Fixed Income Daily A yPancms | ko

1 nioHa 2010 ropa

PyGneBbie BbIMyCcKn YBa)xaemble rocnopa!

[ ,6.n. -
Suenenne, 5.1 YPAJICUB Kanutan npurnawaeT NpUHATb y4acTe B KOHPepeHLMn «OGNMIraLMoHHbIN PbIHOK

YTM, % 3Hay. 3aped. samec. YD po . HOBASA DPA 2010»

?“’3 460213 ;s (12) zg (32;) Perncrpaums Ha caiite koHpepeHumy: http: / /bondcongress.uralsibcap.ru.

asnpom- : ® ®) " no Bcem BOMpocam Bbl MOXKeTe obpaLuaTbcs K Bawemy npeacrasurento B YPAJICUB Kanutan
orK-2 54 20 (9“9 " ynn k opraHnsaTopam KoHpepeHLUN.

CbipbeBble PbIHKU CTPATEIMA
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AeHeXHbIN PbIHOK MalcKkme Hanorosble MiaTexu CoBepLleHbl, TMKBUOHOCTb PACTeT, U Mbl OXUAAEM CHUXEHMA CTaBOK
WU3smeHenne Ha MexXO6aHKOBCKOM pbiHke. LIb cokpaTun cTaBky peduHaHC1PoBaHKA elle Ha 25 6.n. Ao 7,75%, 4To
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7 , ©® @ BonraTenekom onybnvkoBan cuibHble nokasatenn 3a 2009 r.no MCPO. KomnaHua cHusmna gonro-
MOSPrime O/N, % 290 2 67) (%) Byl Harpysky, [ObWNACk NOBbILLEHUS PEHTaBENbHOCTH, yBeNMiMna cBOBOAHBIA AEHEXHbIA MNOTOK.
Wamenenme, % Cpepu obnuraunin MPK, xapakTepyi3yloLLMXCs HA3KOW NTMKBUAHOCTBIO, Mbl CHiTaeM Hambornee Lene-
USDRUB 209 08 55 29  COODpa3sHOM MOKyMKy CaMbiX JOXOAHbIX Oymar — B yCNOBUAX MpeAcTosllero obbefuHeHNs pervo-
HaNIbHBIX OMEPATOPOB Ha 6336 POCTEMEKOMA. .....oiuiiiiiiiiiieit it cp. 5
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Pesynbtathl | kBapTana 2010 r. oTpaxaloT HEKOTOpOe CHMXeHne fonra. OfHaKO Mbl OXWUAAET, YTO
B CPEAHECPOYHOW NEPCNEKTVBE AOSITOBAA HATPY3KA BbIPACTET. ..veiiiireeiieieeeniiieeesiiiieeanneeeeannes cp. 7
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200 CbepbaHk (NR/Baa1/BBB) coobLms, H4TO peLnn OTNoXMUTb pa3mMellieHre eBpoobnmraumi, Kotopoe
300 MnaHUpPOBan OCyLLIEeCTBUTL B Mae. 1o 3asBneHuno npeactaButens CoepbaHka, MHBECTOPbI Bblpa3nsm
150 250 BBICOKUI MHTEepec K BbIMycKy, OfHako OaHK mpednoden LOXAATbCH YIydlleHWUs BHelHen cpenbi
100 (B HaCTOALWMIA MOMEHT HeCTabUNbHOM), Tak Kak 0bnagaeT n3bbITOYHOM NUKBMOHOCTBIO U OCTPOW He-
0 200 006X0AMMOCTU B CPEfCTBAX He UCMbITbIBAET.
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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 NpeABapuTeNbHOro NMCbMEHHOTO paspetleHms. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHYTPEHHMM PbIHOK

Hdonnap ykpenunca - TakK, Ha BCAKUM cny4van. CHUXEHVE aMepUKaHCKMX WHOEKCOB B KOHLE MPOLIION Hedenn He
CnocobCTBOBaNo PoCTy anmneTuTa K PUCKOBbLIM akTUBaM, YTO NPUBENO K HEBONBLUOMY CHUXEHWMIO LeH Ha PbIHKaxX akUMI 1 Cbipbsi.
Ha toHe GOKOBOro ABWMXEHUS pbiHKA akUMK, a Takxke 13bbiTka pybneBor NMKBUOHOCTU CTOMMOCTb OMBAMIOTHOM KOpP3uHbI LIB
BblpOCna Ha 25 Koneek, AOCTUIHYB OTMeTkM 34,1 pyb., monnap ykpenuncs Ha 15 koneek go 30,85 pyb./monn., a eBpo
nogopoxan ao 37,9 pyb./espo. B cBA3n ¢ BbIxoAHbIM AHeM B CLLA obbeM caenok Kynnu-npogaxu He npesbicun 2,5 mnpa
ZONN., 4TO BABOE HUXe cpeaHenHeBHoro obopoTa Ha npowon Hepene. CUTyauMs Ha pbiHKe OPBapAHbLIX KOHTPAKTOB He
npeTtepnena N3MeHeHUN.

PyGnesBble obnurauuu nernu B gpend. AKTMBHOCTb TOProB Ha pbiHKe pybneBbiX 0OnMraLmii octanacb HU3KOM, YTO BbIFMAOUT
BMOJSIHE eCTeCTBEHHO Ha (POHe CMOKOWHOM AMHAMUKM CMEXHbIX PbIHKOB. bnarogapsi HM3KMM CTaBkaM [AEHEXHOro pbiHKa
KOTUPOBKN HECKONbKO Moapociv — B cpeaHem Ha 10 6.n. B nepBoM 3luenoHe Hambonbluas akTMBHOCTb Habnopanach B
Bbinyckax PCXB 1 BTB, KOTUPOBKM KOTOPbIX MOOHANUCL Gonee 4em Ha 30 6.1. Bo BTOpoM 3LlefioHe He cchopMmMpoBanacs eamHom
LueHoBon AMHamMunkn. Obnuraumm MocaHepro-3 u MTC-5 noTepsnu B UeHe nopsaka 20 6.n., a Bbinycku MocO6n-8,
EBpazXonauHr-1 n CMbmMeTMHBECT- 1 NoJopoXKany noyti Ha 50 6.0. Kaxabln. B oTCyTCTBME 3HAUUTENbHbIX CODBITUI Ha BHELLHEM
PbIHKE Mbl OXWAAEM, YTO PbIHOK pyOneBbix 0b6AMraLmi, ckopee BCero, CrTabunmnsmpyetcs Ha TekyLx yPOoBHSIX.

LB ewe pa3 cHU3UN KnoyeBble CTaBKU U B3N nay3y. Buepa LI BHOBb CHU3UI CTaBKy pedUHAHCUPOBAHUA 1 HEKOTOpPble
KIloYeBble MPOLEHTHble CTaBkM Ha 25 6.M., B 4aCTHOCTW, CTaBKa peMHAHCUPOBAHNA C CEroAHALLIHEero AHS cocTaBuT 7,75%.
CTaBKa Mo pa3MeLLEeHNIO NIMKBUOHOCTM Ha HeflenbHbIX Aeno3ntax B LI Gbina cHmxkeHa Ha 50 6.n. go 2,75% rogosbix. Kak 1 no
nToram npenbiayLivx 3acefaHnin, perynarop obOoCHOBan pelleHMe O CHUXKEHUM CTaBOK HeoOXOAMMOCTbIO CTUMYMMPOBATb
KpeaMToBaHMe peanibHoro CekTopa 3KOHOMMKW. ToT hakT, 4TO CTaBKa HefdenbHoro fenosvta B LB Obina cHukeHa Oonblie
OCTanbHbIX, YKa3blBAeT Ha XeMNaHue perynaropa yMeHbLIWTb 0CTaToK Aeno3nToB LIE (cocTaBnaiowmx Ha daHHbI MOMEHT OKOSO
577 mnpa py6.) B nonb3y Honee AIMHHLIX akTMBOB (HanpuMep, OBP, OM3), a Takxke 3aTOPMO3UTb MPUTOK CMEKYSTUBHOIO
KanuTana oT Hepe3uaeHToB. LIb cuymMTaeT BEpOSTHbIM COXpaHeHWe AOCTUIHYTOrO YPOBHS MPOLIEHTHbIX CTaBOK B GRvKanwme
Mecsiubl. Kak Mbl M 0XWOANM, PbIHOK pybneBbix obAMraumn HerTpanbHO OTpearMpoBan Ha CHUXKEHUE KITIoHeBbIX CTAaBOK.
HecMOTps Ha TO YTO CHMXeHWe cTaBoK LIb BneyeT 3a cobon paclumpeHve Mapxu npu onepaumax carry-trade, BbICOKUA pUCK
JIopaLmK, a Takxke CyXeHue Kpyra KOHTPareHToB Ha pbiHke PEMO He No3BonsioT y4acTHMKAM HapacTUTb 00beM Map XKMHaNbHbIX
no3uummn. C TOYKM 3PEHUst KPeaMTHOTO PbIHKA CHUXKEHWME KITIOHYeBbIX MPOUEHTHbIX CTaBoK LIB He BnedveT 3a cobon CHUXeHUs
CTaBOK MO KpeAanTaM, a TeHAEHLMM K pOoCTy Chpoca Ha KpeauTbl Mpu 3TOM He Habniogaetcs. KpeduTHble pUcki, ocTaloLLmecs
BbICOKMMMU, a Takke AedUUMT ONNHHBIX NacCMBOB y BaHKOB He CnocobCTBYET yaelleBNeHMIO KPeAUTOB Ha ANNHHbIN CPOK.

AeHuc Mopsisani, poryvajdv@uralsib.ru
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TOPIrOBbIE UAEN

= Pybnesble obnuraumm Ka4ecTBeHHbIX SMUTEHTOB MpUBREKaTENbHbI AN NOKYNKWU Npu cnpefe K ctaskam PEMO u/wnn NDF
B pa3mepe bonee 300 6.n. TakuMu 0bUraumsMu SBRSIOTCA cpeaHecpoyHble Beinyck OD3, PCXB-11, PXAO-10, Masnpom-11,
a Takxke AKpoOH-3.

m PybGnesble Bbinyckun EBpas-1,3 BbIrNaasaT HeAoOLEeHEHHBIMM, TOPTYSACh MPAKTUYECKU Ha OAHOM YPOBHE AOXOAHOCTeN ¢ bonee
ONMHHBIMK ByMarammn CMOMeTUHBeCTa.

m  Boinyckn PX[O-15,17,18 c nnaBalowyM KynoHOM NpefoCTaBAsioT Hauy4llee coveTaHue pucka U AoxogHocTu B PEMO-
cTpaTternu.

= Boinyck Alliance Qil’15 BbIrnsguT nepenpogaHHbiM Co cnpefoM B pa3mepe Gonee 350 6.Mm. K KpUBOW [LLOXOLHOCTEN
HedTerasoBbIX BbIMyCKOB MHBECTULIMOHHOM KaTeropuu.

m  baHkoBckue Bbinycku Russian Standard Bank’11 v HCFB’11 otctanu oOT pblHKa B CerMeHTe Bymar ¢ peTUHIOM KaTeropum
«BB/Ba».
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OEHEXHbI PbIHOK

Mecs, Ha4yancs ¢ pocta NTIMKBUAHOCTU

YpoBeHb NIMKBUIAHOCTU, Kak 0ObI4HO B HaYane Mecsaua, Bblpoc. OCTaTkM Ha KopcyeTax KpeanTHbIX opraHisaumm B LIB Beipocnv Ha
38,3 mnpa py6. go 538,8 mnpn py6., Aeno3utbl baHkoB npubasunn 13,9 mnpa py6. n coctasunn 591,5 mnpa py6. O6bem
coenok Ub no onepaumam PEMNO-kpeontoBaHua MeHANCA B TeYeHMe NOCIeHMUX Tpex CeCCUM N He3HaYUTENbHO 1 COCTaBUI
1,3 mnpa py6. CpenHss cTaBka ofHoAHeBHoro PEMO BYepa ymeHblumnack Ha 1 6.n. 1 coctaBuna 5,30%.

CerofHs Lb npepnoxut 6aHkam 5 mipg pyb. B NaTMHeAenbHbIX 0e33anoroBbix kpeautax, a MuHduH — 40 Mapg py6. BpeMeHHO
CBODOAHbIX BIOOXETHBIX CPEACTB A1 Pa3MELLEHNS Ha NATUHELENbHbIX Aeno3utax. Mbl He 0XMAaeM BbICOKOro Cnpoca Ha 3Tn
CcpencTBa BBMAY AOCTAaTOYHOW NTMKBUOHOCTU.

CTaBKM MeX0aHKOBCKOrO KpeaMUTOBaHWS MOBbICUAUCE MNOCe YNaTbl Hanora Ha Npubbinb. VHAMKaTMBHAA OAHOAHEBHAs CTaBKa
MosPrime Bblpocna Ha 2 6.n. 1 coctasuna 2,9%. Mbl oxXunaaemM cerofHs CHUXeHUs MexX0aHKOBCKMX CTaBOK Ha (hoHe pacTyLen
JNINKBUOHOCTU.

LIb cokpaTtun cTaBky pedrHaHcMpoBaHus eule Ha 25 6.n. 0o 7,75% , Ha4uHas C cerofHsluHero aHa. OcTanbHble cTaBky LIB
Takke ObINN CoKpaLLeHbl Ha 25 0.M. HOBOCTb, BEPOSTHO, OKAXETCs MONOXUTENBHOM ANs pyOneBon NUKBUOHOCTY, a TakKe CTaHeT
OOMONHUTENbHBIM CTUMYNOM POCTa KPeaUTOBaHWA.

Pybnb Byepa obeclieHMBANCa Kak K [ONnapy, Tak U eBpo, ero KypC Ha 3akpbiTve ceccun MMBB BYepa coctasun 30,87
py6./monn. (-19 kon.) n 38,04 py6./eBpo (-10 kon.). CToMMOCTb GVBANIOTHOM KOP3WHbI Bbipocna Ha 15 koneek fo 34,1 py6.
CerofiHsa Topru no pybsio, ckopee BCEro, OTKPOIOTCS BHU3, Ha (hOHE NeCcCMMU3Ma PbIHKOB, MafeHUs LeH Ha HedTb U YKPenyeHns
nonnapa. Mbl oxupaaem, 4to pybnb OyneT ToproBaThcs y oTMeTkM 31 py©./gonn.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

BonraTenexom (BB-/NR/BB)
CunbHble pe3ynbtaTtbl 2009 r. no MCOO

CunbHble pe3ynbTaTbl B HEMPOCTOM rof. Buepa elle oanH onepatop cBssm m3 Yncna MPK CesisbuHBecTa, BonraTenekowm,
npeacTaBui ayaMpoBaHHble MHAHCOBble NokasaTenn 3a 2009 r. no MCPO. ABTOHOMHBIA KpeamuTHbIM NPpOodunb SMUTEHTa B
3KOHOMMYecKM HenpocTor 2009 r. nokasasn 3ameTHble yny4lleHus. B MapTe HblHelHero rofa areHTcTso Fitch, Kak Mbl ciuTaem,
BrofiHe 0BOCHOBAHHO MOBBICUIO KPEANTHBINA PENTUHI KOMMaHWUK Ha OfHY CTyneHb (00 «BB» C NMporHo3oM «cTabubHbIn»). S&P,
Ha Hall B3rNsf, NoKa Ype3mMepHO CypOB B CBOEN OLIEHKE KPEAUTHOrO pUCKa KOMMaHUM (perTUHE «BB-», MPOrHO3 «CTabMbHbINY ).
B uenom gnHamMmka onepauyoHHbIX M UHAHCOBbLIX Moka3aTenen BonraTenekoma OTpakaeT Te e TEHAEHUMM, YTO Y paHee
oTyuTaBLIMXCA npeactasutenen MPK. AKTMBHOE pa3BuTME HOBbIX YCIYT CBA3M, B YacTHocTV LM/ (rogoBov pocT YMCIeHHOCTH
aboHeHTOB Ha 28%) CTano Kio4eBbiM (GakTOpoM POCTa BbIPYYKM 1 peHTabenbHoCT onepaTtopa B 2009 r. Mo cpaBHeHMIO C
nokasatenamm 2008 r. Tak, Hopma EBITDA BonraTenekoma no ntoram 2009 r. coctasuna 44%, 410 Ha 6,5 n.n. Bbilwe, 4em
rodoM paHee. B 4mcne nMpo4mx CyLLeCTBEHHbIX MOMOXMTENbHbIX MOKa3aTenen OTYETHOCTM OTMETUMM, 4To no utoram 2009 r.
BonraTenekom no4tu Ha 19% yBenn4in CBOM YNCTbIN ONepaLMOHHbIA AeHEXHbIN NMOTOK OTHOCUTENbHO ypoBHA 2008 r.(mo 13,1
MIpL pyb.), a CBOOOAHLIN AeHEeXHbIM NoTok onepaTtopa B 2009 r. Beipoc Oonee yeM Bagoe (0 8,1 mnpa pyob. ).

