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asnpow- : @ B2 B3 appnn K KOMIPOMMCCY MO BOMPOCY NOBbILIEHWS NMMKTa rochonra. Bnpodem, 6610 Bbl BecbMa He-
Buimnen kom-6/7 77 ! 45) (78)  PasyMHO He J,OroBOPUTLCA Nocse CToMb cnabbix AaHHbLIX no BBIM 3a | KBagTan. Poccunitckme eBpoo6-
NrauMmM B LENOM MOAOPOXKANM, HECMOTPS Ha HEeraTMBHbIA HACTPOW rNobanbHbIX PbIHKOB; CErofHsA
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CbipbeBble pbIHKU pocTA oA p
Wsmenenne, % BHYTPEHHUW PIHOK
3Hay. 3ajeH. 3aMmec. YTD -
3onoro, Sy Te279 07 Y 145 OCHOBHbIMM CODBITUAMM MPeLCTONALLEN Heflenn CTaHyT pelleHne LIb no ctaBkam 1 ayKUMOH Mo pas-
i ’ ’ ’ ’ MelleHmio cemunetHux OD3 Ha 20 mnpg py6. Mbl He Aymaem, 4To LLB NOBBLICUT CTaBKK, perynsTop,
Urals, $/6app. 115.8 (0.5) 53 8 cyns no Bcemy, CKNOHEH 3aHsTb BbIXKMAATENbHYIO MO3WMLMIO, MOCKONbKY MOCNefHAS CTaTUCTUKa Mo
S&P Merannel, vHa.  2034.3 (0.1) 42 21 VHONAUMM OKa3anach BECbMA BMATOMPUATHOM.  ...oiiuiiiiiiiiiiiaiie et e etie e ie et cp. 3
S&P C/x npog., uHp. 780.2 (1.6) 46 (5.5)

Revexbii phiHo (BEHEXHBMPHHOK

WN3meHenne
Mepuop, 0ba3aTeNbHbIX BbINAAT 3aBEPLUMICA, U Mbl 0XXMAAEM POCTa IMKBUAHOCTU. B NATHMLY ee ypo-
RUB mnpa. sHau. saped. samec.  YTD - genp, HeMHOO MOBbICKICH, @ CTaBkM MBK cHM3MNMCh. C HALLe TOYKU 3pEHIs, 3Ta TEHOEHLWS COXPa-
REPO in CBR 95 (4.6) 7.4 838787  HUTCA B ONVKAMLLIEN MEPCTIEKTUBE.  ..uiiiiiiitiiitiete ettt sttt sttt cTp. 4
Corr Accounts 701.9 (20.5) (10.8)  (292.8)
Deposits in CBR 1215 (189)  (75.0) (511.7)
W3meHeHue, 6.0.
NDF 1Y, % 4.60 5 2 3)  EBPOXUM (BB/-/BB)
MOSPrime O/N, % 5.03 5 121 328 _
’ 6) - KomnaHwva npusnekna npea3cknopTHbIA Kpeamt obbemoM 1,3 Mapa Aonn. Mbl cHUTaeM, HTO K KOHLY
Wsmenenne, % rofy aonrosas Harpyska EBpoXvMa MOXET HeCKOSbKO yBENUYMTLCA. [loNONHAUTENbHBIA PUCK 3aKITIO-
USDRUB 27.61 0.1 ©07) (6 “YaeTca B BO3MOXHOW FOHKe 338 HOBbIMW aKTWBaMM, O[HaKO B HACTOALMMN MOMEHT cyMTaeMm obpa-
LatoLLMecs BbIMyckn oBAMraLmin KOMNaHUM CPaBeLMBO OLUEHEHHBIMU. ....c.ooeieeieieeenenn. cp. 5
MHAEKCI:I CY3K (-/B1 /_)
W3meHeHue, 6.0. -
. aHav, 3 mem 33 mec vip Ha mpownown Hepene CTano W3BeCTHO O ToM, 4To CY3K BefeT neperosopsl 0 NpuBIeYeHNN npeas-
— . . : CKMNOPTHOro KpeauTa B obbeme o 1,5 MAp4 gonn. Mbl cHUTaeM, 4YTO 3TO MO3BOMIUT KOMMaHWK pe-
Russia 30 - UST 10 1320 8 10 @) prHAHCKPOBATL TeKyLLyIO 3a[0JIKEeHHOCTb, a Takxke YANVHUTL U yAelweBunTs CBOM Jonr. Ha Teky-
EMBI + Spread 3014 7.4 175 129 LWMIA MOMEHT Mbl CHUTAEM, YTO €LUHCTBEHHbIN PyONEeBbIA BbIMYCK 0OAMraLmn KOMMNaHUM OLEeHeH
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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

Komnpomucc pocturHyT, AaHHble no BBIl paso4yapoBbiBalowme. YTpo HacTynvBLUeN HeOeNVM Ha4anocb C XOPOLUMX
HoBocTen: npesuaeHT CLUA Bapak Obama 3asBun, 4TO ero agMmMHUCTpaums 1 KoHrpecc npuwwnm K KOMNpoMmUcCy no Bonpocy
MOBbILWEHNS IMMUKTA rOCAoNra, Tenepb NPeAcTOMT roflocoBaHMe B 0Denx nanatax aMmepukaHCKOro 3aKOHOAATESIbHOro opraHa.
Monutnyeckass ApamMa, He [aBaBLUAas MOKOSA PbIHKAM W rpo3vBllas OedONTOM KPyMHeMwen 3KOHOMMKE MUpa, MOAXOAUT K
(brHany, KOTopbIn oKa3ancs 6naronofyyHbiM, B 4eM Mbl, COOCTBEHHO, 1 HE COMHeBaNMUCh. 10BbILLEHME IMMKUTA rOCAora Ha 2,5
TPJIH ONJ1. NOAPa3yMeBaeT CHUXEHME rocpacxodoB Ha Ty XXe CyMMY B [1Ba 3Tana B Te4eHne 0ecaTu NeT. VI3BecTHO, YTO BOeHHble
pacxogbl OyoyT ypesaHbl Ha 350 mnph LOAM., W Tenepb OCHOBHOW BOMPOC — Kakux APYrux cTaTeid OtopXeTa KOCHETCs
cokpatleHue. To, yto CLUA Bcemn cunamm OyayT cTapatbcst m3bexaTb fdedonTa, Obino [cHO, TeM Oonee K AOCTUXEHMIO
[LOrOBOPEHHOCTM KOHIMPECCMEHOB [OMKHa Oblna NOATONKHYTh HEBaXHAas SKOHOMMUYeckas cUTyaums B cTpaHe. OnybnnMKoBaHHble
B NpoLUnyto NATHULY OaHHble o BB CLUA 3a |l kBapTan okasanmcb, MOXHO CKa3aTb, NMevanbHbIMW: aMepuKaHckas 3KOHOMMKa
NpoAeMOHCTpMpoBana pocT Ha 1,3%, Toraa Kak oxunganncs 1,8%, a pesynbTaT 3a | KBapTan Obin CyLLECTBEHHO NepPecMOTPeH B
CTOPOHY MoHMXeHns — ¢ +1,9% po +0,4%. OCHOBHas MpuU4YMHa — CNabbl POCT MOTPEDUTENBCKMX PACXOLOB, KOTOpbIe
COCTaBMAT ABe TpeTu aMmepukaHckoro BBIM. Tak, Bo Il kBapTane mnamkatop Bblpoc Bcero Ha 0,1%, 4TO CBA3aHO B MepByio
oYepedb C BbICOKMM ypoBHeM Ge3paboTuupl (kak pas B KOHUE 3ToM Hegenn OydeT onybnvkoBaHa CTaTUCTMKA 33 MIONb) U
BbICOKMMUW LIeHaMW Ha 3HeproHocutenn. pu CTONb COMHUTESNIbHbIX 3KOHOMMWYECKMX yCnexax OTka3 OT KOMMpomumcca Mo
rocoonry, KoTopbi npuBen Obl K CKaTbIBAHNIO aMEPUKAHCKOM W rnobanbHOM 3KOHOMUK B THXENYIO peLeccuto, Obin Obl MOMHbIM
abcypnoM. MpuHMMas BO BHUMaHMeE Cnabyto MaKpO3KOHOMUHYECKYIO CTaTUCTUKY, Mbl He MCKIlo4aeM BO30OHOBAEHMSA NONEMUKN
Mo NMOBOAY TPETLErO 3Tarna KONMYECTBEHHOIO CMArYeHMs, OAHAKO COrNacoBaTh NakeT MOMOLLM OyaeT o4eHb HEMPOCTO, YYUTbIBaS,
YTO AOMOSHUTESbHbIE CTUMYNUPYIOLLME Mepbl CMPOBOLMPYIOT POCT KU ©e3 Toro BbICOKOM AOMroBon Harpysku. CerogHst 6rok
nybnMKyembIX MakpOAaHHbIX HEOOMbLION — BbIMAET WHOEKC AEeNOBOW aKTMBHOCTM B MPOM3BOACTBEHHOM ctepe (ISM-
Manufacturing) 3a wionb. B naTHULY Ha OHe MAOXMX HOBOCTEN rnobanbHble PbIHKM 3aKPbIMNCh HEOOMbLIMM CHUXKEHMWEM,
O[LHaKO CMpoC Ha Ka3Hayerckme obnuraumm CLLA, HecMOTps Ha BCe OomaceHust PbIHKOB, Oblnl O4eHb CWUMbHBIM: JOXOLHOCTb
10UST ynana cpasy Ha 15 6.n. 1o 2,8%.

XXpem npopomkeHus pocta B eBpoGoHpax. B maTHMUY cnpen, MHAMKATMBHOMO CyBepeHHOro Bbinmycka Russia’30 k 10UST
paclwuvpunca Ha 15 6.n. go 133 6.n., npu 3ToM LieHa Russia’30 octanack y otMeTkn 119,6 % OT HOMWHanNa: yBenuyeHne cnpeaa
MPOM3OLLIIO 3@ CHET PE3KOro CHUXEHNS foxoaHocT 10UST. EBpobOHabI BHOBL HyBCTBOBaNW Cebst LOBONBHO HEMIIOXO, HECMOTPS
Ha HeraTMBHbIN HACTPOM rMobanbHbIX PhIHKOB, OymMarn cyBepeHHOro cektopa npnbasunun B LeHe B cpegHem 20 6.n. Cpeam
HedTerasoBblx KOMMNaHUM Nuaepamu ctanu Fasnpom u HOBAT3K, 3a cHeT XopoLlero cnpoca Ha AfIMHHbIE BbINYCKM CPefHUIA POCT
KOTUPOBOK 1X eBpoobnunraumin coctasun 48 6.n. 1 80 6.n. cooTBeTcTBeHHO. Bymarn THK-BP nogopoxanu B cpegHemM Ha 16 6.1.,
JIYKOWNa — Ha 25 6.n. B MeTannyprudeckoM cektope Bbinycku Espasa onepegunu Cesepcrans: + 30 6.n. npotvs +13 6.1.
COOTBETCTBEHHO. YTO KacaeTcs baHKoB, Oymaru BOba vyBcTBOBanm cebsi MpeBOCXOLHO W CTann JOPOXKe B cpefHeM Ha 75 0.1,
eBpoboHAabl BT npnbasunu B LeHe B cpeaHem 25 6.0., KOTMPOBKM BbinyckoB PCXB 1 CoepbaHka BbIpOCM B cpedHeM Ha 16
6.1, PbiHKM A3MM OEMOHCTPUPYIOT POCT B CpeaHeM Ha 2% nocne nocTynneHus HosocTer no rocgonry CLUA, dblovepchl Ha
aMepVIKaHCKMe MHAOEKCbl U LieHbl Ha HedTb ToXe B XopolueM niioce. XKAeM, YTO Ha POCCUMCKOM pbIHKE Hefdens HayHeTCs Ha
Ma>KOPHOW HOTe.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

maBHble cobbITUs Hepenu: peleHue LB... Ha npenctosien Heagene 3acy>XXmBaloT BHUMaHUA ABa OCHOBHbIX CODbITUA Ha
BHYTPEHHeM pblHKe: 3acefaHune coBeTa AMpekTopos LIb no Bompocy AeHeXHO-KPeaUTHOW MOAUTUKM, KOTOPOe, CKopee BCero,
COCTOUTCA 3aBTpa, W pasmMelleHne cemunetHux OP3 obbemom 20 mnpa pyd. Perynatop, kak Ham NpeacTaBnseTcsa, He CTaHeT
KOPPeKTUPOBAaTb HbIHELLHIOIO MOINTMKY 1 KIloYeBble CTaBKW OCTaHyTCs 6e3 n3MeHeHun. Mbl yxe nncanu o Tom, 4to LB, cyas no
BCEMY, CKJTOHEH 3aHATb BblXXWOATENbHYIO MO3ULMIO, 011 Hero ecTb pag, npn4rH. Camas BaXHas 13 HUX — 3aMefineHne nHdnaunm,
TeMnbl POCTa KOTOPOW B MIOHE OKa3anucCb HUXE, YemM OXuaan pblHOK K cocTaBunu nuwb 0,2%, 4TO CTano MWHUMaNbHbLIM
MecCsiyHbIM Moka3saTenem ¢ Hosops 2009 r. MNoHefenbHble AaHHbIE 33 MIOSb Takxke 0bHagexmBaloT: ¢ 1 no 25 vons npupoct ML,
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Obin paBeH 0,1%, Tak YTO MO UTOraM MUHYBLUErO Mecsilla eCTb BCE LUAHChl MOBTOPUTh MIOHLCKMIA ycnex. OCHOBHOWM akTop,
0byCNoBMBLUWIN 3aMefieHne MHPAALUMM — aednaums B NPOLOBONbCTBEHHOM cekTope. Kpome Toro, CTOMT OTMETUTb CHUXEHME
YPOBHS CBOOOLHOV NMMKBUAHOCTM 1 3aMefIEHNE POCTa AEHEXHOM MacChl, 4TO OCIabnsaeT fAaBneHe MOHETAaPHbIX akTopoB. Mebl
cynTaeM, 4yto noka LIb He ByaeT noBbIWwaTth CTaBky pedrHaHCMPOBAHMS, N OHa OCTaHEeTCs Ha ypoBHe 8,25%), ofHaKo A0 KOHLA
TeKyLLero rofa Bce xe OyaeT BbIHY>XXAEH MPOBECTM CEpUI0 MOBbILIEHWIA. Hall NporHo3 no craBke pedrHaHCUMPOBAHUS Ha KOHEL]
rofa paseH 9%. HecmoTpsa Ha GnaronpuaTHyO AMHAMWKY MHMDNAUUK, Hal Tekywmi nporHo3 temnos pocta UML, no utoram
rofa, paBHbin 9,2 %), TakXKe OCTaeTCs B CUIe.

