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

BHeWHVH PbIHOK

Mocne noHwxeHns penTtuHra Utanum npoaa)km MoryT NpofosKuTca. Ha MUPOBLIX PbIHKax BCe BHVMMAaHWE Mo NPexHeMy
COCPeoTO4eHO Ha cuTyaummn B EBpone. ByepallHsas TOproBas ceccus okasanacb OLHOWM M3 CaMblX BONATWUNbHBIX 3@ NOCNefHee
BPEeMs 71 MMPOBbIX (DOHA0BbLIX MHAEKCOB. B MepBoM NOMOBMHE AHS Ha PLIHKN THXENbIM OpeMeHeM Nernn cTpaxu, CBS3aHHbIe C
NpakT14eckn HemszbexHbiM AechonTom Ipelnn 1 HescHbIM ByayLiem EBpocotosza. OgHako npolleALlas KoHbepeHLus, B KOTOPOM
y4acTBOBanNM npencraButeny peumn ¢ ogHou ctopoHbl U EC, ELLE 1 MB® ¢ gpyron, Heckonbko CHW3MMA HampsiXkeHue —
rpedeckme BNacT 3asaBun O TOM, YTO B XOAE NeperoBopoB yAaNoCh CyLLeCTBEHHO NPUONM3NTLCA K AOCTUXEHMIO COrflalleHns o
MOMOLLM CTPaHe. Ha 3ToM hoHe eBpO OTbIrpan 4acTb YTPEHHero NafgeHms 1 K 3akpbITvio nogellesen nnwb Ha 1% go 1,369 espo
/nonn. HedTb Tak 1 He cMOrna BOCCTaHOBUTLCS M 3akpbliack B MUHyce — Brent ynana B ueHe Ha 2,75% po 109,14 ponn./6app.
Mexzy TeM OObSBMNEHHOE CErofjHs YTPOM CHUXEHMWe areHTCTBOM S&P perTuHra MTanuu Ha OfiHy CTyMeHb [0 YPOBHA «A» C
HeraTMBHbIM MPOrHO30M He OCTaBMSET LUAHCOB Ha CTabunM3aumio MONIOXeHUs U CMOCOOHO B3biBaTb HOBYIO BOJIHY TPEBOM B
OTHOLLEHWM JonroBbix Npobnem u byayuiero EC. COOTBETCTBEHHO, 8CTb OCHOBaHMS 0XWAATh AaNbHENLLEro CHUXEHWS «anneTtuTa
K pucky» U HoBbix npopax. B CLUA Ha cerogHs 3annmaHMpoBaHa nybnvkaums CTaTUCTMKM MO PbIHKY Xuibs. [1pOrHO3bI
HeyTeluTeNlbHble — KONIMYECTBO 3aSI0XKEHHbIX (DYHOAMEHTOB B aBryCTe, Mo OLEeHKaM, ynano Ha 2,3% mecal, Kk mecauy. CerofHs
Ha4YHeTCs ABYXAHEeBHOE 3acefaHne KommTeTa no onepaLmsaM Ha OTKPbITOM pbiHke OPC.

OXxupaem nageHusi KOTUPOBOK eBpooGnuraunn. Buepa cnpen MHOMKATUBHOTO CyBEPEHHOro Bbinycka Russia’30 k 10UST
pacwumpunca Ha 24 6.n. go 2,37 n.n., NpyM 3TOM LieHa POCCUIMCKON BymMarn onycTunach L0 YPOBHA Hadvana aBrycra, COCTaBMB
okono 117,96% oT HoMMHana. OcTanbHble CyBEpeHHbIe BbIMyCcKM TakxKe 3aKpbiMch nageHnem Ha 50—100 6.n. KopnopaThBHbIn
CEerMeHT OKasancs nof AaBMeHMeM pacnpofdaxk Ha MUPOBLIX PbIHKAaX, M MOYTWM BCe eBPoobaMraLumm poCcUMCKMX SMUTEHTOB
3aKPbIIUCh B KPACHOW 30He. CHUXEHWIO KOTUPOBOK ByMar HechTerazoBoro cektopa cnocobCTBOBano BYepalliHee NafeHme LeH Ha
HedTb. JnuHHble eBpoboHabl [a3npoma nogelleseny B cpefHeM Ha 1 n.n., KOTMPOBKM Bbinyckos JIYKOWMMa cHusunmch B
cpenHeM Ha 80 6.n., a THK-BP — Ha 30-60 6.n. CyulecTBEHHO NPOCen KOTUPOBKM B MeTannypruiyeckoM cektope, ANUHHble
BbIMYCKM nofelleseny bonee 4eM Ha 1 n.n. KpynHble npogaxu npowny B Oymarax BeiMnenkoma, nafeHue UeH Ha LfMHHble
BbINYCKM KOMMaHWK coctaBmno tonee 1,5 n.n. He n3bexanun npofdax 1 6aHKoBCKMe eBpoobnuraumm — dymarn Anbda-baHka
nofelleseny B cpegHeM Ha 40 6.Mm., Npy 3TOM OfMHHbIE 3aiMbl — Gonee 4eM Ha 1 n.n. B Beinyckax [pomMcBa3bbaHka nageHue
LUeH B cpefHem cocTaBuno 50 6.n. MaccpoBaHHble Npofaxu BHOBb Habniopanuch B eBpoobnuraumsx Poccenbxo3baHka,
KOTOpble nofeLleBenu B cpefiHem Ha 60 0.M. Mbl 0XXnaaeM, 4To CErofiHs POCCUMCKME EBPOODNMIaLMM OTKPOIOTCH CHUXEHWUEM,
OTbIFPbIBAsA BYEPaLUHWUMA Heratue. A3MaTckie WHOEeKCbl CerofHf YTPOM TOPryloTCAa Pa3HOHANpPaBieHHO, dbloyepchbl Ha
aMepurKaHCKme MHAEKChl HaXOAATCS B KPaCHOW 30He.

tOpui Fon6aH, golbanyv@uralsib.ru

BHYTPEHHMM PbIHOK

JlononHuTenbHas NMKBUAHOCTb MOKa He CNocoGHa M3MeHUTb OGLMIA HAaCTPON. [OCYAAPCTBEHHbIN CerMeHT BYepa OnsTh
3aKPbINCA B MUHYCE — CHUXEHWE LieH BAonb Bcen kpmaon OP3 coctaBuno 25-70 6.n., 1 BHOBb HanborbLUMe NoTepu NoHeCn
KOpOTKMe BbINycKW. B aBaHrapge nafeHus Haxodunack nonytopanetHss OM3-25065 — Ha (oHe BHyLIUTENbHBIX 0OOPOTOB
TOpros no 3ton Bymare oHa nofelleBena 6onee 4em Ha 1 M.N., 3aKPbIBLUNCL C AOXOAHOCTLIO 6,5%. Moka3aTenbHo, H4TO NPOAAXM
Ha pbIHKe MPOAOMKAIOTCA B YCNOBMSX, KOrAa PerynsTopsl, HA0bopoT, CTapatoTcs NpefaoCTaByTh AOMNOMHUTENbHYIO MMKBUAHOCTb,
4TO, BO-MEPBbIX, CBUAETENbCTBYET O ee peanbHOM HefLoCTaTKe M, BO-BTOPbIX, YKa3blBaeT, 4YTO, MO MHEHUIO Y4aCTHUKOB PbIHKA,
Takasi CUTYauUWMsi COXPaAHUTCSA B TeYeHUe ANUTENbHOro BpeMeHW. Kak Mbl M OXunaanu, npefanoxeHHble Byepa MuHMUHOM Ha
Aeno3nTHoM aykumoHe 100 mnpg py6. Obinn npueneyeHbl B NONHOM oObemMe NpU CyLLeCTBEHHOM MPEBbIWEHUM CNpoca Hag,
NpeasioXeHeM, a Ha CerofiHs 3annaHMPOBaH ellle OAMH ayKLMOH, Ha KOTopoM OyaeT npeanoxeHo yxe 140 mnpa pyd. cpokom
10 2 Hosbps 2011 r. MapannensHo LB yBenu4mBaeT MakCMMasbHbI 00beM NpefoCTaBneHns AeHeXHbIX CPeCTB Ha ayKLMOHax
ofiHogHeBHOro npamoro PEMO (Byepa — oo 250 mnpa py6.). B COBOKYMHOCTM 3T Mepbl OMXKHbI 0CabnTh AaBieHne Ha LieHbI
obnuraummn, ogHako B LIENIOM OHU SBASIOTCS KPAaTKOCPOYHbIMU 1 MO3TOMY e[1Ba fn CMOCOBHbBI paanKabHO U3MEHUTb CUTYyauUMIo,
0CODEHHO B MpeaaBepuin OXMOAOLIErocs Ha CreaytoLllen Heflene MacluTabHOro OTToka CPefcTB U3 CUCTEMbI B Pa3Mepe OKOJo
400 mnpn pyb. BCIeACTBME yrnaThl OCHOBHbIX HANOroOB M BO3palleHuns deno3uta MuHbKHy. B KopnopaTMBHOM CerMeHTe
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MO3UTUBHOW AMHAMMKM MOKa TakxXe He Habniopaetcs — pefkme OymMaru, B KOTOPbIX MPOXoasT 000poThl, B OCHOBHOM CHUXAIOTCS.
B yacTHOCTW, YeTblpexneTHVe BbIMMenkoM-6 1 -7 BbIPOCAM B [OXOLHOCTU yXe A0 9% W Ha 3TUX YPOBHSX yXe BbIrMAasaT
(byHOaMeHTaNbHO NpUBeKaTenbHbIMA.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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OEHEXHbIA PbIHOK

MapeHune py6nsa yckopmnnocb

Mo cpaBHEHWIO C NOHeLeNbHUKOM YpoBeHb 00LLeN NTMKBUAHOCTU B CoBoKynHble cpeacTBa 6aHkos B LI P®, mnppa,
cicTeMe cHmsmncs Ha 50,1 mnpa py6. oo 877,3 mnph pyod. py6., M oaHOAHeBHas craBka MosPrime, %
OcTaTkm Ha KopcyeTax KpeauTHbIX ydpexaeHu B baHke Poccun

cokpaTUNUCh Ha 22,1 Mnpa py6. 0o 749,3 mnpa pyb., Aeno3unThl Cpepctea Gatkos & L5 P, Mnpa.py6. (nes.uk)

OpHopHeBHas cTaska MosPrime, % (npaB.Luk.)
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ayKUMOH, Ha KoTopoM DaHkam byayT npennoxeHo 140 mnpg pyo. E— Uemounuu: LB PO

CPOKOM Ha LWeCTb Heflenb. 3TO AOMKHO MOMOXUTENbHbIM 00Pa3om
0TPa3UTbCA Ha YPOBHE NNKBUOHOCTW, KOTOPbIV NMOKa OCTAETCS HEBLICOKMM. C ApYyron CTOPOHBbI, cerofHsLwHune Boinnatel 1/3 HOC

OKaXyT HeraTMBHOe BO3AENCTBIME Ha INKBUAHOCTb.
Kypc py6./nonn. Kypc eBpo oTHocuTenbHo gonnapa CLUA
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NemoyHuku: Bloomberg, MMBE Wcmoyruku: Bloomberg, MMBbB

Ha MMBbB cpefHeB3BeLLeHHbIN Kypc fonnapa K pybnto Belpoc cpa3y Ha 35 koneek Ao 30,91 pyb./nonn. Pybnb ocnab v npotus
€BpO, 0OHaKOo TyT NafleHne okasanocb Oofiee CKPOMHbLIM — OKOMo 6 korneek o 42,25 pyb./eBpo. PacyeTamu «3aBTpa» Kypc
pybns 1 BOBCE PyXHYN K 3aKpbITMIO CECCUM, OMYCTMBLLMCL A0 ypoBHA 31,28 py6./monn. n 42,6 py6./eBpo. CerofHs Mbl
oOXMAaeM fanbHenLwero ocnabneHns poccMmnckon BanioTbl. Ha (hoHe NpoaomKaloLerocs yxoga oT puUckos Aonnap NpoaonxKmn
LLOpOXaTb, B TOM YMC/e NMPOTUB €BPO, NPUONU3MBLLNCL K 0TMeTKe 1,36 fonn./eBpo. Ha paccTaHOBKY CWM Ha BasltoTHOM PbIHKE,
CKopee BCero, NoBnMseT pelueHve KomuteTa no oTkpbITbiM pbiHkam MPC CLLA, koTopoe byneT ornalleHo 3aBTpa. HedTb Brent
noTtepsina okono 2%, 3akpbIBLUWCL BONM3K ypoBHs 111 gonn./6app., 3010710 nogetlereno o 1770 nonn. /yHums.

