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Py6neBb|e BbIMYyCKU
W3meHeHue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 7.9 12 22 (335)
l"asnpom-11 73 15 27 (176)
Cucrema-3 7.7 (1) 37 (445)

CblpbeBble PbIHKUN
WU3meHenue, %

3Ha4y. 3ajeH. 3aMec. YTD
3onoto, $/yHuust 1366.3 0.2 0.5 245
Urals, $/6app. 85.6 23 48 1.7
S&P Metannbl, uHA. 17479 (0.5) (3.0) 24
S&P C/x npoa., uHa. 7174 05 (4.9) 16.5

JeHeXHbIN pbIHOK

30 Hos6ps 2010 roga

CTPATEIrMA

BHELLIHU PbIHOK

B CLUA 6yayT onybnmnkoBaHbl MHAEKChI AeN0BOM akTMBHOCTM B YuKarckom perviore (PMI) 1 notpebu-
Tenbckoro fosepust. VIHBeCTopbl 0OpaTaT NpUcTanbHoe BH1UMaHWe Ha EBpony, roe OyayT npencrasne-
Hbl AaHHbIe MO MHMNAUMK. ToHeAeNbHVK CTan HeNMpPOCTbIM AHEM O/11 PbIHKOB, OXWOAEM HEraTMBHOW
OVHAMUIKN HA OTKPBITUIML etttk cTp. 2

BHYTPEHHUV PbIHOK

Hefiens B roccektope Havanach CO CHUXEHWUSI KOTUPOBOK; PEKOMEHIyeM MHBECTOPaM 0DpaTUTb BHU-
MaHWe Ha Havibonee NMKBMAHbIE ¥ NpeanaraloLve npuenekaTenbHele npemuy Gymarn. 3amnpep LB
Anekcer YniokaeB 3asiBWfl, YTO pacTeT BEePOSTHOCTb MOBbIWEHUA CTaBKM pedUHaHCMPOBAaHMS.
cp. 2

JINKBMAHOCTb CHM3MNACh A0 MVHUMAMBHOTO C CeHTABpA 2009 r. ypoBHA Ha (OHe HeAaBHMUX HANOro-
BbIX NnaTexen. Mocne ynnatbl B4epa NOCNEAHEro 13 HUX, Hanora Ha Npubbiib, Mbl OXMAaEM BOCCTa-

Wsmenenne HOBMEeHUs NUKBUOHOCTM B KPATKOCPOYHOM nepcnektuBe. CTaBKM MeXOaHKOBCKOro KpeamToBaHMS
RUB mnpa. 3Hay. 3afeH.  3amec. YTD LOCTUIN CEMUMECAYHOro MakCMMyMa, HO Mbl MPOrHO3MpPYyeM MX CKOpOoe CHMXeHKe No Mepe BOCCTa-
PEMO 8 LIp 0.0 (1.0) 02) (1144) HOBJITEHUA JTUKBUIHOCT U . oo ettt et e et et e e e e e e et e e naenaeanes cTp. 3
Kopcueta 4978  #HIO (64) (3363)
ewarste w2 wn e oy ||KOPMOPATABHBIECOBBITAR I
WU3meHeHue, 6.0.
JIEH3HEPTO (BA2)
NDF 1Y, % 492 35 67 (156) _
MOSPrime ON. % 374 2% 63 ) KomnaHwva onybnukosana HenTpanbHble nokasarenu 3a | nonyrogue 2010 r. no MCDO. PeHTabens-
: : . HOCTb OCTaeTCAA BbICOKOW, @ AONTOBAas Harpyska He BbI3biBAET OMaceHU, HECMOTPS Ha HEBbICOKYIO
WameHenue, % NNKBUAHOCTb. Mbl He OX1AaeM peakLmn KOTMPOBOK 00NNraLii JIEHIHEPTO. ...ccooveverrienee c1p. 4
USDRUB 31.44 0.1 2.1 47 _
OTa1P (NR)
NHpekcbl AsuakomnaHus onybnukosana pesynbtatel no MC®O 3a | nonyroave 2010 r., KoTopble MOATBEPAM-
WU3menene, 6.n. 1, 4TO COBCTBEHHBIN (DUHAHCOBBLIN NPOMUAL KOMMAHUW HeycTon4MB. MybnavKauma pesynbTaTos He
6. sHay. samew. samec. YID AOJPKHa OTpasuTbCA Ha OBNUTALMAX KOTIAP.  oiiiiiiiiie e crp. 4
Russia 30 - UST 10 2020 17 35 46
MexayHapogHoe 8eI7ITVIHFOBoe areHTcTBO Fitch noBkicKNo MporHo3 no KpeaMTHLIM perTrHram AGK
MHpukaTuBHbIE crnpeabl «Cucrema» n MT CO~<<CTa6I/IJ'IbHOI'O>> 00 «Mo3ntneHoro». PentnHr AQK «Cuctema» NOATBEPXKAEH
Ha ypoBHe «BB-», a pentHr MTC — Ha ypoBHe «BB+».
210 9 6., 6. 420 .
190 4 410 Espas (B/B2/B+) moxeT npuobpectu metannotpenfepa «Munpom» (NR), coobumna ceropHs
170 400 raseta «Begomoctu». YuuTbiBas 3Ha4MTeNbHbIA JONT MIHMPOMa M ero HenpocTtoe GUHaHCoBOE Mo-
150 4 390 NOXeHwue, ecnv caenka 1 CoCToUTCA, TO CyMMa ee ByAeT He3HaYUTeNbHOW, Y4TO, MO HalleMy MHe-
130 - 380 HUIO, He OKAXeT BANSHNSA Ha KpeLUTHbIM Npoduib EBpa3a. B 1o xe Bpems kpeantopam VHnpoma,
110 1 370 ocobeHHo aepxaTensam aedonTHbIX obnuraumi, coenka ¢ EBpasom Morna Obl fatb Hagexnay Ha
90 4 360 BO3BpAT CBOMX CPELCTB (HAaNOMHMM, 4TO rof Ha3af MHMpoM B paMkax pecTpyKTypu3aumm Bbikynan
70 4 350 cBoun obnuraumm no 43% OT HOMUHaNa, YTO BPAZ W ABNAETCA NPUEMIEMbIM CLIEHapMeM Ana Kpe-
50 +———r—r—T——b—————1 340 AavTopos. CTOWT, OAHaKO, 3aMeTUTb, YTO OCHOBHOW KpeauTop VHnpoma, CbepbaHK, y>Xe AaBHO
I i VLLEeT NoKynaTensa Ha 3TOT NPOBNEMHbIV aKTVB, Tak 4TO Mbl Obl He CTann TOPONWTLCA C BbIBOAAMM 40
rXLcSSsmcSiS@ExR nosiBneHus Gonee getanbHoM MHGOPMaLMK O caenke C EBpasom.

™ o
e Russia 30 - US 10 (neB. ocb)
e [1yKoVN 4 - Gazprom 13 (npaB. oCb)

RUSSIAN INFORMER

MHAankaTopbl AeHEeXHOro pbiHKa HoBOCTM M KOMMEHTapuu, OTHOCALUMECS K PbIHKY akuuid, CM. B HalleM eXedHeBHOM W3gaHum
Russian Informer.
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

Ny 8 EC u PMI B CLLUA. CerofHs CTaTUCTUHeCKMe BeLOMCTBA NMPEPBYT May3y B MyOAMKaLMU SKOHOMUYECKUX MoKasaTenen,
Co00LLIMB AaHHble 00 MHAeKCe [enoBOM akTMBHOCTM B Yukarckom pernoHe CLLUA (PMI), Haoekce noTpebuTenbCckoro Aosepus 3a
Hosbpb. COrnacHO KOHCEHCYC-OLeHKe, MepBbIn B HOsbpe moBbicKIca A0 61 MyHKTa, BTOpol — Ao 52 nyHkTa. Kpome Toro, B
CLUA ©ypet onybnukoBaH nHaekca S&P Case Shiller, oTpaxatowmin LeHbl Ha Xunbe B 21 pernoHe. B EBpone Takxke oxmaaercs
BaXKHas MHbopMaLMa: NpefBapuTeNibHas oleHKa WMHGNAUMM B eBpo30oHe 3a Hosibpb. ViMeHHO EBpona B mocneaHee Bpems
[OCTaBNseT nHBecTopam Hambosnblee HGeCNOKONCTBO — AOCTUXEHME COrMalleHns O NpegocTaBneHun nomowm MpnaHomm He
ybeamnno NHBEeCTOPOB: BYEpa OCHOBHbIE eBPOMencKMe OHO0BbIE NHAEKCHI CHU3MAUCL B CpeaHeM Ha 2%, a aMepuKaHckie —
Wb Ha 0,3%. VIHBECTOpbl akTUBHO NepeKknagblBainch B 3allMTHblE aKTMBbI, B TOM 4MCie Ka3Hadenckme obnuraumm CLUA,
LLOXOAHOCTM KOTOPbIX CHU3MAWCL cpa3y Ha 8 6.n. go 2,81%. CerogHs MOPC NpoBOAMT O4epeflHOM BbIKYM C PbIHKA YeTblpex—
LIeCTUNIETHUX obnuraunin Ha 6—8 MnpAa Jofn. BrnonHe ectecTBeHHO, YTO B YCIOBUSX HEraTUBHOW AMHAMMKML HA €BPOMEencKmnX
Oup>kax eBponenckas BanioTa 3aBepLumna AeHb o4epeHbIM CHUXKEHWEM, ONYCTUBLLUMCH A0 ypoBHs 1,31 pnonn./eBpo.

Ewe oguH TSHXKenbIn AeHb. [ToHefeNbHNK 3aBEPLUMIICS paclLMpeHneM Cnpes MHANKATMBHOMO CyBepeHHOro Bbinycka Russia’30
Ha 14 6.n. go 199 ©6.n.; bymara nofewesena Ha 66 6.n. o 115,9% o1 HoMMHana. Mbl cyMTaeM, YTO CNpaBenIVBbIM
[OMana3oHoM Crpefa Ha CpefHeCpoYHyto nepcnektney aensetca 125-175 6.n. Eue o Hadvana kpu3nca CyBepeHHbIX AONToB B
anpene cnpep coctaenan nopsgka 100 6.n. OcTtanbHble CyBepeHHble BbIMYCKM Takke WCMbITanu [aBfieHWe, MofelleBeB B
cpefHeM Ha 60 6.n. Ha cerogHs 3annaHMpPOBaHO HaYano Poym-LIoy POCCUICKMX 0BAMUraLmiA, HO NMOoKa KOHBIOHKTYPa Ha pbiHKE
ocTaeTcs HeGnaronpusTHOW. B KOPMOPaTMBHOM CErMeHTe MPOLOSIXKMAUCE Npofdaxu. EBpoobnuraumm asnpoma notepsns B
LeHe B cpegHem 20 6.n., notepu Bymar JIYKOW/1a 6binn MeHee cyllecTBeHHbIMU — B cpeaHeM 10 6.1. B (h1MHaHCOBOM cekTope
Takxe Wnv npogaxu, espoobnuraumm PCXB, BTE n Cbepbarka nomelleenn Ha 20-50 6.n. Ha doHe BO3MOXHOM MOKYMKM
BaHka MockBbl BTB eBpoobnuraLumm obomx 6aHkoB cMOTpenmch Hennoxo. CerofgHs yTpoM Ha as3nmatckiux NioLlagkax HameTmnach
HeraTMBHaa AMHaMKMKa. KOTMPOBKM (Pblo4EpPCOB Ha amepuKaHckme OHAOBbIE MHAEKCHI CHUXAIOTCH, Kak U LeHbl Ha HedTb.
Poccumnckum Brpskam NpefcTouT elle OAHO HEeMPOCTOe YTPO, Ha OTKPbITUM Mbl OXAAEM HEraTUBHOW ANHAMUKN.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

O®d3 nop paBneHueM. Hefens B cerMeHTe rocobnmralmmn, Kak M Ha POCCUMMCKOM PbIHKE B LIEIOM, Havanacb CO CHUXEHUS
KoTMpoBOK. CaMble AnnHHbIe Bymaru, OD3 46020, 3aKOHOMEPHO ynanu B LieHe CuibHee Bcero, Ha 99 6.M., Npu 3Ha4YmTENbHOM
obbeme TopoB — 235 MH pyb. bonbLine notepu noHecnn O®3 25067, nogeluesesluMe Ha 73 6.1., HO OymMara HU3KONMKBMAHA,
Tak 410 06BEM TOProB ObIN HEBLICOKMM — 7,5 MIH py6. OD3 25065 TakXe oka3zanuch B YMCTe ayTCanaepos, CHU3MBLUWCH Ha Te
Xe 73 0.M., XOTS U NPU CYLLIECTBEHHO MeHblLeM 0b6bemMe Topros (nutlb 82 Tbic. py0.). O6bemM TOPros rocobNMraLmMaMmn CoCTaBu
BYepa B 0bLe cnoxHoct 1,5 Mnpg pyb., YTO Bbile CpefiHero nokasatens 3a nocnefnHee Bpems. Hall obWmMi B3rnsaa Ha pbIHOK
rocobnuraumi oCTaeTcsl HEM3MEHHbIM; Mbl PEKOMEHYEM MHBeCTopaM 0bpaTUThL BHUMaHMeE Ha Havbonee NMKBULHbIE OymMaru C
Aopaumen Tpu—naTb netT. K HawmmM daBoputam oTHocatca OM3, KoTopble NpednaraloT NpurBfekaTeNibHble NpeMumn K Kp1Bom
poxogHocten: O3 26203, O3 25075 m OP3 25071.

