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PyGneBble BbIMyCcKun CTPATETUA
WU3meHenue, 6.0.
YTM, % 3HaY. 3apAeH. 3aMec. YTD  BHELUHWUU PbIHOK
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: " 66 . ) % Pellenns 3acenaHua Ecofin nokasbiBaloT, YTO NpUOpUTETOM BRacTelt CTaHOBWUTCA He ChaceHue Mpo-
aanpow- : U @ 8 BnemHbix cTpaH, a nopaepxaHve CTabunbHOCT eBponenckix 6aHkos. B CLLIA oxmnaaiotcs BaxHble
BiMnen kom-6/7 8.8 10 74 33 3aaBneHus npesmpeHTa Obambl MO HANOroBOW MONUTUKE, B LI@HTPe BHMMaHWSA Takxe 3acegaHue Ko-
MUTETA MO OTKPBITBIM PbIHKAM BO BTOPHUK-CPEIY. .veeeuereauireauereaireaieeateeaieeasieeateeaneeaaneeeneeas crp. 2
CbipbeBbie pbIHKY BHYTPEHHWI PbIHOK
W3meHenune, %
sHav. sapmen. samec.  YTD [1OCNEOHW TOProBbI AeHb NMpoLUeALlen Hefenn He oTpasmnca Ha obLieM HacTpoe y4aCTHMKOB J10-
KaJlbHOrO pblHKa, KOTOpble MO-NpexXHeMy CKIIOHHbI K Mpogaxam. Mo ntoram Hegpenn kpusas Od3
3onoto, $/yHuns 1811.9 1.3 2.2) 27.5
CABWHYNach BBEPX MO AOXOAHOCTM Ha 20-80 6.Mn. 1 nprobpena bonee nnockyto hopmy. Mo Hatemy
Urals, $/6app. 1176 (0.0) 8.1 215 MHEHWIO, 3aM1aHMPOBAHHbIV Ha TEKYLLYIO HeAenio ayKUMOH Mo pa3MeLlieHmio WwectunetHnx OD3 Bpsa
S&P MeTannbl, uHA. 1802.0 0.3) (0.4) 96) NN 6y,u,eT YCMELLHDBIM. oo e cTp. 3
S&P C/x npog., uHp. 779.4 (.7 54)  (56)
BeHexHsii puinok CBEREXHBIMPHHOK
WU3meHenne - .
JIVKBMAHOCTL pacTeT, oAHaKo pacTyT v cTaBkn MBK. B bnvxaniuvie AHU Mbl 0XXnaaeM Janblieniuero
RUB mnpa. sHai. sapen. samec.  YTD - nogpjiieHst ypOBHS IMKBIOHOCTM, KOTOPBINA 3aTEM AOMKEH CHU3WUTLCS B CBA3M C HA4AIOM HAIOroBbIX
REPO in CBR 1604 129.2 159.2 360452 miaTeXer OANXKE K KOHLY TEKYLUEM HEMEIM. .o.viuiiiiaiiaiiiteie ettt ettt cTp. 4
Corr Accounts 682.4 (13.8) (7.8) (312.3)
Deposits in CBR 1371 (157)  (63.7) (496.1)
W3meHeHue, 6.0.
NDF 1Y, % 576 @ 1 8 WL B aBrycte NpoAeMOHCTPMPOBAN 3HA4UTENbHbIV POCT K NpeablayLemMy MecsLy: LieHbl MPOU3BOAN-
MOSPrime ONN, % 5.29 31 145 354 Teneun BbIpon Ha 4,6%, YyCKOPUB POCT OTHOCUTENIbHO YPOBHA rogn4Hou AaBHocTM o 18,5% Ha
9 OoHe pe3Koro NoAOPOXaHUA HedTN Ha BHYTPEHHEM pbiHKe. Mbl cHuTaeM, 4T0 K KOHLY 2012 T. LeHbl
W3meHehue, % o)
Ha HeTb HeMHOro cHm3atea, 1 poct VLM no ntoram 2011 1. coctaBuT 12,1%. .oooveeiiiineennn cp. 5
USDRUB 30.55 05 53 0.0
W3meHeHue, 6.0.
6.n. sWav. sapen. samec. YTD IMIOCKOBCKMWW KPEAUTHbIV BAHK (-/B1/B+)
Russia 30 - UST 10 214.0 4 1 61 MoCKOBCKMIN KpeUTHbIV BaHK NpefcTaBun pesynbTaThl fesTensHoctn 3a 2 ke. 1 1 n/r 2011 r., B Le-
EMBI + Spread 386.9 09 15.6 984 JIOM OTpa3sMBLUME BbICOKME TeMnbl pocTa BaHKa. Mpu 3Tom MKB yaaetca nopgaepXxusaTth Ka4ectBo
KpeamuTHOro noptdens Ha O4HOM K3 CaMbliX BbICOKMX YyPOBHeW B cekTope. OfHAaKo B pe3synbTaTe CTpe-
MWTENBbHOMO POCTa akTMBOB MOKa3aTeNn peHTabenbHOCTW OKa3anucb Mop Cepbe3HbiM AaBIEHVEM.
NHpavkaTuBHbIe cripepbl Ham 0cobeHHO MHTepeCHbl MKB BO-T M BO-4. ..ot cTp. 6
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HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapuUTENbHOMO MMCbMEHHOTO paspelueHus. © YPAJICUEB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

B oxxnpaHuu HoBocTen 13 AduH 1 BawmHrroHa. Bcrpeda MUHMCTPOB rHaHcoB EBpocoio3a B hopmaTe Ecofin ¢ yyactnem
MUHMCTPa duHaHcoB CLUA He obecnevuna npopbiBa B cepe CTabunmsaumm LONrOBOrO pbiHKa €BPO30HbI. M3 MPUHATbLIX
pelleHnn  (Npu3HaHWe HEBO3MOXHOCTM HOBbIX OIOAXETHBIX Mep MO  CTUMYMPOBAHMIO E€BPOMENCKON  SKOHOMMUKM,
CKOOPAMHWPOBaHHbIE Mepbl MO MOAAEPXaHMIO [OMM1apoBOM IMKBUOHOCTU eBPONencknx BaHKoB, OTKas OT HemefneHHOro
paclupeHns nNporpammbl GoHAa NOAAepPXKM npobnemHbix cTpaH EC) creayeT, y4To nopfepxkka OaHKOBCKOWM CUCTEMbI Y
npefoTBpalleHe «HaberoB Ha BGaHKW» CTano OCHOBHOW 3afaden Bnacter. [edonT 1 pecTpykTypusauma B Fpeumm n apyrmx
NpPoONEeMHbIX CTpaHax YCTynaloT MO 3HA4YMMOCTU 3TOM 3afade, Kak U Gonee rnobanbHOM LENM — COXPaHEHMIO EBPO3OHbI.
Y4aCTHMKM pbiHKa OyayT BHUMATENbHO CNefnTh 3a HOBOCTAMU 13 AdUH, rae Ha 3Tow Hegene paboTatoT npeacrasuteny MB® n
EBpocoto3a, oLeHMBaloLWme NCNonHeHWe Tpeumert CTabUNM3aLMOHHBIX Mep U BO3MOXHOCTb HanpasfieHWs el o4epedHOoro
LlEHEXHOro TpaHLLa B Ha4ane oKTsa0ps. PbIHOK OoTpearnpoBas Ha OTCYTCTBME 0DOAPAIOLLMX AENCTBMIA JOCTAaTONHO NpefacKasyemo
— eBpO nofeLlesen npumepHo Ha 1% fo 1,365 gonn./eBpo, a 3010To BbIPOC1O B LieHe Ha 0,4%, BHOBbL Nepenas pydex B 1 820
gonn./yHumio. B CLUA HactynuBwas Hefens Takxke OypeT Oorata cobbiTusiMv — cerogHs npe3nzeHT ObGama [ofxKeH
obHaponoBaTh CBOV MPeafiokeHWst NO U3MEHEHWUAM B OIOAXKETHOM W HaNoroBoW MONUTUKE, a 3aBTPa Ha4HETCs OBYXAHEBHOE
3acegaHve KomuteTa npo oTKpbITbIM pbiHkaM DPC. B npepdBepun 3acefaHus kKiloyeBble y4acTHUKM cekTopa UST akTvBHO
CKYMNaloT CPEeAHECPOYHbIE U ANNHHbIe ByMaru B oxkunaaHnm oobasneHns OPC Mep NO CHUXEHMIO He TOMbKO KPAaTKOCPOYHbIX, HO 1
LLONITOCPOYHBIX CTaBOK Ha [OMroBoM pbiHke. CornacHo AaHHbiM OPC, Ha 7 ceHTabps 20 nepBUMYHbIX OMNEpOB AepXanu Ha
BanaHcax 15,1 Mnpa fonn. obnuraumin o cpokamm noratueHus bonee ofHoro roga (MakcumMym ¢ koHua 2010 r.), Toraa Kak B
HaYane mMas 4YMCTaa KopoTKaa No3vLMa CoCcTaBnana 75 MNpL4 oonn. 3asaBneHne aMeprkaHCKoro npesnaeHTa, KOTopoe BKITIOHaeT B
cebs «nnaH baddeTta» — NoBbIWEHWe HAaNOroB Ha JOMOX035MCTBA C AOXOAOM CBbiwe 1 MH JONMSI. B FOf, — BaXKHbIN War Kak B
pamMKax Ha3Ha4YeHHOro Ha 3Ty O0CeHb 00CYyXaeHMM B KOHrpecce nnaHoB no peopraHusaumm diogxeta CLUA, Tak 1 npenssibopHoi
KamnaHum1 Obambl, MOMYNSPHOCTb KOTOPOrO HAXOAMTCH Ha MUHUMYMe C MOMEHTa Mpuxofa K Brnactu. PaboTa Hag OlogXeTHbIM
3aKOHOMPOEKTOM, CKOpee BCero, OyLeT AaBUTb Ha aMepUKaHCKMI OONrOBOM PbIHOK A0 KOHLUA rofa — korfa KoHrpecc fofxeH
MPUHATL NAaHbl Mo OlofXeTHOM CTabuamsaumm nmvbo (NpyM HEBO3MOXHOCTU BblpaboTaTh pelleHne) BCTYMUT B CUAY
aBTOMATUYECKMI CEeKBECTP OTAENbHBIX CTaTen bogxKeTa ¢ okTabps 2012 .

Hepens pnsa eBpooGnuraumini HAYHETCS CHDKEHUEM. B naTHWUULY cnpef MHOMKATMBHOIO CyBEpPEeHHOro Bbinycka Russia’30 k
10UST pacwmpuncs Ha 3 6.n. 4o 213 n.n., Npy 3TOM LieHa poccninckon bymaru octanack Ha yposHe 118,89% oT HoMMHana.
OcTanbHble CyBepeHHble BbIMyCKM 3aKpbINUCh CHUXEHWEM Ha 15-40 6.n.B kopnopaTMBHOM CerMeHTe B NOCNeAHWU AeHb Heflenu
Tak 1 HE CIOXWNOCh eAMHOro TpeHda. B Bbinyckax [a3npomMa MOXHO Obifio BUAETb Kak  nokynatenen (HekoTopble Bymaru
nofopoxanu B cpegHeM Ha 7 6.n.), Tak 1 NpoaasLoB (Mof BAMSHMEM KOTOPbIX OCTallbHble OONMraumMm NofeLleBen B CpeaHEM
Ha 20 6.n.). B eBpoobnuraumax HedTaHbIX KOMNaHWM NPOAABLbI 3aMETHO Npeobnafganu — 6ONLWMHCTBO Bbinyckos JIYKOWa
nofeweseno Ha 5-12 6.n., a bymarn THK-BP notepsnu B ueHe B cpeaHeM Ha 10 ©.n. B MeTannypryyeckom cektope cnpoc
Habniogancs Tonbko B 6ymarax EBpasa, nogopoxaslumx Ha 3—10 6.n., B To e Bpems Metalloinvest’16 nogewesen Ha 8 6.1., a
KOTMpoBKK CeBepcTany CHU3MAWUCL Ha 7—27 6.n. B OaHKOBCKOM cekTope MPOAOSIXKMUANCE MPOAAXM MPakTUHeckn BO BCEX
BbINyckax Poccenbxo3baHka, KoTopble nogellesenu B cpeaHemM Ha 20 6.n. MNMpeobnafanv npoaaxun 1 B Bbinyckax Anbda-baHka n
BaHka MockBbl. B To e Bpems eBpoobnuraummn CoepbaHka 1 BTE nogpocnn Ha 1-10 1 3—17 6.n. cootBeTcTBEHHO. CeroaHs
YTPOM a3naTckme pbIHKK TOPFYIOTCH B OTPULLATENBHOW 30HE, O AOMWHVMPOBAHWUM HEraTVMBHbBIX HaCTPOEHUM CBUOETENbCTBYIOT U
(btodepcbl Ha amepuKaHckme NHAEKChI. [IpUHMMas BO BHUMaHKMe BbICOKYIO BOMATUABbHOCTb Ha MUPOBbIX PbIHKAX, Mbl OXMWO3eM
OTKPbITUS POCCUMCKMX €BPOODNUTaLIMIA CHUXEHNEM.

