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PyGneBble BbiMyckn

WU3meHenue, 6.0.

YTM, % 3Hay. 3afieH. 3aMec. YTD
0?346020 8.0 (1) 12 8
la3npom-11 6.6 (37) 36 (101)
BbimMnen kom-6/7 85 1 84 5
CblprBble PbIHKUN
W3meHenune, %
3Hay. 3apeH. 3aMec. YTD
3onoto, $/yHuns 1825.7 (0.5) 12.8 285
Urals, $/6app. 114.8 0.3 0.7) 245
S&P MeTannbl, MHA. 1904.0 1.3 4.8) (4.4)
S&P C/x npog., uHA. 853.6 0.2) 8.6 33
AEHE)KHbII?l PbIHOK
WU3meHenne
RUB mnpga. 3Hay. 3ajeH. 3aMmec. YTD
REPO in CBR 1.2 (15.2) (0.9) 125566
Corr Accounts 618.6 37.6 (21.6) (376.1)
Deposits in CBR 179.5 419 (3.4) (453.7)
W3meHeHue, 6.0.
NDF 1Y, % 6.65 130 207 174
MOSPrime ON, % 4.32 (67) (34) 257
WU3meHenue, %
USDRUB 28.83 0.3) 37 (5.6)
NHpekcbl
W3meHeHue, 6.0.
6.n. 3HayY. 3afeH. 3amec. YTD
Russia 30 - UST 10 184.0 (18) 48 31
EMBI + Spread 367.0 69.2 78.5
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CTPATEIrMA

BHELLHWIA PbIHOK

CerofiHsa NoTOK BaXKHbIX 3KOHOMUYECKNX HOBOCTEN DYAET He MeHee MHTEHCMBHbBIM, YeM BYepa. Yno-
MsIHEM B MepBYlO odepefdb WMHAEKC AeNOoBOM aKTMBHOCTU B obpabatbiBatollemM cektope CLUA (ISM
Manufacturingy 1N TPAAMLMOHHbIE AAHHbIE MO PbIHKY TPyAa. POCT Ha NaoLwaaKax npoLOMXMACS, eB-
poboHabl He noaBenun. AreHTcTBo S&P nMoaTBepAunio cyBepeHHble perTuHr PP Ha yposHe «BBB»
C NporHo3oM «CTabusibHbINY. cp. 2

BHYTPEHHUV PbIHOK

He nckntoveHo, 4To Mo UToram HbiHellHero rofa boaxeT 6yaet 6e3anbULMTHBIM, 3asBUI BYEpa MUHUCTP
prHaHcoB Anekcen KyapuH. BeposTHOCTb 3TOro AeMCTBUTENBHO BbICOKA, HO MOKa Mbl MOATBEPXKAAEM
CBOW MPOrHO3, COrMacHO KOTOpoMy AednumT broaxeTa coctaBut 0,9% BBIM, 4ncTbin poct cermeHTa OD3 —
700 mnpa pyd. PocT Ha pbiHKe rocbymMar mpoAoNKuICcsa 1 Obln BeCbMa yBepPeHHbIM. cTp. 2

Crasku MBK BYepa ynanu srepBble 3a Hefienio Ha hoHe pacTyLlen NUKBUAHOCTU. Mbl OXu1aaeM, YTo
3TV TeHAEHLMN B ONvixKariLlee Bpems OCTaHyTCs B CUNe. cTp. 4

Bo 2 n/r Mbl oxngaem ycKOpeHus pocTa MHBECTULMOHHOM aKTUBHOCTW, HO ee BANaf AMHaMKMKa B
nepBble YeTblipe MecsLa roga BKyne ¢ pUckoM TOPMOXKeHUst 3koHoMumkK B CLLIA 1 EBpone nobysxpatot
HaC NOHW3UTb TEKYLLMA NPOrHO3 POCTa NHBECTULMI B OCHOBHOM KanmTan no utoram 2011 r.c 10%
005,6%. cp. 5

NYKOVAN (BBB- /BAA2 /BBB-)

JIYKOWJ1 npencrasun B LeNoM cunbHble pesynbTtatel 2 kB. M 1 n/r 2011 1, KOTOpble OKa3anu1cb Bbllle
HaLLKX NporHo3oB. Beipyyka B 1 kB. 2011 1. Beipocna Ha 18% 3a kBapTan 1 Ha 35% rog Kk rogy no 34,9
MIpA [0, B TO Bpems Kak B 1 n/r nokasatesib yBenn4nnca Ha 30% rof K rofy 1o 64,5 mMnpg, Ao,
OtHoLweHwne Yuctbin gonr/EBITDA onyctunocs Ao yposHs 0,3 no cpasHerwio ¢ 0,5 no ntoram 2010 r.
Hawnbonee MHTEepecHb! ANIMHHBIE eBPODOHALI KOMMaHWUK, 1 ocobeHHo Lukoil'19 1 ‘20. .............. cp. 6

MpromcBsA3bEAHK (BA2 /BB-)

MpoMcBs3bbaHK onybnukoBan pe3ynbtathl 3a 1 n/r no MCDO, KoTopble Mbl PacLieHNBaEM YMEPEHHO
NONOXNTEeNbHO. Bo 2 KB. BGaHKy y[anocb HEMHOMO YBENNYUTL YMCTYIO MPOLEHTHYIO MapxXy, YTO Ha
oHe pocTa KpeguTHOrO MopTMhens Mo3BOMMAO HAPACTUTL MPOLEHTHbIN foxod. Kpome toro, MCh
BCEpbEe3 Havan pacyumLLaTh BanaHc oT HepaboTatoLMX KPeLUTOB Oe3 yBeNMYeHMs TEMMOB OTYUCTIEHNS
B pe3epBbl. OAHaKO MONOXMUTENbHbIN 3(hPEKT OT POCTa MPOLIEHTHBIX 1 KOMUCCUOHHBIX [OXOA0B MOJ-
HOCTbIO ObIn «CbefeH» BbIPOCLUMMU eLLe DorbLe onepauMoHHbIMIU PaCXOAAMN. cTp. 6

NHTErPA (NR)

HedTecepBuncHas koMnaHus «/HTerpa» otymTanacb 3a 1 n/r 2011 r. Pe3ynbTaThbl 0kasanuch cabble,
HeCKOJIbKO HMXE HaLUKMX MPOrHo30B. Bbipyyka Bo3pocna Ha 9% rof k rogy 0o 457 MiaH Jonn., npm
sToM EBITDA cHu3unacek Ha 10% no 56 mnH gonn. Ha Haw B3rnag, Bbinyck NHTerpa ®urHaHc 02 ma-
Bale Tl o) 1= L= (YT TSRS crp. 7

RUSSIAN INFORMER

HoBocT™ M KOMMEHTapuu, OTHOCSILLMECH K PbIHKY aKkLuii, CM. B HalleM eXeOHEeBHOM M3JaHuu
Russian Informer.

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

Bnepeau elle OAVH HacbIWEHHbIN AeHb. CerofHs noTok BaXHbIX 3KOHOMUYECKMX HOBOCTEN BYAET He MeHee MHTEHCUBHbBIM,
4yeM BYepa. YNOMSHEM Mpexne BCero HepefnbHble AaHHble O pbiHke Tpyda CLLUA — oxupaetca, 4To 4mcno obpalleHni 3a
nocobusamun no HespaboTuLie 3a HefleMto CHU3MNOCh Ha 7 Thic. Kpome Toro, ByaeT onybnvkoBaH MHAEKC AeNoBOV akKTUBHOCTM B
obpabatbiBatoLiem cektope (ISM Manufacturing), KOTOPbIN ABASETCA ONEPEXAIOLWMM SKOHOMUYECKUM MHAMKAaTOPOM M, Kak
TakoBOW, 0ObIYHO OKa3blBaeT DOIbLUOE BANSHWE Ha PbIHOK. BYepa pocT MUPOBLIX MHAEKCOB MPOLOMKMUICS — ONTUMUCTUHECKUIA
HacTpoW, CNOXMBLUMIACA nocne nybavkaumm npotokona MPC, He NOKMHYN pbIHKW. HagexXabl Ha HOBbIW NakeT MOMOLLM NpUAaloT
1N BedyWMM POHAO0BLIM MHAeKCaM. Cbirpana nosIoXUTENbHYIO POfib U CTaTUCTKKA, B YACTHOCTU AaHHble O MPOMbILLIEHHbIX
3aKaszax, 0ObeMm KOTOpbIX MPEBbICUA OXMAaHWA. Byepa eBpomenickuMe pbiHKW BblpoCin Oonee 4Hem Ha 2%, Takxke
BOOZYyLUEB/EHHble Nybnukaumen npotokona ®PC. OpHako EBpone He cneflyeT 3abbiBaTb O CBOWMX [OArOBbIX Mpobnemax: B
nocnefHVe HeCckKombKO AHel poCT LOXOAHOCTU rpedeckmx rocbymar BO30OHOBUACA, U Mbl He UCKIIOHaeM, YTO B Gnuxaniuee
BPEMS HOBOCTU C eBPOMenckon nepudepnn LOCTaBAT PblHKaM HeMano HenpUATHOCTEN. B ycnoBmAx pocTa MMPOBbIX PbIHKOB
LLOXOLHOCTb AeCATUNETHNX Ka3Hayecknx obnmraumin CLUA 3a BYepaLLIHIOn TOProByto ceccuio nofHanack Ha 4 6.n. go 2,22%.

MopTBepXaeHMe penTUHra nopaepano poct. Buepa cnpen MHOMKATUBHOIO CyBEpPeHHOro Bbinycka Russia’30 k 10UST
Cy3mncs cpasy Ha 14 6.n., o 184 6.1., ueHa poccninckoro beH4mapka Bolpocna eule Ha 59 6.n. 0o 119,8 % oT HoMuHana. Poct
B POCCUCKMX eBpOoDOHAAX MPOOOIIXKMACSH, TeM Oornee 4To Mpulna MpusTHas HOBOCTb M3 S&P. AreHTCTBO MOATBEPAMIO
CyBepeHHble KpeaUTHble PerTUHIM Poccuinckon MDefepaumu, AOAFOCPOYHbIN 1 KPAaTKOCPOUHbBIN PEUTUHIM No 0bs3aTenscTBaM B
WMHOCTPaHHOW BantoTe — Ha ypoBHe «BBB», mporHo3 — «CTabunbHbin». MNoatBepXaeHne perTUHIOB, KOHEYHO Xe, He CTano
OonbLUMM CIOPNPK30M, HO 3T, Be3yCNOBHO, OTPaaHbIN (akT. BMecTe ¢ TeM OTMETUM, YTO A0 KpU3nca, paspasmsLuerocs B 2008 1.,
CYBEPEHHbIN PEUTUHI MO BEPCUN areHTCTBa Obin «BBB+», 1 Mbl CHUTaeM, YTO MO Mepe BOCCTAHOBNIEHWS SKOHOMMKM, KOTOPOE
CTaHeT BO3MOXHbIM B OTCYTCTBME POCTa BHELLHMX PUCKOB, Y POCCMM eCTb BCe LaHChl BepHYTb cebe CBOV NpelblayLUniA PEUTUHT.
Buepa B Oymarax CyBepeHHOro CermeHTa, CTaBLUEro OLHWUM M3 NIMAEPOB PbiHKa, POCT COCTaBWA B cpeaHeM 50 6.n.. EBpoboHabI
asnpoMa nomHAnUCh B LEeHe B cpedHeM Ha 45 6.n., Bbinyckn JIYKOMSa nogopoxanu B cpeaHem elte Ha 40 6.m. (Buepa
KOMTMaHWs OT4MTaNach 3a 2 KB. (CM. pasBepHyTbIi KOMMEHTapUin Hxke), Bymarn THK-BP — Ha 18 6.n., HOBAT2Ka — Ha 40 6.1.
Bbinycku BeiMnenikoma BHOBb OTBOEBbIBAIM CAAHHbIE MO3ULMW 1 MOLOPOXANU B cpefHeM elle Ha 50 6.m. bymaru metannypros
Takxe noapocnu, espoboHabl Ceepctann npubasunu B cpenHem eue 80 6.n., EBpasza — 45 6.n. Poct B obnuraumsx
DaHKOBCKOro CeKTopa NPoLOSIXMUICA U cocTaBun B cpefiHeM 30-40 6.n. CerofHs yTpOM KOTUPOBKM Ha pbiHKax A3un UOYT BBEPX,
LLOMOJHUTENbHYIO NOAAEPXKKY MM OKasanu LaHHble O AenOoBOV akTMBHOCTM B obpabatbiBaioliem cektope Kutas (MHgekc PMI).
DOblovepchbl Ha aMeprKaHcke POHAOBbIE MHAEKCHI HAXOAATCA B 3ef1eHOM 30He. Mbl 0XXMAAEM pocTa KOTUPOBOK MPU OTKPbLITAN
Topros B Poccunm.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

