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HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapuUTENbHOMO MMCbMEHHOTO paspelueHus. © YPAJICUEB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

EBpo3oHa ocTaeTcs B LleHTpe BHMMaHUA. [JonroBon Kpm3nc B EBpO30He oCTaeTcsa B LIEHTPe BHUMAHNS MHBECTOPOB. CerofHs
WTtanuns pasmMelaeT obnuraumm Ha 7 MIpL €BpO, B TOM YMCIe HOBbIW MATUNETHUI BbINyck oObemMoM 4 MnpL eBpo. AyKLMOH
COCTOUTCS Ha thoHe pocTa AOXOAHOCTeN (BYepa CTaBka no NaTMneTHUM bymaram gocturna 5,57%, a OXOAHOCTb MO rOf0BbIM
obnuraumam — 4,15% npotmne 2,95% Bcero Mecsil, Ha3agd. B HbiHewHeM rogy Utanus yxe npodurHaHcMpoBana 70% cBomx
noTpebHOCTEN B 3aMMCTBOBaHMSAX, HO [0 KOHLA rofia NPefcTosT BbiNyckn obnuraumi Ha 70 Munnnapaos espo. CoobLieHns B
M1poBbIXx CMW 0 npsiMbix NeperoBopax UTanbsHCKUX oduumanbHblX UL, ¢ Bnactamm Kntas ob vHBecTMUmax He fobasunm
MHBECTOpPaM OMTUMM3Ma. [JOXOAHOCTM MO TrpeyeckoMy [LONTy MPOLOSIXKAT pacTu, OTpaxas HeBepue B CrMoCobHOCTb
npaBUTENbCTBa CTPaHbl M PYKOBOACTBA EBpOCOIO3a NpefoTBpaTuTh AeMONT U OCTaHOBUTL KONIaNC rpeqeckmx rocyfapcTBeHHbIX
(DUHaHCOB. EBpO CTabunmsmpoBancs no OTHOLIEeHUIO K [ofnapy, HO NPOAOSXKaeT nafaTb OTHOCUTENbHO WMEeHbl U OpYrnx
asvatckmx BamioT. B CLLIA Gnmkaniive BaxkHble COOBITUS OXMAAIOTCA Ha Cleflylollen Heferne, KOraa COCTOUTCA 3acefiaHue
Komuteta ®PC No OTKPLITBIM PbIHKaM, MO UTOraM KOTOPOro MOTyT ObiTb 0ObsBNEHEI HOBblE Mepbl MO OXWBIEHNIO SKOHOMUKM.
Ha >ToM (oHe MaKpO3KOHOMMYeCKMe MoKasaTenn He MNpeacTaBnsioT Oonbluoro wHTepeca. CerofHs W 3aBTpa OyayT
onybnunkoBaHbl AaHHble No nHdnAuMM B CLUA 1 eBpo30He, a Takxke MPOMbILUIEHHOMY MPOW3BOACTBY B CTpaHaxX eBPO30HbI,
OLlHaKO DOMbLIVX M3MEHEHWNIA He OXUMAAIOTCS, Tak YTO AMHAMMKA PbIHKOB OyAeT No-npexHeMy onpefnensTbcs pasHoobpasHbIMN
3anBeHNAMU ObULMaNbHBIX UL, U HeHa3BaHHbIX NCTOYHWKOB B MPaBUTENbCTBAX W LEHTPanbHbIX DaHKax.

EBpoGOHAbI OTKPOIOTCA B MMUHyce. Buepa crpef, WMHAOMKATMBHOMO CyBEpPeHHOro Bbimycka Russia’30 k 10UST npomonxumn
PaCLIMPATLCA U BbIPOC Ha 2 6.n. 220 6.1., a UueHa poccumnckor Bymaru onyctmunach a0 119,14% ot HoMuHana. CHUXeHue
OCTanbHbIX CyBEpPeHHbIX OOHOOB cocTaBuno B cpeaHeM 40 6.n. B koprnopaTBHOM cerMeHTe Ha hoHe GerctBa B Ka4yecTBO Ha
MMPOBBIX PbIHKaX BYepa MpOLLIM MaccoBble pacnpofaxu. KopoTkme Bymaru FanpomMa nogellesenu B cpefHem Ha 20 6.n., a
ONWHHbIE yNanu B cpefiHeM Ha 1 n.n. EBpoobnunraumm JIYKOWJa n HOBAT3Ka nopelwesen B cpefiHeM Ha 40 6.n., B TO Bpems
Kak KoTMpoBKM bymar THK-BP ynanu B cpenHem npumMepHo Ha 30 6.Mn. B Bbinyckax EBpa3a CHMXeHWe LeH cocTaBuno 38-64
6.n., a B CeBepcranun 17-66 6.n. AKTMBHbIE NPOLAXM MPOLUNN 1 B DAHKOBCKMX 00NMraumsx: LeHbl eBpoboHnoB Anbda-baHka
onyCTUANCh BYepa B cpedHeM Ha 50 6.n., baHka MockBbl — Ha 40 ©.M. nogelLeBenu NpakTMyYeckn Bce Bbinycki Poccenbxo3baHka
(AnvHHble Bymarn — 6onee Yem Ha 50 6.1.). B T0 e BpeMs oTAeNbHbIE MOKYNKM Obif 0TMedeHbl B ByMarax MpomcesssbaHka v
CbepbaHka, YacTb BbIMyCcKOB KOTOPbIX MOAOPOXKaNa B cpefHeM Ha 5 6.1., YTo, BMPO4eM, He MoMeLLano ocTanbHbIM ByMaram 3Tmx
OaHKoB nofelleBeTs B cpeaHemM Ha 30—70 6.n. CeroaHs yTpoM Ha pbiHKax NpeobnafaloT HeMTpanbHble HACTPOEHUS, a3MaTcKne
PbIHKM BbIOpanMCb B MMIOCOBYIO 30HY, Tak Xe, Kak W dbloYepcbl Ha OTKPbITUE aMepUKaHCKMX MHAEeKCOB. Mbl monaraem, 4To
CerofHs BeCbMa BEPOSATHO OTKPbITME eBPOOOHAOB POCTOM Ha (DOHE TeXHUYECKOW KOPPEeKUMW Mocie ByepallHero obBsarna
KOTUPOBOK.

AHTOH Tabax, tabakhav@uralsib.ru
KOpui FronbaH, golbanyv@uralsib.ru

BHYTpPEeHHMM PbIHOK

MuHMbUH 0XXnpaemo cokpallaeT npeasioXkeHne, Ho He OTKa3bIBaeTCs OT AJIMHHbIX Gymar. CerofiHs CTano U3BeCTHO, YTO B
cpeny hVHaHCOBOe BEAOMCTBO MPeLioXMT MHBecTopaM fecatunetHe O®3-26205 B obbeme 10 mnpg py0. a He 35 mnpga pyb.,
Kak nnaHupoBanock paHee. CokpalleHve obbemMa BbIMMALMT NOrMYHbIM Ha POHe HeGnaronpUATHOM BHELLHEN KOHBIOHKTYPbI, K
TOMY Xe COrfacyetcst ¢ OGHOBMNEHHBIM MIaHOM 3aMMCTBOBaHUM Ha 2011 1., KoTopbin Obin cokpalleH Ha 300 mapg pyo. (a aTo
03Ha4aeT, YTO B OCTaBLUMECH 4eTbipe Mecsaua MUHMUHY HeoDXOAMMO eXeMecsyHO MpvBMekatb Ha 75 Mnph pyd. MeHblle).
MoMWMO 3aBTpaLLHero, B CeHTAOPEe NponayT elle ABa ayKUMOHa, Ha KOTOpbIX OyayT npednoxeHs! wectuneTHas OM3-26206 u
naTuneTHas OM3-25079 B obbeme 10 maph pyd. Kaxaas BMeCTO M3HavanbHO NnaHMpoBaswmxca 40 mapa pyd. B Kaxaom
cnyyae. Ecnm o koHua Mecsua MuHGUHY yaacTcs npusnedb Ha pbiHKe nnaHnpyemsle 30 Mapg pyb., TO cornacHo HOBOMY MaHy
3a OCTaBLUMeCs TpU Mecsilla rofa eMy Heobxoaumo OyneT 3aHaTb elle 370 mnpg py0., unu nopsaka 30 Mnpg pyd. exeHeaensHo.
[py XOpoLUen KOHBIOHKTYPe 3TO MPeACTaBNAeTCs BNOHE peanbHbIM, O4HAKO MNOKa CUTyaLmsa Ha PbiHKax Aaneka oT aeanbHoM, K
TOMYy Xe (PUHAHCOBOE BELOMCTBO MPUAEPXUBAETCA MPEXHEN MOMUTUKN U He CTPEMUTCS MPUBMeYb CPefcTBa Jiobon LeHOW.
MO3TOMY MOXHO MPEANoNOXWTb [ABa OObACHEHUS OencTBMM MUHMUHA: NMOO MUHUCTEPCTBO, BLOXHOBMBLUMCH YCMNEXOM
ayKUMOHa MpOLUSION HeAenu, Ha KOTopoM Oblfl MpofdaH NpakTUYecku BeChb 3asiBMeHHbI 00beM, OXMIOAeT ynydlleHns 4o KOHUa



Oﬂh YPAACMIB | K3MUTAN

roga, nnbo He coObBMPaEeTCs 3aHMMaTb BECb 3aMlaHMPOBAHHBLIM OOBEM W MO3TOMY MPOLOSIKAET MpefnaraTe PbiHKY AAWHHbIE
Oymaru, BMeCTo Toro 4toObl 3aMeHUTb BbINyckK Ha Bonee KopoTkme. Mbl CKIOHAEMCS KO BTOPOMY BapuaHTy. OpUeHTUpbI Ha
3aBTPALLHWIA ayKUMOH Noka He obbsBneHbl, Biepa OD3-26205 3akpbinack Ha yposHe 8,02 %, N03TOMY Mbl Npefnonaraem, YyTo
B UTOre Oymara OyfeT npednoXxeHa ¢ 4OXOAHOCTbIO B AmanasoHe 8,0—-8,05%.

lIOHMKpeanT ycTaHaBnuBaeT CTaBKy Ha ypoBHe 8,2%. CTaBka KynoHa Mo obnuraumsam C MnoTeYHbIM MOKpbITMEM Obina
yCTaHOBNeHa Ha ypoBHe 8,2%, 4TO COOTBETCTBYeT AOXOAHOCTUM K MOralleHuto Yepe3 naATb neT B pasmepe 8,37%. 310
npefnonaraeT oLUeHKy obnuraum Ha ypoBHe rocymapcreeHHoro BOba ¢ npemuent nopsgka 60 6.m. k kpmson OD3, 4To Mbl
cyMTaeM HeobOCHOBAHHBIM B TEKYLLMX YCNOBMSAX. TaknMm 0Opa3om, nosBmBLUMECS COODLLeHUs, 4To Borbluas 4acTb BbiMycka
OyLeT BbIKynneHa camvm B3boM, onpefgeneHHo nMetoT nof cobor ocHoBaHMS.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru



OEHEXHbIA PbIHOK

CraBku MBK nayT BBepx

YpoBeHb NMKBMOHOCTW B4Yepa HEMHOrO OTbIrpan CHUXEeHWe AOBYX
npeabloywmx aHen. OCTaTky Ha KOpCYeTax KPeaUTHbIX YYpexaeHnin B
LB PO Bbipocnn Ha 15,2 mnpa py6. fo 607,6 mnpa py6., a oeno3utsl
OaHkoB B LIb cokpatmnunch Ha 10,7 mnpa pyo. oo 283,8 mnpn pyo.
Craskn MBK nownwn BBepx, Mpu 3TOM WHOMKATMBHAA CTaBka Mo
OHOOHEBHbIM KpeauTaM Bblpocsia Gonblie Apyrix ctaBok MosPrime
(oHW noBblcMAUCL Ha 2-7 ©6.n.), mpubaeve 13 6.n. o 3,89%.
AyKLMOHbI N0 onepaumam peno ¢ LUb oTmeHsioTca TpeTuin fieHb Noapss
BBMAY OTCYTCTBUS 3afBOK CO CTOPOHbI GaHkoB. CerofHs MUHGOUH
npeanoxut 20 Mnpg pyo. ana pasMelleHms Ha GaHKOBCKMX Aeno3unTax,
N CNpocC, BEpOATHO, ByOem BbICOKMM. Ha Tekylleln Hefene KomMnaHum
OyoyT BbINNayYMBaTh CTPAXOBble B3HOCHI, YTO MPUBEOET K COKPALLEHNIO
NIMKBUAHOCTW 1 NOBbILLEHMIO cTaBok MBK.

