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PyGneBbie BbIMyCcKn CTPATEIrnS

WU3meHeHue, 6.0.
YTM, % 3HaY. 3apAeH. 3aMec. YTD  BHELUHWUU PbIHOK
00346020 7.8 @7) (14) (18) _
r " 66 3 - 0 3anBneHuns ELB o npegocTaBneHnmn 6aHkam AonnapoBon MMKBUAHOCTUA, CKOOPANHUPOBAHHOM C ApY-
asnpow- : @2 ®9) MM KnloYeBbIMM LeHTpobaHKamK, BbI3BaSIO BONHY ONTUMMU3MA. PbiHKM ByayT TOProBaTbCa Ha HOBO-
BbiMnen Kom-6/7 8.7 8 46 23 CTAX O BO3MOXHbIX ENCTBUAX BacTer No CTabunmsaumm UHaAHCOBOW CUCTEMbI. ................. crp. 2

BHYTPEHHUW PbIHOK

CbipbeBble pbIHKU

WU3meHenne, % PbIHOK MoKa He HaxoAWT NPUYMH ANA POCTa. B rocynapcTBeHHOM CerMeHTe KOTUPOBKM NPOAOIXUIN

3Hay. 3ageH.  3amec. YTD CHWXaTbCa BAONb BCen kKpuon OD3, notepss B cpeaHem 30-50 6.n. Poct LLOXO[HOCTEN KOPOTKMX

3ono70, Sy 17886 0 02 259 Oymar okazancs boree CyLlecTBeHHbIM, YTO ObINIO OXMAAEMO BBUAY HepaBHUX aencteun LIB. dasne-

HWE Ha KOTUPOBKW COXPAaHUTCA KaK MUHMMYM [0 KOHUa MeCAla N3-3a Ha4aBLerocd nepmnona Hanoro-

Urals, $/6app. 17.6 3.1 79 278 BpIX BbINMAT, OAHAKO, HA HaLL B3rNag, NS BO30OHOBMNEHNS NOKYMNOK B AaNbHEMNLIEM YHaCTHMKAM PbiH-
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S&P C/x npog., uHa. 793.2 an (1.4) 4.0)
HleHexHbii phitoK CBEWEXHBIAPHIHOK
U3meHenne _
JIMKBMOHOCTb CHUXXAETCS NOJ, AABMNEHNEM EXEMECAYHbIX HANIOroBbIX NAaTeXewn, B pe3ynbTaTe CTaBky
RUB mnpa. sHau. sapew. samec.  YTD  \BK g3neTenu Ha 30—70 6.n. Tak Kak 4O KOHLA MecsiLa CuTyaums GyaeT pa3BrBaTbCs B TOM e Ha-
REPO in CBR 312 308 30.7 200031 mpaBRiEeHUU, Mbl OXWAAeM AanbHenwero pocta ctaBok MBK. ... cp. 3
Corr Accounts 696.2 1.2 (11.9)  (298.5)
Deposits in CBR 1528 (64.2)  (57.8) (480.4)
W3meHeHue, 6.0.
NDF 1Y, % 578 21 87 87 Mpomnpon3soactso B P® B asrycte 2011 r. Bbipocsio Ha 1,1% MecsiL, K MecsiLly, YCKOPWB POCT o4 K
MOSPrime O/N, % 4.98 77 112 323 rody oo 6,2% c 5,2% B wone. Mbl c4uUTaeM, 4YTO MPOMMPOU3BOLCTBO COXPaHUT XOPOLLUME TeMmnbl,
Tw—— X0TA ¥ OTMeYaeM ycuneHue BHeLWHUX pUCkoB. Mbl NoATBEpXAaeM Halll NPOrHO3, NpeaycMaTpuBalo-
’ LM POCT NPOMMPOU3BOACTBA MO UTOFaM 2011 1 Ha 4,9% . ooviiiiiiieee e crp. 4
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W3meHeHue, 6.0.

6.n. 3Hay. 3afeH. 3a Mec. yio TKCBAHK (/BZ/B)

Russia 30 - UST 10 210.0 ® 8 57 B cpeny pykoBoacTBo baHka TvHbkodd KpeamTHble CUCTEMbI MPOBENO BCTPeYy C aHanMTMKamMmn no
EMBI + Spread 386.0 (5.5) 20.0 975  WTOraM HefaBHO MpefcTaBneHHoM ot4eTHOCTK Tpynnbl TKC Bbarka 3a 1 n/r 2011 r. baHk He cbaBnseT
TEMNOB pocTa (aKTMBbI BbIPOCIM Ha 77 % 3a NONyroame), Npu 3TOM Ka4ecTBO ero KpeamuTHOro noptdens
0CTaeTCs Ha BeCbMa NPUIMYHOM ypoBHe (Llonst Npocpoyky — 2,8%). HaM MHTepeceH Kak eAMHCTBEHHBbIN
UHpuKaTUBHbIe cripefbl eBpoboHp TCS Bank' 14, Tak 1 nokarbHble Bbinyckin, 1 ocobeHHo TKC baHk BO-3. .................... cTp. 5

490 250  BOCTOYHbIA 3KCMPECC BAHK (B1)
470 20 Moody's 0ObsBNIO O NOBbLIWEHNN PENTUHTA BaHKa Ha OAHY CTyneHb Ao «B1». MNoBOAOM NOCAYXMAN

450 V<A‘ , \/ f;g CyLLeCTBEHHOe ynyylleHue KnneHTckom 6asbl 6arka B8 2010-2011 rr., ynyyuleHus B KOPNopaTUBHOM

170 ynpaslieH1, nocsiegoBaBLlne 3a I'IOKyI'IKOI;I Aonn B OaHke KPYNHbIMW MHCTUTYUMOHAabHbIMA NHBE-
430 150 CTOpaMu, a Takxe ToT q)aKT, 4TO 6aHKy yOaeTcd B Te4eHe 3Ha4NTeNbHOIro BpeMeH nognep>XrBatb
130 npnemMnemMble (bI/IHaHCOBble nokasatenu. baHk pacCMaTpMBaET BO3IMOXHOCTb pa3MelleHna Ha nep-
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5 & &% & = & & 3 MMK ( /BA3/BB+)
~g %YKO§4_G§ZWOJ13(H;°B OCb)t MMK 3akpbin caenky no koHconupauum 100% 6|3IBLLIeI'O CMN MMK-Atakas. Mo Hawemy MHeHuIo,
Russia 30 - US 10 (n1pa. oce) obpaluatoLLmecs BbiNyCkn obnmraumm KOMnaHMm cenyac oLeHEeHbl CNPABEANMBO. ................. cp. 6
CAHKT-TNETEPBYPT (BBB/BAA1/BBB)
NHpnKaTopbl AeHeXXHOro pbiHKa AreHtcTBO Fitch nopTepamno pentuHr CaHkT-MeTepbypra Ha ypoBHe «BBB» ¢ MO3NTNBHBIM MPOrHO-
30M Pa3BUTMA. AreHTCTBO OTMETWUIO XOPOLUME MOKa3aTeny UCNONHeHWs BloaxeTa, HU3KUA JOAr U1
2000 65 BbICOKMI 0ObeM CPeACTB FOPOACKON AAMUHUCTPALMM.  .oovveeeieeieieeeeiee e cp. 6
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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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CTPATEIrns

EBponenckni oTCKOK. Buepa pbiHKK Obinv 0OHadexeHbl 3asaBneHnsaMn rnaebl ELLB, a Takxe npefocTaBneHneM TpexmecsyHom
[ONNapoBOM JIMKBUOHOCTU €BpOnenckuM BHaHkaM B paMkax COrMacoBaHHbIX OENCTBMA C OCTallbHbIMM  LieHTpObaHKaMum
KPYNHeMLWMX pa3BUTbIX CTpaH. [ocne nosBaeHns 3TMx HoBoCTen eBpo ykpenunca Ao 1,385. Mpu 3TOM pbIHKK He OTpearnpoBanm
Ha nnoxve faHHble no be3pabotuue n3 CLUA v Ha pasobnadeHve v apect Tpengepa UBS, nprHeciero 6aHKy yObIToK NprMepHO
B 2 MAPA Oons. 30/10TO C Havafla Hefenn CHU3UAOCL B LieHe Ha 4,7% U1, CKopee BCero, 3aKOHYUT Hedenio PekophHbIM 3a
nocnenHve aga roga nageHneM. CKOOpAVHMPOBaHHble fencTBma LIb faloT HagexXay Ha odepefHyto cepuio Mep Mo Nofaepxke
rnobanbHoM GaHKOBCKOM CUCTEMBI U CMSATYEHWIO NOCNeACTBUIA fAedonTa [peummn, KOTopbI paccCMaTpUBAETCS Kak HEeM30eXHbIN.
B Takmx ycnoBmsx MakKpO3KOHOMMYeCKMe AaHHble B MWHWMAnbHOW CTeneHW BAUSIOT Ha MOBedeHWe WHBECTOPOB — PbIHKM
OBVXXYTCA NOL, BO3LAENCTBMEM 3aSBIEHNIN PETYNATOPOB, YTO AEMOHCTPUPYET HbIHELLHWIM BCMIeck onTMMmn3mMa. CerogHsa nosecrky
[HS OPMUMPYIOT HOBOCTM U3 MOMbCKOro Bpounaga, rae npoxoauTt 3acefaHue Ecofin, YneHbl KOTOPOro NpeacTaBnsioT He TONbKO
CTpaHbl €eBPO30HbI, HO M OCTanbHble rocyaapcrea EC. B 3acenaHuve Takxke npuHUMaeT yqactne MUHUCTP drHaHcos CLLIA TrmoTn
FenTHep, 4TO Npefnonaraet BbIpaboTKy CKOOPAMHUPOBAHHOM NPOrpaMMbl AeNCTBUIA CO CTOPOHbI NMPaBUTENbCTB.

Ha ¢oHe BbICOKOI BONaTU/IbHOCTU eBPOOOHAbI OTKPOKTCS HEeMTpanbHO. B YeTBepr, Ha hoHe yMeHblleHUs Chpoca Ha
Oe3purCcKoBble aKTUBbI, CNPe, MHAMKATUBHOIO CyBepeHHOro Bbinycka Russia’30 k 1OUST cy3unca Ha 8 6.n. o 210 n.n., npu Tom
YTO LeHa POCCUMCKOM Bymarn Npodomkmna CHUXEeHWe, onycTmBLLMCG Ha 13 6.n. 4o 118,89% oT HoMWHana. bonblWNHCTBO
CYBEPEHHbIX Oymar TakxXe 3akpbliocb B OTpULATENbHOM 30HEe, HeOOmNbLWOW POCT Mokasan ToNbKOo BbIMyck Russia’28.
B kopnopaTMBHOM cCerMeHTe BYepa No-npexHemy npeobnafanv npofasubl. KpynHble npofaxu Npownm B TOM Yucne B
HedTera3oBoM CerMeHTe, flaxke HeCMOTPS Ha POCT LieH Ha HedTb. LnnHHbIe BbiNyckn MasnpoMa nofdeleseny Ha 70—-150 6.n. u
nuwb Gymarn ¢ noraweHvem B 2017 r. cMOrM Nofopoxath Ha 2—5 6.n. CHU3UAMCL KOTUPOBKK Beex espoboHaos JIYKOWNa, B
cpenHeM Ha 30 6.n. AKTMBHOe [JaBneHMe CO CTOPOHbI MPOAABLIOB UCMbITaNn W MeTannyprudyeckuin cekTop — MofelleBenn Bce
Bbinyckun EBpasa (Ha 30-60 6.M.), Ceepcranut (Ha 20-30 6.n.) 1 MeTannonHeecta (Ha 91 6.M.). B 6aHKOBCKOM CeKTope Takxe
npeobnafany NPoAaxXu — CHU3UAKUCH LieHa NPaKTUYeCcku Mo BCem Bbinyckam Poccenbxo3baHka (AnuHHbIe BbIMycKu NofdeLleseni
bonee yem Ha 20 6.n.). BTo xe BpeMs OGAHKOBCKOM CEKTOpe — B OTAEMbHbIX BbiMyckax BTOPOro W TPETbEro 3SLUeNIoHa —
aKTVBM3NpoBanncb nokynatenn. K npumepy, NOMOS'16 nomopoan Ha 12 6.n., ueHa Alfa-Bank’17 nogHsnacb Ha 35 6.m.,
MBRD - Ha 12 6.n., a RenCap’13 1 TCSBank’'14 ctanu fopoxe Ha 13 1 9 6.n. cootBeTcTBEHHO. CerofHs yTpoOM asmatckue
WNHOEKCH! TOPryIOTCA B 3€M1eHOW 30HEe, O XOPOLUMX HACTPOEHMAX Ha PbIHKaX CBMOETENbCTBYIOT M MNOAOXMTENbHbIE (bloYepchl Ha
aMepuKaHckne uHaekcbl. Mol oXunpaem, 410 Ha (OHEe COXPaHEeHWs BbICOKOW BOMATUMBHOCTM Ha PbIHKaX pPOCCUMCKME
€BpOODMraLmm OTKPOIKOTCS CErOfHA HEUTPANbHO.

