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REPO in CBR 03 (105 (96) 46267.7  Heflenu, KOrAa Ha4HeTCs O4epefHON OTTOK CPEACTB 13 DAHKOBCKOM CUCTEMbI.  ....oceeeviieieee. crp. 4
Corr Accounts 4928 (44.0) (32.3)  (501.9)
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

ELIB mMo)keT nMopgHATb cTaBKy B umione. [locnefHun OeHb TeKylen Hegenu npuHeceT He CIIMLWIKOM MHOTO 3KOHOMMWYEeCKMX
HOBOCTEN: [aHHble O LeHax MMMIopTa W 3KCMopTa, a Takxke rokasaTenu ucnomnHeHus denepansHoro Oiogxeta CLLUA.
LleHTpanbHbIM CODBITMEM YXOLALLEN HeAeNn MOXHO Ha3BaTb COCTOsBLUEeeCs BYepa 3acedaHue ELLB. Kak 1 oxupanock, coset
anpektopoB ELIB ocTaBmn KkitoveBylo CTaBKy 0e3 M3MeHeHWn Ha ypoBHe 1,25%, Ho Hambonee BaxHas WHGPOpMaLMs
cofepxanacb B KOMMEHTapuUaX Mo uToraM 3acepaHus. [naea ELIB XaH-Knop Tpuiie 3asBMA, 4TO HeoOXxoAmMMo npenensHo
BHMMATENbHO OTCNEXMBaTb MHMAALMOHHbIE PUCKM U MPO3PayHO HAMEKHYN Ha FOTOBHOCTb MOBbLICUTL BacoBylo CTaBKy yxXe B
nione. Bo3spallasce kK npobneme CyBepeHHbIX JONroB, TpuLle OTMETUN, YTO BbICTYNaeT NPOTUB PECTPYKTYPU3aLMM rpeveckoro
ponra. Mo npefsapuTenbHbIM AaHHbBIM, Ha AaHHbIN MOMEHT IpeLmm MoryT noTpeboBaThcs HoBble kKpeauTel MBD 1 EC B pa3mepe
45 mnpg eBpo. Ha Haw B3rnsg, 3Ta CyMMa BrofiHe nocuibHa Ans EBponenckoro ctabunmaumoHHoro oHpa, KOoTopbln
coctaBnsieT nopsaka 850 mnpga eBpo. Mocne BbicTynneHus rnaebl ELIE v nybnnkaumm gaHHbIX no BHewHen Toproene CLUA
(cBMIETeNbCTBOBABLUMX O BMEYaT/SIOLEM POCTe SKCNopTa) packna Cuil Ha BantoTHOM PbIHKE 3aMETHO M3MEHMUIICA: eBPO Pe3ko
CHU3WIICA B CTOMMOCTW, OMYCTUBLUNCL C oTMeTKM 1,46 pgonn./espo no 1,45 ponn./eepo. Toprosas ceccust Ha aMepmrKaHCKnX 1
€BPONEencKMX NIOoLWaAKax HaKoHeL-TO 3aBepLuunacb MoBblLEeHWEM, COCTaBMBLLUMM 4yTb MeHee 1%. Ha doHe no3nTmBHOro
HaCTPOS PbIHKOB CMPOC Ha KazHavenckmnme obamraLm HeMHOro CHU3UACA, AoXoAHOCTb 10UST noaHanacsk Ao 3%.

B eBpoGoHaax npotuna ¢pukcaums npubbinn. Buepa cnpeg MHAMKATUBHOMO CyBepeHHOro Bbinycka Russia’30 k 10UST cy3uncs
Ha 6 ©6.n. 0o 132 6.n., ueHa GeHYmMapka Bblpocna Bcero Ha 3 6.n. 4o 118,6% oT HOMWHanNa. Byepa MHBECTOPbLI MpeanoYm
3ahrKCMpoBaTh NpubbLINb B KOPMOPATUBHLIX €BPOOOHAAX — B MOCHELHME HEeCKONbKO AHeW poccumnckme Bymaru Bbirnsgenn
Hennoxo, HECMOTPA Ha HEraTUBHbIN BHELUHNN (OH. CyBEPEHHbIN CerMEHT NO-NPeXHeMyY NONb30Bancs CNPOCOM 1 MOAOPOXaN B
cpenHeM elle Ha 15 6.M., Yero Henb3s ckas3aTb O KOPMOPaTUBHbLIX OGymarax. B HedhTerazoBom cektope eBpoboHIbl [a3npoma
noTepsnu B LieHe B cpegHem 17 6.n., IYKOMa — Ha 15 6.1., NpUMepHO Ha Takylo Xe Benu4dunHy nogetuesen dymarn THK-BP.
B hMHAHCOBOM CeKTope CpeaHee CHUXEHMEe LeH Ha ObfMraumm OCHOBHbIX 3MuTeHTOB (COepbaHka, BTB, BDba) cocTasumno
nopsiaka 20 6.n. CoepbaHK yOIMHSET CBOKO KPMBYIO M BYepa Hadvasl pa3MelleHve OecaTuneTHUe eBpoobnuraumm obbeMom
1 Mnpa gonn., 4to bynet 6onee noApobHO OCBELLEHO B OTAENbHOM Naparpade. HemMHoro nyyiue Bbirnaaenn espodoHabl PCXB,
KOTOpble yranv B LeHe B CpefHeM Ha 9 6.1. Y MeTannypros aytcargepamm obinmn 6oHabsl EBpasa, nogelleBeBlwme B CpefHEM Ha
20 6.n. Ha a3matckux pblHKax CErofHs yTPOM BHOBb He HabMofaeTcs efMHOW AMHAMUKK, dbloYepcbl Ha aMepukaHckue
(boHOOBbIE MHOEKCHI KOTUPYIOTCS B MUHYCe, Kak M HedTb. Poccminckme nnowagkm MoryT npoaeMOHCTPMPOBaTb HEraTUBHYIO
ONHAMKKY Ha OTKPbITUN.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

KysbaccaHepro npuBnekaet ewe 10 mnpa py6. Buepa KysbaccsHepro (NR) uepes CBOW [0OYEPHIOD KOMMAHMIO
Ky3zbaccaHepro-®uHaHc (NR) Hauano pasmelleHne gecatunetHmux bymar nepson cepum Ha 10 mnpg py6. Knura 3assok byaet
3aKpbiTa 23 MIOHS, pa3MeLLEeHMe BbiNycka Ha OMpXKe 3annaHMpoBaHo Ha 27 mioHs. T1o BbINycKy NpefycMoTpeHa odepTa vepes
TPW rofa, OPUEHTMpP MO CTaBke KymnmoHa — 8,2—8,5%, 4To nofpasymMeBaeT OOXOLHOCTb K odepTe B pasmepe 8,37-8,68%.
Mopy4umTenem no BbiNycKy BbicTynaet TIK-13, cpefcTBa OT pa3melleHns obnuraumi OyayT HanpasneHbl Ha pecrHaHCUPOBaHMe
KpeauTHoro noptdens 1 obuiekoprnopaTmBHble Uenv. HanoMHUM, YTO B anpesie TeKyLero roga SMUTEHT BbIlen Ha PbIHOK
o0nuraumn c 4ebTHBIM AeCATUNETHUM BbIMyCKOM, MO KOTOPOMY MPeayCcMOTPeHa NATUeTHss odepta obbeMom 5 mnpg py6. Ha
JaHHbIA MoMeHT Bbinyck KyzbaccaHepro®-2 (alopaums 3,71, YTP 8,87 %) npeanaraeT npemuio K kpmsot O3 B pazmepe 145
0.n. Nicxops 13 3asaBNeHHbIX OpUEHTMPOB HOBOO BbiNycka Ky3baccaHepro®-1 npemus k kpueon OM3 HaxoAMTCS B AMana3oHe
168-199 0.1., YTO BLIMMAAMT BECbMA HEMNOXO. Mbl AyMaeM, 4TO Ha HOBOE MpefsioXeHe DyLeT TakxKe XOPOLUNIA CNpoC BBUAY
OrpaHWYEHHOro NPEeANIoXeHWs Oymar B 3f1eKTpO3HepreTMyeckom cektope. Haw 6Gonee NogpoOHbIV KOMMEHTapUA Ha Temy
pa3MelleHuns Ky3baccaHepro YmTamTe B Onualiliee Bpems.

Bbicokni cnpoc Ha HoBble Bbinycku Mevena — noBopd Afs MNOKYMKU y)Xe obpaluatomxcs BbiNyckoB. Buepa Medyen 3a
OMH OeHb pa3MecTun 0banraluMoHHbIn 3aeM 19-11 cepum obbemoM 5 Mnpa pyo. Ha cpok 10 neT ¢ naTnuneTHen odepTtomn. Ycnex
pa3MeLleHNs TOBOPUT O BbICOKOM CMPOCe Ha [0MroBble 00s3aTeNbCTBa KOMMAHUM CO CTOPOHbI MHBECTOPOB, MPWHMMAas BO

2



Oﬂh YPAACMIB | K3MUTAN

BHMMaHWe, 4TO KHIra 3asiBOK Mo BbiMyckaM cepuid 17 1 18 Obina 3akpbiTa 7 vioHs. CTaBka KyrnoHa no BCeM BbINyckam CJIOXMUIach
Ha ypoBHe 8,4%, 4To cooTBeTCTBYET Npemun K OP3 B pazmepe 130 6.n. npu Aropaumun 4yt Gonee YeTbipex neT. B aton cBA3m
Mbl pekoMeHayeM obpaTuTb BHUMaHMeE Ha bonee KopoTkme Bbinyckn Meven-2 1 Meden 17/18, koTopble npu Alopauum ABa u
[1Ba C MONOBUHOW rofa Toprytotcs ¢ npeMunen kK OP3 B pasmepe 150-160 6.1.

PasmewieHne HK «AnbsiHc» nponpet Ha 75 6.n. HUXXe MepBOHavanbHbIX OPUEHTUPOB. CerofiHs YyTPOM OpraHM3aTopsbl
pa3melleHns HK «AfbaHC» COODLLMAM, HTO B CBA3M C BbICOKMM CNpocoM (32 mnpg pyb.) kHUra OyaeT 3akpbiTa cerodHs, 0bbem
pa3MelleHuns BolpacTeT BABoe Ao 10 mnpa pyb., Tak kak, noMumo Bbinycka HK AnbsHc 04, 6yayT pa3melleH HK AnbsHc 06.
CraBka KynoHa coctaBuT 8,85%, 4to cootBeTcTBYeT goxogHoctn 9,05 nmpu glopaumm 4,14 roga. Ha 3TMX ypoBHAX Cnpef K
kpvBon OM3 ByaeT paBHATLCA NpMepHO 155—165 6.M. 3To HeCKONbKO MeHblUe, Y4eM Y yxe Toprylowmxcs HK AnbsHc 03 n HK
AnbsHc BO-1, cnpen koTopbix okono 200-210 6.n. Mbl nonaraem, 4To OAMCKOHT B pa3Mepe 45-55 0.n. HeonpaBhaH, U Ha
Brvkariuee BpeMsi MOTEHLUMaN pocTa KOTUPOBOK Y HOBbIX BbIMYCKOB OTCYTCTBYET. HaMHOMO NpuBrekaTesibHee BbIrsaaT Kak yxe
obpaliaiolimecs BbiNyckM, Tak 1M eBpoobnamraumm smmuteHTa Vostok’15 (YTM 6,49%). K npumepy, y NocnegHUx npemms K
conocTtaBuMbiM Oymaram Espasa (B+/B1/B) B pa3mepe 200 6.M., N0 HalleMy MHeHWIO, CIMLLKOM LUMPOKa, U, AaXe y4uTbIBas
pa3HuLy B MacliTabax busHeca npu Gonee UNu MeHee CPaBHVUMOWM LONTOBOW Harpyske, Mbl OLEHVBaeM cripefl He bornee YeM B
100 6.n.

Onbra CtepuHa, sterinaoa@uralsib.ru
Mapus PagyeHko, radchenkomg@uralsib.ru
Opwuii FonbaH, golbanyv@uralsib.ru
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OEHEXHbIA PbIHOK

CraBku MBK cHM)aloTcs, HO AepiXKaTcs Bbille YPOBHS Npeablayuiero Mmecsua

YpoBeHb NMKBUOHOCTY OCTAETCA JOCTAaTOMHbIM OJ18 CHMXeHWA cTaBok MBK, ofHako nocnefHve BCe Xe Oep>XaTcs Bbille YPOBHA
npeaslaywero mecsua. CtaBkn MosPrime cHM3MANCL Ha 1-2 6.M. UK He U3MeHUNNCb. VIHAMKaTMBHas cTaBka MosPrime no
OLLHOLHEBHbBIM KpeamTaM Mo-npexHeMy coctasnsiet 3,75%. CymmapHble cpeacTsa 6aHkoB B LIb HemMHoro cokpatmnmcb. OctaTkm
Ha KopcYyeTax KpeduTHbIX ydpexaeHuin B LB ymeHblwMnncy Ha 46,4 mnpa pyo. Ao 494,3 mnpa py6., nenosmtsbl 6aHkoB B LIB
YBENUYUNUCH Ha 22,4 Mnpp, pyb. fo 448,3 mnppa pyb. [lo cepedvHbl CrefytoLlen Hegenmy, Koraa HauyHeTcs o4epeHov Nepuog,
obs3aTenbHbIX NNaTexen, CyLLeCTBEHHOro OTTOKa CPEACTB 13 DAHKOBCKOW CUCTEMbI HE OXMOAETCS.

