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PyGneBbie BbIMyCcKn CTPATETUA
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003 46020 82 2 2 609 g, BTOPHWK HaKoHeL, Ha4MHaeT nybrmMKoBaTbCs 3KOHOMUYECKas CTaTUCTLKA, XOTS U B HeDOMbLLIOM
lasnpom-11 7.6 (1) 48 (149 obbeme: byaeT 06HaPOAOBAH MHAEKC LIEH Ha XMWIbe, a Tak Xe UHAEKC NOTPeBUTENbCKOro ONTUMM3Ma.
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ChipbeBble pbIHKM BHYTPEHHUW PbIHOK

W3menenne, % CornacHo Hallle/ oLeHKe, Mo UTOraM TeKyLLEro rofa CoBOKYMHbIN FOCAONT COCTaBUT MeHee 9% BB,

aHay. samen. samec.  YTD  O(PULMANbHbIA MPOrHO3 COCTaBJ'IgJ'I nopsaka 11% BBI. MNocneaHas pabovas Hegens Havanach ¢ pogTa

Bonoro, Sy T % = o KOTMPOBOK B FrOCCEKTOPE, XOTA 0OBbEMbI TOPIrOB 3aMETHO YMAMM. .oivvveeeiiiiieeiiieeeeaiieeeaiieeeennes cTp.
Urals, $/6app. 91.6 - 95 19.6

S&P C/x npog., nHa. 822.5 (0.0) 15.2 336
quanJHme Hajlorosble BbIM/aTbl BbI3BaJl NMOBbILLIEHNE MPOLEHTHbIX CTaBOK NO MBK, KOTOpoOE ce-

JeHeXHbIN pbIHOK FOAHSA MOXET MPOLAOMXKUTBCSA, Tak Kak KOMAAHWAM NPeacToaT odYepefHble NAaTtexm — No Hanory Ha
WsmeHeHme TIDMIOBIITD. ottt ettt ettt R et e ettt crp. 3
RUB mnpa. 3Ha4y. 3ajeH. 3aMec. YTD
Kopcyeta 747.3 346 548  (86.8)
Heroaimsi s LB 2510 (210) 739 (1893 BAHKPYCCKU CTAHAAPT (B+/BA3/B+)
W3menenue, 6.n. CraBKa KyrnoHa no cybopaMHMPOBaHHOMY BbiMycky eBpoboHaoB RUSB'15 ycTaHOBReHa Ha ypoBHe
NDF 1Y, % 464 (22) 7 (184  8,01%, 4TO [aeT OCHOBaAHMWS PEKOMEHAOBATL 3Ty DyMary K MoKynke Ha TeKyLIMX LeHOBbIX YPOBHSAX.
MOSPrime ON, % 326 3 ) (119 Takxe npuBnekartensHO BbIrMAAMT Bbinyck RUSB'16, no KOTOpoMy Yepes rof elle npenctouT Kons-
OMTLLOH. et cTp. 4
WameHeHue, %
USDRUB 00 (02 @2 12 MATMHUT(NR)
Kak coobuwmn MarHut, CoepbaHK OTKpbIN KOMMaHWM BO30OHOBNSEMYIO KPEAUTHYIO NMHWUIO C MUMN-
NHpekcbl ToM 10 MApA pyb. 1 CPOKOM MoralleHya Yepes naTb JleT. MakcMManbHas CTaBka 3auKCMpoBaHa Ha
W3MeHeHme, 6.1, ypoBHe 11,3%. JleToM ObIIo MOANMCAH aHANOMMYHbIN OOrOBOP, HO TOrAa CTaBKa Obina orpaHMyeHa
ypoBHeM 9,5%. Mbl ciMTaeM MOBbILLEHWE CTaBKW YUCTO TEXHUYECKMM (DaKTOPOM 1 He OXUAaeM, HTO
6.n. 3Ha4y. 3ajeH. 3aMec. YTD <
- KoMnaHWa byOeT nprBnekaTb CPeacTBa Mo MakcimarbHoW cTaBke. Obnuraumm MarHuta MOXHO Mo-
Russia 30 - UST 10 160.0 5 29 4 KYNATb HA TEKYLLMX YPOBHSIX.  «oueiutteeistatteeiseastetetestesetasteseeeesteseaee st eteete st es s ete b e e eee et es s ane et e e en e cTp. 4
EMBI + Spread 279.7 27 (55)  (14.8)
AT BRPATUE
230 ~ 6.1 6 440 MTC 3aBepwmna caenky no npuodpeteHntio 100% Cuctembl Tenekom y ADK «Cucrema», kotopas
04 - B/lafeeT npaBaMu Ha rpaduyeckme 3Hakn OpeHAoB AodepHMx KomnaHnn ADK «Cuctema»: MTC,
190 420 MITC 1 ap. KomnaHus 3annatvna 380 MIH JOMM. 1, KPOMe TOro, NpuHsnia Ha cebs obs3atenscTBa
170 P CucreMbl TenekoM B pasmMepe 59 MnH gons.
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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

OnTMMN3M noTpebutenen, LeHbl Ha HeABUXXUMOCTb. BO BTOPHUNK PbIHKM HAaKOHEeL, Ha4HYT OTKIIMKATbCS Ha SKOHOMMYECKYIO
CTaTUCTUKY, XOTs ee obbemM OyneT HeBenuk. CerogHs nyonukyetca nHaekc S&P Case Shiller, oTpaatoLmit LeHbl Ha Xunbe B 20
KpynHenwmx pernoHax CLUA. Kpome Toro, bynet obHapofoBaH MHOEKC MOTPebUTeIbCcKoro onTMMM3Ma 3a gekabpb, KOTOpbIY,
COrNacHo KOHCeHcyc-nporHo3y Bloomberg, Bblpoc o 57,4 nyHkToB C 54,1 NyHKTa MecaueM paHee. Hepensa crapToBana Ha
MUPOBbIX PbIHKax C Pa3HOHaMNpPaBleHHOW AMHAMUKN: eBpPOnenckme MHAEKChl CHU3MNNCG Ha 0,8%, amepukaHCKMe 3aKpbinch
YUCTO CUMBONNYECKMM MOBbILLEHVEM. PbIHKM JOBOMIBHO CAEP>XKaHHO OTpearnpoBanm Ha NoBblleHme cTaBok KuTaem, NOCKOMbKY
3TO CoObITME AAaBHO OXWAANOCh. LOXOAHOCTU AecaTUneTHUX obnuraumin CLUA 3aKOHYMIM BYepallHIO TOProBylo CeCccuio
CHUXeHMeM cpasy Ha 11 6.n. o 3,35%. [Jonnap nofeLleBen OTHOCUTENBHO €BPO, CHU3MBLLMCH [0 OTMeTKM 1,32 ponn./eBpo.
Mocne Toro kak byps BOKPYr MpNaHACKUX OOMrOBbIX NMPobfieM Heckonbko yTUxia, MOXHO HafesTbCsi Ha POCT eBPOMencKom
BaslloOTbl B CPeHECPO4HON NepcnekTmBe.

KpanHe HeakTuMBHO. Buepa cnpef WHAMKATMBHOIO CyBepeHHOro Bbinycka Russia’30 k 10UST octancs npaktn4ecku
HEU3MEHHbIM, PaCLUMPUBLLNCG BCcero Ha 5 6.n. 1o 154 6.n., a ueHa Russia’30 nogHsnack Ha 8 6.n. o 115,3% oT HOMUHana.
OcTasbHble CyBepeHHble BbIMyCKW, HAMpOTWB, MofelleBeny — B cpegHeM Ha 10 6.n. lNockonbky BYepa Topru B JIOHOOHE He
NPOBOAMMNCE, M3MEHEHNS LieH 1 06beMbl TOProB B KOPMOPATUBHOM CerMeHTe Obinv HesHaumTenbHbIMU. Ha hoHe cTabunbHo
BbICOKMX LIEH Ha HedTb eBpoobnuraumm asnpoma Mnosib3oBanmch CNPOCOM U MOJOPOXanu B cpeaHeM Ha 12 6.n., bymaru
NIYKOWNa nponeMoHCTprposani Gonee BbipasnTenbHYI0 AMHAMUKY, NOAHABLIMCL B LeHe Ha 50 6.n. B (hMHAHCOBOM cekTope
Hennoxo cMoTpenuck eBpoboHabl Anbda-baHka, MpomceasbbaHka 1 BTb. bymarn Cobepbarka n PCXE B OCHOBHOM AelLeBenu.
A3MaTCKME PbIHKW CErOfHA YTPOM HEMHOMO CHMXAIOTCS, HO POCCUMCKME MNOLAAKM NOAepXaT Ha OTKPbITUM TOprylowmecs B
nnoce dblovepcbl Ha aMepukKaHcke POHLO0BbIE MHAEKCHI, @ TaKXe LeHbl Ha HeMTb.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

Mo ntoram ropa rocgonr He npeBblcuT 9%BBI. B yxopswem rogy rocynapcrtBo MAaHUPOBANO AOBOMbHO MHTEHCUMBHO
HapallmBaTb JONTOBYIO HAarpy3Ky, NprBnekas 3aMMCTBOBAHMA KaK Ha BHYTPEHHEM, TaK 1 Ha BHELLHWX PbIHKaX, B pe3yfbTaTe 4ero
npennonaranock ysennyeHve rocgonra ¢ 8,3% BBl e 2009 1. 10 11% B 2010 r. Mbl c4ntaem, 4To No UToram rofa OTHOLLEHWE
rocgonra k BBIM He npeBbicnT 9%. MakTUHecKnin NnaH NpaBMTENbCTBa MO 3aiMaM OKa3ancs HeCKOMbKO HMXe, YeM M3HaYalbHO
npegnonaranock. B anpene tekyllero roga Poccms nprenekna Ha BHELWHMX pbiHKax 4,5 Mnp4 LONN. Npw niaHe nopagka 7 MAp4
[ONN. MeHbLUe CpefCTB ObINO MPUBMEYEHO U Ha BHYTPEHHEM pbiHKe. MocpenctBoM pasmelleHns O®3 MuHbUHY yaanoch
npvBnedb noyt 700 Mnpa py6., XoTa paHee MNaHUPOBANMCL 3aMMCTBOBAHNA B obbeme Gonee 1 TpnH pyd. Mbl M3HaYanbHO
cyuTanm, 410 MmHMUHY He NoHagobuUTCs Becb 06bEM NpUBEKaeMblX CPeACTB, Tak YTO U YPOBEHb 3aMMCTBOBaHWIN ByaeT Huxe
odurumansHoro nporHosa. PakTudeckas AMHaMMKa WCMONHeHUs OlofXeTa TakXke CyLeCTBEHHO MpeBbicMia OpULMANbHLIN
nporto3 (gedunumt — 5,3% BBM): no utoram 11 mecaues gebuumT denepansHoro bioaxeTa coctasun 2,2% BBMM, 1 mbl
AyMaeM, 4To No UToraMm rofa oH Bolpactet 1o 2,4% BBI.

PocTt Ha He3HaunTenbHbIX oObemMax. [NocnenHss pabodas Hefens yXoAsLero roga Havanacb pbiHke rocobnuraumm C pocra
KOTMPOBOK, XOTs 0ObeMbl TOProB 3aMeTHO YMann U COCTaBUIM b 222 MIH pyd. Mbl gymaem, 4To Tekyllas Heflens Oynet
KpariHe HeakTWMBHOW, a 0ObeMbl TOProB — MWHUManbHbIMU. Hanbonee cyllectBeHHO Bbipocnn OP3 26203, norawaemble 3
aBrycta 2016 r., — Ha 41 6.n. OP3 26203, ofgHM U3 HaWWX NOOVMbIX ByMar B roccekTope, B MoC/ielHee BPEMS OKa3anch Mog,
CWUMbHBIM [aBfeHMEM, B pe3yfbTaTe Yero npemus K Kpmeow pgoxofHoctern OM3 coctasuna noyut 40 6.n. Mbl no-npexHemy
pekomeHayeM MHBecTopam nokynate OM3 26203, a Takxke coBeTyeMm oOpaTnTb BHMMaHWe Ha OD3 25075 ¢ noraweHvem 15
nions 2015 r. 1 O®3 25071 ¢ noraweHvemM 26 Hosdps 2014 r. Byepa OD3 25075 1 OP3 25071 Tak e okasanucb B Yucne
NMAepoB pocTa, Nofopoxas Ha 18 6.m. 1 15 6.M. COOTBETCTBEHHO.