AHTOH Tabax, tabakhav@uralsib.ru
tOpwvi FfonbaH, golbanyv@uralsib.ru

BHYTpPEHHMM PbIHOK

PbIHOK NMOKa He HaxoAMUT NPUYUNH AN pocTa. [0Cy[apCTBEHHbIM CErMEHT BYepa BHOBb 3aKpblICs B KPAaCHOW 30He, LieHbl BAOSb
kpuBon OD3 cHM3MNMcL B cpegHeM Ha 30-50 0.n. Kak n cregoBano oxmaaTtb, B CBETe HEAABHEro peLleHus O MOBbILLEHUM
Lleno3nTHOM CTaBKM (4TO hakTUHeCKM YBEAMYNIO CTOMMOCTb KOPOTKMX AeHer B cUcTeMe) HanborbLLne NoTepy MOHECIY MMEHHO
KopoTkine bymarn. Tak, 4OXOOHOCTb nonytopanetHe OP3-25065 Bbipocna Ha 21 6.n. oo 6,37%, O®3-25078 npumepHo Tow
Xe CPO4HOCTM — Ha 8 6.n. [0 6,34%. PopManbHO Ha ANIMHHOM KOHLLE MOXHO Obiflo MoMbITaTbCA HaMTW NMOBOAbI AN POCTa
(cHuxeHne cTaBkm PEMO yBenuuMBaeT MpuBMeKaTenbHOCTL CTpatermu carry trade), ofiHako v Tam npeobnagann Npoaaxu:
[oxoaHoCTh WectunetHen OP3-26206 nogHanack Ha 12 6.n. oo 7,99%, natunetHen OP3-25077 —Ha 7 6.n. 0o 7,52%. Ha
Hall B3rnsg, faxe yBennyeHve NpuBneKkaTeNlbHOCTM OTAENbHbIX CTPATErnin B TEKYLLMX YCITOBUSX HE CMOCOBHO NMPUBECTU K POCTY
KOTWMPOBOK, MOCKOSbKY OMaceHus OTHOCUTENBHO AaNbHeNLEeN HeXBATKN NMKBUAHOCTM Ha PbIHKE O4eHb CUMbHBbI, 1 BOMbLUNMHCTBO
Y4aCTHMKOB pbiHKa B N0OOM Cllydae CTpeMSTCA COKpallaTb Mo3vummn. Hanorosbl nepumog TONbKO HaYMHAETCs, MO3TOMY Mbl
OXWMOaeM, YTO HeraTMBHbINM HacTpon OydeT nMpeobnafaTb Kak MUHUMYM O KOHLA Mecsila, a BMOCNeACTBUM PbIHOK, CKopee
Bcero, OymeT xXnaTb [LOMONHUTENBHBIX CUFHANOB CO CTOPOHbI PErynsTopoB B pacdeTe Ha TO, YTO MocnefHwe coobuiat o
FOTOBHOCTU MPEAOCTaBUTh IMKBUOHOCTb PaHblUe, YeM B CUCTEMY MOCTYMAT TPaAULMOHHbIE BIOAXETHbIE PacXodbl BO BTOPOM
nonoBuHe fekabps.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
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OEHEXHbI PbIHOK

JINKBNAHOCTb NOJ, AaB/IeHMEM HaJoroBbIX NiaTexen

Byepa KOMMaHMM BbiMMaymMBany CTPaxoBble B3HOChI, YTO MPUBENO K CHUXEHWMIO YPOBHS NIMKBUAHOCTM U Bonee peskomy, Yem
06bI4HO, pocTy cTaBok MBK. OcTaTkM Ha KOpCYeTax KpeauTHbIX ydpexaeHuit B baHke Poccnm cokpatmnumch Ha 13,8 mnpga pyo.
0o 682,4 mnppa py6., a aenosutsl 6aHkos B LB — Ha 15,7 mnpa py6. o 137,1 mnpa pyd. CtaBka No oAHOAHEBHbLIM KpeamnTam
MosPrime B3netena Ha 77 6.n. go 4,98%. [pyrve ctaBkn MosPrime Bbipocsiv Ha 30—70 6.1. — HETUNNYHO BOMBLLIOW CKAYOK.
O6bem onepaumm peno ¢ LB PO BYyepa AOCTUI O4eHb BbICOKOW OTMETKM — MO MUTOram [ABYX ayKUMOHOB OH coctaBun 31,2 Mnpa
pyD., XOTs CpefHss OOHOLHEBHas CTaBKa OCTanacb HM3KOW Ha oTMeTke 5,43%. JIMKBUMOHOCTb BYAEeT CHMXATbCH OO KOHLA
MecsLa, a crefyoLme KpynHble NiaTtexu oXmnaaloTcs Bo BTOPHKWK. Kak pesynbTat, ctaBk MBK nogHumMyTcs Bbilwe 5%.

CoBoKynHble cpeacTBa 6aHkoB B LB PD, mnpa

py6., 1 ogHOoAHeBHas cTaBka MosPrime, % MexxpayHapopaHble pe3sepsbl LIB PD, mnppa, gonn.

CpenctBa 6aHko B LIb P®, Mnpa.py6. (nes.Luk.) 550 - 5388
OpHopHeBHas cTaBka MosPrime, % (npas.Luk.)
1600 - 55 500 |
1400 50
) 45
1200 4 4,0 450 -
35
1000 -
30 400 |
800 25
2,0
600 15 e JLA L ST L e e e
§ § § §8 & & &8 § & s2gFe8eafEfa8sagFes
8 o T g &8 2 I 5 3 22 cecee2cec222cec

Uemouruku: LB PO UemoyHuku: L6 PO

Ha MMBB py6nb B4epa BbIpoC Ha 5 korneek u coctaBun 30,4 py6./ponn. Ha oHe ocnabneHns fonnapa, NofAeLeBeBLUero Ha
1% Mo OTHOLLEHMIO K eBPO (MHOEKC gonnap cHm3mncs Ha 0,8%). C opyroi CTOpoHbI, pybnb nofeLlesen Ha 43 KONenkn K eBpo u
3aKOHYMN ceccuio Ha ypoHe 42,1 py0./eBpo. buBanioTHas Kop3vHa Bbipocna Ha 16 koneek fo 35,66 py6. CerogHs fonnap
HemHoro okpen — 0,2% OTHOCUTENIbHO €BPO — W HaxOAUTCA Ha oTMeTke 1,386 [osn./eBpo, NPW 3TOM ero MHOEKC pacreT.
HedTsiHble LeHbl, Kak 1 BYepa, Uyt BBepx: Brent npubasuna 0,6% u Topryetcs Ha yposHe 115 gonn./6app., a okTabpbckime
dbtodepcbl Ha WTI nogHanncb cerofHs yTpoM Ha 0,7%. Takas cuTyaums co3paeT OnaronpusTHble YCNOBUS ANS POCCUNCKON
BaJllOTbl, KOTOPOW MOMOXET U CHUXeHMe DaHKOBCKOW NMKBUAHOCTU. Mbl oxuaaem, 4o pybnb OyaeT ToproeaTbcs B panioHe 30,4
py0./ponn.

Kypc eBpo oTHocuTenbHo gonnapa CLUA

Kypc py6./nonn.
1 ueHa 6appens HedTu Brent, gonn. n pybns
e [lON 1. CLLA/EBPO (N€B. LUIK.)
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NemoyHuku: Bloomberg, MMBE Mcmoyruku: Bloomberg, MMBbB

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3suHa, berezinana@uralsib.ru
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MAKPO3KOHOMMUKA

PbIHKKN, cKOpee Bcero, CHoBa NponycTAaT NO3UTUB:
NPOMMpPoOun3BOACTBO B aBrycTe yCKOpuo pocT o 6,2% rop k ropy ¢ 5,2% B nione

NMpomnpon3soacTeBo B aBrycre Bbipocno Ha 1,1% mecsy, K mecsuy...
Mo [aHHbIM PoccTata, NpoOMbILWIIEHHOe MPOU3BOACTBO B Poccun B
asrycte 2011 r. npubasuno 1,1% MecsiL, K MecsiLly, yCKOPUB POCT rof, K
rogy 0o 6,2% c¢ 5,2% B wone. Lndpbl HaMHOTO NpeBbICUNN

MpomMnponsBoacTBO 6e3 ce30HHOM
cocTaBnaloLLen cHMXxXaeTca c noHsa 2011 r.
PocT npombILLeHHOro NPoM3BOACTBa B Poccuu

— Pocrt, % rog krogy

KOHCEeHCYC-NPOrHos, COCTaBEHHbIN NHTepdakcom 7 %
npeadycMaTpUBaIoOLMI 5,3 -NPOLIEHTHBIM POCT K YPOBHIO FOAMYHOM 7% ,_P°°:’%Mec“”"“"m”ﬂﬁec’Ce”””O"'COCTaB”“'O”*em
JaBHOCTW.  O4YULLEHHbIM  OT  CE30HHOM  COCTaBnsloWEen  pocT 6% - ] 7 [ _
NPOMMPOV3BOACTBa K NpeablayLieMy Mecauy coctasun 0,2%. if 1 .
b _

..bnaropaps  xopowen pauHaMuke BO BCeX  ceKTopax. 3% |
JlobbIBalOLLMIA CeKTOp B aBrycTe YCKOpWn pocT A0 3,3%rof K rogy C 2% 4
1,8% B Mvione; nuaepaMs Npu  3TOM CTany  NPOM3BOACTBO ;;: 114 ™
KeNe3HOPYAHOro KoHLeHTpaTa (+7,4% rog K rody) v MpvpOgHOro 4 ) e
rasa (+5,6% rop k rogy). ObpabatbiBaiowmin cektop npubasun 7,1% § < é < % 5 =& & = :5 T I
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FOZ K rofly, NOBbICKMB TEMMbl POCTa MO CPABHEHMIO C MIOABCKUMN 5,5%,
npy4emM HavOOMbLUMIA BKNaL BHEC BbIMYCK CTallbHbIX W MIACTMKOBbIX Memotinuku: Poccmarm
TpyD, CTaHKOB, haHepbl U CTPOUTENBHLIX MaTepuanoB. ABTOMOOMNECTponTenbHas oTpacib Bblpocna Ha 46,4% rof k rogy
npotne 20,3% B uione (B 4aCTHOCTU, BbIMYCK MPY30BUKOB YCKOPUI pocT 40 45,9% ¢ 19,5% MecsueM paHee), a NpOM3BOACTBO
NPAMOrOHHOrO OeH3MHa MPOAEMOHCTPUPOBANO OTPULATENbHYIO FOAOBYIO AMHAMUKKY, COKpaTMBLWIMCL Ha 8,1%. B cekTope
NPOM3BOACTBA W pacrnpefeneHms 3neKTPo3HeprimM, rasa U BoAbl OTMeYeH pocT Ha 2,3% rod K rogy no cpaBHeHwio ¢ 1,9% B
nione — B OCHOBHOM 3a CHET yBeIMYeHWs NPOV3BOACTBA Terna.

MpoMnpon3BoOACTBO COXPAHUT XOpoLuMe TeMMbl POCTa, HO PUCKU MOBbILWAOTCA. [1POMNPOM3BOACTBO B aBrycre pocso
YCKOPEHHbIMM TEMMaMM 0THaCTU B CUIY HU3KOM CpaBHUTENbHOWM 6asbl: HeBMAaHHas xapa B aBrycte 2010 r. 3actaBuia MHorve
npeanpuaTMA  MPUOCTaHOBUTL paboTy. HampoTuB, B  HblHEWHEM [OA4Yy MPOMBIWAEHHOCTb MOAAepXKanu  yBepeHHbI
3KOHOMUWYECKUI POCT W BbLICOKMI CMpPOC Ha BHYTPEHHEM pbiHKe. Kpome Toro, obpabaTbiBalolWwmiA CEKTOp BbiMrpan oT
CYLLLECTBEHHOro ocnabneHns pyons Ha (oHe BO3pOCLLEN BONATUNBHOCTU Ha pbiHKe. OTTOK KanuTana us Poccum, Habupatowwmia
X0, KaxkAbl pa3, KOraa PbIHKM MepexuBaloT Neprof MOBbILUEHHOW BOMATUALHOCTY, ycyrybun ocnabneHve HaLMOHanbHON
BanioTbl. CrefyeT OTMETUTb, YTO B CPEAHECPOYHOM MepcrekTMBe OTTOK KanmuTana OyoeT MnpensTCcTBOBATb KanuTallbHbIM
MHBECTULMAM, a BbICOKasi BOMATUbHOCTb Ha pbiHKE caMa Mo cebe ABMSETC He YeM WHbIM, KaK OTPaXKeHWEM MOBbILLEHHbIX
PUCKOB A1 MUPOBOW 3KOHOMWKM. YXyALIEeHWe CUTyauum B MUPOBOM 3KOHOMMKE MOXET CBeCTM Ha HeT BCe MO3UTUBHble
cnencTBums ocnabnexuns pyons. bonee Toro, B cnyvae faxe cnabon peLeccum B pa3BUTbIX CTPaHax POCCUICKas MPOMbILLIEHHOCTb
CepbesHO MoCTpafaeT — B MEPBYI0 o4epellb M3-3a CHUXEHWS CMPOCa Ha Cbipbe. TEM He MeHee Mbl NpuaepXKmBaeMcs 6a3oBoro
CLLeHapms pPasBUTUA SKOHOMUKM, NpeanonaraloLero poct npoMnpu3soacTaa no ntoram 2011 r. Ha 4,9%.

Anekcevi lessaTos, devyatovae@uralsib.ru
Onbra CTepuHa, sterinaoa@uralsib.ru
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HOBOCTU SMUTEHTOB

Banxk Tunbkodtgh KpeauntHnie Cucremsi (-/B2/B)

OpHa U3 caMbiX BbICOKNX JOXOAHOCTEUN C NPpUeMsIeMbIM YPOBHEM PUCKa — OTYETHOCTb
Fpynnbl TKC Banka3a 1 n/r 2011 .

CTpeMuTeNnbHO pacTyLui, HO Moka Hebonbwon GaHK. B cpeny pykoBoacTBo baHka TwHbkodd KpeoutHble CucTeMmbl
NPOBesIo BCTPeYy C aHanMT1MKamMm Nno UToram HeflaBHO npeacrasfieHHon ot4eTHocTu Mpynnel TKC baHka 3a 1 n/r 2011 r. B uenom
BreyaTneHne OT MpPe3eHTaLMM OCTanocb MofoXmuTenbHbiM. baHk He cbaBnseT TemnoB pocta (akTWBbl BbIpOCIW Ha 77% 3a
nomnyrofame), Npy 3ToM Ka4ecTBo ero KpeAUTHOro MOPTdENs OCTAeTCs Ha BECbMa NPUANYHOM ypoBHe (f0ns Npocpoykn — 2,8%).
JoctaTodHO aMbWMUMO3Hble NnaHbl GaHka, Ha Hall B3rAA4, BMOMHe peanusyeMbl — MPW COXpaHeHWUW GnaronpusTHom
3KOHOMMYeCKON KOHBIOHKTYpbl TKC baHK HamepeH COXpaHWTb Tekylume TeMMbl POCTa KpeauUTHOro noptdens 1 B cleaytoLiem
rOAY BbINTW Ha TPeTbe MeCTO Ha PbIHKe KpeduTHbIX KapT B Poccmu.

