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CTPATEIrMA

BHELLHWIA PbIHOK

CerofiHs pblHKM OXMAAIOT AaHHbIX MO pbiHKY Tpyaa CLUA. Ha MnpoBbIx niolazskax pocT npofosxa-
€TCA, YHaCTHUKM PacCHUTBLIBAIOT Ha MPUHATME y>Ke 3aBTpa HOBOro MakeTa Mep Mo CTUMYNVMPOBaHWMIO
3KOHOMWKM. HO KapTWHY PbIHKOB TPYAHO Ha3BaTb 6e300na4yHor — [OXOLHOCTU rpeyeckmnx rocbymar
BHOBb CTanM PacTy. 3a CHET CY>XXEeHUS CNpefa PoCcUMNckme eBpoOOHAbI CHU3UIUCH B LieHE. ..... CTP. 2

BHYTPEHHUM PbIHOK

[opa3melleHue yveTbipexnetHx OM3 25079 npowno yxe Oonee yaayHo, Yem ABa Npeablayuimx
aykumoHa no OP3: MuHbUHY yaanocs npoaath NOfoBUHY NpeanoxeHHoro obbema (12,9 mnpg pyo.
13 25 mnpg py6.). Obuiero TpeHaa B cerMeHTe rocbymar BHOBb He COXMIOCh, HO NokKynaTenu npe-
OBNAMAMMN HA PBIHKE.  euiiiitieeitie ettt e et ette et e ettt e et e et e e et e et e e e st e e e be e e sbe e e bseente e e aseeteeeaae s crp. 2

JIVKBMAHOCTb BbIPOCNA, OAHAKO AMHaMMKa cTaBok MBK okasanacb pasHoHanpasieHHow. CerofHs
KoMnaHun BbinnadmeatoT HAMN v akumsbl, 1 NMKBUOHOCTL, CKOpee BCero, COKPaTUTCH, YTO NpuBedeT
K POCTY CTaBOK M K. o crp. 4

CoBkomaioT (BBB-/BAA2 /BBB-)

KomnaHus npeteHayet Ha 50% AOXOA40B OT NiaHMpylollerocs B Agekabpe pa3melleHns npuHaane-
Xawmx rocypapctey 25%+1 akuma. TATUAeCATUNPOLEHTHas OONS MOXET COCTaBWUTb Mopsaka
500 MAH JonN., ecnu Xe rocyapcTBo HaCTOUT Ha M3HavanbHO MnaHmpoBaBLenca gone B 20%, 1o
KoMnaHWs nony4mt okonio 200 MAH Jonn., 4To B NoboM cryyae No3UTUBHO ANf ee (hUHAHCOBOro
npoduns. Cnpea eBpoobnmraumin KomnaHnm K 6nmnskomy no Aopaumm Beinycky PX/, Ha Hall B3rnsa,
B CPEAHECPOYHOW MEPCMEKTUBE [OJIKEH DbITh YIKE. ..oviiiiiiiiiiiieiiieiieeieeeie et cp. 5

Mo paHHbIM Pocctata, B 1 n/r 2011 r. cyMMapHble MHOCTPAHHbIE MHBECTULMM B PoCcuIo AOCTUMN
87,7 mnpa monn., 41o B 2,9 pasa npeBbILIAeT COOTBETCTBYIOLLMIA NMOKa3aTeSlb Npownoro roga. Mps-
Mble MHOCTPaHHbIe NHBECTULMY COCTaBUNM 7 MIPL JONN., yBenn4mBeLInCG Ha 29,8% rof k rogy. Ha-
MOMMHaeM, 4YTo Terepb Mbl OyaemM MCNonb3oBaTh B CBOMX pacyeTax AaHHble LIb PP, nockonbky cHmnTa-
eM 1x bonee HageXHbIMN.

RUSSIAN INFORMER

HoBoCTM M KOMMEHTapu1, OTHOCALUMECH K PbIHKY akuuii, CM. B HalleM eXeOHEBHOM MW3JaHuM
Russian Informer.

Bloomberg: USIB <Go>

WHTepHeT: www.uralsibcap.com |

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

BHeWHVH PbIHOK

XKpem paHHbIX Mo pbIHKY Tpyaa. CerofHs, Kak 0bbI4HO B 3TOT AeHb Hedenu, byneT onybnMkoBaHa HepesibHas CTaTUCTUKA
obpaueHn 3a nocobuamn no Gespabotmue B CLUA, 4MCno KOTOPbIX, Kak NpennonaraeTcs, CHU3UNOCb Ha 3 TbiC. Lpyrom
BAXKHOW CTaTUCTUKM CErOfAHs He OXMOAETCs, a PbIHKM MEeXIy Tem Mo-npexHeMy npebdbiBaloT B 3MMOpUN 1 OBUXYTCH BBEPX.
OfiHa 13 NPUYMH — HaZeXAa Ha TO, YTO B CBOEM 3aBTpaLUHEM BbICTynneHun rnasa GPC beH bepHaHke 0OBLABUT O Havae HOBOro
3Tana KoMMYeCTBEHHOTO CMsrdeHus. Mbl yxe BblCKasblBanm MHeHME, YTO o4epefHOr MakeT MOMOLLM B UTore OyaeT MpuHAT,
O[HAaKO €ero MexaHW3Mbl, BeposTHO, ByayT oTnmyatbcs oT KC-2, Mockonbky MpsiIMOM Bbikymn rocbymar ¢ pbiHKa He okasan
OXMIABLUIErOCs BO3AENCTBNS Ha peasibHbI CEKTOP 3KOHOMMWKW, TaK U He 3anyCTuB B MOSIHOW Mepe MaxOBWK 3KOHOMWYECKOro
pocTa. Byepa M1poBble pbIHKM BHOBb 3aBepLUMN AeHb MNOBbILEHWEM, KOTOpPOe B cpefHeM coctaBuno 1,5%. 3onoTo otcTynnno ¢
PeKOPAHbIX BbICOT — LEHa TPOMCKOM YHUMM CHM3Mnack Ao 1 735 gonn., Toraa kak B MOHedenbHWUK Oblfl 3aduKCMpoBaH ee
NCTOPUYECKUIA MaKCUMYM Ha ypoBHe 1 897 ponn. MNopdepxXKy amepuKaHCKMM (hOHAOBLIM MHOEKCAM OKasanu U OaHHble 06
obbeme 3aka3oB Ha TOBapbl ANIUTENBHOIO MOSIb30BaHWSA, KOTOPblE MPEeB3OWAN OXMAAHWS pbiHKa. OOHAKO KapTUHY PbIHKOB
HMKaK He Ha3oBellb 6e3001a4HOM — OXOOHOCTU rpeveckx OOHOOB BHOBb CTaNlM PacTu, U CTaBKM MO ABYXIETHUM 0bivraumsm
NOAHANNCL A0 pekopaHoro ypoBHs 40,5%, a no gecatmnetHnm — Ao 17,1%. BoamoxHo, ELLB npuaetcs eule 6ornblie cMecTUTb
aKLEHT Ha BbIKyM rpeyeckix rocbymar, Mockosbky B MocnefHee Bpems perynstop cocpefoToqmncs Ha MCNaHCKMX N UTanbaHCKNX
OoHAax, YTO MO3BOMMIIO CHN3UTb X JOXOAHOCTU.

EBpoGOHAbI, BOMpekn BceMy, MPOAOSHKaNN CHUXKaTbCs. Buepa cnpen MHAMKATMBHOMO CyBepeHHOro Bbinycka Russia’30 k
10UST BHOBb onycTuncs Huxke 200 6.1., cy3mBLWIMCG Ha 13 6.n. 4o 193 6.1., a UeHa poccnnckoro BeHYMapKka ynana eule Ha
176.n. po 118,7 % oT HOMWHana. Ha obwemM MNo3nTMBHOM (DOHEe CNPOC Ha 3alMTHblE aKTWUBbLI CHWU3WNCA, OOXOLHOCTb
OeCATUNETHUX Ka3Ha4YemcKnx obnuraumi Belipocna Ha 15 6.n. Ao 2,3%. Ha M1MPOBbIX pbiHKaX y>Ke He NepBbil AeHb Habntogancs
POCT, OAHAKO M3-3a Cy>XeHUs crpefa POCCUNCKIMe eBPODOHALI ONATb OKa3anuch Nof AaBneHemM npofaBLoB. CpefgHee CHUXeHMe
LieH B CyBEpeHHOM cermeHTe coctaBuno 30 6.n. B HedbTerazoBom cektope eBpoboHAbI Ma3npoMa ynanu B LieHe elle B cpefHeM
Ha 35 6.n., BbINycKK JNIYKOWIa — Ha 47 6.n., THK-BP — Ha 27 6.1., eBpoboHasl HOBATIKa, KoTopble HakaHyHe He MoAHUHUIINCh
TPeHay W BbIPOCIM B LieHe, BYepa nogelleBenn B cpeaHeM Ha 65 6.n. Bymary MeTannyproB CHM3MAUChL B LieHe elle Ha 40—
45 6.n. KoTnpoBKkM eBpobOHA0B BeiMnenikoma B o4epefHon pas ynanu Ha 50 6.n. EBpoOoHAb! Takmx GaHKOBCKMX MPaHoB, Kak
B2, PCXb 1 BTB, nofeluesenu B cpenHeM Ha 35 6.1., notepu bymar CobepbaHka Oblnn He CTONb BENWKN U B CPedHEM COCTaBUNU
22 6.n. Ha pblHKax A3MK cerofiHs yTpoM Habniogaetcs pocT. OAHAKO CHXKatouMecs dhblovepchbl Ha aMepuKkaHckme hoHa0BbIe
WMHOEKChI U LeHbl Ha HedTb He MO3BONAT POCCUIMCKMM MIOLLaAKaM HaYaTb AeHb B Mtoce.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

AykumoH no Od3: yxe nyyuwe. Byepa MuHDUH B xo4e ayKLMOHA NpPeafioxXun MHBeCTopaM YeTbipexneTtHne O®3 25079 B
obbeme 25 mnph pyb. B cpaBHeHWM ¢ ABYMS MpefbloylwyMu aykumMoHamMmy no OM3 pe3ynbTaT HbIHELIHEro HermoxXon: cnpoc,
KoTopbIN cocTaBun 12,9 mnpn py6., Obin yooBReTBOpeH MpakTMYeckm MOSHOCTbIO, B WUTore Oymar ypanocb npofatb Ha
12,5 mnpa pyb. CraBka Mo cpeaHeB3BelWEeHHOW LeHe poctvrna 7,25%, TO eCTb ayKUMOH MpoLlen Mo BepxHen rpaHuvue
0ObABNEHHOrO HakaHyHe AnanasoHa 7,2-7,25%. Takum 06pa3om, MHBECTOPbI MOMyYMnM Aaxe HeDOmblUyld NpeMuio Ko
BTOPUYHOMY PbIHKY — B pa3mepe 1 6.M. Ycnex BYepallHero aykuMoHa CBf3aH C TeM, Y4TO B 3TOT pa3 MunH®OUH pa3mellan BecbMa
npviBneKaTenbHylo Alopauuio: MmoandbuumpoBaHHaa aiopauma OM3 25079 coctasnsget 3,1 roga, B TO Bpems kak Ha ABYX
npeabiayLWwmMx ayKLMoHax Npeanaranmce ANnHHbIe BbIMYCKN — ceMb 1 AecaTb neT. Kpome Toro, cuTyaLms Ha pbiHKaXx M3MeHWUNach
B NYYLWYIO CTOPOHY — WMHBECTOPbI BOCMPAHYNM OYXOM B OXWAAHWM HOBbIX Mep MO noadepxke 3KoHomuku. OD3 25079
WNHTEPECHbI B MEPBYIO ovepeb TeM, YTO HAXOOATCA Ha CaMOM KpyToMm oTpeske kpmson OM3, HakNOH KOTOPOW BCE eLle OYeHb
BeNMK. [MOKynka BbiMycka MO3BOMAET MHBECTOPaM MOMyyaTb HEMOXOM [OXOA 33 CYET MPOCTOro CKaTbiBaHWUA MO KPWBOW,
yAep>K1Bas No3uLMio B CpeHe- 1 AONTOCPOYHOW NepCrekTmBe.

