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

BHeWHVH PbIHOK

[laHHble MO PbIHKY TPYAA pPa3oyapoBanu, XAeM BbicTynneHurn Obambl u BepHaHke. CerofHs amepukaHckue Gupxm
3aKpbITbl MO Cnyyato OHsA TPpyAa, a octanbHble OyAyT NpoAonKaTh OTbIrPbIBaTh YAPYHAIOLLYIO CTaTUCTMKY NO pbiHKY Tpyada CLUA,
onybnMKoBaHHYIO B MATHULY. XOTs ypoBeHb 6e3paboTuLibl ocTancs B aBrycte Ha otmeTke 9,1%, cTaTUCTKa MO CO34aHMI0 HOBbIX
pabo4rx MecT obeckypaxia MHBECTOPOB: B aBryCTe B HECENbCKOXO3ANCTBEHHbIX CEKTOpax 3KOHOMUKM CLLUA He BbIno co3gaHo
HW ofHoro pabodero Mecta, Toraa Kak oXuaancs Ux NpMpoCT Ha 68 TbiC. Mionbckue nokasaTtenu Takxke Obinn nepecMoTpeHb! B
CTOPOHY MOHWMXEHNSA. Taknm 00pPa3oM, PbIHOK TPyAA HaXOAMTCA B elle Oonee yapyvatolieM COCTOAHUM, YeM NpeacTaBnsnoch
paHee. [MaBHbIM JHEM HedEenn MOXHO Ha3BaTb YeTBepr, koraa bapak Obambl BbICTYNUT nepen oberMun nanatamm KoHrpecca.
Mpe3npeHT CLUA, Kak OXMOAEeTCst, NPefACTaBUT HOBble Mepbl 3KOHOMUYECKOro CTUMYNMPOBaHUS, KOTOpble, CKopee BCero, byayT
BKJIIOYaTb B cebs npopfieHne elle Ha rof, HaNoroBbIX NIbroT MPWU CO3AaHUM KOMMAHUAMU HOBbIX pabo4vmx MecT, nporpammy
00LLLeCTBeHHbIX paboT Mo PeMOHTY JOPOT, LUKOJ, a3POoNopToB U T.4., @ TakKe UHULMATUBbI MO MOAAEPXKKE pbiHKA Xuibs. Mbl
yXe oTMeYanu B npeaplayLimx 063opax, 4To aMeprKaHCKOM SKOHOMMKE HeOOXOANMbI CKOpee ToUeYHbIe Mepbl CTUMYNNPOBaHUS,
4yeM BbiKyn Gymar ¢ pbiHka. Ha Haw B3rnsg, faxe obuwias MHbopMaums o npefnonaraeMbix Mepax MOXET nMpuaate UMMYbC
9KOHOMWYECKOW akTMBHOCTM, OfHAKO, B NOOOM Cflydae, Hy>KHbl AeTanu nnaHnMpyeMon nporpammebl. Kpome Toro, B 4eTBepr B
3KOHOMMYEeCcKoM Knybe MuHHecoTbl BbICTynuUT U rmaBa OPC beH bepHaHKe, KOTOpPbIM, BO3MOXHO, TakXe COODLIMT YTO-TO
obHazexmnBaloLlee A8 PbIHKOB. B NATHMLY AaHHble MO 3aHATOCTM BbI3BaIM NageHMe OCHOBHbIX (DOHA0BLIX MHAEKCOB Honee Yem
Ha 2%, a noxopgHocTb 10 UST ycTpemumnachk BHWU3, ONyCTUBLLWCH MO UTOraM TOPrOBOW CECCUMN HUXKE MCUXOMOrMHYeCcKn BaXKHOM
oTMeTkM 2% — 0o 1,99%.

EBpoGOHADbI TaKXKe pelueBenn. B nocnegHNn AeHb Hedenu cnpen MHAMKATUBHOMO CyBEPEHHOro Bbinycka Russia’30 k 10UST
BHOBb paclunpunca — Ha 16 6.n. go 209 6.1., a ueHa poccuinckoro GeH4dmapka onyctmnach Ha 12 6.0, o ypoBHs 119,6 % ot
HOMMHana. Poccuickme eBpoBOHIbI TakKe CHUXANUCh BCMe[ 3a MUPOBLIMU pPbiHKaMW. B MATHWLY elle OQHO PeTUHIOBOe
areHTcTBo, Fitch, nogTBepAMNO penTuHr Poccuu, Ha ypoBHe «BBB» € MO3UTMBHBIM NporHo3om. Ha npownon Hefene S&P nepebim
N3 TpeX areHTCTB NMOATBEPANIIO CBOW PEVTUHIM Mo Poccum, Tak 4To pelleHue Fitch Gbino ckopee oxnaaeMbiM. Ho areHTcTBa S&P
n Fitch B neprof kpu3mca NOHM3UAN CBOU PEUTUHI Poccum, B OTAMYMe OT areHTcTBa Moody's. Kak Mbl yxe oTMedanu, ecnm
BHELIHVEe PUCKN He MOBbICATCA, y PoccuMM eCTb BCe LWaHChl BEPHYTb YTPadYeHHble penTuHIM. Bo3Bpaluasce K AMHaMVKe TOPros
eBpobOHAaMM, CTOWT OTMETUTb, YTO B CYBEPEHHOM CErMeHTe pbiHKA CHWMXeHWe LeH Obiflo B LEeNoM HeCyLeCTBEHHbIM.
EBpoboHabl Ma3npoma BbIrMAAeny nyylle ocTanbHbIX BbINMYCKOB HedTErasoBOro CEKTOpa M 3aKpbUCh HEUTpanbHO Ha (oHe
Cnpoca Ha pPag ASMHHbIX BbINYCKOB, NMOTEPU OCTalbHbIX MpeacTaBuTenen cektopa, dymar JIYKOWa, HOBAT3Ka 1 THK-BP He
npesbicunu 7-10 6.n. Y MeTannyproB BbiNyckn EBpasa 3akpbinvch 0€3 3Ha4MTeNlbHbIX WM3MEHeHWK, Torha Kak eBpoOOoHAbI
CeBepcTany nofellesen B cpefHeM Ha 10 6.M. Bbinycku Beimnenkoma notepsinu B LeHe B cpegHeM 13 6.1. baHKOBCKMN CEKTOP
TOXE 3aBeplwmn fAeHb 0e3 CyLIeCTBEHHbIX MOTEPb; HECKONbKO XyXe OcCTanbHbiX Bbirnsgeny 6ymarn CbepbaHka u
MpomcBsasbbarka (-10 6.n. B cpegHem). A3maTckme OWMPXM AEMOHCTPUPYIOT CHUXEHME, PaBHO Kak W blovepcbl Ha
aMepukaHckme hoHOoBbIE MHAEKCHI. Mbl OXXnaaem oTKpPbITUSA TOPros B Poccum B oTprLaTeNIbHOM 30He.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

B vitone Gbin OTMeYeH OTTOK KanuTana, B aBrycre oH, ckopee Bcero, yeununcs. B nstHuLy nepsbin 3amnpes LIb PO Anekcen
YriokaeB B Kynyapax 6aHkoBckoro cdopyma B Couu caenan psf 3asBAeHUA Ha MakKpo3KOHOMUYeckue Tembl. Tak, Ynokaes
CoobLLMN, YTO B MIONEe OTTOK KanuTana Obin HeOOMbLLMM, B pe3yNibTaTe Yero MIoHb U MIofb B COBOKYMHOCTM [anu HyNeBOe CanbAo.
HanomHWM, 4TO B WIOHE, el UCXOAMUTb U3 MpefiBapuUTeibHOM OUEeHKW nnaTexxHoro OanaHca, Obin 3aduKcMpoBaH MpPUTOK
CpencTB B pa3Mepe nopsaka 3 Mapg Ao, TakuM 0bpa3oMm, B Miofie OTTOK BO30OHOBUIICS M COCTaBWI MPUMEPHO 3 MIpZ, Lo,
Kpome Toro, Yntokaes pacckasan, 4To B aBrycte baHk Poccum kak nokynan, Tak v npofaBan UHOCTPaHHYIO BanioTy, B pesynbTaTe
HETTO-MOKYMNKM cocTasunm 500 mMaH gonn. Mexay Tem LB yxe 1aBHO He NpofaBan BanioTy, MHTEPBEHLMM Ha BaIIOTHOM pbIHKe
COBepLUannCL B BUAE MOKYMKM BanioThl ASs NMPefoTBpalleHns Ype3MepHOro ykperneHus pybns. Takvm obpa3om, M3 Bcero
BbILLIECKA3aHHOrO MOXHO CAeNaTh BbIBOA, HTO B MIONe, HECMOTPS Ha BNaronpUATHYIO 3KOHOMUYECKYIO CUTYaLIMI0, OTTOK KanuTtana
13 CTpaHbl BO30OHOBUNCS, @ TeMMbl OTTOKA ObINM Ha ypoBHe anpens-Mas. B aBrycte oTTok Kanutana 3HauuTeNlbHO YCUANACS, 1
LI ©bin1 BbIHYXAEH NPOAABaTL MHOCTPAHHYIO BaSIOTY AN TOrO, YTO CAepXaTb YpeaMepHoe AaBfeHue Ha pybnb. OcHoBHas YacTb
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OTTOKa MpWLLNach Ha MepBYIO MOMIOBMHY MecAua, KOrAa CUTyauMs Ha BHELUHWX U BHYTPEHHEM pPbIHKaX 3aMeTHO yXyALinnach.
Bavxe K KOHUY aBrycta poccumckas BanioTa CTafla akTMBHO OTbIrPbIBaTb NMOTEPW, W PEFYNATOP MPUHAM Mepbl, HanpaBneHHble
MPOTUB ee YPE3MEPHOro YKPEMneHus, OAHAKO OTTOK SBHO MPOAOMXMUIICS, XOTH U CyLLecTBeHHO Boree MefneHHbIMU TeMMNamu.
B npowenluyio naTHULY OvBanioTHas Kop3mHa Bblpocna Ha 13 kon. go 34,66 pyb. — pybnb nopeleBen Kak OTHOCUTENbHO
fonnapa, Tak n espo. [lo KoHUa rofa Mbl OXMOAEM elle HeKOTOPOro ykpenneHus pybns, B pesynbraTe LieHa OWMBaMOTHOM
KOP3WHbI, COMMacHO HalleMy MporHo3dy, cHu3mTca Ao 33,9 pyb. YTo KacaeTcs OTToKa KanuTana, TO AeHeXHble MOTOKM B
HacToslLLlee BpeMsi O4YeHb BOMATUIbHbI, MPOrHO3MPOBAThL MX TPYAHO, N BCE XXe eCTb BECKME OCHOBaHMWS nonaratb, YTo rog oyner
3aKOHYeH CUIbHO B MUHYCe.

ODd3 xayT peweHuns LB. B nsTHALY Ha pbiHKe rocobnumraumin Helens 3aBepLunnach B Ma>KOpHOM TOHaNbHOCTU: XOTA AMHAMMKA
Oblna pa3HoHanpPaBlIeHHOW, B CPEAHEM KOTUPOBKM Bbipocnv Ha 12 6.n. decstunetHme OP3 26205 npmbasunu B LeHe 198 6.1.
(B nocneaHee BpeMst HACTPOEHMWSI MHBECTOPOB B OTHOLLIEHMI 3TON ByMarn MeHSI0TCS o4eHb BbicTpo), OD3 46002 cTanu fopoxe
Ha 35 6.n., OM3 26202 - Ha 38 6.n., OD3 25075 = Ha 51 6.n. 1 OD3 25071 — Ha 21 6.n. Obuwyto KapTUHY nognopTunn OD3
46017, nofdeweseBlwe Ha 105 6.n. B Havane HacTynvBLUEN Hedenn MHBEeCTOpbl ByayT XAaTe pelweHus LB no npoueHTHbIM
ctaBkaM. Cyas no HegenbHbIM AaHHbIM 00 MHMAALMM, €CTb BCE LWAHChI Ha TO, YTO aBryCT 3aBepLuMTCs ¢ Aednaumen dnarogaps
CHUXEHMIO LIEH Ha NPoAoBONbCTBME (aHHble Mo MHGNALUMK 3a MecsL, ByayT onybnmMKoBaHbl CerofHsa-3asTpa). COOTBETCTBEHHO,
rofl0Bble TeMMbl MHMNALMN B aBrycTe 3aMeanaTcs [0 YPOBHS HUXe 9%. Taknm obpasom, cenyac ansa baHka Poccum HeT Hukakom
HEeobXOAMMOCTI yXKecTo4aTb AEHEXHYIO MOMUTUKY, MOSTOMY Ha 3TOT pa3 CTaBka peMHAHCMPOBAHWUA U BCe KOYEBble CTaBKM
OCTaHYTCA HEeM3MEHHbIMW. TeM He MeHee OnMXKe K KOHLY rofa Mbl XIOEM YCKOPeHUs WHGNAUMM U CHUTaeM, 4TO CTaBKa
elle HeoHOKpaTHO ByAeT NoBbllleHa. Halll NPorHo3 no cTaBke peMHAHCMPOBAHMSA Ha KOHELL Frofa cocTaBnseT 9%, HO OTMETUM,
YTO ee MOoBbILLEHWe MPUBEAET K POCTY KOPOTKMX CTaBOK, AJIMHHbIE Xe 3aluiieHbl bnarofaps BoamoxHoct PEMO ¢ Lb. Haw
nporHo3 no natuneTHM OM3 Ha KoHew, roaa coctasnseT 7,3 %.

