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PybGneBble BbIMyCcKun CTPATEIrnS
W3meHeHue, 6.n.
YTM, % 3Hay. 3afdeH.  3a MecC. YTD BHELLIHWIA PBIHOK
003 46020 78 15 16 (345) CerofiHst OTKPOETCS ABYXAHEBHbIM CAMMUT nupepos G20 B Ceyne. B CLLIA oTmeyaioT [leHb BeTepaHoB,
Faanpom-11 70 7 4 (¥ toprosas aKTMBHOCTb Ha pbiHKax OyAeT HeBbICOKON. CyBepeHHble eBPOBGOHAbI UCMbITANN OLLYTUMOE
Cvcrema-3 74 2 7 (482)  [aBneHve, 0XnOaeM HENTPANIBHOMO OTKPBITUS TOPTOB. ..veiiivrerireeriieriieeeieeaneeaieeaneeaieesneeenes crp. 2
ChipbeBble PbIHKY BHYTPEHHUU PbIHOK
W3menenve, % Benopyccus pasmellaet AByxneTHWe pyOnesble obnuraumm Ha %/MMy 7 MnpZ py0., BbiNyck npep-
aHay. 3ageW. samec. YTD  CTABMAETCA HaM BeCbMa MHTepecHbIM. Ha aykumoHax no O®3 Obiin NpefioxeHbl CyulecTBeHHble
30070, Sy e o 57 o279  PEMWM, HO, HECMOTPS Ha 3TO, MWHGWHY yAanoce npvieneys Mnilb 1,9 Mipa py0. 13 HaMeYeHHbIX
B0 MIIPI PYD. ettt cTp. 3
Urals, $/6app. 87.2 1.8 6.1 13.9
S&P Metannbl, uHA. 1904.3 (1.1) 44 11.6
JleHe>XXHbIN PbIHOK YpoBeHb NnKBMAHOCTM npeBbickn 900 mnpa pyb., a cTaBkM MexBaHKOBCKOro KpeamToBaHUs npo-
WsmeHenve JOSKNAU CHUXATBCS, 1 Mbl OXMAAEM NPOLOIKEHNS TaKOW AMHAMVKW [0 Clefylowen Hegenu, korga
KOMMaHWAM NPeACcTOAT NepBble B 3TOM MecsLe Hanorosble nnatexu. CeroaHsa Mol OXnaaem ykpenne-
RUB mnpa. Hay. saped. 3amec.  YID g nyBng Ha POHE POCTE HEDTAHBIX KOTUPOBOK. ...v.vvveeeeeeeseseesseeeeeeeeeeseseseseeeeeseneeeesessnins cap. 5
PEMO 8 LB 0.1 (0.2) 00  (1144)

Kopcuera 609.3 714 233 (2248)

ewamusts s o wes ||KOPHOPATIABHBIECOBBITAR
WU3meHeHue, 6.0.

NDF 1Y, % 428 ) 10 (220) HOBAT3K (BBB-/BAA3/BBB—)

MOSPrime ONN, % 283 ®) 17 (1620  Fitch noHm3mno nporHos no pentnHram HOBAT3Ka co «CrabunbHoro» fo «HeratmeHoro», noaTeep-

ane ,EI,OJ'II'OCpO‘-IHbIl;I pel;ITI/IHI' ﬂ,quOJ'ITa Ha ypOBHE «BBB-». Mbl c4mMTaem, 410 B H4acCTm 3aMMCTBOBaAHNN
KOMMaHuna B bnuxkaniuee BpeMaA OrpaHN4nTCA HelaBHO 3aABJ/IEHHbIM pa3MeLlleHneM eBpoo6n|/|rau|/|M

WU3meHeHue, %

USDRUB 3068  (01) 26 22 Ha 1,5 mnpa gonn. Oxnoaem HeOOMbLLYIO KOPPEKLMIO B EANHCTBEHHOM pybneBom Bbinycke — HOBA-
151G > O L OO PO UPPPPPPRR cp. 6
NHpekcbl
W3ameHeHue, 6.n. MOC3HEPro (S&P: BB-)
6.n. 3Hay. 3afieH.  3a Mec. YD  KomnaHus oOHapofoBana HerTpasbHble nokasatenu 3a 9 mecaues 2010 r. no PCEY. PeHTabenbHOCTb
Russia 30 - UST 10 152.0 14 (17 4)  CHV3MNach, TeM He MeHee [JONroBasA Harpyska He Bbi3blBaeT onaceHun. Mbl He oXuOaem peakuym
EMBI + Spread 2774 89 @19 (170) KOTMPOBOK obnuraunin MocaHepro Ha NyonMKaumio OTHETHOCTM . Ha Hall B3rNAf, BbiNyCKM OLeHeHbI
CNpaBeLNBO, XOTA CTOUT OTMETUTD, YTO BbICOKOW NIMKBUAHOCTBIO OHW HE OTIYAIOTCA. .......... cp. 6
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

B lOxxHon Kopee ctaptyeT cammut G20. CerofHs nuaepbl ctpaH G20 cobepyTcs Ha OBYxAHeBHbIM cammuT B Ceyne, Ha
KOTOPOM OCHOBHbBIMW BOMPOCaMU MOBECTKM [OHA CTaHyT BaNOTHas MNOMUTUKA CTPaH-y4aCTHUL, U TakK Ha3blBaeMas roHkKa
LeBanbBaLMM, YTO MOXET HeCKONMbKO YCUNWUTb BOMATWMABHOCTb Ha BaJIOTHbIX pbiHKax. Haw B3rmsg Ha [onnap ocraeTcs
HEU3MEHHBIM: NOC/e YTBEPXAEHNS BTOPOro dTana KOMYeCTBEHHOro cMsr4eHns odbbemom 600 MApa AONS. B CPeHECPOYHOM
nepcrnekTMBe amepuKaHckas BamoTa OymeT no-npexHemMy WCMbIThbiBaTb CNabocTb. B HAcCTOAWIMIA MOMEHT napa eBpo-[osinap
KoTMpyeTca BOAM3M oTMmeTkn 1,38 pgonn./espo. CerogHsi yTpoM OyaeT onybnmkoBaH KPynHbIA  Onok  KUTamckom
MaKpOCTAaTUCTUKN; COFMACHO yXe 0OHapoA0BaHHbIM AaHHbLIM MO NHGNALUMK, pocT WML B okTabpe noctur 4,4% no cpaBHEHWMIO C
YPOBHEM TOAMYHOM [aBHOCTU (Bbllle MPOrHO30B), YTO SIBASETCS PEKOPAHbIM MoKasaTenieM 3a mocnefHWe ABa roga. Takum
06pa3om, MoBbIWAETCA BEPOATHOCTb TOrO, YTO [eHexXHble Bnactu Kutas npumyT elle pam Mep Ofs Y>KecTodeHUs OeHexXHO-
KPEeAUTHOW MONUTUKM U COAEPXMBAHUA NHPNALMOHHOrO AaBneHuns. OOHAKO CErofHs YyTPOM pPenTMHroBoe areHTctBo Moody's
NOBbICUIO KPEANTHBIA PENTUHT No obsa3aTenbctBaM Kutas ¢ «A1»00 «Aa3», 4To NOBReK0 3a COOOM POCT Ha a3naTCKMX PbIHKAX,
N npexpe Bcero Ha kutanckom. B CLLIA ceronHs otMedaetcst [leHb BeTepaHoB, OyAyT 3aKpbiThl BCE FOCYHPEXAEHUs, a TOPr Ha
Ounpxax OyayT NPOBOAUTLCA TOMBbKO akUMaMU 1 dblodepcamm. COOTBETCTBEHHO, NYOMMKALMM SKOHOMUYECKOW CTaTUCTUKK He
npenBnamnTcs. Y710 KacaeTcs BYepallHen TOProBOW CecCUM, TO aMepUKaHCKMe W eBPOMenckre Mnowafky, Kak W HakaHyHe,
3aKpbINNCh Pa3HOHaMNPaBieHHO, OAHAKO Temepb AMHaMKKa OKasanacb NPsSMO MPOTMBOMOMOXHOW: eBPOMNenckne WHOEKCHI
CHU3WUIINCb, @ aMepunKaHckmne nogpocnn. OnybnmkoBaHHas B4epa B CLLIA cTaTUCT1Ka OKa3anacb bnaronpusTHon: oTpuLaTensHoe
canbao TOproBoro HanaHca B CeHTAOpe cokpaTunca 4o 44 MApA LONM., HAMHOIO CUIbHEee MPOrHO30B YMNano M Y1CI0 obpallleHI
3a nocobusmm no Ge3paboTuLie 3a Hepento. [JoXOAHOCTN AeCATUNETHMX Ka3HAYeNCKMX 0BnraLmin M3MeHNINCh He3Ha4YUTENbHO,
CHM3MBLLUNCL BCero Ha 2 6.1. 10 2,64 %.

CyBepeHHble eBpOoGOHAbI MOA, CUNbHbIM AaBieHueM. Byepa cnpef WHAOMKATMBHOMO CyBEpeHHOro BbinMycka Russia’30
paclwmpnnca cpasy Ha 16 6.n. no 153 6.n0.; ueHa 6bymaru ynana Ha 103 6.n. 1o 120,4% ot HoMWHana. OcTanbHble CyBepeHHble
BbIMYCKM Takxe MCMbITany olwyTUMOoe AaBneHne, ocobeHHo Russia’28, ynaswas B LeHe Ha uenbix 202 6.n. go 181,5% ot
HOMWHana. B KopnopaTMBHOM cerMeHTe Takxe npeobnafanu Npofaxu, XoTs HeKoTopble Dymaru Bce e BbIpoCM B LeHe. B
eBpoobnMraumsax rasnpoMa egmHoOM AMHAMUKN He CIIOXMUIIOCh, MHBECTOPbLI COBEPLUANK MOKYMKM Ha AJIMHHOM KOHLe KPUBOW.
OyeHb XOpOoLLO CMOTpencs JIYKOWI, Yero Henb3s ckazaTb 06 Anpoce. HeflaBHO pa3melleHHble Alrosa’20 nofeleseny Ha 176
6.n. 0o 102,5% ot HoMWHana. EBpoobnuraumm BTE nosTopmnm nctopuio Masnpoma: CnpocoM Mosfib30Banich TONbKO AMMHHbIE
obnuraumm, a Ha KOPOTKOM KOHLEe KPWBOW WMHBECTOPbI M30aBnanuce oT Oymar. AyTcavgepamu cTanv eBpoodnuraumm
CbepbaHka, noTepsBlUMe B LieHe B cpeaHemM 46 0.n. OTMedeHbl npodaxu 1 B bymarax PCXb. B dhMHaHCOBOM ceKTope Hermnoxo
BbIFsAenn eBpoobnuraumm Anbda-baHka, nogopoxasiume B cpefHeM Ha 10 6.n. A3maTckue pbIHKWU CEroaHs YTPOM pacTyT,
O[lHaKO (bloYepChl Ha aMepuKaHckme HOHLOBbIE MHOEKCH! CHXKAOTCA. Mbl 0OXMOAEM, YTO U3MEHEHME LeH Ha OTKpbITUK Byaet
He3Ha4YNTeNbHbIM, HE UCKITIOYEHO OTKPbLITUE B MOMOXMUTENBHOM 30He Bnarofgaps pocTy LeH Ha HedTb 1 MOBbLILLEHUIO PENTUHI
Kutas, XxoTs AeHb obellaeT ObITb HEAaKTUBHbBIM.

[nHHbIN BbiNyck BOBba BbIrnaguT npuBnekarenbHee. Byepa Obina 3akpbiTa CAenka no pasmMeLleHmio HoBbIX eBpoobnraLmin
B3ba. [loxoAHOCTb MO CeMUETHEMY BbiNycKy Obina ycTaHoBfeHa Ha ypoBHe 5,45% (cnpea 336,3 6.M. K 40M1apoBbiM CBOMNaMm)
npu 0b6beme 600 MAH gonn., no 15-neTHeMy — Ha ypoBHe 6,8% (+ 368,2 6.n. K cBonam). HeyamMBUTENbHO, 4TO CNPOC Ha bornee
LNHHbIe OOHABI OKa3ancs Bbile: UX Alopauuns AaeT 6osiblie BO3MOXHOCTEN 3apabaTbiBaTh HA U3MEHEHMMN LieH NpU ABUMXEHUM
pbiHKa. K ToMy xe 15-neTHue OoHAb! pa3melleHbl C MpPemMuert KO BTOPUYHOMY PbiHKY B pa3Mepe 23 0.n. B OTAnyuMe OT
CEMUNETHNX, pa3MeLLeHHbIX daxe C HebonbWUM AUCKOHTOM. [lof BO3LEMCTBMEM HOBBLIX Pa3MELLEHNA HAXOOSLMNCH B
obpalleHnn Bbinyck VEB'20 nokaszan AMHAMUKY HECKOMbKO XyXXe pblHKa, pacluMpvB cnpef K cBonam Ao 345 6.n. ¢ 329 6.n.
[lHeM paHee. Ha TekyLWMA MOMEHT OTLE/bHbIe YHaCTHMKM PbIHKA BbICTABSIOT KOTUPOBKM MO Oofnee ANMHHBIM €BPOODMraLmaMm
VEB’25 Ha ypoBHe 100,3%, 1, Ha Halwl B3rnag, 3TMM NoTeHUMan pocta bymarn faneko He ncdepnbiBaeTcs. Ons Toro 4Tobbl OHa
cpasHanacb ¢ VEB ‘20 (¢ y4eToM pasHuLbl B A0paLIMm), ee KOTUPOBKM OMNXHbI BbipacT o 101,65%.

