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Py6neBb|e BbIMYyCKU
W3meHehue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 78 9 10 (349)
l"asnpom-11 7.0 4 (10) (204)
Cucrema-3 73 (3) (23) (491)
CblpbeBble PbIHKUN
WU3meHenue, %
3Hay. 3apjdeH. 3aMec. YTD
3onoto, $/yHums 13812 0.7 8.9 25.9
Urals, $/6app. 82.7 (0.6) 5.6 8.1
S&P MeTannbl, uHa. 18471 0.1 94 8.2
S&P C/x npoa., uHa. 727.2 0.6 8.9 18.2
HEHE)KHbII‘/'I PbIHOK
WU3meHeHue
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 0.1 (0.0) (1.1)  (114.4)
Kopcueta 4837 15.6 (17.9)  (350.4)
[JenoauTsi B LIB 675.1 (47.8) 5.1 234.8
WU3meHeHue, 6.0.
NDF 1Y, % 422 2 1 (226)
MOSPrime ONN, % 2.63 - 9) (182)
WU3meHenue, %
USDRUB 30.06 (0.1) (1.7) 0.1
NHpekcbl
W3meHehue, 6.n.
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 145.0 (10) (30) (11)
EMBI + Spread 276.6 (3.9) (36.1) (17.8)
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CTPATEIrMA

BHELLHWIA PbIHOK

AMepurKaHcKasa 3KOHOMUYeckas CTaTICTMKa OKasanach B LIeSIOM HeraTMBHOW, B pe3ynbTaTe Yero Mu-
poOBble POHOOBbIE MHOEKCHI 3aBEPLUNIN [eHb CHUXEHNEM, XOTH N He3Ha4uTeNbHbIM. CerogHsa Bax-
HbIM AeHb: HaMedeHo BbicTynneHvie rnaebl ®PC beHa bepHaHke, Takxe nyonukyeTcs 6onblion oobem
MaKpoCTaTUCTMKK, B ToM dmncne WML, Oxupaem BANoM AMHaMUKM TOProB Ha OTKPbLITUM BCed, 3a na-
LeHVIeM KOTMPOBOK MO MTOram BuepallHero AHs. Cnpoc Ha pa3mellaemble eBpoobnuraumm CeBep-
ctanu (BB-/Ba3/B+) 0Ka3ancs [LOBOMIBHO BBICOKMM. ......cuiviuieiniiniaiiiinrateaieiaseeieeieneeie e cTp. 2

BHYTPEHHUU PBIHOK

CerogHs MockBa_onpefennTca C NporpaMmon 3aiMOB A0 KOHLUA rofa — He WUCKIIIOYEHO, HTO MiaH
3aMMCTBOBaHWIN OyaeT CyLLeCTBEeHHO COKpalleH. BuepallHuin aykumoH OBP npotlen BecbMa ycneLw-
Ho: LIb ynanock npmeneys 9,5 Mnpa py0. 13 3annaHmMpoBaHHbiX 10 MAPA PYD. ..oovevvveeneen. crp. 3

CraBku no MBK ocTatoTcs HU3KMMK, a ypOBeHb NUKBUAHOCTU, HECMOTPS Ha HEKOTOPOE CHUXEHUE, —
BbICOKMM. baHKK BOT yXe Heflefo He NoAAloT 3afBOK Ha y4acTue B cenkax ogHogHeBHoro PEMO ¢
LB, n nHTEpEC K HAM CO CTOPOHbBI HaHKOB NMoKa He BOCCTAHOBUCS. cp. 4

AnpocA (B+/BA3/B+)

Buepa anmasopobbiBaiolias komnaHus Anpoca (B+/Ba3/B+) onybnukoBana otdetHocTb no MCHPO
3a | nonyrogune 2010 r. Mbl OTMETUAM 3HAUYUTENbHbIE NOIOXUTENbHbIE 3MEHEHWS KakK B OTHOLLEHWM
KpeamuTHOro npoduns, Tak U C TOYKN 3peHns HUHAHCOBOW M MHOPMALIMOHHOW OTKPLITOCTU KOMMa-
HUKW. KpeamnTHble MeTPpMKK ANpockl Tenepb CMOTPATCS O4eHb OOCTOMHO, a ee obnuraumm BbIrMaaaT
HEIOOLEBHEHHDBIMUYL. ...t cp. 5

PoccenbXxo3sAHK (-/BAA1/BBB)

Buepa Poccenbxo3baHk onybnunkosan ot4etHocTb no MCPO 3a | nonyrogue 2010 r., koTopas Bbi3Ba-
na y Hac cMellaHHble 4yBcTBa. C OQHOM CTOPOHbI, GaHK NPOAEMOHCTPUPOBAN YBENUYEHNE YUCTOM
MPOLEHTHOM Map>W, HO C APYroM — NMOJTIOXUTENbHbIV 3PdeKT OT 3TOro ObiN HUBENVMPOBAH PACTyLLMMU
pacxoAamMu Ha pesepBrpoBaHmne. OTHETHOCTb HeMTPabHa ANS OOANIALMM. ..ooveeeereec cp. 5

ViMPELCOM LTD (BB+/BA2)

B naTHuUy, 15 okTA0pPS, 3aKpbIBAETCA KHUMA 3aSBOK MO LWECTOMY W CEAbMOMY BbINyckam obnmraumia
BbiMnenkoMm-WHBecT; obbem kaxgoro — 10 mnpa py6., cpok obpalleHus — nsTb net. OpraHM3aTopsl
pa3MeLLEHVA OPUEHTUPYIOT MHBECTOPOB HA JOCTAaTOYHO Y3KMI AMana3oH CTaBKW KynoHa 8,5-8,75%.
[lo Hawemy MHeHWiO, cnpaBedvBas OOXOOHOCTb HOBbIX BbiMyckoB BK-HBect 06 1 07 coctaBnget
8,5-8,7%. To eCTb flaxke MO HUXHeM rpaHuLe 0ObABNEHHOrO OpraHM3aTopaMm AnanasoHa Bbimycku
BbIMALAT BMOSTHE MPUBIIEKATEITBHO. ..ttiiittieee ettt e e e e e e ettt e e e e e e ettt e e e e e e e et et e e e e e e neeeeeeeaas cp. 6

TATHE®TH (BA2, BB)

Mokazatenn | nonyrogmsa 2010 r. okasanuce xyxe oxXuaaHu. Moyt B ABa pa3a CHU3UIACh peHTa-
OenbHocTb no EBITDA — go 13,9%, [ONroBas Harpyska ysenuymnacb 1o 1,8 8 roqosoM UCHUCIIEHNN.
BrnusHme Ha KOTMPOoBKM TaTHEDTb BO-T HENTPANMBHOE.  ..iiiiiiiii e cp. 6

RUSSIAN INFORMER

HoBocT™ M KOMMEHTapumu, OTHOCSILLMECH K PbIHKY aKkLuii, CM. B HalleM eXeOHEeBHOM MW3JaHuu
Russian Informer.

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 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

HeraTtuBHas ctaTtucTuka, Tenepb cnoso 3a UML. Ctatnctvka, onybnvkosaHHas Byepa B CLLIA, pasoyapoBana MHBECTOPOB, U B
pe3ynbTaTte MUPOBble (DMHAHCOBbIE 3aKPbINUCh CHUXeHWEM. WHaekc ueH npoussogmtenen B CLLUA nogHsncs B ceHTsOpe Ha
0,4%, Torga Kak oXxupancs pocT nuwb Ha 0,1%. NpeBbICKN NPOrHO3Hble Mokasatenu u aehuunt Toprosoro 6anaHca CLUA,
KOTOpPbIN B aBrycre BbIpoC A0 46,3 Mnp4 Aonn., Toraa Kak KOHCEHCYC-MPorHo3 6bin paseH 44 mnpg fonn. He nopaposanu u
HefenbHble JaHHble Mo obpalleHMsM 3a nocobursamm 6e3paboTuiLie, YNCIO KOTOPbIX YBENUYMIOCh Ha 12 TbIC., XOTS OXMAANOCh,
YTO MOKa3aTenb OCTaHeTCA MpeXHWUM. OfHaKo, HECMOTPSA Ha HEraTMBHYIO CTaTUCTUKY, aMEPUKAHCKUIMA PbIHOK 3aBepLUn AeHb
CHUXEHWEM B cpefHeM nuib Ha 0,2 % Bnarogaps XopoLnm pesynbtatam Google, KOTopble NPeB30LWN OXUAAHUS aHANUTUKOB.
[lOXOQHOCTV  [ecATUNETHUX  Ka3Hayenckmux obnuraumim  OTMETUNM  3aBepLUeHMe Ceccun  MoBbilleHWeM, MpeofosneB
NCUXONOTMYECKM BaxHbI Bapbep 2,5%. CerogHsWHUIA AeHb OyAeT He MeHee WHTEPECHbIM WM BaXKHbIM 1S MHBECTOPOB:
nybnvkyetcs bonblion obbemM cTataaHHbIX. OfHaKo Hanboree NprMedaTensHoe CobbIThe — BbICTyMeHWe B bocToHe rnaebl GPC
BeHa BepHaHKe, OT KOTOPOro WMHBECTOPbI OyayT XAaTb MOLTBEPXAEHMS, YTO HOBbIM MaKeT CTUMYNUPYIOLLMX Mep — Leno
Gnnxaniwero dyayuero. M3 nybnvkyemMon ceropHs CTaTMCTUKM OCHOBHOW MHTEpeC AJ1i MHBECTOPOB MPEACTaBNSIoT AaHHbIE MO
NHNAUMM 3a ceHTAbpb. MporHo3 npegnonaraet npupoct WML, Ha 0,2%. He MeHee BaxHbl U JaHHble 06 060poTe PO3HUYHOM
TOProBMM 3a CEHTAOPb — OXWAAETCs POCT nokasatens Ha 0,5% Mo cpaBHeHMIO C NpedblaymmM MecsueM. Kpome Toro, bymet
onyOnVKoBaH MHAEKC NOTPEOUTENBCKOro ONTMMM3Ma W AaHHbIE KOHBIOHKTYPHOro onpoca Empire State. Ce30H KopnopaTMBHON
OTHETHOCTN MPOAOIXMTCS nybnuvkaumen pesynbtatoB General Electric 3a Il kBapTan. OObIMHO CYMTAETCs, YTO pPe3ynbTaThl
KOMMaHWK ABAAIOTCA MHOAMKAaTOPOM COCTOAHWS aMePUKaHCKOW 3KOHOMMKMN.

EBpoGoHAbI NopelueBenu. Buepa cnpen MHOMKATUBHOIO CyBEpeHHOro Bbinycka Russia’30 cokpatuncs Ha 8 6.n.0o 146 0.n. 3a
cyeT pocta poxomdHocten 10 UST, ueHa Gymaru cHmsmnacb Ha 5 6.n. go 122% oT HoMWHana. B KopnopaTMBHOM CerMeHTe
eMHON AMHAMVKN He CNIOXMNOCh, HO BCe ke npodaxu npeobnagann. MHeecTopbl n3basnsnmce oT Bymar HedTerasoBoro
cektopa, Gazprom’37, ynan B ueHe 67 6.n. o 113,5% oT HoMMHana, Gazprom’18 — Ha 40 6.n. 1o 119,2%. EBpoobnmraymn
JIYKOWNa npossunn conmamapHocTs ¢ Bymaramu Fasnpoma: Kotvposku Lukoil’22 cHusmnmcs Ha 34 6.n. go 107,9% ot
HoMuHana, Lukoil’19 — Ha 25 6.n. 0o 112,8%. CaMbIi AIVHHBLIM Bbinyck BT, VTB'35, ynan B LeHeHa 84 0.M. 1 K KOHLy ceccum
ctonn 104,8% ot HomuHana. C apyrov CTOPOHbI, MPOLLSM MOKYMKX B HEKOTOPbIX BbiMyckax Anbta-baHka, MNpomceasbbaHka v
BaHka MockBbl. CerofHsa yTpOM a3maTcKMe PbIHKM CHUXAIOTCA, TakK Xe, Kak 1 LieHbl Ha HedTb, HO (bloYepchl Ha aMepuKaHcKmne
(hOHII0BbIE MHLOEKCH! TOPYIOTCS B MIIOCE, YTO MNOAAEPXKUT POCCUMCKME PLIHKL MPW OTKPBITUKX. Mbl iymMaem, YTo Ao nyonukaumm
HaHHbIx 13 CLLIA ToproBas akTUBHOCTb Kak Ha POCCUIMCKMX, TaK 1 Ha 3anafHblx nioLlaakax byaet Hskow.