CoBOKynmnHble cpeacTBa 6aHKkoB B LIB PD, mnpp,

py6., 1 ogHOoAHeBHas cTaBka MosPrime, % MexpyHapopaHbie pesepsbi LIB P®, mnppa, gonn.
CpenctBa 6aHkoB B LIb P, Mnpa.py6. (nes.Luk.) 550 -
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MexayHapoaHble pe3epBbl PO pacTyT Ha NPOTAXEHMM NOCNEAHNX YeTbipeX Hefenb. 10 fAaHHbIM LB, Mo COCTOSIHMIO Ha 3 MIOHS
OHW pgoctmrnn 522,8 mnpa [onn., yBenuuuBWKCL Ha 4,5 mMnpg JOnn. 3a Hedenio B CBA3M C UMHTepBeHumamu LB,
HanpaBneHHbIMW Ha NPefoTBPALLEHNe YPe3MEePHOro yKpenneHus pyons, 1 nepeoLeHKon.

Kypc nonnapa Ha MMBB M3MeHWCS He3HaYMTENbHO, NMOBLICMBLUWCL Ha 1 Konerky fo 27,76 py0./nonn. YkpenneHue fonnapa
Ha MUPOBOM PbIHKe ObIIo Oonee CyLeCcTBEHHbIM: MHAEKC Aomnnapa Bbipoc Ha 0,5%. EBpo ynan Ha 21 konenky npoTtme pybns o
40,34 py6./eBpo BCnen 3a ocnabneHvem envHON EeBPOMEeNCKOM BanioTbl OTHOCUTenbHO ponnapa (Ha 0,5% po 1,45
LlONN. /eBpo). YeTblpexgHeBHOE PaniM HedTAHbIX LeH W NONoXWUTENbHAs AMHAMMKA OUPXEBbIX MHOEKCOB CerofHs OKaxyT
noanepxky pybnio. Brent B4epa Bbipocna Ha 1,6% n cerofHa ctout gopoxke 119 gonn./6app. Mbl 0Xvaaem, Y4To CerogHs
pybnb OyneT ToproBaThCs B AnanasoHe 27,7-27,8 pyb./nonn.

Kypc py6./nonn. Kypc eBpo oTHocuTenbHo gonnapa CLUA
" ueHa 6appens HedTU Brent, ponn. v pyons
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JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Bank «Cankr-Mlerepoypr» (Ba3)

OTtyeTHOCTb 3a | KBapTtan 2011 r.

Mokasatenb ROE pocTur pekopaHoro ypoBHs — 26%. baHk «CaHkT-MeTepOypr» onybnmnkoBan Bneyatnsiowme pesynsraTbl 3a
| kBapTan 2011 r. no MCDO. baHk 3aduKCc1poBan peKopLHbIN 0ObeM KBapTanbHOM YMUCTON Npnbbinu, pasHbii 2,1 mnpg pyo.
(72 mnH ponn.). Taknum obpa3om, pocT nokasatens coctasun 15% keapTan k kBaptany U 500% rog k rogy. ROE coctaBuna
26,4% npotne 25,4% no utoram IV kBapTana 2010 r. Hanbonee oTpaAHbIM GakToM CTano To, YTO YMCTas MPOLEHTHAsA MapXa
npeBbICUNa YpOBEHb NMpedblayLlero kBapTana Ha 30 6.n. v gocturna 5%, Toraa Kak Mbl OXuaanu ee cHUXeHns Ha 20 6.m. Mpwu
3TOM CflefyeT OTMeTUTb, YTo No mutoram | kBaptana 2010 r. UMM paBHsinacek 5,7%, Tak 4TO B CPaBHEHUW C YPOBHEM rOON4HON
JaBHOCTW MapXa MpOJoMKaeT NagaTb. B pesynbraTe YMCTbIM MPOLEHTHBIM AOXo4 BblpoC Ha 10% KBapTan K KBapTany,
KOMMEHCMPOBAB CHUXEHWME YMCTOrO KOMUCCUOHHOMO AoXoAa Ha 18%. OH cbanaHcMpoBan Takxke 1 OTYUCIEHWS B pe3epBbl Mo
ccynam, Kotopble Ha 37% MNpPeBbICUAM HalWM OXMOAHUSA. YBENUHEHUIO YMCTOW MPMObINM CNOCOOCTBOBANM Takxke [OXOL OT
onepauumn C LeHHbIMW ByMaraMmn 1 CokpalleHre onepaLoHHbIX pacxofoB Ha 14% kBapTan kK KBapTany, B pesynbTaTe 4Hero
OTHOLLIEHME PAcXO4oB K [OXO4aM COCTaBMno nub 26%. KoapduumeHt Kanutan/CoBoKynHble akTVBbI MO UTOraM KBapTana
nobicuncs Ha 4 6.n. go 10,9% v Bo Il kBapTane, No-BManMoMy, NpubnmsnTcs K 11% B pesynbTaTe AOMN3IMUCCUN aKLMN.

(]

MpuBnekaTenbHa KpaTKoCpoyHas pyoneBas Gymara. Ha BHeLIHeM pbiHKe MoKynate Bymary GaHka HeT CMbIC/a, MOCKOMbKY
cyOopANHUPOBaHHBIV BbiMyck STPETE 17 HU3KONMMKBUOEH, U, Kpome Toro, BaHK, ckopee BCEero, WUCMOMHUT KOJSI-OMNUMOH Mo
JaHHon Bymare B vione 2012 r. Ha pybneBoM pbiHKe camblid KOPOTKMI BbiMyck BCMB-6O1 He 3acny>XuBaeT BHUMaHWUA B CUIY
€ro HMU3KOW NINKBUAHOCTW, @ CaMbl AnHHBIA BCTB-B04 (7,25% Ha 18 MecsaLeB) NpeacTaBnseTcs oLeHeHHbIM CNpaBeainBo 1
TOPryeTcs C TakMM Xe cnpefloM, Kak bymaru 3eHuta (Ba3/B+), ycTynas no npusnekatensHocTv obnuraumsm Kpegmt Espona
BaHka (Ba3/BB-), KoTopble KOTUPYIOTCS C AOXOAHOCTbIO 7,3% Ha 14 mecaues. B 1o xe Bpems BCMB-602 (7% Ha 10 Mecsues)
TOprylTCcs Co cnpefom B pa3mepe 50 6.Mm. kK KprBoW 3eHnTa. Mbl cimMTaem OGymary npusnekaTenbHbIM OObEKTOM MacCUBHbIX,
3aLUMTHBIX MHBECTULMIN.

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

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

CoepGank (Baa1/BBB)

baHk HaMepeBaeTcqd Ppa3MecTUTbCA bes3 npemMmuvn

HoBbI pecaTuneTHUn GeHUMapK. Byepa HeM CTano n3BecTHo, 4To CoepbaHK pasMeLlaeT HOBbIM BbINyCK eBpoobnunraumin, a K
BeYepy — 4TO pasMelleHne okoHuyeHo. Cpok obpalleHus BOHO0B COCTaBUT OecaTb neT, obbeM, Nno MHbopMaummn Reuters, —
1 MApA Aonn. HackonbKo Mbl MOHMMaeM, BaHK NpoBeN pasMeLLeH1e AOCTaTOHHO ONepPaTUBHO — B TeHeHWe AHS UK ABYX.

MpeMns Ko BTOPUYHOMY PbIHKY MNPaKTUY4eCKM OTCYTCTBYeT. B Hadvane pasmelleHns Heo@UUMaNbHbIN OPUEHTUP Mo
noxodHoctn Sberbank’21 coctaBnan 5,75-5,85%, 4TO nNpu TekylIMX CTaBKax npednonaraeT cnpen K AoSNapoBbiM
CpefHepbIHOYHbIM CBOMaM B pa3mepe 270-280 6.n. 310 Ha 23-33 6.n. Wwwupe, 4eM cnpen no Bbinycky Sberbank’15. [ns
CpaBHeHus, BTE mnatut npemuio 3a Oonee ANMHHYIO Aopauunio B pasmepe 23 6.n. (pasHuua B cnpeaax Mexay Bbinyckamu
VTB'20 n VTB'15). B uTore kynoH Obin ycTaHoBNEH B pa3mepe 5,717% 4To COOTBETCTBYET npeMun B pa3mepe 260 0.1 K
[LONNapoBbIM CpefHEPbLIHOYHBIM cBOMaMm. Takum obpaszom, COepbaHk pasMecTUCs faxe HUXe NepBoHavanbHbIX OPUEHTUPOB, C
npemMuer KO BTOPWUYHOMY PbIHKY Ha ypoBHe nopsaka 10-20 6.n., 4To yKnafbiBAeTCs B PaMKM PbIHOYHBIX KonebaHui
LLOXOAHOCTW. [03TOMY, HNYYTb He yManss AOCTOMHCTBA Oymar CoepbaHka, Mbl TPaAMUMOHHO NpefnovmTaem bonee JOXOAHbIE
Bbinycku BTh.

Mybnvkaumm no Teme:
1 mioHs 2011 1. «CBepbaHk — [lonroxaaHHbI pocnyck pesepsos. OnydnmkoBaHbl pesynbTaThl 3a | kBapTan 2011 r. no MCOO»

http://www.uralsibcap.ru/products/download/110601_FI_Sberbank_1Q11%20Review.pdf?docid=10747&lang=ru
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BaHK HamepeBaeTcs pasMecTUTbcs 6e3 npemun
EBpoobnMraumMm poccnnckmx rocbaHkoB No CoCcTosaHMIo Ha 9 MioHa 2011 T,

7.0
6.0 VTB 20 o

~T RAB21/16C @ VEB20 @ O Sberbank '21 Russia 28
50 4 RAB7 g RAB'18

[ J . .
ViB'5 @ @VTB3515 VEB.”. Russia 30 @ Russia’20 Cysepentan Kpuea

40 - | Sherbank'17
RAB 01/1.4 @ RAB 07/14 Sberbank '15

e mewetmmn

: Sherbank '05/13

1.0~ .VTBIH T T T T T T T T T Aopaim ner 1
0 1 2 3 4 5 6 7 8 9 10
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Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

13 vioHs Ocbepta UKC5 DuHarc-4 (8 mnpa pyb.). Odepta Gopmat-1 (1 Mnpa pyo.).
14 viioHs Pa3melteHne HK AnbsiHc-4 (5 mnpg py6.). Odepta dnemeHT JInsnnr-2 (0.7 mnpg py6.).
15 mioHs PasmeleHne Cotn Mpynn 60-01 (1 mnpa py6.). PasmeleHme Yysawwma-31008 (1 mnpa py6.).

Ocbepta PXI-16 (15 mnpg py6.). Morawerve Kopnopauums CtponmMonTax-1 (1,2 mnpg pyo.).
Moratuerue Fasnpombark-2011 (300 mnH gonn.).

16 VioHS Odbepta XaHTbl-MaHcuickin 6aHk-2 (3 mnpa py6.). OdepTa Poccenbxo3bank-7 (5 mnpg pyb.).
Odbepta BTB-Jn3mHr GuHaHc-3 (5 mnpg pyb.). Odepta BTE-JTn3mHr @uHaHc-4 (5 mnpg py6.).
MorauweHue Mobyc-NmsumHr-OuHaHc-6 (0,5 mapg py6.). MoraueHne Kocmoc — GuiHaHc- 1
(2 Mnpg py0.).

17 viloHs Odbepta OTK-3-1 (3 mnppg pyb.). MoraweHne Ceabmon KoHtnHeHT BO-1 (5,8 mnpa py6.).

20 vioHs OdepTa Meyen-2 (5 mnpg pyb6.). OdepTa Pycckoe mope-1 (2 mnpa py0.). OdepTa Kb PeHeccaHc
Kanutan-3 (4 mnpg py0.). Morawwexvie Tponka VHBecT-2 (0,5 mnpa py0.). MoratweHme OJIK-

2011 (CLN) (100 mnH gonn.). MoraweHne Ak bapc baHk-2011 (300 mnH gonn.). MoraweHne
XK® Bank-2011 (500 mnH gonn.).

