaHOB/EHUSA PbIHKOB OH CHOBA HAYHET Cy>KaTbCs.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

22 aBrycra Moratuerne Hatyp MpoaykT — NHeect-3 (0,9 mnpa py6.).

23 aBrycra Morawerne AVXK KO-2 (1 mnpg py0.).

25 aBrycra Ocbepta benoH-PuHaHc-2 (2 mnpa pyo.).

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

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

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

31 aBrycra Odepta Makpommp-DuHaHc-1 (1 mapg py6.).

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

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

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

7 ceHTabps MoraweHre MOWA-2 (3 mnpa pyb.). Morawenwue EBPP-3 (7,5 mnpga pyo.).

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

JleHeXHbIn

pbIHOK

22 aBrycra Bbimnata 1/3 HOC3allks. 2011 .

24 aBrycra BaHKkM foMXKHbI BepHYTb MuHduHy 20 Mnpg pyo.

25 aBrycra Bbinnata akumzos n HAOMA

29 aBrycra Bbinnata Hanora Ha nNpubbINb
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KANEHOAPb ODEPT
ara O6bem LleHa CraBKa HoBas [ata cnepytowen
obepTbI Bbinyck Bbifycka, odepTbl, npeablayLier cTaBka odepTbl /

P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
25.08.11 BenoH-®urHaHc-2 2 000 100 17,0 0,01 23 peBpans 2012
26.08.11 Mepasenb-®OuHaHc BO-1 1000 100 14,0 12,5 17 aBrycta 2012
31.08.11 Makpomup-®rHaHc- 1 1000 100 7,75 -

MPCK tOra-2 6 000 100 17,5 8,1 26 asrycra 2014
01.09.11

AMET-dpurHaHC- 1 2 000 100 8,5 8,5 22 aBrycra 2013
08.09.11 CB baHk-3 1500 100 9,25 -

PXO-13 15000 100 10,0 -
12.09.11

onemMeHT JIN3nHr-2 700 100 11,5 -

TexHOHWKOJ1b-®urHaHc-2 3000 100 13,5 -
15.09.11

Cubupckas ArpapHas 1000 100 17.0 i

lpynna-2
19.09.11 CNBYP XonaouHr-2 30000 100 13,5 -
20.09.11 M36 Jn3unHr-3 500 100 14,0 -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 10.0 95.07 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 60.1 98.60 222 98.50 99.96 8.71 4.05 2.46 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13, 9.0 21.0 99.90 8000 99.85 100.15 8.28 3.99 0.66 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 88.2 101.45 200 001 100.00 101.45 7.90 2.00 3.64 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.5 100.06 120 000 100.00 100.69 744 2.07 4.36 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 122.7 99.24 99.00 99.49 8.65 2.10 5.16 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 129.7 104.40 104.00 104.80 8.60 2.18 5.65 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  57.0 144.9 100.75 100.00 101.50 8.04 2.00 3.62 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 198.7 101.88 101.00 102.75 8.65 213 7.87 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 55 101.58 101.20 101.95 5.27 2.16 0.43 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 141 101.42 101.00 101.85 6.20 1.83 1.05 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 354 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.7 99.90 1200 99.00 99.99 7.94 1.94 2.66 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 83.1 100.00 99.00 101.00 | 7.85 192 | 159 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15] 15.11.24  46.0 161.2 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 16.3 100.36 100.01 100.70 10.35 5.59 0.31 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 22 100.10 | 0.08 31 100.10 100.40 7.38 3.94 0.17 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 263 100.75 | 0.65 100.10 101.40 6.97 4.08 0.62 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 254 100.10 405 100.22 100.40 11.62 7.00 0.09 B+/B1/ Ccbipbe
AKpOH-3 3500 R 1385 231111 250512 20.11.13) 9.0 215 100.01 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 34.0 118.7 98.50 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 34.0 118.7 99.30 98.50 100.10 8.38 3.99 2.31 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.8 102.90 232973 102.79 103.00 8.31 217 3.02 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 2506.13] 18.06.15 23.0 46.6 101.55 51001 101.55 101.60 749 2.03 1.60 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 23.0 46.8 101.70 | 0.15 270 201 101.55 101.60 743 2.02 1.61 BB-/Ba3/BB- Ccbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 46.6 102.90 20000 102.79 103.00 8.31 217 3.00 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 30.0 54.3 101.10 | 0.05 3387 99.90 101.10 7.90 4.07 21 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.7 97.70 | 0.19 52 688 97.52 97.75 26.18 4.59 0.31 TOproBnst
ATom3HNpO6 10000 R 750  15.08.12 15.08.14 36.4 100.08 | 0.28 99.10 101.05 747 7.52 2.59 //BBB- aHepreTMka
Aapochrot BO-1 6000 R 7.75  10.10.11 08.04.13 19.9 100.65 99.00 102.30 7.33 3.84 147 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  10.10.11 08.04.13 19.9 101.12 100.00 102.25 7.02 3.82 148 BB+// TpaHcnopT
BaHk CaHkT-MeTepbyp! 5000 R 8100 111011 13.10.11) 09.04.13 2.0 20.0 100.25 | 0.05 1 100.05 100.17 6.12 4.03 0.14 /Ba3/ GaHku
BaHk CaHkT-Metepbypl 5000 R 750 26.09.11 26.03.12 23.09.13 7.0 255 90.85 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 16.0 28.2 100.85 2100 101.25 7.95 4.20 117 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 17.7 99.65 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.8 106.00 104 900 106.01 106.15 7.77 5.88 117 cbipbe
BalwHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.8 106.10 30 890 106.01 106.10 7.69 5.88 117 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.8 106.05 | 0.05 106.00 106.10 7.73 5.88 117 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 6.3 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 20.6 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 59.0 83.2 100.45 60 000 99.80 100.30 8.43 417 373 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 31.8 99.50 98.50 100.50 8.07 3.86 217 //BBB- GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 18.6 100.78 | 0.03 100.35 101.20 7.02 3.69 1.33 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 14.0 26.1 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 14.0 26.1 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.1 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 226 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 226 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.1 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 347.9 102.50 102.25 102.75 8.44 2.09 10.15 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 14.02.12 12.02.13 18.1 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 23.3 102.00 109 166 101.75 103.00 8.26 4.52 1.66 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 35.1 99.00 62 98.80 99.65 7.94 373 244 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.5 100.68 100.35 101.00 8.27 411 3.24 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.5 101.29 | 0.99 250 304 100.35 100.90 8.08 4.09 3.25 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 15.1 99.75 | 045 26 450 99.10 100.40 9.65 4.50 0.23 /B2/B GaHku
BogokaHan Cn6-1 2000 R 8.80 141211 09.12.15 524 cepauc
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 18.9 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.00 201011  23.04.12] 17.10.13, 8.0 26.3 99.18 98.00 100.35 10.36 4.53 0.60 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 26.3 99.50 1528 99.50 100.50 7.87 1.85 1.86 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 11.0 59.4 100.21 1 100.31 100.60 7.09 1.79 0.82 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700  14.09.11 201211 10.12.14, 4.0 40.3 100.90 100.80 101.00 6.66 240 0.31 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 19.1 100.70 101 500 100.30 100.70 7.32 1.88 1.38 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 19.1 100.70 168 500 100.30 100.70 7.32 1.88 1.38 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 19.1 100.70 | 0.70 199 047 100.30 100.70 7.32 1.88 1.38 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 1.6 100.85 1463 100.80 100.85 4.76 5.69 0.12 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 6.0 179 99.50 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 301111 30.05.12] 29.05.13, 10.0 216 99.30 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11  29.08.12] 20.02.14/ 13.0 30.5 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14, 9.0 39.2 99.98 BBB//BBB (puHaHCbI
BTB-Nua®02 10000 R 645 111011  08.01.13] 07.07.15 17.0 473 99.65 99.30 100.00 6.93 1.61 1.08 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.5 99.74 15732 99.50 99.98 7.26 172 145 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 19.0 58.5 99.75 38 404 99.50 100.00 7.02 1.66 1.19 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 4.0 64.3 100.10 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 6.0 725 100.28 99.95 100.60 6.54 1.75 0.44 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  30.0 72.5 99.35 99.20 99.50 7.55 1.76 1.78 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 1114 99.95 | 0.20 3 98.26 99.95 791 3.94 4.69 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 27.0 1114 97.00 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.6 9945 | 0.35 99.15 99.75 8.20 3.96 3.54 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 108.0 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 32.0 1171 100.25 | 0.25 17700 99.75 100.25 7.53 373 2.22 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 1171 101.50 50 506 100.05 103.99 8.37 4.22 3.53 BBB//BBB+ (buHaHCbI