UBb nopaeTt pbIHKY CMrHasnbl O FOTOBHOCTU MOBbICUTb CTaBKWU. Byepa nepsbi 3amnpen LIb Anekcen Yntokaes 3asBUM, 4TO
BEPOSATHOCTb MOBbILIEHUA CTaBKM pedurHaHcnpoBaHus LIb 3ameTHO Bo3pocna. B kayecTBe MpUYMH BO3MOXHOMO MOBbILLEHWS
CTaBKM YNIOKaeB Ha3Basl yCKOPEHMe pocTa POCCUMCKOM SKOHOMMUKM, a TakxXe ycuneHue BAVSHWE MOHeTapHbIX (akTOpoB Ha
NHPNAUMIO. JencTBnTeNlbHO, MakpoCTaTUCTVKa 3a NOCIeAHNe [Ba MeCsAla NoKasasna, YTo POCCUMMCKas SKOHOMMKA MOCTENeHHO
OXWMBaeT nocie Miofibckoro nposana. Mel oxungaem, 4to B IV kBaptane BBl BbipacteT Ha 4,9% nNO CpaBHEHUIO C TEM Xe
nepvogomM 2009 r., a no ntoram roga poct BBl coctaBut 4%. lMpu 3TOM OaBAeHWe MOHeTapHbIX (HaKTOPOB Ha MHMAALUIO
LeVCTBUTENBHO ycunmBaeTcs: BecHon 2009 . BO30OHOBMNCS POCT AEHEXHOW MacCbl, KOTOPbIV B MPOLLNOM 00ObIYHO MPMBOAMA K
YCKOPEHWNIO MHMAALMM CO CpefHUM NlaroM 14 mecaues. Mbl cumMTaeM, YTo A0 KoHLa rofa LIb ega nv npmuberHeT K noBbilLeHWUIO
CTaBKW pedUHaHCMPOBaHUA, HO B | KBapTane cfiefyloLlero roga nosblleHne CTaBky pedUHaHCMPOBAHWA, MO HALLEMY MHEHWIO,
NpPaKkTUYeCKM HemsbexHo. V1 Bce ke Mbl He XXAEM O4eHb arpecCMBHOIO MOBLILIEHWS CTAaBOK — HAll MPOrHO3 Mo CTaBke
pedrHaHcMpoBaHUa Ha koHel, 2011 . coctasnset 9% npoTuB TekyLero ypoBHa 7,75%.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbI PbIHOK

Hanor Ha npl/l6blnb CcTan nocdiegHUM B Yepepe H0ﬂ6prKI/IX HaNoOroBbIX NnaTexewn

Byepa KOMMaHWM ymnaTUaM Hanor Ha Npubbinb, U NMKBUOHOCTb CHU3MMACh [0 MUHWUMAMbHOMO C ceHTabps 2009 r. ypoBHS.
CTaBKM MexX0aHKOBCKOrO KPeaMTOBaHWSA, HaNpOTWMB, OOCTUIM CaMblX BbICOKMX 3a MocCiedHVe CeMb MeCAUEB 3Ha4YeHWN.
NHaovkaTvBHas ogHoAHeBHas ctaBka MosPrime npubasuna 28 6.n. 1 coctasuna 3,74%. OCTaTKM Ha KopcyeTax KpeamTHbIX
opraHu3aumn B b cokpatunuce Ha 15,2 mnpg py6. fo 482.6 mnpg pyb., a feno3ntbl 6aHKoB Bbipocnv Ha 4,1 mnpg py0. fo
144,3 mnpa py6. CHUXeHMe YPOBHS NMKBUIOHOCTM NOMOIIO BepHYThb NnonynspHocTs PEMO-kpeamMToBaHMio — CNpocC B ABa pa3a
npeBbICUIT 0ObeM 3aK/IOYeHHbIX CHOENOK, KOTOpbIA cocTaBun 8,2 mnpg pyb., YTO CTalo CaMbIM BbICOKMM C KOHLA WIOHS
nokasatenem. CpefHss CTaBka ogHopHeBHoro PEMO pocturna MakCMManbHOro € aBrycta 3HadeHus B 5,17%. OvepenHon
nepuvof, HanNoroBbIX MiaTexen 3aKOHYUNCSH, B KPATKOCPOYHOW MepCrnekTUBE Mbl OXMAAEM BOCCTAHOBMEHUS NUKBUOHOCTU U

CHMXXEeHWA CTaBOK Ha pPblHKE MeX0aHKOBCKOro KpeonToBaHNA.

Poccumckas BanioTa B4epa nonyymnna nofaaepXkky oT yBENNYEHWS BHYTPEHHErO CNpoca M pocTa HedhTAHbIX KOTMPOBOK — CMOTOBbIE
LieHbl Ha HedbTb Mapku Brent nogHanuce Ha 1,9% no 86,9 ponn./6app. donnap Ha MMBB nogeluesen Ha 6 koneek fo 31,36
py0., a eBpo — Ha 39 koneek fo 41,16 py0./eBpo. CTOMMOCTb OMBANIOTHOM KOP3WMHbI yMeHbLUMNAchk Ha 21 konerky o 35,77
py6. CerofHs Mbl OXunaaemM ocsiabneHns pyons Ha (oHe BHeLHeN HeCTabUIIbHOCTU — CHUXEHUS LeH Ha HedTb U OHAO0BbIX
WNHOEKCOB; NepPWOL, HANOroBbIX MiaTexen 3aKOHYUCA, WU BHYTPEHHSS NMKBUAHOCTL ByOeT, ckopee BCEro, BOCCTaHABIMBATLCS,
YTO NUWKT pyOsib OfHOrO M3 hakTOPOB MOAMAEPXKKU; CErofHs HaumMoHanbHas BasnoTa OyaeTt, ckopee BCEro, TOproBaThcs Y

otmeTku 31,4 py6./ponn.

Kypc py6./nonn.

CoBOKyMHble cpeacTBa 6aHKoB B LIB PO,
1 ueHa 6appens He¢dpTu Brent, gonn.

Mnpa py6., u opHopaHeBHas ctaBka MosPrime, %

CpepcTBa baHkos B LIG PO, Mnpg py6. (np.Luk.) Q) _ == LleHa necptu BpenT, $/6app.(nes. wk.) © 290
Kypc nonnapa CLUA, py6./nonn. (npgg. Wk.)
OpHoaHesHas cTaeka MosPrime, % (n.Luik.) 88
1300 - 38 86
1200 | 36 84
1100 - 34 82
1000 4
32 80
900 - 78
800 | 30 7 | 315
700 - 28 M} 320
o o o o o O O O o O o o o o o
600 26 S825885%8%8538%858&%88%%¢%¢%
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Ucmoyruk: Y6 PO Mcmoyuruku: Bloomberg, MMBB

JleoHup CnunyeHko, slipchenkola@uralsib.ru
HaTtanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

JlensHepro (Ba2)

KomnaHus ony6nvkoBana HenTpanbHble Nokasartenu 3a | nonyrogue 2010 r. no MCHO

PeHTabenbHOCTb ocTaeTcsl Bblcokon. CeTeBasi KOMMaHUs JleH3Hepro onyonmMkoBana oT4eTHOCTb 3a | nonyroame 2010 r. no
MC®O. B otyeTHOM Mepuope Bbipydka JleHaHepro coctaBuna 13,3 mnpg pyb., yBenmumwmch Ha 32,4% Mo CpaBHEHWMIO C
YPOBHEM TOAMYHOM [aBHOCTM. B CTpykType BbIpY4KM KOMMAHUWM MO-MPEexXHeMy MpeobnagaloT [oxofbl OT Mnepefadn
aneKkTposHeprn (64% ot utoram 6 Mecaues 2010 r.), xoTa O0Ms 3TOr0 HanpasleHUs COKpaTtMnach Mo CpasHeHuio ¢ |
nonyrognem 2009 r., Koraa oHa coctasuna 74,4%. Mokasatens EBITDA no ntoram oT4eTHOro nepmofda coctasun 5,6 mnpg py6b.
(+37,5% rog k rogy), a peHTabenbHocTb o EBITDA yeennunnack 1o 41,9% c 40,4% rogom paHee.

JdonroBasi Harpy3ka He Bbi3biBaeT OMaceHUn HeCMOTPS Ha HU3KUN YPOBEeHb NMNKBUAHOCTU. [10 Hallen oLeHKe, 4ONroBas
Harpy3ska JleHsaHepro B TepMmuHax HYuctein gonr/LTM EBITDA HaxoOmTCH Ha KOMMOPTHOM ypoBHe 1,4, YTO HECKOMBKO HUXE, YeM
Ha Ha4Yano rofa, korga 3ToT nokasaTtenb coctasnan 1,7. C Hayana rofa YMCTblA ONT KOMMNAaHWUM NPaKTU4eCKN He M3MEHWUACA U Ha
30 nioHa paBHsancs 13,6 mapa pyb. B To ke BpemMsi Mbl 0OpaTUnM BHUMaHME Ha yydlleHne CTPYKTYpbl AOMArOBOro noptdens
komMnaHum B 2010 r., OTMETUB CHMXEHWe JoNN KpaTKocpodHoro gonra Ao 30% Ha cepefuHy rofga no cpaBHeHmio ¢ 40% Ha
KoHeL, 2009 r. BmecTe C TeM feHeXHble CpefiCTBa MO-NPeXHEMY NMOKPbIBAIOT NINLLb MOOBMHY KPaTKOCPO4HOMO Josra JIeHaHepro,
a KO3(OUUMEHT TekyLlen NMKBUAHOCTM 3aMeTHO Hike 1. Cnabas nukBMOHas NO3MLMS OCTAETCS, Ha Hall B3rMsg, OCHOBHbLIM
YS3BMMbIM MECTOM KpeamuTHOro npocunsa JleHaHepro, OfAHaKo, MPUHWMas BO BHWMaHWe OTHOCUTENbHO OnaronpusTHYyO
KOHBIOHKTYPY OONIOBbIX PbIHKOB 1 HW3KYIO AOSITOBYIO Harpy3Ky, Mbl HE OXWAAEM, YTO Y KOMNAHWWM MOTYT BO3HWKHYTb TPYAHOCTU
C pedhMHAHCMPOBAHNEM 3a0MKEHHOCTH.

He oxwupaem peakuum KOTUPOBOK obnurauum JleHaHepro. K obnuraumsm JIeHIHepro Ha TeKyLUMX YPOBHSIX (YTM 7% Ha
CPOK 4yTb Donee rofa) Mbl OTHOCMMCA HEMTpanbHO. BbiNyckn NpeaniaraloT npemuio B pasMepe okoso 75 6.1. k kpueon GCK
(BBB/Baa2) v KOTUPYIOTCS HA OAHOM YPOBHe C 06AMralumsMmn NoAKOHTPONbHOM Ma3npomy KomMnaHum «MocaHepro» (S&P: BB-),
KOTOpble, B OTNNYMe oT Oymar JleH3Hepro, BKOHEHbI B CMINCOK «A1»,

Mapus PagyeHko, radchenkomg@uralsib.ru

HOTAup (NR)

Co6cTBEHHbIN (PHAHCOBbIN NMPOdUIb OCTAETCA HEYCTONYUBbIM

[onroBasi Harpyska pacreT, peHTabenbHOCTb BOCCTaHaBNMBaeTcs. AsnakomnaHus tOTarp onybnmkoBana OT4eTHOCTb MO
MC®O 3a | nonyrogme 2010 r., KoTopas He Moka3sana CKOJIbKO-HMOYAb 3HAYUTENILHOTO M3MeHeHUst B (DUHAHCOBOM mpodure
KOMMaHWN — OH OCTaeTCs HeycTom4MBbIM. C Havana rofa KoMnaHus yBennymna CoOBOKYMHbIA Jonr Ha 2,9 mMnpg py0., n3-3a vero
kospdumeHT Jonr/LTM EBITDA Bbipoc ¢ 6,4 Ha Hadano roga fo 8,2. KpaTkoCpoyHbInM JOMT Ha OT4eTHyo Aaty goctur 15,6
MNP pyO., YTO NpK 3anace AeHeXHbIX cpecTB Bcero B 0,6 Mnpa pyd. roBopUT 0 COBCTBEHHOW NMKBUAHOW NO3ULAN KOMMAHUM
Kak 0 Ype3Bbl4aliHO cnabon. 13 Mo3nTMBHBIX MOMEHTOB — yny4lleHue peHTabenbHocTy no EBITDA oTHockTenbHo2008-2009 rr.
1o 15,9% (naxe HeCMOTps Ha HEKOTOpOE CHWXXEHWe Mo cpaBHeHWo ¢ | nonyrogmem 2009 r.), oHO OTpaxaeT ObiCTpoe
BOCCTaHOBfEHME OTPaC/Iv aBManepeBo30K B POCCMM M MPOUCXOZALLME B HEW NPOLLECChl KOHCONMAALUMM, KOTAa NacCaXkmpomnoToK
NePexofunT OT MENTKMX NepeBO34MKOB K KPYMHbLIM (K KOTopbIM oTHoCUTCs HOT31p).

