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PyGneBble BbIMyCcKun CTPATETUA
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r " 67 2 o1 CerofHs BaxHbIn aeHb 1 B CLLIA, n B EBpone. bapak Obama npeactaBuUT miaH no CTUMYMPOBaHMIO
asnpow- : S ©1 skoHOMUKM 0BBEMOM 300 MAp4 4O, BbICTynuT Takxe rnasa ®PC ben beprarke. B EBpone cocto-
BiMnen kom-6/7 8.6 54 7 wTca 3acenaHue ELLB, BO3MOXHO, perynatop 3aroBopuT O CHUXEHUM CTaBKX B bnvxaniem byayuiem.
B EBpone ycyrybnsieTcs LONroBouv Kpmsnc. EBpoboHAbI MPOAEMOHCTPMPOBANN POCT, KOTOPbIV MOXET
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3onoTo, SlyHum 8175 o) 57 779 Buepa MuH®UH nocnie HeKOTopon Naysbl Bee e fgopasmectui OD3, Npeanoxms MHBeCTopamM cemu-
Dl ' ' ) ~ netHun Beinyck OP3 26204. M3 3annaHmpoBaHHbIx 15 Mnpa py6. yaanock npveneds 14,8 mnpg py6.
Urals, $/6app. 1164 23 142 262 MuHbUH npegocTasun HeborbLLYIo NPEMUIO, YCMexy ayKLMOHa Takxe cnocobcTsoBana bnaronpmat-
S&P Metannel, uig.  1856.7 1.9 3.0 (6.8) HaA PbIHOYHAA KOHBIOHKTY DA, oottt et e e cp. 2
S&P C/x npog., uHA. 8297 (0.2) 9.2 0.4
Reexsiii puinoK CBEHEXHBIMPHHOK
WN3meHenne
JIKBMOHOCTL BbIPOC/A, AaXe HeCMOTPA Ha ycnellHoe pasmelleHve MuHduHom OD3 Ha 14,8 mnpp
RUB mnpa. awad. 3apen. 3sawmec.  YTD  nyf Crasky MBK gsuranuch pasHoHanpaBneHo, U KpaTkocpouHble notepsanu 1—4 6.n. B Gavxaniive
REPO in CBR 0.4 02 (0.2) 167998  OHW Mbl OXXWOAEM MOBbILLEHWA YPOBHSA NIMKBUAHOCTU, YTO He AaCT MOAHATbCA ctaBkaM MBK. ... cTp. 6
Corr Accounts 581.6 (90.4) 19.0  (413.1)
Deposits in CBR 3271 831 487)  (306.1)
W3meHeHue, 6.0.
NDF 1Y, % 5.10 (12) (36) 9 AnboA-BAHK (BB-/BA1/BB+)
MOSPrime O/N, % 3.84 4 6 209
fime 2% % @ ().. Buepa aMUTEHT onybnvkoBan oT4eTHOCTb 3a | nonyroaue 2011 rofa, 0fHAKO TenekoHpepeHLMs no
Usmenenme, % NTOram OeATeNIbHOCTV MPOULET TONbKO CerofHs, Tak YTo NoKa Mbl U3naraem nNuLb Halluy nepsble Bre-
USDRUB 29.48 06) 18 (35 4aTneHus. Pe3lome: OTHETHOCTb MO Obl ObITh HEMHOTO MYYLLIE. ..o.viviiieirieieieieeeieeee e crp. 7
VimpPeLCom LTD (BB /BA3
NHpekcbl . (BB/ ) 3 .
WUzmeHenne, 6.. VimpelCom Ltd. npefacTaBun nepsble pesynbTaThl CBOeW AeATeNbHOCTM nocne obbeavHeHns ¢ Wind
6 avaw, 3agen.  aamec vip lelecom. B Leniom pesynbTatbl OKa3anmcb HECKOSIBKO Xy>Ke HALWMX OXMAAHUM 1, OCODEHHO B YacTy
— : . : peHTabenbHOCTH, a Takxe CNOCOBHOCTM reHeprpPOBaTh AeHEXHble MOTOKM U CHMXKAaTb AONTOBYIO Ha-
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EMBI + Spread 370.3 (8.9) 14.4 81.7 IOHUKPEAUT BAHK (BBB /BBB+)
U bark npoBoaunT cbop 3aABOK Ha NATUNETHWE obnuraummn obbemom 5 mnpg pyb. 6es odepTbl € Mno-
HAWKaTUBHbIE CrpeAabl TEYHbBIM MOKPbITUEM. OpPUEHTUPBI MO [OXOAHOCTV NpeasiaraioT cnpel K kpuson OD3 B pasmepe 60—
490 950 80 06.1., YTO B TEKYLLMX YCMOBUSX BbITNSANT arpeCcCMBHO LS 3asBeHHOro cpoka. Kpome Toro, Bbinyck
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410 L 130 PYCAJ1 roToB Kk obcyx/eHuio npopaxu ceoeit fonv B HopunbckoM Hiikene (25,13%), Ho Tonbko B
k110 NMOJTHOM o6beM§, coobulaet «<KoMMepcaHT». EANHCTBEHHBIN akumoHep PYCAJa, BbiCTynaloumia npo-
WA T 90 TVB BO3MOXHOW caenku, — Oner epunacka, KOHTponupyowmnn 47,41% anioMnH1EBOW KOMNaHNN.
g &8 8 & 8 8 8 3 5 ceHTOps coBeT AmpekTopos PYCAJla oTknoHnn ocdepty o npofaxe 15% B HopuibCcKoM HUKene 3a
g ¥ 2 ¥ 2 3 & © 8,75 mnpg gonn., nocnie Yyero HopHviKenb AOMKEH HaMpaBWTb aHANOrMYHOE NpeasioXKeHne BCemM aK-
= Iyoiin 4 - Gazprom 13 (ries. ocb) unoHepam (napametpbl OyayT obcyxaatbes 13 ceHTABPS). BbikynneHHble akLmmW NnaHupyeTcs nora-
Russia 30 - US 10 (npae. ocs) CWTb, YTO MO3BONMUT VIHTEPPOCY U1, Kak cumTaeTcs, ahdunmposaHHbIM ¢ HUM Trafigura 1 meHemXMeH-
Ty, YBENWUYUTL CBOIO Aosio Ao Oonee Yem 50% M TakvM 0Opa3oM CylLecTBeHHO 0Cnabutb No3uumm
NHpnkaTopbl AeHEeXHOro pbiHKa PYCATa.
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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




Gﬂh YPAACMIB | K3MUTAN

CTPATEIrNA

BHeWHVH PbIHOK

Amepuka-EBpona: cerogHsl HUKOMY He ByaeT cky4Ho. CerofHaWHNA AeHb HaCbILLeH BaXHbIMU CODbITUAMU. bapak Obama
BbICTYNUT nepef obenmn nanatamm KoHrpecca v npefcTaBUT HOBbLIV MNaH Mo nogaepkke 3KOHOMUKU. Kak Mbl yxe nucanu,
npeanonaraeTcs, YTO MfaH HamnpasfieH Mpexpae BCero Ha Co3faHue HOBbIX paboumx MecT (kak pa3 cerofgHs nybnvkyetcs
HedenbHas CTaTUCTMKA MO PbIHKY TpyAa) W NpedyCcMaTpMBaEeT HaIOrOBbIE IbrOThl, a TakKe MHBECTULMM B MHDPACTPYKTYpY. Bce
3TO 3BY4YUT BeCbMa MpWBREKaTeNbHO, HO OCTAeTCH OTKPbITbIM BOMPOC O TOM, MOXHO N PelnTb Npobnembl amepuKaHCKoM
3KOHOMWKM MpK NoMoLLM Mep, 06beM KOTOPbIX NpefiBapuUTenbHO oueHnBaeTcs B 300 Mapga gonn. TeM He MeHee B NpefBepum
3TOrO CTOSIb [AABHO OXWAABLLEroCs CODbITUS PbIHKN YBEPEHHO pacTyT. Kpome Toro, He WCKOYEHO, YTO BaXKHble 3asBReHus
Npo3ByYaT U B X04e CErofHsLIHero BbicTynneHns rnasbl GPC beH bepHaHke B MuHHecoTe. He MeHee MpuCTanbHO MHBECTOPSI
OyoyT Cnegmtb M 3a COOLITUAMM MO APYryld CTOPOHY ATNaHTWMKW, TOe HaMeyvyeHOo oyepedHoe 3acefaHue ELLB. Mol He
COMHEBAEMCSI, HYTO KJIl0YEBasi CTaBKa OCTAHETCH 0e3 m3MeHeHWr (nocne [ABYKPATHOrO MOBbIWEHWS OHa pasHseTca 1,5%).
MocnenHss CTaTUCTMKA 3a 2 KB. CBWAOETENbCTBOBAaNa O 3aMedJfleHMM poCTa eBPOMEMCKOM 3KOHOMMKM, YTO Kacaetcs n ee
NOKOMOTUBOB — [epMaHumn 1 OpaHumn. ITO He MOXET He Bbi3blBaTb OECMOKOMCTBA, MOCKOSbKY AJ1f MPEeOAoNeHNs JONrOBOrO
Kpu3mca skoHomuke EC Hy>XHbI CUAbl, @ MOMOLLb MOCTYMNaeT Npexae BCero oT ABYX 3TWX CTpaH. [oaTomy ceroans ELLE, BnonHe
BO3MOXHO, OACT MOHATb, 4TO B OnMXKanilem Oyayliem roToB BepHYTbCH K Donee HWM3KMM CTaBkaM. He MeHbLIMA UHTepec
NpeacTaBnaoT KOMMEHTapUM EBPOMENCKUX AEHEXHbIX BNacTen 0 Mepax, MPUHMMaeMbIxX A5 MPeofoneHnsa JOrOBOro KPMU3KMCa.
BmecTe ¢ TeM, Kak Mbl OTMeYanu paHee, [encTBUIA ofHOro Nk ELLB eaBa nu noctatoyHo, He0bX0AMMbI 0ObeANHEHHbIe YCUNS
N NonuTMYeckas BONs BNacTen BedyLmMX eBPONencKMx CTpaH. EBponenckuin Kpmusmnc ycyrybnseTcs, Mexay TeM CkiafblBaeTcs
BMeYaTneHne, 4To BRACTK MMOXO MpeAcTaBnsioT cebe, kak ¢ HUM OOpoThca, — oTCloda U be3mencTBMe. Byepa OOXOOHOCTM
obnuraumn Mpeumn BHOBb MOLUAM BBEPX, OAHAKO BYepa KOHCTUTYLMOHHbLIN cyf [epMaHMM Mpu3Han 3aKOHHOCTb OKa3aHus
rHaHcoBoM nomolm Ipeumn, DpaHuUMa BYepa TakXke COrflacoBana BblOefleHMe BTOPOro TpaHLlia nomoww. B npepasepum
CEerofHsLUHUX CODLITUI eBPOMencKIe 1 aMepuKaHCKe PbIHKM 3aBEPLUMM TOProBYIO CECCUIO YBEPEHHBIM POCTOM — B CPEAHEM
Ha 2—3%. JoxoOHOoCTb KasHadenckmx obnumraumin CLLUA BYepa Takxke mnowna BBepx: ctaBka no 10UST nogHsnacek ¢ 1,98% no
2,04%.

Poct B eBpoGOHAAX MOXET OKa3aTbCsl HEeYCTOMYMBBLIM. Byepa crnpel MHOMKATMBHOIO CyBEPEHHOro Bbinycka Russia’30 K
10UST cy3umncs Ha 13 6.n. fo ypoBHs 200 6.1., LeHa poccuinckoro beHumMapka Bblpocna Ha 44 6.n. no 119,8 % oT HoMWHana.
Hucxopawmi TpeHa, pa3BepHyNCs Mo BAVSIHUEM MO3UTUBHOIO (hOHa Ha MUPOBLIX PbIHKaX, M eBpODOHIbI CTaNn PacTi B LieHe.
Bymaru cyBepeHHOro cermeHTa nogopoxanu B cpefHeM Ha 26 6.n. B HedTerazoBom cektope bymaru Fasnpoma nprbasunm B
LeHe nuwb 8 6.n., eBpoborabl JIYKOWSa — 32 6.n., HOBAT3Ka — 25 6.n., a THK-BP — 20 6.n. bymaru BoiMnenikoma, Kotopble B
nocnegHne AHV ObiNV OAHVMW 13 ayTCanaepoB, NOLOPOXanM B cpefHeM Ha 50 6.n. Y MeTannypros nuaepamm CTanu Bbinycku
CeBepcTanu, KoTopble npubasunu B LieHe B cpeaHem 20 6.0., Bbinyckn EBpa3a nogopoxanu B cpenHeM Ha 8 6.n. bymarn
6aHKOBCKOro cekTopa NoAHANNCh B cpefiHeM Ha 10—20 6.1., BBICOKMM CNPOCOM MOJb30Banmch AnNMHHble 6oHabl CoepbaHka. Ha
pbIHKax A3UW CerofHs yTpoM npeobnagaer BONaTUIbHOCTb, B HACTOALLMA MOMEHT OCHOBHbIE MHAEKCHI HAaXOASTCA Ha YPOBHSX
BYepalUHero aHs. dblovepchbl Ha aMepUKaHCK1e POHLOBbLIE MHAEKCHI MNABHO NMAYT BHM3. Mbl 0XXMAAEM HEUTPANbHOIO OTKPbLITUS
TOProB Ha POCCUMINCKOM PbIHKe, Fae Takxke OyaeT HabnofaTbCs BONATUNBHOCTb.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

AykumoH no O®3 npowen ycnewHo. Byepa coctoanca gonroxpaHHein aykumoH no O®M3 — MuH@UHY HakoHeL, yaanocb
pa3mecTutb Oymary. HamnoMHWM, 4TO Mocse HECKOMbKMX HeydayHblX MOomnbliToK (MHAHCOBOE BeLOMCTBO B3O Maysy W aBe
Hefenv aykumoHbl He MpOoBOAMAMCH. Byepa MHBecTopaM Obinu mpednoxeHbl cemunetHue OD3 26204 Ha CpaBHUTENBHO
HeborbLuylo cymmy —15 Mnpga py6. OfHako cnpoc okasancs 6onee Boicokim (18,3 mnpa py6.), 1 No UToram ayKumMoHa yaanoch
npueneds 14,8 mnpa pyb. — NpakTM4ecKM Bech 3aniaHNMpPOBaHHbIN 06beM. OnyONMKOBaHHbIM HakaHyHE ayKLMOHa OPUEHTUP
MwuHGUHa coctaBun 7,85-7,95%, 1, Kak Mbl y>Xe oTMeYanu, prUHaHCOBOe BEAOMCTBO ObIIO rOTOBO NPefoCTaBUTb NPeEMUIO B
pa3smepe 3 0.M. K BEpXHEeW rpaHuLe AuanasoHa. B KOHeYHOM cyeTe npemums coctaBuna 2 6.M., Tak KakK [JOXOLHOCTb MO
CpefHEeB3BeLLeHHOW LieHe cnoxXxunacs Ha yposHe 7,94%. lMoaBoas WTOrM, aykKUMOH MOXHO Ha3BaTb ycnelHbiM, — Obin
pa3MelleH BeCb 3amnfaHMpOBaHHbIM OObeM, OOHAKO MOAYEpPKHEM, 4YTO XOpOLIeMy pe3ysbTaTy CrnocobCcTBOBana Takxke
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GnaronpusiTHasl pbIHOYHAsA KOHBIOHKTYPa (BYepa Ha POCCUICKOM pbiHKe Habsofanack NonoXmTeNbHas AMHaMmnka). MHeectopsl
BepaT B OM3 1 nokynatoT 1X, U B NEPUOALI BLICOKOW BOMATUIABHOCTU UX MOXHO Ha3BaTb HAaAEXHOW WMHBECTULMEN N «TUXOMU
raBaHblO» POCCUINCKOrO AOMrOBOro pbiHKa. Mbl peKoMeH0BaNM y4acTBOBaThb B ayKLMoHe, Tak kak OP3 26204 BbIrnaamT BecbMa
npvBnekaTeNnbHO Ha oHe oCTanbHbIX rocoymar. CoBeTyeM Takxke 0bpaTUTh BHUMaHMe Ha Bbinyckn OP3 26203, OP3 26202,
O®3 25075, OP3 25077, ODP3 26206 1 OD3 25079. Kpome Toro, BHepa Pocctat onybnumkoBan xopolive AaHHble Mo
nHdnaumMm 3a nepmop ¢ 30 aBrycta no 5 ceHTAOPA: 3a Hefenio LeHbl He M3MeHUNUChb. TakmM obpa3oM, C Hayana ropa
notpebutenbckme LeHbl B Poccum BbIpocnn Ha 4,7%, npudem B nocfiegHee BpeMst MHONALMUS HECKOMbKO 3amefnunnach
brarofaps Ce30HHOMY CHUXEHWMIO LeH Ha OTAeSbHble MPOAOBONbCTBEHHbIE ToBapbl. OAHAKO, MO HaleMy MHEHWIO, PUCKK
pa3roHa WMHMNALMM TasTCa B CErMeHTe HemnpoLOBOMbCTBEHHbIX TOBAPOB M YCNYr, Tak 4TO MOKa Mbl OCTaBAsEM B Cue CBOW
NPOrHo3 Ha koHel, rofda (9,2%), HO He UCKMIoYaeM ero NepecMoTpa B JasbHENLIEM.