Bbicokui cnpoc Ha pa3smellaemble eBpoboHabl CeBepctanu. Cyas Mo MOSBMBLLENCS BYepa WHGPOPMaLMM O TOM, YTO
CeBepcTanb yBenuunna obbeM Bbinycka Ao 1 mnpa aonn. (paHee peds Wwia o 550 MAH 40AN.), NPY 3TOM AOXOAHOCTb CIIOXMNACh
Ha ypoBHe 6,7%, CHM3MBLIMUCL C paHee 03BY4eHHOro ypoBHs 6,875%, CNpoC Ha HOBble eBPOOOHALI OKa3ancs AOBOJSIbHO
BbICOKMM. [laxe C y4eTOM MOHMKEHHOIO OPMEHTMPA BbIMyCK BCE eLle npefnaraeT nyctb N HeOOMbLUYIO, HO BCE e MPeMUIo «3a
niopaumio» (okono 30 0.1.). Ycnexu B pa3MeLLEHMM HOBOrO 3aMa Takxke no3sonunu CeBepctany yBenmynuTb oObemM BbiKyna
Bbinycka CHMFRU'13 pno 700 mnH gonn. Kctatm, BY4epa 3aKOHYMUNCS CPOK MNOAAYM «PaHHMX» 3asiBOK Ha BbIKYM, MOKa3aBLLWM, YTO
K 3TOMY MOMEHTY MHBECTOPbI NPedbaBUIM K BbIKyny 6ymaru obbemom 875,9 MiH foni.

PekomeHpauum no eBpoGoHAaM. Mbl pelimnm o6HOBUTL HaLLIM PEKOMEHAALLMM MO cerMeHTy eBpoboobamraumin. B HacToawmn
MOMEHT MHBECTOPbI KUrPAIOT» B ANIMHHBIN KOHEL, KPUBOW, HO MPUBEKATENbHBIX ANMHHbBIX OyMar 0CTanochk Cernyac He Tak MHOrO.
Ha cdoHe pocTa UeH Ha HedTb, KOTOpbI HabmiogaeTcs B nocnegHee Bpems M3-3a OCNabneHWs ameprKaHCKOM BamioThl,
€CTeCTBEHHO OXMAaTh OOMbLIOIO MHTEPECa K POCCUACKMM aKTMBAM, WM MHBECTOPbI 00paTaT BHVMMAaHWE Ha HEOOOLEHEHHbIE
bymaru.

m B HacTosawmn momeHT crnipen Russia’30 K OecaTuneTHUM KasHadenckum obnuraumam CLUA coctaenseTr 146 6.n., —
CyLeCTBEHHOE CHUXEHWE C Havana okTabps, korha oH Obin paseH 182 0.n. Mo HaleMy MHEHWIO, MOTEHUMAN Cy>XKEHWNS
cnpefa CoxpaHseTcs — Befb ellle B anpene TeKylero rofa OH Haxoamncs Ha ypoBHe 100 6.n. OTHocuTENbHO
CyBePEeHHOW KPMBOW HEMOXO CMOTPATCA Takke Russia’28 1 Russia’18.

m B ycnoBusax pocTta LeH Ha HedTb CMPOCOM Y MHBECTOPOB OyAyT NO-MpeXHeMy Mofib30oBaThCs Bymaru HedTerasoBoro
cekTopa. Ha kpuBol Ma3npoma npuBnekaTenbHO BbIrSAUT Bbinyck Gazprom'14WN (Baal) ¢ noraweHuem B 2014 1.,
npednarallwmn npemuio B pasmepe nopsaka 20 6.M. K KpuBOW. Bce Tak Xe 3acslyXMBAeT BHUMAHUS BbIMycK
Gazprom’19 (BBB) ¢ noraweHvem B 2019 r., Toprylowmincs ¢ npemmen B pasmepe 30 6.1. K KPUBOW AOXOAHOCTEN
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Fasnpoma. PekoMeHZyeM W aMOPTWU3aUMOHHbLIA Bbinyck GAZPRU20 (BBB+/A-), npegnaraiowymii nNpu CBOEN
«YKOPOYEHHOW» A10paLmn JOXOOHOCTb Ha ypoBHe KpuBoW BbiMnenkoma. V13 ANVHHLIX BbINYCKOB HedTerasosoro
CeKTOpa MOXHO BblAenuTs eBpoobnuraumm THK-BP, TNK'18 (BBB/BB-) n TNK'20 (Baa2/BBB-/BBB-).

m  W3-3a coenkm Bbimnenkoma no nokynke 100% akumin utanbsiHckon Wind 1 51-npoueHTHON O0NM B ernneTckoMm
onepatope Orascom MKHBeCTOpbl CTanuM NpofaBaTb eBpoobnuraumy BbiMMenkoma, Tak Kak [OSiroBasi Harpyska
obbegnHeHHOW KoMMaHun yeenuuutcs. Mo wutoram 1 nonyrogms 2010 r. oTHoweHwe Yuctoin ponr/OIBDA
BbiMnenkoMa paBHsnock 0,8, a npy 06befeHUM KOMAaHNIA 3TOT NoKasaTellb COCTaBui Obl 2,5. B HacTOSALLMIA MOMEHT
Vimpelcom'18 (BB+) npenctaBnsiercs HaM HeCKOSbKO NepenpoiaHHbIM.

m  Cpegn Oymar MeTannyprudeckoro cektopa Mbl BblhensieM espoobnuraumm Cesepctanu, Severstal'14(Ba3/BB),
OXMOAEM CHUXEHWS NMpeMnn kK 0a3oBbIM akTiBaM Ha 50 6.M. No aHanorum ¢ pyobnesbiM poiHKOM, rae bymaru ToprytoTcs
C CYLLEeCTBEHHO boriee y3KMM CNPefoM K CBOMaM.

®  Haw B3rnag Ha nepcnekTMBbl (MHAHCOBOMO CEKTOPa OCTAeTCs MOMOXMUTENbHBIM, W Cpean ero npeacrasurenet Mbl
BblOensieM npexze Bcero eBpoobnuraummn BTh; BecbMa npurerekaTesibHble NpeMumn npednaratot Takke VIBN'15 (BBB)
nVTB'20 (Baa1/BBB/BBB). CoBCcem Hemnoxo BbIrnaasT espoobnuraumn lasnpombaHka: GPB’13 (Baa3/BBB-), GPB'14
(Baa3/BB) 1 GPB'15 (Baa3/BB+). Mbl No-npexHeMy CHMTaeM AOCTOMHbIMU BHUMaHMS Bbinyckn Nomos'15 (B1/B-),
ALFARU'13 (BB) n ALFARU'15 (Ba1/B+), a Takxe POMBK'13 (B/Ba2/B+).

m  PekomeHyeM UVHBecTOpaM 0bOpaTuUTb BHMMaHWe Ha eBpoobnuraumm Anpockl Alrosa’14 (Ba2/BB), Bbinyck
npuenekateneH Ha OHEe 3HAYUTENBHOMO YNy4LleHNs KpeAUTHbIX MeTpuK B | nonyrogmm 2010 T.

Onbra CTrepuHa, sterinaoa@uralsib.ru
Mapus PagyeHko, radchenkomg@uralsib.ru

BHYTpPEeHHMM PbIHOK

MockBa onpegenutcs ¢ 3aumamm. CerofgHs MockBa [0MXKHa onpeaenuTbcs ¢ NPorpamMMon 3aMMCTBOBaHMIA Ha TeKyLMM rof,
coobumn BYepa rnaea Mockomsanma Cepren Maxomos. o ero cfioBaM, nNoka CUTyaumsa ¢ 4OXo4aMu BrnosHe bnaronpuaTHa, a
TeMMbl PACXOI0B 3HAYNTENBHO HIXKE TEMMOB [0X0A0B. [1axOMOB OTMETUI, YTO, eC/M 0 KOHLA rofla CyLLIEeCTBEHHOrO OTCTaBaHWs
no cbopy [oxofoB He Oyaet, MockBa MOXET CyLLeCTBEHHO COKPaTUTb 06BbEM 3aMMCTBOBAHMWI UM BOODLLE 00OMTUCH Oe3 HIMX.
Mbl TakXe He WCKMoYaeM, Y4TO MpuBRekaTb BCE 3anfaHVMpOBaHHbIe CpeAcTBa He MOHaZoOWTCs, MOCKOMbKY oduLManbHble
OloXKEeTHBIE MPOrHO3bl HEPEAKO OKAa3blBaAOTCA CJIMLLKOM KOHCEPBATUBHbIMU. [0 nocnegHUM AaHHbIM MUHMWHE, Ha 1 ceHTAOpS
nonr Mocksbl coctaBnsan 255,9 mnpa pyb., 1 A0 KOHLUA rofa ropof niaHUpoBan npueeyds 33 Mnpg pyo., 0AHaKo He nckIioyarn
CokpalleHus 3Toro obbema Ha 5—10 mnppg pyo.

AykumnoH OBP npolien ygayHo. Buepa coctoanca aykumoH no popasmerlenmio OBP 15-n cepuu: LB yoanocs npvsneyb
CYLLLeCTBEHHYIO YacTb 3ariaHnpoBaHHoro obbema (9,5 mnpg pyb. n3 10 mnpa pyb.), a Cnpoc NpeBbICU NPeASIOKEHNEe NOHTU B
2,5 pa3a. CTaBKa oTcedeHuns coctaBmna 3,57 %, oka3aBLMCb NoYTV Ha 20 6.1, HUXe, YeM Ha ayKLMOHe HellenbHOW AaBHOCTM.
Bnaropaps Bbicokomy crnpocy LIb cmor pasmectuts OBP no cTaBke HWxe BTOPUHHOIO PbiHKA, rAe LOXOLHOCTb Oymarn B cpefy
coctaBuna 3,66%. MoBbilleHHbIN WHTepec K OBP obycnoBneH poctoM obbemMa cBOOOAHOW MNKBMAHOCTU Y GAaHKOB, MpWX 3TOM
cnpoc Habnogancs npex/ae BCero Co CTOPOHbI KPYMHbIX MHBECTOPOB. Ha TekyLen Hefdene LIb Heckonbko pa3 0TMEeHsN ayKLMOHbI
PEMO, a cTaBKM JEHEXHOro pblHKa AePXXaTCH HA MUHUMANbHbIX YPOBHAX 3a NOCNefHWe ABa MecsLa. [laxe B Nepmnos, Hanorosblx
nnaTexen ypoBeHb CBOOOAHOM NMNKBUIAHOCTM He OMyCKaeTcs Hke 1 TpJiH pyo.

Onbra CTepuHa, sterinaoa@uralsib.ru



OEHEXHbIA PbIHOK

B 6aHKOBCKOM cucTeMe J,0CTaTOYHO CpeacTB

Y BaHKOB, MO BCEN BUAMMOCTU, LLOCTAaTOYHO COOCTBEHHbIX CPELCTB, TaK
Kak OHU MPOAOoIKaloT UrHoprpoBsaTe onepaumm PEMO ¢ LIb. AykumoHsl
onHoaHeBHoro PEMO c LB oTMeHsi0TCH € 6 OKTAGPS. DTO 3HAYUT, YTO
MOXHO OXWAaTb HE3Ha4YUTEeNbHbIE M3MEHEHUSA YPOBHS NTMKBUOHOCTM B
CBA3M CO CTPaxOBbIMW MNAaTeXamu, KOTOpble KOMMaHWUM LOMXKHbI
crenatb cerofHsi. Byepa obLMI ypoBeHb NMMKBUAHOCTM MOHU3UNCS, HO
3TO He MOBAMANO Ha CTaBkM No MEBK, koTopble OCTanuMcb Ha HU3KOM
ypoBHe. MIHamKkaTeHasa ctaBka MosPrime ocTtanach Ha ypoBHe 2,63%.
Byepa ocTaTkm Ha KopcyeTax KpeauTHbIX ydpexaeHun B LB
yBenuumnmce Ha 15,6 mnpa pyb. oo 483,7 mnpa py6., Toraa kak
[0eno3unTbl CHU3MNKCL Ha 47,8 Mnpga pyd. 8o 675,1 mnpa pyo.

LB onybnuvkoBan gaHHble 0 MeXAyHapPOLHbIX pe3epBax Mo COCTOSAHUIO
Ha 8 okTsbps: 3a Hedeno Nx 0ObeM YBENWMYUICA Ha 6,7 MAPA O, U
OOCTUM MakKCUMasbHOrO YPOBHS C cepeanHbl okTs0ps 2008 r. — 501, 1
Mpg A0
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UecmoyHuk: L6 PO

Py6nb No OTHOWeHMIO K Jofnapy YKPenuncs, Kypc no mtoram ByepallHux ToproB Ha MMBB coctasun 30,06 py6./monn.,
M3MEHMBLWNCL Ha 4 Konenku. OpHako ocnabneHne pybns MO OTHOWEHWIO K €BPO MPOLOMKMIOCH — POCCUMMCKas BantoTa
nofellesena Ha 26 koneek fo 42,31 py6./eBpo. CTOMMOCTb BMBaMIOTHOW KOP3WHbI Bbipocna Ha 9 koneek go 35,57 pyb.
CerofiHa pybnb MOXeT nofelleBeTh Mo OTHOLeHWIO K gonnapy Ao 30,1 pyb./0onn. Ha hoHe CHUXEHWs MHAEKCOB rnobanbHbIX
PbIHKOB aKLUMIM 1N HEKOTOPOM CHUXEHUU LeHbl Ha HeTb. EBPO COXpaHAeT yCTomymBble NO3NLMM Ha MUPOBOM PbIHKE 1N MOXEeT

NPOAOMXKNTE YKPENeHMe MO OTHOLLEHMIO K pyorio.