(-]

Bce oGnuraumu npuenekaTesnbHbl, HO UHTepeceH KopoTkun BO-3. C Haluen Touku 3peHunsi, obnuraumm TKC baHka
NpefaraloT OLHO U3 CaMbiX MHTEPECHBIX COOTHOLIEHWI LieHa /KaqyecTBO cpef OaHKOB C PEMTUHIOM YPOBHS «B». ELVMHCTBEHHbIN
BbINYCK eBpoobnMraumin 3MMTeHTa BbIMAAUT XOpoLLen anbTepHaTMBon Oymaram PeHeccaHc Kanutana (B/B3/B): c onHom
CTOPOHBI, BbICOKME TeMIMbl POCTa KPEAUTHOrO MOPTMENS MPY BbICOKOM PEHTAabeNbHOCTU 1 YUCTON MPOLEHTHOM MapyKe roBOpsAT B
nonb3y TKC baHka, HO C Apyron — OH BCe ellle MeHblle no MacwTabam BusHeca 1 obnafaet Honee HU3KOW LOCTAaTOYHOCTBIO
KanuTana, v Ha 3ToM hoHe npemusi K RenCap’13 B parioHe 80 0.1. BbIMAAUT Ype3MepHOW. Ha nokanbHOM pbiHKe obpatliaeTcs
YeTblpe BbiNycka obnuraumm, Ho ogmH 13 Hux — TKC baHk BO-2 — kopoTkunin ¢ ochepTon B Havane gekadbpsa 2011 r. Mo Hawemy
MHEHWIO, OaXe C Y4eTOM OTHOCUTENIbHO HebomnblUMX pa3MepoB Gu3Heca GaHka, ero BbIMyckW Cerdac nepenpofaHbl, Tak Kak
npemMms K COMOCTaBUMbIM Dymaram 0OaHKOB, MMEIOLLMX CXOXWMEe PEeWTUHIrK, cocTaBnsieT He MeHee 200 ©6.n. OcobeHHo
npvBnekatenbHo BbirNaamT kopotkur TKC barnk 5O-3 ¢ glopaumen nopsaka 0,8 rofa v AOXOOHOCTbIO K ochepTe okono 15,2%,
4TO Npefnonaraet npemMuio kK kpnaor OM3 B pazmepe okono 930 6.1.

IMoNHbIN KOMMeHTapuii OyzeT onybnvKoBaH B Onivixanilee Bpems.

tOpuvi FonbaH, golbanyv@uralsib.ru
BocTounbiM 3Kcnpecc 6ank (B1)

Moody’s nosbiwiaeT penTuHr!

PerTUHr noBbIwWweH Ao «B1». Buepa penTnHrosoe areHTcTBo Moody’s COOOLMNO O NOBbILEHWUM perTMHra BaHka «BOCTO4HBIV
3KCNpPecc» Ha OfHY CTyneHb OO YpPOBHs «B1», mporHo3 «CrabunbHbin». MOBOLOM AJiS MOBbILLEHUS PENTUHIa MOCITYXMNIN
CyWeCTBeHHOe ynydlleHune KneHTckon ©0asbl GaHka B 2010-2011 rr., ynydweHUs B KOPNOPATUBHOM YMNpPaBleHWUN,
nocnefoBaBLUMe 3a MOKYMNKOW JONN B OaHKe KPYMHbIMU MHCTUTYLMOHANbHBIMU MHBECTOPAMM, a Takke TOT (DaKT, YTo DaHKy
YAAETCA B TEHEHME 3Ha4YUTENbHOIO BPEMEHW NOALEPXMBATL NpremeMble (OMHAHCOBbIE MOKA3aTenu.

BaHK CMOTPUT Ha NePBUYHbINA PbIHOK. B LienoM perTHroBoe fencteme Moody's NoaTBepxAaeT Hall NO3UTMBHbIN B3rNsg Ha
(bMHaHCOBBLIM Npodunb BaHka. MNo3ToMy ero obnuraumMm mMornv Obl CTaTb XOPOLUMM WHCTPYMEHTOM [Ans AMBepcudUKaLmm
MHBECTULIMOHHOIO MopTdens, ofHAako B HacToslee BpeMs BbiOpaTb MpakTnyeckn Hedero. Boimyck Boctdkcnpecc BO-01 Obin
NPakTUYeCKM B NOSHOM OObeMe BbIKyM/eH B paMkax odepTbl B MapTe 3TOro rofa. Bropon Haxomoswmmncs B obpatleHmm Boinyck
Boctakcnpecc 5O-05 ¢ odepton B Aekabpe 2012 r. He OTIMYAETCS BLICOKOW JIMKBUOHOCTBIO. B HacTosllee Bpems HaHk
paccMaTprBaeT BO3MOXHOCTb Pa3MeCcTUTb elle OfWMH BbiNycK Ha 3 mMnpg pyd., opueHTUpbl No AoxoaHocTn koToporo (10,36—
10,78% K ohepTe Hepes OfWH rof) BbirsasT BeCbMa 3aMaHYMBO.

Hawwu npeaplaylime nyénmkaumm no teme:

4 mast 2011 r. Kb «BocTouHbIN» — DKCnaHcns 6e3 cepbe3Horo yulepba ans KadectBa akTimBoB. OnybnmMkoBaHbl NokasaTenu 3a
[l nonyrogame v noaHbii 2010 r. no MCPO

http://www.uralsibcap.ru/products /download/110504_Fl_Orient%20Express%20Bank_2010%20results.pdf?docid=1054
1&lang=ru

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru
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IMIVIK (-/Ba3/BB+)

MMIK 3akpbin caenky no Bbikyny gonu B npoekte MMK-Atakas

KomnaHusa koHconupupoBana ObiBwee Typeukoe CIM. Mo coobuieHnio MMK, B COOTBETCTBMM C paHee 3asBeHHbIMU
CpoKamu, KOMMaHWs 3aBepLunia BbiKyn y cembn ATakall 4ofn B coBMecTHOM npoekte MMK-Atakas (50% MuHyC ofiHa akums).
Ob6uwan cymma caenku coctaBuna 485 MnH 4onn., NOMoOBMHa CpeacTB Obina nepedmcnieHa ele B 1 kB. Takum obpazom, MMK
KoHconnamposan 100% Obisliero Cll ¢ TypeukmuMmn napTHepamu. MpencenatenemM coBeTa ANPEKTOPOB KOMMaHUK 1M30paH rnasa
coBeTa ampektopoB OAO «MMK» BukTop PallHMKOB, @ reHepanbHbIM AMPEKTOPOM Ha3HadveH KOpun boases. CTpouTenbCTBO
MeTannypruyeckoro komnnekca 8 Typunm, HadaToe B MapTe 2008 r., MMK 3aBeplumn B utofe TeKyLlero rofa, BBeAs B CTPOK
arperat HemnpepbiBHOrO ropsdero  uuHkoBaHus (AlMHLL) Ha npousBoncTBeHHow nnowagke B Ctambyne. O6Lias
npon3BoacTBeHHas MollHocTb MMK-Atakas no3sonsieT Bbinyckatb A0 2,3 MAH T MA0CKOro MeTanfonpokaTta B rog. [lo
nocrefHUM AaHHbIM KOMMaHWUM, 0bLWme MHBECTULMMN B MPOEKT COCTaBUIV NpuMepHo 2,1 Mnpa gonn. MnaHupyetcs, 4to B 2011 1.
KomnaHua npownsseneT okonio 700 TbiC. T NIpOAyKUMK, a BbIXOL Ha MOSHYIO MPOEKTHYIO MOLLHOCTb OXMOAETCH K KOHLLY TeKyLero
roga.

O6nuraunn oueHeHbl crpaeeaanBo. OONUraUMM KOMAaHUK yXXe [ONroe BpeMst TOPryloTcs co cnpefom K Kpueon OD3 B
pa3Mepe okono 110-120 6.M., 4TO Mbl CHMTaeM CNpPaBefdIMBOM OUEHKOW KPeaUTHOro KavectBa KoMnaHuu. HemHoro
nepeKymnieHHbIMU BbIrAAAT AUHHbIE BbIMyck BO-6 1 -7, TopryloLmecs co cnpegomM MeHee 100 0.1.

Mybnvkaumm no teme:

29 aBrycta 2011 r.: «HagexHble nHBecTUUMKU. KOoMMNaHWs onybnmnkoBana HeBblpa3uTerbHble pe3ynbTathl 3a 2 kB. 2011 1. no
MCDO 1 npeacTaBuna obHageXXMBatoLWMIA NPOrHo3 Ha 3 KB.»

http: //www.uralsibcap.ru/products /download /110829 _FI_%D0%9C%D0%9C%D0%9A%202Q201 1% 20Results.pdf?doci
d=11289&lang=ru

12 wions 2011 r.. «KayectBeHHOro Aonra MHoro He ObiBaeT. MMK pa3mellaeT HOBbIA OOMMraLMOHHBIA  3aem»
http://www.uralsibcap.ru/products/download/110712_FI_MMK_Primary.pdf?docid=10987&lang=ru

AHapevi Kynakos, CFA, FRM, kulakovan@uralsib.ru

Canxr-Merepoypr (BBB/Baa1/BBB)

Fitch nopTBepaMnoO penTNHr Ha ypoBHe «BBB» ¢ NO3UTUBHbIM NPOrHO30M pPa3BUTUS

Biop)keTHble MoKa3saTenu OCTaloTCA YCTOM4YMBbIMM. Byepa arentctBo Fitch nopreepnmno pentmHr CaHkT-MeTepbypra Ha
ypoBHe «BBB» ¢ MO3UTMBHBIM NPOrHO30M Pa3BUTUA. AFeHTCTBO OTMETWUIO XOpOLUMe NoKa3aTenu UCNoNHeHWs BlogxeTa, HU3KMUIA
LLOMNT Y BbICOKMIA 0OBEM CPefiCTB FOPOACKON afMUHUCTPALIN.

TeHAEHUMS K NOBbILIEHUNIO PENTUHIOB U MPOrHO30B POCCUMNCKNX CyOdeaepanbHbIX 3aeMLIMKOB COXpPaHsieTcs. B oTueTe
Fitch oTMe4eHo, YTO ropof nMnaHMpyeT BLICOKME Pacxofbl Ha WHPPACTPYKTYpy M B OnmKavive rodbl MOXET HYy>XAaTbCH B
NHPACTPYKTYPHOM (DUHAHCUPOBAHWK, @ 3TO MOXET NPUBECTU K POCTy 0653aTenbcTB B 2012 . 1 no3aHee. MocKonbKy PenTnHr
ropofa HaxoAMTCs Ha YPOBHE CyBEPEHHOTO, TO OXMAATh ero NMOBbILWEHWUS MOXHO JINLWb MOCHe TOro, Kak OyAeT NOBbIWEH PENTUHT
Poccumnckon Depepaumn. B LeNOM MOXHO OTMETUTb, YTO B MOCiefHMe Mecslpl HabnioaaeTcs TeHOEHUMs K MOBbILEHNIO
PEVTVHIOB U MPOrHO30B POCCUNCKNX CyDheaepanbHbiX 3aeMLLMKOB.

PbiHOYHbIN ponr CaHkT-lMNeTepOypra, ckopee Bcero, 6yaeT pactu. B 2011 r. CaHkT-NeTepbypr bonee akTMBHO NpurBReKasn
3aeMHble CpefcTBa, YeM paHee. Cenyac B obpalleHM HaxoauTCs [Ba BbiNycka ropofa CyMMapHbIM obbemom 15 mnpg pyo.,
O[lHaKO BTOPUYHbIN PbIHOK He CIMLIKOM NnkBuaeH. C y4etom notpebHocTer CaHkT-lNeTepOypra B hMHaHCUPOBaHUM Mbl MOXEM
0OXMAaTb HOBbIX NPEANIOXEHUM — KaK FOPOACKMX 0bnmnraumin, Tak 1 MHPPaCTPYKTYPHbIX 0ONUraumii Mo rapaHTUM ropoLCKOro
blopxeTa.

AHTOH Tabax, tabakhav@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

19 ceHTA0pPA

20 ceHTAbpPS

21 ceHTAbPS
22 ceHTAbpS
23 ceHTa6ps
26 ceHTAbpS
27 ceHTAbpS
28 ceHTAbpS
29 ceHTAbpS

4 okTA0pA
5 okTs0ps
6 okTAbPS

JleHeXHbIn
pbIHOK

20 ceHTs6ps
21 ceHTAbpPS
28 ceHTAbpS
28 ceHTAbpS

12 okT70pA

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

Odbepta M6 Nnsnnr-3 (0,5 mnpg py6.). MoraweHwe CatypH-2 (2 Mnpa pyb.). MoralweHne baHk
Pycckuin ctangapt-7 (5 mnpa py6.).

OdepTa Poccenbxo3baHk-2016 (500 mnH gonn.).

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

MoraweHue Metpoctpon MHeect-1 (1,5 mapg pyo.).

OdepTa AkpoH-2 (3,5 mnpa py6.). OdepTa Pyccknin MexayHapoaHbi bank-3 (1,1 mnpg py0.).
Ocbepta ICC-1 (5 mnpa py6.). MoraweHwue Pazrynan-Puranc-2 (2 mnpa pyo.).

MoraweHue CaHkT-MeTepbypr-26002 (0,8 mnpa pyob.).

OdepTa MyHMUMNaNbHas UHBECTULMOHHAA KomnaHus-2 (1 mnpg py0.). MorawweHne dHen OMK-5-
1 (5 mnpa py6.).

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

MoraweHue OCK ESC-4 (6 mnpp pyb.). Morawenne Mpoamnmekc-2011 (100 mnH gonn.).