21 nioHn Pa3melleHue Kb LieHTp-nHBecT-60O-01 (1,5 mnpg py6.). MoraweHne PeHeccaHc Kanutan-2011
(100 mnH gonn.). Moratuenne Mpynna ATPOKOM-1 (1,5 mnpg py6.). MoratieHue leHepupytoLLas
komnaHus-1 (2 mnpg py6.). Morawerne Monvnnact-1 (1 mnpg pyo.).

22 nioHs! Odepta HOMOC-BAHK-9 (5 mnpg py0.). MoraweHue LWanc-Kanutan-1 (1 mnpg pyo.).
MoraweHwe OHMTamn-1 (1,5 mapg py6.). Morawenne GuHancbusHecTpynn-2 (3 mapg pyo.).

24 nioHs OdepTa TB3 BO-1 (2 Mnpg py0.). ObepTa AMMNOC-1 (2 mnpa pyb.). OcdbepTa Anbda-bank-2013
(400 mnH gonn.).

27 vioHs MoraweHne BopoHexckas obnactb-34003 (0,5 mnpg py©.). MoraweHwue TpaHcKpenntbaHk-
2011 (350 mnH gonn.).

28 nioHn Odbeprta Masnpom-11 (5 mnpg pyb.). Odepra CransdoHa-HensmxumocTb-1 (0,6 mnpa py6.).
Morawerve KpeantEspona baHk-2 (4 mnpg py0.). MoraweHue 3onoto Cenurpapa- 1
(0,3 mnpa py6.).

29 nioHs MoraweHwe OD3-25074 (70 mnpg py6.). Morawerve YK TuapoOrK-1 (5 mnpg py6.).
MoraweHue MepsobaHk-1 (1,5 mnpa py6.).

30 unioHsn MoratueHuve Apocnasckas 06n-34008 (3 mnpg py6.). Moraterve BT6-2011 (1 mnpa eBpo).

JeHeXHbIn

PbIHOK

15 nioHa BbinnaTa CcTpaxoBbix B3HOCOB

20 nioHA Boinnata 1/3 HAC 3a I kBaptan 2011 .

27 nioHA Bbinnata akuwzos v HOMW

28 MioHA Bbinnata Hanora Ha NpubbInb

Tutons MpekpatleHme onepaumin PEMO LB no akumam
15 niong BbinnaTa CcTpaxoBbix B3HOCOB

20 uions Buimnata 1/3 HOC 3a | kBapTan 2011 .

25 vions Bbinnata akumzos n HOMN

28 mona Bbinnata Hanora Ha NpubbINb
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
NKC5 OuHaHc-4 8 000 100 18,46 7.75 9 nioHa 2014
13.06.11
®opmar-1 1000 100 17,0 17,0 8 nekabps 2012
14.06.11 SnemMeHT JIM3nHr-2 700 100 21,0 - -
15.06.11 PXO-16 15000 100 14,33 7,9 6 vioHa 2016
XaHTbl-MaHcnckmm
3000 100 7,85 7,85 14 pekabps 2011
OaHK-2
16.06.11 Poccenbxo3baHk-7 5000 100 6,9 6,85 11 moHsa 2013
BTB-/Tn3nHr ®uHaHc-3 5000 100 7,5 6,9 10 ceHTAOpPs 2013
BTE-JIM3nHr ®nHaHc-4 5000 100 7,5 6,65 12 mapta 2013
17.06.11 OrK-3-1 3000 100 7,5 7,5 9 pekabps 2011
Meyen-2 5000 100 8,5 7.4 12 mioHsa 2013
20.06.11 KB PeneccaHc Kanutan-3 4 000 100 12,5 9,25 6 nmoHsa 2012
Pycckoe mope-1 2000 100 10,0 12,0 14 vioHsa 2012
22.06.11 HOMOC-BAHK-9 5000 100 7.0 6,25 15 mioHsa 2012
TB3 BO-1 2 000 100 7,0 6,5 12 mioHs 2013
24.06.11 OunnocC-1 2000 100 6,0 - -
Anbda-baHk-2013 400 USD 100 9,25 9,25 24 vioHs 2013
lasnpom-11 5000 100 13,75 13,75 24 nioHa 2014
28.06.11
Cranecona 600 100 7.0 i -

HenBm>xnmocTb- 1




Fixed Income Daily 10.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 9.000 16.06.11 14.06.12 124 TOproBnst
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 11.0 234 100.03 100.10 100.25 8.11 3.99 0.84 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.5 101.15 2000 99.02 101.40 7.99 2.01 3.74 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.11 15.09.20 112.9 100.26 7.44 2.06 4.45 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.06.11 15.09.21 125.0 99.75 8.56 2.08 5.24 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.07.11 15.04.22 132.1 102.70 103.01 103.15 8.89 220 5.66 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.000 15.07.11  15.04.16/ 15.07.23) 59.0 147.3 101.28 101.00 7.90 1.97 3.74 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.06.11 15.12.27 2011 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.08.11 01.02.12 79 102.44 102.02 102.15 4.94 214 0.60 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 16.5 101.53 | 0.32 101.21 101.70 5.58 1.80 0.78 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740 15.07.11 15.07.14 377 | 101.40 25000 101.10 101.40 6.83 182 | 1.79 JA3/BBB hMHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 62.1 100.76 100.70 101.00 764 190 | 280 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 150611 15.03.14  15.06.18 34.0 854 | 100.58 752 1.91 1.75 JA3/BBB MHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24  48.0 163.6 100.98 31500 100.20 101.00 7.62 1.92 3.18 /A3/BBB
And-02 1000 R 1125 24.06.11 231211 2112120 7.0 18.7 100.75 15 100.75 100.99 10.01 5.57 0.47 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 4.6 100.84 100.66 100.97 5.68 3.91 0.36 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13 11.0 286 102.30 101.40 102.44 541 4.02 0.81 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 4.0 278 102.20 | 0.19 20 102.22 102.73 6.00 6.86 0.28 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 12.0 29.8 107.68 107.00 107.30 5.53 6.41 0.88 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 36.0 121.0 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 36.0 121.0 cbipbe
Anpoca-20 3000 R 8.95  28.06.11 23.06.15 49.2 104.81 | 0.31 115670 104.51 104.81 7.77 213 3.15 BB-/Ba3/BB- Ccbipbe
Anpoca-21 8000 R 825 23.06.11  25.06.13] 18.06.15 25.0 49.0 102.90 778 102.77 103.05 6.84 2.00 1.76 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11  28.06.13] 23.06.15 25.0 492 102.95 4009 102.85 102.95 6.84 2.00 1.76 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 49.0 104.71 | 0.26 41650 104.50 104.71 7.80 2.13 3.14 BB-/Ba3/BB- Ccbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 32.0 56.6 101.70 4193 101.71 101.90 7.67 4.04 221 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 121 100.50 87588 100.47 100.50 18.25 4.46 0.50 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 38.8 100.42 99.80 101.00 7.33 747 2.60 //BBB- JHepreTuka
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 223 101.75 930 101.55 102.00 6.72 3.80 1.67 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 223 101.67 | 0.09 101.60 102.00 6.77 3.80 1.67 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 22.3 100.53 | 0.13 17 900 100.45 100.75 6.46 4.02 0.32 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 10.0 279 100.57 | 0.22 86 495 100.35 100.60 6.85 3.72 0.73 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 121213 18.0 30.6 102.00 | 0.25 290 001 101.51 101.94 721 4.16 1.30 [/Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 1.7 100.10 17 292 100.00 5.72 3.21 0.13 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 20.1 100.87 150 000 100.75 7.10 373 144 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16, 19.0 67.1 108.20 | 0.08 213 405 108.12 108.15 6.84 5.76 129 cbipbe
BaluHedTb-02 15000 R 1250 21.06.11  21.12.12] 13.12.16/ 19.0 67.1 108.20 | 0.10 104 108.11 108.21 6.84 5.76 1.29 cbipbe
BalwHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16, 19.0 67.1 108.20 65843 108.11 108.20 6.84 5.76 129 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 8.6 101.65 6427 101.03 101.65 14.88 8.34 0.58 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 11.0 23.0 98.00 1 98.00 100.30 11.57 4.53 0.78 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 341 101.40 5900 100.35 101.55 7.26 3.79 237 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 21.0 101.45 11662 101.30 101.70 6.64 3.66 1.52 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.82 2464 247 100.00 6.00 3.60 122 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 16.0 285 101.82 2509 241 101.00 101.81 6.00 3.60 122 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.82 2486 762 100.00 6.00 3.60 122 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-06 5000 R 7.90  30.06.11 27.06.13 25.0 103.12 4902 539 100.00 6.35 3.82 1.76 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 25.0 103.12 4922 480 100.00 6.35 3.82 1.76 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.82 4116 011 100.00 6.00 3.60 122 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.11 15.03.40 350.2 102.08 8.48 2.10 10.09 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 16.08.11 12.02.13 20.5 100.00 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 25.7 104.55 500 000 104.50 105.00 7.01 441 1.78 /Ba3/BB- Tenekom
BK-MHBecT3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 1.0 37.5 101.05 512 040 100.95 101.05 3.21 7.50 0.09 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.9 100.65 34 800 100.71 101.00 8.28 411 342 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 52.9 100.80 | 0.55 477 158 100.01 100.80 8.24 411 342 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 6.0 175 100.00 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80  15.06.11 09.12.15 54.8 101.46 8.58 4.32 3.38 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 21.2 98.59 8.55 3.79 151 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 11.0 28.7 100.86 100.85 101.40 7.99 4.45 0.79 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 28.7 101.70 150 300 100.70 101.70 6.78 1.81 2.03 BBB/Baa1/BBB | GaHku
BTB - 6 06 15000 R 720 13.0711  13.07.12] 06.07.16, 13.0 61.8 101.40 | 0.11 113 294 101.27 101.45 5.96 1.77 0.99 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9.70. 15.06.11  20.12.11] 10.12.14, 6.0 427 102.29 5.10 2.36 0.49 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 17.06.11 15.03.13 215 101.36 6.95 1.87 1.54 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.06.11 15.03.13 215 101.00 7.18 1.88 153 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 17.06.11 15.03.13 21.5 101.66 6.76 1.86 1.54 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 39 101.95 67 003 101.96 102.00 5.35 5.62 0.31 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 8.0 20.2 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 560 30.11.11  30.05.12] 29.05.13) 12.0 24.0 95.50 90.01 101.00 10.85 2.92 0.87 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11  29.08.12] 20.02.14/ 15.0 32.9 100.60 850 100.63 101.09 6.38 342 1.10 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14 11.0 415 100.91 100.89 6.07 1.75 0.79 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 1.0 49.6 100.25 | 0.08 221330 100.00 100.25 4.04 1.74 0.09 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.8 100.01 5.03 1.87 0.02 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.8 100.09 0.68 1.87 0.02 BBB//BBB (buHaHCbI
BTB-Nu3®07 5000 R 6.85 07.09.11 07.12.11] 30.11.16 6.0 66.7 100.37 100.55 100.85 6.22 1.70 0.46 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 8.0 74.8 100.98 100.70 100.99 5.52 1.74 0.59 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 2.0 74.9 100.35 | 0.06 100.27 100.35 4.50 1.65 0.17 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011 19.10.17) 13.10.20, 77.0 113.8 99.70 20 006 99.51 99.70 7.96 3.95 4.88 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 29.0 113.8 100.10 134 999 100.08 100.25 6.85 3.44 2.14 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 58.0 119.0 10040 | 0.35 420212 100.35 100.45 7.95 3.92 373 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20' 50.0 110.4 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 35.0 119.5 10049 | 0.29 730 002 100.35 100.49 744 3.72 241 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860  14.10.11  08.04.16/ 02.04.21 59.0 119.5 101.65 54432 101.40 103.00 8.34 4.22 371 BBB//BBB+ (buHaHCbI
BOB-NuanHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.5 101.65 | 0.01 19999 101.25 103.00 8.34 4.22 3.71 BBB//BBB+ (buHaHCbI

