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PyGneBble BbiMyckn

W3meHeHue, 6.1.

YTM, % 3Hay. 3apdeH. 3aMmec. YTD
093 46020 79 1 2)
l"asnpom-11 74 (7) (2) (21)
Bbimnenkom-6/7 8.7 (1) 14 16
CblprBble PbIHKUN
W3meHeHue, %
3Ha4y. 3ajeH. 3aMec. YTD
3onorto, $/yHums 13738 0.9 0.9 (3.3)
Urals, $/6app. 98.4 (0.8) 3.1 6.7
S&P Metannbl, uHa. 2071.2 (1.0) 3.1 4.0
S&P C/x npog., nHa. 882.6 (1.5) 74 6.9
HEHE)KHbII?I PbIHOK
WU3meHeHune
RUB mnpa. 3Ha4y. 3ajeH. 3aMec. YTD
PENO B LB 1.8 (0.0) (6.5) -
Kopcuerta 540.3 58.3 (21.7)  (454.4)
[enoauTsl B LIB 935.4 (75.2) (5.1) 3022
W3meHeHwue, 6.n.
NDF 1Y, % 474 4 18 (17)
MOSPrime OIN, % 2.90 4 3 115
WameHeHue, %
USDRUB 29.29 0.1 (2.7) (4.1)
NHpekcbl
WU3meHeHwme, 6.n.
6.n. 3Ha4y. 3ajeH. 3aMec. YTD
Russia 30 - UST 10 134.0 2 2) (19)
EMBI + Spread 2915 38 10.1 3.0
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CTPATEIrMA

BHELLHWIA PbIHOK

B CLLIA onybnuvkoBaHbl OTHOCUTENIbHO HeraTMBHbIE AaHHble O ANHAMWUKE PO3HUYHOW TOPrOBAW, OfHa-
KO OHM He CJIMLWKOM MOBMUANM Ha MUPOBbIE PbIHKM, OCTaBLUMECS MOHTU Oe3 ABUXEeHNs. Mbl Nosb3y-
eMCsi 3TUM 3aTULLILEM NS TOro, YTODbI NepedncnInTb Halm NobrMble KOpPNopaT1BHbIE eBpoobnura-
LMW B POCCUINCKOM BaHKOBCKOM CeKTope. cTp. 2

BHYTPEHHUM PbIHOK

MUHPWH Ha3Ban OpueHTUp ANa cerofHsawWwHero pasmelleHmns OP3-25077 B ananasone 7,5-7,6%,
TOrga Kak B4epa Toprv Mo BbIMyCKy 3aKpblICh Ha ypoBHe 7,51%. Mbl No-npexHemy cHMTaeMm, 4T1o
SMUTEHT He CTaHeT NPefoCTaBNATb MPEMUIO Ha CerofHAHeM aykumoHe. Beinyck Kb BoctoyHbin BO-
05 nepeBOAMTCS B CMNCOK «A1», 4TO AOMXKHO MNOMOXNTENBHO OTPA3UTLCS Ha ero KOTMpoBKax. Ha nep-
BMYHOM PbIHKE BO3HMK aXXMOTax. cTp. 3

Byepa npomr3oLwno He3HaunTENbHOE CHUXXEHWE NUKBUOHOCTU, OQHAKO ee YPOBEHb MO-MPEXHEMY Bbl-
cok. CeroaHst MUHMDUH pa3MeTUT Ha cdeTax baHkos 30 mnppa pyb. Ha cpok [0 42 Hefenb, YTo, ofHa-
KO, HE3HAYNTENBHO OTPA3UTCH HA IUKBUIHOCTU. eoeiieeiiesiieeiies e et cTp. 4

Mo nToram siHBaps MPOMbILLNEHHOe NPOU3BOACTBO CHM3NMOCL Ha 10,9% OTHOCUTENbHO Aekabps, HO
BbIPOC/O Ha 6,7 % rof k rogy. No utoram 2011 r. Mbl 0XUOaeM 3amefneHns pocta oo 5,1%, no uro-
ram 2012 r. —po 3,8%. crp. 5

FA3nNPOM HE®Tb (BBB-/BAA3/-)

B naTHWUy a3npom HedTb onybnmnkoBana oTAeNbHbIE ONepaLMOHHbIE Pe3ynbTaTbl U HeayAMpPOBaH-
HylO OT4eTHOCTb 3a |V kBapTan un Becb 2010 r. C Hawen TOYKM 3PEHUS, UTOMU HeUTpanbHble: OTYeT-
HOCTb HemonHas, onepaLMoHHble NokasaTenu AEMOHCTPUPYIOT POCT, XOTA He3Ha4YMTeNbHbIM 1 B OC-
HOBHOM 3a CYeT HOBbIX MpuobpeTeHnn. bymaru a3npom HedTn NPeacTaBnsioTCcs HaM LOCTaTOHHO
npuvBneKaTeNbHbIMU. cTp. 6

Hopunbckuin HUKENL (BBB-/BAA2 /BBB-)

AreHTcTBO Standard & Poor's octaBuio perTtuHr Hopunbckoro Hukens B cnincke CreditWatch ¢ Hera-
TUBHBIM NPOTHO30M B CBA3W C HOBbIM MPeANOXEHNEM O BbIKyMNe akumi. Tak e NOCTYyNUIo areHTCTBO
Fitch. ®yHoameHTanbHbIX Yrpo3 Afs KPeAUTHOro NPoduns KOMMNaHUM Ml He BUAMM, obnuraumm Ho-
PUNBCKOTO HUKENS BbIFNAAAT LOPOro. cTp. 6

CobpaHuve nepxatenen eBpoboHaos MTC, norawatowmxcst B 2020 r., COrNacunocs co BCEMMU yCJ1o-
BMSIMM MPeONoXeHNs 3MUTeHTa, onybnmnkoBaHHoro 24 gHBaps. VIHBeCTopbl, AaBluMe corfacne Ha
OTMeHY KOBEHAHTOB, AOJSIKHbI OyAyT nony4uTb npemMuto o1 1 gonn. fo 2,5 fonn. Ha 1 TbiC. 4O, HO-
MUHana 0o 18 deBpans BKINOYNTENBHO.

Mo nHdopMaLmm areHTcTBa Bloomberg, 8 2011 . Fa3npoM MOXeT BbINyCTUTb pybieBble eBpOOOHAbI.

RUSSIAN INFORMER

HoBocT™ M KOMMEHTapuM, OTHOCSILLMECH K PbIHKY aKLuii, CM. B HalleM exXeOHEeBHOM MW3JaHuM
Russian Informer.

WHTepHeT: www.uralsibcap.com |

Bloomberg: USIB <Go>

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

BHeWHVH PbIHOK

HeratuBHble gaHHble B CLLA. Byepa B AMepuke Obiiv onybnvkoBaHbl faHHble O AMHaMVKe 000poTa PO3HUYHOW TOProBu,
OKa3aBLUMeCs 3aMETHO Xy>e MPOrHo3HbIX. POCT Npofax, 3a UCKoYeHneM aBToMobuel, coctasmn B sHBape 0,3% npu TOM YTO
KOHCEHCYC-NporHo3 Obin paseH 0,5%. [ekabpbckuin NokasaTtenb Obin Takxke NepecMOTPeH B CTOPOHY CHUMXeHus — ¢ 0,5% no
0,3%. HoBoCTb He ABNSeTCA ApamaTnyeckn HeraTMBHOM, OAHAKO, Kak 1 HeKoTopble Apyrve curHanbl (HanpumMep, 3aMenneHuve
pocTa B FepMaHu1M) OHa B 04epeHON pa3 3acTaBnseT 3a4yMaThcs 06 YCTONYMBOCTM 3KOHOMUYECKOro BOoCCTaHoBMeHNs B CLLIA Ha
hoHe TOro, 4TO NPaKTU4eCKN BCE BO3MOXHbIE CMOCOOLI CTUMYNMPOBAHWA KPYMHEWLLIeN SKOHOMUKL M1Pa Y>Ke 3aAeNCTBOBaHbI.

PbIHKM BSNO oTpearvpoBanu Ha HOBOCTWU. Ha 3TOM ymMepeHHO HeraTMBHOM (pOHe pbIHOK akumn B CLUA oTKpbIncs BHUM3,
0[HaKO [10BOJMIbHO ObICTPO 0bpen noaaepskKy, 1 no utoram AaHs MHaekc Dow Jones ynan nuib Ha 0,3 %. AHanoruyHo Benu cebs
n Treasuries: B MOMEHT nybnnkaumm AaHHbix 10-neTHME HOTbl CMeCcTUnnCh € 3,65 A0 3,6%, ofHaKo K CeropHsLIHeMy yTpy
BEPHYNNCb K MCXOAHOMY ypoBHI0. Cripef, poccuinckoro beHumapka Russia’30 octancs npaktudecks 6e3 M3meHeHu BOIM3M
otMeTkn 130 6.m.

MpuenekatenbHble Gymaru B GaHKOBCKOM cekTope. Bo BuepalwHeM Bbinycke Daily Mbl paccMoTpeny OCHOBHble
npvBneKaTeNbHble MHBECTULMOHHBIE BO3MOXHOCTW B KOPNOPATUBHbLIX eBpoboHAAX 1 obellany YATaTeNnsaM B3rfsHyTb CErofHs Ha
DaHKOBCKUMI ceKTop. BbinosHsem 310 obeLlaHue.

= Cpedn BbICOKOJOXOMHbIX €BPOOOHAOB POCCUICKMX BGAHKOB MOXHO OTMETWUTb Tofbko Bbinyck RCCF'13 (B-/B3/B-,
LOXOAHOCTb 11%), KOTOPbIV B KOHLE MPOLOro rofa obin fopasmelleH [pynnor PeHeccaHc Ha cyMMy 25 MIH JOAS.
NHBecTmumm B RCCF, KOHEYHO, COMPSiXKeHbI C NOBbILLEHHbIM PUCKOM OTHOCUTENTbHO CPEAHEPLIHOYHOIO YPOBHS, OJIHAKO
HUKaKMX HEMNOCPeACTBEHHbIX Yrpo3 KpeamTocnocobHocTV 6aHKka Mbl B HACTosLLee BPeMS HE BUOMM.

= [locne gekabpbckoro obveamHeHns ¢ XMb HOMOC-BAHK 3asB1Mn 0 TOM, 4TO BOLLeN B AeCATKY KpynHenwmnx 6aHKoB
PO no obbemy akTMBOB. Mbl elle He BMAENM KOHCONMAMPOBAHHOM OTYETHOCTM Homoca nocne oObeamHeHWs, HO
npeanonaraeM, 4To OCHOBHbIE KpeOuTHble METPUKI BaHKa OCTaHYTCS Ha BMOJSHE Pa3yMHbIX YpOBHSAX. COOTBETCTBEHHO,
bymarn HOMOCa, Bknitoyast cybopamHmnpoBaHHbin NOMOS'15 (B1/B+, noxonHoctb 7,75%) v ctapwmnin NOMOS'13
(Ba3/BB-, 0ox0oAHOCTb 6,45%), OCTAIOTCH OAHUMM U3 HALIMX JIOOUMbIX.

®  Mbl cyMTaeM KpamHe ManoBeposTHbIM, 4TO Anbda-baHk MCNONHUT CBOKO «yrpo3y» nobopoTbcs 3a baHk Mocksbl, 1
MOTOMY yBepeHbl, 4To GanaHc GaHka OCTaHeTCs CTOfb XXe JIMKBMAHBIM, KakK WU BCe nocnefHee Bpems. Anbda-baHk
3aHVMaeT uaMpyloLMe No3nuUMM CPeam POCCUMCKMX 4acTHbIX BaHKOB, K TOMY Xe 3a HUM cTouT Ipynna Anbda,
aKUMOHepbl KOTOPOW He pa3 okasbiBanu OaHKy AeNCTBEHHYIO nopnepxky. COOTBETCTBEHHO, Mbl MO-MPEXHeMY
peKkoMeHayeM puck BaHKa K MoKynKe, cHuUTast, YTo OH ABASIETCA HEMMOXOoM 3aMeHOM KBa3nCyBepeHHbIM Dymaram, ecnm
NX [OXO[AHOCTb KaXeTcs 4Ype3MepHO HWU3KOW. B nepBylo oyepedb 3aCnyXMBaeT BHUMaHWS Bbinyck ALFARU'15
(B+/Ba1/BB, poxogHocTb 6,4%).

m  XenaHue npasutenbctBa MocCkBbl Npofath CBOK A0S0 B baHke MOCKBbI, cyad no BCeMy, He MPUBEOET K CHUXEHWIO
KPeAMTHOro KavecTBa MOCNefHero, Mo3TOMy ero BbiMyckM BMOSHE MOXHO MoKynmaTb Kak Hambonee AoXofHble M3
NMEIOLLINX PENTUHT MHBECTULIMOHHOTO YPOBHS. O4eHb HeMIoXo BbIrMAAMT cTaplumi Bbinyck BKMOSC'15 (Baa2 /BBB-,
LOXO[HOCTb 5,5%), a Takxke cybopauHupoBaHHbin BKMOSC'15 (Baa3/BB+, goxogHocTs 6,1%). MNocnenHuin MoxeTt
ObITb Aaxe Donee npuBnekaTeNbHbIM, MOCKOSbKY CTb LWAHC KYyNUTb 3TOT BbIMYCK YyTb HUXE HOMWHANa.

= bymaru lMpomcesizbbaHka, paHee HeOOOCHOBAHHO OKasaBLUMeCs MO AaBMeHWeM, B MociefHee Bpems aKTUBHO
COKpalllanu CBOW kKpeAuTHbIV cnpef,. COOTBETCTBEHHO, OHW CTanM MeHee NpuBReKaTenbHbIMK, HO BOBCE MTHOPMPOBaTh
NX He CTOUT. XOPOLLO BbIMMAANUT CybopanHMpoBaHHbI Beinyck PROBMK'15 (Ba3/B+, noxoaHocts 8,15%).