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

Mepenoma cuTyaumm noka He Habnwopgaetcs. [ocnefHW TOProBbiM AeHb NPOLLEALLEN Hefenu He oTpasunics Ha obulem
HaCTpoe y4aCTHMKOB JIOKaNIbHOrO PbIHKA, KOTOPbIE MO-NPEXHEMY CKITOHHbI K Npofaxam. icnpaBmTb CUTyaUMIO He YAanoch Aaxe
MWHGUHY, 0ObsABMBLIEMY O MaHax NPoBecT 19 ceHTAOPSA ayKLMOH MO pa3MeLLeHMIo BpeMeHHO cBOBOAHbIX cpecTB OloaxeTa
B obbeme 100 Mnpg py6. Ha BaHKOBCKME AEMNO3nTbl. M XOTa Mbl MpakTU4eCKn He COMHEBAEMCSi B TOM, YTO BeCb 3asiBNIEHHbIN
obbeM OyfdeT pasmelleH, OfHaKo, BO-MEpBbIX, 3Ta CYMMa He MOKpPbIBAeT OXWMIAIOWErocs OTToka CPefcTB M3 DaHKOBCKOW
CUCTEMbI B MEPUIO, HAMIOrOBbIX MaTeXel, a BO-BTOPbIX, CPOK Pa3MeLLeHNs COCTaBNSAET BCEro TpW HELEenU, Tak YTo 3T CpeacTBa
eflBa 1M NofaepkaT pbiHOK OOHA0B. B UTOre B rocyAapCTBEHHOM CErMeHTe B MATHWULLY KOTUPOBKW yManu B CpefHeM elle Ha 25—
50 6.n., Taknm obpa3om, 3a Hepeno KpmBas OD3 cABMHYNacb BBEPX MO AOXOAHOCTU Ha 20-80 06.M. M, Kak M OXMAANOCh,
npuobpena Gonee nnockyo dopMy nocne peweHuns LB cy3uts kopuaop Mexnay Aeno3UTHOM CTaBkow U ctaBkon PEMO. Tak,
OTHOCWUTENbHO HefenbHOW [aBHOCTU [OXOOHOCTb YeTbipexmecsyHon O®M3-25064 Bbipocsia Ha 88 6.n. go 4,88%,
TpUHaguatumecsyHon OP3-25067 — Ha 50 6.n. Ao 6,28%, B cpedHeCcpo4HOM cermeHTe TpexnetHsas OD3-25068 npnbasuna B
poxogHoct 42 6.n. oo 7,13%, a cemu- n gecatunetHne O®M3-26204 n OP3-26205 nogHannck Ha 20 6.n. n 8 6.m.
COOTBETCTBEHHO. Ha 3ToM Hefene Mbl MoKa He BUAMM NPeAnochbinok Ans 3HaYUTENbHbIX N3MEHEHUN HACTPOEHUI Ha PbIHKE N B
CBA3M C 3TVUM He OXMOAeM, 4TO HaMeYEeHHbIW ayKLMOH MO pa3MeLleHnio wectunetHnx OM3 nporaeT ycneLwHo.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru



OEHEXHbIA PbIHOK

JINKBUAHOCTb NPOAOIIKAET pacTu
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K yTpy noHefenbHMKa ypoBeHb NMKBUAHOCTU nofackoumn Ha 107,9 mapgh pyo. OcTaTkm Ha KopcHeTax KpeaWTHBIX yHpexXaeHn B
BaHke Poccun Bbipocnu Ha 89,0 mnpa py6. no 77 1,4 mnpa pyb., a Aeno3utbl 6aHkoB B LIb —Ha 18,9 mnpa py6. oo 156,0 mnpa,
py0. [aBneHune Ha CTaBKy Mo OAHOAHEBHbLIM KpeauTam MosPrime mMexay TeM coxpaHsieTcst —oHa nosbickiacs 31 6.m. 4o 5,29%.
Opyrve ctaBkn MosPrime Takxxe nokasanu poct. CtaBkn MBK, BepoaTHO, OCTaHyTCA Ha OTHOCWUTESNIbHO BbICOKOM YPOBHE Mocne
HEAABHErO PE3KOro NoBbILLEHWS Aeno3uTHoM cTaBku LIB PO (koTopas ae-dhakTo ABASETCH AN1F HUX HUXHUM NPeaenoM) 1 BBuay

I'IpI/I6J'I WXKEHMS HANOrOBbIX MaTeXen.

Ha MMBE pybnb nopewesen oTHoCcUTeNbHO Aonnapal6 koneek Ao
30,56 py6./monn. Poccuickast BanoTa ocnabna v K eBpo, Kypc
KOTOpPOro BbIpOC Ha 9 koneek Ao 35,79 py6./eBpo. CerofgHs yTpom
jonnap ykpenuncs k pyénio po 30,87 py6./monn., a GuBanioHas
Kop3uHa npeofoneHa ypoBeHb B 36 py6. Jonnap nogopoxan K eBpo
Ha npubnusmTensHo 1% po 1,365 ponn./eBpo  BCNeACTBME
HepewuTensHocTn Ecofin 1 nepekniioveHns BHVMMaHWS BRacTer Ha
noanepkky €eBponenckon ©OaHKOBCKOW CUCTeMbl. SMOHCKas MeHa
HeMHOro OoTCTynuMAa C npeabloywyx MakCMMYyMOB M TOPryeTcs Ha
ypoBHe 76,9 meHbl/nonn. UeHbl Ha HedTb Brent n WTI cHusunuce fo
111,35 n 86,69 ponn./6Gapp. cooTBeTCTBEHHO. CrOTOBbIE LEHbI Ha
3051010 BbIpociv Ha 0,4% po 1820 ponn./Tp. yHums. CerogHsa Mbl
OXMAAEM YKpenneHns aonnapa no oTHolleHuo K pybnio ao 30,80-
30,95 py6./nonn.

Kypc py6./nonn.
v ueHa 6appens HedTn Brent, gonn.
120 _ ——— Liexia HepTu Brent, jonn./Gapp.(nes. Wwk.) 270
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CoBOKymnHble cpeacTBa 6aHKkoB B LIB PD, mnpp,
py6., u ogHOopgHeBHas ctaBka MosPrime, %

Cpencrea 6ankos B LIb P, Mnpa.py6. (nes.Luk.)

OpHopHeBHas cTaska MosPrime, % (npas.Luk.)
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Kypc eBpo oTHOCuTenbHO ponnapa CLLUA
v pyons
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Mcmoyruku: Bloomberg, MMBB

AHTOH Tabax, tabakhav@uralsib.ru
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MAKPO3KOHOMMUKA

HukTo He oXkngan: B aBrycre LeHbl NpousBoauTenen Bbipocin Ha 4,6% K nionio

MHpekc ueH npousBoguTenen B3neten Ha 4,6 mecsay K Mmecsauy.. [lo gaHHbiM Pocctata, B aBrycte 2011 r. ueHb!
npou3BoamTenen NOAHANMCL Ha 4,6% K npeaplaylieMy Mecauy. TakuM 0Opa3oM, OTHOCUTENIbHO YPOBHS FOAMYHOW OABHOCTM
noka3saTtesnb yckopun poct 4o 18,5% no cpasHeHumio € 16,1% B nione. [JaHHble CTanm CIopnpr3omM Kak Ans Hac, Tak 1 AN pbiHKa
B LIeSIOM: MO Hallewn oLueHKe, 3a aBrycT LM gomxeH 6bin nprbasutb 0,9% MecsL, K MecsiLly, MeXay TeM Kak KOHCEHCYC-MPOrHo3
NHTepdakca npegycmaTpuean 0,8-nNpoLeHTHbIN poCT.

..M3-3a pe3Koro mnopopoXaHus cbipbsi. OCHOBHOM MPUYUHOU
pe3koro nosblweHna WU crano 3HadyuTenbHoe MNofopoXaHue
TOMSIMBHO-3HEPreTn4ecknx ToBapoB — Ha 16,5% Mecay kK mecauy
(B 4acTHOCTW, LieHbl Ha HedTb B3neTenu Ha 20,7 %). CBot nenTy B POCT

LleHbl Ha HedTb NnoaTankusatoT VLM BBepx

Temnbl pOCTa MHAEKCa LieH NPOV3BOAMTENEN U LiEHbI,
% MecsL K MecsLy

_ —1 Pocr ueH Urals (c narom B 1 mec.)

12%

LEeH B CbIpbE€BOM CEKTOpPE BHECSM LieHbl Ha XXEeNe3Hylo pyay, KoTopble o —_—n -

NOAHANMCH 33 aBryct Ha 3,4%. B Lenom NnofopoxaHue Colpbs B aBrycre 8% -

coctaBuno 14,6% k npepblgoylemMy mecsaudy u 35,7% K Takomy e 6%

Mecsly npowrnoro roga. LeHbl B obpabaTbiBalowem cektope 4%

MPOMBILLNEHHOCTN BbIpOCIM Ha 1,7% Mecsly, K Mecsuy, YCKOpWB EZf ﬁ
rofoBoM pocT Ao 15,0% no cpaBHeHUIo ¢ 14,1% B Wione, NpW 3ToM _20/: A
0CODOEHHO CMMbHO MofdopoXana npoayKumMs HedTenepepaboTku 4%

(+5,5% mecau Kk mecauy v + 24,4% rog K rogy) v MeTannyprum 6%

(+1,8% n +13,6% CoOOTBETCTBEHHO). B cekTope MNpPOV3BOACTBA U B e 2 = = = - = © = <=

pacrnpefeneHns 3MeKTPOSHEPrin, rasa W BOAb LeHbl MOAHANNCD Ha ¢ &8 £ § &8 § % &8 § &

ckopoMHble 0,4% Mecsl K mecauy M 6,2% rog k rogy (romoson
nokasatefib 3amennun ¢ 7,5% B mione). LieHbl Ha Temnno BbIpOCn Ha
0,5% 1 13,3% COOTBETCTBEHHO.

Mcmoyruku: Poccmam, Bloomberg

Mo Hawemy nporHosy, ueHbl Ha HedpTb Mo mtoram 2011 r. cHusartca, a ULUIM 3amepnut poct po 12,1%. Boicokas
BONATUIIbHOCTb Ha (PUHAHCOBBIX PbIHKaX Ha (POHE BO3POCLUMX PUCKOB 3aMeJfIeHMA 3KOHOMNYECKOro poCTa B PA3BUTLIX CTPaHaxX
MoKa HeCWnbHO CKasanacb Ha HedTAHbIX KOTMpPOBKax. 1o AaHHbIM areHTCTBa Bloomberg, B aBrycte ueHbl Ha HedTb Brent
cHusunmce oo 109,9 co 116,8 ponn./6app. B uione. MockonbKy LeHbl Ha HedTb Ha BHYTPEHHEM pblHKE MPUBS3aHbl K
KOTUpOBKaM Brent MecsitHOM faBHOCTY, B CeHTAOpe cneayeT XaaTb yaelwesneHus HedTn B Poccum B cpefHeM Ha 10%. Tak Kak
ML TecHO B3aMMOCBSA3aH C LLEHAMM Ha Cbipbe, CEHTAOPbCKOE yaelleBneHne HedTN Ha BHYTPEHHEM pPbIHKE, MO BCEW BUAMMOCTY,
NpVBEAET K CHUXEHMIO LeH npowussBoauTenen. bonee TOro, y4uTbiBas TeKyLLylO BbICOKYIO BOMATUBLHOCTb Ha PbiHKE U
BO3pacTaloLlMe PUCKM 3aMefJSIeHUs Pa3BUTbIX 3KOHOMUK, Mbl OXnAaeM, 410 KoHuy 20171 r. ueHbl Ha HedTb OKaXyTcs B
nAnanasoHe 90-100 gonn./6app. — B OCHOBHOM M3-3a CHVXKEHWS CMpoca. DTO NMPUBELET K JallbHENLeMY 3aMeaJieHnio pocTa
LN, Kak cnencteme, Mbl NOATBEPXAAEM NPOrHO3 12, 1-NPOLLEHTHOrO poCTa nokasaTens no Utoram roga.