Py61b BYepa NofaeLLeBes Mo OTHOLIEHWIO K fonnapy 1 eBpo. CTOMMOCTb
BU1BaNIOTHOM KOP3MHBI AOCTUIIA MECSYHOrO MakCMMyMa Ha ypoBHe
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CoBokynHble cpeacTBa 6aHkoB B LB PD, mnpa
py6., U ogHOogHeBHas ctaBka MosPrime, %

CpegcTsa 6aHkos B LIE PO, Mnpa.pyb. (nes.Luk.)

OpHonHeBHas cTaska MosPrime, % (npas.Luk.)
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35,21 pyb., npnbaBme 27 Koneek B TeveHWe aHs. OTHOCUMTENbHO AoMapa poccuickas BaoTa notepsina 1,2 %, 3akpbiBLUNCL Ha
MMBEB Ha oTMmeTke 30,28 pyb./ponn. Takum obpa3omM, KypC aMepmKaHCKOM BantoThl MO OTHOLLEHMIO K POCCUIACKOW OKa3ancs
PEKOpPAHbIM C Hayana ropa. Mpotve eBpo pybnb nofewesen Ha 17 koneek fo 41,24 pyb./eBpo. Cnekynaumm Ha Temy
BO3MOXHOro fedonta peunn Co3faloT OaBeHWe Ha PbIHKK, YTO MOXET MPUBECTV K yKpenneHwio gonnapa. OfHako BYepa
WMHOEKC [onnapa He M3MEHUNCS OTHOCUTENbHO NpefblayLlero AHA W CEFO4HSA OCTaeTca MoYTK Ha TOM Xe ypoBHe. Kypc eBpo K
gonnapy B4epa Bbipoc Ha 0,9%, HO cerogHa He n3MeHWnca 1 coctasnaet 1,367 gonn./espo. LleHa Ha HedTb Brent no ntoram
npedbloyLen Ceccum 1 B TeYEHNEe CErOfHSILLIHEro AHs ocTaeTcs ctabunbHom — okono 112,4 gonn./6app., 0OAHAKO OKTAOPbCKMeE
tblodepcbl Ha WTI B4epa npnbasunn 2% u 3TM yTPOM KOTUPYIOTCS B paioHe 89 ponn./6app. inoHckas neHa ykpenunach no
OTHOLWEHWIO K gonnapy Ha 0,4% Byepa v Ha 0,2% cerofiHs, OCTUIHYB 77 veH/ponn. MakTopbl, BIMSIOLME Ha Kypc pyons,
CerofHsi Hemnb3s Ha3BaTb HEraTMBHBIMU, U Mbl OXMOAEM, HTO POCCUICKAs BaslloTa OTKPOETCH POCTOM, a B TedeHue OHA Oypet

ToproBaTbcst B Npefenax 30,0-30,2 py6. /nonn.
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Hatanbsa MaviopoBa, mayorovang@uralsib.ru
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HOBOCTU SMUTEHTOB

Pauddainszenoank (BBB/Baa3/BBB+)

OtuyeTtHOCTb MO MCPO3a 1 n/r 2011 r.:
HeKoTopble yny4lleHNUs OTHOCUTENIbHO NPOLUJIOro nonyroauvs

YcTonumBbii  (pUHAHCOBBIN Npodunb. Byepa poccuinckoe noppasfeneHne MexayHaponHon rpynnbl Raiffeizen, 3A0
«PanddanzeHbaHk», npeacTaBmuno pesynbtatel 3a 1 n/r no MCOO, B LeNoM HenTpasibHble, HO OTPa3MBLLME YIyHLWEHUs Mo
HEKOTOPbIM NO3ULMAM. POCT KPeANTOBaHNA NPOLOIIXKMUACS, XOTS 1 Doflee HU3KMMKM TeMNaMM, OAHAKO NOCTeNeHHOe NoBbILLeHVe
KayecTBa aKTMBOB CBENO K MUHWMYMY pacxXodbl Ha pe3epBMPOBaHMeE, YTO MO3BONMMIO BaHKy MpakTUYecky yABOWUTb HUCTYIO
npunbbinb. JInkBnaHocTb GanaHca PanddpanseHa oCTaeTcsi BbICOKOW, YTO, HECMOTPS Ha [OBOMbHO HW3KYI0 CTOMMOCTb
choHAnpoBaHWUs ANs BaHKa, OKa3bIBAET AABNEHME HA €ro YACTYIO MPOLEHTHYIO MapxXy (YMM), HO C Apyrol CTOPOHbI, HUBENMPYET
CPaBHUTENbHO HEBBLICOKWI YPOBEHb [OCTaTOYHOCTM KanuTana. Bce 310 JaeT OCHOBaHMSA OLEHUTb (DMHAHCOBBINM Npodunb baHka
Kak yCTOMYMBBIN.

[.]

K coxxaneHuio, nokynaTtb NpakTU4eckn Heyero. PanddazeH npeacTaBneH Ha pbiHKe obnauraumin nub AByMs pyoneBbiMu
BbIMyCKaMu, 13 KOTOPbIX Bonee nnm meHee NMKBUAHLIM SBASETCA NULLb KOPOTKNA PanddanseH-4 (YTP 5,7%)c odepTon Yepes
Tp¥ Mecsaua. bonee anuHHLIN PanddarzeH 5O-7 (YTP 7,5% Ha 23 Mec.) KOTMPYeTCs Ha OQHOM ypoBHe ¢ HoHOamMm rocbaHkoB
COOTBETCTBYIOLLEN [OpaLMn, TO eCTb MOr Obl CTaTb MM HEMOXOW anbTepHaTMBOW MPU HeOOXOAMMOCTU AMBepcUbUKaLmm
noptdens, 04HaKO BbIMYCK NPaKTU4ECKN He TOPryeTcs.

MoMHbIN TEKCT KOMMeHTapus OyaeT onybnukoBaH B bnnxaniee Bpems.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

MeTannounsecr (-/Ba3/BB-)

KomMnaHus roToBUTCA K OCBOEHUIO YaOoKaHa

B3b MoXeT npodUHAHCMPOBATb MepBbid 3Tan pa3paboTKU YAOKaHCKOro MecTopoXKaeHus. bankanbckas ropHas
KOMMaHus (BXOAWT B XONAMHI «MeTanfnomMHBeCT») nnaHupyeT npuenedb 3 Mrph fonn. y BOba Ha nepBbii 3Tan oCBOeHWs
Y[0KaHCKOrO MeCTOpOXAeHMs, coobLlalT «BefoMOoCTM» CO CCbINKOW Ha reHepanbHoro ampektopa BIK. Ha maHHbIA MOMEHT
CTOPOHbI NMOAMUCANN MEMOPAHAYM O HaMepeHMsX. HanoMHMM, 4To B ceHTsbpe 2008 r. MeTannouHBecT BbiMrpan TeHaep Ha
pa3paboTky YAOKaHCKOro MeCTOpOXAeHUs Meau, 3amnnatve 3a nuueHsuio 15 mnpgn pyb. CornacHo npuHATBIM Ha cebs
obs3aTenscTBaM, MeTannonHBECT AOMKeH NPUCTYNUTL K CTPOUTENLCTBY MPOM3BOACTBEHHBIX MOLLHOCTEN [0 HOsbps 2012 1. n
Ha4aTb [00bIYY Xene3How pyabl Ao Mas 2014 r. O6wmin o6bem 3aTpaT Ha pa3paboTky MecTopoXAeHUs KOMMaHWs OLEHBAEeT B
6-8 mnpg gonn. lonrosas Harpy3ka MeTtannouHeecta B TepMuHax Yuctein gonr/EBITDA Ha koHe, 1 k8. 2011 r. coctasuna 1,2,
OLLHaKO MOXHO C YBEPEHHOCTbIO YTBEPXKAATh, YTO K KOHLLY ro[la OHa OKaXeTCs BbILE, @ HACKONbKO — OyAeT 3aBUCETb B TOM YMC/e
1 OT Ha4yana akTMBHOIO OCBOEHMA YO0KaHa.

EBpooGnurauum npuBnekartesibHbl. B HacTOAWMA MOMEHT €OVMHCTBEHHbIN BbINyCcK €eBpoboHAOB MeTannonHeecta c
noratweHnem B 2016 r. TopryeTcs C [OXOAHOCThIO 7,2 % npw Aopaunu 4,2 rofa, 4To NoOApa3yMeBaeT crnpef K Kpreou EBpasa Ha
yposHe 20 0.n. 1 k kpwBown CeBepctany Ha yposHe 50 6.n. Ha Hal B3rnsg, CNpaBefnvBOe 3HaYeHVE KPEAMUTHOro Crpena
MeTannounHeecTa cenyac HaxoamTcs NpubnmnanTensHo Mexay EBpasom 1 CeBepcTanbto, TakM 00pa3oMm, TOPTyIOWMNCS BbIMyck
obnafaeT NoTeHUMaNoM Afis CyXXeHus cnpeaa. Lpyroe Aeno, 4To npu TekyLen KOHBIOHKTYPE U BO3POCLIMX PBIHOYHbBIX PUCKaX,
0COOEHHO aKTyanbHbIX A8 MeTannypruiyeckimnx KOMmnaHum, brsHec KOTopbIX Hanbonee UMKINYeH, MHBECTOpPaM, CKopee BCero, He
CTOUT PacCHUTLIBATh Ha Cy>XeHWe cnpeda B Onuxanilien nepcnektmse.

Mybnvkaumm no Teme: «HOBbI IMUTEHT B METaNNyprit4eckoM cektope: MeTannoMHBECT BrepBble pa3sMecTUT eBpoboHAabI» OT
13.07.2011r.:

http://www.uralsibcap.ru/products /download /110713 _Fl Metalloinvest Eurbond.pdf?docid=11003&lang=ru

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

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 okTs0ps
6 okTAbPSA

JleHeXHbIn
pbIHOK

14 ceHT0pA
15 ceHTH0pA
20 ceHTAbpS
21 ceHTabps
28 ceHTAbpS
28 ceHTsbps

12 okT70pA

MoratueHve MocaHepro-1 (5 mnpg pyo.).
MoraweHwe HK AnbsHc-1 (3 mnpga pyo.).

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

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

Odbepta M36 Jlnsnnr-3 (0,5 mapg py6.). MoraweHwe CatypH-2 (2 Mpa pyb.). MoraleHne 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 mnpga py6.).

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

Odbepta AkpoH-2 (3,5 mnpg py6.). Ocepta Pycckmin MexayHapogHbii bank-3 (1,1 mnpg py6.).
Ocbepta ICC-1 (5 mnpa py6.). MoratweHwue Pazrynan-Puranc-2 (2 mnpa 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.).