= [oBops o BaHkoBckoM cekTope P®, kak 0bbl4HO, TpyaHO 060MTU BHMMaHWeM Pycckuin CtaHpapT. bymar GaHka
CTaHOBWTCS BCE MeHblLE, HO KOe-4TO BCe eLlle npuBrekaeT B3rnag. ObpaTnTb BHMMaHMe CTOUT Ha CyOopaAMHUPOBaHHbIe
BbIMYCKM SMWUTEHTA, M B MEpPBYIO o4epeflb Ha HEe BbIKYNNeHHbI HedaBHO Mo kosa-onumoHy RUSB'15 (B-/B1,
LOXOOHOCTb 8,1%). BbiNyck OTNMYaeTcs TeM PefKkMM Cemyac MofoXKMTENbHbIM CBOMNCTBOM, YTO TOPryeTcst 3amMeTHO
HMXe HoMMHana. Momumo 3toro, nHTepeceH 1 RUSB'16 (B—/B1), OLLeHOYHad LOXOOHOCTb KOTOPOro K MoralleHuio
coctaBnseT cendac 9,25%. o BbiNycKy Takxe npedycMOTPeH Koan-onuuoH B Aekabpe 2011 r., BepOSTHOCTb
NCMOJSTHEHMS KOTOPOro 3aMeTHO Oonible Hyfisi, MOCKOJbKY yXe ceidac Oymara TopryeTcs 61m3Kko K HomMuHany. Ecnm xe,
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KakK Mbl OXMAAEM, AOXOOHOCTU Treasuries B Te4eHWEe rofa 3aMeTHO BbIPacTyT, BbIKyM CTaHeT Haubonee BepOSTHbIM
ncxogoM. JoxogHocts RUSB' 16 k onumoHy npesbiwaeT cenyac 10%.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

BHYTpPEeHHMM PbIHOK

OObsiBNeHHble opneHTUpbl No OM3-25077 octaensitoT ans MuHbUHa WMpoKyto cBoboay AencTBUi. Buepa, yxe nocne
OKOHYaHWA TOProB B roccekumnn, MuUH®UH ob6BbABMA OPUEHTUP AOXOAHOCTM MO CErofHsALIHEMY pa3MelleHnio Bbinycka Od3-
25077. MokasaTenb oCcTaBnseT Af rocopraHa WMpoKyio cBobofy AeNCTBUIM, MOCKOMbKY B AaHHbIN AMaNa3oH YKNaAblBaeTCs Kak
OWNCKOHT, TaK 1 MpeMus KO BTOPUYHOMY PbIHKY. BYepa Topru Mo BbIMycKy 3akpbinnich Ha ypoBHe 7,54%, Ttorga kak MuHouH
OPUEHTMPYET MHBECTOPOB Ha AOXOAHOCTb 7,5=7,6%. Mbl NO-NpexHeMy cHMTaeM, Y4TO SMUTEHT He NOVAET Ha NpefoCTaBeHne
MPEMUM KO BTOPMUHHOMY PbIHKY, MOCKOSbKY B HACTOSLLMIA MOMEHT He CTOMT 3afada NpuBneYb Cpeactsa Noboi LeHon (Tonbko
BYepa MUHUCTEPCTBO Pa3MeCTUNO Ha Aeno3mnTax DaHKoB BpeMeHHO cBOOOAHbIe cpefcTBa OloaxeTa B pa3mMepe 30 mnpa pyo., To
€CTb POBHO CTONbKO, CKOMIbKO XOYET MpuBfedb cerofHs). Ckopee, 3TO MPOBepKa PbIHOYHBIX HAaCTPOEHW: MpeablayLive LBa
ayKLUMOHa nokKasasu, 4To CNpoc Ha KOPOTKME BbIMYCKM 04eHb BEMUK, U CErOHA CTaHET MOHATHO, KakKoBbl OXXNOAHUSA MHBECTOPOB
OTHOCUTENBHO CTaBOK Ha bosiee AIMHHOM ropy3oHTe (NSTh NeT).

O6nurauumn Kb BoctouHbin BO-05 nepeBoasaTcs B cnncok «A1». C cerogHsiluHero aHs Bbinyck Kb BoctouHbin BO-05 HavHeT
ToproBaTbcst B cnucke «A1» MMBB. 370, ckopee BCero, NoNOXMTENIbHO CKaXeTCst Ha KOTMPOBKax Oymaru, MoCKosbKy paclumpseT
Kpyr ee HBeCTopoB. K npumepy, B KoHLe Aekabps NpoLLnoro rofa B cnncok «A1» 6bin nepeseaeH Bbinyck MKB-7, pe3ynbtatoM
Yero CTafo CHUXXEHMe ero AOX0AHOCTU Ha 160 6.1. 33 HECKONbKO HefeNb. 3TO BMOSIHe NOrMYHO, NOCKOMbKY Ha pyONeBoM pbiHKe
B yCNIOBUsAX Donee YyeM KOMOPTHOM CUTYaLLMMN C NIMKBUOHOCTBIO MPAKTUYECKM HE OCTAeTCst HeLOOLIEHEHHBIX BbIMYCKOB C BbICOKOM
LOXOAHOCTbIO. B HAaCTOSALLIMI MOMEHT BbIMyCK KOTUPYETCs Ha ypoBHe 8,85% Ha 14 Mecsues, 4To npefnonaraet cnpef K bymaram
XK®B B pa3mepe nopsaka 150 6.n., Toraa kak pasHuua Mexay ByMs OaHKaMu He HacToNbKO Benvka, 4Tobbl laBaTb OCHOBaHMS
019 CTONMb LWMPOKOTO Cnpeaa.

YxectoueHne TpeGoBaHMA K NOMGapAHOMY CMMCKYy He ocCTaHOBWUNO HeGonblimve GaHKW. Buyepa cTano M3BecTHO O
HamepeHun OByx OaHKoB HeboMbLIOro pa3mepa pasMecTUTb obAMraumMm B NepBon MonoBMHe MapTa. KHura no Bbinycky Cb-
baHka Ha 2 Mnpg pyb. OTKpOeTCs cerofHs, a no Bbinycky baHka «HaumoHanbHbIM cTaHgapT™ Ha 1,5 mnpa py6. Obina otkpbiTa
BYepa. Mpocunu H6aHKOB B LENOM Cx0XW: 06a OHW ABAAIOTCA KOPMOpaTUBHLIMK BaHKaMu, UMEIOT PeUTUHIM «B3» no Bepcum
Moody’s 1 HaxoaaTcs B AEBATOM LeCAaTKe POCCUNCKMX BaHKOB MO pasMepy akTMBOB. BUAMMO, MNO3TOMY M OPUEHTUPLI MO CTaBke
KynoHa K roaunyHon odepte y H1UX 6nmnskume: 9,7-10,0% y nepsoro 1 9,75-10,25% y BToporo. Ha Halu B3rnsg, OpueHTUpbl He
CNULLKOM LLiefipble, YUYMTbIBas, HTO HEKOW «UCTOpUM» (HanprMep, y4acTuUs MHOCTPAHLIEB B KanuTane Uam CUibHbIX akLMOHEPOB),
KOTOPOW MOXHO MpUBMeYb WMHBECTOPOB, Yy OaHKOB HeT. Kpome Toro, oba BbiMycka pa3MeLLaloTcsi yxe mnocne BCTynneHus B
LlencTBMe Doree XECTKUX KPUTEPUEB BKITIOYEHNS Dymar B TOMOapAHbIA CMCOK U yKe He CMOTYT B HEro BOMTU. Taknm obpasom,
Mbl yMaeMm, YTO HW TO HW APYroe npeasiokeHwe He OymayT Mosb30BaTbCs BbICOKMM CMPOCOM Ha phbiHKe. B To ke Bpems
PbIHOYHBIM CMPOCOM HaBepHsika He OyaeT npobnem y Oonee «KayecTBEHHbIX» 3MUTEHTOB, B 4YacTHocT HOMOC-BAHKa
(koTopbIN 24 cheBpans pa3mecTuT bupxesble 0bauraumm Ha 5 mnpg py6.) 1 MMK, KOTOpbIV MPUHAN peLleHre O pa3meLLeHn
obnuraummn Ha 50 mnpa pyob.

PYCAN otkpbiBaeT KHUry 3aaBok. CeronHs PYCAJ1 HaumHaeT cbop 3asBOK Ha pa3melleHune obnuraumii Ha 15 mnpa py6.,
KOTOpPbIN NpoanuTcs Ao 1 MapTta. OpMeHTUP Mo CTaBKe KyroHa yCTaHOBNEH B Anana3soHe 9,0-9,5% rofosbix. bornee nogpoOHbI
KOMMeHTapui OyaeT onybnmnkoBaH B Onmxariiee Bpems.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru



OEHEXHbIA PbIHOK

YPOBEHb JIMKBUAHOCTU OCTaeTcd BbICOKUM

Byepa npous3owWwno He3HayuTenbHOe COKpalleHWe NMKBUOHOCTY,
O[HaKO ee ypoBeHb MO-MPEeXHeMy BbICOK U cocTaBnseT 1476 pyo.
OcTtaTkn Ha Kopcyetax baHkoB B LB Bbipocniv Ha 58,3 mnph pyb. oo
540,3 mMnpa py0., Toraa Kak Aeno3uTbl COKPaTUNNCL Ha 75,2 Mnpg
pyb. po 935,4 wmnpn pyd. WHOukaTmMBHas cTtaBka MosPrime mo
OOHOOHEBHbIM KpeduTam Bblpocna Ha 4 6.n. o 2,9%. CeronHs
MwuHDUH pa3mMeTnT Ha cyeTax GaHkoB 30 mMnpp pyd. Ha cpok Jo 42
Hefenb, YTO, OAHAKO, YBENNYUT NINKBUAHOCTb NULLbL Ha 2%.

B Havane BYepaLlHen ceccnm pybiib Havan yKpPenmsaThCs MO OTHOLLEHMIO
K AOMNapy, 0O4HaKo B CepefVHe CecCUu TeHOEHUMA M3MeHMUNach, 1 no
MTOram TOpProB Kypc Aonnapa K pyonio Bbipoc Ha 1 konenky ao 29,30
py0./ponn. npu obbeme TOPros, CHM3MBLLEMCA Ha 7% A0 6,9 mnpa
nonn. Kypc eBpo K pybnio Takxke Bblpoc — Ha 20 koneek Ao 39,62
pyb./eBpo. CTOMMOCTb OMBaNIOTHOM KOP3WHBI 3@ CECCUIO BbIpOCra Ha 9
koneek [0 33,94 py6. CeroaHs yTpoM asuatckie OHOOBbIE PbIHKM
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NecmoyHuku: L|b PO

LLEMOHCTPUPYIOT Pa3HOHaNpPaBleHHYIo AMHAMWKY, a LeHa Ha HedTb Brent HemHoro npesbiwaer 101 ponn./Gapp. nocne
HeLlaBHero CHUMXXeHWs. TaknMM 00pasoM, Mbl OXKMAAEM, YTO KypPC pyOns CerofHs CyLLEeCTBEHHO He N3MEHUTCSA.
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Kypc eBpo oTHocuTenbHo gonnapa CLUA
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Wcmoyruku: Bloomberg, MMBbB

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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MAKPO3KOHOMMUKA

Mo ntoram siHBapsi NPOMBbILLNIeHHOE NPOU3BOACTBO BbIPOC/O Ha 6,7% rop, K rogy

OGObeM MPOMbILNIEHHOrO MPOU3BOACTBA AWHAMMUYHO pacTteT.. CornacHo AaHHbiM Pocctata, Mo uToraMm  sHBaps
MPOMBbILLIEHHOE MPON3BOACTBO CHU3MMOCL Ha 10,9% OTHOCUTENbHO Aekabps, HO BbIPOCNO Ha 6,7% rof K roay. PesynbTatbl
NPeBbICUIM KOHCEHCYC-MPOrHO3, paBHbIM 5,5% rof K rogy, HO 0Ka3anmcb HUXe Hallen OLeHKM, NpeanonarasLler pocT Ha 6,9%
OTHOCUTENIbHO YPOBHSA TFOAMYHOM AABHOCTW. B CE30HHO CRaXeHHOM BbIPaXXeHUW OOBEM MPOMBILLNEHHOrO MPOM3BOACTBA
yBennumnca Ha 0,4% no cpaBHeHMIo C Aekabpem.

...CEKTOp NPOM3BOACTBA N pacnpepeneHus 3nNeKTpo3Heprum, rasa n Boabl Nokasan CHUXeHune. B cektope nponssoactea u
pacnpeneneHns anekTPO3HEPIKn, rasa 1 BoAbl OTMEHEHO CHIKeHMe NPomM3BOACTBA Ha 0,4% mecaL, K Mecsly nocsie NoBbILLeHNS
Ha 19,8% B Oekabpe, pe3ynbTaToOM Yero CTano CHWXeHWe rnokasatens Ha 3,4% rof K rogy. Mpoun3BoOACTBO 3NEKTPOIHEeprum
CHm3mnocb Ha 0,4% mecay K Mecauy W Ha 1,7% ron K rogy BBUOY COKpalleHUs MpPOU3BOLCTBA 3MeKTPO3Heprumn
TennoanekTpocTaHumamMm. OCHOBHbIM NTIOKOMOTMBOM POCTa CTan obpabaTbiBatoLLMIA CEKTOP, MPOM3BOLACTBO B KOTOPOM BbIPOC/O
Ha 13,5% rog k rogy (cHuxeHwe Ha 18,3% mecsl, K Mecsuy). Mpu 3ToM nydlive pesynbTaThl NMOKasanu Npon3BoOACTBO MsCa
IOMaLLUHMX XMBOTHbIX W NTULbI, NepepaboTka KapTodens M nerkas MpPOMbILIEHHOCTb, AepeBoobpaboTtka, MPOM3BOACTBO
MUWHepanbHbIX yO00peHWUin, NacTMacc, kaydyka 1 oBennpHbIX U3nenuii. Mpon3BoacTBO B aBTOMOOMNECTPOUTENIbHOM OTpacnn
NPOAOKAN0 PacTX NopasnTeNlbHbIMK TeMMAaMK: MO UTOraM fHBapPS BbINyCK NErkoBbIX aBToMobunen ysenuymnca B 2,3 pasa,
rpy3oBbIX — B 2,8 pa3a, aBTOOYCOB — B MsATb Pa3 MO CPaBHEHMIO C ypPOBHEM FoAMYHOM AaBHOCTW. B mobbiBatouleM cekTope
NPOM3BOACTBO CHM3MMOCL Ha 1,4% Mecdal K Mecauy M Bblpodno Ha 3,5% rog k rogy. OCHOBHbIMW ABUraTensaMu pocta
BbICTyNana 34ecb [00bl4a Xene3HoW, MefHoN 1 cepebpsHom pyabl U NPOU3BOACTBO KOHLEHTPATOB.

Mo wutoram 2011 r. pocT NPOMbILIIEHHOr0 MNPOU3BOACTBA

B cpeaHeCcpoUYHON NepcneKkTnee pocT
3amegnuTca Ao 5,1%. B nocnegHve ceMb MeCALEB MPOMbILLIEHHOE

NPOMbILLIIEHHOIrO NPOU3BOACTBA OyaeT

MPOW3BOACTBO YCTOMYMBO pacTeT — NpUbAn3nTensHO Ha 6-7% rog K 3ameansTbcs
rogy, 410 BbIMNAONT KakK ,D,OﬂI'OCpO‘-IHbIIPI TpeH4, HO, No Hauwemy '[L|/|Ha|\/||/||(a NMPOMBbILLSIEHHOrO NMPOU3BOACTBA B
MHEHWMIO, TaKOBbIM He CTaHeT. XOTA B  HblHelWHeM rogy 2010-2012M1, n3m. rog k rogy, %

obpabaTbliBatoLLlas MPOMbILLNEHHOCTb OCTAHETCS OAHUM U3 OCHOBHbIX
JIOKOMOTMBOB POCTa, B nocnefyole Mecalbl rofa Mbl OXUA3EM ee
3ameffieHns, YTo OydeT BbI3BAHO CYLLECTBEHHBIM YKpernieHueM pybns
no wtoram 2010-2011 r. ©  nNpubAMXKEHMEM  3arpy3Ku
NPOM3BOACTBEHHBIX K OKPU3NCHBIM YPOBHAM. HecMoTpst Ha TO 4TO Mo |
MTOram rofa Mbl MPOrHO3MPYyeM yBennyeHne obbema WHBECTULMA B .