AddunupoBaHHocTb ¢ CypryTHedTerasom M cBfi3u M OaHkax — ocHoBononarawowmn dakTop. HepasHo PAC
YIOBNETBOPUMIA XOJATalCTBO HEroCyfAapCTBEHHOrO MeHCMoHHoro doraa «CypryTHedTeras» o nokynke 75,64% akunn
aBunakomMnaHuy KOTanp. Cnyxm o ToMm, 4To tOTamp npuHagnexmnt CypryTHedTerasy, LMPKYIMPOBanM Ha pbiHKe OABHO, OAHAKO
CTOPOHbI OULManbHO He noATeepXxaanv. Ha Haw B3rnag, MMeHHo cBasb ¢ CypryTHedTerasomM nomMorana KoMMaHum nony4atb
pedVHaHCMpPOBaHe W MpPUWBMEKaTb HOBbIM [ONT, MOCKONbKY 0DCNyXMBaTb €ro 3a C4eT CODCTBEHHOM OrnepaumMoHHON
[leATenbHOCTU KOMMaHMa Obina He B COCTOsSHMM. TlyGnmkaums OTYETHOCTU HenTpanbHa Ans obnuraumm KOTampa, KoTopble
NpaKkTU4eckn HenukBuaHbl. Beinyckn HOTanp-®uHaHc BO-1/2 KoTupyloTca ¢ JOXOAHOCTbIO okono 11,0% Ha 30 mecdues, a
tOTanp-DrHaHC-3 [OMXKeEH ObITb NOralleH Yepes fiBe Hefenu, Ans Yero, Cyais no BCemy, KOMMNaHWUM NpUAETCs NpuBekaTb HOBbIM
JONr 1 € 4eM 0ObI4HO Y Hee NpobeM He BO3HWUKANO.
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OcHoBHble puHacoBble Nokasarenu AsnakomnaHmm lOTanp no MCHO,

MJIH py6.
2008 2009 6 mec. 10 6 mec. 09 U3m. 3arog, %
Bbipyyka 31106 33503 20 268 19444 42
EBITDA 511 4081 3217 3740 (14,0)
Yucras npubbinb (3924) 90 623 316 97,3
U3m. ¢ koHua 2009 r., %
CoBoKynHbIit gonr 21673 26 134 29 064 11,2
[JleHexHble cpedcmea 339 515 594 15,4
KpamkocpoyHbli done 15403 13 585 15 597 14,8
Yuetblit gonr 21334 25619 28470 11
CoBCTBEHHbIIT kKanuTan 6408 6391 7020 938
AKTBbI 35522 42038 47 299 12,5
KoagpgpuyueHmei
Hopma EBITDA, % 16 12,2 15,9 19,2
EBITDA/MpoLeHTHble pacxoap! 0,3 1,7 29 42
Jonr/EBITDA 424 64 82
Yuctbiit fonr/EBITDA 417 6,3 8,0
[Jonr/CobCcTBeHHbIN kanuTan 34 41 41

VICTOYHWKW: filaHHble KoMraHuu, oueHka YPATICKba

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

30 Hosbps

1 nekabps

2 nekabps

3 nekabps

8 nekabps

9 nekabps

10 nekabps

13 nekabps
14 nekabps

15 nekabps

16 nekabps

17 nekabps

20 pnekabps

21 pexkabps

22 nexkabps

23 nekabps

24 pexkabps

[ eHeXHbIN pbIHOK

1 AHBaps

PasmelleHne CKB bark-60O-03 (3 mnpg pyb.). PasmelleHne BHewnpombark-60-01

(3 Mnpg py6.). PasmetteHre TKC bank-50-02 (1,5 mnpa py0.). PasmelteHne MeTkombaHK- 1
(0,9 mnppa py6.). Morawwerne OD3- 35004 (30 mnpg pyO.). MoratieHvie BonraTenekom-2

(3 Mnpg py6.). Morawerne BonraTenekoM-3 (2,3 mnpg, pyb.). MoraweHne MMobyc-JIn3mHr-
@uHaHc-5 (0,3 mnpa py6.). MoraweHue Xengopunoteka-1 (1,5 mnpg pyo.). MoratieHvie
BawkopTocTaH-25006 (1,5 mnpa pyb.).

Pa3meleHwue Panddansenbark 50-07 (5 mnpa pyb.). Odepta KOrdmHCepsumc-1
(0,9 Mnpa py6.).

PasmeliieHMe PszaHckas 0bnactb-34001 (2,1 mnpa pyb.). PasmelieHne ddbko M- 1
(1,3 mnpa py6.). Odeprta TpaHcrascepsuc-1 (3 mapg py6.).

OdcbepTa Moi BaHk-2 (1 mapg py06.).

PasmeltieHme MobakcbaHk 5O-03 (3 mnpa pyb.). Pasmelerme MMobakcbaqk 5O-05

(2 mnpa py6.). Ocbepta CatypH-3 (3,5 Mnpa pyb.). Morawenne TNT-2010 (60 mMaH gonn.).
MoralueHve JleHnHrpagckas obnactb-26001 (0,8 mnpg py6.). MoraweHne BaHk DnekTpoHmnka-2
(0,5 mMnppa py6.). MoraweHne NAXC Pecnybnunkm Xakacus-1 (0,38 mnpp py6b.).

OdepTa Anba-bark-2015 (CALL) (225 mnH gonn.). OdepTa baHk 3eHnT-5 (5 mnpa pyob.).
Ocbepta dnemenT Nnsmnr-2 (0,7 mnpa py6.). Morawenue TOM-KHura-2 (1,5 mapga pyo.).

Odbepta BTB-Jn3mHr GuHaHc-7 (5 mnpp py6.). Odepta Mactep-baHk-3 (1,2 mnpg py0.).
MoraweHwne PyccHeds-1 (7 Mrpa py6.).

Odbepta Popmat-1 (1 mnpa pyb.). Odepta MNMpomHedTecepsmc-1 (3 mnpa pyb.).
Morawervie IOTanp-PuHanc-3 (2 mapa py6.). MoraweHwue J1I9Kctpon-1 (1,5 mnpa py6.).

OdbepTa M'A3-uHaHc-1 (5 mnpa py6.). Morawermne BB -2 (3 mnpa py6.). MoraweHuve
BaroHmauw-2 (1 mapg py6.). Morawexne MPOBUAHT @uHaHc-1 (1 mapg py6.).

Odbepta Mockommepubark-3 (5 mnpg py0.). Ocbepta XKD bark-6 (5 mnpg py0.). MoraweHvie
Mapunckuin HM3-OuHanc-2 (1,5 mnpg pyb.). Morawenne TA33KC-OuHanc-1 (1 mnpa py6.).
MorateHue MplOHMoH Dp dp Oxun-1 (2 mnpa pyo.).

Odepta OTK-3, 1 (3 mnpa pyb.).
Odbepta Tpowika WHeect-1 (0,5 mnpa pyo.).

Odepta CenbMon KoHTnHeHT-2 (7 Mnpa py6.). OdepTa Kopnopaums CTpoMMOHTax- 1
(1,2 Mnpg py6.). OcbepTa M-UHaycTpua-2 (1,5 mnpg py6.). MoraweHre MOWA-1
(1,5 mnpg py6.). Morawenne Mot BaHk-2 (1 mapg py6.).

Hopa3metteHne OD3-25071 (25 mnpa py6.). dopa3melteHmre OD3-25074 (30 mnpg pyo.).
Odbepra MpomcaazbbaHk-6 (5 Mapg pyo.).

Odepra TatdoHabdark-7 (1 mnpa pyb.). Odepra TpaHcKpeamTbark-2 (3 mnpa py6.). MoralueHve
bnaroseleHck-25002 (0,15 mnpg py6b.).

OdepTa Mpynna ATPOKOM-1 (1,5 mnpa py6.). Ocepta AnMNOC-1 (2 mnpa py6.). OcepTa
MuHnnuta-®uraHc-1 (0,5 mapg pyO.). MoraweHne Hosocmbumpckas obnacts-34014
(2 Mnpg py0.).

LleHTpobaHK npekpaTnT NpefoCcTaBnaTh Oe33anorosble KPeanThI
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
01.12.10 tOrduHCepsuc-1 900 100 15,25 9,1 22 Masa 2012
02.12.10  TpaHcrascepsuc-1 3000 100 9,5 7,75 30 Hosbps 2011
03.12.10 Mow baHk-2 1000 100 15,0 15,0 30 Hosbps 2011
08.12.10  CatypH-3 3500 100 10,0 8,5 06 nekabps 2011
UST5+418

Anbda-bank-2015 225 100 (CALL) 8,625 5hp 09 pekabps 2015
09.12.10

BaHk 3eHnT-5 5000 100 10,85 -

onemMeHT JIN3nHr-2 700 100 21,0 21,0 14 vioHs 2011

BTE-JM13UHr @unHaHc-7 5000 100 9,7 6,85 07 nekabps 2011
10.12.10

Mactep-baHk-3 1200 100 11,0 8,0 30 Hos6ps 2011

®opmat-1 1000 100 17,5 17,0 19 anHBapsa 2011
13.12.10

MNpomHedTecepsumc-1 3000 100 7,75 -
15.12.10 [A3-dpurHaHc- 1 5000 100 18,0 18,0 08 peBpans 2011
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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 18.8 98.00 11.50 10.46 4.7 1.28 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 29.8 100.85 100.75 100.95 9.05 4.57 2.05 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.02.11 15.11.18 96.9 100.50 | 0.05 308 003 99.52 100.50 8.17 2.02 4.07 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 119.3 100.30 650 000 100.01 100.99 7.53 2.04 4.74 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 1314 98.80 2020 98.42 98.90 8.71 5.90 5.40 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.02.11 01.02.12 143 103.20 102.00 103.00 5.99 212 1.06 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 22.9 101.32 100.70 101.00 6.48 1.83 1.22 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 441 100.18 99.68 101.17 7.52 1.86 219 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 68.5 100.10 99.41 99.80 7.87 1.93 3.17 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 40.0 91.8 99.40 905 000 99.42 99.90 8.12 191 2.14 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.02.11 15.02.17 75.7 99.10 900 000 99.20 99.60 7.99 1.90 3.16 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210, 2112120 1.0 251 100.89 | 0.39 100.40 100.90 2.24 791 0.08 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 11.0 100.41 621 100.40 100.83 7.55 3.92 0.82 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13) 17.0 35.0 100.70 | 0.09 100.51 100.90 7.74 4.08 125 BB/Ba3/ BaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11) 19.09.13 10.0 34.2 105.63 105.60 105.75 6.82 6.63 0.74 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 18.0 36.2 108.72 144 698 108.75 109.49 7.64 6.35 1.30 B+/B1/ cbipbe
Anpoca-20 3000 R 895  28.12.10 23.06.15 55.6 101.90 101 505 101.00 101.90 8.71 219 345 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 31.0 55.4 100.74 117 484 100.50 100.75 8.12 2.04 214 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 31.0 55.6 100.75 33598 100.40 100.75 8.14 2.04 2.15 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 55.4 101.45 150 701 101.45 101.90 8.84 2.20 343 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000 07.12.10 05.06.12 185 100.39 | 0.14 6286 100.16 100.39 18.74 4.47 0.75 TOproBnst
AToM3HNPO6 10000 R 750  15.08.11 15.08.14 452 99.98 | 0.98 99.40 99.55 7.49 7.50 3.08 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 775  11.0411 08.04.13 28.7 10111 | 021 100.00 101.10 7.23 3.82 2.10 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  11.04.11 08.04.13 28.7 101.26 100.01 101.50 7.16 3.82 21 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 11.0 28.7 100.76 | 0.06 98.01 100.75 7.25 4.01 0.79 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 16.0 343 98.82 9750 98.83 99.90 8.63 3.78 117 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 8.1 100.00 75.31 102.00 6.54 3.22 0.61 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.02.11  11.0211] 01.02.13 2.0 26.5 75.21 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 29 75.31 [/Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 25.0 735 108.15 799 108.15 108.30 8.24 5.76 1.66 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212] 13.12.16) 25.0 73.5 108.29 | 0.04 286 406 108.05 108.29 8.17 5.76 1.66 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212) 131216, 25.0 735 108.45 138 760 108.05 108.44 8.09 5.75 1.66 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 3.0 15.0 102.00 | 0.25 101.91 102.60 8.34 8.31 0.22 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 5.0 294 100.40 98.00 100.65 9.23 5.24 0.39 /B2/B- GaHku
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 05 100.24 59 100.01 100.24 3.44 4.48 0.04 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 274 100.31 99.95 100.20 742 3.70 1.93 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 15.04.11 11.10.13 34.9 99.90 197 001 99.90 100.20 7.52 3.67 243 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 34.9 99.90 290 001 99.90 100.10 7.52 3.67 243 /Ba3/BB- notpe6. ToB.
BB/ MM B0-03 5000 R 7.35 15.04.11 11.10.13 34.9 100.12 | 0.19 75.10 99.90 743 3.66 244 /Ba3/BB- notpe6. ToB.
BB/ MM 0-06 5000 R 790  30.12.10 27.06.13 314 100.10 93912 100.08 100.30 8.01 3.94 2.14 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 314 100.10 67 400 100.00 100.30 8.01 3.94 2.14 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 34.9 99.94 | 0.04 99.60 100.05 7.50 3.67 243 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 151210 15.03.40 356.6 101.98 101.50 102.00 8.49 2.08 10.14 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 26.9 100.00 75.21 100.15 8.15 3.99 1.87 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 32.1 104.63 500 000 104.00 104.85 742 441 217 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14 8.0 43.9 105.20 110 600 105.02 105.15 6.48 7.20 0.55 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 59.3 99.80 30700 99.69 99.80 8.52 4.15 3.75 /Ba2/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 59.3 99.60 38000 99.69 99.80 8.58 4.16 3.75 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 0.0 100.31 4.72 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 0.0 100.15 -35.43 4.23 0.00 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 3.0 33.6 101.44 6.56 2.95 0.26 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11 21.11.11] 141112 120 23.9 101.76 76.71 100.00 7.10 4.41 0.89 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13, 4.0 27.6 101.50 2655 101.50 101.70 6.64 6.14 0.27 B2/ GaHku
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 17.0 35.1 99.97 27 547 99.75 99.97 9.14 4.49 122 B2/ GaHku
BTb - 5 06 15000 R 740  20.01.11 17.10.13 35.1 100.00 52 100.00 100.37 7.61 1.84 242 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111 13.07.12] 06.07.16, 20.0 68.2 100.55 43220 100.40 100.60 6.99 1.78 143 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14, 13.0 491 103.70 102.00 103.50 6.05 2.33 0.94 BBB/Baa1/BBB | GaHku
BTBb BO-01 5000 R 760 17.12.10 15.03.13 27.9 100.65 4495 100.55 100.65 7.49 1.88 1.95 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 171210 15.03.13 27.9 100.80 100.50 103.00 742 1.88 1.95 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 27.9 100.50 7 100.50 100.95 7.57 1.89 1.95 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11.50  06.04.11 05.10.11 10.3 104.53 104.35 104.50 6.02 5.49 0.78 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.0211 14.0211) 05.02.13 3.0 26.6 102.50 100.00 105.00 3.58 0.22 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30 01.12.10  07.06.11] 29.05.13 6.0 304 100.28 5.62 313 0.48 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 21.0 39.3 99.98 75.21 101.00 6.96 3.44 1.54 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 10.02.11  14.05.12] 06.11.14, 18.0 479 100.05 75.00 100.20 721 1.77 113 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11] 07.07.15 8.0 56.0 100.31 100.00 100.40 6.54 1.74 0.52 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 141210 16.06.11] 07.06.16, 7.0 67.2 100.63 100.35 100.60 6.29 1.86 0.46 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 141210 16.06.11) 07.06.16, 7.0 67.2 100.69 100.35 100.60 6.16 1.86 0.46 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 081210  10.12.10/  30.11.16, 0.0 731 100.24 100.00 100.75 241 0.03 BBB//BBB (buHaHCbI
BTB-M3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17' 15.0 81.2 100.00 150 100.00 100.22 7.21 1.76 1.04 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65  09.02.11  12.08.11/ 02.08.17 9.0 81.3 100.14 100.00 100.30 6.55 1.66 0.65 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 84.0 120.2 99.10 44 900 99.01 99.50 8.07 3.98 5.19 BBB/Baa1/BBB | GaHku
B3b-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 35.0 120.2 99.50 12 200 99.15 99.50 7.09 3.46 2.57 BBB/Baa1/BBB | GaHku
[asnpHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 20.0 68.4 112.20 | 0.05 10 257 112.05 112.53 6.77 6.56 1.37 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70.  19.04.11  25.04.11] 09.04.19 5.0 101.8 104.07 25079 104.07 104.20 5.69 8.00 0.38 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 7.0 434 120.00 1407 120.69 120.70 5.71 0.66 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 19.2 109.99 66 244 109.90 110.00 6.45 5.95 1.32 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 111 100.85 17 807 100.87 101.19 6.11 3.46 0.84 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 39.0 100.55 3 99.50 100.30 715 3.58 2.67 BBB/Baa1/BBB | cbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 20 100.45 3000 100.30 100.45 4.27 3.52 0.16 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/ 25.05.11 20.11.13! 36.2 /Baa3/BB GaHku
asnpomb 3 10000 R 565 10.01.11 10.10.11 10.5 75.21 /Baa3/BB GaHku

