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PyGneBble BbIMyCcKun CTPATETUA
W3meHehue, 6.n.
YTM, % 3HaY. 3apAeH. 3aMec. YTD  BHELUHWUU PbIHOK
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r " 67 . » . Buepa areHTcTBO S&P NMOHM3NNO PeNTUHT peunn cpasy Ha Tpu CTyneHn ¢ «B» o «CCC», nporHos no
asnpow- : M N 68 pepTuHry «HeraTuBHbINAY. CerofgHs MOXHO byeT OLEeHTb HOBYIO NPEMUIO 33 PUCK Ans [peLun, cTpa-
Bbimnen kom-6/7 8.3 6 ] (19 Ha HamMepeHa pa3mecTuTb rocbymarvt Ha 1,25 mnpa espo. MHdnauma 8 Kutae 3ameTHO yckopunacs,
YTO yBENM4MBAET PUCK pocTa cTaBoK. CerogHst B CLLUA BbIMAYT AaHHble O LieHax Npoun3BoamTenent 1
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CbipbeBble pbIHKU obapore pos OV TOPToBI 7P
Usmenetine, % BHYTPEHHWI PbIHOK
3Hay. 3ajeH. 3aMmec. YTD
Mpodunumt denepansHoro GloaxeTa No UToram NATU Mecaues coctaBun 1,8% BBI, Ho, HecMOTpsA Ha
3onoto, $/yHuns 1531.7 0.8) 25 7.8
370, MuHduH pasmectn OD3 Ha 451,6 mnpg pyb. Oxumpaem cokpalleHns obbeMOB pas3MelLeHms
Urals, $/6app. 162 09 44 260 Bo |l nonyroauun 1 YMCToro yBenudenus cermeHta OM3 Ha 500 mnpg pyb. no utoram roaa. Ha npeg-
S&P Metannbl, uHg. 19192 (1.5) 1.6 (3.7) CTOfILLEN Hefene hMHaHCOBOe BEIOMCTBO MPEeASIoXKUT MHBECTopaM fiBa Bbinycka OM3 obbemom 30
S&P C/x npog., uHA. 8473 04 79 26 MITpL py6 ............................................................................................................................... cTp. 2
JleHe>XXHbIN PbIHOK
W3meHenne
RUB mnpa. sHau. sapen. samec.  YTD  CopokynHble cpeAcTBa 6aHKoB B Lib BHOBb onycTunmch Huxe otmeTku 900 mipg, pyb., ofHaKo CTaB-
REPO in CBR 03 (105 (96) 46267.7 ki1 MKB He MeHsloTCs iBe MOCNeHNX CeCCUM. 3aBTpa CTapTyeT Nepuof, obs3aTeNbHbIX NiaTexen, YTo
Corr Accounts 4943 (42.5) (81) (5004) MOXET NPUBECTU K HEKOTOPOMY POCTY CTaBOK MBK. ... cp. 4
Deposits in CBR 4483 280 (5.7)  (184.9)
NDF 1Y, % 435 (17 39 (56)
MOSPrime O/, % 3.75 25 200 BAHK «[AENbTAKPEOUT» (BAA2)
Wsmenenne, % HOenbtaKpeanTt npoBoauT cOop 3aABOK Ha y4acTvie B pa3MeLLeHN I HOBOTO NATUNETHErO BbIMycka py6-
USDRUB 27.98 09 ©06) (84 JNieBblx obnuraumn cepum 06 ¢ ocepTon Hepes Tpu rofa obbvemom 5 Mapg, pyb. Mo HallmMM oleHKaMm,
yJacTve B pa3meLleHn OyaeT MHTePeCHO TeM MHBECTOPAM, LS KOTOPbIX BaXKHa rapaHTusi OT rpynmbi
NHaeKcbl SG, TeM e, NSl KOO OHa He UMEET MPUHLMMNANBHOTO 3HA4YEHMs, Mbl PEKOMEeHA0BanM Obl MokynaTb
" ©onee noxofHble BbINYCKM PYCOUMHAHC-10/TT. i crp. 5
3MeHeHue, 6.n.
6.n. 3Hay. 3ajdeH. 3amec. yio  HIIMK (BBB-/BA1 /BBB—)
Russia 30 - UST 10 136.0 3 2 (1) HNMK ony6n1KoBan KOHCONMAMPOBaHHbIe pe3ynbTaThl 3a | kBapTtan 2011 r. no US GAAP. Boipyuka
EMBI + Spread 3139 38 125 253  KOMMAHWW MOBbICMAACb Ha 4% MO CpaBHeHWIO C MpedplayWwmnm KBapTaaoM Lo 2,3 maph Aonf.,
EBITDA npu 31oM Bbipocia Ha 17% Ao 587 mnH gonn. bymarn HJIMK Toprytotca co cnpenom
He Bbonee 75 6.0. kK kpuBon O3, yTo COOTBETCTBYET JJIOXOAHOCTN Ha YpOoBHe 6,3-6,8% B 3aBMCMMO-
NHpnkaTmnBHbIE cnpepbl CTW OT CPOYHOCTW U BbITNALUT CNIPaBefIMBON KOMMNEHCaUMen 3a KPeOUTHLIN PUCK. ................ cp. 5
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Bloomberg: USIB <Go>

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

BHeWHVH PbIHOK

lpeuus - perdTUHI BHOBb MOHMKeH, KuTam — ctaBku MOryT ObITb MOBbIWEHbI. Hefens Hadanacb C NIoXmMx HOBOCTEN 13
EBponMbl: BYepa areHTCTBO S&P MOHW3MNO PenTUHr peummn cpasy Ha Tpu CTyneHn ¢ «B» go «CCC», NpoOrHo3 no pemTuHry
«HeratvBHbIN». o MHeHWIO areHTcTBa, 40 2013 . CTpaHa nepexXxuBeT Kak MUHUMYM OAVH AedonT. B oTBeT Ha moHwXxeHue
penTUHra Bnact peunmn 3aaBUAN, YTO areHTCTBO MPOWMIHOPMPOBANO Mepbl, MPUHATbIE OAf YNyYleHWs (HUHAHCOBOIO
MONoXeHWs CTpaHbl. BeposTHo, B Gnuxxaliluee BpemMs npumepy Moody's n S&P nocneayet n areHTcTBo Fitch. Mbl no-npexHemy
yoexpaeHbl, 4yto EC 6yaeT npuHMMaTh BCe BO3IMOXHbIE Mepbl AN NPeAOTBPALLEHNS CyBEPEHHbIX AeONTOB YneHOB colo3a. Kakyio
npemMuio 3a pUCK NOTPebyIoT Tenepb NHBECTOPLI A5 BIIOXEHWUS CPEACTB B rpedeckne rocOymMarm, CTaHeT M3BECTHO YXKe CEerofHs:
BO BTOPHVK [peuus nnaHnMpoBana pasMecTnTb CyBepeHHble obauraumm Ha cymmy 1,25 mnpg eBpo, 4to byaert coenatb KpanHe
HENpPOCTO B CBETE MOHUXEHWUS penTUHra. CerofHs yTpOM MPULLNM He oYeHb ODHafexmBalowme HOBOCTU U 13 KuTas, rae
MHOIAUMSA B Mae yckopunace Ao 5,5% — pekopZHOro 3Ha4deHWs 3a NocinefHme HeckofbKO feT. DTO MOBbIWAET BEPOATHOCTb
04epefHOro BUTKA YXECTOHeHUs KPEAUTHO-AEHEXHOW nonutnky B KuTae, npuyem Oonee peskoro, Yem ObIno paHblue. Ho
HeraTMBHas CTaTUCTMKa Mo MHMAAUMN Obina oTt4acTy cbanaHcMpoBaHa AaHHBIMKU O MPOMMPOU3BOACTBE, KOTOPbIe MPEB30LLIM
nporHos. CerogHs B CLLUA Oynet onybnunkoBaH Oonblwon o6beM BaXHOWM MakpoCTaTUCTUKM, B TOM 4YMCe AaHHble O LeHax
Npon3BOAMTENEN, KOTOPbIE, KaK OXMAAeTcs Bbipociv Ha 0,1% 3a Mecsl, 1 06opoTe PO3HMYHOWM TOProBAK 3a Mal (cornacHo
KOHCeHcyc-nporHo3y Bloomberg, nokasatens cHusmncs Ha 0,3%). Ha npeacrosLuen Hefiene MHBECTOPbI CMOTYT COCTaBWTbL Dosee
nofiHoe npefcTaBfneHve 00 UHGNAUMOHHOM [aBMEHWM Ha aMepPUKAHCKYIO 3KOHOMWKY, W, eCIM CTaTUCTMKA OKaXeTcs
He CIIULLIKOM Pagy>XHOM, TO MOXHO XAaTb MPOAOMKEHMS POCTa AOXOOHOCTN AEeCATUNETHUX KasHavenckmx obnuraumm CLLUA.
HakaHyHe pnoxogHocTtb 10 UST npesbicuna otMeTky 3%. CerogHs O®PC Bynet BbikynaThb € pbiHKa 7—10 neTHue Gymarv oobemom
4-5 mMnpa BONA., YTO NMOBLICUT BONATUTBHOCTb B FOCCEKTOPE.

EBpoGOHAbI Havanu Hepenio CHUKeHUeM. Byepa cnped WHAMKATUBHOIO CyBepeHHOro BbiMycka Russia’30 k 10UST
He3Ha4MTenbHo cy3mncsa (Ha 3 6.n.) 0o 136 6.1., a ueHa 6eH4YMapKa ocTanacb Hem3MeHHoM y oTMeTkM 118,3% oT HoMuHana. Ha
PbIHKE POCCUMCKMX eBPOOOHAOB Mpeobnafan HeraTMBHbIM HacTpol. CHUXeHMe LUeH B CYBEPEeHHOM CermMeHTe COCTaBWUMO B
cpeaHem 10 6.n. EBpoboHabl MasnpoMa notepany B LeHe B cpegHeM 7 6.M., notepu obavraumin IYKOWa v THK-BP 6binu
bornee CyllecTBEHHbIMW M COCTaBUNM B cpepHem 17 ©0.n., a eBpoboHabl HOBAT3Ka cranu aytcamzepamu B HedTeErasoBom
CermMeHTe, CHM3MBLWKCL B cpedHeM Ha 20 6.n. B dhMHaHCOBOM cekTope Xyxe Bcero Bbirnaaenn bymarn B3ba, nogelueseswme B
cpenHeM Ha 21 6.n.; obnuraumm CoepbaHka CHU3MAUCL B LieHe B cpeaHeM Ha 7 ©.M., HOBbIN BbIMycK aMuUTeHTa Sberbank’21
Hayan CBOW MepBbI IeHb Ha PbIHKE TaKXe CHWXEHWEM, ynaB B LieHe Ha 16 6.n. bnarogaps HeOoNbLLIOMY CNPOCY Ha KOPOTKOM
KOHLe KpuBOW Bymarn BTE 3aKpbiivcb B LENOM HenTpanbHO. MeTannypritdeckmii CerMeHT He CTanm MUCKITIoHeHUEM U Takxke
3aBEPLUNT TOPrOBYIO CECCUIO B KPACHOW 30He, NoTepsB B cpefHeM 18 6.n. HecMoTps Ha yapyyatoLlme AaHHble No MHDA[UMN B
Kuntae, KOTUPOBKM Ha a3mnaTckmx Brpkax AeMOHCTPUPYIOT pocT brnarofaps AaHHbIM Mo NpoMnpon3BoacTBy Kutas. Obloyepch
Ha amMepuKaHcKne PoHOOBbIE MHAEKCHI TOPTYIOTCS B 3€1IEHOM 30HE, YTO B LIENOM AaeT POCCUMCKMM MIoLaKaM LaHChbl HavaTb
[OeHb pOCTOM.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

