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

BHeWHVH PbIHOK

Bnepeau ewe oavH CNOKOWHbIA AeHb. CerofHs PbiHKM XAET elle OAWMH CPaBHUTENbHO CMOKOWHBLIA AeHb, Y4MTbIBas, HTO
nyoaMKaLmm 3Ha4MMbIX MakpPO3KOHOMUYECKMX NoKa3aTenen He 3annaHnpoBaHo. CyLLeCTBEHHbIE M3MEHEHUS LLEH MaNlOBEPOSITHbI
— CKOpee BCEro, TOproBas Ceccusi MponaeT AOCTAaTOYHO HEWTPanbHO — Kak U BYepa, KOr4a amepuKaHckue nioLagky Obinm
3aKpbITbl MO CAiydalo [JHA He3aBMCUMOCTU. VIHBeCTopbl TeM Oofiee He BynyT NMPOSIBASTL BbICOKOW akTUBHOCTWM B NpeaaBepun
BbIXO/1a BaXHbIX AaHHbIX MO PbIHKY TPyAa. Buepa S&P noanopTuno HacTpoeHue, 3asBmB, 4To rollover rpedeckoro gonra (nokynka
HOBbIX rOCOyMar Ha CpefCTBa OT MorallaembiX) MO KpUTEPUAM areHTCTBa OyaeT cumtaThcs AedonToM, — TakuMm obpasom, ans
Mpeumn Takoe pas3BUTUe CODbITUM OyaeT O3Ha4aTb 4YacTUYHBIM gedont. Cenyac akTMBHO ODCYXIAeTcs npennioxeHve
@paHuy3ckon 6aHKOBCKOW accoumaumm O pPemHBECTUPOBaHWUM npakTudeckn 70% CpefcTB, BbIpy4YeHHbIX OT MoralleHus
obnuraumn, B Hosble 30-neTHre Bymary. HanoMHUM, 4TO OLHNM U3 YCIOBUI Y4aCTUs HYacTHbIX KPeLUTOPOB B cnaceHnn Mpeumn
SBNIFETCA COXPAHEHWNE PEUTUHIOBbIMU areHTCTBaMU TeKYLLIMX PENTUHIOB, TOFAa Kak CaMu areHTCTBa, HaobopoT, NpefocTeperatoT
0 BO3MOXHOCTU MOHWXEHWI 1, CTapasich He MOBTOPUTL olunbok 2008 1., MHoraa Aaxe AeNcTBYIOT Ha onepexeHune. HecmMoTps Ha
3anBneHve S&P, natunetHnin CDS-cnpef BYepa NPOOOSIXKMA Cy>KaTbCs 1, NoTepsB ele nopsaka 50 6.0., coctaBun 1944 6.0, a
eBponenckas BanoTa NMLb He3Ha4YMTeNbHO OTCTynuna OT ypoBHS 1,45 gonn./eBpo. CTOUT OTMETUTL, YTO BO BPEMS O4epefHOro
BUTKa KPM3MCa CyBEPEHHbIX JONrOB, KOTOPbIA Mbl Habnoaany B Mae-nioHe, eBPO Aep>Kancs o4eHb YBEPEHHO M He OMnycKancs
Hvxe 1,4 0onn./eBpo, 4To CBUAETENbCTBYET O LOBEPUN K HEMY MHBECTOPOB.

EBpoGoHAbl nokasanu cnabbli pocT. Byepa cnpen VMHOMKATUBHOIO CyBepeHHoro Bbinycka Russia’30 k 10UST BHOBb He
N3MEHUIICS, OCTaBLLUNCL Ha ypoBHe 125 6.M., npn 3ToM LeHa Russia’30 «3amepna» y otMetkn 117,7% oT HOMWHana. Ha pbiHke
€BPOOONUraLMin NO3UTUBHBIN HAaCTPOW COXPAaHWICS MU B OTCYTCTBME KPYMHbIX 3aMafHblX UrPOKOB, KOTUPOBKM AaXe HEeMHOro
nogpocnvi. CyBEepeHHbI CeKTOp 3aKpblics 0e3 CyLleCTBeHHbIX W3MEHEeHWM, a NMAePOM BHOBb CTall pybneBbin eBpobOHL
Russia’18, koTopbil BbIpOC B LeHe eule Ha 8 6.n. go 105,2% oT HoMWHana. B HedTerazoBoM cekTtope eBpoobnuraumm
Fasnpoma, JIYKOWMNa 1 THK-BP 3aBeplunnm ceccuio HemTpansHo, B TO BpeMa kak Bymary HOBATDKa Bbirnagen nydile u
NoOOpOXanuM B CpefHeM Ha 8 6.Mm. Mbl Mo-NpexXHeMY MO3UTUBHO CMOTPMM Ha nepcrnekTyBbl obnuraumn HOBATIKa n xaem
JanbHenLWwero Cy>KeHns CnpefoB K KpvBoW lasnpoma. bymarn BbiMnenkomMa CHOBa He MPWHECTV CIOPNPU30B U 3aKPbINnCh
HerTpanbHO. MeTannypri Apy>KHO NofdeLleBenv Ha napy Ba3nCHbIX MYHKTOB — MOTEPW HeCyLLecTBeHHbIe. Ha obuiem thoHe bornee
NN MeHee XOPOLLO BbIrNAAENN OTAENbHbIe NPefcTaBnTen GaHKoOBCKOro cekTopa. B yactHocTn, Bymaru B3ba ctanu fopoxe B
cpenHeM Ha 10 6.n., BTb — Ha 8 6.n., CbepbaHka — Ha 5 6.M., ocTanbHble BbINYCKM 3aKPbITUCh HeMTpanbHO. Ha pbiHkax A3unn
CerofiHsi yTpoM HabrniofaeTcs pasHoHanpaBneHHas AMHAMUKa, e4MHOro TPEHAA He COXMWIIOCh 1 B hblodepcax Ha aMepuKaHckmne
(hoHL0Bble MHAEKCHI. OXMAAEM HENTPANBHOrO OTKPLITUS TOPrOB MO POCCUMCKMM ByMaram.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

B cermeHTe O®3 TpeHAa He CIoXUNOCh. Hefens Ha pbiHke rocobnmraum Ha4anach Bano. Nockonbky amepukaHckmne drpxm
ObINKM 3aKpbIThI MO CyYato NpasgHrka, 06beM TOproB cocTaBun b 910 MH pyb. LieHbl M3MeHANMCh pa3HOHaMNpPaBieHHO, Nof
[LaBNEeHVeM OKa3ascs KOPOTKMI KOHeL, KPUBOW M Psf CaMbiX AJIMHHbIX, HUK30NWKBUAHBLIX Oymar. Hanpumep, O®3 46018
notepsanu B UeHe cpa3sy 147 ©.n., U OOXOOHOCTb BbiMycka nopackoymna ao 8,23%. HaubonbluMM CNpoCOM Yy MHBECTOPOB
nosib3oBanach Aopaums B YeTblipe-nsThb feT. Tak, peKOMeHAO0BaHHbIe HaMu K nokyrnke OM3 26202 1 O®3 26203 nogopoxanu
Ha 21 6.n. 1 28 6.n. cooTBETCTBEHHO. Mbl NOATBEPXAAEM HaLL MO3UTUBHbBIW B3rNA4 Ha 00a 3TUX BbIMycka, a Takke pekoMeHAyeM
0b6paTnTh BHUMaHWe Ha O®3 25077 n OP3 25075. Hak/loH KPUBOW OCTAeTCs 3HAYUTENbHbIM, MPUYEM MOCTe HefaBHen
KOPPEeKLMM OH NULUb yBennuuncs. Mo HaleMy MHeHuio, Haubonee NpuBfekaTeNlbHbl B HacTosLLlee BpeMs Dymaru C glopaunent
TPU-NATb NEeT: HaxO4sACb Ha CaMOM KPYTOM OTpe3ke KPMBOW, TakWe BbiMyCKW MO3BOASIOT MOMyYaTb LOXOL 3a CHYEeT MpoCToro
CKaTbIBaHWA MO KPVBOW NPW YCIOBUW yAEPXKAHUA MO3MLMN HA FOPMU30HTE OT WeCTu MecsaueB. Bce pekomMeHOOBaHHble Hamu
BbIMYCKM HAXOASATCS MMEHHO B 3TOM AMana3oHe fopaunn. CeroaHs MUHMbUH JonmkeH onybnmMkoBaTh OPUEHTUPBI MO LOXOAHOCTM
ans nopasmettaembix OD3 26204, 4To MOXET, Kak 0ObIYHO, OKa3aTb JaBneHMe Ha KOTMPOBKM BbiMycka. 1o crioBaM MUHUCTPA
uHaHcoB Anekces KyapuHa, 4acTb CpefCTB, KOTopble OyayT BblaeneHbl Ha caHaumio banka Mocksbl (295 mnpg py©6), nomaet
Ha nokynky O®3. Takum obpazoM, MUHPUH obecnedmT Cnpoc Ha CBOMX ayKUMOHAxX U M30aBUTCA OT HeoOXOoAMMOCTM
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NPefoCTaBnsTy MHBECTOPAM MPeMUIO C LeMbio ero CTUMynMpoBaHus. Kpome Toro, moCKOnbKy CpPeacTBa Ha caHauumio OyayT
LecsATUNeTHUMM, NoKynaTbcs OyayT, ckopee BCero, AnVHHble Oymaru. 3To no3BonuT MUHMUHY pelunTb elle oaHy npobnemy —
CBS3aHHYIO C YANIMHEHWEM AopaLmm nopTdens.

MTC Bo3BpaljaeT Ha pPbIHOK BTOPOW BbIMYCK. Buepa KOMMaHVs Npefnoxmuna Ha BTOPUHHOM pbiHKe BbIMyck cepumn 02
obbemoM 5-8,7 mnpa pyd. KHura 3asBoK 3akpoeTcs 7 uions, NpefaBapuTensHas Aata pasMellenms — 11 mons. HanomHuMm, 4o
3TOT BbINyck 06beMom 10 Mnpa, pyb. Obin pa3mellieH Ha NaTb NeT B okTabpe 2008 r. co ctaBkon KyrnoHa 7,75%. B anpene 2010 T.
B COOTBETCTBMW CO CTPYKTYpOn Bymaru no BbiMycky coctosnack odepTta, B Xoae KOTopon 6onbLias ero YacTb Obina BbikynneHa.
B HacToslLLiee BpeMsi SIMUTEHT NpeanaraeT MHBectopam obnnraumm ¢ noralleHnem B okTsdbpe 2015 r. no ueHe 99,75-100,25%
OT HOMMHana, 4To COOTBETCTBYET AOXOLAHOCTM K norawenuio 7,97-7,82% npu moanduumMpoBaHHOW Aopauum okono 3,41
rofa. B nocnegHwme AHW 3TOT BbINYCK TOProBancs B OCTAaTOMHO LUMPOKOM LleHOBOM AuanasoHe 98,3-100,2% oT HoMWHana,
0HaKO 13-3a@ HV3KOW NIMKBUAHOCTM OPUMEHTMPOBATLCS Ha 3TN 3HAYeHWs, MO HalleMy MHeHWo, Henb3f. bonee mogxooalim
OPUEHTMPOM, Ha Hall B3rNsad, SBAAOTCA ONWHHble obnuraumm MTC 8 ¢ odepton B Hosbpe 2015 r. OHWM TOprytlotca ¢
LLOXOAHOCTbIO K opepTe 7,95% npu MOAMMDULMPOBAHHOW [lopaumn Ha ypoBHe 3,45 rofa. YumTbiBas YyTb Oonee KOpOTKYyiO
Alopaumio, cnpasefnmeas AoxoaHocTb MTC 02 fonxHa HaxoAMTCs B cepedmHe AMana3oHa AOXOLHOCTEN, TO eCTb B paloHe
7,9%.

Onbra CtepuHa, sterinaoa@uralsib.ru
tOpuvi FonbaH, golbanyv@uralsib.ru
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KpaTtkocpouHble ctaBku MBK npoaonikalT CHUXKATbCS, AONTOCPOYHble 6e3 N3SMeHeHUn

HesHauynTenbHoe cokpalleHvie NMKBUOHOCTM He CTasio MpenaTtcTBueM
Ha NyTn cHuxeHusa ctaBok MBK. Octatkm Ha KopcyeTax KpeauTHbIX
yupexpaeHun B LIb ymerbwmnuck Ha 90,5 mnpg pyb. fo 676,6 mnpg
py0., Aeno3untsl baHkoB B LIb nosbicnnncs Ha 81 mnpa py6. o 615,8
Mnpa pyo. KpatkocpoyHblie ctaBki MosPrime noHmsunmcs Ha 1-2 6.n.,
WMHOMKATMBHas CTaBka Mo OAHOOHEBHbIM KpefmTam notepsna 2 6.n. un
onyctnnacs Ao 3,8%. [lonrocpouHble ctaBkm MosPrime (ogHo-, AByx-,
Tpex-, LeCTUMEeCYHbIe) HE N3MEHMITNC.

CeroaHs MuHbUH NpednoXxut HaHkam pasMecTUTb Ha [eno3uTax
BpemMeHHO cBODOAHble cpefcTBa Oloaxeta B pa3mepe 10 mnpg pyod.
CPOKOM Ha 35 fgHel no cTtaBke 3,9% rofoBbIX.

Buepa pybnb octaBancs [OCTAaTOMHO CTaOuWnbHbIM, ero konebaHus
OTHOCUTENBHO [OfiNapa orpaHnyuMnuce 4 konemkamu. Ha  doHe
yKpenneHnus pybns npoTMB gonnapa M ocnabneHus poCCUIACKOM

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

Cpegctaa 6aHkos B LIE PO, Mnpa.pyb. (nes.Luk.)

OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
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NecmoyHuku: L|b PO

BaOTbl MPOTUB €BPO CTOMMOCTb BUBAIOTHOM KOP3UHbBI MOAHANACk Ha 1 konerky Ao 33,48 py6. Kypc nonnapa Ha MMBbB ynan
Ha 2 konewku go 27,83 pyb./monn., eBpo MOAHSANCS Ha 3 korewkn fo 40,38 py0./eBpo. CerofHs pybnb, BEpOSTHO,
NofeLleBeeT OTHOCUTENILHO AoSapa B CBA3M C YKPenieHUeM NocnefHero Ha MMPOBOM pbIHKe. VIHAeKC fonfapa ¢ yTpa BbIpoC Ha
0,4%, Ha a3matckux Bupxax HabnoJaeTcs cMellaHHas AMHaMKKa. 10 MToraM BYepaLlHel Ceccuu LeHbl Ha HedTb MoYTU He
N3MEeHUNNCb, OQHAKO CErofHs OHW HaxoasaTcs B MUHyce. Brent Topryetcs Huxke 111 gonn./6app., WTI ¢ noctaBkov B aBrycre —
Huxe 95 ponn./Gapp. EBpo ¢ yTpa CHWXaeTcs NpoTvB fofinapa U ceivac KoTupyeTcs npumepHo no 1,447 nonn./espo, Takum
0bpa3oMm, He UCKIIOHEHO CHUXEHWE eANHON eBPOMENCKON BaioTbl U NPOTMB pybns. Mbl OXXMAaeM, Y4TO CerofHs Kypc gonnapa

BblpacteT no 27,9 py6./nonn.