B3b-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 117.1) 100.98 100.00 101.95 8.51 4.25 3.52 BBB//BBB+ (hrHaHChI
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 347 | 11849 @ 0.21 30991 117.01 118.49 6.63 5.79 2.30 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 104 | 106.49 40 105.90 106.49 5.31 6.14 0.78 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 2.3 100.26 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 30.3 | 100.80 & 1.31 99.20 102.39 7.00 3.58 217 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 215 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17  10.10.11 10.10.11 1.7 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 171111 15.11.12 15.1 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 154 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 28.1 100.50 2750 99.50 100.50 7.64 3.87 1.98 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 355 99.05 147 698 98.80 99.05 7.38 3.44 1.70 /Baa3/BB+ GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 20.0 | 100.23 3100 100.23 100.40 711 3.56 144 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  11.10.11 09.04.13 20.0 | 100.00 99.60 100.40 7.27 3.56 144 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 79.0 | 114.9 = 100.00 268 001 103.60 104.00 9.10 4.44 4.62 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 11.0 = 596 | 107.32 50 000 107.10 107.55 6.34 6.85 0.84 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 81.0 & 93.0 | 100.02 1 100.32 102.49 8.36 4.09 4.72 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 54.3 | 102.35 101.70 103.00 8.02 4.14 3.52 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.02.12 02.02.16/ 26.01.21 54.0 @ 1149 @ 100.24 118 000 101.70 110.10 8.61 4.23 3.50 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 209.4 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 18.2 101.00 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 234 100.75 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 10.0 @ 28.1 100.80 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 120 @ 359 99.55 99.30 99.80 7.54 3.52 0.88 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13 10.0 = 28.1 100.80 BB//BB- GaHku
no6akcbark 5O-06 2000 R 6.95 01.02.12 03.08.12/ 01.08.14 120 @ 359 @ 101.25 200001 101.15 5.63 3.46 0.89 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 39 clx
rccot 5000 R 925 220911 27.0911 26.03.17 1.0 68.2 95.79 91.29 100.29 59.63 4.82 0.07 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 285 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 8.0 32.6 BB/ MaLUMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13] 22.04.14 200 326 @ 10040 0.0 13001 99.50 100.40 8.14 4.10 145 BB/ MaLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 204 92.00 TOproBnst
[BTr-0 02 5000 R 7.75 19.01.12 18.07.13 23.3 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 18.9 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 350 @ 58.7 99.50 3000 99.20 99.40 7.48 3.61 242 [Baat/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 21 IloTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 45.9 96.35 | 0.35 96.00 96.70 9.90 4.45 2.95 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 3.0 63.1 100.92 100.75 101.10 5.76 5.19 0.20 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 14.0212 11.02.14] 06.02.18 30.0 & 788 | 100.65 100.30 101.00 743 3.81 2.22 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 0.6 100.12 100.00 100.25 1.82 1.05 0.05 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 421 15.09.11 12.06.14 34.3 | 100.50 100.00 101.00 4.08 1.04 2.55 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 4241 12.10.11 09.04.14 32.1 100.50 100.00 101.00 4.10 1.05 2.40 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 58.7 GaHku
Espa3sXona®-1 10000 R 925  23.09.11  22.03.13/ 13.0320 19.0 = 104.3 @ 101.55 30 000 101.05 102.05 8.35 4.54 1.35 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 51.0 @ 111.6 = 104.00 1.50 103.50 104.50 8.96 4.77 3.17 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13 13.0320 19.0 = 104.3 @ 101.52 101.00 102.05 8.37 4.54 1.35 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 51.0 @ 111.6 = 10348 @ 0.39 101.02 105.95 9.12 4.79 3.16 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 119.0 = 99.50 364 98.00 100.00 8.69 4.21 3.67 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 & 118.9  99.08 97.50 100.65 8.80 4.23 3.66 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 47.0 = 834 | 100.52 98.05 103.00 8.72 4.42 3.19 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 14.11.18 520 @ 88.1 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 7.7 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 8.1 99.30 98.51 100.10 13.48 6.03 0.56 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 13.2 100.00 (pUHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 17.0 @ 345 99.80 381072 85.05 99.99 10.02 4.87 117 GaHku
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 27 100.12 | 0.08 100.00 100.25 7.59 4.03 0.21 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 100 @ 21.8 99.84 36 870 99.70 99.84 7.84 3.75 0.72 B+/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 03.01.12 050712 01.07.14 11.0 = 349 | 100.40 99.50 101.30 7.60 3.97 0.80 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 8.0 19.9 99.55 99.10 100.00 7.97 3.58 0.57 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 130 @ 255 99.55 99.35 99.75 8.26 3.92 0.97 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 160 @ 337 99.15 40 000 98.50 99.15 8.11 3.69 113 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 240.2 @ 102.50 5000 101.70 102.70 8.26 4.26 3.66 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 240.2 @ 102.40 101.90 102.90 8.29 4.26 3.66 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.9 98.72 97.00 100.44 8.64 4.01 2.39 1B+ TOproBnst
VIKC5®uH 04 8000 R 7.75 081211  05.06.14 02.06.16 340 @ 58.3 99.10 53 99.00 99.10 8.27 3.90 2.34 1B+ TOproBnst
VHBectToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 27.6 100.49 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 35.6 | 100.00 99.00 101.00 5.08 1.26 2.60 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 34 101.95 3000 95.10 102.50 9.56 8.19 0.26 cepBuC
WHtypuct-2 2000 R 14000 221111 25.05.12] 21.05.13) 9.0 214 98.66 2341 99.50 99.97 16.30 7.08 0.63 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 25.1 101.60 243001 101.55 101.70 8.56 4.54 1.7 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 321 JoTo3BaH/B- 3HepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 217 104.21 JoT03BaH/B- 3HepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 15.3 98.50 98.01 99.00 10.01 4.30 1.09 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.12.13 16.0 @ 283 | 100.88 100.50 101.25 8.45 4.45 117 aBToONpoM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 30.0 | 100.90 3 98.00 101.00 8.36 4.25 2.10 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 25.2 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 170 @ 348 99.00 40002 98.00 100.00 10.29 4.68 118 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 342 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 34 87.05 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 7.0 96.00 90.00 102.00 20.62 6.23 0.45 /B2/B meTannyprus
Kokc-B0-02 5000 R 8.70  30.11.11 28.05.14 33.8 | 100.00 3001 98.00 8.88 4.34 2.28 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 354 | 100.00 & 1.00 150 201 99.10 101.00 11.29 5.48 1.7 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 6.0 103.18 102.51 103.85 10.18 3.99 0.44 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 6.0 100.16 100.00 100.33 9.79 244 0.44 /loTo3BaH TOProBnst

