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

BHeWHVH PbIHOK

BepHaHke npubeper cBou Ko3bipy Ao 3acegaHusa OPC. CeroaHs ecTb CMbIC, HApYLWMB TPAOULMIO, HavaTb eXeOHEeBHbIV
KOMMEHTapUIA C OMMUCaHNs COObITUM MATHWUUbI. Peakums PbIHKOB Ha CTOMb OONroxpaaHHoe BbicTynneHue rnasbl GPC beHa
BepHaHke B [lxekCcOoH Xonie Oblla 3MOLMOHANBHOM. WHBeCTopbl XOanu oObsBAEeHWS O Hadane o4epedHOro 3Tana
KOIMYECTBEHHOIO CMST4eHUs, HO 3TOro He cly4unock. beH bepHaHke 3aaBun, 4To B pacnopsixkeHnn OPC eCTb MHCTPYMEHTbI NS
CTUMYTIMPOBAHMS S3KOHOMUKM, OAHAKO HWN UX MOAPOBHOrO ONUCaHNSA, HU OBBABNEHNS O KOHKPETHbIX CPOKaxX MX MpUMEHEHUs He
nocnenoano. Npu atom rnasa GPC oTMeTUS, 4TO Credylollee 3acefaHe OPC, KOTopoe COCTOUTCS B CepeanHe ceHTabps, byneT
onutca aBa AaHA. PoiHky CLUA He 3amMennunuv Bblpa3uTb CBOE pa3ovapoBaHue nageHueM npurmMepHo Ha 2%. O4Hako 3atem
BepHaHKe [an MNoHATb, YTO Y aMepPUKAHCKOM SKOHOMMUKM HeMnoxme nepcnekTMBbl pocTa B CkOpoM Oyayliem, YTo BCENMNo B
WNHBECTOPOB ONTUMW3M, WU MO UTOraM AHA aMepuKaHckme OMpKeBble MHAEKChbI BbIPOCIN B CPeAHEM BbIPOCIW MOYTM Ha 2%.
MooBeneM Utorn: Bo-nepsblix, rnasa OPC He cTan MATW Ha NOBOAY Y (DMHAHCOBBIX PbIHKOB 1 Cpa3y e 0ObSABMATL O HOBbIX Mepax
noaaepXKm 3KOHOMUKM, BO-BTOPbIX, MPUHATME HOBOrO MakeTa MOMOLLM MOrMo Obl Bbl3BaTb Ha PbIHKAX MaHWKY, Tak Kak 3TO
03Havano Obl, 4TO AeHeXHbIe BNACTX NMOATBEPXKAAIOT MIIOX0e COCTOsIHME SKOHOMUKK. OPC npefnoyna BHOBb B3Tb HEOOMbLLYIO
naysy, 4tobbl [0 CneayloLlero 3acefaHuns ele pa3 oLeHUTb IKOHOMUYECKYIO CUTYaUMIo, @ BOSMOXHO, M MOCMOTPETb, C KaKUMU
HOBbIMU MaesMmn KoHrpecc BepHeTCs C KaHuKyn. Mbl NOATBEPXXAAEM Hally TOYKY 3PEeHWsi, YTO HOBbIW MAKET MOMOLLM, Ckopee
Bcero, dyaet npuHAT n OPC, BO3MOXHO, OOBABUT O HEM Ha CBOEM 3aceflaHWM B CEHTAOPE, HO B 3TOT pa3 NPSIMOW BbIKYM akTUBOB
C pblHKa BPAL M HeobXoAMM, TPeOYIOTCS Mepbl TOYeYHOM NoAdep kKU, Mexay Tem, no MHeHWto, HoBon rnaBsl MBO KpnctuH
Narapg, Takxe BbiCTynaBLwen B IXXeKCOH Xone, MMPOBas 3KOHOMMKA HaxoAMTCsA B OMacHOW 30He 1 el TpebytoTcs HOBble Mepbl
CTUMynMpoBaHus. Ha npeactosilen Hemene nybnukyetcs Gonblio 0ObeM BaXXHOW 3KOHOMUYECKOW CTaTUCTMKM, BKITOYas
OaHHble Mo pbiHKY TpyAa. OgHako Hepens HavyHeTCs C NpefAcTaBlieHMs OaHHbIX O JOXOAaX W pacxofdax HaceneHus B uvione, a
Tak>e O roTOBALMXCS CAeMKax Mo NPOAAXe XMW HEABUXKMMOCTU.

CHMXeHVe B eBPOOOHAAX CErofHsi MOXeT CMEeHUTbCS POCTOM. B naTHULY cnpef, MHAMKATMBHOIO CYyBEPEHHOrO BbiMycka
Russia’30 k 10UST npakTmyeckn He M3MEHWUNCS, pacluMpUBLUMCG Wb Ha 4 ©.n. fo 205 6.n., a ueHa Russia’30 octanach y
otMeTkn 118,7 % OT HOMMHana. HecMoTpa Ha POCT Ha aMepPUKaHCKMX PblHKaX, OOXOOHOCTb AECATUNETHUX Ka3Ha4emCKmx
obnuraunmn cHmamnace Ha 4 0.n. go 2,19%. Poccuinckme eBpoOOHAbI He yCrNenu oTpearnpoBaTh Ha BoCxomsawmi TpeHg B CLLIA 1
3aBepLMnM NATHULY B KpacHOW 30He. B cyBepeHHOM cermeHTe npeobnafany Mokynkuy, OAHAKO MOBbILEHWE LieH Obino
HeCyLLECTBEHHbIM. B HedTerasosoM cermerTe eBpoboHabl Masnpoma u JIYKOWSa notepsnu B LeHe B cpegHeM 12 6.1., BbINycku
THK-BP n HOBAT2Ka BbIrnaaen HeCkonbko fyylle 1 NofelleBen B cpegHem Ha 9 6.n. Y MeTannypros siBHbIM ayTCanaepom
ctana CeBepcrasb, ee BbiNyCKn ynanu B LieHe B cpefHem Ha 25 6.n. (npuyem Bbinyck Severstal’14 npocen Ha 56 6.1.), Oymarn
EBpasa notepsinu B cpegHemM 10 6.1., Boimnenkoma — 15 0.n. B dhrHaHCOBOM cekTope eBpoboHabl BTE nofelleBeny B cpefHeM
Ha 10 6.M., NpuyeM B CaMOM L/IMHHOM BbIMyCKe MPOLWAn NoKynku; bymarn B3ba n CobepbaHka OTKaTUAUCh BHU3 B CPeHEM Ha
14 6.n.; HeCKomnbko ny4ylle ocTanbHbIX Bbirnsdeny Bbinyckn PCXB (-7 6.n.). CerofHs yTpOM Ha a3MaTcKMX MollaaKax
HabnofaeTcs PocT, K HACTOsALLEMY MOMEHTY COCTaBMBLUWI B cpefiHeM 1%, dblovepchl Ha aMeprKaHCKUe MHAEKChI TakKe BbILLM
B MJIIOC. Y POCCUMCKOrO PbIHKA eCTb LUAHChl Ha4aTb HEAENO POCTOM.

Onbra CTtepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

B Hauane Hepenu ToproBasi akTUBHOCTb, CKOpee BCero, OyaeT HU3KOM, a AMHaMUKa KOTUPOBOK HeBbIpa3UTeNnbHOM. [11s
CerMeHTa rocobnunraumn HactTynuaLlas Hedens obellaeT OblTb JOBOMBHO CMOKOWHOW. ToKa HEACHO, COCTOUTCSA N 04YepedHOM
aykumoH no gopasmelteHuto OD3. Cyas no rpaduky ayKLMOHOB, ero ObiTb He AOSKHO, OLHAKO Mbl HE UCKITIoYaeM, YTo MUHbUH
ony0nvKyeT AONONHUTENbHYIO MHMOPMaLMIO U NPOBeAEeT ayKUMoH B cpeay. C Apyron CTOPOHbI, B NocieaHee BpemMs ayKLMOHbI
no OM3 He CTONb yCneLUHbl, Kak paHblle, MO3TOMY BMOJIHE BO3MOXHO, 4TO (PMHAHCOBOE BeAOMCTBO OeNCTBUTENIbHO BO3bMET
nay3sy. YTo TO4HO COCTOUTCA Ha HbIHEeLHeN Heaene, Tak 3To fopa3melleHie OBP Ha 10 mnpa py6. B Gnvkaniwive oHW Toprosas
akTMBHOCTb, CKopee Bcero, ByneT HU3KOW, a AMHAaMKKa KOTUPOBOK HEBbIPA3UTENbHOW, NOCKOSbKY CerofHs npeAcTouT ynnata
Hasnora Ha nNpubbINb, YTO CTAHET MPUHNHOWN CHUXEHWUS YPOBHS CBOOOAHOM NMKBUAHOCTU. Bivke K KOHLY Heflenu, Kak pas Koraa
HamedeH aykumoH no OBP, NUKBMOHOCTb [OMNXHA BOCCTAHOBUTLCA. B npollefluyio NATHULY B CerMeHTe rocOymar ABuKeHue
KOTMPOBOK BHOBb ObIIO pa3HOHAMPaB/eHHbIM, OHAKO MPOAaBLbl Mpeobfafany, Tak Kak pbIHOK He ycren oTpearMpoBaTb Ha
BHELLHWIA NO3UTUB, BbI3BaHHbIV BbICTynneHneM rnaebl ®PC beHa bepHaHke. B cpegHem rocobnuraumm notepsann B LeHe 9 6.n.,

2



Gﬂh YPAACMIB | K3MUTAN

XOTSl HEKOTOPbIe BbINYCKM NOAOPOXanu. bonbLue Apyrnx NoTepsn B LieHe OANH 13 HavMeHee IVKBUAHbIX BbinyckoB OM3 25065
— MuHyc 48 6.n. Takxe BecbMa clado sbicTynuam OM3 25071, nofellesesluve Ha 35 6.n. Kotnposku OM3 26205 cHM3UAUCH
Ha 25 6.n., a O®3 25077 — Ha 18 6.1., 3TV BbINyckn Bonee nn meHee NMKBUIHbLI. Kak Mbl y>ke oTMedanu, B psae bymar Bce xe
Obl1 OTMeYeH POCT KOTMPOBOK. HanprmMep, Nonb3oBanm1ch CNPOCOM pekoMeHayeMble Hamu OD3 26202, koTopble NOAOPOXKaNM
Ha 30 6.n., Takxe Hennoxo cMoTpenmce OD3 26204, npnbasumBLiMe B LieHe 10 6.n. Mbl NoaTBEpXKAaEeM Hally peKoMeHaaLMo
nokynate O®3 26203, 26202, 25075, 25077, 26206 n 25079.

