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CTPATEIrMA

BHELLHWIA PbIHOK

PeiHOK oxupaeT fenctsuini GPC, 0 KOTOpbIX AOMKHO ObITb 0O6BABNEHO cerofHs BedepoM. Ckopee BCEro,
Qeppeseps CyLLECTBEHHO YBENMYUT OSMIO AONTOCPOYHbIX rocobnuraummn CLLIA B cBoem noptdene, YTo-
Obl CHM3UTb He TONIbKO KPATKOCPOUHbIE, HO 1 [LOMFOCPOYHbIe CTaBKM W CTUMYNMPOBAaTb MHBECTMLMK. Ha
PbIHKE POCCUICKUX €BPOOBANIaLMIA Mbl OXXMAAEM JaslbHelLLIero nageHns KOTUPOBOK. crp. 2

BHYTPEHHUM PbIHOK

Y cerogHswHero pasmelleHns MnHbMHa Mano WaHCoB Ha ycnex — hMHAHCOBOE BEAOMCTBO YCTaHO-
BWJI0 OPUEHTUP MO LOXOLHOCTU 3HAYUTENIbHO HUXKE YPOBHEW, Ha KOTOPbIX B MOC/IeAHMe LHW TOProsa-
nncb WwectnneTHrne OM3-26206. Ha cerogHAWHUM AeHb aenctBus MnHduHa ckopee CBUOETeNbCT-
BYIOT O €ro CTpemsieHMn yBennYnTb 06beM NUKBUAHOCTL B CUCTEME, HEXEeNM OCYLLEeCTBUTb HOBbIE
3aVIMCTBOBAHWS C pbIHKA. crp. 2

ypOBeHb JINKBMOHOCTM BbIpOC BC1IEACTBME Pa3MeELLeHNdA MVIHC[.)VIHOM 6}OD,)KeTHbIX cpencis, oAHako
3TO BpeMeHHOe ABJieHMe, NOCKOJbKY CMpoC OaHKOB Ha AOeHeXHble CpeancTBa O4eHb BbICOKWNW 1 CTaBKM
MBK npoaoKaloT AT BBEPX. Mbl oxuvpaem ycnnieHna OTToKa JIMKBMAHOCTA KaK pe3yJibTaT Hajloro-
BbIX MiaTeXen n BO3BpalLleHnd BaHKamu cpencis B 6IO,D,>K€T. cTp. 4

Kak coobunn B4epa 3aMMUHNCTPa hMHAHCOB Anekcen J1aBpoB, MO UTOraM HblHeLLIHero rofa Peseps-
HbIn hoH, PO MoxeT goctuyb 1,79 TpiH pyb., 4To Ha 1 TPAH pyo. NpeBbILLAET ero TeKyLLMA pasMep.
Mo Bcen BUAMMOCTU, MUHMUH 0XMOAET, H4TO roA0BON BlofXKeT DyaeT CBefleH C 3aMeTHbIM NPOMULM-
TOM, W 3TOMY eCTb CBOW OCHOBaHUS — LieHa Ha HedTb OCTaeTCs YCTOMYMBO BbICOKOWM, MPW TOM HTO
pybnb 3amMeTHO 0cnab no OTHOLLIEHWIO K AoNnapy. cp. 5

TPAHCHE®Tb (BBB/BAA1/-)

Byepa TpaHcHedTb oT4MTanacb 3a 2 k8. 1 1 n/r 2011 r. B uenom pesynbTatbl KOMNaHWUW HE MPUHECSTN
ciopnpusos. OTHowweHwe Honr/EBITDA no utoram nonyrogus onyctmnnocb go 2,0 c 2,28 1 ke. 2011 .
Ha Haw B3rnag, sbinyck TpaHcHedTs 03 HegooueHeH. cp. 6

CY3K (-/B1/-)

Ha TekyLlen Hepene KOMMaHWs, BO3MOXHO, BbIAACT MaHAaThl DaHKaM Ha MpuvBredeHe 3KCMopTHOTO
rHaHcpoBaHWa B obbeme 1,5 mapA gonn. O roToBAWeNcs chenke CTano M3BECTHO elle NleToM,
0flHaKo B HacTosLmx ycnosumsax CYDKy npuaeTcs cornallatbes Ha bonee BbiCokyto cTaBky. Obnuraumm
KOMMaHWM CNeKynaTUBHO NpuBeKaTeSlbHbl AN MHBECTOPOB, HE OXVAAIOLWMX MNOBTOPEHNA Ha PbIHKaX
CLEHAPUA 2008 T. e cp. 6

Buktop Bekcenbbepr, ynonHOMOYeHHbI BECTU neperoBopbl o npoaaxe PYCAJToM 25-npoLeHTHoM
[onn B HOpUnbCKOM HUKene, 3anHTepecoBaH B AaHHOW caenke, coobuwatot The Moscow Times co
CCbINIKOM Ha UCTOYHUKM, 3HAKOMbIE C XO[0M MeperoBopoB. Bekcenbbepr cuntaeT, 4to 18 Mnpa 4ons.
3a nakeT OyAeT JOCTaTOYHOW LeHOM ANs NomyyYeHus Cornacus OApyrimx akumMoHepoB. Mexnay TeM Ao
CUX MOP HeW3BeCTHa peakums KpynHenulero akumorHepa PYCAJla — Onera [depunacku. MNpogaxa na-
KeTa Mo TakoW LieHe NONOXMNTENIbHO CKaXeTCst Ha KpeauTHoM npodune PYCASa, obnuraumm KoToporo
Mbl CHUTaeM NPUBReKaTenbHbIMU.

The Moscow Times co CCbIIKOW Ha MCTOYHUKM, YHacTBYyioLLME B cienke, coobulatoT, 4to IPO ropHoao-
ObliBaloLLlero nogpasnenenns Medena, BO3MOXHO, OyaeT nepeHeceHo Ha Gonee No3aHMA cpok. Kom-
NaHWa MNaHMpoBana npvenedb 2 MAPA onn., npofas 15% akumn. HoBOCTb yMepeHHO HeratmeHa
NS Aepxatenen obnuraumii, ogHako BMofHe oXWaaemMa, YH1TbIBas TeKYLLYIO PbIHOYHYIO KOHBIOHK-
Typy. Mbl No-npexHeMy cimtaem boHAbl Medena npusnekaTenbHbIMU.

RUSSIAN INFORMER

HoBocT™ M KOMMEHTapuM, OTHOCSILLMECH K PbIHKY aKLuii, CM. B HalleM eXeJHEeBHOM M3JaHuu
Russian Informer.

WHTepHeT: www.uralsibcap.com |

Bloomberg: USIB <Go>

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

BHeWHVH PbIHOK

Mpeuus NonyunT ouyepesHOM TPaHLL, PbIHOK oXugaeT gencreun MPC. HecMoTps Ha LUMPOKO M3BECTHbIe Npobnemsl [peunm
C peanun3saumen nporpaMmbl No cTabunmsaumm rocmHaHCoB (ycnex 3Ton NporpaMmMel IBMSETCS OCHOBHbLIM YCIOBMEM MOyYeHus
HOBOTO TPaHLLA NMOMOLLM B Havane okTsbps), nHcnektopbl MBD 1 EC nocTaBmiv rpeqeckoMy NpaBUTeNbCTBY BbICOKYIO OLIEHKY.
Takon WCXOA, O4EBMAHO, OOYCNOBREH MONUTMYECKMMW (hakTopaMn — Ha (OoHe ODOCTPSIOLLENCA COLMANbHO-MOMUTUHECKON
HaNPSXXeHHOCTW B CTpaHe 1 ClyXOB O NpoBefleHUn pedepeHayma o Bbixode [peumn 13 eBpo3oHbl (4To ByaeT NpoTMBOPeYUTh
€BPOMNEenck1MM [OroBopam, HO COOTBETCTBYET MECTHbIM MONUTUYECKUM peanusM) ObINo pelleHo He TpeboBaTb HEBO3MOXKHOTO.
Kak cnencteme, eBpO HeCKonbko ykpenuncst — o 1,372 3a ponnap. Mena nogopoxxana k gonnapy o 76,3 nog BAvsHUeEM
XOPOLUMX HOBOCTEM O MPOAOIIKEHMM 3SKOHOMMYeckoro pocta B Kutae w ctpaHax HOBA. B CLUA y4acTHUKM pbiHKa
CKOHLIEHTPUPOBaHbI Ha pelueHusx OPC, KoTopble LOMXKHb! OblTe 0OHapoAoBaHbI cerofiHs BeyepoM— Pefpeseps, CKOpee BCEro,
CYLLECTBEHHO YBENWYMT AOMO  AOMrOCpOYHbIX rocobnuraumn CLUA B cBOeM nopTdene, 4TOObl CHU3UTb He TOJSbKO
KpaTKOCPO4HbIE, HO U LONITOCPOYHBIE CTaBKUW U CTUMYMPOBATh MHBECTULMM. HECMOTPS Ha MacLUTabHOCTb NNaHoB, camu no cebe
OHW BPAL, IV NprBeayT K BO30OHOBEHNIO 3KOHOMMYECKOro pocta — KOHrpeccy 1 aAMUHUCTpaumn npesuaeHTta Obambl npuaeTcs
pewaTb Gonee dyHOamMeHTanbHble GloaXeTHble Npobnembl WM MepekpanBaTh HaNOroBOe 3aKOHOLATENbCTBO, YTO OCODEHHO
HEenpoCTo 3a rog Ao BbibopoB. LaHHble Mo npofaxkam LOMOB, KOTOPbIe, Kak MPaBUIIo, BbI3bIBAIOT BYPHYIO peakLmMio yHacTHUKOB
PbIHKa, CKOpee BCero OCTaHyTCAa He3aMe4YeHHbIMN.

MNapeHve B cermMeHTe eBpoOGAUrauMii MOXET MPOJAOIKUTLCA. Byepa cnped WMHAMKATMBHOIO CYBEPEHHOro BbIMycKa
Russia’30 k 10UST cy3uncs Ha 4 6.n. ao 2,33 n.M., 4T0 CTaNo ClefcTBMEM pOCTa KOTMPOBOK poccuminckorn dymarn 1o 118,30% ot
HOMMHana. B To e Bpems ocCTanbHble CyBepeHHble Dymarn nopellesenu Ha 5-47 6.n. B KopnopaTVBHOM CeKTope Takxe
npeobnagann npopaxu. lNogelieBenn npakTuieckn Bce eBpoobnumraumm asnpoMa — B cpeaHem Ha 30 6.n. B Gymarax
JIYKOWMNa nagerve KOTUPOBOK cocTaBuno ot 25 go 70 6.n. B cpenHem Ha 15 6.n. nofewesenu Boinyckn THK-BP. OgHako
KopoTkune Bymaru TpaHcHedTN Ha (DOHE HEMNOXOW OTHETHOCTM BbIPOCIM B LieHe Ha 4 ©.M. MpoaonXknnocb CHUXeHMe KOTUPOBOK
B MeTanlypru4eckoM cektope: eBpoboHabl EBpasa nofelweseny Ha 40 6.n. 1 Gonblie, a ANMHHbIE BbiNyckn CeBepcTany — B
cpenHeM Ha 100 6.n. MageHre MoXHO ObINo HabnAaTk M B GaHKOBCKOM CEKTOpe, U BCe Xe B OaHKOBCKMX Dymarax nokynaTtenm
BYepa MOSBASMMCH Yalle, YeM B Kakmx-nnbo apyrux. Tak, Promsvyazbank’15 nogopoxan Ha 14 6.n., — npaBaa, ocCTallbHble
BbINyck BaHKa ynanu B LeHe Ha 5-50 6.n. Mpoaonxanu fewesets bymarn Poccenbxo3baHka, cpefHee nafeHue CoCTaBuno ot
35 g0 1,19 6.n., ogHaKo AONNapOBbIM BbIMyCK C noratleHem B 2016 r. nogopoxan Ha 9 6.n. Hebonbline Nokynku NpoLLUnv B
KOPOTKMX Bbinyckax CoepbaHKa, LieHa KOTopbIX MOAHsAMNAack Ha 6 6.M., NpX 3TOM ocTasbHble eBpoobaMraumm baHka nogeLiesenm
Ha 20-50 6.n. CeroaHs yTpOM YMCNO ONTUMMUCTOB Ha PbiHKaX NMpMbaBMnocb — BOMbLIMHCTBO a3MaTCckix MHAEKCOB B Mitoce, B
3efleHoM 30He 1 blo4epChbl Ha aMepPUKaHCKMe MHAEKCH!. TeM He MeHee Mbl Monaraem, YTo B YCIIOBUSIX COXPaHSIOLLENCS BbICOKOW
BOSIAaTMNBbHOCTU Ha MMPOBBbIX PbIHKAX, POCCUICKME eBPOODNMraLIMm CcerofHs NpoaonXKaT CHUXATLCS.