Onbra CtepuHa, sterinaoa@uralsib.ru
Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
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BHYTPEHHMM PbIHOK

PasmeleHne Benopyccum 3acny)kuBaeT BHUMaHUsA. Byepa Obina OTKpbITa KHWra 3asBOK Ha pa3MelleHue LOBYXNETHWUX
pybneBbix obnunraumin Pecnybnuki benapycb nepson cepumn Ha 7 mapg, pyd. 3akpbiTie KHUMM 3annaHnpoBaHo Ha 23 Hosbps, a
yxe 25 Hosbpa npegnonaraetca pasmelleHve Bymar Ha Gupxe. Taknum obpa3om, 3TO OyAeT MepBbl CyBepPEeHHbIN BbIMyck
MHOCTPAHHOIo rocyapcTBa B pOCCUNCKOM BasioTe. KynoH OyAeT BbiMiaumMBaThCs YETbIPEXAbI B IO, OPUEHTUP MO CTaBKe KyrnoHa
cocrasnset 8,5-9%, 41O npegnonaraeT JOXOAHOCTb B AManasoHe 8,68-9,2%. benopyccnn npucsoeHbl penTtuHim «B1» no
BEPCUM PENTUMHIOBOro areHtctBa Moody's m «B+» no Bepcum S&P. Mbl cyuTaem, 4TO CMpoC Ha Oymarn OyOer BbICOKUM,
MOCKONIbKY eLle HefaBHO pa3MelleHre eBpobOHL0B benopyccnm NpoLUNio O4eHb YAA4HO: B KOHLE MIONs — Havarne aBrycra Obin
pa3melleH LeBIOTHBIM BbINyCcK NATUAETHUX eBpoobanraumi Ha 600 MnH gonn., a cnpoc coctasmn 1,5 mnpg gonn. C MomeHTa
pa3meLleHns JOXOAHOCTU Bymar cHM3MAMUCG ¢ 8,42% po 7,75%. YTo Kacaetcs HOBOTO BbiMycka, TO, MCXOAS U3 PEUTUHIOB
3MUTEHTa W Alopaumu Bbymaru, Mbl CHMTaeM, 4TO CNpaBednMBbIA YypOBEHb ee AOXOAHOCTV paBeH 8,5%. lMo3aByepa OCOP
3aperucTpupoBana ABa Bbinycka Ha 15 mnpg pyb., Mo3TOMy , BO3MOXHO, yXe B Onuvavliee BpemMs COCTOUTCA elle OfHO
pa3melleHve. [pennoxeHne Pecnybnukm benapycb fBASETCA, Ha Hall B3rnsg, BecbMa MNpWBNeKaTeNbHbIM, Y4YUTbIBas
3asIBMIEHHbIN OPUEHTUP LOXOAHOCTM. K TOMYy Xe Ha (POHe BbICOKOro Crpoca Ha Oenopycckme eBpoOOHAbI MOXHO OXMAaTb
NOBbILEHHOrO WHTepeca U K pybneBbiM obnuraumam. bymaramu Pecnybnuku benapycb MOryT Takxke 3aMHTEpecoBaTbCs
WMHOCTPaHHbIE WHBECTOPbI, KOTOPblE Ha Pa3BMBAIOWMXCS PbIHKaX CyBEpPeHHbIMWU 00s3aTenbCcTBaMM TOPrylOT Yalle, 4em
KopropaTuBHbIMWU. Bo3MOXHO, npumepy benopyccun nocnepytoT 1 apyrve Obisline pecnydnukm CCCP, TecHO cBf3aHHble C
Poccren akoHoMUYeckM. [N poCCUCKMX Xe BnacTel pasmelleHne Pecnybnuky benapycs GnaronpusTHO B pamKax TekyLlen
CTpaTernm NOBbILWEHWS MPUBNIEKATENTIbBHOCTM PYONs Kak pervoHanbHOM pe3epBHOM BaoThI.

ConupgHble NpeMum, Ho HU3KMe 06beMbl. Byepa Npollnn ABa aykumoHa no fopasmetlermnio OD3, npepnaranncs OM3 25071
C norawleHunem 26 Hosbps 2014 r. Ha cymmy 15 mnpg py6. n OD3 25074, norawaemble 29 mioHs 2011 r., Toxe Ha 15 mnpg
py6. OpHako 13 HamedeHHbIx 30 Mnph py6. MuHbUHY yaanocs npvenedb nvwb 1,9 mapg pyo. Mpu gopasmelleHnn OD3
25071 cnpoc coctasun nopagka 3 Mapg pyo., n MuHdunH gopasmectun bymar nodtn Ha 1,4 mnpg pyo. JOXo4HOCTb Mo LeHe
oTCeveHus coctaBuna 6,78% — Takmm obpas3oM, Obina NpeasioxkeHa CylecTBeHHas npemus, B pasmepe 11 6.1., K JOXOLHOCTH
obnuraumn B NpeablayWwmin Toprosbivt fieHb. Y10 Kacaetcs OM3 25074, TO Ha HUX Cnpoc ObiN ewe Huxe — 1,7 Mnpg pyb. —u
npvBneyb yaanocb nuib 500 MnH py6. 3mech Takxke Obina npeafioxeHa convaHas npemus, 10 6.n., JOXOOHOCTb MO LieHe
oTcedeHns coctasuna 4,3%. MNprmMedatenibHO, 4TO NPednoXeHHble NOCe 3Ha4YUTENIbHOMO NepPepbiBa O4EHb XOPOLUVE NMPeMnn He
MOMOTM Pa3MecTTb DOonbLUylo YacTb nNpepfioxenns. C Havyana Helenn cpefHefHeBHble 0ObeMbI TOProB ynanu NoyTu BOBOE,
of[lHaKo BYepa, bnarofaps aykumMoHaMm, obopoT B roccekTope coctaBun 2,5 mnpg pyd. Bo3aMoxHo TOT ¢akT, 4To MUHMUH BHOBb
npefocTaBfeT NPemMnm, BEPHET MHTePeC NHBECTOPOB K ayKLUMOHaM.

MpuBnekaTenbHble BO3MOXHOCTV BO BTOPUYHOW TOProBsie KOprnopaTMBHbIMU BbiNycKamMu. Hall 0O B3rnsg Ha PbIHOK
pyOneBbIX OOMrauMii OCTaeTCs MOMOXMTENbHBIM, 4YTO TMO3BONISET PEKOMEHAOBATb K MOKYMKe AOBOJIbHO LWMPOKUIA KPyr
obpaluatoLimxcs Oymar. Huke npeacraBneH CNMCOK HalMX OCHOBHbIX (DaBOPUTOB.

m  BepxHsas rpaHnua OBymar C pelTMHramMmy UHBECTULMOHHON KaTteropmuu, a umeHHo AMXKK-8 (BBB/Baal, 7,8% Ha 41
mec.), TpaHckpea-6 (BB/Bal — oxuaaem ero koHconuaaumm ¢ BTB, 7,9% Ha 41 mec.), PCXB-10 (Baa1/BBB, 7,5% Ha
27 mec.), BTB-5 (BBB/Baal/BBB, 7,55% Ha 35 Mmec.), PycduHaHc-8/9 (Baa2, 7,35% Ha 23 MeC. — OQHOBPEMEHHO
CnefvM 3a pa3meLLeHneM HOBbIX TpexneTHUx Oymar), Panddanser-4 (BBB/Baal/BBB+, 6,6% Ha 13 mec.).

m [pynna BbICOKOLOXOAHbIX Oymar BTOpOro >ulenoHa, BkJiodalowas Espas-1/3 (B/B1/B+, 9% Ha 30 wmec.),
CnbmetunHeect-1/2 (9,7% Ha 48 mec.), EBpa3-2/4 (10% Ha 60 mec.), Meuen-13/14 (B1, 9,9% Ha 58 mec.), Meyen-
5 (8,5% Ha 24 mec.), CYIK-1 (B1, 8,8% Ha 32 Mec.). Kpome Toro, no-npexHemMy npeacrasnseT nHtepec Bbinyck HK
AnbsHc-3 (B+/B, 9,2% Ha 34 Mec.), 0OQHAKo, B OTINHME OT 3MUTEHTOB-MEeTanypros, AONroBasi Harpy3ka KOMMiaHuUu
OyneT B Gnvxkanllee Bpemsi pacTu, a He CHMXATbCs. XOpOoLWo BbIrMaauT Takxke HIK-1 (B1, 8,7%) — mbl coBeTyem
MHBECTOpaM elle pa3 obpaTiTb BHMMaHWe Ha TOT (hakT, YTO MpW Cpoke OO noralleHus NsTb neT glopauns dymarm
COCTaBfIAeT BCEro [Ba rofa, TO eCTb B 3TOM CMbICNie OHa Kopode, 4Yem CYSK-1. lpn 3TOM fieBepenxX KOMMaHnu
OTHOCUTENbHO HU30K M BPAL N1 OyAeT pactn B bninxaniee Bpems.

= Anpoca HegaBHO onybAMKOBaNa O4eHb XOPOLLYIO OTHETHOCTb 3a | nonyrogme 2010 r., NpUYeM NPOrHO3 HUHAHCOBbIX
pe3ynbTaToB KOMMaHUM 3a NONHbIV rof, obeLlaeT AanbHeNLLee CHUXEHWE LONTOBOM Harpy3sku. Mo cyti, boHabl Anpoch
HECyT KBA3WCYyBEPEHHbIM pPUCK, MO3TOMY [anbHeullee ©KaTue KpeOWTHbIX CrpefoB obnuraumin  3MUTeHTa
NpencTaBnseTcs BeCbMa BEPOATHbIM. B CpelHECPOYHOM MepCrneKkTUBE MOXHO OXWAATb CHUXEHWUS OOXOAHOCTM Bymar
Arnpocsl elle Ha 50 6.M. OTHOCUTENBHO PbIHKA. Ha 3TOM oHe COXpaHSIOT NPUBREKATENbHOCTL KakK TPeXJIETHME, TaK U
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naTMneTHWe Oymarn KoMnaHuu, a MeHHo Anpoca-21/22 (BB-/Ba3/BB-, 8,15% Ha 33 mec.) 1 Anpoca-20/23 (8,6%
Ha 57 mec.).

/13 ©ymar cTpomuTenbHOro CekTopa Mbl mpogofikaeM Bbigensts JICP-BO1 (B2/B-, 9,6% Ha 20 mec.) — BbiMycK
nprobpen npuBnekaTeNbHOCTb BCeACTBME CyLIECTBEHHOrO POCTa ero npsMoro KoHkypeHTa JleHCneuCMY-1 (B),
KOTOPbIN Mbl paHee pekoMeH0Banu Kak 6o5ee LOXOAHbIN.

OcHoBHasi OGymara BTOpOro OaHKOBCKOrO 3llefioHa, KOTOPYl0 Mbl MPOAOMKAaEM pekoMeHaoBats, — MOM-8
(B+/Ba2/BB, 8,4% Kk odepTe Yepe3 33 mec., 8,7% — K noralleHunto Yepes nstb net). Homoc-12 (Ba3/BB-, 8,1% Ha
35 Mec.), KOTOpbI paHee TakxXe NpUHAANEXan K YACIY Halwmx GaBopuTOB, NOAPOC B LieHe U NPUOBNN3MNCA K CBOeMy
CNpaBeaMBOMY MOMOXEHMIO, XOTS HEOONbLIOW NOTEHLMAN PocTa (OPUEHTUPOM JOMKEH CITY>KWUTb YPOBEHb AOXOAHOCTA
8%) y Hero eule ecTb. /13 Gonee KOPOTKMX BbIMyCKOB MOXHO OTMeTUTb PycCtava-7 (7,6% Ha 11 mec.), XK®-5
(B+/Ba3, 7,55% Ha 11 mec.), XKO-7 (7,9% Ha 18 mec.), MKB-8 (B1/B+, 8.9% Ha 11 mec.), MKB-7 (9,6% Ha 20
Mec.), BocTouHbIn-bO5 (B2, 9,25% Ha 18 mec.), Ypancb/iK-2 (/B+, 8,4% Ha 9 mec.).

/13 BbICOKOLOXOLHbIX BbIMYCKOB Mbl MO-MPEXHEMY OTAaeM NpeanodTeHne obnuraumsm MpodpMeama-1 (B+, 11% Ha 3
rofia), KoTopble Mocfie CBOEro pasMeLLeHNst TOPTyIOTCS HUXe HOMMHana. bymara Heckonbko Moppocna B nociiefHee
BpPems, HO ee [JOXOLHOCTb OCTaeTCs Bbille CBOEro Crpased/IMBOro yPOBHSA, KOTOPbIM Mbl oLeHnBaeM B 10% rofosbix.
Mbl [onycKaem, 4TO MHBECTOPOB MOXET CMyLLaTb CTPYKTypa, MNpW KOTOPOW 3MUTEHTOM BbicTynaeT SPV, a rapaHToM —
o(LIOPHas KOMMaHWs, OAHAKO 3TO He NEPBLIN NPUMEP TAaKOroO Pa3MeLLEHWS — BCMOMHUM, HanpumMep, CMOMETUHBECT.