HOBAT3K nony4mT nuueH3snmn Ha fimane. [Tpembep-MUHUCTP Bnagmmup MNyTWH npeanucan npaBUTeNbCTBY BblAATb «O04Ke»
HOBAT2Ka nuueH3nn Ha YeTbipe mecTopoxaeHus (Feodusnyeckoe, CanmarHosckoe (YTpeHHee), Cesepo-Obckoe 1 BocTouHo-
Tambenckoe) Ha nonyoctpose AmMan. Mo nHpopmaummn CMW, HOBATIK MoXeT 3annaTtuTb 3a 3TV NULEH3UM OT 6,8 Mnpa pyo.
Y4uTbIBas CyLLECTBEHHbIN 0ObeM AeHeXHbIX CPpeAcTB Ha GanaHce — 14 mnpa pyb. Ha koHel uioHa 2011 r. — u cTtabunbHo
BbICOKME [eHeXHble MOTOKW, 3TV pacxofbl He MPUBEAYT K CYLIeCTBEHHOMY YXyALIeHWIO KPeaUTHOro KavecTBa KOMMAaHuM. Mel
NONOXUTENBHO OLeHVBaeM cTpemMneHre HOBATIKa npoponkaTb HapallmBaHue NPOM3BOACTBA ra3a 1 OTMeEYaeM, HTO Npu 3TOM
KOMMaHWM1 yOaeTca yaepXnBaTb OOMIOBYIO HArpy3ky Ha OOCTAaTOMHO HWU3KMX YPOBHAX — okono 1,2 no utoram 1 n/r 2011 r. 8
TepMmHax Lonr/EBITDA. OfHaKO CyLeCTBEHHOroO NnoTeHuMana B Oymarax KOMMaHuu Mbl He BUAMM; MO HalleMy MHEHUIO, OHU
TOPryIOTCS Ha CNPaBeanMBbIX YPOBHAX C MUHUMATbHLIMM MPeMUAMM K CpaBHUMbIM ByMaram Masnpom Heditn n JTYKONa.

Onbra CtepuHa, sterinaoa@uralsib.ru
tOpuvi FonbaH, golbanyv@uralsib.ru



OEHEXHbIA PbIHOK

JINKBUAHOCTb NPOAOIIKAET COKPaLLATbCS

Mocne MaclwTabHOro cokpalleHus MMKBUAHOCTU B NATHULY (Ha 226
MIpL pyD.), CerofiHa ee ypoBeHb CHU3WICA ellle Ha 36 mnpg pyb. B
CBA3W C ymnaton Hamora Ha npubbinb. OcCTaTkM Ha  KopcyeTax
KpeauTHbIX ydpexaeHuin B LB yBennumnuce Ha 46,4 mnpa py6. ao
651,8 Mnpg py6., aenosutsl 6aHkoB B LB cokpatnnncs Ha 82,4 mnpg
py6. oo 167,1 mnpa pyd. YMeHbLUeHME NUKBULHOCTU CTaNo NPUHNHON
poCTa MHAMKATUBHOWM CTaBkn MosPrime no o4HOAHEBHbLIM KpeaMUTaM Ha
38 6.n. 0o 4,45%, npoyne craBkm MosPrime Takxe noBbICUANCL. [0
KOHLLA MecsLla OXWAaeTca npofonxeHme pocra ctasok MBK, Torga kak
no Mepe 3aBeplleHVs Mepuofa HanoroBbiX BbIMAAT JIMKBUAHOCTb,
BEPOSATHO, HAYHET BOCCTaHaBNMBATLCS.

Py6nb ykpenuncs npoTuB gonnapa Ha MMBB Ha 23 konenku fo 27,71
py0./ponn., NpotMe eBpo pydbnb nosbicuncs Ha 18 koneek fo 41,75
pyb./eBpo. Kak cnenctsue, CTOMMOCTb  OMWBAMIOTHOW  KOP3WHBI
CHM3MUNach Ha 6 koneek Ao 34,58 pyb. BBMAy TOro, 4TO BbICTYNAEHWe
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npeacepatens MOPC beHa bepHaHke B MPOLWAYI0 MATHMLY OKa3anoCb HELOCTAaTOYHO KOHKPETHbIM, PbIHKM MPOSOIKMAN
TOproBaTbCs B pexmme oxuaanus. Jonnap ocnad, eBpo ykpenuncs Ha 0,6% no 1,452 ponn./eBpo. Ha doHe coxpaHstoLLencs
HeonpeneneHHOCTM MNepCrnekTUB MUPOBOM 3KOHOMWKM MeHa Bblpocia A0 76,6 veHbl/[onn., AOMONHUTENbHbIM (akTOpOM
NOAAEPXKM AMOHCKOM BanioThl CTano obbsBneHe 00 OTCTaBke HeMnomnynspHOro NpemMbep-MUHUCTPa CTpaHbl. HedTsaHble LeHbl
MoKasanu pasHoHarnpasreHHoe ABuxkeHuve: Brent ynana Ha 0,57% go 110,84 ponn./6app., WTI TopryeTcs 6e3 n3MeHeHWn Ha
ypoBHe 85,39 ponn./6app. 3010T0 NPOLOMXKAET YBEPEHHO BOCCTAHABMAMBATLCS U B HACTOALLMI MOMEHT KoTupyeTcs no 1 820
LLONN. /YHUMSA. AKTUBHOCTb Ha BasIlOTHOM W CbIPbEBOM PbIHKAX, MO BCEW BUAMMOCTM, NMoka OyLeT oCTaBaThCs OrpaHuyeHHou. o
Halllel oLeHKe, cerofHs pybnb Oyaet konebatbes B Ananasore 28,70-28,80 py6./monn.
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

MIMIK (-/BA3/BB+)

KomnaHus ony6nvkoBana HeBblpa3nTenbHble pe3ynbTaTbl 3a 2 KB. 2011 r. no MCHO
U NpepcTaBuia ooHapeXXNBaLWMM NPOrHo3 Ha 3 KB.

MMK ony6nukoBan ¢pnHaHcoBble noka3satenu 3a 2 kB. 2011 r. Boipyyka komnaHum Bo 2 k8. 2011 r. yBennymnack Ha 9,1%
no 2,42 mnpp ponn. Gnarogaps onepexatolemMy PoCTy BbIPYYKM OT peanvsaumm npodykumm C BbICOKOW A0OaBRneHHOM
CTOMMOCTbBIO, MPOAAXM KOTOPOM MOBbLICUANCL Ha 12% K mpeaplgylwiemMy KBaptany v coctasunu 515 MAH gonn., a Takxe
YyOOPOXaHMIO MeTannonpoaykumio. Tak, cpefHas LeHa Metannonpoaykumm 8o 2 kB. 2011 r. Bbipocna Ha 6% m coctasmna 807
ponn. Moka3satens EBITDA 3a COOTBETCTBYIOLWLMI NEPUOL, CHN3UACA Ha 5,3% A0 377 MNH JONN., @ peHTabenbHoCTb no EBITDA
ynana Ha 2,4 n. n. no OTHOLIeHWIO K npeaplaylemMy kBaptany oo 15,6%. CHuXeHWe peHTabenbHOCTU CBA3aHO C POCTOM
cebecToMMOCT NPOM3BOACTBA CNfiba, BbI3BaHHOE YAOPOXaHWEM Cbipbsi U HU3KOW obecnedveHHocTbio MMK cobcTBeHHbIM
cblpbeM. B yactHocTu, Bo 2 kB. 2011 . pocT KOHTpakTHOW LeHbl Ha XXPC coctaBun okono 30% Kk npedbloyliemMy KBapTany,
KOKCYIOLWMIACA yrofib nofopoxan Ha 15%), oM — Ha 5%. B pe3ynbTate cebecTtoMMocTb Npom3BOACTBa Cisiba Bbipocna Ha 10%
o 495 ponn./T. Ynctas npubbinb KOMNaHWM C y4eTOM Pa3oBbIX onepaunin ynana Ha 90% po 13 mnH fonn. Ha BblCOKMM
nokasarterb 41cTor Npubbinv B 1 k8. 2011 1. NOBAMAN [OXOL OT KYPCOBbIX Pa3HUL, B pa3mepe 74 MIH JOMN., B TO Bpems Kak BO 2
kB. 2011 r. MMK 3aduKkcnpoBan no 3Tou cratbe yObITOK Ha CymMMy 25 MNH fonn. be3 yyeTa pa3oBbix onepaumii npubdbinb BO
BTOPOM KBapTarne coctasmna 58 mnx gonn. (60 mnH gonn. 8 1 ke. 2011 1.).

(-]

O6Gnuraumm KoMnaHuu oLeHeHbl crnpaBegnnBo B HacToawmMn MoMeHT obnuraumm MMK Toprytotca co cpefHUM Crpeaom
110-120 6.n. K kpmBon OD3, 4TO, Kak Mbl CHUTAEM, CMPaBEASIMBO OTPAXKAET UX KPeOUTHOe KayecTBO. YUMTbIBas JOCTAaTO4HO
BbICOKYIO 10110 KPATKOCPOYHOM 3a[0/IKEHHOCTM, Mbl HE WUCKIOYAEM, YTO KOMMAHWUA elle pa3 BbIMAET Ha PbIHOK NyOanyYHOro
Jonra B TekylleM rogy, ecnv obcTaHoBKa Ha (MHAHCOBBLIX PbIHKAxX CTaHeT Oonee cnokowHoW. [ns 3Toro y KOMMaHum
B PaCNOPSKEHNN elLe eCTb BOCEMb 3aPermcTPUPOBaHHbIX BbiMyCKOB BupxeBbix 0bnnraumn obwmm obbemom 40 mnpg, pyo.

IMoNHbIN KOMMeHTapuii OyzeT onybnvKoBaH B Onivixanilee Bpems.

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

CeBepcrans (BB/Ba2/BB-)

Bbicokue pesynbtaThl 3a 2 kKB. 2011 r. no MCDO

Poct EBITDA 3a cyeT A00bIBaloLLEro CermMeHTa U ceBepoaMepUKaHCKOro nogpaspeneHus. Boipyyika KoMnaHum Bo 2 KB.
2011 r. yBenm4ymnacb Ha 17,6% 0o 4,38 mnpa Aofn. Ha hoHe pocTa obbemMa NPOn3BOACTBA W OTMYCKHbIX LieH. Noka3aTenb
EBITDA nosbicuncs Ha 18,8% fno 1,11 Mnpa [onn., B To Bpems Kak peHTabenbHOCTb ocTanack 6e3 CyLecTBeHHbIX U3MEHeHUI
Nno OTHOLLEHUIO K npedplayliemy KBapTany, coctaBms 25,3%. Ha anHamuke EBITDA NONOXUTENBHO OTPa3UIUCh pesynbTaTbl
LoDbIBalOLLEro cerMeHTa, a Takxke CceBepoamMepuKaHCKoro nofpasfeneHus, cobiToBble LieHbl KOTOPOro CyLIECTBEHHO BbIPOC/H.
Yucras npmbbinb KoMnaHum Bo 2 kB. 2011 r. coctaBuna 631 MNH JONA., YTO NpefnonaraeT ee pocT K NpeablayuiemMy KBapTany
Ha 10,7%.