TpeHpaa no npexHemy HeT. Buepa B cerMeHTe rocobnuraunin Urpokn Tak U He onpefenuincs C HanpaBneHeM OBUXEHWS,
AHaMKuKa Bymar Obina cMellaHHOW, HO MoKynaTenn fBHO npeobnafany Ha peiHke. CpegHWn pocT LeH coctasmn 10 6.n. Ha
pe3ynbTaT bonblioe BAMSHME OKasano To, 4To Bbinyck OM3 46017 nogopoxan cpasy Ha 265 6.n., ogHako 3Ta Gymara
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HM3KONMKBUOHAas. Hennoxo cebs nosenv pekoMeHayemMble Hamm OD3 26204 1 OD3 26203 — oHKM Noaopoxanu Ha 26 6.m. 1 15
0.n. cootBeTcTBEHHO. OM3 25079, NO KOTOPLIM BYEpPa NPOBOAMNCA ayKLUMOH, NofeLleBeny No ntoraMm AHa Ha 10 6.n. Camyio
cnabyto anHammky nokasanu OM3 46020, ynasiume B LeHe Ha 117 6.n. B npenenax 10—15 6.n. noTepsinu B CTOMMOCTY BbINyCKM
O®3 25077, 25076 n 25075. CerogHa LIb PO HamepeH NPoOBECTM ayKUMOH No pa3MelleHnto OBP obbemom 10 mnpg pyb.,
YCNOBUS, OLHAKO, Ans 3TO CIIOXHbIE, YYMTbIBas OXWOAeMoe COoKpalleHue cBOOOAHOW NIMKBMOHOCTM MO MPUHMHE ynnaThl
HaNIOroBbIX MNaTEXEN.

Wtepa pedumHaHcpyeT 1 yaelleBnseT gonarn. Mo coobuleHuio areHTctBa Debtwire, BTopas no macwtabam O13Heca YacTHas
rasosas komnaHus Poccum WTepa npuBnekaer CYHOMUMPOBAHHbIM Kpeaut. Chenky nnaHupyeTcs 3akpbiTb 5 CEHTAOPS.
@PuUHaHcMpoBaHKe B pasmepe 325 MIH AOMS. MPUBAEKaeTCs CPOKOM Ha NATb IET, OPUEHTUP NO AOXOAHOCTW cocTasnseT 450 6.n.
Hap TpexmecsyHbIM Libor. bonbluas YacTb kpeanta OyAeT Ucnonb3oBaHa ANs perHaHCMPOoBaHMA KpeanTa oobeMom 250 MIH
ZLOMNJT., MOJTY4eHHOrO B KOHLLE MPOLUIIOro rofa ¢ npemuen 525 6.1. kK TpexmecsyHoMy Libor. BnnsHWe Ha edVHCTBEHHDBIN BbINyCK,
HaxoAsawmmncs B obpatleHnn, OyaeT MUHMMAaNbHbIM B CUIY €ro KpanHe HU3KOW NMKBUAHOCTY.

Onbra CTepuHa, sterinaoa@uralsib.ru
Opwuii FonbaH, golbanyv@uralsib.ru
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OEHEXHbIA PbIHOK

JINKBMAHOCTb BbIPOCNa, NpeXae YemM ynacrtb

YpoBeHb NIMKBMAHOCTM MOBLICUACA BCNeACTBME MONyYeHWs BGaHkamu cpedcTs oT MuHbWHa, Toraa Kak pasmelleHve OD3 He
OTPa3snnoCh Ha CUTyaLMK C NMKBUOHOCTLIO. BYepa ocTaTkm Ha KopcdeTax KpeduTHbIX yYpexaeHun B LIb cokpatnnmncs Ha 52,6
Mnpa pyo. po Mnpg pyb., Aenosutsl 6aHkoB B LB yBenuunnncs Ha 99,5 mnpg py©6. go 407,1 mnpg py6. AvHamuika ctaBok MBK
Oblna pasHoHanpasneHHOW, MHOMKATMBHaA cTaBka MosPrime no ofHoAHEBHbIM KpeanTaM nogpocsa Ha 1 6.n. go 3,86%. Lib
NpoBeN aykumMoH perno obbemom 798 mnH pyb. CeropHs Komnanum BbinnadvsaloT HOMW v akumsbl, Takvm obpasom,
JINKBWAHOCTb, BEPOATHO, COKPATUTCA, a cTaBkM MBK BbipacTyT.

CoBOKynmnHble cpeacTBa 6aHKoB B LIB PD, mnppa,
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PyGiib yKpenuncs Ha hoHe OMNTMMM3Ma Y4aCTHMKOB PbiHKA 1 POCTa LeH Ha HedTb (Brent nosbicunack Ha 0,5%). HecmoTps Ha
yKpenneHune ponnapa (MHAeKC fonnapa Bbipoc Ha 0,3%), pybnb nopopoxan Ha MMBB Ha 11 koneek fo 28,92 py6./nonn.
EBpo cHM3MNCA Kak npoTue gonnapa (Ha 0,2%), Tak 1 npoTne py6ns (Ha 10 koneek), 3aBepLumB ceccnio Ha MMBB Ha oTMeTke
41,68 pyb./eBpo. buBanioTHas kop3nHa nofetuesena Ha 11 koneek o 34,66 py6. MeHa Byepa ocnabna Ha 0,45% n cerogHs
KOTMPYETCA Ha TOM e ypoBHe 77 WeH/ponn. 30M10TO HakaHyHe obBanunoch Ha 4,2% W CerofHs pa3BMBaeT HUCXonsLlee
OBV>KeHue, Topryace Huxe 1 750 gonn./yHuuda. HedTaHble LeHbl 4EMOHCTPUPYIOT CMELUaHHYo AnHamMuKy: Brent pacter, WTI
CHWXaeTcs. Pybnb ocTaeTcs 3an0XXHMKOM NMPOTUBOMONOXHbIX TEHAEHUMIA, OAHAKO OOLLMI NO3UTUB Ha PbIHKaX 1 JopoxaloLas
HedTb CO3AaI0T NPEANOCINIKM LS YKPErieHNs pOCCUINCKOM BamioTbl fo 28,90-28,85 pyb. /nonn.

Kypc py6./nonn. Kypc eBpo oTHOCUTenbHO gonnapa CLUA
1 ueHa 6appens He¢dpTu Brent, gonn. 1 pybns
1 e LieHa HepTU Brent, gonn./6app.(nes. wwk.) 273 1,48 - _ 424
b Kypc nonnapa CLUA, py6./nonn. (npa.. Wwk.) [ = e [lon 1. CLUA/EBPO (M1€B. LUK.)
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WctoyHmku: Bloomberg, MMBE UcroyHmku: Bloomberg, MMBE

JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Cosxomdcnor (BBB-/Baa2/BBB-)

KomnaHusa npeTeHayeT Ha 66nbLyio gonto cpeacts ot IPO

CoBkoMdnoT HactamBaer Ha pone B 50%. CerogHswHWA «KomMmepcaHT» coobuwaeT, 4to CoBKOMMMOT B pamKax
pacnpefeneHns CpeacTs OT MAaHWPYloWerocs B HblHewHeM rogy IPO HactavBaeT Ha 50-npoueHTHOW fone, Torga Kak
roCylapCTBO PacCHUTbIBAET OCTaBUTb B KOoMMnaHum nvwb 20%. Kak yxXe He pa3 MOATBEpPXAEHO, roCcyfapCTBO, KOTOPOMY B
HacToslee Bpema npuHagnexut 100% akumn CoBkombnoTa, NNaHUPYET A0 KOHLA 3Toro rofa npoaatb B xoge IPO 25%+1
aKuma koMmnaHuu. Mo nHpopmaumm M3gaHus, OCHOBHbIE MapaMeTpbl MPeACTOALLErO pa3MeLLEeHs, B TOM 41c1e COOTHOLLIEHME
KONM4ecTBa akLUMK, pasMellaeMblx B NOMb3y rocyfapcTea, U akumii, LOXOAb! OT KOTOPbIX Nony4nt COBKOMMIOT, AOMNXKHbI ObITh
onpefeneHbl fo 1 ceHTabps. MpenBapUTeNbHO CTOMMOCTb KOMMAAHUM OLEHeHa B 4 MNP A0, Tak YTO OT MPOAAXM yKa3aHHOro
nakeTa MoxeT ObITb NpuBNedYeHo nopaaka 1 MApA AONN., U3 KOTOpbIXx COBKOMMNOT MOXET nofly4nTb oT 200 mAaH gonn. go 500
MITH LOS.

Cam c¢akT IPO B nobom ciyyae nosuTuBeH ang c¢purHaHcoBoro npocuns CoBkomdnoTa, Nockosibky 03Ha4aeT MpUTOK
LLOMONHUTENbHbIX AEHEXHbIX CPeLCTB B KOMMNaHwuio. [Jonrosas Harpy3ska CoskomdnoTa (Yuctbin gonr/EBITDA 4,6 no utoram 2010
r.) 0OCTaTOYHO BbICOKA M MOXET elle BbIpacTy, MOCKOMbKY CTaBKM paxTa OCTaloTCs Nof AaBMeHneM, a KanutanbHble 3aTpartbl
KOMMaHWI coCcTaBnstoT nopsaka 450—-550 mMnH fons. B rod. HeobxoammMocTb yBeNMYeHNs COBCTBEHHOM JOMN B MOCTYMNEHNUSX
oT IPO KoMnaHus 060CHOBbIBAEeT HELOCTAaTKOM Kanutana Ans MHBeCTUUMI, pasmep aeduumTa KOMNaHus oueHnsaeT B 1,4 Mnpa,
ponn. 0o 2014 r., ocyLlecTBNATb Xe HOBble 3aVIMCTBOBaHMS Ha LONIFOBOM PbIHKE OHa He XO4eT BBMAY BO3MOXHOIO yXyALUEeHNS
(hMHaAHCOBOIo Npoduns (Takor Noaxo[ OTBeYaeT MHTepecaM AepxaTenei obnuraumin). B 1o e BpeMs Mbl XOTUM OTMETUTb, 4TO
CTpykTypa ponra CoBKOMIOTa ABASETCA AOCTAaTONHO BMaronpusTHON: 3a CHET Pa3MELLIEHHOrO OCEeHbIO MPOLLSIOro rofa Bbimycka
eBpoobnuraumn Ha 800 MAH A0MA. KOMMNaHWA CMorfla AOCPOYHO MOracuTb YacTb KpPeamToB, U Ha KoHel, 2010 r. gons ee
KPaTKOCPOYHOW 3a[0MXKEHHOCTM CcoCTaBnana Bcero 7,6%, a MMelolmecs Ha BanaHce aeHexHble cpefcTBa B pa3mepe 512 MiH
0NN, No3BoNany obCNyXXMBaTh JONT, NOANEXaALUMM norawenuto 8 2011-2012 rr.

