Fixed Income Daily B veancus | nimas

30 aBrycra 2011 ropa

Py6neBb|e BbIMYyCKUN CTPATEIn4
N3menenme, 6.n.
YTM, % 3HaY. 3apAeH. 3aMec. YTD  BHELUHWUU PbIHOK
00346020 8.2 15 28 24

CerofiHsi 0XmnaatoTCs IKOHOMUYeckme HoBOCTU 13 CLLIA 1 EBponbl: JaHHble 06 MHAeKce noTpedbutens-

Faanpow-11 6.7 ! 45 ®) " ckoro ontMMM3Ma No obenm cTopoHaM ATRaHTUKK 1 NPOTOKON nocnenHero 3aceaaHs MPC, npes-
Buimnen ko-6/7 83 (35) 61 (17)  CTaBASIOLMI OCOBEHHO BOMBLION MHTEPEC. B MOHEAENbHUK Ha PbIHKaX NPOAOMKANCH POCT, KOTOPbI

BHOBb MPOUTHOPUPOBATIN EBPOBOHLBL. -...eeveeereseereesereseeeeseeseeeeseeseseeseeseseeseeeseeseeeseereeeeneeen crp. 2
CbipbeBbie pbIHKY BHYTPEHHWI PbIHOK

W3meHenune, %

sHay. samen. samec.  YTD  MVHMUH peLlwmn 3aHATb Ha ayKLUMOHe CrefytoLien Hefleny, HaMeYeHHOM Ha 7 ceHTabps, 15 mnpg pyo.
BMECTO paHee MiaHNPOBAaBLUMXCS paHee 35 Miph pyd. YUnTbiBasi MO3UTUBHYIO OIOAXKETHYIO AVHAMUKY,

3onoto, § 1788.4 2.2 9.9 25.9
onoto, Sy @2 peLUeHMe NPEACTaBNAETCA pasyMHbIM. Hefens Ha pbiHke rocbymar Hadanacb pocToM, OfHaKo obbem
Urals, $/6app. "7 02 @5 211 Topros Obln HEBLICOKMM. VIHBECTOPbI He NOBOANMCH NOKyMNaTh Oymarn AfNMHHOM Qopaumn. ... crp. 2
S&P Metannbl, uHg. 1851.2 0.0 9.0 (7.1)
JleHe>XXHbIN PbIHOK
UsMeHenne JINKBMAHOCTL YMeHbLUMNACh MOA BUSHWEM HANOrOBbIX BbINIAT 1 MOXET COKPaTUTLCA elle Bonblue
BBMIY 3aMNNaHMPOBaHHOW Ha CErofHs ynnaTbl Hanora Ha npubbinb. Ctak MBK Bblpocnu, 1 cerogHs,
RUB mnpa. awad. 3apen. 3samec.  YTD  yqx gxumpaeTcs, ABMXEHWE BBEPX NPOJOMXMUTCA. MoaaepkKy pybio okasblBaloT Kak BHeLLHVe dak-
REPO in CBR 8.2 74 (1.3) ###E#E  TOPbI, TaK U BHYTPEHHME — OePULNT NNKBUOHOCTY B MEPUOL HAaNOTOBbIX BbIMAT. .....ccevveeeee... cp. 4
Corr Accounts 651.8 46.4 8.2) (342.9)
Deposits in CBR 1671 (824) 147 (466.1)
W3meHeHue, 6.0.
NDF 1Y, % 513 (136) 53 2 PYCAN(NR)
MOSPrime OIN, % 4.82 37 21 307 -
i { ).. KomMnanwa npefcraBuia Hemnoxme UHaHCoBble pe3ynbTaThl 3a 2 KB. 2011 r. PaclumpuBLUMNCS Clipes,
WUsmenenme, % obpallaloLWMXCs BbIMycKOB KOMMaHUW K obnunraumam Medena v EBpasa BHOBb AenaeT Oymaru PYCAJla
USDRUB 28.79 ©.1) 43 (5.7)  MPUBIEKATEMBHBIMUL  .oeiiiiiiiiii ittt ettt ettt cp. 5
NHpekcbl
W3meHeHue, 6.0.
RUSSIAN INFORMER
6.n. 3HayY. 3afeH. 3amec. YTD
Russia 30 - UST 10 2000 ®) 68 47 HoBoc n KOMMeHTapuu, OTHOCAWMECA K PbIHKY akuWii, CM. B HalleM eXegHEeBHOM M3[aHuu
EMBI + Spread %22 @5 608 737 Russian Informer.
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Wcemoynuku: PTC, MMBB, Bloomberg, ouexku YPA/ICUba

Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

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

HoBocTu c 060ux 6eperoB ATNAHTUKN. BO BTOPHMK PbIHOK OXWAAET 3KOHOMUYECKNX HoBOCTeN Kak 13 CLLA, Tak 1 13 EBponbl.
B AMepuke HanbonbLIMI MHTEpeC NpeacTaBnsioT AaHHble 00 MHAEKCe NOTPeOUTENbCKOrO ONTUMN3MA 1 NMPOTOKON NOCNEAHero
3acepaHus OPC. MHOekc noTpebuTenibckoro onTMMU3Ma, Kak npefnonaraeTcs, onycTUics B aBrycte fo 52 nyHkToB ¢ 59,5
nyHKTa B NpeablaylieM Mecsile, YTO He BbI3bIBAeT yOMBNEHNS: CHUXEHWe KpeamnTHoro pentmHra CLLUA Bkyne C TOpMOXeHneM
3KOHOMWKW He MOFMO He BbI3BaTb Pa30o4apoBaHWs noTpebuTenei. BepHyTb KX AoBepue BecbMa HEMpocTo, HO 3TO 3adada
NepPBOCTENEHHOM BaXHOCTW, TaK Kak MoTpebuTenbckue pacxofbl COCTAaBNAIOT [ABe TPeTU amepukaHckoro BBI1. Mpotokon
nocneaHero 3acenatHns GPC ocobeHHo BaXeH Ans MHBECTOPOB, KOTopble ByayT BHMMATENbHO N3y4aTb AOKYMEHT, YTODObI y3HaTb
0 packnage cu Npm ronocoBaHNN 1 00CYXAABLUMXCSA MHNLMATUBAX — HAZEeX/Aa Ha HOBbIM MakeT MOMOLLM SKOHOMKKe He yracna.
B Espone OyayT onybnukoBaHbl nokasatenin noTpebuTenbckon U npeanpUHUMATENbCKOM YBEPEHHOCTM, KOoTopble, Kak
OXWNIOAeTCs, TakXkKe CHU3UIUCh. Byepa Ha MWMPOBBLIX PbiHKAxX Habniopancs [OCTaTOMHO 3HEpPrUYHbIA POCT — B CPEAHEM
nNpuonuanTenbHo Ha 2%. PblHKM OTbIFpbIBaNM NaTHWYHOE BbICTynneHue rnasbl OPC beHa bepHaHke, OTKNMKasCb Ha ero
ONTUMUCTMHECKME BbICKA3bIBAHUA O MepcrekTMBax 3KOHOMMKM. Chbirpana CBOK pofib M OnaronpusTHas 3KOHOMMYEecKast
CTaTMCTVKaA: pacxofpl Hacenenusa CLUA yeennumnucs B mione Ha 0,8%, Torga kak oxupancs mx poct Ha 0,5%, poct Loxonos
coctaBmn 0,3% 1 coBnan ¢ oxunaaHusMm. Kpome Toro, Obinv nepecMoTpeHbl B CTOPOHY YBENMYEHNS MIOHbCKME AoxoAabl. Ha
(boHe pocCTa MMPOBbLIX PbIHKOB CMPOC Ha KasHavenckme obnuraumm CLUA cHm3uncs, n B pesynbraTe goxogHocts 10UST
nogHsanacs Ha 7 6.n. 0o 2,26 %.

EBpoGOHAbI MPOUTHOPUPOBANM MO3UTUBHBLIN HACTPOW PbIHKOB. Hefens Hadanacb He3HauMTEeNbHbIM CyXeHueM crpena
NHANKATUBHOIO CyBepeHHoro Bbinycka Russia’30 k 10UST — Ha 7 6.1. Ao 198 6.1.; ueHa poccuickoro beH4Mapka nogHanach Ha
13 6.n. go 118,8 % OT HOMMHana. Kak HM CTpaHHO, POCCUICKME eBPOOOHIbLI BTOPYIO Ceccuto noapsnd He obpallany Hu
Manewnwlero BHUMaHWUsA Ha MO3UTUBHbBIM HAaCTPOW MUPOBbLIX PLIHKOB, CHUXasCh B LieHe. B cyBepeHHOM cermeHTe Gnaropaps
CNpOoCy Ha KOPOTKMe BbiNyckM (Hanpumep, eBpoboHabl Russia’18 nogopoxany Ha 133 6.M.) cpedHMn pocT LeH coctasun 13 6.1,
B HedTeraszosom cektope npeobnagan npoaaxu: bymaru FasnpomMa nogelleseny B cpeaHeM Ha 18 6.n., IYKOWMa — Ha 30
©.n., THK-BP — Ha 16 6.n., HOBAT2Ka — Ha 20 6.n. Y metannypros CeBepcTalb 1 EBpa3 NoMeHANMCb MectamMu: Bbinycku EBpasa
nofelleseny B cpegHeM Ha 15 6.m., Torga kak Hymaru CeBepcTanv 3akpbiinCh MPaKTUYecky 6e3 nameHeHun. KoTUpoBKM
eBpoOOHA0B BbIMMenkoMa CHM3UMNUCL B CpefiHeM elle Ha 13 6.n., HO B NATUMETHUX BbINycKax yxe Obinv 3acMKCMpPOBaH®bI
nokynku. EBpo6oHabl BTE notepsann B LeHe B cpeaHem 10 6.Mm., HO KOpOTKME Bymari nofb3oBanuchb CnpocoM, bymari BOba
CTanun OOHUMMU U3 ayCTaaepoB M nodellesenm B cpegHeM Ha 25 6.1., 6oHabl Coepbarka 1 PCXB oTKaTUNMCh BHK3 B CpefHEM Ha
7 6.n. Ha pbiHKax A3unn cerofHs yTpoM pOCT MPOAOSXKAETCs, KOTMPOBKMU (hbloYepCoB Ha amepuKaHckme hoHOO0Bble MHAEKCbI
N3MEHSIOTCH He3Ha4YMTeNbHO. OXKnaaeM pocTa Ha OTKPbITUM TOProB B Poccuu.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