CoBokymHble cpeacTBa baHkos B LIE PO, mnpa py6.,
1 ogHOOHeBHas ctaBka MosPrime, %

Cymma cpefcTs Ha cueTax 6aHkos B LI, menpa. gonn. (Mpas. Lik.)
s OpiHOLHEBHAA CTaBKA MosPrime, % (nes. Luk.)
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UemoyHuk: LB PO

Kypc pyb./n0onn. v ueHa Gappens Hedtu Brent, nonn.

86 s | leHa HepTY Brent, gonn./6app. (nes. LWK.) r 290
84 F 29,5
Kypc py6./nonn. CLLA (npas. Luk.) ’
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WcmoyHuku: Bloomberg, MMBbB

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

Anpoca (B+/Ba3/B+)
Bneannmou.l,ee ynyduweHune KpeguTtHoro npoqmnﬂ

Ony6nnkoBaHa oT4yeTHOCTb 1o MC®O 3a | nonyrogue 2010 r.

BneuaTtnsiiowime nonoXxuTtenbHble M3MEHeHUs C Hayana ropa. B oT4yeTHOM nepuofe Bbipyyka anmasofobbiatoLLero
MOHOMONNCTa cocTaBuna 64,4 mnpg py6., 4ToO He TONbKO Honee YeM BTPOe MpeBbIlLAeT pe3ynbTaT 3a | nonyroame 2009 r., Ho n
MOYTU COOTBETCTBYeT obbeMy Mnpofax 3a Becb npownbii rog. EBITDA npomeMoHcTpypoBana ele Oofiee BheyaTnsioLLlyio
OMHaMKKY, 0ocTurHyB 20,6 mipa py0., YTO NpeBblllaeT 3HadeHWe 3Toro nokasatens 3a 2009 r. PeHtabenbHocTb EBITDA 3a |
nosnyrofme TekyLlero rofa ysenvdunacs o 32%, nNpeBbICMB ypoBeHb «fokpusncHoro» 2007 ropa. Ha doHe pesynbTaTos 3a |
nonyrogme TekyLLero roga nporHo3sl KomnaHum Ha Becb 2010 T. (Bbipyyka Ha yposHe 130 mnpa py6. v EBITDA nopsaaka 52
MnpA py0.) BbIMAAAAT BrOSHE AOCTUXUMbBIMA. TakoMy 3HAYMTENbHOMY YNyYLEHMIO ONepaLmMOHHbIX nokasaTenien Anpocsl
cnocobCcTBOBano npexfe Bcero ObICTPOe BOCCTAHOBMEHME pbiHKa afiMa3oB B TekylleM rofly. Ecnm B npoLwnoM rofly npofaxu B
FoxpaH obecrneqnnu nodtu 40% BbIpYYKM ANpPOChl, a A0S SKCMNOPTHbLIX MpoAax B | nonyroaum 2009 r. 6bina HeMHOTMM BosbLLe
5%, 1o B | nonyroguu TekyLwero roga KoMMaHusa He oCyLLecTBAfna nNpoaaxun FfoxpaHy, a Ha 3KCNopTHbIe MPOLAaXW NMPULLIIOCH
64% Bblpyykn. O6beM A0ObINM anMa3oB KOMMaHMEN B OTHETHOM Mepuope coctaBun 16,6 MIH KapaT, YTO MO3BOAWUIO el
COXPaHWTb NepBOe MeCTO B MUpe No A00bl4e anmasos, onepeans De Beers no o6beMy A00bIMM NOHTU Ha 8%. Bcero B TekyLlem
rofly Anpoca HamepeHa AobbiTb 33,54 MIH KapaT anMa3oB — Ha 2,3% Oonbliue, yem B 2009 romy, npv 3TOM KOMMaHUA
paccyMTbIBaET YBENMYUTL BbIpy4Ky Oonee dem Ha 60% 3a CHeT peanvsalMmM HaKOMMEHHbIX 3aMacoB Cblpbsi, KOTOpble Mo
COCTOSIHWMIO Ha KoHeL, 2009 r. KoMnaHWa oleHMBana Ha yposHe 1,3 MAp4 SoNI.

[.]

PekomeHayem oGnuraumm K NokKyrnke. B HacTosliee Bpems pybneBble obnmraumm Anpocsl ToprytoTcs 0imM3ko K HOMUHany ¢
JOXOOHOCTbIO nopsaka 8,3—8,9% B 3aBUCMMOCTM OT CPOYHOCTU, Npeanaras npemuio kK OD3 Ha ypoBHe 230-240 6.n. Ha doHe
onybMKOBAHHbBIX BICOKUX PE3YSIbTaTOB Mbl OXMAAEM POCTa KOTUPOBOK 0BNMraLumMin KOMIaHUM 1 cokpalleHns cnpefa kK OP3 He
MeHee yeM Ha 50 ©0.n. KcTaTw, BbIMycKM COMOCTaBUMOWM MO YPOBHIO KPeauTHbIX penTuHroB Cesepctanu (BB-/Ba3/B+)
npefdnaratoT npemuio K kpmveon OM3 nopsgaka 150 6.1., Tak YTO BbIMYCKM ANPOChI UMEIOT XOPOLMIA MOTEHLMAN CHUXEHUS
LloXoAHOCTW. Bbinyck eBpoobnuraumin Alrosa’14 (YTM 5,66% @ Hosbpb 2014 1.) TopryeTcs ¢ npemuen K ceonam nopsgka 459
©.1., 4TO COOTBETCTBYET KOTMPOBKAaM eBpoobnuraumin EBpasa. MpuHMMas BO BHMMaHMe Bonee CUIbHYIO NIMKBUOHYIO NO3MLMIO
Anpocbl, a Takxe akTop rocnogfepXku, Mbl CHATAEM, 4TO ee eBpoobAMrauMm [JOMXKHbI TOProBaThCs C AMCKOHTOM MO
IOXOOHOCTU K BbiMyckam EBpa3za. YTo kacaeTtcsi HoBoro 10-neTHero Bbinycka eBpoobnmraumn Anpocsl obbemom 1 Mapa Aonn.,
MapKeTUHI KOTOPOro CTapTyeT Ha chefpylollen Hefene, TO MO aHaNoOrMM C pasMellaeMbiM B HAcCTosALLee BPeMSA BbIMyCKOM
CeBepcTanu, Mbl He XAeM, 4YTO MHBecTopaM OyaeT npedsioXeHa 3HauyuTenbHas Npemus «3a Alopauuio». TeM He MeHee Mbl
pekomMeHAyeM y4acTBOBAaTb B Pa3MELLEHMN «KBA3UIOCYAaPCTBEHHOM» KOMMAHUW, KPEAUTHOE Ka4eCTBO KOTOPOW CTPEMUTENBHO
yNy4LLaeTcs.

MonHbIn TekcT OyaeT onybnvkoBaH B bnvkanilee Bpems.

Mapus Pag4eHko, radchenkomg@uralsib.ru

Poccenbxo30ank (-/Baa1/BBB)

MNpnGbINb Noa, faBNeHneM N3-3a BbICOKMX OTYMCIIEHUN B pe3epBbl

[laHHble CBUAETENbCTBYIOT O CHUXXEHUU KayecTBa aKTMBOB, HO MapXa pacrteT. Buepa PoccenbxoszbaHk onybnvkoan
oT4eTHOCTb No MC®O 3a | nonyrogne 2010 r., KoTopas Bbi3Bafla y HaC CMellaHHble 4yBCTBa. C OOHOW CTOPOHbI, BaHk
NPOAEMOHCTPUPOBAN YBEIMYEHNE HYMCTOM MPOLEHTHOM MapXu, HO C APYron — MOMOXWUTENbHbIM 3(MPQeKT OT 3Toro Obin
HMBENMPOBAH PACTYWMMW PAacXoAaMn Ha PEe3epBMPOBaHME, YTO KOCBEHHO CBUAETENbCTBYET O COXPaHSIOLMXCA npobrnemax ¢
Ka4yeCTBOM akTMBOB, KOTOPble MOTYT yCyryoutbcs Bo |l nonyroamu nog BAMSIHUEM CIy4MBLUENCS STUM NIETOM 3acyXW. B Lienom xe
noofepxXka OaHka CO CTOPOHbI FOCYAApCTBa MO-MPEXHEMY CYLIeCTBEHHasi, MO3TOMY Mbl pacCMaTpuBaeM OMyOSIMKOBaHHbIE
pe3ynbTaTbl Kak HEMTPanbHble ANS HAXOAALLMXCS B 0DpaLLeHNiA 0bnuraumm sMmTeHTa.

[.]
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B 6oHpaax npen He BUAHO. Pybnesble obnnraumm PCXE ToprytoTca B pamkax OfHOW KpMBOW co cnpedaMu nopsaka 100-120
6.n. Kk OD3. Ha pybnesoM pbiHke Mbl Obl 06paTUAM BHMMaHWE Ha BbiNyck TpaHcKpea-6 (aoxoaHocTs okono 8% Ha cpok 3,5
roga), TOPrylWMACS CO cnpegoM npubnmsmtensHo Ha 20-30 wwupe, 4eM npodve Bbinyckn BTB u TKB. Ha pbiHke
eBpoobnMraum naen B Boinyckax PCXB, Ha Halw B3rnsf, Takxke OTCYTCTBYIOT. W3 KBa3UCyBepeHHbIX GaHKOBCKMX BbIMyCKOB bonee
npuenekatenbHbIMK HaM npepctasnaoTca VIB 15 n VTB '20.

MonHbIn TekcT OyaeT onybnvkoBaH B bnvkanilee Bpems.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru

Vimpelcom Ltd (BB+/Ba2)

[lBa 0AMHaKOBbIX BbIMyCKa; OCHOBHOM pUcK — NpuobpeteHue Weather Investments

HoBoe npepnoxeHue. B natHuLy, 15 okTabps, 3akpbIBaeTCs KHUra 3asBOK MO LWECTOMY 1 CelbMOMY BbiMyckam obnuraumia
BbiMnenkom-MHBecT. ObbeM kaxzoro — 10 Mnpa, pyd. cpok obpalleHns — natb net. OchepTa Mo BbiNyckam He NpenycMOoTpeHa.
OpraHun3aTopbl pasMeLLeHUs OPUEHTUPYIOT WMHBECTOPOB Ha AOCTAaTOMHO Y3KWW AMana3oH CTaBkWM kynoHa: 8,5-8,75%,
npennonaraloWnim JOXOAHOCTb Ha ypoBHe 8,68-8,94%. OTMeT!M, YTO M3HaYanbHO OpueHTUp coctaenan 9-9,5%, Ho, no-
BMOMMOMY, BBICOKMI CMPOC Ha 3TWM Oymary Mo3BOSUSI OpraHM3aTopaM MOHM3WUTb [AMana3oH CTaBok Ha 50 6.m.
MoamdnumpoBaHHas Alopaums HOBbIX BbINMYCKOB MPW 3asBeHHbIX CTaBKax KynoHoOB OyAeT HaxoamTbcs B MHTepBane 3,82-3,84
roga. B obpalueHnn HaxopsTcs Aa pyoneBsbix Bbinycka koMnanHum — BK-MuBect 01 ¢ norawexnem B vione 2013 1. 1 BK-WHBect
03 c odepTON B MioNe CleaytoLero roga. B 1o xe BpemMs Ha pbiHKe eBPOOOHLOB Y KOMMaHWM 0bpaLlaeTcs YeTbipe BbiMycka C
noraweHusamu B okTsbpe 2011 r., B anpene 2013 1., mae 2016 1. v anpene 2018 .

