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r " 68 i 0 .- CerofiHst U3 3Ha4MMon ctatncTukk no CLUA 6ynyT ony6nmnkoBaHbl JaHHble O MpofaXxax AOMOB Ha
asnpow- ’ S o NepBMYHOM PbIHKE, KOTOPbIE, KaK NMpeanosaraeTcs, B viofe NpoLo/mKanmn CHMxXaTbCs. Buepa B oTCyT-
Bemnenkom-6/7 8.1 - 5 (#1)  CTBME BaXHOW CTAaTUCTUKM BHMMaHWE PbIHKOB ObINO COCPEAOTOYEHO MPEXAe BCero Ha HOBOCTAX M3

JInemmn. KpoMe TOro, y4acTHUKM pbiHKa HaMpPS>KeHHO OXMAaloT BbicTynneHns rnasbl ®PC beHa bep-
HaHKe B NATHULY, Ha KOTOPOW OH MOXET MPOJINTL CBET Ha NepCnekTVBbl MPUHATLAA HOBbIX Mep MO CTU-

CbipbeBbie pbiHKM , MynMpoBaHuio 3koHomukn CLUA. Mo Hallemy mporHosy, Toprvi eBpoboHAaMN OTKPOIOTCA CerofHs
Wswenenne, % B TOMOMKUTEIIBHOM BOHE.  ....eeeeeeeeee oo e e e, cp. 2
3Hay. 3ajeH. 3aMmec. YTD .

3onoro, $lyHuus 18976 25 185 336  BHYTPEHHUM PbIHOK

Urals, $/6app. 108.2 0.6) (73) 173 Hepens Ha pbiHKe rocbymar Ha4yanacb C Pa3HOHAMPABNEHHON AVHAMUKM, HO MOKYNaTenu TaM siBHO

S&P Metannel, una.  1786.9 (12) (110 (103) npeobnapgann. MHeecTopsbl B BONLLIMHCTBE CBOEM OTAaBanM npeanoyTeHue Bymaram ANVHHOW Afo-

S&P Cix npom., A, 828.9 06 34 03 paumu. MprdmHa B TOM, 4TO B MOHeAENbHUK Ha MUPOBBIX PbiHKaX COOPMMPOBANICS MOTOXMUTENbHbBIN
TPEHA, — OXNAAHWUS HOBbIX MeP CTUMYNMPOBAHNA 3KOHOMUWKN MPUOBOAPUAN YHaCTHUKOB pbiHKa, 00Y-

LleHeXHbII PbIHOK CIOBUMB NX Bonee 6MaroCckiIoOHHOe OTHOLEHWE K AANHHOWN JIOPALMM. ..voeevveeerieeiieeiie e cp. 2

WU3meHeHne

REPO in CBR 1.4 ©0.1)  (127) 95868.6

Corr Accounts 6781  (62.0) @5) (3166 JIMKBMOHOCTb COKpaTtunach B cBA3m ¢ Bbinnatamun HAC. CraBkm MBK Bbipocnn Ha 2-5 ©.n. Mbl 0Xn-

Deposits in CBR 1092 319 59 (240) AB3EM LANBHENLIETO CHXEHMA YPOBHA SIMKBUAHOCTM NO Mepe MpOAO/KEHWA HaNOroBbIX Bbinaat
KOMIIAHUSAMUL. e cp. 4

W3meHeHue, 6.0.

NDF 1Y, % 5.19 (56) 67 28
N3menenue, %
CBEPBEAHK (BBB/BAA1/BBB)
USDRUB 29.10 0.3 4.8 @.7)
Mo coobuieHnam npecchl, BaHK 3aVMHTEpPeCcOBaH B MPUOOPETEHNN ABYX MONMbCKUX KPEAUTHbIX yHpeXx-
OEeHNW, 3aHMaloLWKMX LecToe 1 cejbMOe MeCTO B CTPpaHe Mo BeJIM4YNHE aKTVBOB — Millennium u Kredyt

Bank. Mo ntoram 2010 r. nepsbin nokasan ROAE Ha yposHe 8%, BTopon — 27%. Mbl c4uTaem BO3-
MOXHYIO CENKy LienecoobpasHon, NockKoNbKy OHa COOTBETCTBYET CTpaTern OaHka, HaLeneHHON Ha

NHpekcbl

W3meHeHue, 6.0.

6.n. 3Hay. 3apeH. 3amec.  YTD  mpopBuKeHMe B BOCTOYHYIO M LIEHTPANBHYIO EBPOMY. ...ooiiiiiiiiiiiiiiiic e cp. 5
Russia 30 - UST 10 207.0 ®) 71 54
EMBI + Spread 371.2 ©0.41) 685 827

RUSSIAN INFORMER

WHpnkaTuBHbIe cnpepbl HoBoCTM M KOMMEHTapUW, OTHOCSILUMECH K PbIHKY akKuuiA, CM. B HalEM eXeOHEeBHOM W3aaHuu
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

OXuUpaHusa CTUMYNUpoBaHus 3koHoMuku CLLIA nopaaepiXmBaloT pbIHOK. CEerofHs 13 3Ha4ynMmon cratuctkim no CLUA 6yayTt
onyOnMKoBaHbl AaHHble MO PbIHKY XWbs — COMNACHO KOHCEHCYC-MPOrHo3y, NPOAaXm AOMOB Ha MEepPBUYHOM PbIHKE B Mione
MPOAOKANM CHXATCS. B eBpo3oHe OyayT 0ObsBNeHb! pe3ybTaThl ONPOCOoB 06 YPOBHE AEN0BOM aKTMBHOCTY B SKOHOMMKE, MO
KOTOPbIM TakXe MPOrHO3MpPyeTCcs HeKoTOpoe CHUKeHWe. TpyM 3TOM OXMOaeTcss OCODEHHO pe3koe nafeHve UKHOeKca
NpeAnpPUHNMATENbCKMX HACTPOEHW B [epMaHMM 3a aBrycT. Byepa B OTCYTCTBME BAXKHOW CTAaTUCTUKM BHUMAaHWE PbIHKOB OblNo
COCPefoTO4EHO Mnpexae BCero Ha HoBocTax W3 JIBnK. Kpome TOro, y4aCTHUKM pPbiHKa Hamps>XXeHHO OXWMOAIOT BbICTYMNIeHUA
rnaebl ®PC beHa bepHaHke B NATHULLY, Ha KOTOPOW, KakK OXMOAETCS, OH MOXET MPOSIUTb CBET Ha NEPCMNEKTUBbI MPUHATUS HOBbIX
Mep Mo CTUMYNMPOBaHMIO 3koHOMMKIM CLUA. Ha doHe BO3MOXHOIro npnbnnxeHe OKOHYaHWUSA rpaXxaaHCKoW BOWHbLI B JTBUMK
HedTAHble bloYepChl MOKa3bIBaAIOT BbICOKYIO BONATUNBHOCTb, OAHAKO He CrellaT CHUXATbCA BBUAY OMaCeHU NHBECTOPOB, YTO
MOCTaBKU HedTU M3 CTpaHbl BYAyT BOCCTaHABIMBATLCA MEAJSIEHHO. TO MPUBENO K OTCKOKY KOTMPOBOK MECSHHbIX (hblo4epCoB Ha
HedTb Brent nocne nx yTpeHHero nageHvs noyT 4o YpoBHen NsTHULB! — okono 108,3 ponn./6app. Pewenne Goldman Sachs
nNoHM3UTL cBon nporHo3 BBIM CLUA no utoram 2011 r. ¢ 1,7% o 1,5% crano ogHOW M3 NpUYMH KOPpeKummn hoHOO0BbIX
NHOEKCOB OnmXe K 3aKpbITUIO ceccum — nocne GypHOro pocta Ha OTKPLITUW OHW 3aBepMAN AeHb NALb He3Ha4YUTENbHbIM
noBbllleHVeM. PocT onTMMmM3Ma Ha MUPOBbIX (OHAOBBLIX PbIHKAX MPUBEN K CHUXXEHWIO CMpoca Ha aMepuKaHckue
rocoobnuraumm, pesynbTaToM Yero CTano NoBbilleHne nx goxoaHocter —10UST nogHsnacb Ha 5 6.n. 8o 2,11%.

EBpoGOHAbl HAYHYT AeHb B Mitoce. Buepa cnpen VHOMKATUBHOIrO CyBepeHHOro Bbinycka Russia’30 k 10UST npomonxumn
Cy>XaTbCsl, OMYCTUBLINCL Ha 5 6.n. go 207 6.n., a LUeHa POCCUMCKON Oymari HeaHauuTenbHo Bblpocna — Ao 119,1% ot
HOMWHana. TpakTnyeckn BCe CyBepeHHble BbIMyCckM Takxke NoApociv B cpeaHeM oT 3 Ao 18 6.n. B kopnopaTMBHOM cermeHTe
Habnofanach pasHoHanpasfeHHas AMHaMKKa. Npy nofnep ke KOTMPOBOK HedTN BOMbLUMHCTBO HeTAHbIX Bymar nogpocio —
KopoTkune 6oHAbI Ma3npoma NOAHANNCL B LieHe Ha 5—15 6.M., XOTa ANIMHHbIEe BbINYCKX Npocenn B cpegHeM Ha 30 6.n. BbiCOKMM
CNPOCOM MoMb30Ban1ch BYepa Bce Bymarn JIYKOMIA, nogopoxasLuve B cpegHeM Ha 16 6.1. B To xe BpeMa 3HauuTe/bHble
MPOAAXKM NPOLUIN B BbIMyckax TpaHCHedTL, NogelleBeBLMX B cpefHeM Ha 7 6.n. OCobeHHO KpyrHble Mpofaxu Obinv OTMeYeHb!
B eBpoobnunraumax 0aHKOB — KOPOTKME BbINyckn Anbda-baHka npocenu Ha 12 6.n., 6ymarn banka Mockebl — Ha 10 6.1,
obnuraumn MpomceszbbarHka — Ha 10-98 ©.n. CHM3UNUCL B LieHe Takxke OOMbLUMHCTBO eBPOOOHAOB Poccenbxo3baHka —
nageHve coctasuno ot 10 o 20 6.M., B TO e Bpems BbICOKMM CMPOCOM Mnofib3oBanuch bymarn CoepbaHka, nogopoxasLume B
cpenHeM Ha 14 6.n. CerofHs yTpOM Ha pbIHKax NpecbnafaeT onTUMUCTUYECKMIA HACTPOM — KOTUPOBKM Ha a3MaTCcKmMX nioLlaakax
BbILLIM B 3€JIEHYIO 30HY, K TOMY >X€ MONOXMUTENbHYIO AMHAMUKY OEMOHCTPUPYIOT U PbloYepchbl Ha aMepmrKaHckme (OoHOO0BbIE
NHAEKCbl. Mbl 0XWAAeM, H4TO TOpr eBpobOHLAMYM OTKPOIKOTCS CErOAHS B MOSNIOXUTENIbHOW 30HE.

