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PyGneBble BbiMyckn

WU3meHenue, 6.0.

YTM, % 3Hay. 3apeH. 3aMec. YTD
00346020 8.2 13 19 22
la3npom-11 6.7 ) 42 (90)
Bbimnen kom-6/7 8.3 (17) 51 (20)
CblprBble PbIHKUN
W3meHenune, %
3Hay. 3apeH. 3aMec. YTD
3onoto, $/yHuns 1774.2 0.8 9.6 24.9
Urals, $/6app. 110.7 0.5 (5.4) 20.0
S&P Metannbl, uHg. 1834.6 1.2 (10.1) (7.9)
S&P C/x npog., uHA. 833.2 0.0) 39 0.9
HEHE)KHbIVI PbIHOK
WU3meHenne
RUB mnpga. 3Hay. 3ajeH. 3aMmec. YTD
REPO in CBR 0.5 0.3) (13.6) 98904.2
Corr Accounts 674.1 (52.6) (6.7)  (320.6)
Deposits in CBR 4071 99.5 190.0  (226.1)
W3meHeHue, 6.0.
NDF 1Y, % 5.06 10 52 15
MOSPrime ON, % 4.07 21 1) 232
WU3meHenue, %
USDRUB 28.93 0.1) 5.2 (5.2)
NHpekcbl
W3meHeHue, 6.0.
6.n. 3HayY. 3afeH. 3amec. YTD
Russia 30 - UST 10 203.0 11 67 50
EMBI + Spread 367.6 5.2 65.4 79.0
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CTPATEIrMA

BHELLHWIA PbIHOK

Hactynun gonroxaaHHbIn eHb: CerofHs coctonTca BbicTynneHve rnasbl OPC beHa bepHaHke. MHBe-
CTOpPbl PAaCcCHNTLIBAIOT Ha OOBABMIEHWE O TPETbEM 3Tamne KONUYECTBEHHOTO CMsrdeHus. Hanbonblumii
NHTepeC NpeacTaBnfioT AeTanu HOBOW nporpaMmbl. Kpome Toro, bynet onybnmnkoBaHa yTOYHeHHas
oueHka BBIM CLLA 3a 2 kB. M1pOBble PbIHKM 3aBEPLUNIM BYEPALUHUIA AeHb HEKOTOPbIM CHUXEHWEM,
HO B eBpOobOHAAX AMHAMMKA Oblfla ckopee NO3UTUBHOMN. cp. 2

BHYTPEHHUV PbIHOK

Byepa B cerMeHTe rocobnuraumii npeobnafani NpoaaBLbl, HO OTAeNbHbIe BbiMYCKK, B TOM YMCTie pe-
KOMEHA0BaHHbIE HaMW, MPOLOIKMNM pocT. LIb oTMeHnn aykumoH no OBP: cnpoc oTcyTcTBOBanN 13-3a
CHUXeHWUs CBODOOHOW NMKBMAHOCTU. CerofHs OTTOK NMKBUAHOCTM MPOAOMKMUTCA, YTO OrpaHUYmUT
TOProByt0 aKTUBHOCTb Ha PbIHKE. cTp. 3

JIMKBMOHOCTL CcoKpaTnnachk B cBssm ¢ ynnaton HOAMW v akumsos. CtaBkn MBEK pesko Bbipocnn. Kak
OXMOAETCS, YPOBEHb NIMKBUAHOCTY MPOAOIKMNT CHMXKATbCA MO Mepe NMPOLOSIXKEHWS HaOrOBbIX Bbl-
nnat. B noHeLenbH1K KOMMaHMW yNia4ynMBaloT Hanor Ha nNpubbliib, Takum 0bpa3oM, TeHAEHLMS K poC-
TY CTABOK COXPAHMTCR. uttieiuites weeaitteaiiee ettt ettt ettt ettt bt ettt ettt cTp. 4

EURASIA DRILLING COMPANY (/B B)

Buepa Eurasia Drilling Company (EDC) npencraBuna ot4etHocTs no US GAAP 3a 1 n/r 2011 r. Mbl
nonaraem, 41o B [aHHbIN MOMeHT goxonHocTb BK EBpasusa 01 HaxoomTcs BOAM3M CnpaBednBbIX
YPOBHeW, a CyLLeCTBEHHbIA POCT KOTMPOBOK BO3MOXEH TOSIbKO B CJly4ae CHUXEHUS OOLLEero ypoBHs
CTABOK HA PBIHKE.  1etutttettte ettt ettt ettt ettt e ettt e ettt e e et e et e ee et e et e e m ke e et eemt e e et e et e et e et e e teeeneeeneeens cTp. 6

HAMK (BBB-/BAA3 /BBB-)

KomnaHva obHapofoBana cunbHble (hMHaHCOBbIE pe3ynbTaThl 3a 2 kB. 2011 . no US GAAP, Ho npea-
CTaBMna [OCTATOMHO CNabbiv MporHo3 Ha 3 kB. 2011 1. Obavraumn HITMK asnaiotca Havbonee KOH-
CepBaTUBHOW CTaBKOW B MeTanypru4eckoM CeKTope U B HAaCTOALLMM MOMEHT CNpaBedvBO OLEeHeHbI
PbIHKOM. cp. 6

RUSSIAN INFORMER

HoBocTM M KOMMEHTapuu, OTHOCALMECS K PbIHKY akUuiA, CM. B HalleM eXegHeBHOM W3JaHuu
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

MHBecTOpbl AaBHO XAanu 3Toro gHA. HblHeWwHAa NATHMLA — CaMblil OONTOXAAHHbIA OeHb Ha PbIHKE, He MOTOMY, YTO OHa
3aBepLUaeT pabouylo Hefleno, a NoToMy YTO CErofiHs COCTOUTCS BbicTynneHve rnasbl OPC beHa bepHaHke B [XKeKCOH Xorne.
PoBHO rop Hasag, BbICTynas B ToM e [xekcoH Xone, rnaBa ®OPC oObsaBWMA O 3amycke BTOPOro 3Tana KONMYeCTBEHHOrO
CMArYeHns, Tenepb Xe PbIHKN XOYT 00bABNEeHUs O TpeTbeM. Mbl yXe BblCKasblBanM MHEHMe, YTO Ha TpeTbem 3Tane Obino Obl
Hepa3yMHO B TOYHOCTM BOCMPOV3BOAUTb MeXaHWM3Mbl BTOPOro. [1psMOM BbiKyn akTMBOB C pPbiHKA AEWNCTBUTENIbHO WMMen
pe3ynbTaToOM HU3KMe [ONMapoBble CTaBKM, OOHAKO MPW 3TOM MWL He3HaYMTeNbHaa 4YacTb JIMKBUAHOCTM, HaNpaBieHHOW Ha
3anyck 3KOHOMMYECKOro PoCTa, AOLWa A0 peanbHOro CeKTopa, a ocTasibHble CPeACcTBa OCENM Ha Aeno3uTtax. Takmm obpasom,
HeCMoTpA Ha CylleCTBeHHOe YBenu4eHue MNOOYLWKW JIMKBUOHOCTU, HeNb3f KOHCTAaTMPOBaTb, YTO KPeAUTOBaHWE peanbHOro
CeKTopa BO30OHOBUIOCh B MOSHOW Mepe. 10 HalleMy MHEHWIO, MepPbI, O KOTOPbIX, BO3MOXHO, 0O6BbABUT bepHaHKe, LONXHbI ObITh
bonee npuLenbHBIMU U TO4HBIMUY, YeM KC-2. [0 3TON NpuymMHe yHacTHUKOB pbiHKa OyayT npexae BCero MHTepecoBaTh AeTanu
nraHa. B npenaBepum 3Toro BbICTYMNEHWUS PbIHKM aKTUBHO POC/M Ha MPOTSXEHUM HECKONbKMX AHEen (KpoMe BYepallHero), Tak
4TO, «MO (haKTY» MOXHO OXMAaTb DUKCaLMU NPUOLINK. To Xe caMoe MOXET MPOU30NTU, eCNN OXUAAHWS UHBECTOPOB OyayT
obMaHyTbl. KpoMe Toro, cerofHs He3agonro o Havana BbicTynnerus rnassl @PC Oyaet onybnmnkoBaHa yToYHeHHas oueHka BB
CLUA 3a 2 kB. 1, Cyas Nno KOHCeHcyc-nporHo3y Bloomberg, nokasatens Oyaet nepecMoTpeH B CTOPOHY MOHWMXeHUs ¢ 1,3% ao
1,1%. Byepa M1poOBble pbIHKM 3aBEPLUMAN OeHb NadeHneM B cpegHeM Ha 1%. OCHOBHOW MPUYMHOWM 3TOrO CTany HEeCKObKO
Xyowuve, 4eM OXWAanoch, LaHHble MO PbIHKY Tpyda. MHBecTopbl OblM Takke o0OeCrnokoeHbl OyayLMM CaMoW LOPOrou
KOMMNaHuKn: HakaHyHe rnaea Apple Ctme [kobcC 3asBMn 0 CBoeM yxofe C MocCTa WCMOMHUTENbHOro AupekTopa. M3nuiuHe
FOBOPUTb O 3HayYeHUU 3TOW Urypbl ANs Koprnopauuu. B utore nonoxurensHas peakums Ha HOBOCTb O TOM, YTO KOMMaHWA
YoppeHa badteta Berkshire Hathaway nokynaet npusunernpoBarHble akumu Bank of America Ha cymmy 5 mnpg gons., Gbictpo
colna Ha HeT. MHorve KOMNaHuM HakoMUIIW Ha CBOMX DanaHcax AoCTaTo4HO DoJbLUMe CyMMbI (MO UTOraM Ce30Ha OTHETHOCTU 3a
2 kB. 0O0beEM AeHEXHbIX CPeACTB Ha BanaHcax KOMMaHWM, BXOAAWMX B MHAeKC S&P 500, npesbicun 1 TpaH 4OMA.), NO3TOMY
HefaBHee NafeHre PbIHOYHbIX KOTMPOBOK MOXET CMPOBOLMPOBAThL BOSTHY CAAVIAHUIA 1 NOMMOLLEHWN.

B eBpoGoHpax npeobnaganu nokynku. Buyepa cnpen MHAMKATUBHOMO CyBepeHHOro Bbinycka Russia’30 k 10UST paclumpuncs
Ha 8 6.n. 0o 201 6.M., a LeHa poCcCUNCKOro beH4YMapka ocTanach NPakTUYecky HeM3MeHHoM y oTMeTkM 118,7 % OT HoMMWHana.
Ha doHe CHUXEHWNS KOTMPOBOK Ha MUPOBLIX MMOLLAAKaX LOXOAHOCTb AeCATUNETHUX Ka3Havyenckmx obnmralmm onyctmnacs Ha
76.n. 0o 2,23%. Byepa Ha pbiHke eBpobOHAOB Mpeobnagany nokynatenu. Ho B CyBEpPEHHOM CerMeHTe SIBHO XOPOLLIO
4yBCTBOBaNM cebs NpofasLbl — cpefHee CHUXeHWe LieH cocTaBmno 13 6.n. B kopnopaTvBHOM CermMeHTe Hemmnoxo NposBun ceds
HedTerasoBbln cekTop. EBpobOHabI [a3npomMa nprbaBunu B LeHe B cpeaHem 17 6.M., Npy 3TOM ANMHHbIE BbINYCKW NOA0POXANM
nodtn Ha 130 6.n., Bbinyckm JIYKOWSa nogpocnn 8 ueHe B cpeaHem Ha 19 6.n., 6ymarn THK-BP n HOBAT3Ka 3aKkpbinvch
NpPaKkTUYeCKM HeWTpanbHO. B Gymarax MeTannyprimyeckoro CroXunacb pasHOHanpasfeHHas OMHamuyKa: Bbinycku EBpasa
noapocnv B cpegHem Ha 16 6.n., a CeBepcTanu, HanpoTVB, CTONBKO e MoTepsnv B LeHe. [ocsie CHUXEHWUs B TeyeHue
HeCKOMbKMX ceccuin eBpoboHbl BbiMnenkoMa nopgopoxanni B cpefiHem Ha 15 6.n. B BaHKOM cekTope eAnHON AMHAMUKN He
Habniopanock: eBpoboHabl BTh nprbasunm B LieHe B cpefiHeM 13 6.11., obnuraumm B3ba 1 CoepbaHka 3aKpbInch NPaKTUHeckn
HenTpanbHo, Bbinyckk PCXB nopopoxann B cpenHeM Ha 7 6.n., eBpoOoHabl lasnpombaHka M Anbda-baHka HecKonbko
nofeleBeny. Ha a3vaTckux Noliagkax CerofHs YTPOM He CIOXMIOCh MNpecbnafalolwero TpeHda, HO hblodepchl Ha
aMepuKaHCKMe MHAEKChl BbIWAW B NIIOCOBYIO 30HY. Mbl OXMOAEM HEUTPaNbHOrO OTKPbITUS TOProB W CNaboBbIpaXXeHHON
OMHAMKKM [0 nocTynneHns HoBocter n3 CLLA.