Hdonrosasi Harpyska cHU3unacb, BONpocbi perHaHCMPOBaHUSA KOPOTKOro Aoira peleHbl. B [V kBapTtane 2009 r. 4ncTbin
fonr BonraTenekoMa cokpatuncs Ha 17,6% o 8,4 mnpg py6., a koaddpuumeHt Yucteir gonr/EBITDA cHusuncs ¢ 0,7 o 0,6.
KpaTkoCpo4HbI A0Nr 3a AaHHbIA Nepuod ymeHblunncs Ha 1,2 mnpa py6. (no3,3 mnpg pyb.) v Ha 62% nokpbiBancs
LEeHeXHbIMY CpeficTBaMM Ha HGanaHce KoMMNaHn. PUCKM pedrHaHCMPOBaHMSA KPATKOCPOYHOMO A0Jira AMUTEHTa NPeaCcTaBnsaioTCs
HaM MWHUMAIbHbLIMW, NMPUHUMAsA BO BHMaHUE ero OeHEXHYIO NMO3NLMIO, BHYLIUTENbHbIE ONepaLiOHHbIe JeHEeXHbIe NMOTOKM, a
KpOMe TOro, MOCTOSIHHBIN JOCTYN K KPeAUTHOMY PbIHKY. OCHOBHbIM MCTOYHMKOM KPeOMTHbIX pecypcoB ans onepatopos MPK B
yCnoBusax Npubnuxenus coenku no mx obbeamHeHWio Ha ©ase PocTenekoma sBASIOTCA OaHKOBCKWME KPefuTbl, YTO BMOMHe
00bscHUMO (BbinyckaTh obnmraumm MPK cedac npeacTaBnseTcs HeuenecoobpasHbIM, y4nTbIBAs, YTO CAenKa no obbeanHeHo,
KaK Mbl NpegnonaraemM, MOXeT NpefocTaB1Tb [ep>XaTensM NpaBo BHeMNnaHoBow odepTbl). YTo Kacaetcs BonraTenekoma, To B
KOHLe Masi CBA3b-DaHK OTKPbIN OnepaTopy ABe KPeaUTHbIe NMHUM 0bWmMM 06beMoM 2 MIpA pyO. CPOKOM Ha TpW rofa, YTo, Kak
Mbl CHUTaEM, NMOSTHOCTbIO CHMAET BCE BOMPOCHI, CBA3aHHbIE C pePrHAHCMPOBaHMEM KOPOTKOrO A0JIra SMUTEHTA.

OcCHOBHble (hMHaHCOBbIe NoKa3aTenu BonraTenekoma, MiH pyo6.

MC®0 9M2009 2009 2008 U3m.3a rop, %
BbIpyuka 24265 32759 32063 22
EBITDA 10 664 14 411 12 010 19,1
Yucras npubbinb 2840 4181 2936 24

Usm.3akB., %

CoBokynHblit jonr 12439 10 404 17 027 (16,4)
KpamkocpoyHbiti dore 4452 3275 7541 (26,4)
[erexHble cpedcmea 2282 2033 1678 (10,9)
YucTbiit gonr 10 157 8371 15349 (17,6)
Co0CTBEHHBIN KanuTan 29 340 30 684 27238 46
AkTVBbI 51503 50 750 54813 (1,5)
Hopwma EBITDA, % 439 44,0 375
EBITDA/Mpou,. pacxoab! 6,8 78 6,7
[lonr/EBITDA* 09 0,7 14
Yuctblit ponr/EBITDA* 0,7 0,6 13
[onr/CoBcTBeHHbI kKanuTan 0,4 03 0,6

* EBITDA paccyuntaHa 3a nocnenHue 12 mecaues

WICTOYHMKN: faHHble KoMaHuu, oleHka YPAJICUba

Cpeau o6nuraumm MPK ctouT BbIOMpaTbh AOXOAHOCTb. Mbl ciMTaeM obnauraumm komnanmin MPK CBs3bWHBECTa O4eHb
HaOEXHbIMW [ONTOBbIMW  MHCTPYMEHTaMM, OAHAKO HM3Kas NWMKBUOHOCTb obpallalolmxcs bymar M OTCYyTCTBME HOBOMO
NePBUYHOrO NPELNOXEHUA He NO3BONSET HAM [aBaTb Kakue-nnMbo TovedHble pekoMeHaaumMn. B uenom, kak 1 paHee, Hanbonee
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LI,EJ'IeCOO6pa3HbIMI/I MHBECTUMAMN B O6J'II/IFaLI,I/II/I MPK Ham npeacrTaBnaeTcd nokynka CaMbiX OOXOLHbIX 6y|\/|ar (TaKOBbIMI/I
TPaONLMOHHO ABNANNCD o6m/|ra|_|.1/||/| }OTK), y4nTbiBad, 4TO Npeacrodllan caefika no O6'be£|,VIHeHI/IIO PernoHalibHbIX ONMepaTopoB
Ha baze Poctenekoma, no CyTW, BblpaBHMBaeET KpeANTHble PUCKN OTAESIbHO B3ATbIX SMUTEHTOB.

CraHucnaB boxeHko, bozhenkosv@uralsib.ru

Kazanboprcunres (Fitch: RD)

OT4yeTHOCTb 3@ 2009 r. no MC®O oxupaemo oTpasuna
HenpocToe PMHAHCOBOE MOJI0XKEeHMe KOMMNaHuu

OTyeTHOCTb 3a 2009 r. no MC®O He npenogHecna clopnpu3oB. KasaHboprcuHTes onybnvkoBan ot4eTHoCTb No MCPO 3a
2009 r., koTopas, NpaBAa, eaBa M COAePXUT Kakylo-nnMbo HOBYIO MHGOPMaLMIO MO CpaBHEHMIO C ONyBAMKOBaHHOW paHee
oT4yeTHOCTblo Mo PCBY — ee aHanu3 Mbl npmBoaunn B KOMMeHTapuu oT 14 mas 2010 r. OtdetHocts no PCBY pocrtatouHo
NHMOPMATUBHA, YTODbI COCTaBUTb MHEHWE O KpedMTHOM Mpodune KoMnaHum (cM. Tabnuuy). Ha koHel, 2009 r. dunHaHcoBoe
coctosHme K30Ca b6bina BeCbMa HEMPOCTbIM — COBOKYMHbIN A0 KOMMNaHWN coctasnsan 29,8 mnpa py6., a oTHoLleHWe fosnra K
EBITDA npesbliwano 8.

MaeHoe — yny4dweHusa B 2010 r. MockonbKy KOMMaHUs yxe onybnukoBana otdetHocTb no PCBY 3a | kBaptan 2010 r., Mbl
xoTenu Obl elle pa3 00pPaTUTb BHUMAaHWE MHBECTOPOB Ha 3aMETHblE M3MEHEHUS KPeaUTHbLIX METPUK B NYHLLYIO CTOPOHY C Havana
2010 r. B nepsble Tpyn Mmecaua 2010 r. K30C ysennymn Bbipy4ky Ha 86% MO CpaBHEHMUIO C TEM Xe NeproLOM MPOLLUIOro roaa,
peHTabenbHOCTb Mo EBITDA TakXe 3aMeTHO yBenM4Mnach 1 no Utoram nepuopa coctasuna 17,5% npotms 10% B | kBapTane
2009 r. Kpome Toro, K30C nobmnncs 3Ha4mTeNbHbIX yCnexoB B ONTMMM3aUMM AONTa: Ha HavYano roaa Beck gonr K30Ca asnsncs
KpaTKOCPO4HbIM, a Onarofaps npueredeHuio B Ha4ane rofa Kpeguta CobepbaHka B pasmepe 20 MNpL pyd. 1 pecTpyKTypu3saumm
BbINycka eBpoobamraumin KoMnaHm yaanocs A0BeCTU 00 JONrOCPOYHbIX 3aMMCTBOBaHNI B nopTdene Ao 86%.

KniouyeBble ¢prHaHcoBble nokasaTtenu K30Ca, MAH py6.

PCBY MCHO
2008 r. 2009 . % u3m. 2009/2008 | kB. 2010 2008 r. 2009 . % u3m. 2009/2008

Bbipyuka 23469 22501 (4,1) 8478 23005 22159 (3,7
Banosas npubbinb 4713 3333 (29,3) 1493 4015 3397 (15,4)
EBITDA 3097 3072 0,8) 1480 2719 3529 298
COBOKyMHb IV 40T 28 865 29534 2,3 29792 29441 29494 0,2
YueTblit gonr 28677 28520 0,5 29491 29116 28480 2.2
Koaghpuyuerme!
Banosas peHTabenbHocTs (%) 20,1 148 17,6 17,5 153
PentabenbHocTs EBITDA (%) 13,2 13,7 175 118 15,9
[onr/EBITDA 9,3 9,6 73 10,8 84
YucToiit aonr/EBITDA 9,3 93 7.2 10,7 8,1
[lons kpaTkocpoyHoro aonra (%) 39,3 98,5 13,9 94,9 1,0

UCTOYHWKIN: [aHHble KoMnaHuu, oueHka YPAJICVba

OXupaaTb 3aMeTHOro CHMXXEeHUS J0/TOBOM Harpy3Ku rnoka npexaeBpeMeHHo. HecMoTpsi Ha 3aMeTHble ycnexn K30Ca, Mbl
He oXunaaeM, 4To B OnmxKarillee BpeMs OOMroBas Harpyska KOMMaHUM CHU3UTCS A0 KOMMOPTHbIX 3HaveHun. Ecnv 8 2010 T.
K30C gocturHeT 3annaHnpoBaHHbIX nokasatenen Boipydku (35 mnpa py6.) 1 coxpaHuT peHTabenbHocTb no EBITDA Ha ypoBHe
He Hnxe, 4eM B | kBapTane, oTHoweHwe [onr/EBITDA, no HawnM oueHKaMm, He onyctnutca Huxke 4,5.04Hako Mbl He OXUAaeMm,
YTO KOMMaHus ByaeT yBennyYMBaTh CBOW LONrOBOW NOPTheENb — ee nyaHbl No nHeectnumsam B 2010 r. npegnonaratoT 3aTpathl Ha
yposHe 1,6 mnpa. pyb. (Tak xe, kak n 8 2009 r.), v 3170 no3sonut K30Cy B TekyLleM rogy o6onTich 6e3 NpuBneYeHns HOBbIX
3a/IMCTBOBAHUIA MpPW COXpaHeHun peHTabenbHocT no EBITDA Ha ypoBHe He Huxe, Yem B | kBaptane 2010 r. Mocne
MPOBEAEHHOW B MapTe PecTpykTypu3aumu Bbinycka eBpoboHmoB KZOS'11 obvemoM 200 mnpg pyb. B pblHKe ocTanach
NPVYMEPHO MOMOBMHA BbIMyCKa. B HACTOALWMI MOMEHT KOTUPOBKM norawatowerocst B 2015 r. BbiNycKa HaXoA4ATCS Ha ypOBHe
85% OT HOMWHana, 4To npefnonaraeT AOXOOHOCTb nopsgka 14,2%. C y4eToM 3Ha4uTeNlbHOM CybopAMHOPOBaHHOCTM
fepxaTenen eBpobOHAOB MO OTHOLWeEHWIO K OaHkaM-kpegmTopam (obs3aTenscTBa nepep, KOTOPbIMK, MOMWMO 3anoros,
obecneyeHbl elle U KOHTPOSbHbIM NakeToM akumin K30Ca), a Takxke COXPaHAILWENCs YA3BUMOCTM KPEAUTHOro npocus
KOMMNaHWK, eBpoobnmnraLmm KoMNaHUM He KaxyTcs HaM NpuBReKaTenbHbIMA.

Mapus PagyeHko, radchenkomg@uralsib.ru
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EspoXum (BB/-/BB)

KomnaHus ony6nukoBana xopowuuve pesynbTtarbl 3a | kBaptan 2010 .

BbicokMe onepauuvoHHble pe3ynbTaTbl Gnarogapss BOCCTAHOBNEHUIO pPbiHKA. Byepa EBpoXuM, oOWH M3 BepyLlmx
POCCUMCKMX Mpoun3BoauTenert ynobpeHunn, onybnukosan otyeTHocTb 3a | keaptan 2010 r. no MC®O. bnaropaps
npomomxmeLLeMyca B | kBapTane 2010 r. BOCCTAHOBNEHMIO CMPOCa U LieH Ha yaobpeHns npounsollen pocT 06bemMoB U LieH Ha
npopykuunio EBpoXrma, 1 KoMnaHum yaanock yBenuynTb Bbipyyky Ha 12,2 % OTHOCUTENbHO YPOBHS FOAMYHOW AABHOCTU U MOYTU
Ha 18% Mo CpaBHeHMIO C NpedblaylmnmM KBapTanom — go 21,6 mnpg py6. (ooHaKo, y4MThiBas 3aBUCMMOCTb OMEPaLIMOHHbIX
mokasaTener KOMMaHUM OT Ce30HHbIX (hakTOpPOB, KBapTaSlbHOE CpaBHeHWe MPOBOAMTb He COBCEM KOPPeKkTHO). B monnapax
BbIpydka EBpoXuMa yBenunumnach Ha 29,3 %. TakKe 3Ha4UTENbHbINM POCT NPOAEMOHCTpUpoBana 1 EBITDA komnaHun. Mpu 3Tom
peHTabenbHocTh Mo EBITDA Bbipocna ¢ 19,4% B | kBapTtane 2009 r. oo 23,6% B oT4eTHOM nepuode. OAHAKO CTOUT OTMETUT,
4YTO Haw metof pacdeTta EBITDA oTnmyaeTcs oT NpUMMEHIeMOoro B KOMMNaHWKM, Tak Kak Mbl HE y4UTbIBAEM [0X0[L, OT KYPCOBbIX
pa3HuLL, KoTopbi B | kBapTane 2009 r. coctasun 1,5 mnpg py6. Kpome Toro, EBpoXuMm BKAo4Mn B pacyeT EBITDA anBuaeHabl,
nofydeHHble ot K+S, Bemyliero Hemeukoro npoussogmtens kanua (EBpoXum Bnageet 10,2% akumin JaHHOW KOMMaHWUM),
KoTopble coctaBunu 3a 2009 r. noyutn 2,2 mnpa pyo. be3 maHHoro moxomda peHTabenbHocTb no EBITDA komnaHum B 2009 T.
coctaBuna 6ol 19,5%. CornacHo nporHo3am EBpoXumma, B 2010 r. EBITDA coctaBut 600 MAH Aonn. YyuTbiBas pesynbTtathl 3a |
kBapTan 2010 . (170 MAH A0N1.), AaHHbIA NPOrHO3 NPEACTaBNAETCA BNOMHE PEAanUCTUYHbIM.

EUROCHEM'12 oueHeH cnpaBeajiMBo, OfHaKo HEKOTOPbIV NOTeHLUan pocra BO3MoXKeH. Mbl He MCKITIo4aeM, YTO BbICOKME
pe3ynbTathl EBpoXunma 3a | kBaptan 2010 r. MOryT noBbICUTb MHTepecC K Bbinycky EUROCHEM'12, koTopbIn cenvac Topryetcs C
LLOXOAHOCTbIO B 7% K morawleHuio B ceHTsbpe 2012 r. (npeMus K cBomnam cocTaBnseT nopsaka 570 6.0.). YMepeHHas gonrosas
Harpy3ska W npo4YHas NMKBMAHAA MNO3MUMS NOATBepXAaloT CTaTyC EBpoXuMa Kak OfHOW M3 Hambonee yCTOMYMBBLIX HaCTHbIX
KOMMaHWM cpeam POCCUMCKNX IMUTEHTOB 0BNMraLmii.

MonHbIN KOMMEHTapWn ByfeT onybnMKoBaH B OnvxarLlee Bpems.

Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

1 nioHs

2 VIIOH$

3 MtoHA

4 ioHA

8 noHs
9 MioHA

10 vioHs

JleHeXHbIN pbIHOK

1 nioHa

2 NioHA

8 MioHA

9 MioHA

15 nioHa
15 nioHa
16 nioHa
16 nioHa
21 nioHna
22 VIoHA
23 WioHA
25 MioHA
28 MIoHA
28 MioHA

29 nioHa

Odepra TexHocuna-Wusect-1 (2 mnpg pyo.). OdepTa CeBepo-3anaaHbii Tenekom-5
(3 mnpa py6.). Moratwerue Pybex-Mnioc Pervion-1 (1 mnpa py6.).

PasmeleHne CuHteppa 6O-1 (5 mnpg py6.). Morawerne Kapenusa-34009 (0,5 mnpg pyo.).
MorawweHwe KoHTn-Pyc-1 (0,75 mnpga pyo.).

Odepta PocnHTep Pectopartc-3 (1 mnpa py6.). Odepta bark Cnypt-2 (1 mnpa pyb.). Odepta
WpkyTckaHepro-1 (5 mnpa py0.). Morawenre BHewskoHombaHKk-1 (1 mapg gonn.). MorawexHve
MaxeeB ®uHaHc-1 (0,6 mnpa pyo.).

Odepta Oanbceazb-2 (2 mnpa pyb.). Odepta MeTanncepsuc-duHaHc-1 (1,5 mapg py6.).
OdepTa tOTK-5 (2 Mnpga pyb.).

Ocbepta BTE 24-3 (6 Mnipg py6b.).
Odepra KBagpa-1(TrK-4) (5 mnpg py6.).

Morawwexwve Y3MC-1 (1,5 mnpa py6.). MoraweHue MeTpa-®uHarc-1 (0,5 mnpa pyb.).
MorawweHve OIYMN MO YOM3-1 (1 mnpg py0.). MoraweHwme KypraHmalizason-PuHaHc- 1
(2 mnpg py6.). MoraeHne EBpokoMmepl-2 (3 mipga pyb. ).

LB pa3mecTnt naTUHeenbHble 6e33anoroBble KpeamTbl
BaHkn gonxHbl BepHyTh LIB 4,95 Mnpg py6.

LB pa3mecTnt nATHenenbHble 6e33anoroBble KpeamTbl
BaHku nonxHbl BepHyTb LIE 47,7 mnpg, py6.

LB pa3mectnt nATVHenenbHble 6e33anoroBble KpeamTbl
CTpaxoBble B3HOChI

BaHKkM fonxHbl BepHyTb LIB 19,4 mnpg pyb.

BaHKM [ONXHbI BepHYTb MUHGDUHY 32 Mnpg pyo.
Yrnata 1/3 HOC 3a | kBaptan 2010 T.