Koneitka 50-01 3000 R 950 251011 300712 23.07.13 120 235 100.00 1500 99.60 101.50 9.67 2.37 0.83 IloTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 258 | 101.25 101.00 101.50 8.61 2.22 1.78 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 140 @ 325 99.50 322 99.50 9.92 4.66 1.00 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 32.7 98.00 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 120 @ 305 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 350 @ 119.6 = 99.25 98.50 100.00 8.50 4.04 2.38 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 57.0 @ 117.6 = 98.50 296 98.25 100.19 9.30 4.40 3.51 aHepreTMka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 56.4 99.30 3000 99.00 99.59 8.98 4.32 3.49 XUMUS
JleHCneyCMY BO-2 2000 R 1450, 25.08.11 23.05.13! 214 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 159 | 103.87 103.50 104.24 11.34 3.80 0.68 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 54 101.30 31 100.00 101.30 5.58 4.20 0.42 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 8.1 100.70 147 100.70 101.30 7.02 3.97 0.60 /Ba2/ aHepreTMka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 11.0 478 99.50 99.05 99.95 8.85 4.06 0.84 B-/B2/ GaHku
JIOKOBaHk 50O-01 2500 R 850 09.02.12  09.02.12] 06.02.14 6.0 30.1 99.70 | 0.05 2201 99.50 100.00 9.36 4.25 0.44 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13] 01.08.13 18.0 238 | 100.80 99.60 102.00 9.41 4.85 1.27 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712 25.06.13 11.0 = 225 | 101.35 100.00 102.70 8.83 5.17 0.78 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 25.1 101.50 101.00 102.00 9.39 4.91 1.68 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 31.5 | 100.00 12000 100.00 101.50 9.72 4.74 2.07 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 35.7 98.50 97.01 100.00 9.26 4.29 242 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 3.7 101.20 | 0.80 1 100.41 101.00 3.11 3.50 0.30 BBB-/Baa2/BBB-  Cbipbe
Tlykoiindo6n 6000 R 740  08.12.11 05.12.13 28.0 | 100.70 | 0.04 1 99.74 100.70 7.18 3.66 1.99 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335 06.02.12 06.08.12 118 | 106.15 52500 106.00 106.15 6.78 6.27 0.88 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 11.8 | 106.08 106.00 106.15 6.86 6.28 0.88 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335  06.02.12 06.08.12 118 | 106.15 70 000 106.00 106.15 6.78 6.27 0.88 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335  06.02.12 06.08.12 11.8 | 106.08 106.00 106.15 6.86 6.28 0.88 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 11.8 | 106.08 106.00 106.15 6.86 6.28 0.88 BBB-/Baa2/BBB-  cbipbe
ITykoitnBO06 5000 R 920 151211 13.12.12 16.1 102.86 102.61 103.10 7.00 4.46 118 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 16.1 103.00 3000 102.60 103.10 6.89 4.45 118 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 25.1 TOProBAst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 25.1 100.50 100.10 100.90 8.14 4.09 173 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 25.1 100.10 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 25.1 100.48 100.10 100.85 8.15 4.10 1.73 TOProBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 30.8 | 10045 @ 045 350 766 99.75 100.50 7.95 3.97 2.09 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 32.6 99.50 98.50 100.50 8.11 3.88 2.23 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 7.2 100.20 99.00 101.40 7.98 4.08 0.53 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 34 oto3gaH// GaHku
MBPP 0206n 3000 R 7.000  29.09.11 28.03.13 19.6 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 204 99.66 99.01 100.30 9.18 1.81 0.17 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 6.0 30.8 100.15 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 34.3 99.90 2559 99.86 100.05 8.40 4.12 0.31 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 156 | 105.70 105.40 106.00 8.12 6.02 1.1 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 31.5 99.65 2550 98.50 99.65 8.47 4.08 213 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 77.6 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 02.02.12 06.02.13 02.08.14 180 @ 36.0 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 9.3 95.02 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15] 25.08.20 49.0 = 109.8 10525 175 104.00 106.50 8.60 4.74 3.04 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 49.0 = 109.8 @ 103.22 100.02 106.42 9.22 4.83 3.02 /B1/ meTannyprus
Meuyen 1506 5000 R 825 23.08.11  18.02.14) 09.0221 30.0 @ 1154 B1/ MeTannyprus
Meuyen 1606 5000 R 825 23.08.11  18.02.14) 09.0221 30.0 @ 1154 B1/ MeTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 119.0 = 98.10 366 91.00 9.07 4.27 3.65 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 119.0  98.32 237000 90.00 100.80 9.01 4.26 3.65 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 221 99.25 98.50 100.00 8.00 3.72 1.58 B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12 21.07.16, 12.0 = 59.9 | 110.99 4 109.86 110.99 6.89 4.27 0.83 /B1/ meTannyprus
Meuyen 506 5000 R 1250  18.10.11  18.10.12  09.10.18 14.0 = 86.9 | 105.55 52200 103.50 105.60 7.64 2.95 1.02 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 59.0 & 119.1 = 95.60 90.00 101.20 9.78 4.38 3.62 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 3.0 149 | 10120 = 0.10 19 500 101.04 101.20 7.16 6.16 0.22 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 19.0 | 101.72 100.00 103.45 8.72 4.78 1.32 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.5 | 100.90 11219 98.01 103.79 9.36 4.82 142 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 6.3 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12 01.10.15 14.0 = 50.1 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 230 @ 354 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  06.09.11 06.09.11 0.6 MaLLMHOCTP.
MukosiH-206 2000 R 1350 09.02.12 24.0212] 07.02.13 6.0 179 notpe6. Tos
M-WHayctp2 1500 R 1075  11.01.12 10.07.13 23.0 17.99 64 15.00 17.99 20742 @ 29.79 0.49 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 8.75 31.01.12 29.07.14 35.8 99.60 184 99.50 100.10 9.10 4.38 243 B/l noTpe6.1oB.
MKB 0506n 2000 R 740  26.10.11 25.04.12 8.3 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 11.8 99.50 2535 99.50 102.00 10.19 4.7 0.86 B+/B1/ GaHku
MKB 0706n 2000 R 9.76. 17.01.12  24.0712 14.07.15 110 @ 475 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 443 | 100.00 = 0.05 99.90 100.10 8.64 4.84 0.15 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 180 306 B+/B1/ GaHku
MKB 50-04 5000 R 8.00 15.10.11 191012 15.04.14 140 @ 323 98.50 4703 99.49 9.51 4.07 1.01 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 34.6 99.40 91124 98.00 99.40 9.66 4.64 2.31 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 15.1 oTo3BaH/Ba3/BB+ | Metannyprus
MMK 50-02 10000 R 9700 141211 161211 121212 4.0 16.0 | 100.75 11662 100.80 100.95 7.24 4.80 0.30 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 254 99.20 106 000 99.40 100.00 7.87 3.25 0.54 oTo3Ban/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 30.8 99.50 81 99.00 99.50 8.03 3.83 2.10 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 19.8 | 100.30 100.00 100.60 7.58 3.80 141 oT03BaH/Ba3/BB+ |Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 35.2 99.91 30001 98.00 99.85 7.36 3.59 246 oT03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 35.6 99.50 98.00 101.00 7.58 3.63 249 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 0.0 18.6 [fieBenonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 10.6 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 0.6 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 343 (hUHaHChI




