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PyGneBbie BbIMyCcKn CTPATEIMSA
W3meHeHue, 6.n.
YTM, % 3Hay. 3afdeH.  3a MecC. YTD BHELLIHWIA PBIHOK
003 46020 i ) ! (357) Tekylas Henens bynet cyapbboHocHoM ans pbiHkoB: GPC nprMeT pelleHmne 0 BTOPOM dTane Konmnye-
lasnpow-11 7.0 - @  @03)  crBeHHOro cMsrYeHms. COCTOSITCA 3acefaHus v OCTanbHbIX BeyLvx LIB Mupa. CeroaHs Ha xof, Topros
Cuctema-3 74 - 3 (482)  OKaXyT BAVAHWME VHAEKC [eNOBOM aKTMBHOCTM B NPOV3BOACTBEHHON Cepe 1 AaHHble N0 AOXO0AAM U
pacxopam HaceneHua. MaTHULa 3aBepLUMIach HEMTPaNbHO A1 PhIHKOB, CeroaHs Topru 8 Poccum Mo-
CbipbeBble pbIHKM YT OTKPBITBCS Ha MAKOPHOM HOTE. ..ttt ettt cTp. XX
Vsmenenme, % BHYTPEHHUI PbIHOK
3Hay. 3apjdeH. 3aMec. YTD -
30n070, $/yHus 13504 i Y 79 Pocrocctpax pa3mellaeT cemmneTHue obnuraumm Ha 5 mnpa py6. Ha npeacTosiiien Hegene coctoaTcs ABa
ST : ' : aykumoHa Ha 14,5 mnpg pyb., nHsectopam byayT npegnoxersl OM3 26206 n OP3 25073. ... cTp. 3

Urals, $/6app. 816 - (1.0) 6.6
S&P MeTannbl, uHa. 1802.5 - 0.9 56
JeHeXHbIN pbIHOK YpoBeHb NMKBUOHOCTM PACTeT MOoC/e OKOHYaHWUA NMepuoaa HanoroBbix NnaTexen. B NaTHULLY CTaBKK

WameHeHme MexX0aHKOBCKOrO KPeAMTOBaHWS MOBLICUMIIUCH, OAHAKO Mbl OXMWOAEM UX CHUXEHUs Ha (DOHe BoCCTa-

HOBNEHUS YPOBHS JIMKBULHOCTU.  .ovviieiieiiieeiiteeetie ettt ettt cTp. 4

RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PEMO 8 LB 0.1 (0.0) 00) (1143)
[JenoauTsi B LIB 223.0 (15.9) (63.0) (217.3)

WU3meHeHue, 6.0, AnbdA-BAHK (B+/BA1 /BB)

NDF 1Y, % 425 B 13 223 MeHepxXMeHT OaHKa COOBLMI O BO3MOXHOCTW YBENINYWUTL BasOBbIN KpeauTHbIN nopTdens Ha 20—
25% B 2010 r., 4TO NPEBOCXOAMT NPEXHME NPOrHO3bl IMUTEHTA. OOLMI 00BbEM pa3MelleHms 0bnn-

MOSPrime ONN, % 311 - 37 (134) _
. raumn Anbda-barka B 2011 r. pocturHet 1,5 mapg gonn. Ha 3ToM poHe Mbl pekoMeHOyeM K MoKyM-
WameHenue, % Ke cTaplume eBpoboHabl 6aHka ALFARU 13 M ALFARU TS, oo crp. 5
USDRUB 30.80 - 1.4 25
CY3K(-/B1/-)
NHpekcbl KomnaHus ob6bsaBMIa 0 3aKpbITUM CAENKM MO NpUBREYeHMIO CUHANLMPOBAHHOIO KpeauTa B pasMepe
W3meHeHwe, 6.n. 900 maH gonn. JinksmnaHasa nosnuma CYSKa npofonxkaeT yaydlaTecs, YTO ABNFETCA elle OOHUM [40-
6n S EET, e yip  BOAOM B MOJb3y TOrO, 4TOObI 06PaTUTL BHUMaHMeE Ha Bbinyck CYIK-DuraHc-1 (YTP 8,9% @ utornb
—r : : : 2013 1.), KOTOPbI HEOABHO Obl BKOYEH B CMINCOK PEMO LIB. .o cp. 5
Russia 30 - UST 10 167.0 - (10) 11 N
EMBI + Spread 2825 - (192 (19 JIYKOWN (BBB-/BAA2/BBB-)

NyKown pa3mecTun HoBbIn10-TW NETHWUI BbINYCK eBpoobnuraumn Ha 800 MaH gonn., LOXO[HOCTb
cocTtaBuna 6,25%, 4to npegnonaraet HebonbLylo NpeMuto — nopsagka 10—15 6.1. K KPUBOW eBpo-

WHankaTuBHbIe cnpenpl obnuraunin SMUTEHTa MO MUTOram 4YeTBepra. HecMoTps Ha HeratMBHbIA (DOH, ANWHHbIE eBPOBOHARbI

210 9 6. 611 590 JIyKOVNA NO-MPEXHEMY MPUBIIEKATEIBHDI. ...viiiiiieiiiieie ittt eee et cTp. 6
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170 ggg HMTN (BB+/BA1/NR)
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Ha TekyLen Hefene KOMAaHUs MOXET 0bpaTUTbCS K aepxXaTenamm espoobnmraumin NCSP 12 3a co-

s rnacveM Ha HapyLleHvie KoBeHaHTOB (consent solicitation) v yxe BoiGpana ang 3TOro PUANHECKMX 1

310
1;8 200 Cbl/IHaHCOBbIX KOHCY/bTaHTOB. HOBOCTb MOXET NOBbICUTb TMKBULAHOCTb BbIMyCKa, a TakXe HeCKOJ1bKO
70 270 MOATONKHYTb BBEPX €I0 KOTUPOBKM. ..ieiiiiiitiiie e a cTp. 6
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= [lyKoiAN 4 - Gazprom 13 (npaB. ocb) HoBOCTM M KOMMEHTapuu, OTHOCALLUMECH K PbIHKY aKkuuin, CM. B HalleM exegHeBHOM W3gaHuu
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

Bce pewnt PPC. CobbITVS BNMXKaMLLMX OHEW CTaHYT AN PbIHKOB BaXKHEWLLEA BEXOW W OMPEenensT CPefHECPOYHbIV TPeHL
BedlyLmx hOHO0BbIX MHAEKCOB: 2-3 HOA0ps NponaeT 3aceaarie OPC, Ha KOTOPOM, Kak OXKAaeTcs, OyaeT NPUHATO peLleHne O
BTOPOM 3Tare KOJIN4eCTBEHHOro CMAr4eHus. MIMeHHO 3Ta Tema 3aHMMaeT yMbl MHBECTOPOB BO BCeM Mupe. Kak Mbl yXxe nucanu,
oLieHKa obbema CTUMYNMPYIOLLMX Mep KONebneTcs B O4eHb LUMPOKOM AManasoHe — oT 500 mnpg gonn. go 1,5 TpnH fonn. B
HaCTOALLMI MOMEHT TPYAHO NpefckasaTb peakuumio Ha pelleHre OPC — MHOroe 3aBMCUT OT 0Obema M NapaMeTpoB nakeTa, HO
OYeHb BbICOKa BepPOATHOCTb TOro, YTO OHa OydeT HeraTmBHOW. B cambii pasrap kpusvca OPC yTBepavna nepsbin 3Tan
KONIMYECTBEHHOrO CMSATYeHNs, B XOLe KOTOPOro Obiflo BbIKynieHo BymMar noyTi Ha 2 TpAH LOAS., Terepb Xe Ha pblHke akTUBHO
WOET ANCKYCCUSA O TOM, HAaCKOMbKO 3DMEKTUBHBIMU bl NPUHATLIE MEPbI U KakKUM JOMIKHO ObiTb cofepXaHne BTOPOro atana.
Mpencrosilas Hefens npumeYaTeNnbHa Takxxe U Tem, 4To B 3TO Bpems OyayT npoBefeHbl 3acefaHns no4yT Bcex BeayLimx Lib—
O[HAKO yXe Moc/ie pelleHns aMeprKaHCKMX OeHeXHbIX BracTen. B yetBepr coctosTca cosellanns banka AHrmm n ELB, a 5
HOs0Ops OyaeT 06bsABNEHO peLleHe snoHckoro LB no ctaBkam.

Hepens GypeT HacbiWeHHOW coObITUAMMU. TakK, B LIEHTpe BHMMaHUS Ha npeacTosilen Hepene 6ynet 3acemarHme OPC, Ho
OXNIAETCA U UenbIv psf OPYrMX BaxKHbIX COOBITUIA, a Takke nybnnkaums 6osblioro o6beMa MakpocTaTUCTUKIL. YacTb HOBOCTeM
POCCUIMCKME NAOLLAAKL OTbIrpatoT MO3XKe BCEX, MOCKOMbKY B HYeTBEpr — MATHULY OyOyT 3aKpbiThl B CBA3WU C NPa3sgHUKaMn. Yxe
nocne pewenus OPC, B natHuuy, OyayT onybnmMKoBaHbl LaHHbIE O PbIHKE TpyAa: MO MPOrHo3am, B OKTsAOpe ypoBeHb
Oe3pabotnubl ocTancs Ha oTMmeTke 9,6%. [MogyvepkHeM, YTO MOXOe COCTOSIHME pblHKA TpyAa — OAWH M3 (haKTOpPOB,
3acTaBnsoWmx aeHexHole Bnact CLUA npnberatb K AONONHUTENbHBIM CTUMYAMPYIOLWLM MepaM. Ha aAnHamuKe pbiHKOB MOTYT
CKa3aTbCs 1 NonmnTUYeckme cobbiTsa B CLLIA: BO BTOPHUWK COCTOSITCA NPOMEXYTOYHble Bbibopbl B KoHrpecc. MIHBeCTopb! CTaBAT Ha
nobeny pecnybnukaHues, KoTopble Oonee CKMOHHbI 3allMliaTh WHTepecbl Ou3Heca. CerofHs Ha XOA TOProB MOBAMSIOT
CeHTAOpbCKME OaHHble O AOXOAAax M pacxodax HaceneHus. COrnacHo KOHCeHCyc-nporHo3y Bloomberg , moxodbl Beipocnun 3a
Mecal, Ha 0,3%, a pacxofdbl — Ha 0,4%. BHVMMaHVe WHBECTOPOB OyAeT MPUKOBaHO M K MyGnmnkaumm MHOEKCa OenoBow
aKTMBHOCTM B obpabatbiBalolem cektope (ISM Manufacturing). OxumpaeTcst, 4TO MHOEKC MNPAKTUHECKU HE WU3MEHUTCS MO
CPaBHEHMIO C aBryCTOM, OCTaBLUNCh y OTMeTKM 54,5 nyHkTa. CerogHs CoCTOATCA O4epefHON payHL BblKyna TPeX-4eTblpeX1eTHMUX
rocbymar, a TaK e ayKUMOHbI MO pa3MeLLeHMo Tpex MecstyHbIX 0bnuraumim Ha 29 Mnpa, AOSU1. U WeCTUMECSHHbIX Ha 28 MNpL
nonn. Ha npencrosuwen Hegene onyonukyloT ot4eTHocTb 3a Il kBapTtan BP, Time Warner, AOL, News Corp. 1 psg Opyrux
KOMMaHWUN.

MaTHUUA 3aBepLIMNacb HeMTPanbHO. oceaHUn pabodnin feHb Heflenv He MPUHEC MOBbILLEHUS aKTUBHOCTM Ha PbIHKaX, U
BefdyLiMe MUPOBblE MNOWAAKM 3aKPbIMCh MpakTUYeckn 0e3  K3MeHeHUW. [naBHbIM COObITMeM CTana nybnukaums
npeaBapuTensHon oueHkn BBM CLUA 3a Il kBapTan. [loka3aTenb MOMHOCTbIO COBMaN C OXWMAAHWAMW pPbiHKA: 0OBbEM
aMepUKaHCKOM 3KOHOMUKU YBENWYNICS Ha 2% Onarogaps pocty noTpedbuTenbckix pacxonos Ha 2,6% (camble BICOKME TeMMbI
3a NocrefHve YeTbipe roda). B naTHULY cnpeg NHAMKATUBHOIO CyBEPEHHOro Bbinycka Russia’30 paclumpunca Ha 7 6.n. o 167
©.M., B OCHOBHOM 3a CHeT CHMXeHWs fgoxodHocTer 10 UST. LleHa Oymaru cHmsmnack Bcero Ha 5 6.n. 1o 119,8% oT HoMMHana. B
KOprNopaTVBHOM CErMeHTe TOproBas ceccus Obina HepBO3HOM, Npeobnaganv NPoaaxu, OgHako Onvxe K KOHLY AHs HaCcTpOeHme
WNHBECTOPOB U3MEHWUNOCh, M OOMbWMHCTBO OyMar Mo WUTOram [HS MPaKTUYecku He WU3MEHWNOCh B LieHe. A3Matckie pbiHKM
CerofHsa yTpoM MoKa3sbIBaOT PA3HOHANPABNEHHYIO ANHAMMKY, TOMOA Kak KOTUPOBKM (PbIOYEPCOB Ha aMepuKaHCcKue MHOEeKCh! U
HedTV PacTyT, 4TO NOAAEPXUT POCCUNCKME MIOLLAAKN MPY OTKPLITUN.