Onbra CtepuHa, sterinaoa@uralsib.ru
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Kak un oXxnpganocb, nocse HanoroBbIX BbinnaT npoueHTHblIe CTaBKU nogpocin

Byepa komMnaHun npowssenu Bbinnatel no HOMW n akumsam. CraBku
MeX0aHKOBCKOrO KpedMUTOBaHWUSA MOBLICMIVCK: TaK, cTaBka MosPrime
Mo OAHOLHEBHbIM KpeauTam Bbipocna Ha 34 6.n. 1o 3,26%, To ecTb Ao
MakCMMyMa C Hayana pJekabps. OpHako YpOBeHb NMKBUOHOCTY
OCTAeTCs  OTHOCWUTENBbHO  CTaDWMIbHBIMI  OCTAaTKM  Ha  KopcyeTax
KpeauTHbIX yypexaeHun B LB yBennumnuce Ha 34,6 mnpa py6. ao
747,3 mnpg py0., a A4eno3utbl cokpatmnmcs Ha 21 mnpg pyb. o 251
Mnpa pyo. Obbem onepaumit PEMO c LB coctaBun 1 mnpg pyo., a
CTaBka N0 opHogHeBHbIM PEMO okasanace Ha yposHe 5,11%,
CHW3MBLUNCH NO CPABHEHMIO C NpedblayLuen ceccren Ha 4 6.n.

CeroHs KOMMaHNAM npencrtodaT BbinaTbl Hajora Ha I'IpVI6bIJ'Ib, n
obbem JIMKBMOHOCTN, BEPOATHO, COKPATUTCA, 4TO, B CBOIO o4epeb,
npmeeget K}J,aJ'IbHelZLLleMy NOBbILLEHNIO NPOLEHTHbIX CTaBOK MO MBK.

CerogHa MWHMUH NpednoXuT K pasMeLleHnio Ha OaHKOBCKMX

nenosutax 70 mnpa pyb. BpeMeHHO CBODOHbIX BloaXeTHbIX CpeacTs.
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Pybsib NpofonxaeT ykpennaTecs. CTOMMOCTb BMBAIIOTHON KOP3MHBI OCTUMIA MUHUMYMa € 13 ceHTabps (34,67 pyb.), notepss
7 Koneek 3a ceccuio. Kypc fosinapa K LWecTt OCHOBHbLIM BaoTam ynan v no OTHOLLEHWIO K eBpo cocTasun 1,323 gonn./eBpo, Tak
KaK MHBeCTOpbl 00eCNOKOeHbI AabHENLMM MOBbIlLeHEM CTaBOK B Kuntae. Kpome TOro, y4acTHMKM pblHKa OXMWAAoT cnabom
CTaTUCTMKK No npofaxam gomos B CLUA. Kypc gonnapa k py6nio Ha MMBB cHusmncs Ha 10 koneek 1 goctur 30,36 pyb./gonn.
O6beM TOpros cocTaBun 7,8 MNpL, AONS., YTO Ha 7% Huke nokasaTens npefblayLien ceccun. EBpo nopelleBen Ha 3 Konenkn go
39,94 pyb6./eBpo. CerofHa nopgaepxky pybnio okaxyT BbICOKME LieHbl Ha Cbipbe, a Takxe ocnabneHne fonnapa Ha MUPOBbIX
pbiHKax. OQHAKO CUTYaLMs Ha PbIHKAX aKLMM OCTAETCA HeCTabunbHOW. Mbl 0XMAaeM, H4To Kypc gonnapa k pybnio ceronHs oynet
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

Bank Pycckmi Cranpapr (B+/Ba3/B+)

YcTaHOB/IeH HOBbIN KYNOH cyOopAMHUPOBaHHbIX 6OHA0B

CtaBKa cfioXunacb Ha ypoBHe 8,01%. baHk Pycckmnin CTaHOapT cooOLmn BYepa, H4To HOBas KyMOHHas CTaBKa Mo BbIMycKy ero
cyOopANHUPOBaHHbIX eBpoboHAO0B ¢ noraweHnem B 2015 1. ycTaHoBMeHa Ha ypoBHe 8,01% rofoBbix. HamoMHUM, 4To BaHK
MMen NpaBo BbIKyNUTb 3Ty Oymary C pbiHka No HOMUHany B Aekabpe 2010 r., ofHaKko oTkasancs 3To fenatb N0 3KOHOMUYECKUM
coobpaxeHnsM. KyrnoH nocse Konn-onumMoHa onpeaensncs no popmyne «4oXo0AHOCTb NATUNETHMX Treasuries nioc 593 6.m.»,
BCNeACTBME OTHOCUTENIBHO HW3KOWM [OXOLHOCTM aMepUKaHCKMX Oymar CrnoXMBLUAACS KynoHHas CTaBka oKasanacb Huxe
CrnpaBefnMBOV OXOAHOCTU CyOOopAMHMpPOBaHHOMO fofira bPC Ha NATUNETHWIA CPOK.

BbinycK BbIFSAUT npuBnekaTenbHo. K HacTosleMy MOMEHTY Ha ODMMraLUMOHHOM pbiHKe (Kak BO BHYTPEHHEWM, Tak U BO
BHELLHeW ero 4acTi) 0CTanocb HEMHOro pucka Pycckoro CTaHaapTa, Mo3TOMY MMEIOLMECs ASIMHHbIE ByMaru anpropm Bbi3biBaloT
nHTepec. K Tomy e goxogHoctb RUSB'15 BbIrmAAMT NprBReKaTebHO: BbIMyCK TOPryeTcs O LeHe YyTb Bbille 95% oT HoMUHana,
4TO COOTBETCTBYET AOXOAHOCTN 9,2% rofoBbix. B 3Tom Touke RUSB'15 (B-/B1) coceacTsyeT ¢ ApyrnMm CyOOpAMHMPOBAHHbBIM
HaHKoBCKMM BbinyckoM, PROMBK'16 (Ba3/B+), ogHako Mbl yXe HeodHOKPaTHO Mucanu, 4to 3Ta Oymara MpomcBsa3bbaHka
HeornpaBAaHHO AeleBa U ABMSETCH OOHUM U3 HallMX OCHOBHbIX (haBOPUTOB B CcermeHTe HaHKOBCKMX eBpoobaMraumii. Takum
obpa3om, Mbl BkIlo4aeM RUSB'15 B Hall cnmcok ©ymar Ha mokyrky, oTMedasi, Tem He MeHee, 4To PROMBK'15 1 PROMBK'16
LLOJIXKHbI PacCMaTpUBaTLCA Kak bonee npuBnekaTenbHas anbTepHaTMBa.

Ha o4yepepu onumoH no BbinycKy ¢ noraweHnem B 2016 r. HanoMHum, 4to y Pycckoro CTaHAapTa HaXo4MTcs B oOpalleHnn
eLlle OfIMH BbINycK CyOOpANHMPOBaHHbIX €BPOBOOHAOB C KOMM-0OMNUMOHOM 0ObemoM 200 MAH JoN., CPOK NoralleHns KOToporo
HactynaeT B 2016 r. B nekabpe 2011 r. BPC ponxeH 6yaeTt pewmTs, Bbikynate v RUSB’16 ¢ pbiHKa, ofHako cendac bymara
TopryeTca TaK, Kak 6yato 6oHn He OyneT BbikymneH. LleHa Bbinmycka B HaCTOAWMI MOMEHT paBHa npubnusntensHo 97% ot
HOMMHana, 410 COOTBETCTBYET [OXOOHOCTM K KOMM-OMUMOHY Ha ypoBHe 13,25%, a Takxke MNPOrHO3HOW [LOXOLHOCTU K
noralleHunio B pasMepe nopsaaka 9,6%. axe nocnegHee 3Ha4eHe HaXOOMTCA BO BMOJHE PbIHOYHbLIX PaMKax, a LOXOLHOCTb K
OMUMOHY 1 BOBCe Ype3mepHa. K ToMy e, COrnacHo Hallemy MporHo3sy, 4OXOLAHOCTY aMePUKAHCKMX Ka3Havyenckmx obnmraunia
OyoyT pacTu, 4TO yBeNMYMBaeT npuenekatenbHocTb RUSB'16 B Hawmx rnasax. B pe3ynbraTe Mbl peKOMeHAyeM WHBECTOPaMm
0bpaTUTb BHMMaHKWe 1 Ha 3TOT BbiNyck BPC, 1, XOTA BCe Xe CyLlecTByeT HEKOTOpas BEPOSTHOCTb, YTO K KoHLY 2011 r. CTaBKM Ha
pbiHKe Treasuries OyoyT 3aMeTHO HUXeE, YeM Ceryac, YTo OKaxeT AaBfeHne Ha ueHy RUSB'16, B KakoM-To cMbicrie 3Ta bBymara
Jaxe nyylle 3aliMiieHa OT Pa3BUTUS CODbITUI MO Takomy cueHapuio, 4eM Obin Bbinyck RUSB'15, nockonbky dopmyna ero
KyMoHa, Kak Mbl YIOMSHYW, NpedycMmaTtpyBana npemMuio B pasmepe 593 6.n. kK naTuneTHUM Treasuries, a B cnydae ¢ RUSB'16
3TOT Cnpep paBeH 665 6.n.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

Maruut (NR)

KomMmnaHusa nognucbiBaeTt Aorosop co CGGPGaHKOM no 6onee BbICOKOW CTaBKe

MakcnmanbHas NPoLUeHTHas cTaBka NoBbiweHa Ha 1,8 n.n. go 11,3%. MarHut obHapogoBan MHMOPMaLMIO O TOM, YTO
KOMMaHWKM OTKpbITa BO30OHOBsIeMas KpeMTHas nnHUs ot CobepbaHka Ha NATb NET C MakCMManbHO BO3MOXHbLIM AMMUTOM B 10
mnpa py6. CpeactBa MoryT NpefocTaBnaTbCs TPaHLWaMmn npofomkutensHocTelo 180, 270, 365, 545, 730 vnu 1096 nHen.
Mopy4utenem no 3anmy (MMMuT B obbeme 4,5 mnpa py0.) BbicTynaeT OAO «MarHut», cpenctea byayT npegoctasneHsl 3A0
«TaHaep» (ocHOBHAs oMnepauMoHHas KomnaHus Maruuta) ans hUMHaHCMPOBaHMWS PACXO[0B Ha OTKPbITUE HOBbIX MarasvHoB,
3aKynKy rpy30B1KOB, CTPOUTENBCTBO pacnpefennTenbHbIX LEHTPOB 1 NOMNofIHeHWe 000POTHbIX CpeacTB. MpoueHTHas cTaBka He
npesbiwaeT 11,3% rofnosbix. MIHTepecHo, 4To 19 mions yxoasilero roga 6bi1o onybnnmkoBaHo abCoOMOTHO MAEHTUYHOE B HacTu
BCEX MapameTpoB A0roBopa cooblueHne, eANHCTBEHHOE OTIMYME KOTOPOro OT HACTOALLEro COCTOANO B BENMYMHE NMPOLEHTHOM
CTaBKM, MaKCMMaslbHbIV YPOBEHb KOTOPOW Obin onpefeneH kak 9,5%, 1o ectb Ha 1,8 n.n. HUXe. B 4aHHOM Cry4ae BO3MOXHbI
[lBa BapuWaHTa: nMbo peyb naet 06 04HOM K TOW e KPeaUTHOM IMHUK, TONbKO MakcMalbHas CTaBKa no Hel Obina yBenudeHa Ha
1,8 n.n., nbo KoMMNaHWK Bbina OTKPbITa HOBasi KpedUTHas IMHWSA No Gornee Bbicokon cTaBke. CTomb MacllTabHble 3aMMCTBOBaHMS
COOTBETCTBYIOT paHee 3asBeHHbIM MlaHaM KOMMaHWUK, corflacHo KotopbiM B 2011 . KanuTasnbHble 3aTpatel MarHdura cocrasat 1,1-
1,3 mnpa gonn. (33,7- 39,7 mnpa py6.).