...V ayKUMoH Od3 Ha 20 mnppa py6. Kak yxe Obifo yNnoMsHYTO Bbille, Ha TekyLlel Heflene MUHMbMHY NPeacTonT pa3mMecTuThb
cemunetHe O3 obbemoMm 20 mMnph pyb. Ha npolunon Hefene cuTyaums Ha BHeLWHWX (MHAHCOBLIX PbiHKax Obina kpaviHe
CNOXXHOW, DONBWMHCTBO MHOEKCOB AEMOHCTPUPOBANO HEraTUBHYIO AMHAMUKY, OLHAKO KOTMPOBKM POCCUMCKMUX akKUMM, paBHO
Kak 1 obnuraumi, kak HA YANBUTENBHO, YCTOSTIN U MPOsBLIK cebs BnosiHe focTorHo. CerofHs yTpoM HakoHeLl, MpuLLia HOBOCTb
0 LOCTMXEHUM KOMMPOMMCCa No NUMmUTy rocgonra CLLA, 4To 3aMeTHO 0ClabmnT HaNpPsXXeHHOCTb Ha BHELLHWMX pbiHKaX. B cBs3u ¢
3TUM Mbl MOJflaraeM, 4To Ha Oymaru CTonb ANIVHHOW Ajopauuu byaeT npedbsasieH cnpoc. Kpome Toro, XoTs Ha NpoLUion Hepene
NONOXeHMe C NNKBULHOCTLIO ObINO He ny4ylunm, B cpefy MUHGUH pasmectin Bbymar Ha 21 Mnpa pyb. n3 npennoxeHHbix 25
Mnpa py6. Ha npencrosiien Hegene hMHAaHCOBOE BEOOMCTBO NPEeAnoXuT MHBectopam O3 26204, KOTopble OHO NMOCNEAHNI
pa3 pa3meLlano Ha aykumoHe 20 mions, NpuyeM BeCcbMa yCrneLlHo: Obl NpYBAeYeH BeCh 3anfaHNPOBaHHbI 06beM — 25 mMnpa
pyo.

Onbra CtepuHa, sterinaoa@uralsib.ru
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JINKBMAHOCTb BOCCTAaHABNMBAaeTCA nocne 3aBepLieHnd nepnoaga HanoroBebix BbinnaTt

Ha coHe 3aBeplweHns nepuofda obs3aTeNbHbIX BbINAAT WM Hayana
HOBOro Mecsilla ODbem NUKBUOHOCTM HauyMHAET BOCCTAHABIMBATLCS.
OcTaTky Ha KopcyeTax KpedmTHbIX ydpexaeHnn B LIb yeenvymnunce Ha
7,4 mnpn py6. no 709,3 mnpg py6., Oeno3mtbl GaHkoB B LB
NoOHANNCh Ha 24,2 wmnpg py6. go 145,7 mnpn py6. CraBkm MBK
nokasanu CMeLIaHHyo AVHAMUKY: MHOWKATMBHAaS cTaBka MosPrime no
OLHOAHEBHbIM KpeamMTaM cHM3MMack Ha 5 6.n. ¢ 19-mecsyHoro
MakcrMyMa 1 coctasuna 5,03 %, a npo4me CTaBKM NOBLICUIUCL Ha 1—6
6.n. (wecTumecsyHas CTaBka ocCTanacb Ha yposHe 4,46%). B
KPaTKOCPOYHOW NepCnekT1Be OXMAAETCA CHMXeHMe cTaBok MBK.

Py6nb B nsaTHMUY ocnab Kak OTHOCKTENbHO AOMnapa, Tak U MpoTuB
€BpO, YTO CTaNo NPUYMHOW pPoCTa CTOMMOCTI OVBANIOTHOM KOP3WHbI [0
33,05 pyb. Kypc gonnapa Ha MMBB noBbicuncs Ha 1 konewnky Ao
27,63 pyb./ponn., eBpo nopopoxan Ha 18 koneek. [ocTuxeHue
KOMMpOMMCCa MO BOMPOCY YBENWYEHUA NAMMUTa FOCyOapCTBEHHbIX

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %
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3aMMCTBOBAHUI N COKpalLieHnst DlogxkeTHbIX pacxonoB B CLUA cnocobCTBOBaNo pocTy amepukaHCKOM BanoThl 1 LeH Ha HedTb:
ceHTAbpbckm dbtodepc WTI cerofHs Bblpoc Ha 1,5% po 97 ponn./6app., Brent nogopoxana Ha 1,1% po 118 ponn./6app.

NeHa nopewesena npotms ponnapa Ha 1% po 77,5 veHbl/gonn.,

a VHOEKC fonnapa CerofHs LEeMOHCTPUPYET HyNeByIo

ONHAMUKY. 30M10TO OTCTYMWUIIO C PEKOPHHbIX MakcUMymoB W Topryetca no 1610 ponn./yHumda. CerogHa pactylme UeHbl Ha
HedTb, MO BCEM BUAMMOCTM, OKaXyT MOLAEPXKY pybio, KOTOpbIA, MO HalleMy MHeHWio, OyaeT KOTMPOBaTbCs B AManasoHe

27,5-27,6 py6./monn.
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru

Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

EspoXum (BB/-/BB)

EBpoxuM npuBnek KnyoOHbIN Npea3CKNopTHbIN KpeauT Ha 1,3 mnppa gonn.

EBpoXuM MpuBAEK KPYMHbIA NPpea3KCNopTHbIA KpeauT ansa pedrHaHCMPOBaHMUS Aonra U npuobpeTeHUs akTUBOB. B
NATHULY EBPOXMM COOBLLMN O 3aKpbITUM CAENKM MO NMPUBMEYEHNIO KPYMHEMLLErO B MOCTKPU3UCHbBIN NePUOL, CPefn KOMMNaHNA
XMMUYecKor oTpaciv B LleHTpanbHoM 1 BoctouHom EBpone npeaacknopTHOro kpeauta B obbeme 1,3 Mnph gonn. Benywmmnm
opraHv3aTopamMm BbICTYNUAM KpyMnHerLwe M1MpoBble 6aHku, cpeam kotopbix Bank of America, Merill Lynch, Barclays Capital, BNP
Paribas n mHorve ppyrve. Cpok nMorawleHuss kpeguta — MATb NeT, OH NPefoCTaBnseTcs B BWAe NPendKCnopTHOro
(PUHAHCMPOBAHMA W ABYXFOAMYHOM OTCPOYKM MO noralleHnio Tena gonra. CtaBka no KpeamTy onpefeneHa Ha yposHe LIBOR +
1,8 6.n. Mo coobLWeHMIO CaMoM KOMMaHUKW, TPeTb MPUBMIEYEHHbIX CPefACTB OyAeT HanpaeneHa Ha peduHaHCMpOBaHMe
OCTaBLEeNCs cyMMbl gonra (663 MAH [onn. ucxods v3 AaHHbix otdeta 3a 1 kB. 2011 1.) MO CUMHAMUMPOBAHHOMY KpeamTy
obbemoM 1,5 Mnpa AONN., NPUBNEYEHHOMY KOMMaHnen B okTabpe 2008 r. ¢ TakuM Xe cnpeaom K LIBOR. OcTtanbHble cpencTtBa
OynyT HanpaBfeHbl Ha DMHAHCUPOBaHWE MHBECTNPOrPaMMbl, @ Takke, BO3MOXHO, Ha hHaHC1poBaHMe caenok M&A.

Mo utoram ropa ponrosasi Harpyska MOXXeT HEMHOro YBeNUYUTbCA. [10CnefHas MMelowasca OTHETHOCTb KOMMaHUN —
ayaouMpoBaHHble pesynbtatel | kB. 2011 1., COrnacHoO KOTOpOW OOLMA AONr KoMnaHum coctasun 38,1 mnpa py6. (-11% k
JaHHbIM Ha KoHel, 2010 r.), yncTbim gonr — 25,5 mnpa py0. (-23,8%). 3a nepBble TpU MecsLa TekyLero roaa KoaphuumneHT
Yuctbii gonr/EBITDA cHuauncs ¢ 1,14 go 0,72. OTMETUM, YTO, HECMOTPSA Ha CHUXeHWe obLLero obbema fonra, CyLWeCcTBEHHO
BbIPOCHa [ONS, MPUXOAALWAACS Ha KPATKOCPOYHYIO 3af0/KeHHOCTb — ¢ 29,4% no 52,4%. D170 0ObACHSETCs B OCHOBHOM
nepeknaccnbukaumen esBpoodbnuraumMmMoHHoro 3anmma obbvemom 300 MAH Jonn. ¢ noraweHvem B Mapte 2012 r. Kak
KPaTKOCPOYHOrO. DTO He BbI3bIBaeT Yy HAC OMaCeHUM — Mbl YBEpPeHbl, 4TO KOMMaHWUA He WCMbITaeT TpyaHoCTen C
pedVHaHCMPOBaHMEM TekyLen 3afoMKeHHoCTU. OT4acT EBPOXMM NPOLEMOHCTPUPOBaN 3TO NPMBAEYEHMEM BblLLEYKa3aHHOMo
kpeamTta. CornacHo oLeHKaM MeHe[KMeHTa, 0ObeM Kan3aTpaT Ha TekyLuMK rog coctasut 34 mnpg py0d., 4To B nositopa pasa
NPeBOCXOANT akTnyeckm nokasatenb 2010 r. Mbl cHuTaem, 4TO KOMMNaHUA CMOXET NPOMUHAHCUPOBATBL 3a CHET NOCTYNNEHN
OT OMEepaLMOHHON OeATeNbHOCTM 3HAYUTENbHYIO YacTb uMHBecTnporpaMmbl (80-90%), omHako BpAn NV Becb ee OObeMm.
HanoMHWM Tak>ke, 4TO B anpefie KOMMaHWs NPOBena Bbikyn akumii ¢ pbiHka obbeMom 11,4 mnpg pyb. Bce 370 roBOpUT O TOM,
4TO foNroBas Harpyska EBpoXmma k koHuy 2011 . MOXeT BblpacTu. Hall NporHo3 Ha TekyLM rof, npeanonaraeT pocT BbIpyyKM
kKoMnaHum Ha 30% u peHTabenbHOCcTb Mo EBITDA Ha ypoBHe 32-33%. YMCTbIi LONT KOMAAHUM MOXET BblpacTu Ha 8,7-9,0
MNP pyb., 4TO NPMBEAET K BO3BPATY [ONrOBOM Harpy3km B TEpMMHaxX YnCTbi gonr /EBITDA k yposHio 1-1,1.

Benuka BepoATHOCTb HOBbIX NPUOBPETEHUN, YTO MOXKET CUflbHee YBeNMYMUTb AOJITOBYIO Harpysky. borbliee BHUMaHMe
npuBnekaeT K cebe 3aMHTePeCOBaHHOCTb KOMMaHUM B BO3MOXHbIX cienkax M&A 1 nx dpuHaHcMpoBaHun. Ellle COBCEM HEAaBHO
EBpOXWM cyuTancs ogHWUM M3 rMaBHbIX NPETEHAEHTOB Ha npuobpeTeHme PoccolaHckmx MuHyoobopeHui, 3a KoTopble OH
npednaran 1,35 mapg gonn. Mexay Tem, Kak coobwmnm «BegomMoctn» 1 «KoMMepCaHT», CTpyKTypbl bpaTbeB PoTeHOepros B
napTHepcTBe ¢ OMutprem OupTallioM, NPeanoXnnm 3a akTmMB OKONo 2 MAPA AONS. — CyWecTBeHHO Oorblie, 4eM OCTaslbHble
npeTeHAeHTbl. B NATHMLY CTano M3BeCTHO, YTo caenky ogobpuna GAC. Mexay TeM Bonpoc o npogaxe CUBYP-MuHynobpeHnia
(rme cyMMa caenkm no pasHbiM oleHkaM Konebnetcs okono 1,5 mnaph gonn.) 1 TonbsTT1asoTa OCTaeTcs OTKPbITbIM, U He
NCKIOYEHO, YTO EBPOXMM MOXET BKIOYMTLCS B OOpbOY 3a 3T akTWBbI. TakXke o4eBMAHa 3aMHTEPECOBAHHOCTb KOMMaHUM B
NPUOBPETEHNN HOBBIX Fa30BbIX aKTMBOB. YBREYeHME HOBLIMW MOKYMKaMK MOXET MpUBeCTM K Donee CyLlecTBEHHOMY POCTy
[ONroBOW Harpy3ki KOMMaHWKM, OJHAKO rOBOPUTb O KOHKPETHbIX NMOKa3aTensax 3af0fKEHHOCTU, NOoKa TOYHO HEM3BECTHbI MnaH
KOMMaHWK, Mbl CHATAEM MPeXOeBPEMEHHbBIM.

OGpauatouimecs BbiMyCKU OL,eHeHbl CrpaBeAsINBoO. B LIeloM Mbl BbICOKO OLEHMBAEM KpeauTHbIA npodunb EBpoXuma. B
00OpaLLeHNM HAXOQNTCHA YXKe YNOMSHYTbIN Bbille BbiNyck eBpoobnuraumn EuroChem’12 (Dur 0,61; YTM 2.98%), a Takxe aBa
pybneBbix Bbinycka ¢ ocdeptor B 2015 1. MepBbIi TPYAHO Ha3BaTb MpMBIeKaTeNbHbIM BBUIAY CKOPOro rmoralleHus. Pybresble
BbINYCKM TOPIyIOTCA CO CpefHUM cripefioM B pa3Mepe 100-120 6.n. k OD3, YTO Bbille, YEM Yy COMOCTaBMMOWN MO PEUTUHTY
Cesepcranu (90 6.1.). OfHaKO BbINYCKM EBPOXMMa MeHee NIMKBULHDI, Y Pa3HMLA B CNPeae BO MHOMOM CITY>KT KOMMeHcaLen 3a
370. Mbl CyMTaeM, 4YTO TekyLIMA Cnpef AOCTaTOMHO CrnpaBef/IMBO OLEHVBAET KPEOWTHOE KayecTBO 3SMUTEHTa U BUOUM
HeOOoNbLWOW MOTEHUMAN ero CHUXEHUS, OAHAKO CTOUT MOMHUTb, YTO U3NNLIHAS aKTUBHOCTb B caenikax M&A MOXeT M3MeHUTb
paccTaHOBKY CUJI.

