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PybGneBble BbIMyCcKun CTPATErUg

VB mMeHeHue, 6.1.
YTM, % 3Ha4y 3afeH. 3aMmec. YTD BHELLIHWI PbIHOK
CLgaiiEy iy ) @ 2 MupoBble PUHAHCOBbIE PbIHKM 3aBEPLININ HeAenio Nof, 3HakoM pacTywen nHdnauum 8 CLLUA v no-
Fasnpom-11 69 14 3 65  npexHeMy CUNbHbIX ONaceHWn OTHOCWUTENBHO 3CKanaLy AONroBoro Kpusmca B EBpone. bonbLUMHCT-
BuIMenkom-6/7 84 - 10 (1  BO POCCUMCKMX €BPOOOHAOB B MATHULY He 0OPaTVUNM BHVMaHWE Ha HeraTiB Ha MUPOBbIX PbIHKaX W

MOLPOCIIU B LIBHE. ..ttt ettt ettt ettt ettt ettt cp. 2

CbipbeBble pbiHKM BHYTPEHHUI PbIHOK

WUameHenue, %

Oeduunt depepansHoro GloaxeTta Mo UToraM YeTbipex Mecsues roga cokpatuncs go 0,9% BBl ¢

L YD 1,5% BBIM 3a | kBapTan. HecMoTps Ha npodunumT dlogxeta, MnHGWH 3aHan 373 mnpa pyd. CornacHo

Sonaro, Hyrus 14950 (@7 06 52 payemy nporHO3y, NPMPOCT cerMerTa OM3 No UTOraM roaa cocTaBuT nopsaka 600 MpA py6. B naT-
Urals, §/6app. M3 15 (69) 27  HULY rocOBAMraLMM 3aKpbIINCL PasHOHANPaBNeHHo, ANVHHbIe DymMaru NPofaBanmuch, Ha NpeacTos-
SP Merams, wn 18888 (04)  (68) (52 L€V Heflene POCT JOXOAHOCTEN MOKET MPOLOMKMTBCR.  voovvevreeeeieariessieneeseeeeeesseseeeeeeens cp. 2
S&P C/x npop., wHp, 7853 (0.4) (7.7) (4.9

JeHeXHbIN pbIHOK

iliieriaing YpoBeHb NIMKBUAHOCTM COKPALLANca NoCnefHne Tpyu CecCUm, 1N CErofHs, Kak Mbl MOnaraem, CHUXeHne
mnpa pye. 3Haw 3apeH. 3amec.  YID  pOJOMXMUTCA Ha POHE MCTEYEHWS CPOKa YyMnaTbl CTPAXOBbIX B3HOCOB KOMNaHWaMW. Kak cnefdcrsume,
Peno 8 L5 15 (179 (83) 307781 ctaBk MBK MoryT BblpacTu. B naTHMLY KpaTKOCpOoYHble cTaBki MBK octanmch Ha npexHem ypoBHe,
) @71 (184 188 (3078 ° Donee 0ONrOCPOYHbIE CTaBKM MOAPOCTN HA 1 B.M. oottt cTp. 4
[encsumi 8LIB 4754 1.1 (443) (157.8)
NDF 1Y, % 3% (62) () 95)
MOSPrime ON, % 350 - s 15 HOBATIK(BBB-/BAA3/BBB-)
WameHenue, % B npownyto natHULYy HOBATSK onybnvkoBan pesynbTathl 3a | kBaptan 2011 r., KOTopble 0Ka3anuch
USDRUB 2815 07 01 (78  3HA4MTENIbHO Nyylle HalVX NPOrHO30B Kak B 4acTu BbIPY4KM, Tak 1 Ha yposHe EBITDA. B | kBapTane
2011 r. BbIpydKa yBenu4unack Ha 31% ksapTan k kapTany v Ha 62% rog k rogy o 45 mnpa py6.
NHaeKcbl EBITDA nonoHsanack Ha 42% KeapTan K KBapTany 1 Ha 28% rog k roay Ao 24 mnpg py6. C Hawlen To4-
Ku 3peHus, naen B obnunraumax HOBATIKaE CEMHAC OTCYTCTBYIOT. .viovivvieiieiieieeieenie e, crp. 5
Vs meHenue, 6.1.
6.n. 3Ha4y. 3ajeH. 3amec. YTD HMTN (BB'/BA1)
Russia 30 - UST 10 1340 - 5 (19  AreHtcTBO MoOdy'S MOHM3MIO AOArOCPOYHbIN KpeauTHbI penTiHr HMTI ¢ «Ba1» go «Ba3», ycTaHo-
EMBI + Spread 3014 25 16 129 BM1B MO PeNTNHIaM NpPorHo3 «CTabUNbHbLINY. [enctBme areHTCTBa Noc/1eoBarno 3a 3aKpbITeM cOoenkm
no nokynke komnaHuen 100% OAO «MTM» n BbiNo oxmnaaembiM. Mbl cHUTaeM, YTO y KOMNaHWUN He
BO3HMKHET Npob/em C noratueHveM Bbinycka espoobnuraumn Ha 300 MAH [OMN. Yepes rof, Halle
NHpnkaTnBHbIE cnpepbl oTHoLeHne K NCSP 12 Ha TeKyLLMX LIEHOBbIX YPOBHAX HENTPANBHOE.  ..veiiiveeeiiiiieeiiieeeeiieeen cp. 5
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RUSSIAN INFORMER

MHaukaTopbl AeHEeXXHOro pbiHKa HoBOoCTM M KOMMEHTapuu, OTHOCALLMECH K PbIHKY akuUuii, CM. B HaleM eXegHeBHOM u3OaHuu
Russian Informer.
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UcemoyHuku: PTC, MMBB, Bloomberg, ouerku YPAJICUba

Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapuUTENbHOMO MMCbMEHHOTO paspelueHus. © YPAJICUEB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

ANNeTUT K PUCKY CHUXXAETCS, CMPOC Ha aMepUKaHCKMe rocobnuraumm pacret. Mmposble p1UHAHCOBbIE PbIHKM 3aBEepPLUNIIN
Hefento Nof 3HakoMm pactyllen nHdnsumm B CLLUA 1 no-npexHeMy CUAbHBIX ONAaceHU OTHOCUTENIbHO 3CKanaummn 4ONroBoro
Kpu3smca B EBpone. CornacHo ony6amMKoBaHHbIM B MATHULY anpefibCkKM AaHHbIM, MHbnsums B CLLA okaszanach HECKOJbKO Bbille
oXnaaHnm 1 coctaBuna 3,2% rof K rogy. OfHako OCHOBHbIM MOCTaBLLUMKOM HeraTUBHbIX HOBOCTEW ocTaeTcs EBpona 1 ocobeHHo
Mpeums: oXUAaeTcs, YTO MOMOLLb, KOTOPYI B HacTosllee BPeMs OKasblBaloT cTpaHe EC 1 MB®, okaxeTcs HefoCTaTOYHO U
NpUOETCA yBenMyMBaTb ee 0DObeM, Tak Kak MHade He M3beXaTb PecTpykTypusaumm rpedeckoro ponra. OnybnvkoBaHHble B
NATHULY LlaHHbIe O TOM, YTO MO Utoram | kBaptasna poct BBl B eBpo30He NpeBbICUT OXXUAAHMSA, He CMOIMU yaep>KaTb GOHO0BbIe
nHOekcbl oT nageHuns Hu B CLUA, HK B EBpone, a eBpo — OT CHMXXeHUA K JoJinapy A0 ypoBHaA 1,4 eBpo/nons. B naTHMLY LeHbl Ha
HedTb NpekpaTUM CHUXKEHWE, NPOLOKABLUEECS HECKOSbKO IHeW, 1 cTabunmsnposanmck B6nmn3sn otmetkn 100 gonn. /6app. Ha
choHe 3aTonneHus Yactn paviorHos CLUA Bbiwefwen n3 deperos Muccucmnin. HecMoTpst Ha pocT MHMASLMW, NOL BAUSHUEM
DercTBa B Ka4yeCTBO BbIPOC CMPOC Ha aMepuKaHckme rocobnuraumm — goxogHocts UST10 onycTunace B NaTHUULY Ha 5 6.n. o
3,17%. W3 nybnnkyemMon CerofHs CTaTUCTUKM OCHOBHOW WHTEpPEeC MpPencTaBnsioT AaHHble 06 obbemMe MpoMMnpon3BOACTBA B
CLUA, a Takxe nokasaTenu Hdnaumm n Toprosoro 6anaHca B EBpone.

EBpOGOHAbI POC/IN, HECMOTPS HM Ha YTO. B NATHWULY Ccnpea MHOMKATUBHOIO CyBEPEHHOro Bbinycka Russia’30 kK 10UST BHOBb
paclwmpuncs Ha 4 6.n. go 1,36 6.Mm., Npyn ToM 4TO LeHa bymaru nodHsnack Ha 5 6.n. o 117,35% o1 HoMuHana. OcTanbHble
Oymaru B cyBepeHHOM cermeHTe Bblpocin oT 10 go 40 6.n. BONbLWMHCTBO POCCUMCKMX €BPODOHOOB B MATHMLY Takxke He
0bpaTUIN BHYMaHME Ha HEraTMBHbIA HAaCTPO MUPOBLIX PbIHKOB, M NMOAPOCM B LieHe. Ha (hoHe cTabunmsaumm LieH Ha HedTh B
HedTAHOM CermMeHTe akTVBM3MPOBANMCh NMOKYNaTeny — NOAOPOXanu npakTnieckn Bce bymaru FasnpomMa (B ANMHHbIX DymMarax
KOTMPOBKW BbIpOC/ Bonee yem Ha 1 n.n.), Nlykomna (B cpenHem Ha 50 6.n.) n TNK-BP International (poct B cpenHem Ha 30
6.n.). Y metannyproB OonbWMM CnNpocoM nomnb3oBanuch Evraz-18 (+30 6.n.) u Severstal’17(+48 6.n.).B GaHKoBCKMX
eBpoobnMraumsa Takxke npeobnadann MNokKynkm — Havbonbluer MonynspHOCTbio nonb3oBanuck  Alfabank’21 (+ 60)
BoM'15_03 11 (+22), Rosselhozbank’18 (+67) VTB'20 (+61), B Toxe Bpems HebosblUMe NPoaaxu npownv B bymarax
MpomcesizbbaHka 1 CoepbaHka. Dbloyepcbl Ha aMepuKaHckme hGOHAOBbIE MHAEKCHI CErOAHS TOPryloTCs B MUHYCE, YTO MOXET
MPUBECTU K HEDOSBLLIOMY CHUXEHMIO Ha OTKPBITUN POCCUNCKUX MAOLLAAOK.

Opui FronbaH, golbanyv@uralsib.ru

BHYTpPEeHHMM PbIHOK

MNpocdununt GlopxeTa cokpawaercda. B natHULY MuHbUH onybnvKoBan npeaBapuUTenbHYIO OLEHKY WCMONHeHus
efiepanbHOro HoaXeTa 3a nepsble YeTbipe Mecsala roaa: boaxeTHbI npoduunTt cokpatuncs fo 0,9% BBl ¢ 1,5% BBIM no
utoram | keaptana 2011 r. (gaHHble 3a | KBapTan ObiIM NEPECMOTPEHbI B CTOPOHY MOBbILLEHUS — M3HAYanbHO NPOMULUT
oueHuBancs B 1,1% BBI). B anpene 6iogxet Obin UCMONHeH ¢ geduumToM B pasmepe 1,1% BBI. BiogxeTt ocTaBancs
Oe3nedbVUMTHBIM 3a CHET ONaronpUSTHOM KOHBIOHKTYPbI CbipbeBbIX PbIHKOB: OH OblN CBEPCTaH M3 pacyeTa LeHbl HedTn Urals Ha
ypoBHe 75 ponn./6app., Toraa Kak cpefHss LeHa 3a OTYeTHbIN Nepuof coctasmna 106 ponn./6app. OduLmanbHbI TPOrHo3 no
nToram rofla npeanonaraet npoduunT BrogxeTa, paBHbin 3,6% BB, Mbl e NporHosnpyem ero gebuunt B pasmepe 1,5% BBIT.
MWHOUH nnaHvpyeT MpodUHaHCMpoBaTh OorMblylo YacTb AeduumTa 3a C4eT 3aUMCTBOBAHUIA, MPEUMYLLECTBEHHO Ha
BHyTpeHHeM pbiHke (1,7 TpnH py0.). bnaropmaps poporon HedTu Poccus MoxeT nonyymte nopsgka 1,1 TpnH py6.
LLOMONTHUTENbBHbIX OXOA0B, U C Y4ETOM 3TOrO B HACTOALLMIA MOMEHT PAacCMaTPUBAIOTCS MOMPaBKM K 3akKOHY O DiofXeTe, CornacHo
KOTOPbIM BHYTPEHHME 3alUMCTBOBaHUS MOTYT ObiTb cokpalleHbl 4o 790 mnpg py6., a gecbuumt Glogxeta — go 1,3% BBI.
HecmoTps Ha npoduumnt BloaxeTa, 3a nepsble YeTbipe Mecaua roga MuHGWH 3aHsn 373 mnph pyo. nytem Bbinycka OD3, u
npvienek ewe 40 mnpg pyb., pasmects pybnesbie eBPOOOHALI. Mbl M3Ha4anbHO NMPOrHO3MPOBANK, YTO (hakTMYeCKUn 0bbeM
3aMMoB ByaeT HMXe, YeM npegnonaraloT BroaxeTHble NPOEKTUPOBKM W NOATBEPXKAAEM HaLl MPOrHO3, COrfacHO KOTOPOMY Mo
nToram rofia npupocT cermeHta OM3 coctaBut nopsaka 600 mnpg pyo.