Fixed Income Daily 22.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 445 102.00 B3/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11 191011 12.04.12 2.0 79 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 10.3 95.80 1358 96.01 96.50 15.18 4.82 0.72 cepBuC
MocTpAsT®1 7500 R 11.80/ 20.12.11 18.12.12 16.2 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 0.8 100.55 | 0.07 3403 100.41 100.55 4.30 6.20 0.07 1/1BB aHepreTMka
MocaHepro2 5000 R 765 250811 010312 18.02.16, 6.0 54.8 | 100.50 72949 100.10 6.51 3.80 0.48 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212  28.11.14) 16.0 = 39.9 | 104.20 31800 98.00 104.20 6.80 4.90 1.15 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 235 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 0.6 100.15 1 100.00 100.19 4.94 4.01 0.05 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 9.2 88.10 JHepreTuka
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 0.0 36.8 | 100.28 @ 0.10 16 985 100.00 100.22 6.68 8.70 0.03 aHepreTuKa
MTC 01 10000 R 7.00 20.10.11 17.10.13 26.3 96.02 193 95.04 99.78 9.26 3.64 1.83 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.8 | 100.50 1 98.76 100.00 7.75 3.84 3.31 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 22.0 = 83.0 | 100.00 98.00 102.00 8.13 3.99 1.60 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 33.3 | 100.00 75300 99.00 100.00 7.58 7.58 2.35 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12 19.07.16 11.0 = 59.9 | 106.00 125751 106.05 106.40 7.28 13.41 0.87 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 75.7 | 102.60 & 0.35 25001 102.06 102.60 8.32 4.23 4.48 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 520 @ 1121 99.80 173 000 100.00 100.50 8.36 4.07 3.32 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 34.6 | 100.00 99.25 100.74 8.36 4.09 2.37 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 34.6 | 100.00 99.25 100.74 8.36 4.09 2.37 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 7.0 31.2 | 100.00 590 100.00 100.20 10.23 5.01 0.48 GaHku
HK Anbsic BO-01 5000 R 9.25 07.02.12 04.02.14 30.0 99.50 160 000 99.00 100.80 9.70 4.64 2.06 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.9 100.66 99.81 101.50 4.60 6.94 0.07 BB+ cbipbe
HK AnbsiHc-03 5000 R 975 31.01.12  02.08.13] 21.07.20, 24.0 @ 108.6 = 100.00 21 98.00 101.48 9.94 4.86 1.66 BB+ cbipbe
HK AnbsHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 59.0 | 119.1 = 99.90 308 734 90.89 99.90 9.06 4.42 3.63 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 59.0 & 113.2  99.96 800 499 90.89 99.96 9.03 4.42 3.64 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 7.3 B+/Ba3/ XUAMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 158 | 103.44 100.00 106.89 7.03 4.70 1.15 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 146 10470  0.05 104.50 104.90 6.70 5.12 1.06 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 188 | 101.00 45 101.00 101.91 718 3.83 1.34 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 22.5 | 100.25 99.00 101.50 7.48 3.73 1.63 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 27.6 | 100.00 1152 99.50 101.00 9.16 4.51 0.68 B2/ GaHku
HosukombaHk-BO-01 3000 R 850 07.01.12 07.07.13] 07.07.14 230 351 99.25 98.50 100.00 9.13 4.32 1.62 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 11.0 | 349 @ 100.10 99.70 100.50 7.29 3.69 0.81 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13 28.08.17 250 734 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12) 14.06.13 100 @ 222 98.75 98.50 99.00 7.98 3.16 0.75 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 6.0 30.7 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 23.7 | 100.60 2 100.25 100.60 6.77 347 1.73 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 474 TpaHcnopt
HC-uH.-60-01 2000 R 1050  04.11.11 02.05.14 32.9 104.00 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 32.3 99.30 360 99.20 99.80 10.58 5.05 2.10 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.4 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 9.0 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 3.0 20.2 Bl notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 105.7 MalLLKHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 37 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13) 10.0 & 223 | 100.50 100.41 100.60 6.92 3.72 0.77 [/Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 34.7 98.95 10 000 98.00 7.65 3.58 242 aHepreTMKa
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 14 100.66 102 100.71 100.85 6.21 6.07 0.11 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 8.1 100.00 1110 100.00 100.40 7.36 3.62 0.61 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 4.0 21.7 | 100.14 99.02 101.26 12.70 6.47 0.26 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000 30.08.11 30.08.11 0.4 100.24 99.51 100.97 4.85 6.47 0.03 /1B~ MaLUMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 31.6 99.85 2100 99.13 102.64 8.48 4.12 2.14 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 35.8 98.25 97.90 98.60 8.82 4.04 2.46 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 3.0 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 8.0 20.5 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 32.2 99.30 800 99.55 8.99 4.27 2.16 B3/ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214 160 @ 40.7 107.99 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 12.3 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.000 22.08.11 22.08.12 12.3 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14  22.03.16 320 @ 559 99.72 99.50 99.95 8.54 4.12 2.14 yenyru
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 30.0 99.39 98.76 100.02 9.08 4.31 2.08 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 9.1 100.10 | 0.05 145000 100.00 100.25 7.73 3.86 0.68 BB-/Ba2/oTo3BaH | GaHku
MpomcB6-06 5000 R 825 08.12.11 17.06.13 223 | 100.09 @ 0.14 100 99.95 100.09 8.20 411 1.58 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 20 1.1 MalLLKHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 235 95.50 94.00 97.00 14.47 5.87 1.55 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 25 99.47 98.51 100.43 14.98 6.02 0.18 TOproBnst
MpodbMeansd-1 3000 R 1050 19.01.12  23.07.13 16.07.15 230 @ 476 100.01 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 10.0 c/x
Pa3r.60-16 3000 R 1200 09.11.11 071112 07.05.14 150 @ 33.1 99.00 35 98.51 99.50 13.28 6.04 1.00 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 13 50.00 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 7.0 101.00 6 100.01 100.99 15.61 8.39 0.46 clx
Pasrynsind4 3000 R 23.11.11 22.05.13 214 62.75 30.00 95.50 30.34 1.35 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 2.0 26.5 clx
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 217 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 06.12.11 081211 03.12.13] 4.0 279 | 101.97 60 020 101.95 102.20 6.63 6.60 0.28 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 270 514 91.01 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 76 99.30 1 99.52 99.70 11.98 5.24 0.54 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.7 98.72 | 042 12100 98.72 99.10 11.23 4.65 0.70 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13] 05.08.14 240  36.1 99.00 310 99.00 99.50 10.65 5.04 1.66 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 158 | 103.52 103.36 103.67 6.62 4.53 1.16 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 7.55  09.11.11 07.11.12 149 10115 1325 101.15 101.45 6.65 372 1.10 BBB/Baa1/BBB | TpaHcnopT