Bbinnata 1/3 HOC3a 2ks. 2011 1.
BaHku BepHYyT MunHdunHy 40 Mnpg pyo.
BaHku BepHyT MuHduHy 70 Mnpg pyo.
Bbinnata Hanora Ha npubbinb

BaHku BepHyT MunHduHy 19,3 mnpg, pyo.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
19.09.11 CUBYP XongwHr-2 30000 100 13,5 - -
M36 Nu3nnr-3 500 100 14,0 12,0 12 ceHTabpsa 2014
22.09.11
Cesepcrans 50O-01 15000 100 14,0 7,5 18 ceHTs0pa 2012
AKPOH-2 3500 100 14,05 8,2 19 ceHTbpa 2013
26.09.11 _ _
P M
ycckum MexayHapoaHbIn 1100 100 10,75 . i
baHk-3
27.09.11 [CC-1 5000 100 9,25 7.0 20 ceHTab6psa 2012
MyHuumnansHasa
29.09.11 MNHBECTULIMOHHAA 1000 100 13,75 10,5 28 mapta 2013
KOMMaHus- 2
04.10.11 tOrvHBecTpermoH- 1 900 100 13,75 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 9.1 97.00 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.2 98.72 98.05 99.40 8.67 4.04 240 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 20.1 100.15 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.3 100.50 4663 99.00 101.10 8.15 2.02 3.55 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.11 15.09.20 109.6 100.80 99.60 102.00 7.26 2.03 4.39 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 151211 15.09.21 121.8 100.00 99.70 100.29 8.51 2.06 5.21 /A3/BBB (buHaHCbI
ANKK 1706 8000 R 9.05 15.10.11 15.04.22 128.8 103.75 | 0.35 103.40 104.10 8.70 2.20 5.57 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.0 100.12 99.50 100.75 8.21 2.01 3.54 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860 15.12.11 15.12.27 197.8 101.75 100.75 102.75 8.66 21 7.97 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 4.6 101.58 101.20 101.95 4.57 2.16 0.36 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 132 101.20 100.70 101.70 6.34 1.83 0.98 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 345 97.00 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 58.8 100.30 99.90 100.69 7.79 1.93 2.60 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 151211 15.03.14) 15.06.18  30.0 822 99.60 98.51 10070 | 8.1 191 155 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 160.3 99.90 99.50 100.30 7.96 1.94 297 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 3.0 15.4 10042 | 0.17 100.01 100.84 9.73 5.59 0.25 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 13 99.83 99.50 100.16 9.57 3.95 0.10 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 7.0 254 101.34 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 0.0 245 100.16 | 0.06 22 664 100.06 100.12 3.56 7.00 0.03 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 8.0 26.6 104.20 3341 104.20 751 6.63 0.62 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 117.8 100.99 2 99.00 100.00 7.66 3.92 2.26 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 117.8 100.99 2 99.00 100.00 7.66 3.92 2.26 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 45.9 102.69 10001 102.80 102.90 8.36 217 2.95 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 2506.13] 18.06.15 22.0 457 101.35 21000 101.00 101.35 7.58 2.03 153 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 45.9 101.15 181001 100.90 101.00 7.74 2.03 1.53 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  22.09.11 18.06.15 457 102.90 13000 102.80 102.90 8.29 217 2.94 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212  04.02.14] 02.02.16/ 29.0 534 99.28 98.05 100.50 8.77 4.14 2.02 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 8.8 100.50 18 114 100.45 100.50 17.95 4.47 0.39 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 35.5 100.14 100.04 100.25 744 7.51 2.53 //BBB- aHepreTMKa
Aapochnor BO-1 6000 R 7.75  10.10.11 08.04.13 19.0 100.51 60 000 99.02 102.00 741 3.84 1.40 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.0 99.00 32 99.01 100.49 8.45 3.90 1.40 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 191 100.10 25000 100.05 100.15 6.19 4.04 0.07 [/Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 6.0 24.6 99.80 | 0.30 99.60 100.00 8.04 3.75 0.47 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 15.0 27.3 100.50 | 0.00 99.50 101.49 8.22 4.22 1.10 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 16.8 99.85 99.70 100.00 7.80 3.77 123 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 15.0 63.9 106.00 56 001 105.12 106.00 7.50 5.88 1.10 cbipbe
BalHedTb-02 15000 R 1250 201211 21.1212] 13.12.16) 15.0 63.9 106.20 | 0.05 66 001 105.26 105.80 7.33 5.87 1.10 cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 15.0 63.9 105.50 81001 105.25 106.12 791 591 1.10 cbipbe
BenoH 02 2000 R 001 23.02.12 23.02.12 54 99.82 98.05 101.59 0.42 0.00 0.44 MeTannyprus
BuHbaHK-2 1000 R 885 28.10.11  28.04.12] 29.04.13 8.0 19.7 /B2/B- GaHku
BKEBpaaua1 5000 R 840 281211  27.06.16/ 20.06.18 58.0 82.3 99.85 191 000 99.55 100.20 8.59 4.19 3.66 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 30.9 99.15 5000 99.00 101.00 8.24 3.87 2.10 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 17.7 99.26 99.01 99.50 8.16 3.74 1.30 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 13.0 25.2 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 13.0 252 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 13.0 252 99.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 217 100.90 99.50 102.30 7.48 3.90 1.56 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 217 99.50 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 13.0 252 99.50 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.12.11 15.03.40 347.0 102.45 15000 102.35 102.95 8.44 2.07 10.29 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 172 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 224 101.85 101.30 102.40 8.30 4.53 1.59 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.2 98.80 150 002 96.00 98.95 8.03 3.74 2.37 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 49.6 99.40 | 0.30 587 800 98.80 99.00 8.65 4.16 3.15 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 49.6 99.20 225786 98.60 99.00 8.72 417 3.15 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 20 142 100.00 81506 99.50 100.97 8.39 4.49 0.17 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 51.5 102.00 cepBuC
Boct3keb01 1000 R 7.50  08.03.12 07.03.13 18.0 93.50 87.00 100.00 12.84 4.00 1.26 B2/ GaHku
Boct3kebO5 1000 R 9.00 201011  23.04.12] 17.10.13 7.0 254 99.68 99.50 99.87 9.58 4.50 0.53 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 254 99.82 99.00 100.65 7.70 1.85 1.80 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.5 100.65 | 0.05 83828 100.55 100.65 6.49 1.78 0.75 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 141211 201211 10.12.14, 3.0 394 101.00 | 0.20 5024 100.85 101.00 5.34 2.39 0.25 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 18.2 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 18.2 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760  16.09.11 15.03.13 18.2 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 0.7 100.35 | 0.07 5105 100.35 100.39 4.96 5.71 0.05 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 17.0 99.50 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 9.0 20.7 99.31 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12  29.08.12] 20.02.14/ 12.0 296 100.80 100.30 101.31 5.99 341 0.89 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.3 99.95 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.4 99.55 99.30 99.80 7.04 1.62 1.01 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 6.90 131211  10.09.13] 07.06.16, 24.0 57.6 99.70 99.40 100.00 7.29 172 1.40 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.12.11  12.03.13] 07.06.16, 18.0 57.6 99.60 1000 99.50 99.80 747 1.66 1.14 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 3.0 63.4 100.42 100.19 100.65 5.05 1.70 0.22 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.02.12] 01.08.17 5.0 71.6 100.32 100.15 100.48 6.30 1.75 0.37 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17  29.0 71.6 99.10 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 110.5 99.50 4 98.02 99.50 8.01 3.96 4.62 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 110.5 99.50 99.00 100.00 715 3.46 1.88 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 55.0 115.7 99.20 | 0.20 565 856 98.90 99.20 8.28 3.97 3.47 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 46.0 1071 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 31.0 116.2 99.50 99.00 100.00 7.86 3.76 2.15 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.2 100.50 5 100.00 100.98 8.64 4.27 3.44 BBB//BBB+ (puHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 116.2)  100.53 100.06 101.00 8.63 4.26 3.44 BBB//BBB+ (h1HaHChI




Fixed Income Daily 16.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 33.8 | 118.08 38 041 116.20 118.00 6.62 5.81 2.23 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 95 106.15 | 0.55 107 259 105.20 106.12 5.03 6.16 0.72 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 14 100.02 BBB/Baa1/BBB | chbipbe
A3MPOM A9 5000 R 723 15.02.12 12.02.14 294 | 100.78 98.00 103.55 6.99 3.58 2.10 BBB/Baa1/BBB | chbipbe
lasnpomb 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 0.8 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 14.2 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 145 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 272 | 101.25 4 100.70 101.25 7.25 3.84 1.92 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 230 @ 346 99.30 | 0.25 99.00 99.60 7.24 343 1.64 /Baa3/BB+ GaHku
asnpomHepts BO-5 |+ 10000 R 715  11.10.11 09.04.13 191 100.00 99.50 100.50 7.27 3.56 1.37 /Baa3/BBB- cbipbe
asnpomHepts BO-6 |+ 10000 R 715  11.10.11 09.04.13 191 100.20 10 000 99.50 100.70 713 3.56 1.37 /Baa3/BBB- cbipbe
[asnpomHedTb-10 10000 R 890 07.02.12 30.01.18] 26.01.21 78.0 & 114.0 = 100.00 2 102.40 103.84 9.10 4.44 4.55 /Baa3/BBB- cbipbe
lasnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 10.0 = 58.7 | 106.60 107 795 106.50 107.20 6.49 6.90 0.77 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19, 80.0 = 92.1 100.65 | 0.27 100.01 101.29 8.23 4.06 4.66 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 534 | 102.70 | 0.30 275 100.00 102.70 791 4.13 3.46 /Baa3/BBB- Ccbipbe
[asnpomHedTs-9 10000 R 850 07.0212 02.02.16/ 26.01.21 53.0 @ 114.0 = 101.00 1701 100.01 102.70 8.39 4.20 3.44 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.5 TpaHcnopt
noGakcbank 6O-01 5000 R 830 16.02.12 16.02.13 173 100.15 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 4.0 225 | 100.00 2 100.00 100.61 8.02 4.08 0.34 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10, 081211  13.06.12] 08.12.13, 9.0 27.2 99.50 2 99.75 100.00 8.82 4.08 0.67 BB//BB- GaHku
noGakcbank 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 11.0 @ 35.0 98.75 115 520 98.65 99.79 8.56 3.55 0.80 BB//BB- GaHku
no6akcbark 6O-05 2000 R 810, 081211  13.06.12] 08.12.13, 9.0 27.2 99.88 99.75 100.00 8.27 4.07 0.67 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 11.0 350 99.35 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 3.0 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 0.0 67.3 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 3.0 27.6 100.60 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 220414 7.0 31.7 100.00 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @ 31.7 | 100.50 13400 99.90 8.06 4.09 1.38 BB/ MalLLKHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.5 93.00 TOproBnst
[BTT-0 02 5000 R 7.75 19.01.12 18.07.13 224 TpaHcnopt
[rk-01 5000 R 7.75  09.03.12 08.03.13 180 @ 10012 = 0.12 2000 100.00 7.81 3.86 1.32 aHepreTuka
[enbtaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 578 98.50 98.20 98.80 791 3.64 2.34 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 1.2 90.58 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 45.0 96.41 100 95.00 96.40 9.90 4.44 2.88 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.2 | 100.58 100.57 100.60 5.83 5.21 0.13 BBB/A3/BBB GaHku
EABP-4 5000 R 770 14.0212 11.02.14) 06.02.18 29.0 @ 779 99.75 50 815 99.85 100.00 7.83 3.85 2.14 BBB/A3/BBB GaHku
EBPP 0406n 3000 R 15.12.11 12.06.14 334 | 100.50 100.00 101.00 -0.18 2.75 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 424 12.10.11 09.04.14 31.2 | 100.50 100.00 101.00 4.10 1.05 2.33 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 57.8 GaHku
EspasXona®-1 10000 R 925  23.09.11  22.03.13 13.0320 18.0 & 103.4 @ 100.50 2 100.50 101.95 9.08 4.59 127 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.7 = 102.55 202 005 102.30 102.70 9.39 4.84 3.08 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925  23.09.11 22.03.13 13.0320 18.0 & 103.4 = 100.50 200 000 100.50 102.00 9.08 4.59 127 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.7 @ 104.10 102.00 106.19 8.92 477 3.10 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.1  99.00 143 685 97.00 99.89 8.83 4.23 3.59 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 | 118.0 = 97.90 206 400 97.00 100.25 9.12 4.28 3.58 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 46.0 = 825 | 10245 18 000 101.51 102.50 8.12 4.33 313 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 510 872 99.60 98.00 101.20 8.38 413 3.38 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 6.8 JHepreTMka
XKenpopun-2 2500 R 12000  20.10.11 19.04.12 72 99.01 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.09.11 19.09.12 12.3 (buHaHCbI
3anCu6 650-01 2000 R 9.75 231211 271212 20.06.14 16.0 @ 33.6 99.50 99.10 99.90 10.29 4.89 1.10 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 18 100.32 76 859 100.30 100.32 5.94 4.03 0.14 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 20.9 99.99 99.93 100.05 7.63 3.74 0.66 B+/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 03.01.12 05.07.12] 01.07.14, 100 & 34.0 @ 100.25 100.15 100.35 7.74 3.98 0.73 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 19.0 99.95 806 99.88 99.95 7.31 3.56 0.51 B+/Ba3/ GaHku
3enut 60-02 5000 R 775 220911  26.0912 22.09.13 130 246 B+/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 150 @ 328 99.25 50 000 99.15 99.35 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 & 239.3 @ 102.10 1000 102.10 102.70 8.36 4.27 3.59 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 @ 239.3 @ 102.10 2500 101.70 102.70 8.36 4.27 3.59 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.0 97.29 1B+ TOProBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16 330 574 98.68 97.00 100.35 8.47 3.92 2.26 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 8.0 26.7 99.75 15000 98.00 100.50 10.19 4.85 0.61 GaHku
WHIBakk 01 5000 R 499/ 15.10.11 23.07.14 34.7 99.00 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 25 101.95 101.70 102.20 6.98 8.19 0.19 cepBuC
WHtypucr-2 2000 R 14000 221111 25.05.12] 21.05.13 8.0 20.5 | 100.00 11010 99.80 100.60 14.23 6.98 0.58 cepBuC
VipkyT BO-01 5000 R 925 13.03.12 10.09.13 242 | 101.00 2 101.00 102.50 8.88 4.57 1.71 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 312 98.50 49 689 8.43 3.85 212 JoTo3BaH/B- aHepreTuka
Vipk3Hepro1 5000 R 1550/ 01.12.11 28.11.13 26.8 104.35 JoTo3BaH/B- aHepreTuka
Wrepad®-1 5000 R 850 22.11.11 20.11.12 14.4 98.12 95.00 101.25 10.46 4.32 1.02 cbipbe
Kama3 BO-01 2000 R 9.000 191211 171212 16.1213 150 @ 274 @ 100.68 60 000 100.20 101.15 8.58 4.46 1.10 aBToNpoM
Kama3 BO-02 3000 R 860 07.02.12 04.02.14 29.1 99.50 98.00 101.00 9.02 4.31 2.01 aBToNpoM
Kapyc.® 01 3000 R 12000 15.03.12 12.09.13 24.3 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 16.0 @ 339 98.50 950 98.50 99.10 10.78 4.7 1.10 B2/ (buHaHCbI
KUT®OuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 333 B/Caa2/CCC+  GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 25 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200 15.03.12 15.03.12 6.1 101.50 101.01 102.00 9.05 5.90 0.46 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 32.9 99.00 98.01 100.00 9.32 4.38 2.20 /B2/B MeTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 345 | 100.00 & 0.05 12 99.01 100.00 11.28 5.48 1.64 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 5.1 103.50 103.41 103.60 8.13 3.98 0.38 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 5.1 100.92 100.85 101.00 7.74 242 0.38 IloTo3BaH TOproBnst
Konetika 50-01 3000 R 950 251011 30.07.12] 23.07.13 11.0 | 226 @ 100.27 114 100.27 101.25 9.30 2.36 0.77 /loTo3BaH TOproBnst

