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PybGneBble BbIMyCcKun CTPATEIMSA

VB mMeHeHue, 6.1.
YTM, % 3Ha4y 3afeH. 3aMmec. YTD BHELLHWIA PbIHOK
0346020 80 @ 2 4 BekTop ToproBou ceccum 3aaacT nybnukaums ganHbix no BBM CLUA 3a | kBapTan. 2011 r., oxxugaeTcs
Fasnpom-11 68 (1) (2) 4 3amenneHWe pocTa S3KOHOMMKM MO CPaBHEHMIO C NpeablayLLMM KBapTanoM. Takxe byayT onybnmnko-
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JleHe>XXHbIN PbIHOK B
Craskn MBK nogHAnuch 40 MakcManbHbIX YPOBHEW C Ha4Yana rofa Ha oHe cokpalleHns NMKBUA-

Usmeneave HOCTW BC/IeACTBME HANOrOBbIX NaTexen. Ha CerogHs 3annaHMpoBaHbl BbINAaTbl MO HaNory Ha Npu-
mnpa py6. 3Haw 3afdeH. 3amec.  YID  Obifib W IMKBUAHOCTb MOXET BHOBb YMEHbLUMUTLCS, HYTO NO3BONUT cTaBkaM MBK LuTypmMoBaTh HOBble
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Vs MeHenue, 6.1.
NDF 1Y, % 419 - () @  TNK-BP INTERNATIONAL LiMITED (BBB-/BAA2 /BBB-)
MOSPiime ON, % 3.57 9 2 162 Byepa koMnaHus nNpeacTaBmia BbIOOpoYHbIe pe3ynbTaThl 3a | kBapTan 2010 r. no US GAAP. Ho naxe
UsmeHetve, % no oTAeNbHbIM NokaszaTensM MOXHO CAeNaTb BbIBOA O NPOAOMXKAIOLLEMCS POCTe Br3Heca KOMNaHWM 1
USDRUB 768 (04 (23) (94  NOBbiLLEHWM ero peHTabenbHoctn. B uenom obnwraummn TNK-BP International Toprytotcs Ha cripases-
NIMBbIX YPOBHSX, NMPaKTUYeCKMN Ha OQHOW KpWMBOW. HO 3aBeplLueHMe akLMOHEPHOro KOHMAMKTa nog-
MHpaeKcbl LLEPXKUT POCT KOTUPOBOK -ttt teeeanteeeseeeasetaasteeameeaastteante e e st eamee e e et e e te e e st e e nnee e st e e nnteenneeanneeennes cTp. 5
Vs menetvte, 6.n. BTEG (BBB/BAA1/BBB)
G.n. sHaw saped. 3amec.  YID  Byepa [pynna BTH onybnukoBana BbicokMe (hUHAHCOBLIE pe3ynbTaThl 3a IV kBapTan v Bech 2010 T,
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011




Gﬂh YPAACMIB | K3MUTAN

CTPATEIrns

XXpem paHHbix no BBM CLUA, ®PC 3apana BeKTop ABMXEHUS KOTUPOBOK. Byepa MHBECTOPbI B3JOXHYNM C obnerdeHnem
nocne 3acegaHns OPC: MOHeTapHble BNACTVM COXPaHWAM CBOW TOH, OTMeYas BOCCTAHOBMEHWE aMePWKAHCKOW 3KOHOMWKA U
YNYYLEHVE CUTYaUMU Ha pblHKe Tpyda. Takxke rmaBa ®OPC beH bepHaHke OTMETWUA, 4TO TekyllMe WMHMMAUMOHHBbIE PUCKK
paccMaTpMBAIOTCH Kak BPEMEHHbIE: yXXecTodeHne MoHeTapHou nonutukm CLUA npomsonaeT He paHblue Yem Yepes HeckoJibKo
3acefaHun. PbIHKM BOCIPSN OYXOM M 3aKOHYMIM TOProBYIO CECCUIO POCTOM B cpefHeM Ha 0,7%, a amepukaHckas BantoTa,
HaobOopOT, — PE3KUM CHWXEHWEM: Mapa eBpo/LoNnap yBepeHHo npesbickna oTMeTky 1,48 gonn./eBpo v cervac npofosiKaeT
pOCT B MOJMb3y eBpo. Buepa OOXOAHOCTb OeCATUNETHUX KasHadenckux obnuraumin CLLUIA Hayvana TOProByl CECCUiO Pe3KMM
POCTOM, MOAHSABLUNCL A0 3,37%, ofHako GnmxXe K KOHLY [HS YacTb pocTa Obina pactepsiHa M JOXOAHOCTb OMycTMRach Ao
3,33%. Mbl cyntaem, 41O Mepbl MO CTUMYNMPOBAHMIO 3KOHOMUKM CLLIA paHO mMan NMO34HO BCe-Taku CrpOBOLUMPYIOT Pa3roH
NHONALUMM, B pe3ynbTaTte Yero AoxoaHocTb 10UST nogHumetcs ao 4,5%. Yetsepr 6yneT He MeHee MHTEPeCHbIM U BaXKHbIM AJ1s
PbIHKOB: HameyeH Gonbllor obbeM NyGnMKaLMM OaHHbIX: Npexae BCcero npeasaputensHon oueHkn BBM CLUA 3a | kBapTtan
2011 r., pbIHOK OXwaaeT 3amenneHus pocta 0o 2% ¢ 3,1% kBapTtanom paHee. VIMeHHO AaHHble no BBl 3apagyT cerogHs
BeKTOp TOpros. Kpome Toro, BbINAyT TPAAULMOHHbIE JaHHbIe MO PhiHKY TpyAa (0XMOAeTCs CHUXEHME 3asBOK No Be3paboTulie Ha
8 ThiC.), a TaKXe CTaTUCTUKA C PbiHKA HEOBMXNMOCTM (POCT NPeACTOALWMX NPOAAXK AOMOB AOMKEH cocTaBuTb 1,5%). CeroaHs
OyLyT HOBOCTM 1 U3 EBpOMbI, MTanus nnaHvpyeT npoBefeHme Cpasy Tpex ayKLUMOHOB MO MPOAaXe rocobivraumi cyMMapHbIM
obbemoM 10,5 MNpa eBpo: AOXOAHOCTM rocobnuraum nepndepuinHbIX CTpaH 30Hbl €BPO NMPOAOXKAIOT PACTU, HTO YCIOXHSAET
npvBneYeHme HoBOro 1N 06CNyXMBaHME CyLLLECTBYIOLLIETO AONTOB.

EBpoGOHAbI ycneny HeckonbKo NoapacTu. Byepa cnpen MHAMKATUBHOMO CyBepeHHOro Bbinycka Russia’30 k 10UST cy3uncs Ha
5 6.n. 0o ypoBHs 135 6.M., Nnpu 3Tom LeHa Russia’30 BHOBb M3MEHWNACh HE3HAYMTENbHO M OCTanack y otTMeTkn 116,3% ot
HOMMHana. OcTanbHbIM Oymaram CyBepeHHOro cermeHTa Yyaanocb MNPOAEMOHCTPUPOBATb POCT B cpeaHem Ha 10 6.n.
KopnopaTuBHble eBpoobnnraumm caenanu nonbitky NoapacT, OfHaKo pocT Obln COBCEM HE3HAYUTENbHbIN. [NNHHBINA KOHEL,
KpuBOW [a3npoma BYepa OKaszancs nof AaBfieHMeM Mocne pocTa HakaHyHe, B pe3ynbTaTe Yero Gymarn ra3oBoro MOHOMOMMUCTa
3aKpbIIMCh CHUXEHMEM B cpeaHeM Ha 5 6.n. Bymaru JIYKOW/la 3aKkpbinvcs HenTpanbHo. W3-3a pansHenwero ocnabnequs
aMepurKaHCKOW BanioTbl, KoTopoe Mbl OyaemM HabntoaaTb B Onuxalllee Bpems, LeHbl Ha HedTb MOTyT NPOAONXNTL CBOM POCT,
YTO OKaXeT MOLAEPXKY Mpexpe Bcero bymaram HedTerasoBoro cektopa. Henymoxo Bbirnsgenv B4epa Oymarv rHaHCOBOrO
CeKkTopa, B YacTHOCTU, CTOUT Bblaenntb bymarn PCXB, Homoc-baHka, MpomceasbbaHka 1 Anbda-baHka. OgHUMN 13 NnaepoB
pbiHKa CTanu eBpobOHAbI BbiMMenkoma, KOTOpbIM yAanoch nodopoxaTtb B cpegHeM Ha 10 6.n. VHaekcbl A3um Toprytotcs
CerofHs yTpoMm B ntoce, hblovepchbl HA aMeprKkaHCKne oHA0BbIE MHAEKChI TaK XXe AEMOHCTPUPYIOT MONOXUTENBHYIO AMHAMUKY.
Mbl OXXMAaeM, 4TO TOPr OTKPOIOTCSH POCTOM, OAHAKO A0 NyBnmMKaumm aaHHbIX Mo BBI cuibHbIX M3MEHEHUI LIEH XAaTb He CTOWT.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

AykunoH O®3 - HeoXXuAaHHbIN ycnex. Byepa MuHbMH NpoBOAMA ayKUMOH Mo AopasmelteHnio OP3 26204 ¢ noralleHnem
15 mapta 2018 r. o6bemoM 20 Mnpg pyd. Mbl He oxngany, 4To PUHAHCOBOMY BEIOMCTBY YAACTCA Pa3MeCTUTb CyLLECTBEHHYIO
YacTb obObema, Tak Kak B AAaHHbI MOMEHT YpOBEHb CBODOAHOM NMKBWAHOCTU 3aMETHO CHU3MACA MO MPUYMHE HANOroBbIX
nnatexen. OLHaKo Mbl OKa3anucb Hernpasbl: MUHGWH Npogan bymar Ha 19,8 mnpg pyb. npw cnpoce 28,1 mnpg pyd. Kak
N3BECTHO, HakaHyHe ayKumoHa MuHMUH 06BbABMUN OPUEHTUP OXNOAEMON JOXOAHOCTM B Anana3oHe 7,65—-7,75%, 4To BbI3Bano
3aMeTHble NpoAaxy OymMaru U pocT ee OXOAHOCTU A0 7,74% — OpUEHTUPbI UCKIOYav MPeMUM K pbiHKY. 10 nToram aykumoHa
JOXOOHOCTb MO CpefHeB3BelleHHOW LeHe coctaBuna 7,71%. DTo o3HadvaeT, 4to Gnarogaps xopoulemy cripocy MuHbUHY
yAanocb Aaxe coutb AoXoAHOCTb. Mbl MOATBEPXAAEM Hall MO3UTUBHBLIA B3rnad Ha OP3 26204 1 cinTaem, 4TO MOTeHLMan
CHUXXEHWS OXOAHOCTM faHHoM BymMaru coxpaHseTcs.

MononHeHue nombapaHoro cnucka LB. B BectHuke baHka Poccnm onybnmnkoBaH cnvcok Bymar, KOTopble perynstop BKIOYNI
B CBOW noMbGapaHbIn cnncok. JlombapaHbi cnvcok LIB nononHunca 14 6ymaramn gessatin amuteHToB: AVXKK, MOM-baHka,
ADK «Cncrema», Fasnpom Hedptr, MMK, OCK EC3, JIK YPAJICMB, Meyena n Anbda-baHka. bonee nogpobHas nHdopmaLums no
KaxXJOMy BbIMyCKy MNpefcTaBneHa B Tabnuue Huxe. M3 Bcex HMxKenepeumcneHHbIXx Oymar Mbl otaaemM npeanoyTeHue JIK
YPAJICVB BO-01 (miopaums 1,25 roaa, YTM 8,46%). LB npuHWMaeT gaHHble Oymaru B 3ai0r Mo CBOMM KpeauTaMm nocsie
YCTaHOBNEHUA OMCKOHTOB U MOMPAaBOYHbIX KOIPPULMEHTOB. Kpome TOro, HamnoMHUM, 4TO COMMaCcHO HOBbIM MpaBMAaM
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perynaropa c 1 viona 2011 r. MUHUManbHbIE Tpe6OBaHI/IF| no pel;ITI/IHFaM SMUTEHTOB /14 BKIO4YEHNA B J'IOM6ap)J,HbII7I CrncokK

OyayT noBbILLeHbl o B+/B1.

