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RUSSIAN INFORMER

NHankaTopbl AeHEeXHOro pbiHKa HoBOCTM M KOMMEHTapuu, OTHOCALUMECA K PbIHKY aKuuii, CM. B HalleM eXeOHEeBHOM MW3JaHuu
Russian Informer.
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HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTPaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMEHHOTO paspetleHms. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

EBpona MoXeT cTaTb UCTOYHUKOM BTOPOMN BOJIHbI Kpu3uca. Pa3Bntne CUTyaumm BOKPYr CyBEPEHHOMO Jonra Ipeumnmn Byepa
BHOBb CTaflo TeMOW AHA. Hanbonee BeposTHbIM CLEHapUEM YPEryNMPOBAHNA CUTYaLIMK C MOXMM Jonramm ctpaH EC sBnsetcs nx
BbIKYN Ha GanaHc ELLB, a Takke paclumpeHme cnmncka MHCTPYMEHTOB, MpUHUMaeMbIx B caenkax PEMO, 1 yBenyeHve NMMUTOB Mo
HWUM. [pocnexrBaeTcs YeTkasa aHanorua C oencramamMm, ocywlectsnsemoiMy @PC CLUA ang npeofoneHns NNoTeYHOro KprUsmca.
OCHOBHOE OTNMYMe 3akniovaeTcs B ToM, 4To ELLE B3amMeH Ha BbloeneHuve NUKBUMAHOCTK Oynet TpeboBaTb OrpaHMYeHus
OI0[KETHBIX PacxodoB, KOTOPOE MOXET BbI3BaTb 3aTsxXHYylo peueccmio B EC. EBpona, B otnuume ot CLUA, He nmeeT cTaTyca
3MWCCUMOHHOIO LeHTPpa, — 3TO B OCHOBHOM CBSI3aHO C TeM, YTO OO KpU3MCa WMHBECTOPbI MPOCTO He yCnenu KynuTb AOMroBble
LeHHble 6ymaru EC B TakoM e obbemMe, Kak KaszHadenckmne obnuraumm CLUA. Moatomy EC He MoxeT cebe No3BOSINTb MPOBOANTb
MOHETapPHYIO 3KCNaHCMIO B MacliTabax, conoctaBumbix ¢ CLLIA, Be3 cyLecTBEHHOrO NOBbILLEHNS MHMAALMOHHBIX PUCKOB. Mbl He
NCKO4aeM, 4TO MNaToM 3a M30bITOUHBIV CyBepeHHbI aonr ans EC cTaHeT peleccus. B To xe Bpemsi, y4nTbIBasi HEBLICOKYIO A0SO
MMMOPTHBLIX TOBApOB B CTPYKType MoTpedbutenbckon Kop3mHbl EC, ocnabneHne eBpo K Aonnapy He npuBefeT K MOBbIWEHUIO
NHONALUMOHHBIX PUCKOB MO eBpo. Mbl oxunaaem Gerctea kanutana u3 EC — yto ByneT cBs3aHO npexnae BCcero ¢ ocnabneHvem
eBpO, KOTOpOe MOXET NMpuobpecT 3aTSXKHOW XxapakTep, — B KasHaderckne obnuraumm CLUA, a Takxe B AONTM a3MaTCKOro
pernoHa. M3 MHCTpYMEHTOB, HOMUHMPOBAaHHbIX B €BPO, Ny4Llie pbiHKa OyAyT Bbirnanets 6oHAbI FepMaHnn.

BerctBo B amepukaHckoe Ka4yectBo. OTCyTCTBME Mep MO OKasaHWio (MHAHCOBOW MOJLEPXKM OCTanbHbIM CTpaHam EC,
KOTOpble, Tak Xe, Kak v [peuns neperpyxeHbl OIOLXETHbIM [ONTOM, YCUNUIU 00ECNOKOEHHOCTb MHBECTOPOB OTHOCKTENTBHO
ycronymBocTn EC, YTO NprBENno K MafeHnio Kypca eBpo Huxe otMeTku 1,28 ponn./eBpo. NMockonbky ¢ gonramm ctpaH PIGS
3aB53aHO MHOXECTBO (PUHAHCOBLIX MHCTUTYTOB — Yepe3 PbIHOK MPOM3BOAHbLIX (PUHAHCOBBLIX MHCTPyMeHToB (CDS, CDO), - a
CaMW 3TN CBA3N He ABMAIOTCA NyOANYHBIMK, NHBECTOPbI CTPEMSITCS U BbIBECTU CBOW BNIOXeHMUs 13 PIGS, nnu 3axefxmnposatb
prckn Ha pbiHke CDS. Kctatm rosops, BYepa ctommoctb CDS Ha gonrv peuun nogHAnacb 40 UCTOPUYECKOro MakCMMyMa Ha
ypoBHe 878 ©.M. B oTCyTCTBME O4EBUOHbBIX aNlbTEPHATUB PbIHOK Ka3Hadenckmx obnuraumm CLLUIA B odepegHor pa3 cTan TUXOM
raBaHblo 418 KanuTana, NpuLlefLLero ¢ pbiHKa PUCKOBbIX akTMBOB. [JoXOAHOCTU BAOSb KpmBon UST cHM3MAUCH ele Ha 5 6.1., B
4acTHocTu, HoTa 10Y UST onyctmnach B JOXOAHOCTM Ha oTMeTKy YTM3,55%, B To BpeMs Kak HakMoH BAOMb KPUBOW OCTancs Ha
npexHem ypoBHe. [Mopgaepkky pbiHKy UST oka3zan CKpOMHbIA 0ObeM pa3MeLLeHUA MNaHMpyeMbid K pPa3MELLEHUIO Ha
«nepBuYKe» Ha CnedyloLlen Hegene — 78 mapg SONS.

MNpepnoxxeHne Ha nNpoga)ky He Hawo nokynatenen. KpeautHole cnpedbl GEM npogomkmnu pacluvpeHve B pesynbTate
CHUXEHUS [OXOOHOCTEN 6a30BbiX aKTUBOB W MOBLILIEHWUS AOXOOHOCTEN CyBepeHHbIx Dymar. boHabl Brazil’40 (YTC3,94%) n
Mexico’20 (YTMS5,16%) nopewesenn Ha 50 6.n. Kotnposku Russia’30 (YTM5,37%) onyctununcs fo 112,5% ot HoMWHana, a
cnpen, K 7Y UST pacwupuncs go 240 6.n. ArpeccMBHOe MOBefleHWe MPOAABLOB B KOPMOPATUBHOM CEKTOpe MPUBENO K
NCHE3HOBEHMIO MPEAJIOXEHUSs Ha MOKYMKY AaXKe MO KBa3MCyBEpPeHHbIM BbiNyckaM. B pesynbtate CHUXeHMe KOTUPOBOK OOHAOB
Fasnpoma orpaHuymnocs 1,5-2 n.n. TekyliMe YPOBHU LEH Ha HedTb He MO3BONAIOT HAOEATbCS Ha YNy4lIEHME PbIHOYHOM
KOHBIOHKTYPbI Ha CErOAHALLHUX TOprax.

AeHnc Mopsisani, poryvajdv@uralsib.ru

BHYTPEHHMM PbIHOK

Pyonb ABUHYNCS K BepXHeln rpaHuLe Kopupaopa. PocT «<MefBexXbMX» HaCTPOeHW yCUITA NPOLLECC CBepThbiBaHWA carry-trade,
YTO NPMBENO K YKPENNEHWIO fofNapa OTHOCUTENBHO OCHOBHBIX BantoT GEM, B ToM Yucne v pyons. LieHbl Ha HedTb, ynasLume Ha
5 ponn. go 81 ponn./Gapp., oKasanu AOMONHWTENbHOE [aBNEHWE Ha BanioTbl CTPaH C CbIPbEBOW 3KOHOMWKOW. [lonnap
nogopoxan Ha 1,3% oTHocuTenbHO pybns, npesbicvB oTMeTKy 30 py6./gonn., a eBpo CcTabunmsmpoBanca Ha yposHe 38,6
py6./eBpo. CToMMOCTb OMBanioTHOM Kop3uHbl LIB nogHsnace Ha 30 koneek go 33,85 py6. ObbeM caenok Kynnu-npopaxm
BaslOTbl MPEBBLICKN 5 MAPA AONN., YTO YKa3blBaeT Ha AOBOSbHO arPeCCUBHBIV XapakTep yBeM4eHNs BaMioTHbIX No3unummr. CTaBka
no rofloBoMy BantoTHOMYy KoHTpakTy NDF nogHsinack 4o 5%. B KpaTkOCpO4HOW NepcnekTUBE Mbl CHUTAEM BEPOSTHBIM ABUXKEHNE
CTOMMOCTU Kop3uHbl LB ao otmetkn 34 py6. MpuHMMas BO BHWMaHWe OOAXETHbIM AehuumT (yBeNMYeHMIo KOTOpOro
cnocobcTayeT ykpenneHue pybns K 4onnapy), Mbl He oxXunaaem, 4to LIb cTaHeT akTUBHO COMPOTUBASTLCS CHUXEHMIO Kypca pyons
K KOp3MHe.
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O6nuraumn NpoBanunUcb Ha Gonee HU3KME LEHOBble YPOBHWU. HeratvBHbIA BHELIHWUI HOBOCTHOM (DOH He MO3BOMMI
00MraumsaM BOCMOMb30BaThCs TakMM (DAaKTOPOM, KaK CHUXEHWE CTaBOK [EHEeXHOro pbiHka (CTaBky ogHoaHeBHoro PEMO
onycTUNMCh 00 3% rofoBbIX). B NepBOM 3LIENOHE Xy>Xe pbiHKa BbIrMAaeny AnnHHble obnuraummn Mrop-49, notepssiive B LeHe
MoYTW 2 N.M., 4TO NPUBESIO K POCTY MX AOX0AHOCTY A0 YTM8,4%. Takxke noctpaganu bymarn PX-23 (1,4 n.n.), KoTopble, Kak
n oymarn Mrop-49 n Mrlop-48, Mbl pekOMeHZOBaNM ANs OTKPbITUS KOPOTKMX MO3MUMIA eLle B Hayane MpoLuiov Hepenm.
YBenu4eHne CTaBoK Mo BastoTHbIM (hOPBapAHbIM KOHTPaKTaM BbI3BaNoO Npofaxu B Hambonee nuKBUAHbIX Bbinyckax O3,
Hanpumep, OP3 26200 ynanu B ueHe okono 1,5 n.n. Kctatv roBops, Nydile pbiHka BegyT cebs bymarn PX[, nmelowme PEMO-
KYMOH, KOTOpble Mbl PEKOMEHAOBANM K MOKYMNKe AN peanu3aumn cTpaterum ¢ UHaHCOBbIM mnedom. Obnuraumm BTOporo
3LIenoHa KOTUPOBAIUCh C PaclUMPEHHbIMM LieHOBbIMM cripefamMu. LieHoBble notepu (nopsaka 0,7—1 n.n.) okasanucb Hanbonee
CUMBHBIMW B BbIMyCKaX SMUTEHTOB MeTanlyprudeckoro cektopa — CnémeTmHeecta 1 HIIMK.

OdeHbrn ang nokpbitusa GropykeTHoro aeduumuTa 3akaHumBatoTca? VcnonHeHune biogxeta PO ¢ peduumTtom, Gnarogaps
KOTOPOMY JIMKBWOHASA MO3ULMA OaHKOBCKOM CuCTeMbl yBenudunacs go 1,8 TpnH pyb. (cymMma oCTaTtkoB Ha Kopcyetax u
nenosutax B LIb 1 OBP 3a Bbl4eTOM 3a0/KeHHOCTM BaHKoB nepef LIB), npmBeno K cyliiectBeHHOMY (MoYT BTPOE MO CpaBHeHMIo
C mokasaTenemM MpoLLIoro roda) cokpalleHnio PesepBHoro doHga. Mpr 3TOM K KOHLY rofa hVHaHCMpoBaHMe BI0gXeTHOro
fedurunta MOXET MOMHOCTLIO ONYyCTOWMTL DOHL. YUnUTbIBas NPoOemMbl, KOTOpble MOTYT BO3HMKHYTb Ha PbiHKaX Kanutana B
CBSI3U C JONroBow cuTyaumen B cTpaHax EC, MuHMWH, ckopee BCero, NpeanoyTeT UCNOMb30BaTh aflbTePHATUBHbIE UCTOYHUKM
LNs NOKPbITUSA BlodXeTHoro AeduumTa, CHU3MB aBNeHue Ha pe3epBbl. HepgaBHO BRacTy coobLWMAM O HaMepeHUI NCMob30BaTb
pbliHOK OM3 B KayecTBe MPUOPUTETHOrO UCTOYHMKA PUHAHCMPOBaHUS OlofaxkeTHoro aeduumTa. Mbl CKNOHSEMCS K TOMY, YTO
OCHOBHbIM mnokynaTenem bymar O®3 oyayT LB, B36 nnn 6nvskue K HUM CTPYKTYpbl, MOCKOMbKY B MPOTMBHOM Ciy4ae CTaHyT
PacTV MPOLEHTHble pybneBble CTaBKM U CHUXKATbCH YpOBEHb OAHKOBCKOM MMKBMAHOCTW, @ 3TO MPOTUBOPEYMT nonutike Lib.
DKCMaHKs AeHexXHoM 6a3bl B TEKYLUMX YCIIOBUAX He MPUBEAET K 3aMeTHOMY MOBbILEHWUIO MHMASLUMOHHBIX pUCKOB. KcTaTu
roBopsi, No oueHKke PoccTata, notpebutensckas MHbNAUMA cocTaBmna 3,5% ¢ Hadana roga, 4to Ha 2,7 M.m. HUXe, YeM 3a TOT Xe
nepwvog, NpoLLMoro roaa.

JeHuc MopeiBaui, poryvajdv@uralsib.ru
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TOPIrOBbIE UAEN

m PybneBble 06nNMraLumMn Ka4yecTBEHHbIX SMUTEHTOB MPUBREKaTeNbHbl Ans NOKYNK1 npu cnpefde K ctaskam PEMO w/vnu NDF,
paBHOM Oonee 300 6.n. TakoBbIMM OBAMraUMAMK ABRSIOTCH CpeaHecpoyHble Bbinycku OM3, BTb24-1, PXMO-10, a Takxe
AKpoH-3, JIK Ypancu6-2.

m PybGnesble Bbinyckn CUOMeTUHBECT- 1,2 BbiragaT HeA0OLEHEHHbIMN OTHOCUTENbHO CTaBok PEMO.

m  Boinyckn PXA-15,17,18 ¢ nnaBalolwmm KynoHOM NpefoCcTaBAfioT Hauy4yLlee coqeTaHne pUCKa U JOXOLHOCTU Mpu Urpe Ha
CHUXXeHWe cTaBok MosPrime.

= [pemMusa obAUraumMii POCCUMCKNX KBa3MCyBEPEeHHbIX SMUTEHTOB B cermeHTe GEM MOXeT MCHe3HyTb Mmocne ycrnewHoro
pa3MelLeHns cyBepeHHbIx Oymar Poccuu. B yactHocTn, Gazprom' 18 felues oTHocuTenbHo Petrobras’18.

m  Bbinyckm TNK-BP BbirnaasT Hanbornee HelooLeHEeHHbIMW Cpean OymMar MHBECTULMOHHOM KaTeropin GEM.

m baHkoBckue Bbinycku Russian Standard Bank’11 v HCFB'11 oTcTanu oOT pblHKa B CerMeHTe Bymar ¢ peTUHIOM KaTeropumm
«BB/Ba».

= [lokynaTtb eBpoobnumraumm Sinek' 15, Boirnsasiime aeweso Ans cBoux perdtnHros (- /Bal/BBB-).

m [lokynate 6ymarn NKNH'12, HefooueHeHHble OTHOCUTENBbHO OyMar MeTanyprityeckmx SMUTEHTOB C PEMTUHIOM Ha YyPOBHE
«B» (EBpas 1 TMK).
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OEHEXHbI PbIHOK

JINKBMAHOCTb NPOAONKAET pacTh, CTaBKU Ha MeX6aHKOBCKOM pbiIHKe
Ha ABYXMeCIHHOM MUHUMYMe

PybneBas NMKBUOHOCTb NPOAOKAET PACTU, HTO MPUBENIO K CHUXKEHMIO CTaBOK Ha PbIHKE MeXOaHKOBCKOro KpeamMToBaHWS 10
MWHMMaSbHbBIX 3a [Ba Mecsila 3HadeHu. VIHOMKaTMBHAs ofHOLHeBHas cTaBka MosPrime notepsina 13 6.n. ¢ npenbiayllen
CeccuMm m Jocturna otMeTkm 3,21% — CcamMoro HM3KOro 3HaveHus C KoHua deBpans. Mbl oXunaaeM AanbHenwero CHUXeHNs
CTaBOK Mex0aHKOBCKOTo KpeouTOBaHWs, MOCKONbKy B Onuxaniiem OyaylieM 3HauYUTenbHbIX COKPALLEHUA MUKBUAHOCTA
He NpeaBMANTCS.

OcTaTkM Ha KopcyeTax KpeamuTHbIX opraHu3aumii B LB Bbipocnv Ha 12,8 mnpg, py6. v coctaBunm 672,7 mnpg pyb., a 4enosutsl
©aHKoB yBENMYMNUCH Ha 84,8 Mnpp pyd. fo 638,3 mnph py6. Obbem onepaumin LIB no caenkam PEMO-kpeauToBaHus ynan Ha
37% C ypoBHs NpepblayLien ceccum fo 6 Mnpg pyo., cnpoc 6aHKoB ObIN NPY 3TOM YAOBNETBOPEH MNOSTHOCTLIO.

