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BHYTPEHHUW PbIHOK

CbipbeBble pbIHKU

U3menenne, % HeCMOTpﬂ Ha BCe MNPpUHMMaeMble perynatopamMn Mepbl, nageHne J10KaJibHOro pPblHKa Ha I']pOLLIJ'IOl;I

awau. 3amen. samec.  YTD HE[ene oCTaHOBWTb He yAanock — kpueas OM3 3a Hefenio CABMHYNAch Beepx Ha 60-90 6.n. Cero-
3onoro, Siyaum 6508 ) ©4) fes AHAWHWA AeHb TaKXe He Npe/iBellaeT y4acTHKaM pbiHka HWHero Xopowero — ¢ yTpa pyonb npopon-
’ ' ' ’ ~ KaeT JelleBeTb, PaBHO KaK M HedTb, Tak 4YTO, CKOpee BCEro, Hac BHOBb XOET CHUXEHWEe KOTUPOBOK.
Urals, $/6app. 105.6 (1.6) 63) 145 crp. 2
S&P Metannbl, uHg. 1573.9 (3.2) (15.0) (21.0)
S&P Cix npog., uua. 718.9 (1.0)  (155)

ComeWWAPRHOK

JeHeXHbIN pbIHOK
ypOBeHb JINKBUOHOCTM BbIPOC, HECMOTPA Ha MPOAO/KaoLmMecd HanoroBble njatexum n Typ6yﬂeHT-

U3meHenne =
HOCTb Ha PbIHKAaX. BanoTHbIA PbIHOK NO-MpeXHeMy BonaTuneH, pyonb oCTaeTcs No AaBeHUeM U Te-
RUB mnpa. awad. 3apeH.  3ameC.  YTD  nQaT MOBULIMM. .oooiiiiieos e cp. 4
REPO in CBR 101.2 ©.0) 995 983292
Corr Accounts 793.1 17.3 310  (201.6)
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W3meHeHue, 6.0.
VimpeLCom LTD (BB /BA2)
NDF 1Y, % 7.12 53 63 221 . ) ) o
MOSPrime ON. % 505 o 60 330 Mo MHbopMaumn «BegomocTen», UTanbsaHckas «aodka» Vimpelcom Wlnd Teleg:omunlca2|on| BbINI-
! . - pana NMLEeH3MIo Ha YacToTbl B MTanunn B ananasoHe 800 MIu, 4to obomaetcsa er no4ty B 1 Mnpa es-
Usmenenme, % pO. Ham KaxyTcst MHTepeCHbIMU ASIVHHbIE eBPOODNMraLMM KOMMNaHUW. Mbl MofaraeMm, 4To, Kak TOSbKo
USDRUB 32.08 ©.1) 123 50 CUTyalUMs Ha pbiHKaX CTabUNM3MpPYeTCs, OHM NOKaXyT onepexalolme TeMrbl POCTa. ............... crp. 5
NHpekcobl
W3meHeHue, 6.0.
RUSSIAN INFORMER
6.n. 3HayY. 3afeH. 3amec. YTD
Russia 30 - UST 10 3240 10 118 171 HoBOCTM M KOMMEHTapuu, OTHOCALMECH K PbIHKY akLMW, CM. B Halem eXeOHEBHOM W3JaHuu
EMBI + Spread 419 75 o2 1734 Russian Informer.
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Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com |

Bloomberg: USIB <Go>

HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

BerctBo B KayecTBO MPMOCTAaHOBUIIOCL. B MATHMLY pPbIHKM HECKONBbKO YCMOKOWWCh, YyMoBas Ha OencTtBuA EBpocotosa v
aaMuHUcTpaummn CLUA no nopaepskke OaHKOBCKOW cucTeMbl. LoxoaHocTn 10-neTHUx Treasuries oTkaTUNMCb nprumepHo Ha 10
6.1., oTpaxas npekpaLleHus NaHUYeCKUX NPoAax. B BbIXo4HbIe pyKOBOACTBO [epMaHMM aKTUBHO BbICKa3blBaloChk Mo npobneme
Mpeunn 1 cTabunmzaummnm eBpo3oHbl. B YacTHOCTK, KaHunep Mepkenb obellana NpoBecTy Yepe3 byHAaecTar 3aKOHOMPOeKT 00
YCKOPEHNN BBEAEHWA B JEWCTBME PacLUMPEHHbIX MonHoMoumin ESFS, HaueneHHbiX Ha co3paHuve Gapbepa Bokpyr peumn u
OorpaHMyeHne NOCNeACTBMIM BO3MOXHOI0O AedonTa, a Takxke NpefoTBpaLlleHNs BbIXO4a CTPaHbl 13 eBpO30Hbl. OTMETVM, YTO TOH
3a9BNIEHUN CTaNl MeHee XeCTkUM — AedonT pelnmn BOCNPUHUMAETCS Kak [aHHOCTb, a HOBble Mepbl NMPENOAHOCATCA Kak MiaHbl
No NoAAepPXKe HaLMOHaNbHbIX BaHKOBCKMX cucTeM. C y4eTOM NOCNeAHUX CODLITUN: BOMTHbI MOHUXEHNS KPEOAUTHbIX PEUTUHIOB
KpynHenwmnx OaHKoB Mo obe CTOopoHbl ATNAaHTUKM M ckaHgana ¢ yoObiTkaMM OT HeCaHKUMOHMPOBaHHbLIX onepauui B UBS
CTabunbHOCTb  BaHKOBCKOM  CUCTEMbI  CTAHOBUTCA  MPUMOPUTETOM AN MEXIAYHapOLHbIX (WMHAHCOBLIX OpraHu3aumin wu
NpaBUTENLCTB Pa3BUTLIX CTpaH. OCHOBHas Npobnema COCTOUT B TOM, YTO ObICTPOE NMPUHATIE KONNErnanbHbIX peLleHnin He CTaHeT
BO3MOXHbIM, MOKa He OydyT OCO3HaHbl OMACHOCTb HAKOMMBLUMXCS 3a MOCredHMe ABa rofa PUCKOB M HEODXOAMMOCTb
CKOOPAMHMPOBAHHbBIX AENCTBUN MO UX «Pa3MUHNPOBAHMIO». VIMEHHO afleKBaTHOCTb OEeNCTBUI perynstopoB OyaeT okasblBaTb
OCHOBHOE BJIMSIHWNE Ha COCTOAHME PbIHKOB B ORVXKaNLLIME OHN U HeAenW.

Hepensi HauHeTca C nMpopaxk eBpOOOHAOB. B MATHWULY Cnpen WMHAMKATUBHOIO CyBepeHHOro Bbinmycka Russia’30 k 10UST
NPOAOMKMA PaCLLUMPATLCA W 3aBePLUMN Hefdenio Ha ypoBHe 324 6.M., yBENUYMBLLMCL Ha 22 6.1.; Npwn 3TOM poccuinckas bymara
nofewesena Ha 1,33 n.n. Ao 113,25% o1 HoMKWHana. OcTanbHble CyBepeHHble BbiMyCKX MOAELUEBENN B CpeaHEM HaMHOro
bonbuwe — or 100 6.n. go 300 6.n. B KOPNOpPaTUBHOM CErMeHTe B MATHWULY He ObINO OTMEYEHO CYLECTBEHHbIX YyHLIEeHNA —
LeHbl eBpoobnuraumMi NpofonxXkanu ABUrathCs BHM3. KOTMPOBKM ASIMHHBIX Oymar lasmpoMa CHM3MNMCh Ha 3-4 n.n., B
espoborpax JIYKOWMa ueHbl onyctunucs Gonee 4eM Ha 2 n.n., B Bbinyckax THK-BP — B cpegHem Ha 2,5 n.n. 3Ha4uTensHoe
CHWXXEHME KOTMPOBOK MOXHO ObIIO CHOBa HabnodaTb W B MeTannypruyeckmx Bolnyckax: 6ymarn Espasa n Ceepcranv ynanu B
LueHe Ha 2-3 n.n. lpofdosiKalTcs MPOAaxXu M B BbINMycKax BeiMnenkoma, ASIMHHble eBPOOOHABI KOTOPOro TOPryloTcs Mo
LLOXOAHOCTYM y>ke Bbile 10%. B BaHKoBCKMX ByMarax cuTyaLms He CTONb OfHO3HaYHa: HECMOTPS Ha NpeobnafaHie NPoaaBLOB,
B HEKOTOpbIX BbIMycKax ObINO 3aMeTHO OXWBRIEHWE mMoKynatenen. HanmpumMep, B eBpoobnuraumsx [pomcesizbbaHKa
OONBLLUMHCTBO BbIMYCKOB MofeLleBeno B cpegHeM Ha 1,5 6.M., HO B OTAeNbHbIX OymMarax oTMe4YeH PoCT KOTUPOBOK B AMana3oHe
oT 30 go 400 6.n. CyulectBeHHO npocenn Bbinycki Anbda-baHka — B cpefHeM Ha 2 n.n. TakXe CylleCTBEHHO MofaeLleBenm
Bbinyckn CoepbaHka 1 BTb — B cpegHeM Ha 1,5 n.n. 1 2 n.n. COOTBETCTBEHHO. Mbl OXMAaeM, YTO cerofHs eBpoobnumraumm
NpoaomKaT AeleBeTb, YeMy OyaeT cnocobCTBOBaTb HEraTUBHbIA BHELWHNA (POH — a3uaTCKUA MHAEKCbI HAaXOASTCS B KpPacHOWM
30He, TaKXe KaK 1 (Pblodepcbl Ha aMepUKaHCKMe NHAEKCHI.

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

BHYTpPEeHHMM PbIHOK

BespapocTHas Hepensi. HecMOTpsA Ha BCe MPUHMMAaEMble perynsTopammn Mepbl, NafeHue NOoKanbHOrO PbliHKa Ha MPOLUMIOn
Heflene OCTaHOBUTb He yaanockb. Kaxaylo TOProBylo Ceccuio KOTUPOBKM B cerMeHTe OM3 CHMXanNWcb, U B UTOre 3a Hefenio
KpuBas CABMHYNacb BBepx Ha 60—90 6.n. B yactHocTW, kKopoTkme OP3 25067 B nocnefHue NATb TOProBbiX AHEN NOAHSNNC B
LLOXOAHOCTM Ha 88 6.1. [0 6,92 %, cpenHecpoyHble OP3 25079 — Ha 71 6.n. fo 8,02%, a onnHHble OP3 26205 — Ha 53 6.n.
0o 8,71%. 270 npom3owno Ha (OHe CyLeCTBEHHOIo MOMOJIHEHNA CUCTEMbl NNKBUOHOCTBIO — MUHMUH pasMectnn Ha
OEeno3nTHbIX ayKLmMoHax nopsaka 372 mnph pyb. BpemeHHO cBobofHbIX cpencTB OiogxeTta, a LB nocpenctsom PEMNO
npenoctaBun OaHkam 623 mnpa pyd. (B Tom udmcne 101 mnpg py6. B natHuuy). OAHAaKoO [HaHHble Mepbl SBASIOTCH
KPaTKOCPOYHbIMM, MO3TOMY €[Ba N CMOCOOHbI M3MeHUTb 0bLLMEe HeraTMBHbIE HAcTpoeHus. Kpome TOro, ectb OCHOBaHWS
nonaratb, YTO 4acCTb AEHer yXOLMWT Ha BasloTHbIM PbIHOK, 0cnabnsas pybnb, — Noxoxe, B MATHWULY BanioTHbIM KOpWAOpP Obin
TPUXObl COBUHYT Ha 5 komeek BBepx Ao 32 — 35 — 37,35, xotd LB oduumanbHo 370 He npu3Han. TakiMm obpasom,
HeMTpanbHbIMLA C TOYKW 3PEHWUs pbiHKa obnuraumin OyayT W Aeno3uTHble ayKuMoHbl MuHdWHA, 3amnnaHMpPOBaHHbIE Ha
CerofHALLHIoN Hefento, — GUHAHCOBOE BeAOMCTBO 27 U 29 ceHTabpsa nNpeanoxuT pbiHky 130 mnapa pyb. 1 70 mnpa py6. Ha
ceMb OHEeW W OBa MecaLa COOTBETCTBEHHO. KOPNOPaTMBHBIN CEFMEHT NMOKa AEPXXMUTCS, HO 3TO UCKITIOYUTENTbHO M3-3a HEBbICOKOM
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JIMKBNOHOCTN. YHaCTHMKW PbIiHKa MpeanodmTaloT He BbIXOA4UTb W3 6y|\/|ar|/|, HeXenn npofaBath C y6bITKOM, 4TO K TOMY Xe
npmeeneTr K HeraT/BHOM nepeoueHke, KOTOpOl;I BCe CTpemAaTcd n3bexatb nod KOHel, KBapTana. CerogHsWHUA OeHb He

npenBeLlaeT y4acTHUKAM pPblHKa HUYEro XOPOLUEro — C yTpa pybrib NpoAonKaeT AelleBeTb, PaBHO Kak W HedTb, Tak YTO, ckopee
BCEro, HaC BHOBb XAET CHUXEHME KOTUPOBOK.

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru
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OEHEXHbIA PbIHOK

JINKBMAHOCTb pacTeT, HECMOTPS Ha PbIHOYHYIO TYPOYNeHTHOCTb

K yTpy noHefenbHMKa ypoBeHb NMKBUAHOCTM NoAcko4mn Ha 108 mnpa pyb. OcTaTky Ha KopcHeTax KPeAmUTHbIX OpraHm3aumin B
BaHke Poccum yBenmdmnnce Ha 39,8 mnpa py6. oo 832,9 mnpa pyo., a oeno3uTsl 6aHkoB B LIE — Ha 68,2 mnpa py6. o 199,2
MIpL py0. MHOMKATMBHas CTaBka Mo OOHOAHEBHbIM KpeauTtaM MosPrime cHu3mnack Ha 2 6.n. go 5,05%., Opyrue cTaBku
He3HaYMTeNbHO BbIPOCAM. JIMKBMOHOCTb MPOLOMIXAEeT PacTv, HeCMOTPA TO YTO MNEPUOA HANOroBbIX MnaTexen elle He
3aBepLUUIICA, @ PbIHOK OCTaeTcs TypOYyneHTHbIM. DTO CBSA3aHO rMaBHbIM 0O6Pa3oM C BAMBAHUSAMMN, ocylecTBiseMbiMn LB PO, 1

OenO3NTHbIMKW ayKLIMOHaMK MI/IHCDI/IHa.