O®d3 3aKkpbINCL pa3HOHAMNpPaBeHo. B NATHWLY B cekTope rocobnmraumi He CIoXMNOCh eOMHOro TPeHAA: AJIVHHbIN KOHeL,
KpVBOW OKasanca nof aasneHuvem (Hanpumep, O3 26204 notepsann B ueHe 31 6.n.), OymMarn C Atopaumen 0o Tpex net
HECKOMbKO Nnoapociu. [axe pacTylive LeHbl Ha HedTb (MecadHbIn dbloYepc Ha HedTb Mapki Brent B xomde TOProBon ceccum
npubasnsan nout 0,8%, nogHaBWWCL [0 ypoBHA 113,9 ponn./6app.) He cMornM NogAepkaTb POCCUMNCKME rocobnmraLmm 1
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BanioTy. PyOnb no ntoram ToproBow ceccun ocnab otHocuTenbHo gonnapa Ha 0,15% po 27,98 pyb./monn. Ha npencrosiuen
Hepene B Poccum 3annaHMpoBaHa Nybnmkaums 6onbworo obbeMa MakpocTaTUCTUKKM, B TOM YMCe NpenBapUTeibHOM OLeHKM
BBIM 3a | kBapTan 2011 r., AaHHbIX NO NPOMMPOU3BOACTBY U LieHaM NPOM3BOAUTENEN 3@ anpefb, HO POCCUMCKUM PbIHOK, Kak
00bI4HO, ByfeT B 3HaYMTENbHO BOMbLLEN CTENEHM NOABEPXKEH BANAHMIO BHELLHMX, YeM BHYTPEHHWX, (DaKkTOpOoB, @ Ha MUPOBbIX
PbIHKaX KOPPEKLMOHHOE HaCTPOEeHME MOXET COXPaHUTLCS, Tak YTO BO3MOXEH AanbHEWLLNIA POCT LOXOQHOCTEN.

Onbra CtepuHa, sterinaoa@uralsib.ru



OEHEXHbIA PbIHOK
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CerogHsILLHASA ynnaTta CcTpaxoBbiX B3HOCOB noBivseT Ha TIMKBUOHOCTb

CerofHs 1CTeKaeT CPOK, OTBeAEHHbIN ANA YyNNaTbl CTPAax0BbiX B3HOCOB
KOMMaHWAMM, N YPOBEHb NIMKBUAHOCTU MOXET ellle COKPaTUTbCA, HTO
Oyner cnocobctBoBaTh pocTy cTaBok MBK. CoBOKyMHbII 06bEM
cpencts H6aHkoB B LIb yMEHbLIMNCA: OCTaTKM Ha KOPCHETaxX KPeauTHbIX
ydpexpaeruni B LIb Bbipocnv Ha 42,1 mnpg py6. no 729,2 mnpg pyb6.,
neno3unTbl 6aHkoB B LB cokpatmnunce Ha 78,1 mnpa py6. no 397,3

MIpL  pyb. B mATHMUY KpaTKOCpoyHble cTaBkM MosPrime He
n3Mennnuce. MrHamkatmeHaa crtaska MosPrime no ofHOAHEBHbIM
KpeamMTam no-npexHeMy coctaBnser 3,5%. Croumoctb 6Goree

«ANMHHBIX» AeHer Ans 6aHKoB (04HO-, ABYX-, TPEX- U WeCTUMecs Hble
CTaBKuW) Bblpocna Ha 1 6.n.

B nATHMUY pybnb ocnab npoTVB OWMBaMIOTHOM KOP3WHbI, KOTopas
nogpoxana Ha 3 konerku no 33,32 pyb. Kypc gonnapa Ha MMBB
ynan Ha 9 korneek 1o oTMeTkM 27,94 py6./0onn., a eBpo yKpenuncs Ha
18 koneek o 39,89 py6./eBpo. Ha toHe obBOCTpeHWs [0ONrosou

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %

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

e OiHOAHEBHaS CTaBKa MosPrime, % (npas.Luk.)
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NecmoyHuku: L|b PO

npobnembl [peLmn eBpo CHU3UNCS NPOTUB fonnapa Ha 1% ¢ 1,425 ponn./espo fo 1,41 ponn./eBpo. MHaekc gonnapa Bbipoc
Ha 0,7%. CerogHs yTpoM (HOHAOBbIE VHAMKATOPbI TOPryOTCS B OTPULLIATENbHOW 30HEe, LieHa Ha HedTb Takxe MAEeT BHM3: Brent
notepsina 1 gonn., onyctmewmch co 114 ponn./6app. oo 113 gonn./6app. Takum 0bpa3oM, cuTyaums ans pyons cknafbiBaeTcs
He camas bnaronpuaTHas, 1 Mbl OXWOAEM ero CHUXEeHWs Mo OTHOLeHWIo K fonnapy o 28,0-28,1 py©6./gonn.

Kypc eBpo oTHocuTenbHo gonnapa CLUA
v pyons

Kypc py6./nonn.
1 ueHa bappens HedTn Brent, gonn.
130 r 27,0
125 F 275
120 r 28,0
15 N (N - 285
110 A v F 29,0
105 | |eHa HethTW Brent, [ 29,5
100 4 Aonn./Gapp.(nes. wKk.) | 30,0
95 ta d Kypc nonnapa CILIA, L 30,5
~ py6./aonn. (npas. Luk.)
90 - 31,0

NemoyHuku: Bloomberg, MMBE

1,80 @ [lonn1. CLLIA/eBPO (N€B. LUK.)

1,48
1,46
1,44
1,42
1,40

1,30

1,38 |

1,36 § v 4

1,34 A P/‘A \/.

1,32 f\J 39,5

Py6./eBpo (npas. LLK.)

1,28 +—

Tt 39,0

Mcmoyruku: Bloomberg, MMBbB

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

HOBATJK (BBB-/Baa3/BBB-)

Poct 6u3Heca u cCHUXXeHne J0NroBON HarpysKku —
ot4yeTHOCTb 3a | kBapTtan 2011 r. no MCHO

CunbHble pe3ynbTaTthbl. B natHmuy HOBATOK onybnunkosan pe3ynbtaTthl 3a | kBapTtan 2011 r., KOTopble 0Ka3anucb 3Ha4UTENbHO
Jlydlle HalKX MPOTrHO30B Kak B 4acTV BbIPy4KM, Tak 1 Ha ypoBHe EBITDA. OnepauoHHble MokasaTeny B OTHETHOM KBapTarsne
NPOAEMOHCTPUPOBANM BHYLUUTENBHBIA POCT, H4TO CBA3AHO C OPraHU4eCKMM POCTOM A00ObIYM Ha MECTOPOXAEHWNAX KOMMAHWK, a
Takxe c npuobpeteHnem 51% CubHedTerasa, kKoTopbin obecnednn nopsaka 10% BbIpyYkn OT MPOAAXW rasa. B ot4eTHOM
kBapTane fobblya rasa ysenmumnuce Ha 39% rog k rogy o 14 mnpg kyb. M, ra3oBoro KoHzeHcata Ha 76% rog k rogy no 724
ThIC. T, @ MOMYTHOIO HETAHOro ras3a — BCero Ha 2% rof K rofy Ao 229 tbic. T. OCHOBHYIO YacTb NPUPOCTa A0bbIYM obecrnevmno
KfloYeBoe AN KoMnaHnm KOpxapoBckoe MectopoxaeHue, fobblya ra3a Ha KOTOpPOM yBenmumnack Ha 40% rof K rogy oo 8 Mnpg
Ky6. M, @ XXMAKNX yrneBogopoaos — Ha 45% rog K rogy Ao 679 Tbic. T.

[.]

MoTeHuman B oGnUrauusx oTcyTcTByeT. [yOonmnkaums oT4ETHOCTN CBMAETENLCTBYET O CMOCOBHOCT KOMMaHNM reHepUpoBaTh
cTabunbHble [eHeXHble MOTOKM M KOHTPONMPOBaTb AOMrOBYIO Harpysky. OfHako, MO Hallemy MHEHWIo, naen B obnuraumsx
HOBAT>Ka celyac He BMAHO. Ha BHYTPeHHEM pbiHKe B 0OpaLLeHnn HaxoamTCs ToNbKO oamH Bbinyck HOBATEK BO-1, koTopsbii
TOPryeTcs NpakTMyeckm Ha OAHOM ypoBHe ¢ Bymaramu lasnpom Hedtv (BBB/Baa3/BBB), otnuyalollencs Gonee BbICOKMMM
PenTUHraMu v bonblwMMKN MaclwTabamu Or3Heca. HefaBHO pa3MelleHHble eBPOOONMraLn, Ha Hal B3rNsL, TakXKe BbirMsaasaT
HEMHOTO NepeKyrnIeHHbIMU, TOPrysich C OXOAHOCTAMU HeMHoro Huxke TNK-BP International (BBB-/Baa2 /BBB-).

[onHbIV KOMMeEHTapuvl by et orybnmkoBaH B brivxavilee Bpems.

tOpui Fon6aH, golbanyv@uralsib.ru

HMTH (BB-/Ba3)

Moody's nocnepgoBano 3a S&P

Moody’'s NoHN3NNo PENTUHIYM KOMMNaHUU Ha ABe cTyneHn Ao «Ba3». AreHTctBo Moody’'s MOHU3MAO KPeAUTHbIV PEUTUHT
HoBopoccuMincKoro Mopckoro ToproBoro nopta ¢ «Bal» go «Ba3», ycTaHoBMB MporHo3s «CTabunbHbin». PENTUHT Bbinycka
eBpoobnmraumn NCSP “12 noHukeH aHanoru4HbiM obpa3oM. [lercTBre areHTCTBa NOCNenoBano 3a 3aBeplleHueM COenkin no
nprobpeteHmio 100% OAO «MTI», a TakKe N3IMEHEHNAMW B CTPYKTYpe akLMOHEPOB KOMMaHWUK. o pe3ynbTataM nokynku MTM
JonroBas Harpyska HoBOpoCCMIMCKOro mopTa 3HaYMTENIbHO BO3POCSa, OAHAKO, MO MHEHMIO areHTCTBa, HeraTMB KOMMeHCMpPYeTcs
yBenu4eHneM Macwrtaba KOMMNaHMW, a Takxke ee CTpaTerMyeckMM 3HayeHMeMm, MO3TOMY MPOTHO3 M3MEHeHWsi penTUHra —
«CTabunbHbIN.

OXuAaBLIMNCSA War, HeruTpanbHo ansa eBpoboHpa NCSP '12. MNoHuXeHWe perTuHra areHTcTBoM Moody's ObINo MOAHOCTbIO
oxunpgaembiM. Mecsl, Haszaf S&P MocTynuno aHanorvyHbiM 0OpasoM, W Temepb PENTUHIA KOMMaHUWM OT 0BOoMX areHTCTB
HaxoOATCs Ha OfHOM ypoBHe. Mbl c4mTaem, 410 y HMTI He BO3HMKHET Npobnem ¢ noratueHnem epoobnuraumin NCSP 12 (YTM
3.4%) Ha 300 MnH [0NN. Yepes rof; B NocieaHee BpeMs UX KOTUPOBKM Clabo pearvpyioT Ha HOBOCTW BOKPY KOMMaHWUM, Halle
OTHOLLIEHME K BbIMYCKY Ha TEKYLLMX LLEHOBbIX YPOBHAX ABAAETCA HEUTPANbHBIM.