OoCHOBHOWM Kanutan Ha 11,7%, pocT NPOMbILLNIEHHOrO MPOW3BOACTBA &% 1
Oynet CAepXumBaTbCA HU3KUMU TemMnamm yBenu4eHms 1 /\\
NPOM3BOACTBEHHbBIX MOLLIHOCTEN HayMHas C KoHua 2011 r. B 2 1
CpenHecpo4HOW nepcrekTmse Mbl OXUVAaeEM 3aMeqneHus
NMPOMBbILLIEHHOrO POCTA: HaLL NPOrHO3 yBeMYeHUsa NPOMMNPOM3BOACTBA
no utoram 2011 r. coctasnser 5,1%, 2012 r. - 3,8%. Mctoqrukn: Poccrart, ouetka YPAJICHba
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Anekcevi leBsiToB, devyatovae@uralsib.ru
Onbra CtepuHa, sterinaoa@uralsib.ru



GAR YPAACMIB | K3MUTAN

KOPIMOPATUBHbBIE COBbITUA

Fasnpom Hedrro (BBB-/Baa3/-)

MpepBapuTtenbHasa oTyeTHOCTb 3a IV kBapTan uBecb 2010 r. no US GAAP:
6e3 ciopnpn3os, 06nMraumm Bce eLle NpuBeKaTenbHbI

JloOblya HedTU pacTeT He cnelua. B naTHULy Ma3npomM HedTb onybnvkoBana oTAeNbHbIE ONepaLVoHHbIE Pe3ynbTaThl, @ Takxe
HeayAMpOBaHHYI0 OTYETHOCTb 3a IV kBapTan v no ntoram 2010 r. ITorn npefacTaBAsioTca HaM HEMTPabHbIMW: OMepaLMOHHble
nokasaTenu AeMOHCTPUPYIOT POCT, XOTH 1 HE3HAYUTENbHBIV U JOCTUTHYTHIN B OCHOBHOM 3a CHET HOBbIX NprobpeTeHni (nakeTsi
akumit B NIS v Sibir Energy). Jobbl4a HedTW C y4eTOM [0MM B AOYEPHMX KOMMAHMAX MO UTOraM OTYETHOrO KBapTana CHM3MNach
Ha 1% KBapTan K kBapTany o 93 MnH bappenen, Ho Bblpocna Ha 1% rof K rogdy, a no utoram 2010 r. yBenuymnacs Ha 5% no
367 MnH Bapp. Mbl nonaraem, 4To [0 BbIXOAa Ha MOJSHYK MOLHOCTb HOBbIX 3apybexHbIx MecTopoxaeHun (B Vipake, Jineuu,
BeHecyane n DkBaTopuanbHon BrHee), a Takxke poccMnckmnx — Ha Amane (CesepaHeprus) 1 B OpeHbyprckoin obnact oobem
L00Obl4M OyLieT ocTaBaThCs B LENoM CTabunbHbIM. B TO e BpeMsi MHTEHCMBHO pacTeT fo0biya rasa — 3a 2010 r. oHa cocTaBuna
141 mnpg Ky6. M, Ha 26% npeBbicvB ypoBeHb 2009 1. B cBeTe 3TOro KomnaHws CTaBuT 3afadvy K 2020 r. gBect gobbldy
yrnesofopofos Ao 100 MAH T HeTAHOro 3KBKBaneHTa. NpPoMn3BOACTBO HeMTENPOOYKTOB MPOLOIXKAET PACTU, U TakxXe 3a cyeT
HOBbIX aKTMBOB, O 4YeM OCODEHHO HarfsgHO CBUOETENbCTBYIOT pe3yNbTaThl OTHETHOrO KBapTana, Korga KOMMaHus He
nprobpeTana HOBbIX aKTMBOB: 0ObeM nepepaboTkin cHM3MNCA Ha 2,5% 10 9,43 MIH T kBapTan K kBapTany. OfgHako no utoram
2010 r. obbem nepepaboTkn BbipoC Ha 13,2% Ao 35,7 MAH T, 4TO MOXHO OOBACHWTL MpPEeXAe BCEro yBenuvyeHnem Oonum
la3npoM HedTn B KanuTtane Mockosckoro HIM3 1, CoOOTBETCTBEHHO, [ONM B MPOU3BOACTBE 3aBOAA.

(-]

O6nurauun npueneKaTenbHbl. B 00OpalleHnn HaxoaaTcs YeTbipe Bbinycka obnmraumn sMmuTeHTa Ha obLlyio cymMmy 38 mnpp
py6. Hanbonee nnkeuaHble 13 HMX — FasnpoM HedTb 03 (YTP 6,47%) v Masnpom HedTb BO-5 (YTM 7,32%), npeanaraowime
npemuio B pazmepe 110-115 6.n. kK kprort OD3 1 TOPryloLMECs Bbile CXOXMX MO AlopaLmy BbiNyCcKoB Fa3npomMa nprmepHo
Ha 50 6.n. HepaBHO pa3MelleHHble Bbinycku MaznpomMHedTs 08,09 1 10 elle He BbIWAW Ha BTOPUYHBIA PbIHOK, HO MCXoAs U3
CTaBOK KYMOHOB Mx npemusi Kk Kpuor O®3 cocTtaBnseT okono 115-120 6.n. bymaru Masnpom HedTV BbIrNAAAT LOCTaTOHHO
NPUBNEKATENIBHO M OTAINMYAIOTCA XOPOLIMM COOTHOLLEHMEM LEHbl 1 KadecTBa, 0CODeHHO C y4eTom Toro, 4to HOBATSK (BBB-
/Baa3/BBB), MMeIOLMIA CXOXME PENTUMHIN U CYLLeCTBEHHO CTyMaloLmMii SMUTEHTY Mo MaclwTabam Ou3Heca, KOTMpyeTcs C
[VCKOHTOM B [OXOOHOCTK B pa3mepe nopsaka 30 6.n. k bymaram amuTeHTa. K TOMy Xe Ha KPWBOWM yxe obpallatoLimxcs
BbINYCKOB [a3npoM HedTM nexat HekoTopble Bbinyckn MTC (BB/Ba2/BB+).

[MonHbIV TEKCT KOMMeHTapus by et orybnukoBaH B bivxanilee Bpems..

tOpuvi FonbaH, golbanyv@uralsib.ru

Hopunbckun Hukens (BBB-/Baa2/BBB-)

Bcnep, 3a S&P, ocTaBMBLUEM PEUTUMHI KOMMAaHNWN Ha NepPecMoTpe C HeraTUBHbLIM NMPOrHO30M,
TakK )xe noctynuno areHTcTBo Fitch

AreHTCcTBO 0becriokoeHo ¢rHaHcoBor nonutukon Hopunbckoro Hukensi. AreHtctBo Standard & Poor's ocTtaBnser Ha
nepecMoTpe PeNTUHI KOMMAHWKX B CBA3M C TEM, YTO BbIKYN akumin y PYCAJTa no-npexHemMy Ha noBecTke AHA. PaHee aHanmMTnKK
areHTCTBa COOBOLLANM, YTO, MO WX MHEHMIO, ecv MpenioXeHne O BblKyne DyAeT MPUHATO W cOenka COCToMTCs, (DUHaHCOBbIE
nokasaTenu u, BO3MOXHO, MMKBUAHOCTb HOPMNBLCKOro HMKENs MOryT OKa3aTbCs Ha YPOBHAX, He COOTBETCTBYIOLLMX PEUTUHIOBOM
KaTeropuu «BBB-» (HoBoe npenfioxeHue o Bbikyne 20% akuuin 3a 12,8 mnpg gonn. gencrayet go 4 mapta 2011 r.). Kpome
TOro, PeWTUHroBOe areHTCTBO BbipaXaeT O0ecroKoeHHOCTb TeM, YTO (DMHaHCOBas MOMWTMKa KOMMaHWUM cTana MeHee
KOHCEPBATMBHOM B YacTW BO3MOXHbIX HOBbIX MPEAJIOXEHUA U 0OLero ypoBHa gonra rpynnbl. AreHtcrso Fitch, nocrasus
PENTUHT Ha NepecMoTpP C BO3MOXHOCTbIO MOHWUXEHNS, PYKOBOACTBOBANOCh B ODLLIEM TEMM >Ke COODPaxKeHMAMU.

KoTupoBKM obGnurauunm HMKaK He pearvpyloT Ha HOBOCTU O BbiKyne akuuin. KoTpoBkM obnunraumin Hopmnnbckoro HuKens
Mo-MNpexHeMy He pearvpyloT Ha NPoUCXoasLLme cobbitns. ObaMraumm, Ha Hall B3rnsf, BbIMSAST OPOro, TOPrysick C MpeMuent K
O®3 He Oonee 50 6.n. Co CBOEeW CTOPOHbI, B CPEOAHECPOYHOWN NEPCNEKTMBE Yrpo3 ANs KPeaWUTHOro npoduns KOMMNaHuM Mbl
He BUOMM. HOpUNbCKMIM HUKENb MOXET NMofyYnTb 3,5 MNap OO, OT Npodaxu 8% KaszHavemckux akumm Tperaepy Tpadurypa
(npaBaa, 3aKOHHOCTb 3TOW CHAENKM B HACTOSLLMA MOMeHT ocnapvsaeT PYCAJI), ewe 2 MnpA OOM1. KOMMaHUs CnocoOHa
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BbIPY4MTb OT Npofaxu OrK-3. [axe ecnu caenka no BblKyMny COCTOUTCS, HeJb3s UCKITIOHaTh, YTO, PeLUVB nNpobneMy KoHbIMKTa
akLMOoHepoB, HOpUNbCKMA H1KeNb PacnopsaanTcs NakeToM akLuMi TakmuM obpa3om, YTO oNroBas Harpyska KoMMnaHum BepHeTcs
Ha KOMCOPTHLIA YypoBeHb. Kpome TOro, yperynmpoBaHMe akKLUMOHEPHOro KOH(IVKTA MONIOXUTENBHO CKAXeTcs Ha
onepaLVoHHON LeATenbHOCT HopunbCKoro Hukens. HakoHel, noamnepXky KpeOuTHOMY Mpoduiio KOMMaHWMM NpoAosKatoT
OKa3blBaTb PacTyLLMe LeHbl Ha MeTansbl.

Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

16 bespans Odepra MMOBIKCBAHK BO-01 (5 Mnpg pyb.). MoralueHne Poccenbxo3bark-2 (7 mnpga pyob.).
MoratueHre HOMOC-BAHK-8 (3 mnpg py6.).

21 teBpans PasmeltieHme ObopoHnpoM-01 (21,1 mnpg pyo.).

22 teBpans Pa3melleHne Meven-15 (5 mnpg py6.). PasmeleHne Meyen-16 (5 mnpg py6.). Pa3melleHve
MKB 5O-01 (3 mnpg py6.). Pasmetenme TKC bank BO-03 (1,5 mnpa py6b.).

23 ceBpans Morawexuve CtpoAnbsHc-1 (0,6 mnpa py6.). Morawenwne bark Coto3-4 (3 mapa pyo.).

24 theBpans OdbepTa baHk MeTpokommepl-7 (3 mnpa pyb.). OdepTa benoH-PuHaHc-2 (2 mnpg pyob.).

Odbepta CY-155 Kanutan-3 (3 mnpg py6.). Odepta Cuneprus-3 (2,5 mnpg pyb.). MorauieHne
CeBepo-3anagHbin Tenekom-3 (3 mnpg pyo.).

25 ceBpans Ocbeptra POPMAT-1 (1 mnpga py6b.).

28 chespans Odcbepra TTK-6-MHBecT-1 (2 Mnpa py6b.). Morawenne MopTtoH-PCO-1 (0,5 mnpg pyo.).

1 MapTa MoratueHue Boctok-Cepauc-PuHanc 5O-1 (1 mnpa py6b.).

2 MapTa Odbepta Makpommp-PuHaHc-1 (1 mnpg pyb.).

3 MapTa OdbepTa PoibuHCKMI kabenbHbIY 3aBoA-1 (1 mnpa pyb.). Morawerne GuHaHcsl-A.M.N.- 1

(0,435 mnpg py6.). Moratwerve Mpagoctpoit-MHeect-1 (0,45 mnpa py6.).

4 mapTa MoratueHue KynbbiwesasoT-mHeecT-02 (2 mnpa pyo.). MoralweHune baHk Mocksbi-2011
(250 mnH CHF.). MoraweHne PTM-2011 (140 maH gosnn.).

9 MapTa OdepTa TatdhoHabdaHK-6 (2 mnpa pyb.). Ocdepta MBEPP-4 (5 mnpa py0.). OdepTa PMI XonamHr-
1 (0,8 mnpa py6.). MoraweHne OCMO Kanutan-1 (1 mnpg py6.). Morawexne balwkupaHepro-3
(1,5 mnpa py6.). Norawerue MYPE-OuHaHc-1 (1,25 mnpa py6.).

10 mapTa OdepTta MBPP-2016 (60 mnH gosnn.).

11 mapTa Ocbepta BonraTenekom-4 (3 mnppg py6.).

[eHeXHbIN pbIHOK

16 beBpans AykumoH no OM3 Ha cymmy 30 mnpg pyb.

18 dpeBpansa LB PO nonxeH BepHYTb CPEACTB C Aeno3nToB DaHkaM
21 ceBpans Bbinnata ogHow Tpetn HOC 3a IV kBapTan 2010 .