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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MAKPO3KOHOMMUKA

Ony6nukoBaH npoekT OtopykeTa Ha 2012 rop,

B cooTBeTCTBUM C NporHo3om M3P. HanoMHWM, 4To B Havase ceHTAbps MUHIKOHOMPA3BUTUS NMPeACTaBUIo CBOM YTOHHEHHBIN
NPOrHO3 OCHOBHbIX NOKa3aTtenen 3KOHOMUKK Poccnm Ha 2012-2014 ., cornacHo KoTopomy TeMn pocta BBM B 2012 r. Obin
nepecMoTpeH ¢ 3,5 1o 3,7%, cpefHss LeHa Ha HedTb Mapku Urals nogHsta ¢ 93 pno 100 nonn./Gapp., a cpeaHuin kypc pyons,
YTO YAMBUTENBHO, NMOHWXeH ¢ 27,9 fo 28,7 py6./ponn. Byepa MuHdUH Ha CBOeM caiTe onybnukoBan NporHos biogxeTa Ha
yKa3aHHble roAbl, MPUBeAEeHHbIV B COOTBETCTBME C OLleHKamun MIP.

OxupgaHusa no pgecduumnty GrogykeTa CHUXKalOTCA. bonee Bbicokas LieHa Ha HedTb npu Gonee cnabom pybne HemMUHyeMo
MPUBOAUT K POCTY AOXOL0B OlofKeTa, MO3TOMY B HOBOV peaakumn AedULmnT NocsefHero oxXmnaaeTcs Ha yposHe 869 mnpg pyb.,
mnu Bcero 1,5% BBI, NpoTMB BHywWwMUTENbHOM CyMMbl 1,57 mnpa pyO., KoTopas ¢urypupoBana B [OMMOBOM MOMAUTUKE
MuHdUHa, onybnmnkoBaHHoOW B aBrycte. COOTBETCTBEHHO COKPALLAETCA W MporpamMma 3aumcrBoBaHus. B 2012 r. MuHpuH
MIaHVPYeT NPUBMeYb Ha BHYTPeHHeM pbiHke 1,2 mnpg py6. npotns 1,46 Mnpa., NPefyCMOTPEHHbIX NpeaplayLien pefakumen,
MpwW 3TOM NPaBUTENLCTBO OCTABIISET 33 CODON BO3MOXHOCTb Pa3MeLLEeHWs [0 7 MAPA O, BHELLIHMX 3aMOB AnviHow Ao 30 neT.
CyMMa npeBbliLLeHWs obbema 3aMMCTBOBaHWI Hag AecumumToM BlofKeTa AomkHa ObITb NepeyncneHa B PesepBHbIv OHA, B CPOK
0o 1 deBpans 2013 r.

HoBocTb Noka Marno cBsi3aHa C PbIHKOM. XOTs BCe MokKa3aTenm B HOBOM MPOeKTe 3aKOHa O DlofkeTe nepecMaTpuBaloTcs B
JIYHWYIO CTOPOHY, MOBTOPMM, YTO 3TO MPOUCXOOUT M3-3a MOBbLILEHWS OCHOBHOMO AOMYLIEHWMS — MO LeHe Ha HedTb.
CrefoBatenbHO, PacTeT BEPOSTHOCTb TOro, 4TO MporHo3 Ha 2012 rog He OyneT BbiNofHeH. K TOMy Xe cuTyaums Ha pbiHKe
MEHSAeTCs Cemyac C TakoW CKOPOCTbIO, HTO NPV BCEM XENTaHNWN CIOXHO C YBEPEHHOCTbIO FOBOPUTL O TOM, CMOXET I MUHPUH
pa3MellaTtb cyllecTBeHHble obbembl gonra B 2012 r. C Opyron CTOPOHbI, MPX PacCMaTpUBaeMbIX MPOrHO3axX MMEIOLWNNCS Y
npaBWTeNbCTBA 3amac pesepBoB (773 mnpg pyb. B PesepeHoM doHAe, 2 673 mnpg pyb. B DoHae HaLMOHanbHOro
6narococtosHus nnoc Te 600-700 mMnpa pyd., KOTopble MOryT ObiTb 3a4McieHbl B pe3epBbl B HblHEWHeM rofy) BrOMHe
JlOCTaTo4eH A1 Toro, YTobbl Npy HeGNaronpUATHOM KOHBIOHKTYpe BOOOLLE He BBIXOAMTb Ha [ONITOBOM PbIHOK B ByayLlem rofy.
Ins Hac BaXHO, 4YTO y MUHMUHaA coxpaHsieTcs cBobofa MaHeBpa, a 3TO 3Ha4MT, 41O KpmBas OD3 He OyndeT neperpyxeHa
NpeanoXeHeM Npu OTCyTCTBMM CMpOCa.

Amutpun AyakuH, CFA, dudkindi@uralsib.ru

Poccnnckas 3KoHoOMMKa B aBrycTe octaBasnacbh B xopoluen popme,
HeCMOTpPS Ha BOJTHEHUS! Ha PbIHKAX

MHBeCcTMLMN 1M NPOMMPOU3BOACTBO MPOAOIKUAM pacT B aBrycre.. Buyepa PocctaT onybnvkoBan exemecsyHyio
3KOHOMMYECKYIO CTaTUCTUKY, COrNMacHO KOTOPOWM POCT MHBECTULMI B OCHOBHOW KanuTan B aBrycre 3ameanuncsa o 6,5% rog k
rogy ¢ 7,9% B uione. MokasaTenb okasancs Huxe Hawero nporHoda (+8,0%) v oxugaHnii peiHka (+7,1%, no AaHHbIM
WHTepakca). MpoMbilineHHoe NPoM3BOACTBO B aBrycTe NPOAEMOHCTPMPOBaNno pocT Ha 1,1% K npenblayliemMy mMecauy v Ha
6,2% K YpOBHIO roAM4HON AaBHOCcTU. OfHAKO pOCT MPOMMAPOM3BOACTBA YaCTUHHO OOBACHAETCS HM3KOW CpaBHUTENbHOM Da3oin:
HeObiBanas >apa B aBrycte MMHyBLLEro rofla 3actaBuna MHorme npeanpusTs BpeMeHHO NpUOCTaHOBUTL paboTy.

~.Hapagy <o CcTpounTenbCTBOM, PO3HUYHbIMU MNpoaaXamMumu wm

arpocekTopoM. OObeMbl CTPOUTENBCTBA COKPATUINCH B aBrycTe Ha Poccuitckast 5KOHOMYKa OCTaeTcst CUNbHOW
2,7% Mecsal, K MecsiLly, HO, TeM He MeHee, BbIpoan Ha 12,4% rofg K Temnebl pocTa, %
rogy nocne 17,6-NPOLEHTHOTO YBeENWYeHWs TOL K TOAYy B MUione. Foakrogy,%  Mec. k mec., %
PeanbHble foxoApl HaceneHus yckopwnu rogoson poct go 1,4% asr11 wionA1 aer11
c0,6% B unione, HeCMOTPA Ha 4,3-MPOLEHTHOE COKPALLEHME MECALL  UgecTuuuy B OCHOBHOM KanuTan 6,5 7.9 12,7
K Mecsly. PeanbHble 3apnnathl Takxke CHU3WANCh MecAl, K Mecauy —  pysooGopot 18 44 X))
Ha 1,8%, HO rog kK rogy uWx Temnbl pocTa BO3pocin A0 3,9%.  Cenbckoe xo3sitcTBO 133 0,6 15,0
CuTyaums Ha pblHKe B aBrycTe Tpyda YAydlIWNach: YPOBeHL — Peanbhbie pacnonaraemsie AOxosl 14 06 (43)
6e3paBoTNLbl CHUUACH 00 6,1% C 6,5% B MioNe. YCKOPEHUe pocTa  C0oPOT POSHIIHON Toprosk s o0 38
CTpouTensCcTBo 12,4 17,6 (2,7)
peanbHbIX LOXOLOB M COKPALLEHME YMCNa HE3aHSTbIX B SKOHOMMKeE
Yposerb 6e3pabomuupbl, % 6,1 6,5 -

POCCUSAH NoAAeP>Kann 1 6e3 Toro PacTyLlWwmMin BHYTPEHHUIA cnpoc. Kak
CNefCcTBMe, PO3HWYHblE Mpofdaxu npubaBunv 3a aBryct 3,8%,
MOBbICMB  Temnbl pocta rod K rogy Ao 7,8%. OObem

UcTouHmkm: Pocctat
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CeNbCKOXO3AMNCTBEHHOIO MPOM3BOACTBA yBENMUMCS Ha 15,0% mMecal K mMecauy 1 Ha 13,3% rog k rogy (npotus +0,6% rof
K rogy B uione). lpy3oobopot cokpatuncs Ha 2,1 % OTHOCUTENbHO NpeabIAyLLEro Mecsilla, a ero PocT rof, K rofy 3aMeafInncs Lo
1,8% c 4,4% B nione.

DKOHOMMKA MPOAOIIKUIA PacTU, HECMOTPS Ha BOSIHEHMSA Ha pbIHKaX. Poccuickas 3KOHOMUKA B aBrycte ocCTaBanach B
xopoluer popme, HeCMOTPSt Ha HEKOTOPOE 3aMefJieHMe POCTa MHBECTMLMIA B OCHOBHOW KanwTas, rpy30000poTa TpaHcnopTa 1
00beMOB CTPOUTENLCTBA. Mbl CHMTAEM, HTO BbICOKAsi BOMATUILHOCTL HAa (UHAHCOBLIX PbIHKAX, HAbMOAABLIAACH B TedeHue
HECKONbKO HeAesb, HAYMHAET CKa3biBaTbCs Ha MHBECTULIMSX BBUAY YCUIEHNS OTTOKA KanuTtana. TeM He MeHee ocnabneHue pyons
novaeT Ha nosb3y obpabaTbiBaloLeMy CEKTOPY MPOMbILLNEHHOCTM, a 3TO OyAeT CnoCcoDCTBOBATL POCTY 3aHATOCTU U peasbHbIX
[LOXO[I0B HaceneHus. PeanbHble [JOXOAbl BbIPOCIM B TOM YIMCIE 3a CHET CE30HHOTO CHUXEHNS LieH Ha (hoHe XxopoLuero ypoxas. Ha
Halw B3rnsg, obpabaTbiBaloLlas NPOMbILLNEHHOCTb, CeNbCKoe XO3AMCTBO M CTPOUTENLCTBO MOAAEPXKAT IKOHOMUYECKMA POCT,
KOTOPbIN, MO HaleMy NMpPorHo3y, coctaBuT 4,3% Mo UToram HbiHelHero roga. OfHako Npuv NPOAOSIXKUTENBHOM BONATUIIBHOCTA
Ha (PUHAHCOBbLIX PbIHKAX COKPALLeHUe NHBECTULMIA B OCHOBHOWM KanuTan MOXeT 0OnbHO yAapUTh Mo 3KoHOMMKe. Kpome Toro,
PUICKM 3aMefsieHMst SKOHOMMWNYECKOro POCTa B Pa3BUTbIX CTPaHaX yCUIIMBAIOTCS, @ 3TO, B CBOIO Ovepefb, MOPOXKAAET OLLyTUMbIE
PUCKI 1151 POCTa POCCUINCKOM IKOHOMMUKM.

