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PyGneBbie BbIMyCcKn CTPATEIMSA
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lasnpom-11 7.0 9 14 6)  Bow ceccuu: exeHedenbHble [aHHble MO PbIHKY TPyAa, CTaTUCTMKA PO3HWYHOW TOPTOBNW U NEPBbIE
BbiMenkom-6/7 84 2 19 @3 nokasatenu no UHAALUMKU (MHAEKC LieH noTpebutenen 3a mMapT). MNobanbHble PbIHKW NPOAONXAIOT

KOPPEKTNPOBATbCS BHU3, HO @BPOOOHbI HE MOAAAI0TCA TPEHAY, IEMOHCTPUPYS POCT. ... ...... CTP. 2

CbipbeBble pbIHKY BHYTPEHHWI PbIHOK

WameHeHue, %

MWHMWH yaa4HO NPoBen ayKLUMOH NO pa3MeLLeHnto TpexneTHux OM3 25076: 13 20 mnpg pyb. Obino

aw sapen.  sawec  YID npvenedeHo 19,4 mnph py6. bnarogaps xopollemy cCnpocy LopasMelleHne BbiMycka NPOLLo Ha

Jonoro, §yHums 15012 (10 26 57 ypOBHe BTopu4HOro pbiHka (YTM 6,61%). Pecnybnnka Caxa pasmMelaeT Boinyck 35003 Ha 2,5 Mnpa,
Urals, $/6app. 1101 3.4) (75 194  pyD., OPUEHTMPYS MHBECTOPOB Ha LOXOAHOCTb 7,75-8,25%, npennioxeHuve npuBnekaTensHo ¢ cepe-
9) (@8) (500 AvHbI AnanasoHa. Bonrorpagckas obnactb pasMectna NATUNETHUIM Bbinyck 34005 Ha 3 mnpg pyb.
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MIpA py6. 3Hay. 3afjeH. 3amec. YID  JINKBWOHOCTb BYepa COKPATWUIACh, OAHAKO ee ypoBeHb OCTaeTCs [OCTAaTOYHbIM, U, KaK CeAcTBue,
Peno BLIE 15 7.9 (83) 30778.1 ctaBk MBK cHmxatoTcs. CeI'O,ELHﬂ Mbl HE OXXWOaeM 3Ha4unTeSIbHbIX UI3MeHeHUW B O6'beMe NNKBNOHO-
Kopcuera 77 145.6 804 (267.0) CT1, OAHAKO 3aBTpa OHa MOXET Ha4aTb CHMXAaTbCA, TaK KakK B NMoHeAelIbHMK KOMNaHAM npeactonTt
YONATUTD CTPAXOBDBIE B3HOCD. ... o cTp. 4
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SHen OMK-5 onybnukoBana xopolune pesynbtatel no MC®O 3a | ksaptan 2011 r., NnoaTBEPAMBLLNE

USDRUB 21.80 0.2 (08) (9.0
ee CUNbHble KpeamuTHble METPUKIN — peHTabenbHOCTb YBENNYMBAETCA, B TO BpeMsi Kak JONroBas Ha-
NHaeKcbl rpy3ka NpoaokKaeT CHUXATbcA. Mbl nofaraeM, YTo KOTUPOBKM ODSIUraumii KOMNaHUM He oTpearu-
PYIOT Ha OMYONMMKOBAHHBIE PE3YITBTATDBI...c.vvvieitieetiieeiie ettt et e ette et eeetee et e et e et e etaeeenteeenne e cp. 5
VB meHenue, 6.n.
6.n. 3Hay. 3afeH. 3amec. YTD B3b (BBB/BAA1/BBB)
Russia 30 - UST 10 1370 - z (16)  baHk onybnukosan ot4eTHocTb Mo MCPO 3a IV kBapTan 1 nonHein 2010 1. B nocnegHem kBaprasne
EMBI + Spread 304.9 36 221 16.4 2011 r. baHK 3ahMKCMPOBan YMCTbIN YObITOK, BbI3BaHHbIA BLICOKMMW OTYUCTIEHUSMU B pe3epBbl. BOb
NpUaepPXMBaeTCs KOHCEPBATMBHOMO MOAXOAA K Pe3epBUPOBaHNIO, KpOMe Toro, DaHK noaaep>XmeBaeT
BbICOKYIO NIMKBUAHOCTb OanaHca 1 AOoCTaTOMHOCTb KanuTana, Kak CnefcTBue, Mbl CHUTAEM, YTO Hera-
NHpnkaTmnBHbIE cnpepbl TUBHbIE pe3ynbTaThl IV kBapTana 2010 r. He NOBAMAIOT Ha PUHAHCOBYIO YCTOMYMBOCTL BaHka. O6nn-
raumm BOba B LLeNOM OLLEHEHDBI CMTPABELIMBO .....ueitiiieeeeee ettt e e e e ettt e e e e e e et e e e e e e e e enieeeeeaeas cp. 6
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Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

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

BHeWHVH PbIHOK

Po3Hu4YHas Toproens u LeHbl npounsBogutenen. Ceroars B CLLA nyGrnkyeTcs Hemano 3KOHOMUYECKMX HOBOCTEN, KOTOpbIE U
OyoyT onpenenstb XOA TOProB. He McKIOYeHO, 4TO B Gnumxanlee Bpems KOPPEeKUMs, KOTOPYIO Mbl B HACTOALIMA MOMEHT
HabnoJaeM Ha pbiHKax, NPoOAoKUTCS. Tpexae Bcero, Kak obblMHO B YeTBepr, OyoeT npefcTaBfieHa HefesbHas CTaTucTMKa
obpalleHn 3a nocobusammn no 6espaboTuLe, KOTopas, Kak OXMOAETCs, NMOKAXET CHUXeHMe 1X Yncna Ha 44 Tbic. Kpome TOro,
Oynet oObABNEH anpenbCKnin MokasaTteSlb 060pOoTa PO3HMYHOM TOProBAW, — NPEeANonaraeTcs, YTo 3a Mecsal, OH Bbipoc Ha 0,6%.
Myénunkauma LaHHbIX 00 MHMNAUMM HAYHETCS B YeTBEpr, a NPOAOIIXKUTCS B NATHULY. TyOnmMkyemMbid CerogHs WHAEKC LeH
npounsBoamnTener No3BONUT CAeNaTb NepBble BbIBOAbI 00 ypOBHE MHMNAALMOHHOIO OaBNEHNS Ha aMEPUKAHCKYI0 SKOHOMMUKY, a
TakXe OLEHUTb BAMSIHWE BbICOKMX LieH Ha SHEPrOHOCUTENM U COXPAHEHNS Mep MO CTUMYIMPOBAHUIO 3KOHOMUKM Ha MHPAALMIO.
CornacHo KOHCeHCyc-nporHo3y areHTCcTBa Bloomberg, 3a anpenb LieHbl Npon3BoamnTeneit BbIpocnn Ha 0,6%. MnobarnbHble pbiHKK
MPOAOMXMIIM BYEpPa CHUXEHWe, OAHAKO OHO ObINO He CMLLIKOM CyLECTBEHHbIM. 3HAaYMTENbHOE YKPEemnieHne amMeprKaHcKom
BaslOTbl, KOTOpas BYepa K Bedvepy KOTMpOBanachb yXe Ha yposHe 1,42 ponn./espo npotve 1,44 [ofn./eBpo Ha OTKPbITUM
TOProB, NPMBESO K 3aMEeTHOMY MafeHuMio LeH Ha HedTb. MNomMrmMo cntyauumu ¢ Mpeupent, Ha AMHAMVIKY BaNlOTHbIX PbIHKOB BYepa
NOBNMANK AaHHble Toproeoro 6anaHca CLUA, nedbmumT KOTOPOro okasancs HeCKONbKo MeHblUe oxXxuaaHni. [JoxoaHocTe 10UST
NPOAOIXMNG YBEPEHHOE CHUMXXEHWM MPW OTKPbITUX TOProB, OAHAKO 3aTeM Moc/iefoBan OTCKOK BBepx — A0 3,2%. CerogHs
JOIKeH CcocToATcst ayKUMoH no 30-tuneTH1m obnuraumsam CLUA Ha 16 mnpg gonn.

EBpoGOHAbI He NoaAalTCst MUPOBbLIM TpeHAaM. Crpep, MHOUKATUBHOIO CyBepeHHOro Bbinycka Russia’30 k 10UST no ntoram
BUepaLlHeln TOProBou Ceccumn octancs 6e3 n3MeHeHMn Ha oTMeTke 132 6.M., a UeHa BbiNycka nogHsnach elle Ha 31 6.n. go
117,7% OT HOMWHana. HeraTMBHbIN HACTPOV MUPOBBIX PLIHKOB He BAMSAET Ha POCCUMICKIME eBPODOHAbI, KOTOPbIE PacTyT B LieHe,
YTO HE MOXET He BbI3blBaTb 00ECMOKOEHHOCTUN. B CyBEpEHHOM CErMeHTe LieHbl MOAHANNCL B cpefiHem Ha 50 6.M. Byepa MuHUCTP
rHaHcoB PO Anekcert KyopuH 3asBuf, 4To Ha (hoHe GAaronpuATHOM KOHBIOHKTYPbI ChbipbeBbIX PbIHKOB PoccuMm Ao KOHUA
TeKyLlero roga He NpuAeTcs BbIXOAWTb Ha BHELUHME LONrOBble PbIHKW. B KOPNOPaTUBHOM CermMeHTe X03fMHWYany nokynaTenm.
EspoboHabl [a3npoma nogopoxanu B cpeaHeM Ha 50 6.m., ycriexu JIYKOWIa 6binv ckpomHee — pocT B cpeaHem Ha 20 6.1,
Bymarn EBpa3a oT4acTh oTbirpanu oTcTaBaHWe oT CeBepcTanu: nepsble npubaBunu B cpenHem 30 6.n., BTopble — 10 6.0.
XopoLo cmoTpencs BbIMNenkoM, NofHABLUMIACA B LieHe B cpepHem Ha 20 ©.n. B GaHkoBckmx Gymarax eBpoboHabl BTH u
CbepbaHka nogpocnv B cpegHeM Ha 20 6.n., obnuraumm B3ba BHOBb NMMAMPOBaNM 1 NOJOPOXanu B cpedHeM Ha 50 6.m.
«[loyka» BOba, BOb-JM3uHr, Ha cnegytollen Hepene byneT NpoBOANTb POY-LLIOY [0MNapoBbIX eBPOOOHA0B. A3MATCKME PbIHKM,
onacalowmecs yXXecToHeHns AeHexXHo-KpeantHon nonutukn LB Kutas, noyt BHM3. Oblodepcsl Ha aMmeprkaHckme MOoHAoBbIe
VNHOEKCbI TaKXe CHUXAIOTCA. Toprn B POCCUI MOTYT Ha4aTbCA ABVXEHMEM B TY XK€ CTOPOHY.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

AykumoH O3 He npenogHec clopnpu3oB. Buepa cocTosncsa aykumMoH MuHdrHa no gopasmeLleHnto tpexnetHnx OP3 25076
obbemoM 20 Mnpa py6. Xop ayKUMOHa CoBMan C HalNMM OXMIOAHWSAMM: CNPOC NPEBbLICUN NPeaNoXeHWe NoYTN B NONTOpa pasa
(33,7 mnpa py6.), bnarogaps HeMy GUHAHCOBOMY BEAOMCTBY YAANIOCh NPOAATh MPAKTUHECKM BECh 3aM1aHNPOBaHHbIN 00beM ©
npveneds 19,4 mnpa pyd. Kpome Toro, BbICOKMI cnpoc M30aBun MWHGUH OT HeobXxoaMMOCTM NpedoCTaBaTh y4acTHUKAM
MpPemMmio KO BTOPUYHOMY PbIHKY, Y [LOXOAHOCTb MO CpeaHeB3BeLleHHON LeHe cocTaBumna 6,61%, XOTs BEPOSTHOCTb HEBOSbLLON
npemMmn BCe Xe CyLLecTBOBana, Tak Kak opueHTUp No AOXOLHOCTV HaxoOunca B AnanasoHe 6,55-6,65%. Nocne aykumoHa LeHa
O®3 25076 M3MeHUNach He3HAYUTENbHO, AOXOAHOCTL MO UTOraM TOProBOW CECCUM CHU3UNAch A0 6,6%. Byepa nokynatenu
caenanv nonbITKy BEPHYTLCSH B CErMEHT rocobnunraumii, rae nofib3oBanace CNpocom dymaru ¢ gropaumen Tpu—nste net. C Hallen
TOYKM 3peHns, onTMMarnbHas cTpaTervs Ha pbiHke OM3 B HACTOALLMI MOMEHT 3aK/to4aeTcs B MOKynke Bymar C ykKasaHHom
Olopauven 1 yaepXaHue KX Ha MO3NLMK He MeHee LWecT MecsLeB, Tak Kak 3TO MO3BOMSeT MofydaTb LOXOL 3a cyeT
«CKaTbIBaHWSA» MO KPUBOW, HAKNOH KOTOPOW OCTAETCS CYLLECTBEHHbIM.

Pecnybnuka Caxa pasmelyaet obnuraumm Ha 2,5 mnpp, py6., npuBnekaTenbHble ¢ cepeauHbl AuanasoHa. Byepa ctano
n3BecTHo, 4to 20 mas Pecnybnuka Caxa (Akytms) (BB/-/BB-) npoBeneT pa3melleHne naTUeTHero Bbinycka cepumn 35003
obbemMoM 2,5 Mnpa pyd. C OpPUEHTUPOM MO AOXOAHOCTM B AMana3oHe 7,75-8,25%. Mo Bbinycky Oymer ycTaHOBReH
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(DUKCUPOBaHHbIM  KymoH B pasmepe 7,95%, BbiNnadMBaembll 4eTblpe pasa B rofd. OOMMrauMoHHbIM 3aeM  UMeeT
aMOPTU3aLMOHHYIO CTPYKTYpy: 20% OyaeT BbinnadeHo B Aaty 13-ro kynoHa, 20% — B paty 15-ro, 20% — B gaty 17-ro,
ocTtanbHble 40% — B AaTy Bbinnatel 20-ro kynoHa. CornacHo Haller Moaenu MoauduUMpoBaHHas AopaLma HOBOro Bbimycka
cocTaBuT 3,37 NeT, U3 Hero ciefyet, YTO 3afBleHHbIe OPUEHTMPbLI MO JOXOAHOCTM NpeAnonaraloT npemuio K kpuson OD3 B
pasmMepe 75-125 6.1. Y aMUTeHTa HaXOAATCA B 00paLLEHNN YeTbipe BbiMycka 0b6MuraLmii, OamnH 13 KOTopbIx, 06bemMoM 2,5 Mnpf,
py0., ByaeT noralleH yxe B KOHLe 3TOro Mecaua. Hanbonee ANMHHBIM MO AtopaLmMuM ABASETCH BbINyck pecnybnmka Caxa 35002
(oopaums 2,04 net, YTM 7,18%), KOoTopbI NpefocTaBnseT npemMuio B pasmepe 100 6.n. K kpueor goxoaHocten OD3. cxoas
N3 KOTUPOBOK y>Ke 0DPaLLaloLMXCS Ha PbIHKE BbIMYCKOB, Mbl CHATAeM 3asiBIEHHbLIN OPUEHTUP MPUBEKaTeNbHbIM C CepPefHbI
InanasoHa (o1 8%) 1 pekoMeHyem MHBeCTopaM NPUHUMATL y4acTe B pa3MeLLeHnN.

Bonrorpaackas obnactb pasmectuna obnurauum nop 8% — cnpaBeanivBasi oueHKa. Buepa ctann mM3BecTHbl UTOMM
pa3MeLLeHns naTuneTHnx obnuraumin Bonrorpagckon obnactu (-/-/BB-) cepum 34005 obbemom 3 Mnpgh pyb., opueHTUp Mo
CTaBKe KyMoHa KOTOpbIX HaXoAMNcs B AnanasoHe 7,4-8%. Cnpoc Ha Oymaru coctaBun 5,2 Mnpg py6., 3as9BKM BbICTaBAAIUCH B
IvanasoHe 7,5-8,25%, 1 B pe3ynbTaTe CTaBKa NepBoro kKyrnoHa bbina yctaHoBMeHa Ha ypoBHe 8%, TO eCTb MO BepXHel rpaHnLe
opueHTMpa. B Hawem exegHeBHOM Bbinycke oT 10 mas 2011 r. Mbl 0bpallanv BHUMaHMe MHBECTOPOB Ha TO, HTO MpeasioxeHne
MO>eT NPeACcTaBNsATb MHTEPEC TONbKO MO BEPXHEN rpaHuLe AMana3oHa, MO3TOMY CYUTaeM UTOMM pa3MeLLeHNs CnpaBeaivBbIMU,
PaBHO KaK W1 OLIeHKY BbIMycka, B CBA3M C YeM OH efiBa 1 06nafaeT NoTeHLMANOM CHUXEHWS [LOXOLAHOCTY.

AKpoH (-/B1/B+) pewumn He MeAnUTb C pasMelLeHNeM HOBbIX OONMMrauMOHHbIX 3aMMoB. CerofHs AKPOH OTKpblBaeT
KHUTY 3asiBOK Ha pa3MeLLeHne ABYX BbIMyCKOB AECATUNETHMX pybneBbix obnuraum obbemoM 3,75 mMnph pyb. kaxabin. Mol
oXnpaaeM, YTo Mo BbiNyckaM OyAeT yCTaHOBMeHa odepTa Hepes TpW WKW NATb NeT. B HacToAWM MOMeHT AKPOH peanusyet
MacLITabHylo MHBecCTNporpaMMy, obbeM KoTopor Ha 2011 r. oueHunBaetcs B 8—10 mnpa pyb. Takxke CTOMT y4ecTb, YTO Ha
Ha4ano TeKyLlero rofa KpaTkoCpoyHbIA fonr AKpoHa coctaBnsan okono 13 mnpa py6. (okono 37% OT COBOKYMHbIX [ONTOBbIX
00s3aTenscTB). MpUHUMas BO BHUMaHMWE KOTUPOBKM BbiMyCKOB MPOMbILLAEHHbBIX KOMMaHUA C PEUTUHIOM YPOBHS B1/B+, Mbl
cymTaeM, 4to bymaru AKpoHa AomKHbI npefdnarate npemMuio K OD3 B pa3mepe 150-170 6.1., 1, Kak CIeACTBME, OLEHMBAEM
CNpaBeaMBbLIN YPOBEHb [OXOAHOCTM obnuraum AkpoHa B 8,05% Ha ropmsoHTe Tpu roga u 8,8% Ha Ccpok naTb net. Mol
OXWNOaeM, YTO pa3MeLlaeMble BbIMyCKM OydyT BK/OYeHbl B CMMCOK «Al», B KOTOPbIA BXOAAT obpallatolimecs BbiMycKu
KOMMNaH1N.