Onbra CTepuHa, sterinaoa@uralsib.ru
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YPOBeHb JMKBUAHOCTU CHU3UJICA BOMNMpPeKn 0ObIYHOM TeHAeHLUUN B Ha4dalle MecsiLla

JINKBMAHOCTb COKpaLLlanach Be Ceccum noapsia, HTo HeobbiMHO Ans Hadana mecaua. OOHaKo 3TO He OTPasunoch Ha ctaBkax MBK,
OCTaBLUMXCSA Ha NpexHeM ypoBHe. OCTaTKM Ha KopcHeTax KpeonTHbIX yupexaeHun B LIb cokpatmnmnce Ha 38,0 mnpg py6. ao 575,2
MIpa pyO., Torma Kak Aenosutbl 6aHkoB B LIB yBenuumnmck Ha 31,5 mnpn py6. oo 227,7 mnpga pyd. HaMkaTBHas cTaBka Mo
OfIHOOHEBHbIM KpeamTaM ocCTanack Ha yposHe 4,02%. OObeM onepaumit peno LB okasancs MUHMManbHbIM B TeKyLLeM rofy,
coctaBmB 197 MnH pyb. Npy ogHOOHeBHOM cTaBke 5,51% rofoBbIx, YTO Ha 1 6.M. HXe YPOBHS ayKLMOHOB MpedblayLiero aHs. B
OTCYTCTBME 3Ha4YMMbIX OTTOKOB CPeCTB 13 DaHKOBCKOM crcTeMbl cTaBki MEBK, Kak oxupaaetcs, OyayT CHXKATLCS.
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Pybnb nofelwwesen NpoTne gonnapa 1 eBpo, notepss 14 koneek 1 9 koneek cooTBeTCTBeHHO Ha MMBB. Kypc nonnapa Ha MMBB
coctaBun 29,14 pyb./0onn. Ha 3akpbiTWKM, €BPO 3aBepLuMi ceccuio Ha oTMetke 41,36 pyb./eBpo. buBanioTHas Kop3uHa
nogopoxana Ha 11 koneek go 34,64 pyb. [lJaBneHne Ha pbiHKM OKa3bIBAOT OMaceHUs, Kacatlolmecs yXyalweHns cutyaumm Ha
LLONTOBbIX PbIHKax EBPOMbI 1 MeAfieHHbIM XOLOM BOCCTAaHOBMEHWS 3KOHOMUKM CLUA — cornacHo onybivMKoBaHHbIM B MATHULY
LaHHbIM C pbiHKa TpyAda, 6e3paboTtuua no-npexHeMy AepXnUTcs Ha ypoBHe 9,1%. [lonnap ykpenuncs Ha MMPOBOM PbIHKE: ero
NHOEKC BbIpOoC Ha 0,2% B NATHWULLY W CErofHs YyTPOM npubaBmn CTONbKO Xe. MpoTne eBpo donnap nosbickncs Ha 0,4% B
nATHULY 1 Ha 0,2% cerogHsa. B HacTosALwMM MOMEHT eBpo KoTupyetca no 1,416 gonn./eBpo. OTHOCUTENIBHO MeHbl JOSINap He
VN3MEHWIICA N yXKe BTOPYIO CECCUIO OEePXMUTCA Ha YpoBHe 76,8 neHbl/fonn. HedTaHble LieHbl nownu BHK13: Brent ynana Ha 1,5% B
NATHWLY U CEeroaHs nopellesena Ha 1%, Tekywmi yposeHb 112 ponn./6app.; WTI cHuaunace Ha 2,6% 1 0,9% COOTBETCTBEHHO
o 85,7 ponn./6app. 3010T0 B NATHWLY PBaHyNo BBEPX, a CErofHs NOKa3blBaeT MPAKTUYECKM HYNeBYylD AMHAMUKY, TOPrysich
B6nM3KM 1 880 ponn./yHums. Mbl oxxmgaem ocnabnexuns pyons no 29,20-29,30 py6./nonn.

Kypc py6./nonn.
1 ueHa 6appens He¢dpTu Brent, gonn.
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UcroyHuku: Bloomberg, MMBBE

JleoHup CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru

4



Gﬂh YPAACMIB | K3MUTAN

MAKPO3KOHOMMUKA

Macro Monthly

PbIHKM He CIMLLKOM BepSIT B POCCMNCKYIO SKOHOMMUKY, a OHa YyBCTBYeT cebsl Bce nyylue

MakposkoHoMu4ecknii 063op: ceHTsi6pb 2011 r.

OTpaﬂHaﬂ MaKpO3KOHOMUYECKaa KapTUHa... B wuione
CTpouTenbHas VHIYCTPUA npenopHecna I']pl/lﬂTHbll;l CTpOVITeﬂbeIVI CeKTOop B uitose cyuecrBeHHO BbIpoC
OuHamumka COBOKYTMHOIO N XNITNLLHOIo CTpOUTENbCTBA,

clopnpus: obbeM CTPoUTENbHbIX PAbOT BbIPOC CPasy Ha
Prp P P P pasy M3M. 3a roa B %

17,6% ron K rogy — TrNaBHbIM JOKOMOTMBOM pOCTa
OTPaC/IN BbICTYNANO XUINLHOE CTPOUTENBCTBO. XOTA CTOJb 25% - HKunuuHoe CTPOUTENLCTBO, % 1O K roy
peskoe yBennyeHWe obbemMa CTPOWTeNbHbIX PaboT, no- 2% - Obuwii obbem cTpouTenseTBa, % rop K roay

15% -
10% A
5%
0% 4
5%

BMONMOMY, OOBACHAETCA 3aBeplUeHMeM 3Ha4UTenbHOM
4acT 06BEKTOB, HaYaTbIX PaHee, Mbl CKIOHHbI CHUTATb, YTO
HabnogaeM MHTEHCMBHOE BOCCTAHOBEHME ToKasaTtenemn
oTpacnn. Poct obbeMa MHBECTULIMIA B OCHOBHOW KammTan

yckopuncs go 7,9% no CpaBHEHWMIO C YPOBHEM FOAUYHOM 0%
JaBHOCTW, AOCTUIHYB CaMblX BbICOKMX TEMMOB C Hayana 15%
roga. TemM He MeHee BANbIM POCT MHBECTULIMOHHOM -20%

asr 10
ceH 10
okt 10
Hos 10
nex 10
AHB 11

aKTVMBHOCTM B nepBble 4eTbipe Mecaua 2011 r. ropa
BbIHYAWIT HAc MOHM3UTb MPEXHUA MporHo3 obbema
MHBEeCTUUMM no utoram roga ¢ 10% po 5,6%. Ha
OVHaMVIKe MHBECTULMIA OTPULLATENBbHO CKa3aiNCh yBENMYEHWE OTHUCTIEHNI B (DOHIbI COLMANIBHOrO CTPaxoBaHMA B Ha4ane roga u
oTpacyieBas NONNTUKA NPABUTENbCTBA. YBENVYEHME CTPAXOBbIX OTYUCNIEHMI MPUBENO K CHUXEHWIO peanbHbIX pacnofiaraembix
[OX0f40B HaceneHusa no utoram 1 n/r 2011 r. B nioHe OHW BEPHYNIUCL Ha TPAEKTOPUIO POCTa, yBeNMYMBLINCL Ha 2,0% rof K
rofy, HoO B vione poct 3amennunca o 0,6% rog k rogy. Tem He MeHee OCHOBHble MaKPO3KOHOMMYECKME NOoKasaTenm pucyiot
BMOJHE OTPafHYIO KapTUHY: TeMMbl peasibHoro pocta BBIM oTBeYatoT HallemMy NporHo3y, oObeM NPOMbILLNEHHOrO NPOM3BOACTBA
M 0BOPOT PO3HUYHOW TOPrOBAM AMHAMMYHO PacTyT, ypoBeHb ©0e3paboTvlbl OCTaeTcs HU3KMM, defepanbHbin BlooxeT
NCNOJNHACTCA C MPOPULNTOM, a MHPAALMA ynana 0 HyN. ITa ApKad 3KOHOMUYecKas AMHaMVKa NoABepKeHa BHELLHUM puckam,
KOTOpble MPOAOMXAIOT YBENMYMBATLCA M3-3a MOBbILEHWA BOMATUIBHOCTU Ha pblHKax M ycunvBalolerocs 6ecnokoncTa mno
noBOAOY TOPMOXEHWS Pa3BUTbIX SKOHOMMUK.

es 11
map 11
anp 11
mai 11
o 11
non 11

Ucmouruku: Poccmam

...0CTaeTC He3aMe4YeHHOW pbIHKaMW. bnarononyyHble MyHAaMeHTanbHble NOKa3aTenu POCCUNCKOM 3KOHOMUKM HUYYTb He
3aMHTEPECOBaNM PbIHKM, KOTOPbIe MO-MPEeXHEMY UCMbITbIBAIOT BbICOKYIO BOMATWUMNBbHOCTb, CTaBLUYIO PE3yNbTaTOM CHUXXEHWS
KpeamTHoro pentnHra CLUA v yxyaweHus akoHoMuyeckoro nonoxenus CLUA 1 eBponenckmux ctpaH. B aBrycrte 6ercteo ot paga
PVICKOBbIX aKTMBOB MPUWBESIO K CyLLECTBEHHOMY OTTOKY KanuTtana 1 ocnabneHuio pybns. HecMoTps Ha ApaMaTiyeckoe pas3BuTme
CODBITUM B TeYeHWe NocsieiHero Mecaua, Mbl CHUTAeM, HTO TPEBOMM MOCTENEHHO YNArYTCA W B Cleflylollme HECKONbKO Hefenb
Kypc pybns ctabunusnpyetcs B AuanasoHe 29,4-29,0 py0./monn., MOCKOMbKY UeHbl Ha HedTb AOCTAaTOYHO CTabMIIbHBbI.
Mocnenyiollas AMHaMmKa kypca pybns OyneT 3aBMCETb OT TOro, PeanmsyioTcs N PUCKM TOPMOXKEHNS SKOHOMUKM B Pa3BUTbIX
cTpaHax. Ecnm 31o cnyuntcs, UeHbl Ha HedTb MNOMAYT BHU3 M MaKpPO3KOHOMMYECKas CUTYaLMs M3MEHUTCS: pybib ocnabHeT, pocTt
3aMefnnTCA, a BMecTe C U MHMNAUMA, BI0OXKeTHbIN AebULMT YBEAINYUTCS NO CPaBHEHMIO C MPOrHO3HbIM NokasaTeneM. OgHako
MoKa Mbl MPUAEPXMBaAEMCS Hallero 6a3oBOro NPorHo3a, He NpeanonaraloLLero 3aMeafieHns pocTa, NockosbKy OAHOro MecsLa
HeratmHoW ctatucTnkm B CLLIA 1 EBpone HefoCTaTo4HO A8 (hOPMMPOBAHNS YCTOMYMBOTO TPEHAA.

Anekcevi lessTos, devyatovae@uralsib.ru
Onbra CTtepuHa, sterinaoa@uralsib.ru
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HOBOCTU SMUTEHTOB

Anbdra-Bank (BB-/Ba1/BB+)

AreHTCcTBO S&P N3MeHMNo NPOrHo3 penTuHra

Co «CtabunbHoro» Ha «Mo3UTUBHBINY». B KayecTBe 0CHOBaHWA S&P NMp1BOAWT NONOXUTENbHbIE 3MEHEHWS B ONEPALIMOHHON
cpefe, CUnbHble No3unumn Anbda-baHka Kak KpynHenLwern YacTHOM PUHAHCOBOM rpynnbl, akTUBHYIO paboTy Mo 0cBOBOXAEHMIO
GanaHca oT NPoBEeMHBIX aKTUBOB, a TakXXe [OCTAaTOHHYIO KanuTanmn3awumio.

JlokanbHble o6Gnurauum ManonuKBUAHbIL. EAMHCTBEHHBIM BbiNyckoM pybneBbix obnuraumin 6aHka Ha noKanbHOM pPbIHKE
aBnsetca Anbda-baHk-1, KOTOPbLIN CO BPEMeHW CBOEr0 pa3MeLLeHns NoTepsn TOProBylo NMKBUAHOCTb. B HacToAWMI MOMEHT
OymMara KOTUpYeTCs C JOXOAHOCTbIO NpnbnmsnTensHo 8% Ha cpok 30 mec., ofHako ee bid-ask cnpen [OBONBHO WKWPOK, a Ha
pbIHKE eCTb Hemnnoxme anbTepHaTMBbI (KCTaTW TOBOPS, M3 TOW Xe Trpynnbl), CPeaM KOTOPbIX MOXHO BbIAENUTb BbIMYCK
BbIMMeNKoM-3 € JOXOAHOCTBIO YyTb Bbile 8% Ha 35 Mec., a Takxe TpaHckpea-5O1 (7,8% Ha 27 mec.).

EBpooGnurauum xe BbIrnaaaT BecbMa NpuBeKaTenbHO. B MI0fIbCKOM KOMMEHTapUK, MNOCBALLEHHOM MOBbILEHWIO PENTUHIa
Anba-baHka areHTctBoM Fitch, Mbl oTMedanu, 4To Gymarn DGaHka CTaHOBSTCS XOPOLUeN anbTepHaTUBOWM KBa3WCYyBEPEHHOMY
KOPNOPaTVBHOMY PUCKY M MNO3BONSIOT 3aMeTHO MOAHSATb AOXOLHOCTb MPU O4eHb YMEPEHHOM PoCTe pucka. MATHNYHOE peLleHme
S&P ToNbKO yKpenmnseT Hac B 3TOM MHeHUW. [ocne HelaBHel pacnpoAaxu Ha pbiHKaX Mbl BbIAENSAEM 13 BHELLHUX 00S3aTenbCTs
GaHka ALFARU’15 ¢ moxogHocTbio 6,8% (cnpep B pasmepe 605 6.n. K 4onnaposbiM cBornam), a Takxke ALFARU’17 (goxooHoCTb
7,6%, cnpen 620 6.n.). Mpemus 3Tnx Bymar K 06s3aTeNbCTBaM OaHKOB C MHBECTULMOHHBIMU perTuHramm (PCXB, BTB, IM16)
coctaBnsieT npubnmsmtensHo 200 6.n., Y4TO NPeLACTaBMAETCS HaM OYeHb CYLLIECTBEHHBIM MPW CTONb CKPOMHOW pasHuLe B
PenTUHIrax.