(-]

EBpooGnurauun BbIrNsSaaT NpuBnekaTenbHo. Pybnesslie Boinyckm Cesepctany (Bbinyck 5O-1 Mbl He paccMaTpuBaeM BBUAY
odepTbl 22 CeHTADPS), Ha HaLL B3rNa, OLUeHeHbl CNPaBeasIMBo, Toprysich co cnpenom k OP3 Ha yposHe okoso 150 6.n. VHTepec
npencTaBnsioT bonee WMPOKO NpefcTaBNeHHble Ha pblHke eBpoobnunraumm KomnaHuy. HecMoTps Ha pasHWULY B PEUTUHIrax,
mokasatenu [0nroBov Harpy3ku CeBepcTanu CpaBHUMbI C Mokasatensmi HOBATIKA, obnuraumm KOTOPOro TOPryloTcs C
OVCKOHTOM okofio 200 6.n. Mbl cymTaem eBpoobnuraumm CeBepcTany MNpuBReKaTeNlbHbIMUA C TOYKM 3PEHUs MONy4eHus
KOMMOPTHOM [LOXOAHOCTM TMPU YMEPEHHOM PUCKE KPeamuTHOro npoduns, ocobeHHO Mbl BblOENsieM HOBbLIA BbIMycK C
norateHnem B 2016 r., KOTOPbIN eLLle COXPaAHAET NYCTb U MUHUMANbHYIO, HO MPEMMIO K OCTalbHbIM BbIMyCKaM KOMMaHWUN.

MonHbIN KOMMEHTapWn ByfeT onybnMKoBaH B OnvxanLlee Bpems.

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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Bank Pycckmit Cranpapr (B+/Ba3/B+)

M BHOBb LLeppble AUBNAEHAbI

BaHk BbiMnatTMt 1,8 Mnpa py6. B BuAe NPOMEXYTOYHbIX AMBUAEHAOB. baHk Pycckmin CTaHOapT MPUHSN pelueHve
BbINATUTL MPOMeEXYTOo4Hble AmBuaeHabl 3a 2011 r. B pa3mepe 1,8 mnpg py0., unv nopsaka 57% nonyyeHHOW MM YUCTON
npubbinn no PCBY 3a 1 n/r 2011 r. baHK OOBACHAET 3TO pelleHVe M3ObITOYHON AOCTAaTOYHOCThIO KanwTana (oTHolueHMe
CobcTBEHHbIN KanuTtan/AkTiBbl Ha 17 aBrycta cocTaBnsano 17%). TOT Xe apryMeHT 3By4an 1 B NPOLLIOM rofy, Koraa 13 b6aHka
Obino BbiBegeHo 8 mnpa pyd. — 1,5 mnpa B Buae amBuaeHZoB v 6,5 mnpa py6. — nytem nokynku akumi OAO «Pycckui
Cranpapt» y Pyctama Tapuko. B TOT pa3 [OocTaTodHOCTb Kanutana Pycckoro CraHpmapTa [OencTBUTENbHO MocTpajana
He3HauuTeNbHO — oTHoLeHMe CoDCTBEHHbIN KanuTan /AKTBbI CHM3MNock € 21,1% 1o 19,7% (no MCPDO). B 370T pa3 cuTyaums,
Ha Hal B3rNsg, CUTyauMs HeCKONbKO WMHas: BaHk MpPOAoMKaeT nofyvyaTb CONMAHblE MPOLEHTHble LOXOodbl B pesynbraTe
MoraleHns CTapbiX KPeauToB, HO MPY 3TOM CEpPbe3HO yBennyMn 0b6beM Bblhaqu HOBbIX KpeamnToB. C Hayana rofa KpeauTHbIN
nopTdent OaHka BbIpoC Ha 12,1 mapg py0., 1 3TOT POCT OblN MNONHOCTLIO NPOPUHAHCMPOBAH 3a CHET yBeNUYeHUs Aeno3nToB
HaceneHus. No3ToMy, C OJHOM CTOPOHbI, CODMa3H BbIBECTU U3 DaHKa U3NWLLIHWE AeHeXHble CPpeacTBa MOHSATEH, HO, C ApYrom
CTOPOHbI, nocnefHas BGaHKOBCKas CTaTUCTMKA CBWAETENbCTBYET O 3aMeffleHUM NPUTOKa BKNAAOB HaCeNeHWs, YTO Bbi3blBaeT
BOMPOC O APYrMX UCTOYHMKAX (DOHAMPOBAHNS POCTa KPEANTOBAHWS, OCOOEHHO B YCITOBUSX HEBBLICOKOW NTIMKBUAHOCTA DanaHca
OaHka (Ha Ha4ano 3Toro roga AoNs NUKBUAHbIX aKTMBOB cocTasnana 9,6% no MCPO).

Mpy TeKyWUX [OXOAHOCTAX BEPOATHOCTb UCMOSIHEHUS KOJI-ONuMOHa HeBenuka. Tekyllas AMHamuKa KoTuposok UST
HaBOIOMT Ha MbICSb, YTO DaHKy OyAeT 3KOHOMWYeCckM HelLlenecoobpasHo WMCMOMHATb KOMM-OMNuMOH Mo Bbinycky RUSB' 16,
HaMeYeHHbI Ha Aekabpb 3TOro rofa, NOCKOMbKY CTaBka KyrmoHa Ha nocnedytolime natb neT obpalleHns MOXeT COCTaBWUTb
nopsanka 7,6%, Toraa Kak Beinyck RUSB' 15 TopryeTcs cenyac ¢ 4OXOAHOCTbIO 8,4%. BO3MOXHO, 3TUM U 0ObACHAETCS peLleHme
Pycckoro CtaHAapTa o Bbinate AMBUAEHOOB, NOCKOMbKY, KPOMe KOMM-0MNLUMOHa, OTTOK JIMKBUIAHOCTW NpeacTonT 6aHKy TONbKo B
ceHTAOpe, KorAa OH AOMXKEeH MorackTb BbiNyck pybnesbix obnuraumn PycCraHa-7, TOYHbIM 0ObeM KOTOPbIX B 0OpalleHnn
OLeHUTb CIIOXHO (M0 AaHHbIM Ha HaYano rofa — okono 3 Mapg pyo.).

Hanexna MbipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

29 aBrycra

30 aBrycra

31 aBrycra

1 ceHTAbpS
5 ceHTabps

6 ceHTabps

7 ceHTabps
8 ceHTAbps
12 ceHT0pA
13 ceHT0pA
14 ceHT0pA

15 ceHTH0pA

19 ceHTA0pA

20 ceHTs6ps

21 ceHTAbpS
22 ceHTAbpS
23 ceHTAbpS
26 ceHTbps
JleHeXHbIn
PbIHOK

29 aBrycra
30 aBrycra
31 aBrycra
14 ceHT0pA
15 ceHTAOpS
20 ceHTAbpPS
21 ceHTAbpPS
28 ceHTAbpS
28 ceHTAbpS
12 okTA0pA

PasmelieHve Menseab-PuHanc-02 (1 mnpg py6.). Pasmelterme TpaHcPuH-M-15
(1 Mnpa py0.). MoraweHne Kanyxckas obnactb-34002 (1,3 mnpa pyo.).

MoraLueHne Poctenekom-7 (3 mnpa pyb.). MorateHme OM3-5 (1,5 mnpg py0.). MoraweHne TTK-2, 1
(3,087 mnpg pyb.).

Pa3meLueHue TpaHcOuH-M-B0-12 (0,5 mnpg py6.). Pasmelerure TpaHcOuH-M-BO-13
(0,5 mnpa py6.). OdepTa Makpomup-PuHanc-1 (1 mapg pyo.).

OdepTa MPCK tOra-2 (6 mnpg py6.). Odepta AMET-tburHaHc-1 (2 mnpg pyo.).
MoraweHwne TK @uHaHc-2 (1 mnpg pyb.).

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

MoraweHre MOWA-2 (3 mnpa pyb.). Morawenwue EBPP-3 (7,5 mnpga pyo.).
Odepra CB baHk-3 (1,5 mnpg pyo.).

Ocbepta PXI-13 (15 mnpg py6.). OdepTa dnemeHT JInanHr-2 (0,7 mnpg pyo.).
MoratuerHve MocaHepro-1 (5 mnpg pyo.).

MoraweHwe HK AnbsHc-1 (3 mnpa pyo.).

Odbepta TexHoHNKOJTb-DurHaHc-2 (3 mnpa py6.). Ocdepta Cnbmnpckas ArpapHas Mpynna-2
(1 mnpa py6.). Morawexue 3ancnbkombank-1 (1,5 mnpg py6b.).

OdepTa CUBYP XonamHr-2 (30 mnpg pyo.).

OdbepTa M6 Jnsnnr-3 (0,5 mapg py6.). MoraweHwe CatypH-2 (2 Mnpg pyb.). MoraleHne baHk
Pycckuin ctangapt-7 (5 mnpa py6.).

OdepTa Poccenbxo3baHk-2016 (500 mnH goni.).
OdcbepTa CeBepctans 6O-01 (15 mnpg py6.). MoraweHne HOK-2 (0,4 mnpa pyo.).
MoralueHne MeTpocTpon MHeecT-1 (1,5 Mnpg pyo.).

OdbepTa AkpoH-2 (3,5 Mnpg pyb.). OdepTa Pycckmnini MexayHapoaHsi bank-3 (1,1 mnpg py©.).

Bbinnata Hanora Ha npyobInb

MUWHMbUH pa3mecTuT Ha faenosmtax 6aHkoB 10 mnpa pyo.
BaHku BepHYT MUHbUHY 29 mnpg, pyo.

BaHku BepHYT MunHdUHY 9,2 mnpp pyo.

BbinnaTta cTpaxoBbIx B3HOCOB

Bbinnata 1/3 HAC3a 2 kB. 2011 .

BaHku BepHyT MuHduHy 40 Mnpa pyo.

BaHku BepHYyT MuHduHy 70 Mnpg pyo.

Bbinnata Hanora Ha npuobinb

BaHku BepHYyT MuHduny 19,3 mnppa pyd.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus

31.08.11 Makpomup-®rHaHc- 1 1000 100 7,75 - -

MPCK Ora-2 6 000 100 17,5 8,1 26 aBrycra 2014
01.09.11

AMET-durHaHC- 1 2000 100 8,5 8,5 22 aBrycta 2013
08.09.11 CBb baHk-3 1500 100 9,25 10,0 3 ceHTAb6ps 2012