Py6nb HaxoOWTCs Nof, AaBEHUEM BHELLUHUX (DakTOPOB 1 PaCTyLLEen BHYTPEHHEN NMKBUAHOCTU. LieHa Ha HedTb CHM3MNach BYepa
Oonee Yem Ha 3% U1 CerofHs yTPOM TOPryeTcs y oTMeTKM 82 fonn. 3a bappens Mapku Brent, (oHO0BbIE PbIHKM AEMOHCTPUPYIOT
OTpULATENbHYIO AMHAMWKY K3-33 OXWOAHUI Oonee MeaJfieHHbIX TEMMOB BOCCTAHOBJIEHWSI MUPOBOM KOHOMMKM Ha (hoHe
npobnem B EBpocotose. Pybnb notepan 1,6% Ha MMBB 1 3akpbincs Ha oTMmeTke 29,98 pyb./nonn. CerofHs, ckopee BCero,
OH onycTUTCs Huke oTMeTkM 30 py©6./ponn.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHup CnunyeHko, slipchenkola@uralsib.ru
HaTtanbsa MaviopoBa, mayorovang@uralsib.ru
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MAKPO3KOHOMMUKA

NHdnsaumsa npogomkaer 3aMmepnsaTbCs, HO AOJIO U 3TO NpoanunTca?

NHdpnaumoHHoe paBneHne noka He pacrer. CorflacHo

ONy6AMKOBAHHbIM BYepa AaHHbIM PoccTaTa, 3a NpoWbiii Mecay — BMHAMUKa AEHEXHON Maccbl
Ka3blBaeT Ha BO3MO)>XHOCTb pa3BopoTa

noTpebutenbckmne LieHbl Bbipocn Ha 0,3%, a 3a 12 MecsileB — Ha 6%, y P P

5 B . MH}NALMOHHOIO TpeHaa
YCTaHOBWB TakM 0Opa3om, MOCTCOBETCKNI PEKOPA, HU3KOM MHMDASLMN, [leHEXHaA Macca M MECAHHaA HHDIALAS

3amenneHne VHGAALMM — HECOMHEHHO, MO3WUTUBHAA TeHAEHLMS,

KOTOpas, BEPOATHO, MO3BONUT BaHKaM CHU3UTL CTaBKM MO KPEAUTam u M2, uam. 32 wec. (1.1u.) ”“d’”“”””a"'ec-ss
OXMBUTb KPEOMTOBaHME, a TakKe WHBECTULMOHHYIO aKTUBHOCTb 4

B 3KOHOMUKe. Bce 3TO CydnTCca npyu TOM BaxHOM YCJIOBUW, 4TO % 125
B JaNbHeNLeM UHPNALMOHHbIE PUCKM ByayT TakKe CHUXATbCa — a 3T0 B 115
ocTaetca nog, GonblMM BONPocoM. Ha camom Aene, B MmocnegHem 1: i 0
3asB/IeHMM MO BOMPOCAM KPeOUTHO-AeHexXHoW nonutnku LB npsamo 6 : 1 1 1 \\‘ 1 1 1 M
npegynpeaun o BO3MOXHOM pPa3BopoTe MHMNALUMOHHOIO TpeHaa B 15 | 109
TeyeHMe roga. OTO NWWHWIA pa3 CBUOETENbCTBYET O  KpaiHew 25) @s)

HeyCTOMYMBOCTU CUTYaLMM C MHDNAUMEN.

SHB.08 T
anp.08
mon.08
OKT.08
sHB.09
anp.09
mon.09
0okT.09
sHB.10
anp.10 |

..onaropapsa cunbHomy py6no M HM3KoMy cnpocy. o JaHHbIM

PoccTaTa, B anpene HuW3kuMe Temrbl pocTa Obiv 3aUKCUPOBaHbI BO Hemounuru: Poccmam, 1b
BCEX LEHOBbIX rpynnax: npohoBOSIbCTBME U HEMPOLOBONbCTBEHHbIE

noTpebutenbckne ToBapbl Nogopoxany Ha 0,3% Mo CpaBHEHMIO C MAapPTOM, a CTOMMOCTb YCIyTr HaceneHuio MoBbiCKach Ha
0,2%. bazoBas nHpnauma coctasuna nue 0,2 % oTHOCUTENBHO NpedblayLiero Mecaua v 1,7% ¢ Hadana roga npotne 5,2% 3a
YyeTblpe Mecsa 2009 r. Mo HaleMy MHeHMIO, OCHOBHbIE (DaKTOPbl CHUXEHNA MHMAALMM ObIN TaKUMU Xe, Kak 1 B NpeablayLem
MecsLE: yMepeHHble DIOfXKETHbIe Pacxofbl, CHU3UBLUNNCA NOTPeOUTENBCKMI CNPOC 1 yKpeneHue pyons.

YPAJICUB nporHo3npyeT pa3BopoT MHpnsauuoHHoro TpeHaa Bo Il nonyroaun 2010 r. Mbl He nckto4aeM AanbHenLwero
3amMenfieHns MHGNSUMKM B Mae U, BO3MOXHO, B mioHe 2010 r. OgHako K KOHLY fleTa, Mo Halemy MporHosy, HaMeTuTcs
NOCTEeNEHHbIN Pa3BOPOT MHANAUMOHHOIO TPeHAa, NOCKOMbKY 3PMeKT 0a3bl N CE30HHOTO CHUXEHUSs LEeH Ha MNoL0OBOLHYIO
NPOAYKUMIO HAYHET CXOOMTb Ha HeT. 1o Hallen oueHke, K KoHLUy roga Temnbl pocta WML nosbicaTcs no 8-9% oTHOCUTENbHO
YPOBHS FrOOAMYHOM OABHOCTU — eC/I MVMPOBas MHMAALMA OCTAHETCA Ha HM3KOM ypoBHe. OfHAaKo, ecnn MHPNALMOHHOE AaBfeHune
B MWPOBOW 3KOHOMMUKE CTaHeT HapactaTb Bo |l nonyrogun 2010 r.. TO UHGNAUMS B Poccumn BNOSIHE MOXET MOBLICUTLCS OO
[IBY3HAYHbIX BEJIMYMH, KakK 3T0 ObINo TpW rofa Hasaf, Korfa nocsie MapTOBCKOrO rokasaTens Ha ypoBHe 7,4% K KOHLy rofa
nHpnauma coctasmna 11,9%.

Bnagumup Tuxomupos, tih_vi@uralsib.ru



Gﬂh YPAACMIB | K3MUTAN

KOPIMOPATUBHbBIE COBbITUA

Aukcu (NR)

JeHbrn HangeHbl

KomnaHus goroBapuBaeTtcs o pe(HaHCUPOBAHNN CUHOULMPOBaHHOro kpeguta. CerogHa «BegomMocCT» CO CCbINKOW Ha
MaTepmasnbl K rofoBOMY CODpPaHMIO akLMOHepOB JMKCU COODLIMAM O TOM, YTO puUTennep BedeT MeperoBopbl O NONyYeHUU
CUHAMLUMPOBaHHOIO KpeauTa ¢ ING, «KOHnKpeauT 6aHkom», PanddanseHbaHkoM n BCOKB. Ob6bem KpeamnTa NpennonoxmTensHo
coctaBuT 200 MNH AOAN. U B NOCNEACTBUN MOXET ObITb yBeNMYeH Ao 235 mnH gonn. Cpeacrea OyayT npefocTaBneHbl B pyonsax
CPOKOM Ha YeTblpe roga. HanoMHum, 410 B MioHe 2010 r. Ounkcn JomKHa noracuTb CUHOAWUMPOBAHHBIW KpeanT Ha 135 MiH
nonn., nonydveHHbin ot Citibank B 2008 r. Mo cnoBaMm npeactasutens «tOHUKpeauT GaHka», KOTOpble MNPUBOAATCS
«BegomMocTaMIn», 3aKpbiTb CAENKY MNaHMpyeTcs B WioHe-Wione. TakiM obpasom, [MKCU npakTnyecku pelwlaet npobnemy
pedVHaHCMPOBaHWS KPaTKOCPOYHOrO [1oAra, [ONs KOTOPOro B OOLLen 3a[0MKeHHOCTU KoMMaHum Ha 30 ceHTabps 2009 .
coctaensna 65% (5,5 mnpg pyo.).

CHMXXeHMe BaNIoTHbIX PUCKOB. HOBbIN KpeduT OyLeT npedocTaBneH B pyOnsx, YTO aBTOMATUYeCKU CHUXaeT ans [ukcu,
noJlyHatoLLen NofHOCTbIO pybneByio BbIpYYKy, BantoTHble puckn. CTaBka Mo kpeauty coctaBut MosPrime + 4-4,5%, 410 npu
TekyLwmx ctaBkax NDF HEMHOrO MpeBbILLAeT CTaBKy Mo CMHAMLMPOoBaHHOMY kpeauTy oT Citibank B pasmepe Libor+3,3%. OgHako
B Hadane 2008 r. cTaBKM Mo KpeauTaM OblMM OOBEKTUBHO HUXeE, U TOT (haKT, 4TO CTOMMOCTb 3aMMCTBOBaHUs Ans [dukcu
yBeNMYnNIach HeCyLLeCTBEHHO, ABNAETCA, Ha HaLl B3MIAL4, JOCTUXEHMEM KOMMNaHNN.

HoBocTb Mo3uTUBHaA pns obnuraumin KomMnaHuW. [ocTynmBlIas HOBOCTb, ©e3ycNOBHO, MOMOXMTENbHa ANs obnuraumia
[VKCK, Tak Kak CHMMAET BOMPOC C BbIMIATON KPaTKOCPOYHOrO lofira. HecMoTps Ha To 4To cripef, Mexay obnuraumsamm Qukcu- 1
(YTM11,31% k noratweHmio 17 mapta 2011 r.) 1 Maraut-2 (YTM8,67% K noratleHunio 23 mapTa 2012 r.) 3a nocnefHee
Bpemsi cokpatuncsa ¢ nodtn 600 6.1. o Tekywmx 264 6.M., Mbl CHUTaeM BbIMycK [UKCAU-1 Ha TEKYLLMX YPOBHSAX JOXOAHOCTAX BCEe
elle npyBneKaTeibHbIM.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

6 mMas
10 mas

11 mas

12 mas
13 mas
14 mas

15 mas

16 mas
17 mas

18 mas

19 mas

20 mas

[eHeXHbIN pbIHOK

11 mas
12 mas

17 mas

18 mas
19 mas
20 mad

25 mas

26 mMas

28 mast

Odepta MKB-5 (2 mnpg py6.)
MoraweHue TpaHckanuTanoaHk-2010 (175 mnH gonn.).

Odepta Tattenekom-4 (1,5 mnpg py6.). Morawermne XK bark-2 (3 mnpga py6.). MoraweHne
Monecse-1 (0,5 mnpa py6.).

MorateHue Matepouka GuHaHc-1 (1,5 mapgd py6.). Morawerwue EBPP-1 (5 mnpg pyo.).
Moratwexue Akytna-25006 (2 mnpa py6.). Morawenune MPCK Ypana-2 (0,6 mnpa py6.).
OdepTta 3eHnT-3 (3 Mnpa pyb.).

MoraweHne AtomaHepronpom-1 (30 mapa py6.). MoraweHne ATOMIHepPronpom-2
(30 mnpg pyo.).

MorawweHuve TpaHckpeantbark-2010 (400 mnH gonn.).
MoratueHe Mas3dark-2010 (100 mnH gonn.).

Odepta CenbMownt KoHThHeHT-2 (7 mnpg py6.). Morawenne CUK [OesenonmeHt-tOr-1
(1 mnpgo py6.).

MoratueHue Bonrorpaackas obnacrtb-25003 (0,55 mnpa py6.). MorateHne baxetne- 1
(1 mnpgo py6.).

Odeprta (CALL) NeHCneuCMY-2012 (100 mnH gonn.). MoratueHve AgamaHT-OuHaHc-2
(2 mnpa py6.). Moraweruve Cneuctpon-2, 1 (2 mnpa py6.). Morawexne Tomck-34001
(0,5 mnpa py6.).

LB pa3mectnt 5-HefienbHble 6e33anoroBble KpeamTbl
BaHku BepHyT 18,6 Mnpa pyb. B LIb

Ynnata KOMNaHWAMU CTPaxoBbIX B3HOCOB

LB pa3mecTnT 3-MecsyHble Oe33anorosble KPeanThl
LB pa3mectnt 5-HefenbHble 6e33an0roBble KPeanThI
BaHku BepHyT 4,6 mnpa pyo. B LB

Ynnata 1/3 HOC 3a | keaptan 2010 .

Ynnata akuw3os v HOMW

LB pazmecTuT 5-HefenbHble 6e33anoroBble KpeamTbl
BaHku BepHYT 2,4 mnpg pyo. B LB

Ynnata KOMNaHWAMW Haora Ha I'Ipl/l6bIJ'Ib



Oﬂh YPAACMIB | K3MUTAN

KANEHOAPb ODEPT

Jara O6bem LleHa CraBKa HoBas Jata cnepytowen
obepTbI Bbinyck BbiNycka, odepTbl, NpeablayLLer cTaBKa odepTbl /

MJTH py0. % OKyrnoHa, %  KynoHa, % noratueHus

06.05.10  MKbB-5 2 000 100 15,0 8,5 5wmasa 2011
11.05.10  Tatrenekom-4 1500 100 16,0 - -
14.05.10  3eHut-3 3000 100 16,0
18.05.10 Cepnbmon KOHTUHEHT-2 7000 107,81 7,8 7,8 pecTpyKkTypmu3aums
20.05.10  JNlenCneuCMY-2012 100 USD 100 (CALL) 12,0 12,0 20 aBrycra 2010




