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PybGneBble BbIMyCcKun CTPATEIrnS
WU3meHeHue, 6.1
YTM, % 3Ha4y. 3afdeH.  3aMec. YID  BHELUHWUWA PbIHOK
093 46020 85 48 5 o Moody’s MOHM3NIO PeUTUHT MopTyrannn Ha aBe cTyneHu ao «A3». Cutyaums sokpyr ASC B AnoHum
Faanpou-11 2. (19 (18) B0  kpwtnieckas, MaclwTabbl SKOHOMUYECKUX MOTEPL B CTPaHe MoryT GbiTb orpoMHbl. MPC 3asenseT o
BbiMnenkom-6/7 8.6 - (14) 11 TOM, YTO BOCCTaHOBNeHWe akoHoMMKM CLLIA HabupaeT cuny. MNocne 3aMeTHOro NageHns PoCcCcMncKoro
PbIHKA HaKaHYHEe XXAEM OTKPBITUS TOPFOB POCTOM.  ..viiueiearireauieeaireaieeaieeateeasseeasneeesneeaaneesnnees crp. 2
CbipbeBbie pbIHKM BHYTPEHHWIA PbIHOK
WU3menenue, % .
sHav. sapew. samec. YTD  CerofHs MuHowuH bynet nopasmeldats natunetHe O®3 25077 Ha 30 mipa py6., aykuyoH nponaet
3on070.§/ 13957 o 28 18 0e3 npemMuu, HO CNPOC, BEPOSTHO, OyaeT AOCTaTOYHO BbICOKMM. Bo Il kBapTane MUHMWH nnaHupyeT
noTO, SIYHLA : 22 : (8 pasmectts OD3 Ha 330 MAPA., OOHAKO Mbl COMHEBAEMCS, YTO GyAeT NpUBIEYeH BeCb OBBEM.
Urals, $/6app. 104.3 (4.7) 6.3 L2 TR crp. 2
S&P Metannbl, Hg,. 19289 (1.8) (6.2) (3.2)
T
JleHe>XXHbIN PbIHOK
VsMeHeHMe Buepa ypoBeHb NMKBMOHOCTA BbIPOC, YAEPXAB Ha MPeXHeM ypoBHEe MpOUeHTHble CTaBki no MBK.
Oxunpaetca fasbHewilee yBennyeHre TMKBUAHOCTY, MOCKOMbKY o4epeHble Hanorosble BbINNaThl (Ha
RUB mnpa. 3nau. saped. 3amec. YD 5707 pa3 no HAMM) COCTOATCA TOMBKO B CEOYIOLIMA MOHEAEIBHUK. ..oivieveeeeeeeeeieieeeeeaennn crp. 3
PEMNO & LB 18 (0.0) (6.5) -
Kopcueta 4976 206 264 (497.1)
Mawenenne, 6.n. YcKopeHvie MHDNALMM, BO3MOXHOCTb KOTOPOrO Mbl AOMYCKaeM C Y4eTOM MOCieAHMX CobbITUM, npea-
NDF 1Y, % 439 2 (24) (52 cTaBnfeT yrpo3y AnA HedTerasoBom M ropHO-MeTannypri4eckon oTpacnew, Ho BbIFOAHO baHKaM, pu-
MOSPrime OIN, % 3.16 - 30 141 Tennepam, MapmaLeBTMHeckor NPOMbILLNEHHOCTU U CEKTOPY HeABMXMMOCTU. MHOAALMA NOYTN He
UameHetme. % CKaXeTCA Ha_TeneKoMMYHUKaUMOHHOM 1 UT-0Tpacnax, NPOMbILUNEHHOCTY MUHYAODPEHUI 1 PbiHKe
: pybnesbix obnurauuni. B kpaTKocpo4HOM NepcnekTMBe MHPAALMA OTpULATENLHO NOBAMACT Ha 3M1eK-
USDRUB 2874 08 20)  (59)  Tpo3HepreTuKy, HO B CPEAHECPOHHOM OKAXKETCH €M BBITOIHOM. ...ovvieeveeeiieeiieeeieeeiee e, cTp. 4
NHpekcbl
6.n. 3Ha4y. 3ajeH. 3aMec. YTD
Russia 30 - UST 10 141.0 12 12 @z BHMTAPVBA (BBB)
EMBI + Spread 306.6 6.5 264 180 Poccumckuin BaHk npeanaraeT npuBnekaTeNbHble OPUEHTUPbI MO [OXOAHOCTU AeBIOTHOrO BbiMycka
0bnMraumnii Ha BceM 3asBfieHHOM AranasoHe. OUHAHCOBbLIN MPOMKL Mbl OLEHVBaEM KaK AOCTaTOYHO
YCTOMYMBEIV, CYLIECTBEHHYIO NOAAepXKy OaHKy B 4HacTu (bOHﬂMgOBaHMﬂ OKa3blBaeT MaTepuHCKas
NHpankaTuBHbIe cnpeabl CTPYKTypa. Buepa areHTcTBO S&P nosbicuno peutuHrin BHIM Mapmnba go «BBB» — makcrmanbHoO BO3-
MOXHOTO YPOBHS B POCCUM. ..ot cp. 5
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

PeniTuHr MopTyranuu noHmkeH, MaclwtTabbl KaTacTpodbl B ANOHUM OorpoMHbl. CEerofiHs yTpo Hayvanock ¢ Toro, 4to Moody's
MOHM3MNO KPeaUTHbIV PEUTUHT [TopTyranmm cpasy Ha ABe CTyneHn Ao «A3», Moce Yero eBponemnckas BanoTa Ha4ana CHUXeHue.,
Bnpoyem, Mbl AyMaeM, 4TO B CpeIHECPOYHOM NepcnekTBe eBpo OyAeT 4OPOXaTb, HECMOTPS Ha TO YTO MepUoAMYecky NpoLecc
MOXET NpepbIBaTbCA B CBA3M C NpobieMamu y nepudepninHbiX CTpaH EBPO30HbI; ceyac napa eBpo/Aonnap TopryeTcs B pavioHe
1,4 ponn./eBpo. CuTyaums B ANOHUM KpanHe HanpskeHHas, obctaHoBka Ha ADC «DykycrMa» 6nmska K Kputmndeckon. Moka
3KCnepTbl He BepyTcs OLEHUTL NOTepU TPETbEN MO BeINYMHE SKOHOMUKM MMPa, HO peydb MOXET MATW O AeCiTKax MUNIMapLoB
ponnapos. Ha doHe kaTacTpodbl B ANOHUN HEDTAHbIE KOTUPOBKW MOLLUM BHW3, TOSIbKO 3a BYEPALLHIOI TOPTrOBYIO CECCUMIO LieHa
Oappens Brent onyctunack Ha 5 gonn. no 108 gonn. 3aBepLumnach CHUXEHNEM W CECCUS HAa MUPOBBIX (DOHAOBbLIX NAOLWAAKAX:
eBponenckme MHOEKChbl ynanu B cpegHeM bonee 4eM Ha 2%, aMepmKaHCkue CyLeCTBEHHO MeHbLLe — NpuMepHo Ha 1%. Ha
aMEepUKaHCKOM PbIHKE MO3UTUBHO CKazanmcb mtoru 3acefaHns MOPC: Bo-nepBblX, y4eTHas CTaBka OcCTafacb Ha MUHMMAbHOM
YPOBHe, a BO-BTOPbIX, ObINO 3asiBNIEHO O TOM, YTO BOCCTAHOBMEHME SKOHOMUKU HabupaeT cuny. CerofHs BbIAAYT AaHHblE MO
3aKnagKe HoBbix oMoB B CLLIA B cheBpane, a Takxke (eBpanbckiin MHOEKC LeH NPOoU3BOAMUTENeN, OHAKO Jiloboe M3MeHeHue
CUTyaumm B ANOHWUM — Kak B NyYLylo, TakK U B XYALIYIO CTOPOHY — OTOABWHET MakKpoCTaTUCTVKY Ha BTOPOW mnaH. JoXOAHOCTb
OeCATUNETHUX KasHadenckmx obnuraumm CLLUA B4Yepa Bbipocna Ha 6 6.n. Ao 3,32%, HO pa3BuThe CODbITWA B AMOHMM MO
XygLemy cleHapuio CnocobHO CNpoBOLMPOBaTb NoKynkn 10UST.

Buepa npopasLbl Npeobnagany Bo BCeX cermMmeHTax pblHKa. Buyepa cnpen MHOMKATUBHOIO CyBepeHHOro Bbinycka Russia’30
K 10UST pactumpunca cpasy Ha 14 6.n. no 142 6.n., npn 3ToM LeHa BGeH4ymMapka ynana Ha 54 6.n. go 115,8% OT HOMMWHana.
OcTanbHble ByMarv CyBepeHHOro cerMeHTa notepsinu B cpenHemM 20 6.n. HeyamBMTENbHO, YTO B KOPMOPATUBHOM CErMeHTe BYepa
Takxke npeobnaganu npofasubl. EBpOOOHALI Ma3npoma 3aMeTHO MofelleBenn, notepsis ¢ cpenHeMm 70 ©6.n. m3-3a TOro, 4TO
ANVHHble ByMaru ynanu B LeHe npumMepHo Ha 200 6.n. KoTnposkin eBpoboHaos JTYKOWa cHM3UMCh MeHblue, B cpeaHem Ha 30
0.n. bymaru (MHaHCOBOro CekTopa TakXe [EeLUeBenn, XyXe OCTafbHbIX BbIrnsaenu espoobnuraumm BTE, koTopble notepsnv B
cpenHem 50 6.M., YyTb MeHbLUME NOTEPU OTMeYeHbl B ByMarax BOba, PCXE 1 CoepbaHka. Mocne cUbHOrO CHUXKEHUS HakaHyHe
asvaTckme MNnoLaiKnN AEeMOHCTPUPYIOT POCT, B YacTHOCTWU finoHckmin uHaekc Nikkei yxxe npmbaBun noytn 6%. «3eneHeioT» u
btodepCbl Ha aMepyrkaHckme hOHAOBbIE MHAEKCH!. Mbl 0XXnaaeM, YTo TOPrv B POCCMM HaYHYTCA OBVXKEHVEM BBEPX.

Onbra CTtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

AykumoH OD3 nponpet 6e3 npemun. CerogHs MUHGUH NpoBedeT ayKUMOH No AopasmelleHuto OD3 25077 ¢ noraweHnem
20 aHBaps 2016 r. Ha cymmy 30 mnpa pyb. MocnenHuit pa3 MuHdUH aopa3melan 3ToT Bbinyck B cepeuHe dheBpans, 1 BronHe
yCneLHo: ObI NpMBReYeH NOYTU BeCh 3amiaHWpPOoBaHHbIM 06beM — 30 MAapa pyo., a CNpoc NpeBbICUN NPeanoXeHWe No4Tn B 2,4
pa3a. CerofHa y PUHAHCOBOro BELOMCTBA TakXe eCTb BCe OCHOBAHWMA PacCHMTbIBATb Ha ycnex: HakaHyHe MuHdUH pasmectun
okono 19 mnpp pyb. BI0AXKETHBIX CPELCTB Ha [eno3unTax B baHkax, KpoMe Toro, coctosnock norawenve ObP 15-11 cepum Ha 584
MNpL pyb. Byepa Obinv onybnmkoBaHbl opueHTMpbl Mo goxogHoctn OM3 25077 B amanasoHe 7,5-7,6%, TO eCTb NpeMUN KO
BTOPWYHOMY PbIHKY (BYepa goxogHocTe OM3 25077 npu 3aKkpbiTvm cocTaBuna 7,6%) npennoxeHo He bydeT. Tem He MeHee
O®3 25077, Ge3ycnoBHO, 3acCyXMBalOT BHWMMaHWS, MOCKOMbKY KOTUPYKOTCS C npemuen B pasmepe 30 ©.n. Kk KpuBoOWn
noxopnHoctn OM3, a NpoBefeHme ayKUMOHOB OyAeT CnocoOCTBOBATbL MOBLILIEHMIO IMKBUAHOCTY OyMaru Ha pbiHKe.

330 mnpp py6. HoBbix Od3 3a kBapTan. Byepa e Ha cante MuHdpWHa Obin onybnvKoBaH NMpenBapUTENbHbIM rpatuk
aykumoHoB O®3 Ha Il kBapTaf, COMNacHO KOTOPOMY BeAOMCTBO MnaHvpyeT pasmectutb OM3 ¢ pasnmMyHbIMKM CpOKamu
obpalueHns Ha 330 mnph pyb. B | kBapTane MuHMUH HamepeBaeTcs pa3mecTutb bymar Oonee yem Ha 300 mnpg py6., v3
KOTOpPbIX yAanocb npuenedb yxe 247 mnpg pyo. Mbl fymaem, 4o Bo |l kBapTane oObeM pasMelleHns OyLeT Huxe, Yem B
MepBOM, KOrha Ha pbiHKe Habniogancs n3bbIToK CBOOOAHOM NMKBUMAHOCTW. 10 MTOram roga Mbl MPOrHo3vpyem Aeduumt
thepepanbHoro biopxxeTa B pa3mepe 1,5 % BBI1, 1, Kak cnefcTsue, oxuaaeM 4nuctoro npupocta cermerta O®3 Ha 500-600
MIpa pyo6.

Onbra CtepuHa, sterinaoa@uralsib.ru



OEHEXHbI PbIHOK

YPOBeHb JIMKBUAHOCTU BbIPOC

CoBOKYMHas NMKBUOHOCTb  yBenuymMnacb, HeCMOTPA Ha  ynnaty
KOMMaHWSAMK CTPaxoBblX B3HOCOB. BeposTHO, CTpaxoBble B3HOCHI ObiNn
BbIMIa4yeHbl paHbLle CPOKa, KOTOPbIM MPUXOAUICSA Ha BYepPaLUHUIA OeHb.
MWHGUH  pa3MecTun  Ha [peno3utax OadkoB 19,3 ™Mnpa  pyb.
OIOOXETHBIX CPeACTB, KOTOpble MOCTYNST B OaHKOBCKYIO CUCTEMY
cerofiHs. Taknm oOpa3oM, YpoBeHb NIMKBUOHOCTM MOXET eLle HEMHOro
nosblcnTbca. CtaBkM no MBK octanuch 6e3 mM3MeHeHMI: CTaBka
MosPrime no ogHogHeBHbIM KpeamTaMm coctasuna 3,16%.