Kypc py6./nonn.
1 ueHa 6appens HedTn Brent, gonn.
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NemouHuku: Bloomberg, MMBE

Kypc eBpo oTHocuTenbHo gonnapa CLUA
v pyons
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Mcmoyruku: Bloomberg, MMBB

JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru
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MAKPO3KOHOMMUKA

HoBbin npoekT - Economy Nonthly

PocTt poccnmnckom 3KOHOMUKU yckopuncs B mae 2011 r. nocne 3aMUHKN B anpene

MakposkoHomuyeckuni 063op: nonb 2011 r.
FMmaBHbLIN MoKasaTenb Mas: KannHBecTuunn BbIPOCIN Ha
B mae nHesectuunn CywiecTtBeHHO Bblpocin

4% . Y %
7.4% rop, kK roay. ObbeM MHBECTULMI B OCHOBHOW Kanutan B N
PocT KanuTanbHbIX MHBECTULMM, M3M. 3a rof B %

Mae 2011 r. HeOXMOAHHO AN pbIHKa yBenuyunca Ha 7,4% rog

K rogy (KOHCeHcyc-nporHo3 cocTasnsan 4% ) nocne He ClIULLKOM 16% -
yBepeHHOro pocta B anpene (+2,2% r-r) n cHuxeHus Ha 1,5% 1‘2*:;: ]
r-r B | ksaptane 2011 r. Bo Il nonyroguu 2010 r. kanuTanbHble 10% |
WNHBECTULMN yXe OEeMOHCTPVPOBANY BOCCTAHOBNEHWE, OAHAKO 8% -
B Hadane TeKyLlero ropa CuTyaums pes3ko WU3MeHWnacb B 302
pesynbTaTe  MOBbLILEHWA  CTaBOK  CTPaxOBbIX  B3HOCOB. 2 |
oBbIllEHVE CTaBOK MPWBENO K BPEMEHHOMY 3aMefJjlIeHuIo 0% +
POCTa 3KOHOMMYECKOW aKTUMBHOCTW, 1 B UTOre peanbHbiv BBIM B jof’ 1
anpefne ysenuuunca scero Ha 3,3% r-r, nocne Toro Kak no £%
mtoram | keaptana 2011 r. npmubasun 4,1% r-r. B mae % E CT; § i ?5 § ; E r:% ; é
peanbHbln BBl yckopun rogoson poct Ao 3,8% - 370 S S S

cBnaeTenbcTByer 0 TOM, 47O 3KOHOMWKKa Mo Oonbluen 4Yactm
cnpasumnacb C HeratMBHbIMKM  nod1edCTBMAMKM  NOBbILLEHNA

WcmoyHuku: Poccmam

coumanbHbIX nnatexen. EQNHCTBEHHBIM PUCKOM Of1If 3KOHOMMYECKOro poCTa OCTaeTcA COKpalleHWe peasibHbIX AOXOL0B
HaceneHusl, B Mae yCKopmBLUeecs 10 MUHYC 7% rof K rogy ¢ MUHYC 3,8% B anpene. OT4acTV JOXOLbl MOTMM ObITb BbIBEAEHBI B
«TeHb», YTO TPaKTyeTCcad OMULUMaNbHOW CTaTUCTUKOM KakK CHUXeHWe. Henpekpallaloweecs CHUXEeHWe peasibHbIX LOXOL0B
HaceneHus NpeacraBAseT PUCK AN BHYTPEHHEro Cnpoca, KOTOPbIV ABASETCA ABMraTeNeM pocTa 3KOHOMUKN. TeM He MeHee Mbl
CYUTAEM, YTO BHYTPEHHWI CMPOC OCTAETCS CYLLeCTBEHHbIM U AOMKEeH obecneynTb HekoTopoe yckopeHue pocta BBIM Bo |l
nonyrogmm 2011 . BHYTpeHHUM CNpoC nopAepXano 3aMeTHOe yBeNMYeHMe PO3HWYHbIX MPOoAdaXx, rofoBOW POCT KOTOPbIX
ctabunusnposancs B auanasoHe 5-6% (+5,5% B Mae, +5,6% B anpene) Onarogaps CTPEMWTENIbHOMY PaCLUMPEHMIO
KPeAMTOBaHWA N YKPeneHmio NoTpednTeNbckon yBepeHHOCTU. CUTyaLMs Ha pbiHKe TpyAa 3aMeTHO ynyYLUnMnach No CPaBHEHWMIO C
Ha4anoM roga: yposeHb 6e3paboTuLibl CHU3WUNCA B Mae 110 6,4% ¢ 7,2% B anpene (1 ¢ 7,8% B aHBape). Taknm 0Opasom, 4ncno
0e3paboTHbIX COKPATUOCh MPAKTUYECKN L0 NPedKPU3UCHBIX 3HaYeHWI UoHs—aBrycta 2008 r. Mo Hawemy nporHosy, Bo I
NONYroANM TEKYLLIEro rofa PoCT POCCUMIACKON 3KOHOMUKM CoCTaBnT 4,5% r-r (+4,3% no ntoram 2011 r.).

OTyeT onybnmKoBaH BYepa.

Anekcevi leBsiToB, devyatovae@uralsib.ru
Onbra CtepuHa, sterinaoa@uralsib.ru
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HOBOCTU SMUTEHTOB

HJIVMIK (BBB-/Ba1/BBB-)
HJIMK 3akpbin caenky no Bbikyny 50% B CI c Duferco

HJIMK 3akpbin cpenky, petanu KOTOpon CTanv U3BeCTHbI ewe B anpene. CornacHo paHee 0bHapogoBaHHbLIM AaHHbIM,
cyMMa caenku no ebikyny HITMK ocTaBlumxcs 50% B Steel Invest & Finance (SIF) coctasmna 600 mnH gonn. Onnata npovsonger
B TeYeHWe YeTblpex NeT YeTbipbMsi PaBHbIMK HacTAMM U OyAeT MOSMHOCTBIO MOKPbITa M3 COOCTBEHHbIX OEHEXHbIX CPedcTB
kKomnaHun. MprobpeTaeMble akTMBLI ByaoyT KOHCONMAMPOBaHbI Ha OanaHce HIAMK ¢ 1 wiong 2011 r. Mpodune HIMK
MOMOJTHUTCA CEMbIO MPOKATHBIMW aKTUBaMU MPOM3BOACTBEHHON MOLLHOCTBIO 5,5 MITH T, @ TakKe CeTblo COBITOBbIX U CEPBUCHBIX
KoMMNaHuin. CTOUT OTMETUTb, YTO Hapady co caenkon HITMK nepepaet Duferco psag yObITOUYHbIX akTMBOB, BKIlOYash MPOKATHbIV
CTaH MoLWHOCTbIO 0,3 MAIH T CTanu B rofl, a Takxe cTanennaBuibHble MolHocTh Carsid (2,1 MAH T) 1 31eKTpoAyroByio neyb Ha
npeanpusTim Louviere. 3T0 NO3BOIUT aHHYNMPOBATL NpefocTaBneHHble CM akuMOHepHble 3aiMbl B 06beMe 334 MnH Jonn., a
HIIMK cmMoxeT crnafmTb HeraTMBHbIV 3pheKT Ha nokasaTeny peHTabenbHOCTY.

JdonrocpoyHbin 3pdeKT oT KOHCONNAALUM aKTUBOB Mbl OLLeHMBaeM KakK NMONIOXXUTEeNbHbIN. B JoNrocpoyHon nepcnektnee
Mbl MOMOXMTENbHO OLEeHMBaeM 3pdekT OT KoHconmaaumMm aktneoB SIF. HecMoTpsi Ha To, 4TO caMu no cebe NprobpeTeHHble
aKTNBbl HU3KOPeHTabebHbI, Mbl OXXMAAEM, YTO UX KOHCOMMAALMS MOXKET OKa3aTb MONOXUTENbHbBIN CUHEPreTUYeckmi 3chdekT Ha
OunsHec HJIMK. Bo-nepsbix, npuobpeTaemble akTMBbl He TPebyloT CyLIeCTBEHHbIX KanBMOXeHWM, Tak Kak nporpamMma
MOZEPHM3aLMM Ha HUX yXe 3aBeplueHa. Bo-BTopblx, Onarogaps aktveam SIF HIIMK cMoXeT B NonHom Mepe 3a[encTBOBaThb
HEAABHO BBEAEHHbIE B KCMyaTaUMio MOLLHOCTM MO NMPOW3BOACTBY CsiboB (Bbinyck 3,4 MAH TOHH B rof), 6asupyiouimecs B
Jlnneuke. Mo pesynbtatam 2010 r. 3arpy3ka MOLLHOCTEN Ha NP1obpeTeHHbIX 3aBoflax coctaBmna 60%, oaHaKo K KoHuy 2013 T.
KOMMaHMA NNaHUpyeT ee yBeNN4UTb Kak MUHUMYM 80 70%.

[lonroBasi Harpy3ka ocTaHeTcs KOMCMOPTHOM, HO oGnurauum HeumHTepecHbl. COrnacHo MMeloWencs WMHhopMaumn,
NyGanyHbIM fonr koHconnampyemoro Cr Ha KoHew, | kBapTana 2011 r. coctasun 1,13 mapa gonn. (Ynctbii gonr HIMK 3a aToT
xe nepuog — 1,384 mnpa Aosnin.), 4to 1 Byaet oTpaxeHo B Ganance HIIMK nocne koHconuaaumm. YHuTbiBas Hall NporHo3 no
EBITDA komnaHuu B gmnanasore 3,1-3,5 mapa gonn. Ha koHew, 2011 1., Mbl OXMAAEM, YTO COOTHOLeHMe YucToin ponr/EBITDA
He npeBblcnT 1,0. Takylo >Xe YBEPEHHOCTb BbIPA3MW U NPefCcTaBUTENM KOMMAHWW, W PEUTUHIOBOE areHTcTBo S&P,
noATBepAmBLLEe KpeanTHbIN perTuHr HITMK Ha ypoBHe «BBB-» y>e nocne 3asiBneHns 0 KOHConuaaumu aktmeoB. Mexay Tewm,
Mbl MO-MPEXHeMY He BUAUM 1Oen B 00paLLalowmMxcs Bbinyckax obnuraumn HIIMK, Toprylowmxcs co cnpefgoM 90-95 6.0. k
O®3, 1 cyUTaeM MX MHTEPECHBIMWU WUCKIIOYUTENBHO AN1 KOHCEPBATMBHbIX WHBECTOPOB, HALENeHHbIX Ha MoMyyeHne TekyLlewn
[OXOAHOCTH.

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru

Fpynna JICP (-/B2/B)

JICP npuBnekaet kpeput CoepbaHKa Ha CTPOUTENBbCTBO KUPMUYHOIO 3aBOAa

KomMmnaHus coxpaHsieT Kypc Ha BepTuKanbHyio UHTerpaumto. CoepbaHk 1 pynna JICP goroBopunuce o6 OTKPbITUM
KPeaUTHOW NMHUM JlodepHeMy npednpuatiio aesenonepa (OAO «Mobena JICP») Ha o6yt cymMy 6,273 Mipg py0. CpoKOM Ha
10 net. CpefcTBa MPUBMEKAIOTCS Ha CTPOUTENIbCTBO KMPMWMYHOMO 3aBofda B KMPOBCKOM paiioHe JleHMHrpafdckor obnactu
MIaHMPYEMOM MOLLHOCTbIO 220 MIH LUT. YCIOBHOTO Kuprnuda B rof. Mpofykums OyaeT npou3BOAMTLCS Ha TPEX JMHWAX:
MOLLIHOCTb MePBOV NMNHN (CTPOUTENbHbBIN KMPMWY) coCcTaBmT 120 MIIH LUT. YCIIOBHOTO KMPMMYa B rof, BTOpow (MUeBon Knupnmy)
— 75 MIH WT., TpeTben (cneumspenys: LOPOXKHO-TPOTYapHbIN KMPMWY, Kepamuyeckas dacafHas nnoutka v T.4.) — 25 MAH Wwr.
OOWMn pa3Mep WMHBECTUUMIA B MPOEKT, MO OLeHKe KOoMMaHwuu, coctaBnset 10,2 mnpn pyb. PelieHwe mocTpouTb HOBbI
KAPMWYHBIA 3aBog, (MpMMeYaTenbHo, YTO 3TOT MPOEKT peanu3yeTcs C Hyns, BKIIOYAs TPAHCMOPTHYIO W WMHXKEHEPHYIO
NHPACTPYKTYPY) YKIAAbIBAeTCs B PYCIO OOBLABNEHHOW KOMMaHWEer MONUTUKKM, NpefyCcMaTpMBAIOLLIEN BepTMKanbHYIO
MHTerpaumio bnsHeca. B cepenuHe nioHa Mpynna JICP coobuwimna o npnobpeteHnn 93,44 % NogMOCKOBHOMO KMPMNYHOIO 3aBofa
OAO «[NaBnoBckas Kepammka» NPOU3BOACTBEHHOM MOLLIHOCTbIO 70 MIH LUT. YCNOBHOMO KMpnYa B rof 3a 1,238 mnpa py6.

[JanbHerwasa aMHaMUKa AONroOBOW Harpy3ku HeouyeBUAHa. Ha Hal B3rnsg, coobLLeHNe O MPUBMIEYEHMN HOBOW KPELUTHOM
JIMHWW ONS CTPOUTENbCTBA HOBOMO 3aBOAA B KPATKOCPOYHOW MepPCnekTMBE HOCUT YMEPEHHO HeraTMBHbIN XapakTep, Tak Kak, no
BCEV BUIAMMOCTM, 3TO MPUBELET K YBENMYEHWIO [ofira B abCOMOTHBIX UMdpax M, BEPOSTHO, TakxKe CTaHeT MPUYMHOW pocTa
OTHOCUTESIbHOM JONIOBOV Harpy3km B TepMuHax Yuctbin gonr/EBITDA. MocnegHu no utoram 2010 r. Beipoc ¢ 2,5 go 3,5,
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HEeCMOTPS Ha CHUXeHMe YncToro fonra go 30,2 mapa py6. ¢ 36,6 Mmipa py6. Ha koHew, 2009 r. Takast AMHaMKUKa KoadhduULMeHTa
obycnoBneHa HeBaxXHbIMW pe3ynbTatamun | nonyrogms 2010 r. (B 2010 r. koMnaHWs chana B 3KCMyaTaLumio 3HaYUTENbHbIN
06bEM HEOBUXMMOCTU, MOCTPOEHHOW MO rockoHTpakTaM 2009 r. Mo LeHaM HMXe pbIHOYHbIX). CTOMT OTMETUT, YTO Il nonyrogne
2010 r. Bblmanocb kyna Oonee ycnelwHbiM, YeM MepBOe, U, XOTA MO MTOraMm rofa KOMMaHWM He y[anocb MokasaTb
NoNoXUTENbHYIO ANHaMUKY, BO |l nonyrogumm JICP nonyymnna no3nTuBHbIA MMNynbC Ha 2011 1., Ha KOTOPbIV KOMMAHWSA BO3NaraeT
ocobble Hafexabl, PacciMTbIBas Ha BOCCTAHOBMEHWE PbIHKA HEABMXMMOCTU M, CNefoBaTenbHO, yBenudeHne npopax. Ecnu
MPOrHo3bl KOMMNaHun cOyayTcs, LONroBas Harpyska MOXET COKPaTUTbCS K KOHLYy Tekyllero roga C rnornpaBkon Ha CKOpOCTb
MCNOMNb30BaHMA HOBOW KPeAUTHOW NNHNN.