LB pa3mecTnT naTUHeienbHble 6e33anoroBble KpeamTbl
BaHKW BonkHbl BepHYTb MUHMbUHY 7 Mnpg pyo.
Ynnata akuw3os v HOMK

LIb pazmecTnT 6e33anoroBble KpeamTbl CPOKOM Ha TpK MecsiLa
Hanor Ha npubbinb

LB pa3mecTuT naTHeOenbHble 6e33anorosble KpeamTbl
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KANEHOAPb ODEPT
Jara O6bem LleHa CraBKa HoBas Jata cnepytowen
odepTh BbInyck BbiNycka, odepTbl, nNpeabigyLier cTaBKa odepTbl /
MJTH py0. % OKyrnoHa, %  KynoHa, % noratueHus
TexHocuna-MHBecT- 1 2000 100 24,0 - 26 Masa 2011
PHO8AY cenepo-zanamein 3000 100 7,78 '\3/',:5:?; 26 mas 2011
Tenekom-5 '
6n
PocnHTep PectopaHTc-3 1000 100 18,0 9,75 26 HosAbps 2010
03.06.10 bank Cnypt-2 1000 100 15,0 11,25 2 nioHa 2011
NpKyTCK3Hepro- 1 5000 100 15,5 15,5 28 Hosabps 2013
JanbcBsA3b-2 2000 100 8,85 - -
04.06.10 Metanncepsuc-prHaHc- 1 1500 100 12,0 11,0 3 mioHa 2011
tOTK-5 2000 100 7,55 7,80 30 masn 2012
08.06.10  BTb 24-3 6 000 100 10,5 6,3 7 nioHa 2011
09.06.10  Keagpa-1(TrK-4) 5000 100 7,6 8,0 31 mMan 2012
11.06.10  Macrep-baHk-3 1200 100 17,0 11,0 10 pekabps 2010




Fixed Income Daily 01.06.10
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprosbiit KotupoBku [HoxoaHocTb, % .
KynoH, Dop, Pe#TnHr
Bbinyck 06bem, MiH % LleHa | WUam. obbem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 780 17.06.10 24.06.10, 14.06.12, 1.0 24.9 105.04 99.00 3.70 0.13 TOproBnst
AsaHrapa-03 1500 R 9.25 12.11.10 10.05.13 35.9 BBB+/Baa3/BB+ | 6aHku
ABTOBA3063 5000 R 9.60 22.06.10 22.06.10 0.8 100.20 110 100.17 100.25 6.60 4.78 0.06 aBToONpoOM
ABTOBA3064 5000 R 0.0 23.11.10 26.05.11/ 20.05.14  12.0 484 90.00 7 85.00 90.00 11.29 0.06 0.89 aBTONpOM
AsToMup®-2 2000 R 010 23.06.10 23.06.10 0.9 3.22 TOproBnst
AMKK 1006 6000 R 8.05  15.08.10 15.11.18 103.1 96.10 | 0.40 626 666 95.70 96.10 9.21 211 4.28 IA3/BBB (buHaHCbI
AMKK 1106 10000 R 8200 15.06.10 15.09.20 125.4 95.35 96.00 97.00 8.62 2.17 4.89 /A3/BBB (pUHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 4.7 100.05 /A3/BBB (buHaHCbI
AMKK 406 900 R 870,  01.08.10 01.02.12 20.5 101.47 100.00 102.49 7.98 2.16 1.46 /A3/BBB (buHaHCb!
AMKK 506 2200 R 7.35  15.07.10 15.10.12 29.0 99.58 | 0.05 99.00 100.44 7.81 1.84 1.62 /A3/BBB (huHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 50.3 97.60 | 0.45 100 000 97.20 8.55 1.89 2.54 /A3/BBB (buHaHCb!
AMKK 706 4000 R 7.68  15.07.10 15.07.16 4.7 96.80 95.01 97.00 8.83 1.98 3.46 /A3/BBB (buHaHCb!
AVKK 806 5000 R 763  15.06.10 15.03.14| 15.06.18 46.0 98.0 96.50 | 0.75 115 000 95.50 96.55 9.25 1.99 2.48 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.08.10 15.02.17 81.8 9650 | 0.60 386 001 95.00 96.45 8.72 196 | 347 JA3/BBB (UHaHCbI
And-02 1000 R 16.00 25.06.10 311210, 21.1212 7.0 313 102.40 = 0.60 1000 101.82 102.50 11.48 7.79 0.50 Tenekom
AK BAPC-03 10000 R 7.90  26.10.10 25.10.11 17.2 100.05 195 000 100.02 100.10 8.01 3.94 1.25 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12) 15.10.13  23.0 412 99.93 | 0.03 99.02 100.00 8.38 4.12 1.65 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05/ 23.09.10, 26.09.11 19.09.13 16.0 40.3 105.90 302 105.75 106.29 9.32 6.62 113 B+l Cbipbe
AKpOH-3 3500 R 13.85| 24.11.10, 25.05.12] 20.11.13 240 424 106.78 106.95 108.25 10.23 6.47 1.65 B+l/ Cbipbe
AnbsiHc-01 3000 R 14.00/  15.09.10 14.09.11 15.8 100.01 95.01 14.43 6.98 1.05 BI/B+ cbipbe
Amypmet-03 3000 R 0.0  15.10.10 15.04.11 10.7 meTannyprus
Amypmet-07 6000 R 18.00/  30.06.10 30.06.12 25.5 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 10.2 c/x
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 34.9 98.90 | 045 151797 98.50 99.20 8.19 391 2.49 BB+// TpaHcnopT
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 34.9 99.00 | 0.15 5000 98.50 99.40 8.15 3.90 2.49 BB+// TpaHcnopt
bantlHeb-1 1000 R 11.00/ 27.07.10 26.04.11 111 101.50 95.00 108.00 9.58 2.70 0.80 B3/ GaHku
BAHAHA-M-2 1500 R 11.50/ 12.08.10 12.08.10 25 TOproBnst
Bank CaHkT-MeTepbypl 5000 R 810 121010 13.10.11/ 09.04.13  17.0 34.9 100.30 50 922 100.30 100.35 7.98 4.03 1.22 B/Ba3/ GaHku
BankMock-1 10000 R 10.64/ 30.07.10, 06.08.10, 29.07.11 2.0 14.2 101.01 1.10 421 5.25 0.18 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13, 9.0 32.7 101.21 3.20 5.60 3.70 0.65 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00/ 25.10.10, 28.10.10, 02.05.11 5.0 11.3 4.20 /Caal/B GaHku
BaHkCOK0304 3000 R 9.50  18.08.10 23.02.11 9.0 4.10 /Caal/B GaHku
bapeHuesdl 800 R 20.00/ 05.07.10 04.07.11 134 2.00 notpe6. Tos
BalukupaH3s 1500 R 830 12.06.10 09.03.11 9.5 JHepreTMka
bauwHedts-01 15000 R 1250/ 22.06.10, 21.12.12 13.12.16 31.0 79.7 10555 | 0.05 18906 105.55 105.69 10.20 5.90 197 cbipbe
bauwHedts-02 15000 R 1250/ 22.06.10, 21.12.12 13.12.16 31.0 79.7 105.69 = 0.19 101 502 105.55 105.69 10.14 5.90 1.98 cbipbe
bauwHedTs-03 20000 R 12.50/ 22.06.10, 21.12.12, 13.12.16 31.0 79.7 105.03 16 230 105.50 105.69 10.44 5.93 1.97 Ccbipbe
BenoH 02 2000 R 17.00/ 26.08.10 28.02.11 23.02.12 9.0 21.2 106.00 = 0.70 105.30 106.99 8.52 8.00 0.66 meTannyprus
BuHbaHK-2 1000 R 10.50/ 27.10.10, 05.05.11  29.04.13 11.0 35.6 /B2/B- GaHku
BaroHmau 2 1000 R 15.50/  16.06.10 15.12.10 6.7 90.00 | 10.50 165 83.00 90.00 40.51 8.59 0.36 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 16.06.10 15.12.10 6.7 100.90 1804 100.91 101.91 7.42 4.45 0.49 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00/ 01.09.10, 03.09.10, 27.02.13 3.0 335 103.00 = 0.61 1 101.70 103.00 3.35 7.26 0.26 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.06.10 15.03.40 362.8 100.03 3.01 8.69 2.14 10.03 A3/ (buHaHCbI
Bukropusad-50-01 2000 R 12,50/ 17.08.10, 17.08.10, 12.02.13 3.0 33.0 100.89 100.40 101.00 8.40 6.18 0.20 B/l TOproBnst
BK-MHBectl 10000 R 9.25  23.07.10 19.07.13 38.3 103.00 25000 100.00 103.20 831 4.48 2.52 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520/ 13.07.10, 14.07.11 08.07.14 14.0 50.1 108.90 = 0.20 307 862 108.80 109.50 6.90 6.96 0.96 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 6.2 BBI//BB- Tenekom
BnrTnkBT-3 2300 R 850  01.06.10 30.11.10 6.2 100.59 6.25 421 0.24 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12.00/ 08.06.10, 11.03.11 03.09.13 10.0 39.8 103.50 | 0.30 4500 103.20 7.46 2.89 0.69 BBI//BB- Tenekom
BHewwunpb 01 1500 R 1400 171110 221110, 141112 6.0 30.0 102.92 = 0.07 9000 100.01 102.95 7.53 6.78 0.45 /B3/B- GaHku
Boct3kebO1 1000 R 12,50/ 09.09.10, 15.03.11  07.03.13 10.0 33.8 101.19 45000 101.60 102.05 10.93 6.16 0.69 B3/ (buHaHCb!
BTb - 5 06 15000 R 740  22.07.10 17.10.13 413 97.57 | 0.08 74277 97.16 97.91 8.48 1.89 2.77 BBB/Baal/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10, 06.07.16, 2.0 744 101.13 248 000 101.10 101.30 4.26 3.27 0.13 BBB/Baal/BBB | GaHku
BTb 24-1-UN 15000 R 9.700 16.06.10  20.12.11) 10.12.14, 19.0 55.2 103.50 260 101.00 103.50 741 2.34 135 BBB/Baal/BBB  |GaHku
BTb BO-01 5000 R 7.60 18.06.10 15.03.13 34.1 99.10 | 0.60 25001 98.50 99.29 8.20 191 2.32 BBB/Baal/BBB | GaHku
BTb BO-02 5000 R 7.60  18.06.10 15.03.13 341 99.01 | 0.02 255909 99.06 100.00 8.24 191 2.32 BBB/Baal/BBB  |GaHku
BTB BO-03 10000 R 7.60  18.06.10 15.03.13 341 99.25 | 0.75 172354 99.25 99.45 8.14 191 2.32 BBB/Baal/BBB | GaHku
BTb24 01 6000 R 11.50/  06.10.10 05.10.11 16.5 105.40 603 105.40 105.50 7.36 5.44 1.19 BBB/Baal/BBB  |GaHku
BTb24 02 10000 R 735 10.08.10 14.02.11/ 05.02.13, 9.0 32.8 102.50 100.00 105.00 3.60 3.55 0.68 BBB/Baal/BBB  |GaHku
BTb24 03 6000 R 10.50/ 02.06.10, 08.06.10, 29.05.13' 0.0 36.6 100.25 5.22 0.03 BBB/Baal/BBB | 6aHku
BTb24 04 8000 R 11.85/ 26.08.10, 01.09.10, 20.02.14 3.0 455 101.60 788 101.50 101.60 4.91 5.82 0.25 BBB/Baal/BBB | GaHku
BTB-Nua®01 8000 R 980 12.08.10 15.11.10, 06.11.14 6.0 54.1 101.40 30002 101.40 6.69 241 0.43 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00/ 13.07.10, 15.07.10, 07.07.15 2.0 62.2 101.02 = 0.02 3000 101.02 101.21 5.67 3.46 0.12 BBB//BBB (buHaHCbI
BTB-M3®03 5000 R 14.00/ 15.06.10, 17.06.10, 07.06.16, 1.0 73.4 100.42 45000 100.20 100.49 4.94 3.48 0.05 BBB//BBB (buHaHCbI
BTB-Nns®04 5000 R 14.00/ 15.06.10 17.06.10, 07.06.16, 1.0 734 100.42 20 000 100.42 100.50 4.94 3.48 0.05 BBB//BBB (huHaHCb!
BTB-Nus®07 5000 R 9.70  09.06.10  10.12.10, 30.11.16, 7.0 79.3 10158 = 0.08 100 001 2.00 6.74 2.38 0.49 BBB//BBB (huHaHCb!
a3npHed13 8000 R 14.75| 20.07.10, 23.07.12, 12.07.16. 26.0 74.6 114.40 | 0.29 423374 113.88 114.40 7.43 6.43 1.73 /Baa3/BBB- cbipbe
[asnpHedt4 10000 R 16.70/ 19.10.10, 25.04.11  09.04.19 11.0 107.9 109.20 150 339 109.20 109.30 5.94 7.62 0.82 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75| 29.06.10, 28.06.11  24.06.14 13.0 49.6 119.40 = 0.10 125713 119.05 119.10 5.74 1.04 BBB/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 13.12] 29.06.10, 29.06.10 26.06.12, 1.0 25.3 111.70 5284 111.80 112.04 5.86 BBB/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 17.2 101.05 5075 100.36 101.05 6.30 3.45 1.29 BBB/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 7.23  18.08.10 12.02.14 452 99.25 65314 97.00 99.69 7.60 3.63 3.03 BBB/Baal/BBB | cbipbe
asnpomb 1 5000 R 7.10  29.07.10 27.01.11 8.1 100.75 499 000 100.01 100.75 6.01 351 0.62 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54  24.11.10 20.11.13 424 /Baa3/BB GaHku
[asnpomb 3 10000 R 6.30 12.07.10 10.10.11 16.7 321 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 22.11.10, 151112 6.0 30.1 101.28 100.40 5.94 4.31 0.46 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 29.11.100 221112 6.0 30.3 100.20 /Baa3/BB GaHku
Ta3npomHedTs BO-5 10000 R 7.15 12.10.10 09.04.13 34.9 98.00 20 000 97.55 98.39 8.10 3.64 242 cbipbe
la3npomHedTs 6O-6 10000 R 7.15 12.10.10 09.04.13 34.9 98.00 30 400 97.85 98.50 8.10 3.64 2.42 Ccbipbe
[A3®uH 01 5000 R 18.00/  10.08.10 08.02.11 85 99.07 5122 99.26 99.90 20.26 9.06 0.55 aBToONpoM
leHepKomnl 2000 R 12.00 22.06.10 30.06.10, 21.06.11 1.0 13.0 SHepreTuka

MmapoOrK-1 5000 R 8.10/  30.06.10: 29.06.11! 132 100.90 16 102 101.00 101.50 7.34 4.00 0.96 /Baa3/BBB- 3HepreTuka