OcTaTkuM Ha KopcyeTax KpeduTHbIX ydpexaeHui B LIb Beipocnn Ha 20,6
Mnpa pyo. no 467,6 mnpg py6., a 4enosutsbl yBenninnumce Ha 184,4
Mnpa py6. no 948 mnpg pyo.

Mo3uumm pyons Ha oHe HebnaronpuaTHOM CUTyaLMK Ha POHOOBbIX U

CbIPbEBBIX PbIHKaX, BbI3BaHHOW Tpareamen B AnoHuun, ocnabnu. Kypc
nonnapa k pybnio v eBpo Ha MMBB cHu3mncs Ha 30 koneek fo 28,84
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CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., u ogHOooHeBHas ctaBka MosPrime, %

Cpencrea 6ankos B LIb P®, Mnpa.py6. (nes.Luk.)

OpHopHeBHas cTaska MosPrime, % (npaB.Luk.)
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py6./pnonn. n 40,15 pyb./eBpo. CTOMMOCTb ODUBANIOTHOW KOP3WHbI yBENMYMMachk Ha Te e 30 koneek Ao 33,93 py0., LOCTUIHYB
TpexHeLenbHoro Makcumyma. CerogHs Kypc fonnapa K pyonio, BeposTHO, OCTaHeTCs Ha ypoBHe 28,8 py6./gonn.
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NemoyuHuku: Bloomberg, MMBE
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Mcmoyruku: Bloomberg, MMBB

JleoHup CnunyeHko, slipchenkola@uralsib.ru
HaTtanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru



MAKPO3KOHOMMUKA

Komy npu nHpAaUnMm Xutb XopoLuo
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MpuynHeI, nocneacTBUs As pasInyHbIX OTPac/Ien U nepcrnekTuBbl nHesUumu B Poccumn

YckopeHue nHbALMM GbeT No 3KcrnopTepam v bnaronpuaTcreyeT
oTpac/isiM, OPUEHTUPOBAHHbBIM HA POCCUNCKUN PbIHOK. Mbl
nonaraem, 4To BbICOKaf WHNAuMa B Hadane 2011 r., a Takxe
CTPEMUTENbHBIA  POCT LeH Ha HedTb BBWMAY BOMHEHMW B CTpaHax
Marpuba 1 bnvxkHero Boctoka MoryT noenedb 3a coboi MoBbilleHWe
Hallero rofoBOro NporHo3a MHbNALUMK, paBHoro 9,5% (He rosops yxe
00 oduuManbHOM NporHo3e, cocTaBnsiowemM 7-8%). PesynbTathl
aHanM3a YyBCTBUTENIBHOCTM, OCHOBAHHOIO Ha MNPEeANONOXeHWW, YTO
MPOrHO3MpyeMoe YyCKOpeHWe WHPNALMM  He BbI30BET 3aMeTHOro
obecueHeHMs pybnsa M CyLLeCTBEHHOro 3aMeffleHns 3KOHOMMUYECKOro
pocTa (aHanM3 4YacTHOro PaBHOBECMs), YKa3blBalOT Ha TO, YTO POCT
MHPNALUMK  NpeAcTaBNseT yrpo3y [Onsa  HedTerasoBon W FOPHO-
MeTanypruyeckoin oTpacnel, HO BbirogeH OaHkaM, puTennepam,
apMaLeBTMHECKOM MPOMBILLNIEHHOCT W CeKTOPY HEeOBUXXMMOCTU.

NHdnauus: nobegutenu u npovrpaslumve

V13meHeHue EBITDA, %,

npw pocte notpeduTtenbckon nHdnauum ao 11%
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Yctoynmku: ouyeHka YPAJICWBa

MHbRauUmMs nouTm He CKaXeTcs Ha TenekoMMYHWKAUMOHHOM 1 WT-oTpacnsax, NpOMbIWAEHHOCTN MUHYLOOpPEeHWA 1 pbiHKe
pybnesbix obAMrauMn. B KpaTKOCPOYHOM MepcrnekTuBe WHMNAUMSA OTPMUATENbHO MOBAMSET Ha 3EKTPOSHEPreTuKy, HO B
CpefHeCPOYHOM OKaXeTCs el BbIrOAHOW. YYUTbIBAS, YTO OCHOBHbIMW (hakTopaMu AMHAMUKM OOMEHHOIO Kypca BbICTYNatoT LieHbl
Ha Cbipbe W MHTepBeHUMM LB Ha BAIIOTHOM pbIHKE, aHafIM3 HYacTHOMO PaBHOBECUS [aeT afeKBaTHOe NPeACTaBfieHre O BAMSHAN

YMepeHHOro pocta I/IHCDJ'IFILI,VIVI Ha pa3findHble CEKTOPA SKOHOMUKN.

Anekcevi lessaTos, devyatovae@uralsib.ru
Onbra CTepuHa, sterinaoa@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

BHIM Napu6Ga (BBB)

ﬂpMBneKaTeanoe npeanoxeHue oTt pOCCI/II?ICKOI}'I «A0YHKN» KPYNHOro MHOCTpaHHOro bGaHka

[e6loT Ha pybneBom pbiHKe. Kak Mbl yXe OTMeYanu B HalleM npefblaylleM exefHeBHOM 0030pe, B HacTosllee Bpems
npoxoauT cbop 3afBOK Ha y4acTie B pa3MelleHun OebTHOro Bbinycka poccuickom «aodkmn» BNP Paribas obbemom 2 mnpn,
pyd. 1 CpokoM obpalleHns Tpu roga. MaTepuHckas KOMMaHWs ABASETCH OOHWM W3 KPYMHEWWMX B MUpe (UHAHCOBbIX
NHCTUTYTOB C akTWMBaMM nopsgka 2 TpnH eBpo (gaHHbie no MCPO 3a 2010 r.), Torga Kak cam SMWUTEHT NpeacTaenset cobomn
OaHK cpefHero pasmepa (akTmebl — 66,9 Mnpg pyd. — okono 1,7 MApL eBpo Mo COCTosHMIO Ha 1 deBpans), 3aHUMatoWniA 61
MecCTo No [aHHOMY roka3saTernio Cpeam POCCUNCKNX KPeUTHbIX opraHusaumn. BHIM Mapnba paboTaeT kak B KOPNopaTUBHOM, TakK
1 B PO3HWNYHOM CErMeHTe, OfHaKO OCHOBHOM akKLLEeHT BCE Xe cAeNnaH Ha KpeaUTOBaHNM I0pUaNYeCKMX L.

MakcvmManbHO BO3MOXXHbIV KPeAUTHbIA PENTUHT NOATBEPXKAAET CUMbHbIN (PUHAHCOBLIN Npodunb 6aHKa. HecMoTps Ha
TO, YTO akTMBbI POCCUMIMCKOro OaHKa COCTaBNsAoT MeHee 1% COBOKYMHbIX akTMBOB rpynnbl, S&P npuyncnaet BHIM Mapunba K
KMloYeBbIM JoYepHUM kKomnaHusaM BNP Paribas, Tem cambiM Bblpaxas yBEepPeHHOCTb B TOM, YTO POCCUIMCKAs «4o4Ka» mosyvaer
3HaYUTENBbHYIO TEKYLLYIO PUHAHCOBYIO MOAAEPXKKY CO CTOPOHbI MaTEPUHCKOW CTPYKTYPbI, BKIO4as (MHAHCUPOBAHME U rapaHTUm
Mo CyLIeCTBEHHOW YacTu AOMroBoro noptdens. lNepeBeas GaHK, cOrmacHo CoBCTBEHHOM KnacCUdUKauMKM, U3 KaTeropum
«CTpaTernyecki 3Ha4YMMbIX» B Pa3psas, «KItoHeBbIx», S&P BYepa NOBbICUNO KPeAUTHbIV perTuHr BHIM Mapmba ¢ «BBB—» go «BBB» —
HaMBbICLLIErO PerTUHra CPeamn POCCUMCKUX DaHKOoB. [lanbHewnllee MOBbILIEHWE COEPXMBAET «CYyBEPEeHHbIN MOTONOK» PEenTUHra.
OcHoBy toHanpoBaHus BHIM Mapurba coctaBnsioT Aeno3ntsl 6aHkoB (73% naccuBoB), Oonbluas YacTb KOTOPbIX, CKOpee BCEro,
npencTaBnseT cobon cpeacTBa MaTEPUHCKOW CTPYKTYpPbl. TakM 0bpa3oM, Ha Hall B3rfsd, MOXHO roBOPUTb 0O YCTOMYMBOWN M
OTHOCUTENBHO AelleBon Haze POHAMPOBaHNUS POCCUMINCKOrO BaHKa (y4nTbIBas ero cTaTyc KodeBon komnaHun ans BNP Paribas),
YTO [OMKHO NoJAepXaTb ero YACTYIo NPOLEHTHYIO MapxXy. Kpome Toro, cornacHo 101-om hopme OT4HETHOCTM, Ka4eCTBO aKTVBOB
poCcUcKoro HaHka SIBNSETCS LOBOSIbHO BbICOKMM: [0S MPOCPOHEHHOM 3a0/IKEHHOCTU COCTaBMsAET OKONo 2%, a OTHOCUTENBHO
HW3KMI ypoBeHb KanuTanmsaumm (oTHoweHue CoOCTBEHHDBIN KanuTan/AKTVBbI Ha YPOBHe 0Kono 8%) B flaHHOM Cllydae, C Hallen
TOYKM 3PEHUS He ABMSETCA MokKasaTeSlbHbIM, MOCKONbKY He Y4MThIBAET (POHOMPOBaHME, Mosydaemoe OaHKOM OT MaTepUHCKOM
CTPYKTYpPbl MPaKTNYECKM Ha NOCTOSIHHOWM OCHOBE. B LLenoM yCTonymBoCTb rHaHcoBoro npocuns BHIM Mapmba y Hac He Bbi3biBaeT
COMHEHMS, KPOMe TOro, y BaHKa [0BOMbHO XOpOoLLMe nokasatenn peHTabensHoctn (ROAA — 2%, ROAE — 24%).

OpueHTUp MO AOXOAHOCTU MpUBNEKaTeNeH Ha BCeM MpepanoXXeHHOM guanasoHe. OpreHTUp MO AOXOLHOCTW BbiMycka
HaxoOuTCa B OMana3oHe 8,26—8,63%, 4TO MO HUXHeN rpaHuLe npuMepHo Ha 50 6.M. Bbilwe (C NONpPaBKOM Ha pasHuLYy B
nopaunn) Bbinycka HOHMKpeamuTt-5. C OfHOM CTOPOHbI, MOCNEAHUI 3HaYUTenbHO npesocxoant BHIM Mapuba no maclwitaby
Oun3Heca B Poccunmn, C Apyrom — OTCTaeT OT HEro Ha OfHY CTyneHb B penTuHre ot S&P. Kak cneacteme, Mbl He BUAMM LOCTaTOYHbIX
OCHOBAHWUW AN CTOMb BbICOKOM NpemMun. KpoMe TOro, HUXHAS rpaHnuUa OpPUEHTUPA HaxoOMTCs NMPUMEPHO Ha OfHOM YpPOBHeE
(onfATb Xe C NoMpaBKOM Ha pa3HULYy B Alopaumm) C BbinyckaMun PycduHanc-10/11, Takum 0bpasom, BeIMyck npeacTaBnsercs
HaM NpYBReKaTenbHbIM Ha BCEM NPeasIoKeHHOM AMana3oHe No AOXOAHOCTM.

MpepnosxeHne NpuBneKkaTenbHO Ha BCEM NPeAIoXKeHHOM guanasoHe
Pybnesble obnmraumm 6aHKOB NepPBOro-BTOPOro 3LIENOHOB MO COCTOSHMIO Ha 15 MapTa 2011 .

9.0 -
YTW (%)
Mpomcesasb-5 @
BHIM Mapun6a
Homoc-12 Pycd 10
CAUHAHC-
80 - ® XKb-6 MIMS @ e Tyee TparckperBOU1 o Tpancipent
o X7 TS 9 4 98058
o MOMBO-1  BTE BO-112 ° ® BTE5 @ PCXB3
Homoc-11 @ PCXB-10111 @ @ Poc6atk 50-2
7.0 4 BTE6 Pycdmr:%-«c-&/g o FeXE4h kpueast O3
XKo-5 M-7 HOHukpeauT 4
Ko4 Pocsan BN 1 g 50-1/5
[ ]
PCX6 506 @ TpancKpen2
[topaups, net
60 ' i T T T 1
0.5 1 15 2 25 3 35

UcroyHukm: MMBB, oueHka YPAJTICUba

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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GAR YPAACMIB | K3MUTAN

KANEHAAPb NPEACTOSALLUX COBbITUN

Jonroeow pbIHOK

17 mapTa

18 mapTa

22 MapTa

23 mMapTa
24 mapTa
25 mapta
26 MapTa
27 mapta
28 mapta
29 mapta
30 mapTa

31 mapTa
JleHeXHbIN pbIHOK

16 mapTa
18 mapTa
21 mapta
23 mMapTa
25 mapta
25 mapta

28 mapTa

Odbepta TexHoHNKOJTb-DuHaHc-2 (3 mnpga py6.). MoraweHwue Masctpon-OuHaHc-2
(4 mnpa py6.). Morawenuve Auken — GuHanc-1 (3 mapg pyo.).

Odepta ArK-1 (5 Mnpga pyb.). OdbepTa HuxHe-NleHckoe-MHBecT-3 (1 Mnpa py6.). OdepTa
CesepHas kasHa-2 (1,5 mnpg pyb.).

Pa3meLeHwue TpaHckanuTtan6ark-02 (1,8 mnpg py0.). MoraweHwe T CnapTak-KasaHb-2
(1 mMnpg py6.).