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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CVY3K (-/B1/-)

KomnaHus BegeT neperoBopbl 0 NpUBIeYeHUN NPeSICKNOPTHOro KpeauTa
B obbeme po 1,5 mnpga ponn.

KomnaHus cobmnpaeTcs npuBneyb HoBoe NpeasKCnopTHoe UHaHCMpoBaHMe. B KoHLe NpoLwnon Heflene CTano U3BeCTHO,
yto CY3K BeaeT neperoBopbl C KPYMHbIMU BaHKaMK O NpUBEYeHU NPeO3CKNOPTHOro KpeauTa B obbeme o 1,5 mnpg gonn.
CoobLLaeTcst, 4TO Ha 3TOW Hefene KOMMaHWs NpoBefeT BCTpeyn ¢ BGaHkamu. OT pe3ynbTaToB 3TUX BCTpeY u OyndeT 3aBuCeTb
cypbba caenkn. Mbl cHMTaeM, YTO HOBble KpeduTHble CpeAcTBa OyayT HampaBneHbl Ha pedUHaHCMpOBaHMe TekyLuew
3a[,0/MKEHHOCTM U yNyHLleHWe IMKBUAHOM NO3MLMM, @ Takke NMPONOHraLmio 1 yaelleBneHne gonra. CoobLiaeTcs, YTo KOMNaHms
MbITaeTcs NpVBNeYb MUHAHCMPOBaHME Mof CTaBky He Bbiwe 250 6.n. Kk LIBOR. PaHee koMnaHus cobupanacb pa3MecTuTb
€BPOOONNraLLMOHHbIN 3aeM, a Takke nNposecTy IPO, 0fHaKO MOKa HW TO, HW APYroe He MPOoU30oLWIO.

KpeauTtHbIn npodunb KoMnaHum ctabuneH. Mbl oLleHMBaeM KpeanTHbIA Npoduib KOMAaHWMK Kak cTabunbHbIn. 1o utoram
2010 r. BbIpyyka KoMnaHuu coctasuna 165,2 mnpg py6., a EBITDA - 32,98 mnpa pyb. npu peHtabensHoctn B 20%. O6Lwimn
JONr KOMMaHWM okasancs Ha yposHe 86,19 mnpa pyo. Ynctbi nonr coctaun 77,94 mnpa py0., NOYTY HE M3MEHWUBLUNCL MO
CpaBHeHWio ¢ KoHLOoM 2009 r. KosdduumeHT HYuctoin gonr/EBITDA Ha koHel, 2010 . cHM3unca oo 2,4 no cpaBHeHMO C 3 Ha
KoHel, 2009 1. Ha gonto KpaTKOCPOYHOM 3aA0/IKEHHOCTM NpULLNOCh 20%, YTO CYLLECTBEHHO HIMXKeE, YeM B KoHLe 2009 1. (52%).
Hanbonee cylleCTBEHHYIO 4acTb KPeAMTHOro nopTdens KOMMaHWU COCTaBASIOT CUHAMUMPOBaHHbIE Kpeautbl (53%), eule
nopsgka 30% NPUXOAMTCA Ha KPeauTbl, MPefoCTaBNeHHble KPYNMHENLWMMU pOCCUMCKMMI BaHkamu, Unicredit, EBEPP 1 EABP, a
13% — Ha pybneBbIi 0ONUraLMOHHBIV 3aeM. XOTs KOIhMUUMEHT TeKyLLeN NMKBMAHOCTA U yBenuduncs ¢ 0,56 Ha koHel, 2009 T.
0o 0,8 K koHuy 2010 r., 3TOT ypOBeHb BCE Xe 3HAYUTENbHO HKMXe KOMJQOPTHOro, coctapasiowlero 1. [deHexHbIn NOTOK OT
onepauynoHHon gestensHoctv B 2010 r. goctur 29,13 mMnpa py6. npu obbeme Kansatpat, paBHoM 19,21 mnpp py6. Okono 11
MIIpL pyb. KOMMaHWs moTpaTuia Ha yBenMYeHWe LOfM B AO4HepHUX KomnaHusx. CYDK obHapomoBas MporHo3 no obbemy
KansaTpaT Ha TeKyliMn rof Ha ypoBHe 25 mnpg py0., KoTopble AOMKHbI ObiTb MOMHOCTLIO MPOMUHAHCMPOBAHLI 3a CYeT
onepauvioHHOW AeATeNIbHOCTA.

Ha TeKywiuin MOMeHT oGnuraumm oLeHeHbl CNpaBeAsIMBO. EAMHCTBEHHbIM ODpallaloWnincs pyoneBbI BbiNyck obnuraumm
KoMnaH1n nmeet gropaumnio 1,81 roga 1 goxoaHocts YTP 7,23, yto npeanonaraet cnpen k OM3 Ha yposHe 140-150 6.n. Ha
TEKYLMA MOMEHT Mbl CYMTAEM 3TO CMpPaBeAMBOM oLeHKon. OTMEeTMM, 4TOo paHee Moody’'s 3asBnsfno, YTo, ecin KOMMaHUm
YOACTCA COXPaHUTb AOMTOBYIO HAarpy3Kky no kodhduumeHTy Ynctbin gonr/EBITDA Ha ypOBHe HMXe 3, 3TO MOXET CrocobCTBOBaTb
MOBbILLIEHWNIO PeUTUHIa. Mbl cHMTaeM, 4To npu nogobHom cueHapum cnpen, CYOKa k 6ymaram Anpocsl, paBHbii 30-35 6.1., Mor
Obl coKpaTUTLCS.

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



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

1 aBrycra PasmeliieHre Tnobskcbark 5O-04 (3 mnpg pyb.). PasmelieHne nobskcbank 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 PazmelleHme OTI-baHk BO-01 (5 mnpg py6.). PasmelieHne MeTtkombaHk-60-01
(1,5 mnpa py6.). PasmelleHne Mupatopr @uHaHc-6O-01 (3 mnpa py6.). OdepTa MnotedHoe
AreHTcTBO Pecnybnukm Tatapctad-1 (1 mapg py0.).

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

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

5 aBrycra OdbepTta Mupatopr @uHaHc-1 (2,5 mnpg pyb.). Morawexne KpannHesectbark-1 (0,6 mnpg pyo.).
10 aBrycta Morawexuve BTE-2011 (750 mnH CHF.).

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

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

12 aBrycra Odbepta Goptym-2 (5 mapg pyb.).

16 aBrycra Odepta PTK-NIN3NHT BO-1 (1,5 mMnpp py6.). Moratwerune M-UHayctpus-1 (1 mnpa py6.).

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

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

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

25 aBrycra Odbepta benoH-PuHaHc-2 (2 mpa pyo.).

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

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

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

31 aBrycra Odbepta Makpommp-PuHaHc-1 (1 mnpg pyb.).

1 ceHTADPS Odepta MPCK tOra-2 (6 mnpg py6.). Odepra AMET-turHaHc-1 (2 mnpg py0.).

5 ceHTabps Morawerwne TK @uHaHc-2 (1 mnpg pyb.).

6 ceHTabps MoraweHwe Bonrorpafckas obnacte-34003 (1 mnpg py0.). MoraweHwe KOHUMUITK GuHaHc- 1
(2 mnpa py6.). Morawenve Mul-@uHaHc-2 (3 mapg py6.). Morawenne MO3CK-1 (6 mnpg pyb.).

7 ceHTa0pS MoratueHne MOWA-2 (3 mnpa py6.). MoratieHmne EBPP-3 (7,5 mnpa py6b.).

8 ceHTabps Odbepra CB Bark-3 (1,5 mnpa pyo.).
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KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MITH py6. % O KyrnoHa, %  KynoHa, % norawueHmns
01.08.11 MpomTpakTop-PrHaHC-3 5000 100 18,0 11,25 24 vions 2013
MnoteyHoe AreHTcTBO
02.08.11 1000 100 8,0 8,5 31 aHBapa 2012
Pecnybnuku TaTapcTaH- 1
04.08.11 JTOKO-baHk-5 2500 100 9,25 8,1 26 niona 2012
05.08.11 Mwupatopr GrHaHC- 1 2500 100 11,0 6,0 2 aBrycta 2012
BTE-Nu3nHr ®urHaHc-9 5000 100 6,65 7,0 5 despansa 2014
11.08.11
MO3K-1 6 000 100 9,0 6,35 25 nona 2013
12.08.11 TTK-10-2 5000 100 7,6 6,5 8 deBpana 2012
16.08.11 PTK-NMM3NHT BO-1 1500 100 12,0 11,5 7 aBrycra 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 Mepasenb-®OuHaHc BO-1 1000 100 14,0 -
31.08.11 Makpomup-OrHaHc- 1 1000 100 7,75 -
MPCK tOra-2 6 000 100 17,5 -
01.09.11
AMET-dpurHaHC- 1 2 000 100 8,5 8,5 22 aBrycra 2013
08.09.11 CB baHk-3 1500 100 9,25 -
PXA-13 15000 100 10,0 -
12.09.11
SnemMeHT JIN3nHr-2 700 100 11,5 -
TexHOHWKOJ1b-®urHaHC-2 3000 100 13,5 -
15.09.11
Cubwupckas ArpapHas 1000 100 17.0 i
[pynna-2
19.09.11 CNBYP XonauHr-2 30000 100 13,5 -
20.09.11 M36 Jn3unHr-3 500 100 14,0 -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 10.7 95.07 TOproBnst
ABarrapa-03 1500 R 800 111111 11.05.12  10.05.13 10.0 217 | 10043 100.30 10045 | 7.54 397 | 071 Barku
AVDKK 1006 6000 R 8.05 15.08.11 15.11.18 889 | 10244 102.00 103.99 764 198 | 364 JA3/BBB MHaHChI
AVDKK 1106 10000 R 820 15.09.11 15.09.20 1112 | 10147 100.10 103.99 714 204 | 444 JA3/BBB MHaHChI
AVKK 1606 10000 R 825 15.09.11 15.09.21 1234 | 99.99 100.05 100.79 8.51 208 | 522 JA3/BBB MHaHChI
AVKK 1706 8000 R 9.05  15.10.11 15.04.22 1304 | 10453 104.00 105.75 8.58 218 | 570 JA3/BBB MHaHChI
AVDKK 1806 7000 R 800 151011 150416 15.07.23 57.0 = 1456 | 101.65 836 011 7.80 198 | 368 /A3/BBB MHaHChI
AVDKK 2006 5000 R 860 15.09.11 15.12.27 1994 | 101.62 100.50 102.75 8.68 213 | 792 JA3/BBB MHaHChI
AVKK 406 900 R 870/ 01.08.11 01.02.12 6.2 101.96 489 215 | 047 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.10.11 15.10.12 148 | 10245 1 101.45 102.45 5.36 1.81 1.11 JA3/BBB hMHaHChI
AVXKK 606 2500 R 740 15.10.11 15.07.14 36.1 101.43 97.00 102.00 6.94 184 | 212 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.10.11 15.07.16 60.4 | 100.81 3500 100.70 101.95 761 192 | 273 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18 32.0 83.8 | 100.80 3170 98.50 10090 | 7.37 191 1.66 JA3/BBB MHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24/ 46.0 161.9 101.20 | 0.89 900 000 101.05 101.40 7.54 1.92 3.05 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 5.0 17.0 101.14 100.61 101.24 8.44 5.55 0.37 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 29 100.60 2149 100.60 100.80 5.38 3.92 0.23 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13, 9.0 27.0 101.65 100.71 101.79 5.79 4.05 0.68 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 2.0 26.1 101.21 101.15 101.28 543 6.92 0.15 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 10.0 28.2 106.28 106.00 107.63 5.91 6.50 0.75 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 34.0 1194 100.70 | 0.35 100 003 96.00 100.70 7.80 3.94 2.38 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 34.0 119.4 100.69 50 001 100.26 100.69 7.80 3.94 2.38 cbipbe
Anpoca-20 3000 R 8.95  27.09.11 23.06.15 475 105.40 | 0.10 125010 105.17 105.49 7.55 212 3.10 BB-/Ba3/BB- Ccbipbe
Anpoca-21 8000 R 825 220911  25.06.13] 18.06.15 23.0 473 102.80 50 001 102.75 102.87 6.79 2.00 1.66 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11  28.06.13] 23.06.15 23.0 475 102.90 | 0.06 150 002 102.80 102.90 6.76 2.00 1.67 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 473 105.35 150 000 105.25 105.49 7.56 212 3.08 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 31.0 55.0 102.13 101.90 103.00 744 4.03 2.09 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 104 101.19 6021 101.14 101.19 16.21 443 0.39 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 371 100.80 438 833 100.80 101.90 719 7.44 247 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 20.6 101.90 101.00 101.90 6.55 3.79 153 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 20.6 101.75 101.00 102.20 6.64 3.80 153 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 111011  13.10.11] 09.04.13 3.0 20.7 100.38 159 001 100.10 100.47 6.04 4.02 0.20 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 8.0 26.2 100.61 100.51 100.65 6.63 3.72 0.60 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 17.0 28.9 101.90 158 000 101.86 101.95 7.14 4.16 1.23 [/Ba3/ GaHku
BankMock-1 10000 R 26.11.37 29.07.11 0.0 100.05 BBB-/Ba2/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 18.4 100.47 7.35 375 1.31 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 17.0 65.5 107.67 9 107.50 107.75 6.70 5.79 123 cbipbe
BaluHedTb-02 15000 R 12500 201211 21.1212) 131216, 17.0 65.5 107.64 100 107.51 107.70 6.72 5.79 1.23 cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 17.0 65.5 107.95 | 0.15 6 107.50 107.95 6.49 5.77 124 cbipbe
BenoH 02 2000 R 17.000 25.08.11 23.02.12 7.0 100.40 | 0.10 100.24 100.50 16.82 8.44 0.46 MeTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 9.0 21.3 100.92 98.50 101.10 7.68 4.40 0.68 /B2/B- GaHku
BKEBpaaus1 5000 R 840 281211  27.06.16/ 20.06.18  60.0 83.9 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 325 102.05 1 100.00 101.74 6.96 3.76 2.25 //BBB- GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 19.3 101.08 | 0.03 6.83 3.68 1.39 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 735 141011 1210.12) 11.10.13] 15.0 26.8 101.42 100.00 6.20 3.61 1.09 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 15.0 26.8 101.38 | 1.38 100.00 6.23 3.62 1.09 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 15.0 26.8 101.54 100.00 6.09 3.61 1.09 JoT03BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 23.3 103.10 100.00 103.00 6.25 3.82 1.70 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 291211 27.06.13 23.3 103.03 100.00 6.29 3.82 1.70 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 15.0 26.8 101.82 100.00 5.84 3.60 1.09 JoTo3BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 348.6 102.27 102.40 8.46 2.09 10.19 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 16.08.11 12.02.13 18.8 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 24.0 104.80 412 044 104.70 104.90 6.73 4.40 1.73 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 35.8 100.60 | 0.13 323 968 100.42 100.60 7.30 3.67 251 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 51.2 102.60 | 0.80 439109 102.60 102.70 7.7 4.03 3.31 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 51.2 102.60 283780 102.60 102.70 7.7 4.03 3.31 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 4.0 15.8 100.00 21 95.05 100.00 8.72 4.49 0.29 /B2/B GaHku
BogokaHan Cn6-1 2000 R 8.80 14.12.11 09.12.15 53.1 102.00 1 101.50 102.00 8.41 4.30 3.40 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 19.6 90.16 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13, 9.0 27.0 101.09 101.01 101.20 743 4.44 0.66 B2/ GaHku
BTB - 506 15000 R 740  20.10.11 17.10.13 27.0 101.31 392518 101.32 103.00 6.93 1.82 1.93 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 12.0 60.1 101.45 | 0.07 100 001 101.35 101.45 5.71 1.77 0.88 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11  20.12.11) 10.12.14, 5.0 41.0 101.49 101.42 101.49 5.56 2.38 0.37 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 19.8 101.95 | 0.10 83 000 101.85 103.50 6.48 1.86 144 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 19.8 101.85 | 0.05 67 003 101.85 102.00 6.55 1.86 144 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 19.8 101.85 136 001 101.85 103.50 6.55 1.86 144 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 23 101.32 101.35 4.28 5.66 0.18 BBB/Baa1/BBB | GaHku
BTE24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 6.0 18.6 99.50 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 10.0 223 99.71 BBB/Baa1/BBB | GaHku
BTE24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 13.0 31.2 100.90 100.80 6.02 341 0.98 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14, 10.0 39.9 100.90 | 0.02 84 551 100.80 5.86 1.75 0.66 BBB//BBB (puHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 18.0 48.0 100.04 100.00 6.57 161 1.14 BBB//BBB (buHaHCbI
BTB-Mn3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 26.0 59.2 100.20 54 760 100.08 100.20 6.95 1.72 151 BBB//BBB (buHaHCbI
BTB-Nn3d04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 20.0 59.2 100.00 602 100.00 100.10 6.81 1.66 1.25 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 4.0 65.0 100.47 100.40 5.61 1.70 0.34 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 6.0 73.2 100.65 2455 100.65 100.73 5.76 1.75 0.46 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.08.11  12.08.11] 02.08.17 0.0 73.2 100.15 6577 100.05 100.07 1.81 1.66 0.04 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 76.0 1121 100.90 100 001 100.12 100.99 7.72 3.90 4.76 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 27.0 1121 100.58 100.00 101.00 6.61 342 2.01 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 57.0 117.3 101.38 | 0.13 1001 101.25 101.40 7.68 3.88 3.62 BBB/Baa1/BBB | GaHku
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 11.04.14] 02.0421 33.0 117.8 101.10 | 0.02 12910 101.05 101.10 7.16 3.70 2.28 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 57.0 117.8 103.50 | 0.25 100 103.00 105.00 7.84 4.14 3.60 BBB//BBB+ (puHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 57.0 1178/ 103.40 4515 103.00 103.70 7.87 4.15 3.60 BBB//BBB+ (h1HaHChI