KynpuH 3aroBopun o 6espeduumtHoM GlogxkeTe. He MCKIIOYEHO, YTO MO MTOraM Tekyllero rofa OlaXeT oKaxercs
c6anaHCMpPOBaHHbIM U TeKYLLMIA OPULMANBHBIA NMPOrHO3 ByAeT NepecMOTPeH B CTOPOHY MOBLILLEHWS, 3afBUIT BYEPA MUHAUCTP
uHaHcoB PO Anekcert KyopuH. HegaBHO hMHAHCOBbIE BMACTM FOBOPWUIM O TOM, HTO 0e3aMdUUUTHBIN BIoOXKEeT BO3MOXEH He
paHbLie 2014 r., 1 TO NpW yCIOBUM, HTO LieHa HedTV OyLeT KoTMpoBaTbca He Huxe 100 ponn./6app. HanomHWM, 4TO coBCem
HelaBHO OMLMaNbHbIN NPOrHO3 yxKe Dbl NepecMOoTPeH: paHee NPOrHo3 feduumnta dlogxeTta coctasnsan 3,6% BBIT, Tenepb xe
- 1,3% BBIl. bnarogaps BbICOKMM LieHaM Ha HedTb OuMHaMuKa Otogxeta PP okaszanacb B HbiHellHeM rofy 6Gonee 4em
NO3UTMBHOW: NO UTOraM 7 MecaueB NpPoduUUT cocTasun 722 mnpg pyd. nunn 2,5% BBIM, 1 Mbl He COMHEBaeMCs, YTO aBrycTt
TakxXe 03HaMeHyeTCa Hennoxum npoduumTomM. Kpome toro, MMHMUH akTUBHO NPMBIEKAeT 3aMMCTBOBAHMA: Ha BHELLHEM PbiHKe
nx obwmm obbem Mo utoram 8 MecaueB coctaBun 90 Mapa pyb., Ha BHyTpeHHem — 702 mnpa py6. Takum obpasom, y
(DMHAHCOBOro BEAOMCTBA HaKOM/IEH BECbMA COMNMAHBIV 3amnac NMKBUAHOCTY, 3@ CHET HYEro OHO MOMONHSAET IMKBUAHOCTL OaHKOB,
pa3meLllas 4acTb CPeACTB Ha Ux genosutax. C yyeToM Hbonee OnaronpusTHOM DIOAXKETHOM KapTWHBI MiaHbl MO 3aMMCTBOBAHUSM,
ckopee Bcero, OyayT nepecMoTPeHbl B CTOPOHY MOHWXEHUs (Cerdac nnaHMpyeTcs 3aHaTb «4UCTbIMMY» nopsaka 1,3 TpaH py6.).
MepBbIN War B HanpaBfeHUM COKPaLLEeHUs 3aMMCTBOBaHNI y>Ke COeNaH: Ha ayKLMOoHe criefyiollen Hefenn OyaeT npeasioXeHo
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O®3 Ha 15 Mnpa pyb. BMeCTo 3annaHupoBaHHOro paHee obbeMa 35 Mnpa pyb. Moka Mbl HE MeHsieM CBOW MPOrHO3, COMlacHO
KOTOPOMY YMCTbI 06BbEM MpUBRIEYEHUI COCTaBUT nopsaka 700 mnpa pyb., a geduumnt Gioaxeta — 0,9% BBI1. OgHako, oH
BMOJIHE  BO3MOXHO, MOTpebyeT nepecMoTpa, MOCKOMbKY Halla oOueHKa Jeduumta  MOXeT oKaslaTbCs  CIIULLIKOM
NeCCUMMUCTUHECKOMN.

Ewe ogunH xopowmnn aeHb. [103UTUBHBIV TPeH, CHOPMUPOBABLLMICS B Havane Helenu, B4epa coxpaHuncs. PocT B cermeHTe
O®3 coctaBun B cpepHeM 23 0.M. Jnib OAMH BbIMYCK CTaf UCKoYeHMeM 13 obulero TpeHaa — necstunetHre OM3 26205,
KoTOpble nogeleBen Ha 85 6.M. 3aMeTUM, OAHAKO, YTO B Npedblaylive AHW 0bAuraumm Bbinycka nosib30BanuCh BbICOKUM
CMPOCOM, MO3TOMY He WCKOYEHO, YTO MHBECTOPbLI MoXenanu 3aukcMpoBaTh NpubbIb. JlngepaMm pocTa CTanu NatuneTHne
O3 46017, koTopble Nogopoxanu cpasy Ha 150 6.n. Hennoxo Bbirnsaenn n O®3 25071, nogHsBLUMeCs B LieHe Ha 50 6.1.,
O®3 26204 npubasunu 25 6.n., OP3 25078, OD3 25079 1 OD3 26202 —20 6.n. Kaxabli. Byepa ypoBeHb cBOOOAHON
NVKBMOHOCTM CTanl MOCTENEeHHO BOCCTaHaBNMBAaTbCA MOCe Meproda HanoroBbiX MnaTexew, W CerofHs Mpouecc pocta
NUKBUOHOCTW, BEPOSATHO, MPOAOIIKUTCHA, YTO MOMOXWUTENIbHO CKAXKeTC Ha TOproBow aktmHocTW. CerogHsa LB mnaHumpyet
MPOBECTU ayKLUMOH MO Aopa3MeLLeHmio KpaTkocpodHbix OBP obbemom 10 Mnpa pyb., oOHaKo y Hac HET yBEPEeHHOCTU, YTO
aYKLMOH COCTOUTCS.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

POCT NMKBUAHOCTN NPOAOIKUTCA

Buyepa ocTaTku Ha KopcyeTax KpemauTHbIX ydpexaeHun B LB yBenuumnuce Ha 30,4 mnpa pyO., Aeno3umtel 6aHkoB B LIB
cokpatunmce Ha 17,3 Mnpg py6. Takvm 00pasom, Ha obLLeM YPOBHE NIMKBUAHOCTW He OTPa3unCs Oaxe HETTO-OTTOK CPEACTB U3
BaHKoBCKoW cncTeMbl B MUHMUH B pazmMepe 19 mnpg py6. CraBku MBK cHU3MIMCL BNepBble 3a Hefesio, MHAMKATUBHas CTaBKa
MosPrime no ogHOAHEBHbIM KpeanTaM ynana Ha 67 6.n. Ao 4,32% Ha ¢oHe NoBblWeHWs YPOBHS NMKBUAHOCTU. B Gnnxarnwmve
OHW Mbl OXXMAaeM AanbHENLLIErO CHUXEHWUS OLHOLHEBHOM CTaBkn MosPrime fo ypoBHS HUXe 4% B CUiy poCTa IMKBULHOCTY.

Buepa coctoannchk ABa aykumoHa peno LIb obuwmm obbemom 1,2 mnpg pyo. npun cpenHen ctaBke 5,53 % rogosbix, 4To Ha 1 0.0.

Bbille, 4eM npn npenbioyuem pasmMeLlleHn BO BTOPHKK.

CoBoKynHble cpeacTBa 6aHKOB B LIB PO, mnppa, Kypc py6./nonn.
pyb6., 1 ogHOAHeBHas cTaBka MosPrime, % 1 ueHa bappens HedTn Brent, gonn.
LleHa HedbTv Brent, nonn./Gapp.(nes. Wk.)
CpepcTea 6aHkos B LI5 PO, mnpp.py6. (nes.wuk.) 130 - Kypc ponnapa CLUA, py6./sonn. (npa.. Luk.) r 273
OpHoaHeBHas cTaska MosPrime, % (npas.Luk.) 125 | 278
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UctouHukm: L6 PO WcroyHmku: Bloomberg, MMBE

PyGnb HakaHyHe yKpenuncs BCiief, 3a POCTOM MWPOBBIX LEH Ha HedTb, NpubaBMB 7 Komeek MpoTuB gomnnapa Ha MMBE u
21 konewrky NpoTVB eBpo Ao 28,86 pyb./monn. u 41,56 pyb./eBpo. B pesynbrate OMBanioTHas Kop3vHa nofellesena Ha 13
Koneek [0 34,57 py6. AsmaTckne GMp>KeBble MMOLLAAKKA CerofHs yTPOM TOPryloTCs B Mtoce, XOTs HedTb U ONyCTUNach HMXe
YPOBHSA MpeAblAyLWero 3akpbiTus, a AONAap YacTUYHO OTbIrpajn MoTepyM NPOTMB €BPO M B HACTOALMA MOMEHT TOPryetcs no
1,437 ponn./eBpo. C y4eTOM MepevucieHHbIx (akTopoB pybnb, BeposiTHO, OyaeT KOTMpOBaTbCs BOMM3U  OTMETKM
28,9 pyb./ponn., Torga Kak ypoBeHb 3aKpbITWS POCCUMCKOW BamioTbl ByfaeT onpeaensitbcs AaHHbIMU MakpO3KOHOMUYECKOM

cratmcTrkm 13 Esponel n CLUA.
JleoHup CnunyeHko, slipchenkola@uralsib.ru
HaTtanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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MAKPO3KOHOMMUKA

MoBbilLeHne Hanoros n oTpacdneBas NOJINTUKa rocygapcrea
GonbHO yaapwin no nHeeCctTuunam

UHBecTULMYN B OCHOBHOWM KanuTais: nepecMoTp rporHo3a B CTOPOHY CHUXKEHUSI

MporHo3 MHBeCTULMI B OCHOBHOM KanuTan no utoram 2011 r.

rnepecMoTpeH B CTOPOHY CHWXeHus. [locne  OLyTUMOro OTpacnu, 3acmKcMpoBaBLuMe Hanbornbluee
BOCCTaHOBNeHMs 06beMa MHBECTULMIA B OCHOBHOW KanuTtan 8o 2 n/r nageHne MHBecTULNIN
2010 r. ux OnHamuka B rnepsble YeTbipe Mecaua 2011 r. npuHecna NnHBECTNLMIM B OCHOBHOW KanuTan
CMOWHble  pa3oyapoBaHMa. BmMecTo noTeHumManbHO BO3MOXKHbIX B 1kB. 2011 1. B pasbuske no cekropam*
JBY3Ha4HbIX TEMNOB POCTa nokasatens 1 k8. 2011 r. ynan Ha 0,8% Mnpn py6. Tonkrony,%  [flons, %
MO CPaBHEHMIO C YPOBHEM FOAMYHON AaBHOCTU, @ BO 2 KB. BbIPOC, HO ~ 'PO3BOACTBO U pacnpeaeneHte o/a m (192) 4
H 4 12 74
[OCTaTO4HO CKPOMHO — Ha 4,9% rog K rofy. XoTa BO 2 N/r Mbl CAB/PKUMOCTE M yenyTA (125) :
. XK.p. TpaHcnopT 51 (12,2) 53
OXWAAEM YCKOPEHUA POCTa MHBECTULIMOHHOW aKTMBHOCTW, ee Banas
Hedprexumus 30 (15,3) 31
OMHaMurKa B nepsble 4eToblpe Mecsua 2011 1. BKyne C pUCKOM CrpouTenscreo 2 (33) 23
TOPMOXeHUs 3koHoMuKkM B CLUA 1 EBpore noby>kpatoT Hac MOHU3NUTb HeMeTann. MAHepansHbIe npoayKTsI 15 (232) 15
TeKyLMA NPOrHO3 POCTa MHBECTULMI B OCHOBHOW KanuTan no Utoram Xumust 13 (134) 14
2011 r.c10% po 5,6%. Bcero 957 19 100,0
* KpynHble 1 CpefiHVe NpeanpuaTtns NcroqHmnku: Poccrar

Bsanas auHamMunKa NHBeCTULUN B NepBble YeTbipe mecsitia 2011 r.
N pactywme puckm TOPMOXXEHUSA PasBUTbIX SKOHOMMUK
noGy>KaaloT HaC MOHU3UTb NPOrHO3 MHBECTULUI B OCHOBHOW KanuTtan Ha 2011 r. CneayeT nNpu3HaTh, 4TO pe3koe nafeHue
WNHBECTULMOHHOM akTmBHOCTM B 1 n/r 2011 r. cTano cneacTsnemM 3KOHOMMYECKOW MOMUTUKM MPaBUTENbCTBA: YBENMNYEHUS
OTYNCTIEHUA B (DOHIbI COLMANILHOTO CTPaXOBaHWs, TMOMbITOK OFPaHWYUTb POCT LeH Ha OeH3WMH WM HeonpedeneHHOCTU
OTHOCUTESIbHO MOBbILLEHNS perynnpyemblx Tapudos. Tem He MeHee ¢ Masf 2011 r. MHBECTULMOHHAA aKTUBHOCTb AMHAMWYHO
BOCCTaHaB/MBAETCA MNP MOALEPXKe LeH Ha HedTb, CYLLEeCTBEHHO BbIPOCWIMX B (heBpanie—anpene HbiHelWHero roga, obuero
BOCCTaHOBNEHWS SKOHOMMKM, MOTOPOM KOTOPOTO CIYXKMT BHYTPEHHWI CNPOC, M 3HAYUTENBHOIO yKpenneHus pybns B peanbHoOM
BbIpaXkeHWM, CroCOBCTBYIOLLETO CHMXEHMIO CTOMMOCT MHBECTULIMOHHOTO UMMOpPTa. Mbl CHUTaeM, HTO SKOHOMMKA CripaBmUniach C
LLIOKaMW, BbI3BaHHbIMW NOMUTUMKOW NpaBuTeNnbctBa B 1 kB., 1 BO 2 n/r 2011 r. MHBECTUUMM B OCHOBHOW KanuTan MOKaxyT
CYLLLECTBEHHBIN POCT, OfHAKO B CBETE PE3KOro nafeHus nx oobemMa B NepBble HeTbipe MecsiLia NPeXHUI NPOrHO3 MHBECTULMI MO
ntoram 2011 r., paBHbin 10%, He0DBXOAMMO NEPEeCMOTPETb B CTOPOHY CHUXeHUs — [0 5,6%. [pu 3TOM Mbl NPUHUMaeEM B
pacyeT pacTylime pUckM TOPMOXeHNs skoHoMKKM B CLUA n EBpone. MockonbKy Uy eBpOnenueB, 1y aMepuKaHLEB KpariHe
OrpaHNyeHHbl BO3MOXHOCTU NMPUMEHEHWST Mep 3KOHOMUYECKOW NMONUTUKN (BI0AXKETHO-HANOroBbIe CTUMYbI UCKITIOYEHbI B CUITY
OrPOMHbIX AOMrOBbIX NPOBAEM, a MHCTPYMEHTbI AEHEXHO-KPELUTHOW MOAUTMKM B Xode OopbObl C KPU3MCOM MPUMEHSNMCH
CIMLLIKOM MHTEHCMBHO), BMOJHE PeasibHa yrpo3a Toro, YTo B OivxKaniive rofsl 5KOHOMMKA Pa3BUTbIX CTpaH ByAeT pacTv KpanHe
HU3KMMW TeMnaMu. W Bce Xe B HaCTOALWMI MOMEHT Mbl OCTaBNseM B CUile Haw 0a3oBbi NporHo3 Ha 2012 r. 1 nocnegyiolime
rofbl, MOCKONbKY OQHOrO KBapTana HeraTueBHou ctatmctnkm B CLUA v EBpone HeocCTaTo4HO Ans POPMUPOBAHNS YyCTOMYMBOIO
TpeHOa. XOTA MOHWMXEeHWe MPOrHo3a WHBEeCTULMM B OCHOBHOW KamuTan He MOXEeT He CKa3aTbCs Ha MPOrHo3e OCHOBHbIX
MaKpPO3KOHOMMUYECKUX NHAMKATOPOB (BBI1, 00beM NPOMBbILLNIEHHOrO NPOU3BOACTBA MU UMMOPT), Ha OLIEHKY TEMMOB UX POCTa 3TO
NOBNUSET He3HA4YMTENbHO (M3MeHeHWe ByaeT COMoCTaBMMO MO pa3Mepy C MOrPEeLIHOCTAMY MPOrHO3MPOBaHWS). MprHMMas BO
BHVMMaHWe OnaronofyyHylo Makpo3KOHOMMYECKYIO CUTyaLMio B Poccum, Mbl OTKNagblBaeM NepecMoTp MakpO3IKOHOMMUYECKOro
NPOrHO3a Mo WMPOKOMY KPYry nokasaTenen Ha HeCKONbKO Hefesb, MOCKOMbKY CHMTaeM, YTO 3a 3TO BPeMs TeHAEHLMM MUPOBOM
3KOHOMUKN NposiBATCS HBonee YeTKo.

