Fixed Income Daily B veancus | nimas

29 niona 2011 roga

Py6neBble BbiNyckun CTPATEIrn4
N3menenme, 6.n.
YTM, % 3Hay. 3afeH.  3aMec. YTD  BHELUHWUU PbIHOK
00346020 8.1 11 (13) 11

CerofHsILIHNA AeHb MOXET CTaTb pellatoLM ANs PbIHKOB: ronocoBaHne B KoHrpecce nepeHeceHo ¢

Fasnpow-11 6.3 2 @2 (%) yergepra Ha naTHMUY. [laxe ecny CErofHs He OyAeT HOBOCTeN MO FOCAONTY, TO BHMMAHUE PbIHKOB
Buimnen kom-6/7 7.8 - (54) ()  npwviBNeYeT Nybnukaums npeasapuTenbHon oleHky BBIM 3a 2 k.. YTpoM Moody's noctaBuno pentuHr
NcnaHnm «AA2» Ha NepecMoTp C BO3MOXHOCTbIO AafbHEMLLEro NoHuxXeHus. EBPoOOHbI MPOa0nKM-
1IN POCT, HECMOTPS Ha HECTABUBHBIN BHELLHUNIA QOH. . ..o.viiiiiiiiie it cTp. 2
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Sonoro Svm 16160 o1 75 137 Byepa B cermenTe rocbymar Habmopanach KparHe H13Kas TOProBas akTMBHOCTb — DOMBLIMHCTBO Oy-
e ‘ ‘ ’ ) Mar M3MeHUNoCh B LieHe oT +10 6.n. A0 -10 6.n., Ho O®3 26203 BLIGUNNCL B NIMAEPSI. M13-3a HU3KO-
Urals, $/6app. 1163 03 9.9 %2 ro obvema cBOOOAHOM NUKBMOHOCTU cnpoc Ha OBP Ha aykuuoHe Obin HeBbicokMM. pynna JICP
S&P Metannbl, uig. 2 036.5 0.0 6.7 22 (-/B2/B) ycnelwHo pa3MecTuna brpsxesble obnuraummn naton cepum. CTaBka nepBoro KyrnoHa no pe-
S&P Clx npoa., uHa. 7933 16) 13 @40 3ynbTaTam aykumoHa Oblia ycTaHOBMEHa Ha ypoBHe 8,47 %. Mbl cHUTaeM BbIMyCK MPUBeKaTeNbHbIM

N OTMeYaeM Haln4me noTeHUMala CYy>KEHMA CIIPELA. . ...vuiniiiii e cTp. 3
JeHeXXHbIN pbIHOK

RUB mnpa. 3Hay. 3ajeH. 3aMmec. YTD

REPO in CBR 41 121 122 74390.2  JINKBMOHOCTb BHOBb COKPATWU/ACh, HO Ha Clefyiolleln Hefene Mbl oxuaaeM ee pocta. KopoTkue cTas-
Corr Accounts 72204 771 0 (723 kv MBK pesko Bblpocnu: MHAMKaTMBHaA cTaBka MosPrime no ofHOOHEBHbLIM KpeauTam Nofackoqmia
Deposits in CBR 1404 (1353)  (70.3) (492.8)

W3meHeHue, 6.0.
NDF 1Y, % 455 (18) i) (36)
MOSPrime O/N, % 5.08 95 122 333 .

Vavererme, % Hopunbckuin HUKENL (BBB-/BAA2 /BBB-)

USDRUB 27.60 0.2 1.8) @6 KomnaHva npeactasuna cnabble onepaunoHHble nokasateny 3a 2 k. 2011 r., oTpasvBLUMe KBap-
TanbHOE CHUXeHWe NPOV3BOACTBA HKKens Ha 8,5%, Mean — Ha 4,3%. Mbl c4MTaeM HOBOCTb Heul-

NHaeKcbl TpanbHOWM Afis 0bNUraumii KOMMNaHUM U CHUTAeM UX BMOJIHE NpuBrekaTenbHbIMW. OfHAKo NoTeHuman

Aamotionne 6 1 CyXeHWsa cnpefia, Ha Hall B3rNsfd, BO MHOrOM OrpaHnYeH no TeXHUYecknuMm npudmnHamm. Cpean pyc-
i KOB KOMMaHNM OTMETUM HeMPeKPaLLAIOLLMINCA KOHMDANKT aKLUOHEPOB. ...ccvvveeireaieeeiieaaieeanees cTp. 6

6.n. 3Hay. 3afeH. 3amec. YTD . -

Russia 30 UST 10 1240 B) @) @9 MOCKOBCKUIM KPEANTHbBIN BAHK (B1/B+)

EMBI + Spread 294.0 @6)  (137) 55  Byepa 3aBepLIMNOCh pa3MelleHie HOBOrO TpexJieTHero Bbinycka eBpoodnuraumnin MKb o6bemom 200
MIIH AOJIN., MO UTOram KOTOPOro AOXOAHOCTb CIIOXMNACh Ha ypoBHe 8,25%. Mbl cumTaem, YTo npe-
mumst CBOM' 14 K cpaBHUMbIM Bymaram MpomcassbbaHka (BB-/Ba2) n XKDB (BB/Ba3/B+) B pa3me-

NHpnkaTnBHbIE cnpepbl pe 215-240 6.n. HeonNpaBAAHHO BENVKA U Y HUX eCTb NOTEHLMaN CHUXEHUS LOXOAHOCTU. ... CTp. 6
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Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

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

BHeWHVH PbIHOK

FonocoBaHme nepeHeceHO Ha cerogHs, Xaem AaHHbix rno BBIM CLUA 3a 2 kB. YTpo Havanocb C HoBoCTen 13 EBponbi:
areHTCcTBO Moody’s NocTaBmno pernTuHr icnaHum «Aa2» Ha nepecMoTp C BO3MOXHOCTbIO AanbHENLLEro NOHMXKEHNS. Y NATHULbI
€CTb BCE LUAHChI CTaTb OHEM «MKC» ONS PbIHKOB, AJS Yero HemMano OCHOBaHWW. Buepa ronocoBaHwe B [Manate npenctaBuTenen
KoHrpecca no npefnoxeHHOMY pecnybnmnkaHLamum nnaHy CoKpaLleHns pacxohoB M MOBbILLEHWS NMMUTA He COCTOSNOCh 1 ObIno
nepeHeceHo Ha ceroaHs. B KoHrpecce CLUA He Ha XW3Hb, a Ha CMepTb CXBATUNMNCh MeXAy cobor AeMoKpaThl 1 pecnybivKaHLUbl:
nepBble NpeanaraloT yBeNu4nUTb MMMUT FOCA0Nra cpasy Ha 2,7 TPAH JOAN., pecnybamMKaHLbl Xe XOTAT NMOBbICUTb MOTONOK TOMbKO
Ha 900 mnpg gonn. MpuHATKE NnaHa OeMoKpaToB (POCT NMMUTa Ha 2,7 TPAH O0MM.) No3BonMno Obl MM He BO3BPALLATLCA K
obcyxaeHWo ¢ pecnybnvkaHLammM BoMpoca O NMMMUTE Jonra A0 KOHLA Mpe3vpeHTckoro cpoka bapka ObGambl, B ciydae
yTBEPXAEHWS pecrnybMKaHCKOro BapuaHTa 310 NPULLNOCh Obl NPeAnNpUHSTL elle 10 Npe3naeHTCKMX BbIOOpoB. Ha Halw B3rnsg,
MPOTMBOOOPCTBYIOLLME CTOPOHbI CMOTYT AOrOBOPUTHCS MeXAy CODOM — BMOSIHE BO3MOXHO, YXe CErofHs BeYepoMm WM B
NpeacTosiLLME BbIXOAHbIE, MOCKONbKY OOMbLUE ¥ HUX BPEMEHWN He OCTaeTcs. Ho eciin CerofHs He NocTynsT HOBOCTW M3 KoHrpecca,
OHW MPUAYT U3 IKOHOMUYECKMX BEAOMCTB: OXmaaeTcs nybnmkaums nepsont ouexku BBIM CLLUA 3a Il keapTan 2011 r. CornacHo
KOHCeHcyc-nporHo3y Bloomberg, no ntoram kBapTana amepukaHckas 3KOHOMMKa Bblpoca Ha 1,8% npotne 1,9% B nepBoM.
Y10 Xe Cnyumnocb C amMepuKaHCKMM NOKOMOTMBOM B 3TOM rOAy, KOTOPbIA elle B 4eTBEPTOM KBapTajle MpOoLUoro rofa
pa3sorHanca 4o 3,1%? 3amefieHre pocTa CBA3AHO COKPALLEHMEM NOTPeDUTENbCKMX PacXxodoB, KOTopble (DOPMUPYIOT ABe TPeTH
BBM. HactpoeHns y notpebuTenen [aneko He camble paflyXXHble, YTO MNOATBEPXAAETCS WHOEKCOM MoTpebuTenbckoro
ONTUMM3Ma, KOTOPbIA B WIOHE OMyCTUACH [0 HOSOPbCKUA ypOBHeW. Bo-mepBbiX, PbIHOK Tpyda OCTaeTcs BSbIM ©
BOCCTaHaBMMBAETCA KpaHe MeAIEHHO, OCOBEHHO CUITbHO pa3oyvapoBasa MIoHbCKas CTaTUCTUKA. Bo-BTOPbIX, LOXOAb! «CbefaloT»
BbICOKME LieHbl Ha OEeH3MH, BCMIECK KOTOPbIX Kak pa3 M MpULLENCs Ha nepBoe nosayroaue. B-Tpetbunx, MUpoBas 3KOHOMMKA B
nepBoOM nonyroamu Takxe cbasuna Temnbl. ECTb 0OCHOBaHMA nonaraTb, 4TO BO BTOPOM MOMYroAMu CUTyaLmMs YayHLWKTCSA, O YeM
roBopAT M oduLManbHble MPOrHo3bl. Ecnn cerogHs mokasaTeny MpPeBbICAT MPOrHO3, TO PbIHKKM MOMYT BOCMPATb OYyXOM, B
NPOTMBHOM cCnyyae pa3roBopbl 0 KC-3 ycunatca. Byepa TOprv Ha aMepuKaHCKMX Miolagkax OTKPbUIMCE POCTOM, KOTOPbIV
NOANUTLIBANM HafeX bl Ha HOBOCTM 13 KOHrpecca, HO B OTCYTCTBME TakOBbIX AeHb 3aBepLUncs HeboNbLWMM CHUXeHMeM (B TOM
YUCre U Ha eBPOMENCKMX PbiHKaX).

EBpoGoHAbI NpoAoHKAIOT NoapacTaTb. Buepa cnpen MHANKATMBHOIO CyBepeHHOro Bbinycka Russia’30 k TOUST cy3mncs cpasy
Ha 12 6.n. oo 118 6.n., ueHa 6ymaru Bbipocna ete Ha 102 6.n. oo 119,6 % oT HomMunHana. Ha pbiHke rocbymar CLUA cutyaums
N3MeHMNach HecylecTBeH: oXoAHOCTb 10UST onyctvnack Ha 4 6.n. fo 2,94%. BHOBb Hemnoxo nposBun cebs yBepeHHbI
CermMeHT, PoCT LieH B KOTOPOM COCTaBMN B cpeaHemM 35 6.n. B Bymarax HedTerazoBoro cektopa eBpoboHbl Masnpoma 1 THK-BP
npnbasunu B LeHe B cpeaHem ro 36 6.n., espoborasl IYKOWIa nogopoxanu 8 cpeaHem Ha 40 6.n., HOBATKa — Ha 25 6.1. Y
MeTannypros obnuraumm CeBepctany 1 EBpasza MOMeHANMCb ponsmMu. Byepa BbipBanuMcb Brepef Oymaruv nocnefHero,
NoOOPOXaBLIVE B CpefHeM Ha 16 6.Mm., Torga Kak BbiMycku nepBon npnbaBmnv B LeHe B cpefHeM 8 6.n. B nonky 6aHKOBCKMX
Oymar BYepa npubbino: MKE pasmectun TpexneTHUn Bbinyck obbemomM 200 maH gonn. no 8,25% (6onee nodpobHO CM.
OTheNbHbIN KOMMEHTAPUI HXKe). Bymarn B3ba nogopoxanu ele B cpeaHemM Ha 50 6.n., BTB — Ha 20 6.n1., PCXB n Cobepbarka—
Ha 15 ©.n. A3vaTckme NNoLWaaKM CErogHs YTPOM YLUAW B MUHYC, Kak 1 blodepchbl Ha amepurkaHckmne hoHLoBbIe MHAEKChI. Toprn
B POCCMM HaYHYTCA CHUXXEHMEM.

Onbra CTepuHa, sterinaoa@uralsib.ru
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BHYTPEHHMM PbIHOK

Topru npownu Bsno. Byepa pbIHOK rocbymar oTMeTUNCA [OBOSIbHO BANOM ANHAMUKOM LN HE3HAYUTENTbHBIM 0OBEMOM TOProB —
1,7 Mnpg py6. Ha KOPOTKOM KOHLIe KpMBOW Habntoganncb eaBa 3aMeTHble KonebaHns LeH, OyMary B OCHOBHOM JelleBenu, Ho
notepsnv B LeHe nuwb 5-7 6.n. Ha ASIMHHOM KOHLEe ToproBas akTMBHOCTb Takxke Obla KparHe HEeBbICOKOM, Ho Oymaru,
HaMpOTWB, MPEeNUMYLLECTBEHHO POCIN B LeHe — B cpedHeM Ha 5-10 6.n. Ha obuieM ¢doHe 3aMeTHO BbIAENANUCh
pekoMeHaoBaHHble Hamn OD3 26203, nofopoxaslive cpasy Ha 70 6.n. Mbl Mo NpexHeMy NPUAEPXNBAEMCS MO3UTUBHOMO
B3rns4a Ha BbINycK, HO pekoMeHayem obpaTiTb BHMMaHME W Ha paf ApYyrvx, No Hallemy MHEHWIO, NpuBeKaTeNbHbIX bymar.
Halla MHBECTULMOHHAA CTpaTerns 3akniodaeTcs B Mokynke Gymar ¢ Atopaunen TpU—nsaTb NeT — 3TO CaMbllid KPyTOM OTpe3ok
kpreon OM3, Ha KOTOPOM, MOMUMO BbllleHa3BaHHbIx OM3 26203, pacnonaratotca OP3 25077, OD3 25075, OD3 26206,
O®3 26202 n OP3 25079. Byepa LIb nposen aykumoH no pasmetleHnio OBP, npennoxmns pbiHky bymar Ha 10 mnpg py6b.,
0[lHaKO ypoBeHb CBOHOAHOWM NMMKBUAHOCTM TOSIbKO Hayvasl BOCCTaHABAMBATLCS NMOCTE Neprofa HamoroBbIxX MiaTeXem U oCTaeTcs
CPaBHUTENbHO HeBbLICOKMM (BYepa oH Obin paBeH 862 mnpa pyb.), Tak YTO MOXBACTATLCS MO UTOraM ayKLMOHa 0OCODEHHO HeYeM.
Cnpoc cocTaBun nnwb 32,5 MAH pyb., UMEHHO 3Ty CyMMY U yaanoch Npueieds no ctaske 3,6%. CerofiHs Ha POCCUINCKOM PbIHKe
rocbymar He CTOUT OXMAaTb BbICOKOV TOProBOW aKTMBHOCTW: BO-MEPBbIX, BCE BaXKHble HOBOCTU C MUPOBbIX PbIHKOB, CMOCOOHbIe
CyLWeCTBEHHO NOBAVATL Ha AMHaMuKy OD3, ecin 1 NOCTYNAT, TO y>Ke NOocfe 3aKpPbITUS TOProB B rocCekLMM. Bo-BTOpbIX, B KOHLE
HeLenn ManoBeposiTHa OoMblas aKTMBHOCTb MIPOKOB B OTCYTCTBME M30bITKa CBOOOAHOM NMMKBUOHOCTY.

Onbra CTrepuHa, sterinaoa@uralsib.ru

Fpynna JICP (-/B2/B)

Mpynna JICP ycnewHo pa3smMectuna ovepeaHon 3aem. pynna JICP ycnewHo pa3Mectina TPexaeTHUI BbiNyck OUPXKEBbIX
obnuraumn naton cepumn B obbeme 2 mnph pyb. Buepa cocTosncs KOHKYpC Mo onpefeneHnio CTaBKK MepBOro KymoHa, ro
pe3ynbTaTam KOTOpOro cTaBka Obina ycTaHoBNeHa Ha ypoBHe 8,47 %, Npu M3Ha4anbHOM [iMana3oHe OpraHM3aTopoB Ha ypoBHeE
8,5—-8,75%. Cnipoc npeBbicun npeasioxeHune 6onee 4eM B 1,5 pasza 1 coctaBun nprumepHo 3,1 mnpp pyb. B o63ope oT 26 mions
2011 r. «HOBbI 3aeM OT OLHOrO M3 KpynHemwmnx gesenonepos B PO» Mbl 0TMeYanu, YTO CHUTAEM WHTEPECHBIM ydHacTue B
pa3MeLleHnI NpKn CTaBKe KynoHa Bbllle 8,35%. C y4eToM UTOrOBOW CTaBKM KymnoHa cnpef obnuraumin k OP3 coctasnset 230
6.n., 4TO COOTBETCTBYET CpPeAHeMy 3HadveHWo Ans obpallatowmxcs BoinyckoB. Mexay TeM Bbinyck BO-3 (paHee Obin caMbim
INVHHBIM C Alopauyven 2,33 roga) Topryetcs ¢ bonee y3kuMm crnpenom B pasmepe 210-215 6.n. MpuHMMan BO BHUMaHWeE eLle
OonbLYIO AAMHY HOBOMO BbIMyCKa MM TEKYLLEN KOHBIOHKTYpE, Mbl OTMEYaeM Hanuyuve moTeHUmana Cy>XeHus ero crnpefa v
CYUTaeM BbIMyCK NpUBAeKaTeNbHbIM.

C bonee NoapobHbLIM aHAIM30M SMUTEHTA MOXKHO 03HAaKOMUTLCS B HALLEM KOMMEHTapUK K pa3MelLieHuio oT 26 nions 2011 1.

http: //www.uralsibcap.ru/products /download/110726_LSR_Primary.pdf?docid=11065&lang=ru

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

CtaBku MBK pe3ko Bbipociin Ha pOHe HanpsXKeHHOW CUTyauumn C MIMKBUAHOCTbIO

TeHAEHUMSA K COKpALLEeHMIO NIMKBUOHOCTM NO-NPeXHeMY OCTaeTcs B CUe: ee YpOBEeHb CHM3MNCS Ha 39,4 mnpa pyo. go 823,4
MIpa pyb. ¢ 862,8 mnppa pyb. B HeTBepr. OCTaTKM Ha KopcHeTax KpeduTHbIX yupexaeHun B LIb cokpatunuck Ha 20,5 mnppa py6.
no 701,9 wmnpg pyb., a neno3mtel GaHkoB B LB ymeHblumnuce Ha 18,9 mnpg py6. go 121,5 mnpa pyb. Ha doHe
yCTPEMUBLLMXCA BBEPX CTaBOK MBK [eno3nTbl CTaHOBATCA HAMHOMO MeHee MnpyiBfieKkaTeSlbHbIMK MO CPABHEHWMIO C HOPMASIbHbIMM
PbIHOYHBIMK  yCrioBUsMU. Hambornee 3HauMMmble M3MeHeHUsi cTaBok MBK npoumsownm Ha KOPOTKOM KOHLE KPWMBOW —
MHOMKATMBHas CcTaBka MosPrime no ofHOAHEBHbIM KpeduTam B3netena Ha 95 6.n. no 5,08%. Mbl nonaraem, 410 B Hadane
aBrycTa JIMKBUMOHOCTb Ha4yHeT BOCCTAHABNMBATLCH, a Lemno3uTbl 6aHKoB B LIb MOryT mosy4mTb OOMOMHUTENBHBIA UMMYSbC B
CJly4ae MoBbILLEHNA AeN03UTHOM CTaBku LIB, Y4TO MOBLICUT MX NpYBREKaTENbHOCTb.