Hawm pekomeHpauuu NMo KOPMoOpaTUBHOMY CerMeHTy. HeflaBHss KOppeKuus Ha POCCUACKOM [ONIFOBOM pbiHKE, B
pe3ynbTaTe KOTOPOW CTaBKU BbIPOCIM B cpefHeM Ha 50-70 ©.nm., chenana npvBnekatenbHbiMM psag Oymar He TONbKO C
(hyHOAMeHTaNIbHOM, HO U CO CMEKYNSTUBHOM TOYKM 3peHMs. HanoMHKMM, 4TO B Hadane aBrycta Mbl NPeacTaBuan YUTaTeNsm
CMMCOK HALUMX PEeKOMEeHAAUMIA B CerMeHTe KOPMopaTVBHbIX eBpoobnuraumii, HO 3aTemM BBWAY NepuneTUid Ha pbiHKe Obiu
BbIHY>[1€HbI B3ATb Nay3y. CerofHs Mbl Ny0ANKyeM CMUCOK peKoMeHaUMi no pybneBoMy KOpropaTuBHOMY CErMEHTY, OCTaBss
noKa 3a ckobKamu poccumnckmne DaHKK, KoTopble, Ha Hall B3rMsg, 3aC/y>KMBAIOT OTAENBbHOrO KOMMEHTapHs.

m EBpa3 (BB-/B1/B) - Xopoiwas cnekynstvBHas CTaBka B MeTalyprudeckom cektope. Mo Halemy MHeHwto, EBpas
obnafaet HaMboNbLWMM NOTEHLMANOM YIYHLIEHNS KPeAUTHbBIX METPUK CPefivt KOHKYPEHTOB C COMOCTaBUMbIMU PEUTUHIaMU.
Mo nocnenHeMy OMNyGNMKOBAaHHOMY MPOrHO3y MeHeOXMeHTa, nokasatenb Yuctbin fonr/EBITDA komnaHum MoxeT
NoHW3UTbCA A0 2,18-2,25 Ha koHel, 1 n/r 2011 r. ¢ 2,7 Ha koHel, 1 kB. Ewle Gonbliuee CHWXeHWe OONroBOV Harpysku
BO3MOXHO K KOHLY roga B cjlydae npofaxu ponv B Pacnagckon. Y Onuxanwero KoHkypeHTa EBpasa, CeBepcranu,
03HaYeHHbIN KO3PDULMEHT yxe Haxoautcs okono 1,1 (Ha koHel, 1 n/r 2011 r.), of4HaKO MOTEHLMAN ero CHUXeHWs Kyaa
ckpoMHee. CTOMT OTMETUTb, YTO MPU OOMHAKOBbIX perTuHrax y Espasa n Cesepctanm ot Fitch (BB-) crnpen EBpasa k
nocnefiHen coctasnseT okono 100 6.n. Mpwn 3ToM eBpoOOHABI ABYX KOMMaHWA BMAOTb A0 HEAABHErO BPEMEHW 1 B LiefIoM
[LOCTaTO4YHO NPOLONIXKMTENbBHBIV Neprom TOProBanncb Ha OAHOWN KPMBOW. PestoMmnpyem: Mbl peKoMeHzyeM pybnesble GoHAbI
EBpa3a kak CnekynaTMBHYIO CTaBKy M OXWAAEM COKPALLEHUSA KpeauTHOro cnpefa koMnaHum kK CeBepctanu. lNocne HeaBHeln
pacnpofaxu akTMBOB Hanbonee npuBnekaTenbHbIMN HaM KaxyTcs KOPOTKME BbiNyckn EBpasxonamHra cepuin 1, 2, 3 u 4,
a Takxe BbInyckn CbmeTrHBECTa — 1-M 1 2-1A.

= Meuen (-/B1/-) — MeHee o4eBMIHas, HO TEM He MeHee TOXe WHTepecHas CreKynsaTMBHas CTaBka B MeTannypriyeckom
cektope. [lokasaTenb Nneeepenxa y Medyena Bbiwe, Yem y EBpasa, — 3,5 B TepmuHax “Yuctoin gonr/EBITDA, Ho
ropHofoObIBalOWLMA AMBM3MOH Meyena HamepeH B HblHElWHeM rofy npoBect IPO, 4TO [LOMXKHO CnocobCTBOBAThL
COKPALLEHMIO YNCTOrO Jonra koMnaHuy. O4eBmMaHasa yrpo3a pasMeLLeHnio — YXYALIMBLIAACS PbIHOYHAA KOHBIOHKTYpa. Mpun
Oonee cnabbix nokasatensx KpeamMToCcnocoOHOCTU U BonbLUEN HEOMPeLeneHHOCTU B OTHOLWEHUN 1X ByayLen AMHaMUKK
KOpPOTKMeE BbINycki 0bnuraumn Medena gatot Oofee BbICOKYIO AOXOAHOCTb, Hem Bymarn EBpasa (cpenHui cnpef K EBpasy —
50 0.1.), XOTA PelTUHI OT S&P y KOMMNaHMn oAMHakoBble. OnnHHbIe BbINYCKM Medena TopryloTcs NpMMEPHO Ha Tex Xe
YPOBHSAX OOXOLHOCTWU, 4TO W obnuraumm EBpasa, W, Ha Hall B3rnsg, 3TO HeoDOCHOBaHHO. B HacTOAWMIA MOMEHT
npwvBnekaTeNbHbIMW BbIrNaaat obnuraumm cepmm 02, a Takke BbINyCKn OMpxKeBbIx obnuraumm cepun 02 1 03.

= PYCAJ (NR) — Eule HeaasHo Bbinycku PYCATIa ToproBanunch Ha 0iHOM ypoBHe ¢ bymaramu Medena v EBpasa, npu ToOM 4To
fonrosas Harpy3ska y PYCAJla 6bina 3HaumTensHo Beiwe (Yuctbii gonr/EBITDA Ha koHew, 1 n/r 2011 r. coctaBnsn 4,2), a
ero obnuraumMm He UMenn pPerTnHra U He ObINW NpeacTaBneHbl B noMbapaHoM crnvcke LB PO. Ho K HacTosiLemMy MOMEHTY
cnpen k EBpa3y cyulectBeHHO pacwmpuncs — go 80-90 6.n., 4To cHOBa AenaeT Bbinycku PYCAJIa npuBnekatenbHbIMU.
CTouT, 0fHaKo, MOMHUTb, Y4TO 10 KOHLA CEHTAOPS KOMMaHWs NiaHMpyeT 3aBeplwmnTb pedHaHCUMPOBAHME 3a[JOSIXKEHHOCTY,
KOBEHaHTbl MO KOTOPOW CEepbe3HO OrpaHWYMBanM OMepauMOoHHYI0 AesTeNbHOCTb, HO BTO e BpeMs CrocoOCTBOBanm
urHaHcoBom aucumnnuHe PYCAJla. CHATME KOBEHAHTOB pPa3BfXeT KOMMAHWW PykKM B TOM, YTO KACAeTCs BbIMMaThl
OVBWLEHAOB, YBENMYEHWS MHBECTULIMOHHBIX PacXOLOB M NpMoBpeTeHns HOBbLIX akTMBOB. OUEHWUTbL MpsMble (DMHAHCOBbIE
NOCNefCTBUSA 3aTPYAHUTENBHO, OLHAKO BO3MOXHOCTH Oofbluer pacTOuMTENbHOCTU CTOMT MMETb B BUZY MPU MPUHATIAN
peLieHnst 06 MHBECTUPOBAHMM B LONITOBbIE MHCTPYMEHTbI KOMMAAHNN.

= PeHosa Crponlpyn (NR) — EQMHCTBEHHBIN 00PALLAIOLLIMACA BbIMYCK KOMMAHUM — 0BAUraLmMm NepBOM CePUMN — KAXETCH HaM
npvBfeKatenbHbIM A1 MHBECTOPOB, FOTOBbIX MOKYMaTb PWCKN 3MWUTEHTOB TpeTbero swenoHa. Mpu glopaunn 1,2 ropa
BbINYCK TOPryetcs C JOXOAHOCTbIO 12% — 3TO MakCMMalbHbIM YpOBeHb C MOMeHTa pa3MelleHns. KpeauTHbld cnpeq
KoMnaHum K kpreon OD3 pacwmpnncs co cpefHencropmyeckmx 530—-550 6.n. o 615 6.M. B HACTOSALLMI MOMEHT. Ha Halu
B3rnsg, Oymara 3acnyXmMBaeT BHUMaHWA Kak Npu CNekynaTUBHOW CTpaTeriu, Tak v Ans yaepxaHus Ao noralleHus BBuay
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BbICOKOW AOXOAHOCTL MpPW A0CTaTOYHO YBEPEHHOM OnepaumMoHHOM Mpoduie 1 HaNUuMM CUbHOTO akumoHepa (75%
npuHaanexmT MK PeHoBa, NOAKOHTpONbHOWM BukTopy Bekcenbbepry).

Mpynna JICP (B/B2/-) — OOMH 13 KpynHerLwmnx 3acTponiumnkos Poccun, Mpynna JICP npeacTaBneHa Ha pblHke obnuvraumi
lwmpe, Yem Opyrve KoMnaHuu ee npodmna. JoctaTo4HO AONrO KOMMaHWs Toprosanack co cpefHum cnpegoM Kk OM3 Ha
ypoBHe 220-230 6.M., YTO B HACTOALLMA MOMEHT MOXHO Ha3BaTb CMPaBEAJIMBLIM MULLb OIS ANMHHbBIX Bbinyckos JICP.
Y KOPOTKMX U CpeAHEeCcpOHHbIX BymMar cnpef, nocne aBryCToBCKMX MacCMPOBaHHbIX MPOAax BMNOTHYO Npubnmsuncs k 300
6.n., a Takas LOXOLHOCTb HEODOCHOBAHHA: Yy KOMMaHMM BeCbMa KOMMOPTHas BpeMeHHas CTPyKTypa LOMroBOro noptdens
(45% ponra noAnexuT noraweHunto nub nocne 2015 r.). Takum obpasom, obnuraumm Mpynnsl JICP cepun 2 n 5O-2 Mbl
CYMTaeM O4eHb NpuBeKaTeslbHbIMU.

CY3K (NR) — KpynHenwumin Npor3BoAnTeNb IHEPreTUHecKoro yris B POCCMN. DMUTEHT C HEBLICOKOW [0TOBOM HArpy3Kom
(YvcTein ponr/EBITDA — 1,8) ® XOpOWMMK OnepaLMoHHbIMKU NokasaTensmu. Mpeanoxerune nybnuyHoro gonra CY3K
[LOCTaTOYHO OrpaHMYeHHO — B 0DpaLLeH NULLb BbiNyCK obnuraumii nepeon cepum obbemom 10 Mnpg pyo. ¢ Alopaunen
1,7 net n poxonHocTblo 8,15%. [lonroe Bpems BbiMyCK TOProBascs co cpefHnM cnpefom kK OP3 B8 140-150 6.n., ogHako
B Te4eHMe NOCNeAHMX TOProBbIX ceccuin pactumpunca o 200 6.n., 4To fenaeT ero npuvBnekaTenbHbIM. PaHee areHTCTBO
Moody's 3a8BM0, YTO, €SIV KOMMaHUM YAACTCS yAep>KaTb LONITOBYIO Harpy3ky no Ko3dduumeHTy Yuctbin gonr/EBITDA Ha
YPOBHE HUXe 3, ee PenTUHI MOXeT OblTb MoBbilleH. B 3ToM cnydae bymarn CYDKa Mornm Obl cokpatuTb cnpep K
obnuraumsm Anpockl, KOTOPbIN Ha TeKYLLMIA MOMeHT coctaBnseT 60—65 6.M., a pasHMLa B PEMTUHIax MeXay KOMMaHnM — Kak
pa3 B 04Hy CTyneHb. [py 3TOM CTOUT UMETb B BLAY, YTO AeKOHCoNMaaLuma sHeproakTneos CY3Ka ocyLLecTBAANIMCD He Mo caMomn
Npo3payHou cxeme, KOTOpasi, MOMMMO Mpo4ero, obyCNoBMNa CyLLECTBEHHDBIN KPEH B CTOPOHY (DUHAHCMPOBaHMS akTUBOB 3a
cyet gonra (Ha koHew 1 n/r 2011 r. oTHoweHwue Kanwtan/AkTnebl coctasuno 0,17 npotue 0,33 Ha koHel, 2010 T.).

HK «AnbsiHc» (B/-/B+) - MpakTnyecky eQVHCTBEHHbIN NPeACTaBUTENb HEPTAHOM OTPACSN B CEFMEHTE BbICOKOLOXOLHbIX
Oymar € [OCTaTO4HOM NMKBMAOHOCTbIO. Ha hoHe NpodonKalowencs PekoHCTPYKLUMM NpUHaZneXxallero KommnaHum
Xabaposckoro HIM3 u pa3suTns KONBUHCKOro MeCcTopoxaeHns fonroeas Harpyska HK «AnbsHc» no utoram 1 n/r 2011 r.
BblpoC/a 40 2,6 B TepMuHax Huctoin gonr/EBITDA. Mbl nonaraem, 410 KOMMaHW1 No CuilaM yaep>XKaTb 3TO OTHOLLEeHMEe Ha
YpPOBHe He Bbilwe 3, YeMy OyaeT cnocoOcTBOBaTh Kak Havano [obbim HedTM Ha KONBMHCKOM MeCTOPOXAEeHUN B 3 KB.
TeKyLLero ropa, Tak U MiaHupylolleecs Ha clieayloWwmii rof, 3aBeplleHve MofepHusaumm Xabaposckoro HIM3. Mel
pekoMeHayeM K MOKyMnKe CaMbll MMKBUAHBIM BbiNyck komnaHum HK AnbaHc BO-1, Toprylowmmnca ¢ JOXOAHOCTBIO OKOMO
9,45% k ohepTe B aBrycte 2012 .

lasnpom HedTb (-/Baa3/BBB-) — «[ouka» asnpomMa v OfHa M3 KPYMHEMWMWX HedTAHbIX KOMMaHWA Poccum, nnLb
HEMHOro ycTyraiouwlas no obbemMam [00bINM TakMM TUraHTaM, Kak JNIYKOWI n THK-BP. Kpome moamep>XKm Co CTOPOHbI
aKkUMoHepa, K MperMyLLecTBaM KOMMaHUM MOXHO OTHECTU pa3BUTbIN HedTenepepabaTbiBatowmii GusHec ([OCTaToOuHO
COBpPEMEHHbIE 3aBOAbI), a TakKe XOPOLUMIA NoTeHUMan pocta AobbiHmn Ha coBMecTHbIX ¢ HOBATDKOM MeCTOpOXAeHUsAX B
fiIMano-HeHeukoM okpyre. B 2009 r. B CBA3M C peanm3aLmen HoBbIX MPOEKTOB AOTOBas Harpy3ka KOMMaHUM JOCTUra nNmka
—okono 1,2 B TepmunHax Jonr/EBITDA, — Ho yxe no utoram 1 n/r 2011 r. kospduumeHT cHmsmnca fo 0,9. Ha Haw B3rnag,
Havbonee Npu1BnekaTeNbHO BbIMMAAAT BbINyCKM Ma3npoM HedTb 08 1 09, Toprylowmecs NpakTUYeck Ha OLHUX YPOBHSAX C
Pycrngpo 01 1 02, XxOT penTUHT NoCNeaHen Ha O4HyY CTyneHb Huxe — BB+/Ba1/BB+.

MTC (BB+/Ba2/BB) - KpynHeiiwuin onepatop MobunbHow cBsizu B Poccun. KpeamuTHoe KavecTBO KOMMaHWM Ha
KoM opTHOM ypoBHe — oTHoweHue Honr/OIBDA no utoram 1 n/r 2011r. octanoce B pavioHe 1,6. B To Xe Bpewms
peHTabenbHOoCTL No OIBDA Ha (oHe ycunuii No NpUBEYeHMIO HOBBIX KITMEHTOB MNOCTEMNEHHO CHXaeTcs: e B 2010 1. oHa
Haxoamnacb Ha ypoBHe 42%, TO NO UTOram TeKyLLero rofa pykoBOACTBO KOMMaHUM OXWOAET CHUXEHUA nokasaTens Ao
40%. [ocTaTo4HO KOHCepBaTMBHAf WHBECTMLMOHHAA MOMAMTMKA MO3BOMAET MNOAAepXKMBaTbh CTabuibHO  BbICOKUM
MONOXUTENbHbBIN CBODOAHBIN AEHEXHbIA MOTOK, BCIIEACTBME HYErO KOMMaHWM Mo CUaM BbiAep>XaTb POCT KarnBrnoxeHWn 6e3
JanbHenwero yBenm4eHns JoNroBor Harpysku. VI3 bymar aMmTeHTa Mbl npeanoyntaeM kopotkie MTC-4 n MTC-5, npemum
KoTopbIx K OM3 HECKOSBKO BbILLE, YEM Y OCTaIbHbIX BbIMYCKOB.