Odbepra CaTypH-2 (2 Mnpg pyb.). MoraweHwue PagmoHeT-2 (1 mnpg pyo.).
PasmelieHne Mpynna JICP-60-04 (1,5 mnpa py6.).

Pa3melueHne MIOM BaHk-B0-02 (5 mapg pyo6.).

MoratueHve MOWTK-2 (4 mnpg py6.).

MoralueHwe M'A3-cepauc-1 (30 mnpg pyb.).

MoratueHuve Mpynna MarHesnT-2 (2,5 mnpg pyo.).

PasmetueHne OTM Bank-02 (2,5 mnpg py6.). Odepta TatoHabaHK-5 (2 mapa pyo.).
OdbepTa APTYT-2 (0,5 mnpg py6.). OcbepTa MetpocTpoit MHeecT-1 (1,5 mapa pyo.).
OdepTa dnmnc-2 (0,5 mnpg pyo.). NorawenHne Apkaga-3 (1,2 mnpg pyo.).

AyKuMoH no pasmeLleHnio OD3 Ha cymmy 30 mnpg pyo.
LleHTpobaHK fonxeH BepHYTb OaHKaM CpefiCTBa CO CBOMX Len03nToB
Beinnara 1/3 HOC 3a IV kBapTan 2010 .

AyKUWOH no pa3meLleHnio OD3 Ha cymmy 25 mnpg pyo.

Bbinnata akumsos v HAMA

LleHTpobaHk fonxxeH BepHYTb OaHKaM CpefCTBa CO CBOMX Aen03nToB

Bbinnata Hanora Ha NpuobINb



GAR YPAACMIB | K3MUTAN

KANEHOAPb ODEPT
ara O6bem LleHa CraBKa HoBas [ata cnepytowen
otbepTbI Bbinyck Bbinycka, odepTbl, npeablAayLLer cTaBKa odepTbl /
P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
17.03.11 TexHOHWKOJ1b-®urHaHc-2 3000 100 7,0 13.5 15 ceHT6ps 2011
Ark-1 5000 100 10,5 7,75 8 mapTa 2013
H -N -n -
18.03.11 EWKHQ EHEKOEHINBECT™ 1 000 102,15 14,0 14,0 19 vions 2011
CeBepHas ka3Ha-2 1500 100 1,0 1,0 1 aBrycta 2011
23.03.11 CaTypH-2 2 000 100 11,0 9,25 20 ceHTsbps 2011
29.03.11 TatcdhoHabaHK-5 2 000 100 11,0 8,5 21 mapta 2012
APTYT-2 500 100 16,0 14,0 22 mapTta 2012
30.03.11
MeTtpoctpon NHsecT-1 1500 100 7,0
31.03.11 onnuc-2 500 100 18,5 - -




Fixed Income Daily 16.03.11
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
7KoHTUH.02 7000 R 9.00 16.06.11 14.06.12 15.3 91.13 Toproena
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 26.3 100.63 100.46 100.75 9.11 4.58 1.79 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.05.11 15.11.18 93.4 100.00 | 0.15 25000 99.50 100.20 8.30 1.96 3.87 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.03.11 15.09.20 115.8 100.04 7.53 2.02 4.57 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 127.9 97.51 8.97 5.98 5.10 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.04.11 15.04.22 135.0 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 8.60  15.06.11 15.12.27 204.0 100.10 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.05.11 01.02.12 10.8 102.38 102.20 102.85 6.06 2.07 0.81 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.04.11 15.10.12 194 101.44 101.20 101.70 6.09 1.79 0.98 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.04.11 15.07.14 40.6 99.99 98.08 101.17 7.61 1.82 1.96 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.04.11 15.07.16 65.0 99.81 99.75 100.10 7.97 1.90 2.95 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.03.11  15.03.14] 15.06.18 37.0 88.3 99.77 7.97 1.88 1.92 /A3/BBB (buHaHCb!
AMKK 906 5000 R 749  15.05.11 15.02.17 72.2 99.75 | 045 25130 99.00 99.85 7.79 1.83 2.96 /A3/BBB (puHaHCbI
And-02 1000 R 1125 24.06.11 231211 2112120 9.0 21.6 100.37 100.30 100.50 10.98 5.59 0.68 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 75 101.10 12 100.90 101.10 6.13 3.90 0.56 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13] 14.0 31.5 101.27 | 0.12 101.01 101.25 7.02 4.06 0.99 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11 19.09.13 7.0 30.7 104.39 | 0.38 1 104.00 104.40 543 6.71 0.48 B+/B1/ cbipbe
AKpoH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13) 15.0 32.7 107.99 2 107.75 107.99 6.84 6.40 1.04 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  29.03.11 23.06.15 52.1 103.02 103.05 103.36 8.36 217 3.28 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 24.0311 25.06.13] 18.06.15 28.0 51.9 101.85 3189 101.87 101.95 7.52 2.02 1.93 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 29.03.11  28.06.13] 23.06.15 28.0 52.1 102.00 | 0.07 1 101.70 102.00 747 2.02 1.94 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95 24.03.11 18.06.15 51.9 102.87 103.05 103.36 8.40 217 3.26 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 35.0 59.5 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 15.0 100.36 10016 100.37 100.48 18.67 4.47 0.62 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 41.7 99.54 99.30 99.49 7.63 7.54 2.81 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 25.2 101.36 101.31 101.80 7.03 3.81 1.83 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  11.04.11 08.04.13 25.2 101.25 56 101.25 101.40 7.09 3.82 1.82 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 7.0 25.2 100.79 100.65 100.85 6.72 4.01 0.53 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 13.0 30.8 100.07 3950 100.07 100.20 7.56 3.74 0.91 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850  16.06.11  13.1212] 121213 21.0 33.5 100.30 38 456 100.40 108.70 8.47 4.22 151 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 4.6 100.22 79.01 110.00 5.91 3.21 0.35 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 23.0 100.00 77.01 7.69 3.76 1.66 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 12500 21.06.11  21.1212] 13.12.16) 22.0 70.0 108.55 3000 108.45 108.60 7.34 5.74 1.50 cbipbe
BalHedTb-02 15000 R 1250  21.06.11  21.1212] 13.12.16] 22.0 70.0 108.45 5493 108.45 108.55 7.40 5.75 1.50 cbipbe
BalwHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16) 22.0 70.0 108.45 33023 108.45 108.59 7.40 5.75 1.50 cbipbe
BenoH 02 2000 R 17.000 25.08.11  25.08.11) 23.02.12 5.0 115 104.00 2 104.04 104.50 7.89 8.15 0.42 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11) 29.04.13 2.0 25.9 100.54 99.00 100.60 5.21 5.24 0.14 /B2/B- GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 23.9 100.45 100.51 101.00 7.33 3.70 173 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 15.04.11  1210.12] 11.10.13] 19.0 314 100.44 100.20 101.43 747 3.65 1.38 /Ba3/BB- notpe6. ToB.
BB/ MM 60-02 3000 R 7.35 15.04.11  1210.12] 11.10.13] 19.0 314 100.57 100.20 100.70 7.08 3.64 1.38 /Ba3/BB- notpeb. ToB.
BB/ MM BO-03 3000 R 735 150411  1210.12] 11.10.13] 19.0 314 100.40 100.20 100.50 7.20 3.65 1.38 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 279 101.35 231754 101.40 101.70 7.37 3.89 1.96 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 279 101.50 | 0.10 111297 101.40 101.50 7.30 3.88 1.97 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 15.04.11  1210.12] 11.10.13] 19.0 314 100.60 100.20 100.70 7.06 3.64 1.38 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.03.11 15.03.40 353.1 101.85 8.50 2.06 10.08 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.00 16.08.11 12.02.13 234 100.00 8.15 3.99 1.67 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 28.6 104.35 | 0.14 500 000 100.00 110.89 7.33 4.42 2.00 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11) 08.07.14, 4.0 404 102.99 40000 102.96 103.02 5.80 7.36 0.32 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 55.8 99.67 | 0.22 175411 99.50 99.67 8.56 4.15 3.48 /Ba2/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 55.8 99.54 | 0.23 50 000 99.05 99.58 8.60 4.16 3.48 /Ba2/BB+ Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 30.1 100.57 95.00 101.84 6.39 1.65 1.32 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.00 18.05.11 21.11.11] 141112 8.0 204 100.02 6 80.01 100.02 8.96 4.49 0.61 /B2/B- GaHku
BogokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 571.7 100.30 400 100.20 100.50 8.91 4.38 3.58 cepBuC
Boct3keb01 1000 R 750 08.09.11 15.03.11) 07.03.13 0.0 241 99.99 1033 974 80.00 99.96 3.74 0.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 21.04.11 23.0412] 17.10.13] 14.0 31.6 101.00 14 000 101.00 101.05 8.10 4.44 0.97 B2/ GaHku
BTB -5 06 15000 R 740  21.04.11 17.10.13 31.6 100.25 | 0.25 150 300 100.25 100.40 7.49 1.84 2.20 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.0411  13.07.12] 06.07.16, 16.0 64.7 100.60 | 0.05 37003 100.60 100.70 6.86 1.78 1.19 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 970 16.03.11  20.12.11] 10.12.14, 9.0 45.6 102.69 6.03 2.36 0.69 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  18.03.11 15.03.13 244 100.99 7.26 1.88 1.72 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  18.03.11 15.03.13 244 100.73 7.40 1.88 1.72 BBB/Baa1/BBB | GaHku
BTB B0-03 10000 R 760  18.03.11 15.03.13 244 100.91 7.30 1.88 1.72 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.04.11 05.10.11 6.8 103.06 22270 103.06 103.15 5.95 5.56 0.50 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 11.0 231 99.99 4.56 2.24 0.85 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30 01.06.11  07.06.11] 29.05.13 3.0 26.9 99.97 110.00 6.03 3.14 0.22 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 18.0 35.8 99.49 75.02 100.50 7.33 3.46 1.32 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 12.05.11  14.05.12] 06.11.14, 14.0 444 100.20 150 000 7.01 1.77 0.88 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 7.00 12.0411 14.07.11] 07.07.15 4.0 52.5 100.30 221330 100.27 100.30 6.11 1.74 0.31 BBB//BBB (puHaHCbI
BTB-Nua®03 5000 R 750 15.03.11  16.06.11/ 07.06.16, 3.0 63.7 100.41 5.86 1.86 0.24 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 15.03.11  16.06.11/ 07.06.16, 3.0 63.7 100.47 5.61 1.86 0.24 BBB//BBB (buHaHCb!
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 9.0 69.6 99.97 79.99 100.50 7.07 1.71 0.64 BBB//BBB (puHaHCbI
BTB-Nn3®08 5000 R 7.05 10.05.11  09.02.12] 01.08.17 11.0 7.7 100.15 1600 100.16 100.40 7.01 1.76 0.79 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 11.056.11  12.08.11] 02.08.17 5.0 77.8 100.05 100.15 101.15 6.60 1.66 0.38 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 26.04.11  19.10.17] 13.10.20, 80.0 116.7 98.47 98.25 98.39 8.20 4.00 4.90 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 32.0 116.7 99.40 | 0.05 1210 500 99.15 99.40 715 3.46 229 BBB/Baa1/BBB | GaHku
a3npHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 17.0 64.9 110.50 80 300 110.31 110.78 6.49 6.66 1.19 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 16.70.  19.04.11  25.04.11] 09.04.19 1.0 98.3 101.30 2448 101.25 101.30 2.86 8.22 0.11 /Baa3/BBB- Cbipbe
FA3MPOM A11 5000 R 13.75  28.06.11  28.06.11) 24.06.14 4.0 39.9 118.72 340 119.10 119.41 5.78 0.45 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.06.11 26.06.12 15.7 108.60 71277 108.35 108.68 6.15 6.02 113 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 7.6 101.38 100.08 4.76 3.44 0.58 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 35.5 99.96 99.81 100.95 7.37 3.61 249 BBB/Baa1/BBB | chbipbe
[asnpomb 2 5000 R 6.54/  25.05.11 20.11.13! 327 /Baa3/BB GaHku
la3npomb 3 10 000 R 598  11.04.11 10.10.11 7.0 /Baa3/BB GaHku

asnpomb 4 20000 R 7.85  19.05.11 15.11.12 204/ 100.17 6.64 341 148 /Baa3/BB GaHku