Onbra CTepuHa, sterinaoa@uralsib.ru
Mapus PagyeHko, radchenkomg@uralsib.ru
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CraBkn MBK cHuxalTcs Ha poHe A,0CTaTOHYHOWU INKBUAHOCTUN

HecmoTps Ha HEKOTOpOe yMeHblUeHre JNMKBUOHOCTM HakaHyHe, ee
ypoBeHb B LEeNoM ocTaetca npremnembiM. OCTaTKM Ha KopcyeTax
KpeauTHbIX ydpexaeHun B LI cokpatunuck Ha 22,2 mnpa py6. ao
705,5 mnpa py0., feno3ntel 6aHkoB B LIB yBenuyunuce Ha 1,8 mnpa
py6. no 474,3 mnpn py6. CraBkm MBK CHU3MANCL: MHAMKATMBHAS
ctaBka MosPrime no opHOOHEBHbIM KpeduTaM notepsna 2 6.n. u
onyctmnack Ao 3,5%, npodve ctaBknm MosPrime ynann Ha 1-3 6.n.
CerofHA Mbl He OXWOAEM CYLLECTBEHHbIX V3MEHEeHWW B YpOBHe
NNKBUIHOCTW, OOHAKO 3aBTpa ee 0O6bEM MOXET COKPaTUTLCS B CBS3U C
npencrosilien B MOHeAeNbHMK — ynnaTouM  CTPaxoBblX — B3HOCOB
KOMMaHUAMMU.

Pybnb yKpenuncs npoTvB OMBanOTHOM KOp3WHbI Ha 15 komeek Ao
33,07 pyd. Kypc gonnapa Ha MMBE cHu3uncs Ha 9 koneek fo 27,66
pyb6./monn., eBpo ynan Ha 22 konenku fo 39,68 py6./eBpo, yTO
ABNAETCA OBYXMECAYHbIM MUHUMYMOM. IHTEpEC NHBECTOPOB K MOKYMnKe

CoBOKyMnHble cpeacTBa 6aHKoB B LIB PD, mnpp,

pyo.,

n ogHoaHeBHas ctaBka MosPrime, %

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

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

PUCKOBaHHbIX akTVBOB YMEHbLUWACS, 1, KaK CNefcTBMe, BYepa Ha JOHO0BbLIX PbiHKax OTMeYanach HeraTuBHas AnMHamMuKa. Brent
nofellesena Ha 4%, NHAEKC Aonnapa noBbICUMICS Ha 1%, eBpo yKpenuncs NpoTMe fonnapa Ha 1,5%. CerofHs pybnb, ckopee
BCEro, CHNU3UTCS MO OTHOLLEHWIO K fonnapy fo 27,8-27,9 py6./nonn. CerofHs 0XWOAETCS BbIXOL PSAa MaKpO3KOHOMUYECKMX
nHankatopos B CLUA, B TOM 4uMcie JaHHbIX O 3asBKax Ha nocobus no 6e3pabotule, MHOEKC LeH NMPOU3BOAUTENEN U OTYET O
PO3HWYHbIX MPOAAXKax 3a anpesb, KOTopble, MO BCEN BUAUMOCTY, U ONPEAEnsT AaNbHENLLYIO AMHAMUKY BalOTHbIX KOTUPOBOK U

TeHAeHUMM Ha (OHAOBbIX PbIHKAX.

Kypc py6./nonn.
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NemouHuku: Bloomberg, MMBE
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Mcmoyruku: Bloomberg, MMBB

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

OrK-5 (Ba3)

®duHaHcoBble pe3ynbTaThbl 3a | kBapTtan 2011 r.: pyHAaMeHTanbHble NOKa3aTenu no-
npe>xHemy cusnbHble

BneuaTtnsilowee noBbileHVe peHTabenbHocTU... Byepa OFK-5, onTtoBas reHepupylowas KOMMaHWs, MOAKOHTPONbHAs
NTaNbsIHCKOMY SHepreTmyeckoMy ruraHty Enel, onybnvkoBana LoCTaToO4HO BbicokMe pe3ynbTatel no MCOO 3a | kBapTan 2011 1.
Bbipydka noBbicunack Ha 15,3% (3gecs v ganee AvHamuyKa nokasatenes npuBeaeHa oTHocuTesbHo | kBapTtana 2010 r.) v
coctaBuna 15,5 mnpa pyb., npy 3ToM yBenmnyeHue BbipydkM ObINo OOCTUIHYTO MpeXae BCero 3a CYeT pocTa CpefdHen LieHsbl
3NeKTpo3Heprm Ha 21,3% rof Kk roay (6e3 yyeTa nnatexxer 3a MOWHOCTb). POCT onepauoHHbIX PacxodoB NpW 3TOM OTCTaBan
OT TEMMOB yBeNM4eHns Bbipyykn, coctaBmB 14,1%. B | kBaptane 2011 r. EBITDA — Haubonee HageXHbIV, C Halliel TOYKK
3peHUst, NHAMKATOP COCTOSAHUS SHEPreTUHeckmMx KOMMNaHnn — yeenninnace Ha 20,2% no 3,7 mnppa py6., 4To npegnonaraet poct
peHTabenbHocT no EBITDA Ha 1,0 n.n. go 24%.

..0narogaps pocTy CroToBbIX LLeH U NPoAoHKeHUIo Mnbepanusaumm pbiHKa. Ha nokasaTensx peHTabenbHOCTM KOMMaHMK
B | kBapTane 2011 r. NO3UTUBHO OTPA3UIIUCL CriedytoLLne PakTopbI:

= [pogomkeHve nubepanmsaummn onToBoOro pbiHka anekTposHeprin (8 | kBaptane 2011 . ee ypoBeHb COCTaBM MNOYTU
85% npoTuB 60% rofom paHee);

= POCT CMOTOBbIX LEH Ha 3M1EeKTPO3HEepruio B eBponenckon Hactu Poccum Ha 20%, KOTOpPbIA MO3BOSMIT KOMMAHUU
YBENINYWTb Fa30BbIA W YrofbHbI criped (pasHULy Mexay CMOTOBOM LieHOW 1 TOMIMBHOW CoCTaBnstolwen) Ha 93% u
38% cooTBeTcTBEHHO 0 138 py6./MBT 1 447 pyb./MBT;

] 3aI'IyCK A0NroCcpo4YHOro pbiHka MOLWHOCTA.

HdonroBasi Harpy3ka NpoposKkaeT cHuKatbcs. Ha koHel | kBapTana 2011 r. 4nCTbIM JOAT KOMMAHWW MPaKTUYECKU He
M3MEHWICS MO CPABHEHMIO C ero 3HaYeHeM Ha Havasno rofa v coctasun 20,23 mapg py6. (no cpasHexnio ¢ 20,2 mnpa pyo. Ha
Havano roga). Mpu 3ToM Onarofapst PoCcTy OnepauMoHHOM NpubbINM B OTY4ETHOM nNepuope AonroBas Harpyska OlK-5 B
TepMumHax Yuctbin gonr/LTM EBITDA cokpatunack o 1,4 npotus 1,5 Ha Hadano 2010 .

Peakuus B KOTUpOBKax obGnuraunim ManoBeposTHa, XXAeM NpeasioXkeHUs HOBOro gonra. Mbl HerTpanbHO OTHOCUMCS K
BbiNyckaM SHen OMK5-1 (YTM 5,4% k noraiwieHuio B ceHTsabpe 2011 r.) 1 DHen OTK5-6015 (YTP 6% k odepTe B nioHe 2012
r.) Ha TeKYLUMX YPOBHSX 1N HE OXWAAEM U3MEHEHMs KOTUPOBOK Ha hoHe NybnmKkaLmm xopoluern otdetHocT. Obnuraumm OTK-5
TopryioTcs co cnpegoM kK O®3 B pa3mepe MeHee 100 6.Mm., Tak Xe Kak U BbINycku conoctasumoro ¢ OMK-5 no ypoBHto
KpeamuTHoro pentuHra MocaHepro (S&P: BB-). OgHAKO CTOMT OTMETWTb, YTO KOPOTKUM Bbinyck DHen OTK5-1 He oTnmdaetcs
BbICOKOW IMKBUAHOCTLIO. Y4MTbIBas, YTO Ha 31 MapTa Tekyllero roga obbem OTKpbIThiX NMMMuToB OTK-5 B BaHKax coctaBnsn
nopagka 38,5 mnpa pyb., Mbl HE COMHEBaeMCsl B YCMELHOM MoralleHnn Bbinycka dHen OIK5-1 B ceHTabpe. Mbl Takxke He
NCKIIOYaeM, YTO B TEKYLLIEM roy KOMMaHW MOXET NPeLnoXn1Tb PbIHKY HOBbIE BbiNycki obnuraumni (y OTK-5 3apernctprpoBaHo
16 BbINycKOB OuMpxeBblx obnuraumin obwmm obbemMom 50 mnpg py0.), yumTbiBas HEOOXOOMMOCTb (DUHAHCUPOBAHUS
MaclTabHon nHBecTnporpaMMel (paHee Enel coobuiana, 4to 8 2010-2014 rr. 06beM MHBECTULMIN B POCCUMCKME aKTWBbI
COCTaBUT Nopsiaka 982 MiH eBpo).

Mapus Pag4eHko, radchenkomg@uralsib.ru
Martsevi Tauu, tai_ma@uralsib.ru
AnekcaHap CenesHes, seleznevae@uralsib.ru



GAR YPAACMIB | K3MUTAN

B35 (BBB/Baa1/BBB)

KBapTanbHbIN YObITOK BCIeACTBUE BbICOKUX OTYUCIIEHNI B pe3epBbl — onyonKoBaHa
ot4yeTHOCTb N0 MC®O 3a IV kBapTan u Becb 2010 .

B Lenom HenTpanbHO, KAPTUHY MOPTAT MNO-NPEXHEMY BbICOKME OTYUCIIEHUS B pe3epBbl. baHk onybnnkoBan oT4eTHOCTb
no MC®O 3a IV kBapTan n Becb 2010 r.: Mo UTOraM MNOCSIeLHMX TPEX MECSALEB NMPOLLNOro rofa 6aHk 3ayKcMpoBan YUCTbIN
YObITOK, YTO OOBACHAETCS BLICOKMMM OTHUCNEHMSAMM B pe3epBbl. KOCBEHHO 3TO CBUAETENLCTBYET O COXPAHSIOLLIMXCS Npobnemax ¢
KayeCTBOM aKTVMBOB, KOTOPOE Mbl OLEHVBAEM KaK rpremsnemoe. TeM He MeHee OaHK NMPOLOMKaeT MOAAepPXMBaTb BbICOKYIO
NMKBMAHOCTL BanaHca, KoTopas BKyMne C BbICOKOW [OCTaTOMHOCTbIO KanuTana No3BONsfeT cAeNnaTb BbIBOA, O (PyHAaMeHTaNbHON
YCTOMYMBOCTN PUHAHCOBOrO COCTOSIHMUA BOba. B LienomM Mbl cHmTaem onyonmMKoBaHHYO OTHETHOCTb HEMTPaTbHOW.

MoTeHuman ans onepexxaloLlLero pocrta KOTMPOBOK OTCYTCTBYeT. Ha nokanbHOM pbiHKe pybnesbie obnuraumm B3ba, 3a
NCKITIOYEHNEM CaMOro ANIMHHOIO Bbinycka B3B-6, TopryioTcs Ha OAHOM ypoBHe ¢ ByMaraMmu Apyrmnx rocyfapcTBeHHbIX BaHKOB U
co cnpenoM B cpenHeM B 105 6.0. K pybneBbiM cBonaM. Mo B36-6 cnpen nprmepHo Ha 8 6.1. yXe, 4To, Ha Halll B3rnsd, ckopee
FOBOPUT O MepeoLeHeHHOCTM MOCNeHero, HeXenn o MoTeHuMane pocta KOTMPOBOK s ABYX Oonee KOPOTKMX BbINyCKOB,
0COBEHHO B CBETE MPOAOMKAIOLLErOCs YXECTOHEHUS KPEANTHO-AEHEXHOM NONINTUKM. Ha BHELLUHEM pbIHKe CUTyaLMs B TOYHOCTA
MPOTMBOMONIOXHASA: pa3HMLA B Crpeaax K AoMNapoBbiM CBonam Mexay Bbinyckamu VEB ‘25 1 VEB “17 coctaBnsiet 51 6.1m. (1 31
6.n. ana VEB '25 1 VEB '20), 4TO yKa3blBaeT Ha OXMUIOaHNA POCTa CTaBOK CO CTOPOHbI YHACTHUKOB pbiHKa. Mbl NpuaepXmBaeMcs
TOro e MHEHMA, MO3TOMY, HECMOTPA Ha CTOMb 3HAYUTENbHYIO PasHUMLY B CNpenax, Mbl He peKoMeHAyeM MOKynaTb OJIHHble
BbINYCKMN.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

14 mas MoraweHne MuH®OnH-7 (1750 MnH gonn).

16 Mas Ocbepta PocbaHk-8 (A3) (5 mnpga py6.). Ocbepta PocbaHk-10 (A5) (5 mnpg py0.).

17 mas MoratueHne Mocobnras-1 (2,5 mnpg py0.). Morawenve MI rpynn-3 (1,8 mnpg pyo.).

18 mas MorawweHwe MHnpom-3 (1,3 mnpg pyb.).

19 mas Odepta MTC-4 (15 mnpg py6.).

20 mas Ocbepta AKB AsaHrapg-3 (1,5 mnpg pyb.). Odeprta benoH-DuHaHc-2 (2 mapg pyb.). OdepTa

PXI-9 (15 mnpg py6.). MorawweHue SHeproCrpoit-DuHaHc-1 (1,5 mnppa py6b.). MoraweHne
HaumoHanbHbIn kanutan-2 (3 mnpa py6.).

JleHeXHbIn

PbIHOK

15 anpens Bbinnata cTpaxoBbIx B3HOCOB

20 anpeng Boinnata 1/3 HAOC 3a | kBapTtan 2011 .
25 anpens Bbinnata akumsos n HAMN

28 anpeng Bbinnata Hanora Ha NpubbINb

16 man BbinmnaTa cTpaxoBbIX B3HOCOB

20 maq Boinnata 1/3 HOC 3a I kBaptan 2011 .
25 mas Bbinnata akyusos v HAMA

30 mas BbinnaTta Hanora Ha NpubbINb
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KANEHAAPb O®DEPT
Jara Obbem LleHa CraBka HoBas [ata cnepyiowen
obepTbl Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
P MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus

ObbennHeHHble
22.04.11 3000 100 15,0 10,5 18 anpena 2012
KoHAnTepbl-PUHAHC-2

Moccenbnpom OurHaHc-2 1500 100 14,0 12,25 12 anpens 2012
25.04.11 Mow baHk-5 5000 100 12,96 10,0 19 anpena 2012

la3npom HedTb-4 10 000 100 16,7 8,2 10 anpensa 2018

TeH3zop-®uHaHc BO-1 300 100 12,0 12,0 18 okTs0psa 2011
26.04.11

MpomTpakTop-drHaHC-3 5000 100 18,0 18,0 1 aBrycta 2011
28.04.11 4Tmn3-3 8 000 100 8,0 8,0 24 anpenda 2012

Kacnuinckas SHeprus

1000 100 15,8 12,5 24 anpensa 2012

DuHaHc-1
29.04.11

MepBobaHk BO-01 1500 100 10,0 8,1 25 anpensa 2012

Pasrynan-duHaHc 5 2 000 100 0 0 28 okTsbpsa 2011
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 anpens 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 8,0 11 maa 2012
20.05.11 benoH-OuHaHc-2 2 000 100 17,0 17,0 25 aBrycra 2011