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

MockoBckui KpeauTHbIN Gank (-/B1/B+)

Xopolume TeMnbl pocTa NPU COXpaHeHNN BbICOKOro KayecTBa aKTUBOB —
oTyeTHOCTb3a 2 kB.M 1 n/r 2011 r. no MC®O

OAVMH 13 cCaMbIX AUHAMUYHO pPa3BUBAIOLMXCS BaHKOB. B YeTBepr MOCKOBCKNIA KpeaMTHbIN BaHK NpeaocTaBun pesynbTaThl
LesTenbHocTV 33 2kB. M 1 n/r 2011 1. B LLenoM oT4eTHOCTb CBMAETENbCTBYET O BbICOKMX TEMMAX pocTa OaHka, CyLIeCTBEHHO
NpeBbILAWMX CpeaHeoTPACNEBYIO AMHAMMKY, YTO No3Bonnno MKB nogHATLCA B penTuHre KpynHenwmnx 6aHkos PO no sepcum
PBK no 20-ro mecta no utoram 1 n/r 2011 r., xota Ha koHel, 2010 1. oH Haxoauncs ewe Ha 28 MecTe. Kak cnencrsue, He
NCKIOYEHO, 4TO MO MUTOram TekyLlero roga nporHo3 6aHka, npeanonaralolwmii 35-NpoUeHTHbIM POCT akTMBOB, MOXET ObITb
nepesbinosniHeH. Mpu 3tom MKB yaaetca noanepXxuBath Ka4eCcTBO KpeAMTHOro NopTdhens Ha O4HOM 13 CaMbIX BbICOKMUX YPOBHEM
B ceKkTope. OfHaKo B pe3ynbTaTe CTPEMUTENIbLHOMO POCTa akTMBOB MoKa3aTenn peHTabeNbHOCTM OKa3anmncb MOA, Cepbe3HbIM
OaBneHMeM.

[.]

MpuenekatenbHo BbIrNaaatT MKB BO-1 n BO-4. Cenyac y OaHka B 0bpalleH M HaXOANTCA CEMb NIOKaSbHbIX BbIMYCKOB W OAMH
BbINyCK eBpoobnuraumi. bonee nnm meHee HopmarnbHOM NMKBMAHOCTbIO 0bnagaeT Tonbko kopoTkiin MKB 08, a Takxke BO-1 1
BO-4. Ham vHTepecHbl 0b6a OMpKeBbIX BbiMycKa, Tak Kak 1x npemus K Kpusot OP3 HaMHOTO LWWpe, YeM Y COMOCTaBMMbIX Dymar
DOaHKOB CXOXEero penTmHra 1 KpeamTHOro KadecTsa, Takmx Kak baHk 3eHuT, JlIoko-baHk, baHk Pycckmi CtaHaapT n HoBrkoMbaHk.
Y70 KacaeTcs pasMeLLeHHbIX B Miofe eBPOOOHA0B B noraweHem B 2014 1., TO OHW, Ha Halll B3rMs, BbIMAAAT NepeKynieHHbIMM,
TOPrysicb MO4TU Ha OQHOM YpOBHe ¢ ByMaramu Mpomcessbbarka (Ba2 /BB-).

[onHbIV KOMMeHTapuyi by et ornybnmkoBaH B brivxaviilee Bpems.

tOpui Fon6aH, golbanyv@uralsib.ru

Hopunbckuu Hukenn (BBB-/Baa2/BB+)

KomnaHus HaMepéeHa BbiINyCTUTb KOHBEpPTUpyeMbie EBpOGOHAbI

Hopunbckuin HUKeNb MOXXET BbIMYCTUTb KOHBePTUpPYeMble eBpo6OoHAbl Ha 2,25 mnppa gonn. B naTHMUY reHepanbHbi
avpekTop Hopunbckoro Hukens Bnagumup CTpxKankoBCKUIA COOBLLMM O HAMEPEeHWN KOMMaHUKW BbINyCTUTb KOHBEPTUPYEMbIE B
akumm eBpoboHab! ANs hMHAHCMPOBaHMS HOBOMO payHAa Bbikyna akumii. Obnuraumm mMoryT ObiTb BbINyLLEHb! Kak B Aonnapax,
TaK U B €BPO, OOBEM IMUCCUM MOXET COCTaBUTb OKOJIO MOJSIOBUHbI OT NMpeArofiaraeMoro odbema Bbikyna akLUmi Ha ypoBHe 4,5
MApA gonn. Oxuvaaemble CPOKM BbiMycka 0DAMraumm — KoHel, CeHTAOPS — Havano okTA0ps, a BbIKyM akLMI KOMNaHWS HaMepeHa
3aBepLUNTb 0 fekabps TekyLLero roaa.

MHCcTpyMeHT A0MKeH Bbi3BaTb MHTEPEC Yy YH4aCcTHUKOB pbIHKA. PelleHne hrHaHCMPOoBaTh BbIKYM akLMIA MyTeM pasMeLLeHums
KOHBEPTMPYEMbIX €eBPODOHAOB BLIMMAAMT OMPaBAaHHbIM — Takou MNOAXOA MO3BOAUT HOPHWKENo CHW3UTb CTOMMOCTb
coHanpoBaHus. Mpu 3ToM Ha BanaHce KOMMNaHWW HaXOAATCA Ka3Hayenckme akumm, Kotopble MOryT ObiTb MCMONb30BaHbI A1
MCMOJSTHEHMS OMNLMOHa NPW KOHBepTaLnn. HoBbIN AONTOBOWM MHCTPYMEHT JOJIXKEH Bbl3BaTb MHTEPEC Y y4aCTHUKOB pbiHKa. Cpeaum
POCCUNCKNX  3MUTEHTOB KOHBEPTMPYEMblE €BPOOONUraLMM  He CIMLLKOM MOMyAspHbl, YTO MOPOW MPUBOAWUT K WX
HecnpaBeaMBON oLeHke. Tak, COBCEM HeLlaBHO Mbl PeKOMEHLOBaNM K nokynke espodoHs TMK'15, Takxe MMeowmii onumio
KOHBepTaLMn B akUun 1N CUAbHO HEAOOLEHEHHbIN PbIHKOM B HACTOALLMWA MOMEHT. BONpOC BbI3blBaeT BO3MOXHOCTb NPUBMEYbL
CTONb CYLLECTBEHHbIV 0OBbEM CPEACTB Ha PbIHKE, YHYMTbIBAS He JyHLLYl0 KOHBIOHKTYPY, OAHaKo B nosb3y HopHukens paboTaior
LOCTaTOMHO CKYMO MPEeACTaBMEHHbIM MyOnuyHbIA Jonr KoMnaHun (oauH pybnesbit 3aem Ha 15 mnpg pyb.) v KpeouTHble
PEUTUHIN MHBECTULIMOHHOIO YPOBHS.

AHapevi Kynakos, CFA, FRM, kulakovan@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
JeHeXHbIn
PbIHOK

20 ceHTAbpS
21 ceHTabps
28 ceHTAbpS
28 ceHTsbps

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 HAC3a 2 kB. 2011 .
BaHku BepHYT MuHpUHY 40 mnpg, pyo.
BaHku BepHYyT MuHduHy 70 Mnpg pyo.
BbinnaTa Hanora Ha npyobInb

BaHku BepHyT MuHduHy 19,3 mnpp pyo.
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KANEHAAPb ODEPT
ara O6bem LleHa CraBKa HoBas [ata cnepytowen
otbepTbI Bbinyck Bbinycka, odepThl, npeppiayuier cTaBKa odepTbl /
P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
19.09.11 CWBYP XonguHr-2 30000 100 13,5 - -
M36 Nn3unHr-3 500 100 14,0 12,0 12 ceHTabpsa 2014
22.09.11
Cesepcrans 50-01 15000 100 14,0 7,5 18 ceHTbpsa 2012
AKPOH-2 3500 100 14,05 8,2 19 ceHTbpa 2013
26.09.11 - .
Pycckumn MexayHapoaHbIn 1100 100 10,75 ] i
baHk-3
27.09.11 [CC-1 5000 100 9,25 7.0 20 ceHT6ps 2012
MyHuumnaneHas
29.09.11 MHBECTULIMIOHHASA 1000 100 13,75 10,5 28 mapta 2013
KoMnaHms-2
04.10.11 tOrvHBecTpernoH- 1 900 100 13,75 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 875 151211 14.06.12 9.1 101.00 97.00 105.00 7.28 4.32 0.68 TOproBnst
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.2 98.32 97.65 99.00 8.84 4.06 2.39 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 87.2 100.50 99.75 101.25 8.15 2.02 3.55 /A3/BBB (pUHaHCbI
AMKK 1106 10000 R 820 15.12.11 15.09.20 109.6 99.70 201 99.70 101.49 7.50 2.05 4.37 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 15.12.11 15.09.21 121.7 99.79 170 99.40 99.79 8.55 2.06 5.20 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05 15.10.11 15.04.22 128.8 103.75 103.40 104.10 8.70 2.20 5.56 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 144.0 100.25 99.50 101.00 8.17 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 4.54 2.16 0.36 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.10.11 15.10.12 132 100.80 77151 100.70 101.70 6.74 1.84 0.97 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 344 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 82.1 99.60 98.50 10070 | 8.1 191 154 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  45.0 160.3 99.75 99.50 100.00 8.01 1.95 297 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 3.0 15.4 100.00 150 100.00 100.77 11.42 5.61 0.24 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 13 100.16 100.15 100.16 6.42 3.93 0.10 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 7.0 253 100.05 99.00 101.10 8.05 411 0.54 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 22.09.11  26.09.11/ 19.09.13 0.0 245 100.00 329 100.01 100.12 8.44 7.01 0.02 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 8.0 26.5 104.00 380 104.00 7.78 6.64 0.61 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 17.7 99.20 98.00 100.40 8.44 4.00 2.24 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 117.7 98.00 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 45.9 102.75 | 0.06 152 154 102.75 103.00 8.34 217 2.94 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 22.0 457 10149 | 0.14 501 100.00 101.49 7.49 2.03 1.52 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 22.0 45.9 101.02 101.00 101.05 7.81 2.04 1.53 BB-/Ba3/BB- Cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 457 102.75 63 201 102.75 103.00 8.34 217 293 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 29.0 53.3 99.55 68 810 99.40 99.55 8.64 413 2.02 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 8.8 100.65 | 0.15 16 832 100.31 100.67 17.56 4.46 0.39 TOproBnst
ATom3Hnp06 10000 R 750  15.08.12 15.08.14 35.5 100.34 100.04 100.65 7.36 7.50 2.52 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 19.0 100.45 99.50 101.40 745 3.85 140 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 19.0 100.50 | 1.50 50 005 99.65 100.70 741 3.84 1.40 BB+// TpaHcnopT
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 19.0 100.13 13742 100.03 100.13 5.71 4.03 0.07 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 6.0 24.6 99.70 1650 99.62 100.10 8.25 3.75 0.47 /Ba3/ GaHku
BaHk CaHkT-Metepbypl 3000 R 850 151211 131212 121213 15.0 273 102.00 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 16.8 99.75 99.70 99.80 7.88 3.77 123 BBB-/Ba2/ GaHku
BalwHedTs-01 15000 R 12500 201211 21.1212) 131216, 15.0 63.8 104.98 104.02 105.95 8.34 5.94 1.09 cbipbe
BalHedTb-02 15000 R 1250 201211 21.1212] 13.12.16) 15.0 63.8 105.00 90 105.70 105.90 8.33 5.94 1.09 cbipbe
BalwHedTb-03 20000 R 12500 201211 21.1212) 131216, 15.0 63.8 105.75 | 0.25 20 000 105.70 106.00 7.69 5.89 1.10 cbipbe
BenoH 02 2000 R 001 23.02.12 23.02.12 53 94.44 85.00 103.89 13.94 0.00 0.38 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 99.50 4944 99.50 100.25 8.68 421 3.65 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 30.8 100.00 | 0.85 99.00 101.00 7.84 3.84 210 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 17.7 99.26 99.01 99.50 8.16 3.74 129 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 15.03.40 346.9 102.50 | 0.05 102.35 102.65 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 19.07.13 224 102.30 127 890 100.00 103.00 8.03 4.51 1.59 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.2 97.38 95.75 99.00 8.64 3.79 2.35 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 49.6 99.00 102 084 98.75 98.95 8.78 4.18 3.15 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 49.6 98.85 30400 98.75 98.95 8.82 4.19 3.14 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 20 142 99.90 98.86 100.95 8.93 4.49 0.17 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 141211 09.12.15! 515 cepauc
Boct3keb01 1000 R 7.50  08.03.12 07.03.13 179 93.50 87.00 100.00 12.85 4.00 1.26 B2/ GaHku
Boct3kebO5 1000 R 9.00 201011  23.04.12) 17.10.13 7.0 254 98.98 98.10 99.85 10.89 4.53 0.52 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 254 100.50 94 395 98.05 101.15 7.33 1.84 1.80 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.5 100.55 105 744 100.50 100.60 6.62 1.78 0.75 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 141211 201211 10.12.14, 3.0 394 100.98 100.85 101.12 5.36 2.39 0.25 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 16.12.11 15.03.13 18.2 100.70 90 000 100.10 100.70 7.30 1.88 1.33 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 16.12.11 15.03.13 18.2 99.92 99.10 100.74 7.88 1.90 1.32 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 16.12.11 15.03.13 18.2 100.73 150 661 98.50 100.73 7.27 1.88 1.33 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50, 05.10.11 05.10.11 0.6 100.40 | 0.05 895 100.23 100.40 3.67 5.71 0.05 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 16.9 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 9.0 20.7 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12  29.08.12] 20.02.14/ 12.0 296 100.30 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.2 BBB//BBB (buHaHCbI
BTB-Nna®02 10000 R 645 111011  08.01.13] 07.07.15 16.0 46.3 99.60 99.30 99.90 7.00 1.62 1.01 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 6.90 13.12.11  10.09.13] 07.06.16, 24.0 57.5 99.70 99.40 100.00 7.29 1.72 1.40 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 6.65 13.12.11  12.03.13] 07.06.16, 18.0 57.5 99.68 | 0.08 99.45 99.90 7.10 1.66 1.14 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 3.0 63.4 100.17 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.02.12] 01.08.17 5.0 7.5 100.30 100.17 100.44 6.32 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 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 110.5 99.40 150 130 98.12 99.40 8.03 3.96 4.61 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 26.0 110.5 99.36 99.01 99.70 7.23 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 99.57 | 0.37 300 031 98.90 99.57 8.17 3.96 3.47 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 46.0 1071 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.04.14] 02.0421 31.0 116.2 99.30 99.00 99.60 7.96 3.77 2.14 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 56.0 116.2 100.50 19 100.50 101.50 8.64 4.27 3.44 BBB//BBB+ (buHaHCbI