Cnpeppbl Mo eBpoOOHAY NPOAOIKAIOT paclmpATbcs. B nepuon pacnpofax crnpef K 4onnaposbiM cBonam no Bbinycky SCF
17 pacwmpuncs ¢ 285 6.n. o 422 6.n., a npemus K Bbinycky PX[I RURAIL 17 yBennyunace ¢ 80 6.n. o 115 6.n. 310
HeYAMBUTENBHO, NOCKOMbKY BbIMYCKM KOMMaHU ¢ bonee cnabbiM MHAHCOBLIM NpoduUneM B Takme Nepuofbl Bcerna ctpagalor
cnnbHee. OHAKO rocyapCTBEHHOE PerynnmpoBaHme Tapudos Ha ycnyrn PXXI MoXeT 3aMeTHO yXyawWwnTs GMHAHCOBBIV NPOoduIb
HaLMOHAaIbHOMO MepeBo34MKa B CriefyloleM rogy, Toraa Kak ¢ nofydeHnemM AeHexHbix cpencrts ot IPO y CoBkomdnota OH
MOXET ynyywmnTbcs. Mo3ToMy, Ha Hall B3rnad, Crped Mexay eBpoobnMraumsMiy KOMMaHWU B CPefHECPOYHOM MepcrnekTuBe
TOMXKeH BbITb yXe.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

25 aBrycra Ocbepta benoH-PuHaHc-2 (2 mnpa pyo.).
26 aBrycra Odbepta Mengeanb-PuHaHc 5O-1 (1 mnpg py6.).
29 aBrycra MoratueHune Kanyxckas obnacts-34002 (1,3 mnpg pyb.).
30 aBrycra MoraweHwe Poctenekom-7 (3 mnpg py6.). Morawerve OM3-5 (1,5 mnpg py6.). MoraweHwme TIK-
2,1 (3,087 mnpg pyb.).
31 aBrycra Odbepta Makpommp-DuHaHc-1 (1 mapg py6.).
1 ceHTAOPS Odepta MPCK tOra-2 (6 mnpg py6.). Odepta AMET-turHaHc-1 (2 mnpg pyo.).
5 ceHTabps Morawerwne TK @uHaHc-2 (1 mnpg pyb.).
6 ceHTabps MoraweHwe Bonrorpafckas obnacte-34003 (1 mnpg py0.). MoraweHwe OHUMUITK GuHaHc- 1
(2 mnpa py6.). Morawenve Mul-@uHaHc-2 (3 mapg py6.). Morawenne MO3CK-1 (6 mnpa pyb.).
7 ceHTabps MoraweHre MOWA-2 (3 mnpa pyb.). Morawenwue EBPP-3 (7,5 mnpga pyo.).
8 ceHTabps Odepra CB baHk-3 (1,5 mnpg pyo.).
JleHeXHbIn
PbIHOK
25 aBrycra Bbinnata akumsos n HAOMA
29 aBrycra Bbinnata Hanora Ha NpubbINb
KANEHOAPb ODEPT
Jara O6bem LeHa CraBka Hosas [aTta cnepyiowen
odepTh Bbinyck BbiNycka, odepTbl, npeabigyLier cTaBKa odepTbl /
MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
25.08.11 BenoH-®urHaHc-2 2 000 100 17,0 0,01 23 peBpans 2012
26.08.11 Mepasenb-®OuHaHc BO-1 1000 100 14,0 12,5 17 aBrycta 2012
31.08.11 Makpomup-®rHaHc- 1 1000 100 7,75 - -
MPCK tOra-2 6 000 100 17,5 8,1 26 aBrycta 2014
01,0911 AMET-duHaHc- 1 2000 100 8,5 8,5 22 asrycra 2013
08.09.11  Cb baHk-3 1500 100 9,25 - -
PXO-13 15 000 100 10,0 - -
12.09.11
onemMeHT JI3nHr-2 700 100 11,5 - -
TexHOHWKOJ1b-®urHaHC-2 3000 100 13,5 - -
15.09.11 ?;fnmnzc;aﬂ ArpapHas 1000 100 17.0 ) i
19.09.11  CUBYP XonamHr-2 30000 100 13,5 - -
20.09.11 36 Nn3mHr-3 500 100 14,0 - -




Fixed Income Daily 25.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 9.8 95.07 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 60.0 98.98 783 98.95 99.93 8.56 4.03 245 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13, 9.0 20.8 100.10 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 88.0 100.22 | 0.17 99.50 100.95 8.23 2.02 3.60 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.3 100.00 120 000 100.00 100.49 745 2.07 4.34 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 122.5 99.32 99.10 99.55 8.64 2.09 5.14 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.10.11 15.04.22 129.6 104.00 192 000 103.60 104.00 8.66 219 5.63 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  57.0 144.8 100.13 99.01 101.25 8.20 2.01 3.60 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 198.6 101.88 101.00 102.75 8.65 213 7.86 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 54 101.58 101.20 101.95 5.16 2.16 0.41 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 139 101.42 101.00 101.85 6.19 1.83 1.04 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 35.2 97.00 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.6 99.45 99.00 99.90 8.11 1.95 2.64 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 829 | 100.00 99.00 101.00 | 7.85 192 | 158 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 161.1 99.00 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 16.2 100.00 121 100.01 100.25 11.46 5.61 0.30 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 21 100.12 71039 100.13 100.35 721 3.93 0.16 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412] 15.10.13 8.0 26.1 100.80 100.10 101.49 6.88 4.08 0.61 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 252 100.34 441 100.02 100.34 8.46 6.98 0.08 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 9.0 2713 100.01 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111  29.05.14] 18.0521 34.0 118.5 99.50 98.50 100.50 8.30 3.98 2.30 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 34.0 118.5 98.50 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.6 102.97 1110 102.94 103.20 8.28 217 3.00 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 2506.13] 18.06.15 22.0 46.5 101.45 25 101.45 101.65 7.54 2.03 1.58 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.6 101.65 | 0.20 222 400 101.50 101.65 745 2.02 1.59 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 46.5 102.94 25148 100.50 102.94 8.29 217 2.99 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 30.0 54.1 100.10 6179 100.10 8.37 411 2.09 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.5 98.99 35191 98.70 98.99 22.31 4.53 0.31 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 36.2 99.75 98.50 101.00 7.59 7.54 2.58 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.8 100.30 99.00 101.60 7.56 3.85 1.46 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  10.10.11 08.04.13 19.8 100.00 99.01 101.00 7.75 3.86 1.46 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 2.0 19.8 100.11 | 0.03 30000 100.12 100.20 6.98 4.04 0.13 [/Ba3/ GaHku
BaHk CaHkT-Metepbypl 5000 R 750 26.09.11 26.03.12 23.09.13 7.0 254 40 000 100.39 [/Ba3/ GaHku
BaHk CaHkT-Metepbypl 3000 R 850 151211 131212 121213 16.0 28.0 101.00 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 176 99.60 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.6 106.25 434 307 106.05 106.25 7.52 5.87 1.16 cbipbe
BalwHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.6 106.10 133 000 106.15 106.25 7.64 5.88 1.16 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.6 106.15 303 400 106.15 106.23 7.60 5.87 1.16 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 6.1 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 20.5 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 59.0 83.1 99.75 98.50 101.00 8.62 4.20 371 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 31.6 100.00 98.50 101.50 7.84 3.84 2.16 //BBB- GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 184 100.82 100.60 101.05 6.98 3.68 1.32 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 14.0 26.0 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 14.0 26.0 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.0 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 224 101.05 99.50 102.60 7.40 3.90 1.62 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 224 99.50 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 26.0 99.50 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3477 102.35 102.15 102.55 8.45 2.09 10.13 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 179 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925  20.01.12 19.07.13 23.2 103.00 50 001 102.30 102.95 7.66 4.48 1.65 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 35.0 98.75 2500 98.50 98.75 8.05 3.74 242 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.4 100.50 | 0.24 467 100.30 100.50 8.32 4.12 3.22 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.4 100.03 | 0.01 1042 100.00 100.70 8.46 4.14 3.22 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 149 26 450 100.40 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 52.3 102.00 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 18.7 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.00 20.10.11  23.0412] 17.10.13, 8.0 26.2 99.60 99.00 100.20 9.68 4.51 0.59 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 26.2 100.50 50 99.40 100.70 7.34 1.84 1.86 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 11.0 59.3 100.55 66 602 100.55 100.65 6.67 1.78 0.81 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 4.0 40.1 100.85 100.70 101.00 6.68 240 0.30 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 19.0 100.50 155990 100.40 100.65 7.46 1.89 1.36 BBB/Baa1/BBB | GaHku
BTB B0-02 5000 R 760  16.09.11 15.03.13 19.0 100.55 100.40 100.70 742 1.88 1.36 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 19.0 100.77 | 0.12 332285 100.47 100.77 7.26 1.88 1.37 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 14 100.85 | 0.03 956 100.69 100.79 3.97 5.69 0.11 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 6.0 17.7 99.50 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 9.0 215 99.30 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 12.0 304 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14, 9.0 39.0 100.22 99.98 100.45 6.84 1.77 0.60 BBB//BBB (buHaHCbI
BTB-Nna®02 10000 R 645 111011  08.01.13] 07.07.15 17.0 471 99.65 99.30 100.00 6.93 1.61 1.07 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.3 99.30 5800 99.70 100.00 7.56 173 143 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16, 19.0 58.3 99.84 99.70 99.99 6.94 1.66 1.18 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 4.0 64.2 100.10 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.02.12] 01.08.17 6.0 72.3 100.20 99.95 100.45 6.69 1.75 043 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  30.0 72.3 100.00 26 100 99.20 7.18 1.74 1.77 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 1113 99.74 | 0.05 27831 99.51 99.74 7.96 3.95 4.68 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 1113 98.50 97.00 100.00 7.66 3.49 1.93 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.5 99.55 163 001 99.00 99.80 8.18 3.96 3.53 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 107.8 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 32.0 117.0 100.20 6843 99.80 100.21 7.55 373 221 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 117.0 101.02 1114 100.10 105.00 8.50 4.24 3.51 BBB//BBB+ (buHaHCbI

BIb-NuanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 117.0/  101.02 100.10 101.95 8.50 4.24 3.51 BBB//BBB+ (h1HaHChI




