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PyGneBble BbIMyCcKun CTPATETUA
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YTM, % 3HaY. 3apAeH. 3aMec. YTD  BHELUHWUU PbIHOK
00346020 8.2 17 30 26 . .
r " 66 6 o4 0 J0CTaTO4HO HeyaauHbIN ayKLMOH MO pasMeLLieHIo roCyAapCTBeHHbIX obnamraumi Mrtanum cnocobct-
asnpow- : @4) ©5) " BoBan ycuneHMio HeraTMBHbIX HACTPOEHUI Ha PbIHKE, MHBECTOPBI OXMAAIOT 3asBEHA OT MUHUCTPOB
Bbimnen kom-6/7 8.6 (1) 15 durHaHcoB EC n CLLIA, BcTpedatowmxcs 16—17 ceHTA0PS B BPOUNABE.  ..oovevvvivieeiiiicieeei crp. 2
BHYTPEHHUW PbIHOK
CbipbeBble pbIHKU
U3menenne, % OObABNEHHbIN BYepa OpUeHTUP No goxodHoctn (8,0-8,1 %,) K cerogHsilHeMy gopasmetleHnio OP3
sHav. sapen. samec.  vTD 26205 npepnonaran npemuio B pasmepe 8 6.M. Mo BepxHeW rpanuLe K 3aKpbITWiO NOHeAenbH1Ka, 1
3onoro, Slymums TI0 o 0 291 1O UTOram BYepallHero Hs Bymara oxumaaemo nofelleBena, 3aBeplunB Cceccuio Ha yposHe 8,1%.
’ ' ' : : Mbl nonaraem, 410 CeroaHsiLiHee pasMelleHue NporaeT bnmxe K BepXHen rpaHule 0bbsBAeHHOro
Urals,$/6app. 113.7 0.4) 6.3 234 Ja = n T Lo ] T TR CTp 2
S&P Metannbl, uHg. 1808.9 0.2) (1.0 9.2)
JleHe>XXHbIN PbIHOK
UsmeHenne YpoBEHb NMMKBUAHOCTM BbIPOC, MEXIY TeM psf NMPU3HAKOB CBUAETENbCTBYET O ee HecTabuIIbHOCTU:
ctaBkM MBK nowwnu Beepx, a cnpoc 0aHkoB Ha blofeTHble cpeacTBa MmHMUHA 3HA4YNTENIbHO NPEBbI-
RUB mnpa. awad. 3apen. 3sawmec.  YTD  cpn npepgnoxeHue. CerofHs KOMMaHWM HayYHYT eXeMecadHble MnaTtexu, Y4To AOMKHO MpUBeCcTU K
REPO in CBR 04 00 (0.1) 168383  CHMXXEHWIO IMKBUOHOCTU M MOBbILLEHMIO CTaBOK MIBK. ... cp. 3
Corr Accounts 607.6 15.2 (20.6)  (387.1)
Deposits in CBR 2838 (10.7) @4.4)  (349.4)
NDF 1Y, % 5.27 @ (55) % PXKJ, (BBB/BAA1 /BBB)
MOSPrime O/N, % 413 24 30 238 .
i - KomnaHus onybnvkoBana BecbMa LoCTonHble pe3ynbTatel no MCPO 3a 2010 r. Bblpyyka Bo3pocna
Wsmenenne, % Ha 18,5%, EBITDA - Ha 30% 6naropaps Mepam Mo NoBbIeHWIO 3PdeKTUBHOCTU. HYrcTas nprbbinb
USDRUB 30.23 0.3) 39 (10) Bblpocna Ha 71%.Cpean obnuraumit 3acnyXmBaioT BHUMaHWs pydnesble OOHAbI C NAABAOLLMMU Ky-
MOHaMW 1 eBPOOOHAbI, HOMUHUPOBAHHbIE B PYHTAX CTEPAMHIOB.  .vveeeieieieeciiee e crp. 4
NHpekcbl
6.n. 3HayY. 3afeH. 3amec. YTD
Russia 30 - UST 10 218.0 @) 6 65  Byepa coBeT AMpPeKTOpPOB HopubCckoro Hukens ogobpun NpoBeaeHne Bbikyna akumin no ueHe 306
EMBI + Spread 385.5 (3.4) 12.0 9.9  Aomnn./akumna. O6bem NporpaMMbl MOXET 0OCTUYb 4,5 MApa fonn. Takum 0bpa3oM, CyMMapHbie 3a-
TpaTbl Ha BbIKYM akKLUWA B TEKYLIEM FOfy MOTYT COCTaBMTb 9 MNP AONI., YTO YPeBaTo yBen4yeHnem
4MCTOro fosra KOMMNaHum, Ho, 6e3ycIoBHO, He YrpoXaeT YCTOMYMBOCTI KpeauTHoOro npoduns. Obnu-
NHpnkaTmnBHbIE cnpepbl raunu MK HenpusnekaTtesibHbl.
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

HeraTuBHble HacTPOEHUs AOMWHUPYIOT. AYKUMOH MO pa3MeLlleHNio UTANbFHCKMX FOCYAapCTBEHHbIX 0DAMraumn npoLuen
[OCTaTOMHO HeydayHo — cnpoc Obifl HM3KMM, MOBbIWEHWE JOXOAHOCTM NPOAOXMIoCk. OgHoBpemeHHo CDS UTanumn goctmrnm
PEKOPAHBIX YPOBHEW Ha thoHe 000APSIOLLMX 3aSBIEHNI BMAcTel O BOCCTAHOBMIEHNN DIOAXKETHOM AUCUMMIIVHBI — MOKa CODbITUS
HaNnoMMHAaOT pPa3BUTUE TPeYyeckoro [ONroBoro Kpwsmca. CHyxm OTHOCUTENbHO MeperoBopoB ¢ KutaeM O npsaMoM
pedrHaHCMpPOBaHUM [oMra, ckopee BCero, He Goree 4eM CNyxu, YTO MOATBEPXAAETCS OTCYTCTBMEM CMPOCa Ha aykKUMoHe r
KECTKUMU 3asIBNEHNSAMIN KUTAMCKOrO NpeMbepa 0 HeobXoAMMOCTU cokpalleHns geduumta B CLUA 1 ctpaHax EC ans nonyyeHus
KNTaNCKUX NHBECTULIMI. HOBble pelleHnst OXMIAETCA Mo UTOoraM HaMevyeHHOro Ha 16—17 ceHTabps cosellaHns KomuTeTa no
uHaHcoBom ctabunbHoctn EC (Ecofin), Kk KoTopoMy NpucoeanHUTCS MUHUCTP durHaHcos CLUIA, 4To camo no cebe focTaToHHO
penkoe cobbiTne. Ckopee Bcero, Ha BCTpede OyayT obCyXAaTbCs BO3MOXHblEe Mepbl MO pa3pelleHuto AONroBOM CUTyauMn B
eBpPO30He, a TakxXe COrflacoBaHHble [eNCTBUS MO MOAAEPXKKEe MeXAyHapoOHOW OaHKOBCKOM CUCTEMbl B CJlydae
PECTPYKTYypU3aLMmn AONTOB OAHOW UM HECKONbKMX NPobnemMHbIX cTpaH. XoTsa pelweHus Moody’s no perTuHramM gpaHLy3ckM
DaHKOB OKasanmMcb Msrye, 4eM OXWAanocb, Oonbloe KOnM4ecTBo obnuraumn npobrnemMHbIX CTpaH Ha 6anaHcax 6aHKoB
OpaHumm dyaet ocTaBaTbCa ALCTabUNM3UPYIOWNM (DakTOpoM. MOXHO OXMAATb 3asBNEHUA, HanpPaBNeHHbIX Ha YCNoKoeHWe
PbIHKOB, HO, CKOpee BCero, KOHKPETHbIe LarM npaBUTenbCTB NOTPebyoT HeKOTOporo BpemeHu. CpoyHble Mepbl Mo nofaepskKe
CTabunnbHOCTK B BvxKanwme oHK 1 Hefenwn dyayT npuHnMaTbes GPC m ELLB.

EBpOGOHAbI OTKPOIOTCA Ha BYEpALLUHUX YPOBHSAX. Buyepa cnpen MHOAMKATUBHOIO CyBepeHHOro Bbinycka Russia’30 k 10UST
HeCKoNbKo cy3uncs — Ha 3 6.n. go 217 6.n., a UueHa poccninckon Bymarn octanacb npakTM4eckn 6e3 M3IMeHeHWn Ha ypoBHe
119,14% ot HomMnHana. OcTanbHble cyBepeHHble DoHABI Nofeweseny Ha 5—13 6.1. B KOPNopaTMBHOM CErMeHTe AMHAMMKA LieH
Oblna ckopee HeraTuBHOW. KopoTkme Oymarn Fa3npoma nofeLleBeny He3HauUTeNbHO, a AfIVHHbIE yranu B LeHe B CpeflHeM Ha
50-70 6.n. KoTMpoBKM espoobnvraumin EBpasa Npomonkunm cHkeHve, yrnas B cpeaHeM Ha 30 6.n. O6nvraumm JIYKOWSa
HOBAT3Ka Takxe nocTpaganu oT pacnpoaax, notepss B LeHe 40—60 6.n. B 6aHKOBCKOM cekTope akTUBHO Npofasanv dymarm
TKC 1 Pycckoro CraHaapta (1,5 n.n. 1 0,6 n.n. cooTBeTCTBEHHO): LieHbl eBpoboHa0B Anbda-baHka ynanu Byepa B cpeaHeM Ha
50 6.n., baHka MockBbl — Ha 30 6.n. nunHHble BbiNyckn Poccenbxo3baHka nogeluesenn Ha 15-25 6.n., CoepbaHka — Ha 25—
30 6.n., BTb — Ha 25 6.1. B T0 e BpeMs oTAesbHble NMOKYNKKM Obinv oTMeYeHbl B Oymarax MpomMcesizbbaHka. CerofHs yTpom Ha
PbIHKax NpecbnagaloT HeMTpanbHble HACTPOEHNS. Mbl OXMAAEM OTKPBITUS €eBPODOHAOB Ha BYEPALLHMX YPOBHSIX.

AHTOH Tabax, tabakhav@uralsib.ru

BHYTpPEHHMM PbIHOK

[lake Hanvuve NpPeMuUM He TFapaHTUPYeT yCnexX CerofHsiIllHero aykumoHa. Buepa MuHbUH 0ObSBUN OpPUEHTUP MO
noxoaHoctn OM3 26205, fopasmMelleHe KOTOPbIX COCTOUTCA cerofHs. [ManasoH okasancs Ha 5 6.n. wupe (8,0-8,1%), yem
Mbl npegnonarani (8,0—-8,05%). Ha BYepallHnX Toprax bymara oxmnaaemo nogeliesena, NnogHaBLINCD K 3aBEPLUEHMIO CECCUN B
poxogHoct 1o 8,1% ¢ 8,02% [OHem paHee. TaknM 00Opa3oM, pasMelleHve CerofHs MpoVAeT, cKopee BCero, no BepXHeW
rpaHuMuUe AmManasoHa, OfHaKo W 3TO, Ha Hal B3rnsg, COBCEM HE rapaHTMpYyeT ero ycnexa. HecMoTpsa Ha popManbHbIn NpUTOK
TIVKBUOHOCTY B CUCTEMY, HAaCTPOEHWNS OCTAlOTCS BECbMa HaMPAXXEHHbIMU: CTaBKM LEHEXHOr0 pblHKa NPOAOMKAT pacTu, a Cnpoc
Ha AEeno3nTHbIX aykumoHax MuHbUHa ObeT pekophbl, 3acTaBnfs WHBECTOPOB 3aHWMMAaTb MO BeCbMa BbICOKUM CTaBKaM
(nogpobHee 06 3ToM CM. B pasfene «[leHexHbI pbiHoK»). OctanbHble OM3 Buepa noTaHynmcs 3a OM3 26205, Takxe
3aKpbIBLUNCH B MUHYCE, @ BOT B KOPMOPATUBHOM CEMMEHTE eANHOM AMHAMUKW He CTIOXKMAOCh — TaM MO-MPeXHeMY COBepLLAloTCA
COenKN NLIb B orpaHuyeHHoM Habope Bymar. CerofHs HauMHaeTCs nepuom, ynnaTthl HAIOroOB, Tak YTO JaBfeHWe Ha KOTUPOBKM
OOMKHO COXPaHUTLCA.