Bymaru c norawenuem B 2015 1 2017 rr. ocobeHHo npuBneKaTesibHbl
EBpoobnuraumm poccninckmx 6aHkoB, HOMUHVMPOBAHHbBIE B [OMapax
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12 anpens 2011 r. Anba-bank — CyllectBeHHOe yy4lleHre no cpasHeHwio ¢ 2009 r., HO BO MHOMOM 3a c4eT | nonyrogms.
http://www.uralsibcap.ru/products /download /110412 _Alfa%20Bank_FY2010%20Results.pdf?docid=10327&lang=ru

Amutpun AyakuH, CFA, dudkindi@uralsib.ru
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TNMK (B/B1/-)

JocTtonHble pe3ynbtaTthl 3a 2 kB. 2011 r. no MCPO

TMK onybnukoBana oTiMyHble pUHAHCOBbIE pe3ynbTaTthbl 3a 2 kB. 2010 r. Mo utoram 2 kB. 2011 I. BbIpy4Ka KOMMNaHMUM
Bo3pocna Ha 12,6% 1o 1,88 Mnpa A0MN. 3a CHET PocTa OTMYCKHbIX LieH, obbema peanvsaumm 1 onTMMM3aLMmM CopTaMeHTa.
Moka3aTenb EBITDA yBenuuunca Ha 13,3% o 332 MAH Jonn., a peHTabenbHOCTb He M3MEHWNach, OCTAaBWMWCh Ha YPOBHE
17,6%. Ynctas npubbINb KOMMNaHMK Bblpocna Ha 47% 0o 154 MnH Oonn., OT4acTM 3a CYeT MepeoueHKU (UHAHCOBbIX
[lepVBaTMBOB (BSIOXEHHbIA OMUMOH B KOHBEpPTMPYeMble eBpoboHAbl). YncTas npubbinb, CKOPPEKTMPOBaAHHAs Ha [JOXOf OT
M3MeHeHWs CnpaBedfIBOM CTOMMOCTI NMPOU3BOAHOIO (DUHAHCOBOrO MHCTPYMeEHTa, BO 2 kB. 2011 r. coctaBmna 122 MaH gonn.,
NOYTU HE N3MEHMBLLNCb OTHOCUTENbHO Noka3atens 1 ke. 2011,

(-]

EBpoobnurauum TMK BecbMma npuBnekaTenbHbl. ELVHCTBEHHbIN pyOneBbl BbINyCcK KOMMaHUW — BupxeBble obnuraumm
MepBov cepun, TOPryioLMecs ¢ JOXOAHOCTLIO Ha YPOBHE NpnbnmnsntensHo 8% npu Alopaumy 2 rofa, Ha Hall B3rfisif, OUeHeHbI
cnpaBennmBo. B To xe BpeMs 0ba obpaulatowmxcs Bbinycka eBpoobnuraumi TMK = TMK'15 n TMK'18 — npuBnekatenbHbl.
MocnegHnn KotnpyeTcs co cnpeaom K UST B pa3mepe 675 6.1. 1 okono 70 6.1. kK Oymaram EBpa3a — ofHUM M3 CaMbiX LUMPOKMX
CNpefoB B MeTanyprmyeckoM cektope. Mpu 3ToM (PUHAHCOBbIM NPOMUIL SMUTEHTA HEMb3s Ha3BaTb YPE3MEPHO PUCKOBbLIM —
neBepefX Bbille 3 KOMMEHCMPYETCA HW3KOW Loner KopoTkoro gonra. C onepaumoHHOM TOYKM 3PEHUSt KOMMNAHWA OCTaeTcst
OYeBUIHbBIM NAEPOM B TPYOHOWM OTpacnu, HanpsMyto CBA3aHHOM C HeTerasoBbIM CEKTOPOM, KOTOPbIV cenyac 4yBCTBYeT cebs
JOCTaTO4HO KOMOpPTHO. C APYroM CTOPOHbI, B CllydYae M3MeHEeHWs MUPOBLIX TpeHaoB eBpoboHabl TMK MoryT npocecTb Gonee
CUIbHO, OMATb-TakK, BBMAY BbICOKOW AONTOBOW Harpy3ky KOMMAAHWUN.

Ocoboro BHMMaHua 3aciyxuBaer TMK'15. OpHako ©Oonee npuBnekaTtenbHO BbITNAAUT BTOPOM BbINMYCK €BPOOOHOOB
KoMnaHum — TMK'15, oTANYUTENBHOM HYepTOM KOTOPOro ABAISIETCS HaNMYMe BIIOXKEHHOMO OMUMOHA Ha KOHBepTaLUmio obnuraumit
B akuuu, TodHee B [AP. B Hactosawmmn momeHT npu glopaumn 3,15 roga, BbiMycK TOPryeTcs ¢ 4OXOOAHOCTbIO 5%, 4TO, Ha Hall
B3rnag, fABAAETCA BecbMa MpWBMEKaTeNlbHbIM YPOBHEM AN MOKYMKW. BRoXeHHbI OMuUMOH Ha KOHBepTauuio, Mo CyTu,
npencTaBnseT cobom 0ObIYHbIV KO OMUMOH Ha MOKYMKY akLMi KoMAaH1U. CTOMMOCTb TaKoro OMLMOHa B HACTOSLLMIA MOMEHT,
Mo Hallen OLeHKe, cocTaBnseT okono 11%. Hapsagy C TekylMM YpOBHEM [OXOOHOCTM obnuraumii 3To no3sonser
NPeAnonoXnTb, 4TO 3a BblI4ETOM CTOMMOCTM OMUMOHA Ha KoHBepTaumio TMK'15 ToproBasncs Obl C JOXOOHOCTbIO Ha YpOBHE
npumMepHo 9,5%. B 1o Xe Bpema npsmas WHTepnonaums cnpefa TMK'18 Ha Bbinyck ¢ noraweHwem B 2015 r. paer
CnpaBeanmBYIo NOXOAHOCTb Ha ypoBHe 7,25%. Hannuo dyHaaMeHTanbHas HefooleHka obnmraumin kKomnaHum. MNnioc Ko Bcemy
0OYeBWMAHO, YTO AOXOLHOCTb 0bnuraummn nMeeT obpaTHylo Koppenaumio ¢ ueHon akumi TMK — Tak, B Havane TekyLlero roga,
korga TP TMK BnnotHyto npubnmkanucs K uere 23 ponn./TOP (B HacToswmn MomeHT 13 ponn.), moxogHocts TMK'15
onyckanachk Huxe 1% (ueHa npesbiwana 117%, Tekywmin yposeHb paseH 101%). K TekylleMy ypoBHIO JOXOLHOCTM NpMBENa
pacnpofaxa akTMBOB B Ha4ane aBrycra, B YaCTHOCTM MPOAAaBMBLUIANA KOTUPOBKM akumn TMK BHM3, a BCned 3a HUMM U LieHbl Ha
obnuraumn. YumTbiasi, 4To Halla MpOrHosHas LeHa GDR TMK cocTaBnsieT 25 [0S, W NPEBbILAET TEKYLLYIO PIHOYHYIO LIeHY
NoYTW BABOE, MOTEHLMan pocTa LeHbl eBPODOOHAOB TakXe BbICOK. [MOTeHUMANn CHUXEHUS, HanpoTMB, Ha Hall B3rnsg, KpanHe
OrpaHWMy4eH — B YaCTHOCTN BBUAY CHUXEHWS YyBCTBUTENBHOCTM LieHbl 0OMraLmii K BO3MOXHOMY AanbHerLlemMy NafeHnio akumin
TMK, BBWZY TOro, YTO BNOXEHHbI OMUMOH TyboKo «BHe AeHer». boree Toro, no eBpoboOHAAM MpemnycMoTpeHa odepTa B
eBpane 2013 r. — K 3TOMY MOMEHTY LieHa 00nuraumim Tak unu nHade Gyaet CTpeMmUTbCS K HOMUHAY.

[1onHbIVI TEKCT KOMMeHTapus byaet onybnvkoBaH B biivxaviiuee Bpemsi.
AHapevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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BawnedTb (NR)
MepBbIN CUHANLMPOBAHHbIN KpeanuT

[debloT Ha MeXAyHapoaHbIX pbIHKaX KanuTtana. Ha npolnon Hefene ballHedTb 3aKpbina NepByto B UCTOPUM KOMMaHMUM
Coenky Mo MNpUBNEYEHUIO CUHOMLMPOBAHHOTO KpeamToBaHMsA. Kak coobLiaeT pykoBOACTBO KOMMaHWU, obecneyeHHbIn
nocraBkaMu HedTn Kpeant obbemom 300 MIH fonn. Obin BblgaH Ha 0BLLEKOPNOPATUBHbBIE LENN U perHaHCMPOBaHWe A0OMTa.
OfHako KoOMMaHWs He npefocTaBuna MHPOPMaLLMM MO NMPOLLEHTHOW CTaBke KpeauTa U ero Cpoke. Bbixon Ha mMexayHaponHble
PbIHKM KanuTana no3sonut balwHedT AvBepcMdULMPOBaTL LONrOBOW NOPTdeb MO BanoTaM M MO CPOKam C MOMOLLbIO
pedrHAHCMPOBAHMA HacTN KPATKOCPOUHbIX 00s3aTenbCTs (833 MaH gonn. Ha koHew, 1 kB. 2011 1., unn 20% OT COBOKYMHOIO
ponra). K TOMy e Hayano COTpyAHMYecTBa C WHOCTPaHHbIMW WHBECTOpaMK B MepCrnekTvBe OTKpoeT nepef balHedTbio
BO3MOXHOCTb (MOC/e MOMy4eHUst PEMTUHIOB OT MEXAYHAPOMHbIX areHTCTB) Bbinycka espoobnuraumi. OTMETMM, 4TO B
Onuxanwne gHM KoMnaHns onyonukyeT pesynbTaTbl 3a 2 kB. 2011 T.

C 6onee NoapoOHbIM aHANM30M OTHETHOCTW ballHed TV 3a 1 kB. 2011 . MOXHO 03HAKOMUTLCS B HallleM 0630pe:

http://www.uralsibcap.ru/products/download/1100609_Bashneft 1Q2011.pdf?docid=10806&Ilang=ru

MoTeHuMan pocTa KOTUPOBOK 0GNMraL M orpaHnyeH. 3a NocnefHU MecsL, Cnpef Tpex BbinyckoB bawHedTn Kk kpreon O3
pacLpUIcs Ao ypoBHs okosio 230 6.1., XOTs B Mione OH Haxoamncs Ha ypoBHe okosio 150 6.n. OfHako, y4uTbiBas CHUXeHMeE nX
npeMumn K conoctaBumMbiM Bymaram mMatepuHckon ADK «Cuctema» go 10-20 6.n. B nocnegHue OHW, NOTEHUMAN CHUXEHUS
[oxofHocTen balHedTV B KPaTKOCPOYHOM MepCrekTVBe, MO HalleMy MHEHMUIO, OrpaHWYeH M BO3MOXEH NULIb NpU YCIOBUM
0OLLIEro CHUXEHWS CTaBOK Ha PbIHKE.

Opuii FonbaH, golbanyv@uralsib.ru

OTIN Bank (Ba1/BB), CKB-6anx (B2/B)

HepaBHun pocTt DOXOAHOCTEN OTKpbIBaeT npusBJiekatesibHble BO3MOXXHOCTU

Py6neBsble o6nurauun 6aHKOB MpepsaraloT BbICOKUE JOXOLHOCTU MPU OYeHb YMEepPEeHHbIX puckax. C Hallen TOYKM
3peHusi, BO Bpems Nnpoun3sollefllen B aBrycTe MacCOBOW NepeoLieHKI Ha NIoKanbHOM pbiHke obnuraumm OTI baHka 1 CKB-6aHka
NoCTpaAany HeomnpaBAaHHO CUIIBHO (XOTs B Clly4ae C NepBbIMU OCHOBHOW MPUYMHOM NafeHWs CTafa X BbiCOKash NIMKBUAHOCTb,
4TO TakXe MOXHO 3anncaTb UM B aKTWB), XOTd (yHAAMEHTaNbHbIX OCHOBAaHWI Aff 3TOr0 Mbl HE BUAUM. Takum 0bpaszom,
npou3sollefliee CHUXEeHWe LeH BOHLOB COBETYeM WMCMOMb30BaTh KakK BO3MOXHOCTb MOMyYeHUsi XOPOLLEN AOXOLHOCTU Mpwu
BECbMA YMEPEHHbIX PUCKaX.

OTIM bBaHK — oguH 13 Kno4YeBbiX akTMBoB OTP Group nNpu cunbHOM caMmocTosiTeNlbHOM pHaHcoBoM npodune. CornacHo
onybnnMKoBaHHbIM HelaBHO (DMHAHCOBBIM pe3ynbTaTaM MaTepuHCKor rpynnbl, 3a 1 n/r poccuinckmin OTI baHk 3apaboTan 2,5
MNpA pyO. YNCTOV NPUOBINK, NOKAa3aB C Hadana rofa NoNoXMUTENbHYIO ANMHAMUKKY MO YUCTOM NpoLeHTHON Mapxe (18% Bo 2 kB.)
1 YPOBHIO NPocpouku (13,3% Ha koHel, 2 KB.). Mpu 3TOM poCcUncKas [oHKa SBASETCH OAHOM U3 KIIOYEBbIX CTPYKTYP rpynibl, Ha
KOTOpYIO NpuxoamTca nopsaka 6% ee aktmeoB M 20% npubbiny 1 KOTOpas MOKa3blBaeT Haunyylive CPeam BCEX LOYEPHUX
HaHKOB rpynnbl NokasaTenu AOXOAHOCTN akTnBoB (6,0% BO 2 KB.) 1 kanuTtana (33,8% Bo 2 kB.). B 1 n/r OTP Group, akTuBbl
KOTOpOW COoCTaBnsioT nopsaka 50 mnpgd fonn., 3apabotana yuctylo npmbbinb okono 385 mnH gonn. C y4eToM OTIMHHBIX
pe3ynbTaToB POCCUNCKOro DaHKa BEPOSTHOCTb MPefoCTaBleHs MOMOLLM B cJlydae HeobxoammocTy OTI baHKy OT MaTepUHCKOM
CTPYKTYpbl Mbl OLIEHMBaEM Kak BbiCokyto. C MOMEHTa pa3melleHns B KoHLe mions Bbinycka OTM baHk 5O-01 (YTM 8,92% Ha
35,4 Mec.) ero AOXOAHOCTb BbIpocia npumMepHo Ha 80 6.M., a cnpep k kpuson OD3 pacmpuncs co 180 6.n. go 256 6.n0.
Tenepb BbiNyck NpeafiaraeT npemuio B pasmMepe YyTb Oonee 50 0.1. K Bbinycky AbcomioT baHk-5 foyepHero 6aHka 6enbrumnckom
rpynnel KBC Bank NV, XxoTs C KpeamuTHOM ToukM 3peHis 6oHapbl OTI baHka OOMXHbI TOProBaThcs K HEMY C AMCKOHTOM (ABconioT
BaHK Ha MPOTS>KeHUM NOCNeAHUX NET SABSETC YObITOYHBIM 1 MaTEPUHCKas CTPYKTYpa ULLET Ha Hero nokynatens). Yto kacaetcs
4yTb Gonee kopoTkoro OTM BaHk-02 (YTM 8,54% Ha 31,2 MecC.), Ha TeKyLLMX YPOBHAX OH TakXe BbIrNAAUT NpUBReKaTensHo,
npednaras npemuio nopsaka 40 6.n. k Mpomceasb 5O-03, xoTs ele Mecsl, Has3ah OHW TOProBajMCb Ha OLHOM YPOBHE.
HeobxoamMo BHOBb OTMETUTL OTHOCUTENBHO BbICOKYHO NIMKBUAHOCTL 060MX Bbinyckos OTI.