CoBoKynHble cpeacTBa 6aHkoB B LB PD, mnpa
pyb6., 1 ogHOoAHeBHas cTaBka MosPrime, % MexpayHapopaHble pe3sepsbl LIB PD, mnppg, gonn.
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NemoyuHuku: Bloomberg, MMBE Mcmoyruku: Bloomberg, MMBB

Mo gaHHbIM LB, 4TO 3a Heflento, 3aBepLUMBLUYIOCS 22 MioNs, 0ObeM MexXayHapoaHbIX pesepsoB PO Bbipoc Ha 2,4 Miph Ao, 4O
530,9 mnpg gonn. OT4acT NONOXUTENBHYIO ANHAMUKY PE3EPBOB MOXHO OOBACHUTL yKpenneHneM eBpo. Mbl OXMAaEM, YTO
JlaHHblE 3a TeKYLLYIO HELeNIo MOKaXyT elle DOMbLIMIA NMPUPOCT MeXAYHAaPOAHbIX pe3epsoB PO.

B yeTBepr pybnb ocnab npotve gonnapa Ha MMBB Ha 5 koneek fo 27,61 py©./nonn., a cerofHa yTpom notepsn elle 1 Konenky.
Kypc eBpo cHM3Mncs Ha 12 Komeek W cerogHs Topryetcs ©e3 mamMeHeHun BO6nvsm otmetkn 39,50 py0./eBpo. busanioTHas
KOp3uHa [elleBeeT U KoTUpyeTcs no 32,97 pyb. Buepa efuvHas eBpornenckas BasloTa HEMHOMO noTepsna B CTOMMOCTM U B
HaCTOAWMI MOMEHT [epXUTCS Ha ypoBHe 1,4275 nocne pe3koro yKkpenneHus B CepedmMHe Tekyllen Hepenu. MeHa u
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LIBEMLLAPCKM PpaHK, KOTOpble CYUTAIOTCS OTHOCUTENIbHO Ge30nacHbIMK BasloTaMu B MepUOAbl YXO[4a OT pUCKa, TOPryloTcs
BOMM3N HeaBHUX MaKCUMyMOB. MUPOBbLIE PbIHKN HAXOOATCH B PEXMME OXMAAHNA B NPeaABEPUN 3aBEpLUEHNS NeperoBopoB
MeXIy NpeacTaBUTeNsaMU UCMONHUTENBHOW U 3akoHomdaTenbHow Bnacti CLLUA no npobneme rochonra, Toroa kak eBpo3oHa B

nocnefHWe OHW NepecTana BbICTynaTb B Ka4eCTBe UCTOHHMKA HEeraTMBHbIX HOBOCTen. Pybrb, ckopee Bcero, byneT konebatbcs B
OuanasoHe 27,50-27,60 py0.

AHTOH Tabax, tabakhav@uralsib.ru
Hatanesa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3suHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Hopunbckun Hukens (BBB-/Baa2/BBB-)

KomnaHus npeacrtaBuna cnabble onepaunoHHble Nokasatenu 3a 2 k. 2011 .

FopoBoOW NlaH Mo NPOU3BOACTBY HUKENSl MOXET ObITb cOpBaH. 1o uTtoram 2 k. 2011 1. KOMAaHWUs CHU3MMa NPOU3BOACTBO
HUKens Ha 8,5% [0 65 TbIC. T No cpaBHeHMO ¢ 1 kB. OObeM NPOM3BOACTBA MefM 3a 2 KB. CHU3MNCS Ha 4,3% Ao 90 Tbic T. Mo
JaHHbIM KOMMaHWN, CHUXEHNe 06bEMOB NMPOM3BOLACTBA POCCUMCKMX aKTUBOB KOMMaHUM B 3HAYUTENBHOW CTEMNeHN 0DyC/IoBIEHO
PaHHMM CE30HHbIM MepPepbIBOM B MOPCKOM HaBWUraLMM Ha NepuMof BECEHHEro NMaBOAKa, YTO MPUBENO K 3afepkke B MOCTaBke
nonynpoaykToB 3anonspHoro dunuana Ha Konbckylo TMK ansg nocneaytollen nepepabotkn n padurHMpoBaHus. pu 3ToM
KOMMaHUI1 yAanock HapacTUTb 06beMbl NponssoacTea nannaams (+9,3% 3a keapTan Ao 744 TbiC. yHUMA) 1 nnatuHbl (+11,8%
10 190 ThiC. yHUMIN). HOPHMKENb HaMepeH KOMMNeHCMPOBaTb OTCTaBaHWE OT MflaHa No NPOM3BOACTBY HUKENS U Mefu BO 2 N/T.
KomMnaHuns He mpefocTaBWMia HOBbIM MPOrHO3 Mo Npou3BOACTBY Ha 2011 r., ogHako, COrNMacHoO MpeablayLlemMy MporHosy,
Npoun3BOACTBO HUKENs B TekylleM rogy Obino 3annaHuvpoBaHo B obbeme 300-315 Thic T. Mexay TeM npefncTaBfieHHble
onepaumoHHble pe3ynbTaTbl CBUAETENLCTBYIOT O HaMYMM CyLLLEECTBEHHOMO PUCKa CPbIBa MPOM3BOLCTBEHHOMO NflaHa Mo HUKEeNIo, U
Mbl Mofiaraem, 4YTo MO UTOraM rofla KOMMaHUs CMOXeT npou3BecT He Gonee 280-290 Thic T. B TO Xe Bpems puUcCKn
HeBbIMOTHEHMSA M1aHa Mo NPOW3BOACTBY MeAW, Nannaans v NAATUHbI Mbl CHUTAEM HEBLICOKMMMU.

MoTeHuman cyXkeHus crnpepa MUHUManeH. C Hallen TOYKM 3peHUsl, HOBOCTb HenTpanbHa Ang obnuraumi. KpeouTHbI
Npodunb KOMMNAHUM OCTaeTCA YCTOMYMBBIM — HAMNOMHWM, 4TO no uToram 2010 1. YACTbIM OONF KOMMNaHWWM OKasancs
oTpuuatensHbiM. Kyaa Oonblie NoBofoB Afis OeCnokoncTBa faeT HenpekpaLlaloLWnnes KOHMINKT akLMOHEPOB, KOTOPbIN, XOTS 1
BPSAL NV CTaHeT KaMHEM MPeTKHOBEHUS NP1 ODCNYXXMBaHWUW [OMIra KOMMaHWUKW, HO BMOSIHE CNOCODeH HeraTMBHO MOBAMATL Ha
OLeHKY KpeAMTHOrO pucka MHBeCTopaMu. Ha TekyLwmm MOMEHT eAMHCTBEHHbIN BbiNyck HopHukens cepun BO-3 TopryeTcs co
cnpenom kK OD3 B pa3mepe npumepHo 60 6.n. ObnUraummn BeIrNAAAT NpUBNeKaTenbHO, 04HAKO NOTEHLMAN Cy>XKeHUs 1x cnpena
MUHMManeH (5—10 6.1.) 1 orpaHmyeH ckopee He Ka4ecTBOM KPeaMTHOIro Npoduns, a TeXHUYeCKMMM hakTopamu.

C 6onee NoapobHON OLEHKOM (UHAHCOBLIX Pe3yNibTaToB KoMMaHumM 3a 2010 r. MOXHO 03HaKOMUTLCS B HallleM oT4eTe oT 25
miong 2010 .

http://www.uralsibcap.ru/products /download/110725_FI_Norilsk%20Nickel _2010%20IFRS% 20Results.pdf?docid=11059
&lang=ru

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
MockoBckuni KpeauTHbIN 6ank (B1/B+)

Bo3BpalleHne Ha pbIHOK eBpoobnurawumm c connpgHom npemmen

Pa3mell,eHVe npoLuno Bbille 3asBfeHHbIX OPUEHTUPOB. Byepa 3aBepLUMNOCL pa3MeLLeHne HOBOro TPexJIeTHEro Bblnycka
eBpoobnuraumn MKB oobemom 200 MnH gonn. Mo UToramMm aykKuMoHa AOXOAHOCTb CNOXMUAack Ha ypoBHe 8,25%. HanoMHuMm,
410, MO MHGOPMaLMKM , Npowenwen paHee B CMW, opreHTUp cocTaBnan okono 8%. Takxke CTano M3BECTHO YTO, B CTPYKTYypYy
BbINycka Obln BKIIOYEH NYT OMUMOH Ha ClyYan CHUXeHUs perThHra Kak caMoro BbiMycka Tak 1 GaHka, Kpome Toro, Aepxatenm
obnuraumn dyayT MMeTb NPaBO NPEANIOXUTb ByMaru K BbiKyny B CllyHae CMeHbl KOHTPOSIMPYIOLLETo aKLMOHEPa.

C Hawmm O630pOM Mo pasMeLeHNIO 3TOro BblMyCcka MOXXHO 03HAaKOMUTLCA MO CCbIKE!

http://www.uralsibcap.ru/products/download/110726 FI CBOM Eurobond.pdf?docid=11066&lang=ru

CyLuecTBEHHbIN NOTeHUMan CHUXXeHUS JoXoaHocTen. 1o ycTaHoBNeHHOM fqoxoaHocTh 8,25% CBOM' 14 Byaet npeanarath
npeMuio K KpMBOW MONNapoBbIX CBOMOB Ha ypoBHe 730 6.M.B To e Bpemsa cnpen Promsvyazbank’14 B nocnemHue AHW
coctaensieT okono 515 6.n. a y HCFB'14 — okono 490 6.n. Mbl cumTaem, 4To npemmns MKB k Bymaram lMNpomcesasbbaHka (BB-
/Ba2) n XK®b (BB/Ba3/B+) B pa3mepe 215-240 ©.n. HeonpaBLaHHO Benvka, Oaxe y4uTbiBas Gonee 3HaumTesbHble
MaclTabbl OM3HeCa 1 nydllee KPeAMTHOE KavyecTBO nocnefHnx. Ha Halw B3rnan, cnpaBefvBbIA ypoBeHb cnpega CBOM'14 k
Promsvyazbank’14 n HCFB'14 HaxoauTca coctaBnseT npumepHo 170 6.M., NO3TOMY Npu CTabunvsaumm CUTyaLmm Ha MIMPOBbIX
PbIHKaX MOXHO OXMAATb CHUXEHWS JJOXOAHOCTEN HOBOIO Bbinycka eBpoobnuraummi MKB.

Opwuii FonbaH, golbanyv@uralsib.ru
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 15.12.11 14.06.12 10.7 95.07 Toproena
AsaHrapa-03 1500 R 8.00 11.11.11 11.0512) 10.05.13  10.0 21.7 100.43 100.30 100.45 7.54 3.97 0.72 GaHku
AMKK 1006 6000 R 8.05  15.08.11 15.11.18 88.9 102.50 10 99.02 102.00 7.62 1.98 3.64 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 8200 15.09.11 15.09.20 1112 101.47 99.51 103.99 7.14 2.04 4.44 /A3/BBB (puHaHCbI
AMKK 1606 10000 R 8.25  15.09.11 15.09.21 1234 99.99 100.25 100.40 8,51 2.08 5.23 /A3/BBB (buHaHCbI
ANKK 1706 8000 R 9.05 15.10.11 15.04.22 130.5 104.53 105.00 105.75 8.58 2.18 571 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11 15.04.16/ 15.07.23  57.0 145.7 101.28 102.00 7.90 1.99 3.68 /A3/BBB (huHaHCbI
AMKK 2006 5000 R 8.60  15.09.11 15.12.27 199.5 102.38 102.00 102.75 8.59 212 7.96 /A3/BBB (huHaHCb!
AVKK 406 900 R 870, 01.08.11 01.02.12 6.3 101.96 491 2.15 0.48 /A3/BBB (buHaHCb!
AVKK 506 2200 R 7.35  15.10.11 15.10.12 14.8 101.51 101.45 102.39 6.19 1.83 111 /A3/BBB (buHaHCbI
AVKK 606 2500 R 740 151011 15.07.14 36.1 101.43 100.91 102.00 6.94 184 212 /A3/BBB PMHaHChI
AMKK 706 4000 R 7.68  15.10.11 15.07.16 60.5 100.93 101.10 101.50 7.56 1.92 273 /A3/BBB PUHaHChI
AVKK 806 5000 R 763 15.09.11 15.03.14| 15.06.18 32.0 83.8 101.70 40 101.30 101.80 6.84 1.89 1.67 /A3/BBB pUHaHChI
ADKK-AL9 6000 R 7700 150811 150515 151124 460 @ 1620 | 100.31 50 002 10150 | 7.82 194 | 3.04 JA3/BBB
And-02 1000 R 1125/ 231211 231211 211212 50 171 101.14 100.61 101.24 8.46 5.55 0.37 Tenekom
AK BAPC-03 10000 R 7.90 25.10.11 25.10.11 3.0 100.56 100.26 100.60 5.58 3.92 0.23 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11 24.0412) 15.10.13 9.0 27.0 101.65 102.00 5.80 4.05 0.68 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05/ 22.09.11 26.09.11 19.09.13 2.0 26.1 101.21 101.21 101.28 5.58 6.92 0.16 B+/B1/ Cbipbe
AKpoH-3 3500 R 13.85/ 231111 25.05.12 20.11.13 10.0 28.2 106.28 105.00 107.00 5.93 6.50 0.75 B+/B1/ Cbipbe
AkpoH-4 3750 R 795 291111 29.05.14) 18.05.21 35.0 119.4 100.35 50 000 100.30 100.40 7.94 3.95 2.38 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14) 18.05.21 35.0 1194 100.27 100.30 100.50 7.98 3.95 2.38 cbipbe
Anpoca-20 3000 R 8.95  27.09.11 23.06.15 415 105.30 802 105.17 105.49 7.58 2.12 3.10 BB-/Ba3/BB- Cbipbe
Anpoca-21 8000 R 825 22.09.11 25.06.13] 18.06.15 23.0 474 102.85 = 0.02 100 705 102.83 102.85 6.76 2.00 1.66 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 23.0 415 102.84 51 600 102.60 102.90 6.80 2.00 1.67 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95 22.09.11 18.06.15 474 105.48 | 0.13 1470 105.45 105.48 7.52 2.12 3.09 BB-/Ba3/BB- Ccbipbe
Anbda-baHk-01 5000 R 825 09.08.11 04.02.14| 02.02.16, 31.0 55.0 102.25 @ 0.15 65 748 102.10 102.25 7.39 4.02 2.10 BB+/Bal/BB- GaHku
AnT3616-2 06 2000 R 18.00/  06.09.11 05.06.12 10.4 101.25 130372 101.15 101.25 16.08 4.43 0.40 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 37.1 100.69 100.75 101.15 7.24 7.45 2.48 //BBB- SHepreTuka
Aapochnot BO-1 6000 R 7.75 10.10.11 08.04.13 20.7 101.90 101.05 102.20 6.55 3.79 1.54 BB+/ TpaHcnopt
Aapochnot BO-2 6000 R 7.75  10.10.11 08.04.13 20.7 101.75 101.00 102.20 6.64 3.80 1.54 BB+/ TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 810 11.10.11 13.10.11/ 09.04.13 3.0 20.7 100.41 942 100.40 100.47 5.92 4.02 0.20 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11 26.03.12] 23.09.13 8.0 26.3 100.61 100.50 6.63 3.72 0.60 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 131212 121213 17.0 28.9 102.05 15148 101.90 102.04 7.03 4.15 124 /Ba3/ GaHku
BankMock-1 10000 R 6.45  29.07.11 29.07.11 0.0 100.05 -10.70 3.21 0.00 BBB-/Ba2/ GaHku
BankMock-2 10000 R 755  05.08.11 01.02.13 18.5 100.47 7.35 3.75 1.32 BBB-/Ba2/ GaHku
bauwHedts-01 15000 R 1250/ 201211 211212 131216 17.0 65.5 107.67 = 0.41 10 000 107.50 107.80 6.71 5.79 124 cbipbe
bauwHedTs-02 15000 R 1250/ 201211 211212 131216 17.0 65.5 107.80 | 0.05 15100 107.51 107.75 6.62 5.78 124 Ccbipbe
bauwHedts-03 20000 R 1250/ 201211 211212 131216 17.0 65.5 107.80 = 0.07 172 446 107.50 107.80 6.62 5.78 124 cbipbe
BenoH 02 2000 R 17.00/ 25.08.11 23.02.12 7.0 100.30 100 100.31 100.49 17.02 8.45 0.46 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11 28.04.12] 29.04.13 9.0 21.4 100.92 98.50 105.00 7.68 4.40 0.68 /B2/B- GaHku
BKEBpasusl 5000 R 840 281211 27.06.16/ 20.06.18 60.0 84.0 cbipbe
BHM Mapuba-01 2000 R 7.700  27.09.11 29.03.14 325 101.08 101.10 101.50 7.37 3.80 2.24 1/BBB- GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 19.3 101.05 100 000 101.00 6.85 3.68 1.39 Joto3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 121012 11.10.13  15.0 26.9 101.42 100.00 6.20 361 1.09 Joto3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 121012 11.10.13  15.0 26.9 100.00 2 100.00 7.47 3.66 1.08 loto3BaH/BB- notpe6. ToB.
BB/ MM 6O-03 3000 R 735 141011 12.10.12) 11.10.13) 15.0 26.9 101.54 100.00 6.09 3.61 1.09 Joto3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 233 103.10 100.00 103.00 6.25 3.82 1.70 loto3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 291211 27.06.13 233 103.03 100.00 6.29 3.82 1.70 loto3BaH/BB- notpe6. ToB.
BB/ MM 5O-08 5000 R 735 141011 121012 11.10.13 15.0 26.9 101.82 100.00 5.84 3.60 1.10 Joto3BaH/BB- notpeb. ToB.
BUA AVKK A 9440 R 850  15.09.11 15.03.40 348.6 102.27 102.40 8.46 2.09 10.19 I3/ (buHaHChI
Buktopusi®-50-01 2000 R 8.00  16.08.11 12.02.13 18.8 85.00 otossaH// TOproBnst
BK-WHBecTl 10000 R 9.25  20.01.12 19.07.13 24.1 103.00 101.01 105.00 7.73 4.48 1.72 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 35.9 100.47 330 665 100.41 100.50 7.35 3.67 251 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830 18.10.11 13.10.15 51.3 101.80 50563 101.80 102.42 7.94 4.07 331 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 8300 18.10.11 13.10.15 51.3 102.34 84216 101.75 102.25 7.78 4.04 3.32 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 16.11.11 211111 141112 40 15.8 99.99 99.50 100.00 8.76 4.49 0.29 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 141211 09.12.15 53.2 101.17 102.00 8.65 4.34 3.40 cepBuC
Boct3kebO1 1000 R 750  08.09.11 07.03.13 19.6 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011 230412 171013, 9.0 271 101.09 99.00 101.40 7.44 4.44 0.67 B2/ GaHku
BTB - 506 15000 R 740  20.10.11 17.10.13 271 101.40 = 0.08 310399 101.31 103.30 6.89 1.82 1.94 BBB/Baal/BBB  |GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 12.0 60.2 101.38 4401 101.27 101.45 5.80 177 0.88 BBB/Baal/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 50 410 101.49 15000 101.47 101.49 5.59 2.38 0.37 BBB/Baal/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 19.9 101.85 100 638 101.83 102.00 6.55 1.86 144 BBB/Baal/BBB | GaHku
BTB B0-02 5000 R 7.60  16.09.11 15.03.13 19.9 101.80 100 196 99.00 102.00 6.58 1.86 1.44 BBB/Baal/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 19.9 101.85 145714 101.85 102.00 6.55 1.86 144 BBB/Baal/BBB  |GaHku
BTb24 01 6000 R 11.50/ 05.10.11 05.10.11 23 101.35 | 0.05 907 101.35 102.00 4.22 5.66 0.18 BBB/Baal/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.02.12] 05.02.13 6.0 18.6 99.50 BBB/Baal/BBB | GaHku
BTb24 03 6000 R 560 30.11.11 30.05.12] 29.05.13  10.0 224 99.71 BBB/Baal/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14  13.0 313 100.90 1100 100.80 6.02 341 0.98 BBB/Baal/BBB | GaHku
BTB-Ma®01 8000 R 7.10 11.08.11 14.05.12] 06.11.14  10.0 39.9 100.88 | 0.01 4578 100.81 100.88 5.89 1.75 0.66 BBB//BBB (buHaHCbI
BTB-Nna®02 10000 R 645 11.10.11  08.01.13/ 07.07.15 18.0 48.0 100.04 99.75 100.18 6.57 161 114 BBB//BBB (buHaHCb!
BTB-N3®03 5000 R 6.90 13.09.11 10.09.13] 07.06.16, 26.0 59.2 100.11 99.95 100.20 7.01 172 151 BBB//BBB (buHaHCbI
BTB-Nns®04 5000 R 6.65 13.09.11 12.03.13] 07.06.16, 20.0 59.2 100.11 99.90 100.13 6.73 1.66 1.25 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16 4.0 65.1 100.47 100.40 101.00 5.62 1.70 0.34 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11 09.02.12] 01.08.17 7.0 73.2 100.59 100.60 100.79 5.90 175 0.46 BBB//BBB (buHaHCbI
BTB-N3®09 5000 R 6.65 10.08.11 12.08.11 02.08.17 0.0 73.2 100.09 | 0.02 100.05 100.15 3.63 1.66 0.04 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 76.0 112.2 101.00 = 0.30 360014 100.55 101.00 7.70 3.90 4.76 BBB/Baal/BBB | 6aHku
B3B-08 15000 R 6.90 251011 241013 13.10.20, 27.0 112.2 100.70 90 000 100.00 6.55 3.42 2.01 BBB/Baal/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 57.0 117.4 101.25 | 0.04 170 330 101.21 101.38 7.72 3.89 3.62 BBB/Baal/BBB | 6aHku
BOB-NuanHr-01 5000 R 850 12.01.12 09.07.15/ 02.07.20, 48.0 108.7 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414) 02.04.21 33.0 117.9 101.08 20480 100.90 101.08 717 3.70 2.29 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 8.60 14.10.11 08.04.16/ 02.04.21 57.0 117.9 103.25 513 103.00 103.95 791 4.15 3.60 BBB//BBB+ (buHaHCbI