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru
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JEHEXXHbIN PbIHOK

JInkBngHoCTb HecTabunbHa

Obwmn obbem cpeacts HaHkoB Ha cyetax B LB PO Buepa yBenmumncs u npeebicun 900 mnpg py6. Mpu 3TOM OCTaTKM Ha
KopcyeTax KpefuTHbIX ydpexaeHni B banke Poccnm ysenmumnmce Ha 77,4 mnpg py©6. no 685,0 mnpg py6., a 0eno3mTbl 0aHKoB
B LIb cokpatunuch Ha 66,8 mnpa py6. o 217,0 mnpa py6. Mexay Tem psf NPU3HAKOB CBUAETENbCTBYET O HECTabMNbHOCTU
OaHkoBCcKOW NMKBNAHOCTU. CTaBkM MBK BbIpoCv: MHAMKATMBHasA CTaBKa Mo OAHOAHEBHbLIM Kpeautam MosPrime npubasuna 24
0.M1. 1 npeogonena YeTblpexnpoLUeHTHbIN pybex, coctaBmB 4,13%. Poct apyrux ctaBok MosPrime coctasun 5—-13 6.n. Byepa
MuHbUH npeanoxunn 6aHkam 20 mMnpg py6. DI0AXKeTHbIX CPeCcTB AN pa3MelleHus Ha Aeno3ntax. Cnpoc co CTOPOHbI DaHKOB
npeBblcUN NpennoxeHne Gonee Yem B NaTb pa3. CTaBka Npu pasMeLLeHnn goctnrna 6,17 % — pekopaHO BbICOKMI NoKasaTteslb C
nioHst 2010 r. O6bem onepaunii peno ¢ LIb coctaBun 385 MiH pyb., Npy 3TOM OfHOLHEBHas CTaBKa paBHsnack 5,5%. CerogHs
20 mnpg py6. noctynuT Ha BaHKOBCKME AeMno3uThl, B TO Xe BPeMsi KOMMNaHWAM MPUAETCS BbINAATUTbL CTPaXoBble B3HOCHI. Mbl
0XMAaeM COKpaLLeHmsa NMMKBUAHOCTU 1, COOTBETCTBEHHO, pOocTa cTaBok MbBK.

CoBOKyMNHble cpeacTBa 6aHKoB B LIB PD, mnpp, finoHcKasa neHa pekopaHoO aoporas,
py6., u ogHOopgHeBHas ctaBka MosPrime, % Kypc neHa/eBpo
CpencrBa 6aHkos B LIb P®, Mnpa.py6. (nes.Luk.) 124 -
OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
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Kypc pybns Buepa M3MeHWUNCS He3HauuTenbHO. OTHOCUTENbHO [offapa OH YKPEenuica Ha 4 Komnewky, 3akpbiBLUMCh Ha YpOBHE
30,24 py6./ponn. Ha MMBB, opHako Mo OTHOLWeEHWIO K eBpo nofeluesen Ha 10 koneek fo 41,34 py6./eBpo. CTOMMOCTb
OuBanoTHOM KOpP3UWHbI Nprbasmna 2 konenku ao 35,23 py6. Jonnap Ha rnobanbHOM pbiHKe CErofiHs [LOPOXKAET, ero MHAEKC BbIPOC
Ha 0,5%, eBpO e Mpocen Ha pPacTyLUMX OMaceHMsAX B CBA3M C BO3MOXHbIM AedontoM peumn. CerogHs eBponenckas BamoTa
notepsana 0,3% NpOTMB aMepuKaHCKOW W TopryeTcs NpnbnusnTensHo Ha oTMeTke 1,363 gonn./eBpo. TakXke eBpo Mopellesen
NPOTVB MeHbI, ero Kypc cHm3mnca o 104,8 neHbl/eBpo. LieHbl Ha HedTb Ha BYEPALLHMX TOprax ABUranncb PasHOHanNpPaBieHHO:
OKTAOpbCKMe thblodepchbl Ha WTI Bbipocnn Ha 2,3%, a KOTUPOBKM Brent ynann Ha 1%. CerognsiluHet HedTaHble LeHbl UayT BHU3,
YTO HEraTMBHO CKAXETCs Ha pybne, KOTOpbIN, MO HaLLWM oLeHKaMm, nofetueseet oo 30,3-30,4 pyb./nonn.

Kypc py6./nonn. Kypc eBpo oTHocuTenbHo gonnapa CLUA
1 ueHa 6appensi HedpTn Brent, ponn. v py6ns

e [lON1 1. CLUA/EBPO (N€EB. LUIK.)

130 - s L|eHa HETY Brent, gonn./Gapp.(nes. wk.) 27,0 147 _ 104
Kypc nonnapa CLLA, py6./gonn. (npas. wk.) Py6./epo (npas. wk.)
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Hatanbsa MaviopoBa, mayorovang@uralsib.ru
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HOBOCTU SMUTEHTOB

P)X[ (BBB/Baa1/BBB)

Xopolas, HO 3ano3ganas oT4eTHoCcTb no MICPO 3a 2010r.

Bbipy4ka pacreT, fonroBas Harpy3ka 6513Ka K KoHcepBaTUBHBIM YPOBHSIM. Buepa PXX/I onybnvkosana otyet no MCPO 3a 2010,
KOTOPbIN MOATBEPANI YCTONHNBOE (hHAHCOBOE MOMOXEHWNE POCCUINCKON TPAHCMIOPTHOM MOHOMONMN, a TakxKe ee CNoCOBHOCTb MOBbILLATL
3(PPEKTVUBHOCTL MPU HEMPOCTbIX BHELLHWX YCIIOBUSAX. BbIpy4dka KOMMaHWW B OTHETHOM nepuoge yBenudmnacs Ha 18,5% rog k rogy fo 1,3
TPAH pyb., YTO B CTano Mmpexae BCero CNeAcTsveM pocta 0ObeMOB rpy30Bbix MepeBo3ok (+21%), Ha koTopble npuxoamtcs 75%
COBOKYMHOW BbIPYHKM KOMMaHWM. OnepaupmoHHble pacxombl BO3POCM TOMbKO Ha 12%, YTO NMO3BOMMIIO KOMMaHWUKM yBenuaunTs EBITDA (ao
y4eTa rocyaapcTBeHHbIX cybcuamin) Ha 59%. B utore peHTabenbHocTb no EBITDA nosbicunach ¢ 20,3% no 27,1% rog k rogy (6e3
cybemanin) n ¢ 30,4% [0 33,3% (c cybevamamn). Ymctas nprbbinb Belpocna Ha 71,7 % no 208 mrpg pyo.

[onroBasi Harpyska CHMXaeTcs 3a c4eT orpaHuyeHus uHBectuumn. CosokynHbi gonr PXI 3a 2010 r. cokpatmncs Ha
20,6% po 358 mnpa pyod., 4TO B YCNOBMSIX POCTa [OXOAOB OT OMNEPaLMOHHOM OeATenbHOCTA MO3BOAMMIO KOMMAHWUM CHU3UTb
JLONTOBYIO Harpy3Kky [0 BeCbMa HEeBbICOKOro ypoBHs 0,8. ECIM yunTbiBaTh MacllTabHble MeHCMOHHbIe 0bsi3aTenbcTBa PX/ nepen
paboTHWKamMK, TO oTHoLeHMe Yucteii Jonr/EBITDA coctaBuno ©Obl 1,0, 4To Takke ONnM3KO K KOHCEPBATUBHLIM YPOBHSIM.
KanuTanbHble 3aTpaThbl KOMMaHUKM B OTYETHOM MNeprofe Bbipociivi Ha 19,4% o 413 mnpa pyb., KoTopble OHa NpodUHaHCMpoBara
NpevMyLLeCTBEHHO 3a CYeT OMnepauMOoHHOrO AeHexXHoro notoka. OpHako PX[ HeopHOKpaTHO 3asBfifna, 4TO rocyfapcrso
yCTaHaBNMBAET TapMdbl Ha NEPEBO3KM HUXKE IKOHOMUYECKM ODOCHOBAHHOMO YpOBHS. Kak crieflyeT 13 OTHETHOCTU, B CBSA3W C 3TUM
KOMMaHWs Mpeanoydna npocto OrpaHUYmMTb MHBECTULIMOHHbIE pacxodbl (MOCKOMbKY peanbHble MOTPEOHOCTN B MHBECTULMSX B
MOZEPHMU3aUMIO MHPPACTPYKTYPbl HAMHOIO BbILLIE), BMECTO TOTO YTODbI OCYLLIECTBAATD UX 33 CHET 3aeMHbIX CPeLCTB, YTO MO3UTUBHO
ana depxatenen oonuraumm. OTMeTM, 410 B 2010 1. rocyapcTso BHecno B kanutan PXXI 103,6 mnpg pyo.

OcHoBHble prHacoBble nokasarenu PXKA no MC®O, mnpp, py6.