Mpoduunt GropxxeTta Bbipoc Ao 1,8% BBI... B natHMLy MUHGUH onybnmkoBan NpeaBapuTEnbHYIO OLEHKY MCMOMHEHNS
dbenepanbHoro diofxKeTa No UTOraM NATU MeCALUEB, COrMacHoO KOTOpon nNpoduumnt coctaemn 1,8% BB, yBENMYMBLUNCD, TaKNUM
obpazom, ¢ 0,9% BBI1 3a sHBapb—anpenb TeKyLLero roga. HenocpeacTBeHHO 3a Ma NpoduumMT bloaxeta coctasun 4,6% BBI1.
CTonb CconuAaHbIN pesynbTaT 00ObACHAETCS, KpoMe npoyero, 30-MpoLeHTHLIM CHUXEHMEM pacxoaoB BloaxeTa No CpaBHEHMIO C
anpenemM. HecMoTpsi Ha BecbMa GRarononyyHylo AMHaMuKy OilogxeTa, MUHMWH NpofosiKaeT NpuBReKkaTs 3aMMCTBOBaHMS Ha
BHYTPEHHEM pbIHKe W MO UTOoram nstn MecsiueB pasMectun OP3 Ha cymmy 451,6 mnpg pyb. bonee Toro, uHaHcoBoe
BEOMCTBO [laXe HaMepPeHO YBEeNMYMTb 00beM MpednoXeHUs rocoymar: HanpuMep, B MIOHe Tenepb MiaHUpPYeTcs pa3sMecTuTb
O®3 Ha 200 mnpg pyb. BMecto 150 Mnpg pyb. no n3Ha4anbHOMy nnaHy. HegaBHO Mbl MEPeCMOTPENN CBOM MaKpPOMPOrHo3,
YMEHbLLNB OXMnAaeMblin pazmep OloaxeTHoro aeduumta ¢ 1,5% 0o 0,9% BBI1 ¢ y4eToM NOBbILLIEHNS MPOrHO3a CPeAHerofoBbIX
LeH Ha HedbTb Urals ¢ 83 gonn./6app. o 110 nonn./6app. HanoMHMM, 4T0 odULManbHbIA NPOrHO3 NO-NPexXHeMy COCTaBaseT
3,6% BBl nedurumta, HO B CKOPOM BPEMEHMW, OH, MO-BUOMMOMY, OyAeT nepecMoTpeH B CTOPOHY CHUXKeHWs. XoTa aeduumt
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DloaXKeTa OKaXeTcst MEeHbLWMM, YeM M3HAYasIbHO MIIaHMPOBANIOChk, MPOrpaMMa 3aMMCTBOBAHMI Ha TeKyLIMI rof B pa3mepe 1,7
TpNH py0., cornacHo coobuieHnaM MuHdbuHa, ypesaHa He OymeT. Mo HaweMy MHeHWo, MUHGWH BCe-Taki 3aMeT MeHblUe
CPEenCTB, YeM, M3Ha4anbHO Npegnonaran. Mo utoram roga Mol MPOrHO3MPYEM HMCTOe yBennyeHne cermerta O®3 Ha 500 mnpg
py0. n gymaeMm, 4to obbem npednoxeHuns OM3 Bo Il nonyrognmn Oyaet ymeHblleH. OAHAKO He UCKIIOYEHO, HTO, HECMOTPS Ha
XOPOLIYyl0 AMHAMWUKY WCMoNHeHus OloaxeTa, MuHdWH Bce e OymeT npuBnekaTb Ha BHYTPEHHEM pbiHKe Oonblie
3a1MCTBOBaHMUM, YeM HeobXoanmo Ans prHaHCUpOoBaHNA feduumTa, U TOrAa 4acTb 3TUX CPeACTB MOXET ObITb HanpaBieHa Ha
nonofiHeHne PesepBHOro doHaa (ypoBeHb YWUCTOro Aofra B 3TOM Clyvae pactv He Oymer). CornacHo Hallemy MporHosy,
oTHoweHwue Tocgonr/BBI1 no ntoram TekyLero roga He npesbicUT 10%, 4TO CyLeCTBEHHO MeHbLUe NoKasaTeNs 3Ha4uTeIbHON
4acCTu KaK Pa3BUBAIOLLMXCH, TaK U PA3BUTbLIX CTPAH.

..HO TONbKO Ha 3TOW Hepene nnaHupyetcs npogatb OM3 Ha 30 mnpa pyo. B natHMLy oObeM TOProB B roccekTope
MpeBbICUIT CPeOHUN YPOBEHb, COCTaBMB 4 Mnpa pyd. B npenasepuyt OAMHHBIX BBIXOOHBIX MHBECTOPbI UCMbITbIBANIM HEKOTOPbIE
COMHEHWNS OTHOCUTENBHO DYAYLIen OMHAMUKM PbIHKA, W OBUXEHWEe LieH 0Ka3anocb pasHoHanpasneHHbiM. OfHako NO3UTUBHLIN
HacTpoWn BCe Xe mpeobnafan, M MHBECTOPbI PELUNINCL Jaxe npuobpeTats Bymarv C OAMHHOM Atopaument. 3aMeTHO nydule
OCTanbHbIX CMOTPenncL Tpu bymaru: OD3 46021, OD3 26198 1 OD3 26204, npubasmemMe B LieHe 29 6.n., 20 6.n. 1 12 6.n.
COOTBETCTBEHHO. Ha Tekylien Hegene MnHMOWH NPeanoXmnT MHBECTOPaM [iBa Bbinycka bymar: gecatmneTHmin obbemom 10 mnpa,
pyO. 1 LWeCTUNETHNI Ha cyMmMy 20 Mnpg pyO., HO Kakme TOHHO, NMOoKa He M3BECTHO. Y HAaC NOYTU HET COMHEHWS, YTO LWECTUNETHUM
BbINMYCKOM CTaHeT AebtoTaHT npolunon Hepgeny, OD3 26206, KOTOpoW B NPencTosLive AHU MOXET MOMb30BaTbCs HEMMOXMM
CNPOCOM. YTO KacaeTcs AecATUNETHUX Oymar, To 3To MoryT ObiTb OM3 26205, yxe HaxoasaLwmecs B obpalleHnn. Ha Halw B3rnag,
O®3 26206 BLIMMAAAT NPUBEKATENbHO OTHOCUTENIBHO KPWBOW, Mpefnaras npemuio B pasmepe 10 6.n., ofHako bymara noka
HU3KONMKBWAHA BBMOY OrpaHnyeHHoOro npeanoxenus. Mol pekomMeHgyem K nokynke OM3 25077, O®3 25075, OP3 26203 n
0®326202.

BonbLIMHCTBO AepykaTenen obnurauuin BB Bocrnonb3oBanucb opepTont KoMnaHun. BB B paMkax oObsBNEHHON paHee
odepTbl Ha BbIKYN BbiMyckoB cepuin BO-01-04 n BO-06-08 cymena nprobpectt OoHAbI CYyMMapHOW HOMUHaNbHOW CTOMMOCTbIO
21,3 mnpa pyb., nnn 88,6% oT obuiero obbema. LleHbl Bbikyna Obinv yCTaHOBNEHbI MO BEPXHEW rpaHuue opueHTMpa —
101,82% pans cepun BO-01-03 1 BO-08 (c odepTont B okTsbpe 2012 r.) 1 103,12% ans cepunt 50-06-07 (noraweHwue B
nioHe 2013 .) — 4TO Ha MOMeHT 0ObsBNEHNS othepTbl Npeanonarano NPemMmnmn Ko BTOPUYHOMY PbiHKY B pasMepe 67 6.n. n 132
0.n. cooTBeTCTBEHHO. Kak Mbl M oOXupany, OONbLIMHCTBO AepKaTenein BOCMONb30BaNMCh MPELOXKEHHON MpemMuen u
npeobaBMM obaMraumMm K Bbikyny. Ha Halw B3rnsg, B HacToslliee BpeMsi BTOPUYHBIA PbIHOK MpakTWYecku He nossonseT
3apaboTaTh Ha oOrnepexaloleM pocTe KOTMPOBOK OTHAENbHbIX BbIMYCKOB, W MPaKTUYECKM eOMHCTBEHHOW BO3MOXXHOCTHIO
nofly4eHVst AOMONHUTENBbHOMO AOX0A4a ABMAETCS NEPBUYHbLIN pbIHOK. o3ToMy B cnydae BBJ, Obino, Ha Halw B3rfsg, pasyMHO
MONYYUTb MPEMMUIO 33 BbIKYNAaeMble BbIMYyCKUN U BIIOXUTb BbICBODOAMBLUMECS CPEACTBA B MEPBUYHOE NPedNioXeHWe, HeoCTaTka B
KOTOpOM celyac He HabmiopaeTcs.

Onbra CTepuHa, sterinaoa@uralsib.ru
Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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OEHEXHbIA PbIHOK

CraBku MBK He MeHSAI0TCS y)Ke BTOPYIO ceccuio

YpoBeHb JINKBUOHOCTU CHWXAETCA Ha MPOTAXEHWUM MOCNefHUX OBYX
ceccun, opHako cTaBkM MBK ocTaloTcs Ha npexHem  ypOBHe.
MHovkatvBHaa ctaBka MosPrime No  OQHOAHEBHbIM  KpefauTam
coctaBnset 3,75%, wectnmecayHasa — 4,33%. OcTatku Ha KopcyeTtax Cpenctea GaHkos B LI5 PO, Mnpa.py6. (nes.uk.)
KpeamnTHbIX yupexzeHu B LIb Bbipocnn Ha 24,5 mnpa py6. fo 518,8 OpHoaHesHas cTaska MosPrime, % (npas.Luk.)

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

MIpa pyb., Aeno3ntsl baHkos B LB cokpaTtunmck Ha 85,6 mnpa pyb. Ao 1800 - r 50
362,7 mnpp py6. CymMapHbIi 06bem cpefcts 6aHkos B LB ynan Huxe 1600 ~ 45
900 mnpa pyd. n coctasun 881,5 mnpa pyb. 3aBTpa KOMMaHUAM 1400 - 40
NpPedcToOUT YNNaTUTh CTPaxOBble B3HOCHI, W NIMKBMOHOCTb MOXET elle 1200 | jz
HEMHOIO COKPaTUTLCA, 4TO DyAeT cnocobcTBOBaTb PocTy CcTaBok MBK, 1000 | | 25
O[LHaKO MX PE3KOro NOgbEMA Mbl HE OXKMLAEM. 800 |20
B nATHWUY MW3MeHeHMEe CTOMMOCTM OWBAaNIOTHOM KOP3WHbI  Obino 600 2 2 2 2 3 8 %8 8 8 3 5 5 8 15
MUHUMarbHbIM: OHa BbIPOCNa BCero Ha 1 Koneiiky fo 33,44 pyb. Kypc S 2 I & 58 6 :8 =g

ponnapa Ha MMBbB nogHanca Ha 8 koneek Ao otMmetkm 27,84 Nctourkn: b PO

py6./nonn. Kypc eBpo npoTme pybns onyctnncs Ha 6 koneek fo 40,28

pyb./eBpo. Buepa poccuinckmne Gupmn Obinm 3aKpbiThl, U pybnb TOproeancs Ha ypoBHe 28 py0./nons. Ha 3anafHbIX pbIHKaXx.
CerofHs a3matckme GOHOOBbIE PbIHKM TOPryIOTCA B NONOXMWTENIbHOW 30He MOCsie BbixoAa CTaTAaHHbIX No MHpNAumMM B Kutae,
KOTOpble COBManM C OXUAAHUAMMU, N OOHAAEXMBAIOLLMX AaHHbIX MO MPOMMPOM3BOACTBY. Ha 3TOM (pOHe CHWMKAeTCs Cnpoc Ha
fonnap, Kak Ha BanioTy-ybexuiLe: B4epa MHAeKC gonnapa notepsn 0,5% 1 cerofHa ¢ yTpa NpoaoSixXaeT CHMXATLCS. YKaszaHHble
(bakTopbl UrpatoT B NMoMb3y Pyodns, KOTOPbLINA CErofHs MOXET YKPenuTbCs OTHOCUTENbHO BYepallHero yposHs ao 27,85-27,90

py0./ponn.
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HOBOCTU SMUTEHTOB

Bank «[lenbTaKpeaur» (Baa2)

He cnuwkom weppoe npepjoXxxeHne otT 3HAKOMOro SMUTEHTA —
GaHK pa3meLlaeT obnurauum Ha 5 mnpp, pyo.

Bo3BpalueHne Ha pbIHOK py6neBbix obnuraumn. baHk «enbtaKpenut» npoBoAuT cOOp 3asBOK Ha ydacTve B pa3meLleHum
HOBOrO BbIMycka pybneBbix obnuraumii cepun 06 obbeMom 5 mnpn py6. Cpok obpalleHus BbiMycka COCTaBUT MsATb JIET C
ocepTon Yepes Tpu roga. CoOop 3asBOK npoamtcs Ao 20 MioHs, a pa3MelleHre, KOTopoe npennonaraeTcs NpoBecTu yepes
KOTMPOBanbHbIN IUCT «B» Ha MMBB, 3annaHnMpoBaHo Ha 22 mioHsA. Bbinyck yAOBNETBOPSET BCEM KPUTEPUAM AN18 BKIIOYEHMSA B
nombapaHbin cnncok LIB. PaHee y BaHKa yXe Haxoamnuces B obpalleHnn ABa Bbinycka pyonesbix obnuraumm obuwmm obbeMom
3,5 Mnpa py0., nocnenHWn 13 KOTopbIX Obi MoratleH B Mae MPOLLIoro roaa.

(-]

MopyuntenbctBo SG wunu Gonee BbicOKasi AOXOAHOCTb? B LenoM KpeauTHbIi npodunb [HenbtaKpeanta BbIrnsgut
[OCTAaTOYHO YCTONYMBBIM, YTO BbIPaXKaeTcs B AefTeNbHOM YHaCTUN KOHTPONMPYIOLLEro akLoHepa B hOHAMPOBaHMM BaHKa npu
[OCTaTOYHO BLICOKOM KayecTBe akTMBOB. OCHOBHble puUckK BaHKa, MO HallemMy MHEHWIO, — Te Xe, YTO W Yy MHOruX Opyrux
(PUHAHCOBBIX WMHCTUTYTOB, @ MMEHHO HW3KME TeMMbl SKOHOMWYECKOrO POCTa U CHUXKEHWEe peasbHbiX OOXOA0B HaceneHus.
JlononHuTenbHbIM KOMGOPT MHBECTOpPaM B 0bNMraumm nprseaHa obecneunts Npsamas rapaHTus oT Societe Generale S.A., npu
TOM 4YTO MO OCTasibHbIM HaxoAAWMMCH B obpalleHun pybnesbiM BbinyckaM Apyrix H6aHKoB rpynnbl SG Takow rapaHTimn He
npenocTtaBnsetcs. 1o BCer BUAMMOCTU, 3TO U CTaNlo MPUYMHON AOBOSIbHO HM3KMX Ha hoHe Apyrix 6aHKOB rpynmbl OPUEHTUPOB
no goxodHocTh (7,28-7,80% K ochepTe Yepes Tpu roaa), npeanonaraoLmx cnpef K kpuson OD3 B pasmepe 76—128 6.n. [ns
CpaBHeHWS, Mo Bbinyckam Pocbank-A3, -A5 1 -b0-02 3Tu cnpeppl coctasnsioT 77 6.1., 92 6.n. 1 89 6.1n. COOTBETCTBEHHO, a MO
BbINyckam PycduHaHc-10/11 (koTopbin, Takxke kak n [enbtaKpeaut, asnsetcs 100-npoueHTHOM «o4Kkon» PocbaHka) 3ToT
cnpep v BoBCe focturaet 145 6.n. Takium 06pasoM, Ans MHBECTOPOB, KOTOPbIM BaxkHa rapaHtus (1, COOTBETCTBEHHO, BbICOKMIM
PEVTUHI «A2» MO BbINYCKY), NPEANOXKEHNe MOXET ObITb NMPUBMEKaTENbHO Ha BCEM AMana3oHe JOXOAHOCTM, YHUTbIBAs YPOBEHb,
Ha KOTOPOM TOPryeTcs He MMEIOLLIUIM CXOXel rapaHTum Bbinyck BHIM-Mapnba-01 (YTM 7,26%, cnpen k OD3 — 84 6.n.). TeM xe
YYaCTHUKAM pbIHKa, ANS KOTOPbIX HaNM4Me rapaHTUK HEMPUHUMUMNMAMBHO WM KOTOPbIE MPOCTO XOTAT NPUODPeTN puck SG, Mbl
pekoMeHaoBanv Obl NoKynaTh Gosee AOXOAHbIE C YyHETOM Pa3HUMLbI B Alopaumm Bbinyckn PyccuHaHc-10/11 (YTM 7,7%).