B KoHue okTabps Obino onybnmkosaHo coobuieHue, yto GAC onobpuna 3assky CoepbaHka no npuobpeTeHuio 25%
nnoc 1 akums cetu «[JeTckui Mnp». 10 NofoXUTeIbHOe CoObITUE — elle OfMH NMOBOJ, B3rsHYTh Ha Bbinyck AMLUeHTp-
1(11% Ha 51 mec.), nockonbky 1 6e30 Bcsikom caenkmn co CoepbaHKoM OH BbIrMAANUT 04eHb AelleBbiM. HanoMHUM, YT
no Gymare obbsBneHa 6e30T3biBHaf rapaHTMs npaeuTensctBa Mockebl (BBB/Baal/BBB) Ha BClO HOMWHambHYyiO
CTOMMOCTb. B HACTOALLUMIA MOMEHT KOHTPOJbHBIN NakeT eTckoro Mupa npuHaanexunt AQK «Cuctema» (BB/Ba3/BB-).

Onbra CTepuHa, sterinaoa@uralsib.ru
Amuntpunt QyakuH, dudkindi@uralsib.ru
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ABYyXNeTHUN MakKCcMMyM HedTAHbIX KOTUPOBOK OKaXXeT noaaepky pyonto

OcTaTky Ha KopcyeTax KpeamTHbIX opraHm3aummn B LIb Bbipocnn Ha 71,4 mnpa pyb. oo 609,3 mnpa pyb., a Aeno3untsl OaHKoB
YMeHbLLUWINCL Ha 47,5 Mnpa py6. o 293,7 mnpa py6b. MHankaTmeHas ooHoaHeBHas ctaBka MosPrime cHu3Mnach etle Ha 3 6.1.
Mo CpaBHeHMIO C NpeablayLen ceccnen o 2,83% Ha ¢oHe pocTa NMMKBUOHOCTU, M Mbl OXVAAEM MPOAOIKEHUA TaKOW ANHAMUKMN
[0 cnefyiolen Hegenu, KOraa KOMNaHWAM NpeAcToaT NepBble B 3TOM MecsLLEe HaNoroBble MaaTexu.

BaHKW BnepBble C Ha4Yana Hedenv NposiBUIM nHTepec K PEMO, HO 06beM cienok okasasncs HEeBbICOKUM — nnLb 63 MIH pyo.

Py6nb B4epa nokasblBasn BbICOKYIO BOMATUNBHOCTb, CHUXAsACh B TEHEHME CECCUM U PE3KO YKPEMNUBLLNCE B MOCNEAHMI YaC TOProB,
1 MO UTOraM [iHsa 0cflaben no OTHOLEHMIO K A0NMapy Wb Ha 1 Konenky (Kypc Ha 3akpbiTre ceccum Ha MMBB coctaeun 30,64
pyb./monn.). JanbHenwee ocnabneHne eBpo K Aonnapy Npyeeno K ykpenneHuio pybrs no oTHOLEHMIO K eBPONenckon BanioTte
Ha 40 koneek o 42,25 pyb./eBpo, a CTOMMOCTb DUBAMIOTHOM KOP3MHbI CHU3MMach Ha 18 koneek Ao 35,86 pyb. PbiHKM CTpaH
A3 Ha4anm yTpo ¢ pocTa, Mx GoHO0BbIE NHOEKCH! LOCTUTIN HOBbIX MAaKCUMYMOB, a HEMTAHbIE KOTUPOBKM — MaKCUMallbHbIX 3a
nocnefHue ABa rofa 3Ha4eHnin Ha oTMeTke 89 fonn. 3a bappenb Mapkuy Brent, 4To LONXKHO OKa3aTb CEroAHs NOLAEPKKY pyosio.

CoBoKynHble cpeacTBa 6aHkoB B LIb PO,
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanebs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3suHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

HOBATJK (BBB-/Baa3/BBB-)

Fitch noHn>xaeT NnporHo3 no peMTUHram KoMnaHMn

HoBble NproGpeTeHUs yrpoXaloT peMTUHraM KommnaHum. Byepa MexzayHaponHoe perTuHroBoe areHTcTBo Fitch noHmsmno
nporHo3 no pentnHram HOBAT3Ka co «CtabunbHoro» go «HeraTmBHOrO», MOATBEPAMB LONTOCPOYHbIN PENTUHT AedonTa Ha
ypoBHe «BBB-». [lenctBune nocnefoBano 3a coobLleHnemM O TOM, YTO COBET LMPEKTOPOB KOMMaHWW ofobpun npusneyeHne
LLOMOJTHUTENbBHbIX 3aMMCTBOBaHWI B pa3mepe 4o 1,5 mnpa gonn. ans nprobpeterus 25,5-npoueHTHoM fonn B CeBepOHEprum y
Fa3npoma 4epe3 coBMecTHoe npepnpuatne «AMAJT pa3suTre», a Takke ANa nokynkn 51% akumnm CubHedTerasa vy
Fa3npombaHka. CBOe pelleHMe aHaNMUTMKL areHTCTBa OOBACHSIOT MOBbILEHWEM (DMHAHCOBBIX PUCKOB KOMMAHWUM B CBSA3W C
HOBbIMW NPUOBPETEHNAMM, OTMEHAS YTPO3Y POCTa AONATOBOM Harpy3km 1 yXyALLeHWs nokasaTtenen obCny>XKMBaHWs NnaTexen.

CyLecTBEHHbIN POCT AONTOBOM Harpysku. Mbl 0TMeYanu, YTo B CBA3M C NpUOBPETEHMEM HOBbIX akTMBOB W PacxodaMu Ha
pa3BuTME UHDpacTpykTypbl HOBATIKY noTpebyetca mnononHuTensHoe duHaHcnMpoBaHme. Mo Hallel OLeHKe, Ha COBMECTHYIO C
la3npom HedTblo Mokynky y lasnpoma 571-npoueHTHon fonu B CeBepIHeprmm KoMnaHus notpatut okono 900 maH gonn.
MpuobpeteHre 51% akum CnbHedTerasa y lasnpombaHka obonpaetcs npumMepHo B 1 Mnph Aonn., npu atom HOBATIKy
MPULETCS KOHCONMMAMPOBATbL LOJT MOKYNAaeMoro akTuBa. YUWUTbIBas 3HAYUTENbHBIA ODbEM [OEHEXHbIX CpefdcTB Ha OanaHce
(3,7 mnpg gonn. Ha koHeu, | nonyroams 2010 r.), Mbl CHMTAEM, YTO C TOYKM 3PEHUS 3aMMCTBOBAHUIA KOMMaHWUs B Bnvixaniiee
BPEMsl OrPaHNYUTCS HEdABHO 3asiBfIEHHbIM pa3MelleHveM eBpoobnuraumin Ha 1,5 mnapZ gonn. 1o HaWMM MPOrHo3aM,
OTHOLLEeHWe coBokynHoro gonra K EBITDA Ha koHew, 2010 r. coctaBut okono 1.

Bbicokas BEpOSITHOCTb KOppeKLUmUn. NprHMaa BO BHUMAHWE NepCnekTBbl CHUXEHUS KPeAUTHBIX PEUTUHIOB 1 YBENNYeHNS
Zonra, Mbl oXuaaem HebonblUylo KOPPeKUuMio B eAMHCTBEHHOM pybneBom Bbinycke komnaHun, HOBATSK BO-1, koTopbin
cemyac Topryetcs Bbie kpusow JIYKOWSa Bcero Ha 10-15 6.n. Mo Hawemy MHEHMIO, CNpaBe/iMBas Npemua K KpUBOW
JIYKOWNa coctaBnset nopsagka 30 6.1, Mpu cpaBHEHUM ¢ AnvHHbIMKU eBpoboraamu JTIYKOWMa 310 npegnonaraet JOXOAHOCTb
HoBbIX 10-neTHMX eBpoobnmraumn HOBATSKa Ha ypoBHe 6,25%-6,35% .

Opwuii FonbaH, golbanyv@uralsib.ru

Mocsnepro (S&P: BB-)

HentpanbHble pe3ynbTaTbl 32 9 mecsiueB 2010 r. no PCBY

PeHTabGenbHOCTb 3aMeTHO CHU3WNACh... Byepa KoHTponmpyemas lasnpomom (BBB/Baal/BBB) reHepupyloLias koMmaHus
MocaHepro onybnvkoBana oTt4eTHOCTb 3a 9 Mec. 2010r. no PCBY. OT4eTHOCTb $BNSETCA B [AOCTAaTOYHOM CTeneHu
penpe3eHTaTVBHOW WM MO3BOMSET OLEHUTb OMepaLMOHHble MOKasaTenu, a TakXke ypoBeHb LOMrOBOW Harpysku kKomnaHuu. B
OTHETHOM NepuoAe Bbipyyka MocaHepro coctasmna 96,3 Mnpgd pyb., yBenudmewKCh Ha 24,1% MO CPaBHEHMIO C aHANOTMMYHbIM
nepropoM NpoLnoro roga. PocT BeIpyYkM Obin 0OYCIoBNeH yBennyYeHeM oObema OTMycka TEMIOBOW SHEPTUM, POCTOM LIEH Ha
PbIHKe Ha CyTKW Brepepn W yBennyeHveM obbeMa peanmsaumm 3neKTPO3Heprm U MOLLHOCT Ha CBOBOAHOM pbiHke. OCHOBHas
4acTb BbIpY4kM MOC3HEPro no-npexHemy opMUpyeTcs 3a CHeT NPOAaXM NeKTPUHECKOW 3Heprnm 1 MOLLHOCTX — A0S 3TOro
CerMeHTa B Bbipy4ke KomraHuu 3a 9 mec. 2010 r. coctaBuna 56,2%. B To e BpeMs B OTHETHOM neprofe cebecToMMocTb pocsia
ObIcTpee, YeM BbIpyYKa, HTO MPUBENO K CHUXKEHWIO PeHTabenbHOCTM KOMMaHUM — peHTabenbHocTb no EBITDA B oT4eTHOM
nepuope cHmsmnack 1o 11,8% npotme 19,3% ronoM paHee. YBenudeHue 3atpaT Obiio BO MHOrOM 0OYCNIOBMEHO TeM, HTO B
2010 r. pocT LEeH Ha ras onepexan pocT LieH Ha 3MeKTPO3HepPruio, B TO BPeMs Kak B NMPOLUIOM rofly cutyaums Gbina obpaTHoW.
Kpome Toro, B nepuof HeTUMNYHO HU3KMX TeMnepatyp B | keapTane 2010 rofa Ansd NoaaepXaHna HafexXHOCTU SHEProCUCTEMb
KOMMNaHWs Oblfa BbIHY>XAeHa MCNOMb30BaTh AOPOroCTOALLMI Ma3yT B Ka4eCTBE pe3epBHOIO TOMMBA.

..HO ponrosas Harpyska He BbI3blBaeT onaceHumn. [10 HalWMM OLeHKaMm, ypOBeHb AOMArOBOW Harpyskm MocaHepro,
BbIPa>XXEHHOW OTHOLLeHMeM YucTbin gonr/EBITDA, HaxoauTca Ha ypoBHe 1,3, YTO XOTb M HECKOMbBKO BbiLle, YeM Ha Ha4yano roga,
OfHaKO ABNAETCA BeCbMa KOMMOPTHbIM YypoBHeM. OroBopumcsa, 4HTO MPW pacdeTe 4YUCTOro [0fira Mbl HE Y4UTbIBAEM
BHYTPMKOPMOPATUBHBIA 33eM B pa3Mepe okono 12 Mnpa pyb, npemoctaBneHHbin MocaHepro komnaHuu asnpom-MHBecTt
(adpprnumpoBaHHas cTpykTypa Fasnpoma), T.K. CPOKM BO3BpaTa 3TOro 3aMa HesicHbl. HecMoTpsi Ha To 4YTO nokasatenb EBITDA,
PaCCHNTaHHBIM Ha OCHOBaHMK 0TYeTHOCTM Mo PCBY, npeBbIllaeT 3HayeHVe aHanorm4Horo nokasatens no MC®O, Mbl He fymaeMm,
YTO paccymTaHHoe no ctaHaaptaM MCPO oTHoweHme YucTtbii fonr/EBITDA byneT 3aMeTHO Bbilwe. CTpyKTypa [osira KOMMaHum
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Takxke sBnseTcs OnaronpusatHon — nopsaka /0% NPUXOAMTCH Ha OOMrOCPOYHblE 3aMMCTBOBaHMSA. HecMoTpst Ha TO, YTO
JeHeXHble CpeCTBa He NOSTHOCTbIO MOKPbIBAIOT KPAaTKOCPOUHBIA JONT, pUCK pecMHAHCUPOBaHNS 00A3aTeNIbCTB Mbl OLEHUBAEM
KaK 04eHb HU3KWNW.