Oﬂh YPAACMIB | K3MUTAN

KomnaHusa Bpsa nu GyaeT npuBnekaTb AeHbrM Mo MaKCMManbHOW cTaBke. B nioboM cnyyae, yCTaHOBMNEHHbIV YPOBEHb
MakcUMarnbHon ctaBku (11,3%) ABASETCS, MO HaWEMy MHEHWMIO, TEXHUYECKOW BenuumHon. Ee noBbllleHne, Ha Halw B3rnsg,
0bycnoBneHo oXuaaHNAMN 6aHKa OTHOCUTENbHO YXXEeCTOHEHWNs OEeHEXHO-KPeOUTHON NONUTUKM, NepBble Warn K kotopol Lib
NPennpuHAN yXe B npoLunyto natHuLy. CornacHo nporHosam YPAJICUBa, B TedeHne 2011 1. cTaBka pecrHaHCMpoBaHus Oynet
noBbllweHa Ha 1,25 n.n. 8o 9%, TakMM 0bpa3oM, B Te4eHMe AeNCTBUS CPpOKa AoroBopa (MATb NET) ee NoBbilleHWe BNOMHE MOXET
coctaBuTb 1,75-2,00 n.n. Mbl cyntaem, 4to CHepbaHK MpPOCTO MEepecTpaxoBbIBAeTCs, MOCKOMbKY B MOMEHT MOAMMUCaHNA
npedblaylwero gorosopa (B Miofie) ACHOCTM OTHOCMTENTbHO CPOKOB Hadana MoBbIEHWS KIIOYEBbIX CTAaBOK ObIIO 3HAYMTENBHO
MeHbLle. CpoK MakCMMarbHOro TpaHLla B pamMKax AaHHOW KPeAMUTHOM NNMHUM — TpU Tofa, U NCXOAS 13 AOXOAHOCT obnnraumii
MarHuTa pblHOYHasa CTOMMOCTb CPeACTB 419 KOMMAaHUM Ha 3TOT CPOK cOocCTaBnseT nopsaka 8,4-8,5%. MNostoMy B peanbHOCTU
cpenctBa OyanyT npenocTaBnaTbCd MarHnTy, Kak Mbl MonaraemM, no 3HadnteNlbHo bonee HM3KKMM CTaBKaMm, B MPOTUBHOM Ciydae
KOMMaHUKM BbirogHee OydeT 3aHMMaTb Ha 0BNMrauMoHHOM pbiHKe. O6beM HaxopsawWmxcs B obpalleHnn obnuraumin MarHuta
coctaBnset Bcero 10,5 Mnpa pyO., Y4TO 04eHb CKPOMHO ANS KOMMaHWM Takoro Maclutaba, flonrosas Harpyska KOTOpom K TOMY e
HaXOo4MTCS Ha KOHCepBaTMBHOM ypoBHe ([onr/EBITDA 0,6 Ha koHe, | nonyrogms 2010 T.).

O6nuraumm MarHuTa MOXHO MOKYMaTb Ha TeKYLMX YPOBHAX. TekyliMe YPOBHW JOXOAHOCTEN MO KOPOTKOMY BbIMyCKy
Maruut-2 (7,9% Ha 15 mec.) U anuHHbIM MarHut 60-1/2/3/4 (8,4% Ha 33 MeC. ) Mbl OUEHMBAaeM Kak BMOJHe
npvBnekaTeNbHble A KOMAaHWM CTOflb XOPOLLUEero KPeamuTHOro kKadectsa. OCoDEHHO BBWAY OTCYTCTBMS asibTepHaTVMB Cpeam
BbIMYCKOB SMUTEHTOB Ka4eCTBEHHOr0 BTOPOTO 3Lle/oHa Ha JaHHOM BPEMEHHOM ropU3oHTe.

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

28 nekabps

29 nexkabps

31 nekabps

11 aHBaps

14 aHBaps

PasmeliieHre KpanmHeectbarnk-60-01 (1,5 mnpg py6.). OdepTa CTanbdoHa-HeasmxmmocTs- 1
(0,6 Mnpa py6.).

PasmeliieHme PocHaHo-01 (8 mnpg py0.). PasmelleHne PocHano-02 (10 mnpg py6.).
Pa3meLleHne PocHaHo-03 (15 mnppa pyb.). Pa3melueHure TatdoHabaHk-60-01 (2 mnpg py6.).
Ocbepta Au® — Megamallpecca — dmHaHc-2 (1 mapg pyb.). Morawenne NIK Ypancnod- 1

(2,7 mnpg py6.).

Odepta NMHK-1 (3 Mnpa py6.). Odepta An-TEKO-2 (0,63 mnpg py6.). Odepta Mexnpombark- 1
(3 mnpa py6.).

MoralueHne Kamckas gonnHa-®PuHanc-5 (0,3 mnpg pyob.).

Odepta Hayka-Ceazb-1 (0,4 mnpa pyo.).

JleHeXHbIN pbIHOK

1 AaHBapA LleHTpobaHK NpekpaTuT NpefoCcTaBnATh Oe33anorosble KPeamnThI
KANEHOAPb ODEPT
Jata O6bem LleHa CraBKa HoBas [ata cnepytowen
T
ocbe Bbinyck Bbinycka, odepTbl, npeabliayuier cTaBKa odepTbl /
Tbl
P MJTH py6. % O KyrnoHa, %  KynoHa, % noratueHusa
281290  CranedonA 600 100 7,0 . .
HeOBmXxnmMocCTb- 1
28.12.10 1P~ Menvallpecca - 1000 100 16,0 . .
purHaHC-2
NHK-1 3000 100 16,7 - -
31.12.10  An-TEKO-2 630 100 8,0 6,0 -
MexnpombaHk- 1 3000 100 13,25 - -




Fixed Income Daily 28.12.10
IV YPANCMIE | K3nuTAN

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 9.000 16.06.11 14.06.12 178 95.08 92.00 98.17 12.92 4.72 124 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 28.8 100.82 100.75 100.95 9.05 4.57 1.98 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.02.11 15.11.18 96.0 100.60 235 99.26 100.60 8.15 2.02 4.00 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.03.11 15.09.20 118.3 100.00 10 99.60 100.00 7.58 2.02 4.76 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 130.5 97.50 35 97.61 98.97 8.95 5.98 5.30 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.02.11 01.02.12 134 102.51 6.46 2.14 0.98 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 21.9 100.92 99.02 101.34 6.76 1.84 1.15 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 432 100.02 98.50 101.17 7.60 1.86 212 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 67.6 100.25 | 0.55 50 000 99.21 99.65 7.82 1.93 3.10 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.03.11  15.03.14] 15.06.18 39.0 90.9 98.58 100 009 98.08 99.57 8.53 191 2.10 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.02.11 15.02.17 T4.7 100.00 76 011 98.02 100.33 7.70 1.89 3.1 /A3/BBB (buHaHCbI
And-02 1000 R 1125 24.06.11 311210 211212, 0.0 242 100.05 100.10 100.50 5.61 0.01 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 10.1 100.68 100.35 100.90 7.14 3.91 0.76 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13) 16.0 341 100.70 100.00 100.70 7.70 4.08 1.18 BB/Ba3/ BaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11 19.09.13, 9.0 33.2 104.98 105.00 106.74 6.98 6.67 0.67 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 17.0 35.3 108.83 7.22 6.35 1.23 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 54.6 102.20 8.62 218 3.38 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 24.0311  25.06.13] 18.06.15 30.0 54.5 101.00 | 0.20 183 648 100.91 101.00 7.99 2.04 211 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 30.0 54.6 100.72 8.14 2.04 2.07 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95 24.03.11 18.06.15 54.5 102.10 | 0.17 198 580 101.50 102.10 8.65 218 3.44 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000  08.03.11 05.06.12 175 100.40 | 0.05 5755 100.28 100.40 18.68 4.47 0.71 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 442 99.37 95 000 99.20 99.65 7.68 7.55 3.00 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 27.8 101.00 80 001 100.50 101.00 7.26 3.83 2.03 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.04.11 08.04.13 27.8 100.27 100.01 7.62 3.85 2.02 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13/ 10.0 27.8 100.35 20 000 100.32 100.50 7.70 4.03 0.72 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 15.0 334 99.15 169 001 99.15 99.90 8.38 3.77 1.10 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850  16.06.11  13.12.12] 121213 24.0 36.0 100.40 549 100.35 100.40 8.44 4.22 1.70 [/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 71 100.00 6.54 3.22 0.54 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211 11.0211) 01.02.13 2.0 25.6 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 19 [/Caal/B GaHku
BalwHedTb-01 15000 R 1250  21.06.11  21.1212] 13.12.16] 24.0 72.6 108.10 5656 108.00 108.10 8.12 5.77 1.69 cbipbe
BalwHedTb-02 15000 R 12500 21.06.11  21.1212] 13.12.16) 24.0 72.6 108.05 46 303 108.00 108.10 8.15 5.77 1.69 cbipbe
BalwHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16) 24.0 72.6 108.10 | 0.15 192 248 108.00 108.10 8.12 5.77 1.69 cbipbe
BenoH 02 2000 R 17.000 24.02.11  24.0211] 23.0212 2.0 14.1 101.50 23820 101.00 101.89 742 8.35 0.15 meTannyprus
BuHGaHK-2 1000 R 1050, 28.04.11  05.05.11) 29.04.13 4.0 285 100.38 97.00 100.50 8.94 5.24 0.32 /B2/B- GaHku
BB/ MM 306 5000 R 745  02.03.11 27.02.13 26.4 100.38 | 0.03 100.20 102.05 7.38 3.70 1.86 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 15.04.11 11.10.13 34.0 100.01 66 482 100.01 100.40 7.48 3.66 2.36 /Ba3/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 34.0 100.12 100.50 743 3.66 2.36 /Ba3/BB- notpe6. ToB.
BB/ MM B0-03 3000 R 7.35 15.04.11 11.10.13 34.0 100.34 100.70 7.34 3.65 2.37 /Ba3/BB- notpe6. ToB.
BB/ MM O-06 5000 R 790  30.12.10 27.06.13 30.4 101.00 7.59 3.90 2.08 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 304 100.98 7.60 3.90 2.08 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 34.0 100.17 30 000 100.07 100.30 741 3.66 237 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.03.11 15.03.40 355.7 103.40 101.60 104.00 8.36 2.03 10.39 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 25.9 87.62 75.10 100.15 15.54 4.55 1.67 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 31.2 104.00 500 000 100.00 104.99 7.64 4.43 210 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 7.0 43.0 104.75 | 0.10 350 002 104.75 104.80 6.14 7.24 0.48 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 58.4 99.95 | 0.30 576 893 99.85 99.94 8.48 4.14 3.68 /Ba2/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 58.4 99.85 | 0.20 265 835 99.70 99.85 8.51 4.14 3.68 /Ba2/BB+ Tenekom
BnrTnkBT-4 3000 R 12000 08.03.11  11.03.11/ 03.09.13 2.0 32.7 101.34 101.02 104.44 4.91 2.95 0.19 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11 211111 141112 11.0 229 100.20 78.01 100.10 8.80 4.48 0.81 /B2/B- GaHku
BogokaHan Cn6-1 2000 R 8.80 15.06.11 09.12.15 60.3 cepauc
Boct3keb01 1000 R 1250 10.03.11  15.03.11] 07.03.13] 3.0 26.7 100.90 1000 002 101.30 101.44 7.39 6.18 0.20 B2/ GaHku
Boct3keb05 1000 R 9.000 21.0411  23.0412] 17.10.13) 16.0 34.2 99.98 99.70 99.97 9.13 4.49 115 B2/ GaHku
BTB - 506 15000 R 740 20.01.11 17.10.13 34.2 99.43 397 021 99.75 100.00 7.85 1.86 2.34 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 12.01.11  13.07.12] 06.07.16, 19.0 67.3 100.20 20 500 100.05 100.25 7.22 1.79 1.36 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9.700 16.03.11  20.12.11) 10.12.14, 12.0 48.1 102.75 5000 102.70 103.30 6.79 2.35 0.88 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  18.03.11 15.03.13 27.0 100.08 45000 100.49 7.78 1.89 191 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  18.03.11 15.03.13 27.0 102.00 193 000 98.00 101.40 6.79 1.86 1.93 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  18.03.11 15.03.13 27.0 100.10 103 902 100.10 100.15 7.77 1.89 191 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150 06.04.11 05.10.11 9.4 103.76 203 103.76 103.92 6.51 5.53 0.70 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11 14.02.11] 05.02.13 2.0 25.7 102.00 99.00 105.00 3.59 0.14 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13 5.0 29.5 100.30 165 000 99.00 105.00 5.44 313 0.42 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 20.0 384 100.17 6.83 3.44 147 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 7.0 10.02.11  14.05.12] 06.11.14, 17.0 47.0 99.69 7.54 1.78 1.06 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11] 07.07.15 7.0 55.1 100.10 6.90 1.74 0.45 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 15.03.11  16.06.11/ 07.06.16, 6.0 66.3 100.57 | 0.15 34000 100.46 100.57 6.32 1.86 0.44 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 15.03.11  16.06.11/ 07.06.16, 6.0 66.3 100.58 | 0.15 14 000 100.05 100.58 6.29 1.86 0.44 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 09.03.11  07.12.11] 30.11.16, 12.0 72.2 100.23 99.50 100.05 6.74 1.70 0.82 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17  14.0 80.3 100.10 10 99.30 100.10 710 1.76 0.97 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 09.02.11  12.08.11] 02.08.17 8.0 80.3 100.14 99.75 100.10 6.52 1.66 0.57 BBB//BBB (puHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 83.0 119.3 98.60 95590 98.02 99.10 8.17 4.00 5.1 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 34.0 119.3 99.50 | 0.60 100 001 98.00 99.79 7.09 3.46 2.50 BBB/Baa1/BBB | GaHku
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 19.0 67.5 111.80 56 285 111.60 112.25 6.68 6.58 1.30 /Baa3/BBB- Cbipbe
asnpHedtd 10000 R 16.700  19.04.11  25.04.11) 09.04.19 4.0 100.8 103.50 209 227 103.40 103.53 4.90 8.04 0.31 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 6.0 425 118.95 5.76 0.59 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 18.2 109.03 6.80 6.00 1.25 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 101 100.85 10 042 100.77 100.85 6.01 3.46 0.77 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 38.1 99.40 99.33 100.65 7.58 3.63 2.59 BBB/Baa1/BBB | cbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 1.0 100.30 6705 100.20 100.30 3.51 3.53 0.08 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  25.05.11 20.11.13 35.3 /Baa3/BB GaHku
[asnpomb 3 10000 R 565  10.01.11 10.10.11 9.6 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 23.0 100.11 6.83 341 1.68 /Baa3/BB GaHku