TMoNHbIN TEKCT KOMMeHTapus OyaeT onybnukoBaH B bnnxaniiee Bpems.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru

HJIMIK (BBB-/Ba1/BBB-)

Xopouwuune pesynbtaThbl 3a | kBapTan 2011 .

EBITDA B | kBapTane 3amMeTHO Bblpocna, Bo Il KkBapTane pocT onepauMoHHbIX NMokKasaTenen npogomkutca. HJIIMK
onyonMKoBan KOHCONMAMPOBaHHbIe pe3ynbTaThl 3a | kBapTan 2011 r. no US GAAP. Bbipyyka KOMNaHWK NOBbICKMNACk Ha 4% No
CpaBHeHWIO C mpedblaylwnM KBapTanom o 2,3 mnpg gonn., EBITDA npu 3ToM Bbipocna Ha 17% po 587 maH gonn., yto
npeanonaraet ysenuyeHve peHtabenbHoct no EBITDA Ha 3 n.n. no 25%. HeobxoaMo oTMeTUTb, YTO 9-MPOLEHTHbIN poCT
cebecToMMOCTI CNs00B 3a kBapTan o 361 fonn. /T obycnoBneH rmasHbIM 06pa3oM ykpenneHvemM pyors B OTYETHOM Nepuose,
Torga kak B pybneBoM BblpakeHW nokasaTenb yBeNMYMncs b Ha 4%. Mbl He oXmnaaeM pocTta cebecToMMOoCTV MPOM3BOACTBA
cTanu Bo Il kBapTane. V3 No3UTUBHbLIX MOMEHTOB BbIAENNM OXMAAWUACA MeHeaxkMeHTOM HITMK pocT 06beMOoB 3KCMOPTHBIX
npopax Ha 5—10% 1, 4TO BaxKHee, yny4lleHe copTaMeHTa B CBA3M C AaNbHENLUVM YBeIMYeHWeM A0 MPOAYKLUMM C BbICOKOW
L06aBfEHHOM CTOMMOCTbIO B BbIpy4ke. Kpome TOro, cpefiH1e LieHbl peann3almm B anpene—unioHe Takxke OyayT BbiLle, NOCKONbKY
POCT 3KCMOPTHbIX LIeH, MMEBLUMIA MeCTO B KOHLLe | KBapTana, ByAeT NofHOCTbIO OTpakeH B MoKa3aTesisix KoMnaHum 3a |l keapTar.

(-]

O6Gnuraumm oueHeHbl cnpaBegnnBo. KpeautHbI NPoduib KOMAaHWK OCTAaeTCs, O4eHb YCTOMYMBLIM, YTO, KPOME MpoYero,
MOATBEPXKAAETCS HANMYMEM PENTUHIOB MHBECTULIMOHHON KaTeropuun. B HacTosiee Bpems Bymaru HITMK Toprylotcst co cnpegom
He Gonee 75 6.n. Kk kpmBor OMD3, 4TO COOTBETCTBYET [OXOAHOCTU Ha ypoBHe 6,3-6,8% B 3aBUCMMOCTM OT CPOYHOCTUA U
BbIMMSANT CNPaBeNMBOV KOMMNEHCALMEN 3a KPeAUTHbBIVI PUCK.

TMoMHbIN TEKCT KOMMeHTapus OyaeT onybnvkoBaH B bnnxaniee Bpems.
Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

14 vioHs PasmelieHne HK Anbanc-4 (5 mnpg py6.). Odepta dnemeHT Jnzunr-2 (0.7 mnpg pyo.).

15 mioHs Pasmeluenne Cotn Mpynn BO-01 (1 mnpa py6.). PasmelueHne YyBawwms-31008 (1 mnpg py©.).
Odepta PX-16 (15 mnpa py6.). Morawwerne Kopnopauus CtponmMonTax-1 (1,2 mnpg py6.).
MoralueHwve MasnpombaHk-2011 (300 mnH gonn.).

16 VioHs OdepTa XaHTbl-MaHcuiickmnin 6aHk-2 (3 mnpa py6.). OdepTa PoccenbxosbaHk-7 (5 mnpg pyo.).
Odbepta BTB-JTn3mHr GuHaHc-3 (5 mapg pyb.). Odepta BTE-JTM3mHr GuHaHc-4 (5 mnpg py6.).
MoraweHwue Mobyc-m3nHr-OuHaHc-6 (0,5 mnppa pyb.). MoraweHne Kocmoc — GuHaHc- 1
(2 mnpg py6.).

17 vioHs Odepta OTK-3-1 (3 mnpa py6.). NoraweHne CegbMon KoHTnHeHT 5O-1 (5,8 mnpa py6.).

20 vioHn Ocbepta Meven-2 (5 mnpg py6.). OdepTa Pycckoe mope-1 (2 mnpg pyb.). OdepTa Kb PeHeccaHc
Kanutan-3 (4 mnpa py6.). MoraweHne Tponka MHBecT-2 (0,5 mnpgd pyb.). MoraweHue OJIK-
2011 (CLN) (100 mnH gonn.). MoraweHne Ak Bapc BanHk-2011 (300 mnH gonsn.). MoraweHne
XK® BaHk-2011 (500 mnH gonn.).

21 nioHn PasmelleHne Kb LeHTp-mHBecT-60-01 (1,5 mnpg py6.). MoratueHne PeneccaHc Kanutan-2011
(100 mnH gonn.). MNorawexue Mpynna ATPOKOM-1 (1,5 mnpg py6.). MoraweHue eHepupytoLas
koMnanma-1 (2 mnpg py6.). Norawenwne Monunnact-1 (1 Mnpg pyo.).

22 nioHst Ocbepra HOMOC-BAHK-9 (5 Mnpa py6.). Morawenne LWaHc-Kanutan-1 (1 mapg py6.).
MoraweHue OHMTamn-1 (1,5 mnpg py6.). MoraweHne @uHaHcbnsHecpynn-2 (3 mnpg pyo.).

24 nioHst Ocbepta TB3 BO-1 (2 mnpa py6.). Ocepta AnMNOC-1 (2 mnpg py0.). OdepTa Anbca-bank-2013
(400 mnH gonn.).

27 MioHA MoralueHne BopoHexckas 0bnactb-34003 (0,5 mnpg py6.). MoratweHue TpaHcKpeamTbark-
2011 (350 mnH gonn.).

28 nioHs Odepra Masnpom-11 (5 mnpa pyb.). Odbepra CTanbdoHa-Heasmximmocts-1 (0,6 mnpg py6.).
MoraweHwe KpenntEspona baHk-2 (4 mnppg py6.). Morawexne 3onoto Cenurpapa- 1
(0,3 mMnpg pyo.).

29 vioHn MoraweHne OD3-25074 (70 mnpg pyO.). Morawerme YK TnapoOrK-1 (5 mapg py6.).
MoratueHuve MepeobaHk-1 (1,5 mnpg pyo.).

30 vioHs MoraweHwne Apocnasckas 061-34008 (3 mapa py6.). MoraweHue BTB-2011 (1 mipg espo).

JleHeXHbIn

PbIHOK

15 nioHa Bbinsiata cTpaxoBbIx B3HOCOB

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

27 VioHA Bbinnata akumsos v HAMA

28 MioHn Bbinnata Hanora Ha NpubbInb

Tmons MpekpateHme onepaumin PEMNO LB no akumam

15 niong BbinnaTa CcTpaxoBbix B3HOCOB

20 nions Bbinnata 1/3 HOC 3a | kBapTan 2011 .

25 nons Bbinnata akumsos n HOMN

28 niona 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
14.06.11 SnemMeHT JIM3nHr-2 700 100 21,0 - -
15.06.11 PXO-16 15000 100 14,33 7,9 6 nioHa 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 mioHa 2013
BTE-Nn3nHr GurHaHc-3 5000 100 7,5 6,9 10 ceHTabpsa 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 moHsa 2012
Pycckoe mope-1 2000 100 10,0 12,0 14 mioHsa 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 2 000 100 6,0 - -
Anbda-baHk-2013 400 USD 100 9,25 9,25 24 vioHs 2013
Fasnpom-11 5000 100 13,75 13,75 24 nioHs 2014
28.06.11
Cransona 600 100 7.0 : -

HenBm>xnmocTb- 1




Fixed Income Daily 14.06.11
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
7KoHTUH.02 7000 R 9.00 16.06.11 14.06.12 12.3 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 11.0 23.3 100.03 100.05 100.20 8.11 3.99 0.83 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 90.5 101.04 99.02 101.40 8.02 2.01 3.74 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.11 15.09.20 112.8 100.26 743 2.06 4.44 /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 24000 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) 59.0 147.3 101.50 423 000 100.90 102.00 7.84 1.96 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 4.93 214 0.60 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.11 15.10.12 16.4 101.53 101.00 101.70 5.58 1.80 0.77 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.07.11 15.07.14 3.7 101.37 100.71 101.40 6.85 1.82 1.79 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.11 15.07.16 62.1 100.85 5711 100.55 101.40 7.60 1.90 2.80 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.06.11  15.03.14] 15.06.18 34.0 85.4 100.58 7.52 191 1.74 /A3/BBB (buHaHCbI
ADKK-A19 6000 R 7700 150811 15.05.15 151124 480 @ 1636 | 10149 201501 100.20 7.46 191 3.18 JA3/BBB
And-02 1000 R 1125 24.06.11 231211 2112120 7.0 18.7 100.75 329 100.67 100.97 10.01 5.57 0.46 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 4.6 100.95 100 000 100.19 100.90 5.35 3.90 0.36 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13 11.0 286 102.30 101.40 102.50 5.40 4.02 0.81 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 4.0 217 102.40 | 0.20 102.15 102.78 525 6.84 0.28 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 12.0 29.8 107.30 30 000 106.80 107.30 5.91 6.44 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 49.1 104.75 59 500 104.73 104.90 7.79 213 3.15 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 23.06.11  25.06.13] 18.06.15 25.0 49.0 103.05 | 0.15 30 000 102.80 103.11 6.76 2.00 1.75 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 28.06.11  28.06.13] 23.06.15 25.0 491 102.93 102.82 103.10 6.85 2.00 1.76 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  23.06.11 18.06.15 49.0 104.90 | 0.19 111 000 104.70 104.85 7.74 213 3.14 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16, 32.0 56.6 101.95 | 0.25 21470 101.75 101.95 7.56 4.04 221 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 12.0 100.85 | 0.35 33144 100.75 100.85 17.55 4.45 0.50 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 38.7 100.60 22 801 100.00 101.00 7.27 7.46 2.60 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 22.3 101.80 | 0.05 107 101.80 102.00 6.69 3.80 1.66 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 22.3 102.00 1541 101.60 102.00 6.58 3.79 1.67 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.10. 111011  13.10.11] 09.04.13 4.0 22.3 100.51 100.40 6.50 4.02 0.32 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750  26.09.11  26.03.12] 23.09.13 10.0 279 100.60 | 0.03 30500 100.35 6.80 3.72 0.73 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 16.06.11  13.12.12] 121213 18.0 30.5 100.85 8.05 4.20 129 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 1.6 100.10 100.00 5.71 3.21 0.13 BBB-/Baal/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 20.1 100.86 85.88 710 373 144 BBB-/Baal/ GaHku
BalwHedTb-01 15000 R 1250 21.06.11  21.1212] 13.12.16/ 19.0 67.1 108.12 287133 108.09 108.14 6.89 5.76 1.28 cbipbe
BalHedTb-02 15000 R 1250  21.06.11  21.1212] 13.12.16/ 19.0 67.1 108.15 4399 108.05 108.14 6.87 5.76 1.28 cbipbe
BalHedTb-03 20000 R 1250 21.06.11  21.1212] 13.12.16, 19.0 67.1 108.19 11561 108.11 108.19 6.84 5.76 1.28 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 8.6 101.70 | 0.05 670 101.01 101.70 14.79 8.34 0.58 meTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 11.0 23.0 99.15 1.15 98.00 100.30 10.10 4.47 0.78 /B2/B- GaHku
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 341 100.61 2 100.61 101.60 7.59 3.82 2.36 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 20.9 101.36 101.30 101.90 6.70 3.66 1.52 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.41 6.33 3.61 121 JoTo3BaH/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.36 101.00 101.82 6.37 3.62 121 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12) 11.10.13] 16.0 285 101.54 6.22 3.61 122 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 7.90  30.06.11 27.06.13 24.9 103.12 6.35 3.82 1.76 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.06.11 27.06.13 24.9 103.12 100.00 103.11 6.35 3.82 1.76 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 141011 1210.12] 11.10.13] 16.0 285 101.82 6.00 3.60 122 JoTo3BaH/BB- notpe6. ToB.
BUA AVXKK A 9440 R 8.50  15.06.11 15.03.40 350.2 102.08 8.48 2.10 10.08 A3/ (puHaHCbI
BukTopusd®-50-01 2000 R 8.00 16.08.11 12.02.13 204 270 100.00 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 257 105.01 | 0.46 500 000 104.00 105.50 6.77 4.39 1.78 /Ba3/BB- Tenekom
BK-MHBecT3 10000 R 15200 12.07.11  14.07.11] 08.07.14, 1.0 37.5 101.00 253 814 100.93 3.39 7.50 0.09 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.9 100.60 343017 100.62 100.90 8.30 411 341 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 52.9 100.60 504 724 100.80 101.00 8.30 411 341 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 5.0 174 98.35 96.70 100.00 12.99 4.56 0.40 /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 7.50  08.09.11 07.03.13 21.2 98.59 8.55 3.79 151 B2/ GaHku
Boct3keb05 1000 R 9.000 20.10.11  23.04.12] 17.10.13] 11.0 28.7 100.86 101.00 101.45 7.98 4.45 0.79 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 28.7 101.80 | 0.10 150 300 100.50 103.10 6.73 1.81 2.03 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.07.11  13.07.12] 06.07.16, 13.0 61.8 101.40 49761 101.31 101.45 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, 6.0 426 102.29 5.08 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 1.87 153 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.06.11 15.03.13 215 101.00 718 1.88 153 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 17.06.11 15.03.13 215 101.66 6.76 1.86 1.54 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 39 102.00 | 0.05 100 110 101.88 102.08 5.14 5.62 0.30 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
BTb24 03 6000 R 560 30.11.11  30.05.12] 29.05.13) 12.0 24.0 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 15.0 32.9 101.25 | 0.65 50 100.63 5.81 3.40 1.1 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14 11.0 415 100.91 100.90 6.06 1.75 0.78 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 12.07.11 14.0711] 07.07.15 1.0 49.6 100.22 221330 100.13 4.28 1.74 0.09 BBB//BBB (buHaHCbI
BTB-Mn3®03 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.8 100.01 4.53 1.87 0.02 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 14.06.11  16.06.11/ 07.06.16, 0.0 60.8 100.09 1.87 0.02 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 07.12.11] 30.11.16, 6.0 66.7 100.37 100.55 6.21 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 5.51 1.74 0.58 BBB//BBB (buHaHCbI
BTB-Nu3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 2.0 74.8 100.40 50 100.35 4.16 1.65 0.16 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011  19.10.17) 13.10.20, 77.0 113.8 99.65 20132 99.12 99.65 7.97 3.95 4.87 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 29.0 113.8 100.30 | 0.20 2 100.08 100.30 6.76 343 2.14 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 58.0 119.0 10045 | 0.05 592 406 100.06 100.45 7.93 3.92 373 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 14.07.11  09.07.15] 02.07.20' 50.0 110.3 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 35.0 119.5 100.49 1000 100.40 100.50 743 3.72 240 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860  14.10.11  08.04.16/ 02.04.21 59.0 119.5 101.90 | 0.25 104 757 101.20 101.90 8.28 421 371 BBB//BBB+ (buHaHCbI
BOB-Nu3nHr-05 5000 R 860 14.10.11  08.04.16/ 02.04.21 59.0 119.5 101.65 100 001 101.10 101.90 8.34 4.22 3.70 BBB//BBB+ (buHaHCbI