Fixed Income Daily 22.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 27.2 100.00 3 100.00 100.29 7.01 3.44 1.94 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 31.0 118.66 1296 118.66 118.90 7.00 6.30 1.98 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 51.7 100.90 | 0.10 27201 100.61 100.90 7.69 3.85 3.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 94.2 102.31 0.02 187 400 102.25 102.31 5.77 7.26 0.26 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 31.0 100.15 3600 100.00 100.30 0.26 4.98 242 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 442 102.30 | 0.20 4200 101.80 102.00 9.19 4.75 2.80 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16, 16.0 = 58.9 104.43 100 104.43 104.60 7.09 5.01 1.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16, 05.06.17 58.0 @ 70.6 100.60 3878 100.47 100.60 7.89 3.92 3.74 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13] 16.07.18 24.0 @ 84.1 107.74 107.58 107.90 6.54 5.00 1.68 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 360 @ 96.2 111.68 111.56 111.80 6.64 4.91 243 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 @ 156.9  100.84 100.50 101.17 8.15 4.03 4.99 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 420 @ 163.3 @ 103.55 114 550 103.61 103.92 7.92 4.33 2.83 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Hayeir-01 3000 R 1050 251111 231112 20.11.15 150 @ 51.8 99.50 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 280 @ 526 101.98 | 0.17 101.50 102.45 9.65 5.09 1.92 cbipbe
PMK-cbuHanc-04 5000 R 9.000 081211 10.06.14 02.06.16 34.0 @ 58.3 99.90 300 99.30 99.90 9.20 4.49 2.29 cbipbe
Poc6ark 5O-01 5000 R 740 231211 27.06.12 21.06.13 100 @ 224 100.30 57 627 100.01 100.40 7.07 3.70 0.78 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 23.0 94.00 86.00 102.00 11.96 4.29 1.58 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 27.0 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.2 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12, 16.07.15 11.0 @ 476 99.49 2 99.30 99.49 10.73 5.01 0.82 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 150 @ 756 99.50 100 99.55 99.89 11.12 5.26 1.04 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 4.0 28.1 99.26 98.51 100.00 13.00 5.30 0.28 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 77.2 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 77.2 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 77.2 (bUHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 18.0 & 102.8 @ 102.40 102.10 102.70 7.33 4.38 1.32 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20, 18.0 & 1029 @ 102.10 21 102.10 102.70 7.55 4.40 1.32 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7.70 120112 13.07.15 01.07.21 47.0 @ 1201 99.60 50 200 99.10 99.60 7.95 3.85 3.17 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12 14.07.15 02.07.21 480 @ 120.2 99.35 99.10 99.60 8.03 3.86 3.17 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70, 10.01.12  09.07.15 29.06.21 47.0 @ 1201 99.36 99.11 99.60 8.04 3.86 3.16 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12 17.02.14) 09.02.17, 30.0 @ 66.7 102.00 1000 102.00 104.27 8.48 4.52 2.1 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 2.0 744 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 061211 081211 27.11.18 4.0 88.6 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.02.12 17.08.14] 09.02.18 36.0 @ 78.9 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 220 @ 82.7 99.80 97 693 99.50 99.90 7.08 342 1.60 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 16.0 @ 100.3 105.00 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 16.0 | 100.3 = 103.60 130 000 103.65 104.00 712 4.86 112 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 130 247 100.10 125 100.10 100.40 7.18 3.59 0.92 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 130 247 100.40 100 100.10 100.40 6.87 3.58 0.92 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 9.0 26.7 99.25 90 000 98.00 100.50 7.75 3.32 0.64 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 240 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 3.0 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.9 101.50 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 19.8 100.50 BB+//BB- Tenexkom
Pocrenexom-05 2000 R 760 30.11.11 30.05.12! 95 BB+//BB- Tenexkom
Pocrenexom-06 2000 R 7.80  30.11.11 30.05.12! 9.5 BB+//BB- Tenexkom
Poctenexom-07 3000 R 9.30  30.08.11 30.08.11 0.4 100.00 42 9.30 4.64 0.03 BB+//BB- Tenekom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13! 249 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 8.10/  08.09.11 08.12.11 37 BB+//BB- Tenexkom
Pocrenexom-10 2000 R 6.31 23.08.11 21.05.13 214 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11.700  02.11.11 24.07.19 96.5 104.49 553 104.40 104.49 11.22 2.79 441 BB+//BB- Tenekom
Pocrenexom-13 2000 R 11.000  19.10.11 211011 171012 2.0 14.2 BB+//BB- Tenexkom
Poctenekom-14 1000 R 1140 20.10.11 18.10.12 142 102.00 7 102.01 103.25 9.91 2.79 1.00 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 345 100.00 | 0.10 25206 97.00 99.99 11.05 2.68 113 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12] 06.08.13 120 @ 239 99.76 99.01 100.50 12.14 5.75 0.75 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 79.3 98.90 0.30 208 400 98.75 98.95 8.70 4.18 4.57 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.0421 440 @ 117.2 98.00 312734 98.40 99.40 9.36 4.32 2.86 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 | 117.5  100.40 189 663 99.35 100.50 8.05 3.97 3.60 /Baa3/BBB- JHepreTMka
Pyclugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 @ 1175  100.50 142191 100.00 100.55 8.02 3.97 3.60 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 12000 15.09.11 14.06.12 10.0 100.00 870 101.10 102.00 12.54 2.99 0.69 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 11 99.99 99.95 100.03 7.65 3.74 0.08 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 79 99.80 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 270 @ 515 100.90 295233 100.00 7.52 3.90 1.93 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 270 @515 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 13.0 @ 496 100.00 260 000 101.15 7.84 3.84 0.95 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 13.0 @ 496 100.45 99.70 101.20 7.40 3.82 0.96 /Baa2/BB+ GaHku
PycthuHanc-60-01 4000 R 715 04.01.12 08.07.13] 04.07.14 230 @ 350 99.85 99.50 100.20 7.32 3.61 1.66 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 6.4 npou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 11 99.04 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14, 4.0 341 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 23.6 100.99 | 0.04 23781 98.01 100.99 11.94 6.02 1.58 yenyru
CB-®uHanc! 1500 R 19.09.11 18.06.12 10.1 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12] 1.0 132 100.67 18128 100.67 100.70 6.15 6.94 0.08 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 18.2 103.99 6 103.05 104.00 7.02 4.68 1.34 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 18.2 102.10 99.00 105.20 8.40 4.76 1.32 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 74 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 17.01.12 17.07.12 111 105.00 2 105.00 106.48 12.37 8.55 0.78 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14) 10.10.19, 39.0 & 99.1 113.80 215500 113.60 114.10 8.58 5.92 241 meTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19/ 39.0 & 99.1 113.70 574 820 113.60 114.10 8.62 5.92 241 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 14.7 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 14.0 @ 259 100.00 99.50 100.50 9.97 4.86 0.96 Bl notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 36.5 B/l notpeb. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.8 Tenekom
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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 32.1 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 32.3 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 18.9 104.00 | 0.20 1489 99.00 104.00 7.10 4.68 1.33 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 120 @ 36.3 107.60 | 0.60 3 107.00 107.40 6.79 6.84 0.90 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116, 160 @ 64.1 106.66 12750 106.31 107.00 7.02 5.84 113 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.7 100.25 99.00 101.50 7.66 3.80 1.85 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 100 @ 223 99.90 0.10 371 99.85 100.59 11.97 5.86 0.74 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012  07.10.13 14.0 @ 26.0 97.77 380 95.24 98.49 13.08 5.48 0.96 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 21.7 99.25 99.00 99.50 10.40 4.60 0.68 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 4.0 21.9 100.06 15003 100.06 100.75 9.31 4.88 0.29 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 322 97.30 96.00 98.59 11.09 4.23 0.98 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 230  35.1 97.50 95.00 100.00 10.18 4.35 161 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 0211.11  07.05.12] 01.05.13] 9.0 20.7 100.75 915 100.75 101.99 11.91 6.43 0.61 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 23.3 100.50 207 101.00 101.50 12.56 6.20 155 aBTONPOM
COPYC KAM2 1500 R 06.10.11 05.04.12 7.7 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 120 @ 358 100.00 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 120 358 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 11.0 93.97 0.21 119 159 94.00 94.17 16.54 4.50 0.76 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 20.0 97.51 1 90.00 97.81 10.42 4.35 1.38 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 6.0 97.21 3445 97.23 98.00 19.77 6.52 0.41 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 7.0 30.9 98.48 148 12 97.00 98.00 13.14 4.99 0.46 B3/ GaHku
CynocTpb-3 1500 R 925 05.09.11  05.09.11] 03.09.12 1.0 12.7 99.12 98.01 100.24 30.93 4.65 0.04 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 23.0 @ 107.8 @ 102.30 102.00 102.60 8.10 4.56 1.63 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 9.0 97.90 0.20 97.50 98.30 15.27 5.96 0.62 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 254 101.60 1 99.20 101.60 6.52 3.56 1.81 B+// cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 14.7 95.01 Tenexkom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 72 99.70 2875 99.00 100.70 9.21 4.25 0.52 B2/ GaHku
Tardonab 6 2000 R 8.75 30.08.11  28.02.12] 26.02.13 6.0 18.6 100.50 2 99.00 100.50 791 4.34 0.47 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 16.1 99.90 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @ 287 99.00 1.00 98.00 100.00 11.01 4.78 0.76 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12 17.04.14) 140 @ 324 99.90 0.07 19 400 98.00 99.90 9.02 4.37 1.01 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 221 MalLLMHOCT.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 7.0 31.2 99.35 97.70 101.00 9.82 4.27 0.50 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 230 @ 349 99.80 2 97.50 99.80 6.93 3.35 1.66 aHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 6.0 179 aHepreTuKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 25.3 99.00 186 100.30 9.76 4.53 1.7 cccl aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 0.4 99.00 98.00 100.00 47.52 3.40 0.02 CCCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 95 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 26.0 @ 747 101.50 101.00 101.99 8.08 4.30 1.82 aHepreTuka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 250 @732 100.35 100.00 100.70 8.22 4.12 1.71 JHepreTuka
TrK-6UnB-1 2000 R 750  23.08.11 21.02.12 6.2 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.8 aHepreTuka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 240 @727 100.00 320 100.00 100.50 8.23 4.04 1.74 aHepreTuka
Tene2-01 5000 R 840 231211 220616/ 11.06.21 59.0 @ 119.5  100.00 2900 99.90 100.39 8.55 4.19 371 BB+// Tenekom
Tene2-02 5000 R 840 231211 220616/ 11.06.21 59.0 @ 1195  100.15 99.80 100.50 8.51 4.18 3.72 BB+// Tenekom
Tene2-03 3000 R 840 231211 220616/ 11.06.21 59.0 @ 119.5 99.80 350 90.03 101.05 8.60 4.20 3.71 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 26 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 6.7 100.25 1 0.55 0.50 0.55 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 23.6 110.09 | 0.01 30 109.00 109.85 14.35 9.11 148 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 254 101.51 20 101.51 102.09 13.80 6.99 1.57 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 3.0 217 100.09 849 100.00 100.09 16.50 8.22 0.24 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 120 @ 305 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 34.7 (buHaHCbI
TK®uHaHe 5O 2 500 R 1050  28.12.11 25.06.14 34.7 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 26.5 100.00 98.00 102.00 9.04 4.41 1.81 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13 8.0 26.5 100.00 719 99.90 100.99 12.14 591 0.59 TpaHcnopt
TpacKanutan-2 1800 R 8.15  20.09.11 18.09.12, 15.03.16 13.0 @ 55.7 99.92 99.10 100.75 8.38 4.07 0.95 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 18.6 103.74 103.48 104.00 6.99 4.57 1.31 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 46.2 102.74 | 0.25 102.49 103.00 791 4.27 2.50 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 171111 17.11.13 274 100.10 7081 99.75 100.15 7.79 3.86 1.92 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.9 100.25 /Ba1/BB+ GaHku
TpaHcKpen5 3000 R 790  10.02.12 12.08.13 241 100.69 100.50 100.88 7.66 3.93 1.74 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 324 101.78 100.55 103.00 7.64 4.04 2.22 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 29.6 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15] 13.05.19, 46.0 @ 94.1 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.8 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11 25.09.15 18.09.19 50.0 @ 98.4 110.20 | 0.55 10 109.00 110.20 6.94 8.96 3.12 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 74 100.60 | 0.04 12900 100.49 100.60 7.80 4.31 0.55 aHepreTMKa
YBPuP-02 2000 R 950 291011 291012, 01.05.14 150 @ 329 99.49 630 99.49 10.18 4.79 1.02 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @ 76.7 100.05 99.60 100.50 9.40 4.61 1.15 MaLUMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 250 @ 79.2 100.02 99.55 100.50 9.13 4.46 1.67 MaLLKHOCTP.
YIMK-Y3M01 3000 R 825  30.08.11 28.02.12 6.4 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 10.0 100.10 MaLUMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 304 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 30.8 100.55 99.70 101.40 9.34 2.36 1.08 BB-// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 26.7 100.86 99.95 101.78 9.01 2.35 1.04 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 35.0 99.80 74 500 99.05 100.15 8.93 212 1.27 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 6.3 104.52 104.00 105.05 751 7.87 0.44 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 5.1 103.68 103.30 104.05 7.52 7.94 0.39 BB-// (buHaHCbI
Ypancu6Ks 3000 R 850  19.01.12 19.01.12 5.1 100.05 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 20 100.28 600 100.28 100.64 8.33 5.00 0.15 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 11.2 103.65 70 000 98.02 104.25 7.68 5.65 0.83 B+/Ba3/ GaHku