BIb-uanHr-05 5000 R 860 141011 08.04.16 02.04.21 57.0 117.9/  103.66 103.50 7.80 4.14 3.61 BBB//BBB+ (h1HaHChI
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 13.75) 271211 24.06.14 354 | 12025 | 0.25 23732 119.50 120.25 6.14 5.70 2.37 BBB/Baal/BBB cbipbe
[A3MPOM A13 5000 R 13.12) 271211 26.06.12 11.1 | 107.00 196 752 106.85 107.01 5.24 6.11 0.84 BBB/Baal/BBB | cbipbe
TA3MPOM A8 5000 R 7.00 27.10.11 27.10.11 3.0 100.63 100.31 4.44 3.47 0.24 BBB/Baal/BBB cbipbe
TA3MPOM A9 5000 R 723 17.08.11 12.02.14 31.0 | 102.14 99.71 103.25 6.40 3.53 2.16 BBB/Baal/BBB cbipbe
aanpomb 2 5000 R 6.54 231111 20.11.13 28.2 /Baa3/BB GaHku
aanpomb 3 10000 R 6.17  10.10.11 10.10.11 25 /Baa3/BB GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 15.9 | 100.03 102.15 6.77 3.42 1.18 /Baa3/BB GaHku
aanpomb 5 20000 R 6.85 241111 22.11.12 16.1 | 100.01 6.95 3.42 119 /Baa3/BB GaHku
Tasnpomb 6O-01 10000 R 7.75 081211 08.12.13 28.8 | 102.03 & 0.03 60 001 101.40 102.03 6.92 381 2.05 /Baa3/BB GaHku
Tasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13 18.07.14 240 362 = 100.14 100.10 100.24 6.75 3.40 1.77 /Baa3/BB 6GaHku
lasnpomHedts BO-5 | 10000 R 715 111011 09.04.13 20.7 | 101.38 101.00 6.37 3.52 151 /Baa3/BBB- cbipbe
lasnpomHedts BO-6 | 10000 R 715 111011 09.04.13 20.7 | 10111 101.00 6.55 3.53 1.50 /Baa3/BBB- cbipbe
l"asnpomHedTb-10 10000 R 890 09.08.11 30.01.18/ 26.01.21 79.0 @ 1157 @ 105.35 30 000 105.40 105.70 7.99 4.21 4.57 /Baa3/BBB- cbipbe
lasnpomHedTb-3 8000 R 1475 17.01.12 23.07.12 12.07.16 12.0 @ 60.4 | 108.60 122 267 108.60 108.65 5.53 6.77 0.90 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18 09.04.19 82.0 & 93.7 | 100.27 6 100.27 102.28 831 4.08 4.78 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8,50  09.08.11 02.02.16 55.0 | 104.20 @ 0.25 335 103.95 104.20 7.52 4.07 3.46 /Baa3/BBB- Ccbipbe
[a3npomHedTb-9 10000 R 850 09.08.11 02.02.16/ 26.01.21 55.0 & 1157 @ 103.85 102.20 104.85 7.62 4.08 3.46 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 210.1 | 95.00 9.16 5.25 10.12 TpaHcnopt
noGakcbark 5O-01 5000 R 830 16.08.11 16.02.13 19.0 | 101.50 101.40 101.58 7.39 4.06 1.34 BBI//BB- GaHku
no6akcbark 6O-02 5000 R 810 22.01.12 250112 22.07.13 6.0 242 | 100.90 @ 0.9 25000 100.79 100.89 6.18 4.05 0.47 BB//BB- GaHku
no6akcbark 6O-03 3000 R 810 081211 13.06.12 08.1213 110 288 & 101.18 0.08 100.92 101.10 6.67 4.01 0.80 BB//BB- 6GaHkn
Ino6akcoank 50-05 2000 R 810 081211 13.06.12 08.12.13 11.0 288 & 101.12 100.90 101.10 6.74 4.02 0.80 BB//BB- 6GaHku
pynna Paar.60-09 2000 R 26.11.37 15.12.11 4.7 c/x
rcc o1 5000 R 925 220911 27.09.11 26.03.17 20 68.9 | 100.46 9496 100.53 5.69 4.59 0.16 BB/ MalLLKHOCTP.
I'CC BO-01 3000 R 825 231211 231211 20.1213 50 29.2 | 100.50 23760 100.40 100.63 7.07 4.09 0.38 BB/ MaLLKHOCTP.
['CC BO-02 3000 R 750 251011 24.0412 220414 9.0 333 | 100.08 7.50 3.74 0.67 BB/ MalLLKHOCTP.
['CC BO-03 3000 R 825 251011 23.04.13 220414 210 333 | 101.08 21820 100.90 101.05 771 4.07 151 BB/ MaLLKHOCTP.
r3C 02 1500 R 12000 25.10.11 23.04.13 21.2 92.00 TOproBnst
[OBTr-0 02 5000 R 7.75  19.01.12 18.07.13 24.0 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 19.6 97.00 aHepreTuka
[enbtakp-6 5000 R 720 211211 25.06.14] 15.06.16 350 @ 59.5 @ 100.33 = 0.03 121 500 100.00 100.45 7.15 3.58 2.48 /Baal/ 6GaHku
[xendchCul'l 2000 R 500 20.10.11 20.10.11 2.8 98.75 lloTo3BaH TOproBnst
JOMLEHTPo61 1150 R 850  06.12.11 26.05.15 46.6 99.48 | 1.48 98.01 98.80 8.85 431 3.04 TOproBnst
EABP-3 5000 R 10.50/ 01.11.11 03.11.11 25.10.16, 3.0 63.9 | 101.42 101.20 101.35 4.91 5.16 0.26 BBB/A3/BBB GaHku
EABP-4 5000 R 7700 16.08.11 11.02.14/ 06.02.18 31.0 = 795 | 101.35 12 150 101.11 101.35 7.10 3.79 2.20 BBB/A3/BBB GaHku
EBPP 03061 7500 R 421 07.09.11 07.09.11 14 100.12 100.00 100.25 312 1.05 0.11 AAA/Aaa/AAA | BaHku
EBPP 04061 3000 R 421 15.09.11 12.06.14 35.0 | 100.50 100.00 101.00 4.09 1.04 2.61 AAA/Aaa/AAA | BaHkn
EBPP 05061 5000 R 424 121011 09.04.14 329 | 100.50 100.00 101.00 4.11 1.05 2.46 AAA/Aaa/AAA | BaHku
EBPP 09061 1000 R 050  16.06.12 15.06.16 59.5 GaHku
EspasXona®-1 10000 R 9.25 23.09.11 22.03.13 13.03.20, 20.0 & 105.0 @ 103.75 1425 103.50 104.00 6.92 4.44 143 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011 28.10.15 19.10.20, 52.0 & 1124 @ 106.55 6008 106.55 106.60 8.24 4.66 3.25 BB-/B1/B meTannyprus
Espa3Xona®-3 5000 R 925 23.09.11 220313 13.03.20, 20.0 & 105.0 @ 103.71 103.50 6.94 4.45 143 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 9.95 311011 28.10.15 19.10.20, 52.0 & 1124 @ 106.27 105.50 106.55 8.32 4.67 3.25 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211 06.06.16/ 27.05.21 59.0 = 119.7 @ 100.53 72999 100.55 8.41 4.17 3.74 meTannyprus
Espa3sXona®-7 15000 R 840 06.12.11 06.06.16/ 25.05.21 59.0 = 119.6 @ 100.70 = 0.05 122 999 100.11 8.36 4.16 3.74 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15 26.06.18 48.0 & 842 | 104.37 103.00 103.80 7.58 4.25 3.27 BB//BB XAMus
EBpoXum-03 5000 R 825 231111 181115 14.11.18 520 @889 & 10140 0.10 223297 100.60 101.60 7.87 4.06 3.52 BB//BB XAMUS
EQCK-02 1000 R 8.74  06.10.11 05.04.12 84 aHepreTuka
XKenpopun-2 2500 R 12,000 20.10.11 19.04.12 8.9 100.20 1061 100.01 100.50 11.98 5.97 0.63 (pUHaHCHI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 14.0 100.00 (buHaHChI
3anCu6 650-01 2000 R 975 231211 271212, 20.06.14 17.0 @ 353 | 100.36 95.03 9.57 4.84 123 6GaHkn
3eHuT 3060 3000 R 810 09.11.11 09.11.11 35 100.61 2000 100.61 100.69 5.94 4.01 0.27 B+/Ba3/ 6GaHkn
3eHuT 5061 5000 R 750 06.12.11 05.06.12 04.06.13 100 @ 226 & 100.72 34 400 100.72 100.79 6.72 371 0.79 B+/Ba3/ 6GaHkn
3eHuT 6061 3000 R 800 03.01.12 050712 01.07.14 110 356 & 101.28 0.08 101.15 101.30 6.63 3.94 0.86 B+/Ba3/ 6GaHkn
3enut 50-01 5000 R 710 071011 07.04.12] 07.04.13 8.0 20.6 | 100.47 100.45 100.55 6.48 3.54 0.64 B+/Ba3/ 6GaHku
3enut 60-02 5000 R 775 220911 26.09.12 22.09.13 140 @ 26.2 @ 100.97 26 892 100.93 101.05 6.90 3.87 1.04 B+/Ba3/ 6GaHkn
3enut 60-06 5000 R 725 261111 281112 26.05.14 160 344 = 100.40 5314 100.35 100.40 7.04 3.64 1.20 B+/Ba3/ 6GaHkn
3C[-01 5000 R 875 06.12.11 02.06.16/ 13.05.31 59.0 @ 241.0 102.78 103.00 103.20 8.20 4.24 3.72 TpaHcnopT
3C[-02 5000 R 875 06.12.11 02.06.16, 13.0531 59.0 2410 102.90 1346 103.00 103.20 8.16 4.24 3.72 TpaHcnopT
MKC5®uH 01 9000 R 7.95  03.01.12 01.07.14 35.6 | 101.05 10 100.65 101.00 7.68 3.92 247 1B+ TOprosns
VKC5®uH 04 8000 R 7.75 08.12.11 05.06.14 02.06.16, 350 @ 59.0 = 100.50 94 403 100.26 100.60 7.69 3.84 241 1B+ TOprosns
WheectToprbank 50-0; 2000 R 960 2511.11 250512 251113 10.0 @ 284 | 100.89 100.87 101.15 8.61 4.80 0.74 GaHku
WHIBakk 01 5000 R 499/ 15.10.11 23.07.14 36.4 AA/Aa2IAA GaHku
Wuterpa®-2 3000 R 16.75 29.11.11 29.11.11 4.1 103.42 102.11 103.19 6.43 8.08 0.32 CepBuC
WHtypuet-2 2000 R 14.000 221111 29.07.11 21.0513 0.0 22.1 | 102.70 1001 102.50 102.70 6.80 cepBuC
WpkyT 50-01 5000 R 9.25  13.09.11 10.09.13 25.8 | 103.10 102.85 103.35 7.78 4.47 178 /Ba2/ MaLLMHOCT.
Wpk3Hepro 50-01 3000 R 760 11.10.11 08.04.14 32.8 | 100.14 100.00 7.68 3.78 2.26 loTo3BaH/B- aHepreTuka
Wpk3Heprol 5000 R 1550/ 011211 28.11.13 285 | 102.88 104.09 14.48 751 1.76 loto3BaH/B- aHepreTMKa
Wtepad-1 5000 R 850 221111 20.11.12 16.0 | 100.00 100.00 100.49 8.66 4.24 1.16 cbipbe
Kamas BO-01 2000 R 9.00 19.12.11 171212 16.12.13 17.0 | 29.1 | 100.55 7002 100.10 8.74 4.46 1.22 aBTONPOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 30.7 | 101.80 10 495 101.50 101.80 7.95 421 2.07 aBToONpoM
Kapyc.® 01 3000 R 1200  15.09.11 12.09.13 25.9 TOproBnst
Kenp-bO-01 1500 R 9.25 281211 281212 28.06.14 17.0 = 355 | 100.17 104 684 100.05 100.25 9.32 4.63 1.24 B2/ (pUHaHCHI
KT®OuH Kanutan-2 4000 R 11.00 131211 10.06.14 34.9 /Caa2/CCC+ 6GaHkn
KMB-BaHk2 3400 R 11000 30.11.11 30.11.11 42 87.01 loTo3saH/ GaHkn
Koxkc 02 5000 R 12,00 15.09.11 15.03.12 7.7 103.09 102.30 7.01 5.80 0.57 /B2/B meTannyprus
Koke-50-02 5000 R 870 301111 28.05.14 345 | 10155 24714 101.50 101.55 8.23 4.27 2.35 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.00 19.01.12 17.07.14 36.2 | 100.02 30000 99.90 100.10 11.29 5.48 1.76 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 6.7 105.25 | 0.05 7665 105.20 105.30 6.92 3.91 0.49 /loTo3BaH TOProBNst
KOMEMKA 03 4000 R 9.80 17.08.11 15.02.12 6.7 101.47 101.50 101.72 7.25 241 0.50 lloTo3saH TOproBnst
Koneiika 5O-01 3000 R 950 251011 30.07.12 23.07.13 120 242 @ 102.01 20002 102.00 102.41 7.46 2.32 091 IloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 26.5 | 102.55 | 0.13 595 102.40 102.70 7.94 2.19 1.85 /loTo3BaH TOProBnst