Ha cnepytowen Hegene MuHpUH 3anmeT MeHbLUe. Byepa cTano M3BeCTHO, YTO Ha CredylolWeM ayKLMOHe No Aopa3MELLEHNIO
O®d3, KoTOpbIV coCTOUTCS Donee Yem Yepes Hepenio — 7 ceHTabps, MUHMUH roToB CoKpaTUTb 0ObeM MnpeafiaraeMbix Bymar ¢
35 mnpa py6. oo 15 mnpa pyo., NOCKOnbKy, BO-NepBbIX, NNaH 3aMMCTBOBAHWNI BbIMOSIHAETCA BECbMA YCMeLHO, a BO-BTOPbIX,
NPVHATa BO BHMMAaHWE CNOXMBLUASACA PbIHOYHAA KOHBIOHKTYpa. HamoMHMM, 4TO C Hayana aBrycta pesynbTaTbl ayKLMOHOB
YXYALWNAUCH B pe3ynbTaTe CHUXEHWS cnpoca. OCOBeHHO MPOoBasbHbIMI 0Ka3anucb BTOPOW U TPETUI ayKUMOHbI Mecaua. Kak Mbl
yXe oTMeyanu, npuYMHa B TOM, 4TO MMUHMUH NbiTancs AopasMecTutb Oymary ANMHHOM [lopauMyM Ha CaMOM  Muke
HeCcTabuNbHOCTU Ha (DUHAHCOBBLIX PbiHKaxX. PelleHme GUHAHCOBOro BEAOMCTBA MPeACcTaBNAeTCs BMOJHE PaLMOHANbHLIM — Mbl
JaBHO NPUOEPXNBANUCE TON TOYKM 3peHust, 4To MUHMbMHY efiBa N MOHAA00UTCA BECh 3aMnnaHNPOBaHHbI 06BbEM NPUBREHEHUI,
ecsin He OyaeT HanoMHATLCA Pe3epBHbIN hoHA (Yero Takxke noka He nponcxoamnT). C Ha4ana rofa MUHUCTEPCTBO MPUBEKNIO Ha
aykumoHax no gopasmelleHmio OP3 702 mnpa pyd., a OlodxkeTHas AMHAMUKa MO UTOraM CceMu MecaleB oOHaaexXmBaeT:
npouumT denepansHoro diogxera coctaBun 723 mnpg pyb., wnm 2,5% BBI. He Tak LaBHO oduMUManbHbIA MPOrHO3
BropxeTHoro feduumta 6610 NoHWXeH 4o 719 mnpa py6. (1,3% BBI), n, Taknum obpaszoM, y MuHbMHa ecTb Hennoxom 3anac
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NMKBUIOHOCTU. Mbl CHMTAEM, YTO MO UTOFaM HbIHELHEro roaa biopxxeT OyaeT ceefieH ¢ AeduumTom B pasmepe 0,9% BBI, Tak 4to
NS ero puHaHcMpoBaHMa ByaeT NpUBeYEHO MeHblUe CPeCcTB, YeM OULMaNbHO 3annaHNPOBaHO.

Xopoluee Havyano Hepenu. POCCUMCKUIA CEKTOP rocOymar NMPOHMUKCS MO3UTUBHBIM HAaCTPOEM MMUPOBBIX PbIHKOB. CpefHWA poCT
KOTMPOBOK cocTaBun 17 6.M., XoTs 06beM Topros Obi1 HEBOSbLLNM BBUAY CHUXEHUS YPOBHS cBOHOAHOWM NMKBUAHOCTU. CTOSb
XOPOLUMI noka3saTenb Obin JOCTUIHYT 3a cyeT Toro, 4to OM3 46017 nogopoxanu cpasy Ha 140 6.n., 0f4HaKO LaHHBIN BbIMyCK
HU3KONMKBKMAEH. Hennoxo Bbirnaaenn n aecsatmnetHne OO3 26205, npubasmBluMe B LieHe 40 6.n. PekoMeHOoBaHHbIe HaMK K
nokynke O®3 26206 nogopoxanu Ha 25 6.n. TakM 06pa3oM, MHBECTOPbI He MOBOANNCHL NMOKYNaTb OymMarv ANVHHOW Aopaunm.
Mbl pekomeHayeM nokynaTb Oymaru ¢ gropauven 3—5 net. BMecTte ¢ TeM OTAeNbHbIE BbIMYCKM ABUIanmch Hanepekop TpeHay:
O®3 25068 nopelesenn Ha 30 0.M., HO NWKBWMOHOCTb 3TOrO BbINMyCKa TakXe HeBbiCOKa. Byepa pybnesas CTOMMOCTb
O1BaNMIOTHOM KOP3UWHbI M3MEHMMNACh YACTO CUMBONIMYECKM, CHU3MBLUMCH Ha 2 Kon. fo 34,63 pyb., kypc pybns Kk gonnapy v espo
TakXXe OCTaNCH MoYTN Ha MpexHeM ypoBHe. K KOHLY roga Mbl oXugaem ykpenneHus pyons k espo fo 40,2 pyb./espo (B4epa
Kypc paBHsncs 41,79 py0.), a oTHOCUTENBHO Aosnapa Kypc pyons, no Hawemy NporHo3y, M3MEHWUTCS HeCYLLLeCTBEHHO 1 COCTaBNT
28,71 pyb./monn. (B4epa oH Obin paBeH 28,78 pyb.). YKkpenneHne poccUACKON BamioTel OyaeT cnocobCTBOBaTh MOBbILLEHWIO
npuBReKaTeNbHOCTM PybeBbIX AONTOBbIX MHCTPYMEHTOB.

Onbra CTepuHa, sterinaoa@uralsib.ru
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Ynnarta Hanora Ha |1p|/|6bll1b npueepeT K p,aaneﬁLuemy COKpaWweHUIo INMKBNJHOCTA

YpoBeHb NMKBUMAHOCTU CHWXAaETCa Ha (OHe neproaa HanorosbIxX
BbinnaT. COBOKYMHbIN 0ObEM NMKBUAHOCTM B DaHKOBCKOW cCUCTEME
cokpaTuncst Ha 100 mnH py6. oo 718,6 mnpa pyd. — MUHUMaNbHOro
YPOBHS C Havana roga. OCTaTkm Ha KopcHeTax KpeaUTHbIX yHpexaeHun
B LIb ynanu Ha 70,8 mnpga py6. no 581,0 mnpa pyb., Aeno3nTtsl baHKoB
B LLb ymeHblumMnmch Ha 29,5 mnpg pyb. no 137,6 mnpg py6. Crasku
MBK noBblcunncb, MHOMKATUBHAaA cTaBka MosPrime no ogHoOHEBHbIM
KpeomTam Bblpocna Ha 37 6.n. go 4,82%. Mpoyve ctaBkn MosPrime
NooHANNCb Ha 2-6 ©.n. CerogHs MCTeKaeT CPOK ynnaTbl Hanora Ha
NpunbbINb, TakUM 0OPa3oM, NIMKBMOHOCTb MPOAOKUT COKpaLLaThCs, a
craBku MBK — pactu.

Py6nb nofeLleBen NpoTyMB OUBAMIOTHOM KOP3WHbI, CTOMMOCTb KOTOPOW
yBenmuumnack Ha 6 koneek Ao 34,64 py6b. Kypc nonnapa Ha MMBB
nodHsncs Ha 6 koneek fo 28,77 pyb./monn., nNpoTve eBpo pybiib
noTtepsn 7 koneek W cHn3mnca fo 41,82 py6./espo. Mocne peyn beHa

CoBOKyMHble cpeacTBa 6aHKkoB B LIB PD, mnpp,
py6., u ogHOopgHeBHas ctaBka MosPrime, %

Cpencraa 6ankos B LIp PO, mnpp.py6. (nes.wk.)

OpHoaHeBHas cTaska MosPrime, % (npas.Luk.)
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BepHaHke B NATHULY 1 nyGnukaumm makpoctatuctiki B CLUA, ykasaBLUelr Ha NPOLOSIXKEHNE pOCTa B KPYMHeNLWeN 3KOHOMMKe
MVIpa, Y4aCTHUKM PbIHKa HaCTPOEHbl JOCTaTOYHO ONTUMMUCTUYHO. JJonnap CHUXaeTcs, MPOTMB eBPO OH cerogHsa notepsn 0,1% u
Topryetca no 1,452 ponn./eBpo. MeHa Mo4TM He OTpearnpoBana Ha YTBEPXAeHVE HOBOro MNpemMbep-MUHUCTPa ANOHWN
Nocuxmko Hopbl. ChipbeBble KOTUPOBKM pacTyT, Brent nogopoxana Ha 0,4% u Topryetca 86nmav 112,4 pgonn./6app., WTI
BblpoC Ha 0,16% fo 87,4 ponn./6app. 3010TO HEMHOTO CHM3MNOCL — Ao 1 795 ponn./yHums. A3natckme BupxeBble MHAEKCbI
HaxoAsATCs B MONOXUTENbHON 30HE. 10 HalleMy MHeHWIo, pyDsib CErofHs MOXET YKPenuTbCs 3a CHET ONaronpusTHbIX BHELLIHMX
(hakTopoB — [Jopoxalollen HedTV 1 obLleMy NO3UTUBHOMY HACTPOEHWMIO MHBECTOPOB, KPOME TOro, Ha pyky pybnio urpaet
LedUUmNT NMMKBUAHOCTU B MEPMOA, HAaNoroBbIX Bbimnat. Mbl oxXupgaeM ykpenneHus pyons go 28,65-28,70 py6./monn.

Kypc py6./nonn.
1 ueHa 6appens HedpTu Brent, gonn.

LleHa HedbTy Brent, nonn./Gapp.(nes. Wk.)
Kypc nonnapa CLUA, py6./nonn. (npas. Wk.)
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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

PYCAIJ (NR)
PYCAN o6baBun pesynbtathbl 2 KB. 2011 r. no MICHO

KomnaHusa npeacraBuna Hemnnoxyto (pHaHCOBYIO OTYETHOCTb 3a 2 KB. 2011 r. B noHepensHuk PYCAJ] npencrasun csoun
onepaumoHHble 1 PUHAHCOBbIe pe3ynbTaThbl 3@ 2 kKB. 2011 . Bbipyyka koMnaHWM coctaBuna 3,33 Mnpg 4on., yBennyYmBLINCG NO
CpaBHeHMIO C NMepBbIM KBapTanoM Ha 11,3%. PocTy BO MHOrOM CMOCOGCTBOBASIO MOBLILIEHME LieH Ha antioMUHUI U pacllunpeHne
npennaraeMoro accoptTuMeHTa npoaykumm. MNMokasatens EBITDA Bo 2 kB. 2011 r. yBenn4uncsa Ha 9% kBapTan K kBapTany no 743
MJIH Jofn., a peHTabenbHocTb no EBITDA cHu3unack Ha 0,5 n.n. go 22,3%. Yucras npubbins koMnaHum Bo 2 kB. 2011 T.
coctaBuna 339 MAH Jonn., 4To Ha 55% HUXe, YeM B NpedblayLleM KBapTane, M BO MHOTOM CBA3aHO C MOMOXUTENbHbLIM BIIUAHUA
nepeoLeHKn PUHAHCOBbIX AepuBaTnBoB B 1 kB. 2011 1.

(-]

O6nuraumn PYCAJla BHOBb CTaHOBSITCA MpuBreKaTenbHbIMU. Eule HefaBHO Bbinyckn PYCAJla TOproBanmMcb Ha OOHOM
ypoBHe ¢ bymarammn Meuena v EBpa3a, npu ToM 4To gonrosas Harpy3ka PYCAJla Obina 3HauuTensbHo Bbille, a obnnraumm He
NMenu penTuHra 1 He BXOAMNU B nombaphHbid cnvcok LB PD. B HacToAWwmMM MOMEHT Cnpef, paclumpuics, U ero BeanymHa
coctaBnsier 80—90 6.n., 4yto menaeT Bbinyckn PYCAJla BHOBb mpuBnekatenbHbiMW. CTOUT, OAHAKO, MOMHWUTb, 4TO CKOpOe
n30aBneHne KOMMNaHWM OT KOBEHAHT MOXET NNLLNTL ee TeKyLlen HUHAHCOBOW ANCUMNAVHBI.