nasHas gopora-03 8000 R 500 21.11.11 30.10.28 218.2 TpaHcnopt




Fixed Income Daily 30.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[asnpomb 4 20000 R 785  19.05.11 15.11.12 23.9 | 100.09 6.90 341 1.75 /Baa3/BB GaHku
asnpomb 5 20000 R 6.85 26.056.11 291110/ 221112 0.0 241 100.26 100.00 6.82 341 1.77 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 28.7 | 100.19 | 0.19 99.90 100.10 718 3.56 2.05 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715 12.04.11 09.04.13 28.7 | 100.00 2075 99.90 100.00 7.27 3.56 2.05 /Baa3/BBB- cbipbe
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 24 101.50 5025 101.50 101.59 10.00 8.84 0.18 aBToONpoOM
lenepKomn1 2000 R 850  21.12.10 21.06.11 6.8 aHepreTMka
mapoOrK-1 5000 R 8.100  29.12.10 29.06.11 71 100.96 108 925 101.00 101.14 6.48 4.00 0.53 /Baa3/BBB- JHepreTMka
nMocCrp-2 4000 R 1.00  17.03.11 17.03.11 36 87.50 75.00 99.99 58.48 0.57 0.19 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 3.0 27.0 | 100.31 145 600 100.30 100.55 7.63 4.65 0.21 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 22.07.13 14.0 @ 322 | 100.30 600 75.00 100.30 7.90 4.07 1.02 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911 26.03.17 100 770 @ 10125 0.04 101.22 101.70 7.63 4.56 0.75 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 26.04.11 23.04.13 29.2 | 102.37 11.14 5.84 1.92 TOproBnst
[lanbCe3206 2000 R 760 01.12.10 30.05.12 18.3 | 101.03 6.38 3.75 0.73 BB-/Ba3/ Tenekom
[JlansCe3b05 1500 R 15000 18.01.11  21.07.11) 17.07.12, 8.0 19.9 | 105.15 71167 105.15 105.25 6.61 711 0.57 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 321 1047 4.00 16.94 197.59 | 36.90 0.52 TpaHcnopt
[rk-01 5000 R 1050 11.03.11  18.03.11] 08.03.13] 4.0 21.7 75.61 JHepreTuka
TxeindchCul1 2000 R 500 21.04.11 20.10.11 10.8 95.01 3650 95.02 100.00 11.33 2.62 0.79 IloTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 36 100.23 100.11 100.40 8.54 4.60 0.27 TOproBnst
JMLEHTPo61 1150 R 8.50  06.12.10 26.05.15 54.6 94.98 10.16 4.51 3.31 TOProBNst
EABP-3 5000 R 1050, 03.05.11 031111  25.10.16, 11.0 = 719 | 102.89 103.50 103.74 715 5.09 0.87 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 4.8 100.40 1 100.30 100.55 273 0.93 0.38 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 3.75 08.12.10 07.09.11 9.4 100.41 100.30 100.55 3.25 0.93 0.74 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 43.0 | 100.50 100.15 101.00 3.35 0.86 3.22 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 40.9 | 100.30 100.40 101.00 3.55 0.90 3.06 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 25.03.11 22.03.13] 13.03.20, 28.0 & 113.1 @ 100.50 10772 100.50 100.75 9.20 4.59 1.93 B+/B1/B meTannyprus
Espa3sXonag®-2 10000 R 995 020511 28.10.15/ 19.10.20 60.0 & 1204 @ 100.12 100 404 100.11 100.85 10.15 4.96 3.61 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925  25.03.11 22.03.13 13.0320 28.0 @ 113.1 @ 100.93 100.46 100.75 8.98 4.57 1.93 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 9.95 020511 28.10.15/ 19.10.20 60.0 & 1204 = 100.50 75000 100.25 100.80 10.05 4.94 3.62 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00 15.03.11 15.03.11 35 IC/ (huHaHCh!
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 56.0 = 922 | 102.70 20 102.00 102.70 8.18 4.32 3.60 BB//BB XAMUS
EBpoXum-03 5000 R 825 250511 18.11.15 14.11.18 60.0 @ 96.9 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 16.4 75.41 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 0.0 (buHaHCbI
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 16.9 = 100.81 93.51 101.39 11.66 5.94 117 (pUHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 22.0 100.01 (buHaHCbI
)Kene3sobet1 1000 R 10.000 18.02.11 27.05.11 6.0 100.10 75.21 125.00 9.72 249 0.44 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 115 | 101.15 1900 101.15 101.30 6.93 3.99 0.87 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13, 0.0 30.6 | 100.14 3.49 5.40 0.03 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.000 04.01.11 050712 01.07.14  19.0 = 437 @ 101.05 98 573 101.05 101.20 7.39 3.95 1.39 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411] 07.04.13 4.0 28.7 | 100.50 33209 100.50 100.58 6.32 3.92 0.34 B/Ba3/ GaHku
3enut 60-02 5000 R 775 220311  26.09.12] 22.09.13 220 @ 343 @ 10024 @ 0.04 55500 100.15 100.24 7.70 3.83 1.59 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.12.10 09.06.11 6.4 aBToONpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 437 | 100.38 97.00 102.00 7.98 3.95 2.87 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16/ 7.0 67.1 106.36 | 0.09 106.00 106.15 5.96 8.65 0.47 1/BB- TOproBnst
VHBectToprbank 6O-0° 2000 R 960 250511 250512 25.11.13 18.0 364 @ 100.10 198 000 100.00 100.23 9.75 4.76 129 GaHku
WHnpom 03 1300 R 9.50  18.05.11 18.05.11 5.7 106.17 769 60.01 65.00 -3.49 4.46 0.48 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 122 | 10713 9.34 7.80 0.82 cepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 8.0 30.1 101.80 4958 101.71 101.80 4.83 6.86 0.62 cepBuC
VipkyT BO-01 5000 R 9.25  15.03.11 10.09.13 33.9 | 101.30 | 0.05 40614 101.01 101.30 8.89 4.55 2.27 /Ba2/ MaLUMHOCTP.
Vipk3Hepro1 5000 R 1550  02.12.10 28.11.13 36.5 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12, 6.0 241 100.84 96.50 101.40 8.38 5.09 0.46 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 33.9 75.21 TOProBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 7.3 102.27 102.10 102.50 11.76 4.39 0.31 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 122 | 101.48 9.64 5.40 0.85 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 15.7 | 102.73 102.06 103.77 9.91 5.82 1.10 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 76 clx
KOMEMKA 02 4000 R 16.50  16.02.11 15.02.12 148 | 109.50 109.25 109.70 8.45 3.76 1.04 11B- TOproBnst
KOMEMKA 03 4000 R 9.80  16.02.11 15.02.12 148 | 101.80 101.50 102.00 8.48 2.40 1.07 1/B- TOProBnst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13 200 @322 @ 101.75 0.0 404 101.25 101.75 8.53 2.33 143 11B- TOproBnst
Koneiika 60-02 3000 R 9.000 04.01.11 01.10.13 34.6 | 100.00 41343 100.01 100.30 9.31 2.24 2.29 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 7.0 75.31 /Ba3/ GaHku
Kyi6A3oT1-2 2000 R 8.80  04.03.11 04.03.11 32 100.65 | 0.15 767 602 100.30 100.65 6.27 4.36 0.24 XUMUS
JleHCneyCMY BO-2 2000 R 1450  24.02.11 23.05.13 30.2 | 107.20 | 0.20 4902 107.15 107.35 10.25 3.37 142 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 246 | 106.45 600 105.80 106.45 9.60 3.71 0.86 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 141 101.80 2 99.80 101.80 7.00 4.18 1.03 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 16.9 | 101.34 97.00 102.27 710 3.95 124 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 8.0 56.6 | 101.28 100.75 101.60 7413 4.55 0.61 B-/B2/ GaHku
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 2.0 325 | 10091 50 100.91 101.29 7.75 6.67 0.18 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 281210  02.07.12  25.06.13 19.0 = 313 | 101.30 10 000 101.25 101.70 9.72 5.17 1.32 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 33.9 | 100.20 | 0.10 51001 100.00 100.30 10.15 4.98 2.22 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 76 98.04 96.01 100.08 12.96 4.70 0.53 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 125 | 101.15 74 000 100.96 101.38 6.01 3.50 0.92 BBB-/Baa2/BBB- | cbipbe
ITykoitndo6n 6000 R 740  09.12.10 05.12.13 36.7 | 100.02 1 100.02 101.30 7.53 3.69 248 BBB-/Baa2/BBB-  cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 205 | 110.26 2 110.26 110.40 6.91 6.04 142 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335, 07.02.11 06.08.12 20.5 | 110.90 140 000 110.02 112.00 6.52 6.00 143 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35.  07.02.11 06.08.12 20.5 | 110.77 | 0.02 50 000 110.30 110.50 6.60 6.01 143 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 20.5 | 110.30 1 110.30 110.70 6.89 6.04 142 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 1335, 07.02.11 06.08.12 205 | 110.25 60 000 110.20 110.94 6.92 6.04 142 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 16.12.10 13.12.12 248 | 104.81 104.00 104.99 6.75 4.38 1.72 BBB-/Baa2/BBB-  cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 248 | 104.00 2 104.00 105.00 7.18 441 1.7 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 4.0 102.50 1127 102.25 102.50 11.60 9.34 0.29 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 33.8 | 100.11 13 300 100.00 100.15 8.37 411 2.31 TOproBnst

Martut 5O-02 1000 R 825 14.03.11 09.09.13! 33.8/ 100.10 12 000 100.00 100.15 8.37 411 2.31 TOproenA