Anekcei lessaTos, devyatovae@uralsib.ru
Onbra CTepuHa, sterinaoa@uralsib.ru



GAR YPAACMIB | K3MUTAN

HOBOCTU SMUTEHTOB

JIVKOWJ (BBB-/Baa2/BBB-)

Bbicokme feHeXHble NOTOKN, AMTNHHbIE eBpoobnvraunmn npmenekaTenbHbl —
oTyeTHOCTb 3a 2 KB. M 1 n/r 2011 r. no US GAAP

Oxupaemoe cHuxeHue gobbiun. Buepa JTIYKOWJT npeacrasun B LENOM CUIbHbIE Pe3yNbTaThl 2 KB. 1 1 n/r 2011 r, kotopble
0Ka3anmch BblLLE HALUMX MPOrHO30B. Kak 1 0XMAanoch, fobbiba HedT KOMMaHWUM NMPOAOMKAET CHUXATLCS 13-3a MOCTENEHHOMO
NCTOLLEHNS MECTOPOXAEHNI 1 POCTa MX OOBOLHEHHOCTM — eCiin 3@ KBapTan Aobbida HedTH Bbipocna Ha 3%, TO rof K rofy ee
00beMbl cokpaTUInch Ha 6% [o 22,7 ThiC. T, @ MO UTOram nonyroams fobbida HedTv yMeHbluMnach Ha 5% 1o 45,6 Tbic. T. B
LLlensax CHVKEHWs TeMnoB nageHns aobelun JIYKOMST npoBoanT 0OCTaTo4HO aKTUBHYIO 3apyBexHyIo SKCNaHCUIO — KOMMaHMA yxe
LlaBHo paboTaeT B Wpake, a HepaBHO oObsBUNA O npoekTe B 3anagHon Adpuke. Cutyaums B HedTenepepaboTke BbIrNSANUT
HeCKOJbKO JyyLle — MPOW3BOACTBO BbIPOC/IO Ha 11% kBapTan K KBapTany, HO yMeHbLIMNOCh Ha 1% rof K rogy Ao 16,3 TbiC.
TOHH, a MO UTOraM BCEro NoNyroaus nokasatenb cHu3uncs Ha 1% po 30,8 Tbic. T.

(-]

ONuHHbIe eBpoobNUrauum no-npexHemMy CMOTPATCS BecbMa MpuBnekaTenbHo. 10 HallemMy MHeHWo, HanbonbLnn
uHTepec cpean obnuraumin JIYKOWIa npencrasnaioT AnuvHHble eBpoboHabl, ocobeHHo Lukoil’19 u ‘20, cnped KoTopbix K
JonnapoBbIM cBonam coctaensetr 360-370 6.n., B TO Bpems Kak ellle Mecsl, Ha3af oH He npesblwan 300 6.n. Kpome Toro, 3a
nocneaHee BpeMs yBENMYUNACh U NPeMUs K KPUBOW AONNapOoBbIX eBpoobnuraumi fasnpoma — [0 ypoBHsA okono 40 6.1., 4To,
Ha Hall B3rMNsf, CIMLWKOM MHOTO, Tak Kak 6onee Kopotkuve Bbinycku JTYKOMIa TopryioTcs npakTu4eck Ha OHOM YPOBHE C
OyMaramum razoBoro KoHLepHa.

TMonHbIN KOMMeHTapuii byaeT onybnvkoBaH B GnvixarLuee Bpems.

KOpui FronbaH, golbanyv@uralsib.ru

NMpomceazn6ank (Ba2/BB-)
YMEPEHHO MO3NTUBHAA OTYETHOCTb

Pesynbratei 3a 1 n/r no MC®O

MniocoB okasanocb 4yTb Gonblie. Byepa MpomceasbbaHk onybnukosan pesynstatel 3a 1 n/r no MCPO, koTopble Mbl
pacLUeHVBaeM YMEPEHHO MOMOXMTENbHO. Bo 2 kB. BaHKy y[anock HEMHOMO YBEMHUTL YUCTYIO NPOLEHTHYI0 Mapxy (YMIT), yTo
Ha (hOHe pocCTa KPeaMUTHOro NopTdens No3BOAMIO HapacTUTb NPOLEHTHbIM foxod. Kpome Toro, MCE Bcepbes Havan pacyumLiaTh
DanaHc oT HepaboTalWmMX KpeanToB 6e3 yBeNnnyYeHUs TEMMOB OTYUCTIEHNS B pe3epBbl. OLHAKO MOMOXMUTENbHbIN 3PheEKT oT
pocTa MPOLEHTHBIX WM KOMMUCCUMOHHBIX [OXOAOB MOMHOCTbIO Obin «CbefeH» BbIPOCWMMUK elle Oonblue onepaLyoHHbIMMU
pacxofamu, YTO NMPUBENO K HE3HAYMTENbHOMY CHUXEHMIO YNCTOM NPUObLINW OTHOCUTENbHO 1 KB. HECMOTPS Ha CoXpaHstoLLyoCs
HEeBbICOKOW [O0CTaTOYHOCTb KanwuTana, nosvumm nukemaHoct NCBh Mbl OLeHVBaeM Kak [OCTaTO4HO KOM@OPTHbIE C y4YeTOM
notpebHocTen DaHka Ha bnmxaniune 12 mec.

[.]

EcTb u3 yero BbIGpaTb. Hanbonee aktmeBHO obs3aTenbcTBa OaHka MpeAcTaBneHbl Ha BHEWHEM PbIHKE, HacTb M3 KOTOPbIX
BbIFNAOAT, HA HaLl B3rNsd, AOBOSbHO NpMBReKaTenbHo. B 4acTHOCTU, cybopanMHMpPOoBaHHbIM Bbinyck PROMBK 15 (YTM 8,6%)
TOPryeTcs C MONOXUTENbHBIM CMPEAOM K Takxke cybopamHmposaHHomy NOMOS "15 (YTM 7,9%). Cpeoum CTaplimx BbinyckoB
PROMBK 14 (YTM 7,3%) Toxe npennaraeT nonoxutensHbii cnpeg K HCFB “14 (YTM 6,9%). Ha pybnesom pbiHke KpuBas
MpomcBsizbOaHKa KaXeTcs HaM OLLEHeHHOM CrpaBeasnBo.

Mybnvkaumm no teme:

7 wioHst 2011 r.: MpomcBasbbaHk — [laBneHne Ha YTMM, pocT npubbIv NPU CHUXKEHNN CTOMMOCTM PUCKa 1N OnepaLMoHHbIX
pacxonos; Pesynbtatel 3a 1 k. 2011 .

http://www.uralsibcap.ru/products /download/110607_FI_PSB_1Q11%20results.pdf?docid=10787&lang=ru

TMonHbIN KOMMeHTapuii byaeT onybnvkoBaH B GnvixarLiee Bpems.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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Murerpa (NR)

Cna6ble puHaHcoBble nokasaTtenu 1n/r 2011 r., BbINycK HEMHTepeceH

CHMXeHne peHTabenbHOCTU 1 POCT JONTOBOW Harpy3ku. Byepa HedTecepBrcHas KoMnaHus «/HTerpa» otymtanacb 3a 1 n/r
2011 r. Pe3ynbTaThl Oka3anuce cnabble, HECKONBbKO HIXKE HallMX MPOrHo30B. Beipyyka Bo3pocna Ha 9% roa k rogy 8o 457 MnH
nonn., Ho EBITDA cokpaTtunacb Ha 10% 0o 56 MiH AonN., B CBA3K C Yem peHTabenbHocTb no EBITDA cHm3mnacb Ao 12% ¢ 15%
B 1n/r 2010 1. 1 17% B 2010 r. XOpOLINA MOMEHT — MONOXUTENIbHAsA YMCTas NPUObIIb 3@ AHBaPb—MIOHb Ha CyMmy 40 MAH
LLONN. MPOTUB YMCTOro yObiTKa B pazMepe 46 MiH LOM. rogoM paHee. CHUXEHMe nokasaTeneit CTano CliefcTBUEM O4eHb Crabbix
pe3ynbTaToB B OM3Hec-cermeHTax «bypeHne» 1 «Cercmopaseka». MoCKoNbKy AOAM OCTaNCA NPakTUyeckn Ha TOM Xe YPOBHE,
41O 1 B Havane 2011 r., okono 167 MAH Jonn., 4ONroBas Harpyska sblpocna o 1,5 B Tepmunax Lonr/EBITDA no cpaBHeHMIO €
1,382010 r. OfHOBPEMEHHO Ha (OHE 3HAYUTENBHOMO CHUXKEHWS 0ObeMa AEeHEXHbIX CPEACTB YACTBIV AONT yBENUUmUCs Ha 33%
00 146 MAH JOAN., 4TO MPMBENO K pOCTy OTHOLWeHMA YncTbiv gonr/EBITDA ¢ 0,8 B npowwnom rogy fo 1,3 noutoram 1 n/r 2011 r.

EAVHCTBEHHbIN BbIMYyCK KOMMNaHUU ManouHTepeceH. Cendac B 0OpaLLeHNN HaXOAUTCS TONbKO OfMH BbIMYyCK KOMMaHUK —
WNHTerpa @uHaHc 02 — ¢ noraweHnem B Hosbpe 2011 1. 1 Toprylowmnncs co cnpenom okono 360 6.n. k kpreot OD3. Beinyck
Mor Obl OblTb VHTEpeceH MHBeCTOpaM, CKIOHHBIX K PWUCKY, Tak Kak MnpeafiaraeT BecbMa MpUBMeKaTenbHyl0 AOXOLHOCTb B
HedTerazoBom cerMmeHte. OpHako BBMAY [OCTATOMHO HWM3KOWM JIMKBUAHOCTM W O4YeHb KOPOTKOW  AlopauMuM  OH
ManonpvBnekaTeneH, Ha Hall B3rnsg,.

Huskune Temnbl pocTa u ypenunieHue DONroBov Harpysku

KntoyeBble dprHaHcoBbIe nokasatenn K "MHTerpa” no MCOO, maH gonn.

1n/r 2010 2010 1nir2011 1 nir 2011/ 1 nir 2011/
1nir 2010, % 2010,%
Bbipyuka 421 793 457 9
EBITDA 62 132 56 (10)
Yucras npubbinb (43) (46) 40 (193)
PentabenbrocTs EBITDA, % 15 17 12
Yucras peHTabenbHocTb, % 9
Onep. fieH. NoToK 61 53 55 (10)
Kan. nHsecTuumm (26) (53) (42) 63
®uH. ponr 167 167 0
YueTolit gonr 112 148 33
®uH. gonr / EBITDA 13 15
Yuctoiit gonr / EBITDA 08 1,3

WICTOYHMKN: OTHETHOCTb KOMaHuu, oleHka YPAJICUba

tOpuvi FonbaH, golbanyv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

1 ceHTAbpS
5 ceHTAbpS

6 ceHTAbps

7 ceHTabps
8 ceHTabps
12 ceHT0pA
13 ceHTH0pPS
14 ceHT0pA

15 ceHTAOpS

19 ceHT0pA

20 ceHTAbpPS

21 ceHTAbPS
22 ceHTAbpS
23 ceHTa6ps
26 ceHTAbpS
JeHeXHbIn
PbIHOK

14 ceHT0pA
15 ceHTH0pA
20 ceHTAbpPS
21 ceHTAbpS
28 ceHTAbpS
28 ceHTAbps

12 okTs6ps

Odepta MPCK tOra-2 (6 mnpg py6.). Odepra AMET-tuHaHc-1 (2 mnpg py6.).
MorawweHwe TK ®uHaHc-2 (1 mapg pyo.).

MoratueHwe Bonrorpanckas 06nacts-34003 (1 mapg py6.). MorawerHwe KOHUMUITK GuHaHc-1
(2 mnpg py6.). MorawenHvie Mul-@uHaHc-2 (3 mnpg py6.). Morawenne MO3CK-1 (6 mnpa pyb.).

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

Odepta PXI-13 (15 mnpa py6.). OcdbepTa dnemeHT JInsmHr-2 (0,7 mnpg pyo.).
MoralueHwe MocaHepro-1 (5 mapg pyo6.).

Moratuerne HK AnbsHc-1 (3 mnpa py6.).

Odepta TexHOHUKOJTb-DuHaHc-2 (3 mapg py6.). Ocdepta Cnbmnpckas ArpapHas Fpynna-2
(1 mnpa py6.). Moratwerune 3ancnbkombark-1 (1,5 mnpg py6.).

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

OdbepTa M6 Nnusnnr-3 (0,5 mnpg py6.). MoraweHwe CatypH-2 (2 Mnpa pyb.). MoraweHne baHk
Pycckuin ctanpapt-7 (5 mnpa py6.).

OdepTa Poccenbxo3baHk-2016 (500 mnH gonn.).
OdepTa CeBepctans 50O-01 (15 mnpg py6.). MoraweHne HOK-2 (0,4 mnpg pyo.).
MoraweHne Metpoctpon MHeect-1 (1,5 mapg py6.).

