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PybGneBble BbIMyCcKun CTPATETVS
WU3meHeHue, 6.1
YTM, % 3Ha4y. 3afdeH.  3aMec. YID  BHELUHUW PbIHOK
003 46020 81 ! -G pyhkam npeactouT ellle OfVH CMOKOWHbINA [ieHb, Tak Kak Ha_ CerofHs He HameyeHo nybnukaumm
Fasnpow-11 7.1 14 10 (192 ckonbKo-HUOYAb BaXKHOM 3KOHOMUYECKOM CTaTUCTUKL. B eBpoboHaax npeobnagani Nokymnku, oxu-
Cricrema-3 75 1 24 (@71)  [@eM POCTA HA OTKPBITUM TOPTOB. ...vviviiveeisitieessetesssesiessetese ettt cp. 2
T TERCERT T BHYTPEHHWI PbIHOK
Wamenenve, % KpaivHeecTbaHK HauMHaeT pa3meLLieHe TPexNeTHUX obnuraumii Ha 1,5 Mnpg, pg6. Henenst Ha pbiHke
way. sagew. samec,  YTD [OCOBAMraLmii Hadanach C pasHOHaNpaBneHHoM AMHaMVKM, OXWaaem pocTa obbema TOpros K ayk-
LOHAM O 8. e cp. 2

3onoTo, $/yHuus 14238 0.7 2.2 29.7

1836.5 0.1 (3.0) 76

S&P MeTannbl, uHa.

S&P C/x npog., uHg. 768.2 (0.1) @20 248  CTaBKM MexDBaHKOBCKOrO KPeOMTOBaHMSA CHUXAIOTCA Ha (DOHe pocTa NIMKBUAHOCTU. Mbl OXMAaEM,
YTO B KPAaTKOCPOYHOM NEPCNEKTUBE STOT TPEHL COXPAHUTCR. .. evrivriiiiriieeaiiieeesiiie e ieae e crp. 3
JleHe>XXHbIN PbIHOK
UameHenme KOPIMOPATWBHbIE COBbITUA
RUB mnpa. 3Ha4y. 3afeH. 3aMec. YTD BALUHEDTb (_/_/_)
PEMNO & LB 54 1.0 52 (109.0)
Kopcuera 23 (156) 24 (419) B noHepenbHWK bawHedTs onybnvkoBana pesynbTaThl 3a Il kBapTtan n 9 Mecaues 2010 r. Bbipyyka
p i : ' : KomMnaHun Bbipocna B Il kBapTane Ha 5,3% KBapTan K KBapTany, a no Utoram LeBATV MecaueB Ha
Henoauel B LIb 2454 319 (40.0) (1949 133,8% rog k rogy. OIBDA B lll kBapTane ymeHblUMnack Ha 2,4%, a peHtabensHocTs no OIBDA cHK-
WUsmeHene, 6.n. 3unack 0o 19,4% ¢ 21% B npenbigyliem ksaptane. OtHoweHue gonra K OIBDA Beipocno ¢ 0,8 Ha
NDF 1Y % 461 (1) 4 (187 KoHeu, I n/r 2010 r. go 1,4 no utoram OeBATU MecALEeB. M3-3a pucka yBeIMYeHUs [onra, OTHOCUTENb-
; ’ HO HEBbICOKOM MPO3PaYHOCTU U OTCYTCTBMA PEMTUHIOB NMOTEHLMAN PocTa y Bymar npakTnyeckin Hyne-
MOSRAMRLO/ Ny 288 @ (1) UBT) BOML ottt cTp. 4
W3ameHeHue, %
-/- +
USDRUB 31.25 0.2 20 40 AspooroT (-/-/BB+)
Byepa AspodnoT onybnukosan xopolune pesynbtatel no MCPO 3a feestb mecsuer 2010 r., KoTo-
NHpeKkcobl pble OTpasunnu ynyqleHrne GrHaHCoBOro NPOduNa KoMNaHUM Ha GoHe pocTa peHTabenbHocTn. Ko-
Wamesenme, 6.1, TUPOBKM 0BNMraum A3podioTa NpeaCcTaBAsIOTCH HaM 3aBbILUEHHBIMU. .......c.covereeiieaieeneenne. cp. 4
6.n. 3Ha4y. 3afeH.  3aMec. YID CBEPBAHK (NR/BAA1 /BBB)
Russia 30 - UST 10 168.0 1 23 2. Buepa Cbepbark otumtancs ob utorax Il kBapTana v gesstM Mecsues no MC®DO, npenctaBus noyTh
EMBI + Spread 292.0 58 21.9 (24)  cnnowb NONOXMTENbHbIE Pe3ynbTaThl, EAUHCTBEHHBIM 3HAYMMbIM UCKIIIOHEHWEM 13 KOTOPbIX MOXHO
Ha3BaTb CHUXEHME YUCTOM MPOLEHTHOM MAPXKML ..oeeeiiiiiieiiiiiee ettt cp. 5
MHpuKaTuBHbIE cnpeabl EsPA3 (B/B2/B+)
230 1 6.1 6. 420 ®uHaHcoBbIn avpekTop Evraz Group [xakomo banaviHi B MHTEPBbIO MH(MOPMALIMOHHOMY areHTCTBY
210 410 DUHMapKeT pacckasan o TekyLllen CUTyalmmn C ONrOBOM Harpy3kom KOMMaHWKM, a Takxke Nogenmncs
190 400 nnaHaMm Ha 2011 r. OnepaLunoHHble nokasaTtenn EBpasa NpoLonXKaloT yayylaTecs, a 4ONroBas Ha-
gg 390 rpyska cHukaetcs. PybneBble obnmraumMm KOMNaHuM BbIrNSAST HeQOOLEHEHHbIMK, B TO BpeMsi Kak
o 380 €BPOODNNraLMM CMPABEASINBO OLEHEHBI PBIHKOM. ....iiiiiiiieiiieieeiieeeie et cp. 5
370
P %0  POCBAHK (BB+/BAA3/BBB+)
gg gig BTE Kanutan nokynaet npuHagnexatve Mnteppocy 19,28% akumin PocbaHka, MOAKOHTPOBLHOMO
L LT T T I rpynne Societe Generale. Mbl paccmaTprBaem LaHHYI0 MHBECTULMIO Kak nopTdensHyto ans BTb u
S8 ssad OLIEHVBAEM ee BIIMsSIHNE Ha KOTUPOBKM 0bnmraumii PocbaHka Kak HEMTPANTBHOE. .........cove.n.... cTp. 6
e Russia 30 - US 10 (nes. ocb) BKPATLLE

e []yk0N 4 - Gazprom 13 (npaB. ocb)
TMK (B/B1) npvsnekna B Anbda-baHke kpeaut B pasmepe 15 Mapg, py6. Ha Cpok 6 neT ¢ Lenbio pe-
PUHAHCMPOBaHMA 3a0/MXKeHHOCTU. Ha cepedmHy roga coBokynHbin aonr TMK coctasnsn 3,6 Mnpg

WHankaTopbl AeHeXHOro pbiHka ponn. (okono 114 mnpg pyb.), U3 KOTOPbIX Ha KPATKOCPOYHYIO 3a40MKEHHOCTb MPUXOAMNOCh 23%

500 4 RUB ynpa. o 45 (nopagka 26 mnppa py6). [MpusneyeHne JoONrocpoyHoro kpeauta B pasmepe 15 mnpg py6. (BmecTe ¢
— Pa3MelLLeHHbIM B OKTAGPe TpexneTHUM BbiMyckom obauralmm B obbeme 5 Mapg py6.), GesycnosHo,
000 4 NO3UTMBHOE CODbITLE, CNOCOBCTBYIOLLEE YIYYLLIEHNIO NUKBUAHOM no3unumm TMK. Pybnesbi Bbinyck
35 TMKBO-1(YTM 8,8%), Ha Hall B3rnaf, CNpaBeinvBo OLEHEH PbIHKOM.
500 3
0 25 RUSSIAN INFORMER
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I OcTatky Ha k/c [enos. B LIE (neB. ock) w

~——— MOSPrime O/N NDF 1Y (npas. ocb)

Ucmoyruku: PTC, MMBE, Bloomberg, ouexku YPA/ICUbBa

HacToswwin 6lonneteHb npeaHasHayeH UCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hiu npu kaknx obcToaTenbcTBax 3ToT GlonneTeHb He AOMKEeH UCNOb30BaTLCA MK paccMaTpUBaTLCA Kak odepTa 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

Ewe oAuH CroOKOVHbIA AeHb. CerofHs Ha pbiHKe He OXMWOAETCH 3aMeTHbIX CODbITUI, B TOM YMcie U nybnmnkaumMm BaxkHOM
3KOHOMUWYECKOW CTaTUCTUKW. ByepallHW OeHb 3aBeplumncs 0e3 CyLecTBeHHbIX WM3MeHeHUN. HekoTopoe OXMBIeHME B XOf
CMOKOMHBIX TOProB BHecno BbicTynneHve rnaebl OPC beHa bepHaHke, 3asBMBLUErO, 4TO B CJlydae HEOOXOAMMOCTU perynstop
rOTOB pacLUMpUTb MPOrpaMMy Bblkyna Oymar C pbiHKa, YTODbl MogfaepXaTb BOCCTAHOBMEHME 3KOHOMUKWU. Mbl CHMTaeM, 4TO
BTOPOW 3Tan KONMNYECTBEHHOTO CMSAMYEHUs CTaHET rMaBHbIM hyHAAMEHTalbHbIM (PAKTOPOM, onpefensowmM cnabocTb fonnapa
B Gnuxaniwee Bpems, npuyem npobnemsl ¢ gonramu B EBpone, xoTd 1 OyayT neproamyeckn o cebe HamoMmWHaTb, He CMOTyT
M3MEHWTb 3TOrO TpeHAa. Byepa eBpO MpogofXkan pacty B CTOMMOCTM, YBEPEHHO 3akpenuBLIMUCH Bbile oTMeTku 1,33
fnonn./eBpo. OcnabneHve ameprKaHcKoW BanioTbl ByaeT nogaepKmBaTh KOTUPOBKM CbIPbEBbLIX TOBAPOB — LieHbl Ha HedTb yxe
BMIOTHYIO Npubnm3mnmuce K otMetke 90 ponn./Gapp. JOXOOHOCTM OeCATUNETHUX KasHadenckux obnuraumm CLLUA 3a
BYEPALLHIOID TOProBYKD CECCUI0 BHOBb W3MEHWIUCH HE3HAYUTEeNIbHO, OCTaBLIMCbL BOAM3W oTMeTkM 2,97%. Buepa OPC
NPOLOMKMAA BbIKyn Oymar ¢ pbiHKa, B 3TOT pa3 18-30-neTHnx obnuraumm Ha cymmy 2 mnpg gonn. CerogHs ®OPC nposoaumt
oyepenHon payHp BbiKyna bymar — 4—6 NeTHUX obnvraumi naHnpyemMsiM o0bemMoM 6—8 Mnpp, 4os.

EBpoGOHABI — NOKYNKW Npeobnaaanu. B noHefenbHNK Cnpes MHAMKATUBHOIO CyBEpPEeHHOro Bbinycka Russia’30 paclumpwuncs
Ha 10 6.n. no 168 6.n., bymara nopewesena Ha 13 6.n. 8o 117,2% oT HoMMHana. OcTanbHble CyBepeHHble BbIMyCKW BYepa,
HanpoTW1B, NMOAOPOXanu — B cpeaHeM Ha 10 6.M., MpyuYeM KOpOTKME BbIMYCKM BbIFNSAENV fydlle. B KOpropaTVBHOM cermeHTe
npeobnafany Mokymnku, Ho B eBpoobnuraumsx asnpoma efvHOM AMHAMUKM He CIOXWMIOCh, WHBECTOPbl M30aBAsAUCE OT
ANMHHBIX Bymar 1 nokynanu kopotkue. B espoobnuraumax JIYKOWSla naMererus LeH Obiiv COBCEM HE3HaYMTENbHbIMU. B
(b1HAHCOBOM CeKTope HanbosbLUMM CNPOCOM NONb30Bannch eBpoboHabl PCXE 1 ChepbaHka. Ha azmaTckimx pbiHKax CErofHsa He
HabnofaeTcs eanHON TEHAEHLMN, HO KOTUPOBKM (ObOHEPCOB Ha aMepriKaHckme hoHL0BbIe MHAEKCHI MAYT BBEPX. Mbl 0XXMOaeM,
4TO TOPrn B POCCUMM HaYHYTCA POCTOM KOTMPOBOK.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

PasmeweHue KparnnHeect6aHka. KpanmHeectbaHk (B) BbIXOOWUT Ha PbIHOK 3aVMCTBOBAHWNA, pasmellas nepsblil BbiMyck
TpexneTHNX bupxxeBbix 0bnMraumi Ha 1,5 mnph pyd. OTKpbITUE KHUMM 3asiBOK 3ariiaHMpOBaHO Ha 8 gekabps, 3akpbiTie — Ha 20
[lekabpsi, pa3melleHne — Ha 22 aekabps. MnaHWpyeTcs BKIOYEHME BbiNycka B KOTWMPOBAsbHbIN CNNCOK «AT», Kpome TOro,
obnuraummn yooBneTBOpsOT KpUTepmnam BKoHeHUs B nombapaHbin cnvcok LIB. Mo Gymaram npegycmoTpeHa odepTa Yepes
nontopa roga. OpueHTMp No CTaBke KymnoHa coctasnfet 9,4-9,9%, 410 nofpasymeBaeT OOXOOHOCTb K odepTe B AMana3oHe
9,62-10,15%. B obpalLeHNn HaXoaMTCa NALLb OAMH BbiNyck obnuraumii 6aHka Ha 600 MnH py6. ¢ noratueHuem B aBrycTte 2011
r. BaHk nnaHVpyeT pa3mMecTnTh eLle NsATb BbIMYCKOB TPEXNETHNX BrpXKeBbIX 0bnunraLmm Ha obuuyo cymmy 10 mapg pyo.