JNVHHbIE BbINyCcKM OGNUrauuin oueHeHbl CNpaBeAJINBO, KOPOTKUE BbIrnAasaT Gonee npuenekaTtesnbHo. 1o Hawemy
MHEHWIO, ANVHHbIE BbiNyCkM pybneBbix obnuraumi Mpynnel ICP (BO-2, BO-3), Topryowmecs co cpefHUM cnpefoM K O3 B
pa3mepe 200 6.1., CNpaBeAIMBO OLEeHeHbI PbiHKOM. Beinycku cepum BO-1 m cepum 02 TopryloTcs co cnpenom 250-280 6.n. n,
Ha Hall B3rnafg, BbIMMSAAT NPUBEKATENbHO C MOMNPaBKOW Ha HeBbICOKYtO Atopaunio — 0,97 n 1,46 cooTBETCTBEHHO. Mexay Tem
HOBOCTM O MOTEHLMANIbHOM YBENIMHYEHUN [OrOBOV Harpy3ky HeraTuMBHbI Of19 KOTUPOBOK. [lonoxuteneHble (akTopbl MOryT
NOSIBUTLCA B MOMEHT MyOnMKaLmMm OTHETHOCTM 3a | nonyrofme TekyLLero rofa, pasyMeeTcs, ecnim auHamMmka AOXOOHbIX cTaTel
0TPa3nT NpofomkeHme TeHaeHuMn |l nonyrogms 2010 r., HECMOTPS Ha CE30HHbIN haKTop.

AHapevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

5 monsa

6 nons

7 vitons

8 nons

11 mionsa

12 nions

13 nions

14 vions

15 mions
18 nions

19 nions

21 miong

22 wiong
25 niong

26 nions

27 wions

JeHeXHbIn
PbIHOK
15 nions
20 nion4
25 miong

28 uionsa

Pa3metleHne OCK ESC-13 (10 mnpg pyb.). Odbepta Moccensnpom OuHaHc-2 (1.5 mnpa pyo.).

Odbepta Makpommp-PuHaHc-2 (1.5 mnpg py0.). MoraweHre OP3-25066 (40 mnpg pyo.).
MoralueHne baHk MeTpokommepl-4 (3 mnpga pyb.). MorateHe PXO-8 (20 mnpa py6.).

PasmeleHme JNIK YPAJICME BO-04 (3 mnpa py0.). PazmelleHe HoBrkombaHk BO-01

(3 mnpa py6.). OdbepTa TexHoHVKOIb-®uHaHc-2 (3 mnpa py6.). Morawexne CTpoiMHayCTpurs-
1 (1 mnpa py6.). MoraweHwe TparcKpeantbark-3 (5 mnpa py6.). Morawerne Kayctuk-2

(0.85 mnipa py6.).

MoraweHre IMAnbsHC — OuHaHc-1 (2 Mnpg py6.). MoraweHne HOMOC-JIM3WHT- 1
(3 Mnpg py6.).

Ocbepta TIK-1-2 (5 mnpg py6.).

Pa3meLLeHme CKB-6aHk 5O-6 (2 mnpg pyb.). Pa3melleHre Poccenbxo3baHk-14 (10 mnpg pyo.).
MoratueHne XaHTbl-MaHcuick CtponPecypc-2 (2 mnpg py6.).

MoralueHwve Bonrorpaa-34003 (0,9 mnpa py6.).

Odbepta BuimnenKom-MHeect-3 (10 mnpg py0.). Odepta BTE-JnsuHr GuHanc-2 (10 mnpa py6.).
MoratueHwve JICP-UHBecT-2 (3 mnpg pyob.).

Odbepta Dopmart-1 (1 mnpa pyb.). OdepTa NMpomceazbbaHk-2013 (150 MAH fonn.).
Morawerne THK-BP-2011 (500 maH gonn.).

OdepTa HuxHe-JleHckoe-WHBecT-3 (1 Mnpa py6.). MoralueHne KpacHospck-34010
(0,1 mnpa py6.). Morawwexue Nvneukas obnactb-34004 (1,5 mnpa py6.).

Odepta PMK Mapk Mnasa-1 (0,5 mnpa py6.). OdepTa Poctenekom-12 (1,5 mnpg py0.). OdepTa
Pazrynan-@uHaHc-5 (2 mapg pyb.). Morawenne PBK-®uHaHc-01 (1,75 mnpa py6.). MorateHue
KOMOC TPYMM-1 (2 mnpga py6.). MoraweHue JIK YPATICUB-2 (5 mnpa py6.). MoraweHwe MAM
BaHk-2011 (200 mnH gonn.).

MoralueHwe J13Kctpon-2 (2,5 mnpg py6.). Morawerwve Kb Kegp-3 (1,5 mnpa py6.).
Odbepta TpaHc®uH-M-3 (1,5 mnpg py6.).

Odbepta HuxHe-erckoe-HeecT-3 (1 mipa py6.). MoraweHue Xuncoumnoteka-OuHaHc-3
(1,5 mnpa py6.).

OdbepTa PXO-19 (10 mnpa pyb.).

Bbinnarta cTpaxoBbix B3HOCOB
Boinpata 1/3 HAC 3a | kBapTan 2011 1.
Bbinnata akumsos n HAMN

Bbinnata Hanora Ha I'Ipl/l6bIJ'Ib
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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, % noraweHus
05.07.11 Moccenbnpom OurHaHc-2 1500 100 12,25 12,25 23 anpensa 2012
06.07.11 Makpomup-DrHaHc-2 1500 100 7,75 - -
07.07.11 TexHOHNKONb-OuHaHc-2 3000 100 13,5 13,5 8 ceHTabpsa 2011
11.07.11 TrK-1-2 5000 100 16,99 - -
BbimnenKom-WHBecT-3 10000 100 15,2 - -
14.07.11
BTE-JIM3UHI ®UHaAHC-2 10 000 100 7.0 - -
®opmat-1 1000 100 17,0 17,0 12 nekabps 2011
15.07.11
MpomcasizbbaHk, 2013 150 USD 100 10,75 10,75 15 vionga 2013
19.07.11 HuxHe-J1eHckoe-IHBecT- 1000 100 14.0 ] i
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 115 95.07 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13 10.0 225 100.24 100.25 100.40 7.83 3.98 0.78 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 89.7 101.65 500011 100.00 102.50 7.85 2.00 3.69 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 112.0 100.90 | 0.80 220 100.10 101.00 7.28 2.05 4.49 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 124.2 99.95 80 99.80 100.30 8.52 2.08 5.29 /A3/BBB (buHaHCbI
AMXKK 1706 8000 R 9.05 15.07.11 15.04.22 131.3 106.00 | 2.50 751501 104.90 105.40 8.34 213 5.68 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.000 15.07.11  15.04.16/ 15.07.23  58.0 146.5 101.01 127 280 101.01 101.99 7.97 1.97 3.67 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 200.3 102.65 102.30 103.00 8.56 21 8.02 /A3/BBB (buHaHCbI
AVKK 406 900 R 870/ 01.08.11 01.02.12 7.1 101.98 101.84 102.15 5.32 215 | 054 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.07.11 15.10.12 156 | 10152 | 052 101.00 101.58 544 180 | 0.71 JA3/BBB hMHaHChI
AVKK 606 2500 R 740 15.07.11 15.07.14 369 | 101.20 60 000 100.50 101.50 6.92 182 | 1.73 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.07.11 15.07.16 613 | 100.89 759 100.89 101.09 758 190 | 274 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18  33.0 846 | 100.67 100.65 10250 | 7.46 1.91 1.72 JA3/BBB hMHaHChI
AVXKK-A19 6000 R 7.70,  15.08.11  15.05.15] 15.11.24/ 47.0 162.8 101.24 100.30 101.20 7.53 1.92 3.12 /A3/BBB
And-02 1000 R 1125 231211 2312110 2112120 6.0 179 100.92 40 000 100.61 101.25 9.41 5.56 043 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 3.8 100.76 100.51 100.80 5.42 3.91 0.29 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.04.12] 15.10.13) 10.0 278 101.72 101.40 102.00 5.92 4.04 0.74 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 3.0 26.9 102.10 | 0.55 1587 101.61 102.75 4.09 6.86 0.22 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 11.0 29.0 106.80 1 106.80 107.35 5.91 6.47 0.81 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 35.0 120.2 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 35.0 120.2 cbipbe
Anpoca-20 3000 R 8.95  27.09.11 23.06.15 48.3 105.00 | 0.05 23316 104.70 105.01 7.69 212 3.16 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 24.0 482 102.84 112 021 102.69 102.99 6.82 2.00 172 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11  28.06.13] 23.06.15 24.0 483 102.90 1693 692 102.81 102.92 6.82 2.00 173 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 48.2 104.85 | 0.05 80 405 104.91 104.95 7.74 2.13 3.14 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 32.0 55.8 102.00 | 0.02 9329 99.00 102.00 7.52 4.03 2.15 BB/Ba1/B+ GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 1.2 101.06 7229 101.06 101.15 16.86 4.44 0.45 TOproBnst
ATOoM3HNPO6 10000 R 750  15.08.11 15.08.14 37.9 100.50 534 100.50 100.95 7.30 7.46 2.54 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 215 101.80 60 030 101.80 102.17 6.65 3.80 1.60 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 215 102.15 60 066 101.90 102.15 6.44 3.78 1.60 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 111011  13.10.11] 09.04.13 3.0 21.5 100.50 25000 100.47 100.60 6.13 4.02 0.26 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 9.0 271 100.55 20 000 100.50 100.75 6.80 3.72 0.67 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 18.0 29.7 101.92 | 0.02 7.20 4.16 129 /Ba3/ GaHku
BankMock-1 10000 R 645  29.07.11 29.07.11 0.8 100.05 | 0.05 100.00 110.00 5.71 3.21 0.06 BBB-/Ba2/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 19.3 100.06 100.00 100.95 7.64 3.76 1.37 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 18.0 66.3 108.00 50 600 108.01 108.12 6.73 5.77 1.30 cbipbe
BaluHedTb-02 15000 R 1250 201211 21.1212] 13.12.16) 18.0 66.3 108.00 | 0.07 517 107.94 108.14 6.73 5.77 1.30 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 18.0 66.3 108.00 61614 107.85 108.12 6.73 5.77 1.30 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 7.8 101.00 53 100.99 101.00 15.78 8.39 0.52 MeTannyprus
BuHbaHk-2 1000 R 885 28.10.11  28.04.12] 29.04.13 10.0 22.2 100.26 50 001 98.00 100.90 8.67 4.42 0.73 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 61.0 84.8 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 33.3 101.69 100.36 102.99 7413 3.78 2.31 GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 20.1 101.47 101.55 102.00 6.60 3.66 1.46 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 16.0 217 101.42 6.26 3.61 115 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 16.0 217 101.36 6.31 3.62 115 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 735 141011 1210.12] 11.10.13] 16.0 217 101.54 6.16 3.61 1.15 JoT03BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 241 103.10 | 1.70 6.31 3.82 1.76 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 291211 27.06.13 241 103.03 | 1.63 6.35 3.82 1.76 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 7.35 141011 1210.12] 11.10.13] 16.0 21.7 101.82 5.92 3.60 1.16 JoTo3BaH/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3494 102.09 102.30 8.48 2.10 10.24 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 19.6 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 22.07.11 19.07.13 24.9 104.71 103.75 107.00 6.85 4.40 1.72 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 1520 12.07.11  14.07.11] 08.07.14, 0.0 36.7 100.35 285 609 100.35 100.37 7.55 0.03 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 52.1 101.80 | 0.75 230671 101.06 102.00 7.94 4.07 3.37 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 52.1 101.15 | 0.10 333 649 101.10 101.80 8.13 4.09 3.36 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 5.0 16.6 100.09 | 0.09 1 96.03 100.09 8.57 4.48 0.35 /B2/B GaHku
BogokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 54.0 101.66 101.00 102.00 8.52 4.32 3.46 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 204 98.59 8.59 3.79 145 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13] 10.0 279 100.98 | 0.03 100.93 101.22 7.72 4.44 0.73 B2/ GaHku
BTB - 506 15000 R 740  21.07.11 17.10.13 27.9 101.25 75 101.10 104.11 6.98 1.82 1.96 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.0711  13.07.12] 06.07.16, 12.0 61.0 101.63 306 101.25 101.64 5.63 1.77 0.93 BBB/Baa1/BBB | GaHku
BTBE 24-1-UN 15000 R 9700 14.09.11  20.12.11) 10.12.14, 6.0 418 101.86 500 102.10 102.30 5.36 2.37 043 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 20.7 101.71 100 101.85 102.30 6.69 1.86 1.50 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 20.7 102.00 | 0.40 297 101.70 102.30 6.50 1.86 151 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 20.7 101.95 19000 101.80 102.00 6.53 1.86 151 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 31 101.82 101.56 4.23 5.63 0.24 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 7.0 19.4 99.50 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 11.0 232 99.71 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 14.0 32.1 100.95 100.90 6.02 341 1.04 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14, 10.0 40.7 100.91 100.82 5.96 1.75 0.72 BBB//BBB (puHaHCbI
BTB-Nua®02 10000 R 700 120711 14.07.11] 07.07.15 0.0 48.8 100.05 3.87 1.74 0.03 BBB//BBB (buHaHCbI
BTB-Nna®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 27.0 60.0 99.97 99.25 100.03 7.10 1.72 1.57 BBB//BBB (buHaHCbI
BTB-Nn3®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 21.0 60.0 100.01 99.85 100.05 6.81 1.66 1.31 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 5.0 65.9 100.47 100.40 101.03 5.84 1.70 0.40 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 7.0 74.0 100.77 | 021 8599 100.67 100.77 5.71 1.74 0.52 BBB//BBB (buHaHCbI
BTB-N3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 1.0 74.0 100.20 12 960 100.14 100.28 4.49 1.66 0.10 BBB//BBB (puHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 77.0 113.0 100.19 | 0.04 1448 991 99.70 100.19 7.86 3.93 4.82 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 28.0 113.0 100.65 91003 100.60 110.20 6.58 342 2.08 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 58.0 118.2 100.61 | 0.11 764 523 100.50 100.61 7.89 3.92 3.67 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850  14.07.11  09.07.15] 02.07.20, 49.0 109.5 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 34.0 118.7 100.70 115001 100.00 101.00 7.34 371 2.35 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 58.0 118.7 102.20 | 0.30 15504 102.20 102.75 8.19 4.20 3.65 BBB//BBB+ (buHaHCbI

B3b-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 58.0 1187 10215  0.30 5000 10220 104.20 8.20 4.20 3.65 BBB//BBB+ (hUHaHChI