PXI-9 15000 100 0,1 6,9 13 HosIOpsa 2013




Fixed Income Daily 12.05.11
IV YPANCMIE | K3nuTAN

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 9.00/ 16.06.11 14.06.12 133 91.13 Toproena
AsaHrapa-03 1500 R 9.25  13.05.11 10.05.13 24.3 100.04 9.44 4.61 1.64 GaHku
AMKK 1006 6000 R 8.05  15.05.11 15.11.18 91.5 100.95 8.05 1.94 3.74 IA3/BBB (buHaHCbI
AMKK 1106 10000 R 8200 15.06.11 15.09.20 1138 100.40 100.06 101.20 7.42 2.06 4.52 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 8.25  15.06.11 15.09.21 126.0 99.90 4 99.60 99.89 8.53 2.08 531 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 1331 10347 = 0.52 102.95 103.25 8.77 2.18 5.76 IA3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11 15.04.16/ 15.07.23/ 60.0 1483 101.10 150 315 100.80 101.40 7.95 1.97 3.80 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 8.60  15.06.11 15.12.27 202.1 102.55 102.10 103.00 8.57 3.88 7.85 /A3/BBB (buHaHCbI
AVKK 406 900 R 870  01.08.11 01.02.12 8.9 102.01 50 100 102.02 102.50 5.99 215 | 067 JA3/BBB UHaHChI
AVDKK 506 2200 R 735 15.07.11 15.10.12 174 | 10158 101.31 101.70 5.69 180 | 0.85 JA3/BBB hMHaHChI
AVKK 606 2500 R 740 1507.11 15.07.14 387 | 10154 97.02 101.75 6.79 182 | 1.87 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 631 | 100.79 | 0.09 100.45 100.70 7.63 190 | 2.88 |A3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 150314 150618 350 @ 864 | 100.94 | 0.4 100.00 10110 | 7.34 190 | 1.82 JA3/BBB MHaHChI
AVXKK-AL9 6000 R 7.70,  15.05.11 15.11.24 164.6 IA3/BBB
And-02 1000 R 1125 24.06.11 231211 211212 80 19.7 100.69 34900 100.80 101.00 10.28 5.57 0.54 Tenekom
AK BAPC-03 10000 R 7.90 251011 25.10.11 5.6 100.76 8 100.77 101.24 6.27 391 0.43 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11 24.04.12) 15.10.13 120 29.6 102.29 101.65 102.39 5.67 4.02 0.88 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05/ 22.09.11 26.09.11 19.09.13 5.0 28.7 103.34 103.01 103.49 4.65 6.78 0.36 B+B1/ Cbipbe
AKpOH-3 3500 R 13.85| 25.05.11 25.05.12] 20.11.13 13.0 30.8 107.60 12 107.60 107.94 6.22 6.42 0.90 B+/B1/ Cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 50.1 104.40 = 0.10 28401 104.30 104.40 7.92 2.14 3.22 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 26.0 50.0 102.70 310 550 102.55 102.83 7.00 2.00 1.83 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 26.0 50.1 102.55 452 762 102.55 102.86 7.10 2.01 1.83 BB-/Ba3/BB- Ccbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 50.0 104.30 95 765 104.30 104.40 7.94 2.14 3.20 BB-/Ba3/BB- cbipbe
Anbda-bak-01 5000 R 825 09.08.11 04.02.14| 02.02.16, 33.0 57.6 101.70 223905 101.65 101.74 7.69 4.04 2.29 BB/Bal/B+ GaHku
AnT3616-2 06 2000 R 18.00/ 07.06.11 05.06.12 13.0 100.00 10278 99.91 100.00 19.21 4.49 0.49 TOproBnst
ATom3HNP06 10000 R 750  15.08.11 15.08.14 39.7 99.80 99 99.80 100.09 7.55 7.52 2.66 11BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 23.3 101.80 101.50 101.95 6.74 3.80 174 BB+/ TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 23.3 101.50 3 101.50 101.95 6.90 381 1.74 BB+/ TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 810 11.10.11 13.10.11/ 09.04.13 5.0 233 100.60 100.35 100.65 6.63 4.01 0.40 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11 26.03.12] 23.09.13 11.0 28.9 100.60 7500 100.22 100.59 6.89 3.72 0.80 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11 13.12.12] 12.12.13) 19.0 315 101.80 20259 100.00 101.80 7.41 4.16 1.38 /Ba3/ GaHku
BankMock-1 10000 R 6.45  29.07.11 29.07.11 26 100.22 81.00 5.44 321 0.20 BBB-/Baal/ GaHku
BankMock-2 10000 R 755  05.08.11 01.02.13 211 100.00 75.00 7.68 3.76 151 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250/ 21.06.11 211212 13.12.16 20.0 68.1 108.25 42002 108.26 108.45 7.06 5.76 1.36 cbipbe
BalHedTb-02 15000 R 1250/ 21.06.11 211212 131216 20.0 68.1 108.25 930 108.00 108.45 7.06 5.76 1.36 cbipbe
BalwHedTb-03 20000 R 1250/ 21.06.11 211212 131216 20.0 68.1 108.45 = 0.25 3946 108.01 108.45 6.94 5.75 1.36 cbipbe
BenoH 02 2000 R 17.00/  25.08.11 23.02.12 9.6 101.80 101.70 102.50 14.93 8.33 0.65 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11 28.04.12] 29.04.13 12.0 24.0 100.58 98.50 110.00 8.38 4.41 0.87 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7700 27.09.11 29.03.14 35.1 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 21.9 101.95 101.00 101.45 6.38 3.64 1.60 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 121012 11.10.13 17.0 29.5 101.18 100.60 101.21 6.57 3.62 1.29 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 121012 11.10.13  17.0 29.5 101.56 101.00 101.21 6.28 361 1.29 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 121012 111013, 17.0 29.5 100.71 390 250 101.07 101.21 6.93 3.64 1.28 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 7.90  30.06.11 27.06.13 25.9 101.95 230754 100.00 7.01 3.86 1.82 /Ba3/BB- notpe6. ToB.
BB/ MM 60-07 5000 R 7.90  30.06.11 27.06.13 25.9 101.99 50 000 100.00 6.99 3.86 1.82 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 735 141011 12.10.12) 11.10.13  17.0 29.5 10121 | 0.01 70 000 100.71 101.21 6.55 3.62 1.29 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.06.11 15.03.40 3512 101.94 102.30 8.49 2.10 10.15 A3/ (buHaHCbI
Bukropusad-50-01 2000 R 8.00  16.08.11 12.02.13 21.4 87.50 75.00 100.00 17.11 4.56 1.40 otosBaH// TOproBnst
BK-MHBectl 10000 R 9.25 22.07.11 19.07.13 26.7 104.50 500 000 104.50 105.25 7.11 4.41 1.86 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 1520/ 12.07.11 140711 08.07.14 2.0 385 101.65 350 101.57 101.65 5.10 7.46 0.17 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830 18.10.11 13.10.15 53.9 100.50 = 0.29 62 030 100.16 100.60 8.33 4.12 3.49 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 53.9 100.40 7000 100.10 100.60 8.36 4.12 3.49 /Ba3/BB- Tenekom
BnrTnkBT-4 3000 R 6.65  07.06.11 03.09.13 28.2 BB//BB- Tenekom
BHewwnpb 01 1500 R 9.00 18.0511 21.11.11 141112 6.0 18.4 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 55.8 101.60 101.50 8.54 4.32 3.45 CepBuC
Boct3kebO1 1000 R 750  08.09.11 07.03.13 22.2 98.57 78.00 100.50 8.53 3.79 1.58 B2/ GaHku
Boct3kebO5 1000 R 9.00 201011 230412 17.10.13 12.0 29.7 100.83 181 300 100.60 101.10 8.13 4.45 0.86 B2/ GaHku
BTb - 5 06 15000 R 740 21.07.11 17.10.13 29.7 100.00 150 300 100.00 100.90 7.61 1.84 2.09 BBB/Baal/BBB | GaHku
BTB - 6 06 15000 R 720 13.07.11 13.07.12] 06.07.16, 14.0 62.8 101.45 210 109 101.42 101.45 6.01 177 1.07 BBB/Baal/BBB | GaHku
BTE 24-1-UN 15000 R 9700 15.06.11 20.12.11 10.12.14, 7.0 436 102.46 102.30 102.45 5.42 2.36 0.56 BBB/Baal/BBB | GaHku
BTB BO-01 5000 R 760 17.06.11 15.03.13 22.5 102.13 150 000 101.00 102.30 6.52 1.86 1.62 BBB/Baal/BBB | GaHku
BTB BO-02 5000 R 760 17.06.11 15.03.13 22.5 101.74 = 031 20 000 101.00 103.00 6.76 1.86 161 BBB/Baal/BBB | GaHku
BTB BO-03 10000 R 760 17.06.11 15.03.13 22.5 101.50 200 002 101.00 103.90 6.90 1.87 161 BBB/Baal/BBB | GaHku
BTb24 01 6000 R 11.50/ 05.10.11 05.10.11 4.9 102.55 11547 101.62 102.69 5.06 5.59 0.38 BBB/Baal/BBB | GaHku
BTB24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 9.0 21.2 99.99 4.56 2.24 0.70 BBB/Baal/BBB | GaHku
BTb24 03 6000 R 630 01.06.11 07.06.11/ 29.05.13 1.0 25.0 100.02 100.00 101.00 4.62 3.14 0.07 BBB/Baal/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14  16.0 33.9 100.00 90.01 100.60 6.92 3.44 117 BBB/Baal/BBB | GaHku
BTB-Nna®01 8000 R 710 12.0511 14.05.12] 06.11.14 12.0 425 100.72 6.27 1.76 0.74 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11 07.07.15 20 50.6 100.39 = 0.03 221330 100.30 100.35 4.62 174 0.17 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 14.06.11 16.06.11/ 07.06.16, 1.0 61.8 100.26 100.24 100.26 4.50 1.86 0.09 BBB//BBB (buHaHCbI
BTB-Nns®04 5000 R 750 14.06.11 16.06.11/ 07.06.16, 1.0 61.8 100.29 1550 100.24 100.37 4.18 1.86 0.09 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 07.12.11 30.11.16 7.0 67.7 100.80 1000 100.50 101.00 5.41 1.69 0.50 BBB//BBB (buHaHCbI
BTB-N3®08 5000 R 7.05 09.08.11 09.02.12] 01.08.17 9.0 75.8 100.85 | 0.05 100 100.80 100.85 5.90 1.74 0.66 BBB//BBB (buHaHCbI
BTB-Nna®09 5000 R 6.65 10.08.11 12.08.11 02.08.17 3.0 75.8 100.46 100.38 100.67 4.17 1.65 0.24 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011 19.10.17) 13.10.20, 78.0 1148 99.35 15003 99.11 99.35 8.03 3.96 4.95 BBB/Baal/BBB | GaHku
B3b-08 15000 R 6.90 251011 24.10.13] 13.10.20, 30.0 114.8 100.10 99.75 100.00 6.85 3.44 2.22 BBB/Baal/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 59.0 120.0 100.00 599 999 100.00 100.10 8.05 3.94 3.80 BBB/Baal/BBB | GaHku
BOB-NuanHr-03 5000 R 750 141011 02.04.21 120.5 99.93 1600 001 99.85 100.09 7.65 3.74 6.61 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 8.60 14.10.11 02.04.21 120.5 100.40 | 0.30 261 005 100.25 100.40 8.72 4.27 6.28 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 8.60 14.10.11 02.04.21 120.5 100.35 | 0.10 38013 100.15 100.40 8.73 4.27 6.28 BBB//BBB+ (buHaHCbI
asnpHedt3 8000 R 1475 19.07.11 23.07.12, 12.07.16, 15.0 63.0 110.00 106 284 110.00 110.38 5.89 6.69 1.04 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 820 18.10.11  10.04.18/ 09.04.19  84.0 96.3 101.81 | 1.66 80 100.50 101.83 8.01 4.02 5.01 /Baa3/BBB- cbipbe

FA3MPOM A1l 5000 R 13.75 28.06.11 28.06.11  24.06.14 2.0 380 119.10 927, 119.10 119.40 5.76 BBB/Baal/BBB | cbipbe




Fixed Income Daily 12.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A13 5000 R 13.12) 28.06.11 26.06.12 13.7 | 108.49 | 0.06 13849 108.25 108.49 5.33 6.03 0.99 BBB/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 5.6 101.22 101.01 101.35 4.35 345 0.44 BBB/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 33.6 | 100.07 100.10 101.00 7.32 3.60 2.34 BBB/Baal/BBB | cbipbe
asnpomb 2 5000 R 6.54  25.05.11 20.11.13 30.8 /Baa3/BB GaHku
aanpomb 3 10000 R 575 11.07.11 10.10.11 51 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 18.5 | 100.18 6.49 341 134 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85  26.05.11 22.11.12 18.7 | 100.19 6.83 341 1.35 /Baa3/BB GaHku
Tasnpomb 6O-01 10000 R 7.75  08.06.11 08.12.13 314 | 101.30 @ 0.27 5463 101.10 101.45 731 381 2.16 /Baa3/BB GaHku
asnpomHepTs 5O-5 | 10000 R 715 111011 09.04.13 233 | 100.91 778 464 100.90 101.50 6.74 3.53 1.70 /Baa3/BBB- cbipbe
asnpomHepTs 5O-6 |~ 10000 R 7.15 11.10.11 09.04.13 233 | 10144 | 134 100.50 102.00 6.44 351 171 /Baa3/BBB- Ccbipbe
[a3npomHedTb-10 10000 R 890 09.08.11 30.01.18 26.01.21 82.0 1183 @ 103.50 50 000 103.00 103.99 8.38 4.29 4.73 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 850  09.08.11 02.02.16 57.6 | 102.55 @ 0.20 115993 102.35 102.55 7.99 4.13 3.64 /Baa3/BBB- cbipbe
[a3npomHedTb-9 10000 R 850 09.08.11 02.02.16/ 26.01.21 580 & 1183 102.75 0.50 55221 102.40 103.08 7.94 4.12 3.64 /Baa3/BBB- cbipbe
TeHepKomnl 2000 R 850 21.06.11 21.06.11 14 99.00 3HepreTuka
TmapoOrK-1 5000 R 810  29.06.11 29.06.11 16 100.40 120 100.42 100.49 5.06 4.02 0.13 /Baa3/BBB- aHepreTuka
nasHas gopora-03 8000 R 500 211111 30.10.28 212.7 | 94.00 9.19 5.30 10.30 TpaHcnopt
no6akcbark BO-01 5000 R 830 16.08.11 16.02.13 21.6 | 10115 2981 101.15 101.34 7.73 4.07 1.54 BBI//BB- GaHku
no6akcbark 6O-02 5000 R 810 220711 250112 22.07.13 9.0 26.8 | 101.06 @ 0.16 100.60 101.00 6.54 3.98 0.65 BBI//BB- GaHku
no6akcbank 6O-03 3000 R 8.10 08.06.11 13.06.12] 08.12.13 130 & 314 | 100.81 100.75 101.30 7.34 4.01 0.96 BB//BB- GaHku
no6akcbark 6O-05 2000 R 810 08.06.11 13.06.12] 08.12.13 130 314 & 10098 @ 0.8 100.35 101.29 7.17 4.00 0.96 BBI//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 73 c/x
rCC 01 5000 R 9.25 22.09.11 27.09.11 26.03.17 5.0 71.5 | 101.00 112515 75.02 101.00 6.28 4.57 0.36 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 240611 231211 20.12.13, 8.0 31.8 | 100.60 12 000 100.70 7.35 4.09 0.56 BB/ MalLLKHOCT.
[CC 60-02 3000 R 750 251011 24.0412 220414 120 359 99.70 5 99.68 100.02 7.98 3.75 0.87 BB/ MalLLKHOCT.
[CC 60-03 3000 R 825 251011 23.04.13 22.04.14 240 359 @ 100.85 0.05 90 454 100.65 100.85 7.92 4.08 1.70 BB/ MaLLMHOCTP.
rac 02 1500 R 12.00, 25.10.11 23.04.13 238 | 102.54 75.00 10.80 5.84 1.62 TOproBnst
[NanbCe3206 2000 R 7.60, 01.06.11 30.05.12 128 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 15.00/ 19.07.11 21.07.11 17.07.12, 2.0 14.4 Tenekom
[OBTr-0 02 5000 R 7.75  21.07.11 18.07.13 26.6 18.99 4 10.11 18.99 150.18 | 20.35 0.66 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 22.2 90.00 aHepreTMka
[IxendchCul' 2000 R 500 20.10.11 20.10.11 5.4 97.50 95.00 99.99 11.22 2.56 0.40 /loTo3BaH TOproBnst
JMLEHTPo61 1150 R 850  05.06.11 26.05.15 49.2 98.45 1.45 97.01 97.70 9.16 4.28 3.09 TOproBnst
EABP-3 5000 R 1050/ 01.11.11 03.11.11 25.10.16 6.0 66.5 | 102.49 102.35 102.59 5.13 5.11 0.47 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11 11.02.14| 06.02.18 34.0 & 821 | 100.75 100.65 101.10 7.38 381 2.40 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 3.98  08.06.11 07.09.11 4.0 100.25 2100 100.00 100.25 3.24 0.99 031 AAA/Aaa/AAA | BaHki
EBPP 0406n 3000 R 370 16.06.11 12.06.14 37.6 | 100.50 100.00 101.00 3,57 0.92 2.82 AAA/Aaa/AAA | BaHkun
EBPP 0506n 5000 R 950 13.07.11 09.04.14 355 | 100.55 | 0.25 100.00 101.00 3.50 0.94 2.67 AAA/Aaa/AAA | BaHkn
EspasXona®-1 10000 R 925 23.09.11 22.03.13 13.03.20 23.0 & 107.6 @ 103.45 52 000 102.81 103.70 7.36 4.46 1.62 B+/B1/B metannyprus
EspasXona®-2 10000 R 9.95 311011 28.10.15| 19.10.20, 54.0 @ 115.0 10580 @ 0.25 40001 105.55 106.20 8.53 4.69 3.44 B+/B1/B metannyprus
Espa3sXona®-3 5000 R 9.25 23.09.11 22.03.13/ 13.03.20 23.0 | 107.6 @ 103.40 13 000 102.52 103.75 7.39 4.46 1.62 B+/B1/B metannyprus
EspasXona®-4 5000 R 9.95 311011 28.10.15 19.10.20, 54.0 & 115.0 @ 106.23 104.53 106.00 8.41 4.67 3.44 B+/B1/B metannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15 26.06.18 50.0  86.8 & 102.60 1.10 9736 102.00 103.00 8.13 4.33 3.33 BB//BB XUMUS
EBpoXum-03 5000 R 825 250511 181115 14.11.18 55.0 @ 915 | 100.45 1589 99.90 101.00 8.13 4.10 3.58 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 11.0 75.00 aHepreTMKa
XKenpopun-2 2500 R 12.00, 20.10.11 19.04.12 115 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.00/ 21.09.11 19.09.12 16.6 100.00 (bUHaHCbI
Kene3soberl 1000 R 10.00/ 27.05.11 27.05.11 05 81.00 NpoM3BOACTBO
3eHuT 3060 3000 R 810 09.11.11 09.11.11 6.1 101.37 101.25 101.40 5.35 3.98 0.47 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11 05.06.12] 04.06.13 13.0 & 25.2 & 100.86 30 000 100.85 101.00 6.76 371 0.95 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 140 382 & 101.35 55501 101.35 101.45 6.83 3.94 1.03 B/Ba3/ GaHku
3enut 50-01 5000 R 710 071011 07.04.12] 07.04.13 110 232 @ 100.65 0.15 45 100.45 100.60 6.44 3.54 0.84 B/Ba3/ GaHku
3enut 650-02 5000 R 7.75 22.09.11 26.09.12] 22.09.13 17.0 @ 288 @ 101.23 = 0.03 101.20 101.33 6.85 3.86 1.24 B/Ba3/ GaHku
VxAgTo 02 2000 R 18.00/  09.06.11 09.06.11 1.0 aBToONpoM
VKC5®uH 01 9000 R 795  05.07.11 01.07.14 38.2 99.62 99.00 100.25 8.24 3.98 2.56 1B+ TOproBnst
VIKC5®uH 04 8000 R 18.46/ 09.06.11 13.06.11 02.06.16, 1.0 61.6 | 101.00 25995 100.95 101.09 4.91 9.11 0.08 1B+ TOProBNst
VHBectToprbank BO-0; 2000 R 9.60 250511 250512 251113 130 31.0 & 100.80 1086 101.25 8.96 4.72 0.89 GaHku
Wunpom 03 1300 R 950  18.05.11 18.05.11 0.2 99.96 11.70 4.74 0.02 meTannyprus
Wuterpa®-2 3000 R 16.75/ 31.05.11 29.11.11 6.7 105.37 104.90 105.44 6.79 7.93 0.48 CepBuC
WHtypuer-2 2000 R 14.00 24.0511 29.07.11 21.0513 3.0 24.7 | 104.85 450 104.06 104.50 6.66 0.27 cepBuC
VipkyT BO-01 5000 R 9.25  13.09.11 10.09.13 28.4 | 102.90 39999 102.41 8.01 4.48 1.97 /Ba2/ MalLLMHOCTP.
VipkdHepro BO-01 3000 R 760 11.10.11 08.04.14 35.4 | 100.16 15 000 100.05 100.20 7.68 3.78 2.46 JoTo3BaH/B- JHepreTuka
VipkOHeprol 5000 R 15.50/  02.06.11 28.11.13 311 | 102.48 103.26 14.81 7.54 181 loTo3BaH/B- aHepreTMKa
Wrepad-1 5000 R 10.30/ 24.05.11 30.05.11 201112 1.0 18.6 | 100.15 41927 100.15 100.25 411 5.13 0.05 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 17.12.12] 16.12.13) 20.0 & 31.7 | 101.63 101.01 101.90 8.05 4.42 1.37 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 333 | 10150 @ 0.10 131762 101.10 101.85 8.13 4.22 2.27 aBToNpom
Kapyc.® 01 3000 R 12.00/ 15.09.11 12.09.13 28.5 TOproBnst
Kayctuk 2 850 R 18.00/ 07.07.11 07.07.11 19 102.00 16 101.02 101.90 5.09 4.40 0.15 XUMUS
KNT®uH Kanutan-2 4000 R 11.00/ 14.06.11 10.06.14 375 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00, 01.06.11 30.11.11! 6.8 loTo3saH/ GaHku
Koke 02 5000 R 12.00/ 15.09.11 15.03.12 10.3 | 103.77 103.40 103.97 7.43 5.77 0.76 /B2/B meTannyprus
Komoclp. 1 2000 R 1350/ 14.07.11 14.07.11 21 82.53 c/x
KOMEMKA 02 4000 R 16.50/ 18.05.11 15.02.12 93 106.92 7.34 3.85 0.66 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 18.05.11 15.02.12 9.3 101.75 7.64 2.40 0.68 /loTo3BaH TOproBnst
Konefika 50-01 3000 R 950 26.07.11 30.07.12] 23.07.13 150 & 268 | 101.50 62901 101.50 101.84 8.32 2.33 1.08 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 29.1 | 10145 | 0.24 46 238 101.20 101.45 8.59 221 1.99 IloTo3BaH TOproBnst
KpaiiuHeecTbaHk 606-1 1500 R 9.25  19.10.11 19.04.14 35.8 | 100.13 30 000 100.10 100.20 9.42 4.63 2.40 GaHku
KpEspb 50-01 5000 R 810 27.10.11 27.04.14 36.1 | 100.24 | 0.12 100.00 100.65 8.16 4.05 2.48 /Ba3/ GaHku
KpEgpb-02 4000 R 1150/ 28.06.11 28.06.11 16 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.0812 18.02.14 160 338 @ 101.25 0.1 25000 101.15 101.34 7.38 4.24 1.14 /Ba3/ GaHku
Ky3baccaHepro®-2 5000 R 870 27.10.11 21.04.16/ 15.04.21 60.0 @ 120.9 aHepreTuka
KyibA3oT-4 2000 R 8.60 13.10.11 07.04.16 59.8 | 100.27 38857 100.11 100.40 8.71 4.28 3.76 XUMUS
JleHCneyCMY BO-2 2000 R 14.50/  26.05.11 23.05.13 248 | 10451 680 104.53 108.00 11.07 3.46 1.04 B CTPOUTENLCTBO