2008 6 mec.09 2009 (kopp.) 6 mec.10 2010 U3m. 3arog, %
Bbipyyka 1203 532 1126 651 1334 18,5
EBITDA 235 1M1 342 205 444 30,0
Yucras npubbinb 76 23 121 110 208 s
CoBoKynHbIit fonr 457 449 451 429 358 (20,6)
KpamkocpoyHbiii done 250 214 129 97 120 (6,9
[JlerHexHble cpedcmea 117 60 74 73 100 343
YucTblit ponr 340 389 377 356 258 (31,5)
CobCTBEHHbIN KanuTan 1526 1550 1499 1863 1804 20,4
AKTUBbI 2601 2637 2558 3027 2761 79
Koagpgpuyuermsi
PetTabenbHocTb no EBITDA, % 19,5 20,8 304 315 3318!
PetTabenbHocTb o EBITDA kopp*., % 17,7 17,5 20,3 26,5 271
EBITDA/MpovieHTHble pacxoab! 17,7 17,5 14,9 37,1 5315)
[onr/EBITDA 19 2,0 13 1,0 08
Yuctblit ponr/EBITDA 14 18 1,1 08 0,6
[Donr/CobcTBeHHbIN kanuTan 0,3 0,3 0,3 0,2 0,2

* CKOpPEKTMPOBAHO Ha BENUYMHY roCYAAPCTBEHHbIX Cybeuauit

VICTOYHUKI: AaHHbIe KoMnaHuW, oueHKaYPAJICUba

Mpemusa k eBpooGnurauusam TpaHcHed T HeonpaBpaHHa. OnybnMKOBaHHAS OTHETHOCTb, XOTA W C HEKOTOPLIM JlaroM, HO
NOATBEPXAAET YCTONUMBLIN (UHAHCOBBIM MPOUIL POCCUINCKOM TPaHCMOPTHOW MoHononmn. Cpeaun pybnesbix obnuraumn PXI,
NOPEKOMEHAOBATL MPAKTUYECKM HEYEro, MOCKOMbKY OHW GOMbLUe YacTblo HU3KOMMKBUAHBI U KOTUPYIOTCA C LOBOJSIBHO Y3KUMM
cnpegamn B pasmepe 35-45 k kpvson OP3. OpHako ey Mx MOXHO CBODOAHO KymuTb (B H4eM Mbl He yBEpeHbl), TO [LOBObHO
npvBneKaTenbHO BbIMAAAT BbIMYCKM C NaBaloLLEen CTaBKOW KyMoHa, MO KOTOPbIM KOMMaHWA NPOAOKAET NnatuTh KynoH 9,75-11%.
Ha pbiHKe eBpoboHa0B Bbinyck RURAIL 17 (YTM 4,66 %) Topryetcs ¢ MUHUMarbHbIM AMCKOHTOM K KpM1BOW [a3npoma, YTo C y4eTom
Ooree akTMBHOIO MPUCYTCTBUS Fa30BOM MOHOMOMMM HA BHELLUHEM PbIHKE Mbl CHATAEM HECrpaBedvBbIM — OWCKOHT, MO HalleMy
MHeHMIo, [oSKeH ObiTb BGonblue. bonee Toro, yctynatolen PXXI no kpeamutHoMy KadectBy TpaHcHed T cTosT Ha 20-25 6.M. Hke Mo
[LOXOLAHOCTW. Ha Haw B3rnsag, LOMKHO ObiTb HaobopoT. [LonrocpoyHbIM MHBECTOPAM Mbl PEKOMEHAYEM BbINyck eBpoobnmraumii
KOMMaHW1, HOMUHNPOBAaHHbBIV B (PyHTax cTepsinHros, RURAIL 31, koTopbiv npeaiaraeT HOXOOAHOCTb Ha ypoBHe 7,4%.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

14 ceHT0pA

15 ceHTH0pA

19 ceHTA0pA

20 ceHTAbpS

21 ceHTAbpS
22 ceHTAbps
23 ceHTAbpS
26 ceHTAbpS
27 ceHTAbpS
28 ceHTAbpS

29 ceHTs6ps

4 okT6ps
5 okTa6ps

6 oKkTAOPS

JeHeXHbIn
PbIHOK

14 ceHTAOPSA
15 ceHTH0pA
20 ceHTAbpS
21 ceHTAbpS
28 ceHTabps
28 ceHTAbps

12 okTs6ps

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

Odpepta TexHoHNKOJTb-®DuHaHc-2 (3 mnpg py6.). Ocdepta Cnbmnpckas ArpapHas Mpynna-2
(1 mMnpg py6.). NorawenHne 3ancbkombank-1 (1,5 mnpg pyo.).

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

OdepTa M3B NnsmHr-3 (0,5 mnpg py0.). Norawenue CatypH-2 (2 mnpg py6.). MoralweHue BaHk
Pycckmi ctaHgapt-7 (5 mnpg py6.).

OdepTa Poccenbxo3baHk-2016 (500 mnH gonn.).

Odepra CeBepcrans 5O-01 (15 mnpg py6.). MoraweHne HOK-2 (0,4 mnpg pyo.).

MoraweHue MeTpoctpor Musect-1 (1,5 mnpa py6.).

Odepra AkpoH-2 (3,5 mnpa py6.). Odepta Pycckmnin MexayHapoaHbii bark-3 (1,1 mnpg pyo.).
Odcbepta I'CC-1 (5 mnpg py6.). MoraweHwue Pasrynan-OuHanc-2 (2 mnpg pyo.).

Moratuerne CaHkT-MeTepbypr-26002 (0,8 mnpa pyb.).

Odepta MyH1umMnanbHas UHBECTMLMOHHAs koMnanus-2 (1 mnpg pyb.). MoraweHne SHen OrK-5-
1 (5 mnpa py6.).

Odbeprta tOrmHBecTpermon-1 (0,9 mnpa py6.).
MoratueHve BTE 24-1 (6 mnpg py6.). MoraweHe KBAPT-tdumHaHc-1 (0,25 mnpg py6.).

MoraweHne OCK ESC-4 (6 mapg pyb.). MoraweHne Mpoanmekc-2011 (100 mnH gonn.).

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

Bbinnata 1/3 HAC3a 2 kB. 2011 .
BaHku BepHyT MunHduHy 40 Mnpg pyo.
BaHku BepHYT MuHUHY 70 Mnpg, pyo.
Bbinnata Hanora Ha Npuobbinb

BaHku BepHYT MuHbUHY 19,3 mnpg pyo.



GAR YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % 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 - -




Fixed Income Daily 14.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 9.2 98.50 97.00 100.00 10.96 443 0.66 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.3 98.77 25000 98.05 99.49 8.65 4.04 240 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 20.2 100.11 | 0.09 100.07 100.15 7.95 3.98 0.59 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.3 99.15 97.00 101.30 8.53 2.05 3.54 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 109.7 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 121.8 /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 2.19 5.58 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 1441 99.50 231 99.50 101.50 8.38 2.03 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 4.63 2.16 0.36 /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 0.98 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 345 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 58.9 100.98 100.00 101.95 7.54 1.92 2.61 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18  30.0 822 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 15.5 100.25 | 0.15 152 100.06 100.25 10.44 5.60 0.25 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 14 100.18 100.06 100.30 6.31 3.93 0.11 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 7.0 254 100.74 100.10 101.37 6.85 4.08 0.56 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 0.0 246 100.29 | 0.13 253 100.03 100.29 1.54 6.99 0.03 B+/B1/ Ccbipbe
AKpOH-3 3500 R 1385 231111 250512 20.11.13) 8.0 26.6 104.62 104.25 105.00 6.93 6.60 0.62 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 117.8 99.50 99.00 100.00 8.30 3.98 2.25 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.0521 33.0 117.8 99.50 99.00 100.00 8.30 3.98 2.25 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 46.0 103.10 52 644 103.20 103.35 8.23 2.16 2.96 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 22.0 458 101.70 | 0.25 3292 101.47 101.70 7.36 2.02 1.54 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 46.0 100.85 50 000 100.00 101.70 7.93 2.04 1.53 BB-/Ba3/BB- Cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 458 103.10 60 000 102.00 103.37 8.23 2.16 2.94 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 29.0 534 100.50 | 0.40 1614 99.00 101.00 8.17 4.09 2.04 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 8.9 101.00 | 049 16 502 100.80 101.09 16.73 4.44 0.40 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 35.6 100.27 | 0.19 100.04 100.50 7.39 7.50 2.53 //BBB- aHepreTMKa
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 191 100.50 99.01 102.00 741 3.84 141 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.1 100.43 99.01 101.85 7.46 3.85 141 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 191 100.16 | 0.11 2059 100.10 100.16 5.57 4.03 0.08 [/Ba3/ GaHku
BaHk CaHkT-Metepbypl 5000 R 750 26.09.11 26.03.12 23.09.13 6.0 247 100.55 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 15.0 274 100.30 900 100.00 100.50 8.39 4.22 1.10 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 16.9 99.90 99.81 100.00 7.76 3.77 124 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 16.0 63.9 106.17 106.10 106.24 7.38 5.87 1.1 cbipbe
BalHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 16.0 63.9 106.25 150 000 106.05 106.22 7.31 5.87 1.1 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 16.0 63.9 105.80 153 631 105.80 106.24 7.68 5.89 1.10 cbipbe
BenoH 02 2000 R 001  23.02.12 23.02.12 54 101.00 98.00 103.99 -2.18 0.00 0.46 MeTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 19.8 99.97 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 58.0 824 100.40 | 0.30 211357 100.20 100.40 8.44 417 3.67 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 30.9 100.50 6000 99.00 100.50 7.62 3.82 212 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 178 99.55 99.30 99.80 7.93 373 1.30 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 13.0 253 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 BO-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 21.8 101.00 99.50 102.50 742 3.90 1.56 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 15.03.40 347.0 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 173 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 22.5 102.38 | 0.08 102.15 102.60 7.99 4.50 1.60 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 343 98.30 97.60 99.00 8.24 3.75 2.37 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 49.7 99.45 | 0.05 3432 99.25 99.70 8.64 4.16 3.16 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 49.7 99.55 | 0.15 99.45 99.65 8.61 4.16 3.16 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 20 143 98.86 62343 98.86 100.50 15.01 4.54 0.16 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 141211 09.12.15 516 cepauc
Boct3keb01 1000 R 7.50  08.03.12 07.03.13 18.0 87.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.0412] 17.10.13 7.0 255 99.15 98.02 100.28 10.55 4.53 0.53 B2/ GaHku
BTB - 506 15000 R 740  20.10.11 17.10.13 255 100.50 100 98.00 100.89 7.33 1.84 1.81 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.6 100.78 | 0.18 56 428 100.75 100.78 6.33 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 11,50, 05.10.11 05.10.11 0.7 100.43 58 100.36 100.43 4.22 5.71 0.06 BBB/Baa1/BBB | GaHku
BTE24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 17.0 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 29.7 100.40 707 100.40 6.45 343 0.89 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.3 100.50 | 0.35 49 100.15 100.50 6.28 1.76 0.55 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.4 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 6.90 13.12.11  10.09.13] 07.06.16, 24.0 57.6 99.70 99.40 100.00 7.29 1.72 141 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.12.11  12.03.13] 07.06.16/ 18.0 57.6 99.90 99.70 100.10 6.90 1.66 1.14 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 3.0 63.5 100.40 100.19 100.60 5.21 1.70 0.22 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 08.11.11 09.02.12] 01.08.17 5.0 71.6 10043 | 0.08 16 070 100.15 100.42 6.01 175 0.38 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17' 29.0 .7 99.20 | 0.05 667 99.20 100.20 7.65 1.76 1.71 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 110.6 99.40 1 99.33 99.40 8.03 3.96 4.62 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 110.6 98.51 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 55.0 115.8 99.45 25404 99.00 99.79 8.21 3.96 3.47 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 46.0 107.2 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 31.0 116.3 99.80 | 0.05 99.50 100.10 7.73 375 2.15 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.3 101.12 100.50 101.73 8.47 4.24 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