HeBHsAITHOe Havano. Hefens B cekTope rocobnuraumii Hadanacb C PasHOHaMNPaBNEHHOW AMHAMWKU NPU CKPOMHOM 0bbeme
ToproB — 633 MnH py6. Mbl Aymaem, 41O Toprosble 00OPOTbI OyAyT pPacTii Mo Mepe MNPUOAMXKEHNS ayKLUMOHOB MO
nopasmelernio OD3. Jopasmeltaemble B cpeny OD3 25075 Buepa nogopoxanu Ha 12 6.n., a O®3 25073 — CyLLeCTBEHHO
CKpoMHee — Ha 3 6.n. 3ameTHo nofelweseny annHHble OP3 46071 (Ha 41 6.n.), HO obbeM ToproB Oymaron Obin KparHe
He3HaymTenbHbIM. Mbl OXMAaeM, H4TO B CBA3WN C yckopeHvem mHpnaumm LUb novpeTt Ha yxecTodeHne OeHeXHO-KpeauTHOW
NOSIUTUKM M, BO3MOXHO, y>Xe B | kBapTane 2011 r. HaYHeT NOBbILWATL CTaBKy pedrHaHCMPOBaHWA. B To Xe BpeMs Mbl He XOeM
Pe3KOoro MoBbIWEeHWA CTaBKM, Hall MPOrHO3 Ha KoHel, 2011 1. — 9%. Mbl cinTaeM, YTO MOBbLILLEHWE CTaBKWN pedUHaAHCUPOBAHWA
He 3aTPOHET AMMHHBIA KOHEL, KpMBOW, Bnarofaps BO3MOXHOCTU pedrHaHcMpoBaHus B LB, Mbl cyuTaem, 410 7% sBnsetcs
CNpaBefIMBbIM YPOBHEM ANS ANVMHHOIO KOHLA Ha CNeYIOLLMIA FOf.

Onbra CtepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

YMepeHHoe noBbilleHne NIMKBNAHOCTU NpuBesio K CHNKeHUIO CTaBOK

YpoBeHb IMKBUAHOCTU pacTeT MeffeHHbIMM TeMNaMm, HO CTaBKM MeXDaHKOBCKOMO KPeaUTOBaHWS MPOLOSIXKAIOT CHUXATbCS.
OpHOOHEeBHaA MHOMKATMBHAA cTtaBka MosPrime cHusmnack Ha 7 6.nm. 0o 2,88% — camMom HU3KOW OTMETKM 3a ABe Hepdenu.
OcTaTKM Ha KopcHeTax KpeoUTHbIX opraHu3aumni B LIb yBennyamnnucs Ha 49,9 mnpg py6. po 504,9 mnpg py0., fenos3utsl 6aHKoB
CHM3UANCL Ha 45,1 mnpa pyb. Ao 257,2 mnpa py6. O6bem onepaumin PEMO nosbicunca Ha 1 mnpa py6. oo 5,5 mnpa pyob.,
CpenHsis OLHOAHEBHas CTaBKa cocTaBuna 5,12% — CHUXeHWe Ha 8 6.M.M0 CPaBHEHWIO CO CTaBKOW ayKLMOHa N0 OAHOAHEBHbLIM
PEMO, cocTtosBLUerocs B YeTBepr. Mbl OXMAAEM, HTO B KPaTKOCPOYHOW NepcrnekTBe ypoBeHb IMKBUAHOCTA ByAeT BbICOKMM, a

CTaBKWM — HN3KNMW.

Buepa kypc pybns k fofnnapy nNoyTv He M3MEHWUNCS Ha POHe BbICOKMX LieH Ha HedTb. Jonnap ykpenuncs Bcero Ha 1 konenky Ao
31,3 py6./0onn. Ha MMBB npu obbeme TOpros Ha yposHe 8,48 Mipa Ao, (CHUXeHMe Ha 3% No CPaBHEHWIO C NpefdblayLLen
ceccuen). EBpo nogelwesen Ha 21 konewky o 41,56 py0./eBpo, Npu 3TOM CTOUMOCTb OMBANIOTHOM KOP3WHbI ynana Ha 9 koneek
0o 35,91 pyb6. CerofHs BbicOKas LeHa Ha HedTb noadepXuBaeT pybnb — LeHa HedTn Brent Haxooutcs y OTMETKM
91 ponn./6app., MakcMManbHow ¢ okTabps 2008 r. OgHako NpefbliayLLIMIA MecsL, nokasan ocnabneHve 3aBnMcMMoCT pybns ot
UeHbl Ha HedTb, MO3TOMY Mbl OXMAAEM, YTO POCCUICKAs BanoTa OydeT ToproBaTbCA CerofHs B AmanasoHe 31,3-31,4

pyb./monn.

Kypc py6./nonn.

CoBoKYnNHble cpeacTBa 6aHkoB B LIb PO,
M ueHa 6appens He¢dTu Brent, gonn.

mnpa py6., ¥ opHoaHeBHas ctaBka MosPrime, %

CpencTa 6ankos B L5 PO, Mripa py6. (p.wk.) 94 _ == Llera HedpTu Bpen, $/6app.(nes. k) © 290
) Kypc nonnapa CLUA, py6./nonn. (npa.. Wk.)
OpHopHeBHas cTaBka MosPrime, % (n.wwk.) | 295
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UcrouHuk: L6 PO UcroyHmku: Bloomberg, MMBB

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

BawnedTb (-/-/-)
BbICOKNI PUCK YBENNYEHUS JONMFOBOW Harpy3kn. O6nuraumm HenpueneKaTenbHbl

OryeTHOCTb 3a lll kBapTan n 9 mecsues 2010 r. no MC@®O

HewnTpanbHo, 6e3 ciopnpu3oB. B noHepenbHWK baliHedTs onybnukoBana pesynbTaThl 3a |l kBapTan n 9 mecsaues 2010 r.
KomnaHns nocteneHHO MOBbILLAET CBOKO MHMOPMALMOHHYIO OTKPbLITOCTb U B 3TOT pa3 NpeAcTaBMna MHBECTOPaM MOMHbI OTHeT
0 NpUBLINAX U yObITKAX, B TO Xe Bpemsi NoAPOOHbIX AaHHbIX O OanaHce 1 AeHeXHbIX NMOTOKax Mbl Tak W He nonydunm. Oobemsbl
[06bl4M ballHedTb yBeNMYMBaET YeTBEPTLIN KBapTan Noaps, B OTYETHOM Neprofe OHa [00bifa okono 3,6 MiH T HedTW — Ha
3,8% Oonblie, Yem KBapTanoM paHee. 1o UToram roga pyKoBOACTBO KOMMAaHUK NPOrHO3MPYeT A00bIMy BbieT14 MiaH T, a K 2013 T.
PaCCYNTBIBAET BbIUTM Ha ypoBeHb 15,1 MNH T B rog. Jons npogax HedTn B obuien Bbipyyke bawHedTn cTtabunbHa — 0Komno
14%. Tpy 5TOM KOMMaHWs He NiaHnpyeT B BvxKarLLne rofbl CyLLEeCTBEHHO YBEIMYMBATL KanuTalbHble MHBECTULN B OObIYY 1
nepepaboTky, MO UTOraM rofia CyMMapHble MHBECTULMW B 3TO HanpaBneHue, COrnacHo oueHke balHedTn, LOMXKHbI COCTaBUTbL
okono 300 MAH gona. 3Toro, No MHEHWIO PYKOBOACTBA KOMMaHWK, LOMXKHO XBaTWUTb Ha yBenMYeHWe A0o0biMM HedTW U Ha
MoZepHM3aLmIio HedbTeEXMMIMYECKOro Komnrekca. Yo kacaetcs obbema HedTenepepaboTku, To B IIl KBapTane oH NpakTMYeckn He
N3MEHWICSH OTHOCUTENBHO NPEefbIAYLLEro, COCTaBMB OKONo 5,6 MAH T. Mpodaxun HeTenpoaykToB TpaanLMoHHO obecneymsaloT
3HaYUTESIbHYIO [OMI0 BbIPYYKM, HO 3a OTYETHbIM Mepuopg 3Ta JONA HeMHOro cHusmnace — ¢ 75% Bo Il kBaptane no 73%
B Il kBapTane. CyllecTBeHHas 4aCTb NOCTaBOK ballHedTV HanpaBaseTcs Ha 3KCNopT — 52% HedTenpoaykToB 1 87 % HedTu.

[.]

B o6nuraumsix noteHumana pocra He BugHo. Cenyac B 0bpalleHN HaXxO4MTCs TPUY BbiNycka baliHedT, BCe C noralleHnem B
nekabpe 2016 r., ohepTon B fekabpe 2012 r. v Toprytolmecs co cnpefamm kK kpmsort OD3 B parioHe 230 6.1. B 10 Xe Bpems
COMOCTaBMMbIN MO AOpaLMK BbiNMyCK MaTePUHCKON KomnaHun bawHedTn, AQK «Cuctema» 03 (BB/Ba3/BB-), ¢ odepTon B
Hosbpe 2012 r. oueHeH pbIHKOM C npemuen K kpmeon OM3 B pa3mepe 150 6.n. 1, COOTBETCTBEHHO, NpeanaraeT AUCKOHT K
obnuraumam bawHedT, paBHbii 80 6.M. — MUHMMAaNbHBIA YPOBEHb C Havyana obpatleHus nocnefHnx. Mbl ciMTaeM, 4To 13-3a
Yrpo3bl yBENMYEHWS 40JTra, OTHOCUTENBHO HEBBICOKOW MPO3PayHOCTM (HenomnHas ot4eTHocTb no MCPO) 1 OTCYTCTBUS PENTUHIOB
(XOTs KOMMaHWs MNaHMpPYeT MoNyYMTb X B CKOPOM BPEMeHW) MoTeHuman pocta y bymar balHedTV npakTuyecku HyneBoWn.
C Apyron CTOpOoHbI, 3T ByMarn — HeMIoXow WaHC NprobpecT NMPOM3BOLHbIM PUCK OT MaTepuHckon ADK «Cuctema» C YyTb
Oonee BbICOKOM LLOXOAHOCTbIO. OfHAKO ANs MHBECTOPOB, MOTOBbIX K PUCKY, BO3MOXHO, UHTepecHee ByayT obnuraumm gpyrom
«fo4km» CuctemMbl — CUTPOHUMKCA, Npefnaralolie NpeMuio K MaTepPUHCKON KoMMaHuW yxe nopsaka 340-360 6.n. Mpu 3Tom
CTOWT Y4MTbIBaTb HAaMHOro ©Oonee BbICOKYKD [LOMMOBYIO Harpysky W LOCTaTOMHO CNabylo onepauMoHHylo 3hdeKTUBHOCTL
CUTpOHWMKCa. Haw noLpoOHbIn KOMMeHTapum no  VHaHCOBOMY  COCTOSHWMIO  CUTPOHMKCA CM. Ha
http://st.finam.ru/ipo/comments/ 101203 Fl Sitronics_ 9IM10%20review.pdf

MonHbIV TEKCT KOMMeHTapus byneT onybnmnkoBaH B Gninxanilee Bpems.

tOpuvi Fron6aH, golbanyv@uralsib.ru
Aspodnor (-/-/BB+)

Xopoluune pe3synbTaTthbl 3a aeBTb mecaues 2010 .

OnepexaloLnn pocT YNCToM NpubLINK. Buepa AspodroT onybnukosan xopolve pesynbtatel no MCPO 3a oeBsaTb MecaLeB
2010 r., KOTOpble OTpa3uIU yrydlleHve (UHAHCOBOrO MpPOodUs KOMMAAHUM Ha (OHe pocTa peHTabenbHOCTU. Bbipydka
A3spocnoTa yBenmimnacs Ha 28% (34ecb 1 ganee nokasaTeNnn CPaBHMBAIOTCSA C YPOBHEM FOAMYHOM AABHOCTU, €CIIU He yKa3aHo
nHoe), EBITDA Bbipocna Ha 43%, a peHTabenbHocTs no EBITDA nosbicunack ¢ 16% no 18% (npotus 14% 3a | nonyrogme
2010r.). Jlydwylo AMHaMKKY NPOAEMOHCTPMPOBANa YMcTas NpudbIb: TeEMMbl POCTa 3TOrO MoKas3aTens B OTYETHOM nepuofe
CoCTaBMNM 65% npoTB 24% 3a wecTb MecsueB 2010 r. Takow pe3ynbTaT Obin AOCTUIHYT Gnarofapst NonoXuTenbHOMY
3 hekTy OT PecTpyKTypM3aumm LoYepHMX KomnaHui AspodnoTa ([oHaBna, Hopaasma n AspodnoT-Kapro, npekpatvBLLniA
CaMoCTOsATeNbHOE CyLlecTBOBaHMe 5 anpens 2010 r.): CyMMapHbI YUCTbIN YObITOK 3TUX NPEANPUSTAN COKPATUICS B OTYETHOM
nepvoge 0o 15 MnH gonn. ¢ 70 MAH Jonn. 3a AesdAts Mecaues 2009 1. 1 26 MnH gonn. 3a wectb Mecaues 2010 r. Kpome T0ro, B
Il kBapTane 2010 r. TepmuHan «LlepemeTbeBo-3» (D) nony4umn npmbbinb Ha ypoBHe EBIT, 4To NO3BOAMIO eMy YMEHbLWTb
YUCTbIM YOBITOK MO UTOraM AEBATU MeCsLLEB TeKyLLero roga o 56 MaH gonn. ¢ 76 mnH gonn. B | nonyrogmm 2010 .