AHTOH Tabax, tabakhav@uralsib.ru
tOpuvi FonbaH, golbanyv@uralsib.ru

BHYTpPEHHMM PbIHOK

Y ceropgHsiliHero pasmelteHus MuHduHa Mano WaHCoB Ha ycneXx. OObsBIEHHbIM HakaHyHe MWUHMUHOM OpUEeHTUP Mo
poxopgHocty wectunetHux OP3-26206, fopasMelleHie KOTOPbIX 3aniaHMpoBaHO Ha cerodHs, coctaemun 8,0-8,1%, Torga kak
[lBa npeaplayLimx OHs Oymara 3akpbiBanack Ha yposHe 8,2%. o Bcen BUAMMOCTU, (PUHAHCOBOE BEAOMCTBO M3HAYaNbHO He
PaCCHUTBLIBAIO Ha yCrex pa3meLleHns, HAMepPeHHO YCTaHOBMB OPUEHTUPOBOYHYIO AOXOAHOCTb 3HAYUTENTBHO HMXKE PbiHKa, HTOObI
X0Tsi Obl COBCTBEHHBIMU LEUCTBUAMU He CNocobCTBOBaThL AanbHenllemy ABMXeHMo kpumeon O®3 BBepx. Kak noppobHee
OMMCaHO B MaKPO3KOHOMMYECKOM 4acT HacToslwero ob3opa, NoTpebHOCTM MUHMHA B HOBbIX 3aMMCTBOBaHMSAX [0 KOHLA rofa
MWHMasbHBbI, MO3TOMY C €ro CTOPOHbI ObINo Obl HENOMMYHO pa3MeLlaTh U OAHOBPEMEHHO M3bIMaTh AeHbIN C pbiHKa. Tak, cnpoc
Ha BYepaLlHeM [OEeno3nTHOM aykKUmMoHe no pasMeleHnio 140 Miph pyo. BpeMeHHO CBODOAHbIX BIOAXETHbIX CPeacTB COCTaBMI
197,7 mnpg pyb., a nocpeacteom onepaumin PEMO ¢ LB GaHkm npueneknu 192,5 mnpg pyb. (Tpetmin pas B Tekyllem rogy
OTMeYeH CNpoc Aaxe Ha cemuaHesHoe PEMO), — B TakMxX yCIOBUAX BCEPbE3 PACCHUTLIBATL Ha yCNex CerofHAWHEro pasmeLLeHms
He NpuxoanTca. bonee Toro, 3aBTpa COCTOMTCA y>Ke TPETU 33 Hedeno AENO3UTHBIM ayKLMOH, Ha KOTOPOM MUHMWH Npefnoxmnt
pbiHKY elle 140 mnpg py6. Ha cpok [0 9 HosbPS. YKa3zaHHble Mepbl, 6e3ycnoBHO, CNOCODCTBYIOT POCTY NMMKBUOHOCTM B CUCTEME,
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HO BMMBaHWE CPELCTB, KPAaTKOCPOUHbIX MO CBOEN NMPUPOAE, He B COCTOSIHMM KapAMHalibHbIM 006pa3oM M3MeHUTb 0OLLIMI HacTpom
Y4aCTHMKOB PbIHKA: CTaBKW LEHEXHOro pblHKa MPOAOMKAIOT pacTi, Tonkas LeHbl BOHLOB BHM3 — BYepa roCyAapCTBEHHbIN
CEerMeHT CHOBA 3aKpbINCs B MUHYCE, NpaBaa, npu Hebonblumnx obopoTax.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru



Gﬂh YPAACMIB | K3MUTAN

OEHEXHbIA PbIHOK

Cnpoc 6aHKOB Ha AieHeXHble cpeacTBa BO3pacTaeT B Nepuos HanoroBbIX NinaTexen

Hecmotps Ha ynnaty HAC, ypoBeHb NMKBUAHOCTM BYepa BbIPOC Ha 53 Mnpa pyb. bnarogaps BAMBaHMIO B OaHKOBCKYIO C1UCTEMY
OloaXeTHbIX CpecTB. Ha 3Ton Hefene MUHMUH NpoBedeT TP AeMN03UTHBIX ayKLMOHa MO pa3MeLLeHMIo CPeacTB DioaxeTa Ha
DaHKOBCKMX [Eeno3uTax, W nepsble ABa YXe MpOLv B MOHEAeNbHUK W BTOpHUK. CNpoc Ha CpefcTBa CO CTOPOHbI OaHKOB
3HAYUTENIbHO NPeBbICUI NpednoxeHne. Biyepa MuHbUH pasmectun 140 mnpa pyb. no cpedHeB3BELIEHHOM cTaBKe 5,9%, OeHbru
MOCTYNSAT Ha CHeTa KPeOUTHbIX OpraHM3aumin cerogHs. OOHaKo cerofHs xe 6aHkamM HeoOxoaMMo BepHyTb MUHGUHY 40 Mipa
py0., YTO COKPATUT UTOTOBbIV MPUTOK IMKBUIAHOCTU. TPETUI 3anfnaHMPOBAHHbIA Ha 3Ty HeAenio ayKUMOH COCTOUTCS 3aBTpa —
GaHkam BHOBb OyaeT npennoxero 140 mnpg py0., U Mbl 0XMAAeM, 4TO Cnpoc byaeT Bbicokm. O6beM onepauuii peno ¢ Lb PO
JOCTUM MakcumanbHoro ¢ fgekabps 2009 r. 3HadeHus 1 coctaBun 192, 5 mnpg pyd., Npv 3TOM CNpOC Aaxe MNpPeBbICUI
npeanoxexve. CpedHsas OOHOOHEBHAs CTaBKa YCTaHOBMMAch Ha ypoBHe 5,3%, yto Onm3ko k ctaBkaM MBK. CraBka no
ofHOOHEBHbIM KpeamTaMm MosPrime Bblpocna fo 5,32%, 4to Ha 22 6.n. Bbile nokasaTtens npefblaywen ceccum, npu 3Tom
apyrve ctaBkn MosPrime npubasunm 9-16 6.n. YpoBeHb NMKBUOHOCTU BbIFAAUT HECTabUNbHLIM, OLHAKO AOMOSHUTENbHbIE
cpenctBa Ub v MuHduHa mMoryT nmomoub yaepxuBath cTaBkv MBK o Havana 3HayMTenbHOro OTTOKa CpeacTB, KOTOPbIN
OXWAAETCA B KOHLE MecaLa, Koraa CTaBki, BePOSTHO, MOMAYT BBEPX.

JINKBMAHOCTb N Me)XXOaHKOBCKME CTaBKU Kypc neHbl oTHocutenbHo gonnapa CLUA
Cpepnctsa 6aHkos B LIb P®, mnppa.py6. (nes.iuk.) 86 -
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Buepa Ha MMBB pybnb nogeluesen no oTHolWeHWIO K fonnapy Ha 1,4% po 31,36 pyb./gonn. (MUHMManbHOe 3HaveHve C
nekabpsa 2010 r.). Poccuickas BanioTa cTana AelleBne 1 No OTHOLLIEHWIO K eBPO, 3aKOHYMB Topri Ha oTMeTke 42,95 py0./eBpo.
BuBanioTHas Kop3nHa Bblpocna Ha 1,6% po 36, 57 pyb. OxXmaaetcs, YTO CerofiHs OTKPbITME Ceccun NponaeT CroKOWHO,
MOCKONbKY OOMBLUMHCTBO MOKa3saTenen He NpeTepren CyWeCcTBEHHbIX M3MEHEHWUI MO CPABHEHMIO CO BYEPALLHUM 3aKpbITUEM:
WHOEKC [oNnapa v ero Kypc K eBpo NpakTMyeckn He nameHunmce (1,37 nonn./eBpo). LleHbl Ha HedTb HaXOAATCA B LENoM Ha
YPOBHe BYepallHero 3akpbiTis, Kak 1 okTabpbckue dblodepcsl Ha WTI, Topryowmecs no 86,7 ponn./bapp. AnoHckas meHa
0oOHOBMNa CBOW MakCMMyM, MOAHSBLUMCH 0O 76,36 VeHbl/[onn. PbIHKM akUMA HaxomsTcs B HeOOMbLIOM Mioce, OAHAaKO
MHBECTOPbI XAYT 3aaBfeHns KoMuTeTa No onepaumsam Ha OTKPBITOM PbiHKe 1 KOMMeHTapueB beHa bepHaHke. Mbl oxxumaaem, 4to
TOprn No pyobsio OTKPOIOTCA Ha BYepallHeM ypoBHe 31,4 py6./nonn., a ganbHenwuve konebaHus OyaoyT 3aBMCETb OT BHELIHNX
aKTopOB.

CM. TabnuLpl Ha CNeayIoLLEen CTpaHMLE.
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Kypc py6./nonn. Kypc eBpo oTHOCUTenbHO gonnapa CLUA
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NemoyuHuku: Bloomberg, MMBE Mcmoyruku: Bloomberg, MMBB

Hatanebs MaviopoBa, mayorovang@uralsib.ru
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MAKPO3KOHOMMUKA

MepeuncneHue cpeacTB B pe3epBHbIN (POHA NPEBbICUT NJaH

Mpuuem cywiecTBeHHO. Buepa 3amMecTuTeNb MUHUCTPa MHaHCOB Anekcen JlaBpoB COOOLWMII, YTO MO UTOraM rofa pasmep
PesepBHoro coHma coctasut 1,79 TpnH pyb., a PoHAa HaumoHanbHoro GnarococtosHua — 2,6 TpnH. MNocnegHun, Kak u
OXWAANOCh, He MeHseTCs B pa3mepax, a BOT Pe3epBHbIM (oHA yBenudMBaeTcs, Takum obpaszom, Ha 1,018 TpnH pyb. mo
CPaBHEHMIO C TEKYLLIM 3Ha4YeHneM. HanoMHWM, 4To B JONroBON nonuntrke MuHdrHa, onybnmnkoBaHHOM B aBrycTe, K KOHLLY roAa
npegnonarancs poct PesepeHoro doHza fo 1,4 TpnH pyo., To eCTb ropasfo MeHbLWMI, YeM 3asBIEHO Tenepb.

OTKyAa Xe B34Tb CTONbKO AeHer?! Ha KOHeL, aBrycta HakorieHHbI npoduumt brogxeta PO coctasmn 759 mnpg py6. Ha Tot
e MoMeHT MUHbUH pa3mectn 870 mnpa pyb. HOBOro gonra. B cerofHsLWHMX YCIOBUSX ManoOBEPOSTHO, YTO C CEHTADPS no
[lekabpb MUHUCTEPCTBO CMOXET pa3MecTnTb bonee 100 mnpa pyo. OD3, npu TOM YTO NPUBAN3UTENBHO TakoW 0ObeM Kak pas U
MMaHVUPYeTCs Ha 3TOT Mepuof K mpogaxe. Takum obpa3om, oO6beM MpuBedYeHUs CpefcTB C AOMrOBOro pbiHka B 2011 T.
He npeBbICUT 1 TpNH py0., Torha Kak Ha Havano roga obbeM CPeacTB, NOTPeOHbIX Ans peduHaHCMpoBaHus, coctaenan 300 Mnpa
py6. PaHee MUHNCTP dUHaHCOB PO Anekcen KyapuH 3asBnss, 4To no utoram 2011 r. GroaxeT okaxeTcs chanaHCMpPOBaHHbIM,
TO eCTb ero gedpuumt bynet 6nmsok kK Hymo. TMpu TakoM cueHapun y MuHduHa octaBanocs 6bl 700 mnpa py6. ans
nepevncreHns B PesepBHbi hoH,. MoCKonbKy Tenepb 3Ta CyMMa OXMAAETCS Ha ypoBHe 1 TpfH pyb., Mbl MOXEM OCTOPOXHO
NpPeanonoXmTb, YTO B TEKYLLMX SKOHOMUYECKMX YCNOBUAX MUHMUH NPOrHO3MpyeT Npoduumnt OlogxkeTa B pasMepe 300 mnpg
py6., nnn nopsaka 0,6% BBIM. 3To MOXeT MMeTb paszyMHoe 0ObACHEHMe: CpeliHAs LieHa Ha HedTb Mapki Urals octaeTcs noka
B6AM3M oTMeTkM 110 gonn./Gapp., TO eCTb Ha O4eHb BbICOKOM YPOBHe, TOrAa Kak Kypc pybns 3aMeTHO CHU3UACS, yBeNnYMBas
LOXOAbl MPaBUTENLCTBA.