CoBOKynmnHble cpeacTBa 6aHKkoB B LIB PD, mnpp,

py6., u ogHOopoHeBHas ctaBka MosPrime, % MexayHapopHbie pesepBbl LIb PD, mnpg ponn.
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Ncmoyruku: L6 PO Nemoyunuku: L6 PO

ATaka Ha pybnb npofonxaercs — B nNaTHMLY Ha MMBBE poccuickas BantoTa nofelwesenia No OTHOLWEHWIO K Jonnapy Ha 57
korneek fo 32,04 py6./nonn., a CToMMOCTb OMBAMIOTHOM KOP3WHbI CHM3MNach Ha 35 koneek o 37,04 pyb. CerogHs pybnb
NPOLOMXMN NageHme, NoTepsB 35 Koneek No OTHOLLEHMIO K Jonnapy 1 31 Konerky — K Kop3uHe. B naTHMLY LieHTpanbHbIn DaHK
OCYLLECTBUII BalOTHYIO WHTEPBEHLMIO U CErofHs, Kak OXWAAETCs, NMPOLOMKWUT AeCTBOBaTb aHanormyHbiM obpasom. Ha
rnobanbHbIX pbIHKax fonnap nogopoxan fo 1,339 gonn./eBpo Ha pacTyLLiMX ONaceHMsX OTHOCUTENBHO COCTOSIHWA BaHKOBCKOM
cnMcTeMe 1 yBENMHEHUN CTOMMOCTM Mep MO CMacCeHUIO 3KOHOMWMKM €BPO30HbI. LleHbl Ha HedTb pe3ko Mownu BHW3, ynas 4o
102,32 n 78 ponn./6app. 3a Brent u WTI (Ha 1,59% n 2,66% cooTBeTcTBeHHO). KOTMPOBKM Ha 30110TO PpyxXHYnu Ha 4,65% o
1574 ponn./Tp. yHUMs, YTO CBENIO Ha HET 3aBOeBaHWs Mpelblayllero Mecsiua. Mbl nonaraem, YTo cerofHs ponnap Oymet

TOproBaThbCs B AnanasoHe 32,35-32,50 pyb./nonn.

Kypc py6./nonn. Kypc eBpo oTHocuTenbHO gonnapa CLLUA
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NemoyHuku: Bloomberg, MMBE Mcmoyruku: Bloomberg, MMBbB

AHTOH Tabax, tabakhav@uralsib.ru
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HOBOCTU SMUTEHTOB

VimpelCom Ltd (BB/Ba2)

TeMnbl NHBECTULUN HEe CHNXKAKOTCA

Bbicokme puUcKM pocTa A0oNroBow Harpysku. Mo nHhopmaummn «Begomoctern», Wind Telecomunicazioni, UTanbsiHckas «fo4ka»
Vimpelcom, Bbivrpana nnueH3uto Ha YactoTbl B Tanum B AmnanasoHe 800 MTu, 4to obonaetcs en noytn B 1 Mnpa eBpo. Tem He
MeHee KOMMaHWs He cOOMPaeTcs 0CTaHaBMMBATLCS Ha OCTUIHYTOM U Dy[eT y4acTBOBaTb B CJIEAYIOLWMX ayKLMOHAX Ha YacToTbl B
Oonee BbICOKMX AMana3oHax, KoTopble HEODXOAMMbI e Ans CTPOUTENbCTBA MOSIHOLUEHHOM ceTh 4G. Mo MHpOopMaLMK raseTsl,
UTanbsiHCKas «ao4dka» cobupaetcs UHaHCMPOBaTb NpuobpeTeHUs cama, 0e3 MOMOLUM MaTePUMHCKOW KOMMaHWM, 3a cYeT
KPedUTHbIX pecypcoB. B 3ToM CBA3W He CTOUT OXWAATb CHUXEHWUS 1 Oe3 TOro BbICOKOW AO0NrOBOM Harpy3kv oObeanHeHHOM
KomnaHum (bonee 2,6 Yuctoein gonr/EBITDA no utoram 1 n/r 2011 r.). Mbl nofaraem, 410 Ha OHe COXpaHeHWUs BbICOKON
WNHBECTULIMOHHOWM aKTUBHOCTM KOMMaHWUM oTHoLeHWe YucTbii gonr/EBITDA no ntoram 2011 r. MOXET BNAOTHYIO NPUONM3NTLCA
K [IOBOJIbHO OMacHOMY YPOBHIO 3.

NHTepecHbl AHHbIE eBpoobnurauumn. bymarn Vimpelcom okasanuce ogHMMM M3 CaMbIX MOCTPadaBLIMX B pe3yfibTaTe
pacnpoAaxu nocnegHux OHen. OnunHHble eBpoobnuraumm Vimpelcom Toprytotcs ¢ AoxogHocThio Beiwe 10% co cnpefoM K
conocTaBUMbIM Bbinyckam MTC B pa3smepe okono 200 6.n., 1 npeanaras faxe 6onee BbICOKYIO AOXOAHOCTb, HYeM BbIMyCKM
EBpasza. Mbl nonaraem, 4To, KaK TOMIbKO CUTyalUMs Ha pbiHKax CTabUNM3MpyeTcs, BbIMYCKM KOMMAaHUM NOKaxXyT onepexatolime
TeMnbl poCTa.

tOpuvi FonbaH, golbanyv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

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

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

29 ceHTAbpS Odbepta MyHUUMNanbHas MHBECTMLMOHHas koMnanus-2 (1 mnpg pyb.). MoraweHne SHen OrK-5-

1 (5 mnpg py6.).

4 okT6p8 Odcbeprta tOrmHBecTpermoH-1 (0,9 mnpa py6.).

5 oKkTA0OpS MoratueHve BTE 24-1 (6 mnpa py6.). MoraweHe KBAPT-tbuHaHc-1 (0,25 mnpg py6.).
6 OKTAOPS MoraweHne OCK ESC-4 (6 mnpg pyb.). MoraweHne Mpoanmekc-2011 (100 mnH gonn.).
7 okTabps OdepTa Poccenbxo3baHk-4 (10 mnpg pyo.).

10 okTs6ps Ocbepta Poctenekom-4 (2 mnpg py6.). MorauieHne Fasnpombark-3 (10 mapg pyo.).

11 okTa6pn MoratweHne OuHaHcoBas Komnanma HY-1 (1 mnpg py6.).

12 okta6ps MoratueHne MockBa-2011 (374 mnH eBpo.). MoraweHne BTE-2011 (450 maH gonn.).

MorawweHwe XK® baHk-4 (3 mnpa pyb.).

13 okTa6pn OdepTa baHk CaHkT-MeTepbypr 50-01 (5 mnpg pyo.).

14 okT70pA Ocbepta NHBecTToprboaHk-4 (1,5 mnpg py6.).

18 okTA0pA MoraweHwe MOM BaHk-5 (3 mnpg py6.). Morawwerue MpomMTpakTop-PurHaHc-2 (3 mnpa pyo.).
19 okT56p8 Odbepta MKB-8 (3 mnpg pyb.). Odhepta MocmapT-OuHaHc-1 (2 mnpa py6.).

20 okT6ps OdepTa Poctenekom-14 (1 mnpg py6.). Obeptra HOMOC-BAHK-2016 (125 mnH gonn.).

Morawerwe Mpynna Oxer 3d Cu-1 (2 mnpg pyb.). MoraweHne Huxeropopckas obnacts-34003
(2 Mnpg py6.). NorawweHne Mpomcesazbbank-2011 (225 MnH gonn.).

21 okTA0pS Moratuerve Masa-2 (1 mnpg pyo.).
JeHeXHbIn

PbIHOK

28 ceHTAbpS BaHku BepHYyT MuHdunHy 70 Mnpg pyo.
28 ceHTAbps Bbinnata Hanora Ha Npubbinb

12 okTA0pA BaHku BepHyT MuHduny 19,3 mnpg pyod.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
AKPOH-2 3500 100 14,05 8,2 19 ceHT6pa 2013
26.03.11 Pyccknm MexayHapoaHbIn
y yHap 1100 100 10,75 : -
baHk-3
27.09.11 [CC-1 5000 100 9,25 7,0 20 ceHTabpsa 2012
MyHMUMnanbHasa
29.09.11 MHBECTULIMIOHHASA 1000 100 13,75 10,5 28 mapta 2013
KomMnaHms-2
04.10.11 tOrvHBecTpernoH- 1 900 100 13,75 - -
07.10.11 Poccenbxo3zbaHk-4 10000 100 11,5 7.5 4 okT0psa 2013
10.10.11 Poctrenekom-4 2000 100 7.5 - -
121011  DanK CankT-Tletepbypr 5000 100 8,1 i -
5O-01
14.10.11 MNHBecTTOprHaHKk-4 1500 100 9,5 - -
MKB-8 3000 100 9,7 - -
19.10.11
MocmapT-®rHaHCc- 1 2 000 100 0,1 - -
20.10.11 Homoc-bank-2016 $125 100 (CALL) 9,75 - -