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 1.0 370 11940 0.10 386212 119.30 119.40 5.74 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 10.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A13 5000 R 1312, 28.06.11 26.06.12 128 | 107.86 4000 107.80 107.97 5.38 6.06 0.92 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 4.7 100.89 100.11 101.25 4.67 3.46 0.37 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 326 | 101.25 600 101.25 102.96 6.82 3.56 2.28 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 231111 20.11.13! 29.8 /Baa3/BB GaHku
[asnpomb 3 10000 R 575 11.07.11 10.10.11 41 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 175 100.10 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85 24.11.11 22.11.12 17.7 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 304 | 101.50 250 485 101.20 101.40 721 3.83 217 /Baa3/BB GaHku
asnpomHepts BO-5 |+ 10000 R 715  11.10.11 09.04.13 223 | 10119 101.00 102.60 6.55 3.52 1.63 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 223 | 101.25 1975 101.00 6.51 3.52 1.63 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890  09.08.11  30.01.18 26.01.21 81.0 @ 117.3 @ 104.30 96 000 104.00 104.30 8.21 4.26 4.67 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 19.07.11  23.07.12 12.07.16, 14.0 = 620 | 109.69 60 947 109.60 109.80 5.59 6.70 0.97 /Baa3/BBB- cbipbe
[a3npomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 83.0 & 954 | 100.20 2263 100.20 100.65 8.32 4.08 4.90 /Baa3/BBB- Ccbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.6 | 102.76 @ 0.16 269 500 102.60 110.10 7.93 4.12 3.57 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 57.0 @ 117.3 @ 102.67 102.00 103.08 7.95 413 3.56 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.4 100.00 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 0.7 100.22 | 0.02 100.14 100.21 4.01 4.03 0.05 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 211111 30.10.28 211.8 | 94.00 9.22 5.30 10.23 TpaHcnopt
no6akcbank 6O-01 5000 R 830 16.08.11 16.02.13 20.6 | 101.25 7.63 4.07 147 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 25.01.12] 22.07.13 8.0 25.8 | 100.86 & 0.08 191 500 100.72 100.86 6.67 3.98 0.57 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13 12.0 & 304 | 101.05 43 100.90 7.02 4.02 0.93 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 081211  13.06.12] 08.12.13 12.0 | 304 | 100.97 30 000 100.90 7.1 4.02 0.93 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 6.3 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 4.0 70.6 | 100.76 | 0.06 147 857 100.76 100.95 6.29 4.58 0.28 BB/ MaLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 7.0 30.8 99.69 38 562 9.03 4.13 0.48 BB/ MaLUMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 11.0 @ 349 @ 100.15 23006 99.85 100.15 744 373 0.80 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13] 22.04.14 230 349 @ 10085 0.5 40000 100.85 7.90 4.08 1.63 BB/ MalLLMHOCT.
roc 02 1500 R 12000 25.10.11 23.04.13 22.8 92.00 TOproBnst
[OBTT-0 02 5000 R 775  21.07.11 18.07.13 25.7 1948 = 448 10.00 28.97 153.71 19.83 0.62 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 213 aHepreTMka
[xeindchCul1 2000 R 5.00 20.10.11 20.10.11 44 97.70 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 482 98.61 98.04 99.10 9.12 4.34 3.15 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.5 | 101.95 15000 102.05 102.20 545 5.14 0.39 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14| 06.02.18 33.0 @ 81.1 100.76 100.70 101.10 7.37 3.81 2.33 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 3.0 100.00 2100 100.00 100.25 4.28 1.05 0.24 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.06.11 12.06.14 36.6 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 345 | 100.55 100.00 101.00 3.32 0.94 2.60 AAA/Aaa/AAA | BaHkn
EspasXona®-1 10000 R 925 23.09.11 220313/ 13.03.20, 22.0 @ 106.7 @ 103.50 6434 103.50 103.85 7.24 4.46 1.55 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 53.0 @ 114.0 106.35 0.20 97 000 106.25 107.00 8.35 4.66 3.37 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.03.20 22.0 @ 106.7 10449 084 102.61 104.40 6.64 4.41 1.56 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 53.0 @ 114.0 106.15 0.05 492 106.20 106.39 8.41 4.67 3.37 B+/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 121.3 @ 100.00 5000 000 8.56 4.19 3.85 meTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 61.0 @ 1213 MeTannyprus
EBpoXum-02 5000 R 890  05.07.11 03.07.15 26.06.18 50.0 = 858 | 102.55 34 958 102.60 103.10 8.13 4.33 3.25 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 90.5 & 100.48 100.00 100.80 8.13 4.09 3.65 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 10.0 JHepreTuka
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 105 96.21 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 15.6 100.00 (buHaHCbI
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 5.1 100.92 | 0.07 100.80 100.95 5.91 4.00 0.40 B/Ba3/ GaHku
3eHuT 506n 5000 R 750 06.12.11  05.06.12 04.06.13 120 @ 242 @ 100.65 100.75 100.90 6.93 3.72 0.91 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00  05.07.11 050712 01.07.14 130 373 | 101.30 26 463 101.25 101.40 6.79 3.94 0.95 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 100 & 223 @ 100.59 @ 0.04 4440 100.51 100.59 6.44 3.54 0.76 B/Ba3/ GaHku
3enut 60-02 5000 R 775 220911  26.09.12] 22.09.13 160 @279 @ 101.10 0.15 83 800 100.95 101.10 6.89 3.86 1.16 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 180 @ 36.1 100.25 | 0.07 96 164 100.20 100.29 719 3.65 1.33 B/Ba3/ GaHku
3CH-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 61.0 @ 242.6 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 61.0 @ 242.6 TpaHcnopt
VxAsTo 02 2000 R 26.11.37 09.06.11 0.0 aBTONpOM
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 37.3 99.04 99.75 8.48 4.00 248 1B+ TOProBnst
VIKC50uH 04 8000 R 7.75 081211  13.06.11) 02.06.16 0.0 60.7 99.50 30 99.50 100.10 58.00 3.88 0.01 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 120 @ 300 = 100.91 100.80 101.09 8.77 4.80 0.86 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 5.8 104.21 300 104.24 104.50 7.67 8.02 0.44 CepBuC
WHtypucr-2 2000 R 14000 221111 29.07.11) 21.05.13 2.0 23.7 | 103.40 643 103.28 103.40 6.75 0.21 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 275 | 103.05 @ 0.25 403 508 102.85 103.05 7.89 4.47 1.90 /Ba2/ MalLLMHOCTP.
VipkOHepro 50-01 3000 R 760  11.10.11 08.04.14 34.5 | 100.70 2 100.10 100.70 7.45 3.76 2.40 JoT03BaH/B- JHepreTMka
Vipk3Hepro1 5000 R 1550  01.12.11 28.11.13 30.1 | 102.48 103.01 14.78 7.54 1.87 JoTo3BaH/B- aHepreTMKa
Wrepad-1 5000 R 850 22.11.11 20.11.12 17.7 | 100.15 100.01 100.90 8.56 4.23 1.28 cbipbe
Kama3 6O-01 2000 R 9.000 20.06.11 171212 16.12.13] 19.0 | 30.7 | 101.70 9 100.10 101.70 7.95 4.41 1.30 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 324 | 101.37 11649 101.35 101.70 8.17 4.23 219 aBTONpOM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 275 TOproBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 0.9 100.66 | 0.07 100.34 100.99 9.36 4.46 0.07 XUMUS
KUTOuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 36.6 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 58 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 9.3 103.95 102.01 103.80 6.71 5.76 0.69 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 36.1 100.80 12653 100.80 100.98 8.56 4.30 247 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 12 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.4 106.15 2601 106.15 106.35 7.44 3.88 0.61 /loTo3BaH TOProBnst
KOMEMKA 03 4000 R 980  17.08.11 15.02.12 8.4 101.50 101.37 101.80 7.75 241 0.62 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12] 23.07.13 140 258 @ 10210 0.15 25501 101.50 102.30 7.64 2.32 1.01 lloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.000 05.07.11 01.10.13 28.2 | 102.10 25501 101.77 102.15 8.24 2.20 1.93 /loTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12) 19.04.14, 17.0 = 348 @ 100.17 100.20 100.30 9.31 4.63 1.19 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 35.1 100.57 100.00 8.02 4.04 242 [/Ba3/ GaHku
KpEgpb-02 4000 R 1150  28.06.11 28.06.11 0.6 /Ba3/ GaHku

KpEspb-06 4000 R 830/ 23.0811 21.0812 18.02.14 150 328/ 101.22 101.35 101.75 7.34 4.25 1.06 [Ba3/ GaHku
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 59.0 = 119.9 @ 100.19 6072 99.90 100.05 8.84 4.33 371 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 58.8 | 101.00 & 0.10 5034 100.70 101.00 8.51 4.25 3.70 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 23.8 | 107.32 104.51 107.30 8.91 3.37 1.14 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  16.06.11 07.12.12 182  106.39 7.34 371 0.66 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  29.07.11 27.01.12 7.7 101.84 53 000 101.61 101.85 5.61 4.18 0.58 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 105 | 101.77 20009 101.40 102.20 5.95 3.93 0.79 /Ba2/ aHepreTuka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 2.0 50.2 | 100.36 100.20 100.40 5.70 4.60 0.14 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 8.0 324 | 100.53 68 000 100.45 100.65 7.79 4.22 0.60 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13 01.08.13 20.0 @ 26.1 103.40 20000 103.20 103.45 7.70 4.73 141 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 28.06.11  02.07.12 25.06.13 13.0 = 249 | 103.15 103.00 103.40 7.34 5.08 0.92 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 275 | 104.35 10 000 104.21 104.40 8.00 4.78 1.89 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.8 | 103.06 & 0.06 40 826 103.00 103.10 8.41 4.60 2.28 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 1.2 100.20 B/B2/ CTPOUTENLCTBO
Tlykoiin306n 8000 R 710 08.12.11 08.12.11 6.1 101.11 16511 101.00 101.12 4.88 3.50 0.48 BBB-/Baa2/BBB-  cbipbe
Tlykoitndo6n 6000 R 740  08.12.11 05.12.13 30.3 | 101.40 1346 734 101.40 101.88 6.90 3.64 217 BBB-/Baa2/BBB- | cbipbe
JTykoinbO01 5000 R 13.35  08.08.11 06.08.12 14.1 108.60 2401 108.50 108.75 5.66 6.13 1.02 BBB-/Baa2/BBB-  cbipbe
TykoitnB002 5000 R 1335 08.08.11 06.08.12 141 108.50 1131 108.50 108.75 5.75 6.14 1.02 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  08.08.11 06.08.12 141 108.70 | 0.20 30077 108.50 108.75 5.58 6.12 1.02 BBB-/Baa2/BBB- | cbipbe
JTykoiinbO04 5000 R 13.35  08.08.11 06.08.12 14.1 108.60 | 0.10 52 002 108.50 108.75 5.66 6.13 1.02 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO05 5000 R 13.35  08.08.11 06.08.12 141 108.60 | 0.10 5019 108.50 108.90 5.66 6.13 1.02 BBB-/Baa2/BBB- | cbipbe
TykoiinBO06 5000 R 920 16.06.11 13.12.12 184 | 10470 = 0.01 156 300 104.60 104.75 6.00 4.38 1.31 BBB-/Baa2/BBB- | cbipbe
JTykoitnBOO07 5000 R 9200 16.06.11 13.12.12 184 | 10470  0.15 390 000 104.47 104.75 6.00 4.38 1.31 BBB-/Baa2/BBB- | Cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 274 | 101.69 7.55 4.05 1.92 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 274 | 101.75 7.52 4.04 1.92 TOproBnst
Marxut 5O-03 1500 R 825  12.09.11 09.09.13 274 | 101.62 7.59 4.05 1.92 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 274 | 10213 101.61 102.35 7.33 4.03 1.93 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 332 | 101.70 | 0.15 101.73 101.95 743 3.92 2.29 TOproBnst
Marnut 6O-06 5000 R 7.75  25.10.11 22.04.14 349 | 100.60 7.65 3.84 242 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.6 101.40 84 101.40 102.00 6.43 4.03 0.72 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 58 100.40 100.30 100.50 7.25 3.97 0.44 oto3gaH// GaHku
MEBPP 02060 3000 R 7.00 30.06.11 28.03.13 21.9 | 100.05 99.90 100.10 715 1.74 1.58 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 5.0 228 | 100.62 99.01 101.00 5.61 1.80 0.36 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11  01.03.12] 27.02.14, 9.0 33.1 99.98 100.15 6.10 2.99 0.67 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.06.11  19.12.11] 12.06.14 6.0 36.6 | 101.03 6.16 4.07 0.48 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 18.0 | 108.40 5000 108.10 108.45 6.79 5.86 1.30 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 33.9 | 101.05 361050 100.85 101.10 7.87 4.02 2.33 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.06.11 03.01.18 80.0 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 116 99.00 8 97.21 99.00 10.37 4.53 0.85 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.0820 520 & 1122  106.35 0.10 1 106.15 106.99 8.35 4.69 3.23 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 52.0 @ 1122 @ 10620 0.15 11326 106.20 106.50 8.39 4.70 3.23 /B1/ meTannyprus
Meuen 1506 5000 R 825 23.08.11  18.02.14) 09.02.21 330 @ 1178  101.35 025 48 001 101.10 101.35 7.83 4.06 225 B1/ meTannyprus
Meuyen 1606 5000 R 825 23.08.11  18.02.14) 09.02.21 330 @ 1178 10120 020 1 101.00 101.20 7.89 4.07 2.24 B1/ MeTannyprus
Meuyen 1706 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 121.3 @ 100.00 5000 000 8.56 4.19 3.85 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 121.3 @ 100.00 5000 000 8.56 4.19 3.85 MeTannyprus
Meuen 206 5000 R 850  15.06.11  20.06.11/ 12.06.13 0.0 245 | 10013 | 0.03 0.29 4.23 0.03 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16, 14.0 @ 623 | 113.32 4923 113.33 113.54 6.78 4.18 0.98 /B1/ meTannyprus
Meuen 506 5000 R 1250 19.07.11 181012  09.10.18 17.0 & 89.3 | 107.43 20001 107.10 107.60 6.86 2.90 118 B1/ MeTannyprus
Meuenb0-01 5000 R 1250 111111 1111110 09.11.120 5.0 17.3 | 100.16 572 102.50 102.80 1241 6.22 0.38 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 214 | 10412 | 0.07 496 801 104.12 104.30 7.33 4.67 1.52 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 228 | 104.15 2404 104.15 104.25 747 4.67 1.62 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 8.7 100.00 2500 742 1.81 0.65 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11 18.10.12, 01.10.15 17.0 @ 525 99.99 7.35 1.83 1.20 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 20 37.8 | 100.00 6.48 1.84 0.13 [/Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 3.0 MalLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.02.12] 07.02.13 9.0 20.3 | 104.49 102.50 104.00 6.26 6.44 0.64 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 23 25.00 213 25.00 26.97 2443 CTPOUTENLCTBO
M-WHayctp2 1500 R 10.75  13.07.11 10.07.13 254 2277 20.00 25.54 148.02 | 23.54 0.59 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 10.7 | 100.01 | 0.01 100.01 100.10 7.51 3.69 0.80 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 142 | 102.20 101.80 102.85 751 4.59 1.02 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11 240712 14.07.15 14.0 @ 499 @ 102.29 102.05 102.15 7.57 4.76 0.98 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 4.0 46.6 | 101.02 9000 100.95 101.02 6.35 4.79 0.34 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 21.0 @ 33.0 | 100.30 10 900 100.21 100.30 8.47 4.20 147 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 34.7 99.85 6222 99.85 99.98 8.23 4.02 2.38 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 17.5 | 100.50 6.63 3.42 1.30 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 15.06.11  16.12.11) 121212 6.0 184 | 101.97 5.78 4.74 0.47 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12 19.09.13 10.0 = 27.8 | 100.50 100.00 100.55 5.80 3.21 0.74 oto3gan/Ba3/BB  MeTannyprus
MMK B0-04 5000 R 765 01.09.11 27.02.14 33.1 100.95 1 100.55 100.95 7.38 3.78 2.29 0T038aH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 222 | 101.95 30 000 101.70 102.20 6.60 3.74 161 oto3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 3.0 20.9 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 05.07.11] 03.07.12 1.0 13.0 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 3.0 (buHaHCbI
MOWA 03 5000 R 7.75  15.06.11 14.06.14 36.7 (buHaHCbI
MoliibaHk 5 5000 R 10.000 20.10.11  19.04.12  16.04.15 10.0 = 46.9 | 100.00 6000 90.01 10.22 4.99 0.76 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 245 B-l/ GaHku
MOCMAPT® 1 2000 R 001 13.10.11 191011 12.04.12 4.0 10.3 1.81 TOproBnst
Mocobra3®2 3000 R 9.25  25.06.11 24.06.12 12.7 | 100.00 = 0.05 213 99.95 100.00 9.45 4.64 0.53 CepBuC
MocTpAsTd1 7500 R 11.80)  21.06.11 18.12.12 18.6 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 32 101.80 2478 101.80 101.99 5.51 6.12 0.25 1IBB aHepreTMka
MocaHepro2 5000 R 765 250811 01.03.12] 18.02.16, 9.0 57.2 | 101.25 67 881 101.25 101.55 5.74 3.77 0.67 /BB JHepreTMka
MocaHepro3 5000 R 1025 021211 06.12.12) 28.11.14) 180 @ 423 @ 10589 @ 0.89 105.75 106.00 6.06 4.83 1.34 11BB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11) 25.07.13, 2.0 259 | 100.45 100.25 101.35 443 2.23 0.16 BB+//BB aHepreTuka
MOSCK-01 6000 R 8.05 06.09.11 06.09.11 3.0 100.85 | 0.07 20 000 100.28 100.93 4.51 3.98 0.23 JHepreTuka