25 despans Buinnata akumsos 1 HAMN

25 despans LIB PO nonxeH BepHYTb CPeACTB C Aeno3nToB DaHkaM
28 teBpans Bbinnata Hanora Ha Npubbinb
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
16.02.11 Imobskcbark 6O-01 5000 100 9,25 - -
baHk NeTpokommepL-7 3000 100 14,9 - -
benoH-OunHaHc-2 2 000 100 17,0 17,0 29 aBrycta 2011
24.02.11
CY-155 Kanutan-3 3000 100 15,5 12,7 15 peBpansg 2012
CnHeprua-3 2500 100 10,0 8,0 18 aBrycra 2014
25.02.11 ®opmat-1 1000 100 17,0 17,0 -
28.02.11 TrK-6-NHBecT- 1 2 000 100 10,5 - -
02.03.11 Makpomup-DuHaHc- 1 1000 100 7,75 - -
Pbi06 1 Kab /
03.03.11  DOMHCKMMKADENLHB 1000 100 0,01 i neconT
3aBog- 1
09.03.11 TatchoHObaHK-6 2000 100 11,2 - -
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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 16.2 94.65 91.00 98.30 13.66 4.74 1.1 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 27.2 100.76 100.75 101.00 9.05 4.58 1.86 BBB+/Baa3/BB+ | baHku
AVKK 1006 6000 R 8.05  15.05.11 15.11.18 943 | 100.58 99.03 99.80 8.15 195 | 395 JA3/BBB MHaHChI
AVDKK 1106 10000 R 820 15.03.11 15.09.20 116.7 | 100.49 99.06 100.30 745 201 | 464 JA3/BBB MHaHChI
AVDKK 1606 10000 R 825 15.03.11 15.09.21 1288 | 9745 97.11 97.65 8.98 598 | 517 JA3/BBB MHaHChI
AVKK 1706 8000 R 9.05  15.04.11 15.04.22 135.9 JA3/BBB MHaHChI
AVDKK 2006 5000 R 860 15.06.11 15.12.27 204.9 100.15 JA3/BBB MHaHChI
AVKK 406 900 R 870/ 01.05.11 01.02.12 1.7 | 10247 102.00 103.00 6.17 207 | 088 JA3/BBB MHaHChI
AVKK 506 2200 R 735 15.04.11 15.10.12 203 | 100.99 100.35 101.34 6.61 179 | 1.04 JA3/BBB MHaHChI
AVDKK 606 2500 R 740 15.04.11 15.07.14 45 99.99 761 182 | 203 JA3/BBB MHaHChI
AVXKK 706 4000 R 768 15.04.11 15.07.16 65.9 99.85 | 0.16 452 502 99.62 99.85 7.95 190 | 3.02 JA3/BBB MHaHChI
AVKK 806 5000 R 763 150311 15.03.14) 15.06.18 37.0 89.2 99.64 99.60 99.80 8.03 189 | 1.99 JA3/BBB MHaHChI
AVDKK 906 5000 R 749 15.05.11 15.02.17 731 99.11 832 005 98.02 99.39 8.00 184 | 302 JA3/BBB MHaHChI
And-02 1000 R 1125 24.06.11 231211 211212 10.0 225 100.55 35300 100.40 100.55 10.80 5.58 0.74 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 8.4 101.03 40000 101.00 101.18 6.43 3.90 0.63 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13) 14.0 324 101.01 100.93 101.20 7.34 4.07 1.05 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405 24.0311  26.09.11 19.09.13 7.0 31.6 104.25 2 104.25 104.99 6.67 6.72 0.54 B+/B1/ cbipbe
AKpoH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13) 16.0 33.6 108.11 107.90 108.40 713 6.39 1.10 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  29.03.11 23.06.15 53.0 102.75 2500 102.55 102.75 8.44 217 3.34 BB-/Ba3/BB- Cbipbe
Anpoca-21 8000 R 825 24.0311 25.06.13] 18.06.15 29.0 52.8 101.73 447774 101.64 101.73 761 2.02 1.99 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 29.03.11  28.06.13] 23.06.15 29.0 53.0 101.75 | 0.01 280488 101.60 101.75 7.62 2.02 2.00 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95 24.03.11 18.06.15 52.8 102.74 | 0.09 55401 102.55 102.74 8.45 217 3.33 BB-/Ba3/BB- Ccbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 36.0 60.4 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  08.03.11 05.06.12 15.9 100.34 | 0.04 4754 100.28 100.34 18.68 4.47 0.60 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 426 99.30 250 001 99.40 99.74 7.7 7.55 2.88 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 26.1 101.21 100.94 101.30 7413 3.82 1.90 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.04.11 08.04.13 26.1 100.71 50 000 100.73 101.20 7.38 3.84 1.90 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 8.0 26.1 100.90 17 800 98.00 100.90 6.70 4.00 0.60 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 14.0 317 100.05 20 500 100.02 100.05 7.58 3.74 0.98 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.1212] 121213 22.0 344 100.50 | 0.34 2000 100.50 8.36 4.22 1.58 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 55 100.02 100.20 100.40 6.50 3.22 0.42 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 23.9 100.00 77.01 7.69 3.76 173 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 0.3 [/Caal/B GaHku
BalwHedTb-01 15000 R 1250  21.06.11  21.1212] 13.12.16] 22.0 70.9 108.42 7014 108.40 108.48 7.62 5.75 1.57 cbipbe
BalHedTb-02 15000 R 12500 21.06.11  21.1212] 13.12.16, 22.0 70.9 108.40 10 405 108.25 108.50 7.63 5.75 1.57 cbipbe
BalHedTb-03 20000 R 12500 21.06.11  21.1212] 131216, 22.0 70.9 108.40 71975 108.38 108.43 7.63 5.75 1.57 cbipbe
BenoH 02 2000 R 17.000 24.02.11  24.0211] 23.02.12 0.0 124 104.16 | 0.46 8.14 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 3.0 26.8 100.54 99.00 100.60 7.04 5.24 0.20 /B2/B- GaHku
BB/ MM 306 5000 R 745  02.03.11 27.02.13 24.8 100.45 17 000 100.35 100.77 7.34 3.70 1.74 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 15.04.11  12.10.12] 11.10.13] 20.0 32.3 100.19 99.85 101.00 7.35 3.66 1.45 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 15.04.11  1210.12] 11.10.13] 20.0 32.3 99.85 66 001 99.85 100.60 7.58 3.67 144 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 15.04.11  1210.12] 11.10.13] 20.0 32.3 100.41 100.41 100.60 7.20 3.65 145 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 28.8 101.25 50 117 101.25 744 3.89 2.03 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 28.8 101.21 1500 101.25 7.46 3.89 2.03 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 15.04.11  1210.12] 11.10.13] 20.0 32.3 100.55 89 000 100.40 100.54 711 3.64 145 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.03.11 15.03.40 354.0 101.85 101.60 8.50 2.06 10.15 A3/ (puHaHCbI
BukTopusd®-50-01 2000 R 8.00 16.08.11 12.02.13 243 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 29.5 104.36 500 000 104.40 104.75 7.38 4.42 2.07 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 5.0 413 103.72 244 591 103.61 103.72 5.69 7.31 0.39 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 56.7 99.33 | 0.32 525002 99.30 99.40 8.65 417 3.55 /Ba2/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 56.7 99.33 | 0.03 465 002 99.30 99.40 8.65 417 3.55 /Ba2/BB+ Tenekom
BnrTnkBT-4 3000 R 12000 08.03.11  11.03.11/ 03.09.13 1.0 31.0 100.57 100.01 101.97 1.81 2.98 0.06 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.00 18.05.11 211111 141112 9.0 213 100.14 80.01 100.02 8.80 4.48 0.68 /B2/B- GaHku
BogokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 58.6 100.05 15000 99.90 100.25 8.98 4.39 3.64 cepBuC
Boct3keb01 1000 R 1250 10.03.11  15.03.11] 07.03.13] 1.0 25.0 101.15 75.00 100.65 6.16 0.08 B2/ GaHku
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 14.0 325 100.27 100.21 100.45 8.85 4.48 1.03 B2/ GaHku
BTB - 506 15000 R 740 21.04.11 17.10.13 325 99.83 26128 99.89 100.28 7.68 1.85 2.26 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.0411  13.07.12] 06.07.16, 17.0 65.6 100.65 | 0.13 17 884 100.55 100.65 6.85 1.78 1.26 BBB/Baa1/BBB | GaHku
BTb 24-1-UN 15000 R 9700  16.03.11  20.12.11) 10.12.14, 10.0 46.5 102.63 102.30 102.70 6.43 2.36 0.76 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  18.03.11 15.03.13 25.3 100.90 90 000 100.00 110.00 7.32 1.88 1.79 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  18.03.11 15.03.13 25.3 100.90 150 000 98.00 101.00 7.32 1.88 1.79 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  18.03.11 15.03.13 25.3 100.80 187 110 100.60 100.80 7.38 1.88 1.79 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.04.11 05.10.11 7.7 103.58 | 0.08 6400 103.50 103.62 5.74 5.54 0.58 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 12.0 24.0 99.99 4.56 2.24 0.92 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.06.11  07.06.11] 29.05.13 4.0 278 99.97 100.00 102.00 6.12 3.14 0.29 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 19.0 36.7 99.77 711 345 1.34 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 12.05.11 14.05.12] 06.11.14, 15.0 453 99.81 99.80 7.44 1.77 0.95 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 12.0411 14.07.11] 07.07.15 5.0 534 100.34 100.10 100.44 6.20 1.74 0.38 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 15.03.11  16.06.11/ 07.06.16, 4.0 64.6 100.50 100.40 100.52 5.97 1.86 0.31 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 15.03.11  16.06.11/ 07.06.16, 4.0 64.6 100.46 100.40 100.52 6.10 1.86 0.31 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 6.85  09.03.11  07.12.11) 30.11.16, 10.0 70.5 99.97 7.06 1.7 0.70 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 10.05.11  09.02.12] 01.08.17, 12.0 78.6 100.29 | 0.14 100.10 100.48 6.87 1.75 0.86 BBB//BBB (buHaHCbI
BTB-N3®09 5000 R 6.65 11.05.11  12.08.11] 02.08.17 6.0 78.7 100.08 100.05 6.57 1.66 0.45 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 81.0 117.6 98.07 440639 98.06 98.39 8.28 4.02 4.97 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 33.0 117.6 99.05 10 000 99.00 99.19 7.28 347 237 BBB/Baa1/BBB | GaHku
a3npHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16/ 17.0 65.8 110.56 4610 110.67 111.20 6.85 6.65 1.25 /Baa3/BBB- Ccbipbe
lasnpHedtd 10000 R 16.700  19.04.11  25.04.11] 09.04.19, 2.0 99.2 102.20 | 0.13 27 351 102.00 102.20 342 8.15 0.18 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375  28.06.11  28.06.11) 24.06.14 4.0 40.8 119.10 | 0.15 85713 119.01 119.10 5.76 0.51 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.06.11 26.06.12 16.6 108.93 20762 108.93 109.10 6.26 6.01 1.20 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 85 101.33 101.21 101.35 5.08 3.44 0.65 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 36.4 100.20 7.28 3.60 247 BBB/Baa1/BBB | cbipbe
a3npomb 2 5000 R 6.54/ 25.05.11 20.11.13! 336 /Baa3/BB GaHku

asnpomb 3 10000 R 598  11.04.11 10.10.11 79 /Baa3/BB GaHku




Fixed Income Daily 16.02.11
IV YPANCMIE | K3nuTAN

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 4 20000 R 785  19.05.11 15.11.12 21.3 | 100.17 6.70 341 1.55 /Baa3/BB GaHku
asnpomb 5 20000 R 6.85  26.05.11 22.11.12 21.5 | 100.20 6.83 341 1.57 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 34.2 | 100.30 121720 100.15 100.36 7.77 3.85 2.36 /Baa3/BB GaHku
asnpomHedpts 5O-5 |+ 10000 R 715 12.04.11 09.04.13 26.1 100.03 | 0.08 15304 100.00 100.25 7.26 3.56 1.85 /Baa3/BBB- cbipbe
asnpomHepts BO-6 |+ 10000 R 715  12.04.11 09.04.13 26.1 100.03 100.00 101.00 7.26 3.56 1.85 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890 09.08.11  30.01.18 26.01.21 85.0 & 121.1 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 60.4 /Baa3/BBB- Ccbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 60.0 @ 121.1 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 850  21.06.11 21.06.11 42 99.00 aHepreTMka
apoOrK-1 5000 R 8.100  29.06.11 29.06.11 45 100.96 25001 100.81 101.10 5.47 4.00 0.35 /Baa3/BBB- JHepreTuka
nasHas gopora-03 8000 R 500 211111 30.10.28 2156 | 93.00 90.02 9.21 5.36 10.51 TpaHcnopt
nMocCrp-2 4000 R 1.00  17.03.11 17.03.11 1.0 89.50 79.01 100.00 286.95 0.56 0.02 CTPOUTENLCTBO
noGakcbark 6O-01 5000 R 925 16.02.11  18.02.11] 16.02.13 0.0 244 | 100.16 4.66 0.01 BB//BB- GaHku
TnoBakcbark 50-02 | 5000 R 810 220711 250112 220713 110 | 296 | 100.75 100.75 101.00 | 7.31 399 | 086 BB//BB- GaHKw
no6akcbark 6O-03 3000 R 8.10, 08.06.11  13.06.12 08.12.13 16.0 = 342 | 100.05 99.90 100.50 8.12 4.04 117 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11  13.06.12] 08.12.13 16.0 & 342 | 100.14 99.90 101.00 8.05 4.03 117 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911) 26.03.17 7.0 744 | 100.98 100.85 101.52 7.50 4.57 0.55 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 240611 231211 20.12.13 100 @ 346 @ 100.35 100.30 100.50 7.95 4.10 0.77 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 26.6 | 10243 99.00 10.99 5.84 1.73 TOProBnst
[JlansCe3206 2000 R 760  01.06.11 30.05.12 15.7 | 100.55 100.50 100.80 7.01 3.77 0.76 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12 5.0 17.3 | 103.90 13320 103.83 104.00 5.50 7.20 0.40 Tenekom
[BTT-0 02 5000 R 7.75  21.07.11 18.07.13 29.5 17.67 6.61 28.73 143.03 | 21.87 0.79 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11) 08.03.13 1.0 251 76.01 aHepreTMka
IxendchCul1 2000 R 500 21.04.11 20.10.11 8.2 95.00 97.00 13.34 2.62 0.59 IloTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 1.0 100.15 | 0.01 25503 100.01 100.20 7.37 4.61 0.08 TOproBnst
JMLEHTP0o61 1150 R 8.50  05.06.11 26.05.15 52.0 97.70 1.70 316 894 97.00 100.00 9.37 4.31 3.30 TOproBnst
EABP-3 5000 R 1050, 03.05.11  03.11.11] 25.10.16 9.0 69.3 | 102.85 4626 102.75 103.00 6.26 5.09 0.67 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11  11.02.14| 06.02.18/ 36.0 & 84.9 | 100.00 5000 000 7.70 3.84 2.62 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 401 21.04.11 21.04.11 22 100.27 100.15 100.40 2.50 1.00 0.17 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 3.96  09.03.11 07.09.11 6.8 100.40 6000 100.25 100.50 3.27 0.98 0.53 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 375 17.03.11 12.06.14 404 | 100.54 100.10 101.10 3.62 0.93 3.01 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 394 13.04.11 09.04.14 38.3 | 100.22 100.10 101.10 3.92 0.98 2.85 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 250311 22.03.13] 13.0320 26.0 1105 10260 0.30 131700 102.61 102.70 8.03 4.50 1.75 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 020511 28.10.15] 19.10.20 57.0 @ 117.8 @ 102.65 0.30 49 102.65 104.14 9.44 4.83 3.45 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 250311 220313/ 13.0320 26.0 1105 10270 @ 0.20 142 367 102.66 102.70 7.98 4.49 1.75 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 57.0 @ 117.8 @ 102.95 065 269 365 102.55 102.95 9.36 4.82 3.46 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 0.9 IC/ (hyHaHCH!
EBpoXum-02 5000 R 890 05.07.11 03.07.15 26.06.18 53.0 = 89.6 | 103.16 102.60 103.00 8.01 4.30 3.56 BB//BB XAMUs
EBpoXum-03 5000 R 825 250511 181115 14.11.18 580 @ 943 99.85 99.00 100.50 8.29 4.12 3.80 BB//BB XUMUs
ESCK-02 1000 R 8.74  07.04.11 05.04.12 13.8 76.01 JHepreTuka
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 143 | 100.63 96.00 102.36 11.70 5.95 0.98 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 194 | 100.00 100.00 104.79 13.40 6.48 125 (buHaHCbI
)Kene3sobet1 1000 R 10.000 18.02.11 27.05.11 34 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 89 101.50 29502 101.50 101.52 6.04 3.98 0.67 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12] 04.06.13 16.0 = 28.0 & 100.55 0.05 1200 100.40 100.50 7.16 3.72 117 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.000 05.07.11 05.07.12 01.07.14 17.0 @ 411 100.95 1486 100.95 101.10 7.36 3.95 1.24 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 2.0 26.1 100.37 | 0.02 100.32 100.38 4.83 3.92 0.14 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13) 20.0 @ 31.7 | 100.38 267 500 100.35 100.38 7.58 3.83 140 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.06.11 09.06.11 38 aBTONpOM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 411 99.95 110 548 99.96 100.20 8.12 3.97 2.78 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11] 02.06.16, 4.0 64.5 | 103.85 @ 0.15 87 105 103.71 103.85 5.64 8.86 0.30 1B+ TOproBnst
VHBecTToprbank 6O-0° 2000 R 960 250511 250512 25.11.13 16.0 @ 338 @ 10025 0.06 87 801 100.10 100.25 9.58 4.75 1.10 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 31 97.26 | 0.27 96.00 98.53 22.05 4.87 0.21 meTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 9.6 106.43 106.16 106.87 8.26 7.85 0.69 cepBuC
WHtypuct-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 5.0 275 | 102.74 303 102.33 102.74 6.80 0.44 CepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 31.3 | 101.96 102.20 103.00 8.56 4.52 2.08 /Ba2/ MalLLKHOCTP.
Vipk3Hepro1 5000 R 15,50/  02.06.11 28.11.13 339 101.01 JoTo3BaH/B- aHepreTuka
Wrepad®-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12] 3.0 21.5 | 100.86 100.00 100.80 6.65 5.09 0.27 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 17.1212] 16.12.13 220 @ 345 @ 101.71 100.50 102.00 8.13 441 1.59 aBToONpoOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 36.2 | 100.45 25590 100.40 100.49 8.60 4.27 247 aBToNpoM
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 31.3 TOProBnst
Kayctuk 2 850 R 18.000 07.04.11 07.07.11 4.7 102.30 1702 102.10 102.65 9.33 4.39 0.24 XAMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 40.4 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 9.6 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 131 103.40 16758 103.41 104.00 8.80 5.79 0.92 /B2/B MeTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 5.0 80.21 c/x
KOMEMKA 02 4000 R 16.50  16.02.11 15.02.12 122 | 109.09 7.20 3.77 0.85 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.02.11 15.02.12 122 | 102.39 7.50 2.39 0.88 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 26.04.11 30.07.12 23.07.13 180 & 296 & 102.25 102751 101.75 102.50 7.97 2.32 127 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.04.11 01.10.13 32.0 | 101.55 | 0.05 159 999 101.26 101.70 8.60 2.21 2.16 IloTo3BaH TOproBnst
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 44 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 18.0 & 36.6 | 100.00 4000 000 8.47 4.30 1.34 [/Ba3/ GaHku
Kyi6A30T1-2 2000 R 8.80 04.03.11 04.03.11 0.6 100.05 18 061 99.28 100.25 7.70 4.39 0.04 XUMUS
JleHCneyCMY BO-2 2000 R 1450  24.02.11 23.05.13 276 | 107.73 | 0.33 9.24 3.36 124 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 18.03.11 07.12.12 22.0 | 107.86 107.50 107.79 8.42 3.66 0.91 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  29.07.11 27.01.12 11.5 | 101.80 3038 101.47 101.85 6.65 4.18 0.87 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 143 | 101.30 100 100.21 105.90 6.95 3.95 1.04 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 6.0 54.0 | 100.78 100.61 101.25 7.25 4.58 043 B-/B2/ GaHku
JIOKOBaHk 50-01 2500 R 850 11.08.11  09.02.12] 06.02.14 120 @ 362 = 100.58 @ 0.05 114 898 100.55 100.63 8.03 4.21 0.89 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 240 299 @ 10089 0.15 61437 100.41 100.89 9.51 4.84 1.67 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 28.06.11  02.07.12  25.06.13 17.0 = 287 | 102.00 100 001 101.61 102.08 8.99 513 1.20 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 31.3 | 101.25 @ 0.01 246 101.00 101.47 9.66 4.92 2.04 B-/B2/ CTPOUTENLCTBO