9 3MuUTeHTOB 1 14 Gymar OyayT BKtoveHbl B ToMbapaHbIn cnucok LIb
Cnncok HoBbIX ToMbapAHbIx bymar

AmuTeHT Bymara 06bem, Mnpa py6. [ara ochepTbl

AVXKK AVKK-17 8

MOM-Bank MAM-Baxk 50-02 5

A®K Cucrema A®K Cuctema-04 20

["asnpomHedTs l"a3npomHedTb-08 10
Ta3npomHedTb-09 10 02.02.2016
["a3npomHedb-10 10 30.01.2018

MMK MMK BO-04 5

®CKE3C ®CK ESC-06 10 26.09.2013
®CK ESC-08 10 26.09.2013
®CKESC-10 10 24.09.2015

JIK Ypancu6 JIK Ypancu6 50-01 2

Meuen Meyen-15 5 18.02.2014
Meuyen-16 5 18.02.2014

Anbcha-baHk Anba-bank-01 5 04.02.2014

[ata noraweHus

15.04.2022
17.12.2013
15.03.2016
02.02.2016
26.01.2021
26.01.2021
15.04.2014
15.09.2020
15.09.2020
15.09.2020
28.02.2014
09.02.2021
09.02.2021
02.02.2016

YTM,%

8,8%
8,1%
74%
8,0%
8,0%
84%
8,2%
6,8%
6,6%
7,6%
8,5%
8,0%
8,0%
79%

UcroyHmkmn:Cbonds, MMB6, LI

Onbra CTepuHa, sterinaoa@uralsib.ru
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CerogHsiLuHWe BbINMaTbl NO HaNory Ha NPUObLINIb MOryT NPUBECTU K pocTy ctaBok MBK

CraBkn MBK npogonxatoT pactii Ha pOHe COKPAaLLEeHUst MUKBUAHOCTY,
KOTOpas MOXeT MPOLAOMKUTL CHUXAaTbCA CerofHda W 3aBTpa MOL4
BMVSHMEM 3aMfaHMPOBAHHbBIX Ha CErofHs BbIMAAT MO Hanory Ha
NpnobIb. OCTaTKM Ha KOpCYeTax KpeauTHbIX ydpexaeHun B LB
BbIpOCM Ha 33,1 mnpa pyb. o 621,6 mnpa py6., Aeno3nTbl 0aHKOB B
LB yMeHbLumanch Ha 57,1 mnpg py6. oo 417,8 mnpa pyb. Bce ctaBku
MBK noBbICMNNCb, HAUDOMbBLUNA POCT OTMEYEH B KOPOTKMX CTaBKaXx.
NHovkatuBHas ctaBka MosPrime KpeguTtam
nogHanacb Ha 9 6.n. 4O MakKCMManbHOrO YPOBHS B TEKYLIEM FOAy —
3,37%. Mpoune ctaBkn MBK yBennumnnmcs Ha 2—-4 6.n.

no OAHOAHEBHbIM

Pybnb Tpetmn fOeHb NOAPSA  YKpennseTcs npoTMB  OMBanioTHOM
KOP3WHbI, MOAHABLUMCDL MO UTOraM BYepallHen ceccumn Ha 6 Koneek Ao
ypoBHs 33,52 py6. Honnap Ha MMBB ynan Ha 8 koneek po 27,71
py6./monn., eBpo notepsn 3 Konenkn n cHmsuncs o 40,62 py6. /espo.

Mo wToram pOByxaHeBHOro 3acegaHus  ®OPC  CLUA  octaBuna

CoBOKyMHble cpeacTBa 6aHKkoB B LIB PD, mnpp,
py6., u ogHOopgHeBHas ctaBka MosPrime, %

Cpenctea 6aHkos B LIb PO, Mnpa.py6. (nes.Luk.)

OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
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Nemoyuruku: L6 PO

O[LHOLHeBHYIO Da3oByto cTaBKy Ha ypoBHe 0—0,25%, COXpaHMB KypC Ha CTUMYNMPOBaHMEe SKOHOMMKW. Kak cneacTeume, MHAEKC
Lonnapa nNpoTMB LWEeCT OCHOBHbIX MUPOBbLIX BaNOT yran 4O MUHMMalbHbIX 3HaveHnn ¢ uiond 2008 r. EBpo ykpenuncs npotvms
fonnapa Ha 1% no MToram BYepalUHEeN CeCCUM U CerofiHa Topryetcs Bo6num3m 1,487 gonn./espo, 4to Ha 0,6% Bbille YPOBHS
npeablayLWwero 3akpbiTus. 3010TO YCTAaHOBUIO HOBbLIWM pekopA, nogopoxas fo 1531,9 ponn./yHuma. LleHa Ha HedTb BYepa
Bblpocna Ha 1,4% (Brent), 1 cerofiHs BOCXOAALMI TPeH[, OCTaeTcs B cune. Pybnio He OCTaeTcs HUYEro MHOro, Kpome Kak

npoAoIXNTb OBVXXeHNE HaBepX, MOCKOMbKY NyTW ANda OTCTYN/eHMA OKa3allMCb NepeKpbITbl:

LeHbl Ha Cblpbe pacTyT, fonnap

nagaet, oHAOBble MHAOEKCHI MoBbIWATCA. CerofHs Mbl OXuaaemM pocTa pybns npoTvue ponnapa A0 yposHa 27,5-27,6
py6./00nn., 0flHaKO MOBLILLIEHWE Kypca eBPO MO OTHOLLEHMIO K AOMIapy CNOCOOHO MPUBECTU K CHUXEHMIO pybnis NpoTUB efunHOM

€BPOMenckon BankoThbl.

Kypc py6./nonn.
1 LeHa bappens HedTu Brent, gonn.

130 | leHa HehTy Brent, 210
125 ponn./6app.(ne.. Lk.) 275
120 + Kypc ponnapa CLUA, 28,0
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NemoyuHuku: Bloomberg, MMBE

Kypc eBpo oTHocuTenbHo gonnapa CLUA

v pyons
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Mcmoyruku: Bloomberg, MMBB

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

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

Bbicokue pesynbtathl | kBapTana 2011 r. no US GAAP

Poct poGblun M BbicOKME LieHbl Ha HedTb BHOBb MO3BONMUAWN YNy4YlIUTb MokasaTenu. Buepa komnaHWs npeacraBuna
BbIOOPOYHbIe pe3ynbTaTthl 3a | kBapTan 2010 r. no US GAAP. Ho faxe no oTaenbHbIM NokasaTeNsiM MOXHO CAenaTb BblBOL O
MPOAOMKAIOLLEMCS POCTe BU3HECa KOMMAHUM 1 MOBbILLEHUN ero peHTabenbHocTW. MonHas ot4eTHoCTh No US GAAP co Bcemu
paclumdpoBkaMn  oxmpaeTcs B Havane Mas. OObeMm [00blMM  YrNeBOLOPOLOB MNPOLOSIXKAET YBENNYMBATLCS, O YeM
CBVAETENbCTBYET POCT CPEAHECYTOYHOIO nokasatens Ha 0,3 % kBapTan Kk kBapTany Ao 1,8 Tbic. 0. H.3./CyTkM 1 Ha 2% rof K rogy.
OCHOBHOW BKMaf B MOBbllleHMe MoKa3aTeNlel BHECNW yBenuyeHWe p[obbl4M HedTM Ha YBATCKOM W BepxHeYoHCKOM
MECTOPOXAEHWAX, a TakXe POCT MPOAaX rasa Ha MecTopoxaeHun PocnaH. bnarogaps 3TOMy M BbICOKUM LieHaM Ha HedTb
BbIpy4yka B OTYETHOM KBapTase Bblpocsia Ha 11% Kk IV kBaptany 2010 r., v Ha 35% rog k rogy no 13,8 mnpg. Mpu 310M, Mo
CNIOBaM PYyKOBOLCTBA KOMMAaHWK, OHa He HaMepeHa cOaBnsTb TeMMbl POCTa [OObIYM 1 MIAHUPYET YBENNYUTL ee B TEKYLLEM rofy
Ha 1-2%.

[.]

O6nuraumm o6napatoT HEKOTOpbIM MOTeHUManom pocta. Kak nokasana OTYeTHOCTb, KpeauTHoe kadectBo TNK-BP
International Limited npogonxaeT yayywaTbcsi, HO Mbl He 0XWAaeM, HTO 3TO OKaXeT CyLLeCTBEHHOe BAMNSHME Ha eBpoobauraLmm
KOMMaHWK1, NOCKOMbKY B HbIHELIHEW cuUTyauun 3TO, Ha Hall B3MA4, B 3HAYMTENbHOW Mepe Onpeaenserci pasBUTUEM
aKLMOHepHoro KoH(nmnkTa Mexay AAR 1 BP, Ha coHe ackanaumm KOTOporo B nocnefHee BpeMs cripefbl bymar K AonnapoBbiM
cBornaM Bblpocnn Ha 20-30 6.n. B uenom obnuraumm TNK-BP International ToprytoTcs Ha cnpaBeasIBbIX YPOBHSIX, MPaKTUYeCKn
Ha ofHou KpvBoW. OfHaKo 3aBepLUeHVe akKUMOHepHOro KoHvkTa 0e3 pocTa LOMroBOW Harpyskv Ha KoMmaHuio Oymet
NONOXUTENBHO BOCMIPUHSATO MHBECTOPaMM M LOXOAHOCTM 0BnMraLmMim MoryT onycTuTbes Ha Te e 20 6.m.

[onHbIV TEKCT KOMMEHTapus byneT orybnmnkoBaH B bivxavilee Bpems.

tOpuvi Fon6aH, golbanyv@uralsib.ru

BTG (BBB/Baa1/BBB)

YcnewHbIn KBapTan, yCnewHbIv rof,; onyonnkosaHbl nokasartenu 3a IV kBapTan v Becb
2010 r. no MC®O

B uenom nonoxxutenbHble UTorn. Buepa MNpynna BTE onybnukoBana durHaHcoBble pe3ynbTaThl 3a IV kBapTan v Becb 2010 T,
KOTOpble Mbl B LiefIOM OLEHVBaEM MONOXUTeNbHO. PocT kpeauTHoro noptdens 6aHka BO30OHOBMCSA NO BCEM CermMeHTaM, a
nageHne NPOLEeHTHbIX [OXOLAOB, BbI3BAHHOE CHMXEHWMEM YMCTOM MPOLEHTHOM Mapxu (YMM) Obino KOMMNEeHCMPOBAHO POCTOM
HEMPOLEHTHbIX [IOXOA0B, HTO BKYME CO CHUXEHWEM CTOMMOCTI PUCKa MO3BONMMI0 BaHKy NMoSy4nTb PEKOPLHYIO YMCTYIO MPUOLITb.
KavectBo akTnBOB BTH HaxoOuTCA Ha NpreMneMoM YpPOBHE, a HeraTBHOE BIIMAHME YXXe COCTOABLUMXCA U elle NPencToALwmX
npuobpeTeHnn  Ha KanuTanuM3aumio OyaeT BecbMa OrpaHuyeHHbIM. [lpefcTaBrieHHble  pe3ynbTaTbl  MOATBEPXKAAIOT
(byHOAMEHTaNbHYIO YCTOMYMBOCTL (PUHAHCOBOrO npoduns OaHKa, OOHako MpU 3TOM HeWTpanbHbl NS HaXOAAWMXCS B
obpalleHum obnuraumi BTb.

(-]

Buanm BO3MOXXHOCTU B €BPOOOHAAX. AKTMBHas 3KCnaHcus BTB B 4acTi NprobpeTeHns LOBOSbHO KPYMHBIX MO POCCUMCKUM
MepKaM (PUHAHCOBbLIX MHCTUTYTOB, Ha Hall B3rNsf, He HaHeceT yuepba pyHAaMeHTanbHO yCTONYMBOMY (DMHAHCOBOMY NPOdUITio
BaHka. Hawmmm daBoputamm cpeam eBpoodbnuraumin 6aHka B HaCTOALLMIA MOMEHT SBASIOTCS ANMHHbIE Bbinyckn VTB ‘18 (YTM
5,98%) 1 VTB '20 (YTM 6,30%), ToprytoLumecs co cnpefamm K CyBepeHHon Kpmson B pasmepe 120 6.n. n 150 6.n., 4to B
cpefiHeM Ha 50 0.M. Wwwrpe no cpaBHeHWIo C Gonee KOPOTKMMU Bbinyckamu. Kpome Toro, VTB ‘18 koTmpyetcs Ha 40 6.M. Bbllwe,
YyeM VTB "18/13, ecnn paccunTbiBaTb OXOLHOCTb NOCnefHero He K odepTe, a K noraweHnio. OgHaKo xoTenocs Obl OTMETUTD,
YTO B CpefHe- 1 SONrOCPOYHOM MEPCMEeKTVBE Mbl OXMOAEM MOBbILLEHVA JOXOAHOCTEN Ha ANVMHHOM KOHLLE KPMBOW, YTO Aenaet
BIOXEHUS B OSIMHHble ByMarn pUCKOBaHHOWM WHBECTMUMEN. B KadecTBe anbTepHaTUBLI Mbl MOXEM MPeLOXUTb CTaBKy Ha
cyxeHve cnpefa mexay crapwmM (YTM 4,9%) n cybopamHupoBaHHbiM (YTM 5,6%) Bbinyckamm BMOS 15, koTopbi B

5



Gﬂh YPAACMIB | K3MUTAN

HaCTOSILLMI MOMEHT COCTaBnseT nopsgka 70 ©.M., Torda Kak ero CrpaBefJiMBbiA pa3Mep, MO HalleMy MHEHWIO, He OOMKeH
npeBbiWwatb 50 6.n. Ha pybneBoM pbiHKe MHTepeCHble BO3MOXHOCTM B 6oHAax BTB oTcyTCTBYIOT.

[1oNHbIV TEKCT KOMMEHTapus byneT ornybnmukoBaH B brvixxavilee Bpems.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru

Axpon (-/B1/B+)

KomnaHus ony6nukoBana Bbicokue pesynbtatbi 3@ 2010 r. no MC®DO.

Bo Il nonyrognn onepauuoHHble MokKasaTenu Npoposhkanu pactu. Buepa mpomsBoamnTenb MUHEpanbHbIX YO00peHui
«AKpOH», onybnukosan ot4etHocTb o MC®PO 3a Il nonyrogme n Becb 2010 r. Mo utoram |l nonyroams Beipyydka KOMMAaHWK
yBenmumnack Ha 14% oTHocuTenbHO | nonyroams n coctasuna 24,9 mnpa py6. Mpu 3tom EBITDA Bo3pocna Ha 29,9% a0 5,9
MnpA py6., a peHTabenbHoCTh Mo EBITDA nosbicunach ao 23,8% ¢ 20,9% B | nonyrogmm 2010 r. Mo vtoram 2010 r. Bbipyyka
AKpoHa yBenuyunacb Ha 24,5% no 46,7 mnppn pyb., B To BpeMs kak EBITDA Bo3pocna cpa3y Ha 40,5% no 10,5 mnpa pyo.
PocTy onepauVoHHbIX MokasaTener CrnocobCTBOBANO Mpexae BCEro MoBbIWEHWE LeH Ha yAaobpeHus, B TO Bpems Kak B
HaTypanbHOM BbIPAXEHNN NPOAAXKM YBENUYUNNCH Ha 4% . MeHeXXMEHT rpynnbl BUAUT NPY3HaKM NOAbEMA B MUPOBOW OTPacn
MUHEpPanbHbIX YOOOPEHUI 1 OTMeYaeT MpakTUYecky MofiHOe BOCCTAHOBJIEHME CMpoca Ha yOoOpeHMsi Ha OCHOBHbIX PbIHKax
KOMMNaH1N.