Peakuuu KoTMpoBOK obnuraumin MocaHepro Ha nyoNUKaLMIO OTYETHOCTU He OXMUAAeTCs. Mbl  oueHMBaeM
onybnmMKoBaHHble (UMHAHCOBbIE MOKA3aTenM Kak HenTpasibHble C TOYKM 3peHUs MX BO3MOXHOIrO BIIMSIHWUS Ha KOTUPOBKM
obnuraumn MocaHepro. Ha Hall B3rnisif, BbiMyCKW OLEHEHbl CNPaBeasiMBO, XOTS CTOUT OTMETUTb, YTO BbICOKOW MNKBUAHOCTHIO
OHW He oTnnyaloTca. ObnMraumMm KoMnaHumM BxodsT B cnncok Al 1 npefdnaraloT AOXOAHOCTb B AmanasoHe 5,9-7,4% B
3aBMCUMOCTM OT CPOYHOCTU, YTO COOTBETCTBYET mnpemun nopsaka 80—-90 6.n. Kk obssatenbcTtBam  [asnpomMa — KIo4YeBOro
akumoHepa MocaHepro.

Mapus PagqeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

11 Hos1Ops Pa3meLueHwue Pocrocctpax-2 (5 mapg pyb.). Odepta GuHaHcoBas komnanus HY-1 (1 mnpa py6b.).

12 Hos0pA PasmelleHne Mpynna Yepkmzoso-50-03 (3 mnpg py6.). OdepTa tOXHas dhoHaoBast KoMnaHus- 1
(0,9 mMnpg pyo.).

15 Hos1OpA Pa3meLleHne PBK-PuHaHc-03(3 mnpg py0.). Ocepta BTE-Nn3unHr GuHaHc-1 (8 mnpg pyo.).
Moratuerwve Masnpom-2010, JPY (10 mnpa an. neH.).

16 HOs1OpA PasmelleHue MTC-07 (10 mnpg py6.). PasmeuieHne MTC-08 (15 mnpa py6.). PasmelleHme
PyccduHaHc baHk-10 (2 mnpg pyo.).

17 Hosbps Pa3melleHne PycdmHaHc BaHk-11 (2 mapg pyo6.).

19 HosOpA Odbepta O6beamHeHHble KoHauTepbl-PuHaHc-1 (3 Mnpg py0.). Odepta PXA-9 (15 mnpa py6b.).

20 Hos6ps Ocbepta Mirax Group 2011 (180 mnH gonn.). Morawenne Viikom-Tlaga-2010 (40 maH gonn.).

JleHeXHbIN pbIHOK

24 Hos0ps BaHku BepHyT LleHTpobarKky 5 Mnpg pyo.
24 Hosbps BaHku BepHyT MunHdUHY 7 Mnpa pyo.
1 aHBaps LleHTpobaHK npekpaTnT NpeaoCcTaBnaTh Oe33anorosble KPeanThl
KANEHOAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
ocbe Bbinyck Bbinycka, odepTbl, npeabiayuier cTaBKa odepTbl /
Tbl
P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
11.11.10 ®uHaHCoBas KoMNaHms 1000 100 16.0 ] ]
HY-1
to
12,1110  'OKHas ponnosan 900 100 15,75 9,0 1 Masi 2012
KoMnaHms- 1
15.11.10 BTE-JTn3mMHr @unHaHc- 1 8 000 100 9,8 7.1 14 man 2012
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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 19.4 98.00 11.08 105.00 1043 4.7 1.33 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 304 100.83 9.07 4.57 2.01 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 97.6 100.80 8.10 2.01 4.04 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 119.9 101.48 101.25 101.35 7.29 2.01 4.81 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 132.1 99.54 99.30 99.64 8.57 5.86 547 /A3/BBB (buHaHCb!
AMKK 406 900 R 870  01.02.11 01.02.12 149 102.40 102.25 103.35 6.81 2.14 1.10 /A3/BBB (buHaHCb!
AMKK 506 2200 R 7.35 15.01.11 15.10.12 23.5 101.37 6.48 1.83 1.27 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 448 100.19 100.00 101.77 7.52 1.86 2.24 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 69.1 100.10 1500 100.10 100.50 7.87 1.93 3.21 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 41.0 92.5 100.00 129 000 100.00 100.15 7.85 1.90 2.20 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 76.3 100.01 7.70 1.89 3.17 /A3/BBB (buHaHCb!
And-02 1000 R 16.000 241210 311210, 2112120 20 257 100.80 10700 100.80 101.60 7.90 7.92 0.13 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 11.6 100.95 100.50 101.10 6.97 3.90 0.88 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13 18.0 35.7 101.05 36 030 96.12 101.10 7.50 4.07 1.30 BB/Ba3/ BaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11 19.09.13 11.0 34.8 106.10 90 243 106.10 106.40 6.69 6.60 0.79 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 19.0 36.9 108.94 108.25 109.44 7.68 6.34 1.27 B+/B1/ cbipbe
Anpoca-20 3000 R 895  28.12.10 23.06.15 56.2 100.81 101.90 102.35 9.02 221 3.48 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 32.0 56.0 100.75 559 952 100.72 100.82 8.13 2.04 218 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 32.0 56.2 100.75 561003 100.75 100.80 8.14 2.04 2.19 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 56.0 102.12 | 0.07 744 230 102.10 102.25 8.65 218 3.49 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000 07.12.10 05.06.12 191 100.20 | 0.05 3826 100.20 100.39 18.98 4.48 0.79 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 45.8 99.95 50 002 99.93 100.00 7.50 7.50 3.13 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 775  11.0411 08.04.13 29.3 101.28 101.20 101.64 7.16 3.82 2.16 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  11.04.11 08.04.13 29.3 101.35 6078 101.35 101.65 7413 3.81 2.16 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 11.0 294 101.02 | 0.07 100.75 101.05 7.00 4.00 0.84 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 17.0 34.9 100.00 19500 100.00 100.10 7.63 3.74 1.23 [/Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 8.7 100.00 75.18 100.00 6.54 3.22 0.66 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 3.0 271 100.00 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 35 100.65 [/Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 26.0 74.2 108.75 300033 108.61 108.85 8.03 573 1.7 cbipbe
BaluHedTb-02 15000 R 1250 211210 21.1212] 13.12.16] 26.0 74.2 108.70 94 801 108.66 108.85 8.05 5.73 1.71 cbipbe
BalHedTb-03 20000 R 12500 211210 21.1212) 131216, 26.0 74.2 108.75 57971 108.46 109.00 8.03 5.73 1.7 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 4.0 15.7 102.50 300 102.50 103.39 8.14 8.27 0.27 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 6.0 30.0 100.40 98.00 100.60 9.42 5.24 0.44 /B2/B- GaHku
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 12 100.50 189 100.30 100.50 3.70 447 0.09 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 28.0 100.40 25330 100.40 100.50 7.38 3.70 1.98 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 15.04.11 11.10.13 35.5 100.20 | 0.20 58 751 98.99 100.20 7.40 3.66 248 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 35.5 100.08 | 0.06 123 501 100.00 100.08 745 3.66 248 /Ba3/BB- notpe6. ToB.
BB/ MM B0-03 5000 R 7.35 15.04.11 11.10.13 35.5 100.10 40751 98.99 100.15 744 3.66 248 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-06 5000 R 790  30.12.10 27.06.13 32.0 100.80 | 0.10 39 900 100.75 100.90 7.70 3.91 219 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 32.0 100.85 175000 100.75 100.90 7.67 3.91 219 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 35.5 100.08 | 0.05 139 051 98.99 100.08 745 3.66 248 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 151210 15.03.40 357.3 101.72 | 0.02 102.00 102.50 8.52 2.08 10.17 A3/ (buHaHCbI
Buktopus®-50-01 2000 R 8.000 15.02.11 12.02.13 275 100.00 99.00 100.00 8.15 3.99 1.92 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 32.7 104.85 | 0.14 500 000 104.76 105.00 7.36 4.40 222 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14 8.0 445 106.05 | 0.10 187 286 105.82 106.09 5.84 715 0.60 /Ba2/BB+ Tenekom
BK-VHBect6 10000 R 830 19.04.11 13.10.15 59.9 /Ba2/BB+ Tenexkom
BK-WHsect7 10000 R 830 19.04.11 13.10.15 59.9 /Ba2/BB+ Tenexkom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 0.7 100.15 350 75.00 100.35 6.67 4.73 0.05 BB//BB- Tenekom
BnrTnkBT-3 2300 R 850  30.11.10 30.11.10 0.7 100.15 | 0.02 2600 100.18 100.33 5.68 4.23 0.05 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 4.0 343 101.44 101.75 102.57 7.46 2.95 0.30 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 14.11.12 0.0 245 101.69 6.86 0.05 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13 4.0 28.3 101.75 101.60 102.10 6.80 6.13 0.32 B2/ (buHaHCbI
Boct3keb05 1000 R 9.000 21.0411  23.0412] 17.10.13] 18.0 35.7 99.94 13400 99.85 99.95 9.18 4.49 127 B2/ (buHaHCbI
BTb - 5 06 15000 R 740  20.01.11 17.10.13 35.7 100.65 | 0.07 6 542 99.64 100.65 7.35 1.83 248 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111 13.07.12] 06.07.16/ 20.0 68.8 100.87 | 0.22 10 350 100.75 100.87 6.79 1.78 148 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9700 151210 201211 10.12.14) 14.0 49.7 103.89 69 75.00 103.89 6.04 2.33 0.99 BBB/Baa1/BBB | GaHku
BTB 6O-01 5000 R 760 17.12.10 15.03.13 28.5 101.15 50 000 100.85 101.15 7.25 1.87 2.00 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 171210 15.03.13 28.5 101.06 101.05 101.20 7.30 1.88 2.00 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 285 101.20 5002 101.00 101.20 7.23 1.87 2.00 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11.50  06.04.11 05.10.11 11.0 104.50 4 104.25 104.70 6.37 5.49 0.82 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11 14.0211) 05.02.13 3.0 2713 100.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.12.10  07.06.11] 29.05.13 7.0 31.0 100.32 5.61 313 0.53 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 22.0 39.9 99.75 14 75.02 100.55 7.10 345 1.59 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14, 0.0 486 100.18 244 0.01 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11) 07.07.15 8.0 56.7 100.34 | 0.09 100.20 100.40 6.54 174 0.57 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 141210 16.06.11] 07.06.16, 7.0 67.9 100.69 100.60 100.75 6.30 1.86 0.51 BBB//BBB (puHaHCbI
BTB-Nua®04 5000 R 750 141210 16.06.11) 07.06.16, 7.0 67.9 100.70 100.60 100.75 6.28 1.86 0.51 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/  30.11.16, 1.0 73.7 100.30 200 100.25 100.44 542 241 0.08 BBB//BBB (buHaHCbI
BTB-N3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17  15.0 81.9 100.00 49 501 100.00 100.30 7.21 1.76 1.09 BBB//BBB (puHaHCbI
BTB-Nn3®09 5000 R 6.65  09.02.11  12.08.11] 02.08.17 9.0 81.9 100.14 100.00 100.30 6.57 1.66 0.70 BBB//BBB (buHaHCb!
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 84.0 120.8 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 36.0 120.8 BBB/Baa1/BBB | GaHku
[a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16, 21.0 69.0 113.49 22230 113.40 113.50 6.22 6.48 143 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70.  19.04.11  25.04.11] 09.04.19 6.0 102.4 105.05 244 676 105.00 105.15 4.78 7.93 0.43 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11] 24.06.14 8.0 441 121.65 57 263 121.65 121.72 5.64 0.72 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 19.8 110.70 102 291 110.61 110.70 6.19 5.91 1.38 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 1.7 101.10 200 700 101.00 101.40 5.89 345 0.89 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 39.7 100.65 | 0.05 60 000 100.60 100.70 712 3.58 2.72 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 26 100.47 100.44 101.00 4.87 3.52 0.20 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 36.9 /Baa3/BB GaHku
aanpomb 3 10000 R 565  10.01.11 10.10.11 111 /Baa3/BB GaHku

asnpomb 4 20000 R 875 18.11.10 221110 15.11.12 0.0 245/ 100.05 1000  100.05 100.50 4.29 4.36 0.03 /Baa3/BB GaHku