JICP-NHB 02 3000 R 925 14.07.11 14.07.11 5.0 98.01 B-/B2/ CTPOUTENLCTBO




Fixed Income Daily 16.02.11
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 7.0 101.50 100.00 103.01 11.51 6.88 0.49 BB+ cbipbe
TTykoitn306n 8000 R 710 09.06.11 08.12.11 9.9 101.14 25000 101.18 101.30 5.71 3.50 0.75 BBB-/Baa2/BBB- | cbipbe
Tlykoiindo6n 6000 R 740  09.06.11 05.12.13 341 100.30 | 0.20 167 866 100.30 101.90 741 3.68 2.38 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  08.08.11 06.08.12 17.9 | 109.45 10 109.45 109.60 6.63 6.08 1.30 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 13.35  08.08.11 06.08.12 17.9 | 109.60 109.00 109.70 6.52 6.07 1.30 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  08.08.11 06.08.12 17.9 | 109.60 20 000 109.18 109.70 6.52 6.07 1.30 BBB-/Baa2/BBB- | cbipbe
JTykoiinbO04 5000 R 13.35  08.08.11 06.08.12 17.9 | 109.70 50 001 109.00 109.70 6.45 6.07 1.30 BBB-/Baa2/BBB-  Cbipbe
IlykoitnBO05 5000 R 1335  08.08.11 06.08.12 17.9 | 109.40 50 001 109.01 109.60 6.66 6.08 1.30 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 9200 16.06.11 13.12.12 222 | 103.82 240 245 103.82 104.50 7.05 4.42 1.59 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO07 5000 R 9200 16.06.11 13.12.12 222 | 10449 | 078 14 000 103.50 104.50 6.65 4.39 1.60 BBB-/Baa2/BBB-  Cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 14 101.08 100.46 101.06 10.39 9.48 0.10 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 31.2 | 100.95 7000 85.05 100.90 7.98 4.08 212 TOproBnst
Marnut 5O-02 1000 R 825 14.03.11 09.09.13 31.2 | 100.40 8.23 4.10 2.1 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 31.2 | 100.23 8.31 411 21 TOProBNst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 31.2 | 100.57 100.50 100.75 8.16 4.09 212 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 134 | 10115 @ 0.8 63 093 101.15 101.20 7.21 4.04 0.97 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 9.6 100.52 98.00 101.50 7.35 3.97 0.65 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 31.03.11  04.0411) 28.03.13 2.0 25.7 | 100.40 4150 75.00 100.40 4.78 21 0.12 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.0411 27.10.11] 23.04.13 8.0 26.6 99.98 100.05 101.00 742 1.81 0.64 B+/B1/ GaHku
MEBPP 0406n 5000 R 940  03.03.11  07.03.11) 27.02.14, 1.0 36.9 | 100.29 100.15 100.20 217 4.67 0.05 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 10.0 @ 404 = 10085 0.12 7079 100.80 101.07 719 4.08 0.77 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275  02.06.11 29.11.12 21.8 | 109.17 92.04 109.00 7.31 5.82 1.52 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 83.8 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11] 23.05.12 4.0 154 | 100.40 13084 100.11 100.79 8.78 5.46 0.27 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 55.0 @ 116.0 & 103.50 496 266 103.31 103.50 9.24 4.82 3.32 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15 25.08.20 55.0 & 116.0 & 103.20 52583 103.10 103.45 9.32 4.83 3.32 /B1/ MeTannyprus
Meuen 206 5000 R 850  15.06.11  20.06.11/ 12.06.13 4.0 283 | 100.87 103 398 100.82 100.96 5.60 4.20 0.32 /B1/ MeTannyprus
Meuen 406 5000 R 19.00 28.04.11  30.07.12 21.07.16, 18.0 @ 66.1 115.90 100 400 115.75 115.90 7.44 4.09 1.22 /B1/ meTannyprus
Meuen 506 5000 R 1250  19.04.11  18.10.12] 09.10.18/ 20.0 & 93.1 107.80 127 694 107.71 107.99 7.67 2.89 142 B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.12) 9.0 211 104.61 103.61 104.55 6.07 5.96 0.67 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 252 | 103.17 20 103.17 103.69 8.21 4.7 1.71 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 26.6 | 103.45 27 864 103.41 103.48 8.15 4.70 1.82 B1/ MeTannyprus
MWA-306 1500 R 725 24.02.11 24.02.12 125 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.0411 18.10.12, 01.10.15 20.0 @ 56.3 100.00 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0411 28.07.11) 17.07.14 5.0 416 99.48 100.00 101.50 8.54 1.86 0.41 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 6.8 MalLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13] 12.0 @ 241 105.00 104.00 106.00 7.96 6.41 0.92 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 6.1 29.50 148 29.31 30.00 20.70 CTPOUTENLCTBO
M-WHayctp2 1500 R 13.07.11 10.07.13 29.2 75.00 70.00 79.99 12.74 213 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000  15.03.11 15.03.11 0.9 100.79 | 0.09 100.65 100.70 4.47 742 0.07 B-/B1/ GaHku
MKB 0506n 2000 R 850  27.0411 050511/ 25.04.12 3.0 145 | 10048 = 0.08 100.35 100.47 5.39 4.22 0.20 B-/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 180 | 102.00 0.10 100 101.81 102.77 8.09 4.60 1.31 B-/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11 240712 14.07.15 18.0 & 53.7 | 102.30 1005 102.30 8.06 4.76 127 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11] 08.04.15 8.0 504 | 101.57 20001 101.50 101.59 710 4.76 0.61 B-/B1/ GaHku
MMK BO-01 5000 R 6.90  19.05.11 15.11.12 213 99.95 5373 99.75 99.95 7.04 3.44 1.54 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9.70. 15.06.11  16.12.11] 121212 100 & 222 @ 103.00 @ 0.30 234 375 102.92 103.00 5.96 4.70 0.76 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.0312 19.09.13 140 316 99.75 129 800 99.75 99.89 6.75 3.23 1.00 oto3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 26.0 | 100.96 35000 100.75 100.99 7.28 3.78 1.83 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311 26.02.13 0.0 24.7 [fieBernonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 050711 03.07.12, 5.0 16.8 [fieBenonmMeHT
MOWA 02 3000 R 799  08.03.11 07.09.11 6.8 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 40.5 (buHaHCbI
MoiibaHk 5 5000 R 1296  21.04.11  25.0411) 16.04.15 2.0 50.7 | 100.41 75.10 100.85 10.02 6.44 0.17 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 28.3 Bl GaHku
MOCMAPT® 1 2000 R 0.01  14.04.11 12.04.12 14.1 45.90 1.81 90.00 96.11 0.01 0.59 TOProBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 16.5 96.60 | 0.60 5267 96.02 96.50 13.74 4.80 0.78 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 3.0 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 1.3 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 224 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 7.0 103.87 103.46 103.90 5.63 6.00 0.52 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.03.12] 18.02.16 13.0 = 61.0 | 101.13 36 101.13 101.25 6.48 3.77 0.92 1/BB- JHepreTMka
MocaHepro3 5000 R 1025  03.06.11  06.12.12] 28.11.14) 220 @ 46.1 105.54 105.35 105.78 6.96 4.84 1.56 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.04.11 11.08.11) 25.07.13 6.0 29.7 | 101.27 100.01 101.50 5.74 2.22 0.45 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 6.8 101.10 12 266 101.00 101.19 6.09 3.97 0.51 JHepreTuka
MPCK Yp.01 1000 R 860  24.05.11 22.05.12 154 98.00 aHepreTMka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11] 26.08.14 7.0 429 | 105.72 310 861 105.65 105.72 6.51 8.25 0.47 aHepreTMka
MTC 01 10000 R 7.00 21.04.11 17.10.13 32.5 99.25 1000 99.00 99.67 7.44 3.52 2.26 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 56.9 99.30 99.20 100.14 8.08 3.89 3.63 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 29.0 @ 89.1 101.39 100.81 102.97 745 3.93 2.01 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 3.0 394 | 102.83 | 0.14 92 488 102.70 102.83 4.67 16.24 0.24 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16 180 66.0 = 109.85 0.08 63 123 109.77 109.85 6.73 12.94 124 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 81.9 99.16 620 260 99.32 99.59 9.06 4.38 4.69 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 12.11.15 03.11.20 58.0 | 118.3 = 99.55 26 700 99.36 99.55 8.43 4.08 3.64 BB+/Ba2/BB Tenekom
HK AnbsiHe BO-01 5000 R 9.25  09.08.11 04.02.14 36.2 | 101.30 | 0.10 225000 101.25 101.50 8.93 4.55 245 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 30.0 @ 114.8 10235 0.35 49 502 102.21 102.50 8.83 4.75 2.06 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 135 90.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 21.9 | 104.81 104.70 105.20 6.98 4.64 1.56 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 20.8 | 106.68 @ 0.33 105.00 106.69 6.64 5.02 147 BB+/Ba1/BBB-  meTannyprus
HIMK-B0-06 10000 R 7.75  08.03.11 05.03.13 25.0 | 101.40 5000 101.20 102.00 712 3.81 1.75 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 28.7 | 101.16 19410 101.10 101.30 7.07 3.70 2.04 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 25.05.11 250512 25.11.13 16.0 @ 338 | 100.98 101.15 101.40 8.32 4.47 112 GaHku