Fixed Income Daily 16.03.11
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 5 20000 R 6.85  26.05.11 221112 20.6 | 100.20 6.83 341 1.50 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 33.3 | 100.25 320 100.25 100.44 7.79 3.85 2.30 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 252 | 100.33 12 960 100.33 101.00 7.09 3.55 1.78 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715 12.04.11 09.04.13 252 | 100.41 100.00 101.00 7.05 3.55 1.78 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890 09.08.11  30.01.18/ 26.01.21 84.0 @ 1202 101.20 3700019 101.00 101.20 8.85 4.38 4.84 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 59.5 | 100.75 3909 034 100.40 100.70 8.48 421 3.76 /Baa3/BBB- cbipbe
[a3npomHedTb-9 10000 R 8,50 09.08.11  02.02.16/ 26.01.21 60.0 & 120.2 @ 100.70 4260 017 100.45 100.70 8.49 4.21 3.76 /Baa3/BBB- Ccbipbe
eHepKomn1 2000 R 850  21.06.11 21.06.11 33 99.00 aHepreTMka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 36 100.75 | 0.14 49288 100.61 100.80 5.52 4.01 0.28 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 21.11.11 30.10.28 2147 | 93.00 90.02 9.23 5.36 10.44 TpaHcnopt
nMocCrp-2 4000 R 1.00  17.03.11 17.03.11 0.1 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 235 | 100.55 100.50 100.69 8.14 4.09 1.68 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 25.01.12] 22.07.13 110 287 @ 10095 0.05 10 000 100.71 101.00 6.98 3.98 0.79 BB//BB- GaHku
nobakcbark 6O-03 3000 R 8.10. 08.06.11  13.06.12] 08.12.13 150 @ 333 & 10022 0.06 250 000 100.25 100.50 7.96 4.03 1.10 BB//BB- BaHku
no6akcbark 6O-05 2000 R 810, 08.06.11  13.06.12, 08.12.13 150 @ 333 = 10030 = 0.1 230519 100.25 100.45 7.89 4.03 1.1 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911] 26.03.17 7.0 735 | 101.25 | 0.05 75 101.00 101.20 6.72 4.56 0.48 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 24.06.11 231211 20.12.13 9.0 33.7 | 100.53 | 0.18 19281 100.00 100.55 7.65 4.09 0.70 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 25.7 | 10243 97.62 10.96 5.84 1.67 TOproBnst
[lanbCe3206 2000 R 760 01.06.11 30.05.12 148 | 100.84 100.50 101.10 6.52 3.76 0.69 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12 4.0 164 | 103.34 0.9 103.10 103.20 5.12 7.24 0.34 Tenekom
[OBTr-0 02 5000 R 775 21.07.11 18.07.13 28.6 15.76 6.53 24.98 162.82 | 24.53 0.68 TpaHcnopt
[rk-01 5000 R 7.75 09.09.11  18.03.11] 08.03.13 0.0 24.2 94.99 90.00 99.98 4.07 JHepreTuka
TxendchCul1 2000 R 500 21.04.11 20.10.11 7.3 95.00 97.00 14.39 2.62 0.52 IloTo3BaH TOproBNst
[vken®un-1 3000 R 925 17.03.11 17.03.11 0.1 100.06 1.88 4.61 0.01 TOproBnst
[MLEHTPo61 1150 R 8.50  05.06.11 26.05.15 51.1 96.80 840 96.60 97.46 9.66 4.35 3.22 TOProBnst
EABP-3 5000 R 1050, 03.05.11  03.11.11] 25.10.16, 8.0 68.4 | 102.65 40000 102.60 102.78 6.08 5.10 0.59 BBB/A3/BBB GaHku
EABP-4 5000 R 7700 16.08.11  11.02.14) 06.02.18 36.0 = 84.0 ' 100.20 120 000 100.06 100.49 7.62 3.83 2.55 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 401 21.04.11 21.04.11 1.3 100.28 100.02 100.30 1.32 1.00 0.10 AAA/Aaa/AAA | BaHki
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 59 100.24 3.52 0.99 0.47 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 375 17.03.11 12.06.14 39.5 | 100.54 3.62 0.93 2.94 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 394  13.04.11 09.04.14 374 | 100.22 100.40 100.80 3.92 0.98 2.78 AAA/Aaa/AAA | BaHku
EspasXona®-1 10000 R 925 250311 22.03.13] 13.0320 25.0 @ 109.6 103.10 = 0.05 594 000 103.00 103.15 7.7 4.47 1.69 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 020511 28.10.15 19.10.20 56.0 @ 116.9 104.55 @ 0.1 1400 104.40 104.54 8.91 4.74 341 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 25.03.11 22.03.13] 13.03.20, 25.0 @ 109.6 103.12 = 0.02 409 544 102.96 103.14 7.70 4.47 1.69 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 56.0 @ 116.9 @ 103.92 104.06 104.55 9.08 4.77 3.40 B+/B1/B meTannyprus
EBpokom®K5 5000 R 16.00 15.03.11 15.03.11 0.0 IC/ (hyHaHCh!
EBpoXum-02 5000 R 890 05.07.11 03.07.15] 26.06.18 52.0 @ 887 @ 10275 1.15 40 000 102.25 102.80 8.11 4.32 3.48 BB//BB XAMUS
EBpoXum-03 5000 R 825 250511 181115 14.11.18 57.0 = 934 = 100.00 @ 0.01 300 360 99.75 100.30 8.25 411 373 BB//BB XUMUs
ESCK-02 1000 R 8.74  07.04.11 05.04.12 129 76.01 aHepreTMka
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 134 | 100.63 96.00 102.20 11.67 5.95 0.91 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 18.5 | 100.00 100.00 104.56 13.42 6.48 1.19 (buHaHCbI
)Kene3sobet1 1000 R 10.000 27.05.11 27.05.11 25 76.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 8.0 101.40 10 006 101.25 101.43 5.96 3.98 0.60 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12 04.06.13 150 @ 27.1 100.55 100.45 100.60 714 3.72 1.10 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 16.0 402 @ 101.20 40 000 101.10 101.25 710 3.94 117 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411] 07.04.13 1.0 252 | 100.17 50 126 100.16 100.23 4.51 3.93 0.07 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311 26.09.12 22.09.13) 19.0 = 308 | 100.57 743 3.82 1.33 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 29 aBToNpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 40.2 99.90 10 000 99.90 100.15 8.14 3.97 2.7 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 3.0 63.6 | 103.00 20 000 102.75 102.94 5.33 8.94 0.24 1B+ TOproBnst
VHBecTToprbank 6O-07 2000 R 960 250511 250512 25.11.13 150 @329 @ 10065 0.15 2650 100.64 100.75 9.20 4.73 1.04 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 22 97.00 5447 97.01 99.95 29.35 4.88 0.14 meTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 8.7 106.00 5 106.00 106.48 8.02 7.88 0.62 cepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 5.0 26.6 | 103.20 710 103.21 103.69 6.76 0.38 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 304 | 102.97 8.07 4.48 2.03 /Ba2/ MaLUMHOCTP.
Vipk3Hepro1 5000 R 15,50/  02.06.11 28.11.13 33.0 101.01 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12, 3.0 20.6 | 100.41 1055 100.35 100.60 7.54 5.12 0.20 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 17.1212] 16.12.13 21.0 | 336 @ 102.12 101.25 102.00 7.83 4.39 1.52 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 353 | 100.55 3859 100.50 100.65 8.55 4.26 240 aBToNpoM
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 304 TOproBnst
Kayctuk 2 850 R 18.000 07.04.11 07.07.11 38 102.14 | 0.14 101.12 102.00 6.69 4.39 0.18 XUAMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 395 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 8.7 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 122 | 104.03 @ 0.03 791 5.75 0.86 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 41 80.21 clx
KOMEMKA 02 4000 R 16.50  18.05.11 15.02.12 11.3 | 107.85 21000 107.75 108.15 7.85 3.82 0.81 lloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 18.05.11 15.02.12 11.3 | 10240 @ 020 75 101.90 102.40 7.28 2.39 0.83 IloTo3BaH TOproBAst
Koneiika 50-01 3000 R 950 26.04.11  30.07.12 23.07.13 17.0 = 287 | 102.30 3558 102.15 102.50 7.84 2.32 1.20 lloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.04.11 01.10.13 311 101.60 111 600 101.50 101.70 8.56 221 2.10 IloTo3BaH TOproBnst
KpEgpb-02 4000 R 1150  28.06.11 28.06.11 35 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 180 @ 357 @ 101.08 158 100.70 101.00 7.63 4.25 1.28 [/Ba3/ GaHku
JleHCneyCMY BO-2 2000 R 1450  26.05.11 23.05.13 26.7 | 107.50 2160 107.50 108.00 9.14 3.36 121 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  18.03.11 07.12.12 211 | 107.71 8.03 3.66 0.84 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  29.07.11 27.01.12 106 | 101.70 1300 101.60 101.90 6.60 4.19 0.80 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 134 | 10145 125000 101.30 105.90 6.73 3.94 0.98 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 5.0 53.1 101.03 100.25 101.37 6.16 4.57 0.37 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850 11.08.11  09.02.12 06.02.14 11.0 353 = 100.61 = 0.1 9 100.62 100.70 7.93 421 0.82 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13 01.08.13) 23.0 = 29.0 @ 101.20 62 909 101.00 101.30 9.29 4.83 1.60 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 28.06.11  02.07.12 25.06.13 16.0 = 27.8 | 102.00 101.70 102.18 8.89 5.13 113 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 304 | 101.62 9.47 491 1.98 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 41 98.00 B-/B2/ CTPOUTENLCTBO
ITykoitn306n 8000 R 710 09.06.11 08.12.11 9.0 101.25 30010 101.21 101.25 5.40 3.50 0.68 BBB-/Baa2/BBB-  cbipbe

Jlykoiindo6n 6000 R 740/ 09.06.11 05.12.13 33.2/ 100.99 99.81 101.25 71 365 232 BBB-/Baa2/BBB- cbipbe
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AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 6.1 B//B+ cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 170 | 109.44 108.85 109.30 6.29 6.08 124 BBB-/Baa2/BBB- | cbipbe
TTykoitnB002 5000 R 13.35  08.08.11 06.08.12 17.0 | 109.20 82200 108.51 109.40 6.47 6.10 123 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  08.08.11 06.08.12 17.0 | 109.20 150 500 107.53 109.50 6.47 6.10 1.23 BBB-/Baa2/BBB-  Cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 17.0 | 109.20 185 465 108.43 109.35 6.47 6.10 123 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 17.0 | 109.15 5100 107.53 109.50 6.50 6.10 123 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 9200 16.06.11 13.12.12 213 | 10420 @ 0.25 10 000 101.21 104.38 6.72 4.40 1.53 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 21.3 | 104.33 101.20 104.90 6.64 4.40 153 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 05 100.37 10 100.30 100.37 13.07 9.54 0.03 meTannyprus
Martut BO-01 1000 R 825  12.09.11 09.09.13 30.3 | 100.74 75.00 101.00 8.07 4.08 2.13 TOProBnst
Marxut BO-02 1000 R 825  12.09.11 09.09.13 30.3 | 100.51 8.18 4.09 213 TOproBnst
Marut BO-03 1500 R 825  12.09.11 09.09.13 30.3 | 100.90 640 75.00 101.25 8.00 4.08 213 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 30.3 | 100.80 87377 100.00 101.00 8.05 4.08 2.13 TOProBAst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 36.1 100.24 | 0.14 156 012 100.00 100.24 8.06 3.98 249 TOProBNst
Martut® 02 5000 R 820  25.03.11 23.03.12 125 | 101.26 52447 101.26 101.39 7.02 4.04 0.91 TOproBnst
Mactepb-3 1200 R 8.00 01.06.11 30.11.11 8.7 99.30 9 99.30 100.00 9.32 4.02 0.57 oto3gaH// GaHku
MBPP 0206n 3000 R 850  31.03.11  04.0411) 28.03.13 1.0 24.8 | 100.14 5000 100.05 100.15 4.48 212 0.06 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.0411 271011 23.04.13 8.0 25.7 | 10040 | 0.30 100 100.05 100.99 6.68 1.80 0.57 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 120 @ 36.0 & 100.28 98.50 99.99 5.78 2.98 0.90 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 9.0 39.5 | 101.09 101.00 101.20 6.74 4.07 0.70 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275  02.06.11 29.11.12 209 | 108.68 75.01 109.50 7.39 5.85 145 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 82.9 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11] 23.05.12, 3.0 145 | 100.05 23 39% 100.11 100.77 9.64 5.48 0.20 TOproBnst
Meuyen 1306 5000 R 10.000 06.09.11  03.09.15 25.0820 54.0 @ 1151 @ 104.70 = 0.40 10 200 104.06 104.98 8.89 4.76 343 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 54.0 @ 1151 @ 104.70 = 0.40 200 103.26 104.99 8.89 4.76 343 /B1/ meTannyprus
Meuen 1506 5000 R 825  23.08.11 18.02.14) 09.02.21 36.0 & 120.7 @ 100.50 51493 100.25 100.50 8.22 4.09 2.46 B1/ meTannyprus
Meuyen 1606 5000 R 825 23.08.11 18.02.14/ 09.02.21 36.0 @ 120.7 @ 100.57 400001 100.30 100.59 8.19 4.09 2.46 /B1/ meTannyprus
Meuyen 206 5000 R 8,50 15.06.11  20.06.11/ 12.06.13 3.0 274 | 10062 @ 0.02 100.46 100.60 5.73 4.21 0.25 /B1/ meTannyprus
Meuen 406 5000 R 19.000 28.04.11  30.07.12 21.07.16, 17.0 = 652 | 11528 150 114.31 115.20 7.32 411 115 B1/ meTannyprus
Meuen 506 5000 R 1250 19.04.11  18.10.12] 09.10.18 19.0 & 922 & 107.99 = 0.39 106.16 108.49 7.32 2.88 1.36 B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11  11.11.11) 09.11.12] 8.0 20.2 | 104.15 103.65 104.30 6.08 5.98 0.60 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 243 | 103.58 7.93 4.69 1.65 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 25.7 | 103.74 103.70 104.50 7.94 4.69 1.76 B1/ meTannyprus
MWA-306 1500 R 725  26.05.11 24.02.12 11.6 75.02 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.0411 181012, 01.10.15 19.0 @ 554 87.83 75.11 100.55 16.94 2.09 1.28 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0411  28.07.11) 17.07.14, 5.0 40.7 | 100.21 75.11 101.50 6.60 1.84 0.34 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 59 MaLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.0212  07.02.13 120 & 232 | 105.00 104.00 106.00 7.51 6.41 0.85 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 52 28.29 138 28.00 29.30 21.59 CTPOUTENLCTBO
M-WHayctp2 1500 R 10.75  13.07.11 10.07.13 28.3 44.20 4.01 84.40 64.72 12.12 117 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 0.0 100.57 744 B+/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 2.0 136 | 100.37 147 252 100.25 100.40 4.55 4.22 0.14 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 171 101.91 120 608 101.88 102.00 8.08 4.60 124 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11 240712 14.07.15 17.0 @ 528 | 102.50 250 102.30 102.50 7.80 4.75 1.20 B+/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11) 08.04.15 7.0 495 | 101.35  0.04 5305 101.35 101.45 7.16 4.77 0.54 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.08.11 22.02.13] 22.02.14 240 @ 359 | 100.30 100 008 100.30 100.40 8.50 4.20 1.69 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 204 99.96 40 000 99.60 100.09 7.04 3.44 148 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11  16.12.11] 121212 9.0 213 | 102.61 6500 102.61 102.74 6.13 4.7 0.69 oto3gan/Ba3/BB  MeTannyprus
MMK 50-03 5000 R 647 240311 26.0312 19.09.13 13.0 @ 30.7 99.95 100 000 99.75 100.00 6.56 3.23 0.93 0T038aH/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 36.0 | 100.45 56 016 100.12 100.49 7.62 3.80 2.51 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 25.1 101.25 101.25 7.1 3.77 1.76 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 6.0 23.8 [fieBernonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11) 03.07.12 4.0 15.9 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 59 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 39.6 (buHaHCbI
MoiibaHk 5 5000 R 1296  21.0411  25.0411 16.04.15 1.0 49.8 | 100.54 1000 100.50 100.55 6.90 6.43 0.11 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 274 B-l/ GaHku
MOCMAPT® 1 2000 R 0.01  14.04.11 12.04.12 13.2 4.00 TOProBAst
Mocobra3®2 3000 R 925  25.06.11 24.06.12 15.6 98.50 | 0.50 3837 98.50 98.54 11.44 4.7 0.73 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 21 yenyru
Mocobnp-2 4000 R 20.000 26.03.11 26.03.11 0.4 /ID (huHaHCHI
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 215 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 6.1 103.56 5.28 6.02 0.45 1/BB- aHepreTuka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16 12.0 @ 60.1 101.20 3500 101.00 101.34 6.30 3.77 0.89 1/BB- JHepreTuka
MocaHepro3 5000 R 1025 03.06.11  06.12.12 28.11.14 21.0 = 452 | 105.56 20 000 105.55 105.80 6.81 4.84 149 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.04.11 11.08.11) 25.07.13, 5.0 288 | 100.55 14001 100.90 100.95 6.97 2.23 0.38 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 59 101.00 1004 100.85 101.00 6.00 3.97 0.46 JHepreTuka
MPCK Yp.01 1000 R 860  24.05.11 22.05.12 145 96.50 aHepreTMka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 6.0 420 | 104.70 249 104.70 105.00 7.03 8.33 0.44 aHepreTMKa
MTC 01 10000 R 7.00 21.04.11 17.10.13 31.6 99.10 99.00 99.63 7.52 3.52 2.19 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 56.0 99.40 99.20 99.99 8.06 3.89 3.56 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 28.0 @ 882 & 10210  0.60 14 046 100.50 102.10 7.08 3.91 1.95 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 2.0 38.5 | 101.86 83 902 101.85 101.86 5.28 16.40 0.17 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 17.0 = 65.1 109.15 3434 109.15 109.64 6.88 13.02 117 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 81.0 99.82 99.66 99.90 8.92 4.35 4.64 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20 57.0 | 1174 = 99.50 84 304 99.70 99.74 8.44 4.08 3.57 BB+/Ba2/BB Tenekom
HauCranpapt-01 1500 R 10.000 08.09.11  09.03.12 11.03.14 120 @ 364 | 100.20 40711 100.05 100.20 10.02 5.00 0.88 GaHku
HK AnbsiHe BO-01 5000 R 925 09.08.11 04.02.14 353 | 101.85 @ 0.23 1027 064 100.00 101.85 8.69 4.53 2.38 BB+ cbipbe
HK AnbsHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 29.0 @ 113.9 102.75 045 265 922 102.40 8.60 4.73 2.00 BB+ Ccbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 126 90.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 21.0 | 104.81 60 000 104.75 105.15 6.86 4.64 1.50 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 19.9 | 106.26 186 839 106.26 106.33 6.74 5.04 1.40 BB+/Ba1/BBB-  meTannyprus