B3b-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 56.0 116.2/  101.00 100.00 102.00 8.50 4.25 345 BBB//BBB+ (hUHaHChI




Fixed Income Daily 19.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 33.7 | 11816 | 0.08 37978 116.00 118.00 6.58 5.80 2.23 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 95 105.50 61970 105.35 106.00 5.84 6.20 0.71 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 14 101.02 100.03 102.01 -1.99 3.46 0.12 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.3 | 103.56 518 98.01 102.20 5.71 3.48 2.13 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 265 /Baa3/BB+ GaHku
lasnpomb 3 10000 R 6.17,  10.10.11 10.10.11 0.8 /Baa3/BB+ GaHku
a3npomb 4 20000 R 785 171111 15.11.12 14.2 /Baa3/BB+ GaHku
[asnpomb 5 20000 R 685 241111 221112 144 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 271 100.00 510 002 7.89 3.89 1.90 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 220 @ 345 98.90 50 98.89 99.29 7.49 3.44 1.63 /Baa3/BB+ GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 19.0 | 100.00 99.50 100.50 7.27 3.56 1.36 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  11.10.11 09.04.13 19.0 = 100.15 99.60 100.70 747 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 10285 285 102.50 103.20 8.49 4.32 4.59 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 10.0 = 58.7 | 106.60 106.50 106.70 6.46 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 99.96 54 98.51 100.30 8.38 4.09 4.65 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.3 | 102.80 @ 0.10 18 007 100.00 102.80 7.88 4.12 3.46 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.0212 020216/ 26.01.21 53.0 @ 114.0 105.05 4.05 100.00 110.10 7.26 4.03 3.48 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.5 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 173 99.60 1100 99.00 99.60 8.78 4.20 1.25 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 4.0 225 100.61 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12] 08.12.13, 9.0 271 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14 11.0 @ 35.0 99.20 | 045 4500 98.70 99.70 8.00 3.53 0.80 BB//BB- GaHku
no6akcbark 6O-05 2000 R 8.10. 081211  13.06.12] 08.12.13, 9.0 271 97.72 95.00 100.45 11.51 4.16 0.65 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 11.0 350 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/ MalLLKHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 3.0 275 BB/ MaLLMHOCTP.
['CC 60-02 3000 R 750 251011  24.0412] 220414 7.0 31.6 99.50 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13 22.04.14 200 @ 316 | 100.20 99.90 100.50 8.27 411 1.37 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.5 93.00 TOproBnst
[OBTr-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 18.0 | 100.12 1000 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 1.1 98.00 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 449 95.50 94.00 97.00 10.23 4.49 2.86 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 2.0 62.2 100.57 BBB/A3/BBB GaHku
EABP-4 5000 R 770 14.0212 11.02.14) 06.02.18 29.0 @ 778 99.80 | 0.05 500 99.70 100.30 7.81 3.85 2.14 BBB/A3/BBB GaHku
EBPP 0406n 3000 R 15.12.11 12.06.14 33.3 | 100.50 100.00 101.00 -0.18 2.74 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 424 12.10.11 09.04.14 31.2 | 100.50 100.00 101.00 4.09 1.05 2.33 AAA/Aaa/AAA | BaHku
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 57.8 GaHku
Espa3sXona®-1 10000 R 925 23.09.11  22.03.13] 13.0320 18.0 1034 100.75 025 100.00 101.50 8.90 4.58 127 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 50.0 & 110.7 = 103.00 @ 0.45 2 102.00 102.50 9.25 4.82 3.08 BB-/B1/B meTannyprus
EspasXona®-3 5000 R 925 23.09.11 220313 13.0320 180 1034 101.11 & 061 7000 100.12 101.20 8.63 4.56 1.28 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15/ 19.10.20 50.0 & 110.7 = 104.00 102.00 105.99 8.95 477 3.10 BB-/B1/B MeTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 580 @ 118.0 = 99.89 = 0.89 1 97.00 99.89 8.58 4.19 3.60 meTannyprus
Espa3sXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 58.0 | 118.0 = 97.62 96.00 99.25 9.20 4.29 3.57 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 46.0 = 825 @ 10290 045 8 101.70 102.90 7.99 4.31 313 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 141118 510 872 99.50 98.00 101.00 8.40 4.14 3.38 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 6.7 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 99.52 99.15 99.89 10.27 4.88 1.10 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 18 100.25 149 941 100.22 100.30 6.38 4.03 0.14 B+/Ba3/ GaHku
3eHuT 506n 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 20.9 99.90 2801 99.95 100.04 7.77 3.74 0.65 B+/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 03.01.12 05.07.12] 01.07.14, 100 & 340 | 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 © 100.00 = 0.05 5977 99.85 100.00 7.22 3.56 0.50 B+/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220911  26.0912 22.09.13 130 @ 246 B+/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 150 @ 328 99.20 27 000 99.10 99.35 8.10 3.68 1.06 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 = 239.3 = 102.00 50 000 101.70 102.70 8.38 4.28 3.58 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 = 2393 10225 0.15 70001 101.70 102.70 8.32 4.27 3.59 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 34.0 99.95 99.50 100.40 8.12 3.97 2.33 1B+ TOProBNst
VIKC50uH 04 8000 R 7.75 081211 05.06.14  02.06.16 33.0 574 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 99.24 98.00 100.48 11.01 4.88 0.60 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 25 101.70 34 101.70 102.10 8.09 8.21 0.19 cepBuC
WHtypucr-2 2000 R 14000 221111 25.05.12] 21.05.13 8.0 204 | 100.00 3310 100.00 100.33 14.23 6.98 0.57 cepBuC
VipkyT BO-01 5000 R 925 13.03.12 10.09.13 242 | 101.50 | 0.50 100.50 102.50 8.59 4.54 1.71 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 312 JoTo3BaH/B- aHepreTuka
Vipk3Hepro1 5000 R 1550, 01.12.11 28.11.13 26.8 104.51 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 1.01 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 150 @274 99.50 98.01 101.00 9.63 4.51 1.09 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 24.2 TOproBNst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 16.0 @ 339 98.80 | 0.30 20000 98.50 99.10 10.51 4.69 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
Koke 02 5000 R 1200 15.03.12 15.03.12 6.0 102.00 70 101.01 102.00 7.96 5.87 0.46 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 32.8 99.28 642 98.01 100.49 9.20 4.37 220 /B2/B MeTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 34.5 99.52 360 96.00 100.00 11.57 5.51 1.63 clx
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 5.1 103.40 1418 103.40 103.89 8.34 3.98 0.38 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 5.1 100.92 100.75 101.10 7.72 242 0.38 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 950 251011 30.07.12] 23.07.13 11.0 | 225 | 100.27 1621 100.27 101.00 9.30 2.36 0.76 /loTo3BaH TOproBnst

Koneitka 60-02 3000 R 9.00 04.10.11 01.10.13! 249/ 101.06 26 100.55 101.50 8.70 222 1.71 IloTo3BaH TOproenA
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PbIHOK pybneBbIx o6nuraumm