Fixed Income Daily 05.07.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 36.2 | 119.70 | 0.15 40020 119.68 119.74 6.48 5.73 242 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 11.9 | 107.65 35024 107.25 107.65 5.09 6.08 0.90 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 38 100.60 90 100.60 101.25 5.09 347 0.30 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 31.8 | 101.48 99.71 101.80 6.71 3.55 2.22 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 29.0 /Baa3/BB GaHku
lasnpomb 3 10000 R 575 11.07.11 10.10.11 33 /Baa3/BB GaHku
asnpomb 4 20000 R 785 171111 15.11.12 16.7 99.95 95.05 6.90 3.42 124 /Baa3/BB GaHku
[asnpomb 5 20000 R 685 241111 221112 16.9 | 100.01 95.05 6.95 342 125 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 29.6 | 101.42 101.05 101.70 7.23 3.83 2.10 /Baa3/BB GaHku
asnpomHedpts 5O-5 |+ 10000 R 715  11.10.11 09.04.13 21.5 | 101.40 300 000 100.10 102.60 6.39 3.52 1.57 /Baa3/BBB- cbipbe
asnpomHedps 5O-6 |+ 10000 R 715  11.10.11 09.04.13 215 | 101.40 100 000 101.20 101.70 6.39 3.52 1.57 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890  09.08.11  30.01.18] 26.01.21 80.0 @ 116.5 10460 0.70 296 005 104.68 104.85 8.14 4.24 4.62 /Baa3/BBB- cbipbe
[a3npomHedTb-3 8000 R 1475  19.07.11  23.07.12 12.07.16, 13.0 = 612 | 109.34 4183 109.16 109.29 5.37 6.73 0.91 /Baa3/BBB- cbipbe
TasnpomHedTb-4 10000 R 820 18.10.11 10.04.18] 09.04.19 820 | 945 & 100.60 140 163 100.26 10060 | 8.24 407 | 485 /Baa3/BBB- | cbipbe
[asnpomHedTb-8 10000 R 8.50  09.08.11 02.02.16 55.8 | 103.10 490001 102.70 103.50 7.83 411 3.51 /Baa3/BBB- cbipbe
[a3npomHedTb-9 10000 R 850 09.08.11  02.02.16/ 26.01.21 56.0 @ 116.5 @ 102.55 250001 102.25 105.00 7.98 4.13 3.50 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 2109 | 95.00 9.14 525 10.18 TpaHcnopt
noGakcbank 6O-01 5000 R 830  16.08.11 16.02.13 198 10140  0.10 87.07 7.50 4.06 140 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8.100 220711 25.01.12] 22.07.13 7.0 25.0 | 101.45 1 100.65 101.45 5.39 3.96 0.51 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 120 & 296 @ 101.18 100.50 101.80 6.78 4.01 0.87 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13 120 & 296 & 101.19 100.50 6.77 4.01 0.87 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 55 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 3.0 69.7 | 100.45 7043 100.45 100.55 6.76 4.59 0.22 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 6.0 30.0 | 100.63 99.77 100.80 6.98 4.09 0.44 BB/ MalLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412) 22.04.14 100 @ 34.1 100.25 150 001 99.50 7.28 3.73 0.74 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 220414 220 341 100.73 10210 100.65 100.90 7.95 4.08 1.57 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 22.0 92.00 TOproBnst
[OBTr-0 02 5000 R 7.75  21.07.11 18.07.13 24.8 26.97 | 897 2 10.00 26.97 117.19 14.33 0.74 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 204 100.00 aHepreTuka
[enbTaKp-6 5000 R 7200 211211 25.06.14) 15.06.16, 36.0 = 60.3 | 100.25 6700 100.21 100.25 719 3.58 2.54 GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 36 98.00 /loTo3BaH TOproens
JIMLEHTPo61 1150 R 850  06.12.11 26.05.15 474 99.50 1.00 5 98.01 99.50 8.84 4.31 3.10 TOproBnst
EABP-3 5000 R 10500 011111 031111 25.10.16, 4.0 64.7 | 101.71 101.70 101.80 513 5.15 0.32 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11  11.02.14] 06.02.18 32.0 & 80.3 | 101.04 100.96 101.09 7.25 3.80 2.26 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 22 100.13 | 0.05 100.00 100.25 3.52 1.05 0.17 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 35.8 | 100.50 100.00 101.00 4.09 1.04 2.67 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 9.50  13.07.11 09.04.14 33.7 | 100.52 100.05 101.00 3.16 0.94 2.54 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 60.3 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 210 1058 103.98 0.18 147 146 103.68 103.98 6.86 4.43 149 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 9.95 311011  28.10.15] 19.10.20 53.0 & 113.2 @ 106.20 92 105.50 106.29 8.37 4.67 3.31 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13] 13.0320 21.0 1058 103.88 @ 0.08 132 895 103.65 104.00 6.92 4.44 149 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 53.0 @ 113.2 @ 106.24 106.00 106.39 8.36 4.67 3.31 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 60.0 = 120.5 10045 0.15 99.92 100.55 8.44 417 3.80 MeTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.05.21 60.0 = 1204 @ 100.55 @ 0.20 164 002 100.10 100.55 8.41 4.16 3.80 MeTannyprus
EBpoXum-02 5000 R 890  05.07.11 03.07.15/ 26.06.18 49.0 = 85.0 | 103.17 7.94 4.30 3.19 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 53.0 @ 89.7 | 100.80 99.90 100.83 8.04 4.08 3.58 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 9.2 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 9.7 98.01 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 14.8 100.00 (buHaHCbI
3anCu6 650-01 2000 R 9.75 231211 271212 20.06.14 180 @ 36.1 100.24 | 0.04 100.20 100.50 9.69 4.85 129 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 43 100.80 | 0.02 2267 100.71 100.80 5.81 4.01 0.33 B/Ba3/ GaHku
3eHuT 506n 5000 R 750 06.12.11  05.06.12] 04.06.13 11.0 | 234 | 100.63 100.65 100.80 6.89 3.72 0.85 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 05.07.11 050712 01.07.14 120 364 @ 101.28 6.73 3.94 0.89 B/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13, 9.0 214 | 100.42 23000 100.42 100.52 6.61 3.54 0.70 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 15.0 | 27.0 @ 100.95 17014 100.88 100.99 6.97 3.87 1.10 B/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 17.0 = 352 | 100.10 3 100.10 100.24 7.30 3.65 1.26 B/Ba3/ GaHku
3CH-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 60.0 = 241.8 100.50 = 0.04 100 000 100.00 100.68 8.80 4.34 3.75 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 60.0 & 241.8 @ 100.05 100 001 100.00 100.70 8.92 4.36 3.74 TpaHcnopt
VIKC5®uH 01 9000 R 795  05.07.11 01.07.14 36.4 99.43 8.34 3.99 242 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 36.0 @ 59.8 99.65 99.50 100.40 8.04 3.88 2.46 1B+ TOproBnst
VHBectToprbank 6O-0° 2000 R 960 251111 250512 251113 11.0 | 29.2 @ 101.00 21090 100.85 101.25 8.57 4.79 0.80 GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 49 103.59 | 0.29 626 103.50 103.60 7.68 8.06 0.38 cepBuC
WHtypuer-2 2000 R 14000 221111 29.07.11) 21.05.13 1.0 229 | 103.01 | 0.02 100 000 102.70 102.99 6.78 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 26.6 | 10324 | 0.24 102.85 103.30 7.75 4.47 1.84 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 33.6 | 100.08 100.05 100.35 7.70 3.79 2.33 JoTo3BaH/B- aHepreTMKa
Vipk3Hepro1 5000 R 1550  01.12.11 28.11.13 29.3 | 102.71 103.61 14.61 7.52 1.81 JoTo3BaH/B- aHepreTMKa
Wrepad-1 5000 R 850 22.11.11 20.11.12 16.8 | 100.00 100.00 103.00 8.67 4.24 122 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 18.0 & 299 @ 101.75 100.10 7.85 441 129 aBTonpom
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 315 | 101.71 | 0.21 101.50 101.80 8.01 4.22 213 aBToONpoOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 26.7 TOProBnst
Kayctuk 2 850 R 18.000 07.07.11 07.07.11 0.1 XAMUS
Kenp-60-01 1500 R 925 281211 11.01.13 28.06.14  19.0 = 36.3 | 100.00 200 000 100.00 100.15 9.23 4.64 1.33 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 357 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 5.0 90.03 JoTo3BaH/ GaHku
Koke 02 5000 R 12000 15.09.11 15.03.12 85 103.86 102.50 6.33 5.76 0.63 /B2/B meTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 353 | 100.95 32 100.85 101.00 8.49 4.30 240 /B2/B meTannyprus
Komoclp. 1 2000 R 1350  14.07.11 14.07.11 0.3 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 75 105.59 | 0.19 237 105.41 105.70 7.37 3.90 0.55 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 17.08.11 15.02.12 75 101.26 41 101.35 101.57 791 241 0.56 /loTo3BaH TOProBnst
Koneiika 50-01 3000 R 950  26.07.11  30.07.12 23.07.13 13.0 250 @ 101.85 29 101.90 102.30 7.76 2.33 0.94 IloTo3BaH TOproBnst
Koneiika 60-02 3000 R 9.000 05.07.11 01.10.13 27.3 | 102.04 8.24 220 1.86 IloTo3BaH TOproBnst

Kpaituect6atk 606-1 1500 R 925 191011 19.10.12) 19.04.14/ 16.0 = 34.0 & 100.10 30 100.10 100.30 9.36 4.63 1.12 GaHku
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KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 34.3 | 100.30 100.01 8.13 4.05 2.35 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 140 @320 @ 10149 0.03 101.41 101.57 7.02 4.24 1.00 [/Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14 14.06.21 36.0 @ 121.1 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 58.0 @ 119.1 @ 100.67 @ 042 100.10 100.55 8.70 4.31 3.65 JHepreTuka
KyibA3oT-4 2000 R 8.60  13.10.11 07.04.16 58.0 | 100.90 1854 100.75 100.90 8.54 4.25 3.63 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 23.0 | 107.35 3015 107.35 107.70 8.58 3.37 1.08 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 174 | 107.30 39937 107.27 107.30 8.02 3.68 0.82 B CTPOUTENLCTBO
TleHanepr02 3000 R 854  29.07.11 27.01.12 6.9 101.71 101.46 5.50 4.19 0.52 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 9.6 102.17 101.70 102.00 5.24 3.91 0.73 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 28.07.11 04.08.11] 23.07.15 1.0 493 | 10024 = 0.03 100.10 100.23 4.28 4.60 0.08 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 7.0 31.6 | 10041 | 0.04 15003 100.26 100.46 7.92 4.22 0.54 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11  31.01.13 01.08.13) 19.0 = 253 | 103.15 103.00 103.40 7.79 4.74 1.34 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12] 25.06.13 12.0 @ 241 103.08 102.90 103.05 7.20 5.08 0.91 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 26.6 | 10431 | 013 54 104.11 104.50 7.96 4.78 1.82 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 33.0 | 10317 | 0.07 114 222 103.05 103.20 8.33 4.59 222 B/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 14.07.11 14.07.11 0.3 100.10 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 52 101.10 17 469 101.10 101.15 4.53 3.50 0.41 BBB-/Baa2/BBB- | cbipbe
Tlykoitndo6n 6000 R 740  08.12.11 05.12.13 295 | 101.74 101.53 101.90 6.72 3.63 211 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  08.08.11 06.08.12 13.3 | 108.40 108.01 108.54 5.40 6.14 0.96 BBB-/Baa2/BBB-  Cbipbe
TykoitnB002 5000 R 13.35  08.08.11 06.08.12 13.3 | 108.03 108.00 108.54 5.74 6.16 0.95 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO03 5000 R 13.35  08.08.11 06.08.12 133 | 108.68 108.00 108.54 5.14 6.12 0.96 BBB-/Baa2/BBB- | cbipbe
JTykoiinbO04 5000 R 13.35  08.08.11 06.08.12 13.3 | 108.33 108.00 108.54 5.46 6.14 0.96 BBB-/Baa2/BBB-  cbipbe
TykoitnBO05 5000 R 13.35  08.08.11 06.08.12 13.3 | 108.50 108.01 108.55 5.30 6.14 0.96 BBB-/Baa2/BBB- | cbipbe
IlykoitnBO06 5000 R 920 151211 13.12.12 176 | 104.40 26 289 103.50 104.64 6.06 4.39 1.30 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO07 5000 R 9200 15.12.11 13.12.12 176 | 104.40 7000 103.50 104.64 6.06 4.39 1.30 BBB-/Baa2/BBB-  Cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 26.6 | 102.20 10 000 102.10 102.33 7.26 4.03 1.86 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 26.6 | 101.85 50 000 102.10 102.20 744 4.04 1.86 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 26.6 | 102.20 25000 102.10 102.35 7.26 4.03 1.86 TOproBnst
Marxut BO-04 2000 R 825  12.09.11 09.09.13 26.6 | 102.20 40002 102.10 102.20 7.26 4.03 1.86 TOproBnst
Marxut BO-05 5000 R 8.000 02.09.11 28.02.14 323 | 101.70 10 000 101.10 101.70 741 3.92 2.22 TOproBnst
Marnut 6O-06 5000 R 7.75  25.10.11 22.04.14 341 100.38 500 100.38 100.55 7.73 3.85 2.36 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 8.8 10145 | 0.10 126 000 101.30 101.40 6.18 4.03 0.66 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 5.0 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 211 100.05 | 0.05 95.10 100.10 715 1.74 1.54 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 260711 271011 23.04.13 4.0 220 | 100.62 99.03 101.00 5.22 1.80 0.30 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 8.0 323 | 100.03 100.15 6.03 2.99 0.61 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211  19.1211] 12.06.14 6.0 35.8 | 100.78 100.75 100.85 6.40 4.08 0.43 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 171 107.80 107.50 108.00 6.95 5.90 124 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 33.0 | 101.25 676 101.00 101.50 7.77 4.01 2.26 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 79.2 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 108 | 100.48 95.00 99.84 8.59 447 0.80 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 51.0 @ 111.3 & 106.05 5000 105.70 106.25 8.41 4.70 3.16 /B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.0820 51.0 @ 111.3 @ 106.05 5000 105.70 106.25 8.41 4.70 3.16 B1/ MeTannyprus
Meuyen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 320 @ 1169 @ 10091 = 0.06 100.85 101.10 8.01 4.08 218 B1/ meTannyprus
Meuen 1606 5000 R 825 23.08.11 18.02.14/ 09.02.21 320 @ 116.9 @ 100.93 100.85 101.10 8.00 4.08 218 B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.05.21 60.0 & 120.5 100.50 @ 0.45 102 888 100.00 100.50 8.43 417 3.80 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.05.21 60.0 = 120.5 100.36 205 000 100.10 100.50 8.46 417 3.79 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 23.6 | 100.35 150 100.32 100.35 7.33 3.68 1.7 B1/ meTannyprus
Meuen 406 5000 R 19.000 28.07.11  30.07.12 21.07.16/ 13.0 @ 615 | 112.90 64 852 112.90 112.94 6.44 4.20 0.91 /B1/ meTannyprus
Meuyen 506 5000 R 1250 19.07.11  18.10.12] 09.10.18 16.0 & 885 @ 107.12 = 0.02 190 001 107.01 107.24 6.82 291 1.1 B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 60.0 & 120.7 = 100.00 610 003 99.80 100.50 8.57 4.19 3.80 MeTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 4.0 16.5 | 102.54 152 502 102.40 102.54 5.23 6.08 0.34 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 20.6 | 104.00 40084 104.10 104.29 7.31 4.68 145 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 22.0 | 103.75 45 103.75 104.58 7.62 4.69 1.56 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 7.8 100.00 103.00 741 1.81 0.59 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 07.07.11  18.10.12, 01.10.15 16.0 @ 51.7 99.99 7.34 1.83 1.14 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 21.0711  28.07.11) 17.07.14, 1.0 37.0 | 100.00 5.32 1.84 0.06 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 21 MaLUMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13 8.0 19.5 | 103.00 280 000 102.50 103.50 791 6.54 0.56 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 14 20.43 15.71 25.16 29.89 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  13.07.11 10.07.13 24.6 1948 = 430 15.01 23.95 179.52 | 27.52 0.47 CTPOUTENLCTBO
MKB 0506n 2000 R 740 26.10.11 25.04.12 9.9 99.90 5000 99.80 7.65 3.69 0.74 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 133 | 101.63 26 000 101.46 101.64 7.96 4.61 0.96 B+/B1/ GaHku
MKB 0706n 2000 R 9.76.  19.07.11  24.07.12] 14.07.15 13.0 & 49.0 @ 102.09 101.65 102.00 7.63 4.77 0.92 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 4.0 458 | 100.60 1 100.60 100.80 7.02 4.81 0.27 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 200 321 100.07 | 0.12 99.95 100.15 8.62 421 1.40 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11  19.10.12 15.04.14 16.0 @ 339 99.62 38298 99.59 99.62 8.40 4.03 1.14 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 36.2 | 100.02 99.95 100.04 9.40 4.61 243 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 16.7 = 100.71 98.95 101.00 6.44 342 124 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 6.0 176 | 101.70 4500 101.70 101.94 5.79 4.76 0.43 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13, 9.0 26.9 | 100.40 43006 100.00 101.00 5.87 3.21 0.67 oto3gan/Ba3/BB  MeTannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 323 | 10118 | 0.03 100.50 101.19 7.28 3.77 2.23 oto3gan/Ba3/BB | MeTannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 213 | 101.71 101.60 102.50 6.70 3.75 1.54 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 2.0 20.1 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 05.07.11 050711 03.07.12 0.0 122 [fieBenonmMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 2.2 (buHaHCbI
MOWA 03 5000 R 775 141211 14.06.14 35.9 (buHaHCbI
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 10.0 = 46.1 100.00 10.21 4.99 0.70 B3/ GaHku
Mockomub-3 5000 R 10.000 14.12.11 12.06.13 23.6 B-l/ GaHku
MOCMAPT® 1 2000 R 001 131011 191011 12.04.12 4.0 9.4 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 11.9 99.75 | 045 14 590 99.40 99.95 9.75 4.62 0.87 cepBuC
MocTpAsTd1 7500 R 11.80/ 20.12.11 18.12.12 17.8 /IcC TpaHcnopT