OdepTa tOrnHeectpervioH-1 (0,9 mnpg pyo.).
MoralueHwe BTB 24-1 (6 mnpg py6.). MoraweHwe KBAPT-duHaHc-1 (0,25 mnpg py6.).

MoraweHwe OCK ESC-4 (6 mnpg py6.). MoraweHwe Mpoamnmekc-2011 (100 MaH gons.).

baHku BepHyT MunHbuHy 9,2 mnpp, pyo.
Bbinnata CTpaxoBbIX B3HOCOB

Boinnata 1/3 HOC3a 2 kB. 2011 .
BaHku BepHYT MuHpUHY 40 mnpg, pyo.
BaHku BepHYyT MuHduHy 70 Mnpg pyo.
BbinnaTa Hanora Ha npyobInb

BaHku BepHYyT MuHduHy 19,3 mnpp pyo.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
TexHOHWNKONb-OuHaHc-2 3000 100 13,5 13,5 7 mapta 2012
15.09.11
Cnb A
vonpeKas ArpapHas 1000 100 17,0 0,1 12 centaibps 2012
Mpynna-2
19.09.11 CWBYP XonguHr-2 30000 100 13,5 - -
M36 Nn3unHr-3 500 100 14,0 12,0 12 ceHTabpsa 2014
22.09.11
Cesepcrans 50-01 15000 100 14,0 7,5 18 ceHTbpa 2012
AKPOH-2 3500 100 14,05 8,2 19 ceHTabpa 2013
26.09.11 Pycckmm MexayHaponHbiv
1100 100 10,75 - -
BaHk-3
27.09.11 [CC-1 5000 100 9,25 7.0 20 ceHT6ps 2012
MyHuumnaneHas
29.09.11 MHBECTULIMOHHAA 1000 100 13,75 10,5 28 mapta 2013
KomMnaHmsa-2
04.10.11 tOrvHBecTpermoH- 1 900 100 13,75 - -
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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 9.2 98.50 97.00 100.00 10.95 443 0.66 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.3 98.86 98.05 99.67 8.61 4.04 240 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 20.2 100.02 1946 100.02 8.10 3.99 0.60 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.4 99.18 97.00 101.35 8.53 2.05 3.54 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 109.7 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 121.9 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.10.11 15.04.22 128.9 103.95 103.70 104.20 8.67 219 5.58 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 1441 99.75 99.50 100.00 8.31 2.02 3.54 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 197.9 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 4.7 101.58 101.20 101.95 4.66 2.16 0.37 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.11 15.10.12 133 101.20 100.70 101.70 6.35 1.83 0.99 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 34.6 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 58.9 100.92 | 0.22 99.90 101.95 7.56 1.92 2.61 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18  30.0 823 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 160.4 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 3.0 15.5 100.10 | 0.06 15 100.05 100.29 11.03 5.60 0.25 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 14 100.24 100.06 100.43 5.78 3.93 0.11 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 8.0 255 100.74 100.10 101.39 6.84 4.08 0.56 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 0.0 246 100.16 1 100.16 100.24 5.75 7.00 0.04 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 9.0 26.7 104.20 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 117.9 99.50 99.00 100.00 8.30 3.98 2.25 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 117.9 99.50 99.00 100.00 8.30 3.98 2.25 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.0 103.29 1 102.00 103.29 8.17 2.16 2.96 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 22.0 458 101.45 5537 101.45 101.55 7.52 2.03 1.54 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.0 101.45 35357 101.40 101.55 7.55 2.03 1.54 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  22.09.11 18.06.15 458 103.28 103.25 103.30 8.17 2.16 2.95 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212  04.02.14] 02.02.16/ 29.0 53.5 100.10 100 000 100.00 101.10 8.37 411 2.04 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 8.9 100.51 13 288 100.51 100.78 17.95 4.47 0.40 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 35.6 100.08 103 000 100.04 100.50 7.46 7.52 2.53 //BBB- aHepreTMKa
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 191 100.30 99.20 101.40 7.55 3.85 141 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  10.10.11 08.04.13 19.1 100.22 99.00 101.45 7.60 3.86 141 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 19.2 100.05 3610 100.10 100.22 6.99 4.04 0.08 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 7.0 24.7 93.26 86.01 100.50 22.58 4.01 0.42 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 15.0 274 100.39 80 900 86.01 100.50 8.32 4.22 1.10 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 16.9 99.90 99.81 99.99 7.76 3.77 124 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 64.0 106.30 52370 106.15 106.34 7.28 5.86 1.1 cbipbe
BalHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 64.0 106.34 50 181 106.19 106.29 7.25 5.86 1.1 cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 64.0 106.20 260 907 106.15 106.28 7.36 5.87 1.1 cbipbe
BenoH 02 2000 R 001  23.02.12 23.02.12 55 92.50 85.00 100.00 18.96 0.00 0.38 meTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 19.8 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 58.0 824 100.10 10 000 99.90 100.15 8.52 4.18 3.67 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 31.0 100.25 99.00 101.50 7.73 3.83 212 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 178 99.58 99.40 99.75 791 373 1.31 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 13.0 25.3 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 13.0 253 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 13.0 253 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 21.8 101.05 99.50 102.60 7.39 3.90 1.57 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 218 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 13.0 253 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.11 15.03.40 3471 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.00 14.02.12 12.02.13 173 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 22.5 102.30 434793 102.15 102.80 8.04 4.51 1.60 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 343 98.60 379577 98.30 98.70 8.12 3.74 2.37 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 49.7 99.40 39418 99.25 99.69 8.65 4.16 3.16 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 49.7 99.40 79519 99.25 99.70 8.65 4.16 3.16 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 20 143 99.92 26 375 98.86 100.98 8.86 4.49 0.18 /B2/B GaHku
BogokaHan Cn6-1 2000 R 8.80 141211 09.12.15 516 cepauc
Boct3keb01 1000 R 7.50  08.03.12 07.03.13 18.1 93.50 87.00 100.00 12.81 4.00 1.27 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.0412] 17.10.13 7.0 255 99.74 98.02 101.45 9.48 4.50 0.54 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 255 99.44 98.00 100.89 791 1.86 1.80 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.6 100.60 845 100.70 100.80 6.56 1.78 0.76 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700  14.09.11 201211 10.12.14, 3.0 39.5 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 18.3 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.3 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 18.3 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 0.8 100.43 100.40 100.46 4.52 5.71 0.06 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 171 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 9.0 20.8 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12 29.08.12] 20.02.14, 12.0 29.7 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 384 100.15 2000 99.95 100.50 6.92 1.77 0.55 BBB//BBB (puHaHCbI
BTB-Nua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.5 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 24.0 571.7 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 6.65 13.09.11  12.03.13] 07.06.16/ 18.0 571.7 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 3.0 63.5 100.42 100.19 100.65 5.12 1.70 0.22 BBB//BBB (buHaHCbI
BTB-Mn3®08 5000 R 705 08.11.11 09.02.12] 01.08.17 5.0 "7 100.35 3000 100.16 100.40 6.23 1.75 0.38 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  29.0 7.7 99.15 5875 99.15 99.20 7.68 1.76 1.71 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 110.6 99.50 150 126 99.20 99.50 8.01 3.96 4.63 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 110.6 99.80 99.00 100.60 7.00 345 1.89 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 55.0 115.8 99.70 76 000 99.50 99.70 8.14 3.95 3.48 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 47.0 107.2 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 31.0 116.3 99.75 163 009 99.50 99.75 7.75 3.75 2.16 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.3 101.50 100.50 102.50 8.36 4.22 3.46 BBB//BBB+ (buHaHCbI

BIb-nanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 1163/ 101.23 100.06 102.40 8.44 4.24 3.46 BBB//BBB+ (hrHaHChI
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 33.9 | 11830 @ 042 39827 118.10 118.30 6.56 5.80 2.24 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 9.6 105.70 | 0.05 1700 105.50 105.70 5.68 6.19 0.72 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 15 100.07 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.5 | 100.78 98.00 103.56 6.99 3.58 2.1 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 26.7 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17,  10.10.11 10.10.11 0.9 /Baa3/BB+ GaHku
a3npomb 4 20000 R 785 171111 15.11.12 14.3 | 100.03 650 6.64 3.42 1.06 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 146 | 100.07 610 6.89 341 1.08 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 27.3 | 100.58 100.00 101.15 7.60 3.86 1.92 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 347 99.20 72710 99.00 99.59 7.30 343 1.64 /Baa3/BB+ GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 19.2 | 100.55 100.40 100.70 6.88 3.54 1.38 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  11.10.11 09.04.13 19.2 | 100.58 100.45 100.70 6.87 3.54 1.38 /Baa3/BBB- cbipbe
[a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 | 1141 @ 103.55 103.00 104.10 8.34 4.29 4.61 /Baa3/BBB- cbipbe
[a3npomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 10.0 = 588 | 107.00 151 260 107.01 107.20 6.10 6.87 0.78 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820  18.10.11  10.04.18/ 09.04.19/ 80.0 & 922 | 101.60 31000 99.97 101.57 8.04 4.03 4.69 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.5 | 102.50 102.30 102.69 7.97 4.14 3.46 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 02.02.16/ 26.01.21 53.0 @ 1141  102.35 102.00 102.70 8.01 4.14 3.46 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.6 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 174 101.00 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 4.0 22.6 | 100.38 100.15 100.61 6.94 4.07 0.35 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13, 9.0 27.3 | 100.50 100.00 101.00 7.37 4.04 0.68 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12 01.08.14 11.0 @ 35.1 99.25 41480 99.25 99.75 7.93 3.53 0.81 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13 9.0 273 BB//BB- GaHku
no6akcbark 5O-06 2000 R 6.95 01.02.12 03.08.12/ 01.08.14 11.0  35.1 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 3.1 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 0.0 67.4 100.08 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.1213 3.0 21.7 100.50 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 8.0 31.8 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @318 | 100.20 99.90 100.50 8.27 411 1.38 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.6 92.00 TOproBnst
[BTr-0 02 5000 R 7.75 19.01.12 18.07.13 22.5 TpaHcnopt
[rk-01 5000 R 7.75  09.03.12 08.03.13 18.1 95.00 aHepreTuka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 579 98.48 98.30 98.65 7.92 3.65 2.35 [Baal/ GaHku
[IxeindchCul1 2000 R 5.00 20.10.11 20.10.11 1.3 99.50 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 451 95.47 94.04 96.90 10.24 4.49 2.88 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.3 | 100.72 100.69 100.75 5.15 5.20 0.14 BBB/A3/BBB GaHku
EABP-4 5000 R 7.700 14.0212 11.02.14] 06.02.18 29.0 | 78.0 | 100.54 100.40 100.69 747 3.82 2.16 BBB/A3/BBB GaHku
EBPP 0406n 3000 R 421 15.09.11 12.06.14 33.5 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 424 12.10.11 09.04.14 31.3 | 100.50 100.00 101.00 4.10 1.05 2.34 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 57.9 GaHku
EspasXona®-1 10000 R 925  23.09.11  22.03.13 13.0320 19.0 A 103.5 101.85 83022 101.85 101.95 8.09 4.53 1.30 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.8 = 103.20 200031 103.00 103.69 9.19 4.81 3.10 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13 13.0320 19.0 & 103.5 @ 101.92 15910 101.85 101.95 8.04 4.53 1.30 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.8 = 103.00 100 001 102.00 105.99 9.25 4.82 3.09 BB-/B1/B MeTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 580 & 118.2  99.35 71800 97.00 100.35 8.73 4.22 3.60 meTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 | 118.1 = 99.35 103 200 97.00 99.50 8.72 4.22 3.60 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 46.0 = 826 | 100.30 98.01 102.60 8.79 4.42 3.12 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 51.0 @ 87.3 | 100.20 99.00 101.40 8.20 411 3.40 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 6.9 JHepreTMka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 7.3 105.04 99.01 111.06 3.50 5.70 0.56 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 124 100.00 (buHaHCbI
3anCu6 650-01 2000 R 9.75 231211 271212 20.06.14 16.0 @ 33.7 99.45 99.00 99.90 10.33 4.89 1.1 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 19 100.28 100.20 100.35 6.34 4.03 0.15 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 21.0 | 100.10 52 99.95 100.10 747 3.74 0.66 B+/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 03.01.12 05.07.12 01.07.14 100 @ 34.1 100.38 100.30 100.45 7.58 3.97 0.74 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.0412] 07.04.13 7.0 19.1 100.00 99.90 100.10 721 3.56 0.52 B+/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.09.12) 22.09.13 13.0 @ 247 | 100.00 15100 99.85 100.70 7.81 3.91 0.91 B+/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 150 @ 329 99.20 251603 99.10 99.40 8.10 3.68 1.07 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 2394 10260 0.05 102.10 103.10 8.23 4.25 3.60 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 58.0 & 2394 @ 102.55 102.10 103.00 8.24 4.26 3.60 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.1 1B+ TOProBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 33.0 @ 575 1B+ TOproBnst
VHBecTToprbank 6O-07 2000 R 960 251111 250512 25.11.13, 9.0 26.8 99.12 97.00 101.25 11.18 4.88 0.61 GaHku
WHIBakk 01 5000 R 499/ 15.10.11 23.07.14 34.8 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 26 101.70 390 101.70 102.20 8.53 8.21 0.20 cepBuC
WHtypucr-2 2000 R 14000 221111 250512 21.05.13, 9.0 20.6 | 100.25 1884 100.11 100.80 13.82 6.96 0.59 cepBuC
VipkyT BO-01 5000 R 9.25  13.09.11 10.09.13 243 /Ba2/ MaLLUHOCTP.
Vipk3Hepro 50-01 3000 R 760 11.10.11 08.04.14 313 100.20 JoTo3BaH/B- 3HepreTuka
VipkHepro1 5000 R 1550, 01.12.11 28.11.13 26.9 104.35 JoTo3BaH/B- 3HepreTuka
Wrepad®-1 5000 R 850 22.11.11 20.11.12 145 98.50 95.00 102.00 10.08 4.30 1.03 Ccbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 150 @ 27.5 & 101.00 100.50 101.50 8.30 4.44 1.1 aBToNpom
Kama3 BO-02 3000 R 860 07.02.12 04.02.14 29.2 | 100.50 99.00 102.00 8.53 4.27 2.03 aBToNpoM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 244 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 16.0 @ 34.0 98.90 9999 98.50 99.00 10.41 4.69 1.1 B2/ (buHaHCbI
KUT®OuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 334 B/Caa2/CCC+  GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 26 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  15.09.11 15.03.12 6.2 /B2/B meTannyprus
Kokc-B0-02 5000 R 870  30.11.11 28.05.14 33.0 99.90 99.30 100.49 8.93 4.34 2.22 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 34.6 99.26 98.51 100.00 11.73 5.53 1.64 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 52 103.80 | 0.05 45 103.45 103.90 7.58 3.96 0.39 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 52 100.72 100.50 100.94 8.30 243 0.39 IloTo3BaH TOproBnst
Konetika 50-01 3000 R 950 251011 30.07.12] 23.07.13 11.0 | 227 | 100.82 100.40 101.25 8.60 2.35 0.78 /loTo3BaH TOproBNst