Oara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Dop, Peitunr
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KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 130 @ 315 98.50 10295 98.50 98.90 11.01 4.7 0.92 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 31.8 98.00 /Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.0812 18.02.14 110 295 99.70 500 99.85 100.09 8.82 415 0.84 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 34.0 @ 118.6 = 99.05 98.00 100.10 8.59 4.05 2.30 JHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 56.0 @ 116.6 = 99.02 = 0.02 296 98.55 99.50 9.16 4.38 3.44 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 55.5 99.15 99.00 99.30 9.02 4.32 342 XUMUS
JleHCneyCMY BO-2 2000 R 1450  24.11.11 23.05.13 20.5 | 104.16 | 0.82 102.33 106.00 10.70 3.47 0.90 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 13.12.11 07.12.12 149 10420 049 1600 104.00 104.20 10.31 3.79 0.64 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 44 100.95 100.00 101.90 5.92 4.22 0.34 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  19.10.11 18.04.12 7.2 101.05 100.50 101.60 6.26 3.96 0.54 /Ba2/ JHepreTuka
JIOKOBatHk 5 2500 R 8.100 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 5.0 291 99.00 98.00 99.99 11.40 4.28 0.36 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13] 01.08.13 17.0 = 228 @ 100.15 0.12 45 99.60 100.70 9.90 4.88 1.19 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 020712  25.06.13 10.0 & 216 | 101.18 100.00 102.35 8.88 5.18 0.71 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 13.03.12 10.09.13 242 | 101.83 26 100.15 102.10 9.17 4.90 1.70 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50  22.09.11 20.03.14 30.5 99.78 772 99.40 100.10 9.83 4.75 2.00 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 34.7 97.75 97.00 98.50 9.60 4.32 2.34 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 28 100.40 1009 100.07 100.40 5.32 3.53 0.22 BBB-/Baa2/BBB- | cbipbe
JTykoitndo6n 6000 R 740  08.12.11 05.12.13 27.0 | 100.76 100.41 101.10 7.14 3.66 1.92 BBB-/Baa2/BBB- | Cbipbe
JykoinBO01 5000 R 1335  06.02.12 06.08.12 108 | 106.12 105.60 106.65 6.25 6.27 0.81 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335  06.02.12 06.08.12 108 | 107.30 120 105.60 109.00 4.92 6.20 0.82 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  06.02.12 06.08.12 108 | 105.88 105.65 106.10 6.54 6.29 0.81 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO04 5000 R 1335  06.02.12 06.08.12 108 | 105.80 16 900 105.60 106.20 6.63 6.29 0.81 BBB-/Baa2/BBB- | cbipbe
JykoitnBO05 5000 R 1335  06.02.12 06.08.12 108 | 105.60 600 105.60 106.19 6.86 6.30 0.80 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 15.12.11 13.12.12 15.1 102.70 16 520 102.79 102.90 7.00 4.47 1.10 BBB-/Baa2/BBB-  cbipbe
TykoitnBO07 5000 R 920 15.12.11 13.12.12 15.1 102.90 100 590 102.79 102.90 6.83 4.46 1.10 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825 12.03.12 09.09.13 241 100.11 99.62 100.60 8.36 411 1.72 TOproBnst
Marnut 5O-02 1000 R 825 12.03.12 09.09.13 241 TOproBnst
Marxut BO-03 1500 R 825 12.03.12 09.09.13 241 100.60 TOproBnst
Marnut BO-04 2000 R 825 12.03.12 09.09.13 241 100.60 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 29.9 99.18 98.00 100.35 8.55 4.02 2.09 TOproBnst
Marxut BO-06 5000 R 7.75 251011 22.04.14 31.6 98.01 1000 98.00 99.50 8.80 3.94 2.14 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 6.3 100.35 1606 100.35 101.54 7.63 4.08 0.46 TOproBnst
Mactepb-3 1200 R 8.00 30.11.11 30.11.11 25 100.20 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 18.6 100.00 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 1.0 195 100.40 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.03.12 01.03.12] 27.02.14 6.0 29.8 100.15 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 3.0 33.3 | 100.15 5000 99.70 100.30 7.36 411 0.24 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 147 10530 0.5 13702 105.00 105.40 8.18 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 02.02.12 06.02.13] 02.08.14 17.0 = 350 | 100.75 4000 100.75 8.20 4.35 123 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.3 100.34 99.99 100.70 8.62 4.47 0.61 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 @ 108.9 @ 106.40 10 101.51 106.40 8.23 4.69 3.12 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 @ 108.9 @ 104.58 1 102.10 104.58 8.78 4.77 3.10 /B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 30.0 & 1145 98.15 97.00 99.30 9.32 4.19 2.05 /B1/ MeTannyprus
Meuen 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 08.12.11  06.06.16/ 27.0521 58.0 @ 118.0 98.25 meTannyprus
Meuyen 1806 5000 R 840 081211  06.06.16/ 27.0521 58.0 & 118.0  98.00 1 92.00 99.30 9.10 4.27 3.58 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 21.2 98.13 97.26 99.00 8.75 3.76 1.50 B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16/ 11.0 = 59.0 ' 109.89 @ 0.03 30 108.50 109.85 7.14 4.31 0.75 B1/ meTannyprus
Meuen 506 5000 R 1250 18.10.11  18.10.12  09.10.18 13.0 & 86.0 | 105.00 4835 103.00 105.50 7.83 297 0.94 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 58.0 & 118.2  99.30 1.30 10 92.00 99.30 8.75 4.22 3.60 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.120 2.0 140 | 100.75 1 100.71 101.07 747 6.19 0.14 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.03.12 12.03.13 18.1 103.00 20104 96.03 103.00 7.72 4.72 1.32 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 195 | 101.12 98.00 104.25 9.17 4.81 1.35 B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 54 100.00 99.00 101.00 7.40 1.81 0.41 /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 | 102.25 101.50 103.00 7.07 6.58 0.41 notpeb. Tos
M-WHayctp2 1500 R 1075 11.01.12 10.07.13 221 32.99 1.99 13 30.91 32.99 116.36 16.25 0.71 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 34.9 99.40 3000 100.00 9.19 4.39 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 10.9 | 100.00 98.00 101.99 9.60 4.69 0.80 B+/B1/ GaHku
MKB 0706n 2000 R 976  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 1.0 433 | 100.18 120 753 100.12 100.22 5.61 4.83 0.08 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 22.02.14 180 @ 29.7 100.21 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 130 314 97.86 17 042 97.25 98.12 10.28 4.10 0.94 B+/B1/ GaHku
MKB 50-05 5000 R 920 23.12.11 23.06.14 33.7 97.49 615 97.05 97.75 10.52 4.73 2.22 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 142 99.01 oTo3gan/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 3.0 15.1 100.84 4163 100.84 100.97 6.06 4.80 0.24 oTo3Ban/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 6.0 245 99.78 99.50 100.05 6.89 3.23 0.48 oT03BaH/Ba3/BB+ |Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 29.8 99.25 98.00 100.50 8.15 3.84 210 oTo3Ban/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 189 | 10042 @ 0.12 100.20 100.65 7.49 3.80 1.34 oto3Ban/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 343 | 101.31 | 1.31 10 000 98.00 99.95 6.79 3.54 241 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 34.7 98.00 5000 98.00 99.00 8.21 3.69 240 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 17.6 [leBeNonMeHT
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
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 7.0 436 100.50 B3/ GaHku

MOCMAPT® 1 2000 R 001 13.10.11  19.10.11 12.0412 1.0 7.0 1.81 TOproenA
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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 97.82 97.51 98.14 12.61 4.72 0.67 cepBuC
MocTpAsTd1 7500 R 11.80/  20.12.11 18.12.12 15.3 /icc TpaHcnopT
MocaHepro2 5000 R 765 23.0212 01.0312] 18.02.16, 6.0 53.9 | 100.70 | 0.05 64 215 98.00 101.00 5.83 3.79 0.43 1/1BB aHepreTuka
MocaHepro3 5000 R 1025 021211 061212 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 2211.11 22.05.12 8.3 95.00 aHepreTuka
MPCK Ora 2 6000 R 8.100 28.02.12 26.08.14 35.8 99.25 1.25 98.50 100.00 8.57 4.07 2.46 JHepreTMka
MTC 01 10000 R 7.00 20.10.11 17.10.13 254 100.50 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  25.10.11 20.10.15 49.8 99.59 | 0.05 4 99.33 99.59 8.02 3.88 3.22 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 20.12.11  20.06.13] 12.06.18 21.0 | 820 | 101.96 74 850 99.00 101.85 6.88 3.91 1.54 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 32.3 99.56 204 890 98.06 99.57 7.76 761 2.28 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 2407.12) 19.07.16 100 589 | 10585 2599 105.25 106.10 | 6.90 1343 | 0.80 BB+/Ba2/BB | Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 748 | 101.64 3421 101.55 101.64 8.52 427 | 439 BB+/Ba2/BB | TeneKom
MTC 08 15000 R 8.15 151111 121115 03.11.200 51.0 @ 111.2 @ 100.25 1 99.80 100.25 8.23 4.05 3.25 BB+/Ba2/BB Tenekom
HauKan-60-03 500 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 30.2 | 100.00 2 100.00 100.25 10.24 5.01 0.44 GaHku
HK AnbsiHe BO-01 5000 R 925  07.02.12 04.02.14 29.1 99.54 762 98.01 101.00 9.68 4.63 1.99 BB+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20, 23.0 @ 107.7 = 100.56 = 0.05 100.11 101.00 9.59 4.84 1.59 BB+ Cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 58.0 & 118.2  98.88 98.50 99.25 9.34 4.46 3.55 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 1122  98.95 98.50 99.40 9.31 4.46 3.56 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.4 B+/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 14.8 98.00 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 13.7 10440 @ 0.10 11000 104.36 104.60 6.72 513 0.98 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.03.12 05.03.13 17.9 | 100.58 99.00 102.15 7.46 3.84 1.32 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 216 | 101.50 @ 1.49 36 000 101.00 102.00 6.69 3.68 1.57 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 8.0 26.7 | 100.30 = 049 99.80 100.80 8.69 4.50 0.62 B2/ GaHku
HoukombaHk-5O-01 3000 R 8,50 07.01.12 07.07.13] 07.07.14 220 @342 98.88 98.00 99.75 9.39 4.33 1.54 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12 02.07.14, 10.0 = 34.0 @ 100.00 15000 100.00 100.25 7.39 3.69 0.74 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 1 28.08.17 240 & 724 | 100.40 150 99.50 101.60 8.40 4.24 1.69 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 9.0 212 99.29 | 0.08 300 99.22 99.29 7.35 3.14 0.68 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 50 29.7 | 100.02 19 595 99.01 100.02 7.06 3.53 0.41 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 228 | 100.15 1000 99.90 100.15 7.03 3.48 1.66 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 46.4 102.00 TpaHcnopt
HC-wH.-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 98.92 98.45 99.40 10.78 5.07 2.02 /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.
06KoHa®-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.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 28 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 9.0 214 | 100.70 201300 97.00 100.75 6.58 371 0.70 [/Ba3/ aHepreTuka
OrK-5 6O-18 5000 R 710 281211 25.06.14 33.8 99.00 98.00 100.00 7.64 3.58 2.35 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.4 100.24 25632 100.22 100.25 5.33 6.09 0.03 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725 20.10.11 19.04.12 72 100.00 aHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211) 31.05.13 3.0 20.8 | 100.03 99.11 100.95 13.01 6.48 0.19 //B- MaLUMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 30.7 98.76 5866 98.00 102.64 9.00 417 2.06 BB/Ba1/ GaHku
OTN bakk-B0-01 5000 R 795 31.01.12 29.07.14 34.9 97.90 261472 97.70 97.89 8.98 4.05 2.38 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 21 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 7.0 19.5 B3/ GaHku
Mepsobark 6O-02 1500 R 850  13.10.11 10.04.14 31.2 100.00 B3/ GaHku
MeTpokomb5 5000 R 1275 191211 191212 211214 150 @ 39.7 | 104.70 102.00 107.39 8.89 6.10 1.08 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 114 95.76 89.02 102.50 13.09 4.06 0.81 /Ba3/B+ GaHku
MeTpokomb7 3000 R 700 21.02.12 22.08.12 114 /Ba3/B+ GaHKku
Mouta-01 7000 R 825 27.09.11 250314/ 22.03.16/ 31.0 = 55.0 | 100.35 100.30 100.40 8.26 4.10 2.07 yenyru
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 291 101.50 53 936 98.00 101.50 8.05 4.22 2.03 BB-/Ba2/oT03BaH | BGaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 8.2 100.35 | 0.15 13015 99.10 100.35 7.31 3.85 0.61 BB-/Ba2/oTo3BaH | GaHku
Mpomce6-06 5000 R 825 08.12.11 17.06.13 21.3 95.10 89.99 100.20 11.55 4.33 1.46 BB-/Ba2/oT03BaH | GaHKu
MpomMTp0206 3000 R 0.01  18.10.11 18.10.11 11 90.01 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 22.6 94.00 10 93.00 95.49 15.62 5.97 147 MalLLKHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 1.6 98.75 TOproBnst
MpodbMeansd-1 3000 R 10500 19.01.12  23.07.13] 16.07.15 230 @ 466 @ 10155 038 1310 101.03 102.00 9.71 5.16 1.56 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 9.0 clx
Pa3r.60-16 3000 R 12000 09.11.11 071112 07.05.14] 14.0 @321 99.62 98.75 100.50 12.71 6.01 0.94 c/x
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 0.4 99.51 clx
Paarynaind3 3000 R 17.00 16.03.12 16.03.12 6.1 101.68 100.12 103.25 13.84 8.34 0.44 cix
Pasrynsitd4 3000 R 23.11.11 22.05.13 20.5 56.50 13.00 99.99 40.42 1.20 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 1.0 25.6 c/x
Paitthchaitaen BO-7 5000 R 750  30.11.11 27.11.13 26.8 100.75 BBB+/Baa3/BBB | GaHku
Paitpdaitaen-4 10000 R 1350  06.12.11  08.12.11) 03.12.13] 3.0 27.0 | 101.64 101.60 101.67 5.82 6.62 0.22 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113] 09.11.15 26.0 @ 50.5 96.38 91.01 101.75 11.18 4.66 1.76 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 6.7 100.20 | 0.12 30 100.10 100.20 10.35 5.20 0.48 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 8.8 99.33 6152 99.30 99.70 10.45 4.62 0.64 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13] 05.08.14 230  35.1 96.49 7135 96.05 96.50 12.26 5.17 1.57 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 149 | 103.20 91800 103.01 103.47 6.72 4.54 1.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 139 | 101.25 31500 99.01 6.49 3.72 1.03 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 6.90 16.11.11 13.11.13 26.3 | 100.00 50 99.75 99.90 7.01 3.44 1.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 1500  08.03.12 06.03.14 30.1 117.95 143 856 117.67 117.89 7.09 6.34 2.03 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 50.8 99.90 11700 100.10 100.20 7.98 3.89 3.30 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 2.0 93.3 | 101.75 149 562 101.71 101.80 5.14 7.30 0.19 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 0.10/  08.03.12 06.03.14 30.1 99.60 BBB/Baa1/BBB | TpaHcnopT
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DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 433 101.85 | 0.05 1 101.77 101.85 9.34 4.77 272 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16 16.0 = 58.0 102.72 101.18 104.25 8.33 5.10 1.1 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 58.0 @ 69.6 100.00 | 0.10 333 99.90 100.00 8.05 3.94 3.66 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13 16.07.18 230 @ 832 102.85 99.00 106.70 9.26 5.24 1.56 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12  23.07.14, 15.07.19 350 @ 953 109.50 42 98.00 109.68 7.36 5.01 2.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 83.0 @ 156.0 = 100.58 100.00 101.17 8.20 4.04 4.92 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 05.02.15 16.01.25 41.0 1624 @ 104.35 70 000 103.75 104.25 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 @ 517 101.18 100.60 101.75 10.03 513 1.84 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14 02.06.16 33.0 @ 574 98.57 9377 98.50 98.60 9.79 4.55 2.21 cbipbe
Poc6ark BO-01 5000 R 740 231211 27.0612, 21.06.13 100 215 100.65 | 0.20 470 100.52 100.65 6.54 3.69 0.72 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 22.0 101.75 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 38.3 101.00 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12, 16.07.15 10.0 @ 46.6 100.16 3294 99.80 100.25 9.88 4.98 0.75 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 140 @ 746 99.76 0.25 99.51 100.00 10.89 5.25 0.98 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11  08.12.11) 09.12.13) 3.0 272 99.86 99.21 100.50 11.06 5.27 0.22 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.2 102.22 100.00 104.45 8.61 4.34 4.48 (buHaHCbI
PocHaHo-2 10000 R 8.90 28.12.11 20.12.17 76.2 100.45 100.00 100.90 8.99 4.42 4.45 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 76.2 100.00 1 100.70 101.00 9.09 4.44 4.44 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20, 17.0 | 101.9 = 101.80 101.00 102.60 7.69 441 125 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20, 17.0 | 101.9 = 101.80 101.00 102.60 7.70 4.41 1.25 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7700 120112 13.07.15 01.07.21 47.0 @ 119.2 99.50 1.50 98.00 101.00 7.98 3.86 3.09 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12 14.07.15 02.07.21 47.0 @ 119.2 99.48 122 98.00 100.95 7.99 3.86 3.10 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70 10.01.12  09.07.15 29.06.21 46.0 @ 119.1 98.70 98.00 99.40 8.25 3.89 3.08 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14, 09.02.17 30.0 @ 65.8 104.00 2000 101.95 104.25 7.51 443 2.06 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17 1.0 734 100.00 5000 101.90 10.42 5.73 0.05 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 3.0 87.6 100.01 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.0212 17.08.14, 09.02.18 36.0 @779 100.30 100.01 100.60 7.81 3.88 2.46 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 21.0 @ 81.8 99.55 99.40 99.70 7.25 343 153 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 150 @ 994 103.30 70 002 102.40 103.99 7.20 4.88 1.05 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 150 @ 994 103.30 65 000 102.00 104.00 7.20 4.88 1.05 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 120 @ 237 100.70 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 29.02.12 31.08.12 28.08.13 120 @ 237 93.14 85.58 100.70 15.67 3.85 0.81 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
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 231 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 21 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.03.12 13.03.12 6.0 100.00 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 750 05.10.11 03.04.13 18.8 100.65 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 8.6 101.20 | 0.20 18 000 101.00 6.39 3.94 0.64 BB+//BB- Tenekom
Poctenexom-08 3000 R 6.65  06.12.11 03.09.13 23.9 93.74 87.00 100.49 12.92 1.77 1.02 BB+//BB- Tenekom
Poctenexom-09 2000 R 8.100 08.12.11 08.12.11 28 100.50 | 0.50 100.00 101.00 6.00 2.01 0.22 BB+//BB- Tenekom
Pocrenexom-10 2000 R 691 221111 21.05.13 204 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11700 02.11.11 24.07.19 95.6 104.98 50 000 104.51 105.45 1.1 2.78 4.35 BB+//BB- Tenekom
Poctenexom-13 2000 R 11.000 191011 21.10.11) 17.10.12] 1.0 13.2 100.01 BB+//BB- Tenekom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 133 100.94 100.02 101.87 10.88 2.82 0.92 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 21.09.11 251212 18.06.14 16.0 @ 335 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12] 06.08.13 11.0 @ 23.0 100.00 | 0.50 1010 99.07 100.00 11.79 5.73 0.68 (bUHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14, 22.02.18 300 784 97.40 14781 97.38 97.50 9.70 4.25 2.07 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.04.21 440 @ 116.3 98.02 0.62 900 94.51 98.49 9.37 4.32 2.78 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 116.5  100.00 98 423 99.30 100.00 8.16 3.99 3.53 /Baa3/BBB- JHepreTuka
Pyclrugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 1165 10040 = 020 67 542 99.20 100.40 8.05 3.97 3.53 /Baa3/BBB- aHepreTuka
PycMope 06 2000 R 12000 15.12.11 14.06.12 9.1 100.85 | 0.15 2598 100.77 100.85 11.24 297 0.65 notpe6. ToB.
PycCraHg-7 5000 R 750  20.09.11 20.09.11 0.1 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 7.0 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 26.0 @ 505 85.58 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 16.11.11 201113 11.11.15 27.0 @ 50.6 93.04 85.58 100.50 11.86 4.23 1.78 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 19.09.11  17.0912 14.09.15 120 @ 486 [/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 98.50 98.10 98.90 8.16 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 0.1 MaLLUHOCTP.
CarypHHMO3 3500 R 850 06.12.11  06.12.11] 06.06.14 3.0 33.1 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 22.6 100.52 85 99.01 101.55 1221 6.05 151 yenyru
CB-®uHaHc! 1500 R 19.09.11 18.06.12 9.2 notpe6. ToB.
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 15.02.13 173 101.88 99.01 104.74 8.49 477 125 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  17.02.12 15.02.13 173 101.50 99.00 104.00 8.78 4.79 124 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050  27.09.11 27.03.12 6.4 NpoM3BOACTBO
Cubmps-01 2300 R 18.00 17.01.12 17.07.12 10.2 103.82 11957 103.76 106.50 13.37 8.64 0.70 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 38.0 @ 98.2 112.50 135001 112.60 112.70 8.95 5.98 2.33 MeTannyprus
CubmeTnH02 10000 R 1350 20.10.11  20.10.14/ 10.10.19, 38.0 @ 98.2 112.85 30120 112.00 112.70 8.82 5.96 2.33 meTannyprus
CHBYPXong1 1500 R 1047 03.11.11 01.11.12 13.7 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012, 03.10.13 13.0 @ 249 98.40 96.50 100.30 11.72 4.94 0.88 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 22.8 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 07.03.13 179 103.35 | 075 4327 103.35 103.45 744 4.70 1.31 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  14.0212 14.0812 12.08.14 110 354 106.75 1510 106.61 107.25 7.09 6.89 0.82 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 041212 241116, 150 @ 63.2 105.85 | 0.85 105.00 106.70 7.38 5.89 1.06 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.09.11 15.03.16 54.7 BB-/Ba3/BB Tenexkom