asnpomb 5 20000 R 6.85 26.05.11 22.11.12 232/ 100.26 6.81 341 1.70 /Baa3/BB GaHku
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 359 | 100.00 25 99.99 100.00 7.90 3.86 249 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 27.8 99.77 99.70 99.90 7.38 3.57 1.97 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  12.04.11 09.04.13 27.8 | 100.10 341640 99.21 100.10 7.22 3.56 1.98 /Baa3/BBB- cbipbe
[A30uH 01 5000 R 18.000  08.02.11 08.02.11 14 100.82 30537 100.85 100.95 10.72 8.90 0.11 aBTONpOM
eHepKomn1 2000 R 850  21.06.11 21.06.11 59 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 6.1 101.10 14999 100.28 101.30 5.94 4.00 0.46 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 21.11.11 30.10.28 2172 | 90.16 9.46 5.53 10.54 TpaHcnopt
nMocCrp-2 4000 R 1.00  17.03.11 17.03.11 27 89.00 78.00 100.00 71.62 0.56 0.13 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 2.0 26.1 100.50 45451 100.32 100.50 5.38 4.64 0.14 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8.100 22.01.11 25.01.12] 22.07.13 13.0 @ 313 | 100.40 101.83 7.78 4.07 0.95 BB//BB- GaHku
no6akcbank 6O-03 3000 R 8.10, 08.06.11  13.06.12 08.12.13 18.0 & 359 | 100.00 1300 99.79 100.09 8.18 4.04 1.30 BB//BB- GaHku
InoBakcBark 50-05 | 2000 R 810 080611 130612 08.12.13 180 | 359 | 100.01 510 99.79 10009 | 8.18 404 | 130 BB//BB- GaHKw
rce ot 5000 R 925 240311 27.0911 260317 90 | 760 | 101.11 001 91.77 10140 | 765 456 | 0.68 BB/ MaLLUMHOCTP.
[CC 60-01 3000 R 825 240611 231211 201213 120 @ 363 & 100.02 = 0.02 929 304 99.90 100.20 8.40 41 0.89 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 28.3 95.13 95.10 15.05 6.29 1.78 TOproBnst
[lanbCe3206 2000 R 760 01.06.11 30.05.12 17.3 | 100.85 28822 99.02 100.85 6.78 3.76 0.89 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11] 17.07.12, 7.0 189 | 10450 030 104.50 105.97 6.69 7.16 0.50 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 311 16.25 7.51 24.99 14432 | 23.78 0.69 TpaHcnopt
[rk-01 5000 R 1050 11.03.11  18.03.11/ 08.03.13] 3.0 26.7 JHepreTuka
TxendchCul1 2000 R 500 21.04.11 20.10.11 99 95.00 11.93 262 0.72 IloTo3BaH TOproens
[vken®un-1 3000 R 925 17.03.11 17.03.11 2.7 100.25 34 607 100.30 100.45 8.13 4.60 0.20 TOproBnst
[MLIEEHTP0o61 1150 R 8.50  05.06.11 26.05.15 53.7 95.50 1586 93.50 96.00 10.02 441 3.40 TOProBnst
EABP-3 5000 R 1050, 03.05.11 031111  25.10.16, 10.0 = 71.0 | 103.60 84.89 103.75 6.01 5.05 0.80 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 3.8 100.10 1 100.00 3.46 0.93 0.30 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 3.96  09.03.11 07.09.11 85 100.10 1 3.87 0.99 0.66 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 375 17.03.11 12.06.14 421 100.50 100.00 101.00 3.64 0.93 3.14 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 40.0 | 100.40 3.52 0.89 2.99 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 25.03.11 22.03.13] 13.0320 27.0 @ 1121  101.00 @ 0.02 65 752 101.00 101.10 8.93 4.57 1.86 B+/B1/B meTannyprus
EspasXona®-2 10000 R 9.95 020511 28.10.15/ 19.10.20 59.0 & 119.5 @ 100.90 19 849 100.60 101.35 9.93 4.92 3.55 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925 25.03.11 220313 13.0320 27.0 1121 @ 100.90 20 340 101.00 101.10 8.98 4.57 1.86 B+/B1/B meTannyprus
EspasXona®-4 5000 R 9.95 02.05.11 28.10.15/ 19.10.20 59.0 & 119.5 @ 100.90 100.60 100.99 9.93 4.92 3.55 B+/B1/B meTannyprus
EBpokom®K5 5000 R 16.00,  15.03.11 15.03.11 26 ICl (hMHaHCbI
EspoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 55.0 @ 91.3 | 102.30 101.70 102.30 8.27 4.34 3.53 BB//BB XUAMUS
EBpoXum-03 5000 R 825 250511 18.11.15 14.11.18 60.0 = 96.0 | 100.10 25 100.09 100.10 8.23 4.1 3.93 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 155 aHepreTuka
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 16.0 | 100.63 94.25 102.62 1.77 5.95 1.10 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 211 100.00 100.00 105.19 13.39 6.48 1.37 (puHaHCbI
)Kene3sobet1 1000 R 10.000 18.02.11 27.05.11 5.0 102.50 80.00 125.00 3.46 243 0.39 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100 11.05.11 09.11.11 106 © 101.02 = 0.02 57130 101.02 101.10 6.97 4.00 0.79 B/Ba3/ GaHku
3eHuT 506n 5000 R 750 07.06.11  05.06.12] 04.06.13 180 @ 29.7 = 100.02 = 0.1 100.00 100.10 7.62 3.74 1.29 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 19.0 = 427 @ 100.82 7.53 3.96 1.31 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 4.0 27.7 | 100.51 45204 100.40 100.55 5.82 3.92 0.27 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.0912 22.09.13 210 @ 333 99.85 120 100 99.80 100.05 7.94 3.85 1.52 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 55 aBToONpoOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 42.7 | 100.50 100 99.47 100.50 7.94 3.94 2.80 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 6.0 66.1 105.10 196 939 104.34 105.35 6.68 8.76 0.43 1/BB- TOProBnst
VHBectToprbank 6O-07 2000 R 960 250511 250512 25.11.13 17.0 @ 355 99.51 8001 99.51 99.85 10.22 4.78 122 GaHku
Wunpom 03 1300 R 950  18.05.11 18.05.11 4.7 94.50 1329 90.08 94.50 26.64 5.01 0.31 MeTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 112 | 105.54 105.46 106.50 10.54 791 0.80 CepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 7.0 29.2 | 102.55 27070 102.00 102.60 2.29 6.81 0.56 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 329 | 100.87 114 850 100.85 101.15 9.07 4.57 2.20 /Ba2/ MaLLMHOCTP.
VipkOHepro1 5000 R 15.50/  02.06.11 28.11.13! 356 101.01 JoT03BaH/B- 3HepreTuka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12) 5.0 231 100.80 10 100.80 101.15 8.06 5.10 0.39 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 240 @ 362 @ 100.70 176 002 100.65 100.82 8.79 4.46 1.70 aBToONpoM
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 33.0 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 6.4 102.35 1100 102.18 102.32 9.54 4.39 0.24 XAMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 42,0 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 11.3 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 148 | 102.60 102.50 103.77 9.89 5.83 1.03 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 6.6 c/x
KOMEMKA 02 4000 R 16.50  16.02.11 15.02.12 138 | 109.78 109.25 109.75 7.65 3.75 0.97 //B- TOproBnst
KOMEMKA 03 4000 R 980  16.02.11 15.02.12 138 | 102.21 102.10 102.25 7.97 2.39 1.00 11B- TOproBnst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13  19.0 = 313 & 10205 0.30 157 715 101.85 102.05 8.26 2.32 1.36 11B- TOproBnst
Koneiika 60-02 3000 R 9.000 04.01.11 01.10.13 33.6 | 101.00 8.87 2.22 2.23 1/B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 6.1 [/Ba3/ GaHku
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 22 10042 | 0.04 100.21 100.50 6.47 4.37 0.17 XUMUS
JleHCneyCMY BO-2 2000 R 1450  24.02.11 23.05.13 29.3 | 106.67 @ 0.67 19 500 105.30 108.99 10.40 3.39 1.34 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 18.03.11 07.12.12 23.7 | 106.95 @ 0.35 483 106.95 107.50 10.12 3.69 1.01 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 132 | 101.38 = 0.05 4001 101.00 101.80 7.31 4.20 0.96 /Ba2/ aHepreTMka
JleHaHepro3 3000 R 8.02  20.04.11 18.04.12 159 | 10096 @ 0.02 97.00 7.36 3.96 117 /Ba2/ JHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11  04.0811) 23.07.15 7.0 55.6 | 101.10 100.74 101.50 747 4.56 0.54 B-/B2/ GaHku
JICP 02 06n 5000 R 1350 03.02.11  08.02.11) 01.08.13, 1.0 31.6 | 100.70 133 004 100.50 100.70 5.84 6.68 0.11 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 28.12.10  02.07.12  25.06.13 18.0 & 304 | 101.20 9.75 5.17 1.25 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 329 99.95 105 475 99.85 100.39 10.26 4.99 2.15 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 6.6 96.01 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.06.11 08.12.11 115 | 10117 @ 027 76 816 100.96 101.17 5.89 3.50 0.88 BBB-/Baa2/BBB-  cbipbe
TTykoitndo6n 6000 R 740  09.06.11 05.12.13 35.8 | 100.01 | 043 99.71 100.89 7.53 3.69 2.50 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 196  109.75 = 0.05 63 109.50 110.20 6.96 6.07 1.35 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35.  07.02.11 06.08.12 196 | 109.50 80 002 109.50 110.20 712 6.08 1.35 BBB-/Baa2/BBB-  cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 196 | 109.50 60 200 109.50 110.40 712 6.08 1.35 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 196 | 109.60 109.50 110.20 7.06 6.07 1.35 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  07.02.11 06.08.12 196 @ 11040 070 82571 109.51 110.20 6.54 6.03 1.36 BBB-/Baa2/BBB-  cbipbe