Onbra CtepuHa, sterinaoa@uralsib.ru
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BHYTPEHHMM PbIHOK

MpopaBubl caenanu NOnbITKY BePHYTbCA. Byepa B cerMeHTe rocobnumraumi BHOBb Habmoganacs CMeLllaHHas AMHaMMKa, Ho
Npo4aBLibl BCe Xe npeobrnafany, v B CpefHeEM KOTUPOBKU CHU3UAMUCL Ha 7 6.n. Hanbonee cyllecTBEHHO MofeLlleBen OfuH 13
CaMbIX IMKBUAHbIX Ha pbiHKe BbinyckoB, OP3 26204, — Ha 59 0.n. 3amMeTHO ynanu B LieHe 1 MeHee NKBUAHble Oymaru: Od3
46014 — Ha 27 6.n., OD3 26198 — Ha 22 6.n. Kak Mbl y>xe oTMedanu, bbinm 1 oTaenbHble cydam pocTa. Tak, MMencs cnpoc
CMpOC Ha pekoMeHZoBaHHble Hamn OD3 26203, koTopble Nofopoxanu elle Ha 15 6.m. Takxke NoBbICUANCH B LeHe OP3 25068
(+12 6.n.) n ODP3 25063 (+11 6.n.). B LeNOM Xe Ha POCCUMCKMX MMOLLAAKAX CKa3anocb BOSHEHWE MUPOBLIX PbIHKOB B
npenasepun BoicTynneHns rnaesl ®PC beHa bepHaHke. Mbl NOATBEPX/AaeM Halle MHEHWE, YTO B CermMeHTe rocbymar Hambornee
npvBneKaTtenbHbl B HacTosLlee Bpems OD3 26203, 26202, 25075, 25077, 26206 n 25079. Byepa LLb nnaHmposan nposectu
ayKUMOH Mo AopasMelleHuto KpaTkocpodHbix OBP obbemom 10 mnph pyb., HO K3-3a HaCTymnneHus nepuofa Hanorosbix
nnaTexenm U CBA3aHHOIO C 3TUM OTTOKa CBOBOAHOWM NMKBUAHOCTY, ayKLMOH MPULLNOCH OTMEHWUTb. JIMKBUAHOCTb CHWU3MNACh
[LOBOJNBbHO CYLLECTBEHHO, W CEroflHs ee OTTOK MOXET MPOLOSIKUTCS, YTO CMOCOOHO HeraTMBHO OTPasuUTbCs Ha TOProBoOM
aKTUBHOCTU.

PacwupeHne cnucka «A1» — nonoxwutenbHo ans MOHuKpeauT-05. MMBE coobuimna, 4To C CEerogHaWwHero AHs
tOHMKpeamT-05 n KanyxxO06r-5 Ha4yHYT TOProBaThCsl B KOTMPOBANbHOM CrnMcke «AT1». DTa HOBOCTb MMeeT Dorbliee 3HayeHue
MMeHHO AN14 Bbinycka OHMKpeanT-05, NOCKONbKY BKMOYEHWE B CMUCOK PACLLMPUT KPYT NOTEHLMASbHbIX MHBECTOPOB B HEro 3a
CYET YNpaBnsioWMX NEHCUOHHBIMY CpefcTBaMU. Mbl yxe nucanu, YTo CHMTaeM JaHHylo Oymary, npegfiaraloLlyio JOXOLHOCTb
7,5% Ha 25 MecaueB, XopoLler anbTepHaTUBOW KBA3UCyBEPEHHOMY AOMTY. B TekyLmx HebnaronpuUsTHbIX A KOPNopaTUBHOMO
CerMeHTa PbIHOYHBIX YCNOBUSAX 3hdekT oT BkIloYeHUs HOHMKpeauT-05 B «A1» OyaeT MUHWUMANbHbIM, OOHAKO MO Mepe
BOCCTaHOBJIEHMA Mbl OXMOAEM POCTa MHTEpeCa K BbIMyCKy.

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

HanoroBble BbinnaTbl npumnseenun K pe3komMmy CoKkpaw,eHuIo IMKBNAHOCTU

YpoBeHb NIMKBUAHOCTN BYEpPaA YMEHBLUWNCS Ccpa3dy Ha 226 mnpg pyb., 4to obbscHaeTca ynnaton HOMW u akum3os. OcTaTku Ha
KopcyeTax KpeduTHbIX ydpexaeHun B LIb cokpatnnincb Ha 68,7 mnppa py6. 0o 605,4 mnpa py0., Toroa Kak feno3unTsbl OaHKOB B
LB ynanu Ha 157,6 mnpg py6. fo 249,5 mnpga py6. CHUXeHWe YpOoBHS NIMKBUAHOCTW He 3aMefn0 Cka3aTbCs Ha CcTaBkax MBK,
KOTOpble pe3ko Bblpocnn. VHamKaTMBHas ctaBka MosPrime no ooHOAHEBHbIM Kpeamutam noaHsnace Ha 21 6.n. no 4,07 %, poct
CTaBKW MO HeaeNlbHbIM Kpeamutam coctaBui 13 ©0.M., mpodve CTaBkM nodpocsiv Ha 1-7 6.n. Kak oXxupaeTcs, TeHOeHUMs K
COKPALLEHMIO NUKBUOHOCTM COXPaHUTCA [0 KOHLA nepmoda Haforosbix BbIMNaT, ctaskm MBK, npegnonoxurensHo, [0

OKOH4YaHMA Mecqdla Takxe 6y£l,yT pactn.

CoBoKynHble cpeacTBa 6aHkoB B LB PD, mnpa
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Mo paHHbIM LB, MexayHaponHble pesepsbl PO 3a Hepento, 3aBeplmBllyocs 19 aBrycra, yBennmumnncb Ha 3,8 mMnpg 4onn. o
544 mnpg oonn., bnarogaps BbICOKMM LieHaM Ha HedbTb 1 NepeoLieHKe 30M10Ta — 3a HeAento ero LieHa yBenmymnacs Ha 6%.

Py6nb no4Tn He M3MeHUncs NpoTme fonnapa Ha MMBB, notepss 2 konenkm u onycTmsLIMCh Ao 28,94 py6./nonn. OaHako
NpoTUB eBpo pybib BbIpOC Ha 15 koneek fo 41,53 pyb./eBpo, TakM 0bpa3oM, BrBanioTHas KOp3MHa nofeLleBena Ha 6 Koneek
00 34,61 py6. Jonnap HEMHOrO yKpenucs no UToram BYepaLlHen CeCCUU: ero MHAOEKC BblpoC Ha 0,3%, Ha Ty Xe BeNnYmnHy
MOBbICKNACh CTOMMOCTb aMEepPUKaHCKOW BaoTbl OTHOCUTENbHO eBpo. CerogHa Lonnap KOPPekTMpyeTca: VHAEeKC Aonnapa
cHM3unca Ha 0,2 %, CTonbko Xe nprbasun eBpo 1 Topryetcst Ha yposHe 1,442 ponn./eBpo. VleHa B4epa nofewesena Ha 0,7%,
HO cerofiHa TopryeTca B nioce Ha 0,4% BOnu3n 77,2 veHbl/ponn. HedTsHble KOTUPOBKM 3aBepLUMiN NpedblayLlyo ceccuio
CMeLlaHHOW AMHaMunKon: Brent noBbicunack Ha 0,2%, a WTI cHM3Mnachk Ha Ty e BeIMYMHY, CEeroAHs OHM Moka ToprytoTcs 0e3
M3MEHEHNI, TekyLLmMe KOTUPOBKK cocTasnstoT 111 nonn./Gapp. n 85 gonn./Gapp. COOTBETCTBEHHO. 30/10TO BO30OHOBMO POCT:
3a BYEpaLlIHUM AeHb OHO nofdopoxano Ha 0,7%, cerogHs npubasmno ewe 0,5% 1 B HacTOALLMIN MOMEHT Topryetcs no 1 779
JONN. /YyHUMA. YHaCTHUKM PbIHKOB XAYT BbICTynneHns beHa bepHaHke, KOTOPbIM LOSIXEH MPOMMUTL CBET Ha AanbHENLIMN KypC
OEHEXHO-KPeaAUTHON MOAUTUKM M NepPCnekTMBbl MPUHATUS HOBbIX Mep 3KOHOMMUYECKOro CTMMyNMpoBaHus. o Havana ero
BbICTYMIEHVA MHBECTOPbI HAa BAIOTHOM U CbIPbEBbIX PbIHKAaX, CKOpee BCero, BO3AepXaTca OT pe3kux ABVXKeHWN. Mbl oXvaaeMm,
4yTO PYOnb OyaeT ToproBaThcs BONM3M oTMeTKM 29 py6./gonn.
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Kypc eBpo oTHOCuTenbHO gonnapa CLLUA
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WcroyHmku: Bloomberg, MMBE UcroyHmkm: Bloomberg, MMBB

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Eurasia Drilling Company (/BB)

OT4yeTHOCTb 3a 1 n/r 2011 r. no US GAAP, eBpooGnuraunm oueHeHbl cnpaBeaiMBo

YBenuuyeHue BbIPYYKU KaK 3a CYeT OpraHM4Yeckoro pocta U npuobpeteHun. Byepa Eurasia Drilling Company (EDC),
MaTepuHckas komnaHms bypoBow komnaHwwm «EBpa3msi», KpynHeuwero B Poccum onepatopa HedTeCcepBUCHbIX YCayr,
npefcrasuna otyeTHocTb Mo US GAAP 3a 1 n/r 2011 r. B ot4eTHOM nepuoge KoMnaHus yeenuymnna oobem dbypenns Ha 18% rog
K rofly — NpubnusmTenbHo Ao 2,3 MIH M. YBENMYeHWe BbIpyYKM N0 UTOram nonyroams Obino CBf3aHO He TONbKO C OpraHnyeckm
poctom 6usHeca EDC, kotopas o 2011 r. npakTM4eckm He coBepLuana Mokyrnok 1 pocsia 3a cHeT COBCTBEHHbIX yCunnn. Ha atoT
pa3 CyLLeCTBEHHbIN BKIa B BbIPYYKYy BHECNN NpUoOpeTeHns, coBeplueHHble B Havane 2011 r. Mpexae BCcero MMeeTcs B BULY
obmeH akTmMBamu ¢ Schlumberger, B pe3ynbrate kotoporo EDC nonydnna Cmbupckyto reodusmyeckyto KOMMaHuio w
CamoTnopckmt KPC — mx Bknag B NprpocT OypeHus cocTaBui okono 8%. PocTy BblpydkM cnocobCTBOBANO Takxke yBenmyeHue
nonun bornee [oporux ycyr, Takmx Kak, Hanpumep, OypeHne ropmn3oHTanbHbIX CKBaXKMH Ui OypeHne Ha wWwenbde. B cBeTe 3Toro
Bbipydka no ntoram 1 n/r 2011 r. Bbipocna Ha 46% rofd k rogy 8o 1,3 Mapg AONnS1., HECKOJIbKO MPEBbLICMB HALLl MPOTrHO3, 4TO Kak
pa3 OblNo CBA3aHO C HOBLIMY MNPUODPETEHUAMN.