IMoNHbIN KOMMeHTapuii OyzeT onybnvKoBaH B Onivianilee Bpems.

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN
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Moratuerue Poctenekom-7 (3 mnpg py6.). Morawexne OM3-5 (1,5 mnpg py6.). Norawenne TrK-
2,1(3,087 mnpg pyb.).

Pa3meLueHue TpaHcOuH-M-B0-12 (0,5 mnpg py6.). Pasmeleruve TpaHcOuH-M-BO-13
(0,5 mnpa py6.). ObepTa Makpomup-DuHanc-1 (1 mnpg py6.).

Odepta MPCK tOra-2 (6 mnpg py6.). Odepra AMET-turHaHc-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.). Morawenve Mul-@uHaHc-2 (3 mapg py6.). Morawenne MO3CK-1 (6 mnpg pyb.).

MorateHne MOWA-2 (3 mnpa py6.). MoratieHme EBPP-3 (7,5 mnpa py6b.).
Odbepra CB baHk-3 (1,5 mnpg pyo.).

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

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

Odepta TexHoHNKOJTb-DuHaHc-2 (3 mnpa py6.). Ocdepta Cnbmnpckas ArpapHas Mpynna-2
(1 mnpa py6.). Moratwerne 3ancnbkombark-1 (1,5 mnpg py6.).

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

OdbepTa M36 Jlnsnnr-3 (0,5 mapg py6.). MoraweHwe CatypH-2 (2 Mnpg pyb.). MoraweHne baHk
Pycckuin ctanpapt-7 (5 mnpa py6.).

Odbepta Poccenbxo3bark-2016 (500 mnH gonin.).
OdcbepTa CeBepctans 6O-01 (15 mnpg py6.). MoraweHwe HOK-2 (0,4 mnpa pyo.).
MoralueHne MeTpoctpon MHeecT-1 (1,5 mnpg pyo.).

Odbepta AkpoH-2 (3,5 mnpg py6.). Ocbepta Pycckmin MexayHapogHbii bank-3 (1,1 mnpg py6.).

MWHMbUH pa3mecTuT Ha aeno3mtax 6aHkos 10 Mnpg pyo.
baHku BepHyT MunHdurHy 29 Mnpg pyo.

BaHku BepHYT MuHbUHY 9,2 Mnpg, pyo.

BbinnaTta CTpaxoBbIX B3HOCOB

Bbinnata 1/3 HOC3a 2ks. 2011 1.

BaHku BepHYyT MuHduHy 40 mnpg pyo.

BaHku BepHYyT MuHpUHY 70 mnpg, pyo.

Bbinnata Hanora Ha Npubbinb

baHku BepHyT MunHduHy 19,3 mnpp, pyo.



GAR YPAACMIB | K3MUTAN

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 - -




Fixed Income Daily 30.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 9.7 95.50 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 59.8 98.98 98.05 99.90 8.56 4.03 244 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13, 9.0 20.7 100.20 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.8 100.00 870 100.00 101.00 8.30 2.03 3.59 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.2 101.00 | 0.50 10 100.00 110.05 7.22 2.05 4.35 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 122.3 99.32 99.10 99.55 8.64 2.09 513 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.10.11 15.04.22 129.4 104.10 | 0.10 959 104.01 104.50 8.65 219 5.62 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.6 101.00 58 99.00 101.00 7.97 2.00 3.60 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 198.4 101.88 101.00 102.75 8.65 213 7.85 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 5.2 101.58 | 0.38 101.20 101.95 5.04 2.16 0.40 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 13.8 101.20 100.70 101.70 6.39 1.83 1.02 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 35.0 97.00 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.4 100.70 102 99.60 100.70 7.64 1.92 2.65 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 827 | 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  45.0 160.9 99.00 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 16.0 100.00 1291 99.75 100.00 11.45 5.61 0.28 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 19 100.40 10 99.10 100.45 5.29 3.92 0.15 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 259 100.74 100.10 101.39 6.93 4.08 0.59 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 251 100.30 6500 100.27 100.53 8.00 6.98 0.07 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 9.0 271 103.51 100.02 107.00 8.89 6.67 0.65 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 118.3 98.75 97.00 100.50 8.62 4.01 2.28 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 33.0 118.3 99.00 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.5 103.21 | 0.18 57 102.95 103.21 8.20 2.16 2.99 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911  25.06.13] 18.06.15 22.0 46.3 101.40 101.25 101.54 7.57 2.03 1.57 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.5 101.40 101.30 101.50 7.60 2.03 1.58 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 46.3 103.21 57 102.90 103.21 8.20 2.16 2.98 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 30.0 53.9 100.70 100.40 101.00 8.08 4.08 2.08 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.4 99.00 5875 98.87 99.00 22.39 4.53 0.30 TOproBnst
ATom3Hnp06 10000 R 750  15.08.12 15.08.14 36.1 99.00 247092 99.00 101.05 7.89 7.60 2.56 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.6 100.82 99.50 102.15 7.20 3.83 145 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.6 101.00 15 100.01 103.04 7.09 3.83 1.45 BB+// TpaHcnopT
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 2.0 19.6 99.18 98.00 100.35 15.04 4.07 0.11 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 7.0 25.2 100.30 100.10 100.50 7.07 373 0.52 /Ba3/ GaHku
BaHk CaHkT-Metepbypl 3000 R 850 151211 131212 121213 16.0 279 101.50 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 174 100.30 99.60 101.00 7.46 375 1.28 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.4 106.14 110 105.90 106.14 7.56 5.87 1.14 cbipbe
BalwHedTb-02 15000 R 12500 201211 21.1212]  13.12.16) 16.0 64.4 106.30 | 0.25 10 105.75 106.30 743 5.86 1.15 Cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.4 106.15 5000 105.70 106.75 7.55 5.87 1.14 cbipbe
BenoH 02 2000 R 001 23.02.12 23.02.12 59 100.00 | 9.99 548 570 91.01 104.00 0.01 0.00 0.49 meTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 20.3 100.00 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 59.0 82.9 98.50 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 314 99.75 98.50 101.00 7.96 3.85 2.15 //BBB- GaHku
BB/ MM 306 5000 R 745 31.08.11 27.02.13 18.3 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 14.0 258 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12] 11.10.13] 14.0 258 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 258 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 22.3 101.05 99.50 102.60 740 3.90 1.60 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 223 99.50 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 258 99.50 JoTo3BaH/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3475 102.45 102.20 102.70 8.44 2.09 10.12 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 178 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 23.0 100.00 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.8 97.36 95.01 99.70 8.63 3.79 240 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.2 99.98 | 048 235 840 99.20 99.98 8.47 4.14 3.20 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.2 10049 | 1.26 81429 99.20 100.49 8.32 4.12 3.21 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 14.8 99.20 132 803 99.22 100.50 12.31 4.52 0.20 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80 141211 09.12.15 52.1 cepauc
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 18.5 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13 8.0 26.0 99.34 98.00 100.69 10.13 4.52 0.57 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 26.0 100.40 10 110 100.20 100.90 7.39 1.84 1.84 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 11.0 59.1 100.68 | 0.15 10 303 100.45 100.75 6.50 1.78 0.80 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 4.0 40.0 100.85 100.70 101.00 6.54 240 0.28 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 18.8 98.83 97.01 100.65 8.68 1.92 1.33 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.8 99.58 98.00 101.15 8.13 1.90 1.34 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 18.8 100.57 | 0.17 27300 96.50 100.65 7.40 1.88 1.35 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 12 100.72 100.65 100.78 4.31 5.69 0.10 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 175 99.50 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 9.0 213 99.31 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12 29.08.12] 20.02.14/ 12.0 30.2 100.50 2500 100.55 6.37 342 0.93 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14, 9.0 38.8 119 486 99.98 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 17.0 46.9 99.65 99.30 100.00 6.93 1.61 1.06 BBB//BBB (buHaHCbI
BTB-Nna®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.1 99.30 6500 99.30 100.10 7.57 173 142 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16, 19.0 58.1 99.85 99.70 100.00 6.94 1.66 1.16 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 3.0 64.0 100.10 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 5.0 721 100.18 99.95 100.40 6.73 1.75 0.42 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  30.0 72.2 99.80 6537 99.20 7.30 1.75 1.76 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 1111 99.50 150 97.50 99.74 8.01 3.96 4.66 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 1111 100.18 99.75 100.60 6.80 3.44 1.93 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.3 99.07 51309 99.00 99.89 8.31 3.98 3.51 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 107.7 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 32.0 116.8 100.20 54910 100.00 100.27 7.55 373 220 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.8 100.06 BBB//BBB+ (puHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 1168/ 101.00 100.06 101.95 8.50 4.24 3.49 BBB//BBB+ (hUHaHChI