Fixed Income Daily 06.05.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprosbiit KotupoBku [HoxoaHocTb, % .
KynoH, Dop, Pe#TnHr
Bbinyck 06bem, MiH % LleHa | WUam. obbem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 780 17.06.10 24.06.10 14.06.12, 2.0 25.7 103.00 4730 103.00 107.50 3.78 0.16 TOproBnst
ABTOBA3063 5000 R 9.60  22.06.10 22.06.10 16 99.00 98.70 100.00 17.88 4.84 0.11 aBToONpoM
ABTOBA3064 5000 R 18.50/ 25.05.10, 27.05.10, 20.05.14 1.0 49.2 99.00 45 99.05 99.60 35.68 9.32 0.05 aBTONpOM
AsToMUp®-2 2000 R 0.10  23.06.10 23.06.10 1.7 2.20 TOProBAst
Anaman®206 2000 R 16.00/  20.05.10 20.05.10 05 98.00 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05  15.05.10 15.11.18 103.9 98.86 98.50 99.79 8.56 1.99 431 IA3/BBB (buHaHCbI
AMKK 1106 10000 R 8200 15.06.10 15.09.20 126.2 100.36 98.50 101.00 7.61 2.06 5.06 /A3/BBB (puHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 55 101.35 55 101.35 6.47 231 0.42 IA3/BBB (buHaHCbI
AMKK 406 900 R 870,  01.08.10 01.02.12 21.3 108.97 98.01 107.00 3.44 2.01 1.59 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35  15.07.10 15.10.12 29.8 100.40 41 500 100.05 100.70 7.32 1.82 1.69 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 51.1 98.30 427 369 97.50 98.30 8.26 1.88 261 /A3/BBB (buHaHCb!
AMKK 706 4000 R 7.68  15.07.10 15.07.16 75.5 97.50 27750 96.70 97.50 8.62 1.96 3.53 IA3/BBB (buHaHCb!
AMKK 806 5000 R 7.63 15.06.10 15.03.14| 15.06.18 47.0 98.8 98.52 98.00 99.00 8.42 1.95 2,57 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.05.10 15.02.17 826 96.91 96.90 97.20 8.59 188 | 347 JA3/BBB (UHaHCbI
And-02 1000 R 16.00 25.06.10 311210, 21.1212 8.0 321 101.73 101.92 102.74 13.06 7.84 0.55 Tenekom
AK BAPC-03 10000 R 790 26.10.10 05.05.10/ 25.10.11 0.0 18.0 99.90 5 99.00 100.03 3.94 0.00 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12) 15.10.13) 24.0 420 99.50 1 99.70 100.10 8.63 4.14 171 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05/ 23.09.10, 26.09.11 19.09.13 17.0 411 106.28 = 0.34 36 000 105.53 107.45 9.25 6.59 119 B+l Cbipbe
AKpoH-3 3500 R 13.85| 26.05.10, 25.05.12] 20.11.13 25.0 432 101.02 51012 104.50 107.49 13.66 6.84 1.55 B+// Cbipbe
AnbsiHc-01 3000 R 14.00/  15.09.10 14.09.11 16.6 99.20 94.40 104.00 15.16 7.04 1.10 BI/B+ cbipbe
Amypmet-03 3000 R 0.0  15.10.10 15.04.11 115 meTannyprus
Amypmet-07 6000 R 18.00/  30.06.10 30.06.12 26.3 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 11.0 c/x
AtomaHnp0l 30000 R 10.75/  15.02.11 15.02.14 46.1 100.00 107 977 99.95 100.30 10.71 10.75 2.93 //1BBB- SHepreTuka
ATOM3HMP02 30000 R 10.75/  15.02.11 15.02.14 46.1 100.00 150 001 99.95 100.15 10.71 10.75 2.93 //BBB- 3HepreTuka
Aspochnot BO-1 6000 R 7.75  11.10.10 08.04.13 35.7 99.70 10 000 99.05 99.99 7.87 3.88 2.56 BB+/ TpaHcnopt
Aspochnot BO-2 6000 R 7.75  11.10.10 08.04.13 35.7 100.00 = 0.20 36 665 99.05 99.85 7.76 3.86 2.56 BB+/ TpaHcnopt
bantHeb-1 1000 R 11.00/ 27.07.10, 04.05.10, 26.04.11 0.0 11.9 99.00 25372 98.00 100.00 12.65 2.77 0.83 B3/ GaHku
BAHAHA-M-2 1500 R 11.50/ 12.08.10 12.08.10 33 TOproBnst
BaHk CaHkT-MeTepbypl 5000 R 810 121010 13.10.11) 09.04.13  18.0 35.7 100.50 100.25 100.46 7.84 4.02 1.29 B/Ba3/ GaHku
BankMock-1 10000 R 10.64| 30.07.10, 06.08.10, 29.07.11 3.0 15.0 101.01 100.50 101.50 5.85 5.25 0.24 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13, 9.0 335 101.21 2.00 5.77 3.70 0.72 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00/ 25.10.10, 28.10.10, 02.05.11 6.0 121 15.00 /Caal/B GaHku
BaHkCOK0304 3000 R 9.50  18.08.10 23.02.11 9.8 10.10 /Caal/B GaHku
bapeHuesdl 800 R 20.00/ 05.07.10 04.07.11 14.2 10.01 notpe6. Tos
Baxetne-1 1000 R 15.00/  19.05.10 19.05.10 05 100.28 100.05 100.50 8.04 7.46 0.04 TOproBnst
BalukupaH3s 1500 R 830 12.06.10 09.03.11 10.3 JHepreTMka
bauwHedts-01 15000 R 1250/ 22.06.10, 211212 13.12.16 320 80.5 105.95 105 032 105.85 106.30 10.08 5.88 2.04 cbipbe
bawHedts-02 15000 R 1250/ 22.06.10, 211212 13.12.16 320 80.5 105.95 20090 105.85 106.10 10.08 5.88 2.04 cbipbe
bauwHedTs-03 20000 R 12.50/ 22.06.10, 21.12.12, 13.12.16 32.0 80.5 105.95 21575 105.85 106.19 10.08 5.88 2.04 cbipbe
BenoH 02 2000 R 17.00/ 26.08.10, 28.02.11  23.02.12 10.0 22.0 106.17 105.81 107.00 8.98 7.98 0.72 meTannyprus
Baronmau 2 1000 R 15.50/  16.06.10 15.12.10 75 88.69 87.00 92.49 40.99 8.72 0.41 MaLLMHOCTP.
BB/ MM 206 3000 R 9.000 16.06.10 15.12.10 75 100.80 400 100.60 109.76 .77 4.45 0.55 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00/ 01.09.10, 03.09.10, 27.02.13 4.0 343 103.47 | 0.47 102.50 103.02 4.18 7.23 0.32 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.06.10 15.03.40 363.6 100.03 2.40 8.69 2.14 10.09 A3/ (buHaHCb!
Bukropusd-50-01 2000 R 12.50/ 17.08.10, 17.08.10, 12.02.13 4.0 33.8 100.89 100.85 101.10 9.38 6.18 0.26 B-// TOProBnst
BK-MHBectl 10000 R 9.25  23.07.10 19.07.13 39.1 102.88 101.01 104.00 8.37 4.48 2,57 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520/ 13.07.10, 14.07.11 08.07.14 15.0 50.9 107.25 103 640 109.00 109.40 8.77 7.07 1.01 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 7.0 BB//BB- Tenekom
BnrTnkBT-3 2300 R 850  01.06.10 30.11.10 7.0 100.70 = 0.25 2640 100.70 6.35 421 0.30 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12.00/ 08.06.10, 11.03.11  03.09.13 10.0 40.6 103.50 80 103.50 7.82 2.89 0.75 BB//BB- Tenekom
BHewwunpb 01 1500 R 14.00/ 19.05.10, 22.11.10, 141112 7.0 30.8 100.97 100.20 101.20 12.12 6.91 0.46 /B3/B- GaHku
Boct3kebO1 1000 R 1250/ 09.09.10, 15.03.11 07.03.13 10.0 34.6 101.84 = 1.34 2.00 103.00 10.24 6.12 0.76 B3/ (buHaHCbI
BTB - 506 15000 R 740 22.07.10 17.10.13 421 98.70 | 0.20 10688 98.28 98.70 8.07 1.87 2.84 BBB/Baal/BBB | 6aHku
BTb - 6 06 15000 R 1325/ 14.07.10, 16.07.10, 06.07.16, 2.0 75.2 101.60 30241 101.55 101.60 4.87 3.25 0.19 BBB/Baal/BBB | 6aHku
BTBE 24-1-UN 15000 R 9.700 16.06.10 20.12.11) 10.12.14, 20.0 56.0 101.62 100.00 103.24 8.80 2.38 1.39 BBB/Baal/BBB | GaHku
BTB BO-01 5000 R 760  18.06.10 15.03.13 34.9 99.00 86517 98.00 99.10 8.24 191 2.38 BBB/Baal/BBB | GaHku
BTB B0-02 5000 R 7.60  18.06.10 15.03.13 34.9 99.17 | 0.17 88812 95.54 99.14 8.16 191 2.38 BBB/Baal/BBB | GaHku
BTB BO-03 10000 R 760  18.06.10 15.03.13 34.9 99.00 46 001 97.57 99.45 8.24 191 2.38 BBB/Baal/BBB | GaHku
BTb24 01 6000 R 11.50/  06.10.10 05.10.11 17.3 105.00 8918 105.00 107.95 7.86 5.46 125 BBB/Baal/BBB | GaHku
BTb24 02 10000 R 735 10.08.10 14.02.11/ 05.02.13/ 10.0 33.6 102.50 100.00 105.00 3.92 3.55 0.74 BBB/Baal/BBB | GaHku
BTb24 03 6000 R 10.50/ 02.06.10, 08.06.10, 29.05.13 1.0 374 100.20 1 100.20 100.40 6.57 5.23 0.09 BBB/Baal/BBB | GaHku
BTb24 04 8000 R 11.85/ 26.08.10 01.09.10, 20.02.14 4.0 46.3 101.70 93 000 101.70 101.75 5.99 5.81 031 BBB/Baal/BBB | GaHku
BTB-Na®01 8000 R 980 13.05.10 15.11.10/ 06.11.14 6.0 54.9 101.36 6.90 241 0.44 BBB//BBB (buHaHCbI
BTB-Nna®02 10000 R 14.00/ 13.07.10, 15.07.10, 07.07.15 2.0 63.0 101.25 230 001 101.25 101.74 7.36 3.45 0.18 BBB//BBB (huHaHCb!
BTB-Nn3®03 5000 R 14.00/ 15.06.10 17.06.10, 07.06.16, 1.0 74.2 100.94 100.88 100.95 5.57 3.46 0.11 BBB//BBB (huHaHCb!
BTB-N3®04 5000 R 14.00/ 15.06.10, 17.06.10, 07.06.16, 1.0 74.2 101.04 = 0.14 100.75 100.95 4.72 3.45 0.12 BBB//BBB (buHaHCbI
BTB-Nua®07 5000 R 9.70  09.06.10  10.12.10, 30.11.16, 7.0 80.1 101.65 250 001 102.15 6.96 2.38 0.55 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 14.75/ 20.07.10, 23.07.12, 12.07.16 27.0 75.4 114.50 3394 114.50 114.75 7.57 6.42 1.79 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 16.70/ 19.10.10, 25.04.11  09.04.19 12.0 108.7 110.00 20591 109.80 110.15 5.81 7.57 0.88 /Baa3/BBB- Ccbipbe
FA3MPOM A11 5000 R 13.75/ 29.06.10, 28.06.11 24.06.14 14.0 50.4 120.90 733 452 120.50 120.90 5.67 111 BBB/Baal/BBB cbipbe
[A3MPOM A13 5000 R 13.12) 29.06.10, 29.06.10, 26.06.12, 2.0 26.1 112.60 42 168 112.65 112.70 5.81 0.28 BBB/Baal/BBB cbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 18.0 101.05 1 98.10 101.05 6.34 3.45 1.35 BBB/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 7.23  18.08.10 12.02.14 46.0 101.00 = 0.71 4259 100.45 101.00 7.04 3,57 311 BBB/Baal/BBB | cbipbe
[asnpomb 1 5000 R 710  29.07.10 27.01.11 8.9 100.60 499 000 100.00 100.80 6.33 3.52 0.68 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  26.05.10 20.11.13 432 /Baa3/BB GaHku
[asnpomb 3 10000 R 6.30 12.07.10 10.10.11 175 5.50 /Baa3/BB GaHku
asnpomb 4 20000 R 875 20.05.10 221110, 151112 7.0 30.9 101.28 100.40 6.28 431 0.50 /Baa3/BB GaHku
a3npomb 5 20000 R 875 27.0510 29.11.10, 221112 7.0 311 100.20 /Baa3/BB GaHku
Ta3npomHedTs BO-5 10000 R 7.15 12.10.10 09.04.13 35.7 98.17 150 002 97.51 98.75 8.01 3.63 2.49 cbipbe
TasnpomHedTs BO-6 10000 R 7.15 12.10.10 09.04.13 35.7 97.65 97.01 98.75 8.22 3.65 2.48 cbipbe
[A3®uH 01 5000 R 18.00/  10.08.10 08.02.11 9.3 99.85 2201 99.65 99.85 18.90 8.99 0.61 aBTONpOM

eHepKomnl 2000 R 12.00/ 22.06.10, 30.06.10, 21.06.11 2.0 13.8 SHepreTuka




Fixed Income Daily 06.05.10

PbIHOK pybneBbIx o6nuraumm

Gh YPANCUIBE | K3MUTAN

DOara MecsiueB go Toprogbiit KotupoBku [HoxoaHocTb, % .
06bem, | KynoH, Dop, PeituHr
Bbinyck n % Lleda | Uam. o6bem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
BuHGaHK-2 1000 R 10.50/ 27.10.10, 05.05.11  29.04.13 120 36.4 /B2/B- GaHku
TmapoOrK-1 5000 R 810  30.06.10 29.06.11 14.0 | 100.00 30 99.00 8.25 4.04 1.01 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 100 16.09.10  20.09.10, 17.03.11 5.0 10.6 82.50 65.00 100.00 67.23 0.60 0.23 CTPOUTENLCTBO
nobakcoank 50-01 5000 R 9.25 16.08.10 18.02.11/ 16.02.13 10.0 & 34.0 & 101.22 101.00 101.70 7.69 4.53 0.72 BB//BB- GaHku
rcc o1 5000 R 15.00/ 23.09.10, 23.09.10, 26.03.17 5.0 839 | 102.66 @ 0.36 285000 102.30 103.55 8.01 7.28 0.36 BB/ MaLLMHOCTP.
r3C 02 1500 R 1200 26.10.10 23.04.13 36.2 18.33 TOproBnst
[lansCs3206 2000 R 8.85 02.06.10 04.06.10, 30.05.12, 1.0 25.2 | 100.18 100.00 6.18 4.40 0.08 BB-/Ba3/ Tenekom
[JlansCs3605 1500 R 1500 20.07.10 21.07.11 17.07.12 150 @ 268 | 108.91 107.80 7.24 6.87 1.04 Tenekom
OBTr-0 01 1000 R 1450  03.08.10 03.08.10 3.0 25.00 22 23.00 44.99 28.92 TpaHcnopt
[BTr-0 02 5000 R 1450 22.07.10  30.07.10, 18.07.13 3.0 39.0 19.97 18.00 21.94 36.20 TpaHcnopT
[rk-01 5000 R 1050 10.09.10 18.03.11 08.03.13 11.0 @ 346 15.61 aHepreTMka
[es.-t0r 01 1000 R 18.00, 18.05.10 18.05.10 0.5 2121 [leBenonMeHT
[enbtakp-2 2000 R 596  30.05.10 30.05.10 0.9 100.00 13 100.00 100.10 6.05 155 0.07 /Baal/ 6GaHkn
TxendcdCul'l 2000 R 500 21.10.10 20.10.11 17.8 99.77 2.60 96.00 5.23 2.50 1.36 IloTo3BaH TOProBNst
[vken®uh-1 3000 R 9.25  16.09.10 17.03.11 10.6 98.01 300 98.01 98.80 12.04 4.71 0.76 TOproBnst
JMLEEHTPo61 1150 R 850  05.06.10 26.05.15 61.6 89.80 6 88.00 89.80 11.50 4.69 3.60 TOproBnst
[lomoLieHTpl 1000 R 20.00/ 08.07.10 08.07.10 22 14.41 TOproBnst
EABP-3 5000 R 10.50/ 021110, 03.11.11 251016 18.0 @ 789 | 10451 103.01 104.35 7.26 5.01 1.38 BBB/A3/BBB GaHku
EBPP 01061 5000 R 5.88  12.05.10 12.05.10 03 100.04 4.08 1.46 0.02 AAA/Aaa/AAA | BaHki
EBPP 02061 5000 R 4.38/ 22.07.10 21.04.11 11.7 | 100.36 | 0.01 100.00 100.55 4.06 1.09 0.91 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 491/ 09.06.10 07.09.11 16.4 | 100.30 100.00 4.76 1.22 124 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 4.01/ 17.06.10 12.06.14 50.0 | 100.23 99.75 100.75 4.01 1.00 3.64 AAA/Aaa/AAA | BaHku
EBPP 05061 5000 R 421 14.07.10 09.04.14 419 99.30 1800 99.50 100.20 4.48 1.06 3.48 AAA/Aaa/AAA | BaHku
EspasXona®-1 10000 R 9.25  24.09.10 22.03.13 13.0320 350 @ 120.0 98.50 23000 98.06 98.50 10.10 4.68 2.34 B+/B1/B metannyprus
Espa3Xona®-3 5000 R 9.25 24.09.10 22.03.13 13.03.20 35.0 @ 120.0  98.50 3000 98.06 98.70 10.10 4.68 2.34 B+/B1/B metannyprus
EBpokomM®K2 3000 R 16.00/  10.06.10 10.06.10 12 IC/ (buHaHCbI
EBpokomM®K3 3000 R 16.00/ 18.06.10 18.06.10 15 IC/ (buHaHCbI
EBpokomM®K5 5000 R 16.00/  14.09.10 15.03.11 10.5 IC/ (pUHaHCHI
EBPOIMA-01 1200 R 11.00/ 14.10.10 14.10.10 54 TOproBnst
EJCK-02 1000 R 8.74  07.10.10 05.04.12 234 15.11 aHepreTuKa
XKengopun-1 1500 R 18.00/  01.06.10 30.11.10 7.0 103.00 100.00 106.00 12.76 8.71 0.48 (pUHaHCBI
XKenpopun-2 2500 R 12.00/ 21.10.10, 04.05.10, 19.0412 0.0 23.9 94.77 225236 95.00 98.00 15.75 6.31 1.55 (buHaHCbI
XKenpopun-3 2000 R 13.00/  22.09.10 19.09.12 29.0 | 100.00 90.01 13.40 6.48 1.85 (buHaHCbI
Kene3soberl 1000 R 12.00/ 21.05.10 20.08.10, 27.0511 4.0 12.9 NpOM3BOACTBO
3eHuT 306n 3000 R 16.000 12.05.10 14.05.10, 09.11.11 0.0 18.5 | 100.38 7.95 0.03 B/Ba3/ 6GaHku
3eHuT 5060 5000 R 1085  08.06.10  09.12.10, 04.06.13 7.0 37.6 | 102.40 4015 102.30 102.40 6.69 5.28 0.54 B/Ba3/ 6GaHkn
3eHuT 6061 3000 R 15.00/ 06.07.10, 08.07.10, 01.07.14 2.0 50.6 | 101.66 101.53 101.60 5.01 7.36 0.17 B/Ba3/ GaHku
3enut 50-01 5000 R 790 071010 11.0411 07.04.13 110 = 356 & 100.30 155 000 100.20 100.45 7.60 3.95 0.85 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00/  10.06.10 09.06.11 13.4 aBTONpOM
WKC5®uH 01 9000 R 760 06.07.10  06.07.10, 01.07.14 2.0 50.6 | 100.20 9484 100.20 100.35 6.44 3.78 0.16 1IBB- TOProBnst
WKC5®uH 04 8000 R 18.46/ 10.06.10, 13.06.11 02.06.16 140 740 & 111.20 @ 0.06 900 111.00 112.20 7.69 8.28 0.92 1IBB- TOproBnst
WHnpom 02 1000 R 13.00/ 15.07.10 15.07.10 24 32.01 48 30.11 43.99 20.25 meTannyprus
Wunpom 03 1300 R 950  19.05.10 18.05.11 12.6 28.99 10 23.00 32.99 27526 @ 16.34 0.23 meTannyprus
Wuterpa®-2 3000 R 16.75/  01.06.10 29.11.11 19.1 | 103.20 18836 102.82 103.40 14.90 8.09 118 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 45 100.45 15030 100.31 100.89 7.58 4.34 0.34 /Ba2/ MalLLMHOCTP.
VipkOHeprol 5000 R 15.50/  03.06.10 28.11.13 435 97.00 JoTo3BaH/B- JHepreTuka
Wrepad-1 5000 R 18.90/ 25.05.10, 29.05.10, 20.11.12 1.0 31.0 | 100.70 1190 100.60 100.70 5.38 9.36 0.06 cbipbe
Kamas-®un2 1500 R 11.25/  17.09.10 17.09.10 45 99.26 97.02 101.50 13.70 5.65 0.33 aBToONpoOM
Kapyc.® 01 3000 R 12.00/ 16.09.10 12.09.13 40.9 TOProBnst
Kayctuk 2 850 R 18.00/ 08.07.10 07.07.11 143 | 101.05 | 0.05 626 100.60 101.00 17.30 4.44 0.54 XAMUs
KMB-BaHk2 3400 R 11.00,  02.06.10 30.11.11! 19.2 loTo3saH/ [T
Koke 02 5000 R 12.00/ 16.09.10 15.03.12 22.7 | 100.81 98.00 11.82 5.94 1.52 meTannyprus
Komoclp. 1 2000 R 18.00/ 15.07.10, 15.07.10, 14.07.11 2.0 145 15.61 c/x
KOMEMKA 02 4000 R 16.50/  19.05.10 15.02.12 21.7 | 106.57 102.01 107.50 12.92 3.86 1.36 /lccc+ TOproBnst
KOMEWKA 03 4000 R 9.80  19.05.10 15.02.12 21.7 99.25 98.00 100.50 10.66 2.46 1.47 /ICCC+ TOProBnst
Kocmocdunl 2000 R 17.00 17.06.10, 01.07.10, 16.06.11 2.0 13.6 15.10 CTPOUTENLCTBO
KpEBpb-02 4000 R 11.50/  29.06.10 28.06.11 14.0 | 103.79 8.12 5.52 0.99 /Ba3/ (buHaHCbI
KyGaHbaH-1 3000 R 785 21.07.10 21.07.10 2.6 100.29 99.01 100.49 6.50 3.90 0.20 JHepreTuka
Kyit6A30T-2 2000 R 8.80  03.09.10 04.03.11 10.1 99.00 25 99.00 99.40 10.30 4.43 0.74 XAMUs
JleHCnenCMY-1 2000 R 16.00/  21.06.10 07.12.12 316 | 104.11 10101 104.10 104.59 13.72 3.79 124 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 21.1 | 100.73 100.20 101.00 8.23 4.23 1.49 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 23.8 98.72 100 98.72 101.48 8.93 4.05 1.70 aHepreTuKa
JICP 02 06n 5000 R 1350/ 05.08.10, 08.02.11  01.08.13 9.0 39.5 | 102.10 2781 102.10 102.48 10.56 6.59 0.66 B-/B3/ CTPOUTENLCTBO
JICP-WHB 02 3000 R 17000 15.07.10 15.07.10, 14.07.11 20 14.5 100.00 B-/B3/ CTPOUTENLCTBO
Tlykoitn306n 8000 R 7.10  10.06.10 08.12.11 19.4 99.60 700 99.60 99.99 7.50 3.55 1.39 BBB-/Baa2/BBB- cbipbe
Tlykoiindo6n 6000 R 7.40  10.06.10 05.12.13 437 99.06 98.07 100.00 7.85 3.72 2.90 BBB-/Baa2/BBB- cbipbe
JTykoitnBO01 5000 R 13.35/  09.08.10 06.08.12 275 | 11150 1 111.50 113.20 7.84 5.97 1.84 BBB-/Baa2/BBB- | cbipbe
Tykoitnb002 5000 R 13.35/  09.08.10 06.08.12 275 | 11220 30675 111.50 113.90 751 5.93 1.85 BBB-/Baa2/BBB- | cbipbe
TykoitnB003 5000 R 13.35/  09.08.10 06.08.12 275 | 11230 20000 111.50 113.00 7.47 5.93 1.85 BBB-/Baa2/BBB- | cbipbe
JTykoitnb004 5000 R 13.35/  09.08.10 06.08.12 275 | 112.26 22 000 100.75 113.90 7.49 5.93 1.85 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 13.35/  09.08.10 06.08.12 275 | 11230 119 000 111.50 112.30 7.47 5.93 1.85 BBB-/Baa2/BBB- cbipbe
TykoitnBO06 5000 R 920 17.06.10 13.12.12 31.8 | 103.62 103.50 105.00 7.78 4.43 214 cbipbe
TykoitnbO07 5000 R 9.20 17.06.10 13.12.12 31.8 | 104.26 103.50 105.00 7.51 4.40 2.15 Cbipbe
Tykoitnb018 5000 R 1350  22.06.10 22.06.10 16 101.28 100.81 101.34 3.56 13.29 0.13 BBB-/Baa2/BBB- | cbipbe
Tykoitnb019 5000 R 1350  22.06.10 22.06.10 16 101.09 101.00 101.35 487 13.32 0.13 BBB-/Baa2/BBB- | cbipbe
Tykoitn6020 5000 R 1350  22.06.10 22.06.10 16 101.09 | 0.09 100.81 101.35 4.87 13.32 0.13 BBB-/Baa2/BBB- | cbipbe
MarHeaut 2 2500 R 19.000 28.09.10 25.06.10 28.03.11 2.0 109 & 103.85 102.01 103.96 9.22 0.21 meTannyprus
Marnut® 02 5000 R 820  24.09.10 23.03.12 23.0 99.60 5000 99.40 99.75 8.60 411 1.63 TOprosns
MarHonus-1 1000 R 19.000 22.07.10 22.07.10 2.6 2.50 TOprosns
MacTepb-3 1200 R 17000 02.06.10 11.06.10, 30.11.11 1.0 19.2 | 101.08 100.27 101.78 11.86 9.32 0.09 oto3saH// 6GaHkn
MBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 110 353 = 100.45 100.25 100.75 8.12 211 0.82 B+/B1/ (uHaHCh!
MBPP 0306n 3000 R 1500 27.07.10 28.10.10, 23.04.13 6.0 36.2 | 104.10 | 0.29 145121 103.75 104.10 6.33 3.59 0.45 B+/B1/ (UHaHChI
MBPP 0406n 5000 R 940 02.09.10 07.03.11 27.02.14, 10.0 46.5 101.45 100.80 101.45/ 759 4.62 0.76 B+/B1/ UHaHChI