HOMOC 118 5000 R 740 06.07.11 09.07.12 02.07.14 170 @411 @ 100.24 @ 0.24 35 100.01 100.24 721 3.68 1.25 BB-/Ba3/ GaHku
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pynna Pasr.60-09 2000 R 26.11.37 15.12.11 101 c/x
HOMOC 128 5000 R 850 220211 28.08.13 28.08.17 31.0 795 | 100.78 8.29 4.23 2.07 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 0.0 100.26 4.72 BB-/Ba3/ GaHku
HOMOC 98 5000 R 7.00 17.06.11  22.06.11] 14.06.13 4.0 28.3 | 100.42 100.27 100.35 5.53 3.48 0.33 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00  02.08.11 30.07.13 29.9 99.95 1049 99.90 99.95 7.14 3.49 214 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.04.11 10.07.15 53.5 | 101.00 101.00 102.20 9.06 2.28 1.92 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 2.3 86.00 84.00 87.99 143.74 8.70 0.08 TOProBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 26 101.55 4.01 5.86 0.20 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 15.2 B/l notpe6. ToB.
O6KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 9.0 264 B/l notpe6. ToB.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 4.0 9.9 aHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12] 18.06.13 16.0 = 285 | 100.96 100 000 100.85 101.50 6.82 3.70 121 /Ba3/ aHepreTMKa
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 75 103.80 18 230 103.65 103.80 5.97 5.88 0.56 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725 21.0411 19.04.12 14.3 | 100.00 50 98.50 102.50 7.37 3.62 1.05 aHepreTuka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13 4.0 279 | 103.70 100.16 0.44 6.25 0.31 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 6.5 102.00 100.04 102.95 9.28 6.36 0.46 1/B- MaLLMHOCTP.
MapHac-M 2 1000 R 950  17.02.11 17.11.11 9.2 notpe6. ToB.
Mepsobatk 5O-01 1500 R 10.000 27.04.11  29.0411] 24.04.13 20 26.6 | 100.81 100.00 101.07 5.59 4.95 0.19 B3/ GaHku
MepBobaHk1 1500 R 9.50  29.06.11 29.06.11 45 101.00 | 0.18 5047 100.90 101.17 6.77 4.72 0.34 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 4.7 99.75 100.00 100.39 5.73 2.51 0.36 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214 220 @ 468 | 109.44 108.60 109.39 7.30 5.84 1.56 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 18.5 | 100.80 7.31 3.86 1.31 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211) 22.08.12 0.0 185 | 100.28 745 0.02 /Ba3/B+ GaHku
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 36.2 | 100.50 254 979 100.21 100.55 8.58 4.27 247 BB-/Ba2/oT03BaH | GaHKki
MpomcB6-05 4500 R 7.75  20.05.11 18.05.12 15.3 | 100.75 100.70 100.90 7.23 3.84 112 BB-/Ba2/oT03BaH | GaHki
Mpomcs6-06 5000 R 825  08.06.11 17.06.13 284 | 100.45 70978 100.31 100.45 8.20 4.10 1.98 BB-/Ba2/oTo3BaH | GaHki
MpomTp0206 3000 R 0.01  19.04.11 18.10.11 8.2 89.12 71.00 90.98 18.73 0.01 0.56 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11 27.07.11] 24.07.13 5.0 29.7 98.25 175 98.00 98.25 23.48 9.14 0.36 MaLUMHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 8.7 99.01 TOproBnst
MpodMeansd-1 3000 R 10500 21.07.11  23.07.13] 16.07.15 30.0 & 53.7 & 100.38 = 0.07 33800 100.31 100.49 10.52 5.22 1.99 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 75 101.25 100.01 102.49 15.24 8.37 0.50 c/x
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 132 | 102.99 1 80.00 105.00 14.37 8.23 0.85 clx
Paarynaitd4 3000 R 17.000 25.05.11  02.06.11] 22.05.13 4.0 276 | 100.78 100.02 101.55 13.11 8.41 0.26 clx
Pasrynaind5 2000 R 27.0411  29.0411] 23.10.13, 2.0 32.7 1.00 c/x
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 33.9 | 100.10 76.00 100.30 7.59 3.74 2.35 BBB+/Baa3/BBB | GaHku
Paitpbaitaen-4 10000 R 1350 07.06.11 081211, 03.12.13 10.0 = 34.1 105.95 44 341 105.95 105.97 5.85 6.35 0.74 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 5.2 109.99 79.01 -12.09 4.31 0.49 BB-// yenyru
PBK®uHaHc3 3000 R 9.000 16.05.11 141113/ 09.11.15 33.0 @ 576 | 101.57 347 561 101.46 101.60 8.49 4.42 2.25 BB-// yenyru
PenKan-2 3000 R 10.50.  08.04.11 04.04.12 138 | 10094 = 0.19 16 100.85 100.94 9.81 5.16 0.97 B-/B1/B- GaHku
PexKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12] 4.0 159 | 10111 | 0.11 8495 101.02 101.11 8.44 6.13 0.31 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 22.0 | 104.55 184 890 104.55 104.65 6.78 4.48 1.57 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 21.0 | 10145 101.45 101.75 6.75 371 1.52 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 4.7 101.80 | 0.16 26 053 101.35 101.80 3.78 4.16 0.37 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050  18.05.11  18.05.11) 13.11.13 3.0 334 99.06 98.91 99.20 3.37 0.01 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 37.2 | 12157 | 0.02 91862 121.55 121.57 715 6.15 2.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 57.9 | 101.64 101.45 101.65 7.52 3.83 3.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111, 16.05.19 10.0 = 1004 @ 107.05 0.05 63 500 106.83 107.09 543 6.94 0.71 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 37.2 | 10320 @ 0.04 100 405 103.15 103.46 8.97 4.83 2.39 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 504 | 104.28 40100 104.23 104.40 8.80 4.72 3.13 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212 20.06.16, 23.0 @ 65.1 106.79 106.75 106.99 6.64 4.90 1.62 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11] 05.06.17 4.0 76.7 | 103.00 @ 0.15 15094 102.92 103.00 4.86 6.94 0.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11  24.07.13, 16.07.18 30.0 & 90.3 | 110.08 109.45 109.78 6.35 4.89 2.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14] 15.07.19 420 1024 11441 110 113.30 113.64 6.35 4.79 2.80 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  25.07.11  27.07.11  08.07.24 50 | 163.1 @ 105.78 103.60 107.97 0.28 6.36 0.44 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.00 04.08.11  05.02.15/ 16.01.25 48.0 @ 169.5 105.35 112 640 105.50 105.57 7.52 4.26 3.20 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 27.05.11 231112 20.11.15 220 @ 58.0 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11 171213 151215 350 & 588 | 100.60 15000 100.45 101.00 10.40 5.16 2.26 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12 21.06.13 17.0 = 286 | 100.75 76 001 100.75 100.85 6.88 3.66 1.23 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 29.1 101.90 259 450 100.99 102.00 7.24 3.89 2.06 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 3.0 33.2 | 102.01 101.48 101.61 242 5.90 0.24 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14 3.0 454 | 101.91 101.49 101.58 2.82 5.90 0.24 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12] 16.07.15 17.0 = 53.7 @ 10035 022 2060 100.10 100.35 9.88 4.97 124 (buHaHCbI
Pocrocctpax-2 5000 R 10500 12.05.11 121112 021117 21.0 @ 817 | 100.09 9389 100.06 100.49 10.63 5.23 144 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.06.11  08.12.11) 09.12.13 10.0 & 343 @ 100.15 0.15 300 100.00 100.15 10.26 5.26 0.75 GaHku
PocHaHo-1 8000 R 890  29.06.11 20.12.17 83.3 | 100.30 & 0.25 159 000 100.25 100.75 9.03 4.42 4.78 (buHaHCbI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 83.3 | 100.30 & 0.25 156 000 100.15 100.75 9.03 4.42 4.78 (buHaHCbI
PocHaHo-3 15000 R 8.90  29.06.11 20.12.17 83.3 | 100.33 | 0.28 210 000 100.10 100.75 9.03 4.42 4.78 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 24.0 & 109.0 @ 102.80 103.00 103.25 7.55 4.37 173 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20, 24.0 = 109.0 = 103.30 = 0.10 20928 102.50 103.30 7.28 4.34 1.74 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  16.02.11 16.02.11 0.0 100.11 -27.27 1.96 0.00 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17, 37.0 | 729 @ 104.14 7.80 443 240 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11  07.10.11] 27.09.17 8.0 80.5 | 104.52 103.80 104.20 421 5.49 0.59 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11  27.11.18 10.0 = 94.7 | 100.00 99.50 13.79 6.73 0.68 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14/ 09.02.18 43.0 @ 850 & 100.73 7.69 3.86 2.80 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 4.0 88.9 | 100.54 100.45 5.16 342 0.32 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11  26.11.12 141119 22.0 @ 106.5 @ 105.23 104.50 105.40 6.98 4.79 1.54 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11 261112 141119 220 @ 106.5 @ 104.79 104.50 105.40 7.24 4.81 153 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12 28.08.13  19.0 = 30.8 | 100.42 1790 100.40 100.87 7.00 3.58 1.35 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12] 28.08.13 19.0  30.8 | 100.43 100.40 100.55 6.99 3.58 1.35 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 150 @ 329 99.93 | 0.01 86 000 99.91 99.94 5.72 3.29 1.1 BBB/Baat/ GaHku
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 6.0 30.1 100.60 | 0.03 2160 100.03 100.59 10.61 5.95 0.45 (buHaHCbI
PycMope 06 2000 R 10.000 17.03.11  20.06.11] 14.06.12 4.0 16.2 99.88 99.50 100.25 10.42 2.50 0.30 notpe6. ToB.

PycCraHg-7 5000 R 750 22.03.11 20.09.11 7.2 100.35 50 000 100.02 100.69 6.99 3.73 0.54 B+/Ba3/B+ GaHku
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PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 141 100.20 107 145 100.21 7.69 3.86 1.02 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 340 576 100.03 | 0.07 25001 99.90 100.05 7.98 3.94 2.30 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 18.05.11  20.11.13 11.11.15 340 577 99.95 64 999 99.91 100.05 8.02 3.94 2.31 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 21.03.11 17.09.12 14.09.15 19.0 @ 55.7 100.90 20 001 100.90 101.70 7.21 3.80 1.38 /Baa2/BB+ GaHku
PycduHanc9 2000 R 770 23.03.11 18.09.12) 15.09.15 19.0 @ 55.8 100.84 100.30 101.65 7.25 3.81 1.38 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  01.03.11 03.03.11/ 28.02.12, 1.0 126 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 1.0 7.2 99.39 98.01 100.00 17.22 5.52 0.08 MaLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11 06.06.14 10.0 @ 40.2 93.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 29.7 101.90 2668 101.81 102.10 11.60 5.97 1.95 yenyru
CB-®uHaHc1 1500 R 0.100 21.03.11  20.06.11/ 18.06.12 4.0 16.3 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/  24.05.11 24.05.11 33 1.31 Npou3BoACTBO
CesizbbaHk1 2000 R 16.000 21.04.11 21.04.11 22 101.83 101.12 102.30 5.68 3.92 0.17 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11] 18.09.12 7.0 19.4 104.80 603 084 104.70 104.80 5.73 6.66 0.53 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 244 104.62 7.36 4.65 1.67 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 244 104.80 7.26 4.64 1.67 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 29.03.11 27.03.12 135 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 20.07.11 17.07.13 294 104.00 | 045 14622 103.71 104.00 10.85 5.99 1.94 aBToNpoM
C3Tenex306 3000 R 860 24.02.11 24.02.11 0.3 100.15 100.00 101.97 2.51 2.14 0.02 BB//BB- Tenekom
C3Tenex406 2000 R 8.10.  10.03.11 08.12.11 9.9 101.65 5900 101.40 101.60 6.14 1.99 0.74 BB//BB- Tenekom
C3Tenex506 2000 R 587 220211 21.05.13 275 99.97 7.16 1.46 1.66 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  04.05.11  09.08.11] 24.07.19 6.0 | 1027 10741 102.01 107.28 1.00 272 0.47 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 173 108.99 1340 108.90 108.99 11.26 8.24 117 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14] 10.10.19, 450 @ 1053 @ 11444 0.3 140 800 114.36 114.50 8.97 5.88 2.7 MeTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14/ 10.10.19, 450 @ 1053 @ 11444 0.3 342 030 114.30 114.50 8.97 5.88 2.7 MeTannyprus
Cu6Tnk-806 3000 R 950 11.08.11  11.08.11] 08.08.13 6.0 30.2 101.68 101.59 6.02 4.66 0.46 BB/ Tenekom
CHBYPXona1 1500 R 1047 05.05.11 01.11.12 20.8 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012, 03.10.13) 20.0 @ 320 101.30 | 0.05 250 101.30 101.75 9.06 4.80 1.38 B/l notpe6. ToB.
CuHeprusi-3 2500 R 10.000 21.02.11  24.02.11] 18.08.14 0.0 427 83.01 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 29.9 Tenekom
Cuctlanc 1 3000 R 850  12.04.11 08.04.14 38.3 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.04.11 15.04.14 38.5 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 25.0 104.39 104.71 105.00 7.54 4.66 1.7 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12] 12.08.14  18.0 @ 425 111.03 79 184 110.97 111.03 6.98 6.62 1.31 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 24.11.16 220 @ 703 108.93 12 667 108.85 108.95 7.16 5.72 1.53 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 21.06.11  26.06.12] 18.06.13 17.0 = 285 102.38 102.00 102.50 9.93 5.72 1.16 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 1075 11.0411 151012 07.10.13 200 @ 322 100.00 | 0.10 1945 99.95 100.00 10.90 5.36 1.37 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.05.11 29.0512 26.11.13 16.0 @ 33.8 100.40 | 0.09 16 928 100.26 100.40 8.99 4.54 112 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 08.06.11 121211  05.06.13 100 @ 28.0 101.40 | 040 101.00 101.45 7.98 4.82 0.74 B/B2/ GaHku
COPYC KAM2 1500 R 07.04.11 05.04.12 13.8 TOproBnst
C1WHayctpt 1000 R 07.07.11 07.07.11 4.7 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 171 93.70 0.20 2599 93.30 93.70 14.00 4.52 1.18 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 26.2 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11) 15.02.12 0.0 122 99.24 38.29 7.79 0.02 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 18.9 100.26 100.50 101.00 -0.17 1.55 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 29.0 & 114.0 = 102.90 55707 102.86 103.00 8.10 4.53 2.02 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 15.2 99.00 0.02 2112 98.00 99.00 12.95 5.89 1.03 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 31.6 100.30 190 035 100.10 100.30 7.24 3.60 219 B+// cbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 20.8 100.52 99.50 100.49 8.06 4.09 148 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 35 101.80 50438 101.75 101.90 6.66 6.37 0.27 B2/ GaHku
Tardonab 5 2000 R 11.000 23.03.11  29.03.11) 21.03.12, 1.0 133 100.56 317 100.55 100.67 4.46 545 0.11 B2/ GaHku
Tardonab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13, 1.0 24.7 100.38 100.35 101.25 0.88 5.56 0.05 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 100 @ 223 101.25 5500 99.90 101.65 715 4.31 0.77 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 4.0 28.3 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 130 373 101.65 101.55 101.99 6.95 417 0.95 aHepreTMka
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 5.0 411 104.30 56 450 104.22 104.30 5.32 8.12 0.38 JHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 6.0 241 75.11 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 315 99.55 180 222 99.51 100.10 9.40 4.51 2.09 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 6.5 99.13 8.61 3.40 0.48 B/l JHepreTuka
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 15.7 78.01 aHepreTMka
TrK-5-01 5000 R 875 15.04.11  16.10.13 06.10.17 320 @ 80.8 101.20 29967 100.80 101.20 8.36 4.31 219 aHepreTMka
TrK-6-01 5000 R 830 03.03.11 03.09.13 24.08.17 310 @794 100.10 | 0.10 9845 99.80 100.10 8.38 4.14 2.09 JHepreTuka
TrK-6MnB-1 2000 R 10500 22.02.11  28.0211) 21.02.12 0.0 124 100.42 261 0.04 aHepreTMka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 15.0 aHepreTMka
TrK-9-01 7000 R 8.100 15.08.11  15.08.13] 07.08.17 30.0 @ 78.8 99.93 0.13 145101 99.80 99.95 8.27 4.04 213 JHepreTuka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 8.7 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 33 5.54 0.09 10.99 63.00 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12, 1.0 12.9 99.76 97.01 102.50 11.13 3.50 0.06 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 29.8 113.65 | 0.18 2336 113.31 113.65 13.71 8.82 1.81 GaHku
TKCBaHk BO-01 1600 R 1422 25.03.11 20.09.13 31.6 102.00 100.02 108.00 13.71 6.95 1.89 GaHku
TKCBaHk BO-02 1500 R 16.50  31.05.11 291111  26.11.13) 100 @ 33.8 103.50 | 0.25 582 103.30 103.60 11.98 7.95 0.67 GaHku
TMK BO-01 5000 R 885  26.04.11 22.10.13 32.7 101.60 101.50 101.70 8.33 4.34 221 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  27.0411  25.0412 23.10.13 140 327 102.60 | 0.30 11629 102.47 102.59 9.69 5.76 1.01 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  01.03.11 26.02.13 24.7 104.28 32000 104.00 104.32 7.33 4.54 1.70 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 52.3 102.55 102.40 102.80 8.11 4.28 2.85 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 17.05.11 171113 33.5 100.15 151902 100.10 7.80 3.86 2.31 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 16.1 99.92 99.05 101.00 7.08 3.44 1.19 /Ba1/BB GaHku
TpancKpend 5000 R 10300 07.07.11 07.07.11 4.7 101.67 112 000 101.61 101.95 5.95 5.05 0.37 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 30.3 101.20 9868 100.15 101.00 7.50 3.91 2.15 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 38.6 101.05 4150 100.75 101.40 8.02 4.07 2.58 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 35.8 100.00 300 80.00 6.60 3.24 2.55 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 52.0 @ 100.3 @ 106.22 111.80 7.94 9.15 3.22 /Baa1/BBB cbipbe