Fixed Income Daily 01.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku [HoxoaHocTb, % .
06bem, | KynoH, Dop, PeituHr
Bbinyck n % Lleda | Uam. o6bem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
nMocCrp-2 4000 R 1000 16.09.10  20.09.10, 17.03.11 4.0 9.8 49.20 4.41 94.00 853.05 1.01 0.03 CTPOUTENLCTBO
noGakcbark BO-01 5000 R 9.25 16.08.10 18.02.11/ 16.02.13 9.0 332 | 101.70 | 0.30 1 101.00 101.70 6.84 4.51 0.66 BB//BB- GaHku
rccol 5000 R 15.00/ 23.09.10, 23.09.10, 26.03.17 4.0 83.1 | 102.30 | 0.30 306 070 102.00 102.30 7.71 731 0.30 BB/ MalLLMHOCTP.
r3C 02 1500 R 12.00/ 26.10.10 23.04.13 35.4 92.55 | 10.55 85.10 100.00 15.84 6.47 2.16 TOProBnst
[JlansCs3206 2000 R 885 02.06.10 04.06.10, 30.05.12, 0.0 24.4 | 100.16 4.41 0.02 BB-/Ba3/ Tenekom
[JlansCs3605 1500 R 1500 20.07.10 21.07.11, 17.07.12 140 260 @ 108.18 0.18 107.61 7.48 6.91 0.98 Tenekom
[OBTr-0 01 1000 R 1450  03.08.10 03.08.10 2.2 39.90 151 12.00 39.96 18.12 TpaHcnopT
OBTr-0 02 5000 R 1450 22.07.10  30.07.10, 18.07.13, 2.0 38.2 1550 = 323 12.00 18.99 46.66 TpaHcnopT
[rk-01 5000 R 1050 10.09.10  18.03.11 08.03.13 10.0 @ 33.8 21.01 aHepreTMka
[enbtakp-2 2000 R 596  30.05.10 30.05.10 0.1 99.95 15.88 155 0.00 /Baal/ 6GaHku
[xendchCul'l 2000 R 500 21.10.10 20.10.11 17.0 99.77 2.23 98.00 5.24 2.50 129 lloTo3BaH TOproBnst
[vken®uh-1 3000 R 9.25  16.09.10 17.03.11 9.8 98.95 45 98.62 98.80 10.89 4.66 0.70 TOproBnst
JMLEHTPo61 1150 R 8.50  05.06.10 26.05.15 60.8 83.52 13.52 5.05 3.43 TOproBnst
[LomoueHTpl 1000 R 20.000 08.07.10 08.07.10 14 91.00 TOProBns
EABP-3 5000 R 10.50/ 021110, 03.11.11 25.0.16 170 781 | 104.05  0.05 10 100 103.51 104.50 7.45 5.03 131 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 4.38/ 22.07.10 21.04.11 10.9 | 100.96 2.78 3.33 1.08 0.85 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 491/ 09.06.10 07.09.11 15.6 | 100.85 40 2.09 4.29 121 118 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 4.01/ 17.06.10 12.06.14 49.2 2.03 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 421 14.07.10 09.04.14 471 99.66 99.35 4.38 1.05 3.42 AAA/Aaa/AAA | BaHku
EspasXona®-1 10000 R 925 24.09.10 220313 13.0320 34.0 1192 9645 0.5 671124 96.00 96.45 11.02 4.718 2.25 B+/B1/B metannyprus
EspasXona®-3 5000 R 9.25 24.09.10 22.03.13 13.0320 340 1192  96.40 100 001 96.40 96.74 11.04 4.78 2.25 B+/B1/B metannyprus
Epokom®K2 3000 R 16.00/  10.06.10 10.06.10 0.4 IC/ (pUHaHCbI
EBpokom®K3 3000 R 16.00/ 18.06.10 18.06.10 0.7 IC/ (buHaHCbI
EBpokom®K5 5000 R 16.00/  14.09.10 15.03.11 9.7 ICl (buHaHCbI
EBPOMA-01 1200 R 11.00/ 14.10.10 14.10.10 4.6 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 22.6 19.01 aHepreTMKa
XKenpopun-1 1500 R 18.00/  01.06.10 30.11.10 6.2 (buHaHCbI
XKenpopun-2 2500 R 12.00/ 21.10.10 19.04.12 23.1 94.75 88.15 99.00 15.86 6.32 1.49 (puHaHCbI
XKenpopun-3 2000 R 13.00/  22.09.10 19.09.12 28.2 | 100.00 90.01 13.40 6.48 179 (buHaHCbI
Kene3soberl 1000 R 12.00/ 20.08.10, 20.08.10, 27.0511 3.0 12.1 2.23 NpoM3BOACTBO
3eHuT 3060 3000 R 8.10  10.11.10 09.11.11 17.7 | 100.39 | 0.13 50 100.20 100.39 7.96 4.02 1.29 B/Ba3/ GaHku
3eHuT 5060 5000 R 10.85 08.06.10, 09.12.10, 04.06.13 6.0 36.8 | 102.25 @ 0.16 77181 102.20 102.25 6.48 5.29 0.48 B/Ba3/ GaHku
3eHuT 606n 3000 R 15.00/ 06.07.10, 08.07.10, 01.07.14 1.0 498 | 101.11 12 000 101.05 101.11 4.18 7.40 0.11 B/Ba3/ GaHku
3enut 50-01 5000 R 790 071010 11.04.11 07.04.13 110 @ 348 @ 100.45 103 500 100.35 100.55 7.38 3.94 0.79 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00/  10.06.10 09.06.11 12.6 aBToONpoM
MKC5®uH 01 9000 R 760 06.07.10 06.07.10, 01.07.14 1.0 49.8 | 100.10 15050 100.11 100.29 6.65 3.79 0.10 1IBB- TOproBNst
VIKC5®uH 04 8000 R 18.46/ 10.06.10 13.06.11  02.06.16 13.0 = 73.2 | 110.50 212 283 110.45 110.58 7.76 8.33 0.86 1IBB- TOProBAst
WHnpom 02 1000 R 13.00/ 15.07.10 15.07.10 16 34.00 6301 34.00 35.92 19.07 meTannyprus
Wunpom 03 1300 R 950 17.11.10 18.05.11 11.8 34.42 25.00 55.00 238.46 = 13.76 0.28 MeTannyprus
Wuterpa®-2 3000 R 16.75/  01.06.10 29.11.11 18.3 | 102.69 15.23 8.13 112 CepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 37 100.96 100.30 101.10 5.54 4.32 0.29 /Ba2/ MalLLKHOCTP.
VipkOHeprol 5000 R 15.50/  03.06.10 28.11.13 427 loTo3BaH/B- aHepreTMka
Wrepad-1 5000 R 1030/ 2311100 29.05.10, 20.11.12, 0.0 30.2 | 100.00 18 000 100.00 100.25 5.14 0.00 cbipbe
Kama3z-®un2 1500 R 11.25/  17.09.10 17.09.10 37 98.63 96.76 100.50 16.45 5.69 0.26 aBToONpoOM
Kapyc.® 01 3000 R 12.00/ 16.09.10 12.09.13 40.1 3.50 TOproBnst
Kayctuk 2 850 R 18.00/ 08.07.10 07.07.11 135 | 100.15 | 0.15 6979 100.00 100.15 18.90 4.48 0.48 XAMUS
KMB-BaHk2 3400 R 11.00,  02.06.10 30.11.11! 184 loTo3saH/ GaHku
Koke 02 5000 R 12.00/ 16.09.10 15.03.12 219 | 10137 98.00 102.00 11.43 5.90 147 meTannyprus
Komoclp. 1 2000 R 18.00/ 15.07.10, 15.07.10, 14.07.11 2.0 13.7 19.01 c/x
KOMEWKA 02 4000 R 16.50,  18.08.10 15.02.12 209 | 106.57 106.00 107.00 12.78 3.86 1.36 llccc+ TOproBnst
KOMEMKA 03 4000 R 9.80  18.08.10 15.02.12 20.9 99.50 98.00 101.00 10.51 2.46 145 llccc+ TOproBnst
Kocmoc®unl 2000 R 17.00 17.06.10, 01.07.10, 16.06.11 1.0 12.8 23.01 CTPOUTENLCTBO
KpEBpb-02 4000 R 11.50/  29.06.10 28.06.11 132 | 103.79 3.10 7.92 5.52 0.93 /Ba3/ (buHaHCbI
Ky6aHbaH-1 3000 R 785  21.07.10 21.07.10 18 100.25 @ 0.70 2284 99.70 100.25 6.14 3.90 0.14 aHepreTuka
Kyit6A30T-2 2000 R 8.80  03.09.10 04.03.11 9.3 99.05 98.60 99.40 10.34 4.43 0.68 XAMus
TleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 36.4 | 100.30 & 0.30 782218 100.12 100.30 15.13 3.60 1.68 B CTPOUTENLCTBO
TleHCnenCMY-1 2000 R 16.00 21.06.10 07.12.12 30.8 | 103.70 | 0.15 8767 103.38 103.70 13.93 3.80 118 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 20.3 | 100.50 100.00 100.75 8.37 4.24 1.43 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 23.0 98.75 2 98.75 101.97 8.93 4.05 1.63 aHepreTuka
JICP 02 06n 5000 R 1350, 05.08.10 08.02.11/ 01.08.13 9.0 38.7 | 102.00 60 028 101.46 102.33 10.42 6.60 0.61 B-/B3/ CTPOUTENLCTBO
JICP-WHB 02 3000 R 17000 15.07.10 15.07.10, 14.07.11 20 13.7 22.01 B-/B3/ CTPOUTENLCTBO
Tlykoiin306n 8000 R 710  10.06.10 08.12.11 186 | 10031 = 0.01 40 100.40 100.59 7.00 3.53 134 BBB-/Baa2/BBB- | cbipbe
Tykoiindobn 6000 R 740  10.06.10 05.12.13 42.9 98.47 1.47 1 97.50 98.47 8.06 3.75 2.83 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO01 5000 R 13.35/  09.08.10 06.08.12 26.7 | 112.00 40 001 111.00 113.70 7.45 5.94 1.79 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 13.35/  09.08.10 06.08.12 26.7 | 111.90 103 600 111.00 113.69 7.50 5.95 179 BBB-/Baa2/BBB- cbipbe
TykoitnBO03 5000 R 13.35/  09.08.10 06.08.12 26.7 | 112.00 @ 0.30 28014 111.00 112.40 7.45 5.94 1.79 BBB-/Baa2/BBB- | cbipbe
JTykoitnb004 5000 R 13.35/  09.08.10 06.08.12 26.7 | 11193 | 0.23 111.00 112.40 7.49 5.95 1.79 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 13.35/  09.08.10 06.08.12 26.7 | 11182 | 0.82 111.01 112.40 7.54 5.95 179 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920 17.06.10 13.12.12 31.0 | 102.33 102.00 104.49 8.33 4.48 2.07 cbipbe
TykoitnbO07 5000 R 9.20 17.06.10 13.12.12 31.0 | 102.53 103.00 104.50 8.24 4.47 2.07 Cbipbe
Tykoitnb018 5000 R 1350  22.06.10 22.06.10 0.8 100.68 58 654 100.40 100.68 321 13.37 0.07 BBB-/Baa2/BBB- | cbipbe
Tykoitnb019 5000 R 1350  22.06.10 22.06.10 0.8 100.67 1000 100.36 100.68 3.34 13.37 0.07 BBB-/Baa2/BBB- | cbipbe
Tykoitn6020 5000 R 1350  22.06.10 22.06.10 0.8 100.61 100.54 100.68 4.14 13.38 0.07 BBB-/Baa2/BBB- | cbipbe
Marneaut 2 2500 R 19.000 28.09.10 25.06.10 28.03.11 1.0 101 | 101.36 @ 1.36 101.19 103.69 9.45 0.14 meTannyprus
Marnut® 02 5000 R 820  24.09.10 23.03.12 22.2 98.75 4 99.00 99.50 9.15 414 1.56 TOprosns
MarHonus-1 1000 R 19.00 22.07.10 22.07.10 18 5.20 TOprons
Macrepb-3 1200 R 17000 02.06.10 11.06.10, 30.11.11 0.0 184 | 100.13 32.95 9.41 0.02 otossaH// 6GaHkn
MBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 100 @ 345 100.68 100.10 100.75 .77 210 0.76 B+/B1/ (uHaHChI
MBPP 0306n 3000 R 1500 27.07.10 28.10.10, 23.04.13 5.0 354 | 10350 | 0.20 31832 103.30 105.30 6.42 3.61 0.38 B+/B1/ (pUHaHChI
MBPP 0406n 5000 R 940 02.09.10 07.0311 27.02.14 9.0 457 | 10110 @ 0.20 100 000 100.80 101.20 7.90 4.64 0.70 B+/B1/ uHaHChI
MBPP 05060 5000 R 1500 17.06.10 21.06.10, 12.06.14 1.0 49.2 | 100.55 20 100.40 100.55 3.96 7.44 0.06 B+/B1/ uHaHChI

MAOM-Bank 6O-01 5000 R 12,75 03.06.10 29.11.12 305 | 108.68 9.01 5.85 1.94 BB/Ba2/B+ GaHkn
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MexTpomb-1 3000 R 1325/ 29.06.10, 31.12.10, 03.01.18 7.0 92.6 3.20 B/B1/BB- GaHku
MeTtceps-®1 1500 R 11.00/ 241110 04.06.10, 23.05.12 0.0 24.2 99.92 15.53 100.13 1.05 5.49 0.02 TOproBnst
Meuyen 206 5000 R 840 16.06.10 21.06.10, 12.06.13 1.0 37.0 | 100.10 12 092 100.10 100.20 5.09 4.18 0.06 /Bl MeTannyprus
Meuen 406 5000 R 19.00/ 29.07.10, 30.07.12] 21.07.16 260 749 @ 11849 @ 1.39 91309 116.96 118.49 9.75 4.00 1.68 /Bl meTannyprus
Meuen 506 5000 R 1250/ 20.07.10, 18.10.12) 09.10.18' 29.0 = 101.9 A 104.50 1334 104.10 105.38 10.73 2.98 1.89 /Bl meTannyprus
Meuenb0-01 5000 R 1250/ 1211100 111111 09.11.12 180 299 & 10351 @ 0.01 500 103.51 104.55 10.09 6.02 1.25 /Bl MeTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 34.0 99.48 | 0.19 1470 98.50 99.40 10.20 4.89 2.24 /Bl meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 354 99.55 98.51 100.50 10.17 4.88 2.34 /Bl meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12, 3.0 21.2 98.54 100.00 105.00 13.15 2.01 0.24 /Ba2/ (buHaHCb!
MWA-406 un 2000 R 12.50/ 08.07.10, 21.10.10, 01.10.15 5.0 65.1 | 102.50 100.00 105.00 5.04 3.04 0.37 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350/ 22.07.10, 29.07.10 17.07.14 2.0 50.4 | 101.26 100.00 102.80 4.54 332 0.16 /Ba2/ (buHaHCb!
Mur-o 02 3000 R 0.100  07.09.10 06.09.11 15.5 MalLLMHOCTP.
MukosiH-206 2000 R 13.50/ 12.08.100 24.02.12, 07.02.13 21.0 @ 329 | 109.30 99.00 7.54 6.16 1.46 notpe6. Tos
M-MHOYCTP 1000 R 12.25| 17.08.10 16.08.11 14.8 21.00 | 031 207 20.70 21.19 33156 = 29.09 0.23 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00/ 14.07.10, 14.07.10, 10.07.13 2.0 38.0 58.50 | 2.50 10 296 56.00 95.00 13.64 CTPOUTENLCTBO
Mupatoprol 2500 R 19.00/ 05.08.10, 05.08.10, 02.08.12] 2.0 26.6 | 101.31 101.70 11.79 9.35 0.17 notpe6. Tos.
MKB 0306n 2000 R 15.00/  16.06.10 16.06.10 0.6 100.58 40 100.00 100.59 3.64 7.44 0.05 B-/B1/ GaHku
MKB 0406n 2000 R 15.00/  14.09.10 15.03.11 9.7 105.40 103.51 105.40 7.99 7.10 0.71 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.10.10  05.05.11/ 25.04.12 11.0 & 233 | 100.67 99.20 100.20 7.68 4.21 0.85 B-/B1/ GaHku
MKB 0606n 2000 R 16.00/ 10.08.10, 16.08.10, 07.08.12, 3.0 26.7 | 101.49 101.50 102.09 7.80 7.86 0.20 B-/B1/ GaHku
MKB 0806n 3000 R 970 13.10.10 19.10.11, 08.04.15 17.0 @ 59.2 99.81 99.85 100.10 9.94 4.85 1.20 B-/B1/ GaHku
MMK B0-01 5000 R 945 18.11.10 22.11.10 151112 6.0 30.1 | 101.50 1350 101.50 101.65 6.16 4.64 0.46 oT03BaH/Ba3/BB  Metannyprus
MMK B0-02 10000 R 9700 16.06.10 16.12.11) 121212 19.0 @ 31.0 & 10320 0.30 95739 103.10 103.20 7.58 4.69 1.32 oT03BaH/Ba3/BB  Metannyprus
MMK BO-05 8000 R 7.65  07.10.10 04.04.13 34.7 98.75 | 0.50 168 003 98.25 99.25 831 3.86 2.39 oT03BaH/Ba3/BB  Metannyprus
MM-®uH 01 1000 R 10.00/ 31.08.10, 01.09.10, 26.02.13 3.0 335 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.00/ 06.07.10, 07.07.10, 03.07.12, 1.0 25.6 80.00 1 11.14 80.00 673.93 6.23 0.01 [nieBenonmeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 6.9 (buHaHCb!
MOWA 02 3000 R 7.99  07.09.10 07.09.11 15.6 (buHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 49.3 (huHaHCb!
MolibaHk 5 5000 R 12.96/ 21.10.100 25.04.11 16.0415 11.0 @ 59.5 | 100.30 99.80 100.80 12.80 6.44 0.78 B3/ GaHku
MOPE-[101 1000 R 15.50/  03.08.10 03.08.10 22 3.10 [fieBenonmMeHT
Mockomub-2 3000 R 12.00/ 17.08.10 15.02.11 8.8 3.20 GaHku
Mockomub-3 5000 R 15.00/ 16.06.10, 17.06.10, 12.06.13 1.0 37.0 21.01 GaHku
MOCMAPT® 1 2000 R 001 141010 20.10.10, 12.0412 5.0 22.8 50.00 9.99 90.00 472.68 0.01 0.07 TOproBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 25.3 92.97 1.88 13515 92.00 92.97 17.00 4.99 0.88 cepBuC
Mocobnra3l 2500 R 12.00 15.11.10 17.05.11 11.8 97.80 yenyru
MocobnTp-2 4000 R 20.00/ 24.09.10 26.03.11 10.1 /ID (puHaHCbI
MocTpAsTdL 7500 R 11.80/ 22.06.10 18.12.12 31.2 3.10 lce TpaHcnopt
MocaHeprol 5000 R 12.50/ 14.09.10 13.09.11 158 | 106.70 | 0.20 223001 106.70 107.22 7.10 5.84 113 1IBB- SHepreTuka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16, 21.0 | 69.7 | 100.01 98.90 100.99 7.70 3.82 1.53 1/BB- 3HepreTuka
MocaHepro3 5000 R 10.25| 04.06.10 06.12.12, 28.11.14 31.0 @ 54.8 | 105.00 104.25 8.12 4.87 2.03 1IBB- SHepreTuka
MocaHeprobO-2 2000 R 1145/ 26.08.10 26.08.10 3.0 101.63 101.01 105.50 4.71 5.62 0.24 1IBB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11 25.07.13 15.0 & 385 | 101.00 2 100.50 101.00 8.08 2.22 1.06 BB+/ aHepreTMka
MOSCK-01 6000 R 8.05  07.09.10 06.09.11 155 | 100.70 3188 96.10 7.59 3.99 113 aHepreTMka
MPCK Yp.01 1000 R 8.60 23.11.10 22.05.12 24.2 80.01 aHepreTMka
MPCK Ora 2 6000 R 17.50/ 31.08.10, 01.09.11  26.08.14 15.0 @ 51.7 | 110.10 5405 110.00 110.50 8.96 7.93 1.06 JHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 413 97.00 | 0.24 5009 97.00 99.99 8.18 3.60 2.82 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 65.7 97.50 | 1.70 5005 95.78 97.99 8,51 3.96 4.12 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8700 22.06.10 22.06.10, 12.06.18 1.0 97.9 | 100.26 100.26 100.38 4.82 4.33 0.06 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75/ 17.05.11 19.05.11 13.0514 12.0 @ 482 | 109.05 8048 109.01 109.45 6.75 15.32 0.91 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.100 26.07.12, 19.07.16 26.0 748 @ 112.70 @ 045 40 055 112.41 112.90 7.60 12.61 1.70 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.00/  27.09.10 26.03.12 22.3 75.00 92.00 30.41 6.65 1.28 B/Bl/ XUMUS
HIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 30.7 | 100.00 5000 103.00 104.45 9.99 4.86 2.00 BB+/Bal/BBB- | mMeTannyprus
HIMK-BO-05 10000 R 10.75/  02.11.10 30.10.12 29.5 | 106.10 | 0.20 70 000 105.90 106.50 8.09 5.05 2.03 BB+/Bal/BBB- | mMetannyprus
HIIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 33.7 99.98 99.25 100.10 7.90 3.86 2.32 BB+/Bal/BBB- | Metannyprus
HOMOC 118 5000 R 15.00/ 07.07.10, 12.07.10, 02.07.14 2.0 49.9 | 101.05 46 060 100.90 101.18 4.63 7.40 0.12 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 8.8 102.02 = 0.23 101.90 102.15 6.67 4.64 0.66 BB-/Ba3/ GaHku
HOMOC 98 5000 R 15.00/ 18.06.10, 23.06.10 14.06.13' 1.0 37.1 | 100.52 1668 100.54 100.58 4.65 7.44 0.07 BB-/Ba3/ GaHku
HTC-01 1000 R 15.00/  26.10.10 26.04.11 111 95.00 12 85.00 95.00 22.38 7.87 0.72 TOproBnst
HOK-3 2000 R 11.50/  26.10.10 03.05.11 11.3 | 101.90 4.41 9.51 5.63 0.82 /B2/B- (buHaHCb!
O6KoHa®-01 3000 R 300 17.11.10 19.11.10 16.05.12, 6.0 24.0 99.80 1 1.33 3.42 1.50 0.46 Bl notpe6. ToB.
O6KoHa®-02 3000 R 15.00 20.10.10, 22.11.11 17.0413 18.0 @ 352 | 107.70 1 5.20 8.66 6.94 1.26 B/ notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 13 100.26 = 0.01 79930 100.26 100.30 5.15 391 0.10 aHepreTuKa
OrkK-3 06 3000 R 7.75 11.06.10 17.06.10/ 09.12.11 1.0 18.7 JHepreTuka
OrK-5 60-1 2000 R 12.20/ 27.07.10 27.07.10 20 102.02 100.67 -0.09 5.96 0.16 /Ba3/ SHepreTuka
OrkK-5 60-2 2000 R 12.20) 27.07.10 27.07.10 20 101.58 100.67 247 5.99 0.16 /Ba3/ SHepreTuka
OrK-5 06-1 5000 R 12.25/  30.09.10 29.09.11 16.3 | 106.20 1118 105.05 107.00 7.42 5.75 117 /Ba3/ SHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 23.1 | 100.00 100.00 7.38 3.62 1.67 SHepreTuka
Oro-arpo-3 1500 R 16.00/  09.07.10 09.07.10 14 38.99 4 31.00 39.89 20.46 cix
OM3 - 6 06 1600 R 13.00/ 04.06.10, 09.06.11  31.05.13 13.0 = 36.6 | 100.00 13.21 6.48 0.83 /IB- MaLUMHOCTP.
OM3-5 06 1500 R 13.00/ 31.08.10 30.08.11 15.3 | 100.00 17.01 13.38 6.48 1.03 IIB- MalLUMHOCTP.
MapHac-M 2 1000 R 950  19.08.10 17.11.11 17.9 notpe6. To..
Mepsobark BO-01 1500 R 10.00/ 27.10.100 29.04.11 24.0413 11.0 @ 354 | 100.24 100.10 100.30 9.88 4.97 0.82 B3/ GaHku
MepBobaHKl 1500 R 16.50/ 28.06.10, 05.07.10 29.06.11 1.0 13.2 | 10127 211 8.27 0.10 B3/ GaHku
MeTpokom64 3000 R 1550/ 05.07.10, 08.07.10 06.07.11 1.0 13.5 | 100.90 200 101.00 101.14 0.95 711 0.11 /Ba3/B+ GaHku
[MeTpokomb5 5000 R 12.75/ 18.06.10 19.12.12) 21.12.14 310 556 & 109.11 @ 0.11 53 002 108.75 109.11 8.89 5.86 1.99 /Ba3/B+ GaHku
MeTpokom66 3000 R 14.36] 21.08.10, 25.08.10 22.08.12' 3.0 27.2 | 101.80 102.00 102.20 6.14 7.07 0.23 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490/ 21.08.100 24.0211 22.08.12 9.0 27.2 | 10587 105.79 6.55 7.06 0.67 /Ba3/B+ GaHku
Monunnactl 1000 R 19.00/ 21.12.10 21.06.11 13.0 | 100.70 231 44.00 100.70 17.30 9.41 0.87 XUMUS
Mpomcs6-05 4500 R 7.75 19.11.10 18.05.12 24.0 | 100.00 & 0.06 1786 100.00 100.80 7.90 3.86 173 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 16.9 56.04 42.07 70.00 51.63 0.01 0.92 MalLLMHOCTP.