(-]
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Py6neBble 6oHAbI HegelweBbl. Pybnesble obnumraumm A3podrnota HU3KONMKBUAHbLI U KOTUPYIOTCS Ha ypoBHe 7,15-7,20% Ha
28 mMecsueB. Mbl oThaeM npefnodteHve bonee MMKBMAHLIM Bbinyckam PX/, B yactHocTv PX-10 (7,27% Ha 39 mecsLeB).

TMOMHbIN TEKCT KOMMeHTapus ByaeTt onybnunkosaH B bavxanlliee Bpems.

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru

CoepGank (NR/Baa1/BBB)

Pe3synbTtatbl 3a lll kBapTtan un 9 mecsiue 2010 r. no MCOO:
POCT KpeanToBaHUA yckopsieTcs

Jloxonbl BHOBb pacTyT, KPeguUTHbIN nopTdenb ObicTpo BoccTaHaBnmBaetcs. Buepa COepbaHk oTtumTancs ob utorax |l
KBapTana v Oesatn Mecsues no MCPO, npedcTtaBMB MOYTW CMMOWb MOMOXMWTENbHbIE Pe3ynbTaThl, eAMHCTBEHHBIM 3HA4YMMbIM
NCKIIOYEHNEM K3 KOTOPbIX MOXHO Ha3BaTb CHUXEHME YMCTOM MPOLEHTHOM Mapku. OcTanbHble nokasaTteny CBMAETENbCTBYIOT 06
YCKOPEHUN POCTa KPeAMTOBaHMS MPU COXPaHEHWUN NMPUEMSIEMOrO KaqecTBa akTMBOB. Ha (oHe MOMOXWUTENbHbIX TEeHAEHUMIA Mbl
OXMOaeM [JanbHenlero yBenudeHus npubbinv OaHka B IV KBapTane, a OCHOBHbIMW ABWXYLWMMW CUAMU  MOBbILLEHUS
peHTabenbHOCTM B NocneflyloLme rofbl Mbl CHUTaeM OXMAAIOLLMACH POCMYCK HAKOMIEHHbIX Pe3ePBOB.

[.]

EBpoobnurauum CbepbaHka oTHocUTenbHO goporu. C TOuKM 3peHus (UMHAHCOBOTO Mpoduns Mbl cimuTaem CHepbaHk
Havbonee yCTOMYMBBIM POCCUMCKMM BaHKOM, M MO COBOKYMHOCTM BCeX (DAaKTOPOB AMCKOHT OTHOCUTENbHO eBpoOoHAoB BTH
onpaspaH. O4HaKO Mbl He AyMaeM, YTO C TOYKM 3peHus norallenus obnuraumin puckn BTE Bbiwe, yem y COepbaHka, Nostomy
npefnoyvTaemM eBpoobNMraLmMm NepBoro, B HacToTHOCTM Bbinyckn VTB ‘35/15 (5,5%) n VTB ‘20 (6,7% %).

TMOMHbIN TEKCT KOMMeHTapus ByaeTt onybnunkosaH B bavxaniiee Bpems.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

Espas (B/B2/B+)

®duHaHcoBbIn gupekTop Evraz Group Ixakomo bansnHu
nogenuncsa nporHosamu Ha 2010r.

Xopolune HoBoCTU Ans KpeauTopos EBpasa. B nHTepBbio MHPOPMaLMOHHOMY areHTCTBY PUHMapKeT (PUHaHCOBbIN AMPEKTOP
Evraz Group [>kakoMo bam3vHK pacckasan o Tekylien cuUTyaumm C LONFOBOWM HArpyskou KOMMaHWM, a TakXke MoLenmncs
nnaHamun Ha 2011 r. OH NoATBEPAMI, YTO BENIMYMHA KanuTasbHbIX 3aTPaT B TeKyLleM rogy Oyaet 6nmska K o6bABNeHHbIM paHee
950 mnH gonn. (To ectb B IV KBapTane nHBecTULmMm EBpasa OCTUNHYT BHYLIMTENBHOIO YPOBHS — 370 MIIH A0AS1.). B TO e Bpems
EBITDA B IV kBapTane oxuaaercs Ha ypoBHe 600 MnH gonn., B pesynbTaTte 3a Becb 2010 r. EBITDA KoMnaHuu coctaBut nopsaka
2,4 mnpa oonn. (B aga pasa ebiwe, YeM B 2009 r.). YunTbIBas, 4TO YNCTbIV SONT EBPasa no UToram rofa OXuaaeTcs Ha ypoBHe
7,2 MNPA, AONII., YXKe He BbI3bIBaeT COMHEHWI, 4TO OoTHOLWeHMe YucTein gonr/EBITDA K KoHuy roga cHumsmtcs go 3,0. B 2011 r.
EBpa3 oxmaaeT fanbHenwero ynyyeHns pbIHOYHOW KOHbBIOHKTYPbI M HaMepeH yBennynTb obbem KanenoxexHnin no 1,2—-1,3
MAPA 4ONA. VIHBECTULIMM NNaHMPYETCA HaMpaBUTb Mpexae BCEro Ha yCuneHve No3vumi B MPON3BOACTBE MHDPACTPYKTYPHbIX
BWOOB CTaNbHOW MPOAYKLUMN (CTPOUTENbHbIA NPOKAT, PenbChl, TPYObI), CNPOC Ha KOTOPYIO BLICTPO BOCCTaHaBNMBAeTCs. B To xe
BpeMs, HECMOTPS Ha BOCCTAHOBIEHME OMepaLMOHHOM AeATeNbHOCTM, EBpa3 noka BO3LEepXWTCS OT BbiMnaTbl AVBUOEHOOB U
NPOOOIKNT CHMXAaTb LOMrOBYIO Harpysky, YTO AOMKHO ObiTb MO3UTUBHO BOCMPUHSATO KpeduTopamMu KomnaHum. Mbl Takxe
MONOXMWTENbHO OLEHMBaeM TOT (akT, YTO MOYTU BCe KpeamTbl EBpasa sBAfOTCA OfaHKoBbIMU (MO KpeamTam 3aioxeHb! NuLlb
50% MWHYC oaHa akums KadkaHapckoro FOKa ), To ecTb gepxxaten obnmnraumin KoMnaHum He SBASOTC CybopaMHUPOBaHHbIMI
MO OTHOLLEHMIO K DaHKaM-KpeauTopam.

YnyuweHue KpeguTHoro npocgunsa He y4TeHO B KOTUPOBKAxX pybneBbix obnurauun EBpasa, eBpoobnuraumm oueHeHbl
cnpasepnmeo. Obnuraumm EBpasa, Ha Hall B3rNsAA, OCTalOTCA OLHUMM M3 CaMblX MPMBREKaTeNbHbIX Cpem pyOneBbIx BbiMyCKOB
MeTannypru4eckmx KoMnaHum. Ha cerogHaWHWMN feHb pyonesble obnuraumm EBpasa TopryioTcs Ha OGHOM YPOBHE C BbiMyckaMu
COMOCTaBMMOrO MO YPOBHIO KPeauTHbIX penTrHros Medena (B1) n npeanaratoT 4OXOAHOCTb 0kono 9—10%, 4To COOTBETCTBYET
npemun Kk OD3 nopsaka 300 6.n. HecMOTps Ha TO YTO PbIHOK MPakTUYeCKM OAMHAKOBO OLEHWMBAET KPeAWTHbIM PUCK MO
obs3atenbctBaM Mevena n EBpasa, KpeLUTHbIV Npodunb NocnegHero BUAMTCS HaM Bonee npoyHbiM, a npemuio kK OP3 B
pa3mepe 300 6.1. Mbl CHUTaEM U3DBITOYHON.

Mapus PagyeHko, radchenkomg@uralsib.ru
5
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Poc6anx (BB+/Baa3/BBB+)

BTb Kanutan nokynaet gonio NHTeppoca

BaHk npuobpen 19,28% akuun y cTpykTyp WMHTeppoca. Buyepa onybnvkoBaHo cooOleHVe, HTO 3aKpbiTa CAenKa Mexay
lpynnon BTB u Pharanco Holdings Ltd, npuHagnexaulen rpynne «MHTeppoc», o nokynke y nocnegHen 19,28% akuum
PocbaHka. CyMMa COenkn He packpbiBaetcs. Mo MHPOpMaLIMM UCTOHHMKOB «BemomocTen», y BTE Obln ONUMOH Ha BbIKYM 3TOM
[lONW, 3an0oXeHHOW No obszaTenscTBaM MIHTeppoca, 1 rocbaHk en Bocnonb3osancs. Y MHTeppoca onumoH Ha oOpaTHbIV BbiKyM
OTCYTCTBYeET.

Ona BTB - noprtdenbHas nHBecTMUMA. Ha Haw B3rnsg, MOKymnka LAaHHOMO MakeTa akuun SBRASETCH Nlb MopThenbHOm
nHBectMumen ana pynnbl BTB. B pamkax npeacrosilert KOHCONMAALMM POCCUMCKMX BaHKOBCKMX aKTMBOB rpymmbl Societe
Generale (koTopol B HacTosllee BpemMs npuHagnexut 81,5% akumi PocbaHka) GyaeT nposedeHa AOMIMUCCUS akLUWNA, B
pe3ynbTaTe KOTOPOW NpuHagnexalm BTE naket cokpatutcs fo 12%. Mo cnosam npeactasutenen BTb Kanutana, 6aHk BxoauT
B [aHHbIA aKTWB HakaHyHe oObefMHEHWUs B pacyeTe Ha POCT CTOMMOCTM NakeTa W OyaeT roToB ero npofatb Npu NosBieHUM
NpUBNEKaTENIbHOTO MpednoXeHus. ECiv nMeTb B BUAY 3KCMaHCUIO, TO B HacTosilee BpeMst BTb npoBoauT Gonee MacliTabHble
cOenku, NokKynas KoHTponbHbIM nakeT TKb 1 npuHagnexatwme Mockse 46 % akumn baHka MockBbl.

[Ans 6oHAOB HOBOCTb HeMTpanbHas. B HacTosllee Bpems pybneBble obnuraumm PocbaHka U Tak KOTUPYIOTCS BPOBEHb C
Oymaramu BTB, Tak 4TO HOBOCTb, Ha Hall B34, He OKaXeT BIIUSIHUS Ha UX KOTUPOBKU.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

8 nekabps

9 nekabps

10 nekabps

13 nekabps
14 pexabps

15 nekabps

16 nekabps

17 nekabps

20 pnekabps

21 pexkabps

22 nexkabps

23 nexkabps

24 nexkabps

[ eHeXHbIN pbIHOK

1 AHBaps

PasmeliieHre MobakcbaHk 5O-03 (3 mnpa pyb.). Pasmelermne MMobskcbaHk 5O-05

(2 mnpa py6.). OcbepTa CatypH-3 (3,5 Mnpa pyb.). Morawenne TNT-2010 (60 mMaH gonn.).
MoralueHuve JleHnHrpagckas obnactb-26001 (0,8 mnpg py6.). MoraweHne BaHk DnekTpoHmnka-2
(0,5 mMnppa py0.). MoraweHne NAXC Pecnybnmnkm 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 mapg pyo.).

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

Odbepta Dopmat-1 (1 mnpa pyb.). Odepta MNMpomHedTecepsmc-1 (3 mnpa pyb.).
Morawerve IOTanp-PuHanc-3 (2 mapga py6.). Morawenwue J1ISKctpon-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 mapga py6.).

Odbepta Mockommepubark-3 (5 mnpg py0.). Ocbepta XKD bark-6 (5 mnpg py0.). MoraleHvie
Mapuwnckuin HM3-OuHanc-2 (1,5 mapg pyb.). Morawerne FTA33KC-OuHanc-1 (1 mnpa py6.).
MoralueHve MpIOHMoH Dp Dp Oxu-1 (2 mnpa pyb.).

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

Odepta CenbMont 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 Mnppg py0.). MorawweHune Mo baHk-2 (1 mnpg py0.).

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

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

Odepra MNpynna ATPOKOM-1 (1,5 mnpg py6.). Ocdepta AnMNOC-1 (2 mnpa py6.). OcepTa
MuHnnuta-®PuraHc-1 (0,5 mapga pyO.). MoraweHne Hosocmburpckas obnacts-34014
(2 Mnpg py0.).