Koneitka 60-02 3000 R 9.00 04.10.11 01.10.13! 250/ 101.02 0.9 100.55 101.50 8.72 222 1.72 /loTo3BaH TOproenA




Fixed Income Daily 13.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 130 @ 317 99.00 500 99.00 99.75 1047 4.68 0.94 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 31.9 98.00 /Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12] 18.02.14, 11.0 & 29.7 | 100.00 99.70 100.29 8.47 4.14 0.85 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 @ 118.8 = 99.00 98.00 100.00 8.61 4.06 2.31 JHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 56.0 116.8  99.50 = 0.00 99.00 99.99 9.03 4.36 3.46 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 55.6 99.18 98.81 99.54 9.01 4.32 343 XUMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 20.6 | 100.25 115 100.51 105.00 15.01 3.61 0.87 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 15.1 B CTPOUTENLCTBO
TleHanepr02 3000 R 854  27.01.12 27.01.12 4.6 100.95 100.00 101.90 6.00 4.22 0.35 /Ba2/ aHepreTMKa
JleHaHepro3 3000 R 8.02  19.10.11 18.04.12 7.3 101.12 100 000 101.00 101.25 6.16 3.96 0.55 /Ba2/ JHepreTuka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 11.0 470 99.00 98.00 100.00 9.52 4.08 0.78 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850  09.02.12  09.02.12] 06.02.14, 5.0 293 99.65 22040 99.65 99.99 9.57 4.25 0.38 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13] 01.08.13 17.0 = 230 @ 101.08 0.2 100.15 102.00 9.15 4.84 121 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12  25.06.13 10.0 & 21.7 | 101.20 100.00 102.40 8.87 5.17 0.72 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.00/  13.09.11 10.09.13 243 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50  22.09.11 20.03.14 30.7 | 100.05 | 0.05 2000 99.65 100.00 9.70 4.74 2.01 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 34.9 98.00 97.50 98.50 9.49 4.31 2.35 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 29 100.45 837 100.45 101.35 5.19 3.52 0.23 BBB-/Baa2/BBB- | cbipbe
JTykoiindo6n 6000 R 740  08.12.11 05.12.13 27.2 | 100.75 62 872 100.41 101.99 715 3.66 1.92 BBB-/Baa2/BBB-  Cbipbe
TykoinBO01 5000 R 1335  06.02.12 06.08.12 11.0 | 106.50 106.00 107.00 591 6.25 0.82 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335  06.02.12 06.08.12 11.0 | 106.15 1 106.15 106.45 6.31 6.27 0.82 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  06.02.12 06.08.12 11.0 | 106.28 106.15 106.40 6.17 6.26 0.82 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 11.0 | 106.30 106.15 106.45 6.14 6.26 0.82 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 1335 06.02.12 06.08.12 11.0 | 106.30 106.15 106.45 6.14 6.26 0.82 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 15.12.11 13.12.12 153 | 103.14 103.09 103.19 6.64 4.45 112 BBB-/Baa2/BBB-  cbipbe
ITykoitnBO07 5000 R 920 15.12.11 13.12.12 153 | 103.14 103.09 103.19 6.64 4.45 112 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825 12.03.12 09.09.13 243 TOproBnst
Marnut 5O-02 1000 R 825 12.03.12 09.09.13 243 TOproBnst
Marnut BO-03 1500 R 825 12.03.12 09.09.13 243 | 100.00 99 100.00 8.42 411 1.73 TOproBnst
Marnut BO-04 2000 R 825 12.03.12 09.09.13 243 | 100.60 50 000 100.00 8.08 4.09 1.74 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 30.0 99.15 98.00 100.30 8.56 4.02 2.10 TOproBnst
Marnut BO-06 5000 R 7.75 251011 22.04.14 31.8 99.10 98.00 100.20 8.30 3.90 2.16 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.4 100.03 98.52 101.54 8.30 4.09 0.47 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 2.6 100.20 oto3gaH// GaHku
MEBPP 02060 3000 R 7.000  29.09.11 28.03.13 18.8 100.00 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 20 19.6 100.30 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.03.12 01.03.12] 27.02.14 6.0 30.0 100.00 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 3.0 33.5 | 100.18 100.05 100.30 7.31 411 0.25 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 148 | 105.75 105.30 106.20 7.83 6.01 1.05 BB/Ba2/B+ GaHku
MOM-BaHk 50-02 5000 R 8.15  23.09.11 21.03.14 30.7 98.95 3000 98.00 98.75 8.81 4.1 2.06 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12, 22.08.16 120 @ 60.2 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 76.8 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 020212 06.02.13] 02.08.14 17.0 = 352 | 100.00 5 100.00 8.81 4.39 123 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 85 100.34 99.99 100.70 8.63 4.47 0.62 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15  25.08.20 48.0 & 109.0 = 103.00 116 229 102.80 103.00 9.28 4.84 3.10 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15] 25.08.20 48.0 & 109.0 = 100.81 122 045 100.81 102.98 9.97 4.95 3.07 /B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1146  98.64 98.00 99.29 9.07 417 2.06 B1/ MeTannyprus
Meuen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 114.6  98.66 98.02 99.30 9.07 417 2.06 B1/ MeTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.2 9940 = 0.39 98.50 100.30 8.72 4.21 3.60 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.2  99.00 98.50 99.50 8.83 4.23 3.60 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 213 98.70 12111 97.87 98.70 8.37 3.74 1.52 B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12 21.07.16, 11.0 | 59.1 109.85 7 109.00 109.85 7.33 4.31 0.76 /B1/ meTannyprus
Meuyen 506 5000 R 1250 181011 18.10.12) 09.10.18, 13.0 = 86.1 105.00 25001 105.00 106.00 7.88 297 0.96 B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 118.3  98.75 1000 98.50 99.49 8.90 4.24 3.60 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 2.0 14.1 101.00 | 0.29 1760 100.81 101.00 6.26 6.17 0.16 /B1/ meTannyprus
Meuenb0-02 5000 R 975 13.09.11 12.03.13 18.2 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 19.7 | 102.35 102.15 102.55 8.32 4.75 1.37 B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 55 93.50 86.00 101.00 24.73 1.93 0.36 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 13.0 @ 493 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 220 @ 346 /Ba2/ (buHaHCbI
MukosiH-206 2000 R 1350 09.02.12 24.02.12] 07.02.13] 6.0 171 102.00 101.00 103.00 7.81 6.60 0.42 notpeb. Tos
M-WHayctp2 1500 R 1075 11.01.12 10.07.13 22.2 33.00 79 30.00 33.00 115.61 16.24 0.71 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 35.0 99.70 99.40 100.00 9.06 4.38 237 B/l notpe6.1oB.
MKB 0506n 2000 R 740  26.10.11 25.04.12 75 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 11.0 99.85 98.00 101.70 9.79 4.69 0.80 B+/B1/ GaHku
MKB 0706n 2000 R 976  17.01.12  24.0712] 14.07.15 110 467 @ 100.58 @ 0.55 35000 92.00 102.50 9.01 4.84 0.77 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 1.0 435 | 100.20 100.15 100.25 5.86 4.83 0.10 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 298 98.00 15144 100.20 10.26 4.37 1.26 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 191012 15.04.14 130 @315 98.34 98.00 98.69 9.75 4.08 0.95 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 33.8 97.40 97.05 97.75 10.55 4.74 2.23 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 143 | 100.25 600 000 99.00 6.78 343 1.06 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 3.0 152 | 101.00 101607 100.95 101.20 5.59 4.79 0.25 oTo3BaH/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 7.0 246 | 100.05 99.95 100.15 6.34 3.22 0.49 0T03BaH/Ba3/BB+ |Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 30.0 | 100.25 99.00 101.50 7.68 3.80 212 oTo3BaH/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 19.0 | 100.25 303 539 100.25 100.70 7.61 3.80 1.35 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 34.4 99.00 98.00 99.99 7.74 3.63 2.39 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 348 | 101.23 | 2.02 10 000 98.00 100.00 6.88 3.57 244 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 17.8 [leBeNonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 9.8 [leBENonMeHT
MOWA 03 5000 R 7.75 141211 14.06.14 33.5 (buHaHCbI
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 7.0 437 102.00 B3/ GaHku