Fixed Income Daily 06.05.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku HoxoaHocTb, % .
KynoH, Diop, Pe#TnHr
Bbinyck 06bem, MaH % LleHa | Wam. obbeMm, wr et FIMIS CekTop
KynoHa | odepTbl noraw | ocpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MBPP 0506n 5000 R 15.00/ 17.06.10, 21.06.10, 12.06.14 2.0 50.0 | 101.52 | 0.52 100.86 101.03 2.07 7.37 0.13 B+B1/ (buHaHCbI
MrTC-05 06 1500 R 16.00/  25.05.10 25.05.10 0.7 102.10 = 1.10 101.00 103.20 -17.21 7.82 0.07 /Ba3/BB- Tenekom
MOM-Baxk 50-01 5000 R 12.75/  03.06.10 29.11.12 313 | 109.21 | 0.01 108.35 110.75 8.86 5.82 2,01 BB-/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325/ 29.06.10, 31.12.10, 03.01.18 8.0 93.4 2.00 B/B1/BB- GaHku
MeTtceps-®1 1500 R 12.00/ 26.05.10 04.06.10, 23.05.12 1.0 25.0 | 100.05 15.09 100.12 7.94 5.98 0.08 TOproBnst
Meuen 206 5000 R 840 16.06.10 21.06.10, 12.06.13 2.0 37.8 | 100.09 23670 100.09 100.15 6.84 4.18 0.12 MeTannyprus
Meuen 406 5000 R 19.00/ 29.07.10, 30.07.12, 21.07.16 27.0 @ 75.7 | 118.15 104 004 118.15 118.35 10.16 4.01 1.73 meTannyprus
Meuen 506 5000 R 1250/ 20.07.10, 18.10.12) 09.10.18 30.0 = 102.7 | 105.40 8533 105.40 105.89 10.35 2.96 1.95 meTannyprus
Meuenb0-01 5000 R 1250/ 14.05.10 11.11.11 09.11.12 19.0 = 30.7 | 103.76 102.50 104.54 10.02 6.01 124 meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 34.8 99.00 39 050 99.05 99.75 10.41 4.91 2.29 meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 36.2 98.00 1 98.00 100.00 10.83 4.96 2.39 meTannyprus
MWA-306 1500 R 795 27.0510 06.09.10 24.02.12, 4.0 22.0 98.37 100.00 12.75 2.02 0.30 /Ba2/ (buHaHCb!
MWA-406 un 2000 R 12.50/ 08.07.10, 21.10.10, 01.10.15 6.0 65.9 | 100.50 101.02 10.77 3.10 0.41 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350/ 22.07.100 29.07.10, 17.07.14 3.0 51.2 | 10131 100.70 6.92 332 0.22 /Ba2/ (buHaHCbI
Mur- 02 3000 R 010 07.09.10 06.09.11 16.3 MalLLMHOCTP.
MuKkosiH-206 2000 R 1350/ 12.08.100 24.02.12 07.02.13 22.0 = 33.7 | 109.30 108.00 7.75 6.16 151 notpe6. Tos
M-MHOYCTP 1000 R 12.25 17.08.10 16.08.11 15.6 19.00 244 18.56 19.00 34232 | 3215 0.24 CTPOUTENLCTBO
M-WHaycTp2 1500 R 16.00 14.07.10, 14.07.10, 10.07.13 2.0 38.8 7726 | 0.26 0.60 308.33 10.33 0.05 CTPOUTENLCTBO
Mupatoprél 2500 R 19.00/ 05.08.10, 05.08.10, 02.08.12/ 3.0 27.4 | 100.76 | 0.66 101.30 101.80 16.08 9.40 0.22 notpe6. Tos.
MKB 0306n 2000 R 15.00/  16.06.10 16.06.10 14 101.40 100.00 101.25 2.95 7.38 0.11 B-/B1/ GaHku
MKB 0406n 2000 R 15.00/  14.09.10 15.03.11 10.5 | 106.15 | 4.15 11200 102.00 106.75 7.62 7.05 0.77 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.10.10  05.05.10/ 25.04.12, 0.0 24.1 | 100.67 99.50 100.20 4.21 B-/IB1/ GaHku
MKB 0606n 2000 R 16.00/ 10.08.10, 16.08.10, 07.08.12, 3.0 275 | 103.54 101.70 103.10 251 7.70 0.28 B-/B1/ GaHku
MKB 0806n 3000 R 970 13.10.10 19.10.11, 08.04.15 180 @ 60.0 B-/B1/ GaHku
MMK B0-01 5000 R 945 20.05.10 221110 151112 7.0 30.9 | 101.40 101 000 101.65 101.84 6.75 4.65 0.50 oT03BaH/Ba3/BB  Metannyprus
MMK B0O-02 10000 R 9700 16.06.10 16.12.11) 121212 20.0 & 31.8 | 103.00 168 744 103.00 103.15 7.80 4.70 1.38 oT03BaH/Ba3/BB  Metannyprus
MMK BO-05 8000 R 7.65  07.10.10 04.04.13 35.5 99.25 | 0.05 55200 98.51 99.40 8.10 3.84 2.46 oTo3BaH/Ba3/BB  Metannyprus
MM-®uH 01 1000 R 10.00/ 31.08.10, 01.09.10, 26.02.13 4.0 34.3 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.00/ 06.07.10, 07.07.10, 03.07.12, 2.0 26.4 4350 2.00 85.00 11.46 [fieBenonmMeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 7.7 (buHaHCbI
MOWA 02 3000 R 7.99  07.09.10 07.09.11 16.4 (bUHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 50.1 (buHaHCbI
MoiibaHk 5 5000 R 1296/ 2110100 25.04.11 16.0415 12.0 @ 60.3 B3/ GaHku
MOPE-101 1000 R 15.50/  03.08.10 03.08.10 3.0 [fieBenonmMeHT
Mockomub-2 3000 R 12.00/ 17.08.10 15.02.11 9.6 GaHku
Mockomub-3 5000 R 15.00/ 16.06.10 17.06.10, 12.06.13 1.0 37.8 15.41 GaHku
MOCMAPT® 1 2000 R 0.01 141010 20.10.10, 12.04.12 6.0 23.6 45.80 1.60 90.00 440.10 0.01 0.09 TOproBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 26.1 93.46 | 047 1389 92.55 93.46 16.03 4.96 0.95 cepBuC
Mocobnrasl 2500 R 12.00/ 16.05.10 17.05.11 12.6 93.00 13 93.00 97.99 20.76 6.47 0.78 yenyru
MocobnTp-2 4000 R 20.00/ 24.09.10 26.03.11 10.9 /ID (buHaHCbI
MocTpAsTdL 7500 R 11.80) 22.06.10 18.12.12 32.0 lce TpaHcnopt
MocaHeprol 5000 R 12,50/ 14.09.10 13.09.11 16.6 | 106.75 20 106.75 107.40 7.32 5.84 119 1IBB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16, 22.0 @ 705 & 100.05 0.10 68 000 100.00 100.25 7.68 381 1.60 1IBB- aHepreTMka
MocaHepro3 5000 R 10.25| 04.06.10 06.12.12) 28.11.14 320 556 | 105.15 105.00 105.50 8.11 4.86 2.09 1IBB- aHepreTMka
MocaHeprobO-2 2000 R 11.45/  26.08.10 26.08.10 38 102.00 = 0.25 20000 101.00 102.05 4.93 5.60 0.30 1IBB- aHepreTMKa
MOSK-01 3500 R 9.000 29.07.10 11.08.11/ 25.07.13 15.0 & 39.3 | 112.63 87.20 1.99 1.23 BB+// JHepreTuka
MOSCK-01 6000 R 8.05  07.09.10 06.09.11 16.3 | 100.70 7.62 3.99 1.20 aHepreTMka
MPCK Yp.01 1000 R 815 250510 26.05.10 22.05.12 1.0 25.0 97.00 aHepreTMka
MPCK Ora 2 6000 R 17.50/ 31.08.10, 01.09.11 26.08.14 16.0 525 & 111.25 0.34 87 110.51 111.25 8.46 7.84 112 JHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 421 | 100.27 93.00 100.13 7.03 3.48 2.92 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 66.5 98.00 9 98.00 99.99 8.38 3.94 4.19 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8700 22.06.10 22.06.10 12.06.18 2.0 98.7 | 100.45 15 000 100.40 100.46 5.28 4.32 0.13 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75/ 18.05.10, 19.05.11  13.05.14 13.0 @ 49.0 | 108.90 200 700 109.40 109.80 7.44 15.34 0.84 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12, 19.07.16 270 756 @ 112.95  0.05 112.00 113.00 7.64 12.58 1.76 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.00/  27.09.10 26.03.12 23.1 90.00 B/B1/ XUMUS
HIIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 315 | 104.50 25000 104.10 104.95 7.94 4.65 211 BB+/Bal/BBB- | mMetannyprus
HIIMK-BO-05 10000 R 10.75/  02.11.10 30.10.12 30.3 | 106.75 3000 106.75 107.77 7.87 5.02 2.10 BB+/Bal/BBB- | mMetannyprus
HIIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 345 | 100.10 600 99.00 100.10 7.85 3.86 2.39 BB+/Bal/BBB- | Metannyprus
HOMOC 118 5000 R 15.00/ 07.07.10, 12.07.10, 02.07.14 2.0 50.7 | 101.52 @ 0.12 40 000 101.35 101.53 5.68 7.37 0.18 B+/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 9.6 102.03 102.00 102.40 6.90 4.64 0.72 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00/ 18.06.10, 23.06.10, 14.06.13' 2.0 379 | 10115 100.95 101.09 4.91 7.39 0.13 B+/Ba3/ GaHku
HTC-01 1000 R 15.00/  26.10.10 26.04.11 11.9 93.00 98 80.00 92.90 24.17 8.04 0.76 TOproBnst
HOK-3 2000 R 11.50/ 26.10.10, 05.05.10, 03.05.11 0.0 12.1 | 100.96 5.68 /B2/B- (buHaHCb!
O6KoHa®-01 3000 R 770 19.05.10 19.05.10/ 16.05.12, 0.0 24.8 98.98 95.00 37.04 3.88 0.03 Bl notpeb. ToB.
O6KoHa®-02 3000 R 15.00 20.10.10, 22.11.11 17.0413 19.0 @ 36.0 | 103.00 2.70 12.35 7.26 1.28 Bl notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 21 100.40 = 0.11 164 069 100.41 100.45 5.30 391 0.16 aHepreTMka
OrK-3 06 3000 R 7.75 11.06.10 07.06.10/ 09.12.11 1.0 19.5 JHepreTMka
OrkK-5 60-1 2000 R 12.20/ 27.07.10 27.07.10 28 102.12 100.51 102.20 2.86 5.96 0.22 /Ba3/ aHepreTMka
OrkK-5 60-2 2000 R 12.20/ 27.07.10 27.07.10 28 101.90 100.60 102.19 3.80 5.97 0.22 /Ba3/ SHepreTuka
OrK-5 06-1 5000 R 12.25/  30.09.10 29.09.11 17.1 | 106.50 20 000 106.50 106.95 7.42 5.74 1.23 /Ba3/ SHepreTuka
OrK-6 0106 5000 R 725 21.10.10 19.04.12 23.9 | 100.00 92.50 7.38 3.62 173 SHepreTuka
Oro-arpo-3 1500 R 16.00/  09.07.10 09.07.10 22 61.17 29.96 73.39 13.04 c/x
OM3 - 6 06 1600 R 13.00/ 04.06.10, 09.06.11  31.05.13 13.0 = 37.4 | 100.00 2.00 105.00 13.20 6.48 0.89 /IB- MaLLMHOCTP.
OM3-5 06 1500 R 13.00/ 31.08.10 30.08.11 16.1 | 100.05 100.00 13.34 6.48 1.09 IIB- MaLUMHOCTP.
MapHac-M 2 1000 R 950  20.05.10 171111 18.7 notpe6. ToB.
Mepsobark BO-01 1500 R 10.00/ 27.10.10, 29.04.11 24.04.13 120 362 @ 100.20 @ 0.14 80 000 100.00 100.30 9.96 4.98 0.88 B3/ GaHku
MepBobaHkl 1500 R 16.50/ 28.06.10, 05.07.10, 29.06.11 2.0 14.0 | 101.63 57277 101.00 101.60 5.41 8.24 0.16 B3/ GaHku
MeTpokomb4 3000 R 1550/ 05.07.10 08.07.10, 06.07.11 2.0 143 | 101.46 9436 101.46 101.80 3.07 7.07 0.17 /Ba3/B+ GaHku
MeTpokomb5 5000 R 12.75 18.06.100 19.12.12) 21.12.14 320 564 @ 109.48 @ 0.33 78 002 108.55 109.80 8.82 5.84 2.06 /Ba3/B+ GaHku
MeTpokomb6 3000 R 1436/ 21.08.10 25.08.10 22.08.12 4.0 28.0 | 102.34 102.20 102.29 6.12 7.03 0.29 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490, 21.08.10 24.02.11 22.08.12 10.0 @ 28.0 | 105.30 5001 105.35 105.99 7.94 7.09 0.72 /Ba3/B+ GaHku
Monunnactl 1000 R 19.000 22.05.10 21.06.11! 138 711 XUMUs

