Fixed Income Daily B veancus | nimas

3 masa 2011 ropa

PyGneBbie BbIMyCcKn CTPATEIMSA
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cMellaHHon. LIb npoBefeT ele cepuio MOBbILWEHWIA CTaBKM, KOTOPast K KOHLY rofa, Nno Halnum OXu-

Sonoro, §/yHyus 15454 (12) 82 88 pannam, coctaBuT 9%. 3aBTpa MUHMUH NpoBeaeT ayKumoH no OP3 25077, Bymara MOXET oKa3aTb-
Urals, $/6app. 1208 (1.0) 53 310 CA MO, JABIEHUEM. ..ttt e e ettt et e et e e crp. 2
S&P Metambl, HA, 2 024.2 0.0 09 16

SPChmpon, ma 889 (15 (34 16

JleHe>XXHbIN PbIHOK
B naTHWUY LIb 0ObsABMN O NOBLILWEHWUM CTaBKN PeMHAHCMPOBAHNS 1 MPOYMX CTaBOK Ha 25 0.1., Kak
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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

CTPATEIrNA

BHeWHVH PbIHOK

Co6bITUs Mas onpefensaT CpefHeCPOYHbIN TPeHA, Ha pbiHKax. OCHOBHbIM CODbITVEM MPEACTOALLEeN Heenn, Ha Hall B3rnag,
cTaHeT nybnunkaumsa anpenbckon CTaTUCTUKK 3aHsTocTy B CLUA, ofiHako OHa NpeacTouT NnLb B NATHULY. BTOpHWK Oyaet Heborat
HOBOCTSIMW, O MIHBECTOPOB MPeACTaBMsIOT BaXXHOCTb TOMIbKO AaHHbIe O MPOU3BOACTBEHHBIX 3aKa3ax 3a MapT. Man — 0bbl4HO
NOCNeAHUA aKTUBHBLIA MeCsl, Ha pblHKe neped HavasioM Ce30Ha OTMNYCKOB; Mbl CHMTaeM, 4To cobbiTva Masi 3adandyT
CPeHeCPOYHbIN BEKTOP ABMXEHUS KOTUPOBOK, 1 HeMb3s UCKIToYaTb, YTO OH OyaeT oTpuruateNbHbIM. BmM3nTcs K 3aBepLueHuto
BTOPOW 3Tan KONUYECTBEHHOIO CMAMYEHUs, 1, HECMOTPS Ha 3aBepeHus AeHexHbIx Bnacter CLLIA o ToM, 4To npu HeobXoAMMOCTH
OHW FOTOBbI 1 Aarnblie CTUMYMPOBaTb SKOHOMMKY, 3aBepLUEHME NPOrpaMMbl BbiKyMna akTMBOB MOXET HEFATUBHO OTPa3UTbCs Ha
AMHaMKKe PUHAHCOBBIX PbIHKOB. KpoMe TOro, MOXeT BHOBb AaTb 0 cebe 3HaTb Npobnema eBPonencKnx CyBepeHHbIX AONTOB, B
YacTHOCTK, No coobueHmnsM CMIW, Tpeuns HaxoOAMTCA Ha rpaHn PecTPYKTYpU3aumMm CBOMX OONrOBbIX 00S3aTenbCTB, a Ha MaK
NPUXOAMTCS MPaKTUYeCcKM caMast KpyrHas BbinyiaTa no Jonry B Tekyllem rogy — 7,8 mnpa eBpo. Oba BbilleHa3BaHHbIX akTopa,
Kak B COBOKYMHOCTW, TaK W MO OTAENbHOCTM MOTYT MPUBECTU K MafeHMI0 OCHOBHbIX PbIHKOB. Hedens Havanacb Ha HUX C
He3HaYUTESNTbHbIX M3MEHEHWUIA, HO CMPOC Ha 3alUMTHbIE MHCTPYMEHTb! Obll LOBOMBHO BBICOKUM, W OOXOAHOCTb OEeCATUNETHUX
Ka3Ha4venckmx obnuraumn CLUA cHusmnacb go 3,28%.

YMepeHHbIN pocT B eBpoboHAax. B nocnefHne HeCKonbko AHeM crpef WHAMKATUBHOMO CyBEpPEHHOro Bbimycka Russia’30 k
10UST 3akpenunca y otMeTkm 135 6.1., a ueHa Oymaru octanace 6e3 m3MeHeHMN Ha ypoBHe 116,3% OT HOMMWHana. B
CYBEPEHHOM CerMeHTe AMHamuka Obina pasHoHanpaBneHHOW, HO MO 3ameTHbIM AABMEHMEeM oKaszancs Bbinyck Russia’28,
ynaBLWuWi B LieHe 81 6.1. 0o 175% oT HoOMMHana. B kopnopaTBHOM cerMeHTe npeobnafany Nokynku, KOTopble, 0fAHaKO, HeNb3s
Ha3BaTb akTWBHbIMW. Bymarn HedTerazoBoro cerMeHTa MoAoOPOXann He3HayuTenbHo, NprbaBmB B CpefHeM Mo 5 6.1., YTo
OTHOCUTCS U K METaslyprim4eckoMy cektopy. Ha KpvBOWM BbiMnenkomMa nomnb30oBanmnch CnpocoM AfIMHHbIe Bymaru, B 4acTHOCTH,
pekoMeHAoBaHHble HaMmu Vimpelcom'18 nogopoxanu Ha 14 6.n. go 115% oT HoMmuHana. B Gymarax GaHKOBCKOro cektopa
3aMeTHbIX W3MEHeHUI LeH He Obino, Nny4lle pbiHKa BbIMMAAeNy AnVHHble BbINyckn BOBa, Bbipoclive B cpefiHem Ha 10 6.n.
CerofiHf a3naTckme pbIHKM 4EMOHCTPUPYIOT Pa3HOHAMPAaBIEHHYIO ANHAMYKY, (PbloYepChbl Ha aMepUKaHCckme (POHLOBbIE MHAEKCbI
N LeHbl Ha HedTb CHUXAIOTCS, YTO B COBOKYMHOCTU LOSXKHO MPUBECTM K HEOONBbLIOMY CHUXEHMIO Ha OTKPBITUKU POCCUMCKIMX
Orp.

Onbra CTtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

Ciopnipus LB — cTaBKM noBbiWweHbl. B MVHYBLUYIO NATHULY COCTOSNOCH O4epefHoe 3acefaHne coBeTa AmpekTopos LIb, Ha
KOTOPOM ObINo MPUHSATO peLleHne MOBbICUTL BCE KIlodeBble CTaBki Ha 25 ©.Mm. Takmm obpa3oM, cTaBka pedUHaHCMpPOoBaHMA
Tenepb coctasnsaeT 8,25%. LIb npenofHec pbiHKY CIOPNpU3 — Mano KTo OXMOan Ha npolleflleM 3acefaHny NoBbILLEHUS CTaBOK
(MbI gonyckanu nuib BO3MOXHOCTb noBbiteHns GOP Ha 50 6.1.), 1, TaknMM 0Opa3om, perynsatop Chirpan Ha onepexeHue. MNpu
NPUHATUM CBOEro peLleHus LIb ncxoamn v3 BbICOKMX MHPAALMOHHBIX OXWMAAHWI, @ TakXKe TOro, YTo nokasaTtenb MHdnaumm 3a 12
MecsiLueB npeBbiWwaeTr 9% npu oduUMaNbHOM MPOrHO3e Ha rofd, pPaBHOM 7%. Mbl oxXuganu, 4TO Perynstop nowmaer Ha
MoBbILWEeHWe CTaBOK B CrefytolemM Mecsle, Tak Kak B Mae nokasaTeflb MHMNAUMM rof K rogy, no Hallemy nporHosy, ycKopuTcs
noutn go 10%. CornacHo Halwemy MNpOrHosy, WMHMONAUMOHHOe faBfeHWe OyaeT OCTaBaTbCs BbICOKMM, MPUPOCT MHAOEKCa
noTpebnTeNbckUX LeH Mo UTOraM rofa cocTaBuT 9,5% 1 B 3TUX YCIIOBUSX CTaBka pedrHaHCMPOBaHUS B TedeHne roda dyner
noBbllWeHa 40 9%. Ecnu B Havane rofa LB He Obin CKIIOHEH yXXecToYaTb AeHEXHO-KPeanTHYIO NONNTIKY, Onacasch 3aMefneHus
BOCCTAaHOBJIEHUA 3KOHOMMUKM, TO Ha (POHE BbICOKMX LeH Ha HedTb 3T OrnaceHus, Noxoxe, pacceannco. NosblleHne ctaBok LB
CnocobCTBOBaNo 3aMeTHOMY ykpenneHuto pybns — o 27,4 py6./nonn. Mbl No-npexHemy Npuaep>X1BaeMcs ToM TOYKM 3peHNs,
4YTO B CBeTe OGMaronpuATHOM KOHBIOHKTYPb! CbIpbEBbIX PbIHKOB YyKperneHue pybns B KPATKOCPOYHOW nepcrnekTiBe Oyaet
NPOL4ONXaTbCA.

O®d3 3aKpbIN1Cb pasHOHaMpPaBNeHO Mocie MOBbIWEHNs CTaBKU. [lepBas peakuus pbiHKa rocoOnmraumin Ha nosblWeHme
CTaBKN pedUHAHCMPOBaHWUS Obifia HEraTMBHOWM, YTO BbIPA3WIOCh B MPOMAAXAX, OAHAKO Ofvxe K KOHUy AHS MnoKynaTenu
BEPHY/MCb Ha pbIHOK, ¥ B pe3ynbtate O3 3aKpbinmch pa3HoHanpasneHHo. CHU3UMUCH B LEHe NMpenmMyLLecTBeHHO bymMaru ¢
Jiopaunen aBa—yeTbipe rofa, Toraa kak B HEKOTOPbIX ASMHHBIX BbIMyCKax NPOLLX NOKYNKU. HecMOTps Ha NOBbIWEHWEe CTaBOK,
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cnpen Mexay ogHoaHeBHowm ctaBkon PEMO LB v natunetHumn OD3 Bce elle npesbiwaet 200 6.n. DTO 3HAYMTENbHO Bbille
NPeaKpPU3NCHOro 3HadeHns (MeHee 100 6.1.), 4TO 3aLUMLIAET JONTOCPOYHbIE CTaBKM OT CyLLECTBEHHOroO pocTa. HanmomMHWM, 4To
yXe 3aBTpa MWHMUH NnaHMpyeT NpoBecTV ayKLUMOH MO pa3melteHuio natunetHux OM325077, npenfioxkuns pbiHKy Oymarn

obbemom 20 mnpa pyb. MNpoBeaeHWe ayKUMOHa, a Tak Xe NpefliecTsyiolas emMy nybnukaums OpueHTUpPOB Mo JOXOLHOCTY,
MOXET Bbl3BaTb [aB/eHue Ha bymary.

Onbra CtepuHa, sterinaoa@uralsib.ru
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MoBbiweHue ctaBok LIb cnocobctBoBano pocty craBok MBK

A0 nNATUMeCca4HbIX MaKCMMYyMOB

B natHuuy LleHTpobaHKk 06bABMM O MOBbIWEHMM OCHOBHbIX CTaBOK Ha
25 6.n. Ha4mHas C cerogHslwHero AHs. CTaBka pedUHaAHCMPOBaHMSA
Tenepb coctasnseT 8,25%. JaHHasa Mepa BKyne C TpaguUMOHHbIM NS
KOHLA Mecsla coKpalleHnem RMKBUOHOCTU CnocobCcTBOBana pocty
ctaBok MBK go natvmecsyHbIx MakciMymoB. VHOMKATWMBHasA CTaBka
MosPrime no ofHOOHEBHbIM KpeduTam nogckodmna Ha 103 6.n. go
4,51%. MNpo4ue cTaBkn BbIpocnn Ha 30—50 6.1., Npu 3TOM U3MeHeHne
LIeCTUMEeCAYHOM cTaBkM MosPrime Obino MeHee 3HaYUTEeNbHbIM — OHa
MoBbICUNACk BCero Ha 4 6.1.

Ha ¢doHe oxatma NUKBUAHOCTM ayKLUMOHbI peno LIb BHOBb OKasanuncb
BOCTpeOOBaHbl. B MATHMLY BRepBble B TeKyLEM rofy COCTOSNOCh ABa
ayKUMoHa peno cyMmapHbiM obbemom 9,9 mnpa pyb.