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

BaHku BepHYT MunHdUHY 9,2 mnpp pyo.
BbinnaTta CTpaxoBbIX B3HOCOB

Bbinnata 1/3 HAC3a 2 kB. 2011 .
BaHku BepHyT MuHduHy 40 Mnpg pyo.
BaHku BepHYyT MuHduHy 70 Mnpg pyo.
Bbinnata Hanora Ha npuobinb

BaHku BepHYT MuHbUHY 19,3 mnpg pyo.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
MPCK Ora-2 6 000 100 17.5 8,1 26 aBrycrta 2014
01.09.11
AMET-dpurHaHC- 1 2 000 100 8,5 8,5 22 aBrycra 2013
08.09.11 Cb baHk-3 1500 100 9,25 10,0 3 ceHTAbpsA 2012
PXO-13 15000 100 10,0 0,1 6 mapTta 2014
12.09.11
SnemeHT JIN3UHT-2 700 100 11,5 12,0 8 nekabps 2011
TexHoHWKOJ1b-®urHaHc-2 3000 100 13,5 13.5 7 mapta 2012
15.09.11
Cubwupckas ArpapHas 1000 100 17.0 ] i
[pynna-2
19.09.11 CUBYP XonawHr-2 30000 100 13,5 - -
20.09.11 [126 JTn3uHr-3 500 100 14,0 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 9.6 96.00 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 36.0 59.7 99.85 | 0.85 3000 98.50 99.93 8.20 4.00 245 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 20.6 100.10 1 100.10 7.98 3.98 0.63 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.8 101.00 | 0.10 160 951 100.00 101.20 8.02 2.01 3.60 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.1 102.00 125 305 99.80 102.00 7.00 2.03 4.36 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 122.3 99.44 | 0.34 99.10 99.77 8.62 2.09 5.13 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 129.3 104.20 79 875 103.50 104.20 8.63 2.19 5.61 /A3/BBB (puHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.5 100.90 200 000 101.00 7.99 2.00 3.59 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 8.60  15.09.11 15.12.27 198.3 101.62 100.50 102.75 8.68 213 7.84 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 5.1 101.38 101.25 101.50 5.48 2.16 0.40 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 137 101.18 100.80 101.55 6.41 1.83 1.02 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 35.0 99.25 97.00 101.50 7.98 1.88 2.01 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.3 100.34 100.00 100.69 7.77 1.93 2.64 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 827 | 100.00 52 99.00 101.00 | 7.85 192 | 156 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 160.8 100.10 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 15.9 100.08 | 0.08 100.00 100.15 11.18 5.61 0.28 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 18 99.72 99.00 100.45 9.88 3.95 0.14 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 25.9 100.74 100.10 101.39 6.91 4.08 0.59 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 25.0 100.50 | 0.12 41200 100.35 100.50 4.7 6.97 0.07 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 9.0 271 100.30 2 106.00 107.00 13.67 6.88 0.62 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 118.3 99.95 99.50 100.40 8.11 3.97 2.29 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 118.3 99.50 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.4 103.26 | 0.05 20 664 103.15 103.65 8.19 2.16 2.99 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911  25.06.13] 18.06.15 22.0 46.2 101.65 | 0.25 10 100 101.50 101.65 741 2.02 1.57 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.4 101.65 | 0.20 51395 101.50 101.65 7.44 2.02 1.58 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  22.09.11 18.06.15 46.2 103.26 | 0.05 25432 103.15 103.65 8.18 2.16 2.98 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16, 30.0 53.9 101.00 11285 100.75 101.25 7.94 4.07 2.08 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.3 99.50 | 0.26 23 356 99.20 99.50 20.82 4.51 0.30 TOproBnst
ATom3Hnp06 10000 R 750  15.08.12 15.08.14 36.0 99.80 98.60 101.00 7.57 7.54 2.56 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.5 101.32 100.50 102.15 6.87 3.81 145 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  10.10.11 08.04.13 19.5 101.57 107 101.10 103.05 6.71 3.80 1.45 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 19.6 100.20 4250 100.00 100.29 6.00 4.03 0.11 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 7.0 25.1 100.60 | 0.05 540 100.00 100.60 6.50 3.72 0.52 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 16.0 27.8 100.94 62 000 100.85 7.85 4.20 1.14 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 173 100.25 99.80 100.70 7.49 3.76 127 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.4 106.70 | 0.70 150 002 106.05 106.30 7.08 5.84 1.14 cbipbe
BalwHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.4 106.25 253191 106.05 106.25 745 5.87 1.14 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.4 106.25 | 0.25 93739 106.05 106.25 745 5.87 1.14 cbipbe
BenoH 02 2000 R 001  23.02.12 23.02.12 59 90.00 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 20.2 100.00 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 59.0 82.8 100.00 10319 99.91 100.24 8.55 4.19 3.70 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 314 100.50 5000 99.15 100.50 7.62 3.82 2.15 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 18.2 94.00 87.00 101.00 12.31 3.95 1.28 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 14.0 25.7 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 14.0 257 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 25.7 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 222 101.05 99.50 102.60 7.40 3.90 1.60 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 222 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 25.7 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3475 102.48 102.20 102.75 8.44 2.09 10.12 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 17.7 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925  20.01.12 19.07.13 22.9 103.00 391235 102.78 103.00 7.65 4.48 1.63 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.7 99.10 119931 98.75 99.25 7.90 3.72 241 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.1 99.75 | 0.25 210754 100.00 101.75 8.54 4.15 3.20 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.1 99.75 170 548 100.00 100.15 8.54 4.15 3.20 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 14.7 101.00 92 893 96.00 101.00 3.93 4.44 0.22 /B2/B GaHku
BogokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 52.0 102.00 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 18.5 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 20.10.11  23.04.12] 17.10.13, 8.0 259 100.40 100.00 100.79 8.35 4.47 0.58 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 25.9 100.40 9779 100.40 100.50 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 59.0 100.80 | 0.13 5249 100.70 100.80 6.34 1.78 0.79 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 4.0 39.9 101.05 | 0.05 20 086 100.95 101.05 5.79 2.39 0.28 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 18.7 100.65 171389 100.65 101.11 7.34 1.88 1.35 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.7 100.55 67 002 100.65 100.75 742 1.88 1.35 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 18.7 100.75 | 0.10 207 940 100.70 100.75 7.27 1.88 1.35 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 12 100.66 3453 100.66 100.74 4.46 5.70 0.09 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 9.0 212 99.31 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12  29.08.12] 20.02.14/ 12.0 30.1 100.70 100.50 100.90 6.15 3.42 0.92 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 9.0 38.8 100.84 1 99.98 100.84 5.76 1.76 0.58 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 17.0 46.9 100.12 100.00 100.25 6.49 161 1.06 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.1 100.10 | 0.30 1 99.99 100.10 7.01 172 142 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 19.0 58.1 99.92 99.85 100.00 6.88 1.66 1.16 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 07.09.11 071211 30.11.16, 3.0 63.9 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.02.12] 01.08.17 5.0 721 100.39 | 0.19 3001 100.25 100.39 6.20 1.75 0.41 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  30.0 721 99.80 6499 99.20 100.20 7.30 1.75 1.75 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 111.0 99.55 10138 99.50 99.55 8.00 3.96 4.66 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 111.0 100.60 510 100.00 100.60 6.59 342 1.92 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.2 99.55 | 0.01 10 696 99.55 99.93 8.18 3.96 3.51 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 107.6 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 32.0 116.7 100.00 | 0.19 1 100.00 100.18 7.64 3.74 219 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.7 101.03 51682 100.06 102.00 8.49 4.24 3.49 BBB//BBB+ (puHaHCbI

B3b-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 116.7)  101.72 101.50 101.95 8.30 4.22 3.50 BBB//BBB+ (h1HaHChI
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[A3MPOM A11 5000 R 1375 271211 24.06.14 343 | 11849 | 0.34 47102 118.25 118.50 6.56 5.79 227 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 100 | 10641 @ 0.01 13159 106.20 106.41 5.10 6.15 0.75 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 19 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.9 | 100.24 @ 224 1 100.30 101.25 7.25 3.60 213 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 271 /Baa3/BB+ GaHku
asnpomb 3 10000 R 6.17  10.10.11 10.10.11 13 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 14.7 /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 | 101.50 @ 1.00 119 100.87 714 3.83 1.96 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12  22.07.13] 18.07.14] 230 @ 35.1 100.00 245 300 99.40 99.90 6.82 3.40 1.68 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 19.6 | 100.80 50 151 100.50 100.80 6.72 3.54 141 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 196 10050 @ 0.15 290 149 101.40 102.15 6.92 3.55 141 /Baa3/BBB- cbipbe
[a3npomHedTb-10 10000 R 890 07.0212 30.01.18] 26.01.21 78.0 & 1145 104.00 140 335001 102.60 104.00 8.25 4.27 4.65 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12] 12.07.16, 11.0 = 59.2 @ 107.35 0.10 405 060 107.20 107.35 6.01 6.85 0.81 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19, 80.0 = 926 & 10257 @ 1.30 235451 101.40 102.32 7.84 3.99 4.74 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.9 | 102.50 11099 102.60 102.80 7.97 4.14 3.49 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 020216/ 26.01.21 540 @ 1145 10250 020 120 495 102.60 102.80 7.97 4.14 3.49 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 209.0 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 17.8 | 100.70 100.00 101.40 7.93 4.16 1.30 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 23.0 | 100.50 100.30 100.70 6.74 4.06 0.38 BB//BB- GaHku
noGakcbark 6O-03 3000 R 810, 081211  13.06.12 08.12.13 10.0 & 27.7 | 100.90 60 004 100.10 101.00 6.86 4.03 0.72 BB//BB- GaHku
noGakcbank 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 11.0 @ 355 99.61 112 009 99.60 99.88 7.48 3.52 0.85 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12 08.12.13 10.0 & 27.7 | 100.00 90 556 100.99 8.09 4.06 0.71 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12] 01.08.14 110 355 100.00 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 35 c/x
rccot 5000 R 925 220911 27.0911) 26.03.17 1.0 67.8 | 100.10 100.01 100.19 6.15 4.61 0.07 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 28.1 99.80 99.00 100.59 9.06 4.12 0.29 BB/ MalLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 8.0 32.2 99.00 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 200 @322 | 100.20 99.90 100.50 8.27 411 142 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 20.0 93.00 TOproBnst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 22.9 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 185 aHepreTMka
[enbtaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 @ 583 98.82 98.65 99.00 .77 3.63 2.38 [Baal/ GaHku
[IxendchCul1 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 96.30 96.00 96.60 9.93 4.45 292 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.7 | 100.82 100.80 100.84 5.48 5.19 0.17 BBB/A3/BBB GaHku
EABP-4 5000 R 7700 14.0212  11.02.14] 06.02.18 30.0 & 784 @ 100.60 @ 0.45 737 100.40 100.70 745 3.82 219 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 0.2 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 424 12.10.11 09.04.14 31.7 | 100.50 100.00 101.00 4.10 1.05 2.37 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 050  16.06.12 15.06.16 58.3 GaHku
Espa3sXona®-1 10000 R 925  23.09.11  22.03.13] 13.0320 19.0 = 103.9 10210 020 158 071 102.05 102.20 7.94 4.52 1.33 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 51.0 & 111.2 @ 103.70 100 034 104.70 105.00 9.05 4.78 313 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.0320 19.0 = 103.9 10210 0.12 431320 102.05 102.30 7.94 4.52 1.33 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 51.0 & 111.2 @ 103.75 50 001 105.50 106.45 9.03 4.78 313 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 08.12.11  06.06.16/ 27.05.21 58.0 & 118.6 @ 100.00 47100 100.00 100.65 8.55 4.19 3.64 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.05.21 58.0 @ 118.5 @ 100.00 211940 100.00 100.60 8.54 4.19 3.64 meTannyprus
EspoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 47.0 = 83.0 & 102.60 115 360 102.09 102.60 8.09 4.33 3.17 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 51.0 @ 87.7 | 100.60 10 000 98.00 100.60 8.09 4.09 343 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 7.3 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 7.7 101.92 | 272 46 99.20 101.92 8.98 5.87 0.56 (buHaHCbI
XKengopun-3 2000 R 13.000 21.09.11 19.09.12 12.8 100.00 (pUHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 16.0 @ 34.1 100.00 | 0.40 30 98.00 100.00 9.85 4.86 1.14 GaHku
3eHuT 3060 3000 R 8.100  09.11.11 09.11.11 23 100.34 1630 100.25 100.35 6.31 4.03 0.18 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 214 99.85 99.75 99.95 7.83 3.75 0.69 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 05.07.12] 01.07.14 100 345 10020 0.5 90 100.00 100.20 7.83 3.98 0.77 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 195 99.90 190 99.70 99.90 7.39 3.56 0.55 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 130 @ 25.1 99.85 10 000 99.80 99.90 7.97 3.91 0.94 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 333 99.00 | 0.08 5000 98.90 99.10 8.26 3.69 1.10 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 239.8 @ 102.20 1 101.50 102.20 8.34 4.27 3.62 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 239.8 @ 102.50 1 101.50 102.50 8.26 4.26 3.63 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 345 | 101.00 = 4.00 5000 99.95 7.69 3.92 2.38 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14] 02.06.16, 34.0 = 57.9 & 100.00 0.05 272 000 99.90 7.89 3.86 2.32 1B+ TOproBnst
VHBecTToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 27.2 | 100.38 59101 99.50 100.23 9.22 4.82 0.65 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 35.2 99.98 99.95 100.00 5.09 1.26 2.57 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 3.0 101.13 100.01 102.25 12.06 8.26 0.22 cepBuC
WHtypuct-2 2000 R 14000 221111 25.05.12] 21.05.13) 9.0 21.0 | 100.01 | 0.01 1001 99.99 100.01 14.23 6.98 0.61 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 247 | 101.90 @ 0.30 25 101.60 101.90 8.38 4.53 1.68 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 317 30000 JoTo3BaH/B- aHepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 273 104.25 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 149 97.75 95.00 100.50 10.76 4.34 1.05 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 16.0 @ 279 @ 101.25 101.00 101.50 8.11 443 1.14 aBToNpoM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 29.6 | 100.00 1 100.75 101.70 8.78 4.29 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 28.06.14 160 @ 344 99.00 1 99.50 99.75 10.30 4.68 1.14 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 3338 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 3.0 JoTo3BaH/ GaHku
Koke 02 5000 R 12000 15.09.11 15.03.12 6.6 /B2/B MeTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 334 | 100.05 1223 100.00 100.75 8.86 4.34 2.25 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.0 | 100.48 289 98.53 100.50 11.01 5.46 1.68 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 56 103.59 103.30 103.88 8.73 3.97 0.41 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 5.6 100.30 235 828 100.30 100.94 9.43 244 0.42 /loTo3BaH TOproBnst