HIIMK-50-06 10000 R 7.75  06.09.11 05.03.13! 241 | 101.50 0.01 291494 101.10 101.75 7.04 3.81 1.75 BB+/Ba1/BBB- | meTannyprus
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pynna Pasr.60-09 2000 R 26.11.37 15.12.11 9.2 c/x
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 278 | 101.23 100.51 101.20 7.02 3.70 1.97 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 250511 250512 251113 150 @ 329 @ 101.25 300 101.25 101.50 8.02 4.46 1.05 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 16.0 & 402 | 100.40 5000 100.33 100.45 712 3.68 1.18 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 30.0 = 786 | 101.07 190 472 101.06 101.48 8.14 4.22 2.09 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 3.0 274 | 100.30 5 100.30 100.50 5.57 3.48 0.26 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 120 @359 @ 100.03 = 0.03 28 800 100.02 100.06 7.08 3.47 0.87 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00  02.08.11 30.07.13 29.0 | 100.15 | 0.05 26 386 100.04 100.15 7.04 3.48 2.07 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.04.11 10.07.15 52.6 | 101.90 42931 101.10 101.90 8.57 2.26 1.87 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 14 75.00 230 72.00 74.90 9.97 TOproBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 1.7 101.55 0.18 5.86 0.14 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 109.7 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 14.3 B/l notpe6. ToB.
06KoHad-02 3000 R 15000 20.04.11 221111 17.04.13 8.0 255 B/l notpeb. ToB.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 3.0 9.0 aHepreTuka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12 18.06.13 16.0 & 27.6 @ 101.09 101.09 101.20 6.66 3.70 1.14 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 6.6 103.55 41845 103.55 103.63 5.61 5.90 0.49 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 134 99.34 97.58 101.11 8.03 3.64 0.97 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13 3.0 27.0 | 103.70 100.35 6.25 0.24 //B- MaLUMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 56 102.80 10 100.02 102.80 6.85 6.30 0.43 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 950  19.05.11 17.11.11 8.3 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 27.04.11  29.0411] 24.04.13 20 25.7 | 100.90 100.00 101.00 2.34 4.94 0.12 B3/ GaHku
MepBobaHk1 1500 R 9.50  29.06.11 29.06.11 36 100.94 | 0.04 100.20 100.90 6.25 4.72 0.28 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 38 100.00 100.00 5.04 2.51 0.30 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11  19.12.12] 211214, 220 @ 459 @ 108.96 @ 0.26 75.10 109.80 7.38 5.87 1.50 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 176 | 100.79 75.11 100.99 7.29 3.86 129 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 176 99.74 75.11 100.00 7.32 3.52 1.30 /Ba3/B+ GaHku
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 353 | 100.56 36 916 100.56 100.63 8.55 4.26 2.40 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 144 100.82 100.80 100.95 712 3.83 1.05 BB-/Ba2/oT03BaH | GaHki
Mpomcs6-06 5000 R 8.25  08.06.11 17.06.13 275 | 100.70 390 100.70 100.95 8.07 4.08 1.92 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  19.04.11 18.10.11 7.3 90.00 | 11.40 5 78.00 89.99 19.30 0.01 0.50 MaLUMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 4.0 28.8 93.71 6668 93.71 93.95 40.77 9.58 0.26 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 7.8 99.01 TOproBnst
MpodbMeansd-1 3000 R 1050 21.07.11  23.07.13, 16.07.15 29.0 = 528 | 100.55 3800 100.41 100.63 10.42 5.21 1.92 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 6.6 101.26 100.01 102.50 14.98 8.37 0.44 clx
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 123 | 102.06 100.12 104.00 15.26 8.31 0.78 clx
Paarynsind4 3000 R 17.000 25.05.11  02.06.11/ 22.05.13 3.0 26.7 | 101.00 10 100.11 101.00 10.62 8.39 0.20 c/x
Pasrynaind5 2000 R 27.0411  29.0411) 23.10.13 20 31.8 1.00 clx
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 33.0 | 100.21 | 0.06 76.00 100.75 7.54 373 2.28 BBB+/Baa3/BBB | GaHku
Paitcbcbaitaen-4 10000 R 1350 07.06.11  08.12.11] 03.12.13 9.0 33.2 | 105.36 130 011 105.26 105.66 5.92 6.39 0.67 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 43 109.99 79.01 -15.95 4.31 0.42 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11 141113/ 09.11.15 33.0 @ 56.7 | 102.00 377 000 101.50 102.19 8.29 4.40 219 BB-// yenyru
PenKan-2 3000 R 1050  08.04.11 04.04.12 129 10135 035 6206 101.35 101.49 9.33 5.14 0.90 B-/B1/B- GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12 3.0 150  101.00 = 0.5 216 100.90 101.00 7.67 6.14 0.24 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 211 104.65 229436 104.60 104.75 6.61 4.48 151 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 20.1 101.85 3000 101.75 102.00 6.45 3.70 1.46 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 38 101.05 101.00 101.16 5.09 4.19 0.30 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050  18.05.11  18.05.11) 13.11.13, 2.0 325 99.14 99.00 99.29 4.05 0.01 0.17 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 36.3 | 121.20 | 0.10 40 067 121.15 121.20 712 6.17 2.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 57.0 | 101.74 101.74 102.05 7.48 3.82 3.66 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111 16.05.19, 9.0 99.5 | 106.40 62 526 106.35 106.48 5.40 6.98 0.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 36.3 | 102.25 179 027 102.25 102.37 9.33 4.88 243 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 49.5 | 104.08 20 000 103.89 104.10 8.84 4.73 3.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 10500 27.06.11 261212,  20.06.16, 220 @ 642 | 106.88 106.80 107.12 6.43 4.90 1.55 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17, 3.0 75.8 | 102.32 | 0.07 102.19 102.31 4.83 6.98 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 25.07.11 240713 16.07.18 29.0 = 894 | 109.40 5000 109.35 109.68 6.52 4.92 2.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19 410  101.5  113.70 10 000 113.53 113.87 6.49 4.82 2.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11] 08.07.24 4.0 | 1622 105.61 103.25 107.97 6.37 0.38 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215 ~16.01.25 47.0 @ 168.6 @ 105.65 54 200 105.65 105.85 7.40 4.25 313 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueit-01 3000 R 1050 27.05.11 231112 20.11.15 210 @ 571 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11  17.12.13] 151215 340 @ 579 & 10120 020 200 101.20 101.50 10.13 5.12 2.20 cbipbe
Poc6ark BO-01 5000 R 740 240611 27.06.12 21.06.13 16.0 @ 27.7 @ 100.80 @ 0.02 13950 100.70 100.80 6.80 3.66 1.16 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 282 | 101.51 720 101.51 101.76 7.40 3.91 1.99 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 2.0 323 | 10115 | 0.15 100.97 101.00 3.33 5.95 0.17 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11) 07.11.14, 2.0 445 | 101.82 100.96 101.08 591 0.17 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12, 16.07.15 17.0 = 528 = 100.51 = 0.01 5437 100.41 100.51 9.72 4.96 118 (buHaHCbI
PocroccTpax-2 5000 R 1050 12.05.11 121112 02.11.17 20.0 = 80.8 | 100.93 101.02 101.48 10.04 5.19 1.38 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.06.11  08.12.11) 09.12.13 9.0 334 | 100.10 99.96 100.25 10.30 5.26 0.67 GaHku
PocHaHo-1 8000 R 890  29.06.11 20.12.17 824 (buHaHCbI
PocHaHo-2 10000 R 8.90  29.06.11 20.12.17 824 (buHaHCbI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 824 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 23.0 & 108.1 @ 103.11 103.10 103.50 7.31 4.35 1.67 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20, 23.0 A 108.1 @ 103.39 = 0.09 102.50 103.30 715 4.34 1.67 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14) 09.02.17, 36.0 = 720 | 103.84 120 021 103.95 104.91 7.88 4.44 244 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11  07.10.11] 27.09.17, 7.0 79.6 | 104.52 100.05 103.75 3.30 5.49 0.52 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11] 27.11.18, 9.0 93.8 | 100.00 99.50 13.77 6.73 0.62 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14) 09.02.18 420 @ 84.1 100.17 100.20 102.14 7.88 3.88 2.84 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 3.0 88.0 | 100.48 100.20 100.52 4.88 342 0.24 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10100  26.05.11  26.11.12 14.11.19 210 1056 10526 @ 0.21 104.85 105.40 6.83 4.78 147 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11  26.11.12] 141119 21.0 1056 10510 = 0.05 104.85 105.24 6.93 4.79 147 BBB/Baal/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.08.12 28.08.13 18.0 & 29.9 | 100.60 5200 100.50 100.73 6.85 3.57 1.33 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12] 28.08.13 18.0 & 29.9 | 100.60 100.55 100.89 6.85 3.57 1.33 BBB/Baa1/ GaHku