Fixed Income Daily 30.11.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Lem, MIH o Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 9.6 102.90 99.90 10.30 6.78 0.69 B//B+ cbipbe
Marxut BO-03 1500 R 825 14.03.11 09.09.13 33.8 | 100.30 10 000 100.00 100.30 8.28 4.10 2.31 TOproBnst
Marxut BO-04 2000 R 825 14.03.11 09.09.13 33.8 | 100.20 181150 100.01 100.20 8.33 411 2.31 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 16.0 | 100.53 100.42 100.76 7.90 4.07 1.16 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 0.0 122 100.61 545 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 4.0 28.3 | 100.89 100.50 100.90 5.72 2.10 0.32 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 250111 271011 23.04.13 110 292 99.90 3007 99.01 99.90 7.52 1.81 0.82 B+/B1/ GaHku
MEBPP 0406n 5000 R 940  03.03.11  07.03.11) 27.02.14 3.0 39.5 | 100.80 5000 100.60 100.80 6.00 4.65 0.25 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 161210  19.12.11) 12.06.14 130 @ 430 @ 10044 = 0.04 100.30 100.50 7.87 4.10 0.92 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 244 | 109.97 7.44 5.78 1.62 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 1.0 86.4 75.21 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11] 23.05.12, 6.0 18.0 | 100.22 250 000 100.01 100.35 10.27 547 0.46 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 58.0 @ 118.6 @ 101.28 200 256 100.03 101.28 9.87 4.92 3.48 /B1/ meTannyprus
Meven 1406 5000 R 10.00 08.03.11 03.09.15 25.0820 580 @ 1186  101.10 | 0.10 200 261 100.20 10110 | 9.92 493 | 348 B/ MeTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 7.0 30.9 | 100.81 15301 100.81 100.90 6.89 4.20 0.50 B1/ meTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12 21.07.16/ 20.0 = 68.7 | 117.60 43110 117.52 117.60 7.77 4.03 1.36 B1/ meTannyprus
Meuen 506 5000 R 1250  18.01.11  18.10.12  09.10.18 23.0 & 957 | 107.30 100 107.00 107.49 8.50 2.90 1.56 B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.06.11 111111 09.11.12 120 @ 237 @ 10492 040 104.02 104.90 747 5.94 0.86 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 27.8 | 102.10 10 000 101.60 102.00 8.90 4.76 1.90 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 29.2 | 10250 | 0.30 316 102.50 103.00 8.75 4.74 2.01 B1/ meTannyprus
MWA-306 1500 R 725 24.02.11 24.02.12 15.1 102.50 | 247 100.00 105.00 524 1.76 1.14 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12 01.10.15 23.0 & 58.9 | 100.47 100.00 105.00 712 1.82 1.64 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 8.0 442 99.48 100.00 105.00 8.24 1.86 0.60 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 9.4 MalLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12  07.02.13] 15.0 & 26.7 | 108.50 107.00 110.00 5.92 6.20 1.08 notpe6. Tos
M-MHAYCTP 1000 R 1225 15.02.11 16.08.11 8.7 28.75 43 28.90 29.00 54454 |« 2124 0.10 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11] 10.07.13, 2.0 31.8 95.00 1.00 5 80.00 95.00 62.54 7.48 0.08 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 35 102.20 2500 102.20 102.40 7.23 7.32 0.27 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 05.05.11) 25.04.12 5.0 171 100.56 100.45 100.60 6.82 421 0.40 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 20.6 | 101.03 100.77 101.10 8.91 4.64 143 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 20.0 & 56.3 | 100.79 703 100.50 100.79 9.32 4.83 1.39 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 11.0 | 53.0 | 100.80 7500 100.75 100.80 8.70 4.80 0.79 B-/B1/ GaHku
MMK BO-01 5000 R 6.90  19.05.11 15.11.12 23.9 | 100.03 99.86 100.08 7.00 3.44 1.74 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 16.12.11) 121212 130 @ 248 @ 103.03 = 0.23 150 000 102.71 102.89 6.71 4.70 0.92 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.0312 19.09.13 160 @ 342 99.91 99.60 100.00 6.59 3.23 1.20 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 28.6 | 100.75 500 100.75 101.40 742 3.79 2.02 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 3.0 27.3 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 1.0 19.4 6.75 0.50 13.00 57.24 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 0.7 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 9.4 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 431 (buHaHCbI
MoiibaHk 5 5000 R 1296 21.0411  25.0411 16.04.15 5.0 53.3 87.60 75.21 100.00 56.18 7.38 0.26 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 26 75.21 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 1.0 30.9 75.11 GaHku
MOCMAPT® 1 2000 R 0.01  14.04.11 12.04.12 16.7 45.05 0.10 90.00 79.00 0.01 0.76 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 19.1 92.50 4482 92.37 92.50 17.55 4.99 0.88 CepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 56 yenyru
Mocobnp-2 4000 R 20.000 26.03.11 26.03.11 39 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 25.0 75.21 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 9.6 104.82 | 0.02 100 000 104.03 105.54 6.21 5.95 0.72 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 150 @ 63.6 | 100.90 200 100.80 100.91 6.88 3.78 112 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212  28.11.14] 25.0 = 487 | 105.40 17 100 104.08 105.75 7.38 4.85 1.67 1/BB- JHepreTuka
MOSK-01 3500 R 9.00 27.01.11  11.0811) 25.07.13 8.0 323 | 101.21 101.50 6.90 2.22 0.64 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 9.4 101.50 | 045 294 009 100.03 101.49 6.10 3.96 0.71 aHepreTMka
MPCK Yp.01 1000 R 8.60  24.05.11 22.05.12 18.0 98.01 1 88.01 10.33 4.38 1.29 JHepreTuka
MPCK tOra 2 6000 R 1750, 01.03.11  01.09.11] 26.08.14, 9.0 455 | 107.45 123 902 107.35 107.45 7.16 8.12 0.67 aHepreTMka
MTC 01 10000 R 7.00 21.04.11 17.10.13 35.1 98.70 | 0.67 97.82 99.57 7.65 3.54 245 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 59.5 99.21 15 99.21 100.29 8.10 3.90 3.82 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13] 12.06.18 31.0 @ 91.7 @ 101.50 = 0.10 124 000 100.21 101.62 7.46 3.93 213 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 6.0 420 | 104.50 182210 104.26 104.47 6.24 15.98 0.44 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16/ 200 @ 686 @ 110.75 045 1211 110.39 110.73 7.04 12.83 1.44 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 17.05.11 07.11.17 84.5 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20 60.0 & 120.9 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20 33.0 @ 1174 @ 101.75 1000 101.35 101.74 9.17 4.78 2.15 B//B+ Ccbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 16.1 87.31 90.06 2262 5.71 1.02 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 245 | 105.59 39 105.00 105.59 6.85 4.61 1.69 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 234 | 106.71 | 0.01 12 000 106.10 106.75 7.07 5.02 1.66 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 276 | 101.25 265 589 100.75 101.05 7.26 3.82 1.95 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 31.3 | 101.15 3467 100.82 101.10 7412 3.70 2.16 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 250511 25.05.12 25.11.13 180 @ 364 GaHku
HOMOC 118 5000 R 740 050111  09.07.12 02.07.14 20.0 @ 437 @ 100.49 100.05 100.40 7413 3.67 1.40 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 220211 28.08.13] 28.08.17 33.0 @ 821 100.70 50 487 100.50 100.90 8.35 4.23 227 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 26 101.26 100.75 100.95 3.59 4.68 0.21 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 7.0 30.9 | 100.50 63 000 100.37 100.52 5.99 347 0.51 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 325 99.76 207 566 99.76 99.90 7.22 3.50 2.26 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 56.1 101.77 | 0.02 101.00 101.60 8.70 2.27 1.99 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 49 75.00 95 75.00 132.06 9.97 0.18 TOproBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 52 101.56 101.45 102.00 7.80 5.86 0.39 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 17.8 75.21 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 120 @ 290 Bl notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 1.0 125 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 19.0 = 31.1 101.09 100.70 100.90 6.84 3.70 1.36 /Ba3/ JHepreTMka

OrK-5 06-1 5000 R 1225/ 31.03.11 29.09.11 101 104.40 8200 104.23 104.89 6.81 5.85 0.75 /Ba3/ 3HepreTuka
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OrK-6 0106 5000 R 725 21.0411 19.04.12 16.9 | 100.00 99.05 101.20 7.37 3.62 1.25 aHepreTuka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 6.0 30.5 100.10 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 9.1 101.00 102.10 102.80 11.84 6.42 0.64 11B- MalLLKHOCTP.
MapHac-M 2 1000 R 9.50  17.02.11 17.11.11 11.8 notpe6. ToB.
Mepsobatk 5O-01 1500 R 10.000 27.04.11  29.0411) 24.04.13 50 29.2 | 100.88 100.00 100.70 7.78 4.94 0.38 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 71 100.56 | 0.12 100.50 100.94 8.65 4.74 0.51 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 7.3 98.11 98.90 99.81 8.45 2.56 0.54 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 250 @ 494 | 110.23 95.00 110.24 743 5.80 1.67 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 211 100.82 75.01 100.78 7.36 3.85 151 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211) 22.08.12 3.0 211 100.00 1 100.02 102.40 14.43 747 0.21 /Ba3/B+ GaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 17.9 | 100.80 100.77 100.90 7.29 3.83 1.32 B+/Ba2/oTo3BaH | GaHku
MpoMTp0206 3000 R 001 19.04.11 18.10.11 108 | 85.00 20 59.00 89.99 2017 | 001 0.74 MaLLMHOCTP.
MpoMTp0306 5000 R 18.00 260111 28.01.11) 240743 20 @ 323 | 92.00 1368 91.90 9295 | 89.72 976 | 0.09 MaLLMHOCTP.
MpoTek®uH1 5000 R 12.000 04.05.11 02.11.11 1.3 79.00 TOProBns
MpopMeauad-1 3000 R 1050 20.01.11  23.07.13, 16.07.15 320 @ 56.3 99.80 | 0.12 143 267 99.58 99.80 10.81 525 2.07 Tenekom
Paarynsind2 2000 R 17.000  29.03.11 27.09.11 10.1 97.52 90.05 105.00 21.30 8.69 0.65 c/x
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 15.8 96.00 82.00 110.00 21.64 8.83 0.97 clx
Paarynsind4 3000 R 25.05.11  02.06.11] 22.05.13 6.0 30.2 91.50 81.02 101.99 19.14 0.42 c/x
Pasrynsind5 2000 R 27.0411  29.0411] 23.10.13 5.0 35.3 1.00 c/x
Paitcpdbaitaen-4 10000 R 1350 071210 081211 03.12.13 120 @ 36.7 | 106.67 106.45 106.75 6.70 6.31 0.88 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 78 100.00 75.51 103.00 11.23 4.74 0.56 BB-// yenyru
PBK®uHaHCc3 3000 R 9.000 16.05.11  14.11.13] 09.11.15 36.0 @ 602 = 100.82 = 0.03 498 910 100.82 101.00 8.84 4.45 244 BB-// yenyru
PenKan-2 3000 R 10.50.  08.04.11 04.04.12 164 | 100.00 1005 100.00 100.03 10.76 5.21 115 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11) 06.06.12 7.0 185 | 10145 6055 101.45 101.50 9.50 6.11 0.47 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.12.10 05.12.12 246 | 104.95 43762 104.64 104.90 6.85 4.47 1.70 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 236 | 101.34 | 0.26 100.87 101.15 6.92 3.72 172 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 7.3 101.79 101.61 101.85 5.48 4.16 0.55 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.50 18.05.11  18.05.11] 13.11.13 6.0 36.0 98.21 10 98.21 98.50 3.94 0.01 0.45 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 39.8 | 12215 99 484 122.16 122.30 7.39 6.12 251 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 60.5 | 102.37 | 0.52 101.70 102.01 7.35 3.80 3.93 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 26.05.11 281111  16.05.19 12.0 @ 103.0 = 108.55 138 607 108.30 108.55 5.88 6.84 0.91 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 39.8 | 103.46 103.31 103.62 8.94 4.82 2.59 BBB/Baa1/BBB | TpaHcnopT
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 53.0 | 104.39 | 0.11 55 104.10 104.40 8.82 4.7 3.33 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210 261212, 20.06.16/ 25.0 @ 67.7 | 107.63 107.50 107.59 7.24 5.17 1.71 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11) 05.06.17, 7.0 79.3 | 104.59 324 104.35 104.59 5.60 6.83 0.48 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 320 & 929 | 110.79 110.47 110.80 6.87 5.09 2.15 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19, 44.0 @ 105.0 @ 114.09 113.76 114.10 7.16 5.03 2.82 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.0711  08.07.24 80 | 1657 @ 106.12 104.52 107.71 3.90 6.34 0.60 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215 16.01.25 51.0 @ 1721 10590 @ 0.07 3360 105.58 105.90 743 4.24 3.27 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Haueir-01 3000 R 1050 27.05.11 231112 20.11.15 240 @ 60.6 B/B1/ GaHku
Poc6ark BO-01 5000 R 740 241210 27.06.12] 21.06.13) 19.0 = 312 & 10080 @ 0.10 100.55 100.75 6.95 3.68 1.38 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 31.7 | 10155 | 0.25 101.30 101.90 7.46 3.97 217 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 6.0 358 | 102.75 234999 102.75 102.83 5.22 5.86 0.44 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 6.0 480 | 102.75 77161 102.75 102.85 5.22 5.86 0.44 BBB+/Baa3/BB+ | GaHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 20.0 @ 56.3 99.20 164 98.86 99.49 10.74 5.03 1.36 (buHaHCbI
PocroccTpax-2 5000 R 1050 12.05.11 121112 021117 240 @ 843 99.92 99.80 100.05 10.76 5.24 1.63 (puHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 27.0 @ 111.6 @ 103.79 103.00 103.30 719 4.32 1.87 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 27.0 @ 111.6 = 103.64 0.34 9030 103.00 103.25 7.26 4.33 1.87 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  16.02.11 16.02.11 26 100.72 100.40 100.75 4.56 1.94 0.21 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.02.11  17.02.14) 09.02.17, 39.0 | 755 | 104.40 6864 104.10 104.40 7.79 4.42 2.60 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11 071011 27.09.17, 10.0 = 83.1 102.38 100.00 104.75 8.64 5.60 0.76 BBB/Baal/ GaHku
Poccenxb 5 10000 R 1350 071210 08.12.11  27.11.18 120 @ 97.3 | 100.00 100.52 13.88 6.73 0.82 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14, 09.02.18 450 876 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 7.0 91.5 | 100.45 67 707 100.30 100.45 6.06 343 0.50 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11 261112 141119 24.0 @ 109.1 | 105.10 100 000 104.00 105.79 7.39 4.79 1.73 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11 261112 141119 24.0 @ 109.1 @ 105.80 260001 105.25 105.70 7.00 4.76 1.74 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12] 28.08.13 21.0 & 334 @ 10041 100.00 100.15 7.04 3.58 1.55 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12] 28.08.13 21.0 | 334 @ 100.11 42 000 100.00 100.15 7.23 3.59 1.54 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 17.0 @ 355 99.97 99.60 100.00 5.84 3.29 1.31 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 9.0 32.7 99.95 500 99.50 99.95 12.12 5.99 0.54 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12 7.0 18.8 95.10 90.10 100.10 22.95 2.62 0.44 notpeb. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 0.4 100.95 99.03 100.97 -15.92 6.42 0.04 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 24 100.88 7 95.00 100.88 6.18 5.31 0.19 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 9.8 99.85 3000 99.56 99.85 7.82 3.75 0.73 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 16.7 | 100.16 = 2.71 98.01 99.97 7.76 3.86 122 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 36.0 @ 60.2 /Baa2/BB+ GaHku
PycduHanc11 2000 R 790 18.05.11  20.11.13 11.11.15 36.0 @ 60.3 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.09.12] 14.09.15 22.0 @ 583 | 100.73 100.55 100.75 7.38 3.81 1.58 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11  18.09.12 15.09.15 22.0 = 584 | 100.50 35 100.50 100.70 7.52 3.82 1.58 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12 3.0 15.2 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.0311) 20.09.11 4.0 9.8 99.44 97.50 99.99 12.96 5.52 0.28 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10  06.12.11, 06.06.14 120 @ 428 6.55 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 32.3 | 102.30 5 102.00 102.30 11.47 5.95 2.03 yenyru
CB-®uHaHc1 1500 R 0.100 201210  20.06.11/ 18.06.12, 7.0 18.9 notpe6. ToB.
Cgo6Coxkon3 1200 R 0.10/  24.05.11 24.05.11 59 40.00 npou3BoaCTBO
CesizbbaHk1 2000 R 16.000  20.01.11 21.04.11 4.8 103.20 | 3.15 4123 100.12 104.98 7.83 3.86 0.36 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11  18.09.12) 10.0 & 220 | 105.55 9472 105.60 105.75 6.91 6.61 0.73 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 27.0 | 105.25 104.31 105.15 7.26 4.62 1.87 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 27.0 | 105.00 300 104.34 105.19 7.39 4.63 1.86 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 16.1 NpoM3BOACTBO
C3Tenex306 3000 R 860 24.02.11 24.02.11 29 100.76 100.12 100.70 5.48 213 0.23 BB//BB- Tenekom