Hapexaa Meipcukosa, myrsikovanv@uralsib.ru
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TKoHTUH.02 7000 R 9.000 16.06.11 14.06.12 133 97.52 95.03 100.00 11.44 4.60 0.92 TOproBnst
AsaHrapa-03 1500 R 11111 10.05.13 243 100.10 1 100.00 100.10 -0.05 2.00 GaHku
AMKK 1006 6000 R 8.05 15.05.11 15.11.18 914 100.95 8.05 1.94 373 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.06.11 15.09.20 113.8 100.40 100.05 101.00 742 2.06 4.52 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 125.9 99.85 | 0.01 99.50 99.80 8.54 2.08 5.31 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 133.0 102.60 50 100 102.80 103.00 8.91 220 5.73 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.07.11  15.04.16/ 15.07.23  60.0 148.2 101.03 250 000 100.80 7.97 1.97 3.80 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 202.0 102.10 /A3/BBB (buHaHCbI
AVKK 406 900 R 870/ 01.08.11 01.02.12 8.8 102.44 102.02 102.45 5.34 214 | 067 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.07.11 15.10.12 174 | 10131 1 101.31 101.55 6.00 1.81 0.84 JA3/BBB MHaHChI
AVKK 606 2500 R 740/ 15.07.11 15.07.14 386 | 101.54 100.21 101.38 6.78 182 | 1.86 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 63.0 | 100.79 100.45 100.70 763 190 | 287 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14) 15.06.18 35.0 86.3 | 100.94 100.00 101.00 | 7.34 190 | 1.82 JA3/BBB hMHaHChI
AVXKK-A19 6000 R 7.70  15.05.11 15.11.24 164.5 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 2112120 7.0 19.6 100.95 10 007 100.68 100.95 9.81 5.56 0.54 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 55 101.00 | 0.25 100.75 101.76 5.70 3.90 0.43 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13) 12.0 295 102.29 101.21 102.44 5.65 4.02 0.88 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 5.0 287 102.76 100 102.76 103.19 6.07 6.82 0.35 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 13.0 30.7 107.71 101.51 107.55 6.07 6.41 0.89 B+/B1/ Cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 50.1 104.39 104.30 104.40 7.92 214 3.21 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11 25.06.13] 18.06.15 26.0 49.9 102.80 178 670 102.56 102.80 6.94 2.00 1.82 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11 28.06.13] 23.06.15 26.0 50.1 102.80 | 0.10 46 979 102.60 102.80 6.97 2.00 1.83 BB-/Ba3/BB- Ccbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 49.9 104.30 72 368 104.30 104.36 7.94 2.14 3.20 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 33.0 57.5 101.65 | 0.15 120 662 101.57 101.75 7.7 4.05 2.28 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000 07.06.11 05.06.12 13.0 100.00 | 0.10 6958 99.96 100.00 19.22 4.49 0.48 TOproBnst
ATom3HNp06 10000 R 750  15.08.11 15.08.14 39.7 100.10 48 99.90 100.10 745 749 2.66 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 23.2 101.81 101.00 101.95 6.73 3.80 1.74 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  10.10.11 08.04.13 23.2 101.48 101.00 101.95 6.92 3.81 1.74 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 5.0 23.2 100.60 100.30 100.60 6.60 4.01 0.39 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 11.0 28.8 100.44 56 355 100.00 100.49 7.08 3.72 0.80 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 121213 19.0 31.5 101.80 7440 100.02 101.79 7.40 4.16 1.37 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 26 100.22 541 321 0.20 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 21.0 100.00 7.68 3.76 1.50 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16/ 20.0 68.0 108.30 | 0.10 32440 108.30 108.37 7.02 5.76 1.35 cbipbe
BalHedTb-02 15000 R 1250 21.06.11  21.1212] 13.12.16) 20.0 68.0 108.35 | 0.15 190 787 108.20 108.40 6.98 5.75 1.36 cbipbe
BalHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16/ 20.0 68.0 108.21 | 0.01 463 187 108.20 108.45 7.08 5.76 1.35 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 9.5 101.75 | 045 860 101.50 102.35 14.98 8.33 0.65 meTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 120 23.9 100.58 98.00 105.00 8.37 441 0.87 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 35.0 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 1.59 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12) 11.10.13] 17.0 294 101.15 20000 101.00 101.22 6.59 3.62 1.28 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 17.0 294 101.15 20000 101.00 101.22 6.59 3.62 1.28 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12) 11.10.13] 17.0 294 101.20 101.00 101.22 6.55 3.62 1.28 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.06.11 27.06.13 25.9 101.99 | 0.34 6.99 3.86 1.82 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 25.9 101.90 408 945 101.90 7.04 3.87 1.82 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 7.35 141011 1210.12] 11.10.13] 17.0 294 101.22 63 180 101.00 101.22 6.54 3.62 1.28 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 8.50  15.06.11 15.03.40 351.1 101.94 102.30 8.49 2.10 10.14 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 214 87.50 290 75.00 100.00 1713 4.56 1.40 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 26.6 104.00 500 000 103.00 104.00 7.36 4.43 1.84 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 15200 12.07.11  14.07.11] 08.07.14, 2.0 384 101.47 1 101.47 101.55 5.83 747 0.16 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 53.8 100.40 | 0.19 44 412 100.21 100.45 8.36 4.12 3.48 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 53.8 100.35 69 028 100.21 100.59 8.37 4.12 3.48 /Ba3/BB- Tenekom
BnrTnkBT-4 3000 R 6.65 07.06.11 03.09.13 28.1 BB+//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11 211111 141112 6.0 184 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 55.7 101.70 1188 101.70 8.52 4.32 345 CepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 221 98.57 8.53 3.79 1.58 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 12.0 29.6 100.55 | 0.05 540 100.55 100.90 8.45 4.46 0.85 B2/ GaHku
BTB - 5 06 15000 R 740 21.07.11 17.10.13 29.6 100.50 | 0.50 150 300 100.00 100.99 7.37 1.84 2.09 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 14.0 62.7 101.35 505476 101.30 101.45 6.10 1.77 1.06 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 15.06.11  20.12.11) 10.12.14, 7.0 436 10240 | 0.14 102.20 102.45 5.49 2.36 0.56 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 17.06.11 15.03.13 224 102.26 101.45 102.12 6.44 1.85 1.61 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.06.11 15.03.13 224 101.55 408 001 101.00 103.00 6.87 1.87 161 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.06.11 15.03.13 224 101.50 339498 101.51 101.65 6.90 1.87 1.61 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  05.10.11 05.10.11 4.8 102.53 101.80 102.81 5.02 5.59 0.38 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212  05.02.13 9.0 211 99.99 4.56 2.24 0.70 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.06.11  07.06.11/ 29.05.13 1.0 249 101.00 1 100.00 101.00 3.1 0.08 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 16.0 33.8 100.00 100.00 100.45 6.92 3.44 117 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14, 12.0 424 100.93 | 0.01 1803 100.95 101.50 6.14 1.75 0.86 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 700 120711 14.0711) 07.07.15 2.0 50.5 100.33 221330 100.29 100.42 4.90 174 0.16 BBB//BBB (buHaHCbI
BTB-Mn3®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 1.0 61.7 100.21 3774 100.20 100.24 4.87 1.87 0.09 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 1.0 61.7 100.26 100.21 110.22 4.31 1.86 0.09 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 08.06.11 071211 30.11.16, 7.0 67.6 100.37 100.65 6.26 1.70 0.49 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 9.0 75.7 100.75 1000 100.80 101.00 6.04 1.74 0.66 BBB//BBB (puHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 3.0 75.8 10047 | 0.07 100.31 101.10 4.69 1.65 0.24 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 78.0 114.7 9943 | 0.38 3 99.08 99.43 8.02 3.96 4.94 BBB/Baa1/BBB | GaHku
B3b-08 15000 R 6.90 251011  24.10.13] 13.10.20, 30.0 114.7 100.06 | 0.01 99.80 100.03 6.87 3.44 2.21 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 59.0 119.9 100.13 | 0.23 99.85 100.09 8.02 3.93 3.80 BBB/Baa1/BBB | GaHku
BOB-NuanHr-03 5000 R 750  14.10.11 02.04.21 1204 100.04 | 0.04 200 001 98.95 100.03 7.63 3.74 6.61 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 8.60  14.10.11 02.04.21 120.4 10049 | 0.29 186 558 100.36 100.49 8.71 4.27 6.28 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 860  14.10.11 02.04.21 1204 100.40 | 0.30 123 753 100.25 100.50 8.72 4.27 6.27 BBB//BBB+ (buHaHCbI
a3npHedt3 8000 R 1475 19.07.11  23.07.12] 12.07.16, 15.0 62.9 110.39 | 0.10 231347 110.02 110.39 5.53 6.66 1.04 /Baa3/BBB- cbipbe
asnpHedhtd 10000 R 820  18.10.11  10.04.18/ 09.04.19, 84.0 96.3 100.21 1262 100.21 100.28 8.32 4.08 4.97 /Baa3/BBB- Cbipbe

FA3MPOM A11 5000 R 1375 28.06.11 28.06.11 24.06.14 2.0 379 11921 1 11921 119.37 5.75 BBB/Baa1/BBB | cbipbe
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[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 13.7 | 108.20 193 825 105.01 108.43 5.55 6.05 0.98 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 56 101.22 101.00 101.35 4.32 345 0.44 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 33.5 | 100.10 22 100.10 100.50 7.31 3.60 2.34 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 6.54/ 25.05.11 20.11.13! 30.7 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 5.0 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 184 | 100.18 6.49 341 1.33 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85  26.05.11 22.11.12 186 | 100.19 6.83 341 1.34 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.06.11 08.12.13 31.3 | 101.30 76 251 101.03 101.30 7.31 3.81 215 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 23.2 | 100.90 190 000 100.30 101.50 6.75 3.53 1.70 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 23.2 | 100.80 10 100.80 102.10 6.80 3.54 1.69 /Baa3/BBB- cbipbe
[a3npomHedTs-10 10000 R 890 09.08.11  30.01.18] 26.01.21 820 @ 118.2 103.10  0.10 206 202 103.00 104.00 8.46 4.30 4.72 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 57.5 | 102.30 501219 102.30 102.40 8.06 4.14 3.63 /Baa3/BBB- cbipbe
[a3npomHedTs-9 10000 R 8.50 09.08.11  02.02.16/ 26.01.21 58.0  118.2 @ 102.35 397 902 102.30 102.45 8.04 4.14 3.63 /Baa3/BBB- cbipbe
TenepKomn1 2000 R 850  21.06.11 21.06.11 1.3 99.00 3HepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 16 100.38 | 0.03 12 596 100.31 100.40 5.09 4.02 0.12 /Baa3/BBB- aHepreTMKa
nasHas fopora-03 8000 R 500 21.11.11 30.10.28 2127 | 94.00 9.19 5.30 10.30 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 215 | 101.29 | 0.14 101.10 101.25 7.64 4.06 1.54 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 9.0 26.7 | 101.06 100.85 100.90 6.52 3.98 0.64 BB//BB- GaHku
no6akcbark 5O-03 3000 R 8.10, 08.06.11 13.06.12] 08.12.13 13.0 | 313 | 101.20 101.00 101.25 6.95 3.99 0.96 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 08.06.11  13.06.12 08.12.13 13.0 = 313 | 101.00 630 100.90 101.29 7.14 4.00 0.96 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 72 c/x
rcco1 5000 R 925 220911 27.09.11] 26.03.17 5.0 71.5 | 100.94 75.02 101.10 6.40 4.57 0.35 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 24.06.11 231211 20.1213 7.0 31.7 | 100.51 2000 100.51 100.70 7.50 4.09 0.55 BB/ MalLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 120 @ 358 | 100.04 99.68 100.12 7.59 3.74 0.87 BB/ MalLLKHOCTP.
['CC 60-03 3000 R 825 251011  23.0413 22.04.14 240 358 @ 100.85 @ 0.1 100.60 100.84 7.92 4.08 1.70 BB/ MaLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 23.7 | 102.54 76.01 10.80 5.84 1.61 TOproBnst
[NanbCe3206 2000 R 760 01.06.11 30.05.12 12.8 BB+//BB- Tenekom
[lansCe3605 1500 R 15000 19.07.11  21.07.11] 17.07.12] 2.0 144 BB+//BB- Tenekom
[OBTr-0 02 5000 R 775  21.07.11 18.07.13 26.6 14.98 10.01 19.95 184.99 | 2579 0.55 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 222 aHepreTMKa
[IxendchCul1 2000 R 500  20.10.11 20.10.11 5.3 97.50 95.00 99.99 11.30 2.56 0.39 /loTo3BaH TOProBAst
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 491 96.50 1119 96.50 97.38 9.79 4.37 3.06 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 6.0 66.4 | 102.30 16 000 102.26 102.37 547 5.12 0.46 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14| 06.02.18/ 34.0 | 820 | 100.75 191 000 100.72 101.00 7.38 3.81 2.40 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 398  08.06.11 07.09.11 39 100.18 345 0.99 0.31 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370  16.06.11 12.06.14 37.5 100.35 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 354 | 100.55 100.35 3.49 0.94 2.67 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925  23.09.11 22.03.13] 13.0320 23.0 @ 107.6 @ 103.27 103 356 103.26 103.45 7.46 4.47 161 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 54.0 @ 1149 10625 125 676 105.00 106.25 8.41 4.67 3.44 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 23.09.11  22.03.13 13.0320 230 @ 107.6 103.36 @ 0.61 103.35 103.50 741 4.46 1.62 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 54.0 @ 114.9 = 105.60 63 571 105.20 105.99 8.58 4.70 343 B+/B1/B meTannyprus
EBpoXum-02 5000 R 890  05.07.11 03.07.15 26.06.18 50.0 @ 86.7 | 102.27 102.20 102.50 8.22 4.34 3.32 BB//BB XUMUS
EBpoXum-03 5000 R 825 250511 181115 141118 550 @ 914 @ 100.46 100.10 8.13 4.10 3.57 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 109 aHepreTMKa
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 114 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 16.5 100.00 (bUHaHCbI
Kene3sobet1 1000 R 10.000 27.05.11 27.05.11 0.5 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 6.0 101.37 101.06 101.20 5.32 3.98 0.47 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12] 04.06.13 13.0 @ 25.1 100.90 45216 100.85 100.95 6.72 3.71 0.95 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 140 382 | 101.40 5000 101.25 101.35 6.78 3.93 1.02 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 110 232 @ 100.50 = 0.05 352 100.40 100.48 6.62 3.54 0.83 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12 22.09.13 17.0 288 @ 101.22 @ 0.01 101.10 101.25 6.85 3.86 1.23 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.06.11 09.06.11 0.9 aBToNpoM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 38.2 99.59 99.00 100.18 8.26 3.98 2.55 1B+ TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11/ 02.06.16/ 1.0 61.6 | 100.93 20 000 100.60 100.92 4.88 9.12 0.08 1B+ TOProBAst
VHBecTToprbank 6O-07 2000 R 960 250511 250512 25.11.13 130 309 & 10095 0.10 100.81 101.25 8.80 4.72 0.89 GaHku
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 0.2 99.96 12.59 4.74 0.01 meTannyprus
Wnterpa®-2 3000 R 16.75  31.05.11 29.11.11 6.7 104.91 820 104.91 105.19 7.55 7.96 0.48 CepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 3.0 246 | 103.81 516 103.81 104.49 6.72 0.25 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 284 | 102.95 102.46 103.00 7.98 4.48 1.97 /Ba2/ MalLLKHOCTP.
VipkOHepro 50-01 3000 R 760  11.10.11 08.04.14 354 | 100.10 250 100.10 100.15 7.70 3.79 2.46 JoT03BaH/B- JHepreTuka
Vipk3Hepro1 5000 R 1550  02.06.11 28.11.13 31.0 | 10248 103.11 14.80 7.54 1.80 JoTo3BaH/B- aHepreTMKa
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12) 1.0 186 | 100.28 100.00 100.22 0.65 5.12 0.05 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13] 19.0 | 316 | 101.63 100.10 101.80 8.04 4.42 1.37 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 33.3 | 101.50 101.40 101.85 8.13 4.22 2.26 aBToNpom
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 284 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 1.8 100.01 210 100.11 101.37 19.00 4.49 0.13 XAMUS
KUT®OuH 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 6.7 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 102 | 103.30 520 103.30 103.74 7.99 5.79 0.75 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 21 82.53 clx
KOMEMKA 02 4000 R 16.50  18.05.11 15.02.12 9.3 106.92 7.28 3.85 0.66 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 18.05.11 15.02.12 9.3 101.75 7.62 240 0.68 /loTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 26.07.11  30.07.12 23.07.13 150 @ 26.7 @ 101.50 70525 101.50 101.80 8.31 2.33 1.07 IloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.000 05.07.11 01.10.13 29.1 101.31 56 590 101.25 101.44 8.65 222 1.99 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925  19.10.11 19.04.14 35.7 | 100.20 25401 100.10 100.20 9.39 4.63 2.40 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 36.0 | 100.10 320735 100.00 100.10 8.22 4.06 248 [/Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 15 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 16.0 @ 337 @ 101.27 = 0.02 7850 101.11 101.27 7.36 4.24 113 /Ba3/ GaHku
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 60.0 @ 120.8 aHepreTMKa
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 59.7 | 100.50 335238 100.35 100.60 8.65 4.27 3.76 XUMUS
JleHCneyCMY BO-2 2000 R 1450  26.05.11 23.05.13 247 | 106.93 | 243 104.62 107.00 8.93 3.38 1.06 B CTPOUTENLCTBO