CKB-0aHK — YCTOMYMBbIA pPervoHasnbHbI GaHK C Xopoluen akuMoHepHoW cTpykTypon. CKE-OaHK fBRsSeTcs ofHWMM K3
KPynHenwmx pernmoHanbHbix 6aHkos B YpdDO ¢ aktmamum B 91 mnpa py6. (Ha 1 asrycra, cornacHo 101 dopme ot4eTHOCTH). 3a
nepBble CeEMb MeCsiLleB rofa ero KpeamuTHbl nopTdenb BoIpoC Ha 25% [0 64 mnph pyb., COXpaHMB OTHOCUTENBHO BbICOKOE
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KadectBo (mons mpocpoukn — 4,3%). Kpome Toro, mnocom CKB ABASETCA CumbHash CTPYKTypa akUMOHEpOoB: 25% akuun
npuHagnexut EBPP, a octanbHoe — GeHedmumapy Mpynnbl «CuHapa» OMUTpUO TyMMASHCKOMY, KOTOpble y>Ke HeofHOKPATHO
LLEMOHCTPUPOBAM CBOIO 3aMHTEPECOBAHHOCTb B DaHKe, MpefoCTaBiss eMy LONONHUTENbHBIN KanuTas, 4ToObl TOT MOT U Jarnblue
pa3BMBaTb OW3Hec Ge3 yuwiepba AN [OCTaTOMHOCTM KanuTana. locnegHwin pa3 31o Obino chenaHo B wione, korga [pynna
«CnHapa» npepoctasuna 6aHky cyOOpAMHMPOBaHHbLIN Kpeout Ha 1,4 mnpg pyb. Bce 3To no3BonseT HaM OLEHMBATb PUCKK
BNOXeHWs B gonrosble obnuraumm CKB kak o4eHb ymepeHHble. [1py 3ToM BO BpeMsi MOCeAHNX pacnpofax obnuraumm b6aHka
nocCTpafany JOBOMbHO CyLLEeCTBEHHO, YTO, Ha Hall B3rNAA4, NPefoCTaBAfeT XOpoLluMe BO3MOXHOCTM A MOKYynoK. Tak, cambln
kopoTknin Bbinyck CKB BO-04 MOXHO cenyac npuobpectn C AOXOOHOCTbIO nopsgka 8% rofoBbiXx Ha 3 Mec. KOTMpoOBKM
OCTanbHbIX TPExX BbIMYCKOB M BOBCE yMNann HUXe HOMWHana, Havbonee mHTepecHo cpeam KoTopbix Bbirnsamt CKB BO-05,

KOTUPYIOLLMICA C AOXOAHOCTbIO Bhitle 10% Ha 14 mec.

HepaBHun pocT poxoaHocTen npepocraBnsgeT npuBeKaTesibHbie BO3SMOXXHOCTU

PybneBble 06AMraLmMm poccnCKx GaHKoB Mo COCTOAHMIO Ha 2 ceHTabps 2011 T.

10,5 -
YTW (%) @ MKE BO-5
A CKB B0O-05
CKB 50-03 MKB-6
A PS A MKB 50-4 CKB B0-06
95 A A
MKB-7
Lentp-VHBecT BO-1/5 4 A MKB BO-1 MOM EO-2 ° OTM Bakk 5%)1
MIMEO-1 A XKo-6 .
o5 | er/:lmEBpona-f)‘A P I'Ipomcaﬂa; 6 OTN Bank-02 @ @ KpeaurEspona 50-01
' A
ABcontot baHk-5
PycdmHanc-8/9 A 3ewut 50-06 Mpoucesias G903 A
A CKB B50-04 PyccuHanc-10/11
MpoMcesiab-5 A Anstha-Bark-1 - flenstakpeaut-6
P 3enut BO-02 TpchKﬁeq 50-01 @ BHM Mao6a
A BTE BO-1/2/5%pycepumanc 5O-1 oyc-ﬂ I'asnpoWHK BO-1 @ p
75 °® A BT5'5P i cbaiicen EOM TparcKpen-6
XKCD-’ A Homoc-9 PCXB-7 A “TpacKpen-5 @ Paviddaiizen PCXE-3
nobakc BO-1
PycCraHa-8 @ Poc6aHk BO-1 Batk CM6 50-04 A Pocbark BO2 A BOB-8 ®
Mnobakc 6O-2 A A OA ioc11 A lOHuKpequr-5  Pocbank-3
65 - A Inoakc 50-3/5 PCXE-89 Kpuas 003
ABTES
Howoc 50-1 A 10nvKpepuT-4
@ TpaHcKpen-2 [iopaums, net
55 T T T T |
0,2 0,7 12 1,7 2,2 2,7

Wcroyrmkmn: MMBE, oueHka YPAJICVIba

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

5 ceHTAOpS

6 ceHTAbps

7 ceHTabps
8 ceHTAbps
12 ceHTA0pPS
13 ceHT0pA
14 ceHTa0ps

15 ceHTH0pA

19 ceHTA0pA

20 ceHTAbpS

21 ceHTAbpS
22 ceHTsbps
23 ceHTAbpS
26 ceHTabps
JleHeXHbIn
pbIHOK

14 ceHTH0pS
15 ceHTAOPS
20 ceHTAbpS
21 ceHTAOPS
28 ceHTAbpS
28 ceHTAbpS

12 okT70pA

MoraweHne TK @uHaHc-2 (1 mnpg pyb.).

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

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

Ocbepta PXI-13 (15 mnpa py0.). OdepTa dnemeHT JTnauHr-2 (0,7 mnpa pyo.).
MoratueHre MocaHepro-1 (5 mnpg pyo.).

MoralweHwe HK AnbsiHc-1 (3 mnpga pyo.).

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

OdbepTa CUBYP XonamHr-2 (30 mnpa py6.).

OdepTa M3B NnsmHr-3 (0,5 mnpg pyo.). Norawenue CatypH-2 (2 mnpg py6.). MoraweHne BaHk
Pycckuin ctangapt-7 (5 mnpa py6.).

OdepTa Poccenbxo3baHk-2016 (500 mnH goni.).
Ocbepta CeBepcrans BO-01 (15 mnpa py6.). Morawerme HOK-2 (0,4 mnpa py6.).
MoralueHne MeTpocTpon MHeecT-1 (1,5 Mnpg pyo.).

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

BaHku BepHYT MuHbUHY 9,2 Mnpg, pyo.
BbinnaTta CTpaxoBbIX B3HOCOB

Boinnata 1/3 HOC3a 2 kB. 2011 .
BaHku BepHYyT MuHduHy 40 mnpg pyo.
BaHku BepHyT MunHdunHy 70 Mnpg, pyo.
Bbinnata Hanora Ha Npubbinb

baHku BepHyT MunHduHy 19,3 mnpp, 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
08.09.11 CBb 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 Cubupckas ArpapHas
1000 100 17,0 - -
lpynna-2
19.09.11 CUBYP XonawHr-2 30000 100 13,5 - -

20.09.11 [126 JTn3unHr-3 500 100 14,0 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 95 98.08 96.01 100.15 11.49 4.45 0.68 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.7 98.10 50 000 98.05 99.92 8.93 4.07 242 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 20.5 100.05 99.90 100.20 8.05 3.99 0.62 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.7 101.35 | 0.20 205 900 97.00 101.20 7.92 2.00 3.60 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 110.0 100.36 238 000 100.05 105.00 7.36 2.06 4.33 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 122.2 99.44 99.10 99.77 8.62 2.09 5.12 /A3/BBB (buHaHCbI
ANKK 1706 8000 R 9.05 15.10.11 15.04.22 129.3 103.86 103.60 104.12 8.69 2.20 5.60 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.5 100.25 99.50 101.00 8.17 2.01 3.58 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 198.3 101.88 101.00 102.75 8.65 213 7.84 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 5.1 101.58 101.20 101.95 4.94 2.16 0.39 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 13.6 101.30 100.80 101.80 6.28 1.83 1.01 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 34.9 97.00 910 98.00 100.00 9.12 1.92 1.98 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.3 100.30 99.90 100.69 7.79 1.93 2.63 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 826 | 100.25 500 99.00 101.00 | 7.69 192 | 156 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 160.8 100.15 99.50 100.80 7.88 1.94 3.01 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 15.9 100.20 | 0.05 30 050 100.06 100.37 10.73 5.60 0.28 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 18 100.20 100.05 100.35 6.51 3.93 0.14 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 25.8 101.05 100.10 102.00 6.40 4.07 0.58 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 249 100.41 100.34 100.48 5.32 6.98 0.06 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 9.0 27.0 104.40 10 000 104.50 7.53 6.62 0.65 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 118.2 99.25 98.00 100.50 8.41 3.99 2.28 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 118.2 98.00 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.3 102.90 102.50 103.30 8.30 217 2.98 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 22.0 46.2 101.55 11794 101.55 101.65 747 2.03 1.56 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.3 101.65 62413 101.55 101.65 7.44 2.02 1.57 BB-/Ba3/BB- Ccbipbe
Anpoca-23 7000 R 895  22.09.11 18.06.15 46.2 103.30 7738 102.50 103.30 8.17 2.16 297 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 30.0 53.8 101.28 100.55 102.00 7.81 4.06 2.08 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 9.2 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 35.9 100.25 99.50 101.00 7.40 7.50 2.56 //BBB- aHepreTMKa
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 19.5 100.58 99.00 102.15 7.37 3.84 144 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  10.10.11 08.04.13 19.5 100.25 99.01 101.49 7.59 3.85 144 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 19.5 100.20 9999 100.20 100.50 5.90 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 95.80 90.95 100.65 16.13 3.90 0.47 /Ba3/ GaHku
BaHk CaHkT-Metepbypl 3000 R 850 151211 131212 121213 16.0 217 85.85 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 173 99.60 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.3 106.35 | 0.01 10 580 106.20 106.35 7.34 5.86 1.14 cbipbe
BalHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.3 106.20 441 106.20 106.34 747 5.87 1.14 Cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.3 106.25 | 0.05 48 500 106.20 106.35 743 5.87 1.14 cbipbe
BenoH 02 2000 R 001 23.02.12 23.02.12 58 97.00 MeTannyprus
BuHGaHK-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 82.8 100.15 | 0.02 62 699 99.85 100.30 8.51 4.18 3.69 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 313 99.00 //1BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 18.1 100.40 100.00 100.79 7.29 3.70 1.34 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 14.0 25.7 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 14.0 257 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 14.0 25.7 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 221 101.05 99.50 102.60 7.40 3.90 1.59 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 221 99.50 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 14.0 25.7 99.50 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3474 102.40 102.15 102.65 8.45 2.09 10.11 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 176 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 22.9 101.75 100.00 103.50 8.38 4.53 1.62 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.7 98.62 98.25 99.00 8.10 3.74 240 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 50.1 100.25 | 0.25 50 000 99.88 101.00 8.39 413 3.20 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 50.1 100.00 10 500 99.50 100.00 8.47 4.14 3.19 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 3.0 14.6 99.18 | 4.18 26 375 98.01 100.35 12,57 4.53 0.19 /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 18.4 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13, 8.0 259 99.70 98.05 101.35 9.53 4.50 0.56 B2/ GaHku
BTB - 506 15000 R 740  20.10.11 17.10.13 25.9 95.25 941 99.00 100.49 10.28 1.94 1.78 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 59.0 100.70 100 100.72 100.90 6.46 1.78 0.79 BBB/Baa1/BBB | GaHku
BTBE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 4.0 39.8 101.15 | 0.05 228 101.00 101.15 5.36 2.39 0.28 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 18.7 100.55 11000 100.60 100.75 742 1.88 1.34 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.7 100.68 100.60 100.75 7.32 1.88 1.34 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 18.7 101.43 | 0.03 18 300 100.60 100.75 6.78 1.87 1.35 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 11 100.65 | 0.05 2565 100.60 100.69 4.16 5.70 0.09 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 174 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 30.1 100.50 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.7 100.00 207 000 99.98 100.83 7.20 1.77 0.57 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.8 99.75 99.30 100.20 6.84 161 1.05 BBB//BBB (buHaHCbI
BTB-Mn3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 25.0 58.0 99.54 | 0.04 19498 99.30 99.78 7.40 173 141 BBB//BBB (buHaHCbI
BTB-Nn3d04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 19.0 58.0 51264 99.30 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 09.0212] 01.08.17 5.0 72.0 100.20 80 659 100.01 100.20 6.65 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 72.0 99.70 99.20 100.20 7.36 1.75 1.75 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 75.0 111.0 99.50 2 99.10 99.55 8.01 3.96 4.65 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 111.0 100.05 | 0.40 99.10 101.00 6.87 3.44 1.92 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 56.0 116.2 99.75 65 201 99.00 100.54 8.12 3.95 3.51 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 107.5 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 32.0 116.7 100.05 5232 99.75 100.40 7.61 3.74 218 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.7 101.40 5000 100.06 101.80 8.39 4.23 3.49 BBB//BBB+ (buHaHCbI