Mouta Poccmm (NR) — EcTecTBEHHAsi MOHOMONMSA, NPEAOCTABAAIOLLAS YTy NOYTOBOM CBA3M, (DUHAHCOBbIE M NPOHME BUAbI
yCnyr Ha Bcen TeppuTopumn Poccun. KoMnaHWa MMeeT camylo Pa3BeTBiIeHHYIO CeTb CPeay POCCUMCKUX MPeanpusaTimn, 1
Onarofaps CBOeW COLMANbHOM 3HA4YMMOCTM Ha PEerynspHon OCHOBe MOflyyYaeT roCyfAapCTBEHHble CyOCMAMKM B KayecTe
KOMMEeHCaUMM BbiNagaloLMxX OOXOLOB M3-3a HEAOCTAaTOYHOro Temna WMHAaekcaumm TapudoB. bes cybcvann fesTenbHOCTb
MoyTbl Obina Obl yOLITOYHOW, OAHAKO BBWAY OTCYTCTBUS MOKAa PABHOLEHHOW anbTepHaTWMBbLI KOMMaHWUM, Mbl CKJIOHHbI
nonaraTb, YTO MO KpavHen Mepe B nepuof obpalleHus obnuraumin MoyTtsl Nogaepskka rocynapcrea coxpaHntcs. Cpeam
MONOXUTENbHbIX aCNEeKTOB KPeaUTHOrO NPOMUS KOMAAHUN OTMETUM HU3KMIA YPOBEHb €€ JONrOBOW Harpy3ku, KOTOPbIN Ha
koHel, 2011 r. nporHo3npyetcs Ha ypoBHe 0,8. Bbinyck obnumraumin Movta-01 AOBOMNbHO NUKBUAEH W NpeanaraeT npeMuio
nopsaka 155 6.n. k kpron O3 1 90-130 6.1. K 06AUraLMaM ApYrux ecTecTBeHHbIX MoHononuia (OCK n PX).
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Oetckmnn mup (NR) — KomnaHus He MOXET MoxBacTaTbCs YCTOMYMBLIM (DUHAHCOBLIM MPOMUIEM, OAHAKO B ee Mofb3y
CBMOETeNbCTBYET CUMbHAs akUmMoHepHas CTpykTypa: 75%—1 akuma npuHagnexmnt ADOK «Cuctema», a oCTanbHOM Mnaket
25%+1 akums B Hekabpe npowroro ropa npuobpen CoepbaHk. PUHAHCOBOE MOMOXEHMe KOMMaHWUU MOCTeNeHHO
BbiNpasnsetcs: no utoram 2010 r. [eTckmn mup Bnepsble ¢ 2008 r. nonyymn npubsine, a8 1 n/r 2011 r. cokpatun yobITkm
no cpasHeruio ¢ 1 n/r 2010 r. (BBMAY CE30HHOCTM pe3ynbTaThl 1 N/ry KoMNaHuu Bcerfa cnabee). Kpome Toro, CUnbHbIN
COCTaB akLMOHEPOB CyLLECTBEHHO obnerdyaeT KOMMNaHMm perHaHCMpPOBaHWe AOMMOBbIX 00S3aTeNbCTB. LONOMHUTENbHBIM,
Nn, CKopee, OCHOBHBIM (PaKTOPOM, MO3BONAIOLMM HaM PeKOMeHA0BaTb BbiNyck IMLeHTp- 1 K nokynke, ABNAeTCH Hann4me
rapaHTMM Ha Teno obanraumm co CTopoHbl MNpaBuTenbCcTBa MOCKBbI. Ha TekyLLmMX YyPOBHAX BbINyCK NpednaraeT npeMumio B
pa3mepe 240 6.n. K KprBON MOCKBBbI, K €ro HEALOCTaTKaM MOXHO OTHECTW HU3KYIO TMKBULHOCTb.

TO Konewika (NR)/ X5 Retail Group (-/-/B+) — Yxe noutv rof 3MUTEHT fBNseTCA YacTblo X5 Retail Group, koTopast
KOHCONMAMpPOBara BCe TeKyllne JONroBble 00s3aTeNbCTBa NPUOOPETEHHON KOMMaHWW Ha cBoeM BanaHce. X5 Retail Group —
KpynHenwas po3HMYHas KoMnaHns Poccim no ob6bemy Bblpydku, KOTOPbIM, Mo nporHo3am, B 2011 r. npeBbicuT 500 MnpA,
pyb. B pesynbrate coenku nokasatenb Yuctein gonr/EBITDA X5 nogHsncs fo 4,0, M KOMMaHWM Moka He ypaetcs
CYLLLECTBEHHO ero CHM3UTb. TeM He MeHee ypoBeHb ee NeBepeaKa YKNaAblBaeTCsi B KOBEHaHTbI MO BaHKOBCKMM KpeauTaMm, 1
Mbl CK/TOHSEMCH K TOMY, YTO KOMMaHWsA CKOpee COKPAaTUT Pacxofbl Ha MHBECTULIMM, YeM HaPYLUNT OaHHble KOBEHAHTLI.
B aKkTMBE Yy KOMMaHWM eCTb akUMOHEP CO 3Ha4UTeNbHbIMU (PUHAHCOBLIMKU pecypcamu B nuue Anbda-Tpynn, cnocobHbin
NpefocTaBUTbL €1 B Clly4ae HeoDXOAMMOCTM CBOIO MoMollb. Kpome Toro, BpemeHHas CTpykTypa gomnra X5 Oonee yem
BraronpusTHa: Ha [0SO KPaTKOCPOYHOWM 3a0MIKEHHOCTU NPUXOAMTCH b 15% COBOKYMHOW. B CBA3M C 3TUM Hamnbonee
npvBnekaTenbHbIMK Cpean obnuraumi KOMAaHuM Mbl CHMTaeM KoOpoTkMe Bbinyckkn — Konewka-2 n Konenka 6O-01, -
KOTOpble, Cyas MO TEKYLLMM KOTUPOBKAM, MO3BONSIOT 3apaboTaTth 9,3-9,5% rofoBbIx Ha ropu3oHTe 6—11 Mecaues.

Lnpokun BbiIGOp

CBOLHBIV CNUCOK pyOneBbix 0bnMraLmin, KOTopble Mbl pEKOMEHAYeM

Bbinyck 06Bem, KynoH, Lata Lata [arta Llena  [JoxopHocTb  [loxopgHocTb k  [iopauma Z-cnpep PelTnHr
mnpa py6. % KynoHa  odiepTbl noraweHus kotepTe, %  norawehnmnto,%

Fitch Moody's  S&P
EBpasxonauHr-1 10,0 9,25 23.09.11 220313  13.03.20 101,8 8,10 1,31 235 BB- B1 B
EBpasxonauHr-2 10,0 9,95 311011 261015  19.10.20 103,2 9,10 3,12 242 BB- B1 B
EBpasxonauHr-3 5,0 9,25 23.09.11 220313  13.03.20 102,0 8,00 1,32 230 BB- B1 B
EBpasxonauHr-4 5,0 9,95 311011 261015  19.10.20 103,5 9,10 3,12 240 BB- B1 B
CubmeTMHBECT-1 10,0 13,50 201011 16.10.14  10.10.19 13,4 8,70 2,35 244 - -
CubMeTMHBECT-2 10,0 13,50 201011 16.10.14  10.10.19 14,5 8,63 2,36 237 - -
Meven-2 5,0 7,40 14.12.11 12.06.13 98,4 8,22 1,53 250 B1 -
Meuen-60-02 5,0 9,75 13.09.11 12.03.13 103,4 - 7,50 1,28 192 B1 -
Meuen-60-03 5,0 9,75 26.10.11 24.04.13 102,5 - 8,14 1,39 249 B1 -
Pycanbparck- 7 15,0 8,30 01.0312  27.0214  22.02.18 98,4 9,35 2,09 328 - -
Pycanbparck-8 15,0 8,50 171011 13.04.15  05.04.21 98,0 9,44 2,80 296 - -
PCr-®uHanc 01 30 10,75 21.09.11 171212 18.06.14 99,0 12,08 1,06 626 - -
NCP-2 5,0 9,80 020212 310113  01.08.13 100,2 9,90 1,23 335 B2 -
NCP 50-02 2,0 10,00 13.09.11 10.09.13 100,6 - 9,90 1,64 331 B2 -
CY3K duHanc-1 10,0 9,35 06.01.12 100713  26.06.20 102,3 8,16 1,57 242 - -
HK AnbsiHc BO-01 5,0 9,25 07.02.12 04.02.14 100,0 - 9,70 2,01 365 B - B+
[a3npomHedTb-8 10,0 8,50 07.02.12 02.02.16 102,5 - 797 3,46 145 Baa3  BBB-
a3npomHedTb-9 10,0 8,50 07.02.12 02.02.16 26.01.21 102,5 7,97 3,46 146 Baa3  BBB-
MTC-4 15,0 7,60 15.05.12 13.05.14 99,9 7,78 2,30 174 BB+ Ba2 BB
MTC-5 15,0 14,25 24.07.12 24.07.12 19.07.16 106,3 6,53 0,83 128 BB+ Ba2 BB
[Mouta Poccim -01 7,0 8,25 27.09.11 25.03.14 22.03.16 100,6 8,12 2,10 207 - -
[etckuit Mup-1 12 8,50 06.12.11 26.05.15 94,8 - 10,44 2,88 388 - -
Koneiika-2 4,0 16,50 16.11.11 15.02.12 103,5 8,80 0,40 340 - -
Koneiika 5O-01 30 9,50 251011 240712 23.07.13 100,3 8,63 0,78 332 - -

WctouHmk: MMBB, Bloomberg

Onbra CTepuHa, sterinaoa@uralsib.ru
Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
tOpui Fon6aH, golbanyv@uralsib.ru
AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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OEHEXHbIA PbIHOK

POCT NMKBUAHOCTN CNOCOOGCTBOBAN CHUXKEHUIO KPAaTKOCPOUHbIX cTaBok MBK

JINkBMIHOCTb BYepa Bo3pocna Ha 19 MnH pyb., HecMoTps Ha To 4TO MuHMDKH ycnewHo pasmectn OM3 Ha cymmy 14,8 Mnpa
py6. OCTaTKM Ha KopcyeTax KpeamuTHbIX yupexnaeHun B LIb cokpaTtunmck Ha 17,1 mnpa pyb. oo 564,5 mnpn py6., a oenosutbl
baHkoB B LIb Bbipocnv Ha 36,4 mnpg pyd. no 363,5 mnpa py6. CtaBkn MBK OBUrannch pasHoHamnpaBieHo: KpaTKoCpoYHble
ynanu Ha 1-4 ©.n., nonrocpoyHble npubasunm 1-2 6.n. MHanKaTMBHas ctaBka MosPrime no ofHOOHEBHbIM KpeauTaM ynana
0cobeHHo cunbHO — Ha 4 6.n. 1o 3,84%, npu 3TomM Hanbornee JONrOCPOYHas 6-MecsyHas CTaBka ocTanach Ha ypoBHe 5%. Mbi
OXMOaeM MOBbILLEHNA NMNKBUAHOCTA A0 CEPEAMHbI MeCaLa, YTO NpUBedeET K CHUXKeHWIO cTaBokK MBK.

CoBOKynMHble cpeacTBa 6aHKkoB B LIB PD, mnpp, Kypc py6./nonn.
py6., u ogHopHeBHas ctaBka MosPrime, % 1 ueHa 6appens He¢dpTu Brent, gonn.

LleHa HecbT Brent, sonn./6app.(nes. Lk.)

CpencrBa 6aHkos B LIb PO, Mnpa.py6. (nes.Luk.) 130 273
) b Kypc nonnapa CLA, py6./gonn. (npas. wk.) [ =
OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
1600 - 55 125 4 278
L 50
1400 | | 45 120 | 283

40 115
28,8

1200 -
L35 (\]
1000 - L 30 110 - | 293

- 25 105 | /

800 |
20 L 208
600 15 100 T T T T T T
= = = T = =1 = 5 5 5 T
5 S s S g g g 3 g g g g ] £ 3
S s S 2 8 e 3 = 2 o o 3 = g 8
8 ¢ T 8 S - & 3 8 © Q =

Ucmoyruku: L6 P® Ucmoyruku: Bloomberg, MMBB

Py6nb BYepa nogopoxan bnarogaps onTUMUCTUHHOMY HaCTPOK Ha PbIHKaX W MOBbILEHWIO HedTAHbIX LeH. Poccuiickas BanioTa
ykpenunacb Ha 11 Korneek NpoTVB [oNNapa v eBpo, 1 OMBanioTHas KOp3nHa COOTBETCTBEHHO BbIpocnia Ha 11 koneek fo 34,88
py6. Ha MMBB Toprv no gonnapy 3akpbiivce Ha ypoBHe 29,52 pyb./nonn., a eBpo 3aKOH4MN Ceccuio Ha oTMeTke 41,44
pyb./eBpo. CerofHs pbiHKN OXMAAIOT AAHHbIX, KOTOPbIE MO3BOJIAT CYAWUTb O BO3MOXHOW OyAyLLen AMHAMMKE BaIOTHbIX KYPCOB.
B yacTHoCTW, OyaeT obbsBNeH nnaH bapaka Obambl No NogAepkKe SKOHOMMKM, CBOM KOMMEHTapUM NpencTaBuT beH bepHakke,
a ELLb obHapopayeT pelleHMs MO BanOTHOW NMONUTUKE. PbIHOK akLmiA U BalOTHbBIN PbIHOK OyayT BONATUbHBIMKM, TEM He MeHee
PS4 NO3UTUBHbBIX (PAaKTOPOB MOTYT OKa3aTb NMOALEP>XKY pybnto npu oTKpbITUM ceccum. Tak, LieHbl Ha HedTb pacTyT Nocne BbIXOAa
NHOPMaLIMM O COKpaLLeH HedTaHbIX 3anacoB B CLLA, npu 3Tom okTabpbckie dblodepchl Ha WTI 3akniodaloTca Ha ypoBHe
89,6 monn./6app. (Ha 0,3% Bbille noka3atens npeablayLero 3akpbitvs). C APYror CTOPOHbI, MHAEKC Aonnapa nokasbiBaet
NONOXUTENbHYIO AWMHAMUKKY, M 3TO OyaeT NpensTcTBOBaTb yKperseHuio pybns. Mo HallemMy MHEHWIO, poccuicKasi BasioTa
cerofiHst OyneT ToprosaTbCs B npepenax 29,4-29,5 py6./nonn.

JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

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

Ony6nukoBaHa oT4yeTHOCTb 3a 1 n/r 2011 .

MepBoe BnevyatneHne HeofgHo3Ha4YHoe. Buepa HGaHK onyOnmMKoBan ayoMpOBaHHYIO OTHETHOCTb BYEpa, a CErOfHs COCTOMTCA
TenekoHdepeHUMs No pesynbTaTtam AedTenbHOCTY COCTOUTCS, NMOC/Ee HYero Mbl BbIMyCTUM MOMHbIM 0630p, a cernvac Nuilib KOPOTKO
M3M10KMM MepBble BrevatyieHns. MNoptdens Anbda-baHka B OT4eTHOM Mepuode NpoLonXan pacti, a HopMa pe3epBUPOBaHUA
NpPoONeMHbIX akTUBOB CHM3MMAch K Moo Ao 6,7% ¢ 7,6% B KoHUe aekabps. Yuctas npoueHTHas Mapxa no mtoram 1 n/r
onycTunack Ao 5,1% ¢ 6,2% B Tom xe nepuoge 2010 r., U 3To Hanbonee HeraTMBHbLINA acnekT NPeaCcTaBlIEHHON OTYETHOCTU.
Hu3kas CcTOMMOCTb prcka Ha ypoBHe b 0,4% no3sonuna H6aHky 6onee 4eM KOMMNEHCMPOBATb CHUXEHME MapXKu, OfHaKo B
pe3ynbTaTe NMoTepb OT OonepaLMii Ha BaioTHOM pbiHke BaHK 3apaboTan no 1UToram oT4eTHOro nepuoaa 275 MAH AONN. YUCTON
NprobINM NPOTKB 296 MAH AOM. FOAOM paHee. banaHCoBble NoKa3aTenu B LLENOM OCTaNUCh Ha YPOBHSAX MPOLLSIOro MOAyroams,
ecnin He cyMTaTh obLlen And NoceaHen OTYETHOCTU OOMbLUNHCTBA POCCUMCKMX BaHKOB TEHAEHLMW K COKpalleHWio obbemMa
NIMKBUAHBIX aKTUBOB, KOTOPYIO MOXHO CHUTATh NIOMMYeCKUM CrnefcTBMeM DOpbObl 3a NPOLEHTHYIO MapXKYy.

OcHoBHble nokasatenu Anbga-baHka

OTt4eTHOCTb N0 MC®O, MnH gonn.

2009 1n/r10 2010 1H2011 2009 1n/r10 2010 1nir11
AKTUBbI OTyYeT 0 NpUBLINAX U yObITKaX
[eHexHble cpencTea 1966 2397 3182 2629 YuCTbIN NPOLIEHTHBIN fOX08 1075 640 1307 698
3af0mKeHHOCTb GaHKoB 2270 2147 2754 2346 Otyncnenus B pesepsbl (589) (168) (370) (48)
®uHaHCOBbIE aKTUBbI 3131 3478 4922 5530 Yuer.npoy,. 4-4 nocne pe3. 486 472 937 650
Komuc. o-g 255 127 317 211
Barosble kpeauTbl 14 953 15136 18175 21429 [-p ot U.6. v uH. Bar. 50 200 199 (64)
PBMC (1504) (1441) (1380) (1438) OnepaLorHas npubbInb 871 837 1542 815
YucTble KpeauTbl 13 449 13695 16795 19991 OnepaLuoHHble pacxofbl (747) (403) (842) (468)
Mpubbinb fo Hanoros 124 434 700 347
Po3HmnyHble KpeauTbl 2104 1884 2286 2760 Yucras npubbinb 7 296 553 275
KopnopatueHble kpeauTbl 12849 13252 15889 18 669
OcHoBHble K03thULMEHTbI
OcH. cpa-Ba U HemarT. akTuBbI 366 451 304 363
Yucer. npoy,. mapxa, % 51 6,2 57 51
AKTUBbBI 21646 22579 28478 31490 YMM nocne pe3-Bos, % 23 46 41 47
ROAA, % 03 27 22 18
0653ar-Ba U aKLl. KanuTan ROE, % 29 20,5 18,0 15,8
KnuenTckme cpenctsa 13 686 12985 16812 18 761 3atparbi/goxopbl 0,51 0,40 0,44 0,54
[lonrosble LgHHble Bymarn 1565 2652 4107 4864 On. pacx./Cp. aktubl, % 31 36 34 31
Cp-sa LIb 200 - - -
Cp-Ba 6aHkoB 1403 1734 2287 1816 Yucer. kpep. /denosuTbl 1,0 1,1 1,0 11
Co6CTBEHHbIN KanuTan 2695 2882 3079 3482 JInks. akTuebl, % 98 13 11,8 95
Pe3sepabi/Banosble kpeauTbl 10,1 9,5 7,6 6,7
[lonsi npocpoyeH. 3afomkeHHocT % 21,2 121 47
CoBCTBEHHbII kanuTan/CoBOKyMHbIE aKTUBbI 12,5 12,8 10,8 111

UcTOYHMKIN: AaHHble KoMnaHum, oleHka YPAJICUba

Mpenbloywne nybavkaumm no Teme:

12 anpensa 2011 r. Anba-baHk — cyllecTBeHHOe ynydlieHne no cpasHeHmto ¢ 2009 r., HO BO MHOIOM 3a c4yeT | nonyroams
http: //www.uralsibcap.ru/products /download /110412 _Alfa%20Bank_FY2010%20Results.pdf?docid=10327&lang=ru

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru
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VimpelCom Ltd (BB/BA3)

I'IepBble KBapTalJibHble pe3ynbTaTbl OG'bQJJ,I/IHEHHOI?I KOMIMnaHuun
oKa3aJinCb XyXe, 4HeM 0XXKupganocb

OryeTHocTb 3a 2kB.n 1 n/r 2011 r. no US GAAP

Wind Telecom ypBoun npopaxu o6begnHeHHOM KomMnaHuu. Buepa VimpelCom Ltd. obHapomoBan nepsble pe3ynbTaThl
CBOeW LesTenbHOCTV nocne obbeamHeHns ¢ Wind Telecom. Mockonbky obbefrHeHWe ObINO 3aBepLUEHO TOMbKO B CEPEAMHE
anpens, BOTAE/bHbIX CIy4asx B LEMsX aHanM3a OTYETHOCTUM Mbl WCMONb3yeM MokasaTenu npo-hopma, NpefncTaBrneHHble
KOMMaHuen. B Lenom pesynbTaThl OKa3anncb HECKOMbKO XyXKe HalUMX OXWAAHWM, 0CODeHHO 4acTh peHTabenbHOCTH, a Takxke
CMOCOBHOCTU reHepUpPOBaTh [eHeXHbIe MOTOKM U CHMXATb JOMrOBYIO Harpy3Kky. Beipydka Bo 2 kB. 2011 r. Bbipocna bonee vem
BOBOE Kak KBapTan K KBapTany, Tak U MO OTHOLUEHMIO K COOTBETCTBYIOLLEMY Mepuody MpoLnoro roga — Ao 5,5 mnpa nonn.
OpHako, eI y4nUTbIBaTH NOKasaTeny npo-hopma, To OHa yBEeNMYMnach NuLib Ha 9% KBapTan K KBapTany v Ha CTOMbKO XXe rof, K
rofly, COCTaBMB 6 MApL, AONN.