Fixed Income Daily 19.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cutponuke BO-1 2000 R 11500 201211 26.06.12] 18.06.13 9.0 214 99.50 99.00 100.00 12.56 5.89 0.66 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75 101011 15.10.12] 07.10.13] 13.0 = 25.1 99.12 0.13 642 98.51 100.00 1.77 541 0.90 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512) 26.11.13, 9.0 26.7 99.80 3028 99.15 100.00 9.64 4.57 0.62 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 20.9 10045 | 0.20 58 000 100.10 100.45 7.34 4.86 0.22 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 130 312 98.00 57 000 97.90 98.19 10.52 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 97.85 97.70 98.00 10.01 4.33 1.55 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13 8.0 19.8 101.89 | 0.29 50 101.13 101.89 9.80 6.36 0.56 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 22.3 102.70 10 102.73 103.39 1.1 6.07 1.50 aBToONpoM
COPYC KAM2 1500 R 06.10.11 05.04.12 6.7 TOproBnst
C1pKpeabO1 1000 R 990 28.01.12 01.08.12 28.07.14 110 @ 349 GaHku
C1pKpeab02 1000 R 990 28.01.12 010812 28.07.14 11.0 349 GaHku
CrpTpras02 5000 R 849  13.01.12 13.07.12 10.0 96.40 0.59 3020 96.25 96.40 13.64 4.39 0.71 CTPOUTENLCTBO
C1pTpras03 5000 R 8.50  13.10.11 11.04.13 19.1 94.08 88.16 100.00 13.18 4.50 1.28 CTPOUTENLCTBO
CY-155 306 3000 R | 1270/ 150212 15.02.12 5.1 98.00 55139 98.00 98.07 1859 = 646 | 035 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 6.0 30.0 97.80 78 865 97.80 98.30 15.36 4.97 0.40 B3/ GaHku
CynocTpb-3 1500 R 05.03.12 03.09.12 11.8 100.05 442 280 99.00 -0.05 0.97 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 22.0 @ 106.9 @ 101.75 1582 100.75 101.70 8.38 4.58 1.56 cbipbe
Catnlpynn1 1000 R 11.700 151111 15.05.12 8.1 99.32 0.32 56 99.02 99.94 13.14 5.87 0.56 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 7.25  23.09.11 20.09.13! 245 B+// Cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 13.7 98.00 95.01 101.00 10.40 4.20 0.97 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 6.2 B2/ GaHku
TardoHab 6 2000 R 875 28.02.12 28.02.12] 26.02.13 6.0 176 99.94 99.00 100.89 9.05 4.36 0.42 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 3.0 15.2 100.15 99.90 100.40 7.70 4.36 0.25 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 100 @ 277 99.50 98.00 100.99 10.41 4.76 0.69 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12 17.04.14 130 @315 98.88 98.00 99.75 10.09 4.41 0.93 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 30.2 98.99 97.00 100.98 10.83 4.28 0.45 aHepreTMka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 220 @ 34.0 98.20 97.50 98.90 7.94 3.40 1.57 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 17.0 aHepreTuka
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 @ 737 100.85 202 080 100.25 100.90 8.41 4.33 1.74 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13 24.08.17 240 723 100.10 232 868 99.60 100.10 8.36 4.14 1.7 aHepreTMka
TrK-6MnB-1 2000 R 750 221111 21.02.12 5.3 97.00 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 79 aHepreTMka
TrK-9-01 7000 R 8.100 13.0212 15.08.13 07.08.17 230 @717 99.80 99.60 100.00 8.34 4.05 1.66 aHepreTMka
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 58.0 @ 118.5 99.69 99.00 100.38 8.63 4.20 3.64 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.06.21 580 @ 1185 99.25 17 060 99.00 99.70 8.75 4.22 3.63 BB+// Tenekom
Tene2-03 3000 R 840 231211 22.06.16, 11.06.21 580 @ 1185 99.60 99.50 99.70 8.66 4.20 3.64 BB+// Tenekom
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 1.6 NpoM3BOACTBO
TexHukonb® 3000 R 1.00 07.03.12 07.03.12 58 98.75 97.00 100.50 3.72 0.50 0.46 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 22.7 111.00 | 0.60 1 110.01 111.06 13.55 9.03 143 GaHku
TKCBaHk BO-01 1600 R 14220 23.09.11 20.09.13 245 101.37 100.75 101.99 13.87 7.00 1.50 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 2.0 26.7 100.80 | 0.28 2682 100.56 100.89 1245 8.16 0.18 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 110 295 99.60 0.15 2983 99.52 99.60 14.96 7.01 0.78 GaHku
TK®uHake 5O 1 500 R 1050  28.12.11 25.06.14 33.8 (puHaHCbI
TK®uHaHe 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 99.52 98.03 101.00 9.31 443 1.74 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13] 7.0 25.6 100.70 | 0.50 2100 100.41 100.70 10.87 5.87 0.52 TpaHcnopt
TpaxcKanuran-2 1800 R 8.15 20.09.11 18.09.12, 15.03.16 120 @ 547 B1/ GaHku
TpaHcKoHT1 3000 R 950  28.02.12 26.02.13 176 99.00 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 452 102.00 2000 101.95 102.00 8.18 4.30 242 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 26.4 99.75 5900 99.75 100.70 7.97 3.88 1.85 /Ba1/BB+ GaHku
TpancKpen2 3000 R 6.90 13.12.11 12.06.12 9.0 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790  10.02.12 12.08.13 23.2 100.80 | 0.05 11400 100.60 100.80 7.57 3.93 1.67 /Ba1/BB+ GaHku
TpaHcKpen6 4000 R 825  20.10.11 17.04.14 315 100.92 | 0.12 100.85 101.00 8.00 4.08 2.14 /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 8.48 9.54 2.93 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 97.9 /Baa1/BBB cbipbe
TpaHcHeTb-03 65000 R 990 28.09.11  25.09.15/ 18.09.19 49.0 @ 975 109.30 3081 108.50 109.35 715 9.03 3.04 /Baa1/BBB cbipbe
TpaHc®unM BO-12 500 R 8.50 29.02.12 27.08.14 35.9 100.00 99.05 100.95 8.68 4.24 245 (puHaHCbI
TpaHc®unM BO-13 500 R 850  29.02.12 27.08.14 35.9 100.00 99.05 100.95 8.68 4.24 245 (buHaHCbI
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.08.21 60.0 @ 120.7 (buHaHCbI
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 6.5 100.56 100.12 101.00 7.74 4.31 0.48 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 140 319 98.51 41500 99.00 11.22 4.84 0.95 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @758 99.75 0.12 99.50 100.00 9.67 4.62 1.08 MalLLMHOCTP.
YB3-2 3000 R 8.95 28.0212 27.08.13 20.02.18 240 @ 783 99.25 10 945 99.00 100.48 9.60 4.50 1.66 MaLLMHOCTP.
YIMK-Y3Mo1 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 98.01 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 29.5 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.12.11 28.02.14 29.9 100.28 99.85 100.70 9.60 2.36 1.14 BB-// (buHaHCbI
Ypancu6K 60-03 3000 R 950 011111 29.10.13 25.8 100.28 99.90 100.65 9.55 2.36 0.96 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 34.0 99.25 2288 99.20 99.69 9.39 2.13 1.19 BB-// (puHaHChI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 53 104.40 103.85 104.95 6.24 7.88 0.41 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 42 103.33 103.01 103.65 6.53 7.96 0.32 BB-// (buHaHCbI
Ypancu6Ks 3000 R 8.50 19.01.12 19.01.12 4.2 100.46 100.32 100.60 7.20 4.22 0.32 BB-// (puHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 11 100.32 | 0.03 100.31 100.34 6.24 5.00 0.08 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 10.2 101.80 99.60 104.00 9.66 5.76 0.74 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 13.10.11  09.07.13] 09.04.15 220 @ 434 100.38 100.00 100.75 7.78 4.47 1.53 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 0.7 100.15 4 100.08 100.15 4.51 3.64 0.05 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 715  27.0911  26.09.13] 15.09.20 25.0 @ 109.6 = 100.02 50 000 99.70 100.35 7.24 3.56 1.74 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011 27.10.15] 16.10.20 50.0 @ 110.6 99.00 3000 98.80 99.50 7.92 3.78 3.26 /Baa2/BBB JHepreTuka