Fixed Income Daily 25.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 345 | 118.26 31469 118.10 118.50 6.69 5.80 2.28 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 102 | 10599 073 105.50 106.48 5.78 6.17 0.77 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 21 99.97 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 30.1 99.12 98.00 100.25 7.77 3.64 2.14 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 273 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17,  10.10.11 10.10.11 1.6 /Baa3/BB+ GaHku
a3npomb 4 20000 R 785 171111 15.11.12 15.0 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 15.2 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 279 101.00 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 353 99.05 284000 99.30 99.60 7.38 3.44 1.69 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 19.8 | 100.30 100.20 100.40 7.06 3.55 143 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715  11.10.11 09.04.13 19.8 | 100.30 50 000 100.20 100.40 7.06 3.55 143 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 @ 114.8 @ 103.10 100 000 102.60 103.10 8.44 4.30 4.65 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 11.0 = 59.5 | 107.15 16 639 107.05 107.20 6.41 6.86 0.83 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 81.0 = 928 | 101.00 100.80 101.19 8.16 4.05 4.73 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 54.1 102.25 80 000 102.01 102.60 8.04 4.14 3.51 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 02.02.16/ 26.01.21 540 @ 1148 @ 102.25 227 300 100.00 103.00 8.04 4.14 3.51 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 209.2 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 18.1 101.39 17 223 99.50 101.20 7.42 4.13 1.33 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 23.3 | 100.73 50 002 100.75 6.24 4.05 0.40 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 081211  13.06.12, 08.12.13 100 @279 101.15 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 120 @ 358 99.67 99.50 99.84 7.40 3.52 0.86 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12, 08.12.13 100 @279 101.30 BB//BB- GaHku
noGakcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 120 358 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 38 c/x
rccot 5000 R 925 220911 27.0911 26.03.17 1.0 68.0 99.90 700 99.85 100.23 9.04 4.62 0.08 BB/ MaLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 28.3 100.60 BB/ MalLLKHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 8.0 324 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @ 324 | 100.00 99.60 100.40 8.41 411 143 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 25.10.11 23.04.13 20.3 92.00 TOproBnst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 23.1 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 18.7 aHepreTMka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 350 @ 58.6 99.50 4000 99.00 99.50 748 3.61 241 [Baat/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 1.9 IloTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 457 96.36 96.01 96.70 9.91 4.45 293 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 63.0 | 100.84 100.75 100.93 5.87 5.19 0.19 BBB/A3/BBB GaHku
EABP-4 5000 R 7700 14.0212 11.02.14] 06.02.18 30.0 A 786 | 100.72 100.65 100.80 7.39 3.81 2.20 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 05 100.25 | 0.25 841 100.00 100.25 -2.24 1.05 0.04 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 341 100.50 100.00 101.00 4.08 1.04 2.54 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 4241 12.10.11 09.04.14 32.0 | 100.50 100.00 101.00 4.10 1.05 2.39 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 58.6 GaHku
EspasXona®-1 10000 R 925  23.09.11 22.03.13/ 13.0320 19.0 & 104.1 @ 101.57 101.00 102.14 8.33 4.54 1.34 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 51.0 @ 1115 106.14 124 50915 103.30 106.14 8.34 4.67 3.18 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925  23.09.11 22.03.13] 13.0320 19.0 @ 1041  101.11 101 001 99.80 102.15 8.65 4.56 1.34 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 51.0 & 111.5  106.15 1 102.66 106.19 8.33 4.67 3.18 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 58.0  118.8  99.73 1426 100.00 100.65 8.63 4.20 3.66 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 & 118.7 = 100.31 100.00 100.62 8.46 4.18 3.66 meTannyprus
EspoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 47.0 = 833 | 100.25 98.00 102.50 8.81 443 3.17 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 520 @ 88.0 | 101.40 10 903 99.00 7.86 4.06 3.46 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 75 aHepreTMka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 8.0 99.75 99.50 100.00 12.73 6.00 0.56 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 13.1 100.00 (pUHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 160 @ 344 99.99 GaHku
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 26 100.30 | 0.16 2590 100.18 100.30 6.68 4.03 0.20 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 100 @ 21.7 99.60 | 0.10 8820 99.51 99.75 8.17 3.76 0.71 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 050712 01.07.14 11.0 = 347 @ 100.05 99.95 100.15 8.03 3.99 0.78 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 8.0 19.7 99.80 10 000 99.65 99.84 7.55 3.57 0.56 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.0912 22.09.13 130 @253 99.65 | 0.05 185 000 99.60 99.70 8.17 3.92 0.96 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 335 98.90 13000 98.60 98.95 8.34 3.70 112 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 240.1 @ 101.70 101.20 102.20 8.47 4.29 3.64 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 240.1 @ 101.70 101.20 102.20 8.47 4.29 3.64 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.7 98.74 175 97.00 100.49 8.63 4.01 2.38 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14/ 02.06.16, 34.0 @ 58.1 97.00 1B+ TOproBnst
VHBectToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 27.5 | 100.10 45000 97.10 100.10 9.64 4.83 0.67 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 35.5 99.50 99.00 100.00 5.28 1.26 2.58 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 32 102.12 102.00 102.25 8.51 8.18 0.24 cepBuC
WHtypuct-2 2000 R 14000 221111 25.05.12] 21.05.13) 9.0 21.2 99.94 82 99.91 100.50 14.34 6.98 0.63 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 249 | 101.65 @ 0.05 30022 101.40 101.65 8.53 4.54 1.70 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 319 | 100.20 1 100.20 7.65 378 2.20 JoTo3BaH/B- aHepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 276 104.21 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 15.1 99.60 99.00 100.20 9.02 4.26 1.09 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.12.13 16.0 @ 282 | 101.00 100.50 101.50 8.34 4.44 1.16 aBToNpoM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 29.8 | 100.60 99.50 101.70 8.49 4.26 2.08 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 25.0 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 160 @ 346 99.45 99.00 99.90 9.91 4.66 117 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 34.0 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 33 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 6.8 96.00 90.00 102.00 20.84 6.23 0.44 /B2/B MeTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 33.6 | 100.73 2019 98.00 8.57 4.31 2.27 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.3 98.42 376 98.00 101.00 12.23 5.57 1.68 c/x
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 58 103.70 | 1.00 103.41 104.00 8.80 3.97 0.43 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 16.11.11 15.02.12 58 100.90 1100 100.40 100.90 8.10 242 0.44 /loTo3BaH TOproBnst