(-]

Xopowass npemMus 3a YyBenUYeHUE PUCKOB. [Ong  NO3WUMOHMPOBAHMA HOBbIX BbIMYCKOB BbiMNesKOMa MOXHO
OPVEHTUPOBATLCS Ha OCHOBHOMO KOHKYpeHTa KoMnaHum — MTC. K npumMepy, B nociegHne gHU cnpen Mexay AnvHHbIMK BK-
NuBect 01 n MTC 03 ¢ MOAVPULMPOBaHHLIMY AIOPaLMAMU OKONO 2,3 rofa Haxo4ucs B OOBONBHOM Y3KOM [Mana3oHe, He
npesbiWwaBwem 15 6.n. Ha kopoTkoMm koHue cnpen Mexay BK-UHeect 03 n MTC 04 ¢ MoAUDULMPOBAHHBIMU [lOpaLMiMM,
paBHbIMK okono 0,6 rofa, Takxke cocTaBnseT npumMepHo 15 6.M. Ha pbiHke eBpoOOHAOB cnTyaums nHas — cnpef VIP 18 k MTS
20 paclmpuncs 3a ToT e nepuog ¢ 10 6.n. o 35 6.1., a cnpea Mexay bonee kopoTkMmn VIP 13 1 MTS 12 Bbipoc ¢ 120 6.n. o
165 6.1n. Mbl c4MTaeM, 4TO M3-3a Pa3HULLbI B JONTOBOWN Harpyske B 0ObedVHEHHOM KOMMaHUU 1 PUCKOB HEraTUBHbIX AeACTBUN
CO CTOPOHbI PEUTMHIOBBLIX areHTCTB Crpedbl Ha BHYTPEHHEM pbiHKe OyayT BCnef 3a eBpoobnuMraumsamm CTPeMUTbCH K
yBenumyeHuto. o Hallen oLeHke, CNpaBeasiMBbIE YPOBHN NpeMum obnuraumin BeiMnenkoma k MTC Haxonstcs B MHTepBane 50—
70 6.n. 3 Bymar, 6nmM3kMX K HOBbIM BbiMycKam BbiMnenkoma no Alopaumm, Ha pbiHke obpatiaetcas MTC-02, Toprylouwmncs ¢
LOXOAHOCTbIO OKONMo 8%, 4To 0e3 ydveTa npemMuu Aano Obl OOXOLHOCTb HOBbLIX BbIMYCKOB BbIMMenkomMa Ha ypoBHe
npubnuantensHo 8,1%. Ho, y4nTbiBas MoTeHUMan pacluMpeHus cnpefa, CnpaBefnMBas LOXOOAHOCTb HOBbIX BbinyckoB BK-
MHBect 06 M 07, Mo Hallemy MHeHWo, coctaBnsetr 8,5-8,7%. To ecTb Aaxe MO HWXHeW rpaHuue oObsSBMNEHHOro
opraHu3saTopamn AmanasoHa BbiMyckW BbIFMAAAT BMOMHe npuBnekaTtenbHo. Ecnv xe npuobpeteHne Weather Investments no
Kakow nnbo nNpuymMHe He COCTOUTCS, TO 3TO NPEASIOXEHME BbIMSAAMUT O4eHb 3aMaHYMBO.

MonHbIN TekcT OyaeT onybnvkoBaH B bnvxkaniiee Bpems.

Opui FronbaH, golbanyv@uralsib.ru

Tarned b (Ba2/BB)

Cnabble pe3ynbTathl | nonyrogns

CHueHne peHTabenbHocTu no EBITDA. Byepa TaTtHedTb onybnmnkoBana duHaHCOBbIE NokasaTenu 3a | nonyrogme. Boipyyka
yBennumnace Ha 30,9% po 214,6 mnpn pyo. Gnarofaps yBennyeHuIo LeH Ha HedTb MO CPaBHEHMIO C COOTBETCTBYIOLLMM
NeproaoM MPOLUNIOro roga — cpeaHss ueHa Mapku Urals Bbipocna Ha 49,5% po 76,1 ponn./Gapp. B 10 xe Bpems un3-3a
OMnepexatoLLero pocTa pacxofoB pe3ko yMeHblumnnace EBITDA — Ha 33,1% fo 29,8 mnpa pyb., Npu 3TOM peHTabeslbHOCTb Mo
EBITDA cHm3unnack go 13,9%. KomnaHus 0ObACHAET CHUXEHNE PeHTabebHOCTU CYLLIECTBEHHbIM YBENUYEHMEM TPAHCMOPTHbIX
PacXof0B, SKCMOPTHBIX MOLANH 1 PaCXOA0B MO Hanory Ha Ao0bIYY NOfIe3HbIX NCKOMaeMbIX.

YBenuyeHune pgonroBon Harpysku. Kpome yxyfalueHns onepaumoHHon 3h@deKTMBHOCTM, CTOUT OTMETUTL YBENMYEHME pa3Mepa
nonra. MHaHCoBbIV JoNr 3a | nonyroaue yeenninncsa Ha 24,8% no 109 mnpg py0., a oTHolleHne drHaHcoBoro gonra K EBITDA
3a OTHeTHbIN Neprod NogHsanock ¢ 1,1 Ha koHew, 2009 1. go 1,8 B rogoBoM UcimnceHnn no utoram | monyrogmsa 2010 r. 3acnyxmBaet
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BHMMaHWS 3Ha4YMTENIbHOE YIyYlleHMe CTPYKTYPbl AOra — KOMMaHWs pechrHaHCMpoBana 0oMbLLyio YacTb CBOMX KPAaTKOCPOUHbIX
00A3aTeNbCTB U CHU3MIA UX gonio fo 20%.

BnusHne HenTpanbHoe, NepCrnekTUB pPocTa He BMAHO. [10 Hallemy MHeHWo, Bbinyck TaTHedTs BO-1, Toprylowmmncs Ha
ypoBHe 7,2% c piopaumen okono 2,68 rofa, cemyac nepekyrneH. K npumepy, Nykonn 04 (BBB-/Baa/BBB-) Topryetcs Ha
ypoBHe 7% C fiopauyven okono 2,8 roga, nNpu TOM YTO Yy KOMMAHWW Nydlle PerTUHIMM U dUHaAHCOBOe CoCTosHMe. Cnabas
OTYETHOCTb MOXKET CMPOBOLMPOBaThb (DUKCALMIO NPUOBIIM 1 POCT LOXOAHOCTU B €AIMHCTBEHHOM Bbinycke TaTHeTH.

tOpuvi Fon6aH, golbanyv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

15 okTA0pA

16 okTA0pA
18 okTs6ps
19 okTA0pA

20 okTabps

21 okTabps
22 okTabps
25 okTabps
26 okTabps
28 okTabps

29 okTabps

1 Hosbps
2 Hos0ps

3 HoAbpS
4 Honbps

[eHeXHbIN pbIHOK

27 okTabps
24 Hos0ps
24 Hosbps

1 AHBaps

PasmeltieHve BB MM 5O-01 (3 mnpg py6.). Pasmeterve BB MM 50-02 (3 mnpg pyo.).
PasmelleHne BB MM 6O-03 (3 mnpg pyb.). PasmeleHne BB MM 5O-08 (5 mnpa py6.).
PasmelteHne TTK-5-1 (5 mnpa py6.). OdepTa baHk Peneccanc Kanutan-2 (3 mnpg py6.).
MoralueHne AUXKK-3 (2,25 mnpg, pyb.).

MoratueHne MexpernoHanbHas nnotedHas koMmnanus (1 mnpg py6.).
Odbepta ALIBK-MHBecT-3 (1,5 Mnpa py6.).

PasmeleHne BoimMnenKom-HBecT-6 (10 mnpg py6.). PasmeleHme BoimnenKom-MHeecT-7
(10 mMnpa py6.). PaameLeHne Pecnybnnka Kommn-34009 (2,1 mapg py©.).

[Nopazmeterne OD3-25072 (9,5 mnpp pyb.). JopasmelteHne OP3-26203 (15,5 mnpa pyo.).
Odbepta MocmapT-®uHarc-1 (2 mnpa py6.). Odepta M-UHayctpua-2 (1,5 mapg pyo.).

Odpepta MUA-4 (2 mnpg, py6.).

OdepTa BaHk Pycckmin ctaHoapt-8 (5 mnpa py6.). Morawerve TKC Bank-1 (1,5 mnpg py6.).
Odbepra TeHsop-duHaHc 6O-1 (0,3 mnpga py6.).

PasmelieHne TMK BO-01 (5 mnpg py6.). B36-06 (10 mnpg py6.) B36-08 (15 mnpg py6.)

Odbepta Kacnumckas SHeprms GuHaHc-1 (1 mnpg py6.). Odepta HTM3-3 (8 mnpa pyb.). OdepTa
BaHk Coto3-3 (2 mnpp py6.). Ocdepta MEPP-3 (3 mnpg py6.). Odepta MpomTtpaktop-PrHaHC-3
(5 mnpa py6.).

Odbepta Xuncoumnoteka-PuHaHc-3 (1,5 mnpa py6.). Ocepta Pasrynain-OuHaHC-5
(2 mnpa py6.). Morawexue Mpynna Pasrynam BO-15 (0,5 mnpg py6.).

OdepTa TexHonorm fnsnHra Mueect-1 (1,75 mnpg pyo.).

OdepTa XaHTbl-MaHcuickmnin 6aHk-1 (3 mnpa py6.). Morawenne LeHtpTenekom-2010
(115 mnH gonn.).

Odepra TpaHcaspo-1 (3 mnpa py6.).
MoralueHwve Mpynna Pasrynain 560-15 (0,5 mnpa py6.).

BaHku BepHyT LieHTpobaHKy 40 Mnpa pyO.
BaHku BepHyT LleHTpobaHky 5 Mnpp pyo.
BaHku BepHYT MUHMUHY 7 Mnpg pyo.

LleHTpobaHK npekpaTnT NpefocTaBnaTh Oe33anorosble KPeanThl
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KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MITH py6. % OKYynoHa, %  KynoHa, % noraweHus

15.10.10  PeHeccaHc Kanuran-2 3000 100 22,0 10,5 4 anpena 2012
18.10.10  ALBK-WHBecT-3 1500 100 9,5 8,0 14 anpensa 2011

MocmapT-®urHaHC- 1 2 000 100 0,1 0,1 13 okTs6ps 2011
20.10.10

M-WHpycTpms-2 1500 100 14,25 14,25 21 pexkabps 2010
21.10.10  MWA-4 2 000 100 12,5 7,35 4 okTs0ps 2012
22.10.10 Pyccknin Ctanpapt-8 5000 100 14,0 7,75 13 anpena 2012