PXO-13 15000 100 10,0 0,1 6 mapta 2014
12.09.11

onemeHT JIN3nHr-2 700 100 11,5 12,0 8 nekabps 2011

TexHOHWNKOb-PuHaHc-2 3000 100 13,5 13,5 7 mapta 2012
15.09.11

A

Cunbunpckas ArpapHas 1000 100 170 ) )

lpynna-2
19.09.11 CNBYP XonguHr-2 30000 100 13,5 - -
20.09.11 M36 JIn3nHr-3 500 100 14,0 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 9.8 97.75 95.50 100.00 11.91 4.46 0.70 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 59.9 98.98 | 048 98.05 99.91 8.56 4.03 245 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512] 10.05.13, 9.0 20.8 100.20 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.9 100.25 99.50 101.00 8.23 2.02 3.60 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.3 100.50 89912 100.00 100.49 7.34 2.06 4.35 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 1224 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 2000 103.50 104.10 8.66 2.19 5.62 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.7 100.00 99.00 101.00 8.24 2.02 3.59 /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 1641 100.80 101.45 6.01 217 0.41 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 139 101.40 | 040 6000 101.00 101.60 6.21 1.83 1.03 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 35.1 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.5 100.10 | 0.20 99.50 100.70 7.87 1.93 2.64 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 82.8 | 100.00 99.00 101.00 | 7.85 192 | 157 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 161.0 99.00 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 16.1 99.60 99.01 100.20 12.79 5.63 0.29 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 20 100.22 | 0.02 100.13 100.30 6.58 3.93 0.15 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 26.0 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 252 100.50 251412 100.41 100.60 6.19 6.97 0.08 B+/B1/ Ccbipbe
AKpOH-3 3500 R 1385 231111 250512 20.11.13) 9.0 272 100.01 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 34.0 1184 99.00 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 34.0 118.4 99.62 99.00 100.25 8.25 3.98 2.30 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.6 103.03 822 103.00 103.11 8.26 2.16 3.00 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 22.0 46.4 101.45 | 0.05 101.35 101.55 7.54 2.03 1.58 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.6 101.43 | 0.03 9405 101.30 101.43 7.58 2.03 1.59 BB-/Ba3/BB- Cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 46.4 102.96 102.80 103.11 8.29 217 2.99 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 30.0 54.0 100.95 | 0.80 5979 100.00 101.00 7.97 4.08 2.09 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.5 99.00 | 0.15 3196 98.56 99.00 22.32 4.53 0.31 TOproBnst
ATom3Hnp06 10000 R 750  15.08.12 15.08.14 36.2 99.80 98.60 101.00 7.57 7.54 2.57 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.7 100.58 99.00 102.15 7.37 3.84 1.46 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.7 100.00 99.01 101.00 7.75 3.86 145 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 2.0 19.7 100.20 | 0.02 100.11 100.30 6.18 4.03 0.12 /Ba3/ GaHku
BaHk CaHkT-Metepbypl 5000 R 750 26.09.11 26.03.12 23.09.13 7.0 253 /Ba3/ GaHku
Bank CaHkT-Metepbypi 3000 R 850 151211 131212 121213 16.0 28.0 102.00 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 175 99.90 99.60 100.20 7.77 3.77 1.28 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.5 106.15 33500 106.05 106.15 7.58 5.87 115 cbipbe
BalHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.5 106.05 18 537 106.05 106.30 7.66 5.88 1.15 cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.5 106.15 44 300 106.05 106.29 7.58 5.87 115 cbipbe
BenoH 02 2000 R 001 23.02.12 23.02.12 6.0 90.01 1 91.01 103.99 23.66 0.01 0.40 MeTannyprus
BuHGaHk-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 204 100.00 /B2/B- GaHku
BKEBpaaus1 5000 R 840 281211  27.06.16/ 20.06.18 59.0 83.0 100.30 50 100.00 100.40 8.47 4.18 371 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 31.5 98.50 //BBB- GaHku
BB/ MM 306 5000 R 745 31.08.11 27.02.13 184 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 14.0 259 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 JoT03BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 224 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 224 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 259 JoT03BaH/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3476 102.42 102.20 102.65 8.44 2.09 10.13 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 14.02.12 12.02.13 179 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 23.1 103.50 102.00 105.00 7.37 4.46 1.65 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.9 98.42 25000 98.30 98.55 8.18 3.75 242 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.3 99.50 120 056 99.50 99.75 8.62 4.16 3.20 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.3 99.23 219 853 98.88 99.60 8.70 417 3.20 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 149 99.60 98.80 100.40 10.37 4.51 0.22 /B2/B GaHku
BopokaHan 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 18.6 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.0412] 17.10.13 8.0 26.1 100.15 | 0.05 100.00 100.30 8.77 4.48 0.59 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 26.1 100.40 100 99.50 100.40 7.39 1.84 1.85 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 11.0 59.2 100.53 9259 100.46 100.60 6.69 1.79 0.80 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 6.63 240 0.29 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 18.9 100.40 65 096 100.40 100.70 7.53 1.89 1.36 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.9 100.52 25000 100.40 100.65 7.44 1.88 1.36 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 18.9 100.40 121081 100.40 100.55 7.53 1.89 1.36 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 13 100.72 100.65 100.80 4.74 5.69 0.10 BBB/Baa1/BBB | GaHku
BTE24 02 10000 R 450/ 07.0212 07.0212 05.02.13 6.0 176 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 30.3 100.50 | 0.25 12000 100.05 100.50 6.37 342 0.93 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14, 9.0 38.9 99.98 BBB//BBB (puHaHCbI
BTB-Nua®02 10000 R 645 111011  08.01.13] 07.07.15 17.0 47.0 99.65 99.30 100.00 6.93 1.61 1.06 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.2 99.84 99.40 100.28 719 1.72 143 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 19.0 58.2 99.50 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 72.2 100.08 99.95 100.20 6.97 1.76 0.42 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  30.0 72.3 99.90 12994 99.20 100.20 7.24 1.75 1.77 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 111.2 99.69 4 99.10 99.69 7.97 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 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.4 99.49 1531 99.00 99.49 8.19 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 11.0414] 02.0421 320 116.9 100.35 | 0.05 824 100.02 100.35 7.48 373 221 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.9 100.92 832 100.06 8.53 4.25 3.50 BBB//BBB+ (puHaHCbI

BIb-nanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 116.9/ 101.00 100.06 101.95 8.50 4.24 3.50 BBB//BBB+ (h1HaHChI




Fixed Income Daily 29.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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[A3MPOM A11 5000 R 1375 271211 24.06.14 344 | 11830 | 0.02 17 877 117.90 119.50 6.66 5.80 2.28 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 102 | 105.70 300 008 105.70 106.45 6.09 6.19 0.76 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 21 98.00 BBB/Baa1/BBB | chbipbe
A3MPOM A9 5000 R 723 15.02.12 12.02.14 30.0 99.62 99.00 100.24 7.54 3.62 2.14 BBB/Baa1/BBB | chbipbe
lasnpomb 2 5000 R 654 23.11.11 20.11.13! 272 /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 15.1 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 27.8 | 100.48 100.25 100.70 7.65 3.87 1.96 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 352 99.10 6700 99.00 99.20 7.35 343 1.68 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 19.7 | 100.30 255083 100.20 100.40 7.06 3.55 142 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715  11.10.11 09.04.13 19.7 | 100.40 350 006 100.20 100.40 7.00 3.55 142 /Baa3/BBB- cbipbe
[a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 1147 10340 0.50 180 000 102.00 105.80 8.38 4.29 4.65 /Baa3/BBB- Cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 11.0 = 594 | 107.00 129 184 107.00 107.30 6.53 6.87 0.82 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 81.0 = 928 | 101.00 1 99.00 102.10 8.16 4.05 4.72 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 54.0 | 102.20 79 000 101.00 102.70 8.06 4.15 3.50 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.02.12 02.02.16/ 26.01.21 54.0 @ 1147 @ 102.20 300 260 100.00 102.00 8.06 4.15 3.50 /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 | 101.59 17 223 101.20 7.27 4.12 1.32 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 232 | 100.50 @ 0.25 100.25 100.75 6.79 4.06 0.39 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13 100 = 278 & 10030 020 100.25 100.35 7.69 4.05 0.72 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12, 01.08.14 110 @ 357 99.65 | 0.15 99.40 99.90 743 3.52 0.86 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12 08.12.13 10.0 & 27.8 | 100.00 32 100.00 100.10 8.10 4.06 0.72 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 c/x
rccot 5000 R 925 220911 27.0911 26.03.17 1.0 68.0 | 100.06 99.92 100.20 711 4.61 0.08 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 28.2 | 100.60 10 000 6.42 4.09 0.31 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412] 22.04.14 8.0 32.3 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @ 323 | 100.00 99.60 100.40 8.41 411 143 BB/ MalLLKHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 20.2 92.00 TOproBnst
[BTT-0 02 5000 R 7.75 19.01.12 18.07.13 23.1 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 18.7 aHepreTMka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 @ 585 99.00 4000 98.60 99.25 7.69 3.63 240 [Baat/ GaHku
[xendchCul1 2000 R 5.00 20.10.11 20.10.11 1.8 98.77 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 456 94.45 92.30 96.60 10.58 4.54 2.90 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.9 | 100.80 100.70 100.90 5.95 5.19 0.18 BBB/A3/BBB GaHku
EABP-4 5000 R 770 14.0212 11.02.14] 06.02.18 30.0 A 785 | 100.40 365010 100.10 100.40 7.54 3.82 2.20 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 0.4 100.12 | 0.12 100.00 100.25 0.42 1.05 0.03 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 34.0 | 100.50 100.00 101.00 4.08 1.04 2.53 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 424 12.10.11 09.04.14 31.9 | 100.50 100.00 101.00 4.10 1.05 2.39 AAA/Aaa/AAA | BaHku
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 58.5 GaHku
Espa3sXona®-1 10000 R 925  23.09.11 22.03.13] 13.0320 19.0 = 104.1 @ 101.68 067 101.25 102.10 8.25 4.54 1.34 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 51.0 & 1114 = 103.03 31783 102.50 103.50 9.25 4.82 3.14 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925  23.09.11  22.03.13 13.0320 19.0 & 104.1 = 100.80 42000 101.70 101.85 8.87 4.58 1.33 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 51.0 = 1114 = 103.03 44 999 101.01 106.59 9.25 4.82 3.14 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 118.7 = 99.50 500 99.00 100.65 8.69 4.21 3.65 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 & 118.7  95.32 90.00 100.65 9.84 4.39 3.59 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 47.0 = 832 | 102.59 10 98.00 101.00 8.09 4.33 3.18 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 14.11.18 520 @ 879 99.80 98.00 101.60 8.32 4.12 3.44 BB//BB XUAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 74 aHepreTMka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 79 100.64 99.30 101.98 11.20 5.95 0.56 (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 99.99 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 25 100.26 | 0.08 100.18 100.35 6.81 4.03 0.19 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 21.6 99.75 5950 99.60 100.80 7.97 3.75 0.70 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 050712 01.07.14 100 = 34.7 @ 100.10 50 99.90 100.10 7.96 3.98 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 10 000 99.70 99.80 8.07 3.92 0.95 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 335 98.75 | 0.05 25330 98.65 98.85 8.47 3.70 1.1 B+/Ba3/ GaHku
3CH-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 240.0 @ 102.00 101.50 102.50 8.39 4.28 3.64 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 240.0 @ 102.00 101.50 102.50 8.39 4.28 3.64 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 2.37 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14/ 02.06.16, 34.0 @ 58.1 98.75 97.00 100.50 8.43 3.91 2.32 1B+ TOproBnst
VHBecTToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 274 99.80 99.50 100.10 10.08 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 32 102.55 | 0.54 36 561 101.51 102.50 6.69 8.14 0.24 cepBuC
WHtypuct-2 2000 R 14000 221111 250512 21.05.13) 9.0 211 99.95 341 99.95 100.33 14.32 6.98 0.62 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 249 | 10156 @ 0.16 40003 101.45 101.60 8.57 4.54 1.69 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 31.9 JoTo3BaH/B- 3HepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 275 104.21 JoT03BaH/B- 3HepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 15.1 99.75 99.00 100.50 8.89 4.25 1.08 cbipbe
Kama3 BO-01 2000 R 9.000 191211 171212 16.12.13 160 @ 28.1 101.00 100.50 101.50 8.33 4.44 115 aBToONpOM
Kama3 60-02 3000 R 8.60 07.02.12 04.02.14 29.8 99.00 98.00 100.00 9.27 4.33 2.06 aBTONpOM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 24.9 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 160 @ 346 99.50 99.00 100.00 9.87 4.66 1.16 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 34.0 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 32 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 6.7 98.50 95.00 102.00 15.44 6.08 0.46 /B2/B MeTannyprus
Kokc-B0-02 5000 R 870 30.11.11 28.05.14 33.5 | 100.10 78 98.00 101.00 8.84 4.33 2.26 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.2 98.91 340 98.88 100.00 11.93 5.54 1.68 c/x
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 58 103.55 4 366 103.35 103.80 9.06 3.97 0.43 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 16.11.11 15.02.12 5.8 100.55 100.40 100.70 8.88 243 0.43 /loTo3BaH TOproBnst