[.]

O6Gnuraumn oueHeHbl cpaBeAnnBo. [lepeas NybnMKaLMs OTHETHOCTM 3MUTEHTa Mocie pa3mMelleHns obnuraumin B nioHe
NoATBEpPAMNa BbICOKOE KPeLUTHOE Ka4yeCTBO KOMMaHWUW U ee CMoCOOHOCTb NOAAEPXKMBATL NMPUEMIEMbIN YPOBEHb [ONTOBOM
Harpy3sku faxe, HeCMOTps Ha akTMBHOe pa3BuTMe. Boinyck BK EBpasuvs 01 (YTP 8,4%) Bbilwen Ha TOprv B aBrycTe, Ha CamoMm
nvke pacnpofax, W ceryac KoTUpyeTcs C npemumen K kpmson OD3 B pa3mepe okono 80 6.M. HUXHUM OPUEHTUPOM Lns
0bAMraLmin aMUTEHTa MOTYT BbICTYNaTb OyMaru Fasnpom HedTn (BBB-/Baa3), KOTopble TOPrytoTCs CO CMPefoM B paaMepe OKoo
45-50 6.n. k kpmeon OD3, Torpa kak npemus bK EBpas3vv K HUM He JofxHa npeBbiwats 30 6.1. B TO ke Bpems Mo BepxHen
rpaHuLe [OXOAHOCTb OOHAOB 3MUTEHTA He JOMKHA OblTb Bbille CONOCTaBUMbIX Bymar EBpasa (B/B1/BB-) n Meuena (B1),
npemMum KoTopbix K KprBon OM3 coctaBnsaioT okono 90 6.1. 1 130 6.1. COOTBETCTBEHHO. Mcxoas 13 3TOro, Mbl Monaraem, 4To B
[aHHbI MOMEHT floxogHocTb BK EBpasms 01 Haxooutcs BONM3M CnpaBedfMBLIX YPOBHEN, a CYLLECTBEHHbI POCT KOTUPOBOK
BO3MOXEH TOSbKO B Clly4ae CHUXeHWs OBLLEro ypOBHS CTaBOK Ha PbIHKE.

[oNHbIV TEKCT KOMMEHTapus byneT orybnmnkoBaH B bivxavilee Bpems.

tOpuvi FonbaH, golbanyv@uralsib.ru

HJIVIK (BBB-/Baa3/BBB-)

Bbicokue ¢pnHaHcoBble pe3dynbTaTbl 3a 2 KB. 2011 r. no US GAAP,
HU3KUW NporHos Ha 3 kB. 2011 .

OtuyeTHOCTb HJIMK oka3anacb cunbHOM. POCT LieH 1 obbema npofdax cnocobcTBoBan ysenuyeHmio Boipyydkn HITMK Bo 2 ks.
2011 r. no 2,98 mnpa [onn., 4To Ha 26,4% Bbile nokasaTens 1 KB. M HE3HAYUTENbHO MPEBbILLAET MPOTrHO3, OMyOIMKOBAHHBIN
KoMnaHunen B cepedmHe wions. Mokasatens EBITDA 3a aHanorvdHbii nepuviof ysenuyuncs Ha 41,6% po 840 mnH gonn.,
peHTabenbHocTh Mo EBITDA coctaBuna 28,2 %, yBenu4MBLIMCG Ha 3 M.M. oTHOCUTENbHO 1 KB. YumcTas npnbbinb Bo 2 kB. 2011 1.
coctaBmna 591 mnH fonn., 4to Ha 55,1% Oonblue, 4eM B NpedblayLieM KBapTase.

[.]

Donr crabuneH. O6wmi gonr komnaHum Bo 2 kB. 2011 1. MOYTU He M3MEHWNCS 1 cocTaBun 2,61 MApa OoJ., B TO Bpems Kak
YUCTbIN Jonr yBenu4unca Ha 8,4% po 1,5 mnpa ponn. Jond KpaTkoCpoYHOW 3a40/KEHHOCTM COoCTaBuna Bcero okono 21% —
BOMM3N 3TOrO YPOBHS MOKa3aTeNlb AEePXUTCA YXKe HeCKONbKO MOCNeAHUX OTHEeTHbIX nepuoaoB. KodhdULMeHT Tekyllen
NIMKBUAHOCTN COCTaBUN 2,2, YTO fBASETCA Oonee YeM KOM@OPTHBIM YPOBHEM [N POCCUNCKUX METANNYPrnyeckmux KOMMNaHnim.
HITMK npogonxaeT AeMOHCTPUPOBaTh KOHCEPBATMBHbIM NOAXOL K YNPaBEHMIO LONTOM — OTHOLLEHWE KanuTana Kk akTMBaMm Ha
ypoBHe 0,71 No3BONSieT KOMMaHUM YyBCTBOBATb Cebsl BecbMa yBepeHHO. CpaBHUTENbHBIN KO3MMULMEHT LOTOBOM Harpy3ku
yucTein gonr/EBITDA 3a nocnefHMmn kBapTan no4TV He n3mMeHnnca u coctasmn 0,59.

[.]
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O6GnuraumMm KoMnaHum oueHeHbl cnpaBegnueo. Obnvraummn HIIMK, obnafatolime MHBECTULMOHHBIM PEUTUHIOM OT BCeX
Tpex BeAyLUMX PEUNTUHIOBbIX areHTCTB, ABAAIOTCS CaMOW KOHCEPBATMBHOW CTaBKOW B MeTasnypruyeckom cektope. [daxe nocne
MacLITabHOro CHUXeHUs KOTMPOBOK MO BCeMy CrnekTpy Oymar B nocneaHme Heckonbko HefeNb cpefHun cnpeq K kpmson Od3
no-npexHemMy coctaenseT npumMepHo 80—90 6.1. (C NONPaBKOM Ha NIMKBUAHOCTL), YTO, Ha HaLL B3rNa4, ABSETC CNpaseanBon
OLLEHKOW KpeguTHOro Ka4ecTBa KoMnaHuuW. [anbHelnwero noTeHuMana ans ero Cy>XeHus, NprH1MMas BO BHMMaHMe yBenn4eHue
[ONroBOW Harpy3Kku nocie oTpaxeHus addekTa oT KOHCONMAAUMN akTUBOB SIF, Mbl He BUOUM.

[MonHbIVi KOMMeHTapuii by[et onybkoBaH B bvxavilee Bpems.

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

Jonrosow pbIHOK

26 aBrycra Odbepta Mengeab-POuHaHc 5O-1 (1 mnpa py6.).
29 aBrycra MoratweHure Kanyxckas obnactb-34002 (1,3 mnpg pyo6.).
30 aBrycra Moratuerue Poctenekom-7 (3 mnpg py6.). MoraweHne OM3-5 (1,5 mnpg py6.). Norawenne TrK-
2,1(3,087 mnpg pyb.).
31 aBrycra Odbepta Makpommp-DuHaHc-1 (1 mapg py6b.).
1 ceHTAOpPS Ocbepta MPCK tOra-2 (6 mnpg py6.). Ocbepta AMET-cbrHaHc-1 (2 mnpg py6.).
5 ceHTabps MoraweHue TK @uHaHc-2 (1 mnpg pyb.).
6 ceHTAbpS MoraweHwne Bonrorpanckas 0bnactb-34003 (1 mapg py6.). MoraweHne KOHUMUIK GuHaHc- 1
(2 mnpa py6.). MorawwenHvie Mul-@uHaHc-2 (3 mnpg py6.). MoraweHne MO3CK-1 (6 mnpa pyb.).
7 ceHTA0pS MorawerHve MOWA-2 (3 mnpg pyb.). Morawexne EBPP-3 (7,5 mrpa py6.).
8 ceHTAbps Odpepra Cb Bark-3 (1,5 mnpg py6.).
JeHeXHbIn
PbIHOK
29 aBrycra Bbinnata Hanora Ha NpubbInb
KANEHOAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
obe Bbinyck Bbinycka, odepTbl, npeabliayuier cTaBKa odepTbl /
Thl
P MJTH py0. % O KyrnoHa, %  KynoHa, % noraiueHusa
26.08.11 Mepasenb-®PuHaHc BO-1 1000 100 14,0 12,5 17 aBrycra 2012
31.08.11 Makpomup-DuHaHc- 1 1000 100 7,75 - -
MPCK tOra-2 6 000 100 17,5 8,1 26 aBrycta 2014
01.09.11
AMET-durHaHC- 1 2000 100 8,5 8,5 22 aBrycta 2013
08.09.11  Cb baHk-3 1500 100 9,25 - -
PXI-13 15 000 100 10,0 - -
12.09.11
2nemMeHT JIn3nHr-2 700 100 11,5 - -
TexHOHWNKOb-®PuHaHc-2 3000 100 13,5 - -
15.09.11
Cnb A
nbupckas ArpapHas 1000 100 17.0 ) )
Mpynna-2
19.09.11 CNBYP XonguHr-2 30000 100 13,5 - -
20.09.11 M36 Nn3mHr-3 500 100 14,0 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 9.8 95.50 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 59.9 98.50 30 000 98.05 99.93 8.76 4.05 245 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13, 9.0 20.8 100.20 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 88.0 100.30 99.50 101.10 8.21 2.02 3.60 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.3 100.27 | 0.27 100.06 100.48 7.39 2.06 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 15.04.22 129.5 104.00 92 000 104.00 104.10 8.66 2.19 5.62 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.7 100.10 100 000 99.00 101.40 8.21 2.01 3.60 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 198.5 101.88 101.00 102.75 8.65 213 7.86 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 5.3 101.20 3000 100.50 101.40 6.03 217 0.41 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 139 101.00 6000 100.50 101.40 6.59 1.84 1.03 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 35.2 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.5 99.90 9 99.50 100.70 7.94 1.94 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  45.0 161.0 100.10 5 99.00 7.89 1.94 3.03 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 16.1 100.16 | 0.16 100.02 100.29 10.94 5.60 0.30 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 20 100.20 | 0.08 60 000 100.17 100.25 6.70 3.93 0.16 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 26.1 100.65 100.10 101.20 710 4.09 0.60 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 252 100.50 | 0.16 3539 100.50 100.60 6.43 6.97 0.08 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 9.0 2713 104.36 100.01 108.70 7.77 6.62 0.67 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 34.0 118.5 100.40 2 98.50 7.92 3.95 2.31 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 34.0 118.5 100.40 2 98.50 7.92 3.95 2.31 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.6 103.10 | 0.13 92499 103.00 103.30 8.24 2.16 3.00 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911  25.06.13] 18.06.15 22.0 46.4 101.40 21000 100.61 101.65 7.58 2.03 1.58 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.6 101.40 25 360 99.00 101.65 7.60 2.03 1.59 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  22.09.11 18.06.15 46.4 103.10 | 0.16 168 579 103.00 103.30 8.24 2.16 2.99 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 30.0 54.1 100.15 | 0.05 1 100.15 101.00 8.35 411 2.09 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.5 98.85 58 454 98.32 98.89 22.77 4.54 0.31 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 36.2 100.02 99.00 101.05 7.49 7.52 2.58 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.7 101.00 3 99.00 101.00 7.09 3.83 1.46 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.7 101.00 1 99.01 101.00 7.09 3.83 1.46 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 2.0 19.8 100.18 | 0.07 15000 100.13 100.35 6.41 4.03 0.13 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 7.0 25.3 98.05 86.05 110.05 11.30 3.81 0.51 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 16.0 28.0 100.99 900 86.86 101.00 7.82 4.20 1.15 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 175 99.90 99.70 100.10 7.77 3.77 129 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.6 106.15 263 872 106.05 106.27 7.59 5.87 115 cbipbe
BalwHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.6 106.15 | 0.05 168 322 106.05 106.20 7.59 5.87 1.15 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.6 106.15 679 280 106.05 106.24 7.59 5.87 115 cbipbe
BenoH 02 2000 R 001  23.02.12 23.02.12 6.1 100.00 1020 032 90.00 104.00 0.01 0.00 0.50 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 204 105.00 1 100.00 1.40 4.23 0.65 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 59.0 83.0 100.20 99.80 100.60 8.50 4.18 3.71 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 31.6 99.48 98.50 100.45 8.08 3.86 2.15 //BBB- GaHku
BB/ MM 306 5000 R 745  31.08.11 27.02.13 184 101.00 1 100.75 101.00 6.86 3.68 1.32 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 14.0 25.9 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 14.0 259 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 25.9 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 224 101.05 99.50 102.60 7.40 3.90 161 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 224 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 25.9 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3477 102.50 102.25 102.75 8.44 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 23.1 102.72 102.45 103.00 7.82 4.49 1.65 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.9 98.50 45000 98.00 98.50 8.15 3.75 242 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.3 100.50 150 396 99.85 100.50 8.32 4.12 3.22 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.3 100.60 | 0.57 46 428 99.85 100.55 8.29 411 3.22 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 149 99.75 26470 99.10 100.40 9.68 4.50 0.22 /B2/B GaHku
BogokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 52.2 102.00 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 18.7 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13, 8.0 26.1 100.10 20000 100.01 100.26 8.85 4.48 0.59 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 26.1 100.38 100.35 100.40 7.40 1.84 1.86 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 11.0 59.2 100.60 | 0.05 416 953 100.51 100.70 6.61 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 6.65 240 0.29 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 18.9 100.55 | 0.05 39999 100.45 100.65 742 1.88 1.36 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.9 100.55 3 100.40 100.70 742 1.88 1.36 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 18.9 100.65 152 059 100.50 100.65 7.35 1.88 1.36 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 14 100.72 100.65 100.80 4.90 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, 9.0 214 99.30 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12 29.08.12] 20.02.14/ 12.0 30.3 100.25 41000 100.01 100.55 6.64 343 0.93 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14, 9.0 39.0 100.09 99.98 100.20 7.05 1.77 0.59 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 17.0 471 99.65 99.30 100.00 6.93 161 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 99.88 | 0.58 99.75 100.00 7.16 172 144 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 6.65 13.09.11  12.03.13] 07.06.16, 19.0 58.3 99.85 99.70 100.00 6.94 1.66 1.18 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 3.0 64.1 100.10 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 6.0 72.3 100.20 500 100.00 100.20 6.68 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 99.98 26 127 99.20 100.20 7.20 1.75 1.77 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 111.2 99.75 | 0.01 55 99.12 99.75 7.95 3.95 4.67 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 111.2 99.00 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.4 99.35 99.10 99.60 8.23 3.96 3.52 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 32.0 116.9 100.30 | 0.10 54 043 99.90 100.15 7.50 373 221 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.9 100.50 BBB//BBB+ (buHaHCbI