tOpui Fon6aH, golbanyv@uralsib.ru

BHYTPEHHMM PbIHOK

O®d3 He BbIGpanu HamnpaBneHue ABWXeHUs. Hepens Ha pbiHke rocbymar Hadanacb C pa3HOHanpPaBleHHOW AMHAMUKK, HO
nokynatenu Tam siBHO npeobnaganu. Mpogaxu npownu B Beinycke OM3 25065, koTopbln noTepsn B LeHe 104 6.n., ofiHako
Oymara HuskonvkBuaHa. HavbonbwumM cnpocom nosb3oBannce OM3 26205, nogopoxkasline Ha 59 6.n., OP3 26203,
npnbasumsLMe B LeHe 30 6.n., OP3 25071 (+25 6.n.) 1 OD3 26202 (+23 6.n.). TakM 0OpPa3oM, MHBECTOPbI B DONbLIMHCTBE
CBOEM OTHaBanu npefnovteHne Oymaram OAMHHOM Atopaunn. MpuymMHa B TOM, YTO B MOHeLEeNbHUK Ha MUPOBbLIX PbIHKaxX
CcOpPMMPOBANCS MOMOXMUTENbHBIA TPEHA, — OXWAAHWS HOBbIX Mep CTUMYNMPOBaHNA 3KOHOMWKM NPUoOoapUAN y4aCTHUKOB
pbiHKa, 0OycnoBmB mx Gonee Onarock/OHHOE OTHOLLEHME K IMMHHOW Alopaunn. Poccuickas BamioTa BYepa HECKOSbKO
yKpenunacb no OTHOLUEHWIO K DMBANIOTHOM KOp3MHe, nofelleBeBluel Ha 5 kon. — ¢ 34,88 py6. no 34,83 pyb. OTHOCUTENBHO
ponnapa CLUA py6nb Heckonbko caan no3vumu, nogelueses ¢ 29 py6./nonn. go 29,10 py6./nonn.

B KOpropaTMBHOM cermMeHTe MOo-MpeXHeMy HU3Kasi aKTUBHOCTb. BuepallHss CUTyauus B KOPMOPATUBHOM CErMeHTe
NPaKTNYeCKM He OTNMYaNoCh OT TOW, KOTopas CKnafblBanacb Ha Mpeaplayllen Hepene — akTMBHOCTb Obina MUHUMabHOWM,
eAMHON AMHAMUKM He Habmoaanock. Mo MToram Ceccum KOTUPOBKM yLIAM BHU3 B cpeaHeM Ha 50 6.n. OfHUM 13 pemkmnx
NCKIIOYEHNIA CTanK BbIMyckn Fa3npoM HedTw, oTbirpaBluMe NATHUYHOe nafeHve. Kopotkue obnuraumm MMK nogopoxanu Ha
20-50 6.n., Torga Kak CHUXeHne KOTMPOBOK B AOMTOCPOYHbIX BbiMyCKax cocTaBuio bonee 1 n.n. Hennoxve Toproeble 060poThI
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ObINI OTMEYeHbI B 6OH,D,aX HK AnbaHca, ONnHHbIE BbIMyCKKM KOTOPOro nodse I'Iy6J'II/IKaLI,I/II/I B MATHULY HU3KNX CDI/IHaHCOBbIX
Pe3ynbTaTOB KOMMaHWKM NoTepsanin B LeHe 60-100 6.n. CerofiHsi NOHWMXaTeNbHOe OaBfeHue B KOpnopatnBHOM CeKTope, Mo-
BNOVMMOMY, COXPaHNTCA B CBeTe yXyALleHNa cMTyaunn C INKBUAHOCTbIO.

Onbra CtepuHa, sterinaoa@uralsib.ru
Hapexaa Meipcukosa, myrsikovanv@uralsib.ru
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JEHEXXHbIN PbIHOK

COKpa weHne IMKBNAHOCTU NPOoOOJDKAUTCA

Ynnata HOC KoMMNaHUAaMKN HakaHyHe NpUBEena K CHUXEHWIO YPOBHS NMNKBUAHOCTA, YTO CTao NPUYMHON pocTa ctaBok MBK. Octatkm
Ha KopcyeTax KpeamTHbIX ydpexaeHun B LB yBennumnuce Ha 1,4 mnpg pyb. oo 679,5 mnpa pyo., Aenosutel 6aHkos B LIB
cokpatMnuce Ha 65,1 Mnpa pyo. oo 344, 1mnpna py6. CtaBku MBK noBbicunncs Ha 2—5 6.M., MHOMKATMBHaA cTaBka MosPrime no
OOHOLHEBHbIM KpeamTaM Bblpocna Ha 5 6.n. 0o 3,89%. Obbem onepaunin peno LB coctasun 1,4 mnpg pyo., 410 Ha 8% Huxke
ypoBHs nNpeabiayLlen ceccun. CerofHs MUWHMbWH NPeanoXmT OaHKaM pa3mMecT!Tb Ha Aeno3nTax BPeMEHHO CBODOAHbIE CpefCTBa
biopkeTa B pazmepe 95 Mnpp pyb. 1o Halemy MHEHMIO, CMPOC Ha 3TW CpeACcTBa OYAET AOBOMBHO 3HAYUTENbHBIM, Tak Kak B CBS3U C
Ha/IoroBbIMM BbINAATaMM JIMKBUAHOCTb HAXOAMTCA NOL AABIEHMEM, 1 3Ta CUTYaLMsA COXPAHUTCA A0 KOHLLA MecaLa.

CoBoOKynmnHble cpeacTBa 6aHKkoB B LIB PD, mnppg,

py6, n oagHOOgHeBHas CTaBKa MosPrime, % Ll.eHa Ha 30/10TO, }J,Oﬂﬂ./yHLl,Vlil
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Py6nb nogellesen npoTtve gonnapa Ha MMBB Ha 6 koneek go 29,1 pyb./0onn., NpoTme eBpo pybab NOBLICUMACA Ha 4 KOMenKu
[0 41,85 py6. /eBpo. CTOMMOCTb OMBaNOTHOW KOP3UWHBI MOLHANACk Ha 2 Konenkn 1o 34,84 pyb. OgHako BYepa Kak gonnap, Tak
M eBPO Ha MMPOBOM BaSlOTHOM PbIHKE MOKa3ain HeraTMBHYIO AMHAMWKY: MHOEKC ponnapa ynan Ha 0,7%, eBpo CHM3MACA
npotme gonnapa Ha 0,2%. CeroaHs obe BantoTbl NpeAnpUHUMAIOT MOMbITKM POCTa, HedTaHbIe LieHbl Takxke B mtoce. Brent
nofopoxana Ha 0,4% w Topryetcs BOnmM3n 109 ponn./6Gapp., WTI Beipoc Ha 1% 1 HaxoguTcs Ha oTMmeTke 85 ponn./Gapp.
301070 MPOLOMXKAET YBEPEHHO ABWraTbCA HaBepX, BYepa MOBbILIEHMEe COCTaBUIO 2,5%, W CerofHs pPoCT MPOOOMKAETCS,
0OHOBEH OYeEpesHOM UCTOPUYECKMIA MaKCUMYM, LieHa npeofonena pybex 1 900 ponn./yHums. VleHa cerogHs LeMOHCTpUpyeT
HYNeBylo AMHAaMKKY, Kak M B MpedplayLlylo Ceccuio, 3aBepLUMBLLYIOCS Ha ypoBHe 76,8 wueH/monn. CerofHs Mbl OXUAIEM
HeOoNbLWOro yKpenneHus pyons OTHOCUTENbHO Aonnapa Ha (oHe pocTa HedTAHbIX LeH M obLero onTMMmMaMa y4acTHMKOB
PbIHKOB. 0 Hallen oLeHKe, pybnb MOXeT ykpenutbcs o 29,0-28,9 pyb. /nonn.

Kypc py6./nonn. Kypc eBpo oTHocuTenbHo gonnapa CLUA
1 LeHa bappens HedTn Brent, gonn. v pyons
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

CoepGanxk (BBB/Baa1/BBB)

Bo3mokHa eLle ogHa caenka B BoctouHon EBpone

PaccmaTpuBaeTcss BO3MOXHOCTb NpuobGpeTeHnsi ABYX MONbckuX GaHKoB. Mo nHbopMaumm «KommepcaHTa», CoepbaHk
paccMaTpMBaEeT BO3MOXHOCTb MprobpeTeHns AByx nofibckmx GaHkoB — Millenium u Kredyt Bank. MepBbii — fovepHuin BaHk
Banco Comercial Portugues SA, koTopbl BnageeT 65,5% akuMm MOMbCKOrO KPeaMUTHOro yypexpaeHus, BTopon Ha 80%
npuHaonexut 6enbrnckon KBC Group . Mo coctoaHmio Ha 1 aHBaps Millenium 3aHnman wectoe mecto B Mosblie Mo akTMBam
(15 mnpa espo, unn 21 mnpg gonn.), a Kredyt Bank — cegbmoe (10 mnpa espo, wunm 14 mnpg gonn.). Meperosopbl o
NprobpeTeHNN BaHKOB HaxoAATCA NULLb B Ha4anbHOM cTanmn. Kpome Toro, B npecce 0bCy XAatoTcs ClyXm o ToM, Yto ChbepbaHk
HaMepeH OTNOXMTb MPUBATU3aLMIO rocnakeTa akuMi B pasMepe 7,6% BBUOY HeOMNaronpusTHOM PbIHOYHOW KOHBIOHKTYPHI.
13Ha4anbHO poya-LIoy B pamMKax pa3MeLleHrs NNaHMpoBanoch Ha ceHTaops. OaHako, cyas No BCEMY, OKOHYaTeNlbHOe peLleHe
eLLe He NMPUHATO.

OObeKTbl MOrNoLWeHUsi, BEPOSAITHO, NMpuBekaTenbHbl. 1o utoram 2010 r. yuctas npubsbinb Millenium coctaBuna 78 mnH
eBpo (109 mnH gonn.), Kredyt Bank — 169 mnH eBpo (237 mnH gonn.). 31o npeanonaraet ROAE Millenium B pa3mepe 8%, B T0
Bpems kak Kredyt Bank nobuncs 6onee Bnedatnsatollero pesynbtata — 27%, 1 B pe3ynbTaTe LieHa NpruobpeTeHns nocnegHero
MOXET OKa3aTbCsl Oonee BbICOKOM. BmecTe ¢ TeM Ham npepnctaBnsetcs, 4to CbepbaHKy yaactcs npuobpectr oba GaHka Mo
NpuvBReKaTeNlbHOM LieHe, MOCKOMbKY WX MaTepuHCKMe 3anafHble OaHkKM  BCTanu nepen  HeoOXOAMMOCThbIO  Mpofatb
BOCTOYHOEBPOMeNCKe akTUBbI, OTYACTX BBMAY MOBbLIWEHWS 3aKOHOAATeNbHbIX TPebOoBaHUA K [OCTaTO4HOCTUM OaHKOBCKOro
Kanutana.