Koneitka 50-02 3000 R 9.00 04.10.11 01.10.13! 249/ 101.02 100.55 101.50 8.72 222 1.71 IloTo3BaH TOproenA
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DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
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o KynoHa | odepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
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KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 130 316 98.75 98.50 99.00 10.74 4.70 0.93 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 31.8 98.00 100 98.01 99.00 9.17 4.14 2.14 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.08.12] 18.02.14 11.0 296 & 100.00 0.08 50 000 99.92 100.20 8.46 4.14 0.84 [/Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 @ 118.7 = 99.00 98.00 100.00 8.61 4.06 2.30 JHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 56.0 @ 116.7 = 99.00 1000 99.00 99.99 9.17 4.38 3.44 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 55.5 99.25 99.00 99.50 8.99 4.32 342 XUAMUS
JleHCneyCMY BO-2 2000 R 1450 241111 23.05.13 20.5 | 103.35 4 103.25 106.20 11.58 3.50 0.90 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 13.12.11 07.12.12 150  103.71 2 103.71 104.20 11.07 3.80 0.64 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 45 100.95 100.00 101.90 5.94 4.22 0.35 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  19.10.11 18.04.12 7.2 100.80 100.40 101.20 6.71 3.97 0.54 /Ba2/ JHepreTuka
JIOKOBatHk 5 2500 R 8100 26.01.12 26.07.12, 23.07.15 100 @ 469 98.00 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850  09.02.12  09.02.12] 06.02.14 5.0 292 99.69 10270 98.00 99.70 9.48 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 | 100.03 95 100.03 102.00 10.00 4.89 1.19 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 10.0 & 216 | 101.00 100.00 102.00 9.13 5.18 0.71 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 13.03.12 10.09.13 242 | 101.80 @ 0.81 100.01 103.60 9.19 4.90 1.70 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50  22.09.11 20.03.14 30.6 99.75 99.40 100.10 9.84 4.75 2.00 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 34.8 98.15 97.00 99.30 943 4.30 2.35 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 28 100.55 | 0.09 7200 100.45 100.55 4.68 3.52 0.22 BBB-/Baa2/BBB- | cbipbe
ITykoitndo6n 6000 R 740  08.12.11 05.12.13 271 101.22 100.50 101.94 6.91 3.65 1.92 BBB-/Baa2/BBB- | cbipbe
IykoinBO01 5000 R 1335  06.02.12 06.08.12 109 | 106.30 105.60 107.00 6.07 6.26 0.81 BBB-/Baa2/BBB- | cbipbe
TTykoitnB002 5000 R 1335  06.02.12 06.08.12 109 | 106.10 20000 105.60 109.00 6.30 6.27 0.81 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  06.02.12 06.08.12 10.9 | 106.05 105.90 106.20 6.36 6.28 0.81 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 109 | 106.10 30 000 105.61 106.25 6.30 6.27 0.81 BBB-/Baa2/BBB- | cbipbe
TlykoitnBO05 5000 R 1335  06.02.12 06.08.12 109 | 106.10 10 000 105.61 106.25 6.30 6.27 0.81 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 9200 15.12.11 13.12.12 152 | 103.00 30 500 103.00 103.24 6.75 4.45 1.1 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 15.12.11 13.12.12 152 | 103.00 500 103.00 103.24 6.75 4.45 1.1 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825 12.03.12 09.09.13 242 | 100.11 99.62 100.60 8.36 411 173 TOproBnst
Marnut 6O-02 1000 R 825 12.03.12 09.09.13 24.2 TOproBnst
Marut BO-03 1500 R 825 12.03.12 09.09.13 24.2 100.60 TOproBnst
Marxut BO-04 2000 R 825 12.03.12 09.09.13 24.2 100.60 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 29.9 99.22 98.00 100.45 8.53 4.02 2.09 TOproBnst
Marnut BO-06 5000 R 7.75  25.10.11 22.04.14 31.7 98.85 98.00 99.70 8.41 3.91 2.15 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.3 100.50 1906 100.41 100.50 7.33 4.07 0.47 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 25 100.20 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 1.0 195 100.30 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 | 100.24 100.00 100.49 6.99 4.10 0.24 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 147 | 105.25 20 000 105.10 105.90 8.24 6.04 1.04 BB/Ba2/B+ GaHku
MOM-Bank 50-02 5000 R 8.15  23.09.11 21.03.14 30.6 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12] 22.08.16, 120 @ 60.1 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 76.7 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 020212 06.02.13] 02.08.14 17.0  35.1 100.00 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.4 100.72 5000 99.99 100.75 8.03 4.46 0.62 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15] 25.08.20 48.0 ' 108.9 103.26 0.52 100.15 106.38 9.19 4.83 3.09 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 @ 108.9 @ 103.30 102.02 104.58 9.18 4.83 3.09 B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1145 98.65 98.00 99.30 9.07 417 2.05 B1/ meTannyprus
Meuyen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1145 98.66 98.02 99.30 9.07 417 2.05 B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 58.0 | 118.1 = 98.50 500 98.00 100.00 8.96 4.25 3.58 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.1  98.00 502 98.00 99.50 9.10 4.27 3.58 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.2 98.50 1500 97.95 98.60 8.51 3.75 151 B1/ MeTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12, 21.07.16/ 11.0 = 59.0 | 109.86 514 108.85 109.86 7.21 4.31 0.76 /B1/ meTannyprus
Meuen 506 5000 R 1250 18.10.11  18.10.12  09.10.18 13.0 & 86.0 | 106.00 3002 106.00 107.00 6.86 2.94 0.96 B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 118.2  98.00 502 98.00 99.50 9.11 4.27 3.59 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.120 2.0 140 | 100.75 @ 0.04 20 100.71 101.00 7.56 6.19 0.14 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.03.12 12.03.13 18.1 99.90 96.01 103.80 10.06 4.87 129 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 196 | 102.30 43145 98.00 104.25 8.35 4.75 1.36 B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 54 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 13.0 @ 492 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 220 @ 345 /Ba2/ (buHaHCbI
MukosiH-206 2000 R 1350 09.02.12 24.02.12] 07.02.13] 5.0 17.0 | 102.00 101.50 102.50 7.70 6.60 0.41 notpe6. Tos
M-WHayctp2 1500 R 1075  11.01.12 10.07.13 221 31.00 38 30.02 32.99 124.67 17.29 0.68 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 34.9 99.70 99.40 100.00 9.06 4.38 2.36 B/l notpe6.1oB.
MKB 0506n 2000 R 740  26.10.11 25.04.12 74 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 109 99.74 98.00 101.49 9.92 4.70 0.80 B+/B1/ GaHku
MKB 0706n 2000 R 9.76  17.01.12  24.0712, 14.07.15 100 466 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 1.0 434 | 100.23 @ 0.01 181431 100.15 100.25 5.19 4.83 0.09 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 @ 29.7 98.10 | 0.60 4930 10.18 4.37 125 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 191012 15.04.14 130 314 98.15 14000 98.00 98.15 9.97 4.09 0.94 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 33.7 97.40 97.05 97.75 10.55 4.74 2.22 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 142 | 100.00 77995 100.00 7.01 3.44 1.05 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0O-02 10000 R 9700 141211 161211 121212 3.0 15.1 100.89 5341 100.71 100.89 5.90 4.79 0.24 oTo3Ban/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 6.0 245 99.90 99.70 100.10 6.64 3.23 0.48 oT03BaH/Ba3/BB+ |Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 29.9 99.30 16 400 99.30 100.00 8.13 3.84 21 oTo3Ban/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 18.9 | 100.30 4500 100.13 100.60 7.58 3.80 1.34 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 34.3 | 100.00 22500 98.00 99.95 7.32 3.59 240 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 34.7 98.65 98.00 99.30 7.93 3.66 241 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 17.7 [leBeNnonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 9.7 [leBenonMeHT
MOWA 03 5000 R 7.75 141211 14.06.14 334 (buHaHCbI
MoliibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 7.0 436 | 10125 025 100.50 102.00 7.93 4.92 0.53 B3/ GaHku