B3b-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 116.9. 101.03 100.06 102.00 8.50 4.24 3.50 BBB//BBB+ (h1HaHChI
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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 | 11828 | 0.02 22181 115.25 118.50 6.67 5.80 2.28 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 102 | 105.87 105.25 106.49 5.90 6.18 0.76 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 21 99.85 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
lasnpomb 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 15 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 14.9 /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 259194 100.00 7.39 3.85 1.97 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 353 99.20 | 0.15 17 000 99.45 99.59 7.29 343 1.69 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 19.8 | 100.35 100.25 100.45 7.03 3.55 142 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715  11.10.11 09.04.13 19.8 | 100.60 159 000 100.20 100.45 6.86 3.54 143 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 & 114.7 @ 102.90 155 851 102.30 104.00 8.48 4.31 4.65 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12] 12.07.16, 11.0 = 594 = 107.01 25000 107.00 107.30 6.54 6.87 0.82 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19, 81.0 = 928 | 100.50 67 047 98.60 102.40 8.26 4.07 4.7 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 54.1 102.30 | 0.05 20 242 102.10 102.30 8.03 4.14 3.51 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 020216/ 26.01.21 54.0 1147 @ 10505 280 100.00 110.10 7.28 4.03 3.54 /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 18.0 101.10 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 23.2 | 100.25 2 100.25 100.75 743 4.07 0.39 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 10.0 & 27.9 | 100.10 14001 100.00 7.96 4.06 0.72 BB//BB- GaHku
noGakcbank 5O-04 3000 R 6.95 01.02.12 03.08.12, 01.08.14 11.0 @ 357 99.50 80 000 99.50 99.90 7.60 3.52 0.86 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12, 08.12.13 100 @279 99.75 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 110 357 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 37 clx
rccot 5000 R 925 220911 27.0911 26.03.17 1.0 68.0 | 100.00 & 0.10 99.85 100.15 7.87 4.61 0.08 BB/ MalLLKHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 28.3 100.59 BB/ MaLLMHOCTP.
['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.
rac 02 1500 R 12000 25.10.11 23.04.13 20.2 93.00 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 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 @ 585 99.00 4000 90.33 99.20 7.69 3.63 240 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 1.9 98.77 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 457 96.22 96.00 96.45 9.95 4.45 293 TOproBNst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.9 | 100.80 1999 100.80 100.95 6.01 5.19 0.18 BBB/A3/BBB GaHku
EABP-4 5000 R 7.700 14.0212 11.02.14] 06.02.18 30.0 | 786 | 100.50 46 100.50 101.10 7.50 3.82 2.20 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 0.4 100.00 841 100.00 100.25 4.26 1.05 0.03 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 341 100.48 100.20 100.75 4.09 1.04 2.53 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 4.24  12.10.11 09.04.14 31.9 | 100.48 100.20 100.75 4.1 1.05 2.39 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 58.5 GaHku
EspasXona®-1 10000 R 925  23.09.11  22.03.13 13.0320 19.0 & 104.1 @ 101.00 2 101.00 102.00 8.73 4.57 1.33 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 51.0 @ 1114  103.15 450601 103.00 105.99 9.21 4.81 3.14 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.0320 19.0 = 1041 10199 0.8 28002 101.00 102.00 8.03 4.52 1.34 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 51.0 @ 1114  104.34 102.60 106.09 8.86 4.75 3.16 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 580 @ 118.8 99.75 = 0.02 1100 96.20 100.65 8.62 4.20 3.66 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 | 118.7 = 97.00 112774 97.12 98.50 9.37 4.32 3.62 meTannyprus
EspoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 47.0 = 832 | 100.00 98.00 102.00 8.89 4.44 3.17 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 520 @ 879 @ 10165 025 10 903 98.20 101.40 7.80 4.05 3.46 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 75 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 79 99.26 98.51 100.00 13.60 6.03 0.55 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 13.0 100.00 (pUHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 160 @ 343 99.89 GaHku
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 25 100.18 55297 100.18 100.30 7.26 4.03 0.19 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 100 @ 216 99.66 | 0.06 99.56 99.75 8.10 3.75 0.71 B+/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 03.01.12 050712 01.07.14 100 = 34.7 @ 100.00 99.90 100.10 8.09 3.99 0.78 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 8.0 19.7 99.75 99.65 99.85 7.64 3.57 0.56 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.0912 22.09.13 130 @ 253 99.75 | 0.10 109 434 99.65 99.75 8.07 3.92 0.96 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 335 98.70 179 600 98.70 99.00 8.52 3.70 112 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 240.0 @ 103.05 2001 101.50 102.50 8.12 4.23 3.65 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 240.0 @ 103.00 149 002 101.50 102.50 8.13 4.24 3.65 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.7 98.74 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 99.69 99.20 100.18 8.02 3.88 2.33 1B+ TOproBnst
VHBecTToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 274 99.75 99.50 100.00 10.16 4.85 0.66 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 354 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 32 102.01 3000 102.01 102.25 8.87 8.19 0.24 cepBuC
WHtypuct-2 2000 R 14000 221111 25.05.12] 21.05.13) 9.0 21.2 | 100.00 & 0.06 501 99.91 100.00 14.25 6.98 0.63 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 249 | 101.40 102 101.40 101.80 8.66 4.55 1.69 /Ba2/ MalLLMHOCTP.
VipkOHepro 5O-01 3000 R 760  11.10.11 08.04.14 31.9 JoTo3BaH/B- JHepreTuka
Vipk3OHepro1 5000 R 1550 01.12.11 28.11.13! 275 104.21 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 15.1 100.20 100 300 99.00 100.50 8.48 4.23 1.09 cbipbe
Kama3 BO-01 2000 R 9.000 191211 171212 16.12.13 16.0 @ 28.1 100.75 100.50 101.00 8.54 4.46 115 aBToONpoM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 29.8 99.62 98.00 101.25 8.96 4.30 2.07 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 25.0 93.00 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 160 @ 346 99.45 99.00 99.90 9.91 4.66 1.16 B2/ (buHaHCbI
KUT®OuH 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 32 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 6.8 101.25 30 000 9.85 591 0.48 /B2/B meTannyprus
Kokc-B0-02 5000 R 870  30.11.11 28.05.14 33.6 99.50 98.00 101.00 9.10 4.36 2.26 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.2 99.26 | 0.83 98.51 100.00 11.73 5.53 1.68 c/x
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 58 104.00 10 103.36 104.00 8.10 3.96 0.43 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 16.11.11 15.02.12 5.8 100.62 100.30 100.95 8.71 243 0.43 /loTo3BaH TOproBAst