B 2012 rop, ¢ uncTon coBecTblo. ECn oueHKN npencraButenen MuHgUHa oKaxyTcs NpaBuiibHbIMKW, K Havany crnegyloulero
rofa NpaBUTeNbCTBO MOAOMAET C CYMMapHbIMKU pesepBaMu pasmepoM 4,4 TpaH py0., Npn TOM YTO oBLWMM obbemM CpeacTs,
noTpaYveHHbIX 13 Pe3epBHOro hoHAa Ha NoaaepsKKy IKOHOMUKK B Kpmac 2008-2009 rr., 6bin paBeH 4,07 TpiH pyo. YuuTbiBas
Takxe, YTo ouLManbHbIM NporHo3 feduumta biogxeta Ha 2012 r. coctaensier 1,5% BBI, MOXHO cka3aTb, YTO roCcyLapCTBO
NoAXOOUT K HOBOMY rofly, O4eHb XOPOLLO MOArOTOBMBLUMNCE K BO3MOXHbLIM NpobneMam rnobanbHom SKOHOMUKM.

Amutpunt yakuH, CFA, dudkindi@uralsib.ru
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HOBOCTU SMUTEHTOB

Tpancued s (BBB/Baa1)

Hennoxas otyeTHOCTb, TpaHcHedTb 03 NpnBnekaTeneH —
pe3synbTtaTtbl 3@ 2 kB.n 1n/r 2011 r. no MCPO

Xopolune pesynbTaThl B pamMKax oXuaaHumn. Buyepa TpaHcHedTb otymTtanace no MCPOO 3a 2 k. 1 1 n/r 2011 r. B uenom
pe3ynbTaTbl KOMMaHWN He MpenofHecnv Clopnpu3oB. Bbipydka B OTYETHOM KBapTafie oOkasanacb 65m3ka K ypoBHiO 1 KB.,
CHM3MBLINCL Ha 1% fo 147,3 mnppa pyO., Tak Kak Bo 2 KBapTane Tapudbl He MHAEKCUMPOBANNCL, a8 0O0BbEMbI TOProBAN HedTbIO,
KOTOPYIO KOMMaHWA 3akynaeT y PocHedTM M mpofaeT Mo [OArOCPOYHOMY KOHTPakTy B Kwutaw, cokpatmavce. OgHako no
OTHOLLEHWIO K YPOBHSM rOAMYHON AAaBHOCTM rofia Bbipyyka pocna beictpee — Ha 40% rog k rogy Bo 2 kB. 2011 1. mHa 42% ropg,
K rofly 1o 296,5 mnpa py6. B 1 n/r, 4To, B CBOIO 04epeflb, OObACHAETCS Kak pa3 noBbilieHeM TapndoBs B sHeape 2011 r. (Ha
Ha4ano rofa cpeaHuin Tapud Obin Bbille MoKasaTeNs roAMYHON AAaBHOCTU Ha 13,8%) 1 yBenudeHWeM npodax HedbTn (24,6
mnpa py6. 8 1n/r 2011 r. npotwe 3,7 mnpg py6.8 1 n/r2011r.).

[.]

NHTepeceH pyGneBbii Bbinyck TpaHcHegTb 03. B LENOM, HeCMOTPS Ha BbICOKMIA YPOBEHb KamMBJIOXEHWI, OTHETHOCTb
NOATBEPAMNa BbICOKOE KPEAMTHOE KayeCTBO 3MUTEHTAa. PUCKM HennaTeXXecrnocoOHOCTU KOMMaHWW NpencTaBasioTcs KpawHe
HU3KMMU, OCOBEHHO yYNTbIBas HaNMyYMe eAUHCTBEHHOIO akLMOHepa B nue Poccunckon Mefepalmu 1 BaXKHOCTb KOMMaHMW s
POCCUINCKOM SKOHOMUKM. Ha NOKaNbHOM pblHKe B 00PaLLEHMN HaXOAMUTCA TPM BbIMycka KOMMaHUK, HO NIMKBUAHOCTbIO 0bnafnaet
nuwb TpaHcHedTh 03, CTaBka KOTOPOro npuBs3aHa K ctaBke 12-Tm mecsyHoro PEMO LB PO +240 6.n. Mbl cuntaeMm 3
0bnuraunmn HefooLeHeHHbIMK, a bonee NOAPOOHO C Hallen OLEHKOW BbiMycka MOXHO O3HaKOMWTLCA B MapTOBCKOM 0b30pe,
OCHOBHbIe 1en KOTOPOro No-npexHeMy akTyasbHbl:

http://www.uralsibcap.ru/products/download/110315_FI_Transneft Trade%20ldea.pdf?docid=10765&lang=ru

EBpooOnMraumm sMUTeHTa, Ha Hall B3rnsg, MOryT ObiTb MHTEPECHbI TONIbKO KOHCEPBATUBHBLIM MHBECTOPAM, XenatoLmm AnBep-
cnduumpoBaThb puck Masnpoma, Tak kak bymarn TpaHCHEPTN UCTOPUYECKM TOPIYIOTCS C ANUCKOHTAMM K BbIMyCKaM ra3oBoro KOH-
LepHa B pa3mepe okono 20-30 6.n.

[MonHbIVi KOMMeHTapui Oy[et orybkoBaH B bvxaviiee Bpems.

Opuii FronbaH, golbanyv@uralsib.ru

CY3K (-/B1/-)

Cpenka no nNpuBieYeHUNIO SKCNOPTHOro (PMHAHCMPOBAHUS MOXKET ObITb 3aKpbITa Ha
TeKyllen Hegene, HO CTaBKa OyAeT Bbile, YeM U3HAYaNbHO Npeanonaranoch.

Ha Tekywen Hepgene CY3K moxeT BbiAaTb MaHAaTbl Ha NpUBeYeHne 3KCNOPTHOro huHaHcMpoBaHus. Mo coobLleHmio
ONM3KNX K OpraHm3aumm caenkmn nctodHmkos, CYIK MOXeT BbiAaTb MaHAAThl Ha NPUBREYeHne 3KCNOPTHOrO GUHAHCMPOBAHWS B
obbeme 1,5 MIIpA AOMN. yXXe Ha Tekylen Hepene. O BO3MOXHOCTU TakKOW CAENKW CTano WM3BECTHO B KOHLE WioNs, Torha xe
CoobLanoch, HYTO KOMMaHWA roToBa NpuWBedb cpeactBa nof npemuto kK LIBOR B pa3mepe He 6onee 250 6.n., a B KayecTBe
Hanbonee BepPOATHOrO YPOBHS YKa3blBanoCb 3HaveHWe okono 210 6.n. Tenepb Xe B CBA3U C yXyALIEHWEM pPbIHOYHOW
KOHBIOHKTYPbI OaHKM He roToBbl (PUHAHCMPOBATL KOMMAHWMIO Nof, Takyto cTaBky, 1 CYSKy, No-BnanMoMy, NpUAeTCa cornawarbes
Ha MeHee BbIrofHble AN cebs yCnoBuMs. YUMTbIBAS BbICOKYIO AOMO KpaTkocpodHoro aonra (37% Ha koweu, 1 n/r 2011 r.),
OCHOBHYI0 4aCTb KOTOPOTo NPeACTaBANOT KpeauTbl, MPUBIIEHEHHbIMI OT 0hMLWOPHbLIX KOMMAaHWUI (BEPOSTHO, achdUNNPOBAHHbIX
C akumoHepamm CYDKa) B pamkax AeKOHCONMOALMM SHEProakTMBoB, OOfbllas 4acTb HOBOMO (hMHAHCMPOBAHMA, BEPOSATHO,
OyLeT Hanpas/eHa Ha pechVHaHCUPOBaHWe CTapbix 00A3aTesNbCTB.

PyGneBble o6nuraumm npuenekaTenbHbl A/ UHBECTOPOB, He OXXKUAAOLWMX NOBTOpeHUs cueHapus 2008 r. Mbl cintaem
€[IMHCTBEeHHbIM 0bpaLLaloWMnCs BbiNyck obnuraumin npusnekatensHbiM. CoBcem HepaBHo B Fixed Income Daily ot 8 ceHTA6ps
Mbl PEKOMEHAOBAaNN ero K Mokyrke — Toraa OH ToproBascs co cnpeaoM K OM3 Ha yposHe 200 6.n., ogHako B nocniegHve
TOProBble CeCccuMu KpeamTHbIN cnpeq, paclumpunca ao 240 6.0., 4to aenaet obnuraymn elle donee nprenekaTebHbIMN, IMUTEHT
XapakTepunsyeTcs KOM(OPTHLIM YPOBHEM [LONITOBOM Harpysku — 1,8 B TepmuHax Yuctein gonr/EBITDA. OfHako Heobxonmmo
NOMHWTb O TOM, YTO HEBBICOKOE 3Ha4YeHme KodhduULMeHTa BO MHOrOM 0OYCIIOBNEHO BHYLLINTENbHBIMM [OXOA3aMWU KOMMaHWK, Npwu
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3TOM OTHOLLIEHME KanuTana K akTMBaM [0CTaToqHO Hu3koe — 0,17, Kak cneacTteue, B crydae obBana Ha MUPOBbLIX MOLLaAKaX
KPeAUTHbIN NPoduUnb 3MUTEHTa OKaXeTcs Mo yaapoMm. Takum obpasoMm, npuobpeteHne obnuraumin CYSKa conpsikeHo ¢
onpeaeneHHbIMNA pUCKaMu, OfHAKO B HACTOALLMIA MOMEHT, MO HalleMy MHEHWIO, TakoW Lar MOXeT 0bepHYTbCH HemnoxXom
cnekynaumen.

My6nunkaumm no Teme:
4 aBrycta 2011 r. CY3K — He 6e3 noxku ferts. KomnaHus otymtanace3a 1 n/r2011r.

http: //www.uralsibcap.ru/products /download/110804_FI_SUEK_1H11%20Results.pdf?docid=11128&lang=ru

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

21 ceHTabps OdepTa Poccenbxo3baHk-2016 (500 mnH goni.).

22 ceHTAbpS Odcbepta CeBepcrans 5O-01 (15 mnpg py6.). Morawerne HOK-2 (0,4 mnpg py6.).

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

26 ceHTbps Ocbepta AkpoH-2 (3,5 mnpa py6.). Ocepta Pycckmin MexayHapogHsi BaHk-3 (1,1 mnpa py6.).
27 ceHTabps Odcbepta I'CC-1 (5 mnpga py6.). MoraweHwue Pazrynan-OuHaHc-2 (2 mnpga pyo.).

28 ceHT6pA MoraweHwne CaHkT-TMeTepbypr-26002 (0,8 mnpa pyo.).

29 ceHTAbpS OdepTa MyHMUMNaNbHas UHBECTULMOHHAA KomnaHus-2 (1 mnpg py0.). MorawweHne dHen OMK-5-

1 (5 mnpg py6.).