MPCK ¥p.01 1000 R 860 2211.11 22.05.12 11.6 90.00 3HepreTuka
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MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 3.0 39.1 102.25 | 0.05 21117 102.22 102.48 7.02 8.53 0.22 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 28.7 | 100.50 1 97.10 100.50 6.88 347 2.06 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 53.1 100.20 1 95.01 100.20 7.84 3.86 3.48 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 25.0 = 85.3 | 103.00 5000 100.00 103.50 6.48 3.87 1.74 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 35.6 | 100.55 @ 0.06 444 064 100.55 100.70 7.38 7.54 2.54 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 14.0 @ 622 | 108.70 257 108.76 108.95 5.96 13.07 0.96 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 78.1 102.40 | 0.40 522 070 102.40 102.50 8.38 4.24 4.65 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 54.0 @ 1145 101.00 10 890 101.05 101.25 8.02 4.02 3.51 BB+/Ba2/BB Tenekom
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 9.0 33.5 | 100.52 100.50 100.60 9.44 4.99 0.66 GaHku
HK AnbsiHc BO-01 5000 R 9.25  09.08.11 04.02.14 324 | 102.40 796 334 102.75 103.50 8.39 4.50 217 B/B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 32 101.88 1125 101.00 102.25 6.75 6.85 0.25 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20, 26.0 @ 111.0 = 103.50 660 101.01 110.00 8.06 4.70 1.79 B//B+ cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 9.7 95.00 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 18.1 104.10 3 105.00 105.31 6.93 4.67 1.33 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 170 | 106.34 50 000 105.85 106.30 6.02 5.04 125 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 212 | 101.96 @ 0.01 101.70 102.50 6.64 3.79 1.53 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 249 | 102.00 70 102.00 6.54 3.67 1.76 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 241111 250512 251113 120 @ 300 & 101.29 101.15 102.30 7.72 4.46 0.87 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 130 @ 373 @ 10084 0.14 100.70 101.40 6.60 3.66 0.97 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 @ 757 | 101.85 13688 101.81 102.30 7.68 4.18 1.88 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 17.06.11  22.06.11] 14.06.13 0.0 245 | 100.06 2.59 349 0.03 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 9.0 33.0 | 100.70 | 0.10 55 624 100.65 100.74 6.05 3.45 0.66 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00  02.08.11 30.07.13 26.1 100.91 | 0.02 153 450 100.90 101.14 6.64 3.46 1.86 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 49.7 | 102.50 16 780 102.70 103.20 8.21 2.25 1.80 TpaHcnopt
HC-twH.-60-01 2000 R 1050  04.11.11 02.05.14 353 | 103.00 103.00 9.51 5.08 2.34 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 34.7 | 100.70 | 0.05 5000 100.67 100.80 9.96 4.98 2.29 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.8 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 114 96.00 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 6.0 226 B/l notpe6. ToB.
06opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 108.1 MaLLKHOCTP.
OrkK-3 06 3000 R 750 10.06.11  10.06.11/ 09.12.11 0.0 6.1 JHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11  21.06.12 18.06.13 13.0 247 @ 101.70 = 0.20 51775 101.00 101.90 5.83 3.68 0.93 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 37 102.12 | 0.02 1 102.10 102.19 5.20 5.98 0.29 [/Ba3/ aHepreTuKa
OrK-6 0106 5000 R 725  20.10.11 19.04.12 10.5 | 101.09 100.00 6.01 3.58 0.80 JHepreTuka
OM3 - 6 06 1600 R 13.000 021211 09.06.11) 31.05.13 0.0 241 100.80 98.11 103.50 11.54 6.43 0.43 11B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 2.7 100.71 100.05 101.37 9.78 6.44 0.20 11B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 34.0 | 10110 | 0.25 72 025 100.90 101.15 7.95 4.07 2.33 GaHku
MapHac-M 2 1000 R 950  18.08.11 17.11.11 54 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12 24.0413 11.0 228 @ 100.08 101.00 8.15 4.04 0.80 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 34.5 99.99 99.00 100.00 8.68 4.24 2.35 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 0.7 100.55 100.45 -0.50 4.74 0.06 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 0.9 100.00 99.60 99.90 5.01 2.51 0.07 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214, 19.0 = 430 | 108.26 7.09 5.90 1.28 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 147 | 101.34 102.50 6.67 3.84 1.08 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 14.7 | 100.20 100.47 6.93 3.50 1.08 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 25.03.14] 22.03.16/ 34.0 = 583 | 100.90 75019 100.88 100.90 8.03 4.08 2.33 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 324 | 101.85 | 0.25 102 336 101.61 101.85 7.96 421 220 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 115 | 101.25 100.36 101.30 6.46 3.82 0.87 BB-/Ba2/oT03BaH | GaHku
MpomcB6-06 5000 R 825 08.12.11 17.06.13 246 | 101.50 7.44 4.05 1.78 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 44 90.08 79.01 105.00 33.80 0.01 0.27 MaLLKHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 20 259 95.05 1318 94.91 95.99 69.64 9.44 0.08 MaLLKHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 49 99.01 TOProBNst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13  16.07.15 26.0 = 49.9 | 104.00 18 746 103.30 104.00 8.51 5.04 1.74 Tenekom
Pa3r.60-16 3000 R 12000 091111 071112  07.05.14 17.0 = 354 | 100.03 99.80 100.03 12.32 5.98 1.19 c/x
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 3.7 101.56 100.11 103.00 11.74 8.35 0.27 c/x
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 9.4 103.09 101.13 103.89 12.97 8.22 0.65 clx
Pasrynaind4 3000 R 231111 22.05.13 23.8 | 100.19 27.01 102.00 -0.10 1.96 c/x
Pasrynaind5 2000 R 26.10.11  26.10.11)  23.10.13 5.0 28.9 97.47 6.96 0.36 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 30.1 100.77 7.28 371 2.14 BBB+/Baa3/BBB | GaHku
Paitpdaitaen-4 10000 R 1350  06.12.11 081211 03.12.13 6.0 30.3 | 104.24 103.50 104.50 4.7 6.46 0.48 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 14 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 30.0 & 538 | 102.50 4101 90.01 102.50 7.98 4.38 2.07 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 10.0 | 101.00 780 101.15 101.59 9.39 5.16 0.73 B-/B1/B GaHku
PenKan-3 4000 R 1250  10.06.11  17.06.11/ 06.06.12 0.0 121 100.09 6.19 0.02 B-/B1/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 182 | 104.86 197 381 104.87 105.00 6.04 4.47 1.35 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 172 10251 10 000 102.52 102.80 5.76 3.67 129 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.07.11 06.07.11 0.9 100.29 16 340 100.29 100.35 4.49 4.23 0.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.6 | 100.40 100.45 100.75 6.83 343 213 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 334 | 12097 | 0.02 153 705 120.85 121.00 6.62 6.18 247 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 54.1 101.62 | 0.02 20011 101.60 101.67 7.50 3.83 3.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 6.0 96.6 | 104.33 5 104.40 104.49 5.19 7412 0.45 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 334 | 101.30 101.20 101.25 9.66 4.92 220 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 466 | 103.67 @ 0.17 103.45 103.50 8.78 4.69 2.99 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212 20.06.16, 19.0 = 61.3 | 106.50 9750 106.33 106.64 6.10 4.92 1.33 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17, 0.0 72.9 | 100.46 71 0.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 25.07.11  24.07.13 16.07.18 26.0 = 86.5 | 109.06 108.95 109.18 6.25 4.94 1.78 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11 23.07.14 15.07.19 38.0 @ 986 | 113.60 300 103 113.36 113.60 6.22 4.83 2.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11  08.07.24 20 | 159.3 @ 101.36 101.00 101.71 2.51 6.64 0.13 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.00 04.08.11  05.02.15] 16.01.25 45.0 @ 165.7 @ 105.75 231845 105.73 106.05 7.27 4.24 291 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 180 @ 542 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 21.06.11 171213 151215 31.0 @ 550 | 103.85 537129 103.85 104.25 8.86 4.99 2.01 cbipbe
PMK-chuHaHc-04 5000 R 9.00 081211  10.06.14/ 02.06.16, 37.0 | 60.7 | 100.00 5000 000 9.17 4.49 247 Ccbipbe