MocaHepro1 5000 R 12500 13.09.11 13.09.11 24 101.47 101.26 101.71 4.79 6.14 0.19 1/BB 3HepreTMka
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MocaHepro2 5000 R 765 250811 010312 18.02.16, 8.0 56.3 | 101.00 & 0.50 61780 101.01 101.60 5.94 3.78 0.60 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 281114 17.0 @ 414 | 105.83 100.35 5.90 4.83 1.28 1IBB aHepreTMka
MOSK-01 3500 R 9.00 28.07.11 11.08.11) 25.07.13, 1.0 25.1 100.20 100.18 3.79 2.24 0.10 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05 06.09.11 06.09.11 21 100.67 | 0.17 100.16 417 3.99 0.17 JHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 10.8 90.00 aHepreTuKa
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14, 2.0 38.3 | 101.65 18 920 101.58 101.65 6.41 8.58 0.15 aHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 27.9 99.46 97.11 100.30 7.38 3.51 1.98 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 52.3 99.85 37 99.50 7.94 3.87 341 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13, 12.06.18 240 845 10271 = 021 6.59 3.88 174 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 34.8 | 100.90 35549 100.80 100.90 7.23 7.51 248 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 13.0 @ 614 | 108.36 69 523 108.36 108.50 5.82 13.12 0.89 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 77.3 | 102.60 249 451 102.55 102.69 8.33 4.23 4.60 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 53.0 @ 113.7  101.25 0.05 335003 101.25 101.35 7.95 4.01 3.45 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 36.2 | 100.00 99.25 100.74 8.37 4.09 249 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 36.2 | 100.00 99.25 100.74 8.37 4.09 249 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 8.0 32.7 | 100.50 105 500 100.50 100.60 9.40 4.99 0.60 GaHku
HK Anbsic BO-01 5000 R 9.25  09.08.11 04.02.14 31.5 | 102.57 20 667 102.55 102.70 8.29 4.50 211 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 24 101.66 100.01 103.30 542 6.87 0.19 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 02.08.11  02.08.13] 21.07.20, 25.0 @ 110.2 = 104.00 0.0 33 102.51 115.00 7.74 4.68 1.73 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 60.0 & 120.7 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 60.0 @ 114.7 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 8.9 90.06 B/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 17.3 | 104.87 104.50 105.29 6.21 4.64 1.28 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 16.1 106.07 | 0.07 106.00 106.10 6.00 5.05 118 BB+/Ba1/BBB-  meTannyprus
HIMK-B0-06 10000 R 7.75  06.09.11 05.03.13 20.3 | 101.82 101.70 102.60 6.68 3.80 147 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 241 102.38 101.25 6.30 3.65 1.76 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.000 241111 250512 251113 11.0 @ 292 @ 101.13 100.85 101.20 7.80 4.46 0.81 GaHku
HOMOC 118 5000 R 740 06.07.11  09.07.12] 02.07.14 120 & 36.5 @ 100.70 6.69 3.66 0.90 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 26.0 @ 749 @ 10224 0.14 101.65 102.40 745 417 1.82 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12) 14.06.13 120 @ 237 99.99 493 99.92 100.00 6.35 3.12 0.88 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 8.0 32.2 | 100.75 10 000 100.60 100.80 5.86 3.44 0.59 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 252 | 101.10 = 0.10 280 547 101.10 101.25 6.52 345 1.80 BBB-/Baa2/BBB-  meTannyprus
HMK-1 3000 R 925 15.07.11 10.07.15 489 | 102.95 102.00 103.50 7.92 224 1.75 TpaHcnopt
HC-twH.-60-01 2000 R 1050  04.11.11 02.05.14 344 | 104.00 103.00 104.00 9.06 5.04 2.28 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 33.9 | 100.75 5000 100.71 100.75 9.93 4.98 2.23 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 106.0 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 10.6 B/l notpe6. ToB.
06KoHad-02 3000 R 10500 191011 221111 17.04.13 5.0 218 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 107.2 MaLLMHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 53 JHepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 120 = 238 & 101.39 101.20 101.60 6.04 3.69 0.90 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 36.2 | 100.24 @ 0.24 200 000 100.05 100.45 7413 3.53 2.55 aHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 29 101.86 100.41 101.90 4.30 6.00 0.23 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 9.7 101.09 100.02 5.89 3.58 0.73 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 5.0 232 | 101.00 99.01 103.00 10.67 6.42 0.37 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 19 100.50 100.01 101.00 9.68 6.45 0.14 1/B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 33.2 | 101.10 189 100.96 101.24 7.94 4.07 227 BB/Ba1/ GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 45 notpe6. ToB.
MepBobatk 5O-01 1500 R 8.100 26.10.11  25.04.12] 24.04.13 10.0 | 220 | 100.08 8.13 4.04 0.73 B3/ GaHku
Mepsobark BO-02 1500 R 850  13.10.11 10.04.14 33.7 | 100.01 10 000 99.51 100.01 8.67 4.24 2.28 B3/ GaHku
Metpokom64 3000 R 500 06.07.11 06.07.11 0.1 100.00 5.11 251 0.00 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 1941211 191212 211214 180 @ 422 | 108.29 108.15 108.50 6.81 5.90 1.29 /Ba3/B+ GaHku
MeTpokom66 3000 R 7.75  22.08.11 22.08.12 138 | 101.34 102.50 6.60 3.84 1.01 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 138 | 100.20 6.92 3.50 1.02 /Ba3/B+ GaHku
Moura-01 7000 R 825 27.09.11 250314/ 22.03.16, 33.0 @ 574 | 101.14 130 679 100.70 101.35 7.92 4.07 2.27 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 31.5 | 101.39 187 101.39 101.60 8.15 4.23 213 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 106 | 101.29 1000 101.10 101.29 6.29 3.82 0.80 BB-/Ba2/oTo3BaH | GaHku
MpomcB6-06 5000 R 825 08.12.11 17.06.13 238 | 101.59 @ 0.11 147 006 101.59 101.65 7.35 4.05 1.71 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 35 93.00 | 2.00 92.01 93.99 28.40 0.00 0.23 MalLLKHOCTP.
MpomTp0306 5000 R 18.000 27.07.11  27.07.11) 24.07.13 1.0 25.0 95.90 37 95.90 96.50 118.39 9.36 0.03 MalLLKHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 4.0 100.33 100.00 100.66 11.15 5.96 0.30 TOProBNst
MpodMeansd-1 3000 R 10500 21.07.11  23.07.13] 16.07.15 25.0 @ 49.1 103.44 487 103.35 103.52 8.75 5.06 1.67 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 115 clx
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 16.0 @ 346 | 100.15 10 100.00 100.15 12.20 5.98 113 c/x
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 2.8 101.30 20 100.11 101.63 11.25 8.37 0.21 clx
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 85 103.46 102.01 104.85 11.97 8.19 0.59 clx
Pasrynsind4 3000 R 23.11.11 22.05.13 22.9 99.99 2 80.00 95.00 0.00 1.88 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13) 4.0 28.1 97.47 8.55 0.29 clx
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 29.2 | 100.77 100.82 101.67 7.27 3.71 2.08 BBB+/Baa3/BBB | GaHku
Paitphaitaen-4 10000 R 1350  06.12.11 081211 03.12.13] 5.0 294 | 10347 199 601 103.35 103.70 5.11 6.51 0.41 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  21.07.11 21.07.11 0.6 BB-// yenyrm
PBK®uHaHc3 3000 R 9.00 141111 141113] 09.11.15 29.0 = 53.0 @ 10239 = 0.09 22 100.00 102.75 7.99 4.38 2.00 BB-// yenyrm
PenKan-2 3000 R 10.50  06.10.11 04.04.12 9.2 101.15 40 020 101.06 101.29 9.05 5.15 0.67 B-/B1/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 11.3 | 10017 = 0.02 2026 100.10 100.17 9.25 4.58 0.83 B-/B1/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 17.3 | 104.90 375001 104.84 105.09 5.84 4.47 129 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  09.11.11 07.11.12 164 | 102.65 100 102.35 102.65 5.55 3.67 1.23 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  06.07.11 06.07.11 0.1 100.14 -15.17 4.23 0.01 BBB/Baa1/BBB | TpaHcnopT
PX[0-0906n 15000 R 6.90 16.11.11 13.11.13 28.8 | 100.40 100.50 100.80 6.82 343 2.06 BBB/Baa1/BBB | TpaHcnopT
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 325 | 120.70 299 526 120.72 120.75 6.54 6.20 2.11 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 53.3 | 101.99 @ 0.14 1600 000 101.90 102.00 7.39 3.81 3.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 5.0 95.8 | 10420 @ 0.25 1604 103.89 104.20 3.90 713 0.39 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 10.00/  08.09.11 06.03.14 325 | 101.05 154 100.90 101.05 9.76 4.93 213 BBB/Baa1/BBB | TpaHcnopt
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PX[-1406n 15000 R 9.75  11.10.11 07.04.15 458 10345 | 0.25 2 103.20 103.31 8.84 4.70 2.92 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16 18.0 @ 60.4 106.44 106.30 106.50 5.95 4.92 1.33 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211  06.06.16/ 05.06.17 60.0 = 72.1 100.91 104 599 100.75 100.99 7.82 3.90 3.86 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 1080 25.07.11 24.07.13 16.07.18 250 @ 856 109.05 108.85 109.18 6.12 4.94 1.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 25.07.11  23.07.14, 15.07.19 370 978 113.57 160 113.36 113.70 6.14 4.83 244 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.07.11  27.07.11 08.07.24 1.0 | 1584  100.76 100.55 100.97 0.26 6.68 0.06 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.00 04.08.11  05.02.15] 16.01.25 44.0 @ 164.8  105.90 23200 106.05 106.10 719 4.24 2.85 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 17.0 @ 533 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 300 @ 542 103.80 3200 103.50 103.80 8.84 5.00 2.05 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211  10.06.14 02.06.16 36.0 = 59.8 100.30 25000 100.10 100.34 9.04 4.47 241 cbipbe
Poc6ank BO-01 5000 R 740 231211 27.0612 21.06.13 120 @ 239 101.69 101.60 101.80 5.63 3.65 0.91 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.07.11 08.07.13 245 102.17 6.94 3.88 1.7 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 28.5 100.05 99.90 6.99 3.46 2.04 BBB+/Baa3/BB+ | baHku
PocbaHk-A5 5000 R 740  05.11.11 07.11.14 40.7 100.01 100.40 100.70 7.53 3.71 2.78 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 21.07.11  23.07.12] 16.07.15 13.0 @ 49.1 102.00 | 0.20 3176 101.85 102.00 8.03 4.89 0.91 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 121112 021117 17.0 | 771 102.80 1000 102.80 102.99 8.36 5.09 1.19 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 5.0 29.6 100.45 100.01 100.69 9.40 524 0.41 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 78.7 (buHaHCbI
PocHaHo-2 10000 R 8.90 28.12.11 20.12.17 78.7 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 78.7 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 20.0 & 1044 @ 103.85 103.76 104.09 6.48 4.32 1.40 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20 20.0 | 1044 = 103.95 103.73 104.12 6.42 4.32 1.40 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.0214, 09.02.17 320 @ 68.2 104.52 104.80 105.29 742 441 2.16 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 3.0 75.9 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 5.0 90.1 100.00 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 38.0 @ 80.4 101.97 719 3.81 2.57 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 240 @ 843 100.35 | 0.05 65799 100.30 100.50 6.76 3.40 173 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 17.0 @ 101.8 = 105.17 50 000 105.10 105.89 6.20 4.79 1.25 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 17.0 @ 101.8 = 105.30 100 100 105.10 105.70 6.10 4.78 125 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 310812 28.08.13 140 262 101.42 | 0.02 101.41 5.96 3.54 1.05 BBB/Baat/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.08.12 28.08.13 140 @ 26.2 101.45 100.00 5.93 3.54 1.05 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.0512 29.10.13 100 @ 283 100.79 | 0.09 430001 99.00 5.62 3.26 0.78 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950  11.08.11  11.08.11] 08.08.13 1.0 255 100.50 5000 4.60 4.7 0.10 BB+//BB- Tenekom
Poctenexom-02 2000 R 1050  17.11.11 17.11.11 4.5 102.00 201 101.61 5.04 5.13 0.36 BB+//BB- Tenekom
Poctenexom-03 3000 R 850  13.09.11 13.03.12 8.4 101.28 5.57 4.18 0.41 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 213 100.45 15001 100.46 100.65 8.51 3.72 1.32 BB+//BB- Tenekom
Pocrtenexom-05 2000 R 760  30.11.11 30.05.12 11.0 101.12 100.80 5.91 3.75 0.61 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 11.0 101.55 1000 101.15 101.69 6.32 3.93 0.84 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30°  30.08.11 30.08.11 19 100.70 100.60 100.80 4.73 4.61 0.15 BB+//BB- Tenekom
Pocrtenekom-08 3000 R 6.65  06.09.11 03.09.13 26.4 99.77 100.50 7.04 1.66 1.04 BB+//BB- Tenekom
Poctenexom-09 2000 R 8.100  08.09.11 08.12.11 52 101.26 100.71 5.22 2.00 0.40 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 229 100.10 100.00 100.39 7.95 1.57 1.33 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19, 1.0 98.1 106.28 4019 106.27 106.33 2.74 0.13 BB+//BB- Tenekom
Poctenexom-12 1500 R 15000 19.07.11  21.07.11) 17.07.12, 1.0 126 100.46 260 100.40 100.79 3.19 744 0.04 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000  20.07.11 211011 17.10.12 4.0 15.7 102.03 101.40 3.98 2.69 0.28 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140  21.07.11 18.10.12 15.7 102.00 10 000 101.00 103.00 10.09 2.79 1.08 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 180 @ 36.0 100.25 3253 100.20 100.30 10.87 2.67 125 (buHaHCbI
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 1.0 255 100.15 1 100.15 100.35 9.02 5.98 0.10 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 80.8 100.50 | 0.10 167 771 100.50 100.59 8.37 4.12 4.7 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15] 05.0421 46.0 @ 118.8  100.03 = 0.03 112 006 100.03 100.05 8.66 4.24 3.00 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 580 @ 119.0 = 100.78 = 0.06 897 583 100.61 100.80 7.95 3.96 3.72 /Baa3/BBB- aHepreTuKa
Pyclruopo-02 10000 R 8.00 241011  18.04.16/ 12.0421 580 | 119.0 @ 100.73 = 0.03 645 002 100.56 100.80 7.96 3.96 3.72 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 12000 15.09.11 14.06.12 115 101.45 101.02 101.50 10.78 2.95 0.82 notpe6. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 26 100.20 185 100.21 100.30 6.58 373 0.20 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 9.5 100.57 100.40 100.80 7.08 3.84 0.71 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 29.0 @ 53.0 101.37 101.00 101.50 7.33 3.89 2.05 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 161111 201113 11.11.15 29.0 @ 53.0 100.80 101.00 7.60 3.91 2.04 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7.700  19.09.11  17.09.12] 14.09.15 150 @ 51.1 101.44 | 0.19 100.01 101.75 6.53 3.78 1.08 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.700 20.09.11  18.09.12 15.09.15 150 @ 51.1 101.41 101.75 6.58 3.79 1.08 /Baa2/BB+ GaHku
PyctuHanc-50-01 4000 R 715 04.01.12  08.07.13] 04.07.14 240 @ 365 100.00 4000 000 7.24 3.60 1.78 [/Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01/  30.08.11 28.02.12 8.0 Npou3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 26 100.00 99.85 100.15 9.34 4.64 0.20 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11) 06.06.14, 5.0 35.6 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 29.07.11 26.07.13 25.1 101.25 4 101.18 101.99 11.82 6.01 1.61 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 11.7 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12 3.0 14.7 101.77 4720 101.75 101.77 5.52 6.86 0.20 BB-/Ba2/BB cbipbe
Cesepcranb 5O-02 10000 R 9.75  19.08.11 15.02.13 19.7 104.85 5050 104.78 105.00 6.65 4.64 1.40 BB-/Ba2/BB Ccbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 19.7 105.17 10 002 104.75 105.33 6.44 4.62 140 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 89 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 19.07.11 17.07.12 12.6 107.50 | 0.30 20 107.50 107.79 10.45 8.35 0.84 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14/  10.10.19, 40.0 = 100.7 = 115.95 255061 115.95 116.10 8.02 5.81 2.54 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/  10.10.19, 40.0 = 100.7 = 116.00 240 697 115.95 116.30 8.01 5.80 2.55 MeTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 16.2 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 150 @274 101.99 101.70 102.20 8.19 477 1.10 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 38.0 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 25.3 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 33.6 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 33.9 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 204 105.15 27075 105.15 105.40 6.55 4.62 145 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 140 @ 378 109.70 | 0.01 54 551 109.41 109.72 5.72 6.70 0.97 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 17.0 @ 65.7 108.25 303 500 108.25 108.50 6.32 5.76 1.26 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 57.2 101.34 740 158 101.20 101.29 7413 3.76 1.99 BB-/Ba3/BB Tenekom