Kpaituieectbatk 606-1 1500 R 925/ 191011 19.10.12 19.0414 150 332 100.15 155 000 100.00 100.25.  9.30 4.63 1.07 GaHku
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KpEspb 50-01 5000 R 810 27.10.11 27.04.14 335 | 100.70 | 0.05 9867 100.00 100.70 7.96 4.03 2.29 /Ba3/ GaHku
KpEgpb-06 4000 R 830 23.0811 21.0812 18.02.14 130 312 & 101.35 11880 101.35 101.64 7.08 4.24 0.94 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211 26.06.14] 14.06.21 350 & 1203 @ 100.12 @ 0.12 100.00 100.25 8.14 4.01 244 aHepreTuka
Ky3baccaHepro®-2 5000 R 870, 27.10.11 21.04.16/ 15.04.21 580 & 1183 10042 @ 0.01 102 000 100.30 100.45 8.77 4.32 3.59 JHepreTMka
KyibA3oT-4 2000 R 8.60 13.10.11 07.04.16 57.2 | 100.60 5941 100.85 100.95 8.62 4.26 357 XUMUS
JleHCneyCMY BO-2 2000 R 1450/ 25.08.11 23.05.13 222 | 107.85 | 0.15 39807 107.45 110.00 7.82 335 1.03 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00/ 14.09.11 07.12.12 16.6 | 106.62 107.00 107.34 8.23 3.70 0.76 B CTPOUTENLCTBO
TleHaHepr02 3000 R 854  29.07.11 27.01.12 6.1 101.51 5.52 4.20 0.46 /Ba2/ SHepreTuka
TleHaHepro3 3000 R 8.02 19.10.11 18.04.12 8.8 101.65 101.50 101.85 5.73 3.93 0.67 /Ba2/ SHepreTuka
JIOKOBatHk 5 2500 R 8.10 26.01.12 04.08.11 23.07.15 0.0 485 | 100.02 323500 99.00 100.30 4.04 0.02 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850 11.08.11  09.02.12] 06.02.14 7.0 30.8 | 100.50 100.25 100.69 7.66 4.22 0.48 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11 31.01.13 01.08.13 180 & 245 @ 103.15 1216 102.90 103.15 7.70 4.74 1.28 B/B2/ CTPOUTENLCTBO
JICP B0-01 1500 R 10.50) 271211 02.07.12] 25.06.13 11.0 = 233 | 103.05 500 102.80 103.00 6.99 5.08 0.85 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.00/  13.09.11 10.09.13 258 | 104.07 | 021 101 103.95 104.18 8.03 4.79 1.76 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 322 | 103.04 8045 102.90 103.17 8.36 4.60 2.15 B/B2/ CTPOUTENLCTBO
JICP B0O-05 2000 R 8.47  26.01.12 24.07.14 36.4 | 100.00 2000 000 8.65 4.22 2.49 B/B2/ CTPOUTENLCTBO
Tlykoitn306n 8000 R 710 081211 08.12.11 4.4 100.75 43000 100.61 101.34 5.04 351 0.35 BBB-/Baa2/BBB- cbipbe
Tlykoitndo6n 6000 R 740 081211 05.12.13 28.7 | 102.00 10 002 101.71 102.00 6.57 3.62 2.06 BBB-/Baa2/BBB- cbipbe
JTykoitnBO01 5000 R 13.35/ 08.08.11 06.08.12 12.5 | 108.00 104 107.50 108.39 5.32 6.16 0.89 BBB-/Baa2/BBB- ' cbipbe
TykoitnB002 5000 R 13.35/ 08.08.11 06.08.12 125 | 108.19 107.50 108.20 5.13 6.15 0.90 BBB-/Baa2/BBB- cbipbe
ITykoitnBO03 5000 R 13.35/ 08.08.11 06.08.12 12.5 | 108.00 70101 107.50 108.30 5.32 6.16 0.89 BBB-/Baa2/BBB- cbipbe
JTykoiinbO04 5000 R 13.35/ 08.08.11 06.08.12 12.5 | 108.36 107.50 108.40 4.96 6.14 0.90 BBB-/Baa2/BBB- ' cbipbe
IykoitnBO05 5000 R 13.35/ 08.08.11 06.08.12 12.5 | 108.00 106 107.56 108.14 5.32 6.16 0.89 BBB-/Baa2/BBB- cbipbe
ITykoitnBO06 5000 R 920 151211 13.12.12 16.8 | 104.49 104.00 105.00 5.84 4.39 1.25 BBB-/Baa2/BBB- cbipbe
JTykoitnBO07 5000 R 9200 151211 13.12.12 16.8 | 104.53 104.10 105.00 5.81 4.39 1.25 BBB-/Baa2/BBB- ' cbipbe
Marut BO-01 1000 R 825 12.09.11 09.09.13 25.8 | 102.26 102.20 102.36 7.20 4.02 1.80 TOproBnst
Martut 50-02 1000 R 825 12.09.11 09.09.13 258 | 102.11 102.20 102.36 7.28 4.03 1.80 TOproBnst
Marut BO-03 1500 R 825 12.09.11 09.09.13 25.8 | 102.17 102.20 102.36 7.25 4.03 1.80 TOproBnst
Martut BO-04 2000 R 825 12.09.11 09.09.13 25.8 | 102.36 706 102.20 102.35 7.15 4.02 1.80 ToproBnst
Martut BO-05 5000 R 8.00 02.09.11 28.02.14 315 | 101.66 100.05 102.00 741 3.92 2.16 TOproBnst
Marut BO-06 5000 R 7.75 251011 22.04.14 333 | 100.70 | 0.10 100.00 100.85 7.59 3.84 2.30 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 8.0 101.38 = 0.08 101.40 101.54 6.09 4.03 0.60 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 4.2 100.00 oTo3BaH// BaHku
MEBPP 02061 3000 R 7.000 29.09.11 28.03.13 20.3 92.52 85.05 100.00 12.56 1.89 1.40 B+/B1/ BaHku
MBPP 0306n 3000 R 725 251011 271011 23.04.13, 3.0 21.2 | 100.62 100.18 100.50 4.66 1.80 0.24 B+/B1/ BaHku
MEBPP 0406n 5000 R 6.000 01.09.11 010312 27.02.14 7.0 315 | 100.03 99.85 100.10 6.03 2.99 0.55 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 19.12.11 12.06.14 5.0 35.0 | 100.83 100.55 100.68 5.92 4.08 0.37 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 12.75] 011211 29.11.12 16.3 | 107.40 18419 107.40 107.55 6.99 5.92 118 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15 23.09.11 21.03.14 322 | 10125 150 613 99.00 102.00 1.76 4.01 2.20 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 78.4 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 231111 23.05.12 10.0 99.50 4 99.50 100.00 9.85 4.51 0.73 TOproBnst
Meuen 1306 5000 R 10.00/ 06.09.11  03.09.15  25.08.20 50.0 = 1105  106.45 233 455 106.00 106.50 8.27 4.68 311 /Bl MeTannyprus
Meuen 1406 5000 R 10.00/ 06.09.11  03.09.15  25.08.200 50.0 = 1105 @ 106.45 @ 0.65 210 881 105.50 106.50 8.27 4.68 311 /Bl meTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14 09.02.21 31.0 @ 116.1 @ 101.35 2002 101.30 7.80 4.06 212 /Bl meTannyprus
Meuen 1606 5000 R 825 23.08.11 18.02.14 09.02.21 31.0 @ 116.1 @ 101.35 10611 101.30 101.40 7.80 4.06 212 /Bl meTannyprus
Meuen 1706 5000 R 840 08.12.11 06.06.16/ 27.05.21 59.0 & 119.7 @ 100.87 100.50 100.65 8.33 4.15 3.74 meTannyprus
Meuyen 1806 5000 R 840 081211 06.06.16/ 27.05.21 59.0 = 119.7 @ 100.65 6500 100.60 101.00 8.38 4.16 3.74 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 22.8 | 100.58 100.35 7.18 3.67 1.65 /Bl meTannyprus
Meuen 406 5000 R 19.00/ 27.10.11 30.07.12, 21.07.16 12.0 @ 60.7 | 112.15 42 540 112.01 112.28 6.42 4.22 0.89 /Bl meTannyprus
Meuen 506 5000 R 1250, 18.10.11 18.10.12  09.10.18 15.0 @ 87.7 | 107.10 494 106.90 107.20 6.54 291 1.09 /Bl meTannyprus
Meuen-1906 5000 R 840 131211 09.06.16/ 01.06.21 59.0 & 119.9 = 100.65 10 000 100.50 8.39 4.16 3.75 meTannyprus
Meuenb0-01 5000 R 1250/ 111111 111111 09.11.120 4.0 15.7 | 102.25 | 0.20 101.60 102.18 4.61 6.10 0.28 /Bl meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 19.8 | 103.75 1 103.00 7.38 4.69 1.39 /Bl meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 21.2 | 10430 @ 0.10 10 904 102.00 104.54 7.20 4.66 1.50 /Bl meTannyprus
MWA-306 1500 R 7.25  25.08.11 24.02.12 7.0 100.00 7.41 181 0.53 /Ba2/ pUHaHChI
MWA-406 un 2000 R 735 06.10.11 18.10.12, 01.10.15 150 @ 50.9 99.99 7.33 1.83 1.10 /Ba2/ P1HaHChI
MWA-506 2000 R 790 201011 28.07.11 17.07.14, 0.0 36.2 | 100.00 107 600 8.14 197 171 /Ba2/ PUHaHChI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 13 MaLUMHOCTP.
MukosiH-206 2000 R 1350/ 11.08.11 24.0212 07.02.13 7.0 18.7 | 103.00 102.00 103.00 7.28 6.54 0.51 notpe6. Tos
M-MHAYCTP 1000 R 12.25 16.08.11 16.08.11 0.6 20.93 1.14 74 19.77 20.92 29.18 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75/ 11.01.12 10.07.13 23.8 35.00 | 9.22 2 17.01 27.04 10128 | 1531 0.84 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 9.1 99.99 99.90 7.53 3.69 0.68 B+B1/ GaHku
MKB 0606n 2000 R 9.40  09.08.11 07.08.12 125 | 101.20 5038 101.12 101.29 8.32 4.63 0.89 B+B1/ GaHku
MKB 0706n 2000 R 9.76.  17.01.12  24.07.12] 14.07.15 12.0 @ 482 @ 101.83 101.50 101.70 7.77 4.78 0.90 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11 08.04.15 3.0 45.0 | 100.50 247 100.50 100.60 6.66 4.81 0.21 B+B1/ GaHku
MKB B0O-01 3000 R 850 22.08.11 220213 22.02.14 190 313 99.96 | 0.01 5795 99.95 100.05 8.70 4.22 134 B+/B1/ GaHku
MKB 50-04 5000 R 8.00 15.10.11 19.10.12 15.04.14 150 @331 99.55 31020 99.52 99.58 8.48 4.03 1.08 B+/B1/ GaHku
MKB BO-05 5000 R 920 231211 23.06.14 35.4 99.85 47000 99.70 99.85 9.47 4.62 2.37 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 159 | 100.75 100 000 100.00 100.85 6.38 3.42 118 oTo3BaH/Ba3/BB+ | Metannyprus
MMK 50-02 10000 R 9700 141211 161211 121212 50 16.8 | 101.58 101.46 101.55 5.42 4.76 0.37 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 6.47 220911 26.03.12 19.09.13 8.0 26.1 | 100.50 100.00 100.50 5.65 321 0.61 oTo3BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 7.65  01.09.11 27.02.14 315 | 10135 100 101.26 101.49 7.19 3.76 217 oTo3gaH/Ba3/BB+ | Metannyprus
MMK B0-05 8000 R 7.65  06.10.11 04.04.13 20.5 | 101.48 101.50 101.80 6.81 3.76 1.48 oT03BaH/Ba3/BB+ | Metannyprus
MMK BO-06 5000 R 720 12.01.12 10.07.14 359 | 100.08 & 0.01 100 002 99.95 100.30 7.30 3.59 2.52 oT03BaH/Ba3/BB+ | meTannyprus
MMK BO-07 5000 R 7.25 24.01.12 22.07.14 36.3 | 100.25 @ 0.13 300 499 99.95 110.05 7.28 361 2.55 oT03BaH/Ba3/BB+ | meTannyprus
MM-®uH 01 1000 R 7.75 30.08.11 30.08.11 26.02.13 1.0 19.3 [fieBenonmMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 114 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 14 (buHaHCbI
MOWA 03 5000 R 7.75 141211 14.06.14 35.1 (buHaHCbI
MolibaHk 5 5000 R 10.00/ 20.10.11 19.04.12, 16.04.15 9.0 453 | 100.00 99.10 100.10 10.20 4.99 0.64 B3/ GaHku
Mockomub-3 5000 R 10.00/ 141211 12.06.13 22.8 Bl GaHku
MOCMAPT® 1 2000 R 001 131011 19.10.11 12.0412 3.0 8.6 181 TOproBnst

Moco6ras®2 3000 R 925 24.12.11 24.06.12' 111 99.20 602 98.61 99.40 10.43 4.65 0.80 cepauc
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MocTpAsTd1 7500 R 1180, 201211 18.12.12 170 licc TpaHcnopT
MocaHeprol 5000 R 12,50/ 13.09.11 13.09.11 16 100.83 434 480 100.81 101.05 5.89 6.18 0.12 /IBB aHepreTMka
MocaHepro2 5000 R 765 250811 01.0312 18.02.16, 7.0 55.5 | 101.29 & 0.04 100.05 5.23 3.77 0.55 1/IBB aHepreTuka
MocaHepro3 5000 R 1025/ 021211 06.12.12) 28.11.14 17.0 = 40.6 | 105.72 100 000 105.00 107.99 5.78 4.83 1.22 /IBB JHepreTuka
MOSK-01 3500 R 635 271011 11.08.11 25.07.13, 0.0 243 | 100.20 98.50 100.50 1.58 0.04 BB+//BB 3HepreTuka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 13 100.31 94 000 100.30 100.40 5.16 4.00 0.10 aHepreTMka
MPCK Yp.01 1000 R 8.60 221111 22.05.12 10.0 90.01 JHepreTuka
MPCK Ora 2 6000 R 17.50/ 30.08.11 01.09.11 26.08.14 1.0 375 | 101.05 @ 0.03 8015 100.95 101.02 5.27 8.64 0.09 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 271 99.46 87.92 7.39 351 1.92 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 51.5 | 101.09 1002 301 100.75 101.10 7.58 3.82 3.37 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211 20.06.13 12.06.18 23.0 & 83.7 | 102.79 102.50 103.10 6.49 3.88 1.68 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 340 | 10172 | 034 19974 101.21 102.10 6.89 7.45 242 BB+/Ba2/BB Tenekom
MTC 05 15000 R 14.25| 240712 26.07.12, 19.07.16 120 60.6 & 108.05 0.10 222 186 108.03 108.05 5.65 13.15 0.94 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870, 15.11.11 07.11.17 76.5 | 104.05 | 0.50 69 600 103.50 104.05 8.02 4.17 4.56 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 1511.11 121115 031120 520 & 1129 10250 @ 0.20 565 353 102.50 102.62 7.58 3.96 3.40 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 35.4 | 100.00 99.25 100.74 8.37 4.09 2.42 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 35.4 | 100.00 99.25 100.74 8.37 4.09 242 PUHaHChI
HauCraHpapt-01 1500 R 10.00/ 08.09.11 09.03.12 11.03.14 8.0 31.9 | 100.50 100.35 100.60 9.32 4.99 0.54 GaHku
HK AnbsiHc BO-01 5000 R 9.25  09.08.11 04.02.14 30.7 | 102.70 55 095 102.70 102.85 8.21 4.49 2.05 BI/B+ Cbipbe
HK AnbsiHc-01 3000 R 14.00/ 14.09.11 14.09.11 16 100.46 100.01 100.90 10.42 6.95 0.12 BI/B+ chbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11 02.08.13 21.07.20 25.0 @ 1094 @ 103.64 7.88 4.69 167 BI/B+ chbipbe
HK AnbsiHc-04 5000 R 885 131211 10.06.16/ 01.06.21 59.0 @ 119.9 Ccbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16 04.12.20 59.0 @ 113.9 cbipbe
HKHX-04 06 1500 R 10.00/  26.09.11 26.03.12 8.1 90.06 B/Ba3/ XAMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 16.5 | 104.90 104.75 105.24 6.02 4.64 1.22 BB+/Bal/BBB- | mMetannyprus
HIMK-BO-05 10000 R 1075/ 011111 30.10.12 153 | 105.93 100 000 105.50 106.05 5.87 5.06 112 BB+/Bal/BBB- | mMetannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 19.5 | 102.60 @ 0.35 405 037 102.22 102.60 6.11 3.77 141 BB+/Bal/BBB- | mMetannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 23.3 | 102.06 101.25 6.44 3.66 1.70 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.00 241111 250512 251113 100 @ 284 @ 100.86 @ 0.01 2 100.86 101.20 8.04 4.47 0.75 B2/ GaHku
HosukomBaHk-50-01 3000 R 850 07.01.12 07.07.13) 07.07.14 240 358 & 100.13 50 000 99.86 100.05 8.60 4.28 1.68 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 120 357 = 100.54 100.55 101.15 6.81 3.67 0.87 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13 28.08.17 250 741 @ 102.72 022 160 102.55 102.71 7.16 4.15 177 BB-/Ba3/ GaHku
HOMOC 98 5000 R 6.25 16.12.11 15.06.12, 14.06.13 110 229 99.98 5000 99.75 99.98 6.36 312 0.82 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.02.12] 24.02.14 7.0 31.4 | 100.66 100.30 100.70 5.90 3.45 0.53 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 244 | 10124 6.43 3.45 174 BBB-/Baa2/BBB- | metannyprus
HMK-1 3000 R 9.25 141011 10.07.15 481 | 102.95 102.00 103.19 7.97 2.24 1.82 TpaHcnopt
HC-tuH.-50-01 2000 R 10.50/ 04.11.11 02.05.14 33.6 | 10341 | 057 103.00 9.27 5.06 2.22 GaHku
HOK-50-01 2000 R 10.00/ 15.10.11 15.04.14 33.1 | 100.65 184 139 100.60 100.75 9.97 4.98 217 /B2/B- (buHaHCbI
OAK-01 46280 R 8.00 13.09.11 17.03.20 105.2 NpoM3BOACTBO
O6KoHad-01 3000 R 10.75/ 16.11.11 16.05.12 9.8 Bl notpe6. To..
06KoHa®-02 3000 R 1050/ 19.10.11 221111 17.0413 4.0 21.0 Bl notpe6. ToB.
0OBopoHnpom-01 21091 R 8.00 21.10.11 24.04.20 106.4 MalLLMHOCTP.
OrkK-3 06 3000 R 7500 09.12.11 09.12.11! 45 3HepreTuka
OrK-5 60-15 4000 R 750 201211 21.06.12 18.06.13 11.0 &= 23.0 & 101.50 101.43 101.75 5.80 3.68 0.84 /Ba3/ aHepreTMKa
OrK-5 60-18 5000 R 710 281211 25.06.14 35.4 | 100.30 50 000 100.30 100.50 7.10 3.53 2.49 SHepreTuka
OrK-5 06-1 5000 R 12.25  29.09.11 29.09.11 2.1 101.20 33579 101.15 101.70 5.14 6.04 0.16 /Ba3/ SHepreTuka
OrK-6 0106 5000 R 7.25 201011 19.04.12 8.9 101.04 100.85 101.10 5.84 3.58 0.67 SHepreTuka
OM3 - 6 06 1600 R 13.00 021211 021211 31.05.13 4.0 22.4 | 100.70 99.01 102.40 11.06 6.44 0.31 IIB- MalLLKHOCTP.
OM3-5 06 1500 R 13.00/ 30.08.11 30.08.11 11 100.30 100.01 100.58 9.61 6.46 0.08 IIB- MaLLMHOCTP.
OTN bakk-02 2500 R 825  27.09.11 25.03.14 324 | 101.30 | 0.05 48 700 101.18 101.30 7.84 4.06 221 BB/Bal/ GaHku
MapHac-M 2 1000 R 9.50  18.08.11 171111 37 notpe6. ToB.
Mepsobark 5O-01 1500 R 810 26.10.11 25.04.12] 24.0413 9.0 21.2 | 100.08 100.05 100.90 8.12 4.04 0.67 B3/ GaHku
Mepsobark BO-02 1500 R 850 13.10.11 10.04.14 329 | 100.00 36101 100.08 8.67 4.24 2.22 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 211214 17.0 @ 414 | 10835 108.15 108.39 6.50 5.90 1.23 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 13.0 | 101.46 87.01 102.40 6.41 3.83 0.96 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 22.08.11 22.08.12 13.0 | 100.45 86.01 6.66 3.49 0.96 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 220316 320 @ 56.6 & 101.54 @ 0.19 423107 101.30 101.53 7.74 4.05 221 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 30.7 | 102.05 121511 99.00 102.20 7.84 4.20 2.08 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 7.75 181111 18.05.12 9.8 10126 = 0.11 175 140 101.22 101.41 6.20 3.82 0.74 BB-/Ba2/oTo3BaH | GaHku
Mpomce6-06 5000 R 825 081211 17.06.13 23.0 | 101.99 60 000 101.66 101.99 7.08 4.03 1.66 BB-/Ba2/oTo3BaH | BaHku
MpomMTp0206 3000 R 001 18.10.11 18.10.11 2.7 96.50 100 96.00 105.00 17.20 0.00 0.19 MaLLMHOCTP.
MpomMTp0306 5000 R 11.25 25.01.12 24.07.13 24.2 94.01 1 95.05 96.98 15.38 5.97 1.59 MaLLMHOCTP.
IMpotek®uHl 5000 R 12.00, 021111 02.11.11 32 99.53 98.51 100.55 14.13 6.01 0.23 TOproBnst
lMpopMepuad-1 3000 R 10.50/ 19.01.12 23.07.13) 16.07.15 24.0 = 483 | 103.39 357 042 102.76 103.58 8.73 5.06 1.70 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 10.7 c/x
Pa3r.60-16 3000 R 12.00, 09.11.11 07.11.12 07.0514 16.0 = 33.8 | 100.00 50 99.80 100.00 12.32 5.98 1.07 c/x
Pasrynain®2 2000 R 17.00/  27.09.11 27.09.11 2.0 100.62 100.01 101.23 13.18 8.43 0.15 c/x
Pasrynain®d3 3000 R 17.00/  16.09.11 16.03.12 7.7 103.39 | 0.39 102.01 103.90 11.57 8.20 0.54 c/x
Pasrynaind4 3000 R 231111 22.05.13 221 87.55 70.00 105.10 7.58 1.69 c/x
Pasrynaind5 2000 R 26.10.11  26.10.11) 23.10.13 3.0 271.3 97.47 10.95 0.22 c/x
Paitthchaitaer BO-7 5000 R 750 301111 27.11.13 28.4 | 101.46 101.75 6.92 3.69 2.02 BBB+/Baa3/BBB | GaHku
Paitcbdbaitaen-4 10000 R 1350/ 06.12.11 08.12.11 03.12.13 4.0 28.6 | 102.94 @ 0.04 290 102.85 102.94 5.07 6.54 0.35 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 28.0 & 522 @ 10235 0.35 128 101.70 103.00 7.98 4.38 1.94 BB-// yenyru
PenKan-2 3000 R 10.50/  06.10.11 04.04.12 8.4 101.30 = 0.06 79 101.28 101.30 8.66 5.14 0.61 B/B3/B GaHku
PenKan-3 4000 R 9.25 081211 06.06.12 10.5 | 100.20 3640 100.20 100.34 9.18 4.58 0.77 B/B3/B GaHku
PX[ 60-01 15000 R 940 07.12.11 05.12.12 16.5 | 105.03 | 0.03 90 004 104.90 105.03 5.57 4.46 1.23 BBB/Baal/BBB | TpaHcnopT
PX[-0706n 5000 R 755 09.11.11 07.11.12 15.6 | 102.39 17 102.39 102.70 5.66 3.68 1.16 BBB/Baal/BBB | TpaHcnopT
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 28.0 | 100.15 1 100.90 101.15 6.94 3.44 2.00 BBB/Baal/BBB | TpaHcnopT
PX[-1006n 15000 R 15.00/  08.09.11 06.03.14 31.7 | 120.68 576 996 120.68 120.72 6.37 6.20 2.06 BBB/Baal/BBB | TpaHcnopT
PX[-1106n 15000 R 780 231111 18.11.15 52.5 | 101.95 1010 002 101.75 101.95 7.39 3.82 3.45 BBB/Baal/BBB | TpaHcnopT
PX[-1206n 15000 R 1490/ 241111 281111 16.0519 4.0 95.0 | 103.35 3789 103.24 103.45 4.29 7.19 0.32 BBB/Baal/BBB | TpaHcnopT
PX[-1306n 15000 R 10.00/  08.09.11 06.03.14 31.7 | 100.58 229 100.45 100.70 9.97 4.96 2.07 BBB/Baal/BBB | TpaHcnopT