Poccenxb 5O-06 10000 R 6.60 03.0511 040512 291013 140 @ 32.0 @ 100.15 0.06 80000 100.10 100.20 5.46 3.29 1.04 BBB/Baa1/ GaHku
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PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 5.0 29.2 100.70 | 0.15 301 100.70 100.85 10.01 5.94 0.38 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 84.6 Mertannyprus
PycMope 06 2000 R 10.000 17.03.11  20.06.11] 14.06.12, 3.0 15.3 notpe6. ToB.
PycCraHg-7 5000 R 750  22.03.11 20.09.11 6.3 100.30 7.02 3.73 0.47 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 132 100.18 100.10 100.49 7.7 3.86 0.96 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 330 @ 56.7 100.10 10401 7.95 3.94 2.24 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 18.05.11  20.11.13 11.11.15 330 @ 56.8 99.89 100.10 100.25 8.04 3.94 2.24 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.0912 14.09.15 180 @ 54.8 100.81 100.11 101.70 7.25 3.81 1.31 [/Baa2/BB+ GaHku
PycduHanc9 2000 R 770 23.03.11 18.09.12, 15.09.15 18.0 @ 549 100.89 100.11 101.70 719 3.80 1.32 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 31.05.11 28.02.12 11.7 Npou3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 0.0 6.3 99.26 98.01 99.99 45.00 5.53 0.02 MalLLKHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11) 06.06.14 9.0 39.3 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 28.8 102.50 1000 101.80 102.50 11.26 5.94 1.89 yenyru
Cb-®uHaHc1 1500 R 0100 21.03.11  20.06.11/ 18.06.12 3.0 154 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/  24.05.11 24.05.11 24 3.04 Npou3BoaCTBO
CesisbbaHk1 2000 R 16.000 21.04.11 21.04.11 1.3 100.95 2000 100.67 100.95 6.86 3.95 0.10 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11 20.09.11] 18.09.12, 6.0 185 104.20 100 731 104.10 104.20 5.77 6.70 0.46 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 235 104.90 1000 104.90 105.14 711 4.64 1.68 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  19.08.11 15.02.13 23.5 104.94 23 860 104.85 105.08 7.09 4.63 1.68 B+/Ba3/BB- Cbipbe
CesKab 03 1500 R 1050 29.03.11 27.03.12 126 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 20.07.11 17.07.13 285 103.90 | 0.10 2200 103.71 103.90 10.84 6.00 1.87 aBToNpoM
C3Tenex406 2000 R 8.100  09.06.11 08.12.11 9.0 101.20 1012 101.20 101.67 6.58 2.00 0.68 BB//BB- Tenekom
C3Tenex506 2000 R 6.12  24.05.11 21.05.13 26.6 99.97 75.10 99.99 7.53 1.53 1.60 BB//BB- Tenekom
C3Tenex606 3000 R 11700 04.05.11  09.08.11 24.07.19 50 | 101.8  106.90 280 001 101.05 106.96 0.35 273 0.40 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 16.4 108.95 108.51 109.10 10.93 8.24 1.1 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14 10.10.19, 44.0 @ 1044 11550 3000 115.50 115.65 8.56 5.83 2.66 meTannyprus
CubmeTnH02 10000 R 1350  21.04.11  20.10.14 10.10.19 44.0 @ 1044 11575 53 550 114.01 115.75 8.49 5.82 2.66 meTannyprus
Cu6Tnk-806 3000 R 950 11.08.11  11.08.11] 08.08.13 5.0 29.3 100.33 | 0.18 75.01 102.39 8.82 4.72 0.38 BB/ Tenekom
CHBYPXong1 1500 R 1047 05.05.11 01.11.12 19.9 98.58 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13 19.0 = 311 101.60 600 101.60 101.89 8.81 4.78 1.31 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 41.8 76.01 B/l notpeb. ToB.
Cuhteppa 1 3000 R 0.01/ 04.08.11 01.08.13! 29.0 Tenexkom
Cuctlanc 1 3000 R 850  12.04.11 08.04.14 374 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.04.11 15.04.14 37.6 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 241 105.00 55025 104.10 105.00 7413 4.63 1.73 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 17.0 416 110.95 131640 110.95 111.00 6.66 6.63 124 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 24.11.16 210 @ 694 108.20 99 241 108.85 108.99 7.39 5.76 1.46 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 21.06.11  26.06.12, 18.06.13 16.0 @ 276 101.40 220 101.40 101.75 10.69 5.78 1.09 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 1075 11.0411 151012 07.10.13) 19.0 = 313 100.30 | 0.30 500 100.10 100.30 10.68 5.34 1.30 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13) 150 @ 329 100.18 51050 100.10 100.20 9.17 4.55 1.05 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 08.06.11 121211 05.06.13 9.0 271 101.47 101.00 101.90 7.68 4.82 0.67 B/B2/ GaHku
COPYC KAM2 1500 R 07.04.11 05.04.12 129 TOproBnst
C1WHpyctpt 1000 R 07.07.11 07.07.11 38 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 16.2 93.19 12 940 93.00 93.19 14.75 4.54 1.1 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 25.3 87.42 83.10 91.75 16.44 4.85 1.60 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 113 99.02 8471 99.13 99.27 14.31 6.40 0.78 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12 03.03.14 120 362 100.00 | 0.10 10 000 99.86 100.05 9.98 4.92 0.86 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 6.0 18.0 100.36 3234 99.00 100.36 8.64 4.60 0.44 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 28.0 & 113.1 = 103.10 108 000 102.75 103.10 7.96 4.52 1.96 Cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 143 98.87 97.20 98.50 13.14 5.90 0.96 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 30.7 100.70 25000 100.35 100.90 7.06 3.59 212 B+// cbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 19.9 100.31 100.20 100.50 8.20 4.10 141 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 26 101.30 101.38 101.50 6.84 6.40 0.20 B2/ GaHku
TardoHab 5 2000 R 11.000 23.03.11  29.03.11) 21.03.12 0.0 124 100.16 19925 99.95 100.60 2.65 5.48 0.04 B2/ GaHku
TardoHab 6 2000 R 8.75 30.08.11 28.0212 26.02.13 120 @ 23.8 100.37 | 0.07 99.90 100.35 8.51 4.35 0.87 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 9.0 214 101.35 5000 101.00 101.35 6.84 4.30 0.70 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 3.0 274 MalLLMHOCTP.
TrK-101 4000 R 8,50 15.03.11 15.03.12 11.03.14 120 364 101.83 6.65 4.16 0.89 JHepreTMka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 4.0 40.2 103.61 0.01 103.27 103.64 4.83 8.18 0.31 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 5.0 23.2 aHepreTMka
TrK-2 6O-01 5000 R 9.00 22.03.11 17.09.13 30.6 100.17 9.12 4.48 2.03 B/l JHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 56 99.15 8.84 3.40 0.42 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.06.11 31.05.12 14.8 98.00 aHepreTMka
TrK-5-01 5000 R 8.75 15.04.11  16.10.13] 06.10.17 320 @ 799 101.65 | 0.15 2500 101.55 102.10 8.15 4.29 213 JHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 30.0 @ 785 100.85 | 0.10 100 100.45 100.85 8.03 4.10 212 aHepreTMka
TrK-6MnB-1 2000 R 750  24.05.11 21.02.12 115 100.77 75.10 101.20 6.82 1.86 0.86 aHepreTuka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 14.1 aHepreTMka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 30.0 @779 100.44 | 0.09 16 620 100.25 100.45 8.02 4.02 2.07 aHepreTuka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 7.8 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 24 20.50 1.01 39.99 17.02 TOproBnst
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 12.0 99.50 97.00 101.99 153 0.50 0.97 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 28.9 114.80 | 0.11 452 113.76 114.79 12.96 8.73 1.76 GaHku
TKCBaHk 5O-01 1600 R 1422 25.03.11 20.09.13 30.7 102.18 102.22 103.00 13.61 6.94 1.83 GaHku
TKCBaHk BO-02 1500 R 16.50 31.05.11 291111 26.11.13) 9.0 329 103.80 | 0.12 100 103.80 103.85 11.03 7.93 0.61 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 180 @ 357 103.29 685 102.50 103.29 11.77 6.76 1.20 GaHku
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 31.8 101.98 100.05 101.90 8.15 4.33 2.14 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  27.0411  25.0412 23.10.13 140 318 102.72 458 102.72 102.90 9.42 5.75 0.95 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 23.8 104.23 103.90 104.42 7.27 4.54 1.7 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 514 102.50 230 102.50 103.00 8.11 4.28 2.78 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780  17.05.11 171113 32.6 100.01 102 101 99.50 101.00 7.86 3.87 2.24 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 15.2 100.48 99.05 101.00 6.59 342 113 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.300  07.07.11 07.07.11 3.8 101.56 101.35 101.50 5.26 5.06 0.30 /Ba1/BB GaHku

TpancKpen5 3000 R 790 11.08.11 12.08.13 294 100.80 7.67 3.93 2.08 /Ba1/BB GaHku




Fixed Income Daily 16.03.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 37.7 101.20 430 101.30 101.40 7.96 4.07 251 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 34.9 100.00 6.60 3.24 248 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15 13.05.19 51.0 @ 994 106.56 106.05 106.75 7.83 9.12 3.16 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70. 31.03.11 29.03.12 12.7 101.85 | 0.05 14 101.81 101.85 6.94 4.26 0.92 JHepreTuka
YB3-1 3000 R 925 16.06.11 131212 07.1217 210 @ 820 100.75 7500 100.10 100.85 8.96 4.58 149 MaLLKHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13] 20.02.18 30.0 @ 845 MalLLMHOCTP.
YIMK-Y3M01 3000 R 8.25  30.08.11 28.02.12 1.7 meTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 15.3 101.98 99.01 101.00 8.46 4.89 1.09 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 35.7 85.00 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  03.06.11 28.02.14 36.1 B+// (pUHaHCbI
Ypancu6K 50-03 3000 R 9.50  03.05.11 29.10.13 32.0 101.35 | 0.10 1505 101.16 101.35 8.70 2.34 1.18 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 43 10245 | 0.05 20 000 102.40 102.60 741 7.06 0.33 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  25.08.11 23.02.12 115 109.04 107.50 108.35 6.60 7.54 0.86 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 104 107.78 106.90 107.85 7.02 7.63 0.76 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 104 99.50 5 100.00 101.00 9.31 4.26 0.76 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 7.3 102.51 10 102.27 102.51 5.78 4.89 0.54 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 16.4 106.22 106.07 106.15 6.95 5.52 1.19 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11  09.07.13 09.04.15 28.0 @ 496 102.35 26 320 102.35 102.55 7413 4.38 1.94 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11] 01.11.12] 8.0 19.9 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 8.3 102.02 101.70 102.00 5.70 5.13 0.40 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 122 101.40 5.68 4.18 0.45 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  06.04.11 03.04.13 25.0 101.03 101.00 7.99 3.70 1.55 BB-//B+ Tenekom
OCK EQC-04 6000 R 7300 07.04.11 06.10.11 6.9 102.00 10 100.25 101.27 371 3.57 0.53 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  29.03.11  26.09.13] 15.09.20 31.0 @ 1158 @ 100.34 = 0.04 100.10 100.30 711 3.55 214 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.04.11  27.10.15/ 16.10.20 56.0 @ 116.8 99.35 2500 99.30 99.50 7.80 3.76 3.60 /Baa2/BBB JHepreTuka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 31.0 @ 1158 @ 100.24 100.10 100.40 715 3.56 214 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 29.0411 241017 16.1020 81.0 @ 116.8 99.75 5000 99.40 99.75 7.96 3.89 4.77 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15] 15.09.20 55.0 @ 1158 @ 100.16 = 0.06 100.00 100.10 7.85 3.86 3.50 /Baa2/BBB JHepreTuka
®CK EQC-11 5000 R 799 29.0411 241017 16.1020 81.0 @ 116.8 99.48 99.40 99.75 8.24 4.00 4.72 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 3.0 274 100.61 100.45 100.50 5.37 3.89 0.24 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.04.11 12.10.11 71 100.25 100.25 100.40 6.82 1.77 0.53 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.04.11 191011 17.04.13 7.0 255 100.86 100.75 100.80 6.84 2.02 0.55 /Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 150311 111212 10.06.14 210 @ 395 99.90 8.04 1.93 1.50 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 28.04.11 30.0412 23.04.15 14.0 @ 50.0 101.75 | 0.05 54 077 101.60 101.75 7.49 2.20 1.00 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 12.07.11 12.07.11 4.0 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12, 24.06.14 16.0 @ 399 102.06 75.00 7.62 4.52 1.14 B1/ GaHku
LlentpTen-5 3000 R 9.30  30.08.11 30.08.11 5.6 101.50 77123 100.67 101.67 6.05 4.57 0.44 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 32.3 100.25 20 100.05 100.25 8.30 4.10 219 B2/ notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 26 101.66 101.36 104.97 4.82 6.25 0.20 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.000 26.04.11 28.0411] 21.04.15 2.0 50.0 98.26 96.51 100.00 24.14 4.06 0.10 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.12.11] 04.1212 9.0 21.0 103.02 760 104.51 104.95 12.25 7.99 0.62 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.06.11 14.06.11  04.09.14 3.0 423 104.00 2 100.00 103.74 3.90 5.04 0.24 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 22 3HepreTuka
tOHuKpeanbaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 200 @ 56.7 100.20 | 0.05 50 000 100.05 100.45 6.95 3.48 148 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 30.0 @ 544 99.53 99.75 100.00 7.86 3.76 2.14 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 59 101.00 notpeb. ToB.
IOTK BO-01 2000 R 11.000 20.04.11 211011 17.10.12 7.0 19.4 102.60 643 102.60 103.25 6.64 2.67 0.55 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.04.11 18.10.12 195 104.70 | 0.50 61377 104.70 104.96 8.49 2.7 1.35 /B1/B Tenekom
OTK-05 06. 2000 R 780  01.06.11 30.05.12 14.8 100.32 100.50 102.50 7.90 3.98 1.07 /B1/B Tenekom
t0Taiip-® BO-1 1500 R 1250 29.03.11 26.03.13 24.8 108.10 | 0.05 8000 107.95 108.10 8.39 2.88 1.66 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 29.03.11 26.03.13 24.8 108.10 107.95 108.25 8.39 2.88 1.66 TpaHcnopt
0Taitp-® BO-3 1500 R 945  24.03.11 19.12.13 33.7 102.70 313 596 102.45 102.70 8.61 2.29 2.23 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 30.1 101.20 5000 100.00 101.20 7.86 4.07 212 BB/ aHepreTuka

AkyTckaH02 1200 R 10.30/  08.09.11 08.03.12! 12.0 10320 | 0.05 12433 103.08 103.20 7.01 4.98 0.90 BB/ 3HepreTMka