TioMeHaHpr2 2700 R 870/ 31.03.11 29.03.12 13.6 101.81 101.50 102.00 7.10 4.26 0.99 3HepreTMka
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YB3-1 3000 R 925 16.06.11 131212 07.1217 220 @ 829 100.16 100.00 101.00 9.35 4.61 1.55 MalLLMHOCTP.
YIMK-Y3Mo1 3000 R 825 01.03.11 28.02.12 126 MeTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 16.2 101.98 99.01 8.55 4.89 1.16 MalLLMHOCTP.
Ypancu6K 50-03 3000 R 9.50  03.05.11 29.10.13 32.9 10046 | 0.11 22 005 100.36 100.46 9.47 2.36 1.23 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 52 103.40 859 103.40 103.55 6.38 6.99 0.40 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  24.02.11 23.02.12 124 109.01 108.00 109.00 7.32 7.55 0.86 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 113 107.78 107.40 108.40 7.76 7.63 0.83 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 113 101.00 1000 100.05 101.00 7.49 4.20 0.84 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 8.2 102.75 | 0.05 40000 102.60 102.73 5.87 4.88 0.61 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 173 106.27 725 106.27 107.00 7.16 5.51 1.26 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 50.5 102.09 66 060 101.75 102.09 8.56 4.40 3.19 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11) 01.11.12, 9.0 20.8 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 9.2 102.03 75.20 102.50 6.39 5.13 0.46 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 131 101.15 100.90 103.97 6.50 4.19 0.52 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 25.9 100.69 100.50 101.00 8.17 371 1.62 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.04.11 06.10.11 7.8 101.22 | 0.02 101.05 101.50 5.39 3.60 0.59 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 320 @ 116.7 99.93 250 002 99.50 99.99 7.29 3.57 221 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 57.0 @ 117.7 99.44 99.00 99.74 7.77 3.76 3.67 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 320 @ 116.7 99.75 215602 99.75 100.00 7.37 3.57 2.20 /Baa2/BBB aHepreTuka
®CK EQC-09 5000 R 799  29.0411 241017 16.1020 81.0 @ 117.7 99.31 15105 99.20 99.50 8.06 3.91 4.83 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 56.0 @ 116.7 99.90 39 884 99.90 100.05 7.92 3.87 3.57 /Baa2/BBB aHepreTMka
OCK EQC-11 5000 R 799 29.0411 241017, 16.10.20 81.0 @ 117.7 99.23 10 000 99.24 99.50 8.29 4.01 4.79 /Baa2/BBB JHepreTuka
XaHTMaHbark-02 3000 R 785 15.06.11  16.06.11] 12.06.13 4.0 283 100.61 26299 100.25 100.90 5.95 3.89 0.31 /Ba3/B+ GaHku
XK bank-4 3000 R 710 13.04.11 12.10.11 8.0 100.20 99.35 101.00 6.95 1.77 0.60 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.04.11  19.10.11] 17.04.13 8.0 26.4 100.95 303 200 100.80 101.00 6.86 2.01 0.62 /Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 15.03.11 111212 10.06.14 220 @ 404 99.62 200 000 99.65 99.73 8.21 1.94 1.57 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.04.11 30.0412 23.04.15 150 @ 509 101.73 | 0.03 85000 100.61 102.60 7.62 221 1.07 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 49 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14 17.0 @ 40.8 101.80 150 000 75.00 7.92 4.53 121 /B1/ GaHku
LlentpTen-5 3000 R 9.30  01.03.11 30.08.11 6.5 101.11 100.50 101.00 5.84 4.59 0.30 B//BB- Tenekom
Yepku3aoso 50-03 3000 R 825 13.05.11 08.11.13 33.2 100.13 | 0.32 8.36 4.1 2.26 notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 35 101.95 101.76 102.00 5.82 6.24 0.27 notpe6. ToB.
YTn3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 20 50.9 98.00 JoTo3BaH/ npou3BoaCTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.12.11 04.1212 100 @ 219 105.90 502 105.90 105.94 8.84 7.77 0.71 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 10.03.11 14.06.11  04.09.14 4.0 432 103.61 0.01 103.58 103.70 9.04 5.05 0.29 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 31 3HepreTuka
tOHMKpeanbaHk-04 10000 R 700 17.05.11 16.11.12, 10.11.15 210 @576 99.62 99.60 100.00 7.32 3.50 1.54 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 31.0 @ 553 99.69 99.25 100.00 7.78 3.75 213 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000 08.03.11 06.09.11 6.8 100.65 notpe6. ToB.
tOTK 6O-01 2000 R 11.000 20.04.11  21.10.11] 17.10.12] 8.0 20.3 103.67 90.09 103.99 5.48 2.64 0.62 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.04.11 18.10.12 204 105.30 102.00 105.98 8.22 2.70 142 /B1/B Tenekom
OTK-05 06. 2000 R 780  01.06.11 30.05.12 15.7 101.00 23 100.50 101.50 7.32 3.95 1.15 /B1/B Tenekom
0Taitp-® BO-1 1500 R 1250 29.03.11 26.03.13 25.7 108.10 8437 107.96 108.25 8.53 2.88 1.72 TpaHcnopt
10Taitp-0 60-2 1500 R | 1250  29.03.11 26.03.13 257 | 108.25 103.33 108.30 845 | 288 | 172 TpaHcnopt
0Taitp-® BO-3 1500 R 945  24.03.11 19.12.13 34.6 102.45 482199 102.70 8.74 2.30 2.30 TpaHcnopt
SAkyTcka 5O-01 3000 R 8.25  08.03.11 03.09.13 31.0 101.00 50 001 101.00 101.95 7.96 4.07 2.10 BB/ JHepreTMka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 12.9 103.15 103.00 103.20 6.91 4.98 0.83 BB/ 3HepreTMka




Fixed Income Daily 16.02.11
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
Benapycb-01 7000 R 870 24.03.11 20.12.12 225 99.75 5500 99.75 100.20 9.14 217 1.56 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 15.2 100.50 100.00 100.80 6.88 3.85 0.57 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 40.2 101.11 100.80 101.25 7.65 4.32 2.02 1/BB- MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70  24.02.11 26.10.11 8.4 100.73 100.10 101.00 6.40 2.55 0.48 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.15  15.04.11 221112 215 | 100.87 101.06 101.80 8.41 3.56 0.85 B MyHULMNaNbHbIA
Kasanb07 2000 R 8.75  23.03.11 15.12.14 466 | 101.08 = 0.08 8.25 2.16 1.99 MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  28.02.11 29.08.11 6.5 100.98 100.45 101.35 6.39 2.02 0.49 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  03.03.11 29.11.12 21.8 | 10249 7.31 218 129 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 30.03.11 26.06.13 28.7 104.26 386 000 104.25 104.99 7.73 242 1.58 BB-// MyHULMNaNbHbIA
Kapenus 11 800 R 9.80  12.05.11 10.05.12 15.0 102.09 100.50 102.85 7.29 4.79 0.78 BB-// MyHUL@NanbHbIiA
Kapenus 3 2000 R 991 24.03.11 18.06.15 52.8 104.41 103.70 106.99 8.03 237 21 BB-// MyHUL@nanbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 221113 33.7 100.72 = 0.72 97.53 101.96 7.78 3.94 1.93 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 58.4 95.06 93.53 96.00 8.13 3.93 3.27 BB/Ba2/ MyHULMNanbHbIA
KOMM 98 06 2100 R 775 19.04.11 18.10.14 447 | 9958 98.50 100.00 7.70 388 | 260 BB/Ba2/ MYHALVNATbHbIR
KpacHfApKp4 10200 R 1114 12.05.11 08.11.12 211 104.80 10 105.00 105.25 7.05 2.65 115 BB+/Ba2/BB+ MyHULMNaNbHbIA
JleH06n-306 1300 R 12.000 10.06.11 05.12.14 46.3 115.59 114.00 116.18 7.25 5.18 2.95 BB//BB MyHULMNanbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 4.7 100.06 100.01 100.47 7.56 3.96 2.85 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 53.0 99.90 875 98.61 100.18 7.50 3.99 3.49 BBB/Baa1/BBB | MyHULunanbHbii
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 16.6 102.35 98 320 102.25 102.57 6.26 3.90 1.23 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 137.8 = 91.30 0.10 59 503 91.04 91.30 8.17 4.37 7.04 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 77.0 98.80 12 98.50 98.80 7.63 4.04 4.72 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 10.2 101.97 = 0.06 101.92 102.00 5.62 3.91 0.78 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop53-06 15000 R 8.00 01.03.11 01.09.13 31.0 101.05 101.21 101.69 7.09 3.93 213 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 18.9 102.15 220298 102.16 102.24 6.31 3.88 1.36 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 68.2 98.60 0.04 55 000 98.50 98.70 7.68 4.02 4.21 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.000 01.03.11 01.06.11 35 101.60 8951 101.55 101.60 4.49 243 0.27 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop61-06 15000 R 15.000 03.03.11 03.06.13 28.0 118.50 = 0.05 64 300 117.65 119.10 6.44 3.12 1.85 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop62-06 20000 R 15.000  08.03.11 08.06.14 40.3 118.10 = 0.11 289514 118.01 118.10 7.26 3.13 2.52 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000  10.03.11 10.12.13 343 120.31 120.21 120.71 7.18 3.08 219 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop66-06 110000 R 875  23.02.11 23.11.18 94.6 106.04 103.74 106.29 7.72 2.08 5.31 BBB/Baa1/BBB | MyHULynanbHbii
Moc.06n.68 12000 R 9.000 19.04.11 19.04.11 21 100.60 21760 100.60 100.65 5.46 4.46 0.16 /B1/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.04.11 16.04.14 385 99.39 0.20 1181394 99.10 99.39 8.38 4.01 2.57 [B1/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 282 | 101.75 50 000 101.30 102.00 7.82 441 1.26 [/B1/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 13.1 109.95 109.55 110.00 6.49 7.62 0.78 /B1/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.700  21.04.11 20.10.11 8.2 100.85 @ 0.10 100.45 101.15 6.48 3.81 0.62 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 214 | 10111 7.07 3.92 112 B+/oTo3BaH/ MyHULMNanbHbIA
003 25063 30000 R 6200 11.05.11 09.11.11 8.9 101.17 10 000 101.17 101.22 4.64 1.53 0.69 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11.900  20.04.11 18.01.12 1.2 106.55 901 501 106.50 106.62 4.69 2.78 0.84 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000  30.03.11 27.03.13 25.7 11153 = 0.05 53259 111.50 111.80 6.28 2.68 1.77 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.04.11 06.07.11 4.7 102.51 1 102.50 102.53 4.02 2.57 0.36 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.04.11 17.10.12 20.3 108.69 6381284 5.93 2.59 1.46 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 427 115.70 15149 115.70 116.00 7.01 5.17 2.68 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 75 103.55 = 0.15 35148 103.40 103.50 4.14 4.82 0.57 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 46.0 103.45 2 103.40 103.60 7.16 3.90 3.07 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 23.6 101.75 = 0.15 310001 101.65 101.75 6.27 3.50 173 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 17.8 101.65 = 0.1 130 002 101.57 101.65 5.74 3.36 1.34 BBB/Baa1/BBB  |roc. Gymaru
003 25075 128 008 R 6.88  20.07.11 15.07.15 53.7 98.70 0.10 402790 97.95 98.73 7.36 3.48 3.59 BBB/Baa1/BBB |roc. Gymaru
003 25076 29811 R 710 15.09.11 13.03.14 374 100.70 = 0.1 507 500 100.71 100.73 6.95 4.62 2.62 BBB/Baa1/BBB |roc. Gymaru
003 25077 7419 R 735 27.07.11 20.01.16 60.0 99.80 279 803 99.71 99.98 7.54 3.67 3.91 BBB/Baa1/BBB  |roc. Gymaru
003 25078 53241 R 6.70.  10.08.11 06.02.13 241 100.90 = 0.13 384 001 100.85 100.95 6.30 3.44 1.77 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 20.9 99.49 99.50 101.00 6.30 6.03 1.56 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  13.04.11 11.07.12 171 100.54 404 776 100.57 100.70 5.82 151 1.27 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.04.11 17.07.13 294 99.08 129 949 99.15 100.34 6.67 1.54 212 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 23.03.11 17.12.14 46.7 114.45 1 114.40 114.80 7.06 244 297 BBB/Baa1/BBB |roc. Gymaru
003 26203 111461 R 6.90 10.08.11 03.08.16 66.5 97.90 55316 97.75 98.08 7.51 3.52 4.31 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.00 10.08.11 08.08.12 18.0 102.29 205 000 103.00 5.63 3.90 0.91 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  09.03.11 29.08.18 91.7 99.41 90 000 95.46 100.00 7.23 3.51 5.27 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 11.05.11 03.08.16 66.5 98.20 4943 954 95.56 99.00 7.18 1.78 3.96 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 09.03.11 241121 131.2 1 96.90 5500 96.90 97.09 7.63 2.06 6.46 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 98.5 73.62 1604 762 71.40 7.75 4.87 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 304.1 90.40 75000 88.75 90.45 7.94 3.81 10.64 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 91.0 91.17 4489 084 89.29 91.50 742 3.83 5.14 BBB/Baa1/BBB |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 46.0 101.40 23000 101.26 101.65 7.74 4.33 248 MyHULMNanbHbIA
CamapO6n 3 4500 R 760  12.05.11 11.08.11 59 100.80 175 000 100.70 100.95 6.05 1.88 0.45 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 4 5000 R 6.98  23.03.11 20.06.12 16.4 100.30 98.08 100.60 6.91 1.74 1.20 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 24.03.11 19.12.13 34.6 102.60 102.55 102.70 6.62 2.26 0.86 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 13.05.11 10.05.13 27.2 113.00 4 112.55 113.00 6.81 3.31 1.53 /Ba1/BB+ MyHULMNaNbHbIA
Cankr-TeTepbypr-01 10000 R 7.76  26.05.11 19.11.15 57.9 | 100.64 100.60 100.80 7.74 3.84 3.72 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.04.11 11.04.13 26.2 100.52 5 100.40 100.52 7.68 1.97 1.01 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 24.02.11 26.05.11 33 BB//BB- MyHULMNanbHbIA
TeepO6n-34007 3000 R 850  22.03.11 15.12.15 58.8 100.15 20 100.08 100.39 8.73 212 342 B+// MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 105 | 100.24 100.10 100.50 6.80 3.48 0.79 B MyHULAnanbHbIA
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 224 100.51 100.20 100.60 6.74 3.47 1.34 B MyHUL@nanbHbIiA
Tomck.06-7 2500 R 13.000 27.02.11 27.11.13 33.9 108.53 107.00 109.00 7.28 3.02 147 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 172 101.95 10 000 101.70 102.00 7.04 4.08 127 /Bat/ MyHULMNanbHbIA
YomypTus-4 2000 R 8.70.  25.05.11 25.11.15 58.1 102.92 102.80 103.20 7.88 4.19 3.17 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820  23.02.11 25.08.13 30.7 | 101.20 | 0.30 7.78 2.02 1.75 MyHULMNanbHbIA
Yysawms-05 1000 R 785  05.06.11 05.06.11 37 100.50 100.30 100.50 6.20 3.92 0.28 /Ba2/ MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.04.11 17.04.12 14.2 100.10 100.00 102.49 7.34 1.80 1.05 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.16.  08.03.11 04.06.13 28.0 102.00 7 102.30 102.99 8.08 2.24 1.56 /Ba2/ MyHULMNANbHbIA
AkyT-07 06 2500 R 780 21.04.11 17.04.14 38.6 100.70 7859 100.50 100.75 7.7 1.93 218 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  24.03.11 19.09.13 31.6 104.55 104.30 105.25 7.40 2.33 1.65 BB//BB- MyHULMNanbHbIA