OcTaToK Cpeact8 Ha cyeTax OaHkoB B LB HemHoro yeenuumncs.
OcTaTkM Ha KopcHeTax KpeauTHbIX y4dpexaeHwn B LIb Bbipociu Ha

CoBOKynmnHble cpeacTBa 6aHKkoB B LIB PD, mnpp,
py6., ¥ ogHOopHeBHas cTaBka MosPrime, %

Cpepncraa 6aHkos B LIb P®, mnpa.py6. (nes.Luk.)
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101,7 mnpa py6. oo 615,2 mnpa py6., Aeno3utsl 6aHkoB B LB cokpaTtunmce Ha 86,8 mnpa py6. oo 264,2 mnpa py6. Mo
HallemMy MHeHMio, B Bnvxaniume OHW NMMKBUAHOCT ByaeT pactu, ofHako ctaBkv MBK, ckopee Bcero, ocTaHyTCsl BbICOKMMM B

CcUny yBenuyeHms ctaBok LIb.

B naTHMLy GuBanioTHas Kop3mHa nogeluesena Ha 15 Koneek 1 onyctnnace Ao yposHs 33,33 py0d. Jonnap ocnab npotue pybns
Ha MMBB, notepsiB 17 Komneek U CHU3MBLUMUCL [0 27,36 pyD./nonn. Kypc eBpo cHm3mncs Ha 12 konenku go 40,63 py0./eBpo.
POCCMICKUI PBIHOK BYepa Obif 3aKpbIT, MeXAy TeM Ceccust okasanacb AOBOSbHO BOMATUIIbHOW AN HEPTU 1 OCHOBHbIX BasloT.
CeropHsa HedTb nofellesena fo 124 nonn./Gapp., MHAeKC gonnapa nosblcuncs Ha 0,1%. ANoHCKas MeHa Takxe ykpenunach,
LOCTUrHYB 81 MeHbl/[oNN. — YPOBHSA KOHLA MapTa. EBPO ocTaeTcst LOCTaTOYHO CTabuibHbIM 1 NOCNEAHWE TP CECCUN TOPryeTCs
BONM3M 1,48 ponn./eBpo. CeronHs pybnb, MO Hallen oueHke, OTKPOeTCs Ha yposHe 27,4 pyb./monn., a ero fanbHewnuee
IOBUXeHWe OyfeT 3aB1UCeTb OT AMHAMUKM MUPOBBIX PbIHKOB, KOTOPbIE, KakK Mbl OXMAaeM, ByayT cnocobCTBOBaTb CHUXEHWIO

POCCUINCKOM BanioTbl NPOTMB Aonnapa fo 27,45-27,50 py6./ponn.

Kypc py6./nonn.
1 LeHa bappens HedTn Brent, gonn.
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3suHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

Fasnpom6Gank (BB/Baa3/NR)

Xopoluo, B pamMKax o6Liero TpeHaa

Ony6nukoBaHbI pe3ynbTaTtbi 3a Il nonyrogue v nonHeivi 2010 r. no MCQPO

Moutn Ge3 HepgocTaTKoB. B NatHUUY pynna MB, ocHOBY KOTOpOM cocTaBnsieT Ma3npoMbaHk, onyonvMKoBana 04eHb XOpoLLMe
pe3ynbTtatsl No MCPO 3a Il nonyroave n Beck 2010 r. Cpein OCHOBHbIX AOCTUXEHMI BaHKa OTMETUM POCT YMUCTOM NPOLEHTHOM
Mapxu (YMM), JOCTUTHYTBIN BOMpekn obLepbIHOYHBIM TeHAeHUMAM. (MUHAHCOBBIN Mpodunb HaHka ocCTaeTcs CToMb e
YCTOMYMBBIM, KaK W Npexae, OTANYasnCh BbICOKMM Ka4eCTBOM akKTMBOB M [OCTaTOYHOM Kanutanusaumen. EQMHCTBEHHbIN, Ha HaLl
B3rnsg, HeraTMBHbIM MOMEHT — COXPaHSIOWMACA POCT OMepaLMOHHbIX PAaCXOA0B, KOTOPbIA, XOTS W yKNaOblBAETCA B PaMKu
obLLero TpeHaa, y>e He NO3BONSAET Ha3blBaTb OaHK OAHMM M3 CaMblx 3(MEKTVBHBIX B CEKTOPE.

[.]

B3rnap Ha o6nurauumn 6aHKa HeMTpanbHbIA. ELVHCTBEHHBIN NIMKBUAHBIA pPyOneBbin BbiNyck [asnpoMbaHka — HeAaBHO
pa3melleHHbI [a3npombaHk BO-01 (YTM 7,1%), KOTOpbI TOPryeTcs BpOBeHb C OOAMraUMaMX OPYrUX rocydapCTBEHHbIX
DaHkoB. Moxoxas cuTyaums HabnohaeTcs M Ha pblHke eBpoobnurauni, roe eauMHCTBEHHBIM BbIMyckoM 0OaHka, HEeCKOSbKO
BbloensiolemMcs Ha obLiem doHe, sensetcs GPB'14 (YTM 4,5%), Z-cnpeg no koTopomy Ha 7—10 6.n. winpe.

IMoNHbIN KOMMeHTapuiA OyzeT onybnvKoBaH B Onivianiee Bpems.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

MockoBckuit Kpeautubnin Bank (B1/B+)

Bbinyck MKB-5 TopryeTcsi ¢ HOBbIM KYyrnOHOM

CTaBKa yCTaHOBJeHa Ha ypoBHe 7,4%. OOnuraumm nony4mnu KynoH Ha ypoBHe 7,4% rofloBbIX Ha rof, OCTaBLUMACS [0
noraweHuns. JoxoOHoCTb Beirnsgena 6bl Hennoxo Ha ¢oHe Bbinycka MKB-8, koTopbln Topryetcs nof 6,8% Ha LWecTb MecsLes,
o[HaKo KoTMpoBKa Ha npogaxy MKBE-5 ctout Ha ypoBHe 100,5% OT HOMWHanNa, K TOMy Xe nocnie AByx odepT bymara cnbHO
noTepsina B CBOeW 1 0e3 Toro HeBbICOKOW JIMKBULHOCT.

MpuBnekateneH Gonee ANUHHBLIA BbiNycK. Mbl COBETYyeM WHBeCTOpaM 0OpaTUTb BHMMaHWe Ha Bbinyck MKB-BOT, B
HaCTOSLLMI MOMEHT KOTUPYIOLLMINCS C LOXOOHOCTbIO 8,4% Ha cpok 22 MecsiLa. B 3Tol Touke Bymara Topryetcs npubansmTensHo
C TeM e cnpefdoM, 4to u CKB-BO5 (B2/B, noxoaHoctb 8,3% Ha 17 Mec.), obnafas NpeBOCXOACTBOM B penTuHrax. Kcratu
rosops, CKB-BO5 Takxe HaxoOMTCA B HalIEM CMWCKe pekoMeHAauur Ha nokynky. MNomumo MKB-BO1, Mbl cumTaem
npvBneKaTeNlbHbIM HelaBHO pa3MelleHHbIV Bbinyck MKB-BO4, KOTOpbIM KOTUPYeTCs ONM3Ko K HOMMHany ¢ KynoHoM 8% Ha
1,5% roga. MogpobHee o kpeauTHOM KadectBe MKB MOXHO Npo4MTaTh B JOKYMEHTE MO NPUBEAEHHOM HUXE CCbISKe.

My6nunkaumm no Teme:
11 anpena 2011 r. MKB — lNoTeHLManbHO 04eHb BbIFrOAHOE NpeanoXeHue

http: //www.uralsibcap.ru/products /download/110411_CBOM _Primary%20Placement.pdf?docid=10312&Ilang=ru

Amutpunt yakuH, CFA, dudkindi@uralsib.ru
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HOBATJK (BBB-/Baa3/BBB-)

Oxunpaemasi cMeHa aKUMNOHepPOoB, BO3MOXHbI HOBbl€ NOKYNKN

Fasnpom 6aHk npopgan 9,4% akuunn HOBAT3Ka. B natH1UYy HOBATIK coobumn 00 M3MeHeHUsX B CTPYKTYype COOCTBEHHOCTH:
M3 Yncra ero akuMoHepoB Bbiwen a3npombaHK, KOTOPbIM, CKOpee BCEro, peanv3oBan OnuvoH no npopdaxe 9,4% akuui
KoMnaHuKn (cornatleHre ob onuuoHe ObINo 3aK/HYeHO OCEHbIO MPOLLSIONo rofa CO CTPYKTypamu JleoHnaa MuxenbcoHa u
FeHHaama TMYeHKo). ToYHOM MHMOPMAaLMM O MoKynaTensax M cyMMe caenku Het. Mo gaHHbeiM CMW, Hambonee BeposTHble
nokynaTtenn — CTpykTypbl, Onu3kne K BnagenbuaM KOMMNaHWW, a BbIMaThl 3@ akUMM, UCXOAs M3 Kanutanusaumm HOBATIKa
okono 42 Mnpa AONS., MOFAN COCTaBUTb NpuMepHo 4 Mnpa fonn. C Hallen TOYKW 3peHns, Hambonee BeposTHas Lenb Bbikyna
akUMM — 1x nocnenylowlas nepenpogaxa Lpyromy akUMOHepy ra3oBOM KoMMaHuu, dpaHuy3ckor Total. HanoMHuMm, 4To B
Havane mapta Total kynuna 12% akumin HOBATIKa ¢ BO3MOXHOCTbIO yBeNnYeHus ceoert fonmv 1o 20%.

Hoeble nokynkn? Ha npolnon Hefene cTano M3BeCTHO O TOM, YTo a3npomM MoxeT npoaatb HOBATIKy 51% akumm Hoptrasa,
COrMacVBLUMCH Ha TO, YTO OLEeHKY BbinonHMT HOBATSK. la3oBble 3anackl HopTrasa coctasnsioT nopsgka 300 mapg ky6. M., a
[00bl4a B TekylleM rofy MOXeT BbINTW Ha ypoBeHb 4 Mnph KyO. M., 4To gobasut okono 10% k fobbiie HOBATIKa. Cymma
COenkn noka HersBecTHa, Ho, No AaHHbiM CMW, BTopon akumoHep HopTrasa ®Papxag AxmeLoB BO BpPemMs MeperoBOpPOB O
npopaxe 49% akumm npocun 1,8 mnpa ponn. [axe 3Ta cyMMa Ha AaHHbIi MomeHT ansa HOBATSKa HenogbemHa, a 3a
KOHTPOJIbHBIV MaKeT MPUAETCS 3annatnTb Hosblle. YUnTbiBas BbICOKYIO MHBECTULIMOHHYIO akTMBHOCTE HOBATIKa B nocneaHve
rofbl, 3anacbl NMKBUOHOCTU Y KOMMaHUN LOCTAaTOYHO HU3KME: AeHeXHble MOTOKM WUAYT Ha MOKYMNKY HOBbIX akTMBOB. Tak, Mo
ntoram 2010 r. Npu onepaLMoHHOM AEHEXHOM MNoToke B 45 Mnpa pyd. OTTOK MO MHBECTULMOHHOW AesTenbHocT HOBATIKa
coctaBun 69 mnpg pyb., a octaTku AeHexHbIx cpencts — Bcero 10 mnpg py6. Ecnm koMnaHWs pelmnT CaMoCTOSTeNbHO
nprobpect nakeT akuMin HopTrasa, To el BHOBb MPUAETCA 3aHMMaTb, 1 Torda AonroBas Harpyska HOBATDKa B TepmuHax
Honr/EBITDA B TekyLleM rogy MoxeT Bblpacti ¢ 1,3 no utoram 2010 r. go 2,5. M03TOMY Mbl OXMAAEM, 4TO KOMMNaHWa bynet
MNCKaTb MAPTHEPOB AJ151 COBEPLUEHUS COENKM.