Onbra CTepuHa, sterinaoa@uralsib.ru
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BHYTPEHHMM PbIHOK

5 mnpp py6. ans crpaxoBwmka. OfHa M3 CaMbiX KPYMHbIX CTPaxXoBbiXx KOMMaHuM Poccum, Pocrocctpax, pasmeluaer
ceMuneTHre obnuraumn BTopon cepum Ha 5 mnpg py6. KHura 3asBok Obina OTKPbITa B MPOLAYIO NATHMLY, 3aKpbiThe KHUIN
Hamey4eHo Ha 9 HosbpPS, pa3MelleHre Dymar Ha bupxke coctomTcs 11 HOADPS; NNAHNPYETCA UX BKIIOYEHWE B KOTUPOBAbHbIN
cnmcok «Bx». CTaBKa MepBOro KyrnoHa Haxoamtcs B AvanasoHe 10,25-10,75%, BTOpOM—4eTBEPTbIN KYMOHbl PaBHbI CTaBKe
nepBoro, nocnenyloLe onpenefsioTc B COOTBETCTBMM C SMUCCUOHHBIMY AOKYMEHTaMU, KYMOH BbINNa4MBaeTCs ABaX bl B rof,.
Mo BbINyCKy NpeaycMoTpeHa ABYXNeTHss odepta. B HacTOAWMA MOMeHT y PocroccTpaxa Haxooutcs B obpalleHny oauvH
NATUNETHU BbINYCK Ha 4 Mnpg, pyb. o HallMM pacyeTaM, OPUEHTUP NO JOXOLHOCTU HaXOAMTCA B AvanasoHe 10,51-11,04%,
HUXXHSAS rpaHMLLa opreHT1pa BAn3Ka K TeKyLlemy YPOBHIO NepBOro Bbimycka.

CocToATca ABa aykuuoHa. Kak obbluHO, B cpegy OyaoyT mpoBOAMTLCS ayKUMOHbI MuHdUHa, B 3TOT pa3 MHBecTopam byayTt
npeanoxeHsl bymaru Ha 24,5 mnpa py6. MuHduH byaet gopasmewtats OD3 26203 (YTM=7,2%) c noralweHnem 3 aBrycra
2016 r Ha 14,5 mnpa py6., n OP3 25073 (YTM=5,68%) c noratieHnem 1 aBrycta 2012 r. Ha 10 mnpg py6. Ha Haw B3rnsa,
Bbinyck OM3 26203, KOTUPYIOLLMIACS C NPeMUeEN B pa3Mepe okono 15 6.1. K KpMBOW, — OAMH U3 CaMbiX NMPUBMEKaTeNbHbIX Ha
pbiHKe rocbymar. B naTHMLY obbem Topros B roccektope coctasun 1,9 mnpg pyb., 4to BecbMa Hennoxo. OfHaKo equHoro
TpeHZa He CIOXWNOCh, KOTUPOBKM DymMar M3MeHUNMCh PasHOHAaMpPaBfeHo, HO Ha KOPOTKOM KOHLLE KPWBOW MPUCYTCTBOBAM
NCKNIO4MTENBHO NPOAABLLbI.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

YPOBEHb JIMKBUAHOCTU BOCCTaHaBJIMBaeTCsa nodcie HaloroBbix nnarexen

[epurofd HanoroBbIX BbIMMAT 3aKOHYUNCA, U YPOBEHb JIMKBUOHOCTU Ha4yan NoBbIaTbCA. TeM He MeHee B MATHWULY CTaBKWM Ha
pbiHKe MeX0aHKOBCKOrO KpedMTOBaHWS BbIPOCIM, HO Mbl OXWOAEM WX MOHMXEHWUS CerofHs Ha (OHe pocTa YpPOBHS
NMKBUIOHOCTU. OCTaTKM Ha KopcdeTax KpeduTHbIX opraHusaumin B LB PO Bbipocnn Ha 51,4 mnpg py6. Ao 583,3 mrpa py6., a
0eno3unTbl 6aHKOB yMeHbWUANCL Ha 15,9 mnpa pyb. Ao 223 mnpga py6. O6bem caenok LIE no onepaumsm PEMO-kpenmntoBaHus
CHW3UICA Ha 26 MITH py0., coctaBumB 121 MnH py6. CTaBku no ofHoaHeBHbIM PEMO cHM3unmncs Ha 5 6.n. 1o 5,01%.

LG PO obbsBMN npeaBapuTenbHbI rpaduk MpoBedeHMs ayKUMOHOB MO MNPefoCTaBNeHuio 5-HefenbHbiXx ©e33anorosbix
KpeouToB B HOSOPE: ayKLMOHBI 3annaHMpoBaHbl Ha 2 1 23 Hos0ps.

B nATHMLY Kypc py6nb nogelleBen Ha 17 Komneek NO CPaBHEHMIO C NpedblayLuen ceccnent ao 30,84 pyb./nonn. EBpo ykpenuncs
Mo OTHOLLeHMIO K pybnto Ha 37 koneek fo 42,9 pyb./eBpo. CTOMMOCTb GMBaIOTHOM KOP3UHbI MOBbLICKNACh Ha 26 Korneek u
coctaBuna 36,26 py6. O6bem Toproe B nape pybnb-gonnap Ha MMBB Bo3poc Ha 2,8% Mo CpaBHEHWIO C NpefblayLLEen ceccren
0o 11,06 mnpa gonn. CerofHs Kypc Aonnapa CHUXAaeTcs, YTo CnocobCTBYeT poCTy LeH Ha HedTb — LieHa Brent mocturna 83
nonn./6app. Mbl oxugaem, 4to pyonb ykpenutcs fo 30,6-30,7 pyb. /gonn.

CoBokynHble cpeacTBa 6aHkoB B LIb PO, Kypc py6./nonn.
MnpgA, pyo., U ogHoaHeBHas ctaBka MosPrime, % 1 ueHa 6appens HedTn Brent, gonn.
CyMMa CpefcTB Ha cueTax GaHkos B L|B, Mnpp. py6. (1pas. LK. g6 _ == Lletia Hechy Brent, nonn./Gapp. (mes. wk.) £ 290
Kypc py6./oonn. CLUA (npas. Lk.)
OpHopHeBHas cTaska MosPrime, % (nes. Lk.)
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Jleonug CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

Anbdra-Bank (B+/Ba1/BB)

AM6I/IL|,I/IO3HbIe ninaHbl

KpeautHbin noptdens BbipacteT B 2010 r. Ha 25%. MeHegxmeHT Anbda-baHka coobuimn B NaTHMUY B Xome npecc-
KOHMepeHLMM, YTO PacCHMTLIBAET Ha POCT BAJIOBOrO KpeauTHoro noptdens Ha 20-25% B 2010 r. 1 Ha Takow e obbem B 2011 T.
PaHee OaHK 0XWAasn, 4To UTOram rofa BanoBbl NopTdens AocTurHeT 14—14,5 MAH AoNN., TO eCTb yBenu4mTca Ha 9—13% no
CpaBHEHMIO C ypoBHEM KoHUa 2009 r. bonee pafy>Hble NporHo3bl Anbda-baHka, o4eBMAHO, CBA3aHbl C OOLLMM YRyyLLeHUeM
CUTYaLMM B POCCUMINCKOM DaHKOBCKOW CUCTeMe, rae C Mions BO30OHOBMCS POCT COBOKYMHOIO KpeamTHoro noptdens. To, 4To y
Anbda-baHka ecTb BO3MOXHOCTb ObICTpee HapacTUTb BU3HEC, paflyeT, MOCKOSbKY 3TO MO3BOSSET MOBLICUTL PeHTabenbHOCTh,
Befb B 2009 r. oTHoLleHWe 3aTpaThl/[oxonbl BbIpocno y 6aHka o 51% B cpaBHeHUN ¢ 37% rofoM paHee, 1 NPOM3OLWO 3TO
NMEHHO Ha POHEe MOCTKPU3MCHOM CTarHaumm KpeamTHoOro noptdens.

B cnepytowem rogy 6aHK niaHMpyeT 3aHATb Ha pbiHKe 1,5 mappa, gonn. Anbda-baHk Takxke oxuaaet, 4yto 8 2011 r. BbIngeT
Ha PbIHKM AONTOBOro KanuTana C pasMeLleHUsaMm NokanbHbIX 06nnMraumin Ha CyMmy, NpUoNM3nNTeNbHO 3kBMBaNeHTHyo 400 MnH
[ONn., CO CPOKOM TPU-NATh NeT. TakxKe NnaHUpyeTcs pasMelleHne eBpoOoHA0B B obbeMe 1-1,1 Mnpa AoNA., CPean KOTopbIX
MOXET ObITb 1 AECATUNETHUI BbINyCK.

3ayem xpaTb ciepyiowero ropga? lNoka neperyHoe npeanoxeHune ot Anbda-baHka He peann3oBanocb, MOXHO 0bpaTUThL
BHMMaHWe Ha BTOPUYHBIV PbIHOK €BPOOOHAOB, rAe ecTb HECKOMbKO BbIMYCKOB 3MUTEHTA, BMOSIHE MPUIOAHbLIX LS MOKYMKM.
OTHOCUTENBHO [0POro BbIMMAAAT cTapwue bymarn ALFARU12 (moxogHoctb 4,6%, cnpen 397 0.0, K [0NANapOBbIM CBOMAM),
oflHako yxe ALFARU'13 (5,45%, cnpen 475 ©.1.) oueHeHbl HeMTpanbHo. Elle MHTepecHee C TOYKM 3peHuns cnpeda TopryeTcs
cTapwuin eBpoboHa ALFARU15 (6,8%, cnpen 563 6.1.). YyTb MeHee o4eBUaHA CUTYaLMs ¢ CybopaMHUPOBaHHbIMM ByMaramm.
ALFARU’15 mnmeeT konn-onumoH B aekabpe 2010 r., 1, KaK Mbl paHee roBopuv, BEPOATHOCTb ero NCMOSIHEHUS OLLEHMBAETCS
cemyvac kak 50%. [eno B Tom, 4TO cnpen Hag 5-netHumun Treasuries Ofs onpefeneHuns KyrnoHa Ha crnemylouive natb Net
COCTaBNAeT B 3TOM ciy4ae 628 6.n., YTO 3Ha4MTENbHO Nydwe, Yem 456 6.n. y BKMOSC'15, KOTOPbIA TOMBKO YTO He Obin
BbikyrneH. C apyron cTopoHbl, cnpen, 628 6.Mn. gaeT npemuio nopsaka 60 6.n. k cnpeny ctapuwen 6ymarn ALFARU'15, 1 Ham 3Ta
KOMMeHcauuWs 3a pasHULy B CTaTyce NPefCTaBAsSeTcs OTHOCUTENbHO Hebonblion. TakM 06pa3oM, MOXHO MPOCTO CMOKOMHO
NofoXAaTh A0 Aekabps M NOCMOTPeTb, YTO NpousonaeT ¢ ByMaron nNpm HacTyrmiIeHUN CpoKa KOom-onumoHa. Ha pbiHke Takxe
obpalLaeTcs cyboparHMpoBaHHbIv Bbinyck ALFARU'17 ¢ konn-onumoHom B Mae 2012 1., Cnpeq, B KOTOPOM NpW OrnpeseneHmm
KyroHa nocre onumoHa paBeH 546 6.M., YTO B CErOAHSLLHMX YCNIOBUSX ABHO CIULLKOM Maso (elle pa3 BCMOMHUM cripefd 563 0.n.
y ctapwen 6ymaru ALFARU'15). Cervac ALFARU'17 Topryetcsa 6am3Ko K HOMWHany, No3TOMy MOKynaTb 3TOT BbIMYCK Mbl He
pekoMeHayem. MTak, Haw BbiOop — cTaplune bymarin ALFARU'13 1 ocoberHo ALFARU'15.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

CY3K (-/B1/-)

KomnaHusg o6bsiBUIa 0 3aKPbITUN CAENKN
no nNpuBIe4YEHNIO CUHAULIMPOBAHHOIO KpeauTta B pasmepe 900 mnH gonn.