Fixed Income Daily 14.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 33.8 | 11812 32112 118.05 118.25 6.62 5.80 2.23 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 9.6 106.14 | 0.44 47 105.55 106.10 5.10 6.16 0.72 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 15 100.16 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 294 | 103.56 1 98.50 103.56 5.71 3.48 2.13 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 26.6 /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 97.00 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 145 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 271.2 101.20 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 346 99.20 73210 99.21 99.69 7.30 343 1.64 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715 11.10.11 09.04.13 19.1 100.50 4900 100.20 100.50 6.92 3.55 1.38 /Baa3/BBB- cbipbe
asnpomHeps BO-6 |+ 10000 R 715  11.10.11 09.04.13 191 100.50 35000 99.50 100.60 6.92 3.55 1.38 /Baa3/BBB- cbipbe
a3npomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 & 1141 @ 103.35 102.75 103.95 8.38 4.29 4.61 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12] 12.07.16, 100 588 @ 107.10  0.10 166 107.00 107.20 5.95 6.87 0.78 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820  18.10.11  10.04.18/ 09.04.19/ 80.0 & 922 | 101.50 25000 100.56 101.40 8.06 4.03 4.68 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 534 | 102.52 102.35 102.70 7.96 4.13 3.46 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.02.12 02.02.16/ 26.01.21 53.0 @ 1141  102.26 101.81 102.70 8.03 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 16.02.13 174 100.40 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 4.0 22.6 | 100.46 100.05 100.87 6.70 4.06 0.34 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13, 9.0 27.2 | 100.12 100.00 100.25 7.90 4.06 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 99.00 13000 99.30 99.50 8.24 3.54 0.81 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13, 9.0 27.2 | 100.12 100.00 100.25 7.90 4.06 0.68 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12/ 01.08.14 110  35.1 99.50 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/ MaLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 3.0 27.6 | 100.10 2000 100.60 7.96 411 0.26 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 220414 7.0 31.7 100.50 BB/ MaLUMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @ 31.7 | 100.08 99.90 100.25 8.36 411 1.38 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.6 93.00 TOproBnst
[OBTr-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 aHepreTMka
[enbTakp-6 5000 R 720 211211 25.06.14 15.06.16 340 @579 98.50 98.20 98.80 791 3.64 2.35 [Baat/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 1.2 90.58 IloTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 45.0 94.02 1 94.02 96.65 10.76 4.56 2.85 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.3 | 100.63 100.61 100.65 5.68 5.20 0.14 BBB/A3/BBB GaHku
EABP-4 5000 R 7.700 14.0212 11.02.14] 06.02.18 29.0 | 77.9 | 100.65 3000 100.40 100.70 742 3.81 2.15 BBB/A3/BBB GaHku
EBPP 0406n 3000 R 421 15.09.11 12.06.14 334 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
Espa3sXona®-1 10000 R 925 23.09.11 22.03.13 13.0320 19.0 & 103.5 @ 101.47 101.00 101.94 8.37 4.54 129 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.8 @ 103.12 209 049 102.52 103.25 9.21 4.81 3.09 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925  23.09.11  22.03.13/ 13.0320 19.0 A 103.5 @ 100.98 100.02 101.95 8.72 4.57 1.28 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 50.0 & 110.8 = 104.22 122 102.00 106.45 8.88 4.76 3.1 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.1  98.68 97.00 100.35 8.92 4.24 3.59 MeTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 | 118.1 @ 98.12 97.00 99.25 9.06 4.27 3.58 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 46.0 = 826 & 100.38 98.20 102.55 8.77 4.42 3.12 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 510 873 99.70 98.00 101.40 8.35 413 3.39 BB//BB XUMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 6.8 aHepreTuka
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 7.3 105.04 99.01 111.06 347 5.70 0.55 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 124 (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 3060 3000 R 8.100  09.11.11 09.11.11 19 100.35 3000 100.31 100.35 5.82 4.03 0.15 B+/Ba3/ GaHku
3eHuT 506n 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 21.0 | 100.00 51900 100.00 100.10 7.62 3.74 0.66 B+/Ba3/ GaHku
3eHuT 606n 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 07.04.12] 07.04.13 7.0 191 100.03 99.96 100.10 7.16 3.56 0.51 B+/Ba3/ GaHku
3enut 60-02 5000 R 775 220911  26.0912 22.09.13 130 @ 247 99.90 10410 99.90 100.10 7.92 3.91 0.91 B+/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 150 @ 329 99.24 | 0.04 1772 99.30 99.40 8.06 3.68 1.07 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 @ 2394 @ 102.60 102.10 103.10 8.23 4.25 3.60 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 @ 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 17 000 1B+ TOProBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16, 33.0 @ 575 98.50 97.00 100.00 8.54 3.92 227 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 8.0 26.8 | 100.01 24002 100.02 100.50 9.77 4.84 0.62 GaHku
WHIBakk 01 5000 R 499/ 15.10.11 23.07.14 34.8 99.50 99.00 100.00 5.28 1.26 2.53 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 26 101.98 | 0.27 101.70 102.25 711 8.19 0.20 cepBuC
WHtypucr-2 2000 R 14000 221111 250512 21.05.13 8.0 20.5 | 10097 @ 0.72 53 100.12 100.90 12.65 6.91 0.59 cepBuC
VipkyT BO-01 5000 R 925 13.03.12 10.09.13 243 | 101.60 740 101.40 101.60 8.54 4.54 1.72 /Ba2/ MaLUMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 313 99.00 200 000 95.20 100.20 8.20 3.83 213 JoTo3BaH/B- aHepreTMka
Vipk3Hepro1 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 10.09 4.30 1.02 Ccbipbe
Kama3 BO-01 2000 R 9.00 191211  17.1212] 16.12.13 150 @ 275 @ 100.51 18 002 100.60 101.50 8.73 4.46 1.10 aBToONpoOM
Kama3 BO-02 3000 R 860 07.02.12 04.02.14 29.2 | 100.00 98.00 102.00 8.78 4.29 2.02 aBToONpoM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 24.3 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 16.0 @ 34.0 98.85 98.60 99.10 10.46 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 6.1 /B2/B MeTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 329 | 100.00 113 264 99.30 100.50 8.88 4.34 2.22 /B2/B MeTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 34.6 99.74 99.00 100.47 11.44 5.50 1.64 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 52 103.80 298 103.50 103.90 7.52 3.96 0.39 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980 16.11.11 15.02.12 52 100.70 100.45 100.95 8.34 243 0.39 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 251011 30.07.12] 23.07.13 11.0 | 226 @ 100.76 100.27 101.25 8.68 2.35 0.78 /loTo3BaH TOproBnst

Koneitka 60-02 3000 R 9.00 04.10.11 01.10.13! 250/ 100.80 1864 100.75 101.50 8.85 2.23 1.71 IloTo3BaH TOproenA
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KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 130 316 99.30 | 0.30 3000 98.80 99.30 10.17 4.67 0.94 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 31.9 99.23 220 002 98.00 99.25 8.60 4.09 2.16 [/Ba3/ GaHku
KpEBpb-06 4000 R 830 21.0212 21.08.12] 18.02.14  11.0 = 296 & 100.10 50 001 100.01 100.20 8.35 4.14 0.85 /Ba3/ GaHku
KyabaccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 @ 118.7 = 99.02 98.00 100.05 8.60 4.05 2.31 JHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 56.0 @ 116.7  99.50 99.00 99.99 9.03 4.36 3.46 aHepreTuka
KyibA3oT-4 2000 R 860  13.10.11 07.04.16 55.6 99.15 99.00 99.30 9.02 4.32 343 XUMUS
JleHCneyCMY BO-2 2000 R 1450  24.11.11 23.05.13 20.6 | 104.50 @ 4.25 100 103.75 106.50 10.38 3.46 0.92 1B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 15.0 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 45 100.95 100.00 101.90 5.98 4.22 0.35 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  19.10.11 18.04.12 7.3 100.92 100.40 101.45 6.50 3.96 0.54 /Ba2/ JHepreTuka
JIOKOBatHk 5 2500 R 8.100 26.01.12 26.07.12, 23.07.15 11.0 470 98.98 98.00 99.95 9.55 4.08 0.78 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850  09.02.12  09.02.12] 06.02.14 5.0 292 99.80 | 0.15 10 000 99.50 99.83 9.18 4.25 0.37 B-/B2/ GaHku
JICP 02 06n 5000 R 980 02.02.12 31.01.13] 01.08.13 17.0 | 229 | 100.15 5000 99.60 101.25 9.90 4.88 1.20 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 10.0 & 21.7 | 101.25 100.00 102.50 8.80 5.17 0.71 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 13.03.12 10.09.13 243 | 10147 6954 100.03 103.00 9.39 491 1.70 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50  22.09.11 20.03.14 30.6 | 100.10 | 0.05 594 99.65 100.30 9.68 4.73 2.01 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 34.8 98.10 97.01 99.20 9.44 4.30 2.35 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 29 100.50 | 0.05 1229 100.50 100.60 4.95 3.52 0.22 BBB-/Baa2/BBB- | cbipbe
ITykoitndo6n 6000 R 740  08.12.11 05.12.13 271 101.00 | 0.25 1000 100.41 101.50 7.02 3.65 1.92 BBB-/Baa2/BBB-  Cbipbe
JykoinBO01 5000 R 13.35  06.02.12 06.08.12 109 | 106.25 30001 106.00 107.00 6.17 6.26 0.82 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335  06.02.12 06.08.12 109 | 106.12 106.00 106.25 6.32 6.27 0.82 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  06.02.12 06.08.12 10.9 | 106.40 70 106.00 106.40 6.00 6.26 0.82 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 109 | 106.18 106.00 106.35 6.26 6.27 0.82 BBB-/Baa2/BBB- | cbipbe
TlykoitnBO05 5000 R 1335  06.02.12 06.08.12 109 | 106.34 106.00 106.68 6.07 6.26 0.82 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO06 5000 R 920 15.12.11 13.12.12 152 | 103.17 103.10 103.24 6.61 4.45 112 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO07 5000 R 920 15.12.11 13.12.12 152 | 103.15 103.10 103.20 6.63 4.45 112 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825 12.03.12 09.09.13 24.2 101.50 TOproBnst
Marnut 6O-02 1000 R 825 12.03.12 09.09.13 24.2 101.50 TOproBnst
Marut BO-03 1500 R 825 12.03.12 09.09.13 24.2 TOproBnst
Marxut BO-04 2000 R 825 12.03.12 09.09.13 242 | 100.30 3930 101.50 8.25 4.10 173 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  25.10.11 22.04.14 31.7 99.08 98.00 100.15 8.31 3.90 2.16 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.4 100.40 51070 100.31 100.50 7.54 4.07 0.47 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 26 100.20 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 18.7 100.00 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 1.0 19.6 100.30 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.03.12 01.03.12] 27.02.14 6.0 29.9 100.00 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 3.0 334 | 100.22 3500 100.22 100.30 712 411 0.25 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 148 | 105.40 1900 105.45 105.65 8.13 6.03 1.04 BB/Ba2/B+ GaHku
MOM-Bank 50-02 5000 R 8.15  23.09.11 21.03.14 30.7 98.50 1240 98.00 98.75 9.02 4.13 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  35.1 100.20 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.4 100.37 99.99 100.75 8.58 4.47 0.62 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 ' 109.0 103.15 0.15 214998 102.00 106.39 9.23 4.83 3.10 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 ' 109.0 = 102.30 @ 149 157 669 102.32 104.84 9.50 4.87 3.08 /B1/ meTannyprus
Meuyen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1146  98.65 98.00 99.30 9.07 417 2.06 B1/ MeTannyprus
Meuyen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1146  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 | 118.1 @ 98.50 500 98.00 8.96 4.25 3.59 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.1  98.50 500 98.00 100.00 8.96 4.25 3.59 MeTannyprus
Meuen 206 5000 R 740 141211 12.06.13 213 98.40 400081 98.40 98.50 8.57 3.75 151 B1/ MeTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12 21.07.16, 11.0 | 59.1 109.50 493 109.50 109.69 7.7 4.33 0.76 /B1/ meTannyprus
Meuyen 506 5000 R 1250 181011  18.10.12) 09.10.18, 13.0 = 86.1 105.60 | 0.60 105.20 106.00 7.28 2.95 0.96 B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 1183 @ 9940 = 065 999 98.50 100.00 8.72 421 3.61 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.120 2.0 14.1 100.95 100.90 101.00 6.47 6.17 0.15 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.03.12 12.03.13 182 | 103.89 90 96.02 103.80 7.09 4.68 1.33 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 196 | 102.40 102.25 102.55 8.29 4.75 1.37 B1/ MeTannyprus
MWA-306 1500 R 725 241111 24.02.12 55 /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] 5.0 171 102.00 101.00 103.00 7.78 6.60 0.42 notpeb. Tos
M-WHayctp2 1500 R 1075 11.01.12 10.07.13 222 32.69 6 31.00 32.69 117.05 16.40 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 2.37 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 | 100.00 98.00 101.99 9.61 4.69 0.80 B+/B1/ GaHku
MKB 0706n 2000 R 976  17.01.12 24.0712, 14.07.15 100 @ 46.7 25000 102.00 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 1.0 434 | 100.20 100.15 100.25 5.75 4.83 0.09 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 298 100.20 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 191012 15.04.14 130 315 98.52 342 98.00 98.79 9.57 4.07 0.95 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 33.8 97.52 97.05 98.00 10.50 4.73 2.23 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 143 | 100.25 50 000 99.01 6.78 343 1.06 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 3.0 152 | 101.00 43000 100.85 101.00 5.54 4.79 0.24 oTo3Ban/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 6.0 246 | 100.15 12 590 99.95 100.15 6.14 3.22 0.49 0T03BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 29.9 99.20 99.10 99.30 8.17 3.85 21 oto3gan/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 19.0 = 10060 =035 210 839 100.60 100.70 7.36 3.79 1.35 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 344 99.00 98.00 100.00 7.74 3.63 2.39 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 34.8 98.75 30501 98.00 100.00 7.89 3.66 242 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 17.7 [leBenonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 9.8 [leBENonMeHT
MOWA 03 5000 R 775 141211 14.06.14 33.5 (buHaHCbI
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 7.0 437 B3/ GaHku