Koneitka 50-01 3000 R 950 251011 300712 230713 11.0 233 100.90 0.0 1000 100.50 101.50, 8.58 235 083 /loTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 25.6 | 101.00 100.05 101.95 8.75 2.22 1.77 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 140 @ 323 99.03 522 99.00 99.90 10.40 4.68 0.99 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 32.6 98.00 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12 18.02.14 120 @ 303 99.85 99.50 100.20 8.64 4.14 0.90 /Ba3/ GaHku
KyabaccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 350 & 1194  99.00 98.00 100.00 8.60 4.06 2.36 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 57.0 @ 1174  98.52 1304 98.00 9.30 4.40 3.49 aHepreTMKa
KyibA3oT-4 2000 R 8.60  13.10.11 07.04.16 56.3 99.44 | 0.04 1 99.30 99.44 8.94 4.31 3.48 XUMUS
JleHCneyCMY BO-2 2000 R 1450 25.08.11 23.05.13! 213 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 15.7 | 104.06 103.90 104.22 10.98 3.79 0.67 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 5.2 100.85 | 0.28 130 642 100.30 100.90 6.58 4.22 0.40 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 79 100.78 100.40 101.15 6.88 3.97 0.59 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 8.100 26.01.12 26.07.12, 23.07.15 11.0 476 98.98 98.00 99.95 9.49 4.08 0.83 B-/B2/ GaHku
JIOKOBaHk 60-01 2500 R 850 09.02.12  09.02.12] 06.02.14, 6.0 29.9 99.30 20 000 99.20 99.40 10.32 4.27 0.42 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 18.0 @ 236 | 100.50 46 200 99.60 102.50 9.64 4.86 125 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 100 = 224 | 101.25 100.00 102.50 8.92 5.17 0.76 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 249 | 101.00 100.50 101.50 9.67 4.94 1.66 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 31.3 | 101.34 99.90 102.79 9.10 4.67 2.07 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 35.5 98.00 1000 97.50 99.00 9.48 4.31 240 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 35 100.65 80 000 100.55 100.65 4.84 3.52 0.28 BBB-/Baa2/BBB-  Cbipbe
Tlykoiindo6n 6000 R 740  08.12.11 05.12.13 27.8 | 100.90 @ 0.89 100.01 101.80 7.08 3.66 1.98 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335 06.02.12 06.08.12 116 | 10621 @ 6.19 50 000 106.15 106.30 6.62 6.27 0.87 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 116 | 106.22 106.15 106.30 6.61 6.27 0.87 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335  06.02.12 06.08.12 116 | 106.22 50 000 106.15 106.30 6.61 6.27 0.87 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335  06.02.12 06.08.12 116 | 106.15 1000 106.15 106.30 6.69 6.27 0.86 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 116 | 107.00 6.89 6 106.15 106.30 5.78 6.22 0.87 BBB-/Baa2/BBB-  cbipbe
IykoiinBO06 5000 R 920 151211 13.12.12 159 | 103.02 102.90 103.15 6.84 4.45 1.16 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 15.12.11 13.12.12 159 | 102.98 20 000 102.93 103.00 6.88 4.45 1.16 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 24.9 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 24.9 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 24.9 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 24.9 98.05 95.55 100.55 9.53 4.20 1.69 TOproBnst
Marxut BO-05 5000 R 8.000 02.09.11 28.02.14 30.6 99.18 98.00 100.35 8.54 4.02 2.07 TOproBnst
Marxut BO-06 5000 R 7.75  25.10.11 22.04.14 324 | 100.74 16132 98.00 100.75 7.57 3.84 2.23 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 71 100.50 615 100.50 101.54 7.42 4.07 0.52 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 33 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000  29.09.11 28.03.13 19.4 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 20.3 99.66 99.01 100.30 9.32 1.81 0.16 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 6.0 30.6 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 341 100.25 10 963 100.00 100.25 7.24 4.10 0.30 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 154 | 105.68 105.40 105.95 8.09 6.02 1.10 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 313 99.70 4001 98.25 99.70 8.45 4.08 212 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 715 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 02.02.12 06.02.13 02.08.14 180 @ 358 100.00 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 9.1 97.50 95.01 100.00 12.94 4.60 0.64 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 49.0 @ 109.6 @ 102.75 102.00 103.50 9.36 4.85 3.00 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 49.0 = 109.6 @ 103.18 100.02 106.33 9.23 4.83 3.00 B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1152  99.55 99.00 100.10 8.63 413 212 B1/ MeTannyprus
Meuen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1152  99.55 99.00 100.10 8.63 413 212 B1/ MeTannyprus
Meuen 1706 5000 R 840 08.12.11  06.06.16/ 27.0521 580 @ 118.8  98.13 = 0.03 1282 98.10 100.45 9.06 4.27 3.64 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.8  98.46 118 000 98.00 100.45 8.97 4.25 3.64 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.9 98.85 | 0.35 98.50 99.20 8.25 373 1.57 B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12, 21.07.16, 11.0 = 59.8 | 109.60 2 109.60 110.59 8.25 4.32 0.80 /B1/ meTannyprus
Meuyen 506 5000 R 1250 181011 18.10.12) 09.10.18 14.0 = 868 @ 10545 025 921 105.00 105.45 7.67 2.96 1.00 B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 119.0 = 99.10 98.00 100.20 8.80 4.23 3.66 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 3.0 148 | 101.26 = 0.02 7 101.13 101.20 6.54 6.16 0.20 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 189 | 10230 @ 031 58 496 101.00 102.30 8.30 4.75 1.31 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.3 | 102.45 4800 98.00 102.40 8.30 4.75 142 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 6.1 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 14.0 @ 50.0 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13, 17.07.14 230 @ 353 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 0.4 MaLLMHOCTP.
MukosiH-206 2000 R 1350 09.02.12 24.0212] 07.02.13 6.0 17.8 | 102.00 101.00 103.00 8.44 6.60 0.46 notpe6. Tos
M-WHayctp2 1500 R 1075  11.01.12 10.07.13 229 16.00 15.00 17.00 23298 @ 33.50 0.44 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 8.75 31.01.12 29.07.14 35.7 99.53 368 99.50 100.10 9.13 4.38 242 B/l noTpe6.1oB.
MKB 0506n 2000 R 740 26.10.11 25.04.12 8.2 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 11.6 | 100.00 87 396 99.10 102.50 9.61 4.69 0.85 B+/B1/ GaHku
MKB 0706n 2000 R 9.76. 17.01.12  24.0712 14.07.15 110 @473 99.90 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 441 100.03 15255 100.00 100.30 8.33 4.84 0.14 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 @ 304 97.10 40 300 97.00 99.00 10.92 441 1.30 B+/B1/ GaHku
MKB 50-04 5000 R 8.00 15.10.11 191012 15.04.14] 140 @ 322 97.69 96.00 99.38 10.33 4.1 0.99 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 345 97.02 30103 97.00 98.50 10.70 4.76 227 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 15.0 99.00 oT03BaH/Ba3/BB+ | Metannyprus
MMK 50-02 10000 R 9.700 141211 161211 121212 4.0 15.9 | 101.02 32434 101.02 101.09 6.22 4.79 0.29 0T03BaH/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 647 220911  26.03.12] 19.09.13 7.0 252 | 100.00 65001 99.70 99.90 6.44 3.23 0.54 oTo3BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 30.6 | 100.00 & 0.62 391 100.00 100.40 7.80 3.82 2.09 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 19.6 98.82 97.00 100.65 8.61 3.86 1.39 0T03BaH/Ba3/BB+ | Metannyprus
MMK B0O-06 5000 R 720 12.01.12 10.07.14 35.0 98.75 54 500 98.50 100.00 7.84 3.64 244 oT03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 354 99.00 | 0.50 98.00 100.00 7.78 3.65 247 oT03BaH/Ba3/BB+  meTannyprus
MM-®OuH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 0.0 18.4 [fieBenonmMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 10.5 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 0.5 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 342 (h1HaHChI
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MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 444 102.00 B3/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11 191011 12.04.12 2.0 7.7 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 10.2 96.30 562 96.21 96.99 14.55 4.79 0.71 cepBuC
MocTpAsT®1 7500 R 11.80/ 20.12.11 18.12.12 16.1 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 0.7 100.36 100.28 100.45 5.66 6.21 0.05 1/1BB aHepreTuKa
MocaHepro2 5000 R 765 250811 01.0312 18.02.16, 6.0 54.6 11BB aHepreTuka
MocaHepro3 5000 R 1025 021211 061212  28.11.14) 16.0 = 39.7 | 102.06 98.01 106.10 8.56 5.01 112 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 234 98.75 97.50 100.00 7.24 1.60 1.69 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 0.4 100.08 100.00 100.15 5.90 4.01 0.03 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 9.1 88.10 aHepreTuka
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 0.0 36.6 aHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 26.2 96.38 93.01 99.76 9.07 3.62 1.82 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.6 99.75 3 99.50 99.75 7.97 3.87 3.28 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211 20.06.13 12.06.18 220 @ 82.8 99.25 97.00 101.50 8.60 4.02 1.58 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 33.1 99.99 | 0.14 18625 98.95 99.90 7.58 7.58 2.34 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12 19.07.16, 11.0 = 59.7 | 106.20 10 470 106.20 106.33 6.96 13.38 0.86 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 75.6 | 102.00 60 066 101.90 102.00 8.45 4.25 4.46 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 51.0 @ 1120  99.75 120 545 99.76 100.50 8.38 4.07 3.30 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 34.5 | 100.00 99.25 100.74 8.36 4.09 2.36 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 34.5 | 100.00 99.25 100.74 8.36 4.09 2.36 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 7.0 31.0 | 100.25 @ 0.23 1500 100.00 100.25 9.72 5.00 0.47 GaHku
HK Anbsic BO-01 5000 R 9.25  07.02.12 04.02.14 29.8 99.50 97.00 102.00 9.70 4.64 2.04 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.7 100.75 100.00 101.50 0.91 6.93 0.06 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20 24.0 @ 1085 10225 175 65 144 100.01 102.20 8.60 4.76 1.66 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 & 119.0 = 100.00 126 572 94.00 99.10 9.03 441 3.62 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.12.20 59.0 & 113.0 = 98.00 97.00 99.00 9.57 4.50 3.60 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 72 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 156 | 103.44 100.00 106.89 7.00 4.70 1.14 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 144 | 104.50 42 104.90 105.20 6.83 513 1.04 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 186 « 101.58 = 042 101.00 102.15 6.76 3.80 1.33 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 224 | 101.35 150 331 100.80 6.81 3.69 1.62 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 275 | 100.22 99.50 100.95 8.84 4.50 0.67 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12  07.07.13 07.07.14 230 @ 349 99.24 98.50 99.99 9.14 4.32 1.60 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 11.0 | 348 | 100.10 99.70 100.50 7.28 3.69 0.80 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 732 | 100.40 150 243 99.30 102.75 8.42 4.24 1.75 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12) 14.06.13 100 @ 220 99.19 41519 99.15 99.25 741 3.14 0.74 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 30.5 99.41 620 99.80 100.20 8.39 3.55 0.46 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 235 | 100.50 3001 100.35 100.75 6.83 347 1.72 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 472 TpaHcnopt
HC-wH.-60-01 2000 R 1050  04.11.11 02.05.14 32.7 104.00 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 32.2 99.03 57 458 99.00 99.55 10.71 5.06 2.08 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.3 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 89 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 3.0 20.1 109.07 14198 4.80 0.32 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 105.5 MalLLKHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 36 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 10.0 @ 221 100.80 10 000 100.65 100.90 6.53 371 0.76 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 345 99.20 1000 99.20 7.55 3.57 241 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 1.2 100.72 | 0.17 100.59 100.84 4.84 6.06 0.09 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 8.0 100.20 1000 100.10 100.40 7.03 3.61 0.60 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 21.5 | 100.00 99.01 101.00 13.20 6.48 0.24 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 0.2 99.51 //B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 315 99.62 99.25 100.00 8.59 413 212 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 35.7 99.60 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.8 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 8.0 20.3 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 32.0 99.55 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 21.12.14) 160 @ 405 107.99 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 121 95.75 90.00 101.50 12.80 4.06 0.87 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 21.02.12 22.08.12 121 93.00 86.00 100.00 15.35 3.77 0.85 /Ba3/B+ GaHku
Moura-01 7000 R 825 27.09.11 25.03.14| 22.03.16 31.0 @ 557 @ 100.52 @ 0.02 14 819 100.40 100.60 8.18 4.09 213 yenyru
Mpomce6 50-03 5000 R 860 07.02.12 04.02.14 29.8 99.66 98.76 100.55 8.95 4.30 2.07 BB-/Ba2/oT03BaH | GaHku
Mpomce6-05 4500 R 775 181111 18.05.12 89 99.90 25300 99.91 100.14 8.02 3.87 0.66 BB-/Ba2/oTo3BaH | BGaHku
Mpomce6-06 5000 R 825  08.12.11 17.06.13 221 99.80 | 0.25 60 000 99.55 100.04 8.38 4.12 1.57 BB-/Ba2/oT03BaH | GaHKu
MpomMTp0206 3000 R 0.01  18.10.11 18.10.11 18 53.05 1.10 105.00 0.01 MaLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 23.3 93.03 1.81 12 94.01 96.00 16.18 6.03 151 MalLLMHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 2.3 99.45 98.51 100.39 15.28 6.02 0.17 TOproBnst
MpodbMeansd-1 3000 R 10500 19.01.12  23.07.13 16.07.15 23.0 @ 474 | 101.35 100.30 102.40 9.86 5.17 161 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.8 clx
Pa3r.60-16 3000 R 1200 091111  07.11.12 07.05.14 150 @ 329 99.00 35 98.52 99.90 13.30 6.04 0.99 c/x
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 11 100.50 100.00 101.00 11.38 8.44 0.08 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.8 101.52 101.05 102.00 14.52 8.35 0.46 clx
Pasrynsind4 3000 R 23.11.11 22.05.13 21.2 63.50 30.00 97.00 29.72 1.35 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13, 2.0 26.4 clx