JlonroBas Harpyska cHusunacb. Bo |l nonyronum komnaHus Npofomkmuna yBenu4mBaTb AOAM B CBA3M C HEODXOAMMOCTLIO
brHaHCMPOBATb MHBECTIPOrpaMmy, 3aTpaThl Ha KoTopyto B 2010 r. coctaBunu 5,45 mnpa py6. Ha koHew, 2010 r. COBOKYMHbIN
ponr AkpoHa goctur 35,9 mnpa py6., 4ncTeil gonr ysenuduncs o 28,3 mapg pyb. B To ke Bpems 3a cYeT yBenmyeHus
onepaLMoHHON NPUObLI KOMMAHUS CMOTTIa CHU3UTh AOMTOBYIO HArpy3Kky, BbIPaXKeHHYIO OTHoLWeHeM YuncTbin gonr/EBITDA, go
npvemnemoro ypoBHs 2,7 Ha koHel, 2010 r. JIMKBMOHOCTb KOMMAHMM MOXHO OLEHUTb KaK AOCTAaTOMHYIO — 3HaYMTENbHbIN
00bemM KpaTkocpoyHoro gonra (37% OT COBOKYMHOro AONrOBOro noptdens) obbAcHAeTCs HeobX0AMMOCTbIO hUHAHCUMPOBaTL
0OOPOTHBIV KanuTan B YCIOBUSX POCTa OEMNOBOM akTMBHOCTM, a KOIMMULMEHT TeKyLLen NMKBUAHOCTUM Ha KOHeL, OTYETHOro
nepuofa npesbiwan 1, 4TO ABNAETCA NPUEMNEMbIM YPOBHEM.

KntoueBble pyHaHCcOBbIe Noka3aTtenn AKpoHa

MC®O, mnH pyb. 2009r. 12010 1l nir2010 210w % usm. I n/z. 10/1n/210 % usm. 2010/2009
Bbipyuka 37 542 21836 24902 46738 140 24,5
Barno Basi npu6bi nb 13 603 8 966 9891 18 858 103 38,6
EBITDA 7 454 4558 5919 10 476 299 40,5

% u3m. 2010/I /2 2010
CoBOKYNHbI 11 30T 32432 30 081 35912 194
BT.Y. KPAaTKOCPO YHbIA 40 NP 12 570 10 438 13 154 260
[leHexHbl e cpe ACTBA 7706 2 8% 7 597 1625
YucTeiit ponr 24 726 27 187 28 315 41
On epaL,. Ag H. MoTok 2 856 703 3282 14,9
Kan BrioxeH us 3734 1682 5449 459
Koagpepuyu eHms1
BanoBas peHTabenbHocTb, % 36,2 411 39,7 403
PetxrabenbHocts EBITDA, % 19,9 209 23,8 24
Lonr/EBITDA* 4,4 33 34
YueToiit ponrEBITDA 3,3 30 27
[ons kpatkocp o4Horo Ao mra, % 38,8 347 366

UCTOYHUMKYM:  faHHbIe KoMraH v, oleHka YPAJICUba

*EBITDA, npviBeieHHas K ro4oBOMY 3Ha e Huto

MacwrabHass VHBeCTUUMOHHAsA MporpamMmMa Bpsif U MO3BOAUT AKPOHY CHU3UTb JieBeped)X B CpedHecpo4YHomn
nepcnekTuBe. AKpPOH peanuyeT MaclWTabHylo MHBECTNPOrpaMMy Mo OCBOEHMIO anaTUT-HeheNnMHOBOrO MeCTOPOXAEHWS
OneHunn Pyyen (BBOA B 3KCMyaTaumio 3annaHnpoBaH Ha 2012 1., obwuii oObem KanuTanoBloXeHUA oLeHnBaeTcs B 1 Mnpa
LLOMN., U3 KOTOPbIX yXe BRoxeHo 170 MAH Jonn.), a Takxe Tanuukoro MecTopoxXaeHus KanuiHblx conen (npensaputenbHas
oLleHKa 3atpaT — 1,6 Mnpg gonn.). Mo nporHo3am KoMnauum, B 2011 . MHBECTULIMOHHbIE 3aTPaTbl MOTYT YBENUYUTLCA 40 295-
350 mnH gonn. (8—10 mnpa pyb.), 4To MoYTV BABOE MpeBbiaeT yposeHb 2010 r. Mo Hallen oueHke, NpW NAaHUPyeMOM
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oObeme KanuTaioBOXEHMA Y KOMMAHWN He OCTAeTCs CKOSbKO-HWUOYOb CyLIeCTBEHHbIX Pe3epBOB [Aff COKpALLeHWs Oonra.
CnefyeT TakXe MMeTb B BUAY, HTO B TEKYLLEM rogy KOMMaHWs HaMepeHa BbINaTuTb ANBUAEHASI B pa3Mepe 64 MiH 4onn. (0Kono
1,8 mpg py0.)

OGnuraumMyn AKpoOHa MepeoLeHeHbl, peKkoMeHAyeM oOpaTUTb BHMMAHWE Ha BbINYCKA APYruxX >SMUTEHTOB C
COMOCTAaBMMbIM KPeAUTHbIM PernTUHIOM. Ha TekylMX YpOBHAX pybneBble BbIMyckM AKpPOHa He KaxyTcs Ham
npuBnekaTeNbHbIMU — ByMaru TOPryioTcs ¢ 4OXOAHOCTBIO Ha YPOBHe 5,3%—6% B 3aBMCMMOCTM OT CPOYHOCTM, YTO Npeanonaraet
cnpen kK O3 B pa3mepe nub 100 6.1., — Ha Halll B3rNs, 3TO JOBOSIbHO A0poro. Mbl pekoMmeHayeM obpaTiTb BHMMaHWe Ha
BbIMYCKM 3MUTEHTOB C COMOCTaBUMbIM KPEeOUTHbIM PENTUMHroM, Takmx kak CY3K (B1), Meyen (B1) u Espa3 (B+/B1/B+),
npegnaratoLype npemuio kK OP3 B pasmepe 150—-180 6.n. Ha rOPU30OHTE MeHee ABYX feT.

Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

28 anpens

29 anpens

2 Man
3 maq
4 masq
5 Masn
6 Man
10 masn
14 maqa
16 man
17 masq
18 masn
19 mas

20 mad

JleHeXHbIn
PbIHOK

28 anpens
16 maqa

20 maq

25 mas

30 mas

Pa3melueHue KyzbaccaHepro-DuHaHc-02 (5 mappa py6.). Odepta HYTM3-3 (8 mnpa py6.).

Odpepra Kacnuinckas SHeprua GuHaHc-1 (1 mnpa py6.). Odepta MepBobark 5O-01
(1,5 mnpa py6.). OdepTa Pasrynan-PuHanc-5 (2 mnpa pyo.).

MoratueHve baHk Coto3-3 (2 mnpa py6b.).

MorateHve baHk HOK-3 (2 mnpa pyo.).

MorawweHwe O®3-25062 (55 mnpg py6.).

OdepTa MKB-5 (2 Mnpa py6.). MoraweHne baHk Pycckmnin ctaHmapt-2011 (350 miH gonn).
OdcbepTa buHbaHK-2 (1 Mnpg py6b.).

MoratueHue Ctpori-KoHTpacT-1 (2 mnpg pyo.).

MoraweHne MuH®UH-7 (1750 MaH gonn).

OdbepTa PocbaHk-8 (A3) (5 mnpa py0.). Ocdepta PocbaHk-10 (A5) (5 mnpg pyo.).
MoratueHne Mocobnras-1 (2,5 mnpg py0.). Morawenve MI rpynn-3 (1,8 mnpg pyo.).
MoraweHwe NHnpom-3 (1,3 mapg pyo.).

Odepta MTC-4 (15 mnpg py6.).

Odcpepta AKB ABaHrapg-3 (1,5 mnpg py©.). Odepta benoH-OuHanc-2 (2 mnapa pyb.). Odepra
PXI-9 (15 mnpg py6.). MorawweHue SHeproCrpoit-DuHaHc-1 (1,5 mnppa py6b.). MoraweHne
HaumoHanbHbIn kanutan-2 (3 mnpa pyo.).

BbinnaTa Hanora Ha NpyobINb

Bbinnara cTpaxoBbix B3HOCOB

Bbinnata 1/3 HAC 3a I kBaptan 2011 .
Bbinnata akumsos v HAMA

Bbinnata Hanora Ha I'Ipl/l6bIJ'Ib
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
28.04.11 4Tn3-3 8 000 100 8,0 8,0 24 anpens 2012
Kacnumnckas SHeprus
1000 100 15,8 12,5 24 anpensa 2012
DuHaHc-1
29.04.11
MepBobaHk BO-01 1500 100 10,0 8,1 25 anpenga 2012
Pasrynan-®uHaHc 5 2 000 100 0 0 28 okTsbpsa 2011
05.05.11 MKB-5 2 000 100 8,5 7.4 25 anpensa 2012
06.05.11 BrHbaHK-2 1000 100 10,5 8,85 28 anpensa 2012
PocbaHk-8 (A3) 5000 100 12,0 6,9 6 HOs0ps 2013
16.05.11
PocbaHk-10 (A5) 5000 100 12,0 7,4 7 Hosbps 2014
19.05.11 MTC-4 15000 100 16,75 - -
AKB ABaHrapa-3 1500 100 9,25 - -
20.05.11 benoH-OuHaHc-2 2 000 100 17,0 17,0 25 aBrycta 2011
PXO-9 15000 100 0,1 - -
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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
7KoHTUH.02 7000 R 9.00 16.06.11 14.06.12 13.8 91.13 Toproena
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 24.8 100.36 100.10 100.25 9.25 4.60 1.67 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.05.11 15.11.18 92.0 101.00 60 087 101.00 101.40 8.04 1.94 3.78 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.11 15.09.20 114.3 101.17 | 0.97 100.25 101.15 7.26 2.04 4.57 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 126.5 99.76 40 000 99.55 100.00 8.55 2.08 5.35 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 133.5 103.40 103.35 103.75 8.78 218 5.79 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23, 60.0 148.7 100.85 | 0.04 138 099 100.85 101.20 8.02 1.98 3.84 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 202.5 102.90 102.30 103.50 8.52 3.87 7.90 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.05.11 01.02.12 9.3 102.38 5.62 2.07 0.70 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 179 101.58 36 000 101.10 101.90 5.76 1.80 0.88 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740 15.07.11 15.07.14 392 | 10154 100.00 101.70 6.80 182 | 1.90 JA3/BBB hMHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 635 | 10017 100.51 100.80 7.85 191 | 290 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14  15.06.18  35.0 869 | 101.00 10 000 100.53 10115 | 7.32 190 | 1.86 JA3/BBB MHaHChI
AVXKK-A19 6000 R 7.70  15.05.11 15.11.24 165.0 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 211212 8.0 20.1 100.70 100.51 100.95 10.33 5.57 0.57 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 6.0 101.00 2111 101.00 101.15 5.91 3.90 0.47 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13) 12.0 30.1 102.29 101.61 102.50 5.77 4.02 0.92 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 5.0 292 103.35 17 000 103.35 103.50 5.48 6.78 0.39 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 13.0 31.3 108.25 1 108.06 108.15 5.86 6.38 0.94 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 50.6 104.82 | 0.22 50 000 104.45 104.74 7.80 213 3.26 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 26.0 50.4 103.10 | 0.29 1000 102.81 103.10 6.82 2.00 1.87 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 26.0 50.6 102.90 50 000 102.69 102.95 6.95 2.00 1.87 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 50.4 104.65 20 005 104.45 104.74 7.85 213 3.24 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 34.0 58.1 101.70 | 049 169 565 101.62 101.70 7.70 4.04 2.32 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 135 99.99 75230 99.90 100.00 19.23 4.49 0.52 TOproBnst
ATom3HNp06 10000 R 750  15.08.11 15.08.14 40.2 100.10 24000 100.00 100.42 744 7.49 2.70 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 23.7 101.53 101.50 101.95 6.91 3.81 1.78 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 23.7 102.00 520 101.51 101.73 6.65 3.79 1.78 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 6.0 23.8 100.80 | 0.05 20000 100.70 100.80 6.31 4.01 0.44 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 11.0 29.3 100.56 110 000 100.55 100.88 6.97 3.72 0.84 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 12.12.13] 20.0 32.0 102.66 60 002 100.42 102.66 6.86 4.13 1.42 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 31 100.22 5.60 321 0.24 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 215 100.00 7.68 3.76 1.54 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16/ 20.0 68.6 108.60 63 266 108.41 108.63 6.96 5.74 1.40 cbipbe
BalHedTb-02 15000 R 1250 21.06.11  21.1212] 13.12.16) 20.0 68.6 108.64 | 0.05 108.35 108.59 6.94 5.74 140 cbipbe
BalHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16/ 20.0 68.6 108.55 | 0.05 30297 108.35 108.58 6.99 5.74 1.40 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 10.1 102.54 102.13 102.95 14.03 8.27 0.69 meTannyprus
BuHGaHK-2 1000 R 1050, 28.04.11  05.05.11] 29.04.13 0.0 244 100.58 5.23 0.03 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 35.6 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 224 101.95 101.35 101.80 6.40 3.64 1.63 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12) 11.10.13] 18.0 29.9 101.25 100.00 101.50 6.54 3.62 1.32 /Ba3/BB- notpe6. ToB.
BB/ MM BO-02 3000 R 7.35 141011 1210.12] 11.10.13] 18.0 29.9 101.55 100.00 101.50 6.32 3.61 1.33 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12] 11.10.13] 18.0 29.9 101.20 4252 101.01 102.15 6.58 3.62 1.32 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 26.4 101.95 101.90 102.35 7.03 3.86 1.86 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 26.4 101.99 | 049 7.01 3.86 1.86 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 7.35 141011 1210.12] 11.10.13] 18.0 29.9 101.23 101.11 101.45 6.56 3.62 1.32 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 8.50  15.06.11 15.03.40 351.7 101.94 102.30 8.49 2.10 10.18 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 21.9 87.50 75.00 100.00 16.92 4.56 144 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 271 104.20 200 000 104.15 104.50 7.30 4.43 1.89 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.0711] 08.07.14, 3.0 38.9 102.00 308 131 102.00 102.07 5.24 743 0.20 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 54.3 100.55 | 0.01 15300 100.55 100.65 8.32 4.12 3.52 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 54.3 100.63 100.40 100.65 8.29 4.1 3.52 /Ba3/BB- Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 28.7 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.00 18.05.11 211111 141112 7.0 18.9 100.00 100.00 100.02 8.96 4.49 0.50 /B2/B GaHku
BogokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 56.2 101.70 | 0.20 5000 101.70 101.80 8.52 4.32 3.49 CepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 22.7 98.57 78.00 100.20 8.51 3.79 1.62 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 12.0 30.1 10149 | 0.19 195 101.00 101.25 745 4.42 0.90 B2/ GaHku
BTb - 5 06 15000 R 740 21.07.11 17.10.13 30.1 100.85 | 0.05 42 100.85 101.10 7.21 1.83 213 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 15.0 63.2 101.55 82650 101.50 101.55 5.96 1.77 1.10 BBB/Baa1/BBB | GaHku
BTBE 24-1-UN 15000 R 9700 15.06.11  20.12.11) 10.12.14, 8.0 441 102.52 | 0.02 1000 102.51 102.60 5.59 2.36 0.60 BBB/Baa1/BBB | GaHku
BTB 60O-01 5000 R 760 17.06.11 15.03.13 22.9 101.80 | 0.20 138 515 101.00 104.00 6.74 1.86 1.65 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 17.06.11 15.03.13 229 101.80 | 0.20 64 900 99.00 110.00 6.74 1.86 1.65 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.06.11 15.03.13 229 101.80 5001 100.00 102.00 6.74 1.86 1.65 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50 05.10.11 05.10.11 54 102.95 | 0.04 112 102.88 102.95 4.70 5.57 0.42 BBB/Baa1/BBB | GaHku
BTB24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 10.0 217 99.99 4.56 2.24 0.74 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13 1.0 254 100.02 100.00 101.00 5.21 3.14 0.11 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 16.0 34.3 100.00 120 000 99.91 100.30 6.93 3.44 121 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 120511  14.05.12] 06.11.14, 13.0 43.0 100.77 52197 100.85 101.10 6.25 1.76 0.78 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 3.0 51.1 100.37 6899 100.34 100.37 5.17 1.74 0.20 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 14.06.11  16.06.11] 07.06.16, 2.0 62.3 100.35 | 0.04 25165 100.31 100.35 4.70 1.86 0.13 BBB//BBB (puHaHCbI
BTB-Nua®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 2.0 62.3 100.35 450 100.31 100.35 4.70 1.86 0.13 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 7.0 68.1 100.35 100.55 6.35 1.70 0.53 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 10.05.11  09.02.12] 01.08.17. 10.0 76.3 100.97 | 0.29 100.75 100.97 5.80 1.74 0.69 BBB//BBB (puHaHCbI
BTB-Mn3®09 5000 R 6.65 11.05.11  12.08.11] 02.08.17 4.0 76.3 100.38 500 100.32 101.00 5.32 1.65 0.27 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 79.0 115.2 99.45 150 500 99.28 99.50 8.02 3.96 4.99 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 30.0 115.2 100.05 | 0.10 566 374 99.95 100.05 6.88 3.44 2.25 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 60.0 120.4 BBB/Baa1/BBB | GaHku
BOB-NuanHr-03 5000 R 750  14.10.11 02.04.21 120.9 BBB// (buHaHCbI
BOB-NuanHr-04 5000 R 8.60  14.10.11 02.04.21 120.9 BBB// (buHaHCbI
BOB-NuanHr-05 5000 R 860  14.10.11 02.04.21 120.9 BBB// (buHaHCbI
[a3npHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 15.0 63.4 110.45 13354 110.45 110.55 5.78 6.66 1.08 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 85.0 96.8 100.34 | 0.03 1003 007 100.20 100.32 8.30 4.08 5.01 /Baa3/BBB- cbipbe