Fixed Income Daily 01.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 354 | 120.00 24339 119.50 120.05 6.22 5.71 2.36 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 111 107.05 | 0.05 19 895 106.80 107.05 5.17 6.11 0.84 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 3.0 100.63 100.20 441 347 0.24 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 31.0 | 102.75 5 101.95 103.90 6.14 3.51 217 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 282 /Baa3/BB GaHku
lasnpomb 3 10000 R 6.17,  10.10.11 10.10.11 24 /Baa3/BB GaHku
a3npomb 4 20000 R 785 171111 15.11.12 158 | 100.03 90.01 102.15 6.77 3.42 117 /Baa3/BB GaHku
[asnpomb 5 20000 R 685 241111 221112 16.1 100.01 6.95 342 1.19 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 28.8 | 102.01 55050 101.75 102.02 6.92 3.81 2.04 /Baa3/BB GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12  22.07.13] 18.07.14] 240 @ 36.2 @ 100.24 200 057 100.18 100.24 6.69 3.40 1.77 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 20.7 | 101.50 100 101.50 102.00 6.29 3.51 1.50 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  11.10.11 09.04.13 20.7 | 101.50 50 101.50 102.00 6.29 3.51 1.50 /Baa3/BBB- cbipbe
[a3npomHedTb-10 10000 R 8.90 09.08.11  30.01.18] 26.01.21 79.0 & 115.6 @ 104.98 103.50 105.80 8.06 4.23 4.56 /Baa3/BBB- cbipbe
[a3npomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 120 & 60.3 | 108.48 174151 108.48 108.68 5.63 6.78 0.90 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820  18.10.11  10.04.18/ 09.04.19 820 & 937 @ 10226 1.99 1 100.32 102.26 791 4.00 4.81 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 55.0 | 104.30 | 0.10 136 403 104.10 105.00 7.50 4.06 3.46 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 55.0 @ 115.6 @ 104.05 92 369 102.21 104.50 7.56 4.07 3.46 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 210.1 | 95.00 9.16 525 10.11 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.08.11 16.02.13 189 | 101.40 8600 7.46 4.06 1.34 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 6.0 241 100.90 69 000 100.75 100.85 6.17 4.05 0.46 BB//BB- GaHku
noGakcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 11.0 = 288 @ 101.18 99.11 101.80 6.66 4.01 0.80 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10, 081211  13.06.12] 08.12.13 11.0 & 288 @ 101.12 93.03 6.73 4.02 0.80 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 4.6 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 2.0 68.9 | 10049 | 0.03 100.00 102.00 5.44 4.59 0.16 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 231211  231211) 20.12.13 5.0 29.2 | 100.57 | 0.07 38 341 100.51 100.99 6.88 4.09 0.38 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412] 22.04.14 9.0 33.3 | 100.25 26 042 100.22 100.39 7.25 373 0.67 BB/ MalLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 210 333 | 101.00 5000 100.95 101.10 7.76 4.07 151 BB/ MaLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 211 99.00 TOProBAst
[OBTT-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 aHepreTMKa
[enbTakp-6 5000 R 720 211211  25.06.14 15.06.16/ 35.0 @ 59.4 | 100.30 100.00 100.50 7.16 3.58 248 /Baal/ GaHku
IxendchCul1 2000 R 5.00 20.10.11 20.10.11 28 98.75 IloTo3BaH Toproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 46.6 99.00 150 169 99.00 99.50 9.00 4.33 3.03 TOproBnst
EABP-3 5000 R 1050 01.11.11  03.11.11] 25.10.16/ 3.0 63.8 | 101.42 101.30 101.40 4.85 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 & 101.34 10 101.30 101.35 711 3.79 219 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 13 100.12 100.00 100.25 3.10 1.05 0.11 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 35.0 | 100.50 100.00 101.00 4.09 1.04 2.60 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 424 12.10.11 09.04.14 32.8 | 100.68 100.35 101.00 4.03 1.05 246 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 59.4 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.03.20, 20.0 & 105.0 @ 103.73 103.90 104.05 6.93 4.45 143 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 52.0 & 112.3 @ 106.55 1502 106.00 106.55 8.24 4.66 3.25 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925  23.09.11 22.03.13] 13.0320 20.0 A 105.0 @ 103.71 103.90 105.00 6.94 4.45 142 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 52.0 & 1123 @ 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/ 27.0521 59.0 @ 119.7 = 100.53 8.41 417 373 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 59.0 = 119.6 = 100.40 108 774 100.03 8.44 417 373 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15 26.06.18 48.0 @ 84.1 103.95 356 428 103.40 103.95 7.7 4.27 3.27 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 520 @ 888 | 101.35 200 057 100.70 101.50 7.88 4.06 3.52 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 8.4 aHepreTuKa
XKenpopun-2 2500 R 12.000  20.10.11 19.04.12 8.8 100.20 115 100.11 100.20 11.98 5.97 0.62 (pUHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 139 100.00 (buHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 17.0 @ 352 | 100.36 100.30 101.00 9.57 4.84 123 GaHku
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 34 100.64 | 0.03 79 822 100.62 100.64 5.81 4.01 0.27 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12) 04.06.13 100 225 100.73 = 0.01 24000 100.65 100.73 6.70 371 0.78 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 050712 01.07.14 110 356 @ 101.28 101.15 101.25 6.62 3.94 0.86 B+/Ba3/ GaHku
3enut 60-01 5000 R 710 07.10.11  07.04.12] 07.04.13 8.0 20.6 | 100.47 100.45 100.55 6.48 3.54 0.64 B+/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12] 22.09.13 140 @ 262 @ 100.95 100.95 101.05 6.92 3.87 1.04 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 16.0 @ 344 @ 100.32 3417 100.32 100.43 71 3.64 1.20 B+/Ba3/ GaHku
3CH-01 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 59.0 & 240.9 @ 103.50 1 103.00 103.50 8.01 4.22 3.73 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 59.0 = 240.9 @ 102.88 103.00 103.30 8.17 4.24 3.72 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 35.6 | 100.78 99.95 7.79 3.93 246 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14] 02.06.16 350 @ 59.0 @ 100.65 0.15 71530 100.26 101.53 7.63 3.84 241 1B+ TOProBnst
VHBectToprbank 6O-0° 2000 R 960 251111 250512 25.11.13 100 @ 283 | 100.89 100.70 101.24 8.61 4.80 0.74 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 36.3 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 4.1 103.42 102.39 103.20 6.35 8.08 0.32 CepBuC
WHtypucr-2 2000 R 14000 221111 29.07.11)  21.05.13, 0.0 221 102.70 268 102.26 102.69 10.58 6.80 0.72 cepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 25.8 | 103.50 107 003 103.00 103.50 7.56 4.46 1.78 /Ba2/ MalLLKHOCTP.
VipkOHepro 50-01 3000 R 760  11.10.11 08.04.14 328 | 100.14 100.00 7.68 3.78 2.26 JoT03BaH/B- 3HepreTuka
Vipk3Hepro1 5000 R 1550 011211 28.11.13 284 | 102.88 104.08 14.48 751 1.76 JoTo3BaH/B- aHepreTMka
Wrepad-1 5000 R 850 22.11.11 20.11.12 16.0 | 100.00 1000 99.01 100.99 8.66 4.24 1.16 cbipbe
Kama3 6O-01 2000 R 9.000 191211  17.1212] 16.12.13 17.0 | 290 @ 10160 1.05 7000 101.60 102.10 7.90 4.42 1.23 aBTONpOM
Kama3 BO-02 3000 R 8.60  09.08.11 04.02.14 30.7 | 101.80 50 000 101.50 101.75 7.95 421 2.07 aBToONpoM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 25.9 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 17.0 @ 355 @ 10025 0.08 40 000 100.15 100.30 9.25 4.63 1.24 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 349 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 41 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 7.7 103.09 102.30 6.99 5.80 0.56 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 345 | 101.25 5177 100.80 101.55 8.36 4.28 2.35 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 36.1 100.03 300 100 99.90 100.03 11.28 5.48 1.76 clx
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 6.7 105.25 105.10 105.29 6.87 3.91 0.49 /loTo3BaH TOProBnst
KOMEMKA 03 4000 R 980  17.08.11 15.02.12 6.7 101.47 101.50 7.24 241 0.50 IloTo3BaH TOproBnst
Konefika 50-01 3000 R 950 251011 30.07.12] 23.07.13 120 242 @ 10214 0.3 101.95 7.32 2.32 0.90 IloTo3BaH TOproBnst
Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 26.5 | 102.38 102.35 102.60 8.03 219 1.85 /loTo3BaH TOProBnst