Fixed Income Daily 26.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 8.8 97.00 Toproena
Abcontot 05 1800 R 8.00 01.0212 01.08.14] 27.07.16, 35.0 59.0 98.50 | 0.01 1279 85.00 98.50 8.77 4.05 2.37 BB+/Ba3/ GaHku
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13 8.0 19.8 99.80 5000 100.00 8.48 4.00 0.57 GaHku
AMKK 1006 6000 R 8.05 15.11.11 15.11.18 87.0 99.00 24999 97.00 103.49 8.58 2.05 3.51 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.11 15.09.20 109.3 98.00 97.00 99.00 7.90 2.09 4.32 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 15.12.11 15.09.21 1215 97.00 1 97.00 98.99 9.10 212 5.13 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 128.6 101.50 2 101.50 102.50 9.09 2.25 5.49 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  56.0 143.8 100.47 92 901 98.50 100.50 8.11 2.01 3.53 /A3/BBB (buHaHCbI
AMKK 2006 5000 R 860 15.12.11 15.12.27 197.6 101.12 100.00 102.25 8.74 212 7.92 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.11 01.02.12 44 100.32 99.60 101.05 7.99 2.19 0.33 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.11 15.10.12 129 100.38 99.05 101.70 7.16 1.85 0.95 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.11 15.07.14 34.2 98.00 97.00 99.00 8.63 1.90 1.94 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.11 15.07.16 58.6 97.01 1 97.00 99.99 9.08 2.00 2.53 /A3/BBB (puHaHCbI
AVDKK 806 5000 R 763 151211 15.03.14) 15.06.18  30.0 819 97.00 JA3/BBB (UHaHCbI
AVXKK-A19 6000 R 7.700 151111 15.05.15/ 15.11.24  44.0 160.1 97.00 95.00 99.00 8.95 2.00 2.92 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 3.0 15.2 100.10 | 0.10 655 97.05 100.40 10.97 5.60 0.22 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 11 100.05 9 100.05 100.14 7.32 3.94 0.08 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13 7.0 251 101.39 BB/Ba3/ GaHku
AKpOH-2 3500 R 22.03.12  26.09.11] 19.09.13 0.0 24.2 98.50 29 95.01 99.00 528.92 0.00 B+/B1/ Ccbipbe
AKpoH-3 3500 R 1385 231111 250512 20.11.13) 8.0 263 103.00 1 95.04 104.00 9.18 6.70 0.58 B+/B1/ cbipbe
AxpoH-4 3750 R 795 291111 29.05.14] 18.0521 33.0 117.5 98.00 5000 98.05 8.97 4.04 221 cbipbe
AKpOH-5 3750 R 795 291111  29.05.14] 18.05.21 33.0 117.5 cbipbe
Anpoca-20 3000 R 895  27.09.11 23.06.15 456 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 221211  25.06.13] 18.06.15 21.0 455 101.20 | 0.70 30 096 100.00 101.20 7.67 2.03 1.54 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11 28.06.13] 23.06.15 21.0 45.6 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895 221211 18.06.15 455 100.25 | 0.10 40 604 100.00 100.25 9.17 222 2.95 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 07.0212 04.02.14] 02.02.16/ 29.0 53.1 98.05 60 001 95.20 98.25 9.39 4.20 1.99 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000 06.12.11 05.06.12 85 97.88 29 660 96.60 97.86 25.16 4.59 0.35 TOproBnst
ATom3HNp06 10000 R 750  15.08.12 15.08.14 35.2 97.00 6535 96.01 97.00 8.70 7.75 247 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 18.8 100.00 35000 99.17 100.50 7.76 3.86 1.38 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  10.10.11 08.04.13 18.8 100.19 13 99.18 100.20 7.63 3.86 1.38 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8100 111011 13.10.11) 09.04.13 1.0 18.8 100.00 6000 99.97 100.05 7.31 4.04 0.05 [/Ba3/ GaHku
BaHk CaHkT-Metepbypl 5000 R 750 26.09.11 26.03.12 23.09.13 6.0 244 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 15.0 27.0 100.99 10 100.50 100.99 7.77 4.20 1.08 /Ba3/ GaHku
BankMock-2 10000 R 755  03.02.12 01.02.13 16.6 98.40 27711 98.40 98.90 9.01 3.83 1.20 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 15.0 63.6 104.00 54 001 104.00 104.98 9.13 5.99 1.06 cbipbe
BalHedTb-02 15000 R 12500 201211 21.1212] 13.12.16) 15.0 63.6 102.07 24092 104.00 104.80 10.85 6.11 1.05 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212) 131216, 15.0 63.6 104.00 43 564 103.50 104.98 9.13 5.99 1.06 cbipbe
BenoH 02 2000 R 001  23.02.12 23.02.12 5.1 98.50 96.00 100.99 3.69 0.00 0.40 MeTannyprus
BuHGaHk-2 1000 R 885 28.10.11  28.04.12] 29.04.13 7.0 19.5 99.56 97.11 102.00 9.84 4.46 0.52 /B2/B- GaHku
BKEBpaaus1 5000 R 840 281211  27.06.16/ 20.06.18  58.0 82.1 98.62 108 97.00 99.99 8.93 4.25 3.62 cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 30.6 //BBB- GaHku
BB/ MM 306 5000 R 745  29.02.12 27.02.13 174 98.11 91 98.11 98.90 9.07 3.79 1.26 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 141011 1210.12) 11.10.13] 13.0 25.0 JoTo3BaH/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 735 141011 1210.12) 11.10.13] 13.0 25.0 100.00 99.00 101.00 7.48 3.66 0.93 JoTo3BaH/BB- notpe6. ToB.
BB/ MM 60-03 3000 R 7.35 141011 1210.12] 11.10.13] 13.0 25.0 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 291211 27.06.13 214 100.90 99.50 102.30 747 3.90 1.54 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 29.12.11 27.06.13 214 JoTo3BaH/BB- notpe6. ToB.
BB/ MM O-08 5000 R 7.35 141011 1210.12] 11.10.13] 13.0 25.0 JoT03BaH/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.12.11 15.03.40 346.7 102.00 5000 102.00 102.50 8.48 2.08 10.23 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 14.02.12 12.02.13 16.9 oto3gaH// TOproBnst
BK-MHeect1 10000 R 9.25  20.01.12 19.07.13 22.2 101.25 100.50 102.00 8.66 4.56 1.56 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 34.0 98.50 2089 95.01 98.50 8.16 3.75 2.34 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 494 98.00 153 701 97.00 98.00 9.09 4.22 3.12 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830 18.10.11 13.10.15 494 98.00 215591 97.00 99.00 9.09 4.22 3.12 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 20 139 99.58 98.85 100.30 11.10 4.51 0.14 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 141211 09.12.15 51.3 cepauc
Boct3keb01 1000 R 7.50  08.03.12 07.03.13 17.7 100.00 B2/ GaHku
Boct3kebO5 1000 R 9.000 201011  23.04.12] 17.10.13 7.0 252 99.00 1.00 1000 98.50 99.60 10.90 4.53 0.51 B2/ GaHku
BTB - 506 15000 R 740 20.10.11 17.10.13 25.2 98.75 94 994 99.00 100.60 8.31 1.87 1.76 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 10.0 58.3 100.40 | 0.10 1978 99.80 100.40 6.80 1.79 0.73 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 141211 20.1211)  10.12.14, 3.0 39.1 100.72 100.65 100.80 6.12 240 0.23 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 16.12.11 15.03.13 18.0 99.50 99.00 100.00 8.20 1.90 1.30 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 16.12.11 15.03.13 18.0 99.08 98.00 100.15 8.53 191 1.30 BBB/Baa1/BBB | GaHku
BTB BO-05 10000 R 760 16.12.11 15.03.13 18.0 92.50 85.05 99.95 13.95 2.05 123 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 0.4 100.15 6207 100.19 100.25 6.79 5.72 0.03 BBB/Baa1/BBB | GaHku
BTE24 02 10000 R 450/ 07.0212 07.0212 05.02.13 5.0 16.7 99.50 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 560 30.11.11  30.05.12] 29.05.13 8.0 20.5 99.31 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 23.02.12  29.08.12] 20.02.14/ 11.0 294 100.01 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 101111 14.05.12] 06.11.14 8.0 38.0 99.95 3340 99.91 100.35 7.28 1.77 0.52 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 645 111011 08.01.13] 07.07.15 16.0 46.1 99.05 350 99.05 99.70 7.56 1.62 0.99 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 6.90 13.12.11  10.09.13] 07.06.16, 24.0 57.3 98.50 371522 98.50 100.50 8.17 1.75 1.37 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 6.65 13.12.11  12.03.13] 07.06.16, 18.0 57.3 99.15 498 99.39 100.00 7.58 1.67 1.1 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 685 071211 071211 30.11.16, 2.0 63.2 100.15 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 08.11.11 09.0212] 01.08.17 5.0 7.3 100.00 2760 100.00 100.20 7413 1.76 0.35 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 7.00 09.11.11  05.02.14] 02.08.17' 29.0 71.3 99.00 | 0.50 98.50 99.50 7.77 1.76 1.68 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 251011 19.10.17) 13.10.20, 74.0 110.3 100.00 | 1.01 108 521 97.77 100.00 7.90 3.94 4.60 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 25.0 110.3 98.50 97.00 100.00 7.69 3.49 1.85 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 55.0 115.5 BBB/Baa1/BBB | GaHku
BOB-NuanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 46.0 106.8 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 31.0 116.0 95.00 90.00 99.99 10.00 3.94 2.08 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860 14.10.11  08.04.16/ 02.04.21 55.0 116.0 96.03 900 96.00 100.49 9.93 4.46 3.36 BBB//BBB+ (buHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 55.0 1160  97.75 95.00 100.50 9.43 4.39 3.39 BBB//BBB+ (h1HaHChI
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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 24.06.14 335 | 11648 108 310 115.00 116.50 747 5.89 219 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 9.2 104.65 66 556 102.80 104.65 6.81 6.25 0.68 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 11 100.10 | 0.04 4 100.09 591 3.49 0.09 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 15.02.12 12.02.14 29.1 98.00 2500 98.00 102.19 8.33 3.68 2.05 BBB/Baa1/BBB | chbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 26.3 /Baa3/BB+ GaHku
asnpomb 3 10000 R 6.17  10.10.11 10.10.11 0.6 /Baa3/BB+ GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 14.0 /Baa3/BB+ GaHku
asnpomb 5 20000 R 685 241111 221112 142 /Baa3/BB+ GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 26.9 | 100.00 500 7.89 3.89 1.88 /Baa3/BB+ GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12 22.07.13] 18.07.14 220 @ 343 98.95 98.90 99.00 7.46 3.44 1.61 /Baa3/BB+ GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 18.8 | 100.00 428 181 98.00 100.00 7.27 3.56 1.35 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  11.10.11 09.04.13 18.8 98.00 96 400 98.00 100.00 8.74 3.64 1.33 /Baa3/BBB- cbipbe
[a3npomHedTb-10 10000 R 890 07.0212 30.01.18] 26.01.21 77.0 | 113.8 = 99.53 298 576 99.50 100.60 9.20 4.46 4.52 /Baa3/BBB- cbipbe
[a3npomHedTb-3 8000 R 1475 17.01.12  23.07.12] 12.07.16, 100 @ 585 @ 106.09  0.19 36 766 106.00 106.70 6.90 6.93 0.75 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19, 80.0 & 918 | 101.00 165715 97.13 101.00 8.16 4.05 4.65 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  07.02.12 02.02.16 53.1 102.40 | 1.20 211622 99.01 100.75 7.99 4.14 3.44 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850 07.02.12 02.02.16/ 26.01.21 53.0 @ 113.8 @ 100.40 642 559 99.01 100.50 8.56 4.22 341 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 208.2 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.02.12 16.02.13 171 97.00 95.00 99.00 10.93 4.31 121 BB//BB- GaHku
noGakcbark 6O-02 5000 R 8100 220112 25.01.12] 22.07.13 4.0 22.3 BB//BB- GaHku
no6akcbark 6O-03 3000 R 810, 081211  13.06.12] 08.12.13, 9.0 26.9 BB//BB- GaHku
noGakcbank 6O-04 3000 R 6.95 01.02.12 03.08.12] 01.08.14, 100 @ 34.8 98.60 98.51 98.69 8.79 3.55 0.78 BB//BB- GaHku
no6akcbark 6O-05 2000 R 810, 081211  13.06.12] 08.12.13, 9.0 26.9 98.22 96.00 100.45 10.80 413 0.63 BB//BB- GaHku
no6akcbark 6O-06 2000 R 6.95 01.0212 03.08.12, 01.08.14 100 @ 34.8 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 2.8 c/x
rccot 5000 R 220312 27.0911) 26.03.17 0.0 67.0 99.54 99.00 100.08 52.31 0.01 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 201213 3.0 273 100.50 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011 24.0412] 220414 7.0 314 100.00 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.0413 22.04.14 190 314 100.25 BB/ MaLLKHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 19.3 90.00 TOproBnst
[OBTT-0 02 5000 R 7.75 19.01.12 18.07.13 221 TpaHcnopt
[rk-01 5000 R 7.75  09.03.12 08.03.13 17.7 aHepreTMka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16 340 576 97.00 5000 97.55 8.56 3.70 2.30 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 0.9 90.58 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 447 85.00 502 85.01 91.99 14.31 5.04 2.7 TOproBnst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 1.0 62.0 | 100.92 100.44 101.40 2.01 5.19 0.11 BBB/A3/BBB GaHku
EABP-4 5000 R 7700 14.0212 11.02.14] 06.02.18 29.0 @ 776 @ 100.50 @ 1.30 30 98.50 100.50 7.48 3.82 213 BBB/A3/BBB GaHku
EBPP 0406n 3000 R 15.12.11 12.06.14 33.1 100.01 | 0.01 99.52 100.50 0.00 2.72 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 424 1210.11 09.04.14 31.0 | 100.00 100 99.95 100.95 4.31 1.06 2.31 AAA/Aaa/AAA | BaHkn
EBPP 0906n 1000 R 0.50  16.06.12 15.06.16 57.6 GaHku
Espa3sXona®-1 10000 R 925 23.03.12 22.03.13] 13.03.20, 18.0 & 103.1 @ 100.00 623 151 98.00 101.00 9.46 4.61 1.31 BB-/B1/B meTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15 19.10.200 50.0 @ 110.5 101.00 = 0.11 470700 97.10 101.00 9.86 491 3.04 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.03.12 220313 13.03.20 18.0 & 103.1 @ 101.29 12500 98.00 101.30 8.49 4.55 1.32 BB-/B1/B MeTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20, 50.0 = 110.5 101.50 = 0.60 97.01 106.00 9.71 4.89 3.05 BB-/B1/B meTannyprus
EspasXona®-5 5000 R 840 081211  06.06.16/ 27.0521 57.0 @ 117.8  96.02 9954 90.00 98.50 9.67 4.36 3.53 MeTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.05.21 57.0 | 117.7 = 97.40 30424 90.00 98.50 9.27 4.30 3.55 meTannyprus
EBpoXum-02 5000 R 890 03.01.12 03.07.15 26.06.18 46.0 @ 823 99.50 97.00 102.00 9.04 4.46 3.09 BB//BB XUMUS
EBpoXum-03 5000 R 825 231111 181115 14.11.18 510 870 98.72 97.00 100.45 8.63 417 3.36 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 6.5 JHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 7.0 99.01 (buHaHCbI
XKenpopun-3 2000 R 13.000 21.03.12 19.09.12 121 (buHaHCbI
3anCu6 650-01 2000 R 9.75 231211 271212 20.06.14 150 @ 334 99.50 | 0.25 80 99.15 99.59 10.29 4.89 1.08 GaHku
3eHuT 306n 3000 R 8.100  09.11.11 09.11.11 16 100.11 804 100.11 100.25 7.25 4.04 0.12 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 9.0 20.7 99.65 1100 99.40 99.85 8.16 375 0.63 B+/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 03.01.12 05.07.12/ 01.07.14 100 @ 337 99.95 | 0.05 99.70 100.20 8.15 3.99 0.71 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 7.0 18.7 99.55 10 000 99.50 99.69 8.12 3.58 0.48 B+/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220312 26.0912 22.09.13 120 @243 9945 | 245 77899 99.20 99.40 8.42 3.88 0.92 B+/Ba3/ GaHku
3enut 50-06 5000 R 725 261111 281112 26.05.14 140 @ 325 98.63 24 067 98.45 98.64 8.66 3.71 1.04 B+/Ba3/ GaHku
3C[A-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 & 239.1 @ 99.95 7000 99.15 99.75 8.94 4.36 3.54 TpaHcnopt
3C[-02 5000 R 875 06.12.11  02.06.16/ 13.05.31 57.0 & 239.1 @ 100.40 47 500 99.45 100.40 8.82 4.35 3.54 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 33.7 98.27 97.29 99.25 8.84 4.03 2.30 1B+ TOProBNst
VIKC50uH 04 8000 R 7.75 081211  05.06.14 02.06.16, 33.0 @ 57.1 99.50 | 0.01 1 97.00 99.45 8.11 3.88 225 1B+ TOproBnst
VHBectToprbank 6O-07 2000 R 960 251111 250512 25.11.13 8.0 26.5 99.75 1040 97.20 99.75 10.20 4.85 0.59 GaHku
WHIBakk 01 5000 R 499/ 15.10.11 23.07.14 34.5 99.50 99.00 100.00 5.28 1.26 2.50 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 22 101.50 1 101.50 101.75 8.30 8.23 0.17 cepBuC
WHtypucr-2 2000 R 14000 221111 250512 21.05.13 8.0 20.2 99.05 2624 99.02 100.00 15.87 7.05 0.55 cepBuC
VipkyT BO-01 5000 R 925 13.03.12 10.09.13 23.9 | 101.00 | 0.40 650 511 100.50 101.00 8.87 4.57 1.69 /Ba2/ MaLLMHOCTP.
Vipk3Hepro 5O-01 3000 R 760  11.10.11 08.04.14 30.9 96.35 91.50 101.20 9.46 3.93 2.08 JoTo3BaH/B- 3HepreTuka
Vipk3Hepro1 5000 R 1550, 01.12.11 28.11.13 26.6 104.45 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 14.1 95.62 90.00 101.25 13.04 4.43 0.97 Ccbipbe
Kama3 BO-01 2000 R 9.000 191211 171212 16.1213 150 @ 27.2 | 100.99 31813 95.00 101.00 8.29 4.44 1.08 aBToONpoM
Kama3 BO-02 3000 R 860 07.02.12 04.02.14 28.8 99.50 99.00 100.00 9.02 4.31 1.99 aBToONpoOM
Kapyc.® 01 3000 R 12000 15.03.12 12.09.13 24.0 TOProBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 150 @ 336 98.30 2000 98.00 98.75 10.98 4.72 1.08 B2/ (buHaHCbI
KUT®OuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 33.0 B/Caa2/CCC+  GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 23 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200 15.03.12 15.03.12 58 96.96 92.01 101.90 19.85 6.17 0.40 /B2/B meTannyprus
Kokc-B0O-02 5000 R 870  30.11.11 28.05.14 32.6 99.12 2100 98.00 100.00 9.27 4.38 218 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.00  19.01.12 17.07.14 34.3 96.52 758 100.08 13.46 5.68 1.58 c/x
KOMEMKA 02 4000 R 16.50  16.11.11 15.02.12 4.8 10342 | 0.20 207 103.10 103.50 7.88 3.98 0.36 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 980  16.11.11 15.02.12 48 100.45 1000 100.01 100.50 8.90 243 0.36 IloTo3BaH TOproBnst
Koneiika 50-01 3000 R 9.50 251011 30.07.12, 23.07.13) 100 @ 223 99.40 1102 99.40 100.00 10.44 2.38 0.74 /loTo3BaH TOproBnst