FA3MPOM A11 5000 R 1375 28.06.11 28.06.11 24.06.14 2.0 385 119.70 030 7854 11945 119.70 5.73 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 28.04.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 142 | 108.40 125488 108.50 108.60 5.65 6.04 1.02 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 6.1 101.22 4.56 345 0.46 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 341 101.12 100.00 102.96 6.89 3.56 2.39 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 6.54/ 25.05.11 20.11.13! 313 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 55 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 189 | 100.18 6.53 341 1.37 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85  26.05.11 22.11.12 19.2 | 100.19 6.83 341 1.38 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 31.9 | 101.40 32270 101.30 102.00 7.28 3.81 219 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 238 | 101.27 100.00 102.00 6.55 3.52 1.74 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 23.8 | 101.11 100.00 102.00 6.64 3.53 1.74 /Baa3/BBB- Ccbipbe
[asnpomHedTs-10 10000 R 890 09.08.11  30.01.18/ 26.01.21 820 & 118.7 @ 103.53 103.45 104.00 8.38 4.29 4.77 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 58.1 102.60 | 0.10 51400 102.50 102.74 7.98 413 3.67 /Baa3/BBB- cbipbe
[a3npomHedTs-9 10000 R 8.50  09.08.11  02.02.16/ 26.01.21 58.0  118.7 10263 @ 0.03 102.50 102.74 7.98 4.13 3.67 /Baa3/BBB- cbipbe
TenepKomn1 2000 R 850  21.06.11 21.06.11 1.8 99.00 3HepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 21 100.55 118 300 100.53 100.73 4.86 4.02 0.16 /Baa3/BBB- aHepreTMKa
nasHas fopora-03 8000 R 500 21.11.11 30.10.28 2132 | 94.00 90.01 9.17 5.30 10.34 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 22.0 | 101.00 1250 101.00 101.81 7.83 4.08 1.57 BB//BB- GaHku
noGakcbark 6O-02 5000 R 8100 220711 25.01.12] 22.07.13 9.0 27.2 | 101.00 11000 75.00 101.10 6.71 3.98 0.68 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 08.06.11  13.06.12] 08.12.13 14.0 | 31.9 | 100.85 100.44 101.45 7.33 4.00 1.00 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11  13.06.12] 08.12.13 14.0 = 319 | 101.00 100.50 102.15 718 4.00 1.00 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 7.7 clx
rccot 5000 R 925 220911 27.09.11] 26.03.17 5.0 72.0 | 101.00 101 580 100.90 101.00 6.57 4.57 0.39 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 24.06.11 231211 20.12.13 8.0 323 | 100.67 100.07 100.76 7.29 4.09 0.60 BB/ MalLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412] 220414 120 364 @ 100.05 0.5 746 001 99.75 100.07 7.59 3.74 0.91 BB/ MalLLMHOCTP.
rCC 60-03 3000 R 825 251011  23.04.13] 22.04.14 240 @364 @ 100.50 @ 0.50 1443 601 100.45 100.60 8.13 4.09 1.74 BB/ MaLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 242 | 102.54 90.00 10.83 5.84 1.65 TOproBnst
[NanbCe3206 2000 R 760 01.06.11 30.05.12 133 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12] 3.0 14.9 Tenekom
[OBTr-0 02 5000 R 775 21.07.11 18.07.13 271 18.48 7.05 29.91 150.68 = 20.91 0.68 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 22.7 aHepreTuka
[xendchCul1 2000 R 5.00 20.10.11 20.10.11 59 95.00 /loTo3BaH TOproens
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 49.7 97.00 100 97.00 98.40 9.62 4.34 3.1 TOproBnst
EABP-3 5000 R 1050, 03.05.11  03.11.11) 25.10.16, 6.0 66.9 | 102.51 5.39 5.11 0.48 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18 34.0 & 826 | 100.85 139 590 100.70 100.90 7.35 3.81 244 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 44 100.19 100.00 100.25 3.49 0.99 0.35 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 38.1 100.50 100.00 101.00 3.58 0.92 2.86 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 359 | 100.56 100.00 100.85 3.58 0.94 2.7 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 230 @ 108.1 103.80 0.15 39 507 103.01 103.80 7.20 4.44 1.66 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 995 020511 28.10.15] 19.10.20 55.0 @ 1154 @ 10570 = 0.15 8.57 4.69 3.32 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20, 23.0 A 108.1 @ 103.50 262 850 103.50 103.84 7.37 4.46 1.66 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15] 19.10.20 55.0 @ 1154 @ 106.27 = 0.02 8.41 4.67 3.32 B+/B1/B MmeTannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15 26.06.18 51.0 = 87.2 & 102.95 1542 102.09 103.20 8.03 4.31 3.37 BB//BB XUMUS
EBpoXum-03 5000 R 825 250511 181115 141118 56.0 @ 91.9 | 100.50 94 837 100.50 102.00 8.12 4.09 3.62 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 115 77.01 aHepreTMKa
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 119 | 101.97 1 100.40 101.97 10.08 5.87 0.87 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 17.0 = 103.61 103.00 104.22 10.41 6.26 1.19 (bUHaHCbI
Kene3sobet1 1000 R 10.000 27.05.11 27.05.11 1.0 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100 11.05.11 09.11.11 6.5 101.45 9545 101.35 101.45 5.39 3.98 0.49 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12] 04.06.13 14.0 = 256 @ 101.10 2000 100.90 101.15 6.55 3.70 0.99 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 14.0 387 | 101.50 1494 101.35 101.50 6.73 3.93 1.06 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 120 @ 237 | 100.59 200 100.45 100.59 6.55 3.54 0.87 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911 26.09.12] 22.09.13 17.0 @ 293 @ 10125 0.13 27020 101.15 101.25 6.86 3.86 1.27 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 14 aBToNpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 38.7 | 100.10 99.85 100.35 8.06 3.96 2.60 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 2.0 62.1 101.49 280 664 101.46 101.49 5.04 9.07 0.12 1B+ TOProBnst
VHBectToprbank 6O-07 2000 R 960 250511 250512 251113 13.0 @ 314 @ 100.75 300 100.75 101.25 9.04 4.73 0.93 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 0.7 99.89 98.52 100.25 11.56 4.74 0.05 MeTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 7.2 105.44 102.75 105.80 7.29 7.92 0.52 CepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 3.0 252 | 104.00 2238 103.75 104.20 6.71 0.29 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 28.9 | 103.24 101.21 104.00 7.87 447 2.01 /Ba2/ MalLLKHOCTP.
VipkdHepro 50-01 3000 R 760  11.10.11 08.04.14 359 | 100.20 50 000 100.15 100.20 7.66 3.78 2.50 JoT03BaH/B- JHepreTuka
Vipk3Hepro1 5000 R 1550  02.06.11 28.11.13 31.5 | 10248 102.51 14.82 7.54 1.84 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12) 1.0 191 100.39 1500 100.00 100.38 4.04 5.12 0.09 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13] 20.0 = 321 101.80 13 843 101.75 102.30 7.95 441 141 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 33.8 | 101.60 @ 0.10 25067 101.50 102.00 8.10 4.22 2.30 aBTONpOM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 29.0 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 24 102.50 101.15 102.50 5.07 4.38 0.18 XUMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 38.0 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 72 JoTo3BaH/ GaHku
Koxke 02 5000 R 12.000 15.09.11 15.03.12 108 | 103.75 8964 103.70 103.80 7.66 5.77 0.80 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 26 82.53 c/x
KOMEMKA 02 4000 R 16.50  18.05.11 15.02.12 9.8 107.23 | 0.20 106.95 107.30 7.37 3.84 0.70 lloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80  18.05.11 15.02.12 9.8 101.75 15 101.75 101.90 7.75 2.40 0.72 /loTo3BaH TOProBNst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12] 23.07.13 150 @ 273 @ 10205 025 101.65 102.19 7.88 2.32 112 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 29.6 | 101.70 2680 101.40 101.70 8.48 221 2.03 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925  19.10.11 19.04.14 36.3 | 100.20 50 100.08 100.20 9.40 4.63 2.44 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 36.5 | 100.00 5000 000 8.26 4.06 2.52 [/Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 21 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 16.0 @ 343 @ 10125 0.15 35010 101.15 101.50 741 4.24 117 /Ba3/ GaHku
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 60.2 | 10045 @ 0.05 50297 100.41 100.47 8.66 4.27 3.80 XUMUs
JleHCneyCMY BO-2 2000 R 1450  26.05.11 23.05.13 252 | 107.98 @ 043 107.50 109.99 8.25 3.35 1.1 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  16.06.11 07.12.12 19.7 | 10755 @ 0.05 107.00 107.30 712 3.67 0.77 B CTPOUTENLCTBO