PXO-1406n 15000 R 9.75/ 11.10.11 07.04.15 45.0 | 103.15 50 000 103.15 103.20 8.92 4.71 2.86 BBB/Baal/BBB | TpaHcnopt
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Oara MecsiueB go Toprossiii Kotupoku DoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T FInis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-1506n 15000 R 10.50/ 26.12.11 26.12.12,  20.06.16. 17.0 @ 59.6 106.45 10 106.28 106.60 5.73 4.92 1.27 BBB/Baal/BBB | TpaHcnopT
PX[-1606n 15000 R 790 121211 06.06.16, 05.06.17 59.0 @ 71.3 101.89 | 0.04 719 639 101.75 101.89 7.56 3.87 381 BBB/Baal/BBB  TpaHcnopt
PX[-1706n 15000 R 10.80/ 23.01.12 24.07.13 16.07.18 24.0 848 109.05 108.85 109.18 5.98 4.94 175 BBB/Baal/BBB | TpaHcnopT
PX[-1806n 15000 R 11.00/ 23.01.12 23.07.14 150719 36.0 97.0 11360 | 0.24 8203 113.36 113.60 6.04 4.83 2.50 BBB/Baal/BBB  TpaHcnopt
PX[-1906n 15000 R 815 23.01.12 16.07.18/ 08.07.24 85.0 | 157.6 @ 100.46 100.05 100.87 8.23 4.04 5.04 BBB/Baal/BBB  TpaHcnopt
PX0-2306n 15000 R 9.00 04.08.11 050215 16.01.25 43.0  164.0  106.32 7.03 4.22 2.80 BBB/Baal/BBB  TpaHcnopt
PK KasHaueit-01 3000 R 10.50/ 25.11.11 231112 20.11.15 16.0 525 100.00 B/B1/ GaHku
PMK-thuHaHc-03 3000 R 1040 201211 171213 15.12.15 29.0 @ 534 103.62 103.65 104.05 8.87 5.00 1.99 cbipbe
PMK-thuHaHc-04 5000 R 9.00 081211 10.06.14, 02.06.16, 350 @ 59.0 100.65 285905 100.55 100.65 8.88 4.46 2.36 cbipbe
PocBaHk 50-01 5000 R 740 231211 27.06.12 21.06.13 110 @ 231 101.65 101.60 101.70 5.54 3.65 0.85 BBB+/Baa3/BB+ | 6aHku
PocBaHk 50-02 5000 R 8.00  08.01.12 08.07.13 23.7 102.71 102.62 102.73 6.60 3.93 1.72 BBB+/Baa3/BB+ | 6aHku
PocBaHk-A3 5000 R 6.90 05.11.11 06.11.13 21.7 100.05 100.05 101.00 6.99 3.46 1.98 BBB+/Baa3/BB+ | 6aHku
PocBaHk-A5 5000 R 740 051111 07.11.14 39.9 100.69 100.50 100.75 7.28 3.68 2.73 BBB+/Baa3/BB+ | 6aHku
Pocrocctpax-1 4000 R 10.00/ 19.01.12, 23.07.12, 16.07.15 12.0 @ 483 101.82 2711 101.75 102.21 8.10 4.90 0.89 (buHaHCbI
Pocrocctpax-2 5000 R 1050/ 10.11.11 121112 021117 16.0 @ 76.3 102.28 102.50 103.02 8.68 5.12 112 (buHaHCbI
PocflopbaHk-1 1050 R 10.50/ 08.12.11 08.12.11 09.12.13 4.0 28.8 100.02 100 100.01 100.65 10.40 5.26 0.34 GaHku
PocHaHo-1 8000 R 890 281211 20.12.17 71.9 (buHaHCbI
PocHaHo-2 10000 R 890 281211 20.12.17 71.9 (buHaHCbI
PocHaHo-3 15000 R 890 281211 20.12.17 71.9 (buHaHCbI
Poccenxb 10 5000 R 9.00 10.08.11  10.02.13] 29.01.20 19.0 & 103.6 @ 104.05 103.99 104.06 6.24 4.31 134 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11 11.02.13] 30.01.20, 19.0 & 103.6 @ 104.06 103.95 104.07 6.24 431 134 BBB/Baal/ GaHku
Poccenxb 12 5000 R 7700 12.01.12 13.07.15| 01.07.21 48.0 | 120.9 @ 100.90 16 999 100.10 101.00 7.55 3.80 3.24 BBB/Baal/ GaHku
Poccenxb 13 5000 R 7700 13.01.12 14.07.15, 02.07.21 480 | 1209 @ 100.94 = 0.7 82800 100.90 100.94 7.54 3.80 3.24 BBB/Baal/ GaHku
Poccenxb 14 10000 R 7700 10.01.12  09.07.15/ 29.06.21 480 | 120.8 @ 100.97 = 0.17 393058 100.82 100.97 7.54 3.80 3.23 BBB/Baal/ 6GaHku
Poccenxb 3 10000 R 9.25 18.08.11 17.02.14| 09.02.17 310 @ 674 10549 | 0.39 660 105.00 105.40 6.95 4.37 211 BBB/Baal/ GaHku
Poccenxb 4 10000 R 1150/ 05.10.11 07.10.11 27.09.17 2.0 75.1 BBB/Baal/ 6GaHkn
Poccenxb 5 10000 R 1350/ 06.12.11 08.12.11 27.11.18 4.0 89.3 99.51 BBB/Baal/ 6GaHku
Poccenxb 6 5000 R 780 19.08.11 17.08.14| 09.02.18 37.0 @ 79.6 101.97 7.18 381 251 BBB/Baal/ GaHkv
Poccenxb 7 5000 R 6.85 13.12.11 11.06.13 05.06.18 23.0 @ 835 100.45 | 0.05 18800 100.40 100.50 6.69 3.40 1.67 BBB/Baal/ GaHku
Poccenxb 8 5000 R 1010/ 241111 26.11.12 141119 16.0 @ 101.0 @ 105.19 104.00 105.71 5.99 4.79 119 BBB/Baal/ GaHku
Poccenxb 9 5000 R 1010/ 241111 26.11.120 141119 16.0 @ 101.0 @ 105.26 104.00 105.15 5.94 4.78 1.19 BBB/Baal/ GaHku
Poccenxb BO-01 5000 R 720 31.08.11 310812 28.08.13 130 254 101.56 50 000 101.35 101.65 5.75 3.54 0.99 BBB/Baal/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 130 254 101.59 101.35 101.60 5.72 3.53 0.99 BBB/Baal/ 6GaHku
Poccenxb BO-06 10000 R 6.60 01.11.11 04.05.12] 29.10.13 9.0 215 100.63 91999 100.60 100.70 5.75 3.27 0.71 BBB/Baal/ 6GaHku
Poctenekom-01 3000 R 950 11.08.11 11.08.11 08.08.13 0.0 24.7 100.19 485 100.17 100.25 4.43 4.73 0.04 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 171111 17.11.11 37 87.01 BB+//BB- Tenekom
Poctenekom-03 3000 R 850  13.09.11 13.03.12 7.6 101.18 86.16 101.20 5.33 4.19 0.35 BB+//BB- Tenekom
Poctenekom-04 2000 R 750  05.10.11 03.04.13 20.5 100.48 85.58 100.65 8.53 3.72 125 BB+//BB- Tenekom
Pocrtenekom-05 2000 R 760 30.11.11 30.05.12 10.2 101.12 86.06 101.20 5.70 3.75 0.55 BB+//BB- Tenekom
Poctenekom-06 2000 R 7.80 30.11.11 30.05.12 10.2 102.00 300 87.01 102.00 5.64 391 0.78 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30 30.08.11 30.08.11 11 100.41 100.02 4.66 4.62 0.09 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.09.11 03.09.13 25.6 99.77 100.49 7.05 1.66 0.98 BB+//BB- Tenekom
Poctenexom-09 2000 R 8.10  08.09.11 08.12.11 4.4 101.07 60 000 87.01 5.21 2.00 0.34 BB+//BB- Tenekom
Poctenexom-10 2000 R 631  23.08.11 21.05.13 221 100.06 85.05 100.39 8.05 157 1.27 BB+//BB- Tenekom
Poctenekom-11 3000 R 11.70/ 03.08.11 09.08.11 24.07.19 0.0 97.3 105.80 | 0.01 47 495 105.70 105.83 2.76 BB+//BB- Tenekom
Pocrtenekom-13 2000 R 11.00 19.10.11 211011 17.1012 3.0 14.9 102.03 87.01 1.99 2.69 0.23 BB+//BB- Tenekom
Poctenexom-14 1000 R 11.40/ 20.10.11 18.10.12 14.9 102.00 8116 101.60 103.00 10.01 2.79 1.06 BB+//BB- Tenekom
PCT-®uHaHc 01 3000 R 1075 21.09.11 25.12.12 18.06.14 17.0 @ 35.2 100.20 59 600 100.19 100.32 10.89 2.68 119 (buHaHCbI
PTK-uauHr 6O-01 1500 R 12.00 09.08.11 16.08.11  06.08.13' 1.0 24.7 100.10 25000 100.09 100.38 5.99 5.98 0.04 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 80.0 100.55 | 0.05 544 653 100.51 100.58 8.36 4.12 4.65 Mertannyprus
Pycan Bpatck-8 15000 R 850 17.10.11  13.04.15 05.04.21 450  118.0 = 100.15 185383 100.13 100.15 8.62 4.23 2.94 Mertannyprus
Pyclugpo-01 10000 R 8.00 241011 18.04.16/ 12.04.21 580 | 1182 10250 = 0.24 125 000 102.00 102.45 7.50 3.89 3.69 /Baa3/BBB- SHepreTuka
Pyclugpo-02 10000 R 8.00 241011 180416/ 12.0421 580 & 118.2  102.30 35503 102.10 102.45 7.55 3.90 3.68 /Baa3/BBB- SHepreTuka
PycMope 06 2000 R 12.00/ 15.09.11 14.06.12 10.7 101.40 583 101.10 101.40 10.72 2.95 0.76 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 18 100.22 100.14 100.59 6.00 3.73 0.14 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75 141011 13.04.12 8.7 100.73 100.72 100.83 6.77 3.84 0.65 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 280 @ 522 101.65 883 101.65 102.00 717 3.88 1.99 /Baa2/BB+ GaHku
PycdmHancll 2000 R 790 16.11.11 20.11.13 11.11.15 280 @ 522 101.25 90.03 7.37 3.89 1.99 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11 17.09.12, 14.09.15 140 @ 503 101.48 87.01 102.15 6.42 3.78 1.02 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 140 @ 50.3 101.44 90.03 102.05 6.48 3.78 1.02 /Baa2/BB+ GaHku
PyctmHanc-60-01 4000 R 7.15 04.01.12 08.07.13] 04.07.14 240 357 100.44 35001 100.40 100.55 6.98 3.59 1.72 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.08.11 28.02.12 7.2 NpoM3BOACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 18 99.60 99.04 100.15 12.25 4.66 0.13 MaLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11 06.12.11) 06.06.14 4.0 34.8 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 1220/ 29.07.11 26.07.13 243 101.58 11.61 5.99 1.55 yenyru
CB-®uHaHcl 1500 R 19.09.11! 18.06.12! 109 notpe6. ToB.
Cesepcranb 5O-01 15000 R 14.00/ 20.09.11 20.09.11 18.09.12, 2.0 13.9 101.25 23052 101.20 110.24 5.34 6.90 0.14 BB-/Ba2/BB Cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 18.9 105.15 100 000 105.02 105.15 6.32 4.62 134 BB-/Ba2/BB cbipbe
Cesepcranb 5O-04 5000 R 9.75  19.08.11 15.02.13 18.9 105.26 105.02 105.25 6.24 4.62 134 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 10.50/  27.09.11 27.03.12 8.1 NpoM3BOACTBO
Cubups-01 2300 R 18.00/ 17.01.12 17.07.12 11.8 106.76 106.52 107.00 10.77 8.41 0.84 TpaHcnopt
CubmeTnHO1 10000 R 1350/ 20.10.11 20.10.14 10.10.19 39.0 @ 99.9 116.17 116.00 116.35 7.85 5.80 2.49 meTannyprus
CubmeTnHO2 10000 R 13.50/ 20.10.11 20.10.14 10.10.19 39.0 @ 99.9 116.00 50 001 116.25 116.35 791 5.80 2.49 meTannyprus
CHBYPXonal 1500 R 1047/ 03.11.11 01.11.12 15.4 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11  04.10.12, 03.10.13 140 @ 26.6 102.17 102.07 102.25 7.94 4.76 1.04 Bl notpeo. ToB.
CuHeprus-3 2500 R 8.00 22.08.11 18.08.14 37.2 Bl notpe6. To..
CunTeppa 1 3000 R 001  04.08.11 01.08.13 245 Tenekom
Cuctlanc 1 3000 R 850 11.10.11 08.04.14 32.8 otosBaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  18.10.11 15.04.14 33.1 oto3BaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 19.6 105.00 24829 105.00 105.30 6.53 4.63 1.39 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 14.75/ 16.08.11 14.08.12 12.08.14 13.0  37.0 109.05 28999 109.01 109.05 5.81 6.74 0.90 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250/ 01.12.11 04.12.12 241116 16.0 64.9 108.35 107.00 108.53 5.96 5.75 1.20 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.09.11 15.03.16! 56.4 | 101.93 0.23 334 869 101.70 102.10 6.82 3.74 1.94 BB-/Ba3/BB Tenexkom




