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PyGneBble BbiMyckn

Vs meHeHue, 6.0.
YTM, % 3Hay. 3afgeH. 3amec. YTD
00346020 8.2 22 (27) 24
lasnpom-11 6.9 (33) (70)
Bbimnenkom-6/7 8.3 (33) 22
CblprBble PbIHKN
WU3meHenue, %
3Ha4y. 3ajeH. 3amec. YTD
3orior0, $/yHums 14742 1.2 56 38
Urals, $/6app. 1186 0.5 137 286
S&P Metamnbl, v 20104 (0.9) 42 09
S&P C/x npoa., MHA, 8534 (0.8) 80 33
HEHE)KHbIVI PbIHOK
W3meHenne
mnpa pyb6. 3Ha4y. 3apgeH. 3amec. YTD
Pero BLB 18 (0.0) (6.5) -
Kopcuera 5905 11.9 222 (4042
[Jenoautsl BLIB 8335 (19.5) (131)  200.3
V3 meHenue, 6.1.
NDF 1Y, % 4.24 5 (15) 67)
MOSPrime ON, % 3.15 1) 140
WUsmenenne, %
USDRUB 28.21 0.0 (1.8) (7.6)
NHpekcbl
V3 meHenue, 6.1.
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CTPATEIrMA

BHELLHWIA PbIHOK

[MaBHbIM COObITVEM AHSs 0beLlaloT CTaTb BXOA, AaHHbIX Mo MHdnsumn B CLLA, no npoMnpon3BoacTByY
1 nybnunkauma otyeta BoA. Mpeuns BHOBb He JaeT Nokos MHBECTopaM, onaceHus aedosta 3aMeTHO
BO3pPOC/U. YeTBepr 3aBepLUNICH O4EPEAHBIM CHUXEHUEM PbIHKOB, OXMAAEM, YTO HEraTUBHbIV TPEHL
NPOAOTIXKNTCS. cTp. 2

BHYTPEHHUM PbIHOK

KpenntEBponabaHK OTKpPbIT KHUMY 3a5BOK Ha pa3MelleHne TpexneTHero Beinycka bO-01 obbemom 5
MIPL pyb., OPUEHTUPYS MHBECTOPOB Ha AOXOLHOCTh B AManasoHe 8,16—8,68%. CerofHs Ha pbIHOK
nocTynsT 36,7 Mnpa py6. MMKBUAHOCTM B pe3ynbTaTe noraweHus OBP-17; B4epa LB pasmectun 6y-

Mar Ha 17,5 mnpg py6. crp. 2

YnnaTta CTpaxoBbiX B3HOCOB KOMMaHMUAMM NMpuBena K HebosbLLIOMY COKpaLLEeHMIo IMKBUAHOCTY, OOHa-
Ko cTaBk MBK no-npexHemy ctabunbHbl: MHAMKATUBHaA ctaBka MosPrime coctasnset 3,15%. Cne-
JYIOLLNA OTTOK CPEACTB OXMAAETCS B Cpefy, a A0 3TOro AHA NMKBUAHOCTb, MO BCEM BUOAMMOCTU, Oyaet
yBENMYMBATLCS. cp. 3

Pycckuin CTAHAAPT (B+/BA3 /B+)

BaHK nony4mn YncTbIn yobIToK Mo utoram IV KBapTana BBMLY CHUXEHWSE OCHOBHOMO JOXOAA W CE30HHOMO
MOBBILLIEHS OMEepPaLIMOHHBIX PACXOLOB. B T xe Bpems y GaHka BbICOKas JOCTaTONHOCTb KanuTana, a 6asa
(POHAMPOBAHWUS DbICTPO yNydlaeTcs. TakuM 0DOpa3oM, 3aBUCMMOCTb Pycckoro cTaHAapTa OT OMTOBOTO
(OOHANPOBAHNS CYLLIECTBEHHO CHU3MMACh, @ KPeAMTHbIM NOPTdeb Nokasan nepsble NpusHakm pocta. Ob-
nuraumn 6aHKa MOXXHO PEKOMEH[I0BATB K MOKYTKE, HO MapafiokC COCTOMT B TOM, HTO, 4eM MeHblile 0bbeM
06s3aTenbCcTB OaHKa, TeM MeHblUe ero 0bnMraLnm 06paLLaeTCs Ha PIHKE. ......cooeoieeaieeeense. cTp. 4

PoccEnbXo36AHK (BAA1/BBB)

baHK npeanaraeT pbiHKY AOMOMHWUTENbHbIN 0ObeM Bbinycka pybnesbix eBpoobnuraumin RAB “16rub ¢
npemuen nopaaka 30 6.n. KO BTOPUYHOMY pbiHKY. CaesKy NiliaHNPyeTCs 3aKpbiTb cerofHs. KoTmposkm
BbINyCKa MOTYT OKa3aTbCA MO, AABNEHNEM B KPATKOCPO4HOW MepCrnekTBe, O4HAKO B LIENOM Npeano-

KeHVe ABMSETC MHTEPECHBIM. cTp. 4

TNK-BP INTERNATIONAL LiMITED (BBB- /BAA2 /BBB-)

BP 1 PocHedTb [OroBOpUnMCh NPOAAUTL AeNCTBKE CornallieHns ob anbaHce A0 cepefunHbl Mas. Te-
nepb y BP noasmnoce Bpema ong yperynupoBaHua KOH%)J‘II/IKTa c naptHepom no TNK-BP International.
HOBOCTb BpSAL, NI OKaXeT CyLLEeCTBEHHOe BNVsiHWe Ha obnuraummn TNK-BP International, kotopble Top-

rylOTCs Ha CNPaBeasIMBbIX YPOBHSX. crp. 5

Buepa 3aKpblnack KHUra 3asBok no AebioTHoMy Bbinycky eBpoobnuraumin TCS Finance Limited (3A0
BaHk «TuHbKOM® KpedUTHbIe CUCTEMBbI») o6be|y|0M 175 mnH gonn. JoxoAHOCTb Bbinycka COCTaBmna
11,5% K noraweHmio Yepes Tpu roga. C Halen OLEeHKOW HOBOrO BbIMycka MOXHO O3HaKOMUTLCSH BO

BUYepallHeM Fixed Income Daily.

RUSSIAN INFORMER
HoBocT™ M KOMMEHTapuu, OTHOCSILLMECH K PbIHKY aKkLuii, CM. B HalleM eXeOHEeBHOM M3JaHuu
Russian Informer.

Bloomberg: USIB <Go>

WHTepHeT: www.uralsibcap.com |

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

NHbnaums, npomMnponsBoacTtBo u Mpeuus. OKoHYaHWe Heflenn o3HaMeHyeTcs nybnmkaumen aaHHbix no uHdnsumm B CLUA
33 MapT, pbiHOK oxumaaet, 4to WML, npoaeMoHcTpmpoBan npupoct Ha 0,5% 3a Mecau,. Kpome Toro, BeIMAYT MapTOBCKME AaHHble
No MPOMMPON3BOACTBY: MPOrHO3MPYETC BOCCTAHOBMEHMe pocTa (KOHCECHCYCHas oueHka cocTasnseT 0,6%) nocne nageHws
MecaueM paHee. He fonxeH ocTaTbCst ©e3 BHUMaHMA 1 oTyeT 3a | kBapTan 2011 r. dumHaHcoBoro ruraHta Bank of America.
BnpoyemM, MOMMMO amMepMKaHCKOM MakpoCTaTUCTUKM, UHTEpeC pbiHKa BbI3OBET EBpona, a TO4Hee CMTyaums C CyBepeHHbIMU
ponramu. Onacenms, y1o Mpeums Bcnepd 3a MopTyranven Gyaet BbiHyXAeHa 06paTMTbCs K EBPOCOIO3y 3a MOMOLLbIO, 3aMEeTHO
BO3POC/IM, YTO OKa3bIBAeT AAB/IEHNE Ha EBPOMNencKMe MHOEKCh. [JeMCTBUTENBHO, HEeMb3s UCKIoYaTh, YTO Tpelns obpaTutbCs 3a
NOMOLLbIO y>ke B Bnivkaniuee Bpems 1 EC yxe He B nepBbIvi ByfeT BbIHY>XAEeH OTKIIMKHYTbCA, Onaro cpefcTsa Ha Nofo0Hble Lenw
elle ecTb. Byepa ToproBas ceccusi Hadanacb C MafeHus eBpOMEenNCcKoM BamioThbl B LEeHe, OAHAKO K KOHLY [HA noTepu Obinn
OTbIrPaHbl 1 Mapa eBpo/Oonnap ocranacb y otmetku 1,45 ponn./eBpo. AMepuKaHCKMe VHAEKChb, Ha )oHe paso4apoBaHus
OAaHHbBIMW MO PbIHKY TPYAa, Ha4ann TOProBylo CECCUMIO 3aMETHbBIM CHXEHMEM, HO K 3aBEPLUEHMIO TOProB 4acTb NOTePb yAanoch
HMBENMpPOBaTb. HecMoTps Ha HebOoMbLIOe CHUXKEHWE BUPXKEBbIX MHAEKCOB, foxoaHocTb 10 UST HeMHoro nogpocna, 1o 3,5%.

CHMXeHMe NPOoAoIHKMIOCL. Byepa cnpef MHOAMKATMBHOIO CyBepPeHHOro Bbinycka Russia’30 k 10UST He3HaunTenbHO Cy3unncs,
Ha 5 ©6.n. go 119 6.n., npu 3ToM UeHa Russia’30 npakTMyeckn He M3MeHunacb, coctasme 116,5% oT HOMMHana. Russia’30
OKasaflacb efMHCTBEHHOW OyMarol CyBepeHHOro cermeHTa, obnafalolen MMMYHUTETOM K CHWXEHWIO, Tak Kak OCTaSibHble
BbINYCKM NOTePsNM B LieHe B cpegHeM 18 6.n. Bymary kopnopaTMBHOMO cerMeHTa NpoaoSi XMW AeLlleBeTb, U Mbl HE UCKITIOYaEM,
YTO HeraTuBHble HacTpoeHMs OyayT npeobnagath Ha pbiHKe B Gnxanilee Bpems. EBpoboHab! [a3npoma notepsnv B cpefHeM
20 6.1., Ha cTonbko xe ynanu 6ymarv JIYKOWMIa. B MeTannypriudeckom cektope ayTcanaepamu ctanv espoboHasl Espasa,
nopelleseBlIVe B cpeaHem Ha 50 6.n. MpeactaBuTeny MUHAHCOBOrO cekTopa CTanu Aellesne B cpeaHem Ha 20 6.m. Mpu 3ToM
4yTb NydLle OCTasnbHbIX CMOTpenuncs bymarn CoepbaHka — OHW NoTepsnv B LeHe B cpefHeM 13 6.n. CerogHs yTpom B Kuntae
BbILLMM Pa304apoBbIBatOLLME AaHHbIe MO UHMNAUMN: MecsdHbIM pocT WML, yckopuncs oo 5,4% B mapte ¢ 4,9% B deBpane, 410
MOBbILIAET BEPOSATHOCTb AANTbHENLLErO YXKECTOYEHUS AEHEXHO-KPEAUTHON NOoUTUKK B KuTae B Brivkarilee Bpems. A3vaTckme
PbIHKM AEMOHCTPUPYIOT 3aMeTHOE CHIXKEHWe, dblodepchbl Ha ameprKaHckie POHA0BbIE MHAEKCH Takke B MUHyce. Poccuinckume
NIoLWaaKM BPSA M CMOTYT YCTOATb NPW HEraTUBHOM BHELLHEM (DOHE, U Mbl OXXNOAEM CHUXEHWS Ha OTKPbITUM TOProB.

Onbra CTtepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

Kpeput EBpona BaHk 3anmet 5 mnppg, py6. Buepa Kpegut EBpona baHk (Ba3/—/BB—) oTKpbIN KHUMY 3asBOK Ha pa3MeLLeHue
TpexneTHero BbiNycka OuMpxeBbix obnuraumm nepeon cepum obvemom 5 mnpg pyb. Khura OypeTt 3akpbita 25 anpens,
pa3MelleHvie Oymar Ha Oupxe 3annaHMpoBaHo Ha 27 anpens. OpueHTMP MO CTaBke KymoHa coctaBnsieT 8-8,5%, 4To
COOTBETCTBYET AOXOAHOCTM B AMana3oHe 8,16—8,68%. B deBpane HbIHELWIHEro rofa SMUTEHT Pa3MeCcTU TPEXSIETHUI BbINycK
KpeoutEBpobaHk—6 o6bemMom 4 mnpa pyd. c odepTon 21 aBrycta 2012 r. Cnpoc Npy pa3MeLLEHNN NPEBLICU NPeasioXeHne B
5,5 pa3, CTaBka KymoHa CNoXwunacb Ha ypoBHe 8,3%, 4TO HWXe M3HavanbHO 0ObsABMEHHOro AuanasoHa 8,4-8,9%. B
HacToAwmn MomeHT KpeautEBponabaHk-6 — camblin AfIMHHBIA M3 oDpallaloLlimxcs pyOneBbix BbinyckoB HaHka (atopauus 1,3
rofa, YTM 7,37%). bonee noppoOHbI KOMMEHTapuii Ha TeMy pasmelleHus Kpeout EBpona baHka Oymet onybnmnkoBaH B
onuxaniiee Bpems.