JlenCneyCMY-1 2000 R 16.000  16.06.11 07.12.12! 19.2)  107.00 1000 106.75 107.00 7.40 3.69 0.73 B CTPOMTENLCTBO




Fixed Income Daily 12.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
TleHaHepr02 3000 R 854  29.07.11 27.01.12 8.7 101.60 60 008 101.60 102.09 6.29 4.19 0.65 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 114 | 102.14 | 0.04 61 150 101.90 102.30 5.72 3.92 0.87 /Ba2/ aHepreTuKa
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11 23.07.15 3.0 51.1 | 100.54 9872 99.50 100.54 6.14 4.59 0.22 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850 11.08.11 09.02.12] 06.02.14 9.0 33.4 | 100.50 100 000 100.50 100.85 7.92 4.22 0.68 B-/B2/ GaHku
JICP 02 06n 5000 R 980, 04.08.11 31.01.13 01.08.13 21.0 = 27.1 | 103.20 1888 103.20 103.54 7.92 4.74 1.48 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10.50/ 28.06.11 02.07.12, 25.06.13 140 259 & 10322 @ 0.02 103.10 103.60 7.49 5.07 1.00 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.00/  13.09.11 10.09.13 284 | 10385 | 0.15 103.65 104.00 8.31 4.80 1.95 B/B2/ CTPOUTENLCTBO
JICP B0O-03 2000 R 950  22.09.11 20.03.14 348 | 103.05 @ 0.05 21601 103.03 103.20 8.44 4.60 2.35 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 9.25 14.07.11 14.07.11 21 100.11 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 7.10  09.06.11 08.12.11 7.0 101.30 250 101.21 101.30 4.84 3.50 0.54 BBB-/Baa2/BBB- | cbipbe
Tlykoiin4o6n 6000 R 740  09.06.11 05.12.13 313 | 101.20 @ 0.15 20 000 101.15 101.73 7.00 3.65 217 BBB-/Baa2/BBB- cbipbe
JykoitnBO01 5000 R 13.35/ 08.08.11 06.08.12 15.1 | 108.65 12 001 108.65 109.09 6.08 6.13 1.09 BBB-/Baa2/BBB- cbipbe
JTykoitnb002 5000 R 13.35/ 08.08.11 06.08.12 15.1 | 108.85 67 302 108.50 109.10 5.92 6.12 1.09 BBB-/Baa2/BBB- | cbipbe
JlykoinbO03 5000 R 13.35/ 08.08.11 06.08.12 15.1 | 108.50 1201 108.50 109.10 6.21 6.14 1.09 BBB-/Baa2/BBB- cbipbe
TykoiinBO04 5000 R 13.35/ 08.08.11 06.08.12 15.1 | 108.77 108.50 109.10 5.99 6.12 1.09 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35/ 08.08.11 06.08.12 15.1 | 10851 13499 108.51 109.09 6.20 6.14 1.09 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 9200 16.06.11 13.12.12 19.4 | 104.49 | 0.09 100.21 104.80 6.29 4.39 1.38 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 19.4 | 104.31 102.50 104.70 6.41 4.40 1.38 BBB-/Baa2/BBB- cbipbe
Marnut 5O-01 1000 R 8.25  12.09.11 09.09.13 284 | 101.78 7.54 4.04 2.00 TOproBnst
Marxut BO-02 1000 R 825  12.09.11 09.09.13 28.4 | 101.40 7.72 4.06 1.99 TOproBnst
Marxut BO-03 1500 R 825 12.09.11 09.09.13 284 | 101.38 102.15 7.73 4.06 1.99 TOproBnst
Marnut 5O-04 2000 R 8.25  12.09.11 09.09.13 284 | 101.83 | 0.10 100.51 102.15 751 4.04 2.00 TOproBnst
Marnut BO-05 5000 R 8.00  02.09.11 28.02.14 341 | 101.08 100.70 101.75 7.70 3.95 2.35 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 359 | 100.24 1 100.00 100.24 7.80 3.86 2.49 TOproBnst
Martut® 02 5000 R 820 23.09.11 23.03.12 10.6 | 101.07 | 0.02 21538 101.14 101.42 7.01 4.05 0.79 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 6.8 100.13 100.10 100.75 7.85 3.98 0.44 otosBaH// GaHku
MBPP 0206n 3000 R 7.00 30.06.11 28.03.13 22.9 | 100.05 75.02 100.10 7.15 174 1.65 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.07.11 271011 23.04.13 6.0 23.8 | 100.62 100.40 101.00 5.92 1.80 0.43 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12 27.02.14 100 341 @ 100.19 100.00 100.10 5.83 2.99 0.75 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 19.12.11 12.06.14 7.0 37.6 | 10114 @ 011 100.90 101.18 6.24 4.07 0.55 B+B1/ GaHku
MOM-Bank 50-01 5000 R 12.75/  02.06.11 29.11.12 18.9 | 108.45 16 772 108.40 108.62 7.04 5.86 1.30 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15 21.06.11 17.12.13 31.7 | 100.60 12 001 100.40 100.60 8.04 4.04 2.16 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 81.0 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.00/ 25.05.11 03.06.11 23.0512 1.0 12.6 | 100.55 | 0.55 99.91 100.73 5.46 0.06 TOproBAst
Meuen 1306 5000 R 10.00/ 06.09.11  03.09.15  25.08.200 53.0 1131 & 105.85 @ 0.25 131376 105.85 106.20 8.52 4.71 3.30 /BY/ MeTannyprus
Meuen 1406 5000 R 10.00/ 06.09.11  03.09.15  25.08.200 53.0 = 113.1 & 105.80 & 0.02 130570 105.65 105.80 8.53 4.71 3.30 /B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14| 09.02.21 34.0 @ 118.7 @ 100.96 100.75 8.01 4.08 231 /Bl meTannyprus
Meuyen 1606 5000 R 825 23.08.11 18.02.14] 09.02.21 34.0 @ 118.7 101.00 0.20 279993 100.58 7.99 4.07 2.32 /Bl meTannyprus
Meuen 206 5000 R 850 15.06.11 20.06.11 12.06.13 1.0 254 | 100.42 @ 0.20 1 100.23 100.42 3.54 4.22 0.10 /B1/ meTannyprus
Meuen 406 5000 R 19.00/ 28.07.11 30.07.12, 21.07.16 15.0 @ 633 | 114.97 711 114.82 114.97 6.17 4.12 1.06 /Bl meTannyprus
Meuyen 506 5000 R 1250, 19.07.11 18.10.12 09.10.18 18.0 @ 90.3 | 108.00 93 000 107.55 108.00 6.75 2.88 1.25 /Bl meTannyprus
Meuenb0-01 5000 R 1250/ 13.0511 111111 09.11.12 6.0 18.3 | 103.96 4.52 6.00 0.46 /Bl MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 22.4 | 103.90 313027 103.90 104.08 7.57 4.68 1.59 /Bl MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 238 | 10412 @ 0.22 74 693 103.50 104.15 7.58 4.67 1.70 /BY/ MeTannyprus
MWA-306 1500 R 7.25  26.05.11 24.02.12 9.6 100.06 99.00 100.00 7.34 181 0.71 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11 18.10.12 01.10.15 180 | 535 99.99 99.00 100.00 7.36 1.83 1.28 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.07.11 28.07.11 17.07.14 3.0 38.8 | 100.00 99.00 101.00 6.90 184 0.20 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 010  06.09.11 06.09.11 39 MaLLMHOCT.
MukosiH-206 2000 R 1350/ 11.08.11 24.02.12 07.02.13 10.0 = 21.3 | 104.49 103.00 105.00 6.98 6.44 0.71 notpe6. Tos
M-MHOYCTP 1000 R 12.25| 16.08.11 16.08.11 32 30.00 3 30.05 30.99 20.36 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75/ 13.07.11 10.07.13 26.4 64.00 20 55.04 64.99 39.23 8.38 1.33 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 11.7 | 100.07 | 0.07 99.90 100.04 7.45 3.69 0.88 B+/B1/ GaHku
MKB 0606n 2000 R 9.40  09.08.11 07.08.12 151 | 102.18 20000 102.08 102.18 7.66 4.59 1.10 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11 24.07.12 14.07.15 150 @ 50.8 | 102.69 102.35 102.79 7.36 4.74 1.06 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11/ 08.04.15 5.0 476 | 101.17 @ 0.02 22500 101.12 101.20 6.63 4.78 0.41 B+/B1/ GaHku
MKB B0-01 3000 R 850 220811 220213 22.02.14 220 @ 339 | 100.37 100.20 100.45 8.43 4.20 1.54 B+B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 15.04.14 35.7 99.85 | 0.05 33000 99.95 100.00 8.23 4.02 2.46 B+B1/ GaHku
MMK B0-01 5000 R 6.90 19.05.11 15.11.12 18.5 | 100.54 98.96 6.63 3.42 1.33 oT03BaH/Ba3/BB  Metannyprus
MMK B0-02 10000 R 9700 15.06.11 16.12.11 121212 7.0 19.4 | 102.50 55001 102.44 102.50 5.38 4.72 0.55 oT03BaH/Ba3/BB  Metannyprus
MMK B0-03 5000 R 6.47 22.09.11 26.0312 19.09.13 11.0 287 & 10049 @ 0.26 100.20 100.35 5.88 321 0.81 oT03BaH/Ba3/BB  Metannyprus
MMK B0-04 5000 R 7.65  01.09.11 27.02.14 34.1 | 100.84 7.44 3.78 2.37 oT03BaH/Ba3/BB  Metannyprus
MMK BO-05 8000 R 7.65  06.10.11 04.04.13 231 | 10155 1956 101.50 102.50 6.88 3.76 1.68 oT03BaH/Ba3/BB  Metannyprus
MM-®uH 01 1000 R 7.75 30.08.11 30.08.11 26.02.13 4.0 21.9 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11 03.07.12 20 14.0 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 4.0 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 31.7 (buHaHCbI
MoliibaHk 5 5000 R 10.00/ 20.10.11 19.04.12 16.0415 11.0 @ 47.9 | 100.00 75.58 101.00 10.24 4.99 0.83 B3/ GaHku
Mockomub-3 5000 R 10.00/ 15.06.11 12.06.13 25.4 B-lI GaHku
MOCMAPT® 1 2000 R 001 131011 19.10.11 12.0412 50 11.2 181 TOproBnst
Mocobras®2 3000 R 9.25  25.06.11 24.06.12 13.7 99.85 2 99.04 99.80 9.67 4.64 0.60 CepBuC
Moco6nrasl 2500 R 12.00 17.05.11 17.05.11 0.2 yenyru
MocTpAsTdL 7500 R 11.80/ 21.06.11 18.12.12 19.6 lce TpaHcnopt
MocaHeprol 5000 R 12.50/ 13.09.11 13.09.11 4.2 102.55 | 0.05 2150 102.40 102.74 4.91 6.08 0.33 1/BB- JHepreTMka
MocaHepro2 5000 R 765 250811 01.0312 18.02.16, 10.0 A 581 | 101.73 101.55 101.75 531 3.75 0.75 1IBB- aHepreTMka
MocaHepro3 5000 R 10.25| 03.06.11 06.12.12 28.11.14 19.0 @ 432 | 10583 84200 105.10 106.10 6.30 4.83 135 1IBB- aHepreTMka
MOSK-01 3500 R 9.000 28.07.11 11.08.11 25.07.13 3.0 26.9 | 100.45 100.60 5.95 2.23 0.24 BB+/ JHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 39 101.05 1370 101.05 101.26 4.76 3.97 0.31 aHepreTMka
MPCK Yp.01 1000 R 8.60 24.05.11 22.05.12 12.6 88.10 aHepreTuka
MPCK Ora 2 6000 R 17.50/ 30.08.11 01.09.11 26.08.14 4.0 40.1 | 103.35 727 103.35 103.50 6.10 8.44 0.29 JHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 29.7 99.77 11 99.80 99.99 7.23 3.50 212 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 54.1 99.81 99.50 101.00 7.95 3.87 3.55 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11 20.06.13] 12.06.18 26.0 A 86.3 | 102.83 100.02 102.69 6.63 3.88 181 BB+/Ba2/BB Tenekom