Koneitka 50-01 3000 R 950 251011 300712 23.0713 1100 231 100.70 129 665 100.80 101.20 8.80 235 081 /loTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 254 | 100.95 @ 0.10 36 100.20 101.50 8.77 222 1.75 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 19.10.12) 19.04.14, 140 321 99.74 1000 99.50 99.74 9.70 4.65 0.98 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 32.3 99.90 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12] 18.02.14 120 @ 30.1 100.33 90 001 99.60 100.25 8.10 4.12 0.88 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 340 @ 1192 99.88 100 000 99.75 100.00 8.24 4.02 2.35 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 56.0 @ 1172  99.80 260001 99.75 99.99 8.94 4.35 3.49 aHepreTMka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 56.0 99.63 20 99.50 99.64 8.88 4.30 347 XUMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 21.0 | 106.50 105.00 107.99 8.56 3.40 0.97 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 155 | 107.00 280 100 104.07 104.75 6.79 3.69 0.68 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 5.0 100.95 25000 100.90 101.90 6.22 4.22 0.38 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 7.7 100.94 65 000 100.50 101.39 6.56 3.96 0.58 /Ba2/ aHepreTMka
JIOKOBatHk 5 2500 R 8.100 26.01.12 26.07.12, 23.07.15 11.0 474 99.95 14 400 99.90 100.00 8.31 4.04 0.82 B-/B2/ GaHku
JIOKOBaHk 6O-01 2500 R 850 09.02.12  09.02.12] 06.02.14 5.0 29.7 99.75 | 0.11 40 005 99.60 99.90 9.27 4.25 0.41 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 17.0 = 234 | 102.95 46 99.61 102.95 7.7 4.75 1.26 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12] 25.06.13 10.0 & 221 101.23 100.01 102.45 8.91 5.17 0.75 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 247 | 101.21 | 0.10 32 101.00 101.50 9.54 4.93 1.65 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 311 100.90 | 0.17 99.80 102.00 9.30 4.70 2.05 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 35.3 98.00 97.50 98.50 9.48 4.31 2.38 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 33 100.65 | 0.10 10021 100.50 100.80 4.67 3.52 0.26 BBB-/Baa2/BBB-  cbipbe
Tlykoindo6n 6000 R 740 08.12.11 05.12.13 27.6 | 100.50 @ 0.26 1 100.51 101.49 7.28 3.67 1.95 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335  06.02.12 06.08.12 114 10645 030 548 475 106.20 106.45 6.22 6.25 0.85 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 114 | 106.45 1 106.20 106.45 6.22 6.25 0.85 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO03 5000 R 1335  06.02.12 06.08.12 114 | 106.45 51 106.20 106.45 6.22 6.25 0.85 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335  06.02.12 06.08.12 114 | 10645  0.19 49001 106.20 106.45 6.22 6.25 0.85 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 114 | 10640 @ 0.16 130 001 106.20 106.40 6.28 6.26 0.85 BBB-/Baa2/BBB-  Cbipbe
IykoitnBO06 5000 R 920 151211 13.12.12 15.7 | 103.20 76 787 103.05 103.20 6.66 4.44 115 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 15.7 | 103.05 30 000 103.05 103.30 6.78 4.45 115 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 24.7 100.00 TOProBAst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 247 | 102.11 50 100.00 7.24 4.03 1.72 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 24.7 | 102.00 1 100.00 101.50 7.30 4.03 1.72 TOproBnst
Marnut 5O-04 2000 R 825  12.09.11 09.09.13 24.7 | 102.00 1 100.01 101.24 7.30 4.03 1.72 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 304 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 32.2 | 100.65 100.50 100.80 7.61 3.84 221 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.8 100.95 100.90 101.00 6.54 4.05 0.51 TOProBNst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 3.0 100.20 1 7.23 3.98 0.23 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000  29.09.11 28.03.13 19.2 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 20.0 99.66 99.01 100.30 9.54 1.81 0.14 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 6.0 304 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 33.9 | 100.59 2 100.10 100.30 5.99 4.09 0.28 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 152 | 10545 105.40 105.50 8.21 6.03 1.08 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 311 98.90 | 0.10 60 99.00 99.20 8.82 411 2.09 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12) 22.08.16 120 @ 60.6 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 77.2 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 10045 | 0.95 99.90 101.00 8.49 4.47 0.65 TOproBnst
Meuen 1306 5000 R 10.00 06.09.11  03.09.15] 25.08.20 49.0 @ 109.4 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15] 25.08.20 49.0 @ 109.4 B1/ meTannyprus
Meuyen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 @ 115.0 @ 99.50 = 0.50 500 000 100.20 101.00 8.66 4.14 210 B1/ MeTannyprus
Meuen 1606 5000 R 825 21.0212 18.02.14] 09.02.21 30.0 & 115.0 @ 98.02 102 014 98.02 100.00 9.37 4.20 2.08 /B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.6 = 100.00 96 315 100.00 100.40 8.55 4.19 3.64 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.6 = 99.00 361 99.00 100.00 8.82 4.23 3.63 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.7 98.80 830 98.00 99.40 8.29 3.74 1.55 B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16, 11.0 = 59.5 = 111.00 0.10 17 110.00 111.00 6.45 4.27 0.80 B1/ MeTannyprus
Meuyen 506 5000 R 1250 181011  18.10.12] 09.10.18 14.0 = 86.5 & 106.50 = 1.50 1 105.00 106.50 6.60 293 1.00 B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 | 118.7 = 99.00 7 99.00 99.99 8.83 4.23 3.64 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 2.0 145  101.34 0.14 5460 101.10 101.34 5.55 6.15 0.19 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 186 10390 170 14501 102.00 103.90 7.14 4.68 1.31 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.1 102.05 B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 59 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 14.0 @ 497 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13] 17.07.14] 230 @ 35.0 /Ba2/ (puHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 0.2 MalLLMHOCTP.
MukosiH-206 2000 R 1350 09.02.12 24.0212] 07.02.13 6.0 175 | 102.00 101.00 103.00 8.22 6.60 045 notpe6. Tos
M-WHaycTp2 1500 R 10.75  11.01.12 10.07.13 22.6 34.76 96 22.47 34.76 106.93 15.42 0.77 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 8.75 31.01.12 29.07.14 354 99.63 276 99.60 100.10 9.09 4.38 240 B/l notpe6.1oB.
MKB 0506n 2000 R 740 26.10.11 25.04.12 79 99.00 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 114 | 101.78 101.05 102.50 7.53 4.61 0.85 B+/B1/ GaHku
MKB 0706n 2000 R 976  17.01.12  24.0712 14.07.15 11.0 471 100.90 11567 100.00 102.50 8.66 4.82 0.80 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 439 | 100.27 40001 100.10 100.28 6.26 4.82 0.13 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 22.0213 22.02.14 180 @ 30.2 98.50 | 0.85 87 004 97.50 98.50 9.84 4.35 1.29 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 140 319 99.10 | 0.20 50 004 98.00 99.10 8.95 4.05 0.99 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 34.2 98.25 112 004 97.75 98.25 10.16 4.70 227 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 14.7 100.00 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 4.0 156  101.14 0.9 115400 101.05 101.14 5.57 4.78 0.28 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 25.0 | 100.00 = 0.10 52798 99.87 100.05 6.44 3.23 0.52 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-04 5000 R 765 01.09.11 27.02.14 30.4 oT03BaH/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 194 | 100.65 2 100.30 100.65 7.34 3.79 1.39 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 34.8 | 100.20 1 98.00 100.00 7.24 3.58 244 oT03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 24.01.12 22.07.14 35.2 99.00 98.00 100.00 7.78 3.65 245 0T03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 18.2 [leBenonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 10.2 [leBenonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 0.2 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 33.9 (hUHaHChI