Wpen B obnuraums He BuUAHO. lpofaxa akumi [a3npoMOaHKOM oXwuAanacb, U CyLeCcTBEHHas peakums B KOTMPOBKAX
obnuraumax KOMNaHMM ManoBeposiTHa, XOTA YBenu4eHWe AO0MM Takoro akuuoHepa, Kak Total, MoxeT ObiTb MONOXMUTENBHO
BOCNPUHATO MHBECTOPaMWN. YTO KacaeTcs MOTeHLUManbHOM NOKynkM HopTrasa, TO 3Ta HOBOCTb MOXET HeraTMBHO MOBAWATL Ha
KoTMpoBkK Oymar HOBATDKa, HecMoTpsi Ha pocT AoObiMM 1 3amacoB. OCHOBHOM BOMPOC — 3TO CMOCODbI (DMHAHCUMPOBaAHUS
COENKN 1 BO3MOXHbIA POCT OONrOBOW Harpy3kW, 3a KOTOPbIM MOMYT MOC/EA0BaTb MOHWXEHWS PENTUHIOB, YYUTbIBas, 4TO
MeXAyHapOAHblE areHTCTBa M Tak 0DeCnoKOoeHbl MOBbILLEHHBIMA WHBECTULIMOHHBIMK anneTutaMm KoMnaHun. o Hawemy
MHeHMIo, U pybneBbIt Bbinyck, U espoobnuraumm HOBATIKa nepekynneHbl: HOBATIK BO-1 Topryetca ¢ Gonee Huskom
[OXOLHOCTBIO, YeM COMOCTaBMMbIE C HM MO ApaLmn BbiNyckn [a3npom HedTr (BBB/BaaB/BBB), M MPaKTU4YeCcKn Ha Tex Xe
YPOBHsIX, 4To U Gymarn JTIYKOWNa (BBB-/Baa2/BBB-). EBpoobnMraLmm xe oLeHeHbl PbIHKOM Tak e, kak v GoHasl THK-
BP(BBB-/Baa2/BBB-) v JTYKOW/la (BBB-/Baa2/BBB-), Maclutab Gu13Heca KOTOPbIX 3Ha4UTENbHO GorbLLE.

tOpui Fon6aH, golbanyv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

3 Mmas MoratueHue baHk HOK-3 (2 mnpa pyo.).
4 mas MoraweHre OP3-25062 (55 mnpg pyo.).
5 mas OdepTa MKB-5 (2 Mnpg py6.). MoraweHne BaHk Pycckmnin ctanmapt-2011 (350 mnH gonin).
6 mMas Ocbepta brHbaHK-2 (1 Mnpa py6.).
10 mas Moratuerne Ctpor-KonTpact-1 (2 mnpg pyo.).
14 mas MoraweHne MUH®OUH-7 (1750 MiH gonn).
16 Mast OdepTa PocbaHk-8 (A3) (5 mnpg pyb.). Ocbepta PocbaHk-10 (A5) (5 mnpa pyo.).
17 mas MoraweHne Mocobnras-1 (2,5 mnpa py6.). Morawenue M rpynn-3 (1,8 mnpa pyo6.).
18 mas MoratueHue MHnpoMm-3 (1,3 mnpg pyo.).
19 mas Ocbepta MTC-4 (15 mnpg py6.).
20 mas Odcpepta AKB ABaHrapg-3 (1,5 mnpg py©.). Odepta benoH-OuHanc-2 (2 mnapa pyb.). Odepra
PXI-9 (15 mnpa py0.). Morawerue dHeproCrtpont-OuHaHc-1 (1,5 mapga py6.). MoraueHne
HauwmoHanbHbIM kanutan-2 (3 mapg pyo. ).
JeHeXHbIn
PbIHOK
16 masq Bbinnarta CcTpaxoBbix B3HOCOB
20 mas Boinnata 1/3 HAC 3a I kBaptan 2011 .
25 mas Bbinnata akuw3os v HOMW
30 mas Bbinnarta Hanora Ha NpnbbINb
KAJIEHOAPb O®DEPT
ara O6bem LleHa CraBka HoBas [aTta cnepyiowen
odepTh Bbinyck BbiNycka, odepTbl, nNpeabigyLier cTaBKka odepTbl /

P MJH py6. % O KYynoHa, %  KynoHa, % norailueHus
05.05.11 MKB-5 2000 100 8,5 7,4 25 anpensa 2012
06.05.11 BrHOaHK-2 1000 100 10,5 8,85 28 anpensa 2012

PocbaHk-8 (A3) 5000 100 12,0 6,9 6 Hosbps 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-®uHaHc-2 2000 100 17,0 17,0 25 aBrycra 2011

PXI-9 15 000 100 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
TKoHTUH.02 7000 R 9.000 16.06.11 14.06.12 13.7 97.50 95.01 100.00 11.37 4.60 0.96 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 24.7 100.22 2 100.05 100.22 9.33 4.60 1.67 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.05.11 15.11.18 91.9 101.10 20500 101.10 101.40 8.01 1.94 3.77 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.06.11 15.09.20 114.2 100.20 1493 100.02 101.20 747 2.06 4.55 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 126.4 100.15 1 100.00 8.48 2.08 5.35 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 133.5 103.80 5500 103.40 103.80 8.71 217 5.79 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.000 15.07.11  15.04.16/ 15.07.23, 60.0 148.7 100.85 311405 100.85 8.02 1.98 3.83 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 8.60  15.06.11 15.12.27 202.5 102.30 /A3/BBB (buHaHCbI
AMKK 406 900 R 870, 01.05.11 01.02.12 9.3 102.38 5.60 2.07 0.69 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 17.8 101.58 101.00 101.90 5.75 1.80 0.88 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740/ 15.07.11 15.07.14 39.1 101.54 100.41 101.75 6.80 182 | 1.90 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 635 | 100.18 100.58 100.80 7.84 191 2.90 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14  15.06.18  35.0 86.8 | 100.92 100.53 10110 | 7.36 190 | 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 20.1 100.70 100.68 100.99 10.32 5.57 0.57 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 6.0 101.00 | 0.14 50 100 100.91 101.06 5.88 3.90 0.46 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13) 12.0 30.0 101.70 23002 101.70 102.20 6.39 4.04 0.91 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 5.0 291 103.37 104.01 104.47 5.32 6.78 0.39 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 13.0 31.2 108.70 4 108.24 108.70 5.40 6.35 0.93 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 50.5 104.69 1000 104.65 104.96 7.84 213 3.25 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 26.0 50.4 103.12 | 0.15 40001 102.81 103.12 6.80 2.00 1.86 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 26.0 50.5 103.00 | 0.03 5699 102.75 103.00 6.89 2.00 1.87 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 50.4 104.67 122178 104.65 104.73 7.84 213 3.24 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16, 34.0 58.0 101.70 | 0.06 3000 101.60 101.70 7.70 4.04 2.32 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 134 100.10 | 0.01 6998 100.00 100.10 19.02 4.48 0.52 TOproBnst
ATom3HNp06 10000 R 750  15.08.11 15.08.14 40.1 100.20 40 000 99.80 100.20 741 748 2.70 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 23.7 102.10 | 0.10 60 001 101.50 102.10 6.59 3.78 1.78 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 23.7 102.09 60 009 101.51 102.09 6.59 3.78 1.78 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 6.0 23.7 100.71 | 0.01 80 000 101.00 101.10 6.50 4.01 0.43 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 11.0 29.3 100.76 40323 100.65 100.76 6.72 371 0.84 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 12.12.13] 20.0 31.9 101.95 | 0.10 3200 100.94 101.95 7.33 4.16 141 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 3.0 100.22 100.00 110.00 5.58 3.21 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  21.12.12] 13.12.16/ 20.0 68.5 108.40 221465 108.50 108.75 7.07 5.75 1.39 Ccbipbe
BaluHedTb-02 15000 R 1250 21.06.11  21.1212] 13.12.16) 20.0 68.5 108.65 | 0.20 119 001 108.35 108.79 6.91 5.74 1.39 cbipbe
BalHedTb-03 20000 R 12500 21.06.11  21.1212] 13.12.16) 20.0 68.5 108.65 153 453 108.50 108.74 6.91 5.74 1.39 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 10.0 102.50 500 102.60 102.70 14.06 8.27 0.69 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  05.05.11) 29.04.13 0.0 244 100.58 99.00 100.70 441 0.02 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 35.5 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 22.3 101.95 101.35 101.80 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 29.9 101.15 11449 101.05 101.23 6.61 3.62 1.32 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 18.0 29.9 101.52 | 0.32 30500 101.05 101.45 6.34 3.61 1.32 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12] 11.10.13] 18.0 29.9 101.32 | 0.12 10 500 101.11 101.45 6.49 3.62 1.32 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 26.3 102.00 102.20 7.00 3.86 1.86 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 26.3 101.99 102.20 7.01 3.86 1.86 /Ba3/BB- notpe6. ToB.
BB/ MM 60-08 5000 R 7.35 141011 1210.12] 11.10.13] 18.0 29.9 101.20 113 099 101.11 6.58 3.62 1.32 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.06.11 15.03.40 351.6 101.94 102.41 103.00 8.49 2.10 10.19 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 16.08.11 12.02.13 21.8 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 271 104.35 200 000 100.01 104.50 7.22 4.42 1.88 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11] 08.07.14, 3.0 38.9 102.05 | 0.05 13005 102.00 102.06 4.74 743 0.20 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 54.3 100.60 228900 100.41 100.60 8.30 411 3.52 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 54.3 100.60 185 804 100.41 100.65 8.30 4.1 3.52 /Ba3/BB- Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 28.6 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11 211111 141112 7.0 18.8 100.00 67 002 99.00 100.01 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 3859 100.00 101.70 8.52 4.32 3.48 CepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 22.6 98.57 78.01 8.51 3.79 161 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 12.0 30.1 101.00 49 800 100.90 101.00 7.98 4.44 0.89 B2/ GaHku
BTb - 5 06 15000 R 740 21.07.11 17.10.13 30.1 100.94 | 0.09 100.90 101.09 747 1.83 213 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 15.0 63.2 101.70 | 0.05 70 824 101.65 102.10 5.82 1.76 1.10 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 970, 15.06.11  20.12.11) 10.12.14, 8.0 44.0 102.60 50 102.55 102.60 542 2.36 0.59 BBB/Baa1/BBB | GaHku
BTB 60O-01 5000 R 760  17.06.11 15.03.13 22.9 101.00 100 102.00 103.00 7.21 1.88 1.64 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 17.06.11 15.03.13 229 101.80 19 102.05 110.00 6.74 1.86 1.64 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.06.11 15.03.13 229 101.90 | 0.10 47101 101.70 101.90 6.68 1.86 1.65 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50 05.10.11 05.10.11 5.3 102.80 24 002 102.81 4.97 5.58 0.42 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11  07.0212  05.02.13 9.0 216 99.99 4.56 2.24 0.73 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13 1.0 254 100.02 5.15 3.14 0.10 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 1 75.00 101.00 6.93 3.44 1.20 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 120511  14.05.12] 06.11.14, 13.0 429 100.72 101.10 6.31 1.76 0.77 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 3.0 51.0 100.35 30 000 100.34 100.49 5.22 174 0.20 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 750 14.06.11  16.06.11] 07.06.16 2.0 62.2 100.33 100.35 4.74 1.86 0.12 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 2.0 62.2 100.30 100.30 100.80 4.97 1.86 0.12 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 7.0 68.1 100.35 100.50 6.35 1.70 0.52 BBB//BBB (buHaHCbI
BTB-N3®08 5000 R 7.05 10.05.11  09.02.12] 01.08.17. 10.0 76.2 100.97 5.79 1.74 0.68 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 11.05.11  12.08.11] 02.08.17 4.0 76.2 10046 | 0.14 5.00 1.65 0.27 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 79.0 115.2 99.50 | 0.25 556 986 99.30 99.50 8.00 3.96 4.98 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 30.0 115.2 100.20 | 0.40 30303 100.00 100.20 6.81 343 2.25 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 60.0 1204 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
asnpHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 15.0 63.4 110.59 | 0.05 76 679 110.57 110.64 5.63 6.65 1.08 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 85.0 96.7 100.22 30 143 100.25 100.49 8.32 4.08 5.01 /Baa3/BBB- cbipbe