FA3MPOM A11 5000 R 1375 28.06.11  28.06.11  24.06.14 1.0 370/ 119.40 50522 119.30 119.49 5.74 BBB/Baa1/BBB | cbipbe




Fixed Income Daily 14.06.11
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 26.06.12 127 10792 @ 0.6 22000 107.65 107.92 5.31 6.06 0.91 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 4.6 100.89 100.32 101.25 4.65 3.46 0.36 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 326 | 101.30 | 0.05 100 012 101.31 102.96 6.80 3.56 2.28 BBB/Baa1/BBB | chbipbe
a3npomb 2 5000 R 654 231111 20.11.13! 29.8 /Baa3/BB GaHku
aanpomb 3 10000 R 575  11.07.11 10.10.11 41 90.00 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 17.5 | 100.10 1 95.10 100.10 6.84 341 1.30 /Baa3/BB GaHku
a3npomb 5 20000 R 685 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 | 10041 101.30 101.60 7.7 3.87 215 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 223 | 10119 58 801 101.00 102.60 6.55 3.52 1.63 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 223 | 10112 75000 101.00 6.59 3.53 1.63 /Baa3/BBB- cbipbe
[a3npomHedTs-10 10000 R 890  09.08.11  30.01.18 26.01.21 81.0 @ 117.3 @ 104.30 210593 104.20 104.30 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 | 109.60 102 292 109.60 109.70 5.65 6.71 0.97 /Baa3/BBB- cbipbe
[a3npomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19 83.0 @ 953 = 100.21 | 0.1 3715 100.20 100.50 8.32 4.08 4.90 /Baa3/BBB- cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 56.6 | 103.00 & 0.24 14945 102.90 103.30 7.86 4.12 3.57 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 57.0 @ 117.3 @ 103.08 2700 102.80 103.08 7.84 411 3.57 /Baa3/BBB- cbipbe
eHepKomn1 2000 R 8.50  21.06.11 21.06.11 0.4 JHepreTuka
TnapoOrK-1 5000 R 8.100  29.06.11 29.06.11 0.6 100.12 200 221 100.11 100.25 5.74 4.03 0.05 /Baa3/BBB- aHepreTMka
nasHas gopora-03 8000 R 500 211111 30.10.28 2117 | 94.00 9.22 5.30 10.22 TpaHcnopt
noGakcbank 6O-01 5000 R 830 16.08.11 16.02.13 20.6 | 101.18 100 000 101.15 101.33 7.67 4.07 1.46 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220711 250112 22.07.13 8.0 25.8 | 100.90 @ 0.04 42 549 6.59 3.98 0.57 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 081211  13.06.12] 08.12.13 12.0 = 304 | 100.80 572 002 100.50 101.05 7.29 4.03 0.92 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13 12.0 & 304 | 100.85 271442 100.50 7.23 4.03 0.92 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 70.5 | 100.76 13375 100.73 100.76 6.26 4.58 0.28 BB/ MalLLMHOCTP.
rCC 60-01 3000 R 825 24.06.11 231211 20.12.13 7.0 30.8 | 100.73 1 100.57 100.73 6.95 4.08 0.48 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412 220414 11.0 @ 349 @ 100.15 99.85 100.15 744 373 0.80 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413] 22.04.14 230 349 @ 10090 0.5 69 055 100.70 100.90 7.87 4.08 1.63 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 22.8 92.00 TOproBnst
[OBTr-0 02 5000 R 775  21.07.11 18.07.13 25.6 15.00 10.00 20.00 193.86 | 25.76 0.50 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 21.2 95.00 90.00 100.00 11.26 4.07 147 aHepreTuka
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 44 97.70 /loTo3BaH TOproens
JMLIEEHTPo61 1150 R 850  06.12.11 26.05.15 482 98.61 98.01 99.30 9.12 4.34 3.15 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 5.0 65.5 | 10212 | 0.17 102.05 102.10 4.99 513 0.39 BBB/A3/BBB GaHku
EABP-4 5000 R 7.70 16.08.11  11.02.14] 06.02.18 33.0 @ 81.1 100.76 101.25 7.37 3.81 2.32 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 3.0 100.13 | 0.13 100.00 100.25 3.72 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 3.31 0.94 2.60 AAA/Aaa/AAA | BaHku
EspasXona®-1 10000 R 925 23.09.11 22.03.13] 13.0320 22.0 @ 106.6 @ 103.45 10 000 103.60 104.00 7.27 4.46 155 B+/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 53.0 & 114.0 = 106.35 26010 105.21 106.35 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 @ 106.6 @ 104.49 103.60 103.80 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 = 105.84 20 000 106.00 106.39 8.49 4.69 3.36 B+/B1/B MeTannyprus
EspasXona®-5 5000 R 840 081211  06.06.16/ 27.0521 610 @ 1213 meTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 61.0 @ 121.2 MeTannyprus
EBpoXum-02 5000 R 890 05.07.11 03.07.15] 26.06.18 49.0 = 858 @ 10275 0.20 5000 102.80 103.05 8.07 4.32 3.25 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 540 @ 90.5 & 100.48 100.00 100.60 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 5.1 100.92 100.80 100.95 5.90 4.00 0.39 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12 04.06.13 120 @ 242 @ 100.76 3 100.76 100.89 6.80 371 0.91 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 130 372 @ 101.27 101.25 101.40 6.82 3.94 0.95 B/Ba3/ GaHku
3enut BO-01 5000 R 710 07.10.11  07.04.12] 07.04.13 100 | 222 @ 100.51 809 100.51 100.59 6.54 3.54 0.76 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12 22.09.13 16.0 @ 278 | 101.05 50 000 101.04 101.09 6.93 3.87 1.16 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 180 @ 36.0 @ 10027 = 0.02 157 038 100.17 100.29 7.18 3.64 1.32 B/Ba3/ GaHku
3CA-01 5000 R 8.75 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
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 37.2 99.20 18 855 99.65 8.42 4.00 248 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  13.06.11) 02.06.16, 0.0 60.6 | 100.00 & 0.50 4 99.70 100.00 3.86 0.01 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 120 @ 300 & 101.15 60 005 100.80 101.15 8.49 4.78 0.86 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 5.7 104.20 4050 104.20 104.70 7.64 8.02 0.44 cepBuC
WHtypuct-2 2000 R 14000 221111 29.07.11) 21.05.13 2.0 23.7 | 10350 | 0.10 2569 103.40 103.50 6.74 0.21 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 274 | 103.05 70 099 102.91 103.30 7.89 4.47 1.90 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 344 | 100.25 2 100.10 100.25 7.64 3.78 2.39 JoTo3BaH/B- aHepreTMKa
VipkOHepro1 5000 R 1550  01.12.11 28.11.13 30.1 | 102.48 103.01 14.78 7.54 1.87 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 221111 20.11.12 176 | 100.00 628 100.01 100.89 8.68 4.24 1.28 cbipbe
Kama3 BO-01 2000 R 9.000 20.06.11 171212 16.12.13 19.0 @ 30.7 | 101.36 100.10 101.90 8.19 4.43 129 aBToNpom
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 323 | 101.70 118 198 101.30 101.70 8.02 4.22 2.19 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 0.9 100.61 40 100.61 100.95 9.85 4.46 0.07 XUMUS
KUTOuH Kanutan-2 4000 R 11.00,  14.06.11 10.06.14 36.5 /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 9.3 103.95 103.00 104.05 6.69 5.76 0.69 /B2/B meTannyprus
Kokc-B0-02 5000 R 8.70  30.11.11 28.05.14 36.1 100.88 | 0.08 204 995 100.01 100.90 8.53 4.30 2.46 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 11 100.00 23700 16.56 6.99 0.08 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 8.3 106.35 | 0.20 1522 106.00 106.35 710 3.87 0.61 lloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80 17.08.11 15.02.12 8.3 101.80 300 101.36 101.80 7.27 2.40 0.62 /loTo3BaH TOProBnst
Konefika 50-01 3000 R 950 26.07.11  30.07.12] 23.07.13 140 258 @ 10220 0.10 10 600 101.90 102.20 7.54 2.32 1.01 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 28.1 102.15 | 0.05 90 351 101.90 102.25 8.21 2.20 1.93 IloTo3BaH TOproBnst
KpaiiuHeecTbank 606-1 1500 R 925 191011 19.10.12] 19.04.14] 17.0 | 348 | 100.17 100.15 100.30 9.30 4.63 1.19 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 35.1 100.01 4900 100.05 100.75 8.25 4.06 241 /Ba3/ GaHku
KpEgpb-02 4000 R 1150 28.06.11 28.06.11 0.6 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 150 & 328 | 101.22 101.35 101.70 7.33 4.25 1.06 /Ba3/ GaHku