Kacnunckas SHeprus

1000 100 15,8 - -

OuHahHc-1

4Tns-3 8000 100 10,0 - -
28.10.10

bank Coto3-3 2000 100 16,0 - 2 maa 2011

MBPP-3 3000 100 15,0 - -

MpomTpakTop-®rHaHC-3 5000 100 18,0 18,0 26 aHuBapsa 2011

X - -

. nncounnoteka-Guarc - 5, 100 9,0 9,0 26 vions 2011
29.10.10

Pasrynan-®OuHaHc-5 2000 100 12,5 - -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 20.3 98.00 17.48 104.50 10.38 4.7 1.40 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 31.3 100.72 | 0.17 100.58 100.85 9.12 4.58 2.07 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 98.5 100.50 | 0.33 168 165 100.50 100.80 8.18 2.02 4.10 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 120.8 100.35 50 100.35 101.10 7.54 2.04 4.86 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 133.0 99.57 | 0.02 99.44 99.78 8.57 5.86 5.54 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 0.0 100.15 -35.37 2.37 0.00 /A3/BBB (buHaHCb!
AMKK 406 900 R 870, 01.11.10 01.02.12 15.8 102.41 100.00 103.80 6.92 2.14 1.15 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 244 101.37 6.54 1.83 1.32 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 457 100.19 7.52 1.86 2.26 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 70.0 99.71 7.99 1.94 3.21 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 934 100.26 100.35 100.40 7.74 1.90 2.27 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 77.2 100.00 | 0.30 12000 99.90 100.30 7.70 1.89 3.24 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210/ 21.1212 3.0 26.6 101.40 2950 101.40 101.59 7.82 7.87 0.20 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 125 101.00 57702 101.01 101.20 6.99 3.90 0.91 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 19.0 36.6 100.96 7.62 4.08 1.31 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11] 19.09.13 12.0 35.7 107.19 | 0.89 1 105.60 107.00 6.08 6.54 0.86 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12) 20.11.13) 20.0 37.8 110.24 13003 101.26 110.25 710 6.26 1.34 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 571 101.30 | 0.55 10111 101.30 101.45 8.89 2.20 3.56 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 33.0 56.9 100.55 | 045 336 000 100.41 100.60 8.22 2.05 2.25 B+/Ba3/B+ cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 33.0 571 100.50 21270 100.46 100.69 8.26 2.05 2.26 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 56.9 101.50 | 0.20 1700 055 101.15 101.50 8.83 2.20 3.55 B+/Ba3/B+ cbipbe
Amypmet-07 6000 R 18.000 31.12.10 30.06.12 20.8 meTannyprus
ATom3HNp06 10000 R 750  15.08.11 15.08.14 46.7 100.10 818 905 100.13 100.14 7.46 749 3.20 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 30.2 101.75 11482 101.75 101.85 6.97 3.80 2.23 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.04.11 08.04.13 30.2 101.75 | 0.25 18 998 101.75 101.85 6.97 3.80 2.23 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 6.5 100.86 99.08 104.00 9.64 272 0.47 B3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13/ 12.0 30.3 101.12 | 0.02 101.00 101.30 6.99 3.99 0.91 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 18.0 35.8 100.16 103 002 100.16 100.27 7.52 3.73 1.30 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 9.6 100.00 6.54 3.22 0.73 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211) 01.02.13 4.0 28.0 100.61 75.97 5.20 3.72 0.31 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 25.10.10  28.10.10/ 02.05.11/ 0.0 6.7 /Caal/B GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 44 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 03.01.11 04.07.11 8.8 0.02 notpe6. Tos
BalukupaH3s 1500 R 8.30 09.12.10 09.03.11 49 99.12 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 27.0 75.1 109.04 55934 109.00 109.03 8.02 5.72 1.78 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 27.0 75.1 109.02 56 847 109.00 109.04 8.03 5.72 1.78 cbipbe
BalHedTb-03 20000 R 12500 211210 21.1212] 131216/ 27.0 75.1 109.02 | 0.02 94770 109.00 109.05 8.03 5.72 1.78 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 4.0 16.6 103.10 103.11 103.60 8.27 8.22 0.34 MeTannyprus
BuHGaHK-2 1000 R 1050, 27.10.10  05.05.11] 29.04.13 7.0 30.9 100.90 160 98.01 100.90 8.62 5.22 0.49 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 21 93.62 79.97 81.99 67.26 8.26 0.10 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 21 100.68 | 0.08 100.58 4.92 4.46 0.16 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 28.9 100.00 11 800 100.11 100.37 7.58 3.72 2.05 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 32.9 100.89 100.90 101.22 7.66 3.90 2.26 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 32.9 100.82 100.90 101.15 7.69 3.91 2.26 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.2 100.56 100.75 102.00 8.63 21 10.15 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 284 100.00 100.00 8.15 3.99 1.99 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 33.6 105.20 | 0.05 500 000 100.00 105.20 7.26 4.38 2.30 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 9.0 454 106.69 106.63 106.75 5.87 710 0.67 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 1.6 100.70 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 1.6 10049 | 0.03 650 100.32 100.49 4.62 4.22 0.12 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 5.0 35.2 102.86 102.20 103.00 4.67 291 0.38 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 1411120 1.0 254 101.69 100.00 100.90 6.86 0.11 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13 5.0 29.2 101.51 101.55 101.80 8.46 6.14 0.38 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 36.6 100.37 7.46 1.84 2.50 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111  13.07.12] 06.07.16, 21.0 69.7 101.00 41229 100.86 101.00 6.73 1.78 1.55 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14) 14.0 50.6 103.30 | 0.05 103.25 104.00 6.81 2.34 1.05 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 294 100.97 20 000 101.00 101.74 7.35 1.88 2.07 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 17.12.10 15.03.13 294 101.12 101.00 102.50 7.28 1.87 2.07 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 294 101.55 | 0.10 51030 101.00 101.65 7.08 1.87 2.08 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.04.11 05.10.11 11.9 105.22 40001 105.15 105.35 6.00 545 0.90 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11  14.02.11] 05.02.13 4.0 28.2 102.45 99.90 105.00 3.58 0.34 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.1210 07.06.11] 29.05.13 8.0 31.9 100.00 1 6.22 3.14 0.59 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 23.0 40.8 101.00 | 1.00 50 75.01 100.89 6.36 341 1.67 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 11.11.10 151110/ 06.11.14 1.0 49.5 100.73 0.26 243 0.09 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11) 07.07.15 9.0 57.6 100.40 200 100.40 100.60 6.52 1.74 0.64 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 141210 16.06.11/ 07.06.16, 8.0 68.8 100.54 | 048 100.46 100.92 6.72 1.86 0.58 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 141210 16.06.11] 07.06.16, 8.0 68.8 100.85 | 0.05 100.80 100.92 6.19 1.85 0.58 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/  30.11.16, 2.0 74.6 100.71 30 000 100.00 100.70 4.82 240 0.15 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 16.0 82.8 100.19 100.05 100.20 7.05 1.76 1.14 BBB//BBB (buHaHCbI
BTB-M3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17' 10.0 82.8 100.15 33 155 100.00 100.44 6.58 1.66 0.75 BBB//BBB (buHaHCbI
[a3npHed13 8000 R 1475  18.01.11  23.07.12] 12.07.16, 22.0 69.9 114.18 95452 11417 114.20 6.15 6.44 1.50 /Baa3/BBB- cbipbe
asnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 6.0 103.3 105.81 4.98 7.87 0.47 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11] 24.06.14 9.0 45.0 122.04 3815 122.04 122.18 5.62 0.79 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 20.7 111.60 25989 111.60 111.70 5.93 5.86 145 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 126 101.50 | 0.50 100.75 101.53 5.56 3.44 0.94 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 40.6 100.80 80 203 100.61 100.80 7.07 3.58 2.79 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 35 100.77 100.60 101.00 4.39 3.51 0.28 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 378 /Baa3/BB GaHku
aanpomb 3 10000 R 565  10.01.11 10.10.11 12.0 /Baa3/BB GaHku
[asnpomb 4 20000 R 875 181110 221110 151112 1.0 254 100.20 /Baa3/BB GaHku
asnpomb 5 20000 R 875 251110 291110 221112 20 257 /Baa3/BB GaHku
asnpomHedTs 5O-5 10000 R 715 12.04.11 09.04.13 30.3 100.64 170 578 100.64 100.70 6.98 3.54 217 /Baa3/BBB- cbipbe

a3npomHethTb 50-6 10000 R 715 12.04.11 09.04.13' 30.3/ 100.65 865320  100.60 100.70 6.98 3.54 217 /Baa3/BBB- Chipbe
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 39 102.00 | 0.15 10 894 102.00 102.14 11.61 8.80 0.29 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 8.3 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 8.6 101.51 | 0.01 214 997 101.51 101.60 5.95 3.98 0.65 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 5.1 87.50 75.00 99.99 38.59 0.57 0.30 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 4.0 28.5 | 100.75 10 000 100.80 6.95 4.63 0.32 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 16.0 337 @ 10040 0.15 15000 100.15 100.40 7.85 4.07 113 BB//BB- GaHku
rccot 5000 R 925 240311 27.09.11/ 26.03.17 120 @ 785 | 101.30 150 101.30 101.45 7.82 4.55 0.86 BB/ MaLUMHOCTP.
rac 02 1500 R 12000  26.10.10 23.04.13 30.7 | 102.42 91.00 11.17 5.84 1.92 TOproBnst
[JlansCe3206 2000 R 760 01.12.10 30.05.12 19.8 | 101.67 97.00 101.70 5.82 373 0.86 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11] 17.07.12, 9.0 214 | 106.91 106.08 106.70 5.61 7.00 0.69 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 33.6 16.24 14.00 18.49 13218 | 23.79 0.84 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11/ 08.03.13 5.0 29.2 aHepreTMka
[IxendchCul 1 2000 R 5.00 21.10.10 20.10.11 124 IloTo3BaH TOproens
[vken®un-1 3000 R 925 17.03.11 17.03.11 5.1 101.29 | 0.74 123 266 100.45 101.29 6.18 4.55 0.40 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.2 91.64 91.50 91.65 11.14 4.68 3.38 TOproBnst
EABP-3 5000 R 1050 021110 031111  25.10.16/ 13.0 = 734 | 105.00 104.80 104.85 5.53 4.99 0.96 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 6.3 100.60 273 0.96 0.50 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 109 | 100.45 3525 100.69 3.28 0.93 0.86 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 446 | 100.52 = 0.02 100.00 101.00 3.35 0.86 3.34 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 360 12.01.11 09.04.14 424 | 100.86 100.00 101.00 3.38 0.89 3.19 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 250311 22.03.13 13.0320 30.0 @ 114.6 @ 100.75 72251 100.80 100.88 9.09 4.58 2.04 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925 25.03.11 22.03.13] 13.03.20 30.0 @ 114.6 = 100.87 @ 0.17 151134 100.80 100.90 9.04 4.57 2.04 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00 15.03.11 15.03.11 5.1 IC/ (hyHaHCh!
EspoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 57.0 = 93.7 | 102.50 8035 102.50 102.90 8.24 4.33 3.72 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 18.0 JHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 16 100.73 100.01 101.45 12.07 8.91 0.12 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 184 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 23.5 | 100.00 90.01 13.41 6.48 1.55 (buHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 75 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 13.0 | 101.65 9943 101.55 101.65 6.58 3.97 0.95 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 2.0 32.1 100.80 18 010 100.76 100.84 5.13 5.37 0.15 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 21.0 452 @ 10145 100 101.30 101.45 718 3.93 151 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 6.0 30.2 | 100.90 83003 100.75 100.95 5.92 3.90 0.46 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220311 26.09.12 22.09.13 240 358 @ 100.35 @ 0.1 220 001 100.30 100.35 7.65 3.83 1.71 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.12.10 09.06.11 79 aBToNpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 452 99.40 | 040 94792 98.11 99.40 8.30 3.99 297 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11/ 02.06.16/ 8.0 68.6 | 107.60 9900 107.55 107.70 6.33 8.56 0.58 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 7.2 105.42 | 5542 1008 42.01 52.50 0.32 4.49 0.57 meTannyprus
Wurerpa®-2 3000 R 16.75  30.11.10 29.11.11 13.7 10721 107.75 107.99 10.04 7.79 0.93 cepBuC
WHtypuct-2 2000 R 14000 23.11.10 29.07.11] 21.05.13 100 = 31.7 @ 100.65 0.08 24 453 100.41 100.65 7.90 6.94 0.68 CepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 354 | 100.55 80 100.99 101.15 9.23 4.59 2.38 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 38.0 100.52 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 8.0 25.6 | 100.88 101.00 101.45 8.71 5.09 0.55 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 35.5 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 89 102.25 9 102.20 102.70 13.70 4.39 0.41 XUMUs
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 13.7 | 101.01 10.26 543 0.96 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 17.3 | 102.09 101.91 102.09 10.63 5.86 121 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.1 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 16.3 | 110.25 110.00 110.90 8.59 3.73 1.1 //B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 16.3 | 101.82 101.65 102.25 8.61 240 1.16 11B- TOproBnst
Koneiika 50-01 3000 R 950  26.10.10  30.07.12] 23.07.13 220 @ 338 | 101.63 101.70 101.90 8.70 2.33 151 11B- TOproBnst
Koneiika 50-02 3000 R 9.00 04.01.11 01.10.13 36.1 100.24 100.00 100.25 9.21 2.24 241 //B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 8.6 /Ba3/ (buHaHCbI
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 4.7 100.45 110 100.45 100.70 7.70 4.37 0.36 XAMUs
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 31.7 | 107.99 5200 107.51 108.00 10.06 3.35 1.49 1B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 26.2 | 107.30 32874 107.35 107.75 9.51 3.68 0.98 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 15.7 | 102.13 101.65 102.10 6.88 417 1.15 /Ba2/ aHepreTMKa
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 184 | 10145 7.1 3.94 1.31 /Ba2/ JHepreTuka
JIOKOBaHk 5 2500 R 925 27.01.11 040811 23.07.15 100  58.1 101.00 100.87 101.07 7.85 4.57 0.72 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 4.0 341 101.87 | 0.07 101.82 102.08 6.97 6.61 0.30 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 10500 28.12.10  02.07.12] 25.06.13 21.0 & 328 @ 102.00 0.25 2855 101.50 102.00 9.31 5.13 1.44 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 15.03.11 10.09.13 354 | 100.35 | 0.25 670 100.00 100.35 10.10 4.97 2.34 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 9.1 97.50 95.01 99.99 13.22 4.73 0.64 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 140 @ 10125 @ 0.12 1 101.26 102.00 6.04 3.50 1.04 BBB-/Baa2/BBB- | Cbipbe
Tlykoindo6n 6000 R 740  09.12.10 05.12.13 38.3 | 101.40 4080 101.10 101.50 7.01 3.64 2.62 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 221 112.09 112.20 112.27 6.28 5.94 1.55 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35.  07.02.11 06.08.12 221 111.90 100 005 112.20 112.35 6.39 5.95 1.55 BBB-/Baa2/BBB-  cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 221 112.25 112.20 112.35 6.19 5.93 1.55 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 221 112.37 | 0.37 112.20 112.35 6.13 5.92 1.55 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 221 112.20 112.20 112.35 6.22 5.93 1.55 BBB-/Baa2/BBB-  cbipbe
ITykoitnBO06 5000 R 920  16.12.10 13.12.12 264 | 10571 | 0.30 105.35 105.60 6.43 4.34 1.85 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 264 | 105.50 6500 105.35 105.60 6.54 4.35 1.84 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 55 103.54 13 103.30 103.54 11.37 9.25 0.41 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 354 | 100.70 | 0.55 211090 100.16 8.13 4.08 243 TOproBnst
Marnut BO-02 1000 R 825  14.03.11 09.09.13 354 | 100.20 100.15 100.50 8.34 411 242 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 354 | 100.21 100.15 100.50 8.33 4.1 242 TOProBnst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 354 | 100.30 @ 0.10 21000 100.17 100.33 8.29 4.10 243 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 175 | 100.60 104 100.60 100.80 7.90 4.07 1.28 TOproBnst
Macrepb-3 1200 R 11.000 011210 10.12.10/ 30.11.11 2.0 13.7 | 101.12 99.60 100.74 645.11 5.42 0.02 oto3gaH// GaHku
MBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 6.0 29.9 | 100.87 | 0.06 100.76 101.10 6.57 210 0.44 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13 0.0 30.7 | 100.50 100.15 100.55 3.72 0.04 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14, 5.0 411 101.00 26 970 101.00 101.14 6.60 4.64 0.37 B+/B1/ (pUHaHCbI