Mpomca6-05 4500 R 16.000 21.05.10/ 25.05.10 180512 10 = 248 @ 100.40 15955 100.40 100.55 5.80 7.95 0.05 B+/Ba2/B GaHku
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MpomTp0206 3000 R 001 19.10.10 18.10.11 17.7 63.60 4221 85.00 36.42 0.01 1.07 MaLLMHOCTP.
MpomTp0306 5000 R 18.00/ 28.07.10, 28.01.11 24.07.13 9.0 39.2 69.11 | 0.11 67.51 70.50 96.64 12.99 0.35 MalLLMHOCTP.
MpoTexk®uHl 5000 R 12.00/ 05.05.10 02.11.11 18.2 TOproBnst
MpoToH®UH1 1000 R 16.00/ 15.06.10 22.06.10, 12.06.12] 2.0 25.7 95.00 MaLLMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 11.2 2.40 c/x
Paarynaind2 2000 R 17.00/  28.09.10 27.09.11 17.0 | 100.02 100.00 101.00 17.66 8.48 1.09 c/x
Paarynaind3 3000 R 17.00/  17.09.10 16.03.12 22.7 99.67 90.02 100.50 17.91 8.51 1.40 c/x
Paarynaitd4 3000 R 17.00/ 26.05.10, 02.06.11 22.05.13 13.0 @ 37.1 | 100.00 90.02 100.50 17.34 8.48 0.82 c/x
Paarynaind5 2000 R 27.10.10 23.10.13 423 271 c/x
Paitcbcbaitaen-4 10000 R 13.50/ 08.06.10, 08.12.11 03.12.13' 19.0  43.6 @ 109.77 | 1.06 107.76 109.55 7.00 6.13 1.33 BBB+/Baal/BBB- | 6aHku
PBK®uHaHcl 1750 R 19.00/ 22.07.10, 28.07.10, 21.07.11 3.0 14.8 | 100.20 10 002 14.91 103.00 17.02 9.46 0.20 yenyru
PenKan-2 3000 R 22.00/ 09.10.10, 15.10.10, 04.04.12 5.0 234 | 104.50 3137 104.50 104.75 10.91 10.44 0.40 B-/B1/B- GaHku
PenKan-3 4000 R 25.00/ 13.06.10 18.06.10 06.06.12, 2.0 255 | 10150 9037 101.50 101.66 9.53 12.21 0.11 B-/B1/B- GaHku
PECTOPAHC3 1000 R 18.00/ 28.05.10 03.06.10, 26.11.100 1.0 6.9 100.81 100.25 4.33 8.90 0.08 yenyru
PX[ BO-01 15000 R 9.40  09.06.10 05.12.12 315 | 104.78 102.76 105.00 7.47 4.47 213 BBB/Baal/BBB  TpaHcnopt
PX[-0606n 10000 R 7.35  12.05.10 10.11.10 6.3 101.15 | 0.15 3801 101.15 5.14 3.62 0.48 BBB/Baal/BBB  TpaHcnopt
PX[-0706n 5000 R 755  12.05.10 07.11.12 30.6 | 100.00 29 100.99 101.00 7.69 3.76 2.10 BBB/Baal/BBB | TpaHcnopT
PX[-0806n 20000 R 850  07.07.10 06.07.11 143 | 102.00 40011 101.80 102.31 6.80 4.16 1.04 BBB/Baal/BBB | TpaHcnopT
PX[-0906n 15000 R 13.50/ 19.05.10, 21.05.10, 13.11.13 1.0 430 | 100.35 25000 100.33 100.35 4.25 6.71 0.04 BBB/Baal/BBB | TpaHcnopT
PX[-1006n 15000 R 15.00/  09.09.10 06.03.14 46.7 | 123.15 116 112 122.54 123.10 8.04 6.07 2.86 BBB/Baal/BBB | TpaHcnopT
PX[-1106n 15000 R 1350/ 26.05.10 28.05.10, 18.11.15 1.0 67.5 | 100.50 150 000 100.50 100.55 4.61 6.70 0.06 BBB/Baal/BBB | TpaHcnopT
PX[-1206n 15000 R 14.90/ 27.05.10 28.11.11 16.0519 19.0 @ 110.0 @ 112.20 5000 112.10 112.50 6.60 6.62 1.30 BBB/Baal/BBB | TpaHcnopT
PX[-1306n 15000 R 11.46/  09.09.10 06.03.14 46.7 | 104.80 115 000 104.70 105.00 10.16 5.45 2.89 BBB/Baal/BBB | TpaHcnopT
PX[-1406n 15000 R 11.06/ 12.10.10 07.04.15 60.0 | 106.31 | 0.06 105.80 106.30 9.65 5.19 3.59 BBB/Baal/BBB | TpaHcnopT
PX[-1506n 15000 R 12.84| 28.06.10 26.12.12, 20.06.16 32.0 @ 74.6 | 108.25 1 108.25 108.52 9.44 5.91 2.06 BBB/Baal/BBB | TpaHcnopT
PX[-1606n 15000 R 14.33) 14.06.10 13.06.11 05.06.17 140 863 & 10850 @ 0.10 4077 108.40 108.50 6.36 6.58 0.96 BBB/Baal/BBB | TpaHcnopT
PX[-1706n 15000 R 13.02) 26.07.10, 24.07.13 16.07.18 39.0 99.8 @ 111.77 @ 0.22 111.40 111.96 8.91 5.81 2.46 BBB/Baal/BBB | TpaHcnopT
PX[-1806n 15000 R 13.22) 26.07.10, 23.07.14 15.07.19 51.0 112.0 11562 @ 0.59 114.75 115.27 8.89 5.70 3.06 BBB/Baal/BBB | TpaHcnopT
PX[-1906n 15000 R 1350/ 26.07.100 27.07.11  08.07.24 15.0 @ 1726 & 10851 108.20 108.70 6.23 6.20 1.08 BBB/Baal/BBB | TpaHcnopT
PX[-2306n 15000 R 9.000 05.08.10 05.02.15 16.01.25 58.0 | 179.0 @ 103.90 2004 103.55 103.90 8.12 4.32 3.62 BBB/Baal/BBB | TpaHcnopT
Poc6aHk-A3 5000 R 12.00/ 05.05.10, 16.05.11 06.11.13 13.0 = 42.7 | 104.98 6.73 5.73 0.89 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12.00, 05.05.10 16.05.11 07.11.14 13.0 @ 549 | 105.00 6.71 5.73 0.89 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.000 11.08.10 10.02.13] 29.01.20, 34.0 @ 118.6 @ 102.70 39050 102.00 102.73 8.01 4.37 2.29 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 34.0 & 118.6 @ 102.00 126 779 102.00 102.73 8.31 4.40 2.29 BBB/Baal/ GaHku
Poccenxb 2 7000 R 7.85  19.05.10 16.02.11 9.6 101.33 100.95 101.50 6.25 1.93 0.72 BBB/Baal/ GaHku
Poccenxb 3 10000 R 9.25 19.08.10  17.02.14| 09.02.17 46.0 @ 824 & 104.08 @ 0.05 50 000 104.00 104.08 8.11 4.43 3.00 BBB/Baal/ GaHku
Poccenxb 4 10000 R 11.50/ 06.10.10, 07.10.11  27.09.17 17.0 = 90.1 | 106.67 2.40 106.50 6.59 5.38 1.27 BBB/Baal/ GaHku
Poccenxb 5 10000 R 1350/ 08.06.10 08.12.11  27.11.18 19.0 @ 104.3 | 100.00 13.89 6.73 124 BBB/Baal/ GaHku
Poccenxb 7 5000 R 1395/ 15.06.10 17.06.10, 05.06.18 1.0 98.5 | 101.30 20 000 100.20 2.40 6.87 0.12 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10.10/ 27.05.10 26.11.12] 141119 31.0 1160 @ 104.90 @ 0.10 40000 104.64 105.15 8.07 4.80 2.07 BBB/Baal/ GaHku
Poccenxb 9 5000 R 1010/ 27.05.100 26.11.12. 141119 31.0 @ 116.0 @ 104.90 42000 104.50 105.10 8.07 4.80 2.07 BBB/Baal/ GaHku
PocT-NaitHl 1000 R 0.0 08.07.10 17.07.10, 08.07.10 2.0 22 TOProBnst
PTK-NA3 5¢ 2250 R 835  12.08.10 12.08.10 33 97.00 530 96.85 97.15 20.94 4.29 0.23 (buHaHCbI
Py6rncPerl 1000 R 20.00/ 01.06.10 01.06.10 0.9 14.35 TOProBnst
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 23.2 notpe6. ToB.
PycMope 06 2000 R 18.00/ 17.06.10, 21.06.10, 14.06.12, 2.0 25.7 92.00 notpeb. ToB.
PyccHedptbl 7000 R 13.00/ 11.06.10 10.12.10 73 101.10 2000 101.00 106.00 11.32 6.41 0.52 cbipbe
PycCraHa-5 5000 R 14.75/  09.09.10 09.09.10 43 102.34 1.67 102.50 7.92 7.19 0.32 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75/  11.08.10 09.02.11 9.4 101.82 101.25 102.25 8.39 5.26 0.69 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10 20.09.11 5.0 16.8 99.83 1.70 100.15 7.99 3.90 0.37 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14.00/ 15.10.100 22.10.10, 13.0412 6.0 23.7 | 103.00 102.70 102.95 6.92 6.78 0.44 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 001 01.06.10 03.03.11 28.02.12 100 @222 1.20 NpoM3BOACTBO
CarypHHMO2 2000 R 11.00/ 20.09.10, 23.03.11 20.09.11 11.0 16.8 94.55 93.01 99.99 18.60 5.83 0.72 MaLLMHOCTP.
CarypHHMO3 3500 R 10.00/  07.06.10 06.06.14 49.8 1.60 MalLLMHOCTP.
CB-®uHaHcl 1500 R 100 21.06.10 25.06.10, 18.06.12, 2.0 25.9 notpeb. ToB.
Cgeo6Cokon3 1200 R 18.00/ 25.05.10 23.11.10, 24.0511 7.0 12.8 97.00 94.00 100.00 25.41 9.25 0.41 NpoM3BOACTBO
CasizbbaHkl 2000 R 16.00/ 22.07.10 21.04.11 11.7 | 106.19 2.50 9.54 3.76 0.83 B2/ GaHku
Cesepcranb 5O-01 15000 R 14.00 21.09.10, 20.09.11 18.09.12 17.0 = 289 | 108.25 700 108.00 108.75 7.72 6.45 1.20 B+/Ba3/BB- Cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 339 | 103.30 171871 103.15 104.00 8.57 4.71 2.28 B+/Ba3/BB- Cbipbe
Cesepcranb 5O-04 5000 R 9.75  20.08.10 15.02.13 339 | 103.15 91422 103.15 103.85 8.63 4.71 2.27 B+/Ba3/BB- Cbipbe
CesKab 03 1500 R 10.50/  29.06.10 27.03.12 23.1 57.42 10.07 104.76 53.19 4.56 1.08 NpoM3BOACTBO
CesKab 04 2000 R 8.75  25.05.10 21.05.13 371 8.88 38 7.50 9.35 22553 | 2457 0.41 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.07.10  26.07.10, 17.07.13, 3.0 39.0 99.95 170 99.76 99.95 7.52 3.84 0.21 aBToNpoM
C3Tenex306 3000 R 8.60  27.05.10 24.02.11 9.9 100.72 99.25 7.55 213 0.54 BB//BB- Tenekom
C3Tenex406 2000 R 8.10  10.06.10 08.12.11 19.4 | 100.45 98.01 7.95 2.01 111 BBI//BB- Tenekom
C3Tenex506 2000 R 7.78 250510 01.06.10, 21.05.13 1.0 37.1 | 100.00 5830 100.00 100.24 5.94 1.94 0.07 BBI//BB- Tenekom
C3Tenex606 3000 R 11.70/  05.05.10, 09.08.11  24.07.19 15.0 @ 1123 | 106.31 8.41 2.74 1.08 BB//BB- Tenekom
Cubups-01 2300 R 18.00/ 20.07.10, 29.05.10, 17.07.12, 1.0 26.8 | 10150 775 101.50 101.89 8.84 TpaHcnopt
CubmeTnHO1 10000 R 1350/ 21.10.10, 20.10.14  10.10.19 54.0 @ 1149 & 110.76 125537 109.42 110.90 10.67 6.08 3.20 MeTannyprus
CubmeTMHO2 10000 R 1350/ 21.10.10, 20.10.14 10.10.19 54.0 @ 1149 | 110.50 130 001 109.41 110.50 10.74 6.09 3.19 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 45 101.00 20030 101.00 7.04 4.81 0.35 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11 08.08.13 150 & 39.7 & 10246 0.71 101.50 102.74 7.56 4.62 112 BB/ Tenekom
CWBYPXonal 1500 R 10.47/  06.05.10 01.11.12 30.4 BB/Ba2/ XUMUS
CuHeprus-2 2000 R 10.70/  22.07.10 22.07.10 2.6 98.01 notpe6. ToB.
CuHeprus-3 2500 R 10.00/ 23.08.10, 24.02.11 18.08.14 10.0 522 99.02 99.00 109.89 11.47 5.04 0.71 notpe6. ToB.
CuHTeppa 1 3000 R 17.50/  05.08.10, 09.08.10, 01.08.13/ 3.0 39.5 | 102.73 | 0.03 50 000 102.60 102.98 6.24 8.49 0.25 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 478 2.20 otossaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 48.1 2.50 otossaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 34.6 | 103.50 552 103.50 103.83 8.51 4.70 2.33 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475/ 17.08.10 14.08.12  12.08.14 28.0 @ 52.0 | 11345 217614 113.20 113.45 8.32 6.48 1.83 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250/ 03.06.10, 04.12.12, 241116 320 799 @ 11015 045 160 087 109.30 109.75 8.18 5.66 2.04 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 17.70/  21.09.10 21.09.10 4.7 101.15 27000 102.00 103.95 14.88 8.73 0.33 B-/B3/ Tenekom