JleHaHepr02 3000 R 854/ 29.07.11 27.01.12 92 10221 101.98 101.99 5.56 417 0.70 [Ba2/ 3HepreTuka
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 11.9 | 102.20 80010 102.19 102.50 5.75 3.91 0.91 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 3.0 51.6 | 100.65 @ 0.02 30100 100.51 100.61 6.17 4.58 0.26 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850  11.08.11  09.02.12] 06.02.14 10.0 = 339 & 100.90 = 0.02 100.75 101.19 741 4.20 0.72 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 220 & 276 @ 103.55 25 103.55 103.95 7.75 4.72 1.52 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11  02.07.12 25.06.13 14.0 = 26.3 | 103.08 103.30 103.65 7.72 5.08 1.03 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 28.9 | 103.61 13 103.61 103.74 8.46 4.81 1.99 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50  22.09.11 20.03.14 353 | 103.15 | 0.10 36 622 102.95 103.15 8.42 4.59 2.38 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 26 100.10 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.06.11 08.12.11 75 101.35 8258 101.20 101.39 4.90 3.49 0.57 BBB-/Baa2/BBB- | cbipbe
JTykoitndo6n 6000 R 740  09.06.11 05.12.13 31.8 | 101.93 | 0.93 1000 100.02 101.93 6.69 3.62 2.21 BBB-/Baa2/BBB- | cbipbe
IykoinBO01 5000 R 13.35  08.08.11 06.08.12 156 | 109.18 213 581 109.10 109.54 5.87 6.10 113 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 13.35  08.08.11 06.08.12 156 | 109.10 1500 109.00 109.50 5.93 6.10 113 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  08.08.11 06.08.12 156 | 109.20 109.00 109.55 5.85 6.10 113 BBB-/Baa2/BBB-  Cbipbe
TlykoinbO04 5000 R 1335  08.08.11 06.08.12 156 | 109.17 | 0.01 80 000 109.00 109.18 5.88 6.10 113 BBB-/Baa2/BBB-  cbipbe
TlykoitnBO05 5000 R 13.35  08.08.11 06.08.12 156 | 109.00 45700 109.00 109.18 6.01 6.11 112 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 9200 16.06.11 13.12.12 19.9 | 104.69 104.50 104.98 6.22 4.38 1.42 BBB-/Baa2/BBB-  cbipbe
TykoitnBO07 5000 R 920 16.06.11 13.12.12 19.9 | 104.22 104.00 105.00 6.53 4.40 142 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 289 | 101.78 78.01 7.55 4.04 2.03 TOproBnst
Marnut 5O-02 1000 R 825  12.09.11 09.09.13 289 | 101.32 20 000 77.01 101.10 7.77 4.06 2.03 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 289 | 101.29 7.78 4.06 2.03 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 289 | 101.94 100.51 102.00 747 4.04 2.03 TOproBNst
Marxut BO-05 5000 R 8.000 02.09.11 28.02.14 346 | 101.07 81304 100.90 101.20 7.1 3.95 2.39 TOProBnst
Marxut BO-06 5000 R 7.75 251011 22.04.14 36.4 | 100.10 | 0.10 384 097 100.05 100.10 7.86 3.86 2.53 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 11.0 | 101.80 101.70 102.00 6.21 4.02 0.84 TOproBnst
Macrepb-3 1200 R 8.000 01.06.11 30.11.11 7.2 100.10 100.20 100.50 7.93 3.98 0.47 oto3gaH// GaHku
MBPP 0206n 3000 R 7.000 30.06.11 28.03.13 234 | 100.05 78.01 100.25 715 1.74 1.68 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 6.0 242 | 10062 @ 022 100.80 101.00 6.04 1.80 0.47 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 10.0 & 346 @ 100.19 98.50 100.15 5.84 2.99 0.79 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 8.0 38.1 101.07 | 0.01 30 000 101.11 101.27 6.48 4.07 0.59 B+/B1/ GaHku
MOM-Bank 5O-01 5000 R 1275 02.06.11 29.11.12 194 | 10855 0.5 117 388 108.45 108.75 7.10 5.86 1.34 BB/Ba2/B+ GaHku
MOM-BaHk 50-02 5000 R 8.15  21.06.11 17.12.13 32.2 | 100.34 197 733 100.25 100.45 8.16 4.05 2.19 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 814 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11) 23.05.12, 1.0 131 100.06 15 100.06 100.47 7.74 5.48 0.09 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 53.0 @ 113.6 = 106.00  0.10 5500 105.65 106.20 8.49 4.70 3.33 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15| 25.08.20 53.0 @ 113.6 = 106.08  1.08 27429 106.00 106.07 8.46 4.70 3.33 B1/ MeTannyprus
Meuen 1506 5000 R 825  23.08.11 18.02.14) 09.02.21 34.0 @ 119.2 @ 100.90 60 000 100.20 101.50 8.04 4.08 2.35 B1/ meTannyprus
Meuen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21  34.0 & 119.2 @ 100.90 53100 100.20 101.10 8.04 4.08 2.35 /B1/ meTannyprus
Meuen 206 5000 R 850 15.06.11  20.06.11) 12.06.13 2.0 259 | 100.42 269 080 100.42 100.50 4.82 4.22 0.14 B1/ meTannyprus
Meuyen 406 5000 R 19.000 28.04.11  30.07.12 21.07.16, 150 @ 63.7 | 115.00 6.52 4.12 1.04 /B1/ meTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12  09.10.18/ 18.0 | 90.7 | 108.05 102 622 107.75 108.20 6.86 2.88 1.29 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.120 7.0 18.7 | 103.97 103.62 103.98 5.04 6.00 0.49 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 22.8 | 104.00 54 892 102.61 7.56 4.68 1.62 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 243 | 104.05 74 694 102.53 112.54 7.67 4.67 173 B1/ MeTannyprus
MWA-306 1500 R 725  26.05.11 24.02.12 101 100.06 99.12 100.00 7.34 1.81 0.75 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11  18.10.12, 01.10.15 180 @ 539 99.99 99.00 100.00 7.37 1.83 1.31 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11] 17.07.14 3.0 39.2 | 100.25 100.00 100.50 5.96 1.84 0.24 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 44 MaLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.0212 07.02.13 10.0 & 21.7 | 104.49 103.00 105.00 7.28 6.44 0.74 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 3.7 29.23 653 26.40 29.23 20.90 CTPOUTENLCTBO
M-WHayctp2 1500 R 1075 13.07.11 10.07.13 26.8 40.51 9.02 72.00 75.49 13.23 1.01 CTPOUTENLCTBO
MKB 0506n 2000 R 26.10.11  05.05.11] 25.04.12, 0.0 121 100.15 5000 100.05 0.02 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 156 | 102.35 96 570 102.10 7.56 4.58 113 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11 240712 14.07.15 150 @ 513 | 102.69 102.35 102.70 743 4.74 1.09 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 6.0 48.1 101.25 | 0.03 3958 101.25 101.39 6.72 4.78 0.45 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.08.11 220213 22.02.14 220 @ 344 | 100.50 20990 100.25 100.45 8.36 4.19 1.58 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 15.04.14 36.1 99.98 15001 99.95 100.00 8.18 4.01 249 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 189 | 100.54 98.96 6.63 342 1.37 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9.70 15.06.11  16.12.11] 121212 8.0 19.8 | 102.70 72 862 102.56 102.70 5.31 4.7 0.58 0T038aH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12 19.09.13) 11.0 | 29.2 @ 100.65 140 100 100.25 100.50 5.73 3.20 0.85 oto3gan/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 34.6 | 100.90 50 000 100.25 101.25 742 3.78 240 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 23.6 | 101.56 101.50 102.25 6.89 3.76 1.72 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 4.0 224 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11) 03.07.12, 2.0 144 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 44 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 38.1 (buHaHCbI
MoliibaHk 5 5000 R 10.000 201011  19.04.12  16.04.15 12.0 = 483 | 100.00 145773 99.00 100.10 10.25 4.99 0.87 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 25.9 B-l/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11 191011 12.04.12 6.0 1.7 2.00 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 141 99.00 1720 99.01 99.70 10.97 4.68 0.62 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 0.7 yenyru
MocTpAsTd1 7500 R 11.80/  21.06.11 18.12.12 20.0 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 4.6 102.80 1500 102.75 103.00 5.01 6.06 0.36 1/BB- aHepreTMka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16 10.0 = 586 | 101.67 28 020 101.60 101.75 5.50 3.75 0.78 1/BB- JHepreTMka
MocaHepro3 5000 R 1025 03.06.11 061212  28.11.14 20.0 = 437 | 106.00 215052 105.00 106.20 6.27 4.82 1.39 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.04.11 11.08.11) 25.07.13 4.0 27.3 | 100.90 4.76 2.22 0.27 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 44 101.25 | 0.06 101.21 101.23 4.55 3.96 0.35 JHepreTMka
MPCK Yp.01 1000 R 8.60  24.05.11 22.05.12 13.0 88.10 aHepreTMKa
MPCK Ora 2 6000 R 1750, 30.08.11  01.09.11] 26.08.14 4.0 406 | 103.61 51 103.61 103.88 6.58 8.42 0.33 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 30.1 99.40 98.00 99.79 7.40 3.51 2.15 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 54.6 99.50 2 98.71 100.00 8.04 3.88 3.58 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 26.0 = 86.8 & 101.66 100.71 102.50 7.26 3.92 1.84 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 1.0 371 100.67 129 891 100.67 100.70 3.64 16.59 0.06 BB+/Ba2/BB Tenekom

MTC 05 15000 R 1425 260711  26.07.12 19.07.16, 150 @ 63.7 | 109.37 242713 109.25 109.48 6.11 12.99 1.07 BB+/Ba2/BB Tenexkom
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AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 4.7 100.76 B//B+ cbipbe
MTC 07 10000 R 870  17.05.11 07.11.17 79.5 | 10250 @ 0.20 54 905 102.31 102.50 8.36 4.23 4.57 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20, 55.0 @ 1159 @ 100.97 11000 100.31 100.99 8.04 4.03 3.48 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12 11.03.14 11.0 = 350 | 100.45 11 800 100.41 100.80 9.64 4.99 0.77 GaHku
HK AnbsiHe BO-01 5000 R 9.25  09.08.11 04.02.14 33.8 | 102.70 128 634 102.47 102.79 8.30 4.49 2.28 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 28.0 @ 1124 103.07 0.02 102.50 103.50 8.36 4.72 1.89 BB+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 111 90.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 196 | 10545 40200 105.20 105.50 6.23 4.61 1.39 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 184 | 106.33 6.39 5.04 129 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 22.6 | 101.95 136 368 101.80 102.35 6.72 3.79 1.64 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 26.3 | 102.00 @ 042 55000 101.60 102.00 6.59 3.67 1.87 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 250511 250512 25.11.13 130 314  101.31 011 101.20 101.59 7.85 445 0.94 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 15.0 @ 38.7 | 100.60 100.70 101.20 6.89 3.67 1.08 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 280 @ 772 @ 10215 0.5 8000 101.50 102.50 7.58 417 1.99 BB-/Ba3/ BaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 2.0 26.0 | 100.27 30 000 100.27 100.32 4.59 3.48 0.15 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 100 @345 @ 100.53 @ 0.08 100.46 100.65 6.42 3.45 0.76 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 275 | 100.90 @ 0.63 419 080 100.85 101.04 6.66 3.46 1.97 BBB-/Baa2/BBB-  meTannyprus
HMK-1 3000 R 925 15.07.11 10.07.15 512 | 10296 @ 0.16 102.70 103.50 8.04 224 1.92 TpaHcnopt
HTC-01 1000 R 26.11.37 26.04.11 0.0 TOproBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 0.2 101.27 -46.07 5.88 0.03 /B2/B- (buHaHCbI
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 36.1 100.75 10 496 100.75 100.93 9.95 4.98 240 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 108.2 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 12.8 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.0413 7.0 24.0 B/l notpe6. ToB.
O6opoHnpom-01 20 21091 R 8.00 21.10.11 24.04.20 109.5 MaLLMHOCTP.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 1.0 75 aHepreTuka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12 18.06.13 14.0 @ 26.1 101.01 200 002 101.00 102.00 6.64 3.70 1.03 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 5.2 103.22 | 0.22 35000 103.00 103.26 4.54 5.92 0.41 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 119 | 10086 @ 1.04 100.00 6.43 3.58 0.90 aHepreTMKa
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13, 1.0 255 | 103.70 100.36 6.25 0.14 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 4.2 102.70 | 2.62 100.02 102.40 4.96 6.31 0.33 1/B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 354 | 100.70 30015 100.63 100.78 8.13 4.08 244 GaHku
MapHac-M 2 1000 R 9.50  19.05.11 17.11.11 6.8 notpe6. ToB.
MepeoBark 50-01 1500 R 261011 29.04.11) 24.04.13 0.0 24.3 | 100.22 100.00 101.25 0.01 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 36.0 | 100.03 99.95 100.14 8.67 4.24 2.46 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 21 100.50 3015 100.20 100.50 6.54 4.74 0.16 B3/ GaHku
MeTpokomb4 3000 R 500 06.07.11 06.07.11 2.3 100.00 75.01 5.02 2.51 0.18 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214, 20.0 = 445 | 109.00 75.02 114.00 6.99 5.86 1.39 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 16.1 101.28 100.70 101.75 6.82 3.84 1.19 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 16.1 99.73 100.20 100.30 7.34 3.52 1.19 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14 22.03.16 350 @ 59.7 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 33.8 | 101.70 400 101.55 101.70 8.05 4.22 2.31 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 129 | 10140 0.8 248 000 101.22 101.40 6.46 3.81 0.94 BB-/Ba2/oTo3BaH | BaHku
Mpomcs6-06 5000 R 825  08.06.11 17.06.13 26.1 101.56 4458 101.56 101.62 7.59 4.05 1.81 BB-/Ba2/oT03BaH | BaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 58 88.73 86.00 89.99 28.52 0.01 0.37 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11 27.07.11] 24.07.13 3.0 273 97.15 22534 95.00 97.59 32.26 9.24 0.19 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 6.3 99.01 TOproBnst
MpodMeansd-1 3000 R 1050, 21.07.11  23.07.13  16.07.15 27.0 = 514 | 103.27 280 103.01 103.30 8.98 5.07 1.84 Tenekom
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 5.1 101.56 101.00 102.12 13.39 8.35 0.37 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 108 | 102.96 100.12 104.00 13.74 8.23 0.75 clx
Paarynaitd4 3000 R 17.000 25.05.11  02.06.11] 22.05.13, 1.0 252 | 100.09 80.50 105.00 12.31 8.47 0.09 c/x
Pasrynaind5 2000 R 261011 29.04.11) 23.10.13 0.0 30.3 2.1 clx
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 31.5 | 101.70 6.88 3.68 218 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 07.06.11  08.12.11] 03.12.13 8.0 31.7 | 10491 100 000 104.75 105.05 5.23 6.42 0.56 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 9.50  21.07.11 21.07.11 2.8 109.99 -26.48 4.31 0.32 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11 141113 09.11.15 31.0 = 552 | 102.20 10 300 102.00 102.50 8.16 4.39 2.08 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 114 101.24 16 101.03 102.20 9.29 5.14 0.84 B-/B1/B GaHku
PenKan-3 4000 R 1250  10.06.11  17.06.11/ 06.06.12 2.0 135 | 100.56 @ 0.03 100.32 100.53 6.68 6.16 0.13 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 19.6 | 105.00 50998 105.00 105.10 6.18 4.46 1.40 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  11.05.11 07.11.12 18.7 | 102.27 11000 102.09 102.20 6.07 3.68 1.35 BBB/Baa1/BBB | TpaHcnopT
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 2.3 100.67 7710 100.67 100.80 4.94 4.21 0.18 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050  18.05.11  18.05.11) 13.11.13, 1.0 31.0 99.51 99.57 99.87 4.97 0.01 0.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 348 | 12140 @ 0.10 6079 121.14 121.40 6.76 6.16 2.28 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 55.5 | 10217 102.00 102.31 7.36 3.81 3.55 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111 16.05.19 7.0 98.0 | 105.58 305 255 105.58 105.87 4.94 7.04 0.53 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 34.8 | 101.57 700 101.55 101.85 9.57 491 2.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 480 | 104.13 = 0.3 103.80 104.00 8.68 4.67 3.10 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 10500 27.06.11 261212 20.06.16, 20.0 = 627 | 107.14 107.16 107.40 5.99 4.89 144 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 2.0 744 | 10142 1 101.18 101.42 3.14 7.04 0.12 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11 240713 16.07.18 27.0 = 87.9 | 109.30 108.97 109.30 6.36 4.93 1.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14  15.07.19, 39.0 & 100.0 = 113.65 316 113.36 113.70 6.36 4.83 2.61 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11  08.07.24 3.0 | 160.7 @ 105.24 102.50 107.97 6.40 0.27 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15] 16.01.25 46.0 @ 167.1 @ 105.95 70 105.83 106.00 7.26 4.24 3.02 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 27.05.11 231112 20.11.15 19.0 @ 556 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040  21.06.11 171213 151215 320 @ 564 | 103.50 72 350 103.27 103.74 9.07 5.01 21 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12] 21.06.13 140 @262 @ 10145 0.14 421 101.20 101.44 6.13 3.64 1.05 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.07.11 08.07.13 26.8 | 102.27 102.15 102.40 6.98 3.88 1.89 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13, 1.0 30.8 | 100.18 247 6.00 0.05 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 1.0 430 | 100.17 = 0.10 2.36 6.01 0.05 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12] 16.07.15 150 @ 514 @ 101.75 = 0.10 1414 101.01 101.74 8.56 4.90 1.08 (buHaHCbI
PocroccTpax-2 5000 R 10500 12.05.11  1211.12) 021117 19.0 @ 794 @ 10220 020 356 001 101.63 102.70 9.07 5.12 129 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.06.11  08.12.11) 09.12.13] 8.0 31.9 | 100.30 99.91 100.50 9.94 5.25 0.56 GaHku

PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 81.0 (puHaHCbI
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PocHaHo-2 10000 R 890 29.06.11 20.12.17 81.0 (hrHaHChI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 81.0 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 22.0 @ 106.6 = 104.03 5978 104.00 104.25 6.63 4.31 1.57 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20 22.0 | 106.7 = 104.05 104.25 104.35 6.62 4.31 1.57 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14) 09.02.17 340 @ 705 105.15 | 0.05 104.66 105.65 7.28 4.39 2.34 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11] 27.09.17, 5.0 78.2 103.23 36 000 102.69 4.02 5.56 043 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11] 27.11.18 8.0 92.4 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 40.0 @ 827 100.16 75.02 100.00 7.88 3.88 273 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 2.0 86.5 100.28 100.25 100.40 4.55 343 0.13 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100  26.05.11 261112, 141119 19.0 | 104.1 = 105.50 362 105.60 105.85 6.43 4.77 1.36 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11 261112 141119 19.0 = 1041 105.42 105.60 105.82 6.48 4.78 1.36 BBB/Baal/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 16.0 @ 285 101.31 101.31 101.40 6.23 3.54 122 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12 28.08.13 16.0 @285 101.35 16 000 101.35 101.44 6.20 3.54 1.22 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.05.12 29.10.13 120 @ 305 100.95 4.50 3.26 0.93 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 4.0 21.7 100.80 350 100.50 100.80 8.70 5.94 0.28 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 83.1 10040 | 0.05 180 623 100.40 100.45 8.39 4.12 4.88 Mertannyprus
Pycan Bpatck-8 15000 R 850  17.10.11 05.04.21 121.0 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 610 @ 1213 /Baa3/BBB- aHepreTMKa
Pyclruopo-02 10000 R 8.00 241011  18.04.16/ 12.0421 610 @ 1213 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 10.000 16.06.11  20.06.11] 14.06.12, 2.0 13.8 87.68 75.00 100.35 164.12 2.84 0.06 notpe6. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 49 100.27 100.25 100.45 6.89 373 0.37 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 1.7 100.54 | 0.19 100.40 100.78 7.28 3.84 0.88 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 310 @ 553 100.75 10 000 100.50 101.10 7.66 3.91 213 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 18.05.11  20.11.13, 11.11.15 310 @ 553 101.10 77.07 7.50 3.90 2.14 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 17.0 @ 534 101.56 101.31 101.70 6.61 3.78 1.26 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 17.0 @ 534 101.31 77.07 101.70 6.82 3.79 1.26 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  31.05.11 28.02.12 10.2 npou3BOACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 49 99.00 98.01 99.99 12.18 4.68 0.36 MaLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11) 06.06.14, 7.0 37.9 96.50 MalLLKHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 274 100.77 42 100.77 101.55 12.12 6.04 1.77 yenyru
CB-®uHaHc! 1500 R 0.100 20.06.11  20.06.11/ 18.06.12, 2.0 13.9 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/ 24.05.11 24.05.11 0.9 1.00 npou3BoaCTBO
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12, 5.0 17.0 103.40 18 854 103.42 103.47 5.33 6.75 0.38 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  19.08.11 15.02.13 22.0 104.96 104.94 105.50 6.89 4.63 1.57 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 22.0 105.34 105.00 105.45 6.67 4.62 1.57 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050,  28.06.11 27.03.12 1.2 NpoM3BOACTBO
CesCTABTO2 3000 R 1250 20.07.11 17.07.13 271 106.38 106.02 106.53 9.46 5.86 1.79 aBTONpOM
C3Tenek406 2000 R 810 09.06.11 08.12.11 75 BB//BB- Tenekom
C3Tenex506 2000 R 612, 24.05.11 21.05.13 252 BB//BB- Tenekom
C3Tenex606 3000 R 11.70  04.05.11  09.08.11] 24.07.19 3.0 | 100.3 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 19.07.11 17.07.12 149 108.40 108.01 108.80 10.73 8.28 1.00 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14) 10.10.19, 420 @ 1029 @ 116,50 = 0.5 225001 116.40 116.55 8.1 5.78 2.72 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14)  10.10.19, 42.0 @ 1029 @ 116.60 50 000 116.50 116.75 8.08 5.77 272 MeTannyprus
Cu6Tnk-806 3000 R 950 11.08.11  11.08.11] 08.08.13 4.0 27.8 BB/ Tenekom
CHBYPXong1 1500 R 1047 05.05.11 01.11.12 185 75.00 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 18.0 @ 29.7 102.00 | 0.10 100 000 101.90 102.30 8.41 4.77 1.27 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 40.3 77.01 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 27.6 Tenekom
Cuctlanc 1 3000 R 8.50  11.10.11 08.04.14 35.9 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 36.1 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 22.7 105.45 5001 105.45 105.78 6.70 4.61 1.62 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12] 12.08.14, 16.0 = 40.1 110.90 30 885 110.88 110.90 5.99 6.63 1.14 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 02.06.11 041212 24.11.16 200 @ 679 109.19 108.30 109.19 6.39 5.71 1.36 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 59.5 101.02 | 0.22 874 973 100.75 101.15 7.32 3.78 2.16 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 21.06.11  26.06.12] 18.06.13] 14.0 = 26.1 102.05 | 0.15 1382 101.75 102.30 9.96 5.74 0.99 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11 151012,  07.10.13 18.0 @ 29.8 100.60 150 000 100.63 101.11 10.42 5.33 1.26 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13 130 315 101.05 83171 101.05 101.40 8.28 4.51 0.95 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 12.12.11] 05.06.13 8.0 25.7 101.60 101.50 101.70 7.04 4.81 0.56 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825  13.10.11 10.04.14 36.0 100.10 130 100.10 100.24 8.38 411 247 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 115 TOproBnst
C1Wuayctpt 1000 R 07.07.11 07.07.11 24 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 14.8 94.00 0.05 1085 93.53 93.95 14.49 4.50 1.01 CTPOUTENLCTBO
CrpTpras03 5000 R 8.50  13.10.11 11.04.13 23.8 90.57 85.15 95.99 14.68 4.68 1.60 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 9.8 97.86 4778 97.72 97.86 16.16 6.47 0.67 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12 03.03.14 100 @ 347 99.89 16 241 99.85 99.90 10.10 4.92 0.75 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 4.0 16.5 100.73 | 2.23 100.65 100.80 7.24 4.58 0.34 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 27.0 & 111.6 = 103.60 434 599 103.50 103.70 7.62 4.50 1.85 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 12.8 100.01 98.50 101.50 12.01 5.83 0.87 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 29.2 101.04 100.70 101.15 6.88 3.58 2.09 B+// cbipbe
Tarttenekom 4 1500 R 8.25  05.05.11 01.11.12 18.5 99.05 9.13 4.15 1.28 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 12 100.70 16 000 99.98 100.70 5.51 6.44 0.09 B2/ GaHku
Tardonab 5 2000 R 850  21.09.11 21.03.12 11.0 100.70 45 100.70 100.95 7.81 421 0.82 B2/ GaHku
TardoHab 6 2000 R 8.75 30.08.11 28.0212 26.02.13 100 @ 224 101.08 100.10 100.69 7.52 4.32 0.76 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 8.0 19.9 101.23 99.90 6.67 4.31 0.59 B2/ GaHku
Tatthonab 60-01 2000 R 950 30.06.11  28.06.12, 26.12.13 140 @ 325 101.56 99.90 102.00 8.22 4.66 1.02 B2/ GaHku
Tatthonab 60-02 2000 R 8.75  20.10.11 17.04.14 36.2 100.60 | 0.05 132 630 100.40 100.69 8.70 4.34 247 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 2.0 259 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.0312 11.03.14 110 @ 350 102.22 101.50 102.31 591 4.15 0.82 aHepreTuka
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 2.0 38.7 10242 | 0.12 901 102.21 102.42 3.65 8.27 0.20 JHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 4.0 217 76.01 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 29.1 100.43 100.10 101.00 8.98 4.47 2.01 Bl aHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 4.2 99.13 99.10 9.56 3.40 0.31 B/l aHepreTuka