Fixed Income Daily 01.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 441 101.80 B3/ GaHku
MOCMAPT® 1 2000 R 001  13.10.11 191011 12.04.12 2.0 75 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 9.9 97.22 2208 97.18 97.77 13.32 4.74 0.70 cepBuC
MocTpAsT®1 7500 R 11.80/ 20.12.11 18.12.12 15.8 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 0.4 100.25 35 100.18 100.25 5.29 6.22 0.03 1IBB aHepreTMka
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 6.0 544 | 101.71 | 091 205 600 100.70 101.71 3.92 3.75 0.48 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212  28.11.14) 150 @ 39.5 | 104.72 104.25 105.20 6.27 4.88 113 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 231 98.00 3 7.70 1.62 1.67 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 0.2 100.06 | 0.01 100.05 100.07 4.30 4.01 0.02 aHepreTuka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.8 97.50 95.00 100.00 12.63 4.40 0.63 JHepreTuka
MPCK tOra 2 6000 R 8100 28.02.12 01.09.11/ 26.08.14, 0.0 36.4 98.50 1599 732 90.50 100.00 4.10 aHepreTuKa
MTC 01 10000 R 7.00 20.10.11 17.10.13 25.9 99.79 1 97.00 99.79 7.23 3.50 1.84 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.4 99.99 1142 99.75 99.99 7.90 3.86 3.27 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211 20.06.13 12.06.18 220 @ 826 97.01 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 329 99.99 149 14 500 99.00 99.97 7.58 7.58 2.32 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12] 19.07.16, 11.0 = 59.5 ' 106.50 @ 0.06 225731 106.30 106.50 6.49 13.34 0.85 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 753 | 10212 | 0.12 95948 102.12 102.15 8.42 4.25 4.44 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 151111 121115 03.11.200 51.0 @ 111.7 = 10090 = 1.10 189 565 100.50 100.90 8.04 4.03 3.30 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 34.2 | 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 34.2 | 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 GaHku
HK Anbsic BO-01 5000 R 9.25 07.02.12 04.02.14 29.6 | 102.00 & 1.94 152 100.00 102.00 8.49 4.52 2.05 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 05 100.20 | 0.20 100.00 100.40 8.57 6.97 0.04 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20, 23.0 @ 108.2 102.00 5.00 53 000 101.60 102.49 8.74 4.77 1.65 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 | 118.7 = 99.60 314 99.01 99.10 9.14 4.43 3.60 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.12.20 58.0 & 112.8  96.00 92.00 99.99 10.14 4.60 3.56 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.9 90.05 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 154 | 104.70 10 000 103.50 106.89 5.91 4.64 113 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 142 10490 040 5188 104.70 104.85 6.41 5.11 1.03 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 184 10115 0.04 100 002 100.55 102.15 7.05 3.82 1.31 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750 271211 25.06.13 221 101.00 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 272 | 10084 = 084 49700 100.00 100.84 7.92 4.47 0.66 B2/ GaHku
HosukombaHk-BO-01 3000 R 850 07.01.12  07.07.13] 07.07.14 23.0 = 34.7 | 100.00 40001 99.50 100.00 8.67 4.28 1.60 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 100 @ 345 10049 079 8 99.70 100.49 6.78 3.67 0.79 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 73.0 | 102.00 27002 101.50 102.00 7.50 4.18 1.74 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211  15.06.12, 14.06.13 100 @ 21.8 99.14 98.82 99.45 751 3.14 0.72 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 30.3 | 100.27 1 99.70 100.28 6.52 3.52 0.46 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 233 | 10060 = 0.40 40702 100.45 100.60 6.77 347 1.70 BB+/Baa2/BBB- | metannyprus
HMK-1 3000 R 925  14.10.11 10.07.15 470 | 101.85 101.70 102.00 8.51 2.26 172 TpaHcnopt
HC-pwH.-60-01 2000 R 1050  04.11.11 02.05.14 32.5 104.00 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 31.9 99.90 151 99.50 99.90 10.31 5.02 2.08 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.0 100.00 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 8.6 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 3.0 19.8 B/l notpe6. ToB.
0O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 105.3 MalLLMHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 33 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 10.0 = 219 | 100.87 75002 100.75 100.99 6.41 371 0.74 [/Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 281211 25.06.14 343 99.21 1000 99.70 100.00 7.55 3.57 2.39 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 1.0 100.50 1500 100.50 100.62 5.78 6.08 0.08 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 7.7 100.50 | 0.10 100.00 101.00 6.52 3.60 0.58 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 21.3 | 100.08 99.07 101.10 12.84 6.48 0.23 11B- MalLLKHOCTP.
OTN bahk-02 2500 R 825  27.09.11 25.03.14 31.2 99.36 2030 99.50 99.65 8.71 4.14 2.10 BB/Ba1/ GaHku
OTN baHk-BO-01 5000 R 795 31.01.12 29.07.14 354 98.02 10 000 99.90 8.92 4.04 242 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.6 notpe6. ToB.
MepeoBakk 50-01 1500 R 810 261011 250412 240413 80 | 201 | 100.38 100.00 100.75 | 7.62 402 | 059 B3/ Barku
MepeoBakk 50-02 1500 R 850 13.10.11 10.04.14 318 | 9954 | 004 50 004 99.55 8.88 426 | 2413 B3/ Garku
MeTpokoMB5 5000 R 1275 194211 19.12.42) 211214 160 @ 403 | 106.74 = 075 50 104.75 106.74 | 7.35 599 | 1.14 /Ba3/B+ Garku
MeTpokomG6 3000 R 775 21.02.12 22.08.12 11.9 | 101.30 1 99.50 101.30 6.46 384 | 090 /Ba3/B+ Garku
Metpokom67 3000 R 7.00 21.02.12 22.08.12 11.9 | 100.50 100.00 101.00 6.57 3.49 0.90 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 31.0 = 555 | 100.60 26 949 100.30 100.90 8.14 4.09 212 yenyru
Mpomcs6 5O-03 5000 R 8.60 07.02.12 04.02.14 29.6 | 102.20 | 1.80 1050 100.00 102.20 7.73 4.20 2.08 BB-/Ba2/oT03BaH | GaHKu
Mpomcs6-05 4500 R 775 181111 18.05.12 8.7 100.02 85002 100.00 100.02 7.84 3.86 0.65 BB-/Ba2/oTo3BaH | GaHku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 21.9 | 100.10 355 394 99.80 100.10 8.18 411 1.55 BB-/Ba2/oTo3BaH | BaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 1.6 1.10 MaLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 231 94.00 50 92.00 96.90 15.54 5.97 151 MalLLKHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 21 99.44 98.51 100.36 15.72 6.02 0.15 TOproBnst
MpodbMeansd-1 3000 R 1050 19.01.12  23.07.13, 16.07.15 23.0 @ 472 | 101.50 31636 101.25 103.10 9.76 5.16 1.60 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.6 clx
Pa3r.60-16 3000 R 1200 091111 071112 07.05.14 140 @ 327 99.59 99.20 99.98 12.72 6.01 0.98 clx
Paarynsind2 2000 R 17.000  27.09.11 27.09.11 0.9 100.50 100.00 101.00 9.94 8.44 0.07 c/x
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.6 101.00 100.01 102.00 15.52 8.39 0.44 clx
Paarynaind4 3000 R 231111 22.05.13 21.0 94.00 3 94.00 97.00 3.65 1.67 cix
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 2.0 26.1 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 273 100.50 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350 06.12.11 081211 03.12.13 3.0 275 | 102.00 @ 0.04 123 206 101.95 102.08 5.69 6.60 0.26 BBB+/Baa3/BBB | GaHku
PBK®uHaHCc3 3000 R 9.00 141111 1411.13] 09.11.15 27.0 | 51.0 | 100.50 175823 100.00 102.00 8.90 4.47 1.84 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 72 100.10 | 0.30 455 99.85 100.10 10.55 5.20 0.52 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.3 99.20 1019 99.00 99.60 10.59 4.62 0.67 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13] 05.08.14] 240 @ 357 98.28 | 0.16 282 98.25 98.80 11.10 5.08 1.63 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 154 | 10367 @ 0.07 184 285 103.60 103.67 6.42 4.52 113 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 755 09.11.11 07.11.12 145 10122 @ 0.02 101.10 101.35 6.56 372 1.07 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.8 100.20 | 0.60 15145 100.00 100.20 6.91 343 191 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 30.6 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 51.3 100.28 35001 100.40 100.58 7.86 3.88 3.34 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 93.8 102.15 17 449 102.12 102.15 5.22 7.27 0.23 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 30.6 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 438 101.89 151459 101.85 102.00 9.33 4.77 2.76 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 26.12.12]  20.06.16 16.0 = 58.5 104.24 237 002 104.24 104.40 7.16 5.02 117 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 58.0 @ 70.2 101.50 1.30 130 766 100.45 100.60 7.66 3.88 3.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13 16.07.18 230 @ 837 106.98 106.90 107.05 6.90 5.03 1.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 350 @ 958 110.42 110.25 110.60 7.06 4.97 2.38 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 & 1565 10034 = 0.13 99.50 101.17 8.25 4.05 4.95 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 ~16.01.25 420 @ 1629 10420 @ 0.8 380 000 104.05 104.30 7.68 4.31 2.81 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Hayeir-01 3000 R 1050 251111 231112 20.11.15 150 @ 514 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 280 @ 522 101.52 101.20 101.85 9.86 5.1 1.88 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 340 @ 579 99.25 99.00 99.50 9.48 4.52 2.26 cbipbe
Poc6ark 5O-01 5000 R 740 231211 27.06.12 21.06.13) 100 @ 220 100.49 3000 100.45 100.60 6.80 3.69 0.76 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 22.6 101.75 1 100.80 101.65 7.09 3.96 1.63 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.6 99.85 99.70 100.00 7.09 3.46 1.89 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 38.8 99.70 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12 16.07.15 11.0 @ 472 10044 | 0.29 2173 100.00 100.44 9.55 4.96 0.80 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 150 @ 752 100.50 | 0.01 492 100.02 100.50 10.18 521 1.02 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 3.0 217 99.50 98.51 100.50 12.32 5.29 0.25 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 & 1024 @ 102.80 64 573 102.50 103.00 6.99 4.37 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 1 102.50 102.90 7.59 4.40 129 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112 13.07.15] 01.07.21 47.0 | 119.7 = 100.10 = 0.15 295 150 100.10 101.00 7.79 3.84 3.14 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7.70 13.01.12  14.07.15 02.07.21 47.0 @ 119.8 @ 101.00 1.30 55 850 100.10 101.00 751 3.80 3.16 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7700 10.01.12  09.07.15 29.06.21 47.0 @ 119.7 = 100.10 = 0.10 616 050 100.10 100.20 7.80 3.84 313 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12 17.02.14] 09.02.17, 30.0 @ 66.3 104.50 1250 103.00 104.75 7.32 441 2.1 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11) 27.09.17 1.0 74.0 102.75 102.50 103.00 5.58 0.12 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 061211 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 @ 785 100.55 | 0.20 104 595 100.10 100.55 7.72 3.87 2.50 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211 11.06.13 05.06.18 220 @ 823 99.50 13501 99.43 99.50 7.27 343 1.57 BBB/Baat/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 @ 999 103.85 114 489 103.85 104.23 6.82 4.85 1.10 BBB/Baal/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 @ 999 104.15 | 0.27 66 694 104.00 104.15 6.57 4.84 1.10 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 243 100.50 100.30 100.70 6.75 3.57 0.92 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.0812 28.08.13 120 @ 243 100.50 29000 100.30 100.65 6.75 3.57 0.92 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11  04.05.12] 29.10.13 8.0 26.3 100.30 10 100 100.00 100.30 6.14 3.28 0.62 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 236 100.00 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 26 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.5 BB+//BB- Tenexkom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 194 100.30 99.95 100.65 8.75 373 1.16 BB+//BB- Tenekom
Pocrenexom-05 2000 R 760 30.11.11 30.05.12 9.1 99.50 BB+//BB- Tenexkom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 9.1 100.88 100.25 101.50 6.94 3.95 0.68 BB+//BB- Tenekom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13! 245 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 810/  08.09.11 08.12.11 33 98.60 BB+//BB- Tenexkom
Poctenexom-10 2000 R 691  22.11.11 21.05.13 21.0 99.76 99.02 100.50 9.23 1.73 1.18 BB+//BB- Tenekom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 96.1 105.15 104.80 105.50 11.08 2.77 4.39 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 191011 211011 17.10.12, 2.0 13.8 101.00 BB+//BB- Tenekom
Poctenexom-14 1000 R 11400 20.10.11 18.10.12 13.8 101.20 101.00 101.40 10.66 2.81 0.96 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075  21.09.11 251212 18.06.14 16.0 @ 34.1 99.50 139 598 99.00 99.50 11.50 2.69 1.10 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12, 06.08.13 11.0 @ 235 100.14 200 99.95 100.14 11.62 5.73 0.72 (buHaHCbI
Pycan Bpatck-7 15000 R 8.30 01.09.11 22.02.18 78.9 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 116.8 99.50 1.10 15335 98.75 99.49 8.85 4.26 2.84 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 1171 = 10050 = 0.20 80 674 99.32 100.75 8.02 3.97 3.57 /Baa3/BBB- aHepreTMka
Pyclrugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 1171 = 100.50 = 0.02 70 830 100.50 100.75 8.02 3.97 3.57 /Baa3/BBB- JHepreTuka
PycMope 06 2000 R 12000 15.09.11 14.06.12 9.6 102.00 271 100.01 102.00 9.67 293 0.68 notpe6. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 0.7 100.05 15000 100.00 100.09 6.57 3.74 0.05 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 75 100.25 100.00 100.50 7.44 3.85 0.56 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 27.0 @ 511 100.50 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 161111 201113 111115 27.0 @ 511 100.75 34000 100.50 101.00 7.60 3.91 1.90 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12] 14.09.15 13.0 @ 49.2 100.50 100.00 101.00 7.32 3.82 0.93 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.700  20.09.11  18.09.12) 15.09.15 13.0 @ 492 100.00 1000 98.02 101.35 7.86 3.84 0.92 /Baa2/BB+ GaHku
PyctuHanc-60-01 4000 R 715 04.01.12  08.07.13 04.07.14 230 346 99.75 1000 99.60 99.75 7.38 3.61 1.63 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 29.11.11 28.02.12 6.0 Npou3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 0.7 99.60 99.04 100.15 17.32 4.66 0.05 MaLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11) 06.06.14, 3.0 33.7 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 23.2 100.00 | 0.94 38 99.56 100.96 12.56 6.08 1.54 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 9.7 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12, 1.0 12.8 100.47 529 106 100.40 100.50 5.20 6.95 0.05 BB-/Ba2/BB cbipbe
Cesepcranb 5O-02 10000 R 9.75  17.02.12 15.02.13 17.8 104.85 53100 104.00 104.89 6.32 4.64 1.31 BB-/Ba2/BB Cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 178 103.60 101178 103.60 104.00 7.24 4.69 1.30 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 7.0 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 17.01.12 17.07.12 10.7 104.20 247 104.20 107.15 13.15 8.61 0.74 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 98.7 113.10 251283 113.85 113.90 8.79 5.95 2.38 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 98.7 113.90 | 0.50 861030 113.00 113.95 8.50 591 2.38 MeTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 14.3 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 06.10.11 041012 03.10.13 13.0 @ 255 100.20 500 100.20 100.45 9.76 4.85 0.94 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 20.02.12 18.08.14 36.1 85.00 B/l notpe6. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 234 Tenekom
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 31.7 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 31.9 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 185 103.42 102.95 103.88 7.46 4.70 129 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 120 @ 359 107.22 51000 107.10 107.35 6.92 6.86 0.86 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 150 @ 63.7 106.75 225950 106.40 108.00 6.80 5.84 1.10 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.3 101.01 0.68 527 101.01 101.25 7.26 3.78 1.84 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 100 @ 219 99.78 99.05 100.50 12.14 5.87 0.71 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11 151012 07.10.13 140 @ 256 99.23 0.03 347 99.20 99.50 11.62 5.40 0.94 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 273 99.98 0.15 4020 99.60 99.98 9.35 4.56 0.66 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 21.5 100.38 100.25 100.50 8.03 4.87 0.26 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 318 98.74 0.03 70012 97.31 98.75 9.68 417 0.96 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 230 @ 347 98.50 97.00 100.00 9.57 4.30 1.59 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13 8.0 20.3 102.26 | 0.85 102.10 102.42 9.43 6.34 0.60 aBTONpOM
Connepc2 3000 R | 1250 18.01.12 17.07.13 229 | 10470 @ 170 56 341 104.00 104.70 9.93 595 | 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 28.07.14 110 354 100.20 1 9.76 4.98 0.82 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 110 354 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 10.6 95.14 0.14 1305 95.11 95.87 15.15 4.45 0.74 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.6 88.15 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 56 98.20 0.49 1683 98.00 98.49 17.60 6.45 0.39 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 6.0 30.5 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 0.0 12.3 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 06.01.12  10.07.13] 26.06.20 23.0 & 1074 @ 10250 = 0.04 415012 102.50 103.00 7.96 4.55 1.60 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.6 98.03 0.03 97.56 98.50 15.20 5.95 0.59 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 25.0 101.55 250001 100.50 101.55 6.53 3.56 1.78 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 6.8 104.00 5 99.02 1.26 4.08 0.53 B2/ GaHku
TardoHab 6 2000 R 875 28.0212 28.02.12] 26.02.13 6.0 18.2 99.76 99.00 100.52 9.47 4.37 0.45 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 15.7 100.20 99.90 100.50 7.70 4.35 0.29 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @ 283 99.59 14 508 99.00 100.49 10.24 4.76 0.73 B2/ GaHku
TatthoHab 60-02 2000 R 8.75 201011 18.10.12 17.04.14 140 @ 320 99.95 0.82 424 98.00 99.95 8.97 4.36 0.98 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 217 MaLLKHOCTP.
TrK-101 4000 R 850  13.09.11  15.03.12] 11.03.14, 7.0 30.8 100.00 4 99.01 100.99 8.58 4.24 0.48 aHepreTMka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 220 @ 345 98.66 97.50 99.83 7.62 3.39 1.62 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 175 aHepreTMKa
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 24.9 99.36 51732 99.33 100.23 9.56 4.52 1.68 cccl aHepreTMka
TrK-4 06.1 5000 R 8.000 01.12.11 31.05.12 9.1 JHepreTuka
TrK-5-01 5000 R 875 141011 16.10.13 06.10.17 26.0 @ 743 101.38 101.05 101.70 8.14 4.30 1.78 aHepreTuka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 240 728 aHepreTMka
TrK-6MnB-1 2000 R 750 221111 21.02.12 5.8 85.00 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.4 aHepreTMka
TrK-9-01 7000 R 8100 13.02.12 15.08.13 07.08.17 240 @723 100.70 | 0.10 24 100.25 100.70 7.82 4.01 1.7 aHepreTuka
Tene2-01 5000 R 840 231211 22.06.16/ 11.0621 59.0 @ 119.1 = 10025 = 0.10 40 300 99.75 100.05 8.48 4.18 3.69 BB+// Tenekom
Tene2-02 5000 R 840 231211 220616/ 11.06.21 59.0 = 119.1 = 100.20 90 300 99.60 100.00 8.50 4.18 3.68 BB+// Tenekom
Tene2-03 3000 R 840 231211 220616/ 11.0621 59.0 @ 119.1 = 10030 = 0.15 20300 99.00 100.00 8.47 4.18 3.69 BB+// Tenekom
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 22 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 6.3 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 23.2 110.90 17 110.11 110.90 13.76 9.04 1.46 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 25.0 101.00 20 101.20 102.16 14.10 7.02 1.53 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13 3.0 2713 100.30 7923 100.26 100.50 15.46 8.20 0.21 GaHku
TKCBaHk BO-03 1500 R 14000 21.0212 21.08.12] 18.02.14 120 @ 30.1 100.02 | 047 300417 99.99 100.44 14.46 6.98 0.82 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 34.3 (buHaHCbI
TK®uHaHe 5O 2 500 R 1050 28.12.11 25.06.14 343 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 26.1 102.00 87 050 101.70 102.00 7.96 4.33 1.80 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13 8.0 26.1 100.54 | 0.03 377 100.51 100.70 11.21 5.88 0.56 TpaHcnopt
TpacKanutan-2 1800 R 8.15 20.09.11  18.09.12, 15.03.16 13.0 @ 553 99.82 99.00 100.65 8.49 4.07 0.92 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 18.2 103.90 720 103.50 103.90 6.82 4.56 1.34 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 45.8 102.35 102 189 101.99 102.50 8.05 4.29 2.46 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 171111 17.11.13 27.0 101.15 70 000 100.30 102.00 7.25 3.82 1.90 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 95 100.25 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.7 101.00 100.50 101.50 747 3.92 1.71 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 32.0 101.00 238 500 100.55 101.35 7.97 4.07 218 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 29.2 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15 13.05.19 450 @ 937 104.50 100.00 109.00 8.50 9.54 2.97 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.4 100.50 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11 25.09.15 18.09.19 50.0 @ 98.0 109.86 | 0.66 730 541 108.90 109.85 7.02 8.99 3.08 /Baa1/BBB cbipbe
TpaHcPunM BO-12 500 R 8.50 29.02.12 27.08.14 36.4 100.00 500 000 8.68 4.24 2.49 (buHaHCbI
TpaHc®uuM BO-13 500 R 850  29.02.12 27.08.14 36.4 100.00 500 000 8.68 4.24 249 (buHaHCbI
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.0821 61.0 1213 (buHaHCbI
TioMeHaHpr2 2700 R 8.70.  29.09.11 29.03.12 7.0 100.70 10 000 100.55 100.99 7.56 4.31 0.52 JHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 @ 325 98.99 40 000 98.51 99.47 10.69 4.81 0.99 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @763 99.98 80999 99.50 100.45 9.46 4.61 112 MalLLMHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @ 788 100.02 | 0.02 31000 100.00 100.45 9.14 4.46 1.71 MaLUMHOCTP.
YIMK-Y3Mo1 3000 R 825  28.02.12 28.02.12 6.0 meTannyprus
YMMO 3 3000 R 10.000 15.12.11 14.06.12 9.6 100.30 100.10 100.50 9.79 4.97 0.70 MaLLMHOCTP.
Ypankanuit 5O-01 50 000 R 825  20.02.12 17.02.14 30.0 95.01 BB//BB XAMUS
Ypancu6liK 60-01 2000 R 9.50  02.09.11 28.02.14 304 BB-// (buHaHCbI
Ypancu6/K 60-03 3000 R 950  01.11.11 29.10.13 26.3 100.54 100.29 100.80 9.30 2.36 1.00 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 34.6 99.79 3700 99.15 99.79 8.94 212 124 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 59 104.40 103.85 104.95 747 7.88 0.45 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 4.7 103.55 103.10 104.00 7.08 7.94 0.36 BB-// (buHaHCbI