MOCMAPT® 1 2000 R 001 13.10.11  19.10.11 12.0412 1.0 7.0 1.81 TOproenA




Fixed Income Daily 16.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Mocobras®2 3000 R 925 241211 24.06.12 9.4 98.15 7 98.10 98.15 12.12 4.70 0.67 cepBuC
MocTpAsT®1 7500 R 11.80) 20.12.11 18.12.12 15.3 /icc TpaHcnopT
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 6.0 53.9 | 100.65 156 050 100.65 100.80 5.96 3.79 0.43 1/BB aHepreTMka
MocaHepro3 5000 R 1025 021211 06.12.12 28.11.14 150 @ 39.0 104.00 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 22.6 BB+//BB aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.3 95.00 aHepreTuka
MPCK Ora 2 6000 R 8.100 28.02.12 26.08.14 35.9 98.00 147 98.00 99.15 9.08 4.12 245 JHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 254 93.76 87.01 100.50 10.66 3.72 1.74 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 49.9 99.54 202 99.00 99.54 8.04 3.88 3.22 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.000 20.12.11  20.06.13] 12.06.18 21.0 @ 82.1 99.52 99.00 100.05 8.43 4.01 1.52 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 324 99.67 | 0.17 110 622 98.10 99.67 7.72 7.60 2.28 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 2407.12) 19.07.16 100 @ 59.0 | 106.19 18373 106.00 10619 | 6.53 1338 | 0.80 BB+/Ba2/BB | Tenekom
MTC 07 10000 R 870/ 15.11.11 07.11.17 748 | 101.84 57 859 101.77 101.84 8.48 426 | 440 BB+/Ba2/BB | TeneKom
MTC 08 15000 R 8.15 151111 121115 03.11.200 51.0 @ 1112 99.85 99.80 99.90 8.35 4.07 3.25 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 33.7 | 100.00 99.25 100.74 8.36 4.09 2.30 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 33.7 | 100.00 99.25 100.74 8.36 4.09 2.30 (buHaHCbI
HayCranpapt-01 1500 R 10.000 09.03.12  09.03.12] 11.03.14, 6.0 30.3 | 100.25 200 100.00 100.25 9.67 5.00 0.44 GaHku
HK Anbsie BO-01 5000 R 925  07.02.12 04.02.14 29.1 99.50 98.01 101.00 9.70 4.64 1.99 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20, 23.0 A 107.7 = 100.51 2 100.51 101.99 9.62 4.84 1.59 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 58.0 & 118.2  96.70 94.00 99.40 9.95 4.56 3.52 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.12.20 58.0 & 1123 @ 96.80 94.00 99.60 9.91 4.56 3.53 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.4 B+/Ba3/ XAMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 149 98.00 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 13.7 | 104.30 50 104.36 104.50 6.82 5.14 0.99 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.03.12 05.03.13 179 | 10210 = 1.10 60 044 99.00 102.15 6.33 3.78 1.33 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 21.6 | 100.01 79233 99.50 102.00 7.62 3.74 1.56 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 8.0 26.7 99.81 5000 99.86 100.75 9.46 4.52 0.61 B2/ GaHku
HoukombaHk-5O-01 3000 R 8,50 07.01.12 07.07.13] 07.07.14 220 @342 98.35 98.00 98.70 9.72 4.36 1.54 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12 02.07.14, 10.0 & 34.0 @ 100.00 10 000 100.00 100.25 7.39 3.69 0.74 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 725 @ 101.17 100.35 101.99 7.96 421 1.70 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 9.0 213 99.21 1000 99.15 99.30 7.46 3.14 0.68 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 50 29.8 | 100.31 10125 100.05 100.20 6.36 3.52 0.42 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 228 | 10025 = 0.5 11170 100.15 100.25 6.97 3.48 1.66 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 46.5 TpaHcnopt
HC-uH.-60-01 2000 R 1050  04.11.11 02.05.14 32.0 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 314 98.83 98.46 99.20 10.82 5.07 2.03 /B2/B- (buHaHCbI
OAK-01 46280 R 8.000 13.03.12 17.03.20 103.5 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 8.1 B/l notpe6. ToB.
O6KoHa®-02 3000 R 10500 191011 221111 17.04.13 2.0 19.3 B/l notpe6. ToB.
06opoHnpom-01 21091 R 8.000 21.10.11 24.04.20 104.8 MaLLMHOCTP.
OrK-3 06 3000 R 750 09.12.11 09.12.11 28 JHepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 9.0 214 | 100.80 2000 100.60 6.44 371 0.70 /Ba3/ aHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 33.8 98.75 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 05 100.25 53 035 100.23 100.29 5.56 6.09 0.04 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 72 100.00 aHepreTuka
OM3 - 6 06 1600 R 13.000 021211 021211] 31.05.13 3.0 20.8 | 100.03 99.11 100.95 13.02 6.48 0.19 /1B~ MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 30.7 99.54 98.07 101.00 8.64 413 2.07 BB/Ba1/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 34.9 98.00 1000 97.80 98.00 8.94 4.04 2.38 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 2.1 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 261011  25.04.12] 24.04.13 7.0 19.6 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 313 99.55 10 000 100.00 8.88 4.26 2.10 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 211214 150 @ 398 107.32 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 114 | 100.50 99.01 102.00 7.30 3.87 0.86 /Ba3/B+ GaHku
MeTpokomb7 3000 R 700 21.02.12 22.08.12 114 /Ba3/B+ 6aHKku
Mouta-01 7000 R 825 27.09.11 25.03.14) 22.03.16/ 31.0 = 55.0 | 100.50 523415 100.35 100.43 8.19 4.09 2.08 yenyru
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 291 99.40 98.00 100.79 9.08 4.31 2.01 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.2 100.20 1 98.02 100.20 7.55 3.86 0.61 BB-/Ba2/oT03BaH | GaHku
MpomcB6-06 5000 R 825  08.12.11 17.06.13 214 | 100.21 10 98.01 100.30 8.11 4.1 1.52 BB-/Ba2/oT03BaH | GaHku
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 11 21 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 226 92.54 90.09 94.99 16.67 6.06 1.46 MaLLKHOCTP.
Mpotek®PuH1 5000 R 12000 02.11.11 02.11.11 1.6 98.75 TOproBnst
MpodMeansd-1 3000 R 10500 19.01.12  23.07.13 16.07.15 23.0 @ 46.7 | 101.17 1 101.03 103.00 9.95 5.18 1.56 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.1 c/x
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14 140 @322 @ 100.50 @ 0.50 97 937 98.75 100.95 11.82 5.95 0.95 c/x
Paarynsind2 2000 R 17.000  27.09.11 27.09.11 0.4 100.02 99.55 100.50 16.20 8.48 0.03 clx
Paarynaind3 3000 R 17.000  16.09.11 16.03.12 6.1 c/x
Paarynsitd4 3000 R 23.11.11 22.05.13 20.5 85.00 70.00 99.99 10.13 1.53 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13, 1.0 25.6 c/x
Paitthchaitaer BO-7 5000 R 750  30.11.11 27.11.13 26.8 99.65 | 0.10 443001 100.75 7.82 3.75 1.88 BBB+/Baa3/BBB | GaHku
Paitbbaitaen-4 10000 R 1350 06.12.11  08.12.11) 03.12.13] 3.0 27.0 | 101.70 31681 101.60 101.70 5.62 6.62 0.22 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 26.0 @ 50.5 | 100.03 13600 91.01 101.25 9.14 4.49 1.80 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 6.7 100.08 261 100.09 100.20 10.59 5.20 0.48 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 8.8 99.55 | 0.05 50 99.30 99.60 10.11 4.61 0.64 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 230 @ 352 97.48 100 000 97.20 97.75 11.62 5.12 1.58 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 149 | 102.14 100.25 104.03 7.66 4.59 1.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 14.0 99.01 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.3 99.75 99.50 100.00 714 345 1.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 08.03.12 06.03.14 30.1 118.09 | 1.09 1021 118.10 118.50 7.04 6.33 2.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 50.8 | 100.50 & 0.20 4992 100.30 100.50 7.80 3.87 3.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 2.0 93.3 | 101.75 473429 101.65 101.82 5.27 7.30 0.19 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 0.10/  08.03.12 06.03.14 30.1 99.95 BBB/Baa1/BBB | TpaHcnopT
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 433 101.80 100 190 101.74 101.80 9.35 4.78 2.72 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1050 261211 261212 20.06.16 16.0 = 58.0 103.67 103.14 104.20 7.52 5.05 112 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 58.0 @ 69.7 99.90 158 596 99.90 100.27 8.08 3.94 3.66 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13] 16.07.18 230 @ 832 99.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12  23.07.14, 15.07.19 350 @ 953 105.00 98.00 112.00 9.15 5.22 229 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 83.0 @ 156.0 = 100.08 99.00 101.17 8.30 4.06 491 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 410 @ 1624 10435 @ 0.5 113 094 104.09 104.79 7.62 4.30 2.77 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 251111 2311120 20.11.15 140 @ 509 100.00 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 171213 151215 270 @ 517 101.53 101.01 102.05 9.85 5.11 1.84 cbipbe
PMK-chuHanc-04 5000 R 9.00 081211 10.06.14, 02.06.16 33.0 @ 574 99.20 98.70 99.70 9.51 4.52 2.22 cbipbe
Poc6ank BO-01 5000 R 740 231211 27.06.12 21.06.13 100 @215 100.45 115000 100.35 100.58 6.82 3.69 0.72 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 221 103.00 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 26.1 BBB+/Baa3/BB+ | baHku
PocbaHk-A5 5000 R 740  05.11.11 07.11.14 38.3 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 19.01.12 23.07.12, 16.07.15 10.0 @ 46.7 100.14 | 0.05 99.80 100.49 9.90 4.98 0.76 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 140 @ 747 99.50 2917 99.01 100.00 11.14 5.26 0.98 (puHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 3.0 27.2 99.66 99.22 100.09 11.95 5.28 0.22 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.3 100.50 | 0.05 100.00 101.00 8.98 4.42 4.45 (buHaHCbI
PocHaHo-2 10000 R 8.90 28.12.11 20.12.17 76.3 100.50 100.00 101.00 8.98 4.42 4.45 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 76.3 105.02 100.00 110.05 8.02 4.23 4.53 (buHaHCbI
Poccenxb 10 5000 R 9.00 08.02.12 10.02.13] 29.01.20, 17.0 | 101.9 = 102.31 152712 103.00 7.30 4.39 125 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20, 17.0 | 102.0 = 102.31 40 000 98.00 102.70 7.30 4.39 1.26 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112 13.07.15 01.07.21 47.0 @ 119.2 98.00 2 98.00 99.90 8.47 3.92 3.08 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12 14.07.15 02.07.21 47.0 @ 1193 98.25 137 005 98.25 99.30 8.39 3.91 3.08 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70. 10.01.12  09.07.15 29.06.21 46.0 @ 119.2 99.00 50 645 98.25 99.30 8.15 3.88 3.08 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12 17.02.14, 09.02.17 30.0 @ 65.8 102.98 102.45 103.50 7.99 4.48 2.06 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 1.0 73.5 101.20 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 @ 78.0 100.50 100.01 101.00 7.73 3.87 247 BBB/Baal/ GaHku
Poccenxb 7 5000 R 685 131211  11.06.13 05.06.18 21.0 @ 81.8 99.50 99.35 99.65 7.28 343 153 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 @ 994 103.50 | 0.20 70 066 103.00 104.00 7.02 4.87 1.06 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 @ 994 103.55 103.00 104.10 6.98 4.86 1.06 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 @ 238 100.70 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.08.12 28.08.13 120 @ 23.8 100.47 100.25 100.69 6.75 3.57 0.88 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13 8.0 25.8 98.00 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 6.60  09.02.12 08.08.13 231 98.90 10 863 98.90 6.49 3.33 1.69 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 21 BB+//BB- Tenekom
Poctenexom-03 3000 R 850  13.03.12 13.03.12 6.0 101.00 2000 101.00 6.52 4.20 0.46 BB+//BB- Tenekom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 18.9 100.65 BB+//BB- Tenexkom
Pocrenexom-05 2000 R 7.60  30.11.11 30.05.12! 8.6 BB+//BB- Tenekom
Poctenexom-06 2000 R 780  30.11.11 30.05.12 8.6 101.00 99 000 101.01 101.21 6.70 3.95 0.64 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.12.11 03.09.13 24.0 93.74 87.00 100.49 12.90 1.77 1.02 BB+//BB- Tenekom
Pocrtenexom-09 2000 R 8.100 08.12.11 08.12.11 28 100.00 22 99.00 100.45 8.34 2.02 0.21 BB+//BB- Tenekom
Pocrenexom-10 2000 R 691 221111 21.05.13 205 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 95.6 105.49 311 104.03 105.49 11.00 2.76 4.36 BB+//BB- Tenekom
Poctenekom-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 18.10.12 133 100.96 100.03 101.90 10.86 2.82 0.93 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 336 98.98 0.02 5000 98.90 98.98 11.99 2.7 1.06 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12  07.08.12 06.08.13 11.0 @ 23.0 99.50 400 99.51 100.00 12.52 5.76 0.68 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14, 22.02.18 30.0 784 97.55 7088 97.50 97.94 9.62 4.24 2.07 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 @ 116.3 97.40 91 94.20 97.40 9.59 4.35 2.78 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 116.6 99.98 20 000 99.75 100.20 8.16 3.99 3.53 /Baa3/BBB- JHepreTuka
Pyclrugpo-02 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 116.6 = 100.20 1020 100.10 100.20 8.10 3.98 3.53 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 12000 15.12.11 14.06.12 9.1 100.70 520 100.51 100.70 11.48 297 0.65 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 141011 13.04.12 7.0 100.63 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 27.0 @ 50.6 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 27.0 @ 50.6 100.50 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 120 @ 487 [/Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12) 15.09.15 120 @ 487 [/Baa2/BB+ GaHku
PyctuHanc-60-01 4000 R 715 04.01.12  08.07.13] 04.07.14] 220 @ 34.1 98.42 0.42 98.00 98.85 8.21 3.66 1.58 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 29.11.11 28.02.12 55 Npou3BOACTBO
CarypHHMO2 2000 R 9.25  20.09.11 20.09.11 0.2 MaLLUHOCTP.
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 22.7 100.54 100.01 101.06 12.20 6.05 151 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 9.2 notpe6. To..
Cesepcranb 50-01 15000 R 14.000 20.09.11  20.09.11] 18.09.12 0.0 12.3 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 173 101.40 99.01 103.80 8.86 4.80 124 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 173 102.00 99.00 105.00 8.39 477 125 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 10.2 104.70 476 104.70 105.00 12.23 8.57 0.71 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 98.2 11340 | 040 1 112.50 113.40 8.62 5.94 2.34 MeTannyprus
CubmeTnH02 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 38.0 @ 98.2 113.40 | 0.05 1 112.65 113.00 8.62 5.94 2.34 meTannyprus
CHBYPXong1 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 99.24 96.50 101.99 10.79 4.90 0.89 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00/ 20.02.12 18.08.14 356 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 31.2 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 314 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.03.12 07.03.13 18.0 102.60 1061 102.60 104.10 8.00 4.74 1.30 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.0812 12.08.14 110 354 106.97 201962 106.97 107.09 6.86 6.88 0.83 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 24.11.16 150 @ 63.2 105.00 87 105.00 106.50 8.12 5.94 1.05 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.09.11 15.03.16 54.8 BB-/Ba3/BB Tenexkom
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cutponuke BO-1 2000 R 1150 201211 26.06.12, 18.06.13 100 @ 214 99.85 0.05 99.70 100.00 12.05 5.87 0.67 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75 101011 15.10.12] 07.10.13] 13.0 = 25.1 98.99 5006 98.03 98.99 11.90 542 0.90 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 26.8 99.55 99.10 100.00 10.03 4.58 0.62 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 21.0 100.25 20 100.35 100.45 8.24 4.88 0.22 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 130 313 98.00 19 500 97.90 98.13 10.51 4.20 0.92 B/B2/ GaHku
CKb-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 220 342 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 19.8 101.60 | 0.10 2 101.24 101.89 10.30 6.38 0.56 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 224 103.26 | 0.23 103.02 103.49 10.76 6.04 151 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 @ 349 GaHku
C1pKpeab02 1000 R 990 28.01.12 01.08.12 28.07.14 11.0 349 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 101 95.81 2812 95.83 96.10 14.47 4.42 0.70 CTPOUTENLCTBO
CtpTpras03 5000 R 8.50  13.10.11 11.04.13 19.1 97.50 96.00 99.00 10.52 4.35 1.31 CTPOUTENLCTBO
CY-155 306 3000 R | 1270/ 150212 15.02.12 5.1 98.00 79797 98.00 98.10 1856 = 646 | 0.35 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 6.0 30.0 98.15 93 803 97.56 98.15 14.46 4.95 0.41 B3/ GaHku
CynocTpb-3 1500 R 05.03.12 03.09.12 11.8 99.50 70 000 99.01 100.00 0.51 0.96 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 22.0 @ 106.9 @ 101.75 123 165 100.77 101.80 8.38 4.58 1.56 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 8.1 99.00 789 99.01 99.86 13.69 5.89 0.56 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 23.09.11 20.09.13! 245 B+// Cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 13.8 98.00 95.01 101.00 10.40 4.20 0.97 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.3 B2/ GaHku
TardoHnab 6 2000 R 875 28.02.12 28.02.12] 26.02.13 6.0 17.7 100.19 20 99.00 100.20 8.47 4.36 0.42 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 3.0 15.2 100.20 99.90 100.50 751 4.35 0.25 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12, 26.12.13 100 @278 100.03 | 045 99.07 100.99 9.65 4.74 0.70 B2/ GaHku
TatthoHab 60-02 2000 R 8.75 201011  18.10.12 17.04.14 130 @ 315 99.50 1001 98.00 100.00 9.44 4.38 0.94 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 21.2 MalLLMHOCTP.
TrK-101 4000 R 850 13.03.12  15.03.12] 11.03.14, 6.0 30.3 99.10 97.20 100.99 10.58 4.28 0.45 aHepreTMka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 220 @ 34.0 98.34 97.50 99.18 7.85 3.40 1.58 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 17.0 aHepreTMka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 244 cccl aHepreTMka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 8.6 97.00 JHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13 06.10.17 250 @ 73.8 100.58 | 0.03 100.25 100.90 8.56 4.34 1.74 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 723 99.82 99.60 100.05 8.52 4.15 1.7 aHepreTuka
TrK-6MnB-1 2000 R 750 221111 21.02.12 5.3 98.00 JHepreTMka
TrK-8 01 3500 R 880  10.11.11 10.05.12 79 aHepreTMka
TrK-9-01 7000 R 8.100 13.02.12 15.08.13 07.08.17 230 @718 99.85 0.25 99.70 100.00 8.31 4.04 1.66 aHepreTMKa
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 58.0 @ 118.6 99.80 99.00 100.60 8.60 4.20 3.64 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16, 11.06.21 58.0 @ 118.6 99.35 99.00 99.70 8.72 4.22 3.64 BB+// Tenekom
Tene2-03 3000 R 840 231211 220616/ 11.06.21 580 & 118.6 = 100.00 = 0.35 99.00 101.00 8.55 4.19 3.64 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 58 98.75 97.00 100.50 371 0.50 0.46 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 22.7 110.40 1173 110.40 111.04 13.93 9.08 143 GaHku
TKCBaHk BO-01 1600 R 1422 23.09.11 20.09.13 245 101.58 101.10 102.07 13.74 6.98 1.50 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 2.0 26.8 100.52 | 0.12 4968 100.51 100.64 13.97 8.18 0.18 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 110 @ 296 99.45 1544 99.38 99.65 15.16 7.02 0.78 GaHku
TK®uHakc 5O 1 500 R 1050  28.12.11 25.06.14 33.8 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050  28.12.11 25.06.14 33.8 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 25.6 99.75 98.50 101.00 9.18 4.42 1.74 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13 7.0 256 100.20 227 100.45 100.50 11.78 5.90 0.52 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 120 @ 54.8 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 17.7 103.64 103.38 103.90 6.94 4.57 1.30 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 453 102.35 2000 99.00 102.35 8.04 4.29 242 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 17.11.13 26.5 100.57 99.84 101.30 7.54 3.85 1.86 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 9.0 100.36 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.2 100.75 2 100.75 101.50 7.60 3.93 1.67 /Ba1/BB+ GaHku
TpatcKpen6 4000 R 825  20.10.11 17.04.14 31.5 100.80 5050 100.51 103.10 8.05 4.08 214 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50 26.01.12 23.01.14 28.7 90.00 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15 13.05.19 450 @ 932 104.50 100.00 109.00 8.49 9.54 2.93 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 97.9 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11  25.09.15 18.09.19 49.0 @ 975 109.40 330 003 108.90 109.40 7412 9.02 3.04 /Baa1/BBB cbipbe
TpaHc®uuM BO-12 500 R 8.50  29.02.12 27.08.14 35.9 (puHaHCbI
TpaHc®unM BO-13 500 R 850  29.02.12 27.08.14 35.9 (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 6.5 100.70 100.40 101.00 747 4.31 0.48 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 @ 320 98.90 98.60 99.19 10.82 4.82 0.95 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @758 99.63 30 261 99.50 100.00 9.78 4.63 1.08 MaLLKHOCTP.
YB3-2 3000 R 8.95 28.02.12 27.08.13 20.02.18 240 @ 783 99.55 100 99.00 99.55 9.42 4.48 1.67 MaLLMHOCTP.
YIMK-Y3M01 3000 R 825  28.02.12 28.02.12 55 meTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 9.1 99.26 98.01 100.50 11.32 5.02 0.65 MaLLKHOCTP.
Ypankanuit 5O-01 50000 R 8.25  20.02.12 17.02.14 29.5 90.00 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.12.11 28.02.14 29.9 100.12 99.75 100.50 9.73 237 1.14 BB-// (buHaHCbI
Ypancu6K 50-03 3000 R 950  01.11.11 29.10.13 25.8 100.20 | 043 99.79 100.60 9.64 2.36 0.96 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 34.1 99.25 8320 99.25 99.79 9.39 2.13 1.20 BB-// (pUHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 54 104.40 103.85 104.95 6.30 7.88 0.42 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 4.2 103.40 103.01 103.80 6.39 7.96 0.32 BB-// (buHaHCbI
Ypancu6Ks 3000 R 8.50 19.01.12 19.01.12 4.2 100.48 100.35 100.60 7.16 4.22 0.32 BB-// (pUHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 11 100.30 500 100.30 100.35 6.63 5.00 0.08 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 10.3 101.90 99.50 104.30 9.54 5.75 0.75 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 220 @ 434 100.12 | 0.12 99.50 100.75 7.93 4.48 1.53 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 0.7 100.20 35000 100.04 100.20 3.76 3.63 0.06 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 25.0 @ 109.6 = 100.16 100.00 100.33 7.16 3.56 1.74 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 281011  27.10.15] 16.10.20 50.0 @ 110.6 99.10 100 000 99.00 99.73 7.89 3.77 3.26 /Baa2/BBB aHepreTuka