MpomTp0306 5000 R 18.000 28.07.10/ 28.01.11 240713 80 & 384 @ 6599 5 63.11 65.99 120.62 13.60 0.28 MaLLKHOCTP.
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoTexk®uHl 5000 R 12,00 03.11.10 02.11.11' 174 105.00 TOproena
MpoToH®UH1 1000 R 16.00/ 15.06.10 22.06.10, 12.06.12, 1.0 24.9 95.00 MalLLMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 10.4 243 c/x
Paarynsitd2 2000 R 17.00/  28.09.10 27.09.11 16.2 95.51 90.02 101.00 22.05 8.88 1.00 c/x
Paarynaind3 3000 R 17.00/  17.09.10 16.03.12 21.9 99.85 90.00 100.00 17.717 8.49 134 c/x
Paarynaitd4 3000 R 17.00, 241110 02.06.11 22.05.13 120 @ 36.3 99.99 90.00 100.41 17.36 8.48 0.83 c/x
Paarynaitd5 2000 R 12,50/ 27.10.10, 29.10.10, 23.10.13) 5.0 415 3.00 c/x
Paitcbcbaitaen-4 10000 R 13.50/ 08.06.10, 08.12.11 03.12.13 19.0 428 @ 108.74 @ 0.14 75003 108.15 109.00 7.45 6.19 1.26 BBB+/Baal/BBB- | 6aHku
PBK®uHaHcl 1750 R 19.00/ 22.07.10, 28.07.10, 21.07.11 20 14.0 | 101.90 & 1.00 10 000 98.01 102.00 5.48 9.30 0.16 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12 5.0 22.6 | 103.99 | 0.09 19 227 103.56 103.99 10.33 10.49 0.35 B-/B1/B- GaHku
PenKan-3 4000 R 25.00/ 13.06.10, 18.06.10, 06.06.12' 1.0 24.7 | 100.58 14 064 100.42 100.58 8.56 12.33 0.05 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 03.06.10, 26.11.10 0.0 6.1 55.00 10.01 100.00 8.84 yenyr
PX[ 60-01 15000 R 9.40  09.06.10 05.12.12 30.7 | 104.12 369 276 104.06 104.65 7.72 4.50 2.06 BBB/Baal/BBB | TpaHcnopT
PXX0-0606n 10000 R 735  10.11.10 10.11.10 55 101.14 125 468 100.51 4.84 3.62 0.43 BBB/Baal/BBB | TpaHcnopT
PX[-0706n 5000 R 755  10.11.10 07.11.12 29.8 | 100.49 90.00 100.99 7.46 3.75 212 BBB/Baal/BBB | TpaHcnopT
PX[-0806n 20000 R 850  07.07.10 06.07.11 13.5 | 102.40 | 0.40 5998 102.20 102.50 6.31 4.14 0.99 BBB/Baal/BBB | TpaHcnopT
PX[-0906n 15000 R 010 171110 19.11.10, 131113 6.0 422 | 100.25 96.40 100.00 0.05 0.48 BBB/Baal/BBB  TpaHcnopt
PX[-1006n 15000 R 15.00/  09.09.10 06.03.14 459 | 12280 @ 0.30 345001 122.63 122.83 8.04 6.09 2.80 BBB/Baal/BBB | TpaHcnopT
PX[-1106n 15000 R 780 241110 28.05.10 18.11.15 0.0 66.7 | 100.30 11695 068 96.10 100.00 7.88 3.88 4.23 BBB/Baal/BBB | TpaHcnopT
PX[-1206n 15000 R 1490/ 251110 28.11.11 16.0519 18.0 @ 109.2 @ 111.60 1011 111.30 111.74 6.68 6.66 1.32 BBB/Baal/BBB | TpaHcnopT
PX[-1306n 15000 R 11.46/  09.09.10 06.03.14 459 | 10397 @ 0.30 5940 103.61 103.97 10.42 5.50 2.82 BBB/Baal/BBB | TpaHcnopT
PX[-1406n 15000 R 11.06/ 12.10.10 07.04.15 59.2 | 104.75 104.70 104.97 10.04 5.26 351 BBB/Baal/BBB | TpaHcnopT
PX[-1506n 15000 R 12.84| 28.06.10 26.12.12. 20.06.16 31.0 @ 73.8 | 107.05 140 000 106.81 107.34 9.89 5.98 1.99 BBB/Baal/BBB | TpaHcnopT
PX[-1606n 15000 R 14.33) 14.06.10 13.06.11 05.06.17 13.0 855 | 108.30 @ 0.5 80272 108.01 108.30 6.09 6.60 0.90 BBB/Baal/BBB | TpaHcnopT
PX[-1706n 15000 R 13.02) 26.07.100 24.07.13) 16.07.18 38.0 @ 99.0 | 111.63 111.00 111.43 8.89 5.82 2.40 BBB/Baal/BBB | TpaHcnopT
PX[-1806n 15000 R 13.22) 26.07.10 23.07.14  15.07.19 51.0 1112 @ 11443 114.00 114.23 9.16 5.76 2.99 BBB/Baal/BBB | TpaHcnopT
PX[-1906n 15000 R 1350/ 26.07.100 27.07.11 08.07.24 14.0 @ 1718 10837 108.00 108.54 5.97 6.21 1.01 BBB/Baal/BBB | TpaHcnopT
PX[-2306n 15000 R 9.000 05.08.10 05.02.15/ 16.01.25 57.0 @ 178.2 @ 103.35 250 000 103.50 104.00 8.26 4.34 3.55 BBB/Baal/BBB | TpaHcnopT
Poc6aHk-A3 5000 R 12.00/ 041110 16.05.11 06.11.13 120 419 @ 10445 0.6 104 375 104.40 104.49 6.94 5.76 0.88 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12.00/ 04.11.10 16.0511 07.11.14 120 541 & 10450 @ 0.39 34189 104.26 104.50 6.89 5.76 0.88 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.00 11.08.10 10.02.13] 29.01.20, 33.0 | 117.8 @ 101.47 101.75 102.49 8.52 4.42 2.22 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.00 12.08.10 11.02.13 30.01.20, 33.0 @ 117.8 101.34 101.75 102.50 8.57 4.43 2.22 BBB/Baal/ GaHku
Poccenxb 2 7000 R 7.85  18.08.10 16.02.11 8.8 101.05 = 0.05 100.57 102.60 6.50 1.94 0.67 BBB/Baal/ GaHku
Poccenxb 3 10000 R 9.25 19.08.10  17.02.14| 09.02.17, 45.0 & 81.6 | 102.83 102.31 103.60 8.49 4.49 2.92 BBB/Baal/ GaHku
Poccenxb 4 10000 R 1150/ 06.10.10, 07.10.11  27.09.17 17.0 @ 89.3 | 106.67 100.00 107.00 6.35 5.38 121 BBB/Baal/ GaHku
Poccenxb 5 10000 R 1350/ 08.06.10 08.12.11  27.11.18 19.0 @ 1035 | 100.00 100.00 13.90 6.73 118 BBB/Baal/ GaHku
Poccenxb 7 5000 R 13.95/ 15.06.10 17.06.10, 05.06.18 1.0 97.7 | 100.79 100.37 6.90 0.06 BBB/Baal/ GaHku
Poccenxb 8 5000 R 1010/ 25.11.100 26.11.120 141119 30.0 1152 & 104.35 30401 104.35 105.45 8.27 4.83 2.10 BBB/Baal/ GaHku
Poccenxb 9 5000 R 1010/ 25.11.10 26.11.12, 141119 30.0 1152 @ 10445  0.15 250 000 104.35 105.10 8.22 4.82 2.10 BBB/Baal/ GaHku
PocT-NaitHl 1000 R 0.0 08.07.10 17.07.10, 08.07.10, 2.0 14 TOProBNst
PTK-NA3 5¢ 2250 R 835  12.08.10 12.08.10 25 98.28 1.08 922 97.53 98.23 17.61 4.24 0.18 (buHaHCbI
Py6rncPerl 1000 R 20.00/ 01.06.10 01.06.10 0.1 TOproBnst
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 224 notpe6. ToB.
PycMope 06 2000 R 18.00/ 17.06.10, 21.06.10, 14.06.12, 1.0 24.9 95.13 90.01 100.25 141.98 4.72 0.03 notpe6. ToB.
PyccHedptbl 7000 R 13.00/ 11.06.10 10.12.10 6.5 102.00 1 102.01 104.00 9.28 6.36 0.46 cbipbe
PycCraHa-5 5000 R 14.75/  09.09.10 09.09.10 35 102.62 30 000 100.00 5.35 7.17 0.27 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75/  11.08.10 09.02.11 8.6 101.97 @ 0.13 101.30 102.00 7.94 5.26 0.63 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 4.0 16.0 99.83 17.01 100.05 7.98 3.90 0.31 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14.00/ 15.10.10, 22.10.10, 13.04.12 5.0 229 | 102.48 102.00 102.50 7.06 6.81 0.38 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 001 01.06.10 03.03.11 28.02.12, 9.0 21.4 NpoM3BOACTBO
CarypHHMO2 2000 R 11.00/ 20.09.10, 23.03.11 20.09.11 100 @ 16.0 96.50 50 96.50 98.99 16.19 5.72 0.68 MalLLMHOCTP.
CarypHHMO3 3500 R 10.00/  07.06.10 06.06.14 49.0 50.05 2.10 98.00 36.20 10.02 2.09 MaLLMHOCTP.
CB-®uHaHcl 1500 R 100 21.06.10 25.06.10, 18.06.12, 1.0 25.1 notpe6. ToB.
Cgo6Cokon3 1200 R 18.000 23.11.10/ 231110 24.0511 6.0 @ 120 95.00 npou3BoACTBO
Cesisbbakl 2000 R 16.00/ 22.07.10 21.04.11 10.9 | 101.40 270 100.03 15.08 3.93 0.73 B2/ GaHku
Cesepcranb 5O-01 15000 R 14.00/ 21.09.10, 20.09.11 18.09.12 160 281 & 107.92 @ 0.10 353 746 107.71 108.10 7.68 6.47 114 B+/Ba3/BB- Cbipbe
Cesepcranb 5O-02 10000 R 9.75  20.08.10 15.02.13 331 | 102.20 120 002 102.90 104.15 9.01 4.76 2.20 B+/Ba3/BB- Cbipbe
Cesepcranb 5O-04 5000 R 9.75  20.08.10 15.02.13 331 | 102.97 103.00 103.80 8.68 4.72 221 B+/Ba3/BB- Chbipbe
CesKab 03 1500 R 10.50/  29.06.10 27.03.12 22.3 20.88 | 14.89 6.00 35.77 19590 = 12.54 0.46 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 36.3 6.00 360 5.50 6.00 317.03 | 3325 0.31 NpoM3BOACTBO
CesCTABTO2 3000 R 7700 21.07.10  26.07.10, 17.07.13, 2.0 38.2 | 100.03 3 100.03 100.09 6.89 3.84 0.15 aBTONpOM
C3Tenex306 3000 R 8.60  26.08.10 24.02.11 9.1 100.90 70.00 7.04 212 0.49 BB//BB- Tenekom
C3Tenex406 2000 R 8.10  10.06.10 08.12.11 18.6 | 100.73 95.05 7.67 2.00 1.05 BBI//BB- Tenekom
C3Tenex506 2000 R 649 24.08.10 01.06.10, 21.05.13 0.0 36.3 | 100.04 3.01 100.05 1.62 0.01 BB//BB- Tenekom
C3Tenex606 3000 R 11.70,  04.08.10 09.08.11  24.07.19 15.0 @ 1115  107.46 103.50 721 271 1.06 BB//BB- Tenekom
Cubups-01 2300 R 18.00/ 20.07.10, 29.05.10, 17.07.12, 0.0 26.0 | 100.12 141275 100.12 100.45 8.96 TpaHcnopt
CubmeTnHO1 10000 R 1350/ 21.10.10, 20.10.14, 10.10.19 540 1141 @ 107.30 @ 0.30 650 617 107.30 107.69 11.64 6.27 3.09 meTannyprus
CubmeTnHO2 10000 R 1350/ 21.10.10, 20.10.14  10.10.19 54.0 @ 1141 & 106.90 267 251 106.90 107.75 11.76 6.30 3.09 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 37 101.15 3150 100.86 101.15 591 4.81 0.29 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11/ 08.08.13 15.0 & 389 @ 103.25 @ 0.05 2 102.55 103.45 6.74 4.59 1.07 BB/ Tenekom
CHBYPXonal 1500 R 10.47) 04.11.10 01.11.12 29.6 53.90 431 103.50 4121 9.69 142 BB/Ba2/ XUMUS
CuHeprus-2 2000 R 10.70/  22.07.10 22.07.10 18 98.01 notpe6. ToB.
CuHeprus-3 2500 R 10.00/ 23.08.10, 24.02.11 18.08.14 9.0 51.4 99.00 199 000 99.00 109.94 11.60 5.04 0.65 notpeb. ToB.
CunTeppa 1 3000 R 17.50/ 05.08.10, 09.08.10, 01.08.13 2.0 38.7 | 101.80 2260 101.71 102.75 7.27 8.57 0.19 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 410 5.21 otosBaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 473 3.22 oTo3BaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 33.8 | 103.25 13202 102.85 103.25 8.58 4.71 2.26 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12 12.08.14 270 51.2 @ 112.85  0.25 186 650 112.64 112.98 8.44 6.52 177 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 12.50/ 03.06.100 04.12.12) 24.11.16 31.0 = 79.1 | 109.00 50 000 108.85 109.20 8.58 5.72 1.97 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 17.70/  21.09.10 21.09.10 39 103.01 23800 102.90 103.30 7.95 8.57 0.29 B-/B3/ Tenekom
CKB-6aHk 1 1000 R 16.00/  24.06.10 24.06.10 0.9 100.93 = 0.09 95.01 100.50 335 4.26 0.07 B-/B2/ GaHku