3annaHupoBaHo noraweHve OBP. Ha cerogHs HameyeHo noratueHne OBP 17-11 cepun obbemoM 36,7 Mnpa pyb., 4TO HECKONBKO
NOAOEPXKUT YpOBEHb CBODOLHOWM NUKBUAHOCTM, CHU3MBLUMIACS B pe3yfibTaTe HaforoBbix miatexen. Kpome Toro, B pesynsTate
BYepaLLHero aykumoHa no OBP 18-cepun ¢ pbiHKa Bbino n3bsato 17,5 Mnpa pyo. LB npennaran cywectseHHo OonbLunii o0beM bGymar
— 100 mnpa py6., HO crpoc Obin NpeabsaBeH NLlb Ha 40,3 Mnpa, pyo. B utore cpeaHeB3BelLieHHas CTaBka cocTaBuna 3,4%, 4To Ha 4
0.N. HMXe AOXOOHOCTM, CIIOXMBLLUENCA Ha ayKUMOHe HeaenbHOW AaBHOCTU. Mbl MOATBEpXAaeM Halle MHeHWe, YTo B bnvanilee
Bpems LIb ctaHeT Gonee akT1BHO pa3mellatb OBP ans nsbsTns n30bITOYHON NIMKBUAHOCTA C pbiHKa U1, TaKUM 0Dpa3oM, CepXKMBaHUs
nHpnaummn. CornacHo Hanbonee NOCNenHUM HedeNbHbIM LaHHBIM MO UHPAALMM, NPUPOCT MHAEKCA NOTPeOUTENbCKMX LieH C Havana
Mecsiua no 11 anpens coctasun 0,2%, 13 Yero cnepyeT, 4To, N0 UTOraM MecsLia MHMDNALMSA MOXET NPEBLICUTL NPOrHO3MpyeMbIi MSPT
yposeHb 0,4%. HaLl nporHo3 mecsyqHou H@naumm paseH 0,5%.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbI PbIHOK

CraBkn MIBK CTaﬁlllanbl, HecMOoTpsA Ha Ha4daJlo nepuona obsi3aTenbHbIX BbINNaT

CerofHsl UCTeKaeT CPOK ANs NepeynCsieHnst CTPAXOoBbIX MNaTeXEN, U YPOBEHb NMKBUAHOCTM coKpaTmncs. OCTaTKmM Ha KopcyeTax
KpeauTHbIX yypexnaeHun B LIB nosbicunucs Ha 69,5 mnpg pyb. go 660 mnpa py6., a oenosutsl 6aHkoB B LB cHU3MNMchL Ha
126,9 mnpa py6. no 706,6 mnpa py6. Tem He MeHee cTaBki MBK ocTatoTcs 4OCTAaTOYHO CTabUNbHBIMUW: MHAMKATMBHAsA CTaBKa
MosPrime no ofHOAHEBHLIM KPEAMTaM He M3MEHWUNAch W Mo-npexHeMy coctasnset 3,15%. Crnenyowmii MacluTabHbIN OTTOK
CpencT8 13 OaHKOBCKOW CUCTEMbI OXXMIAETCA B Cpefly, TakvM 0Opa3oM, NMMKBUAHOCTb elle yCreeT HEMHOro BbipacTu. CerofHs
ctaBkn MBK, BepOSATHO, OCTaHyTCs CTaOUIMBHBIMU NN MOBBICATCA Ha 1-2 ©.1.

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa

py6., U ogHOopgHeBHas ctaBka MosPrime, % MexxayHapopHbie pesepBbl LIB P®D, mnpa ponn.
Cpeacrea 6aHkos B LIb P®, mnpa.py0. (nes.wk.) 550 4
OpHopHesHas cTaska MosPrime, % (npas.Luk.)
1800 - r35 500 508.4
1600 -
L 30
1400 - 450 4
1200 4 25
1000 - 400
20
800 -
Nt+———F—7—F7—F—F——F—————————
600 1,5 0 O OO D D D D o O O O O O v«
2003232883888 g22se S d s s oo ®© © oo T
Coxr88888==2=2=2=2000 S T 2999 9 = - 99 99w =99
fedIlggeggI==rI3I 8 S8 8888383838383 83838338388
Uemoyruku: L6 P® NcmoyHuku: L6 PO

Mo paHHbIM LIB, MexayHapoaHble pesepsbl PO no coctosHMio Ha 8 anpensa coctasunn 508,4 mnpg 4onn., yBenmyimBLLINCG Ha 3,9
MIPL, OOMS1. MO CPAaBHEHUIO C NpeablayLlen Hefenew.

CTOMMOCTb OMBaNIOTHOWM KOP3MHbI BbIpocia Ha 10 Koneek A0 HaWBbICLLen OTMETKM 3a Mecsl, — 33,92 py©6. Pybnb ocnab Ha 15
Korneek nNpoTvB gonnapa Ha MMBB no 28,28 py6./aonn., a eBpo 0OHOBMIIO MakCUMYM C SHBapS TEKYLLEro rofia, NoBbICMBLLNCh
no 40,81 pyb./eBpo. Kntarckas 3KOHOMMKa NPOAOMKAET YBEPEHHO PacTu Ha oHe pekopaHOM nHbnaumm ¢ 2008 1., 4To faet
y4acTHMKaM pblHKa MOBOA, HaLeATbCs Ha BOCCTAHOBMIEHWE MMPOBOW 3KOHOMMWKM, HO MPU 3TOM TakxXe CrnocoOCTByeT pocTy
OMaceHUn OTHOCUTENbHO YyckopeHusa MHbnaumm. CerogHa B CLLIA oxumpaeTcs BbIXOA CTaTAaHHbIX MO WMHMMALMM, KOTOpble
onpenensTr HanpasfeHve AanbHeWLIero ABVXeHVS (POHAOBLIX WMHOEKCOB M AMHAMWKY Ha pblHKe Forex. BHewHwWn ¢oH no
Oorbluer YacTu HeUTpanbHbIv, 1 pybrb, CKopee BCero, MpofosixkuT cnabets 1 onyctmtca go 28,3-28,35 py6./nonn.

Kypc py6./nonn. Kypc eBpo oTHocuTenbHO gonnapa CLLUA
" ueHa bappens He¢dTu Brent, gonn. n pybns
130 s | |eHa HE(OTH Brent, ( 280 1,46 = lonn. CLLIA/eBpoO (neB. LWK.) r 415
125 nonn./6app.(nes. wwk.) 1,44 4
- 28,5 142 Py6./eBpo (npas. Luk.) - 41,0
120 4 Kypc nonnapa CLLA, 1‘40
115 py6./gonn. (npas. Lk.) 290 1‘38 | L 405
10 - 295 122 1 - 40,0
105 300 :
100 - 132 4 L 395
9 4 t 30,5 1,30
S W 1,28 4 390
Ry ryny oy vy ryny g g g g g g g g g gy L P rEEEEEEEEEEEEERRREEoSoBBEE
Ericaaiel 3822 RTTITITICESS EEziieaagggg888sITTILIESSS
8888888 8888888
85T P2RNSIBNCRIRIBICRIRSES CUEPPONS TONERRRTPNERIRT VR
Hcmouruku: Bloomberg, MMBB UcmouHuku: Bloomberg, MMBBE

JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

BaHk «Pycckun ctanpapr» (B+/Ba3/B+)

®duHaHcoBble pe3ynbTaTtbl 2010 r. no MCdO: cnabbin IV kBapTan, cyw,ectBeHHoe
ynyJiieHue cTpyKTypbl (poHANPOBaHUSA

Pe3ynbTaTbl HEBaXkHble, HO He 6e3 CBeTNbIX CTOPOH. Byepa baHk «Pycckmi ctaHOapT» onybnukoBan KOHCOMMANPOBAHHYIO
puHaHcoByto oT4eTHOCTL 3a 2010 1. 1 NpoBes TenedOHHYI0 KOHdepeHLUMIO And MHBECTOPOB. [okasaTenu IV KkBapTana okasanncb
XyXe, YeM B TpPeTbeM, BBUAOY CHUXEHUSA YMCTOrO NPOLIEHTHOMO A0X0A4a MNPWY CE30HHOM POCTE PACXOLAO0B. TeM BpeMeHeM CTPyKTypa
oHampoBaHMs Pycckoro ctanfapTa MPOLOSIKAeT ynyywaTbCs, a [LOCTaTOYHOCTb KanuTana OCTaeTcs BbICOKOW, OOHaKo
NNKBUOHOCTb BanaHca CHM3MNAch — OTHaCTW B pe3ynbTaTe 3HA4YUTENbHbIX BbINAAT KOHTPOMMPYIOLWEMY aKLMOHepy, NPy TOM YTO
Ha BanaHce BaHKa YACIUTCS OYeHb KPYMHbIA MOPTdENb LeHHbIX OyMar, KOTOPbIV He MPUHOCUT TOPrOBOrO AOX0AA.

(-]

EAVHCTBEHHbIN BapuaHT - cyGopaMHUPOBaHHble obnuraumn. Ha pybneBoM pbiHke obpatlatotcs obnumraumm PycCraHa-7,
[l0 MOoraLleHns KOTOPbIX OCTaloCh MeHee LWecTn MecsileB, a bymaru PycCTaHa-8 HacToNbKO HU3KOAUKBUAHBI, YTO MO HUM efBa
NN NPOXOAMNT ofHa crenka B Mecsl,. OBpallaloLlMIACcs Ha BHELLHEM PbIHKe BbINyck eBpoobnuraumii RUSB'11 noralaetcs B Mae,
TaK 41O, ecnm PycCKmin CTaHOapT He Pa3MeCTUT HOBbIX BbIMYCKOB, TO eAMHCTBEHHbIM MPUEMMEMbIM BapWAHTOM OCTaloTCA
cybopavHMpoBaHHble obnuraumm 6aHka. B yactHoct, RUSB “15 (B -/ B 1), KOTOPbIN He Obln BbIKYMIEH SMUTEHTOM MO OMUMOHY
«konn» B 2010 r., B HACTOAULMI MOMEHT KOTMPYETCsH C AOXOAHOCTbIO 7,4%, unn co cnpegom 525 6.1, K 4oNnapoBbIM CBOMaM,
4To 6/M3KO K YpOBHIO CybopavHMpoBaHHOrO Bbinycka NOMOS 15 (B1/B+) v 4yTb ycTynaeT nokasatensm PROMBK'16
(Ba3/B+). Taknm 06pa3om, Ha TekyLimx ypoBHsax RUSB’15 Henb3s Ha3BaTb 0COOEHHO NprBReKaTenbHbIM, XOTS, e/ MHBECTOPSI
HE CYMTAIOT 3TW UHBECTULMM B3aMMOWCKITIOHAIOWMMMK, TO Mbl PEKOMEHOOBANM Obl BKMOYMTL B MOpTdenb Bce Tpu Oymaru.
MpuctanbHoro B3rnaga 3acnyxmeaet RUSB'16, no KOTOpoMy MPefacTouT ONuMOH «Koni» B Aekabpe 2011 r. B HacToswwmm
MOMEHT Dymara KOTUpYeTcs Bblllie HOMWHanNa ¢ AOXOAHOCTbIO 5,75% K onumoHy «konn» n 8,4% K noralieHunio. HanoMH1Mm, 4To,
nocrne Aatbl ONuMoHa OyaeT yCTaHOBMEH KYMOH Mo popMyre: cTaBka NATUNETHUX KazHavenckmnx obnuraymn CLUA + 665 6.n. Tot
akT, 410 RUSB'16 B HAaCTOALLMIM MOMEHT KOTMPYETCH Bbille HOMWHaNA, yBeM41MBaET BEPOATHOCTb NCMOSIHEHMSA ONLMOHA «KOJN»
B [ekabpe, a LOXOAHOCTb ByMaru K OnuUMOHy BbIFISAUT BMOJHE npuerekaTesibHo. OLueHoYHas JOXOAHOCTb K MoralleHuio Takxe
NpeCTaBNAETCs HEMMOXoW, NOCKOMbKY NPeanaraeT NpemMuio KO BCEM TPEM BbilleHa3BaHHbIM Dymaram. Bce 3To BMecTe B3siToe
nenaet RUSB'16 camol npvBnekaTtenbHOM M3 BCeX 0bpallalolimMxcs Ha pbiHKe Gymar Pycckoro ctaHpapTa. BaxkHo, ofHako,
MOMHUTb O BEPOSTHOCTU TOTO, 4TO DaHK HE UCMOMHWUT OMUMOH «KON» B fekabpe 1 B pe3ynbTaTe OKaXeTCs, Y4TO 3TO 0ObIYHbIN
CyOOpPANHUPOBAHHDBIN BbIMYCK CO CPOKOM ODpaLLLeHNs NATb NeT.

[MonHbIV TEKCT KoMMeHTapus by[eT onybnikoBaH B bivxaniuee Bpems..