MOCMAPT® 1 2000 R 001 13.10.11  19.10.11 12.0412 1.0 71 1.81 TOproenA




Fixed Income Daily 13.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Mocobras®2 3000 R 925 241211 24.06.12 95 98.20 59 98.00 98.20 12.02 4.70 0.68 cepBuC
MocTpAsT®1 7500 R 11.80  20.12.11 18.12.12 15.4 /icc TpaHcnopT
MocaHepro1 5000 R 1250 13.09.11 13.09.11 0.0 11BB aHepreTMka
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16 6.0 54.0 19 600 98.00 /BB JHepreTuka
MocaHepro3 5000 R 1025 021211 061212 28.11.14, 150 @ 39.1 1/1BB aHepreTMka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 22.7 BB+//BB aHepreTMKa
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.4 95.00 JHepreTuka
MPCK Ora 2 6000 R 8.100 28.02.12 26.08.14 36.0 99.00 98.00 100.00 8.67 4.08 246 aHepreTuka
MTC 01 10000 R 7.000 20.10.11 17.10.13 255 100.50 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 50.0 99.64 2 99.55 99.64 8.00 3.88 3.23 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13 12.06.18 220 @ 822 99.00 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760 15.05.12 13.05.14 325 | 9980 | 025 21050 99.77 99.87 7.66 759 | 229 BB+/Ba2/BB | TeneKkom
MTC 05 15000 R 1425 240712 2407.12) 19.07.16 110 591 | 106.90 446 105.70 106.80 | 5.80 1329 | 0.82 BB+/Ba2/BB | TeneKkom
MTC 07 10000 R 870 15.11.11 07.11.17 749 | 10210 | 0.13 1133 101.85 102.10 8.43 4.25 441 BB+/Ba2/BB Tenekom
MTC 08 15000 R 815 151111 121115 03.11.200 51.0 @ 111.3 @ 10040 020 100.00 100.80 8.18 4.05 3.26 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 33.8 | 100.00 99.25 100.74 8.36 4.09 2.31 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 33.8 | 100.00 99.25 100.74 8.36 4.09 2.31 (buHaHCbI
HayCranpapt-01 1500 R 10.000 09.03.12  09.03.12] 11.03.14, 6.0 304 | 100.08 99.85 100.30 10.07 5.01 0.45 GaHku
HK Anbsic BO-01 5000 R 9.25 07.02.12 04.02.14 29.2 99.46 98.01 100.90 9.73 4.64 2.00 B//B+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.1 BB+ cbipbe
HK AnbsiHc-03 5000 R 975 31.01.12 020813 21.07.20 23.0 @ 107.8 @ 101.95 60 000 100.50 101.94 8.75 477 1.62 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11 10.06.16/ 01.06.21 58.0 | 118.3 = 99.08 25000 98.75 99.40 9.28 4.45 3.56 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.12.20 58.0 & 1124  98.88 98.75 99.00 9.33 4.46 3.57 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.5 B+/Ba3/ XUMus
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 15.0 98.50 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 01.11.11 30.10.12 138 | 104.60 104.40 104.80 6.57 5.12 1.00 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.03.12 05.03.13 180 | 101.15 100.90 101.40 7.04 3.82 1.33 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750 271211 25.06.13 21.7 101.00 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 9.0 268 | 100.28 = 0.53 99.70 100.85 8.74 4.50 0.62 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12 07.07.13 07.07.14 220 343 98.35 | 0.35 98.00 98.70 9.72 4.36 155 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12  09.07.12] 02.07.14 10.0 = 34.1 100.10 100.05 100.15 7.26 3.69 0.75 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 726 | 100.55 500 100.45 101.64 8.32 4.24 1.70 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 9.0 214 99.34 10 004 99.20 99.35 7.27 3.14 0.69 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 6.0 29.9 | 100.12 = 0.05 100.05 100.19 6.83 3.52 0.42 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 229 | 100.42 68 003 100.20 100.64 6.87 3.48 1.67 BB+/Baa2/BBB- | metannyprus
HMK-1 3000 R 925  14.10.11 10.07.15 466 | 101.70 1000 101.50 102.20 8.58 227 1.69 TpaHcnopt
HC-twH.-60-01 2000 R 1050  04.11.11 02.05.14 32.1 104.00 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 315 99.00 1018 98.46 99.00 10.74 5.07 2.04 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 103.6 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 8.2 B/l notpeb. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 2.0 19.4 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 104.9 MalLLMHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 29 JHepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 9.0 215 | 100.82 100.65 101.00 6.42 371 0.71 [/Ba3/ aHepreTuka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 33.9 99.00 98.00 100.00 7.64 3.58 2.36 aHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.6 100.24 /Ba3/ JHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 7.3 100.00 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 20.9 | 100.03 99.11 100.95 13.03 6.48 0.20 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 30.8 | 100.64 98.77 102.50 8.12 4.09 2.09 BB/Ba1/ GaHku
OTN baHk-BO-01 5000 R 795 31.01.12 29.07.14 35.0 91.60 85.01 98.19 11.78 4.33 2.32 BB/Bat/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 22 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8.100 26.10.11  25.04.12] 24.04.13 8.0 19.7 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 314 99.45 1 99.45 8.93 4.26 2.10 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 1912120 211214 150 @ 399 107.00 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 115 95.35 89.00 101.70 13.56 4.08 0.82 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 21.02.12 22.08.12 115 87.00 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 31.0  55.1 100.80 1 100.30 100.80 8.05 4.08 2.09 yenyru
Mpomcs6 5O-03 5000 R 8.60 07.02.12 04.02.14 29.2 99.62 99.00 100.24 8.96 4.30 2.02 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 7.75 181111 18.05.12 8.3 99.50 1086 99.80 100.05 8.67 3.88 0.61 BB-/Ba2/oTo3BaH | BaHku
Mpomce6-06 5000 R 825 08.12.11 17.06.13 21.5 | 100.00 99.75 100.25 8.24 411 1.52 BB-/Ba2/oTo3BaH | GaHku
MpoMTp0206 3000 R 0.01  18.10.11 18.10.11 1.2 6.40 MaLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 22.7 93.74 92.00 95.49 15.78 5.98 147 MalLLKHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 1.7 99.68 98.75 100.60 14.62 6.00 0.12 TOproBnst
MpodMeansd-1 3000 R 1050 19.01.12  23.07.13, 16.07.15 23.0 @ 468 | 101.88 100.00 103.75 9.51 5.14 1.57 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.2 clx
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 14.0 = 323 | 100.00 200 99.01 100.00 12.32 5.98 0.96 clx
Pasrynsind2 2000 R 17.000  27.09.11 27.09.11 0.5 100.25 99.50 101.00 10.62 8.46 0.04 c/x
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.2 101.88 100.52 103.25 1347 8.32 0.42 cix
Pasrynaind4 3000 R 231111 22.05.13 20.6 95.00 93.00 97.00 3.08 1.64 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 1.0 25.7 clx
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 26.9 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350 06.12.11 081211 03.12.13 3.0 271 101.75 101.71 101.79 5.68 6.62 0.22 BBB+/Baa3/BBB | GaHku
PBK®uHaHCc3 3000 R 9.00 141111 141113 09.11.15 26.0 @ 50.6 98.00 BB-// yenyru
PenKan-2 3000 R 1050 06.10.11 04.04.12 6.8 100.40 1000 100.28 100.59 9.96 5.19 0.49 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 89 99.47 99.30 99.64 10.23 4.61 0.65 B/B3/B GaHku
PeHKan-50-03 3000 R 990 05.02.12 12.08.13] 05.08.14] 230 @ 353 98.20 1000 98.05 98.35 11.16 5.08 1.60 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 150 | 103.74 55000 103.50 103.74 6.28 4.52 1.10 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 141 101.25 10 99.01 101.55 6.50 3.72 1.04 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.4 99.90 50 99.50 100.20 7.06 3.44 1.88 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 1500 08.03.12 06.03.14 30.2 | 118.19 1682 118.00 118.49 7.02 6.33 2.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 50.9 | 100.50 10010 100.40 100.55 7.80 3.87 3.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 934 | 101.80 9193 101.80 101.98 5.40 7.30 0.20 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 0.10/  08.03.12 06.03.14 30.2 14847 759 99.95 BBB/Baa1/BBB | TpaHcnopT
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PX[-1406n 15000 R 9.75  11.10.11 07.04.15 434 101.77 127 562 101.80 101.90 9.36 4.78 273 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212  20.06.16, 16.0 = 58.1 104.06 103.72 104.40 7.22 5.03 1.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16, 05.06.17 58.0 @ 69.8 100.40 108 816 100.40 100.58 7.94 3.92 3.68 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13] 16.07.18 230 @ 833 102.88 99.00 106.75 9.25 5.24 1.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14, 15.07.19 350 @ 954 109.70 | 0.10 10 000 98.00 109.80 7.30 5.00 2.35 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 83.0 & 156.1 @ 100.08 99.00 101.17 8.30 4.06 4.92 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 41.0 1625 101.67 99.00 104.34 8.55 4.41 2.75 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 150 @ 51.0 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 280 @ 518 101.70 291698 101.50 102.04 9.76 5.10 1.85 cbipbe
PMK-chuHanc-04 5000 R 9.00 081211  10.06.14] 02.06.16 33.0 @ 575 99.00 380 001 98.65 99.00 9.59 4.53 2.22 cbipbe
Poc6ank BO-01 5000 R 740 231211 27.06.12 21.06.13 100 @216 100.60 2000 100.56 100.60 6.62 3.69 0.72 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 222 103.00 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.2 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 384 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12, 16.07.15 10.0 @ 46.8 100.00 1099 99.75 100.00 10.09 4.99 0.76 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 121112 021117 140 @ 748 10040 | 0.39 156 99.90 100.00 10.26 5.22 0.99 (puHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 3.0 273 99.86 99.22 100.50 11.02 5.27 0.23 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.4 101.00 100.90 101.10 8.88 4.39 4.47 (buHaHCbI
PocHaHo-2 10000 R 8.90 28.12.11 20.12.17 76.4 101.05 101.00 101.10 8.86 4.39 4.47 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 76.4 101.00 300 500 100.90 101.10 8.88 4.39 4.47 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.0212 10.02.13] 29.01.20 17.0 | 102.0 = 102.73 = 0.18 254 332 102.50 102.74 6.99 4.37 1.26 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20 17.0 | 102.1 = 102.60 102.50 102.70 7.09 4.37 1.27 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112 13.07.15 01.07.21 47.0 @ 1193 99.75 101001 99.40 101.00 7.90 3.85 311 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 47.0 @ 1194 99.45 351001 99.40 100.99 8.00 3.86 3.10 BBB/Baal/ GaHku
Poccenxb 14 10000 R 7.70. 10.01.12  09.07.15] 29.06.21 47.0 @ 119.3 99.75 652 137 99.40 99.70 791 3.85 3.10 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12 17.02.14, 09.02.17 30.0 @ 65.9 103.75 102.50 105.00 7.63 4.44 2.07 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11) 27.09.17 1.0 73.6 102.00 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350  06.12.11 081211 27.11.18 3.0 87.8 100.01 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.0212 17.08.14/ 09.02.18 36.0 @ 78.1 100.30 | 0.30 100.01 100.60 7.81 3.88 247 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211 11.06.13 05.06.18 21.0 @ 819 99.35 93 464 99.44 99.55 7.38 3.44 1.54 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 150 @ 995 103.65 103.25 104.05 6.91 4.86 1.06 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 @ 995 103.76 103.50 104.03 6.81 4.85 1.06 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 @ 239 100.55 100.40 100.70 6.67 3.57 0.89 BBB/Baal/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.08.12 28.08.13 120 @ 239 100.65 23 000 100.40 100.70 6.56 3.57 0.89 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 8.0 25.9 98.00 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 232 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 22 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 6.1 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 19.0 100.65 BB+//BB- Tenexkom