CymMma KpeauTa 6bina yBenuueHa noutu Ha 30%. O Tom, 4To yrneaobbiBatollas komnaHus CYIK goctirna ¢ KOHCOPLIMYMOM
3anagHbIx 6aHKOB JOrOBOPEHHOCTM O MPUBMEYEHNN CUHAMLMPOBAHHOIO KpeauTa B pasMepe 700 MIH JOJ. Ha CPOK NsATb feT No
ctaBke LIBOR+325 6.n. ¢ BO3MOXHOCTbIO yBeNnMYeHus obbemMa kpeamta Ao 900 MAH A0MS., Mbl NMMCaNK elle B HaYvane ceHTaops.
B naTHMLy xe CY3K oburumansHo oObsiBMUA O 3aKPbITUM 3TOW CAENKM, MPUYEM BbICOKMI CMPOC CO CTOPOHbI GaHKOB MO3BOMMI
KOMMaHUK1 yBENMYUTb Cymmy Ao 900 MnH gonn. HanomHmM, 4To cnabas NukBmaHas nosnums komnaHnm (Ha koHel, | nonyrogums
2010 r. KO3 hULMEHT TeKyLLen TUKBUAHOCTA COCTaBAsn Nuwb 0,6) sBAsNach efsa v He OCHOBHbLIM HEraTUBHBIM MOMEHTOM B
KpeoutHoMm npodune CYIKa. Tenepb Xe C NpuBIeYeHMEM [LONTOCPOYHOTO KpeauTa KOMMAHUA CyLLEeCTBEHHO MOBbICUNa
NNKBUIOHOCTb U COKPATUMIA PUCKM pedrHaHCMpoBaHns (Ha 30 MIoHS COBOKYMHbIM 40T KOMNaHum coctasnsn 90 mnpg py6., 13
KoTopbIx nopaaka 42 Mnpg pyb., nnn 46 %, NpuUXoANIOCk Ha KPaTKOCPOYHYIO 3aA0MKEHHOCTL).

O6nuraumn ocratoTcs NpuBneKaTenbHbIMU. Mbl NMpPoaomkaemM cantath obnuraumm CYSKa MHTEPECHOW WMHBECTULMOHHON
BO3MOXHOCTbIO. Bbinyck CYSK ®uHaHc-1 Topryetca ¢ goxogHocTbio YTP 8,9% Ha cpok OBa C MOMOBMHOW roga, 4To
COOTBETCTBYET KPMBOW JOXOAHOCTM BbiMyckoB Meyena (B1), B To BpeMs Kak KpeauTHbIN npoduns CYIKa BbirnaguT kpende (Ha
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cepelVHy ropa oTtHolweHue Yuctbin gonr/EBITDA coctasnano 2,3, B TO BpeMdA Kak 3HadeHwWe 3Toro nokasatend y Medena
HaxoOMnocb Ha ypoBHe 4,9). KcTaTu, HefaBHee BKtodeHme obnuraumin CYSKa B cnvcok peno LB — 370 euwle ognH foBof B
NOMb3y CHUXEHWNS [IOXOAHOCTM 3TOrO BbINycKa, KOTOPbIM Mbl NPOAOIXKAEM PEKOMEHO0BATh K MOKYMKE.

Mapus PagyeHko, radchenkomg@uralsib.ru

JIVKOWN (BBB-/Baa2/BBB-)

BbIHy)KJJ,EHHaﬂ npemuvsa

B natHvuy JTYKOWMIT o6baBMA pesynbTaThl pasMellieHns HOBOro Bbimycka eBpoobnuraumin cpokom Ha 10 net. B xope cbopa
3aBOK JOXOAHOCTL Oblina ycTaHOBMeHa Ha ypoBHe 6,25%, 4To npefnonaraeT HeGonbLUyio NpeMuto — B pa3mepe nopsaka 10-15
.M. K KPMBOW €BPOOBNMIaLIMIA SMUTEHTA MO UTOraM YeTBepra. O6beM pa3meLLaeMoro Bbinycka Obin moHWxeH Ao 800 MiH gonn.
YXyALUeHWe NapameTpoB CBA3AHO C PE3KMM POCTOM HEraTVBHbIX HACTPOEHWNI B CepefMHe NPOLLION Heenn 1 NOAbEMOM KPUBOU
fnoxofHocten UST , 4TO NMpMBENO K NPOLaXaM B CErMeHTe POCCUMNCKMX eBpoobnnraumii. Ecnu elle B noHeAenbHUK LOXOAHOCTH
Lukoil’19 Haxogunuce BONM3N 5,6%, a Lukoil’20 — Ha ypoBHe 5,9%, To Gnnxe K KOHLY Hefleniv OHW MOAHSNUCL NPUMEPHO Ha
30 6.1n. n coctaBnanmn 5,95% n 6,20% COOTBETCTBEHHO.

HecmoTpsi Ha HeraTuBHbI (OH, ASIMHHble eBpoGoHabl JIYKOWM/la no-npexxHemy npuBnekaTenbHbl. HecMoTps Ha
BPEMEHHOe yXyALEHNe CUTYaLMmM Ha pbiHKe eBPOODAMraLmii, NOTEHUMAN CHUXEHWS OXOAHOCTEN €BPOODAUraLm SMUTEHTa,
Mo HallemMy MHEHWIO, BCe ellle OCTAaeTCs BbICOKMM. bonee noapobHO Hall B3rnsa Ha bymaru JNIYKOW/a nsnoxeH B BbINYLLEHHOM
HefaBHo ob3ope http://st.finam.ru/ipo/comments/ 101026 _FI LUKOIL Placement.pdf.

Opwuii FonbaH, golbanyv@uralsib.ru

HMTH (BB+/Ba1/NR)

KomMmnaHusa 06paTI/ITC$I K gepxxatenam 3a cornacmem

BbIGpaHbl KOHCYNbTaHTBI. [0 MHdopMauun Debtwire, HMTI Ha3Ha4mn Morgan Stanley 1 Latham & Watkins covHaHCOBbIMU 1
OPUANYECKMI KOHCYIbTaHTaMK Npu 0bpaLLeHun K MHBECTOpaM 3a cornacneM (consent solicitation) Ha 3MeHeHWe KOBEHAHTOB
no Bbinycky espoobnuraumii NMCP 12, koTopble ByayT HapyLLeHbl Npu CoBepLUeHN Caenku no nokyrnke 100% akumn OAO
«[pumopckmin Toproeblin nopT» (MTM). Bonpoc o coBeplleHnW CAENKM U UCTOYHMKAX ee (PUHAHCMPOBAHWS BblHECEH Ha
BHeOYepefHoe cobpaHue akumoHepoB (paHee chenka Obina yTBepxkAeHa COBETOM LMPEKTOPOB), rofocoBaHve nponget 16
fekabps. MpennoxeHus fepxXaTensM eBpoobnuraumMi  MOXHO >XAaTb yXe Ha Tekyllen Hefene, pasMep BO3MOXHOMo
BO3HarpaxxaeHus noka He 6bin 06bABNEH.

Mokynka MTN cyuwectBeHHO yBenuuuT gonroByto Harpysky HMTI. Kak cooblianock paHee, cyMMa COEMKM MO MOKYyrKe
100% akumm NTMN coctaBuT 2,153 Mnpa gonn. GUHAHCUMPOBaTb ee MaHMpPyeTcs 3a cHeT OaHKOBCKMX KpeanToB Ha 1,95 mnpn
IONn. CPOKOM Ha ceMb fneT Mo cTaBke He 6onee 3MLibor+7 n.n. nmbo He 6Gonee 9% npu GUKCMpPOBaHHOWN cTaBke. Kpome Toro,
yucTbi gonr MTr coctanset 10,94 mnpa py6. (350,7 MApA AOAN.), YTO YBEAUYUT YNCTbIN gonr HMTM Ha 2,3 Mnpg gonn. (Ha
KOHeL, | nonyroams oH 6bin oTpuLaTeNbHbIM). YuuTbiBas, 4To EBITDA rpynnsl 3a | nonyrogme 2010 r. coctasuna 245 MnH gonin.,
nocnie nokynku MTI gonrosas Harpyska rpynnbl B TepMuHax Ymctein gonr/EBITDA MoXeT BO3pacTu, MO HalWMM OLEHKaM, A0
4,5-4,6 (KoBeHaHTbl OrpaHNYMBAIOT ero ypoBHeM 3,5). OfHaAKO BMNOCNeACTBMN OHa CHU3UTCA, NMOCKONbKY obLias EBITDA Gyger
BKJOYaTb 1 nokasatenu MTI1.

Aepxatenn 6oHA0B oXmAaanu nogobHoro wara. locne Toro kak KoMnaHus obbsBMNa B OKTAbpe 0 cymMMe CAenku, CTano
ICHO, YTO KOBeHaHTbl Mo Bbinycky NMCP "12 (YTM4,7%) OyayT HapylleHbl. TeM He MeHee BbiNyCK NMPOOOKan ToproBaTbcs
MPUMEPHO Ha TOM Xe ypoBHe (MOoTepsiB B LieHe MeHee 1 M.N. C MOMeHTa 0ObsBEHNSs O CAeSKe B CEHTAOPE). DTO rOBOPUT O TOM,
YTO ero fAepxXatenn oXuaanu OT KOMMaHWW NPeMuK 3a cornacue Ha HapylleHne KOBEHAHTOB, a Takxke Obln yBepeHbl B ee
CNoCOBHOCTN MoracuTb BbIMycK. [JaHHas HOBOCTb, Ha Hall B3rsf, MOBbICUT IMKBUAHOCTb He CIIMWKOM akTMBHO TOPryemom
Oymarv n CMoXeT HeckomnbKO NMOATONKHYTh ee KOTUPOBKU BBEPX.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

1 Hos1Ops Pa3melueHwue EBpaszXonamHr ®uHarc-02 (10 mapg py6.). Pa3melerve EspasXonanHr GuHaHc-
04 (5 mnpa pyb.). Odepta TexHonorum insmHra Musect-1 (1,75 mnpga py6.).

2 Hosbps PasmeleHne JIK YPANICMB-B0-03 (3 mnpa py6.). PasmelleHme Poccenbxozbank BO-
06(10 Mnpa py6.). Odepta XaHTbl-MaHcminckmin 6aHk-1 (3 mnpa py6.). MoraweHue
LentpTenekom-2010 (115 MnH gonn.).

3 HosAOps Odcbepta TpaHcaspo-1 (3 mrpa py6.).

4 Hosbps Moratuerue Mpynna Pasrynam 65O-15 (0,5 mnpa py6.).

5 Hosbps Odbepta A-UnxuHnpuHrAneect-1 (1,75 mnapga pyo.).

6 HOAGpPSA MoratueHme Mirax Group 2010-2 (150 mnH gonn.).

9 HosOps MorauweHue MeaHosckas 0bnactb-34001 (1 mnpa py6.).

10 Hos0pA MoraweHue PXA-6 (10 mnpg py6.). MoraweHne benropoackas obnactb-31001 (2 mnppa pyo.).

11 Hos1Ops Odbepta PuHaHcoBas koMmnanus HY-1 (1 mnpa py6.).

12 Hos0pA PasmelleHne Mpynna Yepkmzoso-50-03 (3 mnpg py6.). OdepTa tOXHas dhoHaoBast KoMMaHms- 1
(0,9 mnpa py6.).

15 Hos1OpA Pa3meLleHne PBK-PuHaHc-03(3 mnpg py0.). Ocepta BTE-Nn3unHr GuHaHc-1 (8 mnpg pyo.).
Moratuerue Fasnpom-2010, JPY (10 mnpa an. neH.).

16 HOs1OpA PasmetleHne MTC-07 (10 mnpg py6.). PasmeuieHne MTC-08 (15 mnpg py6.).

19 Hos1OpA Odbepta O6beamHeHHble KoHauTepbl-PuHaHc-1 (3 Mnpg py0.). Odepta PXA-9 (15 mnpa py6b.).

20 Hos6ps Ocbepta Mirax Group 2011 (180 mnH gonin.). Morawenne Viikom-Tlaga-2010 (40 maH gonn.).

JleHeXHbIV pbIHOK

24 Hosbps BaHku BepHyT LleHTpobarKky 5 Mnpg pyo.
24 Hosbps BaHku BepHyT MuHbuHy 7 Mnpa pyo.
1 AHBap# LleHTpobaHK npekpaTnT NpeaoCcTaBnaTh Oe33anorosble KpeanThl
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH py6. % 0 KynoHa, % KynoHa, % norawieHus