Koneitka 50-01 3000 R 950 251011 300712 23.0713 110 233 100.65 100.30 101.00 8.88 235 082 /loTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 25.6 | 100.30 11845 100.10 101.00 9.14 2.24 1.76 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 140 @ 323 99.00 2000 98.50 99.99 1043 4.68 0.98 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 325 /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 aHepreTMka
Ky3baccaHepro®-2 5000 R 870 271011 21.04.16/ 15.0421 57.0 1174 98.00 aHepreTuka
KyibA3oT-4 2000 R 8.60  13.10.11 07.04.16 56.2 99.17 98.80 99.54 9.01 4.32 3.48 XUMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 21.2 | 107.00 460 100.03 107.00 8.17 3.38 0.99 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 15.7 | 104.30 104.10 104.49 10.64 3.78 0.67 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 5.2 100.57 50 100.57 101.90 7.26 4.23 0.40 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 79 100.74 100.40 101.09 6.92 3.97 0.59 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 8.100 26.01.12 26.07.12, 23.07.15 11.0 476 99.00 98.00 100.00 9.46 4.08 0.82 B-/B2/ GaHku
JIOKOBaHk 60-01 2500 R 850 09.02.12  09.02.12] 06.02.14 6.0 29.9 99.40 | 0.10 168 619 99.35 99.40 10.09 4.26 0.42 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13] 01.08.13 180 236 @ 10155 1.05 44000 100.60 102.50 8.81 4.81 1.26 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 100 = 223 | 101.23 100.01 102.45 8.94 5.17 0.76 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 249 | 102.00 2301 101.20 102.00 9.10 4.89 1.67 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 31.3 | 100.90 99.80 102.00 9.30 4.70 2.06 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 35.5 98.00 1000 97.60 99.00 9.48 4.31 240 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 35 100.65 25 550 100.45 100.65 4.82 3.52 0.28 BBB-/Baa2/BBB-  cbipbe
Tlykoindo6n 6000 R 740 08.12.11 05.12.13 27.8 | 100.00 6000 99.74 101.80 7.53 3.69 1.96 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335  06.02.12 06.08.12 116 | 106.15 6700 106.15 106.30 6.67 6.27 0.86 BBB-/Baa2/BBB- | cbipbe
JTykoitnB002 5000 R 13.35  06.02.12 06.08.12 116 | 106.15 59 766 106.15 106.30 6.67 6.27 0.86 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO03 5000 R 1335  06.02.12 06.08.12 116 | 106.20 57338 106.15 106.30 6.62 6.27 0.86 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 116 | 10630  0.15 140 001 106.15 106.30 6.51 6.26 0.86 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 116 | 106.22 106.15 106.30 6.59 6.27 0.86 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO06 5000 R 920 15.12.11 13.12.12 159 | 102.97 140 000 102.90 103.15 6.88 4.46 1.16 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 159 | 103.00 0.02 50 000 102.90 103.10 6.86 4.45 1.16 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 24.9 100.70 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 24.9 100.50 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 24.9 100.70 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 24.9 97.10 93.50 100.70 10.09 4.24 1.68 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 30.6 99.18 98.00 100.35 8.54 4.02 2.06 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 324 | 100.94 @ 0.20 16 132 98.00 7.48 3.83 2.23 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 7.0 100.82 | 0.33 100.50 101.15 6.82 4.06 0.52 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 32 oto3gaH// GaHku
MBPP 0206n 3000 R 7.00  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 20.2 99.66 99.01 100.30 9.35 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
MBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 341 100.17 263910 100.00 100.17 7.50 411 0.30 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 154 | 105.00 2 105.55 105.75 8.65 6.06 1.09 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 313 99.50 51435 98.00 99.50 8.54 4.08 211 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 774 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 9.1 100.00 5 99.00 100.50 9.17 4.49 0.66 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15  25.08.20 49.0 = 109.6 = 103.50 7501 102.00 103.50 9.13 4.82 3.00 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 49.0 = 109.6 = 102.40 100.01 104.79 9.47 4.87 2.99 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 081211  06.06.16/ 27.0521 58.0 | 118.8 = 98.03 48 896 95.00 100.40 9.09 4.27 3.63 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.8  96.00 2 95.00 100.40 9.66 4.36 3.60 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.9 98.50 2000 93.03 98.50 8.48 375 1.56 /B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16 11.0 = 59.7 & 11038 = 0.78 110.00 110.75 7.36 4.29 0.81 /B1/ meTannyprus
Meuyen 506 5000 R 1250 181011  18.10.12] 09.10.18 14.0 = 86.7 @ 10549 = 0.04 133 536 100.50 107.20 7.62 2.95 1.00 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 118.9  98.50 2 98.50 100.40 8.97 4.25 3.65 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 3.0 14.7 | 101.20 26 454 101.11 101.20 6.74 6.16 0.20 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 188 | 102.30 80918 101.50 102.25 8.30 4.75 1.31 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.3 | 102.35 54 600 101.50 102.35 8.37 4.75 142 B1/ MeTannyprus
MWA-306 1500 R 725 241111 24.02.12 6.1 99.52 98.03 101.00 8.47 1.82 0.46 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 14.0 @ 499 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 230 @ 352 /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 17.7 | 102.00 101.00 103.00 8.41 6.60 0.46 notpe6. Tos
M-WHaycTp2 1500 R 1075 11.01.12 10.07.13 22.8 25.00 478 16.10 25.00 151.84 | 2144 0.61 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 8.75 31.01.12 29.07.14 35.6 99.80 | 0.27 99.50 100.10 9.02 4.37 242 B/l noTpe6.1oB.
MKB 0506n 2000 R 740  26.10.11 25.04.12 8.1 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 116 99.96 46 736 98.00 106.00 9.66 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 970, 121011 19.10.11) 08.04.15 2.0 441 100.39 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 304 98.25 115 97.00 99.50 10.02 4.36 1.31 B+/B1/ GaHku
MKB 50-04 5000 R 8.00 15.10.11  19.10.12] 15.04.14] 14.0 @ 321 98.96 5000 98.98 9.08 4.05 1.00 B+/B1/ GaHku
MKB B0O-05 5000 R 920 231211 23.06.14 344 97.05 | 0.03 50 002 97.05 98.00 10.69 4.75 227 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 149 99.00 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 4.0 158 | 101.12 = 0.10 50 490 101.12 101.15 5.86 4.78 0.29 0T03BaH/Ba3/BB+ |Metannyprus
MMK B0O-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 252 99.85 8300 99.62 99.88 6.71 3.23 0.53 oTo3BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 30.6 99.10 98.00 100.20 8.22 3.85 2.08 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 19.6 | 100.70 3000 97.01 100.70 7.30 3.79 1.40 0T03BaH/Ba3/BB+ |Metannyprus
MMK B0O-06 5000 R 720 12.01.12 10.07.14 35.0 98.80 | 0.05 50 001 98.50 7.82 3.63 244 oT03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 354 99.00 98.00 100.00 7.78 3.65 247 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 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 03.07.12 104 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 0.4 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 341 (hyHaHChI
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
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MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 443 101.50 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 24.06.12 101 98.00 1.70 1 96.75 97.78 12.15 4.7 0.72 cepBuC
MocTpAsT®1 7500 R 11.80/ 20.12.11 18.12.12 16.0 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 0.6 100.34 100.28 100.40 5.79 6.21 0.05 1IBB aHepreTMka
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 6.0 54.6 | 100.72 30 000 98.00 101.20 6.03 3.79 0.49 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212  28.11.14) 16.0 = 39.7 | 101.90 98.01 105.80 8.69 5.01 112 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 23.3 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 0.4 99.81 99.50 100.12 14.26 4.02 0.03 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 9.0 88.10 JHepreTuka
MPCK tOra 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 0.0 36.6 aHepreTMKa
MTC 01 10000 R 7.00 20.10.11 17.10.13 26.1 99.79 100 93.01 99.79 7.23 3.50 1.85 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.6 99.10 23 98.01 99.10 8.16 3.90 3.27 BB+/Ba2/BB Tenekom
MTC 03 4000 R 800 201211 20.06.13] 12.06.18 220 @ 828 | 9950 97.01 10200 | 844 401 158 BB+/Ba2/BB | Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 33.1 99.99 15090 99.30 99.80 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 @ 10649 @ 029 318 599 106.05 106.50 6.63 13.34 0.86 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 75.5 | 101.50 102 505 101.50 102.40 8.56 4.27 4.45 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 151111 121115 03.11.200 51.0 @ 111.9 10001 = 0.26 4 100.01 100.50 8.30 4.06 3.30 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 344 | 100.00 99.25 100.74 8.36 4.09 2.35 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 344 | 100.00 99.25 100.74 8.36 4.09 2.35 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14 7.0 31.0 | 100.24 8900 100.00 100.25 9.74 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 0.29 6.93 0.06 B//B+ cbipbe
HK AnbsHc-03 5000 R 975 31.01.12  02.08.13] 21.07.20 24.0 @ 1084 @ 101.10 100.01 102.20 9.28 4.81 1.65 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 | 118.9  98.65 98.10 99.20 9.40 4.47 3.60 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.12.20 59.0 & 113.0 = 97.50 95.10 99.90 9.71 4.53 3.59 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 71 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 156 | 103.60 100.30 106.89 6.87 4.69 1.14 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 144 | 104.40 179 003 104.30 104.95 6.91 513 1.04 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 186 | 100.58 99.00 102.15 7.48 3.84 1.32 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750 271211 25.06.13 223 100.80 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 274 | 100.30 99.70 100.90 8.73 4.50 0.67 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12  07.07.13 07.07.14 230 @ 349 99.25 50 000 98.50 100.00 9.13 4.32 1.60 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 11.0 | 34.7 | 100.09 99.70 100.48 7.29 3.69 0.80 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 24.0 & 732 | 100.00 11 546 99.75 101.65 8.65 4.26 1.74 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12) 14.06.13 100 @ 220 99.25 | 0.06 4150 98.82 99.45 7.33 3.14 0.74 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 30.5 99.96 | 0.55 99.77 100.15 7.21 3.53 0.47 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 235 | 100.15 8503 100.00 100.70 7.03 3.48 1.7 BB+/Baa2/BBB- | metannyprus
HMK-1 3000 R 925  14.10.11 10.07.15 472 | 10240 102.00 102.80 8.21 2.25 1.75 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 32.1 99.50 | 047 99.00 100.00 10.49 5.04 2.08 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.2 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 8.8 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 3.0 20.0 Bl 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 35 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12) 18.06.13 10.0 = 221 100.78 100.65 100.90 6.56 371 0.76 [/Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 345 98.70 98.00 99.40 7.76 3.59 240 aHepreTMKa
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 1.2 100.50 500 100.51 100.80 6.87 6.08 0.09 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 79 100.20 100.00 100.40 7.03 3.61 0.59 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 215 | 100.03 99.01 101.05 13.10 6.48 0.24 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 0.2 1/B- MaLUMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 314 99.25 7000 98.00 99.70 8.76 4.14 212 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 35.6 97.82 355003 90.35 99.93 9.00 4.05 244 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.8 notpe6. To..
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 8.0 20.3 100.75 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 32.0 99.55 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 21.12.14) 160 @ 405 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.0212 22.08.12 121 99.95 99.30 100.60 7.95 3.89 0.90 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 21.02.12 22.08.12 121 101.50 268 86.00 5.50 3.46 0.93 /Ba3/B+ GaHku
Moura-01 7000 R 825 27.09.11 250314 22.03.16 31.0 557 @ 100.72 = 0.20 30 000 100.55 100.90 8.09 4.08 213 yenyru
Mpomce6 650-03 5000 R 860 07.02.12 04.02.14 29.8 99.68 98.76 100.60 8.94 4.30 2.07 BB-/Ba2/oT03BaH | GaHku
Mpomce6-05 4500 R 775 181111 18.05.12 89 100.05 | 0.15 25000 99.85 100.25 7.80 3.86 0.66 BB-/Ba2/oTo3BaH | GaHku
Mpomce6-06 5000 R 825  08.12.11 17.06.13 221 99.56 99.16 99.95 8.53 4.13 1.56 BB-/Ba2/oT03BaH | GaHku
MpomMTp0206 3000 R 0.01  18.10.11 18.10.11 18 1.10 MalLLKHOCT.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 23.3 76.00 1 93.01 95.90 30.30 7.38 1.33 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 2.3 99.45 98.51 100.39 15.33 6.02 0.16 TOproBnst
MpodbMeansd-1 3000 R 10500 19.01.12  23.07.13, 16.07.15 23.0 = 474 | 101.50 78 100.01 101.50 9.77 5.16 1.61 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.8 clx
Pa3r.60-16 3000 R 1200 09.11.11  07.11.12 07.05.14 150 @ 329 99.00 35 98.55 99.40 13.30 6.04 0.99 clx
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 11 100.50 100.00 101.00 11.21 8.44 0.08 cix
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.8 102.00 10 100.01 102.00 13.55 8.31 0.46 clx
Pasrynsind4 3000 R 23.11.11 22.05.13 21.2 83.50 70.00 97.00 10.90 1.57 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 2.0 26.3 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 081211 03.12.13] 4.0 27.7 | 102.08 102.00 102.15 5.87 6.60 0.27 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 270 @512 98.00 1000 98.00 10.23 4.58 1.83 BB-// yenyru
PenKan-2 3000 R 1050,  06.10.11 04.04.12 74 99.70 8 99.50 99.70 11.28 5.22 0.53 B/B3/B GaHku
PenKan-3 4000 R 9.25  08.12.11 06.06.12 9.5 99.00 | 0.35 1900 98.80 99.15 10.86 4.63 0.69 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 240 @ 359 98.80 | 0.22 100 509 98.30 98.80 10.77 5.05 1.65 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 156 | 103.58 50 000 103.49 103.67 6.54 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 6.50 372 1.08 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 27.0 100.05 99.90 100.20 6.99 3.44 1.93 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 30.8 118.45 631 118.45 118.70 7.04 6.31 1.97 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 51.5 100.55 100.40 100.70 7.79 3.87 3.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 94.0 102.23 | 0.03 510 102.20 102.30 5.51 7.27 0.25 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 30.8 100.05 2896 100.05 100.18 0.23 4.98 240 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 44.0 102.00 101.90 102.10 9.29 477 2.78 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212  20.06.16, 16.0 @ 58.7 104.29 10 000 104.00 104.55 7.16 5.02 1.18 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16, 05.06.17 58.0 @ 70.4 100.00 161642 99.86 100.10 8.05 3.94 3.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13 16.07.18 230 @ 839 107.66 107.50 107.82 6.55 5.00 1.66 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 350 @ 96.0 111.37 11179 98.00 111.70 6.73 4.92 241 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24  84.0 @ 156.7 @ 102.47 100.50 104.44 7.83 3.97 5.01 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 ~16.01.25 420 @ 163.1  103.98 1 103.98 104.29 7.77 4.32 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 171213 151215 280 @ 524 102.00 4871 101.50 102.00 9.63 5.08 1.90 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14/ 02.06.16, 34.0 @ 58.1 99.00 37 950 99.00 99.20 9.59 4.53 227 cbipbe
Poc6ank 5O-01 5000 R 740 231211 27.06.12 21.06.13 100 @ 222 100.35 | 0.15 100.30 100.40 7.00 3.70 0.77 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 22.8 101.00 22 101.00 102.30 7.55 3.99 1.64 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.8 92.52 85.05 100.00 11.08 3.74 1.83 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.0 86.05 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12, 16.07.15 11.0 @ 474 100.10 99.71 100.50 9.98 4.98 0.81 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 150 @ 754 99.10 5540 99.21 99.69 11.50 5.28 1.03 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11 081211 09.12.13] 4.0 27.9 99.50 98.51 100.50 12.22 5.29 0.27 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 & 102.6 = 102.52 102.40 102.65 721 4.38 1.31 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20 18.0 & 102.7 = 102.40 3 102.40 102.70 7.31 4.38 1.31 BBB/Baat/ GaHku
Poccenxb 12 5000 R 7700 12.01.12 13.07.15] 01.07.21 47.0 @ 119.9 99.80 555 355 99.50 99.80 7.89 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 99.50 50 002 99.50 99.80 7.98 3.86 3.15 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70 10.01.12  09.07.15] 29.06.21 47.0 @ 119.9 99.80 300 002 99.50 100.00 7.90 3.85 3.14 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14] 09.02.17, 30.0 A 66.5 103.00 268 412 103.05 103.70 8.01 4.48 2.11 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 1.0 74.2 104.00 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 @ 78.7 101.00 103 90.33 101.20 7.54 3.85 2.52 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13] 05.06.18 220 @ 825 99.40 105610 99.50 99.56 7.33 3.44 1.58 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 | 100.1 = 103.80 103.60 103.99 6.91 4.85 1.1 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 | 100.1 = 103.80 103.60 103.99 6.91 4.85 1.1 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 310812 28.08.13 120 245 100.45 28830 100.30 100.60 6.81 3.57 0.91 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 310812 28.08.13 120 245 100.31 50 001 100.30 100.60 6.96 3.58 0.90 BBB/Baat/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11  04.05.12] 29.10.13 8.0 26.5 100.00 120 000 99.70 100.50 6.61 3.29 0.64 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 238 BB+//BB- Tenexkom
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
Poctenexom-04 2000 R 750  05.10.11 03.04.13 19.6 100.05 3500 100.05 100.50 8.94 3.74 118 BB+//BB- Tenekom
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! 247 100.50 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 21.2 100.00 10 000 99.80 100.98 9.00 1.72 1.20 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  02.11.11 24.07.19 96.3 104.30 | 0.15 222 068 104.01 104.30 11.26 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 14.0 101.00 318 101.00 102.00 10.88 2.81 0.98 BB+//BB- Tenekom
PCT-®uHanHc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 343 99.28 99.05 99.50 11.69 2.70 1.1 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12] 06.08.13 120 @ 23.7 100.50 | 0.35 10 99.50 100.50 11.14 5.71 0.74 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 79.1 98.20 116 828 98.05 98.20 8.86 4.22 4.54 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 @ 117.0 98.60 0.58 195 98.26 98.60 9.15 4.30 2.85 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 @ 1173 = 100.70 = 0.70 357 100.00 100.70 7.97 3.96 3.59 /Baa3/BBB- JHepreTMka
Pycluopo-02 10000 R 8.00 241011  18.04.16/ 12.0421 57.0 @ 1173 @ 100.75 = 025 2 100.10 101.00 7.95 3.96 3.59 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 12000 15.09.11 14.06.12 9.8 100.50 | 047 300 100.20 102.00 11.82 2.98 0.68 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 0.9 100.02 99.98 100.05 7.31 3.74 0.07 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 7.7 99.80 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 270 @ 513 86.05 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 270 @513 86.05 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 13.0 @ 494 100.05 250 000 98.50 101.00 7.79 3.84 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 98.75 50 001 99.20 99.30 7.99 3.65 1.64 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 6.2 npou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 0.9 99.60 99.04 100.15 15.43 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 26.07.13 234 100.70 | 2.69 37890 100.63 100.70 12.12 6.04 1.57 yenyru
CB-®uHanc! 1500 R 19.09.11 18.06.12 99 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12] 1.0 13.0 100.57 | 0.02 210212 100.57 100.58 5.78 6.94 0.07 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 18.0 102.00 99.01 104.99 8.46 4.77 1.30 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 18.0 102.13 99.02 105.24 8.36 4.76 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 17.07.12 109 104.20 48 104.21 106.25 13.25 8.61 0.76 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 989 113.50 108 000 113.30 113.98 8.66 5.93 2.39 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14, 10.10.19, 38.0 @ 98.9 113.50 706 772 113.30 114.10 8.66 5.93 2.39 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 @ 257 100.20 1 100.01 100.20 9.77 4.85 0.95 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 36.3 85.00 B/l notpe6. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.6 Tenekom
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
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 32.1 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 18.7 103.60 50 000 103.70 104.50 7.36 4.69 1.31 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.02.12 14.08.12] 12.08.14] 120 @ 36.1 107.25 107.10 107.40 7.03 6.86 0.88 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 24.11.16 160 @ 63.9 106.15 58 400 106.00 106.49 7.36 5.87 1.1 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.5 100.48 210 000 99.50 101.45 7.54 3.80 1.84 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13] 10.0 & 22.1 100.00 99.90 100.09 11.84 5.86 0.72 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012 07.10.13 140 @ 258 98.00 0.98 2145 97.53 98.00 12.88 547 0.94 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 275 99.74 1.39 99.50 99.98 9.70 4.57 0.68 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 4.0 21.7 10040 | 0.14 18 130 100.02 100.55 8.05 4.87 0.28 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 @ 320 97.39 96.06 98.72 11.03 4.22 0.97 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 230 @ 349 98.00 96.00 100.00 9.88 4.32 1.60 B/B2/ GaHku
Connepc 650-02 2000 R 13.00 02.11.11  07.05.12] 01.05.13 9.0 20.5 102.24 1.05 101.20 103.29 9.54 6.34 0.61 aBTONPOM
Connepc2 3000 R | 1250 18.01.12 17.07.13 231 | 10150 101 10150 104.80 1192 | 614 | 154 aBTONpOM
COPYC KAM2 1500 R 06.10.11 05.04.12 75 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 356 100.17 10 646 93.30 9.81 4.98 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 94.96 0.17 622 94.47 94.99 15.28 4.46 0.75 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.8 88.20 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 58 97.50 1738 97.50 97.89 19.24 6.50 0.40 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 6.0 30.7 98.47 0.96 298 648 97.71 98.48 13.26 4.99 0.44 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12 0.0 125 99.00 129 004 99.00 100.24 50.36 4.66 0.02 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 23.0 @ 107.6 = 10215 = 0.15 381435 102.15 102.35 8.18 4.56 1.62 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.8 97.65 1737 97.71 98.60 15.75 5.97 0.60 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 25.2 100.30 99.00 101.60 7.21 3.60 1.78 B+// cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 14.5 95.01 Tenexkom
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
Tardonab 6 2000 R 8.75 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 15.9 100.20 | 0.20 99.90 100.50 7.77 4.35 0.30 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @ 285 99.50 99.01 100.00 10.35 4.76 0.74 B2/ GaHku
TatthoHab 60-02 2000 R 8.75 201011  18.10.12 17.04.14] 140 @ 322 99.00 105 98.00 99.95 9.90 441 0.99 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 21.9 MalLLKHOCTP.
TrK-101 4000 R 850  13.09.11  15.03.12] 11.03.14, 7.0 31.0 99.25 97.50 101.00 10.06 4.27 0.49 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 230 @ 347 98.44 97.50 99.39 7.75 3.39 1.63 JHepreTuka
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 25.1 99.65 0.63 99.00 100.30 9.40 4.50 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 9.3 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 26.0 @ 745 101.37 101.05 101.69 8.14 4.30 1.80 aHepreTuka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 250 @ 73.0 JHepreTuka
TrK-6UnB-1 2000 R 750 221111 21.02.12 6.0 98.00 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.6 aHepreTuka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 240 @725 100.45 100.20 100.70 7.97 4.02 172 aHepreTuka
Tene2-01 5000 R 840 231211  22.06.16, 11.06.21 59.0 @ 119.3 99.85 205 003 99.40 99.95 8.59 4.19 3.70 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 59.0 @ 119.3 99.95 0.15 188 952 99.40 99.95 8.56 4.19 3.70 BB+// Tenekom
Tene2-03 3000 R 840 231211 22.06.16/ 11.06.21 59.0 @ 119.3 99.40 66 002 99.40 100.20 8.71 4.21 3.69 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 28.07.13 234 110.11 0.01 1238 110.10 110.11 14.29 9.11 147 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 25.2 101.76 101.52 101.99 13.65 6.97 1.56 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13 3.0 215 100.65 | 0.15 3499 100.11 100.65 14.10 8.17 0.23 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.08.12 18.02.14 120 @ 303 99.99 39 681 99.01 99.99 14.50 6.98 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 99.76 98.51 101.00 9.17 4.42 1.80 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13 8.0 26.3 100.10 5088 100.05 100.50 11.97 5.90 0.57 TpaHcnopt
TpaxcKanuran-2 1800 R 8.15 20.09.11  18.09.12] 15.03.16 13.0 @ 555 99.85 99.00 100.70 8.46 4.07 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 46.0 102.50 1 102.50 103.00 8.00 4.28 248 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 171111 17.11.13 27.2 100.75 99.50 102.00 7.46 3.84 191 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.7 100.25 /Ba1/BB+ GaHku
TpaHcKpen5 3000 R 790  10.02.12 12.08.13 23.9 100.50 2 100.50 101.45 7.76 3.94 1.72 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 32.2 101.32 100.55 102.10 7.83 4.06 2.20 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 294 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15, 13.05.19 450 @ 939 104.50 100.00 109.00 8.51 9.54 2.98 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.6 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11 25.09.15 18.09.19 50.0 @ 98.2 109.60 | 0.55 2450 001 109.00 109.59 7.09 9.01 3.10 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 72 101.02 100.70 101.35 7.01 4.29 0.54 aHepreTMKa
YBPuP-02 2000 R 950 291011 291012 01.05.14, 140 @ 327 99.00 98.51 99.48 10.67 4.81 1.01 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @ 765 100.48 1.00 10001 99.00 100.48 9.03 4.59 1.14 MaLUMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 240 @ 79.0 MaLLMHOCTP.
YIMK-Y3M01 3000 R 825  30.08.11 28.02.12 6.2 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 9.8 100.30 | 0.05 100.10 100.50 9.80 4.97 0.71 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 30.2 90.33 BB//BB XUAMUS
Ypancu6lK 60-01 2000 R 950  02.09.11 28.02.14 30.6 100.50 100.01 101.00 9.38 2.36 1.06 BB-// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 26.5 100.50 500 100.50 101.20 9.35 2.36 1.02 BB-// (puHaHCbI
Ypancu6K 60-04 3000 R 8.50  06.10.11 03.07.14 34.8 99.34 98.75 99.94 9.29 213 125 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 6.1 104.42 103.90 104.95 744 7.88 0.46 BB-// (buHaHCbI
YpancublK4 2000 R 16.50  19.01.12 19.01.12 49 103.60 103.20 104.00 7.34 7.94 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 18 100.42 100.24 100.59 718 4.99 0.14 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 11.0 102.72 100.75 104.70 8.70 5.70 0.80 B+/Ba3/ GaHku

YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13) 09.04.15 23.0 @ 441 95.62 136 000 90.03 101.20 10.83 4.69 1.54 B+/Ba3/ GaHku
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
OCK EQC-04 6000 R 7300 06.10.11 06.10.11 14 100.35 35000 100.21 100.35 4.20 3.63 0.11 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 25.0 @ 1103 = 100.55 = 0.05 30001 100.00 100.75 6.96 3.54 1.80 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 51.0 @ 1113 99.88 0.28 99.50 100.25 7.66 3.74 3.32 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 25.0 & 110.3 = 100.38 100.00 100.75 7.05 3.55 1.80 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017 16.1020 750 & 111.3 = 100.38 = 062 100.00 100.75 7.83 3.87 4.54 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 50.0 & 110.3 = 100.18 = 0.12 100.00 100.35 7.83 3.86 3.22 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.20, 75.0 & 111.3 = 100.10 100.00 100.20 8.11 3.98 4.50 /Baa2/BBB JHepreTuka
®CK EQC-13 10000 R 850  03.01.12 22.06.21 119.6 | 101.35 120 51516 100.25 102.15 8.47 4.18 6.27 /Baa2/BBB aHepreTuka
®CK EQC-19 20000 R 795 19.01.12  18.07.18] 06.07.23 84.0 = 1444  100.60 1.50 47 000 99.00 99.50 7.97 3.94 5.01 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12] 12.06.13 100 @219 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 718  25.10.11 22.04.14 324 99.90 6000 99.80 99.90 742 1.79 2.26 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 1.6 100.04 100.00 100.07 6.98 1.77 0.12 BB/Ba3/B+ GaHku
XK® baHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 20.0 100.20 | 0.09 100.05 100.34 6.99 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 99.47 99.00 99.94 8.44 1.94 113 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 446 100.15 99.10 101.20 8.91 2.24 0.61 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 342 99.85 200 99.70 99.85 8.65 4.19 1.16 B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 160 @ 342 99.82 99.65 100.00 8.67 4.20 1.16 /B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12] 24.06.14 100 @ 345 100.90 | 0.15 100.75 101.05 8.18 4.57 0.76 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 26.9 99.50 99.00 100.00 8.67 4.14 1.86 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.0412 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 15.6 100.83 3529 100.77 100.83 13.35 8.16 0.25 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
tOHuKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 150 513 99.50 98.00 101.00 7.51 3.51 1.10 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13 01.09.15 25.0 @ 489 100.20 99.90 100.50 7.53 3.73 1.72 BBB+//BBB 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 59.7 103.50 103.00 104.00 8.90 229 3.65 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.3 104.60 | 0.60 3010 103.00 105.00 9.67 2.98 1.31 TpaHcnopt
0Taitp-® BO-2 1500 R 1250 27.09.11 26.03.13 19.3 104.60 | 0.60 1356 103.00 107.00 9.67 2.98 1.31 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 282 103.10 102.50 103.70 8.21 2.28 1.92 TpaHcnopt
0Taitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 31.5 99.25 0.72 59175 98.51 100.98 9.66 2.26 2.10 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 315 100.74 68 422 98.60 100.75 8.96 2.23 212 TpaHcnopt
SkyTekoH 6O-01 3000 R 825  06.09.11 03.09.13 247 | 9975 98.00 10150 8.56 412 | 169 BB/ aHepreTUka