(-]

[NnHHbIEe eBpooGNUrauum BbIrMAAAT o4eHb NpuBrieKaTenbHo. B xofe aBryctoBckon koppekumn VimpelCom cran ensa nn
He NMOEePOM NafeHns Ha pbiHKe eBpoobnuraLumm, 1, XxoTa B nocnefHee Bpems Gymarv KOMNaH1m Y4yTb KOMMEHCUPOBANW NOTepu,
OHW OCTalOTCA NpMBReKaTeNlbHbIMU. pemus K LOANapoBbiM CBONaM eBPOOOHA0B 3MUTEHTa C noratieHnemM B 2016 1. HaxoouTcs
B panoHe 570-580 6.n., y 6onee OnNMHHbBIX BbINYCKOB OHa cocTaBnseT oT 610 go 620 6.n. B To xXe Bpems eBpoobnnraumm
EBpa3a (B+/B1/BB-), MMeloLLero cxoxme KpeanTHble METPUKIN 1 Bonee HU3KME PENTUHTI, TOPTYIOTCS C MPeMUen K LONNapoBbiM
cBornaM Ha ypoBHe 570 6.n. Mbl cumTaeMm, 4o npemus VimpelCom k bymaram EBpasa B 30—40 6.n. HeonpaBAaaHHO WMPOKA.
ObnuraumMm LOMXKHbI TOProBaThCs Kak MUHUMYM Ha OHUX YPOBHSX, a B Cllydae rnobaibHoro 3KOHOMMYECKOro Cnaga Bbinycku
MeTannypru4eckon KoMmnaHuM MoryT nocTpafate Oonblue, Tak Kak Oonblle 3aBUCAT OT CUTyauMu B MUPOBOM SKOHOMMUKM.
B pybnesbix obnuraumsx VimpelCom Mbl He BUAWM MHTEPECHBIX NLEN.

TMONHBIN TEKCT KOMMEHTapus OyLeT onybnMKoBaH No3xe.

Opwuii FonbaH, golbanyv@uralsib.ru

IOuuKpeanr Bank (BBB/BBB+)
BaHk pasmeLlaeT 06n|/|rau,vw| C MNOTe€4YHbIM NOKPbITUEM

LNVHHBIN  CPOK OOpalleHUs CyLecTBEHHO Cy)XKaeT Kpyr

noTeHUManbHbIX MHBECTOPOB. Ha 3ToM Hemene GaHK MpPoBOAWT WUHdopmaums o Bbinycke

cBop 3asBOK Ha y4acTvie B pasMeLLeHWV Bbinycka obmuraumm ¢ OMTeHt SOy £y
i pei BBB/BBB+
WMNOTeYHbIM MOKPbITUEM 0BbeMOM 5 MnpA pyb. Myn MnoTeyHbix — KPeAMTHui peitukr
Cepwisi 06 i 011
KPEAMTOB, MOCTYMEHVs MO KOTOPbIM SBASIOTCH OBECreyeHVeM Mo oo comraun
Obbem 5 mnpa py6.
obnuraumam, Ha 14 wions 2011 r. coctaBnsn 5,43 mnph pyo.
Cpok obpatLenms nsTb NET
DMUTEHTOM BbICTynaeT cam tOHMKpeamt bawk (B oTnuume oT K ,
YNOH nonyrogosou
CMeunanbHo CO3AaHHbIX KOMMAHWM-MNOTEYHbIX areHTOB, K MOMOWM  openr ver

KOTOPbIX MPW BbINYCKE aHaNOMMYHbIX WHCTPYMEHTOB npuberann
AMXK 1 TasnpombaHk), Tak 4YTO eOMHCTBEHHbIM CXOOHbIM MO
CTPYKTYpe BbINMYCKOM C UMOTEYHbIM MOKPbITUEM asnseTcd BTb-24 -1-
WM c ochepTon B nekabpe TekyLLero roaa.

3aKpbITUE KHIM 3a51BOK
OpueHTUp No cTaBKe KynoHa

9 ceHTs6ps 2011 1.
8,0-8,2% (YTM 8,16-8,37%)
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Cpok  obpalyeHus  OHUMKpeonT-01-WM, no kotopomy OymyT
NNaTUTbCs MOMYroAoBble KYMOHbI, COCTaBASET NATb JIET, 0depTa He  knioyeBbie cbnHaHcoBbIe nokasaTenu IOHMKpeaunT
NpegycMOTpeHa. 3TO 03HAYAET, YTO AaHHbLIM BbIMYCK CTAHET CamMblM  Banka, MAH py6.

LNVHHBIM Ccpefy o0nuraumin YacTHbIx GaHKOB Ha pyOneBoM pbIHKe.

g y MC®0 2009 6mec.10 2010 6mec.11
MaKcuManeHbii  CPOK, Ha  KOTOPbIM  (DUHAHCOBbIE  WHCTUTYThI  yyere npoL, AoXoms! 15827 10449 22625 11400
pasMeLLann obnuraumm (3a mckmiodeHnem B3ba 1 AVXKK), NpuyeMm,  Uucrwie komvce. noxons! 5067 2593 5304 3200
B Oonee GnaronpusTHbIX YCNOBWUAX, COCTaBAAN TPW roda. TakuMM  [loxoasl oT onepauyii ¢ u.6. 1165 720 1061
00pa3oM, [aHHbIV BbIMYCK MOXET ObITb MHTEPECEH ML YHACTHMKAM A6l OT 0nep. Ha AeH. poike 3665  (4801) (2149 (59)
PbIHKA C «ANVHHBIMY» (DOHAMPOBAHMEM, YTO CYLLECTBEHHO Cyxaer —-Abl OT NepeolieHkn vH. san. %3 3072 78
KPYT MOTEHUMANbHbIX UHBECTOPOB B Bymarn. Kak coobluaior CMA,  CYMM- Onepau. Aoxonel 6253 12064 27454 puERE

. OnepauuoHHble pacxoabl (8 849) (4 509) (9530) (4 710)

OCHOBHbIM MOKynaTenemM faHHbIx 0bauraumin ctaHet B36.

PesepBbl (9 059) (3141) (5086) (2500)
Puck HOHuKpepnt baHka - pocTonHasi anbTepHaTMBa  “vcTas npuGeink 6684 3500 10095 8390
rocbaHkam. lOHUKpenmT baHk SBRseTcs TpeTblM MO BennymHe

[leHexHble CpeAcTBa U 3KBUB. 22899 14762 31207 19 300
nocne Anbcha-baHka 1 obberHeHHoro PocbaHka 4acTHbIM 6aHKOM B

CpencTsa B 6aHkax 68 757 46 692 93 968
Poccm ¢ aktveammn B 18,9 mnpa pgonn. OGbem  KpeamTHOro

LieHHble Bymaru 21658 68729 35818
noptdens lOHMKpeamTa, B KOTOPOM KOPMOPATUBHbIE M PO3HUYHbIE [I— 18900 20073 18227
KpeawuTbl pacnpefeneHbl B nponopuny 83/17, cocTaBnseT NOPAAKA  Kpequrel v asaHos kvenTam 341661 347280 386216 402320
14,2 Mnpg AON., U3 HEero NLb 0KoJIo 720 MIH JONS. NPUXOANTCA  OcHosHble cpeacTsa 459 4144 4540
Ha unoTeyHble KpeamTbl. Ka4yecTBO KpeauToB OaHKa HAaXOAMTCS Ha  Mpouve aktves 8420 4426 5031
cpefiHeM OTHOCUTENbHO COMOCTaBMMbIX OaHKOB ypOBHe C [onen  Akmsel 482313 506107 575006 560710

npocpoukn 7,2% (2010 r.), paBHO Kak [OXOAHOCTb aKTWBOB |4  CPeAcTeabankos 113395 142450 137144

kanutana. Cpemy MpouMX MONOXMUTENbHBIX CTOPOH (DMHAHCOBOrO — HePMEammes! 17922 24585 18637
CpeacTsa hu3n4eckux nuy, 61690 57789 65619 67 060
npocuna tOHMKpennTta OTMETUM [OCTaTo4HO BbICOKYIO
6 7 06 B CpencTsa Kopn. KNEHTOB 219743 212083 264795 232820
OMNepPauMOHHYI0 3PPEKTMBHOCTL N HebONbLIOWM 0b6beM onepaumin co [onrosble LesHbie Gymary 189 26 15434
CBA3aHHBIMU CTOPOHAaMU — KPeAUTbI CTPYKTYpam Mpynnbl KOHMKPeANT  oouse osmaarenscrsa 9587 10333 3621
coctaBnstoT 1,4% akTBoB HaHKa, TOrAa Kak Ha (OHAMPOBAHME CO  CofcraeHHbIl KanuTan 59787 58623 69757 77550
A [o)
CTOPOHbI MaTepuHCKOM rpynnbl npuxoantcs 15,9% ob6s3aTenscTs Koogpcpuuuerm!
GaHka (Ha cpeactBa KnMeHTOB — 65,4%, Ha [ONrOBble LUEHHBIE  Uycras npou, mapxa, % 32 43 45
bymarm — 3,1%), 41O, C OAHOWM CTOPOHbI, CBUAETENbCTBYET O  ROAA % 12 14 19 30
[OCTaTO4HOW NOAAEPXKKE akLMOHepamu, a C APYron — O HEBbICOKOW  ROAE, % 118 1,8 15,6 28
3aBUCUMOCT  OT Hee. Cpeam HeraTMBHbIX acMekToB Bbidenum  pocpou. Gonee 90 a.sanom., % 55 - 72 -
HeBbICOKME TeMMbl PoCTa KpeauToBaHus B 1 n/r 2011 r., KOTopble  Hopwa pesepsnposauus, % 41 46 38 e
0 - -
OTCTanu OT foKasaTenell CekTopa, a Takke UCTOPUYECKU HUakoe ACCTATOMHOCTS Kanarana, % 162 145
[oct-cTb kanuTana | yposHs®*, % 12,5 11,6 1,7 13,8
MOKPbITME MPOCPOYKM pe3epBamMK, KOTOPOe Ha Hayano ropa
o 6 - Kpeautbl/lenoantel, % 1214 128,7 116,9 134,2
COCTaBNANO NULWb 53%. JINKBMAHOCTL DanaHca ABNaeTca yMepeHHOW: Pacxomsilloxoas, % 37 374 U7 256
Lons JNMKBUOHbIX aKkTMBOB — mnopafka 14%. TeM He MeHee “x .. uvec 1016 mec il - CobCTs. KanmTan/AKTVBb!
tOHVMKpeant obnanaer MHBECTULMOHHBIM PEUTVHIOM MO Bepcum VICTOYHMKI: OTYETHOCTL KOMIaHWK, oLeHka YPAJICHba

000UX PENTUHIYIOWMX ero MeXAyHapoaHblX areHTcTB (ofHoO u3
NYHWWX COYETaHWUM Cpeamn HerocyAapcTBeHHbIX OGaHkoB B Poccun), YTo Aenaer ero obnuraumy LOCTOMHOW anbTepHaTUBOW
OyMaraMm rocyapCcTBeHHbIX OaHKOB.
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OcHOBHble PUHaHCOBbIE NOKa3aTenu psaa poccnmcknx 6aHkos 3a 2010 T.

PeiiTunrn Cranpapt AKTUBBI, unm, % NPL, % 3atpatel/  [loxoAHoCTb Kpeautbl/  [loctaTouHOCTb PesepBbl /
(SIMIF) OTYETHOCTN MITH gonn. Hoxoab! aKTUBOB, % Leno3utbl Kanutana, % KpeauTbl, %

AbcontoT 6aHK Ba3/BB+ MC®O 3593 43 - 09 0,2) 19 20,7 13,5
Anbcha-baHk BB-/Ba1/BB+ MC®O 28478 57 47 04 22 1,0 18,2 76
Batk CI6 Ba3 MC®O 8927 5,1 49 0,3 1,6 1,0 13,0 9,6
BTb BBB/Baa1/BBB MC®O 140 870 51 8,6 04 14 13 16,8 9,0
"a3npombaHk BB/Baa3 MC®O 64072 22 21 05 36 09 16,8 47
I'no6akchaHk BB-/BB MC®O 3740 50 0,8 0,7 0,7 16 21,9 2,1
KB BocTtouHbIi B2 MC®O 3008 10,8 9,7 0,6 31 1,0 11,6 8,7
Kpeaut EBpona Ba3/BB- MC®O 2780 76 32 0,5 34 19 19,6 37
MOM-Bak B+/Ba2/BB MC®O 12579 52 14,4 0,7 05 1,0 20,3 11,9
MKB B1/B+ MC®O 5418 55 1,3 04 24 11 13,6 2,6
Homoc baHk Ba3/BB- MC®O 17 363 52 24 04 2,6 11 15,6 44
OTN baHk Ba1/BB MC®O 3200 16,0 12,3 04 3,6 1,2 20,2 13,4
lMpomcBsiabbaHk Ba2/BB- MC®O 15559 53 10,9 05 05 1,0 14,4 10,8
PeHeccaHc Kanutan B/B3/B MC®O 1334 32,3 6,0 0,4 37 1,7 293 36
Pycckuit CTangapt B+/Ba3/B+ MC®O 4488 16,1 59 0,6 14 13 19,7 8,7
CbepbaHk Baa1/BBB MC®0 283 274 6,8 73 04 23 08 16,8 11,3
TpaHckpeanTbaHK BB/Ba1 MC®0 12832 50 36 05 23 0,7 10,8 55
XKob B+/Ba3/BB- MC®O 3310 249 6,9 04 95 32 335 73
HOHMKpeauTOaHK BBB/BBB+ MC®O 18 865 45 72 0,3 1,9 1,2 14,5 3,8

NICTOYHMKW: faHHble 6baHKoB

OpreHTUpbI BbIMAAAT HECKONbKO arpeccMBHO B TeKYLMX YycnoBusX. OpueHTMpbl MO AOXOOHOCTM HOBOFO BbIMycCka
HaxoAsTCa B AmnanasoHe 8,16-8,37 %, 4to npeanonaraet cpep K Kpueon OD3 nopsaka 60—-80 6.n. Y4nTbiBas, HTO UCTOPUYECKN
obnuraummn 6aHka KOTUPOBANIUCh C AOXOOHOCTBIO Ha YPOBHSX, COOTBETCTBYIOLLIMX BEPXHEN rpaHuLEe NMepBOro 3LeoHa, Tekylmue
OPUEHTMPLI, MpeanonaratoLLme OLeHKY Ha YPOBHE rocyaapcTBeHHoro B3ba, bbinn 6bl afiekBaTHbIMU Npu Donee BNaronpuaTHbIX
PbIHOYHBIX ycoBMsxX. Cenyac e OHW BbIMAAAT HECKONIbKO arpecCcnBHO, KpOMe TOro, MpuHMMas BO BHMMaHWe, 4To Gorbluas
YacTb BbINycka OyaeT BbikynneHa BObom, MHBECTOpaM BPsL, Y CTOWT PaccyUTbIBATH Ha JIMKBUAHOCTb BbIMyCKa.

OpueHTUpbI NpegnaratoT npemuio k OP3 B pasmepe 60-80 6.n.

PybneBble 06nMraLmMm hUHaHCOBOrO CEKTOPA MO COCTOAHMIO Ha 7 CeHTA0ps 2011 T.

YTW (%)
90 4 ® OTN Bg-02 A6 5
’ Mpomcasiab-6 :) conioT baHk-5
TN Baxk 5O-01
MIMEOG ® .er}:lMTEBpol'la BO-01 0HuKpeauT UT-01
Mpomcesiab 5O-03 B3B-9 I BSR—B
Anba-BaHk-1 A A :
80 1 Pocbark 502 _— 50-01bqf aHK A lensraKpegur-6 ANXKK-18 A AKK-11
Pychurdl-10/11 A PCXE-3 A AMXKK-19
Homoc-12 ©BT] @ bHIM Mapuba ©® AVXK-7 Kpusas 003
A Tparickpen-Bantdaiizen Bo-7° TarcKpea-6
Pycdimnanc BO-1 B3B-8 ~
70 4 @rasnpombank BO-1
! A Poc6aHk-3
A OHuKpeauT-5
PCXB-7
[iopaums, net
6,0 T T T T T T )
1,5 2 25 3 35 4 45 5

UctovHmkn: MMBB, oueHka YPAJICHba

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

8 ceHTAbps

12 ceHT0pA
13 ceHT0pA
14 ceHT0pA

15 ceHTH0pA

19 ceHT0pA

20 ceHTs6ps

21 ceHTabps
22 ceHTAbpS
23 ceHTAbpS
26 ceHTabps
27 ceHTAbpS
28 ceHTabps

29 ceHTAbpS

4 okTA0pA
5 okTA6ps

6 okTAbPSA

JeHeXHbIn
PbIHOK

14 ceHT0pA
15 ceHTAOpS
20 ceHTAbpS
21 ceHTabps
28 ceHTAbpS
28 ceHTsbps

12 okTA0pA

Odepra CB baHk-3 (1,5 mnpg pyo.).