MOCMAPT® 1 2000 R 001 13.10.11  19.10.11 12.0412 1.0 71 1.81 TOproenA
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Mocobras®2 3000 R 925 241211 24.06.12 95 98.20 735 98.01 98.86 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 26.11.37 13.09.11 0.0 1/1BB JHepreTuka
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 6.0 54.0 133 981 98.00 /BB JHepreTuka
MocaHepro3 5000 R 1025 021211 061212 28.11.14, 150 @ 39.1 104.35 31103 104.00 6.48 4.90 1.09 1/BB 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 35.9 98.75 19000 98.00 99.50 8.77 4.09 246 aHepreTuka
MTC 01 10000 R 7.000 20.10.11 17.10.13 255 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 49.9 99.50 1 99.33 99.49 8.05 3.88 3.23 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 220 @ 82.1 100.75 99.00 102.50 7.65 3.96 1.54 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760 15.05.12 13.05.14 324 | 9981 | 001 7150 99.75 99.82 7.66 759 | 228 BB+/Ba2/BB | Tenekom
MTC 05 15000 R 1425 240712 2407.12) 19.07.16 100 @ 59.0 | 10640 1148 106.26 10655 | 6.34 1336 | 0.81 BB+/Ba2/BB | Tenexom
MTC 07 10000 R 870 15.11.11 07.11.17 749 | 102.00 1592 101.77 102.00 8.45 4.25 441 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.200 51.0 @ 111.3 = 100.00 1 100.10 100.20 8.30 4.06 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 30.3 | 100.02 99.80 100.25 10.19 5.01 0.44 GaHku
HK Anbsic BO-01 5000 R 9.25  07.02.12 04.02.14 29.2 | 100.96 1964 98.01 101.00 8.98 4.57 2.01 BB+ Cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 0.0 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12 020813 21.07.20 23.0 @ 107.8 @ 101.22 100.01 102.44 9.18 4.80 1.60 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 | 118.3 = 98.75 160 003 94.00 99.39 9.37 4.47 3.55 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 1123 = 99.00 1 98.80 99.00 9.29 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 14.9 98.45 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 138 | 104.70 30 000 104.50 104.70 6.46 5.12 1.00 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.03.12 05.03.13 180 | 101.25 37 101.00 101.25 6.96 3.82 1.33 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750 271211 25.06.13 21.7 | 101.55 100.10 103.00 6.66 3.68 1.57 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 8.0 26.8 99.98 99.70 100.25 9.20 4.51 0.62 B2/ GaHku
HosukombaHk-50-01 3000 R 850 07.01.12  07.07.13 07.07.14 220 343 98.35 98.00 98.70 9.72 4.36 1.55 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 @725 @ 101.00 045 1000 100.55 101.44 8.06 4.22 1.70 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 9.0 213 9945 | 0.11 209 99.30 99.45 711 313 0.69 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 50 29.8 | 100.05 93 675 100.03 100.13 6.99 3.53 0.42 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 229 | 101.15 68013 100.30 100.40 6.44 345 1.67 BB+/Baa2/BBB- | metannyprus
HMK-1 3000 R 925  14.10.11 10.07.15 46.5 | 101.50 101.00 102.00 8.70 227 1.69 TpaHcnopt
HC-twH.-60-01 2000 R 1050  04.11.11 02.05.14 32.1 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 315 98.90 98.45 99.35 10.78 5.07 2.03 /B2/B- (buHaHCbI
OAK-01 46280 R 8.00 13.03.12 17.03.20 103.6 NpoM3BOACTBO
O6KoHa®-01 3000 R 10.75  16.11.11 16.05.12 8.2 B/l notpe6. ToB.
O6KoHa®-02 3000 R 10500 191011 221111 17.04.13 2.0 194 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 104.9 MalLLMHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 29 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 9.0 215 46 856 [/Ba3/ aHepreTMKa
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 33.9 99.00 20000 98.00 100.00 7.64 3.58 2.36 aHepreTuka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.5 100.34 12973 100.27 100.34 4.33 6.09 0.04 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 7.3 100.00 aHepreTuka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 3.0 20.9 | 100.03 99.11 100.95 13.02 6.48 0.19 11B- MalLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 30.8 99.00 4542 99.01 99.20 8.89 4.16 2.06 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 35.0 97.72 97.15 98.30 9.05 4.06 2.39 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 22 notpe6. ToB.
MepBobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 8.0 19.6 100.65 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 313 99.70 B3/ GaHku
MeTpokomb5 5000 R 1275 1941211 1912120 211214, 150 @ 398 97.34 86.75 107.94 15.64 6.57 1.02 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 11.5 | 100.76 99.01 102.50 7.02 3.86 0.86 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.00 21.02.12 22.08.12 115 96.70 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16 31.0  55.1 100.45 395 236 100.45 100.80 8.21 4.10 2.08 yenyru
Mpomcs6 5O-03 5000 R 8.60 07.02.12 04.02.14 29.2 | 100.10 10 000 98.00 100.14 8.73 4.28 2.02 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.3 100.13 | 0.63 100.01 100.25 7.67 3.86 0.61 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-06 5000 R 825 08.12.11 17.06.13 214 99.10 98.00 100.19 8.83 4.15 151 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 1.2 2.13 MaLUMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 22.7 93.60 91.21 95.99 15.89 5.99 147 MalLLMHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 1.7 98.75 TOproBnst
MpodbMeansd-1 3000 R 1050 19.01.12  23.07.13, 16.07.15 23.0 @ 46.7 | 101.55 996 99.00 103.89 9.71 5.16 1.56 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.1 clx
Pa3r.60-16 3000 R 1200 091111 071112 07.05.14 140 322 99.38 134 067 98.75 100.00 12.96 6.02 0.95 clx
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 0.5 100.25 99.50 101.00 10.16 8.46 0.04 c/x
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 6.2 c/x
Pasrynaind4 3000 R 231111 22.05.13 20.6 84.98 70.00 99.95 10.11 1.54 clx
Pasrynaitd5 2000 R 261011 26.10.11)  23.10.13 1.0 25.7 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 26.9 | 100.25 3000 100.36 100.95 7.50 373 1.89 BBB+/Baa3/BBB | GaHku
Paitpdbaitaen-4 10000 R 1350 06.12.11 081211 03.12.13 3.0 271 101.60 10 820 101.60 101.78 6.23 6.63 0.22 BBB+/Baa3/BBB | GaHku
PBK®uHaHCc3 3000 R 9.00 141111  1411.13] 09.11.15 26.0 @ 50.6 | 101.60 452 98.00 8.31 4.42 1.82 BB-// yenyru
PenKan-2 3000 R 10.50.  06.10.11 04.04.12 6.8 100.35 9395 100.20 100.40 10.06 5.19 0.49 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 89 99.27 117 99.27 99.59 10.54 4.62 0.64 B/B3/B GaHku
PeHKan-60-03 3000 R 9.90 05.02.12 12.08.13] 05.08.14] 230 @ 352 97.40 7000 97.20 97.75 11.67 5.12 1.59 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 150 | 103.55 44003 103.41 103.70 6.44 4.53 1.10 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 140 | 10165 040 101.30 102.00 6.13 3.70 1.04 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 264 | 100.20 | 0.30 254 99.50 100.20 6.91 343 1.88 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 08.03.12 06.03.14 30.2 | 118.30 | 0.11 1680 118.20 118.30 6.96 6.32 2.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 231111 18.11.15 50.9 | 100.55 @ 0.05 11700 100.40 100.55 7.78 3.87 3.31 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 241111 281111 16.05.19 3.0 934 | 101.83 | 0.03 261431 101.77 101.85 5.13 7.30 0.20 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 0.10/  08.03.12 06.03.14 30.2 99.95 BBB/Baa1/BBB | TpaHcnopT
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PX[-1406n 15000 R 9.75  11.10.11 07.04.15 434 101.85 | 0.08 101.80 101.90 9.34 4.77 273 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212  20.06.16, 16.0 = 58.1 104.15 3050 104.15 104.35 7.14 5.03 1.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 58.0 @ 69.7 100.30 10 076 100.05 100.30 7.97 3.93 3.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13 16.07.18 230 @ 833 102.87 99.00 106.74 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 @954 109.75 | 0.05 8 109.47 109.80 7.27 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 104.30 5000 99.00 104.30 7.64 4.30 2.78 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 @ 518 101.70 162 192 100.96 102.00 9.76 5.10 1.85 cbipbe
PMK-cbuHaHc-04 5000 R 9.00 081211  10.06.14] 02.06.16 33.0 @ 575 99.10 0.10 254 992 98.80 99.70 9.55 4.53 2.22 Ccbipbe
Poc6ank BO-01 5000 R 740 231211 27.0612, 21.06.13 100 216 100.64 | 0.04 26 530 100.51 100.64 6.57 3.69 0.72 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 221 100.90 4000 93.00 101.04 7.59 4.00 1.59 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 @ 46.7 100.12 | 0.12 1058 99.75 100.29 9.93 4.98 0.76 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 140 @ 747 99.70 40 99.70 100.49 10.95 5.25 0.98 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 3.0 273 99.68 99.21 100.14 11.83 5.28 0.22 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.3 100.50 100.01 101.00 8.98 4.42 4.46 (buHaHCbI
PocHaHo-2 10000 R 8.90 28.12.11 20.12.17 76.3 101.00 10 000 100.50 102.00 8.88 4.39 4.47 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 76.3 100.90 50 050 8.90 4.40 4.46 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20 17.0 | 102.0 = 102.56 3000 102.48 102.64 712 4.38 1.26 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20 17.0 | 102.0 = 102.32 102.00 102.64 7.30 4.39 1.26 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112  13.07.15 01.07.21 47.0 @ 1193 99.25 99.00 99.50 8.06 3.87 3.10 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 7700 13.01.12  14.07.15 02.07.21 47.0 @ 1193 @ 100.00 = 0.55 133 001 99.00 100.99 7.82 3.84 3.1 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70. 10.01.12  09.07.15] 29.06.21 46.0 @ 119.2 99.75 3136 99.00 99.50 791 3.85 3.10 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14, 09.02.17 30.0 @ 659 103.70 3000 102.00 105.00 7.66 4.45 2.07 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 1.0 73.5 102.50 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 3.0 87.7 100.01 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.0212 17.08.14, 09.02.18 36.0 @ 78.0 100.30 100.01 100.60 7.81 3.88 247 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 685 131211  11.06.13 05.06.18 21.0 @ 819 99.55 0.20 90 429 99.40 99.70 7.25 343 1.54 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 150 @ 995 103.40 101 902 103.00 104.04 713 4.87 1.06 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 @ 995 103.52 103.00 104.05 7.02 4.86 1.06 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 @ 238 BBB/Baal/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.08.12 28.08.13 120 @ 23.8 100.31 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 8.0 25.9 75285 100.00 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 6.60  09.02.12 08.08.13 23.2 99.16 51950 6.34 3.32 1.70 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 22 100.00 BB+//BB- Tenekom
Poctenexom-03 3000 R 850  13.03.12 13.03.12 6.1 101.00 2200 101.02 6.54 4.20 0.47 BB+//BB- Tenekom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 18.9 100.65 BB+//BB- Tenexkom
Poctenexom-05 2000 R 760  30.11.11 30.05.12 8.7 100.60 1250 100.00 6.33 3.77 0.43 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 8.7 101.00 100 100.15 101.18 6.71 3.95 0.65 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.12.11 03.09.13 24.0 93.74 87.00 100.49 12.88 1.77 1.03 BB+//BB- Tenekom
Pocrtenexom-09 2000 R 8.100 08.12.11 08.12.11 29 94.00 87.00 101.00 40.85 2.15 0.17 BB+//BB- Tenekom
Pocrenexom-10 2000 R 691 221111 21.05.13 205 98.00 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 95.7 104.40 28 104.30 105.39 11.23 2.79 4.35 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 191011 21.10.11) 17.10.12] 1.0 133 100.01 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 134 100.96 100.02 101.90 10.87 2.82 0.93 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 336 99.00 2010 98.90 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 99.90 1 99.51 99.90 11.94 5.74 0.69 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14, 22.02.18 30.0 785 98.20 218 397 98.00 98.20 9.30 4.22 2.08 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 1164 97.35 113798 97.35 97.60 9.60 4.35 2.78 Mertannyprus
Pycruapo-01 10000 R 8.00 241011 18.04.16/ 12.0421 56.0 @ 116.6 = 100.45 49200 100.15 100.45 8.03 3.97 3.54 /Baa3/BBB- JHepreTuka
Pyclrugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 116.6  101.11 0.38 130532 100.35 100.70 7.85 3.94 3.55 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 1200/  15.09.11 14.06.12 9.2 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 0.2 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 71 98.00 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 27.0 @ 50.6 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 16.11.11 201113 11.11.15 27.0 @ 50.7 100.50 36 100.50 7.72 3.92 1.86 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 120 @ 487 100.22 350 002 101.13 7.61 3.83 0.89 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11 18.09.12, 15.09.15 120 @ 488 100.15 100 001 100.50 7.70 3.83 0.89 /Baa2/BB+ GaHku
PyctuHanc-50-01 4000 R 715 04.01.12 08.07.13] 04.07.14 220 @342 98.45 98.40 98.50 8.19 3.66 1.59 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01 29.11.11 28.02.12 56 npou3BOACTBO
CarypHHMO2 2000 R 925 20.09.11 20.09.11 0.2 99.58 99.00 100.15 35.17 4.66 0.01 MalLLMHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 3.0 33.2 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 22.7 101.00 3511 99.01 101.16 11.90 6.02 1.52 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 9.3 notpe6. ToB.
Cesepcranb 50-01 15000 R 14.000 20.09.11  20.09.11] 18.09.12 0.0 124 100.48 314 293 100.43 100.48 6.95 0.02 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 174 102.05 99.00 105.10 8.36 4.76 125 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 174 102.12 99.00 105.24 8.30 4.76 1.26 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 6.5 NpoM3BOACTBO
Cubmps-01 2300 R 18.00 17.01.12 17.07.12 10.3 105.45 626 104.21 106.78 11.30 8.51 0.72 TpaHcnopt
CumeTnHO1 10000 R 1350 20.10.11  20.10.14, 10.10.19 380 @ 983 112.92 112.50 113.35 8.80 5.96 2.34 meTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14/ 10.10.19, 38.0 @ 98.3 113.00 252 365 112.50 113.30 8.78 5.96 2.34 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 13.8 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012, 03.10.13 13.0 @ 25.0 99.00 96.01 102.00 11.04 491 0.89 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 357 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 229 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 18.0 103.58 102.25 104.90 7.29 4.69 1.32 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.08.12 12.08.14 110 355 107.02 | 0.02 59 147 107.02 107.20 6.85 6.87 0.83 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116 150 @ 63.3 10642 | 0.17 138 000 106.15 106.70 6.92 5.86 1.07 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.09.11 15.03.16 54.8 100.50 415 696 100.30 101.99 7.53 3.80 1.79 BB-/Ba3/BB Tenexkom
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Cutponuke BO-1 2000 R 1150 201211 26.06.12, 18.06.13 100 = 215 99.09 165 99.09 99.98 13.15 591 0.67 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012  07.10.13) 130 @ 252 98.15 97.80 98.50 12.80 5.46 0.90 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 26.8 100.00 1810 99.05 100.00 9.32 4.56 0.63 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 21.0 100.36 100.21 100.50 7.84 4.87 0.23 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 130 313 98.28 0.18 98.06 98.49 10.21 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 19.9 101.10 10 101.11 101.95 11.18 6.41 0.56 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 224 102.82 3928 102.72 103.40 11.04 6.06 151 aBToONpoOM
COPYC KAM2 1500 R 06.10.11 05.04.12 6.8 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 @ 350 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 110 350 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 101 96.51 0.01 2456 96.50 96.72 1343 4.39 0.72 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.2 98.50 97.00 100.00 9.76 4.30 1.33 CTPOUTENLCTBO
CY-155 306 3000 R | 1270/ 150212 15.02.12 52 | 9820 | 0.16 21367 98.01 98.29 1793 | 645 | 036 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 6.0 30.1 98.49 20 050 98.00 98.49 13.58 4.94 0.42 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 = 102.10 211052 102.00 102.25 8.17 4.57 1.57 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.2 99.26 99.01 99.50 13.24 5.88 0.57 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 24.6 101.54 | 0.04 3965 99.01 101.54 6.53 3.56 1.74 B+// Ccbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 13.8 100.00 1 99.99 100.00 8.40 411 1.00 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.3 B2/ GaHku
Tardonab 6 2000 R 875 28.0212 28.0212] 26.02.13 6.0 17.7 99.50 99.00 100.00 10.11 4.38 0.42 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 3.0 15.3 100.08 99.90 100.26 8.00 4.36 0.25 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @278 98.85 222 98.97 99.39 11.32 4.79 0.69 B2/ GaHku
TatthoHab 60-02 2000 R 8.75 201011  18.10.12 17.04.14 130 @ 316 98.98 230 98.00 99.75 9.97 441 0.94 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 213 MalLLMHOCTP.
TrK-101 4000 R 850 13.03.12 15.03.12] 11.03.14, 6.0 30.3 101.24 1367 100.90 101.24 5.96 4.19 0.48 aHepreTMka
TrK-102 5000 R 6.70. 03.01.12  02.07.13] 01.07.14] 220 @ 34.1 98.37 97.50 99.24 7.82 3.40 1.58 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 06.10.17 250 @ 73.8 101.00 10 000 100.95 101.25 8.33 4.32 1.75 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 724 100.10 30 000 100.00 100.10 8.36 4.14 1.7 aHepreTMka
TrK-6MnB-1 2000 R 750 221111 21.02.12 54 98.00 JHepreTuka
TrK-8 01 3500 R 8.80  10.11.11 10.05.12 8.0 aHepreTuka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 230 @718 10040 | 0.30 7814 100.05 100.35 7.99 4.02 1.68 aHepreTMka
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 58.0 | 118.6 = 100.10 111 000 99.50 100.60 8.52 4.18 3.65 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/, 11.06.21 58.0 @ 118.6 99.85 0.01 459 500 99.85 100.25 8.59 4.19 3.65 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16/ 11.06.21 58.0 & 118.6 = 100.10 77001 99.00 100.20 8.52 4.18 3.65 BB+// Tenekom
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 1.7 NpoM3BOACTBO
TexHukonb® 3000 R 1.00 07.03.12 07.03.12 59 99.15 98.00 100.30 2.81 0.50 0.47 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 22.8 111.25 143 900 109.91 111.25 1343 9.01 144 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 24.6 101.31 100.62 102.00 13.91 7.00 151 GaHku
TKCBaHk BO-02 1500 R 1650 291111 291111 26.11.13 3.0 26.8 100.65 | 0.20 847 100.55 100.88 13.38 8.17 0.19 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 110 296 99.75 0.25 821 99.61 99.75 14.78 7.00 0.79 GaHku
TK®uHake 5O 1 500 R 1050 28.12.11 25.06.14 33.9 (buHaHCbI
TK®uHaHe 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 98.01 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13 8.0 25.7 100.50 1332 100.35 100.61 11.24 5.88 0.53 TpaHcnopT
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 120 @ 54.8 99.32 98.00 100.65 9.05 4.09 0.88 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 17.7 103.64 103.38 103.90 6.95 4.57 1.30 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 453 102.60 102.35 102.86 7.94 4.28 243 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 26.5 100.50 6000 99.85 101.30 7.58 3.85 1.86 /Ba1/BB+ GaHku
TpaHcKpen2 3000 R 6.90 13.12.11 12.06.12 9.1 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.3 100.87 | 0.02 29 945 100.65 101.30 7.54 3.93 1.68 /Ba1/BB+ GaHku
TpatcKpen6 4000 R 825  20.10.11 17.04.14 31.6 103.10 10 101.06 103.10 7.04 3.99 217 /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 Ccbipbe
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 10945 | 0.07 886 026 109.00 109.50 711 9.02 3.04 /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/ 16.0821 60.0 @ 120.8 (buHaHCbI
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 6.6 100.85 100.50 101.20 719 4.30 0.49 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 @ 320 99.00 98.51 99.49 10.71 4.81 0.96 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @ 759 99.95 99.70 100.20 9.49 4.61 1.08 MalLLMHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @784 99.50 376 646 99.50 100.00 9.45 4.49 1.67 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 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.12.11 28.02.14 30.0 100.27 1000 99.75 100.50 9.61 2.36 1.14 BB-// (buHaHCbI
Ypancu6K 60-03 3000 R 950 011111 29.10.13 25.9 100.00 1201 99.96 100.45 9.84 2.37 0.96 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 341 99.60 99.20 99.99 9.10 2.13 121 BB-// (puHaHChI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 54 104.40 103.85 104.95 6.42 7.88 0.42 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 43 103.43 103.11 103.75 6.48 7.95 0.33 BB-// (buHaHCbI
Ypancu6Ks 3000 R 8.50 19.01.12 19.01.12 4.3 100.38 100.16 100.60 747 4.22 0.33 BB-// (puHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 12 10040 | 0.18 34116 100.30 100.40 5.77 4.99 0.09 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 10.3 103.22 102.20 104.25 7.88 5.68 0.76 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 220 @ 435 100.66 100.27 101.05 7.60 4.46 1.54 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 0.8 100.22 82002 100.15 100.25 3.75 3.63 0.06 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 25.0 @ 109.7 = 100.30 100.00 100.60 7.09 3.55 1.75 /Baa2/BBB aHepreTMKa
®CK EQC-07 5000 R 750 281011 27.10.15] 16.10.20 50.0 @ 110.7 99.35 30 000 99.00 99.70 7.81 3.76 3.27 /Baa2/BBB JHepreTuka