PocGatk 5O-01 5000 R 740 240611 27.06.12) 21.06.13 13.0 248 @ 101.58 0.03 100 000 101.60 101.66 5.86 3.63 0.94 BBB+/Baa3/BB+  GaHku
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Poc6ank 50-02 5000 R 8.00 08.07.11 08.07.13 25.3 102.21 102.00 102.47 6.96 3.88 1.78 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 294 99.92 99.80 105.00 7.05 3.46 2.10 BBB+/Baa3/BB+ | GaHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 416 100.12 99.60 100.10 749 371 2.85 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12 16.07.15 14.0 @ 499 101.26 1042 101.26 101.70 8.88 4.92 0.97 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 170 @ 779 102.01 102.50 102.99 9.09 5.13 124 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11  08.12.11) 09.12.13] 6.0 30.5 100.00 2104 90.04 100.50 10.53 5.26 0.47 GaHku
PocHaHo-1 8000 R 8.90  29.06.11 20.12.17 79.5 (buHaHCbI
PocHaHo-2 10000 R 8.90  29.06.11 20.12.17 79.5 (buHaHCbI
PocHaHo-3 15000 R 890  29.06.11 20.12.17 79.5 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 20.0 | 105.2 @ 103.60 100 002 103.60 104.20 6.74 4.33 1.46 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20, 20.0 & 1052 @ 103.60 103.50 104.20 6.74 4.33 1.46 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14/ 09.02.17, 33.0 @ 69.1 105.74 | 0.74 120 021 105.10 105.75 6.96 4.36 2.24 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17, 4.0 76.7 102.38 102.05 102.70 3.97 5.60 0.32 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 6.0 90.9 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 39.0 @ 81.2 101.97 102.00 721 3.81 2.64 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 14.06.11  16.06.11/ 05.06.18 0.0 85.1 100.27 343 0.02 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 18.0 | 1027 @ 105.25 10 000 105.21 105.48 6.32 4.78 1.32 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 261112 141119 180 1027 @ 10530 = 020 9181 105.30 105.49 6.29 4.78 1.32 BBB/Baa1/ GaHku
Poccenxb 50-01 5000 R 720 31.08.11 31.08.12 28.08.13 150 @ 27.0 101.36 | 0.01 67 000 101.35 101.37 6.08 3.54 1.1 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 150 270 101.32 101.30 101.35 6.12 3.54 1.1 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 11.0 = 29.1 100.80 115000 100.75 100.85 5.69 3.26 0.84 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 2.0 26.4 100.80 100.85 4.78 4.70 0.16 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 54 BB+//BB- Tenexkom
Poctenexom-03 3000 R 850  13.09.11 13.03.12 9.3 101.20 2 101.20 6.14 4.19 0.48 BB+//BB- Tenekom
Poctenekom-04 2000 R 7.50  05.10.11 03.04.13 221 100.53 100.79 8.41 3.72 1.38 BB+//BB- Tenekom
Poctenexom-05 2000 R 760  30.11.11 30.05.12 11.9 101.10 6.11 3.75 0.68 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 11.9 101.60 4100 6.38 3.93 0.90 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30  30.08.11 30.08.11 2.7 100.84 | 0.09 82 766 100.84 100.96 5.50 4.60 0.21 BB+//BB- Tenekom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13 272 99.47 BB+//BB- Tenexkom
Poctenexom-09 2000 R 8.100  08.09.11 08.12.11 6.1 101.00 57 260 101.10 101.60 6.19 2.00 0.46 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 23.7 100.10 99.71 100.20 7.88 1.57 1.40 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 2.0 98.9 106.50 | 0.10 144100 106.32 106.73 2.74 0.19 BB+//BB- Tenekom
Poctenexom-12 1500 R 15000 19.07.11  21.07.11) 17.07.12, 1.0 135 101.17 | 0.03 28165 101.02 3.92 7.39 0.11 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 20.07.11  21.10.11) 17.10.12 4.0 16.5 102.03 101.71 102.20 5.31 2.69 0.34 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 21.07.11 18.10.12 16.6 105.33 105.00 105.70 745 2.70 1.18 BB+//BB- Tenekom
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 2.0 26.3 100.60 | 0.01 30 000 100.10 100.55 761 5.95 0.17 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 81.7 100.41 0.03 126 195 100.40 100.43 8.38 4.12 4.77 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.0421 47.0 @ 119.6 = 100.05 = 0.10 155 059 99.82 100.10 8.66 4.24 3.06 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 59.0 @ 119.8 10060 = 0.05 1159 219 100.50 100.60 8.00 3.96 3.78 /Baa3/BBB- aHepreTMKa
Pyclruopo-02 10000 R 8.000 241011  18.04.16/ 12.0421 59.0 @ 119.8 = 100.60 100 010 100.40 100.65 8.00 3.96 3.78 /Baa3/BBB- JHepreTMka
PycMope 06 2000 R 10.000 16.06.11  20.06.11/ 14.06.12, 0.0 124 notpe6. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 34 100.22 22300 100.21 100.35 6.76 373 0.26 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 10.3 100.75 500 100.66 100.69 6.92 3.84 0.78 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 30.0 @ 53.8 100.75 | 0.25 100.90 101.30 7.64 3.91 2.10 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 161111 201113 11.11.15 300 @ 539 100.75 100.90 101.30 7.64 3.91 21 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 16.0 @ 51.9 101.50 100.13 101.45 6.55 3.78 1.15 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12) 15.09.15 16.0 @ 52.0 101.41 101.45 6.64 3.79 115 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 30.08.11 28.02.12 8.8 npou3BoACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 34 99.75 99.50 100.00 10.32 4.65 0.26 MaLUMHOCTP.
CarypHHMO3 3500 R 850  06.12.11  06.12.11) 06.06.14 6.0 36.4 97.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 25.9 101.00 100.72 101.40 11.98 6.02 1.66 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12 0.0 125 notpeb. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 15.6 102.35 41105 102.35 102.40 5.49 6.82 0.27 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 20.6 104.90 2 104.51 104.90 6.74 4.64 1.46 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  19.08.11 15.02.13 20.6 104.80 105.00 105.19 6.80 4.64 1.46 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050,  28.06.11 27.03.12 9.7 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 135 107.75 107.91 108.00 10.64 8.33 0.90 TpaHcnopt
CubmeTnHO1 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 41.0 @ 101.5 11615 @ 0.05 324 837 116.10 116.18 8.06 5.80 2.61 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/ 10.10.19, 410 1015 11620 020 100 002 116.10 116.35 8.04 5.79 261 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 17.0 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 16.0 @ 28.2 101.90 10023 101.90 102.00 8.36 4.77 1.16 B/l notpeb. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 389 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 26.1 Tenekom
Cuctlanc 1 3000 R 8.50  11.10.11 08.04.14 34.5 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 34.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 21.2 105.45 10641 105.20 105.45 6.49 4.61 1.52 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.08.11  14.08.12 12.08.14 140 @ 387 110.00 38 934 110.05 110.20 5.95 6.69 1.03 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 180 @ 66.5 108.08 | 0.03 107.90 108.39 6.72 5.77 1.32 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 58.0 101.05 231 101.05 101.10 7.28 3.78 2.05 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 21.06.11  26.06.12] 18.06.13 13.0 @ 247 101.75 50 101.41 101.70 10.10 5.76 0.88 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11 151012, 07.10.13 16.0 @ 284 100.71 100.11 100.70 10.26 5.32 1.16 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13) 120 @ 300 101.35 | 0.20 8000 101.17 101.45 7.82 4.50 0.88 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211  121211] 05.06.13 6.0 24.2 101.20 30 000 101.20 101.40 7.23 4.83 0.48 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14 160 @ 345 100.20 361 100.00 100.20 8.24 411 119 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 021111 07.0512] 01.05.13 11.0 = 231 104.99 165171 104.99 105.19 747 6.17 0.82 aBToONpOM
Connepc2 3000 R 1250 20.07.11 17.07.13 25.6 106.49 931 105.20 106.49 9.24 5.85 1.69 aBTONpOM
COPYC KAM2 1500 R 07.07.11 05.04.12 10.0 TOproBnst
C1Wupyctpt 1000 R 07.07.11 07.07.11 0.9 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 133 93.70 19153 93.51 93.70 15.46 4.52 0.90 CTPOUTENLCTBO
CrpTpras03 5000 R 8.50  13.10.11 11.04.13 224 93.99 88.01 99.97 12.60 4.51 153 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 8.4 97.34 0.25 3754 97.25 97.34 17.57 6.51 0.56 CTPOUTENLCTBO
CynocTpb 50-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 9.0 33.3 98.44 21086 97.55 98.50 12.34 4.99 0.63 B3/ GaHku