Fixed Income Daily 16.03.11
IV YPANCMIE | K3nuTAN
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Benapycb-01 7000 R 870 24.03.11 20.12.12 21.6 99.75 194 917 99.30 99.75 9.15 217 149 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 143 100.52 99.00 100.90 6.70 3.84 0.50 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 39.3 100.50 2 101.00 108.75 791 4.34 1.94 1/BB- MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70  26.06.11 26.10.11 75 100.62 100.00 101.00 6.42 2.56 0.42 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.15  15.04.11 221112 20.6 101.13 100.10 102.16 8.01 3.55 0.78 B MyHULMNaNbHbIA
Kasanb07 2000 R 8.75  23.03.11 15.12.14 457 101.65 20500 101.45 101.65 7.94 2.15 1.93 MyHULMNANbHbIA
KanyxO6n-2 1300 R 8.40  30.05.11 29.08.11 5.6 100.93 100.56 101.00 6.26 2.03 0.43 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 20.9 102.00 6000 101.50 102.00 7.60 219 124 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 30.03.11 26.06.13 27.8 104.58 100.00 105.00 743 241 151 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 9.80  12.05.11 10.05.12 14.1 102.27 | 0.12 102.20 102.50 6.82 4.78 0.71 BB-// MyHULANanbHbIA
Kapenus 3 2000 R 991 24.03.11 18.06.15 51.9 103.70 10 103.70 107.00 8.30 2.38 2.04 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 221113 32.8 100.73 97.53 101.97 .77 3.94 1.86 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 750  04.09.11 03.12.15 57.5 94.92 94.72 97.99 8.18 3.96 3.33 BB/Ba2/ MyHULMNANbHbIA
KOMM 98 06 2100 R 775 19.04.11 18.10.14 438 | 99.80 140 001 98.55 100.00 761 387 | 254 BB/Ba2/ MYHALMNATbHbIR
KpacHfApKp4 10200 R 1114 12.05.11 08.11.12 20.2 105.01 104.82 105.25 6.61 2.64 1.08 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-306 1300 R 12.000 10.06.11 05.12.14 454 115.00 3654 114.00 115.95 7.34 5.20 2.87 BB//BB MyHULMNanbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 40.8 10046 = 0.21 100.00 101.00 7.40 3.95 2.78 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 52.1 100.20 96.08 100.12 7.40 3.98 342 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 15.7 102.40 508 102.01 102.50 6.12 3.90 1.16 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 136.9 = 91.08 101139 91.09 92.37 8.20 4.38 6.96 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop49-06 25000 R 8.00 14.06.11 14.06.17 76.1 98.78 98.80 99.00 7.62 4.04 4.66 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 9.3 101.84 31645 101.77 101.84 5.57 3.92 0.71 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 30.1 101.28 100.50 102.00 6.95 3.98 2.14 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 18.0 101.90 24 669 102.00 102.50 6.40 3.96 1.34 BBB/Baa1/BBB | MyHuLnanbHbii
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 67.3 98.65 57 98.65 99.20 7.66 4.02 4.14 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.000 01.06.11 01.06.11 26 101.14 = 0.05 296 101.04 101.14 4.75 249 0.21 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop61-06 15000 R 15.000  03.06.11 03.06.13 271 118.35 117.65 118.20 6.26 3.20 1.84 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 39.4 117.95 114 522 117.90 117.98 715 3.21 2.53 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 334 120.31 120.25 121.20 7.00 3.14 219 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop66-06 110000 R 8.75  23.05.11 23.11.18 93.7 105.96 107.50 7.72 2.01 5.35 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.68 12000 R 9.000 19.04.11 19.04.11 1.2 100.29 38 858 100.29 100.32 5.99 4.47 0.09 /B1/oT03BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.04.11 16.04.14 376 99.50 0.30 5530 99.41 99.55 8.35 4.01 251 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 27.3 | 101.70 101.76 101.85 7.79 441 1.19 /B1/oto3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 122 | 109.31 108.70 109.45 6.31 7.67 0.71 /B1/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7700 21.04.11 20.10.11 7.3 100.97 100.95 101.10 6.11 3.80 0.55 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 205 | 101.12 100.22 101.70 7.00 3.92 1.05 B+/oTo3BaH/ MyHULMNanbHbIA
003 25063 30000 R 620 11.05.11 09.11.11 8.0 101.01 500 101.15 4.7 1.53 0.62 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.04.11 18.01.12 10.3 106.23 4750 105.85 106.23 4.45 2.79 0.77 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12.000  30.03.11 27.03.13 24.8 111.67 1241798 111.45 111.54 6.02 2.68 1.7 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.04.11 06.07.11 3.8 102.27 1262 566 102.29 3.24 2.57 0.30 BBB/Baa1/BBB  |roc. Gymaru
0®3 25067 45000 R 1130 20.04.11 17.10.12 194 | 108.64 18 965 108.50 108.70 5.72 259 | 1.39 BBB/Baa1/BBB | roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 418 115.80 147 462 115.80 116.00 6.88 5.17 2.75 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 6.6 103.31 2616 143 103.19 3.81 4.83 0.50 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 451 103.78 10 103.67 103.87 7.04 3.89 3.00 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 22.7 101.98 = 0.05 85371 101.95 101.99 6.10 3.50 1.66 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 16.9 101.78 = 0.08 303 000 101.65 101.76 5.57 3.36 1.27 BBB/Baa1/BBB  |roc. Gymaru
003 25075 128008 R 6.88  20.07.11 15.07.15 52.8 98.72 93 095 98.75 98.95 7.36 3.48 3.52 BBB/Baa1/BBB |roc. Gymaru
003 25076 29811 R 710 15.09.11 13.03.14 36.5 | 101.03 | 0.05 310 000 101.01 101.03 6.81 4.60 2.56 BBB/Baa1/BBB |roc. Gymaru
003 25077 7419 R 735 27.07.11 20.01.16 59.1 99.70 0.02 226 760 99.65 99.85 7.56 3.68 3.84 BBB/Baa1/BBB  |roc. Gymaru
003 25078 53241 R 6.70.  10.08.11 06.02.13 23.2 101.14 = 0.03 201834 101.15 101.18 6.14 343 1.70 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 20.0 100.10 + 0.10 100 000 100.00 100.10 591 5.99 1.50 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.04.11 11.07.12 16.2 100.62 764 173 100.51 100.80 5.73 1.51 1.20 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10.  20.04.11 17.07.13 285 99.75 706 947 99.30 99.68 6.36 1.52 2.05 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 23.03.11 17.12.14 458 11420 = 0.05 2 114.21 114.65 7.06 244 2.90 BBB/Baa1/BBB  |roc. Gymaru
003 26203 111461 R 6.90 10.08.11 03.08.16 65.6 97.60 60 901 97.50 97.60 7.59 3.53 4.23 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 10.08.11 08.08.12 171 102.29 64 748 102.00 102.95 543 3.90 0.84 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 90.8 96.43 1228 999 96.25 96.44 7.80 3.62 5.33 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 11.05.11 03.08.16 65.6 98.21 4518 895 96.00 99.00 747 1.78 3.89 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 08.06.11 241121 1303 | 95.25 35997 95.00 95.25 7.89 2.09 6.48 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 97.6 73.62 1604 762 71.40 7.87 4.80 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 3032 | 89.60 7106 395 88.59 90.00 8.02 3.84 10.52 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 90.1 89.50 5645 284 89.29 89.33 7.76 3.90 5.24 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 451 101.50 10 000 101.50 101.75 7.67 4.32 241 MyHULMNanbHbIA
CamapO6n 3 4500 R 760  12.05.11 11.08.11 5.0 100.27 10 100.32 100.90 7.10 1.89 0.38 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  23.03.11 20.06.12 155 | 100.41 98.08 100.77 6.81 173 113 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 24.03.11 19.12.13 33.7 102.30 51500 102.30 102.50 6.74 227 0.79 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 13.05.11 10.05.13 26.3 112.50 111.01 114.00 6.78 3.32 1.46 /Ba1/BB+ MyHULMNanbHbIA
Cankr-TeTepbypr-01 10000 R 7.76.  26.05.11 19.11.15 57.0 | 100.73 101.00 101.40 7.7 3.84 3.65 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.04.11 11.04.13 25.3 101.54 100.40 101.48 6.60 1.95 0.96 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80  26.05.11 26.05.11 24 100.75 442 100.56 100.75 5.09 2.18 0.19 BB//BB- MyHULMNANbHbIA
TeepO6n-34007 3000 R 850  22.03.11 15.12.15 57.9 100.41 8.65 211 3.36 B+// MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 9.6 100.63 100.40 100.60 6.24 347 0.72 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 21.5 | 100.56 100.20 100.55 6.68 3.47 1.27 B MyHUL@NanbHbIA
Tomck.06-7 2500 R 13.000 27.05.11 27.11.13 33.0 108.69 99.95 109.24 6.93 292 1.46 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 16.3 101.90 160 101.80 102.00 7.00 4.09 1.20 /Bat/ MyHULMNanbHbIA
YomypTus-4 2000 R 8.70.  25.05.11 25.11.15 57.2 103.06 103.10 103.70 7.82 4.19 3.10 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820  25.05.11 25.08.13 29.8 101.61 0.11 101.50 101.80 7.52 2.01 172 MyHULMNaNbHbIA
Yysawms-05 1000 R 785  05.06.11 05.06.11 28 100.57 100.40 100.58 5.31 3.91 0.22 /Ba2/ MyHULMNaNbHbIA
Yysawms-06 1000 R 724 19.04.11 17.04.12 133 100.11 100.00 102.49 7.32 1.80 0.98 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.16.  07.06.11 04.06.13 271 102.97 102.30 102.66 741 2.22 1.54 /Ba2/ MyHULMNaNbHbIA
AkyT-07 06 2500 R 780 21.04.11 17.04.14 3.7 100.73 100.50 101.60 7.69 1.93 212 BB//BB- MyHULMNaNbHbIA
AkyT-09 06 2000 R 9.75  24.03.11 19.09.13 30.7 104.79 104.30 105.25 747 2.32 1.58 BB//BB- MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 19.05.11 16.05.13 265 | 102.00 10 000 101.30 102.10 7.24 2.08 1.66 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.06.11 20.06.11 33 | 10143 3.79 4.56 0.26 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 210 | 108.74 4.88 471 1.55 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 156 | 106.16 | 0.00 3.25 3.86 1.20 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 240611 24.06.11 24.06.13 30 | 27.8 | 10951 | 0.04 4.22 0.31 BB/Ba1/B+ GaHkun
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 488 | 107.55 | 0.16 5.86 3.72 3.31 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 120 | 724 | 102.72 5.61 420 0.89 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.03.11 25.09.17 796 | 104.48 7.01 3.79 491 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 486 | 108.15 748 4.57 3.30 BI/B+ cblpbe
Alrosa-14 500 § 888  17.05.11 17.11.14 448 | 113.33 4.86 3.92 3.09 BB-/Ba3/BB- cblpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 1174 | 106.25 6.85 3.65 6.64 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 § 10.50  25.07.11 25.07.17 775 [Ba3/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 264 | 106.88 3.98 343 1.96 BBB-/Baat/ GaHku
BoM-15 300 § 7.50  25.05.11 25.11.15 57.2 | 101.29 717 3.70 3.83 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 486 | 104.71 5.37 3.20 348 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 750 | 102.60 6.29 3.32 4.88 BBB-/Baat/ GaHku
Business Alliance-12 8323R 8.88  25.04.11 25.04.12 13.6 GaHku
Credit Europe Bank-13 300 § 7.75  20.05.11 20.05.13 266 | 103.30 6.11 3.75 1.95 [Ba3/ BaHKu
EURDEV-14 500 § 7.38  29.03.11 29.09.14 432 | 11024 | 017 423 3.34 3.04 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.03.11 21.09.12 18.6 | 10346 547 3.81 1.37 BB//BB Xumus
Evraz-13 1050 § 8.88 24.04.11 24.04.13 257 | 109.49 413 4.05 1.88 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 56.7 | 110.94 5.55 372 3.80 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.04.11 24.04.18 86.6 | 116.59 6.54 4.07 5.14 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.05.11 12.05.13 263 [Caal/D cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 13 | 100.84 147 8.93 0.11 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.11 09.12.12 212 | 103.39 2.52 4.41 1.67 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.05.11 15.11.12 204 | 100.50 258 144 1.61 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 239 | 11329 263 425 1.82 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 321 | 106.02 4.06 6.21 241 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 287 | 10320 | 0.00 3.09 2.18 222 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 253 | 109.68 2.52 3.35 1.89 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 29.0 | 110.60 2.86 3.40 218 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 360 | 104.23 3.46 4.83 2.76 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 412 | 11397 3.79 3.58 2.96 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 442 | 10512 3.78 5.10 3.28 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 51.3 | 106.63 4.08 5.51 364 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 474 | 11418 2.24 712 344 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 57.4 | 103.29 4.31 246 411 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.05.11 22.11.16 69.3 | 107.49 470 2.89 472 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 733 | 10233 463 5.02 497 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 80.8 | 103.68 472 5.25 5.53 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 84.3 | 107.57 5.20 6.14 5.64 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.04.11 11.04.1€ 862 | 118.12 5.07 345 5.36 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 $ 925 23.04.11 23.0412 23.04.19 140 987 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 108.2 | 109.34 4.08 329 2.96 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 133.7 | 105.64 5.81 3.08 7.86 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.04.11 28.04.14 28.04.34 380 | 2815 126.04 0.25 342 277 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 321.7 | 109.82 6.50 332 | 1222 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 3.1 101.70 1.22 3.92 0.25 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.06.11 28.06.13 279 | 108.13 417 3.67 2.07 /Baa3/BB GaHkun
Gazprombank-14 500 § 6.25  15.06.11 15.12.14 457 | 104.03 5.05 3.00 3.28 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.03.11 23.09.15 55.1 | 104.24 543 312 3.79 /Baa3/BB GaHku
Gazprombank-16 120§ 7.35  08.05.11 08.05.16 62.7 | 105.25 6.03 6.98 4.12 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 287 | 104.02 3.82 270 218 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 33 | 102.26 243 5.38 0.26 [Ba3/B+ GaHkm
HCFB-11-2 450 § 1175 11.08.11 11.08.11 50 | 103.28 3.57 5.69 0.40 /Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 36.7 [Ba3/B+ BaHku
11B-13 200 § 11.00  15.08.11 15.02.13 235 D/Caa2/D GaHkun
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 7.7 97.78 12.99 473 0.57 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75/  09.05.11 09.11.15 56.7 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 444 | 10841 3.88 2.94 319 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 75.9 | 106.63 5.10 2.98 5.07 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 105.3 | 109.49 5.83 331 6.34 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1176 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 136.8 | 104.11 6.14 3.20 7.78 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 $ 10.38  10.09.11 10.03.16 60.8 = 97.62 11.01 5.31 3.79 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 43 | 101.90 425 478 0.34 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 71 102.49 2.03 6.29 0.57 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 68.2 | 100.94 4.80 5.02 481 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 10.7 | 104.92 2.26 3.81 0.84 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 1129 | 11242 6.28 3.84 6.63 BB+/Ba2/BB Ternexom
NKNH-12 101§ 1200  20.04.11 20.04.12 134 | 103.75 3.60 5.78 0.86 B/B1/ XuMms
NKNH-15 200 § 850  22.06.11 22.12.15 581 | 9494 | 0.00 10.72 448 225 B/B1/ XuMus
NMTP-12 300 § 7.00  17.05.11 17.05.12 143 | 103.70 3.75 3.38 1.10 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 215 | 106.89 & 0.03 5.10 433 1.59 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 31.7 | 10049 6.29 323 231 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.04.11 21.10.15 56.1 | 104.25 7.63 4.20 3.64 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.04.11 20.10.11  20.10.16 7.0 | 682 | 102.50 5.44 476 0.56 BB-/Ba3/ BaHkun
Novatek-16 600 § 533 03.08.11 03.02.16 596 | 102.28 4.80 2.60 425 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1205 | 104.15 5.48 317 7.21 BBB-/Ba2/BBB-  |cbipbe
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 6.6 TOproBns
Promsvyazbank-11 2258 875/ 20.04.11 20.10.11 73 103.44 292 4.23 0.57 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.05.11 23.05.12 145 | 106.22 421 4.53 1.10 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 4.0 285 | 111.07 4.84 0.37 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-15 200§ 12.75  27.05.11 27.05.15 512 | 116.50 8.04 547 322 BB-/Ba2/oTo3BaH | GaHku
Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 648 | 113.54 8.06 4.95 3.99 BB-/Ba2/oTosBaH | baHku
Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 838 | 112.52 10.84 5.55 457 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 $ 7.50 22.05.11 22.05.12 145 | 103.89 411 3.61 1.11 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 250 | 10423 | 0.17 24998 | 6236 @ 0.20 B-/B1/B- GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 15.8 | 102.00 7.34 4.41 1.19 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 13.8 | 102.85 3.60 6.09 1.05 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 265 | 108.04 331 3.32 1.98 BBB/Baat/ BaHku
Rosselkhozbank-13 RUB 30000 R 750  25.03.11 25.03.13 247 | 100.59 7.18 3.73 1.79 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 346 | 108.07 4.08 3.30 2.55 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 395 | 114.06 430 3.94 279 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11 21.09.16 6.0 | 67.3  101.08 4.83 3.45 0.49 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 61.0 | 100.50 378.70 | 433 0.01 BBB/Baat/ GaHku
Rosselkhozbank-1: 1250 § 6.30, 15.05.11 15.05.17 751 | 103.73 5.57 3.04 4.99 BBB/Baa1/ 6GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 878 | 110.77 5.89 3.50 547 BBB/Baat/ GaHkun
RusHydro-15 20000 R 7.88  28.04.11 28.10.15 56.3 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.04.11 29.04.15 50.2 | 100.74 = 0.08 343 1.80 3.76 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 806 | 14128 0.07 438 3.89 543 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 851 | 101.31 | 0.16 717 3.87 5.31 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 111.1 | 100.80 = 0.12 4.89 248 714 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2104 | 17422 | 0.03 5.86 3.66 9.13 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  31.03.11 31.03.30 2319 | 116.36 10376 945 4.66 3.22 5.42 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 1.7 | 100.61 422 429 0.14 B+/Ba3/B+ BaHKu
RusStandard-15 200 $ 888  16.06.11 16.12.15 57.9 = 99.27 9.06 447 3.73 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 69.6 = 99.67 11.08 4.89 4.07 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.04.11 03.04.17 73.7 | 10357 5.05 217 4.96 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 82 | 103.29 0.97 2.87 0.65 BBB/Baat/ GaHkun
Sberbank-13 500 § 648  15.05.11 15.05.13 264 | 107.58 2.85 3.01 2.00 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.07.11 02.07.13 280 | 107.57 3.03 3.01 212 BBB/Baat/ GaHkun
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 446 | 101.81 2.95 344 342 GaHkun
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 525 | 104.44 4.36 263 3.79 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.03.11 24.09.17 795 | 102.18 5.00 264 5.33 BBB/Baat/ GaHkun
Severstal-13 1250 § 9.75  29.07.11 29.07.13 289 | 11267 4.09 433 212 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 37.7 | 113.06 4.67 4.09 2.64 B+/Ba3/BB- Cblpbe
Severstal-17 1000 § 6.70  25.04.11 25.10.17 80.6 | 100.87 6.53 3.32 5.15 B+/Ba3/BB- cbipbe
Sibirtelecom-11 CLN 908 770, 24.04.11 24.04.11 14 BB/ Tenekom
SINEK-15 250 § 7.70  03.08.11 03.08.15 534 | 106.94 5.88 3.60 3.69 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.04.11 271017 806 | 97.31 5.87 276 5.37 TpaHcnopT
Tatfondbank-12 0% 1200  02.02.12 02.02.12 108 | 104.21 6.76 1152 | 0.86 B2/ GaHkmn
TMK-11 600 § 10.00  29.07.11 29.07.11 46 | 102.74 2.60 4.87 0.37 /B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 83.7 | 100.94 711 3.84 522 /B1/B npon3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 42 | 101.94 1.21 3.37 0.34 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 185 | 104.29 321 2.94 141 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 243 | 109.34 2.66 343 1.87 | BBB-/Baa2/BBB-  cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 474 | 107.16 423 2.92 343 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 65.1 | 112.35 4.85 3.34 440 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 733 | 107.83 5.10 3.07 483 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 852 | 11478 5.32 343 548 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 108.2 | 110.17 5.77 3.29 6.58 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 77.3 | 103.10 10.91 5.10 442 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 34 | 101.60 3.01 443 0.28 /Ba1/BB GaHkun
Transneft-12 500 $ 6.10,  27.06.11 27.06.12 15.7 | 105.03 212 2.90 1.23 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 15.7 | 103.35 2.70 2.60 1.23 /Baa1/BBB cbipbe
Transneft-13 600 § 7.70  07.08.11 07.08.13 292 | 11118 2.84 3.46 220 /Baa1/BBB [
Transneft-14 1300 § 567  05.09.11 05.03.14 36.2 | 106.05 3.51 2,67 273 /Baa1/BBB Cblpbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 90.1 | 122.65 5.00 3.55 5.62 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 9.7 | 106.46 3.66 5.64 0.75 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 82 | 102.97 3.66 8.06 0.66 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 30 | 27.1 /B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 60.0 = 99.14 | 0.2 391 3.78 449 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 221117 815 = 99.94 5.46 2.73 5.45 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 1135 | 105.76 6.08 3.26 6.81 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 1789 | 99.61 6.84 341 9.01 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 74 | 103.90 1.86 4.03 0.58 /Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838  30.04.11 30.04.13 259 | 108.11 434 387 1.90 [Ba2/BB+ Tenexom
Vimpelcom-16 600 $ 825 23.05.11 23.05.16 632 | 11049 5.87 373 4.16 /Ba2/BB+ Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 59.5 | 102.91 5.80 3.16 4.12 /Ba2/BB+ Ternexom
Vimpelcom-18 1000 § 9.13  30.04.11 30.04.18 86.8 | 112.66 6.85 4.05 517 [Ba2/BB+ Tenexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 1204 | 102.72 7.35 3.77 6.81 [Ba2/BB+ Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 76.6 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 553 = 98.78 6.51 3.14 3.79 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 71 103.25 1.82 363 0.56 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 36 | 101.83 1.90 8.10 0.29 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 19.9 | 106.18 270 3.1 1.52 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.05.11 28.11.12 208 | 99.58 12.25 6.02 145 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 295 | 102.51 2.89 3.90 2.28 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 474 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.11 04.03.15 484 | 106.05 478 3.05 349 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 60.0 | 100.33 413 4.24 4.44 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 280511 28.05.13 29.05.18 27.0 | 87.8 & 108.32 2.95 317 2.02 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 846 | 101.79 4.96 3.10 5.62 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 116.7 | 100.15 6.53 3.27 6.85 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 52.0 = 2959 | 106.77 0.01 4.50 2.93 3.73 BBB/Baa1/BBB  |6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