®CK ESC-08 10000 R 745 27.0911  26.09.13) 15.09.20 25.0 | 109.7 = 100.28 20000 100.20 100.45 7.10 3.56 1.75 /Baa2/BBB 3HepreTMka
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PbIHOK pybneBbIx o6nuraumm
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-09 5000 R 799 281011 241017/ 16.10200 74.0 @ 110.7 = 100.10 99.75 100.45 7.89 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 = 10040 = 0.09 100.25 100.54 7.77 3.85 3.17 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017/ 16.10200 74.0 @ 110.7 = 100.22 100.00 100.45 8.09 3.98 4.46 /Baa2/BBB aHepreTMKa
®CK EQC-13 10000 R 8.50 03.01.12 22.06.21 119.0 = 10235 @ 020 1960 100.10 102.50 8.31 4.14 6.25 /Baa2/BBB JHepreTuka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 83.0 @ 143.8 99.00 163 700 97.00 99.00 8.29 4.00 4.93 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-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 31.7 99.60 99.25 99.95 7.97 1.80 0.56 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 260 @ 317 99.15 390 000 99.10 100.00 8.61 1.99 1.79 BB/Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.10.11 12.10.11 1.0 100.08 | 0.03 8020 100.00 100.08 6.18 1.77 0.08 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.10.11  19.10.11] 17.04.13 1.0 19.4 100.13 20 000 100.10 100.20 6.95 2.03 0.09 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 131211 1112120 10.06.14 150 @ 334 99.41 50 001 99.00 99.90 8.51 1.94 1.1 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 8.0 439 100.65 | 0.10 60 000 100.70 100.95 8.00 2.23 0.57 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14, 150 @ 336 99.60 0.25 200 99.41 99.60 8.87 4.20 1.1 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 150 @ 336 99.45 0.05 99.30 99.60 9.01 421 1.1 /B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 100 @ 33.8 101.08 | 0.08 100.95 101.20 7.86 4.56 0.72 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 26.2 99.60 99.40 99.80 8.63 4.13 1.81 B2/ notpeb. ToB.
YTM3 0306 8000 R 800 251011 24.0412 21.0415 7.0 @ 439 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50  06.12.11 081211 04.1212 3.0 14.9 101.30 | 0.30 2108 101.00 101.40 1043 8.12 0.21 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.12.11 04.09.14 36.2 94.95 85.01 104.89 1.76 2.93 (buHaHCbI
tOHnKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 140 506 98.95 98.00 99.90 8.04 3.53 1.04 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13) 01.09.15 240 @ 483 99.50 1900 99.00 100.00 7.93 3.76 173 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 18.7 103.96 101.01 106.90 10.05 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 30.8 98.85 690 98.00 99.50 9.86 227 2.05 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 30.8 99.18 98.02 100.35 9.70 2.26 2.05 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  06.03.12 03.09.13 24.0 BB/ JHepreTMka