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

Poccenbxo30ank (Baa1/BBB)

BbaHK npeanaraeT npemutio 3a yBenm4yeHue oobema

PCXB popa3smeliaeTt pybnesbii eBpo6oHa RAB ‘16rub ¢ npemuen 25-30 6.n. KO BTOpUYHOMY pbIHKY. PCXB BYepa
00BABUIT 0 [Opa3MeLLEHMM BbiNycka pyOneBbix eBpoobnmraumii RAB “16rub, coenky nnaHMpyeTcs 3aKpbiTb CEroAHs B Te4eHue
OHa. OpueHTMp no ueHe coctasnsieT okono 101,5%, 4to cootsetctByeT foxonHoctn 8,318%. [lo nosBneHns npeanoxeHus
KOTMPOBKW MO BbINYCKY HAaXOAUAMCh Ha yposHe 103,2% (YTM 8,0%), Ho nocre 3Toro onyctunmcb 4o 102% (YTM 8,2%). Ha
MOMEHT pa3melleHns BGoHa B MapTe OH, a Takxe Oonee kopoTkmin RAB '13rub poBHO NOXWMAMCH Ha KpuByl pyOneBbix
BbinyckoB PCXB, ofHako BMNOCNEACTBUM UX JOXOOHOCTW OMyCTUINCL B cpefHeM Ha 20 6.n. HUXe KpuBOW, cieays, BUAMMO, 3a
cyBepeHHbIM pybneBbiM eBpoOoHAOM Russia ‘18rub, KOTopbIN € Tex Nop CHU3UACA B AOXOAHOCTM Ha 85 6.n. Hanudve npemunn
OKaXeT AaBneHune Ha KoTUpoBki RAB “16rub B KpaTKOCPOUYHOW MepcrekT1Be, OfHAKO 3aTeM Mbl OXMAAEM WX OMepexaloLlen
OVHAMWKM OTHOCUTENBHO PbIHKA, MOCKOMbKY B HACTOsILLEe Bpems OHW TOPryloTca CO CnpedoM K pybnesbimM cBonam Ha 60 ©O.n.
wnpe, 4em RAB “13rub.
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BaHK npeanoXXun npeMutio 3a AoNoNIHUTENbHbIN 00beM Bbinycka RAB ‘16
[loxoHOCTW pybneBbIX 0BANraLMiA FOCyAapPCTBEHHbIX DAaHKOB (KOTUPOBKM AeNCTBUTENbHLI Ha 14 anpens 2011 r.)
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UcmoyHuku: MMBB, oyerka YPAJICUBa

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

TNK-BP International Limited (BBB-/Baa2/BBB-)

PocHedTb cornacunacb nogoxxpatb BP

PocHedTb 1 BP oTnoXxunu 3akpbiTne caenku go cepeanHbl Mas. VIcToprsa BOKpYr BO3MOXHOro naptHepcTsa BP 1 PocHedtu
BYepa MOMy4YMna LUAHC Ha ydayHoe 3aBeplueHve. HamoMHVM, YTO B CepefuHe SHBaps KOMMaHuK OOBbABMAM O CO3LaHWUM
CTpaTerMyeckoro anbsHca, npegycMatpuBaiollero obmeH akumamm (9,53% akumin PocHedTn Ha 5% akumin BP), a Takxe
COBMECTHYIO pa3paboTky MecTopoXAeHU HedTN Ha apKTMYeckoMm wenbde. OgHako BTOPOM akumoHep B poccuinckom CIM THK-
BP — koHcopumym AAR — BbiCKa3ancs KaTeropmyecky NpoTVB 3TOW CAENKWM, MOTMBMPOBAB CBOE peLleHWe TeM, YTO COrflacHo
aKUMoHepHoMy cornatueHuto THK-BP, ans ocyLlecTBReHns cTpaternyeckmx MHBECTULMIN B Poccuio HeobxoAmMMo cornacue obomnx
aKuMoHepoB. B pesynbrate npotmBogenctems AAR JIOHOOHCKMM cyd 3amMopo3nn caenky mexay BP v PocHedTtbio oo
OKOHYaTemnbHOro petleHnst CTOKrofbMCKOro apOUTPaXKHOro Cyaa, KoTopoe OyheT BbIHECEHO He paHbLue nioHs. Kpome Toro, 14
anpens ncrekan Cpok cornatleHuns, no KOTOPOMY CTOPOHbI AOMKHbI Dbl 3aKPbITh CAENKY, U CyLLeCTBOBaNa AOBOJIbHO BbICOKas
BEPOATHOCTb, 4TO PocHedTb MoOrna oTkas3aTbCid OT MapTHepCTBa ¢ BP v npucTymuTb K MOWCKY APYyrnx KaHAMAATOB Ha
COTPYOHUYECTBO.

Bpems pnsa nuksupauumn pasHornacun mexay AAR n BP elle ectb. Ha pbiHKe LIMPKYAMPOBANO MHOMO C/TYXOB O BO3MOXHbIX
cnocobax paspelleHus KoHdnukTa. Tak, cama THK-BP npemnarana BbikynuTb 5-MPOLEHTHYIO OOM0 B PocHedTM U Toxe
MOYy4acTBOBAaTb B OCBOEHMM apKTUHECKOro wefbda. Takxke yNnoM1Hanca BapuaHT, npeaycMaTpyrBatoLLMI COBMECTHbIN Bbikyn BP
1 PocHedTbio gonm AAR. OgHaKo yunTbiBas KPYMNHbIA pasmMep Tpebyemol cyMmMbl (He MeHee 25 mnpd gons.), 8 Kotopyto AAR
OLLeHMBaeT CBOIO OO, Takas CAenka NpefcTaBfsieTcs ManoBeposTHOM, Tak Kak HanTW 3Tu cpenctBa BP v PocHedTn Oypet
CNTOXHO, @ FOTOBHOCTb MOCNeAHEN COrNacUTbCA C STUM CLeHapMeM TakxKe HeoyeBunaHa. Elle OAMH HelaBHO 03BYYEHHbIV BapUaHT
npennonaraet Bbixof BP m3 coctaBa akumoHepos THK-BP, 4ToObl yCTpaHUTh NpensTcTBUs AN anbsHca ¢ PocHedThio, HO OH
NPefcTaBnseTcs eLle MeHee BeposTHbIM: BO-MnepBbix, THK-BP perynsapHo BbinnaqmsaeT BHyLIUTENbHbIE ANBMAEHObI (CyMMapHble
avenaeHasl TNK-BP International Ltd. 8 2010 r. coctaBunv okono 3,9 MApA [OAM.), @ BO-BTOPbIX, ONSATb Xe B CUiy
[LOPOroBM3HbI NakeTa (Takxe He MeHee 25 MIpA A0N.) ONepaTMBHO HalTX NokynaTens OyaeT o4eHb CIIOXHO.

HenTpanbHo ans obnuraumin. Ecnv He NpUHMMaTL BO BHUMaHWe KOHIMKT akLMOHEpOB W MPOaHanM3npoBaTb BO3IMOXHbIe
nocnencTaus cutyaumm ans camon TNK-BP International Ltd., cambiM HEGRaronpuaTHbIM, Ha Hall B3rNsfg, SBNSETCS BapuaHT,
NpY KOTOPOM KOMMaHWs NPUMET y4acTve B CAefike, onnatue akumm PocHedTv nnn BP 13 cobCTBeHHbIX CPencTs. B 3ToM crydae
LLONroBas Harpyska KOMMaHUM MOXeT [LOBOJTbHO CYLLIECTBEHHO BbIPACTW, HTO HEraTMBHO CKaxeTcs Ha Bymarax smMuTteHTa. B 10 xe
BpeMs BbIXO[, M3 COCTaBa aKLMOHePOB OfHOMN 13 cTopoH (AAR mnmn BP) nnu nossneHne HOBOroO CTpaTernieckoro MHBeCTopa He
HeCyT CyLecTBEHHbIX PWUCKOB. OAHAKO KOHCOMMAAUMA KOMMAHWWM B OOHUX PyKax WAV MOSBMEHWE elle OAHOW KPymHOM
MHocTpaHHon HK B 4ucne akuMoHepoB Morna Obl CTaTb MO3WTMBHOW HOBOCTbIO. B niobom cnydae, yperynvpoaHue
aKLMOHepHOro KoHnvkTa OyaeT MOMOXMUTENbHO BOCMPUHATO WMHBecTopamu. OfHako cenyac HOBOCTb BPAL NN OKaxeT
cyllecTBeHHoe BnusHWe Ha obnuraumm TNK-BP International, koTopble TOpryloTcsi Ha CnpaBefIMBbIX YPOBHSAX, HaxOAsCh
NPaKTNYeCKM Ha OOHOW KPUBOW.

tOpuvi FonbaH, golbanyv@uralsib.ru
5
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

15 anpensa

18 anpens

19 anpens

20 anpeng

21 anpens

22 anpeng

25 anpens

26 anpeng

27 anpens
28 anpeng

29 anpens

[eHeXHbIN pbIHOK

15 anpens
20 anpeng
25 anpens
28 anpens
16 man
20 maq
25 masq

30 mas

Pa3melueHue baHk HOK -50O-01 (2 mnpa py6.). PasmeueHne BOB-nun3unHr-03 (5 mnpa pyo. ).
Pa3meLlleHne BIb-nun3nHr-04 (5 mnppg py6.). Pa3meleHre BO6-nm3unnr-05 (5 mnpa py6.).
PasmelleHne MKB 50O-04 (5 mnpg py6.). Morawenne Amypmetans-3 (3 mnpg pyo.).

PasmelleHne PYCAJT bpaTck-08 (15 mnppa pyo.).

PasmeleHne AVXK-A19 (6 mnpg py0.). PasmelleHme Apocnasckas 06n-34010 (3 mnpa
py6.).Obepta M-UHpyctpmsa-2 (1,5 mnpg pyb.). MoralweHne MockoBckas obnacts-25006
(12 mnpg py0.). MoralueHve Apocnasckas 0bn-34006 (2 mnpa pyo.).

MoraweHwne CaHkT-TNeTepbypr-26007 (3 mnpa pyo.).

PasmelleHne TaTcdoHabaHk-60-02 (2 mnpg py6.). Moratuerve EBPP-2 (5 mnpga py6b.).
MoraweHwne Csizb-baHk-1 (2 mnpg pyb.). Morawexue 3aBog ApceHan-2 (0,3 mnpa pyo.).

Odbepta MuHnnuta-®uHaHc-1 (0,5 Mnpg py0.). Odepta O6bearHeHHbIe KOHANTEPbI-DUHAHC-2
(3 mnpa py6.). Morawenuve 3asoa MuHnnuta-®OuHarc-1 (0,5 mnpa py6.). Morawwerne TA3KOH- 1
(30 mnpa py6.).

Odbepta Moccenbnpom @uHaHc-2 (1,5 mnpa py6.). Ocbepta Mon baHk-5 (5 mnpa py6.). OdepTa
rasnpom HedTb-4 (10 Mnpg py6.). MoraweHwe Maznpom-2011 (500 maH CHF). MorawweHne
CnbupbTenekom-2011 (90 mnH gonn).

PasmetueHue MC Cyxoro-60-02 (3 mnpa pyb.). Pasmelerme IC Cyxoro-50-03 (3 mrpa py6.).
Odbepta TeHzop-PuHaHc BO-1 (0,3 mnpg py0.). Ocepta MpomTpakTop-DrHaHc-3

(5 mnpa py6.). MorawweHve HoBble Toprosble cuctembl-1 (1 mnpg py6.). MoraeHne Mob3kc
@uHaHc-1 (4 mnpa py0.). MoraweHwe bantnHeectbaHk-1 (1 Mnpg pyo.).

MoralueHne BHelwskoHoMbaHK-2 (2 Mnpg gonn.).
Odpepta HTM3-3 (8 mnpa pyb.).

Odbepta Kacnuiickas SHeprua GuHaHc-1 (1 mapga py6.). Odepta MNepsobark 5O-01
(1,5 mnpga py6.). Odepta Pazrynan-duHanc-5 (2 mnpg pyo.).