FA3MPOM A11 5000 R 1375 28.06.11 28.06.11 24.06.14 2.0 384/ 119.70 518741 119.60 119.70 5.73 BBB/Baa1/BBB | cbipbe
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 141 108.69 | 0.19 87 694 108.46 108.69 5.36 6.02 1.02 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 6.0 101.22 101.10 4.53 345 0.47 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 340 | 10112 | 112 100.40 102.96 6.89 3.56 2.38 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 6.54/ 25.05.11 20.11.13! 312 /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 6.52 341 1.37 /Baa3/BB GaHku
asnpomb 5 20000 R 6.85  26.05.11 22.11.12 19.1 100.19 6.83 341 1.38 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 31.8 | 102.00 @ 0.15 402 101.00 102.00 7.02 3.79 2.20 /Baa3/BB GaHku
asnpomHepts BO-5 |+ 10000 R 715  11.10.11 09.04.13 23.7 | 101.40 10 000 101.50 101.65 6.47 3.52 1.74 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 23.7 | 10111 | 1.1 101.50 102.15 6.64 3.53 1.73 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890  09.08.11  30.01.18 26.01.21 820 & 118.7 @ 103.55 102.00 104.10 8.37 4.29 4.76 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 58.0 | 102.75 150 001 102.60 102.90 7.94 4.12 3.67 /Baa3/BBB- cbipbe
[a3npomHedTs-9 10000 R 850 09.08.11  02.02.16/ 26.01.21 58.0 & 118.7 @ 102.75 150 001 102.60 102.80 7.94 4.12 3.67 /Baa3/BBB- Ccbipbe
TeHepKomn1 2000 R 850  21.06.11 21.06.11 18 | 99.01 594 000 99.00 1601 | 428 | 012 aHepreTMka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 20 100.60 | 0.08 100.52 101.50 4.45 4.01 0.16 /Baa3/BBB- aHepreTMKa
nasHas fopora-03 8000 R 500 21.11.11 30.10.28 2131 | 94.00 90.01 9.18 5.30 10.34 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 220 | 10114 | 0.4 101.01 101.12 7.75 4.07 1.57 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 9.0 272 | 101.05 100.50 6.62 3.98 0.68 BB//BB- GaHku
no6akcbark 5O-03 3000 R 8.10. 08.06.11  13.06.12] 08.12.13 14.0 | 318 | 100.85 100.43 101.44 7.32 4.00 0.99 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11  13.06.12 08.12.13 14.0 = 318 | 102.00 2 100.43 102.00 6.22 3.96 1.00 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 7.7 clx
rcco1 5000 R 925 220911 27.09.11] 26.03.17 5.0 71.9 | 100.99 32847 100.86 101.00 6.56 4.57 0.39 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 24.06.11 231211 20.12.13 8.0 322 | 100.67 & 0.07 100.60 100.70 7.28 4.09 0.59 BB/ MalLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 120 @363 | 100.04 100.00 100.10 7.60 3.74 0.90 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13] 22.04.14 240 @363 | 100.70 301390 100.70 100.80 8.02 4.08 1.73 BB/ MaLUMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 242 | 102.54 99.00 10.83 5.84 1.65 TOproBnst
[NanbCe3206 2000 R 760 01.06.11 30.05.12 132 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12] 3.0 14.8 Tenekom
[OBTT-0 02 5000 R 7.75  21.07.11 18.07.13 27.0 25.97 1 7.00 25.58 110.24 14.88 0.85 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 22.6 aHepreTuka
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 5.8 95.00 /loTo3BaH TOproens
JIMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 49.6 97.50 1120 97.00 97.50 9.46 4.32 311 TOproBnst
EABP-3 5000 R 1050, 03.05.11  03.11.11) 25.10.16, 6.0 66.9 | 102.51 5.34 5.11 0.47 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18/ 34.0 | 825 | 100.85 100.80 101.40 7.35 3.81 243 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 44 100.19 3.49 0.99 0.34 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 38.0 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 359 | 100.56 100.80 3.57 0.94 2.70 AAA/Aaa/AAA | BaHkn
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 23.0 @ 108.0 103.70 = 0.15 307 870 103.65 104.24 7.25 4.45 1.65 B+/B1/B MeTannyprus
EspasXonag®-2 10000 R 995 020511 28.10.15/ 19.10.20 55.0 @ 1154 @ 105.70 8.57 4.69 3.31 B+/B1/B MeTannyprus
Espa3sXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20, 23.0 @ 108.0 103.70 = 0.20 100 432 103.00 103.80 7.25 4.45 1.65 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 55.0 @ 1154 @ 106.27 8.41 4.67 3.32 B+/B1/B meTannyprus
EspoXum-02 5000 R 890 05.07.11 03.07.15] 26.06.18 51.0 872 & 10320 0.30 102.30 103.20 7.96 4.30 3.36 BB//BB XUMUS
EBpoXum-03 5000 R 825 250511 181115 141118 550 @ 919 | 100.50 100.35 8.12 4.09 3.61 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 114 78.01 aHepreTMKa
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 119 | 101.97 7 96.21 10.07 5.87 0.86 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 17.0 100.00 (bUHaHCbI
Kene3sobet1 1000 R 10.000 27.05.11 27.05.11 0.9 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100 11.05.11 09.11.11 6.5 101.37 5.52 3.98 0.49 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12] 04.06.13 13.0 @ 256 @ 101.15 751 100.95 101.15 6.50 3.70 0.99 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 140 386 @ 10145 040 5000 101.30 6.77 3.93 1.06 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 110 = 236 @ 100.70 = 0.05 40002 100.55 100.70 6.42 3.54 0.87 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 17.0 | 29.2 @ 101.27 1750 101.25 101.35 6.84 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 38.6 | 100.35 10 100.15 7.97 3.95 2.60 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 2.0 62.0 | 101.46 = 0.01 78 354 101.45 101.46 4.72 9.07 0.12 1B+ TOproBnst
VHBectToprbank 6O-0° 2000 R 960 250511 250512 251113 13.0 @ 314 @ 101.00 1500 100.20 101.10 8.78 4.7 0.93 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 0.6 99.89 98.51 100.25 1.77 4.74 0.05 meTannyprus
Wnterpa®-2 3000 R 16.75  31.05.11 29.11.11 71 105.20 455 105.21 105.80 7.62 7.94 0.51 CepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11) 21.05.13 3.0 25.1 104.25 | 0.10 1730 103.82 104.49 6.70 0.29 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 28.8 | 110.00 @ 6.80 10001 102.50 103.50 4.79 4.19 2.07 /Ba2/ MaLLMHOCTP.
VipkOHepro 50-01 3000 R 760  11.10.11 08.04.14 35.8 | 100.26 = 0.06 100.15 100.30 7.64 3.78 2.50 JoT03BaH/B- JHepreTuka
Vipk3Hepro1 5000 R 1550  02.06.11 28.11.13 31.5 | 10248 103.00 14.81 7.54 1.83 JoTo3BaH/B- aHepreTMka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12) 1.0 19.0 10037 = 0.07 100.00 100.40 3.88 5.12 0.08 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13] 20.0 = 321 101.76 101.75 102.05 7.98 4.41 1.40 aBTONpOM
Kama3 BO-02 3000 R 860  09.08.11 04.02.14 33.7 | 101.80 20 101.60 101.72 8.01 421 2.30 aBToNpoM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 28.9 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 2.3 102.00 6 101.03 102.50 7.40 4.40 0.18 XAMUS
KUT®OuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 37.9 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 72 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 10.7 | 103.80 2090 103.50 103.80 7.57 5.76 0.79 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 25 85.00 clx
KOMEMKA 02 4000 R 16.50  18.05.11 15.02.12 9.7 107.30 | 0.35 34 106.95 107.30 7.22 3.83 0.70 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 18.05.11 15.02.12 9.7 102.00 911 101.75 102.00 7.40 2.40 0.71 /loTo3BaH TOProBNst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12 23.07.13 150 @ 272 @ 101.85 57 000 101.65 102.19 8.05 2.33 1.1 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 295 | 101.50 4300 101.35 101.50 8.57 221 2.02 IloTo3BaH TOproBnst
KpaiiuHeecTbaHk 606-1 1500 R 925  19.10.11 19.04.14 36.2 | 100.25 1 100.05 100.25 9.38 4.63 243 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 36.5 | 100.00 64 500 100.50 8.26 4.06 251 /Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 20 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 16.0 & 342 | 101.35 9858 101.01 101.50 7.32 4.24 117 /Ba3/ GaHku
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 60.2 | 100.25 4910 100.35 100.37 8.72 4.28 3.79 XUMUS
JleHCneyCMY BO-2 2000 R 1450  26.05.11 23.05.13 252 | 107.60 100 107.60 108.00 8.54 3.36 1.10 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 16.06.11 07.12.12 196 @ 107.01 1501 107.00 107.34 7.7 3.69 0.76 B CTPOUTENLCTBO

JleHaHepr02 3000 R 854/ 29.07.11 27.01.12 9.1 10240  0.29 4705 102.20 105.30 5.28 4.16 0.69 [Ba2/ 3HepreTuka




Fixed Income Daily 03.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o LleHa | Mam. o6bem, wr EIMIS Cekrop
o KynoHa | odepTbl noraw | odpT = noraw (0CH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 118 | 102.04 101.81 102.50 591 3.92 0.90 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 3.0 51.5 | 100.59 100.50 100.63 6.34 4.58 0.25 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 10.0 = 338 & 10090 0.15 101.00 101.15 7.40 4.20 0.71 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13] 01.08.13 21.0 | 27.5 @ 103.50 430 103.50 104.15 7.77 4.72 151 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11  02.07.12 25.06.13 14.0 = 263 | 103.45 137 002 103.25 103.45 7.36 5.06 1.03 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 28.8 | 103.65 103.79 104.00 8.43 4.81 1.98 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50  22.09.11 20.03.14 352 | 103.20 5800 103.00 103.20 8.40 4.59 2.38 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 25 100.10 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.06.11 08.12.11 74 101.44 | 0.05 6401 101.32 102.00 4.72 3.49 0.57 BBB-/Baa2/BBB- | cbipbe
ITykoitndo6n 6000 R 740  09.06.11 05.12.13 31.7 | 101.72 | 072 101.05 101.90 6.78 3.63 2.20 BBB-/Baa2/BBB-  Cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 155 | 10955 035 59 109.00 109.55 5.54 6.08 112 BBB-/Baa2/BBB- | cbipbe
ITykoitnB002 5000 R 13.35  08.08.11 06.08.12 155 | 109.50 @ 0.30 1 109.00 109.50 5.58 6.08 112 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  08.08.11 06.08.12 155 | 109.55 @ 0.32 1 109.00 109.55 5.54 6.08 112 BBB-/Baa2/BBB-  Cbipbe
TlykoinbO04 5000 R 1335  08.08.11 06.08.12 155 10955 @ 025 2 109.00 109.55 5.54 6.08 112 BBB-/Baa2/BBB-  cbipbe
TlykoitnBO05 5000 R 13.35  08.08.11 06.08.12 155 | 10950 @ 025 1 109.01 109.50 5.58 6.08 112 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 9200 16.06.11 13.12.12 19.8 | 104.73 52 943 104.01 104.73 6.19 4.38 1.42 BBB-/Baa2/BBB-  Cbipbe
TTykoitnBO07 5000 R 9200 16.06.11 13.12.12 19.8 | 104.31 51342 104.75 105.00 6.46 4.40 141 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 28.8 | 101.78 100.00 7.55 4.04 2.03 TOproBnst
Marnut 5O-02 1000 R 825  12.09.11 09.09.13 28.8 | 101.32 | 0.22 101.25 7.77 4.06 2.02 TOProBAst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 28.8 | 101.29 101.65 102.15 7.78 4.06 2.02 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 28.8 | 101.70 2000 101.26 102.15 7.59 4.04 2.03 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 345 | 101.50 | 0.20 33 601 101.32 101.50 7.54 3.93 2.39 TOproBnst
Marxut BO-06 5000 R 7.75  25.10.11 22.04.14 36.3 | 100.30 @ 0.05 686 503 100.15 100.30 7.78 3.85 2.52 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 11.0 | 101.81 | 0.01 20014 101.75 101.99 6.19 4.02 0.83 TOproBnst
Macrepb-3 1200 R 8.000 01.06.11 30.11.11 7.2 100.15 2 100.15 100.70 7.82 3.98 0.46 oto3gaH// GaHku
MBPP 0206n 3000 R 7.000 30.06.11 28.03.13 23.3 | 100.05 79.01 715 1.74 1.68 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 6.0 242 | 100.62 100.80 101.00 6.02 1.80 0.46 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 10.0 & 345 | 100.19 5.84 2.99 0.78 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14 8.0 38.0 | 101.06 45000 101.06 101.20 6.48 4.07 0.58 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275  02.06.11 29.11.12 19.3 | 108.60 51299 108.95 109.00 7.05 5.86 1.33 BB/Ba2/B+ GaHku
MOM-BaHk 50-02 5000 R 8.15  21.06.11 17.12.13 32.1 10045 | 0.10 147 914 101.00 101.15 8.11 4.05 2.18 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 13.0 | 100.20 100.05 100.34 6.10 547 0.09 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 53.0 = 113.5 @ 106.00 140 196 105.37 106.20 8.48 4.70 3.33 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15  25.08.20 53.0 @ 113.5  106.15 21655 105.23 106.00 8.44 4.70 3.33 B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11  18.02.14) 09.02.21 34.0 @ 119.1  101.00 0.19 329 000 101.00 101.25 7.99 4.07 2.35 /B1/ MeTannyprus
Meuen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 34.0 @ 119.1 @ 101.00 530 002 100.90 7.99 4.07 2.35 /B1/ meTannyprus
Meuen 206 5000 R 850  15.06.11  20.06.11] 12.06.13 2.0 25.8 | 100.40 123 051 100.40 100.75 4.82 4.22 0.14 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16, 150 @ 63.7 @ 115.15 749 114.99 115.11 6.34 411 1.08 B1/ meTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12] 09.10.18/ 18.0 & 90.7 ' 108.25 0.20 49 106.00 108.25 6.70 2.88 1.28 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.06.11 111111 09.11.12 7.0 18.7 | 10396 @ 0.34 45000 103.62 103.89 4.99 6.00 0.48 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 22.8 | 103.90 2054 103.90 104.20 761 4.68 1.62 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 242 | 10421 103.00 104.35 7.57 4.67 173 B1/ meTannyprus
MWA-306 1500 R 725  26.05.11 24.02.12 10.0 | 100.06 100.00 7.34 1.81 0.74 /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 | 100.00 99.00 101.00 7.00 1.84 0.23 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 43 MalLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212  07.02.13 10.0 & 21.7 | 104.49 103.50 105.00 7.24 6.44 0.74 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.08.11 16.08.11 3.6 33.00 1.00 60 30.02 33.00 18.51 CTPOUTENLCTBO
M-WHayctp2 1500 R 10.75  13.07.11 10.07.13 26.8 65.00 50.00 79.99 37.74 8.25 1.37 CTPOUTENLCTBO
MKB 0506n 2000 R 740 261011 05.05.11) 25.04.12, 0.0 121 100.13 100.00 100.55 3.68 0.02 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 155 | 102.70 = 0.35 64 980 103.00 7.26 4.56 113 B+/B1/ GaHku
MKB 0706n 2000 R 976  19.07.11 240712 14.07.15 150 @ 512 | 10245 100 102.45 7.63 4.75 1.09 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 6.0 480 | 10129 = 0.04 101.15 101.30 6.60 4.78 0.44 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.08.11 22.02.13] 22.02.14 220 @343 @ 10040 0.10 19403 100.25 100.40 8.42 4.20 1.57 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 15.04.14 36.1 100.00 5453 99.95 100.00 8.17 4.01 249 B+/B1/ GaHku
MMK BO-01 5000 R 6.90  19.05.11 15.11.12 189 | 100.54 101.15 6.63 342 1.36 oto3gan/Ba3/BB  MeTannyprus
MMK 50-02 10000 R 9700 15.06.11  16.12.11] 121212 8.0 19.8 | 102.67 150 000 102.55 102.74 5.32 4.7 0.58 0T038aH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.0312 19.09.13  11.0 291 100.49 | 0.09 50 000 100.70 101.00 591 321 0.84 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 345 | 100.95 80 000 100.84 101.10 740 3.78 240 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0O-05 8000 R 765  06.10.11 04.04.13 235 | 101.60 219 102.20 6.86 3.76 1.71 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 4.0 223 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 050711 03.07.12, 2.0 144 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 44 (puHaHCbI
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] 16.04.15 120 @ 483 @ 100.01 78.01 100.00 10.23 4.99 0.86 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 258 B-l/ GaHku
MOCMAPT® 1 2000 R 001 13.10.11 191011 12.04.12 6.0 11.6 1.81 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 141 100.00 6758 99.21 99.90 943 4.64 0.63 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 0.6 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 4.6 102.95 102.75 103.30 4.50 6.05 0.36 1/BB- aHepreTuka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16 10.0 A 585 | 101.85 20 000 101.62 101.90 5.26 3.75 0.78 //BB- JHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12] 28.11.14 200 = 436 @ 10595 0.19 104 101 105.76 105.95 6.30 4.82 1.38 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.07.11 11.08.11) 25.07.13, 3.0 273 | 100.45 1601 500 100.70 6.34 2.23 0.27 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 4.3 101.25 101.20 101.32 4.50 3.96 0.34 JHepreTuka
MPCK Yp.01 1000 R 860  24.05.11 22.05.12 13.0 88.10 aHepreTMka
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 4.0 40.5 | 103.62 103.61 103.88 6.38 8.42 0.32 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 30.1 99.40 97.30 99.79 7.40 3.51 2.15 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 54.5 99.81 98.72 100.00 7.95 3.87 3.58 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 26.0 = 86.7 | 102.50 15000 100.52 6.82 3.89 1.84 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 1.0 37.0 | 100.62 93 087 100.52 100.62 3.32 16.60 0.05 BB+/Ba2/BB Tenekom