YPCABaHk 8 10000 R 9.00/ 13.10.11  09.07.13) 09.04.15 23.0 = 443 95.88 90.02 101.75 10.64 4.68 1.56 B+/Ba3/ GaHku




Fixed Income Daily 22.08.11
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 1.6 100.50 1 100.05 100.50 3.44 3.62 0.13 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 26.0 @ 110.5  100.38 100.00 100.75 7.05 3.55 1.81 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 51.0 @ 1115 99.37 99.00 99.74 7.80 3.76 3.33 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 26.0 @ 110.5 @ 100.42 100.15 100.70 7.03 3.55 1.81 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.1020 750 @ 1115 99.74 2500 99.74 100.20 7.97 3.89 4.55 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 27.0911  24.09.15  15.09.20 50.0 @ 110.5 99.85 110 000 99.75 100.38 7.93 3.87 3.23 /Baa2/BBB aHepreTMka
OCK EQC-11 5000 R 799 281011 241017 16.10.200 75.0 @ 1115 99.74 2500 99.55 100.15 8.19 3.99 4.51 /Baa2/BBB JHepreTuka
®CK EQC-13 10000 R 8.50  03.01.12 22.06.21 119.8 | 101.25 101.00 101.50 8.48 4.19 6.28 /Baa2/BBB aHepreTuka
®CK EQC-19 20000 R 795 19.01.12  18.07.18] 06.07.23 84.0 @ 144.6 98.88 98.00 99.75 8.32 4.01 4.99 /Baa2/BBB aHepreTuka
XaHTMaHbatk-02 3000 R 6.25 141211  13.06.12] 12.06.13 10.0 & 221 98.00 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 718  25.10.11 22.04.14 32.6 99.85 99.80 99.90 744 1.79 2.28 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 260 @ 326 99.60 1500 99.10 99.60 8.35 1.98 1.86 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 18 99.94 99.87 100.00 7.73 1.77 0.14 BB/Ba3/B+ GaHku
XK® baHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 20.2 100.00 2000 100.00 100.15 8.37 2.03 0.15 BB/Ba3/B+ GaHku
XK® Bank-6 5000 R 775 13.09.11 111212 10.06.14 160 @ 342 95.54 90.99 100.10 11.94 2.02 1.1 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 44.8 93.06 85.02 101.10 21.24 241 0.56 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 344 99.65 2400 99.65 100.05 8.82 4.20 118 B1/ GaHku
LleHTp-une.60-05 1000 R 840 201211 201212 17.06.14 160 @ 344 100.00 300 99.65 100.00 8.53 4.19 118 /B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12 24.06.14 100 @ 347 100.75 | 0.04 465 100.65 101.05 8.39 4.58 0.78 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13! 271 97.05 B2/ notpe6. ToB.
YTn3 0306 8000 R 8.00 251011 24.04.12 21.0415 8.0 & 447 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.12.12] 4.0 15.8 101.23 | 073 15203 101.15 101.23 12.12 8.13 0.27 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50 08.09.11 04.09.14 371 92.50 85.00 100.00 15.41 3.10 219 (buHaHCbI
tOHMKpeanbaHk-04 10000 R 700 151111 16.11.12 10.11.15 150 @ 515 99.55 98.10 101.00 7.46 3.51 1.1 BB/Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750  06.09.11  03.09.13] 01.09.15 25.0 @ 49.1 100.15 99.80 100.50 7.56 3.73 1.74 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.00/  06.09.11 06.09.11 0.6 notpe6. ToB.
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 59.9 103.50 103.00 104.00 8.90 229 3.66 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.5 103.99 102.00 105.98 10.14 3.00 1.32 TpaHcnopT
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 195 104.00 101.01 107.00 10.13 3.00 1.32 TpaHcnopt
OTaitp-® BO-3 1500 R 945 22.09.11 19.12.13 284 TpaHcnopt
0Taitp-® B0-4 1500 R 9.000 28.09.11 26.03.14 31.7 99.50 98.00 101.00 9.54 2.26 2.12 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 31.7 99.50 98.01 100.99 9.54 2.26 212 TpaHcnopt
SkyTekoH 6001 3000 R 825  06.09.11 03.09.13 249 | 10040 2151 98.00 102.00 8.19 410 | 172 BB/ aHepreTUka