B3b-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 116.7/  101.40 5000 100.06 101.95 8.39 4.23 3.49 BBB//BBB+ (h1HaHChI
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 342 | 118147 | 019 97 696 118.20 118.25 6.66 5.80 2.26 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 9.9 106.41 5010 105.20 106.41 5.05 6.15 0.75 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 18 101.00 | 0.60 42 100.03 0.35 3.46 0.15 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.8 | 100.52 98.05 103.00 711 3.59 2.13 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 27.0 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17,  10.10.11 10.10.11 13 /Baa3/BB+ GaHku
a3npomb 4 20000 R 785 171111 15.11.12 14.7 96.00 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 14.9 96.00 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 276 | 101.55 @ 0.89 50 000 95.05 101.55 711 3.83 1.95 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 350 99.40 | 0.20 60 99.20 100.00 7.18 3.42 1.67 /Baa3/BB+ GaHku
asnpomHedpts BO-5 |+ 10000 R 715 11.10.11 09.04.13 19.5 | 100.50 100.40 100.60 6.92 3.55 1.40 /Baa3/BBB- cbipbe
asnpomHepts 5O-6 |+ 10000 R 715  11.10.11 09.04.13 19.5 | 100.50 100.40 100.60 6.92 3.55 140 /Baa3/BBB- cbipbe
[a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 @ 1145 101.04 238 000 102.01 103.50 8.87 4.39 4.60 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 11.0 = 59.2 | 107.33 132 004 107.21 107.33 5.98 6.85 0.81 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820  18.10.11  10.04.18/ 09.04.19, 80.0 & 925 & 101.30 105001 100.76 101.30 8.10 4.04 4.7 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.8 | 102.75 5 100.12 102.70 7.90 4.12 3.49 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 020216/ 26.01.21 540 1145 10244 023 31500 100.01 102.45 7.99 4.14 3.49 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.9 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 17.8 | 100.95 5000 101.05 7.74 4.14 1.30 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 23.0 | 100.54 100.37 100.70 6.62 4.06 0.37 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 10.0 & 27.6 | 100.00 99.75 100.25 8.09 4.06 0.70 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 11.0 @ 355 99.67 99.60 99.74 741 3.52 0.84 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12 08.12.13 10.0 & 27.6 | 100.00 99.75 100.25 8.09 4.06 0.70 BB//BB- GaHku
no6akcbark 5O-06 2000 R 6.95 01.0212 03.08.12] 01.08.14 110 355 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 35 clx
rccot 5000 R 925 220911 27.0911 26.03.17 1.0 67.7 | 100.17 | 0.06 2750 100.00 100.16 4.87 4.60 0.06 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 28.0 | 100.45 5000 100.60 6.80 4.10 0.29 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 8.0 32.1 100.00 1000 100.60 7.62 3.74 0.58 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 200 321 100.10 99.90 100.30 8.34 411 141 BB/ MaLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 20.0 93.00 TOproBnst
[OBTT-0 02 5000 R 7.75 19.01.12 18.07.13 22.8 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 184 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 @ 583 98.65 | 0.35 43000 98.40 98.75 7.84 3.64 2.37 [Baal/ GaHku
[IxeindchCul1 2000 R 5.00 20.10.11 20.10.11 1.6 98.76 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 454 96.35 96.00 96.70 9.92 4.45 291 TOproBnst
EABP-3 5000 R 10500 011111 031111 25.10.16, 2.0 62.7 | 100.73 128 104 100.75 100.77 5.93 5.20 0.16 BBB/A3/BBB GaHku
EABP-4 5000 R 770 14.0212 11.02.14] 06.02.18 30.0 & 783 | 100.48 100.30 100.65 7.50 3.82 2.18 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 33.8 | 100.58 100.15 101.00 4.05 1.04 2.51 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 4241 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 0.50  16.06.12 15.06.16 58.3 GaHku
EspasXona®-1 10000 R 925  23.09.11 220313 13.0320 19.0 @ 103.8 @ 102.10 102.00 102.20 7.93 4.52 1.32 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 51.0 & 111.2 @ 103.96 103.24 104.68 8.97 4.77 3.13 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11 22.03.13] 13.0320 19.0 = 103.8 10220 0.10 1000 102.00 102.20 7.86 4.51 1.32 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 51.0 @ 111.2 10422 052 102.00 106.45 8.89 4.76 313 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 118.5  99.80 500 97.00 99.90 8.61 4.20 3.64 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 & 1184  98.38 97.00 99.75 8.99 4.26 3.61 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 47.0 = 83.0 | 101.50 2795 101.50 103.50 8.42 4.37 3.16 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 14.11.18 510 @ 87.7 99.75 98.00 101.50 8.33 4.12 3.42 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 72 100.00 aHepreTMka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 7.7 106.05 99.01 113.09 2.28 5.64 0.59 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 12.8 100.00 (buHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 16.0 @ 34.1 99.00 98.00 100.00 10.72 491 113 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 23 100.21 2374 100.21 100.35 6.98 4.03 0.17 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 214 | 100.00 50 000 99.90 100.10 7.62 3.74 0.69 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 050712 01.07.14 100 344 @ 10030 0.5 100.20 100.40 7.70 3.98 0.76 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 19.4 99.92 99.85 100.00 7.34 3.56 0.54 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13] 13.0 | 25.0 @ 100.00 600 99.80 100.00 7.81 3.91 0.94 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 332 99.00 141 600 99.00 99.25 8.26 3.69 1.10 B+/Ba3/ GaHku
3C[A-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 239.8 101.90 0.40 352 099 101.50 102.50 8.41 4.28 3.62 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 239.8 @ 102.00 242 002 102.00 102.50 8.39 4.28 3.62 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 344 97.29 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 340 @ 57.8 97.00 1B+ TOproBNst
VHBecTToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 27.2 | 100.03 99.76 100.30 9.74 4.84 0.64 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 35.2 99.50 99.00 100.00 5.28 1.26 2.56 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 29 101.58 101.05 102.12 9.96 8.22 0.22 cepBuC
WHtypuct-2 2000 R 14000 221111 25.05.12] 21.05.13) 9.0 209 | 100.10 | 0.12 20 800 100.00 100.98 14.08 6.97 0.61 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 246 | 101.75 | 0.30 25002 101.70 101.90 8.46 4.53 1.68 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 316 JoTo3BaH/B- 3HepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 273 105.00 JoT03BaH/B- 3HepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 14.8 97.70 95.00 100.40 10.81 4.34 1.04 cbipbe
Kama3 BO-01 2000 R 9.000 191211 171212 16.1213 16.0 @ 27.9 @ 101.00 190 000 98.00 8.32 4.44 1.14 aBToONpoM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 29.5 | 101.00 @ 1.10 156 000 98.00 102.00 8.30 4.25 2.06 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 24.7 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 160 @ 343 99.75 | 0.02 99.50 100.00 9.66 4.65 115 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 337 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 3.0 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 6.5 101.50 101.01 102.00 9.24 5.90 0.46 /B2/B meTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 33.3 | 100.00 | 0.90 10 98.00 100.74 8.88 4.34 2.24 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 35.0 99.60 99.00 100.20 11.52 5.51 1.67 c/x
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 55 103.25 2000 103.26 103.85 9.43 3.98 0.41 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 55 100.60 100.26 100.94 8.70 243 0.41 /loTo3BaH TOproBnst