Coenkn He OKaXyT CyLecTBEHHOro BIMSIHUSA Ha ¢UHaHCOBble MokasaTenu C6epbaHka U nNpepcTaBnsOTCA
uenecoodpasHbIMU. 1o HaleMy MHeHWo, 0Da BO3MOXHbIX MPUODPETEHUSA HE OKaXyT CyLIECTBEHHOrO BAMSHUS Ha
thrHaHcoBoe nonoxeHne CoepbaHka —Millenium npencraenser nuwb 7% akTreoB Coepbarka, Kredyt Bank — okono 5%, 4to He
JLOMXHO CKa3aTbCsa Ha JocTaTtouHocTy Kanutana (CAR) poccuickoro 6aHka. Mpu 3ToM 06a Nonbckux 6aHKa OpUEeHTUPOBaHbI Ha
PO3HWYHBIN OM3HEC, U WX NprobpeTeHWe cooTBeTcTBOBano Obl crpaterny CbepbaHKa, HaLeNeHHOM Ha mnomnyYeHve ot
WMHOCTPaHHbIX aKTMBOB 5% yncton Npmnbbinn K 2014 r. Cpean Bymar poCCUMCKNX 3MUTEHTOB eBpoobnuraumm Coepbarka B
HaMMeHbLLEeN CTeneHn NoCTpafany OT HeflaBHMUX Pacrnpofax, YTo B LLeIoM CrpasBed/ivBo BBMAY BECbMa MPOYHOrO (PUHAaHCOBOIO
NONOXeHWs (rnarMaHa PoCCUNCKOro HGaHKOBCKOro cekTopa. Ha Haw B3rnsag, 6oHabl CoepbaHka MOXHO paccMmaTpmBaThb Kak
3aLWMTHBIN MHCTPYMEHT B NMepPUOL, HeCTabWITbHOCTY.

Hatanus bepesuHa, berezinana@uralsib.ru
Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

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

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

26 aBrycra Odbepta Mengeab-OuHaHc 5O-1 (1 mnpa py6.).

29 aBrycra Moraweruve Kanyxckas obnactb-34002 (1,3 mnpg py6b.).

30 aBrycra MoratueHne Poctenekom-7 (3 mnpg py6.). MoraweHne OM3-5 (1,5 mnpg py6.). NoraweHne TIK-
2,1 (3,087 mnppa pyb.).

31 aBrycra Odbepta Makpommp-DuHaHc-1 (1 mapg pyb.).

1 ceHTAOpPS Ocbepta MPCK tOra-2 (6 mnpg py6.). Ocbepta AMET-cburHaHc-1 (2 mnpg py6.).

5 ceHTabps MoraweHue TK ®uHaHc-2 (1 mnpg pyb.).

6 ceHTAOpS MoraweHwe Bonrorpanckas 0bnactb-34003 (1 mapg py6.). MoraweHne KOHUMUITK GuHaHc- 1
(2 mnpg py6.). MorawwenHve Mul-@uHaHc-2 (3 Mnpg py6.). Morawenne MO3CK-1 (6 mnpg pyb.).

7 ceHTabps MorateHne MOWA-2 (3 mnpa py6.). MoratueHne EBPP-3 (7,5 mnpa py6b. ).

8 ceHTAbps Odpepra Cb Bark-3 (1,5 mnpg py6.).

JeHeXHbIn

PbIHOK

24 aBrycra BaHKkM foNMXKHbI BepHYTb MuHduHy 20 Mnpg pyo.

25 aBrycra Bbinnata akumzos n HAOMA

29 aBrycra Bbinnata Hanora Ha NpubbINb



GAR YPAACMIB | K3MUTAN

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

25.08.11 benoH-OuHaHc-2 2000 100 17,0 0,01 23 eBpansi 2012
26.08.11 Mepnsenb-®uHaHc BO-1 1000 100 14,0 12,5 17 aBrycra 2012
31.08.11 Makpomup-®rHaHc- 1 1000 100 7,75 -

MPCK Ora-2 6 000 100 17,5 8,1 26 aBrycra 2014
01.09.11

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

PXO-13 15000 100 10,0 -
12.09.11

onemMeHT JI3nHr-2 700 100 11,5 -

TexHOHNKOb-®PuHaHc-2 3000 100 13,5 -
15.09.11

A

Cunbupckas ArpapHas 1000 100 17.0 )

Mpynna-2
19.09.11 CUBYP XongwHr-2 30000 100 13,5 -
20.09.11 M36 JIn3nHr-3 500 100 14,0 -




Fixed Income Daily 23.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 9.9 95.07 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 60.0 99.92 1.32 138 308 98.25 99.87 8.18 3.99 247 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13, 9.0 20.9 99.93 | 0.03 99.76 100.10 8.24 3.99 0.65 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 88.1 100.22 99.00 101.44 8.24 2.02 3.61 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.4 100.34 | 0.28 100.00 100.69 7.37 2.06 4.35 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 122.6 99.30 99.10 99.49 8.64 2.10 5.15 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 129.6 104.45 104.10 104.80 8.59 2.18 5.64 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  57.0 144.8 100.75 100.00 101.50 8.04 2.00 3.61 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 198.6 101.88 101.00 102.75 8.65 213 7.87 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 54 101.58 101.20 101.95 5.20 2.16 0.42 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 14.0 101.00 63 250 101.00 101.85 6.60 1.84 1.04 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 35.3 100.75 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.6 99.45 99.00 99.90 8.11 1.95 2.65 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 83.0 | 100.00 99.00 101.00 | 7.85 192 | 158 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 161.1 100.65 40016 100.00 101.00 7.7 1.93 3.04 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 16.2 100.49 130 049 100.02 100.85 9.88 5.58 0.31 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 21 95.22 90.00 100.44 41.72 4.14 0.12 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 26.2 100.48 100.10 100.85 7.40 4.10 0.61 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 253 100.60 | 0.50 1001 100.42 100.69 6.02 6.96 0.09 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 9.0 274 100.00 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111  29.05.14] 18.0521 34.0 118.6 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 34.0 118.6 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.7 103.00 | 0.10 10 000 103.00 103.31 8.28 217 3.01 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 22.0 46.5 101.50 255 101.40 101.50 7.52 2.03 1.59 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 23.0 46.7 101.55 149 101.40 101.55 7.52 2.03 1.60 BB-/Ba3/BB- Cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 46.5 103.15 | 0.25 18 000 103.05 103.36 8.23 2.16 3.00 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 30.0 54.2 100.50 100.00 100.99 8.18 4.09 2.10 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.6 97.81 0.11 2223 97.80 97.95 25.98 4.59 0.30 TOproBnst
ATom3Hnp06 10000 R 750  15.08.12 15.08.14 36.3 100.03 99.01 101.05 749 7.52 2.58 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.8 100.50 99.00 102.00 742 3.84 1.46 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.8 100.00 16 101.00 102.00 7.76 3.86 1.46 BB+// TpaHcnopT
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 2.0 19.9 100.00 2300 99.90 100.15 7.83 4.04 0.13 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 7.0 254 99.80 10 000 99.80 7.98 3.75 0.53 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 16.0 28.1 101.79 | 0.94 900 101.78 7.16 4.16 117 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 176 99.60 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.7 106.30 | 0.30 149 874 105.91 106.29 7.50 5.86 1.16 cbipbe
BalwHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.7 106.05 30 200 106.05 106.29 7.70 5.88 1.16 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.7 106.15 75501 105.90 106.29 7.62 5.87 1.16 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 6.2 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 20.5 100.00 1 100.00 9.01 4.44 0.61 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 59.0 83.1 99.40 16 98.50 100.30 8.71 421 371 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 31.7 100.00 98.50 101.50 7.84 3.84 217 //BBB- GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 185 100.82 100.60 101.05 6.99 3.68 1.32 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 14.0 26.0 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 14.0 26.0 100.00 99.00 101.00 747 3.66 1.01 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.0 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 225 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 225 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.0 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 347.8 102.50 102.25 102.75 8.44 2.09 10.14 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 18.0 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925  20.01.12 19.07.13 23.2 102.25 | 0.25 5620 102.25 103.00 8.11 4.51 1.65 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 35.0 99.00 105011 98.75 99.10 7.94 373 243 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.4 100.38 100.00 100.75 8.36 4.12 3.23 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.4 100.35 100.00 100.70 8.36 4.12 3.22 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 15.0 99.80 248 476 100.00 9.45 4.50 0.23 /B2/B GaHku
BogokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 52.3 102.15 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 18.8 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13, 8.0 26.2 99.14 98.00 100.29 1043 4.53 0.59 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 26.2 100.15 | 0.65 99.80 100.50 7.53 1.84 1.86 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 11.0 59.3 10045 | 0.24 52518 100.45 100.59 6.80 1.79 0.81 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700  14.09.11 201211 10.12.14, 4.0 40.2 100.85 100.70 101.00 6.74 240 0.30 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 19.0 100.55 100 000 100.40 100.70 742 1.88 1.37 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 19.0 100.40 953 100.40 100.70 7.53 1.89 1.37 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 19.0 100.41 309 100 100.40 100.65 7.52 1.89 1.37 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 15 100.82 950 100.66 100.83 4.55 5.69 0.12 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 6.0 17.8 99.50 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 9.0 215 99.30 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 12.0 304 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14, 9.0 39.1 99.98 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 17.0 472 99.65 99.30 100.00 6.93 161 1.08 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.4 99.84 99.70 99.98 719 1.72 144 BBB//BBB (buHaHCbI
BTB-Nu3®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 19.0 58.4 99.85 99.70 100.00 6.94 1.66 1.18 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 4.0 64.2 100.10 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 6.0 724 100.50 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  30.0 724 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 111.3 99.30 27832 98.21 99.30 8.05 3.97 4.68 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 111.3 99.88 98.75 101.00 6.96 3.44 1.94 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.5 99.74 1 98.10 99.75 8.12 3.95 3.53 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 107.9 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 32.0 117.0 100.27 | 0.02 631 99.85 100.27 7.52 373 222 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 117.0 102.00 | 0.50 99 100.15 105.00 8.23 4.20 3.52 BBB//BBB+ (buHaHCbI

BIb-nanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 117.0/  100.98 100.00 101.95 8.51 4.25 3.51 BBB//BBB+ (hrHaHChI