®CK ESC-08 10000 R 745 27.0911  26.09.13) 15.09.20 25.0 @ 109.6 = 100.33 10070 100.10 100.33 7.07 3.55 1.74 /Baa2/BBB 3HepreTuka
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MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-09 5000 R 799 281011 241017 16.10.20 74.0 @ 110.6 99.96 50 000 99.60 100.33 7.92 3.88 4.48 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 49.0 @ 109.6 = 100.25 21 99.90 100.25 7.81 3.85 3.17 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 281011 241017 16.10.20 74.0 @ 110.6 99.96 0.22 99.60 100.33 8.14 3.98 4.44 /Baa2/BBB aHepreTMka
®CK EQC-13 10000 R 8.50  03.01.12 22.06.21 118.9 | 100.00 5000 99.00 100.40 8.68 4.24 6.18 /Baa2/BBB JHepreTuka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23 83.0 @ 143.7 98.65 250 276 98.00 99.30 8.36 4.02 4.92 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 625 141211 13.06.12] 12.06.13 9.0 212 98.00 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718 251011 27.0412] 22.04.14 8.0 31.7 99.60 99.10 100.10 7.98 1.80 0.56 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 260 @ 317 99.55 99.10 100.00 8.39 1.98 1.79 BB/Ba3/B+ GaHku
XK bank-4 3000 R 710 12.10.11 12.10.11 0.9 100.08 1825 100.03 100.08 6.10 1.77 0.07 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.10.11  19.10.11] 17.04.13 1.0 19.3 100.20 12 500 100.10 100.20 6.08 2.03 0.09 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 131211 1112120 10.06.14, 150 @ 333 99.26 98.76 99.75 8.65 1.95 1.10 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 8.0 439 100.80 | 0.19 6500 100.65 100.80 7.73 2.23 0.56 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 150 @ 335 99.70 300 99.45 99.70 8.79 4.20 1.1 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 150 @ 335 99.52 99.35 99.70 8.94 421 1.1 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 100 @ 33.8 10113 | 0.18 101.01 101.25 7.77 4.56 0.71 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 26.2 99.30 0.05 8 98.80 99.30 8.79 4.14 1.80 B2/ notpeb. ToB.
YTM3 0306 8000 R 800 251011 24.0412 21.0415 7.0 & 438 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50  06.12.11 081211 04.1212 3.0 14.9 100.94 1618 100.68 100.94 11.93 8.15 0.20 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.12.11 04.09.14 36.2 100.00 805 100.00 104.89 2.97 (buHaHCbI
tOHMKpeanbatk-01-Ur 5000 R 820 14.03.12 07.09.16 60.6 BBB+//BBB GaHku
tOHMKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 140 506 99.00 98.00 100.00 8.00 3.52 1.04 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13 01.09.15 24.0 @ 482 100.00 99.01 101.00 7.64 3.74 1.73 BBB+//BBB GaHku
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 59.0 103.40 | 0.90 426 002 102.40 103.40 8.91 2.29 3.59 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 18.6 97.03 TpaHcnopt
0Taitp-® 60-2 1500 R 1250 27.09.11 26.03.13 18.6 107.00 30915 101.01 107.00 7.82 291 1.28 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 215 102.70 | 0.20 426 306 102.70 8.38 2.29 1.87 TpaHcnopt
OTaitp-® B0-4 1500 R 9.000 28.09.11 26.03.14 30.8 98.75 98.00 99.50 9.91 227 2.04 TpaHcnopt
0Taitp-® BO-5 1500 R 9.00 28.09.11 26.03.14 30.8 98.81 98.02 99.60 9.88 2.27 2.04 TpaHcnopT
SAkyTckan BO-01 3000 R 825  06.03.12 03.09.13 24.0 98.00 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30  08.03.12 08.03.12! 58 100.50 99.00 102.00 941 51 0.44 BB/ 3HepreTMka




Fixed Income Daily 16.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH o Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycs-01 7000 R 870 22.09.11 20.12.12 15.4 B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.4 100.32 99.85 100.80 7.62 3.98 2.80 1/BB- MyHULMNANbHbIA
BonrorpO64 1000 R 715 151111 15.05.12 8.1 97.50 1/BB- MyHULMNanbHbIi
BonrorpO69 2000 R 825 07.12.11 04.06.14 33.1 101.25 100.00 102.50 7.22 4.06 1.56 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 14 100.18 100.00 100.35 6.18 2.57 0.11 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915  23.11.11 221112 145 | 101.60 100.00 103.20 6.97 247 0.65 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 39.6 MyHULMNANbHbIA
Kanyx06n-3 1000 R 895 011211 29.11.12 14.7 100.60 99.00 102.20 8.43 2.22 0.81 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1001 28.09.11 26.06.13 21.7 103.80 103.00 104.60 7.00 240 1.1 BB-// MyHULMNANbHbIA
KanyxO6n-5 2500 R 820 241111 19.05.16 56.9 102.00 101.70 102.30 7.84 2.00 3.31 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 79 101.00 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 457 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 22.11.13 26.6 100.50 BB/Ba2/ MyHULMNANbHbIA
KOMM 88 06 1000 R 700 04.03.12 03.12.15 513 | 96.50 95.01 98.00 7.65 362 | 299 BB/Ba2/ MYHULVMNATbHbIR
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 37.6 100.05 99.10 101.00 743 3.88 2.16 BB/Ba2/ MyHULMNANbHbIA
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 14.0 102.90 4470 102.75 103.25 6.57 2.64 0.65 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.2 112.99 100 111.50 112.99 7.38 5.30 2.54 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 34.7 100.58 6695 100.30 100.58 721 4.01 241 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 45.9 98.70 1370 98.70 99.00 7.77 4.06 3.06 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 95 100.26 98.01 102.50 7.78 4.00 0.71 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 130.7 = 91.00 508 90.50 91.00 8.16 441 6.80 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 70.0 98.14 1 97.20 98.14 7.70 4.09 4.36 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 31 100.75 114 900 100.52 101.10 5.04 3.98 0.24 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 23.9 102.00 101.00 103.01 6.24 3.91 1.75 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop54-06 15000 R 8.000 05.03.12 05.09.12 11.9 101.30 100.60 102.00 6.19 3.94 0.90 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.1 97.60 5500 97.50 97.75 7.85 413 3.83 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 20.9 115.19 4 113.82 117.97 5.78 3.25 147 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop62-06 20000 R 14.000 08.12.11 08.06.14 33.2 115.15 © 0.10 18 153 115.01 115.19 6.99 3.03 2.20 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000 10.12.11 10.12.13 271.2 118.46 2004 117.50 118.79 6.26 3.16 1.85 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 87.5 | 105.26 104.01 106.50 8.08 2.10 5.02 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.000 19.10.11 16.04.14 31.5 99.85 0.05 14 477 99.05 99.85 8.22 4.00 2.14 /B1/oT03BaH MyHULMNANbHbI
Moc.06n.88 10000 R 9.00, 13.12.11 11.06.13 212 | 10118 = 0.08 101.10 101.25 8.02 4.44 0.99 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.1 103.25 103.00 103.50 7.50 8.12 0.28 /B1/oTo3BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 1.2 100.10 1280 100.15 101.79 6.66 3.84 0.09 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 14.3 | 100.50 100.00 101.00 715 3.95 0.61 B+/oTo3BaH/ MyHULMNaNbHbI
003 25063 30000 R 620 09.11.11 09.11.11 18 100.20 100.17 100.24 4.90 1.54 0.14 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11.900  19.10.11 18.01.12 4.2 102.69 16 240 102.44 102.67 4.00 2.89 0.32 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 18.6 108.38 3104 161 107.50 109.25 6.37 2.76 1.31 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 133 105.65 50793 105.30 105.65 6.04 2.67 0.97 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 22.02.12 20.08.14 35.7 113.50 50013 113.30 113.80 6.95 5.27 2.40 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.00  28.09.11 28.09.11 04 1602 449 100.17 BBB/Baa1/BBB | roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 38.9 103.80 15000 103.50 104.10 6.87 3.89 2.65 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 165 | 101.15 5011 101.10 101.25 6.34 3.52 123 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 10.7 100.83 175000 100.70 100.88 5.94 3.39 0.82 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.6 98.71 157 004 98.75 99.22 7.40 3.48 3.16 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.03.12 13.03.14 30.3 100.50 221278 100.50 100.65 7.00 3.52 2.18 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 52.9 99.87 290 543 99.75 99.95 7.52 3.67 3.50 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 17.0 100.60 5021 100.55 100.60 6.34 3.32 127 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 452 99.40 90 465 99.40 99.55 7.31 3.65 3.05 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 13.8 99.70 10 000 99.65 100.25 6.26 6.02 1.01 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.100  12.10.11 11.07.12 10.0 100.40 100.30 100.50 5.72 1.52 0.76 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 224 1089 333 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 39.6 112.70 1095 112.55 112.80 6.99 248 2.56 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.5 97.50 262 440 97.50 97.60 7.66 3.53 3.90 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.1 98.15 995018 98.00 98.20 8.02 3.81 4.69 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 116.6 = 97.25 101 97.50 97.75 8.18 4.20 6.21 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 70.0 98.00 295 005 98.10 98.25 7.99 4.06 4.34 roc. Gymaru
003 46002 46 500 R 8.00 08.02.12 08.08.12 10.9 101.38 32000 101.00 101.75 5.88 3.94 0.61 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.7 95.08 631000 93.35 96.80 8.12 3.67 5.01 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.11.11 03.08.16 59.5 96.30 55000 96.40 96.50 7.70 1.81 3.52 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 1241 95.80 2.20 13850 650 93.00 98.60 7.74 2.08 6.29 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 914 3599 000 74.10 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 297.0 | 92.00 3.50 7922 094 87.00 97.00 7.78 3.88 10.60 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 84.0 88.00 27 500 87.00 88.50 8.10 3.40 4.93 BBB/Baa1/BBB |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 39.0 101.02 100.70 101.35 761 4.34 2.04 MyHULMNANbHbI
CamapO6n 35007 12200 R 749 071211 30.11.16 63.4 99.15 85 98.80 99.50 8.01 1.88 2.78 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12! 9.3 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9300 22.09.11 19.12.13 275 | 102.30 102.05 102.55 6.88 227 0.83 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 111111 10.05.13 20.1 111.85 110.70 113.00 7.52 3.34 1.38 /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 11.04.13 191 100.90 593 100.20 100.90 6.97 1.96 0.74 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 34 100.20 100.01 100.38 6.33 3.50 0.26 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.3 100.60 100.40 100.80 6.40 3.49 0.84 //BB- MyHULaNanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 26.8 103.30 100.25 106.35 9.22 3.17 1.02 1/BB- MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.12 15.07.12 101 101.10 100.90 101.30 7412 4.19 0.76 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.1 102.35 102.10 102.60 7.92 4.28 2.75 /Bat/ MyHULMNANbHbI
Xakacus-1 1200 R 820 23.11.11 25.08.13 23.7 100.60 99.00 102.20 7.99 2.03 1.30 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 18.10.11 17.04.12 72 100.80 100.70 100.90 5.97 1.79 0.54 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.16.  06.12.11 04.06.13 20.9 100.76 99.00 102.53 8.57 2.27 1.1 /Ba2/ MyHULMNANbHbI
Yysawwms-08 1000 R 8.00 14.12.11 15.06.14 33.5 | 100.82 100.00 101.65 747 1.98 2.33 MyHULMNANbHbIA
AkyT-07 06 2500 R 780 20.10.11 17.04.14 31.5 | 100.83 100.65 101.01 7.55 1.93 172 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  22.09.11 19.09.13 245 BB//BB- MyHULMNanbHbI

AxyT-35003 2500 R 795 201111 20.05.16! 570 | 101.12 101.00 101.25 7.74 1.98 3.18 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 16.09.11
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 16.05.13 203 101.65 100.20 103.10 7.06 2.02 1.25 BB-// MyHULMNanbHbIi
100.65 100.20 101.10 763 1.98 1.97 BB-// ]