CKB-6aHk 1 1000 R 16.00  24.06.10 24.06.10 17 | 10110 100.40 101.70 8.15 4.25 0.13 B-/B2/ GaHku
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COPYC KAM2 1500 R 08.07.10 05.04.12 234 TOproBnst
CneyCrp2 1 2000 R 20.05.10 20.05.10 05 25.05 0.10 50.00 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00/  25.05.10 25.05.10 0.7 60.52 21.04 99.99 11.54 TOproBnst
C1hHpycTpl 1000 R 08.07.10 07.07.11 14.3 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 26.7 94.00 50 93.01 94.10 11.99 4.50 178 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 35.8 102.66 16.01 99.99 7.61 4.13 247 CTPOUTENLCTBO
CY-155 306 3000 R 1550/ 18.08.10, 24.02.11 15.02.12 10.0 @ 21.7 99.24 102 99.15 99.24 16.69 7.79 0.66 CTPOUTENLCTBO
CynocTpb-2 1000 R 17.50/  11.06.10 11.06.10 13 101.61 100.00 101.28 1.89 8.59 0.10 B3/ GaHku
CynocTpb-3 1500 R 17.00/ 06.09.10, 09.09.10, 03.09.12, 4.0 28.4 103.32 98.00 103.00 6.89 8.20 0.33 B3/ GaHku
Catnlpynnl 1000 R 11.70/  18.05.10 15.05.12 24.7 90.20 45.01 18.41 6.47 1.48 CTPOUTENLCTBO
Tattenekom 4 1500 R 16.00/ 06.05.10, 11.05.10, 01.11.12, 0.0 30.4 100.54 7.94 0.02 Tenekom
Tardonab 4 1500 R 13.00/  02.06.10 01.06.11 131 104.10 5000 103.95 104.10 9.10 6.23 0.91 B2/ GaHku
TardoHnab 5 2000 R 11.00/ 22.09.10, 29.03.11 21.03.12 11.0 229 101.80 450 001 101.60 101.70 8.85 5.39 0.80 B2/ GaHku
TardoHab 6 2000 R 11.20/ 31.08.10, 07.03.11  26.02.13 10.0 @ 343 101.51 101.00 101.60 9.26 5.50 0.74 B2/ BaHku
Tardonab 7 1000 R 13.75/ 18.06.10, 23.12.10, 141212 8.0 31.8 102.94 102.65 102.95 8.71 6.66 0.56 B2/ GaHku
TB3 03 1000 R 10.00/  18.06.10 18.06.10 15 93.90 100.00 79.91 531 0.07 MaLUMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 230 @ 469 86.00 70.00 102.00 18.35 4.93 147 aHepreTuka
TrK-102 5000 R 16.99/ 06.07.10, 11.07.11 01.07.14 140 50.6 110.65 | 0.06 20000 109.10 111.15 7.34 7.66 1.00 aHepreTuka
TrK-10 061 3000 R 7.60 17.06.10 17.06.10 15 33.00 JHepreTuka
TrK-10 062 5000 R 9.75 11.08.10 13.08.10/ 06.02.13 3.0 33.6 aHepreTMka
TrK-2-01 4000 R 18.00/ 31.08.10, 07.09.10, 30.08.11 4.0 16.1 103.55 103.53 103.70 6.46 8.67 0.32 Bl aHepreTMKa
TrK-4 06.1 5000 R 760 03.06.10 09.06.10, 31.05.12 1.0 25.3 96.68 93.01 100.35 48.48 3.92 0.07 aHepreTuka
TrK-6MnB-1 2000 R 10.50/ 25.05.10, 28.02.11 21.02.12 10.0 @ 21.9 101.47 100.71 101.55 8.69 2.58 0.72 aHepreTuka
TrK-8 01 3500 R 8.80  13.05.10 10.05.12 24.6 aHepreTuka
TepHa-® 02 1500 R 1.000 07.05.10 04.11.11 18.3 NpoOM3BOACTBO
TexWHecT-1 2000 R 2400/ 27.05.10 01.06.10, 26.0511 1.0 12.9 99.00 18 15.51 35.20 12.09 0.06 TOproBnst
TexHukonb® 3000 R 17.00/ 09.09.10, 31.08.10, 07.03.12 4.0 22.4 101.29 100.00 101.50 8.37 0.37 NpoM3BOACTBO
TMK-03 06n 5000 R 9.80 17.08.10 15.02.11 9.6 101.65 | 0.13 100 003 100.60 101.65 7.72 4.81 0.71 /B1/B NpoOM3BOACTBO
TonkHura-2 1500 R 20.00/ 10.06.10 09.12.10 73 88.15 83.30 93.00 49.15 11.31 0.37 TOproBnst
Tpatcaapo-1 3000 R 16.95/ 27.10.10, 03.11.10, 23.10.13 6.0 423 103.00 103.00 103.49 10.27 8.21 0.45 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 34.3 104.48 | 0.73 103.75 104.27 7.84 4.53 2.33 BB+/Ba2/ TpaHcnopT
TpancKpeal 3000 R 729  15.06.10 15.06.10 14 100.20 136 000 100.20 100.50 5.52 3.63 0.11 /Bal/BB GaHku
TpancKpen2 3000 R 15.00/ 15.06.10 23.12.10, 12.06.12, 8.0 25.7 105.35 10 000 105.00 105.34 5.83 7.10 0.57 /Bal/BB GaHku
TpancKpen3 5000 R 10.30/  08.07.10 07.07.11 14.3 103.48 102.63 103.75 7.27 4.96 1.03 /Bal/BB GaHku
TpaHcKpen6 4000 R 8.25  21.10.10 17.04.14 48.1 /Bal/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10 18.08.10/ 10.02.11 4.0 9.4 100.46 100.20 100.50 6.44 4.22 0.27 MalLLKHOCTP.
TpaHcHedTb-01 35000 R 13.75 24.05.10 20.05.15 13.0519 61.0 1099 @ 111.80 | 751 5 11.18 10.59 12.26 3.26 /Baal/BBB Ccbipbe
TTC 01 1000 R 22.85| 11.05.10 17.08.10 35 TOproBnst
TiomeHaHpr2 2700 R 870, 30.09.10 29.03.12 23.2 100.85 | 0.10 88960 100.70 101.05 8.37 4.30 1.65 aHepreTMka
YIMK-Y3MO01 3000 R 8.25  31.08.10 28.02.12 22.2 meTannyprus
YMMO 3 3000 R 18.00/ 17.06.10 24.06.10, 14.06.12, 2.0 25.7 100.60 1000 100.00 101.00 11.08 8.92 0.12 MaLLMHOCTP.
YpanBar3®2 3000 R 11.50/  05.10.10 05.10.10 51 95.01 MalLLMHOCTP.
YpancublK1 2700 R 18.00/ 23.06.10 23.06.10 29.12.10 2.0 8.0 101.25 90 692 101.25 101.45 8.53 8.86 0.13 B+l (buHaHCb!
YpancublK2 5000 R 1450/ 22.07.10 21.07.11 14.8 104.35 5 104.40 104.99 10.83 6.93 1.01 B+l (buHaHCb!
Ypancu6llK3 1500 R 1750/ 26.08.10, 01.09.10, 23.02.12 4.0 22.0 103.00 5 103.00 108.00 7.26 8.47 0.30 B+// (huHaHCb!
Ypancu6K4 2000 R 16.50/ 22.07.10 19.01.12 20.8 108.00 103.01 113.00 11.51 7.62 1.35 B+// (buHaHCbI
Ypancu6llK5 3000 R 1425/ 220710 20.01.11 19.01.12 9.0 20.8 103.04 | 0.29 102.50 103.50 9.92 6.90 0.62 B+l (buHaHCb!
YPCABaHk 5 3000 R 10.05/ 19.10.10 18.10.11 17.7 102.89 102.50 102.90 8.06 4.87 1.28 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75|  22.07.10 19.07.12 26.9 107.64 107.75 108.68 8.07 5.47 1.82 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 60.0 100.24 2.70 100.00 9.14 4.48 373 B+/Ba3/ GaHku
YpCW BO-01 1000 R 10.80/ 06.05.10, 09.11.11 01.11.12 180 304 104.61 7.56 5.15 127 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50/  20.05.10 17.11.11 18.7 101.92 8.06 5.14 0.68 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 22.6 100.75 100.50 101.20 791 421 0.99 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 355 100.20 120 100.10 100.20 8.20 373 227 BB-//B+ Tenekom
®CK EQC-02 7000 R 8.25  22.06.10 22.06.10 16 100.43 100.56 101.40 4.99 4.10 0.13 /Baa2/BBB SHepreTuka
OCK EQC-04 6000 R 7300 07.10.10 06.10.11 17.3 101.81 96.34 6.04 3.58 1.30 /Baa2/BBB SHepreTuka
XK Bank-2 3000 R 17.50/  11.05.10 11.05.10 0.2 100.39 -2.56 8.69 0.02 /Ba3/B+ GaHku
XK® Bank-3 3000 R 750  17.06.10 16.09.10 4.5 100.17 99.90 7.21 1.87 0.34 /Ba3/B+ GaHku
XK bank-4 3000 R 14.00/ 14.07.10, 18.10.10, 121011 6.0 175 103.09 102.70 103.15 6.83 3.38 0.42 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 815 21.07.10 19.10.11 17.04.13 180 @ 36.0 99.98 99.05 99.80 8.42 2.03 1.28 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10 30.04.12] 23.04.15 240 @ 605 /Ba3/B+ GaHku
X-MCrpoiiP1 3000 R 825  13.10.10 13.10.10 54 95.21 14.51 101.00 21.02 4.32 0.37 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.00/ 13.07.10, 27.07.10, 12.07.11 3.0 145 96.99 15.41 23.44 5.14 0.18 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.00/ 29.06.10, 02.07.10, 24.06.14 2.0 50.4 101.44 101.25 101.45 6.04 7.86 0.15 /B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 16.1 101.80 5146 101.30 102.00 7.38 4.56 0.84 B//BB- Tenekom
Yepkusosol 2000 R 12.75/  01.06.10 31.05.11 13.1 103.36 103.41 103.79 9.59 6.15 0.90 notpe6. ToB.
YTn3 0106 3000 R 9.50  16.06.10 16.06.10 14 100.25 | 0.04 80 026 100.15 100.34 7.33 4.72 0.11 Joto3gaH/ NpoM3BOACTBO
YTN3 0306 8000 R 10.00/ 28.10.10, 28.10.10, 21.04.15 6.0 60.4 95.21 loto3gaH/ NpoM3BOACTBO
YTn3 6O-01 5000 R 16.50/ 08.06.10 08.12.11  04.1212 19.0 @ 315 103.47 | 0.08 7218 103.01 103.47 14.41 7.95 121 loto3saH/ NpoM3BOACTBO
LLlancKanl 1000 R 23.06.10 22.06.11 13.8 TOproBnst
QitptOHPP01 2000 R 17.06.10 16.12.10 75 125 0.50 1.99 TpaHcnopt
OMAnbsiHe 1 2000 R 18.00/ 09.07.10, 13.07.10, 08.07.11 2.0 14.3 MalLLKHOCTP.
OHeproCT-1 1500 R 12,000 21.05.10 20.05.11! 12.7 3HepreTuka
OHeprLleHT 3000 R 25.00/ 08.07.10 08.07.10 22 20.01 60 10.22 26.81 62.64 aHepreTuka
tOHMMunK 01 2000 R 14.00/  07.09.10 06.09.11 16.3 93.00 notpe6. ToB.
tOnuTaiin-01 1500 R 18.00/ 23.06.10 25.06.10, 22.06.11 2.0 13.8 100.17 | 0.17 70.13 101.00 16.17 8.96 0.12 NpoM3BOACTBO
IOTK BO-01 2000 R 11.00 21.07.100 21.10.11 17.1012 18.0 @ 29.9 104.38 102.45 104.59 8.00 2.63 1.27 /B1/B Tenekom
IOTK BO-04 1000 R 11.40/ 22.07.10 18.10.12 29.9 106.99 2.50 106.95 8.49 2.66 2.01 /B1/B Tenekom
OTK-05 06. 2000 R 755 02.06.10 04.06.10, 30.05.12, 1.0 25.2 100.00 160 100.00 7.08 3.76 0.08 /B1/B Tenekom
t0Taiip-® 03 2000 R 14.00/  15.06.10 14.12.10 75 TpaHcnopt
l0Taiip-® BO-1 1500 R 12.50/  29.06.10 26.03.13 35.2 101.40 | 041 1040 100.50 101.00 12.46 3.07 2.18 TpaHcnopt
0Taitp-® 6O-2 1500 R 12.50/  29.06.10 26.03.13 35.2 100.90 95 996 98.00 101.00 12.68 3.09 217 TpaHcnopt

AkyTCKaHO2 1200 R 10.30/  09.09.10 08.03.12! 225 | 10176 9.37 5.05 147 BB/ 3HepreTMka