Fixed Income Daily 29.07.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupoku DoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T FInis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CutpoHmke BO-1 2000 R 1150/ 20.12.11 26.06.12] 18.06.13 11.0 @ 23.0 101.09 101.03 101.45 10.50 5.80 0.80 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075/ 10.10.11 15.10.12 07.10.13 15.0 @ 26.7 100.80 100.61 101.44 10.09 5.32 1.04 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 291111 29.0512] 26.11.13 100 @ 284 101.05 64 388 101.00 101.10 7.96 451 0.76 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211 05.06.13, 5.0 22.6 100.95 | 0.05 10 000 100.90 101.00 6.91 4.84 0.35 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 150 @ 329 100.10 | 0.01 93980 100.05 100.12 831 411 1.06 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850 10.01.12 12.07.13 08.07.14 240 @ 359 100.00 30000 100.00 100.20 8.64 4.24 1.69 B/B2/ GaHku
Connepc 60-02 2000 R 13.00 021111 07.05.12, 01.05.13 9.0 21.4 103.80 | 0.10 39 000 102.38 103.70 7.76 6.24 0.69 aBTONpOM
Connepc2 3000 R 12,50/ 18.01.12 17.07.13 24.0 106.60 | 0.30 80 106.03 106.60 8.97 5.85 1.66 aBToNpoM
COPYC KAM2 1500 R 06.10.11 05.04.12 8.4 TOproBnst
C1pKpeabO1 1000 R 9.90 28.01.12 01.08.12 28.07.14 120 365 100.00 1000 000 10.04 4.99 0.90 GaHku
C1pKpeab02 1000 R 9.90 28.01.12 010812 28.07.14 120 365 100.00 1000 000 10.04 4.99 0.90 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 11.7 96.65 4107 96.65 96.68 12.66 4.38 0.84 CTPOUTENLCTBO
CrpTpras03 5000 R 850 13.10.11 11.04.13 20.8 94.15 88.31 99.99 12.77 4.50 1.40 CTPOUTENLCTBO
CY-155 306 3000 R | 1270 17.0811 15.02.12 6.7 98.45 951 98.45 98.55 1630 @ 643 | 045 CTPOTENECTBO
CynocTpb BO-01 2000 R 9.75 03.09.11 03.03.12 03.03.14 7.0 31.6 98.90 0.20 42200 98.80 98.90 12.00 4.97 0.52 B3/ GaHku
CynocTpb-3 1500 R 9.25 05.09.11 05.09.11/ 03.09.12, 1.0 13.4 100.00 | 0.80 10013 99.26 100.00 9.29 4.61 0.10 B3/ GaHku
CY3K ®uHaHc-01 10000 R 935 06.01.12 10.07.13] 26.06.20 24.0 @ 108.5 104.08 = 0.08 1243 102.01 104.15 7.14 4.48 1.70 cbipbe
Catnlpynnl 1000 R 1170, 151111 15.05.12 9.7 100.09 5701 99.80 100.09 11.86 5.83 0.69 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 7.25  23.09.11 20.09.13 26.2 101.23 8000 101.08 101.60 6.73 3.57 1.86 B+l Cbipbe
Tarttenekom 4 1500 R 825 031111 01.11.12 15.4 99.83 95.02 100.80 8.55 4.12 111 Tenekom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 7.9 100.57 | 0.07 99.99 100.90 7.70 421 0.58 B2/ GaHku
TardoHnab 6 2000 R 8.75 30.08.11 28.02.12] 26.02.13 7.0 19.3 100.55 100 100.61 791 4.34 0.53 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 50 16.8 100.66 | 0.76 99.90 6.79 4.33 0.38 B2/ GaHku
TatthoHab 60-01 2000 R 950 291211 28.06.12 26.12.13 110 @294 100.94 70083 100.86 101.00 8.58 4.69 0.83 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 20.10.11 18.10.12 17.04.14 150 @ 331 100.30 5968 100.10 100.30 8.65 4.35 1.07 B2/ GaHku
TB3 BO-01 2000 R 650 14.12.11 12.06.13 22.8 99.70 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11 15.03.12] 11.03.14 8.0 319 101.70 100.10 101.80 5.72 4.17 0.58 aHepreTMka
TrK-102 5000 R 6.70 03.01.12 02.07.13 01.07.14 240 356 99.91 99.00 99.99 6.86 3.34 1.72 JHepreTMka
TrK-10 062 5000 R 760 10.08.11 10.08.11/ 06.02.13 0.0 18.6 aHepreTMka
TrK-2 6O-01 5000 R 9.000 20.09.11 17.09.13 26.1 100.29 5061 100.22 100.30 9.04 4.47 178 cccll aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 11 100.29 99.56 3.50 3.36 0.09 CCCll JHepreTMka
TrK-406.1 5000 R 8.00 01.12.11 31.05.12 10.3 87.01 aHepreTMka
TrK-5-01 5000 R 875 141011 16.10.13] 06.10.17 27.0 @ 754 102.45 102.25 102.55 7.61 4.26 1.88 aHepreTMka
TrK-6-01 5000 R 8300 01.09.11 03.09.13] 24.08.17 26.0 @ 74.0 100.95 101.31 101.65 7.90 4.10 177 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 6.9 aHepreTMka
TrK-8 01 3500 R 880 10.11.11 10.05.12 9.6 aHepreTuka
TrK-9-01 7000 R 8.10 15.08.11 150813/ 07.08.17 250 @ 734 101.40 | 0.05 2198 101.25 101.40 7.45 3.98 1.74 JHepreTuka
Tene2-01 5000 R 840 231211 220616/ 11.06.21 60.0 & 1202 @ 101.23 598 541 101.20 101.25 8.23 4.14 3.78 BB+// Tenekom
Tene2-02 5000 R 840 231211 220616/ 11.06.21 60.0 & 120.2  101.35 @ 0.08 325850 101.21 101.40 8.20 4.13 3.79 BB+// Tenekom
Tene2-03 3000 R 840 231211 22.06.16/ 11.06.21 60.0 & 120.2 = 101.20 257 337 100.75 101.20 8.24 4.14 3.78 BB+// Tenekom
TepHa-® 02 1500 R 1.00 041111 04.11.11 33 NpoM3BOACTBO
TexHukonb® 3000 R 1.000 08.09.11 07.03.12 74 99.98 99.45 100.50 1.05 0.50 0.60 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 24.4 113.50 389 113.75 113.80 12.57 8.83 1.56 GaHku
TKCBaHk BO-01 1600 R 14.22)  23.09.11 20.09.13 26.2 101.14 102.69 103.49 14.03 7.01 1.62 GaHku
TKCBaHk BO-02 1500 R 16.50/ 29.11.11 29.1111 26.11.13 4.0 28.4 101.89 | 0.22 2775 101.35 101.87 10.83 8.07 031 GaHku
TKCBaHk BO-03 1500 R 14.00/ 23.08.11 21.08.12 18.02.14 13.0 @ 31.2 101.80 27450 101.05 101.99 12.50 6.86 0.87 GaHku
TK®uHaHe 5O 1 500 R 10.50/ 28.12.11 25.06.14 35.4 85.00 (buHaHCbI
TK®uHaHc 5O 2 500 R 10.50, 28.12.11 25.06.14 35.4 (buHaHCbI
TMK B0O-01 5000 R 8.85  25.10.11 22.10.13 21.2 102.90 102.80 103.10 7.55 4.29 1.90 /B1/B NpoM3BOACTBO
Tpatcaapo-1 3000 R 11.85/ 26.10.11 25.04.12, 23.10.13 9.0 21.3 102.40 150 102.35 102.40 8.60 5.77 0.66 TpaHcnopt
TpatcKanutan-2 1800 R 815 20.09.11 18.09.12 15.03.16 14.0 @ 56.4 100.68 100.45 100.75 7.65 4.04 1.01 /Bl GaHku
TpaHcKoHTL 3000 R 9.50  30.08.11 26.02.13 19.3 104.55 36 002 104.55 104.95 6.53 4.53 1.37 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 081211 04.06.15 46.9 103.71 103.65 104.15 757 4.23 2.56 BB+/Ba2/ TpaHcnopt
TpaHcKpea BO-1 5000 R 780 171111 17.11.13 28.1 101.80 | 0.15 2982 101.53 101.99 6.96 3.80 1.99 /Bal/BB+ GaHku
TpatcKpen2 3000 R 6.90 131211 12.06.12 10.7 100.96 100.25 5.84 341 0.81 /Bal/BB+ GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 24.9 101.57 101.50 101.94 7.18 3.90 174 /Bal/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 331 102.11 102.10 103.00 751 4.03 2.28 /Bal/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 30.3 100.02 95.00 6.60 3.24 2.20 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 10.00/ 21.05.12 20.05.15 13.0519 46.0 @ 94.9 108.12 100.00 7.45 9.22 3.09 /Baal/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75 111011 01.10.19 99.6 /Baal/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11 25.09.15 18.09.19 51.0 @ 99.1 111.02 | 0.32 1534 149 110.90 111.25 6.75 8.89 3.18 /Baal/BBB cbipbe
TiomeHaHpr2 2700 R 870 29.09.11 29.03.12 8.2 101.78 57500 101.00 102.06 6.02 4.26 0.61 aHepreTMka
YBPuP-02 2000 R 950 29.10.11  29.10.12, 01.05.14 150 @ 33.6 99.88 99.70 99.94 9.81 4.17 1.08 IIB- GaHku
YB3-1 3000 R 9.25 151211 131212 071217 170 @ 775 101.00 100 002 100.35 101.05 8.63 4.57 121 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 25.0 @ 80.0 101.05 100 600 100.80 101.05 8.56 4.42 173 MalLLMHOCTP.
YIMK-Y3Mo1 3000 R 8.25  30.08.11 28.02.12 7.2 meTannyprus
YMMO 3 3000 R 10.00/ 15.12.11 14.06.12 10.7 100.49 100.20 100.50 9.60 4.96 0.78 MaLLMHOCTP.
Ypankanuit BO-01 50000 R 8.25  22.08.11 17.02.14 31.2 101.22 101.00 103.00 7.72 4.06 219 BB//BB XUMUS
Ypancu6/K 50-01 2000 R 950  02.09.11 28.02.14 315 101.91 101.85 102.10 8.20 2.32 115 B+l (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 2715 100.98 8.85 2.35 0.96 B+l (buHaHCbI
Ypancu6llK 60-04 3000 R 850  06.10.11 03.07.14 35.7 100.47 60 000 100.37 100.50 8.42 211 134 B+l (buHaHCbI
Ypancu6lK3 1500 R 16.50/  25.08.11 23.02.12 7.0 105.80 500 105.40 105.90 6.15 7.78 0.51 B+l (buHaHCbI
Ypancu6/K4 2000 R 16.50/ 19.01.12 19.01.12 5.8 105.62 104.51 105.20 4.56 7.79 0.46 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  19.01.12 19.01.12 58 100.88 100.71 6.71 4.20 0.45 B+l (buHaHCbI
YPCABaHk 5 3000 R 10.05/ 18.10.11 18.10.11 2.7 101.02 100.50 101.00 5.42 4.96 0.21 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75/ 19.01.12 19.07.12 11.9 104.29 99.00 105.78 7.26 5.62 0.89 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 24.0 @ 45.0 103.03 | 0.03 103.00 113.05 6.35 4.36 1.68 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 23 100.67 | 0.07 90 001 100.31 101.20 3.76 3.62 0.18 /Baa2/BBB 3HepreTuka
®CK EQC-06 10000 R 7.15 27.09.11 26.09.13] 15.09.20 26.0 & 111.2  101.65 = 0.05 27939 101.35 101.65 6.40 351 1.88 /Baa2/BBB BHepreTUka
®CK EQC-07 5000 R 750 281011 27.10.15 16.10.20 52.0 | 1123 @ 10032 = 0.17 100.35 101.00 7.53 3.73 3.40 /Baa2/BBB 3HepreTuka
®CK EQC-08 10000 R 715 27.09.11 26.09.13 15.09.20 26.0 & 111.2  101.60 @ 0.10 79998 101.60 102.00 6.42 351 1.88 /Baa2/BBB 3HepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.10.20 76.0 & 112.3 = 101.05 84 000 101.00 101.25 7.69 3.84 4.62 /Baa2/BBB BHepreTUka

tOTaitp-® 05 1500 R 950/ 27.10.11 21.07.16! 60.7 | 100.00 1500 000 9.84 2.37 3.67 TpaHcnopT




Fixed Income Daily 29.07.11

d‘b YPANCUIB | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupoku DoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T FInis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-10 10000 R 7.75 27.09.11 24.09.15 15.09.20, 51.0 @ 111.2  101.60 186 001 101.60 102.30 7.42 3.80 331 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017 16.10.20 76.0 & 1123 @ 100.93 101.00 101.25 7.94 3.95 4.58 /Baa2/BBB aHepreTuka
®CK EQC-13 10000 R 850  03.01.12 22.06.21 120.6 | 102.45 10891 149 102.00 102.45 8.30 4.14 6.37 /Baa2/BBB SHepreTuka
®CK EQC-19 20000 R 7.95 19.01.12 18.07.18/ 06.07.23] 85.0 & 1454 @ 100.10 11280 519 100.10 100.30 8.07 3.96 5.07 /Baa2/BBB SHepreTuka
XaHTMaHbaHk-02 3000 R 6.25 141211 13.06.12, 12.06.13 110 2238 100.07 99.00 6.25 311 0.81 /Ba3/B+ GaHku
XK® Batk BO-01 3000 R 7.18 251011 22.04.14 333 100.25 70 000 100.10 100.35 7.27 179 2.34 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 22.10.13 22.04.14 270 @ 333 100.85 60 000 100.20 100.90 7.70 1.95 1.92 BB/Ba3/B+ GaHku
XK bank-4 3000 R 710 121011 12.10.11 25 100.15 100.21 100.35 6.51 177 0.20 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 815 19.10.11 19.10.11 17.04.13 3.0 21.0 100.40 90 100.41 100.57 6.51 2.02 0.21 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 13.09.11 111212 10.06.14 17.0 @ 349 101.00 | 0.10 6230 100.96 101.00 7.16 191 1.22 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 271011 30.04.12] 23.04.15 9.0 455 102.15 2100 101.82 102.15 6.09 2.20 0.70 BB/Ba3/B+ GaHku
LleHTp-une.60-01 1500 R 840 201211 201212 17.06.14 170 @ 352 100.30 100.37 100.55 8.29 4.18 124 /Bl GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 170 @ 352 100.29 100.37 100.40 8.30 4.18 124 /Bl GaHku
LleHTp-nHB2 3000 R 9.25 271211 29.06.12] 24.06.14 110 354 101.21 101.15 101.30 7.92 4.56 0.84 /Bl GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 27.8 100.25 100.15 100.30 8.28 4.10 1.94 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.0412 21.0415 9.0 454 96.01 Joto3gaH/ NpoM3BOACTBO
YTn3 BO-01 5000 R 16.50/ 06.12.11 08.12.11 04.12.12 4.0 16.5 102.64 46 153 102.49 102.84 8.83 8.02 0.34 loto3gaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11.50/ 08.09.11 04.09.14 37.8 100.00 100.00 100.05 12.00 2.87 2.34 (buHaHCbI
tOHuKpeanbaHk-04 10000 R 700 1511.11 161112 10.11.15 16.0 @ 52.2 100.98 100.60 101.45 6.25 3.46 1.18 BB/Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11 03.09.13/ 01.09.15 26.0 @ 49.9 101.26 101.01 101.45 6.96 3.69 181 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.00/  06.09.11 06.09.11 13 100.50 100.00 101.00 9.27 6.95 0.10 notpe6. ToB.
0Taitp-® BO-1 1500 R 12.50/ 27.09.11 26.03.13 20.2 107.50 107.30 107.50 7.87 2.90 141 TpaHcnopT
0Taitp-® BO-2 1500 R 12,50/ 27.09.11 26.03.13 20.2 107.25 2000 107.25 107.30 8.04 2.90 141 TpaHcnopt
OTaitp-® BO-3 1500 R 945  22.09.11 19.12.13 29.2 103.64 103.30 103.85 8.00 2.27 2.00 TpaHcnopt
0Taitp-® 6O-4 1500 R 9.000 28.09.11 26.03.14 324 101.20 | 0.05 17584 101.05 101.20 8.76 2.22 2.19 TpaHcnopT
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 324 101.00 15202 101.05 101.19 8.85 2.22 219 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  06.09.11 03.09.13 25.6 102.08 101.50 102.49 7.29 4.03 179 BB/ SHepreTuka

AkyTCK3HO2 1200 R 10.30,  08.09.11 08.03.12! 75 102.79 | 0.09 102.05 102.90 5.67 5.00 0.56 BB/ 3HepreTuka




Fixed Income Daily 29.07.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxoaHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870 22.09.11 20.12.12 17.0 92.75 2301 92.60 92.75 15.32 2.34 114 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 58.1 | 100.72 100.75 101.10 751 3.96 2.93 1IBB- MyHULMNANbHbI
Bonrorp064 1000 R 715 151111 15.05.12 9.7 101.00 98.50 6.43 373 0.74 1IBB- MyHULMNANbHbI
BonrorpO69 2000 R 8.25 071211 04.06.14 34.7 | 102.73 101.00 103.00 6.46 4.00 171 1IBB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7700 26.10.11 26.10.11 3.0 100.46 100.30 101.00 5.92 2.56 0.23 /IBB MyHULMNANbHbI
VpkO6n31-6 3800 R 9.15  15.08.11 22.11.12 16.1 | 102.62 101.95 102.50 5.32 2.98 0.63 /IBB MyHULMNANbHbI
KasaHb07 2000 R 8.75  21.09.11 15.12.14 412 | 102.00 102.00 7.57 2.14 1.68 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 11 100.45 1 100.00 100.35 2.68 2.04 0.08 BB-// MyHULMNANbHbI
Kanyx06n-3 1000 R 895  01.09.11 29.11.12 16.3 | 102.80 102.70 102.90 6.22 217 0.94 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 10.01)  28.09.11 26.06.13 23.3 | 104.40 104.30 104.70 6.84 2.39 1.24 BB-// MyHULMNANbHbI
Kanyx06n-5 2500 R 820 25.08.11 19.05.16 58.6 | 102.35 102.40 102.70 7.76 2.00 3.37 BB-// MyHULMNANbHbI
Kapenus 11 800 R 970 10.11.11 10.05.12 9.6 102.86 102.30 102.75 5.28 4.70 0.61 BB-// MyHUL@nanbHbIi
Kapenus 3 2000 R 991  22.09.11 18.06.15 474 | 105.98 105.00 106.20 6.79 2.33 1.82 BB-// MyHULaNanbHbI
KOMW 78 06 1000 R 8.00 231111 22.11.13 28.3 | 101.98 97.10 6.93 3.96 1.60 BB/Ba2/ MyHULMNANbHbI
KOMMU 88 06 1000 R 750  04.09.11 03.12.15 53.0 96.60 10 93.00 99.94 7.62 3.89 3.00 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75 19.10.11 18.10.14 39.3 | 100.50 100.00 101.70 7.26 3.87 2.29 BB/Ba2/ MyHULMNANbHbI
KpacHApKp4 10200 R 10.89) 11.08.11 08.11.12 15.6 | 104.00 7380 104.00 104.20 591 261 0.77 BB+/Ba2/BB+ MyHULMNANbHbIA
leH06n-306 1300 R 12.00, 09.12.11 05.12.14 409 | 114.09 11175 7.19 5.24 2.67 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 36.3 | 102.16 102.15 102.50 6.65 3.95 2.55 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop44-06 5000 R 8.00 241211 24.06.15 476 | 100.86 & 0.66 100.20 101.20 7.12 3.98 321 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop45-06 15000 R 8.00 271211 27.06.12 11.2 | 102.40 3320 102.15 103.00 5.35 3.92 0.85 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 132.4 = 92,97 38 92.45 93.24 7.87 4.31 6.99 BBB/Baal/BBB  MyHWLMnanbHbli
Mrop49-06 25000 R 8.00 141211 14.06.17 71.6 98.51 98.15 99.20 7.63 4.07 4.49 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop50-06 15000 R 8.00 181211 18.12.11 48 101.43 101.00 101.45 431 3.95 0.38 BBB/Baal/BBB  MyHWLMnanbHbli
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 255 | 102.75 22 566 102.64 102.75 5.96 3.92 1.81 BBB/Baal/BBB  MyHWLMnanbHbli
Mrop54-06 15000 R 8.00  05.09.11 05.09.12 135 | 102.43 102.00 102.44 533 3.94 1.00 BBB/Baal/BBB  MyHWLMnanbHbli
Mrop56-06 20000 R 8.00  22.09.11 22.09.16 62.8 99.64 0.54 50375 99.20 99.30 7.36 4.05 3.98 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop61-06 15000 R 1500  03.09.11 03.06.13 225 | 116.80 80 001 116.32 116.90 5.51 3.24 1.55 BBB/Baal/BBB  MyHWLMnanbHbli
Mrop62-06 20000 R 1400  08.09.11 08.06.14 349 | 117.55 210270 117.51 117.80 6.40 3.00 2.28 BBB/Baal/BBB  MyHWLMnanbHbli
Mrop63-06 15000 R 1500  10.09.11 10.12.13 289 | 12037 120.06 120.95 5.88 314 1.93 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop66-06 110 000 R 8.75 23.08.11 23.11.18 89.2 | 107.13 106.99 7.75 2.06 5.08 BBB/Baal/BBB  MyHWLMnanbHbli
Moc.o6n.78 16 000 R 8.00 19.10.11 16.04.14 331 | 101.70 100107 101.45 101.60 743 3.92 2.28 [Bl/oto3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 131211 11.06.13 228 | 102.71 | 0.05 102.66 102.75 6.81 4.37 113 /Bl/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.00/ 27.09.11 15.03.12 7.7 105.45 100.00 106.00 5.61 7.95 0.42 /Bl/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7700 20.10.11 20.10.11 28 100.73 100.40 101.90 4.48 381 0.22 B+/oTo3Ban/ MyHULMNanbHbIi
HuxropO6n4 2700 R 8.00 211111 17.11.12 159 | 101.65 101.00 102.05 5.80 3.90 0.75 B+/oTossan/ MyHULMNanbHbIi
003 25063 30000 R 6.20 10.08.11 09.11.11 35 100.69 | 0.06 260 000 100.51 100.64 3.80 1.54 0.27 BBB/Baal/BBB |roc. Gymaru
003 25064 45000 R 11.90, 19.10.11 18.01.12 58 104.19 769 294 3.04 2.85 0.46 BBB/Baal/BBB  |roc. Gymaru
003 25065 46000 R 12.00/ 28.09.11 27.03.13 20.3 | 110.52 2 110.50 110.59 5.46 271 145 BBB/Baal/BBB  |roc. Gymaru
003 25067 45000 R 11.30/ 19.10.11 17.10.12 149 | 107.35 1 107.25 107.35 5.17 2.62 1.10 BBB/Baal/BBB |roc. Gymaru
003 25068 45000 R 12.00/ 24.08.11 20.08.14 37.3 | 116.30 | 0.10 12 116.05 116.20 6.18 5.14 243 BBB/Baal/BBB  |roc. Gymaru
003 25070 44947 R 10.00/  28.09.11 28.09.11 21 10125 | 0.24 1500 374 101.00 2.53 4.92 0.17 BBB/Baal/BBB |roc. Gymaru
003 25071 80000 R 810 30.11.11 26.11.14 406 | 10535 | 0.10 327401 105.20 105.35 6.39 3.83 2.79 BBB/Baal/BBB |roc. Gymaru
003 25072 150000 R 7.15  25.01.12 23.01.13 18.2 | 102.57 40 102.45 102.57 541 3.48 137 BBB/Baal/BBB |roc. Gymaru
003 25073 150000 R 6.85  03.08.11 01.08.12 12.3 | 101.89 23 101.84 101.89 4.98 335 0.92 BBB/Baal/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 483 | 100.40 162 627 100.40 100.44 6.88 3.42 331 BBB/Baal/BBB |roc. Gymaru
003 25076 136261 R 7.10  15.09.11 13.03.14 32.0 | 102.25 2 102.28 102.35 6.25 4.55 2.22 BBB/Baal/BBB |roc. Gymaru
003 25077 97232 R 735  25.01.12 20.01.16 54.6 | 101.45 65 683 101.41 101.45 7.09 361 3.65 BBB/Baal/BBB  |roc. Gymaru
003 25078 99736 R 6.70 10.08.11 06.02.13 18.6 | 101.88 25000 101.91 101.97 5.48 3.40 1.36 BBB/Baal/BBB |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 46.9 | 100.85 270 001 100.85 100.89 6.86 3.59 3.19 roc. Gymarv
003 26198 42117 R 6.00 03.11.11 02.11.12 154 | 100.80 1 100.75 100.85 531 5.95 115 BBB/Baal/BBB  |roc. Gymaru
003 26199 44000 R 6.10 12.10.11 11.07.12 11.6 | 101.10 50 000 101.05 101.15 5.01 1.50 0.89 BBB/Baal/BBB |roc. Gymaru
003 26200 50000 R 6.10 19.10.11 17.07.13 24.0 | 100.15 679 834 100.25 101.50 6.16 152 176 BBB/Baal/BBB |roc. Gymaru
003 26202 40000 R 11.20/ 21.09.11 17.12.14 413 | 11487 150 707 114.82 114.90 6.44 243 271 BBB/Baal/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 61.1 | 100.10 = 0.70 1 99.20 99.44 7.00 3.44 3.92 BBB/Baal/BBB |roc. Gymaru
003 26204 63488 R 750 22.09.11 15.03.18 80.7 | 100.15 25205 100.15 100.30 7.60 3.73 4.85 BBB/Baal/BBB |roc. Gymaru
003 26205 17213 R 760 26.10.11 14.04.21 1183 | 99.94 0.04 43435 99.85 99.94 7.75 4.08 6.40 BBB/Baal/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 71.6 | 100.15 11502 100.15 100.19 7.50 3.97 4.49 roc. Gymaru
003 46002 46500 R 8.00 10.08.11 08.08.12 12.6 | 101.74 101.50 101.78 4.70 3.92 0.49 BBB/Baal/BBB |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 86.3 97.17 0.06 200 000 97.11 97.20 7.68 3.59 5.00 BBB/Baal/BBB |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 61.1 98.00 9184 98.00 98.30 7.22 1.78 3.60 BBB/Baal/BBB |roc. Gymaru
003 46018 128934 R 8.00 07.09.11 241121 125.7 | 95.75 0.07 11375 93.00 95.95 7.76 2.08 6.28 BBB/Baal/BBB |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 93.1 75.25 466 000 74.00 76.50 8.01 4.44 BBB/Baal/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 298.6 | 90.20 7645 895 88.00 90.50 7.97 3.82 10.21 BBB/Baal/BBB |roc. Gymaru
003 46021 92794 R 7.00 17.08.11 08.08.18 85.6 89.83 0.08 300 000 89.75 89.85 7.67 3.88 4.90 BBB/Baal/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 011211 27.11.14 406 | 102.30 1600 102.20 102.45 7.12 4.29 217 MyHULMNanbHbIA
CamapO6n 3 4500 R 7.60 11.08.11 11.08.11 0.5 100.09 50 250 99.10 100.15 5.31 1.89 0.04 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 65.1 | 100.87 118 500 100.00 101.50 7.40 1.85 2.88 MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 10.9 | 100.55 18 100.55 101.50 6.49 173 0.82 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 22.09.11 19.12.13 29.2 | 103.46 103.41 103.65 6.04 2.24 0.96 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00/ 12.08.11 10.05.13 21.7 | 11143 110.70 111.40 5.45 2.52 118 /Bal/BB+ MyHULMNanbHbIA
CaHkT-MeTepbypr-01 10000 R 776 241111 19.11.15 525 | 102.01 101.40 102.25 7.34 3.79 3.46 BBB/Baa2/BBB | MyHuLananbHbIi
Caxa(fkyT) 2500 R 7.95 13.10.11 11.04.13 20.8 99.00 23 99.02 100.99 9.38 2.00 0.84 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 5.0 100.71 | 0.21 100.20 100.70 5.30 3.48 0.39 1/BB- MyHUL@nanbHbIi
Tomck.06-5 1400 R 700 171211 17.12.12 16.9 | 100.79 100.80 101.00 6.30 3.48 0.96 1/BB- MyHUL@nanbHbIi
Tomck.06-7 2500 R 13.00/ 27.08.11 27.11.13 28.4 | 106.67 106.50 107.20 6.85 3.07 114 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.12 15.07.12 11.8 | 102.36 101.30 102.75 5.94 4.14 0.89 /Ball MyHULMNANbHbIA
YomypTus-4 2000 R 870 251111 25.11.15 52.7 | 103.80 & 0.12 59 000 103.80 7.47 4.22 2.89 /Ball MyHULMNANbHbIA
Xakacus-1 1200 R 8200 24.08.11 25.08.13 253 | 102.25 160 100.10 102.25 6.89 2.00 1.42 MyHULMNANbHbI
Yysawwmsa-06 1000 R 724 18.10.11 17.04.12 8.8 100.70 | 1.19 99.75 101.00 6.39 1.79 0.67 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16  06.09.11 04.06.13 22.6 | 103.15 101.40 104.00 6.76 221 1.23 /Ba2/ MyHULMNANbHbIA