ApO6n-09 3000 R 850 17.02.11 16.05.13 274 | 101.60 7.52 2.09 1.69 BB-// MyHULMNanbHbI




Fixed Income Daily 16.02.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

Beinyck O6uew, Kynow, % LUena | MUam. Toprosuri fiop, Peiimunr Cekrop

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.06.11 20.06.11 42 | 101.89 3.69 4.54 0.34 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 219 | 10857 | 0.07 5.19 472 1.62 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 165 | 106.29 | 0.17 343 3.86 1.28 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 240611 24.06.11 24.06.13 4.0 | 287  109.09 | 0.11 4.24 0.39 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 497 | 10551 | 041 6.44 3.79 337 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220211 220212 220217 120 @ 733 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 7.88  25.03.11 25.09.17 80.5 BB/Ba1/B+ GaHkun
Alliance Oil-15 350 § 9.88  11.03.11 11.03.15 495 B/B+ Cbipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 457 | 11277 5.09 3.94 317 BB-/Ba3/BB- cblpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 118.3 | 105.63 6.94 3.67 6.71 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 784 /Ba3/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 273 | 106.42 430 3.45 2.04 BBB-/Baat/ GaHkun
BoM-15 300 § 7.50  25.05.11 25.11.15 581 | 9966 & 0.17 7.58 3.76 3.89 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.03.11 11.03.1¢ 495 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 759 | 10248 | 043 6.32 3.32 4.96 BBB-/Baat/ GaHku
Business Alliance-12 8323R 8.88  25.04.11 25.04.12 14.5 GaHku
Credit Europe Bank-13 300 § 7.75  20.05.11 20.05.13 275 | 10291 | 0.02 6.34 3.77 2.02 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.03.11 29.09.14 441 | 108.71 473 3.39 3.1 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88)  21.03.11 21.09.12 19.5 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 266 10876 | 0.05 462 4.08 1.95 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 576 | 10867 @ 0.11 6.11 3.80 3.86 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.04.11 24.04.18 875 | 11442 0.17 6.92 4.15 5.19 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.05.11 12.05.13 212 [Caal/D chipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 22 | 10147 1.10 8.87 0.19 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.11 09.12.12 224 | 10352 | 0.01 253 4.40 1.75 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.05.11 15.11.12 213 | 100.27 273 144 1.68 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 248 | 113.00 3.02 4.26 1.82 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 330 | 106.08 4.10 6.20 248 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 296 | 103.42 3.04 218 230 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 11.04.11 11.04.13 262 | 109.01 | 0.02 2.99 337 1.96 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 299 | 110.08 3.21 341 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 36.9 | 104.00 3.58 4.84 271 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 421 | 11311 0.06 412 361 3.04 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 451 | 105.01 | 0.02 3.84 5.11 3.36 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 522 | 106.03 | 0.00 4.26 5.54 3.71 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 483 | 114.02 | 0.00 239 713 3.52 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 58.3 | 102.02 4.62 2.50 4.18 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21)  22.05.11 22.11.16 702 | 105.14 517 295 477 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 742 | 101.94 | 0.03 470 5.04 5.05 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 81.7 | 10255 | 0.00 4.92 5.30 5.60 BBB/Baa1/BBB |cblpbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 85.2 | 106.97 = 0.06 5.31 6.17 5.71 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.04.11 11.04.1€ 871 | 11492 0.19 5.58 3.54 5.40 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 $ 925 23.04.11 23.0412 23.04.19 140 996 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 109.1 | 107.85 | 0.20 4.61 3.34 3.00 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 134.6 | 10245 | 0.03 6.20 3.18 764 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.04.11 28.04.14 28.04.34 39.0 @ 2824 | 120.14 | 0.3 2.09 3.59 2.81 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3226 | 104.04 0.8 6.95 350 | 1153 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 40 | 10235 | 043 0.89 3.89 0.33 /Baa3/BB GaHkun
Gazprombank-13 500 $ 7.93  28.06.11 28.06.13 288 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 46.6 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 56.0 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35  08.05.11 08.05.16 63.6 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 296 | 10357 | 0.04 4.07 272 2.26 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 42 | 10227 430 5.38 0.34 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.11 11.08.11 59 | 103.38 4.66 5.68 0.48 /Ba3/B+ GaHkun
11B-13 200 $ 11.00  15.08.11 15.02.13 244 | 1350 178.30 | 40.74 | 081 D/Caa2/D GaHkm
Income-Lada-11 CLN 388 18.00  23.03.11 20.06.11 42 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 8.6 97.33 | 0.06 13.27 475 0.64 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75/  09.05.11 09.11.15 576 | 101.50 109.12 | 24.02 0.75 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 453 | 107.85 | 0.12 4.08 2.96 327 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 768 | 10543 | 0.17 5.33 3.01 513 | BBB-/Baa2/BBB-  cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 106.2 | 108.60 = 0.10 5.97 3.34 640 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1185 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 137.7 | 102.29 6.37 3.25 7.82 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 $ 888 10.03.11] 10.03.11 10.03.16 1.0 | 61.7 | 95.12 95.02 4.66 0.05 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 5.2 BB/Ba2/B+ GaHku
Mirax-11 180 § 9.45/  20.03.11 20.03.11 1.1 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.11 12.10.11 8.0 102.94 1.88 6.27 0.65 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 69.1 | 101.38 | 0.00 4.72 5.00 4.89 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-12 400 § 800  28.07.11 28.01.12 116 | 105.29 235 3.80 0.92 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 1138 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.04.11 20.04.12 143 B/B1/ XuMus
NKNH-15 200 § 850  22.06.11 22.12.15 59.0 B/B1/ XuMus
NMTP-12 300 § 7.00  17.05.11 17.05.12 152 | 103.72 3.93 3.38 1.18 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 224 BB-/Ba3/ GaHkun
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 326 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.04.11 21.10.15 57.0 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.04.11 20.10.11  20.10.16 80 | 69.1 BB-/Ba3/ GaHkun
Novatek-16 600 § 533 03.08.11 03.02.16 60.5 BBB-/Ba2/BBB- | cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1214 BBB-/Ba2/BBB-  |cbipbe
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 75 TOproBns
Promsvyazbank-11 2258 8.75 20.04.11 20.10.11 8.2 103.64 3.29 4.22 0.65 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-12-2 200 § 9.63  23.05.11 23.05.12 154 | 106.18 0.04 4.56 4.53 1.18 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 5.0 294 | 110.11 4.88 0.44 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 12.75  27.05.11 27.05.15 521 | 11622 097 8.18 548 329 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 657 | 11221 1.08 8.39 5.01 4.05 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 12.50  31.07.11 31.01.18 84.7 | 109.78 11.37 5.69 461 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 $ 750 22.05.11 22.05.12 15.4 /B1/B+ Cbipbe
RenCap-13 2258 13.00  01.04.11 01.04.13 259 B-/B1/B- GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 16.7 | 10250 = 0.25 7.05 439 1.27 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 147 | 103.54 3.19 6.05 113 BBB/Baa1/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 274 | 10747 | 0.09 3.69 3.34 2.06 BBB/Baat/ GaHkmn
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 256 | 100.53 | 0.00 7.22 3.73 1.87 BBB/Baat/ GaHkun
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 355 | 107.71 428 331 262 BBB/Baat/ GaHkmn
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 404 | 11384 | 0.09 447 3.95 2.87 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11 21.09.16 7.0 | 682 100.39 | 0.04 6.28 347 0.57 BBB/Baat/ GaHkun
Rosselkhozbank-1: 1250 § 6.30, 15.05.11 15.05.17 76.0 | 102.78 = 0.27 5.76 3.06 5.06 BBB/Baa1/ 6GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 88.7 | 109.99 6.03 3.52 5.54 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 12.00  04.03.11 04.03.11 0.6 ToproBns
RusHydro-15 20000 R 7.88  28.04.11 28.10.15 572 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.04.11 29.04.15 511 | 99.74 3.69 1.82 383 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 90.5 | 139.98 | 0.04 4.60 3.93 5.48 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 1120 | 9950 | 0.01 5.07 2.51 7.20 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 211.3 | 172.03 6.01 3.71 9.16 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 2328 | 11464 | 0.04 6000 000 4.94 3.27 5.45 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 26 | 101.00 4.02 421 0.22 B+/Ba3/B+ BaHkmn
RusStandard-15 200 $ 888  16.06.11 16.12.15 588 = 9850 | 0.11 9.26 4.50 3.80 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.06.11 01.12.16 705 | 9956 | 0.02 11.08 4.90 4.14 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574/ 03.04.11 03.04.17 746 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 9.1 103.46 | 0.01 1.26 2.87 0.73 BBB/Baat/ GaHkun
Sberbank-13 500 § 648  15.05.11 15.05.13 273 | 107.23 312 3.02 2.07 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.07.11 02.07.13 289 | 107.27 3.26 3.02 220 BBB/Baa1/ GaHkun
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 455 GaHkun
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 534 | 10317 | 0.33 4.69 2.66 3.86 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.03.11 24.09.17 80.4 | 10035 0.20 5.34 269 5.39 BBB/Baat/ GaHkun
Severstal-13 1250 § 9.75  29.07.11 29.07.13 298 | 11235 | 0.15 439 434 220 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 386 | 11243 | 0.20 497 411 271 B+/Ba3/BB- Cblpbe
Severstal-17 1000 § 6.70  25.04.11 25.10.17 81.5 | 100.30 6.64 3.34 5.22 B+/Ba3/BB- cbipbe
Sibirtelecom-11 CLN 908 770, 24.04.11 24.04.11 23 BB/ Tenekom
SINEK-15 250 § 7.70  03.08.11 03.08.15 543 | 106.52 @ 0.10 6.01 3.61 3.76 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.04.11 271017 815 TpaHcnopT
Tatfondbank-12 0% 1200  02.02.12 02.02.12 1.7 B2/ GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 55 | 103.03 3.23 4.85 0.45 /B1/B npoK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 84.6 | 100.02 7.29 3.87 529 /B1/B npou3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 5.1 102.22 1.59 3.36 0.42 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 194 | 10430 @ 038 3.33 2,94 149 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.11 13.03.13 252 | 10846 | 0.02 3.26 3.46 1.88 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 483 | 106.09 4.55 2.95 350 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 66.0 = 111.04 5.14 3.38 447 | BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 742 | 106.31 5.40 312 489 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.03.11 13.03.18 86.1 | 113.16 5.60 348 535 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 109.1 | 108.68 5.98 3.34 6.63 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 782 B1/ GaHku
TransCreditBank-11 350 § 9.00, 25.06.11 25.06.11 43 /Ba1/BB GaHku
Transneft-12 500 $ 6.10  27.06.11 27.06.12 16.6 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 16.6 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 30.1 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.11 05.03.14 37.1 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 91.0 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 106 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 9.1 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 4.0 | 28.0 B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 60.9 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 22.11.17 824 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 1144 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 179.8 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 83 | 10445 0.00 1.81 4.01 0.66 /Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838  30.04.11 30.04.13 268 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.05.11 23.05.16 64.1 | 109.07 | 0.21 6.20 3.78 422 [Ba2/BB+ Ternexom
Vimpelcom-16_02_02 500 $ 6.49  02.08.11 02.02.16 60.4 /Ba2/BB+ Tenekom
Vimpelcom-18 1000 § 913/ 30.04.11 30.04.18 87.7 /Ba2/BB+ Tenexkom
Vimpelcom-21 1000 § 7.75/  02.08.11 02.02.21 1213 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 775 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 56.2 = 97.32 | 0.08 6.88 3.18 3.85 BBB/Baa1/ GaHKun
VTB-11 450 § 750 12.04.11 12.10.11 80 | 10370 & 0.00 1.82 3.62 0.64 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 45 | 102.23 2.15 8.07 0.37 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.04.11 30.10.12 208 | 106.42 2.73 3.10 1.60 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.05.11 28.11.12 217 | 99.58 12.24 6.02 1.53 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 304 | 100.75 3.64 3.97 235 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 483 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 493 | 10497 | 007 5.09 3.08 3.46 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 150212 15.02.11 150216 0.0 | 60.9 | 100.04 4.20 425 4.51 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.05.11 28.05.13 29.05.18 28.0 887 10695 0.14 367 3.21 2.09 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 632  22.08.11 22.02.18 855 | 99.99 | 0.11 5.26 3.16 5.68 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1176 | 99.63 | 0.12 6.60 3.29 6.91 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 53.0 = 296.8 | 103.91 0.27 5.24 3.01 3.78 BBB/Baa1/BBB  |6aHku
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Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproenn

PykoBoauTenb ynpasneHus

Cepren LLlemapnos, she _sa@uralsib.ru
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Martsen Tanu, tai_ma@uralsib.ru
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Hatanes Mawoposa, mai_ng@uralsib.ru MawunHocTpoeHue /TpaHcnopt

Hatanus BepesauHa, berezinana@uralsib.ru AnHa Kynpnsrosa, kupriyanovaa@uralsib.ru
MpwuHa WpTerosa, irtegovais@uralsib.ru
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Bacvnun dertapes, degtyarevwm®@uralsib.ru TurpaH OraHecsH, hovhannisyan@uralsib.ru
Omutpui Myw, pushds@uralsib.ru Anekcarpap LLenectoBny, shelestoviav@uralsib.ru

PepakTopckas rpynna

AHMMUNCKNN A3bIK Pycckun a3bik
IxoH Yonw (aHrm. 13.), walshj@uralsib.ru, AHzpen MaTuropckmn, pya_ae@uralsib.ru
TumoTti Xann, hallt@uralsib.ru EBreHun MpuHkpyr, grinkruges@uralsib.ru
Mon e Butr, dewittpd@uralsib.ru Onbra CuMKMHa, sim_oa®@uralsib.ru
Xuccam Natud, latifh@uralsib.ru AHHa Pa3uHueBa, razintsevaav@uralsib.ru
AunzanH

AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru
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