Ypancv6IK5 3000 R 850/ 19.01.12 19.01.12 47 100.60 74 060 100.15 100.75 6.98 4.21 0.36 BB-// (hUHaHChI




Fixed Income Daily 01.09.11
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 5 3000 R 10.05  18.10.11 18.10.11 1.6 100.38 100.21 100.55 7.08 4.99 0.12 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 10.8 103.75 103.65 103.85 741 5.65 0.80 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13 09.04.15 23.0 @ 439 100.40 255742 100.70 100.86 7.79 4.47 1.57 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7.30  06.10.11 06.10.11 1.2 100.40 1228 100.25 100.40 3.18 3.62 0.10 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.20 25.0 @ 110.1 = 100.75 1160 100.60 100.75 6.85 3.54 1.79 /Baa2/BBB aHepreTMKa
®CK EQC-07 5000 R 750 281011 271015 16.10.20 51.0 @ 111.1 99.65 99.30 100.00 7.72 3.75 3.30 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 25.0 | 110.1 @ 100.75 = 0.15 1001 100.55 100.75 6.85 3.54 1.79 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017/ 16.10200 75.0 @ 111.1 @ 100.26 100 000 99.90 100.63 7.86 3.87 4.52 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 50.0 & 110.1 = 100.62 100.50 100.75 7.70 3.84 3.21 /Baa2/BBB aHepreTuka
OCK EQC-11 5000 R 799 281011 241017/ 16.10.200 75.0 | 111.1 = 100.50 90 301 99.90 100.40 8.03 3.96 4.49 /Baa2/BBB JHepreTuka
®CK EQC-13 10000 R 8.50  03.01.12 22.06.21 1194 10215 @ 215 241002 102.39 102.40 8.34 4.15 6.28 /Baa2/BBB aHepreTMka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 84.0 @ 144.2 99.55 0.25 855 002 99.50 99.90 8.18 3.98 4.97 /Baa2/BBB aHepreTuka
XaHTMaHbatk-02 3000 R 625 141211  13.06.12, 12.06.13 100 @ 21.7 99.90 /Ba3/B+ GaHku
XK® batk 60O-01 3000 R 718 251011 27.0412) 22.04.14 8.0 32.2 100.00 | 0.15 810 99.20 100.00 7.28 1.79 0.60 BB/Ba3/B+ GaHku
XK® Batk 6O-03 4000 R 790 251011 221013, 22.04.14 260 @ 322 100.10 100 99.60 100.10 8.08 1.97 1.83 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.10.11 12.10.11 14 100.02 20 040 100.05 100.14 7.07 1.77 0.11 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 191011 19.10.11) 17.04.13, 2.0 19.8 100.10 4000 100.10 100.34 7.56 2.03 0.12 BB/Ba3/B+ GaHku
XK® Bank-6 5000 R 775  13.09.11 111212 10.06.14 160 @ 33.8 99.35 0.35 99.20 99.50 8.55 1.94 112 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 444 101.10 125 100.00 101.80 7.34 2.22 0.60 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 34.0 99.68 99.50 99.85 8.80 4.20 115 B1/ GaHku
LleHTp-une.60-05 1000 R 840 201211 201212 17.06.14 160 @ 34.0 99.45 3100 99.45 99.75 9.00 421 1.14 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12] 24.06.14 100 @ 343 101.10 | 0.10 350 100.75 101.14 7.89 4.56 0.75 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 26.7 99.99 11612 99.75 100.00 8.42 411 1.85 B2/ notpe6. ToB.
YTM3 0306 8000 R 800 251011 24.04.12 21.0415 8.0 & 443 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11  08.12.11] 04.12.12] 3.0 15.4 101.80 60 456 101.65 101.80 9.34 8.08 0.25 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 1150 08.09.11 04.09.14 36.7 (buHaHCbI
tOHuKpeanbaHk-04 10000 R 700 151111 16.11.12 10.11.15 150 @ 511 100.58 100.00 101.15 6.55 347 1.09 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13 01.09.15 24.0 @ 48.7 BBB+//BBB GaHku
tOHMMunK 01 2000 R 14.000  06.09.11 06.09.11 0.2 100.00 notpe6. ToB.
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 59.5 103.50 103.00 104.00 8.90 229 3.63 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.1 101.01 97.03 104.99 12.31 3.08 1.26 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 191 101.01 TpaHcnopt
{0Taitp-0 6O-3 1500 R 945 22.09.11 19.12.13 280 | 9850 93.70 103.30 1058 | 239 | 1.86 TpaHcnopT
0Taitp-® 6O-4 1500 R 9.000 28.09.11 26.03.14 31.3 99.03 292 99.50 99.65 9.77 2.27 2.08 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 313 98.30 4 99.00 99.65 10.12 2.28 2.08 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 245 101.00 98.00 104.00 7.85 4.07 1.69 BB/ aHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 6.3 102.00 1 99.00 102.00 6.43 5.04 0.47 BB/ 3HepreTuka




Fixed Income Daily 01.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  22.09.11 20.12.12 15.9 91.99 0.99 2557 91.10 91.99 16.52 2.36 1.05 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.9 100.72 100.60 100.85 749 3.96 2.85 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 8.6 1/BB- MyHULMNanbHbIi
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.6 101.10 100.00 102.20 7.34 4.07 1.60 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 19 100.30 114 100.15 100.35 5.80 2.57 0.14 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 15.0 101.20 100.00 102.40 7.68 248 0.69 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.1 101.50 1501 101.80 101.90 7.80 2.15 1.58 MyHULMNANbHbI
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 15.2 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 1001 28.09.11 26.06.13 22.2 103.80 103.00 104.60 710 240 115 BB-// MyHULMNAnbHbI
KanyxO6n-5 2500 R 820 241111 19.05.16 574 102.15 102.00 102.30 7.81 2.00 3.35 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.4 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.2 105.35 105.00 105.70 6.98 2.35 1.73 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 22.11.13 271 100.80 1 100.80 7.62 4.00 1.50 BB/Ba2/ MyHULMNANbHbI
KOMMW 88 06 1000 R 750  04.09.11 03.12.15 51.8 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 38.1 100.05 99.10 101.00 744 3.88 220 BB/Ba2/ MyHULMNANbHbIA
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 145 | 10325 @ 0.15 523 102.75 103.25 6.32 2.63 0.70 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.7 110.50 109.00 112.00 8.29 542 2.55 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 35.2 101.30 2000 101.30 6.94 3.98 246 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.4 99.50 2000 98.30 101.90 7.52 4.03 3.11 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 10.0 102.00 = 0.01 869 102.00 5.54 3.93 0.76 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 131.2 1 91.00 0.50 27121 91.99 92.00 8.16 441 6.84 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.5 98.00 0.02 1 97.90 98.00 7.74 4.09 4.39 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 36 101.20 = 0.30 977 101.00 101.20 3.92 3.96 0.29 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 244 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 124 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.6 98.45 5 97.01 99.15 7.64 4.10 3.88 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 214 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 33.7 117.50 = 1.50 24478 116.00 116.20 6.19 3.00 2.20 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 21.7 11945 = 0.70 1 118.75 119.20 5.95 3.16 1.84 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 88.0 106.45 2000 104.10 106.50 7.86 2.07 5.08 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.000 19.10.11 16.04.14 32.0 99.99 0.17 118 924 99.90 99.99 8.16 3.99 2.18 /B1/oTo3BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00 13.12.11 11.06.13 217 1 10190 @ 1.05 851 101.10 101.40 7.38 4.40 1.03 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.6 105.60 103.20 108.00 2.22 7.94 0.34 /B1/oto3BaH MyHULMNANbHbI
HuropO6n3 2000 R 7.70  20.10.11 20.10.11 1.7 100.62 100.25 101.00 3.08 3.82 0.13 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 148 | 100.72 100.45 101.00 6.86 3.94 0.65 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 620 09.11.11 09.11.11 23 100.50 1000 100.35 100.50 3.61 1.54 0.18 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11.900  19.10.11 18.01.12 4.7 103.10 © 0.23 86 274 102.87 103.10 3.77 2.88 0.36 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 19.1 109.30 4401 109.15 109.65 5.90 2.74 1.36 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11300 19.10.11 17.10.12 138 | 10649 = 0.29 1252 106.25 106.49 5.45 264 | 101 BBB/Baa1/BBB | roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 362 | 114.35 22700 114.35 114.50 6.71 523 | 245 BBB/Baa1/BBB ' roc. Gymaru
003 25070 44947 R 10.00  28.09.11 28.09.11 09 | 100.37 1 100.36 100.45 5.06 497 | 007 BBB/Baa1/BBB ' roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 394 104.50 = 0.50 1003 103.96 104.50 6.64 3.86 2.69 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 17.0 101.64 = 0.03 73 051 101.65 101.80 5.99 3.51 1.27 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 1.2 101.20 100 003 101.15 101.20 5.57 3.38 0.86 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 471 99.45 0.35 105 004 99.25 99.45 747 345 321 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.09.11 13.03.14 30.8 101.35 1051 101.30 101.35 6.62 4.59 2.13 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 534 10040 = 0.10 91802 100.35 100.45 7.37 3.65 3.55 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 175 | 10120 @ 0.20 5 101.12 101.20 5.90 3.30 1.31 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 45.7 99.80 0.19 215035 99.85 99.88 7.18 3.63 3.09 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 143 100.25 341001 100.15 100.25 5.75 5.98 1.06 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 105 | 101.00 1000 100.56 100.90 5.00 151 0.80 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 22.9 100.49 1014 280 100.00 100.98 5.95 1.51 1.68 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 40.1 11345 = 0.19 54 650 113.33 113.45 6.79 2.46 261 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 60.0 98.10 0.10 5002 98.20 98.50 7.50 3.51 3.94 BBB/Baa1/BBB |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.6 99.35 0.25 418 576 99.25 99.37 7.77 3.76 4.75 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1171 98.20 117 999 98.20 99.25 8.02 4.16 6.27 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.5 99.25 0.17 416 067 99.30 99.39 7.70 4.00 4.40 roc. Gymaru
003 46002 46 500 R 8.000 08.02.12 08.08.12 114 101.90 101.60 102.20 5.22 3.92 0.65 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 85.2 98.75 1 96.00 96.90 7.37 3.53 4.94 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 60.0 96.50 1.50 3 96.50 100.94 7.64 1.81 3.56 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24.11.21 1246 = 93.80 15443 105 93.10 94.50 8.08 2.13 6.15 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 91.9 3781000 74.10 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2975 | 89.50 1 87.10 89.45 8.04 3.99 10.46 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.5 88.70 5 88.75 90.90 7.93 3.37 4.98 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 39.5 | 101.85 2000 101.35 103.33 7.25 4.31 2.08 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749 07.09.11 30.11.16! 63.9 MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 9.8 101.05 ' 0.69 605 400 100.50 101.05 5.75 1.72 0.74 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 28.0 102.25 = 0.15 50023 102.25 102.68 7.05 227 0.86 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 111111 10.05.13 20.6 111.85 110.70 113.00 7.69 3.34 142 /Ba1/BB+ MyHULMNANbHbIA
CaHkT-TeTepbypr-01 10000 R 776 241111 19.11.15 514 | 102.00 1 100.00 102.00 7.33 3.79 3.37 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.6 10140 = 130 100.10 102.70 6.40 1.96 0.78 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 39 100.38 100.25 100.50 5.85 3.50 0.30 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.8 100.60 100.40 100.80 6.43 3.49 0.88 //BB- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 273 107.00 = 0.60 1 102.00 106.40 6.11 3.06 1.10 1/BB- MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.12 15.07.12 106 | 102.08 102.00 102.15 6.00 4.15 0.81 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.6 102.25 = 0.50 8998 102.25 7.97 4.29 2.79 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 23.11.11 25.08.13 24.2 101.38 100.50 102.25 744 2.02 1.35 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 18.10.11 17.04.12 7.7 100.95 100.70 101.20 5.81 1.79 0.58 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 214 /Ba2/ MyHULMNANbHbI
Yysawwms-08 1000 R 8.000 14.09.11 15.06.14 34.0 100.82 100.00 101.65 7.48 1.98 2.32 MyHULMNANbHbIA
AkyT-07 06 2500 R 780 20.10.11 17.04.14 32.0 101.50 2 100.50 101.60 719 1.92 1.77 BB//BB- MyHULMNANbHbIA