AkyTcKaHO2 1200 R 10.30/  08.09.11 08.03.12! 6.5 100.50 99.00 102.00 9.52 5.1 0.47 BB/ 3HepreTMka
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Benapycb-01 7000 R 870  22.09.11 20.12.12 16.1 91.00 340 90.75 91.00 1743 2.38 1.06 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 571 100.35 99.85 100.85 7.62 3.98 2.86 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 8.8 99.12 97.50 100.75 9.15 3.80 0.65 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.8 100.84 100.00 101.68 7.50 4.08 1.61 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 21 99.18 98.00 100.35 13.20 2.60 0.15 1/1BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 15.2 101.70 22654 101.00 102.40 7.02 2.46 0.71 1/1BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.3 101.42 101.00 101.85 7.86 2.15 1.60 MyHULMNANbHbI
KanyxO6n-2 1300 R 840 29.08.11 29.08.11 0.1 BB-// MyHULMNanbHbIi
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 154 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 224 101.80 99.00 104.60 8.80 245 1.14 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820 241111 19.05.16 57.6 102.00 101.50 102.50 7.85 2.00 3.36 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.6 101.42 101.00 101.85 7.26 477 0.53 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.4 101.50 98.00 105.00 9.14 243 1.69 BB-// MyHULaNanbHbIi
KOMM 78 06 1000 R 8.000 23.11.11 22.11.13 273 99.00 BB/Ba2/ MyHUALMNAMNbHbIRA
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.0 95.86 93.05 98.67 7.87 3.92 292 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 38.3 100.00 99.00 101.00 747 3.89 2.22 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 14.7 102.95 = 0.05 10 500 102.90 103.25 6.84 2.64 0.71 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.9 106.25 99.00 113.50 9.81 5.63 2.52 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 354 99.65 98.01 101.29 7.61 4.05 2.46 BBB/Baa1/BBB | MyHULynanbHbii
Mrop44-06 5000 R 8.00 241211 24.06.15 46.6 99.38 99.25 99.50 7.56 4.04 3.12 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 10.2 102.00 = 0.30 88 045 97.01 5.60 3.93 0.78 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 1314 90.01 47770 90.02 91.30 8.32 4.46 6.82 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.7 95.68 29 95.69 96.90 8.28 4.19 4.37 BBB/Baa1/BBB | MyHULuMnanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 38 100.95 25253 100.51 101.00 4.95 3.97 0.30 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 24.6 101.90 600 000 100.75 102.00 6.35 3.96 1.73 BBB/Baa1/BBB | MyHULynanbHbii
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 126 101.26 100.60 101.92 6.34 3.98 0.92 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.8 98.08 97.02 99.15 7.74 411 3.89 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 21.6 114.60 114.20 115.00 6.40 3.30 147 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 33.9 115.54 115.28 115.80 6.98 3.05 219 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 279 118.75 = 045 540 036 118.75 119.75 6.32 3.18 1.85 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 875 23.11.11 23.11.18 88.2 103.50 100.50 106.50 8.42 2.13 5.04 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 322 99.00 60072 99.00 99.50 8.60 4.03 218 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 21.9 | 100.74 13 100.00 101.74 8.48 4.46 1.04 [/B1/oto3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.00/  27.09.11 15.03.12 6.8 103.11 /B1/oT03BaH MyHULMNanbHbIi
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 19 100.30 18 750 100.30 101.00 5.72 3.83 0.14 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 150 | 100.50 100.00 101.00 7.22 3.95 0.66 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 09.11.11 09.11.11 25 10042 = 0.1 18 000 100.30 100.53 4.24 1.54 0.20 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 49 102.76 246 680 102.70 102.82 4.97 2.89 0.37 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 19.3 109.90 68 003 109.00 109.65 5.56 2.72 1.38 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 14.0 106.25 4350 106.00 106.50 5.75 2.65 1.02 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 364 | 11457 | 0412 100 002 114.20 114.65 6.66 522 | 246 BBB/Baa1/BBB ' roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 11 165 303 100.55 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.6 104.35 1001 102.35 104.35 6.70 3.87 2.70 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 172 101.66 300 000 101.62 101.70 5.99 3.51 129 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 114 101.05 2 101.06 101.22 5.76 3.38 0.87 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 473 99.05 180 391 99.00 99.15 7.29 3.46 3.22 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 31.0 101.10 137121 101.10 101.23 6.73 4.60 214 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.6 100.10 + 0.05 281632 100.00 100.10 7.46 3.66 3.56 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 17.7 101.10 10001 101.05 101.15 5.98 3.30 1.33 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 45.9 99.50 1292 671 99.52 99.55 7.28 3.64 3.10 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 145 | 100.15 147 000 100.00 100.30 5.84 5.99 1.07 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 10.7 100.46 30001 100.30 100.62 5.68 1.51 0.81 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 231 1146 244 101.00 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 40.3 113.15 109 129 113.10 113.15 6.91 247 2.62 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 60.2 97.80 0.15 210131 97.66 97.83 7.58 3.52 3.95 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.8 98.75 469 505 98.75 98.90 7.89 3.79 4.75 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 117.3 | 98.50 15003 98.50 99.00 7.98 4.14 6.30 BBB/Baa1/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.7 98.80 230 451 98.75 98.85 7.80 4.02 4.40 roc. Gymaru
003 46002 46500 R 8.000 08.02.12 08.08.12 116 101.95 200 000 101.65 102.25 5.21 3.91 0.66 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 85.4 96.63 456 698 95.92 97.33 7.79 3.61 4.92 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 60.2 98.22 6886 451 95.50 100.94 715 1.78 3.60 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 1248 = 9375 16778 210 93.00 94.50 8.09 213 6.16 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 92.1 75.56 3781000 T4.74 76.39 8.05 4.36 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 297.7 | 88.23 10177 201 87.00 89.45 8.18 4.05 10.39 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.7 89.16 11088 164 88.38 89.94 7.82 3.36 5.00 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 39.7 101.65 101.30 102.00 7.36 4.32 2.10 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.1 99.30 98.80 99.80 7.95 1.88 2.79 MyHULMNAnbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 10.0 100.70 = 0.10 375441 100.30 101.25 6.24 173 0.75 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 28.2 102.30 13690 102.30 102.70 7.03 227 0.88 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 1500 11.11.11 10.05.13 20.8 111.50 110.00 112.99 7.98 3.35 143 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 51.6 | 101.00 100.00 102.00 7.62 3.83 3.37 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.8 100.50 © 0.50 100.01 101.00 7.54 1.97 0.78 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00 26.12.11 26.12.11 4.1 100.16 100.03 100.30 6.56 3.50 0.32 //BB- MyHUL@NanbHbI
Tomck.06-5 1400 R 7.00 171211 17.12.12 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- MyHULNanbHbli
YomypTus-2 1500 R 840 17.01.12 15.07.12 108 | 101.12 100.80 101.45 7.18 4.19 0.81 /Bat/ MyHULMNANbHbI
Yomypus-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/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 23.11.11 25.08.13 244 100.62 99.00 102.25 7.99 2.03 1.35 MyHULMNANbHbIA
Yysawms-06 1000 R 724  18.10.11 17.04.12 79 101.10 © 0.10 101.00 101.20 5.61 1.78 0.60 /Ba2/ MyHULMNANbHbI
Yysawms-07 1000 R 9.16.  06.09.11 04.06.13 21.6 101.74 101.00 102.49 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 32.2 100.65 99.50 101.80 7.66 1.93 1.77 BB//BB- MyHULMNANbHbI

Akyt-09 06 2000 R 975  22.09.11 19.09.13 252 | 103.76 103.63 103.90 7.1 2.34 1.23 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 26.08.11

d‘b YPANACUIB | K3rUTAN

PbIHOK pyGneBbix o6nurauunmn
Hara Mecsues no Toprossii , %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa | odiepThl | moraw | odpT | noraw (0cH+PMIC) nokynka | npogaxa = odpT | noraw | Tekyw = T€T FIMIS
FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
FAkyT-35003 2500 R 795 201111 20.05.16 517 99.21 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 16.05.13 21.0 = 101.50 100.00 103.00 722 2.03 1.30 BB-// ]
SApO6n-34010 3000 R 8.00  18.10.11 15.04.14 321 | 100.65 @ -0.45 100.20 101.10 764 1.98 2.02 BB-// MyHULMNanbHbIi