JlykoinBO06 5000 R 920 16.06.11 13.12.12 239/ 103.95 3000 102.63 103.90 713 441 1.72  BBB-/Baa2/BBB- | cbipbe
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 8.7 100.00 B//B+ cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 239 | 103.34 101.20 105.25 7.48 4.44 1.7 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 3.0 102.20 1000 102.20 102.45 10.50 9.37 0.23 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 32.9 | 100.00 475 99.51 100.80 8.41 4.1 2.24 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 329 | 100.22 75.10 100.45 8.32 411 2.24 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 329 | 100.13 75.10 8.36 411 2.24 TOproBnst
Marnut 5O-04 2000 R 825 14.03.11 09.09.13 329 | 100.10 555 99.95 100.10 8.37 4.1 2.24 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 15.1 100.52 | 0.32 14774 100.52 100.70 7.88 4.07 1.09 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 113 99.90 98.00 102.58 8.28 3.99 0.77 oto3gaH// GaHku
MEBPP 02060 3000 R 850 30.12.10  04.04.11] 28.03.13 3.0 274 | 100.86 5.00 2.10 0.25 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 250111 27.10.11) 23.04.13 100 & 283 @ 100.01 99.01 100.99 7.38 1.81 0.75 B+/B1/ GaHku
MEBPP 0406n 5000 R 940  03.03.11  07.03.11) 27.02.14 2.0 38.6 | 100.49 100.35 100.65 6.27 4.66 0.18 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 120 @421 10043 | 0.18 100.15 100.65 7.84 4.10 0.89 B+/B1/ GaHku
MIM-Bank 5O-01 5000 R 1275  02.06.11 29.11.12 234 | 108.25 2 108.25 110.00 8.20 5.87 1.63 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 0.0 85.5 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11/ 23.05.12] 5.0 171 100.55 | 0.05 500 90.58 100.55 9.22 5.46 0.40 TOproBAst
Meuyen 1306 5000 R 10.000 08.03.11  03.09.15  25.08.20 57.0 @ 117.6 = 100.66 150 021 100.66 101.00 10.04 4.95 341 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15  25.08.20 57.0 @ 117.6 = 100.52 203 361 100.52 100.85 10.08 4.96 3.40 B1/ MeTannyprus
Meuyen 206 5000 R 850 15.06.11  20.06.11/ 12.06.13 6.0 29.9 | 100.75 | 0.05 74 592 100.65 100.80 6.75 4.21 0.45 B1/ meTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12 21.07.16, 19.0 = 678 & 116.68 170 302 116.55 116.67 7.86 4.06 129 B1/ MeTannyprus
Meuen 506 5000 R 1250 18.01.11  18.10.12] 09.10.18 22.0 & 948 @ 107.00 0.03 3923 107.00 107.25 8.52 291 149 B1/ MeTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.12 11.0 | 228 | 104.20 103.51 104.49 7.56 5.98 0.79 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 269 | 10230 @ 0.14 141 968 102.20 102.40 8.76 4.75 1.83 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 28.3 | 10230 | 0.19 70 000 102.16 102.50 8.81 4.75 1.94 B1/ MeTannyprus
MWA-306 1500 R 725 24.02.11 24.02.12 14.1 100.04 17 300 100.00 105.00 7.39 1.81 1.04 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12, 01.10.15 220 @ 58.0 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14 7.0 433 99.48 100.00 105.00 8.33 1.86 0.52 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 8.4 MaLUMHOCTP.
MukosiH-206 2000 R 1350 10.02.11  24.0212  07.02.13 14.0 = 258 | 106.50 104.00 109.00 7.22 6.32 0.99 notpe6. Tos
M-MHAYCTP 1000 R 1225 15.02.11 16.08.11 7.7 28.00 251 27.60 28.37 720.18 = 21.81 0.07 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1425 12.01.11  17.01.11] 10.07.13, 1.0 30.9 76.06 70.00 77.99 9.34 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 26 101.75 | 0.10 1865 101.65 101.75 6.59 7.35 0.20 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 05.05.11) 25.04.12 4.0 162 | 100.36 = 0.06 100.35 100.45 7.00 4.22 0.33 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 196 | 100.84 = 0.04 100.70 101.25 9.01 4.65 1.36 B-/B1/ GaHku
MKB 0706n 2000 R 976 18.01.11 240712 14.07.15 19.0 = 553 | 101.13 101.18 101.30 9.06 4.81 1.32 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 10.0 = 52.1 101.33 | 0.18 3266 101.15 101.24 7.88 4.77 0.73 B-/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 23.0 99.75 400 030 99.26 100.00 7.16 3.45 1.67 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11 161211 121212 120 @ 239 @ 10278 @ 0.03 1500 102.56 102.78 6.75 4.7 0.89 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.0312 19.09.13 150 @ 332 99.54 99.20 100.00 6.91 3.24 112 oto3gan/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.04.11 04.04.13 27.6 | 100.55 100.30 101.00 7.51 3.79 1.95 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 2.0 26.4 0.01 [fieBenonmeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11) 03.07.12, 0.0 185 0.81 101 0.60 1.00 477.04 [fieBenonmMeHT
MOWA 02 3000 R 799  08.03.11 07.09.11 85 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 422 (buHaHCbI
MoliibaHk 5 5000 R 1296 21.04.11  25.0411) 16.04.15 4.0 524 | 100.13 100.00 101.23 12.33 6.45 0.29 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 1.7 B-l/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 29.9 B-l/ GaHku
MOCMAPT® 1 2000 R 001 14.04.11 12.04.12 15.7 2.31 TOproBnst
Mocobras®2 3000 R 9.25  25.06.11 24.06.12 18.2 93.00 6148 92.90 93.00 17.54 4.99 0.86 CepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 4.7 yenyru
Mocobnp-2 4000 R 20.000 26.03.11 26.03.11 3.0 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80/  21.06.11 18.12.12 241 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 8.7 104.26 60 395 104.30 104.45 6.36 5.98 0.64 1/BB- aHepreTMka
MocaHepro2 5000 R 765 240211 01.0312 18.02.16 14.0 @ 626 | 100.85 35000 100.75 100.85 6.87 3.78 1.05 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.06.11 061212 28.11.14) 240 @ 47.7 | 10542 104.75 106.00 7.26 4.85 1.68 1/BB- JHepreTMka
MOSK-01 3500 R 9.00 27.01.11  11.0811) 25.07.13 8.0 314 | 101.10 1 101.10 101.50 6.80 222 0.56 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 8.4 100.90 187774 100.76 101.11 6.79 3.98 0.63 aHepreTMka
MPCK Yp.01 1000 R 8.60  24.05.11 22.05.12 171 95.00 JHepreTMka
MPCK tOra 2 6000 R 1750, 01.03.11  01.09.11] 26.08.14 8.0 446 | 10640 025 55500 106.15 106.40 7.61 8.20 0.60 aHepreTuka
MTC 01 10000 R 7.00 21.04.11 17.10.13 34.2 99.12 98.27 99.97 748 3.52 2.39 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 58.6 | 100.06 99.21 100.90 7.88 3.86 3.76 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 30.0 &= 90.8 | 101.45 2887 101.45 101.79 747 3.93 2.14 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 5.0 411 103.88 248 062 103.85 103.88 591 16.08 0.37 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12. 19.07.16/ 19.0 = 67.7 | 109.85 9160 109.63 109.85 7.30 12.94 1.36 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 83.6 99.50 168 837 99.46 99.65 8.99 4.36 4.83 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.200 59.0 & 120.0 = 99.50 176 000 99.55 99.60 8.44 4.08 3.76 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20, 32.0 @ 116.5 101.48 21256 101.25 101.50 9.27 4.79 2.08 B/B+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 15.2 87.31 90.06 23.36 5.71 0.95 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 236 | 104.29 104.50 105.00 747 4.66 1.68 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 224 | 106.40 63 080 106.15 106.50 7.10 5.04 1.59 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 26.6 | 101.21 190 000 100.50 101.00 7.26 3.82 1.88 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 304 | 101.27 7.06 3.69 2.09 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 250511 250512 25.11.13 17.0 | 355 | 100.65 4000 100.45 100.65 8.67 4.48 1.24 GaHku
HOMOC 118 5000 R 740 050111  09.07.12 02.07.14 19.0 = 428 @ 100.05 744 3.69 1.33 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 220211 28.08.13] 28.08.17 320 @ 812 | 100.00 11441 100.00 100.47 8.65 4.26 219 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 1.7 100.63 | 0.03 212211 100.47 100.65 4.89 4.7 0.13 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 6.0 30.0 | 100.36 100.35 100.37 6.12 3.48 0.46 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 315 99.95 | 0.23 27380 99.89 99.95 714 3.49 219 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 55.2 | 101.00 22519 100.25 101.50 9.06 2.28 191 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 4.0 69.46 64.00 74.93 238.05 10.77 0.10 TOproBnst
HOK-3 2000 R 1150 03.05.11 03.05.11 4.2 101.55 6.96 5.86 0.32 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 16.9 B/l notpe6. ToB.

06Kora®-02 3000 R 15.000 20.0411 221111 17.0413 110 @ 281 B/ notpef. ToB.
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pynna Pasr.60-09 2000 R 26.11.37 15.12.11 11.8 c/x
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 6.0 11.6 aHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12 18.06.13 18.0 @ 30.1 100.70 | 0.18 7300 100.80 100.92 7.09 371 1.34 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 9.2 104.30 570 104.20 104.30 6.40 5.86 0.68 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 16.0 99.74 99.00 100.47 7.59 3.62 117 aHepreTuka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13 5.0 29.5 | 103.70 100.12 4.16 6.25 0.43 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 8.2 101.69 100.04 103.90 10.55 6.37 0.58 /1B~ MaLUMHOCTP.
MapHac-M 2 1000 R 950  17.02.11 17.11.11 10.8 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 27.04.11  29.0411) 24.04.13 4.0 283 | 100.89 100.00 100.80 719 4.94 0.31 B3/ GaHku
MepBobaHk1 1500 R 9.50  28.12.10 29.06.11 6.1 100.48 8.69 4.74 0.44 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 6.4 99.22 6.64 2.53 0.48 /Ba3/B+ GaHku
MeTpokoME5 5000 R 1275 19.06.11  19.12.12) 211214 240 @ 485 | 108.92 22000 109.30 10949 | 7.95 587 | 1.68 /Ba3/B+ Barku
MeTpokoMB6 3000 R 775 20.02.11 22.08.12 201 | 100.62 82.89 100.40 747 386 | 144 /Ba3/B+ Barku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 2.0 20.1 101.27 | 0.07 101.21 101.62 5.83 7.38 0.15 /Ba3/B+ 6BaHku
Mpomce6-05 4500 R 7.75  20.05.11 18.05.12 16.9 | 100.89 100.65 100.99 7.18 3.83 125 BB-/Ba2/oTo3BaH | GaHKku
Mpomce6-06 5000 R 8.25  08.06.11 17.06.13 30.1 100.20 | 0.10 2290 100.20 100.30 8.34 4.1 2.10 BB-/Ba2/oT03BaH | GaHKi
MpoMTp0206 3000 R 0.01  19.04.11 18.10.11 9.8 89.14 61.00 89.99 15.30 0.01 0.70 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13, 1.0 313 89.79 90.80 91.82 267.26 10.00 0.02 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000  04.05.11 02.11.11 10.3 99.01 TOproBnst
MpodbMeansd-1 3000 R 1050  20.01.11  23.07.13, 16.07.15 31.0 @ 554 99.70 662 99.70 99.90 10.86 525 2.00 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 9.1 94.25 85.50 103.00 27.36 8.99 0.56 clx
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 148 | 105.50 101.01 110.00 12.32 8.04 0.99 clx
Paarynaind4 3000 R 25.05.11  02.06.11] 22.05.13 5.0 29.2 | 100.51 99.02 102.00 0.44 clx
Paarynaind5 2000 R 27.0411  29.0411) 23.10.13 4.0 344 1.00 c/x
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 355 | 100.10 75.10 7.60 3.74 248 BBB+/Baa3/BBB | GaHku
Paitcpcbaitaen-4 10000 R 1350 07.06.11  08.1211 03.12.13 120 @ 357 = 10649 & 0.11 30025 106.18 106.49 6.35 6.32 0.86 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 6.9 100.00 360 002 79.00 101.00 11.46 4.74 0.49 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11  14.11.13] 09.11.15 35.0 | 59.3 | 100.42 1 100.42 101.30 9.00 4.47 2.37 BB-// yenyru
PenKan-2 3000 R 1050,  08.04.11 04.04.12 155 99.50 76 99.01 99.50 11.20 5.23 1.08 B-/B1/B- GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12 6.0 176 10045 0.10 3547 100.30 100.45 11.27 6.17 0.42 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 23.6 | 104.58 26 000 104.45 104.58 6.96 4.48 1.70 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 22.7 | 101.08 101.00 101.30 7.04 3.72 1.64 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 6.4 101.54 5.54 417 0.48 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.50 18.05.11  18.05.11] 13.11.13 5.0 35.1 98.41 22 98.41 98.70 4.08 0.01 0.37 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 38.8 | 121.50 326 357 121.39 121.50 745 6.16 243 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 59.6 | 101.68 @ 0.22 101.45 101.75 7.52 3.82 3.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111  16.05.19 11.0 @ 102.1 | 107.50 180 738 107.40 107.50 6.30 6.91 0.83 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 38.8 | 103.40 3 103.35 103.40 8.94 4.82 2.52 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 52.1 104.68 103.77 104.08 8.72 4.70 3.26 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212  20.06.16/ 24.0 @ 66.7 | 106.65 18 102 106.65 106.97 6.98 4.91 1.74 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 6.0 784 | 103.94 128 392 103.90 103.94 5.60 6.87 0.44 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 31.0 = 919 | 109.95 10011 109.00 110.28 711 5.12 2.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14 15.07.19, 43.0 @ 1041 @ 113.86 113.66 114.00 715 5.04 2.75 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11  08.07.24 7.0 | 164.7 @ 106.03 104.52 107.71 2.84 6.35 0.54 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215/ 16.01.25 50.0 @ 171.1 @ 10580 @ 0.50 100 304 105.78 106.00 744 4.24 3.20 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 27.05.11 231112 20.11.15 230 @ 596 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11 171213 15.12.15 36.0 @ 60.5 cbipbe
Poc6ark BO-01 5000 R 740 240611 27.06.12 21.06.13 18.0 @ 30.2 | 100.40 40 000 100.30 100.50 7.20 3.68 1.35 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.00 08.01.11 08.07.13 30.8 | 101.12 7.64 3.99 2.10 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 5.0 34.8 | 102.40 5128 102.38 102.80 4.78 5.88 0.36 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11] 07.11.14, 5.0 470 | 10265 @ 0.09 102.45 102.90 4.12 5.86 0.37 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12] 16.07.15 19.0 @ 554 99.65 29 567 99.55 99.65 10.43 5.00 1.30 (buHaHCbI
Pocrocctpax-2 5000 R 1050 12.05.11  1211.12] 021117 230 @ 834 @ 100.04 0.04 99.80 100.05 10.68 5.23 1.57 (buHaHCbI
PocflopbaHk-1 1050 R 1050  08.06.11  08.1211 09.12.13 120 @ 359 GaHku
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 26.0 | 110.7 = 103.41 102.50 103.50 7.32 4.34 1.79 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 26.0 & 110.7 @ 102.78 133 000 102.50 103.50 7.65 4.37 1.79 BBB/Baal/ GaHku
Poccenxb 2 7000 R 785 16.02.11 16.02.11 1.7 100.52 100.40 4.14 1.95 0.13 BBB/Baat/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.02.14] 09.02.17, 38.0 @ 745 10430 0.10 515 000 103.35 104.30 7.80 4.42 2.53 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11  07.10.11] 27.09.17 9.0 82.2 90.45 76.30 104.60 2124 6.34 0.59 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11  27.11.18 120 @ 964 | 100.00 99.50 13.85 6.73 0.80 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14] 09.02.18/ 44.0 @ 86.7 | 100.50 98.30 101.50 7.77 3.87 2.93 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 6.0 90.6 | 100.37 100.35 100.90 6.09 343 0.44 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11  26.11.12] 141119 230 1081 @ 10489 = 0.19 104.50 105.97 7.39 4.80 1.66 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11 261112 141119 23.0 @ 108.1 & 105.42 104.50 106.00 7.09 4.78 1.66 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12] 28.08.13 20.0 325 @ 10020 0.40 34002 99.50 100.70 7.16 3.58 147 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12 28.08.13 20.0 @ 325 99.80 2 99.50 99.98 743 3.60 147 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 16.0 @ 346 99.92 98.00 5.83 3.29 1.23 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 8.0 31.8 99.80 80511 99.80 100.00 1241 6.00 0.47 (buHaHCbI
PycMope 06 2000 R 10.000 17.03.11  20.06.11] 14.06.12, 6.0 178 | 100.10 = 0.02 10 75.00 100.10 9.90 249 0.43 notpe6. ToB.
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 15 100.58 6000 100.48 100.62 5.82 5.33 0.11 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 89 99.73 99.58 99.95 8.02 3.75 0.66 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 158 | 100.00 4 99.00 100.00 7.88 3.86 115 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11  19.11.13 10.11.15 350 @ 593 99.40 1270 99.95 8.25 3.96 242 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 18.05.11  20.11.13] 11.11.15 350 @ 59.3 & 100.06 @ 0.56 99.95 7.98 3.94 243 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.09.12] 14.09.15 21.0 = 574 | 100.40 500 99.00 100.55 7.58 3.82 1.50 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.70. 23.03.11 18.09.12] 15.09.15 21.0 | 574 @ 100.21 100.55 7.70 3.83 1.50 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 01.03.11 03.03.11] 28.02.12 2.0 143 50.25 0.50 100.00 0.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 3.0 8.9 99.44 98.01 99.99 13.48 5.52 0.21 MalLLMHOCTP.
CarypHHMO3 3500 R 8,50 07.06.11  06.12.11 06.06.14 11.0 @ 419 5.05 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 314 | 101.80 13000 101.00 102.40 11.69 5.98 1.96 yenyru
CB-®uHaHc! 1500 R 0.100 21.03.11  20.06.11/ 18.06.12, 6.0 18.0 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/  24.05.11 24.05.11 49 30.00 npou3BOACTBO