MTC 05 15000 R 1425 260711 26.07.12 19.07.16/ 150 @ 63.6 | 109.40 390 202 109.20 109.40 6.05 12.99 1.06 BB+/Ba2/BB Tenexkom
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AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 4.6 102.13 100.76 103.50 8.26 6.84 0.35 BB+ cbipbe
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 610 @ 1213 aHepreTuka
MTC 07 10000 R 870  17.05.11 07.11.17 79.5 | 102.40 284 225 102.30 102.40 8.38 4.24 4.57 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20, 55.0 @ 1159 @ 101.04 = 0.29 155279 100.90 101.03 8.02 4.02 3.48 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14 100 = 349 @ 100.53 = 0.28 1042 100.51 100.85 9.54 4.99 0.77 GaHku
HK AnbsiHe BO-01 5000 R 925 09.08.11 04.02.14 33.7 | 102.85 58100 101.00 110.02 8.24 4.48 2.28 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 28.0 & 1124 @ 103.07 103.50 103.75 8.36 4.72 1.89 B/B+ 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 19.5 | 105.75 95 050 105.25 105.75 6.02 4.60 1.39 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 18.3 | 106.33 6.38 5.04 1.28 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 225 | 101.78 100.81 112.05 6.82 3.80 1.63 BB+/Ba1/BBB-  meTannyprus
HOBAT3K BO-1 10000 R 750  28.06.11 25.06.13 263 | 101.90 101.75 102.10 6.64 367 | 186 BBB-/Ba2/BBB- | chipbe
HoBukomGark-01 2000 R 900 250511 250512 251113 130 @ 314 | 101.30 42509 101.40 10159 | 7.85 445 | 094 Garku
HOMOC 118 5000 R 740 06.07.11  09.07.12 02.07.14 150 @ 387 | 100.60 100.63 6.89 3.67 1.07 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13 28.08.17 280 771 102.14 | 0.77 101.80 102.49 7.59 417 1.99 BB-/Ba3/ GaHku
HOMOC 98 5000 R 7.00 17.06.11  22.06.11] 14.06.13 2.0 259 | 100.26 5000 100.27 100.49 4.56 3.48 0.14 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0811 24.0212] 24.02.14 100 @ 344 @ 10055 @ 0.09 194 876 100.30 100.55 6.39 345 0.76 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 274 | 101.00 275383 100.81 101.00 6.62 3.46 1.96 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.07.11 10.07.15 51.1 102.96 102.80 103.50 8.04 2.24 191 TpaHcnopt
HOK-3 2000 R 11,50, 03.05.11 03.05.11 0.1 101.27 5.88 /B2/B- (buHaHCbI
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 36.1 100.75 19 385 100.75 101.00 9.95 4.98 2.39 /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.
O6KoHa®-02 3000 R 10500 191011 221111 17.04.13 7.0 240 | 109.07 1 4.80 0.60 B/l notpe6. ToB.
O6opoHnpom-01 20 21091 R 8.00 21.10.11 24.04.20 109.4 MaLLMHOCTP.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 1.0 75 aHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12] 18.06.13 14.0 = 26.0 & 101.50 5000 101.34 101.75 6.18 3.68 1.03 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 5.1 103.19 1876 103.00 4.51 5.92 0.40 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 11.9 | 100.86 100.00 6.42 3.58 0.90 aHepreTMKa
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13, 1.0 254 | 103.70 100.36 6.25 0.14 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 4.1 102.70 100.04 102.47 4.84 6.31 0.32 1/B- MaLUMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 354 | 100.86 @ 0.01 31500 101.00 8.07 4.08 243 GaHku
MapHac-M 2 1000 R 9.50  19.05.11 17.11.11 6.7 notpe6. ToB.
MepBobatk 5O-01 1500 R 8.100 26.10.11  29.04.11] 24.04.13 0.0 24.2 | 100.22 480 195 100.21 101.12 8.02 4.03 0.90 B3/ GaHku
Mepsobark BO-02 1500 R 850  13.10.11 10.04.14 359 | 100.02 & 0.02 100.15 8.67 4.24 245 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 20 100.21 848 100.00 100.50 8.24 4.75 0.15 B3/ GaHku
MeTpokomb4 3000 R 500 06.07.11 06.07.11 2.3 100.00 76.01 5.03 2.51 0.18 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11  19.1212) 211214, 200 = 444 @ 109.00 = 0.50 75.02 6.97 5.86 1.38 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 16.0 = 101.75 8001 100.70 101.75 6.43 3.82 1.19 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 16.0 99.73 100.00 101.00 7.34 3.52 1.18 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14 22.03.16 350 596 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 33.7 | 101.70 | 0.10 55200 101.60 101.70 8.05 4.22 2.30 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 128 | 101.39 = 0.17 35000 101.22 101.40 6.46 3.81 0.94 BB-/Ba2/oT03BaH | BaHku
Mpomcs6-06 5000 R 825  08.06.11 17.06.13 26.0 | 101.65 81 101.56 101.65 7.54 4.05 1.81 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 5.7 88.73 82.00 89.99 28.90 0.01 0.37 MaLLKHOCTP.
MpomTp0306 5000 R 18.000 27.07.11 27.07.11] 24.07.13 3.0 272 95.00 77012 94.55 96.82 44.70 9.45 0.17 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000  04.05.11 02.11.11 6.2 TOproBnst
MpodMeansd-1 3000 R 1050, 21.07.11  23.07.13  16.07.15 27.0 = 51.3 | 103.05 1140 103.01 103.41 9.09 5.08 1.83 Tenekom
Paarynsind2 2000 R 17.000  27.09.11 27.09.11 5.0 101.56 101.00 102.12 13.33 8.35 0.36 c/x
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 10.7 | 102.96 100.12 104.47 13.72 8.23 0.74 clx
Paarynsind4 3000 R 17.000 25.05.11  02.06.11] 22.05.13, 1.0 251 100.50 1 80.50 100.50 7.46 8.44 0.08 clx
Pasrynaind5 2000 R 261011 29.04.11) 23.10.13 0.0 30.3 97.49 800 5.29 0.47 c/x
Paitthchaitaen BO-7 5000 R 750  01.06.11 27.11.13 314 | 101.70 101.05 102.50 6.88 3.68 218 BBB+/Baa3/BBB | GaHku
Paitpdaitaen-4 10000 R 1350  07.06.11  08.12.11) 03.12.13 7.0 31.6 | 104.85 104.56 105.05 5.26 6.42 0.55 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 2.8 109.99 2717 4.31 0.31 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11 141113 09.11.15 31.0 = 552 | 101.76 100.50 102.30 8.36 441 2.07 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 114 | 101.55 34 101.60 101.80 8.92 5.13 0.84 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12 2.0 135 | 10129 @ 0.80 373 100.35 100.49 1.06 6.12 0.13 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 195 | 10522 @ 0.07 684 302 105.05 105.22 6.02 4.45 1.40 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 186 « 10240 0.15 100 102.10 102.40 5.97 3.68 1.34 BBB/Baa1/BBB | TpaHcnopT
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 2.3 100.86 15455 100.85 100.86 3.81 4.20 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 99.60 99.90 547 0.01 0.05 BBB/Baa1/BBB | TpaHcnopT
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 347 | 12130 24914 121.15 121.30 6.78 6.17 2.28 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 55.5 | 102.17 101.50 102.31 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 | 105.70 1507 105.51 105.70 4.65 7.03 0.52 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 34.7 | 101.10 101.53 101.83 9.77 4.93 2.30 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 480 | 10411 0.18 100 103.80 104.11 8.68 4.67 3.10 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 10500 27.06.11 261212,  20.06.16, 20.0 = 626 | 107.13 8972 107.13 107.44 5.98 4.89 144 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 2.0 743 | 101.35 | 0.17 100 103 101.18 101.35 321 7.05 0.12 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11 240713 16.07.18 27.0 = 87.8 | 109.30 108.98 109.29 6.35 4.93 1.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 250711  23.07.14  15.07.19, 39.0 = 100.0 & 113.50 113.36 113.70 6.40 4.83 2.60 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11) 08.07.24 3.0 | 160.6 10524 264 102.50 107.97 6.40 0.26 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15/ 16.01.25 46.0 @ 167.0  106.01 60 000 105.83 106.15 7.24 4.23 3.02 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 27.05.11 231112 20.11.15 19.0 @ 555 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040  21.06.11 171213 151215 320 @ 564 | 103.27 1338 103.25 103.99 9.17 5.02 211 cbipbe
Poc6ank 5O-01 5000 R 740 24.06.11 27.06.12 21.06.13 14.0 @ 26.1 101.55 60 001 101.25 101.55 6.03 3.63 1.05 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 26.7 | 102.27 102.20 102.45 6.98 3.88 1.88 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13, 1.0 30.7 | 100.18 1.05 6.00 0.04 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 1.0 429 | 100.17 1.26 6.01 0.04 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12] 16.07.15 150 513 & 101.80 029 820 101.70 101.80 8.50 4.90 1.07 (buHaHCbI
Pocrocctpax-2 5000 R 1050 12.05.11 121112 021117 19.0 @ 79.3 | 102.60 40 000 102.31 102.60 8.78 5.10 129 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.06.11  08.12.11] 09.12.13] 7.0 31.8 | 100.30 31570 99.91 100.50 9.94 5.25 0.56 GaHku

PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 80.9 (buHaHCbI
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PocHaHo-2 10000 R 890 29.06.11 20.12.17 80.9 (hrHaHChI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 80.9 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 22.0 @ 106.6 = 104.12 52000 104.05 104.40 6.57 4.31 1.56 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 22.0 | 106.6 = 103.80 156 852 104.30 104.40 6.76 4.32 1.56 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.0214, 09.02.17 340 704 105.35 450 030 104.90 105.70 7.20 4.38 2.34 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17, 5.0 78.1 103.23 102.75 3.92 5.56 0.42 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11] 27.11.18 7.0 92.3 100.05 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14) 09.02.18 40.0 @ 826 100.16 75.02 101.50 7.88 3.88 272 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 2.0 86.5 100.35 101423 100.30 100.35 3.91 343 0.13 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100  26.05.11 261112, 141119 19.0 | 104.0 = 105.45 105.50 105.70 6.45 4.78 1.36 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100  26.05.11 261112 14.11.19 19.0 = 104.0 = 10570 = 022 160 003 105.50 105.70 6.28 4.76 1.36 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 16.0 284 101.40 101.31 101.45 6.15 3.54 122 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 16.0 @ 284 10145 | 0.01 45700 101.35 101.45 6.11 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 4.49 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 21.7 100.77 100.02 100.80 8.74 5.94 0.27 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 83.0 100.42 58 297 100.34 100.42 8.38 4.12 4.88 Mertannyprus
Pycan Bpatck-8 15000 R 850  17.10.11 05.04.21 121.0 | 100.47 3521 104 100.00 100.20 8.61 4.22 6.35 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 610 @ 121.2 /Baa3/BBB- aHepreTMka
Pyclrugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 610 @ 121.2 /Baa3/BBB- JHepreTuka
PycMope 06 2000 R 10.000 16.06.11  20.06.11] 14.06.12, 2.0 13.7 100.50 1 100.00 5.78 248 0.13 notpe6. To..
PycCraHg-7 5000 R 750 20.09.11 20.09.11 4.8 100.27 101.00 6.88 373 0.37 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 1.7 100.54 100.35 100.78 7.28 3.84 0.88 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 310 @552 100.90 1000 100.50 101.00 7.59 3.90 213 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 18.05.11  20.11.13 11.11.15 310 @ 552 101.10 100.50 7.50 3.90 213 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 17.0 @ 53.3 101.56 150 000 101.30 102.03 6.60 3.78 1.25 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 17.0 @ 53.3 101.31 101.00 6.82 3.79 125 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/  31.05.11 28.02.12 10.2 nNpou3BoACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 4.8 99.00 98.01 99.99 12.21 4.68 0.35 MaLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11) 06.06.14 7.0 37.8 97.50 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 273 101.55 2 101.00 101.55 11.70 5.99 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 0.8 1.00 npou3BoACTBO
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12, 5.0 16.9 10348 | 0.08 4 103.37 103.48 5.01 6.75 0.38 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  19.08.11 15.02.13 21.9 104.60 | 0.39 15 105.00 105.49 7.10 4.65 1.56 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 21.9 105.45 48 102.00 105.45 6.59 4.61 1.57 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050,  28.06.11 27.03.12 111 NpoM3BOACTBO
CesCTABTO2 3000 R 1250 20.07.11 17.07.13 27.0 106.90 | 0.11 9229 106.26 106.88 9.19 5.83 1.79 aBTONpOM
C3Tenek406 2000 R 810 09.06.11 08.12.11 74 BB//BB- Tenekom
C3Tenex506 2000 R 612, 24.05.11 21.05.13 251 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 14.8 108.75 63 437 108.75 109.25 10.40 8.25 1.00 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14)  10.10.19, 42.0 @ 1029 @ 116.30 54 937 114.01 116.62 8.16 5.79 2.7 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14)  10.10.19, 42.0 = 1029 @ 117.00 1000 114.01 117.00 7.94 5.75 272 meTannyprus
Cu6Tnk-806 3000 R 950  11.08.11  11.08.11] 08.08.13 3.0 217 BB/ Tenekom
CHBYPXong1 1500 R 1047 05.05.11 01.11.12 184 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13] 17.0 @ 296 102.20 1 101.85 102.20 8.25 4.76 1.26 B/l notpeb. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 40.2 78.01 Bl notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 275 Tenekom
Cuctlanc 1 3000 R 8.50  11.10.11 08.04.14 35.8 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 22.6 105.67 105.50 105.70 6.56 4.60 1.62 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14, 16.0 = 40.0 110.99 | 0.23 19799 110.85 111.00 5.89 6.63 1.14 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 24.11.16 200 @ 679 109.19 108.41 109.25 6.37 5.71 1.36 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 59.4 101.00 119 400 100.80 101.00 7.33 3.78 2.15 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 21.06.11  26.06.12] 18.06.13 14.0 = 26.0 102.01 0.01 101.01 101.90 9.99 5.74 0.98 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11  15.10.12, 07.10.13 18.0 @ 29.7 101.00 5907 100.80 101.00 10.10 5.31 1.26 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13 130 314 101.15 101.30 101.40 8.17 4.51 0.94 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 12.12.11] 05.06.13 8.0 25.6 101.55 19 900 101.30 101.70 7.10 4.81 0.56 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825  13.10.11 10.04.14 35.9 100.15 | 0.03 100.12 100.20 8.36 411 2.46 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 114 TOproBnst
C1Wupyctpt 1000 R 07.07.11 07.07.11 2.3 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 14.7 93.95 0.20 5059 93.80 93.95 14.57 4.51 1.00 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 23.8 92.99 7.85 1 89.00 92.99 13.06 4.56 1.62 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 9.7 97.85 62 97.86 98.08 16.19 6.47 0.66 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12 03.03.14 100 @ 346 99.89 2140 99.81 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 16.4 101.00 | 2.25 1 99.00 6.40 4.57 0.33 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 27.0 & 111.5 103.75 = 0.25 13001 103.45 103.75 7.54 4.49 1.85 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 12.7 101.00 1.00 1 99.00 101.00 10.94 5.78 0.87 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 29.2 101.04 | 0.23 101.00 101.50 6.88 3.58 2.09 B+// cbipbe
Tattenekom 4 1500 R 825  05.05.11 01.11.12 18.4 99.05 9.13 4.15 1.28 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 11 100.70 13150 100.61 100.70 5.07 6.44 0.09 B2/ GaHku
Tardonab 5 2000 R 850  21.09.11 21.03.12 109 100.90 14 850 100.85 101.00 7.57 4.20 0.81 B2/ GaHku
TardoHab 6 2000 R 8.75 30.08.11 28.0212 26.02.13 100 @ 223 101.08 99.90 101.15 7.51 4.32 0.76 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 8.0 19.8 101.23 99.90 6.65 4.31 0.59 B2/ GaHku
Tatthonab 60-01 2000 R 950 30.06.11 28.06.12, 26.12.13 140 324 101.45 4000 101.40 101.70 8.32 4.67 1.02 B2/ GaHku
TatthoHab 60-02 2000 R 8.75  20.10.11 17.04.14 36.1 100.55 6000 100.51 100.55 8.72 4.34 2.46 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 2.0 25.8 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.0312 11.03.14 11.0 @ 349 102.24 101.39 102.40 5.87 4.14 0.81 aHepreTMKa
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 2.0 38.6 10242 | 0.27 102.21 102.59 3.31 8.27 0.19 aHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 3.0 21.6 aHepreTMKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 29.1 100.70 | 0.25 39749 100.70 101.00 8.85 4.46 2.01 B/l aHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 4.1 99.10 300 99.10 9.70 3.40 0.31 B/l JHepreTuka

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




Fixed Income Daily 03.05.11
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 @ 784 101.55 1 101.55 101.85 8.16 4.30 210 aHepreTMka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 29.0 770 100.89 | 0.19 100.61 101.20 7.98 4.10 2.00 aHepreTuka
TrK-6MnB-1 2000 R 750  24.05.11 21.02.12 9.9 100.77 6.68 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 @764 100.40 8 100.40 100.60 8.03 4.02 1.96 aHepreTMka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 6.3 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 0.9 40.64 0.30 80.98 8.59 TOProBnst
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 104 97.00 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 274 115.50 912 115.50 116.10 12.26 8.68 1.66 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 29.2 103.83 103.96 108.82 12.69 6.83 1.86 GaHku
TKCBaHk BO-02 1500 R 16.50. 31.05.11 291111 26.11.13 7.0 314 103.10 642 103.10 103.49 11.14 7.98 0.49 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 160 @ 342 103.69 103.01 104.50 11.17 6.73 1.10 GaHku
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 30.2 102.84 102.00 102.99 7.72 4.29 2.12 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011 25.0412 23.10.13) 120 @ 303 102.95 | 0.35 3683 102.80 102.95 8.87 5.74 0.89 TpaHcnopT
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 17.0 594 100.60 41000 100.50 100.70 7.83 4.04 124 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 22.3 105.02 104.88 105.40 6.65 4.51 1.60 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 49.9 103.68 2000 103.50 104.02 7.67 4.23 2.68 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 17.05.11 17.11.13 311 101.20 14 664 101.01 101.20 7.32 3.82 214 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 13.7 101.20 | 0.55 5000 100.70 101.10 5.86 3.40 1.01 /Ba1/BB GaHku
TpancKpend 5000 R 10300 07.07.11 07.07.11 23 101.10 | 0.03 99 878 101.05 101.10 4.37 5.08 0.18 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 279 101.25 101.25 742 3.91 1.96 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 36.1 101.85 100.05 102.10 7.68 4.04 2.50 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 33.3 100.01 95.00 6.60 3.24 2.36 MalLLKHOCTP.
TpaHcHedTb-01 35000 R 9.75 23.05.11  20.05.15 13.05.19 49.0 @979 107.39 100.00 111.80 7.55 9.05 3.06 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 102.6 100.40 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19, 54.0 = 102.1 = 109.60 1223 580 109.60 110.10 7.25 9.01 3.39 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 29.09.11 29.03.12 1.2 102.68 50 800 101.41 102.90 5.73 4.22 0.85 aHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14, 180 @ 36.6 100.00 2000 000 9.72 4.76 1.31 GaHku
YB3-1 3000 R 925 16.06.11 131212 07.12.17 200 @ 805 101.28 100.60 101.15 8.56 4.55 1.38 MalLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 28.0 @ 83.0 101.22 100.50 101.15 8.53 441 1.96 MalLLMHOCTP.
YIMK-Y3M01 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 13.7 102.00 98.02 8.26 4.89 0.98 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 34.2 100.00 BB//BB XAMUS
Ypancu6liK 60-01 2000 R 9.50  03.06.11 28.02.14 34.5 101.63 101.90 102.00 8.54 2.33 124 B+// (pUHaHCbI
Ypancu6/K 50-03 3000 R 9.50  03.05.11 29.10.13 30.5 101.43 8.53 2.34 1.06 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 28 101.85 2259 101.80 102.10 6.16 710 0.21 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 10.0 107.93 107.25 107.75 6.51 7.62 0.74 B+// (puHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 8.8 107.04 106.40 106.95 6.48 7.69 0.65 B+// (buHaHCbI
Ypancu6Ks 3000 R 850 21.07.11 19.01.12 8.8 101.30 | 0.20 885 101.00 101.30 6.72 4.18 0.66 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 5.7 102.00 | 0.05 1 101.75 102.00 5.76 4.91 0.45 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 149 105.85 31000 105.70 105.84 6.79 5.54 1.07 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 27.0 @ 48.0 103.05 | 0.15 455922 102.80 103.05 6.66 4.36 191 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11) 01.11.12 6.0 184 BB-//B+ Tenekom
YpCW cep06 2000 R 1050, 19.05.11 17.11.11 6.7 BB-//B+ Tenekom
YpCW cep07 3000 R 850  13.09.11 13.03.12 10.6 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  05.10.11 03.04.13 23.5 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 06.10.11 06.10.11 53 101.15 101.10 4.66 3.60 0.42 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.200 29.0 @ 1142  101.50 3 101.25 101.50 6.55 3.51 21 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011  27.10.15] 16.10.20 55.0 @ 115.3 99.85 99.65 100.30 7.67 3.75 3.62 /Baa2/BBB JHepreTuka
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.200 29.0 @ 1142 101.40 8 101.25 101.40 6.60 3.52 21 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 79.0 @ 1153 @ 100.44 100.26 100.49 7.84 3.87 4.84 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 27.0911 24.09.15/ 15.09.20 54.0 @ 114.2 = 100.90 10 000 100.80 101.10 7.64 3.83 3.53 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 79.0 @ 1153 @ 100.26 100 100.25 100.50 8.09 3.97 4.80 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 2.0 25.8 100.42 100.30 100.45 4.44 3.90 0.13 /Ba3/B+ GaHku
XK® Batk 50-01 3000 R 6.65 26.07.11 22.04.14 36.3 100.00 25001 100.00 100.49 6.82 1.66 2.56 /Ba3/B+ GaHku
XK® Batk 6O-03 4000 R 790 26.07.11 221013, 22.04.14 300 @ 363 100.08 100.00 100.15 8.10 1.97 21 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.07.11 12.10.11 55 99.69 100.20 100.44 8.03 1.78 0.42 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11] 17.04.13 6.0 24.0 101.03 | 0.53 100.80 100.99 6.06 2.01 0.44 /Ba3/B+ GaHku
XK® baHk-6 5000 R 775 14.06.11 111212 10.06.14 200 @ 379 100.65 13681 99.50 7.52 1.92 142 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11  30.04.12] 23.04.15 120 @ 485 101.90 10 101.30 102.15 712 220 0.91 /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 24.06.14 140 384 101.28 101.05 101.35 8.16 4.55 1.02 /B1/ GaHku
LlextpTen-5 3000 R 9.30  30.08.11 30.08.11 41 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825 13.05.11 08.11.13 30.8 100.51 100.50 100.80 8.18 4.09 2.08 B2/ notpeb. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 11 100.62 100.50 100.74 5.50 6.32 0.08 B2/ notpe6. ToB.
YTn3 0306 8000 R 8.00 251011 24.0412 21.04.15 120 484 87.49 75.00 99.98 2414 4.56 0.78 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.12.11] 04.1212 7.0 19.5 104.70 1518 104.70 105.19 8.43 7.86 0.53 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.06.11 14.06.11  04.09.14 2.0 40.8 102.02 102.90 2.61 513 0.12 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 0.7 3HepreTuka
tOHuKpeambark-04 10000 R 700 17.05.11 16.11.12, 10.11.15 19.0 @ 552 103.18 1 101.20 101.34 4.87 3.38 1.39 /Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13) 01.09.15 29.0 @ 529 100.36 101.20 101.60 7.46 373 2.03 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 43 100.00 notpe6. ToB.
tOTK 60-01 2000 R 11.000 20.07.11  21.10.11) 17.10.12] 6.0 179 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.07.11 18.10.12 179 /B1/B Tenekom
FOTK-05 06. 2000 R 780  01.06.11 30.05.12 132 /B1/B Tenekom
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 23.2 108.44 7.92 2.87 1.59 TpaHcnopt
0Taitp-® B0-2 1500 R 1250  28.06.11 26.03.13 23.2 108.55 | 0.05 25000 101.01 108.90 7.86 2.87 1.60 TpaHcnopt
0Taitp-® BO-3 1500 R 945  23.06.11 19.12.13 32.2 102.17 163 113 102.41 102.75 8.80 2.31 2.16 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000  29.06.11 26.03.14 354 100.30 1 100.20 100.30 9.18 2.24 2.36 TpaHcnopT
0Taitp-® BO-5 1500 R 9.000 29.06.11 26.03.14 354 100.50 | 0.22 650 100.30 100.49 9.10 2.23 2.36 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 28.6 101.65 6486 101.50 101.65 7.60 4.05 2.01 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 105 | 103.69 103.35 104.24 591 4.95 0.79 BB/ 3HepreTMka