Koneitka 50-01 3000 R 950 251011 300712 230713 1100 232 100.62 100.35 100.90, 8.90 2.35 0.82 IloTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 25.6 | 100.85 @ 0.55 72 100.00 101.50 8.83 222 1.76 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 140 322 99.08 | 0.08 198 99.05 99.50 10.35 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 @ 30.2 99.80 99.50 100.10 8.70 4.15 0.89 /Ba3/ GaHku
KyabaccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 340 @ 1193  98.95 98.00 99.90 8.62 4.06 2.36 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 57.0 @ 1173  99.12 98.00 100.25 9.13 4.38 3.50 aHepreTMka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 56.2 99.09 98.75 99.43 9.04 4.33 3.47 XUMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 21.2 | 103.52 100.03 107.00 11.58 3.49 0.95 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 156  104.11 720 104.10 104.24 10.88 3.79 0.66 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 5.1 101.18 | 0.62 100.47 101.90 5.72 4.21 0.40 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 79 100.90 100.40 101.40 6.66 3.96 0.59 /Ba2/ aHepreTuka
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 50-01 2500 R 850 09.02.12  09.02.12] 06.02.14, 6.0 29.8 99.69 | 0.29 150 99.31 99.70 9.40 4.25 0.42 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 17.0 = 235 | 100.70 500 99.60 100.70 9.48 4.85 125 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 | 101.05 66 100.05 101.85 9.64 4.93 1.66 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 31.2 | 100.95 382 99.80 102.00 9.28 4.69 2.06 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 354 98.50 | 0.50 5 97.50 98.50 9.27 4.29 240 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 35 100.65 3597 100.50 101.35 4.80 3.52 0.27 BBB-/Baa2/BBB-  Cbipbe
Tlykoindo6n 6000 R 740 08.12.11 05.12.13 27.7 | 101.03 | 1.03 100.51 101.55 7.02 3.65 1.97 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335  06.02.12 06.08.12 115 | 10622 = 0.07 106.15 106.30 6.57 6.27 0.86 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 115 | 10622 = 0.07 2598 106.15 106.30 6.58 6.27 0.86 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO03 5000 R 1335  06.02.12 06.08.12 115 | 10622 = 0.02 106.15 106.30 6.57 6.27 0.86 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 115 | 106.27 76 966 106.15 106.30 6.52 6.26 0.86 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 115 | 106.22 22448 106.15 106.30 6.58 6.27 0.86 BBB-/Baa2/BBB- | Cbipbe
TTykoitnBO06 5000 R 920 15.12.11 13.12.12 158 | 103.02 = 0.5 102.90 103.14 6.84 4.45 1.16 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 15.12.11 13.12.12 158 | 103.02 102.90 103.14 6.84 4.45 1.16 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 24.8 100.45 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 24.8 100.45 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 24.8 100.45 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 24.8 100.40 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
Marxut BO-06 5000 R 7.75  25.10.11 22.04.14 32.3 98.00 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 7.0 101.02 100.50 101.54 6.45 4.05 0.52 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 32 oto3gaH// GaHku
MBPP 0206n 3000 R 7.000  29.09.11 28.03.13 19.3 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 20.2 99.66 99.01 100.30 9.37 1.81 0.16 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14 6.0 30.5 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 34.0 99.98 99.65 100.30 8.15 4.12 0.29 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 154 | 10565 065 20 000 105.00 106.00 8.09 6.02 1.09 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 313 98.83 122 98.00 99.45 8.85 411 2.10 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 @ 357 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 9.0 97.56 95.01 100.10 12.89 4.60 0.64 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 49.0 = 109.6 @ 102.75 102.00 103.50 9.36 4.85 2.99 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15 25.08.20 49.0 = 109.6 @ 101.76 100.02 103.49 9.68 4.90 2.98 B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1152  99.05 98.00 100.10 8.87 4.15 21 /B1/ MeTannyprus
Meuen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1152  99.05 98.00 100.10 8.87 4.15 21 B1/ MeTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 118.7 = 98.03 858 98.03 100.40 9.09 4.27 3.63 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 580 @ 118.7 9850 = 250 236 000 98.50 100.40 8.96 4.25 3.64 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.9 9947 | 097 5 96.06 98.50 7.86 371 1.57 B1/ MmeTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12 21.07.16, 11.0 = 59.7 | 109.40 255430 109.40 111.24 8.41 4.33 0.80 B1/ meTannyprus
Meuen 506 5000 R 1250 181011  18.10.12  09.10.18 14.0 = 86.7 | 105.10 37 802 104.50 107.20 7.98 2.96 1.00 B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 @ 118.9 9942 = 092 98.50 100.35 8.72 421 3.66 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.12) 3.0 147 10125 @ 0.05 636 101.10 101.20 6.43 6.16 0.20 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 188 | 102.20 500 101.20 102.25 8.37 4.76 1.30 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.2 | 100.54 98.00 103.09 9.59 4.84 140 B1/ MeTannyprus
MWA-306 1500 R 725 241111 24.02.12 6.1 /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 8.38 6.60 0.46 notpe6. Tos
M-WHaycTp2 1500 R 1075 11.01.12 10.07.13 22.8 26.08 1.08 693 2411 29.99 145.58 | 20.55 0.63 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 8.75 31.01.12 29.07.14 35.6 99.53 338 99.50 100.10 9.13 4.38 241 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 11.6 99.96 40 660 100.00 106.00 9.66 4.69 0.85 B+/B1/ GaHku
MKB 0706n 2000 R 976, 17.01.12  24.07.12] 14.07.15 11.0 | 473 @ 100.21 99.90 100.52 9.51 4.86 0.81 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 44.0 100.39 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 304 98.50 97.00 99.99 9.83 4.35 1.31 B+/B1/ GaHku
MKB 50-04 5000 R 8.00 15.10.11  19.10.12] 15.04.14] 14.0 @ 321 97.00 20 803 99.00 11.04 4.14 0.98 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 344 9740 | 0.36 97.06 97.75 10.53 4.74 227 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 149 99.68 99.00 100.36 7.29 345 1.10 oTo3BaH/Ba3/BB+ | Metannyprus
MMK 50-02 10000 R 9700 141211 161211 121212 4.0 158 | 101.10 2100 101.10 5.89 4.78 0.29 0T03BaH/Ba3/BB+ |Metannyprus
MMK B0O-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 252 99.69 99.50 99.88 7.01 3.24 0.53 oT03BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 30.5 99.60 99.00 100.20 7.98 3.83 2.08 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-05 8000 R 765  06.10.11 04.04.13 19.6 | 100.38 100.00 100.75 7.53 3.80 1.40 0T03BaH/Ba3/BB+ |Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 35.0 oT03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 354 98.50 70 000 98.00 100.00 7.99 3.67 246 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 0.0 18.3 [fieBenonMeHT
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 hUHaHChI