COPYC KAM2 1500 R 08.07.10! 05.04.12! 226 TOproens




Fixed Income Daily 01.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku OoxopaHocTb, % .
0O6bem, | KynoH, Dop, PeituHr
Bbinyck n % Lleha | Mam. o6bem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | ocpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CthHpycTpl 1000 R 08.07.10 07.07.11 135 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 25.9 93.73 2.72 1 91.40 93.71 12.25 4.52 172 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 35.0 102.66 24.11 100.00 7.59 4.13 241 CTPOUTENLCTBO
CY-155 306 3000 R 1550/ 18.08.10, 24.02.11 15.02.12, 9.0 20.9 98.95 8211 98.50 98.95 17.20 7.81 0.60 CTPOUTENLCTBO
CynocTpb-2 1000 R 17.50/  11.06.10 11.06.10 05 100.30 1 100.40 9.32 8.70 0.04 B3/ GaHku
CynocTpb-3 1500 R 17.00/ 06.09.10, 09.09.10, 03.09.12, 3.0 21.6 102.60 98.00 102.80 713 8.26 0.26 B3/ GaHku
Catnlpynnl 1000 R 11.70/  16.11.10 15.05.12 23.9 95.50 0.10 1915 80.01 99.00 14.92 6.11 1.57 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 29.6 100.36 0.21 100.00 8.24 4.10 2.07 Tenekom
Tardonab 4 1500 R 13.00/  02.06.10 01.06.11 12.3 104.33 8.62 6.21 0.85 B2/ GaHku
Tardonab 5 2000 R 11.00/ 22.09.10, 29.03.11 21.03.12 10.0 @ 22.1 101.90 45000 101.75 101.85 8.53 5.38 0.74 B2/ GaHku
Tardonab 6 2000 R 11.20/ 31.08.10 07.03.11 26.02.13 9.0 335 10149 | 0.04 58 900 101.45 103.00 9.10 5.50 0.68 B2/ GaHku
Tardonab 7 1000 R 13.75/ 18.06.10, 23.12.10, 141212 7.0 31.0 102.00 25500 102.80 102.89 9.90 6.72 0.49 B2/ GaHku
TB3 03 1000 R 10.00/  18.06.10 18.06.10 0.7 100.00 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 220 @ 46.1 100.43 99.90 100.80 8.37 4.22 1.55 JHepreTMka
TrK-102 5000 R 16.99/ 06.07.10, 11.07.11 01.07.14 140 49.8 110.10 | 0.15 129 875 109.90 110.50 7.32 7.70 0.94 aHepreTMka
TrK-10 061 3000 R 7.60 17.06.10 17.06.10 0.7 50.00 JHepreTuka
TrK-10 062 5000 R 9.75 11.08.10 13.08.10/ 06.02.13 3.0 32.8 3.00 aHepreTuka
TrK-2-01 4000 R 18.00/ 31.08.10, 07.09.10, 30.08.11 3.0 15.3 103.60 1 102.90 103.53 3.67 8.66 0.27 Bl aHepreTMka
TrK-406.1 5000 R 760 03.06.10 09.06.10, 31.05.12, 0.0 24.5 aHepreTuka
TrK-6MHB-1 2000 R 10.50/ 24.08.10 28.02.11 21.02.12 9.0 211 101.47 100.00 101.30 8,51 2.58 0.68 aHepreTMka
TrK-8 01 3500 R 8.80 11.11.10 10.05.12 23.8 aHepreTMka
TepHa-® 02 1500 R 1.000 05.11.10 04.11.11 17.5 NpoM3BOACTBO
TexWHect-1 2000 R 700 2511.10 01.06.10, 26.05.11 0.0 12.1 15.35 TOproBnst
TexHukonb® 3000 R 17.00/  09.09.10, 31.08.10, 07.03.12 3.0 21.6 101.02 100.10 101.50 8.39 0.31 NpoM3BOACTBO
TMK-03 06n 5000 R 9.80 17.08.10 15.02.11 8.8 101.10 505 100.52 101.20 8.33 4.83 0.64 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 10.06.10 09.12.10 6.5 TOproBnst
Tpatcaapo-1 3000 R 16.95/ 27.10.10, 03.11.10, 23.10.13 5.0 415 103.30 | 0.19 2001 102.87 103.30 8.46 8.18 0.40 TpaHcnopT
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 335 103.40 1500 103.40 103.60 8.25 4.58 2.26 BB+/Ba2/ TpaHcnopt
TpatcKpenl 3000 R 729  15.06.10 15.06.10 0.6 100.13 135 306 100.01 100.28 4.59 3.63 0.05 /Bal/BB GaHku
TpatcKpen2 3000 R 15.00/ 15.06.10, 23.12.10, 12.06.12 7.0 24.9 105.00 | 0.30 52131 105.00 105.15 5.44 7.12 0.51 /Bal/BB GaHku
TpancKpen3 5000 R 10.30/  08.07.10 07.07.11 135 10350 | 0.30 150 000 103.30 103.58 7.08 4.96 0.97 /Bal/BB GaHku
TpaHcKpen6 4000 R 825 21.10.10 17.04.14 413 /Bal/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10 18.08.10/ 10.02.11 3.0 8.6 100.46 99.91 100.50 5.81 4.22 0.21 MalLLKHOCTP.
TpaHcHedTb-01 35000 R 9.75 23.0511 20.05.15/ 13.05.19 61.0 A 109.1 @ 111.80 & 10.03 1 103.50 111.80 6.86 8.70 3.95 /Baal/BBB cbipbe
TTC 01 1000 R 21.22| 17.08.10 17.08.10 2.7 TOproBnst
TiomeHaHpr2 2700 R 870, 30.09.10 29.03.12 224 100.90 88960 100.52 101.00 8.32 4.30 1.59 aHepreTMka
YIMK-Y3Mo1 3000 R 8.25  31.08.10 28.02.12 21.4 meTannyprus
YMMO 3 3000 R 18.00/ 17.06.10, 24.06.10, 14.06.12, 1.0 24.9 100.60 3700 100.00 100.60 5.02 8.92 0.07 MalLLKHOCTP.
YpanBar302 3000 R 11.50/  05.10.10 05.10.10 43 95.01 MalLLMHOCTP.
YpancublK1 2700 R 18.00/ 23.06.10 23.06.10, 29.12.10 1.0 7.2 100.86 100.75 101.05 5.60 8.90 0.07 B+l (buHaHCbI
Ypancu6lK2 5000 R 1450/ 22.07.10 21.07.11 14.0 104.71 26131 104.76 105.44 10.27 6.90 0.95 B+l (buHaHCbI
Ypancu6llK3 1500 R 1750/ 26.08.10, 01.09.10, 23.02.12 3.0 21.2 102.44 102.45 110.00 6.87 8.52 0.24 B+l (buHaHCbI
Ypancu6K4 2000 R 16.50/ 22.07.10 19.01.12 20.0 105.38 100.25 110.50 13.15 781 1.27 B+l (buHaHCbI
Ypancu6lKs 3000 R 1425/ 220710, 20.01.11 19.01.12 8.0 20.0 102.72 102.01 103.50 10.01 6.92 0.56 B+l (buHaHCbI
YPCABaHk 5 3000 R 10.05/  19.10.10 18.10.11 16.9 10320 | 0.55 202764 102.85 103.20 7.72 4.86 1.23 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75|  22.07.10 19.07.12 26.1 105.20 4000 105.36 108.00 9.24 5.60 1.73 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 59.2 100.24 4.01 100.00 9.13 4.48 3.67 B+/Ba3/ GaHku
YpCW BO-01 1000 R 10.80/ 04.11.100 09.11.11 01.11.12 18.0 @ 29.6 104.61 231 741 5.15 1.28 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50/ 18.11.10 17.11.11 17.9 101.92 221 8.56 5.14 0.87 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 21.8 101.07 3.00 101.00 7.53 4.19 0.93 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 34.7 100.08 29451 80.50 100.20 8.27 3.74 221 BB-//B+ Tenekom
®CK EQC-02 7000 R 8.25  22.06.10 22.06.10 0.8 100.21 1 100.21 101.40 5.11 4.11 0.06 /Baa2/BBB JHepreTMka
OCK EQC-04 6000 R 730 07.10.10 06.10.11 16.5 100.50 | 0.01 50 000 100.46 7.02 3.62 1.22 /Baa2/BBB aHepreTMka
XK® Bank-3 3000 R 750  17.06.10 16.09.10 37 100.34 99.92 6.51 1.86 0.28 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14.00/ 14.07.10, 18.10.10, 121011 5.0 16.7 10255 | 0.15 500 102.30 102.55 7.02 3.40 0.36 /Ba3/B+ GaHku
XK® Bank-5 4000 R 815 21.07.10 19.10.11 17.04.13 170 352 100.05 200 002 99.25 100.10 8.36 2.03 1.22 /Ba3/B+ GaHku
XK Bank-7 5000 R 9.000 29.07.10 30.04.12 23.04.15 230 @ 59.7 100.25 | 0.10 161 003 99.80 100.25 9.10 2.24 1.63 /Ba3/B+ GaHku
X-MCrpoiiP1 3000 R 8.25 13.10.10 13.10.10 4.6 99.90 15.50 8.66 4.12 0.35 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.00/ 13.07.10, 27.07.10, 12.07.11 2.0 13.7 100.00 20.01 7.71 4.99 0.15 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.00 29.06.10, 02.07.10, 24.06.14 1.0 49.6 101.10 2 100.75 101.09 2.99 7.89 0.09 /Bl GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 15.3 101.98 1315 101.80 102.25 7.00 4.55 0.78 BI//BB- Tenekom
Yepkusosol 2000 R 12.75/  01.06.10 31.05.11 12.3 103.54 9.20 6.14 0.84 notpe6. ToB.
YTn3 0106 3000 R 950  16.06.10 16.06.10 0.6 100.25 | 0.01 100.02 100.24 4.60 4.72 0.05 loto3gaH/ NpoM3BOACTBO
YTM3 0306 8000 R 10.00/ 28.10.10, 28.10.10, 21.04.15 5.0 59.6 97.00 Joto3gaH/ NpoM3BOACTBO
YTn3 6O-01 5000 R 16.50/ 08.06.10 08.12.11  04.12.12 19.0 @ 30.7 100.80 | 0.49 19 685 100.66 100.95 16.45 8.16 113 loto3gaH/ NpoM3BOACTBO
LLlaHcKanl 1000 R 23.06.10 22.06.11 13.0 TOproBnst
QitptOHPPA01 2000 R 17.06.10 16.12.10 6.7 8.25 0.50 16.00 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00/ 09.07.10, 13.07.10, 08.07.11 2.0 135 MaLLMHOCTP.
OHeproCr-1 1500 R 12.00, 19.11.10 20.05.11 11.9 0.10 JHepreTMka
OHeprLleHT 3000 R 25.00/ 08.07.10 08.07.10 14 12.34 6.17 18.50 101.61 JHepreTuka
tOHMMunK 01 2000 R 14.00/  07.09.10 06.09.11 15.5 95.01 notpe6. ToB.
tOnuTaiin-01 1500 R 18.00/ 23.06.10 25.06.10, 22.06.11 1.0 13.0 100.48 96.29 101.50 10.17 8.93 0.07 Npou3BOACTBO
IOTK BO-01 2000 R 11.00 21.07.10, 21.10.11 171012 17.0  29.1 103.87 103.50 104.50 8.25 2.64 121 /B1/B Tenekom
IOTK BO-04 1000 R 11.40/ 22.07.10 18.10.12 29.1 106.50 51000 104.50 106.75 8.64 2.67 1.95 /B1/B Tenekom
HOTK-05 06. 2000 R 755 02.06.10 04.06.10, 30.05.12, 0.0 24.4 99.99 5.96 3.76 0.02 /B1/B Tenekom
OTaitp-® 03 2000 R 14.00/  15.06.10 14.12.10 6.7 TpaHcnopt
OTaitp-® BO-1 1500 R 12.50/  29.06.10 26.03.13 34.4 100.65 100.00 101.00 12.79 3.10 211 TpaHcnopt
0Taitp-® BO-2 1500 R 12.50/  29.06.10 26.03.13 34.4 100.79 11773 100.00 101.00 12.73 3.09 211 TpaHcnopt

AkyTcKaHO2 1200 R 10.30/  09.09.10 08.03.12! 21.7 | 10176 9.33 5.05 141 BB/ 3HepreTMka




Fixed Income Daily 01.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku OoxoaHocTb, % .
KynoH, Dop, Pe#TnHr
Bbinyck 06bem, MiH % Liena WNam. obbem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | ocpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw|
FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 01.06.10 30.11.10! 6.2 100.59 6.94 3.98 0.46 /Bal/BB+ MyHULMNanbHbI
Bonrorp061 700 R 9.000 17.06.10 17.06.10 0.7 1IBB- MyHULMNanbHbIA
Bonrorp064 1000 R 7.75 16.11.10 15.05.12 23.9 99.32 96.00 8.41 3.89 119 1IBB- MyHULMNANbHbIA
BopoHex063 500 R 10.25|  28.06.10 27.06.11 13.2 | 100.80 97.60 104.00 9.57 5.07 0.83 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 6.0 100.02 99.15 6.83 2.20 0.30 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.70,  25.06.10 26.10.11 17.2 99.90 98.00 100.50 8.04 2.58 0.66 B MyHULMNANbHbI
VipkO6n31-6 3800 R 9.20 15.08.10 22.11.12 30.3 | 101.42 95.10 100.75 8.23 3.03 117 B MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  31.05.10 29.08.11 153 | 100.30 8.18 2.09 0.88 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 9.05  03.06.10 29.11.12 30.5 | 100.49 8.99 2.37 1.82 BB-// MyHULMNANbHbIA
KanyxO6n-4 1500 R 10.21/  30.06.10 26.06.13 375 | 101.85 | 0.30 229 556 101.40 102.00 8.76 2.50 1.10 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 9.80 11.11.10 10.05.12 238 | 102.38 8.00 4.1 119 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05/  03.06.10 02.06.11 12.3 | 106.48 7.36 4.46 0.49 BB-// MyHULananbHbIi
Kapenus 2 1000 R 7.67 14.10.10 14.04.11 10.7 | 100.00 6 565 99.65 109.99 7.80 3.82 0.65 BB-// MyHULMNANbHbI
KOMW 68 06 700 R 10.50/  14.10.10 14.10.10 4.6 101.95 100.00 5.30 5.16 0.36 BB/Ba2/ MyHULMNANbHbIV
KOMW 78 06 1000 R 9.000 23.11.10 22.11.13 425 | 100.01 97.50 100.00 8.34 4.54 2.49 BB/Ba2/ MyHULMNaNbHbIA
KOMMU 88 06 1000 R 750  04.09.10 03.12.15 67.2 92.92 92.01 93.25 8.70 4.05 3.76 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 31.0 94.80 1.10 31.97 3.68 133 BB/Bal/BB MyHULMNanbHbIA
KpacHfipKp4 10200 R 11.39) 12.08.10 08.11.12 29.8 | 105.10 546 637 104.90 105.60 7.66 2.70 133 BB+/Ba2/BB+
JleHO6n-206 800 R 14.01/  09.06.10 08.12.10 6.5 104.70 100.00 107.00 4.99 6.67 0.48 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 12.25| 11.06.10 05.12.14 55.1 | 114.24 110.00 116.00 8.28 5.35 3.24 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00/  26.06.10 26.12.10 71 102.81 200 000 102.20 103.60 5.08 4.85 0.53 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop39-06 4800 R 8.000 21.07.10 21.07.14 50.5 98.90 310 98.00 99.50 8.02 4.01 3.26 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 21 100.49 100.31 100.98 511 3.95 0.16 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop44-06 5000 R 8.000 24.06.10 24.06.15 61.8 98.50 0.20 59 97.31 98.50 7.97 4.05 3.84 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop45-06 15000 R 8.000 27.06.10 27.06.12 254 | 101.92 87 000 101.45 102.45 7.11 391 1.78 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop48-06 30000 R 8.00 11.06.10 11.06.22 146.6 | 91.89 1081 90.30 91.89 8.16 4.34 7.10 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop49-06 25000 R 8.00 14.06.10 14.06.17 85.8 97.45 0.60 106 050 97.00 97.43 7.98 4.09 4.97 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop50-06 15000 R 8.000 18.06.10 18.12.11 19.0 | 102.60 ' 0.50 53 455 102.05 102.55 6.32 3.89 1.36 BBB/Baal/BBB | mMyHULMNanbHbIin
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 27.7 | 102.00 107 102.00 102.86 6.94 3.95 1.96 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 71.0 95.95 20 000 96.75 97.44 8.34 4.20 4.65 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop58-06 15000 R 10.00/  01.06.10 01.06.11 12.3 | 104.12 5.90 2.42 0.90 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop61-06 15000 R 15.00/  03.06.10 03.06.13 36.7 | 120.29 7.64 3.14 2.29 BBB/Baal/BBB  MyHULMNamnbHbli
Mrop62-06 20000 R 16.00/  08.06.10 08.06.14 491 | 12190 | 0.50 875509 121.45 121.90 7.50 331 2.92 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop63-06 15000 R 15.00/  10.06.10 10.12.13 431 | 12350 | 0.20 1000 12351 123.75 7.60 3.06 2.62 BBB/Baal/BBB  MyHWLMNamnbHbli
Moc.06n.68 12000 R 9.00 19.10.10 19.04.11 109 | 101.00 33062 100.90 101.00 7.96 4.44 0.81 /B3joTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16 000 R 8.000 20.10.10 16.04.14 413 95.60 10810 95.42 95.70 9.59 4.17 3.08 /B3joTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 15.06.10 11.06.13 37.0 | 100.40 ' 0.10 54 396 100.20 100.40 8.95 4.47 1.58 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00/ 22.10.10 15.03.12 219 | 11150 & 025 4311 111.50 111.70 8.79 7.52 114 /B3joTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 21.10.10 20.10.11 17.0 | 100.17 99.70 100.90 7.75 3.96 0.87 B+/oto3Ban/ MyHULMNanbHbI
HuxropO6n4 2700 R 8.25 24.11.10 17.11.12 30.1 99.58 98.10 100.00 8.52 4.11 1.29 B+/oTo3Ban/ MyHULMNanbHbI
003 25059 41000 R 6.10 21.07.10 19.01.11 79 101.25 986 630 4.19 1.50 0.61 BBB/Baal/BBB  |roc. Gymaru
003 25064 45000 R 11.90/ 21.07.10 18.01.12 20.0 | 109.90 ' 0.10 300 109.55 109.90 5.67 2.70 143 BBB/Baal/BBB |roc. Gymaru
003 25065 46000 R 12.00/ 30.06.10 27.03.13 345 | 11450 50 001 114.10 114.64 6.52 261 2.28 BBB/Baal/BBB |roc. Gymaru
003 25066 40000 R 10.55/  07.07.10 06.07.11 135 BBB/Baal/BBB |roc. Gymaru
003 25067 39517 R 11.30, 21.07.10 17.10.12 29.1 | 111.35 | 0.5 51875 111.35 111.70 6.30 2.53 2.00 BBB/Baal/BBB  |roc. Gymaru
003 25068 44817 R 12.00/ 25.08.10 20.08.14 515 | 11850 ' 0.60 6301 118.25 118.50 7.00 5.05 3.20 BBB/Baal/BBB |roc. Gymaru
003 25070 10000 R 10.00/  29.09.10 28.09.11 16.3 | 105.73 440 000 105.80 106.64 5.56 4.12 1.20 BBB/Baal/BBB  |roc. Gymaru
003 25071 20000 R 8.10  02.06.10 26.11.14 54.8 | 104.54 103.50 105.00 7.03 3.86 3.49 BBB/Baal/BBB |roc. Gymaru
003 25072 45000 R 7.15  28.07.10 23.01.13 324 | 101.60 397 872 101.60 101.95 6.58 3.64 2.26 BBB/Baal/BBB |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 26.5 | 101.64 @ 0.74 690 000 101.25 101.50 6.12 3.49 1.90 BBB/Baal/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 29.6 99.85 100.00 6.05 6.01 214 BBB/Baal/BBB |roc. Gymaru
003 26199 40291 R 6.10 14.07.10 11.07.12 25.8 99.95 265 100 100.04 100.10 6.27 1.52 1.88 BBB/Baal/BBB  |roc. Gymaru
003 26202 10000 R 11.20/  23.06.10 17.12.14 55.5 | 116.95 24828 116.25 117.00 7.02 2.39 341 BBB/Baal/BBB  |roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 26.8 | 103.17 102.75 103.50 5.76 3.87 1.29 BBB/Baal/BBB  |roc. Gymaru
003 46003 18649 R 10.00  14.07.10 14.07.10 16 | 10087 @ 003 1610 600 100.78 3.13 494 | 012 BBB/Baal/BBB | roc. Gymaru
003 46014 58290 R 8.00  08.09.10 29.08.18 1005 | 9850 | 0.50 1 98.50 101.15 757 405 | 385 BBB/Baal/BBB | roc. Gymaru
003 46017 80000 R 750 11.08.10 03.08.16 753 | 101.00 @ 188 1 101.00 6.62 185 | 4.44 BBB/Baal/BBB ' roc. Gymaru
003 46018 128934 R 850  09.06.10 241121 139.9 | 97.87 6987 266 96.61 97.95 761 216 | 6.70 BBB/Baal/BBB ' roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 107.3 | 7131 131 698 955 70.00 71.00 7.36 5.58 BBB/Baal/BBB |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3128 | 9491 1260 000 90.50 94.50 7.48 3.63 10.86 BBB/Baal/BBB  |roc. Gymaru
003 46021 92794 R 7.00 18.08.10 08.08.18 99.8 94.21 4611 495 89.00 93.98 6.89 3.70 5.66 BBB/Baal/BBB |roc. Gymaru
MeH3aobn2 1000 R 9.75  26.11.10 26.11.10 6.1 101.11 101.26 7.58 4.83 0.46 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  10.06.10 09.09.10 35 100.45 1065 100.10 5.32 1.69 0.27 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 7.60 12.08.10 11.08.11 14.7 99.85 50 400 99.51 100.40 7.96 1.90 1.08 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  23.06.10 20.06.12 25.1 98.37 96.00 98.18 8.07 177 177 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 24.06.10 19.12.13 434 | 101.88 | 0.03 208 482 101.82 101.88 8.12 2.28 1.23 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00/ 13.08.10 10.05.13 359 | 115.20 62 000 114.00 115.15 8.09 3.25 2.01 /Bal/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 35.0 99.00 1.00 101 98.00 100.69 8.81 2.00 1.59 BBI//BB- MyHULMNanbHbIA
CaxafikyT-8 2500 R 8.80  26.08.10 26.05.11 121 | 101.33 87002 101.00 721 2.16 0.71 BBI//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 19.2 99.19 600 98.90 99.19 7.95 3.52 0.95 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 311 98.54 98.40 98.69 8.04 3.54 1.53 B MyHULananbHbIi
Tomck.06-7 2500 R 13.50/ 27.08.10 27.11.13 426 | 108.01 100.00 109.30 8.46 3.15 1.64 B MyHULananbHbIi
YomypTus-2 1500 R 840  17.07.10 15.07.12 26.0 98.92 99.50 99.94 9.16 4.21 1.78 /Ball MyHULMNANbHbI
Yysawms-05 1000 R 7.85  05.06.10 05.06.11 12.4 99.96 8.04 3.94 0.89 /Ba2/ MyHULMNANbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 23.0 98.40 96.00 99.98 8.47 1.90 1.63 /Ba2/ MyHULMNANbHbIA
Yysawma-07 1000 R 941  08.06.10 04.06.13 36.8 /Ba2/ MyHULMNANbHbI
AkyT-07 06 2500 R 780 22.07.10 17.04.14 413 99.47 96.00 99.30 8.27 1.96 2.22 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  24.06.10 19.09.13 403 | 104.38 103.75 104.45 8.14 2.33 217 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 10.9 99.60 93 200 99.48 100.50 7.22 3.26 0.63 BB-// MyHULMNANbHbIA