TexHonorunm JlnsunHra

01.11.10 1750 100 15,0 8,5 24 okTabpsa 2014
VHBecT- 1
X -M / /

02.11.10 onmeiviaRcancin 3000 100 13,0 7.0 31 okTs6ps 2011
DaHk-1

03.11.10  TpaHcaspo-1 3000 100 16,95 11,95 25 anpensa 2012

05.11.10  A-VIHXUHUpUHrHBeCT- 1 1750 100 15,0 8,5 30 okTabpsa 2014
®uHaHcoBas KOMMaHWA

11.11.10 1000 100 16,0 - -
HY-1
O

12,1110 'OXHaA donAosan 900 100 15,75 9,0 1 mas 2012
KomMmaHus- 1

15.11.10 BTE-JTn3nHr @unHaHCc- 1 8 000 100 9,8 7.1 14 man 2012
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 19.8 98.00 8.96 104.50 10.41 4.7 1.36 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 30.8 100.85 15 100.66 100.85 9.06 4.57 2.04 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 98.0 100.99 43185 100.85 100.99 8.06 2.01 4.07 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 120.3 101.48 100.38 101.35 7.30 2.01 4.84 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 132.5 99.54 99.20 99.50 8.57 5.86 5.50 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.10 01.02.12 15.3 102.40 6.87 2.14 1.1 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 23.9 100.61 1500 101.20 101.65 7.08 1.84 1.29 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 452 100.19 100.00 101.77 7.52 1.86 227 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 69.5 100.08 402 000 100.11 100.46 7.88 1.93 3.24 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 41.0 92.9 100.22 100.15 100.30 7.75 1.90 2.23 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 76.7 99.98 99.81 100.20 7.7 1.89 3.20 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210, 2112120 20 26.1 101.33 | 0.53 101.00 101.29 6.31 7.87 0.16 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 12.0 101.00 26 408 100.13 101.09 6.95 3.90 0.91 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13 18.0 36.1 101.20 | 0.10 260 870 100.70 101.20 741 4.07 1.33 BB/Ba3/ BaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11 19.09.13 11.0 35.2 106.33 24 106.51 106.97 6.69 6.59 0.82 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 19.0 37.3 108.94 | 0.04 109.00 109.44 7.80 6.34 1.30 B+/B1/ Cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 56.6 101.05 14518 101.50 101.80 8.96 221 3.52 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 32.0 56.4 100.51 417 303 100.50 101.00 8.24 2.05 221 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 32.0 56.6 100.50 | 0.05 300 000 100.45 100.75 8.26 2.05 2.22 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 56.4 102.20 | 0.35 856 944 102.00 102.20 8.64 2.18 3.52 BB-/Ba3/BB- cbipbe
ATom3HNp06 10000 R 750  15.08.11 15.08.14 46.2 100.05 | 0.05 250 002 100.09 100.10 747 7.50 3.16 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75 11.04.11 08.04.13 29.7 101.20 5 100.80 101.65 7.21 3.82 2.18 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  11.04.11 08.04.13 29.7 101.62 | 0.07 100.81 101.65 7.02 3.80 219 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 12.0 29.8 101.10 | 0.15 101.02 101.10 6.96 4.00 0.88 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 17.0 35.3 100.02 73 000 99.90 100.10 7.62 3.74 1.26 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 9.1 100.00 75.08 102.00 6.54 3.22 0.69 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 4.0 275 100.61 100.00 4.86 3.72 0.27 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 9.50  23.02.11 23.02.11 39 100.65 /Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216 26.0 74.6 108.65 49952 108.74 108.75 8.14 5.74 174 cbipbe
BalwHedTb-02 15000 R 12500 211210 21.1212) 131216, 26.0 74.6 108.90 | 0.40 88001 108.65 108.75 8.02 5.72 174 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212] 13.12.16) 26.0 74.6 108.75 123 706 108.60 108.75 8.09 5.73 1.74 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 4.0 16.1 103.13 103.10 103.48 7.06 8.22 0.30 meTannyprus
BuHGaHK-2 1000 R 1050, 28.04.11  05.05.11] 29.04.13 6.0 304 100.40 99.00 101.00 9.52 524 0.47 /B2/B- GaHku
BB/ MM 206 3000 R 9.000 15.12.10 15.12.10 1.6 100.71 | 0.01 6767 100.72 102.40 3.40 4.46 0.12 /Ba3/BB- notpeb. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 284 100.20 12000 100.20 100.42 7.48 371 2.01 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 7.35 15.04.11 11.10.13 35.9 100.00 48 248 100.00 100.20 7.48 3.66 2.51 /Ba3/BB- notpe6. ToB.
BB/ MM 60-02 3000 R 7.35 15.04.11 11.10.13 35.9 100.00 28 750 99.75 100.08 7.48 3.66 2.51 /Ba3/BB- notpeb. ToB.
BB/ MM B0-03 5000 R 7.35 15.04.11 11.10.13 35.9 100.05 | 0.05 164 003 99.95 100.05 7.46 3.66 251 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 30.12.10 27.06.13 324 100.86 50 000 100.00 101.00 7.67 3.90 222 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-07 5000 R 790  30.12.10 27.06.13 324 100.00 1 100.00 101.00 8.05 3.94 2.22 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 35.9 100.00 79751 90.09 100.08 7.48 3.66 251 /Ba3/BB- notpe6. ToB.
BUA AVXK A 9440 R 850 151210 15.03.40 357.7 100.59 100.50 101.90 8.63 21 10.11 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 279 100.00 8.15 3.99 1.95 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 33.1 104.83 500 000 104.15 104.89 7.39 4.40 2.26 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 9.0 449 106.25 32500 106.12 106.45 5.98 7413 0.64 /Ba2/BB+ Tenekom
BK-VHBecT6 10000 R 830/ 19.04.11 13.10.15 60.3 /Ba2/BB+ Tenexkom
BK-WHsect7? 10000 R 830 19.04.11 13.10.15 60.3 /Ba2/BB+ Tenexkom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 11 100.50 135 90.01 100.50 3.66 4.7 0.08 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 11 10044 | 0.15 297 100.24 100.44 3.40 4.22 0.08 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 4.0 34.7 102.52 | 0.35 101.89 4.79 2.92 0.34 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 1411120 1.0 249 101.69 6.86 0.08 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11] 07.03.13] 5.0 28.7 101.72 101.51 101.80 7.40 6.13 0.35 B2/ (buHaHCbI
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 18.0 36.1 100.04 | 0.04 155 99.95 100.04 9.10 4.49 1.30 B2/ (buHaHCbI
BTB - 506 15000 R 740 20.01.11 17.10.13 36.1 100.75 150 000 100.40 100.75 7.31 1.83 2.51 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111  13.07.12] 06.07.16, 21.0 69.2 100.76 40 451 100.81 100.84 6.87 1.78 151 BBB/Baa1/BBB | GaHku
BTb 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14) 14.0 50.1 103.70 103.00 103.95 6.32 2.33 1.02 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 28.9 101.20 60 400 101.00 101.20 7.24 1.87 2.03 BBB/Baa1/BBB | GaHku
BTb B0O-02 5000 R 760 17.12.10 15.03.13 28.9 101.01 60 001 101.00 101.20 7.33 1.88 2.03 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 289 101.01 211485 101.00 101.20 7.33 1.88 2.03 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150 06.04.11 05.10.11 114 105.01 105.00 105.18 5.99 5.46 0.86 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11 14.02.11] 05.02.13 4.0 217 100.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.12.10 07.06.11] 29.05.13 7.0 314 100.30 5.69 313 0.56 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.0211  29.08.12] 20.02.14, 22.0 40.3 100.46 75.01 101.00 6.67 342 1.63 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 11.11.10 151110/ 06.11.14, 1.0 49.0 100.18 | 0.06 100.15 100.17 3.74 244 0.04 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11) 07.07.15 9.0 571 100.35 171330 100.01 100.40 6.55 1.74 0.60 BBB//BBB (buHaHCbI
BTB-Mua®03 5000 R 750 141210 16.06.11) 07.06.16, 8.0 68.3 100.75 | 0.02 58 250 100.05 100.75 6.27 1.86 0.54 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 750 141210 16.06.11] 07.06.16, 8.0 68.3 100.70 87 350 100.50 100.75 6.36 1.86 0.54 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/ 30.11.16, 1.0 741 100.60 40 005 100.41 100.60 4.00 240 0.11 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 16.0 82.3 100.23 7.01 1.75 1.10 BBB//BBB (buHaHCbI
BTB-M3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17' 10.0 82.3 100.14 6.58 1.66 0.72 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 85.0 121.2 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 36.0 121.2 BBB/Baa1/BBB | GaHku
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 21.0 69.4 113.69 | 0.01 343071 113.60 113.70 6.25 6.47 1.46 /Baa3/BBB- Cbipbe
asnpHedtd 10000 R 16.700  19.04.11  25.04.11) 09.04.19 6.0 102.8 105.30 103 585 105.30 105.50 5.06 791 0.46 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 281210 28.06.11) 24.06.14 8.0 445 121.79 103 195 121.85 121.90 5.63 0.75 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 28.12.10 26.06.12 20.2 110.75 24 391 110.75 111.08 6.29 5.91 141 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 121 101.50 675 101.25 101.50 5.50 3.44 0.93 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 40.1 100.59 17424 100.60 100.80 714 3.58 2.75 BBB/Baa1/BBB | chbipbe
a3npomb 1 5000 R 710 27.01.11 27.01.11 3.0 100.48 100.35 100.90 5.13 3.52 0.24 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 37.3 /Baa3/BB GaHku
asnpomb 3 10000 R 565  10.01.11 10.10.11 115 /Baa3/BB GaHku
a3npomb 4 20000 R 875 18.11.10 221110/ 15.11.12 1.0 24.9 100.21 100.10 4.03 4.35 0.06 /Baa3/BB GaHku

asnpomb 5 20000 R 875 251110 2911100 22.11.12 1.0 252 100.10 /Baa3/BB GaHku
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 29.8 | 100.60 & 048 159 999 100.10 100.60 7.00 3.54 213 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  12.04.11 09.04.13 29.8 | 100.55 @ 0.05 156 084 100.50 100.60 7.02 3.54 213 /Baa3/BBB- cbipbe
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 34 102.00 701 102.01 102.10 10.62 8.80 0.25 aBToONpoM
eHepKomn1 2000 R 850 21.12.10 21.06.11 7.8 JHepreTMka
TnapoOrK-1 5000 R 8.100 291210 29.06.11 8.1 101.40 | 0.05 7 101.40 101.50 5.99 3.98 0.61 /Baa3/BBB- aHepreTMKa
nMocCrp-2 4000 R 1.00  17.03.11 17.03.11 4.6 87.50 75.00 99.99 43.38 0.57 0.27 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 4.0 28.0 | 100.50 9 100.50 100.90 7.48 4.64 0.28 BB//BB- GaHku
no6akcbark 6O-02 5000 R 810 220111 250112 220713 150 332 | 11500 14.60 100 001 100.00 100.40 3.55 123 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911 26.0317 110 780 | 101.70 58 760 101.00 101.75 7.27 4.54 0.83 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 30.2 95.08 1 95.08 107.00 14.95 6.29 1.92 TOProBNst
[JlansCe3206 2000 R 760 01.12.10 30.05.12 19.3 | 101.38 97.00 102.00 6.08 3.74 0.82 BB-/Ba3d/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11) 17.07.12, 9.0 209 | 105.85 55000 105.10 105.85 6.57 7.07 0.65 Tenekom
[OBTT-0 02 5000 R 7.75  20.01.11 18.07.13 33.1 11.84 5.69 17.99 172.82 | 32.64 0.63 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11) 08.03.13, 5.0 28.7 aHepreTMka
IxendchCul1 2000 R 500 21.04.11 20.10.11 11.9 90.00 80.00 100.00 17.19 277 0.82 IloTo3BaH TOproBnst
[vken®un-1 3000 R 925  17.03.11 17.03.11 4.6 100.70 | 0.05 100.50 100.80 7.44 4.58 0.35 TOProBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 55.7 92.50 450 91.71 93.00 10.89 4.63 3.35 TOproBnst
EABP-3 5000 R 1050, 02.11.10 031111 25.10.16, 12.0 & 729 | 105.00 5.34 4.99 0.92 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.74  20.01.11 21.04.11 58 100.61 100.00 247 0.93 0.46 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 375 08.12.10 07.09.11 104 | 100.57 3.1 0.93 0.82 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 346  16.12.10 12.06.14 441 100.52 100.05 3.35 0.86 3.30 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 419 | 100.86 100.05 100.60 3.38 0.89 3.15 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 250311 220313/ 13.0320 29.0 1141  100.75 @ 0.19 261529 100.70 100.80 9.09 4.58 2.01 B+/B1/B MeTannyprus
Espa3sXona®-3 5000 R 925 250311 22.03.13 13.0320 29.0 = 1141 @ 100.80 9752 100.70 100.80 9.06 4.58 2.01 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 46 IC/ (huHaHCh!
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 57.0 = 932 | 102.75 45 102.85 103.10 8.17 4.32 3.68 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 175 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 11 100.26 100.01 100.50 14.95 8.95 0.08 (buHaHCbI
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 17.9 | 100.68 95.01 101.48 11.81 5.94 124 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 23.0 90.01 (buHaHCbI
)Kene3sobet1 1000 R 10.000  19.11.10 27.05.11 7.0 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 125 | 101.55 6.62 3.98 0.91 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 1.0 31.6 | 100.60 & 0.05 5000 100.55 100.60 4.86 5.38 0.11 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.000 04.01.11  05.07.12 01.07.14 200 @447 @ 101.28 0.03 1491 101.20 101.28 7.27 3.94 147 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 5.0 29.7 | 100.75 | 0.10 6622 100.70 100.75 6.07 3.91 0.42 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 230 353 & 10030 0.5 144 503 100.21 100.30 7.67 3.83 1.67 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.12.10 09.06.11 74 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 447 99.40 98.70 99.24 8.30 3.99 2.94 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11] 02.06.16, 8.0 68.1 107.09 123 081 106.75 107.09 6.40 8.60 0.55 1/BB- TOproBnst
WHnpom 03 1300 R 9.50  17.11.10 18.05.11 6.7 105.67 929 50.00 55.00 -0.75 4.48 0.53 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 132 | 107.711 106.51 109.99 9.31 7.75 0.90 cepBuC
WHtypucr-2 2000 R 14000 231110 29.07.11] 21.05.13, 9.0 31.2 | 10143 60 707 101.10 101.50 6.42 6.88 0.65 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 349 | 101.00 73151 101.05 101.40 9.04 4.57 2.35 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550  02.12.10 28.11.13 375 101.01 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 7.0 25.1 101.00 100.00 101.24 8.38 5.08 0.52 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 35.0 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 8.4 102.99 86 176 102.35 102.98 11.32 4.36 0.38 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 132 | 101.48 9.74 5.40 0.92 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 16.8 | 102.05 101.80 102.15 10.61 5.86 117 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 8.6 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 158 | 110.50 45 110.00 111.00 8.15 3.72 1.08 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 158 | 101.82 101.65 102.25 8.56 2.40 112 //B- TOProBnst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13 21.0 333 | 101.65 6500 101.75 102.00 8.66 2.33 1.50 11B- TOproBnst
Koneiika 60-02 3000 R 9.000 04.01.11 01.10.13 35.6 | 100.10 12500 100.25 100.49 9.26 2.24 2.37 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 8.1 /Ba3/ (bUHaHCbI
Kyi6A3oT1-2 2000 R 8.80  04.03.11 04.03.11 4.2 100.80 | 0.05 2162 100.80 100.89 6.48 4.35 0.32 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 312 | 10725 | 025 4011 107.25 107.49 10.42 3.37 144 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 25.7 | 107.00 6000 106.55 107.00 9.56 3.69 0.94 B CTPOUTENLCTBO
TleHanepr02 3000 R 854  28.01.11 27.01.12 152 | 101.60 5 101.75 102.50 7.29 4.19 1.1 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 179 | 101.42 101.25 102.50 711 3.94 1.32 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 9.0 57.6 | 115.00 1 100.90 101.00 4.01 0.82 B-/B2/ (puHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 3.0 33.6 | 101.59 @ 0.04 101.40 101.79 7.02 6.63 0.26 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12] 25.06.13 20.0 & 323 & 101.71 19000 101.50 101.70 9.48 5.15 1.40 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 34.9 | 100.05 100.00 100.40 10.22 4.98 2.30 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 8.6 97.50 95.01 99.99 13.44 4.73 0.60 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 135 | 10147 @ 017 599 584 101.35 101.47 5.79 3.49 1.00 BBB-/Baa2/BBB- | cbipbe
JTykoindo6n 6000 R 740  09.12.10 05.12.13 37.8 | 101.30 23 540 101.30 101.90 7.04 3.64 2.58 BBB-/Baa2/BBB-  cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 216 | 11150 @ 0.19 140 000 111.55 111.97 6.47 5.97 151 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335, 07.02.11 06.08.12 216 | 11155 | 0.05 40385 111.55 111.60 6.44 5.97 151 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  07.02.11 06.08.12 216 | 11218 | 0.18 111.55 111.95 6.08 5.93 151 BBB-/Baa2/BBB-  cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 216 | 11140 255175 111.55 111.90 6.53 5.98 151 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 1335, 07.02.11 06.08.12 216 | 11130 60 691 111.55 111.60 6.59 5.98 151 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO06 5000 R 920 16.12.10 13.12.12 259 | 105.45 121000 105.05 105.45 6.51 4.35 1.81 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 259 | 105.68 70 000 101.10 6.40 4.34 1.81 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 5.0 103.38 715 103.01 103.38 10.96 9.26 0.37 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 349 | 100.10 5001 100.00 100.10 8.37 4.1 2.38 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 34.9 | 100.10 731 75.00 100.25 8.37 411 2.38 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 349 | 100.28 15 100.28 8.30 4.10 2.39 TOproBnst
Marnut 5O-04 2000 R 825 14.03.11 09.09.13 349 | 105.20 1 100.05 100.25 6.33 3.91 2.44 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 17.0 | 100.49 69 591 100.31 100.49 7.97 4.07 124 TOproBnst
Macrepb-3 1200 R 11.000 011210 10.12.10/ 30.11.11, 1.0 132 | 100.52 1 98.10 100.52 5.46 oto3gaH// GaHku
MEBPP 0206n 3000 R 8,50 30.12.10  04.04.11] 28.03.13 5.0 294 | 100.87 100.70 100.99 6.36 2.10 0.40 B+/B1/ (buHaHCbI