MBPP 0506n 5000 R 825 161210 191211 120614 140 446 100.65 25000 100.55 100.78, 7.72 4.09 1.04 B+/B1/ (hyHaHChI
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AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 112 | 102,53 99.51 11.30 6.81 0.80 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 259 | 110.00 35510 109.87 110.15 7.7 5.78 173 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 3.0 87.9 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11/ 23.05.12] 8.0 19.6 99.91 99.60 100.77 10.98 5.49 0.55 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15  25.08.20 60.0 & 120.1 & 100.92 9500 100.80 102.50 9.98 4.94 3.59 B1/ MeTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15 25.08.20 60.0 = 120.1 @ 101.63 = 0.7 5590 101.30 101.64 9.79 491 3.60 B1/ MeTannyprus
Meuyen 206 5000 R 850 151210  20.06.11) 12.06.13 8.0 324 | 100.95 @ 0.10 129 389 100.77 100.95 6.98 4.20 0.62 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16, 220 @ 702 @ 118.37 0.2 2644 118.01 118.37 8.05 4.00 142 B1/ MeTannyprus
Meuyen 506 5000 R 1250 19.10.10  18.10.12] 09.10.18 24.0 = 972 = 107.71 8.53 2.89 1.63 B1/ MeTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 13.0 @ 252 | 105.00 2 105.00 105.50 7.7 5.94 0.92 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 293 | 10220 | 0.20 50 000 102.12 102.68 8.90 4.76 2.01 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 30.8 | 101.80 102.00 102.50 9.14 4.78 2.02 B1/ MeTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 16.6 /Ba2/ (buHaHCbI
MIA-406 vn 2000 R 735 060111 21.10.10, 01.10.15 0.0 | 604 | 100.43 182 | 003 /Ba2/ (UHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14 100 @ 457 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 10.9 MaLUMHOCTP.
MukosiH-206 2000 R 1350 10.02.11  24.0212  07.02.13 17.0 = 282 | 110.00 109.00 110.00 547 6.12 1.20 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 10.2 3250 | 0.60 22 30.50 32.85 338.15 18.79 0.18 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1425 12.01.11  17.01.11] 10.07.13 3.0 33.3 63.50 7400 60.00 90.00 507.08 11.19 0.04 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 5.1 103.30 6800 103.10 103.25 6.90 7.24 0.39 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 186 | 100.20 100.55 100.95 7.94 4.23 0.50 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 221 100.95 100.76 101.00 9.00 4.64 1.55 B-/B1/ GaHku
MKB 0706n 2000 R 976  18.01.11 240712 14.07.15 220 @ 57.8 | 100.60 600 100.60 100.75 9.49 4.84 1.50 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11 191011/ 08.04.15 120 = 546 | 100.95 6 546 100.85 101.00 8.71 4.79 0.91 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 1.0 254 | 100.35 5284 100.35 100.75 5.13 4.70 0.10 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 140 @ 263 @ 103.95 0.10 37588 103.75 104.00 6.19 4.65 1.04 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.03.12 19.09.13 18.0 & 357 | 100.00 3000 100.00 100.25 6.52 3.23 1.32 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.04.11 04.04.13 30.1 101.50 15002 101.00 101.65 7.10 3.76 2.15 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 5.0 289 2.01 [fieBenonmeHT
MM-®uH 02 1500 R 7.75 040111  10.01.11) 03.07.12, 3.0 20.9 5.00 0.02 9.99 77.20 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 2.3 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 109 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 446 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 6.0 54.8 101.30 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 41 GaHku
Mockomub-3 5000 R 1.00 151210 1612100 12.06.13 2.0 324 GaHku
MOCMAPT® 1 2000 R 0.01  14.04.11  20.10.10/ 12.04.12. 0.0 18.2 2.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 20.6 92.50 414 92.50 92.70 16.73 4.99 1.00 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 72 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 54 /ID (h1HaHChI
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 26.5 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 111 105.90 700 105.40 106.10 5.86 5.89 0.84 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 17.0 = 65.1 101.17 101.05 101.80 6.75 3.77 124 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212  28.11.14 26.0 = 50.2 | 107.00 12 106.60 107.00 6.73 4.78 1.80 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13 10.0 & 338 | 101.65 509 101.50 101.85 6.68 221 0.74 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 109 | 101.30 1200 101.00 101.49 6.63 3.96 0.82 JHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 195 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750 01.03.11  01.09.11) 26.08.14 11.0 @ 471 108.10 3 108.10 108.49 7.84 8.07 0.78 aHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 36.6 99.57 34 95.80 99.37 7.29 3.50 2.49 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 61.1 99.00 279 98.70 99.90 8.15 3.90 3.79 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13] 12.06.18 33.0 = 933 @ 10234 0.04 101.50 102.25 713 3.90 2.26 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 7.0 436 | 106.18 24751 106.10 106.18 5.55 15.73 0.56 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16, 220 @ 702 @ 11235 0.15 197 422 112.05 112.35 6.60 12.65 1.56 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20 34.0 @ 118.9 = 102.00 0.10 311789 101.85 102.14 9.09 4.77 227 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 176 87.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.1 105.68 105.50 106.00 6.96 4.60 1.80 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 249 | 107.80 50 000 107.60 107.85 6.72 4.97 1.70 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 29.1 101.48 101.40 101.90 719 3.81 2.07 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 32.8 | 101.60 2005 101.40 101.60 6.95 3.68 2.29 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14  21.0 452 @ 100.25 4980 100.20 100.30 7.31 3.68 1.52 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 22.02.11 28.08.13  28.08.17) 35.0 & 83.7 | 100.90 11980 100.70 100.90 6.35 4.22 244 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 42 101.45 101.30 101.53 5.20 4.67 0.33 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 8.0 325 | 100.50 @ 0.05 7888 100.45 100.65 6.18 347 0.63 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 34.0 | 10042 | 0.07 128 162 100.31 100.41 6.94 3.48 2.39 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 57.7 | 101.55 8.84 227 2.06 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 6.5 92.00 410 91.00 94.00 35.14 8.13 0.37 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 6.7 102.00 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 191110/ 16.05.12, 1.0 19.3 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 20.10.10 221111, 17.04.13 130 @ 305 100.00 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 2.0 14.0 JHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13) 21.0 = 326 & 101.05 101.00 101.25 6.92 3.70 148 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 11.7 | 105.80 4035 105.20 105.90 6.02 5.77 0.88 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 184 | 100.00 7.38 3.62 1.32 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11] 31.05.13 8.0 32.0 | 101.00 100.00 105.50 11.30 6.42 0.56 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 10.7 | 101.00 100.00 103.50 12.07 6.42 0.76 11B- MalLLKHOCTP.
MapHac-M 2 1000 R 9.50 18.11.10 17.11.11 133 notpeb. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11) 24.04.13 7.0 30.8 | 100.86 100.80 101.00 8.40 4.94 0.48 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 8.6 100.63 100.01 101.00 8.71 4.73 0.63 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 8.8 99.55 99.75 5.71 2.52 0.68 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 27.0 @ 51.0 | 11043 110.38 110.49 761 5.79 1.78 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 22.6 | 100.87 100.35 100.90 7.36 3.85 1.63 /Ba3/B+ GaHku
Metpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 4.0 22.6 | 103.09 30320 103.02 103.33 5.79 7.25 0.34 /Ba3/B+ GaHku

Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 194 101.00 100.95 101.05 7.19 3.83 1.39 B+/Ba2/oTo3BaH | GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 12.3 77.16 29.25 0.01 0.78 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 33.8 89.71 5934 89.71 90.00 69.23 10.00 0.17 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 12.8 TOproBnst
MpocbMeansd-1 3000 R 1050 20.01.11  23.07.13] 16.07.15 340 @ 579 98.51 98.00 98.65 11.39 5.32 217 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 116 | 104.00 2 100.00 104.00 12.79 8.15 0.81 clx
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 173 96.02 clx
Pasrynsitd4 3000 R 17.000 241110 02.06.11] 22.05.13 8.0 31.7 | 101.02 | 2.01 99.02 102.98 15.14 8.39 0.51 c/x
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13, 0.0 36.8 5.00 c/x
Paitcpbaitaen-4 10000 R 1350 071210 081211 03.12.13 140 382 @ 10756 = 0.06 107.42 107.60 6.60 6.26 1.00 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 9.3 100.01 10 000 75.00 10.95 4.74 0.67 yenyru
PenKan-2 3000 R 1050 08.04.11  15.10.10/ 04.04.12/ 0.0 17.9 | 100.29 4757 100.01 100.29 5.19 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 8.0 200 | 10224 034 2501 101.90 102.24 8.81 6.06 0.59 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 14 100.99 100.01 101.97 1.30 4.81 0.12 1/B- yenyru
PXI BO-01 15000 R 940  08.12.10 05.12.12 26.1 106.19 | 0.19 106.00 106.32 6.36 441 1.82 BBB/Baa1/BBB | TpaHcnopT
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 09 100.27 85078 100.25 100.27 3.64 3.66 0.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 252 | 102.20 582 102.10 102.35 6.50 3.68 1.78 BBB/Baa1/BBB | TpaHcnopt
PXX[-0806n 20000 R 850  05.01.11 06.07.11 8.8 102.10 10 099 102.00 102.12 5.56 4.15 0.67 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 191110/ 13.11.13 1.0 375 99.71 99.30 99.55 3.08 0.05 0.10 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 413 | 124.85 339 995 124.60 124.80 6.80 5.99 2.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 62.0 | 101.76 1 101.76 102.00 751 3.82 3.90 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 14.0 = 1045 109.55 60413 109.63 109.64 5.92 6.78 0.97 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 413 | 104.00 72 000 104.00 104.15 8.80 4.79 2.7 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 545 | 104.85 @ 0.05 95001 104.90 105.00 8.73 4.69 345 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210  26.12.12) 20.06.16/ 27.0 = 69.2 = 107.86 = 0.04 107.80 108.12 7.33 5.16 1.83 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11/ 05.06.17, 8.0 80.9 | 105.68 95 600 105.58 105.68 5.53 6.76 0.60 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 11300 240111 240713  16.07.18 340 @ 944 & 111.37 110.72 111.00 6.83 5.06 227 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 1150  24.01.11  23.07.14 15.07.19 46.0 @ 106.5 114.10 200 001 114.25 114.40 7.28 5.03 293 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 10.0 @ 167.2 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215/ 16.01.25, 52.0 @ 173.6 = 107.00 50 131 106.90 107.26 718 4.19 3.40 BBB/Baa1/BBB | TpaHcnopt
Poc6ank BO-01 5000 R 740 241210 27.06.12] 21.06.13 210 327 @ 101.10 020 100.80 100.95 6.79 3.67 1.50 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.00 08.01.11 08.07.13 333 | 101.60 @ 0.15 7020 101.55 101.75 747 3.97 2.29 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 7.0 37.3 | 103.30 37500 103.30 103.40 5.71 5.82 0.53 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11) 07.11.14 7.0 495 | 10340 @ 0.04 5300 103.30 103.44 5.54 5.82 0.53 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12] 16.07.15 220 @579 99.90 11772 99.61 99.90 10.24 4.99 1.48 (bUHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 28.0 @ 113.1 10425 0.10 204 103 104.10 104.30 7.07 4.30 1.99 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 28.0 & 113.2 @ 104.05 714 297 104.05 104.25 7.16 4.31 1.99 BBB/Baal/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 4.2 101.25 | 0.55 53473 100.83 101.25 4.21 1.93 0.32 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17 410 @ 77.0 @ 105.30 23103 105.25 105.30 7.54 4.38 2.72 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 06.04.11  07.10.11] 27.09.17 120 @ 847 @ 105.01 100.00 6.19 5.46 0.90 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210  08.12.11  27.11.18 14.0 = 989 | 100.00 99.50 13.85 6.73 0.93 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 8.0 93.0 | 101.00 650 100.05 101.00 5.37 341 0.62 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 26.0 @ 110.6 = 106.14 90 000 106.10 106.40 7.00 4.74 1.78 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12] 14.11.19 260 @ 110.6 = 106.11 19769 106.16 107.50 7.02 4.75 1.78 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12 28.08.13 23.0 350 | 100.53 60 002 100.53 100.64 6.99 3.57 1.66 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12 28.08.13 23.0 @ 350 | 100.56 65001 100.50 100.65 6.97 3.57 1.66 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 10.0 & 34.2 ' 100.00 = 0.02 3242 99.98 100.00 12.09 5.98 0.65 (bUHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12 8.0 20.3 95.00 | 5.00 90.01 100.00 20.74 2.62 0.55 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 19 101.97 100.21 102.46 0.36 6.36 0.16 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 39 101.25 2617 101.00 101.25 6.82 5.29 0.30 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 114 | 100.05 2720 100.00 100.15 7.57 3.74 0.85 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12, 0.0 182 | 100.17 6.97 0.02 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 770 21.03.11 17.09.12 14.09.15 230 @ 59.9 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11 18.09.12) 15.09.15 240 @ 599 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12, 5.0 16.7 50.26 0.51 100.00 501.32 0.00 0.06 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 5.0 114 99.50 40 98.01 99.50 12.39 5.51 0.39 MaLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 444 5.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 33.9 | 101.30 100.50 102.60 11.96 6.00 213 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12 8.0 204 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.0511 1.0 74 40.01 npou3BoaCTBO
CesizbbaHk1 2000 R 16.000 21.10.10 21.04.11 6.3 103.28 9.77 3.86 0.45 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11 18.09.12) 11.0 = 235 | 106.85 1301 106.50 106.85 6.42 6.53 0.85 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 285 | 105.60 @ 0.15 42104 105.20 105.73 7.23 4.60 1.98 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 285 | 105.21 105.50 105.75 742 4.62 1.98 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 17.7 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 44 101.25 56 141 101.16 5.21 212 0.34 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 140 | 101.42 100.73 102.10 6.44 1.99 0.74 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 31.7 | 100.06 99.08 100.40 6.93 1.46 1.95 BB//BB- Tenekom
C3Tenex606 3000 R 11700 03.11.10  09.08.11,  24.07.19 10.0 A 106.8 @ 107.15 107.11 107.45 5.60 272 0.74 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 214 | 109.50 17 108.06 109.93 1217 8.20 1.37 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14/ 10.10.19, 49.0 = 1094 @ 113.14 0.04 218 536 113.11 113.47 9.69 5.95 2.83 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14  10.10.19, 49.0 = 1094 & 113.05 365 621 113.11 113.19 9.71 5.96 2.83 meTannyprus
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 10.0 & 34.3 & 102.52 102.00 103.50 6.40 4.62 0.75 BB/ Tenekom
CUBYPXong1 1500 R 1047 04.11.10 01.11.12 25.0 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13 240 @ 362 & 100.10 186 100.05 100.38 9.93 4.86 1.68 B/l notpe6. ToB.
CuHeprus-3 2500 R 10.000 21.02.11  24.0211] 18.08.14 4.0 46.8 | 100.39 8.79 4.97 0.34 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 341 83.71 6.57 0.01 2.63 Tenekom
Cuctlanc 1 3000 R 850  12.04.11 08.04.14 424 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 426 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 29.2 | 105.80 28405 105.75 106.00 7.20 4.60 2.04 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12] 12.08.14 220 466 @ 11323 007 196 034 113.08 113.20 7.06 6.50 1.54 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210  04.1212) 241116, 260 @ 744 @ 11040 003 88 050 110.20 110.40 7.22 5.65 1.75 BB-/Ba3/BB Tenekom
CutpoHuke BO-1 2000 R 1150 211210 26.06.12 18.06.13 21.0 = 326 | 102.74 102.12 102.40 10.11 5.70 1.40 B-/B3/ Tenekom