4 okTA0pA Odbepra tOrnHBecTpervoH-1 (0,9 mnpg py6b. ).
5 oKkTA0pS Moratuerve BTE 24-1 (6 mnpg py6.). MoratweHe KBAPT-tbuHaHc-1 (0,25 mnpa py6.).
6 okTAbPSA MoraweHne OCK ESC-4 (6 mnpp pyb.). MoraweHwne Mpoamnmekc-2011 (100 mnH gonn.).
JeHeXHbIn
PbIHOK
21 ceHTAOPS BaHku BepHYyT MuHduHy 40 mnpg pyo.
28 ceHTAbpS BaHku BepHyT MuHduHy 70 Mnpg pyo.
28 ceHTAbpS Bbinnata Hanora Ha NpubbINb
12 okT70pA BaHku BepHyT MuHduHy 19,3 mnpp pyo.
KANEHOAPb ODEPT
Jata O6bem LleHa CraBKa HoBas [aTta cnepytowen
T
obe Bbinyck Bbinycka, odepTbl, npeabiayLier cTaBKa odepTbl /
Tbl
P MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHusa
126 NMn3unHr-3 500 100 14,0 12,0 12 ceHTabpsa 2014
22.09.11
Cesepcrans 50-01 15000 100 14,0 7,5 18 ceHTbpsa 2012
AKPOH-2 3500 100 14,05 8,2 19 ceHTabpa 2013
26.09.11 Pycckmn MexayHapoaHbiv
1100 100 10,75 - -
baHk-3
27.09.11 rcc-1 5000 100 9,25 7,0 20 ceHT6ps 2012
MyHuumnaneHas
29.09.11 MHBECTULIMOHHAA 1000 100 13,75 10,5 28 mapta 2013
KOMMNaHmsa-2
04.10.11 tOrvHBecTpermoH- 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 89 98.50 97.00 100.00 11.01 443 0.64 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.1 98.08 1.08 97.65 98.50 8.95 4.07 2.38 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 8.0 19.9 100.20 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.1 100.08 99.15 101.00 8.27 2.03 3.54 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.11 15.09.20 109.4 100.24 238 020 99.35 101.50 7.38 2.04 4.37 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 151211 15.09.21 121.6 99.00 1000 97.40 99.39 8.70 2.08 5.18 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 128.7 104.45 150 000 102.50 104.50 8.58 2.18 5.57 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 143.9 100.10 99.50 100.70 8.21 2.01 3.53 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860 15.12.11 15.12.27 197.7 101.62 100.50 102.75 8.68 21 7.95 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 45 101.20 2500 100.60 101.30 5.48 217 0.34 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 13.0 100.70 2798 100.70 101.70 6.83 1.84 0.96 /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 98.85 1.85 97.00 100.70 8.35 1.96 2.56 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 151211 15.03.14) 15.06.18  30.0 82.0 99.35 98.00 10070 | 8.27 191 153 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  44.0 160.2 99.75 | 0.25 99.50 100.00 8.01 1.95 2.96 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 3.0 15.3 100.83 15200 100.05 100.80 7.98 5.56 0.24 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 12 100.05 | 0.84 59 100.05 100.12 7.38 3.94 0.09 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 7.0 252 101.20 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 0.0 243 B+/B1/ Ccbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 8.0 264 103.70 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 117.6 100.99 2 98.00 100.40 7.66 3.92 2.25 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 117.6 100.99 2 98.00 100.40 7.66 3.92 2.25 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 457 101.94 10935 100.00 101.94 8.61 219 292 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 21.0 456 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 45.7 100.85 10 990 99.00 100.77 7.92 2.04 1.52 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  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 98.85 98.00 99.70 8.98 4.16 2.01 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 8.6 100.30 15 549 100.11 100.30 18.43 4.47 0.38 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 35.3 100.04 21 98.50 99.25 748 7.52 2.51 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 18.9 100.20 141500 100.12 100.55 7.62 3.86 1.39 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 18.9 100.23 23 000 99.75 100.64 7.60 3.86 1.39 BB+// TpaHcnopt
Bank Cankt-Tetepbypl 5000 R 810  11.10.11  13.10.11  09.04.13, 1.0 18.9 100.15 [Bad/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 6.0 245 99.72 99.45 100.00 8.22 3.75 0.46 /Ba3/ GaHku
BaHk CaHkT-Metepbypl 3000 R 850 151211 131212 121213 15.0 271 100.95 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 16.7 98.80 132682 98.61 99.00 8.67 3.81 121 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 15.0 63.7 105.00 1795 105.00 105.35 8.29 5.94 1.08 cbipbe
BalHedTb-02 15000 R 1250 201211 21.1212] 13.12.16) 15.0 63.7 105.40 35900 105.10 105.30 7.95 5.91 1.08 cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 15.0 63.7 105.30 30574 105.01 105.60 8.03 5.92 1.08 cbipbe
BenoH 02 2000 R 001 23.02.12 23.02.12 52 97.48 96.00 98.95 6.18 0.00 0.40 MeTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 7.0 19.6 97.10 4 97.30 100.00 14.45 4.57 0.51 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 58.0 82.2 100.00 25049 99.00 100.00 8.55 4.19 3.64 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 30.7 //1BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 175 9945 | 0.64 8750 98.80 99.50 8.01 3.74 1.28 JoTo3BaH/BB- notpeb. ToB.
BB/ MM BO-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 735 141011 1210.12] 11.10.13] 13.0 251 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 215 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 215 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 735 141011 1210.12] 11.10.13] 13.0 251 JoTo3BaH/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.11 15.03.40 346.8 102.65 1 102.15 102.65 8.42 2.06 10.29 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 14.02.12 12.02.13 17.0 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 22.3 102.50 101.00 104.00 7.90 4.50 1.58 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 341 96.78 95.25 98.30 8.91 3.81 2.33 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 495 98.72 | 0.38 98.00 99.45 8.86 4.19 3.13 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 49.5 98.75 | 0.40 98.00 99.50 8.86 4.19 3.13 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 1411120 20 14.0 98.86 39853 98.86 100.69 15.69 4.54 0.15 /B2/B GaHku
BogokaHan Cn6-1 2000 R 880 141211 09.12.15 514 cepauc
Boct3keb01 1000 R 7.50  08.03.12 07.03.13 17.8 100.00 B2/ GaHku
Boct3keb05 1000 R 9.000 201011  23.0412] 17.10.13 7.0 253 99.20 53253 98.52 99.40 10.50 4.52 0.52 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 25.3 100.00 50 98.52 100.36 761 1.84 1.78 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.4 100.40 80 084 100.40 100.46 6.81 1.79 0.74 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 141211 201211 10.12.14, 3.0 39.2 100.90 100.80 101.00 5.51 240 0.24 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 16.12.11 15.03.13 18.1 100.25 40 537 98.98 100.25 7.63 1.89 1.32 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 16.12.11 15.03.13 18.1 98.50 96.00 101.00 8.98 1.92 1.30 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 16.12.11 15.03.13 18.1 100.25 2750 99.70 100.25 7.63 1.89 1.32 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 0.5 100.40 2000 100.25 100.30 1.67 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
BTB24 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/ 11.0 295 100.50 100.01 101.00 6.31 342 0.87 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.1 99.95 BBB//BBB (puHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.2 99.55 99.30 99.80 7.05 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 99.70 38 404 99.60 99.80 7.08 1.66 112 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 3.0 63.3 100.42 100.15 100.70 4.90 1.70 0.20 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 5.0 714 100.25 | 0.08 100.16 100.34 6.44 1.75 0.36 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  29.0 714 99.60 | 0.50 99.10 100.10 742 1.75 1.70 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 1104 98.88 100 007 98.77 98.88 8.14 3.98 4.60 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 110.4 97.86 200 98.00 99.00 8.02 3.52 1.86 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 55.0 115.6 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 46.0 106.9 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 31.0 116.1 95.00 90.00 100.00 9.99 3.94 2.08 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 55.0 116.1 100.08 100.00 100.15 8.76 4.28 343 BBB//BBB+ (puHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 55.0 116.1 98.00 95.00 101.00 9.35 4.38 3.40 BBB//BBB+ (h1HaHChI




Fixed Income Daily 21.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 33.6 | 118.16 48410 117.35 117.90 6.56 5.80 2.22 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 9.3 104.98 104.45 105.50 6.44 6.23 0.69 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 12 100.10 10 100.10 6.00 3.49 0.10 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.2 | 100.78 98.01 103.55 6.99 3.58 2.09 BBB/Baa1/BBB | cbipbe
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
a3npomb 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 | 101.00 2 100.00 101.00 7.38 3.85 1.90 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 220 344 99.00 20 99.10 99.30 743 3.44 1.62 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 18.9 99.25 98.00 100.50 7.81 3.59 1.35 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715  11.10.11 09.04.13 18.9 98.00 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 77.0 | 113.9 @ 101.04 100.12 101.95 8.87 4.39 4.55 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 100 = 586 | 106.30 1223 106.30 106.80 6.72 6.92 0.76 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18 09.04.19 80.0 @ 919 99.51 27 99.50 99.75 8.47 411 4.63 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.2 | 102.30 202 100.00 102.70 8.02 4.14 3.44 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 02.02.16/ 26.01.21 53.0 @ 113.9 @ 101.00 238 000 100.01 110.10 8.39 4.20 342 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.3 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 17.2 97.50 95.00 100.00 10.50 4.29 1.22 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 4.0 224 | 100.61 3 100.05 100.61 6.16 4.06 0.33 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13, 9.0 27.0 | 100.00 503 99.50 100.00 8.08 4.06 0.66 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 11.0 @ 349 99.25 54 201 99.00 99.50 7.95 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 | 100.11 2 100.00 7.92 4.06 0.66 BB//BB- GaHku
no6akcbark 5O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 11.0 349 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 67.1 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 3.0 274 100.35 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 220414 7.0 31.5 99.50 12 000 99.06 100.00 8.53 3.76 0.53 BB/ MaLUMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 190 315 99.95 99.75 100.15 8.45 4.12 1.36 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.4 92.00 TOproBnst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 22.2 TpaHcnopT
[rk-01 5000 R 7.75  09.03.12 08.03.13 178 aHepreTMka
[enbTakp-6 5000 R 720 211211 25.06.14 15.06.16 340 @ 57.7 98.25 97.90 98.60 8.02 3.65 2.32 [Baat/ 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 95.22 94.00 96.45 10.33 4.50 2.85 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 1.0 62.1 100.51 50 100.49 100.58 5.93 5.21 0.12 BBB/A3/BBB GaHku
EABP-4 5000 R 770 14.0212 11.0214] 06.02.18 29.0 @ 77.7 99.60 | 0.15 99.50 99.70 7.90 3.85 213 BBB/A3/BBB GaHku
EBPP 0406n 3000 R 15.12.11 12.06.14 33.2 | 101.00 1500 100.70 101.25 -0.36 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 | BaHku
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 & 103.2 BB-/B1/B meTannyprus
EspasXonag®-2 10000 R 995 311011  28.10.15] 19.10.20, 50.0 & 110.6 = 103.00 = 1.00 300 003 101.21 102.02 9.25 4.82 3.07 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13 13.0320 18.0 @ 103.2 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.6 = 103.20 100.01 106.40 9.18 4.81 3.08 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 57.0 @ 117.9  97.88 97.75 98.00 9.14 4.28 3.56 MeTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 57.0 @ 117.8 = 94.38 90.00 98.75 10.14 4.44 3.51 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 46.0 = 824 | 102.00 23 101.00 102.00 8.26 4.35 3.12 BB//BB XAMUs
EBpoXum-03 5000 R 825 231111 181115 141118 510 871 100.00 30010 97.00 101.00 8.26 411 3.38 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 6.6 99.50 aHepreTMka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 71 105.04 99.01 111.06 3.20 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 20.06.14 150 @ 335 99.89 10 000 99.25 99.85 9.94 4.87 1.09 GaHku
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 17 100.27 | 0.03 2710 100.21 100.27 6.10 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 99.91 99.82 100.00 7.75 3.74 0.64 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 05.07.12 01.07.14, 10.0 & 338 | 100.20 100.10 100.30 7.80 3.98 0.72 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 18.8 99.70 22000 99.80 99.95 7.81 3.57 0.49 B+/Ba3/ GaHku
3enut 60-02 5000 R 775 220911 26.0912 22.09.13 120 @244 B+/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 140 @ 326 99.00 2000 98.90 99.20 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 @ 102.20 101.70 102.70 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 @ 101.50 101.01 102.00 8.52 4.30 3.57 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 33.8 98.27 97.29 99.25 8.84 4.03 2.30 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211 05.06.14 02.06.16 33.0 @ 57.2 97.00 2 97.01 99.65 9.22 3.98 2.23 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 8.0 26.6 99.05 98.10 100.00 11.35 4.88 0.59 GaHku
WHIBakk 01 5000 R 499/ 15.10.11 23.07.14 34.6 | 100.10 500 001 99.25 100.10 5.04 1.26 2.52 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 23 101.65 101.50 101.80 7.87 8.22 0.18 cepBuC
WHtypucr-2 2000 R 14000 221111 25.05.12] 21.05.13 8.0 20.3 | 100.01 1663 100.00 100.19 14.21 6.98 0.57 cepBuC
VipkyT BO-01 5000 R 925 13.03.12 10.09.13 24.0 | 101.00 3 101.00 101.60 8.88 4.57 1.70 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 31.0 96.35 91.50 101.20 9.45 3.93 2.09 JoTo3BaH/B- aHepreTuka
Vipk3Hepro1 5000 R 1550/ 01.12.11 28.11.13 26.7 104.45 JoTo3BaH/B- aHepreTuka
Wrepad®-1 5000 R 850 22.11.11 20.11.12 14.2 98.06 95.00 101.11 10.55 4.32 1.00 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 150 @ 273 @ 10062 262 100.25 101.00 8.62 4.46 1.09 aBToONpoM
Kama3 BO-02 3000 R 860 07.02.12 04.02.14 28.9 | 100.00 30002 99.00 101.00 8.78 4.29 2.01 aBToONpoM
Kapyc.® 01 3000 R 12000 15.03.12 12.09.13 241 TOProBAst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 16.0 @ 337 98.40 98.00 98.80 10.88 4.7 1.09 B2/ (buHaHCbI
KUT®OuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 33.1 B/Caa2/CCC+  GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 24 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200 15.03.12 15.03.12 59 101.00 16 160 102.00 10.07 5.92 0.44 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 32.7 99.50 | 049 99.01 99.99 9.10 4.36 219 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 344 | 100.00 50 98.51 100.00 11.28 5.48 1.63 c/x
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 49 103.50 21230 103.30 103.50 7.85 3.98 0.37 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 16.11.11 15.02.12 49 100.50 50 002 100.50 100.85 8.79 243 0.37 lloTo3BaH TOproBnst
Konetika 50-01 3000 R 950 251011 30.07.12] 23.07.13 10.0 & 224 | 100.76 100.27 101.25 8.66 2.35 0.76 /loTo3BaH TOProBnst