Fixed Income Daily 06.05.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku OoxoaHocTb, % .
KynoH, Dop, Pe#TnHr
Bbinyck 06bem, MiH % Liena WNam. obbem, wr et FIMIS CekTop
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FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BaLukopT606 1500 R 8.02  01.06.10 30.11.10 7.0 100.27 145001 101.00 7.66 3.99 0.52 /Bal/BB+ MyHULMNanbHbIA
BonrorpO61 700 R 9.00 17.06.10 17.06.10 15 1IBB- MyHULMNanbHbIA
Bonrorp064 1000 R 7.95 18.05.10 15.05.12 24.7 99.32 95.00 8.40 3.99 1.20 1IBB- MyHULMNanbHbIA
BopoHex063 500 R 10.25/  28.06.10 27.06.11 14.0 | 103.40 100.90 105.89 6.89 4.94 0.92 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 6.8 100.19 99.75 100.50 6.37 2.20 0.36 B MyHULMNanbHbIA
VpkO6n31-4 1200 R 7.25  26.05.10 26.05.10 0.7 100.21 100.01 3.80 2.50 0.06 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.70.  25.06.10 26.10.11 18.0 99.80 88.08 100.55 8.16 2.58 0.72 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.200 15.08.10 22.11.12 311 99.91 1 100.25 100.75 9.51 3.08 121 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  31.05.10 29.08.11 16.1 | 100.29 100.40 103.50 8.21 2.09 0.94 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.05 03.06.10 29.11.12 31.3 | 100.50 100.00 101.90 8.99 2.37 1.88 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 10.21)  30.06.10 26.06.13 38.3 | 101.87 25000 100.11 101.98 8.83 2.50 1.16 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 9.90 13.05.10 10.05.12 246 | 101.82 8.24 4.85 0.99 BB-// MyHUL@NanbHbIiA
Kapenus 12 1000 R 19.05/  03.06.10 02.06.11 13.1 | 107.74 106.70 107.75 6.51 4.41 0.56 BB-// MyHUL@NanbHbIA
Kapenus 2 1000 R 767  14.10.10 14.04.11 115 99.99 99.50 102.00 7.82 3.82 0.71 BB-// MyHULMNANbHbIV
KOMMU 68 06 700 R 10.50/  14.10.10 14.10.10 54 100.99 101.55 8.34 5.21 0.41 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.05.10 22.11.13 433 | 101.00 | 2.00 1000 100.01 7.98 4.42 2.46 BB/Ba2/ MyHULMNaNbHbIA
KOMMU 88 06 1000 R 750  04.09.10 03.12.15 68.0 92.92 88.00 8.70 4.05 3.82 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00  18.06.10 14.12.12 31.8 97.09 1.80 29.35 3.60 142 BB/Bal/BB MyHULMNANbHbIA
KpacHfApKp4 10200 R 11.64| 13.05.10 08.11.12 30.6 | 104.92 7.95 2.77 1.35 BB+/Ba2/BB+
leHO6n-206 800 R 14.01/  09.06.10 08.12.10 73 104.73 104.55 106.99 5.90 6.67 0.53 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 12.25/ 11.06.10 05.12.14 559 | 114.20 114.00 8.33 5.35 3.30 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00/  26.06.10 26.12.10 7.9 103.18 193 870 102.95 103.40 4.98 4.83 0.59 BBB/Baal/BBB | mMyHULMNanbHbIi
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 51.3 | 100.57 98.81 100.00 7.54 3.94 334 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 29 101.07 | 0.34 100.65 101.20 345 3.92 0.23 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop44-06 5000 R 8.00 24.06.10 24.06.15 62.6 98.41 0.01 89.18 99.20 8.00 4.05 3.90 BBB/Baal/BBB  MyHWLMNamnbHbli
Mrop45-06 15000 R 8.00 27.06.10 27.06.12 26.2 | 101.75 10 000 101.50 101.75 7.23 3.92 184 BBB/Baal/BBB  MyHWLMNamnbHbli
Mrop48-06 30000 R 8.00 11.06.10 11.06.22 1474 | 9343 61826 92.01 93.09 7.94 4.27 7.22 BBB/Baal/BBB  MyHWLMNanbHbli
Mrop49-06 25000 R 8.00 14.06.10 14.06.17 86.6 97.00 706 040 96.30 97.50 8.07 4.11 5.02 BBB/Baal/BBB  MyHWLMNamnbHbli
Mrop50-06 15000 R 8.000 18.06.10 18.12.11 19.8 | 102.42 | 0.2 201822 102.40 102.80 6.50 3.90 1.42 BBB/Baal/BBB  MyHULMNanbHbli
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 28.5 | 101.50 61186 100.75 101.75 721 3.97 2.01 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 71.8 97.10 5 97.10 98.39 8.09 4.15 4.73 BBB/Baal/BBB | mMyHULMNanbHbIin
Mrop58-06 15000 R 10.00/  01.06.10 01.06.11 13.1 | 104.27 5000 104.17 104.50 6.00 242 0.96 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop61-06 15000 R 15.00/  03.06.10 03.06.13 375 | 121.61 120.71 121.90 7.32 311 2.36 BBB/Baal/BBB | myHULMNanbHbIi
Mrop62-06 20000 R 16.00/  08.06.10 08.06.14 49.9 | 122.00 145 566 122.00 122.25 7.59 331 2.98 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop63-06 15000 R 15.00/  10.06.10 10.12.13 439 | 12273 120.75 125.00 7.94 3.08 2.67 BBB/Baal/BBB | MyHULMNanbHbIi
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 11.7 | 101.30 | 0.11 51 101.14 101.30 7.71 4.43 0.87 /B3joTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16 000 R 8.00 20.10.10 16.04.14 48.1 96.01 16 058 96.01 96.47 9.44 4.16 3.15 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.06.10 11.06.13 37.8 | 100.00 1532 99.85 100.19 9.19 4.49 1.63 /B3joTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00/  05.05.10 15.03.12 22.7 | 112.35 8.57 7.46 112 /B3joTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.95 21.10.10 20.10.11 17.8 | 100.33 99.70 100.90 7.61 3.95 0.93 B+/oTo3Ban/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.25  27.05.10 17.11.12 30.9 | 100.00 97.50 100.00 8.20 4.09 131 B+/otossan/ MyHULMNanbHbIA
003 25059 41000 R 6.10 21.07.10 19.01.11 8.7 101.19 658 212 101.15 4.47 1.50 0.67 BBB/Baal/BBB |roc. Gymaru
003 25061 42513 R 580  05.05.10 05.05.10 0.0 100.02 | 0.02 -2.00 145 0.00 BBB/Baal/BBB  |roc. Gymaru
003 25064 45000 R 11.90/ 21.07.10 18.01.12 20.8 | 109.75 20011 109.10 109.89 5.99 2.70 1.48 BBB/Baal/BBB  |roc. Gymaru
003 25065 46000 R 12.00/ 30.06.10 27.03.13 353 | 11450 1 114.00 114.50 6.63 261 2.34 BBB/Baal/BBB  |roc. Gymaru
003 25066 40000 R 10.55/  07.07.10 06.07.11 14.3 BBB/Baal/BBB |roc. Gymaru
003 25067 39517 R 11.30, 21.07.10 17.10.12 29.9 | 112.00 20002 110.50 112.00 6.15 2.52 2.06 BBB/Baal/BBB  |roc. Gymaru
003 25068 44817 R 12.00/ 25.08.10 20.08.14 523 | 119.00 = 050 284211 117.70 119.00 6.94 5.03 3.27 BBB/Baal/BBB |roc. Gymaru
003 25070 10000 R 10.00/  29.09.10 28.09.11 17.1 | 106.31 1258 645 106.40 5.34 4.69 1.27 BBB/Baal/BBB |roc. Gymaru
003 25071 20000 R 8.10 02.06.10 26.11.14 55.6 | 104.25 30000 103.75 7.12 3.87 355 BBB/Baal/BBB  |roc. Gymaru
003 25072 45000 R 7.15  28.07.10 23.01.13 332 | 101.70 | 020 1 100.65 101.50 6.56 3.64 233 BBB/Baal/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 27.3 | 101.35 10 000 101.00 101.70 6.29 3.50 1.96 BBB/Baal/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 30.4 99.85 215000 99.00 100.10 6.05 6.01 2.20 BBB/Baal/BBB |roc. Gymaru
003 26199 40291 R 6.10 14.07.10 11.07.12 26.6 99.84 206 218 99.00 100.50 6.32 152 1.94 BBB/Baal/BBB |roc. Gymaru
003 26202 10000 R 11.20/  23.06.10 17.12.14 56.3 | 117.00 1000 116.00 117.00 7.05 2.39 3.47 BBB/Baal/BBB |roc. Gymaru
003 46002 62000 R 8.00/ 11.08.10 08.08.12 27.6 | 103.96 122 500 101.00 103.70 5.30 3.84 1.36 BBB/Baal/BBB |roc. Gymaru
003 46003 18649 R 10.00/ 14.07.10 14.07.10 24 101.22 1650 101.22 3.65 4.93 0.19 BBB/Baal/BBB |roc. Gymaru
003 46014 58290 R 8.00/ 08.09.10 29.08.18 101.3 | 10092 | 0.17 1238 042 100.50 6.97 3.95 4.00 BBB/Baal/BBB |roc. Gymaru
003 46017 80000 R 750  12.05.10 03.08.16 76.1 98.33 0.03 3448 698 97.50 99.99 7.23 1.90 4.38 BBB/Baal/BBB |roc. Gymaru
003 46018 128934 R 850  09.06.10 241121 140.7 | 100.50 | 0.50 6987 266 99.98 7.24 211 6.83 BBB/Baal/BBB |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 108.1 | 71.43 1.33 1321173 70.55 7.24 5.65 BBB/Baal/BBB |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3136 | 95.99 2 89.69 95.99 7.38 3.58 10.99 BBB/Baal/BBB  |roc. Gymaru
003 46021 92794 R 7.00 18.08.10 08.08.18 100.6 | 94.21 5881 875 94.00 6.90 3.70 5.72 BBB/Baal/BBB  |roc. Gymaru
MeH3aobn2 1000 R 9.75  27.05.10 26.11.10 6.9 101.10 101.30 7.85 4.78 0.50 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  10.06.10 09.09.10 43 100.15 60510 100.15 100.30 6.53 1.70 0.32 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760  13.05.10 11.08.11 15.5 99.52 8.24 1.90 111 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  23.06.10 20.06.12 25.9 98.29 95.01 8.09 177 1.83 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 24.06.10 19.12.13 442 | 101.95 500 101.85 101.95 8.13 2.28 1.29 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00/ 14.05.10 10.05.13 36.7 | 11539 | 0.38 111.30 115.79 8.17 3.24 2.00 /Bal/BB+ MyHULMNanbHbIA
Caxa(HkyT) 2500 R 7.95 15.07.10 11.04.13 35.8 | 100.15 99.81 108.10 8.10 1.98 1.66 BB//BB- MyHULMNanbHbIA
CaxafikyT-8 2500 R 8.80  27.05.10 26.05.11 129 | 101.23 100.90 101.30 7.48 217 0.75 BBI//BB- MyHULMNanbHbIA
Tomck 1 500 R 850  20.05.10 20.05.10 05 100.02 99.00 100.25 8.21 212 0.04 MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 20.0 98.80 98.63 99.10 8.28 3.53 1.00 B MyHUL@NanbHbIA
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 319 98.54 70 000 98.40 98.69 8.01 3.54 1.59 B MyHULananbHbIiA
Tomck.06-7 2500 R 13.50/ 27.05.10 27.11.13 434 | 108.01 108.00 109.00 8.62 3.05 1.65 B MyHULananbHbIi
YamypTus-2 1500 R 840  17.07.10 15.07.12 26.8 99.72 99.00 99.89 8.71 4.18 1.85 /Ball MyHULMNAnbHbI
Yysawms-05 1000 R 7.85  05.06.10 05.06.11 132 | 100.00 ' 0.10 10 000 99.35 100.00 7.99 3.94 0.96 /Ba2/ MyHULMNANbHbIA
Yysawmsa-06 1000 R 749  20.07.10 17.04.12 23.8 98.43 96.00 8.43 1.90 1.69 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 941  08.06.10 04.06.13 37.6 98.00 /Ba2/ MyHULMNAnbHbI
AkyT-07 06 2500 R 780 22.07.10 17.04.14 481 | 100.05 & 0.5 75040 93.00 100.00 8.01 1.94 2.30 BB//BB- MyHULMNANbHbIA
AkyT-09 06 2000 R 9.75  24.06.10 19.09.13 411 | 104.69 104.00 104.60 8.05 2.32 2.23 BBI//BB- MyHULMNANbHbIA

ApO6n-06 2000 R 6.50/ 19.10.10 19.04.11 117 99.10 99.15 100.40 7.90 327 0.69 BB-// MyHULMNanbHbI
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Ak bars-10 250 § 8.25 28.06.10 28.06.10 18 100.51 4.73 4.10 0.15 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25/  20.06.10 20.06.11 13.7 | 102.65 6.76 451 1.03 BB/Ba3/ GaHku
Ak bars-12 2258 10.25,  03.06.10 03.12.12 315 | 106.18 7.56 4.83 217 BB/Ba3/ GaHku
Alfa-Bank-12 500 $ 8.20/  25.06.10 25.06.12 26.1 | 104.95 571 391 1.90 BB-/Bal/B+ GaHku
Alfa-Bank-13 400 $ 9.25| 24.06.10 24.06.11 24.06.13 14.0 @ 382 | 106.68 3.23 4.34 1.06 BB-/Bal/B+ GaHku
Alfa-Bank-15 225% 8.63 09.06.10 09.12.10 09.12.15 7.0 68.2 = 101.60 5.85 4.24 0.56 BB-/Bal/B+ GaHku
Alfa-Bank-15_03_18 600 $ 8.00 18.09.10 18.03.15 59.3 | 101.38 7.65 3.95 3.95 BB-/Bal/B+ GaHku
Alfa-Bank-17 300 $ 8.64 220810 22.0212 220217 22.0 829 | 101.88 7.49 4.24 1.62 BB-/Bal/B+ GaHku
Alliance Oil-15 350 § 9.88  11.09.10 11.03.15 59.1 BB+ Cbipbe
Alrosa-14 500 $ 8.88/ 17.05.10 17.11.14 55.3 | 109.01 6.54 4.07 3.61 B+/Ba3/B+ Cbipbe
BoM-10 300 $ 7.38/  26.05.10 26.11.10 6.9 102.95 2.06 3.58 0.54 BBB-/Baal/ GaHkm
BoM-11CHF 250 C 6.25 04.03.11 04.03.11 101 | 102.00 372 6.13 0.82 BBB-/Baal/ GaHku
BoM-13 500 $ 7.34/  13.05.10 13.05.13 36.8 = 105.50 5.34 3.48 2.62 BBB-/Baal/ GaHku
BoM-15 300 § 750/ 25.05.1C 2511.1C 25.11.1F 7.0 67.7 = 101.12 5.42 371 0.53 BBB-/Baal/ GaHku
BoM-15_03 11 750 $ 6.70  11.09.10 11.03.15 59.1 | 102.04 6.20 3.28 4.07 BBB-/Baal/ GaHku
BoM-17 400 $ 6.81  10.05.10 10.05.17 85.4 | 100.80 6.66 3.38 5.34 BBB-/Baal/ GaHku
Business Alliance-12 8323 R 8.88  25.07.10 25.04.12 24.1 (bMHaHCbI
DON-Stroy-10 CLN 150 § 1000 01.11.10 01.11.10 6.0 CTPOUTENLCTBO
EURDEV-14 500 $ 7.38/  29.09.10 29.09.14 53.6 = 106.28 5.74 347 373 BBB/A3/BBB GaHku
Eurochem12 300 $ 7.88/  21.09.10 21.09.12 29.0 © 103.73 6.16 3.80 214 BB//BB Xmmus
Evraz-13 1050 $ 8.88) 24.10.10 24.04.13 36.2 | 10475 7.07 4.24 2.59 B+/B1/B metannyprus
Evraz-15 750 $ 8.25/ 10.05.10 10.11.15 67.2 | 102.25 7.74 4.03 4.22 /Ba3/BB- meTannyprus
Evraz-18 550 $ 9.50/ 24.10.10 24.04.18 97.1 | 107.25 8.24 4.43 5.60 B+/B1/B meTannyprus
Gallery-13 CLN 175 $ 1013, 12.05.10 12.05.13 36.8 ICaal/D Cbipbe
Gazbank-10 CLN 100 $ 9.75 17.05.10 17.05.10 0.4 B2/ GaHku
Gazprom-10 1000 € 7.80/ 27.09.10 27.09.10 4.9 102.20 212 7.63 0.39 BBB/Baal/BBB  |cbipbe
Gazprom-10 JPY 20000 Y 2,63/ 15.05.10 15.11.10 6.5 BBB/Baal/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 11.8 BBB/Baal/BBB  |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 317 | 103.22 321 4.42 243 BBB/Baal/BBB  |cbipbe
Gazprom-12 JPY 30000 Y 289/ 15.05.10 15.11.12 30.9 BBB/Baal/BBB |cbipbe
Gazprom-13 1750 $ 9.63  01.09.10 01.03.13 344 | 11378 4.38 4.23 247 BBB/Baal/BBB  |cbipbe
Gazprom-13 GBP 800 G 6.58/  31.10.10 31.10.13 425 | 10431 511 6.31 3.07 BBB/Baal/BBB  |cbipbe
Gazprom-13-2 1222% 451 22.07.10 22.07.13 39.2 | 103.33 3.40 218 2.95 BBB/Baal/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 35.8 | 107.69 4.51 3.41 2.63 BBB/Baal/BBB  |cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 395 | 108.48 4.65 3.46 2.84 BBB/Baal/BBB  |cbipbe
Gazprom-14 780 € 5.03 25.02.11 25.02.14 46.4 | 102.96 413 4.88 3.46 BBB/Baal/BBB  |cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.07.10 31.07.14 51.6 = 110.86 5.34 3.68 3.54 BBB/Baal/BBB  |cbipbe
Gazprom-14-2 700 € 536/ 31.10.10 31.10.14 54.7 | 10357 4.41 5.18 3.93 BBB/Baal/BBB |cbipbe
Gazprom-15 1000 € 5.88/  01.06.10 01.06.15 618 | 104.76 4.74 5.61 4.22 BBB/Baal/BBB  |cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.11 04.02.15 579 | 11472 3.10 7.08 4.03 BBB/Baal/BBB |cbipbe
Gazprom-16 1350 $ 6.21) 22.05.10 22.11.16 79.8 | 101.38 5.95 3.06 5.19 BBB/Baal/BBB |cbipbe
Gazprom-17 500 € 514/ 220311 22.03.17 83.8 99.18 5.21 5.18 5.78 BBB/Baal/BBB |cbipbe
Gazprom-17-2 500 € 544/ 02.11.10 02.11.17 91.3 | 100.05 5.35 5.44 6.03 BBB/Baal/BBB  |cbipbe
Gazprom-18 1200 € 6.61 13.02.11 13.02.18 94.7 | 105.03 5.70 6.29 6.11 BBB/Baal/BBB |cbipbe
Gazprom-18-2 1100$ 8.15 11.10.10 11.04.18 96.6 = 111.90 6.22 3.64 5.91 BBB/Baal/BBB  |cbipbe
Gazprom-19 2250 $ 9.25| 23.10.10 23.0412 23.04.19 24.0 | 109.2 BBB/Baal/BBB  |cblpbe
Gazprom-20 1250 $ 7.20 01.08.10 01.02.20 1187 | 105.78 5.28 3.40 2.95 BBB/Baal/BBB |cbipbe
Gazprom-22 1300$ 6.51  07.09.10 07.03.22 1442 | 9775 6.79 333 8.03 BBB/Baal/BBB |cbipbe
Gazprom-34 1200 $ 8.63 28.10.10 28.04.14 28.04.34 48.0 | 2920 @ 117.30 3.89 3.68 343 BBB/Baal/BBB |cblpbe
Gazprom-37 1250 $ 729/ 16.08.10 16.08.37 3322 | 100.99 7.20 361 11.67 BBB/Baal/BBB  |cbipbe
Gazprombank-10 CHF 500 C 6.53) 13.08.10 13.08.10 34 100.17 5.85 3.26 0.27 /Baa3/BB GaHku
Gazprombank-11 300 $ 797/ 15.06.10 15.06.11 13.6 | 105.88 2.58 3.76 1.05 /Baa3/BB GaHku
Gazprombank-13 500 $ 7.93  28.06.10 28.06.13 384 | 106.72 5.57 372 271 /Baa3/BB GaHku
Gazprombank-15 1000 $ 6.50/  23.09.10 23.09.15 65.6 = 101.19 6.24 321 4.46 /Baa3/BB GaHku
Gazstream-13 647 $ 5.63 22.07.10 22.07.13 39.2 | 102,53 4.77 2.74 2.88 BBB/Baal/BBB |cbipbe
HCFB-11 500 $ 11.00,  20.06.10 20.06.11 13.7 | 10475 6.55 5.25 1.02 /Ba3/B+ GaHku
HCFB-11-2 450 $ 1175 11.08.10 11.08.11 155 | 100.33 11.42 5.86 112 /Ba3/B+ GaHku
11B-10-2 200 € 9.00 06.07.10 06.07.10 21 99.25 12.75 9.07 0.16 B/B1/BB- GaHku
11B-13 200 $ 11.00, 15.08.10 15.02.13 33.9 99.31 11.28 5.54 2.28 B/B1/BB- GaHku
Income-Lada-10 CLN 40 $ 10.000  20.05.10 20.11.10 6.7 TOProens
Income-Lada-11 CLN 38$ 18.000  23.06.10 20.06.11 13.7 TOProens
KuzbasRazrezugol-10 200 $ 9.00 12.07.10 12.07.10 23 100.36 6.97 4.48 0.18 B3/ meTannypris
KZOSRU-11 200 $ 9.25/ 30.10.10 30.10.11 18.1 RD/ID XMmus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 241 1B CTPOMTENbCTBO
Lukoil-14 900 $ 6.38/  05.05.10 05.11.14 549 | 105.23 5.06 3.03 3.79 BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 $ 6.36/ 07.06.10 07.06.17. 86.4 | 103.05 5.82 3.08 5.54 BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 $ 7.25  05.05.10 05.11.19 115.7 | 106.41 6.34 3.41 6.67 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 $ 6.66/ 07.06.10 07.06.22 1472 | 101.65 6.46 3.27 8.04 BBB-/Baa2/BBB- cbipbe
MBRD-16 60 $ 8.88 10.09.10 10.03.11  10.03.16 10.0 & 71.2 B+/B1/ BaHku
MDM-11 200 $ 9.75  21.07.10 21.07.11 148 | 10457 5.78 4.66 112 BB-/Ba2/B+ PUHaAHCHI
Mirax-10 100 $ 1350,  28.05.10 28.05.10 0.8 ICal/ CTPOUTENBCTBO
Mirax-11 180 $ 9.45  20.09.10 20.03.11 10.7 ICal/ CTPOUTENBCTBO
Moscow-11 374 € 6.45 12.10.10 12.10.11 175 | 105.38 2.56 6.12 1.36 BBB/Baal/BBB | MyHMUMnanbHbii
Moscow-16 407 € 5.06/ 20.10.10 20.10.16 78.7 | 102.08 4.62 4.96 541 BBB/Baal/BBB  MyHMUunanbHbii
MTS-10 400 $ 8.38  14.10.10 14.10.10 54 102.30 3.12 4.09 0.44 BB+/Ba2/BB TEnekom
MTS-12 400 $ 8.00  28.07.10 28.01.12 211 | 10573 4.52 3.78 159 BB+/Ba2/BB TENekom
NKNH-12 101$ 12.000  20.10.10 20.04.12 239 | 106.95 5.70 5.61 1.62 B/BL/ XM
NKNH-15 200 $ 850 220610 221210 221215 8.0 68.6 B/BL/ XM
NMTP-12 300 $ 7.00 17.05.10 17.05.12 24.8 | 103.90 4.96 3.37 1.83 /Bal/BB+ CepBuc
NOMOS-12 200 $ 9.25  17.06.10 17.12.12 319 | 105.85 4.37 B+/Ba3/ PUHaHCHI
NOMOS-15 350 § 8.75  21.10.10 21.10.15 66.5 97.92 9.24 4.47 4.24 B-/B1/ PUHaHCHI
NOMOS-16 125 % 9.75  20.10.10 20.10.11 20.10.16 180 & 787 B+/Ba3/ PUHaHCHI

0AK-10 200 $ 1000  08.07.10 08.07.10 22 MatumHocTp.