C3Tenek406 2000 R 8.10/  09.12.10 08.12.11 125 10053 | 0.02 100.60 101.17 7.50 2.01 0.62 BB//BB- Tenexkom
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CesCtABTO2 3000 R 1250 19.01.11 17.07.13 32.0 100.75 15296 100.55 100.70 12.51 6.19 1.98 aBToNpoM
C3Tenex506 2000 R 587  22.02.11 21.05.13 30.1 100.02 99.50 100.25 7.01 1.46 1.86 BB//BB- Tenekom
C3Tenex606 3000 R 11700 02.02.11  09.08.11, 24.07.19 80 | 1053 107.15 268 048 106.90 107.15 4.54 272 0.64 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 18.01.11 17.07.12 19.9 110.00 92 109.53 110.22 11.41 8.16 1.27 TpaHcnopt
CumeTnHO1 10000 R 1350 21.04.11  20.10.14 10.10.19 47.0 = 107.9 112,50 37000 112.25 112.70 9.77 5.98 2.88 MeTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14 10.10.19 47.0 @ 107.9  112.60 34 964 112.25 112.83 9.74 5.98 2.88 MeTannyprus
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 8.0 32.8 101.60 | 0.04 7191 101.60 102.75 7.21 4.66 0.63 BB/ Tenekom
CUBYPXong1 1500 R 1047 05.05.11 01.11.12 234 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13) 220 @ 346 100.00 760 99.00 100.00 9.97 4.86 1.56 B/l notpe6. ToB.
CuHeprusi-3 2500 R 10.000 21.02.11  24.02.11] 18.08.14 3.0 453 100.00 1 99.60 101.00 9.76 4.99 0.22 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 325 83.71 6.89 0.01 2.50 Tenekom
Cuctlanc 1 3000 R 8.50 12.04.11 08.04.14 40.9 75.21 oto3BaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50 19.04.11 15.04.14 411 75.21 oTo3BaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 27.6 105.16 104.50 105.25 7.37 4.62 1.92 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12] 12.08.14, 21.0 @ 451 111.80 16610 112.04 112.05 7.40 6.58 142 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 24.11.16, 250 @ 729 109.48 | 048 741 5.69 1.63 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 211210 26.06.12] 18.06.13 19.0 & 31.1 102.76 | 0.56 1304 98.56 102.25 9.99 5.70 129 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075  11.0411 151012 07.10.13 230 @ 34.8 99.95 0.05 99.90 100.00 10.95 5.36 1.56 B-/B3/ Tenekom
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 13.0 @ 30.6 100.85 96 003 100.95 101.20 8.99 4.85 0.89 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 16.4 TOproBnst
C1Wupyctpt 1000 R 06.01.11 07.07.11 7.3 CTPOUTENLCTBO
CrpTpras02 5000 R 849 14.01.11 13.07.12 19.7 87.30 0.30 79 670 86.07 87.35 18.62 4.85 1.26 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 28.8 86.45 83.00 89.90 16.15 4.90 1.86 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.0211) 15.02.12 3.0 14.8 98.10 2021 98.10 98.50 23.52 7.88 0.19 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 21.5 98.01 50 003 98.01 100.60 1.15 1.74 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 320 @ 116.6 = 101.25 35000 101.05 101.32 8.94 4.60 21 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 178 98.50 5.29 1015 93.21 98.75 13.26 5.92 122 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 34.2 100.30 133 030 100.25 100.32 7.25 3.60 2.39 B+// Ccbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 234 100.84 97.02 100.99 7.92 4.08 1.68 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 6.1 103.18 6.59 6.28 0.44 B2/ GaHku
Tardonab 5 2000 R 11.000 23.03.11  29.03.11] 21.03.12 4.0 15.9 101.34 101.10 101.45 6.31 541 0.31 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11) 26.02.13 3.0 2713 100.89 5220 100.90 101.23 715 5.54 0.25 B2/ GaHku
Tardonab 7 1000 R 1375 171210 2312100 1412120 1.0 24.9 100.30 3000 100.00 100.45 5.63 6.84 0.06 B2/ GaHku
TB3 BO-01 2000 R 7.00 151210 24.06.11] 12.06.13 7.0 30.9 99.84 75.21 7.10 3.50 0.51 MaLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.0312 11.03.14 16.0 @ 399 101.50 99.02 102.43 7.34 4.18 115 aHepreTMka
TrK-102 5000 R 16.99  04.01.11  11.07.11] 01.07.14, 7.0 437 106.20 800 105.77 106.20 6.16 7.98 0.54 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 2.0 26.7 75.21 JHepreTuka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 341 99.95 20500 99.31 100.02 9.22 4.49 229 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 9.1 99.90 4 99.22 99.90 6.99 3.37 0.69 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 18.3 JHepreTMka
TrK-5-01 5000 R 875 15.04.11  16.10.13 06.10.17 350 @ 834 100.95 100 100.55 100.95 8.50 4.32 2.38 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 340 820 100.05 100 99.82 100.05 8.40 4.14 2.29 aHepreTMka
TrK-6MnB-1 2000 R 10500 22.02.11  28.02.11) 21.0212 3.0 15.0 102.19 95.00 102.30 1.00 2.56 0.25 aHepreTMKa
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 176 aHepreTMka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 330 814 100.00 | 0.01 1462 99.71 100.00 8.23 4.04 225 aHepreTMka
TepHa-® 02 1500 R 1.000  06.05.11 04.11.11 113 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 59 50.10 121 99.00 341.16 6.96 0.11 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 3.0 155 99.99 75.21 710 3.49 0.26 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 324 109.25 | 0.15 1331 109.10 109.25 16.19 9.18 1.80 GaHku
TKCBaHk BO-01 1600 R 1422 25.03.11 20.09.13 34.2 97.75 212 97.50 97.75 15.79 7.25 2.03 GaHku
TMK BO-01 5000 R 885  26.04.11 22.10.13 35.3 100.35 50479 100.22 100.35 8.90 4.40 2.39 /B1/B NpoM3BOACTBO
TMK-03 06n 5000 R 9.80  15.02.11 15.02.11 26 100.64 14 000 100.62 100.84 6.76 4.86 0.20 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  27.0411  25.0412 23.10.13 17.0 @ 353 102.10 85 101.62 102.10 10.45 5.79 1.20 TpaHcnopt
TpatcKoHT1 3000 R 950  01.03.11 26.02.13 2713 104.98 104.60 104.75 718 4.51 1.90 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 09.12.10 04.06.15 54.9 103.04 | 0.35 102.80 102.90 8.00 4.26 2.93 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 17.05.11 171113 36.1 100.00 68 800 75.11 100.00 7.88 3.87 2.51 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 141210 231210, 12.06.12, 1.0 18.7 100.30 6 100.30 100.40 4.70 7.46 0.06 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 7.3 102.77 101.90 102.60 5.62 5.00 0.55 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 329 100.41 50 000 100.40 100.75 7.87 3.94 2.26 /Ba1/BB GaHku
TpatcKpen6 4000 R 825 21.04.11 17.04.14 412 101.40 100.05 101.30 7.92 4.06 2.78 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 24 100.00 6.79 3.37 0.19 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 54.0 @ 102.9 @ 105.84 75.10 8.11 9.19 341 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 16.2 101.79 | 0.04 100.01 101.70 7.38 4.26 118 aHepreTMka
YIMK-Y3M01 3000 R 825 01.03.11 28.02.12 15.2 meTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 18.8 100.10 98.01 104.00 10.17 4.98 1.27 MalLLMHOCTP.
Ypancu6K 50-03 3000 R 950  01.02.11 29.10.13 35.5 100.04 348772 100.00 100.03 9.81 2.37 129 B+// (buHaHCbI
Ypancu6IK1 2700 R 6.00 29.12.10 29.12.10 1.0 99.85 99.86 100.00 791 3.11 0.08 B+// (pUHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 7.8 103.90 1700 103.89 103.94 8.25 6.96 0.56 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 15.0 108.93 108.25 109.24 8.87 7.55 1.04 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 13.9 108.36 107.55 108.50 8.79 7.59 0.95 B+// (buHaHCbI
Ypancu6IKs 3000 R 1425 200111 20.01.11) 19.01.12, 2.0 139 101.12 100.77 101.10 6.17 7.03 0.13 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 10.8 102.75 102.50 102.90 6.89 4.88 0.81 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 19.9 106.76 104.51 107.00 7.42 5.49 1.38 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 53.1 101.30 13 336 100.50 101.45 8.82 4.43 3.37 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 05.05.11  09.11.11 01.11.12 120 @ 234 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 19.05.11 17.11.11 11.8 75.11 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 15.7 101.91 0.01 100.91 101.50 6.04 4.16 0.72 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 285 101.08 95.58 101.20 7.90 3.70 1.82 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.04.11 06.10.11 104 101.16 | 0.01 101.00 101.20 5.96 3.60 0.79 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  29.03.11  26.09.13] 15.09.20 34.0 @ 119.3 99.80 218 400 99.79 99.80 7.34 3.57 240 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 60.0 & 120.3 = 100.22 99.70 100.25 7.57 373 3.88 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 34.0 @ 119.3 99.80 250 000 99.79 99.80 7.34 3.57 240 /Baa2/BBB aHepreTMka

®CK EQC-09 5000 R 799 29.0411 241017 161020 84.0 @ 120.3 = 99.55 80000 99.51 99.75 8.02 3.90 5.03 /Baa2/BBB 3HepreTMka