CasiabbaHk1 2000 R 16.00 20.01.11 21.04.11 338 103.26 100.00 118.00 5.59 3.86 0.29 B1/ GaHku




Fixed Income Daily 28.12.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cesepcranb 50-01 15000 R 14000 22.03.11 20.09.11] 18.09.12/ 9.0 21.0 104.95 269 853 104.30 105.29 7.02 6.65 0.65 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 26.0 104.20 5 104.20 105.20 7.72 4.67 1.79 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 26.0 104.66 60 000 104.20 105.17 748 4.65 1.79 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 15.2 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 311 100.90 | 0.01 31053 100.70 101.00 12.44 6.18 1.92 aBToNpoM
C3Tenex306 3000 R 860 24.02.11 24.02.11 20 101.35 3700 100.35 101.35 0.24 212 0.16 BB//BB- Tenekom
C3Tenex406 2000 R 8.10.  10.03.11 08.12.11 115 101.29 | 0.07 101.26 101.75 6.85 1.99 0.86 BB//BB- Tenekom
C3Tenex506 2000 R 587 220211 21.05.13 29.2 100.00 10 96.08 100.00 7.06 1.46 1.79 BB//BB- Tenekom
C3Tenex606 3000 R 11700 02.02.11  09.08.11, 24.07.19 80 | 1044 107.10 31830 107.10 107.25 3.76 2.72 0.57 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 18.01.11 17.07.12 18.9 108.81 108.56 109.10 11.97 8.25 1.19 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14/ 10.10.19, 46.0 @ 107.0 = 11260 @ 020 194 099 112.45 112.55 9.67 5.98 2.81 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14/ 10.10.19, 46.0 @ 107.0 = 11252 = 0.2 201000 112.36 113.00 9.70 5.98 2.81 meTannyprus
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 8.0 31.8 101.65 101.50 102.20 6.84 4.66 0.56 BB/ Tenekom
CHBYPXona1 1500 R 1047 05.05.11 01.11.12 225 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13 220 @ 337 99.63 98.50 100.00 10.21 4.88 1.49 B/l notpe6. ToB.
CuHeprusi-3 2500 R 10.000 21.02.11  24.02.11] 18.08.14, 2.0 443 100.40 79.01 6.97 4.97 0.15 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 31.6 Tenekom
Cuctlanc 1 3000 R 850  12.04.11 08.04.14 39.9 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.04.11 15.04.14 40.2 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 26.7 104.10 30475 104.00 104.19 7.82 4.67 1.84 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  15.02.11  14.08.12] 12.08.14] 20.0 @ 44.1 111.07 | 0.11 50 200 111.00 111.49 7.55 6.62 1.35 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 24.11.16 240 @720 108.38 287 000 108.30 108.37 7.83 5.75 1.65 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 21.06.11  26.06.12 18.06.13 18.0 = 30.1 102.04 100.01 102.25 10.37 5.74 1.28 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 11.0411 151012 07.10.13) 220 @ 33.8 100.00 | 045 250 99.00 100.00 10.91 5.36 149 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.05.11 29.05.12] 26.11.13 17.0 @ 355 99.96 99.50 100.00 9.38 4.56 124 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 121211  05.06.13 120 @ 29.7 10112 | 0.02 101.00 101.25 8.59 4.83 0.86 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 155 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 6.4 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 18.8 92.51 0.51 76 969 92.51 92.74 14.53 4.58 124 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 279 93.15 92.30 94.00 12.35 4.55 1.86 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 2.0 13.8 98.20 0.20 2521 98.20 98.39 26.41 7.87 0.13 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 20.5 100.00 175000 99.00 100.65 1.69 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 31.0 @ 1156 @ 101.15 24931 100.90 101.15 8.98 4.61 2.04 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 16.8 98.51 77.00 99.00 13.30 5.92 1.15 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 33.3 100.48 100.05 100.55 747 3.60 2.32 B+// cbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 225 99.00 97.00 101.00 9.03 4.16 1.59 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 5.2 102.56 101.96 102.35 6.91 6.32 0.40 B2/ GaHku
TardoHnab 5 2000 R 11.000 23.03.11  29.03.11] 21.03.12 3.0 15.0 100.85 23600 100.75 100.90 6.85 5.44 0.24 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13, 2.0 26.4 100.82 | 0.07 2200 99.90 100.90 5.87 5.54 0.18 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 120 @ 239 100.35 543 99.90 100.35 8.40 4.35 0.89 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11 24.06.11] 12.06.13 6.0 29.9 99.84 7.10 3.50 0.46 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 150 @ 39.0 101.88 1.88 275 101.00 101.90 6.93 4.16 1.08 aHepreTMka
TrK-102 5000 R 1699  04.01.11  11.0711] 01.07.14, 7.0 427 105.50 21000 105.50 105.67 6.00 8.03 0.47 aHepreTMKa
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 2.0 25.7 79.01 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 33.2 99.69 0.14 98.26 99.90 9.33 4.50 222 B/l aHepreTuka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 8.2 99.99 4 99.02 6.86 3.37 0.62 B/l JHepreTuka
TrK-4 06.1 5000 R 8.00 02.06.11 31.05.12 174 aHepreTMka
TrK-5-01 5000 R 875 15.04.11  16.10.13] 06.10.17 34.0 @ 825 100.49 100.30 100.40 8.68 4.34 2.31 aHepreTMKa
TrK-6-01 5000 R 830 03.03.11  03.09.13] 24.08.17, 33.0 @ 81.1 100.00 99.75 100.00 8.43 4.14 2.22 JHepreTMka
TrK-6MnB-1 2000 R 10500 22.02.11  28.0211) 21.0212, 2.0 14.0 100.64 5.85 2.60 0.16 aHepreTuka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 16.7 aHepreTMka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17 320 @ 80.5 99.85 229 99.65 99.85 8.30 4.04 2.18 JHepreTuka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 104 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 5.0 24.50 10.00 38.99 14.25 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12, 2.0 145 99.10 5 85.81 102.50 11.89 3.52 0.18 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 315 111.00 113 110.55 111.00 15.25 9.03 1.75 GaHku
TKCBaHk BO-01 1600 R 1422 25.03.11 20.09.13 33.3 97.97 98.52 101.00 15.70 7.24 1.97 GaHku
TKCBaHk BO-02 1500 R 16.50  31.05.11 291111 26.11.13) 11.0 @ 355 102.89 | 045 15044 102.11 102.88 13.46 8.00 0.78 GaHku
TMK BO-01 5000 R 885  26.04.11 22.10.13 343 100.75 161 000 100.00 100.60 8.72 4.38 2.32 /B1/B NpoM3BOACTBO
TMK-03 o6n 5000 R 980  15.02.11 15.02.11 1.7 100.99 | 0.25 6300 100.40 100.90 249 4.84 0.13 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 27.0411 25.0412 23.10.13 16.0 @ 344 100.95 5039 100.90 100.95 11.34 5.85 112 TpaHcnopt
TpaHcKoHT1 3000 R 950 01.03.11 26.02.13 26.4 105.02 104.40 104.92 7.08 4.51 1.83 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 54.0 102.50 65 000 102.20 102.60 8.16 4.28 297 BB+/Ba2/ TpaHcnopt
TpancKpen 60-1 5000 R 780  17.05.11 17.11.13 35.2 100.00 | 0.01 995 99.98 100.00 7.87 3.87 244 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 178 100.00 | 0.50 7726 100.10 100.50 7.02 3.44 1.32 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 6.4 102.06 6.35 5.03 0.47 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 32.0 100.19 100.00 100.70 7.96 3.95 2.18 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 40.2 101.30 100.05 101.50 7.94 4.06 2.7 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 15 99.70 4920 99.71 100.00 9.34 3.38 0.11 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15 13.05.19, 54.0 & 102.0 = 103.31 3000 101.00 104.80 8.77 9.41 3.31 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 15.3 101.04 100.82 102.60 7.95 4.29 1.1 aHepreTMka
YB3-1 3000 R 925 16.06.11 131212 07.1217 240 846 MalLLKHOCTP.
YIMK-Y3M01 3000 R 825 01.03.11 28.02.12 14.3 meTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 178 101.85 52 100.00 101.85 8.81 4.89 1.28 MalLLMHOCTP.
Ypancu6K 50-03 3000 R 950  01.02.11 29.10.13 34.6 99.80 20 99.75 99.94 10.00 2.37 122 B+// (buHaHCbI
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10° 0.1 B+// (hyHaHChI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 6.9 103.60 | 0.20 298 103.50 103.60 7.98 6.98 0.49 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 141 108.93 108.25 109.25 8.40 7.55 0.97 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 12.9 108.30 107.50 108.00 8.34 7.60 0.88 B+// (pUHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11) 19.01.12, 1.0 129 100.50 500 100.40 100.60 6.42 7.07 0.06 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 9.8 10247 | 0.15 102.50 103.00 6.95 4.89 0.73 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 19.0 106.55 1.35 41001 107.50 7.36 5.50 1.31 B+/Ba3/ GaHku