Fixed Income Daily 06.05.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku [HoxoaHocTs, %

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

MIH KynoHa | odiepThl | noraw | ocpT  noraw obneM, wr nokynka | npojaxa | ogpT | noraw | Tekyw | TeT Fimis
EBPOOBJIUTALN
ProbusinessBank-10 3000 R 9.75|  09.07.10 09.07.10 22 Bl (hMHaHCbI
ProbusinessBank-10-2 80 % 1250  18.08.10 18.08.10 35 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 1025  29.09.10 29.09.11 171 TOproBns
Promsvyazbank-10 200 $ 850/  04.10.10 04.10.10 5.1 102.01 3.44 8.33 0.41 B+/Ba2/B GaHku
Promsvyazbank-11 225% 875 20.10.10 20.10.11 178 | 107.14 3.68 4.08 138 B+/Ba2/B GaHku
Promsvyazbank-12-2 200 $ 9.63) 23.05.10 23.05.12 25.0 | 105.29 6.82 4.57 178 B+/Ba2/B GaHku
Promsvyazbank-13 150 $ 1075, 15.07.10 15.07.11 15.07.13 15.0 @ 389 | 113.60 4.73 113 B+/Ba2/B GaHku
Promsvyazbank-15 200 $ 12.75  27.05.10 27.05.15 61.6 = 114.69 9.06 5.56 3.62 B+/Ba2/B GaHku
Promsvyazbank-18 100 § 1250  31.07.10 31.01.18 943 B+/Ba2/B GaHku
Raspadskaya-12 300 $ 750/ 22.05.10 22.05.12 25.0 | 103.38 5.73 3.63 1.83 /B1/B+ Cbipbe
RenCap-13 2258 13.000 01.10.10 01.04.13 354 | 101.21 14041 | 64.22 0.63 B-/B1/B- GaHku
ROLF-11 150 $ 13.000  05.05.10 30.06.11 141 ICaal/CCC TOproBns
Rosbank-12 130 $ 9.00 01.07.10 01.07.12 26.3 BBB+/Baa3/BB+  GaHku
Rosselkhozbank-1( 350 § 6.88)  29.05.1C 29.11.1C 7.0 102.7C 2.08 3.35 0.55 BBB/Baal/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26/  30.04.11 30.04.12 242 | 106.00 3.08 5.91 1.90 BBB/Baal/ GaHku
Rosselkhozbank-13 700 $ 7.18/  16.05.10 16.05.13 36.9 @ 108.13 4.29 3.32 2.65 BBB/Baal/ GaHku
Rosselkhozbank-13 RUB 30000 R 750/ 25.09.10 25.03.13 35.2 98.96 7.90 379 253 BBB/Baal/ GaHku
Rosselkhozbank-14 750 $ 713/ 14.07.10 14.01.14 45.0 | 108.58 4.57 3.28 3.20 BBB/Baal/ GaHku
Rosselkhozbank-14-2 1000 $ 9.00 11.06.10 11.06.14 50.0 BBB/Baal/ GaHku
Rosselkhozbank-16 500 $ 6.97 210910 21.09.11 21.09.16 17.0 | 77.7 | 102.72 4.90 3.39 1.30 BBB/Baal/ GaHku
Rosselkhozbank-17 1250 $ 6.30 15.05.10 15.05.17 85.6 = 104.34 5.54 3.02 5.51 BBB/Baal/ GaHku
Rosselkhozbank-18 1000 $ 7.75  29.05.10 29.05.18 98.2 | 113.97 5.58 3.40 5.94 BBB/Baal/ GaHku
RTM-11 CLN 125% 12.000 04.06.10 04.03.11 10.1 TOproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 60.7 96.95 431 187 4.50 BBB/Baal/BBB  |roc. bymaru
Russia-18 3466 $ 11.000 24.07.10 24.07.18 100.1 | 140.48 4.94 3.92 5.79 BBB/Baal/BBB |roc. bymaru
Russia-20 3500 $ 5.00/ 29.10.10 29.04.20 1216 96.71 5.43 2.58 773 BBB/Baal/BBB  |roc. bymaru
Russia-28 2500 $ 12,75  24.06.10 24.06.28 2209 @ 17358 6.02 3.67 9.24 BBB/Baal/BBB |roc. bymaru
Russia-30 21218% 750/ 30.09.10 31.03.30 2424 | 113.42 2000 5.27 331 5.83 BBB/Baal/BBB |roc. bymaru
RusStandard-10 500 $ 750/ 07.10.10 07.10.10 5.2 B+/Ba3/B+ GaHku
RusStandard-10-2 400 $ 849/ 29.06.10 29.06.10 19 100.12 757 4.24 0.15 B+/Ba3/B+ GaHkm
RusStandard-11 350 $ 8.63)  05.05.10 05.05.11 12.2 | 100.18 8.43 4.30 0.90 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 8.88/ 16.06.10 16.12.10 16.12.15 8.0 68.4 99.99 8.86 4.44 0.57 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75/  01.06.10 01.12.16 80.1 99.84 10.82 4.88 4.48 B+/Ba3/B+ GaHku
RZD-17 1500 $ 5.74/  03.10.10 03.04.17 84.2 | 100.32 5.68 2.89 5.62 BBB/Baal/BBB  TpaHcmopT
Sherbank-11 750 $ 593 14.05.10 141111 18.6 | 104.54 2.87 2.84 142 GaHku
Sherbank-13 500 $ 6.48/  15.05.10 15.05.13 36.9 = 106.87 4.05 3.03 2.68 GaHku
Sherbank-13-2 500 $ 6.47/  02.07.10 02.07.13 385 | 106.98 4.09 3.02 2.80 GaHku
Sherbank-15 1000 $ 6.23 11.08.10 11.02.15 58.1 GaHku
Severstal-13 1250 % 9.75  29.07.10 29.07.13 394 | 109.11 6.57 4.47 272 B+/Ba3/BB- CbIpbe
Severstal-14 375 $ 9.25 19.10.10 19.04.14 482 | 108.01 6.90 4.28 3.30 B+/Ba3/BB- Cblpbe
SeverstalTrans-10 CLN 175 $ 850/ 22.06.10 22.06.10 16 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 9% 7.70,  24.10.1C 24.0411 11.8 BB/ Tenekom
SINEK-15 250 § 7.70/  03.08.10 03.08.15 63.9 | 102,57 7.10 375 4.20 BBB-/Bal/ (bMHaHCbI
Sisfin-11 350 § 8.88/ 28.07.10 28.01.11 9.0 104.51 2.62 4.25 0.70 BB-/Ba3/BB Tenekom
Tatfondbank-12 0$ 1200 02.02.11 02.02.12 213 B2/ (bMHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 2.0 TOproBns
TMK-11 600 $ 10.000 29.07.10 29.07.11 15.0 | 104.85 5.86 4.17 114 /B1/B npoun3BOACTBO
TNK-11 500 $ 6.88/ 18.07.10 18.07.11 147 | 10391 3.53 331 114 BBB-/Baa2/BBB- | cbipbe
TNK-12 500 $ 6.13)  20.09.10 20.09.12 29.0 = 103.75 4.44 2.95 219 BBB-/Baa2/BBB- | cbipbe
TNK-13 600 $ 750/ 13.09.10 13.03.13 34.8 BBB-/Baa2/BBB- | cbipbe
TNK-15 500 $ 6.25 02.08.10 02.02.15 57.8 | 104.56 5.15 2.99 4.03 BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 $ 750/ 18.07.10 18.07.16 75.6 = 107.88 5.96 3.48 4.88 BBB-/Baa2/BBB- | cbipbe
TNK-17 800 $ 6.63  20.09.10 20.03.17 83.7 | 103.65 5.97 3.20 5.46 BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 $ 7.88/ 13.09.10 13.03.18 95.7 | 108.85 6.42 3.62 5.85 BBB-/Baa2/BBB- cbipbe
TNK-20 500 $ 7.25/ 02.08.10 02.02.20 118.7 | 104.12 6.67 3.48 6.86 BBB-/Baa2/BBB- | cbipbe
TNT-10 60 $ 9.25/  08.06.10 08.12.10 73 Tenekom
TransCapitalBank-10 175 $ 9.13/  10.05.10 10.05.10 0.2 100.38 -12.64 4.54 0.02 B1/ GaHku
TransCapitalBank-17 100 $ 1051  18.07.10 18.07.17 87.7 | 100.89 11.23 5.21 4.75 /B1/ GaHku
TransCreditBank-10 400 $ 7.00 16.05.10 16.05.10 0.4 100.00 6.89 3.50 0.03 /Bal/BB GaHku
TransCreditBank-11 350 $ 9.00/ 23.06.10 25.06.11 13.9 | 104.67 4.70 4.30 1.06 /Bal/BB GaHku
Transneft-12 500 $ 6.10/  27.06.10 27.06.12 26.2 = 105.88 3.24 2.88 1.98 /Baal/BBB Cbipbe
Transneft-12-2 700 € 5.38/ 27.06.10 27.06.12 26.2 | 10431 3.28 2.58 1.99 /Baal/BBB Ccbipbe
Transneft-13 600 $ 7.70/  07.08.10 07.08.13 39.7 | 11113 4.02 3.46 2.86 /Baal/BBB cbipbe
Transneft-14 1300 $ 5.67/  05.09.10 05.03.14 46.7 /Baal/BBB Cbipbe
Transneft-18 1050 $ 8.70/  07.08.10 07.08.18 100.6 = 119.02 5.77 3.66 5.98 /Baal/BBB cbipbe
Trust-10 200 $ 9.38)  29.05.10 29.05.10 0.8 99.44 17.48 471 0.06 B-/Caall GaHku
Trust-12 CLN 20% 11.50,  06.09.10 06.09.12 285 B-/Caall GaHku
URSA-10 EUR 400 € 7.00 21.05.10 21.05.10 0.6 100.25 1.60 6.98 0.05 B+/Ba3/ GaHku
URSA-11-1 130 $ 12.000  30.06.10 30.12.11 202 | 108.19 6.68 5.55 145 B+/Ba3/ GaHku
URSA-11-2 300 € 830/ 16.11.10 16.11.11 18.7 | 103.88 5.48 7.99 142 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00/ 04.06.10 04.06.11 04.06.13 13.0 @ 37.6 /B1/B Tenekom
VEB-1 2000 $ 148/  03.06.10 03.06.10 1.0 100.02 1.26 0.74 0.08 BBB/Baal/BBB  GaHku
Vimpelcom-11 300 $ 8.38  22.10.10 22.10.11 179 | 107.14 3.34 3.91 139 /Ba2/BB+ Tenekom
Vimpelcom-13 1000 $ 8.38  30.10.10 30.04.13 36.4 | 107.38 5.66 3.90 2.64 /Ba2/BB+ Tenekom
Vimpelcom-16 600 $ 8.25  23.05.10 23.05.16 73.7 | 108.63 6.50 3.80 4.63 /Ba2/BB+ Tenekom
Vimpelcom-18 1000 $ 9.13/  30.10.10 30.04.18 97.3 | 11429 6.78 3.99 5.80 /Ba2/BB+ Tenekom
Vostok Express Bank-17 43 % 11.00,  27.06.10 27.06.17 87.0 B3/ 6aHku
VTB N-W-15 400 $ 6.20/  29.09.10 29.09.15 65.8 | 100.25 6.14 3.09 451 BBB/Baal/ 6aHku
VTB-11 450 $ 750/ 12.10.10 12.10.11 175 | 10513 3.80 3.57 1.36 BBB/Baal/BBB  6aHku
VTB-11-2 1000 € 8.25  30.06.10 30.06.11 141 | 105.28 3.46 7.84 1.06 BBB/Baal/BBB  6aHku
VTB-12 1200 % 6.61)  30.10.10 30.10.12 30.3 | 104.88 451 3.15 229 BBB/Baal/BBB  6aHku

VTB-12-2 RUB 30000 R 1200  28.05.10 28.11.12 313 99.81 12.08 6.01 2.05 BBB/Baal/BBB | 6aHkun




Fixed Income Daily 06.05.10

dh YPAACUB | K3NUTAN

PbIHOK eBpoOGnMrauumn
[lara Mecsues po KoTuposku PoxoaHocTk, %

Beinyck O6uew, Kynow, % Uena | Uam. Toprosuri fiop, Pedimunr Cexrop

MIH Kynowa | ocepTel | noraw | odpT | noraw o6BeM, WT | nokynka | npopaxa | odpT | noraw | Tekyw | NeT FIMIS
EBPOOBJIUTALUNN
VTB-15 750 $ 7.32' 04.08.10 04.02.15 57.9 BBB/Baal/BBB | GaHku
VTB-15_03_04 1250 $ 6.47|  04.09.10 04.03.15 58.8 = 101.74 6.04 318 4.07 BBB/Baal/BBB | GaHku
VTB-16 500 € 425  15.02.11 15.02.16 704 | 101.06 4.00 4.20 5.10 BBB/Baal/BBB | GaHku
VTB-18 2000 $ 6.88) 28.05.10 28.0513 29.05.18 37.0 98.2 | 105.00 5.09 327 2.68 BBB/Baal/BBB | GaHku

VTB-35 1000 $ 625 020710 02.07.15 02.07.35 63.0 | 3063 10178 5.84 3.07 4.28 BBB/Baal/BBB | 6aHkn




BM3Hec-nenapTameHT no onepauuvsam C gonroBbiMmm MHCTPyMeHTaMu
UcnonHuTenbHbIN AUpPEKTOp, pyKoBOAUTENb AenapTaMeHTa

Bopuc M'H30ypr, ginzburgbi@uralsib.ru

Bu3Hec-6noK NpoJaXx v ToproeBnu

PykoBoauTtenb 6u3Hec-6nokKa

Cepren LWemappos, she _sa@uralsib.ru

YnpaBneHue npogax

Koppago TaBeoxua, taveggiac@uralsib.ru
EneHa [JosraHb, dov_en@uralsib.ru

AHHa Kapnoga, karpovaam@uralsib.ru
Omutpun Monos, popovdv@uralsib.ru
OaHnan @enbuman, feltsmand@uralsib.ru

ExaTtepunHa Kovemasosa, kochemazovaea@uralsib.ru

YnpasneHue Toprosnu

AHppewn bopucos, bor_av@uralsib.ru
Bsavecnas Yanos, chalovvg@uralsib.ru
Hatanbs Xpabpoga, khrabrovann@uralsib.ru

Bu3Hec-6/10K MO pbIHKaM A0/IrOBOro Kanutana

ConpoBoXxaeHne NpoeKkToB

ApTemmin Camomnos, samojlovaa@uralsib.ru
Kunpunn MeaHos, ivanovkv@uralsib.ru

lNo3enb TUMOLLKKWHa, tim _gg@uralsib.ru

Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru
BukTtop Opexos, ore_vv@uralsib.ru
Anekcert YekyLwnH, chekushinay@uralsib.ru

AHanutnyeckoe ynpasrieHue

PykoBopguTens ynpaeneHus

KoHcTaHT1H YepHbiwes, che _kb@uralsib.ru

3amecTtuTenb pykoBoauTena ynpasineHus
Bavecnas CMonbsiHMHOB, smolyaninovv@uralsib.ru

Avpekuuns aHanusa akuumn

PykoBoautens Mawnkn KaBaHa, kavanaghms@uralsib.ru

[onroBble obsizaTeNnbCcTBa

Omutpun Qyokud, dudkindi@uralsib.ru

JOeruc MopesiBan, poryvajdv@uralsib.ru
CraHuncnas boxeHko, bozhenkosv@uralsib.ru
Hapexna MbipcrkoBa, myrsikovanv@uralsib.ru
Mapwus Pag4etko, radchenkomg@uralsib.ru

Crpaterus/Monutuka

Kpuc Yndep, cweafer@uralsib.ru

Bsivecnas CmonbsiHMHOB, smolyaninovv@uralsib.ru
JNeonua CnnnyeHko, slipchenkola@uralsib.ru

DKOHOMMUKA
Bnagumup Truxommpos, tih_vi@uralsib.ru
HaTtanbs Manoposa, mai_ng@uralsib.ru

BaHkun
JNeoHna Cnnnyerko, slipchenkola@uralsib.ru
Hatanbs Manoposa, mai_ng@uralsib.ru
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