LleHTpobaHK npekpaTnT NpefoCcTaBnaTh Oe33anorosble KPeanTh
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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
08.12.10 CaTypH-3 3500 100 10,0 8,5 06 nekabps 2011
UST5+418
Anbda-baHk-2015 225 100 (CALL) 8,625 5hp 09 nekabps 2015
09.12.10
baHk 3eHunT-5 5000 100 10,85 -
SnemMeHT JIM3nHr-2 700 100 21,0 21,0 14 mioHs 2011
BTE-JIn3MHr @uHaHC-7 5000 100 9,7 6,85 07 pekabps 2011
10.12.10
Mactep-baHk-3 1200 100 11,0 8,0 30 Hosbpsa 2011
®opmar-1 1000 100 17,5 17,0 19 aHBapsa 2011
13.12.10
MNpomHedTecepsumc-1 3000 100 7,75 -
15.12.10 I'A3-duHaHc- 1 5000 100 18,0 18,0 08 cespans 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 14.06.12 185 98.00 10.65 100.00 10.48 4.7 1.26 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 29.5 100.78 100.75 100.95 9.08 4.58 2.03 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.02.11 15.11.18 96.7 101.29 | 0.14 2151005 100.95 101.15 7.98 2.00 4.06 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 119.0 100.30 100.16 100.55 7.52 2.04 4.72 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 131.2 98.50 1020 98.01 98.50 8.77 5.92 5.38 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.02.11 01.02.12 141 102.50 68 164 102.00 102.50 6.59 2.14 1.04 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 22.6 101.32 100.70 101.00 6.47 1.83 121 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 439 100.00 109 706 100.00 100.25 761 1.86 217 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 68.3 99.77 | 047 3000 99.47 99.99 7.98 1.94 3.14 /A3/BBB (buHaHCb!
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 40.0 91.6 99.95 | 0.15 544 413 99.90 100.27 7.87 1.90 213 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.02.11 15.02.17 75.4 99.10 99.02 99.50 7.99 1.90 3.15 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210, 2112120 1.0 249 100.90 100.30 101.00 791 0.07 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 10.8 100.74 100.51 100.75 7413 3.91 0.81 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13) 17.0 34.8 100.80 10 900 100.51 100.80 7.65 4.08 123 BB/Ba3/ BaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11) 19.09.13 10.0 33.9 105.50 14 906 105.30 106.48 6.81 6.64 0.72 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 18.0 36.0 108.67 108.50 108.80 7.59 6.36 1.28 B+/B1/ Cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 55.3 102.00 20528 102.00 102.52 8.68 219 343 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 31.0 55.2 101.05 | 0.01 608 589 100.90 101.05 7.98 2.04 212 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 31.0 55.3 101.05 108 574 100.90 101.10 8.00 2.04 2.13 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 55.2 102.00 16 157 102.00 102.14 8.68 219 342 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000 07.12.10 05.06.12 18.2 100.06 19.18 4.49 0.73 TOproBnst
ATOoM3HNPO6 10000 R 750  15.08.11 15.08.14 449 98.95 10 99.55 99.60 7.82 7.58 3.05 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 285 101.24 | 0.04 100.20 101.25 7.16 3.82 2.09 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  11.04.11 08.04.13 285 100.25 100.16 101.50 7.63 3.85 2.08 BB+// TpaHcnopt
BaHk CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13/ 10.0 28.5 100.75 13000 100.00 100.75 7.24 4.01 0.78 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 16.0 341 99.82 173 250 98.20 99.85 7.78 3.75 1.16 [/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 7.8 100.00 6.54 3.22 0.59 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.02.11  11.0211] 01.02.13 2.0 26.3 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 26 /Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210  21.1212) 131216, 25.0 73.3 108.01 107.96 108.35 8.28 5.77 1.64 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212] 13.12.16) 25.0 73.3 108.15 153 296 107.75 108.15 8.21 5.76 1.64 Ccbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212) 131216, 25.0 73.3 108.05 | 0.02 134 848 108.01 108.20 8.26 5.77 1.64 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212 3.0 14.8 101.83 101.50 102.25 8.38 8.32 0.20 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 5.0 29.2 100.90 2 98.00 100.90 7.85 5.22 0.38 /B2/B- GaHku
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 0.3 100.15 10416 100.01 100.15 2.84 4.48 0.02 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 271 100.80 | 0.30 12 389 100.70 102.30 747 3.69 1.92 /Ba3/BB- notpe6. ToB.
BB/ MM 60-01 3000 R 7.35 15.04.11 11.10.13 34.7 100.65 | 0.15 100.00 100.50 7.22 3.64 242 /Ba3/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 34.7 100.72 | 0.32 100.00 100.57 719 3.64 242 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 5000 R 7.35 15.04.11 11.10.13 34.7 10049 | 0.38 5000 100.00 100.50 7.28 3.65 242 /Ba3/BB- notpe6. ToB.
BB/ MM O-06 5000 R 790  30.12.10 27.06.13 31.1 101.15 | 0.07 350 100.97 101.10 7.53 3.89 213 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 311 100.89 30000 100.89 108.98 7.65 3.90 213 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 34.7 100.25 5000 100.30 100.49 7.38 3.66 242 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 151210 15.03.40 356.4 101.98 102.00 102.05 8.49 2.08 10.12 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 26.6 100.00 76.20 100.00 8.15 3.99 1.85 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 31.9 104.70 500 000 104.70 104.79 7.37 4.40 2.16 /Ba2/BB+ Tenekom
BK-MHBecT3 10000 R 15200 11.01.11  14.07.11] 08.07.14 7.0 437 105.00 145 050 104.91 105.49 6.54 7.22 0.53 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 59.1 100.15 | 0.05 253 490 100.05 100.15 8.43 413 3.74 /Ba2/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 59.1 100.05 145 026 100.05 100.14 8.46 4.14 3.74 /Ba2/BB+ Tenekom
BnrTnkBT-4 3000 R 1200 071210 11.03.11] 03.09.13] 3.0 334 101.44 6.14 2.95 0.24 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11 211111 141112 120 236 100.35 82.00 100.25 8.66 4.47 0.86 B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13] 3.0 274 101.26 1005 829 101.25 7412 6.16 0.25 B2/ GaHku
Boct3kebO5 1000 R 9.000 21.0411 23.0412] 17.10.13] 17.0 34.9 100.00 99.97 100.03 9.12 4.49 121 B2/ GaHku
BTB - 506 15000 R 740 20.01.11 17.10.13 34.9 100.31 100.14 100.38 7.48 1.84 240 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111 13.07.12] 06.07.16, 20.0 68.0 100.50 200 100.37 100.50 7.02 1.79 141 BBB/Baa1/BBB | GaHku
BTb 24-1-UN 15000 R 9.700 151210  20.12.11] 10.12.14] 13.0 48.8 103.70 102.00 103.50 5.98 2.33 0.92 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 21.7 100.60 135821 100.60 100.90 751 1.88 1.93 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 171210 15.03.13 21.7 100.95 20734 100.00 100.95 7.34 1.88 1.94 BBB/Baa1/BBB | GaHku
BTb B0O-03 10000 R 760 17.12.10 15.03.13 21.7 100.90 33583 100.50 101.00 7.36 1.88 1.93 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.04.11 05.10.11 10.1 104.52 101.50 104.45 5.90 5.49 0.76 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11 14.0211) 05.02.13 2.0 264 102.50 100.00 105.00 3.58 0.20 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30 01.06.11  07.06.11/ 29.05.13 6.0 30.2 100.29 100.00 100.30 5.58 3.13 0.48 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.0211  29.08.12] 20.02.14/ 21.0 39.1 99.98 6.96 3.44 153 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 10.02.11  14.05.12] 06.11.14, 18.0 417 100.05 75.10 100.10 7.20 1.77 112 BBB//BBB (buHaHCbI
BTB-Nu3®02 10000 R 700 11.01.11  14.0711] 07.07.15 7.0 55.8 100.05 171330 100.33 7.02 1.74 0.50 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11/ 07.06.16, 6.0 67.0 10045 | 0.05 6.63 1.86 0.44 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 141210 16.06.11/ 07.06.16, 6.0 67.0 100.50 | 0.10 6.52 1.86 0.44 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970 08.12.10  10.12.10/  30.11.16, 0.0 72.9 100.24 241 0.01 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17  14.0 81.0 100.00 42000 99.95 100.00 721 1.76 1.02 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65  09.02.11  12.08.11] 02.08.17 8.0 81.0 100.14 99.20 100.20 6.54 1.66 0.63 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 26.04.11  19.10.17] 13.10.20 84.0 120.0 99.00 43 600 98.75 99.25 8.09 3.98 5.17 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 35.0 120.0 99.63 99.25 99.70 7.04 345 2.56 BBB/Baa1/BBB | GaHku
[asnpHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 20.0 68.2 112.14 27 660 112.03 112.15 6.73 6.56 1.35 /Baa3/BBB- cbipbe
asnpHedtd 10000 R 16.70.  19.04.11  25.04.11] 09.04.19 5.0 101.5 104.06 14 340 103.93 104.06 5.18 8.00 0.36 /Baa3/BBB- Cbipbe
FA3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 7.0 432 120.90 4955 120.30 120.90 5.67 0.65 BBB/Baa1/BBB | chbipbe
FA3MPOM A13 5000 R 1312 28.12.10 26.06.12 18.9 110.03 9669 109.90 110.02 6.35 5.95 1.31 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 10.8 101.10 | 0.20 2 100.82 101.20 5.79 345 0.83 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 38.8 100.39 99.51 102.96 721 3.59 2.66 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 1.7 100.34 93 830 100.24 100.34 4.67 3.53 0.14 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  25.05.11 20.11.13 36.0 /Baa3/BB GaHku
asnpomb 3 10000 R 565  10.01.11 10.10.11 10.3 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 23.7 100.12 6.87 341 173 /Baa3/BB GaHku