MBPP 0306n 3000 R 725 250111 271011  23.04.13 120 302 10044 044 99.70 10044, 6.92 1.80 0.90 B+/B1/ (hUHaHChI
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AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 10.7 | 102,53 99.51 11.15 6.81 0.76 BB+ cbipbe
MEBPP 0406n 5000 R 940  03.03.11  07.03.11) 27.02.14 4.0 406 | 101.08 100.90 101.00 6.02 4.64 0.33 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 161210 191211 12.06.14 14.0 441 100.60 80 000 100.45 100.65 7.75 4.09 1.00 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 254 | 110.30 | 0.30 2152 110.00 110.30 747 5.76 1.70 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210, 03.01.18, 2.0 874 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11] 23.05.12 7.0 19.1 99.95 642 98.58 99.95 10.90 5.49 0.51 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 59.0 = 119.6 @ 101.20 70197 100.76 101.20 9.90 4.93 3.56 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15 25.08.20 59.0 = 119.6 @ 100.46 90 100.82 101.20 10.11 4.96 3.55 B1/ meTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 8.0 31.9 | 101.00 1573 100.72 100.99 6.79 4.20 0.58 B1/ meTannyprus
Meuyen 406 5000 R 19.000 27.01.11  30.07.12 21.07.16, 21.0 = 69.7 | 117.75 7598 117.85 118.29 8.18 4.02 143 /B1/ meTannyprus
Meuen 506 5000 R 1250  18.01.11  18.10.12] 09.10.18 24.0 = 96.7 @ 107.89 = 0.04 95030 107.70 107.89 8.35 2.89 1.64 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 1141110 091112 130 @ 247 @ 10550 @ 0.75 42702 104.76 105.50 7.02 591 0.89 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 28.8 | 10247 | 0.52 101.98 102.90 8.75 4.74 1.98 B1/ meTannyprus
Meuenb0-03 5000 R 975/ 27.04.11 24.04.13 303 | 101.90 4250 101.90 102.30 9.08 477 | 208 B/ MeTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 16.1 100.00 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12] 01.10.15 24.0 | 59.9 | 100.47 100.00 7.14 1.82 1.72 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 9.0 452 100.00 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 104 MalLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12,  07.02.13) 16.0 = 27.7 | 110.00 109.00 111.00 5.23 6.12 117 notpeb. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 9.7 31.00 164 31.50 33.19 394.69 19.70 0.15 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11] 10.07.13, 3.0 32.8 70.00 410 55.00 91.00 438.23 10.15 0.04 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 4.6 102.72 102.65 102.80 7.59 7.28 0.35 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 6.0 18.1 100.20 100.55 100.80 7.89 4.23 0.48 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 21.6 | 100.95 1000 100.75 8.99 4.64 151 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 21.0 | 57.3 | 100.40 100.25 100.49 9.61 4.85 1.46 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.04.11 191011/ 08.04.15 120 @ 54.1 100.85 | 0.05 21000 100.80 100.87 8.76 4.80 0.87 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 151112, 1.0 249 | 100.20 200 009 100.20 100.64 477 4.70 0.06 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210  16.1211 121212 140 258 @ 103.78 = 0.21 103.61 103.70 6.23 4.66 1.00 oT03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.03.12 19.09.13 17.0 /= 352 | 100.14 99.95 100.05 6.41 3.22 1.28 oTo3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 296 | 101.43 100.85 101.65 712 3.76 21 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311 26.02.13 4.0 284 2.00 [fieBernonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 2.0 204 1.00 1 0.50 1.50 386.40 [fieBenonmMeHT
MOWA 1500 R 9.00 211210 21.12.10 18 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 104 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 441 (buHaHCbI
MoliibaHk 5 5000 R 1296  21.0411  25.0411 16.04.15 6.0 54.3 101.30 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 3.6 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 2.0 31.9 GaHku
MOCMAPT® 1 2000 R 001  14.04.11 12.04.12 17.7 2.00 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 20.1 93.10 1320 92.72 93.10 16.33 4.96 0.97 CepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 6.7 yenyru
MocobnTp-2 4000 R 20.000 26.03.11 26.03.11 49 /ID (huHaHCh!
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 26.0 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 106 | 105.84 105.70 105.80 5.62 5.89 0.80 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 16.0 @ 646 & 101.20 101.00 101.35 6.69 3.77 1.20 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10  06.12.12] 28.11.14) 26.0 = 49.7 @ 106.95 0.50 7500 106.50 106.99 6.69 4.78 1.76 1/BB- JHepreTuka
MOSK-01 3500 R 9.00 27.01.11 11.0811 25.07.13) 10.0 = 333 | 101.50 6142 101.25 102.00 6.76 221 0.72 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 104 | 10145  0.10 21010 101.35 101.55 6.36 3.96 0.79 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 19.0 83.01 JHepreTuka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 10.0 = 466 | 108.20 119141 108.10 108.20 7.26 8.06 0.75 aHepreTMKa
MTC 01 10000 R 7.00 21.04.11 17.10.13 36.1 99.09 98.58 99.37 7.48 3.52 2.54 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 60.6 9943 | 0.13 99.21 101.00 8.05 3.89 3.90 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 320 & 928 & 102.22 101.50 102.47 747 3.90 2.22 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 7.0 431 105.65 321398 105.58 105.65 5.71 15.81 0.52 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12. 19.07.16, 21.0 = 69.7 @ 111.75 50 394 111.75 112.05 6.78 12.72 1.52 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20 34.0 @ 1184  101.70 101.61 101.69 9.21 4.78 2.23 B//B+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 171 90.00 4 92.17 19.19 5.54 112 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 25.6 | 105.80 105.80 106.00 6.85 4.60 1.77 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 244 | 107.50 6.80 4.99 1.66 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 286 | 101.55 40000 101.52 101.75 7.14 3.80 2.03 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750  28.12.10 25.06.13 323 | 101.50 2000 100.82 101.50 6.99 3.68 2.25 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14 210 447 @ 10015 0.5 69 100.10 100.25 7.37 3.68 148 BB-/Ba3d/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13  28.08.17  34.0 @ 832 | 100.69 100.50 100.70 5.86 4.23 241 BB-/Ba3d/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 3.7 101.39 101.15 101.40 4.81 4.67 0.29 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 8.0 32.0 | 100.51 2000 100.40 100.51 6.11 347 0.59 BB-/Ba3d/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 33.5 | 100.16 390 383 100.16 100.30 7.05 3.48 2.35 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 57.2 | 101.72 1500 101.50 101.90 8.75 2.27 2.07 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 6.0 85.99 5172 82.01 85.99 57.14 8.70 0.31 TOproBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 6.2 102.00 200 101.40 101.95 7.55 5.84 0.47 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 300 171110 19.11.10/ 16.05.12, 1.0 18.8 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 130 @ 300 100.08 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 2.0 135 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 20.0 = 321 101.25 171 100.70 101.25 6.77 3.69 1.44 /Ba3/ JHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 112 | 105.62 104.80 105.65 5.94 5.78 0.84 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 17.9 | 100.00 100.25 101.20 7.38 3.62 1.32 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13] 7.0 315 89.95 75.00 104.90 34.47 7.21 0.43 1/B- MaLUMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 102 | 101.00 75.04 104.00 12.00 6.42 0.72 11B- MalLLKHOCTP.
MapHac-M 2 1000 R 950  18.11.10 17.11.11 12.8 notpeb. ToB.
MepBobark 5O-01 1500 R 10.000 27.04.11  29.0411] 24.04.13 6.0 30.3 | 110.00 | 9.50 1 77.77 100.80 4.53 0.55 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 8.1 100.80 | 0.30 75.00 101.15 8.38 4.72 0.59 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 8.3 99.42 99.80 5.95 2.52 0.64 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 181210 191212 211214 260 @ 50.5 | 110.60 135100 110.10 7.44 5.78 1.75 /Ba3/B+ GaHku