Fixed Income Daily 30.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 343 | 118.18 35315 115.20 118.10 6.68 5.80 2.27 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 10.1 106.20 | 0.50 110 105.50 106.00 541 6.16 0.76 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 20 100.00 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.9 99.62 99.00 100.24 7.54 3.62 2.13 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 271 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17  10.10.11 10.10.11 14 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 171111 15.11.12 14.8 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 15.0 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 27.7 | 100.50 1000 100.25 100.50 7.64 3.87 1.95 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14] 230 @ 35.1 99.25 | 0.15 2300 99.00 99.25 7.26 343 1.68 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715  11.10.11 09.04.13 196 10050 @ 0.20 50 001 100.50 101.00 6.93 3.55 142 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715 11.10.11 09.04.13 196 | 100.32 99.00 101.65 7.05 3.55 141 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 @ 114.6 @ 102.80 102.10 103.50 8.50 4.32 4.64 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12] 12.07.16, 11.0 = 59.3 @ 107.10 = 0.10 210 107.05 107.40 6.34 6.87 0.82 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19 81.0 & 927 @ 101.10  0.10 110 000 98.51 102.20 8.14 4.04 4.72 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.9 | 102.35 | 0.15 14616 101.50 102.35 8.01 4.14 3.50 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 020216/ 26.01.21 540 @ 1146 101.26 100.01 102.50 8.32 4.18 3.48 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 209.1 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 179 101.00 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 231 100.50 100.30 100.70 6.76 4.06 0.38 BB//BB- GaHku
noGakcbark 6O-03 3000 R 810, 081211  13.06.12] 08.12.13 10.0 & 27.7 | 100.66 100.15 101.16 7.20 4.04 0.72 BB//BB- GaHku
noGakcbank 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 11.0 @ 356 99.32 98.80 99.84 7.82 3.53 0.85 BB//BB- GaHku
no6akcbark 6O-05 2000 R 810, 081211  13.06.12, 08.12.13 100 @ 27.7 101.10 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 11.0 356 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 3.6 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 1.0 67.9 | 100.10 200 99.95 100.20 6.37 4.61 0.07 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 28.1 100.59 10 100.45 100.55 6.40 4.09 0.30 BB/ MalLLMHOCTP.
['CC 60-02 3000 R 750 251011 24.0412] 22.04.14 8.0 32.2 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @322 | 100.15 99.90 100.40 8.31 411 142 BB/ MaLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 20.1 92.00 TOproBNst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 23.0 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 18.6 aHepreTuka
[enbTaKp-6 5000 R 7200 211211 25.06.14 15.06.16 340 584 99.00 3000 98.50 99.10 7.69 3.63 2.39 [Baal/ GaHku
[xendchCul1 2000 R 5.00 20.10.11 20.10.11 1.7 98.76 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 455 96.55 62 96.00 96.55 9.84 4.44 292 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.8 | 100.85 100.70 101.00 547 5.19 0.17 BBB/A3/BBB GaHku
EABP-4 5000 R 7700 14.0212 11.02.14] 06.02.18 30.0 & 784 @ 100.50 @ 0.10 100 100.30 100.50 7.49 3.82 219 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 0.3 100.12 100.00 100.25 -0.84 1.05 0.02 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 33.9 | 100.50 100.00 101.00 4.08 1.04 2.52 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 4241 12.10.11 09.04.14 31.8 | 100.50 100.00 101.00 4.10 1.05 2.38 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 58.4 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13 13.0320 19.0 & 104.0 @ 102.10 102.00 102.20 7.94 4.52 1.33 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 51.0 @ 111.3 @ 10546 243 690 103.20 105.50 8.53 4.70 3.16 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.0320 19.0 = 104.0 101.14 034 100.12 102.15 8.63 4.56 1.32 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 51.0 @ 111.3 @ 10485 1.82 103.20 106.50 8.71 4.73 3.15 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 118.6 = 99.32 98.00 100.65 8.74 4.22 3.64 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 & 118.6 = 99.00 108 829 90.00 100.65 8.82 4.23 3.63 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15 26.06.18 47.0  83.1 102.60 | 0.01 37 98.00 103.13 8.09 4.33 3.18 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 51.0 @ 87.8 | 100.00 100 000 98.00 101.65 8.26 4.1 343 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 7.3 96.00 aHepreTuka
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 78 101.92 49 99.01 101.92 9.01 5.87 0.56 (buHaHCbI
XKenpgopun-3 2000 R 13.000 21.09.11 19.09.12 12.9 100.00 (puHaHChI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 160 @ 342 99.09 98.20 99.98 10.63 491 1.14 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 24 100.29 100.23 100.35 6.62 4.03 0.18 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 21.5 99.80 | 0.05 25000 99.70 100.00 7.90 3.75 0.70 B+/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 03.01.12 050712/ 01.07.14 100 @ 346 @ 100.10 5000 100.00 100.10 7.96 3.98 0.77 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 19.6 99.82 99.75 99.90 7.52 3.57 0.55 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.0912 22.09.13 130 @ 252 99.80 | 0.05 55 000 99.65 99.85 8.02 3.92 0.95 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 334 98.85 | 0.10 5560 98.75 99.00 8.39 3.70 1.1 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 239.9 = 102.00 101.50 102.50 8.39 4.28 3.63 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 239.9 = 102.00 101.50 102.50 8.39 4.28 3.63 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.6 | 100.50 119 97.00 100.50 7.89 3.94 2.38 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 34.0 @ 58.0 97.00 1B+ TOproBnst
VHBectToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 27.3 99.84 99.50 100.19 10.02 4.85 0.65 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 35.3 99.00 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 31 101.24 100.03 102.45 11.71 8.25 0.23 cepBuC
WHtypuct-2 2000 R 14000 221111 250512 21.05.13) 9.0 21.0 | 101.20 | 1.25 138 100.01 101.20 12.40 6.90 0.63 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 248 | 101.00 100.01 102.00 8.88 4.57 1.68 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 318 99.95 JoTo3BaH/B- aHepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 274 104.21 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 150 @ 101.11 10 95.00 101.11 7.66 4.19 1.09 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 160 @ 28.0 98.00 aBToNpoM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 29.7 99.75 98.00 101.50 8.90 4.30 2.06 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 24.8 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 16.0 @ 345 99.38 99.00 99.75 9.98 4.67 115 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 339 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 31 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 6.6 98.75 95.00 102.50 14.95 6.06 0.45 /B2/B MeTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 334 99.50 8799 98.00 100.75 9.10 4.36 2.25 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.1 99.46 | 0.55 98.61 100.30 11.61 5.52 1.68 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 5.7 103.62 | 0.07 3285 103.25 103.82 8.76 3.97 0.42 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 5.7 100.68 100.45 100.90 8.56 243 0.42 /loTo3BaH TOProBnst