Anekcevi lessTos, devyatovae@uralsib.ru
Onbra CTepuHa, sterinaoa@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

20 ceHTAbpS

21 ceHTAbpS
22 ceHTa6ps
23 ceHTAbpS
26 ceHTbps
27 ceHTAbpS
28 ceHTAbpS
29 ceHTAbpPS

4 okTa6pA
5 okTA6ps

6 oKkTAbpS

JeHeXHbIn
PbIHOK

20 ceHTAbpS
21 ceHTabps
28 ceHTAbpS
28 ceHTAbpS
12 okTA0pA

Odepta M6 NnsumHr-3 (0,5 mnpg pyo.). Morawerue CatypH-2 (2 mnpg py6.). MoralweHne BaHk
Pycckuin ctangapt-7 (5 mnpa py6.).

OdepTa Poccenbxo3baHk-2016 (500 mnH goni.).

Odcbepta CeBepcrans BO-01 (15 mnpa py6.). Morawerne HOK-2 (0,4 mnpa pyo.).

MoratueHne MeTpoctpon MHBecT-1 (1,5 mnpa py6.).

Odbepta AkpoH-2 (3,5 mnpa py6.). Ocdepta Pycckmin MexayHapogHbi Bak-3 (1,1 mnpa py6.).
Odbepta ICC-1 (5 mnpa py6.). MoraweHwue Pazrynan-OuHanc-2 (2 mnpga pyo.).

Moratuerne CaHkT-MeTepbypr-26002 (0,8 mnpga pyb.).

Odbepta MyHMUMNaNbHas MHBECTMLMOHHas KoMnarus-2 (1 mnpg py6.). MoraweHne SHen OrK-5-
1 (5 mnpg py6.).

OdbepTa HOrnHBecTpervon-1 (0,9 mnpa pyo. ).
MoratueHve BTE 24-1 (6 mnpa pyb.). MorateHe KBAPT-duHaHc-1 (0,25 mnpg py6.).

MoraweHne OCK E3C-4 (6 mnpg pyb.). Morawenne Mpoanmekc-2011 (100 maH gonn.).

Bbinnata 1/3 HAC3a 2 kB. 2011 .
BaHku BepHYT MuHpUHY 40 Mnpg, pyo.
BaHku BepHyT MuHduHy 70 Mnpg pyo.
BbinnaTa Hanora Ha NpuobInb

BaHkn BepHYT MuUHMUHY 19,3 Mnpg pyo.
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KANEHAAPb ODEPT
Jara Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbINycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH py6. % OKymnoHa, %  KynoHa, % norawueHus
M36 Nn3unHr-3 500 100 14,0 12,0 12 ceHTabpsa 2014
22.09.11
Cesepcrans 50-01 15000 100 14,0 7,5 18 ceHTsbpsa 2012
AKPOH-2 3500 100 14,05 8,2 19 ceHTabpsa 2013
26.09.11 - -
Pycckum MexayHapoaHbIn 1100 100 10,75 ) i
baHk-3
27.09.11 [CC-1 5000 100 9,25 7,0 20 ceHT6ps 2012
MyHuumnanesHas
29.09.11 MHBECTULIMIOHHAA 1000 100 13,75 10,5 28 mapta 2013
KoMnaHms-2
04.10.11 tOrvHBecTpernon- 1 900 100 13,75
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 9.0 101.00 97.00 105.00 7.27 4.32 0.67 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.1 97.00 40 000 97.00 98.50 9.40 411 2.37 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 20.0 100.15 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.1 100.32 99.25 101.40 8.20 2.02 3.54 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820 15.12.11 15.09.20 109.5 101.99 | 229 1 99.20 102.00 6.98 2.00 4.40 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 15.12.11 15.09.21 121.6 99.00 2001 92.00 98.70 8.70 2.08 5.18 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 128.7 103.75 103.40 104.10 8.70 2.20 5.56 /A3/BBB (puHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 143.9 100.75 99.50 102.00 8.03 2.00 3.54 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860 15.12.11 15.12.27 197.7 100.75 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 45 101.20 2590 101.35 5.50 217 0.35 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 131 99.35 97.00 101.70 8.23 1.86 0.95 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 343 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 58.7 97.00 51 97.00 100.69 9.08 2.00 2.54 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 151211 15.03.14) 15.06.18  30.0 82.0 99.50 98.00 101.00 | 818 191 154 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  44.0 160.2 99.50 5000 100.00 8.09 1.95 2.96 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 3.0 15.3 100.39 | 0.39 100.00 100.78 9.80 5.59 0.24 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 12 99.21 9 99.20 100.12 16.67 3.97 0.08 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 7.0 25.2 101.31 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 0.0 244 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 8.0 264 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 117.6 99.45 98.50 100.40 8.33 3.99 2.23 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 117.6 98.50 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 458 102.19 20030 102.00 102.25 8.52 218 293 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 22.0 456 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 45.8 101.00 10 000 100.00 100.90 7.83 2.04 1.52 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  22.09.11 18.06.15 456 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212  04.02.14] 02.02.16/ 29.0 53.2 99.35 166 904 99.00 99.70 8.73 4.14 2.02 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 8.7 100.42 4441 100.31 100.42 18.12 4.47 0.38 TOproBnst
ATom3HNP06 10000 R 750  15.08.12 15.08.14 354 100.04 100.04 100.05 747 7.52 2.51 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 18.9 100.20 99.01 101.40 7.62 3.86 1.39 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  10.10.11 08.04.13 18.9 100.29 26 100.29 100.70 7.56 3.85 1.39 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 18.9 100.11 32898 100.01 100.10 5.71 4.04 0.06 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 6.0 245 99.95 | 0.25 500 99.45 100.05 7.74 3.74 0.46 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 15.0 27.2 99.86 99.01 100.70 8.79 4.24 1.08 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 16.7 99.50 138 800 99.00 99.25 8.09 3.78 122 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 15.0 63.7 105.40 31600 105.00 105.60 7.96 591 1.09 cbipbe
BalHedTb-02 15000 R 1250 201211 21.1212] 13.12.16) 15.0 63.7 105.40 | 0.40 33900 105.00 105.30 7.96 5.91 1.09 cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 15.0 63.7 105.40 46 274 105.02 105.60 7.96 591 1.09 cbipbe
BenoH 02 2000 R 001 23.02.12 23.02.12 52 98.00 100 95.00 99.95 4.82 0.00 0.41 MeTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.0412] 29.04.13 7.0 19.6 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 58.0 82.2 99.70 | 0.20 99.20 100.20 8.63 4.20 3.64 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 30.7 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 176 98.81 200 98.81 99.49 8.51 3.76 1.28 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 13.0 25.1 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 13.0 251 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 13.0 251 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 216 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 216 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 13.0 251 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.12.11 15.03.40 346.8 102.55 102.30 102.80 8.43 2.07 10.29 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 171 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 22.3 101.28 100.05 102.50 8.65 4.55 1.57 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 341 98.00 180 370 95.01 99.00 8.38 3.76 2.35 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 495 98.35 282 666 98.35 99.00 8.98 421 313 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 49.5 98.35 64 889 98.35 99.60 8.98 4.21 3.13 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 20 141 100.90 130 016 98.86 100.40 3.00 4.45 0.17 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 141211 09.12.15 514 cepauc
Boct3keb01 1000 R 7.50  08.03.12 07.03.13 17.8 100.68 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13 7.0 253 99.70 99.50 99.90 9.56 4.50 0.52 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 25.3 100.24 18 98.06 100.47 747 1.84 1.79 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.4 100.54 29127 100.46 100.58 6.62 1.78 0.74 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 141211 20.1211)  10.12.14, 3.0 39.3 100.88 100.85 100.90 5.66 240 0.24 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 16.12.11 15.03.13 18.1 98.84 97.02 100.65 8.71 1.92 1.31 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 16.12.11 15.03.13 18.1 99.30 98.00 100.60 8.36 191 1.31 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 16.12.11 15.03.13 18.1 97.75 30 000 95.06 100.44 9.56 1.94 1.30 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 05 100.40 1030 100.17 100.40 227 5.71 0.04 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 16.8 99.50 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 8.0 20.6 99.31 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12 29.08.12] 20.02.14/ 12.0 295 100.80 100.30 101.30 5.98 341 0.88 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.1 100.22 99.95 100.50 6.76 1.77 0.53 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.2 99.60 99.30 99.90 7.00 1.62 1.00 BBB//BBB (buHaHCbI
BTB-Mn3®03 5000 R 6.90 13.12.11  10.09.13] 07.06.16, 24.0 574 99.70 16 832 99.40 100.00 7.30 1.72 1.39 BBB//BBB (buHaHCbI
BTB-Nn3d04 5000 R 6.65 13.12.11  12.03.13] 07.06.16, 18.0 574 99.65 38 404 99.40 99.90 7413 1.66 113 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 3.0 63.3 100.44 100.17 100.70 4.87 1.70 0.21 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 5.0 714 100.17 100 100.17 100.40 6.67 1.75 0.36 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  29.0 71.5 99.10 50 99.10 100.10 7.7 1.76 1.70 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 110.4 99.25 7 98.11 99.25 8.06 3.97 4.60 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 110.4 99.25 98.50 100.00 7.29 347 1.87 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 55.0 115.6 98.00 153 061 98.50 98.89 8.62 4.02 3.44 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 46.0 107.0 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 31.0 116.1 99.25 99.00 99.50 7.98 3.77 213 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 55.0 116.1 100.58 | 0.08 100.40 100.75 8.62 4.26 3.44 BBB//BBB+ (buHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 55.0 116.1/  100.75 100.00 101.50 8.57 4.26 3.44 BBB//BBB+ (h1HaHChI
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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 33.6 | 118.16 31540 117.20 118.39 6.56 5.80 2.22 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 9.4 105.65 | 0.15 63 234 104.60 105.55 5.57 6.19 0.70 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 13 100.00 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.2 | 100.90 98.00 103.79 6.93 3.57 2.09 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 26.4 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17  10.10.11 10.10.11 0.7 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 171111 15.11.12 14.1 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 143 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 27.0 100.75 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 220 344 99.20 | 0.30 99.05 99.35 7.30 343 1.62 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715  11.10.11 09.04.13 18.9 | 100.00 99.50 100.50 7.27 3.56 1.36 /Baa3/BBB- cbipbe
asnpomHepts BO-6 | 10000 R 715  11.10.11 09.04.13 189 | 100.10 99.50 100.70 7.20 3.56 1.36 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 & 113.9 @ 101.50 100.10 102.90 8.77 4.37 4.56 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 10.0 = 586 | 106.58 60 021 106.21 106.95 6.41 6.90 0.76 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820  18.10.11  10.04.18/ 09.04.19, 80.0 & 920 & 100.30 0.34 3 98.69 100.20 8.30 4.08 4.65 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.2 | 101.85 100.00 103.70 8.15 4.16 3.44 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.02.12 02.02.16/ 26.01.21 53.0 @ 113.9 @ 105.06 100.01 110.10 7.26 4.03 3.48 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.4 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 17.2 97.50 8 97.50 99.35 10.49 4.29 1.23 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 4.0 224 | 100.30 100.00 100.61 7.09 4.07 0.33 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 081211  13.06.12] 08.12.13 9.0 27.0 | 100.12 100.00 100.24 7.90 4.06 0.66 BB//BB- GaHku
noGakcbank 5O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 11.0 @ 349 99.20 98.65 99.75 8.01 3.53 0.79 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13, 9.0 27.0 100.25 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 11.0 349 99.50 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 29 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 0.0 67.2 BB/ MalLLKHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 3.0 274 100.58 BB/ MaLLMHOCTP.
['CC 60-02 3000 R 750 251011  24.0412] 220414 7.0 31.5 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 19.0 = 315 | 100.00 3000 100.00 8.41 411 1.36 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.4 TOproBnst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 22.3 TpaHcnopt
[rk-01 5000 R 7.75  09.03.12 08.03.13 179 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 @ 57.7 97.82 97.00 98.65 8.20 3.67 2.32 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 1.0 90.58 IloTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 448 95.25 94.00 96.50 10.32 4.50 2.85 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.1 100.52 100.50 100.55 591 521 0.12 BBB/A3/BBB GaHku
EABP-4 5000 R 770 14.0212 11.0214] 06.02.18 29.0 @ 77.7 99.45 24230 99.35 99.75 7.98 3.86 213 BBB/A3/BBB GaHku
EBPP 0406n 3000 R 15.12.11 12.06.14 33.2 | 100.50 100.00 101.00 -0.18 2.74 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 424 12.10.11 09.04.14 311 100.50 100.00 101.00 4.09 1.05 2.32 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50 16.06.12 15.06.16 571.7 GaHku
EspasXona®-1 10000 R 925  23.09.11  22.03.13 13.0320 18.0 & 103.3 @ 100.95 10 750 100.50 101.40 8.75 4.57 127 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.6 = 102.00 100 491 102.00 102.02 9.55 4.86 3.06 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925  23.09.11 22.03.13] 13.0320 18.0 1033  101.20 0.09 14 250 100.50 101.40 8.56 4.56 127 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.6 = 104.20 102.01 106.40 8.88 4.76 3.09 BB-/B1/B MeTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 57.0 @ 117.9  98.00 2 96.00 98.00 9.10 4.27 3.57 meTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 57.0 | 117.9 = 98.12 96.00 100.25 9.06 4.27 3.57 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 46.0 @ 824 | 102.50 7 102.00 102.50 8.11 4.33 3.12 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 510 871 99.50 98.00 101.00 8.41 4.14 3.37 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 6.6 JHepreTMka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 71 105.04 99.01 111.06 3.24 5.70 0.54 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 122 (buHaHCbI
3anCu6 650-01 2000 R 9.75 231211 271212 20.06.14 16.0 @ 335 99.52 99.15 99.89 10.27 4.88 1.09 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 17 100.24 20 000 100.22 100.30 6.36 4.03 0.13 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 20.8 99.95 | 0.05 3500 99.95 100.00 7.69 3.74 0.64 B+/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 03.01.12 05.07.12 01.07.14, 10.0 & 339 | 100.18 100.10 100.25 7.84 3.98 0.72 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 18.9 99.85 23 99.85 99.95 751 3.56 0.50 B+/Ba3/ GaHku
3enut 60-02 5000 R 775 220911  26.0912 22.09.13 120 @ 245 B+/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 150 @ 327 99.00 7000 99.00 99.30 8.30 3.69 1.05 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 @ 239.2 10220 0.20 101.70 102.70 8.33 4.27 3.58 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 @ 239.2 @ 101.70 2500 101.00 102.00 8.46 4.29 3.57 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 33.9 1B+ TOProBnst
WKC5®uH 04 8000 R 7.75 081211  05.06.14 02.06.16 330 @ 57.3 98.68 97.00 100.35 8.47 3.92 2.26 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 8.0 26.6 99.88 99.75 100.00 9.99 4.84 0.60 GaHku
WHIBakk 01 5000 R 499/ 15.10.11 23.07.14 34.6 99.50 99.00 100.00 5.28 1.26 2.51 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 24 101.72 | 0.02 101.50 101.95 7.60 8.21 0.18 cepBuC
WHtypucr-2 2000 R 14000 221111 250512 21.05.13 8.0 203 | 100.29 @ 0.29 2695 99.71 100.29 13.74 6.96 0.57 cepBuC
VipkyT BO-01 5000 R 925 13.03.12 10.09.13 241 101.75 101.00 102.50 8.44 4.53 1.71 /Ba2/ MaLUMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 311 91.00 JoTo3BaH/B- 3HepreTuka
Vipk3Hepro1 5000 R 1550, 01.12.11 28.11.13 26.7 104.45 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 14.3 98.12 95.00 101.25 10.48 4.32 1.01 Ccbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 150 @273 98.00 14002 98.01 101.00 11.02 4.58 1.06 aBToONpoOM
Kama3 BO-02 3000 R 860 07.02.12 04.02.14 29.0 99.38 98.00 100.75 9.09 4.32 2.00 aBToONpoM
Kapyc.® 01 3000 R 1200 15.03.12 12.09.13 241 93.00 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 160 @ 33.8 98.55 98.30 98.80 10.74 4.7 1.09 B2/ (buHaHCbI
KUT®OuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 332 B/Caa2/CCC+  GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 24 JoTo3BaH/ GaHku
Koke 02 5000 R 1200 15.03.12 15.03.12 59 101.50 101.01 101.99 8.98 5.90 0.45 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 32.7 99.01 36 98.01 100.00 9.32 4.38 219 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.00  19.01.12 17.07.14 344 99.26 98.53 99.99 11.73 5.53 1.62 c/x
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 5.0 103.50 | 0.10 660 103.45 103.55 791 3.98 0.37 lloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 16.11.11 15.02.12 5.0 100.85 800 100.75 100.85 7.87 242 0.37 IloTo3BaH TOproBnst
Konerika 50-01 3000 R 950 251011 30.07.12] 23.07.13 100 & 224 @ 100.76 = 0.49 100.27 101.25 8.66 2.35 0.76 IloTo3BaH TOproBAst