Fixed Income Daily 29.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 443 101.70 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 96.74 1722 97.06 97.98 13.94 4.77 0.71 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 0.6 100.37 50 500 100.32 100.38 4.83 6.21 0.05 1/BB aHepreTMka
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 6.0 54.6 | 100.75 @ 0.03 52000 100.00 101.15 5.96 3.79 0.49 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212 28.11.14) 16.0 = 39.7 | 102.00 30 000 100.01 104.00 8.60 5.01 1.1 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 23.3 100.50 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 0.4 99.80 99.50 100.10 15.21 4.02 0.03 aHepreTuka
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 36.5 aHepreTuKa
MTC 01 10000 R 7.00 20.10.11 17.10.13 26.1 96.40 93.02 99.78 9.07 3.62 1.81 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.5 | 100.35 | 1.25 3002 99.50 100.35 7.79 3.85 3.29 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211 20.06.13] 12.06.18 22.0 = 827 | 102.00 500 97.01 6.90 3.91 1.60 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 33.0 99.05 25003 99.30 99.89 7.98 7.65 2.32 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12 19.07.16 11.0 = 59.6 | 106.34 4906 106.17 107.00 6.77 13.36 0.86 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 75.5 | 102.00 & 0.50 246 948 101.30 102.00 8.45 4.25 4.45 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 51.0 @ 111.9  98.64 236 000 99.26 100.45 8.71 4.12 3.28 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 30.9 | 100.25 @ 0.01 100.00 100.50 9.72 5.00 0.47 GaHku
HK Anbsic BO-01 5000 R 9.25 07.02.12 04.02.14 29.8 99.00 404 97.00 101.00 9.95 4.66 2.03 B/B+ Ccbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.6 100.75 100.00 101.50 -0.38 6.93 0.05 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20 24.0 @ 1084 @ 100.50 3000 98.00 9.64 4.84 1.64 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11 10.06.16/ 01.06.21 58.0 | 118.9 = 99.00 40 000 92.00 99.05 9.30 4.46 3.60 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 1129  98.27 5242 92.00 111.00 9.49 4.49 3.60 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 71 98.00 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 155 | 102.44 98.00 106.89 7.83 4.75 112 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 144 10450 @ 0.10 26 200 104.00 6.82 513 1.04 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 186 | 101.08 100.00 102.15 711 3.82 1.32 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 223 | 101.25 100.00 102.50 6.87 3.69 1.62 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 274 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12  07.07.13 07.07.14 230 @ 349 99.00 98.00 99.99 9.29 4.33 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] 28.08.17 240 @ 731 102.20 | 2.20 11500 99.00 102.20 7.40 417 1.76 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211  15.06.12, 14.06.13 100 @ 219 99.14 98.82 99.45 7.49 3.14 0.74 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 30.4 99.82 99.45 100.20 7.50 3.54 0.46 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 235 | 100.70 = 0.55 21502 100.00 100.70 6.71 347 1.72 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 471 102.00 163 000 101.50 102.00 8.44 2.26 1.74 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 99.03 53 840 99.00 100.00 10.71 5.06 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 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 105.5 MalLLKHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 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 0.75 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 345 98.60 98.00 99.20 7.80 3.59 240 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 11 99.76 98.81 100.70 15.16 6.12 0.08 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 79 100.30 100.20 100.40 6.86 3.60 0.59 aHepreTMKa
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 215 | 100.10 99.01 101.18 12.83 6.48 0.24 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 0.1 /1B~ MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 314 98.93 2474 98.00 99.70 8.91 4.16 21 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 35.6 98.25 | 043 30 000 97.00 98.50 8.82 4.04 244 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.8 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 8.0 20.2 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 31.9 99.50 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 211214 160 @ 404 107.99 /Ba3/B+ GaHku
MeTpokomb6 3000 R 775 21.02.12 22.08.12 121 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 21.02.12 22.08.12 121 87.00 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16, 31.0 | 55.7 | 100.50 753 100.15 100.80 8.19 4.09 2.13 yenyru
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 29.8 99.10 98.00 100.20 9.22 4.33 2.06 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.9 100.08 25000 99.90 100.25 7.76 3.86 0.66 BB-/Ba2/oTo3BaH | GaHku
MpomcB6-06 5000 R 825  08.12.11 17.06.13 22.0 99.38 98.86 99.90 8.64 4.14 1.56 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 18 1.10 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 23.3 95.00 | 19.00 94.00 96.00 14.83 5.90 1.53 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 2.3 99.45 98.51 100.39 15.37 6.02 0.16 TOproBnst
MpodMeansd-1 3000 R 10500 19.01.12  23.07.13 16.07.15 23.0 @ 473 | 101.20 213 100.05 102.35 9.95 5.17 1.60 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.7 clx
Pa3r.60-16 3000 R 1200 091111  07.11.12 07.05.14 150 @ 328 99.00 40 98.85 99.75 13.30 6.04 0.99 c/x
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 11 100.50 100.00 101.00 11.04 8.44 0.08 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.8 101.90 1 100.01 101.95 13.73 8.32 0.46 clx
Paarynaind4 3000 R 23.11.11 22.05.13 21.2 64.00 30.01 97.99 29.24 1.35 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 2.0 26.3 clx
Paithchaitaer BO-7 5000 R 750  30.11.11 27.11.13 275 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 06.12.11  08.12.11) 03.12.13] 3.0 27.7 | 102.05 187 010 101.95 5.89 6.60 0.27 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113] 09.11.15 27.0 @ 512 @ 10260 4.60 104 98.00 7.81 4.37 1.87 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 74 99.45 156 99.45 99.70 11.75 5.24 0.52 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.5 98.85 9 98.85 99.19 11.08 4.64 0.68 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 240 358 98.80 140 98.30 98.80 10.77 5.05 1.64 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 156 | 103.50 146 302 103.21 103.50 6.60 4.53 1.14 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 7.55  09.11.11 07.11.12 146 @ 101.15 10 000 99.00 101.15 6.64 3.72 1.08 BBB/Baa1/BBB | TpaHcnopT
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 27.0 100.00 220 100.00 100.20 7.01 3.44 1.92 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 30.8 118.70 | 0.25 412 118.50 118.70 6.94 6.30 1.97 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 51.5 100.40 10 000 99.00 100.40 7.83 3.87 3.36 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 94.0 102.18 6980 102.15 102.18 5.60 7.27 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 30.8 100.00 355 000 100.01 100.10 0.24 4.99 240 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 44.0 101.90 5000 101.79 101.95 9.32 477 277 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16, 16.0 = 58.7 103.99 3451 103.75 104.20 7.39 5.04 1.18 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211  06.06.16/ 05.06.17 58.0 @ 70.3 100.05 | 0.05 93 750 99.90 100.05 8.04 3.94 3.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13 16.07.18 230 @ 839 103.25 99.00 107.50 9.07 5.22 1.62 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 350 @ 96.0 104.53 7801 100.15 111.05 9.38 5.25 2.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 @ 156.7 99.50 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 420  163.1  103.98 103.85 104.10 .77 4.32 2.82 BBB/Baa1/BBB | TpaHcnopt
PK KasHayeir-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 @ 524 101.50 101.00 102.00 9.88 511 1.89 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14/ 02.06.16, 34.0 @ 58.1 99.25 0.25 1000 98.80 99.25 9.48 4.52 2.27 cbipbe
Poc6ank 5O-01 5000 R 740 231211 27.06.12 21.06.13 100 @ 222 100.30 105 971 100.30 100.43 7.06 3.70 0.77 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 22.7 101.25 | 0.25 101.00 101.50 7.40 3.98 1.64 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.8 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.0 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12, 16.07.15 11.0 @ 473 100.08 496 99.65 100.50 10.01 4.98 0.80 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 150 @ 753 99.48 0.38 99.21 99.75 11.14 5.26 1.03 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 3.0 27.9 99.62 98.51 100.74 11.80 5.28 0.27 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.9 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 76.9 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 76.9 (bUHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 18.0 & 102.6 @ 102.40 82 102.40 102.69 7.30 4.38 1.30 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20 18.0 | 102.6 = 10255 @ 0.15 102.40 102.70 7.20 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 99.60 99.40 99.80 7.95 3.85 3.15 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12 14.07.15 02.07.21 47.0 @ 119.9 99.60 0.10 99.40 99.80 7.95 3.85 3.15 BBB/Baal/ GaHku
Poccenxb 14 10000 R 7.70 10.01.12  09.07.15] 29.06.21 47.0 @ 119.8 99.75 500 99.40 100.10 791 3.85 3.14 BBB/Baal/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14] 09.02.17, 30.0 A 66.5 103.80 | 0.80 200 000 103.00 103.80 7.64 4.44 2.11 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 1.0 741 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350  06.12.11 081211 27.11.18 3.0 88.3 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.02.12 17.08.14] 09.02.18 36.0 @ 78.6 101.20 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13] 05.06.18 220 @ 825 99.40 99.35 99.44 7.34 3.44 1.58 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 | 100.1 = 103.00 508 000 103.00 104.09 7.59 4.89 1.10 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 261112 141119 150 | 100.1 = 103.00 240 052 103.15 104.10 7.59 4.89 1.10 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 310812 28.08.13 120 244 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 120 244 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11  04.05.12] 29.10.13 8.0 26.5 100.00 145410 98.00 100.50 6.61 3.29 0.63 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 03.04.13 195 100.26 | 0.20 100.01 100.50 8.78 373 118 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 0.1 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13 246 100.50 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 21.05.13 211 99.76 99.02 100.50 9.20 173 1.20 BB+//BB- Tenekom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 96.3 103.95 311301 103.60 104.34 11.34 2.81 4.38 BB+//BB- Tenekom
Pocrenexom-13 2000 R 11.000 191011 211011 171012 2.0 13.9 BB+//BB- Tenexkom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 14.0 101.00 198 99.00 101.00 10.87 2.81 0.98 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 342 99.49 20 052 99.01 99.50 11.50 2.69 1.1 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12 06.08.13 120 @ 23.7 99.92 99.05 100.80 11.92 5.74 0.74 (buHaHCbI
Pycan Bpatck-7 15000 R 830  01.09.11 22.02.18 791 98.20 96 753 98.00 98.15 8.86 4.22 4.53 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 44.0 @ 117.0 98.03 856 98.00 99.00 9.35 4.32 2.84 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 @ 117.2 @ 100.15 1178 99.75 100.15 8.12 3.98 3.58 /Baa3/BBB- JHepreTuka
Pyclrugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 @ 1172 100.15 8809 100.00 100.15 8.12 3.98 3.58 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.09.11 14.06.12 9.8 100.23 334 100.20 100.70 1221 2.98 0.68 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 0.8 99.98 3000 100.00 100.09 7.83 3.74 0.06 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 @ 512 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 270 @513 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 130 @ 493 99.44 98.08 100.80 8.42 3.86 0.93 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 13.0 @ 494 [/Baa2/BB+ GaHku
PycthuHanc-60-01 4000 R 715 04.01.12 08.07.13] 04.07.14 230 @ 34.8 99.00 /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 0.8 99.52 99.05 100.00 16.83 4.66 0.06 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14, 3.0 33.8 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 23.3 100.94 | 0.24 12 98.11 100.94 11.96 6.03 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 13.0 100.55 115141 100.52 100.55 5.75 6.94 0.06 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 18.0 102.00 99.01 104.98 8.46 477 1.30 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 18.0 102.10 99.00 105.20 8.38 4.76 1.30 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 71 NpoM3BOACTBO
Cubmpb-01 2300 R 18.00 17.01.12 17.07.12 109 105.68 147 104.32 107.03 11.41 8.49 0.77 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 989 113.30 452 113.30 113.80 8.73 5.94 2.39 MeTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 38.0 @ 98.9 113.55 | 0.05 175 000 113.30 113.80 8.64 5.93 2.39 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 144 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 140 256 100.20 206 100.20 100.50 9.77 4.85 0.95 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 36.3 B/l notpeb. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.5 Tenekom
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Cuctlanc 1 3000 R 850  11.10.11 08.04.14 31.9 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 32.1 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 18.6 101.93 99.02 104.84 8.55 4.77 129 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.08.12] 12.08.14] 120 @ 36.1 107.25 925 107.00 107.89 7.01 6.86 0.88 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 160 @ 639 106.75 | 0.60 13599 106.00 108.00 6.86 5.84 112 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.4 100.48 5298 99.50 101.35 7.54 3.80 1.84 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13] 10.0 & 221 99.91 86 99.91 100.00 11.96 5.86 0.72 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012 07.10.13 140 @ 258 98.00 3392 98.00 99.40 12.88 547 0.94 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 274 99.26 1058 99.26 99.98 10.40 4.60 0.67 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 4.0 21.6 100.28 100.02 100.55 8.44 4.87 0.27 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 319 98.70 390 96.14 98.70 9.70 417 0.98 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 13.000 02.11.11  07.05.12] 01.05.13 8.0 20.5 102.50 21548 101.30 102.50 9.13 6.32 0.61 aBTONpOM
Connepc2 3000 R | 1250 18.01.12 17.07.13 230 | 10210 | 060 151543 102.10 104.00 1154 | 610 | 155 aBTONpOM
COPYC KAM2 1500 R 06.10.11 05.04.12 74 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 356 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 10.7 94.99 0.03 421 94.07 94.99 15.26 4.46 0.75 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.8 88.15 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 58 97.78 0.28 1275 97.51 97.78 18.55 6.48 0.40 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 6.0 30.7 B3/ GaHku
CynocTpb-3 1500 R 925 05.09.11  05.09.11] 03.09.12 0.0 125 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 23.0 @ 107.6 = 101.90 199 224 101.50 102.30 8.33 4.58 161 cbipbe
Catnlpynn1 1000 R 11.700  15.11.11 15.05.12 8.8 98.00 0.35 1205 97.72 98.00 15.18 5.95 0.60 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 25.2 100.28 99.00 101.55 7.23 3.60 1.78 B+// cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 14.4 95.01 Tenexkom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.9 99.85 99.00 100.70 8.95 4.24 0.50 B2/ GaHku
TardoHab 6 2000 R 8.75 30.08.11 28.02.12] 26.02.13 6.0 18.3 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 15.9 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @ 284 99.50 1438 99.10 99.90 10.36 4.76 0.74 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011 181012 17.04.14] 140 @ 322 99.05 0.05 66 98.00 99.90 9.86 4.40 0.99 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 21.9 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 7.0 30.9 99.25 97.50 101.00 10.07 4.27 0.48 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14] 230 @ 347 98.48 97.60 99.37 7.73 3.39 1.63 JHepreTMka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 6.0 17.7 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 25.1 99.13 336 99.10 100.30 9.69 4.53 1.69 cccl aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 0.1 CCCll JHepreTuka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 9.3 86.06 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 26.0 @ 744 101.40 101.05 101.76 8.12 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 97.00 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 07.08.17 240 724 100.48 64 100.00 100.75 7.95 4.02 1.72 aHepreTuka
Tene2-01 5000 R 840 231211 22.06.16/ 11.0621 59.0 @ 119.2  100.10 = 025 233001 99.80 100.25 8.52 4.18 3.70 BB+// Tenekom
Tene2-02 5000 R 840 231211 22.06.16/ 11.06.21 59.0 @ 119.2 = 100.00 = 0.05 290 902 99.80 100.10 8.55 4.19 3.70 BB+// Tenekom
Tene2-03 3000 R 840 231211 22.06.16/ 11.06.21 59.0 @ 119.2 99.80 0.40 45002 99.80 100.10 8.60 4.20 3.69 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 23 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 6.5 97.00 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 234 110.69 | 0.58 287 110.69 111.00 13.93 9.06 1.48 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 25.2 101.25 66 101.45 101.99 13.95 7.00 1.55 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 3.0 274 100.30 136 100.06 100.30 15.54 8.20 0.22 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.08.12 18.02.14 120 @ 30.2 99.06 5801 99.11 99.85 15.62 7.05 0.83 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 345 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 345 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 26.3 101.00 1500 98.06 8.50 4.37 1.80 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13 8.0 26.3 100.13 | 0.03 334 100.20 101.00 11.92 5.90 0.57 TpaHcnopt
TpacKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 13.0 @ 554 100.65 2000 98.00 100.70 7.64 4.04 0.94 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 18.3 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 45.9 102.75 | 0.25 102.50 103.00 7.90 4.27 248 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 171111 17.11.13 271 100.00 99.50 100.50 7.84 3.87 1.90 /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 23.9 100.98 | 047 100.50 101.45 7.49 3.92 172 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 32.2 102.00 115000 100.55 102.00 7.53 4.03 220 /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 @ 939 104.45 100.00 108.90 8.52 9.55 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 @ 98.2 108.95 2132436 108.76 109.10 7.27 9.06 3.08 /Baa1/BBB Ccbipbe
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 7.2 100.80 100.25 101.35 741 4.30 0.53 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 326 80 000 99.39 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @ 765 99.62 99.00 100.25 9.77 4.63 113 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 9.8 100.30 100.10 100.50 9.80 4.97 0.71 MaLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 30.2 90.03 BB//BB XUAMUS
Ypancu6lK 60-01 2000 R 950  02.09.11 28.02.14 30.6 100.75 1500 100.01 100.60 9.15 2.35 1.06 BB-// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 26.5 100.76 | 0.25 100.01 101.50 9.10 2.35 1.02 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 34.7 99.28 98.75 99.82 9.34 213 125 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 6.0 104.42 103.90 104.95 7.38 7.88 0.46 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 49 103.60 103.20 104.00 7.28 7.94 0.37 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 18 100.38 100.22 100.55 7.34 4.99 0.14 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 10.9 102.84 100.97 104.70 8.56 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 98.00 95.00 101.00 9.29 4.58 1.56 B+/Ba3/ GaHku
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OCK EQC-04 6000 R 7300 06.10.11 06.10.11 14 10040 | 0.05 2 100.25 100.40 3.68 3.62 0.11 /Baa2/BBB aHepreTMka
®CK EQC-06 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 aHepreTuka
®CK EQC-07 5000 R 750 281011 271015 16.10.20 51.0 @ 1113 99.55 99.20 99.90 7.75 3.76 3.32 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20, 25.0 | 110.3 = 100.50 115 000 100.38 100.65 6.98 3.55 1.80 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 75.0 @ 111.3 = 100.28 99.90 100.65 7.85 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 = 100.22 100.00 100.45 7.82 3.86 3.22 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.200 75.0 & 111.3 = 100.30 5 99.90 100.65 8.07 3.97 4.50 /Baa2/BBB JHepreTuka
®CK EQC-13 10000 R 8,50  03.01.12 22.06.21 119.6 | 101.00 65 000 100.25 102.25 8.52 4.20 6.26 /Baa2/BBB aHepreTMka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 84.0 @ 1444 99.00 110 000 99.00 99.05 8.29 4.00 4.98 /Baa2/BBB aHepreTMka
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 32.3 99.90 56 010 99.80 99.90 742 1.79 2.26 BB/Ba3/B+ GaHku
XK® Batk 6O-03 4000 R 790 251011 221013, 22.04.14 260 @ 323 99.10 221 99.10 100.10 8.62 1.99 1.83 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.10.11 12.10.11 1.6 100.00 21330 100.00 100.15 7.26 1.77 0.12 BB/Ba3/B+ GaHku
XK® baHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 20.0 100.20 100.07 100.34 6.89 2.03 0.14 BB/Ba3/B+ GaHku
XK® Bank-6 5000 R 775  13.09.11 111212 10.06.14 16.0 @ 34.0 99.10 2000 91.01 100.03 8.76 1.95 113 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 445 100.02 99.10 100.95 9.11 2.24 0.61 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 342 99.60 15000 99.55 99.80 8.86 4.20 1.16 B1/ GaHku
LleHTp-une.60-05 1000 R 840 201211 201212 17.06.14 160 @ 342 99.60 15000 99.55 99.85 8.86 4.20 1.16 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12 24.06.14 100 @ 344 100.70 7 100.70 101.05 8.43 4.58 0.76 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 26.8 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] 3.0 15.5 100.99 | 0.16 5246 100.99 102.00 12.70 8.15 0.25 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50, 08.09.11 04.09.14 36.8 92.50 85.00 100.00 15.43 3.10 218 (buHaHCbI
tOHuKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 150 512 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 @ 489 101.00 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 3.64 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.3 100.00 95.01 104.99 13.09 3.12 1.27 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 19.3 104.00 101.01 107.00 10.09 3.00 1.30 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 26.03.14 314 99.36 0.11 57 207 99.01 99.50 9.61 2.26 2.10 TpaHcnopt
OTaitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 314 99.65 48 351 99.01 99.50 9.47 225 2.10 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 24.6 BB/ aHepreTuka