NcnonHuTenbHbIN AUPEKTOP, PyKOBOAUTE b AenapTaMeHTa
Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproenn

PykoBoauTtenb yrnpasneHunsa
Cepren LLlemapnos, she _sa@uralsib.ru

YnpasneHue npopax . YnpasneHune TOproenu
Koppapo Taeemxua, taveggiac@uralsib.ru Arppei bopuicos, bor_av@uralsib.ru
Enena flosravb, dov en@uralsib.ru Bsavecnas Yanos, chalovvg@urals!b.ru
ArHa Kapnosa, karpz)vaam@uralsib.ru HaTanba Xpabposa, khrabrovann@uralsib.ru
ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

Omutpui Monos, popovdv@uralsib.ru

Anekcen Cokonos, sokolovav@uralsib.ru

OaHnan @enbuman, feltsmand@uralsib.ru

YnpaeneHue no pbiHKaM AOJITOBOro Kanutana

KopnopaTuBHble Bbinycku ConpoBoXAeH1e NPOoeKToB

ApTtemun Camomnos, samojlovaa@uralsib.ru lNo3enb TUMOLLKKMHA, tim _gg@uralsib.ru
BuikTop OpexoB, ore_vv@uralsib.ru FanvHa lNyobiMa, gud _gi@uralsib.ru
Hapbs CoHiolwkmHa, sonyushkinada@uralsib.ru Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru
Anekcen YekywnH, chekushinay@uralsib.ru AHnToH Kynakos, kulakovak@uralsib.ru

PernoHanbHble BbINyCcKn
Kunpwunn MeaHos, ivanovkv@uralsib.ru
Anekcanap Maprees, margeevas@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

Aupekuuna aHanusa AoNnrosBbiX UHCTPYMEHTOB 3amecTuTenb pyKoBoguTensa yrnpasneHus
Pykosoautens Amutpum OyakuH, dudkindi@uralsib.ru Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru
Jonroeble 06si3aTenbCcTBa § Hedtb nras
Omutpuin Dyakun, dudkindi@uralsib.ru Anekcen KokuH, kokinav@uralsib.ru

Hanexaa Mbipcukosa, myrsikovanv@uralsib.ru tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru

Mapwus PagdeHko, radchenkomg@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru
fOpuin fonbaH, golbanyv@uralsib.ru

dneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru
Anekcanap CenesHes, seleznevae@uralsib.ru

Crpaterus/Monutrka

Kpuc Yndep, cweafer@uralsib.ru MeTannyprus/FopHop006bIBaloLL,as NPOMBbILLNEHHOCTb
Bauecnas CMonbsHUHOB, smolyaninovv@uralsib.ru Amutpuin Cmonu, smolindv@uralsib.ru
TNeorug Cannderko, slipchenkola@uralsib.ru Hukonan CocHoBckuM, sosnovskyno@uralsib.ru
JKOHOMMKA TenekommyHukauun/Mepna/
Anexceit flessto, devyatovae@uralsib.ru MHdopMaLNOHHbIe TeXHONorumn
Haranbs I\/Iamoposa,_ maling@uralﬂb.ru KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru
Onbra CrepuHa, sterinaca@uralsib.ru KoHcTaHTuH Benos, belovka@uralsib.ru
BaHkun

JNeoHng Cnnnyerko, slipchenkola@uralsib.ru MuHepanbHble ynobpenus /
Hatanes Mawoposa, mai_ng@uralsib.ru MawunHocTpoeHue /TpaHcnopt

Hatanus BepesauHa, berezinana@uralsib.ru AnHa Kynpnsrosa, kupriyanovaa@uralsib.ru
MpwuHa WpTerosa, irtegovais@uralsib.ru
AHanu3s pbIHOYHbIX BAHHbIX

Bsvecnas CMonbsiHWMHOB, smolyaninovv@uralsib.ru MoTpe6utenbckuin cektop /HeaBNXUMOCTL
Bacvnun dertapes, degtyarevwm®@uralsib.ru TurpaH OraHecsH, hovhannisyan@uralsib.ru
Omutpui Myw, pushds@uralsib.ru Anekcarpap LLenectoBny, shelestoviav@uralsib.ru

Makcm Hegosecos, nedovesovmv@uralsib.ru
PepakTopckas rpynna

AHMNNCKNNA 93bIK Pycckni 93bIK
[I>xoH Yonuw (aHrn. 53.), walshj@uralsib.ru, AHppen Matnropckuii, pya_ae@uralsib.ru
TumoTti Xann, hallt@uralsib.ru EBreHun IpuHkpyr, grinkruges@uralsib.ru
Mon e BuTT, dewittpd@uralsib.ru Onbra CMKKMHa, sim_oa@uralsib.ru
Xnccam Natnd, latith@uralsib.ru AHHa Pa3uHuUeBa, razintsevaav@uralsib.ru

Ln3aiin CrenaH Yyrpos, chugrovss@uralsib.ru

AHrenvHa LLlabapuHosa, shabarinovav@uralsib.ru

HacToawmi GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMAaLMOHHbLIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMb30BaThbCH WK
paccMaTpmBaThCs Kak odepTa Unm NpeafioxeHve fenate odeptbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obln NOArOTOBMEH C MakCUManbHOM TLLATENbHOCTbIO,
YPAJICUB He faeT HMKaKWX NPSMbIX UM KOCBEHHbIX 3aBEPEHWA WAV rapaHTU B OTHOLLEHWW [JOCTOBEPHOCTM 1 MOMIHOTbI BKIIOYEHHON B BlonneteHb MHpOpMaLmn.
Hu YPANICKIB, HW areHTbl KOMMaHUm unv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHbBIE YOBbITKM OT MCMOMb30BaHNs
HacToswlero GlonneTeHs UK CogepXallencs B HeM nHbopmaumm. Bce npasa Ha Oonnetersb npuHagnexar 000 «YPAJICUB Kanutan», n cofepXaliascs B Hem
MHMOPMaLLMA HE MOXET BOCMPOM3BOLAMTLCS U PACNPOCTPaHATLCA 6e3 NpefBapuTeNbHOro NMCbMEHHOro paspelleHns. © YPANCKE Kanutan 2011
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