Fixed Income Daily 23.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 346 | 117.98 28244 118.00 118.50 6.80 5.81 2.29 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 10.3 | 106.42 36 105.50 106.42 5.32 6.15 0.78 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 22 100.25 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 30.2 99.68 99.10 100.25 7.51 3.62 2.15 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 274 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17,  10.10.11 10.10.11 1.6 /Baa3/BB+ GaHku
a3npomb 4 20000 R 785 171111 15.11.12 15.0 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 15.3 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 28.0 99.50 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 354 99.00 98.90 99.10 741 3.44 1.69 /Baa3/BB+ GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 19.9 10025 @ 0.02 100 144 99.85 100.50 7.10 3.56 143 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  11.10.11 09.04.13 19.9 99.80 25280 100.25 100.50 741 3.57 143 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890 07.0212 30.01.18] 26.01.21 78.0 1148 103.50 @ 3.50 25000 102.50 104.50 8.36 4.29 4.66 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 11.0 | 59.5 | 107.05 4440 107.02 107.10 6.57 6.87 0.83 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19 81.0 & 929 & 10061 @ 0.59 9 100.60 101.95 8.24 4.06 4.72 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 54.2 | 101.62 100.25 103.00 8.22 417 3.51 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 020216, 26.01.21 54.0 1148 10225 201 223 260 100.00 110.10 8.04 4.14 3.51 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 209.3 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 18.1 100.62 100.00 101.25 8.00 4.16 1.32 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 23.3 100.75 BB//BB- GaHku
noGakcbark 6O-03 3000 R 8.100 081211  13.06.12, 08.12.13 100 @ 28.0 101.20 BB//BB- GaHku
noGakcbank 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 120 @ 358 99.64 99.45 99.84 743 3.52 0.87 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12, 08.12.13 100 @ 28.0 101.25 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.02.12 03.08.12/ 01.08.14 120 @ 358 | 100.00 100 002 99.00 99.90 7.02 3.50 0.87 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 38 clx
rccot 5000 R 925 220911 27.0911 26.03.17 1.0 68.1 100.00 2750 99.85 100.25 7.99 4.61 0.09 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 284 100.60 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 8.0 32.5 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 200 @ 325 99.98 99.55 100.40 8.43 4.12 144 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 20.3 92.00 TOproBnst
[BTr-0 02 5000 R 7.75 19.01.12 18.07.13 23.2 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 18.8 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 350 @ 58.6 99.70 | 0.20 99.50 99.90 7.40 3.60 241 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 2.0 98.77 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 458 96.35 96.00 96.70 9.91 4.45 2.94 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 63.0 | 100.92 59 341 100.85 100.99 5.59 5.19 0.19 BBB/A3/BBB GaHku
EABP-4 5000 R 770 14.0212 11.02.14] 06.02.18 30.0 & 787 | 100.75 100.60 100.90 7.38 3.81 2.21 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 05 100.25 490 100.00 100.25 -1.46 1.05 0.04 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 34.2 | 100.50 100.00 101.00 4.08 1.04 2.54 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 4.24)  12.10.11 09.04.14 32.0 | 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 58.6 GaHku
Espa3sXona®-1 10000 R 925  23.09.11  22.03.13/ 13.0320 19.0 @ 104.2 @ 102.05 50 034 101.75 102.15 7.99 4.52 1.35 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 51.0 = 111.5  103.72 103.00 104.45 9.04 4.78 3.16 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925  23.09.11  22.03.13 13.0320 19.0 @ 104.2 @ 102.14 168 000 101.60 102.15 7.93 4.51 1.35 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 51.0 & 111.5 103.48 101.01 105.95 9.12 4.79 3.15 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 08.12.11  06.06.16/ 27.0521 58.0 @ 118.9  99.51 0.01 55 99.50 100.00 8.69 4.21 3.66 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 & 118.8  98.95 97.50 100.40 8.83 4.23 3.65 meTannyprus
EspoXum-02 5000 R 890 03.01.12 03.07.15/ 26.06.18 47.0 = 833 | 100.75 99.00 102.50 8.65 4.40 3.18 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 14.11.18 520 @ 88.0 99.00 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 76 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 8.0 99.76 99.51 100.00 12.72 6.00 0.56 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 13.1 100.00 (pUHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 160 @ 344 98.90 97.90 99.89 10.79 4.92 1.16 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 26 100.20 1 100.10 100.30 7.20 4.03 0.20 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 100 @ 21.7 99.65 99.55 99.75 8.10 3.75 0.71 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 05.07.12, 01.07.14 110 3438 99.98 99.85 100.10 8.12 3.99 0.79 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 8.0 19.8 99.60 45 99.60 99.85 7.89 3.57 0.57 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.0912 22.09.13 130 @254 99.75 69 999 99.60 99.90 8.06 3.92 0.96 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 336 98.93 16 876 98.70 98.95 8.30 3.70 112 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 240.1 @ 101.70 1000 101.70 101.90 8.47 4.29 3.64 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 240.1 @ 101.70 2000 101.20 102.20 8.47 4.29 3.64 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.8 98.00 97.00 99.01 8.94 4.04 2.37 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 34.0 @ 58.2 99.60 | 0.50 99.25 99.94 8.06 3.88 2.34 1B+ TOproBnst
VHBectToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 27.5 | 100.10 5009 99.71 100.46 9.64 4.83 0.67 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 355 | 100.00 99.00 101.00 5.08 1.26 2.59 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 33 102.10 | 0.15 101.90 102.30 8.77 8.18 0.25 cepBuC
WHtypuct-2 2000 R 14000 221111 250512 21.05.13) 9.0 213 | 100.01 | 1.35 1228 100.00 100.15 14.23 6.98 0.64 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 25.0 | 101.50 16 000 101.40 101.55 8.61 4.54 1.70 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 320 95.00 JoTo3BaH/B- 3HepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 276 104.21 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 15.2 99.00 300 99.00 9.56 4.28 1.08 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.12.13 16.0 @ 282 | 100.88 100.25 101.50 8.44 4.45 1.16 aBToONpoOM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 299 | 10112 | 0.22 100.25 102.00 8.25 4.24 2.09 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 25.1 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 160 @ 347 98.95 98.00 99.90 10.33 4.69 147 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 34.1 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 33 JoTo3BaH/ [T
Koxke 02 5000 R 12000 15.09.11 15.03.12 6.9 101.50 101.01 102.00 9.39 5.90 0.49 /B2/B meTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 33.7 99.65 98.00 101.30 9.03 4.35 2.27 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.3 98.51 101579 98.51 99.98 1217 5.57 1.68 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 59 102.70 264 103.60 104.00 11.15 4.01 0.43 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 59 100.40 4197 100.25 9.25 243 0.44 /loTo3BaH TOProBAst