CutpoHmke 50-1 2000 R 11500 201211 26.06.12) 18.06.13] 120 & 23.8 101.80 118 100.61 101.80 9.79 5.76 0.87 B-/B3/ Tenexkom
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CutpoHuke BO-2 3000 R 1075  10.10.11  15.10.12 07.10.13) 16.0 @ 275 100.76 7 100.90 101.00 10.17 5.32 1.10 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13 110 @ 292 101.11 150 049 101.11 101.24 7.99 4.51 0.82 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 5.0 234 101.22 100.95 101.25 6.74 4.83 0.41 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14 16.0 @ 33.7 100.14 50 155 100.10 100.14 8.28 4.1 112 B/B2/ GaHku
Connepc 50-02 2000 R 13.00 021111 07.0512, 01.05.13 100 @ 222 103.01 340 103.57 105.09 9.18 6.29 0.74 aBToNpom
Connepc2 3000 R 1250 20.07.11 17.07.13 24.8 105.50 26 105.51 105.90 9.69 591 1.62 aBToONpoOM
COPYC KAM2 1500 R 07.07.11 05.04.12 9.2 TOProBNst
Cn6Ten-01 5000 R 840 231211  22.06.16/ 11.06.21 60.0 @ 121.0 Tenekom
CN6Ten-02 5000 R 840 231211  22.06.16, 11.06.21 60.0 @ 121.0 Tenekom
Cn6Ten-03 3000 R 840 231211 22.06.16/ 11.06.21 60.0 @ 121.0 Tenekom
C1Wupyctpt 1000 R 07.07.11 07.07.11 0.1 CTPOUTENLCTBO
CrpTpras02 5000 R 849  15.07.11 13.07.12 125 96.39 0.04 1127 96.02 96.39 1271 4.39 0.86 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 216 | 9278 88.21 97.34 1362 | 457 | 145 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 75 98.29 0.14 193 920 98.01 98.21 16.24 6.44 0.51 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 8.0 324 99.00 97.51 98.99 11.62 4.96 0.57 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 2.0 14.2 99.80 10 006 99.00 99.80 10.55 4.62 0.16 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 08.07.11  10.07.13] 26.06.20, 25.0 & 109.3 = 103.90 60 800 102.18 104.20 7.31 4.49 1.69 cbipbe
Catnlpynn1 1000 R 11.700 151111 15.05.12 105 100.40 13 100.10 100.39 11.48 5.81 0.75 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 27.0 101.03 100.50 101.45 6.85 3.58 1.92 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 16.2 99.00 1166 99.00 101.70 9.25 4.16 1.16 Tenekom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 8.7 100.60 250 100.37 100.60 7.74 421 0.64 B2/ GaHku
TardoHnab 6 2000 R 8.75 30.08.11 28.02.12] 26.02.13 8.0 20.1 100.53 99.90 100.55 8.03 4.34 0.59 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 6.0 176 100.75 380 99.90 100.75 6.90 4.33 0.44 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 120 @ 302 101.08 | 0.08 73018 101.08 101.15 8.51 4.69 0.89 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12 17.04.14 16.0 @ 339 100.30 34 473 100.30 100.35 8.66 4.35 113 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 23.6 85.01 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 8.0 32.7 101.94 100.10 102.15 5.62 4.16 0.64 aHepreTMka
TrK-102 5000 R 16.99  05.07.11  11.07.11] 01.07.14, 0.0 36.4 100.35 8.44 0.02 JHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 1.0 19.4 aHepreTuKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 26.9 100.33 102 002 100.07 100.33 9.02 4.47 1.84 cccl aHepreTuKa
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 19 100.28 100.11 100.50 4.93 3.36 0.15 CCcCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 111 90.03 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 280 @ 76.2 101.50 494 101.40 101.80 8.12 4.30 1.93 aHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 260 @ 74.8 100.65 | 0.10 10 407 100.40 100.94 8.07 411 1.83 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 7.7 101.28 5.55 1.85 0.59 aHepreTuKa
TrK-8 01 3500 R 880  10.11.11 10.05.12 104 aHepreTMKa
TrK-9-01 7000 R 8.100 15.08.11 15.08.13 07.08.17 26.0 @ 742 10040 | 0.05 115792 100.33 100.40 8.01 4.02 1.79 JHepreTuka
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 41 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 8.2 101.50 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 27.07.11 28.07.13 25.2 112.92 112.40 113.45 13.08 8.88 1.49 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 27.0 102.57 102.50 103.36 13.24 6.91 1.69 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 5.0 292 102.20 | 0.20 80 549 101.70 102.10 11.02 8.05 0.36 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 140 @ 320 102.00 | 0.10 19638 102.00 102.14 12.38 6.84 0.92 GaHku
TK®uHakc BO 1 500 R 1050  28.12.11 25.06.14 36.2 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 36.2 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 28.0 102.22 100.50 103.00 7.92 4.32 1.95 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 261011 25.04.12) 23.10.13] 10.0 = 28.1 102.90 | 0.39 2436 102.75 102.93 8.21 5.74 0.72 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 150 @572 99.95 1 100.45 100.70 8.35 4.07 1.06 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 20.1 104.82 104.63 105.15 6.47 4.52 143 BB+/Ba2/ TpaHcnopT
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 417 103.69 103.65 104.15 7.60 4.23 2.62 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 28.9 101.34 101.30 101.65 7.20 3.82 2.05 /Ba1/BB GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 115 100.95 136 984 100.25 5.93 341 0.87 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.300  07.07.11 07.07.11 0.1 100.10 -1.72 513 0.01 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790 11.08.11 12.08.13 25.7 101.67 101.40 101.80 715 3.90 1.80 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 33.9 101.82 101.24 102.50 7.65 4.04 2.33 /Ba1/BB GaHku
TpaHcmaw 50-01 3000 R 6.50 28.07.11 23.01.14 311 100.02 6.59 3.24 219 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10000 21.05.12  20.05.15, 13.05.19 47.0 @ 957 108.12 101.75 1111 749 9.22 3.15 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 100.4 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15 18.09.19 51.0 @ 999 110.42 600 244 110.18 110.65 6.95 8.94 3.23 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 9.0 102.01 101.45 102.13 5.94 4.25 0.68 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14] 16.0 @ 344 99.90 99.65 99.95 9.79 4.77 1.14 /1B~ GaHku
YB3-1 3000 R 925 151211 131212 07.1217 180 @ 783 101.10 49393 101.10 101.35 8.60 4.56 127 MalLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 26.0 @ 80.8 100.79 100.70 101.00 8.71 4.43 1.79 MalLLMHOCTP.
YIMK-Y3M01 3000 R 8.25  30.08.11 28.02.12 8.0 meTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 115 100.49 100.20 9.66 4.96 0.84 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 32.0 102.00 101.75 102.25 7.40 4.03 2.26 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 32.3 101.69 101.50 101.85 8.45 2.33 121 B+// (buHaHCbI
Ypancu6K 50-03 3000 R 9.50  02.08.11 29.10.13 28.3 101.75 | 0.15 101.50 101.85 8.17 2.33 1.03 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  21.07.11 21.07.11 0.6 100.35 268 126 100.35 100.40 6.73 7.20 0.04 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 7.8 106.25 54 780 105.75 106.75 6.46 7.74 0.57 B+// (buHaHCbI
YpancublK4 2000 R 16.50  21.07.11 19.01.12 6.6 105.62 105.00 105.70 5.94 7.79 0.48 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  21.07.11 19.01.12 6.6 100.87 100.70 101.00 6.95 4.20 0.49 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 35 101.25 101.22 103.00 5.67 4.95 0.28 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 21.07.11 19.07.12 12.7 105.47 105.05 105.80 6.35 5.56 0.91 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 25.0 @ 458 103.21 0.06 1009 103.00 104.15 6.34 4.35 1.74 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7.30 06.10.11 06.10.11 3.1 100.75 1000 100.50 100.90 4.35 3.61 0.25 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 27.0 @ 112.0 = 101.40 356 000 101.35 101.45 6.55 3.52 1.94 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 53.0 & 113.1 = 100.25 2 99.80 100.25 7.55 373 3.46 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 27.0 @ 112.0 = 101.40 104 867 101.40 101.45 6.55 3.52 1.94 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 77.0 @ 113.1 @ 100.04 100.00 100.40 791 3.88 4.67 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75  27.0911 24.09.15/ 15.09.20 51.0 @ 112.0  100.61 500 100.61 101.20 7.7 3.84 3.36 /Baa2/BBB aHepreTuka
OCK EQC-11 5000 R 799 281011 241017/ 16.10.20 77.0 | 113.1 @ 100.30 = 0.05 155 027 100.25 100.40 8.07 3.97 4.64 /Baa2/BBB JHepreTuka

XaHTMaHbaHk-02 3000 R 625 141211 13.06.12 12.06.13 120 @ 23.6 100.07 99.00 6.26 3.1 0.88 /Ba3/B+ GaHku




Fixed Income Daily 05.07.11

d‘b YPANCUIBE | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
XK® Batk 60O-01 3000 R 6.65  26.07.11 22.04.14 341 100.18 100.20 100.30 6.74 1.66 2.39 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 26.07.11 221013 22.04.14 280 @ 34.1 100.41 99.90 100.90 7.93 1.96 1.94 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710  13.07.11 12.10.11 33 100.15 100.21 100.40 6.70 1.77 0.25 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.07.11  19.10.11] 17.04.13 4.0 218 100.50 80 100.50 100.77 6.56 2.02 0.27 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 180 @ 357 101.78 50 002 100.65 101.48 6.60 1.90 129 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 28.07.11 30.0412 23.04.15 100 @ 463 101.80 | 0.04 53810 101.01 101.83 6.78 220 0.74 BB/Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000 12.07.11 12.07.11 0.3 CTPOUTENLCTBO
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 180 @ 36.0 100.10 23% 100.00 100.25 8.46 4.18 1.30 GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 180 @ 36.0 100.15 100.00 100.15 8.43 4.18 1.30 GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12 24.06.14 120 @ 36.2 101.25 101.05 101.15 7.99 4.56 0.90 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 286 100.60 4282 100.45 100.60 8.12 4.09 2.00 B2/ notpe6. ToB.
YTn3 0306 8000 R 8.00 251011 24.04.12 21.0415 100 @ 46.2 96.01 JoTo3BaH/ nNpou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.12.12] 5.0 173 103.25 1276 103.15 103.25 8.57 7.97 0.40 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50 08.09.11 04.09.14 38.6 100.01 112 100.01 100.09 12.00 2.87 240 (buHaHCbI
tOHnKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 17.0 @ 53.0 100.87 99.00 101.99 6.38 3.46 124 BB/Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 26.0 @ 50.7 101.20 6200 101.10 101.15 7.01 3.70 1.87 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 21 100.00 notpe6. ToB.
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 21.0 108.16 107.60 108.09 7.63 2.88 147 TpaHcnopt
0Taitp-® 60-2 1500 R 1250 27.09.11 26.03.13 21.0 107.88 | 0.08 107.60 108.00 7.81 2.89 147 TpaHcnopt
OTaitp-® BO-3 1500 R 945  22.09.11 19.12.13 30.0 104.03 102.81 103.80 7.86 2.26 2.06 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 33.2 100.50 | 0.15 10039 100.30 100.50 9.09 2.23 2.24 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 33.2 100.50 | 0.20 106 503 100.10 100.50 9.09 2.23 2.24 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 264 101.85 7.44 4.04 1.84 BB/ aHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 83 103.18 5.52 4.98 0.62 BB/ 3HepreTMka