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

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

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

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

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

Odbepta Poccenbxo3bark-2016 (500 mnH gonin.).

OdcbepTa CeBepctans 6O-01 (15 mnpg py6.). MoraweHne HOK-2 (0,4 mnpa pyo.).

MoratueHne MeTpoctpon MHeecT-1 (1,5 mnpg pyo.).

Ocbepta AkpoH-2 (3,5 mnpa py6.). Ocdepta Pycckmin MexayHapogHsi Bak-3 (1,1 mnpa py6.).
Ocbepta I'CC-1 (5 mnpa py6.). MoraweHwue Pazrynan-OuraHc-2 (2 mnpga pyo.).

MoraweHwne CaHkT-TMeTepbypr-26002 (0,8 mnpa pyo.).

OdepTa MyHMUMNaNbHas UHBECTULMOHHAA KomnaHus-2 (1 mnpg py0.). MorawweHue dHen OMK-5-
1 (5 mnpg py0.).

OdbepTa HOrnHBecTpervon-1 (0,9 mnpga pyo. ).
Moratuerve BTE 24-1 (6 mnpg py6.). MoratweHe KBAPT-tbuHaHc-1 (0,25 mnpa py6.).

MoraweHwe OCK ESC-4 (6 mnpg pyb.). MorawweHwe Mpoamnmekc-2011 (100 MaH gons.).

baHku BepHyT MuHbuHy 9,2 mnpp, pyo.
BbinnaTta cTpaxoBbIx B3HOCOB

Bbinnata 1/3 HAC3a 2 kB. 2011 .
BaHku BepHYT MuHUHY 40 mnpg, pyo.
BaHku BepHYyT MuHduHy 70 Mnpg pyo.
BbinnaTa Hanora Ha npyobInb

BaHku BepHYyT MuHduHy 19,3 mnpg pyod.

11
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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 - -
M36 Nn3unHr-3 500 100 14,0 12,0 12 ceHT6ps 2014
22.09.11
Cesepcrans 50O-01 15000 100 14,0 - 18 ceHT0pa 2012
AKpPOH-2 3500 100 14,05 - -
26.09.11 _ _
Pycckumn MexayHapoaHbIn 1100 100 10,75 ] i
baHk-3
27.09.11 [CC-1 5000 100 9,25 - -
MyHUUMNanbHasa
29.09.11 MHBECTULIMIOHHASA 1000 100 13,75 10,5 28 mapta 2013
KomMnaHms-2
04.10.11 tOrvHBecTpermoH- 1 900 100 13,75 - -

12
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 9.4 98.50 1 96.50 98.50 10.92 443 0.68 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.5 98.88 98.05 99.71 8.60 4.03 242 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 204 100.20 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.5 99.08 97.00 101.15 8.56 2.05 3.55 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 109.9 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 122.0 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.10.11 15.04.22 129.1 104.12 1000 104.00 104.40 8.64 2.19 5.60 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.3 100.25 99.50 101.00 8.17 2.01 3.56 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 198.1 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 49 101.58 101.20 101.95 4.80 2.16 0.38 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 135 101.35 101.00 101.70 6.22 1.83 1.00 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 34.7 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 59.1 100.92 99.90 101.95 7.56 1.92 2.63 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 150911 15.03.14) 15.06.18  31.0 824 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 160.6 /A3/BBB
And-02 1000 R 1125 231211 231211 211212 4.0 15.7 100.00 1101 99.71 100.10 11.43 5.61 0.26 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 1.6 100.16 | 0.06 100.13 100.20 6.63 3.93 0.12 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 256 100.74 100.10 101.38 6.88 4.08 0.57 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 1.0 248 100.33 603 100.25 100.33 4.62 6.98 0.05 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 25.05.12) 20.11.13) 9.0 26.8 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 118.0 99.20 98.00 100.40 8.43 4.00 2.26 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 118.0 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.2 103.20 | 0.05 500 103.00 103.20 8.20 2.16 297 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911  25.06.13] 18.06.15 22.0 46.0 106.52 | 5.23 101.50 111.55 4.47 1.93 1.60 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.2 101.58 | 0.08 100 000 101.35 747 2.02 1.56 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  22.09.11 18.06.15 46.0 103.12 103.00 103.25 8.22 2.16 2.96 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 29.0 53.6 101.05 | 0.05 6354 98.00 101.05 791 4.07 2.06 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 9.1 100.38 | 0.28 14 240 100.31 100.38 18.32 4.47 0.41 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 35.8 100.04 100 000 100.01 101.00 7.48 7.52 2.54 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.3 102.15 77001 100.50 102.15 6.31 3.78 143 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.3 101.00 100.01 101.98 7.08 3.83 143 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 19.3 100.15 100.10 100.20 6.10 4.03 0.09 /Ba3/ GaHku
Bank CaHkT-Metepbypl 5000 R 750 26.09.11 26.03.12 23.09.13 7.0 249 100.55 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 15.0 27.6 100.70 | 0.20 5000 100.70 8.05 4.21 112 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 171 100.03 99.81 100.25 7.66 3.76 1.26 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.1 106.10 1106 105.80 106.27 7.50 5.88 112 cbipbe
BalHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.1 106.18 | 0.08 12000 106.12 106.45 743 5.87 112 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.1 106.15 | 0.05 121754 106.12 106.22 7.46 5.87 112 cbipbe
BenoH 02 2000 R 0.01  23.02.12 23.02.12 56 98.01 3 98.01 100.49 4.45 0.00 0.44 MeTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 20.0 /B2/B- GaHku
BKEBpaaus1 5000 R 840 281211  27.06.16/ 20.06.18 58.0 82.6 100.25 8800 99.00 100.35 8.48 4.18 3.68 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 311 99.00 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 18.0 99.72 | 0.22 99.55 99.90 7.80 3.72 1.32 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 13.0 255 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 13.0 255 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 7.35 141011 1210.12] 11.10.13] 13.0 25.5 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 22.0 101.05 99.50 102.60 7.39 3.90 1.58 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 220 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 13.0 255 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3472 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 14.02.12 12.02.13 175 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 22.7 103.05 102.10 104.00 7.60 4.47 1.62 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 345 98.65 2 98.55 98.75 8.09 3.74 2.39 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 49.9 99.66 99.33 99.99 8.57 4.15 3.18 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 49.9 99.64 99.30 99.97 8.58 4.15 3.18 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 20 145 98.80 248776 98.85 100.40 14.87 4.54 0.18 /B2/B GaHku
BopokaHan Cn6-1 2000 R 8.80 14.12.11 09.12.15 51.8 102.00 cepBuC
Boct3keb01 1000 R 7.50  08.09.11 07.03.13 18.2 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13, 8.0 257 99.32 98.05 100.58 10.22 4.52 0.55 B2/ GaHku
BTB -5 06 15000 R 740 20.10.11 17.10.13 257 100.20 | 0.20 132 100.20 100.86 7.50 1.84 1.82 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.8 100.70 | 0.10 53 802 100.65 100.75 6.45 1.78 0.77 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 14.09.11 201211 10.12.14, 3.0 39.7 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 185 100.90 | 0.20 147 945 93.64 100.95 7.16 1.88 1.33 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.5 100.90 | 0.20 201001 98.00 100.95 7.16 1.88 1.33 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 185 100.90 | 0.20 509 811 100.76 100.94 7.16 1.88 1.33 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 0.9 100.56 | 0.03 20 100.48 100.53 4.06 5.70 0.07 BBB/Baa1/BBB | GaHku
BTE24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 172 99.50 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 9.0 21.0 99.31 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12  29.08.12] 20.02.14/ 12.0 29.9 100.90 100.40 101.41 5.90 341 0.91 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.5 100.05 86 000 99.95 7.10 1.77 0.56 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.6 99.82 99.30 100.35 6.77 161 1.04 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 24.0 57.8 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16, 18.0 57.8 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 3.0 63.7 87.00 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 5.0 71.8 100.25 157 340 100.25 100.50 6.51 1.75 0.39 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  29.0 71.9 99.70 99.20 100.20 7.36 1.75 1.73 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 110.8 99.50 2 99.44 99.50 8.01 3.96 4.64 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 110.8 99.10 | 2.10 1 99.10 99.70 7.36 347 1.90 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 55.0 116.0 99.70 | 0.01 56 301 99.70 100.00 8.14 3.95 3.49 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 1074 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 32.0 116.5 99.80 99.60 100.00 7.73 3.75 217 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.5 101.00 500 100.06 103.00 8.50 4.25 3.47 BBB//BBB+ (buHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 1165 10295  0.75 5300 100.06 102.50 797 4.16 3.50 BBB//BBB+ (hyHaHChI
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[A3MPOM A11 5000 R 1375 271211 24.06.14 34.0 | 118.10 26715 118.11 118.50 6.66 5.80 225 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 9.8 105.80 250 379 105.45 105.80 5.68 6.18 0.73 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 1.7 100.13 BBB/Baa1/BBB | chbipbe
A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.6 | 100.75 98.00 103.50 7.01 3.58 2.12 BBB/Baa1/BBB | chbipbe
lasnpomb 2 5000 R 654 23.11.11 20.11.13! 26.8 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17/  10.10.11 10.10.11 1.1 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 145 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 14.7 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 274 | 10115 15000 100.36 101.15 7.31 3.84 1.94 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 348 99.30 | 0.05 7000 99.25 99.50 7.24 343 1.66 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 19.3 | 100.50 99.50 101.50 6.92 3.55 1.39 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715  11.10.11 09.04.13 19.3 | 100.50 99.50 101.50 6.92 3.55 1.39 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 & 1143 @ 103.20 10 000 103.20 105.50 8.41 4.30 4.62 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12] 12.07.16, 11.0 = 59.0 = 107.23 = 0.08 166 271 107.05 107.55 5.96 6.86 0.79 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 80.0 & 924 | 100.00 34 100.00 100.20 8.37 4.09 4.67 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.6 | 100.00 928 100.00 102.75 8.68 4.24 3.44 /Baa3/BBB- Ccbipbe
[asnpomHedTs-9 10000 R 850 07.0212 020216/ 26.01.21 54.0 @ 1143  101.42 100.10 102.75 8.27 4.18 3.46 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.8 TpaHcnopt
noGakcbank 6O-01 5000 R 830 16.02.12 16.02.13 176 99.99 | 4.99 9 99.89 100.60 8.47 4.18 1.28 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 5.0 22.8 | 100.42 100.15 100.70 6.86 4.07 0.36 BB//BB- GaHku
no6akcbark 6O-03 3000 R 810, 081211  13.06.12] 08.12.13, 9.0 274 100.40 BB//BB- GaHku
noGakcbank 6O-04 3000 R 6.95 01.0212 03.08.12, 01.08.14 11.0 @ 353 99.75 99.60 99.90 7.32 3.51 0.83 BB//BB- GaHku
no6akcbark 6O-05 2000 R 810, 081211  13.06.12] 08.12.13, 9.0 274 100.40 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 110 353 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 33 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 1.0 67.6 | 100.05 2000 99.95 100.13 6.00 4.61 0.05 BB/ MalLLKHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 4.0 27.8 100.40 BB/ MaLLMHOCTP.
['CC 60-02 3000 R 750 251011  24.0412] 22.04.14 8.0 31.9 99.50 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @ 319 | 100.20 99.90 100.50 8.27 411 140 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.8 93.00 TOproBnst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 22.7 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 18.3 aHepreTuka
[enbTaKp-6 5000 R 720 211211 250614 15.06.16, 34.0 @ 58.1 98.50 98.20 98.80 791 3.64 2.36 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 14 99.50 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 452 94.87 93.04 96.70 10.44 4.52 2.88 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.5 | 100.72 100.69 100.75 5.60 5.20 0.15 BBB/A3/BBB GaHku
EABP-4 5000 R 7.700 14.0212 11.02.14] 06.02.18 30.0 = 78.1 100.60 100.40 100.80 7.44 3.82 217 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 26.11.37 07.09.11 0.0 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 33.6 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 424 12.10.11 09.04.14 31.5 | 100.15 100 000 100.00 101.00 4.24 1.06 2.35 AAA/Aaa/AAA | BaHku
EBPP 0906n 1000 R 050  16.06.12 15.06.16 58.1 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 19.0 @ 103.7 = 10215 0.30 192017 102.00 102.40 7.89 4.51 1.31 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 50.0 & 111.0 @ 103.20 20 103.00 105.00 9.19 4.81 3.1 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13] 13.0320 19.0 @ 103.7 @ 103.79 = 179 7000 102.00 103.04 6.72 4.44 1.33 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 50.0 & 111.0 = 10420 0.70 102.00 106.40 8.89 4.76 3.12 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 08.12.11  06.06.16/ 27.0521 58.0 @ 118.3 98.25 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 & 118.3  97.00 1 97.00 99.70 9.37 4.32 3.58 meTannyprus
EspoXum-02 5000 R 890 03.01.12 03.07.15 26.06.18 46.0 @ 828 @ 100.21 98.02 102.40 8.82 443 3.14 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 14.11.18 510 @ 875 99.70 98.00 101.40 8.35 4.13 341 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 7.0 99.50 aHepreTuka
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 75 99.01 (buHaHCbI
XKenpgopun-3 2000 R 13.000 21.09.11 19.09.12 12.6 100.00 (puHaHChI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 16.0 @ 339 99.50 99.00 100.00 10.28 4.89 112 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 21 100.28 | 0.07 100.21 100.35 6.46 4.03 0.16 B+/Ba3/ GaHku
3eHuT 506n 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 21.2 | 100.05 @ 0.06 19 800 99.90 100.10 7.54 3.74 0.68 B+/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 03.01.12 050712 01.07.14 100 = 343 | 100.30 100.20 100.40 7.69 3.98 0.75 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 19.3 | 100.00 102 400 99.95 100.10 721 3.56 0.53 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.0912 22.09.13 130 @ 249 99.95 99.85 100.05 7.87 3.91 0.92 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 150 @ 33.1 99.28 | 0.13 30080 99.20 99.35 8.02 3.68 1.09 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 239.6 @ 102.35 102.20 102.50 8.30 4.26 3.61 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 58.0 & 239.6 @ 102.35 102.20 102.50 8.30 4.26 3.61 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 343 1B+ TOproBnst
VIKC5®uH 04 8000 R 7.75 081211  05.06.14] 02.06.16, 33.0 @ 57.7 = 10040 063 123721 97.00 100.30 7.72 3.85 2.30 1B+ TOproBnst
VHBecTToprbank 6O-0° 2000 R 960 251111  25.05.12] 25.11.13, 9.0 27.0 99.59 99.00 100.18 10.42 4.86 0.63 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 35.0 99.50 99.00 100.00 5.28 1.26 2.54 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 28 101.94 101.70 102.17 7.97 8.19 0.21 cepBuC
WHtypuct-2 2000 R 14000 221111 250512 21.05.13) 9.0 20.7 | 100.50 673 100.39 100.89 13.44 6.95 0.60 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 245 | 102.50 101.50 103.50 8.04 4.50 1.67 /Ba2/ MalLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 315 100.20 JoTo3BaH/B- aHepreTuka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 271 104.35 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 14.7 98.60 95.00 102.20 9.97 4.30 1.04 cbipbe
Kama3 BO-01 2000 R 9.000 191211 171212 16.1213 16.0 @ 27.7 | 100.75 100.00 101.50 8.53 4.46 112 aBToNpoM
Kama3 60O-02 3000 R 8.60 07.02.12 04.02.14 294 | 100.00 98.00 102.00 8.78 4.29 2.04 aBTONpOM
Kapyc.® 01 3000 R 12000 15.09.11 12.09.13 245 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 160 @ 342 99.50 99.25 99.75 9.88 4.66 113 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 336 B/Caa2/CCC+ | GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 28 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 6.3 101.62 101.25 102.00 8.92 5.89 0.45 /B2/B MeTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 33.1 99.10 50 001 99.50 100.74 9.28 4.38 2.22 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 34.8 99.99 8 98.51 99.99 11.29 5.49 1.66 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 54 103.60 9889 103.50 103.60 8.34 3.97 0.40 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 54 100.70 100.60 100.80 8.41 243 0.40 /loTo3BaH TOProBAst