Koneitka 60-02 3000 R 9.00 04.10.11 01.10.13! 248/ 101.03 26 100.55 101.50 8.71 222 1.70 /loTo3BaH TOproenA
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 130 314 98.67 | 0.17 98.45 98.89 10.84 4.70 0.92 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 31.7 98.00 /Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12] 18.02.14 110 294 @ 100.10 = 0.40 2 99.75 100.10 8.34 4.14 0.83 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 @ 1185 JHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011 21.0416, 15.0421 56.0 1165 99.02 ' 0.01 98.55 99.50 9.16 4.38 3.44 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 55.4 99.00 22 99.00 99.10 9.06 4.33 341 XAMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 204 | 104.50 103.00 106.00 10.31 3.46 0.90 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 13.12.11 07.12.12 148 | 104.07 103.81 104.33 10.44 3.79 0.63 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 43 100.95 100.00 101.90 5.85 4.22 0.34 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  19.10.11 18.04.12 71 101.15 100.40 101.90 6.05 3.95 0.53 /Ba2/ JHepreTuka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 100 @ 46.8 98.00 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850  09.02.12  09.02.12] 06.02.14 5.0 29.0 98.85 98.00 99.70 11.87 4.29 0.35 B-/B2/ GaHku
JICP 02 06n 5000 R 9.80 020212 31.01.13] 01.08.13 17.0 | 227 @ 100.58 @ 0.42 100.15 101.00 9.55 4.86 1.19 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 10.0 & 215 | 101.00 100.00 102.00 9.10 5.18 0.70 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 13.03.12 10.09.13 241 101.01 26 100.02 102.00 9.65 4.94 1.68 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50 22.09.11 20.03.14 304 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 34.6 98.50 97.00 100.00 9.28 4.29 2.34 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 2.7 100.30 17711 100.20 100.30 5.73 3.53 0.21 BBB-/Baa2/BBB- | cbipbe
ITykoindo6n 6000 R 740 08.12.11 05.12.13 269 | 101.20 100.41 102.00 6.91 3.65 191 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335  06.02.12 06.08.12 10.7 | 103.26 100.01 106.50 9.61 6.45 0.78 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335  06.02.12 06.08.12 10.7 | 104.50 100.01 109.00 8.09 6.37 0.79 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  06.02.12 06.08.12 10.7 | 105.92 105.65 106.20 6.42 6.28 0.80 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 10.7 | 104.36 102.31 106.40 8.27 6.38 0.79 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 1335  06.02.12 06.08.12 10.7 | 104.70 103.00 106.39 7.87 6.36 0.79 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO06 5000 R 920 15.12.11 13.12.12 150 | 102.75 @ 0.5 200 102.69 103.29 6.94 4.46 1.10 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 150 10295 0.5 102.71 103.19 6.77 4.46 1.10 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825 12.03.12 09.09.13 24.0 TOproBnst
Marnut 5O-02 1000 R 825 12.03.12 09.09.13 24.0 TOProBAst
Marnut BO-03 1500 R 825 12.03.12 09.09.13 24.0 TOproBnst
Marnut BO-04 2000 R 825 12.03.12 09.09.13 24.0 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 29.8 99.40 98.00 100.79 8.45 4.01 2.09 TOproBnst
Marnut BO-06 5000 R 7.75  25.10.11 22.04.14 315 | 102.90 @ 4.89 1000 98.00 100.50 6.62 3.76 219 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.2 100.93 | 0.58 100.35 101.51 6.42 4.05 0.46 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 24 100.20 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 185 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 1.0 194 100.30 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.03.12 01.03.12] 27.02.14, 5.0 29.7 100.10 B+/B1/ GaHku
MBPP 0506n 5000 R 825 151211 191211 12.06.14 3.0 33.2 | 100.00 99.70 100.30 7.96 411 0.23 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 146 | 105.10 11011 105.00 105.10 8.33 6.05 1.03 BB/Ba2/B+ GaHku
MOM-Bank 50-02 5000 R 8.15  23.09.11 21.03.14 30.5 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12) 22.08.16 120 @ 60.0 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 76.6 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 020212 06.02.13 02.08.14 17.0 @ 349 100.40 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.2 100.34 99.99 100.70 8.61 4.47 0.60 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15  25.08.20 48.0 ' 108.8 @ 102.25 12000 100.01 106.49 9.51 4.88 3.07 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 @ 108.8 @ 102.88 101.75 104.00 9.31 4.85 3.08 /B1/ meTannyprus
Meuyen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 29.0 & 1144  97.00 100 97.00 99.30 9.90 4.24 2.03 B1/ MeTannyprus
Meuyen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 29.0 & 1144  99.30 9050 98.02 99.30 8.76 4.14 2.05 B1/ MeTannyprus
Meuen 1706 5000 R 840 08.12.11  06.06.16/ 27.0521 57.0 @ 117.9 98.25 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 57.0 1179 9865 @ 065 98.00 99.30 8.92 4.24 3.58 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 211 98.49 2100 97.70 98.49 8.52 375 1.50 /B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16/ 10.0 = 589 & 109.01 151 109.01 109.43 8.09 4.34 0.74 /B1/ meTannyprus
Meuyen 506 5000 R 1250 181011  18.10.12) 09.10.18 13.0 & 859 & 10520 020 104.50 105.90 7.60 2.96 0.94 /B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 118.1  98.65 98.00 99.30 8.93 4.24 3.59 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 2.0 13.9 | 100.75 63 472 100.71 100.75 7.18 6.19 0.14 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.03.12 12.03.13 18.0 99.54 96.09 103.00 10.34 4.88 1.28 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 194 | 100.18 98.00 102.35 9.85 4.85 1.33 B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 5.3 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12 01.10.15 13.0 @ 49.1 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 220 @ 344 /Ba2/ (buHaHCbI
MukosiH-206 2000 R 1350 09.02.12 24.02.12] 07.02.13] 5.0 16.9 101.00 notpeb. Tos
M-WHayctp2 1500 R 1075 11.01.12 10.07.13 22.0 30.50 30.01 30.99 127.76 17.57 0.66 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 34.8 99.50 | 0.10 99.00 100.00 9.14 4.38 2.35 B/l notpe6.1oB.
MKB 0506n 2000 R 740  26.10.11 25.04.12 7.3 102.00 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 108 | 100.05 99.10 101.00 9.54 4.68 0.79 B+/B1/ GaHku
MKB 0706n 2000 R 976  17.01.12  24.0712 14.07.15 100 @ 465 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 1.0 432 | 10020 = 0.02 100.05 100.35 4.96 4.83 0.08 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 170 296 98.49 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 130 @ 313 98.06 | 0.20 298 97.25 98.20 10.08 4.09 0.93 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 33.6 97.05 1204 96.15 97.00 10.72 4.75 2.21 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 141 99.01 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 970 141211 161211 121212 3.0 15.0 | 100.80 5000 100.70 100.89 6.11 4.80 0.23 oTo3BaH/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 6.0 244 oT03BaH/Ba3/BB+ |Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 297 99.05 15000 98.50 101.28 8.25 3.85 2.09 oTo3BaH/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 188 | 100.25 100.00 100.50 7.61 3.80 1.33 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 34.2 98.00 15000 88.00 98.50 8.16 3.66 2.37 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 34.6 98.00 15000 95.00 98.50 8.21 3.69 2.39 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 175 [leBenonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 9.6 [leBENonMeHT
MOWA 03 5000 R 7.75 141211 14.06.14 33.3 (buHaHCbI
MoliibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 7.0 435 | 101.00 100.00 102.00 8.35 4.94 0.52 B3/ GaHku