Pocrenexom-05 2000 R 7.60 30.11.11 30.05.12! 8.7 BB+//BB- Tenexkom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 8.7 100.96 100.81 101.10 6.78 3.95 0.65 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.12.11 03.09.13 241 93.74 87.00 100.49 12.86 1.77 1.03 BB+//BB- Tenekom
Pocrtenexom-09 2000 R 8.100 08.12.11 08.12.11 29 100.00 99.00 101.00 8.35 2.02 0.22 BB+//BB- Tenekom
Poctenexom-10 2000 R 691  2211.11 21.05.13 20.6 99.10 98.00 100.20 9.86 1.74 1.14 BB+//BB- Tenekom
Poctenexom-11 3000 R 11.700  02.11.11 24.07.19 95.7 104.50 195092 104.51 105.49 11.21 2.79 4.35 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 191011 21.10.11) 17.10.12] 1.0 134 100.00 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 134 100.97 100.04 101.90 10.86 2.82 0.93 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 337 99.00 1000 98.95 99.29 11.97 2.7 1.06 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12  07.08.12] 06.08.13 11.0 & 23.1 99.88 99.75 100.00 11.98 5.74 0.69 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14] 22.02.18 30.0 785 98.25 14311 98.25 98.35 9.28 421 2.09 Mertannyprus
Pycan bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 1164 97.60 204 049 97.60 97.90 9.51 4.34 2.79 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 116.7 = 100.75 = 0.15 4271 99.30 100.75 7.95 3.96 3.55 /Baa3/BBB- JHepreTuka
Pyclrugpo-02 10000 R 8.00 241011 18.04.16/ 12.0421 56.0 @ 116.7 = 100.73 1 100.63 100.73 7.96 3.96 3.55 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 12.000  15.09.11 14.06.12 9.2 notpe6. ToB.
PycCraHa-7 5000 R 750  20.09.11 20.09.11 0.3 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 71 100.63 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 27.0 @ 50.7 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 27.0 @ 50.7 100.70 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 120 @ 488 101.10 [/Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 120 @ 488 101.20 [/Baa2/BB+ GaHku
PyctuHanc-60-01 4000 R 715 04.01.12 08.07.13] 04.07.14 220 @342 98.55 12 500 98.50 98.55 8.13 3.66 1.59 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 29.11.11 28.02.12 56 npou3BoACTBO
CarypHHMO2 2000 R 925  20.09.11 20.09.11 0.3 99.75 99.50 100.00 21.89 4.65 0.02 MaLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 3.0 33.3 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 22.8 100.26 99.51 101.00 12.39 6.07 1.52 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 9.3 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11) 18.09.12 0.0 124 100.53 634 277 100.46 100.52 6.94 0.02 BB-/Ba2/BB Ccbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 174 103.72 20 000 103.55 103.99 7.09 4.69 127 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 174 102.12 99.00 105.24 8.31 4.76 1.26 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 6.6 NpoM3BOACTBO
Cubmps-01 2300 R 18.000 17.01.12 17.07.12 10.3 105.28 104.01 106.55 11.54 8.52 0.72 TpaHcnopt
CumeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 380 @ 983 113.30 | 0.15 153 030 112.55 113.40 8.67 5.94 2.35 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14, 10.10.19, 38.0 @ 98.3 113.40 653 502 113.15 113.40 8.64 5.94 2.35 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 139 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012  03.10.13] 13.0 = 25.1 100.25 100.00 100.50 9.71 4.85 0.91 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 357 85.00 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 23.0 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 313 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 31.5 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.03.12 07.03.13 18.1 105.29 3826 102.00 104.47 6.06 4.62 1.34 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 110 355 107.00 50 001 107.10 107.20 6.90 6.87 0.83 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 24.11.16 150 @ 63.3 106.25 8601 106.25 106.70 7.08 5.87 1.07 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.09.11 15.03.16 54.9 100.50 570000 100.30 100.95 7.53 3.80 1.80 BB-/Ba3/BB Tenexkom
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cutponuke BO-1 2000 R 1150 201211 26.06.12, 18.06.13 100 = 215 98.76 97.52 99.99 13.64 5.93 0.67 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012  07.10.13) 130 @ 252 98.50 1.50 1 97.30 98.50 1242 5.44 0.90 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.05.12) 26.11.13, 9.0 26.9 99.38 98.75 100.00 10.29 4.59 0.63 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 211 100.38 100.25 100.50 7.77 4.87 0.23 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 130 314 98.10 23500 98.01 98.25 10.39 4.19 0.93 B/B2/ GaHku
CKb-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 220 @ 343 98.72 97.45 100.00 9.44 4.29 1.56 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13 8.0 19.9 101.40 | 0.36 101.02 101.79 10.67 6.39 0.56 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 225 103.50 | 0.60 1430 102.22 103.49 10.62 6.02 1.52 aBToONpoOM
COPYC KAM2 1500 R 06.10.11 05.04.12 6.9 TOproBnst
CrpKpeaBO1 1000 R 990 280112 01.08.12] 28.07.14 110 | 350 GaHki
CrpKpeaB02 1000 R 990 280112 01.08.12] 28.07.14 110 | 350 GaHKi
CrpTpras02 5000 R 849  13.01.12 13.07.12 102 | 9650 1126 96.50 96.72 1343 | 439 | 072 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 192 | 98.00 97.00 99.00 1043 | 432 | 133 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 52 98.04 0.22 258 97.85 98.04 18.35 6.46 0.36 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 6.0 30.1 97.90 97.40 98.40 15.00 4.97 0.41 B3/ GaHku
CynocTpb-3 1500 R 05.03.12 03.09.12 11.9 99.50 99.01 100.00 0.51 0.97 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 22.0 @ 107.0 = 102.20 200 201 102.05 102.30 8.11 4.56 1.57 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.2 99.10 0.09 98.69 99.50 13.51 5.89 0.57 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725  23.09.11 20.09.13 24.6 101.50 6 065 99.00 101.50 6.55 3.56 1.74 B+// cbipbe
TatTenekom 4 1500 R 825 03.11.11 01.11.12 13.9 95.01 Tenexkom
TardoHnab 5 2000 R 850  21.09.11 21.03.12 6.4 100.05 99.60 100.50 8.57 4.24 0.46 B2/ GaHku
Tardonab 6 2000 R 875 28.02.12 28.02.12] 26.02.13 6.0 17.8 99.45 99.00 99.90 10.23 4.39 0.42 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 3.0 15.3 100.20 2698 99.90 100.20 7.56 4.35 0.26 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @ 279 99.50 0.48 99.00 99.99 10.40 4.76 0.70 B2/ GaHku
TatthoHab 60-02 2000 R 8.75 201011  18.10.12 17.04.14 130 @ 316 98.75 98.00 99.50 10.21 4.42 0.94 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 213 MalLLMHOCTP.
TrK-101 4000 R 850  13.09.11  15.03.12] 11.03.14, 6.0 304 aHepreTuka
TrK-102 5000 R 6.70. 03.01.12  02.07.13] 01.07.14] 220 @ 34.1 98.38 97.50 99.26 7.82 3.40 1.59 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 171 aHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 245 cccl aHepreTMka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 8.7 97.00 JHepreTuka
TrK-5-01 5000 R 875 141011 16.10.13 06.10.17 26.0 @ 739 101.05 2000 101.50 8.30 4.32 1.75 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 724 100.50 500 100.00 100.85 8.13 4.12 172 aHepreTMka
TrK-6MnB-1 2000 R 750 221111 21.02.12 54 97.00 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 8.0 aHepreTMka
TrK-9-01 7000 R 8.100 13.0212 15.08.13 07.08.17 230 @719 100.10 3000 100.00 100.50 8.17 4.04 1.68 aHepreTMka
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 58.0 @ 118.7 99.50 99.00 100.00 8.68 4.21 3.65 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/, 11.06.21 58.0 @ 118.7 99.84 9500 99.40 99.85 8.59 4.20 3.65 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16, 11.06.21 58.0 @ 118.7 99.62 99.40 99.85 8.65 4.20 3.65 BB+// Tenekom
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 1.8 NpoM3BOACTBO
TexHukonb® 3000 R 1.000 07.03.12 07.03.12 59 99.65 99.00 100.30 1.74 0.50 0.48 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 22.8 109.82 | 0.05 62 902 109.76 111.00 14.32 9.13 143 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 24.6 101.43 9545 98.01 102.00 13.83 6.99 151 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13 3.0 26.9 10045 | 0.05 33381 100.45 100.50 14.44 8.19 0.19 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 110 297 99.50 900 99.51 99.75 15.09 7.02 0.79 GaHku
TK®uHaHe BO 1 500 R 1050  28.12.11 25.06.14 33.9 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 33.9 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 25.7 100.80 333700 99.60 101.00 8.60 4.38 1.76 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13] 8.0 25.7 100.50 | 0.10 2541 100.31 100.49 11.24 5.88 0.53 TpaHcnopt
TpaxcKanuran-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 120 @ 549 99.05 98.00 100.10 9.35 4.10 0.88 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 178 103.64 103.38 103.90 6.95 4.57 1.30 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 454 102.60 | 0.25 102.35 102.86 7.94 4.28 243 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 26.6 100.67 | 0.52 99.84 101.50 7.49 3.84 1.86 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.1 100.41 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.3 100.85 29 945 100.80 101.50 7.55 3.93 1.68 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 31.6 101.92 100.85 103.00 7.56 4.04 2.16 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 28.8 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15, 13.05.19 450 @ 933 104.50 100.00 109.00 8.49 9.54 2.94 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 98.0 /Baa1/BBB cbipbe
TpaHcHeTb-03 65000 R 990 28.09.11  25.09.15 18.09.19 49.0 @ 976 109.38 320 000 109.25 109.40 7413 9.03 3.05 /Baa1/BBB cbipbe
TpaHc®unM BO-12 500 R 8.50 29.02.12 27.08.14 36.0 (puHaHCbI
TpaHc®unM BO-13 500 R 850  29.02.12 27.08.14 36.0 (buHaHCbI
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.08.21 60.0 @ 120.9 (buHaHCbI
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 6.6 100.58 127 500 100.05 101.10 7.73 4.31 0.49 aHepreTuka
YBPuP-02 2000 R 950 291011 29.10.12) 01.05.14, 14.0 @ 321 99.50 0.01 128 99.00 99.49 10.20 4.79 0.97 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @ 759 99.60 99.01 100.20 9.80 4.63 1.08 MalLLMHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @784 99.50 99.00 100.00 9.44 4.49 1.68 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  28.02.12 28.02.12 56 meTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 9.2 99.50 98.01 101.00 10.94 5.01 0.66 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 29.6 88.00 BB//BB XAMUS
Ypancu6liK 60-01 2000 R 950  02.12.11 28.02.14 30.0 100.27 25200 99.25 100.20 9.61 2.36 1.14 BB-// (buHaHCbI
Ypancu6K 50-03 3000 R 950 011111 29.10.13 25.9 100.00 | 0.25 62 031 99.25 100.19 9.84 2.37 0.97 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 34.2 99.60 99.20 99.99 9.10 2.13 121 BB-// (puHaHChI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 55 104.40 103.85 104.95 6.49 7.88 0.42 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 43 103.55 | 0.15 103.25 103.85 6.21 7.94 0.33 BB-// (buHaHCbI
Ypancu6Ks 3000 R 8.50 19.01.12 19.01.12 4.3 100.48 100.36 100.60 7.18 4.22 0.33 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 12 100.22 2400 100.01 100.40 7.76 5.00 0.09 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 104 101.95 99.50 104.40 9.50 5.75 0.75 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 220 @ 435 100.90 | 0.55 100.05 101.75 7.46 4.45 1.55 B+/Ba3/ GaHku
OCK EQC-04 6000 R 7.30  06.10.11 06.10.11 0.8 100.30 5001 100.22 100.30 2.68 3.63 0.06 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 25.0 @ 109.7 = 100.35 100.00 100.70 7.06 3.55 1.75 /Baa2/BBB aHepreTMKa
®CK EQC-07 5000 R 750 281011  27.10.15] 16.10.20 50.0 @ 110.7 99.45 99.15 99.75 7.78 3.76 3.27 /Baa2/BBB JHepreTuka