Koneitka 50-02 3000 R 9.00 04.10.11 01.10.13! 247/ 101.02,  0.00 100.55 101.50 8.72 222 1.70 /loTo3BaH TOproenA
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 130 314 98.60 98.30 98.90 10.92 4.70 0.92 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 31.7 99.25 98.00 100.50 8.60 4.09 2.14 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12] 18.02.14  11.0 = 294 | 100.00 5000 99.70 100.99 8.46 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 99.25 99.00 99.50 9.10 4.37 3.44 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 55.4 99.00 40 98.66 99.09 9.07 4.33 341 XAMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 204 | 105.55 17001 100.52 106.00 9.21 3.42 0.91 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 13.12.11 07.12.12 148 | 104.00 103.81 104.20 10.51 3.79 0.63 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 43 100.95 100.00 101.90 5.83 4.22 0.33 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  19.10.11 18.04.12 7.0 100.64 100.40 100.88 6.97 3.97 0.52 /Ba2/ JHepreTuka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 100 @ 46.7 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850  09.02.12  09.02.12] 06.02.14 5.0 29.0 99.60 1000 96.00 99.70 9.75 4.26 0.36 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13] 01.08.13 17.0 | 227 @ 101.32 100.15 102.50 8.93 4.82 1.19 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 10.0 & 215 @ 101.10 100.00 102.20 8.96 5.18 0.70 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 13.03.12 10.09.13 240 | 101.80 @ 0.80 100.01 103.60 9.18 4.90 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 26 100.25 28970 100.21 100.25 5.94 3.53 0.20 BBB-/Baa2/BBB- | cbipbe
ITykoindo6n 6000 R 740 08.12.11 05.12.13 26.9 | 100.20 1536 100.26 101.00 743 3.68 1.90 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335  06.02.12 06.08.12 10.7 | 103.26 100.02 106.50 9.59 6.45 0.78 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335  06.02.12 06.08.12 10.7 | 103.26 100.02 106.50 9.59 6.45 0.78 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  06.02.12 06.08.12 10.7 | 105.78 105.65 105.90 6.57 6.29 0.80 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 10.7 | 106.50 56 103.02 106.50 5.73 6.25 0.80 BBB-/Baa2/BBB- | cbipbe
ITykoitnBO05 5000 R 1335  06.02.12 06.08.12 10.7 | 105.22 104.00 106.43 7.23 6.33 0.79 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 15.12.11 13.12.12 150 | 102.80 @ 0.05 13704 102.49 102.80 6.89 4.46 1.09 BBB-/Baa2/BBB-  Cbipbe
IykoitnBO07 5000 R 920 151211 13.12.12 150 | 102.70 60 102.60 102.79 6.98 447 1.09 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825 12.03.12 09.09.13 240 | 100.11 99.62 100.60 8.36 411 1.7 TOproBnst
Marnut 5O-02 1000 R 825 12.03.12 09.09.13 24.0 TOproBnst
Marxut BO-03 1500 R 825 12.03.12 09.09.13 24.0 | 100.60 500 100.00 100.60 8.07 4.09 1.72 TOproBnst
Marnut BO-04 2000 R 825 12.03.12 09.09.13 24.0 96.30 92.00 100.60 10.64 4.27 1.68 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 29.7 99.18 98.00 100.35 8.55 4.02 2.08 TOproBnst
Marnut BO-06 5000 R 7.75  25.10.11 22.04.14 315 98.85 98.00 99.70 8.42 3.91 2.14 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.2 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 99.05 98.00 100.10 7.89 1.76 1.33 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
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 3.0 33.2 | 100.00 6000 99.70 100.39 7.96 411 0.23 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 145 | 105.00 1003 105.00 105.50 8.41 6.06 1.02 BB/Ba2/B+ GaHku
MOM-Bank 50-02 5000 R 8.15  23.09.11 21.03.14 30.4 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12) 22.08.16 120 @ 599 (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 @ 349 100.20 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.2 100.69 10 000 99.99 100.65 8.06 4.46 0.60 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0  108.7 = 104.00 175 388 248 101.00 104.30 8.96 4.79 3.09 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 @ 108.7 A 104.00 30783 101.55 104.30 8.96 4.79 3.09 B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 29.0 & 1143  98.08 1.08 97.00 99.15 9.36 4.20 2.04 B1/ meTannyprus
Meuyen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 29.0 & 1143  94.65 90.00 99.30 1.1 4.35 2.00 /B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 57.0 | 117.9 = 99.12 98.25 100.00 8.79 4.22 3.58 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 57.0 @ 117.9  98.00 3 98.00 99.30 9.10 4.27 3.56 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.0 97.55 231 97.55 99.86 9.15 3.78 149 B1/ MeTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16/ 10.0 & 589 & 109.94 0.3 5351 109.35 109.93 6.94 4.31 0.74 /B1/ meTannyprus
Meuen 506 5000 R 1250 18.10.11  18.10.12  09.10.18 13.0 & 859 | 104.80 3 104.80 105.50 7.98 297 0.93 B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 57.0 @ 118.1 = 98.00 3 98.00 99.30 9.11 4.27 3.57 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.120 2.0 13.9 | 100.64 100.53 100.75 7.87 6.19 0.13 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.03.12 12.03.13 18.0 | 100.10 98.00 102.20 9.91 4.86 1.28 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 194 99.50 96.01 103.00 10.34 4.89 1.32 B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 5.2 100.05 54 450 100.50 7.27 1.81 0.40 /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 | 102.05 101.60 102.50 7.39 6.60 0.40 notpeb. Tos
M-WHayctp2 1500 R 1075 11.01.12 10.07.13 22.0 30.00 34 29.96 30.00 130.33 17.87 0.65 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 34.8 99.50 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 99.00 98.00 99.99 9.35 3.73 0.53 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 10.7 99.35 98.20 100.50 10.42 4.72 0.78 B+/B1/ GaHku
MKB 0706n 2000 R 976 17.01.12 240712 14.07.15 10.0 = 464 @ 100.00 2300 92.00 9.74 4.87 0.75 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 1.0 432 | 100.12 100.05 100.20 5.76 4.83 0.07 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 220214 170 295 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 130 313 97.90 15000 97.25 98.20 10.26 4.10 0.93 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 33.6 96.97 248 526 96.15 97.00 10.76 4.76 2.20 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 141 99.01 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0O-02 10000 R 9700 141211 161211 121212 3.0 150 | 100.70 41545 100.62 100.70 6.50 4.80 0.22 oTo3Ban/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 6.0 243 0T03BaH/Ba3/BB+ |Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 29.7 99.60 | 0.55 98.20 101.00 7.98 3.83 2.10 oTo3Ban/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 18.7 | 100.50 9000 100.50 100.70 743 3.80 1.33 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 341 98.00 74 000 98.00 8.16 3.66 2.36 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 345 95.00 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 775 141211 14.06.14 33.3 (buHaHCbI
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 7.0 435 | 100.50 69 100.00 9.28 4.96 0.51 B3/ GaHku