®CK ESC-08 10000 R 715 27.09.11  26.09.13) 15.09.20 25.0 @ 109.6 = 100.02 80000 99.70 100.34 7.25 3.56 1.74 /Baa2/BBB 3HepreTMka




Fixed Income Daily 19.09.11
IV YPANCMIE | K3nuTAN
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-09 5000 R 799 281011 241017 16.10.20 74.0 @ 110.6 99.78 99.55 100.00 7.96 3.89 4.48 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 49.0 @ 109.6 = 100.08 99.90 100.25 7.87 3.86 3.16 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017 16.10.20 74.0 @ 110.6 99.78 99.55 100.00 8.18 3.99 4.44 /Baa2/BBB aHepreTMka
®CK EQC-13 10000 R 8.50  03.01.12 22.06.21 118.9 | 100.00 5000 99.55 101.89 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 97.85 97.00 98.70 8.53 4.05 4.90 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-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 7.0 31.6 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 @ 316 99.60 99.10 100.10 8.36 1.98 1.79 BB/Ba3/B+ GaHku
XK Bank-4 3000 R 710 12.10.11 12.10.11 0.9 100.08 5597 100.02 6.07 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 19.3 100.10 100.00 100.20 747 2.03 0.08 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 131211 1112120 10.06.14 150 @ 333 99.42 99.00 99.85 8.50 1.94 1.10 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 8.0 438 100.85 | 0.05 7500 100.70 100.85 7.64 222 0.56 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 150 @ 335 99.58 99.42 99.75 8.89 4.20 1.10 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 150 @ 335 99.58 99.40 99.75 8.90 421 1.10 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 100 @ 337 101.12 101.00 101.25 .77 4.56 0.71 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 26.1 99.00 98.90 99.10 8.95 4.16 1.80 B2/ notpe6. ToB.
YTM3 0306 8000 R 800 251011 24.04.12 21.0415 7.0 & 438 96.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 3.0 14.8 10112 | 0.18 2980 100.90 101.15 11.04 8.14 0.20 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.12.11 04.09.14 36.1 100.00 4 100.00 100.50 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 16.11.12 10.11.15 14.0 @ 505 99.25 98.00 100.50 .77 3.52 1.04 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13 01.09.15 24.0 @ 482 99.55 5000 99.56 99.85 7.90 3.76 1.72 BBB+//BBB GaHku
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 59.0 102.90 102.40 103.40 9.05 2.30 3.58 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 18.6 103.50 2820 98.00 10.38 3.01 125 TpaHcnopt
0Taitp-® 60-2 1500 R 1250 27.09.11 26.03.13 18.6 104.00 101.01 107.00 10.00 3.00 1.25 TpaHcnopt
0Taitp-® BO-3 1500 R 945  22.09.11 19.12.13 275 TpaHcnopt
OTaitp-® B0-4 1500 R 9.000 28.09.11 26.03.14 30.7 98.70 18 98.71 99.50 9.94 227 2.04 TpaHcnopt
0Taitp-® BO-5 1500 R 9.00 28.09.11 26.03.14 30.7 99.23 98.02 100.44 9.68 2.26 2.04 TpaHcnopT
SAkyTckan BO-01 3000 R 825  06.03.12 03.09.13 239 98.00 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30  08.03.12 08.03.12! 58 100.50 99.00 102.00 9.40 51 0.44 BB/ 3HepreTMka




Fixed Income Daily 19.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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KynoH, Diop, Peitunr
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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 33.1 101.50 100.00 103.00 7.07 4.05 1.56 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 13 100.24 100.19 100.30 5.53 2.57 0.10 1IBB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915  23.11.11 221112 144 101.60 100.00 103.20 6.96 247 0.65 1IBB MyHULMNANbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 39.5 MyHULMNANbHbIA
Kanyx06n-3 1000 R 895 011211 29.11.12 14.7 101.10 100.00 102.20 7.81 221 0.81 BB-// MyHULMNANbHbI
KanyxO6n-4 1500 R 1001 28.09.11 26.06.13 21.6 103.80 103.00 104.60 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 3.30 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 | 96.25 95.50 97.00 774 363 | 298 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 14.0 102.95 = 0.05 102.75 103.15 6.48 2.64 0.65 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.2 110.00 107.00 112.99 8.42 5.44 2.50 BB//BB MyHULMNANbHbI
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 34.6 100.05 3873 100.01 100.43 743 4.03 241 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 45.9 98.82 0.12 98.25 99.40 7.73 4.06 3.06 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 95 102.00 425 100.61 101.80 5.40 3.93 0.72 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 130.7 | 90.50 3016 90.01 90.50 8.24 4.43 6.78 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 69.9 97.34 96.55 98.14 7.88 4.12 4.34 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 31 100.72 100.51 100.93 513 3.98 0.24 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 23.9 101.46 100.20 102.71 6.54 3.93 1.74 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop54-06 15000 R 8.000 05.03.12 05.09.12 11.8 100.78 12 500 100.60 101.40 6.76 3.96 0.89 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 61.1 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 20.9 113.50 600 113.02 114.27 6.77 3.30 145 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 14.000 08.12.11 08.06.14 33.2 115.05 39672 114.80 115.05 7.02 3.03 2.20 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000 10.12.11 10.12.13 27.2 118.00 2004 118.00 118.97 6.46 3.17 1.84 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 87.5 | 103.03 100.50 105.56 8.51 2.14 4.98 BBB/Baa1/BBB | MyHULunanbHbIi
Moc.o6n.78 16 000 R 8.000 19.10.11 16.04.14 314 99.18 98.66 99.70 8.53 4.02 213 /B1/oTo3BaH MyHULMNANbHbI
Moc.06n.88 10000 R 9.00, 13.12.11 11.06.13 211 101.00 500 100.55 101.25 8.18 4.44 0.98 [B1/oTo3BaH MyHULMNanbHbIi
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 6.0 103.25 103.00 103.50 741 8.12 0.28 [/B1/oto3BaH MyHULMNANbHbIA
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 11 10040 = 0.30 100.00 100.80 3.34 3.82 0.09 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 143 | 101.02 100.25 101.80 6.31 3.93 0.61 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 620 09.11.11 09.11.11 18 100.21 100.08 100.33 4.86 1.54 0.14 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 4.1 102.38 333 549 102.34 102.42 4.88 2.90 0.32 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 18.6 109.20 1 107.50 109.20 5.80 2.74 1.32 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 132 105.39 3417 105.30 105.40 6.28 2.67 0.96 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 22.02.12 20.08.14 35.6 113.00 150 011 113.00 113.35 7413 5.30 2.39 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.00  28.09.11 28.09.11 04 | 100.14 100 000 100.16 547 498 | 003 BBB/Baa1/BBB | roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 38.9 103.25 5036 103.25 103.55 7.06 3.91 2.64 BBB/Baa1/BBB  |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 16.5 | 101.00 131004 100.95 101.09 6.46 3.53 123 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 10.7 100.70 2 100.70 101.00 6.10 3.39 0.81 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.6 98.80 0.09 151 002 98.67 98.85 7.37 347 3.16 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.03.12 13.03.14 30.3 100.45 27 345 100.46 100.65 7.02 3.52 217 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 52.9 99.63 101 004 99.45 99.63 7.59 3.68 3.50 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 17.0 100.40 110 003 100.40 100.70 6.49 3.33 1.26 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 452 99.10 45002 99.00 99.25 741 3.66 3.04 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 13.8 100 000 99.60 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.100  12.10.11 11.07.12 10.0 100.30 100.10 100.50 5.84 1.52 0.75 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 22.3 1155 167 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 39.6 112.09 10 034 112.00 112.90 7.20 249 2.56 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.4 97.30 83538 97.25 97.40 7.7 3.54 3.89 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 79.1 97.65 662 062 97.55 97.75 8.12 3.83 4.68 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 116.6 = 97.44 0.19 16186 593 97.14 97.75 8.14 4.19 6.21 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 69.9 97.80 229 843 97.65 97.80 8.03 4.06 4.33 roc. Gymaru
003 46002 46 500 R 8.00 08.02.12 08.08.12 10.9 101.45 101.15 101.75 5.75 3.93 0.60 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.6 96.88 400 000 93.85 99.90 7.75 3.60 5.04 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.11.11 03.08.16 59.4 96.20 1839 136 96.00 96.40 7.73 1.81 3.52 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 1241 96.48 13314 596 93.00 99.95 7.62 2.07 6.30 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 28.03.12 20.03.19 914 75.50 3599 000 74.00 77.00 8.18 4.30 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 297.0 | 92.00 7921923 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 83.9 87.75 10753 050 87.00 88.51 8.15 341 4.92 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80 01.12.11 27.11.14 38.9 100.50 99.00 102.00 7.86 4.37 2.03 MyHULMNANbHbI
CamapO6n 35007 12200 R 749 071211 30.11.16 63.4 98.95 97.00 100.90 8.08 1.89 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 | 102.35 102.15 102.55 6.82 2.26 0.82 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 111111 10.05.13 20.1 111.85 110.70 113.00 751 3.34 1.38 /Ba1/BB+ MyHULMNANbHbIA
CankT-TeTepbypr-01 10000 R 776 241111 19.11.15 50.8 | 101.00 100.00 102.00 7.61 3.83 3.32 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 191 100.65 100.45 100.85 7.30 1.97 0.73 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.11 26.12.11 34 100.22 100.03 100.40 6.25 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- MyHUL@NanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 26.8 104.42 102.50 106.35 8.16 3.14 1.03 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.12 15.07.12 101 101.40 100.85 101.95 6.73 4.18 0.76 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 51.0 | 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 23.6 100.62 99.00 102.25 7.97 2.03 1.30 MyHULMNANbHbIA
Yysawms-06 1000 R 724 18.10.11 17.04.12 71 100.95 100.70 101.20 5.70 1.79 0.54 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.12.11 04.06.13 20.9 101.64 100.50 102.78 7.79 2.25 112 /Ba2/ MyHULMNANbHbI
Yysawms-08 1000 R 8.00 14.12.11 15.06.14 334 100.82 100.00 101.65 747 1.98 2.33 MyHULMNANbHbIA
Akyt-07 06 2500 R 780 20.10.11 17.04.14 31.5 | 100.80 100.60 101.01 7.57 1.93 1.72 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! 56.9 | 100.78 2000 100.78 102.20 7.85 1.99 3.18 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 19.09.11
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 16.05.13 203 101.55 100.00 103.10 713 2.03 1.24 BB-// MyHULMNanbHbIi
100.65 100.20 101.10 763 1.98 1.96 BB-// 7