Kpaitusect6ak 606-1 1500 R 925 19.10.11  19.10.12. 19.04.14 150 33.2/ 100.10 45202 100.05 10025 9.35 4.63 1.06 GaHku
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IV YPANCMIE | K3nuTAN
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KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 334 | 101.00 & 0.30 1 100.46 100.75 7.83 4.02 229 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12 18.02.14 130 312 10146 @ 0.11 3 101.35 101.65 6.97 4.24 0.94 [/Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14 14.06.21 35.0 & 120.3 @ 100.00 260001 100.00 100.30 8.19 4.01 244 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 580 & 118.3 100.50 @ 0.08 188 902 100.20 100.50 8.75 4.32 3.59 JHepreTuka
KyibA3oT-4 2000 R 8.60  13.10.11 07.04.16 571 100.71 | 0.11 100.63 100.85 8.59 4.26 3.56 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.08.11 23.05.13 221 107.95 | 0.10 15000 107.55 109.40 7.7 3.35 1.03 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 16.6 | 106.62 107.00 107.20 8.21 3.70 0.75 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 6.1 101.40 28 101.40 101.50 573 4.20 0.47 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 8.8 101.65 101.50 101.85 5.72 3.93 0.67 /Ba2/ aHepreTuka
JIOKOBaHk 5 2500 R 8.10. 26.01.12  04.08.11] 23.07.15 0.0 485 | 100.06 = 0.04 98 000 100.00 100.20 4.04 0.02 B-/B2/ GaHku
JIOKOBa+k BO-01 2500 R 850  11.08.11  09.02.12] 06.02.14, 6.0 30.8 | 100.50 20000 100.35 100.67 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 @ 10325 0.10 3000 103.15 103.33 7.63 4.73 1.28 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12 25.06.13 11.0 = 232 | 103.04 102.85 103.00 6.99 5.08 0.84 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 258 | 103.90 220 103.90 104.20 8.11 4.80 1.76 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 322 | 102.80 256 001 102.80 103.00 8.46 4.61 215 B/B2/ CTPOUTENLCTBO
JICP B0-05 2000 R 847  26.01.12 24.07.14 36.4 | 100.00 233 607 99.99 100.40 8.65 4.22 2.49 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 44 100.76 | 0.01 45000 100.67 101.10 4.99 3.51 0.34 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740  08.12.11 05.12.13 28.7 | 101.90 196 101.71 101.99 6.62 3.62 2.05 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  08.08.11 06.08.12 125 | 108.35 035 347 476 108.00 108.35 4.95 6.14 0.89 BBB-/Baa2/BBB-  Cbipbe
TykoitnB002 5000 R 13.35  08.08.11 06.08.12 125 | 108.19 107.90 108.10 5.11 6.15 0.89 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35.  08.08.11 06.08.12 125 | 107.90 107.90 108.10 5.39 6.17 0.89 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  08.08.11 06.08.12 125 | 108.36 107.90 4.94 6.14 0.89 BBB-/Baa2/BBB-  cCbipbe
JykoitnBO05 5000 R 13.35  08.08.11 06.08.12 125 | 108.06 = 0.06 107.90 108.10 524 6.16 0.89 BBB-/Baa2/BBB- | cbipbe
IykoitnBO06 5000 R 920 151211 13.12.12 16.8 | 104.49 104.00 105.00 5.84 4.39 124 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO07 5000 R 920 15.12.11 13.12.12 16.8 | 104.40 38 000 104.10 105.00 5.91 4.39 124 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 258 | 102.26 7.20 4.02 1.80 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 258 | 102.11 102.00 7.28 4.03 1.80 TOproBnst
Marnut 5O-03 1500 R 825  12.09.11 09.09.13 25.8 | 10217 7.25 4.03 1.80 TOProBAst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 258 | 101.85 100.51 102.39 742 4.04 1.80 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 31.5 | 101.66 100.05 102.00 741 3.92 2.16 TOproBnst
Marxut 5O-06 5000 R 7.75  25.10.11 22.04.14 33.3 | 100.70 100.05 100.85 7.59 3.84 2.30 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 79 101.40 7 101.40 101.54 6.05 4.03 0.60 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 41 95.01 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 20.3 | 100.00 1 100.10 7.18 1.74 147 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 3.0 211 100.62 99.01 101.00 4.62 1.80 0.24 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 7.0 31.5 | 100.03 100.15 6.02 2.99 0.55 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211  19.1211) 12.06.14 5.0 35.0 | 100.60 16 440 100.50 100.96 6.52 4.09 0.37 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 16.3 | 10768 028 50 002 107.55 107.60 6.76 5.90 118 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 322 | 101.00 125302 101.15 101.50 7.87 4.02 2.20 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 78.3 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 10.0 98.25 9301 98.25 100.00 11.58 4.57 0.72 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 50.0 & 110.5 @ 106.00 50 002 105.50 106.60 8.40 4.70 3.10 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15  25.08.20 50.0 = 110.5 @ 105.50 160 105.50 106.60 8.55 4.73 3.10 /B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11  18.02.14) 09.02.21 31.0 @ 116.1  101.37 = 0.02 7.79 4.06 212 B1/ MeTannyprus
Meuyen 1606 5000 R 825 23.08.11 18.02.14) 09.02.21 31.0 @ 116.1 10140 0.5 1 100.85 101.40 7.78 4.06 212 B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.05.21 59.0 & 119.7 @ 100.65 70138 99.80 8.38 4.16 3.74 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 59.0 = 119.7 = 100.95 = 0.30 1 100.50 100.95 8.30 4.15 3.74 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 22.8 | 100.58 100.35 7.18 3.67 1.65 B1/ MeTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16/ 120 @ 606 & 11220 0.5 19279 112.25 112.49 6.34 4.22 0.89 /B1/ meTannyprus
Meuen 506 5000 R 1250  18.10.11  18.10.12  09.10.18 15.0 & 87.6 | 107.00 106.90 107.20 6.61 291 1.08 /B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 59.0 = 119.8 @ 100.65 14000 99.80 8.39 4.16 3.74 MeTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 4.0 156 | 102.25 100.50 102.18 4.53 6.10 0.28 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 19.7 | 103.75 1000 103.00 104.25 7.38 4.69 1.39 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 212 | 103.75 10 103.70 7.54 4.69 1.50 B1/ MeTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 7.0 100.00 741 1.81 0.52 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12, 01.10.15 150 @ 50.8 99.99 7.33 1.83 1.10 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13] 17.07.14) 240 @ 36.1 100.00 8.14 1.97 1.70 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 1.3 MaLLMHOCTP.
MukosiH-206 2000 R 1350  11.08.11  24.0212] 07.02.13 7.0 186 | 103.00 7.25 6.54 0.50 notpe6. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 0.6 19.98 566 17.00 19.98 30.57 CTPOUTENLCTBO
M-WHaycTp2 1500 R 10.75  11.01.12 10.07.13 23.7 19.00 18.00 19.99 19118 | 28.22 0.54 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 9.0 99.99 99.98 7.53 3.69 0.67 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 125 | 101.36 = 0.16 4531 101.20 101.33 8.15 4.62 0.89 B+/B1/ GaHku
MKB 0706n 2000 R 9.76. 17.01.12 240712 14.07.15 120 @ 482 @ 101.83 104.00 7.76 4.78 0.90 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 3.0 450 | 100.53 = 0.03 100.50 100.59 6.48 4.81 0.21 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 190 313 99.97 | 0.01 99.85 100.00 8.69 4.22 1.34 B+/B1/ GaHku
MKB 50-04 5000 R 8.00 15.10.11  19.10.12 15.04.14 150 @ 33.0 99.55 15 500 99.46 99.60 8.48 4.03 1.08 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 35.3 99.75 63 645 99.75 99.90 9.51 4.62 2.37 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 158 | 100.30 80 000 100.00 6.76 343 1147 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 16.1211] 121212 5.0 16.7 | 101.59 150 032 101.55 101.64 5.36 4.76 0.36 0T03BaH/Ba3/BB+ |Metannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 8.0 26.1 100.33 100 204 100.25 100.33 5.92 3.22 0.61 oTo3BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 315 | 10148 @ 0.13 101.26 102.00 7413 3.76 217 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 20.5 | 101.62 1617 930 101.50 102.00 6.72 3.75 1.48 0T03BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 359 | 100.15 | 0.07 216789 95.05 100.15 7.27 3.58 2.52 oTo3BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 36.3 | 100.15 110 000 100.50 7.32 3.61 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 1.3 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 13 (buHaHCbI
MOWA 03 5000 R 7.75 141211 14.06.14 35.0 (buHaHCbI
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 9.0 452 | 100.00 10.20 4.99 0.64 B3/ GaHku
Mockomub-3 5000 R 10000 141211 12.06.13 22.8 Bl GaHku
MOCMAPT® 1 2000 R 0.01  13.10.11  19.10.11] 12.04.12 3.0 8.6 1.81 TOproBnst

Moco6ras®2 3000 R 925 241211 24.06.12 11.0 99.35 0.15 1 98.68 99.35 10.25 4.64 0.80 cepauc
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MocTpAsT®1 7500 R 11.80,  20.12.11 18.12.12 16.9 lIcc TpaHcnopT
MocsaHepro1 5000 R 1250 13.09.11 13.09.11 15 101.00 | 0.17 79 365 100.83 101.71 4.40 6.17 0.12 1IBB aHepreTMka
MocaHepro2 5000 R 765 250811 010312 18.02.16, 7.0 55.5 | 101.29 101.20 5.22 3.77 0.54 1/BB aHepreTMka
MocaHepro3 5000 R 1025 021211 06.12.12] 28.11.14 17.0 = 406 @ 10585 0.13 105.40 105.69 5.67 4.83 1.22 /BB JHepreTMka
MOSK-01 3500 R 6.35 271011 11.08.11) 25.07.13, 0.0 242 | 100.20 98.50 100.50 1.58 0.04 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 13 100.35 | 0.04 121002 100.30 4.7 4.00 0.10 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 9.9 90.00 JHepreTuka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 1.0 37.5 | 100.95 16 950 100.71 100.97 5.98 8.64 0.09 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 27.0 99.46 99.51 99.67 7.39 3.51 1.92 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 51.5 | 100.98 250 000 100.45 101.10 7.61 3.83 3.36 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 23.0 = 83.7 | 101.50 5 100.32 102.23 7.24 3.93 1.66 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 34.0 | 101.22 3200 101.22 102.19 7.09 7.49 242 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12 19.07.16 120 @ 60.6 | 108.00 169 222 108.00 108.05 5.67 13.16 0.94 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 764 | 104.00 376 764 104.01 104.20 8.03 417 | 455 BB+/Ba2/BB | Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 520 @ 112.8 102.61 = 0.11 150 003 102.61 7.55 3.96 3.40 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 35.3 | 100.00 99.25 100.74 8.37 4.09 242 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 353 | 100.00 99.25 100.74 8.37 4.09 242 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 7.0 31.9 | 100.50 100.40 100.55 9.32 4.99 0.54 GaHku
HK Anbsic BO-01 5000 R 9.25  09.08.11 04.02.14 30.7 | 102.77 | 0.07 102.60 102.85 8.17 4.49 2.05 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 1.6 100.76 100.01 101.50 7.94 6.93 0.12 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75  02.08.11  02.08.13] 21.07.20 24.0 @ 109.3 @ 103.64 7.88 4.69 1.66 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 59.0 @ 119.8 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 59.0 @ 113.9 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 8.0 90.06 B/Ba3/ XUMUs
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 16.5 | 104.90 105.00 107.94 6.01 4.64 121 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 153 | 106.00 = 0.07 1 105.95 106.00 5.80 5.06 112 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 19.5 | 102.40 2143 102.25 102.80 6.24 3.77 141 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750 271211 25.06.13 23.2 | 102.10 55315 101.25 6.41 3.66 1.70 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.00 241111 250512 25.11.13 100 283 @ 101.06 @ 0.20 100.85 101.25 7.77 4.46 0.74 B2/ GaHku
HosukombaHk-50-01 3000 R 850 07.01.12  07.07.13] 07.07.14 240 @ 358 | 100.00 22780 99.86 100.00 8.68 4.28 1.68 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 120 @ 356 @ 100.54 100.55 101.15 6.80 3.67 0.87 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 25.0 @ 74.1 102.60 25020 102.55 102.71 7.23 4.15 1.76 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12) 14.06.13 11.0 @ 229 99.99 | 0.01 50 99.75 99.99 6.35 3.12 0.82 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 7.00 24.08.11 24.0212] 24.02.14 7.0 31.4 | 100.40 200 100.40 100.59 6.37 3.46 0.52 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 244 | 101.24 6.43 345 173 BBB-/Baa2/BBB-  meTannyprus
HMK-1 3000 R 925  14.10.11 10.07.15 48.1 102.95 102.00 103.15 7.96 2.24 1.82 TpaHcnopt
HC-wH.-60-01 2000 R 1050  04.11.11 02.05.14 33.6 | 10341 9.27 5.06 2.22 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 33.0 | 100.57 184 567 100.57 100.65 10.00 4.99 2.16 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 105.1 100.00 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 9.7 B/l notpeb. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 4.0 20.9 B/l notpe6. ToB.
0O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 106.4 MalLLKHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 44 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12 18.06.13) 11.0 = 23.0 | 101.50 101.45 101.70 5.79 3.68 0.83 /Ba3/ aHepreTuka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 354 | 100.50 @ 0.20 1 100.00 100.50 7.02 3.52 249 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 21 101.25 | 0.05 4000 101.16 101.55 4.74 6.03 0.16 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 8.8 101.00 6000 100.85 5.89 3.58 0.67 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 4.0 224 | 100.70 99.01 102.40 11.04 6.44 0.31 11B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 30.08.11 30.08.11 11 100.30 100.01 100.58 9.51 6.46 0.08 /1B~ MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 323 | 101.30 3161 101.20 101.30 7.84 4.06 221 BB/Ba1/ GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 37 notpe6. ToB.
MepBobatk 5O-01 1500 R 8.100 26.10.11  25.04.12] 24.04.13 9.0 21.2 | 100.08 8.12 4.04 0.67 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 329 | 100.01 | 0.01 100.00 8.67 4.24 222 B3/ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214 17.0 | 414 | 108.35 108.00 6.48 5.90 123 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 13.0 | 101.46 102.40 6.41 3.83 0.95 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 22.08.11 22.08.12 13.0 | 10045 100.50 102.00 6.66 3.49 0.96 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16, 320 566 & 101.34 15002 101.10 101.35 7.82 4.06 221 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 30.7 | 102.08 | 0.03 101.90 102.25 7.82 4.20 2.07 BB-/Ba2/oT03BaH | GaHKu
Mpomce6-05 4500 R 775 181111 18.05.12 9.8 101.22 21481 101.25 101.43 6.25 3.82 0.74 BB-/Ba2/oTo3BaH | BGaHKu
Mpomce6-06 5000 R 825 08.12.11 17.06.13 23.0 | 101.90 2138 101.65 101.99 7413 4.04 1.65 BB-/Ba2/oTo3BaH | BaHku
MpomMTp0206 3000 R 0.01  18.10.11 18.10.11 2.7 97.50 1.00 96.00 99.00 12.10 0.00 0.20 MaLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 24.2 9749 | 348 40 95.17 97.44 13.12 5.75 1.62 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 32 99.53 98.51 100.55 14.16 6.01 0.23 TOproBnst
MpocbMeansd-1 3000 R 1050 19.01.12  23.07.13, 16.07.15 24.0 = 483 | 103.00 102 611 103.10 103.25 8.95 5.08 1.69 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 10.7 clx
Pa3r.60-16 3000 R 12000 09.11.11 071112  07.05.14 16.0 = 33.8 | 100.00 100 99.91 100.01 12.32 5.98 1.06 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 2.0 100.62 100.01 101.23 13.11 8.43 0.14 c/x
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 7.7 103.39 102.20 103.80 11.54 8.20 0.53 clx
Paarynsind4 3000 R 231111 22.05.13 221 87.55 70.00 105.10 7.59 1.69 c/x
Pasrynaind5 2000 R 261011 26.10.11]  23.10.13] 3.0 27.2 97.47 11.08 0.22 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 284 | 101.53 146 000 101.15 101.55 6.89 3.68 2.02 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350 06.12.11 081211 03.12.13, 4.0 28.6 | 102.80 66 290 102.85 102.90 5.40 6.55 0.34 BBB+/Baa3/BBB | GaHku
PBK®uHaHCc3 3000 R 9.00 141111 141113 09.11.15 28.0 @ 52.1 102.74 | 0.39 101.70 103.00 7.78 4.37 1.94 BB-// yenyru
PenKan-2 3000 R 10.50.  06.10.11 04.04.12 8.3 101.35 | 0.05 395 101.33 101.35 8.57 5.14 0.61 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 104 | 10039 = 0.19 2373 100.35 100.40 8.94 4.57 0.77 B/B3/B GaHku
PX[ BO-01 15000 R 940 07.12.11 05.12.12 16.5 | 105.03 50 002 104.95 105.03 5.57 4.46 1.22 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 156 10255 0.16 102.39 102.70 5.52 3.67 1.16 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 279 | 10115 | 1.00 200 149 101.00 101.15 6.45 3.40 2.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 31.7 | 120.55 75830 120.70 120.80 6.41 6.20 2.05 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 524 | 101.95 770 002 101.77 101.95 7.39 3.82 345 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 4.0 949 | 10350 @ 0.15 91 103.19 103.45 3.77 7.18 0.32 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 31.7 | 100.70 | 0.12 200 100.50 100.72 9.91 4.95 2.07 BBB/Baa1/BBB | TpaHcnopt