Fixed Income Daily 11.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[asnpomb 5 20000 R 875 251110 291110/ 221112 1.0 24.8 | 100.26 100.06 1.88 4.35 0.05 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 294 | 100.60 & 0.05 100.15 100.80 6.99 3.54 210 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  12.04.11 09.04.13 294 | 100.48 600 000 100.15 100.65 7.05 3.55 2.10 /Baa3/BBB- cbipbe
A3OuH 01 5000 R 18.000  08.02.11 08.02.11 3.0 101.75 2971 101.75 101.80 10.66 8.82 0.22 aBTONpOM
eHepKomn1 2000 R 850 211210 21.06.11 74 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 7.7 101.50 7 101.07 101.50 5.72 3.98 0.58 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 4.2 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 3.0 27.6 | 100.85 1 100.70 100.85 5.92 4.62 0.26 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 150 328 & 100.24 13000 100.17 100.90 7.97 4.07 1.06 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911/ 26.0317 110 776 @ 101.50 1221 101.20 101.70 743 4.54 0.80 BB/ MaLLMHOCTP.
roc 02 1500 R 12000 26.04.11 23.04.13 29.8 | 102.37 96.20 11.16 5.84 1.97 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 189 | 100.70 126 229 97.01 101.50 6.86 3.76 0.78 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11] 17.07.12, 8.0 20.5 | 105.65 45000 105.65 105.77 6.48 7.08 0.62 Tenekom
IBTT-6 02 5000 R 775 20.01.11 18.07.13 327 | 14.99 2 5.00 14.99 14531 | 2578 | 074 TpaHcnopT
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 4.0 28.3 aHepreTMka
[xendchCul1 2000 R 500 21.04.11 20.10.11 115 95.00 2100 95.00 100.00 11.00 2.62 0.84 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 42 100.65 | 0.03 8970 100.10 100.65 7.40 4.58 0.32 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 55.3 92.70 | 0.10 1520 92.50 92.70 10.84 4.62 3.33 TOproBnst
EABP-3 5000 R 1050 03.05.11  03.11.11] 25.10.16/ 120 @ 725 @ 10499 @ 0.69 104.40 104.50 5.16 4.99 0.93 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 54 100.59 100.00 242 0.93 0.43 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 100 = 10040 @ 0.15 100.60 3.30 0.93 0.78 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 346  16.12.10 12.06.14 437 | 100.51 100.15 101.00 3.35 0.86 3.26 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 415 | 100.86 100.15 100.60 3.38 0.89 3.12 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 250311 220313 13.03.200 29.0 = 113.7 @ 100.80 812444 100.82 100.88 9.06 4.58 1.98 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 9.95 020511 28.10.15] 19.10.20 60.0 & 121.0 = 100.73 = 0.13 1040 002 100.55 100.70 9.99 4.92 3.67 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925  25.03.11 220313 13.0320 29.0 = 113.7 @ 100.80 553770 100.82 100.90 9.06 4.58 1.98 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 60.0 & 121.0 = 100.50 25001 100.50 100.60 10.05 4.94 3.66 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 42 IC/ (hyHaHChI
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 57.0 = 928 & 102.84 102.85 103.00 8.14 4.32 3.66 BB//BB XUAMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 171 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 0.7 100.26 100.01 100.50 13.07 8.95 0.05 (pUHaHCbI
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 175 | 100.68 92.01 100.00 11.79 5.94 122 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 226 | 101.50 100.00 103.00 1242 6.39 1.50 (buHaHCbI
)Kene3sobet1 1000 R 10.000  19.11.10 27.05.11 6.6 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100 11.05.11 09.11.11 121 101.40 40002 101.35 101.40 6.74 3.98 0.92 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 1.0 31.2 | 100.40 2 100.38 100.45 4.94 5.39 0.08 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.000 04.01.11  05.07.12] 01.07.14 200 @ 443 @ 101.25 5000 101.25 101.44 7.28 3.94 1.44 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 5.0 29.3 | 100.75 900 100.60 100.75 591 3.91 0.39 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311 26.09.12) 22.09.13 230 @ 349 @ 100.30 16 709 100.20 100.35 7.67 3.83 1.64 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.12.10 09.06.11 7.0 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 443 99.77 100.00 100.25 8.18 3.97 291 1/BB- TOproBnst
VIKC5®uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16/ 7.0 67.7 | 106.75 138 271 106.75 106.80 6.34 8.62 0.52 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 6.3 65.00 152.00 7.29 0.19 MeTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 128 | 107.72 022 105.49 107.98 9.08 7.75 0.87 cepBuC
WHtypucr-2 2000 R 14000 231110 29.07.11] 21.05.13, 9.0 30.8 | 100.75 62 352 100.75 101.70 7.08 6.93 0.62 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 345 | 101.32 | 0.26 100.71 101.40 8.90 4.55 2.32 /Ba2/ MaLUMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 371 101.01 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12 7.0 24.7 | 10091 100.20 100.99 8.43 5.09 0.48 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 34.6 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 8.0 102.92 102.60 103.25 10.88 4.36 0.36 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 128 | 101.48 9.70 5.40 0.89 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 164 | 102.74 200 000 100.01 103.77 9.99 5.82 1.15 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 8.2 75.02 clx
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 154 | 110.26 8.14 373 1.05 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 15.4 1/B- TOProBnst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13 21.0 = 329 | 101.55 4128 101.50 101.75 8.70 2.33 147 11B- TOproBnst
Koneiika 50-02 3000 R 9.000 04.01.11 01.10.13 352 | 100.10 25000 100.00 100.70 9.26 224 2.34 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 7.7 /Ba3/ (buHaHCbI
Kyi6A3oT1-2 2000 R 8.80  04.03.11 04.03.11 38 100.70 | 0.30 7900 100.40 100.70 6.55 4.36 0.29 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 30.8 | 107.40 1 107.25 107.79 10.25 3.37 142 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 253 | 106.37 2473 106.40 106.65 9.99 3.71 0.91 1B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 148 | 101.90 101.85 102.80 6.98 4.18 1.08 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 175 | 101.42 101.05 102.88 7.08 3.94 129 /Ba2/ aHepreTuka
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 9.0 57.2 | 101.01 | 0.01 50 000 100.90 101.20 7.68 4.57 0.66 B-/B2/ (pUHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 3.0 332 | 101.25 1572 101.15 101.44 7.56 6.65 0.23 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12) 25.06.13 200 @ 319 = 101.71 | 0.01 101.50 101.85 9.46 5.15 1.37 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 345 | 100.22 | 0.22 100.00 100.20 10.14 4.97 2.27 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 8.2 97.50 95.01 100.00 13.62 4.73 0.57 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 131 101.30 | 0.18 133515 101.20 101.35 5.92 3.50 0.97 BBB-/Baa2/BBB- | cbipbe
ITykoitndo6n 6000 R 740  09.12.10 05.12.13 374 | 101.30 2 101.40 101.70 7.04 3.64 2.54 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 212 | 11135 100 000 111.35 111.40 6.44 5.98 148 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335, 07.02.11 06.08.12 212 | 11155 | 025 111.35 111.40 6.32 5.97 148 BBB-/Baa2/BBB-  cbipbe
JTykoitnBO03 5000 R 13.35.  07.02.11 06.08.12 212 | 111.88 | 0.53 111.29 111.30 6.13 5.95 1.48 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 1335, 07.02.11 06.08.12 21.2 | 11139 | 0.09 111.35 111.40 6.42 5.98 148 BBB-/Baa2/BBB-  cbipbe
TykoitnBO05 5000 R 1335, 07.02.11 06.08.12 21.2 | 11130 100 001 111.35 111.40 6.47 5.98 148 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO06 5000 R 920 16.12.10 13.12.12 255 | 10549 | 049 10 004 105.06 105.50 6.45 4.35 1.78 BBB-/Baa2/BBB-  cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 255 | 10525 | 0.25 20 000 105.05 105.40 6.58 4.36 1.77 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 4.6 102.40 26 102.27 102.80 12.98 9.35 0.34 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 345 | 100.30 70 961 100.30 100.60 8.29 4.10 2.36 TOProBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 345 | 10041 @ 0.01 10 000 100.30 100.45 8.24 4.10 2.36 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 345 | 100.35 7090 100.30 100.60 8.27 4.10 2.36 TOproBnst
Marnut 5O-04 2000 R 825 14.03.11 09.09.13 345 | 100.30 61920 100.30 100.50 8.29 4.10 2.36 TOproBnst

Marnut® 02 5000 R 820 25.03.11 23.03.12 16.6. 100.57 25000 100.55 100.65 7.89 4.07 1.21 TOproenA




Fixed Income Daily 11.11.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH ” LleHa | Mam. o6bem, wr EIMIS Cekrop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 10.3 | 102.90 99.90 10.54 6.78 0.73 BB+ cbipbe
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 1.0 128 | 100.61 100.00 100.37 545 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 5.0 29.0 | 100.70 2 100.70 101.00 6.62 2.10 0.37 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 725 250111 27.10.11) 23.04.13 120 | 298 @ 100.01 99.90 100.25 7.40 1.81 0.87 B+/B1/ (puHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11) 27.02.14 4.0 40.2 | 100.99 4 100.87 100.99 5.95 4.64 0.30 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 161210 191211, 12.06.14, 13.0 = 437 | 100.68 46 101 100.55 100.73 7.65 4.09 0.97 B+/B1/ (buHaHCb!
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 25.0 | 110.15 30 500 109.95 110.15 747 5.77 1.67 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 2.0 87.0 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11] 23.05.12 7.0 18.7 99.94 3000 99.86 100.00 10.91 5.49 0.48 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 59.0 & 119.2 | 100.70 404 303 100.90 101.50 10.04 4.95 3.52 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15 25.0820 59.0 = 119.2 @ 101.27 = 0.12 147 501 101.10 101.50 9.88 4.92 3.53 B1/ meTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 7.0 31.5 | 101.00 16 300 100.66 101.00 6.70 4.20 0.55 /B1/ MeTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12. 21.07.16/ 21.0 = 69.3 | 118.20 117 704 118.00 118.20 7.72 4.01 141 /B1/ meTannyprus
Meven 506 5000 R 1250 18.01.11 18.10.12] 09.10.18 240 @ 963 | 107.60 319573 107.50 107.99 | 844 290 | 161 B/ MeTannyprus
Meuenb0-01 5000 R 1250 121110 111111 0911120 120 @ 243 | 105.39 6.96 591 0.86 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 284 | 103.90 5 103.90 104.00 8.04 4.68 1.96 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 299 | 10290 @ 0.85 50 300 102.30 102.95 8.59 4.72 2.06 B1/ meTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 15.7 | 102,50 100.00 105.00 5.32 1.76 1.16 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12] 01.10.15 24.0 | 59.5 | 100.47 100.00 105.00 7413 1.82 1.69 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 9.0 448 | 102.50 100.00 105.00 3.68 1.80 0.67 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 10.0 MalLLKHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12] 07.02.13) 16.0 & 27.3 & 109.50 @ 0.50 108.00 111.00 5.42 6.15 1.14 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 9.3 30.89 6 30.01 30.89 426.33 19.77 0.13 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11) 10.07.13, 2.0 324 70.18 60.01 91.00 592.15 10.12 0.03 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 4.2 102.78 102.65 102.80 6.69 7.28 0.32 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 05.05.11/ 25.04.12 6.0 17.7 | 100.43 100.40 100.60 7.31 4.22 0.45 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 21.2 | 100.92 100.77 100.95 9.00 4.64 148 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 21.0 & 56.9 | 100.30 107 100.35 100.60 9.67 4.85 143 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11] 08.04.15 11.0 = 53.7 & 100.85 0.05 17 000 100.80 100.90 8.72 4.80 0.84 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12, 0.0 245 | 10013 = 0.13 100.05 100.15 2.30 4.7 0.03 oto3gan/Ba3/BB  MeTannyprus
MMK 50-02 10000 R 9700 151210 16.12.11] 121212 130 @ 254 @ 10360 0.15 45030 103.40 103.60 6.30 4.67 0.97 0T038aH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12 19.09.13 17.0 = 348 @ 100.14 99.95 100.09 6.40 3.22 125 oTo3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 29.2 | 10147 101.50 101.60 7.09 3.76 2.08 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311 26.02.13 4.0 28.0 20.00 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11) 03.07.12, 2.0 20.0 0.36 64 0.45 1.80 1073.33 [fieBenonmMeHT
MOWA 1500 R 9.00 211210 21.12.10 14 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 10.0 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 437 (buHaHCbI
MoiibaHk 5 5000 R 1296  21.04.11  25.0411 16.04.15 6.0 53.9 101.30 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 3.2 GaHku
Mockomub-3 5000 R 1.00 151210 1612100 12.06.13 1.0 315 GaHku
MOCMAPT® 1 2000 R 001 14.04.11 12.04.12 173 51.00 2.01 100.00 60.57 0.01 0.89 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 19.7 93.00 2665 92.95 93.25 16.63 4.96 0.94 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 6.3 yenyru
MocobnTp-2 4000 R 20.000 26.03.11 26.03.11 45 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 256 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 102 | 104.98 104.18 105.60 6.40 5.94 0.76 1/BB- aHepreTMka
MocaHepro2 5000 R 765 240211 010312 18.02.16 160 & 642 = 100.91 66 045 100.91 101.24 6.91 3.78 117 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212, 28.11.14] 25.0 = 49.3 | 105.50 55100 104.00 107.00 7.40 4.84 1.72 1/BB- JHepreTuka
MOSK-01 3500 R 9.00 27.01.11  11.08.11) 25.07.13, 9.0 329 | 101.68 95.01 6.39 221 0.69 BB+// aHepreTuka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 100 | 101.35 205 000 101.30 102.99 6.42 3.96 0.75 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 18.6 83.01 JHepreTMka
MPCK tOra 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 10.0 = 462 & 107.80 1550 107.76 108.10 7.36 8.10 0.72 aHepreTuka
MTC 01 10000 R 7.00 21.04.11 17.10.13 35.7 99.10 98.50 99.57 7.48 3.52 251 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 60.2 99.21 37 99.01 99.21 8.10 3.90 3.87 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 320 @ 924 @ 10245 0.5 6029 101.08 102.48 7.06 3.89 219 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 6.0 427 | 105.12 581998 105.15 105.25 6.05 15.89 0.49 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12. 19.07.16/ 21.0 = 69.3 | 11145 217 160 111.26 111.70 6.82 12.75 1.49 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20, 33.0 @ 118.0 @ 101.63 30 000 101.40 102.00 9.23 4.78 2.20 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 16.7 87.31 90.06 2217 571 1.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 252 | 105.80 105.00 106.00 6.81 4.60 1.74 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 24.0 | 107.30 384 000 107.35 107.64 6.85 5.00 1.7 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 282 | 101.64 101.57 101.70 7.08 3.80 2.00 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750  28.12.10 25.06.13 31.9 | 101.46 74130 101.42 101.54 7.00 3.69 2.22 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12 02.07.14 20.0 @ 443 @ 100.25 35001 100.19 100.35 7.30 3.68 145 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13 28.08.17 340 @ 828 @ 101.20 255 100.80 101.20 521 421 240 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 33 101.15 2 101.15 101.23 5.14 4.68 0.26 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 7.0 31.6 | 100.50 4992 100.45 100.54 6.08 347 0.56 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 33.1 100.28 | 0.13 2276 491 100.28 100.32 7.00 3.48 2.32 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 56.8 | 101.85 39029 101.70 101.90 8.67 2.26 2.04 TpaHcnopT
HTC-01 1000 R 15.000 26.04.11 26.04.11 56 85.00 17 84.00 87.71 64.39 8.80 0.28 TOproBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 58 101.56 101.50 101.90 8.23 5.86 0.44 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12, 0.0 18.4 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 130 @ 296 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 1.0 131 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 20.0 & 31.7 | 101.10 90 100.75 101.25 6.85 3.70 141 /Ba3/ JHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 108 | 105.32 104.21 105.60 6.06 5.80 0.81 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 17.5 | 100.00 97.11 101.20 7.38 3.62 129 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 7.0 31.1 1/B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 9.8 101.00 100.00 11.94 6.42 0.69 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 950  18.11.10 17.11.11 124 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 27.04.11  29.0411] 24.04.13 6.0 29.9 | 100.89 100.60 101.00 8.04 4.94 0.43 B3/ GaHku