Koneitka 50-01 3000 R 950 251011 300712 230713 1100 230 100.27 385 100.40 10120, 9.32 2.36 0.80 /loTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 253 | 100.92 @ 0.02 100.35 101.50 8.78 222 1.74 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 140 @ 320 99.42 99.15 99.70 10.02 4.66 0.97 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 32.3 99.62 | 0.12 99.00 100.25 8.42 4.08 219 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12 18.02.14 120 @ 30.0 99.60 505 99.60 100.00 8.93 4.16 0.87 /Ba3/ GaHku
KyabaccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 @ 1191  99.00 98.00 100.00 8.61 4.06 2.34 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 56.0 @ 117.1  99.50 99.00 99.99 9.02 4.36 3.48 aHepreTMka
KyibA3oT-4 2000 R 8.60  13.10.11 07.04.16 56.0 99.50 | 0.05 13000 99.44 99.50 8.92 4.31 3.46 XUMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 21.0 | 103.66 & 3.65 100.32 107.00 11.37 3.49 0.93 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 154 | 104.00 1281 104.00 104.50 10.90 3.79 0.65 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 49 100.45 99.00 101.90 7.49 4.24 0.38 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 76 100.80 100.40 101.20 6.79 3.97 0.57 /Ba2/ aHepreTMka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 11.0 473 99.02 98.05 100.00 9.45 4.08 0.80 B-/B2/ GaHku
JIOKOBaHk 5O-01 2500 R 850 09.02.12  09.02.12] 06.02.14, 5.0 296 | 100.00 = 0.1 39 600 99.40 100.00 8.66 4.24 0.40 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13, 01.08.13 17.0 = 233 | 100.20 1104 100.10 102.90 9.87 4.88 123 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12] 25.06.13 10.0 & 221 101.18 100.00 102.35 8.97 5.18 0.74 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 246 | 102.00 @ 0.99 4 100.91 102.00 9.09 4.89 1.65 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 31.0 | 101.50 @ 0.10 10 000 99.80 102.00 9.02 4.67 2.05 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 35.2 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 3.2 100.45 52231 100.45 100.50 5.40 3.52 0.25 BBB-/Baa2/BBB-  cbipbe
Tlykoindo6n 6000 R 740 08.12.11 05.12.13 275 | 100.20 50 100.50 101.00 743 3.68 1.94 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335  06.02.12 06.08.12 11.3 | 106.42 106.35 106.50 6.21 6.26 0.85 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 11.3 | 106.50 100 050 106.36 106.50 6.13 6.25 0.85 BBB-/Baa2/BBB- | cbipbe
TlykoitnBO03 5000 R 1335  06.02.12 06.08.12 11.3 | 106.42 106.35 106.50 6.21 6.26 0.85 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335  06.02.12 06.08.12 11.3 | 106.42 106.35 106.50 6.21 6.26 0.85 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 11.3 | 106.42 106.35 106.50 6.21 6.26 0.85 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO06 5000 R 920 15.12.11 13.12.12 156 | 103.05 12000 102.95 103.20 6.77 4.45 1.14 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 156 | 100.85 98.50 103.20 8.65 4.55 112 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 24.6 | 100.00 99.00 101.00 8.42 4.1 1.69 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 24.6 TOproBnst
Marxut BO-03 1500 R 825  12.09.11 09.09.13 24.6 101.00 TOproBnst
Marnut BO-04 2000 R 825  12.09.11 09.09.13 246 | 100.85 @ 0.80 10 569 100.50 100.85 7.94 4.08 1.70 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 30.3 99.18 98.00 100.35 8.55 4.02 213 TOproBnst
Marxut BO-06 5000 R 7.75  25.10.11 22.04.14 32.1 99.40 98.00 100.80 8.16 3.89 219 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.8 100.64 100.53 100.75 712 4.06 0.50 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 3.0 100.10 100.00 100.20 7.64 3.98 0.23 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.000  29.09.11 28.03.13 191 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 20.0 99.66 99.01 100.30 9.62 1.81 0.14 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.03.12 01.03.12] 27.02.14, 6.0 30.3 93.58 87.00 100.15 2129 3.20 0.41 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 4.0 33.8 | 100.40 400 100.00 100.57 6.61 4.10 0.28 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 15.1 105.40 83975 104.90 8.24 6.03 1.07 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 31.0 99.40 | 0.68 1904 98.00 99.40 8.59 4.09 2.09 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12] 22.08.16, 120 @ 60.5 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 77.2 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 020212 06.02.13] 02.08.14 17.0 @ 355 100.51 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.8 100.80 1106 95.01 100.80 7.96 4.45 0.65 TOproBnst
Meuen 1306 5000 R 10.00 06.09.11  03.09.15] 25.08.20 49.0 @ 109.3 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15, 25.08.20 49.0 @ 109.3 B1/ MeTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1149  99.30 20000 99.00 99.50 8.75 4.14 2.09 B1/ MeTannyprus
Meuen 1606 5000 R 825 21.0212 18.02.14] 09.02.21 30.0 & 1149 @ 99.95 55 845 98.02 100.00 8.44 4.12 2.10 B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 1185  99.90 99.50 100.30 8.58 4.19 3.64 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 1185  99.50 99.00 100.00 8.69 421 3.63 MeTannyprus
Meuyen 206 5000 R 740 141211 12.06.13 21.6 98.30 2435 98.07 98.30 8.62 3.75 1.54 /B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16, 11.0 = 595 @ 11085 0.10 50 109.00 110.85 6.55 4.27 0.79 B1/ meTannyprus
Meuyen 506 5000 R 1250 181011 18.10.12  09.10.18 14.0 & 86.5 | 102.00 98.00 106.00 10.95 3.06 0.95 B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 | 118.7 = 99.50 99.00 100.00 8.70 4.21 3.64 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 2.0 145 | 101.20 9918 100.95 101.20 6.09 6.16 0.18 /B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 186 | 103.35 120 96.00 103.90 7.52 4.70 1.30 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 20.0 | 103.00 110 001 102.50 103.00 791 4.72 1.40 /B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 58 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 14.0 @ 49.7 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13] 17.07.14] 230 @ 35.0 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  06.09.11 06.09.11 0.1 MalLLMHOCTP.
MukosiH-206 2000 R 1350 09.02.12 24.0212] 07.02.13 6.0 175 | 102.00 101.00 103.00 8.16 6.60 0.44 notpe6. Tos
M-WHaycTp2 1500 R 10.75  11.01.12 10.07.13 22.6 3496 | 7.95 10 29.01 34.97 106.52 15.33 0.76 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 8.75 31.01.12 29.07.14 354 | 100.00 & 0.40 50 000 99.40 100.00 8.94 4.36 240 B/l notpe6.1oB.
MKB 0506n 2000 R 740 26.10.11 25.04.12 79 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 113 98.00 B+/B1/ GaHku
MKB 0706n 2000 R 976  17.01.12  24.0712 14.07.15 11.0 470 100.17 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 2.0 438 | 100.20 5300 100.10 100.30 6.68 4.83 0.12 B+/B1/ GaHku
MKB BO-01 3000 R 850 22.0212 22.02.13] 22.02.14 18.0 @ 30.1 97.90 5000 97.00 98.25 10.31 4.38 1.28 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 140 319 98.43 98.01 98.85 9.63 4.08 0.98 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 34.2 97.85 97.70 98.00 10.34 4.7 2.26 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 | 101.02 396 300 101.02 101.16 5.92 4.79 0.27 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 249 | 100.08 = 0.08 183 001 99.90 100.14 6.29 3.22 0.52 oTo3Ban/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 30.3 98.00 0T03BaH/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 19.3 98.88 97.00 100.75 8.59 3.86 1.36 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 34.7 99.00 144 400 98.00 99.90 7.74 3.63 242 oT03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 24.01.12 22.07.14 35.1 100.00 | 1.20 7000 98.00 100.05 7.38 3.62 2.46 0T03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 1841 [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 (hyHaHChI
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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 74 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 9.9 98.00 97.50 98.50 12.22 4.7 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 6103 100.21 100.25 4.05 6.22 0.03 1/1BB aHepreTMka
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 6.0 54.3 98.00 1/1BB aHepreTMka
MocaHepro3 5000 R 1025 021211 061212  28.11.14) 150 @ 394 | 104.40 200 98.01 6.53 4.90 112 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 231 BB+//BB aHepreTMka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 0.1 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.8 97.50 95.00 100.00 12.66 4.40 0.62 aHepreTuka
MPCK Ora 2 6000 R 8.100 28.02.12 26.08.14 36.3 | 100.00 & 1.00 670 631 98.60 100.00 8.26 4.04 2.50 aHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 25.9 96.40 93.02 99.79 9.08 3.62 1.80 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.3 99.99 1 99.50 99.99 7.90 3.86 3.26 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211 20.06.13, 12.06.18 220 @ 825 97.01 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 32.8 99.89 | 0.39 61743 99.55 99.90 7.62 7.59 2.31 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 26.07.12 19.07.16, 11.0 = 594 @ 106.50 @ 0.02 116 021 106.41 106.50 6.44 13.34 0.84 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 753 | 10240 @ 0.25 5997 102.12 102.40 8.36 4.24 4.44 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 151111 121115 03.11.200 51.0 @ 111.7 10051 = 0.11 1118 100.51 100.90 8.15 4.04 3.29 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 2.33 (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 2.33 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14 6.0 30.7 GaHku
HK Anbsic BO-01 5000 R 9.25  07.02.12 04.02.14 29.5 | 100.00 98.00 102.00 9.46 4.61 2.02 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.4 100.15 100.00 100.30 9.23 6.97 0.03 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.200 23.0 @ 108.2 10210 @ 1.09 194 961 101.50 102.05 8.68 4.76 1.64 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 & 118.7 = 99.08 = 0.08 98.58 99.59 9.28 4.45 3.59 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 @ 112.7 94.00 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.9 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 153 | 103.44 100.00 106.89 6.94 4.70 1.1 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 141 104.75 83609 104.75 104.80 6.53 5.12 1.02 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 18.3 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 221 101.58 101.00 102.15 6.66 3.68 1.60 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 27.2 | 100.00 1000 99.70 100.90 9.16 4.51 0.65 B2/ GaHku
HosukombaHk-50-01 3000 R 850 07.01.12  07.07.13 07.07.14 220 346 99.25 98.50 100.00 9.14 4.32 1.58 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 10.0 & 345 | 100.10 99.70 100.49 7.28 3.69 0.78 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13 28.08.17 240 @729 99.01 27420 99.01 101.60 9.22 4.30 1.7 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211 15.06.12, 14.06.13 100 @ 217 99.20 11950 98.83 99.20 743 3.14 0.72 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 30.2 99.90 99.60 100.20 7.34 3.53 0.45 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 232 | 100.20 205 000 100.19 100.70 7.00 3.48 1.69 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 46.9 | 101.00 3000 101.70 102.20 8.99 2.28 1.70 TpaHcnopt
HC-wH.-60-01 2000 R 1050  04.11.11 02.05.14 324 104.00 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 31.9 99.75 1000 99.00 99.95 10.38 5.03 2.07 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 104.0 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 24.04.20 105.2 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] 18.06.13 100 = 218 & 100.82 = 0.03 100.65 101.00 6.46 371 0.74 [/Ba3/ aHepreTuka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 34.2 99.00 98.00 100.00 7.64 3.58 2.39 aHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.9 100.58 | 0.10 180772 100.50 100.58 4.25 6.07 0.07 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 7.7 100.00 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211) 31.05.13 3.0 212 | 100.11 99.11 101.11 12.72 6.48 0.22 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 31.2 99.00 2000 98.00 101.50 8.88 4.16 2.09 BB/Ba1/ GaHku
OTN bahk-BO-01 5000 R 795 31.01.12 29.07.14 354 9840 | 0.38 5000 97.70 98.40 8.76 4.03 242 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 25 notpe6. ToB.
MepeoBakk 50-01 1500 R 810 261011 250412 24.0413 80 | 20.0 100.50 B3/ Barku
Mepsobark BO-02 1500 R 850  13.10.11 10.04.14 31.7 99.70 B3/ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214 16.0 @ 402 | 104.70 102.00 107.39 9.01 6.10 1.1 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 11.8 | 100.85 99.20 102.50 6.94 3.85 0.89 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.000 21.02.12 22.08.12 11.8 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 310 554 @ 100.50 @ 0.05 100.20 100.80 8.19 4.09 211 yenyru
Mpomcs6 5O-03 5000 R 8.60 07.02.12 04.02.14 29.5 | 100.10 99.70 100.49 8.73 4.28 2.05 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.6 100.09 87503 100.03 100.09 7.74 3.86 0.64 BB-/Ba2/oTo3BaH | GaHKku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 21.8 | 10043 | 053 500 99.76 100.45 7.98 4.10 155 BB-/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 15 1.1 MaLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 23.0 91.02 21 91.22 95.80 17.69 6.16 147 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 20 99.56 98.75 100.36 15.03 6.01 0.14 TOproBnst
MpodbMeansd-1 3000 R 1050 19.01.12  23.07.13] 16.07.15 23.0 @ 471 102.40 101.41 103.39 9.21 5.11 1.60 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 95 clx
Pa3r.60-16 3000 R 1200 091111 071112 07.05.14 140 326 98.80 60 98.81 99.97 13.52 6.06 0.97 clx
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 0.8 100.50 100.00 101.00 9.39 8.44 0.06 c/x
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.5 101.26 100.51 102.00 14.97 8.37 043 clx
Pasrynsind4 3000 R 231111 22.05.13 20.9 1.00 clx
Pasrynsind5 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 27.2 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350 06.12.11 081211 03.12.13 3.0 274 | 102.05 85 102.05 5.34 6.60 0.25 BBB+/Baa3/BBB | GaHku
PBK®uHaHCc3 3000 R 9.00 141111  1411.13] 09.11.15 27.0 | 51.0 | 100.00 10 000 100.00 101.50 9.16 4.49 1.83 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 72 100.20 4043 100.20 100.45 10.36 5.20 0.51 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.3 99.50 1000 99.37 99.75 10.16 4.61 0.67 B/B3/B GaHku
PeHKan-50-03 3000 R 9.90 05.02.12 12.08.13] 05.08.14] 240 @ 356 98.50 | 0.25 55 000 98.26 98.79 10.96 5.07 1.62 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 153 | 103.60 15000 102.50 103.60 6.47 4.52 112 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 755 09.11.11 07.11.12 144 10115 10030 99.01 101.20 6.62 372 1.06 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.8 99.85 99.50 100.20 7.09 345 1.90 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 30.5 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 51.3 100.42 100.30 100.55 7.82 3.87 3.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 93.8 102.05 13173 101.89 102.05 5.42 7.28 0.22 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 30.5 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 438 101.80 317 402 101.80 101.90 9.36 4.78 2.76 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16 16.0 @ 58.4 104.35 | 0.15 225000 103.30 104.35 7.05 5.02 1.16 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211  06.06.16/ 05.06.17 58.0 @ 70.1 100.60 | 0.29 103978 100.15 100.70 7.89 3.92 3.70 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12 24.07.13 16.07.18 230 @ 836 102.75 99.00 106.50 9.35 5.24 1.60 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 350 @ 958 104.12 98.00 110.23 9.54 5.27 2.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 84.0 @ 1564 @ 100.20 3000 99.00 101.17 8.27 4.06 4.94 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 420 @ 162.8  104.58 51820 104.35 104.63 7.55 4.29 2.80 BBB/Baa1/BBB | TpaHcnopt
PK KasHayeit-01 3000 R 1050 251111 231112 20.11.15 150 @ 513 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 280 @ 522 101.00 218 101.01 101.79 10.13 5.14 1.87 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 340 @ 57.8 98.80 50 000 98.61 99.00 9.68 4.54 2.25 cbipbe
Poc6ark 5O-01 5000 R 740 231211 27.06.12 21.06.13) 100 @219 10048 | 0.03 9000 100.69 6.81 3.69 0.75 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 225 100.50 189 100.50 102.30 7.84 4.01 161 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.5 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 38.7 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 19.01.12 23.07.12] 16.07.15 11.0 @ 471 100.00 1318 100.00 100.50 10.10 4.99 0.79 (buHaHCbI
PocroccTpax-2 5000 R 10500 101111 1211.12) 021117 150 @ 751 100.50 100.02 100.99 10.17 5.21 1.02 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 3.0 27.6 99.62 98.51 100.74 11.88 5.28 0.25 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.7 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 76.7 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 76.7 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.0212 10.02.13] 29.01.20 18.0 | 1024 10280 = 0.30 1000 102.50 102.80 6.98 4.37 129 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.0212 11.02.13] 30.01.20 18.0 | 1024 @ 10265 @ 065 102.50 102.80 710 4.37 129 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112 13.07.15] 01.07.21 47.0 | 119.7 = 100.00 = 0.05 2354 99.80 99.95 7.82 3.84 3.14 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 47.0 @ 119.7 = 100.38 99.80 100.95 7.7 3.82 3.14 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7700 10.01.12  09.07.15] 29.06.21 47.0 @ 119.6 = 100.00 = 0.10 121384 99.80 99.95 7.83 3.84 313 BBB/Baal/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14) 09.02.17, 30.0 @ 66.2 103.50 | 0.50 2000 103.05 104.50 7.77 4.46 2.09 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 1.0 73.9 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 3.0 88.1 100.01 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.02.12 17.08.14] 09.02.18 36.0 @ 784 100.63 100.01 101.25 7.69 3.86 2.50 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211 11.06.13 05.06.18 220 @ 823 99.40 27801 99.40 99.50 7.34 3.44 1.56 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 @ 998 103.10 1 103.50 104.90 7.46 4.88 1.08 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 @ 998 104.00 | 0.00 103.00 104.99 6.69 4.84 1.09 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 242 100.70 | 0.05 50 000 100.65 100.80 6.53 3.56 0.92 BBB/Baat/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.0812 28.08.13 120 242 100.79 | 0.10 435002 100.65 100.80 6.43 3.56 0.92 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11  04.05.12] 29.10.13 8.0 26.3 99.18 98.00 100.35 7.94 3.32 0.61 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 235 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 25 102.00 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.4 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 19.3 100.65 BB+//BB- Tenexkom
Poctenexom-05 2000 R 760  30.11.11 30.05.12 9.0 100.59 1750 100.30 100.59 6.43 3.77 0.46 BB+//BB- Tenekom
Pocrenexom-06 2000 R 7.80 30.11.11 30.05.12! 9.0 101.40 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13! 244 BB+//BB- Tenexkom
Poctenexom-09 2000 R 8.100  08.09.11 08.12.11 32 101.00 | 0.05 185 99.00 4.37 2.00 0.25 BB+//BB- Tenekom
Poctenexom-10 2000 R 691  22.11.11 21.05.13 20.9 99.84 99.02 100.65 9.17 1.73 1.18 BB+//BB- Tenekom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 96.1 104.84 104.26 105.43 11.14 2.78 4.38 BB+//BB- Tenekom
Pocrenexom-13 2000 R 11.000 191011 211011 171012 2.0 13.7 BB+//BB- Tenexkom
Poctenexom-14 1000 R 11400 20.10.11 18.10.12 13.7 101.25 2 100.02 101.55 10.60 2.81 0.96 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 34.0 99.35 0.15 1 99.12 99.35 11.63 2.70 1.09 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12, 06.08.13 11.0 @ 235 99.85 99.51 100.19 12.02 5.74 0.72 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 22.02.18 78.8 98.35 160 548 98.35 98.70 8.83 4.21 4.7 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011  13.04.15 05.04.21 440 116.8 98.15 301598 98.50 98.99 9.31 4.32 2.82 Mertannyprus
Pycruapo-01 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 117.0 = 10035 = 0.5 210201 100.10 100.50 8.06 3.98 3.57 /Baa3/BBB- aHepreTuka
Pyclruopo-02 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 117.0 = 100.70 1 100.50 100.70 7.97 3.96 3.57 /Baa3/BBB- JHepreTMka
PycMope 06 2000 R 12000 15.09.11 14.06.12 95 100.70 | 049 83 100.51 100.70 11.52 297 0.66 notpe6. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 0.6 100.05 34980 100.00 100.05 6.46 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 0.55 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 27.0 @ 510 85.50 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 161111 201113 111115 270 @ 510 97.95 95.00 100.90 9.06 4.02 1.86 [/Baa2/BB+ GaHku
PycduHanc8 2000 R 7.700  19.09.11  17.09.12] 14.09.15 13.0 = 49.1 101.50 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12 15.09.15 13.0 @ 49.1 99.15 97.00 101.30 8.76 3.87 0.91 [/Baa2/BB+ GaHku
PyctuHanc-50-01 4000 R 715 04.01.12  08.07.13] 04.07.14 220 @ 345 98.92 98.00 99.85 7.89 3.64 1.62 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 29.11.11 28.02.12 6.0 nNpou3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 0.6 99.75 99.50 100.00 14.72 4.65 0.04 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11) 06.06.14, 3.0 33.6 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 23.1 100.52 | 0.07 500 99.51 100.94 12.22 6.05 1.54 yenyru
CB-®uHanc! 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 12.7 100.40 450 687 100.39 100.44 5.68 6.95 0.05 BB-/Ba2/BB cbipbe
Cesepcranb 5O-02 10000 R 9.75  17.02.12 15.02.13 17.7 104.25 105 071 104.00 104.25 6.75 4.66 1.30 BB-/Ba2/BB Cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 17.7 104.20 23000 104.00 104.40 6.79 4.67 1.30 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 6.9 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 17.01.12 17.07.12 10.6 105.92 105.01 106.84 10.95 8.47 0.75 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 98.7 113.80 | 0.60 225701 113.30 113.80 8.53 5.92 2.38 MeTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14, 10.10.19 38.0 @ 98.7 113.80 180 002 113.30 113.80 8.53 5.92 2.38 MeTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 14.2 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 13.0 @ 254 100.25 | 0.02 33 100.25 100.50 9.71 4.85 0.93 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 36.0 Bl notpe6. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.3 Tenekom