PX[-1406n 15000 R 975 11.10.11 07.04.15 449 | 103.16 0.01 103.15 103.20 8.91 4.7 2.86 BBB/Baa1/BBB | TpaHcnopt
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-1506n 15000 R 1050 261211 261212 20.06.16 17.0 = 59.6 106.59 | 0.14 60 106.28 106.59 5.62 491 1.27 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 59.0 @ 71.3 101.94 | 0.05 10435 101.76 101.94 7.55 3.86 3.81 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12  24.07.13 16.07.18 240 8438 108.85 10 000 108.57 108.90 6.08 4.95 1.74 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.00 23.01.12 23.07.14, 15.07.19 360 @ 96.9 113.60 106 000 113.50 113.60 6.03 4.83 2.50 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 85.0 ' 157.6 @ 100.87 2 100.12 100.97 8.14 4.03 5.04 BBB/Baa1/BBB | TpaHcnopt
PX[-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/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 231112 20.11.15 16.0 @ 525 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 29.0 @ 533 103.62 103.25 104.05 8.87 5.00 1.98 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14, 02.06.16 350 @ 59.0 100.67 | 0.02 50 049 100.50 100.68 8.88 4.46 2.36 cbipbe
Poc6ank 5O-01 5000 R 740 231211 27.06.12] 21.06.13 11.0 @ 231 101.65 101.60 101.68 5.53 3.65 0.85 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 23.7 102.71 102.65 102.80 6.60 3.93 1.72 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 21.7 100.05 100.05 106.00 6.98 3.46 1.98 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.9 100.69 100.55 100.75 7.28 3.68 2.73 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12  23.07.12, 16.07.15 120 @ 483 101.50 1105 101.01 101.97 8.44 491 0.89 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 160 @ 763 102.28 100.08 102.98 8.68 5.12 112 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11 081211 09.12.13] 4.0 28.8 100.64 | 0.62 100.01 100.70 8.62 5.23 0.34 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 77.9 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 77.9 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 77.9 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20, 19.0 | 103.5  104.05 104.00 6.24 4.31 1.33 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 11.08.11  11.02.13] 30.01.20, 19.0 A 103.6 = 103.96 3839 104.00 6.30 4.32 1.34 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112 13.07.15] 01.07.21 480  120.8 101.00 = 0.10 185489 100.84 102.00 7.52 3.80 3.24 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 480 1209 101.00 = 0.06 52201 100.84 102.00 7.52 3.80 3.24 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7700 10.01.12  09.07.15] 29.06.21 48.0 ' 120.8 101.00 = 0.03 183 763 100.85 7.53 3.80 3.23 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.02.14) 09.02.17 310 @ 674 105.28 50 000 105.00 7.04 4.38 2.11 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11) 27.09.17 2.0 75.1 103.50 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 061211 081211 27.11.18 4.0 89.3 99.50 BBB/Baal/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14/ 09.02.18 37.0 @ 79.6 101.97 7.18 3.81 2.51 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 685 131211 11.06.13 05.06.18 23.0 @ 834 100.45 25000 100.46 100.55 6.69 3.40 1.66 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 16.0 @ 101.0  105.19 105.00 106.00 5.98 4.79 1.19 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 16.0 @ 101.0 = 105.26 105.00 5.93 4.78 1.19 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 130 254 101.41 101.35 5.89 3.54 0.98 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 310812 28.08.13 130 254 101.59 101.35 5.72 3.53 0.99 BBB/Baat/ GaHku
Poccenxb 5O-06 10000 R 660 01.11.11 040512 29.10.13 9.0 274 100.66 | 0.03 36 000 100.61 100.68 5.70 3.27 0.71 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11] 08.08.13 0.0 24.7 100.27 | 0.08 100.18 100.21 1.84 4.72 0.04 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 37 101.90 BB+//BB- Tenexkom
Poctenexom-03 3000 R 8.50  13.09.11 13.03.12 7.6 101.18 101.14 5.31 4.19 0.35 BB+//BB- Tenekom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 20.5 100.48 100.10 100.65 8.53 3.72 125 BB+//BB- Tenekom
Poctenekom-05 2000 R 760  30.11.11 30.05.12 10.2 101.12 102.00 5.70 3.75 0.55 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 10.2 101.63 6.09 3.92 0.77 BB+//BB- Tenekom
Poctenexom-07 3000 R 9.30  30.08.11 30.08.11 11 100.41 100.05 4.52 4.62 0.08 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.09.11 03.09.13 25.6 99.77 7.05 1.66 0.98 BB+//BB- Tenekom
Poctenexom-09 2000 R 8.100  08.09.11 08.12.11 44 101.06 99.30 5.22 2.00 0.34 BB+//BB- Tenekom
Poctenexom-10 2000 R 6.31  23.08.11 21.05.13 221 100.06 86.06 100.39 8.06 1.57 1.26 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  03.08.11  09.08.11] 24.07.19 0.0 97.2 105.80 2.76 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 191011 21.10.11) 17.10.12] 3.0 14.9 102.03 100.00 1.89 2.69 0.23 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 149 102.00 384 101.51 102.00 10.00 2.79 1.05 BB+//BB- Tenekom
PCT-®uHanHc 01 3000 R 1075 21.09.11 251212 18.06.14 17.0 @ 352 100.10 3550 100.12 100.20 10.97 2.68 118 (buHaHCbI
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 1.0 24.6 100.10 100.22 100.43 5.63 5.98 0.04 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 80.0 100.55 55201 100.49 100.54 8.36 4.12 4.65 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.0421 450 @ 1179  100.15 1067 721 100.11 100.20 8.62 4.23 293 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 58.0 | 118.2  102.50 1089 104 100.00 102.50 7.50 3.89 3.68 /Baa3/BBB- JHepreTuka
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 580 & 118.2 10250 = 0.20 547 999 102.00 102.50 7.50 3.89 3.68 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000  15.09.11 14.06.12 10.7 101.30 59 101.15 101.30 10.84 2.95 0.76 notpe6. ToB.
PycCraHa-7 5000 R 750  20.09.11 20.09.11 1.8 100.22 100.14 100.59 5.96 3.73 0.14 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 8.6 100.73 58 000 100.70 100.83 6.77 3.84 0.65 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 280 @ 522 101.61 17998 101.60 719 3.88 1.99 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 16.11.11 201113 11.11.15 280 @ 522 101.25 101.00 7.37 3.89 1.98 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.09.12 14.09.15 14.0 @ 503 101.48 100.50 102.05 6.42 3.78 1.02 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 14.0 @ 50.3 101.44 101.00 6.48 3.78 1.02 /Baa2/BB+ GaHku
PyctuHanc-50-01 4000 R 715 04.01.12 08.07.13] 04.07.14 240 357 100.40 5000 100.45 100.50 7.00 3.59 1.72 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 30.08.11 28.02.12 71 Npou3BoACTBO
CarypHHMO2 2000 R 925 20.09.11 20.09.11 18 99.60 99.04 100.15 12.30 4.66 0.13 MalLLKHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 4.0 34.8 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 243 101.90 759 100.50 101.90 11.42 5.97 1.64 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 10.8 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12] 2.0 13.9 101.24 218674 101.22 101.26 5.26 6.90 0.14 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  19.08.11 15.02.13 18.9 105.17 | 0.02 104.76 105.10 6.30 4.62 1.34 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 18.9 105.26 104.76 6.24 4.62 1.34 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 8.1 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 17.01.12 17.07.12 11.8 107.03 106.57 107.49 10.45 8.38 0.84 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 39.0 = 99.8 116.25 1700 116.05 116.25 7.82 5.79 249 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14/ 10.10.19, 39.0 @ 99.8 116.25 | 0.25 15022 116.00 116.25 7.82 5.79 249 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 154 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 140 @ 266 102.17 102.07 102.25 7.93 4.76 1.04 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 372 B/l notpeb. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 245 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 32.8 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 33.0 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 19.6 105.00 100.01 105.33 6.52 4.63 1.39 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  16.08.11  14.08.12 12.08.14 130 @ 370 109.15 | 0.10 22900 109.00 109.15 5.70 6.74 0.90 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116 160 @ 64.8 102.00 2010 102.03 108.70 11.02 6.11 1.14 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.09.11 15.03.16 56.4 102.40 0.47 4000 101.85 102.40 6.59 3.73 1.95 BB-/Ba3/BB Tenexkom
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cutponuke BO-1 2000 R 1150 201211 26.06.12, 18.06.13 11.0 = 23.0 101.10 300 101.03 101.98 10.49 5.80 0.80 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75 101011 151012  07.10.13 150 @ 26.7 100.80 100.61 100.94 10.09 5.32 1.03 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13) 100 @ 284 101.19 | 0.14 150 002 101.10 101.20 7.78 4.51 0.76 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 5.0 22.6 101.03 | 0.08 100.85 101.00 6.67 4.84 0.35 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 150 @ 329 100.05 29 000 100.05 100.10 8.36 411 1.06 B/B2/ GaHku
CKb-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 240 358 100.01 0.01 50 000 100.00 100.20 8.64 4.24 1.69 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13] 9.0 214 103.75 8701 103.20 103.74 7.81 6.25 0.69 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 24.0 106.20 200 106.40 106.75 9.20 5.87 1.66 aBToONpoM
COPYC KAM2 1500 R 06.10.11 05.04.12 8.4 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12] 28.07.14 120 @ 365 100.50 | 0.50 4 99.80 100.50 9.48 4.97 0.90 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12] 28.07.14 120 365 99.00 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 1.7 96.78 0.13 316 155 96.45 96.90 12,51 4.37 0.83 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 207 | 9415 88.31 99.99 1278 | 450 | 140 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 6.7 98.73 0.28 4158 98.60 98.73 15.72 6.41 0.45 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 7.0 31.6 98.94 0.04 232002 98.28 98.95 11.94 4.97 0.51 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 1.0 134 99.20 4509 99.15 100.00 17.73 4.65 0.09 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 06.01.12  10.07.13] 26.06.20 24.0 @ 108.5 104.15 = 0.07 315941 104.00 104.16 7.09 4.48 1.70 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 9.7 100.09 1321 99.91 100.09 11.86 5.83 0.69 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 26.1 100.76 300 000 101.05 6.97 3.59 1.85 B+// Cbipbe
Tartenekom 4 1500 R 825 03.11.11 01.11.12 154 99.83 95.02 100.70 8.55 4.12 1.1 Tenekom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 79 100.57 100.00 101.00 7.70 421 0.58 B2/ GaHku
TardoHnab 6 2000 R 8.75 30.08.11 28.02.12] 26.02.13 7.0 19.3 100.92 | 0.37 4000 100.50 100.91 7.23 4.32 0.53 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 5.0 16.8 100.66 100.30 6.77 4.33 0.37 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 110 @ 294 100.50 91250 100.60 100.99 9.10 4.7 0.82 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12] 17.04.14] 150 & 33.1 100.28 28 226 99.90 100.28 8.67 4.35 1.07 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 22.8 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 8.0 31.9 101.70 100.10 101.85 5.70 417 0.58 aHepreTMKa
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 230 @ 356 99.91 99.00 100.00 6.86 3.34 1.72 JHepreTuka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 0.0 18.6 85.01 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 26.0 100.30 | 0.01 764 100.12 100.30 9.03 4.47 1.78 cccl aHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 11 100.29 99.50 3.39 3.36 0.08 CCCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 10.2 aHepreTuka
TrK-5-01 5000 R 875 141011 16.10.13 06.10.17 27.0 @ 754 102.15 1 102.15 102.55 7.76 4.27 1.87 aHepreTMka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 26.0 @ 739 101.30 1 101.30 101.65 7.7 4.09 1.77 JHepreTuka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 6.9 aHepreTuKa
TrK-8 01 3500 R 880  10.11.11 10.05.12 95 aHepreTMKa
TrK-9-01 7000 R 8.100 15.08.11  15.08.13] 07.08.17 250 @ 734 101.40 1295 101.25 101.40 745 3.98 1.73 JHepreTuka
Tene2-01 5000 R 840 231211  22.06.16/ 11.0621 60.0 @ 1202 10140 = 0.17 102 004 101.05 101.30 8.19 4.13 3.78 BB+// Tenekom
Tene2-02 5000 R 840 231211 220616/ 11.06.21 60.0 @ 1202 @ 101.27 269 559 101.25 101.50 8.22 4.14 3.78 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16/ 11.06.21 60.0 & 1202 101.22 = 0.02 175412 101.10 101.30 8.23 4.14 3.78 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 33 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 74 99.78 99.25 100.30 1.38 0.50 0.60 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 243 113.66 | 0.16 1370 113.65 113.75 1247 8.82 1.56 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 26.1 103.60 250 103.10 103.60 12.62 6.84 1.64 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13) 4.0 284 101.87 4006 101.54 101.87 10.84 8.08 0.30 GaHku
TKCBaHk BO-03 1500 R 1400 23.08.11 21.08.12 18.02.14 130 @ 312 101.80 5037 101.55 101.80 12.49 6.86 0.86 GaHku
TK®uHaHc BO 1 500 R 1050  28.12.11 25.06.14 354 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 354 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 27.2 103.00 89 500 102.75 103.00 7.50 4.28 1.90 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13) 9.0 272 102.60 | 0.20 73242 102.50 102.60 8.30 5.76 0.66 TpaHcnopt
TpaHcKanuran-2 1800 R 8.15 20.09.11  18.09.12) 15.03.16 140 564 100.00 1 100.40 100.75 8.30 4.06 1.00 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 19.3 104.61 0.06 104.55 104.95 6.49 4.53 1.37 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 46.9 103.71 103.65 104.10 7.57 4.23 2.56 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 28.1 101.78 2932 101.53 101.89 6.97 3.80 1.99 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 10.6 100.96 100.25 5.83 341 0.81 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 24.8 101.57 101.25 102.00 718 3.90 1.74 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 33.1 102.60 194 900 102.00 102.80 7.30 4.01 2.28 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 30.3 100.02 6.60 3.24 2.19 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15 13.05.19 46.0 @ 94.8 108.12 745 9.22 3.09 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 99.5 100.50 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11 25.09.15 18.09.19/ 51.0 & 99.1 111.30 | 0.28 318 510 111.20 111.30 6.68 8.87 3.18 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 8.1 101.93 | 0.15 101.00 102.02 5.78 4.26 0.61 aHepreTMka
YBPuP-02 2000 R 950 291011 291012, 01.05.14, 150 @ 336 99.95 180 743 99.55 99.95 9.75 4.76 1.08 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 170 @774 101.09 | 0.09 6137 100.95 101.10 8.56 4.56 121 MaLUMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 250 @ 799 101.00 322 340 100.80 101.05 8.59 4.42 173 MaLLKHOCTP.
YIMK-Y3M01 3000 R 825  30.08.11 28.02.12 71 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 10.7 100.49 98.01 100.50 9.60 4.96 0.78 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 311 100.90 1000 101.30 103.00 7.86 4.08 219 BB//BB XUAMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 315 102.00 375 500 101.90 102.10 8.12 2.32 115 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 274 100.98 8.85 2.35 0.96 B+// (puHaHCbI
Ypancu6K 60-04 3000 R 8.50  06.10.11 03.07.14 35.7 100.58 | 0.11 390 000 100.35 100.65 8.34 211 1.34 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 7.0 106.38 | 0.58 105.30 106.00 5.10 7.73 0.51 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 58 105.62 104.50 105.20 4.50 7.79 0.46 B+// (buHaHCbI
Ypancu6Ks 3000 R 850  19.01.12 19.01.12 58 100.88 100.83 6.70 4.20 0.45 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 2.7 101.02 100.21 101.00 5.36 4.96 0.21 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 11.9 104.29 50 000 105.05 105.50 7.24 5.62 0.88 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 24.0 @ 450 103.03 103.00 108.00 6.34 4.36 1.68 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 23 100.67 101.00 101.20 3.70 3.62 0.18 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715 27.0911  26.09.13] 15.09.20 26.0 @ 111.2 @ 101.64 101.50 102.25 6.40 3.51 1.88 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 520 & 112.2 99.00 120 002 100.25 101.00 791 3.78 3.38 /Baa2/BBB aHepreTMKa
®CK EQC-08 10000 R 715  27.0911  26.09.13 15.09.20 26.0 @ 111.2  101.59 101.50 102.25 6.43 3.51 1.88 /Baa2/BBB aHepreTMKa
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 76.0 & 1122 @ 101.15 = 0.10 4500 100.50 101.25 7.67 3.84 4.62 /Baa2/BBB JHepreTuka