AkyTckaH02 1200 R 10.30.  08.09.11 08.03.12 6.5 BB/ JHepreTuka




Fixed Income Daily 29.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  22.09.11 20.12.12 16.1 91.00 171 90.98 91.00 1745 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 2.85 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 8.8 99.12 97.50 100.75 9.16 3.80 0.64 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.8 100.95 100.00 101.90 7.44 4.08 1.61 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 20 100.35 20 98.00 100.35 5.65 2.57 0.16 1/BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 15.1 100.20 98.00 102.40 9.14 2.50 0.69 11BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.2 101.28 100.90 101.65 7.95 2.15 1.59 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 22.3 101.80 99.00 104.60 8.79 245 1.14 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820 241111 19.05.16 57.6 102.00 325000 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 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 8.00 23.11.11 221113 2713 | 99.82 99.00 100.65 8.26 404 | 150 BB/Ba2/ MYHULVMNATbHbIR
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.0 95.95 93.05 98.85 7.84 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 7.46 3.89 2.22 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 14.7 103.00 = 0.05 102.75 103.25 6.75 2.64 0.70 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.9 110.38 107.25 113.50 8.34 542 2.56 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 35.3 98.01 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.6 97.76 96.01 99.50 8.09 4.10 3.10 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 10.2 102.00 76 595 97.01 102.00 5.59 3.93 0.78 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 1314 90.10 0.09 97 745 90.25 92.00 8.31 4.45 6.82 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.6 97.54 1.86 11500 97.00 98.00 7.84 411 4.40 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 3.8 100.90 4261 100.90 101.04 5.08 3.98 0.30 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 24.6 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 125 | 101.73 655 100.60 101.73 5.84 3.96 0.92 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.8 96.59 94.03 99.15 8.12 4.18 3.86 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 21.6 114.60 114.20 115.00 6.38 3.30 1.46 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 33.9 115.38 56 904 115.26 115.50 7.03 3.06 219 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 27.9 118.88 = 0.12 118.75 119.00 6.26 3.18 1.84 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop66-06 110000 R 875 23.11.11 23.11.18 88.2 106.25 106.00 106.50 7.90 2.08 5.09 BBB/Baa1/BBB | MyHULynanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 321 99.49 0.49 1080 99.01 99.49 8.38 4.01 218 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 21.8 | 100.70 60 100.70 101.00 8.52 4.46 1.03 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.00/ 27.09.11 15.03.12 6.7 103.20 /B1/oT03BaH MyHULMNanbHbIi
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 18 100.65 &= 0.35 100.30 101.00 3.32 3.82 0.15 B+/oTo3BaH/ MyHULMNaNbHbI
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 25 100.36 18 000 100.25 100.47 4.50 1.54 0.20 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 4.8 103.01 246 680 102.83 103.20 4.27 2.88 0.37 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 19.3 109.42 1830 317 109.00 109.85 5.86 273 1.37 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 13.9 106.15 500 000 106.10 106.90 5.83 2.65 1.02 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 36.3 114.45 100 695 114.30 114.40 6.70 5.23 2.46 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 11 100.34 9000 100.34 100.85 6.14 4.97 0.08 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.6 104.00 201180 103.40 104.00 6.82 3.88 2.70 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 172 101.55 4 101.55 101.70 6.07 3.51 1.28 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 114 101.08 = 0.03 1488 776 101.05 101.10 573 3.38 0.87 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 473 99.00 128 258 99.00 99.20 7.31 3.47 3.22 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 31.0 101.15 © 0.05 4 101.00 101.15 6.71 4.60 214 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.6 99.92 7005 99.92 100.05 7.50 3.67 3.55 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 17.7 101.00 10 000 101.00 101.09 6.06 3.31 1.32 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 45.9 99.52 0.02 800 341 99.40 99.54 7.27 3.64 3.10 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 145 | 100.10 147 000 100.00 100.20 5.89 5.99 1.07 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 10.7 100.54 44 994 100.50 100.55 5.58 1.51 0.81 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 23.0 100.15 1458 350 100.00 100.30 6.15 1.52 1.69 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 40.3 11345 030 3227 092 113.00 113.90 6.81 246 2.62 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 60.1 97.70 11979 576 97.54 97.85 7.61 3.52 3.95 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.8 98.85 0.10 100 002 98.60 98.81 7.87 3.78 4.75 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 117.3 | 98.25 2 98.25 99.00 8.02 4.15 6.28 BBB/Baa1/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.6 98.70 93 071 98.64 98.85 7.82 4.03 4.40 roc. Gymaru
003 46002 46500 R 8.000 08.02.12 08.08.12 116 101.92 200 000 101.60 102.25 5.24 3.92 0.66 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 85.3 96.36 626 698 95.39 97.33 7.85 3.62 491 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 60.1 95.10 10 000 95.40 100.94 8.05 1.84 3.56 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 1248 = 9375 15619 589 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 3781000 74.00 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 297.7 | 88.22 8404 595 87.00 89.45 8.18 4.05 10.38 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.6 89.05 11297 078 88.16 89.94 7.85 3.36 5.00 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 39.6 101.75 101.50 102.00 7.31 4.31 2.10 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.1 98.80 89 98.80 99.75 8.13 1.89 2.78 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 10.0 100.88 = 0.17 100.50 101.25 6.00 172 0.75 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 28.2 102.15 101.80 102.50 719 2.27 0.87 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 11.11.11 10.05.13 20.8 111.57 110.00 113.14 7.92 3.35 143 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 51.5 | 100.50 99.00 102.00 7.76 3.85 3.36 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 13.10.11 11.04.13 19.8 100.52 100.05 101.00 7.52 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 0.31 //BB- MyHUL@NanbHbI
Tomck.06-5 1400 R 7.000 171211 17.12.12 16.0 1/BB- MyHUL@NanbHblit
Tomck.06-7 2500 R 13.00 27.08.11 27.11.13 215 1/BB- MyHUL@NanbHblit
YamypTus-2 1500 R 840 17.01.12 15.07.12 10.8 101.30 27 861 101.00 102.00 6.97 4.18 0.81 /Bat/ MyHULMNANbHbI
Yomypus-4 2000 R 870  25.11.11 25.11.15 51.7 102.10 1 101.70 102.10 8.02 4.30 2.80 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 23.11.11 25.08.13 243 100.62 99.00 102.25 7.99 2.03 1.35 MyHULMNANbHbIA
Yysawms-06 1000 R 724 18.10.11 17.04.12 7.8 100.95 100.70 101.20 5.84 1.79 0.60 /Ba2/ MyHULMNANbHbI
Yysawms-07 1000 R 9.16.  06.09.11 04.06.13 21.6 /Ba2/ MyHULMNANbHbIA
Yysawwms-08 1000 R 8.000 14.09.11 15.06.14 341 100.82 100.00 101.65 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 | 101.00 98.00 104.00 9.29 2.4 1.20 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 29.08.11

d‘b YPANACUIB | K3rUTAN

PbIHOK pyGneBbix o6nurauunmn
Hara Mecsues no Toprossii , %
Kynow, Diop, Peitunr
Boinyck OGbeM, MIH Liena obbem, Wt CexTop
% 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 20.05.16 576 99.21 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 16.05.13 21.0 = 100.98 100.00 101.95 762 2.04 1.29 BB-// ]
SApO6n-34010 3000 R 8.00  18.10.11 15.04.14 321 | 100.65 100.20 101.10 764 1.98 2.02 BB-// MyHULMNanbHbIi