MeTpokom66 3000 R 7.75  20.02.11 22.08.12 221 | 100.87 100.95 7.35 3.85 1.59 /Ba3/B+ GaHku
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Metpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 4.0 221 102.80 7 102.80 5.54 7.27 0.31 /Ba3/B+ GaHku
Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 189 | 10092 = 0.05 116 501 100.90 100.93 7.24 3.83 1.35 B+/Ba2/oTo3BaH | GaHku
MpoMTp0206 3000 R 0.01  19.04.11 18.10.11 11.8 77.20 67.00 89.83 30.59 0.01 0.74 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 3.0 33.3 85.00 | 9.49 13 83.10 88.92 119.74 10.56 0.11 MaLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 12.3 TOproBnst
MpodbMeansd-1 3000 R 1050 20.01.11  23.07.13, 16.07.15 330 @574 98.80 | 0.10 10 146 98.01 98.85 11.26 5.30 214 Tenekom
Paarynsind2 2000 R 17.000  29.03.11 27.09.11 111 102.00 100.00 104.00 15.06 8.31 0.76 c/x
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 16.8 90.01 clx
Paarynaitd4 3000 R 17000 241110 02.06.11] 22.05.13 7.0 31.2 91.49 81.00 101.98 36.04 9.26 0.40 c/x
Paarynsind5 2000 R 27.0411 291010/ 23.10.13 0.0 36.3 1.00 clx
Paitpcbaitaen-4 10000 R 1350 071210 081211 03.12.13 14.0 = 37.7 | 107.35 28701 107.01 107.50 6.55 6.27 0.96 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 8.8 101.00 8200 75.06 103.00 9.52 4.69 0.64 yenyru
PenKan-2 3000 R 10.50  08.04.11 04.04.12 174 | 100.00 = 0.30 1501 99.72 100.15 10.77 5.21 1.23 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 8.0 195  101.75 © 0.04 580 000 101.60 101.88 9.40 6.09 0.55 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 09 101.24 100.01 102.47 -5.92 4.80 0.08 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 25.6 | 106.00 & 0.20 126 000 102.75 106.00 6.40 4.42 1.78 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 0.4 100.07 5.18 3.66 0.03 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 247 | 102.31 99.00 6.42 3.68 174 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 8.3 101.92 | 0.10 14 955 101.86 101.95 5.66 4.16 0.63 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0100 171110 191110/ 13.11.13 1.0 37.0 99.80 15 99.70 99.95 3.63 0.05 0.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 408 | 124.05 305 585 124.33 124.39 6.96 6.03 2.60 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 61.5 | 101.95 101.75 102.24 7.46 3.82 3.86 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 13.0 = 104.0 109.14 = 0.04 123 001 108.90 109.30 5.99 6.81 0.93 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 408 | 104.10 13002 104.02 104.10 8.74 4.79 2.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 54.0 | 104.80 @ 0.02 10 155 104.70 104.80 8.73 4.70 341 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116, 271210 261212 20.06.16, 26.0 = 68.7 | 107.64 130 107.64 107.90 7.37 5.17 1.79 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11] 05.06.17, 8.0 804 | 110.00 & 4.85 1307 094 105.01 105.20 6.50 0.60 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 24.01.11 240713 16.07.18 330 & 939 @ 11114 040 99.00 6.86 5.07 2.23 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14  15.07.19 450 @ 106.0 @ 114.37 104.10 114.20 7.16 5.01 2.90 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11, 08.07.24 9.0 | 166.7 105.52 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15/ 16.01.25, 52.0 & 173.1 @ 107.00 201 106.85 109.49 7.16 4.19 3.36 BBB/Baa1/BBB | TpaHcnopt
Poc6ark BO-01 5000 R 740 241210 27.06.12] 21.06.13) 20.0 = 322 | 100.70 7370 100.10 100.95 7.04 3.68 1.46 BBB+/Baa3/BB+ | GaHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 32.8 | 101.55 101.40 102.00 7.48 3.97 2.25 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11/ 06.11.13] 7.0 36.8 | 103.30 5.25 5.82 0.49 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11) 07.11.14, 7.0 49.0 | 103.25 5.34 5.83 0.49 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 210 574 99.80 61010 99.59 99.80 10.30 5.00 145 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 28.0 & 112.6 @ 104.00 400 103.80 104.00 715 4.32 1.95 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 28.0 & 1127 @ 104.15 0.5 103.80 104.00 7.08 4.31 1.95 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 37 100.10 8 100.20 100.90 7.72 1.96 0.28 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.02.11  17.02.14) 09.02.17, 40.0 & 76.5 | 105.20 71150 105.10 105.20 7.55 4.38 2.68 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11 071011 27.09.17 11.0 842 | 105.30 105.00 105.60 5.64 5.44 0.86 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 14.0 = 984 | 100.00 99.50 13.85 6.73 0.89 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 8.0 92.5 | 100.70 100.30 101.00 5.76 342 0.58 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 26.11.12) 141119 250 @ 110.1 @ 106.19 = 0.19 200325 105.55 106.19 6.92 4.74 1.74 BBB/Baal/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12) 141119 250 @ 110.1 @ 106.34 = 0.49 200 000 105.90 106.09 6.84 4.74 1.74 BBB/Baal/ GaHku
Poccenxb 50O-01 5000 R 720 02.03.11 31.08.12] 28.08.13 220 @345 10050 @ 0.05 4000 100.44 100.50 7.00 3.57 1.63 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.0812 28.08.13 220 345 10055 @ 0.11 2 100.45 100.50 6.97 3.57 1.63 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 1200 08.02.11  16.08.11 06.08.13  10.0 = 33.7 99.98 | 0.08 19 847 99.81 100.00 12.10 5.98 0.62 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11/ 14.06.12 8.0 19.8 | 100.00 99.90 100.10 11.89 2.49 0.55 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 14 101.01 2000 100.21 102.47 4.06 6.42 0.11 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 34 101.25 100.70 101.30 6.24 5.29 0.27 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 10.9 | 100.00 250 001 98.00 100.00 7.63 3.74 0.81 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 17.7 | 100.16 | 0.51 75.10 99.98 7.77 3.86 1.30 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.09.12] 14.09.15 23.0 = 594 | 100.80 5000 100.84 7.36 3.81 1.66 [/Baa2/BB+ GaHku
PycduHanc9 2000 R 7.70 23.03.11 18.09.12] 15.09.15 23.0 & 594 | 100.80 15000 100.80 100.84 7.36 3.81 1.66 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01 301110  03.03.11) 28.02.12 4.0 16.2 50.26 0.51 100.00 645.72 0.00 0.05 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 5.0 109 99.44 97.50 99.99 12.64 5.52 0.35 MalLLKHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 439 1.00 MaLUMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 334 | 102.00 915 101.60 102.70 11.63 5.96 2.10 yenyru
CB-®uHaHc1 1500 R 0.100 201210  20.06.11/ 18.06.12 8.0 19.9 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 1.0 6.9 40.01 Npou3BOACTBO
CesisbbaHk1 2000 R 16.000  20.01.11 21.04.11 58 103.51 103.00 105.00 8.67 3.85 043 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11] 18.09.12 11.0 = 230 @ 106.50 @ 0.10 143 283 106.35 106.70 6.48 6.56 0.81 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  18.02.11 15.02.13 28.0 | 105.46 131 105.30 105.70 7.25 4.61 1.95 B+/Ba3/BB- Cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 28.0 | 10543 104.43 105.75 7.27 4.61 1.95 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.12.10 27.03.12 172 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 39 100.99 3801 100.41 100.99 5.60 2.12 0.30 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  09.12.10 08.12.11 135 | 100.01 15 101.00 101.75 8.33 2.02 0.69 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 31.2 | 100.03 99.08 100.40 6.96 1.46 191 BB//BB- Tenekom
C3Tenex606 3000 R 1170 03.11.10  09.08.11' 24.07.19, 9.0 | 106.3 @ 106.78 5.78 2.73 0.70 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 209 | 110.26 110.45 111.00 11.54 8.14 1.34 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14  10.10.19, 48.0 ' 108.9 @ 112.68 349 464 112.81 112.82 9.79 5.97 2.96 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14  10.10.19, 48.0 = 108.9 @ 112.83 50 570 112.81 112.82 9.75 5.97 2.96 meTannyprus
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 10.0 & 338 | 101.10 6400 100.08 102.70 8.15 4.68 0.70 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 245 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11  04.10.12] 03.10.13] 24.0 | 357 | 100.00 99.50 100.15 9.98 4.86 1.64 B/l notpe6. To..
CuHeprusi-3 2500 R 10000 21.02.11  24.0211] 18.08.14, 4.0 46.3 | 100.40 8.57 4.97 0.30 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 33.6 83.71 6.67 0.01 2.59 Tenekom
Cuctlanc 1 3000 R 8.50  12.04.11 08.04.14 41.9 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.04.11 15.04.14 421 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 28.7 | 105.20 1415 105.30 105.85 743 4.62 1.99 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  15.02.11  14.08.12] 12.08.14] 22.0 @ 46.1 112.87 350 287 112.92 112.93 7.10 6.52 151 BB-/Ba3/BB Tenekom

Cucrema-03 19000 R 1250 021210 0412120 241116/ 260 @ 739 | 110.05 154 900 11017 110.18 7.31 5.66 1.71 BB-/Ba3/BB Tenexkom
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CesCtABTO2 3000 R 1250 19.01.11 17.07.13 33.1 101.19 | 0.07 23701 101.01 101.19 12.31 6.16 2.06 aBToNpoM
Cutponuke BO-1 2000 R 1150 211210 26.06.12] 18.06.13 20.0 = 321 101.50 44 550 101.25 101.50 10.94 5.77 1.35 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  11.0411 151012 07.10.13 240 @ 358 100.25 10 99.90 100.25 10.78 5.35 1.64 B-/B3/ Tenekom
CKB-6aHk BO-04 2000 R 980 08.12.10 121211 05.06.13 14.0 @ 31.7 101.24 101.10 101.40 8.67 4.83 0.97 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 175 TOproBnst
C1Wupyctpt 1000 R 06.01.11 07.07.11 8.4 CTPOUTENLCTBO
CrpTpras02 5000 R 849 14.01.11 13.07.12 20.8 85.35 0.84 639 84.80 85.35 19.79 4.96 1.32 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 29.8 87.52 85.08 89.97 15.28 4.84 1.94 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.0211) 15.02.12] 4.0 15.8 98.00 0.10 148718 97.70 98.38 21.98 7.89 0.26 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 22.5 100.20 30 100.11 100.20 -0.11 1.85 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 33.0 & 117.6 = 101.31 230807 101.46 101.49 8.93 4.60 219
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 18.8 99.00 2 75.06 99.00 12.81 5.89 123 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725 25.03.11 20.09.13 35.2 100.33 44160 100.30 100.40 7.24 3.60 247 B+// cbipbe
Tartenekom 4 1500 R 825 04.11.10 01.11.12 245 | 101.76 7.43 404 | 170 Tenexom
Tardonab 4 1500 R 13.00 01.12.10 01.06.11 72 103.85 66 103.25 103.90 6.31 6.24 0.53 B2/ GaHku
Tardonab 5 2000 R 11.000 23.03.11  29.03.11] 21.03.12] 5.0 17.0 101.80 20 400 101.25 102.50 6.16 5.39 0.39 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 4.0 284 101.55 93 570 101.20 101.55 6.23 5.50 0.33 B2/ GaHku
Tardonab 7 1000 R 1375 171210 2312100 1412120 20 25.9 101.30 | 0.20 101.00 3.48 6.77 0.14 B2/ GaHku
TB3 BO-01 2000 R 7.00 151210 24.06.11] 12.06.13 8.0 31.9 99.75 400 75.00 7.25 3.50 0.59 MaLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.0312 11.03.14 17.0 410 101.50 167 050 101.65 102.79 743 4.18 123 aHepreTMka
TrK-102 5000 R 1699 04.01.11  11.07.11] 01.07.14, 8.0 447 107.00 | 0.04 48 405 106.91 107.00 6.26 7.92 0.62 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 4.0 21.7 JHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 35.1 100.00 97.05 100.00 9.20 4.49 237 Bl aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 10.2 99.97 0.02 25 99.30 6.89 3.37 0.77 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 19.3 98.00 JHepreTuka
TrK-5-01 5000 R 875 15.04.11  16.10.13] 06.10.17 36.0 @ 845 100.65 | 0.05 130 585 100.45 100.65 8.64 4.34 2.46 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13, 24.08.17 350 @ 83.0 100.06 | 0.16 10 000 99.90 100.10 8.40 4.14 2.37 aHepreTMka
TrK-6MHB-1 2000 R 1050 23.11.10 28.02.11) 21.02.12] 4.0 16.0 102.00 1 95.00 102.00 3.98 2.57 0.32 JHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 18.6 aHepreTMka
TrK-9-01 7000 R 8.100 14.0211  15.08.13] 07.08.17 34.0 @ 825 100.04 | 0.04 1869 100.00 100.04 8.22 4.04 2.33 aHepreTMka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 124 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 7.0 37.50 25.00 50.00 491.15 9.31 0.09 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11) 07.03.12, 4.0 16.5 100.00 84.40 105.00 7.09 3.49 0.34 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 334 110.24 40 110.60 111.24 15.84 9.10 1.88 (buHaHCbI
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 36.3 10040 | 0.07 173 251 100.30 100.80 8.88 4.39 247 /B1/B NpoM3BOACTBO
TMK-03 o6n 5000 R 9.80  15.02.11 15.02.11 36 101.00 800 100.98 101.00 6.41 4.84 0.28 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 27.0411  03.11.10/ 23.10.13 0.0 36.3 102.20 30 101.83 102.20 5.78 TpaHcnopt
TpatcKoHT1 3000 R 950  01.03.11 26.02.13 284 105.10 | 0.40 6200 99.00 105.10 721 4.51 1.98 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 56.0 103.15 102.80 103.50 7.98 4.25 3.01 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 2.0 19.7 101.53 101.20 101.28 2.28 7.37 0.15 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 8.4 102.78 150 000 102.65 102.85 6.18 5.00 0.62 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 33.9 100.80 60 000 100.60 101.50 7.7 3.93 2.34 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 422 101.54 | 0.04 101.15 101.60 7.88 4.05 2.86 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 35 99.91 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 55.0 @ 103.9 @ 105.85 7300 105.55 105.85 8.13 9.19 3.49 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70. 31.03.11 29.03.12 17.2 102.00 101.01 102.50 7.31 4.25 1.26 JHepreTuka
YIMK-Y3Mo1 3000 R 825 01.03.11 28.02.12 16.2 meTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 19.8 100.10 100.20 101.25 10.16 4.98 1.35 MalLLMHOCTP.
Ypancu6IK1 2700 R 6.00 29.12.10 29.12.10 2.0 99.75 23 99.76 100.21 7.59 3.12 0.16 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 8.8 10420 | 0.11 27 566 104.20 104.25 8.54 6.94 0.64 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 16.1 108.93 108.75 109.50 9.34 7.55 1.1 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 14.9 108.15 15591 107.75 108.60 9.48 7.61 1.02 B+// (buHaHCbI
Ypancu6lKs 3000 R 1425 20.01.11  20.01.11) 19.01.12) 3.0 149 101.70 101.25 101.75 6.58 6.99 0.21 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 11.8 103.10 4382 103.10 103.17 6.80 4.86 0.89 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 21.0 107.10 | 0.10 400 106.95 107.20 741 5.47 1.46 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 54.1 101.85 226 111 101.70 101.90 8.67 441 3.46 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10  09.11.11 01.11.12 130 245 100.12 10.78 5.38 0.86 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 12.8 100.50 99.50 101.50 9.74 5.21 0.48 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 16.7 101.79 100.50 102.00 6.44 4.16 0.80 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 29.6 101.16 100.00 101.25 7.85 3.70 1.90 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.04.11 06.10.11 114 101.30 101 993 101.30 101.45 5.93 3.59 0.87 /Baa2/BBB JHepreTMka
®CK EQC-06 10000 R 715  29.03.11  26.09.13] 15.09.20 35.0 | 1203 @ 100.35 = 0.02 279992 100.39 100.50 712 3.55 249 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 61.0 & 121.3 = 100.00 5000 000 7.63 3.74 3.96 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 35.0 | 120.3 @ 100.35 267 903 100.39 100.40 712 3.55 2.49 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799  29.0411 241017/ 16.10.20 85.0 & 121.3 = 100.00 5000 000 7.93 3.88 5.12 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75  29.03.11  24.09.15/ 15.09.20 60.0 & 120.3 = 100.90 212331 100.85 100.90 7.66 3.83 3.86 /Baa2/BBB aHepreTMKa
®CK EQC-11 5000 R 799 29.0411 241017/ 16.10.20 85.0 | 121.3 = 100.00 10000 000 8.14 3.98 5.08 /Baa2/BBB JHepreTuka
XaHTMaHbark-02 3000 R 785 151210 16.06.11] 12.06.13 8.0 31.9 100.25 10 000 100.25 100.69 7.52 4.06 0.57 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.01.11 12.10.11 11.6 100.01 0.14 10 280 99.70 100.01 7.28 1.77 0.86 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13 120 @ 30.0 100.71 57 300 100.70 100.85 7.59 2.02 0.88 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 27.01.11  30.0412 23.04.15 180 546 10217 | 0.22 101.75 102.00 761 2.20 1.32 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 85 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12] 24.06.14 20.0 @ 445 101.70 17 98.08 102.20 8.25 4.54 1.42 /B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 10.2 101.85 1230 100.85 101.90 6.28 4.55 0.57 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 71 103.80 103.40 103.60 6.12 6.12 0.52 notpe6. ToB.
YTN3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 6.0 545 95.50 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210  08.12.11 04.1212 140 @ 256 106.18 | 0.18 9857 105.91 106.00 10.62 7.75 0.91 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.12.10 14.06.11  04.09.14 8.0 46.9 105.90 | 0.10 17127 105.00 105.90 11.07 4.94 0.53 (buHaHCbI
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 6.8 JHepreTuka
tOHuKpeambaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 350 @ 589 100.51 100.01 100.48 743 3.72 241 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000 08.03.11 06.09.11 104 100.08 notpe6. ToB.
IOTK BO-01 2000 R 11.000  19.01.11 211011 17.10.12 120 @ 240 104.34 | 0.32 103.50 104.51 6.48 2.63 0.88 /B1/B Tenekom