Koneitka 60-02 3000 R 9.00 04.10.11 01.10.13! 246/  98.53 2106 98.50 101.49 10.18 2.28 1.67 /loTo3BaH TOproenA
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KpaiiuHeecT6aHk 606-1 1500 R 925 191011 191012 19.04.14 130 313 98.53 300 98.50 99.00 11.01 4.7 0.91 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 31.6 | 10110 | 3.10 100 97.00 7.76 4.02 215 /Ba3/ GaHku
KpEgpb-06 4000 R 830 21.0212 21.0812 18.02.14 110 293 99.85 99.70 100.00 8.64 4.14 0.82 [/Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211 26.06.14] 14.06.21 34.0 1184 JHepreTuka
Ky3baccaHepro®-2 5000 R 870 271011  21.0416/ 15.0421 56.0 @ 1164  98.03 1766 98.00 99.50 9.45 4.42 341 aHepreTMka
Kyib6A3oT-4 2000 R 860  13.10.11 07.04.16 55.3 98.30 10435 98.00 98.30 9.27 4.36 3.39 XUMUS
JleHCneyCMY BO-2 2000 R 1450  24.11.11 23.05.13 20.3 | 106.00 100 102.00 106.00 8.70 341 0.91 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000 13.12.11 07.12.12 147 | 103.74 3100 103.02 103.74 10.85 3.80 0.62 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  27.01.12 27.01.12 4.2 100.00 37 100.00 101.90 8.66 4.26 0.32 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  19.10.11 18.04.12 6.9 100.50 | 0.50 100 038 99.88 100.35 7.22 3.98 0.51 /Ba2/ JHepreTuka
JIOKOBatHk 5 2500 R 8.100 26.01.12 26.07.12, 23.07.15 100 466 99.10 98.00 100.20 943 4.08 0.75 B-/B2/ GaHku
JIOKOBaHk BO-01 2500 R 850  09.02.12  09.02.12] 06.02.14 5.0 289 | 100.00 = 1.00 50 110 98.00 100.00 8.64 4.24 0.35 B-/B2/ GaHku
JICP 02 06n 5000 R 980 020212 31.01.13 01.08.13 17.0 @ 226 99.60 242 99.60 102.40 10.36 4.91 117 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12] 25.06.13, 9.0 214 | 100.30 11000 100.00 100.70 10.07 5.22 0.68 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 13.03.12 10.09.13 23.9 99.95 1082 99.06 100.60 10.28 4.99 1.66 B/B2/ CTPOUTENLCTBO
JICP 60-03 2000 R 9.50 22.03.12 20.03.14 30.3 98.72 1198 97.40 99.80 10.35 4.80 2.06 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 345 95.25 1000 94.25 98.50 10.71 4.43 2.29 B/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710  08.12.11 08.12.11 25 100.25 339436 100.10 100.25 5.90 3.53 0.20 BBB-/Baa2/BBB- | cbipbe
JTykoitndo6n 6000 R 740  08.12.11 05.12.13 26.8 99.25 13633 98.50 99.85 7.92 3.72 1.88 BBB-/Baa2/BBB-  Cbipbe
IykoinBO01 5000 R 1335  06.02.12 06.08.12 106 | 105.99 378017 104.10 106.00 6.26 6.28 0.79 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335  06.02.12 06.08.12 106 | 106.00 368 826 105.20 106.00 6.24 6.28 0.79 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  06.02.12 06.08.12 106 | 105.69 128 860 105.00 105.69 6.61 6.30 0.79 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335  06.02.12 06.08.12 106 | 105.69 232881 103.00 105.70 6.61 6.30 0.79 BBB-/Baa2/BBB- | cbipbe
TlykoitnBO05 5000 R 1335  06.02.12 06.08.12 106 | 105.60 52 005 105.00 105.60 6.72 6.30 0.79 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO06 5000 R 920 15.12.11 13.12.12 149 | 102.59 68 379 101.40 101.70 7.06 4.47 1.08 BBB-/Baa2/BBB-  cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 149 | 101.70 86 089 101.40 101.70 7.85 4.51 1.08 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825 12.03.12 09.09.13 23.9 TOproBnst
Marnut 5O-02 1000 R 825 12.03.12 09.09.13 23.9 TOproBnst
Marnut BO-03 1500 R 825 12.03.12 09.09.13 23.9 TOproBnst
Marnut BO-04 2000 R 825 12.03.12 09.09.13 23.9 92.58 85.27 99.90 13.02 4.44 1.63 TOproBnst
Marnut BO-05 5000 R 8.000 02.03.12 28.02.14 29.6 98.95 98.00 99.90 8.66 4.03 2.07 TOproBnst
Marxut BO-06 5000 R 7.75  25.10.11 22.04.14 314 98.65 98.00 99.30 8.51 3.92 213 TOproBnst
Martut® 02 5000 R 820  23.03.12 23.03.12 6.1 98.90 20029 98.95 99.89 10.80 413 0.45 TOproBnst
Macrepb-3 1200 R 8.000 30.11.11 30.11.11 2.3 100.15 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 18.4 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011 271011 23.04.13 1.0 19.3 | 100.08 100.00 100.17 6.00 1.81 0.09 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.03.12 01.03.12] 27.02.14, 5.0 29.6 100.00 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14 3.0 33.1 100.05 17 500 100.01 100.10 7.72 411 0.22 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 011211 29.11.12 144 | 105.25 38 846 104.95 105.25 8.16 6.04 1.02 BB/Ba2/B+ GaHku
MOM-Bank 50-02 5000 R 8.15  23.03.12 21.03.14 30.3 98.50 405741 98.00 9.03 4.13 2.1 BB/Ba2/B+ GaHku
Mengeab® 2 1000 R 1250 281111 03.09.12) 22.08.16 120 @ 59.8 (buHaHCbI
MexTpomb-1 3000 R 30.12.11 03.01.18 76.5 D/Caa2/D GaHku
MeTKomBO-1 1500 R 870 020212 06.02.13 02.08.14 17.0  34.8 101.00 GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 8.1 93.50 87.01 100.00 20.79 4.80 0.53 TOproBnst
Meuen 1306 5000 R 10.000 06.03.12  03.09.15 25.08.20 48.0 @ 108.6 = 99.00 130011 91.04 106.58 10.56 5.04 3.02 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 06.03.12  03.09.15] 25.08.20 48.0 @ 108.6 = 101.01 99.02 103.00 9.90 4.94 3.04 /B1/ meTannyprus
Meuen 1506 5000 R 825 21.0212 18.02.14) 09.02.21 29.0 & 1142  99.00 450 90.00 99.00 8.90 4.16 2.04 /B1/ meTannyprus
Meuyen 1606 5000 R 825 21.0212 18.02.14) 09.02.21 29.0 & 1142 94,50 90.00 99.00 11.20 4.35 1.99 /B1/ meTannyprus
Meuen 1706 5000 R 840 081211  06.06.16/ 27.0521 57.0 @ 117.8 = 98.02 2240 92.00 99.00 9.10 4.27 3.56 meTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.0521 57.0 @ 117.8  95.50 92.00 99.00 9.82 4.38 3.52 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 20.9 96.50 1 96.50 98.00 9.88 3.82 147 B1/ MeTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16, 100 = 588 ' 108.10 = 0.10 100 108.16 108.90 9.07 4.38 0.72 /B1/ meTannyprus
Meuen 506 5000 R 1250 18.10.11  18.10.12  09.10.18 13.0 & 858 | 104.00 1000 104.00 105.50 8.76 3.00 0.92 B1/ MeTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 57.0 @ 118.0 = 99.98 87530 92.00 8.57 4.19 3.59 meTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 09.11.120 2.0 13.8 | 100.60 3690 100.55 100.80 7.89 6.20 0.12 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.03.12 12.03.13 17.9 | 100.70 8000 100.50 101.40 9.44 4.83 1.28 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 19.3 | 103.00 102.50 103.49 7.85 4.72 1.35 /B1/ meTannyprus
MWA-306 1500 R 725 241111 24.02.12 5.1 101.00 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.10.11  18.10.12) 01.10.15 13.0 @ 49.0 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 220 @ 343 /Ba2/ (buHaHCbI
MukosiH-206 2000 R 1350 09.02.12 24.02.12] 07.02.13] 5.0 168 | 101.75 101.50 102.00 8.01 6.62 0.39 notpe6. Tos
M-WHayctp2 1500 R 1075 11.01.12 10.07.13 21.9 30.24 | 0.26 29.50 30.99 129.78 17.72 0.65 CTPOUTENLCTBO
Mupatoprd-50-1 3000 R 875 31.01.12 29.07.14 34.7 94.02 3228 94.12 100.00 11.57 4.64 2.28 B/l notpe6.1oB.
MKB 0506n 2000 R 740  26.10.11 25.04.12 7.2 97.50 B+/B1/ GaHku
MKB 0606n 2000 R 940  07.02.12 07.08.12 10.6 99.60 98.20 101.00 10.11 4.7 0.77 B+/B1/ GaHku
MKB 0706n 2000 R 976 17.01.12  24.0712, 14.07.15 100 @ 463 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 1.0 43.1 100.13 | 0.06 100.05 100.21 5.23 4.83 0.07 B+/B1/ GaHku
MKB BO-01 3000 R 850 220212 220213 220214 170 294 97.00 | 0.20 225 849 97.00 11.12 4.42 122 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 15.10.11 191012 15.04.14 130 312 98.00 1124 96.80 98.00 10.17 4.09 0.92 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 33.5 97.94 1.79 781 95.50 97.94 10.32 4.7 2.21 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 14.0 99.49 | 0.39 99.00 99.98 7.50 3.46 1.02 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 9700 141211 161211 121212 3.0 149 | 10069 = 0.04 85205 100.52 100.69 6.42 4.80 0.22 oTo3Ban/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220312 26.03.12] 19.09.13 6.0 242 99.35 98.70 100.00 7.81 3.25 0.47 oT03BaH/Ba3/BB+ |Metannyprus
MMK BO-04 5000 R 765 01.03.12 27.02.14 29.6 99.25 850 98.00 101.00 8.15 3.84 2.08 oTo3Ban/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 18.6 98.76 97.01 100.50 8.71 3.86 1.31 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 34.0 98.51 10 000 95.00 98.10 7.95 3.64 2.36 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 344 98.10 100 95.00 98.10 8.17 3.68 2.38 oT03BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 28.02.12 26.02.13 174 [leBenonMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 9.5 [leBENonMeHT
MOWA 03 5000 R 775 141211 14.06.14 33.2 (buHaHCbI
MoiibaHk 5 5000 R 10.000 201011 19.04.12] 16.04.15 7.0 434 | 100.75 100.00 101.50 8.79 4.95 0.50 B3/ GaHku