YPCABaHk 8 10000 R 9.00/ 14.04.11 09.04.15 52.1 101.35 0.15 203 534 100.75 101.35 8.80 4.43 3.30 B+/Ba3/ GaHku




Fixed Income Daily 28.12.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
YpCW BO-01 1000 R 1080 05.05.11  09.11.11 01.11.12 110 @ 225 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 10.8 102.00 249999 102.00 7.34 5.13 0.59 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 14.7 101.00 60710 100.00 712 4.20 0.64 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 27.6 99.89 95.78 100.90 8.58 3.74 1.74 BB-//B+ Tenekom
OCK EQC-04 6000 R 7300 07.04.11 06.10.11 9.4 100.81 2 100.81 101.00 6.29 3.61 0.71 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 33.0 @ 1183 99.75 51606 99.50 99.70 7.36 3.57 2.33 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.0411  27.10.15] 16.10.20 59.0 & 1194 = 100.10 99.60 99.99 7.60 3.74 3.81 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 33.0 @ 1183 99.65 65001 99.50 99.70 7.40 3.58 2.33 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799  29.0411 241017/ 16.1020 83.0 & 1194 = 100.03 = 083 99.26 100.00 7.92 3.88 4.97 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15/ 15.09.20 58.0 | 118.3 = 100.13 = 0.03 48 760 99.90 100.10 7.85 3.86 3.70 /Baa2/BBB JHepreTuka
®CK EQC-11 5000 R 799 29.0411 241017 16.10.20 83.0 @ 1194 99.55 26273 99.55 99.75 8.23 4.00 4.92 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 6.0 29.9 100.20 5000 100.15 100.70 7.49 3.91 0.44 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.01.11 12.10.11 9.6 99.95 7.36 1.77 0.71 /Ba3/B+ GaHku
XK® baHk-5 4000 R 8.15 19.01.11 191011, 17.04.13 100 = 28.1 100.67 100 000 100.60 100.75 7.49 2.02 0.73 /Ba3/B+ BaHku
XK® BaHk-6 5000 R 7.75 150311 111212 10.06.14 240 @ 420 99.54 90.00 100.97 8.25 1.94 1.69 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 27.01.11  30.04.12 23.04.15 16.0 @ 52.6 101.73 100.85 102.00 7.78 2.21 117 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000  11.01.11 12.07.11 6.6 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12] 24.06.14 180 @ 425 101.70 8.14 4.54 127 B1/ GaHku
LlentpTen-5 3000 R 9.300 01.03.11 30.08.11 8.2 101.20 57 303 101.00 101.55 6.67 4.58 0.42 B//BB- Tenekom
Yepku3aoso 50-03 3000 R 825  13.05.11 08.11.13 34.9 99.62 66 500 99.40 99.70 8.57 413 2.38 notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 52 103.01 0.78 102.05 102.25 5.53 6.17 0.40 notpe6. ToB.
YTM3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 4.0 525 96.00 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.1211 04.1212 120 @ 236 106.00 | 0.01 3690 105.95 106.00 9.85 7.76 0.83 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 10.03.11 14.06.11  04.09.14 6.0 449 105.24 | 0.01 63 105.10 105.24 8.99 4.97 0.41 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 4.8 3HepreTuka
tOHnKpeanbaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 230 @ 593 99.60 119 000 99.00 7.32 3.50 1.67 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 33.0 @ 57.0 99.94 99.35 99.80 7.66 3.74 2.26 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  08.03.11 06.09.11 8.4 102.00 | 0.03 1 100.58 11.16 6.84 0.60 notpeb. ToB.
IOTK BO-01 2000 R 11.00  19.01.11 211011 17.10.12) 100 = 220 103.85 1 101.50 103.85 6.19 2.64 0.73 /B1/B Tenekom
IOTK BO-04 1000 R 1140 20.01.11 18.10.12 22.0 105.11 105.00 105.50 8.59 2.70 1.50 /B1/B Tenekom
OTK-05 06. 2000 R 780  01.06.11 30.05.12 173 100.59 100.50 7.70 3.97 1.27 /B1/B Tenekom
10Taip-® BO-1 1500 R | 1250 28.12.10 26.03.13 273 | 107.11 928 | 291 | 178 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 273 107.00 9.33 291 1.78 TpaHcnopt
0Taitp-® BO-3 1500 R 945  24.03.11 19.12.13 36.3 100.00 455 002 100.00 100.50 9.79 2.36 2.40 TpaHcnopt
SAkyTckan BO-01 3000 R 825  08.03.11 03.09.13 32.7 101.12 98.96 102.77 7.92 4.07 2.23 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 14.6 103.13 104.25 7.35 4.98 0.96 BB/ 3HepreTMka




Fixed Income Daily 28.12.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870 24.03.11 20.12.12 241 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 16.8 100.45 99.00 101.00 7.14 3.85 0.69 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 418 101.08 100.75 7.74 4.32 2.14 1/BB- MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70  24.02.11 26.10.11 10.1 100.78 100.00 101.00 6.61 2.55 0.61 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.15  15.04.11 221112 23.2 100.87 100.65 102.79 8.53 3.56 0.98 B MyHULMNaNbHbIA
Kasanb07 2000 R 8.75  23.03.11 15.12.14 483 100.28 100.06 100.49 8.67 218 21 MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  28.02.11 29.08.11 8.2 101.02 = 0.02 97.50 6.77 2.02 0.62 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 8.95  03.03.11 29.11.12 234 102.02 = 0.02 9957 102.02 7.79 219 141 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 304 | 10543 7.25 2.39 1.67 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 9.80  12.05.11 10.05.12 16.7 102.15 80 000 102.00 104.00 7.59 4.78 0.90 BB-// MyHULANanbHbIA
Kapenus 12 1000 R 19.05  03.03.11 02.06.11 52 105.54 = 0.09 105.05 105.90 6.03 4.50 0.40 BB-// MyHULANanbHbIi
Kapenus 2 1000 R 767 14.04.11 14.04.11 36 100.24 100.33 100.80 6.89 3.82 0.28 BB-// MyHULMNaNbHbIA
Kapenus 3 2000 R 991 24.03.11 18.06.15 545 | 104.05 @ 035 104.00 8.29 2.38 2.23 BB-// MyHUL@nanbHbIi
KOMM 78 06 1000 R 8.00/ 23.05.11 221113 354 | 101.00 | 0.20 126 98.02 101.00 767 393 | 2.06 BB/Ba2/ MYHALVMNAmbHbIR
KOMM 88 06 1000 R 750  05.03.11 03.12.15 60.1 95.13 0.13 93.53 96.99 8.10 3.93 3.40 BB/Ba2/ MyHULMNaNbHbIA
KOMW 98 06 2100 R 7.75  19.04.11 18.10.14 46.4 99.03 0.03 98.90 99.00 791 3.90 2.72 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.14. 10.02.11 08.11.12 22.7 104.95 104.87 105.20 7.34 2.65 124 BB+/Ba2/BB+ MyHULMNanbHbIA
leHO6n-306 1300 R 12000  10.06.11 05.12.14 48.0 117.96 = 6.37 2141 112.18 116.49 6.74 5.07 3.09 BB//BB MyHULMNanbHbIA
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 434 100.43 239 000 99.50 100.90 7.46 4.02 2.86 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 54.7 99.30 100 462 98.81 100.50 7.70 4.02 3.60 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 18.3 101.98 6.70 3.91 1.35 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 139.5 | 92.60 120 92.27 93.00 7.99 4.31 7.21 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 78.7 99.46 0.23 3001 99.10 99.46 7.51 4.01 4.86 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 11.9 102.02 101.81 102.15 5.92 3.91 0.90 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop53-06 15000 R 8.000 01.03.11 01.09.13 32.6 101.92 100.60 102.10 6.77 3.89 2.26 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 20.6 101.69 101.75 102.50 6.74 3.90 148 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 69.9 98.73 0.73 3011 98.26 98.73 7.67 4.02 4.34 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop58-06 15000 R 10.000 01.03.11 01.06.11 5.2 102.07 102.00 102.12 5.16 242 0.40 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop61-06 15000 R 15.000  03.03.11 03.06.13 29.6 119.25 118.04 119.78 6.56 3.10 1.97 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop62-06 20000 R 15.000 08.03.11 08.06.14 42.0 118.40 70100 118.35 118.50 745 3.12 2.64 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop63-06 15000 R 15.000  10.03.11 10.12.13 36.0 121.34 120.60 122.08 713 3.05 2.32 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop66-06 110000 R 875  23.02.11 23.11.18 96.3 105.96 106.02 107.00 8.03 2.08 5.37 BBB/Baa1/BBB | MyHULunanbHbIi
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 38 100.90 = 0.19 165 100.55 100.97 6.06 4.45 0.29 /B1/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 40.2 98.60 0.01 21471 98.61 98.99 8.67 4.05 2.69 /B1/oT03BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 29.9 | 101.02 76 097 101.01 101.75 8.46 4.44 1.38 [/B1/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 148 | 110.60 400 235 110.00 110.60 7.29 7.58 0.90 [/B1/oto3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.70  21.04.11 20.10.11 9.9 100.75 25200 100.75 101.70 6.83 3.81 0.74 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 23.0 | 100.60 2800 100.10 101.25 7.58 3.94 124 B+/oTo3BaH/ MyHULMNanbHbIA
003 25063 30000 R 6.200  09.02.11 09.11.11 10.6 100.97 314145 101.05 101.30 5.14 153 0.80 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900  19.01.11 18.01.12 12.9 107.02 2524 982 106.82 107.50 5.15 2.77 0.94 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 274 | 11219 | 039 3472134 111.65 112.35 6.30 267 | 185 BBB/Baa1/BBB ' roc. Gymaru
003 25066 40000 R 1055 05.01.11 06.07.11 6.4 103.15 50 000 102.95 103.17 4.50 2.55 0.48 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 22.0 108.93 10795 414 108.39 110.00 6.18 2.59 1.54 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 444 116.05 = 0.25 35000 115.90 116.10 7.06 5.16 2.81 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 9.2 103.79 1863 851 103.50 103.87 4.86 4.80 0.70 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.06.11 26.11.14 417 103.45 953 102.94 103.45 7.20 3.90 3.20 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 25.3 101.41 90 956 101.41 101.52 6.51 3.52 1.80 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 194 101.01 300 000 101.10 101.15 6.27 3.38 141 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 55.4 98.40 0.15 9689 98.20 98.40 743 3.35 3.60 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 225 99.96 0.66 799 644 99.99 6.01 6.00 1.69 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 12.01.11 11.07.12 18.7 100.14 25873 100.17 100.20 6.14 1.52 1.38 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 31.1 99.86 0.36 465 488 99.35 99.50 6.30 1.52 2.22 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 23.03.11 17.12.14 484 11439 = 0.15 49998 114.20 114.50 721 244 3.09 BBB/Baa1/BBB |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 68.2 97.79 0.29 996 97.45 97.79 7.52 3.65 4.28 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.000 09.02.11 08.08.12 19.7 102.46 509 689 102.75 5.10 3.89 0.79 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 93.4 98.30 50 001 98.05 99.10 743 3.55 5.38 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00  09.02.11 03.08.16 68.2 97.30 5056 169 97.60 98.12 741 1.79 4.00 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 09.03.11 24.11.21 132.8 | 95.23 10171 975 95.30 96.20 7.92 2.10 6.53 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 100.2 | 73.61 2655 624 71.39 7.55 5.02 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 305.7 | 90.14 2363 563 85.81 90.00 7.96 3.82 10.36 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 92.7 90.89 5992 612 89.64 90.50 7.48 3.84 5.26 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 417 100.56 460 000 100.33 100.50 8.12 4.36 2.59 MyHULMNanbHbIA
CamapO6n 3 4500 R 760  10.02.11 11.08.11 76 100.78 © 0.28 100.70 100.86 6.46 1.88 0.57 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  23.03.11 20.06.12 18.0 100.25 4354 98.61 100.27 6.98 1.74 1.33 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 24.03.11 19.12.13 36.3 102.20 121 800 102.24 102.40 7.37 2.27 0.98 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 11.02.11 10.05.13 28.8 113.84 110.03 114.50 6.90 3.28 161 /Ba1/BB+ MyHULMNanbHbIA
CankT-TeTepbypr-01 10000 R 7.76.  26.05.11 19.11.15 59.6 | 100.49 100.40 100.90 7.78 3.85 3.84 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 27.9 100.66 100.00 101.00 761 1.97 112 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  24.02.11 26.05.11 5.0 101.08 100.08 102.20 6.25 217 0.38 BB//BB- MyHULMNanbHbIA
TeepO6n-34007 3000 R 8.50 22.03.11 15.12.15 60.5 | 100.00 4700 99.95 100.00 8.77 212 3.55 B+// MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 121 100.10 810 100.10 100.60 7.01 3.49 0.92 B MyHULananbHbIiA
Tomck.06-5 1400 R 7.00 17.06.11 171212 24.0 100.40 100.21 100.60 6.85 3.48 147 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.02.11 27.11.13 355 | 108.74 107.51 108.84 7.56 3.01 1.60 B MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.11 15.07.12 18.9 101.36 = 0.76 101.00 101.72 7.59 4.18 1.33 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 59.8 | 102.00 101.95 102.30 8.18 4.23 3.28 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820  23.02.11 25.08.13 324 101.16 100.50 102.15 7.84 2.02 1.88 MyHULMNanbHbIA
Yysawms-05 1000 R 785  05.06.11 05.06.11 53 100.33 30 100.32 100.70 718 3.92 0.41 /Ba2/ MyHULMNANbHbIA
Yysawms-06 1000 R 724 18.01.11 17.04.12 15.9 100.02 99.78 102.50 742 1.80 1.16 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.16.  08.03.11 04.06.13 29.7 102.50 20 000 101.58 103.99 7.88 2.23 1.69 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780 20.01.11 17.04.14 40.2 100.31 100.30 100.60 7.90 1.94 2.26 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  24.03.11 19.09.13 33.2 104.42 104.31 105.25 7.64 2.33 1.77 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 3.8 100.15 | 0.02 20980 100.21 100.30 6.05 3.24 0.29 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850 17.02.11 16.05.13 290 | 102.32 100.50 722 207 1.82 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.06.11 20.06.11 58 | 10290 | 0.19 312 4.50 0.47 BB/Ba3/ GaHku
Ak bars-12 225§ 10.25  03.06.11 03.12.12 236 | 108.22 5.69 474 175 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 182 | 105.96 4.05 387 141 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 240611 24.06.11 24.06.13 6.0 | 303 | 10861  0.16 4.26 0.51 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.06.11 09.12.15 60.3 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 514 | 10384 = 031 6.93 3.85 349 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220211 220212 220217 140 @ 750 BB/Ba1/B+ GaHkm
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 82.1 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88  11.03.11 11.03.15 51.2 B/B+ Cbipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 474 | 11161 | 0.05 5.51 3.98 3.29 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 120.0 | 10461 0.19 7.09 3.70 6.82 BB-/Ba3/BB- chipbe
Bank St-Petersburg-17 100 $ 10.50  25.01.11 25.07.17 80.1 /Ba3/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 22 | 100.50 341 6.22 0.18 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34 13.05.11 13.06.1¢ 289 | 106.37 4.48 345 2.16 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.05.11 25.11.15 59.8 = 9643 8.40 3.89 3.99 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 51.2 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.05.11 10.05.17 775 | 99.33 6.94 343 5.05 BBB-/Baat/ BaHKu
Business Alliance-12 8323R 8.88  25.01.11 25.04.12 16.2 GaHku
Credit Europe Bank-13 300 § 7.75  20.05.11 20.05.13 292 | 103.18 | 0.19 6.30 3.76 215 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.03.11 29.09.14 457 | 108.11 | 0.07 4.98 341 323 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88) 21.03.11 21.09.12 211 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 283 | 107.82 | 0.07 5.25 4.12 2.08 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 59.3 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.04.11 24.04.18 89.2 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.05.11 12.05.13 289 /Caal/D Chlpbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 39 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.11 09.12.12 238 | 10347 2.69 441 1.88 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 23.0 BBB/Baa1/BBB |cblpbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 265 | 113.03 3.36 4.26 1.94 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 346 | 106.30 413 6.19 262 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 31.3 | 10294 | 0.04 3.30 219 237 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 279 | 10895 0.15 3.25 337 2.09 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 316 | 109.74 3.54 342 231 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 385 | 103.58 | 0.00 3.77 4.86 2.84 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 437 | 11225 452 3.70 3.05 BBB/Baal1/BBB |cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 46.8 | 104.48 4.03 5.13 349 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 539 | 10529 @ 0.04 447 5.58 3.83 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 50.0 = 113.97 | 0.00 257 713 341 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 59.9 | 10245 453 248 431 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21]  22.05.11 22.11.16 719 BBB/Baa1/BBB |cblpbe
Gazprom-17 500 € 514  22.03.11 22.03.17 759 | 10095 0.3 4.89 5.09 5.17 BBB/Baa1/BBB |cbipbe
Gazprom-17-Z 500 € 544 02.11.11 02.11.17 834 | 102.0C 5.02 5.33 5.72 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 86.8 | 106.59 5.39 6.20 5.50 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 887 | 116.13 | 060 5.44 3.51 5.54 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 230411 23.0412 230419 16.0 | 1013 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 110.8 | 106.77 | 0.73 478 3.37 272 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 136.3 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 863 28.04.11 28.04.14 28.04.34 410 & 2841 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3243 | 10497 | 1.4 6.88 347 | 1172 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 57 | 102.69 213 3.88 0.46 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 30.5 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 483 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 51.7 /Baa3/BB GaHku
Gazprombank-16 120§ 7.35  08.05.11 08.05.16 65.3 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 31.3 | 10360 0.16 413 272 233 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 5.8 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 76 | 103.86 5.34 5.66 0.58 [Ba3/B+ GaHkun
11B-13 200 § 11.00  15.02.11 15.02.13 26.0 D/Caa2/D GaHku
Income-Lada-11 CLN 388 18.00  23.03.11 20.06.11 58 TOproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 102 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.02.11 09.11.15 59.3 | 100.70 12229 | 22.59 0.62 B CTPOUTENbCTBO
LenSpetsSMU-15 150 § 9.75/  09.02.11 09.11.15 593 | 100.70 12229 | 2259 0.62 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 47.0 | 10697 & 0.23 439 2.98 339 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 785 | 104.87 | 051 5.45 3.03 526 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 107.8 | 10826 = 0.79 6.03 3.35 6.52 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1202 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 139.3 | 102.02 | 0.79 6.40 3.26 7.94 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.03.11] 10.03.11  10.03.16 2.0 | 633 | 97.00 2459 4.58 0.18 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 6.9 BB/Ba2/B+ GaHku
Mirax-11 180 § 9.45/  20.03.11 20.03.11 28 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 9.6 10361 | 0.00 1.79 6.22 0.78 BBB/Baa1/BBB  MyHMUMnanbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 708 | 102.06 = 0.04 4.60 4.96 5.03 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 § 800  28.01.11 28.01.12 132 | 10554 | 0.00 278 3.79 1.02 BB+/Ba2/BB Tenexom
MTS-20 750§ 863  22.06.11 22.06.20 115.5 BB+/Ba2/BB Tenexom
NKNH-12 1018 1200  20.04.11 20.04.12 16.0 B/B1/ Xumus
NKNH-15 200 § 850  22.06.11 22.12.15 60.7 B/B1/ Xumus
NMTP-12 300 § 7.00  17.05.11 17.05.12 16.9 | 103.32 4.50 3.39 1.31 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 240 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 343 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.04.11 21.10.15 58.6 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16 10.0 = 70.8 BB-/Ba3/ GaHkun