Koneitka 50-01 3000 R 950 251011 300712 23.07.13 110 228/ 100.90 100.60 101.20 8.53 2.35 0.79 IloTo3BaH TOproenA
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Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 252 | 101.16 100.35 101.98 8.65 2.22 173 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 140 318 99.25 99.00 99.50 10.20 4.67 0.96 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 32.1 98.00 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12] 18.02.14 12.0 & 29.8 | 100.00 96 310 100.00 100.30 8.47 4.14 0.86 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 1189 aHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 56.0 @ 116.9  99.50 99.00 99.99 9.03 4.36 347 aHepreTMka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 55.8 99.54 | 0.10 340 99.45 99.54 8.91 4.31 3.45 XUMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 20.8 | 106.00 100 104.00 107.00 8.94 341 0.95 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  14.09.11 07.12.12 15.2 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 4.7 101.08 100.27 101.90 5.73 4.21 0.37 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 75 100.80 | 0.40 100.40 101.20 6.76 3.97 0.56 /Ba2/ aHepreTMka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 11.0 472 99.25 98.50 100.00 9.18 4.07 0.79 B-/B2/ GaHku
JIOKOBaHk 5O-01 2500 R 850  09.02.12  09.02.12] 06.02.14 5.0 294 99.00 98.00 100.00 11.24 4.28 0.38 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 17.0  23.1 101.61 | 1.45 100.27 102.95 8.73 4.81 1.23 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712 25.06.13 100 = 219 | 101.16 100.00 102.32 8.96 5.18 0.73 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 245 | 102.07 | 147 100.30 103.84 9.05 4.88 1.64 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 30.8 | 101.03 7 100.05 102.00 9.24 4.69 2.03 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 35.0 98.50 97.00 100.00 9.27 4.29 237 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 3.1 100.45 5460 100.43 100.90 5.30 3.52 0.24 BBB-/Baa2/BBB-  Cbipbe
Tlykoindo6n 6000 R 740 08.12.11 05.12.13 27.3 | 10113 100.27 101.99 6.96 3.65 1.94 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335  06.02.12 06.08.12 111 103.50 100.00 107.00 9.46 6.43 0.81 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  06.02.12 06.08.12 111 103.50 100.00 106.99 9.47 6.43 0.81 BBB-/Baa2/BBB-  Cbipbe
TlykoitnBO03 5000 R 1335  06.02.12 06.08.12 111 103.20 100.00 106.40 9.82 6.45 0.80 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335  06.02.12 06.08.12 111 104.88 102.77 107.00 7.85 6.35 0.82 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  06.02.12 06.08.12 111 105.90 105.01 106.80 6.69 6.29 0.83 BBB-/Baa2/BBB-  Cbipbe
IlykoitnBO06 5000 R 920 151211 13.12.12 154 | 103.17 400 103.05 103.20 6.65 4.45 113 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 154 | 103.14 103.05 103.24 6.67 4.45 113 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 244 TOproBnst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 244 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 244 TOproBnst
Marnut 6O-04 2000 R 825  12.09.11 09.09.13 244 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 30.2 99.30 98.10 100.50 8.49 4.02 212 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 31.9 99.22 98.00 100.45 8.24 3.89 218 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.6 100.30 30 441 100.40 101.00 7.76 4.08 0.48 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 2.8 100.20 100 100.25 715 3.98 0.22 oto3gaH// GaHku
MBPP 0206n 3000 R 7.00  29.09.11 28.03.13 18.9 100.00 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 2.0 19.8 100.18 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.03.12 01.03.12] 27.02.14, 6.0 30.1 100.05 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 3.0 33.6 | 100.14 99.80 100.49 747 411 0.26 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 150 | 10550 @ 0.10 105.25 105.75 8.10 6.03 1.06 BB/Ba2/B+ GaHku
MOM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 30.9 98.50 98.00 99.00 9.02 413 2.07 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12) 22.08.16 120 @ 604 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 77.0 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 020212 06.02.13 02.08.14 17.0 @ 353 100.98 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.6 100.70 10 000 99.99 100.75 8.09 4.46 0.64 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15 25.08.20 49.0 = 109.2 @ 103.60 @ 0.10 208 522 103.00 104.00 9.10 4.81 3.12 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15 25.08.20 49.0 = 109.2 @ 103.44 40 602 101.20 103.45 9.14 4.82 311 B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14] 09.02.21 30.0 @ 1148 9960 @ 035 50 000 98.05 99.95 8.61 413 2.08 B1/ meTannyprus
Meuen 1606 5000 R 825 21.0212 18.02.14] 09.02.21 30.0 & 114.8 @ 98.02 1 98.02 100.00 9.38 4.20 2.07 B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.3  99.50 98.70 100.30 8.69 421 3.62 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.3  99.50 98.70 100.30 8.69 421 3.62 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.5 98.98 98.30 99.65 8.18 3.73 1.53 /B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12. 21.07.16, 11.0 = 59.3 | 110.65 825 109.51 110.65 6.59 4.28 0.78 B1/ meTannyprus
Meuen 506 5000 R 1250 18.10.11  18.10.12  09.10.18 14.0 = 86.3 | 105.50 105.00 106.00 745 2.95 0.97 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 | 118.5  99.49 98.70 100.28 8.70 4.21 3.63 meTannyprus
Meuenb0-01 5000 R 12500 111111 1141110 0911120 2.0 143 | 101.06 100.97 101.16 6.36 6.17 0.17 /B1/ meTannyprus
Meuenb0-02 5000 R 975  13.09.11 12.03.13 184 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 19.8 | 102.50 81400 102.40 102.97 8.23 4.74 1.38 /B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 5.7 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 14.0 @ 495 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13] 17.07.14] 230 @ 34.8 /Ba2/ (pUHaHCbI
Mur-o 02 3000 R 26.11.37 06.09.11 0.0 MalLLMHOCTP.
MukosiH-206 2000 R 1350 09.02.12 24.0212] 07.02.13 6.0 17.3 | 102.00 101.00 103.00 7.99 6.60 043 notpe6. Tos
M-WHaycTp2 1500 R 10.75  11.01.12 10.07.13 224 34.90 1.96 9 30.09 34.90 107.51 15.36 0.75 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 35.2 99.70 | 0.27 99.40 100.00 9.06 4.38 2.38 Bl notpe6.1oB.
MKB 0506n 2000 R 740 26.10.11 25.04.12 7.7 99.60 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 11.2 | 100.40 50 98.00 102.00 9.12 4.67 0.82 B+/B1/ GaHku
MKB 0706n 2000 R 976 17.01.12  24.0712] 14.07.15 11.0 @ 46.9 @ 100.30 16 400 100.20 100.65 9.38 4.85 0.78 B+/B1/ GaHku
MKB 0806n 3000 R 9700 121011 19.10.11) 08.04.15 1.0 436 | 100.15 60 100.15 100.25 6.76 4.83 0.11 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 22.02.13 22.02.14 180 @ 30.0 98.00 3 97.10 98.49 10.24 4.37 1.27 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 140 317 98.40 | 0.05 90 98.00 98.80 9.68 4.08 0.96 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 34.0 98.00 5 97.05 98.00 10.28 4.7 2.25 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 145 99.00 oT03BaH/Ba3/BB+ |Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 3.0 154 | 101.00 4444 101.03 101.09 5.80 4.79 0.26 oT03BaH/Ba3/BB+ | Metannyprus
MMK B0-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 248 | 100.05 0.03 146 951 99.95 100.15 6.34 3.22 0.50 oT03BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 30.1 99.55 99.00 100.10 8.01 3.83 2.13 oT03BaH/Ba3/BB+ |Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 19.2 | 100.70 154 100.50 100.70 7.30 3.79 1.37 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0O-06 5000 R 720 12.01.12 10.07.14 34.6 | 100.00 1 98.00 100.00 7.32 3.59 242 oT03BaH/Ba3/BB+  meTannyprus
MMK B0-07 5000 R 725 24.01.12 22.07.14 35.0 99.11 10 000 98.00 100.00 7.74 3.65 244 0T03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 179 [leBenonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 10.0 [leBenonMeHT
MOWA 02 3000 R 26.11.37 07.09.11 0.0 (buHaHCbI

MOWA 03 5000 R 775 141211 14.06.14 337 (hUHaHChI
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MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 8.0 439 102.00 B3/ GaHku
MOCMAPT® 1 2000 R 001 13.10.11 191011 12.04.12, 1.0 7.3 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 9.7 98.00 | 0.46 97.71 98.29 12.26 4.7 0.69 cepBuC
MocTpAsT®1 7500 R 11.80/ 20.12.11 18.12.12 15.6 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 0.2 100.13 9743 100.06 100.13 4.45 6.22 0.02 1IBB aHepreTMka
MocaHepro2 5000 R 765 23.0212 01.0312] 18.02.16, 6.0 54.2 | 100.80 15000 98.00 101.63 5.72 3.78 0.46 1/BB aHepreTuka
MocaHepro3 5000 R 1025 021211 061212 28.11.14 150 @ 393 104.50 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 229 BB+//BB aHepreTMka
MOSCK-01 6000 R 26.11.37 06.09.11 0.0 aHepreTuka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.6 97.50 95.00 100.00 12.74 4.40 0.61 aHepreTuka
MPCK Ora 2 6000 R 8.100 28.02.12 26.08.14 36.1 99.50 19 285 99.01 99.99 8.46 4.06 248 aHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 25.7 96.76 93.02 100.50 8.89 3.61 1.79 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.1 99.99 | 0.11 1 99.88 99.95 7.90 3.86 3.25 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211 20.06.13 12.06.18 220 @ 823 100.00 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 32.6 99.65 15471 99.40 99.65 7.72 761 2.30 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 240712 19.07.16 11.0 = 592 @ 106.63 @ 0.38 56 687 106.40 106.85 6.22 13.33 0.83 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 75.1 102.50 | 0.62 88 102.44 102.50 8.34 4.23 4.43 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 51.0 @ 111.5 @ 100.00 99.00 101.00 8.30 4.06 3.27 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 34.0 | 100.00 600 99.25 100.74 8.36 4.09 2.32 (puHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 34.0 | 100.00 600 99.25 100.74 8.36 4.09 2.32 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 6.0 30.5 GaHku
HK Anbsic BO-01 5000 R 9.25  07.02.12 04.02.14 294 99.55 84 98.10 101.00 9.68 4.63 2.01 B//B+ Ccbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.2 100.10 | 0.10 100.00 100.20 8.59 6.97 0.02 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.200 23.0 @ 108.0 101.50 = 1.00 115720 100.50 102.50 9.02 4.79 1.62 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11 10.06.16/ 01.06.21 58.0 | 118.5  98.90 98.60 99.20 9.33 4.46 3.57 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 1125 96.95 94.00 99.90 9.87 4.55 3.55 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.7 B+/Ba3/ XUMUs
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 15.1 101.62 98.00 105.25 8.50 4.78 1.08 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 140 10465 0.05 104.50 104.80 6.57 5.12 1.01 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.03.12 05.03.13 182 | 101.20 580 001 101.20 102.15 7.01 3.82 1.34 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750 271211 25.06.13 219 | 101.50 101.01 102.00 6.70 3.68 1.59 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13, 9.0 27.0 | 100.00 8000 99.70 100.84 9.16 4.51 0.64 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12  07.07.13 07.07.14 220 345 98.50 41201 100.00 9.62 4.35 1.56 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12] 02.07.14 10.0 & 343 | 100.03 99.70 100.36 7.36 3.69 0.76 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 727 | 101.95 1 100.00 101.75 7.52 4.18 173 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 161211  15.06.12] 14.06.13 9.0 215 99.40 | 0.55 3000 99.10 99.45 747 3.14 0.71 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 30.0 | 100.00 & 0.40 3819 99.85 110.01 711 3.53 0.44 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 231 100.64 2578 100.15 100.64 6.74 347 1.68 BB+/Baa2/BBB- | metannyprus
HMK-1 3000 R 925  14.10.11 10.07.15 46.7 | 101.75 101.00 102.50 8.56 227 1.70 TpaHcnopt
HC-wH.-60-01 2000 R 1050  04.11.11 02.05.14 32.3 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 31.7 99.00 1 99.00 99.93 10.73 5.07 2.05 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 103.8 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 8.4 Bl notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 3.0 19.6 B/l notpe6. ToB.
0O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 105.1 MalLLKHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 3.1 JHepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12, 18.06.13 100 @ 217 99.08 20 000 97.00 101.15 8.85 3.78 0.71 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 341 99.00 98.00 100.00 7.64 3.58 237 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.7 100.40 | 0.40 1351 100.40 100.47 5.44 6.08 0.06 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 75 100.00 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 211 100.07 99.11 101.03 12.86 6.48 0.21 11B- MalLLMHOCTP.
OTN bahk-02 2500 R 825  27.09.11 25.03.14 31.0 99.05 | 0.05 56 98.90 99.20 8.86 4.15 2.08 BB/Ba1/ GaHku
OTN baHk-BO-01 5000 R 795 31.01.12 29.07.14 35.2 97.00 110 003 97.54 100.20 9.36 4.09 2.39 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 24 notpe6. To..
MepeoBakk 50-01 1500 R 810 261011 250412 24.0413 80 | 198 100.00 B3/ Barku
Mepsobark BO-02 1500 R 850  13.10.11 10.04.14 315 99.65 B3/ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214, 16.0 @ 40.0 | 102.00 135 102.00 11.30 6.27 1.08 /Ba3/B+ GaHku
MeTpokomb6 3000 R 775 21.02.12 22.08.12 11.7 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 21.02.12 22.08.12 11.7 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 31.0 = 553 | 100.50 84 100.30 100.80 8.19 4.09 210 yenyru
Mpomce6 50-03 5000 R 8.60 07.02.12 04.02.14 294 99.90 98.00 101.79 8.83 4.29 2.04 BB-/Ba2/oT03BaH | GaHku
Mpomce6-05 4500 R 775 181111 18.05.12 85 100.09 | 0.14 58 095 100.05 100.09 7.73 3.86 0.63 BB-/Ba2/oT03BaH | GaHku
Mpomce6-06 5000 R 825 08.12.11 17.06.13 21.6 98.61 97.02 100.20 9.14 417 1.52 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 14 1.1 MaLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 229 90.40 86.30 94.50 18.19 6.21 145 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 19 99.60 98.75 100.45 14.95 6.01 0.13 TOproBnst
MpodbMeansd-1 3000 R 10500 19.01.12  23.07.13] 16.07.15 230 & 469 @ 10216 0.76 92 101.42 102.90 9.35 5.12 1.58 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.3 c/x
Pa3r.60-16 3000 R 1200 091111 071112 07.05.14 140 324 99.99 12 98.81 99.99 12.33 5.98 0.97 c/x
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 0.7 100.10 99.70 100.50 15.09 8.47 0.05 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.4 101.00 100.01 102.00 15.46 8.39 0.42 c/x
Pasrynaind4 3000 R 231111 22.05.13 20.8 70.00 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 2.0 25.9 clx
Paitthchaitaen BO-7 5000 R 750 30.11.11 27.11.13 271 BBB+/Baa3/BBB | GaHku
Paitpdaitaen-4 10000 R 1350 061211 08.12.11) 03.12.13 3.0 27.3 | 101.85 203 397 101.83 101.88 5.70 6.61 0.24 BBB+/Baa3/BBB | GaHku
PBK®uHaHCc3 3000 R 9.00 141111  1411.13] 09.11.15 27.0 | 50.8 | 100.82 100.00 101.65 8.72 4.45 1.82 BB-// yenyru
PenKan-2 3000 R 1050,  06.10.11 04.04.12 7.0 100.34 | 0.23 1399 100.25 100.45 10.09 5.19 0.50 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 9.1 99.20 | 0.05 20 99.20 99.65 10.62 4.62 0.66 B/B3/B GaHku
PeHKan-60-03 3000 R 9.90 05.02.12 12.08.13] 05.08.14 240 @ 354 = 100.00 @ 1.71 466 98.26 98.70 10.04 4.99 1.63 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 152 | 103.80 22700 103.27 103.79 6.27 4.51 1.1 BBB/Baa1/BBB | TpaHcnopt