MOCMAPT® 1 2000 R 001 13.10.11  19.10.11 12.0412 1.0 6.7 1.81 TOproenA
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Mocobras®2 3000 R 925 241211 24.06.12 9.2 96.39 2100 96.36 96.90 14.94 4.78 0.64 cepBuC
MocTpAsT®1 7500 R 11.80) 20.12.11 18.12.12 15.1 /icc TpaHcnopT
MocaHepro2 5000 R 765 23.0212 01.03.12] 18.02.16, 5.0 53.6 | 100.65 @ 0.05 76 241 100.50 100.68 5.86 3.79 0.41 1IBB aHepreTMka
MocaHepro3 5000 R 1025 021211 06.12.12] 28.11.14 150 @ 387 @ 103.75 025 111 090 101.00 103.75 6.92 4.93 1.06 /BB JHepreTuka
MOSK-01 3500 R 6.35  27.10.11 25.07.13 224 BB+//BB aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 8.1 aHepreTuka
MPCK Ora 2 6000 R 8.100 28.02.12 26.08.14 35.6 98.00 85 98.00 99.50 9.09 4.12 243 JHepreTuka
MTC 01 10000 R 7.00 20.10.11 17.10.13 25.2 100.00 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 49.6 99.29 80 536 98.88 99.29 8.11 3.89 3.20 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13 12.06.18 21.0 @ 81.8 99.26 97.01 101.50 8.61 4.02 1.50 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760  15.05.12 13.05.14 32.1 98.00 1055 97.00 98.00 8.45 7.73 2.24 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 240712 2407.12) 19.07.16 100 @ 587 | 10514 & 0.14 17 230 105.07 10525 | 7.58 1352 | 0.78 BB+/Ba2/BB | Tenekom
MTC 07 10000 R 870/ 15.11.11 07.11.17 746 | 9850 47 929 98.49 98.50 9.22 440 | 432 BB+/Ba2/BB | TeneKom
MTC 08 15000 R 8.15 151111 121115 03.11.200 50.0 & 111.0 = 99.50 1.50 25435 99.00 99.50 8.45 4.08 3.22 BB+/Ba2/BB Tenekom
HauKan-50-03 500 R 820 26.12.11 23.06.14 33.5 | 100.00 99.25 100.74 8.36 4.09 2.28 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 33.5 | 100.00 99.25 100.74 8.36 4.09 2.28 (buHaHCbI
HayCranpapt-01 1500 R 10.000 09.03.12  09.03.12] 11.03.14 6.0 30.0 | 100.00 950 100.00 10.23 5.01 0.42 GaHku
HK AnbsiHc BO-01 5000 R 925  07.02.12 04.02.14 28.8 99.50 50533 98.50 99.50 9.71 4.64 1.97 B//B+ cbipbe
HK AnbsiHc-03 5000 R 9.75 31.01.12  02.08.13] 21.07.20, 23.0 A 107.5 @ 100.50 111275 100.00 100.75 9.62 4.84 1.57 B//B+ cbipbe
HK AnbsiHc-04 5000 R 885 13.12.11  10.06.16/ 01.06.21 57.0 @ 118.0 = 98.94 215002 96.00 96.99 9.32 4.46 3.53 cbipbe
HK AnbsHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 58.0 & 112.0  98.25 1114 97.00 98.25 9.51 4.49 3.53 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 6.2 B+/Ba3/ XAMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 146 | 105.00 500 98.01 545 4.63 1.08 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 011111 30.10.12 134 | 103.00 42630 102.90 103.00 8.00 5.20 0.96 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.03.12 05.03.13 176 | 101.05 11544 100.00 101.05 7.09 3.82 1.30 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 214 99.50 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.00 241111 250512 25.11.13 8.0 26.5 99.85 | 0.15 99.20 100.50 9.41 4.52 0.59 B2/ GaHku
HosukombaHk-5O-01 3000 R 8,50 07.01.12 07.07.13] 07.07.14 220 @ 339 98.12 98.00 98.25 9.88 4.37 1.52 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12  09.07.12) 02.07.14 100 @ 338 99.92 1500 99.15 99.94 7.50 3.69 0.72 BB/Ba3/ GaHku
HOMOC 128 5000 R 850 23.02.12 28.08.13] 28.08.17 240 @ 722 | 100.17 3000 99.10 100.25 8.54 4.26 1.67 BB/Ba3/ GaHku
HOMOC 98 5000 R 625 16.12.11  15.06.12] 14.06.13 9.0 21.0 98.65 13 205 98.50 98.90 8.34 3.16 0.66 BB/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.0212 24.0212] 24.02.14 50 295 99.48 99.10 99.85 8.44 3.55 0.39 BB/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 31.01.12 30.07.13 225 99.10 24 445 98.70 99.10 7.66 3.52 1.63 BB+/Baa2/BBB- | metannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 46.2 | 100.25 99.50 101.00 9.42 2.30 1.64 TpaHcnopt
HC-uH.-60-01 2000 R 10500  04.11.11 02.05.14 31.7 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 31.2 97.08 1600 97.05 98.75 11.68 5.16 1.99 /B2/B- (buHaHCbI
OAK-01 46280 R 8.00 13.03.12 17.03.20 103.3 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 79 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 2.0 19.1 B/l notpe6. ToB.
O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 104.5 MaLLMHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 26 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 9.0 211 100.00 13500 99.65 100.65 7.56 3.74 0.68 [/Ba3/ aHepreTuka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 33.5 98.00 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 0.2 100.07 15000 100.07 7.80 6.10 0.02 /Ba3/ aHepreTuKa
OrK-6 0106 5000 R 725  20.10.11 19.04.12 7.0 100.00 1000 99.00 100.24 7.37 3.62 0.52 aHepreTuka
OM3 - 6 06 1600 R 13.000 021211 021211] 31.05.13 2.0 20.5 | 100.00 99.12 100.88 13.15 6.48 0.17 1/B- MaLLMHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 30.5 BB/Bat/ GaHku
OTN bakk-BO-01 5000 R 795 31.01.12 29.07.14 34.7 96.88 38 550 96.70 97.50 9.43 4.09 2.35 BB/Ba1/ GaHku
MapHac-M 2 1000 R 950 17.11.11 17.11.11 1.8 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 7.0 19.3 100.00 B3/ GaHku
Mepsobark 5O-02 1500 R 850  13.10.11 10.04.14 31.0 97.15 95.00 99.30 10.02 4.36 2.05 B3/ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214 150 @ 395 107.39 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  21.02.12 22.08.12 111 100.10 /Ba3/B+ GaHku
MeTpokomb7 3000 R 7.00 21.02.12 22.08.12 111 /Ba3/B+ GaHku
Moura-01 7000 R 825 27.09.41 250314 22.03.16) 30.0 & 547 yenyrm
Mpomcs6 5O-03 5000 R 860 07.02.12 04.02.14 288 98.50 98.00 99.00 9.53 4.35 1.98 BB-/Ba2/oT03BaH | GaHku
Mpomcs6-05 4500 R 775 181111 18.05.12 79 99.50 99 020 99.30 100.05 8.71 3.88 0.58 BB-/Ba2/oT03BaH | GaHku
MpomcB6-06 5000 R 825  08.12.11 17.06.13 211 100.00 2367 98.20 99.90 8.24 411 1.49 BB-/Ba2/oT03BaH | GaHKu
MpomTp0206 3000 R 0.01  18.10.11 18.10.11 0.8 73.68 47.37 99.99 0.01 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 22.3 86.00 184 88.00 92.79 21.85 6.52 1.37 MalLLMHOCTP.
Mpotexk®uH1 5000 R 12000 02.11.11 02.11.11 1.3 98.51 TOproBnst
MpodMeansd-1 3000 R 1050 19.01.12  23.07.13 16.07.15 220 @ 464 95.02 866 87.02 99.98 14.03 5.51 148 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 8.8 clx
Pa3r.60-16 3000 R 1200 091111  07.11.12 07.05.14 140 @ 319 99.75 99.00 100.50 12.59 6.00 0.93 c/x
Pasrynaind2 2000 R 17.000  27.09.11 27.09.11 0.1 clx
Paarynaind3 3000 R 17.00 16.03.12 16.03.12 58 102.02 100.11 103.92 12.91 8.31 0.42 c/x
Pasrynsind4 3000 R 23.11.11 22.05.13 20.2 13.02 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13 1.0 254 clx
Paitthchaitaen BO-7 5000 R 750  30.11.11 27.11.13 26.5 97.70 BBB+/Baa3/BBB | GaHku
Paitbdaitaen-4 10000 R 1350 06.12.11  08.12.11) 03.12.13] 3.0 26.7 | 101.56 @ 0.07 34720 101.10 101.56 5.48 6.63 0.20 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 260 @ 50.3 99.37 64 96.00 100.49 9.51 4.52 1.77 BB-// yenyru
PenKan-2 3000 R 1050, 06.10.11 04.04.12 6.5 99.84 | 0.24 1084 99.36 99.80 11.09 5.22 0.46 B/B3/B GaHku
PexKan-3 4000 R 925  08.12.11 06.06.12 8.6 98.25 10 646 98.40 98.90 12.22 4.67 0.61 B/B3/B GaHku
PeHKan-60-03 3000 R 990 05.02.12 12.08.13 05.08.14 230 @ 349 94.18 2098 94.15 94.70 13.83 5.30 153 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 146 | 102.87 13 367 100.25 102.87 6.97 4.56 1.06 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  09.11.11 07.11.12 13.7 | 100.35 5001 99.01 100.95 7.34 3.75 1.00 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 26.1 98.49 12610 95.00 99.05 7.82 3.49 1.84 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 1500  08.03.12 06.03.14 29.8 | 116.00 14930 110.00 116.00 7.86 6.45 2.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 50.6 99.00 12 000 99.00 101.50 8.25 3.93 3.27 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 241111 281111 16.05.19 2.0 93.1 101.43 306 813 101.40 101.45 5.89 7.32 0.17 BBB/Baa1/BBB | TpaHcnopt

PX[-1306n 15000 R 0.10/  08.03.12 06.03.14 298 96.50 70000 96.40 96.80 1.57 0.05 2.4 BBB/Baa1/BBB | TpaHcnopT




Fixed Income Daily 26.09.11
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)
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 431 101.58 | 0.18 229 101.50 101.59 943 4.79 2.70 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16 150 @ 57.7 101.14 98.00 104.29 9.67 5.18 1.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 790 121211 06.06.16/ 05.06.17 57.0  69.4 98.50 196 576 98.50 99.15 8.46 4.00 3.62 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1080 23.01.12 24.07.13 16.07.18 220 @ 829 106.06 10 000 99.00 7.30 5.08 1.58 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.000 23.01.12 23.07.14] 15.07.19, 340 @ 95.1 109.36 28 109.00 110.40 7.39 5.02 2.32 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24 83.0 & 1557 = 100.08 99.00 101.17 8.30 4.06 4.89 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 020212 050215 16.01.25 41.0 1621 @ 102.12 30 300 99.00 102.12 8.39 4.39 2.73 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueit-01 3000 R 1050 251111 2311120 20.11.15 140 @ 506 B/B1/ GaHku
PMK-cbuHanc-03 3000 R 1040 201211 17.1213] 151215 270 @ 515 98.50 5734 98.01 100.00 11.47 5.26 1.79 cbipbe
PMK-chuHanc-04 5000 R 9.000 08.12.11  10.06.14/ 02.06.16/ 33.0 @ 57.1 97.50 195 97.50 99.75 10.28 4.60 2.18 cbipbe
Poc6ark BO-01 5000 R 740 231211 27.06.12] 21.06.13, 9.0 21.2 99.95 14971 99.75 100.00 751 371 0.69 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.12 08.07.13 21.8 100.58 100.15 101.00 7.78 4.01 1.56 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 6.90 05.11.11 06.11.13 25.8 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 38.0 100.50 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 19.01.12 23.07.12, 16.07.15 100 @ 464 99.25 0.20 2121 98.76 99.50 11.09 5.02 0.73 (buHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 140 @ 744 99.20 0.20 118919 98.55 99.20 11.46 5.28 0.96 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 3.0 26.9 100.20 2001 90.00 100.20 943 5.25 0.20 GaHku
PocHaHo-1 8000 R 890 28.12.11 20.12.17 76.0 99.50 99.00 100.00 9.20 4.46 4.42 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 76.0 100.00 | 0.25 99.00 101.00 9.09 4.44 4.42 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 76.0 100.00 | 0.25 340 100.00 110.01 9.09 4.44 4.42 (buHaHCbI
Poccenxb 10 5000 R 9.000 08.02.12 10.02.13] 29.01.20, 17.0 | 101.7 = 100.95 10 055 100.52 100.95 8.35 4.45 122 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.000 09.02.12 11.02.13] 30.01.20 17.0 | 101.7 = 100.85 180 520 100.52 101.34 8.43 4.45 1.22 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 770 120112 13.07.15 01.07.21 46.0 @ 119.0 98.49 0.29 70501 95.00 100.00 8.31 3.90 3.06 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12 14.07.15 02.07.21 46.0 @ 119.0 96.70 501 95.00 100.00 8.90 3.97 3.04 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.70. 10.01.12  09.07.15] 29.06.21 46.0 @ 118.9 95.90 384 003 95.00 100.00 9.18 4.00 3.02 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 16.02.12  17.02.14] 09.02.17 29.0 @ 655 101.80 431 101.80 102.65 8.54 4.53 2.02 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150, 051011 07.10.11) 27.09.17, 0.0 73.2 101.00 50 101.00 5.68 0.04 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 3.0 87.4 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 17.0212 17.08.14, 09.02.18 350 @ 77.7 100.28 100.01 100.55 7.82 3.88 244 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.85 131211  11.06.13 05.06.18 210 816 99.18 99.15 99.20 7.50 3.44 151 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 261112 141119 140 @ 991 102.10 122 416 102.10 103.44 8.25 4.93 1.02 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 140 @ 991 101.90 41241 101.90 102.65 8.43 4.94 1.02 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 29.0212 31.0812 28.08.13 11.0 @ 235 100.27 | 0.07 800 6.97 3.58 0.86 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 29.0212 31.08.12] 28.08.13 11.0 @ 235 100.69 | 0.44 100 100.69 6.49 3.56 0.87 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512/ 29.10.13 7.0 25.6 101.10 | 0.80 75985 98.00 4.72 3.26 0.57 BBB/Baa1/ GaHku
Pocrenexom-01 3000 R 6.60/ 09.02.12 08.08.13! 228 BB+//BB- Tenexkom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 1.8 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.03.12 13.03.12 57 BB+//BB- Tenexkom
Poctenexom-04 2000 R 750  05.10.11 03.04.13 18.6 100.32 100.00 100.65 8.80 373 1.1 BB+//BB- Tenekom
Pocrenexom-05 2000 R 7.60 30.11.11 30.05.12! 8.3 BB+//BB- Tenexkom
Pocrenexom-06 2000 R 780 30.11.11 30.05.12 8.3 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.12.11 03.09.13 237 100.49 BB+//BB- Tenexkom
Pocrtenexom-09 2000 R 8.100 08.12.11 08.12.11 25 94.50 88.01 101.00 42.00 2.14 0.15 BB+//BB- Tenekom
Pocrenexom-10 2000 R 691 221111 21.05.13 202 101.00 BB+//BB- Tenexkom
Poctenexom-11 3000 R 11.700  02.11.11 24.07.19 95.4 101.20 22 101.20 104.00 11.94 2.88 4.26 BB+//BB- Tenekom
Pocrenexom-13 2000 R 11.000 19.10.11 211011 171012 1.0 13.0 BB+//BB- Tenexkom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 13.0 100.80 1 100.10 100.80 11.02 2.82 0.90 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075 211211 251212 18.06.14 150 @ 333 98.03 57 686 97.80 98.25 12.92 273 1.06 (buHaHCbI
PTK-Muaunr 60-01 1500 R 1150 07.02.12 07.08.12] 06.08.13 11.0 @ 22.8 95.16 45002 95.16 99.84 19.38 6.03 0.62 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.03.12 03.03.14/ 22.02.18 30.0 @ 78.1 96.80 340731 95.01 96.80 10.01 4.28 2.04 Mertannyprus
Pycan Bpatck-8 15000 R 850 17.10.11  13.04.15 05.04.21 43.0 @ 116.1 96.79 811 96.01 96.79 9.81 4.38 2.75 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 56.0 @ 116.3 98.96 98.53 99.40 8.44 4.03 3.49 /Baa3/BBB- JHepreTuka
Pyclugpo-02 10000 R 8.00 241011  18.04.16/ 12.0421 56.0 @ 116.3 99.00 1010 98.98 99.00 8.44 4.03 3.50 /Baa3/BBB- aHepreTMka
PycMope 06 2000 R 1200 15.12.11 14.06.12 88 | 100.00 1000 98.00 100.00 1255 | 299 | 063 noTpe. ToB.
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 6.8 99.17 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 260 @ 50.3 [/Baa2/BB+ GaHku
PycduHanc11 2000 R 790 161111 201113 11.11.15 260 @ 50.3 100.00 [/Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.03.12 17.09.12] 14.09.15 120 @ 484 100.27 800 100.70 7.55 3.83 0.90 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.03.12 18.09.12, 15.09.15 120 @ 484 100.43 [/Baa2/BB+ GaHku
PyctuHanc-60-01 4000 R 715 04.01.12  08.07.13] 04.07.14 220 338 98.55 98.00 99.10 8.14 3.66 1.56 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 29.11.11 28.02.12 53 Npou3BOACTBO
CarypHHMO3 3500 R 850 06.12.11  06.12.11) 06.06.14 2.0 32.9 1.00 MalLLKHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 224 100.68 | 0.67 100.00 101.35 12.10 6.04 1.50 yenyru
CB-®uHaHc! 1500 R 19.12.11 18.06.12 9.0 notpe6. ToB.
Cesepcranb 50-01 15000 R 20.03.12 18.09.12 12.0 100.03 7559 99.70 100.03 -0.03 0.99 BB-/Ba2/BB cbipbe
Cesepcranb BO-02 10000 R 9.75  17.02.12 15.02.13 17.0 102.30 40117 102.05 103.74 8.13 4.75 123 BB-/Ba2/BB cbipbe
Cesepcranb 5O-04 5000 R 9.75  17.02.12 15.02.13 17.0 101.50 99.00 104.00 8.76 4.79 1.23 BB-/Ba2/BB Cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 6.2 NpoM3BOACTBO
Cubmps-01 2300 R 18.00 17.01.12 17.07.12 9.9 104.94 103.01 106.88 11.74 8.55 0.70 TpaHcnopt
CubmeTnHO1 10000 R 1350  20.10.11  20.10.14/ 10.10.19, 37.0 @ 98.0 110.30 2050 108.50 110.30 9.74 6.10 2.29 meTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14, 10.10.19 37.0 = 98.0 113.40 2431 110.00 113.39 8.60 5.94 2.32 meTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 135 BB/Ba2/ XUAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13] 13.0 @ 247 98.50 70 050 98.50 99.70 11.64 4.94 0.86 B/l notpeb. ToB.
CuHeprusi-3 2500 R 8.00 20.02.12 18.08.14 353 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  02.02.12 01.08.13 22.6 Tenekom
Cuctlanc 1 3000 R 8.50  11.10.11 08.04.14 30.9 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 31.2 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.03.12 07.03.13 17.7 99.01 565 055 99.00 102.54 10.77 491 125 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 14.0212 14.08.12] 12.08.14, 11.0 & 35.1 106.00 30 063 105.80 106.00 7.79 6.94 0.80 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 011211 0412120 241116 150 @ 63.0 105.00 | 0.40 6347 104.52 105.38 8.05 5.94 1.03 BB-/Ba3/BB Tenekom