Fixed Income Daily 03.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 20.0 98.21 20019 98.20 98.90 10.26 221 1.40 roc. Gymaru
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 12.7 | 100.60 99.00 6.17 3.84 0.38 1/BB- MyHULMNANbHbIA
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 3.7 101.61 100.01 7.27 4.29 1.84 1/BB- MyHULMNanbHbI
VpkO6n31-5 2200 R 7.70  26.06.11 26.10.11 6.0 100.94 = 0.34 5 100.60 100.94 4.82 2.55 0.31 B MyHULMNANbHbI
VpkO6n31-6 3800 R 9.15  15.08.11 221112 19.1 102.53 99.50 103.20 6.45 2.98 0.85 B MyHULMNANbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 442 102.03 100.50 102.00 7.7 214 1.86 MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  30.05.11 29.08.11 4.1 100.90 100.00 101.16 5.47 2.03 0.31 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 19.3 102.35 46 101.80 102.35 715 218 113 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 26.3 104.57 103.35 106.00 7.22 241 144 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 9.80  12.05.11 10.05.12 12.6 102.57 101.90 102.55 5.79 4.76 0.60 BB-// MyHULaNanbHbI
Kapenus 3 2000 R 991 23.06.11 18.06.15 50.4 105.88 104.00 106.20 7.16 2.33 2.00 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 221113 31.3 101.90 = 2.90 102.00 711 3.89 1.76 BB/Ba2/ MyHULMNANbHbIA
KOMMW 88 06 1000 R 750  04.09.11 03.12.15 56.0 97.12 96.00 99.00 747 3.87 3.24 BB/Ba2/ MyHULMNANbHbIA
KOMM 98 06 2100 R 775 19.10.11 18.10.14 423110033 | 058 99.40 101.50 7.39 387 | 252 BB/Ba2/ MYHULVMNATbHbIR
KpacHfipKp4 10200 R 1114 12.05.11 08.11.12 18.6 105.15 45450 104.80 105.25 5.96 2.64 0.97 BB+/Ba2/BB+ MyHULMNANbHbI
JleHO6n-306 1300 R 12.000 10.06.11 05.12.14 439 115.00 = 1.00 21029 113.98 115.00 7.20 5.20 2.76 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 39.3 101.55 500 101.02 101.65 6.98 3.91 2.68 BBB/Baa1/BBB | MyHULnanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 50.6 100.70 100.00 100.50 7.23 3.96 3.31 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 14.2 102.85 = 0.05 73 002 102.80 102.85 5.50 3.88 1.05 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 1354 92.95 0.93 251 92.21 92.95 7.90 4.29 6.91 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 74.6 99.30 99.41 99.55 7.50 4.02 4.55 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 7.8 10222 022 750 101.76 102.22 4.47 3.90 0.59 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 285 | 102.60 & 0.40 500 102.00 102.20 6.26 3.93 2.04 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 16.5 | 102.50 88903 102.55 102.70 5.77 3.94 123 BBB/Baa1/BBB | MyHULuMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 65.8 99.49 0.09 352 99.00 99.44 7.44 4.05 4.20 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000 01.06.11 01.06.11 11 100.54 61040 100.50 100.54 4.01 251 0.09 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.000 03.06.11 03.06.13 255 | 117.70 | 150 382 853 109.51 117.95 6.10 3.21 172 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 37.9 118.29 = 0.14 47715 118.20 118.29 6.74 3.20 243 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 31.9 120.40 1110 120.20 120.40 6.63 3.14 2.08 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 8.75  23.05.11 23.11.18 92.2 106.67 106.85 7.58 2.00 525 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.000 19.10.11 16.04.14 36.1 101.10 = 0.10 72785 101.06 101.10 7.72 3.95 2.50 /B1/oTo3BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00 14.06.11 11.06.13 258 | 10274 = 069 246 569 101.30 103.00 6.75 437 1.09 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 10.7 | 107.90 = 0.30 34 107.60 108.20 6.33 7.77 0.64 [/B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 5.8 10117 |+ 027 100.40 101.80 5.24 3.80 0.45 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 189 | 101.17 100.02 6.82 3.92 0.94 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 620 11.05.11 09.11.11 6.5 10148 = 0.09 1 101.10 101.48 343 1.52 0.50 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 8.8 105.94 = 0.01 360 000 105.65 105.92 3.59 2.80 0.68 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 23.3 111.90 = 0.10 1 111.63 111.90 5.52 2.67 1.64 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055  06.07.11 06.07.11 23 101.40 = 0.04 1355 116 101.24 101.36 3.01 2.59 0.18 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 179 108.70 50 002 108.50 108.70 5.22 2.59 1.31 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 403 | 11710 | 0.15 3501 116.70 117.10 6.30 5.11 265 BBB/Baa1/BBB ' roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 5.1 102.67 = 0.01 724 507 102.53 102.63 3.51 4.86 0.40 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 436 104.85 = 0.19 3501 104.65 104.80 6.66 3.85 2.90 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 21.2 102.53 20799 102.57 102.65 5.67 3.48 1.55 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 15.3 102.20 = 0.10 60612 101.95 102.13 5.08 3.34 115 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 51.3 99.63 89 99.68 99.78 7.10 3.44 3.42 BBB/Baa1/BBB  |roc. Gymaru
003 25076 92241 R 710 15.09.11 13.03.14 35.0 102.13 268 001 102.07 102.16 6.36 4.55 245 BBB/Baa1/BBB  |roc. Gymaru
003 25077 47429 R 735  27.07.11 20.01.16 57.6 100.70 288 900 100.70 100.75 7.30 3.64 3.74 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 21.6 101.89 125 301 101.84 101.90 5.64 3.40 1.59 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 184 100.70 64 435 100.55 100.70 5.48 5.96 1.38 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 14.6 101.20 1 100.85 101.20 5.16 1.50 1.1 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 27.0 100.02 1157 759 100.50 101.00 6.23 1.52 1.97 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 443 115.04 = 0.04 3301 114.81 115.05 6.68 243 2.86 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 64.1 98.60 160 001 98.61 98.70 7.35 3.49 413 BBB/Baa1/BBB  |roc. Gymaru
003 26204 24758 R 750  22.09.11 15.03.18 83.7 99.60 25001 99.68 99.75 7.7 3.76 5.07 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1213 | 9845 0.05 301 98.20 98.45 7.98 4.14 6.59 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.00 10.08.11 08.08.12 15.6 103.30 © 0.03 283712 102.65 103.75 3.68 3.86 0.74 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 89.3 97.19 0.32 100 96.80 97.19 7.66 3.59 5.23 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 11.05.11 03.08.16 64.1 98.50 542 96.80 98.50 7.09 1.77 3.78 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 08.06.11 24121 128.7 = 96.00 342 95.25 96.00 7.75 2.08 6.38 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 96.1 72.84 71.51 7417 8.30 4.64 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 301.6 | 90.00 63 990 89.95 90.00 7.98 3.82 1043 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 88.6 89.45 231000 89.45 89.65 7.76 3.90 5.12 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 02.06.11 27.11.14 436 10240 = 0.10 30 000 102.05 102.55 7.24 4.28 2.31 MyHULMNANbHbI
CamapO6n 3 4500 R 760  12.05.11 11.08.11 35 100.75 12125 100.60 100.75 5.02 1.88 0.27 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 139 100.88 98.10 101.40 6.32 1.72 1.04 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.300 23.06.11 19.12.13 32.2 10240 = 0.10 114730 102.40 103.50 6.15 2.26 0.70 /Ba1/BB+ MyHULMNanbHbI
CamapO6n 6 2425 R 15.000 13.05.11 10.05.13 24.7 113.00 111.40 5.85 3.31 1.36 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 7.76  26.05.11 19.11.15 55.5 | 101.60 & 0.10 20010 101.50 101.60 7.48 3.81 3.55 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 23.8 103.00 = 1.10 2 99.50 101.89 5.45 1.92 1.10 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 8.0 101.30 18 539 101.00 101.30 5.02 345 0.61 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 171212 19.9 100.33 100.45 100.60 6.83 3.48 115 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.05.11 27.11.13 314 108.52 106.20 6.56 2.92 1.34 B MyHUL@NanbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 148 | 10242 102.10 102.75 6.38 4.07 1.09 /Bat/ MyHULMNANbHbI
Yomypus-4 2000 R 870  25.05.11 25.11.15 55.7 103.91 0.03 200 103.85 104.00 7.52 4.15 3.00 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820  25.05.11 25.08.13 28.3 102.15 18 800 100.12 102.15 7.14 2.00 1.61 MyHULMNaNbHbI
Yysawms-05 1000 R 785  05.06.11 05.06.11 1.2 100.33 © 0.03 330 100.04 100.33 4.53 3.92 0.10 /Ba2/ MyHULMNANbHbIA
Yysawms-06 1000 R 724 19.07.11 17.04.12 11.8 101.35 = 0.15 14 500 101.20 102.50 5.92 1.78 0.89 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.16.  07.06.11 04.06.13 25.6 103.52 102.70 103.72 6.89 2.21 143 /Ba2/ MyHULMNANbHbIA
AkyT-07 06 2500 R 780 21.07.11 17.04.14 36.1 101.76 101.10 104.00 718 191 2.05 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75  23.06.11 19.09.13 29.1 104.79 104.00 104.90 6.97 2.32 151 BB//BB- MyHULMNANbHbIA
Ap06n-09 3000 R 8.50  19.05.11 16.05.13 24.9 101.95 101.71 102.35 717 2.08 1.54 BB-// MyHULMNANbHbI