tO0Taiip-® 05 1500 R 9.50  27.10.11 21.07.16 60.6 TpaHcnopt




Fixed Income Daily 01.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 51.0 @ 111.2  101.75 = 0.15 21389 101.50 102.22 7.37 3.80 3.31 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 76.0 @ 1122 @ 101.25 90 500 101.00 101.25 7.87 3.94 4.59 /Baa2/BBB aHepreTuka
®CK EQC-13 10000 R 8,50  03.01.12 22.06.21 1205 = 103.15 = 0.70 1525 945 102.80 103.15 8.19 411 6.38 /Baa2/BBB aHepreTMka
®CK EQC-19 20000 R 795 19.01.12  18.07.18] 06.07.23 85.0 | 1453 @ 100.60 = 0.50 1128 001 100.45 100.59 7.98 3.94 5.08 /Baa2/BBB JHepreTuka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12, 12.06.13 11.0 228 100.07 99.90 6.25 311 0.81 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718  25.10.11 22.04.14 33.3 100.25 100.20 100.35 7.27 1.79 2.34 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013 22.04.14 270 @ 333 100.78 100.00 100.90 7.73 1.96 1.92 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 121011 12.10.11 25 100.15 100.22 100.34 6.50 1.77 0.19 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 3.0 20.9 100.40 1 100.40 100.55 6.49 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 17 200 100.90 101.00 7.16 191 1.22 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 9.0 455 102.15 40151 101.70 102.15 6.08 220 0.70 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14, 17.0 @ 35.1 100.30 100.36 100.55 8.29 4.18 124 B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 17.0 = 35.1 100.40 11000 100.36 100.44 8.21 417 124 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 110 354 101.10 11000 101.11 101.35 8.05 4.56 0.83 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 27.8 100.27 1 100.11 100.27 8.27 4.10 1.93 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.04.12 21.0415 9.0 @ 454 96.01 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.12.12 4.0 16.5 102.50 9124 102.30 102.60 9.17 8.03 0.33 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50 08.09.11 04.09.14 37.8 100.00 1 100.00 100.05 12.00 2.87 2.33 (buHaHCbI
tOHMKpeanbaHk-04 10000 R 700 151111  16.11.12, 10.11.15 16.0 @ 522 100.98 101.00 101.40 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 @ 49.8 101.26 101.01 101.35 6.96 3.69 1.80 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 13 100.00 notpeb. ToB.
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 20.2 107.50 100.00 7.86 2.90 141 TpaHcnopt
0Taitp-® BO-2 1500 R 1250 27.09.11 26.03.13 20.2 10749 | 0.24 105.01 107.00 7.87 2.90 141 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 291 103.64 95.01 103.85 8.00 227 2.00 TpaHcnopt
0Taitp-® B0-4 1500 R 9.000 28.09.11 26.03.14 324 101.05 28 143 101.00 105.00 8.83 2.22 2.19 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 324 101.10 | 0.10 186 579 101.10 101.50 8.81 2.22 219 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 256 102.17 150 000 101.50 102.29 7.24 4.03 1.79 BB/ aHepreTuKa

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 74 102.79 101.75 102.85 5.65 5.00 0.56 BB/ 3HepreTMka




Fixed Income Daily 01.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  22.09.11 20.12.12 17.0 93.05 0.30 15095 92.81 93.05 15.05 2.33 1.14 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 58.0 100.72 100.75 101.10 751 3.96 293 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 9.7 101.00 6.43 373 0.73 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 34.7 102.73 101.00 103.00 6.46 4.00 1.70 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 3.0 100.46 100.30 101.00 5.88 2.56 0.23 /BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 16.1 102.62 101.95 102.50 5.30 2.98 0.63 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 412 102.30 10 000 102.20 7.39 2.13 1.68 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 1.0 100.26 100.00 100.45 4.79 2.04 0.08 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 16.3 102.80 102.70 6.21 217 0.93 BB-// MyHULMNAnbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 23.3 104.30 10 000 103.40 104.60 6.91 2.39 124 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 58.5 | 102.50 175000 102.40 102.70 7.72 1.99 3.37 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 95 102.86 102.30 102.75 5.27 4.70 0.61 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 473 | 105.98 6.79 2.33 1.82 BB-// MyHULaNanbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 221113 28.2 101.98 6.93 3.96 1.59 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.9 96.99 0.39 94.00 99.98 7.49 3.88 3.01 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 39.2 100.50 100.00 101.70 7.26 3.87 2.29 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 15.6 104.18 = 0.18 104.00 104.15 5.68 2.60 0.77 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 40.8 114.09 111.75 116.00 719 5.24 2.67 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 36.3 102.25 117172 102.30 102.76 6.61 3.94 2.55 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 475 | 100.86 101.00 101.90 712 3.98 321 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 111 10245 @ 0.05 25001 102.25 5.28 3.92 0.85 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 132.3 | 92.60 43222 92.00 92.60 7.92 4.33 6.97 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 71.6 99.00 1502 98.40 99.05 7.52 4.05 4.49 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 4.7 101.45 1 101.20 101.45 4.23 3.95 0.37 BBB/Baa1/BBB | MyHULuMnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 255 | 102.75 65 650 102.68 102.75 5.96 3.92 1.81 BBB/Baa1/BBB | MyHULynanbHbii
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 135 | 10244 37901 102.30 102.44 5.31 3.94 1.00 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 62.7 99.44 64 001 99.10 99.44 741 4.06 3.97 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 225 | 116.89 | 0.09 116.32 118.45 5.45 3.24 1.55 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 34.8 117.81 0.26 579 020 117.55 117.80 6.30 3.00 2.28 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 28.8 120.37 120.20 120.90 5.87 3.14 1.93 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110 000 R 8.75  23.08.11 23.11.18 89.1 107.13 107.45 7.75 2.06 5.07 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 33.1 101.50 31131 101.46 101.60 751 3.93 228 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 228 | 102.71 102.66 102.75 6.80 4.37 112 /B1/oto3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 7.7 105.45 5.54 7.95 0.41 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 28 100.73 100.10 101.90 4.45 3.81 0.22 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 159 | 101.65 101.00 102.05 5.79 3.90 0.74 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6.200 10.08.11 09.11.11 34 100.62 5500 100.50 100.63 4.05 1.54 0.27 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 58 104.19 577294 3.00 2.85 0.45 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 20.2 110.61 0.09 3443 657 110.60 110.72 5.40 2.70 145 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 14.9 107.31 17001 107.25 107.35 5.19 2.62 1.10 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 37.3 116.15 1151 115.85 116.30 6.23 5.15 242 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 20 101.25 297 000 100.96 100.98 241 4.92 0.16 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 40.5 | 105.35 | 0.00 2914 677 105.25 105.37 6.39 3.83 2.78 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 18.1 102.53 99 000 102.47 102.53 543 3.48 1.37 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 12.3 101.90 = 0.01 2425019 101.80 101.90 4.96 3.35 0.92 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 48.2 100.41 0.01 192 976 100.40 100.47 6.88 3.42 3.30 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 31.9 102.30  0.05 50 000 102.29 102.40 6.22 4.54 222 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 545 | 10145 87 345 101.42 101.50 7.09 3.61 3.64 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 18.6 101.87 75000 101.87 101.90 5.48 3.40 1.36 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 46.8 100.86 = 0.01 20002 100.86 100.90 6.85 3.59 3.19 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 154 100.80 30661 100.68 100.80 5.30 5.95 115 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 11.6 101.18 |+ 0.08 1104 101.10 101.18 4.91 1.50 0.89 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 24.0 100.15 882373 100.85 101.00 6.16 1.52 1.76 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 412 11490 = 0.03 50 000 114.85 115.00 6.43 243 2.70 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 61.1 99.30 41670 99.11 99.35 719 3.46 3.91 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750 22.09.11 15.03.18 80.7 10045 = 0.30 373 503 100.33 100.50 7.54 3.72 4.85 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 118.2 1 100.30 | 0.36 395 330 100.21 100.35 7.70 4.07 6.40 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 71.6 100.30 © 0.15 205 707 100.30 100.40 747 3.96 4.49 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 125 | 101.74 200 000 101.56 101.77 4.68 3.92 0.49 BBB/Baa1/BBB |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 86.3 97.20 100 021 97.29 97.50 7.67 3.59 5.00 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 61.1 97.85 6773 453 96.50 98.20 7.26 1.78 3.60 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 125.7 1 93.00 20012 93.00 96.45 8.22 214 6.21 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 93.0 75.25 466 000 74.00 76.50 8.01 4.44 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 2986 | 90.25 2 90.00 90.85 7.96 3.81 10.21 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 85.6 89.75 1 89.74 90.00 7.69 3.89 4.90 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 011211 27.11.14 40.6 102.20 10 000 101.00 7.16 4.29 217 MyHULMNANbHbIA
CamapO6n 3 4500 R 760  11.08.11 11.08.11 0.4 100.15 | 0.06 100.00 100.19 3.39 1.89 0.03 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 65.0 100.66 57 100.00 100.70 747 1.86 2.88 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 109 101.50 = 0.95 18 100.55 5.36 1.7 0.83 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.300  22.09.11 19.12.13 29.1 103.40 4960 103.40 103.60 6.09 2.24 0.96 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 217 111.43 110.70 543 2.52 1147 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 525 | 102.01 101.40 102.20 7.34 3.79 345 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 20.7 101.78 = 2.78 99.00 102.99 6.14 1.95 0.87 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 700 26.12.11 26.12.11 5.0 100.71 100.30 100.70 5.28 3.48 0.39 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 700 171211 171212 16.9 100.79 100.80 101.00 6.30 3.48 0.96 1/BB- MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 284 107.15 716 106.50 107.20 6.45 3.06 1.15 //BB- MyHUL@NanbHbIi
Yomypus-2 1500 R 840 17.01.12 15.07.12 11.7 | 102.36 101.25 5.93 4.14 0.89 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 52.7 103.10 140 002 103.00 103.80 7.70 4.25 2.88 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 24.08.11 25.08.13 253 | 102.25 100.10 6.89 2.00 141 MyHULMNANbHbI
Yysawwms-06 1000 R 724 18.10.11 17.04.12 8.8 101.00 149 99.51 102.50 5.94 1.79 0.67 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.16.  06.09.11 04.06.13 225 | 104.00 1 101.40 104.00 6.10 220 124 /Ba2/ MyHULMNANbHbIA

Yysaluna-08 1000 R 8.00/ 14.09.11 15.06.14 351 | 101.55 101.15 101.55 7.21 1.96 242 MyHULMNanbHbIi




Fixed Income Daily 01.08.11

d‘b YPANCVIE

| KanuTAn

PbIHOK py6neBbix o6nurauum
fara MecsiueB ao Toprossii p s %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa = ocepThl | noraw | odpT  noraw (ocH+PTC) nokynka | npopaka = ocpT | noraw | Tekyw = €T FImis

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
Akyt-07 06 2500 R 7.80 20.10.11 17.04.14 331 102.10 275 101.10 102.10 6.91 1.90 1.86 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975 22.09.11 19.09.13 26.1 104.60 104.50 105.20 6.64 232 1.31 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 586 | 101.93 102.10 102.35 752 1.97 325 BB//BB- MyHULMNanbHbIi
$pO6n-09 3000 R 825 18.08.11 16.05.13 219 | 10248 102.30 103.15 6.58 2.01 1.35 BB-// n
SApO6n-34010 3000 R 8.00  18.10.11 15.04.14 330 | 101.80 449 101.50 102.00 712 1.96 210 BB-// ]