Cutponmke 60-2 3000 R 1075 11.0411 151012,  07.10.13] 240 = 36.3 | 100.00 15147 100.00 100.20 10.94 5.36 1.67 B-/B3/ Tenexkom




Fixed Income Daily 15.10.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 33.6 101.16 1664 100.91 101.16 12.33 6.16 2.10 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 140 @ 322 101.63 101.25 101.75 8.34 4.81 1.01 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 18.0 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 8.9 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 213 84.25 125 3750 83.00 84.25 20.47 5.02 1.34 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 30.3 93.47 4 88.08 88.10 11.93 4.53 2.05 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 4.0 16.3 96.05 0.05 51447 96.00 96.40 28.10 8.05 0.28 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 23.0 100.15 100.10 100.18 -0.08 1.89 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 33.0 & 118.1  101.70 = 0.10 107 667 101.60 101.70 8.77 4.58 2.23
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 19.3 96.98 0.01 14.35 6.02 1.25 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 35.7 100.31 100.60 100.65 7.26 3.60 251 B+// cbipbe
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 25.0 101.00 160 97.02 101.00 7.86 4.07 173 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 7.7 103.35 103.15 103.55 7.56 6.27 0.56 B2/ GaHku
Tatdonab 5 2000 R | 11.000 230311 290311 210312 60 | 175 & 101.70 138 152 101.40 101.80 | 6.84 539 | 042 B2/ GaHki
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 5.0 28.9 101.59 101.50 101.80 6.66 5.50 0.37 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 2.0 26.4 101.40 | 0.05 100.00 101.40 5.11 6.76 0.18 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 8.0 324 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 17.0 415 99.00 aHepreTMka
TrK-102 5000 R 16.99 04.01.11  11.07.11] 01.07.14, 9.0 452 107.75 2 107.52 107.75 5.81 7.86 0.66 JHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 4.0 28.2 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 35.6 99.51 99.00 100.02 9.40 4.51 240 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 10.7 99.92 0.42 99.00 99.80 6.95 3.37 0.80 B/l JHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 19.8 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 350 @ 835 100.08 100.01 100.10 8.40 4.14 240 aHepreTuka
TrK-6UnB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12 5.0 16.5 102.19 95.00 102.05 4.19 2.56 0.35 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 191 aHepreTMka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 350 @ 83.0 100.17 | 0.12 100.02 100.15 8.16 4.03 2.37 aHepreTMKa
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 12.9 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 75 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 5.0 17.0 100.00 86.46 100.00 710 3.49 0.38 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 33.9 110.75 135 110.61 110.99 15.66 9.05 1.92 (buHaHCbI
TMK-03 06n 5000 R 980  15.02.11 15.02.11 41 101.15 | 0.05 28211 101.05 101.15 6.38 4.83 0.32 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 19 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 1.0 36.8 100.67 100.66 101.20 8.40 0.05 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 28.9 105.00 | 0.25 1406 104.48 105.00 7.29 4.51 2.02 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 56.5 102.27 102.69 103.20 8.27 4.29 3.03 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 2.0 20.2 101.60 17 544 101.55 4.56 7.36 0.18 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 8.9 103.05 350 103.02 103.19 6.02 4.98 0.66 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 344 101.10 100.60 101.50 7.59 3.92 2.38 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  21.10.10 17.04.14 427 101.44 7.92 4.06 2.78 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 4.0 99.90 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 56.0 @ 1044 = 105.50 49 105.50 106.00 8.23 9.22 3.52 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 17.7 102.00 40 101.00 103.05 7.36 4.25 1.30 aHepreTMKa
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 16.7 MeTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 20.3 99.85 98.01 101.00 10.34 4.99 1.39 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 25 99.99 58 99.85 99.99 6.08 3.11 0.20 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 9.3 104.34 104.30 104.50 8.67 6.93 0.68 B+// (buHaHCbI
Ypancu6liK3 1500 R 16.50  24.02.11 23.02.12 16.6 108.93 108.75 109.74 9.55 7.55 115 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 15.4 108.55 21770 107.75 108.50 9.36 7.58 1.06 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12, 3.0 154 101.96 101.65 101.85 6.76 6.97 0.25 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 12.3 103.19 6.84 4.86 0.88 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 21.5 107.07 107.05 107.35 7.52 5.47 1.50 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 54.6 101.61 2328 101.61 101.99 8.74 4.42 3.49 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10  09.11.11  01.11.12 130 @ 250 100.51 62 185 100.37 100.51 10.37 5.36 0.90 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 133 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 172 101.75 26 050 100.00 102.00 6.58 4.16 0.84 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 30.1 101.16 35300 101.90 7.84 3.70 1.94 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30 07.04.11 06.10.11 11.9 101.70 10 101.45 101.70 5.56 3.58 0.91 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 & 120.8 @ 100.70 = 0.10 447 200 100.65 100.70 6.99 3.54 2.53 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 @ 120.8 = 100.67 = 0.07 135000 100.65 100.70 7.00 3.54 2.53 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15] 15.09.20 60.0 & 120.8 @ 101.20 = 0.05 545 001 101.20 101.30 7.58 3.82 3.90 /Baa2/BBB JHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11] 12.06.13 8.0 324 100.70 100.45 100.90 6.82 4.04 0.61 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 120111  18.10.10/ 12.10.11 0.0 121 100.00 2986 290 99.91 100.03 1.77 0.01 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11) 17.04.13 120 @ 305 101.09 7.21 2.01 0.90 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12] 23.04.15 19.0 = 55.1 102.30 | 0.11 2970 102.10 102.29 7.56 219 1.33 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 9.0 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 21.0 @ 450 100.65 11 965 100.65 8.97 4.58 1.45 /B1/ GaHku
LlentpTen-5 3000 R 9.30  01.03.11 30.08.11 10.7 102.06 | 0.16 101.85 102.30 6.15 4.54 0.62 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 76 103.80 6.55 6.12 0.56 notpe6. ToB.
YTM3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 0.0 55.0 95.50 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210 081211 04.1212) 140 @ 261 106.00 20 105.93 106.00 10.99 7.76 0.94 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.12.10 14.06.11  04.09.14 8.0 474 106.00 6 106.00 106.37 11.56 4.94 0.56 (buHaHCb!
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 73 3HepreTuka
tOHuKpeambaHk-05 5000 R 750 08.03.11  03.09.13) 01.09.15 350 @ 594 100.60 100.50 100.75 7.40 3.72 245 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  08.03.11 06.09.11 109 98.12 notpe6. ToB.
I0TK BO-01 2000 R 11.00 201010 211011 17.10.12 120 @ 245 104.11 6.90 2.63 0.89 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 245 106.22 8.27 2.68 1.65 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 19.8 101.14 | 049 100 100.10 101.15 742 3.94 141 /B1/B Tenekom
t0Taitp-® 03 2000 R 1400 14.12.10 14.12.10 2.0 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.12.10 26.03.13 29.8 103.41 5809 103.40 103.65 11.34 3.01 1.92 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 29.8 103.26 103.11 103.63 11.42 3.02 1.92 TpaHcnopt
SAkyTcka 5O-01 3000 R 8.25  08.03.11 03.09.13 35.2 100.20 100.00 100.35 8.33 4.1 241 BB/ JHepreTMka