BbinnaTta CTpaxoBbIX B3HOCOB

Beinnarta 1/3 HOC 3a | kBaptan 2011 .
Bbinnata akumzos n HOMN

Bbinnata Hanora Ha npuobinb

Bbinnarta cTpaxoBbix B3HOCOB

Boinnata 1/3 HOC 3a I kBaptan 2011 .
Bbinnata akuusos v HAMA

Bbinnata Hanora Ha I'Ipl/l6bIJ'Ib
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KANEHAAPb O®DEPT
Jara Obbem LleHa CraBka HoBas [ata cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KyrnoHa, % KynoHa, % norawieHus
19.04.11 M-WHpycTpus-2 1500 100 10,75 10,75 10 niona 2013
ObbennHeHHble
22.04.11 3000 100 15,0 10,5 18 anpens 2012
KoHOUTEPbI-DUHAHC-2
Moccenbnpom ®urHaHc-2 1500 100 14,0 12,25 12 anpena 2012
25.04.11 Mow baHk-5 5000 100 12,96 10,0 19 anpens 2012
[a3npom HedTb-4 10 000 100 16,7 - -
TeH3op-DrHaHC bO- 1 300 100 12,0 - -
26.04.11
MpomTpakTop-®rHaHC-3 5000 100 18,0 18,0 1 aBrycra 2011
28.04.11 4Tn3-3 8 000 100 8,0 - -
K -
acnumnckas SHeprna 1000 100 15.8 ) i
®uHaHc-1
29.04.11
MNepBobaHk BO-01 1500 100 10,0 - -
Pasrynan-®uHaHc 5 2000 100 - - aedont
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 9.000 16.06.11 14.06.12 142 91.13 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 25.2 100.48 100.20 100.40 9.19 4.59 1.7 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.05.11 15.11.18 924 101.01 99.78 101.30 8.03 1.94 3.81 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.11 15.09.20 114.7 100.50 1000 100.02 100.50 741 2.06 4.59 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 126.9 100.00 | 1.25 1767 99.01 99.99 8.51 2.08 5.38 /A3/BBB (buHaHCbI
AVDKK 1706 8000 R 9.05  15.04.11 15.04.22 1340 | 103.31 8.80 156 | 573 JA3/BBB MHaHChI
AVDKK 1806 7000 R 800 150411 150416 15.07.23 61.0 @ 149.2 JA3/BBB MHaHChI
AVDKK 2006 5000 R 860 15.06.11 15.12.27 2030 | 10275 102.00 103.50 8.54 388 | 7.94 JA3/BBB MHaHChI
AVKK 406 900 R 870/ 01.05.11 01.02.12 9.8 102.38 102.00 102.85 5.76 207 | 073 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.04.11 15.10.12 183 | 10154 587 178 | 090 JA3/BBB MHaHChI
AVKK 606 2500 R 740 15.04.11 15.07.14 39.6 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.04.11 15.07.16 64.0 | 100.23 7.83 189 | 288 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14  15.06.18  36.0 873 | 100.25 | 0.15 13000 100.14 10045 | 7.72 192 | 188 JA3/BBB MHaHChI
And-02 1000 R 1125 24.06.11 231211 211212 8.0 20.6 100.62 | 0.20 100.68 100.98 10.52 5.58 0.60 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 6.5 101.25 | 0.25 100.90 101.15 5.55 3.89 0.49 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11 24.0412] 15.10.13] 13.0 30.5 102.06 6.10 4.03 0.92 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 6.0 296 103.76 103.51 104.00 5.25 6.75 043 B+/B1/ cbipbe
AKpoH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13 14.0 31.7 108.30 450 108.30 108.45 6.05 6.38 0.97 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 51.0 104.69 10 000 104.50 104.78 7.85 2.13 3.29 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 27.0 50.9 102.80 108 325 102.71 103.00 7.00 2.00 1.90 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11  28.06.13] 23.06.15 27.0 51.0 102.96 | 0.06 102.65 102.95 6.94 2.00 1.90 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 50.9 104.70 64 000 104.56 104.80 7.84 213 3.28 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 34.0 58.5 101.70 225232 101.50 101.70 7.70 4.04 2.36 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 139 99.96 16 841 99.96 100.00 19.28 4.49 0.55 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 40.6 100.25 | 0.05 100.00 100.14 7.39 7.48 2.74 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 24.2 101.70 101.55 101.70 6.83 3.80 1.81 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  10.10.11 08.04.13 24.2 101.70 3501 101.60 101.70 6.83 3.80 1.81 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 111011  13.10.11] 09.04.13 6.0 24.2 101.01 | 0.28 100.61 100.75 6.02 4.00 0.47 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 12.0 29.8 100.70 55989 100.65 100.98 6.84 371 0.87 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850  16.06.11  13.12.12] 121213 20.0 324 101.80 100.41 102.65 7.46 4.16 144 [/Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 35 100.13 600 80.01 110.00 6.04 3.21 0.27 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 22.0 100.00 7.68 3.76 1.58 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16, 21.0 69.0 108.60 691415 108.55 108.75 7.07 5.74 143 cbipbe
BalHedTb-02 15000 R 1250  21.06.11  21.1212] 13.12.16) 21.0 69.0 108.78 56 500 108.51 108.79 6.96 5.73 143 cbipbe
BaluHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16, 21.0 69.0 108.80 55906 108.51 108.74 6.94 573 143 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 105 103.80 101.00 103.68 12.54 8.17 0.73 MeTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 1.0 24.9 100.58 99.00 100.50 5.23 0.06 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 36.0 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 22.8 101.95 102.00 6.43 3.64 1.67 /Ba3/BB- notpe6. ToB.
BB/ MM 60-01 3000 R 7.35 15.04.11  1210.12] 11.10.13] 18.0 30.4 101.25 6.57 3.62 1.31 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11  1210.12] 11.10.13] 18.0 304 101.63 6.29 3.61 1.31 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 15.04.11  1210.12] 11.10.13] 18.0 304 101.42 6.44 3.61 1.31 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 26.8 101.89 101.91 102.05 7.07 3.87 1.89 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 26.8 101.92 101.91 102.35 7.06 3.86 1.89 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 15.04.11  1210.12] 11.10.13] 18.0 304 101.35 6.49 3.62 1.31 /Ba3/BB- notpe6. ToB.
BUA AVXKK A 9440 R 8.50  15.06.11 15.03.40 352.1 101.94 102.30 8.49 2.10 10.22 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 16.08.11 12.02.13 22.3 100.00 75.00 100.00 8.15 3.99 1.59 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 27.6 104.42 | 152 500 000 98.51 104.99 7.22 4.42 1.92 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.07.11  14.07.11] 08.07.14 3.0 394 102.52 1000 102.36 102.52 4.55 7.39 0.24 /Ba3/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 54.8 100.65 8.29 411 342 /Ba3/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 54.8 100.11 8.44 413 341 /Ba3/BB+ Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 29.1 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.00 18.05.11 211111 141112 7.0 19.3 100.02 10 99.00 100.02 8.94 4.49 0.54 /B2/B- GaHku
BogokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 56.7 101.80 101.30 8.49 4.31 3.52 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 23.1 B2/ GaHku
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 12.0 30.6 101.53 4800 99.00 101.53 747 4.42 0.90 B2/ GaHku
BTB - 506 15000 R 740  21.04.11 17.10.13 30.6 101.13 7.09 1.82 213 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 15.0 63.7 101.40 | 0.03 59010 101.30 101.44 6.13 1.77 1.14 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 15.06.11  20.12.11) 10.12.14, 8.0 445 102.80 50 000 102.40 102.80 5.38 2.35 0.63 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 17.06.11 15.03.13 234 101.88 | 0.08 50 014 104.15 6.71 1.86 1.68 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 17.06.11 15.03.13 234 101.88 61001 99.00 101.70 6.71 1.86 1.68 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.06.11 15.03.13 234 101.73 6.80 1.86 1.68 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 58 103.10 10 000 103.05 103.12 4.90 5.56 0.46 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.02.12  05.02.13  10.0 221 99.99 4.56 2.24 0.77 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13, 2.0 259 100.02 99.11 101.00 5.48 3.14 0.14 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 17.0 34.8 99.49 75.11 100.00 7.34 3.46 124 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 12.05.11 14.05.12] 06.11.14 13.0 434 100.65 6.44 1.76 0.81 BBB//BBB (puHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 3.0 51.5 100.30 44 531 100.25 100.40 5.76 1.74 0.24 BBB//BBB (buHaHCbI
BTB-Nna®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 2.0 62.7 100.30 7400 100.30 100.39 5.62 1.86 0.16 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 14.06.11  16.06.11] 07.06.16 2.0 62.7 100.35 3000 100.27 100.37 5.31 1.86 0.16 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 8.0 68.6 100.35 6.39 1.70 0.56 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 10.05.11  09.02.12] 01.08.17, 10.0 76.7 100.73 | 0.03 100.55 100.90 6.19 1.74 0.72 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 11.05.11  12.08.11] 02.08.17 4.0 76.7 101.20 3000 100.22 101.22 2.89 1.64 0.32 BBB//BBB (puHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 79.0 115.7 99.60 806 601 99.50 99.60 7.98 3.96 4.83 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 31.0 115.7 99.99 440 322 99.80 99.99 6.90 3.44 221 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 60.0 120.9 BBB/Baa1/BBB | GaHku
[a3npHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 16.0 63.9 110.60 84 811 110.60 110.70 5.90 6.65 1.1 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70.  19.04.11  25.04.11) 09.04.19 0.0 97.2 100.39 8.30 0.03 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75  28.06.11  28.06.11) 24.06.14 2.0 38.9 119.80 502 119.55 119.80 5.72 BBB/Baa1/BBB | cbipbe
FA3MPOM A13 5000 R 1312 28.06.11 26.06.12 14.6 108.73 47 259 108.63 108.73 5.58 6.02 1.06 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 6.5 101.20 27 100.10 4.76 345 0.50 BBB/Baa1/BBB | cbipbe

FA3MPOM A9 5000 R 723 17.08.11 12.02.14 345 100.93 100.00 101.90 6.98 3.57 242 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 15.04.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[a3npomb 2 5000 R 654 25.05.11 20.11.13 317 /Baal3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 6.0 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 194 | 100.17 6.56 341 1.40 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85  26.05.11 22.11.12 19.6 | 100.20 6.82 341 1.42 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 323 | 101.40 95400 7.28 3.81 2.23 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 242 | 100.80 278 521 100.80 101.25 6.83 3.54 1.77 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 24.2 | 100.73 335 000 100.00 101.25 6.86 3.54 1.77 /Baa3/BBB- Ccbipbe
[asnpomHedTs-10 10000 R 890  09.08.11  30.01.18] 26.01.21 83.0 @ 119.2 104.01 026 103.30 103.80 8.28 4.27 4.81 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 58.5 | 102.55 402717 102.55 102.70 8.00 413 3.70 /Baa3/BBB- cbipbe
[a3npomHedTs-9 10000 R 8.50 09.08.11  02.02.16/ 26.01.21 58.0 & 119.2 @ 102.55 475002 102.51 102.75 8.00 4.13 3.70 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 850  21.06.11 21.06.11 23 99.00 aHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 25 100.60 25100 100.60 100.70 5.17 4.01 0.20 /Baa3/BBB- aHepreTuka
nasHas gopora-03 8000 R 500 21.11.11 30.10.28 2136 | 94.00 90.01 9.16 5.30 10.38 TpaHcnopt
no6akcbark 6O-01 5000 R 830  16.08.11 16.02.13 225 | 100.90 @ 0.15 301201 100.90 101.10 791 4.08 1.60 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 220713 100 @ 27.7 @ 101.09 100.65 101.43 6.65 3.97 0.72 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 08.06.11  13.06.12] 08.12.13 14.0 = 323 @ 100.98 @ 0.08 101.45 7.23 4.00 1.03 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 08.06.11  13.06.12 08.12.13 14.0 = 323 & 101.00 0.10 69 459 101.00 721 4.00 1.03 BB//BB- GaHku
rccot 5000 R 925 220911 27.0911) 26.03.17 6.0 724 | 101.20 50 949 101.20 101.29 6.34 4.56 0.43 BB/ MaLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 8.0 32.7 | 100.60 1000 100.51 101.55 7.46 4.09 0.63 BB/ MaLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 24.7 | 102.54 97.70 10.85 5.84 1.59 TOproBnst
[NanbCe3206 2000 R 760 01.06.11 30.05.12 137 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12] 3.0 15.3 Tenekom
[OBTT-0 02 5000 R 775 21.07.11 18.07.13 275 19.49 11.00 27.98 141.14 19.83 0.73 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 231 aHepreTMka
[xendchCul1 2000 R 500 21.04.11 20.10.11 6.3 IloTo3BaH TOproens
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 50.1 97.82 97.85 98.40 9.35 4.31 3.16 TOproBnst
EABP-3 5000 R 1050, 03.05.11  03.11.11) 25.10.16, 7.0 674 | 102.66 102.51 102.79 5.44 5.10 0.51 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18/ 34.0 | 83.0 | 100.90 20 000 100.90 101.09 7.33 3.80 247 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 401 21.04.11 21.04.11 0.2 100.19 -5.66 1.00 0.02 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 49 100.19 100.00 100.25 3.54 0.99 0.38 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 38.5 | 100.50 100.00 101.00 3.58 0.92 2.89 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 950  13.07.11 09.04.14 36.4 | 100.56 100.00 101.00 3.66 0.94 2.74 AAA/Aaa/AAA | BaHkn
EspasXona®-1 10000 R 925  23.09.11  22.03.13] 13.03.20 24.0 @ 108.5 @ 103.50 151786 103.00 103.70 741 4.46 1.69 B+/B1/B MeTannyprus
EspasXonag®-2 10000 R 9.95 02.05.11 28.10.15/ 19.10.20, 55.0 & 115.9 @ 105.60 773002 106.00 106.15 8.61 4.70 3.35 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20 24.0 = 108.5 @ 103.70 4000 103.00 103.89 7.30 4.45 1.69 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 9.95 020511 28.10.15/ 19.10.20 55.0 @ 115.9 = 106.20 240 002 106.00 106.15 8.44 4.67 3.35 B+/B1/B meTannyprus
EBpoXum-02 5000 R 890 05.07.11  03.07.15| 26.06.18 51.0 & 87.7 | 103.00 5763 103.00 103.50 8.02 4.31 3.40 BB//BB XAMUS
EBpoXum-03 5000 R 825 250511 181115 141118 56.0 @ 924 | 100.49 100.00 103.00 8.12 4.09 3.65 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 11.9 75.02 aHepreTMka
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 124 (puHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 175 | 102.16 100.00 104.33 11.63 6.34 121 (buHaHCbI
)Kene3sobet1 1000 R 10.000 27.05.11 27.05.11 14 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 7.0 101.40 3000 101.41 101.49 5.65 3.98 0.52 B/Ba3/ GaHku
3eHuT 506n 5000 R 750 07.06.11  05.06.12 04.06.13 14.0  26.1 100.92 | 0.02 100.85 101.00 6.75 371 1.02 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00  05.07.11 050712 01.07.14 150  39.1 101.52 | 0.02 101.40 101.50 6.75 3.93 1.10 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011  07.04.12] 07.04.13 120 @241 100.60 5010 100.41 100.75 6.56 3.54 0.91 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12] 22.09.13 180 & 29.7 @ 101.26 101.21 101.35 6.88 3.86 1.31 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 19 aBToONpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 39.1 100.20 99.01 110.02 8.03 3.96 2.63 1B+ TOProBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11] 02.06.16, 2.0 62.5 | 102.07 | 0.07 31202 101.86 102.07 4.38 9.02 0.16 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 250511 250512 251113 14.0 = 319 | 100.15 3462 100.75 101.14 9.66 4.75 0.96 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 11 99.89 98.52 100.50 10.79 4.74 0.08 meTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 76 105.50 9000 105.50 106.20 7.70 7.92 0.55 cepBuC
WHtypucer-2 2000 R 14000 24.0511  29.07.11) 21.05.13 4.0 25.6 | 103.74 2588 103.50 103.74 6.73 0.32 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 29.3 | 103.40 141 550 103.42 103.50 7.82 4.46 2.04 /Ba2/ MaLUMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 36.3 | 100.32 | 0.02 540 503 100.30 100.39 7.62 3.78 2.53 JoTo3BaH/B- aHepreTuka
Vipk3Hepro1 5000 R 1550  02.06.11 28.11.13 32.0 | 102.48 102.41 14.82 7.54 1.87 JoTo3BaH/B- aHepreTMka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11] 20.11.12] 2.0 19.5 | 100.44 100.11 100.59 5.39 5.11 0.12 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 200 @ 326 & 101.98 101.75 101.85 7.86 4.40 144 aBToNpoM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 342 | 101.50 48100 101.50 101.77 8.15 4.22 2.34 aBToNpoM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 294 TOProBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 28 102.53 | 0.03 18201 101.03 102.52 6.98 4.38 0.22 XUMUs
KUTOuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 384 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 77 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 112 | 104.18 103.80 104.50 7.34 5.74 0.83 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 3.0 100.00 clx
KOMEMKA 02 4000 R 16.50  18.05.11 15.02.12 102 | 107.50 1 107.06 107.50 7.42 3.83 0.73 /loTo3BaH TOProBNst
KOMEMKA 03 4000 R 980  18.05.11 15.02.12 102 | 101.95 101.55 101.75 7.59 240 0.75 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 26.04.11  30.07.12 23.07.13 16.0 @ 27.7 @ 101.90 594 101.90 102.30 8.06 2.32 112 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 30.0 | 102.00 1000 101.50 101.90 8.35 2.20 2.07 /loTo3BaH TOProBNst
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 25 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12) 18.02.14 16.0 = 347 @ 101.20 77010 101.11 101.29 748 4.25 121 [/Ba3/ GaHku
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 60.7 | 100.00 2000 000 8.78 4.29 3.82 XUMUS
JleHCneyCMY BO-2 2000 R 1450  26.05.11 23.05.13 25.7 | 107.75 1420 107.75 108.75 8.60 3.36 1.14 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 16.06.11 07.12.12 20.1 107.40 16 804 107.40 107.65 7.64 3.67 0.80 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  29.07.11 27.01.12 9.6 102.22 | 0.32 101.90 105.29 5.68 417 0.73 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 123 | 101.88 6.17 3.92 0.90 /Ba2/ aHepreTuka
JIOKOBaHk 5 2500 R 925 28.0711 04.0811) 23.07.15 4.0 52.0 | 100.52 20001 100.51 100.65 6.99 4.59 0.29 B-/B2/ GaHku
JIOKOBaHk 60-01 2500 R 8,50 11.08.11  09.02.12] 06.02.14 100 & 343 @ 101.12 0.2 23001 100.91 101.12 7.18 4.19 0.75 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 220 & 28.0 @ 103.41 103.05 103.99 7.88 4.73 1.55 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 28.06.11  02.07.12 25.06.13 150 = 268 | 102.60 102.75 103.75 8.22 5.10 1.06 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 29.3 | 103.75 4 103.15 103.50 8.42 4.81 2.02 B/B2/ CTPOUTENLCTBO