MTC 04 15000 R 16.75 17.05.11] 19.05.11 13.05.14 0.0 = 36.6 @ 100.36 0.12 1776 120 100.19 100.36 16.64 0.02 BB+/Ba2/BB Tenexkom
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AnbsiHc-01 3000 R 14.00/ 14.09.11 14.09.11 4.2 102.03 100.76 103.30 8.00 6.84 0.32 BI/B+ cbipbe
MTC 05 15000 R 1425/ 26.07.11 26.07.12, 19.07.16 150 632 & 109.25 @ 0.22 202 169 109.10 109.20 5.98 13.01 1.03 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 17.05.11 07.11.17 79.1 | 101.92 3550 101.92 102.18 8.48 4.26 4.53 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 12.11.15/ 03.11.20, 55.0 & 1155 @ 100.56 152 494 100.60 100.75 8.15 4.04 3.44 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.00/ 08.09.11 09.03.12 11.03.14 10.0 @ 345 | 100.60 10 100.70 100.89 9.41 4.98 0.74 GaHku
HK Anbsie BO-01 5000 R 9.25  09.08.11 04.02.14 333 | 102.70 | 0.30 120 854 100.50 102.89 8.29 4.49 2.25 BI/B+ cbipbe
HK AnbsiHc-03 5000 R 9.75 02.08.11 02.08.13] 21.07.20 27.0 A 112.0 @ 102.76 100.50 103.80 8.50 4.73 1.85 B//B+ cbipbe
HKHX-04 06 1500 R 10.00/  26.09.11 26.03.12 10.7 90.07 B/Bl/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 19.1 | 10553 105.00 105.75 6.09 4.61 1.36 BB+/Bal/BBB- | mMetannyprus
HIMK-BO-05 10000 R 10.75/ 01.11.11 30.10.12 17.9 | 106.50 106.21 106.54 6.16 5.03 1.32 BB+/Bal/BBB- | mMetannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 22.1 | 102.00 @ 0.20 150 731 102.00 102.43 6.66 3.79 1.60 BB+/Bal/BBB- | mMetannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 259 | 102.00 @ 0.10 189 101.80 102.00 6.58 3.67 1.83 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 25.05.11 250512/ 25.11.13 130 & 31.0 & 101.50 5997 101.20 101.50 7.61 4.44 0.91 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 140 383 & 100.66 @ 0.03 209 290 100.40 100.88 6.82 3.67 1.04 BB-/Ba3/ BaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13 28.08.17 280  76.7 & 102.10 10 000 101.85 102.20 7.59 4.17 1.96 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11 22.06.11 14.06.13 1.0 255 | 100.18 | 0.17 41 800 100.12 100.16 4.57 3.48 0.11 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0811 24.02.12] 24.02.14 100 @ 340 & 100.38 145 000 100.35 100.44 6.59 3.46 0.73 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 27.0 | 100.60 200 100.50 100.60 6.81 3.47 1.93 BBB-/Baa2/BBB- | metannyprus
HMK-1 3000 R 9.25 15.07.11 10.07.15 50.7 | 102.42 101.70 103.00 8.29 2.25 1.87 TpaHcnopt
HC-tuH.-50-01 2000 R 10.50/ 04.11.11 02.05.14 36.2 100.80 GaHku
HOK-B0-01 2000 R 10.00/ 15.10.11 15.04.14 35.7 | 100.83 11003 100.65 100.85 9.91 4.97 2.36 /B2/B- (buHaHCbI
OAK-01 46280 R 8.00 13.09.11 17.03.20 107.8 NpoM3BOACTBO
06KoHa®-01 3000 R 10.75/ 18.05.11 16.05.12 12.4 Bl notpe6. ToB.
06KoHa®-02 3000 R 1050/ 19.10.11 22.1111 17.0413 6.0 23.6 Bl notpe6. ToB.
0O6opoHnpom-01 20 21091 R 8.00 21.10.11 24.04.20 109.0 MaLLMHOCTP.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 1.0 71 aHepreTMka
OrK-5 60-15 4000 R 750 21.06.11 21.06.12] 18.06.13 14.0 = 256 & 101.75 455 101.40 101.95 5.90 3.68 1.00 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 12.25  29.09.11 29.09.11 4.7 102.26 994 102.31 102.86 6.29 5.97 0.36 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 7.25 201011 19.04.12 115 | 101.05 100.00 6.17 3.58 0.87 aHepreTMka
OM3 - 6 06 1600 R 13.00/ 03.06.11 09.06.11 31.0513 1.0 25.0 | 102.18 100.37 104.00 6.34 0.09 IIB- MalLLMHOCTP.
OM3-5 06 1500 R 13.00/ 30.08.11 30.08.11 3.7 102.70 100.02 102.12 3.97 6.31 0.29 IIB- MaLUMHOCTP.
OTN baHk-02 2500 R 8.25  27.09.11 25.03.14 35.0 | 100.95 @ 0.25 3000 99.00 101.00 8.02 4.08 2.40 GaHku
MapHac-M 2 1000 R 950  19.05.11 171111 6.3 notpe6. ToB.
MepBobark 6O-01 1500 R 8.10 26.10.11 25.04.12] 24.04.13 120 @ 238 @ 100.22 99.90 100.25 8.01 4.03 0.87 B3/ GaHku
Mepsobark 6O-02 1500 R 850 13.10.11 10.04.14 355 | 100.02 @ 0.12 2500 99.00 100.15 8.67 4.24 242 B3/ GaHku
MepBobaHkl 1500 R 950  29.06.11 29.06.11 16 100.40 214 100.21 100.40 6.45 4.74 0.13 B3/ GaHku
MeTpokomb4 3000 R 500 06.07.11 06.07.11 19 100.00 100.01 5.02 251 0.15 /Ba3/B+ GaHku
MeTpokomb5 5000 R 12.75/ 19.06.11 19.12.12 21.12.14 20.0 @ 44.0 | 109.03 820 107.00 118.00 6.84 5.86 1.36 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 15.6 | 101.31 100.70 101.75 6.77 3.84 115 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 15.6 | 100.05 | 0.05 100.01 100.88 7.07 351 1.15 /Ba3/B+ GaHku
Moyta-01 7000 R 825 27.09.11 25.03.14, 22.03.16 350 @ 59.2 yenyru
Mpomcs6 BO-03 5000 R 8.60  09.08.11 04.02.14 333 | 101.70 | 0.35 75224 101.40 101.60 8.04 4.22 2.27 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 12.4 | 10122 6.60 3.82 0.91 BB-/Ba2/oTo3gaH | baHku
Mpomcs6-06 5000 R 8.25  08.06.11 17.06.13 25.6 | 101.60 10 080 101.55 101.60 7.56 4.05 178 BB-/Ba2/oTo3BaH | BaHku
MpomTp0206 3000 R 001 18.10.11 18.10.11 53 89.10 86.00 91.00 30.13 0.01 0.34 MaLLMHOCT.
MpomTp0306 5000 R 18.00/ 27.07.11 27.07.11 24.07.13 3.0 26.8 95.40 50 014 95.40 96.90 46.24 9.41 0.14 MaLLMHOCTP.
MpoTexk®uHl 5000 R 12.00, 021111 02.11.11 58 99.01 TOproBnst
MpodbMeanad-1 3000 R 10.50/ 21.07.11 23.07.13, 16.07.15 27.0 509 & 10322 @ 0.22 103.25 103.44 8.98 5.07 181 Tenekom
Pa3r.60-16 3000 R 12.00/ 09.11.11 07.05.14 36.4 | 100.00 1761 100 12.36 5.98 231 c/x
Paarynsind2 2000 R 17.00/  27.09.11 27.09.11 4.6 101.00 c/x
Paarynaind3 3000 R 17.00/  16.09.11 16.03.12 10.3 | 102.96 102.00 103.00 13.57 8.23 0.71 c/x
Paarynsind4 3000 R 17.00/ 25.05.11 02.06.11 22.05.13 1.0 24.7 99.99 100.00 100.15 11.02 8.48 0.05 c/x
Pasrynaind5 2000 R 26.10.11  26.10.11) 23.10.13 6.0 29.9 97.47 5.72 0.44 c/x
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 31.0 | 10170 100.75 102.50 6.88 3.68 215 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350/ 07.06.11 08.12.11 03.12.13 7.0 31.2 | 104.70 1822 104.35 104.75 5.07 6.43 0.52 BBB+/Baa3/BBB | GaHku
PBK®uHaHcl 1750 R 950 21.07.11 21.07.11 24 109.99 75.00 -31.95 431 0.29 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11 141113/ 09.11.15 31.0 @ 548 & 102.35 0.05 8.08 4.38 2.05 BB-// yenyru
PenKan-2 3000 R 10.50/  06.10.11 04.04.12 11.0 | 100.57 23 100.68 101.75 10.04 5.18 0.80 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11 17.06.11 06.06.12, 1.0 13.1 | 100.47 | 0.01 100.36 100.42 5.40 6.17 0.10 B-/B1/B GaHku
PX[ BO-01 15000 R 9.40  08.06.11 05.12.12 19.1 | 104.90 402718 104.90 105.03 6.17 4.47 1.36 BBB/Baal/BBB | TpaHcnopT
PX[-0706n 5000 R 755  09.11.11 07.11.12 18.2 | 102.01 6.22 3.69 1.36 BBB/Baal/BBB  TpaHcnopt
PX[-0806n 20000 R 850  06.07.11 06.07.11 19 100.62 350 100.46 100.75 4.38 4.21 0.15 BBB/Baal/BBB  TpaHcnopt
PX[-0906n 15000 R 050 18.05.11 180511 131113 0.0 30.6 99.51 14.54 0.01 0.02 BBB/Baal/BBB | TpaHcnopT
PX[-1006n 15000 R 15.00/  08.09.11 06.03.14 343 | 121.05 | 0.04 45731 120.95 121.12 6.79 6.18 2.24 BBB/Baal/BBB  TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 55.1 | 101.00 1000 101.90 102.31 7.68 3.85 3.50 BBB/Baal/BBB | TpaHcnopT
PX[-1206n 15000 R 1490/ 26.05.11 28.11.11 16.0519 7.0 97.6 | 10555 | 0.5 105.28 105.55 4.34 7.04 0.50 BBB/Baal/BBB  TpaHcnopt
PX[-1306n 15000 R 10.00/  08.09.11 06.03.14 343 | 101.65 900 101.42 101.72 9.53 4.90 2.28 BBB/Baal/BBB | TpaHcnopT
PX[-1406n 15000 R 9.75 11.10.11 07.04.15 476 | 10399 @ 0.20 65012 103.79 103.99 8.71 4.68 3.07 BBB/Baal/BBB  TpaHcnopt
PX[-1506n 15000 R 10.50/ 27.06.11 26.12.12, 20.06.16 20.0 @ 62.2 | 107.21 106.98 107.25 5.84 4.88 141 BBB/Baal/BBB | TpaHcnopT
PX[-1606n 15000 R 14.33] 13.06.11 13.06.11 05.06.17 1.0 73.9 | 100.86 & 0.01 110 002 100.71 100.90 4.60 7.08 0.09 BBB/Baal/BBB | TpaHcnopT
PX[-1706n 15000 R 10.80/ 25.07.11 24.07.13  16.07.18 27.0 @ 87.4 | 109.30 108.92 109.20 6.28 4.93 1.86 BBB/Baal/BBB | TpaHcnopT
PX[-1806n 15000 R 11.00 25.07.11 23.07.14  15.07.19 39.0 @ 99.6 | 113.62 113.36 113.50 6.32 4.83 2.58 BBB/Baal/BBB | TpaHcnopT
PX[-1906n 15000 R 1350/ 25.07.11 27.07.11 08.07.24 3.0 = 160.2 & 103.54 102.10 104.97 6.50 0.22 BBB/Baal/BBB  TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215 16.01.25 46.0 @ 166.6 10535 0.05 998 105.35 105.67 7.43 4.26 2.98 BBB/Baal/BBB  TpaHcnopt
PK Ka3naueit-01 3000 R 10.50/ 27.05.11 231112 20.11.15 19.0 55.1 100.00 B/Bl/ GaHku
PMK-cbuHaHc-03 3000 R 10.40/ 21.06.11 17.1213 151215 32.0 @ 56.0 | 103.60 380 102.72 103.99 9.01 5.01 2.08 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12 21.06.13 14.0 @ 257 & 101.33 101.15 101.30 6.20 3.64 1.01 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.07.11 08.07.13 26.3 | 102.25 102.10 102.20 6.97 3.88 1.85 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 16.05.11/ 06.11.13 0.0 30.3 | 100.18 99.70 99.98 3.45 0.02 BBB+/Baa3/BB+ | 6aHku
Poc6aHk-A5 5000 R 740 051111 16.05.11 07.11.14 0.0 425 | 100.17 99.65 100.00 3.70 0.02 BBB+/Baa3/BB+ | 6aHku
PocroccTpax-1 4000 R 10.00/ 21.07.11 23.07.12 16.07.15 15.0 @509 | 101.16 2220 101.23 101.79 9.05 4.93 1.04 (buHaHCbI
PocroccTpax-2 5000 R 10.50/ 12.05.11 121112 021117 18.0 @ 789 | 101.68 9.43 5.15 1.25 (buHaHCbI

Poc[lopbaHk-1 1050 R 1050, 08.06.11) 08.1211 09.12.13) 7.0 = 314 | 100.25 5000 100.01 100.49 10.01 5.25 0.52 GaHku
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PocHaHo-1 8000 R 890 29.06.11 20.12.17 80.5 (hrHaHChI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 80.5 (buHaHCbI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 80.5 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 21.0 | 106.2 = 104.05 162 009 103.95 104.15 6.56 4.31 1.53 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11 11.02.13] 30.01.20, 21.0 & 106.2 = 104.05 222822 103.80 104.40 6.57 431 154 BBB/Baal/ GaHku
Poccenxb 3 10000 R 9.25 18.08.11  17.02.14| 09.02.17 34.0 @ 70.0 104.05 120 021 104.15 104.69 7.71 4.43 2.29 BBB/Baal/ GaHku
Poccenxb 4 10000 R 1150/ 05.10.11 07.10.11 27.09.17 5.0 1.7 103.23 102.53 103.20 3.32 5.56 0.40 BBB/Baal/ GaHku
Poccenxb 5 10000 R 1350/ 07.06.11 08.12.11 27.11.18 7.0 91.9 99.50 BBB/Baal/ GaHku
Poccenxb 6 5000 R 780 19.08.11 17.08.14, 09.02.18 40.0 @ 822 100.15 75.02 101.00 7.88 3.88 2.69 BBB/Baal/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11 16.06.11/ 05.06.18 1.0 86.1 100.20 15 000 100.17 100.21 4.46 3.43 0.09 BBB/Baal/ GaHku
Poccenxb 8 5000 R 1010/ 26.05.11 26.11.12) 141119 19.0 @ 1036 A 105.36 50 000 105.19 105.59 6.44 4.78 133 BBB/Baal/ GaHku
Poccenxb 9 5000 R 1010/ 26.05.11 26.11.12) 141119 19.0 @ 1036 & 10559 50 000 105.20 105.49 6.28 4.17 133 BBB/Baal/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.08.12 28.08.13 16.0 @ 28.0 101.30 90 000 101.20 101.35 6.21 3.54 1.18 BBB/Baal/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 16.0 @ 28.0 101.30 239000 101.15 101.38 6.21 3.54 118 BBB/Baal/ GaHku
Poccenxb BO-06 10000 R 6.60 01.11.11 04.0512 29.10.13 120 @301 100.93 100.69 101.35 5.64 3.26 0.92 BBB/Baal/ GaHku
PTK-uaunr 6O-01 1500 R 12.00 09.08.11 16.08.11  06.08.13' 3.0 21.3 100.78 100.00 100.79 8.27 5.94 0.24 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 82.6 100.30 | 0.25 121873 100.31 100.35 8.41 4.13 4.84 Mertannyprus
Pycan Bpatck-8 15000 R 850 17.10.11  13.04.15 05.04.21 480 @ 120.6 99.80 0.10 385004 99.80 99.99 8.74 4.25 313 Mertannyprus
Pyclugpo-01 10 000 R 8.00 241011 18.04.16 12.04.21 60.0 @ 120.8 /Baa3/BBB- aHepreTuka
Pyclugpo-02 10000 R 8.00 241011 18.04.16, 12.0421 60.0 @ 120.8 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 10.00/ 16.06.11 20.06.11 14.06.12. 1.0 13.3 99.00 29 100.25 100.50 19.60 2.52 0.09 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 4.4 100.34 | 0.10 100.12 100.53 6.61 3.73 0.34 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75 141011 13.04.12 11.3 100.54 100.40 100.70 7.25 3.84 0.85 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.0511 19.11.13 10.11.15 31.0 @ 54.8 100.75 2608 100.60 100.75 7.65 391 2.10 /Baa2/BB+ GaHku
PycduHancll 2000 R 790 18.05.11 20.11.13] 11.11.15 31.0 @ 54.8 101.10 75.05 100.95 750 3.90 2.10 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11 17.09.12, 14.09.15 16.0 @ 529 101.55 101.12 101.94 6.58 3.78 1.22 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 17.0 @ 529 101.36 4500 101.20 101.53 6.75 3.79 1.22 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/ 31.05.11 28.02.12 9.8 npou3BOACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 4.4 99.25 98.51 99.99 11.67 4.67 0.32 MalLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11 06.12.11/ 06.06.14 7.0 374 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12.20/ 29.07.11 26.07.13 26.9 101.00 13 100.51 101.25 11.99 6.02 1.74 yenyru
CB-®uHaHcl 1500 R 0.0 20.06.11 20.06.11 18.06.12, 1.0 135 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/ 24.05.11 24.05.11 0.4 1.00 npou3BoACTBO
Cesepcranb 5O-01 15000 R 14.00/ 20.09.11 20.09.11 18.09.12, 4.0 16.5 102.90 81500 102.90 103.15 5.81 6.78 0.34 B+/Ba3/BB- Cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 215 104.90 72 000 104.70 105.26 6.87 4.64 1.53 B+/Ba3/BB- Cbipbe
Cesepcranb 5O-04 5000 R 9.75  19.08.11 15.02.13 215 105.34 104.70 105.45 6.60 4.62 1.54 B+/Ba3/BB- Cbipbe
CesKab 03 1500 R 10.50/  28.06.11 27.03.12 10.7 NpoM3BOACTBO
CesCTABTO2 3000 R 12,50/ 20.07.11 17.07.13 26.6 106.80 | 0.30 1551 106.67 106.94 9.19 5.84 1.76 aBToONpoM
C3Tenex406 2000 R 810  09.06.11 08.12.11 70 BB//BB- Tenekom
C3Tenex506 2000 R 6.12.  24.05.11 21.05.13 24.7 BB//BB- Tenekom
C3Tenex606 3000 R 11.70/ 03.08.11 09.08.11 24.07.19 3.0 99.9 BB//BB- Tenekom
Cubups-01 2300 R 18.00/ 19.07.11 17.07.12 14.4 107.97 6 107.97 108.98 10.90 831 0.97 TpaHcnopt
CubmeTnHO1 10000 R 1350/ 20.10.11 20.10.14, 10.10.19 42.0 @ 1025  116.00 341642 115.75 116.00 8.21 5.80 2.68 meTannyprus
CubmeTnHO2 10000 R 1350/ 20.10.11 20.10.14 10.10.19 42.0 @ 1025  116.05 10 000 115.75 116.05 8.20 5.80 2.68 MeTannyprus
Cu6Tnk-806 3000 R 950 11.08.11 11.08.11 08.08.13 3.0 21.3 BB/ Tenekom
CWBYPXonal 1500 R 10.47) 03.11.11 01.11.12 18.0 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 06.10.11  04.10.12, 03.10.13 17.0 @ 29.2 102.03 151 101.50 102.03 8.35 4.76 1.23 Bl notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 39.8 75.00 Bl notpe6. ToB.
CuHTeppa 1 3000 R 0.01 04.08.11 01.08.13 27.1 Tenekom
Cuctlanc 1 3000 R 850 11.10.11 08.04.14 35.4 otossaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  18.10.11 15.04.14 35.7 otosBaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 22.2 105.69 8000 105.48 105.80 6.49 4.60 1.59 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11 14.08.12 12.08.14 150 = 39.6 110.20 100 056 110.20 110.50 6.30 6.67 1.10 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250/ 02.06.11 04.12.12 241116 190 675 108.90 | 0.70 4500 108.40 108.79 6.44 5.72 1.32 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 7.65  20.09.11 15.03.16 59.0 100.65 72 403 100.65 101.00 7.49 3.79 211 BB-/Ba3/BB Tenekom
CutpoHuke BO-1 2000 R 1150/ 21.06.11 26.06.12, 18.06.13 14.0 @ 25.6 101.55 1561 101.55 101.90 10.40 5.77 0.95 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075/ 10.10.11 151012 07.10.13 17.0 @ 29.3 100.70 54 100.31 101.00 10.32 5.32 1.23 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.05.11 29.05.12] 26.11.13 130 @ 31.0 10130 | 0.15 1331 101.05 101.35 7.98 4.50 0.92 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 08.06.11 121211 05.06.13 7.0 25.2 101.48 101.10 101.60 7.07 4.82 0.53 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 10.04.14 35.5 100.05 2521 100.05 100.20 8.40 4.11 243 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 11.0 TOProBAst
CtWHpycTpl 1000 R 07.07.11 07.07.11 19 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 14.3 93.94 2835 93.16 93.94 14.75 451 0.97 CTPOUTENLCTBO
C1pTpras03 5000 R 850 13.10.11 11.04.13 23.4 90.50 85.01 95.99 14.83 4.68 1.56 CTPOUTENLCTBO
CY-155 306 3000 R 12.70, 17.08.11 15.02.12 93 97.86 0.11 217 97.52 97.86 16.30 6.47 0.63 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11 03.03.12, 03.03.14 100 342 99.90 40 890 99.81 99.90 10.09 4.92 0.72 B3/ GaHku
CynocTpb-3 1500 R 9.25 05.09.11 05.09.11/ 03.09.12 4.0 16.0 100.79 99.00 100.80 6.77 4.58 0.30 B3/ GaHku
CY3K ®uHaHc-01 10000 R 935 08.07.11 10.07.13] 26.06.20 26.0 @ 111.1 @ 103.30 77216 102.00 103.49 7.75 451 1.82 cbipbe
Catnlpynnl 1000 R 11.70/  17.05.11 15.05.12 12.3 99.49 98.50 99.50 12.62 5.86 0.83 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 7.25  23.09.11 20.09.13 28.8 101.06 101.10 101.50 6.87 3.58 2.06 B+// Cbipbe
Tattenekom 4 1500 R 825 031111 01.11.12 18.0 100.75 | 0.75 100.00 101.50 7.85 4.08 1.32 Tenekom
Tardonab 4 1500 R 13.00/ 01.06.11 01.06.11 0.7 100.43 15403 100.37 100.40 5.34 6.45 0.06 B2/ GaHku
Tardonab 5 2000 R 850  21.09.11 21.03.12 10.5 100.84 1 100.60 100.85 7.60 4.20 0.78 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11 28.02.12, 26.02.13 100 @219 100.70 9000 100.70 100.85 7.96 4.33 0.72 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 8.0 19.4 101.23 6.54 4.31 0.56 B2/ GaHku
Tatthonab 60-01 2000 R 950 30.06.11 28.06.12] 26.12.13 14.0 @ 320 101.35 5000 99.90 101.35 8.38 4.67 0.99 B2/ GaHku
TatthoHab 60-02 2000 R 875  20.10.11 17.04.14 35.7 100.30 | 0.10 40 141 100.25 100.40 8.82 4.35 243 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11 24.06.11 12.06.13 1.0 25.4 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11 15.03.12] 11.03.14 100 @ 345 101.52 78 101.52 102.24 6.66 4.18 0.78 aHepreTuka
TrK-102 5000 R 16.99/ 05.07.11 11.07.11 01.07.14 2.0 38.2 101.92 11029 101.90 102.00 3.63 831 0.16 aHepreTMka
TrK-10 062 5000 R 760 10.08.11 10.08.11 06.02.13 3.0 21.2 aHepreTuka
TrK-2 6O-01 5000 R 9.000 20.09.11 17.09.13 28.7 100.60 | 0.70 224 960 100.01 100.60 8.89 4.46 1.98 CCCll JHepreTuka