Koneitka 50-01 3000 R 950/ 251011 30.07.12 23.0713 11.00 234 10115 115 100.00 102.30, 8.30 2.34 0.84 /loTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 25.7 99.99 46 98.00 101.98 9.31 2.24 1.76 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011  19.10.12) 19.04.14) 140 @ 324 100.00 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 32.6 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12 18.02.14 120 @ 304 /Ba3/ GaHku
KyabaccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 350 @ 1195 99.25 98.50 100.00 8.50 4.04 237 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 57.0 1175  99.01 0.51 345 99.00 99.99 9.16 4.38 3.51 aHepreTMka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 56.3 99.50 | 0.20 3001 99.30 99.50 8.92 4.31 3.49 XUMUS
JleHCneyCMY BO-2 2000 R 1450, 25.08.11 23.05.13! 213 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 158 | 104.25 2 103.50 104.25 10.76 3.78 0.67 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 5.3 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 8.0 /Ba2/ aHepreTMka
JIOKOBatHk 5 2500 R 8.100 26.01.12 26.07.12 23.07.15 11.0 @ 47.7 | 100.00 977 98.00 100.00 8.25 4.04 0.84 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 09.02.12  09.02.12] 06.02.14, 6.0 30.0 99.00 500 98.00 99.70 11.02 4.28 0.42 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 18.0 @ 23.7 | 102.00 101.50 102.50 8.47 4.79 1.27 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 10.0 = 224 | 101.22 100.00 102.45 8.97 5.17 0.77 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 25.0 | 101.01 22 100.01 102.00 9.66 4.94 1.67 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 314 99.80 59299 99.80 102.79 9.81 4.75 2.06 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 35.6 99.00 5 98.00 99.00 9.06 4.27 242 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 3.6 100.89 100.60 101.18 4.06 3.51 0.28 BBB-/Baa2/BBB-  Cbipbe
Tlykoiindo6n 6000 R 740  08.12.11 05.12.13 27.9 | 100.00 6489 100.00 100.50 7.53 3.69 1.97 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335 06.02.12 06.08.12 11.7 | 106.05 105.90 106.20 6.84 6.28 0.87 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 11.7 | 106.05 105.90 106.20 6.84 6.28 0.87 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335  06.02.12 06.08.12 11.7 | 106.05 105.90 106.20 6.84 6.28 0.87 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 11.7 | 106.04 105.90 106.19 6.84 6.28 0.87 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 11.7 | 105.90 4743 105.90 106.20 7.00 6.29 0.87 BBB-/Baa2/BBB-  Cbipbe
IykoiinBO06 5000 R 920 151211 13.12.12 16.0 = 102.95 102.70 103.20 6.91 4.46 117 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 16.0 = 102.95 102.70 103.20 6.91 4.46 117 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 25.0 | 100.60 10 000 100.00 8.08 4.09 1.72 TOproBnst
Marxut BO-02 1000 R 825  12.09.11 09.09.13 25.0 100.00 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 25.0 100.00 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 25.0 | 100.58 100.45 100.70 8.10 4.09 1.72 TOproBnst
Marxut BO-05 5000 R 8.000 02.09.11 28.02.14 30.7 | 100.00 99.75 100.25 8.16 3.99 2.08 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 32.5 | 100.00 1000 98.60 100.00 7.89 3.86 2.23 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 71 100.48 100.00 100.95 747 4.07 0.53 TOProBAst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 33 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000  29.09.11 28.03.13 195 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 20.3 99.66 99.01 100.30 9.26 1.81 0.16 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 6.0 30.7 100.00 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 342 | 100.02 @ 0.12 99.80 100.25 8.00 411 0.30 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 155 | 106.15 38799 105.30 107.00 7.72 5.99 1.10 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 314 98.83 733 98.00 99.65 8.85 411 2.1 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 715 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 020212 06.02.13 02.08.14 180 @ 359 85.50 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 9.2 95.01 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 49.0 = 109.7 & 103.44 103.00 103.89 9.15 4.82 3.01 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 49.0 = 109.7 @ 102.34 100.01 104.67 9.49 4.87 3.00 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.0221 30.0 @ 1153 B1/ MeTannyprus
Meuen 1606 5000 R 825 23.08.11  18.02.14) 09.0221 30.0 @ 1153 B1/ MeTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 118.9  97.72 95.00 100.45 9.17 4.28 3.64 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 580 @ 1189  98.38 = 0.06 236 000 95.00 100.45 8.99 4.26 3.64 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 22.0 98.95 98.50 99.40 8.19 373 1.58 B1/ MeTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12 21.07.16, 11.0 = 598 | 110.24 50 000 109.71 110.78 7.60 4.30 0.81 B1/ meTannyprus
Meuen 506 5000 R 1250 18.10.11  18.10.12  09.10.18 14.0 = 86.8 | 105.29 128 902 103.20 105.30 7.84 2.96 1.01 B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 119.0 99.44 98.40 100.48 8.71 421 3.67 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 3.0 148 | 101.20 101.10 101.29 6.98 6.16 0.21 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 189 | 101.70 185 000 101.50 102.50 8.74 4.78 1.31 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 204 | 103.45 80 000 101.50 104.00 7.65 4.70 143 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 6.2 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 14.0 @ 50.0 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 230 @ 353 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 0.5 MaLLMHOCTP.
MukosiH-206 2000 R 1350 09.02.12 24.0212] 07.02.13 6.0 17.8 | 102.00 101.00 103.00 8.50 6.60 0.47 notpe6. Tos
M-WHayctp2 1500 R 1075 11.01.12 10.07.13 229 18.99 1.00 12 12.50 18.00 198.03 | 28.22 0.50 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 8.75 31.01.12 29.07.14 35.7 99.80 | 0.20 99.50 100.10 9.02 4.37 242 B/l noTpe6.1oB.
MKB 0506n 2000 R 740  26.10.11 25.04.12 8.2 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 11.7 10075 @ 125 99.30 102.20 8.75 4.65 0.86 B+/B1/ GaHku
MKB 0706n 2000 R 9.76. 17.01.12  24.0712 14.07.15 110 @474 99.90 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 442 100.10 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 @ 305 98.40 97.00 99.80 9.90 4.36 1.32 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 191012 15.04.14] 140 @ 322 98.88 | 0.38 51164 98.50 99.40 9.15 4.06 1.01 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 345 98.70 98.00 99.40 9.96 4.67 2.30 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 15.0 99.95 38997 99.00 7.05 3.44 1.1 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 4.0 159 | 10095 @ 0.20 244110 101.00 101.14 6.51 4.79 0.30 oT03BaH/Ba3/BB+ |Metannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 253 99.75 | 0.55 48 000 99.65 99.75 6.89 3.23 0.54 oTo3BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 30.7 98.00 55012 98.00 99.50 8.73 3.89 2.08 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0O-05 8000 R 765  06.10.11 04.04.13 19.7 | 100.10 99.50 100.70 7.72 3.81 1.40 0T03BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 35.1 98.15 100 000 98.00 100.20 8.08 3.66 244 oT03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 35.5 99.00 98.00 100.00 7.78 3.65 248 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 0.0 18.5 [fieBenonmMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 105 [leBeNnonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 05 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 342 (hUHaHChI
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MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 444 102.00 B3/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11 191011 12.04.12 2.0 7.8 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 10.2 95.95 | 0.15 2100 96.62 97.27 15.02 4.81 0.71 cepBuC
MocTpAsT®1 7500 R 11.80/ 20.12.11 18.12.12 16.1 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 0.7 100.50 195 100.40 100.85 4.05 6.20 0.06 1IBB aHepreTuKa
MocaHepro2 5000 R 765 250811 01.0312 18.02.16, 6.0 54.7 11BB aHepreTuka
MocaHepro3 5000 R 1025 021211 061212 28.11.14 160 @ 39.8 103.00 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 234 98.75 97.50 100.00 7.24 1.60 1.70 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 05 100.19 | 0.04 250 100.00 100.20 3.36 4.01 0.04 aHepreTuKa
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 9.1 88.10 JHepreTuka
MPCK tOra 2 6000 R 1750, 30.08.11  01.09.11] 26.08.14 0.0 36.7 aHepreTuka
MTC 01 10000 R 7.000 20.10.11 17.10.13 26.2 94.89 90.01 99.77 9.91 3.68 1.81 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.7 | 100.45 5004 99.50 100.00 7.76 3.85 3.30 BB+/Ba2/BB Tenekom
MTC 03 4000 R 800 201211 20.06.13] 12.06.18 220 @ 829 | 9950 97.00 10200 | 844 401 158 BB+/Ba2/BB | Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 33.2 99.92 60 946 98.80 99.93 761 7.58 2.34 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12] 19.07.16, 11.0 = 598 @ 10625 0.5 3799 105.91 106.30 6.95 13.38 0.87 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 75.6 | 102.78 | 0.18 501 102.73 102.80 8.28 4.22 447 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 51.0 @ 1120 99.25 98.00 100.50 8.52 4.10 3.30 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 34.5 | 100.00 99.25 100.74 8.36 4.09 2.36 (puHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 345 | 100.00 99.25 100.74 8.36 4.09 2.36 (buHaHCbI
HauCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 7.0 311 100.00 1 100.00 100.25 10.23 5.01 0.48 GaHku
HK Anbsic BO-01 5000 R 9.25  07.02.12 04.02.14 29.9 98.38 5241 99.00 99.75 10.26 4.69 2.04 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.8 100.75 100.00 101.50 1.98 6.93 0.06 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.200 24.0 @ 108.5 102.00 2.00 125144 98.00 102.00 8.76 477 1.67 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 | 119.0 = 99.32 100 000 99.00 99.64 9.21 4.44 3.62 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 59.0 & 113.1 = 99.00 573104 94.00 99.89 9.29 4.46 3.62 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 7.2 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 15.7 | 103.50 102.00 105.00 6.97 4.70 1.14 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 145 | 104.65 104.50 104.80 6.72 5.12 1.05 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 18.7 | 101.00 6950 101.00 101.20 747 3.83 1.33 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 224 | 101.00 2000 99.75 101.40 7.03 3.70 1.62 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 275 | 10024 025 99.50 100.99 8.81 4.50 0.68 B2/ GaHku
HosukombaHk-50-01 3000 R 850 07.01.12  07.07.13 07.07.14 230 @ 350 99.25 98.50 100.00 9.13 4.32 161 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14, 11.0 | 348 | 100.10 99.70 100.50 7.28 3.69 0.80 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13 28.08.17 250 @733 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12 14.06.13 10.0 = 221 98.70 18 98.65 99.10 8.06 3.16 0.74 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 6.0 30.6 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 236 | 100.44 1997 100.44 100.45 6.86 3.48 1.72 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 473 | 102.00 101.50 102.50 8.44 2.26 1.75 TpaHcnopt
HC-wH.-60-01 2000 R 1050  04.11.11 02.05.14 32.8 104.00 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 32.2 99.10 130 99.10 100.00 10.68 5.06 2.09 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.3 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 89 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 3.0 20.1 B/l notpe6. ToB.
0O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 105.6 MalLLMHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 36 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 10.0 = 222 @ 100.63 200 100.70 101.75 6.76 3.72 0.76 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 281211 25.06.14 34.6 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 1.3 100.85 | 0.19 1500 100.65 100.80 3.93 6.06 0.10 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 8.0 100.10 | 0.10 100.00 100.20 7.20 3.61 0.60 aHepreTMKa
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 216 | 100.14 99.10 101.18 12.68 6.47 0.25 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 0.3 99.51 //B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 315 99.63 308 99.19 102.64 8.58 413 213 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 35.7 99.10 98.00 100.20 8.47 4.00 246 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.9 notpe6. To..
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 8.0 204 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 32.1 99.55 B3/ GaHku
MeTpokom65 5000 R 1275 1941211 191212 211214 160 @ 406 /Ba3/B+ GaHku
MeTpokomb6 3000 R 775 21.02.12 22.08.12 122 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.000 21.02.12 22.08.12 122 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14] 22.03.16/ 32.0 @ 558 | 100.00 55001 100.00 100.95 8.41 4.1 2.13 yenyru
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 29.9 99.89 99.40 100.38 8.84 4.29 2.08 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 9.0 100.15 | 0.05 26 211 100.10 100.15 7.65 3.86 0.67 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 22.2 | 100.00 7500 99.55 100.15 8.25 4.1 1.58 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 19 96.50 88.00 105.00 25.64 0.00 0.12 MaLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 234 98.10 500 90.00 98.00 12.76 5.72 1.57 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 24 98.51 1 98.51 100.39 20.68 6.08 0.16 TOproBnst
MpodMeansd-1 3000 R 10500 19.01.12  23.07.13, 16.07.15 23.0 @ 475 & 101.26 406 100.11 102.40 9.92 5.17 1.62 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.9 clx
Pa3r.60-16 3000 R 1200 091111 07.11.12 07.05.14 150 @ 33.0 99.00 35 98.71 99.60 13.29 6.04 1.00 clx
Paarynsind2 2000 R 17.000  27.09.11 27.09.11 12 101.50 100.00 103.00 1.67 8.35 0.10 clx
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 6.9 100.99 276 100.01 101.00 15.61 8.39 0.46 clx
Pasrynsitd4 3000 R 23.11.11 22.05.13 21.3 83.50 70.00 97.00 10.85 1.58 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 2.0 264 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 27.6 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 06.12.11 081211 03.12.13] 4.0 278 | 10211 0.14 5000 102.00 102.15 5.96 6.59 0.28 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 270 @ 513 91.01 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 75 99.60 | 0.30 39532 99.66 99.95 11.46 5.23 0.53 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.6 98.26 1 98.80 99.10 11.91 4.67 0.69 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 240 @ 36.0 98.90 10 98.65 99.00 10.71 5.05 1.66 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 15.7 | 103.65 10 103.50 103.65 6.50 4.52 115 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 755 09.11.11 07.11.12 148 | 101.30 | 0.15 101.15 101.45 6.51 372 1.09 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 271 100.00 18 100.00 100.30 7.01 3.44 1.93 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 30.9 118.70 | 0.04 40780 118.60 118.96 6.96 6.30 1.98 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 51.6 100.78 100.65 100.90 7.72 3.86 3.37 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 94.1 102.25 72517 102.25 102.28 5.72 7.27 0.25 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 30.9 100.00 150 100.05 100.14 0.28 4.99 241 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 441 101.92 101.79 102.05 9.32 4.77 2.78 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16, 16.0 = 58.8 104.46 | 0.03 104.33 104.60 7.04 5.01 1.19 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 58.0 @ 70.5 100.35 10288 100.31 100.40 7.96 3.92 373 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12  24.07.13 16.07.18 230 @ 84.0 107.74 107.58 107.90 6.53 5.00 1.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14] 15.07.19, 36.0 @ 96.1 111.73 168 111.47 111.80 6.61 4.91 242 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 @ 156.8  102.75 100.50 105.00 7.78 3.96 5.02 BBB/Baa1/BBB | TpaHcnopT
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 420 @ 163.2 10450 @ 0.95 200 000 104.36 104.65 7.59 4.30 2.83 BBB/Baa1/BBB | TpaHcnopt
PK KasHayeit-01 3000 R 1050 251111 231112 20.11.15 150 @ 517 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 17.1213] 151215 280 @ 525 101.95 101.50 102.40 9.66 5.09 191 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 34.0 @ 58.2 99.92 0.02 99.85 100.00 9.18 4.49 2.29 cbipbe
Poc6ark 5O-01 5000 R 740 231211 27.06.12 21.06.13 100 @ 223 100.10 10 000 99.90 100.35 7.32 3.71 0.77 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 229 102.25 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.9 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.1 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 19.01.12 23.07.12 16.07.15 11.0 @ 475 100.01 0.52 3475 99.51 100.45 10.10 4.99 0.81 (buHaHCbI
PocroccTpax-2 5000 R 10500 101111 121112 021117 150 @ 755 99.80 0.30 2002 99.23 99.80 10.84 525 1.04 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 4.0 28.0 99.50 98.51 100.50 12.18 5.29 0.28 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 771 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 7741 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 771 (bUHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 18.0 & 102.7 @ 102.65 150 001 102.40 102.60 7413 4.37 1.32 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12  11.02.13] 30.01.20 18.0 | 102.8 10265 @ 0.55 20 000 102.30 102.60 714 4.37 1.32 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7700 12.01.12 13.07.15] 01.07.21 47.0 @ 120.0 99.62 0.03 99.20 100.05 7.94 3.85 3.16 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 47.0 @ 1201 @ 100.12 99.20 101.05 7.78 3.83 3.17 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70 10.01.12  09.07.15] 29.06.21 47.0 @ 120.0 99.60 15000 99.50 100.25 7.96 3.85 3.15 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12 17.02.14] 09.02.17, 30.0 @ 66.6 103.80 1.80 50 163 102.75 104.15 7.65 4.44 212 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 2.0 74.3 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 4.0 88.5 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.02.12 17.08.14) 09.02.18 36.0 @ 78.8 101.00 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 220 @ 826 99.72 99.65 99.80 7413 342 1.60 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 1002 = 103.52 50 000 103.55 104.48 747 4.86 112 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 261112 141119 150 @ 1002 = 10425 @ 065 26 000 103.55 104.49 6.55 4.83 112 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 120 246 100.30 | 0.20 18638 100.10 100.40 6.97 3.58 0.91 BBB/Baat/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 310812 28.08.13 120 246 100.22 100.10 100.35 7.05 3.58 0.91 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11  04.05.12] 29.10.13 9.0 26.6 99.25 98.00 100.50 7.77 3.32 0.64 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 239 100.00 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 29 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.8 101.50 BB+//BB- Tenexkom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 19.7 100.30 100.10 100.50 8.73 373 1.19 BB+//BB- Tenekom
Pocrenexom-05 2000 R 760 30.11.11 30.05.12! 94 BB+//BB- Tenexkom
Pocrenexom-06 2000 R 7.80 30.11.11 30.05.12! 9.4 BB+//BB- Tenexkom
Pocrenexom-07 3000 R 9.30, 30.08.11 30.08.11 0.3 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13! 248 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 8.10/  08.09.11 08.12.11 36 BB+//BB- Tenekom
Pocrenexom-10 2000 R 6.31  23.08.11 21.05.13 213 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11.700  02.11.11 24.07.19 96.4 104.15 135010 104.00 104.34 11.29 2.80 4.39 BB+//BB- Tenekom
Poctenekom-13 2000 R 11.000 191011 21.10.11) 17.10.12] 2.0 14.1 101.40 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 141 102.70 | 0.69 102.15 103.24 9.22 2.77 1.00 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 344 99.50 5302 98.06 99.97 11.49 2.69 112 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12  07.08.12] 06.08.13 120 @ 23.8 99.78 99.05 100.50 12.12 5.75 0.74 (pUHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 79.2 98.71 36 434 98.61 98.80 8.75 4.19 4.55 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 44.0 @ 1171 98.11 0.11 109 174 98.10 98.68 9.32 4.32 2.85 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 @ 1174 @ 100.25 13225 99.32 101.00 8.09 3.98 3.59 /Baa3/BBB- JHepreTuka
Pyclugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 @ 1174  100.50 980 99.90 100.50 8.02 3.97 3.60 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.09.11 14.06.12 9.9 100.25 | 0.25 6 100.00 100.25 12.18 2.98 0.69 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 1.0 100.01 99.97 100.05 7.39 3.74 0.07 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 7.8 99.80 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 270 @514 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 270 @514 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12] 14.09.15 13.0 @ 495 101.35 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12 15.09.15 13.0 @ 495 100.60 99.70 101.50 7.25 3.82 0.95 /Baa2/BB+ GaHku
PycthuHanc-50-01 4000 R 715 04.01.12 08.07.13] 04.07.14 230 @ 349 100.05 99.80 100.30 7.20 3.60 1.66 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/ 30.08.11 28.02.12 6.3 npou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 1.0 99.60 99.04 100.15 14.78 4.66 0.07 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 4.0 34.0 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 235 100.98 9201 98.01 100.96 11.94 6.02 1.58 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 10.0 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 1.0 13.1 100.66 16 600 100.62 100.66 5.49 6.94 0.08 BB-/Ba2/BB Ccbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 18.1 102.00 99.00 105.00 8.46 4.77 1.31 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 18.1 105.25 15001 99.00 105.24 6.10 4.62 1.34 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 7.3 NpoM3BOACTBO
Cubupb-01 2300 R 18.000 17.01.12 17.07.12 11.0 104.30 41 104.30 107.00 13.17 8.60 0.76 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 99.0 11410 | 0.30 105 604 114.25 114.80 8.46 5.90 241 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14/ 10.10.19, 38.0 @ 99.0 114.50 | 0.80 4218 114.00 114.50 8.32 5.88 241 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 14.6 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 140 258 100.22 100.00 100.45 9.74 4.85 0.96 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 36.4 B/l notpeb. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.7 Tenekom