Akyt-09 06 2000 R 975  22.09.11 19.09.13 250 | 103.82 103.63 104.00 7.04 2.34 1.22 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 01.09.11

d‘b YPANACUIB | K3rUTAN

PbIHOK pyGneBbix o6nurauunmn

Hara Mecsues no Toprossii , %

Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa | odiepThl | moraw | odpT | noraw (0cH+PMIC) nokynka | npogaxa = odpT | noraw | Tekyw = T€T FIMIS

FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
FAkyT-35003 2500 R 795 201111 20.05.16 575 | 102.00 101.85 102.15 748 1.96 323 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 16.05.13 208 = 101.50 100.00 103.00 721 2.03 1.28 BB-// ]
SApO6n-34010 3000 R 8.00  18.10.11 15.04.14 319 | 100.65 100.20 101.10 764 1.98 2.00 BB-// MyHULMNanbHbIi




Fixed Income Daily 01.09.11
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 03.12.12 153 | 106.35 | 0.10 4.96 4.82 1.16 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 10.0 | 10256 | 0.44 4.94 4.00 0.78 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 221 | 106.94 | 044 5.18 432 1.65 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 432 | 103.14 | 0.39 6.98 3.88 2.96 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 60 | 667 | 9950 & 0.00 9.73 4.34 0.45 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 739 | 10133 | 0.55 7.60 3.89 461 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 176 | 97.91 | 067 713 3.96 6.52 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 429 | 10418 | 0.13 848 474 2.82 BI/B+ chipbe
Alrosa-14 500 § 888  17.11.11 17.11.14 391 | 11201 0.29 479 3.96 2.76 BB-/Ba3/BB- chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1117 | 107.33 | 1.28 6.67 3.61 6.46 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 718 | 101.50 = 0.13 11.34 5.17 418 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 207 | 10344 | 032 5.19 3.55 1.56 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 516 | 97.86 @ 0.18 8.10 3.83 348 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 429 | 1027z | 035 5.83 3.26 3.02 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.3 = 97.83 | 0.38 7.28 348 4.54 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 209 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 375 | 107.56 @ 0.56 470 343 268 BBB/A3/BBB GaHku
Eurochem12 300 § 788 21.09.11 21.09.12 129 | 101.67 | 0.04 6.21 387 0.97 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 810 | 9719 | 071 7.29 347 5.14 BB-/B1/B meTannyprus
Evraz-13 1050 § 888  24.10.11 24.04.13 201 | 10633 | 0.10 4.82 417 149 BB-/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 511 | 10580 @ 051 6.64 3.90 345 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 809 | 111.30 058 7.32 4.27 4.84 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 155 | 101.82 | 0.05 3.04 448 1.21 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 151111 15.11.12 14.7 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 18.3 | 110.05 | 0.05 2.74 437 1.36 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 264 | 10584 @ 0.07 367 6.22 1.96 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 23.0 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.11 11.04.13 196 | 10717 | 0.1 2.76 343 149 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 233 | 10889 | 0.22 271 345 1.79 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 303 | 10371 0.3 341 4.85 2.31 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 355 | 11234 | 040 3.74 3.70 2.60 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 386 | 10461 0.4 3.75 5.13 2.83 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 45.7 | 10585  0.19 411 5.55 337 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 418 | 11247 | 038 1.9 7.22 2.99 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.7 | 104.82  0.55 3.85 243 3.76 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.11 22.11.16 63.7 | 109.27 | 051 422 2.84 442 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 67.7 | 10244 | 024 4.57 5.01 4.77 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 752 | 104.00 @ 0.25 4.62 5.23 5.08 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 786 | 108.67 | 0.30 493 6.08 5.20 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 805 | 119.16 = 065 474 342 5.1 BBB/Baa1/BBB |cblpbe
Gazprom-19 2250 $ 925 231011 23.0412 23.0419 80 | 931 | 127.32 148 363 0.72 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 1025 | 111.01 | 1.04 3.54 324 2,97 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 128.0 | 109.27 | 1.07 5.35 2.98 7.49 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11] 28.04.14  28.04.34 320 2759 | 12848 @ 0.34 3.36 243 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 316.1 | 11201 | 1.08 6.34 325 | 1229 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 222 | 106.85 | 0.10 4.00 3.71 1.68 /Baa3/BB+ GaHkm
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 401 | 103.07 | 0.34 5.22 3.03 2.92 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 495 | 10332 | 031 5.58 3.15 345 /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 22.07.13 230 | 10333 | 0.13 3.78 272 178 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 31.0 | 10041 | 0.08 6.82 349 2.23 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 178 D/Caa2/D GaHku
Koks-16 350 § 7.75 231211 23.06.16 586 | 9879 | 0.28 8.05 3.92 3.89 B2/B meTannyprs
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11 20 CCC/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 51.0 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 38.7 | 10836 0.11 3.57 2.94 2.84 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 702 | 107.69 | 045 4.81 2.95 478 = BBB-/Baa2/BBB- |cbipse
Lukoil-19 600 § 725 05.11.11 05.11.19 996 | 110.26 | 0.36 5.66 3.29 6.11 BBB-/Baa2/BBB- |cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1119 | 10259 | 0.57 5.76 2.98 6.86 chipbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1311 | 10544 | 053 5.96 3.16 760 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 551 | 97.82 | 0.08 11.00 5.30 3.35 B+/B1/ GaHkm
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 595 | 97.78 | 075 7.04 3.32 4.08 BB-/Ba3/ meTannyprus
Moscow-11 374 € 6.45  12.10.11 12.10.11 14 100.46 2.31 6.42 0.1 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 626 | 101.40 4.69 4.99 4.36 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-12 400 § 800 28.01.12 28.01.12 50 | 101.82 | 0.06 3.46 3.93 0.40 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 107.3 | 109.72 | 1.02 6.55 3.93 6.40 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 78 | 10246 | 0.05 -1.69 3.90 0.46 B+/Ba3/ XuMUs
NKNH-15 200 § 850 221211 22.12.15 52.5 B+/Ba3/ XuMus
NMTP-12 300 § 700 171111 17.05.12 87 | 10155 | 0.00 474 345 0.68 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 158 | 10462 | 0.28 5.50 442 1.20 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 261 | 99.67 | 0.56 6.66 3.26 1.92 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 50.4 | 103.00 = 0.08 7.88 425 3.34 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16) 2.0 | 626 | 10044 = 0.06 6.35 4.85 0.13 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 539 | 10296 @ 047 4.58 259 3.90 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1148 | 10512 | 035 5.89 3.14 6.98 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 1.7 100.37 5.86 4.36 0.13 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.9 102.49 6.05 4.70 0.68 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 228 | 107.95 6.18 4.98 1.68 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 323 | 97.35 7.31 3.17 2.35 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 455 | 11318 | 0.30 8.55 5.63 292 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 59.1 | 109.19 = 0.01 8.87 5.15 3.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 782 | 107.70 11.81 5.80 4.30 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 750 22.11.11 22.05.12 8.8 101.49 0.02 5.36 3.70 0.69 /B1/B+ Cbipbe
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Renaissance-16 325§ 11.00  21.10.11 21.04.16 565 = 9489 = 0.68 1247 5.80 337 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 193 | 9969 & 0.07 13.20 6.52 1.32 B/B3/B GaHKm
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 8.1 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 208 | 10585 | 0.19 361 3.39 1.58 BBB/Baa1/ GaHkm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 19.4 | 10067 = 0.12 7.03 3.72 141 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 289 | 106.63 | 0.18 4.15 3.34 2.16 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 338 | 11238 | 0.37 423 4.00 244 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 1.0 | 616 | 99.62 13.76 3.50 0.05 BBB/Baa1/ GaHkm
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 55.3 | 10257 @ 0.06 8.01 4.24 3.58 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.5 = 106.27 & 0.42 5.02 2.96 471 BBB/Baa1/ GaHkm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 821 | 11434 | 049 5.20 3.39 5.25 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 1188 | 98.75 | 0.28 6.17 3.04 7.18 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.18 50.6 = 100.52 7.86 3.93 3.28 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 446 | 10310 | 0.30 2.73 1.76 3.38 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 840 | 14313 | 0.36 3.82 3.84 5.21 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 794 | 10495 045 6.89 3.74 4.92 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.5 | 106.15 = 0.57 415 2.36 6.93 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2047 | 178.08 | 0.59 5.55 3.58 9.12 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2262 119.78 | 0.59 28171731 4.07 313 5.42 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 523 | 9838 | 0.22 9.33 451 343 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 64.0 = 97.50 11.80 5.00 3.78 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 68.1 | 10538 = 0.40 4.64 272 4.67 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2382 | 100.58 | 0.18 7.57 3.72 9.83 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 25 | 10091 | 0.03 1.40 2.94 0.20 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 208 | 107.00 = 0.08 221 3.03 1.60 BBB/Baa1/ GaHku
Sberbank-13-2 500 § 647 02.01.12 02.07.13 224 | 107.39 | 0.25 233 3.01 173 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 39.0 | 100.76 3.22 347 2.95 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 469 | 10582 | 0.34 3.86 2.60 344 BBB/Baa1/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 739 | 10343 | 0.95 474 261 5.03 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1192 | 99.75 | 1.22 5.73 2.87 7.33 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 233 | 10893 | 0.23 4.80 447 1.74 BB-/Ba2/BB chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 321 | 10976 | 0.63 5.23 421 2.28 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.7 | 99.02 & 1.38 6.48 3.16 4.14 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 749 | 9960 @ 1.07 6.78 3.36 4.86 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.02.12 03.08.15 478 | 107.82 5.46 3.57 337 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 750 | 9843 | 045 5.68 273 5.07 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 321 9848 12.18 5.84 213 GaHKu
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.0 98.28 0.77 8.10 3.94 4.92 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 129 | 102.10 4.07 3.00 0.99 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 18.7 | 106.62 3.05 3.52 141 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 417 | 10751 | 0.11 3.88 291 3.07 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 594 | 11236 @ 0.20 4.64 3.34 410 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.6 | 108.18 | 0.29 4.92 3.06 454 = BBB-/Baa2/BBB- |cbipse
TNK-18 1100 § 788 13.09.11 13.03.18 795 | 11452 | 0.32 5.22 344 503 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.6 | 110.64 = 0.40 5.64 3.28 6.35 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 716 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 10.0 | 103.06 = 0.02 2.33 2.96 0.80 /Baa1/BBB cblpbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 100 | 101.74 | 0.04 3.22 2.64 0.80 /Baa1/BBB Chipbe
Transneft-13 600 § 770 07.02.12 07.08.13 236 | 109.54 | 0.11 261 3.52 1.81 /Baa1/BBB cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 306 10541 0.22 3.40 2.69 228 /Baa1/BBB cbipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 844 | 12343 | 041 470 3.52 5.38 /Baa1/BBB chipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 40 | 10249 430 5.85 0.32 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 26 | 10049 | 0.00 5.58 8.26 0.20 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 214 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 544 | 100.10 3.69 3.75 4.04 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 758 | 101.84 | 0.39 5.10 268 5.16 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.8 | 108.18 | 0.66 5.71 3.19 6.61 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1732 | 10349 = 0.60 6.42 328 8.97 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 1.7 | 100.82 2.52 4.15 0.14 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 203 | 105.95 | 0.03 4.62 3.95 1.52 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 344 | 100.08 4.24 1.06 2.60 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 576 | 104.86 047 7.02 3.93 381 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 539 | 9875 @ 0.77 6.82 3.29 3.76 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 670 | 9574 | 073 7.20 4.39 451 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 81.1 | 108.16 = 0.77 7.54 422 4.88 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1148 | 9832 | 0.90 8.00 3.94 6.53 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1278 | 9542 | 101 8.15 5.29 6.99 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 70.9 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 497 | 9843 | 027 6.64 3.15 3.45 BBB/Baa1/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 14 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 142 | 10381 0.00 324 3.18 1.10 BBB/Baa1/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 | 101.58 313 3.94 1.89 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 418 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.11 04.03.15 427 | 10468 | 0.34 4.99 3.09 3.03 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 54.3 | 100.84 4.00 422 3.99 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 21.0 = 821 10564 | 0.36 3.50 3.25 1.62 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 789 | 101.84 | 048 5.97 3.10 5.26 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 111.0 | 100.73 | 0.62 6.44 3.25 6.63 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 020715 0207.35 47.0 = 2902 10297 | 027 5.38 3.04 3.35 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/  27.05.12 27.05.16 57.7 | 9948 | 048 5.18 5.15 417 BBB//BBB (hMHaHCbI
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HacToawmn GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMNb30BaThbCH WK
paccMaTpmBaThCs Kak odepTa UM NpeafioxeHve fenate odeptbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obln NOArOTOBMEH C MakCMManbHOM TLLATENbHOCTbIO,
YPAJICUB He faeT HMKaKWX NPSMbIX MM KOCBEHHbIX 3aBEPEHWIA WAV rapaHTU B OTHOLLEHWW [AOCTOBEPHOCTM W MOMIHOTbI BKIIOYEHHON B BlonneteHb MHpopMaLmn.
Hu YPANICVIB, HW areHTbl KOMMaH1m nnv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHBIE YObITKM OT MCMOMb30BaHNs
HacToswlero BlonneTeHs UK CogepxXallencs B HeM nHbopmauun. Bce npasa Ha Oonnetersb npuHagnexar 000 «YPAJICUB Kanutan», n cofepXalascs B Hem
NHMOPMaLLMA HE MOXET BOCMPOM3BOAMTLCS U PACNpPOCTPaHATLCA 6e3 NpefBapuTeNbHOro NMCbMeHHoro paspellueHns. © YPANCKE Kanutan 2011
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