JlenCneuCMY-1 2000 R 16.00/  16.06.11 07.12.12 191 106.65 0.34 240 106.65 107.21 7.78 3.70 0.72 1B CTPOMTENLCTBO
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TleHanepr02 3000 R 8.54  29.07.11 27.01.12 8.6 102.17 | 0.07 101.60 102.10 543 417 0.65 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 114 101.90 4050 101.50 102.20 5.98 3.92 0.86 /Ba2/ aHepreTuKa
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 3.0 51.1 100.45 25000 99.10 100.50 6.47 4.59 0.21 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 11.08.11  09.02.12] 06.02.14 9.0 33.3 | 100.65 @ 0.05 100.45 100.80 7.70 4.21 0.67 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13 01.08.13) 21.0 = 27.0 & 103.00 430 103.00 103.50 8.05 4.74 147 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 28.06.11  02.07.12 25.06.13 14.0 = 258 | 103.27 600 103.05 103.45 743 5.07 0.99 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 284 | 103.50 5182 103.40 103.89 8.48 4.82 1.94 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 34.7 | 103.00 & 0.05 4000 102.60 103.10 8.46 4.60 2.34 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 21 100.10 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 7100 09.06.11 08.12.11 7.0 101.20 7876 101.15 101.20 5.00 3.50 0.53 BBB-/Baa2/BBB- | cbipbe
Tlykoiindo6n 6000 R 740  09.06.11 05.12.13 31.2 | 100.99 20 000 101.10 101.47 7.09 3.65 2.16 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 150 | 109.12 108.58 109.05 5.67 6.10 1.09 BBB-/Baa2/BBB- | cbipbe
JTykoitnB002 5000 R 13.35  08.08.11 06.08.12 150 | 10961 076 10 000 108.50 109.05 5.27 6.07 1.09 BBB-/Baa2/BBB-  Cbipbe
TykonB003 5000 R | 1335 08.08.11 06.08.12 150 | 109.21 108.50 108.91 5.60 610 | 109 | BBB-Baa2/BBB- | chipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 150 | 108.92 75000 108.50 109.05 5.83 6.11 1.09 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 150 = 109.11 108.51 109.37 5.68 6.10 1.09 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920 16.06.11 13.12.12 19.3 | 104.49 70 000 100.21 104.65 6.28 4.39 1.38 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 9200 16.06.11 13.12.12 19.3 | 104.14 102.50 104.65 6.51 4.40 1.38 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 28.3 | 101.78 7.53 4.04 1.99 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 28.3 | 101.40 7.72 4.06 1.99 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 283 | 101.38 102.15 7.73 4.06 1.99 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 28.3 | 101.70 30 000 100.51 101.80 7.57 4.04 1.99 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 341 100.78 | 0.08 100.75 101.24 7.83 3.96 2.35 TOproBnst
Marxut BO-06 5000 R 7.75 251011 22.04.14 358 | 100.17 100.00 100.10 7.83 3.86 249 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 105 | 10125 @ 0.13 1464 101.12 101.49 6.78 4.04 0.79 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 6.7 100.40 | 0.10 114 100.30 100.75 7.24 3.97 0.43 oto3gaH// GaHku
MBPP 0206n 3000 R 7.000 30.06.11 28.03.13 22.8 | 100.05 75.01 100.10 715 1.74 1.64 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.07.11  27.10.11) 23.04.13 6.0 23.7 | 100.62 100.80 100.90 5.90 1.80 0.43 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 100 = 34.0 @ 100.19 5.82 2.99 0.74 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11 191211 12.06.14, 7.0 375 | 10117 | 012 60 500 100.90 101.19 6.17 4.07 0.55 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275  02.06.11 29.11.12 18.9 | 108.50 108.35 108.54 6.99 5.86 1.30 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  21.06.11 171213 31.6 | 100.40 10207 99.00 100.60 8.13 4.05 2.15 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 80.9 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11/ 23.05.12] 1.0 125 | 100.55 99.51 100.72 5.46 0.06 TOProBNst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.0820 52.0 @ 113.1 @ 10570 = 0.64 644 594 105.05 105.74 8.56 4.72 3.29 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.0820 52.0 @ 113.1 @ 105.05 821316 104.88 105.79 8.74 4.75 3.28 B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21  34.0 @ 118.7 @ 101.10 50 000 100.75 7.95 4.07 2.31 B1/ meTannyprus
Meuen 1606 5000 R 825  23.08.11 18.02.14) 09.02.21 34.0 @ 118.7 @ 101.10 582901 100.60 7.95 4.07 2.31 B1/ MeTannyprus
Meuen 206 5000 R 850  15.06.11  20.06.11/ 12.06.13 1.0 254 | 100.32 33252 100.32 100.35 4.25 4.22 0.10 /B1/ meTannyprus
Meuyen 406 5000 R 19.000 28.07.11  30.07.12] 21.07.16, 150 @ 632 @ 11465 7.80 66 950 114.41 114.65 6.38 4.13 1.05 /B1/ meTannyprus
Meuen 506 5000 R 1250 19.07.11  18.10.12  09.10.18 17.0 | 90.2 | 107.80 32000 107.02 107.79 6.88 2.89 125 B1/ MeTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 6.0 182 | 103.50 123 988 103.50 103.54 5.37 6.02 0.47 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 223 | 103.80 @ 0.10 134 994 103.80 104.08 7.62 4.68 1.58 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 23.7 | 10413 103.90 104.65 7.57 4.67 1.69 B1/ MeTannyprus
MWA-306 1500 R 725  26.05.11 24.02.12 9.6 100.06 99.00 100.00 7.34 1.81 0.71 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11  18.10.12 01.10.15 17.0 @ 534 99.99 99.00 100.00 7.36 1.83 1.27 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 3.0 38.7 99.50 99.00 100.00 9.48 1.85 0.19 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 39 MaLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.02.12 07.02.13 10.0 = 212 | 104.49 102.01 105.00 6.93 6.44 0.70 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 32 29.94 | 094 1 26.13 29.94 20.40 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  13.07.11 10.07.13 26.3 57.51 50.03 64.99 47.21 9.32 124 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 116 | 100.07 99.90 100.01 745 3.69 0.87 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 15.1 102.18 265 102.00 102.16 7.65 4.59 1.09 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11 240712 14.07.15 150 @ 50.8 | 102.45 6010 102.35 102.45 7.56 4.75 1.05 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 5.0 475 | 101.15 30 000 101.00 101.17 6.64 4.78 0.41 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 220214 220 339 @ 10045 0.5 107 000 100.25 100.45 8.38 4.20 1.54 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 35.6 99.93 | 0.02 99.95 100.00 8.20 4.01 245 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 184 | 100.51 | 051 98.96 6.65 3.42 1.33 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11  16.12.11) 121212 7.0 19.3 | 102.40 102.06 102.48 5.51 4.72 0.54 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12 19.09.13 11.0 = 287 | 100.18 100.00 100.30 6.26 3.22 0.80 oTo3gan/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 34.0 | 100.81 100.75 100.99 745 3.78 2.36 0T038aH/Ba3/BB  MeTannyprus
MMK B0O-05 8000 R 765  06.10.11 04.04.13 231 101.60 101.50 101.70 6.85 3.76 1.68 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 4.0 218 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11] 03.07.12 2.0 13.9 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 39 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 37.6 (buHaHCbI
MoitbaHk 5 5000 R 10.000 20.10.11  19.04.12  16.04.15 11.0 = 47.8 | 100.00 75.76 10.23 4.99 0.83 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 254 Bl GaHku
MOCMAPT® 1 2000 R 001  13.10.11  19.10.11) 12.04.12 5.0 1.2 1.81 TOproBnst
Mocobras®2 3000 R 9.25  25.06.11 24.06.12 13.6 99.99 | 0.59 6177 99.50 99.99 9.45 4.64 0.60 CepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 0.1 yenyru
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 19.5 /icc TpaHcnopT
MocsaHepro1 5000 R 1250 13.09.11 13.09.11 4.1 102.47 102.26 102.69 5.03 6.08 0.32 1/BB- JHepreTuka
MocaHepro2 5000 R 765 250811 01.03.12 18.02.16, 10.0 = 58.1 101.81 | 0.02 101.55 101.78 5.19 3.75 0.74 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12 28.11.14 19.0 = 432 | 106.00 5000 105.00 107.00 6.17 4.82 1.35 1/BB- aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11] 25.07.13 3.0 26.8 | 100.45 100.60 5.87 2.23 0.23 BB+// JHepreTuka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 39 100.85 15828 100.80 101.04 5.35 3.98 0.30 aHepreTMka
MPCK Yp.01 1000 R 860  24.05.11 22.05.12 125 95.00 aHepreTMka
MPCK Ora 2 6000 R 1750  30.08.11  01.09.11] 26.08.14, 4.0 40.0 | 103.05 1 103.05 103.20 6.88 8.47 0.28 JHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 296 99.95 | 0.05 99.90 100.00 7.14 3.49 212 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 54.0 99.81 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 = 86.2 @ 102.80 1020 101.22 102.75 6.64 3.88 1.80 BB+/Ba2/BB Tenekom