MOCMAPT® 1 2000 R 001 13.10.11  19.10.11 12.0412 1.0 6.9 1.81 TOproenA
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Mocobras®2 3000 R 925 241211 24.06.12 9.3 97.66 539 97.66 97.99 12.90 4.72 0.66 cepBuC
MocTpAsT®1 7500 R 11.80) 20.12.11 18.12.12 15.2 /icc TpaHcnopT
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 5.0 53.8 | 100.52 143 418 100.53 100.88 6.22 3.80 0.42 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 28.11.14 150 @ 389 104.00 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 225 BB+//BB aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.2 aHepreTuka
MPCK Ora 2 6000 R 8.100 28.02.12 26.08.14 35.7 99.00 98.00 100.00 8.67 4.08 245 JHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 25.3 100.50 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 49.7 99.59 9 99.11 99.59 8.02 3.88 3.22 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 20.12.11  20.06.13] 12.06.18 21.0 | 81.9 | 100.00 99.00 101.00 8.12 3.99 1.52 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 32.2 99.50 77021 98.01 99.50 7.79 7.62 227 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 2407.12] 19.07.16 100 588 | 105.76 28 304 105.26 10625 | 6.94 1344 | 079 BB+/Ba2/BB | Tenekom
MTC 07 10000 R 870/ 15.11.11 07.11.17 747 | 101.60 7 101.41 101.60 8.53 427 | 438 BB+/Ba2/BB | Tenexom
MTC 08 15000 R 8.15 151111 121115 03.11.200 50.0 & 111.1 = 99.55 99.00 100.10 8.44 4.08 3.23 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 33.6 | 100.00 99.25 100.74 8.36 4.09 2.29 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 33.6 | 100.00 99.25 100.74 8.36 4.09 2.29 (buHaHCbI
HayCranpapt-01 1500 R 10.000 09.03.12  09.03.12] 11.03.14, 6.0 30.1 100.00 500 99.93 100.00 10.24 5.01 0.43 GaHku
HK Anbsie BO-01 5000 R 925  07.02.12 04.02.14 29.0 99.51 68 978 98.01 101.00 9.70 4.64 1.98 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20, 23.0 A 107.6 @ 100.50 3000 100.01 101.90 9.62 4.84 1.58 B//B+ Ccbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 & 118.1 = 94.00 2 94.00 99.24 10.75 4.70 347 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 1121  96.62 74 000 94.00 99.23 9.97 4.57 3.52 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.3 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 14.7 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 136 | 104.31 34020 104.25 104.30 6.77 5.14 0.98 BB+/Ba1/BBB-  meTannyprus
HIMK-B0-06 10000 R 7.75  06.03.12 05.03.13 17.8 | 100.80 5000 99.00 101.30 7.29 3.83 1.31 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 215 | 101.00 52030 100.00 102.00 7.00 3.70 1.55 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.00 241111 250512 25.11.13 8.0 266 | 100.30 99.71 100.89 8.68 4.50 0.61 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12 07.07.13] 07.07.14] 220 @ 34.1 98.35 98.00 98.70 9.73 4.36 1.53 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12  09.07.12, 02.07.14 100 @ 339 99.95 99.90 100.00 7.46 3.69 0.73 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.0212  28.08.13] 28.08.17 240 @ 723 @ 10160 120 140 99.00 101.60 7.70 4.20 1.69 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 9.0 211 99.16 4008 98.91 99.35 7.55 3.14 0.67 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 50 296 99.77 99.50 100.04 7.67 3.54 0.40 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 227 99.85 21021 99.94 100.14 7.20 3.50 1.65 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 46.3 | 101.25 100.50 102.00 8.84 2.28 1.67 TpaHcnopT
HC-uH.-60-01 2000 R 1050  04.11.11 02.05.14 31.9 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 313 98.45 982 98.46 99.25 11.01 5.09 2.01 /B2/B- (buHaHCbI
OAK-01 46280 R 8.00 13.03.12 17.03.20 103.4 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 8.0 B/l notpe6. ToB.
O6KoHa®-02 3000 R 10500 191011 221111 17.04.13 2.0 19.2 B/l notpe6. ToB.
06opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 104.7 MaLLMHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 27 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 9.0 21.3 | 100.60 18 450 97.00 100.89 6.71 3.72 0.69 [/Ba3/ aHepreTuka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 33.7 99.00 98.00 100.00 7.64 3.58 2.34 aHepreTMKa
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.3 100.19 27500 100.14 100.21 5.12 6.10 0.03 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 71 100.00 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211] 31.05.13) 2.0 20.7 | 100.00 99.12 100.88 13.16 6.48 0.18 //B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 30.6 98.38 256 98.07 98.70 9.18 4.18 2.04 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 34.8 96.78 95.85 97.70 9.47 4.10 2.36 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.0 notpe6. To..
Mepsobatk 5O-01 1500 R 8100 261011  25.04.12] 24.04.13 7.0 19.4 B3/ GaHku
Mepsobark 5O-02 1500 R 850  13.10.11 10.04.14 311 99.38 15000 99.00 99.75 8.97 4.26 2.08 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 211214 150 @ 396 | 10545 150 002 101.00 107.19 8.22 6.06 1.08 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 11.3 | 100.50 99.50 101.50 7.30 3.87 0.85 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 21.02.12 22.08.12 11.3 /Ba3/B+ GaHku
Moura-01 7000 R 825 27.09.41 250314 22.03.16) 310 @ 549 yenyrm
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 29.0 99.06 98.00 100.11 9.25 4.33 2.00 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.1 100.20 22 98.19 100.20 7.55 3.86 0.60 BB-/Ba2/oT03BaH | GaHku
MpomcB6-06 5000 R 825 08.12.11 17.06.13 212 95.50 91.00 100.00 11.28 4.31 1.46 BB-/Ba2/oT03BaH | GaHKu
MpoMTp0206 3000 R 0.01  18.10.11 18.10.11 1.0 50.55 1.1 99.99 0.01 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 225 95.99 1.99 20 93.00 95.99 14.23 5.84 148 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 15 98.75 TOproBnst
MpodbMeansd-1 3000 R 1050  19.01.12  23.07.13] 16.07.15 220 @ 465 99.63 390 95.36 103.89 10.92 5.26 153 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 89 clx
Pa3r.60-16 3000 R 1200 091111  07.11.12 07.05.14 140 @ 320 99.62 97 833 98.75 100.50 12.71 6.01 0.94 c/x
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 0.3 clx
Paarynaind3 3000 R 17.00 16.03.12 16.03.12 6.0 102.04 100.15 103.92 12.98 8.31 0.43 cix
Pasrynsitd4 3000 R 23.11.11 22.05.13 204 80.00 60.00 99.99 14.26 1.46 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 1.0 255 c/x
Paitthchaitaen BO-7 5000 R 750  30.11.11 27.11.13 26.7 | 100.00 99.00 101.00 7.63 3.74 1.88 BBB+/Baa3/BBB | GaHku
Paitpdaitaen-4 10000 R 1350  06.12.11  08.12.11) 03.12.13] 3.0 26.9 | 100.50 20 100.51 101.65 10.88 6.70 0.20 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 260 @ 504 99.50 51 98.00 101.00 943 4.51 1.78 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 6.6 100.07 1605 100.00 100.14 10.61 5.20 0.47 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 8.7 99.65 | 0.32 700 99.30 99.48 9.97 4.60 0.63 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 230 @ 350 9740 | 091 2000 96.60 97.25 11.68 5.12 1.57 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 148 | 102.90 154 299 102.80 103.15 6.97 4.56 1.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 138 | 101.05 10 000 99.01 101.10 6.67 3.73 1.02 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.2 99.60 2 99.50 99.90 7.22 3.46 1.86 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15000  08.03.12 06.03.14 30.0 | 117.27 163 895 117.20 117.30 7.35 6.38 2.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 50.7 | 100.15 | 0.25 100.10 100.20 7.90 3.88 3.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 2.0 93.2 | 101.62 46 983 101.55 101.65 541 7.31 0.18 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 0.10/  08.03.12 06.03.14 30.0 96.50 410 96.50 99.95 1.56 0.05 242 BBB/Baa1/BBB | TpaHcnopT
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 432 101.55 1100 101.64 101.70 9.44 4.79 2.7 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16 150 @ 579 101.08 98.00 104.15 9.74 5.18 1.09 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 57.0 @ 69.5 99.85 105109 99.81 100.00 8.09 3.94 3.65 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13] 16.07.18 22.0 & 83.1 102.85 99.00 106.70 9.25 5.24 1.56 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12  23.07.14, 15.07.19 350 @ 952 109.33 148 98.00 109.50 741 5.02 2.33 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 83.0 @ 1559 @ 100.58 100.00 101.17 8.20 4.04 491 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215/ 16.01.25 41.0 | 1623 @ 104.05 10 100 100.15 104.10 7.72 4.31 2.76 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 140 @ 508 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 270 @ 516 101.50 101.01 102.00 9.86 5.11 1.83 cbipbe
PMK-chuHanc-04 5000 R 9.00 081211 10.06.14, 02.06.16 33.0 @ 57.3 98.93 0.36 98.61 99.25 9.63 4.54 2.21 cbipbe
Poc6aHk BO-01 5000 R 740 231211 27.06.12] 21.06.13, 9.0 214 100.61 100.33 100.89 6.59 3.69 0.71 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 219 100.90 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.0 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 38.2 100.90 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 19.01.12  23.07.12, 16.07.15 10.0 @ 465 99.90 1649 99.70 100.00 10.22 4.99 0.74 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 121112 021117 140 @ 745 99.40 1140 99.40 100.00 11.25 5.27 0.97 (puHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 3.0 271 99.86 99.22 100.50 11.06 5.27 0.21 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.1 100.45 100.00 100.90 8.99 4.42 4.44 (buHaHCbI
PocHaHo-2 10000 R 8.90 28.12.11 20.12.17 76.1 100.50 100.00 101.00 8.98 4.42 4.44 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 76.1 100.75 | 0.75 100.50 101.00 8.93 4.40 4.45 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20, 17.0 A 101.8 = 101.80 4100 101.00 102.60 7.68 441 124 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20, 17.0 | 101.8 = 101.50 108 000 101.00 101.80 7.92 4.42 124 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7700 120112 13.07.15 01.07.21 46.0 @ 1191 99.50 98.00 101.00 7.98 3.86 3.09 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 46.0 @ 1191 98.92 95 000 98.00 99.85 8.17 3.88 3.08 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70. 10.01.12  09.07.15 29.06.21 46.0 @ 119.0 99.80 20 000 98.00 99.80 7.90 3.85 3.08 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14, 09.02.17 29.0 @ 65.7 102.98 102.25 103.70 7.98 4.48 2.04 BBB/Baal/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 1.0 73.3 94.54 5000 87.07 102.00 22723 6.06 0.02 BBB/Baal/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 3.0 87.5 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.0212 17.08.14, 09.02.18 350 @ 77.8 100.46 100.01 100.90 7.75 3.87 2.46 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 685 131211  11.06.13 05.06.18 21.0 @ 81.7 99.44 99.39 99.49 7.32 3.44 1.52 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 140 @ 993 103.05 200 000 103.05 103.94 7.40 4.89 1.04 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 140 @ 993 102.97 102.00 103.94 747 4.89 1.04 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 @ 236 93.38 86.06 100.70 15.42 3.84 0.81 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 29.02.12 31.08.12 28.08.13 120 @ 236 93.38 50 100 86.06 100.69 15.43 3.84 0.81 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 8.0 25.7 98.00 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 230 99.00 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 2.0 BB+//BB- Tenekom
Poctenekom-03 3000 R 850  13.03.12 13.03.12 59 100.90 14180 6.68 4.20 0.45 BB+//BB- Tenekom
Poctenekom-04 2000 R 750  05.10.11 03.04.13 18.7 100.00 11562 100.10 9.06 3.74 1.1 BB+//BB- Tenekom
Pocrtenekom-05 2000 R 760  30.11.11 30.05.12 85 100.50 40 050 101.32 6.51 3.77 0.41 BB+//BB- Tenekom
Pocrenexom-06 2000 R 780 30.11.11 30.05.12! 85 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.12.11 03.09.13 238 100.49 BB+//BB- Tenexkom
Pocrtenexom-09 2000 R 8.100 08.12.11 08.12.11 27 100.50 100.00 101.00 591 2.01 0.21 BB+//BB- Tenekom
Pocrenexom-10 2000 R 691 221111 21.05.13 203 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 95.5 105.00 50177 104.86 105.20 11.10 2.78 4.35 BB+//BB- Tenekom
Pocrtenekom-13 2000 R 11.000 191011 21.10.11) 17.10.12] 1.0 13.1 100.01 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 132 100.51 100.02 101.00 11.34 2.83 0.91 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 150 @ 334 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12 06.08.13 11.0 @ 229 99.80 5000 99.21 99.80 12.08 5.75 0.68 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14, 22.02.18 30.0 783 97.26 530 97.01 97.50 9.77 4.26 2.06 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 430 @ 116.2 96.94 96.60 97.29 9.75 4.37 2.76 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 1164 99.05 16 475 99.00 99.20 8.42 4.03 3.51 /Baa3/BBB- JHepreTuka
Pyclugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 1164 @ 100.00 17 99.00 100.00 8.16 3.99 3.52 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.12.11 14.06.12 9.0 100.80 102 100.02 100.80 11.30 297 0.64 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 0.0 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75 141011 13.04.12 6.9 99.93 99.56 100.30 8.02 3.87 0.51 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 260 @ 504 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 26.0 @ 505 100.50 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.03.12  17.09.12] 14.09.15 120 @ 485 94.65 89.00 100.30 14.08 4.06 0.86 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 120 @ 486 [/Baa2/BB+ GaHku
PyctuHanc-60-01 4000 R 715 04.01.12 08.07.13] 04.07.14 220 @ 340 98.50 98.00 99.00 8.17 3.66 1.57 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01 29.11.11 28.02.12 54 npou3BoACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 0.0 MaLLUHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14, 3.0 33.0 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 225 101.00 | 048 103 101.00 101.66 11.90 6.02 151 yenyru
CB-®uHaHc! 1500 R 19.12.11 18.06.12 9.1 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 0.0 12.2 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 172 102.30 99.01 105.59 8.14 4.75 124 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 172 102.25 99.00 105.50 8.18 4.76 124 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 6.3 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 17.01.12 17.07.12 101 104.60 | 0.78 103.71 105.48 12.28 8.58 0.70 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 38.0 & 98.1 112.30 1133 999 112.00 112.65 9.01 6.00 2.32 MeTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 38.0 & 98.1 112.30 611373 112.00 112.30 9.01 6.00 2.32 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 136 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 130 @ 24.8 98.25 96.01 100.49 11.90 4.95 0.87 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 355 B/l notpe6. To..
Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 22.7 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 311 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 31.3 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.03.12 07.03.13 178 102.49 101.50 103.48 8.07 4.74 1.29 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 110 @ 353 106.45 12044 106.45 106.75 7.36 6.91 0.81 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116, 150 @ 63.1 105.58 105.30 105.85 7.58 5.90 1.05 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.09.11 15.03.16 54.6 BB-/Ba3/BB Tenexkom