Fixed Income Daily 26.08.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Ak bars-12 225§ 1025  03.12.11 03.12.12 155 | 106.26 5.10 4.82 147 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 102 | 101.81 | 0.06 5.92 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 | 10255 | 0.09 717 3.90 297 BB+/Ba1/BB- GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 60 | 669 | 9950 | 0.00 9.70 4.34 0.47 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 741 | 100.54 7.76 3.92 4.62 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1178 | 97.19 7.25 3.99 6.52 BB+/Ba1/BB-  GaHku
Alliance Qil-15 350 § 988  11.09.11 11.03.15 431 | 104.44 8.40 473 2.84 BI/B+ chlpbe
Alrosa-14 500 § 888  17.11.11 17.11.14 393 | 11179 4.88 3.97 217 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.9 | 106.03 6.85 3.66 6.45 BB-/Ba3/BB- Cbipbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 720 | 101.36 = 0.00 11.37 5.18 4.20 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 209 | 103.10 541 3.56 1.57 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 51.8 = 97.50 8.20 3.85 3.50 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 431 | 102,08 | 0.05 6.04 3.28 3.03 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.5 = 97.25 7.40 3.50 4.55 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 211 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 37.7 1 10719 | 0.04 4.84 344 2.69 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 134 | 101.62 | 0.00 6.28 3.88 0.99 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 812 | 9589 | 0.06 7.54 3.52 5.14 BB-/B1/B meTannypris
Evraz-13 1050 § 8.88  24.10.11 24.04.13 203 | 106.38 483 417 1.51 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 513 | 10512 1 020 6.83 3.92 3.46 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 811 | 11042 051 7.48 4.30 4.85 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 15.7 | 101.75 | 0.07 312 448 1.23 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 149 | 100.54 244 144 1.19 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 185 | 110.06 | 0.04 2.80 437 1.37 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 266 | 105.65 3.78 6.23 1.97 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 232 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.11 11.04.13 19.8 | 107.12 | 0.02 2.83 343 1.51 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.12 31.07.13 235 | 108.88 | 0.04 275 345 1.81 BBB/Baa1/BBB |cblpbe
Gazprom-14 780 € 503  25.02.12 25.02.14 305 | 10362 0.02 345 4.85 232 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 35.7 | 111.76 3.96 3.72 2.62 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 388 | 10451 | 0.04 3.79 5.13 2.84 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 459 | 10560 @ 0.23 419 5.56 3.38 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 420 | 11211 212 7.25 3.00 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.9 | 104.53 3.92 244 3.78 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 639 | 108.98 428 2.85 443 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 67.9 | 102.09 = 0.03 4.64 5.03 479 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 754 | 103.62 4.69 5.25 5.09 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 788 | 10836 | 0.10 4.99 6.10 5.22 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 80.7 | 117.85  0.44 4.95 3.46 5.12 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231011 23.0412 23.0419 80 | 933 | 12530 0.8 3.69 0.73 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.7 | 109.74 3.94 3.28 2.9 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1282 | 108.14 548 3.01 748 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14  28.04.34 330 & 2761 | 127.72 | 135 3.38 244 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 316.3 | 11065  1.60 6.44 329 | 1223 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 224 | 106.77 | 0.04 4.08 3.72 1.70 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 403 | 102.76 5.33 3.04 293 /Baa3/BB+ BaHKu
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 497 | 102.90 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 22.07.13 232 | 103.16 3.89 273 1.79 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 31.2 | 10055 @ 0.08 6.76 348 225 BB/Ba3/B+ GaHkm
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 | 98.06 = 0.22 8.24 3.95 3.90 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 22 | 10288 | 0.17 6.25 4.50 0.19 CCC/ID XuMus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 51.2 B CTPOUTENBCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 389 | 10826 0.12 361 2.94 2.85 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 704 | 10745 | 0.20 4.86 2.96 479 = BBB-/Baa2/BBB- |cbipse
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.8 | 109.91 | 0.27 5.72 3.30 6.12 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 11241 10201 | 0.08 5.84 3.00 6.87 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 131.3 | 10494 | 029 6.02 317 760 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 553 | 9764 | 0.19 11.04 5.31 3.36 B+/B1/ GaHkun
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 59.7 | 96.61 017 7.33 3.36 4.09 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 1.6 100.56 = 0.01 2.03 6.41 0.13 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 628 | 101.35 | 0.5 4.70 5.00 4.38 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 52 | 101.78 3.74 3.93 0.42 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 107.5 | 10836 = 0.03 6.75 3.98 6.40 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 80 | 102.35 -1.02 3.91 0.48 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.7 B+/Ba3/ Xummst
NMTP-12 300 § 7.00 171111 17.05.12 89 | 10154 4.80 345 0.69 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 16.0 | 104.68 | 0.08 5.49 4.42 1.21 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 263 | 99.15 6.92 328 1.94 BB/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 506 | 10279 | 0.04 7.94 4.26 3.35 B-B1/ GaHkmn
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16) 2.0 | 628 | 100.37 | 0.00 7.15 4.86 0.15 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 541 | 10211 0.2 479 261 391 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 115.0 | 10423 | 0.00 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 5.35 4.35 0.15 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 9.1 102.50 = 0.01 6.11 4.70 0.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 230 | 107.93 6.22 4.98 1.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 325 | 9741 7.28 3.16 2.36 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 457 | 11339 | 0.10 8.50 5.62 294 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 593 | 109.41 8.82 5.14 372 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 784 | 107.57 | 0.20 11.84 5.81 4.32 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 7.50 221111 22.05.12 9.0 101.38 0.01 5.56 3.70 0.70 /B1/B+ Cblpbe




Fixed Income Daily 26.08.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % Lena | Uam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.7 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 195 B/B3/B GaHKu
Rosbank-12 130§ 9.00  01.01.12 01.07.12 104 | 10250 = 0.01 5.92 439 0.80 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 | 10557 | 0.01 3.80 3.40 1.60 BBB/Baa1/ GaHKm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 19.3 | 100.64 = 0.17 7.06 3.73 143 BBB/Baa1/ GaHkm
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 291 | 106.49 | 0.04 423 3.34 218 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 340 11187 | 0.01 443 4.02 246 BBB/Baat/ BaHKm
Rosselkhozbank-16 500 § 697 21.09.11 21.09.11 21.09.16 1.0 & 618 = 99.75 | 025 10.38 349 0.07 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 55.5 | 102.34 8.07 425 3.59 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.11 15.05.17 69.7 | 105.58 = 0.02 5.16 2.98 472 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 823 | 11363 0.00 5.32 341 5.26 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 119.0 | 9856 | 0.09 6.20 3.04 7.19 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.8 = 100.54 7.86 3.93 3.30 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 448 | 102.78 2.82 1.76 3.39 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 842 | 14274 3.89 3.85 5.22 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 796 | 10418 | 0.02 7.04 3.77 4.92 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.7 | 105.44 4.24 237 6.94 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2049 | 177.31 8750 5.60 3.60 9.13 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2264 | 118.68 19571731 4.24 3.16 5.40 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 525 = 9753 9.58 4.55 344 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.11 01.12.16 64.2 = 97.62 11.76 4.99 3.80 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 68.3 | 105.06 470 273 4.68 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2384 | 100.40 | 0.07 7.58 3.73 9.84 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 27 | 101.00 | 0.00 1.34 2.94 0.22 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 210 | 106.96 233 3.03 1.62 BBB/Baat/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 226 | 107.23 245 3.02 1.74 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.2 | 10061 @ 0.14 3.27 348 297 GaHkm
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 474 | 105.39 | 0.00 3.98 261 345 BBB/Baa1/ GaHKm
Sberbank-17 1000 § 540  24.09.11 24.09.17 741 | 102.24 497 264 5.04 BBB/Baat/ GaHkmn
Sberbank-21 1000 § 572 16.12.11 16.06.21 1194 | 98.13 5.96 291 7.32 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 235 | 108.90 4.86 448 1.76 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 32.3 | 10961 5.31 422 230 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.9 = 97.00 6.98 3.22 413 BB-/Ba2/BB Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 751 | 9798 | 0.07 7.1 342 4.86 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 480 | 107.70 | 0.14 5.50 3.58 3.38 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 752 | 98.00 5.76 274 5.08 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 323 | 9864 | 0.03 12.10 5.83 2.14 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.2 97.38 0.00 8.28 3.98 4.92 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 134 | 10213 4.07 3.00 1.01 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 189 | 106.64 3.08 3.52 143 | BBB-/Baa2/BBB-  cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 419 | 107.3C | 0.09 3.96 291 3.08 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 596 | 11208 @ 0.04 471 3.35 411 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.8 | 107.87 4.99 3.07 455 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 79.7 | 11400 0.4 5.32 345 504 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.8 | 110.16 | 0.07 5.71 3.29 6.36 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 718 | 9745 12.33 5.40 413 B1/ GaHKm
Transneft-12 500 § 6.10  27.12.11 27.06.12 102 | 103.01 @ 0.02 245 2.96 0.81 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 102 | 101.75 | 0.05 3.24 2,64 0.81 /Baa1/BBB [
Transneft-13 600 § 770 07.02.12 07.08.13 238 | 109.51 2,66 3.52 1.82 /Baa1/BBB cbipbe
Transneft-14 1300 § 567 05.09.11 05.03.14 30.8 | 105.18 = 0.12 3.51 270 2.30 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 846 | 12294 0.7 478 3.54 5.39 /Baa1/BBB Chipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 42 | 10251 459 5.85 0.34 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 28 | 100.50 5.71 8.26 0.22 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 216 /B1/B Ternekom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 546 | 10052 @ 0.34 3.59 3.73 4.06 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 76.0 | 101.39 | 0.03 5.18 2.69 5.18 BBB/Baal1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.0 | 107.43 | 0.03 5.82 3.21 6.62 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1734 | 102.83 | 0.01 6.49 3.31 8.98 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 19 | 100.88 = 0.00 2.73 4.15 0.16 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 205 | 105.98 4.63 3.95 1.53 /Ba3/BB- Tenexom
Vimpelcom-14 200 $ 425 29.09.11 29.06.14 346 | 100.13 422 1.06 262 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.8 | 10421 | 0.00 7.18 3.96 3.82 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 541 | 9794 | 0.25 7.04 3.32 3.77 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 672 | 9494 | 0.19 7.38 443 4.52 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 81.3 | 10721 | 0.56 7.72 4.26 4.88 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1150 | 9713 | 031 8.19 3.99 6.52 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1280 | 9407 & 034 8.36 5.36 6.98 /Ba3/BB- Ternexom
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 | 98.15 6.72 3.16 347 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 16 BBB/Baal1/BBB  |GaHku
VTB-12 12008 6.61  30.10.11 30.10.12 144 | 103.71 337 3.19 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 | 101.66 3.10 3.94 1.91 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 42.0 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 429 | 10416 | 0.00 5.16 3.10 3.05 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 545 | 100.94 = 0.04 397 421 4.00 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 21.0 = 823 10511 | 035 383 327 1.63 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 791 | 101.36 | 0.06 6.06 312 5.27 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1112 | 100.13 | 0.14 6.53 327 6.64 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 020715 0207.35 47.0 = 2904 102.53 | 0.90 5.51 3.05 337 BBB/Baal1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 579 | 98.94 | 0.08 5.31 5.18 4.18 BBB//BBB (hMHaHCbI
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HacToawmn GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMNb30BaThbCH WK
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YPAJICUB He faeT HMKaKWX NPSMbIX MM KOCBEHHbIX 3aBEPEHWIA WAV rapaHTU B OTHOLLEHWW [AOCTOBEPHOCTM W MOMIHOTbI BKIIOYEHHON B BlonneteHb MHpopMaLmn.
Hu YPANICVIB, HW areHTbl KOMMaH1m nnv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHBIE YObITKM OT MCMOMb30BaHNs
HacToswlero BlonneTeHs UK CogepXallencs B HeM nHbopmaumn. Bce npasa Ha Oonnetersb npuHagnexar 000 «YPAJICUB Kanutan», n cofepXalascs B Hem
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