®CK EQC-08 10000 R 745 27.0911  26.09.13) 15.09.20 25.0 @ 109.7 = 100.45 500 001 100.05 100.45 7.01 3.55 1.75 /Baa2/BBB 3HepreTMka




Fixed Income Daily 13.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-09 5000 R 799 281011 241017/ 16.10200 74.0 @ 110.7 = 100.05 99.75 100.35 7.90 3.88 4.49 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 49.0 @ 109.7 = 100.30 50 000 100.25 100.64 7.80 3.85 3.18 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017, 16.1020 74.0 @ 110.7 = 100.05 = 0.05 99.75 100.35 8.12 3.98 4.46 /Baa2/BBB aHepreTMka
®CK EQC-13 10000 R 8.50  03.01.12 22.06.21 119.0 | 102.15 1 102.15 102.49 8.34 4.15 6.24 /Baa2/BBB JHepreTuka
®CK EQC-19 20000 R 795 19.01.12  18.07.18] 06.07.23 83.0 @ 143.8 99.50 200 000 97.00 99.50 8.19 3.98 4.94 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 625 141211 13.06.12] 12.06.13 9.0 213 98.00 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718 251011 27.0412] 22.04.14 8.0 31.8 99.75 99.60 99.90 7.7 1.79 0.57 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 260 @ 31.8 99.55 99.10 100.00 8.38 1.98 1.80 BB/Ba3/B+ GaHku
XK bank-4 3000 R 710 12.10.11 12.10.11 1.0 100.05 26 000 99.60 100.09 6.60 1.77 0.08 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 191011  19.10.11] 17.04.13 1.0 19.4 100.13 3080 100.10 100.15 6.98 2.03 0.10 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775  13.09.11 111212 10.06.14 150 @ 334 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 8.0 44.0 100.55 109 310 100.70 101.00 8.18 2.23 0.57 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 16.0 @ 33.6 99.35 46 500 99.00 99.80 9.10 4.22 1.1 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 160 @ 336 99.40 30000 99.00 99.80 9.05 421 1.1 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 100 @ 339 101.00 10 000 100.90 101.15 7.96 4.57 0.72 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 26.3 99.63 99.26 100.00 8.61 4.13 1.81 B2/ notpeb. ToB.
YTM3 0306 8000 R 800 251011 24.0412 21.0415 8.0 & 439 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50  06.12.11 081211 04.1212 3.0 15.0 101.00 32712 100.61 101.00 11.83 8.15 0.21 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.12.11 04.09.14 36.3 100.00 4893 85.01 104.89 2.98 (buHaHCbI
tOHnKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 140 @ 50.7 98.95 98.00 99.90 8.04 3.53 1.05 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13) 01.09.15 240 @ 483 99.50 50 000 99.25 99.77 7.93 3.76 1.74 BBB+//BBB GaHku
tOraiip-® 05 1500 R 9.50  27.10.11 21.07.16 59.1 104.00 103.50 104.50 8.76 2.28 3.61 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 18.7 TpaHcnopt
OTaitp-® B0-2 1500 R 1250 27.09.11 26.03.13 18.7 104.00 101.01 107.00 10.02 3.00 1.26 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 276 102.50 TpaHcnopt
OTaitp-® B0-4 1500 R 9.000 28.09.11 26.03.14 30.9 99.26 99.01 99.50 9.66 2.26 2.06 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 30.9 99.36 99.01 99.70 9.62 2.26 2.06 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  06.03.12 03.09.13 241 BB/ JHepreTMka

AkyTeKaH02 1200 R 10.30  08.03.12 08.03.12! 59 100.50 99.00 102.00 9.44 51 0.45 BB/ 3HepreTvka




Fixed Income Daily 13.09.11
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 20.12.12 155 90.99 583 90.52 90.99 17.77 2.38 1.01 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.5 | 100.35 99.85 100.85 7.62 3.98 2.81 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 8.2 99.12 97.50 100.75 9.30 3.80 0.60 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.2 101.88 101.00 102.75 6.84 4.04 1.58 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 15 100.30 129 204 100.00 100.30 5.23 2,57 0.12 11BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 14.6 101.18 100.00 102.35 7.63 248 0.66 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 39.7 101.80 101.10 102.50 7.60 2.14 1.56 MyHULMNANbHbI
Kanyx06n-3 1000 R 895 01.12.11 29.11.12 14.8 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 1001 28.09.11 26.06.13 21.8 101.80 99.00 104.60 8.74 245 1.10 BB-// MyHULMNAnbHbI
KanyxO6n-5 2500 R 820 241111 19.05.16 57.0 102.19 145 000 101.70 102.20 7.79 2.00 3.32 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.0 101.52 101.00 102.05 6.82 4.76 0.49 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 458 103.85 101.50 106.20 .77 2.38 1.68 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 22.11.13 26.7 100.80 BB/Ba2/ MyHULMNANbHbI
KOMM 88 06 1000 R 700 04.03.12 03.12.15 514 | 97.10 94.51 99.70 744 359 | 3.01 BB/Ba2/ MYHULVMNATbHbIR
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 3.7 100.05 99.10 101.00 744 3.88 217 BB/Ba2/ MyHULMNANbHbIA
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 14.1 102.85 102.75 102.95 6.69 2.64 0.66 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.3 111.00 109.00 112.99 8.08 5.39 2.53 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 34.8 101.25 100.00 102.50 6.94 3.98 243 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.0 99.71 0.01 15000 99.25 99.55 745 4.02 3.08 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 9.6 101.80 101.30 102.30 5.70 3.94 0.73 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 130.8 | 91.50 2360 91.00 92.00 8.08 4.38 6.82 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.1 97.67 0.07 97.20 98.14 7.81 4.1 4.36 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 32 100.60 = 0.09 1 100.60 101.30 5.72 3.99 0.25 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 24.0 103.01 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.03.12 05.09.12 12.0 101.38 100.65 102.10 6.12 3.94 0.91 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.2 97.65 97.30 98.00 7.84 413 3.83 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 21.0 114.43 113.82 115.04 6.27 3.27 147 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 14.000 08.12.11 08.06.14 33.3 115.74 2305 115.40 115.74 6.78 3.02 2.22 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000 10.12.11 10.12.13 273 118.75 1000 118.55 119.65 6.15 3.15 1.86 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 87.6 107.00 104.01 110.00 7.76 2.06 5.06 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.000 19.10.11 16.04.14 31.6 99.99 3098 99.30 99.99 8.16 3.99 215 /B1/oTo3BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00 13.12.11 11.06.13 213 | 101.22 101.10 101.35 7.98 443 1.00 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.2 103.62 103.00 104.25 6.59 8.09 0.29 /B1/oTo3BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 1.3 100.20 = 0.09 14 548 100.20 101.00 5.75 3.83 0.10 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 144 | 100.58 100.15 101.00 7.04 3.94 0.62 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 6200 09.11.11 09.11.11 19 100.25 10 000 100.25 100.37 4.68 1.54 0.15 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11.900  19.10.11 18.01.12 4.3 102.80 22 056 102.80 102.90 3.87 2.89 0.33 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 18.7 109.35 10 108.90 109.30 5.74 2.74 1.33 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 134 105.75 2887 089 105.50 106.00 5.98 2.66 0.98 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 358 | 113.85 21570 112.90 114.05 6.84 526 | 241 BBB/Baa1/BBB ' roc. Gymaru
003 25070 44947 R 10.00  28.09.11 28.09.11 05 602 449 100.30 BBB/Baa1/BBB ' roc. Gymaru
003 25071 80000 R 8.100 30.11.11 26.11.14 39.0 104.30 = 0.36 7008 594 103.80 104.81 6.69 3.87 2.66 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 16.6 101.55 501 101.45 101.55 6.03 3.51 124 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 10.8 101.20 = 0.02 19471 101.05 101.20 5.51 3.38 0.83 BBB/Baa1/BBB |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.7 99.28 6981817 99.11 99.45 7.22 3.46 3.18 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.09.11 13.03.14 30.4 101.13 172 001 101.07 101.13 6.71 4.60 2.10 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.0 100.02 62 504 100.00 100.15 7.48 3.66 3.51 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 171 101.00 500 100.95 101.01 6.03 3.31 1.28 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 453 99.70 0.85 12561 697 99.65 99.75 7.21 3.64 3.06 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 139 100.15 200 100.10 100.50 5.84 5.99 1.03 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 101 100.65 59 100.35 100.65 5.40 151 0.77 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 22.5 1607 134 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 39.7 113.02 4308 968 112.90 113.15 6.89 247 2.58 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.6 97.95 100 000 97.90 98.00 7.54 3.51 3.91 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.2 98.40 260 088 98.39 98.47 7.97 3.80 4.70 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 116.7 = 98.25 0.25 197 97.25 98.00 8.02 4.15 6.24 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.1 98.50 165501 98.50 98.65 7.87 4.04 4.35 roc. Gymaru
003 46002 46 500 R 8.000 08.02.12 08.08.12 11.0 101.65 200 000 101.55 101.75 5.47 3.92 0.62 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.8 96.13 170 000 94.93 97.34 7.90 3.63 5.04 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.11.11 03.08.16 59.6 96.62 2261480 96.25 97.00 7.61 1.81 3.53 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 1242 = 93.65 14847 589 93.00 94.30 8.10 2.13 6.24 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 91.5 75.00 3099 000 74.00 76.00 8.31 4.30 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2971 88.12 8401 487 87.00 89.25 8.19 4.05 10.34 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.1 88.50 1 88.00 88.50 7.98 3.38 4.95 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 39.1 101.75 101.50 102.00 7.28 4.31 2.05 MyHULMNANbHbI
CamapO6n 35007 12200 R 749 071211 30.11.16 63.5 99.20 60 035 99.20 99.60 7.99 1.88 2.79 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 9.4 100.35 50012 100.40 100.80 6.67 1.73 0.70 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 27.6 102.50 102.30 102.70 6.68 2.26 0.84 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 111111 10.05.13 20.2 112.05 75030 110.70 114.00 743 3.34 1.39 /Ba1/BB+ MyHULMNANbHbIA
CankT-TeTepbypr-01 10000 R 776 241111 19.11.15 51.0 | 101.00 100.00 102.00 7.61 3.83 3.33 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.2 100.20 12 100.20 101.35 7.92 1.98 0.74 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 35 100.28 74 000 100.00 100.38 6.04 3.50 0.27 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.4 100.60 = 0.20 100.40 100.80 6.41 3.49 0.84 1/BB- MyHULaNanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 26.9 104.20 102.00 106.40 8.42 3.14 1.04 1/BB- MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.12 15.07.12 10.2 101.40 100.90 101.90 6.75 4.18 0.77 /Bat/ MyHULMNANbHbI
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.2 102.36 102.11 102.60 7.92 4.28 2.76 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 23.11.11 25.08.13 23.8 100.72 99.00 102.45 7.90 2.03 1.31 MyHULMNANbHbI
Yysawwms-06 1000 R 724 18.10.11 17.04.12 7.3 100.95 100.70 101.20 5.72 1.79 0.55 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16.  06.12.11 04.06.13 21.0 100.74 99.00 102.49 8.60 2.27 112 /Ba2/ MyHULMNAnbHbI
Yysawms-08 1000 R 8.000 14.09.11 15.06.14 33.6 MyHULMNANbHbIA
Akyt-07 06 2500 R 780 20.10.11 17.04.14 31.6 101.18 101.01 101.35 7.36 1.92 173 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  22.09.11 19.09.13 24.6 103.75 103.00 104.50 7.02 2.34 1.19 BB//BB- MyHULMNanbHbI