Fixed Income Daily 23.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 32.0 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 32.2 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 18.8 104.10 | 0.10 103.30 104.90 7.02 4.67 1.32 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 120 @ 36.2 107.00 4300 107.00 107.50 7.36 6.87 0.88 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 160 @ 64.0 107.50 12891 106.01 106.99 6.30 5.80 113 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.6 101.40 1369 100.60 102.00 7.06 3.76 1.87 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 100 @ 222 100.00 | 0.10 20 100.01 100.55 11.84 5.86 0.73 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012  07.10.13) 14.0 @ 259 97.14 95.27 99.00 13.76 5.52 0.94 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.05.12) 26.11.13, 9.0 27.6 99.60 31 99.60 100.20 9.90 4.58 0.68 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211  121211] 05.06.13 4.0 21.8 10040 | 0.34 100.06 100.75 8.09 4.87 0.28 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14, 140 321 97.20 95.50 98.89 11.21 4.23 0.97 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 230 @ 350 97.50 95.00 100.00 10.18 4.35 161 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13] 9.0 20.6 101.56 | 0.81 100.71 102.41 10.63 6.38 0.61 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 23.2 100.95 | 045 5345 101.00 103.09 12.27 6.17 155 aBTONPOM
COPYC KAM2 1500 R 06.10.11 05.04.12 76 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 120 @ 357 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 120 357 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 109 94.98 1.01 298 94.51 94.98 15.20 4.46 0.76 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.9 88.15 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 59 97.50 0.29 538 97.20 97.50 19.14 6.50 0.41 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 6.0 30.8 97.64 97.00 98.29 15.02 5.03 0.44 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 0.0 12.6 100.24 10 99.00 100.24 2.88 4.60 0.04 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 23.0 @ 107.7 @ 102.48 291391 102.25 102.50 7.99 4.55 1.62 cbipbe
Catnlpynn1 1000 R 11.700 151111 15.05.12 89 98.35 1010 97.35 98.35 14.58 5.93 0.61 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 25.3 100.50 2000 99.10 101.60 7.10 3.60 1.79 B+// cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 14.6 95.01 Tenexkom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 71 99.82 0.12 99.00 100.65 8.98 4.24 0.51 B2/ GaHku
TardoHnab 6 2000 R 8.75 30.08.11 28.02.12] 26.02.13 6.0 18.5 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 16.0 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12, 26.12.13 100 @ 286 98.97 18 98.00 99.94 11.06 4.79 0.75 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12 17.04.14] 140 @ 323 98.95 36 98.00 99.89 9.94 4.41 1.00 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 22.0 MalLLKHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 7.0 311 99.25 97.50 101.00 10.04 4.27 0.49 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 230 @ 34.8 98.67 97.50 99.84 7.61 3.39 1.64 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 6.0 178 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 25.2 97.63 95.06 100.20 10.56 4.60 1.69 cccl aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 0.3 CCCll JHepreTMka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 9.4 aHepreTuka
TrK-5-01 5000 R 875 141011 16.10.13 06.10.17 26.0 @ 746 101.42 17 000 101.00 101.85 8.12 4.30 1.81 aHepreTMka
TrK-6-01 5000 R 830 01.09.11  03.09.13] 24.08.17 25.0 @ 73.1 100.42 100.00 100.85 8.18 4.12 1.70 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 6.1 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.7 aHepreTuka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 240 726 10043 | 043 30 100.01 100.84 7.98 4.02 173 aHepreTuKa
Tene2-01 5000 R 840 231211  22.06.16/ 11.0621 59.0 @ 1194 = 100.10 = 0.10 1000 99.50 100.05 8.52 4.18 371 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 59.0 @ 1194 99.78 99.50 100.05 8.61 4.20 3.70 BB+// Tenekom
Tene2-03 3000 R 840 231211 22.06.16/ 11.06.21 59.0 @ 1194 99.78 99.50 100.05 8.61 4.20 3.70 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 25 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 6.6 97.64 95.00 100.29 5.55 0.51 0.51 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 235 109.99 110 108.80 109.60 14.39 9.12 1.48 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 253 101.84 | 0.32 101.52 102.15 13.60 6.96 1.56 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 3.0 276 100.14 | 0.05 1624 100.00 100.14 16.27 8.22 0.23 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 120 @ 304 GaHku
TK®uHaHe 5O 1 500 R 1050  28.12.11 25.06.14 34.6 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 34.6 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 26.4 99.75 98.00 101.50 9.17 4.42 1.80 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13 8.0 264 99.96 99.91 100.00 1221 591 0.58 TpaHcnopt
TpaxcKanuran-2 1800 R 8.15 20.09.11 18.09.12) 15.03.16 130 @ 556 99.88 99.10 100.65 8.44 4.07 0.94 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 18.5 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 46.1 102.74 102.49 103.00 791 4.27 249 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 17.11.13 273 10045 | 0.35 99.50 101.40 761 3.85 1.92 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.8 100.25 /Ba1/BB+ GaHku
TpaHcKpen5 3000 R 790  10.02.12 12.08.13 24.0 101.50 2878 100.44 101.50 7.20 3.90 1.74 /Ba1/BB+ GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 32.3 100.55 74 100.55 103.00 8.17 4.09 220 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 29.5 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15 13.05.19 46.0 @ 94.0 109.00 1 100.00 110.00 714 9.15 3.04 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.7 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11 25.09.15 18.09.19 50.0 @ 98.3 110.18 200 343 109.45 110.90 6.94 8.96 3.11 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 7.3 100.65 | 0.05 50528 100.61 100.85 7.70 4.31 0.54 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 328 99.00 98.51 99.49 10.66 4.81 1.01 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @ 76.6 100.25 100.00 100.50 9.23 4.60 1.14 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13] 20.02.18 25.0 @ 79.1 100.02 99.55 100.50 9.13 4.46 1.66 MalLLMHOCTP.
YIMK-YaMo1 3000 R 8.25  30.08.11 28.02.12 6.3 MeTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 9.9 100.20 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 30.3 29999 993 91.03 BB//BB XUMUS
Ypancu6liK 60-01 2000 R 9.50  02.09.11 28.02.14 30.7 100.35 99.30 101.40 9.52 2.36 1.07 BB-// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 26.6 101.39 101.00 101.78 8.50 2.34 1.03 BB-// (buHaHCbI
Ypancu6K 60-04 3000 R 8.50  06.10.11 03.07.14 34.9 99.36 98.75 99.98 9.27 213 1.26 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 6.2 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 5.0 103.60 103.20 104.00 7.53 7.94 0.38 BB-// (buHaHCbI
Ypancu6Ks 3000 R 850  19.01.12 19.01.12 5.0 100.05 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 19 10043 | 0.15 100.20 100.66 7.23 4.99 0.15 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 111 101.44 98.00 104.89 10.28 5.78 0.80 B+/Ba3/ GaHku

YPCABaHk 8 10000 R 9.00/ 13.10.11  09.07.13) 09.04.15 23.0 @ 44.2 103.00 B+/Ba3/ GaHku