Fixed Income Daily 02.09.11
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+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 31.6 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 07.03.13 184 104.25 103.60 104.90 6.86 4.66 129 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 120 @ 358 107.25 172 947 107.00 107.35 6.85 6.86 0.86 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 150 @ 63.7 106.05 13150 106.00 106.68 7.36 5.88 1.09 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.2 100.32 99.50 101.15 7.62 3.80 1.82 BB-/Ba3/BB Tenekom
CutpoHuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 100 @ 21.8 96.04 213 97.51 100.55 17.59 6.10 0.67 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 10.10.11 151012  07.10.13) 14.0 @ 255 99.57 0.37 99.20 99.94 11.27 5.38 0.94 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 27.2 99.86 0.08 44000 99.75 99.98 9.52 4.57 0.66 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 214 100.25 180 100.25 100.50 8.47 4.88 0.26 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 140 317 97.95 2000 97.70 98.99 10.50 4.20 0.95 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 20.2 102.10 2408 102.10 102.92 9.65 6.35 0.59 aBTONpOM
Connepc2 3000 R 1250 18.01.12 17.07.13 228 | 10350 17 346 103.51 104.00 1065 | 602 | 154 aBTONPOM
COPYC KAM2 1500 R 06.10.11 05.04.12 72 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 353 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 110 353 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 105 96.50 1.00 269 691 96.20 96.50 13.28 4.39 0.74 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.6 88.16 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 55 97.60 2530 97.60 97.98 19.23 6.49 0.38 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14 6.0 304 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11] 03.09.12 0.0 12.2 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 06.01.12  10.07.13] 26.06.20 23.0 @ 107.3 @ 102.48 14 900 102.30 102.70 7.96 4.55 1.60 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 85 98.50 98.01 98.98 14.44 5.92 0.59 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 25.0 99.00 B+// cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 14.2 95.01 Tenexkom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.7 99.95 1407 99.01 99.95 8.76 4.24 0.49 B2/ GaHku
TardoHab 6 2000 R 875 28.0212 28.02.12] 26.02.13 6.0 18.1 99.72 99.00 100.45 9.55 4.38 0.45 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 15.6 100.05 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12, 26.12.13 100 @ 282 99.63 0.10 99.27 99.99 10.19 4.76 0.72 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011 18.10.12 17.04.14 140 @ 319 98.92 98.00 99.85 10.00 4.41 0.97 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 21.6 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 6.0 30.7 100.87 23435 100.05 101.00 6.83 4.20 0.48 aHepreTuka
TrK-102 5000 R 6.70. 03.01.12  02.07.13] 01.07.14 220 344 98.74 97.50 99.99 7.58 3.38 1.62 JHepreTMka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 174 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 24.9 99.80 480 99.33 100.23 9.31 4.50 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 @ 742 101.55 101.25 101.85 8.04 4.30 1.78 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 728 100.95 105 100.30 100.95 7.88 4.10 1.75 aHepreTMka
TrK-6MnB-1 2000 R 750 221111 21.02.12 5.7 97.50 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.4 aHepreTMka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 240 @722 100.15 12 500 100.17 100.40 8.14 4.03 1.70 aHepreTuka
Tene2-01 5000 R 840 231211  22.06.16/ 11.06.21 58.0 @ 119.0 99.90 341 99.00 100.70 8.58 4.19 3.68 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 58.0 @ 119.0 99.90 190 200 99.01 99.90 8.58 4.19 3.68 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16/ 11.06.21 58.0 @ 119.0 99.90 10 000 99.00 99.90 8.58 4.19 3.68 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 21 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 6.2 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 23.2 109.80 289 109.80 110.89 14.41 9.13 145 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 25.0 99.60 97.12 102.09 14.96 712 1.52 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 3.0 272 10040 | 0.15 3968 100.20 100.40 14.96 8.19 0.21 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 120 @ 300 99.96 459 99.80 99.96 14.52 6.98 0.82 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 34.2 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 34.2 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 26.0 100.50 99.00 102.00 8.76 4.39 1.78 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13] 8.0 26.1 100.30 172 311 100.12 100.30 11.62 5.89 0.55 TpaHcnopt
TpacKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 13.0 @ 552 99.62 99.00 100.25 8.71 4.08 0.91 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 18.1 103.90 329 103.38 103.90 6.81 4.56 1.33 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 45.7 103.00 54 000 102.60 103.19 7.80 4.26 2.46 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 171111 17.11.13 26.9 100.50 | 0.20 99.50 101.50 7.58 3.85 1.89 /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 23.7 101.02 100.50 101.55 7.46 3.92 1.71 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 31.9 101.25 238 467 101.25 102.35 7.86 4.06 218 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 29.1 90.00 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15 13.05.19 450 @ 937 105.00 100.00 110.00 8.34 9.50 2.97 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.4 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11 25.09.15 18.09.19 49.0 @ 979 109.65 | 0.39 109.50 109.80 7.07 9.00 3.08 /Baa1/BBB cbipbe
TpaHcPunM BO-12 500 R 8.50 29.02.12 27.08.14 36.3 (buHaHCbI
TpaHc®uuM BO-13 500 R 850  29.02.12 27.08.14 36.3 (buHaHCbI
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.0821 61.0 @ 121.2 (buHaHCbI
TioMeHaHpr2 2700 R 8.70.  29.09.11 29.03.12 7.0 100.60 3000 100.50 101.00 7.73 4.31 0.51 JHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 324 99.10 98.71 99.49 10.59 4.81 0.99 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 160 @763 99.80 5300 99.80 100.45 9.62 4.62 1.1 MalLLMHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @ 788 99.72 0.72 1000 99.00 100.00 9.32 4.48 1.70 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 95 100.10 MaLLMHOCTP.
Ypankanuit 5O-01 50 000 R 825  20.02.12 17.02.14 30.0 BB//BB XUAMUS
Ypancu6lK 60-01 2000 R 950  02.12.11 28.02.14 30.3 100.64 100.27 101.00 9.30 2.35 117 BB-// (buHaHCbI
Ypancu6K 60-03 3000 R 950  01.11.11 29.10.13 26.3 100.98 | 0.23 100.51 101.45 8.87 2.35 1.00 BB-// (buHaHCbI
Ypancu6K 60-04 3000 R 8.50  06.10.11 03.07.14 34.5 99.62 99.20 100.04 9.07 2.13 1.23 BB-// (bUHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 58 104.20 2300 104.20 104.70 7.49 7.90 0.44 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 4.6 103.60 103.21 104.00 6.80 7.94 0.36 BB-// (buHaHCbI

Ypancv6IKs 3000 R 850/ 19.01.12 19.01.12 46 100.48 100.18 100.78 7.29 4.22 0.36 BB-// (hyHaHChI




Fixed Income Daily 02.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 15 10040 | 0.05 109 100.32 100.53 6.79 4.99 0.12 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  19.01.12 19.07.12 10.7 103.25 | 3.22 481 103.00 104.48 7.98 5.68 0.79 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 23.0 @ 438 100.90 | 0.05 4520 100.90 101.20 7.48 4.45 1.57 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 11 100.30 236 501 100.25 100.30 4.02 3.63 0.09 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 25.0 @ 110.0 = 100.75 92033 100.00 100.75 6.85 3.54 1.78 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 27.10.15 16.10.20 51.0 @ 111.1 99.80 100 99.30 100.04 7.68 3.75 3.30 /Baa2/BBB aHepreTuka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20 25.0 | 110.0 = 100.27 31490 100.00 100.75 7.1 3.56 1.78 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017, 16.1020 750 & 1111  100.38 = 0.38 100.00 100.75 7.83 3.87 4.52 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 49.0 @ 110.0 = 10048 = 022 100.10 100.85 7.74 3.85 3.20 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.200 75.0 @ 111.1 = 100.30 2000 100.00 100.40 8.07 3.97 4.48 /Baa2/BBB JHepreTuka
®CK EQC-13 10000 R 8,50  03.01.12 22.06.21 1194 10230 = 030 656 102.00 102.30 8.32 4.14 6.27 /Baa2/BBB aHepreTuka
®CK EQC-19 20000 R 795 19.01.12  18.07.18] 06.07.23 84.0 @ 144.2 99.90 0.40 60 005 99.20 99.90 8.11 3.97 4.98 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 625 141211 13.06.12] 12.06.13 100 @216 98.00 /Ba3/B+ GaHku
XK® batk 6O-01 3000 R 718 251011 27.0412) 22.04.14 8.0 32.1 99.95 0.05 11000 99.90 99.95 7.36 1.79 0.60 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 2210.13] 22.04.14 260 @ 321 99.60 99.10 100.10 8.36 1.98 1.82 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 1.3 100.08 100.02 100.15 6.43 1.77 0.10 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 191011 19.10.11) 17.04.13 2.0 19.8 99.90 99.50 100.30 9.20 2.03 0.12 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 16.0 @ 33.7 99.42 99.35 99.50 8.48 1.94 1.1 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 443 101.80 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 34.0 B1/ GaHku
LleHTp-une.60-05 1000 R 840 201211 201212 17.06.14 16.0 @ 34.0 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12 24.06.14 100 @ 342 100.98 100.80 101.15 8.04 4.57 0.74 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 26.6 99.64 99.30 99.98 8.60 413 1.84 B2/ notpe6. ToB.
YTM3 0306 8000 R 800 251011 24.04.12 21.0415 8.0 & 442 96.01 JoTo3BaH/ npou3BoaCTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212] 3.0 15.3 101.20 38 059 101.00 101.39 11.55 8.13 0.24 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50, 08.09.11 04.09.14 36.6 (buHaHCbI
tOHuKpeanbaHk-04 10000 R 700 151111 16.11.12, 10.11.15 150 @ 51.0 99.50 98.00 101.00 7.52 3.51 1.08 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13 01.09.15 24.0 @ 487 BBB+//BBB GaHku
tOHMMunK 01 2000 R 14.00/  06.09.11 06.09.11 0.1 notpe6. ToB.
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 59.5 103.50 103.00 104.00 8.89 2.29 3.63 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 19.0 101.02 97.03 105.00 12.30 3.08 1.26 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 19.0 101.01 TpaHcnopt
10Taitp-0 6O-3 1500 R 945 2209.11 19.12.13 280 103.00 TpaHcnopT
0Taitp-® B0-4 1500 R 9.000 28.09.11 26.03.14 31.2 99.36 99.01 99.70 9.61 2.26 2.08 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 31.2 99.36 99.01 99.70 9.61 2.26 2.08 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 244 BB/ aHepreTuka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12! 6.3 100.50 99.00 102.00 9.49 5.1 0.45 BB/ 3HepreTMka