Fixed Income Daily 20.09.11
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)
Cutponuke BO-1 2000 R 11500 201211 26.06.12] 18.06.13 9.0 213 99.99 3 99.70 99.99 11.84 5.86 0.66 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012  07.10.13 13.0 @ 25.0 99.00 98.00 99.99 11.91 541 0.89 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512] 26.11.13, 8.0 26.6 99.98 0.18 18 99.10 100.85 9.35 4.56 0.61 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 20.8 100.40 3500 100.15 100.50 7.48 4.87 0.21 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14, 130 311 98.19 0.19 163 000 97.80 98.20 10.33 4.19 0.91 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 220 @ 34.1 98.72 97.45 100.00 9.44 4.29 1.55 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13 8.0 19.7 101.48 101.04 101.93 10.46 6.39 0.54 aBTONPOM
Connepc2 3000 R 1250  18.01.12 17.07.13 222 103.25 | 0.55 1860 102.50 103.25 10.75 6.04 1.50 aBTONpOM
COPYC KAM2 1500 R 06.10.11 05.04.12 6.6 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 @ 34.8 100.22 2200 9.70 4.98 0.77 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 110 3438 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 9.9 96.25 82 96.26 96.49 13.90 4.40 0.70 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.0 92.00 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 5.0 97.50 204 615 97.50 97.91 2017 6.50 0.34 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 6.0 29.9 97.95 0.15 22000 97.50 98.00 15.07 4.96 0.40 B3/ GaHku
CynocTpb-3 1500 R 05.03.12 03.09.12 1.7 99.60 99.00 100.20 0.42 0.96 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 22.0 @ 106.8 = 100.04 100 247 100.04 101.00 9.46 4.66 1.53 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.0 99.99 0.67 5 99.10 99.89 12.00 5.84 0.56 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725 23.09.11 20.09.13! 244 B+// Cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 13.6 95.01 Tenexkom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.1 B2/ GaHku
TardoHab 6 2000 R 875 28.02.12 28.02.12] 26.02.13 5.0 175 100.70 2 99.00 100.90 7.23 4.33 0.41 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 3.0 15.1 99.90 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12] 26.12.13 9.0 276 100.00 6000 98.00 100.95 9.69 4.74 0.69 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011 18.10.12 17.04.14] 130 @314 98.85 98.00 99.70 10.13 4.41 0.93 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 211 MalLLMHOCTP.
TrK-101 4000 R 850 13.03.12  15.03.12] 11.03.14, 6.0 30.1 100.00 18 100.00 101.00 8.58 4.24 0.45 aHepreTMka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 220 @ 339 98.25 97.50 99.00 791 3.40 1.57 JHepreTMka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 16.9 aHepreTuKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 243 cccl aHepreTuka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 85 97.00 JHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 250 @ 736 100.58 100.25 100.90 8.56 4.34 173 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 722 99.60 100 99.60 100.30 8.65 4.16 1.69 aHepreTuka
TrK-6MnB-1 2000 R 750 221111 21.02.12 5.2 95.00 JHepreTMka
TrK-8 01 3500 R 880  10.11.11 10.05.12 7.8 aHepreTMka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 230 716 100.20 7420 99.75 100.00 8.10 4.03 1.66 aHepreTMka
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 58.0 @ 1184 99.15 99.00 99.30 8.78 4.22 3.62 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 580 @ 1184 99.30 0.05 250 99.00 99.20 8.74 4.22 3.62 BB+// Tenekom
Tene2-03 3000 R 840 231211 220616/ 11.06.21 58.0 & 1184 = 100.08 99.15 101.00 8.53 4.18 3.64 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 15 NpoM3BOACTBO
TexHukonb® 3000 R 1.000 07.03.12 07.03.12 5.7 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 22.6 109.76 513 109.76 110.97 14.30 9.14 141 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 244 101.30 101.00 101.61 13.91 7.00 149 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 2.0 26.6 100.89 | 0.09 33529 100.56 100.89 11.78 8.15 0.17 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 110 294 99.35 3000 99.31 99.55 15.29 7.03 0.77 GaHku
TK®uHakc 5O 1 500 R 1050  28.12.11 25.06.14 33.7 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 33.7 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 255 99.50 98.01 100.99 9.32 443 173 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13 7.0 255 100.30 47 870 100.30 100.65 11.59 5.89 0.51 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 120 546 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 175 101.36 99.00 103.72 8.65 4.67 127 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 45.1 100.42 99.00 101.85 8.81 4.37 2.39 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 17.11.13 26.3 100.50 | 0.75 99.84 101.15 7.58 3.85 1.85 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 89 100.36 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.1 10548 | 4.67 100.45 110.50 4.90 3.76 1.7 /Ba1/BB+ GaHku
TpatcKpen6 4000 R 825  20.10.11 17.04.14 314 100.85 2000 100.65 102.60 8.03 4.08 213 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 28.6 MalLLMHOCT.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15] 13.05.19, 45.0 = 93.1 104.50 100.00 109.00 8.48 9.54 2.92 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 97.8 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15 18.09.19 49.0 974 108.67 130 289 108.01 109.34 7.32 9.09 3.02 /Baa1/BBB cbipbe
TpaHc®uuM BO-12 500 R 8.50  29.02.12 27.08.14 35.8 (puHaHCbI
TpaHc®unM BO-13 500 R 850  29.02.12 27.08.14 35.8 (buHaHCbI
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.08.21 60.0 @ 120.6 (buHaHCbI
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 6.4 100.71 1000 100.60 101.00 7.42 4.31 0.47 aHepreTuka
YBPuP-02 2000 R 950 291011 291012, 01.05.14 140 318 98.51 140 100 98.51 98.98 11.24 4.84 0.94 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @ 757 99.00 98.00 100.00 10.36 4.66 1.06 MaLLKHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @ 782 99.24 98.00 100.48 9.60 4.50 1.66 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  28.02.12 28.02.12 54 meTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 9.0 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 294 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.12.11 28.02.14 29.8 99.75 5000 99.50 100.00 10.06 2.38 112 BB-// (buHaHCbI
Ypancu6K 60-03 3000 R 950 011111 29.10.13 25.7 100.00 90 520 99.90 100.00 9.84 237 0.95 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 33.9 99.20 40 450 99.00 99.49 9.44 2.14 1.18 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 52 104.00 103.60 104.40 6.98 791 0.40 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 4.1 103.13 102.81 103.45 6.89 7.98 0.31 BB-// (buHaHCbI
Ypancu6Ks 3000 R 8.50 19.01.12 19.01.12 4.1 100.49 100.25 100.73 7.06 4.22 0.31 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 1.0 100.28 20510 100.25 100.30 6.42 5.00 0.08 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 101 101.96 100.02 103.90 9.43 5.75 0.74 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 220 @ 433 100.38 100.00 100.75 7.77 4.47 1.52 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7.30  06.10.11 06.10.11 0.6 100.15 3 100.10 100.15 4.02 3.64 0.04 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.200 25.0 @ 109.5 99.75 3000 99.41 100.15 7.40 3.57 173 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011 27.10.15] 16.10.20 50.0 @ 110.5 99.10 0.10 3040 98.40 99.10 7.89 3.77 3.25 /Baa2/BBB aHepreTuka