AkyTcKaHO2 1200 R 10.30/  10.03.11 08.03.12! 17.0 103.58 0.18 745 4.96 1.14 BB/ 3HepreTMka
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PbIHOK pybneBbIx o6nuraumm
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02  30.11.10 30.11.10 16 100.34 100.37 100.50 5.33 3.99 0.12 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 19.3 100.65 6000 100.00 101.00 7.07 3.84 0.85 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 443 100.76 100.00 101.25 7.96 4.33 2.24 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 85 103.22 98.01 105.30 5.56 4.95 0.64 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 14 100.05 100.16 6.46 2.33 0.11 B MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70.  25.10.10 26.10.11 126 100.19 97.00 100.75 7.54 2.57 0.52 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 25.7 101.69 100.16 102.79 7.75 2.46 1.00 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 10.6 100.92 100.00 102.10 7.26 2.03 0.79 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 25.9 102.92 100.23 7.39 219 1.57 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 329 | 105.03 7.72 2.40 1.85 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 191 101.66 8.05 4.81 0.83 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 7.7 105.10 5010 105.00 105.39 5.56 4.52 0.36 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 767 14.04.11 14.04.11 6.1 100.85 1304 100.85 101.00 6.00 3.79 0.47 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 140411 14.04.11 61 | 100.85 1304 100.85 101.00 6.00 379 | 047 BB-// MYHALVMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 37.8 100.43 100.30 8.01 4.52 215 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 62.5 94.28 93.42 99.99 8.35 3.97 3.57 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 26.4 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 25.2 104.70 62774 104.55 104.84 6.77 2.7 1.02 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 18 102.21 101.00 -0.61 6.84 0.15 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 50.4 116.74 = 0.19 14 116.74 116.89 7.28 5.23 311 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 24 101.20 101.00 101.25 3.90 4.96 0.19 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 45.9 102.20 100 532 102.15 102.50 6.94 3.95 3.07 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.000 241210 24.06.15 571 10145 = 025 81463 101.00 102.20 715 3.95 3.68 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 20.7 10340 = 0.07 109 445 102.80 103.49 5.95 3.88 1.50 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 141.9 | 9451 0.21 94.00 94.60 7.73 4.24 715 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 81.2 100.03 © 0.03 30010 100.03 100.25 742 4.01 4.87 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 143 103.00 50 001 102.61 102.90 5.40 3.89 1.06 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 23.1 103.00 278 102.78 103.45 6.13 3.85 1.68 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 72.3 99.95 99.53 100.10 742 3.97 4.54 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 7.7 103.12 10499 102.63 103.15 5.03 242 0.58 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop61-06 15000 R 1500  03.12.10 03.06.13 32.1 121.80 860 121.25 121.80 6.14 3.07 2.1 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 1500  08.12.10 08.06.14 444 122.02 445220 122.03 122.25 6.76 3.06 2.77 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 384 124.22 124.15 125.40 6.62 3.01 245 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110000 R 8.75 23.11.10 23.11.18 98.7 106.07 106.50 107.52 8.03 2.08 545 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.o6n.68 12000 R 9.00 19.10.10 19.04.11 6.2 101.29 6.50 4.43 0.46 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 427 98.30 8.75 4.06 2.76 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 324 | 10153 | 0.13 128 789 101.53 101.90 8.20 4.42 151 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 173 | 11048 6.47 7.59 0.81 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 124 100.95 6.11 3.93 0.53 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 255 | 101.30 | 0.30 100.01 6.79 4.04 0.97 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 32 100.68 10 000 100.77 3.56 151 0.25 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 13.0 101.68 14 200 101.67 101.75 4.66 1.52 0.99 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 154 108.70 71532 108.70 108.80 4.85 273 1.1 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 29.8 114.42 4729 930 114.40 114.52 5.78 2.62 2.06 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 05.01.11 06.07.11 8.8 104.49 8238 104.49 104.80 4.30 2.52 0.68 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 245 | 11117 15000 111.05 111.17 5.51 2.53 1.70 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 46.9 118.85 21492 118.83 119.00 6.50 5.04 3.02 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 11.6 105.07 20 000 105.04 105.13 4.57 4.74 0.89 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.1 105.60 @ 0.44 105 001 105.60 105.76 6.63 3.82 3.29 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 21.7 103.10 © 0.05 164 166 103.04 103.09 5.76 3.46 2.00 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 21.9 102.30 3085 102.30 102.35 5.56 3.34 1.62 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 57.8 100.57 = 0.07 154 060 100.53 100.57 6.85 3.28 3.82 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 25.0 10044 = 0.06 178 000 100.39 100.68 5.76 5.97 1.79 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 21.2 101.15 © 0.08 28 101.09 101.15 5.52 1.50 1.58 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 33.6 100.20 10 000 100.00 101.20 6.16 1.52 2.38 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 50.8 117.37 | 0.07 4621338 117.25 117.36 6.58 2.38 3.23 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 70.7 99.71 0.06 5003 99.70 99.80 7.08 3.58 4.50 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 221 103.30 370 000 103.22 103.34 4.83 3.86 0.99 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 95.9 99.20 12000 98.00 99.19 7.26 3.52 5.58 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 70.7 98.29 3824 791 98.60 99.00 747 1.90 413 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 1353 | 98.44 9580 764 98.50 99.00 745 2.15 6.66 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 102.6 = 72.56 1444 955 71.28 7277 7.54 521 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3082 | 92.10 1000 92.50 97.00 7.76 3.74 10.70 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.2 91.86 6092 218 91.01 91.96 7.30 3.80 5.47 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 14 100.64 = 0.04 100.55 100.65 421 4.86 0.11 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 10.0 101.58 = 0.03 35 100.50 101.58 5.74 1.87 0.75 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 20.5 | 100.03 98.53 100.70 7.14 1.74 1.49 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 38.7 103.15 352 001 103.00 103.35 6.90 225 115 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 313 116.06 114.21 116.25 6.53 3.22 1.75 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 30.3 102.45 2 102.00 102.25 6.35 1.94 1.33 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 75 101.60 11075 101.70 101.95 6.26 2.16 0.56 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 146 100.05 2300 100.05 100.40 7.02 3.51 0.63 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 26.5 | 10054 & 0.34 100.20 100.60 6.69 3.49 1.25 B MyHULananbHbIi
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 38.0 106.95 104.90 109.00 7.96 3.18 1.34 B MyHULaNanbHbIA
Yamypus-2 1500 R 840 17.01.11 15.07.12 213 101.60 410 101.60 102.00 7.54 417 1.52 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 349 | 101.04 100.00 7.94 2.02 2.02 MyHULMNaNbHbI
Yysawms-05 1000 R 785 04.12.10 05.06.11 7.8 100.60 650 100.60 100.85 6.97 3.89 0.58 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 184 99.98 7.46 1.87 1.32 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 32.1 102.02 100.03 104.00 8.29 2.30 1.83 /Ba2/ MyHULMNaNbHbIA
SAkyT-07 06 2500 R 780  21.10.10 17.04.14 427 100.44 7.81 1.94 1.93 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 35.7 104.66 105.10 105.75 7.72 2.32 1.92 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.2 100.20 5.91 3.24 0.28 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 315 | 101.13 99.60 102.00 7.93 2.10 1.96 BB-// MyHULMNanbHbI




Fixed Income Daily 15.10.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

Beinyck O6uew, Kynow, % LUena | MUam. Toprosuri fiop, Peiimunr Cekrop

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.12.10 20.06.11 83 | 103.08 | 0.00 4.61 449 0.65 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 260 | 108.77 5.82 471 1.86 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820 25.12.10 25.06.12 207 | 10581 | 0.09 4.60 3.88 1.55 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 80 | 328 | 110.18 | 049 4.20 0.69 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 20 | 627 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 539 | 105.34 | 0.06 6.59 3.80 3.69 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 17.0 @ 774 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 846 BB/Ba1/B+ BaHkun
Alliance Qil-15 350 § 988  11.03.11 11.03.15 53.6 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 498 | 111.27 | 0.00 5.74 3.99 3.35 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 14 | 100.61 2.09 3.66 0.12 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 47 | 100.80 4.02 6.20 0.38 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 314 | 10539 | 0.04 5.08 348 2.28 BBB-/Baat/ GaHkun
BoM-15 300 § 750 26.41.1C  25.114C 261115 1.0 | 623 | 99.85 | 0.26 8.73 3.76 0.11 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 53.6 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.11.10 10.05.17 80.0 = 9985 & 0.01 6.83 341 5.08 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.10.10 25.04.12 186 | 98.88 | 0.00 10.77 224 0.61 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 316 | 103.68 6.19 3.74 221 [Ba3/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 0.6 CTPOUTENCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 482 | 11117 | 0.05 428 3.32 345 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88) 21.03.11 21.09.12 236 BB//BB XMMUS
Evraz-13 1050 § 888  24.10.10 24.04.13 30.8 | 10839 | 0.04 5.28 4.09 218 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.10 10.11.15 61.8 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 91.6 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 314 /Caal/D cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 1.1 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 64 | 10344 228 8.70 0.52 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 262 | 103.92 2.64 439 2.00 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 254 | 99.71 3.04 145 1.9 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 290 | 11429 | 023 3.33 421 2.14 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 371 | 106.74 413 6.16 265 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 33.7 | 103.38 322 218 257 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 30.3 | 109.74 324 3.35 229 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.11 31.07.13 340 | 11146  0.00 3.18 3.37 2.52 BBB/Baa1/BBB |cblpbe
Gazprom-14 780 € 503  25.02.11 25.02.14 41.0 | 104.46 3.56 4.82 3.04 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 462 | 11450 | 0.25 4.08 363 3.26 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.10 31.10.14 493 | 105.27 3.89 5.10 3.51 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 56.4 | 106.16 432 5.53 4.04 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 525 | 114.82 261 7.08 361 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 744 | 108.00 4.69 2.88 4.98 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 784 | 103.06 452 4.98 5.39 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 859 | 103.9¢ 471 5.23 5.65 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 89.3 | 110.15 4.86 6.00 5.74 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 912 | 119.18 5.04 342 5.77 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231010 23.04.12 23.04.19 19.0 | 10338 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1132 | 109.49 4.07 3.29 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 138.7 | 108.70 547 2.99 8.10 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.10 28.04.14  28.04.34 430 | 2866 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 326.8 | 113.56 6.24 3.21 1245 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300§ 797 15.12.10 15.06.11 8.1 10359 | 0.01 2.52 3.85 0.64 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 329 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 50.8 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 60.2 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 337 | 10439 | 0.09 3.94 2.69 253 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 83 | 10412 AT7 5.28 0.64 /Ba3/B+ GaHkun
HCFB-11-2 450 § 175 11.02.11 11.08.11 10.0 | 104.65 5.87 5.61 0.78 /Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 285 D/Caa2/D GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 12 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 8.3 Toproens
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 127 | 93.75 15.97 493 0.90 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 18.7 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 494 | 108.77 4.01 2.93 350 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 80.9 | 107.83 4.96 2.95 533 | BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 110.3 | 112.83 5.44 3.21 6.58 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 141.8 | 107.95 5.71 3.08 802 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 $ 888 10.03.11 10.03.11  10.03.16 50 | 658 | 100.00 8.84 4.44 0.39 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 9.3 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 52 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 121 | 104.13 2.19 6.19 0.98 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.16 733 | 10241 | 0.00 4.54 4.94 4.98 BBB/Baa1/BBB mMyHMUMnamnbHbii
MTS-12 400 $ 800  28.01.11 28.01.12 15.7 | 106.11 = 0.01 312 3.77 1.22 BB+/Ba2/BB Ternexom
MTS-20 750§ 863 221210 22.06.20 118.0 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 185 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 20 | 632 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 194 | 103.84 447 337 1.46 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 265 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.1 B-iB1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 120 = 733 BB-/Ba3/ (UHaHCbI

Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 1.7 TOproBns
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 124 | 104.06 461 4.20 0.94 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 196 | 10542 6.03 4.57 1.44 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 9.0 335 | 110.73 4.85 0.74 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 562 | 11445 029 8.86 5.57 3.40 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 69.8 | 109.54 025 9.07 5.14 4.14 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 889 | 11067 0.17 11.20 5.65 4.69 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 19.5 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 30.0 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 86 | 101.50 | 0.00 10.78 6.40 0.63 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 209 | 102.25 7.56 4.40 1.53 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 15 | 100.62 1.90 342 0.12 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 188 | 10325 @ 0.05 3.99 6.07 1.46 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 31.5 | 107.91 3.93 3.32 2.31 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 298 | 101.71 | 0.04 6.73 3.69 2.20 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 396 | 108.62 425 3.28 2.87 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 445 | 115.74 4.30 3.89 3.09 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 697 21.03.11 21.09.11  21.09.16 11.0 = 723 = 100.95 = 0.08 5.90 345 0.89 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 80.2 | 106.46 5.13 2.96 5.26 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 928 | 11479 5.36 3.38 5.73 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 1200  04.12.10 04.03.11 47 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 553 | 10289 = 0.20 2,94 1.76 411 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 94.7 | 14673 | 0.40 3.96 3.75 5.66 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 116.2 | 106.88 = 0.14 412 2.34 7.46 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2154 | 187.65 5.14 3.40 9.51 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 2369 | 122.02 2000 3.97 3.07 5.96 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.11.10 05.05.11 6.8 | 101.65 5.57 4.24 0.52 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 20 | 630 = 97.61 2351 4.55 0.15 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.10 01.12.16 747 | 10062 @ 1.03 10.75 4.84 4.28 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574/ 03.04.11 03.04.17 78.8 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 132 | 104.08 = 0.03 210 2.85 1.03 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 315 | 107.04 | 0.01 3.60 3.03 233 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 331 | 107.07 | 0.01 3.70 3.02 246 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 576 | 104.02 4.54 264 4.09 GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 846 | 101.23 5.19 267 5.72 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 340 171 024 5.18 4.36 242 B+/Ba3/BB- cblipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 428 | 11218 5.40 412 291 B+/Ba3/BB- cblpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 6.4 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 585 | 106.64 6.08 361 3.96 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 35 | 101.89 | 0.00 2.26 4.36 0.29 BB-/Ba3/BB Tenexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 15.9 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 96 | 10421 0.06 451 4.80 0.75 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 9.2 | 10328 | 0.02 2.53 3.33 0.74 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 236 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750 13.03.11 13.03.13 294 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 524 | 107.24 438 291 373 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.01.11 18.07.16 70.1 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 783 | 108.09 5.13 3.06 523 = BBB-/Baa2/BBB- cbipbe
TNK-18 1100 § 788  13.03.11 13.03.18 90.2 | 114.84 5.42 343 570 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.11 02.02.20 1133 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 18 Tenexom
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 82.3 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 85 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 207 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 20.7 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 343 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 413 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 95.1 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150 06.03.11 06.09.12 23.1 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 147 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 133 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 80 | 321 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 1185 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 124 | 10549 2.88 3.97 0.95 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 8.38/ 30.10.10 30.04.13 31.0 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.11.10 23.05.16 68.3 | 110.60 6.00 3.73 439 [Ba2/BB+ Ternexom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 91.8 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 81.6 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 604 = 96.22 712 322 417 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 124 | 105.16 2.23 3.57 0.97 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 86 | 104.25 213 791 0.70 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 249 | 106.72 | 0.04 3.18 3.10 1.87 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.10 28.11.12 259 | 99.88 12.05 6.01 175 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 346 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 52.5 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 534 | 105.63 5.02 3.06 3.79 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425  15.02.11 15.02.16 65.0 | 100.62 4.07 4.22 4.66 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 320 | 928 & 106.95 4.05 3.21 235 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 121.7 | 102.38 6.23 3.20 7.30 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 57.0 = 3009 | 104.82 5.08 2.98 4.00 BBB/Baa1/BBB | 6aHku
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DneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru
AnekcaHap CenesHes, seleznevae@uralsib.ru

Metannyprus /FopHopo6biBaloLLas MPOMbILLNEHHOCTb
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