JICP BO-03 2000 R 9.50/ 22.09.11 20.03.14 35.7) 10250 45001 102.50 102.60 8.70 4.62 241 B/B2/ CTPOMTENLCTBO




Fixed Income Daily 15.04.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 5.1 100.76 B//B+ cbipbe
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 8.2 clx
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 3.0 98.00 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.06.11 08.12.11 79 101.40 84190 101.32 101.40 4.94 3.49 0.60 BBB-/Baa2/BBB-  cbipbe
Tlykoitndo6n 6000 R 740  09.06.11 05.12.13 32.2 | 100.50 193 100.56 101.93 7.31 3.67 2.23 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335 08.08.11 06.08.12 16.0 | 109.20 86 226 109.15 109.33 6.04 6.10 1.16 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  08.08.11 06.08.12 16.0 | 109.20 141 500 109.00 109.35 6.04 6.10 1.16 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO03 5000 R 13.35  08.08.11 06.08.12 16.0 = 109.35 260 005 109.00 109.35 5.93 6.09 1.16 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 16.0 | 109.18 109.00 109.35 6.06 6.10 1.16 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 16.0 = 10929 = 0.09 109.01 109.40 5.98 6.09 1.16 BBB-/Baa2/BBB- | Cbipbe
ITykoitnBO06 5000 R 9200 16.06.11 13.12.12 20.3 | 104.65 50 000 104.40 104.75 6.31 4.38 145 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 203 | 104.21 104.00 6.59 4.40 145 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 29.3 | 101.78 7.56 4.04 2.06 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 29.3 | 101.32 7.78 4.06 2.06 TOProBNst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 29.3 | 101.29 101.80 7.80 4.06 2.06 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 29.3 | 101.80 14768 101.35 101.95 7.55 4.04 2.06 TOProBAst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 35.0 | 101.15 2000 101.00 101.15 7.69 3.94 242 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 115 | 10160 = 0.10 5860 101.55 101.79 6.52 4.03 0.87 TOproBnst
Macrepb-3 1200 R 8.000 01.06.11 30.11.11 7.7 99.00 98.01 100.00 10.08 4.03 0.49 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000 30.06.11 28.03.13 23.8 | 100.05 75.00 100.10 7.16 1.74 1.72 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.0411 271011 23.04.13 7.0 247 | 100.45 100.40 100.60 6.47 1.80 0.49 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 11.0 | 350 | 100.28 98.50 100.00 5.74 2.98 0.82 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 8.0 385 | 101.10 10 000 101.05 101.35 6.53 4.07 0.62 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 02.06.11 29.11.12 198 | 108.72 022 108.10 108.75 711 5.85 1.37 BB/Ba2/B+ GaHku
MOM-Bank 50-02 5000 R 8.15  21.06.11 17.12.13 32.6 | 100.70 87 764 100.70 100.85 8.00 4.04 2.22 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 81.9 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11] 23.05.12, 2.0 135 | 10097 & 081 1 100.16 100.96 1.88 543 0.13 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 53.0 @ 114.0 @ 105.60 20 000 105.70 106.25 8.61 4.72 3.36 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 53.0 = 114.0 = 106.00 10 106.00 106.39 8.50 4.70 3.36 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11  18.02.14) 09.02.21 350 @ 119.6 = 101.10 029 59619 100.61 101.05 7.96 4.07 2.38 B1/ MeTannyprus
Meuen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 35.0 & 119.6 @ 101.00 26 000 100.60 101.00 8.00 4.07 2.38 B1/ meTannyprus
Meuen 206 5000 R 850  15.06.11  20.06.11/ 12.06.13 2.0 26.3 | 100.60 30 361 100.56 100.85 4.54 421 0.18 B1/ meTannyprus
Meuen 406 5000 R 19.000 28.04.11  30.07.12 21.07.16, 16.0 642 & 11525 120 591 115.25 115.50 6.64 411 1.08 B1/ meTannyprus
Meuen 506 5000 R 1250  19.04.11  18.10.12  09.10.18/ 18.0 & 912 | 108.20 6.89 2.88 1.28 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.12 7.0 192 | 10421 0.11 61718 104.00 104.65 5.07 5.98 0.52 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 23.3 | 104.40 740 104.40 104.85 7.37 4.66 1.66 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 247 | 10478 | 0.27 104.41 104.85 7.30 4.64 1.69 /B1/ meTannyprus
MWA-306 1500 R 725  26.05.11 24.02.12 105 | 100.06 = 0.06 99.11 100.00 7.35 1.81 0.78 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11 181012 01.10.15 18.0 @ 544 99.99 99.00 100.00 7.37 1.83 1.35 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0411 28.07.11] 17.07.14 4.0 39.7 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 4.8 MalLLKHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.0212  07.0213 11.0 = 222 | 104.49 103.50 105.00 7.53 6.44 0.77 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 41 25.85 17 25.89 26.85 23.63 CTPOUTENLCTBO
M-WHayctp2 1500 R 1075 13.07.11 10.07.13 273 49.00 18.00 80.00 58.22 10.94 118 CTPOUTENLCTBO
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 1.0 126 | 100.18 100.10 100.17 2.09 4.23 0.06 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 16.0 | 102.07 24001 102.05 102.50 7.85 4.59 1.16 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11  24.0712] 14.07.15 16.0 @ 51.7 & 10324 079 102.45 7.03 4.7 113 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 6.0 485 | 101.35 23400 101.35 101.45 6.74 477 0.48 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.08.11 22.02.13] 22.02.14 230 @348 | 100.55 59 000 100.50 100.59 8.33 4.19 1.61 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 194 | 100.55 7000 100.40 100.60 6.63 342 1.40 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11  16.12.11] 121212 8.0 20.3 | 102.65 1000 102.50 102.77 5.62 4.7 0.62 oto3gan/Ba3/BB  MeTannyprus
MMK 50-03 5000 R 6.47 220911 26.03.12] 19.09.13 12.0 | 296 @ 100.50 100.40 100.50 5.93 3.21 0.88 0T038aH/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 35.0 | 101.00 & 0.05 5001 101.05 101.15 7.39 3.78 244 oto3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 240 | 101.81 101.25 102.25 6.77 3.75 1.75 oto3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11] 26.02.13 5.0 228 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 050711 03.07.12 3.0 149 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 49 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 38.6 (buHaHCbI
MoitbaHk 5 5000 R 1296  21.0411  25.0411 16.04.15 0.0 488 | 100.12 417 6.45 0.03 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 26.3 B-l/ GaHku
MOCMAPT® 1 2000 R 13.10.11 12.04.12 121 1.81 TOProBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 14.6 99.00 3018 99.00 99.40 10.90 4.68 0.66 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 11 yenyru
MocTpAsT®1 7500 R 11.80/  21.06.11 18.12.12 205 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 5.1 103.10 32500 103.00 103.40 4.93 6.05 0.40 1/BB- aHepreTuka
MocaHepro2 5000 R 765 250811 01.03.12 18.02.16, 11.0 = 59.0 & 101.77 142 200 101.75 101.97 547 3.75 0.82 1/BB- aHepreTuka
MocaHepro3 5000 R 1025 03.06.11  06.12.12] 28.11.14] 20.0 = 44.1 106.41 1000 106.15 106.40 6.09 4.80 1.42 //BB- JHepreTuka
MOSK-01 3500 R 9.000 28.0411 11.08.11) 25.07.13 4.0 27.8 | 100.88 5304 100.80 101.47 5.31 2.22 0.30 BB+// aHepreTuka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 4.8 101.22 | 0.07 100.90 101.98 4.95 3.97 0.38 aHepreTuka
MPCK Yp.01 1000 R 8.60 24.05.11 22.05.12 135 88.01 JHepreTuka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 5.0 41.0 | 103.97 12075 103.91 104.00 6.64 8.39 0.36 aHepreTuka
MTC 01 10000 R 7.00 21.04.11 17.10.13 30.6 99.58 99.50 99.67 7.31 3.50 212 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 55.0 99.60 220 99.65 99.87 8.01 3.88 3.48 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 27.0 = 87.2 @ 102.27 101.00 101.50 6.96 3.90 1.87 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 1.0 375 | 10111 | 0.01 162 966 101.08 101.11 371 16.52 0.09 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11 26.07.12] 19.07.16, 16.0 @ 64.1 109.79 | 0.07 109.72 109.84 5.98 12.94 1.10 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 80.0 | 102.50 357 126 102.31 102.40 8.37 4.23 4.60 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.200 56.0 @ 1164 @ 100.80 165812 100.80 100.85 8.09 4.03 3.51 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14 11.0 = 354 @ 100.51 88 002 100.51 100.89 9.60 4.99 0.80 GaHku
HK AnbsiHe BO-01 5000 R 9.25  09.08.11 04.02.14 342 | 102.85 100.00 102.90 8.25 4.48 2.32 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 28.0 @ 1129 @ 103.20 286 99.00 103.55 8.32 4.7 1.93 BB+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 11.6 90.06 B/B1/ XUMUS