Cucrema-04 19500 R 7.65  20.03.12 15.03.16 545 98.42 0.60 512932 97.60 99.00 8.40 3.88 262 BB-/Ba3/BB Tenexkom
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Cutponuke BO-1 2000 R 11500 201211 26.06.12] 18.06.13 9.0 211 99.00 180 99.00 99.99 13.34 5.92 0.64 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  10.10.11 151012  07.10.13 13.0 @ 2438 97.05 1833 97.06 97.70 14.09 5.52 0.86 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512] 26.11.13, 8.0 26.5 99.77 62 99.15 100.15 9.69 4.57 0.60 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 071211 121211] 05.06.13 3.0 20.7 100.05 11000 100.05 100.20 9.04 4.88 0.20 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 131011 111012 10.04.14 130 @ 31.0 97.45 97.20 97.70 11.17 4.22 0.89 B/B2/ GaHku
CKB-6aHk BO-06 2000 R 850  10.01.12  12.07.13] 08.07.14 220 @ 34.0 98.72 97.45 99.99 9.45 4.29 1.54 B/B2/ GaHku
Connepc 650-02 2000 R 13.000 02.11.11  07.05.12] 01.05.13 8.0 19.5 100.25 2189 100.70 101.20 12.61 6.47 0.52 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 221 101.03 1258 101.00 102.37 12.18 6.17 147 aBToONpoM
COPYC KAM2 1500 R 06.10.11 05.04.12 6.5 TOproBnst
CrpKpeaBO1 1000 R 990 280112 01.08.12] 28.07.14 100 | 346 GaHki
CrpKpeaB02 1000 R 990 280112 01.08.12] 28.07.14 100 | 346 GaHKi
CrpTpras02 5000 R 849  13.01.12 13.07.12 98 | 93.30 34 556 93.25 95.20 1850 | 454 | 066 CTPOUTENLCTBO
CrpTpras03 5000 R 850  13.10.11 11.04.13 189 | 9212 88.05 96.18 1485 | 460 | 124 CTPOUTENLCTBO
CY-155 306 3000 R 12700 15.02.12 15.02.12 48 96.50 155 065 96.01 97.29 23.48 6.56 0.32 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.03.12  03.03.12] 03.03.14, 5.0 29.7 98.00 6301 97.00 98.00 15.06 4.96 0.39 B3/ GaHku
CynocTpb-3 1500 R 05.03.12 03.09.12 115 100.10 99.00 101.20 -0.10 0.95 B3/ GaHku
CYSK duHanc-01 10000 R 935 06.01.12  10.07.13] 26.06.20 22.0 @ 106.6 = 10049 = 0.09 1255 280 99.00 100.49 9.17 4.64 1.53 cbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 7.8 98.06 97.01 99.10 15.46 5.95 0.53 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725 23.03.12 20.09.13 24.3 99.00 4000 93.01 99.00 7.95 3.65 1.75 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 135 97.51 95.01 100.01 10.96 4.22 0.95 Tenekom
TardoHnab 5 2000 R 850  21.03.12 21.03.12 6.0 99.50 0.45 2033 99.50 99.90 9.79 4.26 0.45 B2/ GaHku
Tardonab 6 2000 R 875 28.02.12 28.02.12] 26.02.13 5.0 174 99.50 99.00 99.99 10.19 4.38 0.39 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 3.0 149 99.90 2000 99.90 100.10 8.68 4.37 0.23 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12] 26.12.13 9.0 275 100.55 | 0.75 2990 98.00 100.57 8.90 4.7 0.68 B2/ GaHku
Tatthonab 60-02 2000 R 8.75 201011  18.10.12 17.04.14] 130 @ 312 98.87 98 98.00 99.49 10.12 441 0.92 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 20.9 MaLLMHOCTP.
TrK-101 4000 R 850 13.03.12 15.03.12] 11.03.14, 6.0 30.0 99.26 97.51 101.00 10.28 4.27 043 aHepreTuka
TrK-102 5000 R 6.70 03.01.12  02.07.13] 01.07.14 220 @ 337 97.34 95.00 99.69 8.50 343 1.55 JHepreTuka
TrK-10 062 5000 R 6.50 08.02.12  08.02.12] 06.02.13 5.0 16.7 aHepreTMka
TrK-2 6O-01 5000 R 9.000 20.03.12 17.09.13 24.2 99.20 9 98.20 99.99 9.68 4.52 1.70 cccl aHepreTuka
TrK-4 06.1 5000 R 8.000 01.12.11 31.05.12 8.4 92.00 JHepreTuka
TrK-5-01 5000 R 875 141011  16.10.13] 06.10.17 250 @ 735 100.38 100.25 100.50 8.67 4.35 1.72 aHepreTuka
TrK-6-01 5000 R 830 01.03.12  03.09.13] 24.08.17 240 721 99.55 30 100.00 100.27 8.68 4.16 1.68 aHepreTMka
TrK-6UnB-1 2000 R 750 221111 21.02.12 5.0 92.00 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 7.7 aHepreTMka
TrK-9-01 7000 R 8.10, 13.02.12 15.08.13 07.08.17 230 @715 99.10 0.40 78 98.55 99.45 8.77 4.08 1.64 aHepreTMka
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 58.0 @ 118.3 99.42 99.00 99.85 8.70 4.21 3.62 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16, 11.06.21 58.0 @ 118.3 98.70 34754 98.70 98.89 8.90 4.24 3.61 BB+// Tenekom
Tene2-03 3000 R 840 231211  22.06.16/ 11.06.21 580 @ 118.3 98.00 2866 98.70 101.00 9.10 4.27 3.60 BB+// Tenekom
TepHa-® 02 1500 R 1.000  04.11.11 04.11.11 14 NpoM3BOACTBO
TexHukonb® 3000 R 1.00 07.03.12 07.03.12 55 100.05 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 225 108.90 | 0.15 2106 108.55 108.90 14.81 9.21 1.40 GaHku
TKCBaHk BO-01 1600 R 1422 23.03.12 20.09.13 243 102.13 6 100.20 102.13 13.40 6.94 1.59 GaHku
TKCBaHk BO-02 1500 R 16.500 291111 291111 26.11.13 2.0 265 100.30 | 0.20 1696 100.02 100.25 14.92 8.20 0.16 GaHku
TKCBaHk BO-03 1500 R 1400 21.0212 21.0812 18.02.14 110 293 98.15 2656 98.15 98.85 16.88 711 0.75 GaHku
TK®uHake 5O 1 500 R 1050  28.12.11 25.06.14 33.5 (puHaHCbI
TK®uHaHe 5O 2 500 R 1050  28.12.11 25.06.14 33.5 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 25.3 99.26 98.02 100.50 9.46 4.45 172 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13] 7.0 254 100.57 | 0.52 71613 100.02 100.57 11.08 5.88 0.50 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15 20.03.12 18.09.12] 15.03.16, 120 @ 545 98.00 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  28.02.12 26.02.13 174 101.12 99.00 103.25 8.82 4.68 125 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 45.0 101.00 4000 100.00 101.00 8.58 4.34 2.39 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 171113 26.2 99.60 5905 99.40 100.60 8.05 3.88 1.83 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 8.8 100.20 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790 10.02.12 12.08.13 23.0 100.30 1554 100.00 100.30 7.87 3.95 1.65 /Ba1/BB+ GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 31.2 100.00 14254 99.80 101.50 8.42 411 21 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 284 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15/ 13.05.19 44.0 @ 93.0 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 97.7 /Baa1/BBB cbipbe
TpaHcHeTb-03 65000 R 990 28.09.11  25.09.15 18.09.19 49.0 @ 972 /Baa1/BBB cbipbe
TpaHc®unM BO-12 500 R 8.50 29.02.12 27.08.14 35.6 (puHaHCbI
TpaHc®unM BO-13 500 R 850  29.02.12 27.08.14 35.6 (buHaHCbI
TpaHcduuM15 1000 R 850 27.0212 31.08.16/ 16.0821 60.0 @ 120.5 (buHaHCbI
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 6.3 aHepreTuka
YBPuP-02 2000 R 950 291011 291012 01.05.14 130 @ 317 97.94 97.35 98.54 11.85 4.86 0.92 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 150 @756 99.95 1132 95.00 100.00 9.49 4.61 1.06 MalLLMHOCTP.
YB3-2 3000 R 8.95 28.02.12 27.08.13] 20.02.18 23.0 @ 78.1 99.00 450 95.00 9.75 4.51 1.64 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  28.02.12 28.02.12 53 meTannyprus
YMMNO 3 3000 R 10.000 15.12.11 14.06.12 8.8 MalLLMHOCTP.
Ypankanuit 5O-01 50000 R 825  20.02.12 17.02.14 29.3 BB//BB XUMUS
Ypancu6lK 60-01 2000 R 950  02.12.11 28.02.14 29.6 99.98 99.50 100.45 9.86 2.37 1.1 BB-// (buHaHCbI
Ypancu6K 60-03 3000 R 950 011111 29.10.13 25.6 99.92 0.67 99.25 100.60 9.92 2.37 0.94 BB-// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 33.8 98.45 5000 98.25 99.49 10.08 215 1.16 BB-// (buHaHCbI
Ypancu6lK3 1500 R 16.50  23.02.12 23.02.12 5.1 104.00 103.60 104.40 6.73 791 0.39 BB-// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 39 103.10 102.80 103.39 6.68 7.98 0.30 BB-// (buHaHCbI
Ypancu6/Ks 3000 R 8.50 19.01.12 19.01.12 39 100.25 20 100.25 100.55 7.79 4.23 0.30 BB-// (buHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 0.8 100.25 | 0.04 100 100.16 100.26 6.29 5.00 0.06 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 10.0 103.50 10 99.25 103.50 7.39 5.66 0.74 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 22.0 @ 43.1 100.50 | 0.40 100.00 101.00 7.68 4.47 151 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 0.4 100.10 167 99.96 100.10 443 3.64 0.03 /Baa2/BBB aHepreTMKa
®CK EQC-06 10000 R 745  27.09.11  26.09.13 15.09.20 24.0 @ 109.3 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011  27.10.15] 16.10.20 50.0 @ 110.4 97.00 28 000 96.75 97.45 8.54 3.86 3.21 /Baa2/BBB JHepreTuka

®CK EQC-08 10000 R 745 27.09.11  26.09.13) 15.09.20 24.0 = 109.3 /Baa2/BBB 3HepreTuka