Fixed Income Daily 30.11.10

PbIHOK pybneBbIx o6nuraumm

Gh YPANCUIBE | K3MUTAN

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+PMIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-10 10000 R 7.75  29.03.11  24.09.15 15.09.200 59.0 & 119.3 = 100.50 99 100.50 100.80 7.76 3.84 3.77 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799  29.0411 241017 16.10.20 84.0 @ 120.3 99.55 50 000 99.51 100.04 8.23 4.00 4.99 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11) 12.06.13 7.0 30.9 100.22 100.25 100.53 7.52 4.06 0.49 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.01.11 12.10.11 10.6 99.95 99.60 100.00 7.35 1.77 0.78 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13 110 @ 29.0 100.87 5050 100.50 100.87 7.32 2.01 0.80 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.01.11  30.0412] 23.04.15 17.0 @ 535 101.80 125 101.30 101.80 7.80 220 124 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000  11.01.11 12.07.11 75 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12, 24.06.14 19.0 @ 434 101.80 3000 101.90 8.12 4.53 1.35 /B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 9.1 101.49 101.20 101.60 6.49 4.57 0.49 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825 13.05.11 08.11.13 35.8 99.92 0.02 99.80 100.05 8.45 4.12 2.46 notpe6. ToB.
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 6.1 103.72 5.21 6.13 0.45 notpe6. ToB.
YTN3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 50 535 95.50 JoTo3BaH/ npou3BoaCTBO
YTn3 60-01 5000 R 16.50 071210 081211 04.1212 120 @ 245 106.13 | 0.66 750 105.41 105.95 10.21 7.75 0.83 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.12.10, 14.06.11  04.09.14 7.0 458 105.04 | 0.04 104.75 105.40 11.18 4.99 0.45 (buHaHCbI
OHeproCr-1 1500 R 12000 20.05.11 20.05.11 57 75.21 aHepreTMka
tOHMKpeanbaHk-04 10000 R 700 17.05.11 16.11.12 10.11.15 240 @ 60.2 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 340 579 100.00 70 200 99.75 100.00 7.64 3.74 2.33 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000 08.03.11 06.09.11 9.4 100.60 notpe6. ToB.
tOTK 6O-01 2000 R 11.00  19.01.11 211011 17.10.12 11.0 @ 229 103.75 90.09 104.50 6.73 2.64 0.80 /B1/B Tenekom
IOTK BO-04 1000 R 1140 20.01.11 18.10.12 23.0 105.30 972 102.51 105.30 8.60 2.70 1.58 /B1/B Tenekom
HOTK-05 06. 2000 R 780 01.12.10 30.05.12 18.3 100.61 7.78 3.96 129 /B1/B Tenekom
OTaitp-® 03 2000 R 1400 14.12.10 14.12.10 0.5 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 28.12.10 26.03.13 283 104.00 2 104.00 10.95 3.00 1.82 TpaHcnopt
0Taitp-® B0-2 1500 R 1250  28.12.10 26.03.13 283 105.00 104.00 10.44 297 1.83 TpaHcnopt
SAkyTckaH BO-01 3000 R 825  08.03.11 03.09.13 33.6 101.04 98.95 101.25 7.97 4.07 2.30 BB/ JHepreTuka
AkyTckaH02 1200 R 10.300  10.03.11 08.03.12 155 103.18 103.20 103.46 7.50 4.98 1.03 BB/ aHepreTMka
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 178 100.62 100.50 100.82 6.99 3.84 0.76 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 428 100.70 9895 100.70 101.00 7.94 4.33 212 1/BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 27.12.10 27.06.11 7.0 101.40 3 101.45 102.70 7.84 5.04 0.51 MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70  24.02.11 26.10.11 11.0 100.75 15000 100.75 101.00 6.78 2.55 0.68 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.15  15.04.11 221112 241 100.87 100.12 102.79 8.59 3.56 1.04 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  28.02.11 29.08.11 9.1 101.00 27 97.50 102.10 7.00 2.02 0.68 BB-// MyHULMNANbHbIA
KanyxO6n-3 1000 R 9.05 02.12.10 29.11.12 244 | 102.92 7.26 2.19 1.46 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 313 105.23 = 523 100.00 104.99 7.46 240 1.74 BB-// MyHULMNaNbHbIA
Kapenus 11 800 R 980  12.05.11 10.05.12 176 101.92 102.01 102.75 8.00 4.80 0.97 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 6.2 104.17 2.72 4.56 0.24 BB-// MyHULANanbHbIA
Kapenus 2 1000 R 767 14.04.11 14.04.11 45 100.66 100.36 100.95 591 3.80 0.35 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 14.04.11 14.04.11 45 100.66 100.36 100.95 591 3.80 0.35 BB-// MyHULMNanbHbIA
KOMMW 78 06 1000 R 8.000 23.05.11 22.11.13 36.3 101.40 1 98.52 101.40 7.51 3.91 2.13 BB/Ba2/ MyHULMNANbHbIA
KOMM 88 06 1000 R 750 05.03.11 03.12.15 610 | 95.69 44 9352 95.69 7.93 3.91 3.48 BB/Ba2/ MYHALMNATbHbIR
KOMW 98 06 2100 R 7.75  19.04.11 18.10.14 473 99.05 99.00 99.25 791 3.90 2.79 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.14.  10.02.11 08.11.12 23.7 105.41 14700 105.41 105.65 7.21 2.64 1.32 BB+/Ba2/BB+ MyHULMNanbHbIA
leH06n-206 800 R 1401 08.12.10 08.12.10 0.3 100.76 100.06 101.47 -14.50 6.93 0.03 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 48.9 116.35 50019 115.02 116.04 7.26 525 2.99 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 0.9 100.50 1 100.28 100.50 3.14 4.99 0.07 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 443 100.40 17777 100.30 100.40 7.49 4.02 2.94 BBB/Baa1/BBB | MyHULynanbHbii
Mrop44-06 5000 R 8.000 24.12.10 24.06.15 55.6 101.00 = 0.16 130 100.50 100.85 7.24 3.97 3.56 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 19.2 102.94 102.20 103.50 6.10 3.90 1.38 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1404 = 93.56 500 93.55 93.56 7.86 4.29 7.01 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 79.6 99.96 1 98.80 99.96 742 4.01 4.75 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 12.8 102.30 118 900 101.80 102.40 5.79 3.92 0.94 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop53-06 15000 R 8.00 01.03.11 01.09.13 33.6 102.56 50 000 101.80 102.15 6.55 3.87 2.34 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 215 | 102.30 5569 102.20 102.30 6.42 3.88 1.56 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 70.8 98.70 2430 98.30 98.99 7.68 4.02 4.41 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 6.1 102.31 543 244 0.46 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop61-06 15000 R 15000 03.12.10 03.06.13 30.6 121.04 6.06 3.09 2.00 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 15.000 08.12.10 08.06.14 429 119.00 154 671 118.92 119.24 742 3.14 2.63 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop63-06 15000 R 15000  10.12.10 10.12.13 36.9 123.49 50 000 123.06 123.66 6.57 3.03 2.34 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110000 R 875  23.02.11 23.11.18 97.2 106.16 105.50 106.29 8.00 2.08 545 BBB/Baa1/BBB | MyHuULnanbHbIi
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 4.7 100.95 = 0.10 13422 100.85 101.09 6.54 4.45 0.36 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.04.11 16.04.14 411 99.26 14 384 99.26 99.45 8.42 4.02 2.77 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.12.10 11.06.13 30.8 | 101.60 23000 101.35 101.65 8.10 4.42 1.39 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 15.7 | 111.76 111.50 111.90 6.93 7.50 0.98 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.700  21.04.11 20.10.11 108 | 100.70 100.83 101.20 6.98 3.81 0.82 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 240 | 101.20 100 534 100.81 747 3.92 1.32 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  19.01.11 19.01.11 1.7 100.36 200 100.35 3.54 1.52 0.14 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6.200  09.02.11 09.11.11 115 | 101.10 50 000 100.74 101.05 5.10 153 0.88 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 13.8 107.50 50 000 107.10 107.60 5.16 2.76 1.02 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 28.3 112.10 73 111.91 112.40 6.52 2.67 1.92 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 05.01.11 06.07.11 7.3 103.48 50 001 103.46 103.50 4.7 2.54 0.56 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 229 109.20 6851 109.20 109.30 6.23 2.58 161 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 453 116.50 164 800 116.35 116.60 7.02 5.14 2.88 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 101 104.09 30000 103.85 104.16 4.95 4.79 0.77 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 48.6 104.75 = 0.20 144 000 104.35 104.55 6.84 3.86 3.16 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 26.2 101.50 103 876 101.50 101.65 6.49 3.51 1.87 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 204 101.28 250 101 101.20 101.25 6.12 3.37 149 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 56.3 98.89 131350 98.70 98.85 7.29 3.34 3.68 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 23.5 | 100.90 1200 100.90 5.49 5.95 1.78 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 19.7 100.38 120 001 100.10 100.30 5.98 1.52 145 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 32.0 100.23 971209 97.51 101.02 6.14 1.52 2.30 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 49.3 115.50 401 115.00 115.77 6.96 242 3.10 BBB/Baa1/BBB |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 69.1 98.10 70401 98.10 98.15 745 3.64 4.36 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 20.6 103.45 102.55 102.72 4.25 3.86 0.87 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00 09.03.11 29.08.18 94.3 98.72 187 001 96.00 98.95 7.35 3.54 5.46 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.02.11 03.08.16 69.1 97.00 2024 96.94 98.12 7.48 1.80 4.07 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 850  08.12.10 24121 133.8 = 98.08 10382 767 95.00 97.80 7.48 2.16 6.54 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 101.1 72.61 1419 900 71.55 72.00 7.7 5.08 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 306.7 | 89.50 263 021 88.50 90.30 8.03 3.84 10.39 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 93.6 91.91 4811392 91.00 91.47 7.28 3.80 5.35 BBB/Baa1/BBB |roc. Gymaru
CamapO6n 3 4500 R 760  10.02.11 11.08.11 85 100.87 100.65 101.23 6.47 1.88 0.64 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98 221210 20.06.12 19.0 100.03 100.00 100.70 7.14 1.74 1.37 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 37.2 102.50 6125 102.50 102.55 7.23 2.26 1.03 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 11.02.11 10.05.13 29.8 113.80 36 113.80 114.39 7.21 3.29 1.67 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 7.76/  26.05.11 19.11.15 60.5 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 28.8 100.52 3 100.52 101.77 7.75 1.97 1.19 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 8.80 24.02.11 26.05.11 59 101.19 100.90 102.20 6.45 217 0.45 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 131 100.15 100.11 100.52 6.82 3.50 0.52 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 171212 25.0 100.33 100.21 100.60 6.84 3.50 113 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.02.11 27.11.13 36.5 | 108.15 33325 107.07 108.38 8.10 3.03 1.66 B MyHULaNanbHbIi
YamypTus-2 1500 R 840 17.01.11 15.07.12 198 | 101.36 100.50 101.85 7.63 4.18 140 /Bat/ MyHULMNanbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 60.7 | 100.85 100.80 100.90 8.53 4.28 3.34 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820  23.02.11 25.08.13 33.3 101.16 100.10 101.75 7.86 2.02 1.95 MyHULMNanbHbIA
Yysawwms-05 1000 R 785 04.12.10 05.06.11 6.3 100.53 6.90 3.89 0.46 /Ba2/ MyHULMNanbHbIA
Yysawms-06 1000 R 724  18.01.11 17.04.12 16.8 100.00 99.77 101.50 7.44 1.80 123 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 30.6 /Ba2/ MyHULMNanbHbIA
SAkyT-07 06 2500 R 780 20.01.11 17.04.14 412 100.90 100.60 100.77 7.65 1.93 2.34 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 34.2 105.40 105.00 105.38 721 2.31 1.81 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 4.7 100.15 53 100.16 100.35 6.16 3.24 0.36 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850 17.02.11 16.05.13 300 | 10231 99.61 721 2.07 1.89 BB-// MyHULMNanbHbI