HIIMK-B0-01 5000 R 9.75  07.06.11 04.12.12 200 | 105.35 5948 104.75 105.50 6.36 4.62 142 BB+/Ba1/BBB- | meTannyprus
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HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 188 | 106.53  0.11 202 699 106.43 106.60 6.35 5.03 1.32 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 23.0 | 102.10 102.00 102.10 6.65 3.78 1.68 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 26.8 | 101.65 14619 101.02 101.68 6.79 3.68 1.90 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 25.05.11 250512/ 25.11.13 140 @319 @ 10145 025 3512 101.20 101.55 7.75 4.45 0.98 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12 02.07.14 150 392 = 100.70 = 0.01 249 100.46 101.20 6.82 3.66 1.1 BB-/Ba3d/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 290 @ 776 @ 10213 = 0.3 83 547 102.10 102.29 761 417 2.03 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 2.0 264 | 100.35 5000 100.30 100.40 4.62 3.48 0.18 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0811 240212 24.02.14 11.0 @ 349 @ 100.50 8150 100.41 100.58 6.49 345 0.80 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 27.9 | 100.60 205 009 100.60 100.80 6.82 347 2.00 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.04.11 10.07.15 51.6 | 102.89 8.02 2.24 1.81 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 0.4 80.00 791811 66.00 80.00 9.35 TOproBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 0.6 101.42 75.10 100.57 -13.78 5.87 0.06 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 108.7 NpoM3BOACTBO
06KoHa®-01 3000 R 10.75  18.05.11 16.05.12 133 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.0413 7.0 245 B/l notpe6. ToB.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 2.0 8.0 JHepreTuka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12 18.06.13 14.0 = 265 @ 101.72 101.20 102.00 6.02 3.68 1.07 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 56 103.40 4637 103.00 103.67 4.74 591 0.44 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 725 21.04.11 19.04.12 124 | 100.88 6.44 3.58 0.91 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13, 2.0 259 | 103.70 100.35 6.25 0.17 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 4.6 102.57 100.03 102.27 6.07 6.32 0.36 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 359 | 100.80 122 282 100.77 100.90 8.10 4.08 247 GaHku
MapHac-M 2 1000 R 950  19.05.11 17.11.11 72 notpe6. ToB.
Mepsobatk 5O-01 1500 R 10.000 27.04.11  29.0411) 24.04.13 0.0 247 | 10026 = 0.16 2.27 4.97 0.04 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 36.4 | 100.00 1500 000 8.68 4.24 2.49 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 25 100.55 | 0.35 100.11 100.60 6.81 4.74 0.20 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 2.8 99.92 5.39 2.51 0.22 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214 20.0 = 449 | 109.00 100 001 107.00 117.05 7.10 5.86 1.42 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 16.5 | 100.82 100.70 101.50 7.22 3.85 122 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 16.5 99.73 100.01 100.44 7.33 3.52 122 /Ba3/B+ GaHku
Moyta-01 7000 R 825 27.09.11 250314/ 22.03.16, 36.0 @ 60.1 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 342 | 101.80 59 300 101.70 101.84 8.02 421 2.34 BB-/Ba2/oT03BaH | GaHKku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 133 | 101.22 1112 101.22 101.39 6.68 3.82 0.98 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-06 5000 R 8.25  08.06.11 17.06.13 26.5 | 101.59 75025 101.55 101.65 7.59 4.05 1.85 BB-/Ba2/oT03BaH | GaHku
MpoMTp0206 3000 R 0.01  19.04.11 18.10.11 6.2 86.71 32.11 0.01 0.39 MaLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 3.0 217 98.00 | 0.10 1329 97.71 98.00 26.80 9.16 0.22 MalLLMHOCTP.
Mpotek®uH1 5000 R 12.000 04.05.11 02.11.11 6.7 99.01 TOproBnst
MpodMeansd-1 3000 R 10500 21.07.11  23.07.13  16.07.15 28.0 @ 51.8 | 103.10 12145 103.05 103.25 9.09 5.08 1.87 Tenekom
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 55 101.66 101.01 102.32 13.49 8.34 0.40 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 112 | 102.93 102.70 104.50 13.93 8.24 0.78 c/x
Pasrynsitd4 3000 R 17.000 25.05.11  02.06.11] 22.05.13 2.0 25.6 | 100.09 80.50 13.62 8.47 0.12 cix
Pasrynaind5 2000 R 27.0411  29.0411) 23.10.13, 0.0 30.8 1.00 c/x
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 31.9 | 101.70 101.30 101.69 6.89 3.68 222 BBB+/Baa3/BBB | GaHku
Paitbbaitaen-4 10000 R 1350 07.06.11  08.12.11) 03.12.13 8.0 32.1 105.06 5000 104.90 105.06 543 6.41 0.59 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 33 109.99 -22.55 4.31 0.35 BB-// yenyru
PBK®uHaHCc3 3000 R 9.000 16.05.11  14.11.13] 09.11.15 32.0 | 55.7 | 102.56 100.60 102.75 8.01 4.38 2.12 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 119 10189 = 0.39 1509 101.21 101.89 8.62 5.1 0.88 B-/B1/B- GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11] 06.06.12 2.0 140 @ 10085 @ 0.10 20000 100.85 100.90 6.17 6.15 0.16 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 20.0 | 105.15 1444 270 105.00 105.15 6.15 4.46 143 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 191 102.45 102.17 102.45 5.98 3.68 1.38 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 2.8 100.90 37 350 100.80 100.90 4.48 4.20 0.22 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050 18.05.11  18.05.11) 13.11.13 1.0 31.5 99.48 99.40 99.70 3.58 0.01 0.09 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 352 | 12156 | 0.07 284 140 121.50 121.56 6.79 6.15 2.32 BBB/Baa1/BBB | TpaHcnopT
PX[-1106n 15000 R 780  25.05.11 18.11.15 56.0 | 102.05 @ 0.05 102.00 102.31 7.40 3.81 3.58 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111 16.05.19 8.0 98.5 | 105.98 105.88 106.20 4.84 7.01 0.56 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 352 | 101.98 101.66 101.97 9.41 4.89 2.35 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 485 | 104.24 10 000 104.05 104.20 8.65 4.66 3.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212 20.06.16, 21.0 & 63.1 107.13 143 107.13 107.44 6.08 4.89 1.48 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11] 05.06.17 2.0 748 | 101.50 1730 101.45 101.62 5.00 7.04 0.16 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080, 25.07.11 240713  16.07.18 28.0 @ 883 | 109.30 108.97 109.30 6.42 4.93 1.93 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 11.000 25.07.11  23.07.14 15.07.19, 40.0 = 100.5 @ 113.62 113.46 113.80 6.41 4.83 2.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  25.07.11  27.07.11  08.07.24 3.0 | 161.1 @ 105.58 103.20 107.97 6.38 0.30 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215/ 16.01.25 46.0 @ 167.5 106.05 145000 105.99 106.23 7.24 4.23 3.06 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Hayeir-01 3000 R 1050 27.05.11 231112 20.11.15 20.0 @ 56.0 75.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040  21.06.11 171213 151215 33.0 @ 56.9 | 102.50 30000 102.11 103.75 9.53 5.06 214 cbipbe
Poc6ank BO-01 5000 R 740 240611 27.06.12 21.06.13 150 @266 @ 101.14 101.20 101.40 6.44 3.65 1.08 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.00 08.07.11 08.07.13 272 | 102.31 | 0.06 5000 102.30 102.50 6.98 3.88 1.92 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13, 1.0 31.2 | 100.64 50 000 100.50 109.99 0.91 5.98 0.08 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 1.0 434 | 100.66 1 100.50 0.69 5.98 0.09 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 21.07.11  23.07.12, 16.07.15 16.0 @ 51.8 | 101.89 101.40 101.50 8.48 4.89 1.1 (buHaHCbI
PocroccTpax-2 5000 R 10500  12.05.11  1211.12] 021117 19.0 @ 798 @ 102.01 101.50 102.99 9.24 5.13 1.32 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.06.11  08.12.11) 09.12.13 8.0 32.3 | 100.28 100.00 100.29 10.00 5.25 0.60 GaHku
PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 814 (buHaHCbI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 814 (buHaHCbI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 814 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 22.0 A 107.1 @ 104.00 9000 103.60 104.19 6.69 4.32 1.60 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20, 22.0 @ 107.1 @ 104.15 100 000 103.57 104.29 6.61 4.31 1.60 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14) 09.02.17, 35.0 & 70.9 & 10554 @ 0.04 15706 104.80 105.54 7.16 4.37 2.38 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17, 6.0 78.6 | 103.23 100.00 104.50 4.57 5.56 0.46 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11 081211 27.11.18 8.0 92.8 100.02 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14) 09.02.18 41.0  83.1 100.18 75.00 101.50 7.87 3.88 2.76 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 2.0 87.0 | 100.25 10 000 100.23 100.35 5.22 343 0.16 BBB/Baa1/ GaHku

Poccenxb 8 5000 R 1010 26.05.11  26.11.12)  14.11.19) 200 = 1045 @ 105.50 236 105.05 106.06 6.50 477 1.40 BBB/Baa1/ GaHku
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Poccenxb 9 5000 R 10100  26.05.11 261112 14.11.19 20.0 @ 1045 10560 = 0.05 105.05 105.83 6.44 4.77 1.40 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 17.0 289 101.20 1 101.35 101.45 6.34 3.55 125 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 17.0 289 101.25 64 665 100.90 101.45 6.30 3.55 125 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.05.12 29.10.13 130 @ 31.0 100.65 692 100.65 100.94 4.87 3.27 0.96 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 4.0 28.2 100.80 202 341 100.75 100.80 9.09 5.94 0.31 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 83.5 100.49 851924 100.45 100.50 8.37 4.12 491 Mertannyprus
PycMope 06 2000 R 10.000 16.06.11  20.06.11/ 14.06.12] 2.0 14.2 99.78 99.20 100.35 11.06 2.50 0.16 notpeb. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 53 100.30 29328 100.30 100.40 6.89 373 0.41 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 122 100.39 747 3.85 0.88 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11  19.11.13 10.11.15 320 @ 557 100.62 7.72 3.92 2.16 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 18.05.11  20.11.13 11.11.15 320 @ 557 101.10 5035 101.05 101.20 7.51 3.90 217 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 17.0 @ 53.8 101.30 232 101.30 101.69 6.84 3.79 129 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.70 20.09.11 18.09.12/ 15.09.15 17.0 @ 53.8 101.25 90.09 101.80 6.90 3.79 1.29 /Baa2/BB+ GaHku
PbI6Kkab-1 1000 R 0.01  31.05.11 28.02.12 10.7 NPOU3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 53 99.00 98.01 99.99 11.97 4.68 0.39 MaLLKHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11] 06.06.14 8.0 38.3 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 27.8 101.20 68 101.20 101.99 11.90 6.01 1.80 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 2.0 144 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/  24.05.11 24.05.11 1.3 1.02 nNpou3BOACTBO
CesizbbaHk1 2000 R 16.000 21.04.11 21.04.11 0.2 100.88 -24.91 3.95 0.03 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 5.0 174 103.81 170 608 103.81 103.85 5.09 6.72 0.42 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  19.08.11 15.02.13 224 105.25 | 0.35 104.80 105.54 6.78 4.62 1.60 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 224 105.00 67 104.75 105.24 6.93 4.63 1.60 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.06.11 27.03.12 116 NpoM3BOACTBO
CesCTABTO2 3000 R 1250 20.07.11 17.07.13 27.5 104.58 1932 104.52 105.20 10.42 5.96 1.80 aBTONpOM
C3Tenek406 2000 R 810 09.06.11 08.12.11 79 BB//BB- Tenekom
C3Tenex506 2000 R 612  24.05.11 21.05.13 256 BB//BB- Tenekom
C3Tenex606 3000 R 11.70  04.05.11  09.08.11] 24.07.19 4.0 | 100.8 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 19.07.11 17.07.12 15.3 108.75 108.75 108.99 10.64 8.25 1.04 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14 10.10.19 43.0 @ 1034 116.73 17 507 116.65 116.79 8.08 5.77 2.60 MeTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14 10.10.19, 43.0 @ 1034 @ 116.60 55 000 116.60 116.70 8.12 5.77 2.60 meTannyprus
Cu6Tnk-806 3000 R 950 11.08.11  11.08.11] 08.08.13 4.0 28.2 BB/ Tenekom
CUBYPXong1 1500 R 1047 05.05.11 01.11.12 18.9 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11  04.10.12]  03.10.13] 18.0 = 30.1 102.05 | 0.20 1460 102.10 102.30 8.42 4.76 1.30 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 40.7 81.01 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 28.0 Tenekom
Cuctlanc 1 3000 R 8.50  11.10.11 08.04.14 36.3 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.04.11 15.04.14 36.6 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 231 105.70 9749 105.37 105.70 6.61 4.60 1.66 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14, 16.0 = 405 111.17 129 437 111.00 111.17 6.01 6.62 117 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 02.06.11 041212 24.11.16 200 @ 684 108.70 | 0.20 537 108.70 109.29 6.82 5.73 1.39 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 59.9 100.93 100.67 101.00 7.37 3.78 219 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 21.06.11  26.06.12, 18.06.13 150 @ 265 102.50 719 102.01 102.80 9.59 5.72 1.02 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11  15.10.12,  07.10.13 18.0 @ 30.2 100.30 41 100.00 100.50 10.67 5.34 129 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13 140 319 101.00 83704 101.05 101.60 8.35 4.52 0.98 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 12.12.11] 05.06.13 8.0 26.1 101.74 41200 101.00 101.90 6.96 4.80 0.60 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 10.04.14 36.4 100.00 2000 000 8.42 411 2.50 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 11.9 TOproBnst
C1WHpyctpt 1000 R 07.07.11 07.07.11 28 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 15.2 93.20 1.20 55622 93.20 93.49 15.14 4.54 1.03 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 243 92.00 28 92.00 93.99 13.63 4.61 1.65 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 10.2 97.52 0.02 1309 97.52 97.89 16.53 6.49 0.70 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75  03.09.11  03.03.12 03.03.14, 11.0  35.1 99.89 0.04 340 99.65 99.90 10.10 4.92 0.78 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12, 5.0 16.9 100.77 577 100.60 100.77 7.33 4.58 0.37 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 27.0 & 112.0 = 103.40 9494 103.40 103.55 7.75 4.51 1.88 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 132 98.50 1310 98.50 100.30 13.63 5.92 0.88 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 29.7 101.10 100.70 101.05 6.86 3.58 212 B+// cbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 18.9 99.53 85.02 100.65 8.76 4.13 1.32 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 1.6 100.90 1700 99.90 101.05 5.97 6.42 0.12 B2/ GaHku
Tardonab 5 2000 R 850  21.09.11 21.03.12 114 100.20 236 163 100.20 101.06 8.43 4.23 0.85 B2/ GaHku
Tardonab 6 2000 R 8.75 30.08.11 28.0212 26.02.13 110 @ 228 101.39 1 100.20 101.22 7.20 4.30 0.80 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 8.0 20.3 101.40 100.50 101.20 6.52 4.30 0.63 B2/ GaHku
Tatthonab 60-01 2000 R 950 30.06.11 28.06.12, 26.12.13 150 @ 329 101.60 | 0.01 50 407 101.45 101.65 8.23 4.66 1.06 B2/ GaHku
TB3 BO-01 2000 R 7.00 15.06.11 24.06.11] 12.06.13 2.0 26.3 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.0312 11.03.14 110 354 102.25 242 102.00 102.45 5.98 4.14 0.85 aHepreTMKa
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 3.0 39.1 102.70 69 000 102.60 102.74 441 8.25 0.23 aHepreTuKa
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 4.0 221 75.11 JHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 29.6 101.05 | 0.05 261000 100.70 101.29 8.69 4.44 2.05 B/l aHepreTuKa
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 4.6 99.13 9.31 3.40 0.35 B/l aHepreTuKa
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 13.8 JHepreTuka
TrK-5-01 5000 R 875 15.04.11  16.10.13 06.10.17 31.0 @ 789 101.90 8.01 4.28 2.05 aHepreTuKa
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 29.0 775 101.20 61 101.15 101.40 7.84 4.09 2.04 aHepreTuKa
TrK-6UnB-1 2000 R 750  24.05.11 21.02.12 104 100.77 6.73 1.86 0.78 JHepreTuka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 131 aHepreTuka
TrK-9-01 7000 R 8.100 15.08.11  15.08.13 07.08.17 28.0 @ 76.9 100.65 53 100.60 100.70 791 4.01 2.00 aHepreTuka
TepHa-® 02 1500 R 1.000  06.05.11 04.11.11 6.8 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 14 17.52 0.05 35.00 19.91 TOproBnst
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 109 98.50 97.00 100.00 2.72 0.51 0.87 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 27.9 116.98 | 0.72 20 116.22 116.98 11.66 8.57 1.71 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 29.7 103.74 101.11 112.70 12.77 6.84 1.89 GaHku
TKCBaHk BO-02 1500 R 16.50 31.05.11 291111 26.11.13 8.0 31.9 103.50 3090 103.50 103.90 10.80 7.95 0.53 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 16.0 @ 347 103.90 10 103.52 104.00 11.10 6.72 1.14 GaHku
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 30.7 102.85 3 102.85 103.50 7.73 4.29 2.07 /B1/B NpoM3BOACTBO
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TpaHcaapo-1 3000 R 1185 27.0411  25.0412 23.10.13 130 @ 308 102.87 1582 102.87 103.08 9.07 5.74 0.87 TpaHcnopt
TpaHcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 17.0 = 59.9 100.80 | 0.15 100.51 100.80 7.69 4.03 1.28 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 22.8 104.35 446 104.35 104.75 710 4.54 1.63 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 50.4 103.80 2000 103.80 104.00 7.64 4.23 2.72 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780  17.05.11 171113 31.6 100.75 2000 100.76 101.50 7.53 3.84 217 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 142 100.46 6.58 342 1.05 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  07.07.11 07.07.11 28 101.30 | 0.05 101.09 101.20 4.55 5.07 0.22 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 284 101.30 | 040 18 000 101.15 101.50 741 3.91 2.00 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 36.6 101.80 7.7 4.04 244 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 33.8 100.01 95.00 6.60 3.24 2.40 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15 13.05.19 50.0 @ 98.4 106.59 105.00 107.50 7.79 9.12 3.08 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 103.1 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15] 18.09.19 54.0 | 102.6 = 109.70 = 0.20 822 401 109.70 110.19 7.24 9.00 343 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 870  29.09.11 29.03.12 1.7 102.60 | 0.05 207 672 102.51 102.60 5.95 4.23 0.89 aHepreTMka
YB3-1 3000 R 925 16.06.11 131212 07.1217 200 @ 81.0 101.20 26 244 100.60 101.45 8.63 4.56 142 MalLLMHOCTP.
YB3-2 3000 R 8.95 30.08.11 27.08.13] 20.02.18 29.0 @ 835 101.25 35000 100.50 101.30 8.53 441 2.00 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 10.7 meTannyprus
YMMNO 3 3000 R 10.000  16.06.11 14.06.12 142 102.00 98.02 102.00 8.32 4.89 1.02 MalLLKHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 34.7 100.00 BB//BB XUMUS
Ypancu6liK 60-01 2000 R 9.50  03.06.11 28.02.14 35.0 101.57 101.00 101.65 8.62 2.33 1.28 B+// (buHaHCbI
Ypancu6K 60-03 3000 R 9.50  03.05.11 29.10.13 31.0 101.55 9800 101.50 101.55 8.46 2.33 1.10 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 33 102.20 4598 102.16 102.20 6.11 7.07 0.25 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 105 107.93 107.30 108.25 6.96 7.62 0.77 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 9.3 107.04 106.50 107.30 6.99 7.69 0.68 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 9.3 100.95 7.31 4.20 0.70 B+// (pUHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 6.2 102.38 5.34 4.89 0.46 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 154 106.00 2 106.00 106.50 6.82 5.53 1.1 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 27.0 @ 485 102.70 74 832 102.65 102.80 6.88 4.37 1.94 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11) 01.11.12 7.0 18.9 BB-//B+ Tenekom
YpCW cep06 2000 R 10500 19.05.11 17.11.11 72 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  13.09.11 13.03.12 111 BB-//B+ Tenekom
YpCW cep08 2000 R 750  05.10.11 03.04.13 24.0 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 06.10.11 06.10.11 58 101.09 | 021 100.90 5.03 3.60 0.46 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 30.0 | 114.7 = 100.86 101.00 101.25 6.86 3.54 2.14 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 29.04.11 271015 16.10.20 55.0 @ 115.8 99.93 99.70 100.30 7.64 3.74 3.53 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 30.0 @ 1147 @ 101.15 1300 101.10 101.30 6.73 3.52 2.14 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 29.0411 241017/ 16.10.20 80.0 & 115.8 @ 100.60 8000 100.55 100.80 7.79 3.86 4.70 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 54.0 @ 114.7 = 100.90 2000 100.80 101.40 7.64 3.83 3.57 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799  29.0411 241017/ 16.10.20 80.0 & 1158 @ 100.70 7000 100.55 100.65 7.99 3.96 4.66 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11] 12.06.13 2.0 26.3 10042 | 0.12 100.25 5.25 3.90 0.16 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 6.0 100.38 | 0.08 5001 100.38 100.46 6.47 1.76 0.46 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.04.11  19.10.11) 17.04.13 6.0 245 101.13 6.04 2.01 0.47 /Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 14.06.11 111212 10.06.14 200 @ 384 100.95 | 0.70 10 000 100.46 101.00 7.33 191 1.46 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.04.11 30.0412 23.04.15 130 @ 49.0 102.10 | 0.20 101.80 102.30 6.99 2.20 0.93 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 3.0 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14, 150 @ 389 101.36 1850 101.35 8.13 4.55 1.06 /B1/ GaHku
LlentpTen-5 3000 R 9.300  30.08.11 30.08.11 4.6 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 313 100.40 40 100.45 100.75 8.23 4.10 212 B2/ notpe6. ToB.
Yepkusoso1 2000 R 1275  31.05.11 31.05.11 1.6 100.80 241 100.85 101.00 6.37 6.31 0.12 B2/ notpeb. ToB.
YTn3 0306 8000 R 8.00 26.04.11 28.0411 21.04.15 0.0 48.9 98.76 97.61 99.91 4813 4.04 0.03 JoTo3BaH/ npoM3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.12.11] 04.1212 8.0 20.0 105.08 | 0.23 8550 105.00 105.08 8.32 7.83 0.57 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.06.11 14.06.11  04.09.14 2.0 413 102.10 100.01 102.96 6.65 5.13 0.16 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 12 aHepreTuka
tOHuKpeanbaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 19.0 @ 557 100.01 400 000 100.25 101.45 7.07 3.49 1.40 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 29.0 = 53.4 99.70 200 000 91.50 101.50 7.78 3.75 2.06 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 4.8 100.00 notpe6. ToB.
OTK BO-01 2000 R 11.000  20.04.11 211011 17.10.12 6.0 184 /B1/B Tenekom
IOTK BO-04 1000 R 1140  21.04.11 18.10.12 18.4 /B1/B Tenekom
HOTK-05 06. 2000 R 780  01.06.11 30.05.12 13.7 /B1/B Tenekom
0Taitp-® BO-1 1500 R 1250 28.06.11 26.03.13 237 108.40 | 0.06 390 108.40 8.04 2.88 1.63 TpaHcnopt
0Taitp-® 60-2 1500 R 1250  28.06.11 26.03.13 237 108.58 108.40 109.19 7.94 2.87 1.63 TpaHcnopt
0Taitp-® BO-3 1500 R 945  23.06.11 19.12.13 32.7 102.79 | 0.59 102.51 103.50 8.54 2.29 221 TpaHcnopt
0Taitp-® B0O-4 1500 R 9.000 29.06.11 26.03.14 35.9 100.30 | 0.22 8008 100.16 100.30 9.18 224 240 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000  29.06.11 26.03.14 35.9 100.30 | 0.14 7010 100.16 100.40 9.18 2.24 2.40 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 291 101.75 6000 101.65 101.90 7.57 4.04 2.05 BB/ aHepreTMKa