Fixed Income Daily 26.09.11
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PMIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-09 5000 R 799 281011 241017/ 16.10200 74.0 @ 1104 = 100.30 248 901 97.55 98.24 7.84 3.87 4.47 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 ~15.09.20 49.0 @ 109.3 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017 16.10.20 74.0 @ 1104 98.12 98.00 98.24 8.55 4.06 4.40 /Baa2/BBB aHepreTuka
®CK EQC-13 10000 R 8.50 03.01.12 22.06.21 118.7 98.53 362 573 99.50 99.70 8.91 4.30 6.13 /Baa2/BBB JHepreTuka
®CK EQC-19 20000 R 795 19.01.12  18.07.18] 06.07.23 83.0 @ 1435 97.30 0.80 331201 97.00 99.99 8.64 4.07 4.88 /Baa2/BBB aHepreTuka
XaHTMaHbatk-02 3000 R 625 141211 13.06.12] 12.06.13, 9.0 20.9 98.00 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718 251011  27.0412] 22.04.14 7.0 314 99.60 99.10 100.10 8.00 1.80 0.54 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 250 @314 98.00 10 000 97.10 98.10 9.27 2.01 1.75 BB/Ba3/B+ GaHku
XK Bank-4 3000 R 710 12.10.11 12.10.11 0.6 99.54 66 000 99.00 100.08 17.01 1.78 0.04 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.10.11  19.10.11) 17.04.13 1.0 19.1 100.06 800 99.90 100.12 745 2.03 0.07 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 131211 1112120 10.06.14 150 @ 33.0 98.00 165 584 98.00 99.25 9.85 1.97 1.07 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011 30.04.12] 23.04.15 7.0 436 100.30 300 100.30 101.00 8.58 2.24 0.54 BB/Ba3/B+ GaHku
LleHTp-unB.60-01 1500 R 840 201211 201212 17.06.14 150 @ 333 99.50 3440 99.20 99.50 8.97 4.21 1.09 B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 150 @ 333 99.30 0.05 99.10 99.50 9.15 4.22 1.08 /B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12] 24.06.14 9.0 33.5 100.85 15000 100.75 101.00 8.12 4.57 0.69 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 25.9 99.88 1.58 200 642 98.30 8.48 4.12 1.79 B2/ notpeb. ToB.
YTM3 0306 8000 R 8.00 251011 240412 210415 7.0 435 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 3.0 14.6 99.70 2292 100.00 100.14 17.92 8.25 0.18 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 08.12.11 04.09.14 35.9 100.00 99.51 100.49 2.95 (buHaHCbI
tOHMKpeanbaHk-01-Ur 5000 R 820 14.03.12 07.09.16 60.4 BBB+//BBB GaHku
tOHMKpeanbaHk-04 10000 R 700 151111 16.1112, 10.11.15 140 503 99.50 98.00 101.00 7.54 3.51 1.02 BBB+//BBB GaHku
tOHuKpeanbaHk-05 5000 R 750 06.03.12  03.09.13 01.09.15 24.0 @ 48.0 98.75 98.00 99.50 8.37 3.79 1.70 BBB+//BBB GaHku
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 58.8 102.90 102.40 103.40 9.04 2.30 3.57 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 18.3 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 18.3 TpaHcnopt
OTaitp-® BO-3 1500 R 945 221211 19.12.13 213 95.80 89.01 102.60 12.12 2.46 1.82 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 30.5 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 30.5 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.03.12 03.09.13 237 98.01 219 98.00 102.00 9.61 4.20 1.67 BB/ aHepreTMka

AkyTekaH02 1200 R 10.30  08.03.12 08.03.12! 56 99.50 99.00 100.00 11.76 5.16 041 BB/ 3HepreTuka
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Benapycb-01 7000 R 870 221211 20.12.12 15.1 89.00 52 88.12 89.00 20.20 244 0.99 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 56.2 99.00 106 000 98.50 99.00 8.09 4.03 2.76 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 7.8 98.50 97.50 99.50 1047 3.82 0.57 1/BB- MyHULMNANbHbIA
BonrorpO69 2000 R 825 07.12.11 04.06.14 32.8 101.00 99.00 103.00 7.36 4.07 1.54 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 11 100.50 100.01 101.00 2.08 2.56 0.09 /BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 915 231111 221112 142 99.75 98.00 101.50 9.82 2.51 0.61 1IBB MyHULMNanbHbIA
KasaHb07 2000 R 8.75 211211 15.12.14 39.3 98.60 100 97.20 98.60 9.65 2.21 1.52 MyHULMNANbHbI
Kanyx06n-3 1000 R 895 01.12.11 29.11.12 14.4 BB-// MyHULMNanbHbIi
KanyxO6n-4 1500 R 10.01)  28.09.11 26.06.13! 214 BB-// MyHULMNanbHbIi
KanyxO6n-5 2500 R 820 241111 19.05.16 56.7 99.65 97.00 102.30 8.55 2.05 3.26 BB-// MyHULMNANbHbI
Kapenus 11 800 R 9700 10.11.11 10.05.12 7.7 100.05 98.00 102.10 9.78 4.84 0.44 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 221211 18.06.15 455 | 104.60 61917 98.00 7.31 2.36 1.70 BB-// MyHULananbHbIi
KOMW 78 06 1000 R 8.00 23.11.11 22.11.13 26.4 95.01 BB/Ba2/ MyHULMNanbHbIi
KOMM 88 06 1000 R 700 04.03.12 03.12.15 511 | 93.94 90.00 97.88 8.56 372 | 294 BB/Ba2/ MYHULVMNATbHbIR
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 374 99.00 98.00 100.00 791 3.92 213 BB/Ba2/ MyHULMNANbHbIA
KpacHfApKp4 10200 R 1089 10.11.11 08.11.12 13.7 102.00 4598 101.70 102.00 7.80 2.66 0.62 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 12000 09.12.11 05.12.14 39.0 106.50 100.01 112.99 9.67 5.62 245 BB//BB MyHULMNANbHbIA
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 344 97.80 96.01 99.60 8.36 4.12 2.36 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 45.7 96.85 450 94.51 96.85 8.38 4.14 3.02 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 9.3 100.00 98.01 101.99 8.13 4.01 0.69 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 111211 11.06.22 130.5 = 87.50 350 186 86.02 87.50 8.72 4.58 6.68 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 69.7 98.62 2.70 190 847 91.02 98.50 7.59 4.07 4.34 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 29 100.45 1904 100.21 100.49 6.07 3.99 0.22 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop53-06 15000 R 8.00 01.03.12 01.09.13 23.6 101.35 99.50 103.20 6.59 3.94 172 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.03.12 05.09.12 11.6 100.44 100.25 100.64 7.10 3.97 0.87 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.03.12 22.09.16 60.9 95.28 54 93.01 96.69 8.46 4.19 3.93 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000 03.12.11 03.06.13 20.6 114.04 113.50 114.57 6.36 3.28 144 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop62-06 20000 R 14.000 08.12.11 08.06.14 33.0 113.99 82345 112.60 113.99 7.40 3.06 217 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop63-06 15000 R 15.000 10.12.11 10.12.13 27.0 116.78 529 116.22 117.47 6.96 3.20 1.82 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110000 R 875 231111 23.11.18 87.3 102.40 100.50 104.29 8.63 2.15 4.95 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.78 16 000 R 8.000 19.10.11 16.04.14 31.2 96.05 157 417 96.05 97.70 10.01 4.15 2.08 /B1/oT03BaH MyHULMNANbHbI
Moc.o6n.88 10000 R 9.00 13.12.11 11.06.13 20.9 99.00 40 99.01 101.10 10.21 4.53 0.94 [B1/oTo3BaH MyHULMNanbHbI
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 58 [/B1/oto3BaH MyHULMNanbHbIi
HuxropO6n3 2000 R 7.70  20.10.11 20.10.11 0.9 100.30 99.81 100.80 3.52 3.83 0.07 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 140 | 100.52 99.00 102.05 7.07 3.95 0.59 B+/oTo3BaH/ MyHULMNANbHbIA
003 25063 30000 R 620 09.11.11 09.11.11 1.6 100.27 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11.900  19.10.11 18.01.12 39 333 549 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 184 107.00 50 001 105.00 107.15 7.26 2.80 1.28 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 13.0 104.65 80 041 104.00 104.65 6.92 2.69 0.94 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 22.02.12 20.08.14 354 112.35 50 000 112.70 7.34 5.33 2.37 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 0.2 188 529 BBB/Baa1/BBB  |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 38.7 102.50 1190 100.49 102.00 7.33 3.94 2.61 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 16.3 10045 = 0.15 320 627 99.83 100.15 6.90 3.55 1.20 BBB/Baa1/BBB |roc. Gymaru
003 25073 150 000 R 6.85 01.02.12 01.08.12 104 100.34 = 0.04 361407 99.90 100.34 6.53 3.40 0.79 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 46.4 96.30 10001 96.30 8.18 3.56 311 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136 261 R 710 15.03.12 13.03.14 30.1 99.55 131612 99.55 99.70 743 3.56 215 BBB/Baa1/BBB  |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 52.7 99.65 1.90 1465 574 96.50 97.30 7.58 3.68 3.48 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  08.02.12 06.02.13 16.7 99.55 87 500 99.31 99.55 7.16 3.36 124 BBB/Baa1/BBB |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 45.0 97.25 317 063 97.10 97.25 8.02 3.73 3.00 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 135 100 000 99.80 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.100  12.10.11 11.07.12 9.7 99.15 30030 99.45 100.00 7.40 153 0.72 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 221 852 771 98.50 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 211211 17.12.14 394 111.30 2208 108.50 111.30 745 251 2.59 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 08.02.12 03.08.16 59.2 94.75 253100 94.50 95.00 8.40 3.63 3.84 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.03.12 15.03.18 78.8 94.50 736 502 94.15 95.00 8.81 3.96 4.78 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 1164 = 94.00 0.51 1140 90.77 93.50 8.71 4.34 6.10 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 69.7 94.75 1002 898 94.75 95.50 8.76 4.19 4.26 roc. Gymaru
003 46002 46 500 R 8.000 08.02.12 08.08.12 10.7 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00 07.03.12 29.08.18 84.4 461000 100.00 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 09.11.11 03.08.16 59.2 95.25 2662 136 94.50 96.00 8.02 1.83 3.49 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.00 07.12.11 24.11.21 123.8 | 93.50 14177 836 93.00 94.00 8.12 2.13 6.22 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 91.2 76.76 3 74.00 7.82 4.31 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 15.02.12 06.02.36 296.7 | 87.75 8043 452 87.00 88.50 8.23 4.07 10.28 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 6.00 15.02.12 08.08.18 83.7 85.00 21100 85.50 88.00 8.81 3.52 4.86 BBB/Baa1/BBB |roc. Gymaru
Ps306n-01 2100 R 880 01.12.11 27.11.14 38.7 100.00 160 95.00 101.20 8.09 4.39 2.00 MyHULMNANbHbIA
CamapO6n 35007 12200 R 749 071211 30.11.16 63.2 94.50 90.00 99.00 9.76 1.98 2.70 MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98 21.12.11 20.06.12 9.0 100.25 100.00 100.50 6.80 1.74 0.68 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9300 221211 19.12.13 273 101.80 = 0.20 1000 101.65 101.80 742 2.28 0.82 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15000 11.11.11 10.05.13 19.8 105.25 99.01 111.49 11.92 3.55 1.30 /Ba1/BB+ MyHULMNANbHbIA
CankT-TMeTepbypr-01 10000 R 776 241111 19.11.15 50.6 | 100.50 99.00 102.00 7.76 3.85 3.29 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 18.9 100.20 8 100.20 100.75 791 1.98 0.71 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 700 26.12.11 26.12.11 31 100.20 100.01 100.40 6.22 3.50 0.24 1/BB- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.11 17.12.12 15.0 100.95 = 0.54 100 100.40 100.95 5.97 3.48 0.82 //BB- MyHUL@NanbHbI
Tomck.06-7 2500 R 13.000 27.11.11 27.11.13 26.5 | 105.28 99 996 99.01 106.00 7.28 311 1.03 1/BB- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.12 15.07.12 9.9 100.25 98.50 102.00 8.21 4.22 0.73 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 50.8 102.10 2000 99.00 102.50 8.00 4.30 2.73 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 23.11.11 25.08.13 234 100.00 99.00 101.00 8.45 2.04 1.27 MyHULMNANbHbIA
Yysawwms-06 1000 R 724 18.10.11 17.04.12 6.9 99.25 97.50 101.00 8.88 1.82 0.51 /Ba2/ MyHULMNANbHbI
Yysawmsa-07 1000 R 9.16.  06.12.11 04.06.13 20.7 100.25 98.00 102.50 9.02 2.28 1.08 /Ba2/ MyHULMNANbHbI
Yysawms-08 1000 R 8.00 14.12.11 15.06.14 33.2 100.58 99.50 101.65 7.57 1.98 2.31 MyHULMNANbHbIA
AkyT-07 06 2500 R 780 20.10.11 17.04.14 31.2 100.92 1000 98.00 100.92 7.50 1.93 1.70 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75 221211 19.09.13 24.2 105.00 61296 98.01 5.96 2.32 1.20 BB//BB- MyHULMNANbHbI

AxyT-35003 2500 R 795 201111 20.05.16! 56.7 | 101.99 52 500 100.30 102.55 747 1.96 317 BB//BB- MyHULMNanbHbIi




Fixed Income Daily 26.09.11
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 16.05.13 200 = 101.08 99.00 103.15 749 2.04 1.22 BB-// MyHULMNanbHbIi
100.10 2000 99.60 100.60 7.90 1.99 1.94 BB-// 7