KysbaccaHeprod-2 5000 R 870 271011 21.04.16 15.04.21 59.0 1199 100.10 1 99.90 100.10, 8.86 4.33 3.70 3HepreTuka
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 58.8 | 100.95 31268 100.90 101.00 8.53 4.25 3.69 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 23.8 | 107.00 35 105.01 107.00 9.16 3.38 1.14 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 16.06.11 07.12.12 182  106.39 7.31 37 0.66 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  29.07.11 27.01.12 7.7 101.72 113 997 101.51 105.30 5.80 4.19 0.58 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 104 | 101.75 101.40 102.20 5.97 3.93 0.79 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11) 23.07.15 2.0 50.1 100.36 100.30 100.33 5.64 4.60 0.14 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 11.08.11  09.02.12] 06.02.14, 8.0 324 | 100.50 10 000 100.25 100.55 7.84 4.22 0.60 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13 01.08.13 20.0 @ 26.1 103.42 | 0.02 50 004 103.25 103.50 7.68 4.72 141 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 28.06.11  02.07.12 25.06.13 13.0 = 249 | 103.40 1 103.05 103.40 7.08 5.06 0.92 B/B2/ CTPOUTENLCTBO
JICP 60-02 2000 R 10.000  13.09.11 10.09.13 274 | 10440 @ 0.05 1 104.21 104.40 7.98 4.78 1.88 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.8 | 103.00 6016 103.00 103.10 8.43 4.60 2.27 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 1.1 100.15 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 6.0 101.00 39 850 100.02 101.10 5.10 3.50 0.47 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740  08.12.11 05.12.13 30.3 | 101.60 & 0.20 175002 101.40 101.75 6.80 3.63 247 BBB-/Baa2/BBB-  cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 141 108.60 108.50 108.78 5.64 6.13 1.01 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  08.08.11 06.08.12 14.1 109.46 | 0.96 108.50 108.80 4.90 6.08 1.02 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO03 5000 R 1335 08.08.11 06.08.12 141 108.70 108.50 108.80 5.56 6.12 1.02 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 13.35  08.08.11 06.08.12 141 108.60 108.50 108.80 5.64 6.13 1.01 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 14.1 108.56 108.50 108.93 5.68 6.13 1.01 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO06 5000 R 920 16.06.11 13.12.12 184 | 104.53 6.11 4.39 1.31 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO07 5000 R 9200 16.06.11 13.12.12 184 | 104.49 6.14 4.39 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
Marxut BO-02 1000 R 825  12.09.11 09.09.13 274 | 101.75 7.52 4.04 1.92 TOproBnst
Marnut BO-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 100.52 102.35 7.33 4.03 1.92 TOproBAst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 33.1 101.50 1770 101.51 101.60 7.51 3.93 2.28 TOproBnst
Marxut BO-06 5000 R 7.75 251011 22.04.14 349 | 100.60 50 000 100.00 100.75 7.65 3.84 242 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 9.6 101.40 2330 101.41 101.46 6.43 4.03 0.72 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 58 100.37 100.24 100.50 7.31 3.97 0.44 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000 30.06.11 28.03.13 21.9 | 100.05 100.10 715 1.74 1.57 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 26.07.11 27.10.11] 23.04.13 5.0 228 | 100.62 99.01 101.00 5.60 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 191211 12.06.14 6.0 36.6 | 101.03 6.15 4.07 0.48 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 179 | 10850 @ 0.10 50 108.45 108.50 6.71 5.86 1.30 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 33.8 | 101.25 | 0.20 212405 100.70 111.10 7.78 4.01 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 11.6 98.60 97.21 99.98 10.86 4.55 0.84 TOProBAst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 52.0 @ 112.1 @ 106.05 125002 106.00 106.25 8.43 4.70 3.22 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15  25.08.20 52.0 = 112.1 @ 106.00 364 082 106.30 106.40 8.44 4.70 3.22 B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21/ 33.0 & 117.7 @ 100.93 40 000 100.95 101.40 8.01 4.08 2.24 /B1/ meTannyprus
Meuyen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 33.0 @ 117.7 @ 101.22 = 0.02 140 100.95 101.22 7.88 4.06 2.24 B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 61.0 @ 1213 MeTannyprus
Meuyen 1806 5000 R 840 081211  06.06.16/ 27.0521 610 @ 1213 MeTannyprus
Meuen 206 5000 R 850  15.06.11  20.06.11/ 12.06.13 0.0 244 | 100.13 4.23 0.03 B1/ MeTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12, 21.07.16 140 623 = 11353 @ 021 54 113.30 113.53 6.57 417 0.97 /B1/ MeTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12] 09.10.18 17.0 | 89.3 ' 107.71 = 0.28 107.00 107.65 6.63 2.89 1.18 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 5.0 173 | 10265 249 15000 102.65 102.80 6.11 6.07 0.40 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 214 | 10428 | 0.16 132992 104.25 104.50 7.23 4.66 1.52 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 22.8 | 104.15 55 826 104.01 114.02 747 4.67 1.62 /B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 8.6 100.00 2500 99.01 101.00 742 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 99.00 7.35 1.83 1.20 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11] 17.07.14, 2.0 37.8 | 100.00 99.00 101.00 6.45 1.84 0.12 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 29 MalLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13, 9.0 20.3 | 104.49 102.50 104.00 6.23 6.44 0.64 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.08.11 16.08.11 22 26.01 1.01 654 25.11 29.99 23.48 CTPOUTENLCTBO
M-WHayctp2 1500 R 1075 13.07.11 10.07.13 254 2237 20.00 24.74 150.82 | 23.96 0.58 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 10.7 | 100.01 99.95 100.10 7.51 3.69 0.80 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 14.1 102.20 99.00 103.15 7.51 4.59 1.02 B+/B1/ GaHku
MKB 0706n 2000 R 976 19.07.11 240712 14.07.15 14.0 @ 498 @ 102.09 100 102.05 103.15 7.76 477 0.98 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11] 08.04.15 4.0 46.6 | 101.00 14 645 100.85 101.00 6.38 4.79 0.34 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.08.11 220213 22.02.14 21.0 @ 329 | 100.30 2970 100.20 100.40 8.47 4.20 1.46 B+/B1/ GaHku
MKB B0-04 5000 R 8.000 15.10.11 15.04.14 34.7 99.94 | 0.09 101635 99.80 99.98 8.19 4.01 2.38 B+/B1/ GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 175 | 100.70 6 99.00 100.70 6.48 342 1.30 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 15.06.11  16.12.11] 121212 6.0 184 | 101.97 5.76 4.74 0.47 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12 19.09.13 10.0 = 27.7 | 100.50 110 509 100.50 101.00 5.80 3.21 0.74 oto3gan/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 33.1 100.76 100.70 100.99 747 3.79 2.29 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 221 101.74 101.70 102.25 6.72 3.75 1.60 0T038aH/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 050711 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
MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12  16.04.15 10.0 = 46.9 | 100.00 6000 10.22 4.99 0.76 B3/ GaHku
Mockomub-3 5000 R 10.000  15.06.11 12.06.13 244 B-l/ GaHku
MOCMAPT® 1 2000 R 001 131011 191011 12.04.12 4.0 10.2 1.81 TOproBnst
Mocobras®2 3000 R 925  25.06.11 24.06.12 12.7 | 100.00 7500 99.63 100.00 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 32 101.80 101.66 101.99 5.44 6.12 0.25 1IBB aHepreTMka
MocaHepro2 5000 R 765 250811 01.0312 18.02.16, 9.0 571 101.44 | 0.19 101.38 101.65 5.46 3.76 0.67 11BB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 28.11.14) 18.0 @ 422 | 105.80 60 002 105.80 106.15 6.11 4.83 1.34 /BB JHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11) 25.07.13, 2.0 259 | 100.45 100.25 101.35 4.36 2.23 0.16 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 29 100.76 50 000 100.15 100.85 4.85 3.98 0.23 aHepreTuka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 11.6 94.50 JHepreTuka

MPCK tOra 2 6000 R 1750 30.08.11  01.09.11 26.08.14/ 3.0 39.1 | 102.23 25 102.23 102.43 6.99 8.54 0.21 3HepreTuka
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MTC 01 10000 R 7.000 20.10.11 17.10.13 28.7 99.45 97.10 100.50 7.38 3.51 2.04 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 53.1 98.00 191 98.01 100.10 8.47 3.94 345 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 21.06.11  20.06.13] 12.06.18 25.0 = 853 | 102.50 4000 101.92 102.99 6.75 3.89 173 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 35.6 | 100.65 @ 0.10 318720 100.51 100.65 7.34 7.53 2.54 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16 140 622 @ 108.95 025 252124 108.70 108.95 5.73 13.04 0.96 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 78.1 10241 | 0.01 252 908 102.41 102.60 8.38 4.24 4.65 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.20 54.0 @ 1145 101.32 032 878 490 101.25 101.32 7.93 4.01 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 | 100.80 3480 100.55 100.80 9.03 4.97 0.66 GaHku
HK Anbsie BO-01 5000 R 925  09.08.11 04.02.14 323 | 102.80 @ 0.40 336 455 102.60 102.93 8.21 4.49 217 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 3.2 101.44 101.00 101.88 8.39 6.88 0.24 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 02.08.11  02.08.13] 21.07.20 26.0 @ 111.0 103.54 = 0.04 101.01 104.00 8.04 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 18.1 100.30 105.00 105.50 9.76 4.85 1.29 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 16.9 | 105.90 5021 105.80 106.30 6.34 5.06 124 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 211 101.96 100.91 102.60 6.63 3.79 153 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.06.11 25.06.13 249 | 10239 | 0.39 102.00 6.33 3.65 1.76 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 241111 250512 251113 120 @ 300 & 101.20 64 202 101.20 101.70 7.82 4.46 0.87 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12 02.07.14 13.0 @ 37.3 | 100.84 100.70 101.30 6.59 3.66 0.96 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 27.0 @ 757 @ 102.05 0.20 15055 102.05 102.30 7.58 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 2.23 3.49 0.03 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 9.0 33.0 | 100.74 | 0.04 2 100.60 100.75 5.99 345 0.65 BB-/Ba3d/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 26.0 | 101.05 @ 0.14 180 382 100.90 101.05 6.56 3.45 1.86 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 15.07.11 10.07.15 49.7 | 10255 @ 0.5 102.55 103.10 8.18 225 1.80 TpaHcnopt
HC-wH.-60-01 2000 R 10500  04.11.11 02.05.14 352 | 103.00 103.00 9.50 5.08 2.33 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 34.7 | 100.85 @ 0.15 480 100.68 101.00 9.89 4.97 2.29 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.8 NpoM3BOACTBO
06KoHa®-01 3000 R 1075 16.11.11 16.05.12 114 96.00 B/l notpe6. ToB.
O6KoHa®-02 3000 R 10500  19.10.11  22.11.11) 17.04.13] 6.0 226 B/l notpe6. To..
06opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 108.0 MalLLMHOCTP.
OrkK-3 06 3000 R 750 091211 10.06.11) 09.12.11 0.0 6.1 aHepreTMka
OrK-5 6O-15 4000 R 750 21.06.11 21.06.12] 18.06.13 13.0 & 246 @ 101.34 170 101.34 101.75 6.19 3.69 0.92 /Ba3/ JHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 37 102.19 | 0.07 101.75 102.18 491 5.98 0.29 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 105 | 101.09 100.00 6.01 3.58 0.80 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211] 31.05.13 6.0 24.0 | 100.75 98.00 103.50 11.66 6.43 0.43 1/B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 2.7 100.50 100.01 101.00 10.72 6.45 0.20 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 34.0 | 10113 | 0.03 86 526 99.00 7.94 4.07 2.33 GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 5.3 notpeb. To..
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12 24.0413 11.0 228 @ 100.08 100.00 100.30 8.15 4.04 0.79 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 345 99.91 15500 99.00 100.02 8.71 4.24 2.34 B3/ GaHku
MepBobank1 1500 R 9.50  29.06.11 29.06.11 0.6 100.55 100.50 -1.00 4.74 0.05 B3/ GaHku
MeTpokomb4 3000 R 500  06.07.11 06.07.11 0.9 100.00 99.51 99.90 5.00 2.51 0.07 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 19.06.11 191212 211214, 19.0 = 430 | 108.26 7.08 5.90 127 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 146 | 101.34 102.50 6.67 3.84 1.08 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 146 | 100.00 150 100.39 711 3.51 1.08 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 340 @ 582 | 100.20 30101 100.88 100.95 8.33 411 2.32 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 323 | 101.70 110 000 101.30 101.85 8.02 4.22 2.19 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 114 | 101.25 101.11 101.40 6.45 3.82 0.87 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 246 | 101.50 744 4.05 1.77 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 4.3 90.08 79.01 105.00 34.10 0.01 0.27 MaLUMHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 20 258 96.48 143 44 545 95.90 96.49 53.34 9.30 0.08 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 4.8 99.01 TOproBnst
MpodbMeansd-1 3000 R 10500 21.07.11  23.07.13, 16.07.15 26.0 = 49.9 | 103.44 1989 103.40 103.50 8.81 5.06 1.73 Tenekom
Pa3r.60-16 3000 R 12000 091111 071112  07.05.14 17.0 = 354 | 100.03 5 99.80 100.03 12.32 5.98 118 c/x
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 36 101.75 100.50 103.00 11.00 8.33 0.27 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 9.3 103.75 396 101.13 103.89 12.01 8.17 0.65 c/x
Pasrynaind4 3000 R 231111 22.05.13 23.7 | 100.19 27.01 99.97 -0.10 1.95 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 5.0 28.9 97.47 7.01 0.35 c/x
Paitthchaitaen BO-7 5000 R 750  30.11.11 27.11.13 30.0 | 100.77 101.85 7.28 3.71 2.14 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350  06.12.11  08.12.11) 03.12.13 6.0 30.2 | 104.24 103.67 104.50 4.66 6.46 0.47 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 14 BB-// yenyru
PBK®uHaHCc3 3000 R 9.00 141111  1411.13] 09.11.15 30.0 & 538 @ 102.11 101.90 102.50 8.16 4.39 2.06 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 100 | 101.31 | 031 5784 101.11 101.31 8.97 5.14 0.73 B-/B1/B GaHku
PenKan-3 4000 R 925 081211 17.06.11] 06.06.12, 0.0 121 100.12 1707 100.07 100.12 4.58 0.02 B-/B1/B GaHku
PX[ BO-01 15000 R 940 07.12.11 05.12.12 18.1 104.95 | 0.09 245002 104.95 104.99 5.97 4.47 1.35 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 17.2 | 102,50 102.50 5.76 3.67 129 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  06.07.11 06.07.11 0.9 100.27 4000 100.27 100.40 4.62 4.23 0.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 29.6 | 100.85 3 100.59 100.85 6.62 341 2.13 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 333 | 121.05 @ 0.08 193 200 120.90 121.09 6.58 6.18 217 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 54.1 101.67 | 0.05 30 000 101.60 101.75 7.49 3.82 3.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 6.0 96.6 | 10449 | 0.16 54 000 104.42 104.55 4.80 711 0.45 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 33.3 | 101.30 101.20 101.30 9.66 4.92 220 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 46.6 | 103.67 103.35 103.50 8.78 4.69 2.99 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 27.06.11 261212  20.06.16/ 19.0 = 612 | 106.48 108 000 106.35 106.59 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 240713  16.07.18 26.0 = 864 | 109.06 108.95 109.18 6.24 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 | 113.60 296 612 113.40 113.69 6.22 4.83 2.50 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  25.07.11  27.07.11  08.07.24 20 | 159.2 @ 101.36 101.00 101.71 2.29 6.64 0.13 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11 050215 16.01.25 450 @ 165.6 106.00 0.25 3000 105.73 106.00 719 4.23 291 BBB/Baa1/BBB | TpaHcnopt
PK Ka3naueir-01 3000 R 1050 251111 231112 20.11.15 18.0 & 54.1 100.00 B/B1/ GaHku
PMK-chuHanc-03 3000 R 1040 21.06.11 171213 151215 31.0 @ 550 | 103.54 668 103.50 104.10 9.00 5.01 2.01 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14, 02.06.16 37.0  60.6 cbipbe
Poc6ank 5O-01 5000 R 740 240611 27.06.12] 21.06.13 13.0 @ 247 | 101.50 24500 101.50 101.66 5.93 3.64 0.94 BBB+/Baa3/BB+ | baHku