AxyTcKaH02 1200 R 10.30/  08.09.11 08.03.12 11.0 103.69 103.05 104.10 6.11 4.95 0.83 BB/ 3HepreTuka
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Benapycb-01 7000 R 870  23.06.11 20.12.12 20.5 97.10 50 97.90 98.50 11.02 2.23 142 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 132 100.56 100.50 6.41 3.84 0.42 1/BB- MyHULMNanbHbI
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 38.2 101.61 100.02 103.01 7.30 4.29 1.88 1/BB- MyHULMNANbHbIA
VipkO6n31-5 2200 R 7.70  26.06.11 26.10.11 6.5 101.00 ' 0.60 2006 100.25 101.00 4.99 2.55 0.35 1B MyHULMNANbHbI
VpkO6n31-6 3800 R 9.15  15.04.11 221112 19.6 101.74 7.07 3.52 0.72 B MyHULMNANbHbIA
Kasanb07 2000 R 8.75  22.06.11 15.12.14 447 102.20 2249 102.20 102.50 7.64 213 1.90 MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.05.11 29.08.11 4.6 101.10 101.01 5.25 2.02 0.35 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 19.8 101.86 101.81 103.50 7.62 219 1.16 BB-// MyHULMNANbHbIA
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 26.8 104.57 103.40 7.30 241 147 BB-// MyHULMNAnbHbI
Kapenus 11 800 R 980 12.05.11 10.05.12 13.1 101.80 370 101.80 103.10 7.16 4.80 0.63 BB-// MyHULaNanbHbI
Kapenus 3 2000 R 991 23.06.11 18.06.15 50.9 105.80 1000 105.40 105.85 7.25 2.34 2.04 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 221113 31.8 101.50 50 101.60 101.90 7.34 3.91 1.79 BB/Ba2/ MyHULMNANbHbIA
KOMMW 88 06 1000 R 750  04.09.11 03.12.15 56.5 96.43 0.43 8415 95.00 97.24 7.70 3.90 3.27 BB/Ba2/ MyHULMNANbHbI
KOMM 98 06 2100 R 775 19.04.11 18.10.14 428 | 99.78 762 387 | 246 BB/Ba2/ MYHULVMNATbHbIR
KpacHfipKp4 10200 R 1114 12.05.11 08.11.12 191 105.16 105.00 105.49 6.13 2.64 1.01 BB+/Ba2/BB+ MyHULMNANbHbI
JleHO6n-306 1300 R 12.000 10.06.11 05.12.14 444 114.50 80 114.50 115.24 7.40 5.23 2.79 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 39.8 101.37 74523 101.30 101.37 7.05 3.91 272 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 51.1 100.70 = 0.15 280 000 100.00 100.90 7.24 3.96 3.35 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 14.7 102.75 154 812 102.70 102.75 5.68 3.88 1.09 BBB/Baa1/BBB | MyHULynanbHbii
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 1359 | 92.66 0.16 92.33 92.90 7.95 4.30 6.94 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 75.1 99.60 250 327 99.20 99.60 744 4.00 4.59 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 8.3 102.20 500 102.06 102.25 4.7 3.90 0.63 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 29.0 101.31 6.89 3.98 2.06 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 17.0 102.56 102.34 102.58 5.79 3.93 127 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 66.3 99.45 0.46 1725 98.23 99.48 7.46 4.06 4.24 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop58-06 15000 R 10.000 01.06.11 01.06.11 1.6 100.75 259 589 100.61 100.75 4.29 2.50 0.13 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000 03.06.11 03.06.13 26.0 118.20 2190 652 117.58 118.20 6.01 3.20 1.76 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 384 118.54 132192 118.38 118.54 6.75 3.19 2.46 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 324 120.75 120.25 120.70 6.60 313 212 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop66-06 110000 R 8.75  23.05.11 23.11.18 92.7 106.56 106.00 7.60 2.00 5.28 BBB/Baa1/BBB | MyHuLMnanbHbii
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 36.6 | 101.01 7.76 3.95 244 /B1/oTo3BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00/ 14.06.11 11.06.13 263 | 10243 @ 0.03 27000 102.30 102.92 7.08 4.38 1.12 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 11.2 | 107.00 5 107.00 108.00 8.20 7.84 0.67 /B1/oto3BaH MyHULMNANbHbI
HuropO6n3 2000 R 7.70  21.04.11 20.10.11 6.3 101.09 5.61 3.80 0.47 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 194 | 10117 100.70 6.87 3.92 0.97 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 620 11.05.11 09.11.11 7.0 101.31 135000 101.33 101.39 3.92 1.53 0.54 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11.900  20.04.11 18.01.12 9.3 106.00 200 000 105.96 106.08 3.95 2.80 0.70 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 23.8 112.00 = 0.10 570 111.85 112.00 5.59 2.67 1.68 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 06.07.11 06.07.11 28 101.62 84 500 101.62 101.82 3.39 2.59 0.22 BBB/Baa1/BBB  |roc. Gymaru
0®3 25067 45000 R 11.30  20.04.11 17.10.12 184 | 109.14 7220 540 109.10 5.08 258 | 132 BBB/Baa1/BBB ' roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 408 | 117.08 200 000 116.80 117.08 6.37 5.11 2.69 BBB/Baa1/BBB | roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 56 102.90 80 000 102.90 102.94 3.57 4.84 0.44 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 441 104.60 45000 104.50 104.70 6.76 3.86 294 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 217 102.91 0.06 47000 102.60 102.82 5.48 3.46 1.60 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 15.8 102.07 170 104 102.07 102.14 524 3.35 1.19 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 51.8 99.60 694 902 99.55 99.70 711 3.44 3.46 BBB/Baa1/BBB  |roc. Gymaru
003 25076 92241 R 710 15.09.11 13.03.14 355 | 102.20 467 501 102.05 102.30 6.35 4.55 249 BBB/Baa1/BBB  |roc. Gymaru
003 25077 47429 R 735  27.07.11 20.01.16 58.1 100.77 80973 100.61 100.70 7.28 3.64 3.78 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 221 101.90 1096 900 101.85 101.90 5.66 3.40 1.63 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 18.9 100.77 127 100.39 100.77 5.44 5.95 142 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 15.1 101.35 1 101.15 101.30 5.07 1.50 115 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10.  20.04.11 17.07.13 27.5 | 100.02 207 563 99.90 101.00 6.23 1.52 1.98 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 448 114.80 611002 114.60 115.05 6.80 243 2.90 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90  10.08.11 03.08.16 64.6 98.70 37321 98.20 98.80 7.33 3.49 417 BBB/Baa1/BBB  |roc. Gymaru
003 26204 24758 R 750  22.09.11 15.03.18 84.2 99.72 257 187 99.60 99.72 7.69 3.75 5.11 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 10.08.11 08.08.12 16.1 102.89 232 407 102.55 103.30 4.40 3.88 0.77 BBB/Baa1/BBB |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 89.8 96.70 50 000 96.31 97.14 7.75 3.61 5.26 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 11.05.11 03.08.16 64.6 97.98 94 193 94.09 99.40 7.23 1.78 3.81 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 08.06.11 241121 129.2 1 96.05 11757 398 92.89 96.05 7.75 2.08 6.42 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 96.6 73.62 72.00 7417 8.00 4.7 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 302.1 89.94 7316 615 86.01 89.90 7.99 3.83 10.46 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 89.1 89.53 70 000 89.06 89.80 7.75 3.90 5.16 BBB/Baa1/BBB |roc. Gymaru
003-26205 17213 R 760  26.10.11 14.04.21 121.8 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 02.06.11 27.11.14 441 102.70 = 0.17 3700 102.15 102.70 7.14 4.27 2.35 MyHULMNANbHbI
CamapO6n 3 4500 R 760  12.05.11 11.08.11 4.0 101.00 = 0.10 9150 100.88 101.30 4.56 1.88 0.31 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 144 100.78 100.30 101.49 6.44 173 1.08 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.30  23.06.11 19.12.13 32.7 102.45 7000 102.01 102.70 6.25 2.26 0.73 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 13.05.11 10.05.13 25.2 113.00 111.00 113.50 6.06 3.31 1.39 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 7.76  26.05.11 19.11.15 56.0 | 101.40 5460 101.40 101.80 7.53 3.82 3.58 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 24.3 101.52 101.00 103.00 6.83 1.95 112 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 85 101.00 14095 100.80 101.16 5.58 3.46 0.65 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 171212 204 100.33 100.20 100.45 6.84 3.48 1.19 B MyHULananbHbI
Tomck.06-7 2500 R 13.000 27.05.11 27.11.13 31.9 108.52 107.00 109.48 6.72 2.92 1.38 B MyHULaNanbHbI
Yamypus-2 1500 R 840 17.07.11 15.07.12 15.3 102.50 1690 102.10 102.50 6.38 4.06 112 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 56.2 103.85 5000 103.50 104.25 7.55 4.15 3.03 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820  25.05.11 25.08.13 28.8 102.17 100.12 102.50 7.16 2.00 1.65 MyHULMNANbHbI
Yysawms-05 1000 R 785  05.06.11 05.06.11 1.7 10045 = 025 99.00 100.55 4.64 3.92 0.14 /Ba2/ MyHULMNANbHbI
Yysawwms-06 1000 R 724 19.04.11 17.04.12 123 | 100.48 6.92 1.80 0.90 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16.  07.06.11 04.06.13 26.1 102.31 3600 102.31 102.97 7.75 2.23 1.46 /Ba2/ MyHULMNANbHbI
AkyT-07 06 2500 R 780 21.04.11 17.04.14 36.6 101.81 747 191 2.05 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  23.06.11 19.09.13 29.6 103.50 1060 104.00 104.90 7.84 2.35 153 BB//BB- MyHULMNANbHbIA