Paitthchaitaen BO-7 5000 R 750 30.11.11 27.11.13 275 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350  06.12.11  08.12.11) 03.12.13] 4.0 27.7 | 10213 | 0.08 40 000 102.05 102.17 5.75 6.59 0.27 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113] 09.11.15 27.0 @ 513 & 10082 @ 1.02 39435 98.00 8.73 4.45 1.86 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 75 99.70 | 0.20 11220 99.60 99.70 11.28 5.22 0.53 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.6 98.65 1315 98.66 99.05 11.36 4.65 0.69 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 240 @ 359 98.58 487 98.55 98.80 10.91 5.06 1.65 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 156 | 103.56 103.45 103.67 6.56 4.53 1.14 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 7.55  09.11.11 07.11.12 147 101.30 101.15 101.45 6.51 372 1.08 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 271 100.15 100.00 100.30 6.94 3.44 1.93 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 30.8 118.65 16 336 118.65 118.89 6.97 6.30 1.97 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 51.6 100.78 | 0.08 50 000 100.50 100.80 7.72 3.86 3.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 94.1 102.20 18 940 102.20 102.30 5.72 7.27 0.25 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 30.8 100.15 4 99.97 100.15 0.20 4.98 241 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 441 101.95 101.80 102.10 9.31 477 2.78 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16 16.0 = 58.7 104.37 104.24 104.50 7.10 5.02 1.19 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 58.0 @ 70.4 100.25 30023 100.01 100.25 7.98 3.93 3.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13 16.07.18 230 @ 839 107.74 107.58 107.90 6.51 5.00 1.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14] 15.07.19, 35.0 @ 96.1 111.62 111.46 111.79 6.64 4.91 241 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 @ 156.7 @ 103.02 100.50 105.55 7.72 3.94 5.01 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 420  163.1  104.29 61250 103.99 104.29 7.66 4.30 2.82 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Hayeir-01 3000 R 1050 251111 231112 20.11.15 150 @ 516 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 17.1213] 151215 280 @ 525 101.90 101.51 102.30 9.68 5.09 1.90 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14/ 02.06.16, 34.0 @ 58.1 99.43 0.03 646 99.40 99.50 9.40 4.51 2.28 cbipbe
Poc6ark 5O-01 5000 R 740 231211 27.06.12 21.06.13 100 @ 222 100.20 10 000 100.06 100.25 719 3.70 0.77 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 22.8 101.40 100.65 102.15 7.31 3.98 1.64 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.8 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.0 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12  23.07.12 16.07.15 11.0 @ 474 99.96 10 000 99.61 100.30 10.16 4.99 0.81 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 150 @ 754 99.99 10 99.24 99.99 10.66 5.24 1.04 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 4.0 27.9 100.15 4300 98.51 100.50 9.90 5.26 0.28 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 77.0 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 77.0 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 77.0 (bUHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 18.0 & 102.7 = 102.55 102.40 102.70 7.20 4.38 1.31 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.000 09.0212 11.02.13] 30.01.20 18.0 & 102.7 @ 102.65 180 102.40 102.65 7413 4.37 1.31 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7700 12.01.12 13.07.15] 01.07.21 47.0 @ 120.0 99.65 0.45 99.50 99.80 7.93 3.85 3.15 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12 14.07.15 02.07.21 47.0 @ 120.0 99.65 99.50 99.80 7.93 3.85 3.16 BBB/Baal/ GaHku
Poccenxb 14 10000 R 7.70 10.01.12  09.07.15] 29.06.21 47.0 @ 119.9 99.98 0.17 99.70 100.25 7.84 3.84 3.15 BBB/Baal/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14] 09.02.17, 30.0 A 66.5 103.75 50 000 103.05 103.85 7.67 4.44 212 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 1.0 74.2 102.00 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 4.0 88.4 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.02.12 17.08.14) 09.02.18 36.0 @ 78.7 101.00 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 220 @ 826 99.50 8505 99.50 99.60 7.27 343 1.59 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 150 @ 1001 = 103.72 = 0.72 103.50 103.95 6.98 4.86 1.1 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 | 100.1 = 103.85 103.75 103.95 6.88 4.85 1.1 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 310812 28.08.13 120 245 100.50 | 0.20 100.40 100.60 6.76 3.57 0.91 BBB/Baat/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 310812 28.08.13 120 245 100.60 140 000 100.41 100.55 6.65 3.57 0.91 BBB/Baa1/ GaHku
Poccenxb 5O-06 10000 R 6.60 01.11.11 04.05.12] 29.10.13 8.0 26.6 99.08 98.01 100.15 8.04 3.32 0.63 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 6.60  09.02.12 08.08.13 23.8 98.50 98.00 99.00 6.74 3.34 1.75 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 28 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.7 101.50 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 19.6 100.50 BB+//BB- Tenexkom
Pocrenexom-05 2000 R 760 30.11.11 30.05.12! 9.3 BB+//BB- Tenexkom
Pocrenexom-06 2000 R 7.80 30.11.11 30.05.12! 9.3 BB+//BB- Tenexkom
Pocrenexom-07 3000 R 9.30,  30.08.11 30.08.11 0.2 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13 247 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 8.10/  08.09.11 08.12.11 35 BB+//BB- Tenexkom
Poctenexom-10 2000 R 691 221111 21.05.13 21.2 99.96 99.02 100.90 9.03 172 1.20 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  02.11.11 24.07.19 96.4 104.15 2600 104.01 104.39 11.29 2.80 4.39 BB+//BB- Tenekom
Pocrenexom-13 2000 R 11.000  19.10.11 211011 171012 2.0 14.0 BB+//BB- Tenexkom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 14.0 101.00 632 100.51 101.00 10.88 2.81 0.98 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 343 99.40 400 99.05 99.50 11.58 2.70 1.1 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12] 06.08.13 120 @ 23.8 100.15 1.15 575 99.10 100.50 11.61 5.73 0.74 (bUHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 79.1 98.45 53 000 98.48 98.50 8.80 4.20 4.54 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011  13.04.15 05.04.21 44.0 @ 1171 98.02 1225 95.00 98.55 9.35 4.32 2.84 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 | 117.3 = 100.00 430775 99.80 100.70 8.16 3.99 3.58 /Baa3/BBB- JHepreTuka
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 57.0 @ 1173 @ 100.50 = 0.40 11290 100.00 100.50 8.02 3.97 3.59 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.09.11 14.06.12 9.8 100.03 | 0.12 462 100.00 100.20 12.50 2.99 0.68 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 0.9 100.02 | 0.03 100.00 100.05 717 3.74 0.07 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 7.8 99.80 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 270 @ 513 86.06 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 270 @513 85.05 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 13.0 @ 494 99.74 98.08 101.40 8.11 3.85 0.94 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 13.0 @ 494 99.76 98.02 101.50 8.11 3.85 0.94 /Baa2/BB+ GaHku
PycthuHanc-60-01 4000 R 715 04.01.12 08.07.13] 04.07.14 230 @ 34.8 99.90 99.60 100.20 7.29 3.61 1.65 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 6.3 npou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 0.9 99.60 99.04 100.15 15.21 4.66 0.06 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14, 3.0 33.9 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 234 98.01 36 102 98.04 100.79 13.84 6.21 1.54 yenyru
CB-®uHanc! 1500 R 19.09.11 18.06.12 10.0 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12] 1.0 13.0 100.55 565 337 100.55 100.61 6.35 6.94 0.07 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 18.0 103.00 779 104.00 104.99 7.72 4.72 1.31 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 18.0 101.90 99.01 104.80 8.53 477 1.30 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 7.2 NpoM3BOACTBO
Cubmpb-01 2300 R 18.00 17.01.12 17.07.12 109 105.10 104.01 106.18 12.16 8.54 0.77 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 99.0 113.80 51000 113.70 114.00 8.56 5.92 240 meTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 38.0 @ 99.0 113.80 | 0.10 1000 113.70 114.00 8.56 5.92 240 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 145 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 14.0 @ 257 100.24 100.00 100.49 9.72 4.85 0.95 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 36.3 B/l notpeb. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.6 Tenekom
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Cuctlanc 1 3000 R 850  11.10.11 08.04.14 31.9 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 32.2 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 18.7 102.98 102.00 103.95 7.80 4.72 1.30 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.02.12 14.08.12] 12.08.14] 120 @ 36.1 107.20 | 0.20 106.90 107.50 7.10 6.86 0.88 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 160 @ 64.0 10645 | 045 12 800 106.31 106.59 7413 5.86 112 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.5 100.75 | 0.20 100.00 101.50 7.40 3.79 1.85 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13] 10.0 & 22.1 100.28 100.01 100.54 11.46 5.84 0.73 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012 07.10.13 14.0 @ 258 97.02 334 95.50 99.99 13.90 5.52 0.94 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 275 98.35 36 98.35 100.15 11.75 4.64 0.66 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 4.0 21.7 100.26 113 108 100.02 100.55 8.56 4.87 0.28 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 @ 320 97.12 95.50 98.74 11.30 4.24 0.97 B/B2/ GaHku
CKb-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 230 @ 350 97.45 95.00 99.90 10.22 4.35 1.60 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 02.11.11  07.05.12] 01.05.13] 9.0 20.5 101.20 65 101.21 103.20 11.18 6.40 0.60 aBTONpOM
Connepc2 3000 R | 1250 18.01.12 17.07.13 231 | 10164 | 063 409 101.60 104.07 1183 | 613 | 155 aBTONpOM
COPYC KAM2 1500 R 06.10.11 05.04.12 75 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 356 99.50 99.00 100.00 10.61 5.02 0.83 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12, 28.07.14 110 356 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 10.8 94.79 624 94.76 95.00 15.50 4.47 0.75 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.9 88.15 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 58 97.55 720 97.61 97.95 19.08 6.49 0.40 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 6.0 30.7 97.51 60 003 97.70 98.74 15.38 5.04 0.44 B3/ GaHku
CynocTpb-3 1500 R 925 05.09.11  05.09.11] 03.09.12 0.0 125 99.62 99.00 100.24 22.08 4.63 0.03 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 23.0 @ 107.6 = 102.00 110 000 102.00 102.60 8.27 4.57 1.62 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.8 98.18 0.18 97.96 98.40 14.87 5.94 0.61 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 25.3 100.30 99.00 101.60 7.21 3.60 1.78 B+// Cbipbe
Tattenekom 4 1500 R 825 03.11.11 01.11.12 145 100.50 2881 95.01 7.94 4.09 1.05 Tenekom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 7.0 99.85 99.00 100.70 8.94 4.24 0.51 B2/ GaHku
TardoHnab 6 2000 R 875 30.08.11 28.02.12] 26.02.13 6.0 18.4 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 15.9 100.00 106 000 99.90 100.50 8.43 4.36 0.30 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @ 285 99.20 98.51 99.90 10.75 4.78 0.74 B2/ GaHku
Tatthonab 60-02 2000 R 875 201011  18.10.12] 17.04.14] 140 @ 322 98.95 98.00 99.90 9.95 441 0.99 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 219 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 7.0 31.0 100.00 21 97.50 101.00 8.58 4.24 0.50 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14] 230 @ 347 98.52 97.50 99.54 7.70 3.39 1.64 JHepreTMka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 6.0 17.7 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 25.2 99.02 424 94.00 100.00 9.75 4.53 1.70 cccl aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 0.2 CCCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 9.4 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 26.0 @ 745 100.85 100.00 101.70 8.42 4.33 1.80 aHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13] 24.08.17 25.0 @ 73.1 JHepreTuka
TrK-6UnB-1 2000 R 750 221111 21.02.12 6.0 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.7 aHepreTuka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 240 @725 100.80 | 0.20 360 000 100.00 100.64 .77 4.01 173 aHepreTuka
Tene2-01 5000 R 840 231211 220616/ 11.06.21 59.0 & 119.3 = 100.00 10709 99.80 100.20 8.55 4.19 3.70 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 59.0 @ 119.3 99.80 87312 99.80 100.20 8.60 4.20 3.70 BB+// Tenekom
Tene2-03 3000 R 840 231211 22.06.16/ 11.06.21 59.0 @ 119.3 99.83 43 620 99.80 100.20 8.60 4.20 3.70 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 24 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 6.5 95.00 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 23.5 110.10 802 109.02 110.10 14.30 9.11 147 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 25.3 100.56 99.14 101.99 14.36 7.05 1.55 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 3.0 215 100.50 | 0.25 212 100.16 100.98 14.75 8.19 0.23 GaHku
TKCBaHk BO-03 1500 R 1400 21.02.12 21.08.12 18.02.14 120 @ 303 100.30 4498 100.00 100.60 14.14 6.96 0.84 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 345 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 345 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 26.3 101.00 60 000 98.04 101.50 8.50 4.37 1.81 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13 8.0 264 100.20 | 0.01 32886 99.90 100.40 11.80 5.90 0.58 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12] 15.03.16, 13.0 @ 555 99.60 99.00 100.20 8.72 4.08 0.93 /B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 18.4 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 46.0 102.74 102.49 103.00 791 4.27 248 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 17.11.13 27.2 100.75 | 0.50 99.50 102.00 7.46 3.84 191 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.8 100.25 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 24.0 100.98 100.50 101.45 7.49 3.92 1.73 /Ba1/BB+ GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 32.2 101.78 100.55 103.00 7.63 4.04 220 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 294 90.00 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15 13.05.19 46.0 @ 94.0 104.50 100.00 109.00 8.51 9.54 2.99 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.7 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11 25.09.15 18.09.19 50.0 @ 98.2 109.05 4027 025 109.00 110.00 7.25 9.05 3.09 /Baa1/BBB Cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 7.3 100.70 100.40 101.00 7.60 4.31 0.54 aHepreTMka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 @ 327 99.00 98.51 99.50 10.66 4.81 1.01 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @ 76.6 99.48 137 900 99.00 100.25 9.90 4.64 113 MaLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13] 20.02.18 24.0 @ 79.1 100.22 | 0.67 100.00 100.45 9.02 4.45 1.66 MalLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 6.3 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 9.8 100.25 2500 100.10 9.87 4.97 0.71 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 30.3 88.00 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 30.6 100.43 100.01 100.85 9.45 2.36 1.06 BB-// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 26.6 100.90 100.50 101.30 8.96 2.35 1.02 BB-// (buHaHCbI
Ypancu6K 60-04 3000 R 8.50  06.10.11 03.07.14 34.8 99.46 98.75 100.17 9.20 213 125 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 6.1 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 49 104.00 12 103.20 104.00 6.40 791 0.38 BB-// (bUHaHCbI
Ypancu6Ks 3000 R 850  19.01.12 19.01.12 49 100.05 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 18 100.44 100.26 100.63 7.03 4.99 0.14 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 11.0 102.36 100.02 104.70 9.15 5.72 0.80 B+/Ba3/ GaHku

YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13) 09.04.15 23.0 @ 441 68 216 101.50 B+/Ba3/ GaHku




Fixed Income Daily 25.08.11
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)
OCK EQC-04 6000 R 7300 06.10.11 06.10.11 14 101.20 | 0.70 5 100.01 101.20 -2.74 3.60 0.12 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.20, 25.0 @ 110.3 = 100.50 30 000 100.00 100.75 6.98 3.55 1.80 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 51.0 @ 1114 99.60 0.75 15000 99.50 99.70 7.74 3.76 3.32 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20, 25.0 | 110.3 = 100.50 100.25 100.75 6.98 3.55 1.80 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.1020 750 @ 1114 99.75 3 99.75 100.20 7.97 3.89 4.53 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75 27.0911  24.09.15 15.09.20 50.0 & 110.3 = 100.05 221000 100.00 100.35 7.87 3.86 3.22 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017 16.10.200 750 @ 1114 99.98 99.75 100.20 8.14 3.98 4.50 /Baa2/BBB JHepreTuka
®CK EQC-13 10000 R 8,50  03.01.12 22.06.21 119.7 1 100.15 1 101.00 101.50 8.65 4.23 6.25 /Baa2/BBB aHepreTMka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 84.0 @ 1445 99.10 288 003 99.00 99.75 8.27 4.00 4.99 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12, 12.06.13 100 @219 98.00 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718  25.10.11 22.04.14 324 99.90 3000 99.80 99.90 742 1.79 227 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 260 @ 324 99.60 99.10 100.10 8.35 1.98 1.84 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 1.6 100.08 100.02 100.15 6.59 1.77 0.13 BB/Ba3/B+ GaHku
XK® baHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 20.1 100.10 12770 100.10 100.34 7.67 2.03 0.14 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 16.0 @ 34.0 95.51 90.96 100.06 12.02 2.02 1.10 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 446 100.10 99.10 101.10 8.99 2.24 0.61 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 343 99.84 99.70 99.99 8.66 4.20 1.16 B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 160 @ 343 99.85 99.70 100.00 8.65 4.19 1.16 /B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12] 24.06.14 100 @ 345 100.75 3000 100.75 101.05 8.37 4.58 0.76 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 26.9 99.50 0.50 99.00 100.00 8.67 4.14 1.86 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 240412 210415 80 & 445 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.12.12] 4.0 15.6 101.20 | 0.21 200 101.00 101.24 12.01 8.13 0.26 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50, 08.09.11 04.09.14 36.9 92.50 85.00 100.00 15.42 3.10 218 (buHaHCbI
tOHnKpeanbaHk-04 10000 R 700 151111  16.1112, 10.11.15 150 513 99.50 98.00 101.00 7.51 3.51 1.10 BB/Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13] 01.09.15 25.0 @ 49.0 100.20 99.90 100.50 7.53 3.73 1.73 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 0.4 100.00 notpe6. ToB.
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 59.8 103.50 103.00 104.00 8.90 229 3.65 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.3 104.00 10 102.00 104.70 10.11 3.00 1.31 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 19.3 104.00 56 102.51 104.70 10.11 3.00 1.31 TpaHcnopt
0Taitp-® BO-3 1500 R 945 22.09.11 19.12.13 283 103.10 102.50 103.70 8.21 2.28 1.93 TpaHcnopt
OTaitp-® 60-4 1500 R 9.000 28.09.11 26.03.14 31.5 98.53 622 98.50 99.00 10.00 2.28 2.10 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 31.5 98.75 98.50 99.00 9.90 227 2.10 TpaHcnopt
SkyTekoH 6O-01 3000 R 825  06.09.11 03.09.13 247 | 101.00 4600 100.00 10150 7.86 407 | 17 BB/ aHepreTUka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 6.6 100.50 99.00 102.00 9.53 5.1 0.47 BB/ 3HepreTMka
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KynoH, Diop, Peitunr
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  22.09.11 20.12.12 16.1 91.00 476 90.75 91.00 17.42 2.38 1.06 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 57.2 100.32 99.85 100.80 7.63 3.98 2.86 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 8.8 100.38 100.00 100.75 7.27 375 0.66 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.8 100.88 100.00 101.77 7.48 4.08 1.62 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 21 100.18 100.00 100.35 6.77 2.57 0.16 11BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 15.2 100.90 100.00 101.80 8.14 248 0.70 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.3 101.40 101.20 101.60 7.88 2.15 1.60 MyHULMNANbHbI
KanyxO6n-2 1300 R 840 29.08.11 29.08.11 0.2 BB-// MyHULMNanbHbIi
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 154 100.46 99.22 101.70 8.64 2.22 0.84 BB-// MyHULMNAnbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 224 101.80 99.00 104.60 8.80 245 1.15 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820 25.08.11 19.05.16 577 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.7 99.98 98.00 101.95 9.93 4.84 0.52 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.5 | 101.82 98.00 105.65 8.95 243 1.70 BB-// MyHULaNanbHbIi
KOMM 78 06 1000 R 8.00 23.11.11 221113 274 | 99.85 99.00 100.70 8.24 404 | 150 BB/Ba2/ MYHULVMNATbHbIR
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.1 96.43 94.00 98.86 7.67 3.90 293 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 384 100.00 99.00 101.00 747 3.89 2.22 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 14.7 102.90 = 0.15 900 102.90 103.25 6.92 2.64 0.71 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 40.0 111.50 1293 107.00 111.50 7.96 5.37 2.58 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 354 100.26 98.01 102.50 7.36 4.02 2.46 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.00 241211 24.06.15 46.7 99.30 99.00 99.60 7.59 4.04 3.12 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 10.3 101.70 16 443 100.86 102.30 5.98 3.94 0.78 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 1315 | 91.26 90.01 92.50 8.12 4.39 6.87 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 141211 14.06.17 70.7 96.36 95.81 96.90 8.12 4.16 4.38 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 39 100.95 100.50 101.40 4.98 3.97 0.30 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop53-06 15000 R 8.00 01.09.11 01.09.13 24.6 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 126 101.78 16 110 100.71 101.78 5.80 3.96 0.92 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.9 98.44 143 34 874 97.02 99.00 7.65 4.10 3.89 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 21.6 114.50 114.00 115.00 6.46 3.30 147 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 34.0 115.80 6735 115.28 115.80 6.88 3.05 2.20 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 28.0 118.30 97 118.75 119.20 6.53 3.20 1.84 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 875 23.11.11 23.11.18 88.3 103.50 100.50 106.50 8.42 2.13 5.05 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 322 99.35 0.17 1327778 99.20 99.59 8.44 4.01 219 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.000 13.12.11 11.06.13 21.9 | 10045 021 80 000 100.30 100.60 8.75 4.47 1.03 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.8 102.00 93 103.50 12.64 8.22 0.32 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 19 100.20 100.10 100.30 6.41 3.83 0.15 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 150 | 100.60 100.00 101.20 7.08 3.94 0.67 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 620 09.11.11 09.11.11 26 100.31 4300 100.04 100.40 4.79 1.54 0.20 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 49 102.79 5478 102.79 102.84 4.94 2.89 0.38 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 19.4 109.37 962 135 109.30 109.44 5.92 2.74 1.37 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 14.0 106.30  0.05 1 106.25 106.30 5.72 2.65 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 36.4 114.45 5000 114.25 114.45 6.71 5.23 2.46 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 12 100.53 8100 100.45 100.53 4.36 4.96 0.09 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.7 103.90 3768 927 103.51 104.30 6.85 3.89 2.70 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 173 101.78 = 0.07 2137 805 101.70 101.85 591 3.50 129 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 114 101.20 = 0.10 2 101.07 101.28 5.59 3.38 0.88 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 474 99.08 607 448 99.05 99.20 7.28 3.46 3.22 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 311 101.12 304 001 101.10 101.12 6.72 4.60 214 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.7 100.05 155814 99.95 100.20 747 3.66 3.56 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 17.7 101.11 0.01 73 251 101.11 101.14 5.98 3.30 1.33 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 46.0 99.50 12970 002 99.45 99.58 7.28 3.64 3.1 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 145 | 100.37 @ 0.12 750 100.15 100.28 5.65 5.98 1.08 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.100  12.10.11 11.07.12 10.7 100.52 60 001 100.36 100.68 5.60 1.51 0.82 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 231 1014 280 100.75 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 404 113.54 3539 912 113.10 113.99 6.78 246 2.63 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 60.2 97.65 0.15 55 000 97.65 97.95 7.62 3.52 3.95 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750 22.09.11 15.03.18 79.8 99.34 0.26 2 98.70 99.34 7.77 3.76 4.76 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1174 99.02 20800 764 98.80 99.25 7.89 4.12 6.31 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.7 98.85 100 000 98.71 99.15 7.79 4.02 4.41 roc. Gymaru
003 46002 46500 R 8.000 08.02.12 08.08.12 1.7 101.94 200 000 101.65 102.22 5.24 3.91 0.67 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 85.4 96.90 959 603 94.89 96.95 7.74 3.60 4.92 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 60.2 97.75 2.65 7126 451 95.50 100.00 7.28 1.78 3.60 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 241121 1248 = 93.80 16064 277 93.10 94.50 8.08 213 6.17 BBB/Baa1/BBB |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 92.2 3000 000 74.10 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 297.7 | 88.28 9513 655 87.10 89.45 8.17 4.05 10.40 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.7 88.25 11088 164 87.10 89.40 8.03 3.39 4.99 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 011211 27.11.14 39.7 101.65 101.30 102.00 7.36 4.32 2.10 MyHULMNANbHbI
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.2 99.70 65 001 98.80 99.70 7.81 1.87 2.80 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 10.0 100.60 1965 100.30 100.60 6.37 173 0.75 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 28.3 102.18 102.00 102.35 7.18 227 0.88 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 1500 11.11.11 10.05.13 20.8 113.00 12 000 110.00 113.25 7.06 3.31 1.44 /Ba1/BB+ MyHULMNaNbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 51.6 | 100.90 100.00 101.80 7.65 3.84 3.37 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.9 100.00 5 100.01 100.99 8.18 1.98 0.78 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00 26.12.11 26.12.11 4.1 100.22 100.00 100.45 6.38 3.50 0.32 1/BB- MyHULaNanbHbI
Tomck.06-5 1400 R 7.00 171211 171212 16.0 100.60 100.40 100.80 6.44 3.49 0.89 1/BB- MyHULananbHbIi
Tomck.06-7 2500 R 13.00 27.08.11 27.11.13 215 1/BB- MyHULananbHblit
Yamypus-2 1500 R 840 17.01.12 15.07.12 10.9 100.72 100.00 101.45 7.67 4.20 0.81 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.8 102.00 101.70 102.30 8.06 4.30 2.80 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 23.11.11 25.08.13 244 100.62 99.00 102.25 8.00 2.03 1.36 MyHULMNANbHbI
Yysawms-06 1000 R 724 18.10.11 17.04.12 79 101.00 21462 101.00 102.50 5.78 1.79 0.60 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 217 101.75 101.00 102.50 7.78 2.24 115 /Ba2/ MyHULMNANbHbIA
Yysawms-08 1000 R 8.000 14.09.11 15.06.14 34.2 100.82 100.00 101.65 7.48 1.98 2.34 MyHULMNANbHbIA
AkyT-07 06 2500 R 780  20.10.11 17.04.14 32.2 100.42 99.70 101.15 7.79 1.94 1.77 BB//BB- MyHULMNanbHbI