Yysaiuna-08 1000 R 8.00/ 14.09.11 15.06.14 351 | 101.55 272 101.15 101.55 721 1.96 242 MyHULMNanbHbIi




Fixed Income Daily 29.07.11
IV YPANCMIE | K3nuTAN

PbIHOK pyGneBbix o6nurauunmn

[ara MecsiueB ao Toprossii p y %
Kynow, Dop, Peitunr
Bbinyck 06beM, MIH Lleda | Wam. obbem, wr CekTop
% Kynoa | ocepTl | noraw | odpT | noraw (ocH4PNIC) | TOKYMK | npogaxa | opr | noraw | Tekyw | MeT FInis

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)

Akyt-07 06 2500 R 7.80/ 20.10.11 17.04.14 331 | 101.89 101.10 102.20 7.02 191 1.86 BB//BB- MyHULMNANbHbIA
Akyt-09 06 2000 R 975  22.09.11 19.09.13! 26.1 | 10460 @ -0.60 104.50 105.20 6.64 232 131 BB//BB- i
AxyT-35003 2500 R 7.95  20.08.11 20.05.16! 586 | 101.93 102.10 102.35 752 197 3.25 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 18.08.11 16.05.13! 219 | 10248 @ 002 102.30 103.15 6.58 2.01 135 BB-// ]

Ap06n-34010 3000 R 800 18.10.11 15.04.14 331 | 10180 020 1000 101.45 102.05 712 1.96 2.10 BB-/ i




Fixed Income Daily 29.07.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues ao Kotuposku OoxoaHocTb, %

Beinyck O6uew, Kynow, % Uena | Mam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpt | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FIM/S
EBPOOBJIUTALN
Ak bars-12 2258 1025  03.12.11 03.12.12 16.5 = 108.37 381 4.73 125 BB/Ba3/ GaHku
Alfa-Bank-12 500 $ 820/ 251211 25.06.12 111 | 104.00 3.68 3.94 0.87 BB+/Bal/BB- GaHku
Alfa-Bank-13 400 $ 9.25 241211 24.06.13 232 | 108.25 4.67 4.27 174 BB+/Bal/BB- GaHku
Alfa-Bank-15_03_18 600 $ 8.00 18.09.11 18.03.15 443 | 106.74 | 0.10 5.91 3.75 3.07 BB+/Bal/BB- GaHku
Alfa-Bank-17 300 $ 8.64) 220811 22.0212 220217 7.0 67.9 | 101.94 = 0.05 511 4.24 0.53 BB+/Bal/BB- GaHku
Alfa-Bank-17_09_25 1000 $ 7.88/  25.09.11 25.09.17 75.0 | 10529 @ 0.18 6.80 374 4.75 BB+/Bal/BB- GaHku
Alfa-Bank-21 1000 $ 7.75 28.10.11 28.04.21 1187 | 101.33 | 0.23 6.64 3.82 6.68 BB+/Bal/BB- GaHku
Alliance Oil-15 350 $ 9.88/ 11.09.11 11.03.15 441 | 11005 021 6.70 4.49 2.96 BB+ Cbipbe
Alrosa-14 500 $ 8.88 17.11.11 17.11.14 403 | 11469 @ 021 4.07 3.87 2.86 BB-/Ba3/BB- Cbipbe
Alrosa-20 1000 $ 7.75/ 03.11.11 03.11.20 1129 | 109.62 @ 0.44 6.36 3.54 6.58 BB-/Ba3/BB- Cbipbe
Bank St-Petersburg-17 100 § 1050,  25.01.12 25.07.17 73.0 | 103.27 10.92 5.08 4.29 [Ba3/ GaHkm
BoM-13 500 $ 734 131111 13.05.13 218 | 10529 @ 0.02 4.23 3.48 1.66 BBB-/Ba2/ GaHkm
BoM-15 300 § 750/ 25.11.11 25.11.15 52.7 | 100.00 = 0.07 7.50 3.75 3.59 BBB-/Ba2/ GaHku
BoM-15_03 11 750 § 6.70 11.09.11 11.03.1% 441 | 105.3C | 0.25 5.07 3.18 313 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81 10.11.11 10.05.17, 704 | 10030 @ 0.13 6.74 3.39 4.65 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 § 775 201111 20.05.13 221 [Ba3/ GaHku
EURDEV-14 500 $ 7.38)  29.09.11 29.09.14 38.6 @ 11058 @ 0.12 3.80 334 279 BBB/A3/BBB GaHku
Eurochem12 300 $ 7.88/ 21.09.11 21.09.12 140 | 103.03 511 3.82 1.06 BB//BB Xummus
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 822 | 10020 & 0.22 6.71 3.37 5.26 BB-/B1/B meTannyprus
Evraz-13 1050 $ 8.88) 24.10.11 24.04.13 212 | 108.75 @ 0.04 3.63 4.08 1.59 BB-/B1/B meTannyprus
Evraz-15 750 $ 825 10.11.11 10.11.15 52.2 | 110.65 = 0.18 5.43 373 3.58 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50/ 24.10.11 24.04.18 821 |« 11528 @ 0.21 6.65 4.12 4.98 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 16.7 | 10220 @ 0.01 2.86 4.46 1.30 BBB/Baal/BBB |cbipbe
Gazprom-12 JPY 30000 Y 289/ 151111 15.11.12 159 | 100.67 2.36 144 1.26 BBB/Baal/BBB |cbipbe
Gazprom-13 1750 $ 9.63  01.09.11 01.03.13 194 | 11156 @ 0.03 219 4.31 145 BBB/Baal/BBB  |cbipbe
Gazprom-13 GBP 800 G 6.58/ 31.10.11 31.10.13 275 | 106.82 335 6.16 2.05 BBB/Baal/BBB |cbipbe
Gazprom-13-2 1222% 451 220112 22.07.13 242 BBB/Baal/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.11 11.04.13 20.8 | 10846 @ 0.06 2.25 3.38 1.59 BBB/Baal/BBB |cbipbe
Gazprom-13-6 500 $ 751 31.07.11 31.07.13 245 | 110.03 2.36 341 182 BBB/Baal/BBB |cbipbe
Gazprom-14 780 € 5.03 25.02.12 25.02.14 314 | 10430  0.05 323 4.82 240 BBB/Baal/BBB |cbipbe
Gazprom-14_07_31 1250 $ 8.13/ 31.07.11 31.07.14 36.6 @ 114.02 @ 0.26 331 3.58 261 BBB/Baal/BBB |cbipbe
Gazprom-14-2 700 € 536/ 31.10.11 31.10.14 39.7 | 10552 @ 0.10 3.50 5.08 2.92 BBB/Baal/BBB |cbipbe
Gazprom-15 1000 € 5.88/  01.06.12 01.06.15 46.8 | 106.69 | 0.16 3.92 551 3.46 BBB/Baal/BBB  |cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.12 04.02.15 429 | 11378 | 0.26 177 7.14 3.08 BBB/Baal/BBB |cbipbe
Gazprom-15_11_29 1000 $ 509 29.11.11 29.11.15 52.8 | 10544 @ 029 3.72 242 3.86 BBB/Baal/BBB  |cbipbe
Gazprom-16 1350 $ 621 221111 22.11.16 64.8 = 10942 @ 0.30 421 2.84 4.50 BBB/Baal/BBB |cbipbe
Gazprom-17 500 € 5.14/ 22.03.12 22.03.17 68.8 = 103.21 @ 0.00 4.42 4.98 4.87 BBB/Baal/BBB |cbipbe
Gazprom-17-2 500 € 544/ 02.11.11 02.11.17 76.3 | 10437 | 0.0 4.56 521 5.18 BBB/Baal/BBB  |cbipbe
Gazprom-18 1200 € 6.61 13.02.12 13.02.18 79.7 | 11042 | 017 4.66 5.98 531 BBB/Baal/BBB |cbipbe
Gazprom-18-2 1100 $ 8.15 11.10.11 11.04.18 81.6 = 11956 = 0.59 4.71 341 5.21 BBB/Baal/BBB |cblpbe
Gazprom-19 2250 $ 9.25/ 231011 23.0412 23.04.19 9.0 942 | 12724 @ 088 3.64 0.81 BBB/Baal/BBB  |cbipbe
Gazprom-2C 1250 $ 7.20 01.08.11 01.02.2C 1037 | 110.82 @ 0.44 3.25 3.25 2.66 BBB/Baal/BBB |cbipbe
Gazprom-22 1300$ 6.51  07.09.11 07.03.22 129.2 | 10841 080 5.46 3.00 7.56 BBB/Baal/BBB |cbipbe
Gazprom-34 1200 $ 863 281011 280414 280434 340 | 277.0 12602 | 141 342 | 250 @ BBB/Baal/lBBB |cbipbe
Gazprom-37 1250 $ 729 16.08.11 16.08.37 317.2 | 11037 175 6.46 3.30 11.89 BBB/Baal/BBB |cbipbe
Gazprombank-13 500 $ 7.93 281211 28.06.13 234 | 108.63 @ 0.02 3.25 3.65 178 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25| 15.12.11 15.12.14 412 | 10546 | 0.12 4.49 2.96 3.02 /Baa3/BB GaHku
Gazprombank-15 1000 $ 6.50/ 23.09.11 23.09.15 50.6 = 10544 @ 0.09 5.03 3.08 3.55 /Baa3/BB GaHku
Gazprombank-16 1208 735  08.05.12 08.05.16 58.2 /Baa3/BB GaHku
Gazstream-13 647 $ 5.63 22.01.12 22.07.13 242 | 103.98 3.53 2.70 187 BBB/Baal/BBB |cbipbe
HCFB-11-2 450 $ 1175 11.08.11 11.08.11 0.5 BB/Ba3/B+ GaHku
HCFB-14 500 $ 7.00 18.09.11 18.03.14 321 | 103.05  0.11 5.73 3.40 233 BB/Ba3/B+ GaHku
1IB-13 200 $ 11.000 15.08.11 15.02.13 18.9 D/Caa2/D GaHku
Koks-16 350 $ 775 231211 23.06.16 59.7 | 10213 @ 0.16 722 379 4.01 B2/B meTannyprus
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11, 31 RDI/D Xmust
LenSpetsSMU-15 150 § 9.75  09.08.11 09.11.15 522 B CTPOUTENBCTBO
Lukoil-14 900 § 6.38 051111 05.11.14) 399 | 109.74 | 0.7 321 | 290 | 293 | BBB-/Baa2/BBB- chiphe
Lukoil-17 500 $ 6.36 07.12.11 07.06.17. 714 | 109.09 = 051 4.57 291 4.87 BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 $ 725/ 05.11.11 05.11.19 100.7 | 11158 @ 0.36 5.49 3.25 6.22 BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 $ 6.13) 09.11.11 09.11.20 1131 | 103.90 = 0.50 5.58 2.95 6.98 Cchbipbe
Lukoil-22 500 $ 6.66  07.12.11 07.06.22 132.2 | 106.74 = 0.53 5.81 3.12 771 BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 $ 10.38  10.09.11 10.03.16 56.2 98.77 0.08 10.71 5.25 3.45 B+/B1/ 6aHku
Metalloinvest-16 750 $ 6.50  21.01.12 21.07.16 60.7 | 100.78 | 0.08 6.31 3.22 4.20 BB-/Ba3/ meTannypris
Moscow-11 374 € 6.45  12.10.11 12.10.11 25 100.90 1.94 6.39 0.20 BBB/Baal/BBB MyHMUunanbHbli
Moscow-16 407 € 5.06  20.10.11 20.10.16 63.7 | 101.94 4.58 4.97 4.46 BBB/Baal/BBB  MyHMUunanbHbii
MTS-12 400 $ 8.00 28.01.12 28.01.12 6.1 102.68 2.56 3.90 0.49 BB+/Ba2/BB Tenekom
MTS-20 750 $ 8.63 221211 22.06.20 108.4 | 11463 @ 0.23 5.91 3.76 6.56 BB+/Ba2/BB Tenekom
NKNH-12 101$ 12,000 20.10.11 20.04.12 8.9 103.01 | 0.16 -0.47 3.88 0.55 B/Ba3/ XuMmus
NKNH-15 200 $ 850 221211 22.12.15 53.6 97.96 9.50 4.34 2.02 B/Ba3/ Xumms
NMTP-12 300 $ 7.00 171111 17.05.12 9.8 102.80 | 0.04 3.42 3.40 0.77 /Bal/BB+ cepeuc
NOMOS-12 200 $ 9.25 17.12.11 17.12.12 16.9 | 106.69 = 0.01 4.22 4.34 1.30 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50/ 21.10.11 21.10.13 27.2 | 101.86 5.60 319 2.02 BB-/Ba3/ GaHku
NOMOS-15 350 § 8.75 21.10.11 21.10.15 515 | 10572 @ 0.04 7.16 4.14 3.44 B-/B1/ GaHku
NOMOS-16 1258 9.75/ 20.10.11 201011  20.10.16, 3.0 63.7 | 101.75 @ 0.00 1.98 4.79 0.23 BB-/Ba3/ GaHku
Novatek-16 600 $ 533/ 03.08.11 03.02.16 55.0 | 10410 013 4.32 2.56 3.90 BBB-/Ba2/BBB- | cbipbe
Novatek-21 650 $ 6.60 03.08.11 03.02.21 1159 | 106.21 = 0.38 5.16 311 6.95 BBB-/Ba2/BBB- | cbipbe
Promsvyazbank-11 2258 875  20.10.11 20.10.11 28 100.87 | 0.00 4.82 4.34 0.22 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200 $ 963 231111 23.05.12 100 | 10372 | 0.02 4.92 4.64 0.78 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75,  15.01.12 15.07.13 239 | 110.62 5.00 4.86 178 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 334 | 10021 @ 0.05 6.11 3.08 245 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200 $ 1275 271111 27.05.15 46.6 | 11804 = 0.6 7.26 5.40 3.04 BB-/Ba2/otossaH | GaHku

Promsvyazbank-16 200 $ 1125 08.01.12 08.07.16 602 | 11423 | 023 773 4.92 3.83 BB-/Ba2/oTo3aH | GaHku




Fixed Income Daily 29.07.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues ao Kotuposku OoxoaHocTb, %