Fixed Income Daily 01.08.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Ak bars-12 225§ 1025  03.12.11 03.12.12 164 | 108.36 381 473 1.25 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 1.4 | 10412 | 0.12 3.52 3.94 0.87 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 232 | 10831 | 0.6 463 427 1.74 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 443 | 107.04 | 0.30 5.82 3.74 3.07 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 7.0 | 678 @ 101.86 5.24 4.24 0.53 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 750 | 10551 | 0.22 6.76 3.73 474 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1187 | 101.76 | 0.44 6.57 3.81 6.68 BB+/Ba1/BB-  GaHku
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 440 | 11030 | 025 6.62 448 2.96 BI/B+ cblpbe
Alrosa-14 500 § 888  17.11.11 17.11.14 402 | 11476 | 0.07 4.05 387 2.86 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 112.8 | 110.08 | 0.46 6.30 3.52 6.59 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 § 1050 25.01.12 25.07.17 729 | 10327 10.92 5.08 429 [Ba3/ GaHKu
BoM-13 500 § 7.34 134111 13.05.13 218 | 10531 | 0.02 422 348 1.65 BBB-/Ba2/ GaHkm
BoM-15 300 § 750  25.11.11 25.11.15 52.7 | 100.18 | 0.19 744 3.74 3.59 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 440 | 10544 | 0.14 5.03 3.18 313 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 704 | 100.28 6.75 3.39 4.65 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 220 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 386 | 11073 | 0.16 3.75 333 278 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 140 | 103.05 = 0.01 5.09 3.82 1.06 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 82.1 | 10046 = 0.26 6.66 3.36 5.26 BB-/B1/B meTannyprs
Evraz-13 1050 § 888  24.10.11 24.04.13 212 | 10886 | 0.1 3.56 4.08 1.59 BB-/B1/B meTannyprs
Evraz-15 750 $ 825 10.11.11 10.11.15 522 | 11096 = 0.30 5.35 372 3.57 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 820 | 11581 053 6.56 4.10 4.98 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 16.6 | 102.18 2.87 4.46 1.30 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 151111 15.11.12 15.8 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 194 | 111.58 | 0.02 217 4.31 145 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 275 | 106.89 @ 0.08 331 6.16 2.05 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 241 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.11 11.04.13 20.7 | 10852 | 0.06 220 3.38 1.58 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.11 31.07.13 244 | 11011 0.08 231 341 1.82 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 314 | 10432 0.02 322 4.82 240 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.11 31.07.14 366 | 11435 | 0.34 3.20 3.57 261 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 39.7 | 10562 0.09 347 5.08 2.92 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 46.8 | 106.77 | 0.08 3.90 5.50 3.46 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 429 | 113.76 1.78 714 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 528 | 105.87 | 043 362 240 3.86 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 648 | 110.06 = 0.64 4.09 2.82 451 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 68.8 | 103.34 | 0.13 4.40 497 4.87 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 763 | 10456 @ 0.19 4.53 520 5.17 BBB/Baa1/BBB |cblpbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 79.7 | 11053 | 0.12 4.64 5.98 5.31 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 816 | 12081 | 1.25 4.51 3.37 5.22 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231011 23.0412 23.0419 9.0 | 942 | 12859 @ 135 3.60 0.81 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 720 01.08.11 01.02.2C 1036 | 111.8C | 0.98 2.92 3.22 2,68 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 129.1 | 109.33 | 0.92 5.34 2.98 7.58 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11] 28.04.14  28.04.34 330 & 277.0 | 127.66  1.64 3.38 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 317.2 | 11204 | 167 6.34 325 | 11.99 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 233 | 10867 | 0.05 3.22 3.65 1.78 /Baa3/BB GaHkm
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 412 | 10563 | 0.17 444 2.96 3.02 /Baa3/BB GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 506 | 105.65 = 0.21 497 3.08 3.55 [Baa3/BB GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 58.2 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 241 | 104.00 | 0.02 3.52 270 1.87 BBB/Baa1/BBB | cbipbe
HCFB-11-2 450 § 1175 11.08.11 11.08.11 0.4 BB/Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 321 | 10331 | 0.26 5.63 3.39 233 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.08.11 15.02.13 189 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 59.7 | 10223 | 0.10 7.20 3.79 4.00 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 3.1 105.33 -10.84 | 439 0.27 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 52.1 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 398 | 109.83 | 0.09 3.18 2.90 293 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 71.3 | 10942 | 0.33 4.51 2.90 4.88 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 100.7 | 111.81 | 0.23 5.46 324 6.22 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 113.0 | 10415 | 0.25 5.55 2.94 6.98 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 132.2 | 107.00 | 0.27 5.78 3.1 7.7 BBB-/Baa2/BBB- |cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 56.2 | 98.80 | 0.03 10.70 5.25 345 B+/B1/ GaHKu
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 60.6 | 100.89 = 0.11 6.29 322 4.20 BB-/Ba3/ meTannyprus
Moscow-11 374 € 6.45  12.10.11 12.10.11 25 100.88 2.01 6.39 0.20 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 63.7 | 10204 = 0.09 4.56 4.96 4.45 BBB/Baa1/BBB  MyHMLMnamnbHbIi
MTS-12 400 $ 800 28.01.12 28.01.12 6.1 10269 = 0.01 2.52 3.90 0.49 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 1084 | 11487 | 0.23 5.87 3.75 6.56 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 89 | 102.99 -0.51 3.88 0.55 B/Ba3/ Xummst
NKNH-15 200 § 850 221211 22.12.15 536 | 97.96 | 0.00 9.50 4.34 2.02 B/Ba3/ Xumust
NMTP-12 300 § 7.00  17.11.11 17.05.12 98 | 102.82 | 0.02 3.39 3.40 0.77 /Ba1/BB+ CcepBuC
NOMOS-12 200 $ 925  17.12.11 17.12.12 16.9 | 106.74 | 0.05 4.18 433 1.29 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 272 | 10193 | 0.07 5.56 3.19 2.02 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.10.11 21.10.15 515 | 10591 | 0.19 7.10 413 344 B-B1/ GaHkun
NOMOS-16 125§ 9.75  20.10.11)  20.10.11  20.10.16 3.0 | 637 | 101.75 1.91 479 0.22 BB-/Ba3/ GaHku
Novatek-16 600 § 533 03.08.11 03.02.16 550 | 10479 | 0.69 4.15 2.54 3.90 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 1159 | 107.12 | 0.91 5.04 3.08 6.97 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75/  20.10.11 20.10.11 28 10110 0.23 3.77 4.33 0.22 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 10.0 = 103.71 491 4.64 0.78 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 239 | 11062 | 0.00 4.99 4.86 1.78 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 334 | 100.30 = 0.09 6.08 3.07 245 BB-/Ba2/oTo3BaH | GaHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 466 @ 11826 | 0.22 7.20 5.39 3.04 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.01.12 08.07.16 602 | 11445 021 7.68 4.92 3.83 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-18 100 $ 1250 31.07.11 31.01.18 793 | 11025 0.05 11.28 5.67 4.18 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 221111 22.05.12 9.9 102.70 |+ 0.09 4.09 3.65 0.78 /B1/B+ Cbipbe
Renaissance-16 3258 11.00  21.10.11 21.04.16 576 | 10124 | 0.29 10.65 543 3.52 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 204 | 10648 | 0.02 8.73 6.10 1.44 B/B3/B GaHku
Rosbank-12 130 § 9.00 01.01.12 01.07.12 1.3 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 9.2 | 102.89 2.31 6.09 0.74 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 219 | 107.68 | 0.04 2.76 3.33 1.68 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 202 | 101.93 | 0.02 6.25 368 1.50 BBB/Baa1/ GaHKm
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 300 10876 @ 0.15 3.38 3.28 2.26 BBB/Baat/ GaHkm
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 349 | 11472 024 3.55 3.92 2.54 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 2.0 | 627 = 100.37 | 0.00 429 347 0.14 BBB/Baa1/ GaHKu
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 56.4 | 104.58 7.51 4.16 3.68 BBB/Baat/ GaHkun
Rosselkhozbank-17 1250 § 6.30 15.11.11 15.05.17 706 | 107.57 | 037 478 2.93 481 BBB/Baa1/ GaHku
Rosselkhozbank-1t 1000 § 775 294111 29.05.1¢ 832 11615 | 0.56 493 3.34 5.36 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 119.9 | 101.54 = 0.33 5.79 2.96 7.32 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 51.7 | 10221 @ 0.03 7.38 3.86 3.38 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 457 | 10342 | 027 2.66 175 347 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 85.1 | 14325 0.10 387 384 5.30 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 80.5 | 10542 @ 0.05 6.82 3.72 5.01 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 106.6 | 10550 = 0.66 4.24 237 7.01 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2058 | 178.50 5.54 3.57 9.20 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2273 | 119.60 | 0.02 413 3.14 5.49 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 534 | 10147 | 0.11 8.46 437 3.54 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 65.1 | 100.75 10.93 4.84 391 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574  03.10.11 03.04.17 69.2 | 10720 049 430 268 AT7 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2393 | 101.80 | 0.56 742 368 9.99 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 36 | 10141 1.08 2.92 0.29 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 219 | 10801 | 0.03 1.92 3.00 1.69 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.01.12 02.07.13 235 | 10818 | 0.02 211 2.99 1.82 BBB/Baa1/ GaHKu
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 401 | 10219 | 0.04 217 342 3.05 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 48.0 | 106.00 = 0.23 3.84 259 3.53 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 750 | 10438 | 047 457 259 5.13 BBB/Baat/ GaHkm
Sberbank-21 1000 § 572 16.12.11 16.06.21 120.3 | 100.37 | 043 5.65 2.85 743 GaHkm
Severstal-13 1250 § 9.75  29.01.12 29.07.13 244 | 11156 | 0.05 3.70 437 1.84 BB-/Ba2/BB Chblpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 332 | 11263 0.06 428 411 238 BB-/Ba2/BB cblpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 60.8 | 10091 | 0.11 6.04 3.10 4.24 BB-/Ba2/BB cbipbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 76.0 | 10239 | 0.30 6.23 3.27 497 BB-/Ba2/BB Chipbe
SINEK-15 250 § 770 03.08.11 03.08.15 489 | 10899 | 0.19 5.19 3.53 3.34 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 761 | 100.64 = 047 525 267 5.18 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 332 | 10299 @ 0.07 10.20 5.58 2.24 GaHku
TMK-11 600 $ 26.11.37 29.07.11 0.0 100.07 /B1/B npon3BoACTBO
TMK-18 500 $ 7.75  27.01.12 27.01.1€ 79.1 10462 = 0.51 6.36 3.70 5.09 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 140 | 10298 = 0.02 343 297 1.08 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 19.8 | 108.31 2.25 3.46 150 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25 ~ 02.08.11 02.02.15 428 | 109.55 | 0.17 3.34 2.85 308 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 60.5 = 11430 = 0.19 4.28 3.28 420 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 68.7 | 109.88 = 0.26 4.61 3.02 464 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 80.6 = 11591 0.24 5.02 3.40 513 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.11 02.02.20 1037 | 111.98 | 0.29 547 3.24 6.25 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 72.7 | 101.99 11.23 5.15 425 B1/ GaHKu
Transneft-12 500 $ 6.10 27.12.11 27.06.12 1.1 | 10419 | 0.01 1.45 2.93 0.89 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 114 | 10220 2.92 263 0.88 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.08.11 07.08.13 247 | 111.09 | 0.02 2.07 347 1.84 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.09.11 05.03.14 31.7 | 10715 0.07 2.80 2.65 2.38 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 855 | 12454 | 045 4.57 349 5.29 /Baa1/BBB Cbipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 5.1 103.35 3.85 5.80 0.41 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 37 | 101.06 445 8.21 0.29 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 225 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 555 | 10043 = 0.05 361 3.73 413 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 769 | 10321 | 0.72 4.85 264 5.26 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.9 | 108.76 = 0.63 5.64 317 6.71 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1743 | 10476 = 1.58 6.29 324 9.10 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 28 | 10149 | 0.04 1.83 413 0.23 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 214 | 107.76 | 0.01 3.75 3.89 1.61 /Ba3/BB- Tenexom
Vimpelcom-14 200§ 425 29.09.11 29.06.14 355 | 101.51 3.72 1.05 270 /Ba3/BB- Tenexkom
Vimpelcom-16 600 $ 825 231111 23.05.16 58.7 | 109.93 = 0.21 5.85 375 3.94 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 55.0 | 10379 @ 0.25 5.53 3.13 3.77 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 68.1 | 100.57 = 0.04 6.13 4.18 4.64 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 822 | 11319 | 0.08 6.66 4.03 5.03 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 1159 | 10348 | 0.12 7.24 3.74 6.47 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1289 | 100.26 = 0.03 7.46 5.03 7.19 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 72.0 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 50.8 | 100.10 = 0.34 6.17 3.10 3.55 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 25 | 101.14 1.80 3.71 0.20 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 153 | 10530 @ 0.01 2.29 3.14 1.19 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 16.3 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 250 | 102.04 2,94 3.92 1.91 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782  04.08.11 04.02.15 429 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 438 | 10640 | 0.22 4.51 3.04 3.13 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 554 | 10110 & 0.07 3.94 420 4.08 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11) 28.05.13 29.05.18 220 = 832  106.97 | 047 2.93 3.21 1.7 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 80.0 | 10340 @ 0.46 5.69 3.05 5.21 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 § 513/ 27.05.12 27.05.16 58.8 | 102.23 0.84 4.54 5.01 421 BBB//BBB (hMHaHCbI




Fixed Income Daily 01.08.11
IV YPANCUIE | KanunTAN

PbIHOK eBpoOGnMrauumn
[ara Mecsiues fo Kotuposku [oxoaHocTb, %
Bbinyck O6vem, Kynow, % LeHa | Uam. Toproswii Peop, Peiiruur Cextop
MIH KynoHa | odepTbl = moraw | ocpT | moraw 06bem, T nokynka | npojaxa = odpT | noraw | Tekyw = NeT FIMIS
EBPOOBJIUTALN
VTB-20 1000 § 6.55  13.10.11 13.1020 1121 | 10240 | 037 6.20 3.20 6.75 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020112 020715 02.07.35 480 2913 | 106.10 = 0.89 454 294 3.46 BBB/Baa1/BBB  |GaHku




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

Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproean

PykoBopguTens ynpasneHus

Cepren LLlemapnoB, she _sa@uralsib.ru

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

EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

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

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

YnpasneHue Toprosnu

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

ynpaBneHme Nno pblIHKaM J0JITOBOro Kanutana

KopnopaTuBHble BbINycku

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

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

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

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru

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

Onbra CtenaHeHko, stepanenkooa@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

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

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

JonroBble obs3aTenbCcTBa

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

fOpuit fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

AHppen Kynakos, kulakovan@uralsib.ru

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

JKOHOMUKA

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

BbaHkn

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

AHanus PbIHOYHbIX AAaHHbIX

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

Makcum Hepgosecos, nedovesovmv@uralsib.ru

AHIMMNCKNNA A3bIK

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

AnsanH
AHrenvHa LLlabapuHoBga, shabarinovav@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

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

dneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru

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

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

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

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

PepakTopckas rpynna

Pycckni 93bIK

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

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