Ap06n-34010 3000 R 8.00 18.10.11 15.04.14 312




Fixed Income Daily 26.09.11
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 03.12.12 146 | 104.12 6.59 4.92 1.09 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 9.2 | 100.62 7.31 4.08 0.71 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 213 | 10212 791 453 1.56 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.12 18.03.15 424 | 97.62 8.81 4.10 2,97 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220212 220212 220217 50 | 66.0 | 9250 29.04 4.67 0.36 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 731 | 9451 9.08 417 447 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 116.8 | 91.28 8.19 4.24 6.31 BB+/Ba1/BB-  GaHku
Alliance QOil-15 350 § 9.88  11.03.12 11.03.15 422 | 9216 12.74 5.36 2.81 BI/B+ chipbe
Alrosa-14 500 § 888 17.11.11 17.11.14 384 | 104.68 7.18 4.24 2,65 BB-/Ba3/BB- [
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 111.0 | 97.08 8.21 3.99 6.21 BB-/Ba3/BB- Cblpbe
Bank St-Petersburg-17 100 § 10.50  25.01.12 25.07.17 711 9825 | 0.00 12.14 5.34 4.08 [Ba3/ GaHku
BoM-13 500 § 7.34 134111 13.05.13 19.9 | 100.33 7.1 3.66 148 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 50.8 = 92.93 9.59 4.04 3.38 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.03.12 11.03.1¢ 422 | 96.95 7.72 3.46 3.02 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 685 = 91.50 8.75 3.72 4.41 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 202 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 36.7 | 105.01 5.55 351 2.60 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.03.12 21.09.12 124 | 101.16 | 0.10 6.65 3.89 0.94 BB//BB Xumust
Evraz-04_18 850 § 6.75 27.10.11 27.04.18 80.3 | 8744 9.34 3.86 4.94 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 19.3 | 101.94 7.54 4.35 1.41 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 503 | 99.24 8.47 4.16 3.34 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 80.2 | 101.55 9.18 4.68 4.66 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 148 | 101.18 351 451 1.15 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.11 15.11.12 14.0 | 100.60 2.35 144 1.1 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.12 01.03.13 175 | 105.90 5.31 4.54 1.34 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 256 | 102.72 5.10 6.41 1.88 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 223 BBB/Baa1/BBB |cblpbe
Gazprom-13-5 400 § 7.34  11.10.11 11.04.13 18.9 | 104.17 4.53 3.52 1.42 BBB/Baa1/BBB |cblpbe
Gazprom-13-6 500 $ 751 31.01.12 31.07.13 226 | 10491 470 3.58 1.7 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 295 | 100.59 470 5.00 2.23 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 34.7 | 106.30 5.81 391 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 378 | 101.02 493 5.31 2.74 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 449 | 101.60 5.30 5.78 3.28 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 41.0 | 108.67 3.01 748 2.90 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 50.9 = 97.09 5.88 2,62 3.65 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 62.9 | 101.19 5.94 3.07 428 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 66.9 = 98.41 5.40 5.22 4.68 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 744 1 10186 | 0.75 5.01 5.34 5.00 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 778 | 102.06 6.10 6.47 5.07 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 79.7 | 108.82 6.47 3.74 4.94 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 7.0 | 923 & 115.90 3.99 0.61 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 101.8 | 103.98 5.76 3.46 2.75 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.12 07.03.22 1273 | 97.22 6.89 3.35 742 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.11] 28.04.14 28.0434 320 & 2751 114.81 268 3.76 230 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.12 16.08.37 3153 | 97.79 748 373 | 1134 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 215 | 10450 | 0.20 5.22 3.80 1.61 /Baa3/BB+ GaHku
Gazprombank-14 500 § 6.25  15.12.11 15.12.14 303 | 97.95 6.96 3.19 2.82 /Baa3/BB+ GaHkm
Gazprombank-15 1000 § 6.50  23.03.12 23.09.15 487 | 97.80 714 3.32 3.46 /Baa3/BB+ GaHkm
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 56.3 /Baa3/BB+ GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 223 | 101.80 459 2.76 1.71 BBB/Baa1/BBB | cbipbe
HCFB-14 500 § 7.00  18.03.12 18.03.14 302 | 97.01 8.36 361 2.23 BB/Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.12 15.02.13 17.0 D/Caa2/D GaHku
Koks-16 350 § 775/ 2314211 23.06.16 578 | 87.11 11.33 4.45 371 /B2/B meTannyprus
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 12 | 102.66 -1520 | 4.50 0.11 CCC/ID Xumust
LenSpetsSMU-15 150 § 9.75  09.11.11 09.11.15 50.3 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 380 | 103.88 5.01 3.07 275 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 69.5 | 10145 6.05 313 465 = BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.11 05.11.19 988 | 103.35 6.71 3.51 595 | BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 112 | 9461 6.93 324 6.66 cblpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 130.3 | 97.55 6.98 341 7.38 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38  10.03.12 10.03.16 543 | 9742 11.12 5.32 347 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 588 | 86.41 10.12 3.76 3.92 BB-/Ba3/ meTannyprus
Moscow-11 374 € 645  12.10.11 12.10.11 0.6 BBB/Baa1/BBB  MyHMUMNamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 618 = 99.95 5.01 5.07 4.29 BBB/Baa1/BBB | MyHMLMnamnbHbii
MTS-12 400 $ 800 28.01.12 28.01.12 42 | 101.23 | 0.00 4.36 3.95 0.34 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221211 22.06.20 106.5 | 101.72 7.72 4.24 6.22 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 70 | 10122 | 021 0.75 3.95 0.40 B+/Ba3/ Xumust
NKNH-15 200 § 850 221211 22.12.15 51.7 B+/Ba3/ Xummst
NMTP-12 300 § 700 171111 17.05.12 79 | 101.01 | 0.00 5.38 3.46 0.62 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.11 17.12.12 15.0 | 103.35 6.36 447 1.13 BB/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 253 | 9643 8.40 337 1.84 BB/Ba3/ GaHku
NOMOS-15 350 § 875  21.10.11 21.10.15 496 | 9853 9.19 444 324 B-B1/ GaHkm
NOMOS-16 125§ 9.75  20.10.11]  20.10.11  20.10.16 1.0 | 61.8 | 100.00 9.55 4.88 0.07 BB/Ba3/ GaHku
Novatek-16 600 § 533 03.02.12 03.02.16 53.1 | 9751 5.98 2.73 3.80 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.02.12 03.02.21 1140 | 97.22 7.01 3.40 6.79 BBB-/Ba2/BBB-  |cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 0.9 100.07 = 0.13 7.11 4.37 0.07 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 8.1 100.99 8.03 4.76 0.62 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 220 | 10533 7.53 5.10 1.61 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20  25.10.11 25.04.14 315 | 9564 @ 072 8.09 322 227 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 447 | 10792 | 027 10.11 591 2.82 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-16 200§ 11.25  08.01.12 08.07.16 583 | 104.13 10.13 540 3.59 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-18 100 $ 1250  31.01.12 31.01.18 774 | 106.50 = 4.00 12.07 5.87 4.23 BB-/Ba2/oTo3BaH | baHku

Raspadskaya-12 300 § 7.50 221111 22.05.12 8.1 100.00 748 3.75 0.62 /B1/B+ Cbipbe




Fixed Income Daily 26.09.11
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Renaissance-16 325§ 11.00  21.10.11 21.04.16 56.7 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 185 B/B3/B GaHKu
Rosbank-12 130§ 9.00  01.01.12 01.07.12 9.4 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 7.3 | 10144 3.72 6.17 0.59 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 200 | 103.35 5.03 347 1.51 BBB/Baa1/ GaHKm
Rosselkhozbank-13 RUB 30000 R 750 25.09.11 25.03.13 183 | 9853 8.56 381 1.34 BBB/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 281 | 103.49 5.49 344 2.09 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 331 | 10849 5.58 4.15 2.36 BBB/Baa1/ BaHKm
Rosselkhozbank-16 500 § 6.97  21.03.12 21.09.16 60.8 = 99.96 = 0.24 6.98 349 4.16 BBB/Baat/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.03.12 17.03.16 546 = 97.82 9.30 445 3.62 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 68.7 | 101.53 5.97 3.10 4.60 BBB/Baa1/ GaHkm
Rosselkhozbank-18 1000 § 775 29.11.11 29.05.18 81.3 | 108.04 6.26 3.59 5.12 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 118.0 | 88.59 7.69 3.39 6.92 BBB/Baat/ GaHku
RusHydro-1¢ 2000C R 7.88  28.10.11 28.10.1E 499 95.49 9.42 4.14 3.16 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 438 | 98.90 3.95 1.83 329 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 832 | 139.03 4.34 3.96 5.12 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90000 R 7.85  10.03.12 10.03.18 78.7 | 98.89 8.07 397 497 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 1047 | 9845 5.22 2.54 6.76 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 204.0 | 169.91 6.05 3.75 8.88 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.11 31.03.30 2255 113.25 2000 5.08 3.31 5.18 BBB/Baa1/BBB  |roc. Gymarn
RusStandard-15 200 $ 888  16.12.11 16.12.15 515 = 9152 1145 4.85 3.31 B+/Ba3/B+ GaHku
RusStandard-16 200 § 9.75  01.12.11 01.12.16 632 = 8950 & 4.50 14.08 5.45 363 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.11 03.04.17 67.3 | 100.13 5.71 2.87 4.56 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2374 97.92 7.86 3.82 9.62 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 17 | 100.74 | 0.12 0.70 2.94 0.14 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 200 | 105.41 3.08 3.07 1.53 BBB/Baa1/ GaHKm
Sberbank-13-2 500 § 647 02.01.12 02.07.13 216 | 105.39 3.31 3.07 1.66 BBB/Baat/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 382 | 98.66 3.92 3.55 2.88 GaHkm
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 461 | 99.62 5.61 2.76 3.34 BBB/Baa1/ GaHKm
Sberbank-17 1000 § 540  24.09.11 24.09.17 731 96.00 6.21 281 4.89 BBB/Baat/ GaHkmn
Sberbank-21 1000 § 572 16.12.11 16.06.21 1185 | 91.62 6.90 312 712 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 225 | 103.34 7.77 472 1.65 BB-/Ba2/BB chipbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 31.3 | 103.03 7.92 449 218 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 589 = 89.18 9.06 3.50 3.99 BB-/Ba2/BB Chblpbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 741 | 8776 9.38 3.82 4.65 BB-/Ba2/BB cbipbe
SINEK-15 250 § 770 03.02.12 03.08.15 470 | 106.36 5.83 3.62 3.30 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 742 | 91.93 7.02 2.92 4.94 BBB-/Baa2/BBB-  tpaHcnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 314 | 9349 14.61 6.15 2.03 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 773 90.42 9.81 429 4.76 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.03.12 20.09.12 124 | 101.44 4.63 3.02 0.96 = BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.12 13.03.13 17.9 | 104.07 4.61 3.60 139 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.02.12 02.02.1¢ 409 | 102.3¢ 5.46 3.05 2.98 BBB-/Baa2/BBB- |cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 58.7 | 105.66 6.12 3.55 398 = BBB-/Baa2/BBB- | cbipbe
TNK-17 800 § 6.63  20.03.12 20.03.17 66.8 | 100.65 6.48 329 454 = BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 750  13.03.12 13.03.18 788 | 106.99 6.54 368 507 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.12 02.02.20 101.8 | 103.21 6.74 3.51 6.18 = BBB-/Baa2/BBB-  cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 708 | 96.53 12.58 5.45 4.04 B1/ BaHku
Transneft-12 500 $ 6.10 27.12.11 27.06.12 9.3 102.23 3.11 2.98 0.74 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 9.3 | 10139 | 0.09 3.50 2.65 0.74 /Baa1/BBB Chlpbe
Transneft-13 600 § 770 07.02.12 07.08.13 228 | 106.69 3.95 361 173 /Baa1/BBB chipbe
Transneft-14 1300 § 567, 05.03.12 05.03.14 298 | 102.50 458 277 221 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/ 07.02.12 07.08.18 837 | 11479 6.04 3.79 5.22 /Baa1/BBB Cbipbe
URSA-11-1 130 § 1200  30.12.11 30.12.11 33 | 101.50 6.21 5.91 0.26 B+/Ba3/ GaHKm
URSA-11-2 300 € 830  16.11.11 16.11.11 18 99.99 7.90 8.30 0.14 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 20.7 B1/B Ternexkom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 536 = 97.92 423 383 3.96 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 751 | 96.61 6.12 2.82 5.05 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 107.1 | 99.78 6.93 3.46 6.42 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1725 | 95.29 7.34 3.57 8.65 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 1.0 | 10037 | 0.12 361 417 0.08 /Ba3/BB- Tenexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 195 | 10242 6.75 4.09 1.44 /Ba3/BB- Ternexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 337 | 9666 @ 040 5.60 1.10 2.52 [Ba3/BB- Ternexom
Vimpelcom-16 600 § 825  23.11.11 23.05.16 56.8 = 97.98 8.78 421 3.69 /Ba3/BB- Tenexom
Vimpelcom-16_02_02 500 § 649  02.02.12 02.02.16 53.1 | 93.70 8.24 3.46 3.66 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 662 | 87.84 9.13 4.79 4.37 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 804 | 98.06 9.52 4.65 4.68 /Ba3/BB- Tenexom
Vimpelcom-21 1000 § 7.75  02.02.12 02.02.21 1140 | 86.32 10.03 449 6.21 /Ba3/BB- Ternekom
Vimpelcom-22 1500 § 750  01.03.12 01.03.22 1271 | 8272 10.22 6.10 6.61 /Ba3/BB- Tenexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 70.1 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 489 | 94.08 7.95 3.30 3.36 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.11 12.10.11 0.6 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.11 30.10.12 134 | 102.23 4.50 323 1.03 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.11 28.11.12 144 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.12 16.08.13 231 99.77 4.08 4.01 1.82 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.12 04.02.15 41.0 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.12 04.03.15 419 | 100.09 6.43 3.23 3.04 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 535 | 100.49 4.08 423 3.93 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 20.0 | 813 | 102.36 5.38 3.36 1.54 BBB/Baal1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.02.12 22.02.18 781 | 9523 7.26 3.32 5.13 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.10.11 13.10.20 1103 | 93.25 7.59 351 6.43 BBB/Baa1/BBB  |GaHku
VTB-35 1000 § 6.25 020112 02.07.15 02.07.35 46.0 2894 | 98.03 6.85 3.19 3.26 BBB/Baa1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 569 | 95.84 6.08 5.35 4.08 BBB//BBB (hMHaHCbI
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