MOCMAPT® 1 2000 R 001 13.10.11  19.10.11 12.0412 1.0 6.8 1.81 TOproenA
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Mocobras®2 3000 R 925 241211 24.06.12 9.3 97.60 1690 97.60 98.10 13.00 4.73 0.65 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 53.7 | 100.55 @ 0.03 124 030 100.55 100.60 6.14 3.79 0.42 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 28.11.14 150 @ 388 | 104.00 3 98.01 104.00 6.72 4.91 1.07 /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 98.00 165 98.00 99.10 9.08 4.12 243 JHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 25.3 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 49.7 99.47 737 99.05 99.47 8.06 3.88 321 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 21.0 | 81.9 | 100.18 99.00 101.35 8.01 3.98 1.52 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760 15.05.12 13.05.14 322 | 99.20 52104 98.00 99.20 7.92 764 | 226 BB+/Ba2/BB | Tenekom
MTC 05 15000 R 1425 240712 2407.12) 19.07.16 100 588 | 10582 & 0.06 28000 105.26 106.75 | 6.84 1343 | 0.79 BB+/Ba2/BB | Tenekom
MTC 07 10000 R 870/ 15.11.11 07.11.17 747 | 10097 27 599 100.54 100.97 8.67 430 | 437 BB+/Ba2/BB | TeneKom
MTC 08 15000 R 8.15 151111 121115 03.11.200 50.0 & 111.1 = 99.00 20000 98.01 100.00 8.60 411 3.22 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 4.09 229 (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 30.1 100.25 | 0.25 10 99.81 100.30 9.65 5.00 0.43 GaHku
HK AnbsiHe BO-01 5000 R 9.25  07.02.12 04.02.14 28.9 | 100.02 & 0.51 68 674 98.01 100.00 9.44 4.61 1.98 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20, 23.0 @ 107.6 = 100.52 = 0.02 13 000 100.01 101.85 9.61 4.84 1.58 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 58.0 & 118.1 9455 = 055 90.00 99.10 10.58 4.67 3.48 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 1121  94.62 25000 90.00 99.24 10.55 4.66 3.49 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 04.12.12 147 | 101.50 98.00 105.00 8.57 4.79 1.05 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 135 | 10435  0.04 104.20 104.50 6.72 5.14 0.97 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.03.12 05.03.13 17.7 | 100.85 = 0.05 127 150 99.85 100.85 7.25 3.83 1.31 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 215 | 10115 2 101.00 101.15 6.90 3.70 1.55 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 8.0 26.6 | 100.30 99.70 100.90 8.68 4.50 0.60 B2/ GaHku
HosukombaHk-5O-01 3000 R 8,50 07.01.12 07.07.13] 07.07.14 220 @ 34.0 97.80 1200 98.50 10.09 4.38 1.52 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12  09.07.12, 02.07.14 100 @ 339 99.90 5000 99.60 99.95 7.52 3.69 0.73 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 723 | 100.75 99.50 102.00 8.20 4.23 1.68 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 9.0 211 99.06 98.91 99.20 7.7 3.15 0.67 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 50 296 99.90 99.80 100.00 7.35 3.53 0.40 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 226 | 10020 @ 035 10021 99.95 100.15 6.99 3.48 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 1.66 TpaHcnopT
HC-puH.-60-01 2000 R 10500  04.11.11 02.05.14 31.8 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 313 98.45 2000 97.55 98.10 11.01 5.09 2.01 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 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.
06KoHa®-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 24.04.20 104.6 MaLLMHOCTP.
OrkK-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 9.0 212 | 100.50 48 450 100.05 100.55 6.85 3.72 0.69 [/Ba3/ aHepreTuka
OrK-5 6O-18 5000 R 710 281211 25.06.14 33.6 98.00 96.00 100.00 8.07 3.61 2.33 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.3 100.17 21000 100.11 100.18 5.18 6.10 0.02 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 71 100.00 aHepreTuka
OM3 - 6 06 1600 R 13.000 021211 021211] 31.05.13 2.0 20.6 1/B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 30.6 98.32 98.00 98.65 9.21 4.18 2.04 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 34.8 97.80 946 97.80 9.03 4.05 2.37 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 19 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 7.0 194 B3/ GaHku
Mepsobark BO-02 1500 R 850  13.10.11 10.04.14 311 99.10 98.20 100.00 9.09 4.28 2.08 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 211214 150 @ 396 108.00 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 11.2 | 100.60 100.00 101.20 718 3.86 0.84 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 21.02.12 22.08.12 11.2 /Ba3/B+ GaHku
Moura-01 7000 R 825 27.09.41 250314 22.03.16) 310 @ 548 yenyrm
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 289 99.38 99.00 99.75 9.09 4.32 2.00 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.0 99.91 99.32 100.50 8.02 3.87 0.59 BB-/Ba2/oT03BaH | GaHku
MpomcB6-06 5000 R 825  08.12.11 17.06.13 21.2 | 100.00 53 625 99.00 100.00 8.24 4.1 1.50 BB-/Ba2/oT03BaH | GaHKu
MpoMTp0206 3000 R 0.01  18.10.11 18.10.11 0.9 55.00 10.00 99.99 0.01 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 224 94.00 92.12 95.88 15.64 5.97 1.46 MalLLKHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 14 98.75 TOproBnst
MpodbMeansd-1 3000 R 10500 19.01.12  23.07.13] 16.07.15 220 @ 465 @ 100.00  0.37 99.00 101.00 10.68 524 153 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 89 c/x
Pa3r.60-16 3000 R 1200 091111  07.11.12 07.05.14 140 @ 320 99.82 98.75 100.90 12.51 5.99 0.94 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 0.2 clx
Paarynaind3 3000 R 17.00 16.03.12 16.03.12 59 102.06 100.20 103.92 12.90 8.31 0.43 c/x
Pasrynsind4 3000 R 23.11.11 22.05.13 20.3 56.50 13.00 99.99 40.73 1.19 c/x
Paarynaind5 2000 R 261011 26.10.11)  23.10.13, 1.0 255 clx
Paitthchaitaen BO-7 5000 R 750  30.11.11 27.11.13 26.6 98.00 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 06.12.11  08.12.11) 03.12.13] 3.0 26.8 | 101.60 @ 1.10 56 101.50 101.60 5.59 6.63 0.20 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 260 @ 504 99.50 98.00 101.00 943 4.51 1.78 BB-// yenyru
PenKan-2 3000 R 1050  06.10.11 04.04.12 6.6 100.25 | 0.18 1277 100.01 100.20 10.24 5.19 0.47 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 8.7 99.40 407 99.40 99.64 10.36 4.62 0.63 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 230 @ 350 95.70 6018 95.50 95.85 12.79 5.22 1.55 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 147 10315 025 102.80 103.50 6.74 4.54 1.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 13.8 | 100.06 99.01 101.10 7.63 3.76 1.00 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 6.90 16.11.11 13.11.13 26.2 99.55 19 99.55 99.79 7.25 3.46 1.86 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 1500  08.03.12 06.03.14 299 | 118.00 @ 0.73 48181 117.10 118.00 7.03 6.34 2.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 50.7 | 100.00 20 001 100.00 100.50 7.95 3.89 3.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 2.0 93.2 | 101.54 105472 101.49 101.50 5.69 7.32 0.18 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 0.10/  08.03.12 06.03.14 29.9 96.50 100 99.00 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 07.04.15 432 101.70 | 0.15 500 101.63 101.80 9.39 4.78 2.7 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16 150 @ 57.8 103.95 103.70 104.20 7.25 5.04 112 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 57.0 @ 69.5 100.65 | 0.80 25065 99.75 100.64 7.88 3.91 3.66 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13 16.07.18 220 @ 83.0 99.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12  23.07.14, 15.07.19 350 @952 105.00 98.00 112.00 9.14 5.22 2.28 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 83.0 @ 1558 @ 100.08 99.00 101.17 8.30 4.06 4.89 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 41.0 | 1622  104.05 145001 99.00 104.05 7.7 4.31 2.76 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 140 @ 50.7 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 270 @ 516 101.16 100.56 101.75 10.04 5.13 1.83 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14, 02.06.16 33.0 @ 57.2 99.10 175 98.61 99.70 9.55 4.53 2.20 cbipbe
Poc6ark BO-01 5000 R 740 231211 27.06.12] 21.06.13 9.0 213 100.61 50 100.50 100.61 6.58 3.69 0.70 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 219 101.00 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 25.9 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 38.1 100.50 10 100.50 7.34 3.69 2.59 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 19.01.12 23.07.12, 16.07.15 10.0 @ 465 99.91 0.01 99.82 100.00 10.20 4.99 0.74 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 121112 021117 140 @ 745 100.00 | 0.60 302 99.41 100.00 10.65 5.24 0.97 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 3.0 27.0 99.68 99.21 100.15 11.93 5.28 0.20 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.1 100.40 100.00 100.80 9.01 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 76.1 100.75 100.50 101.00 8.93 4.40 4.44 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 17.0 & 101.8 = 102.05 91879 100.50 102.05 748 4.40 124 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20 17.0 | 101.8 = 101.45 58 611 100.50 102.50 7.96 4.42 124 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7700 120112 13.07.15 01.07.21 46.0 @ 1191 98.00 30510 95.00 99.45 8.47 3.92 3.07 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 46.0 @ 1191 98.00 70503 95.00 99.40 8.47 3.92 3.07 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70. 10.01.12  09.07.15] 29.06.21 46.0 @ 119.0 98.00 505 97.75 99.50 8.48 3.92 3.06 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14) 09.02.17 29.0 @ 65.6 102.00 13 102.00 103.50 8.45 4.52 2.03 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 1.0 73.3 101.00 100.00 102.00 5.68 0.05 BBB/Baa1/ 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 @ 77.8 100.30 100.01 100.60 7.81 3.88 245 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 21.0 @ 81.7 98.96 48 240 98.90 99.45 7.64 345 151 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 140 @ 992 103.10 | 0.05 20 000 102.00 103.49 7.35 4.88 1.04 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 140 @ 992 102.52 101.55 103.49 7.88 491 1.03 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 @ 236 99.84 99.18 100.49 747 3.60 0.87 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.08.12 28.08.13 120 @ 236 100.40 600 100.00 100.40 6.82 3.58 0.87 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 8.0 25.7 100.12 100.00 100.25 6.39 3.29 0.57 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 6.60  09.02.12 08.08.13 229 93.95 88.90 99.00 9.57 3.50 1.63 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 1.9 BB+//BB- Tenexkom
Poctenexom-03 3000 R 850  13.03.12 13.03.12 58 100.92 | 0.02 14162 100.00 6.62 4.20 0.45 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 18.7 100.05 | 0.05 58 562 100.65 9.02 3.74 1.1 BB+//BB- Tenekom
Poctenexom-05 2000 R 760  30.11.11 30.05.12 8.4 100.52 | 0.02 40 050 6.46 3.77 0.41 BB+//BB- Tenekom
Pocrenexom-06 2000 R 780 30.11.11 30.05.12 84 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.12.11 03.09.13 238 100.49 BB+//BB- Tenexkom
Poctenexom-09 2000 R 8.100 08.12.11 08.12.11 26 100.40 92 99.24 101.00 6.37 2.01 0.20 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 95.5 105.39 | 0.39 1313 105.00 105.39 11.02 2.77 4.35 BB+//BB- Tenekom
Poctenexom-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 18.10.12 131 100.41 100.02 100.80 11.44 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 99.70 99.55 99.85 12.23 5.75 0.67 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14, 22.02.18 300 @782 97.80 0.54 116 304 97.01 97.40 9.50 4.23 2.06 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 430 @ 116.2 97.30 941 96.75 97.30 9.63 4.36 2.76 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 1164 99.00 98.00 100.00 8.43 4.03 3.50 /Baa3/BBB- aHepreTuka
Pyclugpo-02 10000 R 8.00 241011 18.04.16/ 12.0421 56.0 @ 1164 @ 100.00 20 99.50 100.00 8.16 3.99 3.52 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.12.11 14.06.12 89 100.80 48 100.31 100.80 11.30 297 0.64 notpe6. ToB.
PycCraHg-7 5000 R 26.11.37 20.09.11 0.0 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 6.9 100.55 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 11.11.15 260 @ 504 100.50 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.03.12  17.09.12] 14.09.15 120 @ 485 100.22 100.00 100.45 7.60 3.83 0.91 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.03.12 18.09.12 15.09.15 120 @ 485 100.25 100.00 100.50 7.57 3.83 0.91 /Baa2/BB+ GaHku
PycthuHanc-60-01 4000 R 715 04.01.12 08.07.13] 04.07.14 220 @ 339 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 26.11.37 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 26.07.13 225 101.00 843 99.01 101.32 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 20.03.12  20.09.11] 18.09.12 0.0 121 100.01 109 303 99.99 100.00 1.00 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 171 102.50 115 101.51 105.69 7.98 4.74 124 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 171 101.98 99.01 104.95 8.39 4.77 124 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 6.3 NpoM3BOACTBO
Cubmps-01 2300 R 18.00 17.01.12 17.07.12 10.0 103.75 252 103.77 105.26 13.40 8.65 0.69 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 38.0 & 98.1 112.95 | 0.65 38000 111.75 112.30 8.77 5.96 2.33 MeTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 38.0 & 98.1 112.50 | 0.20 13493 111.50 112.30 8.93 5.98 2.32 meTannyprus
CHBYPXong1 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 96.70 91.00 102.40 13.67 5.03 0.85 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 354 B/l notpeb. ToB.
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 31.0 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 07.03.13 178 102.50 101.50 103.49 8.06 4.74 129 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 110 352 106.60 | 0.15 61069 106.50 106.60 747 6.90 0.81 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116, 150 @ 63.1 105.50 24 405 104.50 105.90 7.64 5.91 1.04 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.03.12 15.03.16 54.6 99.05 461 99.00 100.45 8.16 3.85 2.64 BB-/Ba3/BB Tenexkom
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Cutponuke BO-1 2000 R 11500 201211 26.06.12] 18.06.13 9.0 21.2 99.00 1361 98.72 99.00 13.32 5.92 0.65 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012 07.10.13) 13.0 @ 249 98.00 629 97.50 99.00 13.00 547 0.88 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512] 26.11.13, 8.0 26.6 99.50 1000 99.15 100.85 10.12 4.58 0.61 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 20.8 100.26 100.03 100.50 8.07 4.87 0.21 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14, 130 311 98.03 2801 97.71 98.20 10.51 4.20 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 1.54 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 02.11.11  07.05.12] 01.05.13 8.0 19.6 101.70 453 101.71 101.95 10.07 6.37 0.54 aBTONPOM
Connepc2 3000 R 1250  18.01.12 17.07.13 222 102.50 127 102.55 103.29 11.23 6.08 149 aBToONpoM
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 @ 347 100.06 1100 101.00 9.91 4.99 0.76 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 11.0 347 100.27 4500 9.64 4.98 0.77 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 9.9 95.00 2902 95.20 95.95 15.78 4.46 0.68 CTPOUTENLCTBO
CtpTpras03 5000 R 8.50  13.10.11 11.04.13 19.0 96.00 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 49 97.60 0.10 167 573 97.60 97.70 19.92 6.49 0.34 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 6.0 29.8 98.47 0.52 150 621 98.15 98.47 13.76 4.94 0.40 B3/ GaHku
CynocTpb-3 1500 R 05.03.12 03.09.12 11.6 98.80 370 003 100.00 100.20 1.27 0.94 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 22.0 @ 106.7 = 102.00 1.96 125042 100.01 102.00 8.22 4.57 1.55 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 79 99.48 99.01 99.96 12.88 5.86 0.55 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 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 3.0 15.0 100.40 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12] 26.12.13, 9.0 276 99.45 4200 99.60 10.48 4.76 0.68 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011 18.10.12 17.04.14 130 @ 313 100.00 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 21.0 MalLLMHOCTP.
TrK-101 4000 R 850 13.03.12 15.03.12] 11.03.14, 6.0 30.1 100.36 | 0.36 100.02 100.70 7.77 4.22 0.45 aHepreTMka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 220 @ 33.8 97.50 600 97.50 97.70 8.40 343 1.56 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 16.8 aHepreTuka
TrK-2 6O-01 5000 R 9.000 20.03.12 17.09.13 243 99.74 99.20 100.29 9.35 4.50 1.7 cccl aHepreTMka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 85 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 1.72 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 722 99.90 0.30 99.55 100.25 8.47 4.14 1.70 aHepreTMka
TrK-6MnB-1 2000 R 750 221111 21.02.12 5.1 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 7.8 aHepreTMka
TrK-9-01 7000 R 8100 13.02.12 15.08.13 07.08.17 230 716 99.68 99.35 100.00 8.42 4.05 1.65 aHepreTMka
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 58.0 @ 1184 97.43 95.01 99.85 9.26 4.30 3.60 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 580 @ 1184 95.01 45942 95.01 99.00 9.94 441 3.56 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16/ 11.06.21 580 @ 1184 99.00 550 99.00 101.00 8.82 4.23 3.62 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 5.6 98.65 97.00 100.30 4.02 0.51 0.44 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 22.6 110.74 | 0.98 152 109.77 110.59 13.67 9.06 142 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 244 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13 2.0 26.6 100.87 451 100.61 100.87 11.82 8.16 0.17 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 110 294 99.34 2126 99.34 99.49 15.30 7.03 0.77 GaHku
TK®uHaHe 5O 1 500 R 1050 28.12.11 25.06.14 33.6 (buHaHCbI
TK®uHaHe 5O 2 500 R 1050  28.12.11 25.06.14 33.6 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 254 100.35 100.00 100.70 8.84 4.40 1.74 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13 7.0 255 100.60 | 0.30 10010 100.40 100.58 11.03 5.87 0.51 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.03.12 18.09.12, 15.03.16 120 @ 546 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  28.02.12 26.02.13 175 103.20 2000 99.00 103.25 7.24 4.59 1.28 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 451 101.85 960 101.30 101.85 8.24 4.31 2.40 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 17.11.13 26.3 100.10 99.75 100.45 7.79 3.86 1.84 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 89 100.20 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790 10.02.12 12.08.13 23.1 100.30 3 100.30 101.80 7.87 3.95 1.65 /Ba1/BB+ GaHku
TpatcKpen6 4000 R 825  20.10.11 17.04.14 313 100.76 120 000 100.55 101.99 8.07 4.08 212 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 285 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15/ 13.05.19, 45.0 @ 93.1 100.00 8 100.01 9.95 9.97 2.87 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 97.8 /Baa1/BBB cbipbe
TpaHcHeTb-03 65000 R 990 28.09.11  25.09.15 18.09.19 49.0 @ 973 /Baa1/BBB cbipbe
TpaHc®unM BO-12 500 R 8.50 29.02.12 27.08.14 35.7 (puHaHCbI
TpaHc®unM BO-13 500 R 850  29.02.12 27.08.14 35.7 (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 6.4 100.52 100.05 101.00 7.80 4.32 0.47 aHepreTuka
YBPuP-02 2000 R 950 291011 291012, 01.05.14 140 318 98.51 1500 98.01 98.55 11.24 4.84 0.94 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @ 757 99.50 1300 95.00 100.23 9.90 4.64 1.06 MaLLKHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @ 782 98.50 16 000 95.00 99.00 10.06 4.53 1.65 MaLLMHOCTP.
YIMK-Y3M01 3000 R 825  28.02.12 28.02.12 54 meTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 89 MaLLKHOCTP.
Ypankanuit 5O-01 50000 R 8.25  20.02.12 17.02.14 294 BB//BB XUMUS
Ypancu6liK 60-01 2000 R 950  02.12.11 28.02.14 29.7 99.75 99.50 100.00 10.06 2.38 112 BB-// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 25.7 100.00 36 204 100.00 100.10 9.84 237 0.95 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 33.9 99.24 0.05 99.00 99.49 9.40 213 1.18 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 52 104.00 103.60 104.40 6.92 791 0.40 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 4.0 103.18 103.00 103.35 6.68 7.97 0.31 BB-// (buHaHCbI
Ypancu6/Ks 3000 R 8.50 19.01.12 19.01.12 4.0 100.48 100.25 100.70 7.10 4.22 0.31 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 0.9 100.23 3021 100.23 100.25 6.96 5.00 0.07 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 101 103.20 150 000 99.41 103.33 7.81 5.68 0.74 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13] 09.04.15 220 @ 432 100.70 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 05 100.08 100.02 100.15 5.32 3.64 0.04 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715 27.09.11  26.09.13 15.09.20 25.0 @ 1094 99.96 0.21 99.67 100.25 7.28 3.57 173 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011  27.10.15] 16.10.20 50.0 @ 110.5 99.17 0.07 99.10 99.24 7.87 3.77 3.25 /Baa2/BBB JHepreTuka