CypoctpB-3 1500 R 925 05.09.11 05.09.11 03.09.12 3.0 15.1 100.31 99.00 100.20 7.99 4.60 0.22 B3/ GaHku
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20 25.0 @ 110.2 = 103.80 5648 103.60 103.95 742 4.49 1.75 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 114 99.96 2955 99.55 99.99 12.07 5.84 0.81 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 27.8 100.95 100.40 101.00 6.90 3.58 1.98 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 17.0 101.85 1.85 73016 99.00 6.95 4.04 1.25 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 95 100.55 | 0.05 100.28 100.55 7.89 4.22 0.71 B2/ GaHku
TardoHnab 6 2000 R 875 30.08.11 28.0212] 26.02.13 9.0 20.9 100.67 99.90 100.70 7.90 4.33 0.65 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 7.0 18.5 100.65 7.36 4.34 0.48 B2/ GaHku
Tatthonab 60-01 2000 R 950 30.06.11 28.06.12, 26.12.13 130 @ 31.0 100.96 4 100.00 102.00 8.70 4.69 0.91 B2/ GaHku
TatthoHab 60-02 2000 R 875 201011 181012 17.04.14 170 @ 3438 100.43 100.10 100.37 8.57 4.34 1.20 B2/ GaHku
TB3 BO-01 2000 R 7.00 15.06.11  24.06.11] 12.06.13 0.0 245 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 33.5 101.80 2735 100.89 101.90 6.07 4.16 0.70 aHepreTMKa
TrK-102 5000 R 1699  05.07.11  11.07.11] 01.07.14, 1.0 37.3 100.95 1300 100.95 100.97 2.83 8.39 0.08 aHepreTMKa
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 20.3 JHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 217 100.45 706 401 100.11 100.40 8.96 4.47 1.90 cccl JHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 2.7 100.18 | 0.48 97.50 5.97 3.36 0.21 cccl aHepreTMka
TrK-4 06.1 5000 R 8.000 01.12.11 31.05.12 11.9 JHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 29.0 @ 77.0 101.54 101.40 101.60 8.12 4.30 1.99 aHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 270 756 100.25 585 100.25 100.74 8.28 413 1.89 aHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 8.6 100.77 6.52 1.86 0.65 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 1.2 aHepreTuka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 27.0  75.0 100.30 | 0.20 2305 100.25 100.35 8.07 4.03 1.85 aHepreTuka
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 49 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 9.1 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 26.0 113.93 4010 113.41 113.93 12.73 8.80 155 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 27.8 104.54 1 102.23 104.54 12.22 6.78 1.77 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 6.0 30.0 101.06 39110 101.35 102.79 14.58 8.14 0.41 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 150 @ 328 102.15 | 0.05 2389 102.05 102.15 12.34 6.83 0.99 GaHku
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 28.9 102.85 | 0.65 5561 102.70 103.00 7.65 4.29 2.02 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011 25.0412 23.10.13 11.0 @ 289 102.50 4134 102.30 102.50 9.00 5.76 0.78 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 16.0 @ 58.0 100.65 20000 100.00 101.00 7.74 4.04 113 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.9 104.58 104.65 105.00 6.74 4.53 1.49 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 485 103.87 103.20 103.72 7.57 4.22 2.69 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 29.7 101.10 30720 101.00 101.25 7.34 3.83 21 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 12.3 100.54 6.44 3.42 0.90 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.300  07.07.11 07.07.11 0.9 100.38 8000 100.38 100.55 5.22 5.12 0.07 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 26.5 101.45 43739 101.50 101.65 7.29 3.90 1.86 /Ba1/BB GaHku
TpatcKpen6 4000 R 825  20.10.11 17.04.14 34.8 101.80 8376 101.70 102.10 7.68 4.04 2.40 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 32.0 100.01 6.60 3.24 2.25 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15, 13.05.19 480 @ 965 108.11 7.53 9.22 3.22 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 101.2 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19, 52.0 @ 100.8 = 110.40 239 110.40 110.80 6.99 8.94 3.30 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 9.8 102.04 101.40 102.33 6.14 4.25 0.74 aHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14 17.0 @ 352 100.10 30 100.00 100.10 9.63 4.76 121 11B- GaHku
YB3-1 3000 R 925 16.06.11 131212 07.1217 180 @ 791 101.29 515 101.00 101.29 8.50 4.55 1.28 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 27.0 816 101.10 100.50 101.10 8.56 441 1.86 MalLLKHOCTP.
YIMK-Y3M01 3000 R 8.25  30.08.11 28.02.12 8.8 meTannyprus
YMMNO 3 3000 R 10.000  16.06.11 14.06.12 124 100.27 9.94 4.97 0.86 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 32.8 102.35 | 0.10 5 101.80 102.35 7.27 4.02 2.33 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 33.2 101.60 17 360 101.60 101.84 8.58 2.33 1.27 B+// (buHaHCbI
Ypancu6K 50-03 3000 R 9.50  02.08.11 29.10.13 29.1 102.00 | 0.15 296 502 101.70 102.00 8.03 2.32 1.10 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 14 100.91 0.01 38927 100.91 100.95 6.36 7.16 0.11 B+// (buHaHCbI
Ypancu6IK3 1500 R 16.50  25.08.11 23.02.12 8.6 106.60 106.24 106.95 6.89 7.72 0.63 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50 21.07.11 19.01.12 75 106.96 105.48 106.10 4.88 7.69 0.55 B+// (buHaHCbI
Ypancu6Ks 3000 R 850 21.07.11 19.01.12 75 100.90 100.78 100.90 7.08 4.20 0.55 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 44 101.43 2381 101.43 102.00 6.01 4.94 0.34 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 135 105.30 57014 105.25 106.00 6.82 5.56 0.97 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 25.0 @ 46.7 103.00 35000 103.00 103.95 6.54 4.36 1.80 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730  06.10.11 06.10.11 4.0 100.53 5.68 3.62 0.31 /Baa2/BBB JHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 28.0 @ 1129  101.07 465 000 101.35 101.40 6.73 3.53 2.00 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 281011 271015/ 16.10.20 53.0 @ 113.9 99.94 100 99.75 99.95 7.64 3.74 3.52 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 28.0 & 1129 @ 101.18 400 000 101.30 101.40 6.68 3.52 2.00 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.10.20 78.0 & 113.9 99.95 530 99.61 99.95 7.93 3.89 4.73 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 52.0 @ 1129 @ 100.60 401097 100.60 100.90 7.7 3.84 342 /Baa2/BBB aHepreTMKa
®CK EQC-11 5000 R 799 281011 241017, 16.10.20 78.0 @ 113.9 99.93 99.60 100.25 8.15 3.99 4.70 /Baa2/BBB JHepreTuka
XaHTMaHbatk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 0.0 245 100.12 0.46 3.91 0.02 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 6.65  26.07.11 22.04.14 34.9 100.14 100.10 100.50 6.76 1.66 245 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 290 @ 349 100.38 100.40 100.70 7.95 1.96 2.01 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 13.07.11 12.10.11 4.2 100.10 32303 100.12 100.40 6.96 1.77 0.32 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 4.0 22.6 100.80 12270 100.25 100.86 6.02 2.02 0.34 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 14.06.11 111212 10.06.14 180 @ 36.6 100.33 7.73 1.93 1.31 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.07.11  30.04.12 23.04.15 110 471 101.40 890 101.35 101.70 7.46 221 0.80 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 11 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 28.06.11 29.06.12 24.06.14, 130 @ 37.0 101.17 101.30 8.16 4.56 0.92 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 294 100.60 65 100.50 100.60 8.13 4.09 2.06 B2/ notpe6. ToB.
YTN3 0306 8000 R 8.00 251011 24.0412 21.0415 11.0 @471 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.1212 6.0 18.1 103.50 17 397 103.60 104.03 9.19 7.95 0.46 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.09.11  14.06.11/  04.09.14/ 0.0 394 100.01 28 100.01 100.99 0.01 (buHaHCbI
tOHuKpeambaHk-04 10000 R 700 151111 16.1112, 10.11.15 180 @ 53.8 100.82 100.63 101.19 6.45 3.46 1.31 BB/Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13 01.09.15 27.0 @ 515 100.95 101.20 715 3.70 1.93 BB/Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 3.0 101.50 100.00 103.00 7.68 6.88 0.23 notpe6. ToB.
0Taitp-® BO-1 1500 R 1250  28.06.11 26.03.13 219 108.27 | 047 107.80 7.75 2.88 149 TpaHcnopt
0Taitp-® 60-2 1500 R 1250  28.06.11 26.03.13 21.9 108.40 107.80 7.67 2.88 1.49 TpaHcnopt

0Taitp-® 5O-3 1500 R 945 23.06.11 19.12.13 308 102.50 980 102.50 8.61 2.30 2.06 TpaHcnopT
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0Taitp-® 60-4 1500 R 9.000 29.06.11 26.03.14 34.0 100.18 99.01 100.10 9.23 224 225 TpaHcnopT
0Taitp-® 6O-5 1500 R 9.000 29.06.11 26.03.14 34.0 100.10 546 99.01 100.10 9.26 224 225 TpaHcnopT
SAkytekan BO-01 3000 R 8.25  06.09.11 03.09.13 2712 101.80 | 0.05 10 550 101.75 101.80 749 4.04 1.91 BB/ 3HepreTuka

AkyTckaH02 1200 R 10.30,  08.09.11 08.03.12 9.1 103.26 102.75 103.20 5.84 497 0.68 BB// 3HepreTika
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Benapycb-01 7000 R 870  23.06.11 20.12.12 18.7 95.00 0.50 280 95.00 95.50 12.90 2.28 1.26 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.7 100.35 11709 100.00 100.35 7.66 3.98 3.05 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 114 101.00 100.75 6.55 373 0.86 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 36.4 101.55 100.01 102.75 7.22 4.05 1.81 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.06.11 26.10.11 4.6 100.86 = 0.31 100.40 101.00 3.65 2.55 0.20 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 17.7 102.70 30 005 101.95 103.05 5.85 2.98 0.75 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 428 101.97 101.45 102.30 7.68 2.14 1.76 MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 2.7 100.56 100.56 5.74 2.03 0.21 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 180 | 102.62 6.71 247 1.06 BB-// MyHULMNANbHbIA
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 24.9 104.43 103.02 104.70 711 241 1.33 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 60.2 100.92 = 0.02 14 282 100.92 8.18 2.02 3.48 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.700  10.11.11 10.05.12 1.2 102.71 100.50 103.05 6.24 4.7 0.74 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 49.0 105.89 104.00 106.00 7.02 2.33 1.90 BB-// MyHULaNanbHbI
KOMW 78 06 1000 R 8.00 23.11.11 221113 29.9 101.77 101.00 102.90 713 3.96 172 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.6 96.86 93.01 98.50 7.54 3.88 313 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.9 99.79 100.50 100.80 7.59 3.89 241 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 173 104.50 5000 104.50 104.60 6.07 2.60 0.89 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12.000 10.06.11 05.12.14 425 | 113.36 7.59 5.28 2.64 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 37.9 101.60 35000 101.40 101.60 6.92 3.90 2.58 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 492 100.20 253 100.22 100.38 7.36 3.98 3.20 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 12.8 102.40 30 000 102.50 102.70 5.69 3.90 0.94 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.000 11.06.11 11.06.22 134.0 | 92,50 7.96 4.31 6.80 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop49-06 25000 R 8.000 14.06.11 14.06.17 73.2 98.99 7.55 4.03 4.44 BBB/Baa1/BBB | MyHULnanbHbii
Mrop50-06 15000 R 8.000 18.06.11 18.12.11 6.4 101.68 105 050 101.70 101.85 4.78 3.92 0.48 BBB/Baa1/BBB | MyHULunanbHbii
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 27.2 102.28 175 002 102.30 102.50 6.32 3.94 1.93 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 15.1 102.50 = 0.05 198 995 102.10 102.80 5.56 3.94 112 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.4 99.40 0.25 1 99.35 99.40 744 4.06 4.10 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 24.2 117.04 117.15 117.55 5.98 3.23 1.67 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 36.5 | 117.90 434222 117.80 117.90 6.59 2.99 240 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop63-06 15000 R 15.000  10.06.11 10.12.13 30.5 | 121.00 6.06 3.12 1.99 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 90.8 106.62 107.00 7.86 2.07 5.19 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 347 | 10091 = 0.06 87130 100.85 100.91 778 3.95 240 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.000 14.06.11 11.06.13 244 | 10214 7.10 4.39 0.98 /B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 9.3 106.90 = 0.05 1323 106.92 107.65 5.87 7.84 0.54 /B1/oT03BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 44 101.16 100.30 101.30 4.49 3.80 0.35 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 176 | 102.00 1500 99.00 5.74 3.89 0.88 B+/oTo3BaH/ MyHULMNanbHbI
003 25063 30000 R 6.20 10.08.11 09.11.11 5.1 101.21 0.26 130 000 100.85 100.94 3.32 1.53 0.40 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 74 104.35 20000 104.25 4.7 2.84 0.56 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 21.9 111.00 65 110.90 111.50 5.65 2.70 1.54 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 0.9 100.45 45 609 100.48 4.50 2.62 0.07 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 16.5 | 107.90 = 0.05 127 477 107.85 107.90 5.34 261 1.20 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 38.9 116.25 = 0.25 94 999 116.00 116.28 6.41 5.15 2.55 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 37 102.05 = 0.24 801220 101.70 101.83 3.15 4.89 0.30 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 422 104.69 = 0.05 102 974 104.65 104.69 6.67 3.86 2.90 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 19.8 102.54 = 024 25001 102.52 102.59 5.57 3.48 145 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 14.0 101.97 = 0.07 50 298 101.91 102.10 5.12 3.35 1.05 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 49.9 99.50 0.13 240410 99.39 99.52 714 345 3.31 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 33.6 102.08 = 0.12 371124 102.05 102.08 6.35 4.55 2.35 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 56.2 10040 @ 0.13 283 498 100.36 100.40 7.38 3.65 3.63 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 20.3 101.90 = 0.13 50 001 101.91 101.93 5.56 3.40 149 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 485 | 100.00 & 0.15 231000 99.92 100.00 712 3.62 3.31 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 171 100.50 100 000 100.50 5.59 5.97 1.27 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 133 101.26 210 500 101.00 5.00 1.50 1.00 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 25.6 101.00 10 950 100.50 101.00 5.71 151 1.87 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 429 114.75 192 320 114.70 114.75 6.64 243 2.76 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90  10.08.11 03.08.16 62.7 98.29 150 000 98.20 98.49 744 3.50 4.02 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750 22.09.11 15.03.18 824 98.95 132217 98.90 99.08 7.84 3.78 4.95 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.9 | 97.15 0.03 50 602 97.06 97.15 8.18 4.20 6.46 BBB/Baa1/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 73.2 99.04 0.02 305 000 99.00 99.07 7.75 4.01 4.60 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 142 103.22 193239 102.06 102.55 3.10 3.86 0.63 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 87.9 96.09 200 000 96.00 96.87 7.88 3.63 5.11 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 62.7 96.58 0.08 6796 453 96.72 97.44 761 1.81 371 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 241121 1274 94.26 13573 551 93.51 95.00 8.02 212 6.36 BBB/Baa1/BBB |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 94.7 74.50 2202 000 74.00 75.00 8.00 4.57 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 300.3 | 89.00 0.50 18618 89.00 89.80 8.09 3.87 10.26 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 87.2 88.98 5000 88.82 88.98 7.86 3.92 5.01 BBB/Baa1/BBB |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 422 102.42 102.35 7.16 4.28 2.30 MyHULMNanbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 21 100.50 27914 100.51 101.30 4.74 1.89 0.16 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 66.7 10045 = 0.05 3266 106 100.35 100.45 7.55 1.86 3.00 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 12.6 101.18 100.94 101.30 5.92 1.72 0.94 /Ba1/BB+ MyHULMNanbHbI
CamapO6n 5 8300 R 9.300  23.06.11 19.12.13 30.8 102.30 7000 102.12 102.25 5.74 227 0.59 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 234 111.65 24000 108.00 112.00 6.12 2.51 129 /Ba1/BB+ MyHULMNANbHbIA
CankT-TeTepbypr-01 10000 R 776 241111 19.11.15 54.1 101.51 7.49 3.81 3.57 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 224 101.80 101740 101.00 101.90 6.36 1.95 0.98 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 6.7 100.87 100.66 100.99 543 3.46 0.50 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 186 = 100.34 6.81 3.48 1.05 B MyHULaNanbHbI
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 30.1 108.52 105.20 108.90 6.08 3.02 1.28 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 134 102.20 5000 102.20 102.75 6.39 4.08 0.98 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.3 103.87 103.50 103.75 7.50 4.22 3.02 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.9 102.00 4050 101.00 102.00 7.16 2.00 1.54 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 104 101.15 49 101.19 101.97 5.98 1.78 0.78 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 24.2 101.12 100.00 102.23 8.47 2.26 1.33 /Ba2/ MyHULMNANbHbI