Fixed Income Daily 02.09.11
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 15.8 90.50 2705 90.08 90.50 18.10 240 1.03 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.9 100.32 99.85 100.80 7.63 3.98 2.84 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 85 99.12 97.50 100.75 9.21 3.80 0.63 1/BB- MyHULMNanbHbI
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.5 | 101.50 100.00 103.00 7.09 4.05 1.60 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 18 100.50 « 0.19 100.01 101.00 4.31 2.56 0.14 11BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915  23.11.11 221112 149 101.20 100.00 102.40 7.66 248 0.68 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 40.0 102.50 © 1.00 101.50 103.50 719 213 1.59 MyHULMNANbHbI
Kanyx06n-3 1000 R 895 01.12.11 29.11.12 15.1 99.00 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 221 103.80 103.00 104.60 7.09 240 115 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820 241111 19.05.16 574 102.00 101.70 102.30 7.85 2.00 3.34 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.4 101.50 101.00 102.00 7.02 477 0.51 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.2 98.00 480 99.00 104.00 11.21 2.52 1.62 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 22.11.13 271 100.80 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 14.4 103.15 5420 102.75 103.25 6.43 2.63 0.69 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.7 111.25 109.00 113.50 8.02 5.38 2.55 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 35.1 100.30 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.4 99.30 150 98.30 99.75 7.58 4.04 3.10 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 10.0 101.85 = 0.05 50 101.85 102.10 5.72 3.94 0.76 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 131.2 1 91.50 0.15 53 90.90 91.69 8.08 4.38 6.85 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.4 97.50 4879 95.69 98.14 7.85 4.1 4.38 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 36 100.76 100.51 101.00 5.40 3.98 0.28 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 243 103.00 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 12.3 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.6 96.59 94.03 99.15 8.12 4.18 3.84 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 213 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 33.7 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 217 119.10 118.75 119.45 6.09 3.18 1.83 BBB/Baa1/BBB | MyHULmnanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 88.0 105.28 100.50 110.05 8.08 2.10 5.05 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.00 19.10.11 16.04.14 31.9 99.99 0.02 1368 820 99.61 99.99 8.16 3.99 217 /B1/oT03BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00 13.12.11 11.06.13 216 | 101.10 300 101.10 101.50 8.12 4.44 1.02 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.5 104.00 104 104.00 6.38 8.06 0.32 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 1.6 100.55 = 0.25 100.10 101.00 3.45 3.82 0.13 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 14.7 | 100.60 100.20 101.00 7.04 3.94 0.64 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 620  09.11.11 09.11.11 23 100.22 26270 100.00 100.45 5.06 1.54 0.18 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11.900  19.10.11 18.01.12 4.6 102.87 © 0.00 46 500 102.87 4.26 2.88 0.36 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 19.1 109.64 = 0.34 25002 109.64 109.65 5.65 273 1.35 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 13.7 106.15 100 293 106.12 106.49 5.74 2.65 1.00 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 361 | 114.35 49 999 114.50 6.70 523 | 244 BBB/Baa1/BBB ' roc. Gymaru
003 25070 44947 R 10.00  28.09.11 28.09.11 09 | 10042 700 100.33 100.46 3.99 49 | 007 BBB/Baa1/BBB | roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 394 104.36 = 0.21 50 000 104.12 104.60 6.68 3.87 2.68 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 17.0 101.70 120 501 101.67 101.70 5.94 3.50 127 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 111 101.20 126 178 101.20 102.00 5.56 3.38 0.85 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 471 99.90 0.51 501 99.20 99.85 7.03 343 321 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.09.11 13.03.14 30.8 101.30 164 944 101.22 101.40 6.64 4.59 212 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.4 100.25 223692 100.25 100.53 741 3.66 3.54 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 174 10115 © 0.05 60 000 101.10 101.20 5.93 3.30 1.31 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 457 99.74 1010 99.65 99.78 7.20 3.63 3.09 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 142 100.25 = 0.01 147 000 100.20 100.30 5.75 5.98 1.05 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 104 100.60 20 000 100.60 101.00 5.49 151 0.79 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 22.8 838 275 100.74 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 40.1 11342 = 038 3136 825 113.30 113.55 6.79 2.46 2.60 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.9 98.00 864 97.92 98.41 7.53 3.51 3.94 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.5 99.00 137 749 98.80 99.10 7.84 3.78 4.74 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1171 98.03 1.98 1577 98.03 99.00 8.05 4.16 6.26 BBB/Baa1/BBB |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.4 99.10 2 99.00 99.23 7.74 4.01 4.39 roc. Gymaru
003 46002 46 500 R 8.00 08.02.12 08.08.12 114 101.85 ' 0.35 101.60 102.10 5.27 3.92 0.64 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 85.1 96.48 777 944 95.97 97.00 7.82 3.62 4.89 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.11.11 03.08.16 59.9 97.25 6694 596 96.50 98.00 743 1.79 3.57 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24.11.21 1245 @ 93.10 7231 93.00 94.50 8.20 2.14 6.12 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 91.9 1500 000 74.00 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2974 | 8945 5 87.00 89.45 8.05 3.99 10.46 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.4 89.33 9692 000 88.70 89.96 7.79 3.35 4.99 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 394 101.75 101.50 102.00 7.30 4.31 2.08 MyHULMNANbHbI
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 9.7 100.80 412 100.50 100.80 6.08 1.73 0.73 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 28.0 102.50 3120 102.05 102.60 6.76 2.26 0.86 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 111111 10.05.13 205 | 112.85 110.70 115.00 7.05 3.31 142 /Ba1/BB+ MyHULMNANbHbIA
CankT-TeTepbypr-01 10000 R 776 241111 19.11.15 51.3 | 101.00 100.00 102.00 7.62 3.83 3.35 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.6 101.20 100.20 102.20 6.64 1.96 0.77 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 38 100.38 100.25 100.50 5.82 3.50 0.30 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.7 100.60 100.40 100.80 6.42 3.49 0.87 //BB- MyHUL@NanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 27.2 104.70 103.00 106.40 8.08 313 1.07 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.12 15.07.12 10.6 101.00 6000 101.01 102.10 7.30 4.19 0.79 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.5 | 102.35 102.10 102.60 7.93 4.28 2.78 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 23.11.11 25.08.13 241 100.70 99.00 102.40 7.93 2.03 1.34 MyHULMNANbHbIA
Yysawms-06 1000 R 724 18.10.11 17.04.12 76 100.95 100.70 101.20 5.80 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 33.9 100.82 100.00 101.65 7.48 1.98 2.32 MyHULMNANbHbIA
SAkyT-07 06 2500 R 780  20.10.11 17.04.14 31.9 101.01 3900 101.05 101.80 7.46 1.93 1.76 BB//BB- MyHULMNANbHbIA

AkyT-09 06 2000 R 975  22.09.11 19.09.13 249 | 10412 103.63 104.60 6.79 2.34 1.22 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 02.09.11

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 20.05.16 574 | 101.37 @ 0.17 50 000 101.30 102.00 767 1.98 322 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 16.05.13 207 101.58 100.00 103.15 715 2.02 1.28 BB-// ]

15.04.14 319 | 100.65 100.20 101.10 764 1.98 2.00 BB-// MyHULMNanbHbIi

Ap06n-34010 3000 R 8.00 18.10.11




Fixed Income Daily 02.09.11
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 15.3 | 106.44 4.88 4.82 1.16 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 99 | 10262 | 0.12 4.86 4.00 0.78 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 220 | 107.00 5.14 432 1.64 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 4314 | 103.71 6.80 3.86 2.96 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 60 | 667 | 99.50 9.73 434 0.45 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 738 | 101.39 7.58 3.88 4.61 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1175 | 98.21 7.09 3.95 6.52 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 429 | 104.09 851 474 2.82 Bi/B+ [
Alrosa-14 500 § 888  17.11.11 17.11.14 391 | 111.85 4.84 397 275 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.7 | 107.52 6.64 3.60 6.46 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 71.8 | 101.50 = 0.00 11.34 5.17 4.18 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 206 | 10364 @ 0.03 5.06 3.54 1.56 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 515 = 97.79 8.12 3.84 348 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 429 | 102.7€ 5.82 3.26 3.02 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.2 = 97.75 | 0.01 7.29 348 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 29.09.14 374 | 107.76 4.64 342 268 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 128 | 101.62 6.25 3.88 0.97 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 81.0 | 9746 7.24 3.46 5.14 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 200 | 106.34 481 417 1.49 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 51.0 | 10599 = 0.00 6.59 3.89 345 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 809 | 111.89 @ 0.12 7.21 4.24 4.85 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 155 | 101.83 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  01.03.12 01.03.13 182 | 110.01 2.75 4.38 141 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 263 | 105.78 3.70 6.22 1.95 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 22.07.13 23.0 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 § 7.34 111011 11.04.13 196 | 107.15 2.76 343 149 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 233 | 108.90 2.69 345 1.79 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 30.2 | 103.63 344 4.85 230 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 354 | 11227 3.76 3.70 2.60 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 385 | 104.62 3.74 5.13 2.82 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 456 | 106.00 = 0.07 4.07 5.54 337 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 4.7 | 11247 | 0.02 1.9 7.22 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 516 | 104.88 3.83 243 3.76 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 636 | 109.26 422 2.84 441 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 676 @ 10280 = 0.25 4.50 5.00 4.77 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 751 | 10418 | 0.00 4.59 522 5.08 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 785 | 108.86 @ 0.12 4.90 6.07 5.20 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.4 | 119.50 | 0.04 4.68 341 5.11 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231011 23.0412 230419 80 | 930 12744 363 0.72 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.5 | 110.82 3.59 3.25 2.9 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 128.0 | 109.20 5.36 2.98 7.49 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14  28.04.34 320 & 2758 | 12945  0.17 3.33 243 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 316.0 11298 @ 0.37 6.27 322 | 1234 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 222 | 106.88 3.98 3.71 1.68 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 40.0 | 103.25 5.16 3.03 291 /Baa3/BB+ GaHKu
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 494 | 103.49 5.53 3.14 3.45 /Baa3/BB+ GaHku
Gazprombank-16 120 § 7.35  08.05.12 08.05.16 57.0 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 230 | 103.37 3.76 272 1.78 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 309 | 100.57 6.75 348 2.23 BB/Ba3/B+ GaHkun
11B-13 200 § 11.00  15.02.12 15.02.13 177 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 585 | 98.88 8.03 3.92 3.89 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 19 | 10289 | 0.06 -8.10 4.50 0.17 CCC/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 51.0 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 38.7 | 108.32 3.58 2.94 2.83 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 702 | 107.69 4.81 2.95 477 | BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.5 | 11048 | 0.04 5.63 3.28 6.11 BBB-/Baa2/BBB- |cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 119 | 10275 | 0.00 5.73 2.98 6.86 chipbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 131.0 | 10573 | 0.04 5.93 3.15 760 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 55.0 = 9743 11.11 5.32 3.35 B+/B1/ GaHkun
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 595 | 97.82 7.03 3.32 4.08 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 13 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 625 | 101.50 4.67 4.99 4.36 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 49 | 101.78 3.52 3.93 0.40 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221211 22.06.20 107.2 | 110.56 = 0.08 6.44 3.90 6.41 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.7 | 10261 | 0.08 -2.07 3.90 0.46 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 524 B+/Ba3/ Xummst
NMTP-12 300 § 700  17.11.11 17.05.12 86 | 101.54 475 345 0.68 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 15.7 | 10461 | 0.05 5.49 442 1.20 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 260 | 99.90 6.55 3.25 1.92 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 50.3 | 103.09 7.86 4.24 3.33 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 2.0 | 625 | 100.44 6.29 4.85 0.13 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 538 | 102.96 4.58 2.59 3.90 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1147 | 105.33 5.86 3.14 6.99 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75 20.10.11 20.10.11 16 100.36 5.89 4.36 0.13 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.8 102.50 = 0.25 6.02 4.70 0.68 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 227 | 107.97 6.16 4.98 1.68 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 322 | 97.28 7.34 3.17 2.34 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 454 | 113.31 8.51 5.63 292 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 59.0 | 109.35 8.83 5.14 3.70 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 78.1 | 107.00 11.96 5.84 4.29 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 750 221111 22.05.12 8.8 101.46 5.40 3.70 0.69 /B1/B+ Cbipbe
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PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Renaissance-16 325§ 11.00  21.10.11 21.04.16 564 = 9523 | 0.02 12.37 5.78 337 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 192 | 9949 13.35 6.53 1.32 B/B3/B GaHku
Rosbank-12 130 § 9.00 01.01.12 01.07.12 104 | 10249 5.87 439 0.79 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 8.0 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 207 | 105.85 3.60 3.39 1.58 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 19.0 | 100.82 @ 0.13 6.94 3.72 141 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 288 | 106.60 4.16 3.34 2.16 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 338 | 11235 423 4.00 244 BBB/Baa1/ GaHKu
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 1.0 | 615  100.12 4.50 348 0.05 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 55.3 | 102.56 8.02 4.24 3.57 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.4 | 106.49 4.98 2.96 471 BBB/Baa1/ GaHKm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 820 | 114.66 5.15 3.38 5.25 BBB/Baa1/ GaHkm
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 118.7 | 99.08 6.12 3.03 7.18 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.6 = 100.4z 7.89 3.93 327 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 445 | 103.06 2.74 1.76 3.38 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 839 | 143.07 3.83 3.84 5.21 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 794 | 104.95 6.90 3.74 491 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 1054 | 105.96 417 2.36 6.93 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2047 | 17824 | 0.30 5.54 3.58 9.12 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2262 119.64 19571731 4.08 313 541 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 522 | 97.69 9.54 4.54 342 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.11 01.12.16 639 | 97.75 = 0.00 11.74 4.99 3.78 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 68.0 | 105.52 4.61 272 4.67 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2381 101.14 | 0.00 7.51 3.70 9.85 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 24 | 100.91 1.36 2.94 0.20 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 207 | 107.06 2.23 3.03 1.60 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.01.12 02.07.13 223 | 10744 | 0.00 230 3.01 173 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 38.9 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 46.8 | 105.78 387 2.60 344 BBB/Baa1/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 738 | 103.39 475 261 5.03 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 119.2 | 99.60 5.75 2.87 7.33 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 232 | 108.87 4.82 448 1.74 BB-/Ba2/BB chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 320 | 109.74 5.23 422 2.28 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.6 = 98.87 6.52 3.16 413 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 748 | 9951 6.80 337 4.85 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.02.12 03.08.15 477 | 107.83 5.45 3.57 337 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 749 | 98.70 5.63 272 5.07 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 321 | 9786 @ 0.26 12.46 5.88 212 BaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 78.0 98.63 0.06 8.02 3.93 4.92 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 128 | 102.20 3.96 3.00 0.99 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 186 | 106.65 = 0.00 3.02 3.52 141 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 416 | 107.51 3.88 291 3.07 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 594 | 112.34 4.64 3.34 409 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.5 | 108.21 4.92 3.06 453 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 795 | 11475 5.18 343 503 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 1025 | 111.32 5.55 3.26 6.35 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 75 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 10.0 | 103.04 2.33 2.96 0.80 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 100 | 101.74 3.21 2,64 0.79 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 235 | 109.52 2.61 3.52 1.80 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.09.11 05.03.14 305 | 105.50 337 2.69 228 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 844 | 12379 4.64 3.51 5.38 /Baa1/BBB Chlpbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 40 | 10249 = 0.00 422 5.85 0.32 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 25 | 100.50 5.51 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 17.02.16 543 | 10065 = 0.34 3.55 3.73 4.04 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 758 | 101.97 5.08 267 5.16 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.8 | 108.47 5.67 3.18 6.62 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 173.2 | 103.58 6.41 328 8.97 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 $ 838  22.10.11 22.10.11 1.7 /Ba3/BB- Tenexkom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 202 | 105.95 4.61 3.95 1.51 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 344 1 100.08 = 0.00 4.24 1.06 2.60 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.5 | 105.06 6.97 3.93 381 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 538 | 99.08 6.74 3.28 3.76 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 669 | 96.20 7.09 4.37 451 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 81.1 | 108.18 7.54 422 4.88 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1147 | 98.30 8.01 3.94 6.52 /Ba3/BB- Ternekom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 1278 | 95.39 8.16 5.29 6.99 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 70.8 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 496 | 98.38 6.66 3.15 3.45 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 13 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 144 | 103.79 3.25 3.18 1.10 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 15.1 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 238 | 101.80 3.02 3.93 1.89 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 1.7 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.11 04.03.15 426 | 104.67 5.00 3.09 3.03 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 542 | 10093 = 0.07 397 421 3.98 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 21.0 | 820 | 105.90 3.35 3.25 1.62 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 788 | 102.04 5.93 3.09 5.26 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 111.0 | 100.90 = 0.02 6.42 3.25 6.63 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 02.07.35 47.0 290.1 & 104.28 @ 0.31 5.01 3.00 3.36 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 576 | 99.67 5.13 5.14 4.16 BBB//BBB (hMHaHCbI
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