Koneitka 50-01 3000 R 950 251011 300712 23.0713 1100 231 100.00 580 100.00 10140, 9.66 2.37 0.81 IloTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 255 | 100.75 100.00 101.50 8.88 2.23 1.75 lloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 19.10.12) 19.04.14, 140 321 99.48 | 0.39 99.20 99.75 9.96 4.66 0.98 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 324 98.00 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12] 18.02.14 120 @ 30.1 99.82 99.50 100.15 8.67 4.15 0.88 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 @ 1192  99.00 98.00 100.00 8.60 4.06 2.35 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 57.0 @ 117.2 98.00 aHepreTMka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 56.1 99.53 34 98.80 99.53 8.91 4.31 347 XUMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 211 103.50 100.01 107.00 11.57 3.49 0.94 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 155 | 104.10 4200 103.80 104.24 10.83 3.79 0.66 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 5.0 100.45 99.00 101.90 7.52 4.24 0.38 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 7.8 100.90 100.40 101.40 6.64 3.96 0.58 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 11.0 475 98.98 98.00 99.95 9.50 4.08 0.81 B-/B2/ GaHku
JIOKOBaHk 60-01 2500 R 850 09.02.12  09.02.12] 06.02.14, 5.0 29.7 99.79 | 0.10 449 99.25 99.80 9.17 4.25 0.41 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 17.0 234 99.60 124 99.60 102.50 10.35 491 1.23 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 10.0 = 222 | 101.20 100.01 102.38 8.96 5.17 0.75 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 24.8 | 101.00 100.00 102.00 9.67 4.94 1.65 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 311 101.01 | 0.06 46 283 99.85 102.00 9.25 4.69 2.05 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 353 | 100.00 & 1.50 3 97.00 100.00 8.64 4.22 241 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 34 100.65 851 100.45 100.65 4.72 3.52 0.26 BBB-/Baa2/BBB-  Cbipbe
Tlykoindo6n 6000 R 740 08.12.11 05.12.13 27.6 | 100.37 100.24 100.50 7.34 3.68 1.96 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335  06.02.12 06.08.12 114 | 106.50 106.00 107.00 6.21 6.25 0.86 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 114 | 103.50 100.02 106.99 9.57 6.43 0.83 BBB-/Baa2/BBB-  Cbipbe
TlykoitnBO03 5000 R 1335  06.02.12 06.08.12 114 100.02 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335  06.02.12 06.08.12 114 10629 0.2 6000 100.87 107.00 6.44 6.26 0.86 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 114 | 103.88 100.81 106.94 9.14 6.41 0.83 BBB-/Baa2/BBB-  cbipbe
ITykoitnBO06 5000 R 920 151211 13.12.12 15.7 | 101.10 98.51 103.69 8.44 4.54 113 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 15.12.11 13.12.12 15.7 | 101.17 98.50 103.84 8.38 4.53 113 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 24.7 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 24.7 90.00 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 24.7 TOproBnst
Marnut 6O-04 2000 R 825  12.09.11 09.09.13 24.7 | 100.90 12001 99.01 100.90 791 4.08 1.71 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 30.5 | 100.35 100 98.00 100.35 8.00 3.98 2.07 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 322 | 100.85 30001 98.00 100.85 7.52 3.83 2.22 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.9 101.54 9 100.60 101.54 547 4.03 0.52 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 31 oto3gaH// GaHku
MBPP 0206n 3000 R 7.00  29.09.11 28.03.13 19.2 99.05 98.00 100.10 7.86 1.76 1.38 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 20.1 99.66 99.01 100.30 9.48 1.81 0.15 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 6.0 304 B+/B1/ GaHku
MBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 33.9 | 100.18 99.80 100.55 745 411 0.28 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 153 | 106.18 = 0.52 104.70 107.65 7.62 5.99 1.09 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 31.2 99.22 | 0.39 99.00 99.45 8.67 4.10 210 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12 22.08.16, 12.0 = 60.7 | 100.00 1000 000 12.85 3.12 0.86 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 773 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 02.02.12 06.02.13 02.08.14 180 @ 356 100.00 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 89 99.80 99.00 100.60 9.47 4.50 0.65 TOproBnst
Meuen 1306 5000 R 10.00 06.09.11  03.09.15 25.08.20 49.0 @ 109.5 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15, 25.08.20 49.0 @ 109.5 B1/ MeTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1151  99.50 600 000 98.00 100.00 8.66 4.14 2.10 B1/ MeTannyprus
Meuen 1606 5000 R 825 21.0212 18.02.14] 09.02.21 30.0 | 1151 @ 99.05 98.00 100.10 8.87 4.15 2.10 /B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 @ 118.6 10040 237 200 060 98.50 100.80 8.45 417 3.65 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 580 @ 118.6 = 100.35 1.85 293 060 98.50 100.70 8.46 417 3.65 MeTannyprus
Meuyen 206 5000 R 740 141211 12.06.13 21.8 98.04 96.09 100.00 8.78 3.76 1.55 /B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16, 11.0 = 596 & 111.00 160 1 109.50 111.00 6.53 4.27 0.80 B1/ meTannyprus
Meuyen 506 5000 R 1250 181011 18.10.12] 09.10.18 14.0 = 866 & 106.10 = 1.00 105.00 107.20 7.00 294 1.00 B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 | 118.8 = 99.00 200 002 98.50 100.25 8.83 4.23 3.64 meTannyprus
Meuenb0-01 5000 R 12500 111111 1141110 0911120 2.0 146 | 100.95 100 100.95 101.20 7.69 6.17 0.19 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 18.7 | 103.75 155 2 101.00 102.30 7.26 4.69 1.31 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.1 102.40 127 000 102.20 102.40 8.32 4.75 141 B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 6.0 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 14.0 @ 498 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13] 17.07.14] 230 @ 35.1 /Ba2/ (puHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 0.3 MalLLMHOCTP.
MukosiH-206 2000 R 1350 09.02.12 24.0212] 07.02.13 6.0 176 | 102.00 101.00 103.00 8.29 6.60 045 notpe6. Tos
M-WHaycTp2 1500 R 10.75  11.01.12 10.07.13 22.7 39.81 | 13.73 21 25.01 39.81 90.41 13.46 0.85 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 35.5 99.85 | 0.32 99.60 100.10 9.00 4.37 240 B/l notpe6.1oB.
MKB 0506n 2000 R 740 26.10.11 25.04.12 8.0 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 115 98.00 B+/B1/ GaHku
MKB 0706n 2000 R 976  17.01.12  24.0712 14.07.15 110 472 99.90 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 439 100.37 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 22.0213 22.02.14 180 @ 303 100.40 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 140 @ 320 98.08 1.08 77751 97.01 98.99 9.96 4.09 0.98 B+/B1/ GaHku
MKB B0-05 5000 R 920 231211 23.06.14 343 98.00 950 97.15 98.50 10.27 4.7 227 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 14.8 99.00 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 4.0 15.7 | 100.88 100.75 101.00 6.56 4.80 0.28 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 647 220911 26.0312] 19.09.13 7.0 251 99.69 99.50 99.88 7.02 3.24 0.52 oT03BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 30.4 oT03BaH/Ba3/BB+ |Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 19.5 | 100.64 30516 97.02 100.64 7.34 3.79 1.39 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0O-06 5000 R 720 12.01.12 10.07.14 34.9 | 100.00 60 98.50 100.00 7.32 3.59 244 oT03BaH/Ba3/BB+  meTannyprus
MMK B0-07 5000 R 725 24.01.12 22.07.14 35.3 98.00 0T03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 0.0 18.2 [fieBenonmMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 10.3 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 0.3 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 34.0 (h1HaHChI
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MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 442 101.50 B3/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11 191011 12.04.12 2.0 76 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 10.0 97.74 1.00 1907 97.02 97.74 12.55 4.72 0.71 cepBuC
MocTpAsT®1 7500 R 11.80/ 20.12.11 18.12.12 15.9 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 05 100.28 9500 100.26 100.30 5.51 6.22 0.04 1/1BB aHepreTMka
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 6.0 54.5 | 100.68 31365 100.51 101.19 6.07 3.79 0.48 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212  28.11.14) 16.0 = 39.6 | 102.00 98.50 105.50 8.59 5.01 1.1 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 23.2 97.50 2 97.50 100.50 8.00 1.62 1.67 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 0.3 100.00 4293 100.00 100.08 8.03 4.01 0.02 aHepreTuka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.9 97.50 95.00 100.00 12.60 4.40 0.63 JHepreTuka
MPCK tOra 2 6000 R 1750, 30.08.11  01.09.11] 26.08.14 0.0 36.4 aHepreTuKa
MTC 01 10000 R 7.00 20.10.11 17.10.13 26.0 96.40 93.01 99.79 9.07 3.62 1.81 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 504 | 10043 | 0.08 1000 99.75 100.43 7.77 3.85 3.28 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211 20.06.13 12.06.18 220 @ 826 99.48 97.01 101.95 8.45 4.01 1.57 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 329 | 100.30 @ 1.25 120 99.50 100.20 745 7.56 2.33 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12 19.07.16 11.0 = 59.5 | 106.16 69 228 106.15 106.48 6.90 13.39 0.85 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 754 | 101.99 1005 101.75 101.99 8.45 4.25 4.44 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 151111 121115 03.11.20 51.0 @ 111.8 10499 6.35 80 054 98.01 108.99 6.87 3.87 3.36 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 34.3 | 100.00 99.25 100.74 8.36 4.09 2.34 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 34.3 | 100.00 99.25 100.74 8.36 4.09 2.34 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14 6.0 30.8 | 100.12 100.00 100.25 9.98 5.01 0.46 GaHku
HK Anbsic BO-01 5000 R 9.25  07.02.12 04.02.14 29.7 | 100.30 | 1.30 1180 97.00 100.99 9.31 4.60 2.04 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 05 100.75 100.00 101.50 -2.86 6.93 0.04 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12 020813 21.07.20  23.0 @ 108.3 100.01 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 | 118.8 @ 95.88 92.00 99.75 10.18 4.60 3.55 Ccbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 112.8  95.95 92.00 99.90 10.15 4.60 3.56 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 7.0 90.00 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 154 | 103.32 99.75 106.89 7.08 4.7 112 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 143 | 10470 020 104.25 105.15 6.61 5.12 1.03 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 185 | 101.00 120 101.00 102.15 7.16 3.83 1.32 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750 271211 25.06.13 222 99.00 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13, 9.0 27.3 | 100.28 99.70 100.85 8.76 4.50 0.66 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12  07.07.13 07.07.14 230 3438 99.25 25000 98.50 100.00 9.14 4.32 1.59 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12  09.07.12] 02.07.14 10.0 & 346 | 100.10 99.70 100.50 7.28 3.69 0.79 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 730 | 100.72 99.25 102.20 8.23 4.23 1.74 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12, 14.06.13 100 @ 21.8 99.32 99.20 99.45 7.24 3.14 0.73 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 30.3 | 100.05 99.85 100.25 7.01 3.53 0.46 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 234 | 100.20 451 100.10 100.20 7.00 3.48 1.70 BB+/Baa2/BBB- | metannyprus
HMK-1 3000 R 925  14.10.11 10.07.15 47.0 TpaHcnopt
HC-pwH.-60-01 2000 R 1050  04.11.11 02.05.14 32.6 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 32.0 9945 | 042 99.00 99.90 10.52 5.04 2.08 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.1 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 8.7 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 3.0 19.9 Bl notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 105.4 MalLLKHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 34 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12, 18.06.13 100 @ 220 99.25 97.00 101.50 8.58 3.77 0.73 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 281211 25.06.14 344 98.65 98.00 99.30 7.78 3.59 2.39 aHepreTMKa
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 1.0 100.60 100.51 100.70 4.96 6.07 0.08 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 7.8 100.40 730 100.00 6.69 3.60 0.58 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 214 | 100.08 99.05 101.11 12.87 6.48 0.23 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 0.0 /1B~ MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 313 99.35 | 042 58 98.00 99.45 8.72 4.14 21 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 35.5 98.25 150 011 98.00 99.95 8.82 4.04 243 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.7 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 8.0 20.1 B3/ GaHku
Mepsobark BO-02 1500 R 8.50  13.10.11 10.04.14 31.8 99.50 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 211214 160 @ 403 105.00 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.0212 22.08.12 12.0 96.25 90.00 102.50 12.25 4.04 0.86 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.000 21.02.12 22.08.12 12.0 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16, 31.0 @ 556 @ 100.70 = 0.20 100.50 100.90 8.10 4.08 212 yenyru
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 29.7 99.62 99.00 100.25 8.96 4.30 2.06 BB-/Ba2/oTo3BaH | BGaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.8 100.02 25000 99.90 100.15 7.83 3.86 0.65 BB-/Ba2/oTo3BaH | BaHku
MpomcB6-06 5000 R 825 08.12.11 17.06.13 21.9 | 100.20 236 646 99.55 102.05 8.12 4.1 1.56 BB-/Ba2/oT03BaH | GaHKu
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 1.7 53.20 140 105.00 0.01 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 23.2 95.50 95.00 96.00 14.50 5.87 153 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 22 99.48 98.60 100.36 15.32 6.02 0.15 TOproBnst
MpodMeansd-1 3000 R 10500 19.01.12  23.07.13] 16.07.15 230 @ 472 @ 10246 126 1175 101.50 103.25 9.19 5.1 161 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.6 clx
Pa3r.60-16 3000 R 1200 09.11.11 071112 07.05.14 150 @ 327 99.35 | 0.35 99.00 99.70 12.96 6.02 0.98 c/x
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 1.0 100.50 100.00 101.00 10.42 8.44 0.07 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.7 101.05 100.10 102.00 15.44 8.39 0.44 clx
Paarynsitd4 3000 R 23.11.11 22.05.13 211 64.00 30.00 97.99 29.41 1.34 clx
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 2.0 26.2 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 274 BBB+/Baa3/BBB | GaHku