®CK EQC-08 10000 R 745 27.0911  26.09.13) 15.09.20 250 @ 1094 @ 99.84 0.08 99.67 100.00 7.35 3.57 1.72 /Baa2/BBB 3HepreTMka
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®CK EQC-09 5000 R 799 281011 241017 16.10.20 74.0 @ 110.5 99.64 99.27 100.00 7.99 3.90 4.46 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75 27.0911  24.09.15  15.09.20 49.0 @ 1094 99.52 14 99.52 100.25 8.04 3.88 3.14 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017 16.10.20 74.0 @ 110.5 99.64 99.27 100.00 8.22 4.00 4.43 /Baa2/BBB aHepreTMKa
®CK EQC-13 10000 R 8.50 03.01.12 22.06.21 118.8 | 100.00 885 99.00 100.45 8.68 4.24 6.17 /Baa2/BBB JHepreTuka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 83.0 @ 143.6 98.99 129 405 303 96.50 98.99 8.29 4.00 4.92 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12] 12.06.13 9.0 21.0 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718 251011 27.0412] 22.04.14 7.0 31.5 99.45 99.10 99.80 8.26 1.80 0.54 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 0.7 100.16 100.01 100.30 4.56 1.77 0.06 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.10.11  19.10.11] 17.04.13 1.0 19.2 96.64 93.17 100.12 65.49 2.10 0.05 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 131211 111212 10.06.14, 150 @ 33.1 98.88 98.00 99.75 9.01 1.95 1.08 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 7.0 437 100.65 50 100.65 100.95 7.96 2.23 0.55 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 150 @ 334 99.40 44 500 99.25 99.60 9.06 4.21 1.09 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 150 @ 334 99.30 50 000 99.25 99.40 9.15 4.22 1.09 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12] 24.06.14 9.0 33.6 101.20 | 0.20 101.10 101.30 7.64 4.56 0.70 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 26.0 98.84 98.60 99.09 9.04 4.16 1.78 B2/ notpeb. ToB.
YTM3 0306 8000 R 8.00 251011 24.0412 21.0415 7.0 @ 436 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 3.0 14.7 100.75 3440 100.40 100.75 12.56 8.17 0.19 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.12.11 04.09.14 36.0 100.15 99.80 100.50 -0.05 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, 10.11.15 140 504 100.50 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13] 01.09.15 24.0 @ 48.1 BBB+//BBB GaHku
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 58.9 102.40 374 102.40 103.40 9.18 2.31 3.57 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 184 102.65 98.30 107.00 11.01 3.04 123 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 18.4 103.00 101.01 105.00 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 97.25 95.00 99.50 10.66 2.31 2.01 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 30.6 97.50 95.00 99.99 10.53 2.30 2.02 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.03.12 03.09.13 238 99.98 98.00 101.95 8.43 4.12 1.70 BB/ aHepreTMka

AkyTekaH02 1200 R 10.30  08.03.12 08.03.12! 5.7 100.50 99.00 102.00 9.37 51 0.43 BB/ 3HepreTuka




Fixed Income Daily 21.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycs-01 7000 R 870 22.09.11 20.12.12 15.2 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 79 100.52 = 0.02 8359 97.50 7.04 3.74 0.59 1/BB- MyHULMNanbHbI
BonrorpO69 2000 R 825 07.12.11 04.06.14 32.9 101.50 100.00 103.00 7.06 4.05 1.55 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 12 100.50 100.00 101.00 2.61 2.56 0.10 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915  23.11.11 221112 143 101.60 100.00 103.20 6.93 247 0.64 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 39.4 MyHULMNANbHbI
Kanyx06n-3 1000 R 895 011211 29.11.12 145 | 100.34 99.00 101.68 8.74 2.22 0.79 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 215 | 103.80 103.00 104.60 6.97 240 1.10 BB-// MyHULMNANbHbI
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 7.8 101.30 101.01 101.59 7.16 4.78 0.46 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/ MyHULMNANbHbI
KOMM 88 06 1000 R 700 04.03.12 03.12.15 512 | 95.90 95.00 96.80 7.86 364 | 297 BB/Ba2/ MYHULVMNAmbHbIR
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 13.8 102.75 201000 102.75 103.00 6.70 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 8.49 545 249 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 345 99.40 50 99.40 100.73 7.69 4.06 2.39 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 45.8 98.48 98.25 98.70 7.84 4.07 3.05 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 9.4 100.70 100.00 101.40 715 3.98 0.70 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 130.6 = 89.70 1000 89.20 90.25 8.36 4.47 6.75 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 69.8 96.58 0.07 95.69 97.48 8.06 4.15 4.32 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 3.0 100.41 0.20 34502 100.42 100.65 6.31 4.00 0.23 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 23.7 102.50 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.03.12 05.09.12 1.7 100.56 13407 100.56 100.70 6.98 3.97 0.88 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.0 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 20.7 114.27 4 113.28 114.57 6.26 3.27 145 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 14.000 08.12.11 08.06.14 33.1 114.16 77 260 114.08 114.50 7.35 3.06 2.18 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000 10.12.11 10.12.13 271 117.52 117.05 118.00 6.64 3.18 1.83 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 874 105.50 104.00 107.00 8.03 2.09 5.01 BBB/Baa1/BBB | MyHULMnanbHbii
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 31.3 | 100.64 &= 2.14 3591 98.53 99.89 7.87 3.96 213 /B1/oT03BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00, 13.12.11 11.06.13 210 | 101.00 500 100.10 101.35 8.18 4.44 0.97 [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 2.70 3.82 0.08 B+/oTo3BaH/ MyHULMNAnbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 141 100.91 100.02 101.80 6.46 3.93 0.60 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 6200  09.11.11 09.11.11 1.7 100.02 99.70 100.33 6.21 1.55 0.13 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 4.0 45241 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 185 | 108.20 20 000 107.80 108.20 6.44 2.76 1.30 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 131 105.20 18 998 105.05 105.25 6.41 2.68 0.95 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 22.02.12 20.08.14 355 | 112.87 200 003 112.00 114.39 7.16 5.30 2.38 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.00  28.09.11 28.09.11 03 | 100.10 239 496 100.10 5.31 498 | 002 BBB/Baa1/BBB ' roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 38.8 102.50 15076 102.50 102.75 7.33 3.94 2.62 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 16.4 100.90 = 0.10 250 002 100.90 100.95 6.54 3.53 122 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 10.5 | 100.65 171 351 100.50 100.75 6.15 3.39 0.80 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.5 98.70 0.49 105 002 97.69 98.70 741 3.48 3.15 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.03.12 13.03.14 30.2 100.15 437 581 100.05 100.13 7.16 3.54 2.16 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 52.8 98.75 185 881 98.77 98.95 7.84 371 3.48 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 16.8 100.35 1 100.15 100.35 6.53 3.33 125 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 451 98.55 0.05 40 157 98.65 98.68 7.59 3.68 3.03 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 13.6 100 000 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 9.8 100.25 100.20 100.30 591 1.52 0.74 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 22.2 99.45 3 99.00 99.45 6.58 1.53 1.62 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 395 | 111.90 41538 111.25 111.90 7.25 2.50 2.54 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.3 96.52 138 101 96.50 96.65 7.92 3.56 3.87 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 78.9 96.80 682 808 96.81 96.95 8.31 3.86 4.65 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 116.5 = 95.80 16863 896 95.00 96.60 8.41 4.26 6.16 BBB/Baa1/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 69.8 97.07 57 389 97.00 97.20 8.20 4.09 4.31 roc. Gymaru
003 46002 46 500 R 8.000 08.02.12 08.08.12 10.8 101.23 100.67 101.78 6.08 3.94 0.59 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.5 94.88 1261 000 90.35 99.40 8.16 3.68 5.00 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 59.3 95.43 1839 136 95.00 95.85 7.96 1.83 3.50 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 123.9 | 9555 13831786 93.10 98.00 7.78 2.09 6.27 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 91.3 3599 000 74.10 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 296.8 | 87.75 7053 000 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 86.50 11000 86.50 87.00 8.45 3.46 4.89 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 99.10 100 000 97.00 99.70 8.03 1.88 2.77 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12! 9.1 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.30  22.09.11 19.12.13 274 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 6 2425 R 15000 111111 10.05.13 19.9 110.70 115 110.70 112.25 8.21 3.38 1.36 /Ba1/BB+ MyHULMNANbHbIA
CaHkT-TeTepbypr-01 10000 R 776 241111 19.11.15 50.7 | 100.50 99.00 102.00 7.76 3.85 3.30 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.0 100.20 1033 100.20 100.90 791 1.98 0.72 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00 26.12.11 26.12.11 32 100.45 32000 100.01 100.35 5.30 3.49 0.25 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.1 100.41 600 100.40 100.80 6.62 3.50 0.82 1/BB- MyHUL@NanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 26.6 104.30 102.00 106.60 8.23 3.14 1.02 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.12 15.07.12 10.0 101.27 = 0.02 17 000 100.85 101.30 6.87 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 | 100.58 99.00 102.15 8.01 2.03 129 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 18.10.11 17.04.12 7.0 100.70 9 99.71 100.45 6.12 1.79 0.53 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.12.11 04.06.13 20.8 100.75 | 1.74 99.00 102.50 8.57 2.27 1.10 /Ba2/ MyHULMNANbHbI
Yysawwms-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 17.04.14 313 100.78 100.60 100.95 7.58 1.93 1.7 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  22.09.11 19.09.13 24.3 BB//BB- MyHULMNANbHbI