MTC 04 15000 R 16.75. 17.05.11  19.05.11 13.05.14/ 0.0 36.5 | 100.32 16.65 0.02 BB+/Ba2/BB Tenexkom
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AnbsHc-01 3000 R 14.000  14.09.11 14.09.11 41 102.15 101.00 103.30 7.53 6.83 0.32 BB+ cbipbe
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16, 150 @ 63.1 109.05 | 0.05 1097 108.91 109.05 6.11 13.03 1.02 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 79.0 | 101.96 8.48 4.26 4.52 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20, 55.0 @ 1154 @ 100.55 8.15 4.04 343 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12 11.03.14 100 = 344 @ 10083 @ 033 100.50 100.89 9.10 4.97 0.73 GaHku
HK AnbsiHe BO-01 5000 R 925  09.08.11 04.02.14 33.3 | 102.65 @ 0.10 22290 102.55 102.65 8.30 4.49 2.24 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 27.0 @ 111.9 10265 265 220 100.50 103.99 8.55 4.74 1.85 BB+ Cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 10.6 90.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 19.0 = 105.53 105.00 105.97 6.08 4.61 1.35 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 01.11.11 30.10.12 179 | 10595 @ 020 52 950 105.85 106.24 6.54 5.06 1.31 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 221 101.97 101.80 102.59 6.68 3.79 1.60 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 258 | 101.88 101.25 102.00 6.64 3.67 1.83 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 25.05.11 250512/ 25.11.13 13.0 @ 30.9 | 101.39 101.20 101.50 7.72 4.45 0.90 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 140 382 @ 10061 0.5 100.40 101.20 6.86 3.67 1.03 BB-/Ba3d/ BaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 280 @ 766 | 102.08 1169 101.95 102.15 7.60 4.18 1.95 BB-/Ba3/ GaHku
HOMOC 98 5000 R 7.00 17.06.11  22.06.11] 14.06.13 1.0 254 | 100.15 61000 100.15 100.18 4.73 3.48 0.10 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0811 24.0212] 24.02.14 100 @339 @ 10025 060 2360 100.20 100.40 6.76 3.46 0.72 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 27.0 | 100.70 5000 100.55 100.90 6.76 347 1.92 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.07.11 10.07.15 50.6 | 102.35 | 0.65 102.50 103.00 8.33 2.25 1.87 TpaHcnopt
HC-H.-60-01 2000 R 1050  04.11.11 02.05.14 36.2 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 35.6 | 100.75 100 100.65 100.85 9.95 4.98 2.36 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 107.7 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 12.3 Bl notpe6. ToB.
06KoHad-02 3000 R 10500 191011 221111 17.04.13 6.0 235 B/l notpe6. ToB.
O6opoHnpom-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 7.0 aHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11  21.06.12] 18.06.13 14.0 256 @ 101.50 @ 0.05 101.45 101.95 6.13 3.68 1.00 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 4.6 102.74 | 0.24 102.48 102.71 4.92 5.94 0.36 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 114 | 101.05 100.00 6.17 3.58 0.87 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13, 1.0 25.0 100.38 11B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 3.6 101.00 2 101.00 101.99 9.62 6.42 0.27 1/B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 349 | 100.90 @ 0.28 3979 99.00 8.04 4.08 240 GaHku
MapHac-M 2 1000 R 9.50  19.05.11 17.11.11 6.3 notpe6. ToB.
MepeoBark 50-01 1500 R 8.100 26.10.11  25.04.12] 24.04.13 120 @ 237 @ 10017 @ 0.12 75.02 100.25 8.06 4.03 0.86 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 354 | 100.00 11910 99.90 100.00 8.68 4.24 242 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 1.6 100.45 100.43 100.60 5.92 4.74 0.12 B3/ GaHku
MeTpokomb4 3000 R 500 06.07.11 06.07.11 1.8 100.00 76.01 5.02 2.51 0.14 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214, 20.0 @ 439 | 108.99 108.30 109.10 6.85 5.86 1.35 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 156  101.31 100.70 101.75 6.76 3.84 115 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 156 | 100.05 100.10 100.49 7.07 3.51 1.15 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14 22.03.16 350 592 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 333 | 101.50 @ 0.24 465271 99.00 101.50 8.13 4.22 2.26 BB-/Ba2/oT03BaH | BaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 124 101.22 6.59 3.82 0.90 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-06 5000 R 8.25  08.06.11 17.06.13 255 | 101.53 1070 101.43 101.53 7.60 4.05 1.77 BB-/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 53 89.10 85.74 91.00 30.56 0.01 0.33 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11 27.07.11] 24.07.13 20 26.8 96.50 | 0.50 1595 96.50 96.99 39.45 9.30 0.15 MaLUMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 58 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13] 16.07.15 27.0 = 508 @ 103.35 0.35 1155 103.00 103.35 8.91 5.07 1.80 Tenekom
Pa3r.60-16 3000 R 12000  09.11.11 07.05.14 36.3 c/x
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 4.6 100.01 c/x
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 10.3 | 102.86 @ 0.11 102.00 104.26 13.67 8.24 0.71 c/x
Pasrynsind4 3000 R 17.000 25.05.11  02.06.11/ 22.05.13 1.0 24.7 99.99 99.99 105.00 10.42 8.48 0.05 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 6.0 29.8 97.47 5.80 0.43 c/x
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 31.0 | 101.70 101.00 102.50 6.88 3.68 2.14 BBB+/Baa3/BBB | GaHku
Paitbdhaitaen-4 10000 R 1350 07.06.11  08.12.11] 03.12.13 7.0 31.2 | 104.15 302 104.15 104.69 5.96 6.46 0.51 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 23 109.99 -32.86 4.31 0.28 BB-// yenyru
PBK®uHaHc3 3000 R 9.000 16.05.11 141113 09.11.15 31.0 = 547 | 102.35 8.08 4.38 2.04 BB-// yenyru
PenKan-2 3000 R 10.50°  06.10.11 04.04.12 109 | 101.21 5 101.35 101.48 9.25 5.14 0.80 B-/B1/B GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12, 1.0 130 10040 @ 0.16 21350 100.14 100.40 573 6.17 0.09 B-/B1/B GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 191 105.05 | 0.16 92 000 104.90 105.05 6.06 4.46 1.36 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 18.1 102.00 | 0.01 50 000 102.05 102.26 6.22 3.69 1.35 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  06.07.11 06.07.11 18 100.50 5 100.43 100.58 5.05 4.22 0.14 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050  18.05.11  18.05.11) 13.11.13, 0.0 30.5 99.51 20.75 0.01 0.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 343 | 120.78 933418 120.90 121.15 6.88 6.19 2.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 55.0 | 102.10 | 1.10 101.90 102.31 7.38 3.81 3.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111 16.05.19 7.0 975 | 105.25 110 002 105.01 105.31 4.78 7.06 0.49 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 343 | 101.60 | 0.10 213 101.40 101.60 9.55 4.91 2.27 BBB/Baa1/BBB | TpaHcnopT
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 475 | 103.85 103.79 103.99 8.75 4.68 3.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 10500 27.06.11 261212 20.06.16/ 20.0 = 622 @ 10713 = 0.15 106.78 107.09 5.88 4.89 140 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 1.0 73.8 | 100.90 310 002 100.60 100.85 3.55 7.08 0.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 25.07.11 240713 16.07.18 27.0 = 874 | 109.30 108.92 109.25 6.28 4.93 1.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14  15.07.19 39.0 = 995 | 113.59 234 113.36 113.70 6.32 4.83 2.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11 08.07.24, 2.0 | 160.2 @ 102.44 101.90 102.97 1.22 6.57 0.20 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15/ 16.01.25 450 @ 166.6 105.41 6500 105.31 105.62 741 4.26 2.98 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 27.05.11 231112 20.11.15 19.0 = 55.1 100.00 B/B1/ GaHku
PMK-chuHanc-03 3000 R 1040 21.06.11  17.12.13] 151215 320 & 559 @ 103.65 0.05 20 009 103.40 103.70 8.98 5.00 2.08 cbipbe
Poc6ank BO-01 5000 R 740 240611 27.06.12 21.06.13 14.0 @ 257 @ 101.32 101.20 101.45 6.20 3.64 1.01 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 26.2 | 102.25 102.15 102.27 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 99.97 3.45 0.01 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740 051111  16.05.11) 07.11.14, 0.0 425 | 100.17 99.50 99.98 3.70 0.01 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12 16.07.15 150 508 & 101.60 = 0.40 495 101.22 101.60 8.64 491 1.04 (buHaHCbI
PocroccTpax-2 5000 R 10500 101111 12.11.12) 021117 180 & 788 @ 10250 @ 1.00 2 101.51 102.00 8.81 5.11 1.32 (buHaHCbI

Poc[lopbatk-1 1050 R 1050, 08.06.11  08.12.11 09.12.13 7.0 314 | 100.00 5000 100.01 100.99 10.47 5.26 0.52 GaHku




Fixed Income Daily 16.05.11
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)
PocHaHo-1 8000 R 890 29.06.11 20.12.17 80.4 (hrHaHChI
PocHaHo-2 10000 R 890  29.06.11 20.12.17 80.4 (buHaHCbI
PocHaHo-3 15000 R 8.90  29.06.11 20.12.17 80.4 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 21.0 | 106.1 = 103.95 1370 103.79 104.00 6.62 4.32 1.53 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 21.0 A 106.1 = 103.94 51517 103.78 103.94 6.63 4.32 153 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14, 09.02.17 340 @ 70.0 105.50 1.28 120 021 104.95 105.60 711 4.37 2.30 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17, 5.0 77.6 103.23 102.50 103.20 3.22 5.56 0.39 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11) 27.11.18 7.0 91.8 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18  40.0 @ 82.1 101.00 40 75.02 7.57 3.85 2.70 BBB/Baal/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 1.0 86.0 100.21 100.11 100.30 4.20 343 0.09 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100  26.05.11 261112 14.11.19 19.0 = 103.6 = 10545 = 0.10 17 639 105.19 106.19 6.36 4.78 1.32 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11 261112 141119 19.0 = 103.6 = 105.35 120 000 105.19 105.45 6.43 4.78 1.32 BBB/Baa1/ GaHku
Poccenxb 50-01 5000 R 720 31.08.11 31.08.12 28.08.13 16.0 @279 101.30 101.16 101.45 6.20 3.54 1.18 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 160 279 101.30 | 0.05 280 035 101.16 101.30 6.20 3.54 1.18 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 120 @ 30.0 100.93 100.69 110.70 5.63 3.26 0.91 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13/ 3.0 27.2 100.55 1000 100.60 100.77 9.12 5.95 0.24 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 82.6 100.30 | 0.30 260 831 100.21 100.35 8.41 413 4.84 Mertannyprus
Pycan Bpatck-8 15000 R 850 17.10.11  13.04.15 05.04.21 480 @ 120.5 99.98 251500 99.90 99.98 8.68 4.24 3.13 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.04.21 60.0 @ 120.7 /Baa3/BBB- aHepreTuka
Pycluopo-02 10000 R 8.00 241011  18.04.16/ 12.0421 60.0 @ 120.7 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 10.000 16.06.11  20.06.11] 14.06.12, 1.0 133 100.40 100.30 100.50 5.13 248 0.10 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 4.3 100.35 | 0.06 1 100.12 100.35 6.56 3.73 0.33 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 1.2 100.60 100.38 100.69 7.18 3.84 0.84 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 31.0 @ 547 100.80 7.63 3.91 2.09 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 18.05.11  20.11.13 11.11.15 310 @ 54.8 100.86 | 0.06 7.60 3.90 2.10 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 16.0 @ 52.8 101.40 20 500 101.12 101.94 6.70 3.79 122 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 16.0 @ 529 101.40 16 000 101.36 101.48 6.72 3.79 122 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 31.05.11 28.02.12 9.7 Npou3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 43 99.50 99.00 99.99 10.94 4.66 0.32 MalLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11) 06.06.14 7.0 37.3 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 26.8 101.52 100.40 101.20 11.70 5.99 1.74 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 1.0 134 notpe6. ToB.
Ceo6Cokon3 1200 R 0.10/  24.05.11 24.05.11 0.4 1.00 Npou3BOACTBO
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 4.0 16.5 102.92 379328 102.92 103.14 5.63 6.78 0.34 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 215 105.00 80 104.65 105.27 6.80 4.63 153 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 215 105.25 | 0.25 104.90 105.45 6.65 4.62 153 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  28.06.11 27.03.12 10.6 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 20.07.11 17.07.13 26.5 106.00 964 105.00 106.30 9.60 5.88 1.75 aBToNpoM
C3Tenek406 2000 R 810  09.06.11 08.12.11 70 BB+//BB- Tenekom
C3Tenek506 2000 R 612 24.05.11 21.05.13 246 BB+//BB- Tenekom
C3Tenex606 3000 R 11.700  03.08.11  09.08.11] 24.07.19 3.0 99.8 BB+//BB- Tenekom
Cubups-01 2300 R 18.000 19.07.11 17.07.12 144 108.00 52 108.00 108.98 10.85 8.31 0.96 TpaHcnopT
CumeTnHO1 10000 R 1350 201011 20.10.14) 10.10.19, 420 @ 1024 @ 116.05 035 10 000 115.80 116.10 8.19 5.80 2.67 MeTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14) 10.10.19, 420 @ 1024 @ 116.08 @ 0.38 114.01 116.10 8.18 5.80 2.67 meTannyprus
Cu6Tnk-806 3000 R 950 11.08.11  11.08.11] 08.08.13 3.0 273 BB+//BB- Tenekom
CWBYPXona1 1500 R 1047 03.11.11 01.11.12 179 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012  03.10.13, 17.0 = 29.1 101.70 300 101.80 101.94 8.60 4.78 122 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 39.8 Bl notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 27.0 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 354 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 35.6 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 221 104.65 10 003 104.65 105.80 7.10 4.65 1.58 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 150 @ 396 110.00 15 110.28 110.30 6.43 6.69 1.09 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  02.06.11 041212 24.11.16 190 674 108.62 | 0.32 108.30 108.47 6.61 5.74 1.32 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 58.9 100.85 | 0.15 347 100.80 101.00 7.39 3.78 2.11 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 14.0 @ 256 101.51 0.01 200 101.51 101.90 10.44 5.77 0.94 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11 151012,  07.10.13 17.0 = 293 100.50 42 100.04 101.19 10.48 5.33 122 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.05.11 29.0512 26.11.13 130 @ 309 101.10 | 0.05 100 101.05 101.30 8.18 4.51 0.91 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 12.1211) 05.06.13 7.0 25.1 101.10 1000 101.05 101.40 7.74 4.83 0.52 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 10.04.14 354 100.00 20 500 100.00 100.10 8.42 411 243 B/B2/ GaHku
COPYC KAM2 1500 R 07.07.11 05.04.12 10.9 TOProBnst
C1Wupyctpt 1000 R 07.07.11 07.07.11 18 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 142 93.98 0.18 2247 93.55 93.98 14.73 4.50 0.96 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 23.3 90.01 85.02 95.00 15.20 4.7 1.55 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 9.3 97.30 45539 97.30 97.60 17.21 6.51 0.62 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12 03.03.14 100 @ 342 99.40 5000 99.10 99.45 10.78 4.94 0.71 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 4.0 16.0 100.40 100 000 99.00 100.80 8.03 4.59 0.29 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 26.0 @ 111.1 @ 103.25 317 991 103.25 103.50 7.77 4.51 1.81 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 12.3 99.49 12.62 5.86 0.82 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 28.7 101.35 30 000 101.00 101.35 6.73 3.57 2.06 B+// cbipbe
Tattenekom 4 1500 R 825 03.11.11 01.11.12 179 98.26 95.01 101.50 9.77 4.19 129 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 0.6 100.51 100.00 100.45 3.06 6.45 0.05 B2/ GaHku
Tardonab 5 2000 R 8.50  21.09.11 21.03.12 104 100.75 10 100.55 100.75 7.70 4.21 0.78 B2/ GaHku
TardoHnab 6 2000 R 875 30.08.11 28.0212 26.02.13 100 @218 100.55 | 0.05 2332 100.55 100.74 8.16 4.34 0.72 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 7.0 19.4 101.23 99.90 6.52 4.31 0.55 B2/ GaHku
Tatthonab 60-01 2000 R 9.50 30.06.11 28.06.12 26.12.13 140 @ 319 101.00 116 100.90 101.20 8.72 4.69 0.98 B2/ GaHku
TatthoHab 60-02 2000 R 8.75  20.10.11 17.04.14 35.7 100.50 1280 100.30 100.50 8.73 4.34 242 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11/ 12.06.13 1.0 254 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11 15.03.12 11.03.14 100 @ 344 102.10 | 0.13 1000 101.55 102.10 5.92 4.15 0.78 JHepreTuka
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 2.0 38.2 101.85 5 101.66 101.90 3.62 8.32 0.16 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 3.0 21.2 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 28.6 100.34 | 0.33 100.01 100.49 9.02 4.47 1.97 CCCll JHepreTuka