Paitpdaitaen-4 10000 R 1350  06.12.11  08.12.11) 03.12.13] 3.0 27.6 | 102.06 = 0.01 11 102.00 102.10 5.62 6.60 0.26 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 27.0 @ 511 98.00 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 7.3 99.80 | 0.35 395 99.51 99.80 1.1 5.22 0.52 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.4 99.18 | 0.33 410 99.00 99.18 10.61 4.62 0.68 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 240 @ 357 98.80 344 98.25 98.80 10.77 5.05 1.64 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 155 | 103.46 1 103.30 103.46 6.61 4.53 113 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 755  09.11.11 07.11.12 145 © 101.05 100.90 101.20 6.72 3.73 1.07 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.9 100.05 | 0.05 99.90 100.20 6.99 3.44 1.92 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 30.7 118.36 1 118.36 118.64 7.05 6.32 1.96 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 514 100.40 11659 100.11 100.40 7.83 3.87 3.35 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 93.9 102.09 33113 102.09 102.20 5.67 7.28 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 30.7 100.01 0.01 220988 100.01 100.09 0.20 4.99 240 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 439 101.94 | 0.04 101.89 102.00 9.31 4.77 2.77 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16, 16.0 = 58.6 103.89 10 103.40 104.20 745 5.04 117 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16, 05.06.17 58.0 @ 70.2 100.05 1062 99.76 100.05 8.04 3.94 371 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13 16.07.18 230 @ 83.8 107.16 107.00 107.32 6.81 5.03 1.65 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.00 23.01.12 23.07.14, 15.07.19 350 @ 959 110.67 | 6.14 736 110.42 110.75 6.98 4.96 2.39 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 @ 156.6 @ 100.58 100.00 101.17 8.20 4.04 4.96 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 42.0 @ 163.0  104.12 57 103.81 104.12 7.72 4.31 2.81 BBB/Baa1/BBB | TpaHcnopt
PK KasHayeir-01 3000 R 1050 251111 231112 20.11.15 150 @ 515 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 280 @ 523 101.01 87 101.01 101.99 10.13 513 1.88 cbipbe
PMK-cbuHanc-04 5000 R 9.000 081211 10.06.14 02.06.16 34.0 = 58.0 99.00 500 98.80 99.50 9.59 4.53 2.26 cbipbe
Poc6ark 5O-01 5000 R 740 231211 27.06.12] 21.06.13 100 = 221 99.85 99.00 100.70 7.64 3.72 0.75 BBB+/Baa3/BB+ | GaHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 22.6 101.70 100.90 102.50 712 3.97 1.63 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.7 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 38.9 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12 16.07.15 11.0 @ 472 100.34 | 0.26 930 99.80 100.90 9.68 4.97 0.80 (buHaHCbI
Pocrocctpax-2 5000 R 1050 101111 1211120 021117 150 @ 752 99.75 1000 99.60 100.50 10.89 5.25 1.02 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 3.0 278 99.50 98.51 100.49 12.31 5.29 0.26 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.8 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 76.8 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 76.8 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 18.0 & 1025  102.38 102.00 102.75 7.31 4.38 1.30 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20, 18.0 & 1025  102.00 8000 102.00 102.99 7.60 4.40 1.30 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 12.01.12 13.07.15] 01.07.21 47.0 @ 119.8 99.80 4001 98.00 101.00 7.89 3.85 3.14 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12 14.07.15 02.07.21 47.0 @ 119.8 98.00 50 001 98.00 101.00 8.46 3.92 3.12 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70 10.01.12  09.07.15] 29.06.21 47.0 @ 119.7 99.12 50 000 98.00 100.25 8.11 3.87 3.13 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14) 09.02.17, 30.0 @ 66.4 103.30 102.85 103.75 7.87 4.46 2.10 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 1.0 74.0 102.00 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 3.0 88.2 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.02.12 17.08.14] 09.02.18 36.0 @ 785 101.00 500 100.35 7.54 3.85 2.51 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 220 @ 824 99.43 99.36 99.50 7.32 3.44 1.57 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 150 = 100.0 = 103.99 = 0.99 82000 103.00 104.50 6.72 4.84 1.10 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 261112 141119 150 @ 100.0 = 103.90 = 0.90 55001 103.45 103.80 6.80 4.85 1.10 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 31.08.11 31.0812 28.08.13 120 243 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 120 243 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 04.05.12] 29.10.13 8.0 26.4 98.00 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 237 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 27 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.6 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 194 BB+//BB- Tenexkom
Pocrenexom-05 2000 R 760 30.11.11 30.05.12! 9.2 BB+//BB- Tenexkom
Pocrenexom-06 2000 R 7.80  30.11.11 30.05.12! 9.2 BB+//BB- Tenekom
Pocrenexom-07 3000 R 9.30, 30.08.11 30.08.11 0.0 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13! 245 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 8.10/  08.09.11 08.12.11 34 BB+//BB- Tenexkom
Poctenexom-10 2000 R 691 221111 21.05.13 21.0 99.96 99.02 100.90 9.05 172 1.19 BB+//BB- Tenekom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 96.2 104.11 0.16 50719 104.11 104.59 11.30 2.80 4.38 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 191011 21.10.11) 17.10.12] 2.0 13.8 100.00 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 139 101.99 | 0.99 10 101.00 102.00 9.88 2.79 0.98 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075  21.09.11 251212 18.06.14 16.0 @ 34.1 100.00 | 0.51 25001 98.76 99.85 11.05 2.68 1.1 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12] 06.08.13 11.0 @ 23.6 100.00 99.60 100.40 11.81 5.73 0.73 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 79.0 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 @ 116.9 98.50 0.47 97.51 99.50 9.19 4.30 2.84 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 1171 = 10047 = 0.32 53378 100.00 100.47 8.03 3.97 3.58 /Baa3/BBB- JHepreTuka
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 1171 @ 10025 = 0.10 3243 100.10 100.48 8.09 3.98 3.58 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12000 15.09.11 14.06.12 9.7 102.00 1.77 50 100.30 101.50 9.69 293 0.69 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 0.7 100.05 | 0.07 99.99 100.11 6.65 3.74 0.06 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 76 100.50 1 100.00 100.68 7.02 3.84 0.57 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 27.0 @ 511 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 270 @512 101.00 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 13.0 @ 492 99.84 98.08 101.60 8.01 3.84 0.93 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 13.0 @ 493 99.71 98.02 101.40 8.16 3.85 0.93 /Baa2/BB+ GaHku
PycthuHanc-50-01 4000 R 715 04.01.12 08.07.13] 04.07.14 230 @ 347 99.50 98.50 100.50 7.53 3.62 1.63 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/ 30.08.11 28.02.12 6.1 npou3BOACTBO
CarypHHMO2 2000 R 925 20.09.11 20.09.11 0.7 99.52 99.04 100.00 17.99 4.66 0.05 MalLLKHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14, 3.0 33.7 0.01 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 23.2 99.00 485 99.00 100.97 13.20 6.14 1.54 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 9.8 notpe6. ToB.
Cesepcranb 50-01 15000 R 14.000 20.09.11  20.09.11] 18.09.12] 1.0 12.9 100.43 131835 100.43 100.50 6.64 6.95 0.06 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 179 104.58 803 101.45 104.49 6.53 4.65 1.32 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 179 102.16 99.11 105.20 8.33 4.76 129 BB-/Ba2/BB Cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 7.0 NpoM3BOACTBO
Cubmpb-01 2300 R 18.00 17.01.12 17.07.12 10.8 105.52 104.09 106.96 11.53 8.51 0.76 TpaHcnopT
CumeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 98.8 11410 | 0.80 3 112.00 114.10 8.44 5.90 2.39 metannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14, 10.10.19 38.0 @ 98.8 113.50 50 000 113.35 114.49 8.65 5.93 2.38 metannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 143 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75 06.10.11 041012 03.10.13 130 @ 255 100.60 | 0.40 100.20 101.00 9.36 4.83 0.94 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 36.2 B/l notpeb. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 234 Tenekom
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Cuctlanc 1 3000 R 850  11.10.11 08.04.14 31.8 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 32.0 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 185 103.85 102.80 104.90 7.16 4.68 1.30 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.08.12 12.08.14 120 @ 36.0 107.28 | 0.03 107.00 107.55 6.92 6.86 0.87 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 150 @ 63.8 106.38 17 335 106.00 106.90 713 5.86 1.10 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.3 100.40 158 937 99.00 101.35 7.58 3.80 1.83 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 10.0 = 22.0 101.50 1.59 27 99.91 101.49 9.81 5.77 0.73 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012 07.10.13) 14.0 @ 257 99.00 1.00 1 98.09 99.00 11.85 541 0.94 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512] 26.11.13, 9.0 273 99.64 0.38 99.30 99.98 9.85 4.58 0.66 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 4.0 21.5 100.50 1 100.15 100.50 7.61 4.86 0.27 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 318 98.73 0.03 2 96.75 98.73 9.68 417 0.97 B/B2/ GaHku
CKb-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 230 @ 34.8 98.00 96.00 100.00 9.88 4.32 1.59 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13 8.0 204 101.35 145 023 101.31 102.87 10.90 6.40 0.59 aBTONpOM
Connepc2 3000 R | 1250 18.01.12 17.07.13 229 | 10400 @ 190 73 102.23 104.00 1036 | 599 | 156 aBTONpOM
COPYC KAM2 1500 R 06.10.11 05.04.12 7.3 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 @ 355 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 110 355 100.09 11100 9.90 4.99 0.82 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 10.6 95.15 0.16 479 94.99 95.15 15.10 4.45 0.74 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.7 94.50 89.00 99.99 12.72 4.49 1.33 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 5.7 98.00 0.22 924 98.00 98.28 18.07 6.46 0.40 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 6.0 30.6 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 0.0 124 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 06.01.12  10.07.13] 26.06.20 23.0 @ 1075 10228 = 0.38 864 102.00 102.40 8.09 4.56 161 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.7 98.00 697 97.86 98.00 15.22 5.95 0.59 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 25.1 100.28 99.00 101.55 7.23 3.60 1.77 B+// Cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 14.3 95.01 Tenexkom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.8 99.90 99.01 100.80 8.85 4.24 0.50 B2/ GaHku
TardoHab 6 2000 R 8.75 30.08.11 28.02.12] 26.02.13 6.0 18.2 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 15.8 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12, 26.12.13 100 @ 283 99.65 0.15 99.30 100.00 10.16 4.75 0.74 B2/ GaHku
TatthoHab 60-02 2000 R 8.75 201011  18.10.12] 17.04.14] 14.0 @321 99.00 105 98.00 99.95 9.91 4.41 0.98 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 218 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 7.0 30.8 101.00 600 99.10 101.00 6.62 4.20 0.49 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 220 @ 346 98.74 97.50 99.98 7.58 3.38 1.62 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 176 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 25.0 100.25 112 101 99.00 100.25 9.06 4.48 1.70 cccl aHepreTMka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 0.0 CCCll JHepreTMka
TrK-4 06.1 5000 R 8.00 011211 31.05.12 9.2 aHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 26.0 @ 743 101.58 101.35 101.80 8.03 4.30 1.79 aHepreTMka
TrK-6-01 5000 R 830 01.09.11 03.09.13 24.08.17 250 @729 JHepreTuka
TrK-6MnB-1 2000 R 750 221111 21.02.12 59 98.00 aHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 85 aHepreTuka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 240 @723 100.35 100.00 100.70 8.02 4.03 1.7 aHepreTuKa
Tene2-01 5000 R 840 231211 220616/ 11.06.21 59.0 = 119.1 = 100.00 13590 99.50 100.25 8.55 4.19 3.69 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 59.0 = 119.1 97.25 94.00 100.50 9.30 4.31 3.65 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16/ 11.06.21 59.0 & 119.1 95.32 90.09 100.55 9.84 4.39 3.62 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 22 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 6.4 98.65 97.00 100.30 3.67 0.51 0.50 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 233 111.00 | 0.31 120 110.35 110.99 13.72 9.03 147 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 251 101.50 | 0.25 101.00 101.99 13.80 6.99 1.54 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 3.0 2713 100.30 50 100.14 100.75 15.49 8.20 0.22 GaHku
TKCBaHk BO-03 1500 R 1400 21.02.12 21.08.12] 18.02.14 120 @ 30.1 99.70 0.64 42 99.19 99.70 14.84 7.00 0.83 GaHku
TK®uHaHc 5O 1 500 R 1050 28.12.11 25.06.14 344 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 344 (buHaHCbI
TMK BO-01 5000 R 8.85  25.10.11 22.10.13 26.2 99.76 98.01 101.50 9.17 4.42 1.78 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 26.10.11  25.04.12] 23.10.13 8.0 26.2 10047 | 0.34 21230 100.20 100.47 11.34 5.88 0.57 TpaHcnopt
TpaxcKanuran-2 1800 R 8.15 20.09.11  18.09.12/ 15.03.16 130 @ 553 99.32 98.00 100.65 9.02 4.09 0.92 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 18.2 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  08.12.11 04.06.15 458 103.00 57 102.50 103.00 7.80 4.26 247 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 27.0 100.00 99.50 100.50 7.84 3.87 1.89 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.6 100.25 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.8 101.00 100.50 101.50 747 3.92 1.72 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 32.1 101.55 101.00 102.10 7.73 4.05 219 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 29.3 90.00 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12  20.05.15, 13.05.19 450 @ 938 104.50 100.00 109.00 8.50 9.54 297 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.5 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 9.90 28.09.11 25.09.15/ 18.09.19, 50.0 = 98.1 109.18 | 0.23 1230913 108.50 109.70 7.20 9.04 3.08 /Baa1/BBB cbipbe
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.0821 61.0 @ 121.3 = 100.00 1000 000 8.64 4.24 3.85 (buHaHCbI
TiomeHaHpr2 2700 R 870  29.09.11 29.03.12 71 100.72 100.08 101.35 7.54 4.31 0.52 aHepreTMka
YBPuP-02 2000 R 950 291011 29.10.12] 01.05.14] 14.0 @ 325 99.09 20 000 98.70 99.48 10.59 4.81 1.00 1/B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @764 99.74 99.00 100.48 9.67 4.62 112 MalLLMHOCTP.
YB3-2 3000 R 895 30.08.11 27.08.13 20.02.18 240 @ 789 MalLLMHOCTP.
YIMK-Y3M01 3000 R 8.25  30.08.11 28.02.12 6.1 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 9.7 100.30 100.10 100.50 9.79 4.97 0.70 MalLLKHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 30.1 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 9.50  02.09.11 28.02.14 30.5 100.60 10 100.25 100.60 9.29 2.35 1.05 BB-// (buHaHCbI
Ypancu6/K 50-03 3000 R 950  01.11.11 29.10.13 26.4 101.20 7781 100.27 101.20 8.66 2.34 1.02 BB-// (buHaHCbI
Ypancu6K 60-04 3000 R 8.50  06.10.11 03.07.14 34.6 99.44 99.15 99.74 9.21 213 124 BB-// (buHaHCbI
Ypancu6liK3 1500 R 16.50  23.02.12 23.02.12 59 104.40 103.85 104.95 7.28 7.88 0.46 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 4.8 104.00 17 103.10 104.00 6.06 791 0.37 BB-// (buHaHCbI
Ypancu6Ks 3000 R 850  19.01.12 19.01.12 4.8 100.05 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 1.7 100.46 100.27 100.65 6.60 4.99 0.13 B+/Ba3/ GaHku

YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 10.8 102.58 100.50 104.65 8.85 571 0.79 B+/Ba3/ GaHku




Fixed Income Daily 30.08.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 23.0 @ 44.0 101.00 90 000 96.00 101.45 743 4.44 1.58 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7300 06.10.11 06.10.11 13 100.40 2 100.33 100.40 3.40 3.62 0.10 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.200 25.0 @ 110.2 = 100.55 50 000 100.00 100.75 6.96 3.54 1.79 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011  27.10.15] 16.10.20 51.0 @ 111.2 99.99 59 99.25 99.80 7.62 3.74 3.31 /Baa2/BBB JHepreTuka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 25.0 & 110.2 = 100.54 = 0.05 100.34 100.75 6.96 3.55 1.79 /Baa2/BBB aHepreTMKa
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 75.0 @ 111.2 @ 100.28 99.90 100.65 7.85 3.87 4.53 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 27.0911 24.09.15/ 15.09.20 50.0 & 110.2 @ 100.75 59 100.00 100.75 7.66 3.84 3.22 /Baa2/BBB JHepreTuka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 75.0 @ 111.2 @ 100.28 99.90 100.65 8.07 3.97 4.49 /Baa2/BBB aHepreTuka
®CK EQC-13 10000 R 850  03.01.12 22.06.21 119.5 | 100.18 98.00 102.35 8.65 4.23 6.23 /Baa2/BBB aHepreTMka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 84.0 @ 144.3 99.00 350 002 99.00 99.99 8.29 4.00 4.97 /Baa2/BBB JHepreTuka
XaHTMaHbatk-02 3000 R 625 141211 13.06.12, 12.06.13 100 @ 21.8 /Ba3/B+ GaHku
XK® Batk 60O-01 3000 R 718  25.10.11 22.04.14 32.2 99.72 99.50 99.95 7.50 1.80 225 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013 22.04.14 260 @ 322 99.60 0.50 99.10 100.10 8.35 1.98 1.83 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 15 100.00 50 100.01 100.15 7.26 1.77 0.11 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 19.9 100.20 100.10 100.30 6.84 2.03 0.13 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 7.75 13.09.11 111212 10.06.14 16.0 @ 339 99.90 0.80 100 001 96.01 99.90 8.06 1.93 113 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 8.0 444 100.10 99.10 101.10 8.98 2.24 0.60 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14, 16.0 @ 34.1 99.55 1400 99.55 99.85 8.91 421 115 B1/ GaHku
LleHTp-une.60-05 1000 R 840 201211 201212 17.06.14] 16.0 = 34.1 99.55 10 000 99.50 99.85 8.91 4.21 1.15 /B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 100 @ 343 100.95 | 0.25 8 100.65 100.95 8.10 4.57 0.75 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 26.7 99.50 99.00 99.99 8.68 4.14 1.85 B2/ notpe6. ToB.
YTM3 0306 8000 R 8.00 251011 24.04.12 21.0415 8.0 @ 444 96.01 JoTo3BaH/ nNpou3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 3.0 154 101.20 | 0.21 1941 101.20 101.70 11.76 8.13 0.25 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50, 08.09.11 04.09.14 36.7 92.50 85.00 100.00 15.44 3.10 217 (buHaHCbI
tOHMKpeanbaHk-04 10000 R 700 151111  16.11.12 10.11.15 150 @ 51.1 99.50 98.00 101.00 7.51 3.51 1.09 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 250 @ 48.8 100.95 BBB+//BBB GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 0.3 100.00 notpe6. ToB.
tOraiip-® 05 1500 R 9.50  27.10.11 21.07.16 59.6 103.50 103.00 104.00 8.90 2.29 3.64 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.2 103.00 27000 97.02 104.99 10.82 3.02 129 TpaHcnopt
0Taitp-® BO-2 1500 R 1250 27.09.11 26.03.13 19.2 101.01 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 28.1 103.70 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 313 100.55 1.19 54 350 98.00 100.55 9.05 2.23 2.10 TpaHcnopt
10Tatp-0 6O-5 1500 R 900 28.09.11 26.03.14 313 | 9936 98.02 100.69 961 226 | 209 TpaHcnopt
SAkyTcka 5O-01 3000 R 825  06.09.11 03.09.13 245 98.00 BB/ JHepreTuka

AkyTeKaH02 1200 R 10.30)  08.09.11 08.03.12! 6.4 100.50 99.00 102.00 9.51 51 0.46 BB/ 3HepreTMka
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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
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  22.09.11 20.12.12 16.0 92.00 1.00 2595 91.46 92.50 16.48 2.36 1.06 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 57.0 100.32 99.85 100.80 7.63 3.98 2.84 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 8.7 99.38 98.00 100.75 8.80 3.79 0.64 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.7 101.10 100.00 102.20 7.34 4.07 1.60 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 19 100.18 100.00 100.35 6.68 2.57 0.15 11BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 15.0 100.20 98.00 102.40 9.13 2.50 0.68 1IBB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.1 101.35 101.00 101.70 7.90 2.15 1.59 MyHULMNANbHbI
KanyxO6n-2 1300 R 26.11.37 29.08.11 0.0 BB-// MyHULMNanbHbIi
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 15.3 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 22.2 101.80 99.00 104.60 8.78 245 1.14 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820 241111 19.05.16 57.5 | 102.00 101.70 102.30 7.85 2.00 3.35 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 85 101.58 101.00 102.15 6.93 4.76 0.52 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.3 101.50 98.00 105.00 9.13 243 1.68 BB-// MyHULaNanbHbIi
KOMM 78 06 1000 R 8.000 23.11.11 22.11.13 272 99.00 BB/Ba2/ MyHUALMNAMNbHbIRA
KOMM 88 06 1000 R 750 04.09.11 03.12.15! 51.9 BB/Ba2/ MyHULMNanbHbIi
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 38.2 100.00 99.00 101.00 7.46 3.89 2.21 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 14.6 103.25 250 102.75 103.25 6.36 2.63 0.70 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.8 110.25 107.00 113.50 8.38 543 2.55 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 35.2 99.65 98.01 101.29 7.60 4.05 2.45 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.5 98.88 98.25 99.50 7.72 4.06 311 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 101 102.00 50 100 97.01 5.56 3.93 0.77 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 131.3 | 91.25 1.15 4 90.15 91.25 8.12 4.40 6.85 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop49-06 25000 R 8.00 141211 14.06.17 70.5 97.50 150 96.71 97.50 7.85 411 4.39 BBB/Baa1/BBB | MyHULmnanbHbii
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 37 10112+ 022 100.85 101.40 4.25 3.97 0.29 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 245 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 124 101.52 101.30 101.74 6.05 3.97 0.91 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.7 96.59 10 000 94.03 99.15 8.12 4.18 3.85 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 21.5 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 33.8 115.35 56 904 115.25 115.60 7.02 3.06 218 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 27.8 119.15 30 118.75 119.15 6.11 3.7 1.84 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop66-06 110000 R 875 23.11.11 23.11.18 88.1 105.28 100.50 110.05 8.08 2.10 5.07 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.o6n.78 16 000 R 8.00 19.10.11 16.04.14 320 | 10020 = 0.71 150 99.15 100.00 8.06 3.98 218 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 21.7 | 101.36 | 066 100.74 101.99 7.88 4.43 1.03 /B1/oTo3BaH MyHULMNANbHbI
Moc.06n.98 33000 R 18.00/ 27.09.11 15.03.12 6.6 103.11 /B1/oT03BaH MyHULMNanbHbIi
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 1.7 100.65 100.30 101.00 3.08 3.82 0.14 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 149 | 100.80 2200 100.00 100.80 6.76 3.94 0.66 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 09.11.11 09.11.11 24 100.25 18 000 100.00 100.49 5.02 1.54 0.19 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 4.7 102.77 2 102.65 102.84 4.75 2.89 0.36 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 19.2 110.25 1 109.00 110.19 5.29 2.7 1.37 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 13.8 106.17 |+ 0.02 2 105.90 106.55 5.78 2.65 1.01 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 362 | 114.15 20101 114.20 114.50 6.79 524 | 245 BBB/Baa1/BBB | roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 1.0 10040 = 0.06 672 642 100.34 100.47 4.96 4.97 0.08 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.5 | 104.00 1811 103.90 103.97 6.82 3.88 2.69 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 171 101.60 = 0.05 84 960 101.60 101.63 6.03 3.51 1.28 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 113 101.20 10779 101.00 101.20 5.57 3.38 0.86 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 472 99.00 0.00 2 99.00 99.53 7.31 3.47 3.21 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 30.9 101.25 = 0.10 30002 101.24 101.25 6.66 4.59 213 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.5 | 100.15 | 0.23 3 100.15 100.25 744 3.66 3.55 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 176 101.05 ' 0.05 3 101.05 101.18 6.02 3.31 1.32 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 071211 03.06.15 458 99.60 0.08 80 000 99.56 99.62 7.24 3.64 3.10 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 144 100.00 343 100.00 100.75 5.98 6.00 1.06 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 10.6 100.50 1 100.45 100.65 5.62 151 0.80 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 229 1753 439 100.45 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 40.2 113.00 2 113.15 113.50 6.95 247 2.61 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 60.0 97.95 903 97.85 97.95 7.54 3.51 3.94 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.7 98.95 0.10 15002 98.95 99.08 7.85 3.78 4.74 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 117.2 1 98.70 0.45 1 98.70 99.32 7.94 4.14 6.29 BBB/Baa1/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.5 98.95 0.25 83183 98.95 99.03 7.77 4.02 4.39 roc. Gymaru
003 46002 46500 R 8.000 08.02.12 08.08.12 115 | 101.88 200 000 101.60 102.15 5.28 3.92 0.65 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.09.11 29.08.18 85.2 96.44 456 698 95.55 97.33 7.83 3.62 4.90 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 60.0 96.50 1.40 8819 96.50 99.50 7.64 1.81 3.57 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 1247 = 93,50 14627 589 93.00 94.00 8.13 213 6.15 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 92.0 3781000 74.10 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2976 | 88.05 8269 046 87.10 89.00 8.20 4.06 10.37 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.5 89.10 9210 841 88.25 89.94 7.84 3.36 4.99 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 39.5 | 101.60 101.35 101.85 7.37 4.32 2.09 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.0 99.00 0.20 755 003 99.00 100.80 8.06 1.89 2.77 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 9.9 100.12 99.00 101.25 6.99 1.74 0.73 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 28.1 102.25 101.80 102.70 7.06 227 0.87 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 11.11.11 10.05.13 20.7 111.50 110.00 113.00 7.94 3.35 1.42 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 514 | 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 19.7 100.88 16 100.05 101.00 7.06 1.96 0.78 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00 26.12.11 26.12.11 4.0 100.20 15 880 100.20 100.50 6.42 3.50 0.31 //BB- MyHUL@NanbHbIi
Tomck.06-5 1400 R 700 171211 171212 15.9 100.60 100.40 100.80 6.43 3.49 0.88 1/BB- MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 274 103.20 100.00 106.40 9.48 3.18 1.06 1/BB- MyHULananbHbIi
YomypTus-2 1500 R 840 17.01.12 15.07.12 10.7 10146 = 0.16 100.81 102.10 6.76 417 0.80 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.6 | 101.95 101.75 102.15 8.07 4.30 2.79 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 23.11.11 25.08.13 24.2 100.62 99.00 102.25 7.99 2.03 1.34 MyHULMNANbHbIA
Yysawwms-06 1000 R 724  18.10.11 17.04.12 7.7 100.95 100.70 101.20 5.83 1.79 0.59 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 215 /Ba2/ MyHULMNANbHbI
Yysawms-08 1000 R 8.000 14.09.11 15.06.14 34.0 100.82 100.00 101.65 7.48 1.98 2.33 MyHULMNANbHbIA
AkyT-07 06 2500 R 780  20.10.11 17.04.14 32.1 100.65 99.50 101.80 7.66 1.93 1.76 BB//BB- MyHULMNanbHbI