asnpomb 5 20000 R 6.85 26.05.11 22.11.12 239 100.26 6.82 341 1.75 /Baa3/BB GaHku




Fixed Income Daily 07.12.10
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)
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 28.5 | 100.00 99.90 100.39 7.27 3.56 2.03 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  12.04.11 09.04.13 285 99.91 0.01 99.90 100.77 7.32 3.57 2.03 /Baa3/BBB- cbipbe
[A3®OuH 01 5000 R 18.000  08.02.11 08.02.11 21 101.52 | 0.32 14 343 101.36 101.52 9.01 8.84 0.16 aBToONpoM
enepKomn1 2000 R 850 21.12.10 21.06.11 6.6 99.00 JHepreTuka
TnapoOrK-1 5000 R 8.100 291210 29.06.11 6.8 101.10 15000 101.00 101.10 6.16 4.00 0.51 /Baa3/BBB- aHepreTMKa
nasHas gopora-03 8000 R 500 211111 30.10.28 2179 TpaHcnopt
MocCp-2 4000 R 100 17.03.11 17.03.11 34 | 8750 75.00 99.99 6349 | 057 | 047 CTPOUTENLCTBO
Inobokcbark 5001 | 5000 R 925 160211 180211 16.02.13 20 | 268 | 10045 0.01 100.40 10050 | 6.75 464 | 0419 BBJ/BB- GaHKi
Inobokcbark 50-02 | 5000 R 810 220111 250112 220713 140 | 320 & 10045 32610 100.00 10045 | 7.75 407 | 1.00 BBJ/BB- GaHki
rce o1 5000 R 925 240311 27.09.11) 260317 100 | 767 | 101.25 005 88 989 101.25 10150 | 7.59 456 | 073 BBY/ MaLMHOCTP.
rac 02 1500 R | 1200 26.04.11 23.04.13 290 | 9513 95.26 100.00 1500 | 629 | 1.83 ToproBns
TlansCe3206 2000 R 760 01.06.11 30.05.12 180 | 101.01 99.02 101.50 6.67 375 | 094 BB-/Ba3/ TeneKom
NlanbCs3505 1500 R | 1500 18.01.11) 21.07.11 17.07.12. 80 = 196 | 105.10 5000 104.90 10510 | 6.44 712 | 055 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 31.8 17.00 1 3.60 17.26 135.21 2273 0.76 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 3.0 274 78.00 aHepreTMka
[xendchCul1 2000 R 500 21.04.11 20.10.11 10.6 95.00 75.10 100.00 11.48 2.62 0.77 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 34 100.36 1051 100.36 100.47 7.98 4.60 0.26 TOproBnst
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 54.4 94.98 93.60 95.90 10.16 4.44 3.44 TOproBnst
EABP-3 5000 R 1050  03.05.11 031111 25.10.16/ 11.0 = 71.7 | 102.72 103.35 103.40 7.27 5.10 0.85 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 45 100.31 100.30 100.55 293 0.93 0.36 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 375 08.12.10 07.09.11 9.2 100.41 3.24 0.93 0.72 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 428 | 100.50 100.15 101.00 3.35 0.86 3.20 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 360 12.01.11 09.04.14 40.7 | 100.45 10 100.45 101.00 3.50 0.89 3.04 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 250311 22.03.13] 13.0320 28.0 1128 101.09 0.19 100.73 101.05 8.89 4.56 191 B+/B1/B meTannyprus
EspasXona®-2 10000 R 9.95 02.05.11 28.10.15/ 19.10.20 60.0 & 120.2 @ 100.70 100 001 100.90 101.25 9.99 4.93 3.60 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 250311 220313 13.0320 28.0 @ 112.8 @ 101.00 3822 100.70 101.05 8.94 4.57 191 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 60.0 & 120.2 = 100.71 1000 100.71 101.10 9.99 4.93 3.60 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 33 IC/ (huHaHChI
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 56.0 = 920 & 103.00 0.05 2 102.25 102.75 8.09 4.31 3.59 BB//BB XAMUS
EBpoXum-03 5000 R 825 250511 181115 14.11.18 60.0 @ 96.7 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 16.2 JHepreTuka
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 16.7 | 100.38 = 0.40 32000 94.25 101.37 12.01 5.96 115 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 21.8 | 101.80 100.01 103.58 12.18 6.37 144 (buHaHCbI
)Kene3aobet1 1000 R 10.000  18.02.11 27.05.11 5.7 102.10 79.20 125.00 5.14 244 0.44 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 113 | 101.12 101.00 101.20 6.94 3.99 0.85 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 0.0 304 | 100.14 5.40 0.01 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11  05.07.12 01.07.14 19.0 | 434 @ 101.00 100.90 101.05 742 3.95 1.37 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 4.0 284 | 100.53 100.42 100.53 6.13 3.92 0.32 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 220 @ 340 | 100.17 100.10 100.24 7.74 3.84 1.58 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 6.2 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 434 | 100.36 99.87 101.60 7.98 3.95 2.85 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 6.0 66.8 | 105.87 6.47 8.70 0.45 1/BB- TOproBnst
VHBectToprbank 6O-0° 2000 R 960 250511 250512 25.11.13 18.0 @ 36.2 & 100.00 23000 100.30 9.83 4.76 1.28 GaHku
Wunpom 03 1300 R 950  18.05.11 18.05.11 54 71.26 3024 71.26 89.69 133.24 6.65 0.19 MeTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 11.9 | 107.60 39 107.20 107.60 8.69 7.76 0.87 cepBuC
WHtypuct-2 2000 R 14000 24.05.11  29.07.11] 21.05.13 8.0 29.9 | 102.20 570 101.81 102.39 3.90 6.83 0.61 CepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 33.6 | 101.38 | 0.28 180 101.25 101.38 8.86 4.55 2.26 /Ba2/ MalLLKHOCTP.
Vipk3Hepro1 5000 R 15,50/  02.06.11 28.11.13 36.3 101.01 JoTo3BaH/B- 3HepreTuka
Wrepad®-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12] 6.0 238 | 101.06 101.00 101.20 7.79 5.08 0.44 Ccbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 33.7 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 71 102.50 210 102.08 102.69 10.61 4.38 0.29 XUMUS
KMB-BaHk2 3400 R 11.00,  01.06.11 30.11.11 12.0 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 155 | 102.10 181 100.25 102.40 1043 5.86 1.08 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 7.3 c/x
KOMEMKA 02 4000 R 16.50  16.02.11 15.02.12 145 | 110.16 110.01 110.50 7.74 3.74 1.03 1/B- TOproBnst
KOMEMKA 03 4000 R 9.80  16.02.11 15.02.12 145 | 102.26 102.25 102.75 8.03 2.39 1.05 11B- TOproBnst
Konetika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13) 200 = 320 & 10250 025 140 667 102.00 102.45 8.01 2.31 142 11B- TOproBnst
Koneiika 50-02 3000 R 9.00 04.01.11 01.10.13 343 | 10144 | 0.19 459 643 101.01 101.44 8.69 2.21 2.29 /1B~ TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 6.8 /Ba3/ GaHku
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 29 100.65 15002 100.40 100.66 6.07 4.36 0.23 XAMUS
JleHCneyCMY BO-2 2000 R 1450  24.02.11 23.05.13 30.0 | 107.23 106.00 107.50 10.18 3.37 1.40 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 244 | 106.57 @ 0.12 262 063 106.15 106.57 9.35 3.70 0.85 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 139 | 101.50 80 101.50 101.85 7.26 4.20 1.01 /Ba2/ aHepreTMka
JleHaHepro3 3000 R 8.02  20.04.11 18.04.12 166 = 10145 060 325 750 101.00 101.40 7.00 3.94 1.23 /Ba2/ JHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 8.0 56.3 | 100.98 100.50 101.25 7.55 4.57 0.59 B-/B2/ GaHku
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 2.0 32.3 | 100.90 400 100.90 100.99 718 6.67 0.16 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 281210 02.07.12] 25.06.13 19.0 = 31.1 101.40 | 0.40 5000 101.00 101.50 9.63 5.16 1.30 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 33.6 | 100.05 1750 99.80 100.05 10.22 4.98 221 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 7.3 98.03 96.01 100.05 13.11 4.70 0.51 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 122 10091 6.25 3.51 0.90 BBB-/Baa2/BBB- | cbipbe
Tlykoiindo6n 6000 R 740  09.12.10 05.12.13 36.5 | 10117 | 0.22 7.08 3.65 248 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 20.3 | 110.10 30481 110.10 110.35 6.94 6.05 1.40 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 1335 07.02.11 06.08.12 203 | 110.50 | 0.20 200 110.00 110.39 6.70 6.02 141 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 20.3 | 109.88 423713 110.00 110.35 7.08 6.06 140 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 20.3 | 109.88 405 000 110.00 110.50 7.08 6.06 1.40 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 203 | 11017 110.00 110.50 6.90 6.04 1.40 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920 16.12.10 13.12.12 246 | 104.08 104.00 104.15 7412 441 1.70 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 246 | 104.07 | 0.07 104.00 104.10 7413 441 1.70 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 37 102.39 101.93 102.35 11.49 9.35 0.28 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 33.6 | 100.15 55424 99.51 100.80 8.35 411 229 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 33.6 | 100.50 34820 8.20 4.09 229 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 33.6 | 100.25 @ 0.20 54 427 8.30 4.10 2.29 TOproBnst

Martut BO-04 2000 R 825 14.03.11 09.09.13 336/ 10025 225 182 567 100.25 100.35 8.30 4.10 229 TOproena




Fixed Income Daily 07.12.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06beM, MIH o LleHa | 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 9.4 102.90 100.00 10.20 6.78 0.67 B//B+ cbipbe
Martut® 02 5000 R 820  25.03.11 23.03.12 158 | 100.55 = 0.05 6805 100.49 100.60 7.88 4.07 115 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11  10.12.10/ 30.11.11 0.0 120 | 100.57 98.00 100.50 3.97 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 30.12.10  04.04.11] 28.03.13 4.0 28.1 100.89 100.50 100.85 5.55 2.10 0.30 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 250111 271011 23.0413 11.0 @ 29.0 = 100.00 22120 99.01 100.00 7.40 1.81 0.80 B+/B1/ GaHku
MEBPP 0406n 5000 R 940  03.03.11  07.03.11) 27.02.14 3.0 39.3 | 100.74 13950 100.66 100.74 5.97 4.65 0.24 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 16.12.10 191211 12.06.14 13.0 & 428 | 100.50 7700 100.32 100.50 7.80 4.09 0.91 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 02.06.11 29.11.12 241 108.80 30 050 108.60 109.40 8.03 5.84 1.68 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 1.0 86.2 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11/ 23.05.12 6.0 17.8 | 100.50 2630 100.10 100.50 9.60 5.46 0.45 TOproBnst
Meuyen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 58.0 & 118.3 @ 100.95 50 000 100.85 101.10 9.96 4.94 3.46 /B1/ MeTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15| 25.08.20 58.0 & 118.3 @ 101.10 = 0.10 52649 101.06 101.10 9.92 4.93 3.46 /B1/ meTannyprus
Meuyen 206 5000 R 850 151210  20.06.11/ 12.06.13 7.0 30.6 | 100.70 1400 100.70 100.75 7.05 4.21 0.48 /B1/ meTannyprus
Meven 406 5000 R 19.00 27.01.11 30.07.12] 21.07.16 200 685 | 117.98 @ 0.38 1 117.01 11760 | 741 401 135 B1/ MeTannyprus
Meuyen 506 5000 R 1250 18.01.11  18.10.12  09.10.18 23.0 & 955 | 107.38 107.02 107.60 8.41 2.90 155 B1/ MeTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.12 11.0 | 235 @ 104.70 = 0.69 5551 104.01 104.70 7.31 5.95 0.84 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 276 | 102.40 145587 102.15 102.40 8.73 4.75 1.88 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 29.0 | 102.50 956 102.00 102.50 8.74 4.74 1.99 B1/ MeTannyprus
MWA-306 1500 R 725 24.02.11 24.02.12 148 | 102.50 100.00 105.00 5.21 1.76 112 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12 01.10.15 23.0 = 587 | 100.47 100.00 105.00 712 1.82 1.63 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14 8.0 44.0 99.48 100.00 105.00 8.26 1.86 0.58 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 9.1 MaLUMHOCTP.
MukosiH-206 2000 R 1350 10.02.11  24.0212  07.02.13 150 & 26.5 | 107.50 105.00 110.00 6.65 6.26 1.05 notpe6. Tos
M-MHAYCTP 1000 R 1225 15.02.11 16.08.11 8.4 26.70 146 26.70 27.99 64829 = 22.88 0.08 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 1.0 31.6 94.00 82.00 95.00 87.95 7.56 0.06 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 33 102.12 | 0.07 59638 102.05 102.24 6.98 7.32 0.25 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 5.0 16.9 | 100.54 100.35 100.55 6.78 4.22 0.38 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 20.3 | 101.03 100.76 101.20 8.90 4.64 1.42 B-/B1/ GaHku
MKB 0706n 2000 R 976 18.01.11 240712 14.07.15 20.0 @ 56.0 & 100.68 100.56 100.90 9.40 4.83 1.37 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 11.0 & 528 | 100.80 100.75 100.90 8.68 4.80 0.78 B-/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 15.11.12 237 99.74 160 000 99.65 100.00 747 345 1.72 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 120 @ 246 @ 102.80 21190 102.67 102.87 6.90 4.70 0.90 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.0312 19.09.13 16.0 @ 339 99.75 99.50 99.75 6.72 3.23 118 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.04.11 04.04.13 28.3 | 100.94 @ 0.04 100.65 101.00 7.33 3.78 2.01 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 3.0 271 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 1.0 19.2 0.98 0.47 1 0.52 1.99 394.29 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 0.5 (puHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 9.2 (buHaHCb!
MOWA 03 5000 R 7.75 141210 14.06.14 429 (buHaHCbI
MoiibaHk 5 5000 R 1296  21.04.11  25.04.11] 16.04.15 5.0 53.1 88.10 76.20 100.00 56.28 7.34 0.24 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 24 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 0.0 30.6 GaHku
MOCMAPT® 1 2000 R 001  14.04.11 12.04.12 16.4 43.40 1.81 85.00 85.52 0.01 0.73 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 18.9 93.99 1.50 26 541 92.16 93.00 15.95 491 0.88 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 54 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 37 /ID (huHaHChI
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 24.8 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 9.4 104.32 | 0.07 1500 104.32 104.70 6.73 5.98 0.70 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.03.12] 18.02.16 150 & 63.3 | 101.04 616 001 100.78 100.98 6.74 3.78 1.10 1/BB- JHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12] 28.11.14 240 484 @ 10574 0.14 12726 105.55 105.74 747 4.83 1.74 1/BB- aHepreTuka
MOSK-01 3500 R 9.00 27.01.11  11.08.11] 25.07.13 8.0 32.1 101.21 101.00 101.50 6.83 2.22 0.62 BB+// aHepreTuka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 9.1 100.96 132 250 101.05 101.20 6.81 3.98 0.68 JHepreTuka
MPCK Yp.01 1000 R 8.60  24.05.11 22.05.12 178 88.01 aHepreTMka
MPCK tOra 2 6000 R 1750, 01.03.11  01.09.11] 26.08.14, 9.0 453 | 106.75 930 106.75 106.95 7.87 8.17 0.65 aHepreTMka
MTC 01 10000 R 7.00 21.04.11 17.10.13 34.9 99.58 | 0.48 5010 99.09 99.59 7.29 3.50 245 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 59.3 99.11 0.01 99.00 100.29 8.13 3.90 3.80 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 31.0 915 @ 101.79 024 3100 101.65 101.79 7.33 3.92 211 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 5.0 418 | 104.20 177 659 104.15 104.25 6.47 16.03 0.42 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16 200 = 684 ' 11050 0.30 4000 110.40 110.52 712 12.86 142 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 84.3 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.200 60.0 @ 120.7 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20, 32.0 @ 117.2 @ 101.70 51500 101.50 101.80 9.18 4.78 2.14 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 15.9 87.31 90.06 22.80 5.71 1.00 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 24.3 | 105.38 6.94 4.61 1.67 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 231 106.30 1500 106.30 106.90 7.27 5.04 1.64 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 27.3 | 101.80 @ 0.40 400 100.75 101.40 6.98 3.80 1.94 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.12.10 25.06.13 31.1 100.91 100.80 100.98 7.23 3.71 2.14 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 250511 250512 25.11.13 180 362 & 10046 0.02 44000 100.41 100.50 8.85 4.49 129 GaHku
HOMOC 118 5000 R 740 050111 09.07.12 02.07.14 19.0 = 435 10049 0.19 100.10 100.30 7413 3.67 1.39 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 22.02.11 28.08.13] 28.08.17 33.0 @ 819 @ 101.09 0.12 45175 100.90 101.09 8.18 4.22 2.25 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 24 100.90 | 0.02 100.67 100.84 4.85 4.70 0.19 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 7.0 30.7 | 100.30 5 100.33 100.50 6.35 3.48 0.49 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 32.2 | 100.00 40510 100.00 100.05 712 3.49 2.25 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 55.9 | 101.24 101.00 101.50 8.95 2.28 1.96 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 4.7 70.00 136 55.50 70.00 185.32 10.68 0.14 TOproBnst
HOK-3 2000 R 11,50  03.05.11 03.05.11 4.9 101.56 101.45 102.10 7.61 5.86 0.38 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 176 Bl notpe6. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 120 @ 288 Bl notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 0.0 12.3 JHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 19.0 & 30.8 | 101.05 3 100.35 100.85 6.86 3.70 1.34 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 9.9 104.48 104.30 104.73 6.58 5.85 0.74 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.04.11 19.04.12 16.7 99.76 99.05 100.47 7.57 3.62 1.23 JHepreTuka

OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11 31.05.13 6.0 302 | 103.97 100.21 104.30 4.62 6.23 0.48 1B- MaLLKHOCTP.
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OM3-5 06 1500 R 13.000 01.03.11 30.08.11 89 102.10 1729 100.10 103.50 10.14 6.35 0.64 11B- MaLLMHOCTP.
MapHac-M 2 1000 R 950  17.02.11 17.11.11 115 notpe6. ToB.
MepeoBaHk 50-01 1500 R 10.000 27.04.11  29.0411] 24.04.13 5.0 29.0 | 100.88 7.66 4.94 0.37 B3/ GaHku
MepeoBaHk1 1500 R 9.50  28.12.10 29.06.11 6.8 100.55 100.08 100.80 8.64 4.74 0.50 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 71 98.11 98.50 99.30 8.56 2.56 0.52 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 250 @ 492 | 103.25 96.28 110.22 11.22 6.19 1.58 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 20.8 | 100.81 90.50 100.70 7.36 3.86 1.49 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 20.02.11  24.0211) 22.08.12 3.0 20.8 | 102.09 101.10 101.80 443 7.32 0.21 /Ba3/B+ GaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 176 | 100.89 96.26 100.99 721 3.83 1.30 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.04.11 18.10.11 10.5 70.75 56.50 85.00 49.15 0.01 0.58 MaLUMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13, 2.0 32.0 90.00 1000 90.00 90.50 132.27 9.97 0.06 MalLLKHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 11.0 | 101.00 98.00 104.00 11.08 5.92 0.79 TOproBnst
MpodbMeansd-1 3000 R 1050  20.01.11  23.07.13] 16.07.15 32.0 @ 56.1 100.00 | 045 80 001 99.60 100.00 10.72 5.24 2.06 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 9.8 101.01 95.05 106.97 16.13 8.39 0.66 c/x
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 155 | 103.50 97.00 110.00 14.34 8.19 1.02 c/x
Paarynsind4 3000 R 25.05.11  02.06.11] 22.05.13 6.0 299 | 101.99 | 1.99 13 98.00 101.99 0.51 clx
Pasrynaind5 2000 R 27.0411  29.0411) 23.10.13 5.0 35.1 1.00 c/x
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 36.2 | 100.15 | 0.05 150 000 100.00 101.03 7.58 373 2.53 BBB+/Baa3/BBB | GaHku
Paitpbaitaen-4 10000 R 1350 071210 081211 03.12.13) 120 @ 364 | 106.67 6.58 6.31 0.86 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 76 100.00 11.28 4.74 0.54 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11 141113 09.11.15 36.0 = 60.0 &= 101.05 3000 100.95 101.15 8.75 4.44 243 BB-// yenyru
PenKan-2 3000 R 10.50  08.04.11 04.04.12 16.2 | 100.05 580 99.83 100.05 10.71 5.20 1.14 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 6.0 183 | 101.40 2841 101.20 101.40 9.49 6.11 0.46 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.12.10 05.12.12 243 | 105.96 6.28 4.42 1.69 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 234 | 10114 | 029 100.91 101.05 7.02 3.72 1.70 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 71 101.55 6000 101.55 101.70 5.82 417 0.53 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050  18.05.11  18.05.11) 13.11.13, 5.0 35.8 98.21 10 98.21 98.50 4.09 0.01 0.43 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 39.5 | 12240 369 804 122.40 122.54 7.27 6.11 249 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 60.3 | 102.01 1 101.81 102.01 744 3.81 3.91 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111/ 16.05.19 120 1028 108.25 0.07 800 108.17 108.40 6.01 6.86 0.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 39.5 | 10349 | 0.04 103.33 103.64 8.92 4.82 2.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 52.8 | 104.30 @ 0.20 30 000 104.10 104.30 8.84 4.72 3.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210  26.12.12) 20.06.16, 25.0 @ 674 @ 106.70 = 0.30 85500 106.58 107.00 7.69 5.22 1.69 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11/ 05.06.17, 6.0 79.1 104.07 6.31 6.87 0.46 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 24.01.11 240713  16.07.18 320 @ 926 | 110.72 109.95 110.28 6.87 5.09 2.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14] 15.07.19 440 1048 11385 0.5 113.70 113.90 721 5.04 2.80 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 80 | 1654 @ 106.12 104.52 107.71 3.63 6.34 0.59 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15 16.01.25 51.0 171.8 10577 = 0.11 74 000 105.66 105.98 7.46 4.24 3.25 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 1050 27.05.11 231112 20.11.15 240 @ 60.3 B/B1/ GaHku
Poc6ark 5O-01 5000 R 740 241210 27.06.12] 21.06.13) 19.0 | 30.9 | 100.70 100.55 100.75 7.01 3.68 1.36 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 315 | 101.35 320 003 101.00 101.35 7.55 3.98 215 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 5.0 355 | 102.90 110 867 102.90 103.00 4.58 5.85 0.42 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 5.0 477 | 102.97 83 626 102.90 103.00 4.42 5.84 0.42 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12] 16.07.15 20.0 @ 56.1 99.50 9356 98.90 99.50 10.53 5.01 1.35 (buHaHCbI
Pocrocctpax-2 5000 R 10500  12.05.11 121112 021117 240 @ 84.1 100.22 99.80 100.05 10.58 5.22 1.62 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 27.0 @ 1114 10340 0.40 18 446 102.75 103.50 7.37 4.34 1.84 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 27.0 = 1114 10325 025 257 433 102.75 103.40 745 4.35 1.85 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  16.02.11 16.02.11 24 100.50 2390 100.50 100.60 5.38 1.95 0.19 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.02.11  17.02.14) 09.02.17) 39.0 | 752 | 104.45 104.51 105.25 7.77 4.42 2.58 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 06.04.11 071011 27.09.17 10.0 & 829 | 102.40 100.00 104.80 8.54 5.60 0.74 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211, 27.11.18 120 @ 971 100.00 13.88 6.73 0.80 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14] 09.02.18/ 45.0 & 87.4 | 100.25 98.30 102.20 7.85 3.88 2.98 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 6.0 91.3 | 10048 | 0.07 100.10 100.70 5.97 342 0.48 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11 261112 14.11.19 240 @ 108.8 = 105.50 216 002 105.00 105.96 714 477 1.72 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11 261112 141119 240 @ 108.8 @ 105.30 100 001 105.35 105.69 7.25 4.78 1.71 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12 28.08.13 21.0 = 332 | 100.08 100.00 100.30 7.25 3.59 1.52 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12 28.08.13 210 332 @ 10022 067 50 000 100.00 100.30 7.16 3.58 1.53 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 17.0 @ 353 99.97 | 042 98.00 100.00 5.82 3.29 1.29 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 8.0 325 99.85 222822 99.81 100.01 12.30 5.99 0.52 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 7.0 185 97.55 95.00 100.10 17.61 2.56 0.44 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 0.1 100.95 -49.83 6.42 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 22 100.80 3960 100.69 100.80 6.15 5.32 0.17 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 9.6 99.93 99.50 99.85 7.72 3.74 0.72 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 16.5 | 100.15 75.00 99.91 7.76 3.86 1.20 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 36.0 @ 60.0 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 18.05.11  20.11.13, 11.11.15 36.0 @ 60.0 /Baa2/BB+ GaHku
PycduHanc8 2000 R 7.70 21.03.11 17.09.12] 14.09.15 220 @ 58.1 100.50 295 100.25 100.75 7.52 3.82 1.56 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.700 23.03.11 18.09.12 15.09.15 220 @ 58.1 100.50 780 100.25 100.75 7.52 3.82 1.56 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01 01.03.11  03.03.11/ 28.02.12 3.0 15.0 50.00 0.01 100.00 0.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11] 20.09.11 4.0 9.6 99.44 98.01 99.99 13.06 5.52 0.26 MaLLMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11 06.06.14 120 @ 426 54.75 10.50 99.00 101.43 7.78 0.48 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 32.1 101.90 100.10 102.20 11.65 5.97 2.01 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12 7.0 18.7 notpe6. ToB.
Cgeo6Coxkon3 1200 R 0.10/  24.05.11 24.05.11 56 30.00 npou3BoaCTBO
CesisbbaHk1 2000 R 16.000  20.01.11 21.04.11 45 100.05 42 100.55 104.20 16.77 3.99 0.31 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11] 18.09.12 100 & 21.7 & 10541 130 000 105.30 105.45 6.92 6.62 0.71 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 26.7 | 104.73 104.70 105.33 7.50 4.64 1.84 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 26.7 | 105.35 24590 104.34 105.35 719 4.62 1.85 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 15.9 NpoM3BOACTBO
C3Tenex306 3000 R 860 24.02.11 24.02.11 2.7 100.74 100.00 101.97 5.28 213 0.21 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 122 | 100.54 7.46 2.01 0.60 BB//BB- Tenekom
C3Tenex506 2000 R 587 22.02.11 21.05.13 29.9 | 100.02 96.08 101.00 7.02 1.46 1.84 BB//BB- Tenekom

C3Tenex606 3000 R 11700 02.02.11  09.08.11 24.0719 8.0 | 1051 @ 106.51 56 845 106.60 106.99 5.29 2.74 0.62 BB//BB- Tenexkom
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CesCtABTO2 3000 R 1250 19.01.11 17.07.13 31.8 100.60 9451 100.40 100.55 12.58 6.20 1.96 aBToNpoM
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 19.6 110.38 1 109.01 110.35 11.08 8.13 1.26 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14 10.10.19 47.0 @ 107.7 @ 112.80 101081 112.90 113.00 9.66 5.97 2.87 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14 10.10.19, 47.0 @ 107.7 @ 112.80 50 462 112.90 112.95 9.66 5.97 2.87 meTannyprus
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 8.0 325 101.60 7 101.60 103.50 714 4.66 0.61 BB/ Tenekom
CUBYPXong1 1500 R 1047 05.05.11 01.11.12 23.2 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13] 220 @ 344 100.00 900 99.50 100.10 9.97 4.86 1.54 B/l notpe6. ToB.
CuHeprusi-3 2500 R 10000 21.02.11  24.0211] 18.08.14 3.0 45.0 100.40 99.60 101.00 7.79 4.97 0.20 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 32.3 83.71 6.94 0.01 248 Tenekom
Cuctlanc 1 3000 R 8.50  12.04.11 08.04.14 40.6 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.04.11 15.04.14 40.9 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 274 104.30 | 0.09 9580 104.30 105.40 7.77 4.66 1.89 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  15.02.11  14.08.12 12.08.14 210 @ 4438 111.76 | 0.07 25179 111.80 111.81 7.35 6.58 1.40 BB-/Ba3/BB Tenekom
Cuctema-03 19000 R | 1250 020611 041212 241116 240 727 | 109.40 423680 109.40 10946 | 741 570 | 171 BB-/Ba3BB | Tenekom
Curponuke BO-1 2000 R 1150 211210 26.06.12, 18.06.13 19.0 = 30.8 102.14 101.30 101.90 1043 5.74 1.26 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 10.75  11.04.11 151012 07.10.13] 230 @ 345 100.00 99.00 100.00 10.92 5.36 1.54 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13 180 @ 36.2 99.99 5800 99.81 100.09 9.36 4.56 129 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 081210 121211 05.06.13 120 @ 304 101.20 8.60 4.83 0.87 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 16.2 TOproBnst
C1Wupyctpt 1000 R 06.01.11 07.07.11 71 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 195 90.70 0.70 2926 90.00 90.70 15.81 4.67 127 CTPOUTENLCTBO
CtpTpras03 5000 R 8.50  14.04.11 11.04.13 28.6 87.00 83.00 91.00 15.86 4.87 1.84 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.0211) 15.02.12 3.0 145 98.45 5063 98.21 98.45 2225 7.85 0.18 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 21.2 100.00 99.81 100.49 1.74 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 320 | 1163 = 10140 = 0.15 435 101.40 101.65 8.87 4.60 2.10 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 175 95.99 875 92.71 95.99 15.43 6.08 118 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 34.0 100.53 239 503 100.40 100.53 7.16 3.60 2.37 B+// cbipbe
Tarttenekom 4 1500 R 8.25  05.05.11 01.11.12 23.2 100.51 8.11 4.09 1.66 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 59 102.75 100.04 103.00 7.25 6.31 0.45 B2/ GaHku
TardoHnab 5 2000 R 11.000 23.03.11  29.0311) 21.03.12 4.0 15.7 101.34 99.95 101.50 6.01 541 0.29 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 3.0 271 100.95 99.90 100.97 6.58 5.53 0.23 B2/ GaHku
Tardonab 7 1000 R 1375 171210 2312100 1412120 1.0 24.6 100.44 100.00 100.20 6.83 0.05 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11) 12.06.13 7.0 30.6 99.84 711 3.50 0.49 MaLLMHOCTP.
TrK-101 4000 R 8,50 15.03.11 15.03.12 11.03.14 16.0 @ 39.7 101.00 100.00 101.95 7.76 4.20 113 JHepreTuka
TrK-102 5000 R 1699  04.01.11  11.07.11] 01.07.14, 7.0 434 105.95 105.71 106.00 6.25 8.00 0.52 aHepreTMKa
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 2.0 26.4 78.00 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 33.9 99.51 50 002 99.51 100.00 9.41 4.51 2.27 B/l JHepreTuka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 8.9 99.85 2000 99.43 99.85 7.06 3.37 0.67 B/l aHepreTMka
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 18.1 97.00 aHepreTMka
TrK-5-01 5000 R 8.75 15.04.11  16.10.13] 06.10.17 350 @ 83.2 100.60 1 100.50 100.70 8.64 4.34 2.36 JHepreTuka
TrK-6-01 5000 R 830 03.03.11  03.09.13, 24.08.17 330 818 100.05 1 99.60 100.00 8.40 4.14 227 aHepreTMka
TrK-6UnB-1 2000 R 10500 22.02.11  28.02.11) 21.0212 3.0 14.7 102.19 95.00 102.00 0.23 2.56 0.23 aHepreTMka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 174 aHepreTMKa
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 330 812 99.90 0.49 107 401 99.90 99.95 8.28 4.04 2.23 aHepreTMka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 111 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 5.7 50.16 1.31 99.00 365.15 6.96 0.10 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 3.0 15.2 99.99 710 3.49 0.24 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 32.2 109.39 | 0.14 1718 109.00 109.39 16.10 9.17 1.78 GaHku
TKCBaHk 5O-01 1600 R 1422 25.03.11 20.09.13 34.0 98.00 0.50 18 97.55 99.50 15.67 7.24 2.02 GaHku
TKCBaHk BO-02 1500 R 16.50  31.05.11 291111 26.11.13 120 @ 362 10040 | 0.15 15152 100.35 100.40 16.68 8.19 0.81 GaHku
TMK BO-01 5000 R 885  26.04.11 22.10.13 35.0 100.50 87 801 100.50 102.05 8.83 4.39 237 /B1/B NpoM3BOACTBO
TMK-03 06n 5000 R 9.80  15.02.11 15.02.11 24 100.60 3100 100.57 100.73 6.66 4.86 0.18 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 27.0411  25.0412 23.10.13 17.0 = 35.1 101.95 53400 101.12 101.94 10.55 5.80 1.18 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 271 105.05 104.60 105.00 712 4.51 1.88 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 09.12.10 04.06.15 54.7 103.00 8.01 4.26 291 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780  17.05.11 171113 35.9 100.00 11001 99.50 100.50 7.88 3.87 249 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 141210 231210, 12.06.12) 1.0 185 100.30 | 0.02 0.58 7.46 0.04 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 71 102.77 101.85 102.35 5.47 5.00 0.53 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 32.7 100.53 | 0.08 100.50 100.60 7.82 3.94 2.24 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 40.9 101.95 100 100 100.06 101.45 7.72 4.04 277 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 22 99.90 96 99.90 100.00 7.37 3.37 0.17 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15] 13.05.19 54.0 @ 1027 = 105.01 7300 101.75 111.80 8.32 9.26 3.39 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 16.0 101.75 100.01 102.05 7.40 4.26 117 aHepreTMka
YIMK-Y3M01 3000 R 825 01.03.11 28.02.12 15.0 meTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 185 100.10 100.20 103.00 10.17 4.98 1.26 MalLLKHOCTP.
Ypancu6K 60-03 3000 R 950  01.02.11 29.10.13 35.3 99.95 70 002 99.95 100.00 9.88 2.37 127 B+// (buHaHCbI
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 0.8 99.85 99.86 100.00 8.49 3.11 0.06 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 76 103.70 3175 103.70 103.79 8.40 6.97 0.54 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 14.8 108.93 108.25 109.24 8.76 7.55 1.02 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 13.6 108.36 107.50 108.50 8.67 7.59 0.94 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12, 2.0 136 100.75 918 100.55 101.00 7.96 7.05 0.11 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 105 103.00 1000 102.60 102.75 6.52 4.86 0.79 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 19.7 106.76 23599 106.20 106.70 7.37 5.49 1.37 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 52.8 101.20 77329 101.20 101.30 8.85 4.43 3.35 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 05.05.11  09.11.11 01.11.12 110 @ 232 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50.  19.05.11 17.11.11 115 75.20 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 154 100.01 28100 100.00 8.64 4.24 0.68 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 28.3 101.00 100.01 101.00 7.94 3.70 1.80 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30 07.04.11 06.10.11 10.1 101.12 130 000 101.00 101.10 5.98 3.60 0.77 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  29.03.11  26.09.13] 15.09.20 34.0 @ 119.0 = 100.05 50 000 99.80 100.15 7.24 3.56 2.39 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.0411  27.10.15/ 16.10.20 60.0 & 120.1 = 100.11 99.70 100.20 7.60 3.74 3.86 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 34.0 @ 119.0 99.71 99.87 100.25 7.38 3.58 2.38 /Baa2/BBB JHepreTuka