TrK-2-01 4000 R 6.75/ 30.08.11 30.08.11! 3.7 100.14 95.00 100.20 6.34 3.36 0.29 cccll 3HepreTuka




Fixed Income Daily 12.05.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
TrK-406.1 5000 R 8.000 02.06.11 31.05.12 12.9 75.00 aHepreTMka
TrK-5-01 5000 R 875 141011 16.10.13) 06.10.17 30.0 @ 78.0 101.50 192 101.50 101.75 8.17 4.30 2.07 aHepreTuka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 280 @ 76.6 100.50 209 100.50 101.10 8.17 4.12 1.96 aHepreTuka
TrK-6MnB-1 2000 R 750  24.05.11 21.02.12 9.5 100.77 6.64 1.86 0.71 JHepreTuka
TrK-8 01 3500 R 880 12.05.11 10.05.12 12.2 aHepreTuka
TrK-9-01 7000 R 810 15.08.11 15.08.13 07.08.17 280 @ 76.0 100.10 186 100.10 100.50 8.18 4.04 1.92 aHepreTuka
TepHa-® 02 1500 R 1.00 041111 04.11.11 5.9 NpoM3BOACTBO
TexWHect-1 2000 R 7.00  26.05.11 26.05.11 05 4524 2.50 87.99 7.71 TOproBnst
TexHukonb® 3000 R 1.000 08.09.11 07.03.12 10.0 99.50 97.00 102.00 1.62 0.50 0.81 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 27.0 115.50 16 460 115.50 115.79 12.16 8.68 1.64 GaHku
TKCBaHk BO-01 1600 R 14.22)  23.09.11 20.09.13 28.8 103.85 103.00 104.67 12.65 6.83 1.83 GaHku
TKCBaHk 60-02 1500 R | 1650/ 31.0511 294111 261113/ 7.0 & 31.0 & 103.03 5000 10250 | 10319 | 10.96 798 | 047 6aHKw
TKCBatk 60-03 1500 R | 1400 230811 21.0812 18.02.14 160 @338 & 102.78 101.14 10470 | 11.90 679 | 1.06 GaHki
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 29.8 102.99 20051 100.62 102.99 7.63 4.28 2.09 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185/ 26.10.11 25.04.12) 23.10.13 12.0 @ 29.9 103.00 | 0.75 298 481 102.46 103.15 8.70 5.74 0.86 TpaHcnopt
TpaHcKanutan-2 1800 R 8.15 20.09.11 18.09.12] 15.03.16 17.0 @ 59.0 100.53 100.30 100.45 7.87 4.04 121 /Bl GaHku
TpaHcKoHTL 3000 R 950  30.08.11 26.02.13 21.9 105.04 105.17 105.70 6.58 451 157 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 495 103.79 103.50 103.65 7.62 4.23 2.65 BB+/Ba2/ TpaHcnopT
TpaHcKpea BO-1 5000 R 780 17.05.11 17.11.13 30.7 101.16 7.33 3.82 2.10 /Bal/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 13.3 100.75 100.49 101.00 6.27 3.42 0.98 /Bal/BB GaHku
TpaHcKpen3 5000 R 10.30/ 07.07.11 07.07.11 19 100.80 2435 100.80 101.05 5.07 5.10 0.15 /Bal/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 215 101.40 3909 101.30 101.40 7.34 391 1.93 /Bal/BB GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 35.7 101.92 305 000 101.70 101.95 7.65 4.04 247 /Bal/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 329 100.01 6.60 3.24 2.33 MaLLMHOCT.
TpaHcHedTb-01 35000 R 9.75 23.05.11  20.05.15/ 13.05.19 49.0 @ 975 107.39 700 000 7.54 9.05 3.02 /Baal/BBB Cbipbe
TpaHcHedTb-02 35000 R 9.75 11.10.11 01.10.19 102.2 /Baal/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11 25.09.15 18.09.19 53.0 | 101.7 11020 @ 043 747 355 110.00 110.20 7.08 8.96 3.37 /Baal/BBB cbipbe
TioMeHaHpr2 2700 R 8700 29.09.11 29.03.12 10.8 102.47 102.30 102.65 5.87 4.23 0.82 JHepreTuka
YBPuP-02 2000 R 950 29.10.11  29.10.12, 01.05.14 180 @ 36.2 100.07 132 000 100.05 100.15 9.66 4.76 1.28 GaHku
YB3-1 3000 R 9.25 16.06.11 13.12.12, 07.1217 190 @ 80.1 10130 | 0.25 10 050 100.35 101.30 8.53 4.55 135 MalLLMHOCTP.
YB3-2 3000 R 8.95 30.08.11 27.08.13 20.02.18 28.0 @ 82.6 101.07 100.50 101.20 8.60 4.42 1.93 MaLUMHOCTP.
YIMK-Y3Mo1 3000 R 8.25  30.08.11 28.02.12 9.8 MeTannyprus
YMMO 3 3000 R 10.00/ 16.06.11 14.06.12 133 102.00 98.03 100.14 8.20 4.89 0.95 MalLLMHOCT.
Ypankanuit 5O-01 50 000 R 8.25 22.08.11 17.02.14 33.8 100.00 BB//BB XUAMUS
Ypancu6/K 50-01 2000 R 950  03.06.11 28.02.14 34.1 101.70 3612 101.70 102.00 8.46 2.33 121 B+l (buHaHCbI
Ypancu6/K 60-03 3000 R 950  02.08.11 29.10.13 30.1 101.89 518 030 101.75 101.89 8.23 2.33 117 B+l (buHaHCbI
Ypancu6lK2 5000 R 1450/ 21.07.11 21.07.11 24 101.60 11697 101.55 101.60 6.06 7.12 0.18 B+ (pUHaHCbI
Ypancu6lK3 1500 R 16.50/  25.08.11 23.02.12 9.6 107.93 106.85 107.65 6.11 7.62 0.71 B+l (buHaHCbI
Ypancu6K4 2000 R 16.50/ 21.07.11 19.01.12 8.4 107.03 106.20 106.80 6.04 7.69 0.62 B+l (buHaHCbI
Ypancu6Ks 3000 R 850 21.07.11 19.01.12 8.4 100.97 1500 100.85 100.97 7.14 4.20 0.63 B+l (buHaHCbI
YPCABaHk 5 3000 R 10.05/ 18.10.11 18.10.11 53 101.76 37123 101.78 101.97 5.99 4.92 0.41 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175/ 21.07.11 19.07.12 145 105.55 168 000 105.50 106.30 6.92 5.55 1.04 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13 09.04.15 26.0 @ 47.6 102.90 | 0.05 9000 102.75 103.10 6.69 4.36 1.88 B+/Ba3/ GaHku
YpCW BO-01 1000 R 10.80/ 03.11.11 09.11.11 01.11.12 6.0 18.0 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50/  19.05.11 171111 6.3 BB-//B+ Tenekom
YpCW cep07 3000 R 850  13.09.11 13.03.12 10.2 BB-//B+ Tenekom
YpCW cep08 2000 R 750  05.10.11 03.04.13 231 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 06.10.11 06.10.11 4.9 101.10 100.66 101.00 4.57 3.60 0.39 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 7.15 27.09.11 26.09.13] 15.09.20 29.0 & 113.8 @ 101.20 101.00 101.50 6.68 3.52 2.08 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 281011 27.10.15 16.10.20, 54.0 & 114.9 @ 100.00 99.60 100.00 7.62 3.74 3.59 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.09.11 26.09.13) 15.09.20 29.0 & 113.8 @ 101.20 @ 0.10 25000 101.15 101.45 6.68 3.52 2.08 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 281011 241017 16.10.200 79.0 @ 114.9 99.40 15 000 99.75 100.10 8.05 391 4.79 /Baa2/BBB JHepreTuka
®CK EQC-10 10000 R 7.75 27.09.11 24.09.15 15.09.20 53.0 @ 113.8 99.50 10 000 100.10 100.30 8.03 3.88 3.48 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017 16.10.20, 79.0 & 1149 @ 100.39 99.75 100.29 8.06 3.97 4.78 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 785 15.06.11 16.06.11 12.06.13 1.0 25.4 100.42 100.15 100.40 3.30 3.90 0.10 /Ba3/B+ GaHku
XK® Batk BO-01 3000 R 6.65  26.07.11 22.04.14 35.9 100.08 99.95 100.25 6.79 1.66 2.52 /Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013 22.04.14 300 @ 359 100.03 100.00 100.15 8.12 1.97 2.08 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.07.11 12.10.11 5.1 100.14 | 0.01 90.02 100.40 6.92 1.77 0.39 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 815 20.07.11 19.10.11 17.0413 50 23.6 100.85 3540 100.50 100.85 6.32 2.02 0.41 /Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 14.06.11 111212 10.06.14 190 @ 375 100.40 99.86 100.35 7.69 1.92 1.39 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11 30.04.12] 23.04.15 120 481 101.80 | 0.20 92 094 101.62 102.00 7.15 2.20 0.88 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.00/ 12.07.11 12.07.11 21 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 9.25 28.06.11 29.06.12] 24.06.14 140 380 101.28 101.27 101.35 8.13 4.55 0.99 /Bl GaHku
LlentpTen-5 3000 R 9.30 30.08.11 30.08.11 3.7 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825 13.05.11 08.11.13 30.4 100.51 8.18 4.09 2.05 B2/ notpe6. ToB.
Yepkusosol 2000 R 12.75/ 31.05.11 31.05.11 0.7 100.38 100.30 100.45 5.73 6.33 0.05 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 2510.11 24.04.12] 21.04.15 120 @ 480 95.50 Joto3gaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50/ 07.06.11 08.12.11 04.1212 7.0 19.1 104.63 71256 104.50 104.63 8.12 7.86 0.50 loto3gaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.06.11 14.06.11 04.09.14 1.0 40.4 101.00 | 0.80 419 101.00 101.80 7.14 5.18 0.09 (buHaHCbI
OHeproCr-1 1500 R 12.000 20.05.11 20.05.11! 0.3 JHepreTuka
tOHuKpeanbaHk-04 10000 R 700 17.0511 161112, 10.11.15 180 @ 54.8 100.82 6.49 3.46 134 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11 03.09.13 01.09.15 280 @525 99.74 101.29 7.76 3.75 1.99 /Ba3/B+ GaHku
HOHMMunK 01 2000 R 14.00/  06.09.11 06.09.11 39 102.00 100.00 104.00 7.67 6.84 0.30 notpeb. ToB.
IOTK BO-01 2000 R 11.00 20.07.11 211011 17.1012 5.0 175 /B1/B Tenekom
IOTK BO-04 1000 R 1140/ 21.07.11 18.10.12 175 /B1/B Tenekom
HOTK-05 06. 2000 R 780 01.06.11 30.05.12 12.8 /B1/B Tenekom
0Taitp-® BO-1 1500 R 12.50/ 28.06.11 26.03.13 22.8 108.42 | 0.04 108.38 108.50 7.86 2.87 1.56 TpaHcnopt
0Taitp-® BO-2 1500 R 12.50/ 28.06.11 26.03.13 22.8 108.49 | 0.34 108.05 108.50 7.82 2.87 157 TpaHcnopt
0Taitp-® BO-3 1500 R 945  23.06.11 19.12.13 31.8 102.52 102.40 102.75 8.63 2.30 2.14 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 29.06.11 26.03.14 35.0 100.40 50 000 100.10 100.25 9.14 2.24 2.33 TpaHcnopt
OTaitp-® BO-5 1500 R 9.000 29.06.11 26.03.14 35.0 100.05 10 000 100.00 100.20 9.28 2.24 2.33 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  06.09.11 03.09.13 28.2 101.65 989 101.40 101.65 7.59 4.05 1.98 BB/ JHepreTuka