PX[-0706n 5000 R 755 09.11.11 07.11.12 14.2 99.01 BBB/Baa1/BBB | TpaHcnopT
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PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.6 99.90 62 100.20 7.06 3.44 1.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 304 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 511 100.80 | 0.05 36 245 100.60 100.90 7.7 3.86 3.33 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 93.6 102.04 4 101.95 102.04 4.90 7.28 0.21 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 304 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 436 101.96 251500 101.85 101.95 9.30 477 2.75 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16, 16.0 = 58.3 104.30 945124 104.01 104.35 7.06 5.02 1.15 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 58.0 @ 69.9 100.55 | 0.20 716 100.20 100.88 7.90 3.92 3.69 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13 16.07.18 230 @ 835 106.50 10 000 99.44 7413 5.06 1.62 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 350 @ 956 110.00 52 98.00 112.75 7.20 4.99 2.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 83.0 @ 156.3 @ 100.58 100.00 101.17 8.20 4.04 4.94 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 420 @ 162.7 99.00 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Hayeir-01 3000 R 1050 251111 231112 20.11.15 150 @ 512 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 280 @ 52.0 101.99 15001 101.50 101.99 9.62 5.08 1.87 cbipbe
PMK-cbuHanc-04 5000 R 9.000 081211 10.06.14 02.06.16 34.0 @ 57.7 99.10 20000 98.71 99.10 9.55 4.53 2.24 cbipbe
Poc6ark 5O-01 5000 R 740 231211 27.06.12 21.06.13 100 @ 21.8 100.68 | 0.13 83180 100.58 100.68 6.53 3.68 0.74 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 22.3 102.00 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.4 97.98 96.00 99.96 8.08 3.53 1.85 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 38.6 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12, 16.07.15 11.0 @ 469 100.25 | 0.12 453 100.25 100.60 9.78 4.97 0.78 (buHaHCbI
PocroccTpax-2 5000 R 10500 101111 1211120 021117 140 @ 749 100.54 100.10 100.99 10.13 5.21 1.01 (buHaHCbI
PocflopbaHk-1 1050 R 1050 08.12.11  08.12.11) 09.12.13] 3.0 215 99.51 98.52 100.50 12.42 5.29 0.24 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.5 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 76.5 (buHaHCbI
PocHaHo-3 15000 R 8.90 28.12.11 20.12.17 76.5 (bUHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 17.0 & 1022 10265 @ 0.2 154 600 102.45 103.00 7.07 4.37 1.28 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20, 17.0 | 1022 = 100.50 98.00 102.99 8.74 4.47 1.26 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7700 12.01.12 13.07.15] 01.07.21 47.0 @ 1195 99.80 36 600 99.00 101.05 7.89 3.85 3.12 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 47.0 @ 1195  100.32 99.60 101.05 7.72 3.83 313 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 770 10.01.12  09.07.15] 29.06.21 47.0 @ 1194 99.77 0.37 134 349 99.07 100.00 791 3.85 311 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14] 09.02.17, 30.0 @ 66.1 103.85 119 960 103.00 105.00 7.60 4.44 2.08 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 1.0 73.7 101.25 100.00 102.50 5.66 0.08 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350  06.12.11 081211 27.11.18 3.0 87.9 100.01 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.02.12 17.08.14) 09.02.18 36.0 @ 78.2 100.28 100.01 100.55 7.82 3.88 248 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 13.12.11  11.06.13] 05.06.18 21.0 @ 82.1 99.55 99.45 99.65 7.24 343 1.55 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 @ 997 103.74 103.00 104.49 6.86 4.85 1.08 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 @ 99.7 104.00 100 000 104.70 6.64 4.84 1.08 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 @ 240 100.60 9400 100.00 6.63 3.57 0.91 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.0812 28.08.13 120 @ 240 100.35 50 001 100.35 100.64 6.90 3.58 0.90 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11  04.05.12] 29.10.13 8.0 26.1 98.00 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 234 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 24 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.3 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 191 100.65 BB+//BB- Tenexkom
Pocrenexom-05 2000 R 760 30.11.11 30.05.12 89 BB+//BB- Tenexkom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 8.9 100.80 2500 101.31 7.03 3.96 0.66 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.12.11 03.09.13 24.2 93.74 87.00 100.49 12.80 1.77 1.04 BB+//BB- Tenekom
Pocrenexom-09 2000 R 810/  08.09.11 08.12.11 31 BB+//BB- Tenexkom
Pocrenexom-10 2000 R 691 221111 21.05.13 20.7 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11.700  02.11.11 24.07.19 95.9 104.75 372873 104.75 105.49 11.16 2.78 4.37 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 191011 211011 17.10.12, 1.0 135 100.08 99.38 100.77 10.16 2.74 0.11 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 13.6 100.99 | 049 100.08 101.90 10.86 2.81 0.95 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 33.8 99.00 25250 99.00 99.10 11.96 2.7 1.08 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150  07.02.12  07.08.12, 06.08.13 11.0 @ 233 99.85 99.52 100.18 12.01 5.74 0.70 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14, 22.02.18 30.0 @ 78.7 98.31 0.01 13776 98.00 98.35 9.25 4.21 2.10 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 116.6 98.00 3000 98.00 99.44 9.37 4.32 2.81 Mertannyprus
Pycruapo-01 10000 R 8.00 241011 18.04.16/ 12.0421 56.0 @ 116.8 @ 100.25 7170 100.00 100.56 8.09 3.98 3.55 /Baa3/BBB- aHepreTMKa
Pyclrugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 116.8  100.98 = 0.54 58 507 100.50 100.98 7.89 3.95 3.56 /Baa3/BBB- JHepreTuka
PycMope 06 2000 R 12.000  15.09.11 14.06.12 94 notpe6. ToB.
PycCraHg-7 5000 R 750 20.09.11 20.09.11 0.4 100.04 15001 100.02 100.19 6.34 3.74 0.03 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 7.3 100.68 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 27.0 @ 50.8 [/Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 161111 201113 11.11.15 27.0 @ 509 100.50 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12 14.09.15 13.0 @ 489 100.35 | 0.20 100.20 100.50 747 3.83 0.91 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12) 15.09.15 13.0 @ 49.0 101.40 [/Baa2/BB+ GaHku
PyctuHanc-60-01 4000 R 715 04.01.12  08.07.13 04.07.14 220 344 99.75 99.65 99.85 7.38 3.61 161 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 29.11.11 28.02.12 5.8 Npou3BOACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 0.4 99.82 99.50 100.15 14.55 4.65 0.03 MaLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11) 06.06.14, 3.0 334 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 22.9 100.78 12 99.14 100.78 12.05 6.04 1.54 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 95 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12, 0.0 126 100.35 | 0.04 111693 100.24 100.35 3.99 6.96 0.03 BB-/Ba2/BB cbipbe
Cesepcranb 5O-02 10000 R 9.75  17.02.12 15.02.13 176 104.00 | 0.20 60 000 102.94 104.25 6.90 4.68 1.29 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 176 103.10 102.05 104.14 7.58 4.72 1.28 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 6.7 NpoM3BOACTBO
Cubmpb-01 2300 R 18.000 17.01.12 17.07.12 10.5 105.29 104.01 106.57 11.63 8.52 0.74 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14/ 10.10.19, 38.0 @ 985 113.35 113.00 113.70 8.67 5.94 2.36 MeTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14/ 10.10.19, 38.0 @ 985 113.00 175 060 113.00 113.50 8.80 5.96 2.36 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 14.0 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012, 03.10.13 130 @ 252 98.76 96.02 101.49 11.29 4.92 0.91 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 359 B/l notpe6. ToB.

Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.1 Tenekom
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Cuctlanc 1 3000 R 850  11.10.11 08.04.14 315 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 31.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13! 18.2 BB-/Ba3/BB Tenexkom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 110 @ 357 107.25 | 0.15 18 001 107.15 107.35 6.74 6.86 0.85 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 150 @ 635 107.00 | 0.85 12 800 106.50 107.50 6.51 5.82 1.09 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 55.0 101.05 | 0.95 422 067 100.35 101.75 7.24 3.78 1.82 BB-/Ba3/BB Tenekom
Cutporuke BO-1 2000 R 1150 201211 26.06.12] 18.06.13 100 @ 21.7 100.32 99.29 101.34 11.39 5.84 0.69 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012 07.10.13) 13.0 @ 254 99.20 391 5 98.20 99.29 11.66 5.40 0.92 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 27.0 99.76 0.24 99.51 100.00 9.69 4.57 0.64 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 3.0 21.2 100.28 100.05 100.50 8.29 4.87 0.24 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14 130 @ 315 98.20 97.86 98.53 10.27 4.19 0.94 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 220 @ 345 99.25 98.50 100.00 9.10 4.27 1.58 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13 8.0 20.1 101.50 | 0.20 22416 100.58 101.50 10.56 6.39 0.57 aBTONpOM
Connepc2 3000 R | 1250 18.01.12 17.07.13 226 | 10325 @ 025 4080 103.25 103.49 1079 | 604 | 153 aBTONpOM
COPYC KAM2 1500 R 06.10.11 05.04.12 7.0 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 352 100.18 1150 101.00 9.78 4.98 0.80 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 110 352 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 10.3 96.72 0.02 25531 96.72 96.94 13.05 4.38 0.73 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.4 98.00 33 98.00 100.00 10.12 4.32 1.34 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 54 97.50 3732 97.52 97.80 19.68 6.50 0.37 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 6.0 30.3 98.27 1.77 74 839 98.00 98.27 13.99 4.95 0.43 B3/ GaHku
CynocTpb-3 1500 R 05.03.12 03.09.12 121 100.00 350 004 98.20 0.99 B3/ GaHku
CYSK duHanc-01 10000 R 935 06.01.12  10.07.13] 26.06.20 220 @ 107.2 10229 = 0.09 8518 102.15 102.32 8.07 4.56 1.58 cbipbe
Catnlpynn1 1000 R 11.700 151111 15.05.12 8.4 99.49 0.05 138 99.44 99.49 12.82 5.86 0.58 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 7.25  23.09.11 20.09.13! 248 B+// Cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 14.0 98.50 95.01 102.00 9.86 4.18 1.00 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.5 99.45 99.10 99.80 9.79 4.26 0.47 B2/ GaHku
Tardonab 6 2000 R 875 28.0212 28.02.12] 26.02.13 6.0 17.9 99.60 99.01 100.20 9.84 4.38 0.43 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 4.0 155 99.90 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12, 26.12.13 100 @ 28.0 100.04 | 0.58 99.10 100.99 9.63 4.74 0.72 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12 17.04.14 140 @ 31.8 99.50 501 98.05 99.85 9.43 4.38 0.96 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 215 MalLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 6.0 30.5 100.80 1.10 50 044 100.80 101.81 6.93 4.20 0.47 aHepreTMka
TrK-102 5000 R 6.70. 03.01.12  02.07.13] 01.07.14 220 @ 343 98.44 97.50 99.38 7.77 3.39 1.60 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 173 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 24.7 99.70 0.37 99.20 100.20 9.37 4.50 1.67 cccl aHepreTMka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 8.9 JHepreTMka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 26.0 @ 74.0 101.28 101.05 101.50 8.18 4.31 1.76 aHepreTMka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 726 100.48 100.00 100.95 8.14 4.12 173 aHepreTuka
TrK-6MnB-1 2000 R 750 221111 21.02.12 5.6 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.2 aHepreTuka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 240 @ 720 100.25 100.15 100.35 8.08 4.03 1.69 aHepreTuka
Tene2-01 5000 R 840 231211  22.06.16/, 11.06.21 580 @ 118.8 99.58 99.00 100.15 8.66 421 3.66 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/, 11.06.21 58.0 @ 118.8 99.95 99.80 100.10 8.56 4.19 3.66 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16, 11.06.21 580 @ 118.8 99.50 99.00 100.00 8.68 421 3.66 BB+// Tenekom
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 19 NpoM3BOACTBO
TexHukonb® 3000 R 1.000  08.09.11 07.03.12 6.1 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 23.0 109.82 | 081 58788 109.78 110.84 14.36 9.13 144 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 24.8 101.43 4378 100.55 101.76 13.84 6.99 1.52 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 3.0 270 10045 | 0.06 53 637 100.36 100.45 14.60 8.19 0.20 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 120 298 99.64 0.13 76 99.54 99.64 14.92 7.01 0.80 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 34.1 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 341 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 25.9 100.00 98.00 102.00 9.04 441 1.76 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13 8.0 25.9 100.50 | 0.26 193 354 100.45 100.60 11.26 5.88 0.54 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 13.0 @ 55.0 99.90 99.75 100.05 8.42 4.07 0.90 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 179 103.64 103.38 103.90 6.98 4.57 1.32 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 455 102.65 2000 102.50 102.65 7.93 4.28 245 BB+/Ba2/ TpaHcnopt
TpancKpen 60O-1 5000 R 780 171111 17.11.13 26.7 101.14 40 000 100.30 101.99 7.25 3.82 1.88 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.3 100.36 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.5 101.30 100.60 102.00 7.29 3.91 1.70 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 31.8 101.80 101.10 102.50 761 4.04 217 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 29.0 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15/ 13.05.19 450 @ 935 104.50 100.00 109.00 8.49 9.54 2.95 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.2 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11 25.09.15 18.09.19 49.0 @ 97.8 109.37 3470 092 108.85 109.89 7.14 9.03 3.06 /Baa1/BBB cbipbe
TpaHc®unM BO-12 500 R 8.50 29.02.12 27.08.14 36.2 (puHaHCbI
TpaHc®unM BO-13 500 R 850  29.02.12 27.08.14 36.2 (buHaHCbI
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.0821 61.0 @ 121.0 (buHaHCbI
TioMeHaHpr2 2700 R 8.70°  29.09.11 29.03.12 6.8 100.85 271056 100.80 101.25 7.23 4.30 0.50 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 322 98.80 2000 98.52 99.47 10.90 4.82 0.97 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @ 76.1 99.85 99.50 100.20 9.57 4.62 1.10 MalLLMHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @ 786 99.50 99.00 100.00 9.44 4.49 1.69 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  28.02.12 28.02.12 58 meTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 9.4 100.10 MalLLMHOCTP.
Ypankanuit 50-01 50000 R 825  20.02.12 17.02.14 29.8 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.12.11 28.02.14 30.2 100.30 29025 100.29 101.25 9.59 2.36 1.16 BB-// (buHaHCbI
Ypancu6K 50-03 3000 R 950 011111 29.10.13 26.1 100.98 100.51 101.45 8.86 2.35 0.99 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 34.3 99.57 99.25 99.89 9.12 213 1.22 BB-// (puHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 56 104.50 600 103.95 104.95 6.56 7.87 0.44 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 45 103.55 4330 103.29 103.95 6.59 7.94 0.34 BB-// (buHaHCbI

Ypancv6IKs 3000 R 850/ 19.01.12 19.01.12 45 100.63 20325 100.36 100.78 6.81 4.21 0.34 BB-// (hUHaHChI




Fixed Income Daily 08.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 14 100.46 100 100.35 100.45 5.86 4.99 0.11 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 105 101.12 98.00 104.25 10.59 5.79 0.76 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 220 @ 437 101.75 223235 100.55 101.00 6.95 441 1.57 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7.30  06.10.11 06.10.11 1.0 10040 | 0.15 1 100.33 100.40 2.21 3.62 0.08 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 25.0 @ 109.9 @ 100.75 1 100.00 100.75 6.85 3.54 1.77 /Baa2/BBB aHepreTMKa
®CK EQC-07 5000 R 750 281011 271015 16.10.20 50.0 & 110.9 99.47 99.10 99.84 7.78 3.76 3.28 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 27.0911  26.09.13] 15.09.20, 25.0 | 109.9 = 100.00 50 001 100.00 100.75 7.26 3.56 1.76 /Baa2/BBB JHepreTuka
®CK EQC-09 5000 R 799 281011 241017/ 16.10.200 75.0 @ 110.9 = 100.35 100.00 100.70 7.84 3.87 4.51 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 49.0 @ 109.9 @ 100.42 100.25 100.59 7.76 3.85 3.19 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.10.20, 75.0 | 110.9 = 100.38 100.00 100.75 8.05 3.97 4.47 /Baa2/BBB JHepreTMka
®CK EQC-13 10000 R 850  03.01.12 22.06.21 119.2 1 101.90 569 111 101.90 103.15 8.38 4.16 6.25 /Baa2/BBB aHepreTMKa
®CK EQC-19 20000 R 795 19.01.12  18.07.18] 06.07.23 84.0 @ 144.0 99.30 0.10 259 99.30 99.80 8.23 3.99 4.95 /Baa2/BBB aHepreTuka
XaHTMaHbatk-02 3000 R 625 141211  13.06.12] 12.06.13 9.0 215 98.00 /Ba3/B+ GaHku
XK® batk 60O-01 3000 R 718 251011 27.0412) 22.04.14 8.0 31.9 99.82 3000 99.75 99.95 7.58 1.79 0.58 BB/Ba3/B+ GaHku
XK® Batk 6O-03 4000 R 790 251011 221013, 22.04.14 260 @ 319 99.55 99.10 100.00 8.38 1.98 1.81 BB/Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.10.11 12.10.11 1.2 100.02 13 535 100.03 100.12 7.03 1.77 0.09 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 191011  19.10.11) 17.04.13, 1.0 19.6 99.10 98.00 100.20 17.11 2.05 0.10 BB/Ba3/B+ GaHku
XK® Bank-6 5000 R 775  13.09.11 111212 10.06.14 150 @ 336 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.10.11  30.04.12] 23.04.15 8.0 441 100.72 | 042 40 409 100.56 101.00 7.92 2.23 0.58 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 160 @ 33.8 99.66 99.51 99.80 8.82 4.20 113 B1/ GaHku
LleHTp-une.60-05 1000 R 840 201211 201212 17.06.14 160 @ 33.8 99.65 99.50 99.80 8.83 4.20 113 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211  29.06.12 24.06.14, 100 @ 34.0 100.98 | 0.07 100.91 101.04 8.02 4.57 0.73 /B1/ GaHku
Yepkuaoso 50-03 3000 R 825 111111 08.11.13 26.4 99.50 99.01 99.99 8.68 4.14 1.82 B2/ notpe6. ToB.
YTn3 0306 8000 R 8.00 251011 24.0412 21.0415 8.0 | 441 96.01 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.12.12 3.0 15.1 101.00 1.00 32467 100.91 101.00 12.11 8.15 0.22 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50 08.09.11 04.09.14 36.4 (buHaHCbI
tOHuKpeanbaHk-04 10000 R 700 151111 16.11.12, 10.11.15 150 @ 50.8 99.50 98.00 101.00 7.52 3.51 1.06 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13] 01.09.15 24.0 @ 485 101.12 BBB+//BBB GaHku
tOHMMunK 01 2000 R 26.11.37 06.09.11 0.0 notpe6. ToB.
tOraiip-® 05 1500 R 950 27.10.11 21.07.16 59.3 104.00 103.50 104.50 8.76 2.28 3.62 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 18.9 97.06 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 18.9 101.01 TpaHcnopt
|0Taitp-0 6O-3 1500 R 945 22.09.11 19.12.13 278 102.50 TpaHcnopt
OTaitp-® 6O-4 1500 R 9.000 28.09.11 26.03.14 31.0 98.85 60 000 98.00 99.70 9.86 2.27 2.06 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 31.0 99.75 6100 98.02 99.70 9.43 2.25 2.07 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.03.12 03.09.13 24.2 100.08 BB/ aHepreTMKa