TrK-4 06.1 5000 R 8.00/ 02.06.11 31.05.12 13.3 3HepreTuka




Fixed Income Daily 28.04.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
TrK-5-01 5000 R 875 141011  16.10.13] 06.10.17 30.0 @ 785 101.59 2 101.65 101.85 8.14 4.30 2.10 aHepreTMka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 29.0 770 100.70 2015 100.70 100.95 8.07 411 2.00 aHepreTuka
TrK-6MnB-1 2000 R 750  24.05.11 21.02.12 10.0 100.77 6.69 1.86 0.74 aHepreTuka
TrK-8 01 3500 R 8.80 12.05.11 10.05.12 12.6 JHepreTuka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 280 @ 765 100.20 33 100.20 100.50 8.13 4.03 1.96 aHepreTMka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 6.4 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 1.0 40.51 1.03 79.98 8.62 TOProBnst
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 105 97.00 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 274 115.57 197 115.57 116.36 12.24 8.68 1.67 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 29.2 103.83 103.51 108.82 12.70 6.83 1.86 GaHku
TKCBaHk BO-02 1500 R 16.50 31.05.11 291111 26.11.13 7.0 315 103.49 1491 103.21 103.49 10.48 7.95 0.50 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 160 @ 343 103.00 10 150 102.02 103.70 11.78 6.78 1.10 GaHku
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 30.3 101.26 50 101.26 102.75 8.45 4.36 2.1 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011 25.0412 23.10.13) 120 @ 303 102.75 42 543 102.75 102.78 9.11 5.75 0.89 TpaHcnopT
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12] 15.03.16 17.0 = 595 100.60 3000 100.20 100.70 7.83 4.04 124 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 224 104.00 20 104.85 105.37 7.26 4.56 1.60 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 50.0 103.58 60 002 103.68 103.95 7.7 4.24 2.68 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 17.05.11 17.11.13 31.2 101.16 56 799 101.16 101.20 7.34 3.82 214 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 13.7 100.49 100.70 100.95 6.54 3.42 1.01 /Ba1/BB GaHku
TpancKpend 5000 R 10300 07.07.11 07.07.11 24 101.14 202 101.09 101.14 4.33 5.08 0.19 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 27.9 101.22 101.16 101.46 744 3.91 1.97 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 36.2 102.20 500 101.36 102.50 7.55 4.03 2.51 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 334 100.01 6.60 3.24 2.36 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15 13.05.19 49.0 979 107.39 7.55 9.05 3.06 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 102.6 /Baa1/BBB Cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19, 54.0 @ 1022 @ 109.55 1160 272 109.55 109.70 7.26 9.01 3.39 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 1.2 102.45 102.49 102.55 6.01 4.23 0.85 aHepreTuka
YB3-1 3000 R 925 16.06.11 131212 07.12.17 200 @ 805 101.28 | 0.03 100.50 101.30 8.56 4.55 1.39 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 28.0 @ 83.0 101.22 100.50 101.35 8.53 441 1.97 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 8.25  30.08.11 28.02.12 10.2 MeTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 13.8 102.00 98.02 102.00 8.26 4.89 0.98 MaLUMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 34.2 100.00 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  03.06.11 28.02.14 34.6 101.75 2900 101.35 101.75 8.45 2.33 125 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  03.05.11 29.10.13 30.5 101.43 8.53 2.34 1.07 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 2.8 101.96 | 0.01 101.91 102.03 5.88 7.09 0.22 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 101 107.93 107.25 108.25 6.57 7.62 0.74 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 8.9 107.04 106.35 107.30 6.55 7.69 0.65 B+// (pUHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 89 100.90 1200 100.86 101.10 7.32 4.20 0.66 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 58 102.04 | 0.04 101.91 102.25 5.73 491 0.45 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 15.0 105.49 100 000 105.50 106.00 712 5.55 1.08 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 27.0 @ 48.1 102.66 | 0.31 49735 102.68 102.80 6.86 4.37 191 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11) 01.11.12 7.0 185 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 6.8 BB-//B+ Tenekom
YpCW cep07 3000 R 850  13.09.11 13.03.12 10.7 BB-//B+ Tenekom
YpCW cep08 2000 R 750  05.10.11 03.04.13 23.6 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30  06.10.11 06.10.11 5.4 101.15 100.19 4.70 3.60 0.42 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.20 29.0 @ 1143 @ 101.03 101.00 101.50 6.77 3.53 21 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 55.0 @ 115.3 99.85 7.67 3.75 3.50 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 29.0 & 1143 @ 101.12 101.00 101.45 6.73 3.53 2.1 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799  29.0411 241017/ 16.1020 79.0 @ 1153 @ 100.44 7.82 3.87 4.67 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911 24.09.15 15.09.20 54.0 @ 1143 = 100.60 2007 100.60 101.00 7.72 3.84 3.53 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 29.0411 241017/ 16.10.200 79.0 | 1153 = 100.66 8.00 3.96 4.63 /Baa2/BBB JHepreTuka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 2.0 25.9 100.42 100.35 100.50 4.57 3.90 0.13 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 6.65  26.07.11 22.04.14 36.4 100.06 | 0.06 299 502 99.91 100.35 6.80 1.66 2.56 /Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 300 @ 364 100.57 | 0.57 180 000 100.00 100.14 7.87 1.96 212 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 56 100.15 20 600 100.05 100.30 6.94 1.77 0.43 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 6.0 24.0 10113 | 0.23 100.50 100.95 5.87 2.01 0.45 /Ba3/B+ GaHku
XK® baHk-6 5000 R 7.75 14.06.11 111212 10.06.14 20.0 @ 38.0 100.70 60 030 99.60 100.70 7.49 1.92 1.42 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.04.11 30.0412 23.04.15 120 486 102.03 6.99 220 0.90 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 25 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12] 24.06.14 140 @ 385 101.30 40 000 101.35 8.15 4.55 1.03 /B1/ GaHku
LlentpTen-5 3000 R 9.30  30.08.11 30.08.11 4.2 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 30.9 100.51 8 100.51 100.80 8.18 4.09 2.09 B2/ notpe6. ToB.
Yepkusoso1 2000 R 1275  31.05.11 31.05.11 11 100.65 100.55 100.75 5.60 6.32 0.09 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011  28.0411) 21.04.15 0.0 485 87.49 75.00 99.98 4.56 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11 081211 04.1212 8.0 19.6 104.75 59 500 104.75 104.78 8.42 7.85 0.53 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.06.11 14.06.11  04.09.14 2.0 40.9 102.90 1.40 20 101.50 102.80 5.09 0.14 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 0.8 3HepreTuka
tOHuKpeambaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 19.0 @ 553 100.78 | 0.03 100.60 100.99 6.53 3.46 1.37 /Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 29.0 @ 529 100.36 101.15 101.49 7.46 3.73 2.03 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 44 100.00 notpe6. ToB.
IOTK BO-01 2000 R 11.000 20.07.11 211011 17.10.12, 6.0 18.0 /B1/B Tenekom
I0TK BO-04 1000 R 1140  21.07.11 18.10.12 18.0 /B1/B Tenekom
FOTK-05 06. 2000 R 780  01.06.11 30.05.12 133 /B1/B Tenekom
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 23.3 108.44 7.94 2.87 1.60 TpaHcnopt
0Taitp-® B0-2 1500 R 1250  28.06.11 26.03.13 23.3 108.56 109.09 7.87 2.87 1.60 TpaHcnopt
OTaitp-® BO-3 1500 R 945  23.06.11 19.12.13 32.2 102.55 | 0.10 10 000 102.45 102.60 8.63 2.30 217 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 29.06.11 26.03.14 35.5 100.25 | 0.15 135652 100.08 100.30 9.20 224 2.36 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000  29.06.11 26.03.14 35.5 100.25 121252 100.05 100.25 9.20 2.24 2.36 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 28.7 101.65 | 0.10 43519 101.55 101.65 7.61 4.05 2.02 BB/ aHepreTMka

AkyTckaH02 1200 R 10.30/  08.09.11 08.03.12! 105 | 103.69 103.40 104.24 5.94 4.95 0.80 BB/ 3HepreTMka
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 20.1 98.42 0.42 97.10 98.00 10.10 2.20 1.40 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 128 | 100.60 6.19 3.84 0.39 1/BB- MyHULMNANbHbIA
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 37.8 101.61 100.01 102.89 7.27 4.29 1.85 1/BB- MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70  26.06.11 26.10.11 6.1 100.82 100.35 100.94 5.25 2.55 0.31 B MyHULMNANbHbI
VpkO6n31-6 3800 R 9.15  15.08.11 221112 19.2 102.53 102.20 103.20 6.47 2.98 0.86 B MyHULMNANbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 443 100.10 5 100.00 8.73 218 1.84 MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  30.05.11 29.08.11 4.1 100.90 2000 100.70 101.37 5.52 2.03 0.32 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 194 101.86 102.01 103.25 7.57 219 113 BB-// MyHULMNANbHbIA
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 26.4 104.57 103.20 106.00 7.23 241 144 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.80 12.05.11 10.05.12 12.6 102.57 101.90 102.50 5.82 4.76 0.61 BB-// MyHUL@NanbHbIi
Kapenus 3 2000 R 991 23.06.11 18.06.15 50.4 105.88 105.00 106.20 747 2.33 2.01 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 221113 313 101.50 47 100.00 7.33 3.91 1.76 BB/Ba2/ MyHULMNANbHbI
KOMMW 88 06 1000 R 750  04.09.11 03.12.15 56.0 97.00 8 97.00 98.00 7.51 3.88 3.24 BB/Ba2/ MyHULMNANbHbI
KOMM 98 06 2100 R 775 19.10.11 18.10.14 423 | 9950 3 99.50 101.00 772 391 | 252 BB/Ba2/ MYHALVMNATbHbIR
KpacHfipKp4 10200 R 1114 12.05.11 08.11.12 18.7 105.15 102 000 105.10 105.15 5.98 2.64 0.98 BB+/Ba2/BB+ MyHULMNANbHbI
JleHO6n-306 1300 R 12.000 10.06.11 05.12.14 439 113.55 32 113.55 115.00 7.65 5.27 2.75 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 394 101.50 2000 101.25 101.50 7.00 3.91 2.68 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 50.6 100.70 99.75 100.49 7.23 3.96 3.32 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 14.2 102.80 = 0.10 50 553 88.25 102.80 5.56 3.88 1.06 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 1354 92.89 236 448 92.70 92.90 791 4.29 6.92 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.00 14.06.11 14.06.17 T4.7 99.30 99.41 99.68 7.50 4.02 4.55 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 7.8 101.90 101.70 102.40 5.01 3.92 0.60 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 28.6 102.30 © 0.10 2948 102.30 6.40 3.94 2.04 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 16.6 10247 = 0.02 165 001 102.32 102.55 5.80 3.94 123 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 65.8 99.25 99.33 99.34 7.50 4.06 4.21 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop58-06 15000 R 10.000 01.06.11 01.06.11 12 100.57 = 0.03 30 050 100.50 100.57 4.03 251 0.09 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000 03.06.11 03.06.13 25.6 118.00 68 600 110.00 118.00 5.97 3.20 1.73 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 37.9 118.25 = 0.04 74 590 118.18 118.25 6.76 3.20 243 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 31.9 120.35 201995 120.25 121.00 6.66 3.14 2.08 BBB/Baa1/BBB | MyHULmnanbHbIi
Mrop66-06 110000 R 8.75  23.05.11 23.11.18 92.2 106.20 1500 100.00 107.00 7.66 2.01 5.25 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 36.2 | 101.01 = 0.01 560 857 101.01 101.10 7.76 3.95 2.51 /B1/oTo3BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00 14.06.11 11.06.13 259 | 10228 @ 0.08 27000 101.00 102.30 715 4.39 1.09 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 108 | 108.14 684 108.05 108.14 6.08 7.75 0.65 [/B1/oTo3BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 59 101.80 1000 100.50 101.80 3.93 3.77 0.46 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 19.0 | 101.17 99.02 102.99 6.83 3.92 0.94 B+/oTo3BaH/ MyHULMNaNbHbI
003 25063 30000 R 620 11.05.11 09.11.11 6.5 101.44 23500 101.39 101.47 3.53 1.52 0.51 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11.900  20.07.11 18.01.12 8.9 106.00 86 501 105.99 106.03 3.57 2.80 0.68 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 23.3 111.85 5000 111.80 111.85 5.56 2.68 1.65 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 06.07.11 06.07.11 23 101.44 = 0.01 1900 780 101.39 101.42 3.04 2.59 0.19 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 18.0 108.65 6000 108.60 108.70 5.28 2.59 1.31 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 404 | 11693 | 0.17 64023 116.90 116.93 6.36 512 | 266 BBB/Baa1/BBB ' roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 5.1 102.68 133372 102.68 102.71 3.56 4.86 0.41 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 436 104.53 50 000 104.50 104.70 6.77 3.86 2.90 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 21.2 102.52 200 000 102.65 102.70 5.68 3.48 1.56 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 154 102.06 101 000 102.00 102.10 5.21 3.35 1.16 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 51.3 99.70 0.05 155 000 99.65 99.75 7.08 3.44 3.42 BBB/Baa1/BBB  |roc. Gymaru
003 25076 92241 R 710 15.09.11 13.03.14 35.0 10212+ 0.02 339 643 102.09 102.14 6.37 4.55 246 BBB/Baa1/BBB |roc. Gymaru
003 25077 47429 R 735 27.07.11 20.01.16 57.6 100.80 = 0.21 434003 100.72 100.80 7.27 3.64 3.75 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 21.7 101.89 424000 101.87 101.89 5.64 3.40 1.60 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 185 | 100.65 9520 100.50 100.72 5.51 5.96 1.39 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 14.7 101.25 = 0.09 36 625 100.85 101.25 5.12 1.50 112 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.07.11 17.07.13 271 100.02 630 233 99.90 101.00 6.23 1.52 1.97 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 443 114.85 = 0.05 24 385 114.90 115.00 6.74 243 2.87 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 64.2 98.75 0.20 454 890 98.65 98.75 7.32 3.48 4.14 BBB/Baa1/BBB  |roc. Gymaru
003 26204 24758 R 750  22.09.11 15.03.18 83.8 99.60 0.00 19994 371 99.60 99.70 7.7 3.76 5.07 BBB/Baa1/BBB |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1213 1 98.25 0.00 275000 98.25 98.34 8.01 4.15 6.59 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 10.08.11 08.08.12 15.6 103.28 1118 103 103.28 103.30 3.74 3.86 0.74 BBB/Baa1/BBB |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 89.4 96.65 0.03 490 000 96.71 96.80 7.76 3.61 5.22 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 11.05.11 03.08.16 64.2 97.98 143 501 94.10 98.50 7.23 1.78 3.77 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.00 08.06.11 24121 128.8 = 96.89 18 94.48 96.25 761 2.06 6.41 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 96.1 72.84 71.51 7417 8.29 4.65 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 301.7 | 89.85 0.25 36 000 86.86 89.85 8.00 3.83 10.42 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 88.7 89.85 0.50 325000 89.52 89.75 7.68 3.88 5.13 BBB/Baa1/BBB |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 437 102.61 0.06 102.25 102.45 7.16 4.28 2.31 MyHULMNANbHbI
CamapO6n 3 4500 R 760  12.05.11 11.08.11 35 100.80 38000 100.72 100.80 4.89 1.88 0.27 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 14.0 100.88 100.20 101.58 6.32 172 1.04 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.300 23.06.11 19.12.13 32.2 102.45 20 001 102.36 102.45 6.10 2.26 0.70 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 13.05.11 10.05.13 24.8 113.00 111.30 113.65 5.88 3.31 1.36 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 7.76  26.05.11 19.11.15 55.6 101.50 = 0.10 90 467 101.40 101.50 7.50 3.81 3.55 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 23.8 102.11 4 101.22 102.11 6.26 1.94 1.09 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 8.1 101.20 = 0.03 7500 101.12 101.20 5.19 345 0.62 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 171212 20.0 100.33 100.45 100.60 6.84 3.48 1.16 B MyHULananbHbI
Tomck.06-7 2500 R 13.000 27.05.11 27.11.13 315 | 10852 @ 292 107.00 109.00 6.58 2.92 1.35 B MyHULaNanbHbIi
YamypTus-2 1500 R 840 17.07.11 15.07.12 14.8 102.42 102.10 102.50 6.39 4.07 1.09 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 55.8 103.88 2 103.80 103.90 7.53 415 3.00 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820  25.05.11 25.08.13 284 102.20 1013 101.50 102.20 711 2.00 1.62 MyHULMNANbHbI
Yysawms-05 1000 R 785  05.06.11 05.06.11 13 100.32 100.20 100.25 4.80 3.92 0.10 /Ba2/ MyHULMNANbHbI
Yysawwms-06 1000 R 724 19.07.11 17.04.12 11.9 101.01 100.90 102.50 6.31 1.79 0.89 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  07.06.11 04.06.13 25.6 103.50 835 102.36 103.72 6.91 2.21 1.44 /Ba2/ MyHULMNANbHbI
AkyT-07 06 2500 R 780 21.07.11 17.04.14 36.2 101.76 = 0.51 101.15 102.36 718 191 2.06 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75  23.06.11 19.09.13 29.2 104.79 104.01 104.90 6.98 2.32 151 BB//BB- MyHULMNANbHbIA
Ap06n-09 3000 R 8.50  19.05.11 16.05.13 25.0 101.95 101.71 102.35 717 2.08 1.55 BB-// MyHULMNANbHbI