Mepeobank1 1500 R 9.50/ 28.12.10 29.06.11 7.7 100.80 100.01 101.15 8.31 4.72 0.56 B3/ GaHku
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MeTpokom64 3000 R 500 04.01.11 06.07.11 79 99.90 | 0.08 250 98.00 99.70 5.22 251 0.61 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214 260 @ 50.1 110.40 10 000 75.00 110.45 7.46 5.79 1.72 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 21.7 | 100.87 100.75 100.90 7.34 3.85 1.56 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 4.0 21.7 | 102.63 102.45 102.80 5.08 7.28 0.28 /Ba3/B+ GaHku
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 185 | 100.92 78 96.80 101.00 7.22 3.83 1.32 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.04.11 18.10.11 114 78.15 62.00 79.99 30.11 0.01 0.72 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 3.0 32.9 83.27 83.52 86.50 162.82 10.78 0.08 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 11.9 75.07 TOproBnst
MpodMeansd-1 3000 R 1050 20.01.11  23.07.13, 16.07.15 330 @ 57.0 99.60 | 0.10 104 135 99.42 99.60 10.90 5.26 212 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 10.7 | 102.50 101.00 104.00 14.30 8.27 0.74 c/x
Pasrynaind3 3000 R 17.000  18.03.11 16.03.12 16.4 71.01 clx
Pasrynsind4 3000 R 17.000 241110 020611 22.05.13 7.0 30.8 92.00 82.00 101.99 35.88 9.22 0.38 c/x
Pasrynaind5 2000 R 27.0411  29.0411] 23.10.13 6.0 35.9 1.00 clx
Paitcbbaitaen-4 10000 R 1350 071210 081211 03.12.13 13.0 & 37.3 | 106.00 188 286 107.00 107.15 7.66 6.35 0.92 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 8.4 100.10 8700 75.16 103.00 10.94 4.73 0.60 BB-// yenyru
PenKan-2 3000 R 10.50  08.04.11 04.04.12 17.0 | 100.00 1268 100.00 100.23 10.76 5.21 1.20 B-/B1/B- GaHku
PexKan-3 4000 R 1250 111210 17.06.11) 06.06.12 7.0 191 101.79 | 0.14 1671 101.56 101.79 9.15 6.09 0.52 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 05 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 252 | 107.00 @ 1.32 81801 105.68 105.94 5.84 4.38 1.76 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 243 | 102.31 6.40 3.68 1.78 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 79 101.92 | 0.19 26 903 101.91 101.92 5.52 4.16 0.60 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 19.11.10/ 13.11.13 0.0 36.6 99.53 21.14 0.05 0.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 404 | 12435 123920 124.16 124.30 6.80 6.01 2.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 61.1 102.71 | 0.20 500 102.40 102.71 7.28 3.79 3.84 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 13.0 = 103.6 & 109.20 30472 109.13 109.20 5.67 6.80 0.90 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 404 | 104.00 87 446 103.79 104.01 8.77 4.79 2.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 53.6 | 10475 @ 0.15 398 586 104.60 104.80 8.73 4.70 3.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210 26.12.12] 20.06.16/ 26.0 @ 68.3 | 107.80 0.16 107.64 107.95 7.24 5.16 1.76 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11) 05.06.17, 7.0 80.0 | 104.86 574 033 104.85 105.05 5.88 6.81 0.53 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 33.0 = 935 | 110.80 2 110.47 110.80 6.95 5.09 220 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19 450 @ 105.6 @ 114.23 170 001 114.05 114.35 747 5.02 2.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 9.0 | 166.3 105.72 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215/ 16.01.25 52.0 @ 172.7 @ 107.25 13000 107.10 107.22 7.08 4.18 3.33 BBB/Baa1/BBB | TpaHcnopt
Poc6ark BO-01 5000 R 740 241210 27.06.12] 21.06.13 20.0 & 31.8 | 100.90 104 000 100.80 100.95 6.89 3.68 143 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 324 | 101.55 7.48 3.97 2.22 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 6.0 36.4 | 103.00 5000 102.96 103.05 5.42 5.84 0.48 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14 6.0 486 | 103.00 5000 102.96 103.05 5.42 5.84 0.48 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 20.01.11  23.07.12, 16.07.15 21.0 @ 570 99.51 99.40 99.68 10.50 5.01 141 (buHaHCbI
PocroccTpax-2 5000 R 1050  12.05.11 121112 021117 240 @ 850 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 27.0 @ 1122 10325 0.15 24 676 103.01 103.90 7.50 4.35 191 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 27.0 & 1123 @ 103.70 177 576 103.01 104.25 7.28 4.33 1.92 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 33 100.72 100.06 5.23 1.94 0.25 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17, 40.0 @ 76.1 105.10 20500 104.73 105.10 7.57 4.39 2.66 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11 071011 27.09.17 11.0 @ 838 | 104.70 104.20 105.20 6.10 5.48 0.83 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 13.0 = 98.0 | 100.00 99.50 13.86 6.73 0.86 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 7.0 92.1 100.62 100.05 100.90 5.84 3.42 0.55 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 25.0 @ 109.7 @ 105.84 105.50 105.98 7.06 4.76 1.70 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 25.0 @ 109.7 @ 105.80 105.76 105.85 7.08 4.76 1.70 BBB/Baa1/ GaHku
Poccenxb 50O-01 5000 R 720 02.03.11 31.08.12] 28.08.13 220 @ 34.1 100.44 100.45 100.50 7.03 3.57 1.60 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12 28.08.13 220  34.1 100.50 | 0.03 10 000 100.45 100.50 6.99 3.57 1.60 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.05.12 29.10.13 18.0 @ 36.1 100.00 | 0.05 40000 98.00 100.00 5.85 3.29 1.36 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 9.0 33.3 99.98 5000 99.00 100.00 12.08 5.98 0.59 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 7.0 194 99.95 99.80 100.10 12.07 249 0.52 notpe6. ToB.
PyccHedtb1 7000 R 13.00 10.12.10 10.12.10 1.0 101.03 100.02 101.46 0.44 6.42 0.08 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 3.0 101.25 100.75 101.07 5.63 5.29 0.24 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 10.5 | 100.02 ' 0.01 85045 98.00 100.02 7.60 3.74 0.78 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 17.3 | 100.16 76.01 100.00 .77 3.86 127 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11 17.09.12] 14.09.15 23.0 & 59.0 | 100.78 100.50 101.00 7.36 3.81 1.63 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11  18.09.12] 15.09.15 23.0 = 59.0 = 100.85 0.05 100.70 100.80 7.32 3.81 1.63 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12 4.0 15.8 50.25 0.50 100.00 823.38 0.00 0.03 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11] 20.09.11 4.0 10.5 99.44 97.50 99.99 12.74 5.52 0.32 MaLUMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 435 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 33.0 | 102.01 101.51 102.50 11.62 5.96 2.08 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12 7.0 19.5 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.05.11 0.0 6.5 40.00 npou3BoACTBO
CesisbbaHk1 2000 R 16.000  20.01.11 21.04.11 54 103.51 104.01 104.50 8.09 3.85 0.40 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11 18.09.12 10.0 = 226 | 106.40 167 100 106.35 106.44 6.32 6.56 0.78 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 276 | 105.68 @ 0.33 30 000 105.35 106.00 711 4.60 1.92 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 27.6 | 105.70 25000 104.43 105.70 710 4.60 1.92 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 16.8 NpoM3BOACTBO
C3Tenex306 3000 R 860  25.11.10 24.02.11 35 100.68 100.37 101.00 6.35 213 0.27 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  09.12.10 08.12.11 131 102.10 848 101.00 102.00 5.28 1.98 0.68 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 30.8 | 100.03 6.98 1.46 1.88 BB//BB- Tenekom
C3Tenex606 3000 R 11700 02.02.11  09.08.11 24.07.19 9.0 | 1059 107.09 @ 0.01 3500 106.55 107.09 5.10 272 0.69 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 18.01.11 17.07.12 20.5 | 110.30 109.52 110.49 11.40 8.14 1.32 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14/ 10.10.19, 48.0 ' 108.5 113.00 0.03 300 395 112.88 113.03 9.67 5.96 2.93 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14/ 10.10.19, 48.0 1085 113.00 0.5 300 151 112.85 113.00 9.67 5.96 293 MeTannyprus
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 9.0 334 | 101.85 101.55 103.50 7.02 4.65 0.68 BB/ Tenekom
CWBYPXong1 1500 R 1047 05.05.11 01.11.12 241 BB/Ba2/ XAMUS
CuHeprus BO-01 3000 R 9.75 07.0411 041012 03.10.13) 23.0 = 353 | 100.00 21483 100.00 100.30 9.98 4.86 161 Bl notpe6. ToB.
CuHeprusi-3 2500 R 10000 21.02.11  24.0211] 18.08.14 4.0 459 | 100.40 99.80 101.00 8.38 4.97 0.27 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 33.2 83.71 6.75 0.01 2.55 Tenekom