AkyTCK3HO2 1200 R 10.30/  08.09.11 08.03.12! 101 | 103.68 5000 103.05 104.24 5.74 4.95 0.76 BB/ 3HepreTMka
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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Benapycb-01 7000 R 870 23.06.11 20.12.12 19.6 97.80 1 96.00 98.50 10.59 2.22 1.36 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 60.7 | 100.10 3150 001 100.00 100.10 7.75 3.98 312 1IBB- MyHULMNanbHbI
Bonrorp064 1000 R 7.75 17.05.11 15.05.12 12.3 | 100.60 6.04 3.84 0.35 11BB- MyHULMNANbHbIA
BonrorpO69 2000 R 8.75  08.06.11 04.06.14 37.3 | 101.61 100.10 102.77 7.24 4.29 181 1IBB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.700  26.06.11 26.10.11 5.6 100.90 100.31 100.94 4.63 2.55 0.28 B MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 22.11.12 18.7 | 102.53 101.90 103.20 6.35 2.98 0.82 B MyHULMNanbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 438 | 102.03 101.70 7.69 2.14 1.83 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  30.05.11 29.08.11 37 100.70 264 100.70 5.83 2.03 0.28 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 18.9 | 101.84 102.10 102.80 7.54 219 1.10 BB-// MyHULMNAnbHbI
KanyxO6n-4 1500 R 10.11)  29.06.11 26.06.13 259 | 104.57 103.20 7.16 241 141 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.80 12.05.11 10.05.12 12.2 | 102.57 5.59 4.76 0.57 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 50.0 | 105.80 1000 105.80 106.00 7.16 2.34 1.97 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 22.11.13 309 | 101.89 | 0.89 101.50 101.97 7.10 3.89 1.73 BB/Ba2/ MyHULMNANbHbI
KOMW 88 06 1000 R 750  04.09.11 03.12.15 55.6 97.54 96.50 97.99 7.34 3.86 321 BB/Ba2/ MyHULMNANbHbI
KOMW 98 06 2100 R 7.75 19.10.11 18.10.14 419 | 100.30 | 0.30 100.00 101.00 7.40 3.87 2.49 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 11.14]  12.05.11 08.11.12 18.2 | 105.15 5.80 2.64 0.94 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12.00/ 10.06.11 05.12.14 435 | 11559 | 2.09 114.00 115.99 6.99 5.18 2.74 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 389 | 101.35 100.71 101.45 7.04 391 2.65 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 50.2 99.70 3000 99.70 99.88 7.52 4.00 3.27 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop45-06 15000 R 8.00 27.06.11 217.06.12 13.8 | 102.70 62 020 102.50 102.70 5.57 3.88 1.02 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 135.0 | 92.30 20837 91.60 92.50 8.00 4.32 6.86 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 74.2 98.99 99.00 99.70 7.56 4.03 4.51 BBB/Baal/BBB | mMyHULWMNanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 74 102.03 162 572 101.90 102.10 4.60 391 0.56 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop53-06 15000 R 8.00  01.09.11 01.09.13 28.1 | 102.30 200 001 102.30 6.37 3.94 2.01 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 16.1 | 102.45 102.11 102.75 5.75 3.94 1.20 BBB/Baal/BBB | mMyHULMNanbHbIi
Mrop56-06 20000 R 8.00 22.09.11 22.09.16 65.4 99.40 3 98.95 99.40 7.46 4.06 4.17 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop58-06 15000 R 10.00/  01.06.11 01.06.11 0.7 100.40 10 000 100.21 100.39 3.01 251 0.06 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop61-06 15000 R 15.00/  03.06.11 03.06.13 251 | 117.75 | 0.05 80 000 117.20 117.85 5.94 3.21 1.69 BBB/Baal/BBB | mMyHULMNanbHbIi
Mrop62-06 20000 R 15.00/  08.06.11 08.06.14 375 | 118.02 = 0.07 189 072 117.97 118.10 6.75 3.20 2.40 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop63-06 15000 R 15.00/ 10.06.11 10.12.13 315 | 121.00 = 065 200 227 120.45 121.00 6.30 3.12 2.06 BBB/Baal/BBB | myHULMNanbHbIi
Mrop66-06 110000 R 8.75 23.05.11 23.11.18 91.8 | 106.67 106.10 106.85 7.57 2.00 5.22 BBB/Baal/BBB | MyHULMNanbHbIi
Moc.06n.78 16000 R 8.00 19.10.11 16.04.14 357 | 10095 = 0.5 123197 100.80 100.95 778 3.95 247 [Bl/oto3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 14.06.11 11.06.13 25.4 | 102.00 5374 101.50 102.94 7.35 4.40 1.05 /Bl/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.00/ 27.09.11 15.03.12 10.3 | 107.75 15129 107.63 107.79 6.00 7.78 0.62 /Bl/oTo3BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7700 20.10.11 20.10.11 54 101.16 100.40 101.80 5.08 3.80 0.42 B+/oTo3Ban/ MyHULMNanbHbIi
HuxropO6n4 2700 R 8.00 24.05.11 17.11.12 18.5 | 101.19 101.90 6.77 3.92 0.90 B+/oto3BaH/ MyHULMNanbHbIi
003 25063 30000 R 6.20 10.08.11 09.11.11 6.1 101.41 520 000 101.24 101.35 3.39 1.52 0.48 BBB/Baal/BBB |roc. Gymaru
003 25064 45000 R 11.90, 20.07.11 18.01.12 8.4 105.50 100 000 105.52 105.60 3.84 281 0.64 BBB/Baal/BBB |roc. Gymaru
003 25065 46000 R 12.00/ 29.06.11 27.03.13 229 | 111.40 1 111.10 111.70 5.68 2.69 161 BBB/Baal/BBB |roc. Gymaru
003 25066 40000 R 10.55/  06.07.11 06.07.11 19 101.06 679 490 101.06 101.09 3.59 2.60 0.15 BBB/Baal/BBB |roc. Gymaru
003 25067 45000 R 11.30, 20.07.11 17.10.12 175 | 108.65 & 0.0 50 000 108.50 5.12 2.59 1.28 BBB/Baal/BBB |roc. Gymaru
003 25068 45000 R 12.00/ 24.08.11 20.08.14 399 | 11625 & 0.10 94 401 116.15 116.30 6.52 5.15 2.62 BBB/Baal/BBB |roc. Gymaru
003 25070 44947 R 10.00/  28.09.11 28.09.11 4.7 102.56 602 450 102.39 102.45 3.25 4.86 0.37 BBB/Baal/BBB  |roc. Gymaru
003 25071 80000 R 810  01.06.11 26.11.14 432 | 104.46 1 104.47 104.70 6.78 3.87 2.87 BBB/Baal/BBB |roc. Gymaru
003 25072 150000 R 715  27.07.11 23.01.13 20.8 | 102.45 | 0.5 3022 102.37 102.60 5.70 3.48 1.52 BBB/Baal/BBB |roc. Gymaru
003 25073 150 000 R 6.85 03.08.11 01.08.12 149 | 101.85 100 002 101.84 101.87 5.34 3.35 112 BBB/Baal/BBB |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 50.9 99.50 0.05 154 101 99.43 99.54 7.14 3.45 3.39 BBB/Baal/BBB |roc. Gymaru
003 25076 92241 R 7.10  15.09.11 13.03.14 34.6 | 101.55 | 0.05 19789 630 101.51 101.55 6.58 4.58 242 BBB/Baal/BBB |roc. Gymaru
003 25077 47429 R 735 27.07.11 20.01.16 57.2 | 100.35 | 0.04 161 220 100.33 100.36 7.39 3.65 3.70 BBB/Baal/BBB |roc. Gymaru
003 25078 99736 R 6.70 10.08.11 06.02.13 212 | 10152 | 0.02 125092 101.50 101.75 5.85 3.42 1.56 BBB/Baal/BBB |roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 18.0 | 100.74 54 000 100.45 100.70 5.44 5.96 135 BBB/Baal/BBB |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 14.2 | 100.80 1 100.80 100.95 5.50 151 1.07 BBB/Baal/BBB |roc. Gymaru
003 26200 50000 R 6.10 20.07.11 17.07.13 26.6 | 100.10 524 021 99.80 101.00 6.19 1.52 1.94 BBB/Baal/BBB |roc. Gymaru
003 26202 40000 R 11.20) 22.06.11 17.12.14 439 | 11475 4595 114.65 114.70 6.73 243 2.83 BBB/Baal/BBB |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 63.7 98.35 505 000 98.30 98.35 7.42 3.50 4.10 BBB/Baal/BBB |roc. Gymaru
003 26204 24758 R 750 22.09.11 15.03.18 83.3 99.29 0.09 5802 99.20 99.45 7.78 3.77 5.03 BBB/Baal/BBB | roc. bymaru
003 26205 17213 R 760  26.10.11 14.04.21 1209 | 9844 0.59 1 98.00 98.44 7.98 4.15 6.56 BBB/Baal/BBB | roc. bymaru
003 46002 62 000 R 8.00 10.08.11 08.08.12 15.2 | 103.30 102.62 3.49 3.86 0.70 BBB/Baal/BBB |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 88.9 96.87 525 000 96.00 96.70 7.72 3.60 5.19 BBB/Baal/BBB |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 63.7 97.65 4501 894 94.09 98.28 7.32 179 3.80 BBB/Baal/BBB |roc. Gymaru
003 46018 128934 R 8.000 08.06.11 24.11.21 1283 | 95.00 1 94.55 95.50 791 2.10 6.32 BBB/Baal/BBB |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 95.7 75.08 0.90 734 258 74.25 75.90 7.70 4.66 BBB/Baal/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 3012 | 90.00 0.60 22751 89.00 90.00 7.98 3.82 10.40 BBB/Baal/BBB |roc. Gymaru
003 46021 92794 R 7.00 17.08.11 08.08.18 88.2 89.54 4267 672 89.00 89.50 7.74 3.90 5.09 BBB/Baal/BBB |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 432 | 10240 | 0.15 50 000 102.20 103.00 7.22 4.28 2.28 MyHULMNANbHbIA
CamapO6n 3 4500 R 760 12.05.11 11.08.11 31 100.80 4.46 1.88 0.24 /Bal/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 135 | 100.88 | 0.57 100.31 101.47 6.30 1.72 1.01 /Bal/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 930 23.06.11 19.12.13 31.8 | 102.35 197 800 102.30 102.40 6.07 2.27 0.66 /Bal/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.00/ 13.05.11 10.05.13 243 | 113.00 5.67 331 133 /Bal/BB+ MyHULMNANbHbIA
CaHkT-MeTepbypr-01 10000 R 7.76.  26.05.11 19.11.15 55.1 | 101.60 1550 101.40 101.60 7.47 381 3.52 BBB/Baa2/BBB | mMyHuLiananbHbli
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 234 | 101.64 101.55 101.79 6.63 1.95 1.05 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 7.6 100.85 331858 100.85 101.16 5.67 3.46 0.58 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 19.5 | 100.30 100 100.45 100.60 6.85 3.48 112 B MyHUL@NanbHbI
Tomck.06-7 2500 R 13.00/ 27.05.11 27.11.13 31.0 | 108.52 106.30 108.90 6.43 2.92 1.32 B MyHULananbHbIi
YamypTus-2 1500 R 840 17.07.11 15.07.12 14.4 | 102.42 101.70 102.65 6.33 4.07 1.06 /Ball MyHULMNANbHbI
YomypTus-4 2000 R 8.70,  25.05.11 25.11.15 55.3 | 103.87 103.50 104.00 7.53 4.15 2.97 /Ball MyHULMNANbHbI
Xakacus-1 1200 R 820  25.05.11 25.08.13 279 | 102.47 100.10 102.70 6.92 2.00 1.58 MyHULMNANbHbIA
Yysawmsa-06 1000 R 724  19.07.11 17.04.12 114 | 101.01 100.90 102.37 6.26 179 0.86 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16  07.06.11 04.06.13 252 | 102.33 101 102.03 103.97 7.66 2.23 1.39 /Ba2/ MyHULMNANbHbI
AkyT-07 06 2500 R 780 21.07.11 17.04.14 357 | 101.73 101.10 101.50 7.18 191 2.02 BBI//BB- MyHULMNANbHbI
AkyT-09 06 2000 R 9.75  23.06.11 19.09.13 28.7 | 104.80 104.00 104.90 6.91 2.32 1.48 BBI//BB- MyHULMNaNbHbIA
Ap06n-09 3000 R 850  19.05.11 16.05.13 245 | 102.15 7.02 2.07 151 BB-// MyHULMNAnbHbI