Prodimex-11 CLN 100 § 10.25  03.04.11 29.09.11 9.2 TOproBns
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Promsvyazbank-11 2258 875 20.04.11 20.10.11 9.9 103.41 443 423 0.78 BB-/Ba2/oto3BaH | GaHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 17.1 | 10515 | 0.00 575 4.58 1.30 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 150713 7.0 31.0 | 109.87 @ 0.17 4.89 0.54 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 537 | 112.62 9.20 5.66 3.38 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.11 08.07.16 67.3 | 108.29 9.30 5.19 3.94 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 864 | 108.33 11.66 5.77 4.46 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 7.50 22.05.11 22.05.12 171 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 215 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.05.11 30.06.11 6.2 | 10500 0.03 3.02 6.19 0.49 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 184 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 16.3 | 103.19 3.72 6.07 1.26 BBB/Baat/ BaHku
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 29.0 | 106.59 | 0.02 4.24 337 218 BBB/Baat/ GaHkun
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 273 | 100.21 | 0.00 7.39 3.74 2.00 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 750 § 713 140111 14.01.14 37.1 | 106.52 4.80 3.34 2.66 BBB/Baa1/ 6GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 421 112.38 5.05 4.00 2.99 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11 21.09.16 9.0 | 69.8 | 99.94 7.03 349 0.69 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30, 15.05.11 15.05.17 777 | 100.78 6.15 3.12 5.16 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 90.3 | 108.17 6.35 3.58 5.64 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.03.11 04.03.11 22 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 52.8 | 100.08 | 0.01 3.60 1.81 3.96 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 922 | 140.62 459 391 541 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 5.00  29.04.11 29.04.20 1137 | 99.85 5.02 2.50 7.33 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2130 | 173.80 5.92 367 9.32 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 750  31.03.11 31.03.30 2345 115.35 | 0.08 101700 000 4.87 3.25 5.59 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 43 | 101.17 5.22 4.26 0.35 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888  16.06.11 16.12.15 60.5 = 9531 | 0.04 10.10 4.66 3.89 B+/Ba3/B+ GaHku
RusStandard-16 200§ 9.75/  01.06.11 01.12.16 722 B+/Ba3/B+ GaHku
RZD-17 1500 § 574/  03.04.11 03.04.17 76.3 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 10.7 | 10366 = 0.00 173 2.86 0.86 BBB/Baa1/ GaHkun
Sberbank-13 500 § 648  15.05.11 15.05.13 29.0 = 106.80 | 0.03 348 3.03 220 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 30.6 | 106.90 | 0.01 3.57 3.02 2.26 BBB/Baat/ GaHku
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 55.1 | 102.08 4.98 269 3.88 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 821 | 99.35 5.52 272 5.51 BBB/Baat/ GaHkmn
Severstal-13 1250 § 9.75  29.01.11 29.07.13 315 | 11094 = 0.06 5.18 439 2.23 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 403 | 111.34 5.45 4.15 2.83 B+/Ba3/BB- cbipbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 83.1 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 39 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 56.0 = 105.62 @ 0.40 6.27 364 3.75 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 1.1 100.62 1.55 4.41 0.08 BB-/Ba3/BB Tenexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 83.2 TpaHcnopT
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 134 B2/ BaHku
TMK-11 600 § 10.00  29.01.11 29.07.11 71 103.4€ 3.98 4.83 0.56 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 6.8 | 102.93 1.58 3.34 0.54 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 211 104.38 349 2.93 162 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 269 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 499 | 105.67 471 2.96 352 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 67.7 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 75.8 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 87.8 | 112.50 5.73 3.50 548 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 1108 BBB-/Baa2/BBB- |cbipbe
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 79.8 B1/ GaHku
TransCreditBank-11 350 § 9.00,  25.06.11 25.06.11 6.0 /Ba1/BB GaHku
Transneft-12 500 $ 6.10/  27.06.11 27.06.12 18.3 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 18.3 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 31.8 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 38.8 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 927 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150 06.03.11 06.09.12 20.6 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 123 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 108 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 50 | 297 /B1/B Ternexom
VEB-17 600 § 545 22.05.11 221117 84.1 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.11 09.07.20 116.1 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 1815 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 10.0 | 105.13 2.03 3.98 0.79 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 285 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.05.11 23.05.16 65.8 | 109.49 6.16 3.77 4.35 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/  30.04.11 30.04.18 89.4 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 79.1 B2/ GaHku
VTB N-W-15 400 § 6.20  29.03.11 29.09.15 57.9 | 9635 @ 0.23 7.1 3.22 3.98 BBB/Baat/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 96 | 10447 | 0.02 1.78 3.59 0.77 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 6.2 | 10320  0.00 1.82 7.99 0.50 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 224 | 106.50 | 0.00 2.96 3.10 173 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.05.11 28.11.12 234 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 321 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 50.0 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 50.9 | 103.89 541 3.1 3.58 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 62.5 | 100.30 4.14 4.24 4.46 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.05.11 28.05.13 29.05.18 29.0 = 90.3 & 106.00 | 0.65 4.24 3.24 2.22 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 119.3 | 98.07 6.82 3.34 7.02 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 55.0 @ 2984 | 103.19 = 1.05 5.44 3.03 3.79 BBB/Baa1/BBB | 6aHku
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AHMMUNCKNN A3bIK Pycckun a3bik
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Xuccam Natud, latifh@uralsib.ru

AunzanH
AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru

Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npy Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaTbCs WU
paccMaTpmMBaThCA Kak odepTa MNM npeanoxeHve Aenate odepTbl. HECMOTPS Ha TO YTO fAaHHbIA 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.
Hn YPANCWIB, HW areHTbl KOMMaHum unv apduinmpoBaHHble TMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MODbIe NMPSMble UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHNs
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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