Cuctlanc 1 3000 R 8.50  12.04.11 08.04.14 415 oto3gaH// CTPOUTENLCTBO




Fixed Income Daily 11.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 32.7 101.49 | 0.04 14113 101.30 101.49 1217 6.14 2.04 aBToNpoM
Cuctlanc 2 2000 R 850  19.04.11 15.04.14 4.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 28.3 105.55 4 105.57 105.84 7.24 4.61 1.97 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14 21.0 @ 457 112.80 153 955 112.82 112.84 7.01 6.52 1.48 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 250 @ 735 110.20 | 0.30 107 320 110.04 110.15 7.16 5.66 1.69 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 211210 26.06.12) 18.06.13 20.0 @ 31.7 102.36 | 0.26 101.50 102.40 10.32 5.72 1.33 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 10.75  11.04.11 151012 07.10.13 240 @ 354 10040 | 0.30 60 001 99.50 100.40 10.68 5.34 1.61 B-/B3/ Tenekom
CKB-6aHk BO-04 2000 R 980 081210 121211 05.06.13 130 @ 313 101.26 101.00 101.50 8.61 4.83 0.94 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 171 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 8.0 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 204 84.50 5552 84.40 84.50 20.76 5.01 1.28 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 294 82.08 22 80.02 82.08 18.75 5.16 1.85 CTPOUTENLCTBO
CY-155 306 3000 R 1550 16.02.11  24.02.11] 15.02.12 4.0 15.4 98.44 0.25 2400 98.25 98.44 20.80 7.85 0.24 CTPOUTENLCTBO
CyaocTpb-3 1500 R 07.03.11 03.09.12 224 100.10 5000 98.01 100.15 -0.06 182 B3/ GaHKw
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 320 @ 117.2  101.60 27387 101.50 101.60 8.80 4.59 2.16
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 18.4 97.55 96.10 99.00 14.00 5.98 1.18 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 34.8 100.40 20 000 100.40 100.55 721 3.60 244 B+// cbipbe
Tattenekom 4 1500 R 825  05.05.11 01.11.12 241 101.76 741 4.04 1.74 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 6.8 103.51 103.30 103.75 6.56 6.26 0.49 B2/ GaHku
Tardonab 5 2000 R 11.000 23.03.11  29.03.11) 21.03.12 5.0 16.6 101.82 99.95 101.50 5.67 5.39 0.36 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11) 26.02.13 4.0 28.0 101.30 | 0.56 43 101.30 101.50 6.50 5.51 0.30 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 1412120 1.0 25.5 100.99 | 0.19 100.80 101.05 3.30 6.79 0.11 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11) 12.06.13 8.0 315 99.84 7.10 3.50 0.56 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 16.0 406 102.94 64 99.00 102.80 6.24 4.12 121 aHepreTMka
TrK-102 5000 R 16.99  04.01.11  11.07.11] 01.07.14, 8.0 443 106.70 59 065 106.28 106.85 6.21 7.94 0.59 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 3.0 273 75.02 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 34.7 100.05 28900 100.00 100.05 9.17 4.49 2.34 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 9.8 99.99 6.86 3.37 0.74 B/l JHepreTuka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 18.9 75.02 aHepreTMka
TrK-5-01 5000 R 875 15.04.11  16.10.13] 06.10.17, 36.0 @ 84.1 100.90 | 0.10 495 020 100.80 100.90 8.53 4.32 243 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 340 @ 826 100.09 | 0.01 21 99.90 100.09 8.39 4.14 2.34 JHepreTuka
TrK-6MnB-1 2000 R 10500 231110 28.02.11) 21.02.12 4.0 15.6 102.19 2.63 2.56 0.29 aHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 18.2 aHepreTMka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17, 34.0 @ 821 100.10 40 020 99.91 100.10 8.19 4.04 2.30 JHepreTuka
TepHa-® 02 1500 R 1.000  06.05.11 04.11.11 12.0 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 6.6 75.00 40.00 110.00 82.50 4.65 0.28 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12 4.0 16.1 100.00 99.00 100.00 7.08 3.49 0.31 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 33.0 110.00 5650 109.51 110.25 15.90 9.12 1.85 (buHaHCbI
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 35.9 100.64 100.40 100.80 8.78 4.38 244 /B1/B NpoM3BOACTBO
TMK-03 06n 5000 R 9.80  15.02.11 15.02.11 3.2 100.86 2 100.91 101.01 6.52 4.84 0.25 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185 27.0411 25.0412 23.10.13 180 @ 359 102.80 6000 102.60 102.99 9.97 5.75 125 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 28.0 104.98 104.68 105.10 7.23 4.51 1.95 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 55.6 103.24 102.84 103.30 7.95 4.25 2.98 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210, 12.06.12, 1.0 19.3 101.27 | 057 100.70 100.89 1.02 7.38 0.12 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 8.0 102.77 111 260 102.65 102.80 5.99 5.00 0.60 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 33.5 100.85 100 000 100.75 101.25 7.69 3.93 2.31 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 418 101.60 20 000 101.50 102.00 7.86 4.05 2.83 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 31 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15] 13.05.19, 55.0 | 103.5  105.84 105.55 105.70 8.12 9.19 3.46 /Baa1/BBB Cbipbe
TiomeHaHpr2 2700 R 870  31.03.11 29.03.12 16.8 102.00 102.00 102.55 7.27 4.25 123 aHepreTuka
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 15.8 MeTannyprus
YMMO 3 3000 R 10.000  16.12.10 14.06.12 19.4 100.10 100.20 101.30 10.16 4.98 1.32 MaLLMHOCTP.
Ypancu6K 60-03 3000 R 950  01.02.11 29.10.13 36.1 100.10 39176 100.01 100.49 9.77 2.37 1.34 B+// (buHaHCbI
Ypancu6IK1 2700 R 6.00 29.12.10 29.12.10 16 99.85 100.00 100.25 7.18 3.1 0.12 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 8.4 104.00 309 104.00 104.20 8.56 6.95 0.61 B+// (pUHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 15.7 108.93 108.76 109.74 9.17 7.55 1.08 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 145 108.50 107.75 108.50 8.99 7.58 1.00 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11] 19.01.12, 2.0 145 101.23 15000 101.00 101.49 7.74 7.02 0.18 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 114 103.04 | 0.24 49 906 103.00 103.09 6.75 4.86 0.86 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75 20.01.11 19.07.12 20.6 106.95 12170 106.80 107.49 742 5.48 143 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.04.11 09.04.15 53.7 101.80 32001 101.80 102.00 8.68 441 3.42 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11  09.11.11) 011112 120 @ 241 100.12 10.77 5.38 0.88 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 124 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 16.3 102.99 20 000 100.00 102.70 4.86 4.12 0.78 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 29.2 100.00 2 100.00 101.00 8.46 3.74 1.86 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.04.11 06.10.11 11.0 101.32 334 848 101.21 101.40 5.86 3.59 0.84 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 35.0 | 119.9 @ 100.43 284 653 100.40 100.45 7.09 3.55 2.46 /Baa2/BBB JHepreTuka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 60.0 & 120.9 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715  29.03.11  26.09.13] 15.09.20 35.0 & 119.9 = 100.39 63 751 100.40 100.45 710 3.55 2.46 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 29.0411 241017, 16.10.20 85.0 @ 120.9 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 59.0 @ 119.9 @ 101.35 487780 100.95 101.35 7.54 3.81 3.83 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 29.0411 241017 16.10.20 85.0 @ 120.9 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11] 12.06.13 7.0 31.5 100.45 1 100.45 100.55 7.14 4.05 0.54 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.01.11 12.10.11 1.2 99.58 99.60 99.70 7.79 1.78 0.83 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13 110 296 100.50 59 002 100.55 100.60 7.81 2.02 0.84 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.01.11  30.0412 23.04.15 180 @ 542 101.75 8561 101.00 101.80 7.89 2.20 1.29 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 8.1 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12] 24.06.14 20.0 @ 44.1 102.00 102.50 8.02 4.52 1.40 B1/ GaHku
LlentpTen-5 3000 R 9.30 01.03.11 30.08.11 9.8 101.60 461838 101.60 101.89 6.55 4.56 0.54 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 6.7 103.80 103.15 103.40 5.74 6.12 0.50 notpe6. ToB.
YTN3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 6.0 54.1 95.50 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 130 @ 252 106.23 3000 105.81 106.14 10.40 7.74 0.88 JoTo3BaH/ NpoM3BOACTBO

Onem/nz-02 2300 R 21000 09.1210/ 14.06.11  04.09.14 7.0 @ 465 | 105.01 2913 105.02 105.50 12.14 4.99 0.50 (hUHaHChI




Fixed Income Daily 11.11.10

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANCUIBE | K3MUTAN

[ara Mecsues ao Toprogbiit KotupoBku LoxoaHocTb, % .
06bem, | KynoH, Dop, PeiTuHr
Bbinyck Llena WUzm. obbem, wr CekTop
MAH % KynoHa | odepTbl = noraw | o¢pT | moraw (0cH+PMIC) nokynka | npopaxa = ogpt | noraw | Tekyw = TeT FImis
KOPMOPATUBHBIE PYBJIEBbIE OBJIUF AL (npopomxeHune)
OheproCr-1 1500 R 12.000  19.11.10 20.05.11 64 3HepreTuka
OHMKpeanbark-05 5000 R 750/ 080311 03.09.13 01.09.15 340 585 | 100.50 100.30 100.50 743 3.72 238 /Ba3/B+ GaHku
tOHuMUNK 01 2000 R 14.00,  08.03.11 06.09.11 10.0 | 101.60 @ -1.38 100.19 103.00 12.20 6.87 0.70 notpe6. Tos.
10TK 5O-01 2000 R 11.00  19.01.11 211011 171012 120 = 236 & 10375 | -0.02 172994 91.10 104.13 6.98 2.64 0.85 /B1B Tenexom
10TK BO-04 1000 R 1140 20.01.11 18.10.12 236 | 10572 | 012 701 105.72 105.80 843 2.69 1.63 /B1/B Tenekom
0TK-05 06. 2000 R 780/ 01.12.10 30.05.12 189 | 10062 | 002 100.10 777 3.96 1.34 /B1/B Ternexom
0Taitp-® 03 2000 R 14.000  14.12.10 14.12.10 1.1 TpaHcnopT
0Taitp-® 50-1 1500 R 1250 28.12.10 26.03.13 289 | 10325 24 669 103.20 104.99 11.38 3.02 1.86 TpaHcnopT
0Taitp-® 6O-2 1500 R 12.50  28.12.10 26.03.13 289 | 10325 | -0.90 49 600 101.02 104.99 11.38 3.02 1.86 TpaHcnopT
Akytckan 5O-01 3000 R 825 08.03.11 03.09.13 343 | 100.40 177 556 100.05 101.10 8.24 4.10 2.34 BB/ 3HepreTika
AkyTckaH02 1200 R 1030, 10.03.11 08.03.12 16.1 | 103.40 6000 103.00 103.60 743 497 1.08 BB// 3HepreTika