Fixed Income Daily 23.08.11
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 15 100.50 1 100.00 100.50 3.19 3.62 0.12 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.20 26.0 @ 1104 = 100.75 142 100.00 100.75 6.85 3.54 1.81 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 51.0 @ 1114 99.62 99.25 99.99 7.73 3.75 3.33 /Baa2/BBB aHepreTMKa
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 26.0 & 1104 = 100.35 100.00 100.70 7.07 3.55 1.80 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.1020 750 @ 1114 99.85 0.11 99.50 100.20 7.94 3.89 4.54 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 27.0911  24.09.15  15.09.20 50.0 @ 1104 99.90 0.05 500 99.75 100.45 7.92 3.87 3.22 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017, 16.10.200 75.0 @ 1114 99.80 0.06 99.50 100.10 8.18 3.99 4.50 /Baa2/BBB JHepreTuka
®CK EQC-13 10000 R 8,50  03.01.12 22.06.21 119.7 1 101.50 5000 101.50 102.00 8.44 4.18 6.28 /Baa2/BBB aHepreTuka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 84.0 @ 1445 99.60 82 99.30 99.60 8.17 3.98 5.00 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 625 141211  13.06.12, 12.06.13 100 @ 220 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 718  25.10.11 22.04.14 325 99.75 99.60 99.90 748 1.79 227 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 2210.13] 22.04.14 260 @ 325 99.80 0.20 16 630 99.15 99.70 8.24 1.97 1.85 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 1.7 99.90 6232 99.91 100.19 8.03 1.77 0.13 BB/Ba3/B+ GaHku
XK® baHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 20.1 100.08 | 0.08 100.00 100.15 7.86 2.03 0.15 BB/Ba3/B+ GaHku
XK® Bank-6 5000 R 7.75  13.09.11 111212 10.06.14, 16.0 @ 34.1 95.50 90.96 100.05 12.00 2.02 1.10 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 447 97.53 93.96 101.10 13.26 2.30 0.59 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 343 99.80 0.15 99.60 100.00 8.69 4.20 117 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 160 @ 343 99.82 99.65 100.00 8.67 4.20 147 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12 24.06.14, 100 @ 346 101.05 | 0.30 1 100.65 101.05 8.00 4.56 0.77 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13! 27.0 97.03 B2/ notpe6. ToB.
YTn3 0306 8000 R 800 251011 24.04.12 21.0415 8.0 & 446 96.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.12.12] 4.0 15.7 100.95 1233 100.75 100.95 13.01 8.15 0.26 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50 08.09.11 04.09.14 37.0 92.50 85.00 100.00 15.42 3.10 219 (buHaHCbI
tOHMKpeanbaHk-04 10000 R 700 151111 16.11.12, 10.11.15 150 514 99.50 98.00 100.99 751 3.51 1.10 BB/Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13 01.09.15 25.0 @ 49.0 100.45 100.00 100.90 7.39 3.72 1.73 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 05 100.00 notpe6. ToB.
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 59.8 103.60 103.20 104.00 8.87 229 3.66 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.4 103.50 102.00 105.00 10.48 3.01 1.31 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 194 104.00 101.01 107.00 10.11 3.00 1.32 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 283 103.10 102.50 103.70 8.22 2.28 1.93 TpaHcnopt
0Taitp-® 60-4 1500 R 9.000 28.09.11 26.03.14 31.6 99.49 14 98.00 100.98 9.54 2.26 2.1 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 31.6 99.46 98.01 100.90 9.56 2.26 21 TpaHcnopt
SkyTekoH 6001 3000 R 825  06.09.11 03.09.13 248 | 10050 | 0.10 2151 98.00 102.00 8.14 409 | 171 BB/ aHepreTUka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 6.6 101.20 489 101.00 102.00 8.15 5.08 0.48 BB/ 3HepreTMka
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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 16.2 92.30 870 91.55 92.30 16.08 2.35 1.08 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 57.2 100.32 99.85 100.80 7.63 3.98 2.86 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 89 100.38 100.00 100.75 7.27 375 0.66 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.9 101.25 100.00 102.50 7.26 4.06 1.62 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 22 100.21 0.01 67 000 100.18 100.21 6.63 2.57 0.17 /BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 15.3 101.00 100.00 102.00 8.01 248 0.71 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 404 101.00 MyHULMNANbHbI
KanyxO6n-2 1300 R 840 29.08.11 29.08.11 0.2 BB-// MyHULMNanbHbIi
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 15.5 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 22.5 | 101.80 99.00 104.60 8.81 245 1.15 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820 25.08.11 19.05.16 577 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.7 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.5 BB-// MyHULaNanbHbIi
KOMMW 78 06 1000 R 8.00 23.11.11 221113 274 BB/Ba2/ MyHULMNANbHbIA
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.1 95.93 93.05 98.81 7.84 3.92 293 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 384 100.00 99.00 101.00 747 3.89 2.22 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 14.8 103.02 102.80 103.25 6.78 2.64 0.71 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 1200/ 09.12.11 05.12.14 40.0 BB//BB MyHULMNanbHbIi
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 355 | 101.29 | 024 801 100.95 101.29 6.95 3.98 248 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.00 241211 24.06.15 46.7 98.87 98.24 99.50 7.73 4.06 3.12 BBB/Baa1/BBB | MyHULuMnanbHbii
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 10.3 101.45 87 590 100.90 102.00 6.30 3.95 0.78 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 131.5 1 91.40 0.91 90.31 92.50 8.10 4.39 6.87 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop49-06 25000 R 8.00 141211 14.06.17 70.8 95.68 2 95.80 96.99 8.28 4.19 4.38 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 39 100.95 6887 100.55 101.05 5.03 3.97 0.31 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 24.7 101.45 100.75 102.15 6.60 3.98 1.74 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 12.7 101.34 100.60 102.08 6.27 3.98 0.93 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.9 99.00 500 97.50 99.15 751 4.07 3.91 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 21.7 115.00 319 114.20 115.00 6.20 3.29 1.48 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 34.0 115.30 25 115.30 116.20 7.09 3.06 2.20 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 28.0 119.25 118.75 119.75 6.13 3.17 1.86 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 88.3 BBB/Baa1/BBB | MyHuULnanbHbii
Moc.o6n.78 16 000 R 8.00 19.10.11 16.04.14 323 99.07 16 000 99.07 99.80 8.57 4.03 219 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 220 | 10125 @ 025 80400 101.00 101.86 8.01 4.43 1.05 /B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.9 104.95 103.10 106.80 4.80 7.99 0.35 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 20 100.55 100.10 101.00 4.24 3.82 0.16 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 15.1 100.70 100.00 101.40 6.94 3.94 0.67 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 09.11.11 09.11.11 26 100.45 18 000 100.30 100.60 4.16 1.54 0.21 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 5.0 246 680 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 194 109.65 1320 791 109.30 110.00 5.76 273 1.38 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 14.1 106.25 7 106.00 106.50 5.79 2.65 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 365 @ 114.35 50 001 114.35 114.70 6.75 523 | 235 BBB/Baa1/BBB | roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 12 100.59 165 303 100.57 100.61 4.08 4.96 0.10 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.7 10470 = 025 10 000 103.85 104.69 6.58 3.86 2.72 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 173 101.90 = 0.15 10 000 101.70 101.90 5.82 3.50 1.30 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 115 | 101.22 1400 084 101.12 101.32 5.58 3.38 0.88 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 474 99.15 0.04 25001 99.15 99.40 7.26 3.46 3.23 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 311 101.20 2 101.20 101.33 6.69 4.59 215 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 250112 20.01.16 53.7 100.20 = 0.10 458 652 100.20 100.30 743 3.66 3.57 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 17.8 101.11 40 002 101.10 101.15 5.98 3.30 1.34 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 46.0 99.75 0.05 155 940 99.60 99.75 7.20 3.63 3.12 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 14.6 147 000 99.80 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 10.8 101.02 220 001 100.75 101.30 5.00 151 0.82 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 23.2 630 244 101.00 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 404 11332 023 3982 140 113.15 113.50 6.86 2.46 2.63 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 60.3 98.00 0.30 79 001 97.93 98.00 7.53 3.51 3.96 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750 22.09.11 15.03.18 79.9 98.70 150 001 98.71 99.20 7.90 3.79 4.76 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1174 98.70 0.59 50 003 98.70 99.46 7.94 4.14 6.30 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.8 98.90 0.05 60 000 98.75 99.15 7.78 4.02 4.41 roc. Gymaru
003 46002 46500 R 8.000 08.02.12 08.08.12 1.7 101.95 200 000 101.65 102.25 524 3.91 0.67 BBB/Baa1/BBB |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 85.5 96.31 456 698 95.61 97.00 7.86 3.62 4.92 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 60.3 96.38 7456 071 95.86 96.90 7.68 1.81 3.58 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 1249 = 9413 23937 254 93.00 95.25 8.02 212 6.18 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 92.2 3000 000 74.10 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2978 | 89.25 7801 895 89.00 89.50 8.07 4.00 10.47 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.8 88.88 11101 382 88.37 89.40 7.88 3.37 5.01 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 011211 27.11.14 39.8 101.50 2000 99.00 102.25 743 4.32 210 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.2 99.55 0.05 99.00 100.10 7.86 1.88 2.80 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 101 100.62 = 0.62 100.00 101.25 6.34 173 0.76 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 28.3 102.00 45 102.03 102.80 7.38 227 0.88 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 11.11.11 10.05.13 20.9 111.50 110.00 113.00 8.01 3.35 1.44 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 51.7 | 101.00 100.00 102.00 7.62 3.83 3.38 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.9 100.00 21 100.00 101.00 8.18 1.98 0.79 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00 26.12.11 26.12.11 4.2 100.40 31000 100.01 100.50 5.86 3.49 0.33 //BB- MyHUL@NanbHbI
Tomck.06-5 1400 R 700 171211 171212 16.1 100.40 1200 100.00 101.25 6.67 3.50 0.90 1/BB- MyHULaNanbHbI
Tomck.06-7 2500 R 13.00/ 27.08.11 27.11.13 276 1/BB- MyHUWLananbHblit
YomypTus-2 1500 R 840 17.01.12 15.07.12 109 | 100.40 98.50 102.30 8.07 4.22 0.81 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.9 10225 = 025 101.50 103.00 7.97 4.29 2.81 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 245 MyHULMNANbHbI
Yysawms-06 1000 R 724  18.10.11 17.04.12 8.0 101.64 100.79 102.50 4.75 1.78 0.61 /Ba2/ MyHULMNANbHbI
Yysawms-07 1000 R 9.16.  06.09.11 04.06.13 217 101.75 101.00 102.50 7.78 2.24 115 /Ba2/ MyHULMNANbHbIA
Yysawms-08 1000 R 8.000 14.09.11 15.06.14 343 100.82 100.00 101.65 7.48 1.98 2.35 MyHULMNANbHbIA
AkyT-07 06 2500 R 780  20.10.11 17.04.14 32.3 101.00 100.20 101.80 747 1.93 1.78 BB//BB- MyHULMNANbHbI

Akyt-09 06 2000 R 975  22.09.11 19.09.13 253 | 10412 103.63 104.60 6.86 2.34 1.25 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 23.08.11