AkyTeKaH02 1200 R 10.30  08.03.12 08.03.12! 59 100.50 99.00 102.00 9.43 51 0.44 BB/ 3HepreTvka
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Benapycb-01 7000 R 870  22.09.11 20.12.12 155 91.00 0.01 343 90.56 91.00 17.78 2.38 1.01 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.5 | 100.35 99.85 100.85 761 3.98 2.81 1/BB- MyHULMNANbHbIA
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 33.2 101.60 101.00 102.20 7.01 4.05 1.57 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 14 100.20 798 100.11 100.40 6.09 2.57 0.11 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915  23.11.11 221112 145 | 101.60 100.00 103.20 6.99 247 0.66 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 39.6 MyHULMNANbHbIA
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 21.7 101.80 99.00 104.60 8.74 245 1.10 BB-// MyHULMNANbHbIA
KanyxO6n-5 2500 R 820 241111 19.05.16 57.0 102.17 205 000 101.70 102.30 7.80 2.00 3.31 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 8.0 101.60 101.00 102.20 6.66 4.76 0.48 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 458 103.85 101.50 106.20 7.76 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/ MyHULMNANbHbIA
KOMM 88 06 1000 R 700 04.03.12 03.12.15 514 | 97.20 40001 94.51 97.99 741 359 | 3.00 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 14.1 102.95 250 102.95 103.24 6.53 2.64 0.66 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.3 111.00 109.01 112.99 8.07 5.39 2.52 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 34.7 101.00 100.00 102.00 7.04 3.99 242 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 46.0 99.18 98.80 99.55 7.62 4.04 3.07 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 9.6 101.75 65 000 101.40 101.85 5.76 3.94 0.73 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 130.8 = 91.50 2 91.00 91.50 8.08 4.38 6.82 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.0 97.10 309 97.20 98.55 7.94 4.13 4.35 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 32 100.76 = 0.16 100.52 101.00 5.07 3.98 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 11.9 101.12 50 000 100.60 101.65 6.39 3.94 0.90 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.2 98.32 97.50 99.15 7.67 4.10 3.84 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 21.0 115.04 8 114.22 117.97 5.89 3.25 147 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 14.000 08.12.11 08.06.14 33.3 115.27 297 878 115.33 115.48 6.96 3.03 2.21 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000 10.12.11 10.12.13 2713 118.75 1000 118.55 119.55 6.14 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 8.00 19.10.11 16.04.14 31.5 98.01 53 600 98.60 99.90 9.07 4.07 212 /B1/oTo3BaH MyHULMNaNbHbIA
Moc.06n.88 10000 R 9.00, 13.12.11 11.06.13 212 | 10117 101.10 101.24 8.03 4.44 0.99 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.1 103.25 200 103.00 104.00 7.67 8.12 0.29 [/B1/oTo3BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 1.2 100.59 © 0.39 100.18 101.00 1.82 3.82 0.10 B+/oTo3BaH/ MyHULMNAnbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 144 101.00 450 100.00 102.00 6.37 3.93 0.62 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 6200  09.11.11 09.11.11 19 100.30 = 0.05 100.26 100.33 4.34 1.54 0.15 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 4.2 102.60 50 100 102.55 102.60 4.39 2.89 0.33 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 18.7 109.35 10 108.75 109.29 5.73 2.74 1.32 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 133 105.75 30001 105.70 105.88 5.97 2.66 0.97 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 1200 22.02.12 20.08.14 35.7 113.82 2 113.70 114.25 6.85 5.26 241 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 05 100.24 47 000 100.22 100.30 4.05 497 0.04 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 39.0 103.89 5000 103.89 104.25 6.84 3.89 2.65 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 16.6 101.53 1 101.40 101.60 6.05 3.51 124 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 10.8 100.99 297 852 100.92 100.99 5.76 3.38 0.82 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.7 99.39 111 99.25 99.39 719 345 3.18 BBB/Baa1/BBB |roc. Gymaru
003 25076 136 261 R 710 15.09.11 13.03.14 30.4 100.97 110 011 100.90 100.97 6.78 4.60 2.09 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 53.0 100.30 028 410489 100.30 100.35 7.40 3.65 3.51 BBB/Baa1/BBB |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 171 100.85 255012 100.82 100.87 6.15 3.31 1.28 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 453 99.70 442 000 99.60 99.75 7.21 3.64 3.06 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 139 110 993 99.90 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.100  12.10.11 11.07.12 101 100.65 8 100.45 100.65 5.40 151 0.76 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 224 99.75 10001 99.75 99.95 6.39 1.52 1.64 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 39.7 113.15 1 112.90 113.15 6.85 247 2.58 BBB/Baa1/BBB  |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.5 98.00 102 323 97.85 98.00 7.53 3.51 3.91 BBB/Baa1/BBB |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.2 98.57 0.17 455115 98.57 98.70 7.93 3.79 4.70 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 116.7 = 97.75 15000 97.30 98.00 8.10 4.18 6.23 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.0 98.76 0.26 202 482 98.65 98.76 7.81 4.02 4.35 roc. Gymaru
003 46002 46 500 R 8.00 08.02.12 08.08.12 11.0 101.85 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.7 96.37 2114105 95.40 97.34 7.85 3.62 5.04 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.11.11 03.08.16 59.5 96.80 27200 96.50 96.80 7.56 1.80 3.53 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 1242 = 9355 4336 93.10 93.55 8.12 2.13 6.24 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 91.5 76.00 30009 76.00 77.00 8.01 4.32 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 2971 87.80 8591 304 87.10 88.50 8.22 4.07 10.31 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.0 88.65 0.15 50 000 88.25 88.65 7.95 3.38 4.95 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 39.0 101.75 101.50 102.00 7.27 4.31 2.05 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749 071211 30.11.16 63.5 99.30 0.10 25500 99.15 102.00 7.95 1.88 2.79 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12! 94 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 27.6 102.32 102.00 102.65 6.87 2.26 0.83 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15000 111111 10.05.13 20.2 11290 = 085 110.80 115.00 6.88 3.31 140 /Ba1/BB+ MyHULMNANbHbIA
CankT-TeTepbypr-01 10000 R 776 241111 19.11.15 50.9 | 101.00 100.00 102.00 7.61 3.83 3.32 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 19.2 101.10 = 0.90 413 100.80 101.10 6.72 1.96 0.74 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 35 10040 = 0.12 3197 100.01 100.39 5.59 3.49 0.27 1/BB- MyHUL@nanbHbI
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.4 100.60 100.40 100.80 6.40 3.49 0.84 //BB- MyHUL@NanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 26.9 103.60 101.00 106.20 8.96 3.16 1.03 1/BB- MyHUL@nanbHbI
YomypTus-2 1500 R 840 17.01.12 15.07.12 10.2 100.90 1 101.00 102.00 7.39 4.20 0.76 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.1 102.36 102.11 102.60 7.92 4.28 2.75 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 23.11.11 25.08.13 23.7 100.62 99.00 102.25 7.98 2.03 1.31 MyHULMNANbHbI
Yysawwms-06 1000 R 724 18.10.11 17.04.12 72 100.95 100.70 101.20 5.72 1.79 0.55 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16.  06.12.11 04.06.13 21.0 101.38 100.00 102.75 8.04 2.25 112 /Ba2/ MyHULMNANbHbIA
Yysawmsa-08 1000 R 8.00 14.09.11 15.06.14 33.5 MyHULMNANbHbI
AkyT-07 06 2500 R 780  20.10.11 17.04.14 31.6 101.01 2 101.10 101.35 745 1.93 1.73 BB//BB- MyHULMNANbHbI
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 795 201111 20.05.16! 570 | 101.60 101.00 102.20 7.60 1.97 3.19 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 14.09.11
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 10145 100.00 102.90 722 2.03 1.25 BB-// MyHULMNanbHbIi
100.68 100.25 101.10 762 1.98 1.97 BB-// ]