ApO6n-34010 3000 R 8.00 19.07.11 15.04.14 36.1 | 101.45 101 000 101.47 101.54 7.37 1.97 2.29 BB-// MyHULMNanbHbIi
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EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.06.11 20.06.11 18 | 100.96 264 458 0.14 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 195 | 109.11 | 0.08 429 470 144 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 142 | 105.81 3.06 3.88 1.09 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 240611 24.06.11 24.06.13 20 | 263 | 110.06 = 0.06 4.20 0.20 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 474 | 10796 @ 0.05 5.69 3.70 3.32 BB/Ba1/B+ GaHKm
Alfa-Bank-17 300 § 864 220811 220212 220217 10.0 | 709 | 103.32 | 0.02 445 4.18 0.78 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 781 | 105.66 @ 0.03 6.77 3.73 4.99 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1218 | 101.14 | 0.27 43348 = 3.83 0.00 BB/Ba1/B+ GaHkm
Alliance Qil-15 350 § 988  11.09.11 11.03.15 474 | 11032 | 0.05 6.79 448 3.20 BI/B+ cblpbe
Alrosa-14 500 § 888  17.05.11 17.11.14 433 | 115.25 421 3.85 2.99 BB-/Ba3/BB- chblpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 115.9 | 107.56 6.66 3.60 6.56 BB-/Ba3/BB- cbipbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 76.0 /Ba3/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 249 | 108.38 3.07 3.38 1.86 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.05.11 25111 558 | 101.92 7.00 3.68 3.72 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 471 | 106.53 4.83 3.14 3.38 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 735 | 102.87 6.23 3.31 AT7 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 7.75/  20.05.11 20.05.13 251 [Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 417 | 11022 | 0.03 4.14 3.35 3.03 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 174 | 103.86 4.98 3.79 1.31 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 852 | 100.14 = 0.03 6.72 337 5.51 B+/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 243 | 110.24 351 4.03 1.84 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.05.11 10.11.15 553 | 111.83 5.28 3.69 3.69 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 851 | 116.44 6.53 4.08 523 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 19.7 | 102.95 2,65 443 1.55 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 189 | 101.16 | 0.00 212 143 149 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 225 | 11361 2.06 4.24 1.70 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 306 | 106.70 | 0.13 368 6.17 229 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 272 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 238 | 11012 | 0.02 2,04 3.33 1.84 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 275 | 11119 | 003 238 3.38 207 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 345 | 104.08 3.46 4.83 2.64 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 39.7 | 11483 | 0.08 3.39 3.56 2.86 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 428 | 10523 | 001 3.70 5.10 317 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 499 | 106.27 413 5.53 3.52 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 46.0 = 114.18 2.07 712 3.33 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 559 | 10444 @ 0.11 4.02 244 4.00 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 67.9 | 108.72 443 2.86 4.61 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 719 | 102.35 462 5.02 5.1 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 794 | 103.92 4.67 5.24 5.42 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 82.8 | 108.00 5.11 6.12 5.53 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 847 | 11755 5.11 3.46 542 BBB/Baa1/BBB |cblpbe
Gazprom-1¢ 2250°$ 925 231011 23.04.12 23.04.1¢ 120 | 97.3 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 106.7 | 108.65 = 0.00 420 3.31 2.83 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1322 | 10585 = 0.1 5.81 3.08 7.75 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.04.11 28.04.14 28.04.34 37.0 2801 122.81 0.91 351 264 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 320.3 | 107.08 6.71 340 | 11.94 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300§ 797 15.06.11 15.06.11 16 | 101.00  0.04 0.49 3.95 0.13 /Baa3/BB GaHKu
Gazprombank-13 500 § 793 28.06.11 28.06.13 264 | 109.97 | 0.00 3.14 361 1.97 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 443 | 105.74 4.52 2.96 3.18 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 53.7 | 106.83 | 0.00 476 3.04 381 /Baa3/BB GaHKu
Gazprombank-16 120 § 7.35  08.05.11 08.05.16 61.3 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.11 22.07.13 272 | 10424 | 0.04 3.63 270 2.07 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 18 | 100.93 448 5.45 0.14 /Ba3/B+ GaHKm
HCFB-11-2 450 § 1175 11.08.11 11.08.11 35 | 10243 | 0.01 3.19 5.74 0.28 /Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 352 | 10243 | 0.00 6.07 342 2.58 /Ba3/B+ GaHku
11B-13 200 $ 11.00  15.08.11 15.02.13 220 D/Caa2/D GaHKu
KZOSRU-11 200 $ 9.25  30.04.11 30.10.11 6.2 | 10273 | 0.00 3.77 4.50 0.48 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.05.11 09.11.15 55.2 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 429 | 109.45 3.50 291 308 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 744 | 10739 4.94 2.96 496 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.05.11 05.11.19 103.8 | 110.20 5.72 3.29 6.23 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 116.1 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 135.3 | 10529 | 0.05 6.00 3.16 7.70 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 59.3 = 98.50 10.77 5.27 3.69 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.07.11 21.07.11 28 | 101.85 173 479 0.23 BB/Ba2/B+ GaHKu
Moscow-11 374 € 645  12.10.11 12.10.11 56 102.03 1.92 6.32 0.45 BBB/Baa1/BBB  MyHMLMNamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 66.8 | 101.32 4.72 5.00 4.70 BBB/Baa1/BBB MyHMUMnambHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 9.2 | 10434 215 383 0.73 BB+/Ba2/BB Tenexom
MTS-20 750 § 863  22.06.11 22.06.20 1115 | 11385 | 040 6.07 3.79 6.54 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 120 | 10437 | 0.26 1.66 3.83 0.80 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 56.7 | 97.88 | 0.00 9.44 434 218 B/B1/ Xumust
NMTP-12 300 § 7.00  17.05.11 17.05.12 129 | 103.61 349 3.38 0.99 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 200 | 10751 | 0.07 4.44 4.30 148 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 30.3 | 10240 @ 0.22 5.45 317 221 BB-/Ba3/ GaHKu
NOMOS-15 350 § 875  21.10.11 21.10.15 546 | 10562  0.12 7.26 4.14 3.69 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 6.0 | 66.8 | 103.19 3.01 472 0.47 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 58.1 | 10317 | 0.11 4.58 2.58 4.14 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 119.0 | 105.04 | 0.08 5.34 3.14 717 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 5.9 102.62 = 0.00 3.21 4.26 047 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 13.1 | 105.34 447 4.57 0.98 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 3.0 270 | 11128 | 007 4.83 0.26 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 36.5 | 100.50 = 0.09 6.02 3.07 2.70 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 49.7 | 11820 0.05 7.49 5.39 3.12 BB-/Ba2/oTo3BaH | baHku
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PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % Lena | Uam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 633 | 11470 @ 005 775 4.90 3.89 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250 31.07.11 31.01.18 824 | 11154 0.00 11.02 5.60 4.44 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.05.11 22.05.12 13.0 | 10413 | 0.00 3.53 3.60 1.00 B1/B+ [
Renaissance-16 325§ 11.00  21.10.11 21.04.16 60.7 | 100.30 10.92 5.48 3.76 B-/B1/B GaHku
RenCap-13 2258 13.00  01.10.11 01.04.13 235 | 106.99 | 0.15 8.96 6.08 1.68 B-/B1/B GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 144 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 123 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 250 | 10882 | 0.03 2.73 3.30 1.87 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 233 | 102.33 | 0.05 6.18 3.66 175 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 331 | 10857 @ 0.03 3.77 3.28 244 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 380 | 11447 | 0.01 4.02 3.93 268 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 50 & 658 @ 101.19 | 0.06 3.94 344 0.39 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 59.5 | 103.09 = 0.10 7.92 4.22 391 BBB/Baa1/ GaHku
Rosselkhozbank-1: 1250 § 6.30, 15.05.11 15.05.17 737 | 104.98 5.32 3.00 4.88 BBB/Baa1/ 6GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 86.3 | 111.87 5.69 3.46 5.37 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.04.11 28.10.15 54.8 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.04.11 29.04.15 488 | 101.19 | 0.09 3.30 1.79 364 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 882 | 141.05 433 3.90 5.32 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 836 | 10672 0.68 6.17 3.68 5.27 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 109.7 | 101.22 | 0.17 4.83 247 7.03 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2089 | 175.77 | 0.08 5.74 363 9.06 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2304 | 116.32 13000 000 471 3.22 5.64 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 0.3 | 100.09 439 431 0.02 B+/Ba3/B+ BaHku
RusStandard-15 200 $ 888  16.06.11 16.12.15 56.5 | 101.27 8.53 438 363 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 68.2 | 102.22 10.51 AT7 3.98 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574 03.10.11 03.04.17 723 | 10473 | 0.04 4.81 274 5.00 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2424 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 6.7 | 102.84 0.71 2.88 0.53 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.05.11 15.05.13 250 | 108.08 242 3.00 1.88 BBB/Baa1/ GaHKu
Sberbank-13-2 500 § 647 02.07.11 02.07.13 266 | 108.28 2.54 299 2.01 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 432 | 101.83 2.92 344 3.30 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 511 | 10498 0.4 419 262 368 BBB/Baat/ GaHkm
Sberbank-17 1000 § 540  24.09.11 24.09.17 781 | 102.00 5.03 265 5.35 BBB/Baat/ GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 215 | 11277 3.78 432 2.01 B+/Ba3/BB- Chblpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 36.3 | 113.96 421 4.06 263 B+/Ba3/BB- cblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 791 1 10293 | 0.31 6.15 3.26 5.23 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 520 | 107.38 5.72 3.59 3.58 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 792 | 9846 @ 026 5.66 273 541 TpaHcnopT
TCS Finance-14 175§ 1150 20.10.11 21.04.14 36.3 | 10047 | 0.20 11.31 247 GaHkm
TMK-11 600 § 10.00  29.07.11 29.07.11 3.1 101.82 2.77 491 0.25 /B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 822 | 10388  0.12 6.55 373 5.14 /B1/B npon3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 27 | 101.34 0.90 3.39 0.22 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 174 | 10419 @ 0.01 3.04 2,94 1.33 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 229 | 109.50 | 0.18 2.30 342 1.76 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 459 | 107.40 | 0.06 411 291 3.31 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 636 = 11216 | 0.11 4.84 3.34 429 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 718 | 10726 0.15 5.18 3.09 486 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 837 | 11381 0.03 544 3.46 535 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 106.8 | 109.82 5.80 3.30 646 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 758 | 10439 | 0.02 10.65 5.04 432 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 20 | 100.95 267 4.46 0.16 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.06.11 27.06.12 142 | 10526 @ 0.01 1.53 2.90 1.12 /Baa1/BBB Chlpbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 142 | 102.90 2.83 261 1.1 /Baa1/BBB cblpbe
Transneft-13 600 § 770 07.08.11 07.08.13 278 | 111.84 | 001 2.33 344 2.09 /Baa1/BBB chipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 348 | 107.25 3.00 264 2.62 /Baa1/BBB cblpbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 88.6 | 12407 @ 0.01 4.75 3.51 5.53 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 82 | 10628  0.09 2.54 5.64 0.64 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.11 16.11.11 6.8 | 102.68 3.23 8.08 0.54 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 1.0 | 256 B1/B Ternexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 586 = 99.95 3.72 3.75 438 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 22.11.17 80.0 | 102.16 = 0.00 5.06 2,67 5.36 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 112.0 | 107.04 5.90 322 6.72 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 1774 | 101.86 = 0.05 6.60 3.34 8.96 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 59 | 103.25 1.63 4.06 0.48 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.04.11 30.04.13 245 | 109.32 3.52 3.83 1.80 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 23.05.11 23.05.16 61.8 | 11092 005 5.74 372 4.05 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 58.1 | 104.03  0.16 5.52 312 4.02 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.04.11 30.04.18 85.3 | 11468 | 0.21 6.48 3.98 5.08 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 119.0 | 10535 = 0.32 6.98 368 6.75 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 75.1 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 539 | 9944 | 0.02 6.35 312 3.80 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 56 | 102.65 1.67 3.65 0.46 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 241 101.08 1.94 8.16 0.17 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 184 | 106.02 2.52 312 1.40 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.05.11 28.11.12 194 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 281 | 102.62 2.78 3.90 2.16 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 46.0 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 469 | 106.92 449 3.02 3.38 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 585 | 100.77 | 0.22 4.03 4.22 4.32 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 280511 28.05.13 29.05.18 25.0 | 863 & 107.75 3.01 3.19 1.90 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 83.1 | 10216 | 0.11 4.88 3.09 5.51 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1152 | 101.52 6.33 3.23 6.98 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 51.0 = 294.4 | 105.51 478 2.96 3.60 BBB/Baa1/BBB  |6aHku
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