ApO6n-09 3000 R 850/ 19.05.11 16.05.13 254 | 101.75 101.60 102.50 7.33 2.08 1.58 BB-// MyHULMNanbHbIi
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Ak bars-11 300 § 9.25  20.06.11 20.06.11 22 | 101.11 3.09 4.57 0.18 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 20.0 | 109.00 & 0.00 448 470 147 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 146 | 106.00 3.05 387 112 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 240611 24.06.11 24.06.13 20 | 267 | 110.06 4.20 0.24 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 478 | 107.52 5.83 3.72 3.35 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 10.0 | 714 | 10343 449 417 0.82 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 785 | 105.31 6.84 3.74 5.02 BB/Ba1/B+ GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 476 | 110.06 6.89 449 323 Bi/B+ [
Alrosa-14 500 § 888  17.05.11 17.11.14 438 | 115.10 429 3.86 3.03 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 116.4 | 107.62 6.66 3.60 6.59 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 76.5 [Ba3/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 253 | 108.50 3.08 3.38 1.89 BBB-/Baat/ GaHku
BoM-15 300 § 7.50  25.05.11 25.11.15 56.2 | 101.63 7.08 3.69 3.75 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 476 | 106.52 4.84 3.4 342 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 739 | 102.89 6.23 3.31 4.80 BBB-/Baat/ GaHku
Business Alliance-12 8323R 8.88  25.04.11 25.04.12 12.6 GaHku
Credit Europe Bank-13 300 § 7.75/  20.05.11 20.05.13 256 | 103.17 6.12 3.76 1.87 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 421 | 110.01 423 3.35 3.06 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 175 | 104.04 4.92 3.78 1.35 BB//BB Xumust
Evraz-13 1050 § 8.88 24.04.11 24.04.13 247 | 110.36 3.54 4.02 1.81 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 557 | 111.90 5.28 3.69 373 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.04.11 24.04.18 856 | 117.20 6.42 4.05 5.07 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.05.11 12.05.13 253 [Caal/D chlpbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 0.3 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.11 09.12.12 202 | 103.09 2.60 442 1.59 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 194 | 101.05 2.21 143 1.53 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 229 | 11362 2.19 4.24 1.74 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 31.0 | 10648 3.80 6.18 2.33 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 217 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 243 | 110.02 217 3.34 1.87 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 280 | 111.16 247 3.38 2.1 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 349 | 104.16 345 4.83 268 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 401 | 114.58 351 3.56 2.89 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 432 | 105.14 3.74 5.10 3.20 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 50.3 | 106.38 4.12 5.52 3.55 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 464 | 11423 2.1 7.1 3.36 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 56.3 | 104.42 4.04 244 4.04 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 68.3 | 108.99 438 2.85 4.65 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 72.3 | 10233 4.62 5.02 5.14 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 79.8 | 103.78 4.70 5.24 5.45 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 832 | 107.88 5.14 6.12 5.56 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.1€ 851 | 117.62 5.12 3.46 5.46 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 $ 925 23.04.11 23.0412 23.0419 120 977 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 107.2 | 108.69 422 331 2.87 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 132.7 | 106.14 5.74 3.07 7.80 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.04.11 28.04.14 28.04.34 37.0 | 2805 123.63 0.75 349 268 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 320.7 | 107.66 6.67 338 | 1201 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 241 101.14 1.23 3.94 0.17 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.06.11 28.06.13 269 | 109.82 3.28 3.61 2.00 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 447 | 105.86 4.50 2.95 321 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 541 | 106.82 478 3.04 384 /Baa3/BB GaHkmn
Gazprombank-16 120 § 7.35  08.05.11 08.05.16 61.7 /Baa3/BB GaHku
Gazstream-13 647 § 563 22.07.11 220713 27.7 | 104.09 3.73 2.70 2.10 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 22 | 101.10 4.82 5.44 0.18 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 40 | 102.68 3.36 5.72 0.32 /Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 356 | 10249 6.06 342 261 /Ba3/B+ BaHku
11B-13 200 § 11.00  15.08.11 15.02.13 224 D/Caa2/D GaHku
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 66 | 10225 | 025 5.00 4.52 0.51 RD/ID Xumust
LenSpetsSMU-15 150 § 9.75/  09.05.11 09.11.15 56.7 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 434 | 109.33 3.56 2.92 312 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 749 | 107.39 4.95 2.96 5.00 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 104.2 | 109.96 5.76 3.30 6.26 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 116.6 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 135.7 | 105.16 6.01 3.16 7.72 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 59.7 | 99.04 10.63 5.24 3.73 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 33 | 101.90 261 478 0.27 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 6.0 10221 | 0.01 1.88 6.31 0.49 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 67.2 | 101.32 4.72 5.00 4.73 BBB/Baa1/BBB  MyHMLMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 96 | 104.66 2,01 3.82 0.76 BB+/Ba2/BB Tenexom
MTS-20 750 § 863  22.06.11 22.06.20 111.9 | 113.54 6.12 3.80 6.57 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.04.11 20.04.12 124 | 10420 | 0.07 221 5.76 0.79 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 57.1 | 96.50 10.06 4.40 219 B/B1/ Xummst
NMTP-12 300 § 7.00  17.05.11 17.05.12 13.3 | 103.70 3.51 3.38 1.02 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 204 | 107.35 463 431 1.52 BB-/Ba3/ BaHku
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 30.7 | 102.08 5.60 3.18 2.23 BB-/Ba3/ GaHkm
NOMOS-15 350 § 875  21.04.11 21.10.15 55.0 | 105.49 7.30 4.15 3.57 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16) 6.0 | 67.2 | 10349 = 0.09 2.89 471 0.49 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 585 | 103.24 4.57 2.58 417 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1194 | 105.14 5.34 3.14 7.21 BBB-/Ba2/BBB- | cbipbe
Prodimex-11 CLN 100 $ 10.25  29.09.11 29.09.11 5.6 TOproBns
Promsvyazbank-11 2258 8.75/ 20.04.11 20.10.11 6.3 102.81 3.22 4.26 0.49 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.05.11 23.05.12 135 | 105.35 461 4.57 1.02 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 3.0 274 112 4.83 0.30 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-15 200§ 12.75  27.05.11 27.05.15 501 | 11815 0.03 7.54 5.40 3.15 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 637 | 11454 7.80 491 3.92 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 828 | 11143 11.04 5.61 447 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 7.50  22.05.11 22.05.12 135 | 104.20 3.59 3.60 1.03 B1/B+ Cblpbe
RenCap-13 225§ 13.00  01.10.11 01.04.13 239 | 107.36 | 0.05 8.83 6.06 1.72 B-/B1/B- GaHKu
Rosbank-12 130 § 9.00  01.07.11 01.07.12 14.8 | 102.50 6.80 439 1.1 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 127 BBB/Baa1/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 254 | 108.68 2.86 3.30 1.90 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 237 | 101.88 6.45 368 178 BBB/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 335 | 108.54 3.82 3.28 247 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 385 | 11451 4.06 3.93 272 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 50 & 662 | 101.24 | 0.01 4.06 344 0.43 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 60.0 | 102.33 8.1 425 3.94 BBB/Baat/ GaHku
Rosselkhozbank-1: 1250 § 6.30 15.05.11 15.05.17 741 | 10492 5.34 3.00 492 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 86.7 | 112.00 5.68 3.46 541 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.04.11 28.10.15 55.3 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.04.11 29.04.15 492 | 101.10 | 0.01 333 1.79 367 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 886 | 141.76 4.26 3.88 5.35 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 84.1 | 104.92 6.49 3.74 5.28 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 110.1 | 101.16 4.84 247 7.06 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2094 | 175.78 5.75 363 9.09 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2309 | 116.46 | 0.03 5000 000 470 3.22 5.67 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 0.7 | 100.30 344 430 0.06 B+/Ba3/B+ GaHKm
RusStandard-15 200 $ 888  16.06.11 16.12.15 56.9 | 101.21 8.55 438 367 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.06.11 01.12.16 686 | 10250 0.14 1043 4.76 4.02 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 72.7 | 104.56 4.85 274 5.03 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2428 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 7.1 102.92 0.90 2.88 0.57 BBB/Baa1/ GaHku
Sberbank-13 500 § 648  15.05.11 15.05.13 254 | 108.25 240 2.99 1.92 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 27.0 | 108.46 2.52 2.98 2.05 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 436 | 101.39 | 0.05 3.06 3.45 3.33 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 51.5 | 104.90 422 262 3.71 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 785 | 101.95 5.04 265 5.39 BBB/Baat/ GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 219 | 112.93 3.80 4.32 2.05 B+/Ba3/BB- Chlpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 36.7 | 114.09 422 4.05 2.56 B+/Ba3/BB- chlpbe
Severstal-17 1000 § 6.70  25.04.11 25.10.17 795 | 10251 6.22 327 5.09 B+/Ba3/BB- cblpbe
Sibirtelecom-11 CLN 90§ 770,  24.04.11 24.04.11 0.3 BB/ Tenekom
SINEK-15 250 § 770 03.08.11 03.08.15 524 | 107.22 5.78 3.59 361 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.04.11 271017 796 | 98.29 5.69 273 5.30 TpaHcnopT
TMK-11 600 § 10.00  29.07.11 29.07.11 35 | 102.02 2,97 4.90 0.29 /B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 82.7 | 103.56 6.61 3.74 5.18 /B1/B npon3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 32 | 101.5C 1.09 3.39 0.26 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 175 | 104.25 3.07 2,94 1.37 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 233 | 109.36 2.46 343 1.79 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 463 | 107.61 4.07 2.90 335 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 64.1 | 11215 4.85 3.34 432 | BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 722 | 10718 5.20 3.09 489 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 842 | 11407 541 345 539 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 107.2 | 110.01 5.78 3.30 6.50 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 76.2 | 104.45 10.63 5.03 435 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 24 | 101.34 1.87 444 0.20 /Ba1/BB GaHku
Transneft-12 500 $ 6.10  27.06.11 27.06.12 14.7 | 105.16 1.75 2.90 1.15 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 147 | 103.09 2.75 261 1.15 /Baa1/BBB cblpbe
Transneft-13 600 § 770 07.08.11 07.08.13 282 | 111.86 | 0.00 2.40 344 212 /Baa1/BBB chipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 352 | 107.21 3.05 264 2.66 /Baa1/BBB cblpbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 89.1 | 124.02 477 3.51 5.56 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 87 | 106.49 2.70 5.63 0.68 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 7.2 | 10313 | 0.00 2.80 8.05 0.58 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 2.0 | 26.1 B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 59.0 = 9949 | 0.09 3.83 3.77 4.41 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 22.11.17 80.5 | 101.80 5.12 2,68 5.39 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 112.5 | 107.08 5.90 322 6.75 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 177.9 | 101.68 6.62 3.34 8.99 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 64 | 103.39 1.81 4.05 0.50 /Ba3/BB+ Tenexom
Vimpelcom-13 1000 § 838  30.04.11 30.04.13 249 | 109.33 3.60 3.83 1.83 /Ba3/BB+ Tenexom
Vimpelcom-16 600 § 825  23.05.11 23.05.16 62.2 | 110.58 5.82 3.73 4.08 /Ba3/BB+ Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 585 | 103.72 5.60 3.13 4.05 /Ba3/BB+ Ternexom
Vimpelcom-18 1000 § 9.13  30.04.11 30.04.18 858 | 114.15 6.58 4.00 5.1 /Ba3/BB+ Tenexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 1194 | 104.76 7.06 3.70 6.77 /Ba3/BB+ Tenexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 75.5 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 543 | 99.12 6.43 313 383 BBB/Baa1/ BaHkm
VTB-11 450 § 750 12.10.11 12.10.11 6.0 | 102.85 1.69 3.65 0.49 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 26 | 101.20 2.37 8.15 0.21 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 18.8 | 106.18 2.50 3.1 144 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.05.11 28.11.12 19.8 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 285 | 102.29 2.94 3.91 219 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782  04.08.11 04.02.15 46.4 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.11 04.03.15 473 | 107.00 448 3.02 342 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 58.9 | 100.74 4.04 4.22 4.36 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.05.11 28.05.13 29.05.18 26.0 | 86.7 & 107.88 3.01 3.19 1.94 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 632  22.08.11 22.02.18 835 | 102.27 4.86 3.09 5.54 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 115.7 | 101.29 6.37 3.23 7.01 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 51.0 = 294.8 | 106.09 4.64 2.95 3.64 BBB/Baa1/BBB  |6aHku
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