Ap06n-34010 3000 R 8.00 18.10.11 15.04.14 315




Fixed Income Daily 14.09.11
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 | 105.05 5.89 4.88 1.12 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 95 | 102.25 5.21 4.01 0.74 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 217 | 106.19 5.54 4.36 1.61 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 427 | 102.86 7.07 3.89 2.92 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 50 | 663 | 9850 12.20 438 0.42 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 735 | 100.25 7.82 3.93 4.57 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 172 | 97.12 7.25 3.99 6.47 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.03.12 11.03.15 425 | 103.35 8.74 478 2.92 BI/B+ cbipbe
Alrosa-14 500 § 888 17.11.11 17.11.14 387 | 11129 4.99 3.99 2.72 BB-/Ba3/BB- cblpbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.3 | 106.23 6.82 3.65 6.40 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 714 | 100.50 = 064 11.58 522 414 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 203 | 102.97 5.44 3.56 1.52 BBB-/Ba2/ GaHkm
BoM-15 300 § 750  25.11.11 25.11.15 511 | 96.87 8.40 3.87 344 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.03.12 11.03.1¢ 425 | 101.77 6.13 3.29 3.08 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 68.9 = 96.70 7.53 3.52 449 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 29.09.14 371 | 107.55 4.68 343 2.65 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.11 21.09.12 125 | 101.60 6.23 3.88 0.94 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 80.6 | 96.40 7.45 3.50 5.10 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 196 | 105.21 5.45 4.22 1.46 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 50.6 | 105.07 6.82 3.93 341 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 80.5 | 110.69 7.42 4.29 4.80 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 154 | 101.93 | 0.00 2.92 447 1.18 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 151111 15.11.12 14.3 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 17.8 | 109.65 2.86 439 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 26.0 | 105.50 3.79 6.24 1.92 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 226 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 19.2 | 106.75 2.93 344 1.46 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 229 | 108.37 2.90 3.46 1.76 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 299 | 103.39 3.52 4.86 221 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 351 | 11145 4.00 3.73 2.57 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 381 | 10445 0.02 3.79 5.14 279 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 452 | 10599 | 0.02 4.06 5.54 3.34 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 413 | 11250 | 0.01 1.92 7.22 2.96 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.3 | 103.30 423 246 3.72 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 63.2 | 10842 438 2.86 438 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 67.2 | 102.88 | 0.07 448 4.99 474 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 747 | 10428 @ 0.12 4.57 522 5.05 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 782 | 108.51 4.95 6.09 517 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.1 | 117.90 4.92 3.46 5.07 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 7.0 = 926 12561 368 0.68 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.1 | 110.3€ 3.70 3.26 2.92 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 127.6 | 107.76 5.52 3.02 7.65 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11 28.04.14 28.04.34 320 | 2754 126.33 341 2.39 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3156 | 109.97 6.49 3.31 1213 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 21.8 | 106.60 4.07 3.72 1.65 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 306 | 10322 0.00 5.16 3.03 2.88 /Baa3/BB+ GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 49.0 | 103.24 5.59 3.15 342 /Baa3/BB+ GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 56.6 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 226 | 10340 | 0.11 3.71 272 1.75 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 306 | 100.16 6.93 349 219 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 = 97.56 8.38 3.97 384 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 16 CCC/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 50.6 | 108.00 108.92 | 22.57 0.66 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 383 | 107.59 3.79 2.96 280 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 69.8 | 107.01 4.94 297 473 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.2 | 109.37 5.79 3.31 6.06 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1115 | 101.57 5.90 3.02 6.82 cipbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 130.7 | 104.65 6.06 3.18 7.55 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.03.12 10.03.16 54.7 | 9748 11.10 5.32 349 B+/B1/ GaHkun
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 59.1 96.79 729 3.36 4.04 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 1.0 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 62.1 | 10147 4.68 4.99 4.33 BBB/Baa1/BBB | mMyHMUMnamnbHbii
MTS-12 400 $ 800  28.01.12 28.01.12 46 | 10144 4.07 3.94 0.37 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 106.8 | 108.90 6.66 3.96 6.36 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.3 | 102.32 -2.37 391 0.43 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.0 B+/Ba3/ XuMms
NMTP-12 300 § 700 17.11.11 17.06.12 82 | 101.26 5.06 3.46 0.64 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 154 | 10451 | 0.05 5.48 442 147 BB/Ba3/ GaHkm
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 256 | 99.18 6.92 328 1.89 BB/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 50.0 = 10230 = 0.01 8.08 428 3.30 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16, 1.0 | 621 | 99.88 10.79 4.88 0.10 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 535 | 102.09 479 261 3.86 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1144 | 103.98 6.04 3.18 6.94 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 12 100.18 = 0.00 6.83 4.37 0.10 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.4 101.95  0.20 6.68 4.72 0.65 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 224 | 107.88 6.14 4.98 1.65 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 31.8 | 96.98 7.49 3.18 2.31 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 451 | 11322 8.50 5.63 2.89 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 58.7 | 108.79 = 0.01 8.96 5.17 3.66 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 77.7 | 108.06 @ 0.25 11.73 5.78 4.27 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 7.50 221111 22.05.12 8.4 101.21 5.67 3.70 0.66 /B1/B+ Cbipbe
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Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.1 | 9361 | 0.09 12.87 5.88 3.33 B/B3/B GaHkm
RenCap-13 225§ 13.00  01.10.11 01.04.13 189 | 99.57 13.30 6.53 1.29 B/B3/B GaHku
Rosbank-12 130 § 9.00 01.01.12 01.07.12 9.7 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 7.7 | 101.88 3.14 6.15 0.62 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 204 | 105.80 3.58 3.39 1.55 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 186 | 100.61 = 0.03 7.07 3.73 1.38 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 285 | 106.38 4.22 3.35 213 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 334 | 11179 439 4.03 241 BBB/Baa1/ GaHKu
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11 21.09.16 00 | 612 | 99.94 9.67 349 0.02 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 549 | 10246 @ 0.08 8.04 425 3.54 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.0 | 106.24 5.02 2.96 4.68 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 81.7 | 114.08 5.23 3.40 5.22 BBB/Baat/ GaHkm
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1184 | 98.03 6.27 3.06 714 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.2 99.96 8.03 3.95 3.24 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 441 | 102.79 2.81 1.76 3.34 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 835 | 14275 3.85 3.85 5.18 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 7.85  10.03.12 10.03.18 790 | 10462 0.3 6.95 3.75 5.06 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.0 | 105.30 4.26 237 6.89 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2043 | 177.87 | 0.00 5.55 3.58 9.10 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2258 | 119.14 | 0.01 37971731 4.15 3.15 5.37 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 51.8 = 95.82 10.10 463 3.38 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.11 01.12.16 635 = 95.75 12.28 5.09 3.73 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.11 03.04.17 67.6 | 105.10 4.69 273 463 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 237.8 | 100.92 7.54 3.71 9.81 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 241 100.82 | 0.01 1.08 2.94 0.17 BBB/Baat/ GaHku
Sberbank-13 500 § 648  15.11.11 15.05.13 203 | 107.03 247 3.03 1.57 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.01.12 02.07.13 219 | 107.31 230 3.01 1.70 BBB/Baat/ GaHku
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 385 | 100.80 = 0.09 3.20 347 2.92 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 464 | 105.45 3.95 261 341 BBB/Baa1/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 734 | 102.50 4.92 263 4.99 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 118.8 | 9843 5.91 2.90 7.28 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 228 | 108.28 5.07 4.50 1.7 BB-/Ba2/BB chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 316 | 109.12 5.44 4.24 2.24 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.3 = 98.08 6.72 3.19 4.10 BB-/Ba2/BB Chlpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 745 | 98.31 7.04 341 4.81 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.02.12 03.08.15 473 | 107.75 | 0.14 5.46 3.57 3.34 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 745 | 98.33 5.70 273 5.04 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 31.7 | 9546 13.61 6.02 2,07 GaHKu
TMK-18 500 $ 7.75  27.01.12 27.01.18 776 98.07 8.14 3.95 4.89 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 124 | 102.03 4.07 3.00 0.96 = BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750  13.03.12 13.03.13 182 | 106.12 329 3.53 142 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 413 | 106.5¢ 4.14 2.93 3.03 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 59.0 | 111.38 4.84 337 406 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.2 | 106.58 5.24 3.1 449 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 750  13.03.12 13.03.18 791 | 11349 5.39 347 516 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.1 | 109.95 5.74 3.30 6.30 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 712 | 99.37 11.87 529 410 B1/ GaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 9.6 103.03 = 0.01 2.20 2.96 0.77 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 96 | 101.65 324 2.65 0.76 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 231 | 109.16 272 3.53 1.77 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.12 05.03.14 30.1 | 105.20 3.46 2.70 231 /Baa1/BBB chipbe
Transneft-18 1050 § 870/ 07.02.12 07.08.18 84.0 | 124.31 4.55 3.50 5.35 /Baa1/BBB Cbipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 36 | 102.50 343 5.85 0.29 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 241 100.48 5.23 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 17.02.16 539 | 100.14 368 3.74 4.00 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 754 | 101.68 5.13 268 5.13 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.4 | 108.06 5.72 3.19 6.58 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 172.8 | 102.67 6.51 331 891 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 $ 838  22.10.11 22.10.11 13 /Ba3/BB- Tenexkom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 19.8 | 105.60 476 3.96 148 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 340 @ 99.72 438 1.06 257 /Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.1 | 104.74 7.04 3.94 3.78 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 534 | 98.85 6.80 3.28 3.73 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 66.5 | 95.50 7.26 4.40 4.48 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 80.7 | 107.02 7.75 4.26 4.83 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1143 | 96.35 8.31 4.02 6.46 /Ba3/BB- Ternekom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 1274 | 93.63 843 5.39 6.92 /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 29.09.15 492 | 97.88 6.81 317 342 BBB/Baat/ 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 | 103.71 323 3.19 1.07 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 147 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 234 1 10175 | 0.05 3.03 3.93 1.86 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 413 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.03.12 04.03.15 423 | 104.29 5.10 3.10 3.09 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 539 | 10084 = 0.05 3.99 421 3.95 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11) 28.05.13 29.05.18 21.0 = 817 | 10521 | 0.06 3.69 327 1.58 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32 220212 22.02.18 785 | 100.60 6.20 3.14 5.22 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1106 | 99.89 6.57 3.28 6.58 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 46.0 | 289.8  102.23 5.59 3.06 3.32 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 57.3 | 99.39 5.20 5.16 413 BBB//BBB (hMHaHCbI
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