AkyTckaH02 1200 R 10.30.  08.09.11 08.03.12 6.1 BB/ JHepreTuka




Fixed Income Daily 08.09.11
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 15.7 90.90 351 90.89 90.90 17.77 2.39 1.02 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.7 100.32 99.85 100.80 7.63 3.98 2.82 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 8.4 99.12 97.50 100.75 9.25 3.80 0.61 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 334 101.50 100.00 103.00 7.08 4.05 1.59 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 1.6 100.38 100.30 100.45 4.96 2.57 0.13 /BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 14.7 101.18 100.00 102.35 7.67 248 0.67 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 39.8 101.75 101.50 102.00 7.64 2.14 1.57 MyHULMNANbHbI
Kanyx06n-3 1000 R 895 01.12.11 29.11.12 15.0 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 1001 28.09.11 26.06.13 21.9 103.80 103.00 104.60 7.06 240 113 BB-// MyHULMNAnbHbI
KanyxO6n-5 2500 R 820 241111 19.05.16 57.2 102.00 101.70 102.30 7.85 2.00 3.33 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.2 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 46.0 103.85 101.50 106.20 7.78 2.38 1.69 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 22.11.13 26.9 100.80 100 100.70 7.62 4.00 1.48 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 700 04.03.12 03.12.15 516 | 96.84 95.01 98.67 753 360 | 3.02 BB/Ba2/ MYHULVMNATbHbIR
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 37.9 100.10 99.20 101.00 742 3.88 219 BB/Ba2/ MyHULMNANbHbIA
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 143 103.12 © 0.09 103.00 103.25 6.38 2.63 0.68 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 395 | 111.25 109.00 113.50 8.01 5.38 2.54 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 34.9 100.72 100.00 101.45 7.16 4.00 244 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.2 99.32 99.00 99.65 7.57 4.04 3.09 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 9.8 101.65 185392 101.30 102.00 5.94 3.95 0.74 BBB/Baa1/BBB | MyHULuMnanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 131.0 1 91.40 0.40 364 91.00 91.40 8.10 4.39 6.84 BBB/Baa1/BBB | MyHULnanbHbii
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.2 97.00 1.31 4026 97.00 97.50 7.96 4.14 4.36 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 34 101.20 = 0.09 30 101.10 101.20 3.65 3.96 0.27 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 24.2 103.01 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.03.12 05.09.12 121 101.55 138 142 100.60 102.10 5.96 3.93 0.92 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.4 97.98 96.81 99.15 7.76 4.12 3.85 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 21.2 114.97 8 113.42 115.04 6.02 3.25 149 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 33.5 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 275 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 87.8 100.50 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.000 19.10.11 16.04.14 31.7 99.72 18 187 99.45 99.72 8.28 4.00 2.16 /B1/oTo3BaH MyHULMNANbHbI
Moc.06n.88 10000 R 9.00, 13.12.11 11.06.13 214 10152 @ 042 101.30 101.73 7.7 4.42 1.01 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.3 104.50 = 0.50 197 103.00 104.30 4.48 8.02 0.31 [/B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 14 100.96 100.12 101.80 -0.43 3.80 0.12 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 146 | 100.58 100.20 100.95 7.06 3.94 0.63 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 09.11.11 09.11.11 21 100.25 100.00 100.50 4.81 1.54 0.16 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 44 102.88 102.87 102.90 3.94 2.88 0.34 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 18.9 109.30 = 0.21 18 109.00 109.10 5.82 2.74 1.34 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 135 | 106.05 1 105.95 106.05 5.76 2.66 0.99 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 22.02.12 20.08.14 35.9 113.90 200 002 114.00 114.10 6.84 5.25 242 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 0.7 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.2 104.30 = 0.30 4020 457 103.90 104.70 6.70 3.87 2.67 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 16.8 101.60 2613 953 101.57 101.64 6.00 3.51 125 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 11.0 101.16 3062 101.10 101.25 5.58 3.38 0.84 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.9 99.25 6310 876 99.10 99.40 7.23 3.46 3.19 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.09.11 13.03.14 30.6 101.20 = 0.10 149 001 101.15 101.25 6.68 4.59 2.11 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.2 100.30 025 137 231 100.25 100.45 7.40 3.65 3.53 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 173 101.05 3857 539 101.00 101.10 6.00 3.31 129 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 455 99.65 0.10 1832415 99.60 99.70 7.23 3.64 3.07 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 141 100.14 100 100.14 100.79 5.85 5.99 1.04 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.100  12.10.11 11.07.12 10.3 100.65 427 100.50 100.64 541 151 0.78 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 22.6 474781 101.00 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 39.9 113.06 48 113.06 113.15 6.90 247 2.59 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.7 98.15 0.10 61353 98.01 98.15 7.49 3.51 3.92 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.4 98.64 0.04 16801 477 98.60 98.67 7.92 3.79 4.72 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 116.9 = 98.00 30 004 98.00 98.50 8.06 4.16 6.25 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.2 98.74 0.05 171 096 98.74 98.85 7.82 4.03 4.37 roc. Gymaru
003 46002 46 500 R 8.000 08.02.12 08.08.12 11.2 102.45 101.50 103.40 4.29 3.90 0.64 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.9 97.35 6000 95.40 97.35 7.65 3.58 5.07 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 59.7 97.00 0.50 598 96.75 97.20 7.50 1.80 3.55 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 1244 94.40 10 93.01 94.40 7.97 2.1 6.28 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 91.7 3099 000 74.10 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2973 | 88.20 9381974 87.00 89.40 8.18 4.05 10.36 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.2 88.55 10710 880 88.25 88.85 7.97 3.38 4.96 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 011211 27.11.14 39.2 101.75 101.50 102.00 7.28 4.31 2.07 MyHULMNANbHbI
CamapO6n 35007 12200 R 749 071211 30.11.16 63.7 99.30 188 003 99.30 100.00 7.95 1.88 2.81 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 9.6 100.35 200 000 100.40 100.80 6.68 1.73 0.71 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 27.8 102.50 = 0.10 4000 102.40 102.65 6.72 2.26 0.85 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15000 11.11.11 10.05.13 204 112.60 110.70 114.50 714 3.32 141 /Ba1/BB+ MyHULMNANbHbI
CankT-TeTepbypr-01 10000 R 776 241111 19.11.15 51.1 101.11 100.00 102.22 7.58 3.83 3.34 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.4 100.82 = 062 100.30 101.35 710 1.97 0.76 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 37 100.37 243 525 100.33 100.37 5.78 3.50 0.28 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.6 100.60 100.40 100.80 6.42 3.49 0.86 //BB- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 271 106.40 450 102.50 106.40 6.52 3.08 1.08 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.12 15.07.12 104 | 10142 100.90 101.95 6.75 4.18 0.78 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.3 | 102.35 102.10 102.60 7.93 4.28 2.77 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 23.11.11 25.08.13 23.9 100.80 99.00 102.60 7.85 2.03 1.32 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 18.10.11 17.04.12 74 101.10 101.00 101.20 5.50 1.78 0.57 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.12.11 04.06.13 21.2 100.77 |+ 1.77 99.05 102.49 8.58 2.27 113 /Ba2/ MyHULMNAnbHbI
Yysawms-08 1000 R 8.000 14.09.11 15.06.14 33.7 MyHULMNANbHbIA
Akyt-07 06 2500 R 780 20.10.11 17.04.14 31.8 101.30 2095 101.01 101.40 7.29 1.92 1.75 BB//BB- MyHULMNANbHbIA

Akyt-09 06 2000 R 975  22.09.11 19.09.13 248 | 103.75 103.00 104.50 7.05 2.34 1.20 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 08.09.11

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 20.05.16 572 | 10140 101.10 101.70 7.66 1.98 3.20 BB//BB- MyHULMNanbHbIi
ApO6n-09 3000 R 825 17.11.11 16.05.13 206 = 101.50 100.00 103.00 719 2.03 1.26 BB-// ]

15.04.14 31.7 | 100.65 100.20 101.10 763 1.98 1.99 BB-// MyHULMNanbHbIi

Ap06n-34010 3000 R 8.00 18.10.11




Fixed Income Daily 08.09.11
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 03.12.12 151 | 106.28 | 0.02 4.95 4.82 1.14 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 9.7 | 10256 | 0.12 4.88 4.00 0.76 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 219 | 106.94 | 0.12 5.15 432 1.63 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 429 | 10350 @ 0.03 6.86 3.86 2.94 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 6.0 | 665 | 99.00 = 0.00 10.91 4.36 0.44 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 737 | 10130 | 0.36 7.60 3.89 4.60 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1174 | 97.98 | 033 712 3.96 6.51 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.09.11 11.03.15 427 10379 | 0.11 8.60 476 2.80 BI/B+ chipbe
Alrosa-14 500 § 888  17.11.11 17.11.14 389 | 11156 0.11 4.92 3.98 274 BB-/Ba3/BB- chlpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1115 | 106.71 | 0.28 6.75 3.63 6.43 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 71.6 | 100.00 11.70 525 4.15 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 205 | 103.42 5.18 3.55 1.54 BBB-/Ba2/ GaHkm
BoM-15 300 § 750  25.11.11 25.11.15 51.3 | 97.31 8.26 3.85 3.46 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 427 | 1024C | 0.07 5.93 3.27 3.00 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 69.1 = 97.00 7.46 351 451 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 207 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 37.3 | 107.90 | 0.19 4.58 342 2.66 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 127 | 101.72 | 0.15 6.14 387 0.95 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 80.8 | 97.04 = 0.09 7.32 348 5.12 BB-/B1/B meTannypris
Evraz-13 1050 § 888  24.10.11 24.04.13 19.8 | 105.99 5.00 419 148 BB-/B1/B meTannyprs
Evraz-15 750 § 825 10.11.11 10.11.15 50.8 | 105.59 = 0.13 6.69 391 343 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 80.7 | 11132 0.19 7.31 4.27 4.83 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 153 | 101.86 | 0.00 3.00 448 1.20 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 151111 15.11.12 14.5 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 18.0 | 109.88 | 0.02 278 438 1.40 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 262 | 10572 | 0.01 3.71 6.22 1.94 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 228 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.11 11.04.13 194 | 107.06 278 343 148 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 231 | 10864 | 001 2.80 3.46 178 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 30.1 | 103.52 348 4.86 229 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 353 | 11205 | 0.04 3.81 3.71 259 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 383 | 10453 | 0.04 3.77 5.13 2.81 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 454 | 10598 @ 0.04 4.07 5.54 3.36 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.12 04.02.15 415 | 11250 | 0.08 1.96 7.22 297 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 515 | 10438 | 0.13 3.96 244 3.74 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 634 | 109.03  0.21 4.26 2.85 4.40 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 674 | 10252 | 0.03 4.55 5.01 4.76 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 749 | 103.98 4.62 5.23 5.07 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 784 | 10858 | 0.01 4.94 6.08 5.19 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.3 | 11847 | 0.04 4.84 344 5.09 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231011 23.0412 230419 80 | 928 12629 | 022 3.66 0.70 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.3 | 11073 | 0.20 361 3.25 2.95 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 127.8 | 108.76 | 0.35 5.40 2.99 7.69 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11] 28.04.14  28.04.34 320 & 2756 | 12743 0.15 3.38 241 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3158 | 11112 | 0.25 6.40 328 | 1222 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 220 | 106.69 | 0.02 4.05 3.72 1.67 /Baa3/BB+ GaHkm
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 398 | 10325 0.20 5.15 3.03 2.90 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 492 | 10348 @ 0.20 5.53 3.14 343 /Baa3/BB+ GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 56.8 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 228 | 10338 @ 0.08 3.74 272 1.76 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 30.8 | 100.37 6.84 349 221 BB/Ba3/B+ GaHkm
11B-13 200 § 11.00  15.02.12 15.02.13 176 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 584 | 9858 | 0.19 8.1 3.93 387 B2/B meTannyprys
KZOSRU-11 200 $ 9.25  30.10.11 30.10.11 18 | 10281 9.14 4.50 0.15 CCC/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 50.8 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 385 | 107.92  0.00 3.70 2.95 282 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 700 | 10782 @ 061 478 295 476 = BBB-/Baa2/BBB- |cbipse
Lukoil-19 600 § 7.25  05.11.11 05.11.19 994 | 110.08 | 0.22 5.69 3.29 6.09 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 117 | 10229 | 042 5.80 2.99 6.84 cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1309 | 10532 | 0.37 5.98 3.16 7.58 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.09.11 10.03.16 549 | 9763 | 0.00 11.06 5.31 3.33 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 593 | 9761 023 7.09 333 4.07 BB-/Ba3/ meTannyprus
Moscow-11 374 € 6.45  12.10.11 12.10.11 12 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 62.3 | 101.40 4.69 4.99 4.35 BBB/Baa1/BBB mMyHMUMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 48 | 101.61 3.80 3.94 0.38 BB+/Ba2/BB Ternexom
MTS-20 750§ 863 221211 22.06.20 107.0 | 109.68 | 0.30 6.56 3.93 6.38 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.5 | 10246 | 0.00 2147 3.90 0.45 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.2 B+/Ba3/ Xummst
NMTP-12 300 § 700  17.11.11 17.05.12 84 | 10150 | 0.05 476 345 0.66 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 15.6 | 104.47 5.56 443 1.18 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 258 | 9940 | 0.13 6.80 327 1.90 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 50.2 | 10278 | 0.13 7.94 4.26 3.32 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16 1.0 | 623 | 100.38 | 0.06 6.43 4.86 0.12 BB/Ba3/ GaHkm
Novatek-16 600 § 533 03.02.12 03.02.16 53.7 | 10276 @ 0.29 4.62 259 3.88 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1146 | 10459 = 0.20 5.96 3.16 6.96 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 14 100.25 6.52 4.36 0.12 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.6 102.57 |« 0.57 5.86 4.69 0.67 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 226 | 10799 | 0.04 6.12 4.98 1.66 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 320 | 9720 | 0.1 7.39 3.17 2.33 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 453 | 11320 | 0.18 8.52 5.63 291 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 589 | 108.58 9.01 5.18 3.68 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 779 | 10751 | 0.04 11.85 5.81 4.28 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 $ 7.50 221111 22.05.12 8.6 101.39 0.03 5.45 3.70 0.67 /B1/B+ Cblpbe




Fixed Income Daily 08.09.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.3 = 93.91 12.78 5.86 3.34 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 194 | 99.85 = 0.21 13.09 6.51 1.30 B/B3/B GaHKu
Rosbank-12 130 § 9.00 01.01.12 01.07.12 9.9 | 10250 | 0.00 5.80 439 0.77 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26]  30.04.12 30.04.12 79 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 206 | 10575 | 0.01 364 3.39 1.56 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 18.8 | 100.68 = 0.23 7.02 3.72 1.40 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 28.7 | 106.56 | 0.15 417 3.34 215 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 336 | 11223 | 0.09 425 4.01 243 BBB/Baa1/ GaHKu
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 00 | 614 | 100.12 3.66 348 0.04 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 55.1 | 10259 @ 0.35 8.01 4.24 3.56 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.2 = 106.12  0.18 5.05 297 4.69 BBB/Baa1/ GaHKm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 819 | 11427 | 0.08 5.21 3.39 5.24 BBB/Baat/ GaHkm
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 1186 | 9895 & 0.25 6.14 3.03 717 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.18 504 | 10024 @ 0.14 7.95 3.94 3.26 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 443 | 103.02 | 0.09 2.75 1.76 3.36 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 83.7 | 14325 0.3 3.80 3.84 5.20 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 785 10.09.11 10.03.18 79.2 | 10467 | 0.31 6.95 3.75 4.90 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.2 | 105.89 = 0.29 4.18 2.36 6.91 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2045 | 17824 | 0.32 8750 5.54 3.58 9.10 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2260 @ 119.83 | 044 28171731 4.05 313 5.40 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 520 = 97.68 9.54 4.54 341 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 63.7 | 9625 @ 0.00 12.14 5.07 3.75 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 67.8 | 10539 | 0.31 463 272 4.65 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 238.0 | 100.86 | 0.02 7.55 3.7 9.82 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 23 | 100.86 1.27 2.94 0.18 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 205 | 106.96 = 0.01 2.26 3.03 1.58 BBB/Baat/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 224 | 107.28 | 0.03 235 3.01 1.7 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 38.7 | 100.51 3.30 348 2.94 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 46.6 | 106.01 | 057 3.80 259 343 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 736 | 103.05 048 4.81 262 5.01 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 119.0 | 9920 | 073 5.81 2.88 7.31 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 230 | 10860 & 0.10 493 449 1.72 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 31.8 | 10960 @ 0.12 5.27 422 2.26 BB-/Ba2/BB chlpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 595 = 9874 | 0.32 6.55 3.16 4.12 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 747 9923 | 0.30 6.85 3.38 4.84 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 475 | 107.77 5.46 3.57 3.35 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 747 | 98.75 | 0.30 5.62 2.72 5.06 BBB-/Baa2/BBB- | tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 319 | 9757 | 0.36 12.60 5.89 210 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 77.8 98.40 0.50 8.07 3.94 4.91 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 126 | 10214 | 0.09 4.00 3.00 0.97 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 184 | 106.39 3.15 3.52 1.39 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 415 | 10718 | 0.10 3.98 2.92 3.05 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 59.2 | 11211 0.24 4.68 3.34 408 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.4 | 107.65 5.03 3.08 451 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 793 | 11432 027 5.25 344 5.01 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.3 | 110.86 = 0.33 5.61 3.27 6.33 | BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 714 | 9844 12.10 5.34 411 B1/ BaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 98 | 103.02 2.30 2.96 0.78 /Baa1/BBB cblpbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 98 | 10164 3.29 265 0.78 /Baa1/BBB Chipbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 233 | 10925 | 0.1 2.1 3.52 1.79 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.12 05.03.14 30.3 | 10549 @ 0.05 3.36 2.69 233 /Baa1/BBB cbipbe
Transneft-18 1050 § 870/ 07.02.12 07.08.18 842 | 12422 081 4.58 3.50 5.37 /Baa1/BBB Cbipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 38 | 102.26 4.60 5.87 0.31 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 23 | 10049 5.39 8.26 0.19 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 212 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 541 | 100.20 3.66 3.74 4.02 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 756 | 10181 | 0.21 5.1 268 5.15 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.6 | 10824 = 0.34 5.70 3.19 6.60 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 173.0 | 10344 = 0.40 6.43 329 8.95 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 $ 838  22.10.11 22.10.11 15 /Ba3/BB- Tenexkom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 20.0 | 105.84 | 0.07 4.64 3.96 1.50 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 342 | 99.89 431 1.06 259 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.3 | 105.05 048 6.97 3.93 3.80 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 536 | 9923 | 0.60 6.70 3.27 3.75 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 66.7 | 96.22 @ 0.52 7.09 4.37 4.50 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 80.9 | 107.80 | 0.51 7.60 423 4.86 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1145 | 97.93 | 0.60 8.06 3.96 6.50 /Ba3/BB- Ternekom
Vimpelcom-22 1500 § 750, 01.03.12 01.03.22 1276 | 9525 | 0.98 8.18 5.30 6.97 /Ba3/BB- Tenexkom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 70.7 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 494 | 97.83 6.82 317 343 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 1.2 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 14.0 | 103.75 3.25 3.18 1.08 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 14.9 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 236 | 101.70 3.06 393 1.88 BBB/Baa1/BBB  |GaHku
VTB-15 750§ 782 04.02.12 04.02.15 415 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.12 04.03.15 425 | 10447 | 0.34 5.05 3.09 3.11 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 541 | 10083 = 0.08 4.00 422 3.97 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11) 28.05.13 29.05.18 21.0 = 819 10540 | 0.03 3.62 3.26 1.60 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 78.7 | 101.34 | 0.21 6.06 312 5.24 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 110.8 | 10046 = 0.43 6.48 3.26 6.61 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 46.0 290.0 102.64 | 0.20 547 3.04 3.34 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 575 | 9946 @ 0.16 5.18 5.15 4.15 BBB//BBB (hMHaHCbI
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