AxyT-35003 2500 R 7.95 201111 20.05.16! 571 | 101.60 101.00 102.20 7.60 1.97 3.20 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 13.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pyGneBbix o6nurauunmn
fara MecsiueB ao Toprossii p s %
Kynow, Diop, Peitunr
Bbinyck 06bem, MIH Lleda | Wam. o0bbem, wr CekTop
% KynoHa = odepThl = noraw | odpT  noraw (ocH.+PTIC) nokynka | npopaka = ocpT | noraw | Tekyw = €T FImis
FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
ApO6n-09 3000 R 825 17.11.11 16.05.13 204 10148 100.00 102.95 7.20 2.03 1.25 BB-// MyHULMNanbHbIi
100.80 100.50 101.10 7.56 1.98 1.98 BB-// 7

Ap06n-34010 3000 R 8.00 18.10.11 15.04.14 315




Fixed Income Daily 13.09.11
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 03.12.12 149 | 105.36 5.64 4.86 1.12 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 96 | 102.38 5.06 4.00 0.75 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 217 | 106.44 541 434 1.62 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 428 | 10347 6.87 3.87 2.93 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 50 | 663 | 98.76 11.56 437 0.42 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 735 | 100.82 7.70 3.90 4.58 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1172 | 97.56 7.18 3.97 6.48 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.03.12 11.03.15 425 | 103.58 8.67 A7 2.92 BI/B+ cbipbe
Alrosa-14 500 § 888 17.11.11 17.11.14 387 | 11142 4.95 3.98 2.72 BB-/Ba3/BB- cblpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.3 | 106.64 6.76 3.63 6.42 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 714 | 99.86 11.74 5.26 413 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 203 | 102.99 543 3.56 1.53 BBB-/Ba2/ GaHkm
BoM-15 300 § 750  25.11.11 25.11.15 512 = 97.16 8.31 3.86 3.45 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.03.12 11.03.1¢ 425 | 102,02 6.05 3.28 3.08 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 68.9 = 97.00 7.46 351 4.50 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 205 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 37.1 | 10759 4.67 343 2.65 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 125 | 101.62 6.22 3.88 0.94 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 806 | 96.72 7.38 349 5.10 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 19.7 | 105.34 5.38 4.21 1.46 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 50.7 | 105.37 6.74 3.92 342 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 805 | 111.01 7.36 4.28 4.81 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 154 | 101.94 2.92 447 1.18 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 143 | 100.25 267 144 1.14 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 17.9 | 109.71 2.83 439 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 26.0 | 105.57 3.76 6.23 1.93 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 226 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 19.2 | 106.89 2.85 344 1.46 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 229 | 10841 2.88 3.46 1.76 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 299 | 103.46 3.50 4.86 2.28 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 351 | 11161 3.95 3.72 2.57 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 382 | 10443 3.80 5.14 2.80 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 453 | 105.96 4.07 5.54 3.34 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 414 | 11249 1.93 7.22 2.96 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.3 | 103.80 410 245 3.73 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 63.3 | 108.60 4.34 2.86 438 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.12 22.03.17 67.3 | 102.81 4.49 5.00 4.75 BBB/Baa1/BBB |cblpbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 748 | 104.15 4.59 522 5.05 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 782 | 108.52 4.95 6.09 517 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 8.15  11.10.11 11.04.18 80.1 | 117.95 4.92 345 5.07 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 7.0 | 927 @ 12571 368 0.69 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.1 | 110.38 3.70 3.26 2.93 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 127.6 | 108.15 548 3.01 7.66 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 320 | 2755  127.04 3.40 2.39 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 315.7 | 11061 6.44 329 | 1218 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 218 | 106.62 4.07 3.72 1.65 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 39.7 | 103.22 5.16 3.03 2.89 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 491 | 103.25 5.59 3.15 342 /Baa3/BB+ GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 56.7 /Baa3/BB+ GaHku
Gazstream-13 647 § 563 220112 22.07.13 226 | 103.29 3.77 272 1.75 BBB/Baa1/BBB |cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 306 | 100.30 6.87 349 2.20 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 174 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 582 = 98.14 8.22 3.95 3.85 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 16 | 10273 -10.39 | 450 0.14 CCC/ID XuMus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 50.6 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 383 | 107.64 3.77 2.96 2.80 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 69.8 | 107.57 4.83 2.95 474 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.2 | 109.76 5.73 3.30 6.07 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1115 | 102.16 5.82 3.00 6.83 cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 130.7 | 105.14 6.00 3.16 7.57 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.03.12 10.03.16 54.7 | 9755 11.08 5.32 3.50 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 59.1 97.13 721 3.35 4.05 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 1.0 BBB/Baa1/BBB  MyHMUMNamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 622 | 101.51 4.67 4.99 4.33 BBB/Baa1/BBB | MyHMLMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 46 | 101.52 3.90 3.94 0.37 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221211 22.06.20 106.9 | 109.29 6.61 3.95 6.36 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 74 | 102.36 -2.38 391 0.44 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.1 B+/Ba3/ Xumus
NMTP-12 300 § 700 171111 17.05.12 83 | 101.40 4.86 345 0.65 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 154 | 104.46 5.53 443 147 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 257 | 99.25 6.88 328 1.89 BB/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 50.0 | 102.29 8.08 428 3.30 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 1.0 | 622 | 100.00 9.57 4.88 0.10 BB/Ba3/ GaHkm
Novatek-16 600 § 533 03.02.12 03.02.16 535 | 102.36 472 2.60 387 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1144 | 104.25 6.00 317 6.94 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 13 100.18 6.84 4.37 0.10 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 85 101.75 6.98 4.73 0.65 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 224 | 107.96 6.11 4.98 1.65 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 319 | 9712 7.43 3.17 2.31 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 451 | 11337 | 0.05 8.46 5.62 2.90 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 58.7 | 108.78 8.96 5.17 3.67 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 778 | 107.81 031 11.79 5.80 4.27 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 7.50 221111 22.05.12 8.4 101.24 5.63 3.70 0.66 /B1/B+ Cbipbe




Fixed Income Daily 13.09.11
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm
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Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.1 = 93.53 12.90 5.88 3.33 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 189 | 9970 | 0.01 13.21 6.52 1.29 B/B3/B GaHKu
Rosbank-12 130 § 9.00 01.01.12 01.07.12 9.8 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26]  30.04.12 30.04.12 77 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 204 | 105.82 3.57 3.39 1.55 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 18.7 | 100.58 7.09 3.73 1.38 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 285 | 106.44 4.20 3.35 213 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 334 | 11193 434 4.02 241 BBB/Baa1/ GaHKu
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 00 | 612 | 99.99 7.30 348 0.02 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 549 | 102.38 8.06 425 3.54 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.1 | 106.39 4.99 2.96 4.68 BBB/Baa1/ GaHKm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 81.7 | 11424 5.21 3.39 5.22 BBB/Baa1/ GaHkm
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 1184 | 98.28 6.24 3.05 714 BBB/Baat/ GaHku
RusHydro-1& 2000C R 788 28.10.11 28.10.1€ 50.2 | 100.02 8.01 3.95 324 /Baa3/BBB- JHepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 442 | 102.83 2.80 1.76 3.35 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 836 | 142.88 3.84 3.85 5.18 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 7.85  10.03.12 10.03.18 79.0 | 104.49 6.98 3.76 5.06 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.1 | 105.34 425 237 6.89 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2043 | 177.87 5.56 3.58 9.08 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2258 | 119.14 37971731 4.15 3.15 5.37 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 51.9 = 9647 9.90 4.60 3.38 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.11 01.12.16 63.6 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 67.7 | 105.22 4.66 273 4.64 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 237.8 | 101.14 7.52 3.70 9.82 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 241 100.81 1.22 2.94 0.17 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 204 | 107.05 | 0.06 217 3.03 1.57 BBB/Baat/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 220 | 107.32 | 0.01 230 3.01 1.70 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 386 | 100.71 | 0.04 3.23 348 2.92 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 465 | 105.86 383 2.60 341 BBB/Baa1/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 735 | 10273 4.87 263 5.00 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 118.8 | 98.74 5.87 2.90 7.28 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 229 | 108.38 5.02 4.50 1.7 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 31.7 | 109.34 5.35 423 225 BB-/Ba2/BB chlpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.3 = 98.28 6.67 3.18 4.10 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 745 | 9841 7.02 3.40 4.81 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 474 | 107.61 5.50 3.58 3.34 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 746 | 98.54 5.66 2.73 5.04 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 31.7 | 96.98 12.89 5.93 2.09 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 776 98.32 8.09 3.94 4.89 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 125 | 102.08 4.03 3.00 0.96 = BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.09.11 13.03.13 18.3 | 106.22 323 3.53 1.38 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 413 | 106.8¢ 4.05 2.92 3.04 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 59.0 | 111.82 474 3.35 406 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.2 | 107.22 5.11 3.09 450 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.11 13.03.18 791 | 113.95 5.31 3.46 500 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.2 | 110.76 5.62 3.27 6.32 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 712 B1/ GaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 9.6 103.02 ' 0.00 222 2.96 0.77 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 96 | 101.67 3.22 2.65 0.77 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 232 | 109.26 267 3.52 1.78 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.12 05.03.14 30.2 | 105.34 341 2.69 231 /Baa1/BBB chipbe
Transneft-18 1050 § 870/ 07.02.12 07.08.18 84.0 | 124.46 4.53 3.50 5.36 /Baa1/BBB Cbipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 36 | 10250  0.25 351 5.85 0.30 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 22 | 10049 5.22 8.26 0.17 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 21.0 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 540 | 100.16 367 3.74 4.01 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 754 | 101.85 5.10 268 5.13 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.4 | 108.34 5.69 3.18 6.59 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 172.8 | 103.06 6.47 3.30 8.92 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 13 | 100.64 2.51 4.16 0.11 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 19.9 | 105.62 475 3.96 148 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 340 | 10015 | 0.14 421 1.06 258 [Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.2 | 105.02 6.97 3.93 3.79 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 535 | 99.09 6.73 3.28 3.73 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 66.6 | 95.88 717 4.38 4.48 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 80.7 | 107.50 7.66 4.24 4.84 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1144 | 96.73 8.25 4.00 6.47 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1274 | 94.16 8.34 5.36 6.93 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 70.5 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 493 | 97.89 6.80 317 342 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 1.0 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 138 | 103.77 3.19 3.18 1.07 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 14.8 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 235 | 101.70 3.06 393 1.86 BBB/Baa1/BBB  |GaHku
VTB-15 750§ 782 04.02.12 04.02.15 414 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.12 04.03.15 423 | 104.40 5.07 3.10 3.10 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 539 | 100.80 4.00 422 3.96 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 21.0 | 817 | 105.15 3.73 327 1.59 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 785 | 100.71 6.18 3.14 5.22 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1106 | 99.97 6.56 3.28 6.59 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 46.0 | 289.8  102.46 5.52 3.05 3.32 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 § 513/  27.05.12 27.05.16 573 | 99.76 5.11 5.14 4.14 BBB//BBB (hMHaHCbI
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