Poc6atk 50-02 5000 R 8.00/ 08.07.11 08.07.13! 253 | 102.21 102.15 102.35 6.95 3.88 1.77 BBB+/Baa3/BB+  GaHku
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Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 29.3 99.92 99.80 100.05 7.05 3.46 2.10 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 415 100.12 99.80 100.05 7.49 371 2.85 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12, 16.07.15 14.0 @ 499 101.70 | 044 2382 101.55 101.75 8.44 4.90 0.97 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 170 @ 779 102.01 102.50 102.99 9.08 5.13 124 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11  08.12.11) 09.12.13) 6.0 304 100.29 | 0.29 90.00 100.50 9.91 525 0.47 GaHku
PocHaHo-1 8000 R 890  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 & 1052 @ 104.17 = 057 50 100 103.61 6.37 4.31 1.46 BBB/Baat/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20 20.0 | 105.2 @ 104.17 100 103.50 121.00 6.38 4.31 1.46 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.0214, 09.02.17 33.0 @ 69.0 105.20 120 021 104.50 7.18 4.38 2.23 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11] 27.09.17, 4.0 76.7 102.05 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 @ 81.2 101.97 721 3.81 2.63 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 26.11.12) 141119 180 @ 102.6 = 105.21 66 735 104.80 106.07 6.35 4.79 1.31 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 180 1026 = 105.14 104.80 105.50 6.40 4.79 1.31 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 150 @270 101.36 101.25 101.40 6.08 3.54 1.1 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12 28.08.13 150 @ 27.0 101.30 1963 101.30 6.13 3.54 1.1 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 01.11.11 040512 29.10.13 11.0 = 29.1 100.51 27700 100.80 100.89 6.03 3.27 0.84 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 2.0 26.3 100.80 4.70 4.70 0.16 BB+//BB- Tenekom
Poctenexom-02 2000 R 1050  17.11.11 17.11.11 5.3 101.90 1 101.90 6.11 5.14 0.41 BB+//BB- Tenekom
Poctenexom-03 3000 R 850  13.09.11 13.03.12 9.2 101.28 | 0.08 95.05 5.96 4.18 0.47 BB+//BB- Tenekom
Poctenekom-04 2000 R 750  05.10.11 03.04.13 221 100.00 2 100.75 8.79 3.74 1.37 BB+//BB- Tenekom
Poctenekom-05 2000 R 760  30.11.11 30.05.12 11.8 101.10 20 000 100.90 101.15 6.11 3.75 0.67 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 11.8 101.54 6.45 3.93 0.90 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30  30.08.11 30.08.11 2.7 100.83 100.72 100.95 5.50 4.60 0.21 BB+//BB- Tenekom
Pocrtenexom-08 3000 R 6.65  06.09.11 03.09.13 27.2 99.99 2 93.03 99.99 6.83 1.66 1.1 BB+//BB- Tenekom
Poctenexom-09 2000 R 8.100  08.09.11 08.12.11 6.0 101.05 | 0.05 101.00 6.07 2.00 0.46 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 23.7 100.10 99.80 100.30 7.88 1.57 1.39 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19 2.0 98.9 106.36 159 204 106.32 106.59 2.74 0.18 BB+//BB- Tenekom
Poctenekom-12 1500 R 15000 19.07.11  21.07.11) 17.07.12, 1.0 134 101.00 19 100.80 102.50 5.14 7.40 0.11 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000  20.07.11 211011 17.10.12 4.0 16.5 102.03 101.70 102.20 5.26 2.69 0.34 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140  21.07.11 18.10.12 16.5 105.50 1900 105.05 106.00 7.30 2.69 1.18 BB+//BB- Tenekom
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 2.0 26.3 100.41 100.36 100.70 8.64 5.96 0.16 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 81.6 100.40 506 209 100.35 100.45 8.39 4.12 4.77 Mertannyprus
Pycan Bpatck-8 15000 R 850 17.10.11  13.04.15 05.0421 47.0 @ 119.6 = 100.00 318 769 99.95 100.00 8.68 4.24 3.06 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 59.0 = 119.8 = 100.60 87292 100.50 100.60 8.00 3.96 3.78 /Baa3/BBB- aHepreTMka
Pyclugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 59.0 @ 119.8 @ 100.35 100 693 100.32 100.69 8.06 3.98 3.78 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 10.000 16.06.11  20.06.11/ 14.06.12 0.0 12.3 notpeb. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 34 100.30 | 0.08 121402 100.27 100.32 6.45 373 0.26 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 10.3 100.75 50 100.41 100.74 6.92 3.84 0.77 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 30.0 @ 53.8 100.75 100.85 101.30 7.64 3.91 2.10 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 161111 201113 11.11.15 300 @ 53.8 101.01 20000 7.52 3.90 21 [/Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 16.0 @ 519 101.40 56 500 100.13 101.94 6.63 3.79 1.14 /Baa2/BB+ GaHku
PycduHanc9 2000 R 770 20.09.11 18.09.12/ 15.09.15 16.0 @ 51.9 101.40 20 000 102.15 6.65 3.79 1.15 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/ 30.08.11 28.02.12 8.8 nNpou3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 34 99.74 99.50 99.99 10.35 4.65 0.25 MaLLMHOCTP.
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 25.9 101.25 5 100.72 101.44 11.83 6.01 1.66 yenyru
CB-®uHaHc! 1500 R 0.100  20.06.11  20.06.11/ 18.06.12, 0.0 125 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 15.5 10242 | 0.07 30 345 102.30 102.56 5.16 6.82 0.27 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 20.5 104.93 | 0.03 53 066 104.90 105.09 6.71 4.63 1.46 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 20.5 104.80 104.90 105.00 6.80 4.64 1.46 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.06.11 27.03.12 9.7 NpoM3BOACTBO
Cubups-01 2300 R 18.000  19.07.11 17.07.12 134 108.45 540 107.75 108.45 9.95 8.28 0.90 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 41.0 1015 11630 @ 0.15 317 840 116.08 116.24 8.00 5.79 261 meTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 41.0 @ 101.5 11630 = 0.10 145 370 116.05 116.30 8.00 5.79 2.61 meTannyprus
CWBYPXong1 1500 R 1047 03.11.11 01.11.12 17.0 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 16.0 @ 28.2 101.85 101.75 102.00 8.40 4.77 1.16 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 388 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 26.1 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 344 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 21.2 105.50 | 0.05 30010 105.20 105.40 6.46 4.61 1.52 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.0812 12.08.14 140 @ 386 110.05 | 0.05 132740 109.99 110.00 5.88 6.68 1.03 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 24.11.16 180 @ 66.5 108.20 29 566 108.07 108.20 6.62 5.76 1.32 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 58.0 101.10 | 0.05 215376 101.10 101.44 7.26 3.77 2.05 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150  21.06.11  26.06.12, 18.06.13 13.0 @ 246 101.71 1010 101.71 102.00 10.14 5.76 0.88 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  10.10.11  15.10.12  07.10.13] 16.0 @ 28.3 100.71 100.01 100.50 10.26 5.32 1.16 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13 120 @ 300 101.27 101.18 101.45 791 4.50 0.88 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 6.0 24.2 101.23 | 0.03 101.20 101.40 715 4.83 0.47 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11  11.10.12] 10.04.14 16.0 @ 345 100.15 10 000 100.00 100.20 8.28 4.1 1.18 B/B2/ GaHku
Connepc 50-02 2000 R 13.00 021111 07.0512, 01.05.13 11.0 @ 23.0 104.50 22010 104.50 105.19 7.72 6.20 0.82 aBToONpoM
Connepc2 3000 R 1250 20.07.11 17.07.13 25.6 106.45 283 105.50 106.45 9.26 5.86 1.68 aBToNpoM
COPYC KAM2 1500 R 07.07.11 05.04.12 10.0 TOProBnst
C1hupyctpt 1000 R 07.07.11 07.07.11 09 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 133 96.46 2.76 331154 95.50 96.44 12.38 4.39 0.92 CTPOUTENLCTBO
CtpTpras03 5000 R 8.50  13.10.11 11.04.13 224 94.04 88.11 99.97 12.57 4.51 1.52 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 8.3 97.35 0.01 3598 97.34 97.35 17.57 6.50 0.56 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75  03.09.11  03.03.12] 03.03.14, 9.0 33.2 97.50 2001 97.10 98.39 13.84 5.04 0.62 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 3.0 15.0 100.00 4000 99.00 100.18 9.35 4.61 0.22 B3/ GaHku