t0TK BO-04 1000 R 1140/ 20.01.11 18.10.12 24.0 105.88 105.00 106.00 8.39 2.68 1.66 /B1/B Tenekom




#N/A

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANCUIBE | K3MUTAN

[ara Mecsues ao Toprogbiit KotupoBku LoxoaHocTb, %
06bem, | KynoH, Dop, PeitnHr
Bbinyck Llena WUzm. obbem, wr CekTop
MAH % KynoHa | odepTbl = noraw | o¢pT | moraw (0cH+PMIC) nokynka | npopaxa = ogpt | noraw | Tekyw = TeT FImis
KOPMOPATUBHBIE PYBJIEBbIE OBJIUF AL (npopomxeHune)
0TK-05 06. 2000 R 7.80 01.12.10| 30.05.12| 19.3 | 100.65 1300 101.14 7.75 3.96 1.37 B1/B Ternexom
0Taitp-® 03 2000 R 14.000  14.12.10 14.12.10 15 TpaHcnopT
10Taitp-¢ BO-1 1500 R 1250 28.12.10 26.03.13 293 | 10350 | -0.20 101.50 103.85 11.27 3.01 1.89 TpaHcnopT
10Taitp-® BO-2 1500 R 1250 28.12.10 26.03.13 29.3 | 10345 6915 103.40 103.85 11.30 3.01 1.89 TpaHcnopT
Akytckan BO-01 3000 R 825 08.03.11 03.09.13 347 | 10025 | 025 50 000 100.00 100.15 8.31 4.10 237 BB/ JHepreTika
SKyTCKaH02 1200 R 10.30,  10.03.11 08.03.12 16.5 | 10365 @ -0.19 1500 103.00 103.68 7.30 4.96 1.1 BB/ 3HepreTiKa




Fixed Income Daily 01.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 11 100.29 100.01 4.64 3.99 0.08 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 188 = 100.62 99.00 7.07 3.84 0.81 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 438 100.75 100.50 101.20 7.95 4.33 220 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 8.0 101.60 « 0.40 2502 100.11 103.00 7.84 5.03 0.59 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 09 100.23 = 0.09 1261 100.09 100.23 3.62 2.33 0.07 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.700  24.02.11 26.10.11 121 115.00 © 14.90 1 100.00 -9.18 2.24 0.90 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 25.2 100.87 « 0.02 100.50 102.79 8.52 248 0.95 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 101 101.00 = 0.10 125 100.06 102.10 7.09 2.02 0.75 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 254 102.92 102.00 7.35 219 1.54 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 324 105.03 100.00 7.68 2.40 1.82 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 18.6 101.81 96.00 102.68 7.80 4.80 0.80 BB-// MyHULAnanbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 72 104.00 22588 104.00 104.15 721 4.57 0.31 BB-// MyHULANanbHbIA
Kapenus 2 1000 R 767 14.04.11 14.04.11 5.6 100.73 98.08 6.11 3.80 0.43 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 14.04.11 14.04.11 5.6 100.73 98.08 6.11 3.80 043 BB-// MyHULMNAMNbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 221113 37.3 100.37 100.28 101.00 8.02 4.52 21 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 62.0 94.28 94.00 95.49 8.35 3.97 3.54 BB/Ba2/ MyHULMNanbHbIA
KOMMW 98 06 2100 R 7.75  19.04.11 18.10.14 483 98.91 98.80 99.20 7.96 3.91 2.87 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 24.7 104.30 12000 104.30 104.40 6.98 2.72 0.98 BB+/Ba2/BB+ MyHULMNANbHbIA
JleHO6n-206 800 R 14.01  08.12.10 08.12.10 1.3 100.77 19 809 100.80 101.37 6.78 6.93 0.10 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 49.9 115.78 116.52 117.92 7.50 5.28 3.06 BB//BB MyHULMNaNbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 19 101.19 100.70 101.05 242 4.96 0.16 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 454 102.10 10 380 102.00 102.10 6.96 3.95 3.03 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 56.6 101.20 20 000 101.15 101.20 721 3.96 3.64 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 20.2 103.20 1 103.16 103.20 6.03 3.89 1.46 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1414 = 94.56 0.06 94.40 94.65 7.72 4.24 712 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 80.7 100.00 7549 99.90 99.99 742 4.01 4.83 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 13.8 102.70 5890 102.55 102.87 5.58 3.91 1.02 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop53-06 15000 R 8.000 01.03.11 01.09.13 34.6 102.41 13 590 102.38 102.55 6.65 3.87 242 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 22.6 102.90 644 002 102.75 103.05 6.15 3.86 1.64 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 71.8 99.93 0.08 2 99.50 99.93 742 3.97 4.50 BBB/Baa1/BBB | MyHULynanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 7.2 102.95 102.75 103.00 4.97 242 0.54 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop61-06 15000 R 15.000 03.12.10 03.06.13 31.6 121.74 120.90 121.40 6.04 3.07 2.08 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop62-06 20000 R 15.00 08.12.10 08.06.14 439 12175 025 240472 121.70 121.75 6.75 3.07 273 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 37.9 124.22 100 000 124.00 124.99 6.52 3.01 242 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop66-06 110000 R 875 23.11.10 23.11.18 98.2 106.23 106.00 107.50 8.00 2.08 541 BBB/Baa1/BBB | MyHuULMnanbHbii
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 5.7 101.29 = 0.03 12814 101.06 101.25 6.27 4.43 0.44 [/B3/oto3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 422 99.44 99 323 98.87 99.49 8.36 4.01 2.85 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 31.9 | 101.90 520510 101.80 102.10 7.94 4.40 148 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 168 | 112.00 4750 112.00 112.45 748 7.48 1.05 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.70  21.04.11 20.10.11 119 | 100.75 | 0.75 201 100.85 101.00 7.01 3.81 0.89 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 25.0 | 101.30 100.01 101.30 6.74 4.04 0.93 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.100  19.01.11 19.01.11 2.7 100.62 20000 100.55 3.38 151 0.22 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 125 | 101.58 108 101.48 101.58 4.70 1.52 0.95 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 14.9 108.33 6 286 108.30 108.45 4.93 2.74 1.10 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 29.3 113.79 = 0.1 392 000 113.89 113.90 5.96 2.63 2.01 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  05.01.11 06.07.11 8.3 104.10 14 500 104.15 4.51 2.53 0.64 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 24.0 110.80 = 0.05 10917 405 110.30 110.70 5.59 2.54 1.70 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 46.4 118.20 41497 118.39 118.40 6.63 5.06 2.98 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44 947 R 10.000  30.03.11 28.09.11 111 104.78 50 000 104.73 104.90 4.65 4.76 0.85 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 49.6 105.18 20 050 105.15 106.15 6.74 3.84 3.24 BBB/Baa1/BBB |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 27.2 102.74 = 0.04 58218 102.74 102.75 5.90 347 1.96 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 214 102.05 150 000 102.15 102.15 5.68 3.35 1.57 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 57.3 100.05 = 0.10 1200 100.15 100.15 6.98 3.30 3.77 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 245 99.60 160 000 100.35 100.55 6.22 6.02 1.74 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 20.7 100.95 419 300 100.90 101.00 5.62 151 1.54 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 33.1 100.36 109 045 99.50 101.00 6.09 1.52 2.38 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 50.3 11732 028 100 000 116.75 116.85 6.55 2.38 3.20 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 70.2 99.15 63 000 99.30 99.40 7.20 3.60 4.45 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 21.6 103.45 746 500 103.10 103.35 4.55 3.86 0.95 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 7.000 09.03.11 29.08.18 95.4 99.50 1 99.49 721 3.51 5.55 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 70.2 99.00 1 97.10 99.11 7.00 1.89 4.10 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 850  08.12.10 24121 134.8 = 98.90 0.20 50 110 98.00 98.88 7.37 2.14 6.64 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 102.1 72.56 996 900 71.28 7277 7.60 5.16 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 307.7 | 93.99 510 92.15 93.50 7.57 3.66 10.79 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 94.7 91.01 10 90.00 93.51 747 3.84 542 BBB/Baa1/BBB  |roc. Gymaru
CamapO6n 3 4500 R 760 111110 11.08.11 95 101.18 100.56 101.33 6.18 1.87 0.71 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 20.0 100.31 100.20 100.60 6.95 1.74 1.46 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 38.2 102.92 102.60 103.00 7.02 225 1.1 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 30.8 116.00 1 115.60 116.00 6.41 3.22 1.7 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 29.8 100.02 4 100.02 101.40 8.17 1.98 1.26 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 7.0 10115 |+ 0.14 100.60 101.80 6.90 217 0.52 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 141 100.05 100.10 100.40 7.02 3.51 0.59 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 26.0 10047 © 0.15 15324 100.01 6.74 3.49 121 B MyHULananbHbIi
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 375 | 107.90 2 106.90 107.90 715 3.15 1.32 B MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.11 15.07.12 20.8 101.55 = 0.95 100.60 101.50 7.54 417 148 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 344 101.04 100.00 101.85 7.94 2.02 1.98 MyHULMNanbHbIA
Yysawms-05 1000 R 785 041210 05.06.11 7.3 100.50 © 0.50 1470 100.15 101.43 7.09 3.90 0.54 /Ba2/ MyHULMNanbHbIA
Yysawms-06 1000 R 724 18.01.11 17.04.12 179 100.16 98.55 1111 7.32 1.80 1.31 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 31.6 100.59 7 101.50 103.96 9.04 2.33 1.78 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780 20.01.11 17.04.14 422 101.59 = 0.02 300 99.80 101.60 7.38 1.92 243 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 35.2 105.73 = 0.73 4000 105.00 105.20 714 2.30 1.89 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 5.7 100.24 = 0.14 100.30 100.50 6.06 3.23 0.44 BB-// MyHULMNANbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 310 | 10161 99.61 103.00 7.68 2.08 1.92 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 78 | 102.92 4.56 449 0.61 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 255 BB/Ba3/ BaHKu
Alfa-Bank-12 500 § 820 25.12.10 25.06.12 202 | 10543 474 3.89 1.51 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 80 | 323 | 109.17 | 0.5 4.24 0.65 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10 09.12.15 1.0 | 622 | 100.27 6.06 430 0.11 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 534 | 103.66 7.01 3.86 364 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220211 220212 220217 16.0 | 769 | 100.07 8.56 432 1.20 BB/Ba1/B+ GaHkmn
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 84.1 | 101.07 | 0.00 767 3.92 5.23 BB/Ba1/B+ GaHkun
Alliance Qil-15 350 § 9.88  11.03.11 11.03.15 53.1 BI/B+ chipbe
Alrosa-14 500 $ 8.88 17.11.10 17.11.14 493 BB-/Ba3/BB- Cblpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 121.9 BB-/Ba3/BB- cblpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 0.9 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 42 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34 13.41.1C 13.06.1¢ 30.9 BBB-/Baat/ GaHku
BoM-15 300 § 750 2511100 251110 251115 1.0 | 618 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 531 | 101.26 | 0.00 6.36 3.31 3.71 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.11.10 10.05.17 795 BBB-/Baat/ GaHku
Business Alliance-12 8323R 8.88  25.01.11 25.04.12 18.1 98.88 10.54 224 0.72 (bMHaHCbI
Credit Europe Bank-13 300 $ 775 20.11.10 20.05.13 31.1 /Ba3/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 0.1 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 477 | 109.76 4.62 3.36 3.40 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88  21.03.11 21.09.12 234 | 10391 | 0.00 5.66 3.79 1.74 BB//BB XuMus
Evraz-13 1050 § 8.88 24.04.11 24.04.13 30.3 B+/B1/B meTannyprus
Evraz-15 750 $ 825 10.11.10 10.11.15 61.3 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.04.11 24.04.18 91.1 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 30.9 [Caal/D chipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 0.6 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 59 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456/ 09.12.10 09.12.12 25.7 BBB/Baa1/BBB |cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 249 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.03.11 01.03.13 285 | 113.60 3.51 4.24 2.10 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 36.6 BBB/Baa1/BBB |cbipbe
Gazprom-13-2 12228 451 2201.11 220713 332 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 § 7.34  11.04.11 11.04.13 298 BBB/Baa1/BBB |cblpbe
Gazprom-13-6 500 $ 751 31.01.11 31.07.13 335 | 110.54 3.46 340 247 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 40.5 BBB/Baa1/BBB |cbipbe
Gazprom-14_07_31 1250 § 813  31.01.11 31.07.14 457 | 113.10 4.42 3.67 3.21 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.10 31.10.14 48.8 BBB/Baa1/BBB |cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 55.9 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.11 04.02.15 52.0 BBB/Baa1/BBB |cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 739 | 106.50 4.96 292 493 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 779 | 101.82 | 0.09 4.73 5.04 5.34 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 85.4 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 88.8 BBB/Baa1/BBB |cbipbe
Gazprom-18-2 1100 § 815 11.04.11 11.04.18 90.7 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 § 9.25  23.04.11 23.0412 23.04.19 180 | 1033 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 112.7 | 107.35 470 3.35 2.88 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 138.2 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 § 863  28.04.11 28.04.14 28.04.34 430 & 286.1 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 326.3 | 108.56 6.60 336 | 1210 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 $ 797, 151210 15.06.11 76 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.12.10 28.06.13 324 | 106.87 | 0.00 5.14 3.71 2.34 /Baa3/BB GaHku
Gazprombank-14 500 § 6.25  15.12.10 15.12.14 50.3 | 10151 | 0.00 5.83 222 3.55 /Baa3/BB BaHku
Gazprombank-15 1000 § 6.50  23.03.11 23.09.15 59.7 | 10340 | 0.00 5.69 3.14 4.14 /Baa3/BB GaHkun
Gazstream-13 647 § 563  22.01.11 22.07.13 332 | 103.90 4.10 2.71 249 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 78 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.11 11.08.11 9.5 /Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 28.0 D/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 0.7 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 78 Toproens
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 122 | 9250 17.74 5.00 0.86 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75/ 26.04.11 26.04.12 18.2 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 489 | 108.02 4.18 2.95 345 = BBB-/Baa2/BBB-  cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 80.4 | 105.37 5.38 3.02 526 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 109.8 | 108.85 5.97 3.33 647 | BBB-/Baa2/BBB-  cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1413 | 10339 | 0.00 6.24 322 7.88 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11  10.03.16 4.0 | 653 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.01.11 21.07.11 88 | 103.90 | 0.00 423 4.69 0.69 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 47 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 11.6 | 104.06 | 0.03 2.09 6.20 0.94 BBB/Baa1/BBB | MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 728 | 102.14 4.59 4.96 5.18 BBB/Baa1/BBB  MyHMUMnambHbIi
MTS-12 400 $ 800  28.01.11 28.01.12 152 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 1175 | 11624 | 0.00 5.87 3.71 6.80 BB+/Ba2/BB Ternexom
NKNH-12 101§ 1200  20.04.11 20.04.12 18.0 | 106.91 3.52 5.61 1.23 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 20 | 627 | 97.33 27.80 437 0.13 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 18.9 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 925  17.12.10 17.12.12 26.0 | 10659 = 0.00 591 434 1.88 BB-/Ba3/ (UHaHCbI
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 36.3 | 9881 | 0.00 6.95 3.29 2.66 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.04.11 21.10.15 60.6 | 104.18 | 0.00 7.72 4.20 4.00 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.04.11 20.10.11  20.10.16 120 = 728 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 1.2 TOproBns