AkyTckaH02 1200 R 10.30.  08.09.11 08.03.12 6.7 101.70 BB/ aHepreTuka




Fixed Income Daily 22.08.11
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 16.3 92.50 149 212 90.52 92.50 15.84 2.35 1.09 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 57.3 100.32 99.85 100.80 7.63 3.98 2.87 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 9.0 100.12 99.50 100.75 7.63 3.76 0.67 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 34.0 101.10 100.00 102.20 7.36 4.07 1.63 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 2.3 100.20 22813 100.00 100.20 6.75 2.57 0.18 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915  23.11.11 221112 154 100.60 98.00 103.20 8.59 249 0.71 11BB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.5 101.00 MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 0.3 99.99 2 99.00 710 2.04 0.03 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 15.6 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 22.6 101.80 99.00 104.60 8.82 245 1.16 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820 25.08.11 19.05.16 578 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.8 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.6 BB-// MyHUL@NanbHbI
KOMM 78 06 1000 R 8.000 23.11.11 22.11.13 215 99.00 BB/Ba2/ MyHUALMNAMNbHbIRA
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.2 94.52 93.05 95.99 8.33 3.98 292 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 38.5 | 100.00 99.00 101.00 747 3.89 2.23 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 149 103.25 = 0.30 833 102.75 103.25 6.52 2.63 0.72 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 40.1 112.00 111.51 112.50 7.81 5.34 2.60 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 35.6 101.05 6000 98.01 101.05 7.05 3.99 2.49 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.8 99.25 194 995 96.01 101.50 761 4.04 3.14 BBB/Baa1/BBB | MyHULunanbHbii
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 104 101.70 2013 97.01 102.00 6.01 3.94 0.79 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 131.6 = 90.50 801 90.60 91.30 8.24 4.43 6.86 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop49-06 25000 R 8.00 141211 14.06.17 70.9 94.18 91.85 96.50 8.63 4.26 4.36 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 4.0 100.73 100.51 100.95 5.79 3.98 0.31 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 24.8 101.90 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 12.8 101.25 100.50 102.00 6.37 3.98 0.93 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 62.0 96.58 94.02 99.15 8.12 4.18 3.88 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 21.8 114.10 113.42 114.77 6.76 3.31 1.48 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 341 115.70 = 0.03 120 115.52 116.21 6.95 3.05 221 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 28.1 119.50 = 0.50 119.01 119.99 6.05 3.16 1.87 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 88.4 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 324 99.99 568 815 99.60 99.99 8.16 3.99 221 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 221 101.00 20 100.00 101.33 8.25 4.44 1.05 /B1/oto3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.00/  27.09.11 15.03.12 7.0 102.60 /B1/oT03BaH MyHULMNanbHbIi
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 21 100.60 100.10 101.10 411 3.82 0.16 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 152 | 101.00 100.00 102.00 6.53 3.93 0.68 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 09.11.11 09.11.11 2.7 100.48 18 000 100.36 100.60 4.10 1.54 0.22 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 5.1 102.90 246 680 102.80 103.00 4.90 2.88 0.39 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 195 | 11069 = 049 1 109.50 110.69 5.12 2.70 140 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 142 | 106.25 12 859 106.25 106.40 5.83 265 | 104 BBB/Baa1/BBB ' roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 366 @ 11450 2 114.25 114.90 6.71 523 | 235 BBB/Baa1/BBB ' roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 13 100.66 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.8 104.45 175000 103.50 104.45 6.67 3.87 272 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 174 101.75 100 000 101.65 101.80 5.94 3.50 1.30 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 11.6 101.25 4877 101.10 101.33 5.56 3.37 0.89 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 475 99.11 143 735 99.11 99.40 7.27 3.46 3.24 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 31.2 101.33 60 001 101.30 101.40 6.63 4.59 2.16 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.8 100.10 1154 973 99.90 100.15 7.46 3.66 3.57 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 179 101.15 149 982 101.10 101.20 5.96 3.30 1.34 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 46.1 99.70 265001 99.50 99.75 721 3.64 3.12 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 14.7 147 000 99.40 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 10.9 100.38 880 031 100.00 100.75 5.79 1.52 0.83 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 23.3 101.00 = 0.50 1 101.00 5.66 151 172 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 405 | 113.10 2 113.11 114.13 6.94 247 2.64 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 60.4 97.70 108 142 97.70 98.20 7.60 3.52 3.97 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 80.0 98.76 88723 98.75 99.10 7.89 3.79 4.77 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1175 98.11 50 007 98.11 99.10 8.04 4.16 6.30 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.9 98.85 447 495 98.75 99.10 7.79 4.02 4.42 roc. Gymaru
003 46002 46500 R 8.000 08.02.12 08.08.12 11.8 101.90 200 000 101.60 102.20 5.35 3.92 0.68 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 85.6 96.09 94.85 97.32 7.90 3.63 4.92 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 60.4 96.22 7106 071 95.70 96.75 7.72 1.81 3.59 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 125.0 | 94.00 15912 138 93.00 95.00 8.05 212 6.18 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 92.3 74.75 3000 000 74.00 75.50 8.27 4.36 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2979 | 88.20 8772227 87.00 89.40 8.18 4.05 10.40 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.9 10128 353 88.25 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 39.9 101.88 101.50 102.25 7.26 4.31 212 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.3 99.50 55 000 99.20 99.95 7.88 1.88 2.80 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 10.2 100.00 100 030 100.00 101.25 7.16 1.74 0.76 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 284 103.00 = 0.75 106 539 102.05 102.55 6.32 225 0.90 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000  11.11.11 10.05.13 21.0 111.88 110.00 113.75 7.81 3.34 1.45 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 51.8 99.01 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 20.0 100.00 32 100.00 101.80 8.18 1.98 0.79 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00 26.12.11 26.12.11 4.3 100.15 99.90 100.40 6.63 3.50 0.33 //BB- MyHUL@NanbHbI
Tomck.06-5 1400 R 700 171211 171212 16.2 100.15 100.00 100.30 6.94 3.50 0.90 1/BB- MyHULananbHbIi
Tomck.06-7 2500 R 13.00 27.08.11 27.11.13 217 1/BB- MyHULaNanbHblit
YamypTus-2 1500 R 840 17.01.12 15.07.12 11.0 99.90 98.50 101.30 8.68 4.24 0.82 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 52.0 102.00 2000 101.50 103.00 8.06 4.30 2.81 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 24.6 MyHULMNANbHbIA
Yysawwms-06 1000 R 724  18.10.11 17.04.12 8.1 101.62 100.73 102.50 4.83 1.78 0.62 /Ba2/ MyHULMNANbHbI
Yysawms-07 1000 R 9.16.  06.09.11 04.06.13 21.8 102.15 3500 101.99 102.15 7.46 2.24 117 /Ba2/ MyHULMNANbHbIA
Yysawms-08 1000 R 8.000 14.09.11 15.06.14 344 100.82 100.00 101.65 7.49 1.98 2.35 MyHULMNANbHbIA
AkyT-07 06 2500 R 780  20.10.11 17.04.14 324 100.60 99.50 101.70 7.70 1.93 1.79 BB//BB- MyHULMNANbHbI

Akyt-09 06 2000 R 975  22.09.11 19.09.13 254 | 104.50 1459 104.50 105.20 6.58 2.33 1.26 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 22.08.11

d‘b YPANACUIB | K3rUTAN

PbIHOK pyGneBbix o6nurauunmn

Hara Mecsues no Toprossii , %

Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa | odiepThl | moraw | odpT | noraw (0cH+PMIC) nokynka | npogaxa = odpT | noraw | Tekyw = T€T FIMIS

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
FAkyT-35003 2500 R 795  20.08.11 20.05.16 579 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 16.05.13 212 103.15 3 100.00 103.15 6.02 1.99 1.33 BB-// ]
SApO6n-34010 3000 R 8.00  18.10.11 15.04.14 323 | 101.15 2600 100.25 101.20 7.40 1.97 2.04 BB-// MyHULMNanbHbIi