AAp06n-09 3000 R 850/ 19.08.10 16.05.13! 36.1 99.88 99.65 100.10 8.60 212 225 BB-// MyHULMNanbHbIi




Fixed Income Daily 01.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku [oxoaHocTs, %

Boinyck O6vem, KynoH, % LieHa | Mam. Toprosuii Peop, Peiiruur Cekrop

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka = npojaxa = odpT | noraw | Tekyw &= NeT FIMIS
EBPOOBJIUTALN
Ak bars-10 250 § 8.25 28.06.10 28.06.10 10 100.25 5.12 4.12 0.08 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25/  20.06.10 20.06.11 129 | 10246 @ 0.06 6.80 451 0.96 BB/Ba3/ GaHku
Ak bars-12 2258 10.25,  03.06.10 03.12.12 30.7 | 104.88 8.06 4.89 2.10 BB/Ba3/ GaHku
Alfa-Bank-12 500 $ 8.20/  25.06.10 25.06.12 253 | 101.88 7.20 4.02 1.82 BB/Bal/B+ GaHku
Alfa-Bank-13 400 $ 9.25| 24.06.10 24.06.11 24.06.13 13.0 | 374 & 10271 0.15 6.58 4.50 0.98 BB/Bal/B+ GaHku
Alfa-Bank-15 225% 8.63) 09.06.10 09.12.10 09.12.15 6.0 67.4 99.65 0.04 931 4.33 0.49 BB/Bal/B+ GaHku
Alfa-Bank-15_03_18 600 $ 8.00 18.09.10 18.03.15 58.5 BB/Bal/B+ GaHku
Alfa-Bank-17 300 $ 8.64/ 220810 22.0212 220217 21.0 821 99.25 9.09 4.35 154 BB/Bal/B+ GaHku
Alliance Oil-15 350 § 9.88  11.09.10 11.03.15 58.3 BB+ Cbipbe
Alrosa-14 500 $ 8.88/ 17.11.10 17.11.14 545 | 103.22 8.00 4.30 3.64 B+/Ba3/B+ Cbipbe
BoM-10 300 $ 7.38  26.11.10 26.11.10 6.1 101.95 | 0.04 3.36 3.62 0.49 BBB-/Baal/ GaHkm
BoM-11CHF 250 C 6.25 04.03.11 04.03.11 9.3 10175 | 0.25 3.83 6.14 0.75 BBB-/Baal/ GaHku
BoM-13 500 $ 7.34  13.11.10 13.05.13 36.0 @ 10279 = 0.08 6.28 3.57 2.63 BBB-/Baal/ GaHku
BoM-15 300 § 750/ 2511.1C 25.11.1C 25.11.1F 6.0 66.9 = 100.0€ = 0.27 7.37 3.75 0.47 BBB-/Baal/ GaHku
BoM-15_03 11 750 $ 6.70  11.09.10 11.03.15 58.3 BBB-/Baal/ GaHku
BoM-17 400 $ 6.81 10.11.10 10.05.17 84.6 97.78 0.01 7.22 3.48 5.42 BBB-/Baal/ GaHku
Business Alliance-12 8323 R 8.88  25.07.10 25.04.12 233 (bMHaHCbI
Credit Europe Bank-13 300 $ 7.75  20.11.10 20.05.13 36.3 | 100.01 7.74 3.87 261 [Ba3/ GaHku
DON-Stroy-10 CLN 150 § 1000 01.11.10 01.11.10 5.2 CTPOUTENLCTBO
EURDEV-14 500 $ 7.38/  29.09.10 29.09.14 52.8 BBB/A3/BBB GaHku
Eurochem12 300 $ 7.88/  21.09.10 21.09.12 282 | 101.83 111 7.00 3.87 2.06 BB//BB Xmmus
Evraz-13 1050 $ 8.88) 24.10.10 24.04.13 354 | 10217 @ 191 8.02 4.34 251 B+/B1/B metannyprus
Evraz-15 750 $ 825 10.11.10 10.11.15 66.4 /Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.10 24.04.18 96.3 B+/B1/B meTannyprus
Gallery-13 CLN 175 $ 1013 12.12.10 12.05.13 36.0 I/Caal/D Cbipbe
Gazprom-10 1000 € 7.80/ 27.09.10 27.09.10 41 101.69 251 7.67 0.33 BBB/Baal/BBB |cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 5.7 BBB/Baal/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 11.0 BBB/Baal/BBB  |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 309 | 101.67 381 4.49 2.36 BBB/Baal/BBB |cbipbe
Gazprom-12 JPY 30000 Y 289/ 15.11.10 15.11.12 30.1 BBB/Baal/BBB |cbipbe
Gazprom-13 1750 $ 9.63/  01.09.10 01.03.13 33.6 BBB/Baal/BBB  |cbipbe
Gazprom-13 GBP 800 G 6.58/  31.10.10 31.10.13 417 | 102.89 | 0.60 5.53 6.40 2.99 BBB/Baal/BBB |cbipbe
Gazprom-13-2 1222% 451 22.07.10 22.07.13 384 | 10274 @ 0.08 357 219 2.88 BBB/Baal/BBB  |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 35.0 | 10473 | 0.05 5.53 351 2.55 BBB/Baal/BBB  |cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 387 | 10513 | 034 571 3.57 275 BBB/Baal/BBB |cbipbe
Gazprom-14 780 € 5.03/ 25.02.11 25.02.14 456 | 101.79 4.44 4.94 3.39 BBB/Baal/BBB  |cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.07.10 31.07.14 50.8 BBB/Baal/BBB  |cbipbe
Gazprom-14-2 700 € 536/ 31.10.10 31.10.14 539 | 10232 026 4.70 5.24 3.86 BBB/Baal/BBB  |cbipbe
Gazprom-15 1000 € 5.88/  01.06.10 01.06.15 61.0 = 102.83 @ 0.40 5.15 571 4.14 BBB/Baal/BBB |cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.11 04.02.15 571 | 11277 | 041 3.46 7.20 3.95 BBB/Baal/BBB  |cbipbe
Gazprom-16 1350 $ 621 22.11.10 22.11.16 79.0 98.30 6.54 3.16 5.25 BBB/Baal/BBB  |cbipbe
Gazprom-17 500 € 514/ 220311 22.03.17 83.0 97.31 0.29 5.54 5.28 5.70 BBB/Baal/BBB |cbipbe
Gazprom-17-2 500 € 544/ 02.11.10 02.11.17 90.5 97.43 0.23 5.79 5.58 5.93 BBB/Baal/BBB |cbipbe
Gazprom-18 1200 € 6.61 13.02.11 13.02.18 939 | 10159 @ 0.12 6.23 6.50 6.00 BBB/Baal/BBB |cblpbe
Gazprom-18-2 1100$ 8.15 11.10.10 11.04.18 958 | 10595 049 7.14 3.84 5.76 BBB/Baal/BBB  |cbipbe
Gazprom-19 2250 $ 9.25| 23.10.10 23.0412 23.04.19 23.0 | 108.4 BBB/Baal/BBB  |cblpbe
Gazprom-20 1250 $ 7.20 01.08.10 01.02.20 117.9 | 102.67 @ 051 6.27 351 281 BBB/Baal/BBB |cbipbe
Gazprom-22 1300$ 651  07.09.10 07.03.22 1434 BBB/Baal/BBB |cbipbe
Gazprom-34 1200 $ 8.63 28.10.10 28.04.14 28.04.34 48.0 | 2912 BBB/Baal/BBB  |cblpbe
Gazprom-37 1250 $ 729/ 16.08.10 16.08.37 3314 97.56 7.50 374 11.36 BBB/Baal/BBB |cbipbe
Gazprombank-10 CHF 500 C 6.53) 13.08.10 13.08.10 26 100.05 6.22 3.26 0.20 /Baa3/BB GaHku
Gazprombank-11 300 $ 7.97| 15.06.10 15.06.11 12.8 | 103.23 4.77 3.86 0.97 /Baa3/BB GaHku
Gazprombank-13 500 $ 7.93  28.06.10 28.06.13 376 | 10330 0.15 6.73 3.84 2.63 /Baa3/BB GaHku
Gazprombank-15 1000 $ 6.50/  23.09.10 23.09.15 64.8 99.09 0.52 6.70 3.28 4.38 /Baa3/BB GaHku
Gazstream-13 647 $ 563  22.07.10 22.07.13 384 | 100.38 549 280 | 280 @ BBB/Baal/lBBB |chipe
HCFB-11 500 $ 11.000  20.06.10 20.06.11 129 | 103.75 7.25 5.30 0.95 /Ba3/B+ GaHku
HCFB-11-2 450 $ 1175  11.08.10 11.08.11 147 | 100.22 11.52 5.86 1.06 /Ba3/B+ GaHku
11B-10-2 200 € 9.00/ 06.07.10 06.07.10 13 98.50 22.74 9.14 0.10 B/B1/BB- GaHku
1IB-13 200 $ 11.00, 15.08.10 15.02.13 331 96.88 12.37 5.68 221 B/B1/BB- GaHku
Income-Lada-10 CLN 40 $ 10.000 20.11.10 20.11.10 5.9 TOProens
Income-Lada-11 CLN 38$ 18.000  23.06.10 20.06.11 12.9 TOProens
KuzbasRazrezugol-10 200 $ 9.00/ 12.07.10 12.07.10 15 99.76 0.00 10.82 451 0.12 B3/ meTannypris
KZOSRU-11 200 $ 9.25/  30.10.10 30.10.11 173 88.50 18.82 5.23 124 RDIID XM
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 233 B CTPOMTENLCTBO
Lukoil-14 900 $ 6.38)  05.11.10 05.11.14 541 | 102.66  0.53 5.69 3.10 3.82 BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 $ 6.36/ 07.06.10 07.06.17. 85.6 99.62 0.56 6.42 3.19 5.43 BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 $ 7.25/ 05.11.10 05.11.19 114.9 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 $ 6.66/ 07.06.10 07.06.22 146.4 | 95.46 1.46 7.23 3.49 7.82 BBB-/Baa2/BBB- cbipbe
MBRD-16 60 $ 8.88  10.09.10 10.03.11  10.03.16 10.0 @ 70.4 B+/B1/ 6aHku
MDM-11 200 $ 9.75  21.07.10 21.07.11 140 | 102.82 713 4.74 1.04 BB/Ba2/B+ PUHaHCHI
Mirax-11 180 $ 9.45  20.09.10 20.03.11 9.9 40.00 17024 | 1181 0.42 ICal/ CTPOUTENLCTBO
Moscow-11 374 € 6.45  12.10.10 12.10.11 16.7 | 10445 @ 0.07 3.05 6.18 129 BBB/Baal/BBB  MyHMUunanbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 779 | 10120 | 0.13 4.78 5.00 5.34 BBB/Baal/BBB | MyHMUMNambHbI
MTS-10 400 $ 838/ 14.10.10 14.10.10 4.6 101.82 3.46 411 0.37 BB+/Ba2/BB Tenekom
MTS-12 400 $ 8.00, 28.07.10 28.01.12 203 | 10358 @ 0.12 571 3.86 151 BB+/Ba2/BB Ternekom
NKNH-12 1018 12.000  20.10.10 20.04.12 231 | 106.20 5.91 5.65 1.55 B/BL/ XM
NKNH-15 200 $ 850/ 22.06.10 221210 221215 7.0 67.8 B/BL/ Xummus
NMTP-12 300 $ 7.00 17.11.10 17.05.12 240 | 10123 021 6.32 3.46 181 /Bal/BB+ cepBuC
NOMOS-12 200 $ 9.25 17.06.10 17.12.12 311 | 10425 122 4.44 BB-/Ba3/ (bMHaHCbI
NOMOS-15 350 § 875 21.10.10 21.10.15 65.7 94.57 0.36 10.07 4.63 4.14 B-/B1/ (bvHaHCbI
NOMOS-16 1258 975/ 20.10.10 20.10.11 20.10.16 17.0 | 77.9 BB-/Ba3/ (bMHaHCbI

OAK-10 200 $ 10.00  08.07.10 08.07.10 14 MatumHocTp.