Promsvyazbank-11 225§ 8.75 20.04.11 20.10.11 119 | 104.04 = 0.00 447 4.20 0.

©

3 B+/Ba2/oto3BaH | GaHku
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Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 19.1 | 105.10 6.16 4.58 1.40 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 9.0 330 | 110.10 = 0.01 4.88 0.70 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 557 | 11401 0.19 8.95 5.59 3.36 B+/Ba2/otoseaH | GaHku
Promsvyazbank-16 200 § 11.25  08.01.11 08.07.16 69.3 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 88.4 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 § 750 22.11.10 22.05.12 19.0 | 103.72 | 0.00 4.99 3.62 142 B1/B+ cblpbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 295 | 10392 | 0.00 13457 | 6255 | 0.64 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 8.1 101.50 | 0.00 10.67 6.40 0.59 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 204 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88) 29.11.10 29.11.10 1.0 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 183 BBB/Baa1/ GaHkm
Rosselkhozbank-13 700 $ 718/ 16.11.10 16.05.13 31.0 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 293 BBB/Baa1/ GaHku
Rosselkhozbank-1¢ 750 § 713 140111 14.01.14 39.1 BBB/Baal/ 6GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 440 | 114.56 4.58 3.93 3.04 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 $ 697 210311 21.09.11 21.09.16 11.0 718 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30, 15.11.10 15.05.17 79.7 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.10 29.05.18 923 BBB/Baa1/ GaHku
RTM-11 CLN 125§ 12.00  04.12.10 04.03.11 42 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 548 | 10243 @ 0.04 3.04 177 413 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 942 | 14469 @ 0.10 4.18 3.80 5.60 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 5.00  29.04.11 29.04.20 1157 | 10419 | 0.02 445 240 7.55 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2149 | 183.14 5.39 348 9.36 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  31.03.11 31.03.30 2364 | 119.78 427 3.13 5.86 BBB/Baa1/BBB  |roc. Gymarn
RusStandard-11 350 § 863 05.11.10 05.05.11 6.3 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.1215 20 | 625 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 742 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574  03.04.11 03.04.17 783 | 10562 @ 0.00 472 272 5.35 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593 14.11.10 14.11.11 12.7 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 31.0 GaHkun
Sberbank-13-2 500 § 6.47  02.01.11 02.07.13 326 GaHku
Sberbank-15_07 1500 $ 550/  07.01.11 07.07.15 57.1 6aHkn
Sberbank-17 1000 § 540  24.03.11 24.09.17 84.1 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 335 | 11099 = 0.07 5.39 439 238 B+/Ba3/BB- Chlpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 423 | 11125 | 020 5.64 4.16 2.98 B+/Ba3/BB- chlpbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 85.1 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 59 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 580 | 106.37 = 0.03 6.13 362 391 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 30 | 10148 278 437 0.24 BB-/Ba3/BB Ternexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 852 | 98.08 5.71 2.74 5.75 TpaHcnopT
Tatfondbank-12 08 12.00  02.02.11 02.02.12 15.4 B2/ (bMHaHCbI
TMK-11 600 $ 10.00  29.01.11 29.07.11 9.1 /B1/B npon3BoACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 8.7 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 231 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 289 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 51.9 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 69.6 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 778 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 89.7 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 1128 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 13 Ternexom
TransCapitalBank-17 100 § 1051 18.01.11 18.07.17 81.8 | 100.09 1149 5.25 4.51 B1/ GaHkun
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 80 | 10371 | 0.00 3.15 434 0.62 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.12.10 27.06.12 202 | 10591 | 0.00 245 2.88 1.56 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 202 | 103.91 295 259 1.56 /Baa1/BBB Chblpbe
Transneft-13 600 § 770 07.02.11 07.08.13 338 | 11146 0.00 3.34 345 248 /Baa1/BBB chipbe
Transneft-14 1300 § 567  05.03.11 05.03.14 40.8 | 106.38 | 0.00 363 2.66 3.03 /Baa1/BBB cbipbe
Transneft-18 1050 § 870  07.02.11 07.08.18 946 | 126.07 @ 0.00 4.66 345 5.82 /Baa1/BBB Cblpbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 226 CCC/Caat/ GaHkun
URSA-11-1 130 § 12.00  30.12.10 30.12.11 142 | 107.88 = 0.00 497 5.56 1.06 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 128 | 103.81 443 8.00 0.95 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 7.0 & 316 B1/B Tenexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 118.0 | 106.24 = 0.00 6.04 3.25 6.96 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838 22.04.11 22.10.11 11.9 /Ba2/BB+ Tenexkom
Vimpelcom-13 1000 § 8.38/ 30.10.10 30.04.13 30.5 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 67.8 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13/  30.10.10 30.04.18 91.3 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 81.1 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 59.9 BBB/Baat/ GaHku
VTB-11 450 § 750  12.04.11 12.10.11 11.6 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 8.1 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 244 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 254 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 341 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 52.0 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.03.11 04.03.15 52.9 | 103.90 0.06 5.44 3.11 3.73 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 64.5 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 31.0 & 923 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1212 | 99.92 | 0.11 6.56 3.28 7.21 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 625/ 020111 020715 02.07.35 57.0 = 300.4 BBB/Baa1/BBB | 6aHku
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Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npy Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaTbCs WU
paccMaTpmMBaThCA Kak odepTa MNmM npeanoxeHve Aenatb odepTbl. HECMOTPS Ha TO YTO faHHbIA MaTepuan Obln NOArOTOBMEH C MaKCMMarbHOW TLLATENbHOCTbIO,
YPAJICWB He [aeT HUKaKMX NMPAMbIX U KOCBEHHbIX 3aBePeHNIA NN rapaHTUA B OTHOLLEHNW AOCTOBEPHOCTM 1 NOMHOTHLI BKAOYEHHOW B BlonneteHb MHhopmaumnm.
Hu YPANICWIB, HM areHTbl KOMMaHum unv apduinmpoBaHHble IMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MoDbIe NMPsMble UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHMs
HacTosLlero BlonneTeHs UK cogepxallencs B HeM nHbopmaumm. Bce npasa Ha OonneteHb npuHagnexar OO0 «YPAJICVB Kanutan», n cofepxaliascs B Hem
MHMOPMAaLLMA HE MOXET BOCMPOM3BOAMTLCS MW PACNpOCTPaHATLCA 6e3 npeaBapuTeNibHOro NMCbMEHHOro paspelleHns. © YPANCKUE Kanutan 2010
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