ApO6n-34010 3000 R 8.00 19.07.11 15.04.14 36.1 | 101.65 0.05 923 101.40 101.65 7.28 1.96 229 BB-// MyHULMNanbHbIi
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Ak bars-11 300 § 9.25  20.06.11 20.06.11 17 | 100.74 3.86 459 0.14 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 195 | 109.12 | 0.06 427 470 143 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 144 | 10594 | 0.06 2.93 387 1.08 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 240611 24.06.11 24.06.13 20 | 262 110.00 4.20 0.20 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 473 | 108.03 | 0.06 5.67 3.70 3.32 BB/Ba1/B+ GaHKm
Alfa-Bank-17 300 § 864 220811 220212 220217 100 = 709 & 103.31 443 4.18 0.78 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 780 | 10597 | 0.13 6.71 3.72 4.99 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 121.7 | 101.62 | 0.07 6.63 381 6.92 BB/Ba1/B+ BaHku
Alliance QOil-15 350 § 988  11.09.11 11.03.15 474 | 11044 | 0.07 6.76 447 3.19 BI/B+ cblpbe
Alrosa-14 500 § 888  17.05.11 17.11.14 433 | 11536 | 0.07 417 3.85 2.99 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 1159 | 108.03 = 0.14 6.60 3.59 6.56 BB-/Ba3/BB- chlpbe
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 13.05.13 248 | 108.38 3.06 3.38 1.85 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.05.11 25111 55.7 | 101.94 | 0.05 6.99 3.68 371 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 474 | 106.79 | 0.05 475 3.14 3.38 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 734 | 10294 | 0.03 6.22 3.31 476 BBB-/Baat/ GaHkun
Credit Europe Bank-13 300 § 7.75/  20.05.11 20.05.13 251 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 416 | 11030 | 0.04 411 3.34 3.02 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88  21.09.11 21.09.12 17.0 | 103.85 497 3.79 1.31 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 852 | 10044 = 0.09 6.67 3.36 5.51 B+/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 242 | 11020 | 0.03 351 4.03 1.84 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.05.11 10.11.15 552 | 111.98 @ 0.12 5.24 3.68 3.69 /Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.11 24.04.18 851 | 11651 @ 0.06 6.52 4.08 523 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 19.7 | 10295 = 0.01 264 443 1.55 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 189 | 101.16 212 143 149 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 224 | 11360 2.05 4.24 1.70 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 305 | 106.46 3.77 6.18 229 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 | 110.07 | 001 2.05 3.34 1.83 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 275 11121 001 2.36 3.38 207 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 344 | 10415 0.01 343 4.83 2.64 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 306 | 114.82 | 0.05 3.39 3.56 2.85 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 427 | 10535 | 0.05 3.66 5.09 3.16 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 498 | 10642 | 0.06 4.09 5.52 3.51 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 459 | 114.30 | 0.00 2.03 7.1 3.32 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 558 | 104.68 = 0.05 3.96 243 4.00 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 67.8 | 108.96 = 0.07 438 2.85 4.61 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 718 | 10256 @ 0.10 4.58 5.01 5.10 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 79.3 | 10413 | 0.08 463 5.22 541 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 82.7 | 10824 0.10 5.07 6.10 5.52 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 846 | 11785 0.15 5.07 3.46 5.42 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.04.12 23.04.1¢ 120 | 97.2 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 106.7 | 108.80 | 0.02 4.15 3.31 2.83 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1322 | 106.05 = 0.16 5.75 3.07 7.75 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14  28.04.34 36.0 @ 280.0 | 12366 @ 0.08 0.64 349 273 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 320.2 | 108.07 | 0.03 6.63 337 | 11.99 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 16 | 101.09  0.16 -0.52 3.94 0.13 /Baa3/BB GaHKm
Gazprombank-13 500 § 793 28.06.11 28.06.13 264 | 109.95 3.14 361 1.96 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 442 | 10584 | 0.05 4.49 2.95 3.17 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 536 | 106.92 0.04 474 3.04 3.80 [Baa3/BB GaHku
Gazprombank-16 120 § 7.35  08.05.11 08.05.16 61.2 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.11 22.07.13 272 | 10427 | 0.07 3.61 270 2.06 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 17 110121 | 0.25 237 543 0.14 /Ba3/B+ GaHKm
HCFB-11-2 450 § 1175 11.08.11 11.08.11 35 | 10245 2.96 5.73 0.28 [Ba3/B+ GaHkmn
HCFB-14 500 § 7.00  18.09.11 18.03.14 351 | 10266 = 0.02 5.98 341 2.57 /Ba3/B+ GaHku
11B-13 200 $ 11.00  15.08.11 15.02.13 219 D/Caa2/D GaHku
KZOSRU-11 200 $ 9.25  30.04.11 30.10.11 6.1 104.00 | 0.85 1.24 445 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 | 109.55 | 0.02 347 291 308 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 744 1 10760 @ 0.01 4.90 2.95 496 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.05.11 05.11.19 103.7 | 110.58 | 0.02 5.67 3.28 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 07.06.22 135.2 | 105.65 = 0.11 5.95 3.15 769 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 59.2 | 98.28 10.83 5.28 3.68 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.07.11 21.07.11 28 | 101.82 | 0.02 1.69 479 0.23 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 55 102.00 1.93 6.32 0.45 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 66.7 | 10142 @ 0.09 4.70 4.99 4.70 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-12 400 $ 800  28.07.11 28.01.12 9.1 10435 | 0.05 2.09 3.83 0.72 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 114 | 11429 | 0.19 6.01 3.77 6.54 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 11.9 | 104.60 | 0.00 1.31 3.82 0.79 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 56.6 = 97.88 9.45 434 247 B/B1/ Xummst
NMTP-12 300 § 7.00  17.05.11 17.06.12 128 | 10351 3.56 3.38 0.98 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 19.9 | 107.66 4.34 430 148 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 30.2 | 102.52 5.40 317 221 BB-/Ba3/ BaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 545 | 106.14 | 0.03 712 412 368 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11)  20.10.11  20.10.16 6.0 | 66.7 | 102.99 3.35 473 0.47 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 580 | 10351 | 0.06 4.50 257 4.14 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1189 | 10552 | 0.10 5.28 3.13 7.18 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 5.8 102.62 = 0.00 3.14 4.26 047 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 13.0 | 10548 = 0.08 431 4.56 0.98 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 3.0 269 | 11163 | 0.01 4.82 0.26 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 364 | 100.66 = 0.04 5.96 3.06 2.69 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 496 | 118.24 7.47 5.39 3.1 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 632 | 11491 002 7.70 4.89 3.89 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250 31.07.11 31.01.18 823 | 11152 006 11.02 5.60 443 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.05.11 22.05.12 13.0 | 104.15 349 3.60 1.00 B1/B+ [
Renaissance-16 325§ 11.00  21.10.11 21.04.16 60.6 = 100.70 | 0.11 10.81 5.46 3.75 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 234 | 106.99 | 0.18 8.95 6.08 1.68 B-/B1/B GaHKu
Rosbank-12 130 § 9.00  01.07.11 01.07.12 143 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 122 | 10353 | 0.10 263 6.05 0.93 BBB/Baat/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 249 | 108.83 271 3.30 1.86 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 232 | 10251 6.08 3.66 175 BBB/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 330 | 10870 @ 0.02 3.72 3.28 243 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 380 | 11463 0.00 3.96 3.93 268 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 50 | 657 | 101.24 3.75 344 0.39 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 59.5 | 103.12 791 4.22 3.90 BBB/Baat/ GaHku
Rosselkhozbank-1: 1250 § 6.30 15.05.11 15.05.17 736 | 10521 | 0.06 5.28 2.99 4.88 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 86.2 11224 | 0.2 5.63 345 5.37 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 54.8 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 487 | 101.26 | 0.08 329 1.79 3.70 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 88.1 | 140.67 438 391 5.30 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 836 | 10645 0.13 6.21 3.69 5.26 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 109.6 | 101.29 = 0.04 4.82 247 7.20 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2089 | 175.01 5.79 364 9.04 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2304 | 116.75 2000 000 4.64 3.21 5.64 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 0.2 | 100.04 6.06 431 0.02 B+/Ba3/B+ BaHku
RusStandard-15 200 $ 888  16.06.11 16.12.15 564 | 10127 | 0.06 8.53 438 363 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 68.1 | 102.00 10.56 478 3.98 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574 03.10.11 03.04.17 722 | 10495 0.05 417 273 4.99 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2423 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 6.6 | 102.84 | 0.00 0.67 2.88 0.53 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.05.11 15.05.13 249 | 108.02 244 3.00 1.88 BBB/Baa1/ GaHKu
Sberbank-13-2 500 § 647 02.07.11 02.07.13 265 | 10827 | 0.01 253 2.99 2.01 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 4314 | 10224 | 021 2.80 342 3.30 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 51.0 | 10510 @ 0.04 4.16 262 367 BBB/Baat/ GaHkm
Sberbank-17 1000 § 540  24.09.11 24.09.17 780 | 10224 | 0.05 4.99 264 5.35 BBB/Baat/ GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 274 | 11278 | 0.00 3.77 4.32 2.01 B+/Ba3/BB- Chblpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 362 | 11405 0.06 417 4.06 263 B+/Ba3/BB- cblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 790 | 10322 @ 0.09 6.09 3.25 5.23 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 51.9 | 107.50 5.69 3.58 3.57 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 79.1 98.84 | 0.09 5.59 272 541 TpaHcnopT
TCS Finance-14 175§ 1150 20.10.11 21.04.14 363 | 10125 0.24 10.99 247 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 30 | 101.73 2.98 4.92 0.25 /B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 822 | 10413 | 0.09 6.50 3.72 5.14 /B1/B npou3BoACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 27 | 101.2C 1.37 3.40 0.22 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 17.0 | 104.29 2.95 2.94 1.33 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 228 | 109.52 2.28 342 1.75 | BBB-/Baa2/BBB-  cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 458 | 107.56 | 0.03 4.06 2.90 3.31 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 7.50  18.07.11 18.07.16 636 | 11241 0.03 478 3.34 429 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 71.7 10751 | 0.03 5.13 3.08 486 = BBB-/Baa2/BBB- |cbipse
TNK-18 1100 § 788 13.09.11 13.03.18 837 | 11411 0.06 5.39 345 535 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 106.7 | 110.11 | 0.08 5.76 3.29 646 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 75.7 | 104.42 10.64 5.03 431 B1/ GaHKu
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 19 | 100.87 2.98 4.46 0.15 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.06.11 27.06.12 142 | 10527 | 0.01 1.50 2.90 1.11 /Baa1/BBB Cblpbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 142 | 102.88 2.83 2,62 1.1 /Baa1/BBB cbipbe
Transneft-13 600 § 7.70  07.08.11 07.08.13 217 | 11194 | 003 2.28 344 2.08 /Baa1/BBB chipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 347 | 10739 | 0.05 2.95 264 2.62 /Baa1/BBB cbipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 886 | 12447 @ 0.09 4.69 3.50 5.52 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 82 | 106.10 2.73 5.66 0.63 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 6.7 | 10270 | 0.01 3.15 8.08 0.54 B+/Ba3/ GaHkm
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 17.02.16 585 | 100.00 3.7 3.75 437 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 22.11.17 80.0 | 10245  0.09 5.01 2.66 5.36 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 112.0 | 10742 | 0.11 5.85 3.21 6.72 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 1774 | 10225 | 0.15 6.56 3.32 8.96 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 59 | 103.14 1.79 4.06 0.48 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.04.11 30.04.13 244 | 109.24 3.55 383 1.79 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 23.05.11 23.05.16 617 | 11122 015 5.67 37 4.04 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 580 | 104.25 0.08 5.46 3.11 4.02 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.04.11 30.04.18 853 | 11505  0.14 6.42 397 5.08 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 1189 | 10577 | 0.15 6.92 3.66 6.75 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 75.0 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 538 | 9951 | 0.05 6.33 312 3.79 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 55 | 102.64 1.63 3.65 0.45 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 241 101.05 | 0.00 1.90 8.16 0.17 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 18.3 | 106.04 249 312 1.40 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.05.11 28.11.12 193 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 28.0 | 102.59 2.79 3.90 2.16 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 459 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 46.8 | 107.04 | 0.04 445 3.02 3.38 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 584 | 100.80 = 0.07 4.02 4.22 4.32 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 280511 28.05.13 29.05.18 250 862 = 107.87 | 0.05 2.95 3.19 1.90 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 830 | 10262 0.08 4.80 3.08 5.51 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1152 | 101.89 | 0.07 6.28 3.22 6.98 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 51.0 = 2943 | 106.06 4.64 2.95 3.60 BBB/Baa1/BBB  |6aHku
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