Fixed Income Daily 01.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku [HoxoaHocTs, %

Boinyck O6uem, KynoH, % LieHa | Uam. Toprosuii Peop, Peiiruur Cekrop

MIH KynoHa | odiepThl | noraw | ocpT  noraw obneM, wr nokynka | npojaxa | ogpT | noraw | Tekyw | TeT Fimis
EBPOOBJIUTALN
ProbusinessBank-10 3000 R 9.75|  09.07.10 09.07.10 14 97.00 38.38 5.03 0.10 B-ll (hMHaHCbI
ProbusinessBank-10-2 80 % 1250  18.08.10 18.08.10 2.7 9850 | 1.00 19.37 6.34 0.20 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 1025 29.09.10 29.09.11 163 TOproBns
Promsvyazbank-10 200 $ 850 04.10.10 04.10.10 4.3 101.50 | 0.57 3.95 8.37 0.34 B+/Ba2/otosaH | GaHku
Promsvyazbank-11 2258 875  20.10.10 20.10.11 170 | 10316 @ 0.17 6.34 4.24 129 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200 $ 963 231110 23.05.12 242 | 10171 @ 0.46 8.67 4.73 178 B+/Ba2/otosaH | GaHku
Promsvyazbank-13 150 § 1075 15.07.10 15.07.11 15.07.13 140 | 381 @ 109.09 = 054 254 4.93 1.05 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200 $ 1275 27.11.10 27.05.15 60.8 | 110.19 10.10 5.78 372 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250  31.07.10 31.01.18 935 | 110.25 11.28 5.67 4.78 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 § 750/ 22.11.10 22.05.12 24.2 96.88 9.26 3.87 179 /B1/B+ Cbipbe
RenCap-13 2258 13.000 01.10.10 01.04.13 34.6 B-/B1/B- GaHku
ROLF-11 150 § 13.000 05.11.10 30.06.11 133 ICaal/CCC TOproBns
Rosbank-12 1308 9.00/ 01.07.10 01.07.12 255 | 102.00 7.94 4.41 1.82 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-1( 350 § 6.88)  29.05.1C 29.11.1C 6.2 102.02 | 0.03 2.78 337 0.48 BBB/Baal/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26/  30.04.11 30.04.12 234 | 10505 1.05 347 5.96 1.83 BBB/Baal/ GaHku
Rosselkhozbank-13 700 $ 7.18 16.11.10 16.05.13 36.1 @ 104.88 5.37 3.42 2.65 BBB/Baal/ GaHku
Rosselkhozbank-13 RUB 30000 R 750/ 25.09.10 25.03.13 344 97.80 = 0.17 8.38 3.83 2.46 BBB/Baal/ GaHku
Rosselkhozbank-14 750 $ 713/ 14.07.10 14.01.14 442 | 10477 @ 0.26 5.65 3.40 3.10 BBB/Baal/ GaHku
Rosselkhozbank-14-2 1000 $ 9.00 11.06.10 11.06.14 49.2 BBB/Baal/ GaHku
Rosselkhozbank-16 500 $ 6.97 210910 21.09.11 21.09.16 16.0 @ 76.9 98.26 8.38 3.55 121 BBB/Baal/ GaHku
Rosselkhozbank-17 1250 $ 6.30 15.11.10 15.05.17 84.8 97.78 | 0.38 6.70 3.22 5.53 BBB/Baal/ GaHku
Rosselkhozbank-18 1000 $ 7.75  29.05.10 29.05.18 974 | 10559 @ 0.23 6.83 3.67 5.75 BBB/Baal/ GaHku
RTM-11 CLN 1258 12.000 04.06.10 04.03.11 9.3 TOproBns
Russia-15 2000 $ 3.63  29.10.10 29.04.15 59.9 BBB/Baal/BBB |roc. bymaru
Russia-18 3466 $ 11.00, 24.07.10 24.07.18 99.3 | 137.04 5.34 4.01 5.68 BBB/Baal/BBB |roc. bymaru
Russia-20 3500 $ 5.00/ 29.10.10 29.04.20 1208 | 9554 | 0.10 5.59 2.62 7.64 BBB/Baal/BBB |roc. 6ymaru
Russia-28 2500 $ 12.75  24.06.10 24.06.28 220.1  167.34 6.41 381 9.02 BBB/Baal/BBB |roc. 6ymaru
Russia-30 21218% 750/  30.09.10 31.03.30 2416 @ 111.70 4000 5.52 3.36 5.72 BBB/Baal/BBB |roc. bymaru
RusStandard-10 500 $ 750/ 07.10.10 07.10.10 44 B+/Ba3/B+ GaHku
RusStandard-10-2 400 $ 849/ 29.06.10 29.06.10 11 99.74 11.40 4.25 0.08 B+/Ba3/B+ GaHku
RusStandard-11 350 $ 8.63 05.11.10 05.05.11 114 98.86 9.92 4.36 0.87 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 8.88/ 16.06.10 16.12.10 16.12.15 7.0 67.6 96.95 121 14.82 4.58 0.49 B+/Ba3/B+ GaHkm
RusStandard-16 200 $ 9.75/  01.06.10 01.12.16 79.3 B+/Ba3/B+ GaHkm
RZD-17 1500 $ 5.74/  03.10.10 03.04.17 83.4 96.90 & 0.33 6.30 2.99 5.51 BBB/Baal/BBB  TpaHcmopT
Sherbank-11 750 $ 593 14.11.10 141111 178 | 10392 @ 0.8 3.16 2.85 1.40 GaHku
Sherbank-13 500 $ 6.48  15.11.10 15.05.13 36.1 | 10517 @ 0.80 4.59 3.08 2.68 GaHku
Sherbank-13-2 500 $ 6.47/  02.07.10 02.07.13 37.7 | 10538 @ 1.04 4.58 3.07 273 GaHku
Sherbank-15 1000 $ 6.23 11.08.10 11.02.15 57.3 GaHku
Severstal-13 1250 % 9.75  29.07.10 29.07.13 38.6 = 10501 0.82 7.92 4.64 2.63 B+/Ba3/BB- Cbipbe
Severstal-14 375 % 9.25 19.10.10 19.04.14 474 | 10358 | 0.46 8.15 4.46 3.20 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 % 850  22.06.10 22.06.10 0.8 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 9% 770 24.10.1C 24.04.11 110 BB/ Tenekom
SINEK-15 250 § 7.70/  03.08.10 03.08.15 63.1 | 100.86 7.49 3.82 4.12 BBB-/Bal/ (bMHaHCbI
Sisfin-11 350 $ 888  28.07.10 28.01.11 82 | 10340 | 035 364 | 429 | 063 BB-/Ba3/BB  Tenekom
Tatfondbank-12 0$ 12.000 02.02.11 02.02.12 20.5 | 102.00 10.28 11.76 150 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 12 TOproBns
TMK-11 600 $ 10.000 29.07.10 29.07.11 142 | 102.25 7.93 4.89 1.06 /B1/B npo13BOACTBO
TNK-11 500 $ 6.88/ 18.07.10 18.07.11 139 | 102.87 @ 0.02 4.26 334 1.07 BBB-/Baa2/BBB- | cbipbe
TNK-12 500 $ 6.13)  20.09.10 20.09.12 28.2 | 10220 | 0.33 5.10 3.00 212 BBB-/Baa2/BBB- | cbipbe
TNK-13 600 $ 750/ 13.09.10 13.03.13 340 | 10448 5.74 3.59 247 BBB-/Baa2/BBB- | cbipbe
TNK-15 500 $ 6.25  02.08.10 02.02.15 57.0 = 100.38 & 0.98 6.15 311 3.93 BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 $ 750/ 18.07.10 18.07.16 74.8 | 100.95 7.30 372 4.74 BBB-/Baa2/BBB- | cbipbe
TNK-17 800 $ 6.63  20.09.10 20.03.17 82.9 98.38 6.93 337 5.33 BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 $ 7.88/ 13.09.10 13.03.18 949 | 103.00 1.25 7.36 3.82 5.70 BBB-/Baa2/BBB- | cbipbe
TNK-20 500 $ 7.25  02.08.10 02.02.20 117.9 | 10000 | 215 725 | 362 | 672  BBB-Baa2/BBB- |cbipbe
TNT-10 60 $ 925 08.06.10 08.12.10 6.5 Ternexom
TransCapitalBank-17 100 $ 1051 18.07.10 18.07.17 86.9 = 100.11 1141 5.25 4.68 B1/ GaHku
TransCreditBank-11 350 $ 9.00 23.06.10 25.06.11 131 | 10464 @ 0.22 4.48 4.30 0.99 /Bal/BB GaHku
Transneft-12 500 $ 6.10/ 27.06.10 27.06.12 254 | 10317 @ 043 4.49 2.96 1.90 /Baal/BBB Cbipbe
Transneft-12-2 700 € 538/  27.06.10 27.06.12 254 | 102.66 4.03 2.62 1.92 /Baal/BBB Cbipbe
Transneft-13 600 $ 7.70/  07.08.10 07.08.13 389 | 106.58 @ 0.27 5.42 3.61 2.76 /Baal/BBB Cbipbe
Transneft-14 1300 $ 5.67/ 05.09.10 05.03.14 459 | 100.25 5.59 2.83 331 /Baal/BBB Cbipbe
Transneft-18 1050 $ 8.70/  07.08.10 07.08.18 99.8 | 11246 @ 0.67 6.70 3.87 5.83 /Baal/BBB Cbipbe
Trust-10 200 $ 9.38)  29.05.10 29.05.10 0.0 B-/Caall GaHku
Trust-12 CLN 20% 1150,  06.09.10 06.09.12 21.7 B-/Caall GaHku
URSA-11-1 130 $ 12.000 30.06.10 30.12.11 194 | 106.78 = 0.07 7.39 5.62 1.38 B+/Ba3/ GaHku
URSA-11-2 300 € 830/ 16.11.10 16.11.11 17.9 | 101.80 6.80 8.15 134 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00/ 04.06.10 04.06.11 04.06.13 12.0 @ 36.8 /B1/B Tenekom
VEB-1 2000 $ 148/  03.06.10 03.06.10 0.2 100.02 0.24 0.74 0.01 BBB/Baal/BBB  GaHku
Vimpelcom-11 300 $ 8.38/ 22.10.10 22.10.11 171 | 10566 @ 0.71 4.17 3.96 132 /Ba2/BB+ Tenekom
Vimpelcom-13 1000 $ 8.38/  30.10.10 30.04.13 356 @ 10464 @ 0.30 6.60 4.00 2.56 [/Ba2/BB+ Tenekom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 729 | 102.88 7.64 4.01 4.68 /Ba2/BB+ Tenekom
Vimpelcom-18 1000 $ 9.13/  30.10.10 30.04.18 96.5 = 105.88 8.10 4.31 5.61 /Ba2/BB+ Tenekom
Vostok Express Bank-17 438$ 11.000 27.06.10 27.06.17 86.2 B3/ GaHku
VTB N-W-15 400 $ 6.20/  29.09.10 29.09.15 65.0 = 100.00 = 0.00 6.20 3.10 4.44 BBB/Baal/ GaHku
VTB-11 450 $ 750/ 12.10.10 12.10.11 16.7 = 104.23 | 0.06 4.29 3.60 1.29 BBB/Baal/BBB  GaHku
VTB-11-2 1000 € 8.25 30.06.10 30.06.11 133 | 10439 @ 0.08 4.00 7.90 1.00 BBB/Baal/BBB  GaHku
VTB-12 1200$ 6.61  30.10.10 30.10.12 295 | 10258 @ 0.15 5.46 3.22 221 BBB/Baal/BBB  GaHku
VTB-12-2 RUB 30000 R 12.000 28.11.10 28.11.12 30.5 BBB/Baal/BBB  GaHku
VTB-15 750 $ 7.82| 04.08.10 04.02.15 57.1 BBB/Baal/BBB  GaHku

VTB-15_03 04 1250 $ 6.47  04.09.10 04.03.15 58.0 BBB/Baal/BBB | 6aHku




Fixed Income Daily 01.06.10

dh YPAACUB | K3NUTAN

PbIHOK eBpoOGnMrauumn
[lara Mecsues po KoTuposku PoxoaHocTk, %

Beinyck O6uew, Kynow, % UeHa | Mam. Toprosuri fiop, Pedimunr CekTop

MIH Kynowa | ocepTel | noraw | odpT | noraw o6BeM, WT | nokynka | npopaxa | odpT | noraw | Tekyw | NeT FIMIS
EBPOOBJIUTALUNN
VTB-16 500 € 425  15.02.11 15.02.16' 69.6 = 100.59 = 0.06 4.09 4.22 5.03 BBB/Baal/BBB | GaHku
VTB-18 2000 $ 6.88) 28.11.10 28.0513 29.05.18 37.0 974 | 102.63 @ 0.20 5.91 335 2.69 BBB/Baal/BBB | GaHku
VTB-35 1000 $ 6.25/ 02.07.10 02.07.15 02.07.35 62.0 3055 9942 @ 0.17 6.38 314 4.20 BBB/Baal/BBB  GaHku




5VI3HeC-}J,EHapTaMEHT no onepaundam C 4oJIroBbiM1M MHCTpyMeHTamMun

NcnonHuTenbHbIN AUPEKTOP, PyKOBOAUTE b AenapTaMeHTa
Bopuc M'vH30ypr, ginzburgbi@uralsib.ru
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Cepren LLlemapnos, she _sa@uralsib.ru
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Koppago Tasepxwua, taveggiac@uralsib.ru AHppen bopucos, bor_av@urals!b.ru
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[aHman @enbuMan, feltsmand@uralsib.ru
ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

BusHec-6n10K no PblHKaM A0JIroBOro kanuTarsna

ConpoBoXaeHne NpPoeKToB FanvHa Nyoeima, gud_gi@uralsib.ru
ApTemuit Camonnos, samojlovaa@uralsib.ru BukTop OpexoB, ore_vv@uralsib.ru
Knpunn Uearos, ivanovkv@uralsib.ru Hapbsa CoHtolwkumHa, SonyushkinaDA@uralsib.ru
Mo3enb TUMOLLIKMHA, tim _gg@uralsib.ru Anekcen YekywuH, chekushinay@uralsib.ru

Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru

AHanuTnyeckoe ynpasneHue

PykoBoauTenb yrnpasneHuns
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

3amecTuTenb pykosoauTensa ynpasneHus
Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru

Ounpekuus aHanusa akuum Aunpekumnsa aHanusa A0NroBbiX MUHCTPYMEHTOB
PykoBoauTens Mawkn KaaHa, kavanaghms@uralsib.ru Pykosoautens Omutpun OyokuH, dudkindi@uralsib.ru

Jonroeble 06s3aTenbcTBa _ Heqtb 1 ras
Omutpuia fyakun, dudkindi@uralsib.ru BuikTOop MULLHSAKOB, mlshnyakovvv@urals!b.ru
[enuic Mopbigait, poryvajdv@uralsib.ru tOnusa HoBur4yeHKOBa, nowchenlgoya@urals!b.ru
CTaHuncnas boxeHko, bozhenkosv@uralsib.ru VMpwviHa bynkuha, bulkinaiv@uralsib.ru
Hapexaa MeipcnkoBa, myrsikovanv@uralsib.ru dneKTpo3HepreTuka
Mapwus PagdeHko, radchenkomg@uralsib.ru Matseit Taii, tai_ma@uralsib.ru
Crpaterus/Monutuka AnexcaHap CenesHes, seleznevae@uralsib.ru
Kpuc Yudep, cweafer@uralsib.ru MeTannyprus/FopHop06bIBalOLLas NPOMBILLNIEHHOCTb
Bsvecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru Marikn KasaHa, kavanaghms@uralsib.ru
JTleoHng CnnnyeHko, Slipchenkola@uralsib.ru D,MI/ITpI/II;I CmonuH, smolindv@uralsib.ru
KOHOMMKA Hukonan CocHoBckui, sosnovskyno@uralsib.ru
Bnagumup TuxomMupos, tih_vi@uralsib.ru TenekommyHukauun/Mepma/
Hatanbs MaiiopoBa, mai_ng@uralsib.ru NHdopmaLmoHHble TeXHOMornm
BaHKu KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

) ] KoHctaHTuH benos, belovka@uralsib.ru
TNeonnp Cnnnyerko, slipchenkola@uralsib.ru Kvpunn BaxtiH, bakhtinkv@uralsib.ru

HaTtanba Manoposa, mai_ng@uralsib.ru
P -ng MuHepanbHble yp,oﬁpeHml/

AHann3s pbIHOYHbIX AAHHbIX MawwmnHocTpoeHue /TpaHcnopT
Bsavecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
AHzpen borpaHoBmd, bogdanovicas@uralsib.ru VpwuHa WpTerosa, irtegovais@uralsib.ru

Bacunui Lertsapes, degtyarevvm@uralsib.ru

; Mot NTeNbCKUN CEKT! Hepsrmxnmoctb
Bnanumup Kocsikos, kosyakovvs@uralsib.ru oTpebuTensc cektop/Hen oc

Turpan OraHecsH, hovhannisyan@uralsib.ru
Hukuta LBen, shvedne@uralsib.ru
PepaktupoBaHue /MepeBop,

IxoH Yonw (aHrm. 13.), walshj@uralsib.ru, AHzpen MaTuropckmn, pya_ae@uralsib.ru
TumoTti Xann, hallt@uralsib.ru EBreHun MpuHkpyr, grinkruges@uralsib.ru
Mon e Burr, dewittpd@uralsib.ru Onbra CMMKMHa, sim_oa®@uralsib.ru

HaHnun XaspoHtok, khavronyukdo@uralsib.ru
AnszanH
AHrenvHa LLlabapuHosa, shabarinovav@uralsib.ru

Hactoawumin GlonneTteHb npefHasHayeH WCKIIOYNTENBHO ANs WHMOPMALMOHHBIX Liener. Hu npu Kakmx oOCTOSTENbCTBAX OH He [LOMKEH WCMOonb30BaThCs WK
paccMaTpmBaThCs Kak odepTa unn NpepfioxeHve fenatb opepTbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obinl NOArOTOBMEH C MAKCMManbHOW TLLATENBHOCTbIO,
YPAJICVIB He faeT HUKaKMX NPSAMbIX U KOCBEHHBIX 3aBEPEHUI Ui FapPaHTUIA B OTHOLLEHWUM AOCTOBEPHOCTM U MOSIHOTLI BKIIOYEHHOW B BlonneTeHb MHdopmaumnm. Hu
YPAJICWB, HU areHTbl KOMMaHum nnn achunMpoBaHHble LA He HeCyT HUKAKOW OTBETCTBEHHOCTM 3a NloOble NPSIMbIE AN KOCBEHHbIE YObITKM OT MCMONb30BaHMs
HacTosLLero GlonneTeHs MM cofepallencs B HeM MHgopmMaumn. Bce npasa Ha GonneteHb npuHagnexat OO0 «YPAJICUB KanuTan», n coaepxXallascs B Hem
NHbOPMaLMs HE MOXET BOCMPOU3BOAMTLCS MW PACNPOCTPaHsATLCS Oe3 npeaBapmuTeNbHOro NMCbMEHHOro paspetlerns. © YPANICKB Kanutan 2010
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