ApO6n-34010 3000 R 8.00/ 19.07.11 15.04.14 357 | 101.44 0.04 100 000 101.40 101.63 7.36 1.97 225 BB-// MyHULMNanbHbIi
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EBPOOBJIUTALN
Ak bars-11 300 § 9.25/  20.06.11 20.06.11 13 100.71 | 0.04 2.58 459 0.11 BB/Ba3/ GaHku
Ak bars-12 2258 10.25.  03.06.11 03.12.12 191 | 10917 | 0.04 4.12 4.69 1.40 BB/Ba3/ GaHku
Alfa-Bank-12 500 $ 8.20/ 25.06.11 25.06.12 13.7 | 105.62 3.06 3.88 1.05 BB/Bal/B+ GaHku
Alfa-Bank-13 400 $ 9.25| 24.06.11 24.06.11 24.06.13 1.0 258 | 11012 4.20 BB/Bal/B+ GaHku
Alfa-Bank-15_03_18 600 $ 8.00 18.09.11 18.03.15 469 | 10811 027 5.63 3.70 3.28 BB/Bal/B+ GaHku
Alfa-Bank-17 300 $ 8.64 220811 22.0212 220217 10.0 A 705 | 103.23 4.36 4.18 0.74 BB/Bal/B+ GaHku
Alfa-Bank-17_09_25 1000 $ 7.88/  25.09.11 25.09.17 776 | 106.02 @ 0.06 6.70 371 4.96 BB/Bal/B+ GaHku
Alfa-Bank-21 1000 $ 7.75 28.10.11 28.04.21 1213 1 10199 015 6.57 3.80 6.89 BB/Bal/B+ GaHku
Alliance Oil-15 350 § 9.88/ 11.09.11 11.03.15 46.7 | 11094 | 042 6.59 4.45 3.16 BB+ Cbipbe
Alrosa-14 500 $ 8.88) 17.05.11 17.11.14 429 | 11544 | 0.8 4.12 3.84 2.96 BB-/Ba3/BB- Cbipbe
Alrosa-20 1000 $ 7.75/ 03.11.11 03.11.20 1155 | 108.71 @ 055 6.50 3.56 6.77 BB-/Ba3/BB- Cbipbe
Bank St-Petersburg-17 100§ 1050  25.07.11 25.07.17 75.6 [Ba3/ GaHku
BoM-13 500 $ 7.34/  13.05.11 13.05.13 244 | 10844 @ 007 2.97 3.38 1.82 BBB-/Baal/ GaHku
BoM-15 300 § 750/ 25.05.11 25.11.1¢ 553 | 10212 @ 034 6.95 3.67 3.68 BBB-/Baal/ GaHku
BoM-15_03 11 750 $ 6.70 11.09.11 11.03.15 46.7 | 107.05  0.10 4.67 313 335 BBB-/Baal/ GaHku
BoM-17 400 $ 6.81 10.11.11 10.05.17 73.0 | 103.00 = 0.12 6.20 3.30 4.89 BBB-/Baal/ GaHku
Credit Europe Bank-13 300 $ 775  20.05.11 20.05.13 247 [Ba3/ GaHku
EURDEV-14 500 $ 7.38)  29.09.11 29.09.14 412 | 11051 | 0.17 4.02 334 2.99 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88/ 21.09.11 21.09.12 16.6 = 103.69 5.03 3.80 127 BB//BB XAMus
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 84.8 | 100.83 @ 0.23 6.60 335 5.48 B+/B1/B meTannyprus
Evraz-13 1050 $ 8.88) 24.10.11 24.04.13 238 | 110.00 = 0.04 3.53 4.03 1.80 B+/B1/B meTannyprus
Evraz-15 750 $ 825/ 10.11.11 10.11.15 548 @ 11243 @ 046 5.12 3.67 3.79 /Ba3/BB- meTannyprus
Evraz-18 550 § 950/ 24.10.11 24.04.18 84.7 | 116.61 = 069 6.49 4.07 5.20 B+/B1/B metannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 19.3 | 102.87 @ 0.00 2.65 4.43 152 BBB/Baal/BBB |cblpbe
Gazprom-12 JPY 30000 Y 289/ 15.05.11 15.11.12 185 | 101.07 | 0.00 2.16 143 145 BBB/Baal/BBB |cblpbe
Gazprom-13 1750 $ 9.63  01.09.11 01.03.13 22.0 @ 11357 1.94 4.24 167 BBB/Baal/BBB |cbipbe
Gazprom-13 GBP 800 G 6.58/  31.10.11 31.10.13 30.1 | 106.74 | 0.00 3.62 6.16 2.26 BBB/Baal/BBB |cbipbe
Gazprom-13-2 1222% 451 22.07.11 22.07.13 26.8 BBB/Baal/BBB |cblpbe
Gazprom-13-5 400 $ 734 111011 11.04.13 234 | 11012 @ 011 1.94 333 1.80 BBB/Baal/BBB |cblpbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 271 | 11131 007 2.25 337 2.04 BBB/Baal/BBB |cbipbe
Gazprom-14 780 € 5.03 25.02.12 25.02.14 340 @ 10425  0.05 3.38 4.82 2.61 BBB/Baal/BBB |cblpbe
Gazprom-14_07_31 1250 $ 813/ 31.07.11 31.07.14 39.2 | 11542 @ 030 3.16 3.54 2.82 BBB/Baal/BBB |cbipbe
Gazprom-14-2 700 € 536/ 31.10.11 31.10.14 423 | 10537 | 0.07 3.64 5.09 313 BBB/Baal/BBB |cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 49.4 | 106.26 | 0.07 4.12 5.53 3.48 BBB/Baal/BBB |cblpbe
Gazprom-15_02_04 850 € 8.13| 04.02.12 04.02.15 455 | 11432 | 012 197 711 3.29 BBB/Baal/BBB |cblpbe
Gazprom-15_11_29 1000 $ 509 29.05.11 29.11.15 554 | 10544 @ 023 378 242 3.97 BBB/Baal/BBB  |cblpbe
Gazprom-16 1350 $ 6.21 22.05.11 22.11.16 674 | 109.39 @ 0.16 4.29 2.84 4.58 BBB/Baal/BBB |cblpbe
Gazprom-17 500 € 514/ 22.03.12 22.03.17 714 | 102.68  0.18 4.55 5.00 5.07 BBB/Baal/BBB |cblpbe
Gazprom-17-2 500 € 544/ 02.11.11 02.11.17 789 | 10439 @ 029 4.58 521 5.38 BBB/Baal/BBB  |cblpbe
Gazprom-18 1200 € 6.61 13.02.12 13.02.18 82.3 | 108.64  0.15 5.00 6.08 5.50 BBB/Baal/BBB |cblpbe
Gazprom-18-2 1100$ 815 11.10.11 11.04.18 842 | 119.02 @ 0.86 4.87 342 5.40 BBB/Baal/BBB |cbipbe
Gazprom-1¢ 2250 $ 9.25 231011 23.04.1z 23.04.1¢ 12.0 @ 96.8 BBB/Baal/BBB |cbipbe
Gazprom-20 1250 $ 7.20 01.08.11 01.02.20 106.3 | 109.57 @ 0.34 3.87 3.29 2.82 BBB/Baal/BBB |cbipbe
Gazprom-22 1300$ 651  07.09.11 07.03.22 1318 | 107.24 = 057 5.61 3.04 7.74 BBB/Baal/BBB |cbipbe
Gazprom-34 1200$ 8.63 28.10.11 28.04.14 28.04.34 36.0 | 279.6 12638 167 341 271 BBB/Baal/BBB  |cbipbe
Gazprom-37 1250 729 16.08.11 16.08.37 319.8 | 11037 @ 155 6.46 3.30 12.10 BBB/Baal/BBB |cblpbe
Gazprombank-11 300 $ 797 15.06.11 15.06.11 12 100.66 & 0.01 0.97 3.96 0.09 /Baa3/BB GaHku
Gazprombank-13 500 $ 7.93  28.06.11 28.06.13 26.0 @ 110.00 = 0.01 3.05 361 1.93 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25| 15.06.11 15.12.14 438 | 105.90 & 0.08 4.45 2.95 3.14 /Baa3/BB GaHku
Gazprombank-15 1000 $ 6.50 23.09.11 23.09.15 53.2 | 106.80 = 0.05 4.76 3.04 377 /Baa3/BB GaHku
Gazprombank-16 1208 735  08.05.12 08.05.16 60.8 /Baa3/BB GaHku
Gazstream-13 647 $ 5.63 22.07.11 22.07.13 26.8 @ 10419 = 0.00 3.62 2.70 2.03 BBB/Baal/BBB  |cblpbe
HCFB-11 500 $ 11.000  20.06.11 20.06.11 13 100.63 4.96 5.46 0.11 /Ba3/B+ GaHku
HCFB-11-2 450 $ 1175 11.08.11 11.08.11 31 102.12 312 5.75 0.25 /Ba3/B+ GaHku
HCFB-14 500 $ 7.00 18.09.11 18.03.14 347 | 103.04 @ 0.12 5.82 3.40 2.54 /Ba3/B+ GaHku
1IB-13 200 $ 11.000 15.08.11 15.02.13 215 D/Caa2/D GaHku
KZOSRU-11 200 $ 9.25 30.10.11 30.10.11 5.7 103.15 2.46 4.48 0.46 RD/ID Xummus
LenSpetsSMU-15 150 § 9.75  09.08.11 09.11.15 54.8 B CTPOUTENbCTBO
Lukoil-14 900 $ 6.38)  05.11.11 05.11.14 425 | 109.84 | 0.04 3.36 2.90 3.14 BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 $ 6.36/ 07.06.11 07.06.17 740 | 10799 @ 020 4.82 2.94 4.93 BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 $ 7.25/ 051111 05.11.19 1033 | 11121 @ 0.36 5.57 3.26 6.42 BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 $ 6.13 09.11.11 09.11.20 1157 Cbipbe
Lukoil-22 500 $ 6.66/ 07.06.11 07.06.22 1348 | 106.03 = 0.19 5.91 3.14 7.67 BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 $ 10.38)  10.09.11 10.03.16 58.8 99.24 0.35 10.57 5.23 3.66 B+/B1/ GaHku
MDM-11 200 $ 9.75 21.07.11 21.07.11 24 101.40 | 0.00 244 4.81 0.19 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 121011 5.1 101.88 1.86 6.33 0.42 BBB/Baal/BBB  MyHMUMNambHbIA
Moscow-16 407 € 5.06 20.10.11 20.10.16 66.3 = 101.54 @ 0.18 4.68 4.99 4.66 BBB/Baal/BBB | MyHMUMNAmbHbIA
MTS-12 400 $ 8.00 28.07.11 28.01.12 8.7 104.22 2,01 3.84 0.69 BB+/Ba2/BB Ternekom
MTS-20 750 $ 8.63 22.06.11 22.06.20 1110 @ 11467 039 5.95 3.76 6.52 BB+/Ba2/BB Tenekom
NKNH-12 1018 12.000  20.10.11 20.04.12 115 | 104.54 0.95 3.83 0.76 B/BL/ XAMua
NKNH-15 200 $ 850/ 22.06.11 22.12.15 56.2 99.32 0.73 8.80 4.28 2.16 B/BL/ XAMua
NMTP-12 300§ 7.00 17.05.11 17.05.12 124 | 10351 @ 0.02 3.46 3.38 0.95 /Bal/BB+ cepBuC
NOMOS-12 200 $ 9.25 17.06.11 17.12.12 19.5 | 108.07 3.99 4.28 145 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50 21.10.11 21.10.13 298 | 10316 @ 0.10 511 315 2.24 BB-/Ba3/ GaHku
NOMOS-15 350 § 875 21.10.11 21.10.15 541 | 106.58 @ 0.14 7.00 411 3.66 B-/B1/ GaHku
NOMOS-16 1258 9.75/ 20.10.11 20.10.11  20.10.16 5.0 66.3 = 102.98 @ 0.02 2.90 4.73 0.44 BB-/Ba3/ GaHku
Novatek-16 600 $ 533/ 03.08.11 03.02.16 57.6 | 103.79 @ 0.16 4.43 257 411 BBB-/Ba2/BBB- | cbipbe
Novatek-21 650 $ 6.60 03.08.11 03.02.21 1185 | 106.10  0.24 5.20 311 7.16 BBB-/Ba2/BBB- | cbipbe
Promsvyazbank-11 225% 875 20.10.11 20.10.11 54 | 10253 2.94 4.21 0.44 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 $ 9.63  23.05.11 23.05.12 126 | 10552 411 4.56 0.95 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 1075 150711 15.07.11 15.07.13 20 265 | 11170 | 0.09 481 0.23 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 620 251011 25.04.14 360 @ 100.80 | 0.10 5.90 3.06 2.66 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-15 200 $ 1275 27.05.11 27.05.15 49.2 | 118.78 0.05 7.30 5.37 3.08 BB-/Ba2/oTo3BaH | baHku
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PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-16 200 $ 1125 08.07.11 08.07.16 628 | 11547 @ 003 757 4.87 3.86 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250  31.07.11 31.01.18 819 | 11146 001 11.03 5.61 4.40 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 $ 750/ 22.05.11 22.05.12 12.6 = 10410 @ 0.06 341 3.60 0.96 /B1/B+ Cbipbe
Renaissance-16 3258% 11.000 21.10.11 21.04.16 60.2 = 101.60 = 0.33 10.57 5.41 373 B-/B1/B GaHku
RenCap-13 2258 13.000 01.10.11 01.04.13 23.0 @ 10728 0.21 8.72 6.06 1.65 B-/B1/B GaHku
Rosbank-12 1308 9.00 01.07.11 01.07.12 139 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26] 30.04.12 30.04.12 11.8 BBB/Baal/ GaHku
Rosselkhozbank-13 700 $ 7.18/ 16.05.11 16.05.13 245 | 109.02 @ 0.02 2.55 3.29 1.83 BBB/Baal/ GaHku
Rosselkhozbank-13 RUB 30000 R 750/ 25.09.11 25.03.13 22.8 | 102.67 @ 0.08 5.97 3.65 172 BBB/Baal/ GaHku
Rosselkhozbank-14 750 $ 713/ 14.07.11 14.01.14 326 @ 109.17 | 0.8 3.50 3.26 2.40 BBB/Baal/ GaHku
Rosselkhozbank-14-2 1000 $ 9.00/ 11.06.11 11.06.14 37.6 = 11507 @ 0.11 377 391 2.65 BBB/Baal/ GaHku
Rosselkhozbank-16 500 $ 6.97 21.09.11 21.09.11 21.09.16, 4.0 65.3 = 101.06 = 0.06 3.96 345 0.35 BBB/Baal/ GaHku
Rosselkhozbank-16 RUB 20000 R 8.70/ 17.09.11 17.03.16 59.1 | 102.90 @ 0.14 7.96 4.23 3.87 BBB/Baal/ GaHku
Rosselkhozbank-1- 1250 $ 6.30 15.05.11 15.05.17 732 | 1064t | 051 5.04 2.96 4.86 BBB/Baal/ GaHku
Rosselkhozbank-18 1000 $ 7.75  29.05.11 29.05.18 85.8 | 113.89 @ 047 5.36 3.40 5.36 BBB/Baal/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 54.4 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 3.63  29.10.11 29.04.15 483 | 10170 @ 0.09 3.16 178 3.67 BBB/Baal/BBB  |roc. Gymaru
Russia-18 3466 $ 11.000 24.07.11 24.07.18 87.7 | 14209 @ 0.69 417 3.87 5.29 BBB/Baal/BBB |roc. Gymaru
Russia-18 RUB 40000 R 7.85 10.09.11 10.03.18 832 | 106.77 | 0.27 6.15 3.68 5.23 BBB/Baal/BBB |roc. Gymaru
Russia-20 3500 $ 500 29.10.11 29.04.20 109.2 | 10244 @ 054 4.66 244 7.18 BBB/Baal/BBB |roc. Gymaru
Russia-28 2500 $ 12.75 24.06.11 24.06.28 2085 177.66 = 1.05 5.62 3.59 9.07 BBB/Baal/BBB  |roc. Gymaru
Russia-30 21218% 750/ 30.09.11 31.03.30 230.0 = 117.73 | 031 4.48 3.18 5.64 BBB/Baal/BBB |roc. Gymaru
RusStandard-15 200 $ 8.88/ 16.06.11 16.12.15 56.0 = 101.67 @ 0.29 8.43 4.36 3.60 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75/ 01.06.11 01.12.16 67.7 = 10271 @ 0.11 10.40 4.75 3.95 B+/Ba3/B+ GaHku
RZD-17 1500 $ 5.74/  03.10.11 03.04.17 718 | 10537 | 0.22 4.68 2.72 4.96 BBB/Baal/BBB | TpaHcmopT
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2419 BBB/Baal/BBB  TpaHcmopT
Sherbank-11 750 $ 593 14.05.11 141111 6.2 102.56 0.88 2.89 0.49 BBB/Baal/ GaHku
Sherbank-13 500 $ 6.48/  15.05.11 15.05.13 245 | 108.01 @ 0.08 2.38 3.00 1.84 BBB/Baal/ GaHku
Sherbank-13-2 500 $ 6.47,  02.07.11 02.07.13 26.1 | 108.23 | 0.05 2.50 2.99 197 BBB/Baal/ GaHku
Sherbank-14 CHF 400 C 350 121111 12.11.14 427 | 103.06 = 0.17 2.56 3.40 3.27 GaHku
Sherbank-15_07 1500 $ 550/ 07.07.11 07.07.15 50.6 = 106.09 = 0.26 3.90 2.59 3.65 BBB/Baal/ GaHku
Sherbank-17 1000 $ 540/ 24.09.11 24.09.17 776 | 10409 @ 0.84 4.65 2.59 5.34 BBB/Baal/ GaHku
Severstal-13 1250 9.75 29.07.11 29.07.13 27.0 @ 11283 @ 0.03 3.66 4.32 1.98 B+/Ba3/BB- Cbipbe
Severstal-14 375 $ 9.25 19.10.11 19.04.14 358 | 11417 @ 012 4.08 4.05 2.60 B+/Ba3/BB- Cbipbe
Severstal-17 1000 $ 6.70  25.10.11 25.10.17 78.6 = 10354 @ 0.34 6.03 3.24 5.20 B+/Ba3/BB- Cbipbe
SINEK-15 250 $ 7.70  03.08.11 03.08.15 515 | 107.62 5.64 3.58 354 BBB-/Bal/ (bMHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 78.7 99.74 | 034 5.42 2.70 5.38 TpaHcnopT
TCS Finance-14 175 % 1150  20.10.11 21.04.14 359 | 102.29 10.57 244 GaHku
TMK-11 600 $ 10.000 29.07.11 29.07.11 2.6 101.52 2.88 4.92 0.21 /B1/B npou3BOACTBO
TMK-18 500 $ 7.75 27.07.11 27.01.18 81.8 = 10476 = 0.62 6.38 3.70 5.12 /B1/B NpoM3BOACTBO
TNK-11 500 § 6.88) 18.07.11 18.07.11 23 101.07 | 0.00 110 3.40 0.18 BBB-/Baa2/BBB- | cbipbe
TNK-12 500 $ 6.13)  20.09.11 20.09.12 16.6 = 104.1€ = 0.04 297 2.94 1.30 BBB-/Baa2/BBB- | cbipbe
TNK-13 600 $ 750/ 13.09.11 13.03.13 224 | 10951 @ 0.01 219 342 172 BBB-/Baa2/BBB- | cbipbe
TNK-15 500 $ 6.25/ 02.08.11 02.02.15 454 | 107.92 @ 0.07 3.94 2.90 3.28 BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 $ 750/ 18.07.11 18.07.16 632 = 11320 @ 0.27 4.61 331 4.26 BBB-/Baa2/BBB- | cbipbe
TNK-17 800 $ 6.63  20.09.11 20.03.17 713 | 108.23 | 0.20 4.99 3.06 4.83 BBB-/Baa2/BBB- | cbipbe
TNK-18 1100$ 7.88/ 13.09.11 13.03.18 833 | 11479 @ 0.26 5.27 343 5.33 BBB-/Baa2/BBB- | cbipbe
TNK-20 500 $ 7.25/ 02.08.11 02.02.20 106.3 | 11092 @ 0.35 5.65 3.27 6.44 BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 10.51 18.07.11 18.07.17 75.3 | 104.24 | 0.00 10.69 5.04 4.28 /B1/ GaHku
TransCreditBank-11 350 § 9.00 25.06.11 25.06.11 15 100.81 1.90 4.46 0.12 /Bal/BB GaHku
Transneft-12 500 $ 6.10 27.06.11 27.06.12 138 | 10513 @ 0.00 1.50 2.90 1.08 /Baal/BBB Cbipbe
Transneft-12-2 700 € 5.38  27.06.11 27.06.12 138 | 102.82 @ 0.03 2.82 2.62 1.08 /Baal/BBB Cbipbe
Transneft-13 600 $ 7.70  07.08.11 07.08.13 27.3 | 11185  0.06 2.24 3.44 2.05 /Baal/BBB Cbipbe
Transneft-14 1300% 5.67/  05.09.11 05.03.14 343 | 107.38 @ 0.06 2.92 2.64 2.59 /Baal/BBB Cbipbe
Transneft-18 1050 $ 870  07.08.11 07.08.18 88.2 | 12463 012 465 349 | 550 /Baal/BBB Chipbe
URSA-11-1 130 $ 12.000 30.06.11 30.12.11 7.8 105.80 273 5.67 0.60 B+/Ba3/ GaHku
URSA-11-2 300 € 830/ 16.11.11 16.11.11 6.3 102.29 3.62 8.12 0.50 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00/ 04.06.11 04.06.11 04.06.13 1.0 25.2 /B1/B Tenekom
VEB-16 CHF 400 C 375 17.02.12 17.02.16 58.1 = 101.65 0.10 334 3.69 4.35 BBB/Baal/BBB  GaHku
VEB-17 600 $ 545/ 22.05.11 221117 79.6 = 10346 @ 0.50 4.83 2.63 5.34 BBB/Baal/BBB  GaHku
VEB-20 1600 $ 6.90 09.07.11 09.07.20 1116 = 108.81 @ 0.50 5.66 3.17 6.71 BBB/Baal/BBB  GaHku
VEB-25 1000 $ 6.80 22.05.11 22.11.25 177.0 A 103.89 @ 0.33 6.38 3.27 8.98 BBB/Baal/BBB  GaHku
Vimpelcom-11 300 § 8.38 221011 221011 55 102.91 181 4.07 0.44 /Ba3/BB- Tenekom
Vimpelcom-13 1000 $ 8.38)  30.10.11 30.04.13 240 | 109.26 = 0.02 347 3.83 1.83 /Ba3/BB- Tenekom
Vimpelcom-16 600 $ 8.25/ 23.05.11 23.05.16 61.3 = 11144  0.30 5.61 3.70 4.01 /Ba3/BB- Tenekom
Vimpelcom-16_02_02 500 $ 6.49/  02.08.11 02.02.16 57.6 = 10433 @ 0.34 5.44 311 3.98 /Ba3/BB- Tenekom
Vimpelcom-18 1000 $ 9.13/  30.10.11 30.04.18 849 | 11526 @ 0.26 6.38 3.96 5.25 /Ba3/BB- Tenekom
Vimpelcom-21 1000 $ 7.75 02.08.11 02.02.21 1185 | 106.32 @ 0.39 6.85 3.64 6.74 /Ba3/BB- Tenekom
Vostok Express Bank-17 438% 11.00  27.06.11 27.06.17 746 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 53.4 99.66 = 0.29 6.29 311 3.76 BBB/Baal/ GaHku
VTB-11 450 $ 750 12.10.11 12,1011 51 102.53 | 0.00 143 3.66 0.42 BBB/Baal/BBB  GaHku
VTB-11-2 1000 € 8.25 30.06.11 30.06.11 17 100.86 179 8.18 0.14 BBB/Baal/BBB  GaHku
VTB-12 1200 $ 6.61  30.10.11 30.10.12 17.9 | 106.03 | 0.00 241 312 141 BBB/Baal/BBB  GaHku
VTB-12-2 RUB 30000 R 12.000 28.05.11 28.11.12 18.9 BBB/Baal/BBB  GaHku
VTB-13 CHF 350 C 4.00 16.08.11 16.08.13 27.6 | 10327 @ 0.10 248 3.87 213 BBB/Baal/BBB  GaHku
VTB-15 750 $ 7.82| 04.08.11 04.02.15 455 BBB/Baal/BBB  GaHku
VTB-15_03_04 1250 $ 6.47/  04.09.11 04.03.15 464 | 107.14 @ 0.05 4.41 3.02 335 BBB/Baal/BBB  GaHku
VTB-16 500 € 425  15.02.12 15.02.16 58.0 = 100.52 = 0.04 4.08 4.23 4.28 BBB/Baal/BBB  GaHku
VTB-18 2000 $ 6.88 28.0511 28.0513 29.05.18 25.0 @ 858 | 108.17 @ 0.44 2.74 3.18 1.87 BBB/Baal/BBB  GaHku
VTB-18_02_22 750 $ 6.32) 220811 22.02.18 82.6 = 103.37 @ 0.26 4.67 3.06 5.48 BBB/Baal/BBB  GaHku
VTB-20 1000 $ 6.55 13.10.11 13.10.20 1148 | 102.72 1 0.38 6.17 319 6.96 BBB/Baal/BBB  GaHku

VTB-35 1000 $ 6.25 020711 02.07.15 02.07.35 50.0 | 293.9 @ 106.34 | 0.65 4.55 2.94 357 BBB/Baal/BBB | 6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

McnonHuTenbHbIN AUPEKTOP, PyKOBOAUTE b AenapTaMeHTa
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