Akyt-09 06 2000 R 975  22.09.11 19.09.13 251 | 103.62 103.25 104.00 7.20 2.35 1.22 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 30.08.11

d‘b YPANACUIB | K3rUTAN

PbIHOK pyGneBbix o6nurauunmn
Para Mecsues no ToproBblit
Kynow, Diop, Peitunr
Boinyck OGbeM, MIH Liena obbem, Wt CexTop
% KynoHa = ochepThbl otpT | noraw (ocH.+PNC) ner Fimis
FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
FAkyT-35003 2500 R 795 201111 575 | 100.86 322 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 209 = 101.50 1.29 BB-// ]
320 | 100.65 2.01 BB-// MyHULMNanbHbIi

Ap06n-34010 3000 R 8.00 18.10.11




Fixed Income Daily 30.08.11
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 03.12.12 154 | 10644 = 0.01 491 4.82 1.16 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 10.0 | 101.94 5.74 4.02 0.78 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 222 | 106.75 5.30 433 1.65 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 432 | 102.44 7.21 3.90 2.96 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 60 | 668 | 9950 & 0.00 9.72 434 0.46 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 740 | 100.05 7.86 3.94 4.60 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 17.7 | 9647 7.36 4.02 6.49 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 430 | 10427 | 034 8.45 474 2.83 BI/B+ chlipbe
Alrosa-14 500 § 888  17.11.11 17.11.14 392 | 111.66 491 3.97 2.76 BB-/Ba3/BB- [
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.8 | 105.28 6.96 3.68 6.43 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 719 /Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 208 | 103.03 5.44 3.56 1.56 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 51.6 = 97.23 8.28 3.86 349 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 430 | 102.0C 6.06 3.28 3.02 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.4 = 97.00 7.46 3.51 4.54 BBB-/Ba2/ GaHkm
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 21.0 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 376 | 107.13 4.86 344 268 BBB/A3/BBB BaHku
Eurochem12 300 § 788  21.09.11 21.09.12 13.0 | 101.48 6.41 3.88 0.97 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 81.1 95.64 7.59 3.53 5.12 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 201 | 106.14 4.95 4.18 1.50 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 511 | 104.94 6.87 3.93 345 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 81.0 | 110.17 7.53 4.31 4.84 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 156 | 101.71 3.14 448 1.22 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 14.8 | 100.48 249 144 1.18 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 18.3 | 109.86 2.89 4.38 1.36 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 265 | 105.58 3.80 6.23 1.96 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 231 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 19.7 | 107.06 2.84 343 1.50 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 234 | 108.33 3.00 347 1.79 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 304 | 103.39 3.54 4.86 2.31 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 356 | 111.72 3.95 3.72 261 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 386 | 104.26 3.86 5.14 2.83 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 45.7 | 105.34 4.25 5.58 3.37 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 418 | 111.81 2.19 7.21 2.99 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.8 | 104.18 4.01 244 3.76 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 63.7 | 108.35 4.40 2.87 4.41 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 67.7 | 101.76 4.71 5.05 4.77 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 752 | 103.35 4.74 5.26 5.08 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 78.7 | 107.91 5.06 6.12 5.20 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.6 | 117.48 5.01 347 5.10 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231011 23.0412 230419 80 | 931 | 12497 3.70 0.72 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.6 | 109.58 3.98 3.29 2,94 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 128.1 | 107.63 5.54 3.02 747 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 320 | 2759 127.28 3.39 243 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 316.1 | 110.30 6.46 330 | 1220 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 223 | 106.74 4.07 3.72 1.69 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 40.1 | 102.57 5.38 3.05 2.92 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 495 | 10275 5.73 3.16 345 /Baa3/BB+ GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 57.1 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 231 | 10334 | 0.13 3.78 272 1.78 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 31.1 | 100.14 6.94 3.50 2.23 BB/Ba3/B+ GaHkun
11B-13 200 § 11.00  15.02.12 15.02.13 179 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 58.7 = 97.88 8.29 3.96 3.88 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 241 CCC/ID Xumust
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 51.1 | 108.00 104.60 = 22.57 0.71 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 388 | 108.09 3.66 2.95 2.84 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 70.3 | 107.18 491 2.96 478 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.7 | 109.38 5.79 3.31 6.10 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 112.0 | 101.44 5.92 3.02 6.85 cbipbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1312 | 104.33 6.10 3.19 7.59 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 552 | 97.74 | 0.00 11.02 5.31 3.36 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 596 | 96.39 7.39 3.37 4.08 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 15 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 626 | 101.10 4.76 5.01 4.36 BBB/Baa1/BBB | MyHMUMnamnbHbii
MTS-12 400 $ 800  28.01.12 28.01.12 5.1 101.75 3.69 3.93 0.41 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 107.3 | 108.00 6.80 3.99 6.38 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.8 | 10240 | 0.02 -1.41 3.91 0.47 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.5 B+/Ba3/ XuMms
NMTP-12 300 § 700 17.11.11 17.06.12 87 | 10149 4.84 345 0.68 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 159 | 104.33 5.73 443 1.20 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 261 | 98.85 7.08 329 1.92 BB/Ba3/ BaHKm
NOMOS-15 350 § 875  21.10.11 21.10.15 50.5 | 102.66 7.98 4.26 3.34 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16) 2.0 | 626 | 100.50 & 0.13 6.02 4.85 0.14 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 540 | 102.05 4.81 261 3.90 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1149 | 103.71 6.08 3.18 6.97 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 1.7 100.50 = 0.00 5.08 4.35 0.14 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.9 102.50 6.07 4.70 0.69 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 229 | 107.89 6.22 4.98 1.68 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 323 | 97.28 7.34 3.17 2.35 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 456 | 11360 | 0.02 8.43 5.61 293 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 592 | 109.34 = 0.13 8.84 5.14 3.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 782 | 107.11 11.94 5.84 4.30 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 7.50 221111 22.05.12 8.9 101.26 5.70 3.70 0.69 /B1/B+ Cblpbe
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Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.6 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 194 B/B3/B GaHKu
Rosbank-12 130§ 9.00  01.01.12 01.07.12 102 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 8.2 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 209 | 105.50 3.82 3.40 1.58 BBB/Baa1/ GaHKm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 194 | 100.85 = 0.07 712 3.73 142 BBB/Baa1/ GaHkm
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 29.0 | 106.22 4.34 3.35 247 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 339 | 11179 4.44 4.03 244 BBB/Baa1/ BaHKm
Rosselkhozbank-16 500 $ 6.97| 210911 21.09.11 21.09.16 1.0 61.7 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 554 | 10246 @ 0.12 8.04 4.24 3.58 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.5 | 105.48 5.18 2.99 471 BBB/Baa1/ GaHkm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 822 | 113.32 5.37 342 5.25 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1189 | 98.27 6.24 3.05 7.18 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.7 = 1004¢ = 0.04 7.87 3.93 3.28 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 446 | 10265 | 0.02 2.86 177 3.38 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 840 | 14433 133 3.67 3.81 5.23 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 795 | 10437 | 0.3 7.00 3.76 491 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.5 | 105.28 4.26 238 6.93 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 204.8 | 176.60 8750 5.64 3.61 9.10 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2263 11880 | 0.13 37971731 422 3.16 5.40 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 52.3 | 9749 9.60 4.55 343 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 64.0 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 68.1 | 104.48 4.82 275 4.66 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2383 | 100.36 | 0.19 7.59 3.73 9.82 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 26 | 101.02 | 0.02 1.00 2.94 0.21 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 208 | 106.96 = 0.07 230 3.03 1.60 BBB/Baa1/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 224 | 107.22 | 0.02 243 3.02 173 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.0 | 100.38 3.34 3.49 2.96 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 469 | 105.14 4.04 262 344 BBB/Baa1/ BaHKu
Sberbank-17 1000 § 540  24.09.11 24.09.17 739 | 10181 5.05 265 5.02 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 119.3 | 97.47 6.05 293 7.30 GaHkun
Severstal-13 1250 § 9.75  29.01.12 29.07.13 233 | 10858 | 0.00 5.00 449 1.74 BB-/Ba2/BB cblpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 321 | 108.95 5.55 4.24 2.28 BB-/Ba2/BB chlpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.8 = 96.88 7.01 3.23 4.12 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 75.0 = 97.86 | 0.01 713 342 4.84 BB-/Ba2/BB chlpbe
SINEK-15 250 § 770 03.02.12 03.08.15 478 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 750 | 97.68 5.83 275 5.07 BBB-/Baa2/BBB- | tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 322 9859 12.12 5.83 213 GaHKu
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.1 96.79 8.41 4.00 4.91 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 129 | 10217 | 0.03 4.01 3.00 1.00 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 18.7 | 106.49 3.15 3.52 142 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 418 | 107.1€ 3.99 2.92 3.07 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 595 | 111.83 476 3.35 410 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.7 | 107.50 5.06 3.08 453 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 796 | 113.58 5.38 347 503 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.6 | 109.64 5.79 3.31 6.34 | BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 7 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 104 | 10297 245 2.96 0.80 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 104 | 101.70 3.28 2,64 0.80 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 236 | 109.27 2.76 3.52 1.81 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 306 | 104.98 3.58 2.70 228 /Baa1/BBB chipbe
Transneft-18 1050 § 870/ 07.02.12 07.08.18 845 | 12251 4.84 3.55 5.37 /Baa1/BBB Cbipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 41 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 26 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 215 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 544 | 100.24 3.65 3.74 4.05 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 759 | 101.28 5.21 2,69 5.16 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.9 | 106.95 5.88 3.23 6.60 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1733 | 102.17 6.56 3.33 8.94 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 $ 838  22.10.11 22.10.11 18 /Ba3/BB- Tenexkom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 203 | 105.84 4.69 3.96 1.52 /Ba3/BB- Ternexom
Vimpelcom-14 200§ 425 29.09.11 29.06.14 345 /Ba3/BB- Tenexkom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 576 | 104.04 = 0.03 7.22 3.96 381 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 539 | 97.78 | 0.11 7.08 3.32 3.76 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 67.0 | 9474 7.43 4.44 451 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 81.2 | 106.72 7.81 428 4.87 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1148 | 96.73 8.25 4.00 6.50 /Ba3/BB- Ternekom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 1279 | 93.34 847 5.40 6.95 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 71.0 B2/ GaHku
VTB N-W-15 400 § 6.20  29.09.11 29.09.15 497 | 98.00 | 0.02 6.77 3.16 3.46 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 15 | 100.69 1.66 3.72 0.12 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 143 | 103.74 = 0.01 331 3.18 1.10 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 15.2 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 239 | 10164 0.4 3.10 3.94 1.90 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 418 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.11 04.03.15 428 | 103.98 5.21 3.1 3.03 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 544 | 100.60 4.05 422 3.99 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 21.0 | 822 & 104.88 3.95 3.28 1.62 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 79.0 | 100.88 6.15 3.13 5.26 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1.1 | 99.63 6.60 329 6.62 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 47.0 | 290.3 = 102.44 5.53 3.05 3.36 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 § 513/ 27.05.12 27.05.16 578 | 98.75 5.35 5.19 4.16 BBB//BBB (bMHaHCbI
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