Fixed Income Daily 29.08.11
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 | 10643 | 0.17 4.95 4.82 147 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 104 | 102.06 | 0.25 5.61 4.02 0.79 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 223 | 106.75 | 0.06 5.32 433 1.66 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 433 | 10247 7.20 3.90 2.96 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 | 100.40 7.79 3.92 4.61 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 117.8 | 96.81 7.30 4.00 6.51 BB+/Ba1/BB-  GaHku
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 431 | 103.93 8.56 475 2.84 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.11 17.11.14 393 | 11167 491 397 217 BB-/Ba3/BB- [
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.9 | 105.65 6.91 3.67 6.44 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 720 | 101.50 @ 0.14 11.34 5.17 419 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 209 | 103.07 543 3.56 1.57 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 51.7 | 9753 | 0.04 8.19 3.84 3.50 BBB-/Ba2/ GaHkun
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 431 | 10211 | 0.03 6.03 3.28 3.03 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.5 = 97.00 7.46 351 4.54 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 | 10747 4.85 344 2.69 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 13.4 | 101.56 6.33 3.88 0.98 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 812 | 9588 7.54 3.52 5.13 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 202 | 106.19 4.94 4.18 1.50 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 512 | 105.03 6.85 3.93 3.46 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 81.1 | 11040 7.48 4.30 4.85 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 15.7 | 101.74 312 448 1.22 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 151111 15.11.12 14.9 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 184 | 109.89 2.90 438 1.37 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 266 | 105.59 3.80 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 | 107.09 2.85 343 1.50 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 235 | 108.63 2.87 3.46 1.80 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 305 | 103.59 3.46 4.86 2.32 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 357 | 11173 3.96 3.72 2.62 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 38.7 | 10443 381 5.14 2.84 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 458 | 105.49 4.22 5.57 3.38 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 419 | 111.99 2.15 7.26 3.00 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.9 | 104.33 397 244 3.77 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 638 | 108.67 434 2.86 442 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 67.8 | 101.94 4.67 5.04 4.78 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 753 | 103.50 471 5.26 5.09 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 788 | 108.11 5.03 6.11 5.21 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 80.7 | 117.72 4.97 3.46 5.1 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 80 | 932 12524 3.69 0.73 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.7 | 109.68 3.96 3.28 2.95 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 1282 | 107.96 5.50 3.02 748 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 330 | 276.0 127.68 3.38 244 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 316.2 | 110.64 6.44 329 | 1222 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 224 | 106.75 4.08 3.72 1.70 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 402 | 10275 | 0.00 5.33 3.04 293 /Baa3/BB+ GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 496 | 10290 = 0.00 5.69 3.16 3.46 /Baa3/BB+ GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 57.2 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 232 | 10321 | 0.05 3.86 272 1.79 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 31.2 | 100.22 6.90 349 2.24 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 18.0 D/Caa2/D GaHkmn
Koks-16 350 § 7.75 2314211 23.06.16 588 | 98.00 8.26 3.95 3.89 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 22 | 10295 | 0.07 -6.84 449 0.18 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 | 108.20 363 295 2.85 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 704 | 107.31 4.89 2.96 478 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.8 | 109.81 5.73 3.30 6.12 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 112.1 | 101.85 5.86 3.01 6.87 chipbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 131.3 | 104.80 6.04 3.18 760 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 553 | 97.75 | 0.10 11.02 5.31 3.36 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 59.7 | 96.52 7.36 3.37 4.09 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 1.6 100.54 2.09 6.42 0.13 BBB/Baa1/BBB  MyHMUMNamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 62.7 | 101.32 4.71 5.00 4.38 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 52 | 101.77 | 0.0 3.72 3.93 0.42 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221211 22.06.20 1074 | 108.27 6.76 3.98 6.39 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.9 | 10238 | 0.03 -1.15 391 0.48 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 526 = 98.44 9.28 432 1.95 B+/Ba3/ XuMus
NMTP-12 300 § 700 171111 17.05.12 88 | 10172 | 0.18 4.54 344 0.69 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 16.0 | 10479 = 0.11 5.40 4.41 1.21 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 262 | 99.09 6.96 328 1.93 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 506 | 102.76 7.95 4.26 3.35 B-B1/ GaHkun
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16, 2.0 | 627 | 100.38 | 0.00 7.07 4.86 0.14 BB/Ba3/ GaHkm
Novatek-16 600 § 533 03.02.12 03.02.16 541 | 102.09 4.80 261 391 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 115.0 | 104.07 6.03 317 6.98 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 18 100.50 = 0.00 5.28 4.35 0.15 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 9.0 102.50 = 0.00 6.10 4.70 0.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 230 | 108.03 | 0.10 6.17 4.97 1.69 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 324 | 97.39 7.29 3.16 2.36 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 457 | 11358 | 0.18 8.44 5.61 294 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 593 | 109.20 8.87 5.15 37 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 783 | 107.26 11.90 5.83 4.31 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 7.50 221111 22.05.12 9.0 101.39 0.01 5.54 3.70 0.70 /B1/B+ Cblpbe
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PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %
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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 10.3 | 10250 = 0.00 591 439 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 16.05.13 210 | 105.56 381 3.40 1.59 BBB/Baa1/ GaHKm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 19.2 | 100.48 717 3.73 142 BBB/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 291 | 106.34 4.30 3.35 218 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 340 | 111.86 443 4.02 245 BBB/Baa1/ BaHKm
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 1.0 | 618 | 99.62 12.37 3.50 0.06 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 55.5 | 102.34 | 0.00 8.07 425 3.58 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.6 | 105.56 5.16 2.98 472 BBB/Baa1/ GaHkm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 823 | 11359 5.33 341 5.26 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 119.0 | 98.37 6.22 3.05 7.19 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.8 = 100.4% 7.89 3.93 3.29 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 447 | 102.63 2.86 177 3.39 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 841 | 143.00 0.26 3.85 3.85 5.22 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 796 | 10423 | 0.05 7.03 3.77 4.92 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.6 | 105.34 4.26 237 6.94 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2049 | 177.35 | 0.04 8750 5.59 3.60 9.13 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2264 11867 | 0.00 19571731 4.24 3.16 5.40 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 524 | 9769 @ 0.5 9.54 4.54 344 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 641 = 9775 | 0.2 11.73 4.99 3.80 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 68.2 | 104.65 478 274 4.68 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2384 | 100.17 7.60 3.74 9.82 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 27 | 101.00 | 0.00 1.28 2.94 0.22 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 209 | 106.90 2.36 3.03 1.61 BBB/Baat/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 225 | 107.21 246 3.02 1.74 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.1 | 100.51 3.30 348 2.96 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 47.0 | 105.30 4.00 261 345 BBB/Baa1/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 740 | 101.93 5.03 265 5.03 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1194 | 97.78 6.00 2.92 7.31 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 234 | 108.58 5.01 449 175 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 322 | 109.06 5.52 4.24 229 BB-/Ba2/BB chlpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.9 = 96.97 6.99 3.22 413 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 751 | 97.85 714 342 4.85 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 479 | 107.74 | 0.05 548 3.57 3.38 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 75.1 97.82 5.80 2.75 5.08 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 323 | 9866 @ 0.02 12.09 5.83 2.14 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.2 97.05 8.35 3.99 4.92 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 13.0 | 10214 | 0.02 4.05 3.00 1.00 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 18.8 | 106.54 313 3.52 142 | BBB-/Baa2/BBB- cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 419 | 107.27 3.96 291 3.08 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 596 | 111.96 473 3.35 411 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.8 | 107.71 5.02 3.08 454 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 79.7 | 11387 5.34 3.46 504 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.7 | 110.01 5.74 3.30 6.35 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 718 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 10.2 | 103.00 245 2.96 0.81 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 102 | 101.74 3.25 2,64 0.81 /Baa1/BBB Chlpbe
Transneft-13 600 § 770 07.02.12 07.08.13 237 | 109.49 2.66 3.52 1.82 /Baa1/BBB chipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 30.7 | 105.06 3.56 2.70 229 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 846 | 122.80 4.80 3.54 5.38 /Baa1/BBB Chlpbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 42 | 102.50 4.55 5.85 0.34 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 27 | 10073 | 0.23 470 8.24 0.22 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 216 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 545 | 100.42 361 3.74 4.05 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 76.0 | 101.35 5.19 2,69 517 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.0 | 107.27 5.84 3.22 6.61 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1734 | 102.59 6.52 331 8.96 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 1.9 | 10090 = 0.02 2.53 415 0.15 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 204 | 105.96 4.64 3.95 1.53 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 346 | 100.07 4.24 1.06 262 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.7 | 104.01 7.23 3.97 3.82 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 540 = 97.66 712 3.32 3.77 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 67.1 94.79 741 4.44 451 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 81.3 | 106.99 7.76 4.26 4.88 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1149 | 96.95 8.22 4.00 6.52 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1280 | 93.76 8.40 5.38 6.97 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 711 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 498 | 97.98 6.77 3.16 3.46 BBB/Baat/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 16 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 144 | 10373 | 0.02 3.35 3.19 1.1 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 15.3 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 240 | 101.50 3.18 3.94 1.90 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 419 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.11 04.03.15 429 | 104.08 5.18 3.1 3.04 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 545 | 100.71 4.03 422 4.00 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 21.0 | 823 | 105.06 3.86 327 1.63 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 791 | 101.09 6.11 312 5.27 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1112 | 99.89 6.57 3.28 6.64 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 020715 0207.35 47.0 = 2904 10269 | 0.17 5.46 3.04 3.36 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 579 | 98.84 5.33 5.18 417 BBB//BBB (hMHaHCbI
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