®CK EQC-09 5000 R 799 29.0411 241017 161020 84.0 | 120.1 = 100.05 0.05 150 001 99.76 100.05 7.92 3.88 5.02 /Baa2/BBB 3HepreTuka
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PbIHOK pybneBbIx o6nuraumm

d‘b YPANCUIBE | K3MUTAN

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 58.0 & 119.0 @ 100.95 100.50 101.00 7.64 3.83 3.76 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799  29.0411 241017/ 16.10.20 84.0 & 120.1 = 100.06 135002 99.80 100.06 8.12 3.98 4.98 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11) 12.06.13 6.0 30.6 100.45 10 000 100.30 100.74 7.04 4.05 0.47 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.01.11 12.10.11 10.3 99.92 0.16 99.25 100.00 7.39 1.77 0.77 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13 110 288 100.77 | 0.02 100.50 100.80 742 2.02 0.78 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 27.01.11  30.0412 23.04.15 17.0 533 101.80 11005 101.75 101.80 7.78 220 123 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000  11.01.11 12.07.11 7.3 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12, 24.06.14 19.0 @ 432 101.89 101.65 8.04 4.53 1.33 /B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 89 101.45 101.40 101.44 6.46 4.57 0.48 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 35.6 99.88 99.76 100.00 8.47 4.12 244 notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 59 102.60 14 102.60 102.84 7.29 6.20 0.45 notpe6. ToB.
YTn3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 50 53.2 95.50 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 120 @ 243 105.87 10.38 7.77 0.81 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.12.10, 14.06.11  04.09.14 6.0 456 105.04 10.80 4.99 0.44 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 55 3HepreTuka
tOHMKpeanbaHk-04 10000 R 700 17.05.11 16.11.12] 10.11.15 240 @ 60.0 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 33.0 @ 57.7 100.20 187 000 100.00 100.20 7.55 373 2.31 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000 08.03.11 06.09.11 9.1 100.60 notpe6. ToB.
tOTK 6O-01 2000 R 11.00  19.01.11 211011, 17.10.12 11.0 @ 227 103.75 104.50 6.64 2.64 0.78 /B1/B Tenekom
IOTK BO-04 1000 R 1140 20.01.11 18.10.12 227 105.51 102.05 106.33 8.44 2.69 1.56 /B1/B Tenekom
HOTK-05 06. 2000 R 780  01.06.11 30.05.12 18.0 100.65 17180 100.10 100.60 7.67 3.96 1.32 /B1/B Tenekom
OTaitp-® 03 2000 R 1400 14.12.10 14.12.10 0.3 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 28.12.10 26.03.13 28.0 10645 | 0.15 496 106.50 106.80 9.68 293 1.83 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 28.12.10 26.03.13 28.0 105.76 106.50 107.75 10.03 2.95 1.82 TpaHcnopt
SAkyTckaH 5O-01 3000 R 8.25  08.03.11 03.09.13 334 101.04 | 0.04 98.95 102.77 7.97 4.07 2.28 BB/ JHepreTuka
AkyTckaH02 1200 R 10.300  10.03.11 08.03.12 15.3 103.35 103.15 103.35 7.30 497 1.01 BB/ aHepreTMKa
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 175 | 100.62 100.00 101.00 6.97 3.84 0.75 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 875  08.12.10 04.06.14 425 | 100.91 7.84 432 210 1/BB- MyHULMNanbHbIi
BopoHex063 500 R 1025 27.12.10 27.06.11 6.8 101.51 101.50 103.00 7.55 5.04 0.50 MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70  24.02.11 26.10.11 10.8 100.77 100.00 101.00 6.72 2.55 0.66 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.15  15.04.11 221112 23.9 100.87 100.50 102.79 8.57 3.56 1.03 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  28.02.11 29.08.11 8.9 102.10 17 97.50 101.50 5.34 2.00 0.68 BB-// MyHULMNANbHbIA
KanyxO6n-3 1000 R 8.95  03.03.11 29.11.12 241 102.92 100.23 7.24 217 147 BB-// MyHULMNaNbHbIA
Kanyx06n-4 1500 R | 1011 29.12.10 26.06.13 311 | 105.00 99 105.00 10550 757 240 | 172 BB-// MyHULANANbHbI
Kapenus 11 800 R 9.80/  12.05.11 10.05.12 174 | 101.97 100.50 112.00 791 479 | 095 BB-// MyHUL@NaNbHbIi
Kapenus 12 1000 R 19.05  03.03.11 02.06.11 59 | 105.60 16 540 105.70 105.99 7.46 450 | 044 BB-// MyHULANaNbHbIi
Kapenus 2 1000 R 767 14.04.11 14.04.11 43 | 100.30 15999 100.10 101.00 6.87 3.81 0.33 BB-// MyHULANANbHbI
Kapenus 2 1000 R 767 14.04.11 14.04.11 43 | 100.30 15999 100.10 101.00 6.87 3.81 0.33 BB-// MyHULANANbHbI
KOMMU 78 06 1000 R 8.00 23.05.11 22.11.13 36.1 | 100.60 98.53 104.97 7.87 394 | 211 BB/Ba2/ MyHULANANbHbIi
KOMMW 88 06 1000 R 750  05.03.11 03.12.15 60.8 95.70 109 93.53 99.99 7.93 3.91 3.46 BB/Ba2/ MyHULMNANbHbIV
KOMW 98 06 2100 R 7.75  19.04.11 18.10.14 471 99.05 99.10 99.25 791 3.90 278 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.14.  10.02.11 08.11.12 234 10547 |« 0.12 21001 105.25 105.47 711 2.63 1.30 BB+/Ba2/BB+ MyHULMNanbHbIA
leH06n-206 800 R 14.01  08.12.10 08.12.10! 0.1 100.76 6.93 BB//BB MyHULMNanbHbIi
leH06n-306 1300 R 1225 10.12.10 05.12.14 48.7 116.31 7.25 525 297 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 0.7 100.40 100.12 100.40 2.61 4.99 0.05 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 441 100.47 100.30 100.70 7.46 4.01 2.92 BBB/Baa1/BBB | MyHULynanbHbii
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 55.4 100.31 99.95 100.45 743 4.00 3.53 BBB/Baa1/BBB | MyHULynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 19.0 102.30 030 1 102.30 102.50 6.52 3.92 1.36 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 140.2 | 9342 7.88 4.29 6.98 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 794 100.00 = 0.04 12 99.02 100.00 741 4.01 4.73 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 12.6 102.27 241 102.10 102.27 5.78 3.92 0.92 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop53-06 15000 R 8.00 01.03.11 01.09.13 33.3 101.30 50 001 101.51 102.55 7.06 3.92 2.31 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 213 102.20 250 102.05 102.30 6.47 3.88 1.54 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 70.6 99.10 7 98.50 99.10 7.59 4.00 4.40 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000 01.03.11 01.06.11 59 10240 = 0.15 750 102.11 102.40 5.05 241 0.46 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop61-06 15000 R 15.000 03.03.11 03.06.13 30.3 120.20 1000 119.24 120.65 6.34 3.08 2.03 BBB/Baa1/BBB | MyHuLnanbHbii
Mrop62-06 20000 R 15.000  08.12.10 08.06.14 427 119.03 7.37 3.14 2.62 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.00  10.12.10 10.12.13 36.7 122.82 6.75 3.04 2.31 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop66-06 110000 R 875  23.02.11 23.11.18 97.0 106.85 = 0.77 2530 105.96 106.85 7.88 2.06 5.44 BBB/Baa1/BBB | MyHULMnanbHbIi
Moc.06n.68 12000 R 9.000 19.04.11 19.04.11 45 100.87 © 0.02 9250 100.87 100.94 6.63 4.45 0.34 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.04.11 16.04.14 40.9 99.50 0.10 73308 99.17 99.50 8.34 4.01 2.75 /B3/oto3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 30.6 | 101.58 | 0.07 8.10 4.42 1.38 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 155 | 111.30 161 110.60 111.35 747 7.53 0.96 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.700  21.04.11 20.10.11 106 | 101.11 100.83 101.80 6.46 3.80 0.80 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 23.7 | 101.10 100.30 7.23 3.92 1.30 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  19.01.11 19.01.11 15 100.25 20 000 100.20 4.06 1.52 0.12 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6.200  09.02.11 09.11.11 113 101.11 981 368 101.20 101.36 5.06 1.53 0.86 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 13.6 107.49 2 107.35 107.49 5.06 2.76 1.00 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 28.1 113.20 2237 991 112.37 113.00 5.97 2.64 191 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 05.01.11 06.07.11 71 103.01 6200 103.01 103.50 5.35 2.55 0.53 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 22.7 109.35 1 109.35 109.40 6.10 2.58 1.60 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 45.1 116.48 154 520 116.60 116.80 7.00 5.14 2.86 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 9.9 104.00 59410 103.90 104.10 4.95 4.79 0.75 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.06.11 26.11.14 484 104.30 2 104.10 104.45 6.96 3.87 3.26 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 26.0 101.80 52 501 101.80 102.05 6.33 3.50 1.85 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 20.1 101.33 155102 101.30 101.33 6.08 3.37 147 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 56.1 99.40 0.10 99 302 99.20 99.40 7.16 3.32 3.67 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 23.2 100.18 1137 327 99.11 100.40 5.89 5.99 1.75 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 194 100.30 20 000 100.20 100.30 6.03 1.52 143 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 31.8 100.17 578 528 99.50 100.00 6.17 1.52 2.28 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 22.12.10 17.12.14 49.1 11545 @ 0.05 1735 115.29 115.60 6.96 242 3.08 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 68.9 99.00 0.06 143 567 98.70 99.05 7.24 3.61 4.35 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 204 103.45 710023 102.53 103.00 4.18 3.86 0.86 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.000  09.03.11 29.08.18 94.1 98.51 50 001 95.92 99.46 7.39 3.54 5.44 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00 09.02.11 03.08.16 68.9 97.40 1 97.40 97.99 7.38 1.79 4.06 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 850  08.12.10 24121 1335 @ 9573 9746 607 95.97 99.00 7.84 221 6.46 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 100.9 | 72.65 2680 624 71.28 72.77 7.73 5.06 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3064 | 89.94 0.43 3483 769 87.78 90.50 7.98 3.83 10.40 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 934 91.77 5154 715 90.00 91.91 7.31 3.80 5.34 BBB/Baa1/BBB  |roc. Gymaru
CamapO6n 3 4500 R 760  10.02.11 11.08.11 8.3 100.55 3000 100.60 100.95 6.93 1.88 0.62 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 221210 20.06.12 18.7 100.00 158 98.80 100.80 7.16 1.74 1.36 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 37.0 102.62 = 0.12 102.40 102.60 7.08 2.26 1.01 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 11.02.11 10.05.13 29.5 | 113.00 58 113.00 114.39 7.56 3.31 1.64 /Ba1/BB+ MyHULMNANbHbIA
Cankr-TeTepbypr-01 10000 R 7.76  26.05.11 19.11.15 60.3 | 100.65 100.45 100.75 7.74 3.84 3.90 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 28.6 100.80 = 0.15 1290 100.00 100.85 7.51 1.97 118 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 24.02.11 26.05.11 5.7 10144« 034 100.08 101.57 5.78 2.16 0.44 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 12.8 100.52 10 100.21 100.53 6.10 3.49 0.50 B MyHUL@nanbHbIiA
Tomck.06-5 1400 R 700 17.12.10 171212 24.7 100.40 100.21 100.60 6.77 3.50 1.1 B MyHULaNanbHbIiA
Tomck.06-7 2500 R 13.000 27.02.11 27.11.13 36.2 108.04 107.96 108.80 8.12 3.03 1.64 B MyHULananbHbIi
YamypTua-2 1500 R 840 17.01.11 15.07.12 196 | 101.36 101.70 101.90 7.62 4.18 1.39 /Bat/ MyHULMNanbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 60.5 | 101.90 &= 037 272 000 101.70 102.30 8.22 4.23 3.33 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820  23.02.11 25.08.13 33.1 101.16 100.51 101.85 7.86 2.02 1.93 MyHULMNanbHbIA
Yysawms-05 1000 R 785  05.06.11 05.06.11 6.0 100.53 100.00 100.80 6.86 3.92 0.46 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 724 18.01.11 17.04.12 16.6 100.00 99.77 101.00 744 1.80 121 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 30.4 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  20.01.11 17.04.14 40.9 100.20 1250 100.20 100.60 7.94 1.94 2.31 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 33.9 10542 = 0.02 104.50 105.50 747 2.31 1.79 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 45 100.04 4006 100.10 100.50 6.46 3.24 0.34 BB-// MyHULMNANbHbIA