Fixed Income Daily 05.07.11
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  22.09.11 20.12.12 178 94.60 10 94.01 94.60 13.42 2.29 122 roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 58.9 100.95 = 0.20 30310 100.95 101.20 745 3.95 3.00 1/BB- MyHULMNANbHbI
BonrorpO64 1000 R 715 151111 15.05.12 105 | 101.00 100.70 6.49 373 0.80 1/BB- MyHULMNANbHbI
BonrorpO69 2000 R 825 07.12.11 04.06.14 355 | 102.73 100.00 102.75 6.52 4.00 1.77 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 3.8 100.33 100.56 101.00 6.77 2.57 0.29 11BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 16.9 102.62 101.80 102.70 5.65 2.98 0.69 1/1BB MyHULMNANbHbI
KasaHb07 2000 R 8.75  21.09.11 15.12.14 42.0 101.80 100.00 102.50 7.73 2.14 1.73 MyHULMNaNbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 19 100.45 100.38 5.20 2.04 0.15 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 171 103.00 30 000 102.01 103.00 6.19 217 1.00 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 241 102.35 100.00 104.70 8.52 244 1.28 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 59.4 102.28 102.00 102.50 7.79 2.00 343 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9.70  10.11.11 10.05.12 104 102.95 99.10 103.00 5.56 4.70 0.68 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 482 | 105.77 6.99 2.34 1.88 BB-// MyHULaNanbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 221113 29.1 101.98 101.50 6.97 3.96 1.66 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 53.8 95.94 95.00 100.00 7.84 3.92 3.06 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 40.1 100.50 100.00 101.70 7.28 3.87 2.36 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 16.4 104.31 0.16 134 049 104.30 104.60 5.92 2.60 0.83 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 4.7 113.38 112.00 7.50 5.28 272 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.07.11 21.07.14 371 102.00 1 101.75 102.22 6.74 3.89 2.52 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 484 100.43 99.70 100.96 7.27 3.99 3.27 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 12.0 102.80 = 0.04 4000 102.70 103.25 5.11 3.90 0.92 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 133.2 | 9243 0.28 235 848 92.00 92.43 7.96 4.34 7.03 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 724 98.56 98.20 98.97 7.63 4.07 4.55 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 56 101.85 = 0.34 103 299 101.55 101.80 3.91 3.94 0.44 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 26.3 10249 |« 0.04 102.25 102.55 6.16 3.94 1.87 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 143 102.60 = 0.04 245007 102.00 103.00 5.33 3.93 1.06 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 63.6 99.25 0.25 1575 99.00 99.37 747 4.06 4.03 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 23.3 116.50 1 116.71 118.00 5.97 3.24 1.61 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 35.7 117.76 1126 010 117.76 117.83 6.48 3.00 2.34 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 29.7 120.80 = 0.50 120.30 120.98 5.92 313 1.99 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 90.0 106.74 106.75 7.83 2.07 5.13 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 339 | 10135 020 425000 101.25 101.60 7.59 3.94 2.34 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 23.6 | 103.00 @ 030 153 450 102.01 102.70 6.69 4.36 1.19 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 85 106.28 106.21 106.45 5.52 7.89 0.48 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 36 101.16 100.52 101.90 373 3.80 0.28 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 16.7 | 102.02 101.00 103.00 5.53 3.89 0.81 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.20 10.08.11 09.11.11 4.3 100.75 5000 100.60 100.95 4.09 1.53 0.33 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 20.07.11 18.01.12 6.6 104.20 995 104.10 4.09 2.85 0.50 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 211 111.08 = 0.1 60 000 110.90 111.05 5.37 2.69 151 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.07.11 06.07.11 0.1 100.28 473737 -31.99 2.62 0.01 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.07.11 17.10.12 15.7 107.80 1 107.80 107.90 5.11 261 1.14 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 38.1 116.45 3 116.35 116.45 6.24 5.14 249 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 29 10148 = 0.03 653 003 101.38 3.61 491 0.23 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 414 104.64 3442 852 104.90 105.09 6.66 3.86 2.84 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715 27.07.11 23.01.13 19.0 102.50 2 102.55 102.66 5.53 3.48 1.38 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 13.1 102.05 = 0.05 81350 101.99 102.05 4.93 3.35 0.98 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  20.07.11 15.07.15 491 100.00 110 000 100.10 100.30 7.00 343 3.26 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 32.8 102.30 156 002 102.37 102.44 6.24 4.54 2.29 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 735 27.07.11 20.01.16 55.4 100.85 2307 100.85 100.98 7.25 3.63 3.57 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 194 101.96 = 0.05 1 101.92 102.05 547 3.40 142 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 417 100.50 142198 100.48 100.55 6.97 3.61 3.25 roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 16.2 101.00 29 500 101.00 101.10 5.18 5.94 1.22 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10 13.07.11 11.07.12 124 101.40 55000 101.35 101.40 4.77 1.50 0.94 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.07.11 17.07.13 24.8 100.07 987 583 100.00 100.93 6.20 1.52 1.80 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 421 114.85 = 0.20 2 114.86 114.94 6.53 243 2.77 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 61.9 98.91 0.18 2 98.65 98.91 7.29 3.48 3.97 BBB/Baa1/BBB |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 81.5 98.95 5051 98.86 99.00 7.84 3.78 4.89 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 119.1 98.32 0.42 2 97.29 98.32 8.00 4.15 6.42 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 724 98.97 138 501 98.91 99.00 7.76 4.01 4.54 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 134 102.87 101.65 101.91 313 3.88 0.56 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 87.1 96.10 261000 96.03 96.50 7.89 3.63 5.04 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 61.9 96.50 1 97.50 99.50 7.63 1.81 3.64 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 126.5 = 93.00 375 93.00 95.00 8.23 2.14 6.27 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 93.9 1713 000 74.00 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 2994 | 89.08 7528 923 87.00 89.80 8.08 3.86 10.19 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 86.4 89.03 0.18 10396 739 88.81 89.72 7.85 3.92 4.95 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 414 102.32 102.20 7.16 4.29 2.24 MyHULMNanbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 13 10040 = 0.10 9 100.30 100.50 3.76 1.89 0.10 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 65.9 100.63 100.00 100.63 7.49 1.86 294 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 1.7 101.09 98.11 101.39 5.94 1.72 0.89 /Ba1/BB+ MyHULMNanbHbI
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 30.0 103.85 = 0.35 60 500 103.50 103.89 5.87 2.23 1.02 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 225 | 111.62 106.50 112.00 5.73 2.51 123 /Ba1/BB+ MyHULMNANbHbI
CaHkT-TeTepbypr-01 10000 R 776 241111 19.11.15 53.3 | 101.95 101.40 102.00 7.36 3.80 3.52 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 14.07.11 11.04.13 21.6 101.80 101.50 103.00 6.25 1.95 0.92 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 58 100.99 100.65 101.00 4.94 347 0.46 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 17.7 100.60 1200 100.45 6.53 3.49 1.02 //BB- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 29.2 106.68 1 105.91 108.00 714 3.07 1.20 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.11 15.07.12 126 101.90 1 101.90 102.70 6.57 4.09 0.92 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 535 | 103.86 & 0.26 103.40 103.60 7.48 4.22 2.95 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 26.1 10220 = 210 2582 100.10 102.20 6.98 2.00 148 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 19.07.11 17.04.12 9.6 100.98 101.01 101.41 6.09 1.79 0.72 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 234 | 101.08 101.21 8.44 2.26 1.27 /Ba2/ MyHULMNANbHbI

Yysaluna-08 1000 R 8.00/ 14.09.11 15.06.14 359 | 101.35 0.34 21000 101.00 101.55 7.31 1.97 248 MyHULMNanbHbIi




Fixed Income Daily 05.07.11

d‘b YPANCVIE

| KanuTAn

PbIHOK pyGneBbix o6nurauunmn
fara MecsiueB ao Toprossii p s %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa = odepThbl noraw | o¢pT  noraw (ocH+PTC) noKynka | npojaxa | odpT | noraw | Tekyw, ner Finis

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
Akyt-07 06 2500 R 780 21.07.11 17.04.14 339 | 101.70 101.11 102.30 714 1.91 1.88 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975 22.09.11 19.09.13 269 @ 104.12 104.00 104.90 7.1 234 1.37 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 594 | 101.67 @ -0.03 101.65 101.75 7.60 1.97 3.31 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 8.25 18.08.11 16.05.13 227 | 10270 | -0.05 102.30 102.75 6.50 2.00 141 BB-// ]
SApO6n-34010 3000 R 8.00 19.07.11 15.04.14 339 | 101.80 293 101.45 101.80 715 1.96 212 BB-// ]