®CK ESC-08 10000 R 745 27.0911  26.09.13) 15.09.20 25.0 @ 109.5 @ 99.75 11000 99.75 100.15 7.40 3.57 1.73 /Baa2/BBB 3HepreTuka




Fixed Income Daily 20.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-09 5000 R 799 281011 241017 16.10.20 74.0 @ 110.5 99.72 99.40 100.05 7.97 3.90 4.47 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75 27.0911  24.09.15  15.09.20 49.0 @ 109.5 99.87 99.50 100.24 7.93 3.87 3.15 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017 16.10.20 74.0 @ 110.5 99.72 99.40 100.05 8.20 4.00 4.43 /Baa2/BBB aHepreTMKa
®CK EQC-13 10000 R 8.50 03.01.12 22.06.21 118.8 | 10025 = 0.25 100.00 100.50 8.64 4.23 6.18 /Baa2/BBB JHepreTuka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 83.0 @ 143.6 97.70 200 000 96.40 97.60 8.56 4.06 4.90 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12] 12.06.13 9.0 211 98.00 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718 251011 27.0412] 22.04.14 7.0 31.5 99.50 99.10 99.90 8.17 1.80 0.55 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 2210.13] 22.04.14 250 @ 315 99.55 99.10 100.00 8.39 1.98 1.78 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 08 100.02 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 191011  19.10.11] 17.04.13 1.0 19.2 100.05 200 100.05 100.17 7.70 2.03 0.08 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 131211 1112120 10.06.14 150 @ 332 98.88 98.00 99.75 9.01 1.95 1.09 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 7.0 437 100.75 5250 100.72 100.80 7.79 2.23 0.55 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 150 @ 334 99.63 99.46 99.80 8.85 4.20 1.10 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 150 @ 334 99.62 99.45 99.80 8.86 4.20 1.10 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12] 24.06.14 9.0 33.6 101.00 100 101.01 101.30 7.93 4.57 0.70 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 26.0 98.98 98.75 99.20 8.97 4.16 1.79 B2/ notpeb. ToB.
YTM3 0306 8000 R 800 251011 24.0412 21.0415 7.0 @ 437 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 3.0 14.7 101.00 30021 100.61 101.00 11.40 8.15 0.20 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.12.11 04.09.14 36.0 100.25 | 0.25 100.00 100.50 -0.08 2.96 (buHaHCbI
tOHMKpeanbaHk-01-Ur 5000 R 820 14.03.12 07.09.16 60.5 BBB+//BBB GaHku
tOHMKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 140 504 99.50 98.00 101.00 7.53 3.51 1.03 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13] 01.09.15 24.0 @ 48.1 99.45 99.00 99.90 7.96 3.76 1.72 BBB+//BBB GaHku
tOraiip-® 05 1500 R 950 27.10.11 21.07.16 58.9 102.90 102.40 103.40 9.05 2.30 3.58 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 185 103.52 | 0.02 2820 108.65 10.35 3.01 124 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 18.5 103.00 101.01 105.00 10.74 3.02 124 TpaHcnopt
OTaitp-® BO-3 1500 R 945 22.09.11 19.12.13 274 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 30.6 98.62 98.25 99.00 9.97 2.28 2.03 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 30.6 98.50 98.00 99.00 10.04 2.28 2.03 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.03.12 03.09.13 238 BB/ aHepreTMka

AkyTekaH02 1200 R 10.30  08.03.12 08.03.12! 5.7 100.50 99.00 102.00 9.38 51 0.43 BB/ 3HepreTuka




Fixed Income Daily 20.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycs-01 7000 R 870 22.09.11 20.12.12 15.3 B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.3 100.32 99.85 100.80 7.62 3.98 2.79 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 8.0 100.50 8359 97.50 7.07 3.74 0.60 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.0 101.25 100.00 102.50 7.22 4.06 1.55 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 12 100.50 100.00 101.00 277 2.56 0.10 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915  23.11.11 221112 143 101.60 100.00 103.20 6.94 247 0.64 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 39.4 MyHULMNANbHbIA
Kanyx06n-3 1000 R 895 011211 29.11.12 14.6 100.85 99.50 102.20 8.1 221 0.80 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1001 28.09.11 26.06.13 215 | 103.80 103.00 104.60 6.98 240 1.10 BB-// MyHULMNANbHbIA
KanyxO6n-5 2500 R 820 241111 19.05.16 56.8 102.00 101.70 102.30 7.84 2.00 3.30 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 7.8 102.00 101.00 103.00 5.76 4.74 0.47 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 456 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 22.11.13 26.5 100.50 BB/Ba2/ MyHULMNANbHbIA
KOMM 88 06 1000 R 700 04.03.12 03.12.15 512 | 99.70 25 95.50 97.50 6.56 350 | 3.02 BB/Ba2/ MYHULVMNATbHbIR
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 37.5 | 100.05 99.10 101.00 743 3.88 215 BB/Ba2/ MyHULMNANbHbIA
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 13.9 103.00 102.75 103.25 6.35 2.64 0.64 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.1 109.75 106.51 112.99 8.50 545 2.50 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 345 | 100.00 5000 100.00 100.27 7.44 4.03 240 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 45.8 98.48 98.26 98.70 7.84 4.07 3.05 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 9.4 101.25 101.00 101.50 6.40 3.96 0.71 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 130.6 = 89.80 1232 89.80 90.25 8.35 4.47 6.76 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 69.8 96.51 50 015 96.51 97.50 8.08 4.16 4.32 BBB/Baa1/BBB | MyHULynanbHbii
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 3.0 100.21 12 100.21 100.50 718 4.00 0.23 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 23.8 102.70 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.03.12 05.09.12 1.7 100.61 6500 100.62 101.00 6.93 3.96 0.88 BBB/Baa1/BBB | MyHULunanbHbii
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.0 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 20.8 113.98 = 048 113.70 114.27 6.44 3.28 145 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop62-06 20000 R 14.000 08.12.11 08.06.14 33.1 114.40 11327 114.12 114.40 7.26 3.05 219 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000 10.12.11 10.12.13 271 117.85 2000 117.02 118.10 6.50 3.17 1.84 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 874 105.28 100.50 110.05 8.08 2.10 5.01 BBB/Baa1/BBB | MyHULMnanbHbii
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 31.3 98.50 57 98.54 99.80 8.85 4.05 2.1 /B1/oTo3BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00, 13.12.11 11.06.13 210 | 10110 = 0.10 274 101.00 101.20 8.08 4.44 0.98 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 59 [/B1/oTo3BaH MyHULMNanbHbIi
HuropO6n3 2000 R 7.70  20.10.11 20.10.11 1.0 100.40 100.01 100.80 2.88 3.82 0.08 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 142 101.00 100.00 102.01 6.32 3.93 0.61 B+/oTo3BaH/ MyHULMNaNbHbI
003 25063 30000 R 620 09.11.11 09.11.11 1.7 100.14 70 246 100.01 100.28 5.25 1.54 0.13 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11.900  19.10.11 18.01.12 4.0 101.97 333 549 101.33 102.60 5.98 291 0.31 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 185 | 108.12 1792 921 107.10 109.15 6.50 2.77 1.30 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 131 105.20 26 200 105.10 105.30 6.42 2.68 0.95 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 22.02.12 20.08.14 355 | 113.05 | 0.5 360 240 112.80 113.05 7.10 5.29 2.39 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.00  28.09.11 28.09.11 03 | 100.11 602 449 100.10 100.12 551 498 | 002 BBB/Baa1/BBB | roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 38.8 103.00 11179 102.75 103.10 715 3.92 2.63 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 16.4 100.80 209 503 100.71 100.95 6.62 3.54 122 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 10.6 100.81 0.10 1215651 100.61 101.00 5.96 3.39 0.80 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.5 98.20 280 004 98.17 98.30 7.56 3.49 3.15 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.03.12 13.03.14 30.2 100.20 443 262 100.05 100.25 713 3.53 2.16 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 52.8 99.00 170512 98.85 99.17 7.77 3.70 3.48 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 16.9 100.55 = 0.15 195001 100.10 100.38 6.37 3.32 1.26 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 451 98.50 138 205 98.83 98.85 7.60 3.68 3.03 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 13.7 99.75 100 000 99.50 100.00 6.22 6.02 1.00 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.100  12.10.11 11.07.12 9.9 100.18 100.00 100.35 6.01 1.52 0.74 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 22.2 99.58 1155 167 99.30 99.85 6.50 1.53 1.62 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 395 | 111.90 105 003 111.60 112.15 7.25 2.50 2.55 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.3 97.10 17 305 96.45 96.90 7.77 3.54 3.88 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.0 96.90 533 505 96.70 96.90 8.28 3.86 4.66 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 116.5 = 97.55 53101 96.00 96.70 8.13 4.18 6.20 BBB/Baa1/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 69.8 97.11 112472 96.75 97.35 8.20 4.09 4.31 roc. Gymaru
003 46002 46 500 R 8.00 08.02.12 08.08.12 10.8 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.5 96.62 400 000 93.35 99.90 7.80 3.61 5.03 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 59.3 96.05 1839 136 95.80 96.30 7.78 1.82 3.51 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 124.0 = 95,52 13314 596 93.00 98.04 7.78 2.09 6.27 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 91.3 75.48 3599 000 74.51 76.45 8.20 4.29 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 296.9 | 87.75 7921734 87.00 88.50 8.23 4.07 10.29 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 83.8 87.00 12 500 86.00 88.00 8.33 3.44 4.91 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 38.8 101.25 101.00 101.50 7.50 4.33 2.03 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749 071211 30.11.16 63.3 100.00 115457 98.00 99.60 7.70 1.87 2.78 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12! 9.2 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 930 22.09.11 19.12.13 274 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 6 2425 R 15000 111111 10.05.13 20.0 112.75 3 110.70 112.75 6.90 3.32 1.38 /Ba1/BB+ MyHULMNANbHbI
CankT-TMeTepbypr-01 10000 R 776 241111 19.11.15 50.7 | 101.00 100.00 102.00 7.61 3.83 3.31 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.0 100.60 100.20 101.00 7.36 1.97 0.72 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 33 100.20 100.06 100.35 6.25 3.50 0.25 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.2 100.60 100.41 100.80 6.38 3.49 0.83 //BB- MyHUL@NanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 26.7 104.66 103.01 106.30 791 313 1.03 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.12 15.07.12 10.0 101.25 17 000 100.95 101.94 6.91 4.18 0.75 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 50.9 | 102.30 102.10 102.50 7.94 4.29 2.74 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 23.11.11 25.08.13 235 | 100.62 99.00 102.25 7.97 2.03 129 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 18.10.11 17.04.12 7.0 100.85 100.70 101.00 5.85 1.79 0.53 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.12.11 04.06.13 20.8 99.01 4 99.00 102.50 10.17 2.31 1.08 /Ba2/ MyHULMNAnbHbI
Yysawms-08 1000 R 8.00 14.12.11 15.06.14 33.3 100.82 100.00 101.65 7.46 1.98 2.32 MyHULMNANbHbIA
AkyT-07 06 2500 R 780  20.10.11 17.04.14 314 100.80 100.60 101.01 7.56 1.93 1.7 BB//BB- MyHULMNANbHbI
AkyT-09 06 2000 R 9.75  22.09.11 19.09.13 244 BB//BB- MyHULMNANbHbI