Ap06n-34010 3000 R 8.00 18.10.11 15.04.14 314




Fixed Income Daily 19.09.11
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 | 104.72 6.14 4.89 1.1 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 94 | 102.00 5.51 4.02 0.74 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 216 | 105.44 5.96 439 1.60 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 426 | 102.77 | 0.02 7.10 3.89 291 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 50 | 662 | 98.75 11.64 437 0.41 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788 25.09.11 25.09.17 734 | 99.79 7.92 3.95 4.55 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 1171 | 96.91 7.28 4.00 6.46 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 988  11.03.12 11.03.15 424 |1 10273 | 0.03 8.94 4.81 291 BI/B+ chlipbe
Alrosa-14 500 § 888  17.11.11 17.11.14 386 | 110.83 5.12 4.00 271 BB-/Ba3/BB- [
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1112 | 105.26 6.96 3.68 6.38 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.12 25.07.17 713 | 99.53 11.82 5.28 412 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 202 | 102.55 5.70 3.58 1.51 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 51.0 | 96.51 8.50 3.89 343 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.03.12 11.03.1¢ 424 | 101.37 6.26 3.30 3.07 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 688 = 96.25 763 3.54 448 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 | 10740 @ 0.02 473 343 264 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 124 | 10145 | 0.00 6.37 3.88 0.93 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 805 | 95.27 7.67 3.54 5.07 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 195 | 10513 | 0.03 5.49 4.22 1.45 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 505 | 10479 @ 0.10 6.90 3.94 340 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 80.4 | 109.99 7.55 4.32 4.79 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 15.0 | 101.98 | 0.04 2.87 447 147 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 142 | 100.60 237 144 113 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 17.7 | 109.41 | 0.02 2.98 4.40 1.37 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 2569 | 105.27 3.89 6.25 1.91 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 225 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 § 7.34  11.10.11 11.04.13 19.4 | 106.38 | 0.02 3.14 3.45 145 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 228 | 108.09 3.02 347 175 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 298 | 10338 @ 0.3 3.52 4.87 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 350 | 110.88 4.19 3.74 2.56 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 380 | 10447 | 007 3.78 5.13 279 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.12 01.06.15 451 | 105.78 | 0.01 411 5.55 3.33 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 412 | 11240 | 0.02 1.94 7.23 2.95 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 51.2 | 102.76 4.36 248 3.71 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 63.1 | 107.85 4.50 2.88 4.36 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 67.1 | 103.02 0.2 445 4.99 474 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 746 | 10418 | 0.06 4.58 5.22 5.04 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 781 | 10835 | 0.06 4.98 6.10 5.16 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 80.0 | 117.04 5.06 348 5.05 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231011 23.0412 230419 7.0 | 925 12484 3.70 0.67 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 102.0 | 109.74 3.89 3.28 2.90 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 1275 | 106.61 5.66 3.05 7.62 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14  28.04.34 320 2753 | 126.09 = 0.38 342 2.38 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3155 | 110.09 | 0.46 6.48 3.31 12.14 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 217 | 106.59 | 0.01 4.06 3.72 1.64 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 395 | 102.99 5.23 3.03 2.88 /Baa3/BB+ BaHKu
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 489 | 103.04 = 0.00 5.64 3.15 341 /Baa3/BB+ GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 56.5 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 225 | 10326 | 001 3.78 272 1.74 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.09.11 18.03.14 30.5 | 100.26 6.88 349 219 BB/Ba3/B+ GaHkm
11B-13 200 § 11.00  15.02.12 15.02.13 173 D/Caa2/D GaHku
Koks-16 350 § 7.75 231211 23.06.16 58.1 | 96.10 8.76 4.03 3.82 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 15 | 103.96 2069 | 445 0.14 CCC/ID XuMus
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 | 107.40 3.85 297 279 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 69.7 | 106.46 5.04 2.98 472 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 99.1 | 108.97 | 0.00 5.85 3.33 6.05 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1114 | 100.98 5.98 3.03 6.80 chipbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 130.6 | 104.26 6.11 3.19 7.53 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 $ 10.38  10.03.12 10.03.16 546 | 9762 | 0.04 11.06 5.31 349 B+/B1/ GaHkun
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 59.0 | 9573 7.56 340 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 20.10.16 620 @ 10169 = 0.24 4.63 4.98 4.32 BBB/Baa1/BBB | MyHMUMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 45 | 101.32 432 3.95 0.36 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 106.7 | 108.20 6.76 3.99 6.34 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 7.2 | 102.35 | 0.00 272 391 0.43 B+/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 51.9 = 98.16 9.44 433 1.90 B+/Ba3/ XuMms
NMTP-12 300 § 700 17.11.11 17.06.12 8.1 101.28 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 21.10.13 255 | 98.86 7.09 329 1.88 BB/Ba3/ GaHkm
NOMOS-15 350 § 875  21.10.11 21.10.15 499 | 10206 & 0.04 8.14 429 329 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 1.0 | 62.0 | 100.00 9.56 4.88 0.09 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 534 | 101.56 493 2,62 3.85 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 114.3 | 103.30 6.13 3.20 6.91 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 1.1 100.18 = 0.00 6.68 4.37 0.09 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.3 101.50 7.31 4.74 0.64 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 223 | 10776 | 0.01 6.19 4.99 1.64 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 31.7 | 96.31 7.78 3.20 2.30 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 450 | 11279 | 0.1 8.63 5.65 2.88 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 586 | 108.22 9.09 520 3.65 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 12.50  31.01.12 31.01.18 776 | 107.41 11.87 5.82 4.26 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 7.50 221111 22.05.12 8.3 101.05 5.89 371 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 = 92.92 13.09 5.92 3.31 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 188 | 99.49 13.37 6.53 1.28 B/B3/B BaHkm
Rosbank-12 130 § 9.00 01.01.12 01.07.12 9.6 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26]  30.04.12 30.04.12 7.6 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 203 | 105.83 | 0.00 3.54 3.39 1.54 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 185 | 99.84 761 3.76 1.37 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 284 | 106.31 4.24 3.35 212 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 333 | 11150 448 4.04 2.40 BBB/Baa1/ BaHKm
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 0.0 | 611 | 99.94 11.44 349 0.01 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 548 | 101.78 8.22 421 3.53 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 68.9 | 105.79 5.1 2.98 4.66 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 816 | 113.61 5.31 341 5.20 BBB/Baat/ GaHkm
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 1183 | 97.55 6.34 3.08 712 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 50.1 99.42 8.20 3.97 3.23 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 440 | 10247 2.90 177 3.34 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 834 | 142.56 3.87 3.86 5.17 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 7.85  10.03.12 10.03.18 789 | 103.64 714 3.79 5.04 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 104.9 | 104.90 431 238 6.88 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2042 | 177.80 5.56 3.59 9.08 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2257 | 118.89 19571 731 4.18 3.15 5.35 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 51.7 | 95.96 10.06 4.62 337 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 634 = 9575 12.29 5.09 3.72 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 67.5 | 104.82 474 274 4.62 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 237.7 | 100.57 7.58 3.72 9.78 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 20 | 100.80 | 0.10 0.93 2.94 0.16 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 202 | 106.99 | 0.00 247 3.03 1.56 BBB/Baa1/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 218 | 107.22 | 0.02 233 3.02 1.69 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 384 | 10098 | 0.01 3.14 347 291 GaHkm
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 463 | 104.72 4.14 262 3.39 BBB/Baa1/ GaHKm
Sberbank-17 1000 § 540  24.09.11 24.09.17 733 | 10177 5.06 265 497 BBB/Baat/ GaHkmn
Sberbank-21 1000 § 572 16.12.11 16.06.21 1187 | 98.18 | 0.09 5.95 291 7.21 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 227 | 107.86 5.27 452 1.70 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 315 | 108.85 5.54 425 2.23 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 59.2 | 97.33 6.90 3.21 4.08 BB-/Ba2/BB Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 744 | 9755 7.20 343 479 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 472 | 107.66 548 3.58 3.33 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 744 | 971.77 5.81 275 5.03 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 316 | 95.12 13.78 6.04 2.06 GaHKm
TMK-18 500 $ 7.75  27.01.12 27.01.18 715 97.36 8.29 3.98 4.87 /B1/B npou3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 12.3 | 102.04 = 0.01 4.05 3.00 0.95 = BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.12 13.03.13 18.4 | 105.99 3.35 3.54 142 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 412 | 106.32 422 2.94 3.02 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 589 | 111.02 491 3.38 405 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 67.1 | 106.18 5.32 312 448 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 750  13.03.12 13.03.18 790 | 113.07 5.46 348 515 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 102.0 | 109.56 5.79 3.31 6.29 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 $ 1051 18.01.12 18.07.17 711 B1/ GaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 9.5 102.99 = 0.01 222 2.96 0.76 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 95 | 101.68 3.18 2.65 0.76 /Baa1/BBB Chlpbe
Transneft-13 600 $ 770, 07.02.12 07.08.13 230 | 109.08 2.74 3.53 1.76 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.12 05.03.14 30.0 | 105.11 349 2.70 230 /Baa1/BBB chipbe
Transneft-18 1050 § 870  07.02.12 07.08.18 839 | 123.98  0.00 4.60 3.51 5.34 /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 20 | 100.41 548 8.27 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 17.02.16 538 | 10017 | 0.12 367 3.74 4.00 BBB/Baal1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 75.3 | 101.63 5.14 268 5.12 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.3 | 107.75 5.77 3.20 6.57 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 172.7 | 10262 0.05 6.51 331 8.90 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 $ 838  22.10.11 22.10.11 12 /Ba3/BB- Tenexkom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 19.7 | 10558 = 0.00 475 3.97 147 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 339 | 99.06 = 0.00 4.63 1.07 2.56 [Ba3/BB- Tenexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 57.0 | 104.60 7.08 3.94 3.77 /Ba3/BB- Ternexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 533 = 98.72 6.83 3.29 3.72 /Ba3/BB- Ternexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 664 | 9548 7.26 4.40 4.47 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 80.6 | 106.59 7.83 428 4.82 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1142 | 95.76 8.41 4.05 6.44 /Ba3/BB- Ternekom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 1273 | 92.67 8.57 5.44 6.89 /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 29.09.15 491 | 96.77 713 3.20 3.40 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 0.9 | 100.50 0.50 3.73 0.07 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 137 | 10372 1 0.04 3.20 3.19 1.06 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 14.6 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 233 | 101.87 | 0.03 2.96 393 1.85 BBB/Baa1/BBB  |GaHku
VTB-15 750§ 782 04.02.12 04.02.15 412 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.12 04.03.15 422 | 104.01 5.18 3.1 3.08 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 538 | 10099 = 0.17 3.96 421 3.95 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 21.0 | 816 | 104.56 4.06 3.29 1.57 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 784 | 100.23 6.27 3.15 5.20 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1105 | 99.68 | 0.01 6.60 3.29 6.57 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 0207.35 46.0 2897 102.38 | 0.36 5.54 3.05 3.31 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 572 | 99.28 5.23 5.16 412 BBB//BBB (hMHaHCbI
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