TrK-2-01 4000 R 6.75 30.08.11 30.08.11 36 100.14 95.00 100.20 6.32 3.36 0.28 cccll 3HepreTMka
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IV YPANCMIE | K3nuTAN
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 12.8 aHepreTMka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 30.0 @ 779 101.85 1000 101.15 101.77 8.00 4.28 2.06 aHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 280 @765 100.61 100.50 101.10 8.11 411 1.96 aHepreTMka
TrK-6MnB-1 2000 R 750  24.05.11 21.02.12 9.5 100.77 6.64 1.86 0.70 JHepreTuka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 121 aHepreTMka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 280 @ 759 100.47 100.10 100.50 7.99 4.02 1.92 aHepreTMka
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 5.8 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 0.4 46.24 249 90.00 7.55 TOproBnst
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 10.0 100.50 5 97.00 101.50 0.39 0.50 0.81 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 26.9 115.79 | 0.69 115.01 115.49 11.99 8.66 1.63 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 28.7 103.85 101.51 104.00 12.65 6.83 1.83 GaHku
TKCBaHk 60-02 1500 R | 1650 31.0511 29.11.11) 261113 7.0 | 309 | 102.90 4548 102.61 10299 | 11.16 800 | 046 GaHKw
TKCBatk 60-03 1500 R | 14.00 230811 21.0812 180214 160 337 | 10375 4660 10151 10400 | 11.03 673 | 1.07 GaHki
TMK BO-01 5000 R 885  25.10.11 22.10.13 29.8 102.19 1.57 100.70 102.89 8.00 4.32 2.08 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011  25.0412 23.10.13 120 @ 298 103.10 | 0.16 5934 102.70 103.10 8.57 573 0.85 TpaHcnopt
TpaHcKanutan-2 1800 R 8.15 20.09.11 18.09.12/ 15.03.16 16.0 @ 58.9 10046 | 0.04 100.10 100.40 7.92 4.04 1.20 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 21.8 105.00 5000 99.51 105.26 6.60 4.51 1.56 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 494 103.79 103.50 103.72 7.62 4.23 2.64 BB+/Ba2/ TpaHcnopt
TpancKpen 60-1 5000 R 780 17.05.11 17.11.13 30.6 101.16 7.33 3.82 2.10 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 132 100.57 | 0.07 100.30 100.55 6.44 342 0.97 /Ba1/BB GaHku
TpancKpend 5000 R 10300 07.07.11 07.07.11 18 100.70 1064 100.70 100.85 5.55 5.10 0.14 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 274 101.30 | 0.05 20 000 101.35 111.40 7.39 3.91 1.93 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 35.7 101.89 50778 101.28 101.90 7.66 4.04 246 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50  28.07.11 23.01.14 329 100.01 6.60 3.24 2.32 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15 13.05.19 49.0 974 108.04 7.36 9.00 3.03 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 102.1 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19 53.0 | 101.7 = 11050 = 0.30 296 351 110.10 110.77 7.00 8.94 3.36 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70.  29.09.11 29.03.12 10.7 102.19 | 0.19 50 000 101.80 102.59 6.18 4.24 0.81 JHepreTuka
YBPuP-02 2000 R 950 291011 29.10.12) 01.05.14, 18.0 @ 36.1 100.10 200 045 100.06 100.10 9.64 4.76 127 GaHku
YB3-1 3000 R 925 16.06.11 131212 07.1217 19.0 @ 80.0 101.07 100.35 101.30 8.69 4.56 1.34 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13] 20.02.18 28.0 @ 825 100.80 762 100.50 101.20 8.73 4.43 1.92 MaLLMHOCTP.
YIMK-Y3M01 3000 R 825  30.08.11 28.02.12 9.7 meTannyprus
YMMNO 3 3000 R 10.000 16.06.11 14.06.12 133 101.96 1.81 98.02 8.23 4.89 0.94 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 33.7 101.00 100.00 102.00 7.84 4.07 2.39 BB//BB XAMUS
Ypancu6liK 60-01 2000 R 9.50  03.06.11 28.02.14 341 101.73 101.65 101.95 8.43 2.33 121 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 30.0 101.85 6200 101.72 101.85 8.26 2.33 1.16 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 2.3 101.51 244 101.52 101.58 6.30 712 0.18 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 95 107.93 106.85 107.55 6.04 7.62 0.70 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 8.4 107.03 106.20 106.70 5.96 7.69 0.62 B+// (buHaHCbI
Ypancu6/Ks 3000 R 850  21.07.11 19.01.12 8.4 100.95 | 0.10 100.86 101.05 7.16 4.20 0.62 B+// (bUHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 53 101.68 50 101.67 101.80 6.13 4.93 0.41 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 144 105.45 35911 105.45 106.30 6.98 5.56 1.04 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 26.0 @ 476 102.95 102.65 103.10 6.66 4.36 1.87 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 03.11.11 091111 01.11.12 6.0 179 BB+//BB- Tenekom
YpCW cep06 2000 R 1050, 19.05.11 17.11.11 6.3 BB+//BB- Tenekom
YpCW cep07 3000 R 8.50  13.09.11 13.03.12 10.2 BB+//BB- Tenekom
YpCW cep08 2000 R 750  05.10.11 03.04.13 23.0 BB+//BB- Tenekom
OCK EQC-04 6000 R 7.30  06.10.11 06.10.11 49 101.05 | 0.40 100.66 101.20 4.66 3.60 0.38 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715 27.0911  26.09.13] 15.09.20 29.0 & 113.8 @ 101.20 101.00 101.50 6.68 3.52 2.07 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 54.0 = 114.8 = 100.00 99.50 99.90 7.62 3.74 3.59 /Baa2/BBB aHepreTuKa
®CK EQC-08 10000 R 715  27.0911  26.09.13] 15.09.20 29.0 @ 113.8 @ 101.17 = 0.16 101.10 101.45 6.70 3.52 2.07 /Baa2/BBB aHepreTuka
®CK EQC-09 5000 R 799 281011 241017, 16.10.200 79.0 @ 114.8 99.96 0.06 99.70 100.30 7.94 3.89 4.80 /Baa2/BBB JHepreTuka
®CK EQC-10 10000 R 7.75  27.0911 24.09.15 15.09.20 53.0 @ 113.8 @ 100.25 2000 100.10 100.33 7.82 3.85 3.48 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.200 79.0 @ 114.8 @ 100.39 99.70 100.30 8.06 3.97 477 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11] 12.06.13 1.0 254 100.42 100.11 100.30 3.04 3.90 0.09 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 6.65  26.07.11 22.04.14 35.8 100.00 80320 100.00 100.29 6.82 1.66 2.52 /Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013 22.04.14 300 @ 358 100.01 375000 99.50 100.15 8.13 1.97 2.07 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.07.11 12.10.11 5.1 10040 | 0.10 1 100.15 100.40 6.25 1.76 0.39 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11) 17.04.13 5.0 235 100.55 2510 100.50 100.85 7.03 2.02 0.40 /Ba3/B+ GaHku
XK® baHk-6 5000 R 7.75 14.06.11 111212 10.06.14 19.0 @ 375 100.35 | 0.35 100.13 100.30 7.72 1.92 1.38 /Ba3/B+ GaHku
XK® BaHk-7 5000 R 9.000 28.07.11  30.04.12 23.04.15 120 @ 48.0 101.75 | 0.08 47 000 101.25 101.90 7.20 2.20 0.87 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 20 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12, 24.06.14 140 379 101.28 101.10 101.35 8.12 4.55 0.99 B1/ GaHku
LlentpTen-5 3000 R 9.30  30.08.11 30.08.11 3.6 BB+//BB- Tenekom
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 30.3 100.55 3000 100.31 100.69 8.16 4.09 213 B2/ notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 0.6 100.30 100.26 100.35 6.38 6.34 0.05 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.04.12. 21.0415 120 @ 48.0 95.50 JoTo3BaH/ NpoK3BOACTBO
YTn3 60-01 5000 R 16.50 07.06.11 081211 04.1212 7.0 19.0 104.00 1378 103.90 104.00 9.19 791 0.49 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.06.11 14.06.11  04.09.14 1.0 40.3 101.15 101.01 101.39 4.52 5.18 0.08 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 0.2 3HepreTuka
tOHuKpeambaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 180 @ 547 100.82 6.49 3.46 1.33 /Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 280 @ 524 99.74 101.20 7.76 375 1.98 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 39 102.00 100.00 104.00 7.56 6.84 0.30 notpe6. ToB.
IOTK BO-01 2000 R 11.000 20.07.11 211011 17.10.12) 5.0 174 BB+//BB- Tenekom
IOTK BO-04 1000 R 1140 21.07.11 18.10.12 175 BB+//BB- Tenekom
HOTK-05 06. 2000 R 780  01.06.11 30.05.12 12.8 BB+//BB- Tenekom
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 22.8 108.42 98.02 108.50 7.84 2.87 1.56 TpaHcnopt
0Taitp-® B0-2 1500 R 1250  28.06.11 26.03.13 22.8 108.50 3 101.01 108.50 7.80 2.87 1.56 TpaHcnopt
0Taitp-® B0O-3 1500 R 945  23.06.11 19.12.13 31.7 102.52 102.55 102.75 8.63 2.30 2.13 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 29.06.11 26.03.14 34.9 100.04 17772 100.04 100.24 9.29 2.24 2.32 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 29.06.11 26.03.14 34.9 100.13 | 0.08 10 000 100.04 100.13 9.25 2.24 2.32 TpaHcnopt
SAkyTckaH BO-01 3000 R 825  06.09.11 03.09.13 28.1 101.65 3687 101.60 101.70 7.59 4.05 1.98 BB/ JHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 10.0 103.05 4000 102.95 103.25 6.51 4.98 0.75 BB/ 3HepreTMka
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Benapycb-01 7000 R 870  23.06.11 20.12.12 19.6 96.85 95.00 98.70 11.31 2.24 1.35 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 60.6 100.20 33050 100.07 100.20 7.72 3.98 3.12 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 123 | 100.60 6.01 3.84 0.35 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 8.75  08.06.11 04.06.14 37.3 101.61 100.05 103.50 7.24 4.29 1.81 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70.  26.06.11 26.10.11 55 100.94 2 100.31 100.94 443 2.55 0.27 B MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 18.6 102.53 6.33 2.98 0.82 B MyHULMNanbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 437 | 102.09 7.65 2.14 1.83 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  30.05.11 29.08.11 36 100.89 5.10 2.03 0.28 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  02.06.11 29.11.12 18.9 102.28 102.00 715 2.18 1.10 BB-// MyHULMNAnbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 25.8 104.57 103.20 715 241 1.40 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 121 102.57 = 0.02 101.71 103.60 6.72 4.72 0.80 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 23.06.11 18.06.15 499 | 105.80 715 2.34 1.96 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.000 23.05.11 22.11.13 30.8 101.89 101.50 101.97 7.10 3.89 1.72 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750 04.09.11 03.12.15 555 | 9754 92.75 97.90 7.34 386 | 321 BB/Ba2/ MYHULVMNATbHbIR
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 418 100.30 99.20 101.00 7.39 3.87 248 BB/Ba2/ MyHULMNANbHbIA
KpacHfApKp4 10200 R 1089  11.08.11 08.11.12 18.2 104.90 62 988 104.70 104.99 6.02 2.59 0.96 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12.000  10.06.11 05.12.14 434 115.59 114.00 114.47 6.98 5.18 273 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 38.8 101.30 6051 101.00 101.30 7.05 3.92 2.64 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.00 24.06.11 24.06.15 50.1 10012+ 0.32 99.80 100.14 7.40 3.98 3.27 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 13.7 102.64 20 000 102.40 102.70 5.62 3.89 1.01 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 1349 = 9161 1 90.03 92.71 8.10 4.35 6.84 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.00 14.06.11 14.06.17 741 98.91 0.01 98.75 99.24 7.58 4.03 4.50 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 7.3 101.99 101.10 102.01 4.64 3.91 0.56 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 28.1 102.30  0.70 500 102.35 6.37 3.94 2.00 BBB/Baa1/BBB | MyHULmnanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 16.0 102.45 100 000 102.30 102.70 5.74 3.94 1.19 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 65.3 99.41 100 010 98.95 99.41 745 4.06 417 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop58-06 15000 R 10.000 01.06.11 01.06.11 0.6 100.29 100.09 100.34 441 2.51 0.05 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000  03.06.11 03.06.13 25.1 117.72 032 117.30 117.60 5.94 3.21 1.69 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop62-06 20000 R 15.000  08.06.11 08.06.14 374 118.09 = 0.09 1206 824 118.01 118.10 6.71 3.20 2.39 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 314 120.77 120.35 120.99 6.37 3.13 2.05 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop66-06 110 000 R 8.75  23.05.11 23.11.18 91.7 106.67 106.90 7.86 2.00 5.16 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 356 | 100.89 84 959 100.87 101.00 7.80 3.95 246 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 253 | 102.00 @ 020 69 402 101.91 102.23 7.34 4.40 1.05 [/B1/oTo3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 102 | 107.50 | 0.50 15785 107.50 107.78 6.28 7.80 0.61 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.70.  20.10.11 20.10.11 53 101.16 100.40 101.80 5.04 3.80 0.42 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 185 | 101.19 100.60 6.76 3.92 0.90 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 6.20 10.08.11 09.11.11 6.0 101.37 = 0.15 520 000 101.22 101.42 3.42 1.52 0.47 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 8.3 105.65 = 0.13 100 584 105.46 3.56 2.81 0.64 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 22.8 111.35 114 320 111.00 111.35 5.70 2.69 1.60 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 1.8 101.04 200 000 101.03 101.05 347 2.60 0.14 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 174 108.20 = 0.05 1 108.00 108.35 542 2.60 1.27 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 39.8 116.15 = 0.15 10 000 116.05 116.24 6.55 5.15 261 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 4.6 10240 = 0.05 6079 102.34 3.56 4.87 0.36 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100 01.06.11 26.11.14 431 104.44 = 0.09 1 104.39 104.55 6.78 3.87 2.86 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  27.07.11 23.01.13 20.7 102.25 100 005 102.25 102.40 5.82 3.49 151 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 14.9 101.82 100 001 101.75 101.85 5.35 3.36 1.1 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 50.8 99.25 331301 99.05 99.25 721 3.46 3.38 BBB/Baa1/BBB  |roc. Gymaru
003 25076 92241 R 710 15.09.11 13.03.14 345 | 101.50 422704 101.49 101.54 6.60 4.58 241 BBB/Baa1/BBB  |roc. Gymaru
003 25077 47429 R 735 27.07.11 20.01.16 57.1 100.08 286 242 100.05 100.15 7.46 3.66 3.70 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 21.2 101.46 1003 101.50 101.56 5.88 342 1.55 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 18.0 100.74 54 000 100.50 100.75 5.44 5.96 1.35 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.07.11 11.07.12 14.2 101.00 = 0.10 111020 100.70 101.05 5.31 151 1.07 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 26.5 | 100.10 618 305 100.15 100.80 6.19 1.52 1.93 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 438 11466 = 0.1 21000 114.31 114.70 6.75 244 2.83 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 63.6 98.05 0.03 2 98.05 98.20 7.49 3.51 4.09 BBB/Baa1/BBB  |roc. Gymaru
003 26204 24758 R 750 22.09.11 15.03.18 83.3 98.90 315478 98.85 98.90 7.85 3.78 5.02 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 120.8 = 97.85 116 100 97.75 97.95 8.07 417 6.54 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.00 10.08.11 08.08.12 15.1 103.30 102.62 103.10 3.46 3.86 0.70 BBB/Baa1/BBB |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 88.8 96.87 470 000 96.00 97.00 7.72 3.60 5.19 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.000 10.08.11 03.08.16 63.6 97.65 4468 735 97.50 7.32 1.79 3.79 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 08.06.11 24.11.21 128.3 | 95.99 13085 809 95.50 7.75 2.08 6.35 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 95.6 734 258 70.51 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 3012 | 89.74 7053 000 89.25 89.80 8.01 3.83 10.38 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 88.1 89.54 3859 889 88.75 89.50 7.74 3.90 5.09 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 431 102.32 = 0.12 102.20 102.50 7.25 4.29 2.27 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 3.0 100.80 100.65 100.74 4.39 1.88 0.24 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 135 | 100.88 100.31 101.49 6.29 1.72 1.00 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9.300  23.06.11 19.12.13 31.7 102.35 = 0.01 52000 102.25 102.45 6.04 2.27 0.66 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 243 113.00 90 106.51 113.00 5.64 248 1.37 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 7.76.  26.05.11 19.11.15 55.0 | 101.54 101.40 101.60 7.49 3.81 3.51 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 23.3 101.65 101.00 102.00 6.61 1.95 1.04 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 76 100.85 = 0.05 100.70 101.15 5.65 3.46 0.57 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 19.5 | 100.33 100.45 100.60 6.83 3.48 112 B MyHULaNanbHbI
Tomck.06-7 2500 R 13.000 27.05.11 27.11.13 31.0 108.52 99.51 108.80 6.41 292 1.31 B MyHULananbHbIi
YamypTus-2 1500 R 840 17.07.11 15.07.12 143 102.42 101.70 102.70 6.32 4.07 1.05 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 8.70.  25.05.11 25.11.15 55.2 103.87 103.50 103.90 7.52 4.15 2.96 /Bat/ MyHULMNanbHbI
Xakacus-1 1200 R 820  25.05.11 25.08.13 27.8 102.47 101.85 102.70 6.92 2.00 1.58 MyHULMNANbHbI
Yysawwms-06 1000 R 724 19.07.11 17.04.12 113 101.01 100.90 102.37 6.26 1.79 0.85 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16.  07.06.11 04.06.13 25.1 102.96 = 1.03 101.95 103.97 7.22 2.22 1.39 /Ba2/ MyHULMNANbHbI
AkyT-07 06 2500 R 780 21.07.11 17.04.14 35.7 101.73 101.00 101.50 7.18 191 2.02 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75  23.06.11 19.09.13 28.7 104.80 997 104.60 104.80 6.90 2.32 147 BB//BB- MyHULMNANbHbIA
Ap06n-09 3000 R 8.50  19.05.11 16.05.13 245 | 102.15 7.01 2.07 151 BB-// MyHULMNANbHbI