Akyt-07 06 2500 R 7.80  21.07.11 17.04.14 348 | 102.20 0.55 1275 100.70 102.20 6.92 1.90 1.95 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 10.06.11

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANACUIB | K3rUTAN

Para Mecsues no ToproBblit
Kynow, Diop, Peitunr
Boinyck OGbeM, MIH obbem, Wt CexTop
% Kynowa | ochepTbl noraw (ocH4PNC) npopaxa noraw | Tekyw =TT Finis

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)

AkyT-09 06 2000 R 975  23.06.11 2718 722 233 1.40 BB//BB- MyHULMNanbHbIi
SAkyT-35003 2500 R 795 20.08.11 60.2 101.50 768 1.98 3.37 BB//BB- ]
ApO6n-09 3000 R 8.25  18.08.11 236 46 476 102.55 6.68 2.01 1.48 BB-// MyHULMNanbHbIi
Ap06n-34010 3000 R 8.00 19.07.11 34.7 101.75 7.28 1.96 218 BB-/ 7




Fixed Income Daily 10.06.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % LUena | Mam. Toprosuli fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.06.11 20.06.11 04 | 100.28 -0.01 4.61 0.03 BB/Ba3/ GaHkm
Ak bars-12 225§ 1025 03.12.11 03.12.12 18.4 | 109.16 = 0.01 384 470 1.39 BB/Ba3/ BaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 12.7 | 105.19 3.1 3.90 0.97 BB/Ba1/B+ GaHkm
Alfa-Bank-13 400 $ 9.25  24.06.11 24.06.11 24.06.13 0.0 | 249 | 110.00 4.20 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 459 | 108.01 5.61 3.70 321 BB/Ba1/B+ GaHKu
Alfa-Bank-17 300§ 864 220811 220212 220217 9.0 | 695 | 103.14 | 0.00 4.05 4.19 0.67 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 76.7 | 106.13 6.66 3.71 4.89 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1204 | 103.25 6.38 3.75 6.85 BB/Ba1/B+ GaHku
Alliance QOil-15 350 § 988  11.09.11 11.03.15 457 | 111.19 6.46 444 3.09 BI/B+ [
Alrosa-14 500 § 888 17.11.11 17.11.14 419 | 115.27 4.07 3.85 3.00 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1145 | 110.67 6.23 3.50 6.74 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 746 | 105.85 10.33 4.96 4.25 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 235 | 107.77 3.15 3.40 1.80 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.11.11 25111 543 | 10244 6.86 3.66 3.74 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 457 | 106.58 476 3.14 327 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 721 | 102.68 6.26 3.32 4.81 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 775 201111 20.05.13 237 [Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 403 | 110.79 3.86 3.33 2,92 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88  21.09.11 21.09.12 15.7 | 103.50 5.01 3.80 1.20 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 838 | 101.58 6.46 3.32 541 B+/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 228 | 109.7 3.48 4.04 1.73 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 538 | 112.50 5.06 3.67 372 /Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.11 24.04.18 837 | 116.54 6.48 4.08 5.12 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 183 | 10270 267 4.44 144 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.11 15.11.12 175 | 100.75 2.36 143 1.40 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 210 | 112,92 1.98 4.26 1.59 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 292 | 106.73 | 0.00 3.55 6.16 2.18 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 258 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 224 | 109.76 1.91 3.34 1.72 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 261 | 111.29 2.08 337 1.96 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 331 | 104.04 341 4.84 2.53 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.11 31.07.14 383 | 114.66 3.29 3.56 2.74 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 413 | 105.30 363 5.09 3.05 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 484 | 106.32 4.08 5.53 3.60 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 445 | 11397 | 0.00 1.94 713 322 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 545 | 104.77 3.92 243 3.98 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 66.4 | 108.79 4.38 2.86 4.63 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 704 | 10229 | 0.05 4.62 5.02 4.99 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 779 | 10407 @ 0.01 463 523 5.31 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 814 | 109.22 4.88 6.05 5.43 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 833 | 118.80 4.88 343 5.33 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.0412 23.04.1¢ 11.0 @ 958 @ 126.32 3.66 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 105.3 | 110.67 | 0.08 344 3.25 217 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 130.8 | 107.53 5.57 3.03 7.68 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 350 | 2786 127.33 3.39 264 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 3188 | 111.63 6.37 326 | 1210 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 250 | 109.70 3.02 362 1.85 /Baa3/BB GaHKu
Gazprombank-14 500 § 6.25  15.06.11 15.12.14 428 | 105.78 4.46 2.95 3.06 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 52.2 | 106.58 478 3.05 3.69 /Baa3/BB GaHku
Gazprombank-16 120 § 735 08.05.12 08.05.16 59.8 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 258 | 10424 | 0.00 3.53 270 1.96 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 04 | 100.30 1.19 5.48 0.03 BB/Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 241 101.53 2.73 5.79 0.17 BB/Ba3/B+ BaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 338 | 103.35 5.67 3.39 247 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 20.6 D/Caa2/D GaHku
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 48 | 10387 | 032 -0.60 445 0.39 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 53.8 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 415 | 109.78 3.31 2.90 3.06 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 730 | 109.71 4.49 2.90 5.01 BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1024 | 112.68 5.36 322 6.36 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1147 | 104.67 5.48 293 712 Chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 133.9 | 107.95 5.67 3.08 7.87 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 $ 10.38  10.09.11 10.03.16 57.9 | 9926 | 0.09 10.57 5.23 3.58 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 14 | 100.94 1.62 4.83 0.12 BB/Ba2/B+ GaHkm
Moscow-11 374 € 6.45  12.10.11 12.10.11 42 10153 | 0.00 1.86 6.35 0.34 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 653 | 101.78 | 0.00 4.62 4.98 4.59 BBB/Baa1/BBB  MyHMLMNamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 78 | 103.67 215 3.86 0.61 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 110.0 | 116.10 5.75 3.72 6.46 BB+/Ba2/BB Tenexom
NKNH-12 1018 12.00  20.10.11 20.04.12 105 | 10424 = 0.01 0.18 384 0.69 B/B1/ Xumust
NKNH-15 200 § 850  22.06.11 22.12.15 552 | 98.72 9.09 4.30 2.08 B/B1/ Xumust
NMTP-12 300 § 700 17.11.11 17.05.12 114 | 103.22 348 3.39 0.91 /Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 186 | 107.92 384 429 1.37 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 288 | 103.65 4.84 3.14 2.16 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 532 | 106.71 | 0.03 6.94 410 3.58 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11) 20.10.11  20.10.16 4.0 | 653 | 102.74 213 474 0.36 BB-/Ba3/ GaHkm
Novatek-16 600 § 533  03.08.11 03.02.16 56.7 | 103.57 447 2.57 4.03 BBB-/Ba2/BBB- | cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 117.6 | 106.40 5.15 3.10 7.08 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 44 102.08 293 4.29 0.36 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.11.11 23.05.12 116 | 105.22 4.00 4.57 0.92 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 1.0 256 | 111.92 4.80 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 350 | 101.12 517 3.05 2.59 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 1275 27.11.11 27.05.15 483 | 11941 | 028 7.05 5.34 3.18 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 619 | 116.24 0.38) 7.36 4.84 3.80 BB-/Ba2/oTo3BaH | baHku
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PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %
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MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 809 | 111.20 11.08 5.62 4.33 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 22.11.11 22.05.12 116 | 10391 3.30 361 0.92 B1/B+ cblpbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 59.3 | 102.14 1042 5.38 3.66 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 221 | 107.54 8.40 6.04 1.58 B-/B1/B GaHku
Rosbank-12 130 § 9.00  01.07.11 01.07.12 129 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 109 | 103.20 2.56 6.07 0.88 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 236 | 108.68 2.55 3.30 1.82 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 218 | 102.56 5.97 3.66 1.64 BBB/Baa1/ BaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 31.7 | 109.14 342 3.26 233 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 366 | 115.20 3.62 391 2.58 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 30 | 644 = 101.22 261 344 0.28 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 58.1 | 10431 | 0.19 7.60 417 381 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 722 | 107.08 491 2.94 4.94 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 849 | 11513 5.14 3.37 5.48 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1216 | 101.27 5.83 2.96 7.45 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 534 | 10097 @ 0.13 7.75 3.91 3.50 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 473 | 10279 | 0.01 2.86 1.76 3.60 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.7 14317 | 0.12 3.98 384 5.23 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 822 | 106.28  0.39 6.68 3.69 5.15 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.2 | 103.90 = 0.25 4.46 241 712 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 2075 17862 | 0.08 2 5.55 3.57 9.02 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 229.0 | 11863 | 0.03 2000 4.32 3.16 5.59 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 55.0 | 103.74 | 0.37 7.88 428 3.54 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 66.7 | 103.31 10.28 472 4.07 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574  03.10.11 03.04.17 708 | 107.15 433 268 4.90 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 241.0 | 103.84 7.18 360 | 10.23 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 53 | 102.04 1.16 291 0.43 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 235 | 107.76 235 3.01 1.82 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 251 | 108.17 239 2.99 1.90 BBB/Baa1/ GaHKu
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 417 | 103.00 | 0.04 2.55 3.40 3.19 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 496 | 106.33 3.81 259 3.58 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 766 | 104.50 457 2.58 5.27 BBB/Baat/ GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 260 | 11246 364 4.34 1.90 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 348 | 113.50 4.19 4.08 2.52 B+/Ba3/BB- Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 77.7 | 10339 6.05 324 5.12 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 50.5 | 108.33 543 3.55 347 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 77.7 | 100.99 5.19 2.66 5.32 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 349 | 10337 | 0.01 10.11 5.56 238 GaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 1.7 | 101.00 2,66 4.95 0.14 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 80.8 = 105.32 | 0.01 6.26 3.68 5.05 /B1/B pon3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 13 | 100.54 1.80 342 0.11 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 156 | 103.72 313 2.95 1.22 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 214 | 109.12 2.19 344 164 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 445 | 108.56 3.72 2.88 3.21 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 622 | 11448 431 3.28 420 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 704 | 109.74 4.68 3.02 477 | BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 823 | 116.42 4.98 3.38 527 | BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 105.3 | 112.47 5.42 322 6.39 = BBB-/Baa2/BBB-  cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 744 | 10411 10.73 5.05 4.20 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 0.5 | 100.40 -1.18 448 0.04 /Ba1/BB GaHkm
Transneft-12 500 $ 6.10,  27.06.11 27.06.12 128 | 10477 1.51 291 1.00 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 12.8 | 102.80 = 0.00 2.65 2.62 1.00 /Baa1/BBB Chipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 263 11171 213 345 1.97 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 333 | 107.31 2.88 264 2.51 /Baa1/BBB chipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 872 | 12475 4.60 349 5.42 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 6.8 | 104.91 3.06 5.72 0.52 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 53 | 101.94 3.62 8.14 0.43 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 242 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 57.1 | 101.86 | 0.11 328 368 427 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 786 | 103.52 4.81 263 5.40 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.6 | 108.41 5.70 3.18 6.63 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 176.0 | 103.83 6.39 328 9.20 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 45 | 102.39 1.85 4.09 0.37 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 230 | 109.15 3.34 3.84 1.75 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 60.3 | 111.90 | 0.01 5.48 3.69 4.09 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 56.6 | 104.75 5.32 3.10 391 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 839 | 11552 6.31 3.95 5.18 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 117.5 | 106.74 6.78 363 6.66 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 737 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 524 | 99.90 6.22 3.10 3.69 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 42 | 102.06 143 367 0.34 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 0.7 | 100.33 2.36 8.22 0.06 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 17.0 | 106.12 212 3.1 1.33 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 179 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 266 | 10368 @ 0.10 224 3.86 2.05 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 445 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.11 04.03.15 455 | 106.97 4.42 3.02 327 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 57.1 | 10058 = 0.00 4.07 423 421 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 24.0 | 849 | 107.97 2.69 3.18 1.85 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 81.7 | 103.91 4.56 3.04 541 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 113.8 | 102.12 6.25 3.21 6.87 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11 02.07.15 02.07.35 49.0 | 2930 105.69 4.69 2.96 349 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 60.5 | 101.30 471 5.06 4.40 BBB//BBB (hMHaHCbI
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MuHepanbHble yao6peHus /
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AHHa KynpusHosa, kupriyanovaa@uralsib.ru
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PepakTopckas rpynna
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