ApO6n-09 3000 R 850 17.02.11 16.05.13 29.7 | 10232 100.00 7.25 207 1.87 BB-// MyHULMNanbHbIi
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 65 | 102.73 4.07 4.50 0.51 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 243 | 10844 | 0.04 5.70 473 1.80 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 189 | 10599 | 0.08 417 387 141 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 7.0 | 31.0 | 10858 @ 0.08 4.26 0.55 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 0.0 | 61.0 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 521 | 10346 @ 0.15 7.05 387 3.54 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 150 @ 757 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 828 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88  11.03.11 11.03.15 51.9 B/B+ Cbipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 484 | 11119 | 0.00 5.67 3.99 3.34 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 120.7 | 102.62 7.37 3.78 6.84 BB-/Ba3/BB- chipbe
Bank St-Petersburg-17 100 $ 10.50  25.01.11 25.07.17 80.8 /Ba3/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 29 | 100.75 | 0.25 3.04 6.21 0.24 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34 13.05.11 13.06.1¢ 296 | 106.01 | 0.08 4.69 3.46 2.22 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.05.11 25.11.15 60.5 = 97.04 | 0.03 8.24 3.86 4.05 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 51.9 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.05.11 10.05.17 782 | 9959 | 0.09 6.89 342 5.11 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 888  25.01.11 25.04.12 169 | 9869 | 0.00 11.07 225 0.62 GaHkmn
Credit Europe Bank-13 300 § 7.75  20.05.11 20.05.13 299 | 103.15 6.34 3.76 221 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.03.11 29.09.14 464 | 108.16 5.00 341 329 BBB/A3/BBB BaHku
Eurochem12 300 $ 7.88/ 21.03.11 21.09.12 218 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 290 | 107.56 | 0.00 5.44 413 213 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 60.0 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.04.11 24.04.18 899 | 111.30 7.48 427 5.33 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 296 /Caal/D Chipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 46 | 10248 230 8.78 0.38 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 245 | 10348 @ 0.04 273 4.41 1.86 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 237 | 9885 | 001 3.51 1.46 1.87 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 272 | 11330 | 0.13 3.39 425 2.00 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 353 | 10595 0.05 430 6.21 267 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 320 | 10347 | 0.08 3.24 2.18 243 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 286 | 10879 | 0.3 341 3.38 215 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 323 | 109.81 | 0.04 3.59 342 237 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 39.2 | 10353 | 0.11 3.80 4.86 2.89 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 444 BBB/Baa1/BBB |cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 475 | 10442 | 0.10 4.07 5.14 3.54 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 546 | 105.32 | 0.09 448 5.58 3.89 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 50.7 | 113.87 | 0.10 2.66 714 3.46 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 60.6 | 102.80 @ 0.25 4.46 248 437 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 726 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 766 | 100.70 | 0.07 4.94 5.10 5.22 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 841 | 10154 = 0.07 5.10 5.36 5.77 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 875 | 106.55  0.10 5.40 6.20 5.56 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 89.4 | 114.90 5.64 3.54 5.58 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 230411 23.0412 230419 17.0 | 1020 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 111.5 | 106.38 4.95 3.38 277 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 137.0 | 100.75 6.41 323 7.79 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863 28.04.11 28.04.14 28.04.34 410 | 2848 119.50 259 361 299 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 325.0 | 103.86 6.97 3.51 11.70 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 64 | 103.01 | 0.00 217 387 0.50 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 31.2 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 49.0 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 58.4 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35  08.05.11 08.05.16 66.0 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 320 | 10335 | 0.04 4.26 2.72 238 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 6.5 | 103.69 4.01 5.30 0.50 [Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 83 | 1041 5.49 5.64 0.64 /Ba3/B+ GaHkun
11B-13 200 § 11.00  15.02.11 15.02.13 26.7 D/Caa2/D GaHku
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 6.5 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 109 | 9250 18.64 5.00 0.80 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.02.11 09.11.15 60.0 | 100.70 = 0.20 11493 | 22.59 0.70 B CTPOUTENbCTBO
LenSpetsSMU-15 150 § 9.75/  09.02.11 09.11.15 60.0 | 100.70 = 0.20 11493 | 2259 0.70 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 477 | 10714 437 2.98 345 = BBB-/Baa2/BBB-  cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 79.2 | 10531 | 0.08 5.38 3.02 516 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725  05.05.11 05.11.19 108.5 | 10826 = 0.04 6.04 3.35 6.58 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1209 cblpbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 140.0 | 102.33 | 0.03 6.37 3.25 7.75 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 $ 888 10.03.11] 10.03.11  10.03.16 3.0 | 64.0 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 76 BB/Ba2/B+ GaHku
Mirax-11 180 § 9.45/  20.03.11 20.03.11 35 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.11 12.10.11 10.3 | 103.79 1.89 6.21 0.84 BBB/Baa1/BBB  MyHMUMnanbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 715 | 10207 | 0.03 4.60 4.96 5.09 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.01.11 28.01.12 139 | 10539 | 0.02 3.16 3.80 1.07 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 116.2 BB+/Ba2/BB Tenexom
NKNH-12 1018 1200  20.04.11 20.04.12 16.7 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 1.0 | 614 B/B1/ XuMus
NMTP-12 300 § 7.00  17.05.11 17.05.12 176 | 10338 | 0.05 4.56 3.39 1.37 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 247 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 35.0 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.04.11 21.10.15 59.3 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16 11.0 = 715 BB-/Ba3/ GaHkun

Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 9.9 TOproBns
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Promsvyazbank-11 2258 875 20.04.11 20.10.11 106 | 103.49 461 4.23 0.83 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 178 | 10515 | 0.03 5.90 4.58 1.36 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 150713 7.0 31.7 | 109.57 4.90 0.60 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 544 | 112.20 9.35 5.68 343 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 68.0 | 10823 0.18 9.32 520 3.99 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 87.1 | 108.16 11.69 578 451 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 7.50 22.05.11 22.05.12 17.8 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 282 B-/B1/B- BaHkm
ROLF-11 150 § 13.00  05.05.11 30.06.11 6.9 | 102.11 9.10 6.36 0.53 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 19.4 | 100.00 8.99 4.50 1.38 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 17.0 | 104.06 = 1.00 3.21 6.02 1.32 BBB/Baa1/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 297 | 106.99 | 0.07 4.14 3.35 2.24 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 28.0 | 100.29 7.35 3.74 2.05 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 750 § 713 140111 14.01.14 37.8 | 106.72  0.13 411 3.34 2.72 BBB/Baa1/ 6GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 428 | 113.09 | 0.12 4.90 3.98 293 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 10.0 | 705 = 99.63 | 0.02 744 3.50 0.75 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.05.11 15.05.17 784 1 10133 | 0.09 6.05 3.1 5.22 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 91.0 | 10893  0.18 6.24 3.56 5.71 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.03.11 04.03.11 29 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 535 | 10146 @ 0.28 327 1.79 4.03 BBB/Baa1/BBB  |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 929 | 14168 0.04 449 3.88 547 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 1144 | 102.00 = 0.07 473 245 742 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2137 | 17617 | 0.01 5.78 3.62 9.11 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 750  31.03.11 31.03.30 2352 | 117.24 24000 000 461 3.20 5.70 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 50 | 101.16 | 0.01 5.74 4.26 0.40 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 0.0 | 612 = 9416 | 0.16 389.29 471 0.01 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 729 | 97.00 11.64 5.03 430 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574/  03.04.11 03.04.17 77.0 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 114 | 10357 @ 0.01 2.07 2.86 0.92 BBB/Baa1/ GaHkun
Sberbank-13 500 § 648  15.05.11 15.05.13 297 | 106.63 362 3.04 2.26 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 31.3 | 106.77 | 0.00 3.68 3.03 2.32 BBB/Baat/ GaHku
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 558 | 10229 | 0.01 493 269 3.94 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 828 9946 @ 0.12 5.50 272 5.56 BBB/Baat/ GaHkmn
Severstal-13 1250 § 9.75  29.01.11 29.07.13 322 | 110.92 5.27 439 2.28 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 410 | 111.53 | 0.06 5.45 4.15 2.89 B+/Ba3/BB- cbipbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 83.8 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 46 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 56.7 | 106.05 = 0.09 6.18 363 381 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 18 | 100.89 2,62 4.40 0.14 BB-/Ba3/BB Tenexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 83.9 TpaHcnopT
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 14.1 B2/ GaHku
TMK-11 600 § 10.00  29.01.11 29.07.11 78 | 103.5¢ 430 4.83 0.61 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 75 | 103.03 | 0.02 1.91 3.34 0.60 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 218 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 276 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 50.6 | 105.75 @ 0.03 471 2.96 358 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 684 | 111.12 5.19 3.38 451 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 76.5 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 88.5 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 1115 | 108.88 5.98 3.33 6.61 BBB-/Baa2/BBB- |cbipbe
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 80.5 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 6.7 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 19.0 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 19.0 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 325 /Baa1/BBB Cblpbe
Transneft-14 1300 § 567 05.03.11 05.03.14 39.5 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 934 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.03.11 06.09.12 213 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 13.0 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 15 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 6.0 | 304 /B1/B Ternexom
VEB-17 600 § 545  22.05.11 221117 848 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.11 09.07.20 116.8 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 182.2 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 10.7 | 10514 = 0.03 241 3.98 0.85 [Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 292 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.05.11 23.05.16 66.5 | 109.75 6.12 3.76 4.41 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.04.11 30.04.18 90.1 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 79.8 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 586 = 96.20 7.4 3.22 4.03 BBB/Baat/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 10.3 | 10458 = 0.00 2.03 3.59 0.82 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 6.9 | 10338 | 0.05 213 7.98 0.56 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 231 | 106.61 @ 0.01 3.00 3.10 1.78 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 12.00  28.05.11 28.11.12 241 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 328 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 50.7 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 516 | 104.05 0.07 5.38 3.1 363 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 632 | 10048 = 0.03 410 423 452 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.05.11 28.05.13 29.05.18 30.0 | 91.0 | 105.40 4.55 3.26 221 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1200 | 9898 | 021 6.69 3.31 7.09 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 625/ 020111 020715 02.07.35 56.0 = 299.1 | 102.67 5.58 3.04 3.85 BBB/Baa1/BBB | 6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

NcnonHuTenbHbIN AUPEKTOP, PyKOBOAUTE b AenapTaMeHTa
Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

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

MonvHa Bopobbesa, vorobievapa@uralsib.ru
ExkatepuHa 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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