ApO6n-34010 3000 R 8.00 19.07.11 15.04.14 356 | 101.55 8539 101.40 101.55 7.31 1.96 2.25 BB-// MyHULMNanbHbIi
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Ak bars-11 300 § 9.25  20.06.11 20.06.11 13 | 100.61 3.22 4.60 0.10 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 19.0 | 109.25 | 0.07 4.05 4.69 1.39 BB/Ba3/ GaHkm
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 136 | 105.56 3.09 3.88 1.04 BB/Ba1/B+ GaHkm
Alfa-Bank-13 400 $ 9.25 240611 24.06.11 24.06.13 1.0 | 258 | 110.12 | 0.06 4.20 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 46.8 = 10812 | 0.11 5.62 3.70 3.28 BB/Ba1/B+ GaHKu
Alfa-Bank-17 300§ 864 220811 220212 220217 10.0 | 704 | 103.32 | 0.02 422 4.18 0.74 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 776 | 10620 | 0.37 6.66 3.71 4.96 BB/Ba1/B+ GaHkun
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1213 | 10224 | 0.50 6.54 3.79 6.89 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 988  11.09.11 11.03.15 466 | 11095 | 0.20 6.59 445 3.16 Bi/B+ chipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 428 | 11544 | 0.02 411 3.84 2.95 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1154 | 109.28 = 0.66 6.43 3.55 6.78 BB-/Ba3/BB- chlpbe
Bank St-Petersburg-17 100 § 10.50  25.07.11 25.07.17 755 /Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 244 | 10842 | 0.3 297 3.38 1.87 BBB-/Baat/ GaHkun
BoM-15 300§ 750 25.05.11 25111 552 | 102.0€ = 0.15 6.96 3.67 3.68 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 46.6 | 107.06 | 0.22 4.66 3.13 3.34 BBB-/Baat/ GaHkm
BoM-17 400 $ 6.81  10.11.11 10.05.17 730 | 10295 0.06 6.21 3.31 4.88 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 7.75/  20.05.11 20.05.13 246 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 412 | 11047 4.03 3.34 2.99 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 16.6 | 103.74 = 0.01 4.98 3.80 1.27 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 847 | 100.78 = 0.16 6.61 3.35 547 B+/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 237 | 109.96 @ 0.04 3.54 4.04 1.80 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 547 | 11233 | 020 5.14 3.67 3.79 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.11 24.04.18 846 | 11643 030 6.52 4.08 5.19 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 19.2 | 102.83 267 443 1.51 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 184 | 101.07 2.16 143 145 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 219 | 11354 | 0.03 1.93 4.24 1.66 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 30.1 | 106.77 | 0.03 361 6.16 225 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 26.7 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 233 | 110.08 | 0.06 1.94 3.34 1.80 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 270 | 11130 | 0.05 2.24 337 2.03 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 340 | 10423 | 0.02 3.38 4.83 2.60 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 392 | 11528 | 0.17 3.20 3.54 2.82 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 422 | 10539 | 0.08 363 5.09 312 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 493 | 106.26 @ 0.05 4.12 5.53 348 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 454 | 11428 | 0.07 1.97 7.1 329 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 554 | 10550 @ 0.26 3.76 241 3.96 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 67.3 | 10943 | 0.19 4.28 2.84 4.58 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 713 | 10268 | 0.07 4.55 5.00 5.07 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 788 | 10440 @ 0.3 458 5.21 5.38 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 82.3 | 108.90 | 0.29 4.95 6.06 5.50 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 842 | 11899 | 0.50 4.88 342 5.40 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.04.12 23.04.1¢ 120 | 96.7 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 106.2 | 109.50 = 0.17 3.89 3.29 281 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1317 | 107.73 | 075 5.55 3.02 7.74 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14 28.04.34 36.0 @ 2795 | 12644 @ 1.13 341 271 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 319.7 | 11059 | 1.25 6.44 330 | 1211 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.06.11 15.06.11 1.1 100.65 = 0.06 0.63 3.96 0.09 /Baa3/BB GaHkm
Gazprombank-13 500 § 793 28.06.11 28.06.13 259 | 109.98 | 0.00 3.04 361 1.92 [Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.06.11 15.12.14 437 | 10582 | 0.04 4.47 2.95 3.14 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 53.1 | 106.78 | 0.09 476 3.04 3.76 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 60.7 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.11 22.07.13 267 | 10424 | 0.16 3.60 270 2.03 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 13 | 10065 @ 0.05 447 5.46 0.10 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 30 | 10212 | 0.05 293 5.75 0.24 [Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 347 | 10312 | 0.10 5.79 3.39 2.54 /Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 215 D/Caa2/D BaHku
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11 57 | 103.58 147 4.46 0.46 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.08.11 09.11.15 54.7 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 424 |1 10997 | 0.15 3.32 2.90 314 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 739 | 10832 | 044 476 293 493 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 103.3 | 111.57 | 0.50 5.52 3.25 642 | BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 115.6 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 134.8 | 10631 | 0.38 5.87 3.13 7.68 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 588 | 9944 | 0.11 10.60 5.23 3.65 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 23 | 101.37 | 0.03 240 4.81 0.19 BB/Ba2/B+ GaHKm
Moscow-11 374 € 6.45  12.10.11 12.10.11 5.1 101.85 1.88 6.33 0.41 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 66.2 = 101.65  0.04 4.65 4.98 4.66 BBB/Baa1/BBB MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 87 | 104.16 2.04 384 0.68 BB+/Ba2/BB Ternexom
MTS-20 750§ 863  22.06.11 22.06.20 1109 | 115.04 | 0.59 5.90 3.75 6.52 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 114 | 104.55 0.85 3.83 0.76 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 56.1 = 99.15 8.88 429 215 B/B1/ Xumust
NMTP-12 300 § 7.00  17.05.11 17.05.12 123 | 10351 | 0.00 344 3.38 0.95 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 19.5 | 108.07 | 0.04 3.97 4.28 1.44 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 297 | 10359 | 0.18 4.92 3.14 2.24 BB-/Ba3/ BaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 541 | 106.76 | 0.19 6.95 410 3.65 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 5.0 | 662 | 102.98 2.83 473 0.43 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 576 | 103.92 021 4.40 2.56 4.10 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1185 | 106.64 = 0.35 513 3.10 7.16 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 5.3 102.43 3.09 4.27 043 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 125 | 10548 412 4.56 0.94 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 20 265 | 111.70 4.81 0.22 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 359 | 100.86 = 0.10 5.88 3.06 2.66 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 492 | 118.86 0.08) 7.28 5.36 3.08 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-16 200§ 11.25  08.07.11 08.07.16 628 | 11555  0.09 7.55 4.87 3.86 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 § 1250 31.07.11 31.01.18 818 | 11147 004 11.03 5.61 4.40 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.05.11 22.05.12 125 | 10411 | 0.02 3.38 3.60 0.96 B1/B+ [
Renaissance-16 325§ 11.00  21.10.11 21.04.16 60.2 = 10151 | 0.07 10.60 5.42 3.73 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 230 | 107.32 | 0.19 8.69 6.06 1.64 B-/B1/B GaHKu
Rosbank-12 130 § 9.00  01.07.11 01.07.12 138 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 1.8 BBB/Baa1/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 245 | 109.02 | 0.05 2.54 329 1.83 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 227 | 10268 | 0.05 5.96 3.65 1.7 BBB/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 326 | 109.21 | 0.11 348 3.26 240 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 375 | 11526 0.28 3.70 3.90 264 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 4.0 & 653 = 101.09 | 0.04 384 345 0.35 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 59.0 | 103.14 | 0.28 7.90 4.22 3.87 BBB/Baat/ GaHku
Rosselkhozbank-1: 1250 § 6.30, 15.05.11 15.05.17 731 | 106.71 @ 0.51 4.99 2.95 4.86 BBB/Baa1/ 6GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 858 | 11452 0.67 5.26 3.38 5.36 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 54.3 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 482 | 101.67 | 0.03 317 178 3.66 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 876 | 14213 | 017 4.16 387 5.28 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 40000 R 7.85  10.09.11 10.03.18 831 | 10714 0.5 6.08 3.66 5.23 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 109.1 | 10240 = 0.09 4.67 244 717 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2084 | 17817 | 041 5.59 3.58 9.08 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2299 | 117.35 | 0.05 4.54 3.20 5.62 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 55.9 | 101.97 | 0.21 8.35 435 3.60 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 67.6 = 10268 | 0.01 1041 475 3.95 B+/Ba3/B+ GaHku
RZD-17 1500 § 574  03.10.11 03.04.17 71.7 | 106.14 | 0.76 4.54 270 497 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2419 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 6.2 | 102.49 0.95 2.89 0.49 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.05.11 15.05.13 244 | 10801 | 0.02 237 3.00 1.84 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 260 | 10822 | 0.02 249 2.99 1.97 BBB/Baa1/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 426 | 102.95 259 3.40 3.26 GaHkm
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 50.5 | 105.95 0.18 3.93 2.60 3.64 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 775 | 10412 | 048 4.64 259 5.33 BBB/Baat/ GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 269 | 11282 | 0.02 3.66 432 1.97 B+/Ba3/BB- [
Severstal-14 375§ 9.25  19.10.11 19.04.14 35.7 | 11412 | 0.01 4.09 4.05 259 B+/Ba3/BB- Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 786 | 10358 | 0.28 6.02 323 5.19 B+/Ba3/BB- chipbe
SINEK-15 250 § 770 03.08.11 03.08.15 514 | 107.58 5.65 3.58 3.54 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 786 | 100.54 = 0.76 5.28 267 5.39 TpaHcnopT
TCS Finance-14 175§ 1150 20.10.11 21.04.14 358 | 103.00 0.86 10.28 244 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 26 | 101.53 264 4.92 0.21 /B1/B npoK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 81.7 | 104.84 = 0.21 6.36 3.70 5.11 /B1/B npou3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 22 | 101.03 | 0.06 1.12 3.40 0.18 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 16.5 | 104.2C 2.93 2.94 1.29 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 223 | 10951 | 0.15 2.18 342 172 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 454 | 10803 | 0.13 391 2.89 328 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 63.1 | 11338 0.19 4.57 331 426 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 71.3 | 10837 | 0.24 4.96 3.06 4.83 | BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 832 11498 032 5.24 342 532 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 106.2 | 111.22 1 0.38 5.60 3.26 644 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 75.3 | 10434 | 0.30 10.66 5.04 4.28 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 14 | 100.78 = 0.03 177 4.46 0.12 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.06.11 27.06.12 13.7 | 105.05 | 0.00 1.54 290 1.07 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 13.7 | 102.84 2.78 2.62 1.07 /Baa1/BBB chipbe
Transneft-13 600 § 770 07.08.11 07.08.13 272 | 11187 | 0.04 222 344 2.04 /Baa1/BBB cblpbe
Transneft-14 1300 § 567  05.09.11 05.03.14 342 | 10744 0.4 2.89 264 258 /Baa1/BBB cbipbe
Transneft-18 1050 § 870  07.08.11 07.08.18 88.1 | 12477 | 0.27 4.63 3.49 5.49 /Baa1/BBB chipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 7.7 10576 | 0.04 2.72 5.67 0.60 B+/Ba3/ BaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 6.2 | 10227 | 0.00 3.60 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 | 251 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 580 | 101.44 3.39 3.70 434 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545  22.05.11 221117 795 | 10347 | 0.23 4.82 263 5.33 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 1115 | 109.07 | 041 5.62 3.16 6.71 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 176.9 | 103.99 = 043 6.37 327 8.99 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 54 | 102.88 1.78 4.07 0.44 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 239 | 109.26 | 0.02 3.46 3.83 1.82 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 23.05.11 23.05.16 612 | 11155 0.15 5.58 3.70 4.01 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 575 | 10438 | 0.10 543 3.1 3.98 /Ba3/BB- Tenexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 848 | 11515 0.16 6.40 3.96 5.25 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 1184 | 106.16 = 0.17 6.87 3.65 6.72 /Ba3/BB- Ternexom
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 29.09.15 533 | 9958 | 0.18 6.31 3.11 3.75 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 5.1 102.43 1.57 3.66 0.41 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 16 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 179 | 106.01 | 0.00 241 312 1.40 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200  28.05.11 28.11.12 18.8 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 275 | 10342 | 0.08 2.40 387 212 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 454 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.11 04.03.15 464 | 10742 | 044 433 3.01 3.34 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 58.0 | 100.50 = 0.06 4.09 423 428 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.05.11 28.05.13 29.05.18 250 858 & 108.14 | 0.29 2.75 3.18 1.86 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 632  22.08.11 22.02.18 826 | 103.80 = 0.49 4.60 3.04 5.48 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1147 | 103.03 | 061 6.12 3.18 6.96 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 6.25| 020711 020715 02.07.35 50.0 = 2939 | 106.39 = 0.76 4.54 2.94 3.57 BBB/Baa1/BBB | 6aHku




GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

16 mMas Odepra Pocbark-8 (A3) (5 mnpa pyb.). Odbepta PocbaHk-10 (A5) (5 mnpa pyo.).

17 Mmas MoralueHve Mocobnras-1 (2,5 mnpg py6.). Morawwenne MI rpynn-3 (1,8 mnpa py6.).

18 mas Moratuerne MHnpom-3 (1,3 mnpg pyo.).

19 Mman Ocpepra MTC-4 (15 mnpga py6.).

20 mas PasmelleHne AkyTa-35003 (2,5 mnpg py6.). Odepta AKB AsaHrapa-3 (1,5 mnpg pyo.).

Ocbepta benoH-PuHaHc-2 (2 mnpa py6.). Ocdepta PXI-9 (15 mnpa py6.). MoratweHne
SHeproCrpon-®uHarc-1 (1,5 mnpa pyb.). MoralweHne HaumoHanbHbIM Kanutan-2 (3 mnpg pyo.).

24 masn MoraweHne CBoboaHbIN cokon-3 (1,2 mnpa py6.). MoraweHue AToMcTponakcnopT-PrHaHc- 1
(1,5 mnpa py6.).

25 mas Ocbeptra DOMO-1 (2 mnpa py0.). Morawwerne HC-duHaHc-1 (2 mnpg pyo.).

26 Mas Pa3meLeHwue 3eHnT BO-06 (5 Mnpg py0.). OcepTa ABToBas-4 (5 mnpa py6.). OdepTa Tanmo-
MpuHuenc-1 (0,5 mnpga py6.). Moraterme Axkytna-34003 (2,5 mnpg py0.). MNoratuexHve
TexHocuna-UHeect-1 (2 mapga pyo.).

27 mas Moratuerne Kopnopauums xenesobetoH-1 (1 mnpg pyo.).

30 mas Ocbepta Utepa @uHaHc-1 (5 mnpg pyo.).

31 mas PasmellieHne AkpoH-4 (3,75 mnpa py6.). PasmelleHme AkpoH-5 (3,75 mnpa py0.). MoratieHne
Mpynna Yepkunsoso-1 (2 mapg pyo.).

1 MioHs MoratueHve Mocksa-58 (15 mnpg py0.). MorawweHue TatdoHabark-4 (1,5 mnpg pyo.).

2 NioHS! Ocbepta BaHk Cnypt-2 (1 mapa py0.). Odepta Pazrynan-PuraHc-4 (3 mapa pyo.). MoraweHne

Kapenuna-34012 (1 mnpa pyo.).

3 nioHA OdepTa MeTanncepsuc-tbuHarc-1 (1,5 mnpg py6.). Morawexne MMasHas gopora- 1
(0,3 mnpa py6.).

6 MIOHA Odepra tOTK-2013 (CLN) (3,5 mnpa py6.). MorawenHne Yysawna-31005 (1 mnpg pyo.).
7 VioHs Odpepta BTB 24-3 (6 mnpa pyb.).

9 nioHn Moratueruve VxABTO-2 (2 mnpa py6.).

13 nioHs Odbepta UKC5 DuHaHc-4 (8 mnpa pyb.). Odepta Gopmat-1 (1 mipa pyo.).

JeHeXHbIn

PbIHOK

16 mas BbinnaTa cTtpaxoBbix B3HOCOB

20 maq Bbinnata 1/3 HAC 3a I kBaptan 2011 .
25 mad Bbinnara akuwsos v HOMK

30 mas Bbinnata Hanora Ha NpubbINb



Gﬂh YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus

PocbaHk-8 (A3) 5000 100 12,0 6,9 6 Hosbpsa 2013
16.05.11

PocbaHk-10 (A5) 5000 100 12,0 7,4 7 Hos0ps 2014
19.05.11 MTC-4 15000 100 16,75 7.6 13 man 2014

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 aBrycta 2011

PXI-9 15000 100 0,1 6,9 13 Hos10psa 2013
25.05.11 DOMO-1 2 000 100 15,0 14,0 17 man 2012

ABTOBa3-4 5000 100 0,1 - -
26.05.11

Tanwo-MpuHuenc- 1 500 100 17,0 12,0 17 maa 2012
30.05.11 Ntepa-OuHaHc-1 5000 100 10,3 - -

bank Cnypt-2 1000 100 11,25 - -
02.06.11

Pasrynan-®OuHaHc-4 3000 100 17,0 - -
03.06.11 Metanncepsuc-drHaHc- 1 1500 100 11,0 9,0 23 Masa 2012
04.06.11 IOTK-2013 (CLN) 3500 100 9,0 9,0 4 mioHa 2013
07.06.11 BTb 24-3 6 000 100 6,3 - -

NKC5 OuHaHc-4 8 000 100 18,46 - -
13.06.11

®opmar-1 1000 100 17,0 - -




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

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

YnpasneHue npoaax v TOproenn

PykoBoauTtenb yrnpasneHunsa
Cepren LLlemapnos, she _sa@uralsib.ru

YnpaBneHue npopax YnpasneHue Toprosnu

Koppapo Taeemxua, taveggiac@uralsib.ru Bauecnas Hanos, chalovvg@uralsib.ru
Enena flosravb, dov en@uralsib.ru Hatanbs Xpabposa, khrabrovann@uralsib.ru

ArHa Kapriosa, karpovaam@uralsib.ru AnekcaHgp Mneb6os, glebovav@uralsib.ru
ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

Omutpui Monos, popovdv@uralsib.ru

Anekcen Cokonos, sokolovav@uralsib.ru

OaHnan @enbuman, feltsmand@uralsib.ru

YnpaeneHue no pbiHKaM AOJITOBOro Kanutana

KopnopaTuBHble Bbinycku ConpoBoXAeH1e NPOoeKToB

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

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

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

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

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

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

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

Crpaterus/Monutrka

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

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

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

Bsvecnas CMonbsiHWMHOB, smolyaninovv@uralsib.ru MoTpe6utenbckuin cektop /HeaBNXUMOCTL
Bacvnun dertapes, degtyarevwm®@uralsib.ru TurpaH OraHecsH, hovhannisyan@uralsib.ru
Omutpui Myw, pushds@uralsib.ru Anekcanap LWenectoBny, shelestovich@uralsib.ru

Makcm Hegosecos, nedovesovmv@uralsib.ru
PepakTopckas rpynna

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

Ln3aiin CrenaH Yyrpos, chugrovss@uralsib.ru

AHrenvHa LLlabapuHosa, shabarinovav@uralsib.ru

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