AxyT-35003 2500 R 795 201111 20.05.16! 568 | 101.55 0.77 101.00 102.10 7.61 1.97 3.18 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 20.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pyGneBbix o6nurauunmn
fara MecsiueB ao Toprossii p s %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
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FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
ApO6n-09 3000 R 825 17.11.11 16.05.13 202 = 101.50 100.00 103.00 7.16 2.03 1.23 BB-// MyHULMNanbHbIi
100.65 100.20 101.10 762 1.98 1.96 BB-// ]

Ap06n-34010 3000 R 8.00 18.10.11 15.04.14 313




Fixed Income Daily 20.09.11
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 03.12.12 147 | 104.62 6.20 4.90 1.10 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 93 | 10175 5.81 4.03 0.73 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 215 | 105.44 5.95 439 1.59 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.12 18.03.15 425 | 102.36 7.22 391 3.02 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 50 | 661 | 98.25 12.96 439 0.40 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 733 | 98.63 8.17 3.99 453 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 117.0 | 95.80 7.46 4.04 6.42 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.03.12 11.03.15 423 | 101.49 9.36 4.86 2.89 BI/B+ cbipbe
Alrosa-14 500 § 888 17.11.11 17.11.14 385 | 110.34 5.28 4.02 2.70 BB-/Ba3/BB- cblpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1111 | 103.91 7.16 3.73 6.35 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 712 | 99.39 11.86 5.28 411 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 201 | 10241 5.78 3.58 1.50 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 50.9 = 96.20 8.59 3.90 342 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.03.12 11.03.1¢ 423 | 100.8€ 6.42 3.32 3.06 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 68.7 = 9573 7.75 3.56 447 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 203 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 36.9 | 107.09 4.83 344 263 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 123 | 101.40 6.41 3.88 0.92 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 804 | 9361 8.01 3.60 5.04 BB-/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 194 | 104.62 5.80 4.24 144 BB-/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 504 | 104.07 7.09 3.96 3.39 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 80.3 | 108.77 .77 4.37 4.76 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 149 | 101.95 2.88 447 1.16 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 144 | 100.62 | 0.03 2.34 144 1.12 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 176 | 109.34 2.99 4.40 1.36 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 258 | 105.09 397 6.26 1.90 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 224 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 19.0 | 10649 = 0.11 3.05 3.45 1.44 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.12 31.07.13 227 | 107.82 3.15 348 1.74 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 297 | 103.31 3.55 4.87 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 349 | 11044 433 3.76 2.55 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 379 | 104.34 3.82 5.14 2.78 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 45.0 | 105.45 4.20 5.57 3.32 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 411 11211 2.01 7.25 2.94 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.1 | 10247 444 248 3.70 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 63.0 & 107.31 4.61 2.89 435 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 67.0 | 102.78 4.50 5.00 4.73 BBB/Baa1/BBB  |cblpbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 745 | 104.00 462 523 5.03 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 780 | 108.13 5.01 6.11 5.15 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 799 | 116.53 5.14 3.50 5.04 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 7.0 | 924 & 12385 3.73 0.66 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 101.9 | 109.27 4.03 3.30 2.88 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 1274 | 105.73 5.77 3.08 7.60 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 280434 320 | 2752 12512 345 2.37 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3154 | 108.97 6.56 334 | 12.06 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 216 | 106.22 4.26 3.73 1.63 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 394 | 10261 5.36 3.05 2.86 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 488 | 102.60 5.76 317 3.40 /Baa3/BB+ GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 56.4 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 224 | 10313 384 2.73 173 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.03.12 18.03.14 304 | 9957 7.19 3.52 2.25 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 172 D/Caa2/D GaHku
Koks-16 350 § 775/ 2314211 23.06.16 58.0 | 9540 8.95 4.06 3.81 /B2/B meTannyprus
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 14 CCC/ID XuMus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 50.4 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 381 | 106.77 4.05 2.98 278 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 69.6 | 105.62 5.20 3.01 470 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.0 | 108.14 5.97 3.35 6.03 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1113 | 99.83 6.15 3.07 6.77 cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 130.5 | 10349 6.20 322 7.51 BBB-/Baa2/BBB- |cbipbe
MBRD-16 60 § 10.38  10.03.12 10.03.16 545 | 97.70 | 0.08 11.04 5.31 348 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 589 | 94.87 7.79 343 4.01 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 0.8 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 61.9 | 10148 4.67 4.99 4.31 BBB/Baa1/BBB mMyHMLMnamnbHbIi
MTS-12 400 $ 800 28.01.12 28.01.12 44 | 101.23 447 3.95 0.35 BB+/Ba2/BB Tenexom
MTS-20 750§ 863 221211 22.06.20 106.6 | 107.71 6.83 4.00 6.32 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.1 101.78 -1.70 3.93 0.42 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 51.8 B+/Ba3/ XuMus
NMTP-12 300 § 7.00 171111 17.05.12 80 | 101.25 5.04 3.46 0.63 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 152 | 104.45 5.49 443 1.15 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 254 | 98.73 7.16 329 1.87 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 498 | 101.86 8.20 430 3.28 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16, 1.0 | 619 | 99.50 15.50 4.90 0.08 BB/Ba3/ GaHkm
Novatek-16 600 § 533 03.02.12 03.02.16 533 | 101.18 5.02 263 384 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1142 | 102.67 6.22 3.22 6.90 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 1.0 100.18 = 0.00 6.46 4.37 0.08 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 963  23.11.11 23.05.12 82 10162 = 0.12 7.10 4.74 0.63 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 222 | 107.26 6.45 5.01 1.63 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 316 | 96.20 7.84 3.20 2.29 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 449 | 11225 8.78 5.68 2.87 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 585 | 108.18 9.10 520 3.64 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250  31.01.12 31.01.18 775 | 10741 0.00 11.87 5.82 4.25 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 7.50 221111 22.05.12 8.2 100.50 6.71 373 0.64 /B1/B+ Cbipbe
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Renaissance-16 325§ 11.00  21.10.11 21.04.16 55.9 | 92.86 13.11 5.92 3.30 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 187 B/B3/B GaHKu
Rosbank-12 130 § 9.00 01.01.12 01.07.12 9.5 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 75 | 102.18 259 6.13 0.61 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 202 | 105.33 3.82 341 1.53 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 184 | 99.38 7.94 3.77 1.36 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 283 | 106.07 4.34 3.36 211 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 332 | 11114 4.60 4.05 239 BBB/Baa1/ GaHKu
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 00 | 61.0 | 99.88 28.83 349 0.00 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.03.12 17.03.16 54.7 | 101.32 8.34 429 3.66 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 68.8 | 104.96 5.27 3.00 4.65 BBB/Baa1/ GaHKm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 815 | 112.92 5.42 343 5.19 BBB/Baa1/ GaHkm
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 1182 | 95.18 6.68 3.15 7.06 BBB/Baat/ GaHku
RusHydro-1& 2000C R 788 28.10.11 28.10.1€ 50.0 = 99.02 8.32 3.99 321 /Baa3/BBB- JHepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 439 | 101.94 3.05 1.78 3.32 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 833 | 14213 3.92 3.87 5.16 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 7.85  10.03.12 10.03.18 788 | 102.65 7.33 3.82 5.02 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 104.8 | 104.18 441 240 6.86 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2041 | 176.73 5.62 3.61 9.05 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2256 | 117.96 432 3.18 5.32 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 516 | 9561 10.17 4.64 3.36 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 633 = 95.25 1243 5.12 3.71 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574 03.10.11 03.04.17 67.4 | 10447 4.81 275 4.61 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 237.6 | 100.03 764 3.74 9.74 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 1.9 | 100.66 1.55 2.94 0.15 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 20.1 | 106.79 221 3.03 1.55 BBB/Baat/ GaHkm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 217 | 107.04 242 3.02 1.68 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 38.3 | 100.94 3.15 347 2.90 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 462 | 103.99 435 264 3.38 BBB/Baa1/ GaHkm
Sberbank-17 1000 § 540  24.09.11 24.09.17 732 | 100.80 5.24 268 4.96 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1186 | 97.18 6.09 2.94 7.24 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 226 | 107.53 543 453 1.69 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 314 | 10842 5.69 427 222 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.1 | 96.27 717 3.25 4.06 BB-/Ba2/BB chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 743 | 96.50 742 347 A7 BB-/Ba2/BB cblipbe
SINEK-15 250 § 770 03.02.12 03.08.15 471 | 107.59 5.49 3.58 3.32 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 743 | 96.95 5.98 217 5.01 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 315 | 9526 @ 0.14 13.72 6.04 2.06 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 774 96.52 8.47 4.01 4.85 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 122 | 102.02 4.04 3.00 0.94 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.12 13.03.13 18.0 | 105.77 348 3.54 141 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 411 | 105.8€ 4.36 2.95 3.01 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 588 | 110.65 4.99 3.39 403 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.0 | 105.84 5.39 313 446 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 750  13.03.12 13.03.18 789 | 11243 5.57 3.50 514 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 101.9 | 108.93 5.88 3.33 6.27 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 71.0 = 9876 12.03 5.32 4.08 B1/ BaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 9.4 102.95 222 2.96 0.75 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 94 | 101.62 3.23 2.65 0.75 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 229 | 108.78 2.87 3.54 1.76 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.12 05.03.14 299 | 10477 3.62 2.7 229 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 838 | 123.56 4.66 3.52 5.33 /Baa1/BBB Chlpbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 34 | 101.88 5.11 5.89 0.27 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 1.9 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 208 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 53.7 | 99.96 3.72 3.75 3.99 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 752 | 101.32 5.20 2,69 5.1 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.2 | 107.16 5.85 3.22 6.55 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 172.6 | 102.05 6.58 3.33 8.88 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 $ 838  22.10.11 22.10.11 1.1 /Ba3/BB- Tenexkom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 196 | 105.13 5.02 3.98 1.46 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 338 | 9854 4.84 1.08 2.55 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 56.9 | 104.07 7.20 3.96 3.76 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 532 | 97.93 7.05 3.32 3.71 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 66.3 | 94.70 7.45 4.44 4.45 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 80.5 | 105.49 8.04 432 4.80 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1141 | 94.19 8.66 411 6.40 /Ba3/BB- Ternekom
Vimpelcom-22 1500 § 750, 01.03.12 01.03.22 12721 9091 8.85 5.55 6.84 /Ba3/BB- Tenexkom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 70.3 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 49.0 | 96.62 7.18 3.21 3.39 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 0.8 | 100.35 1.94 3.74 0.06 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 136 | 10345 342 3.19 1.05 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 145 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 232 | 101.84 297 393 1.84 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 411 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.12 04.03.15 421 | 103.55 5.33 312 3.07 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 53.7 | 100.79 4.01 422 3.94 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 21.0 | 815 | 104.10 433 3.30 1.56 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 783 | 99.98 6.32 3.16 5.19 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1104 | 99.30 6.65 3.30 6.56 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 46.0 | 289.6 101.70 5.74 3.07 3.30 BBB/Baal1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 57.1 98.83 5.34 5.19 411 BBB//BBB (hMHaHCbI
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TeneKommyHuKauww/Menma/
NHdopMaLMOHHble TEXHONOrnmn
KoHcTaHTUH YepHbiwes, che kb@uralsib.ru
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MoTpebutenbckuin cektop /HeaBNXNMOCTL
Turpan OraHecsH, hovhannisyan@uralsib.ru
Anekcanap LLenectoBny, shelestovich@uralsib.ru

PepakTopckas rpynna

Pycckni a3bIk

AHppen Matnropckuia, pya_ae@uralsib.ru
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