CYOK ®duHaHc-01 10000 R 935 08.07.11 10.07.13) 26.06.200 25.0 & 110.1 = 103.90 0.10 61476 103.90 104.25 7.37 4.49 1.75 Chipbe
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Catnlpynn1 1000 R 11.700 151111 15.05.12 113 100.00 | 0.04 614 99.85 100.00 12.02 5.83 0.81 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 27.8 101.18 711920 101.00 101.19 6.79 3.57 1.98 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 17.0 101.70 36 100.00 7.06 4.04 125 Tenekom
TardoHnab 5 2000 R 8.50  21.09.11 21.03.12 9.5 100.55 100.04 100.60 7.88 4.22 0.70 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11  28.0212] 26.02.13 9.0 20.9 100.67 100.45 100.70 7.90 4.33 0.65 B2/ GaHku
Tardonab 7 1000 R 875 17.06.11 221211 141212 6.0 184 100.65 7.35 4.34 0.48 B2/ GaHku
Tatthonab 60-01 2000 R 9.50 30.06.11 28.06.12 26.12.13 130 @ 31.0 100.86 99.90 101.70 8.80 4.70 0.91 B2/ GaHku
TatthoHab 60-02 2000 R 875 201011 181012 17.04.14 17.0 @ 347 100.40 30090 99.90 8.60 4.35 1.20 B2/ GaHku
TB3 BO-01 2000 R 700 15.06.11  24.06.11] 12.06.13 0.0 244 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 9.0 33.5 101.80 100.05 6.06 4.16 0.70 JHepreTuka
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 1.0 37.2 101.18 | 0.23 100.90 100.97 8.37 0.08 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 2.0 20.2 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 21.7 100.25 654 100.20 100.45 9.06 4.48 1.90 CCcCll JHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 2.7 100.18 5.95 3.36 0.21 cccll JHepreTMka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 11.9 aHepreTuka
TrK-5-01 5000 R 8.75 141011 16.10.13] 06.10.17 29.0 @ 77.0 101.54 618 101.30 101.80 8.12 4.30 1.99 JHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 270 756 100.60 | 0.35 66 595 100.25 100.80 8.10 411 1.89 aHepreTMKa
TrK-6MHB-1 2000 R 750  23.08.11 21.02.12 85 100.77 6.52 1.86 0.65 aHepreTMka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 11.2 JHepreTuka
TrK-9-01 7000 R 8.100 15.08.11  15.08.13 07.08.17 27.0 750 10049 | 0.19 19600 100.15 100.48 7.97 4.02 1.85 aHepreTMka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 49 NpoM3BOACTBO
TexHukonb® 3000 R 1.000  08.09.11 07.03.12 9.0 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 26.0 114.00 | 0.07 42 113.51 114.20 12.69 8.80 1.55 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 27.8 105.12 | 0.58 101.09 104.49 11.92 6.75 1.77 GaHku
TKCBaHk BO-02 1500 R 16.50 291111 291111 26.11.13 6.0 30.0 102.40 1.34 4606 102.20 102.40 11.42 8.03 0.42 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 150 @ 328 102.25 | 0.10 10951 102.01 102.25 12.24 6.83 0.98 GaHku
TMK BO-01 5000 R 885  25.10.11 22.10.13 28.8 103.00 | 0.15 599 439 101.20 103.00 7.58 4.28 2.02 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.0412 23.10.13 11.0 = 289 102.50 13093 102.50 103.00 8.99 5.76 0.78 TpaHcnopt
TpancKanuran-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 16.0 @ 58.0 100.60 15000 100.00 101.00 7.78 4.04 113 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.9 104.58 104.65 105.12 6.73 4.53 149 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 485 103.50 183 400 103.20 103.72 7.70 4.24 2.68 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 29.7 101.08 100.60 101.50 7.35 3.83 211 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 14.06.11 12.06.12 12.3 100.54 6.44 342 0.90 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  07.07.11 07.07.11 0.9 10045 | 0.07 300 100.36 100.49 4.10 5.11 0.07 /Ba1/BB GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 26.5 101.65 | 0.20 4550 101.35 101.65 718 3.90 1.86 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 34.7 101.73 101.75 102.10 7.70 4.04 2.39 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 31.9 100.01 6.60 3.24 2.25 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15, 13.05.19 480 @ 965 108.11 101.00 110.00 7.53 9.22 3.21 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 101.2 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11  25.09.15] 18.09.19 52.0 | 100.7 = 11063 = 0.23 432022 110.20 110.90 6.93 8.92 3.30 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 9.8 102.04 48 500 101.56 102.33 6.13 4.25 0.74 aHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14 17.0 @ 352 100.10 1065 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 8.49 4.55 1.28 MalLLKHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 27.0 816 101.10 15000 100.50 101.10 8.56 441 1.86 MalLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 8.8 MeTannyprus
YMMO 3 3000 R 10.000  16.06.11 14.06.12 12.3 100.27 9.94 4.97 0.86 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 32.8 100.50 BB//BB XAMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 33.1 101.80 | 0.20 85800 101.61 101.85 8.43 2.33 1.27 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 29.1 101.70 72 400 101.70 101.87 8.30 2.33 1.09 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 14 100.99 | 0.08 86 100.90 100.99 5.46 7.16 0.11 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 8.6 106.64 106.32 106.95 6.80 7.72 0.63 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  21.07.11 19.01.12 74 105.63 830 105.52 106.10 7.01 7.79 0.54 B+// (puHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 74 100.90 100.60 7.07 4.20 0.55 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 43 101.50 | 0.07 10 000 100.60 104.00 5.78 4.94 0.34 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 135 10540 | 0.10 150 175 105.26 105.45 6.72 5.56 0.97 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 25.0 @ 46.6 102.91 103.10 103.98 6.59 4.36 1.80 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7300 06.10.11 06.10.11 39 100.53 99.01 101.00 5.66 3.62 0.31 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 715 27.0911  26.09.13] 15.09.20 28.0 & 112.8 @ 101.07 101.25 101.75 6.73 3.53 2.00 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 281011 271015/ 16.10.20 53.0 @ 113.9 99.95 0.01 2 99.70 99.95 7.64 3.74 3.52 /Baa2/BBB aHepreTMKa
®CK EQC-08 10000 R 715  27.0911  26.09.13 15.09.20 28.0 @ 1128 @ 101.18 210000 101.25 101.75 6.67 3.52 2.00 /Baa2/BBB aHepreTMKa
®CK EQC-09 5000 R 799 281011 241017, 16.10.20 78.0 @ 113.9 99.95 10 049 99.90 100.50 7.93 3.89 4.73 /Baa2/BBB JHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 520 & 112.8 @ 101.00 = 0.40 250 000 100.65 101.00 7.60 3.83 342 /Baa2/BBB aHepreTMKa
®CK EQC-11 5000 R 799 281011 241017 16.10.20 78.0 @ 113.9 99.95 7994 99.85 100.50 8.15 3.99 4.69 /Baa2/BBB aHepreTMKa
XaHTMaHbaHk-02 3000 R 785 15.06.11  16.06.11/ 12.06.13 0.0 244 100.12 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 99.95 100.40 6.76 1.66 245 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013, 22.04.14 290 @ 349 100.35 50 000 100.30 100.70 7.96 1.96 2.00 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 13.07.11 12.10.11 4.1 100.38 | 0.28 500 100.11 100.38 6.09 1.76 0.32 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11 191011 17.04.13 4.0 22.6 100.80 500 100.25 100.86 6.00 2.02 0.33 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 140611 111212 10.06.14 180 @ 365 100.33 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 11.0 471 102.10 | 0.70 100 101.70 102.10 6.60 2.20 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 @ 370 101.28 2000 101.30 8.04 4.55 0.92 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 294 100.60 1 100.45 100.60 8.13 4.09 2.06 B2/ notpe6. ToB.
YTM3 0306 8000 R 800 251011 24.04.12 21.0415 11.0 @ 470 96.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 6.0 18.1 103.84 | 0.34 2782 103.80 103.95 8.42 7.92 0.46 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.09.11  14.06.11/  04.09.14/ 0.0 39.4 100.00 74 100.00 100.98 0.01 (pUHaHCbI
tOHuKpeambaHk-04 10000 R 700 151111  16.11.12, 10.11.15 180 @ 53.8 100.82 100.65 101.20 6.45 3.46 1.30 BB/Ba3/B+ GaHku
tOHuKpeambaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 27.0 515 100.95 101.19 715 3.70 1.92 BB/Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  06.09.11 06.09.11 29 100.00 notpeb. ToB.
t0Taiip-® BO-1 1500 R 1250  28.06.11 26.03.13 21.8 108.27 107.78 108.25 7.74 2.88 149 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250  28.06.11 26.03.13 21.8 108.40 107.79 108.25 7.66 2.88 149 TpaHcnopt
t0Taiip-® BO-3 1500 R 945  23.06.11 19.12.13 30.8 102.00 1 102.50 102.75 8.84 2.31 2.06 TpaHcnopt

t0Taitp-® BO-4 1500 R 9.00/ 29.06.11 26.03.14 34.0 100.18 99.00 100.10 9.23 2.24 2.25 TpaHcnopT
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MAH % KynoHa = ocepTbl | noraw | o¢pT  noraw (ocH+PMC) nokynka | npogaxa = odpT | noraw | Tekyw = TN€T FIMIS

KOPMOPATUBHBIE PYBJIEBbIE OBJIUF AL (npopomxeHune)

t0Taitp-® BO-5 1500 R 9.00 29.06.11 26.03.14 340 | 10016 | 0.06 100.05 100.30 9.24 224 225 TpaHcnopT
AkyTckan 5O-01 3000 R 825 06.09.11 03.09.13 272 | 10171 | 009 101.75 101.80 754 4.04 1.90 BB/ 3HepreTika
AkyTckaH02 1200 R 10.30,  08.09.11 08.03.12 9.1 103.26 102.75 103.20 5.83 497 0.68 BB// 3HepreTika




Fixed Income Daily 14.06.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  23.06.11 20.12.12 18.6 94.95 5839 94.71 94.95 12.95 2.28 1.26 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 59.7 100.50 = 0.15 216 040 100.00 100.50 761 3.97 3.05 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 113 101.00 100.75 6.55 373 0.86 1/BB- MyHULMNanbHbI
BonrorpO69 2000 R 825 07.12.11 04.06.14 36.3 101.55 100.01 102.75 7.22 4.05 1.81 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70.  26.06.11 26.10.11 4.6 100.86 100.41 101.00 3.61 2.55 0.20 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 17.7 102.60 101.95 103.05 5.97 2.98 0.75 11BB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  22.06.11 15.12.14 428 101.97 101.00 120.00 7.67 2.14 1.76 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 2.7 100.56 100.56 5.70 2.03 0.21 BB-// MyHULMNANbHbI
KanyxO6n-3 1000 R 895  01.09.11 29.11.12 179 102.62 101.90 6.71 217 1.05 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1011 29.06.11 26.06.13 24.9 104.43 103.50 104.70 7.10 241 1.33 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 60.2 101.02 = 0.10 16 282 101.80 102.20 8.15 2.02 347 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.70  10.11.11 10.05.12 1.2 102.71 100.50 103.05 6.22 4.7 0.73 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991  23.06.11 18.06.15 49.0 105.89 105.00 106.00 7.02 2.33 1.90 BB-// MyHULaNanbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 221113 29.9 101.77 100.50 713 3.96 1.72 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 54.6 96.86 94.00 7.54 3.88 3.13 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.9 99.79 100.50 100.95 7.59 3.89 241 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 172 104.50 24 104.50 104.80 6.05 2.60 0.89 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 425 | 113.36 113.00 116.00 7.59 5.28 2.78 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 37.9 101.88 = 0.28 49788 101.88 102.25 6.81 3.89 2.58 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop44-06 5000 R 8.000 24.06.11 24.06.15 49.2 100.57 = 0.37 2001 100.55 100.99 7.25 3.97 3.20 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.000 27.06.11 27.06.12 12.8 102.40 102.55 102.65 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 6.79 BBB/Baa1/BBB | MyHuULynanbHbIi
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 | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.06.11 18.12.11 6.4 101.65 4 101.70 101.90 4.82 3.92 0.48 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 271 102.37 = 0.09 550 001 102.35 102.45 6.27 3.94 1.93 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 15.1 102.45 29 206 102.18 5.60 3.94 112 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 64.4 99.30 20 041 99.20 100.10 7.46 4.06 4.10 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 241 117.50 1799 117.07 117.50 5.73 3.22 1.67 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 36.5 | 118.00 = 0.10 241188 117.85 118.00 6.55 2.99 240 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 30.5 | 121.00 6.05 3.12 2.05 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 90.8 106.62 105.50 107.00 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 | 100.90 267 100.90 101.19 778 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 9.3 106.85 106.97 107.65 5.90 7.85 0.54 /B1/oT03BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 44 101.16 100.50 101.30 4.46 3.80 0.35 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 175 | 102.00 2000 99.00 573 3.89 0.87 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.200 10.08.11 09.11.11 5.1 101.21 130 000 100.90 100.95 3.30 1.53 0.40 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 74 104.34 8638 104.34 4.70 2.84 0.56 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  29.06.11 27.03.13 21.9 110.97 2489179 111.05 111.50 5.66 2.70 1.53 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55.  06.07.11 06.07.11 0.9 10045 @ 0.00 61550 100.45 100.48 4.21 2.62 0.07 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 165 | 107.95 = 0.05 301826 107.85 107.95 5.29 261 1.20 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 38.9 116.25 50 000 116.11 116.35 6.40 5.15 2.54 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 37 101.78 50 000 101.72 101.90 4.00 4.90 0.29 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 422 104.65 58 302 104.60 104.70 6.68 3.86 2.90 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 19.8 102.66 = 0.12 84 417 102.60 102.75 5.48 347 145 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 13.9 102.02 = 0.05 203 511 101.97 102.10 5.07 3.35 1.04 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 49.9 99.55 0.05 770 636 99.50 99.57 7413 345 3.31 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 33.6 102.05 3 102.06 102.13 6.36 4.56 2.35 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 56.2 100.39 67 927 100.31 100.39 7.38 3.65 3.63 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 20.2 101.93 = 0.03 195 002 101.95 102.00 5.54 3.40 149 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 485 | 100.03 = 0.03 31001 100.00 100.08 711 3.62 3.30 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 17.0 100.70 © 0.20 50 000 5.44 5.96 1.27 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 132 101.26 210483 101.05 101.25 4.99 1.50 1.00 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 25.6 100.38 51998 100.05 6.04 1.52 1.86 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.06.11 17.12.14 429 114.75 © 0.00 14051 114.66 114.75 6.64 243 2.76 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90  10.08.11 03.08.16 62.7 98.25 676 001 98.30 98.41 744 3.50 4.02 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 82.3 99.00 0.05 972 686 98.91 99.00 7.83 3.78 4.95 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.9 1 97.10 6 97.10 97.15 8.19 4.20 6.45 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 73.2 99.00 319683 98.99 99.03 7.75 4.01 4.60 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 142 103.22 102.00 3.08 3.86 0.63 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 87.9 96.09 635 060 96.00 96.87 7.88 3.63 5.10 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.000 10.08.11 03.08.16 62.7 96.58 6746 951 96.50 97.36 761 1.81 371 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 127.3 1 94.26 12766 010 93.50 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 2202 000 74.00 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  10.08.11 06.02.36 300.2 | 89.21 0.21 7561 069 88.00 89.80 8.07 3.86 10.27 BBB/Baa1/BBB  |roc. Gymaru
003 46021 927% R 7.00 17.08.11 08.08.18 87.2 89.25 0.27 154 88.90 89.25 7.80 3.91 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 21 100.51 0.01 100.50 100.60 4.63 1.88 0.16 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 66.7 100.55 = 0.10 680 993 100.35 100.55 7.52 1.86 3.00 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.06.11 20.06.12 125 | 101.00 500 101.01 101.31 6.10 1.72 0.93 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9.300 23.06.11 19.12.13 30.8 102.05 200 102.12 102.35 6.13 2.27 0.59 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 23.3 111.97 032 106.50 112.00 5.88 2.50 129 /Ba1/BB+ MyHULMNANbHbIA
CankT-MeTepbypr-01 10000 R 776 241111 19.11.15 54.1 101.75 7000 101.56 102.00 7.42 3.80 3.57 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 224 100.00 8 101.00 102.51 8.19 1.98 0.95 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.11 26.12.11 6.6 100.87 100.66 100.95 542 3.46 0.50 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.11 17.12.12 185 | 100.34 6.81 3.48 1.05 B MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 30.0 108.26 280 000 105.00 108.80 6.25 3.03 1.28 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 134 102.25 = 0.05 30 000 102.25 102.75 6.34 4.07 0.98 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 54.3 103.87 103.50 103.75 7.50 4.22 3.01 /Bat/ MyHULMNAnbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.9 102.00 101.00 102.00 7.16 2.00 1.53 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 104 100.97 101.33 101.97 6.20 1.79 0.78 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.16.  06.09.11 04.06.13 24.2 101.01 13 101.40 102.23 8.54 2.26 1.33 /Ba2/ MyHULMNanbHbI

Akyt-07 06 2500 R 7.80  21.07.11 17.04.14 347 | 101.88 100.70 102.30 7.08 191 1.95 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 14.06.11