Beinyck O6uew, Kynow, % Uena | Uam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odiepThl | moraw | opT | noraw obnem, wr nokynka | npojaxa | o¢pT | noraw | Tekyw | TeT FIM/S
EBPOOBJIUTALN
Promsvyazbank-18 100 § 1250  31.07.11 31.01.18 793 | 11020 @ 0.0 1129 5.67 4.18 BB-/Ba2/oto3BaH | GaHku
Raspadskaya-12 300 $ 750 221111 22.05.12 10.0 = 102.61 @ 0.00 421 3.66 0.78 /B1/B+ Cbipbe
Renaissance-16 3258% 11.000 21.10.11 21.04.16 57.6 = 100.95 @ 0.04 10.73 5.45 3.52 B/B3/B GaHku
RenCap-13 225% 13.000 01.10.11 01.04.13 204 | 106.46 8.75 6.10 144 B/B3/B GaHku
Rosbank-12 1308 9.00 01.01.12 01.07.12 113 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26/  30.04.12 30.04.12 9.2 102.91 2.30 6.09 0.75 BBB/Baal/ GaHku
Rosselkhozbank-13 700 $ 7.18 16.11.11 16.05.13 219 | 107.64 @ 0.03 2.79 3.33 1.68 BBB/Baal/ GaHku
Rosselkhozbank-13 RUB 30000 R 750/ 25.09.11 25.03.13 202 | 101.91 @ 0.03 6.26 3.68 151 BBB/Baal/ GaHku
Rosselkhozbank-14 750 $ 713/ 140112 14.01.14 30.0 @ 108.62 @ 0.05 3.44 3.28 2.26 BBB/Baal/ GaHku
Rosselkhozbank-14-2 1000 $ 9.00, 11.12.11 11.06.14 350 | 11448 @ 0.12 3.64 3.93 2.54 BBB/Baal/ GaHku
Rosselkhozbank-16 500 $ 6.97/ 21.09.11 21.09.11 21.09.16, 2.0 62.7 | 100.38 4.33 347 0.14 BBB/Baal/ GaHkm
Rosselkhozbank-16 RUB 32000 R 870/ 17.09.11 17.03.16 56.5 = 10459 = 0.00 751 4.16 3.68 BBB/Baal/ GaHku
Rosselkhozbank-17 1250 $ 6.30] 15.11.11 15.05.17 70.6 = 107.20 @ 0.22 4.86 2.94 4.81 BBB/Baal/ GaHku
Rosselkhozbank-1¢ 1000 $ 7.75 291111 29.05.1¢ 832 | 1155¢ | 041 5.03 3.35 5.35 BBB/Baal/ GaHku
Rosselkhozbank-21 800 $ 6.00, 03.12.11 03.06.21 1199 | 10121 @ 0.24 5.84 2.96 731 BBB/Baal/ GaHku
RusHydro-15 20000 R 7.88/ 28.10.11 28.10.15 51.8 = 102.18 @ 0.02 7.39 3.86 3.39 /Baa3/BBB- SHepreTuka
Russia-15 2000 $ 3.63 29.10.11 29.04.15 457 | 10315  0.18 2.74 176 347 BBB/Baal/BBB |roc. Gymaru
Russia-18 3466 $ 11.000 24.01.12 24.07.18 851 | 14315 0.25 3.89 3.84 5.30 BBB/Baal/BBB |roc. Gymaru
Russia-18 RUB 90 000 R 7.85 10.09.11 10.03.18 80.6 = 105.37 | 0.03 6.82 3.72 5.01 BBB/Baal/BBB |roc. Gymaru
Russia-20 3500 $ 500 29.10.11 29.04.20 106.6 = 104.85  0.62 4.33 2.38 7.00 BBB/Baal/BBB |roc. Gymaru
Russia-28 2500 $ 1275 241211 24.06.28 2059 @ 178.61 @ 0.79 2 5.53 357 9.22 BBB/Baal/BBB |roc. 6ymaru
Russia-30 21218% 7.50/  30.09.11 31.03.30 2274 | 11958 @ 1.02 2000 4.13 3.14 5.50 BBB/Baal/BBB |roc. Gymaru
RusStandard-15 200 $ 8.88/ 16.12.11 16.12.15 534 | 101.37 @ 0.07 8.49 4.38 3.55 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75/ 011211 01.12.16 65.1 = 101.25 051 10.80 4.82 3.92 B+/Ba3/B+ GaHku
RZD-17 1500 $ 5.74/ 03.10.11 03.04.17 69.2 = 106.70 | 0.36 4.39 2.69 4.77 BBB/Baal/BBB  TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2393 | 101.25 @ 0.08 747 3.70 9.96 BBB/Baal/BBB  TpaHcmopt
Sherbank-11 750 $ 593 141111 141111 3.6 10151 @ 0.08 0.78 2.92 0.29 BBB/Baal/ GaHku
Sherbank-13 500 $ 6.48  15.11.11 15.05.13 219 | 107.98 @ 0.03 1.94 3.00 1.69 BBB/Baal/ GaHkm
Sherbank-13-2 500 $ 6.47/  02.01.12 02.07.13 235 | 108.16 @ 0.01 212 2.99 1.82 BBB/Baal/ GaHku
Sherbank-14 CHF 400 C 350/ 121111 12.11.14 40.1 | 102.15 | 0.02 2.78 343 3.05 GaHku
Sherbank-15_07 1500 $ 5.50/ 07.01.12 07.07.15 480 | 10577 | 0.18 3.90 2.60 3.53 BBB/Baal/ GaHku
Sherbank-17 1000 $ 540/ 24.09.11 24.09.17 75.0 © 10391 @ 0.23 4.66 2.60 5.12 BBB/Baal/ GaHkm
Sherbank-21 1000 $ 572/ 16.12.11 16.06.21 1204 1 99.94 | 0.30 571 2.86 742 GaHku
Severstal-13 1250 $ 9.75 29.07.11 29.07.13 244 | 11151 @ 0.04 3.73 4.37 176 BB-/Ba2/BB Cbipbe
Severstal-14 3758 9.25/ 19.10.11 19.04.14 332 | 11257 @ 0.01 431 411 2.38 BB-/Ba2/BB Cbipbe
Severstal-16 500 $ 6.25| 26.01.12 26.07.16 60.8 = 100.80 @ 0.12 6.06 3.10 4.24 BB-/Ba2/BB Cbipbe
Severstal-17 1000 $ 6.70  25.10.11 25.10.17 76.0 @ 102.09 = 0.17 6.29 3.28 4.97 BB-/Ba2/BB Cbipbe
SINEK-15 250 $ 7.70  03.08.11 03.08.15 489 | 108.80 = 0.12 5.24 3.54 335 BBB-/Bal/ (bvHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 76.1 | 10017 @ 0.38 5.34 2.68 5.18 BBB-/Baa2/BBB-  TpaHcnopT
TCS Finance-14 175 8 1150 21.10.11 21.04.14 333 | 102.93 | 0.09 10.23 5.59 2.24 GaHku
TMK-11 600 $ 10.000 29.07.11 29.07.11 0.0 100.11 -25.69 5.00 0.00 /B1/B npoM3BOACTBO
TMK-18 500 $ 7.75  27.01.12 27.01.1¢ 79.2 | 10412 @ 0.06 6.46 372 5.09 /B1/B npou3BOACTBO
TNK-12 500 $ 6.13)  20.09.11 20.09.12 140 | 10296 = 0.04 3.46 297 1.08 BBB-/Baa2/BBB-  cbipbe
TNK-13 600 $ 750/ 13.09.11 13.03.13 19.8 | 10832 @ 0.03 2.25 3.46 151 BBB-/Baa2/BBB- | cbipbe
TNK-15 500 $ 6.25 02.08.11 02.02.15 428 | 109.38 @ 0.14 3.40 2.86 3.08 BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 $ 750/ 18.01.12 18.07.16 60.6 = 11411 @ 0.35 4.32 3.29 4.20 BBB-/Baa2/BBB- | cbipbe
TNK-17 800 $ 6.63  20.09.11 20.03.17 68.7 = 109.63 = 0.65 4.66 3.02 4.64 BBB-/Baa2/BBB- | cbipbe
TNK-18 1100$ 7.88/ 13.09.11 13.03.18 80.7 = 11567 @ 0.64 5.06 3.40 5.13 BBB-/Baa2/BBB- | cbipbe
TNK-20 500 $ 7.25/ 02.08.11 02.02.20 1037 | 111.69 @ 0.66 5.51 3.25 6.25 BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 72.7 | 102.00 = 0.08 11.23 5.15 4.26 B1/ GaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 112 | 10418 @ 0.06 148 2.93 0.89 /Baal/BBB Cbipbe
Transneft-12-2 700 € 538 271211 27.06.12 112 | 102.20 2.92 2.63 0.89 /Baal/BBB Cbipbe
Transneft-13 600 $ 7.70  07.08.11 07.08.13 247 | 111.07 @ 0.08 2.09 347 184 /Baal/BBB Cbipbe
Transneft-14 1300$ 5.67/  05.09.11 05.03.14 3.7 | 107.08 @ 0.10 2.83 2.65 2.38 /Baal/BBB Cbipbe
Transneft-18 1050 $ 8.70/  07.08.11 07.08.18 85.6 = 124.09 = 0.64 4.64 351 5.28 /Baal/BBB Cbipbe
URSA-11-1 130 $ 12.000 30.12.11 30.12.11 5.2 103.38 | 0.01 3.83 5.80 041 B+/Ba3/ GaHku
URSA-11-2 300 € 830/ 16.11.11 16.11.11 37 101.07 = 0.08 4.44 8.21 0.29 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.12.11 04.06.13 22.6 /B1/B Tenekom
VEB-16 CHF 400 C 375 17.02.12 17.02.16 55.5 | 100.38 = 0.06 3.62 374 4.13 BBB/Baal/BBB  GaHku
VEB-17 600 $ 545 221111 221117 77.0 © 10250 @ 0.37 4.98 2.66 5.26 BBB/Baal/BBB  GaHku
VEB-20 1600 $ 6.90 09.01.12 09.07.20 109.0 | 108.13 | 0.83 5.73 319 6.70 BBB/Baal/BBB  GaHku
VEB-25 1000 $ 6.80 221111 22.11.25 1744 1 10318 @ 0.72 6.46 3.30 9.05 BBB/Baal/BBB  GaHku
Vimpelcom-11 300 $ 838 22.10.11 22.10.11 29 101.45 2.09 4.13 0.23 /Ba3/BB- Tenekom
Vimpelcom-13 1000 $ 8.38/  30.10.11 30.04.13 214 | 107.75 | 0.04 3.77 3.89 161 /Ba3/BB- Tenekom
Vimpelcom-14 200 $ 425  29.09.11 29.06.14 356 | 10151 372 1.05 2.70 /Ba3/BB- Tenekom
Vimpelcom-16 600 $ 825 231111 23.05.16 58.7 | 109.72 = 0.01 5.90 3.76 3.94 /Ba3/BB- Tenekom
Vimpelcom-16_02_02 500 $ 6.49/  02.08.11 02.02.16 55.0 = 10354 = 0.02 5.59 3.14 3.77 /Ba3/BB- Tenekom
Vimpelcom-17 500 $ 6.25/ 01.03.12 01.03.17 68.1 = 10053 @ 0.10 6.14 4.18 4.65 /Ba3/BB- Tenekom
Vimpelcom-18 1000 $ 9.13/  30.10.11 30.04.18 823 | 11311 0.0 6.68 4.03 5.03 /Ba3/BB- Tenekom
Vimpelcom-21 1000 $ 7.75 02.08.11 02.02.21 1159 | 103.35 @ 0.08 7.25 3.75 6.47 /Ba3/BB- Tenekom
Vimpelcom-22 1500 $ 750/ 01.03.12 01.03.22 129.0 | 100.24 = 0.03 747 5.03 719 /Ba3/BB- Tenekom
Vostok Express Bank-17 438$ 1100 27.1211 27.06.17 720 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 50.8 99.76 | 0.16 6.26 311 3.55 BBB/Baal/ GaHku
VTB-11 450 $ 750/ 12.10.11 12.10.11 25 101.16 1.80 37 0.20 BBB/Baal/BBB  GaHku
VTB-12 1200$ 6.61 30.10.11 30.10.12 153 | 10529 @ 0.02 2.30 3.14 1.20 BBB/Baal/BBB  GaHku
VTB-12-2 RUB 30000 R 12.000 28.11.11 28.11.12 16.3 BBB/Baal/BBB  GaHku
VTB-13 CHF 350 C 4.00 16.08.11 16.08.13 25.0 | 10212 2.90 3.92 191 BBB/Baal/BBB  GaHku
VTB-15 750 $ 7.82| 04.08.11 04.02.15 429 BBB/Baal/BBB  GaHku
VTB-15_03_04 1250 $ 6.47|  04.09.11 04.03.15 438 | 106.18 = 0.25 4.58 3.04 313 BBB/Baal/BBB  GaHku
VTB-16 500 € 425  15.02.12 15.02.16 554 | 101.03 3.95 421 4.08 BBB/Baal/BBB  GaHku
VTB-18 2000 $ 6.88) 28.11.11 28.0513 29.05.18 22.0 | 832 | 106,50 0.22 319 3.23 i BBB/Baal/BBB  GaHku
VTB-18_02_22 750 $ 6.32] 22.08.11 22.02.18 80.0 = 102.94 = 041 5.77 3.07 5.20 BBB/Baal/BBB  GaHku

VTB-Leasing-16 400 $ 513 27.05.12 27.05.16 588 | 101.39 0.24 4.74 5.06 4.21 BBB//BBB DrHaHChI




Fixed Income Daily 29.07.11

dh YPAACUB | K3NUTAN

PbIHOK eBpoOGnMrauumn
[ara Mecsiues fo Kotuposku [oxoaHocTb, %
Boinyck OGuen, KynoH, % LieHa | Uam. Toproswii Peop, Peiiruur Cexrop
MIH KynoHa | odepTel = noraw | odpT | noraw obbem, wr nokynka | npojaxa | o¢pT | noraw | Tekyw | TeT Fimis
EBPOOBJIUTALN
VTB-20 1000 $ 655 13.10.11 13.10.2(1 1122 1 102.02 @ 0.52 6.26 321 6.74 BBB/Baal/BBB | GaHku
BBB/Baal/BBB | GaHku

VTB-35 1000 $ 625 020112 0207.15 0207.35 480 | 201.3 | 10521 | 0.42 4.78 297 3.46




GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

29 nions Odepta NHTyprcT-2 (2 mnpa py6.). Morawenne bank Mocksbi-1 (10 mnpg pyb.). MoratleHne
TMK-2011 (600 mMnH gon.).

1 aBrycra PasmeliieHre Tnobakcbark 5O-04 (3 mnpg pyb.). PasmeleHne nobskcbaHk 50-05
(2 mnpa py6.). Odepta MpomTpakTop-PuHaHc-3 (5 mnpa pyb.). MoraweHne baHk CTponkpenmT-
1 (1 mnpg py6.). MorateHne CeBepHas kasHa-2 (1,5 mnpg pyo.).

2 aBrycra Pa3smetueHve OTM-bank BO-01 (5 mnpg pyb.). PasmeleHve MetkombaHk-60-01
(1,5 mnpa py6.). PasmelleHne Mupatopr @uHaHc-60-01 (3 mnpg py6.). OdepTa MnoteyHoe
AreHTcTBO Pecnybnukm Tatapctad-1 (1 mnpg py6.).

3 aBrycra PasmelleHne AbconioT baHk-05 (1,8 mnpa py6b.).

4 aBrycra Odepta JTOKO-BaHk-5 (2,5 mnpg pyo.).

5 aBrycra Odbepta Mupatopr ®uHaHc-1 (2,5 mnpg py6.). Morawexne KpannHesectbark-1 (0,6 mnpg pyo.).
10 aBrycra MoratueHme BTB-2011 (750 mnH CHF.).

11 aBrycra Odbepta BTB-JT3nHr @uHaHc-9 (5 mnpp py6.). Odepta MOIK-1 (6 mnpp py6.). MoraweHne

Camapckas 06nactb-25003 (4,5 mnpa py6.). Moraterve Bectep-@unaHc-1 (1,5 mapa py6.).
MoraweHwe EBponnaH-1 (2 mnpg py6.). MoraweHre XK baHk-2011 (450 MiH gonn.).

12 aBrycra Odbepta Doptym-2 (5 mnpp pyb.).

16 aBrycta Odbepta PTK-JIU3NHT BO-1 (1,5 mapa py0.). Moratwerve M-Unayctpus-1 (1 mnpa pyo.).

18 aBrycra OdepTa PoctenekoM-1 (2 mnpg pyob.).

22 aBrycra MoraweHwe Hatyp MpoaykT — UHeecT-3 (0,9 mnpga pyb.).

23 aBrycra MorateHne AVXK KO-2 (1 mnpa py6.).

25 aBrycra Ocbepta benoH-PuHaHc-2 (2 mnpa pyo.).

26 aBrycra Odbepta Mengeab-PuHaHc 5O-1 (1 mnpg py6.).

29 aBrycra MoratueHue Kanyxckas obnacts-34002 (1,3 mnpg pyb.).

30 aBrycra MoraweHwe Poctenekom-7 (3 mnpg py6.). Morawerre OM3-5 (1,5 mnpg py6.). MoraweHwe TIK-
2,1 (3,087 mnpg pyb.).

31 aBrycra Odepta Makpommp-DuHaHc-1 (1 mapg py6.).

1 ceHTAOPS OdepTa MPCK tOra-2 (6 mnpg py6.). Odepta AMET-tburHaHc-1 (2 mnpg pyo.).

5 ceHTabps MoraweHwne TK ®uHaHc-2 (1 mnpg pyb.).

6 ceHTabps MoraweHwe Bonrorpafckas 0bnacte-34003 (1 mnpg py0.). MoraweHwe OHUMUITK GuHaHc- 1
(2 mnpa py6.). MorawenHve Mul-@uHaHc-2 (3 mapg py6.). Morawenne MO3CK-1 (6 mnpa pyb.).

7 ceHTabps MoraweHve MOWA-2 (3 mnpa pyb.). Morawenwue EBPP-3 (7,5 mnpga pyo.).

8 ceHTabps Odepra CB baHk-3 (1,5 mnpg pyo.).

JleHeXHbIn

pbIHOK

28 nions Bbinnata Hanora Ha nNpuobiNb



GAR YPAACMIB | K3MUTAN

KANEHOAPb ODEPT
Jara Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbinyckKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH pyo. % OKymnoHa, %  KynoHa, % norawueHus
29.07.11 NHTypnct-2 2 000 98,23 14,0 14,0 24 maq 2012
01.08.11 MpomTpakTop-POrHaHC-3 5000 100 18,0 11,25 24 viiona 2013

note4yHoe AreHTcTBO
02.08.11 1000 100 8,0 8,5 31 aHBapsa 2012
Pecnybnuku TaTapcTaH- 1

04.08.11 JTOKO-baHk-5 2500 100 9,25 8,1 26 viona 2012
05.08.11 Mupatopr GrHaHC- 1 2500 100 11,0 6,0 2 aBrycra 2012

BTE-JI13nHr ®rnHaHC-9 5000 100 6,65 7.0 5 despansa 2014
11.08.11

MO3K-1 6 000 100 9,0 6,35 25 mona 2013
12.08.11 TrK-10-2 5000 100 7.6 6,5 8 peBpansa 2012
16.08.11 PTK-NTM3NHI BO-1 1500 100 12,0 11,5 7 aBrycta 2012
18.08.11 Poctenekom-1 1500 100 9,5 - -
25.08.11 benoH-®uHaHc-2 2 000 100 17,0 - 23 eBpans 2012
26.08.11 Measenb-®PuHaHc BO-1 1000 100 14,0
31.08.11 Makpomup-®rHaHc- 1 1000 100 7,75 - -

MPCK tOra-2 6 000 100 17.5 - -
01.09.11

AMET-durHaHC- 1 2000 100 8,5 8,5 22 aBrycta 2013
08.09.11 Cb bank-3 1500 100 9,25 - -

PXO-13 15000 100 10,0 - -
12.09.11

onemMeHT JIN3nHr-2 700 100 11,5 - -

TexHOHNKONb-®uHaHc-2 3000 100 13,5 - -
15.09.11

A

Cubupckas ArpapHas 1000 100 17.0

lpynna-2
19.09.11 CVBYP XonguHr-2 30000 100 13,5
20.09.11 1236 NMn3unHr-3 500 100 14,0




ﬂenapTameHT no onepaunam C 4oJIroBbiIM1M MHCTpPyMeHTaMu
NcnonHuTenbHbIV AUNPEKTOp, pyKoBoguUTe b AenaptamMeHTa

Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npogax v TOProenn

PyKOBOAVITEﬂb ynpaBiieHua

Cepren LLlemapnos, she _sa@uralsib.ru

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

EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

Omutpui Monos., popovdv@uralsib.ru
Anekcen Cokonos, sokolovav@uralsib.ru

Anekcen Cokonos, sokolovav@uralsib.ru
[3Hnan QenbumaH, 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

ApTtemmin Camornos, samojlovaa@uralsib.ru
BukTop OpexoB, ore_vv@uralsib.ru

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

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

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa MNyobiMa, gud _gi@uralsib.ru

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

Onbra CtenaHeHko, stepanenkooa@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb ynpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

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

3amecTuTenb pyKkoBoguTensa ynpasneHus
Badecnas CMonbsiHMHOB, smolyaninovv@uralsib.ru

JonroBble obs3aTenbCcTBa

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

fOpuin fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

Axppen Kynakos, kulakovan@uralsib.ru

Crparterus
Bsdecnas CMonbaHMHOB, smolyaninovv@uralsib.ru
Neonnp CnunyeHko, slipchenkola@uralsib.ru

JKOHOMMUKA

Anekcen [lesaTos, devyatovae@uralsib.ru
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