Fixed Income Daily 05.07.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % LUena | Mam. Toprosuli fiop, Peiimunr Cexrop
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EBPOOBJIUTALN
Ak bars-12 225§ 1025  03.12.11 03.12.12 17.3 | 108.63 391 472 1.32 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 119 | 10456 = 0.06 3.40 3.92 0.94 BB/Ba1/B+ GaHkm
Alfa-Bank-13 400 $ 925 241211 24.06.13 240 | 108.69 459 4.26 1.81 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 451 | 107.05 5.85 3.74 3.14 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 80 | 687 | 10223 | 0.3 5.00 422 0.60 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 758 | 10530 @ 0.01 6.81 3.74 4.81 BB/Ba1/B+ GaHkm
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 119.5 | 101.37 | 0.00 6.64 3.82 6.74 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 449 | 109.82 6.81 4.50 3.02 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.11 17.11.14 411 | 11463 | 0.03 417 387 293 BB-/Ba3/BB- cbipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1137 | 109.16 | 0.17 6.43 3.55 6.64 BB-/Ba3/BB- chblpbe
Bank St-Petersburg-17 100 § 10.50  25.07.11 25.07.17 738 | 10367 = 0.00 10.82 5.06 4.15 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 226 | 105.12 443 349 1.72 BBB-/Ba2/ GaHkm
BoM-15 300 § 750  25.11.11 25.11.15 535 | 9942 = 0.01 7.65 3.77 3.65 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 449 | 104.3¢ 5.38 321 3.19 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 712 9949 6.91 342 471 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 § 7.75  20.11.11 20.05.13 229 | 103.23 5.90 3.75 1.72 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 394 | 11059 | 0.06 3.86 333 2.85 BBB/A3/BBB GaHKm
Eurochem12 300 § 788 21.09.11 21.09.12 148 | 103.05 | 0.02 5.24 3.82 113 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 83.0 | 100.27 6.70 3.37 5.33 BB-/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 220 | 10889 & 0.03 3.73 4.08 1.66 BB-/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 530 | 111.66 5.22 3.69 3.64 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 829 | 115.32 6.66 4.12 5.04 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 175 | 10229 2.87 4.46 1.37 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.11 15.11.12 16.7 | 100.88 | 0.00 2.23 143 1.33 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 202 | 111.96 2.23 430 1.52 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 283 | 106.58 3.53 6.17 211 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.11 22.07.13 25.0 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 216 | 109.03 | 0.02 2.1 3.37 1.65 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 2563 | 11043 2.32 3.40 1.89 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 322 | 103.92 341 4.84 246 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 374 | 11391 | 0.04 344 3.59 267 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 405 | 104.96 371 5.1 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 476 | 106.16 4.09 5.53 3.53 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 437 | 11351 1.96 7.16 3.15 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 536 | 104.37 | 0.08 4.00 244 3.92 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 656 | 108.68 = 0.19 438 2.86 4.56 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 69.6 = 10222  0.01 4.63 5.03 4.92 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 771 1 10385 0.02 4.66 5.24 5.24 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 80.5 | 109.21 | 0.00 4.87 6.05 5.36 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 824 | 11752 | 0.03 5.06 347 5.25 BBB/Baa1/BBB |cblpbe
Gazprom-19 2250 925 231011 23.0412 23.04.19 100 = 950 | 12484 @ 0.07 3.70 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 720 01.08.11 01.02.2C 1045 | 1102 | 0.06 3.52 3.27 2.70 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 130.0 | 106.05 = 0.08 5.74 3.07 7.58 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11] 28.04.14  28.04.34 340 2778 | 12511 | 0.04 345 2.56 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 318.0 | 109.19 6.55 334 | 11.88 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 242 | 10890 & 0.03 3.26 364 1.85 /Baa3/BB GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 420 | 10508 | 0.13 4.64 297 3.08 /Baa3/BB GaHKm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 514 | 10568 @ 0.03 4.99 3.08 3.62 /Baa3/BB GaHkm
Gazprombank-16 120 § 7.35  08.05.12 08.05.16 59.0 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.11 22.07.13 250 | 103.79 | 0.01 3.69 271 1.89 BBB/Baa1/BBB | cbipbe
HCFB-11-2 450 § 1175 11.08.11 11.08.11 13 | 10095 = 0.01 2.36 5.82 0.10 BB/Ba3/B+ GaHkmn
HCFB-14 500 § 7.00  18.09.11 18.03.14 329 | 10290 0.01 5.82 3.40 240 BB/Ba3/B+ GaHku
11B-13 200 $ 11.00  15.08.11 15.02.13 19.7 D/Caa2/D GaHkun
Koks-16 350 § 7.75 2314211 23.06.16 60.5 = 101.15  0.01 747 3.83 4.06 B2/B meTannyprs
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11 39 | 10324 | 0.02 -0.76 448 0.32 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 53.0 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 407 | 109.77 | 0.01 3.26 2.90 300 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 72.2 | 108.70 4.66 2.92 494 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1015 | 111.09 5.57 3.26 6.27 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1139 | 103.06 = 0.03 5.70 297 7.03 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 133.0 | 10587 | 0.05 5.92 3.14 7.76 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38 10.09.11 10.03.16 57.0 = 98.54 10.77 5.26 351 B+/B1/ GaHKm
MDM-11 200 § 9.75  21.07.11 21.07.11 06 | 100.34 | 0.00 245 4.86 0.05 BB/Ba2/B+ GaHku
Moscow-11 374 € 6.45  12.10.11 12.10.11 33 101.21 1.91 6.37 0.27 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 645 | 101.69 4.64 4.98 4.52 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.07.11 28.01.12 6.9 | 103.22 2.24 3.88 0.54 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221211 22.06.20 109.2 | 114.06 6.00 3.78 6.61 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 9.7 | 103.60 -0.10 3.86 0.62 B/Ba3/ Xummst
NKNH-15 200 § 850 221211 22.12.15 544 | 99.38 8.79 428 210 B/Ba3/ Xumust
NMTP-12 300 § 7.00  17.11.11 17.05.12 106 | 103.03 = 0.01 343 3.40 0.84 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 925  17.12.11 17.12.12 17.7 | 107.02 | 0.05 421 432 1.36 BB-/Ba3/ GaHkm
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 280 | 10213 | 0.00 5.50 3.18 2.09 BB-/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 52.3 | 105.67 | 0.04 7.19 4.14 3.51 B-B1/ GaHkm
NOMOS-16 125§ 975 20.10.11)  20.10.11  20.10.16 4.0 | 645 = 102.00 | 0.02 2.84 478 0.29 BB-/Ba3/ GaHkm
Novatek-16 600 § 533 03.08.11 03.02.16 558 | 103.32 | 0.06 451 2.58 3.96 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 116.7 | 10449 | 0.12 5.39 3.16 6.99 BBB-/Ba2/BBB- | cbipbe
Promsvyazbank-11 2258 8.75/  20.10.11 20.10.11 3.6 101.52 3.48 4.31 0.29 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 108 | 104.44 444 461 0.84 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.07.11  15.07.11] 15.07.13 0.0 247 | 111.56 4.82 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 342 | 100.56 = 0.02 5.98 3.07 2.52 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 474 | 11840 | 0.05 7.24 5.38 3.1 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200 § 11.25  08.07.11 08.07.16 61.0 | 115.06 7.58 4.89 372 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-18 100 $ 12.50  31.07.11 31.01.18 80.1 | 110.43 0.00 11.24 5.66 4.25 BB-/Ba2/oTo3BaH | baHku
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Raspadskaya-12 300 $ 750 221111 22.05.12 108 | 10291 | 0.00 4.10 3.64 0.85 B1/B+ Cbipbe
Renaissance-16 3258 11.00  21.10.11 21.04.16 584 | 10142 10.60 5.42 3.59 B-/B1/B GaHKu
RenCap-13 225§ 13.00  01.10.11 01.04.13 212 | 106.88 8.64 6.08 1.51 B-/B1/B GaHku
Rosbank-12 130 § 9.00 01.01.12 01.07.12 121 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 100 | 10321 0.02 2.25 6.07 0.81 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 227 | 107.91 2.80 3.32 1.74 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.11 25.03.13 21.0 | 102.20 6.13 3.67 1.57 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.11 14.01.14 30.8 | 10850 = 0.07 3.58 328 225 BBB/Baa1/ GaHKu
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 358 | 11460 @ 0.04 3.70 3.93 261 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 3.0 | 635 100.25 | 0.00 5.72 348 0.21 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 20000 R 870  17.09.11 17.03.16 57.3 | 104.06 7.65 4.18 3.74 BBB/Baa1/ GaHKm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 714 | 106.84 | 0.04 4.94 2.95 4.87 BBB/Baat/ GaHkm
Rosselkhozbank-18 1000 § 7.75  29.11.11 29.05.18 840 | 11464  0.09 5.20 3.38 541 BBB/Baat/ GaHku
Rosselkhozbank-2* 800 § 6.00 03.12.11 03.06.21 120.7 | 101.02 5.86 2,97 7.37 BBB/Baat/ GaHku
RusHydro-15 20000 R 788  28.10.11 28.10.15 526 | 101.38 7.62 3.89 344 /Baa3/BBB- JHepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 465 | 10264 | 0.03 2.89 1.77 3.53 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.11 24.07.18 85.9 | 142.96 3.96 3.85 5.16 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 785 10.09.11 10.03.18 814 | 10524 0.08 6.86 3.73 5.07 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 107.4 | 10337 | 0.00 453 242 7.05 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 206.7 | 177.78 | 0.03 5.59 3.59 9.26 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2282 117.73 | 0.01 443 3.18 5.50 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 542 | 102.20 8.27 434 3.62 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 65.9 | 102.00 0.00 10.61 478 3.99 B+/Ba3/B+ BaHku
RZD-17 1500 § 574 03.10.11 03.04.17 70.0 | 106.54 = 0.06 4.44 2.69 4.83 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 240.1 | 101.26 | 0.01 7.45 370 | 10.04 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 44 | 101.74 | 0.00 1.07 291 0.36 BBB/Baa1/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 227 | 10769 | 0.03 2.24 3.01 1.76 BBB/Baat/ GaHkm
Sberbank-13-2 500 § 647  02.01.12 02.07.13 243 | 108.09 | 0.04 230 2.99 1.88 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 409 | 101.61 | 0.06 2.96 344 3.1 GaHkm
Sberbank-15_07 1500 § 550  07.07.11 07.07.15 488 | 106.03 | 0.05 3.86 259 3.50 BBB/Baat/ GaHkm
Sberbank-17 1000 § 540  24.09.11 24.09.17 758 | 103.85  0.03 4.68 2.60 5.19 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1212 | 99.85 | 0.11 5.72 2.86 7.49 GaHku
Severstal-13 1250 § 9.75  29.07.11 29.07.13 262 | 111.88 3.73 4.36 1.83 BB-/Ba2/BB [
Severstal-14 375§ 9.25  19.10.11 19.04.14 340 | 112.94 4.28 4.10 245 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 768 | 102.36 6.24 327 5.04 BB-/Ba2/BB chipbe
SINEK-15 250 § 770 03.08.11 03.08.15 497 | 10822 | 0.07 543 3.56 341 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 769 | 99.81 5.41 2.69 5.24 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 341 10299 | 0.01 10.23 5.58 231 GaHKun
TMK-11 600 § 10.00  29.07.11 29.07.11 0.8 | 10049 | 0.01 2.85 4.98 0.07 B1/B npOK3BOACTBO
TMK-18 500 $ 7.75  27.07.11 27.01.18 80.0 = 103.84 6.52 3.73 4.97 /B1/B npou3BOACTBO
TNK-11 500 § 6.88  18.07.11 18.07.11 0.5 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.11 20.09.12 148 | 10322 | 0.00 3.37 2,97 1.15 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 206 = 10858 | 0.03 2.30 345 157 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 436 | 10859 | 0.03 3.66 2.88 314 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.07.11 18.07.16 614 | 11352 0.05 447 3.30 412 = BBB-/Baa2/BBB- |cbipse
TNK-17 800 § 6.63  20.09.11 20.03.17 69.5 | 108.65 0.00 4.87 3.05 469 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 815 | 11495 0.05 5.20 342 519 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 1045 | 110.82 = 0.07 5.64 327 6.29 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.07.11 18.07.17 735 | 10210 @ 0.08 11.19 5.15 411 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 120 | 10432 0.00 1.65 2.92 0.96 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 120 | 102.58 2.70 262 0.96 /Baa1/BBB cbipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 255 | 11110 | 0.04 224 347 1.90 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 325 | 106.86 = 0.08 2.98 265 244 /Baa1/BBB cblpbe
Transneft-18 1050 § 870  07.08.11 07.08.18 864 | 12298  0.08 4.83 3.54 5.34 /Baa1/BBB cbipbe
URSA-11-1 130 § 12.00  30.12.11 30.12.11 6.0 | 103.69 429 5.79 0.48 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 45 | 101.37 | 0.01 430 8.19 0.36 B+/Ba3/ BaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 234 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 56.3 | 100.15 | 0.02 3.68 3.74 4.20 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 778 | 10212 0.10 5.06 267 5.32 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.07.11 09.07.20 109.8 | 10644 | 0.11 5.97 324 6.53 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1752 | 101.75 | 0.18 6.61 3.34 9.07 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 37 | 101.89 2.00 411 0.30 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 222 | 107.85 387 3.88 1.68 /Ba3/BB- Tenexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 364 | 101.06  0.04 3.89 1.05 217 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 231111 23.05.16 595 | 109.74 5.92 3.76 4.01 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 558 | 102.94 = 0.04 5.75 3.15 383 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 30.04.18 83.1 | 100.01 | 0.03 -17.51 4.20 5.15 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 83.1 | 11310 | 0.01 6.70 4.03 5.09 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 116.7 | 103.06 = 0.03 7.30 3.76 6.53 /Ba3/BB- Tenexom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 129.8 | 100.04 | 0.00 7.50 5.04 7.25 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 72.8 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 51.6 = 98.82 6.52 3.14 361 BBB/Baat/ GaHku
VTB-11 450 § 750  12.10.11 12.10.11 33 | 10162 1.50 3.69 0.27 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 16.1 | 105.80 = 0.02 213 312 1.26 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 1741 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 258 | 101.81 | 0.19 3.08 3.93 1.97 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782  04.08.11 04.02.15 437 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 446 | 10622 | 0.01 4.60 3.04 3.20 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 56.2 = 10045 @ 0.02 4.09 423 4.14 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 23.0 | 840 & 107.25 2,92 3.20 1.78 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 80.8 | 10260  0.06 477 3.08 5.33 BBB/Baal1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 59.6 | 100.75 = 0.07 4.89 5.09 4.33 BBB//BBB (hMHaHCbI




Fixed Income Daily 05.07.11
IV YPANCUIE | KanunTAN

PbIHOK eBpoOGnMrauumn
[ara Mecsiues fo Kotuposku [oxoaHocTb, %
Bbinyck O6vem, Kynow, % LeHa | Uam. Toproswii Peop, Peiiruur Cextop
MIH KynoHa | odepTel = noraw | odpT | noraw obbem, wr nokynka | npopaxa | o¢pT | noraw | Tekyw | TeT Fimis
EBPOOBJIUTALN
VTB-20 1000 § 6.55  13.10.11 13.1020 113.0 | 10164 | 0.12 6.31 3.22 6.80 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020112 020715 02.07.35 490 2921 | 105.06 0.06 484 298 3.52 BBB/Baa1/BBB  |GaHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu
NcnonHuTenbHbIV AUNPEKTOp, pyKoBoguUTe b genaptamMmeHTa

Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproean

PykoBopguTens ynpasneHus

Cepren LLlemapnoB, she _sa@uralsib.ru

YnpasneHue npopax
EneHa [JosraHb, dov_en@uralsib.ru
AHHa Kapnosa, karpovaam@uralsib.ru

EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

Omutpui Mono., popovdv@uralsib.ru
Anekcen Cokoros, sokolovav@uralsib.ru

Anekcen Cokonos, sokolovav@uralsib.ru
[3Hnan @enbumaH, feltsmand@uralsib.ru

YnpasneHue Toprosnu

Bsvecnas Yanos, chalovvg@uralsib.ru
Hatanbs Xpabposa, khrabrovann@uralsib.ru
AnekcaHgp Mneb6os, glebovav@uralsib.ru

ynpaBneHme Nno pblIHKaM J0JITOBOro Kanutana

KopnopaTuBHble BbINycku

ApTemmin Camonnos, samojlovaa@uralsib.ru
BukTop OpexoB, ore_vv@uralsib.ru

Hapbs CoHiowkmHa, sonyushkinada@uralsib.ru
Anekcert YekywnH, chekushinay@uralsib.ru

PervoHanbHble BbINMYCKN
Kupunn MeaHos, ivanovkv@uralsib.ru
AnekcaHap Maprees, margeevas@uralsib.ru

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru

Hatanbs MpuileHkoBa, grischenkovane@uralsib.ru
AHTOH Kynakos, kulakovak@uralsib.ru

Onbra CtenaHeHko, stepanenkooa@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

Onpekuua aHanmsa fonrosbiX UHCTPYMEHTOB
Pykosoautens Amutpum OyakuH, dudkindi@uralsib.ru

3amecTuTenb pyKoBoguTensa yrnpasneHus
Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru

JonroBble obs3aTenbCcTBa

Omutpun QyokuH, dudkindi@uralsib.ru
Hapexnaa MbipcrkoBa, myrsikovanv@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

fOpuit fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

AHppen Kynakos, kulakovan@uralsib.ru

Crpaterus/Monutuka
Bsdecnas CMonbaHMHOB, smolyaninovv@uralsib.ru
Neonnp CnvnyeHko, slipchenkola@uralsib.ru

JKOHOMUKA

Anekcen [lesaTos, devyatovae@uralsib.ru
Hatanbs MariopoBa, mai_ng@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

BbaHkn

JNeoHng Cnnnyerko, slipchenkola@uralsib.ru
Hatanes Manoposa, mai_ng@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru

AHanus PbIHOYHbIX AAaHHbIX

Bsivecnas CmonbsiHMHOB, smolyaninovv@uralsib.ru
Bacunun dertapes, degtyarevwm@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

Makcum Hepgosecos, nedovesovmv@uralsib.ru

AHIMMNCKNNA A3bIK

[xoH Yonu, walshj@uralsib.ru,
TumoTn Xann, hallt@uralsib.ru
Mon e BuTT, dewittpd@uralsib.ru
Xnccam Natud, latith@uralsib.ru

AnsanH
AHrenvHa LLlabapuHoBga, shabarinovav@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru
CraHucnas KoHapaTbes, kondratievsd@uralsib.ru

dneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru

Metannyprus /FfopHopo6biBaloLLas MPOMbILLNIEHHOCTb
Omutpun CmonuH, smolindv@uralsib.ru

TenekommyHukauun/Megua/
NHdpopMaLMOHHble TEXHONMOrnmn
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru
KoHcTtaHTuH benos, belovka@uralsib.ru

MuHepanbHble yao6peHus /
MawmnHocTpoeHue /TpaHcnopT
ApTem EropeHkos, egorenkovag@uralsib.ru

MoTpe6utenbckuin cektop /HeaBNXUMOCTL
TurpaH OraHecsH, hovhannisyan@uralsib.ru
Anekcanap LWenectoBny, shelestovich@uralsib.ru

PepakTopckas rpynna

Pycckni 93bIK

AHppen Matnropckuia, pya_ae@uralsib.ru
EBreHun IpuHkpyr, grinkruges@uralsib.ru
Onbra CMKKMHa, sim_oa@uralsib.ru
AHHa Pa3uHueBa, razintsevaav@uralsib.ru
CrenaH Yyrpos, chugrovss@uralsib.ru

HacToawmn GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMNb30BaThbCH WK
paccMaTpmBaThCs Kak odepTa UM npeafioxeHve fenatb odeptbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obln NOArOTOBMEH C MakCMManbHOM TLLATENBHOCTbIO,
YPAJICUB He faeT HMKaKWX NPSMbIX MM KOCBEHHbIX 3aBEPEHWIA WAV rapaHTU B OTHOLLEHWW [AOCTOBEPHOCTM W MOMIHOTbI BKIIOYEHHON B BlonneteHb MHpopMaLmn.
Hu YPANICVIB, HW areHTbl KOMMaH1m nnv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHBIE YObITKM OT MCMOMb30BaHNs
HacToswlero BlonneTeHs UK CogepXallencs B HeM nHbopmaumn. Bce npasa Ha Oonnetersb npuHagnexar 000 «YPAJICUB Kanutan», n cofepXalascs B Hem
NHMOPMaLLMA HE MOXET BOCMPOM3BOAMTLCS U PACNpPOCTPaHATLCA 6e3 NpefBapuTeNbHOro NMCbMeHHoro paspellueHns. © YPANCKE Kanutan 2011
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