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANACUIB | K3rUTAN

fara MecsiueB ao Toprossii p s %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa | odepTbl = noraw | odpT | moraw (0cH+PMIC) nokynka | npopaka = ocpT | noraw | Tekyw = €T FIMIS

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)

AkyT-09 06 2000 R 975  23.06.11 19.09.13| 217 10414 104.00 104.90 721 233 1.39 BB//BB- MyHULMNanbHbIi
SkyT-35003 2500 R 7.95  20.08.11 20.05.16 60.2 | 101.60 205 500 101.35 101.66 763 1.97 337 BB//BB- 7
ApO6n-09 3000 R 8.25  18.08.11 16.05.13 235 | 10249 | -0.06 100.80 102.55 6.72 2.01 147 BB-// MyHULMNanbHbIi
Ap06n-34010 3000 R 8.00 19.07.11 15.04.14 347 | 101.75 1000 101.40 101.75 7.20 1.96 218 BB-// 7




Fixed Income Daily 14.06.11
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 02 | 10020 0.01 -1.04 4.62 0.02 BB/Ba3/ GaHkm
Ak bars-12 225§ 1025 03.12.11 03.12.12 18.0 | 109.16 | 0.03 3.80 470 1.38 BB/Ba3/ BaHku
Alfa-Bank-12 500 § 820  25.06.11 25.06.12 126 | 105.19 3.06 3.90 0.96 BB/Ba1/B+ GaHkm
Alfa-Bank-13 400 $ 9.25 24.06.11] 24.06.11 24.06.13 0.0 | 247 | 110.06 = 0.06 4.20 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 458 | 108.02 5.60 3.70 3.20 BB/Ba1/B+ GaHKu
Alfa-Bank-17 300§ 864 220811 220212 220217 80 | 694 | 103.10 4.03 4.19 0.66 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 7.88  25.09.11 25.09.17 76.5 | 105.99 6.69 3.72 4.87 BB/Ba1/B+ GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1202 | 102.92 6.43 3.76 6.83 BB/Ba1/B+ GaHku
Alliance QOil-15 350 § 988  11.09.11 11.03.15 456 | 111.07 6.49 444 3.08 BI/B+ [
Alrosa-14 500 § 888 17.11.11 17.11.14 418 | 11513 4.10 3.85 2.98 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1144 | 109.96 6.32 3.52 6.71 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 $ 10.50  25.07.11 25.07.17 745 | 105.73 10.36 497 4.23 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 233 | 107.70 3.16 3.40 1.79 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.11.11 25111 542 | 102.3¢ 6.87 3.66 3.73 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.15 456 | 106.45 479 3.15 3.26 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 719 | 10270 | 0.05 6.25 3.31 4.80 BBB-/Baat/ GaHku
Credit Europe Bank-13 300 § 775 20.11.11 20.05.13 236 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 401 | 110.74 387 3.33 291 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88  21.09.11 21.09.12 155 | 103.40 5.07 3.81 1.19 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 837 | 101.26 6.52 3.33 5.40 B+/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 227 | 109.56 3.53 4.05 1.72 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 537 | 112.32 5.09 3.67 3.71 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 836 | 116.26 6.52 4.09 5.1 B+/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 182 | 102.65 2.69 4.44 143 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.11 15.11.12 174 | 100.50 2.53 1.44 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.09.11 01.03.13 209 | 112.85 1.97 4.26 1.58 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 29.0 | 106.68 3.56 6.17 247 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 257 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 223 | 109.74 1.90 3.35 1.71 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 260 @ 11129 | 001 2.06 337 1.95 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 329 | 104.00 342 4.84 2.52 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 8 813 31.07.11 31.07.14 381 | 114.60 3.30 3.56 273 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 412 | 105.29 363 5.10 3.04 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 483 | 106.29 4.08 5.53 3.58 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 444 | 113.94 1.93 713 3.20 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 543 | 10478 391 243 3.97 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 66.3 | 108.72 439 2.86 4.62 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 70.3 | 102.33 4.61 5.02 4.98 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 778 | 104.10 462 523 529 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 81.2 | 109.27 4.87 6.04 5.42 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 831 | 118.64 4.90 343 5.32 BBB/Baa1/BBB | cbipbe
Gazprom-1¢ 2250°$ 925 231011 23.0412  23.04.1¢ 100 = 957 @ 126.1€ 3.67 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.11 01.02.20 105.2 | 110.60 3.46 3.26 2.76 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 130.7 | 107.39 5.58 3.03 7.66 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 350 | 2785 127.08 3.39 263 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.11 16.08.37 318.7 | 11119 6.40 328 | 12.06 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.06.11 28.06.13 249 | 109.64 3.03 3.62 1.84 /Baa3/BB GaHkm
Gazprombank-14 500 § 6.25  15.06.11 15.12.14 427 | 105.66 449 2.96 3.05 /Baa3/BB GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 521 | 106.45 4.81 3.05 3.68 /Baa3/BB GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 59.7 /Baa3/BB GaHku
Gazstream-13 647 § 563 22.07.11 22.07.13 257 | 104.16 3.56 270 1.94 BBB/Baa1/BBB |cbipbe
HCFB-11 500 § 11.00  20.06.11 20.06.11 0.2 | 100.28 -3.34 5.48 0.02 BB/Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.11 11.08.11 20 | 10146 2.53 5.79 0.16 BB/Ba3/B+ GaHku
HCFB-14 500 § 7.00  18.09.11 18.03.14 336 | 103.32 5.68 3.39 246 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 204 D/Caa2/D GaHku
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 46 | 103.72 -0.50 4.46 0.38 RD/ID Xumust
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 53.7 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 414 | 109.60 3.36 291 3.05 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 729 | 109.53 452 2.90 500 = BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 725  05.11.11 05.11.19 102.2 | 112.57 5.37 322 6.35 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 114.6 | 104.36 5.52 2.94 7.10 Cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 133.7 | 107.54 5.72 3.10 7.85 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 $ 10.38  10.09.11 10.03.16 57.7 | 9926 | 0.03 10.57 5.23 3.57 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.11 21.07.11 13 | 100.72 2.80 4.84 0.10 BB/Ba2/B+ GaHkun
Moscow-11 374 € 645  12.10.11 12.10.11 4.0 101.50 1.80 6.35 0.33 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 652 | 101.74 463 4.98 4.58 BBB/Baa1/BBB  MyHMLMNamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 76 | 10361 2.14 3.86 0.60 BB+/Ba2/BB Ternexom
MTS-20 750 § 863  22.06.11 22.06.20 109.9 | 115.80 5.78 3.72 6.45 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 104 | 104.22 0.02 384 0.68 B/B1/ Xummst
NKNH-15 200 § 850  22.06.11 22.12.15 55.1 | 99.05 @ 0.33 8.94 429 2.07 B/B1/ Xumust
NMTP-12 300 § 700 17.11.11 17.05.12 11.3 | 103.19 347 3.39 0.90 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.11 17.12.12 184 | 107.87 384 429 1.36 BB-/Ba3/ GaHkm
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 287 | 103.68 4.83 3.14 215 BB-/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 530 | 106.74 = 0.05 6.93 4.10 3.57 B-B1/ GaHkm
NOMOS-16 125§ 975 20.10.11] 20.10.11  20.10.16) 4.0 | 652 | 102.66 = 0.17 212 475 0.35 BB-/Ba3/ GaHkm
Novatek-16 600 § 533  03.08.11 03.02.16 56.5 | 103.50 448 2.57 4.02 BBB-/Ba2/BBB- | cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1174 | 106.26 517 3.1 7.07 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 43 102.04 2.86 4.29 0.35 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 § 9.63  23.11.11 23.05.12 115 | 10517 3.99 4.58 0.90 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 1.0 254 | 111.90 4.80 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 349 | 101.14 5.76 3.05 2.58 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 § 1275 27.11.11 27.05.15 481 | 11950 | 0.2 7.02 5.34 3.17 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 61.7 | 116.35 0.1 7.33 4.83 3.79 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 80.8 | 111.14 11.09 5.62 4.31 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 221111 22.05.12 115 | 10372 345 3.62 0.91 /B1/B+ Cbipbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 59.1 | 102.09 1043 5.39 3.65 B-/B1/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 219 | 107.53 | 0.02 8.39 6.04 1.57 B-/B1/B GaHku
Rosbank-12 130§ 9.00  01.07.11 01.07.12 128 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26]  30.04.12 30.04.12 10.7 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 234 | 10861 2.56 3.30 1.80 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 217 | 10259 | 0.02 5.94 3.66 1.63 BBB/Baa1/ BaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 315 | 109.00 345 327 2.31 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 365 | 115.02 3.66 391 2.66 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 30 & 642 = 101.25 007 2.32 344 0.27 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 580 | 104.30 = 0.00 7.60 417 3.80 BBB/Baa1/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 721 | 106.94 493 2.94 4.92 BBB/Baat/ GaHkm
Rosselkhozbank-1¢ 1000 § 775 29.11.11 29.05.1¢ 847 | 115.0C 5.16 3.37 5.47 BBB/Baa1/ 6GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1214 | 101.24 5.83 2.96 743 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 53.3 | 100.99 = 0.01 7.74 3.91 349 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 472 | 102.64 2.90 177 3.59 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 86.6 | 143.10 3.98 384 5.22 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 821 | 106.22 6.68 3.70 5.14 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 108.1 | 103.69 449 241 7.1 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.11 24.06.28 207.4 | 178.59 5.55 3.57 9.02 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2289 | 118.32 4.36 317 5.57 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.06.11 16.12.15 549 | 10379 = 0.00 7.86 428 3.53 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 66.6 & 103.26 10.29 472 4.06 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574  03.10.11 03.04.17 70.7 | 107.08 4.34 268 4.89 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2408 | 103.58 7.21 361 10.22 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 5.1 101.97 1.20 291 0.42 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 234 | 107.70 2.36 3.01 1.81 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.07.11 02.07.13 250 | 108.20 235 2.99 1.89 BBB/Baa1/ GaHKu
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 416 | 103.23 248 3.39 3.18 GaHku
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 495 | 106.30 3.81 259 3.56 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 76.5 | 104.37 459 259 5.25 BBB/Baat/ GaHkm
Severstal-13 1250 § 9.75  29.07.11 29.07.13 2569 | 112.30 368 4.34 1.89 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 347 | 11331 4.24 4.08 2.51 B+/Ba3/BB- Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 775 | 103.06 6.11 3.25 5.11 B+/Ba3/BB- cblpbe
SINEK-15 250 § 770 03.08.11 03.08.15 504 | 108.34 5.42 3.55 3.46 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 776 | 100.54 5.27 267 5.31 TpaHcnopT
TCS Finance-14 175§ 1150 21.10.11 21.04.14 348 | 10337 | 0.00 10.10 5.56 2.36 BaHku
TMK-11 600 § 10.00  29.07.11 29.07.11 15 | 100.92 267 4.95 0.13 B1/B npoK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 80.7 = 104.99 6.32 3.69 5.04 /B1/B npon3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 12 | 100.54 1.33 342 0.10 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 155 | 103.5¢ | 0.00 3.21 2.96 1.21 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 213 | 109.08 2.18 344 163 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 443 | 108.45 3.74 2.88 320 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 62.1 | 114.34 433 3.28 418 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 70.2 | 10943 474 3.03 475 @ BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 822 | 116.13 5.03 3.39 526 = BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 105.2 | 112.16 5.46 323 6.37 = BBB-/Baa2/BBB- cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 742 | 103.08 10.96 5.10 4.18 B1/ GaHku
TransCreditBank-11 350 § 9.00  25.06.11 25.06.11 04 | 100.26 0.37 449 0.03 /Ba1/BB GaHkm
Transneft-12 500 $ 6.10,  27.06.11 27.06.12 12.7 | 10473 1.50 291 0.99 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.11 27.06.12 127 | 102.78 2.65 2,62 0.99 /Baa1/BBB Chipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 262 | 11170 | 0.00 2.11 345 1.96 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 332 | 107.33 | 0.01 2.86 264 2.50 /Baa1/BBB chipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 87.1 | 124.70 4.60 349 541 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.06.11 30.12.11 6.7 | 10481 3.07 5.72 0.51 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 52 | 101.91 | 0.00 3.57 8.14 0.42 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 241 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 57.0 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 785 | 10348 4.82 263 5.39 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 110.5 | 108.33 5.71 3.19 6.62 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 175.9 | 103.62 6.41 328 9.18 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 44 | 102.36 173 4.09 0.36 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 229 | 109.03 3.38 3.84 1.74 /Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 60.2 = 111.71 5.51 3.69 4.08 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 56.5 | 104.59 5.36 3.10 3.90 /Ba3/BB- Ternexom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 838 | 115.28 6.35 3.96 517 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 1174 | 106.36 6.83 364 6.65 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.06.11 27.06.17 735 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 52.3 | 10011 | 0.12 6.17 3.10 3.68 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 40 | 102.04 1.27 368 0.33 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 0.6 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 16.8 | 106.12 | 0.00 2.09 3.1 1.32 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.11 28.11.12 178 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 265 | 10378 | 0.04 2.19 3.85 2.04 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 444 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.11 04.03.15 453 | 107.09 438 3.02 3.26 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 56.9 | 100.70 = 0.06 4.04 422 420 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 24.0 = 847 | 108.03 | 0.00 2,64 3.18 1.84 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 632  22.08.11 22.02.18 81.5 | 103.90 4.56 3.04 5.40 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1137 | 10217 6.24 3.21 6.87 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25  0207.11 02.07.15 0207.35 49.0 | 2928  105.73 4.68 2.96 348 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 60.3 | 101.16 4.80 5.07 4.39 BBB//BBB (hMHaHCbI
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