Fixed Income Daily 30.11.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %
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EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.12.10 20.06.11 68 | 102.72 4.26 4.50 0.53 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 245 | 108.10 5.92 474 1.74 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 19.4 | 105.75 437 3.88 143 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 7.0 | 313 | 108.79 | 0.02 425 0.56 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 0.0 | 612 BB/Ba1/B+ BaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 52.3 | 102.67 7.26 3.90 3.55 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 150 @ 759 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 83.1 BB/Ba1/B+ GaHkm
Alliance Qil-15 350 § 988  11.03.11 11.03.15 52.1 BI/B+ cbipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 483 | 110.76 | 0.06 5.80 4.01 3.36 BB-/Ba3/BB- Cblpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 1209 | 101.53 7.53 3.82 6.83 BB-/Ba3/BB- cblpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.11 25.07.17 81.0 /Ba3/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 32 | 100.40 4.54 6.23 0.26 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34 13.05.11 13.06.1¢ 299 | 10547 | 0.05 4.94 348 224 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.05.11 25.11.15 60.7 = 96.86 8.28 387 4.07 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 52.1 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.05.11 10.05.17 785 | 9950 | 0.08 6.90 342 5.13 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 888  25.01.11 25.04.12 174 | 98.82 10.79 224 0.64 GaHkun
Credit Europe Bank-13 300 § 7.75  20.05.11 20.05.13 301 | 10322 | 0.07 6.32 3.75 2.23 /Ba3/ GaHkun
EURDEV-14 500 § 7.38  29.03.11 29.09.14 467 | 10847 4.92 3.40 331 BBB/A3/BBB BaHku
Eurochem12 300 $ 7.88) 21.03.11 21.09.12 221 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 292 | 10661 | 0.19 5.88 4.16 2.14 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 60.2 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.04.11 24.04.18 90.1 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 298 /Caal/D Chlpbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 48 | 102.55 243 8.78 0.40 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 247 | 10343 2.78 441 1.88 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 239 | 99.30 3.26 1.46 1.89 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 274 | 112.89 3.62 4.26 2.02 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 356 | 105.87 434 6.22 269 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 322 | 103.10 3.27 218 245 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 288 | 108.58 3.53 3.38 217 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 325 | 109.35 3.78 343 238 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 395 | 10317 3.92 4.88 291 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 447 | 11350 4.24 3.66 313 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 47.7 | 104.22 413 5.15 3.56 BBB/Baa1/BBB |cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 548 | 105.02 4.56 5.59 391 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 50.9 | 113.54 2.77 7.16 348 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 60.9 | 100.62 4.95 253 437 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 72.8 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 76.8 | 100.60 4.96 5.1 5.24 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 843 | 101.52 5.10 5.36 5.79 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 87.8 | 106.39 543 6.21 5.58 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 89.7 | 114.18 5.76 3.57 5.60 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 230411 23.0412 230419 17.0 | 1022 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 111.7 | 105.82 5.14 3.40 2.77 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 137.2 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 863  28.04.11 28.04.14 28.04.34 420 | 2850 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 325.2 | 102.03 712 357 | 11.60 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300§ 797 15.12.10 15.06.11 66 | 102.96 246 387 0.52 /Baa3/BB GaHkm
Gazprombank-13 500 $ 793 28.12.10 28.06.13 314 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 49.2 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 58.6 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35  08.05.11 08.05.16 66.2 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 322 | 103.34 | 0.00 421 2.72 2.40 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 6.8 | 10381 | 0.00 4.02 5.30 0.52 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.11 11.08.11 85 | 104.22 5.50 5.64 0.66 [Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 21.0 D/Caa2/D GaHkun
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 6.8 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 112 | 9250 18.45 5.00 0.82 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75  09.02.11 09.11.15 60.2 | 100.50 = 0.05 113.00 = 22.64 0.72 B CTPOUTENCTBO
LenSpetsSMU-15 150 § 9.75/  09.02.11 09.11.15 60.2 | 100.50 = 0.05 113.00 = 22.64 0.72 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 479 | 106.81 447 2.98 346 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 794 | 104.80 5.47 3.03 517 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 108.8 | 107.74 | 0.12 6.11 3.36 6.59 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1211 chlpbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1403 | 101.77 | 0.14 6.44 3.27 7.75 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.03.11] 10.03.11  10.03.16 3.0 | 643 | 97.00 20.20 4.58 0.26 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 78 BB/Ba2/B+ GaHku
Mirax-11 180 § 9.45/  20.03.11 20.03.11 3.7 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 106 | 103.85 | 0.00 1.92 6.21 0.86 BBB/Baa1/BBB MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 717 | 10198 | 0.00 4.62 4.97 5.10 BBB/Baa1/BBB  MyHMUMnanbHbii
MTS-12 400 $ 800  28.01.11 28.01.12 142 | 10543 3.20 3.79 1.09 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 116.4 BB+/Ba2/BB Ternexom
NKNH-12 101§ 1200  20.04.11 20.04.12 16.9 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 1.0 | 616 B/B1/ XuMus
NMTP-12 300 § 7.00  17.05.11 17.05.12 17.8 | 103.66 439 3.38 1.39 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 25.0 BB-/Ba3/ GaHkun
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 35.2 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.04.11 21.10.15 59.6 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.04.11 20.10.11  20.10.16 11.0 = 717 BB-/Ba3/ GaHku

Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 10.1 TOproBns
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Promsvyazbank-11 2258 875 20.04.11 20.10.11 108 | 10343 417 4.23 0.85 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 18.0 | 105.00 6.05 4.58 1.38 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 8.0 320 | 109.66 = 0.06 4.90 0.62 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 547 | 111.22 9.62 573 344 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 683 | 107.71 9.44 522 4.00 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 873 | 110.00 094 11.33 5.68 4.56 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 7.50 22.05.11 22.05.12 18.0 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 285 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.05.11 30.06.11 71 102.05 = 0.06 9.34 6.37 0.55 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 19.3 | 100.00 8.99 4.50 1.40 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 17.3 | 103.00 3.98 6.08 1.34 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 30.0 | 106.94 418 3.36 2.26 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 282 | 100.21 7.39 3.74 2.07 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 750 § 713 140111 14.01.14 38.1 | 106.45 4.87 3.35 2.73 BBB/Baa1/ 6GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 430 | 11241 5.1 4.00 2.94 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 10.0 = 70.8 | 99.17 8.03 3.51 0.76 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.05.11 15.05.17 786 | 100.35 6.23 3.14 5.23 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 91.3 | 107.94 6.40 3.59 5.71 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.12.10 04.03.11 32 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 53.7 | 10047 351 1.80 4.04 BBB/Baa1/BBB  |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 93.1 | 140.59 4.64 391 548 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 5.00  29.04.11 29.04.20 114.6 | 100.15 4.98 2.50 741 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2139 | 175.72 21493 5.81 363 9.11 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 750  31.03.11 31.03.30 2354 | 115.86 2000 4.82 324 5.68 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 52 | 10117 5.84 4.26 0.42 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 1.0 | 614 | 9477 160.17 4.68 0.03 B+/Ba3/B+ GaHku
RusStandard-16 200§ 9.75  01.12.10 01.12.16 73.1 B+/Ba3/B+ GaHku
RZD-17 1500 § 574/  03.04.11 03.04.17 772 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 11.7 | 103.62 210 2.86 0.93 BBB/Baa1/ GaHKu
Sberbank-13 500 § 648  15.05.11 15.05.13 299 | 106.30 3.77 3.05 221 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 315 | 106.38 3.85 3.04 233 BBB/Baat/ GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 56.0 | 101.33 517 271 3.95 BBB/Baa1/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 830 = 97.89 5.78 2.76 5.57 BBB/Baat/ GaHku
Severstal-13 1250 § 9.75  29.01.11 29.07.13 324 | 11055 | 0.09 5.44 4.41 230 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 412 | 11094 | 0.02 5.66 417 2.90 B+/Ba3/BB- chlipbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 84.1 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 49 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 56.9 | 106.27 @ 0.19 6.14 362 383 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 20 | 101.00 | 0.00 267 439 0.16 BB-/Ba3/BB Tenexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 84.1 TpaHcnopT
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 143 B2/ BaHku
TMK-11 600 § 10.00  29.01.11 29.07.11 8.1 103.52 4.56 4.83 0.63 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 7.7 10311 | 0.01 1.93 3.33 0.61 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 220 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 278 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 50.9 | 105.20 4.86 2,97 360 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 68.6 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 76.8 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 88.7 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725 02.02.11 02.02.20 117 BBB-/Baa2/BBB- |cbipbe
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 80.8 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 6.9 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 19.2 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 19.2 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 327 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 39.7 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 93.6 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.03.11 06.09.12 216 CCC/Caat/ GaHkun
URSA-11-1 130§ 12.00  30.12.10 30.12.11 132 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 1.7 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00 041210, 04.06.11 04.06.13 6.0 | 306 /B1/B Ternexom
VEB-17 600 § 545 22.05.11 221117 85.0 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.11 09.07.20 117.0 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 1824 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 109 | 105.15 2.53 3.98 0.87 [Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 8.38  30.04.11 30.04.13 294 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.05.11 23.05.16 66.7 | 108.77 6.33 3.79 442 /Ba2/BB+ Ternexom
Vimpelcom-18 1000 § 913/ 30.04.11 30.04.18 90.3 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 80.1 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 588 = 95.72 7.26 3.24 4.04 BBB/Baat/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 106 | 104.55 2.19 3.59 0.84 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 71 103.37 2.34 7.98 0.58 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 234 | 106.59 3.05 3.10 1.80 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.05.11 28.11.12 243 | 99.88 12.07 6.01 173 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 33.0 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 50.9 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 51.9 | 103.00 = 0.02 5.66 3.14 3.65 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 635 | 100.38 412 423 4.54 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.05.11 28.05.13 29.05.18 30.0 = 913 | 10473 | 0.01 4.84 3.28 229 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1202 | 97.58 | 0.22 6.89 3.36 7.08 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 56.0 = 299.4 | 101.98 = 047 5.75 3.06 3.86 BBB/Baa1/BBB | 6aHku
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YnpasneHue npoaax v TOproenn
PykoBoguTtenb ynpasneHus

Cepren LLlemapnos, she _sa@uralsib.ru

YnpasneHue npopax

Koppagno TaBeaxua, taveggiac@uralsib.ru
EneHa JosraHb, dov_en@uralsib.ru

AHHa Kapnosa, karpovaam@uralsib.ru
Omutpui Mono., popovdv@uralsib.ru
I3Hran @enbuMaH, feltsmand@uralsib.ru

ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

YnpasneHue Toprosnu

AHppen bopucos, bor_av@uralsib.ru
Bsauvecnas Yanos, chalovvg@uralsib.ru
HaTanba Xpabposa, khrabrovann@uralsib.ru

anaBneHme Nno pblIHKaM JOJITOBOIro Kanurtana

KopnopaTuBHble BbINyckn

ApTtemun Camomnos, samojlovaa@uralsib.ru
BuikTop OpexoB, ore_vv@uralsib.ru

Hapbs CoHiolwkmHa, sonyushkinada@uralsib.ru
Anekcen YekywnH, chekushinay@uralsib.ru

PernoHanbHble BbINyCcKn
Kunpwunn MeaHos, ivanovkv@uralsib.ru
Anekcanap Maprees, margeevas@uralsib.ru

COﬂpOBO)KJJ,eHVIe NnpoekToB

lNo3enb TUMOLLKKMHA, tim _gg@uralsib.ru

FanuHa Nyaeima, gud_gi@uralsib.ru

Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru
AHnToH Kynakos, kulakovak@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBopguTens ynpaBneHus

KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

Onpekuua aHanmsa fonrosbiX UHCTPYMEHTOB
Pykoeoautens Omutpunin QynkuH, dudkindi@uralsib.ru

JonroBble obs3aTenbCcTBa

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

fOpuin fonbaH, golbanyv@uralsib.ru

Crpaterus/Monutrka

Kpuc Yndep, cweafer@uralsib.ru

Bsdecnas CMonbaHMHOB, smolyaninovv@uralsib.ru
Neonnp Cnvnyerko, slipchenkola@uralsib.ru

JKOHOMUKaA

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

BbaHkn

JNeoHng Cnnnyerko, slipchenkola@uralsib.ru
Hatanbs Manoposa, mai_ng@uralsib.ru
HaTtanus bepesuHa, berezinana@uralsib.ru

AHanus PbIHOYHbIX AAaHHbIX

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

AHMMUNCKUN 93bIK

IxoH Yonw (aHrm. 13.), walshj@uralsib.ru,
Tumotn Xann, hallt@uralsib.ru

Mon e Butr, dewittpd@uralsib.ru

Xuccam Natud, latifh@uralsib.ru

AunzanH
AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru

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

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru
MpwviHa bynkumHa, bulkinaiv@uralsib.ru

DneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru
AnekcaHap CenesHes, seleznevae@uralsib.ru

Metannyprus /FopHopo6biBaloLLas MPOMbILLNEHHOCTb
Omutpun CmonuH, smolindv@uralsib.ru
Hukonan CocHoBckmi, sosnovskyno@uralsib.ru

TenekommyHukauum/Mepna /
NHdpopmaLMoHHbIe TeXHoNnormm
KoHcTaHTUH YepHbiwes, che kb@uralsib.ru
KoHctaHTuH Benos, belovka@uralsib.ru

MwuHepanbHble ypobpeHus/
MalumHocTpoeHune /TpaHcnopT

AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
WpwvHa WpTerosa, irtegovais@uralsib.ru

MoTpebuTtenbcknin cekTop /HeaBmxmMmMocTb
TurpaH OraHecsH, hovhannisyan@uralsib.ru
AnekcaHpap LLenectoBny, shelestoviav@uralsib.ru

PepakTopckas rpynna

Pycckun a3bik

AHzpen MaTuropckmn, pya_ae@uralsib.ru
EBreHun MpuHkpyr, grinkruges@uralsib.ru
Onbra CuMKMHa, sim_oa®@uralsib.ru

HaHnun XaspoHtok, khavronyukdo@uralsib.ru
MonvHa BopobbeBa, vorobievapa@uralsib.ru
ExaTepuHa Tpoduneesa, trofileevaeg@uralsib.ru

Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npy Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaTbCs WU
paccMaTpmMBaThCA Kak odepTa MM npeanoxeHve Aenate ohepTbl. HECMOTPS Ha TO YTO fAaHHbIA MaTepuan Obln NOArOTOBMEH C MaKCMMarbHOW TLLATENbHOCTbIO,
YPAJICWB He [aeT HUKaKMX NMPAMbIX U KOCBEHHbIX 3aBePeHNIA NN rapaHTUA B OTHOLLEHNW AOCTOBEPHOCTM 1 NOMHOTHLI BKAOYEHHOW B BlonneteHb MHhopmaumnm.
Hu YPANICWIB, HM areHTbl KOMMaHum unv apduinmpoBaHHble IMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MoDbIe NMPsMble UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHMs
HacTosLlero GlonneTeHs MW cogepxallencs B HeM nHbopmaumm. Bce npasa Ha OionneteHb npuHagnexar OO0 «YPAJICVB Kanutan», n cofepxaliascs B Hem
MHMOPMAaLLMA HE MOXET BOCMPOM3BOAMTLCS MW PACNpOCTPaHATLCA 6e3 npeaBapuTeNibHOro NMCbMEHHOro paspelleHns. © YPANCKUE Kanutan 2010
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