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 201111 20.05.16 578 | 101.69 44992 100.70 101.70 7.58 1.97 325 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 16.05.13 211 10158 | -158 100.00 103.15 718 2.02 1.30 BB-// ]

15.04.14 322 | 100.65 @ -0.50 100.20 101.10 764 1.98 2.03 BB-// MyHULMNanbHbIi

Ap06n-34010 3000 R 8.00 18.10.11




Fixed Income Daily 23.08.11
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 03.12.12 156 | 106.85 | 0.02 4.90 4.81 1.18 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 103 | 102.75 4.81 3.99 0.80 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 224 | 107.38 5.00 431 1.67 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 435 | 103.56 6.86 3.86 2.98 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 60 | 67.0 | 99.70 | 0.04 9.27 433 0.48 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 742 | 10146 @ 0.02 7.57 3.88 4.64 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 179 | 9791 | 020 714 3.96 6.54 BB+/Ba1/BB- GaHku
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 432 | 105.08 8.20 470 2.85 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.11 17.11.14 304 | 11226 474 3.95 278 BB-/Ba3/BB- [
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 112.0 | 107.25 6.68 3.61 6.48 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 721 | 101.30 11.38 5.18 4.20 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 210 | 103.85 497 3.53 1.58 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 51.9 = 97.69 8.15 3.84 3.51 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 432 | 102.5¢ 5.89 3.27 3.04 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.6 = 97.71 | 0.20 7.30 348 4.56 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 212 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 37.8 | 107.30 4.81 344 270 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 132 | 101.52 6.39 3.88 0.99 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 813 | 9642 = 008 7.44 3.50 5.15 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 204 | 106.54 4.75 4.16 1.52 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 514 | 105.74 6.66 3.90 347 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 812 | 110.82 741 4.29 4.86 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 158 | 101.75 | 0.03 313 448 1.24 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.11 15.11.12 15.0 | 100.60 239 144 1.20 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 186 | 110.36 264 4.36 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 267 | 10568 @ 0.00 3.78 6.23 1.98 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 22.07.13 233 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 199 | 107.29 2.75 342 1.52 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 236 | 108.98 2.72 344 1.82 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 306 | 10371 0.4 342 4.85 233 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 358 | 11252 | 0.06 3.71 3.69 263 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 389 | 10456 0.03 3.78 5.13 2.85 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 46.0 | 10572 | 0.16 4.16 5.56 3.39 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 421 | 11274 1.96 7.21 3.01 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 520 | 104.96 = 0.02 3.82 243 3.79 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 64.0 | 109.92 4.09 2.83 444 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 68.0 | 10222  0.05 4.62 5.03 4.80 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 755 | 10401 | 0.16 462 523 5.1 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 789 | 10858 | 0.07 4.95 6.08 5.23 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.8 | 118.60 4.83 343 5.13 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231011 23.0412 230419 80 | 934 12648 3.66 0.74 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.8 | 110.1€ 3.82 3.27 2,97 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 128.3 | 108.93 5.39 2.99 7.51 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14 28.0434 330 2762 128.21 3.36 245 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3164 | 111.31 6.39 327 | 1227 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 225 | 106.79 | 0.00 4.08 3.71 1.71 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 404 | 103.09 | 0.11 5.22 3.03 2.94 /Baa3/BB+ BaHKu
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 498 | 103.27 5.59 3.15 347 /Baa3/BB+ GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 574 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 233 | 10331 | 021 3.82 272 1.80 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 31.3 | 10078 | 0.02 6.66 347 2.26 BB/Ba3/B+ GaHku
11B-13 200 $ 11.00  15.02.12 15.02.13 18.1 D/Caa2/D GaHkun
Koks-16 350 § 7.75 231211 23.06.16 589 | 9862 @ 0.02 8.10 3.93 391 B2/B meTannyprys
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 23 | 102.94 -5.89 449 0.20 CCC/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 51.3 | 108.00 102.59 = 22.57 0.74 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 39.0 | 108.34 | 0.07 3.59 2.94 2.86 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 705 | 107.79 | 0.33 4.80 2.95 480 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.9 | 11023 | 0.16 5.67 3.29 6.13 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1122 | 10259 | 0.15 5.76 2.98 6.89 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1314 | 10529 | 0.09 5.98 3.16 762 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 554 | 97.70 | 0.07 11.03 5.31 3.37 B+/B1/ GaHkun
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 598 | 96.71 0.12 7.31 3.36 4.10 BB-/Ba3/ meTannyprus
Moscow-11 374 € 6.45  12.10.11 12.10.11 1.7 100.57 221 6.41 0.14 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 629 @ 10149 = 0.18 4.67 4.99 4.39 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 53 | 101.82 | 007 3.73 3.93 0.42 BB+/Ba2/BB Ternexom
MTS-20 750§ 863 221211 22.06.20 107.6 | 109.29 = 0.01 6.62 3.95 6.42 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 8.1 102.31 | 0.08 0.74 3.91 0.49 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.8 B+/Ba3/ XuMus
NMTP-12 300 § 700 171111 17.05.12 9.0 | 10154 | 0.00 4.83 345 0.70 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 16.4 | 105.02 | 049 5.25 4.40 1.22 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 264 | 99.66 6.66 3.26 1.95 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 50.7 | 103.19 7.83 4.24 3.36 B-B1/ GaHkun
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 2.0 | 629 | 100.50 6.48 4.85 0.16 BB/Ba3/ GaHkm
Novatek-16 600 § 533 03.02.12 03.02.16 542 | 10230 @ 0.05 475 2.60 3.92 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 115.1 | 105.08 | 0.05 5.89 3.14 7.01 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 20 100.49 = 0.00 5.54 4.35 0.16 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 9.2 102.50 6.15 4.70 0.71 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 231 | 107.53 6.46 5.00 1.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 326 | 97.84 7.10 3.15 2.37 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 458 | 113.62 8.44 5.61 295 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 594 | 110.04 8.68 5.1 373 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 785 | 107.76 11.80 5.80 4.32 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 7.50 221111 22.05.12 9.1 101.61 0.03) 5.27 3.69 0.71 /B1/B+ Cbipbe
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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 56.8 = 96.74 | 047 11.92 5.68 342 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 19.6 B/B3/B GaHKm
Rosbank-12 130 § 9.00 01.01.12 01.07.12 105 | 10250 | 0.00 5.96 439 0.81 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 84 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 211 | 105.75 3.72 3.39 1.61 BBB/Baa1/ GaHkm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 194 | 100.50 7.16 3.73 144 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 292 | 106.94 4.05 3.33 219 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 341 | 11257 420 4.00 247 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 1.0 | 619  100.00 = 0.00 6.83 348 0.08 BBB/Baat/ GaHkm
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 556 | 102.67 7.99 4.24 3.60 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.8 | 105.89 5.10 297 473 BBB/Baa1/ GaHkm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 824 | 114.06 5.25 3.40 5.27 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 119.1 | 99.07 6.13 3.03 7.20 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.9 = 100.82 7.78 3.92 3.31 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 449 | 10348 | 0.16 263 175 341 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 843 | 14322 0.03 3.83 3.84 5.24 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 79.7 | 10421 0.5 7.04 3.77 493 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.8 | 10645 = 0.03 411 235 6.96 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 205.0 | 177.85 | 0.18 8750 5.57 3.58 9.13 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2265 119.10 | 0.02 18400 000 418 3.15 5.42 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 526 = 97.50 9.59 4.55 345 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 64.3 = 97.75 11.72 4.99 3.81 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 684 | 10552  0.00 4.61 272 470 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2385 100.68 | 0.06 7.55 3.72 9.86 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 28 | 101.00 149 2.94 0.23 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 214 107.08 | 0.00 2.28 3.03 1.62 BBB/Baat/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 227 | 107.30 | 0.00 243 3.01 175 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.3 | 10113 3.10 3.46 2.98 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 472 | 10565 | 0.17 391 2.60 3.46 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 742 | 10253 | 0.01 491 263 5.05 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1195 | 99.07 | 0.14 5.83 2.88 7.34 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 236 | 109.44 4.60 4.46 177 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 324 | 110.10 5.13 420 2.31 BB-/Ba2/BB chlpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 60.0 = 97.77 | 0.9 6.79 3.20 4.15 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 752 | 9849 | 0.05 7.00 3.40 4.87 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 481 | 107.58 | 0.07 5.54 3.58 3.39 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 753 | 99.15 | 0.18 5.54 2.71 5.1 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 324 | 98.60 12.11 5.83 215 GaHKm
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.3 97.55 0.16 8.25 3.97 4.93 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 132 | 10222 | 0.08 4.00 3.00 1.01 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 19.0 | 106.74 = 0.08 3.04 351 144 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 420 | 107.4€ 391 291 3.09 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 59.7 | 11242 4.64 3.34 412 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.9 | 108.34 4.90 3.06 456 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 798 | 11442 0.03 5.25 344 506 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 1029 | 110.35 | 0.02 5.69 3.28 6.36 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 719 | 98.60 12.04 5.33 415 B1/ BaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 10.3 | 103.04 245 2.96 0.82 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 10.3 | 101.76 3.25 2,64 0.82 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 239 | 109.70 2.59 3.51 1.83 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 309 | 105.60 3.35 268 231 /Baa1/BBB chipbe
Transneft-18 1050 § 870/ 07.02.12 07.08.18 847 | 123.39 472 3.52 5.40 /Baa1/BBB Cbipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 43 | 10249 4.80 5.85 0.35 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 29 | 100.99 381 8.22 0.23 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 217 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 54.7 | 10047 3.60 3.73 4.07 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 76.1 | 101.94 | 0.03 5.08 267 5.19 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.1 | 107.97 | 0.05 5.74 3.20 6.64 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1735 | 103585  0.16 6.41 328 9.00 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 20 | 101.02 | 0.00 2.18 4.14 0.16 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 206 | 106.07 | 0.00 459 3.95 1.54 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 34.7 | 100.54 4.07 1.06 263 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.9 | 105.02 6.99 3.93 384 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 542 | 98.70 6.84 3.29 3.78 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 673 | 9570 | 0.09 7.20 4.39 4.53 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 814 | 10817 | 0.10 7.54 422 4.90 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1151 | 9822 | 0.39 8.02 3.94 6.55 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750, 01.03.12 01.03.22 1281 1 9552 | 029 8.14 5.28 7.02 /Ba3/BB- Tenexkom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 712 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 50.0 = 98.40 6.65 3.15 348 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 1.7 | 100.76 1.9 3.72 0.14 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 145 | 104.07 3.09 3.18 1.12 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 15.5 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 242 | 10152 317 394 1.92 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 421 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.11 04.03.15 430 | 104.60 = 0.06 5.03 3.09 3.06 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 546 | 100.70 = 0.04 4.03 422 4.01 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 22.0 | 824 | 105.58 3.58 3.26 1.64 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 79.2 | 101.85 | 0.00 5.97 3.10 5.28 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 111.3 | 100.84 = 0.10 6.43 3.25 6.66 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 47.0 | 2905  103.29 5.30 3.02 3.38 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 580 | 99.75 | 0.13 5.12 5.14 4.19 BBB//BBB (hMHaHCbI
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