Fixed Income Daily 22.08.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Ak bars-12 225§ 1025  03.12.11 03.12.12 15.7 | 106.53 4.94 4.81 1.19 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 104 | 102.88 | 0.12 470 3.98 0.81 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 225 | 107.50 4.94 430 1.68 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 436 | 103.69 6.82 3.86 2.99 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 6.0 | 671 | 99.66 9.34 433 0.47 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 743 | 10144 7.57 3.88 4.64 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 118.0 | 97.71 717 3.97 6.55 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 433 | 105.18 8.16 4.69 2.86 Bi/B+ [
Alrosa-14 500 § 888  17.11.11 17.11.14 395 | 112.28 474 3.95 279 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 112.1 | 107.26 6.68 3.61 6.49 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 722 | 10142 11.36 5.18 421 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 211 | 103.89 4.96 3.53 1.59 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 520 @ 97.78 8.12 3.84 3.52 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 433 | 102.5¢ 5.88 3.26 3.05 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.7 | 9750 | 0.28 7.35 349 457 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 213 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 37.9 | 10761 472 343 271 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 13.3 | 101.55 6.37 3.88 1.00 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 814 | 96.34 7.45 3.50 5.16 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 205 | 106.55 476 4.16 1.53 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 515 | 106.32 6.51 3.88 348 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 813 | 111.18 7.35 4.27 4.88 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 159 | 101.72 3.16 448 1.24 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 151111 15.11.12 15.1 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 187 | 11038 | 0.14 2,67 4.36 1.39 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 268 | 105.68 3.78 6.23 1.9 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 234 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 200 | 107.32 | 0.07 2.76 342 1.52 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 237 | 109.00 @ 0.09 2.73 344 1.82 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 30.7 | 103.56 349 4.86 2.34 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 359 | 11246 0.06 3.74 3.69 2.64 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 390 | 10453 3.79 5.13 2.86 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 46.1 | 105.56 420 5.56 3.40 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 422 | 11276 1.96 7.21 3.02 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 521 | 104.94 383 243 3.80 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 64.1 | 109.95 4.09 2.82 445 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 68.1 | 10217 4.63 5.03 4.80 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 756 | 103.85 4.65 524 5.1 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 79.0 | 108.51 4.96 6.09 5.24 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.9 | 11877 4.81 343 5.14 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 80 | 935 126.85 3.65 0.75 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 1028 | 1102 | 0.17 381 3.27 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1284 | 109.00 = 0.07 5.38 2.99 7.52 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11 28.04.14 28.04.34 330 | 2763  128.52 3.36 2.46 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 316.5 | 111.69 6.36 326 | 1230 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 226 | 106.80 4.09 3.71 1.72 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 405 | 102.98 5.26 3.03 295 /Baa3/BB+ GaHKu
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 499 | 103.29 5.59 3.15 348 /Baa3/BB+ GaHku
Gazprombank-16 120 § 7.35  08.05.12 08.05.16 575 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 234 | 10310 | 0.06 3.94 273 1.81 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 314 | 100.76 6.67 347 2.26 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 182 D/Caa2/D GaHku
Koks-16 350 § 7.75 231211 23.06.16 59.0 = 98.60 8.10 3.93 3.92 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 24 | 10298 | 0.06 547 449 0.20 CCC/ID XuMus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 514 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 39.1 | 108.26 3.62 2.94 2.87 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 706 | 107.45 4.86 2.96 480 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 100.0 | 110.07 5.70 3.29 6.14 | BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 112.3 | 10245 5.78 2.99 6.90 cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1315 | 105.20 5.99 3.16 763 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 555 | 97.63 11.05 5.31 3.38 B+/B1/ GaHkun
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 599 | 96.60 7.33 3.36 411 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 1.8 100.61 220 6.41 0.15 BBB/Baa1/BBB  MyHMLMNamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 63.0 | 101.31 4.71 5.00 4.39 BBB/Baa1/BBB | MyHMUMnamnbHbii
MTS-12 400 $ 800  28.01.12 28.01.12 54 | 101.74 3.97 3.93 0.43 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221211 22.06.20 107.7 | 109.28 6.62 3.95 6.42 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 82 | 10224 | 022 -0.39 3.91 0.50 B+/Ba3/ XuMUs
NKNH-15 200 § 850 221211 22.12.15 52.9 B+/Ba3/ Xummst
NMTP-12 300 § 700  17.11.11 17.05.12 9.1 101.54 4.85 345 0.71 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 16.2 | 104.53 5.65 442 1.23 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 265 | 99.75 6.62 3.26 1.96 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 50.8 | 103.21 7.83 4.24 337 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16) 2.0 | 63.0 | 100.75 | 0.00 5.16 4.84 0.16 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 543 | 102.24 476 2.60 3.93 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1152 | 105.04 5.90 3.14 7.02 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 21 100.50 = 0.00 5.69 4.35 0.16 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 9.3 103.25 = 0.01 5.19 4.66 0.72 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 232 | 107.82 6.32 4.99 1.7 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 327 | 98.09 6.99 3.14 2.38 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 459 | 113.73 8.42 5.60 2.96 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 595 | 110.16 8.65 5.1 374 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250  31.01.12 31.01.18 786 | 108.74 | 0.31 11.59 5.75 4.35 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 7.50 221111 22.05.12 9.2 101.58 5.34 3.69 0.72 /B1/B+ Cbipbe




Fixed Income Daily 22.08.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.9 = 9627 @ 0.03 12.06 5.71 342 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 197 B/B3/B GaHKm
Rosbank-12 130 § 9.00 01.01.12 01.07.12 106 | 10250 = 0.00 5.98 439 0.82 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26]  30.04.12 30.04.12 85 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 212 | 10584 | 0.02 368 3.39 1.61 BBB/Baa1/ GaHkm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 19.5 | 100.65 7.06 3.73 144 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 293 | 107.15 | 0.01 3.97 3.32 2.20 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 342 | 1271 4.16 3.99 248 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 1.0 | 620 = 100.00 = 0.12 6.87 348 0.09 BBB/Baat/ GaHkm
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 55.7 | 102.73 797 423 3.61 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.9 | 105.90 5.10 297 474 BBB/Baa1/ GaHkm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 825 | 114.14 5.24 3.40 5.28 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 1192 | 99.18 6.11 3.02 7.22 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 51.0 = 100.9C 7.75 3.91 332 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 450 | 10332 | 0.01 268 175 341 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 844 | 143.19 3.84 3.84 5.24 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 798 | 104.05 7.07 3.77 4.94 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.9 | 10641 = 021 411 235 6.97 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2051 | 177.66 | 0.33 8750 5.58 3.59 9.13 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2266 119.08 | 0.20 37349 987 418 3.15 543 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 52.7 | 97.75 9.52 4.54 3.46 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 644 | 97.75 | 0.00 11.72 4.99 3.82 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 685 | 105.52 461 272 470 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2386 | 100.62 7.55 3.72 9.87 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 29 | 101.02 | 0.01 1.59 2.94 0.23 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 212 | 107.08 230 3.03 1.63 BBB/Baat/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 228 | 107.30 245 3.01 1.76 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.4 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 473 | 105.48 3.96 261 347 BBB/Baa1/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 743 | 102.52 4.92 263 5.05 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1196 | 98.93 5.84 2.89 7.35 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 237 | 109.45 4.61 445 178 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 325 | 110.14 5.13 420 2.31 BB-/Ba2/BB chlpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 60.1 = 97.58 6.84 3.20 4.16 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 753 | 9843 7.01 3.40 4.88 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 482 | 107.51 | 0.02 5.56 3.58 3.40 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 754 | 98.97 5.57 272 5.1 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 325 | 9895 | 0.11 11.96 5.81 2.16 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 784 97.39 8.28 3.98 4.94 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 13.3 | 102.14 4.09 3.00 1.02 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 19.4 | 106.66 3.1 3.52 144 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 421 | 107.48 391 291 3.10 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 59.8 | 112.62 4.60 3.33 413 | BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 68.0 | 108.36 4.90 3.06 457 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 799 | 11440 5.25 344 506 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 103.0 | 110.33 5.69 3.29 6.37 | BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 72.0 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 104 | 103.08 244 2.96 0.83 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 104 | 101.86 = 0.02 3.15 2,64 0.83 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 240 | 109.76 | 0.05 2.58 3.51 1.84 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 31.0 | 105.65 3.33 268 231 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 848 | 12342 472 3.52 541 /Baa1/BBB Chlpbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 44 | 10250 = 0.00 4.94 5.85 0.36 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 30 | 101.00 | 0.2 3.90 8.22 0.24 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 218 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 548 | 100.71 3.54 3.72 4.08 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 76.2 | 101.91 5.09 267 5.20 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.2 | 107.92 5.75 3.20 6.64 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 173.6 | 10339 = 0.04 6.43 329 9.00 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 241 101.02 246 4.14 0.17 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 20.7 | 106.07 4.61 3.95 1.55 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 348 | 10060 = 0.00 4.04 1.06 264 [Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 580 | 105.08 6.98 3.93 3.85 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 543 = 98.74 6.83 3.29 3.79 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 674 | 9561 722 4.40 4.54 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 815 | 108.07 7.56 422 491 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1152 | 97.84 8.08 3.96 6.55 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1282 | 9523 | 0.10 8.18 5.30 7.02 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 713 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 50.1 | 9858 | 0.04 6.60 3.14 3.49 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 18 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 146 | 104.08 3.1 3.18 113 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 15.6 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 243 | 101.68 3.09 3.93 1.92 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 422 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.11 04.03.15 431 | 104.54 5.05 3.09 3.06 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 54.7 | 100.66 4.04 422 4.02 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11) 28.05.13 29.05.18 220 @ 825 = 105.71 3.52 3.25 1.65 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 79.3 | 101.86 5.97 3.10 5.14 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1114 | 100.73 6.44 3.25 6.66 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 47.0 | 290.6  103.49 5.24 3.02 3.39 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 58.1 99.62 5.15 5.14 4.20 BBB//BBB (hMHaHCbI
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HacToawmn GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMNb30BaThbCH WK
paccMaTpmBaThCs Kak odepTa UM npeafioxeHve fenatb odeptbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obln NOArOTOBMEH C MakCMManbHOM TLLATENBHOCTbIO,
YPAJICUB He faeT HMKaKWX NPSMbIX MM KOCBEHHbIX 3aBEPEHWIA WAV rapaHTU B OTHOLLEHWW [AOCTOBEPHOCTM W MOMIHOTbI BKIIOYEHHON B BlonneteHb MHpopMaLmn.
Hu YPANICVIB, HW areHTbl KOMMaH1m nnv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHBIE YObITKM OT MCMOMb30BaHNs
HacToswlero BlonneTeHs UK CogepXallencs B HeM nHbopmaumn. 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



	Стратегия
	Денежный рынок
	Новости эмитентов
	Календарь
	Статистика
	Контакты