AxyT-35003 2500 R 795 201111 20.05.16! 568 | 101.50 50 000 101.00 102.00 7.63 1.97 3.18 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 21.09.11

d‘b YPANACUIB | K3rUTAN

PbIHOK pyGneBbix o6nurauunmn

Hara Mecsues no Toprossii p , %
KynoH, Lop, PeittuHr
Boinyck OGbeM, MIH Lena | WUam. obbem, Wt CexTop
% KynoHa | odiepThl | moraw | odpT | noraw (0cH+PMIC) nokynka | npogaxa = odpT | noraw | Tekyw = T€T FIMIS

FOCYAAPCTBEHHbBIE U MYHULUMNAbHbBIE OBJIMTALAN (MPOAOJIXXEHUE)
Ap06n-09 3000 R 825 17.11.11 16.05.13 201 | 100.72 100.00 101.45 7.78 2.04 122 BB-/ MyHULMNAnNbHbIiA

Ap06n-34010 3000 R 8.00 18.10.11 15.04.14 31.3 | 100.65 100.20 101.10 7.62 1.98 1.95 BB-/ 7




Fixed Income Daily 21.09.11
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 | 10464 | 0.02 6.18 4.90 1.10 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 93 | 10175 5.80 4.03 0.72 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 214 | 105.25 6.05 439 1.59 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.12 18.03.15 425 | 10148 7.51 3.94 3.01 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 50 | 661 | 97.75 14.26 442 0.39 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 732 | 98.07 8.29 4.01 452 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 116.9 | 94.52 7.66 4.10 6.39 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 988  11.03.12 11.03.15 423 | 10143 9.38 4.87 2.89 Bi/B+ [
Alrosa-14 500 § 888  17.11.11 17.11.14 385 | 110.11 5.35 4.03 270 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.1 | 103.00 7.29 3.76 6.33 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 712 | 99.39 | 0.00 11.86 5.28 4.10 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 200 | 102.40 5.78 3.58 1.50 BBB-/Ba2/ GaHkm
BoM-15 300 § 750 25.11.11 25.11.15 50.9 = 96.07 8.63 3.90 342 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.03.12 11.03.1¢ 423 | 100.52 6.53 3.33 3.05 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 686 = 95.22 7.87 3.57 4.46 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 36.8 | 106.94 4.88 345 2,62 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 122 | 10140 | 0.00 6.41 3.88 0.92 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 804 | 93.53 8.03 3.61 5.04 BB-/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 194 | 104.20 6.07 4.26 143 BB-/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 504 | 103.69 7.20 3.98 3.38 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 80.3 | 108.02 7.91 4.40 4.75 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 149 | 101.67 3.1 449 1.16 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 144 | 100.67 | 0.05 2.30 144 1.12 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 176 | 108.81 3.34 442 1.36 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 257 | 105.06 3.98 6.26 1.90 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 224 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.11 11.04.13 19.0 | 106.21 3.22 3.46 144 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 227 | 107.69 321 349 1.74 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 296 | 103.09 363 4.88 225 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 348 | 110.13 4.44 3.77 2.54 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 37.9 | 104.17 3.87 5.15 277 BBB/Baa1/BBB |cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 450 | 105.09 430 5.59 3.32 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 4.1 1177 2.10 7.21 293 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.0 | 102.18 451 249 3.69 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 630 | 107.07 4.66 2.90 434 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 67.0 | 10244 4.57 5.01 4.72 BBB/Baa1/BBB |cblpbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 745 | 103.65 468 525 5.03 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 779 | 107.76 5.08 6.13 5.14 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 798 | 116.30 5.18 3.50 5.03 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 7.0 | 924 12355 3.74 0.66 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 101.9 | 109.18 4.05 3.30 2.88 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 1274 | 105.23 5.84 3.09 7.59 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 320 | 2752 125.07 345 2.36 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3154 | 108.78 6.58 335 | 12.05 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 216 | 106.14 429 3.74 1.63 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 394 | 10239 543 3.05 2.86 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 488 | 102.53 5.78 317 3.39 /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 | 102.98 3.92 2.73 173 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.03.12 18.03.14 303 | 99.13 7.39 3.53 225 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 171 D/Caa2/D GaHku
Koks-16 350 § 775/ 2314211 23.06.16 579 | 9468 9.15 4.09 3.80 /B2/B meTannyprus
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 13 | 103.11 -16.95 | 4.49 0.12 CCC/ID Xumust
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 504 | 108.00 11.27 | 2257 0.64 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 381 | 106.49 4.14 2.99 277 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 69.6 | 105.39 5.25 3.02 470 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 98.9 | 107.69 6.04 3.37 6.02 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1113 | 99.54 6.19 3.08 6.76 cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1304 | 102.79 6.29 324 750 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.03.12 10.03.16 544 | 97.37 11.14 5.33 347 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 589 | 93.62 8.12 347 4.00 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 0.7 BBB/Baa1/BBB  MyHMUMNamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 61.9 | 101.20 4.74 5.00 4.31 BBB/Baa1/BBB | MyHMLMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 43 | 101.24 | 0.01 4.41 3.95 0.35 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 106.6 | 107.32 6.89 4.02 6.31 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.1 101.89 | 0.11 -2.04 3.93 0.41 B+/Ba3/ Xumust
NKNH-15 200 § 850 221211 22.12.15 51.8 B+/Ba3/ Xummst
NMTP-12 300 § 700 171111 17.06.12 80 | 10124 | 0.0 5.04 3.46 0.63 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 154 | 104.37 5.55 443 1.15 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 254 | 98.62 7.22 3.30 1.86 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 497 | 101.71 8.25 430 327 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16, 1.0 | 619 | 99.12 20.44 4.92 0.08 BB/Ba3/ GaHkm
Novatek-16 600 § 533 03.02.12 03.02.16 532 | 100.92 5.09 264 383 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1141 | 102.14 6.30 323 6.89 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 1.0 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 82 101.56 7.19 4.74 0.63 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 221 | 107.24 6.46 5.01 1.62 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 316 | 96.14 7.87 321 2.28 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 448 | 11238 | 0.14 8.74 5.67 2.87 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 1125 08.01.12 08.07.16 584 | 107.62 9.24 523 3.63 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 12.50  31.01.12 31.01.18 775 | 107.00 11.96 5.84 4.24 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 7.50 221111 22.05.12 8.2 100.50 0.00 6.70 373 0.63 /B1/B+ Cbipbe
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EBPOOBJIUTALN
Renaissance-16 325§ 11.00  21.10.11 21.04.16 558 | 9299 & 0.3 13.07 5.92 3.30 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 18.6 B/B3/B GaHKm
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 74 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 201 | 105.33 | 0.00 3.82 341 1.53 BBB/Baa1/ GaHkm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 184 | 9941 | 0.02 7.92 3.77 1.35 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 282 | 105.69 4.50 3.37 211 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 332 | 110.80 473 4.06 238 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 0.0 | 609 = 99.97 | 0.09 17.18 349 0.00 BBB/Baat/ GaHkm
Rosselkhozbank-16 RUB 32000 R 870  17.03.12 17.03.16 54.7 | 100.13 8.66 4.34 3.65 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 68.8 | 104.16 543 3.02 4.64 BBB/Baa1/ GaHKu
Rosselkhozbank-18 1000 § 775 29.41.11 29.05.18 814 | 11243 5.50 345 5.18 BBB/Baat/ GaHkun
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 118.1 | 95.06 6.70 3.16 7.06 BBB/Baa1/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.0 98.56 8.46 4.01 3.20 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 439 | 101.86 3.08 1.78 3.32 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 833 | 14176 3.97 3.88 5.15 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 7.85  10.03.12 10.03.18 788 | 102.24 741 384 5.02 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 104.8 | 104.09 442 240 6.85 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2041 | 176.68 5.62 3.61 9.04 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2256  118.30 | 0.34 427 317 5.33 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 516 | 9541 10.23 4.65 3.35 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 633 | 9550 @ 0.25 12.36 5.11 3.71 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 674 | 104.26 4.85 275 461 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2375 99.81 7.66 3.75 9.73 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 18 | 100.65 1.56 2.95 0.15 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 201 | 106.86 | 0.06 2.23 3.03 1.55 BBB/Baa1/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 217 | 106.95 246 3.02 1.68 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 383 | 101.00 0.06 3.13 3.46 2.90 GaHkm
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 462 | 103.51 448 2.66 337 BBB/Baa1/ GaHKm
Sberbank-17 1000 § 540  24.09.11 24.09.17 732 | 100.60 5.28 268 4.95 BBB/Baat/ GaHkmn
Sberbank-21 1000 § 572 16.12.11 16.06.21 118.6 | 96.89 6.13 2.95 7.22 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 226 | 107.27 5.57 4.54 1.68 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 314 | 108.11 5.82 428 222 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.0 = 95.46 7.38 3.27 4.05 BB-/Ba2/BB Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 742 | 9546 764 351 476 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 474 | 107.51 5.52 3.58 3.32 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 743 | 96.89 5.99 217 5.01 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 315 | 9513 13.79 6.04 2.05 GaHKm
TMK-18 500 $ 7.75  27.01.12 27.01.18 774 96.07 8.56 4.03 4.84 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.03.12 20.09.12 122 | 101.98 4.08 3.00 0.97 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.12 13.03.13 18.0 | 105.61 3.58 3.55 140 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 41.0 | 105.72 4.40 2.96 3.01 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 588 | 11049 5.02 3.39 403 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.12 20.03.17 66.9 | 105.75 5.40 313 460 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 750  13.03.12 13.03.18 789 | 11225 5.60 351 513 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 101.9 | 108.78 5.90 3.33 6.27 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 70.9 B1/ GaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 9.4 103.00 = 0.05 2.14 2.96 0.75 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 94 | 10166 | 0.04 317 2.65 0.74 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 229 | 108.73 2.90 3.54 1.75 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.12 05.03.14 299 | 104.62 3.69 2.7 229 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 838 | 123.23 471 3.53 5.33 /Baa1/BBB Chlpbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 34 | 101.50 6.37 5.91 0.27 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 1.9 | 100.60 419 8.25 0.15 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 | 99.60 381 3.76 3.98 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 752 | 101.09 5.24 2.70 5.1 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.2 | 106.72 5.91 3.23 6.54 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 172.6 | 101.63 6.62 3.35 8.86 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 19.6 | 104.98 5.11 3.99 1.46 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 338 | 9843 4.88 1.08 2.54 /Ba3/BB- Ternexom
Vimpelcom-16 600 $ 825 231111 23.05.16 569 | 103.75 7.28 3.98 375 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 532 | 97.60 714 3.33 3.70 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 66.3 | 94.12 7.58 4.47 4.44 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 80.5 | 105.04 8.12 434 479 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75/  02.02.12 02.02.21 1141 | 9365 8.75 4.14 6.38 /Ba3/BB- Tenexkom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 1272 | 90.95 = 0.04 8.84 5.55 6.84 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 70.2 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 49.0 | 96.60 7.19 3.21 3.39 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 0.7 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 135 | 10344 342 3.20 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 | 10149 3.15 394 1.84 BBB/Baa1/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 04.03.15 420 | 103.22 543 3.13 3.07 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 536 | 100.83 = 0.04 4.00 422 3.94 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 21.0 | 814 | 104.05 4.36 3.30 1.56 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 782 | 99.68 6.37 317 5.19 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1104 | 98.70 6.74 3.32 6.54 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 020715 0207.35 46.0 2895 101.74 | 0.04 5.73 3.07 329 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 570 | 98.89 | 0.06 5.32 5.18 411 BBB//BBB (hMHaHCbI
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