Ap06n-34010 3000 R 8.00 18.10.11 15.04.14 314




Fixed Income Daily 16.09.11
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 03.12.12 148 | 104.85 6.04 4.89 1.1 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 95 | 102.00 5.52 4.02 0.74 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 216 | 105.75 5.78 437 1.60 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 427 | 102.75 7.10 3.89 2.92 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 50 | 662 | 9885 | 0.35 11.37 437 0.41 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 734 | 99.95 7.88 3.94 4.56 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 117.1 | 96.91 7.28 4.00 6.46 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.03.12 11.03.15 424 10270 | 0.01 8.96 4.81 291 BI/B+ cblpbe
Alrosa-14 500 § 888  17.11.11 17.11.14 386 | 111.04 5.06 4.00 272 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.2 | 105.59 6.91 3.67 6.39 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 713 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 202 | 102.57 5.69 3.58 1.52 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 511 | 96.81 841 3.87 344 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.03.12 11.03.1¢ 424 | 101.57 6.19 3.30 3.07 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 688 = 96.70 7.53 3.52 449 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 204 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 37.0 | 107.38 | 0.02 474 343 264 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 124 | 10145 6.38 3.88 0.93 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 80.5 | 9548 7.63 3.54 5.08 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 196 | 105.11 5.51 4.22 145 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 506 | 104.69 6.93 3.94 340 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 80.4 | 110.06 7.54 4.32 4.79 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 15.0 | 101.94 | 0.00 2.90 447 147 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 142 | 100.64 233 144 113 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 17.8 | 109.39 3.00 4.40 1.38 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 259 | 105.37 3.85 6.24 1.92 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 225 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 19.4 | 106.36 3.16 3.45 145 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.12 31.07.13 228 | 108.10 3.02 347 1.75 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 298 | 103.34 3.54 4.87 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 350 | 111.12 411 3.74 2.56 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 381 | 104.40 3.80 5.14 279 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 452 | 105.78 411 5.55 3.33 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 413 | 112.37 1.95 7.23 2.95 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.2 | 102.99 431 247 3.71 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 63.2 | 108.08 445 2.87 437 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 67.2 | 10289 = 0.02 447 4.99 474 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 747 | 10412 | 0.05 4.60 522 5.04 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 781 | 108.30 4.99 6.10 5.16 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.0 | 117.07 5.06 348 5.05 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 7.0 | 926 & 124.86 3.70 0.67 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.0 | 109.91 3.84 3.28 291 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 127.5 | 106.80 5.64 3.05 763 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14 28.0434 320 2754 125.71 343 2.38 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3156 | 109.63 6.51 332 | 1211 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 217 | 106.57 4.07 3.72 1.64 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 396 | 103.02 5.22 3.03 2.88 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 49.0 | 103.04 5.64 3.15 341 /Baa3/BB+ GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 56.6 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 225 | 103.25 3.79 2.72 1.74 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 305 | 100.32 6.86 349 219 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 173 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 58.1 = 96.42 8.68 4.02 383 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 15 | 103.96 2008 | 445 0.14 CCC/ID Xumust
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 50.5 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 382 | 10741 384 297 279 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 69.7 | 106.54 5.03 2.98 473 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.1 | 108.97 5.85 3.33 6.05 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1114 | 101.10 5.97 3.03 6.80 cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 130.6 | 104.32 6.10 3.19 7.54 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 10.38  10.03.12 10.03.16 546 | 9758 | 0.12 11.07 5.32 3.49 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 59.0 | 9581 7.54 3.39 4.03 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 0.9 BBB/Baa1/BBB  MyHMLMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 62.1 | 10145 0.02 4.68 4.99 4.32 BBB/Baa1/BBB | MyHMUMnamnbHbii
MTS-12 400 $ 800  28.01.12 28.01.12 45 | 101.41 4.09 3.94 0.36 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 106.8 | 108.42 6.73 3.98 6.34 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.3 | 102.36 | 0.00 -2.63 3.91 0.43 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 52.0 B+/Ba3/ XuMms
NMTP-12 300 § 700 171111 17.05.12 82 | 101.29 5.02 3.46 0.64 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 15.3 | 104.47 5.50 443 1.16 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 256 | 9887 7.08 329 1.88 BB/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 499 | 102.02 8.15 429 329 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.10.11] 20.10.11  20.10.16 1.0 | 62.1 | 100.00 | 0.12 9.56 4.88 0.09 BB/Ba3/ GaHkm
Novatek-16 600 § 533 03.02.12 03.02.16 534 | 101.59 4.92 262 3.85 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1143 | 103.37 6.13 3.19 6.92 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 12 100.18 6.70 4.37 0.09 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.4 101.66 = 0.05 7.09 4.73 0.64 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 223 | 107.75 | 0.00 6.20 4.99 1.64 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 31.8 | 96.63 7.64 3.19 2.30 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 450 | 112.68 8.66 5.66 2.88 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 586 | 108.50 9.03 5.18 3.66 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 777 | 107.61 11.83 5.81 4.26 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 750 221111 22.05.12 8.3 101.06 5.88 371 0.65 /B1/B+ Cbipbe
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PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

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

MIH KynoHa | odepTol = noraw | odpt | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.0 = 9351 12.91 5.88 3.32 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 188 | 9990 & 0.13 13.06 6.51 1.28 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 76 | 102.14 271 6.13 0.62 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 203 | 105.83 3.55 3.39 1.54 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 18.6 | 100.25 7.32 3.74 1.37 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 284 | 106.36 4.23 3.35 212 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 333 | 11152 448 4.04 240 BBB/Baa1/ GaHKu
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 00 | 61.1 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 548 | 102.14 8.12 4.26 3.53 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 69.0 | 105.91 5.08 297 4.67 BBB/Baa1/ GaHKm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 816 | 11376 5.28 341 5.21 BBB/Baa1/ GaHkm
Rosselkhozbank-21 800 § 6.00 03.12.11 03.06.21 1183 | 97.77 6.31 3.07 713 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.1 99.65 8.12 3.96 3.23 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 441 | 102.65 2.85 177 3.34 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 835 | 142.70 3.85 3.85 5.17 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 7.85  10.03.12 10.03.18 789 | 104.07 7.06 3.77 5.05 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 105.0 | 104.92 431 238 6.88 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2042 | 177.94 | 0.05 5.55 3.58 9.08 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2257 | 118.89 33571731 4.19 3.15 5.36 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 51.8 = 96.04 = 0.05 10.03 4.62 337 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 635 = 95.75 12.29 5.09 3.73 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 67.6 | 104.90 472 274 463 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 237.7 | 100.62 7.58 3.72 9.79 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 20 | 100.71 1.58 2.94 0.16 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 203 | 107.00 218 3.03 1.56 BBB/Baa1/ BaHkm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 219 | 107.20 235 3.02 1.69 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 385 | 10098 @ 0.10 3.14 347 2.92 GaHku
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 464 | 105.02 4.06 262 3.40 BBB/Baa1/ GaHKm
Sberbank-17 1000 § 540  24.09.11 24.09.17 734 | 101.86 5.04 265 4.98 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 118.7 | 98.09 5.96 291 7.26 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 228 | 107.93 5.24 452 1.70 BB-/Ba2/BB chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 316 | 108.93 5.50 425 2.24 BB-/Ba2/BB cblpbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.2 = 97.60 6.84 3.20 4.09 BB-/Ba2/BB Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 744 | 9773 7.16 343 4.80 BB-/Ba2/BB cblpbe
SINEK-15 250 § 770 03.02.12 03.08.15 473 | 107.77 | 0.02 5.45 3.57 3.33 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 745 | 97.84 5.80 2.75 5.03 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 316 | 9584 | 0.09 13.44 6.00 2.07 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 715 97.48 8.26 3.98 4.87 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 124 | 102.03 4.06 3.00 0.95 = BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.12 13.03.13 182 | 106.03 = 0.03 3.33 3.54 142 | BBB-/Baa2/BBB-  cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 412 | 106.3¢ 420 2.94 3.03 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 589 | 111.16 4.88 337 405 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.1 | 106.24 5.31 312 448 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 750  13.03.12 13.03.18 790 | 113.16 5.44 348 515 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.1 | 109.61 5.78 3.31 6.29 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 711 9946 | 0.00 11.85 5.28 4.10 B1/ BaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 9.5 102.98 224 2.96 0.76 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 95 | 10169 | 0.02 317 2,64 0.76 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 23.1 | 109.09 2.74 3.53 1.77 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.12 05.03.14 30.1 | 105.12 349 2.70 230 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 839 | 123.99 4.60 3.51 5.35 /Baa1/BBB Chlpbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 35 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 241 10043 | 0.06 5.42 8.26 0.16 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 209 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 539 | 100.05 3.70 3.75 4.00 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 75.3 | 101.65 5.14 268 5.12 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.3 | 107.80 5.76 3.20 6.57 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 172.7 | 102.56 6.52 3.32 891 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 12 | 10071 @ 0.1 1.36 4.16 0.10 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 19.8 | 105.58 4.76 3.97 148 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 339 | 99.06 463 1.07 2.56 /Ba3/BB- Ternexom
Vimpelcom-16 600 $ 825 231111 23.05.16 571 | 104.67 7.06 3.94 3.77 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 534 | 98.77 6.82 3.29 3.72 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 66.5 | 95.59 7.24 4.40 4.47 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 80.6 | 106.70 7.81 428 4.82 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1143 | 95.88 8.39 4.04 6.44 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1273 | 92.98 8.52 5.42 6.90 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 704 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 492 | 97.28 6.98 3.19 341 BBB/Baat/ GaHkm
VTB-11 450 § 750 12.10.11 12.10.11 0.9 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 13.7 | 103.68 324 3.19 1.06 BBB/Baal1/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 10185 | 0.11 297 3.93 1.85 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 413 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.12 04.03.15 422 | 104.10 5.16 3.10 3.08 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 538 | 100.81 4.00 422 3.95 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.11 28.05.13 29.05.18 21.0 | 816 | 104.60 4.04 329 1.58 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 784 | 100.28 6.26 3.15 5.21 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1105 | 99.67 6.60 3.29 6.58 BBB/Baal1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 46.0 | 289.7 = 102.02 5.65 3.06 3.31 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 572 | 99.31 5.22 5.16 4.13 BBB//BBB (hMHaHCbI




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu
NcnonHuTenbHbIV AUNPEKTOp, pyKoBoguUTe b genaptamMmeHTa

Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproean

PykoBopguTens ynpasneHus

Cepren LLlemapnoB, she _sa@uralsib.ru

YnpasneHue npopax
EneHa [JosraHb, dov_en@uralsib.ru
AHHa Kapnosa, karpovaam@uralsib.ru

EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

Omutpui Mono., popovdv@uralsib.ru
Anekcen Cokoros, sokolovav@uralsib.ru
OaHnan @enbuman, feltsmand@uralsib.ru

YnpasneHue Toprosnu

Bsvecnas Yanos, chalovvg@uralsib.ru
Hatanbs Xpabposa, khrabrovann@uralsib.ru
AnekcaHap Tnebos, glebovav@uralsib.ru
AnekcaHap JotkuH, dotkinas@uralsib.ru

YnpasneHue nNo pbiIHKaM A0JIFOBOro Kanurtana

KopnopaTuBHble BbINycku

ApTemmin Camonnos, samojlovaa@uralsib.ru
BukTop OpexoB, ore_vv@uralsib.ru

Hapbs CoHiowkmHa, sonyushkinada@uralsib.ru
Anekcert YekywnH, chekushinay@uralsib.ru

PervoHanbHble BbINMYCKN
Kupunn MeaHos, ivanovkv@uralsib.ru
AnekcaHap Maprees, margeevas@uralsib.ru

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru

Hatanbs MpuileHkoBa, grischenkovane@uralsib.ru
Onbra CrenaHeHko, stepanenkooa@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

Onpekuua aHanmsa fonrosbiX UHCTPYMEHTOB
Pykosoautens Amutpum OyakuH, dudkindi@uralsib.ru

3amecTuTenb pyKoBoguTensa yrnpasneHus
Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru

JonroBble obs3aTenbCcTBa

Omutpun QyokuH, dudkindi@uralsib.ru
Hapexnaa MbipcrkoBa, myrsikovanv@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

fOpuit fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

AHppen Kynakos, kulakovan@uralsib.ru

Crparterus
Bsdecnas CMonbaHMHOB, smolyaninovv@uralsib.ru
Neonnp CnvnyeHko, slipchenkola@uralsib.ru

JKOHOMUKA

Anekcen [lesaTos, devyatovae@uralsib.ru
Hatanbs MariopoBa, mai_ng@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

BbaHkn

JNeoHng Cnnnyerko, slipchenkola@uralsib.ru
Hatanes Manoposa, mai_ng@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru

AHanus PbIHOYHbIX AAaHHbIX

Bsivecnas CmonbsiHMHOB, smolyaninovv@uralsib.ru
Bacunun dertapes, degtyarevwm@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

Makcum Hepgosecos, nedovesovmv@uralsib.ru

AHIMMNCKNNA A3bIK

[xoH Yonu, walshj@uralsib.ru,
TumoTn Xann, hallt@uralsib.ru
Mon e BuTT, dewittpd@uralsib.ru
Xnccam Natud, latith@uralsib.ru

AnsanH
AHrenvHa LLlabapuHoBga, shabarinovav@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru
CraHucnas KoHapaTbes, kondratievsd@uralsib.ru

dneKTpo3HepreTuka
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HacToawmn GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMb30BaTbCH WK
paccMaTpmBaThCs Kak oepTa Unm npeafioxeHve fenatb odeptbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obln NOArOTOBMEH C MakCMManbHOM TLLATENbHOCTbIO,
YPAJICUB He faeT HMKaKWX NPSMbIX MW KOCBEHHbIX 3aBEPEHWIA WAV rapaHTU B OTHOLLEHWW [AOCTOBEPHOCTM W MOMIHOTbI BKIIOYEHHON B BlonneteHb MHMOpMaLmn.
Hu YPAJICVIB, HM areHTbl KOMMaHUy unv apdunmMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHBIE YOBbITKM OT MCMOMb30BaHMs
HacToswlero BlonneTeHs UK cogepxallencs B HeM nHbopmaumn. Bce npasa Ha OonneteHb npuHagnexar 000 «YPAJICUB Kanutan», n cofepalascs B Hem
NHMOPMaLLMA HE MOXET BOCMPOM3BOLAMTLCS U PACNPOCTPaHATLCA 6e3 NpefBapuTeNbHOro NMCbMEHHOro pa3pelueHns. © YPANCKE Kanutan 2011
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