Fixed Income Daily 11.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 0.7 100.29 100.08 267 3.99 0.05 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 184  100.62 7.05 3.84 0.78 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 434 100.76 100.00 100.80 7.94 4.33 217 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 7.6 101.30 100.00 103.25 8.22 5.05 0.56 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 05 100.17 100.05 100.15 2.50 2.33 0.04 B MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.700  24.02.11 26.10.11 1.7 100.13 100.30 100.99 7.7 2.57 0.72 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 24.8 100.87 100.50 102.79 8.49 248 0.92 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 9.7 10210+ 1.10 84 100.72 102.10 5.56 2.00 0.73 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 25.0 102.92 100.23 7.32 219 1.50 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 32.0 | 105.03 7.64 2.40 1.79 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 182 | 101.81 7.72 4.80 0.77 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 6.8 103.83 103.51 104.20 6.51 4.58 0.28 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 767 14.04.11 14.04.11 5.2 100.30 6069 100.37 100.80 7.04 3.81 0.40 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 140411 14.04.11 52 | 100.30 6069 100.37 100.80 7.04 3.81 0.40 BB-// MYHALVMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 36.9 100.60 999 100.28 100.60 7.90 4.51 2.08 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 61.6 94.75 64 93.50 94.75 8.21 3.95 3.51 BB/Ba2/ MyHULMNanbHbIA
KOMMW 98 06 2100 R 7.75  19.04.11 18.10.14 479 99.21 0.11 722 531 98.91 99.30 7.86 3.90 2.84 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 243 104.46 6.68 2.72 0.95 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 0.9 100.70 1886 100.70 4.68 6.94 0.07 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 495 | 116.08 116.52 117.48 7.39 5.26 3.03 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 15 100.76 = 0.1 100.62 100.90 3.87 4.98 0.12 BBB/Baa1/BBB | MyHULnanbHbii
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 45.0 102.05 101.90 102.49 6.96 3.95 3.00 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 56.2 101.10 201407 101.10 101.50 7.23 3.97 3.61 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 19.8 103.15 8001 103.05 103.15 6.02 3.89 143 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 141.0 | 95.00 753 94.51 95.00 7.66 4.22 7.10 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 80.3 100.19 = 0.31 91 99.54 100.20 7.38 4.00 4.80 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 134 102.67 120 000 102.30 103.00 5.54 3.91 0.99 BBB/Baa1/BBB | MyHULynanbHbii
Mrop53-06 15000 R 8.000 01.03.11 01.09.13 34.2 102.67 @ 0.14 57 020 102.40 102.62 6.53 3.86 2.39 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 22.2 102.93 102.75 103.44 6.09 3.85 161 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 714 99.40 3005 99.60 99.65 7.53 3.99 4.47 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 6.8 102.70 © 0.05 8198 102.70 102.80 5.14 243 0.51 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop61-06 15000 R 15000  03.12.10 03.06.13 31.2 121.15 32785 120.90 121.25 6.17 3.09 2.04 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 15000  08.12.10 08.06.14 435 | 12172 | 013 389 504 121.50 121.70 6.69 3.07 2.7 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 375 | 123.92 123.80 124.40 6.55 3.02 2.38 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop66-06 110000 R 875 23.11.10 23.11.18 97.8 106.16 105.72 106.62 8.01 2.08 5.38 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 53 101.14 40 699 101.05 101.14 6.41 4.44 0.41 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 418 99.40 676 469 99.42 99.70 8.37 4.01 2.82 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.12.10 11.06.13 31.5 | 102.30 358 891 102.20 102.45 7.66 4.39 145 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 164 @ 11145 035 2 111.45 112.20 7.67 7.52 1.02 [/B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.70  21.04.11 20.10.11 115 | 101.15 40 654 101.00 101.15 6.52 3.80 0.87 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 241110 17.11.12 246 | 100.85 & 0.84 25500 100.86 100.99 747 4.06 0.89 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  19.01.11 19.01.11 2.3 100.59 1679 693 100.45 100.50 3.01 151 0.19 BBB/Baa1/BBB |roc. Gymaru
003 25063 30000 R 6.200  09.02.11 09.11.11 121 102.04 1211628 101.20 101.40 4.16 1.52 0.94 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 145 | 107.90 1 107.79 107.99 5.11 2.75 1.07 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 28.9 113.70 13088 113.70 113.80 5.92 2.63 1.98 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55.  05.01.11 06.07.11 79 103.97 = 0.1 1907 103.85 103.97 4.40 2.53 0.61 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 23.6 110.35 71120 110.20 110.35 5.74 2.55 1.67 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 46.0 117.60 112729 117.61 117.75 6.76 5.09 294 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44 947 R 10.000  30.03.11 28.09.11 10.7 104.76 = 0.14 788 448 104.36 104.60 4.47 4.76 0.82 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 492 104.95 1515 002 104.90 104.99 6.79 3.85 3.21 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 26.8 102.68 56 167 102.66 102.73 5.92 347 1.93 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 21.0 101.94 = 0.04 64 101.84 101.94 5.73 3.35 1.54 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 56.9 100.15 110 000 100.05 100.12 6.96 3.29 3.74 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 241 10045 = 145 4400 99.78 100.40 5.75 5.97 1.82 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 20.3 100.69 5000 100.65 100.83 5.78 1.51 1.50 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 32.7 100.90 2080 99.65 100.90 5.86 151 2.35 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 49.9 116.46 50 000 116.20 116.38 6.75 240 3.16 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 69.8 99.16 12127 99.20 99.30 7.20 3.60 4.42 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 21.2 103.45 102.82 103.05 4.44 3.86 0.92 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.000 09.03.11 29.08.18 95.0 99.00 30 000 97.51 99.23 7.30 3.52 5.51 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.02.11 03.08.16 69.8 98.61 200 97.12 98.95 7.08 1.77 4.14 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 850  08.12.10 24121 1344 98.96 9810 264 97.51 99.00 7.36 2.14 6.61 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 101.7 | 7256 1266 900 71.28 7277 7.65 5.13 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 09.02.11 06.02.36 307.3 | 92.50 0.40 1000 90.01 93.40 7.72 3.72 10.66 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 94.3 91.91 5668 312 90.10 91.90 7.28 3.80 5.40 BBB/Baa1/BBB |roc. Gymaru
CamapO6n 3 4500 R 760 11.11.10 11.08.11 9.1 101.18 6.12 1.87 0.68 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 19.6 98.53 98 851 98.55 99.97 8.20 1.77 141 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 37.8 102.99 102.70 103.00 6.89 225 1.08 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00 12.11.10 10.05.13 304 | 11548 6.55 324 1.68 /Ba1/BB+ MyHULMNanbHbIi
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 294 102.00 = 1.50 250 031 100.02 102.00 6.61 1.94 1.26 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 6.6 101.19 100.55 101.77 6.70 217 0.49 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 13.7 100.12 |+ 0.02 18 105 100.06 100.15 6.89 3.51 0.56 B MyHULaNanbHbIA
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 25.6 100.38 100.20 100.60 6.80 3.50 1.18 B MyHULananbHbIi
Tomck.06-7 2500 R 1350 27.11.10 27.11.13 371 108.24 = 054 106.53 107.70 6.78 3.14 1.30 B MyHULAnanbHbIA
Yamypua-2 1500 R 840 17.01.11 15.07.12 204 | 100.83 101.66 102.00 8.01 4.20 145 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 34.0 | 101.02 7.94 2.02 1.95 MyHULMNanbHbIA
Yysawms-05 1000 R 785 041210 05.06.11 6.9 100.70 100.40 101.00 6.67 3.89 0.51 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 724 18.01.11 17.04.12 17.5 | 100.01 99.76 1111 743 1.80 1.28 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 31.2 104.00 7 100.60 104.00 7.18 2.26 1.79 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  20.01.11 17.04.14 418 101.05 = 0.05 100.75 101.00 7.59 1.92 2.39 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 34.8 105.84 = 0.74 105.00 105.50 7.05 2.30 1.86 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 5.3 100.20 = 0.10 100.00 100.40 6.11 3.23 0.41 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 306 | 101.61 99.61 101.80 7.66 2.08 1.89 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 74 10291 435 449 0.58 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 251 | 10851 5.81 472 1.79 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 19.8 | 10576 | 0.17 448 3.88 148 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 241210 24.06.11 24.06.13 80 | 319 | 10947 | 0.09 4.22 0.62 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 1.0 | 618 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 530 | 10430 | 0.23 6.84 384 3.62 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 16.0 @ 765 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788 25.03.11 25.09.17 83.7 BB/Ba1/B+ GaHkmn
Alliance Oil-15 350 § 9.88  11.03.11 11.03.15 527 B/B+ Cbipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 489 | 111.75 5.57 3.97 3.28 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 1215 | 102.562 7.39 3.78 6.90 BB-/Ba3/BB- chlipbe
Bank St-Petersburg-17 100 $ 10.50  25.01.11 25.07.17 81.6 /Ba3/ GaHku
BoM-10 300 § 7.38  26.11.10 26.11.10 0.5 | 100.25 | 0.00 1.80 3.68 0.04 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 38 | 100.8C 3.56 6.20 0.31 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.11.10 13.05.13 305 | 104.32 547 3.52 220 BBB-/Baat/ GaHkun
BoM-15 300 § 750 251110, 251110 251115 0.0 | 614 | 96.65 = 0.00 107.96 3.88 0.03 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 52.7 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 791 | 99.03 7.00 344 517 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.01.11 25.04.12 17.7 | 98.88 | 0.00 10.60 2.24 0.69 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 30.7 | 10328 | 0.13 6.32 3.75 220 [Ba3/ GaHkm
EURDEV-14 500 § 7.38  29.03.11 29.09.14 473 BBB/A3/BBB GaHku
Eurochem12 300 $ 7.88)  21.03.11 21.09.12 227 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 299 | 107.07 575 414 220 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 60.9 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.04.11 24.04.18 90.7 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 30.5 [Caa1/D chlipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 0.2 | 100.00 279 1.32 0.01 BBB/Baa1/BBB | cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 55 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 2563 | 103.59 274 4.40 1.93 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.10 15.11.12 245 | 9955 | 001 312 145 1.91 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.11 01.03.13 281 BBB/Baa1/BBB |cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 36.2 | 106.27 4.24 6.19 274 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 328 | 10352 0.1 3.14 218 2.50 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 § 7.34  11.04.11 11.04.13 294 | 109.21 3.34 3.36 2.22 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 331 | 11039 347 3.40 244 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 40.1 | 103.69 3.77 4.85 2.96 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 453 BBB/Baa1/BBB |cblpbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 484 | 104.72 4.01 5.12 3.62 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 555 | 105.68 4.41 5.56 3.96 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 516 | 114.16 268 712 3.53 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 221110 22.11.16 735 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 775 | 101.4¢ 4.80 5.06 5.30 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 85.0 | 102.63 4.92 5.30 5.85 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 884 | 108.19 5.15 6.10 5.65 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 90.3 | 116.78 5.37 349 5.67 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25 23.04.11 23.0412 23.04.19 180 | 1029 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 112.3 | 10872 1 0.79 4.24 3.31 2.89 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 137.8 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 § 863  28.04.11 28.04.14 28.04.34 420 | 2857  123.15 1.72 3.50 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3259 | 10832 045 6.62 336 | 12.06 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 $ 797, 151210 15.06.11 72 103.42 = 0.01 2.16 3.85 0.57 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 32.0 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 49.9 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 59.3 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 328 | 103.88 | 0.04 4.09 271 246 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 74 10382 | 0.00 4.58 5.30 0.57 /Ba3/B+ GaHkm
HCFB-11-2 450 § 175 11.02.11 11.08.11 9.1 104.28 | 0.00 5.83 563 0.70 /Ba3/B+ GaHkun
11B-13 200 $ 11.00  15.02.11 15.02.13 276 | 17.00 | 001 13325 | 3235 | 0.93 D/Caa2/D GaHkmn
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 0.3 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 74 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 1.8 RD/ID XuMms
LenSpetsSMU-12 CLN 100 $ 9.75/  26.04.11 26.04.12 17.8 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 485 | 10850 | 0.22 4.04 2.94 353 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 80.0 | 107.03 | 043 5.08 297 525 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 109.4 BBB-/Baa2/BBB- |cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1217 chlpbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1409 | 10513 | 0.89 6.03 3.16 7.89 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.03.11] 10.03.11  10.03.16 4.0 | 649 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 84 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 43 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.11 12.10.11 112 | 104.00 201 6.20 0.91 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 724 | 102.10 4.60 4.96 5.16 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-12 400 $ 800  28.01.11 28.01.12 14.8 | 105.86 3.05 3.78 1.14 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 171 BB+/Ba2/BB Ternexom
NKNH-12 101§ 1200  20.04.11 20.04.12 176 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 1.0 | 623 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 185 | 10340 4.65 3.38 1.39 [Ba1/BB+ cepBuC
NOMOS-12 200 § 925  17.12.10 17.12.12 256 BB-/Ba3/ (UHaHCbI
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 35.9 BB-/Ba3/ (DUHaHCbI
NOMOS-15 350 § 875  21.04.11 21.10.15 60.2 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16 11.0 = 724 BB-/Ba3/ (UHaHCbI

Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 10.8 TOproBns
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Promsvyazbank-11 2258 875 20.04.11 20.10.11 115 | 103.99 4.39 421 0.90 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 18.7 | 105.15 6.06 4.58 1.37 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 8.0 326 | 110.09 = 003 4.88 0.67 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 553 | 113.70 9.01 5.61 3.33 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 689 | 109.22 9.12 5.15 4.07 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 88.0 | 110.08 = 0.02 11.31 5.68 461 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 18.6 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 29.1 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.05.11 30.06.11 7.7 102,00 | 0.01 9.74 6.37 0.60 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 20.0 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 0.6 | 100.20 3.04 343 0.05 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 179 | 10430 @ 0.30 3.18 6.00 1.39 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 306 | 107.22 413 3.35 2.23 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 289 10141 0.02 6.84 3.70 213 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 38.7 | 108.26 431 329 279 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 436 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 10.0 | 714 | 100.13 6.80 348 0.82 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30, 15.11.10 15.05.17 793 | 105.05 5.37 3.00 5.18 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 91.9 | 112.96 5.62 343 5.64 BBB/Baat/ GaHku
RTM-11 CLN 125§ 1200 04.12.10 04.03.11 38 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 544 BBB/Baa1/BBB |roc. Gymaru
Russia-18 3466 $ 11.00  24.01.11 24.07.18 938 | 14445 4.19 3.81 5.57 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 115.3 | 105.52 428 2.37 7.54 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2145 | 181.52 2 548 351 9.29 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 236.0 | 120.40 417 312 5.86 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 59 | 101.30 | 0.01 5.87 4.26 0.47 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 1.0 | 621 | 97.04 41.34 457 0.08 B+/Ba3/B+ GaHkm
RusStandard-16 200 § 9.75 01.12.10 01.12.16 73.8 B+/Ba3/B+ GaHku
RZD-17 1500 § 574/ 03.04.11 03.04.17 779 BBB/Baa1/BBB  TpaHcmopt
Sberbank-11 750§ 593  14.11.10 14.11.11 12.3 | 103.87 2.04 2.86 0.96 BBB/Baa1/ GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 306 | 106.65 3.68 3.04 2.26 BBB/Baa1/ GaHku
Sberbank-13-2 500 § 647 02.01.11 02.07.13 322 | 106.72 3.77 3.03 238 BBB/Baat/ GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 56.7 | 103.32 470 2.66 4.02 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 83.7 | 99.93 541 270 5.64 BBB/Baa1/ GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 331 | 11058 | 0.03 5.50 441 235 B+/Ba3/BB- cbipbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 419 | 111.08 5.66 4.16 2.95 B+/Ba3/BB- cbipbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 84.7 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 55 BB/ Tenexom
SINEK-15 250 § 770 03.02.11 03.08.15 576 | 106.87 @ 0.65 6.01 3.60 3.89 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 26 | 101.40 2.32 438 0.21 BB-/Ba3/BB Ternexom
Sovkomflot-17 800 $ 538 27.04.11 27.10.17 84.8 TpaHcnopT
Tatfondbank-12 0% 12.000  02.02.11 02.02.12 15.0 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 87 | 103.88 444 4.81 0.68 /B1/B NpOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 83 | 103.18 2.19 3.33 0.66 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 227 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.03.11 13.03.13 285 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 51.5 | 105.81 472 2.95 365 = BBB-/Baa2/BBB-  cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 69.2 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 774 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.03.11 13.03.18 89.3 | 113.22 5.65 348 5.61 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 1124 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 0.9 Ternexom
TransCapitalBank-17 100 § 1051 18.01.11 18.07.17 814 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 76 /Ba1/BB GaHku
Transneft-12 500 $ 6.10  27.12.10 27.06.12 19.8 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 19.8 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 334 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.11 05.03.14 404 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 94.2 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 222 CCC/Caat/ GaHkun
URSA-11-1 130 § 12.00  30.12.10 30.12.11 13.8 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 124 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 7.0 & 312 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 1176 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300§ 838  22.04.11 22.10.11 115 | 105.36 263 3.98 0.92 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 30.1 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 67.4 | 109.53 6.19 3.77 4.32 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.04.11 30.04.18 90.9 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 80.7 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 59.5 |« 96.89 | 0.81 6.96 3.20 411 BBB/Baat/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 112 | 104.74 2.28 3.58 0.89 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 7.7 | 103.58 248 7.96 0.63 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 240 | 106.92 2,97 3.09 1.85 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.10 28.11.12 250 | 99.88 12.06 6.01 1.68 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 337 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 51.6 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 52.5 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 64.1 | 10042 411 423 459 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 31.0 = 919 & 106.28 | 0.63 425 3.23 221 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1208 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 56.0 = 300.0 | 104.33 = 1.63 5.19 3.00 3.93 BBB/Baal1/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

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

Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npy Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaTbCs WU
paccMaTpmMBaThCA Kak odepTa MM npeanoxeHve Aenate ohepTbl. HECMOTPS Ha TO YTO fAaHHbIA MaTepuan Obln NOArOTOBMEH C MaKCMMarbHOW TLLATENbHOCTbIO,
YPAJICWB He [aeT HUKaKMX NMPAMbIX U KOCBEHHbIX 3aBePeHNIA NN rapaHTUA B OTHOLLEHNW AOCTOBEPHOCTM 1 NOMHOTHLI BKAOYEHHOW B BlonneteHb MHhopmaumnm.
Hu YPANICWIB, HM areHTbl KOMMaHum unv apduinmpoBaHHble IMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MoDbIe NMPsMble UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHMs
HacTosLlero BlonneTeHs UK cogepxallencs B HeM nHbopmaumm. Bce npasa Ha OonneteHb 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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