Akyt-09 06 2000 R 975  22.09.11 19.09.13 252 | 10381 103.63 103.99 7.08 2.34 1.24 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 25.08.11

d‘b YPANACUIB | K3rUTAN

PbIHOK pyGneBbix o6nurauunmn
[ara Mecsues ao
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Boinyck 06bem, MH Lexa CexTol
v % KynoHa | odepTbl ochpT | noraw noraw ner FImis P
FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
FAkyT-35003 2500 R 795 201111 577 | 99.20 8.35 3.21 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 21.0 = 101.50 723 1.30 BB-// ]
322 | 101.10 742 2.03 BB-// MyHULMNanbHbIi

Ap06n-34010 3000 R 8.00 18.10.11




Fixed Income Daily 25.08.11
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Beinyck O6uew, Kynon, % LUena | Mam. Toprosuli fiop, Peiimunr Cexrop
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Ak bars-12 225§ 1025  03.12.11 03.12.12 15.6 | 106.37 5.02 4.82 1.18 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 102 | 101.75 6.01 4.03 0.79 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 223 | 106.69 5.36 434 1.66 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 434 | 102.46 7.20 3.90 2,97 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217, 6.0 | 67.0 | 99.50 9.69 4.34 0.47 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 741 | 100.82 7.70 391 4.62 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1178 | 97.28 7.23 3.98 6.52 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 432 | 104.54 8.36 472 2.84 BI/B+ cbipbe
Alrosa-14 500 § 888 17.11.11 17.11.14 394 | 11187 4.86 397 2.78 BB-/Ba3/BB- cblpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 112.0 | 106.23 6.82 3.65 6.46 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 7214 | 10136 0.12 11.37 5.18 4.20 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 209 | 103.22 5.34 3.55 1.58 BBB-/Ba2/ GaHkm
BoM-15 300 § 750  25.11.11 25.11.15 51.8 = 97.62 8.17 3.84 3.50 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 432 | 102,02 6.05 3.28 3.04 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.5 = 9751 | 0.01 7.35 349 4.55 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 212 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 37.7 | 10715 4.86 344 2.70 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 134 | 101.62 | 0.04 6.29 3.88 0.99 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 813 | 9583 7.56 3.52 5.14 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 203 | 106.52 4.75 417 1.51 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 513 | 104.92 6.88 3.93 3.46 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 812 | 109.91 7.58 4.32 4.85 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 158 | 101.69 | 0.00 317 448 1.23 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 151111 15.11.12 15.0 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 185 | 110.02 2.84 437 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 266 @ 10568 | 0.01 3.77 6.23 1.98 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 233 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 § 7.34  11.10.11 11.04.13 19.9 | 107.10 2.85 343 1.51 BBB/Baa1/BBB |cblpbe
Gazprom-13-6 500 $ 751 31.01.12 31.07.13 236 | 108.84 2.78 345 1.81 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 30.5 | 103.60 3.46 4.86 232 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 35.7 | 112.20 3.81 3.70 2.62 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 388 | 104.48 3.80 5.13 2.85 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 459 | 105.37 4.25 5.58 3.39 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 420 | 11214 212 7.24 3.00 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.9 | 104.65 3.90 243 3.78 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 639 | 109.36 420 2.84 443 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 67.9 | 102.06 4.65 5.03 4.79 BBB/Baa1/BBB |cblpbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 754 | 103.67 4.68 525 5.10 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 788 | 108.27 5.00 6.10 5.22 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 80.7 | 17.41 5.02 347 5.1 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 80 | 933 & 125.02 3.70 0.73 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.8 | 109.98 3.87 3.27 2.9 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 128.3 | 108.25 547 3.01 7.49 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 330 | 2761 126.37 341 244 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 316.3 | 109.05 6.56 334 | 1214 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 225 | 106.73 4.10 3.72 1.70 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 403 | 102.83 5.30 3.04 2.93 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 497 | 102.92 5.69 3.16 3.46 /Baa3/BB+ GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 57.3 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 233 | 103.25 384 2.72 1.80 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 31.2 | 10047 6.79 348 2.25 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 18.0 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 588 | 97.84 8.30 3.96 3.90 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 22 | 10271 -5.19 4.50 0.19 CCC/ID XuMus
LenSpetsSMU-15 150 $ 9.75  09.11.11 09.11.15 51.3 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 39.0 | 108.13 3.66 2.95 2.85 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 705 | 107.25 4.90 2.96 479 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.8 | 109.65 5.76 3.31 6.12 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1122 | 101.92 5.85 3.00 6.87 cbipbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 131.3 | 104.65 6.06 3.18 760 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 553 | 9745 11.10 5.32 3.37 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 59.8 | 96.44 7.37 3.37 4.09 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 1.6 100.55 2.18 6.42 0.13 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 628 | 101.30 4.72 5.00 4.38 BBB/Baa1/BBB | MyHMUMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 52 | 101.79 3.74 3.93 0.42 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 107.5 | 108.33 6.75 3.98 6.40 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 80 | 102.42 -1.08 391 0.48 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.7 = 98.46 9.27 432 1.96 B+/Ba3/ XuMUs
NMTP-12 300 § 700 171111 17.05.12 89 | 10158 476 344 0.70 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 16.0 | 104.60 | 0.15 5.56 4.42 1.22 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 263 | 99.26 6.87 327 1.94 BB/Ba3/ BaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 506 | 102.75 7.96 4.26 3.35 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 2.0 | 62.8 | 100.37 7.18 4.86 0.15 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 541 | 101.99 4.82 261 391 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 115.0 | 104.23 6.01 317 6.99 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 1.9 100.50 = 0.00 5.40 4.35 0.15 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 9.1 102.49 6.14 4.70 0.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 230 | 108.00 6.20 4.98 1.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 325 | 9753 7.23 3.16 2.36 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 457 | 11329 8.53 5.63 2.94 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 593 | 109.56 8.79 5.13 372 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 784 | 107.36 11.88 5.82 4.32 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 7.50 221111 22.05.12 9.1 101.37 5.58 3.70 0.71 /B1/B+ Cbipbe
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Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.7 |« 9504 = 0.00 1242 5.79 3.39 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 195 B/B3/B GaHKm
Rosbank-12 130 § 9.00 01.01.12 01.07.12 104 | 10250 = 0.00 5.94 439 0.81 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 8.3 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 21.0 | 105.56 3.82 3.40 1.60 BBB/Baa1/ GaHkm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 19.3 | 10048 = 0.02 717 3.73 143 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 291 | 106.45 425 3.35 2.18 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 341 | 111.86 444 4.02 246 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 1.0 | 61.8 | 99.50 13.69 3.50 0.07 BBB/Baa1/ GaHkm
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 556 | 102.35 8.07 425 3.59 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.11 15.05.17 69.7 | 105.56 5.16 2.98 472 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 823 | 11363 5.32 341 5.26 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 119.0 | 9847 6.21 3.05 7.19 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.9 = 100.54 7.86 3.93 3.30 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 448 | 102.85 2.80 1.76 3.40 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 84.2 | 14330 3.82 3.84 5.23 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 79.7 | 104.16 7.04 3.77 4.92 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.7 | 105.57 423 237 6.94 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 205.0 | 177.33 8750 5.60 3.60 9.11 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2265 118.69 28171731 4.24 3.16 5.40 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 525 | 9763 | 0.00 9.55 4.54 344 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.11 01.12.16 642 = 97.75 | 0.00 11.72 4.99 3.81 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 68.3 | 105.18 4.68 273 4.68 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2384 | 100.34 7.59 3.73 9.84 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 27 | 101.00 1.40 2.94 0.22 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 210 | 106.96 2.34 3.03 1.62 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.01.12 02.07.13 226 | 107.23 246 3.02 175 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.2 | 10047 3.31 348 297 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 471 | 105.38 3.98 261 3.46 BBB/Baa1/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 741 | 102.26 4.96 264 5.04 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 119.5 | 98.38 5.92 291 7.33 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 235 | 109.10 476 447 1.76 BB-/Ba2/BB chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 32.3 | 109.86 5.22 421 230 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.9 | 97.01 6.98 3.22 4.14 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 751 9791 712 342 4.86 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.02.12 03.08.15 480 | 107.55 5.54 3.58 3.39 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 752 | 98.31 5.70 273 5.09 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 324 | 98.60 12.11 5.83 2.15 GaHKu
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.3 97.38 8.28 3.98 4.93 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 134 | 10215 | 0.01 4.05 3.00 1.01 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 189 | 106.68 = 0.01 3.06 3.52 143 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 419 | 107.21 3.98 2.92 3.09 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 59.7 | 112.05 472 3.35 411 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.8 | 107.88 4.99 3.07 455 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 798 | 113.86 5.34 3.46 504 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.8 | 110.09 5.72 3.29 6.36 = BBB-/Baa2/BBB-  cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 718 | 97.81 12.24 5.38 413 B1/ GaHKm
Transneft-12 500 § 6.10  27.12.11 27.06.12 103 | 102.99 248 2.96 0.82 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 103 | 101.71 3.30 2,64 0.82 /Baa1/BBB cbipbe
Transneft-13 600 § 770 07.02.12 07.08.13 238 | 109.56 264 351 1.83 /Baa1/BBB cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 30.8 | 105.06 3.56 2.70 230 /Baa1/BBB cbipbe
Transneft-18 1050 § 870/ 07.02.12 07.08.18 847 | 122.77 481 3.54 5.39 /Baa1/BBB Cblpbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 43 | 10252 | 0.03 463 5.85 0.34 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 28 | 100.72 4.84 8.24 0.22 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 217 /B1/B Ternekom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 546 | 100.18 367 3.74 4.06 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 76.1 | 101.36 5.19 2.69 5.18 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.1 | 107.40 5.82 3.21 6.62 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1735 | 102.82 6.49 331 8.98 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 20 | 100.88 2.83 4.15 0.16 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 205 | 106.00 4.62 3.95 1.54 /Ba3/BB- Tenexom
Vimpelcom-14 200 $ 425 29.09.11 29.06.14 34.7 | 10040 @ 0.09 412 1.06 263 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.8 | 104.21 7.18 3.96 383 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 541 | 97.68 7.1 3.32 3.77 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 672 | 9475 7.42 4.44 4.52 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 814 | 106.65 7.82 428 4.88 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 115.0 | 96.82 8.24 4.00 6.52 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1281 | 93.73 841 5.38 6.97 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 711 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 499 | 9821 6.70 3.16 347 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 16 | 10075 = 0.00 1.81 3.72 0.13 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 144 | 103.83 3.28 3.18 1.12 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 154 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 241 10179 | 0.21 3.03 3.93 1.91 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 420 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.11 04.03.15 429 | 104.16 5.16 3.10 3.05 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 545 | 10090 = 0.20 3.98 421 4.00 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 21.0 | 823 | 104.76 4.04 3.28 1.63 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 79.1 | 101.30 6.07 312 5.27 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1113 | 99.99 6.55 3.28 6.64 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 47.0 | 2904 101.62 5.77 3.08 3.36 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 579 | 98.86 5.33 5.18 4.18 BBB//BBB (hMHaHCbI
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